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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

Hennoxmne HoBocTu U3 Mpeuun GbINU MUcNopyeHbl cooblieHnem u3 FepmaHum. Buepa peumnsi monyydmnna nepBbid TPaHLL
KpeamTta EBpocotosa B pa3mepe 14,5 mMnpa eBpo, M, TakvuM 00pasoM, Y CTpaHbl He BO3HWKHET CIIOXHOCTEN C CErOAHSLLIHUMM
BbIMJaTaMK Mo CyBepeHHOMY Aonry obbemMom 8,5 Mnph eBpo. Bo BTOPHWMK MO3UTUBHBIA HOBOCTHOM (DOH BOKPYT peummn Obin
Takke obecreyeH BbICKa3bIBaHUAMY €e MUHUCTPa WMHAHCOB, KOTOPbIV 3asBWS1, YTO 3a NepBble YeTbipe Mecsaua 2010 r. ctpaHa
cokpaTuna OloaxeTHbIn aeduumT Ha 42% 1 MOXeT BO30OHOBUTb 3aMMCTBOBaHMSA Ha pbiHKax Kanutana paHee 2011 r., Kak B
HaCTOALLMI MOMEHT NpefnonaraeT NnporpaMMa nomoLum, paspabotaHHas ons lpelmm EBpocoio3oM. 310, NO CyTW, O3HA4aAET, YTO
[peuns HamepeHa «BCTaTb Ha HOMM» PaHbLUe 1 caenaTb 3TO CAaMOCTOsATeNbHO. Ha oHe AaHHbIX HOBOCTeN NaTuneTHWI CDS-cnpeq
Mpeunn BO BTOPHMK Cy3mncs nodty Ha 40 6.n. 0o yposHa 612 6.n. U Bce xe oblias cuTyaums C «40NroBon SMon», B KOTOPOM
OKa3zancs cemvac psf eBpOMNenckMX CTPaH, MPOAOKaeT OecrnokomTb WHBECTOPOB. Byepa OCHOBHBIM HbIOCMENKEPOM [HS,
HEeCOMHeHHO, cTana lepmaHua. MafeHve MHOEKCa LOBEPUS MHBECTOPOB W aHANUTMKOB K 3KOHOMWKe MPI B Mae NpeBbICMI0
MPOrHO3Hble BENMYMHBI, YTO He Bbi3blBaeT yamBneHus. OgHako Gonee BakHOW HOBOCTHIO, MpULLIEfLLEN BYepa U3 TepMaHuu,
CTano BBefeHne GUHaAHCOBbIMU PerynaTopamm pbiHka 3ampeTa Ha Cnekynsaumm, B YaCTHOCTM Ha «KOPOTKME» MPOoAaxu no pagy
akuMK1, a Takxke Ha nokynky CDS no obnuraumsmM eBponenckmx cTpaH Ans MHBECTOPOB, He BRafetlowmx 6a3oBbIM akTUBOM.
3anpeT BCTyNaeT B CUIYy C CEroAHSALHEro AHs 1 OyaeT AencTBOBaThb [0 KOHUa MapTa 2011 r. Mo Bcen BUAMMOCTM, OrpaHNYnBas
OENCTBMA CNeKyNAHTOB, PEryIaTOP PacCHUTLIBAET CHATb HANPSAXKEHHOCTb Ha PbIHKaX, Tak Kak, Ha Hall B3raA, AaHHaa Mepa BPsL,
TN MOXET HanpsMyto CNoCcoOCTBOBATL Pa3peLLEHNIO LONITOBOrO KpM3nca B eBpo3oHe. B niobom crydae, peakums MHBECTOPOB Ha
JaHHble HOBOCTW OKas3anacb 3aKOHOMEPHO HeraTMBHOW. AMepurKaHckue POHAOBbIE MHOEKChl BO BTOPHUK «MOTEPAInN B Bece»
nopsaaka 1-1,5%, 0OXOOQHOCTM Ka3Havenckix obnmraumi 3a AeHb CHU3MNMCH (8 ciydae 10YUST — Ha 12 6.n. 0o YTM3,35%), a
yAelleBNeHVe eBPOMenckor BamtoTbl BO30OHOBMIOCH C HOBOW CUJTON: CErofHs YyTPOM Mapa eBpo-[oJiiap TOproBanach Huxke
oTMeTKM 1,22 npotuB 1,24 HakaHyHe. YKpennsiowmmncs 4onnap NpoaofixXaeT TAHYTb BHU3 KOTUPOBKM HedTK — dblodepchbl Ha
HecbTb WTI B4epa onycTmununcs Huxke 70 gonn. /6app. 1 pa3Bunv HUCXOLALLMIA TPEHA, CETOLHS YTPOM.

B poccnickux 6ymMarax nokynku v pocT TOProBon akTUBHOCTU. [10CKOMbKY NafieHue KOTUPOBOK HedTW BYepa Ha4vanoch yxe
nocne 3akpbITWs TOProB Ha MOCKOBCKMX MAOLLAAKaX, POCCMMCKME eBPoObAMraLMmn 3TO He 3aTPOHYNo. bonee Toro, cyBepeHHble
Oymaruv 3aBepLunIn BTOPHUK NOAbEMOM KOTMPOoBOK Ha 0,5—1 n.n., cnpep Russia’30 k 7YUST 3a feHb cy3uncs Ha 10 6.n. go 245
6.n. Momopoxanu W KOpnopaTVBHble BbIMYCKM — B 3TOM CerMeHTe Hambonee akTVBHble TOpPrM ObiM TPALMLMOHHO
COCpeaoToYeHbl B AOMMOBbIX MHCTPYMeHTax [asnpoma (cpeaHuin ueHoson poct coctasun 30—80 6.n.). MoTepn npegpblayLlero
OHA yOanocb C IMXBOM KOMMEHCMPOBATb Bbinycky RZD'17, KOTOpbI BO BTOPHUK nodopoxan Ha 1,3 n.n., B pesynbTaTte 4ero
KOTMPOBKM Dymaru BMMOTHYIO NPUOAM3NANCL K HOMUHaMy. Mbl 0bpaTiiv BHUMaHME Ha akTMBM3aUMIO NMPOLABLIOB B CaMoOW
ANnHHOW 13 obpallatowmxcs bymar Boimnenkoma — VimpelCom’18. 3a BYepallHMI OeHb BbiNycK nofellesen Ha 25 6.n. go
110,55% oOT HOMWHaNa 1 B HACTOSILLMA MOMEHT MnpeaflaraeT AOXOAHOCTb Ha ypoBHe YTM7,3%. Mbl He UCK/tOYaeM, 4TO
npofaxu B OymMare CBfizaHbl C MapkeTUHIOM HOBbIX eBpoobnuraumn MTC. Byepa Ha HOBOCTHbIX NeHTax npoLuna MHPopMaLms o
TOM, 410 MTC XO4eT pa3MecTUTb AecaTuneTHme BymMarn ¢ [OXOLHOCTb HyThb Bbille 8%, 4TO, MO Hallen OLUEHKE, C Y4eTOM PasHULLb
B Alopaumu npefnaraet npemuio K VimpelCom'18 B pa3mepe nopsigka 20—25 6.1, YTo KacaeTcs Hallero nporHo3a no pbiHKY
POCCNINCKNX eBPODOHOB Ha CErOAHSLLHWIA ieHb, TO OH HeraTuBeH. OCHOBHas Npu4MHa GaHanbHa — CHUXXeHME LieH Ha HedTb.

CraHucnas boxeHko, bozhenkosv@uralsib.ru

BHYTPEHHMM PbIHOK

BHeluHMe pbIHKM NoaaepiKany BHYTPEHHUN. 3aMeTHbIN POCT eBPOMNeNCKMX (OHAOBbIX MHAEKCOB B XO[e BYEpaLUHMX TOProB
OKas3all NMosioXnTeNbHOe BIIVSIHME Kak Ha PbIHOK O0DMMraumi, Tak 1 Ha BasloTHbIN PbIHOK. HalMOHanbHas BanioTa B TeHYeHWEe OHs
yKpenunacb No4Tn Ha 30 Komneek OTHOCUTENbHO BMBAMIOTHOM KOP3WHbI, B pe3yfibTaTe Yero NocnefHas Be4epoM TOproBanach Ha
ypoBHe 33,55 py0., To eCTb BONM3M MUHUMYMa NOCefHNX MecsiLeB. He MeHee BnaronpusiTHoM Bbina 1 CUTyaums Ha LEeHEXHOM
pbiHKE, Fe OCHOBHble CTaBKM OCTaBanMCb BOMM3M CBOWMX abCOMIOTHBIX MWHVUMYMOB — HampuMep, CTaBka MO KpeauTam
«OBEPHaNT» YCTOMYMBO Haxoamnach Huxe 3% rofosbix. K coxaneHuio, nocne Toro Kak 3anpeT FepmaHmen KopoTkux npogax
CDS 06pyLumMn KOTMPOBKM Ha aMepUKaHCKOM PbIHKe aKLWI, CErofHs C yTpa Mbl MOXEM YBUAETb HEKOTOPYIO KOppeKLMio pyons
BHMS3.

AKTUBHOCTb B pyGneBbIX obnurauuax Bblpodia. B cBeTe BYepallHero ynydylleHWs CUTyauuy Ha BHELIHMX pPblHKaX Ha
POCCUCKOM pbIHKE ODNUraumii 3aMeTHO aKTUBM3MPOBANMCh MOKyMnaTenu. [JoBOMbHO akTMBHO Ha MOBbILIEHWE TOProBanvch
2
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bymarn AQK «Cuctema» v bawHedtn, Onpxkesblie obnuraumm BTB, Masnpom-11 un Fasnpom-13, Beinyckn Mevena, MMK 1
Ceepcranu, PXIO-10 n PX[O-23, npaktuyeckn Bcs KpuBas MockBbl. Ha ypoBHe TpexneTHen Atopaumm Oymarv B cpegHem
noapocnv B LeHe Ha 40—606n. TeM He MeHee Ha pbIHKE OCTAETCS JOBOJIbHO MHOMO BbIMYCKOB, MPUBMEKaTeNbHbIX 4118 MOKYMKN.
Mbl No-npexHeMy COBeTyeM MOKynaTb BEPXHIOIO rPaHuLy BTOPOro 3LlenoHa, To ecTb obnuraumm Mevyena, EBpasa, balwHedTn 1
AkpoHa. B baHkoBckom cekTope npusnekatenbHbl MOM-BO1, XK®-5, YpancnbllK-2 un, KoHe4Ho, Bymari MHBECTULIMOHHOTO
pentuHra, a wumerHHo, PCXB-8/9, PCXb-11, BTB-BO1/2/5, BTB-5. M3 KOpPOTKMX BbINYCKOB OCTAeTCA HABHO OYeHb
newesblnoTMK-3, ToprytoLlasncs Bbille 8% Ha CpoK 9 MecsiLeB.

Amutpunt yakuH, CFA, dudkindi@uralsib.ru



GAR YPAACMIB | K3MUTAN

TOPIrOBbIE UAEN

= PybneBble obnuraumm KayeCTBEHHbIX SMUTEHTOB MPMBMEeKaTeNbHbl AN MOKYNKM NpW cnpefe K ctaBkam PEMO n/unu NDF,
paBHOM Oonee 300 6.n. TakoBbIMM OBAMraUMAMK ABNSIOTCS CpeaHecpoyHble Bbinycku OM3, BTb24-1, PXMO-10, a Takxe
AkpoH-3, JIK Ypancn6-2.

m PyGnesble Bbinyckn CUOMeTUHBECT- 1,2 BbiragaT HeA0OLEHEHHBIMN OTHOCUTENbHO CTaBok PEMO.

m  Boinyckn PXA-15,17,18 ¢ nnaBalowmm KynoHOM NpefoCcTaBfioT Hauy4yllee codeTaHne pUcka WU JOXOLHOCTU Mpu Urpe Ha
CHUXXeHWe cTaBok MosPrime.

= [pemMus obAUraLumMii POCCUMCKMX KBA3WMCyBEPEHHbIX SMUTEHTOB B cermeHTe GEM MOXeT McHe3HyTb Mocne ycrnewHoro
pa3MelLeHns cyBepeHHbIx Oymar Poccuu. B actHocTn, Gazprom' 18 felues oTHocuTenbHo Petrobras’18.

m  Bbinyckm TNK-BP BbirnaasT Hanbornee HelooLeHEHHbIMW Cpean OymMar MHBECTULMOHHOWM KaTeropiin GEM.

m  baHkoBckue Bbinycku Russian Standard Bank’11 v HCFB’11 otctanu OT pblHka B cermMeHTe Bymar ¢ pelTUHIOM KaTeropum
«BB/Ba».

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

m [lokynate 6ymarn NKNH'12, HeooueHeHHble OTHOCUTENBbHO DyMar MeTanyprityeckmx SMUTEHTOB C PENTUHIOM Ha YyPOBHE
«B» (EBpas 1 TMK).
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OEHEXHbIA PbIHOK

Cnpoc Ha KpaTKocpo4yHoe poHanpoBaHue oT LIb octaeTc CKpPOMHbIM

Buepa LB pa3mectnn 2,31 mnpa pyod. U3 npeanioxeHHbIXx 5 Mnpg pyd. B NaTMHedenbHbIX Oe33anorosbix kpeamtax. CpenHsas
CTaBKa pa3MelleHns coctasmna 11,69% — Ha 25 n.n. HXXe, YeM Ha aHaNorMYHOM ayKLIMOHe Ha npeaplayLien Hegene. Mpu 3ToM
CpencTBa, NPeaioXeHHble BYepa K pasMeLteHnio MUHMUHOM, CMPOCOM He NOMb30BaNmCh.

CTaBKM Mex0aHKOBCKOrO pbiHKAa BYepa BbIPOCAW, WHAMKATMBHAs ofHoAHEeBHas cTaBka MosPrime npubasuna 25 6.n. n
coctaBuna 3,08%. Mbl 0XnaaeM CHUXEHUA CTaBOK Ha (POHe BO3POCLUEro YPOBHA NIMKBUAHOCTWM: OCTaTKM Ha KopcyeTax
KPeAUTHbIX OpraHm3aumm Belpocnu Ha 157,5 mnpa py6. 4o 632 mnpa py0., Aeno3nTbl 6aHKOB cokpaTUnncb Ha 120,3 Mnpa Ao
824,6 mnpn pyb. O6bvem onepaunin LB no coenkam PEMO-kpeamtoBaHWs BbIPOC Ha 31% MO CpaBHEHWIO C MpenbliayLieit
ceccuen v coctasunn 4,9 Mnpg pyo. CpegHsas ctaBka ogHogHeBHoro PEMO cHm3mnnack Ha 6 6.n. 1 coctaBunna 5,38%.

