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CblprBble PbIHKUN CTPATEIUS

WameHeHue, %
3Hay. 3afeH.  3a Mec. YTD BHELLIHWI PbIHOK

Sororo, Syrpa 12199 ) L0 M2 by nepeoLieHnn Temn BOCCTaHOBAEHMS 3KoHOMMKM CLUIA. LieHbl BHOB yunTbiBaioT W-06pasHbiii

Urals, $/6app. 705 : 65 60  cueHapun. HedTb ycToana Boilwe oTMeTky 70 monn./Gapp. «Xopolwwne» aonrn GEM vsbexann Mac-

S&P Merannbl, uha.  1388.4 > (127)  (187)  CUPOBAHHDBIX PACTIPOMANK. ettt ittt ettt ettt e e e e et et et e et e e e e et e e e e e e et e eaaa e crp. 2

S&P CIx npog., uHg. 477.6 - (6.4)  (22.4) BHYTPEHHUI PbIHOK

JleHeXHbIN pbIHOK Pybnb nopelleBen 6e3 0cobbix Ha TO NMpuynH. OBAMrauMm NPOAEMOHCTPUPOBANU YCTOMYMBOCTD K
UameHerne HeraTVBHbIM BHELWHUM pakTopaM. HoBas cTaBka KynoHa PeHKan-3 afgekBaTHa pbIHKY. ........ cTp. 2

RUB mnpa. 3Hay. 3apeH.  3aMmec. YTD

Kopcueta 550.2 36.4 (108)  (283.9)
C pOCTOM NNKBUAHOCTU CTaBKM Ha PbIHKE MeXOaHKOBCKOMO KPeauToBaHNSa AOCTUIIU MUHUMATbHbIX
[JenoauTsi B LIB 737.1 (10.2) (0.5) 29.8 - -~
CHavana roaa 3HaqeHun. Mbl 0Xnaaem, 4TO Takoe MoJioXeHue OyLeT coxpaHsaTbcs B Onuxanme
W3menerme, 6.1. HECKOITBKO LIHEM.  oouiiti ettt ettt e e et et et e e et e et e e et e e e e e e e eaens cp. 5
NDF 1Y, % 4.40 2 (92)  (208)

WameHeHue, %
USDRUB 3148 i 28 48 B mae 2010 I'IOTpe6VITeJ'IbCKaj| MH@Naums soipocna Ha 0,5% no cpaBHeHUIO C NpeabIayLM MecsLeM.
XOoTsi Mbl OXWAAEM [anbHeurLero 3aMefneHns MHPNAaUMM B TedeHne NeTa, Mbl C OCTOPOXHOCTbIO
OLeHMBaeM AMHAMUKY WMHMNALMM A0 KOHLUA rofa v nporHosvpyem no utoram 2010 r. nokasartens
POCTA VTTLL HA YPOBHE 7,50 et cp. 6

NHpekcbl
W3meHeHue, 6.n.

Russia 30 - UST 10 239.0 - 13 83

EMBI + Spread 3535 - 147 59.1 WNHTErPA (NR)
VIHTerpa AocTvrna AOroBOpeHHOCTel 0 MPOAaxe CBOero noapasaeneHrs no nponsBoacTy byposbix
MHaukaTuBHbIe cnpeasbl yCTaHOBOK (VPBQ) coHay United Capital Partners 3a 40 mMnH gonn. Mbl pacueH1BaemM HOBOCTb O
npopaxe Kak HeMTpanbHYO ANS KPeAUTHOro KayecTBa aMUTEHTA. Bbinyck obnuraumnm ViHterpa-2, no
300 9 6.0. 6.0 400 HalleMy MHEHMIO, OCTaeTCa NPUBIIEKATENbHBIM A1 MOKYMOK. oeeiiiiiiiiiiieeeeasiiiiiieeeeea e cp. 7
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100 - 250 AnTte4Hasa ceTb 36,6 (NR) nnaHupyer pasmectuTb AOM3MUCCUIO aKLWIA, B XO[Ee KOTOPOW PacCHmTbI-
200 BaeT npueneys nopsaka 930 MaH pyd. C TOYKM 3peHnst KpeaUTHOro Npocus KoMnaHum 31o, besyc-

&0q JIOBHO, MO3UTWBHAsA HOBOCTb, Tak Kak NMpuBieHeHe akLMOHEPHOro, a He JONTOBOro Kanurtana rno3so-

150 JINT YAYHLWNTL CTPYKTYPY Kanutana, 1, ckopee BCero, CHA3UT LLOBOMBbHO BbICOKYIO AONTOBYIO HArpy3ky

0

9822333339393 33 3 AnTeyHon cetn (Mo AaHHbIM OT4eTHOCTM 3a 9 MecsiLleB 2009 r. oTHowweHne Jonr/LTM EBITDA npe-
S 8588888888888 BbILano 4,5). HanoMHWM, YTO OTY4eTHOCTb 3a Beck 2009 . KoMnaHus Bee ele He onybnvkosana. Ha
ggiscsasaguEdge ' '

[LaHHOM 3Tare Mbl He OXMAAEM PeakLMm Ha COODLLEeHME B 0DNMraumsax KOMnaHum. Beinyck AnteyHas
ceTb 36,6—2 He OTNIMYaeTCs BbICOKOW NIMKBUAHOCTBIO U TOPryeTcs Ha ypoBHe 90-91% OT HoMMHana.
Bonee 3Ha4YMMbIM COBBITMEM C TOYKW 3PEHWS BO3MOXHOMO BIISIHMS Ha KOTUPOBKM, MO HaLLeMy MHe-
HUIO, MOXET CTaTb NyOnmkaumsa oT4eTHOCTM 3a 2009 r., a TakXe ycneLlHoe pa3meLleHrie 4OMN3MUCCUN,

s RusSia 30 - US 10 (nieB. ocb)
s [1ykoWN 4 - Gazprom 13 (npas.
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s OcTaTku Ha kic [Jlenoa. B LIB (nes. ocb)

——— MOSPrime O/N NDF 1Y (npas. ocb)

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

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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

BHeWHVH PbIHOK

PbIHKM NepeoLeHNNN CKOPOCTb BOCCTAHOBMIEHUSI SKOHOMUKMU CLUA. OCHOBHbIM CODbITVEM KOHLLA MPOLUION Heaenu ctana
nyonukaums [OaHHbIX O 3aHATOCTM B HeCeNbCKOXO3AMCTBEHHbIX cekTopax CLUA. XoTa nocnefiHne nokasatenn u
CBUIETENbCTBOBANM 00 yNyylleHUM CUTyauuMn Ha pbiHKe TPYAa, TeMMbl 3TOrO YAyYLWEHWs OKa3alucb CYLLECTBEHHO HUXe
MPOrHO30B: PbIHOK OXMAAN NPUPOCTa YNCIEHHOCTM 3aHATbIX Ha 530 ThiC., a onyOnMKoBaHHble MOKa3any yBenmyeHne nokasarens
Wb Ha 430 Tbic. CHMXEeHWe ypoBHs Be3paboTtuubl B CLLUA Ao 9,7% Obino NponrHOP1MpOBaHO pbiHKaMW. Ha nepenHuid nnax
BHOBb BbILLM Ol0AXeTHble Npobnembl cTpaH EBponbl, B 4aCTHOCTU BblCKa3biBaHWe NPeACcTaBUTENS NPeMbep MUHKUCTPa BeHrpuu,
KOTOPbIN 3asiBUM, YTO Y CTPaHbl Masno LUAHCOB M30eXaTb Pa3BUTUS COOBITUIA MO rpeveckoMy CLEeHapuio. B NATHUYHOM HOoMepe
New York Times npuBefeHa CTpykTypa cyBepeHHoro fgonra Micnanmm, I'peumm v NopTyranum Ha pykax Hepe3naeHToB 3TUX CTPaH,
13 KOTOPOW BUAHO, YTO CYLLLECTBEHHYIO OO0 3TOro [oNra AepXaTt OaHKu.