PyOnb BYepa yKpenuncs Kak K fonnapy, Tak 1 eBpo, Ha 3akpbiTve ceccum Ha MMBB ero kypc coctasun 30,26 py6./oonn. (+27
KOM. Mo CpaBHeHMIO C NpedblayLien ceccnert) n 37,55 py6./eBpo (+16 koneek). CTOMMOCTb OMBaNIOTHOM KOP3MHbI CHU3MNACh
Ha 23 konewrkn n coctasuna 33,54 pyb. CerogHs pyOnb, BeposTHO, BHOBb OcClabeeT Mo OTHOLIEHMIO K Jonnapy, cnenys
TeHOEHUMAM MMPOBBIX PbIHKOB, HO MPOAOIIKMT YKPEnnATbCA K €BPO — MOCNEAHWA OOCTUM YeTblpexfieTHero MmMHUMyMa Ha
oTMeTKke 1,22 [onn./eBpo M NPOLONXKAeT CHMXaTbCs. Mbl nonaraem, 4to pybnb HavHeT Topru y otMmeTku B 30,5 pyb./monn., a
ero panbHenlas AMHaMVKa OyaeT onpemensTbCs BHELWHWMM (akTopamMu. BbICOKUIA ypOBEHb BHYTPEHHeN NUKBUOHOCTA
NOCYXMT eLle OfHUM (hakTOPOM OClabNeHNs HaLMOHaNbHOWM BantoTbI.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

B anpene ueHbl npousBoauUTenen Bbipocnv Ha 3,2%
pene p A p '

LleHbl npousBoguTenen pacTyT BABoe ObicTpee, YeM MHAEKC LieHbl npon3BoauTeneil pacTyT GbicTpee,
noTpeduTenbckmMx UeH. o paHHbIM Pocctata, B anpene LeHbl Yyem notpebuTenbckme
npounssogmMTenen BbIpOCIN Ha 3,2% MO CPaBHEHMIO C MApTOM U Ha Temnbl pocta VLM v WML, n3Mm. 3a roa, %

17,9% OTHOCUTENIbBHO YPOBHA TrOAMYHOW AaBHOCTU. PocT  ueH
npounssoauTenen TpeTnin MecaL, NOAPAA CyLEeCTBEHHO MPEeBbICUI Hally
OLEHKY: Mbl MPOrHO3MpPOBany anpenbckU pocT Ha ypoBHe 2,5%, a 300 -
KOHCEeHCYC-NPOrHO3 coctaBnan 2%. XoTa Mbl OXWAaeM MocTeneHHoro

3aMefsiIeHns pocTa LieH NMPOW3BOAMTENEN, KOTOPbIA, COMNacHO Hallewn
oLeHKe, K KoHUy ropa coctaBuT 13,8% OTHOCUTENBLHO YPOBHSA 100 - v\
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NHPNAUMK. ECnn MHDNAUMA NOTPeOdUTeNbCKMX LEeH, HaKOMMeHHas ¢ (10,0) 1
Havana ropa, coctaBuna 3,5%, TO LEHbl NPOU3BOAUTENEN POCIN
CYyLLIEeCTBEHHO ObICTpee 1 C Hayana rofa noBbICUIUCL Ha 6%.

(20,0) -
WcroqHmkm: Pocctat

Temnbl pocta VLI onpepenanucb LeHaMmn Ha meTanfibl N HedTb.
Hanbonee BaxHbIM (hakTOPOM pOCTa LEH MPOV3BOAMTENEN CTano MOBbILLEHME OMTOBbLIX LEH B METanlyprum U HedTsHOM
npoMbILLIeHHOCTL. B anpene 2010 r. ueHbl Npon3BoauTenel B LobObIBatoLWEeM cekTope BbIpocsn Ha 30,7 % Mo CpaBHEHMIO C TeM
e NepmooM NPOLLIOro rofa, NPUYeM Camble BbICOKME TEMMbl MECAYHOIO POCTa MOKAa3aNu LeHbl Ha XXeNe3Hyio pyay v HedTb —
COOTBETCTBEHHO Ha 36,7% 1 6% NO OTHOLWEHWIO K Npedplayllemy mMecsuy. MoBbileHWe LeH B HedTenepepabaTbiBaloLwen
NPOMBILLNEHHOCTN U MeTaNNyprum Takxke CyLEeCTBEHHO Onepeamno 1x pocT B obpabatbiBaloLlem cekTope, coctaBmBwmi 13,4%
OTHOCUTESTIbHO YPOBHA FOAMYHOM AAaBHOCTW. B cekTope mpov3BoACTBa M pacrnpefeneHns 3neKTPO3Heprum, ra3a v BOAbl LEHbI
npov3BoamMTenen NoBbICUNNCL Ha 13,1% No cpaBHeHMIO C TeM Xe MecsitieM 2009 .

B Gnuxkanwune mecsiubl POCcT LeH npousBogutenen 3amepnutca. [lo Mepe ocnabnenus sddekta Oasbl B TedeHue rofa
MOXHO OXWAAaTb MOCTENEHHOMO 3aMeffieHns pocTa LeH npowv3soautenen 0o 10—-15% no cpaBHeHMIO C NpOLWbIM rogom. Mo
Hallemy MPOrHO3y, K KOHLY rofa Temrbl pocTa LeH npounsBoauTenen aocturHyTt 13,8%, notpedbutenbcknx ueH — 7,5% no
CpaBHEHMIO C NpeaplayLLMM rof0M.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Fpynna Yepxusoso (B2)

Mony4yeH penTuHr no Bepcun Moody's

KomMnaHuu npucBoeH penTtuHr «B2»... MexayHaponHoe areHTcTBo Moody’s npuceouno Mpynne «4epku3oBO» KPeauTHbIN
PEUTUHI «B2», NPOrHO3 N3MEHEHWS PeNTMHIa — «CTabUNbHbIMY . Kak OTMETMNO areHTCTBO B NPeCC-penmn3e, PeUTUHN YepKkir3oBo B
uenoM cOanaHCcMpoBaH 3a CHET MPOYHbIX PbIHOYHLIX MO3ULUMIA KOMMAAHUM W MepCrnekTMB pocTa Ou3Heca C AOCTaTOYHO
OrPaHVYEHHbIMW  pUCKaMK. [OCTaTO4HO MPOYHOE MONOXEHWEe KOMMaHUM Ha POCCUMCKOM  PblHKE MOAAEP>XMBAIOT
OVBEpCcUdULMPOBAHHOE NMPOM3BOACTBO MsCa 1 NMOPTAENb U3BECTHLIX OPEHAOB, a TakKe MPOHUKHOBEHWE B PErVIOHbI 1 Pa3BUTas
ceTb OMCTpMbyummn. Kpome TOro, MPUHALNEXHOCTb K CeNbCKOXO3SMCTBEHHOMY CEKTOPY MO3BOMSET KOMMaHWUM MofyyaThb
roCy[lapCTBEHHbIE CyOCMAMM NO MPOLEHTHBIM NiaTexam. PeUTUHr YepKmn3oBO MPeBOCXOAMT Ha OHY CTyrneHb penTuHr JICP u
YCTynaeT Ha OAVH YPOBEHb PENTUHIAM TakuUx KOMNaHWi kKak EBpa3, TMK n Pacnagckas.

...KOTOPbIN OTpaXKaeT CTabunbHy0 cuTyaumto ¢ gonrom . CornacHo NpeacTaBneHHoN B Havane anpens oT4eTHOCT KOMMaHWK
no MC®O 3a 2009 r., ee JONroBas Harpyska Haxo4mnacb Ha YMEPEHHOM YpPOBHe Mpw oTHoLwweHun Lonr/EBITDA, pasHom 2,7,
410 Moody’s NoCHUTano BbICOKMM NokasatenieM Al SMUTEHTA C KaTeropren penTnHroB «B2». AreHTCTBO OTMEeYaeT HM3KYIO [0S0
JONroBbIX 005A3aTeNbCTB, KOTOPbIe OrPaHUYMBAIOT AeATeNbHOCTb KOMMaHUM (hMHAHCOBbIMM KOBeHaHTaMu. BmecTe ¢ Tem Moody's
CHUTAET OLHNM W3 CYLLECTBEHHbIX PUCKOB HN3KYIO IMKBUAHOCTL KOMMNaHMW: 00beM COBOKYMHOMO AoNra Yepkmn3oso Ha 1 siHBaps
2010 r. coctasnsan 486 MnH gonn., 13 Kotopbix 108,5 MAH fONA. NPUXOONIIOCH Ha KPAaTKOCPO4YHYIO 3a0MXKEHHOCTb, 1 TONbKO
40% KpaTKOCPOUHbIX 00s13aTenbcTB Ha 1 anpens 2010 r. ObiI0 MOKPLITO MMEIOLMMUCS Y KOMMaHUU AeHEXHbIMN CPeaCcTBaMU.
OpHako nogdepskaHuio NMKBUAHOCTM YepKkM30BO CMOCOOCTBYIOT TeCHble CBA3M C rocydapcTBeHHbIMM GaHkamm (OCHOBHble
KpeamTopbl — Cbepbark 1 TasnpombaHk). Moody's Takxe OTMETWNO, YTO, eCiiv KOMMaHWA CMOXET yhAepKaTb OTHOLUeHMe
Honr/EBITDA Huxe 3, ynyywmnTb NO3NLMN NMMKBULAHOCTU U reHeprpoBaTh bonee 3HaumTenbHble eHEXHbIE MOTOKM, TO PENTUHTI
MOTYT ObITb MOBbILIEHbI; ECIN Xe OHa CTaHeT OCYLLEeCTBATb arpecCUBHYIO (DMHAHCOBYIO NonNuUTKKY, aoeens donr/EBITDA po 4,
nocnenyet CHUXEHNE PEUTUHIOB.

OcHoBHble ¢puHacoBble nokasatenu Mpynnbl Yepkn3oso, MiH A0.

US GAAP 2007 2008 112009 2009 % u3m 2009/2008

Bbipyyka (841) 1166 459 1022 (12,3)

EBITDA 116 153 80 180 18,0

Yucras npnbbinb 62 78 50 120 53,9
% u3m 2009/1M2009

CoBoKynHbI Aomr 656 562 458 486 6,3

[leHexHble cpeacTBa 17 50 21 39 824

YucTbilt gonr 639 512 436 447 25

CobCTBeHHbIi KanuTan 330 425 455 545 20,0

AKTUBbI 1187 1132 1047 1170 11,8

KoagpgpuyueHms!

Hopma EBITDA (%) (13,8) 13,1 17,5 17,6

EBITDA/MpoLeHTbI 6,2 6,7 95 9,2

[Jlonr/EBITDA 57 37 28 2,7

Yuctbiit ponr/EBITDA 5,6 34 2,7 25

[onr/CoBcTBeHHbIN kKanuTan 2,0 1,3 1,0 0,9

WICTOYHMKM: faHHbIe KoMnaHuy, oleHkaYPAJIC/ba

MepBUUYHOe pa3meLleHUe yxke ckopo? [locre NCNoNHeHVs BCceX 0hepT B PbiHKE OCTaNnnCh 0b6MMraLmm Bbinyck YepknsoBo- 1 Ha
cymmy okono 320 mMnH py6., Toprylowmecs ¢ goxogHocteto YTM 9,1% k noraweHunto B mMae 2011 r. Mbl cHMTaeM OaHHbIN
YPOBEHb COOTBETCTBYIOLLMM PbIHKY. TeM He MeHee rpynna coobLimna, YTO BCKOPE HampaBUT MHBECTULMWN Ha OCYLLEeCTBeHNe
MacLITabHbIX MpPoekToB B bpsiHCkoM W [MeH3eHckoMm Onokax NTULEBOACTBA, AA1S Yero en noTpebylotcs cpencTsa
(nHBeCTULMOHHAs nporpaMMa Ha 2010-2013 rr. coctaenser 380 MAH OONM. MOC aHOHCUPOBAHNN UHBECTULMM CBA3AHHbBIX
cTOpoH Yepkmzoro B obbeme 100 MiH fonn. 8 2010 r.). Y KOMMAaHWK 3aperncTprpoBaHs! BbiMyckun 0banraumn Ha 5 mapga pyo.,
1N Mbl He UCKITIOYaEM, YTO MOJNy4eHEe PENTUHIA YCKOPUT BO3pallieHne YepKkM30BO Ha MEPBUYHbIN ONroBOV pbiHOK. Tem Gonee
YTO PerTUHra Ha ypoBHe «B2» [OCTaTOHHO ANs BKIloYeHWe obnuraumii B JlIoMOapaHbIA IACT.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KyuobiuesAsor (NR)

Pe3ynbTaTbl 32 2009 r. no MCPDO u | kBapTan 2010 r. no PCBY:
KoMMnaHus B Xxopowlen pHaHcoBou popme

CokpalleHue onepauyoHHOW npubbinu B 2009 r. He NpUBeENo K 3aMeTHOMY YXYALIEHUIO KpeauTHoro npodpwuns.
KynbblleBA30T, OoMH K3 KPYMHEWWUX B MMUpPe MNPOM3BOAMTENEN KanponaktaMa, a TakXke 3aMeTHbI WUIPOK Ha pbiHKe
MUHEpPanbHbIX YA0OPeHWn, onybnnMKoBan KOHCONMAMPOBaHHYIO OT4eTHOCTb Mo MCPO 3a 2009 r., a Takke (UHaHCOBYIO
ot4eTHocTb no PCBY 3a | kBaptan 2010 r. C y4eTOM TOro, YTO OCHOBHble aKTUBbl U AEHeXHble MOTOKU CKOHLEHTPUPOBAHbI
HenocpeactBeHHo B OAO «KynbbllweBA30T», OTHETHOCTb Mo PCBY KOPPEeKTHO OTPaXxaloT KpeAWUTHbIA Mpoduib KOMMaHWN.
[JaHHble 33 2009 r. 0XXmnaaeMo NoKasanu CHXKeHME onepaLMoHHbIX pe3ynbTaToB, 00YCNOBNEHHOE 3HAYUTENBHBIM YXyALWEHNEM
KOHBIOHKTYpPbI pbiHKa. B oT4eTHOM nepuope Bbipyyka KyAsa cokpatunack Ha 13,4% po 17,1 mnpg pyb., EBITDA cHmnaunacs elue
Oonee 3aMeTHO — Ha 43,8%., a peHTabenbHoCTb No EBITDA ynana oo 13,5% ¢ 20,8% B 2009 r. HecMoTps Ha 3Ha4uTenbHOE
COKpaLLEeHMe onepaLroHHON NPUOLINK, KOMMNaHUW YAANOCh YAePXKaTh IMKBUAHOCTb Ha NMPUEMIIEMOM YPOBHE — KOIDPULMEHT
TekyLen NMKBMAHOCTM Ha KoHel, 2009 r. npesbiwan 1, oTHoweHue Yuctein nonr/EBITDA He npeBbicuno 3,5, a KoahduuUmeHT
MOKPbITUSA MPOLLEHTHbLIX PACcXo40B Obln 630K K 3.

KnioyeBble hHaHCOBbIE NoKa3atenu, MiH pyo.

MC®0 PCBY

2008 2009 % n3m. 2009/2008 2008 2009 1kB.2010 % wuam. | k8. 2010/ | k8. 2009
Bbipyuka 19759 17114 (13,4) 19200 16 039 5384 59,9
Banogas npu6binb 6158 4556 (26,0) 5620 3546 1587 148,5
EBITDA 4101 2305 (43,8) 5283 2544 1224 189,9

% wam. | kB. 2010/2009

CoBOKyMHblit gonr 8099 9506 174 7492 8937 8791 (1,6)
B T.4. rpaTKoCP. 3a40MKEHHOCTb 3562 6 058 70,1 2111 4225 3652 (13,6)
YncTbii fonr 6971 7768 114 5884 7263 7265 0,03
Kanutan 8522 8764 28 9034 9281 9835 5,97
AKTVBbI 18 980 20 296 6,9 18 406 19809 20471 3,34
Koagppuyuenmsi
Banosas peHtabenbHocTb, % 31,2 26,6 29,3 22,1 29,5
PentabenbHocTb no EBITDA, % 20,8 13,5 215 15,9 22,7
[onr / EBITDA* 2,0 41 14 35 26
Yuctwiit gonr / EBITDA 1,7 34 11 29 2,2
EBITDA / MpoueHTHble pacxoab! 51 29 59 39 55
[lons kpatkocpoy. onra B obiuem aonre, % 44 64 28 47 42
[eHexHble cpeactsa / KpaTkocpou. gonr 0,3 0,3 0,8 04 04
KoathduuneHT TekyLen NuKBnaHOCTH 13 11 23 16 18
Kansatpatbl 2891 1152

WICTOYHMKIN: faHHbIe KoMnaHum, oueHka YPAJICUba

*EBITDA 3a 12 mec.

B | kBaptane 2010 r. cutyaumus 3ameTHo ynydwwmnacb. Co BTopor nonoBuHbl 2009 . pbiHOYHAS KOHBIOHKTYpa CTana
MOCTEMNeHHO YNy4llaThCs, YTO, Be3yCNOBHO, OTPa3UIOCh U Ha MHaAHCOBbLIX NokasaTtensx KyAsa. Mo utoram | kBaptana 2010 r.
BbIpy4Ka KOMMaHuM coctaBuna 5,4 Mnpg pyo., yBennumslUMCc, Ha 60% MO CpaBHEHWMIO COOTBETCTBYIOLWMM nepuogomM 2009 r.
OCHOBHOW BK/af, B POCT BbIPY4KM BHECSIM NPOAAXM NonMaMmaa 1 kanponaktama (fons B Bbipydke — nopsaka 50%), B CBA3M C
POCTOM LieH Ha 3Ty npodyKumio Ha 87% 1 70% COOTBETCTBEHHO. LleHbl Ha aMMMadHylo cenuTpy (fons B Bblpydke — 14,6%)
TakXe NPOLEMOHCTPVPOBANY MNONOXMUTENBHYIO ANHAMUKY, MOAHABLUMCE Ha 35,5%. OnepexatoLmi pocT LeH Ha NPOn3BOANMYIO
NPOAYKLMIO MO CPAaBHEHMIO C LleHaMM Ha Cbipbe No3Bonun KyAsy noBbICUTb peHTabenbHocTb no EBITDA oo 22,7 %. LansHenwuia
POCT peHTabeNbHOCTU KOMMaHWs CBA3bIBAET C YBENMYEHWEM MPOAAX MPOAYKLUMN C BbICOKOM O0DaBNEHHON CTOMMOCTbIO, a
NMEHHO TEXHWYECKOW 1N KOPAHOW HUTU, SBASIOWMMUCS NPOAyKTaMK nepepaboTkiy KanporaktaMmu v nonvamuaa. Jonrosas
Harpy3ka KyAsa Ha koHel, | kBapTana 2010, BblpaxeHHast oTHoLleHWeM YuncTtbii fonr/EBITDA, Haxonounace Ha Oonee yeM
KOMMOPTHOM ypoBHe 2,2. Mbl npefnnonaraemM, 4YTo AaHHble oT4eTHOCTKM No PCBY HeckonbKo 3aHMXaloT ypoBeHb LOTOBOU
Harpysku, OfHaKO OH He [OSKeH npesbiwaTtb 3. JIMKBUMOHOCTb KOMMAHWW, HECMOTPA Ha AOCTaTOYHO BbICOKOE 3HaYeHue
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KPaTKOCPOYHOro Jofra, TeM He MeHee He BbI3blBaeT OMaceHUn — KO3(MUUMEHT Tekyllen JMKBUOHOCTM npeBbiwaeT 1,5.
BeposTHO, KOMMaHMs NpUBReKaeT KPaTKOCPOUHble KPeauThl A1 MOMONHeHWs 0O0POTHOrO KanuTana, YTo Npu BbICOKOM Cnpoce
Ha npoaykumio KyA3a He [ONXKHO NpefCcTaBnsTh yrpo3bl AN1f KPeaAUTHOro Npoduns.

Bbinyck KymioblweBA30T-VIHBECT-2 CMOTPUTCA NpuUBIeKaTenbHO. B HacTosllee BpeMs BbIMyCcK TOPryeTcst ¢ LOXOLHOCTbIO
B AnanasoHe 10—-10,5% Ha roprsoHTe MeHee roga (obnuraumm norawatotcs B Mapte 2011 r.), 4TO, Ha Hall B3rnsg, ABASETCs
[OCTaTOYHO BbICOKMM YPOBHEM AN KOPOTKMX Bymar 3MUTEHTOB C MPUEMNEMbIM KPeanTHbIM KadectBom. CnemyeT 3aMeTuTb,
0[HaKO0, YTO BbICOKOW NIMKBUAHOCTbIO BbIMYCK HE OTIMYAeTCS.

Mapus PagyeHko, radchenkomg@uralsib.ru
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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 780 17.06.10 24.06.10 14.06.12, 1.0 25.3 105.04 100.01 3.70 0.15 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 36.3 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 12 99.80 99.90 100.10 11.81 4.80 0.09 aBToONpoOM
ABTOBA3064 5000 R 1850 25.05.10  27.05.10/ 20.05.14/ 0.0 48.8 99.52 35.31 9.27 0.02 aBTONPOM
AsTomup®-2 2000 R 0.10,  23.06.10 23.06.10 12 4.00 TOproBnst
Anaman®206 2000 R 16.000  20.05.10 20.05.10 0.1 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 103.5 97.00 4000 97.50 97.99 8.99 2.09 4.33 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.10 15.09.20 125.8 96.85 96.56 98.74 8.30 213 4.95 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 5.0 51.90 2.30 101.50 440.33 4.51 0.08 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70. 01.08.10 01.02.12 20.8 108.97 100.15 101.00 3.33 2.01 1.56 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 294 100.46 99.50 100.00 7.28 1.82 1.66 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.07.10 15.07.14 50.7 96.68 199 000 96.26 98.00 8.91 191 2.55 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 75.0 97.00 1.00 86 002 96.01 97.00 8.76 1.97 3.49 /A3/BBB (puHaHCbI
AVDKK 806 5000 R 763 1506.10 15.03.14) 15.06.18] 47.0 98.4 98.43 96.02 98.90 8.46 195 | 254 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749  15.08.10 15.02.17 82.2 96.10 52452 95.90 96.00 8.83 1.96 3.49 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.12.12 8.0 31.6 101.70 300 101.70 102.62 12.94 7.84 0.52 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 175 99.97 99.00 100.01 8.07 3.94 1.28 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 24.0 416 100.00 99.50 100.05 8.34 411 1.68 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 23.09.10  26.09.11] 19.09.13) 17.0 40.7 106.49 8 105.61 106.70 8.95 6.58 1.16 B+// Ccbipbe
AKpoH-3 3500 R 1385  26.05.10 25.05.12] 20.11.13] 25.0 428 107.47 | 0.07 106.75 108.00 9.90 6.43 1.58 B+// cbipbe
AnbsiHc-01 3000 R 1400 15.09.10 14.09.11 16.2 100.01 95.01 104.01 14.44 6.98 1.08 BB+ cbipbe
Amypmet-03 3000 R 0.10.  15.10.10 15.04.11 111 meTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 25.8 MeTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.6 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 35.2 99.69 | 0.39 50 000 98.75 99.40 7.88 3.88 2.53 BB+// TpaHcnopT
Aapochnot BO-2 6000 R 7.75  11.10.10 08.04.13 35.2 99.70 | 040 1 98.75 99.70 7.87 3.88 2.53 BB+// TpaHcnopt
bantlHeb-1 1000 R 11.000 27.07.10 26.04.11 115 98.50 96.00 101.00 13.32 2.78 0.80 B3/ GaHku
BAHAHA-M-2 1500 R 11,50  12.08.10 12.08.10 29 TOProBnst
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11) 09.04.13/ 17.0 35.3 100.35 70751 100.30 100.40 7.95 4.03 125 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 3.0 14.6 101.01 5.08 5.25 0.21 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11] 01.02.13 9.0 33.0 101.21 5.68 3.70 0.68 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 5.0 1.7 90.00 [/Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 9.4 /Caal/B GaHku
bapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 13.8 1.00 notpe6. Tos
Baxetne-1 1000 R 15.000  19.05.10 19.05.10 0.1 TOproBnst
BalukupaH3s 1500 R 830 12.06.10 09.03.11 9.9 aHepreTMka
BalwHedTb-01 15000 R 12500 22.06.10 21.12.12] 13.12.16/ 32.0 80.1 105.60 | 0.09 3720 104.75 106.00 10.21 5.90 2.00 cbipbe
BalHedTb-02 15000 R 12500 22.06.10 21.12.12] 13.12.16/ 32.0 80.1 105.00 20 104.75 106.00 10.48 5.94 2.00 cbipbe
BalwHedTb-03 20000 R 12500 22.06.10 21.12.12] 13.12.16/ 32.0 80.1 105.02 19 840 105.04 106.00 1047 5.94 2.00 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11] 23.02.12/ 10.0 216 105.98 105.50 107.00 8.87 8.00 0.69 meTannyprus
Barotmalu 2 1000 R 1550  16.06.10 15.12.10 71 89.71 87.00 91.59 39.89 8.62 0.39 MalLLMHOCTP.
BB/ MM 206 3000 R 9.000 16.06.10 15.12.10 71 101.00 99.95 109.89 7.32 4.44 0.52 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13, 4.0 33.9 102.90 15 102.00 102.90 4.82 7.27 0.28 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.10 15.03.40 363.2 100.03 4.00 8.69 2.14 10.06 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13] 3.0 334 100.50 100.25 101.20 10.55 6.20 0.23 B-l/ TOproBnst
BK-MHeect1 10000 R 9.25  23.07.10 19.07.13 38.6 102.10 100.11 103.99 8.65 4.52 2.53 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10  14.07.11] 08.07.14, 14.0 50.4 109.50 330 001 108.80 109.00 6.57 6.92 1.00 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 6.6 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.06.10 30.11.10 6.6 100.48 6.88 4.22 0.26 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 08.06.10  11.03.11] 03.09.13/ 10.0 40.2 102.93 8.38 291 0.71 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 19.05.10 221110/ 14.11.12 6.0 304 100.97 11.99 6.91 0.43 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13] 10.0 34.2 101.79 2.00 101.70 10.20 6.12 0.72 B3/ (buHaHCbI
BTB - 506 15000 R 740  22.07.10 17.10.13 416 97.98 5074 97.01 97.99 8.33 1.88 2.80 BBB/Baa1/BBB | GaHku
BTG -6 06 15000 R 1325 14.07.10, 16.07.10, 06.07.16 2.0 747 | 101.40 26 842 101.32 10135 | 4.26 326 | 0.16 BBB/Baa1/BBB | Garku
BTB 24-1-UN 15000 R 9.70. 16.06.10  20.12.11] 10.12.14, 19.0 55.6 100.93 98.01 103.85 9.28 2.40 1.35 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.06.10 15.03.13 344 98.26 35000 98.25 99.26 8.56 1.93 2.34 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.06.10 15.03.13 344 98.31 186 900 98.25 99.10 8.54 1.93 2.34 BBB/Baa1/BBB | GaHku
BTB B0O-03 10000 R 760 18.06.10 15.03.13 34.4 98.80 480 035 98.25 98.80 8.33 1.92 2.35 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 16.9 105.35 421005 105.50 105.55 749 5.44 122 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 10.08.10  14.02.11) 05.02.13, 9.0 33.2 100.50 100.00 101.00 6.54 3.62 0.68 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 1050  02.06.10  08.06.10/ 29.05.13] 1.0 36.9 100.29 100.05 101.00 2.77 5.22 0.06 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14, 4.0 458 101.72 16 870 101.61 101.72 521 5.81 0.28 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 6.0 54.5 101.65 4646 101.00 6.36 240 0.46 BBB//BBB (buHaHCbI
BTB-Nu3®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 2.0 62.6 101.44 170 000 101.00 101.50 4.60 3.44 0.15 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 1.0 73.8 100.68 11000 100.55 100.65 5.08 347 0.08 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 1.0 73.8 100.65 134 501 100.55 100.65 545 347 0.08 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  09.06.10  10.12.10/ 30.11.16, 7.0 79.6 101.70 1 1.00 6.68 2.38 0.52 BBB//BBB (buHaHCbI
a3npHed13 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 27.0 74.9 11440 | 0.14 671 114.10 114.59 7.52 6.43 1.76 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.700  19.10.10  25.04.11] 09.04.19 11.0 108.3 109.40 108.86 109.20 6.05 7.61 0.85 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75  29.06.10  28.06.11] 24.06.14/ 14.0 50.0 120.15 35853 120.15 120.46 5.71 1.07 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12, 1.0 257 111.73 22 865 111.65 111.80 5.86 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 176 100.05 1 100.00 101.05 7.08 3.49 1.30 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 45.6 100.00 2 98.02 100.00 7.36 3.60 3.07 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 85 100.71 499 000 100.10 100.80 6.12 3.52 0.64 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  26.05.10 20.11.13 428 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 17.0 7.00 /Baa3/BB GaHku
asnpomb 4 20000 R 875 20.05.10 221110/ 15.11.12 6.0 304 101.28 6.11 4.31 0.47 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 27.0510 291110/ 221112 7.0 30.7 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 35.3 97.67 | 0.17 170 985 97.41 98.00 8.23 3.65 2.45 cbipbe
asnpomHedTs 5O-6 10000 R 715  12.10.10 09.04.13 35.3 97.50 130 000 97.50 99.99 8.30 3.66 245 cbipbe