[BoHOe OHO BOCCTAHOBJ/IEHUSI BHOBb YUYUTbIBaeTcsl B LeHaX. YunTbiBas oTcyTcTBMEe Yy ELIB BO3MOXHOCTM OCYLLEeCTBNATh
LEHeXHylo 3KcrnaHcuio, nofobHo ®OPC, Mbl Mmonaraem, 4TO HEKOTOpble eBporerckMe OaHKM MOryT WCMbITaTb pPa3pbiB
JINKBWMOHOCTW B pe3ynbTate pocta npemun no CDS. KcTaTu, B NATHWULY Ha PblHKE PacnpOCTPaHANNCE CIYXM O TOM, HTO Kakom-To
KPYyMHbIM GaHK yXxe WCMbITbiBAaeT TPYyAHOCTM Takoro pofa. OuveBMAHO, 4TO peueccus, Kotopass rpo3vt EC (no npuduHe
orpaHnyeHnst BI0AXETHbIX PAaCXOLO0B), MOXET CyLLECTBEHHO 3aTOPMO3MTb BOCCTaHOBMEeHWe 3KoHOMUKK CLLIA, TeMmbl KOTOPOro
MoKa HWXe OXWIOAHWA. PblHKM BHOBb 3ak/lafblBaloT B LEHY BbICOKYIO BEPOSITHOCTb Pa3BUTUS COOLITMIA Mo cueHapuio W-
006pa3HOro BOCCTaHOBMEHMWS, TO eCTb MOBTOPEHME KoJnanca, Kak B cJiydae 6aHkpoTtcTBa Lehman-Brothers. B pe3ynbTtate MHAeKC
S&P 3aBepwnn AeHb CHUXeHWeM npubnmanTenbHo Ha 3,4%. Takke B MUHyce 3aBepluMnmck Topru B EBpone. 3akpbiTie
LNMHHBIX NO3MUMIA MO PUCKOBBLIM akTVBaM MPUBENO K CHUXEHWIO LOXOAHOCTEN Ha pbiHke UST B npedenax 10 6.1., B 4aCTHOCTY,
HoTbl 10Y UST onyctmnnce Ao otMeTkn YTM3,20%, 4TO SIBASETCS MUHMMAIbHBIM YPOBHEM C OKTAGPS NpoLunoro roaa. Haknox
BOOMb KprBor UST ocTancs npaktnyeckn 6e3 M3mMeHeHu, YTo yKa3biBaeT Ha OTCYTCTBUE NepemMeH B MHMISLUMOHHBIX OXKNAAHNAX.
Cyns no Havany asmaTcKnx TOPros, B XOA4e KOTOPbIX KOTUPOBKWU CHU3UNNCL Ha 2—3%, CerofHsa anneTuT Ha PUCKOBbIE aKTWBbI
OyOeT HU3KUM.

«Xopowme» pgonrv GEM wmsbexxanun MaccMpoBaHHbIX pacnpopax. berctBo B KayecTBO, BbI3BaHHOE 3KOHOMMWYECKOM
ctatuctmkon no CLUA m BlogxeTHbIMK npobnemamu EBponbl, Obino HepaBHOMEPHbLIM, B TOM CMbICe, YTO OHO 3aTPOHYNO
KOTUPOBKM He BCeX PWUCKOBbIX akTMBOB. CyBepeHHble AOATMM CTpaH, MMEeOLWMX YCTOMYMBbLIE FOCYLAPCTBEHHblE (UHAHCHI, B
YyacTHocT o0bs3aTenbcTBa MeKCUKM, MpakTUYeCckn He nocTpafany. Takxke [OBOMbHO CMOKOWMHO NEPeXunn MNATHUYHble
pacnpoaaxu fonru bpasunum, ynaswmne B LeHe nuilb Ha 30 6.n. ToT dakT, 4To LeHbl Ha HedTb CyMenu yaep>XaTbcs Bbille 70
nonn./6app., CBMAETENbCTBYET O Oofiee BbICOKMX LUAHCAX Ha POCT, 4eM Ha CHuXeHue. CyBepeHHble BoHABI Poccunm 3aBepLumnu
IeHb CHUXeHMEM LeH Ha 50 6.n., npuyemM CyBepeHHbIn cnpef pacluvpuncs o 260 6.n. — MakcMMyMa C oKTAOps NpoLnoro
roga. Hambonbluee faBneHvie UCnbITany AfiMHHble Oymaru Fasnpoma, notepsBLUMe B LieHe nopsaka 1 n.n. B ueHe. Boinyckn THK-
BP Bbirnsgeny nydue dymar lFasnpomMa v ynanu B LeHe nuulb Ha 50—75 6.n. C hyHAAMEHTANbHOW TOYKM 3PEHNS, Mbl HE BUANM
NPVYMH ANs paclUMpPeHns cyBepeHHoro cnpera P® fo yposHs Bbiwe 300 6.1., AOCTMXEHME KOTOPOrO, Ha Hall B3rNsf, ABMseTCs
XOPOLLUMM CUMHANTIOM Ha NMOKYMKY.

Jenuc Mopsisani, poryvajdv@uralsib.ru

BHYTPEHHMM PbIHOK

Py6nb nopelwueBen 6e3 0cobbiXx Ha TO MPUYMH. TOPry Ha BanOTHOM PbIHKE 3aBEepPLUMIV NPOLUNYID HeAeno MOBbILLEHHOM
BONaTUIIbHOCTBIO, YTO CTaNo CNIeACTBUEM POCTa HEOMPEAENIeHHOCTW OTHOCUTENbHO Npobnem EC. B pesynbTaTte eBpo nofelueBen
0o 1,21 eBpo ponn. — MUHUManNbLHOro ypoBHA ¢ anpensd 2006 r. HecMoTpa Ha ykpenneHwe fonnapa, LeHbl Ha HedTb Brent
OCTanMCh Ha AOCTUIHYTHIX paHee YPOBHSX — Bbille 72 fosl. 3a bappenb. Mpy TakmMx LeHax Ha HedTb HECKOSbKO HEOObIYHbLIM B
NepBo MOMOBUHE [HS BbIFMS4EN POCT CTOMMOCTM OMBanioTHOM kop3uHbl LB Ha 20 koneek go 34,28 py6., 4to 6bINO
obycnoBneHo ykpenneHuem fponnapa Ha 30 koneek go 31,34 pyb./monn., Torga Kak Kypc eBpo ocCTancs npaktudecku 6es
n3meHeHng. OObeM cAenoK Kynnn-npoaaxu He NpeBbicn 5 MApA AONI., YTO CBUAETENLCTBYET O CMNOKOMHOM XapakTepe TOPros.
B KopoTKoM YacT KpmnBon cTaBok BanioTHbix NDF Habniopanca poct B npefenax 50 6.n. Kak Mbl ye HEOOHOKPATHO nuncany,
perynaTop, no HalemMy MHEeHUIO, 3aMHTepecoBaH B ocnlabneHun kypca pybns ons orpaHudeHns OlogkeTHoro gecduvumuta u
CHVXXEHWS OaBNEHNs Ha Pe3epBHbIN (DOHL, YTO MOXET 03Ha4aTb NOKYMNKM LieHTpo®aHKOM MHOCTPaHHOM BanioTbl Aaxe B Nepuom
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ee No3UTUBHOW AMHaMUKK. CerogHs C YTpa eBPO yraj H/XKe OTMETKN 1,2 ponn., 4to nprBeno K CHNXeHNIO KOTUPOBOK Hecpr 0o
71 ﬂ.onn./6app. Mbl 0XXnAaem NoBbIWEHNS CTOMMOCTU KOP3MHbI B Xo4e CeroaHALLHNX TOProB.