FA30uH 01 5000 R 18.00  10.08.10 08.02.11 8.9 99.65 4105 99.67 99.92 19.23 9.01 0.58 aBTonpom




Fixed Income Daily 19.05.10

PbIHOK pybneBbIx o6nuraumm

G“A'D YPANCUIBE | K3MUTAN

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)
BuHGaHK-2 1000 R 1050  27.10.10  05.05.11 29.04.13 120 @ 359 /B2/B- GaHku
eHepKomn1 2000 R 12000 22.06.10 30.06.10/ 21.06.11 1.0 133 aHepreTMka
TnapoOrK-1 5000 R 8.10,  30.06.10 29.06.11 136 | 100.00 8 100.00 101.00 8.25 4.04 0.98 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 1.000 16.09.10, 20.09.100 17.03.11. 4.0 10.1 94.00 1 65.00 94.00 20.76 0.53 0.29 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 9.0 335 | 101.24 | 024 101.00 101.50 7.58 4.53 0.68 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 4.0 83.5 | 102.50 285000 102.10 102.60 7.76 7.30 0.33 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 26.10.10 23.04.13 35.7 17.01 TOproBNst
[JlansCe3206 2000 R 885 02.06.10 04.06.10/ 30.05.12, 1.0 24.8 | 100.16 100.01 4.65 441 0.05 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.0712 140 @264 | 108.30 7.56 6.91 1.00 Tenekom
[BTr-® 01 1000 R 1450  03.08.10 03.08.10 26 32.50 25.00 40.00 2225 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 2.0 38.6 18.72 1 14.00 18.73 38.62 TpaHcnopt
[rk-01 5000 R 1050 10.09.10  18.03.11, 08.03.13 10.0 @ 342 17.01 aHepreTMka
[es.-t0r 01 1000 R 18.000  18.05.10 18.05.10' 0.0 [leBENonMeHT
[MenbTaKp-2 2000 R 596  30.05.10 30.05.10 0.4 100.00 50 0.02 100.10 6.04 1.55 0.03 [Baat/ 6GaHku
TxendchCul1 2000 R 500  21.10.10 20.10.11 174 99.77 5.01 100.00 5.23 2.50 1.32 IloTo3BaH TOproBnst
[vken®un-1 3000 R 9.25  16.09.10 17.03.11 10.1 97.99 96.30 99.50 12.16 4.7 0.72 TOProBnst
JMLEHTPo61 1150 R 8.50  05.06.10 26.05.15 61.2 84.18 85.00 87.49 13.28 5.01 347 TOproBnst
[lomoveHTp1 1000 R 20.00/ 08.07.10 08.07.10 1.7 95.00 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 18.0 = 784 | 103.75 550 104.00 104.50 7.73 5.05 1.34 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 11.3 | 100.97 3.36 1.08 0.88 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 491 09.06.10 07.09.11 159 | 100.49 1.76 4.60 122 121 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 4.01]  17.06.10 12.06.14 496 | 100.25 99.75 100.75 4.00 1.00 3.61 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 474 99.72 99.50 100.25 4.36 1.05 345 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925  24.09.10 22.03.13] 13.0320 35.0 | 119.6  97.00 5 96.55 97.00 10.76 4.76 2.29 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 35.0 @ 119.6 @ 97.09 @ 029 96.50 97.15 10.72 4.75 2.29 B+/B1/B meTannyprus
EBpokomM®K2 3000 R 16.00  10.06.10 10.06.10 0.8 IC/ (huHaHCh!
EBpokomM®K3 3000 R 16.00  18.06.10 18.06.10 1.1 IC/ (huHaHCh!
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 10.1 IC/ (hyHaHChI
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 5.0 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 23.0 29.01 aHepreTuka
XKenpopun-1 1500 R 18.00 01.06.10 30.11.10 6.6 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 234 94.75 95.00 98.87 15.81 6.32 1.52 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 28.5 | 100.00 90.01 13.40 6.48 1.82 (buHaHCbI
)Kene3sobet1 1000 R 12000 21.05.10 20.08.10/ 27.05.11 3.0 125 2.20 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 180 « 10025 0.5 60 571 100.20 100.29 8.07 4.03 1.32 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 08.06.10  09.12.10/ 04.06.13 7.0 371 102.25 4338 102.16 102.25 6.71 5.29 0.50 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 2.0 50.2 | 101.35 700 101.20 101.35 4.73 7.38 0.14 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11 07.04.13  11.0 = 352 | 100.35 151499 100.25 100.35 7.52 3.95 0.82 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00  10.06.10 09.06.11 129 aBToNpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14 2.0 50.2 | 100.25 230 000 100.15 100.25 5.75 3.78 0.13 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  10.06.10  13.06.11  02.06.16, 13.0 = 736 | 110.54 110.75 111.99 7.99 8.33 0.89 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 20 37.00 467 35.11 37.00 17.52 MeTannyprus
Wunpom 03 1300 R 950  19.05.10 18.05.11 122 34.42 228.32 13.76 0.26 meTannyprus
Wurerpa®-2 3000 R 16.75  01.06.10 29.11.11 18.7 | 102.50 1056 102.50 102.70 15.41 8.15 1.14 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 41 100.93 100.61 100.95 5.93 4.32 0.32 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 15.50  03.06.10! 28.11.13! 43.0 101.50 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 1890 25.05.10  29.05.10/ 20.11.12, 0.0 30.6 | 100.58 120018 100.21 101.24 9.37 0.03 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 41 98.75 97.00 100.50 15.62 5.68 0.29 aBToNpoM
Kapyc.® 01 3000 R 12000  16.09.10 12.09.13 40.5 TOProBnst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 139 | 101.00 1010 101.00 101.20 17.29 4.44 0.51 XAMUS
KMB-BaHk2 3400 R 11.00,  02.06.10 30.11.11 18.7 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  16.09.10 15.03.12 22.3 | 100.81 98.00 11.80 5.94 1.49 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 2.0 141 15.61 clx
KOMEMKA 02 4000 R 16.50  19.05.10 15.02.12 21.3 | 106.57 12.85 3.86 1.34 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980  19.05.10 15.02.12 21.3 /ICCC+ TOProBAst
Kocmoc®uH1 2000 R 17.000 17.06.10  01.07.10/ 16.06.11 2.0 132 95.00 90.00 100.00 66.40 8.92 0.07 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50  29.06.10 28.06.11 136 | 103.79 8.02 5.52 0.96 [/Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 22 100.00 20 99.11 100.20 7.90 3.91 0.16 JHepreTuka
Kyi6A3oT1-2 2000 R 8.80  03.09.10 04.03.11 9.7 99.40 6050 99.05 99.35 9.80 441 0.71 XUMUS
JleHCneyCMY-1 2000 R 16.00 21.06.10 07.12.12 31.2 | 103.00 650 103.07 103.25 14.53 3.83 1.20 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 20.7 | 100.50 195 100.33 100.45 8.37 4.24 1.46 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 234 98.78 98.21 100.40 8.91 4.05 1.66 aHepreTMka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13, 9.0 39.1 101.16 291 101.16 102.48 11.82 6.66 0.62 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 2.0 14.1 17.04 B-/B3/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 10.06.10 08.12.11 19.0 | 100.07 11610 100.07 100.75 747 3.54 1.36 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  10.06.10 05.12.13 433 | 100.49 1 98.07 99.90 7.37 3.67 2.88 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  09.08.10 06.08.12 271 110.50 500 110.75 111.65 8.25 6.02 1.80 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 271 11271 | 081 110.75 113.90 719 591 1.82 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 271 11216 | 0.28 111.80 112.65 745 5.94 1.82 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  09.08.10 06.08.12 271 112.75 110.75 112.00 717 5.90 1.82 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO05 5000 R 13.35  09.08.10 06.08.12 271 111.00 145000 110.75 112.65 8.01 6.00 1.81 BBB-/Baa2/BBB- | cbipbe
IykoitnBO06 5000 R 920 17.06.10 13.12.12 314 | 102.75 101.00 104.50 8.15 4.46 2.10 cbipbe
JTykoitnBO07 5000 R 9200 17.06.10 13.12.12 314 | 104.00 1 101.00 104.00 7.60 4.41 2.12 Cbipbe
TykoiinBO18 5000 R 1350  22.06.10 22.06.10 12 100.82 100.67 101.38 4.68 13.35 0.09 BBB-/Baa2/BBB-  cbipbe
TlykoiinBO19 5000 R 1350  22.06.10 22.06.10 12 100.84 100.60 101.38 4.50 13.35 0.09 BBB-/Baa2/BBB-  cbipbe
JTykoitnb020 5000 R 1350  22.06.10 22.06.10 1.2 100.95 | 0.10 100.60 101.38 3.47 13.34 0.10 BBB-/Baa2/BBB-  Cbipbe
Marteaut 2 2500 R 19.000 28.09.10  25.06.10/ 28.03.11 1.0 10.5 | 103.40 80 102.01 104.99 9.26 0.18 MmeTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 225 99.50 112 98.85 99.50 8.67 411 1.60 TOproBnst
Martonus-1 1000 R 19.00 22.07.10 22.07.10 22 4.00 TOProBnst
Macrepb-3 1200 R 17.000 02.06.10  11.06.10/ 30.11.11 1.0 18.7 | 100.21 100.00 101.85 23.73 9.40 0.05 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 11.0 = 349 | 100.68 100.28 100.75 7.81 2.10 0.79 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 5.0 35.7 | 103.64 31071 103.35 103.65 6.68 3.61 0.41 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10 07.03.11) 27.02.14, 10.0 46.1/  101.00 20 000 100.85 101.40/ 8.10 4.64 0.72 B+/B1/ (puHaHCbI




Fixed Income Daily 19.05.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MBPP 0506n 5000 R 15000 17.06.10  21.06.10/ 12.06.14, 1.0 496 | 101.00 100.65 100.87 272 7.40 0.09 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00  25.05.10 25.05.10 0.3 /Ba3/BB- Tenekom
MOM-Bank 50-01 5000 R 1275 03.06.10 29.11.12 309 | 108.20 108.10 109.00 9.26 5.88 1.96 BB-/Ba2/B+ GaHku
MexTTpomB-1 3000 R | 1325 29.06.10 31.12.10/ 03.01.18 80 | 929 B/B1/BB- GaHKi
MeTceps-01 1500 R 12000 26.0510 04.06.10 230512 1.0 @ 246 | 99.97 19.51 10010 | 6.64 599 | 0.04 Toprosns
Meven 206 5000 R 840 16.06.10 21.06.10 12.06.13 1.0 | 374 | 10014 @ 0.39 17 342 100.06 10014 | 5.71 418 | 0.09 MeTannypris
Meven 406 5000 R 19.00 29.07.100 30.07.12] 21.07.16 27.0 @ 752 | 118.20 200 118.20 11857 | 10.01 401 1.70 meTannypris
Meven 506 5000 R 1250 200710, 18.10.12] 09.10.18 30.0 @ 1022 | 105.25 1 104.50 10540 | 10.39 296 | 192 meTannypris
MeuenB0-01 5000 R 1250 1241100 11.11.11) 0911120 180 = 30.2 | 103.60 2 103.61 10459 | 10.08 6.02 | 127 MeTannypris
MeuenB0-02 5000 R 975 14.09.10 12.03.13 343 | 9920 | 0.01 99.01 99.50 1033 | 490 | 226 meTannypris
Meuenb0-03 5000 R 975 27.10.10 24.04.13 358 | 98.50 3003 99.55 100.04 1062 | 494 | 236 meTannypris
MUA-306 1500 R 795 270510 06.09.10 24.02.12 40 & 216 | 9837 100.00 10500 | 13.29 202 | 027 /Ba2/ MHaHChI
MWA-406 vn 2000 R 1250 08.07.10, 21.10.10, 01.10.15 50 | 654 /Ba2/ MHaHChI
MWA-506 2000 R 1350 22.07.10 29.07.10/ 17.07.14, 2.0 50.7 | 101.00 10530 101.00 101.30 7.30 3.33 0.19 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 15.9 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12,  07.02.13] 22.0 = 332 | 109.30 99.00 7.64 6.16 1.48 notpeb. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 15.2 20.02 1464 20.01 21.94 337.00 = 30.51 0.23 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.000 14.07.10  14.07.10 10.07.13 2.0 38.3 78.01 1.01 406.27 10.23 0.03 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12] 3.0 26.9 | 102.10 | 0.60 31411 101.81 102.05 9.07 9.28 0.20 notpe6. Tos.
MKB 0306n 2000 R 15000 16.06.10 16.06.10 1.0 101.22 98.00 105.00 0.14 7.39 0.08 B-/B1/ GaHku
MKB 0406n 2000 R 15.000 14.09.10 15.03.11 101 105.40 102.01 105.00 8.24 710 0.73 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 271010  05.05.11) 25.04.12 12.0 | 236 @ 100.67 2.50 7.72 4.21 0.88 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 3.0 271 102.98 101.70 2.83 7.75 0.24 B-/B1/ GaHku
MKB 0806n 3000 R 970 13.10.10 19.10.11, 08.04.15 17.0 = 59.6 B-/B1/ GaHku
MMK BO-01 5000 R 945 20.05.10 221110/ 15.11.12, 6.0 304 | 101.57 6.22 4.64 0.47 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 16.06.10 16.12.11) 121212 19.0 & 313 | 102.90 72200 102.85 102.90 7.83 4.70 1.35 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765  07.10.10 04.04.13 35.1 98.10 50 000 98.01 99.15 8.58 3.89 241 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 4.0 33.9 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 2.0 259 43.50 2.00 85.00 11.46 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 7.3 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 15.9 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 49.6 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.0411 16.04.15 11.0 @ 59.8 B3/ GaHku
MOPE- 01 1000 R 1550  03.08.10 03.08.10 26 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 9.1 GaHku
Mockomub-3 5000 R 15000 16.06.10  17.06.10/ 12.06.13 1.0 374 17.01 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12 5.0 232 45.85 1.70 90.00 520.02 0.01 0.07 TOProBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 25.6 93.01 1508 93.01 94.39 16.75 4.99 0.91 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 122 95.00 15 95.00 97.99 18.45 6.33 0.82 yenyru
Mocobnp-2 4000 R 20.000 24.09.10 26.03.11 10.4 /ID (h1HaHChI
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 315 /icc TpaHcnopT
MocaHepro1 5000 R 1250 14.09.10 13.09.11 16.1 107.00 30 000 106.50 107.15 6.99 5.82 1.16 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16, 220 @ 70.1 100.00 99.65 99.84 7.7 3.82 1.56 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 04.06.10 06.12.12] 28.11.14 310 552 @ 10554 054 100.01 105.20 791 4.84 2.06 1/BB- aHepreTMka
MocaHeprob0-2 2000 R 1145  26.08.10 26.08.10 34 101.60 51200 101.10 5.55 5.62 0.26 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 150 @ 388 @ 100.70 = 0.69 10 839 100.03 101.98 8.38 2.23 1.09 BB+// JHepreTuka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 159 | 100.70 15.61 7.60 3.99 1.16 aHepreTMka
MPCK Yp.01 1000 R 8.15 250510 26.05.10/ 22.05.12, 0.0 245 aHepreTMka
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11/ 26.08.14, 16.0 = 52.1 110.35 28 150 110.00 110.45 8.94 791 1.08 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 416 94.50 90.00 99.00 9.09 3.69 2.82 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 66.1 96.09 96.01 99.90 8.85 4.02 413 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 1.0 98.3 | 100.38 56 856 100.30 100.39 4.77 4.32 0.09 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10  19.05.11  13.05.14 12.0 @ 486 & 109.28 6.80 15.29 0.82 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.0710 26.07.12 19.07.16, 27.0 = 752 | 112.56 30 000 111.01 112.95 7.74 12.62 173 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 22.6 90.00 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 311 104.50 103.00 104.50 7.92 4.65 2.07 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 29.9 | 10591 @ 0.1 105.11 107.00 8.21 5.06 2.06 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 341 99.05 99.10 99.75 8.29 3.90 2.34 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14, 2.0 50.2 | 101.40 101.05 101.24 4.35 7.38 0.15 B+/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 9.2 102.01 | 0.01 101.80 102.00 6.81 4.64 0.68 B+/Ba3/ GaHku
HOMOC 98 5000 R 15000 18.06.10  23.06.10/ 14.06.13 1.0 37.5 | 100.93 100.70 100.89 3.64 741 0.10 B+/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 115 90.00 112 85.01 90.00 29.63 8.31 0.70 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 11.7 | 101.89 100.00 9.60 5.63 0.85 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 19.05.10  19.05.10/ 16.05.12 0.0 243 98.98 552.80 3.88 0.00 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111 17.0413 180 @ 355 | 103.00 95.01 12.27 7.26 125 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70.  05.07.10 05.07.10 16 100.29 64 369 100.25 100.30 5.50 3.91 0.13 aHepreTMKa
OrK-3 06 3000 R 7.75 11.06.10  07.06.10/ 09.12.11 1.0 19.0 JHepreTuka
OrK-5 6O-1 2000 R 12200 27.07.10 27.07.10 24 102.02 | 1.00 100.03 173 5.96 0.19 [/Ba3/ aHepreTMka
OrK-5 60-2 2000 R 12200 27.07.10 27.07.10 24 101.58 | 043 100.66 3.93 5.99 0.19 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 16.7 = 106.51 106.50 106.95 7.29 5.74 1.20 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 234 | 100.00 92.70 7.38 3.62 1.70 aHepreTuka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 18 60.14 21.01 71.00 13.27 c/x
OM3 - 6 06 1600 R 13.00 04.06.10  09.06.11'  31.05.13 13.0 = 37.0 | 100.00 2.70 13.20 6.48 0.86 1/B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 15.7 | 100.00 99.01 13.38 6.48 1.06 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  20.05.10 17.11.11 18.3 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 120 @ 358 @ 10024 = 0.04 100.05 100.40 9.90 4.97 0.84 B3/ GaHku
MepBobank1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 2.0 136 | 101.00 10 000 101.01 101.30 7.22 8.29 0.12 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 2.0 138 | 101.54 100.90 101.85 7.06 0.14 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 18.06.10 191212,  21.12.14) 320 @ 56.0 | 108.95 50 800 108.60 109.75 9.00 5.87 2.02 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10, 22.08.12/ 3.0 276 | 102.00 4800 101.61 102.69 6.30 7.06 0.26 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 21.08.10 24.0211] 22.08.12 9.0 276 | 105.75 3790 105.30 105.75 7.02 7.06 0.69 /Ba3/B+ GaHku
Monunnact1 1000 R 19.00 22.05.10 21.06.11 133 90.40 80.00 100.80 32.31 10.48 0.72 XUMUS

Mpomce6-05 4500 R 16.000 21.05.10 25.05.10, 18.05.12 0.0 244 | 100.24 7.96 0.02 B+/Ba2/oTosBaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 173 63.62 4225 85.00 37.45 0.01 1.03 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 28.07.10 28.01.11] 24.07.13, 9.0 38.8 70.00 1.00 65 67.06 70.87 97.72 12.82 0.33 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 178 105.00 TOproBnst
MpoToH®MH1 1000 R 16.00 15.06.10  22.06.10/ 12.06.12] 1.0 252 95.00 MaLUMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 10.7 5.01 clx
Paarynaind2 2000 R 17.000 28.09.10 27.09.11 16.6 | 100.05 2.00 101.00 17.62 8.47 1.06 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 22.3 99.88 4.00 17.76 8.49 1.37 c/x
Paarynaitd4 3000 R 1700 26.05.10 02.06.11 22.05.13 130 @ 36.7 99.99 90.00 100.44 17.36 8.48 0.79 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13) 6.0 418 3.00 clx
Paitcbbaitaen-4 10000 R 1350 08.06.10  08.12.11  03.12.13 19.0 = 432 | 108.05 380 000 108.00 109.20 8.02 6.23 1.29 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 2.0 143 | 102.60 10 000 98.01 102.00 3.99 9.23 0.19 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 5.0 229 | 10412 702 104.16 104.59 10.88 10.48 0.37 B-/B1/B- GaHku
PexKan-3 4000 R 25.00/ 13.06.10 18.06.10, 06.06.12' 1.0 25.0 | 101.15 15 347 101.09 101.15 7.51 12.26 0.08 B-/B1/B- GaHku
PECTOPAHC3 1000 R 18.000 28.05.10  03.06.10/ 26.11.10, 1.0 6.4 98.00 yenyru
PX[ BO-01 15000 R 940  09.06.10 05.12.12 311 103.90 17 960 102.00 105.00 7.83 4.51 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 59 101.13 101.10 5.02 3.62 0.46 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 30.2 | 100.49 99.90 101.00 7.46 375 2.14 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 138 | 102.00 548 102.00 6.74 4.16 1.01 BBB/Baa1/BBB | TpaHcnopt
PX0-0906n 15000 R 1350 19.05.10 21.05.10/ 13.11.13 0.0 425 | 100.25 6.72 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 463 | 12260 @ 0.15 149 131 122.30 122.71 8.14 6.10 2.82 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 26.05.10 28.05.10/ 18.11.15 0.0 67.0 | 100.20 946 100.20 100.25 4.27 6.72 0.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 27.05.10 281111 16.05.19 19.0 & 109.5 111.56 = 0.06 111.35 111.55 6.85 6.66 1.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146  09.09.10 06.03.14 46.3 | 104.64 300 104.25 104.64 10.20 5.46 2.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 59.5 | 105.80 88001 105.32 105.79 9.77 5.21 3.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284  28.06.10 261212  20.06.16/ 32.0 = 742 | 107.52 110 001 107.84 108.35 9.71 5.95 2.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.06.10  13.06.11  05.06.17 13.0 = 859 | 108.02 49 650 108.00 108.10 6.57 6.62 0.92 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02.  26.07.10 240713  16.07.18 39.0 = 994 | 111.63 111.00 111.53 8.92 5.82 243 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14 15.07.19, 51.0 @ 111.5  115.06 114.15 114.67 9.01 5.73 3.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 26.07.10  27.07.11] 08.07.24 150 @ 1722 108.51 108.20 108.70 6.02 6.20 1.04 BBB/Baa1/BBB | TpaHcnopT
PX[-2306n 15000 R 9.000 05.08.10 05.02.15/ 16.01.25 58.0 @ 178.6 @ 103.10 892 203 102.91 103.25 8.33 4.35 3.58 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11  06.11.13] 12.0 = 423 | 104.20 168 826 104.00 104.49 7.36 5.77 0.90 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 120 @ 545 | 104.02 103.80 104.40 7.55 5.78 0.90 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10 10.02.13] 29.01.20, 33.0 & 118.1 @ 101.75 78 000 101.50 102.00 8.40 441 225 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 33.0 & 118.2 @ 101.75 114 000 101.70 102.00 8.40 4.41 2.25 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  19.05.10 16.02.11 9.2 101.26 6.27 1.93 0.68 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14) 09.02.17, 46.0 = 820 | 103.72 101.52 102.95 8.22 4.45 2.96 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11,  27.09.17, 17.0 = 89.7 | 106.67 100.00 106.00 6.46 5.38 124 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10  08.12.11  27.11.18 19.0 = 103.9 = 100.00 220 13.89 6.73 121 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10  17.06.10/ 05.06.18 1.0 98.0 | 101.30 20000 100.50 6.87 0.09 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100  27.05.10 261112 141119 31.0 @ 1156 @ 104.44 104.10 105.29 8.25 4.82 2.04 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 27.05.10 261112 141119 31.0 @ 1156 @ 104.17 104.50 105.00 8.37 4.83 2.03 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10, 2.0 1.7 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 29 97.00 1624 96.71 97.03 2287 4.29 0.19 (buHaHCbI
Py6nncPer1 1000 R 20.00/ 01.06.10 01.06.10 05 TOproBnst
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 22.7 notpe6. ToB.
PycMope 06 2000 R 18.000 17.06.10 21.06.10/ 14.06.12/ 1.0 25.3 97.50 95.00 100.00 51.00 4.60 0.06 notpe6. ToB.
PyccHedtb1 7000 R 13.00 11.06.10 10.12.10 6.9 100.85 101.11 103.30 11.69 6.43 0.48 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 38 102.15 1 102.15 7.76 7.20 0.29 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 8.9 101.82 101.50 102.25 8.27 5.26 0.66 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 4.0 16.4 99.83 1.70 100.15 7.99 3.90 0.34 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12) 5.0 232 | 10259 | 0.09 102.41 102.95 7.29 6.80 0.40 B+/Ba3/B+ GaHku
Pbi6kab-1 1000 R 0.01 01.06.10 03.03.11 28.02.12 100 @ 21.7 1.20 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11 20.09.11 100 @ 164 95.16 94.53 97.80 17.98 5.80 0.70 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  07.06.10 06.06.14 494 49.55 1.10 98.00 36.46 10.12 2.10 MalLLMHOCTP.
CB-®uHaHc! 1500 R 1.000 21.06.10, 25.06.10 18.06.12 1.0 254 notpeb. To..
Ceo6Coxkon3 1200 R 18.00 250510 23.11.100 24.05.11 6.0 124 npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 11.3 | 10400 280 270 101.01 11.88 3.84 0.78 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11 18.09.12 16.0 = 285 | 108.00 96 501 108.00 108.24 7.76 6.46 1.16 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 335 | 102.26 105 394 102.90 103.50 8.99 4.76 2.23 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 335 | 10350 @ 0.55 50 001 102.90 103.00 8.46 4.70 224 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  29.06.10 27.03.12 22.7 19.88 1 5.00 34.89 201.85 13.17 0.46 NpoM3BOACTBO
CesKab 04 2000 R 8.75  25.05.10 21.05.13 36.7 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10 17.07.13, 2.0 38.6 | 100.00 & 0.10 4054 100.00 100.06 7.20 3.84 0.18 aBTONpOM
C3Tenex306 3000 R 8.60  27.05.10 24.02.11 9.4 100.72 3.00 7.48 2.13 0.50 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  10.06.10 08.12.11 19.0 = 100.45 5.01 7.94 2.01 1.07 BB//BB- Tenekom
C3Tenex506 2000 R 7.78 250510  01.06.10/ 21.05.13 0.0 36.7 | 100.03 99.86 100.06 3.46 1.94 0.04 BB//BB- Tenekom
C3Tenex606 3000 R 11.70.  04.08.10  09.08.11/ 24.07.19, 15.0 @ 111.8 @ 107.50 16 000 106.01 7.28 2.7 1.08 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.05.10/ 17.07.12, 0.0 264 | 10052 @ 042 22 100.52 100.90 8.93 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14  10.10.19, 54.0 = 1144 = 109.00 121820 109.50 110.00 11.15 6.18 3.14 meTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/  10.10.19, 54.0 = 1144 = 109.00 7220 109.00 109.50 11.15 6.18 3.14 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 41 100.89 100.79 7.08 4.82 0.31 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 15.0 & 39.3 | 102.00 600 102.00 102.50 7.90 4.64 1.08 BB/ Tenekom
CUBYPXona1 1500 R 1047 04.11.10 01.11.12 30.0 54.46 5.01 103.90 46.16 9.59 1.46 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 22 98.01 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11) 18.08.14, 9.0 51.8 99.00 2.00 109.90 11.55 5.04 0.67 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13/ 3.0 39.1 102.09 100.20 102.30 7.32 8.55 0.21 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 474 3.01 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 476 3.01 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 342 | 10325 | 0.24 15000 102.61 103.25 8.60 4.7 2.29 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10  14.08.12 12.08.14) 27.0 = 516 | 11285 33185 112.82 113.16 8.52 6.52 1.80 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 03.06.10 041212 241116, 31.0 = 794 | 108.70 219 108.66 109.05 8.75 5.73 1.99 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 17.700  21.09.10 21.09.10 4.2 102.12 100.02 103.95 11.48 8.64 0.31 B-/B3/ Tenekom