Oo6nurauun ycTosinu nepep o4YepegHoON cepuelrl HeraTMBHbIX BHEWHMX (aKTopoB. PbiHOK pybneBbix obnuraumin B
oYepenHon pa3 NMpPoAeMOHCTPUMPOBAN YCTOMYMBOCTb K HEFAaTUBHBIM BHELLHUM (hakTopam, YTO ODYCIOBMIEHO rMaBHbIM 0Opa3om
HU3KMMKW cTaBkamun PEMO, Haxogswmmcs BOGAM3M CTaBoK No Aeno3uTtaM LIb. BOABLUMHCTBO BbINYCKOB MEPBOrO 3LUENOHa
3aBepLnIv AeHb 6e3 CyLLEeCTBEHHOrO M3MEHEHMS LIEHOBbIX YPOBHEW, OLHAKO LeHbl MPEIOXEHNS Ha NOKynKy Obinm Ha 50 6.n.,
4YeM B MpedblayLliMiA TOProBbln AeHb. XyXe pbiHKa Bbirmsgeny dymaru asnpoMHedTsb-3 (-20 6.n.), PXAO-8 (-75 6.n.),
TpaHcHedTb-1 (-1 n.n.). Bo BTOPOM 3LUeNOHE TakXe He ObIfIo OTMEYEHO HeraTMBHOWM AMHaMWKW. B Havane Topros poct
KoTnpoBok (okono 25-50 ©0.n.) Habnogancs B Oymarax MeTannypriuyeckmx smuteHto, CnbmetnHeecta, MMK 1 Meyena,
OTMeYeH Takxke WMHTepec kK Bymaram Aspodnota n AGK «Cuctema». Mbl CHMTaeM BbICOKMM PbIHOYHBIA PUCK MO pyOneBbIM
obnuraumam, HambonblUMIA BKNaA, B KOTOPbLIA BHOCAT BHeWHMWe (aKTopbl, MO3TOMY pPEeKOMeHAyeM CoKpallaTb Mo3vumu B
LNMHHBIX BbINyCKaX, yBeNM4MBas 4O AeHEXHbIX CPEACTB, a Takxe bymar ¢ Alopaumen fo Tpex ner.

HoBasi crtaBka kynoHa no Bbinycky Kb PeHKan-3 apekBaTHa pbiHKY. HoBas ctaBka kynoHa no Bbinycky Kb PenKan-3
HOMWHanoM 4 mnpp pyb. Obina yctaHoBneHa Ha ypoBHe 12,5% rofoBbix K rogoBon odepTe. Mbl MpUAEPXKMBAEMCS YMEPEHHO
NO3UTUBHOMO B3rNA4a Ha KPeaWMTHOe Ka4yecTBO IMUTEHTA, KOTOPOE MOATBEPXKAAEeTCs KpeAuTHbIMK perTuHramu (B-/B3/B-), a
TakXXe MPeofoNieHneM OCTpol asbl kpudnca 0e3 HapylleHus obs3aTenbCTB Mo obcIyXMBaHWIO fonra. Mbl He cyuTaeM
HeraTUBHbIM (HaKTOPOM TO ODCTOATENBCTBO, YTO IMUTEHT HaxoAMTCs B 3anore y MIOM-6aHka. Ckopee, 3T0 CBUAETENbCTBYET B
nonb3y KPeauTHOro KadecTBa npeaMeta 3anora. MprHMMas BO BHUMaHME BbllLeCKa3aHHOe, YCTaHOBIIEHHas CTaBKa KymnoHa, no
HallemMy MHEeHMUIO, afleKBaTHa PbIHKY.

AeHnc Mopbisavi, poryvajdv@uralsib.ru
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TOPIrOBbIE UAEN

= Pybnesble 0b6nMraLmMm Ka4ecTBEHHbIX SMUTEHTOB MpPMBeKaTeNbHbl AN NOKYNKW Npu cnpefe k ctaskam PEMO v/vnu NDF B
pa3mepe 6onee 300 6.n. Takumu obnUraumsmMmn SBASIOTCH cpefHecpoydHble Bbinyckn O®3, PCXB-11, PXIO-10, Fasnpom-11, a
Takxe AKpOH-3.

m PybGnesble Bbinycku EBpas-1,3 BbIrNaasaT HeAoOUEHEHHBIMM, TOPTYSACh MPaKTUYECKU Ha OAHOM YPOBHE AOXOAHOCTen ¢ bonee
ONNMHHBIMK Oymarammn CMOMeTHHBeCTa.

m  Boinyckn PX[O-15,17,18 ¢ nnaBalowyM KynoHOM NpefoCTaBAsioT Hauy4llee coveTaHue pucka U AoxogHocTu B PEMO-
cTpaTternu.

= [lokynaTtb ANHHbIe bymar THK-BP npu pacluvpenumn cnpefa k kprsow Fasnpoma o 150 6.n.

= Boinyck Alliance Qil’15 BbirnsauT nepenpoaaHHbiM CO CnpefoM B pa3mepe Gonee 350 6.M. K KPUBOWM [OXOAHOCTEN
HedTerasoBbIX BbINYCKOB MHBECTULMOHHOW KaTeropum.

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

CTaBKN MeXX6aHKOBCKOro PbiHKa NPOoAOIDKAIOT CHMXaTbCA

YpoBeHb NMMKBMAHOCTM NOBbILIAETCS, 3aCTaBAS CTAaBKM Ha pPblHKe MeXOaHKOBCKOro KpeAUTOBaHMS OnyckaTbCst K MUHMManbHbIM
C Havana roga 3HaveHmsaMm. VIHAMKATMBHasA ofHOAHEeBHas cTaBka MosPrime notepsna 11 6.n. u coctasuna 2,5%. OcTaTku Ha
KopcUTeax KpeLUTHbIX opraHusaumi B LIb yBenuumnnmce Ha 36,4 mnpg py6. n coctaBunu 550,2 mnpg py0., Aeno3nTbl 6aHKoB B
LB cokpatunmnch Ha 10,2 mnpa pyo. oo 737,1 mnpa pyo. CoBOKYMHbIN 00beM NMKBUAHOCTM B OaHKOBCKOW CUCTEME BbIPOC Ha
26,2 mnpg py6. po 1 287,3 Mapa py6. Mbl 0XXu1aaeMm, 4To pOCT IMKBUOHOCTM NMPOLOSIXKUTCS B TeHeHMe BIVKamLLNX HECKOMBbKUX
[IHen, a CTaBKM Ha MeXXDaHKOBCKOM PbIHKe OCTaHYTCSA Ha HU3KMX YPOBHSIX.