CKB-6aHk 1 1000 R 16.00  24.06.10 24.06.10° 13 101.05 0.65 6 500 100.20 5.86 4.25 0.10 B-/B2/ GaHku
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COPYC KAM2 1500 R 08.07.10 05.04.12 23.0 TOproBnst
CneyCrp2 1 2000 R 20.05.10! 20.05.10! 0.1 CTPOUTENLCTBO
CIK 06.01 1000 R 1400  25.05.10 25.05.10 0.3 99.99 1 311 99.99 14.50 6.98 0.02 TOproBnst
C1WHayctpt 1000 R 08.07.10 07.07.11 13.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 26.3 94.00 1 93.55 94.00 12.04 4.50 1.75 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 35.3 102.66 20.11 102.99 7.60 413 244 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11) 15.02.12 9.0 21.3 99.00 18 163 98.71 99.00 17.08 7.81 0.63 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750  11.06.10 11.06.10 0.8 100.85 150 100.42 100.85 4.81 8.65 0.06 B3/ GaHku
CynocTpb-3 1500 R 17.000 06.09.10  09.09.10/ 03.09.12 4.0 28.0 102.80 3001 102.50 102.80 743 8.25 0.29 B3/ GaHku
Catnlpynn1 1000 R 11.70.  18.05.10 15.05.12 24.3 90.30 18.45 6.46 1.45 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825  04.11.10 01.11.12 30.0 100.54 95.00 100.00 8.16 4.09 2.10 Tenekom
Tardonab 4 1500 R 13.000 02.06.10 01.06.11 12.7 104.10 12101 103.60 105.98 8.98 6.23 0.88 B2/ GaHku
TardoHnab 5 2000 R 11.000 22.09.10 29.03.11 21.03.12 110 225 101.75 43113 101.65 101.75 8.82 5.39 0.77 B2/ GaHku
Tatdonab 6 2000 R | 1120 31.08.10, 07.03.11 26.02.13 100 | 339 & 10143 99.90 10160 | 9.27 551 | 071 B2/ GaHki
Tardonab 7 1000 R 1375  18.06.10 231210/ 14.1212 7.0 314 103.00 477 102.06 103.00 8.31 6.66 0.53 B2/ GaHku
TB3 03 1000 R 10.000  18.06.10 18.06.10 11 100.01 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12] 11.03.14 220 @ 465 99.99 14 1.35 101.00 8.65 4.24 1.58 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 140 @ 50.2 110.00 155 000 109.75 110.15 7.64 7.70 0.97 aHepreTMka
TrK-10 061 3000 R 760 17.06.10 17.06.10 1.0 18.01 JHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13, 3.0 33.2 95.00 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 4.0 15.7 103.27 102.80 103.50 6.06 8.69 0.29 B/l aHepreTMka
TrK-4 06.1 5000 R 760 03.06.10  09.06.10/ 31.05.12, 1.0 24.8 96.66 93.01 100.30 78.87 3.92 0.04 JHepreTuka
TrK-6MnB-1 2000 R 1050 25.05.10 28.02.11) 21.02.12 100 @215 101.47 8.60 2.58 0.69 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 241 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 179 NpoM3BOACTBO
TexWHecT-1 2000 R 2400/ 27.05.10 01.06.10, 26.05.11 0.0 125 20.03 TOproBnst
TexHukonb® 3000 R 17.000 09.09.10  31.08.10/ 07.03.12 4.0 22.0 101.02 101.00 8.39 0.33 NpoM3BOACTBO
TMK-03 06n 5000 R 980 17.08.10 15.02.11 9.1 101.55 | 0.05 2175 100.90 101.55 7.75 4.81 0.68 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.9 82.00 70.01 94.00 .77 12.16 0.30 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 6.0 418 102.60 35350 102.60 103.47 10.63 8.24 0.42 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 33.9 103.97 103.40 103.90 8.03 4.56 2.29 BB+/Ba2/ TpaHcnopt
TpatcKpen1 3000 R 729  15.06.10 15.06.10 1.0 100.21 0.09 166 210 100.21 100.35 4.59 3.63 0.08 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 15.06.10 231210/ 12.06.12, 7.0 25.2 104.75 102701 104.55 105.20 6.32 714 0.53 /Ba1/BB GaHku
TpaHcKpend 5000 R 10.30.  08.07.10 07.07.11 13.9 103.53 1.53 150 000 102.72 103.60 713 4.96 1.00 /Ba1/BB GaHku
TpaHcKpend 4000 R 825 21.10.10 17.04.14 47.7 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11, 3.0 9.0 100.46 99.90 100.50 6.14 4.22 0.24 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75  24.05.10  20.05.15 13.05.19, 61.0 & 1094 @ 104.20 12.56 13.16 3.12 /Baa1/BBB Ccbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 31 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 22.7 100.80 72500 100.60 100.90 8.39 4.30 161 aHepreTMka
YIMK-Y3M01 3000 R 8.25  31.08.10 28.02.12 21.7 meTannyprus
YMMO 3 3000 R 18.000 17.06.10  24.06.10, 14.06.12, 1.0 25.3 100.66 | 0.16 100.40 101.00 8.11 8.92 0.10 MalLLMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 4.7 95.01 MalLLKHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10 23.06.10/ 29.12.10, 1.0 75 101.09 6451 100.90 101.16 6.89 8.88 0.10 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 143 104.25 100 104.01 104.50 10.81 6.94 0.98 B+// (buHaHCbI
Ypancu6llK3 1500 R 17500  26.08.10  01.09.10/ 23.02.12 4.0 21.6 102.86 102.71 103.00 6.52 8.48 0.27 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 20.4 106.05 100.10 112.00 12.74 7.76 1.30 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 220710 20.01.11 19.01.12, 8.0 204 102.96 101.01 103.50 9.82 6.90 0.59 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 173 102.96 102.40 103.35 7.95 4.87 125 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 26.5 106.80 39 860 106.36 107.77 8.44 5.51 1.78 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 59.6 100.24 8.00 100.00 9.14 4.48 3.70 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110  09.11.11  01.11.12 180 @ 30.0 104.61 3.00 104.40 748 5.15 1.31 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50  20.05.10 17.11.11 18.3 101.92 7.94 5.14 0.65 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 222 100.74 100.00 101.20 7.90 421 0.95 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 35.1 100.04 80.50 8.28 3.74 2.24 BB-//B+ Tenekom
®CK EQC-02 7000 R 825  22.06.10 22.06.10 1.2 100.47 100.21 101.40 341 4.10 0.10 /Baa2/BBB JHepreTuka
OCK EQC-04 6000 R 730 07.10.10 06.10.11 16.9 100.39 50 000 100.40 100.50 712 3.63 125 /Baa2/BBB aHepreTuka
XK® BaHk-3 3000 R 750  17.06.10 16.09.10 41 100.27 500 100.00 6.84 1.86 0.31 /Ba3/B+ GaHku
XK® bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11 5.0 171 102.98 | 0.28 102.50 103.10 6.47 3.39 0.39 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011 17.04.13 17.0 @ 355 99.80 99.21 99.99 8.56 2.04 125 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12] 23.04.15 240  60.1 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 5.0 99.90 16.01 8.65 4.12 0.38 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 2.0 14.0 100.00 16.01 8.08 4.99 0.18 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14 2.0 50.0 101.24 | 0.09 101.01 101.20 4.89 7.88 0.12 B1/ GaHku
LlextpTen-5 3000 R 9.30 31.08.10 30.08.11 15.7 101.27 58 101.27 101.94 7.93 4.58 0.80 B//BB- Tenekom
Yepkusoso1 2000 R 1275 01.06.10 31.05.11 126 103.57 103.25 103.75 9.27 6.14 0.87 notpe6. ToB.
YTn3 0106 3000 R 9.50  16.06.10 16.06.10 1.0 100.25 | 0.15 13412 100.20 100.25 6.38 4.72 0.08 JoTo3BaH/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 5.0 60.0 95.01 JoTo3BaH/ nNpou3BOACTBO
YTn3 60-01 5000 R 16.50  08.06.10  08.12.11) 04.1212 19.0 = 311 100.73 | 0.18 100.81 101.99 16.51 8.17 1.16 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 134 TOproBnst
JitptOHPPA01 2000 R 17.06.10 16.12.10 71 5.08 2.27 7.88 TpaHcnopt
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 2.0 139 MalLLKHOCTP.
OHeproCr-1 1500 R 1200 21.05.10 20.05.11 12.3 3HepreTuka
OHeprLieHT 3000 R 25.00/ 08.07.10 08.07.10 1.7 19.95 0.85 20 18.00 24.93 62.83 JHepreTuka
FOHUMMnK 01 2000 R 14000  07.09.10 06.09.11 15.9 96.50 92.01 101.00 17.76 7.23 1.03 notpe6. ToB.
tOHUTaiin-01 1500 R 18.000 23.06.10 25.06.10 22.06.11 1.0 134 100.00 100 80.01 100.19 17.19 8.98 0.09 NpoM3BOACTBO
IOTK BO-01 2000 R 11.000 21.07.10 211011 17.10.12) 17.0 = 295 104.02 | 0.02 104.00 8.19 2.64 1.23 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 29.5 107.00 3.00 107.99 8.44 2.66 1.98 /B1/B Tenekom
FOTK-05 06. 2000 R 755 02.06.10 04.06.10/ 30.05.12, 1.0 24.8 100.01 170 100.02 100.19 6.51 3.76 0.05 /B1/B Tenekom
t0Taiip-® 03 2000 R 14000  15.06.10 14.12.10 7.0 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 29.06.10 26.03.13 34.8 100.52 100.00 101.00 12.85 3.10 2.14 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 29.06.10 26.03.13 34.8 100.15 99 002 100.01 102.00 13.02 311 213 TpaHcnopt

AkyTcKaH02 1200 R 10.30  09.09.10 08.03.12! 22.0 101.76 102.11 103.25 9.35 5.05 144 BB/ 3HepreTMka