Obbem onepaumi LB no caenkam PEMO-kpeantoBaHUsa BbIPOC Ha 14,6 Miph pyO. Mo cpaBHeHWIO C NpedblayLlen ceccuen m
coctaBmn 16 mnpa pyb., cpeaHss cTaBka pa3melleHns coctasuna 5,06%, cHuamBwMcL Ha 1 0.0.

B naTHMUYy Kypc pybns cHU3MNCS Ha doHe Gonee 4eM 5-MPOLEHTHOrO CHUXEHUS LEeH Ha HedTb M CYLLECTBEHHOro MafeHus
(hOHAOBLIX MHAEKCOB. [JoCTaToyHas BHYTPEHHSS NMKBMAHOCTL — elle ofuH hakTop ocnabneHns HaumoHanbHow BanioTsl. Kypc
ponnapa Ha MMBB Bbipoc Ha 39 koneek fo 31,42 pyb./nonn., Kypc eBpo cHu3uncs Ha 20 koneek po 37,85 py6./eBpo.
CToMMOCTb OMBaNIOTHOM KOP3MHbI Bbipocna Ha 12 koneek Ao 34,31 py6. CeroaHs pybnb HauyHeT ceccuio, ckopee BCero, HMXKe oT
NATHUYHBIX YPOBHENM — Yy OTMeTKM 31,5 pyb./monn.; BnpodemM, CUTyaLms MOXeT MeHSTLCS B TEHEHME [HS.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanebs MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

NHpnauma yckopmunacb nop, BNNSHNEM Ce30HHbIX (paKTopoB

Mawnckass uvHnauusa npesBbicUa MNPOrHO3HbIM YPOBEHb... [10
Mpwupoct UML, 3a roa octancs Ha ypoBHe 6%

[VHammKa NHDAAUMN OTHOCUTENTBHO YPOBHSA
rogn4Homn gasHoctn, %

onyOnMKOBaHHbIM B MATHWULY [aHHbIM Poccrtata, 3a Mam 2010T.
notpebutenbckme  LeHbl  Bblpocim  Ha  0,5%  OTHOCKTENbHO
npeaploywero Mecsua. OnybnMKOBaAHHBLIA MOKa3aTenb MNpeBbIaeT

Hally OLEHKY U KOHCEHCYC-NporHo3, paBHble B 0,4% Kaxaom crydae, 160 -
YTO CBSI3@HO C CE30HHBbIM POCTOM PO3HUYHBIX LIEH Ha MNOA00BOLLHYIO 140 4
npomdykumio. B HblHelWHem rofy Gnarofaps Tensnon BecHe cCBexue 120
DPYKTbl 1N OBOLLW MOSABATCS Ha MpUMaBkax paHblle, YeM OObI4HO, U, 100 |
Taknum 0bpa3om, ce3oHHas Aednaums LeH Ha 3Ty NPOAYKUMIO MOXET 80
HayaTbCs yxe B WioHe. OAHAaKO MOBbILIEHWe LEeH Ha pafg Apyrnx 60 |
KaTeropuim MnoTpebuTeNbCKUX TOBApOB CBUAETENILCTBYET O TOM, YTO 40
nepuop, CyLLIeCTBEHHOro 3ameaneHus UHdnsuMmn, Habniogalowerocs ¢ 20
BeCHbl MPOLWSIOro roda, MOXeT BCKOpe MOoJOWTM K KOHUY. Mbl ¢ 00 < 8 g g g g g % 8
OCTOPOXKHOCTBIO OLIEHMBAEM MEPCNeKTUBbI MHMAALMM U CHUTAEM, YTO : 5 § 5 & 5 § 35 ¢

OCEHbIO MHMAALUMOHHBIN TPEeHL, MOXET pa3BepHYTbCs, B pe3yfbrate
yero UHMNAUMA, HakorneHHaa K KoHuy 2010 r. MOXeT COCTaBUTb
7.5%.

Ucmouruku: Poccmam

...MOCKONbKY LieHbl Ha (PYKTbl U OBOLM BbIPOCIN Ha 7,2%. Cambii BOJbLLOM BKNaA, B YCKOPEHME MECSHHON UHNALUMN C
0,3% anpene 0o 0,5% B Mae BHeC10 CyLLEeCTBEHHOE MOBbILLEHME LEeH Ha MIoL400BOLLHYIO NpoaykKumio. LieHbl Ha 3Tn ToBapsl,
IONns KOTOpbIX B MoTpebuTenbckol kop3nHe, coctaBnseT 10%, B MPOLINOM Mecsle BbIpociv Ha 7,2% Mo CpaBHEHWIO C
npenbioyLwymM mecauem, npy tom 41o B anpene 2010 1. oHw nosblicnnce Ha 1,1%, a B Mae 2010 1. — Ha 4,1%. OTMeYeH Takxe
POCT LUEH Ha paf APYrMX BaXKHbIX KaTeropmi TOBApOB: LieHbl Ha Tabak Bo3pocnu Ha 1,4%, 6eH3nH nopgopoxan Ha 1,5%,
CaHaTOPHO-KYPOPTHble yanyr — Ha 1,6%, ycIyrm naccakmMpckoro TpaHcnopTta — Ha 9—12% no cpaBHeHWIO C npeabiayLm
MECSLIEM.

3amepneHne nNoTPeOUTENbCKOM MUHGAALMNA MOXET MPOAO/KUTLCA B UIOHe-aBrycre. DakTnyeckmn mnokasaTenb
NoTPebnTeNbCKON MHMAALMM NPEBLICUIT KOHCEHCYC-MPOrHO3 BriepBble NMoYTK 3a rod. OfHaKo B LefloM MHAISUMOHHOE AaBneHme
0CTaBasnoCh BECbMa HM3KMM: B Mae MecsiuHas 6a3oBas MHdnsaums coctasmna nuwwb 0,1%, a Cc Havyana rofa nokasarterb BbIpOC Ha
1,8%. Onsi cpaBHEHUS: B Mae MPOLUAOro MHAEKC NOTPpebunTensckon MHAASLMM BIPOC COOTBETCTBEHHO 0,5% U 5,7%. Mbl He
NCKIloYaeM, YTO B BnmKanlune ABa-TpU Mecsla WMHMNALUMS NPOLONXKMUT 3aMefnaTbcs, TeM Oofee YTO B aBrycte WM Hadvane
CEHTAOPSA MOXHO 0XWAATh CE30HHOW AednaLmm, onpeaensemMor LeHaMmm Ha NI0L00BOLLHYIO MPOAYKLMIO.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Murterpa (NR)

Mpou3sBoacTBEHHbIE MOLHOCTM OyAyT NpoAaHbl

MpouseoacTBO GypPOBbLIX YCTAaHOBOK Ha Ypanmallue Oyget npogaHo 3a 40 MnH gonn. B natHuLy ViHTerpa o6bsBUia 0 TOM,
4yTO JoroBopunack o npogaxe 100% akumin CBoero NPoM3BOACTBa MO Taxenoro byposoro obopyaosaHus, YPEO (Ypanmai —
byposoe obopynoBaHue) nHBeCcTULUMOHHOMY dhoHay United Capital Partners 3a 40 maH gosnn. B pamkax caenku byaet nponaHo
NNWb NMPOM3BOLACTBO OYPOBLIX YCTAHOBOK, MPOWM3BOACTBO K€ LEMEHTUPYIOLLMX YCTaHOBOK, a Takxke OM3HeC Mo peMoHTy
OypoBoro 00OopyAoOBaHMS OCTaHYTCS B COOCTBEHHOCTM KOMMaHWU. 1o MHbOPMaLMM KOMMaHWKM, MPOM3BOACTBO OYpOBbIX
YCTaHOBOK MNaHMpPOBanNocb MNPoAaTh [HaBHO, MOCKONbKY 3TOT OM3HEeC OTAMYaeTCs UMKIMYECKOW AMHamukour, Tpebyet
3HAYUTENbHBIX KanWTallbHbIX BIIOXEHWUM U MMeeT DOoMbWMIA CPOK OKYyMaeMoCTU, YeM CTaHLApTHble HedTecepBUCHbIE YCIyTU.
BblpyyeHHble OT nMpofaxu CpefnctBa KOMMaHWA MNaHMPYeT HanpaBWUTb Ha (UMHAHCMPOBAHWE KIIOYEeBbIX HedTecepBMCHbIX
HanpaeneHu cBoero BnsHeca. HOBOCTb yKNadblBaeTcs B OOLLYIO CTPATErMIO KOMMAHUKM U1, KaK Mbl CHUTAEM, HeTpalbHa s ee
KpeauTHOro Ka4ecTBa.

Huuero He nonyynnu, HAYero He nNoTepsnn. NpPoON3BOACTBO DYPOBbIX YCTAaHOBOK ObINoO ocHoBaHO B 2005 r. Ha nnatdopme
YpanmalusaBofa nocrie npuobpeTeHns psaa LexoB npeanpusatns 3a 28,8 MnH fonn. [lo3dHee CerMeHT MPOM3BOLCTBA
obopyaoBaHMs Oblfl pacluMpeH 3a CHeT MOLLHOCTEM MO M3rOTOBMIEHWIO LIeMEHTUPYIOWMX YCTaHOBOK. [lons cermeHTa
NpPoM3BOACTBA B BbIpy4Ke MHTErpbl coctaBnseT npumepHo 18-20%, B EBITDA — 25-27% (xoTa pekopAaHbl pasmep EBITDA B
2009 . 6bin AoCTUrHYT Gnarofaps pPasoBbiM CTaTbsIM [OXOA3 OT MPOM3BOACTBA LEMEHTMPYIOLMX YCTaHoBOK). [ons
NPOM3BOACTBA B COBOKYMHbIX aKTMBax kKoMmnaHuu coctasnseT 18%. Jons npounssonctsa bypoBoro obopyaoBaHMA B BbIpyyKe
NPOV3BOACTBEHHOIO CerMeHTa B cpefiHeM 3a nepuof 2006-2009 rr. coctasnget 60%, LoNA peMOHTHOro npomssoactea — 10—
20%, nons NPOM3BOACTBA LEMEHTUPYIOLMX YCTaHOBOK — 10—15%. XoTs peHTabenbHOCTb cermeHTa no EBITDA Obina Bbille 1
MeHee BOMaTWbHA, YeM Yy APYyrmx NOAPAa3fdeneHW 3a NocNefHWe ABa rofa, KPW3WC MOBAMAM Ha Hero CunbHee, YeM Ha
octanbHble, — B 2009 1. obbem Mpom3BoACTBa cokpaTuica Ha 44% B 2009 r., noptdens 3akasoB Ha 2010 1. — Ha 42%
OTHOCUTEbHO YPOBHS FOANYHOM AABHOCTM B pybNeBOM BblpaXeHun. ECnm roBoputb KOHKpeTHo npo ponto YPBEO B OusHece
MHTEerpbl, TO OHa oLeHMBaeTcs kKomnaHuer B 10% oT obuiero noptdens 3akazo Ha 2010 r. Nocne obBana LeHbl Ha HethTb 1
COKpaLLeHNs NporpaMM KansaTtpaT HedTsHbIX KOMMaHNM 06beM 3aka3oB Ha HOBble BYypPOBbIe YCTAHOBKM 3HAYUTENBHO CHU3UICS.
KoHMAVKT ¢ pyKoBOACTBOM YpanMmalla Takxke crnocobcTBOBan NPUHATUIO pelleHns o npomdaxe. 1o Hallen oueHke, cymma 40
MIH gonn. cootBetctByeT 40-50% CTOMMOCTM akTVMBOB 3TOrO MPOM3BOACTBA 3a Bbl4eTOM 0053aTenbeTB (169 MH A0, MUHYC
80 MH gonn.).

aBHoe - npodunbHasa geaTenbHOCTb; obnurauum HTerpa-2 ocratoTcs NpuBReKaTenbHbIMU A NOKyNKu. [poaaxa
NPOM3BOACTBEHHBIX MOLLHOCTEN MO3BOAUT MHTErpe CoCpeaoToumMTbCs Ha NPOMUNBHOW AesTeflbHOCTM — OypoBbix paboTax u
ceicMopasBefike. B nocneaHvie gBa KBapTana npofaBaemMoe MoapasfeneHue nokasbiBano BbICOKY peHTabenbHOCTb, HO 3TO
ObINIO AOCTUIHYTO 3a CHET Pa3oBbIX CTaTen. LieHbl Ha HedTb OCTaloTCs BONATUMbHBIMU, 1, XOTSA Kan3aTpaTbl HEPTAHbIX KOMMaHWUI B
2010 r. noka3blBalOT NO MeHblUer Mepe 20-NPOUEHTHbIN POCT OTHOCUTENIbHO YPOBHEW FOAMYHOM AAaBHOCTU, UX danbHerllee
yBenuyeHne 1 auHamuka noptdensd 3aka3oB Ha 2011 r. octalotcs nof BONPOCOM.B LenoM Mbl COXpaHsfieM MONOXUTENbHbIN
B3NS4 Ha KPeOUTHbIM Npodunb VHTErpbl 1 No-npexHeMy cdmTaeM Bbinyck WHTerpa-2 (YTM 15,8% @ 29 Hosbps 2011 r.)
npvBneKaTeNlbHbIM UCXOLS U3 COOTHOLLEHNs Prck /oXoAHOCTb. Hall KOMMEHTapuii K HeflaBHO OMnyGANKOBaHHbIM (PUHAHCOBBIM
pe3ynbTatam koMnaHum 3a | keaptan 2010 r. no MCPO cm. B Fixed Income Daily ot 02 nioHs 2010 1.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru
BukTop MuiuHskos, mishnyakovvv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

8 MtoH#
9 MioH4A

10 vioHs

[eHeXHbIN pbIHOK

Odepta BTE 24-3 (6 mnpg pyo.).
Odeprta KBagpa-1(TrK-4) (5 mnpa py6.).

Morawwexwe Y3MC-1 (1,5 mnpa py6.). MoraweHue MeTpa-®uHanc-1 (0,5 mnpa pyb.).
MorawweHve OIYMN MO YOM3-1 (1 mnpg py0.). MoraweHwme KypraHmalizason-PuHaHc- 1
(2 mnpg py6.). MorateHve EBpokoMmepl-2 (3 mipa pyob. ).