Fixed Income Daily 19.05.10
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
FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  01.06.10 30.11.10 6.6 100.37 100.20 101.11 743 3.98 0.48 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00/ 17.06.10: 17.06.10 1.0 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 7.95  18.05.10 15.05.12 243 99.32 8.41 3.99 117 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 28.06.10 27.06.11 135 98.56 95.11 102.00 12.15 5.19 0.84 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 6.4 100.11 99.67 6.55 220 0.33 B MyHULMNANbHbIA
VpkO6n31-4 1200 R 725  26.05.10 26.05.10 0.3 100.01 0.01 20 100.01 100.09 6.96 2.50 0.02 B MyHULMNanbHbIA
VipkO6n31-5 2200 R 7.70.  25.06.10 26.10.11 176 99.86 88.09 100.10 8.09 2.58 0.68 B MyHULMNaNbHbIA
VipkO6n31-6 3800 R 920 15.08.10 22.11.12 30.7 101.42 88.96 101.25 8.26 3.03 1.20 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  31.05.10 29.08.11 15.6 100.30 881 100.00 100.30 8.19 2.09 0.90 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 03.06.10 29.11.12 30.9 100.49 99.00 101.50 8.99 2.37 1.84 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 37.9 101.90 5000 101.02 101.90 8.76 2.50 113 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 241 101.82 96.00 101.90 8.50 4.80 121 BB-// MyHULANanbHbIiA
Kapenus 12 1000 R 19.05  03.06.10 02.06.11 12.7 105.00 40 828 105.70 106.75 10.60 4.52 0.50 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767 141010 14.04.11 111 99.98 95.01 109.90 7.83 3.82 0.68 BB-// MyHULMNANbHbBIV
KOMM 68 06 700 R 1050 14.10.10 14.10.10 5.0 101.00 100.00 8.10 521 0.38 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.000 23.05.10 22.11.13 428 100.01 8.35 4.46 241 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 67.5 92.92 88.00 96.00 8.70 4.05 3.79 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 314 94.53 90.00 98.00 31.72 3.69 1.36 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 30.2 105.09 172 577 105.08 105.75 7.74 2.70 1.36 BB+/Ba2/BB+
leHO6n-206 800 R 14.01  09.06.10 08.12.10 6.8 104.70 103.00 107.00 5.46 6.67 0.50 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 55.4 113.95 113.00 116.00 8.37 5.36 3.27 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 74 102.81 0.01 193 870 102.50 103.39 5.32 4.85 0.56 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 50.9 98.65 97.18 98.60 8.10 4.02 3.28 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 25 100.51 100.20 101.39 545 3.95 0.19 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 62.1 97.23 97.95 98.28 8.30 4.10 3.85 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 25.7 101.87 87 000 101.75 102.40 715 3.92 1.80 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 146.9 = 89.15 90.30 90.90 8.57 447 7.03 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 86.2 96.00 218 566 95.83 96.30 8.27 4.16 4.97 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 19.3 101.71 113 020 101.77 102.73 6.96 3.92 1.38 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 28.1 100.38 1059 100.38 101.88 7.75 4.02 1.97 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.09.10 22.09.16 77.3 97.11 0.11 1000 96.65 97.88 8.09 4.15 4.70 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000  01.06.10 01.06.11 12.7 104.10 227 600 103.80 104.17 6.04 242 0.93 BBB/Baa1/BBB | MyHULynanbHbii
Mrop61-06 15000 R 15.000  03.06.10 03.06.13 371 120.43 100 000 119.51 121.20 7.66 3.14 2.32 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 16.00  08.06.10 08.06.14 494 121.67 121.00 121.75 7.62 3.32 2.94 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop63-06 15000 R 15.000  10.06.10 10.12.13 434 122.50 10 000 121.80 123.50 7.95 3.09 2.64 BBB/Baa1/BBB | MyHULnanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 112 | 101.00 17113 101.00 101.34 8.00 4.44 0.84 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 417 96.00 0.50 10 242 96.00 96.11 9.45 4.16 3.12 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 15.06.10 11.06.13 374 | 10045 @ 035 435500 100.20 100.40 8.93 4.47 1.60 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 223 | 110.65 186 111.20 112.70 9.64 7.58 115 [/B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 21.10.10 20.10.11 174 | 100.25 99.60 100.90 7.68 3.95 0.90 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825  27.05.10 17.11.12 30.5 99.58 99.16 100.05 8.52 411 127 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 8.2 101.22 896 175 101.00 101.50 4.32 1.50 0.64 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 204 109.55 16 700 109.50 109.60 6.00 2.7 145 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 34.8 11512+ 0.02 6373 001 114.30 115.25 6.34 2.60 2.32 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 13.8 BBB/Baa1/BBB |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 29.5 | 110.77 8176 265 110.70 111.62 6.62 2.54 2.02 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 51.9 118.25 29 605 118.25 118.50 7.09 5.06 3.23 BBB/Baa1/BBB |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 16.6 106.32 2014 653 105.51 106.30 5.21 4.69 124 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100  02.06.10 26.11.14 55.1 104.64 250 000 104.20 105.50 7.01 3.86 3.52 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 32.7 101.35 270 695 101.35 101.70 6.70 3.65 2.29 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.9 101.29 200 000 100.75 101.74 6.31 3.50 1.93 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 30.0 99.50 40 000 100.00 6.20 6.03 2.16 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 26.2 100.00 65843 99.00 100.10 6.24 1.52 1.90 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 55.8 116.75 30 000 116.75 117.00 7.09 2.39 3.44 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.00 11.08.10 08.08.12 271 103.17 299 974 102.75 103.70 5.80 3.87 1.32 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 19 101.30 100.92 101.05 1.72 4.92 0.16 BBB/Baa1/BBB  |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 100.9 = 100.31 1238 042 99.75 712 3.98 3.94 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 75.7 98.85 3486 962 96.00 98.50 7.10 1.89 4.44 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.50  09.06.10 241121 140.3 | 98.50 0.50 15000 96.50 98.50 7.52 215 6.74 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 107.6 = 71.39 698 955 69.40 71.00 7.30 5.61 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3132 | 90.16 1260 000 87.78 96.00 7.95 3.82 10.55 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 100.2 | 94.21 4611495 99.99 6.89 3.70 5.69 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  27.05.10 26.11.10 6.4 101.11 101.30 7.70 4.78 0.47 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  10.06.10 09.09.10 3.8 100.28 © 0.10 100.05 6.04 1.70 0.29 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 3 4500 R 7.60 12.08.10 11.08.11 15.0 99.56 99.50 8.22 1.90 1.10 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 255 98.29 95.02 100.00 8.10 1.77 1.80 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.300 24.06.10 19.12.13 437 101.50 3500 101.50 102.00 8.44 2.28 1.25 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 1500 13.08.10 10.05.13 36.3 11550 = 0.50 1000 115.00 115.40 8.04 3.24 2.04 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 35.3 100.37 98.48 100.50 7.96 1.98 1.63 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 8.80 27.05.10 26.05.11 125 | 100.69 100.60 8.14 2.18 0.72 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 8.50  20.05.10 20.05.10 0.1 99.68 59.29 213 0.00 MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00  26.06.10 26.12.11 19.6 98.00 67 000 97.91 99.00 9.14 3.56 0.96 B MyHULAnanbHbIiA
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 31.5 98.54 98.40 98.69 8.03 3.54 1.56 B MyHULANanbHbIiA
Tomck.06-7 2500 R 1350  27.05.10 27.11.13 43.0 108.01 100.00 109.00 8.53 3.05 1.62 B MyHULananbHbIA
YamypTua-2 1500 R 840  17.07.10 15.07.12 26.3 99.12 98.80 99.84 9.04 4.20 1.81 /Bat/ MyHULMNaNbHbIA
Yysawwms-05 1000 R 7.85  05.06.10 05.06.11 12.8 100.00 3930 99.81 100.00 8.00 3.94 0.92 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 234 98.43 96.01 100.00 8.44 1.90 1.66 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 08.06.10 04.06.13 371 100.71 98.01 100.50 9.11 2.33 2.10 /Ba2/ MyHULMNaNbHbIA
AkyT-07 06 2500 R 780 22.07.10 17.04.14 417 99.78 99.01 99.98 8.13 1.95 2.26 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  24.06.10 19.09.13 40.7 104.05 = 0.05 103.90 104.85 8.30 2.34 219 BB//BB- MyHULMNanbHbIA

ApO6n-06 2000 R 6.50/  19.10.10: 19.04.11 11.2 99.10 99.16 100.50 7.96 327 0.65 BB-// MyHULMNanbHbI




Fixed Income Daily 19.05.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

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

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-10 250 § 825  28.06.10 28.06.10 14 | 10049 384 411 0.11 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 13.3 | 10292 6.43 449 1.00 BB/Ba3/ GaHku
Ak bars-12 225§ 10.25  03.06.10 03.12.12 31.0 | 10647 741 4.81 214 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 257 | 103.53 6.38 3.96 1.86 BB-/Ba1/B+ GaHkmn
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.13 13.0 | 37.8 & 105.09 4.46 4.40 1.02 BB-/Ba1/B+ BaHku
Alfa-Bank-15 2258 863  09.06.10 09.12.10  09.1215 7.0 | 67.7 | 101.03 | 0.16 6.71 427 0.52 BB-/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 58.9 BB-/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 220 | 824 | 101.27 7.84 4.26 1.58 BB-/Ba1/B+ GaHku
Alliance QOil-15 350 § 9.88  11.09.10 11.03.15 58.6 BI/B+ chipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 548 | 106.79 7.09 4.16 3.70 B+/Ba3/B+ Cblpbe
BoM-10 300 § 7.38  26.05.10 26.11.10 64 | 102.56 244 3.60 0.50 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25 ~ 04.03.11 04.03.11 9.7 | 10175 3.92 6.14 0.78 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 364 | 104.27 5.76 3.52 2.66 BBB-/Baat/ GaHkun
BoM-15 300 § 750 25.05.1C 25.11.1C  25.11.1E 6.0 | 67.3 = 100.8C 5.92 3.72 0.49 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 586 | 99.88 6.72 3.35 4.01 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 85.0 | 100.28 6.76 3.39 5.48 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 23.6 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 366 | 100.01 | 0.04 42558 @ 3.88 0.01 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 5.6 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 532 | 104.96 6.06 351 368 BBB/A3/BBB GaHku
Eurochem12 300§ 788 21.09.10 21.09.12 286 | 102.03 6.92 3.86 2.09 BB//BB XuMus
Evraz-13 1050 § 8.88) 24.10.10 24.04.13 35.8 | 102.27 7.99 4.34 2.54 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 66.8 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 96.6 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 36.4 /Caal/D Cblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 44 | 101.96 2.23 7.65 0.36 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 6.1 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 114 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 312 | 10269 @ 0.05 341 4.44 239 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 304 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 340 11111 5.28 433 242 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 421 | 103.59 5.32 6.35 3.03 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 38.7 | 102.94 3.52 2.19 291 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 § 7.34  11.10.10 11.04.13 353 | 105.93 5.11 347 2.59 BBB/Baa1/BBB |cbipbe
Gazprom-13-6 500 § 751 31.07.10 31.07.13 39.0 | 106.66 5.22 3.52 279 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 46.0 | 10234 | 0.09 429 4.92 342 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.10 31.07.14 51.2 | 108.77 5.85 3.76 3.49 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 543 | 102.70 4.61 5.22 3.89 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.10 01.06.15 614 | 10353 5.00 5.68 4.18 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 575 | 113.46 3.34 7.16 3.98 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.10 22.11.16 794 1 99.30 6.34 313 5.13 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 834 98.25 5.37 5.23 5.74 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 90.9 | 99.11 5.51 5.49 5.98 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 94.3 | 103.86 5.88 6.36 6.06 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 96.2 | 108.26 6.78 3.76 5.82 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 24.0 | 108.8 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 1182 | 103.22 6.09 349 2.86 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51]  07.09.10 07.03.22 143.7 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14 28.04.34 480 | 2916 115.38 434 3.74 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729/ 16.08.10 16.08.37 3318 BBB/Baa1/BBB |cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 29 | 100.15 5.84 3.26 0.23 /Baa3/BB GaHkm
Gazprombank-11 300 § 797 15.06.10 15.06.11 134 | 10542 | 055 2.82 3.78 1.01 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.06.10 28.06.13 379 | 105.98 5.80 3.74 267 /Baa3/BB BaHkm
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 65.2 | 100.48 6.39 323 4.42 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.10 22.07.13 38.7 | 101.54 5.09 2.77 2.84 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 13.3 | 104.62 6.53 5.26 0.98 [Ba3/B+ BaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 15.0 | 100.27 1147 5.86 1.09 /Ba3/B+ GaHku
11B-10-2 200 € 9.00  06.07.10 06.07.10 17 98.62 18.55 9.12 0.12 B/B1/BB- GaHkm
11B-13 200 § 11.00  15.08.10 15.02.13 335 | 9850 11.64 5.58 2.24 B/B1/BB- GaHkm
Income-Lada-10 CLN 408 10.00  20.05.10 20.11.10 6.2 TOproBns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 13.3 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 1.9 100.07 = 0.00 8.38 4.50 0.15 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 177 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 237 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 544 | 102.91 5.63 3.10 385 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 85.9 = 99.36 6.47 3.20 545 = BBB-/Baa2/BBB-  cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 115.3 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.06.10 07.06.22 146.8 | 96.65 7.07 344 7.88 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 888 10.09.10  10.03.11  10.03.16 10.0 = 70.8 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 143 | 10361 | 0.05 6.50 470 1.08 BB-/Ba2/B+ (UHaHCbI
Mirax-10 100 § 13.50  28.05.10 28.05.10 0.4 ICatl CTPOUTENbCTBO
Mirax-11 180 § 945/ 20.09.10 20.03.11 10.2 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 17.1 | 104.95 277 6.15 1.33 BBB/Baa1/BBB myHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 783 | 101.67 4.70 4.98 5.37 BBB/Baa1/BBB  MyHMUMnanbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 50 | 102.05 327 410 0.40 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.07.10 28.01.12 20.7 | 105.05 4.86 3.81 1.55 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 235 | 106.31 5.95 5.64 1.58 B/B1/ XuMms
NKNH-15 200 § 850 220610 221210 221215 7.0 | 682 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 244 | 103.00 @ 0.13 5.40 3.40 1.85 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.06.10 17.12.12 315 | 105.03 4.40 B+/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 66.1 = 98.13 9.19 4.46 420 B-B1/ (UHaHCbI

NOMOS-16 125§ 9.75| 20.10.10 20.10.11  20.10.16 17.0 = 783 B+/Ba3/ (hMHaHCbI




Fixed Income Daily 19.05.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

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

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
OAK-10 200 § 10.00  08.07.10 08.07.10 17 MauuwHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.10 18 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 3.1 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 16.7 TOproBns
Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 47 101.47 | 0.50 4.36 8.38 0.37 B+/Ba2/otoseaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 174 | 105.93 441 413 1.34 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200 § 9.63 23.05.10 23.05.12 246 | 103.26 7.84 4.66 1.73 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 150713 140 385 & 11234 0.11 4.78 1.09 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.05.10 27.05.15 612 | 113.63 9.29 5.61 3.58 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 12.50  31.07.10 31.01.18 93.9 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750 22.05.10 22.05.12 245 | 9839 8.38 3.81 1.76 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 350 | 101.10 14623 | 6429 | 0.59 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 13.6 /Caat/CCC ToproBns
Rosbank-12 130§ 9.000 01.07.1C 01.07.12 259 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-10 350 § 6.88  29.05.10 29.11.10 6.5 | 10248 | 0.02 217 3.35 0.51 BBB/Baa1/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 238 | 105.00 | 1.95 3.53 5.96 1.86 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 365 | 106.75 473 3.36 270 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.10 25.03.13 348 | 99.05 7.87 3.79 2.50 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 7.13]  14.07.10 14.01.14 446 | 107.11 4.97 3.33 3.15 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.06.10 11.06.14 495 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 16.0 | 77.3 | 100.60 6.49 3.46 1.25 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 85.2 | 101.38 6.05 3.11 5.60 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.10 29.05.18 97.8 | 110.36 6.10 351 5.86 BBB/Baa1/ GaHKu
RTM-11 CLN 125§ 12.00  04.06.10 04.03.11 9.7 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 60.3 = 96.68 4.38 1.88 4.46 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 99.7 | 13873 5.14 3.96 5.73 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1212 | 96.32 548 2.60 7.68 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 12.75  24.06.10 24.06.28 2204 | 17064 | 0.88 6.20 3.74 9.13 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.10 31.03.30 2419 | 11291 5.34 3.32 5.78 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 48 B+/Ba3/B+ GaHku
RusStandard-10-2 400 § 849  29.06.10 29.06.10 14 99.88 9.43 425 0.11 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 118 | 10019 = 0.72 841 430 0.91 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.06.10 16.12.10 16.1215 7.0 | 68.0 | 98.20 12.15 452 0.53 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.06.10 01.12.16 79.7 | 9822 | 0.0 11.18 4.96 4.42 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 838 | 98.57 5.99 2.94 5.56 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 182 | 104.03 3.14 2.85 143 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 36.5 | 105.62 445 3.07 272 GaHkun
Sberbank-13-2 500 § 647 02.07.10 02.07.13 381 | 105.68 4.50 3.06 2.76 GaHku
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 51.7 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 39.0 | 107.13 7.21 4.55 267 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 478 | 106.21 7.39 4.36 3.26 B+/Ba3/BB- cbipbe
SeverstalTrans-10 CLN 175 § 850, 22.06.1C 22.06.1C 12 [Ba3/ TpaHcnopt
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 114 BB/ Tenekom
SINEK-15 250 § 7.70  03.08.10 03.08.15 635 | 101.35 7.38 3.80 4.15 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 85 | 103.36 3.92 429 0.66 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 209 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 § 9.75/  03.07.10 03.07.10 16 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 146 | 104.11 6.37 4.80 1.10 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 142 | 103.23 4.01 3.33 110 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 286 | 102.80 4.84 2.98 215 = BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 344 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 57.4 | 101.46 5.89 3.08 397 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 75.1 | 105.20 6.46 3.56 4.81 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 83.3 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.09.10 13.03.18 95.2 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 118.3 | 101.12 7.09 3.58 6.77 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.06.10 08.12.10 6.8 Tenexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 87.3 | 100.86 | 0.01 11.25 5.21 472 B1/ GaHkun
TransCreditBank-11 350 § 9.00  23.06.10 25.06.11 135 | 10440 @ 0.21 4.81 431 1.02 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.10 27.06.12 257 | 104.47 3.88 292 1.93 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 257 | 103.49 3.65 2.60 1.95 /Baa1/BBB Cblpbe
Transneft-13 600 § 7.70  07.08.10 07.08.13 39.3 | 108.05 4.96 3.56 2.80 /Baa1/BBB cblipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 46.3 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.08.10 07.08.18 100.1 | 115.71 6.23 3.76 5.90 /Baa1/BBB Cbipbe
Trust-10 200 $ 9.38  29.05.10 29.05.10 0.4 99.51 | 0.07 24.36 471 0.03 B-/Caat/ GaHku
Trust-12 CLN 20§ 1150 06.09.10 06.09.12 28.1 B-/Caat/ GaHkun
URSA-10 EUR 400 € 7.00  21.05.10 21.05.10 0.1 10040 | 0.15 2514 | 6.97 0.01 B+/Ba3/ GaHkun
URSA-11-1 130§ 12.00  30.06.10 30.12.11 19.7 | 107.57 6.96 5.58 142 B+/Ba3/ GaHKu
URSA-11-2 300 € 830 16.11.10 16.11.11 183 | 102.75 6.18 8.08 1.38 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11  04.06.13 13.0 | 37.1 /B1/B Ternexom
VEB-1 2000 $ 148/ 03.06.10 03.06.10 0.6 | 100.02 1.09 0.74 0.04 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 174 | 105.59 430 3.97 1.34 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 36.0 | 106.07 6.10 3.95 2.60 /Ba2/BB+ Ternexom
Vimpelcom-16 600 $ 825 23.05.10 23.05.16 733 | 105.77 7.06 3.90 4.56 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.10 30.04.18 9.8 | 110.88 7.30 412 5.71 [Ba2/BB+ Tenexom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 86.6 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 65.4 | 100.00 6.20 3.10 447 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 174 | 104.45 420 3.59 1.32 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 136 | 104.77 3.77 7.88 1.03 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 299 | 103.75 4.96 3.18 225 BBB/Baa1/BBB  |GaHku