8 VioHs LB pa3mecTnT naTVHeenbHble 6e33anoroBble KpeamTbl
9 nioHn BaHku nonxHbl BepHyTb LIE 47,7 mnpg, py6.
15 mioHs LB pa3MecTuT naTMHeAenbHble be33anorosble KpeamThl
15 nioHsa CTpaxoBble B3HOChI
16 mioHA BaHKkM fonxHbl BepHyTb LIB 19,4 mnpg pyb.
16 nioHa BaHKku fonXHbI BepHYTs MUHGOWHY 32 Mnpg, pyo.
21 nioHa Ynnata 1/3 HOC 3a | kBaptan 2010 T.
22 VIOHA LB pa3mecTnT naTUHeenbHble Ge33anoroBble KpeamTbl
23 vioHA BaHKW BonkHbl BepHYTb MUHMbUHY 7 Mnpg, pyo.
25 nioHs Ynnata akuw3os v HOMW
28 nioHn LLb pa3mecTiT Ge33anorosble KpeanThl CPOKOM Ha TpY Mecsilia
28 nioHA Hanor Ha npuObInb
29 vioHs LB pa3mecTnT naTUHeenbHble 6e33an0roBble KpeamTbl
KANEHOAPb ODEPT
Nata O6bem LleHa CraBkKka HoBas [aTta cnepyiowen
obepTbl Bbinyck Bbinycka, odepTbl, npeabiayLier cTaBKa odepTbl /
MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHus
08.06.10  BTb 24-3 6 000 100 10,5 6,3 7 vioHsa 2011
09.06.10  Keagpa-1(TrK-4) 5000 100 7,6 8,0 31 man 2012
11.06.10 Mactep-baHk-3 1200 100 17,0 11,0 10 nekabps 2010
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprosbiit KotupoBku [HoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % LleHa | WUam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 780 17.06.10 24.06.10, 14.06.12, 1.0 24.7 10522 @ 6.22 8.01 3.70 TOproBnst
AsaHrapa-03 1500 R 9.25 12.11.10 10.05.13 35.7 BBB+/Baa3/BB+ | 6aHku
ABTOBA3063 5000 R 9.60 22.06.10 22.06.10 0.6 100.08 100.13 100.25 8.02 4.78 0.05 aBToONpoOM
ABTOBA3064 5000 R 0.0 23.11.10 26.05.11/ 20.05.14  12.0 48.2 86.00 82.00 90.00 16.79 0.06 0.84 aBTONpOM
AsToMup®-2 2000 R 010  23.06.10 23.06.10 0.7 3.22 TOproBnst
AMKK 1006 6000 R 8.05  15.08.10 15.11.18 102.9 97.35 | 0.65 159 502 97.25 97.50 8.91 2.08 4.29 IA3/BBB (buHaHCbI
AMKK 1106 10000 R 8200 15.06.10 15.09.20 125.2 97.00 50 96.70 99.49 8.27 213 4.91 /A3/BBB (bUHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 45 100.07 /A3/BBB (buHaHCbI
AMKK 406 900 R 870,  01.08.10 01.02.12 20.3 101.47 100.00 102.00 7.98 2.16 144 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35  15.07.10 15.10.12 28.8 99.57 98.90 100.50 7.82 1.84 161 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 50.1 97.47 100 000 97.30 8.61 1.89 2.52 /A3/BBB (buHaHCb!
AMKK 706 4000 R 7.68  15.07.10 15.07.16 745 96.60 97.15 98.25 8.89 1.98 3.44 /A3/BBB (huHaHCb!
AVKK 806 5000 R 763 15.06.10 15.03.14| 15.06.18 46.0 97.8 97.50 25000 96.08 98.50 8.85 1.97 2.48 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 816 97.00 4892 95.01 98.00 857 195 | 3.46 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210, 21.1212 7.0 311 101.93 = 0.03 12 000 101.95 102.40 12.24 7.83 0.48 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 17.0 100.00 2280 002 99.70 100.09 8.05 3.94 1.24 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12) 15.10.13) 23.0 410 100.04 = 0.04 99.88 100.00 831 4.11 1.64 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 23.09.10, 26.09.11 19.09.13 16.0 40.1 106.01 1 106.01 106.50 9.16 6.61 112 B+l Cbipbe
AKpoH-3 3500 R 13.85| 24.11.10, 25.05.12] 20.11.13 240 422 107.77 | 0.77 74 136 107.77 108.25 9.64 6.41 1.64 B+l Cbipbe
AnbsiHc-01 3000 R 14.00/  15.09.10 14.09.11 15.6 100.01 95.01 14.43 6.98 1.04 BI/B+ cbipbe
Amypmet-03 3000 R 0.0  15.10.10 15.04.11 10.5 meTannyprus
Amypmet-07 6000 R 18.00/  30.06.10 30.06.12 25.3 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.0 c/x
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.7 99.50 100 001 99.75 99.85 7.95 3.88 2.48 BB+/ TpaHcnopt
Aapochnot 6O-2 6000 R 7.75 11.10.10 08.04.13 34.7 99.79 99.00 99.95 7.84 3.87 2.48 BB+// TpaHcnopt
BantlHeb-1 1000 R 11.00/ 27.07.10 26.04.11 10.9 99.00 97.00 101.00 12.75 2.77 0.76 B3/ GaHku
BAHAHA-M-2 1500 R 11.50/ 12.08.10 12.08.10 23 TOproBnst
Bank CaHkT-MeTepbypl 5000 R 810 121010 13.10.11/ 09.04.13  17.0 34.7 100.55 | 0.21 81160 100.50 100.60 7.77 4.02 121 B/Ba3/ GaHku
BankMock-1 10000 R 10.64/ 30.07.10, 06.08.10, 29.07.11 2.0 14.0 101.01 1.10 3.62 5.25 0.17 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11/ 01.02.13 8.0 325 101.21 3.20 5.55 3.70 0.64 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00/ 25.10.10, 28.10.10, 02.05.11 5.0 111 4.20 /Caal/B GaHku
BaHkCOK0304 3000 R 9.50  18.08.10 23.02.11 8.8 4.10 /Caal/B GaHku
bapeHuesdl 800 R 20.00/ 05.07.10 04.07.11 13.2 2.00 notpe6. Tos
BalukupaH3s 1500 R 830 12.06.10 09.03.11 9.3 JHepreTMka
bauwHedts-01 15000 R 1250/ 22.06.10, 21.12.12 13.12.16 31.0 79.5 106.63 = 0.63 469 493 106.25 106.65 9.70 5.84 1.97 cbipbe
bauwHedts-02 15000 R 1250/ 22.06.10, 21.1212 13.12.16 31.0 79.5 106.56 = 0.81 394 420 106.17 106.56 9.73 5.85 1.97 cbipbe
bawHedTs-03 20000 R 12.50/ 22.06.10, 21.12.12 13.12.16 31.0 79.5 106.55 = 0.55 145371 106.25 106.55 9.74 5.85 1.97 Cbipbe
BenoH 02 2000 R 17.00/ 26.08.10 28.02.11 23.02.12 9.0 21.0 106.00 105.30 108.99 8.34 8.00 0.65 meTannyprus