VTB-12-2 RUB 30000 R 12.00  28.05.10 28.11.12 309 | 99.81 12.08 6.01 2.02 BBB/Baal1/BBB | 6aHku




Fixed Income Daily 19.05.10
IV YPANCUIE | KanunTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku LoxopHocTb, %

Bobinyck O6vem, Kynow, % LeHa | Uam. Toprosuii Peop, Peiiruar Cextop

MIH KynoHa | odepThl | moraw | opT | noraw o6bem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FIMIS
EBPOOBJIUTALIA
VTB-15 750 § 7.82| 04.08.10 04.02.15 515 BBB/Baal1/BBB  6aHkn
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 584 | 9988 @ 067 6.49 3.24 4.02 BBB/Baal1/BBB  6aHkn
VTB-16 500 € 425  15.02.11 15.02.16 70.0 | 100.75 @ -0.23 4.06 422 5.07 BBB/Baal1/BBB  6aHkn
VTB-18 2000 $ 6.88 28.05.10 28.05.13 29.0518 370 978 | 10329 | -1.07 5.68 3.33 263 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020710 0207.15 020735 620 3059 9919 = -073 6.44 3.15 422 BBB/Baa1/BBB  |GaHku




GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

19 mas

20 mas

21 mas

25 mad

26 mMas

27 mast

28 mast

29 mas

30 mas
JleHeXXHbIN pbIHOK

19 mas
20 mas

25 mad

26 mas

28 mas

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

PasmellieHne Apocnasckas 06n-34009 (3 mnpa py6.). Pasmeltere DOMO-1 (2 mnpg pyo.).
OdepTa (CALL) JleHCneuCMY-2012 (100 mnH gonn.). NMoraweHne AnamaHT-OuHaHc-2

(2 mnpg py6.). Noratwenne Cneuctpon-2, 1 (2 mnpa py6.). Moratuerve Tomck-34001

(0,5 mnpa py6.).

Odepta O6beanHeHHble koHamTepbl-OurHaHc-1 (3 Mnpa py6.). OdepTa Pasrynsaim-PuHaHc-4
(3 mnpa py6.). Odbepta PXA-9 (15 mnpg pyb.). MoraweHne Cnoptmactep GurHaHc- 1
(3 Mnpg py6.). MoraweHne YPCA BaHk-2010 (400 MiH eBpo).

Odepta N TpaHcTexCepauc-1 (1 mnpa pyb.). Ocdepta MpomMcBazbbark-5 (4,5 mnpa pyo.).
Odbepra YK CeHaTop-1 (0,8 mnpga py6.). Odepta HC-cbmHaHc-1 (2 mnpa py6.). MoralleHwe
MTITC-5 (1,5 mnpg py6.). Morawenne YK CMK-1 (1 mnpa py6.).

Odpepta MPCK Ypana-1 (1 mnpg pyb.). MoraweHne NpkyTckas obnactb-31004 (1,2 mnpga py6.).

PasmeleHne CCMO JleHCneuCMY BO-2 (2 mnpg py6.). Odepta TK CAXO-1 (2 mnpg py6.).
Odbeprta AsToBas-4 (5 mnpg pyo.).

Odepta MexnpombaHk-1 (3 mnpg py6.). OdepTa Xuncoumnoteka-dOuHanc-3 (1,5 mnpg py6b.).
Ocbepta PXI-11 (15 mnpg py6.). Morawwerme Mupakc Mpynn-2010 (CLN) (100 maH gonn.).

Odepta Utepa-DuHaHc-1 (5 mnpa py6.). MoraweHwe HaumoHansHbin 6aHk TPACT-2010
(200 mnH gonn.).

Morauwexue OenstaKpeamt-2 (2 mnpg pyo.).

BaHku BepHyT 4,6 mnpg pyo. B LB

Ynnata 1/3 HOC3a | kaptan 2010 .

Ynnata akumzos v HAOMA

LIb pa3mecTut 5-HefenbHble Oe33anorosble KpeauTsl
BaHku BepHyT 2,4 mnppg pyb. B LIb

Ynnata KOMMNaHWAMM Hanora Ha I'Ipl/l6bIJ'|b
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Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obepTbI Bbinyck Bbinycka, odepTbl, npebiayLier cTaBKa odepTbl /
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
20.05.10  JleHCneuCMY-2012 100 USD 100 (CALL) 12,0 12,0 20 aBrycra 2010
06
PEANREHHbIE 3000 100 7.7 3,0 19 HosBps 2010
KoHAMTepbI-PrHaHC- 1
21.05.10 - 2 nioHa2011,
Pasrynan-duHaHc-4 3000 100 17,0 17,0
pecTpyKTypm3aLms
PXO-9 15000 100 13,5 0,1 13 Hos10psa 2013
MpomcBszbbaHk-5 4500 100 16,0 7,75 17 masa 2012
25.05.10 YK CeHaTtop-1 800 100 14,0 10,0 18 mas 2012
HC-dbuHaHc-1 2000 100 17,0 10,0 25 mas 2011
26.05.10 MPCK Ypana-1 1000 100 8,15 8,6 22 Maa 2012
K Caxo-1 1000 100 20,0 15,0 25 Hosbps 2010
27.05.10
ABTOBa3-4 5000 100 18,5 0,1 26 Masa 2011
MexnpomObaHk- 1 3000 100 13,25 13,25 31 pexkabps 2010
28.05.10 ;KM“COLL“”OTeKa'@”HaHC' 1500 100 13,9 9,0 29 mioHs 2010
PXAO-11 15000 100 13,5 7.8 18 Hosbpsa 2015
26.05.10 Ntepa OuHaHc- 1 5000 100 18,9 - -
TexHocuna-NHBecT- 1 2 000 100 24,0 - 26 maa 2011
MosPrime
01.06.10 .
C -3
eeepo-anadrb 3000 100 7,78 IM4212 26 mas 2011

Tenekom-5
on
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5VI3HeC-}J,EHapTaMEHT no onepaundam C 4oJIroBbiM1M MHCTpyMeHTamMun

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

BusHec-6510K NPOAAX 1 TOProBnU

PykoBoguTenb busHec-6noka
Cepren LLlemapnos, she _sa@uralsib.ru

YnpaBneHue npopax . YnpasneHune TOproenu
Koppago Tasepxua, taveggiac@uralsib.ru AHppen bopucos, bor_av@urals!b.ru
Enena JoBraHb, dov en@uralsib.ru Bsauvecnas Yanos, chalovvg@uralsib.ru
AnHa Kaprosa karpz)vaam@uralsib.ru HaTanba Xpabposa, khrabrovann@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

BusHec-6510K no PblHKaM A0JIrOBOro kanuTtarsa

ConpoBoXaeHne NpPoeKToB FanvHa Nyoeima, gud_gi@uralsib.ru
ApTemuit Camonnos, samojlovaa@uralsib.ru BuikTop OpexoB, ore_vv@uralsib.ru
Knpunn UeaHos, ivanovkv@uralsib.ru Hapbs CoHtowkumHa, SonyushkinaDA@uralsib.ru
Mo3enb TUMOLLIKMHA, tim _gg@uralsib.ru Anekcen YekywuH, chekushinay@uralsib.ru

Hatanbs MpuierkoBa, grischenkovane@uralsib.ru

AHanuTnyeckoe ynpasneHue

PykoBoauTenb yrnpasneHunsa
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

3amecTuTenb pykosoauTens ynpasneHus
Badecnas CMonbsiHMHOB, smolyaninovv@uralsib.ru

Ounpekuus aHanusa akuum Aunpekumnsa aHanusa A0NroBbiX MUHCTPYMEHTOB
PykoBoauTens Mawkn KaaHa, kavanaghms@uralsib.ru Pykosoautens Omutpun OyokuH, dudkindi@uralsib.ru

Jonroeble 06s3aTenbcTBa _ Heqtb 1 ras
Onmutpuia fyakun, dudkindi@uralsib.ru BuikTOop MULLHSAKOB, mlshnyakovvv@urals!b.ru
[eruic Mopbigait, poryvajdv@uralsib.ru tOnusa HoBur4yeHKOBa, nowchenlgoya@urals!b.ru
CraHuncnas boxeHko, bozhenkosv@uralsib.ru WpviHa bynkuha, bulkinaiv@uralsib.ru
Hapexnaa MbipcnkoBa, myrsikovanv@uralsib.ru dneKTpo3HepreTuka
Mapwus PagdeHko, radchenkomg@uralsib.ru Matseit Taiu, tai_ma@uralsib.ru
Crpaterus /Monutnka AnekcaHap CenesHes, seleznevae@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru MeTannyprus/FopHop06bIBaloLL,as NPOMBbILLNIEHHOCTb
Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru Maiikn KasaHa, kavanaghms@uralsib.ru
JTeoHng CnnnyeHko, slipchenkola@uralsib.ru D,MI/ITpI/II;I CmonuH, smolindv@uralsib.ru
KOHOMMKA Hukonan CocHoBckmi, sosnovskyno@uralsib.ru
Bnagumup TuxomMupos, tih_vi@uralsib.ru TenekommyHukauumn/Mepma/
HaTanbs MaiiopoBa, mai_ng@uralsib.ru NHdopmaLmoHHble TeXHONMornm
BaHKu KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

) ) KoHctaHTuH benos, belovka@uralsib.ru
Neonnp Cnnnyerko, slipchenkola@uralsib.ru Kvpunn BaxtiH, bakhtinkv@uralsib.ru

HaTtanba Manoposa, mai_ng@uralsib.ru
P -ng MuHepanbHble yp,oGpeHml/

AHann3s pbIHOYHbIX AAHHbIX MawwmnHocTpoeHue /TpaHcnopT
Bsavecnas CMonbaHMHOB, smolyaninovv@uralsib.ru AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
AHzpen borpaHoBmd, bogdanovicas@uralsib.ru VpwuHa WpTerosa, irtegovais@uralsib.ru

Bacunui Lertsapes, degtyarevvm@uralsib.ru

. Mot NTeNbCKUN CEKT! Hepsrmxnmoctb
Bnaoumup Kocskos, kosyakovvs@uralsib.ru oTpebuTensc cektop/Hen oc

Turpan OraHecsH, hovhannisyan@uralsib.ru
Hukuta LBen, shvedne@uralsib.ru
PepaktupoBaHue /MepeBop,

IxoH Yonw (aHrm. 13.), walshj@uralsib.ru, AHzpen MaTuropckmn, pya_ae@uralsib.ru
TumoTti Xann, hallt@uralsib.ru EBreHun MpuHkpyr, grinkruges@uralsib.ru
Mon e Butr, dewittpd@uralsib.ru Onbra CuMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
AnszanH
AHrenvHa LLlabapuHosa, shabarinovav@uralsib.ru

Hacrosawumn GlonneTteHb npefHasHayeH WCKIIOYNTENBHO Ans MHMOPMALMOHHBIX Liene. Hu npu Kakmx oOCTOSTENbCTBAX OH He [LOMKEH WCMOonb30BaThCs WK
paccMaTpmBaThCs Kak odepTta unn npenfioxeHve fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obifl NOArOTOBMEH C MAKCMMambHOW TLLATENBHOCTbIO,
YPAJICVB He faet HUKaKMX NPSIMbIX U KOCBEHHBIX 3aBEPEHUIN Ui FaPaHTUIA B OTHOLLIEHUM AOCTOBEPHOCTM U MOSIHOTLI BKIIOYEHHOW B BlonneTeHb MHdopmaumnn. Hu
YPAJICWB, HM areHTbl KOMMaHUM nnn achunmMpoBaHHble LA He HeCyT HUKAKOW OTBETCTBEHHOCTM 3a NloOble MPsSiMble NN KOCBEHHbIE YObITKM OT MCMOMNb30BaHMs
HacTosLlero GlonneTeHs MM CofepXallencs B HeM nHdopmaummn. Bee npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepXallascs B Hem
NHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMcbMeHHoro paspelleHns. © YPANICKB Kanutan 2010
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