BuHbaHK-2 1000 R 10.50/ 27.10.10, 05.05.11 29.04.13 11.0 35.4 /B2/B- GaHku
BaroHmau 2 1000 R 15.50/  16.06.10 15.12.10 6.5 80.00 | 2.00 30 75.00 84.99 76.18 9.66 0.28 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 6.5 100.68 100.91 102.99 7.82 4.46 0.48 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00/ 01.09.10, 03.09.10, 27.02.13 3.0 333 102.40 101.50 105.00 4.95 7.30 0.24 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.06.10 15.03.40 362.6 100.03 3.01 8.69 2.14 10.01 A3/ (buHaHCbI
Bukropusad-50-01 2000 R 12,50/ 17.08.10, 17.08.10, 12.02.13 2.0 32.8 100.90 6000 100.55 101.35 8.01 6.18 0.19 B/l TOproBnst
BK-MHBectl 10000 R 9.25  23.07.10 19.07.13 38.1 103.90 = 0.40 170 091 103.67 104.00 797 4.44 251 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520/ 13.07.10, 14.07.11 08.07.14 14.0 49.9 109.00 66 373 108.70 109.00 6.69 6.95 0.95 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 6.0 0.21 BBI//BB- Tenekom
BnrTnkBT-3 2300 R 850  30.11.10 30.11.10 6.0 100.66 100.35 100.90 7.25 4.21 0.46 BBI//BB- Tenekom
BnrTnkBT-4 3000 R 12.00 08.06.10, 11.03.11 03.09.13 9.0 39.6 103.81 6.93 2.88 0.68 BB//BB- Tenekom
BHewwunpb 01 1500 R 1400/ 171110 221110 141112 6.0 29.8 102.92 = 0.07 9000 100.01 102.50 7.30 6.78 0.44 /B3/B- GaHku
Boct3kebO1 1000 R 12.50/ 09.09.10, 15.03.11  07.03.13 10.0 33.6 102.25 @ 0.25 10 000 102.00 102.45 9.40 6.10 0.69 B3/ (buHaHCb!
BTb - 5 06 15000 R 740  22.07.10 17.10.13 411 98.69 | 0.20 88671 97.55 98.65 8.08 1.87 2.77 BBB/Baal/BBB | GaHku
BTb - 6 06 15000 R 13.25| 14.07.10 16.07.10, 06.07.16, 1.0 74.2 101.01 84013 100.99 101.20 4.02 3.27 0.11 BBB/Baal/BBB  |GaHku
BTb 24-1-N 15000 R 9.700 16.06.10  20.12.11] 10.12.14, 19.0 55.0 103.02 101.00 103.90 7.73 2.35 133 BBB/Baal/BBB  |GaHku
BTb BO-01 5000 R 7.60  18.06.10 15.03.13 33.9 99.49 24359 99.45 99.85 8.04 1.90 231 BBB/Baal/BBB | GaHku
BTB BO-02 5000 R 7.60  18.06.10 15.03.13 339 99.46 | 0.38 171297 99.46 99.80 8.05 1.90 231 BBB/Baal/BBB  |GaHku
BTB BO-03 10000 R 7.60  18.06.10 15.03.13 339 99.37 99.50 99.99 8.09 191 231 BBB/Baal/BBB  |GaHku
BTb24 01 6000 R 11.50/  06.10.10 05.10.11 16.3 105.46 106.00 106.18 7.26 5.44 1.18 BBB/Baal/BBB  |GaHku
BTb24 02 10000 R 735 10.08.10 14.02.11/ 05.02.13 9.0 32.6 100.00 BBB/Baal/BBB  |GaHku
BTb24 03 6000 R 630 01.12.10 08.06.10, 29.05.13 0.0 36.4 100.00 1 99.98 3.14 0.01 BBB/Baal/BBB  |GaHku
BTb24 04 8000 R 11.85/ 26.08.10, 01.09.10, 20.02.14 3.0 453 101.80 = 0.05 39 000 101.33 101.80 3.64 5.80 0.24 BBB/Baal/BBB | 6aHku
BTB-Nna®01 8000 R 980 12.08.10 15.11.10, 06.11.14 6.0 53.9 101.75 = 0.10 10 000 5.00 101.75 5.75 2.40 0.42 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00/ 13.07.10, 15.07.10, 07.07.15 1.0 62.0 100.97 20.00 101.25 4.89 3.46 0.11 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 14.00/ 15.06.10, 17.06.10, 07.06.16, 0.0 73.2 100.80 | 0.40 145 002 100.46 100.80 3.46 0.04 BBB//BBB (buHaHCbI
BTB-Nns®04 5000 R 14.00/ 15.06.10 17.06.10, 07.06.16, 0.0 73.2 100.44 100.22 100.60 0.51 3.48 0.04 BBB//BBB (buHaHCbI
BTB-Nua®07 5000 R 9.70  09.06.10  10.12.10, 30.11.16, 6.0 79.1 101.83 6.13 2.38 0.47 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 14.75/ 20.07.10, 23.07.12] 12.07.16 26.0 74.4 11459 | 0.09 120 878 114.41 114.55 7.29 6.42 1.72 /Baa3/BBB- Ccbipbe
lasnpHedt4 10000 R 16.70/  19.10.10, 25.04.11 09.04.19 11.0 107.7 109.45 = 0.05 10 750 109.25 109.45 5.47 7.61 0.81 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75| 29.06.10, 28.06.11 24.06.14 13.0 49.4 120.25 1478 899 120.40 121.00 5.70 1.03 BBB/Baal/BBB cbipbe
[A3MPOM A13 5000 R 13.12) 29.06.10, 29.06.10, 26.06.12, 1.0 25.1 11219 | 0.34 10 466 111.95 112.17 5.83 BBB/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 17.0 101.05 100.80 101.20 6.30 345 127 BBB/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 7.23  18.08.10 12.02.14 45.0 99.80 2000 97.00 99.70 7.42 361 3.02 BBB/Baal/BBB | cbipbe
asnpomb 1 5000 R 7.10  29.07.10 27.01.11 7.9 100.90 | 0.90 3940 100.80 101.00 5.74 351 0.60 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  24.11.10 20.11.13 422 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 16.5 3.22 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 22.11.10 151112 6.0 29.9 101.28 5.83 4.31 0.44 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 2511.10 29.11.10 221112 6.0 30.1 /Baa3/BB GaHku
Ta3npomHedTs BO-5 10000 R 7.15 12.10.10 09.04.13 34.7 98.98 | 0.28 315000 98.71 99.05 7.69 3.60 242 cbipbe
Ta3npomHedTs 6O-6 10000 R 7.15 12.10.10 09.04.13 34.7 98.98 | 0.38 555 000 98.51 99.50 7.69 3.60 2.42 cbipbe
[A3®uH 01 5000 R 18.00/  10.08.10 08.02.11 83 100.00 12 250 99.91 100.00 18.65 8.98 0.54 aBToNpoM
lenepKomnl 2000 R 12.00/ 22.06.10 30.06.10, 21.06.11 1.0 12.8 aHepreTMka

MmapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11! 130 101.00 10200 101.05 101.25 7.23 4.00 0.95 /Baa3/BBB- 3HepreTuka
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
nMocCrp-2 4000 R 1000 16.09.10  20.09.10, 17.03.11 4.0 9.6 52.20 4.41 100.00 784.76 0.96 0.03 CTPOUTENLCTBO
no6akcbank 6O-01 5000 R 9.25 16.08.10 18.02.11/ 16.02.13 9.0 33.0 | 10135 100 000 101.40 101.70 7.30 453 0.64 BB//BB- GaHku
rcco1 5000 R 15.00/ 23.09.10, 23.09.10, 26.03.17 4.0 829 | 102.20 & 0.05 185330 102.00 102.20 7.64 7.32 0.28 BB/ MalLLKHOCTP.
r3C 02 1500 R 12.00/ 26.10.10 23.04.13 35.2 91.50 83.01 100.00 16.38 6.54 213 TOProBAst
[JlansCe3206 2000 R 760 01.12.10 04.06.10, 30.05.12, 0.0 24.2 | 100.02 2.98 100.50 379 0.00 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15.00 20.07.10, 21.07.11 17.07.12 14.0 258 | 108.18 107.60 7.38 6.91 0.96 Tenekom
[OBTr-0 01 1000 R 14.50/  03.08.10 03.08.10 2.0 29.50 21.00 38.00 24.51 TpaHcnopT
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10, 18.07.13) 2.0 38.0 15.95 12.01 19.89 4533 TpaHcnopt
[rk-01 5000 R 1050 10.09.10 18.03.11 08.03.13 10.0 @ 33.6 21.01 aHepreTuka
[IxendchCul'l 2000 R 500 21.10.10 20.10.11 16.8 99.77 2.58 98.00 5.24 2.50 1.28 /loTo3BaH TOProBnst
[vken®uh-1 3000 R 9.25  16.09.10 17.03.11 9.6 99.03 1048 99.15 99.50 10.81 4.66 0.69 TOproBnst
JMLEHTPo61 1150 R 850  05.06.10 26.05.15 60.6 83.52 13.54 5.05 3.42 TOproBnst
[lomoLieHTpl 1000 R 20.00/ 08.07.10 08.07.10 12 93.00 TOProBnst
EABP-3 5000 R 1050 02.11.10 031111  25.10.16, 17.0 & 77.9 | 104.09 103.50 7.39 5.03 1.30 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 10.7 | 101.05 985 211 3.20 1.08 0.84 AAA/Aaa/AAA | BaHki
EBPP 0306n 7500 R 491/  09.06.10 07.09.11 15.4 | 100.58 4.51 1.22 117 AAA/Aaa/AAA | BaHki
EBPP 0406n 3000 R 4.01) 17.06.10 12.06.14 49.0 2.90 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 46.9 99.59 99.35 4.40 1.05 3.40 AAA/Aaa/AAA | BaHki
EspasXona®-1 10000 R 9.25 24.09.10 22.03.13] 13.03.20, 34.0 @ 119.0 = 97.00 @ 0.10 75904 97.00 97.60 10.78 4.76 2.24 B+/B1/B meTannyprus
EspasXona®-3 5000 R 9.25  24.09.10 22.03.13 13.0320 34.0 @ 119.0 9750 @ 0.75 119 050 96.76 97.60 10.55 4.73 2.25 B+/B1/B metannyprus
EBpokomM®K2 3000 R 16.00/  10.06.10 10.06.10 0.2 ICl (buHaHCbI
EBpokomM®K3 3000 R 16.00/  18.06.10 18.06.10 0.5 IC/ (pUHaHCbI
EBpokoM®K5 5000 R 16.00/  14.09.10 15.03.11 95 IC/ (buHaHCbI
EBPOIMA-01 1200 R 11.00/ 14.10.10 14.10.10 4.4 TOproBnst
EJCK-02 1000 R 8.74  07.10.10 05.04.12 22.4 19.01 aHepreTuka
XKenpopun-1 1500 R 18.00/ 30.11.10 30.11.10 6.0 100.00 1 100.00 18.80 8.98 0.42 (buHaHCbI
XKenpopun-2 2500 R 12.00, 21.10.10 19.04.12 22.9 97.17 88.55 100.50 14.21 6.16 1.50 (buHaHCbI
XKenpopun-3 2000 R 13.00/  22.09.10 19.09.12 28.0 | 100.00 91.00 13.40 6.48 1.78 (pUHaHCbI
Kene3soberl 1000 R 12.00/ 20.08.10, 20.08.10, 27.0511 3.0 11.9 3.23 NpoM3BOACTBO
3eHuT 3060 3000 R 810  10.11.10 09.11.11 17.5 | 100.75 14 960 100.60 100.90 7.68 4.01 1.28 B/Ba3/ GaHku
3eHuT 5060 5000 R 10.85/ 08.06.10, 09.12.10, 04.06.13' 6.0 36.6 | 102.21 6.43 5.29 0.46 B/Ba3/ GaHku
3eHuT 6061 3000 R 15.00/ 06.07.10, 08.07.10, 01.07.14 1.0 49.6 | 100.99 400 100.86 100.99 3.64 741 0.09 B/Ba3/ GaHku
3enut 50-01 5000 R 790 071010 11.04.11 07.04.13 100 346 & 10054 0.23 58317 100.50 100.60 7.25 3.94 0.78 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00/  10.06.10 09.06.11 12.4 aBTONpOM
WKC5®uH 01 9000 R 760 06.07.10 06.07.10, 01.07.14 1.0 496 | 100.21 15000 100.18 100.35 5.24 3.78 0.09 1IBB- TOproBnst
VIKC5®uH 04 8000 R 18.46/ 10.06.10, 13.06.11 02.06.16 120  73.0 & 111.00 @ 0.30 116 110.40 111.20 7.11 8.29 0.85 1IBB- TOproBnst
WHnpom 02 1000 R 13.00/ 15.07.10 15.07.10 14 4537 34.00 38.79 14.29 meTannyprus
Wunpom 03 1300 R 950 17.11.10 18.05.11 11.6 34.42 16.03 43.99 24424 | 1376 0.27 MeTannyprus
Wuterpa®-2 3000 R 16.75/  30.11.10 29.11.11 18.1 | 102.30 7661 102.11 102.50 15.53 8.16 119 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 35 100.39 100.31 101.14 7.41 4.34 0.27 /Ba2/ MaLUMHOCTP.
VipkOHeprol 5000 R 15.50/ 02.12.10 28.11.13 425 100.00 loTo3BaH/B- aHepreTMKa
Wrepad-1 5000 R 10.30/ 231110 30.05.11 20.11.12 12.0 @ 30.0 | 100.05 88 100.00 100.15 10.33 5.13 0.87 cbipbe
Kamas-®uH2 1500 R 11.25|  17.09.10 17.09.10 35 100.50 50 99.80 9.58 5.58 0.26 aBToNpoM
Kapyc.® 01 3000 R 12.00/ 16.09.10 12.09.13 39.9 3.50 TOproBnst
Kayctuk 2 850 R 18.00/ 08.07.10 07.07.11 133 | 101.00 20 100.20 101.38 17.14 4.44 0.47 XAMUS
KMB-BaHk2 3400 R 11.00, 01.12.10 30.11.11! 18.2 3.10 loTo3saH/ GaHku
Koke 02 5000 R 12.00/ 16.09.10 15.03.12 21.7 | 10137 98.00 11.42 5.90 1.46 meTannyprus
Komoclp. 1 2000 R 18.00/ 15.07.10, 15.07.10, 14.07.11 1.0 135 19.01 c/x
KOMEMKA 02 4000 R 16.50/ 18.08.10 15.02.12 20.7 | 106.57 101.01 110.00 12.74 3.86 1.35 /ICCC+ TOProBNst
KOMEWKA 03 4000 R 9.80 18.08.10 15.02.12 20.7 99.50 98.00 101.00 10.51 2.46 143 /lccc+ TOproBnst
Kocmocdunl 2000 R 17.00/ 17.06.10, 01.07.10, 16.06.11 1.0 12.6 23.01 CTPOUTENLCTBO
KpEBpb-02 4000 R 11.50/  29.06.10 28.06.11 13.0 | 103.79 3.10 7.87 5.52 0.92 /Ba3/ (pUHaHCHI
Ky6aHbaH-1 3000 R 785  21.07.10 21.07.10 16 100.21 = 0.21 448 100.01 100.21 6.22 391 0.12 aHepreTuka
Kyit6A30T-2 2000 R 880  03.09.10 04.03.11 91 | 99.50 31058 99.40 99.58 9.70 441 | 066 XumMus
TleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 36.2 | 100.76 | 0.34 106 100.51 100.76 14.85 3.59 1.67 B CTPOUTENLCTBO
TleHCneyCMY-1 2000 R 16.00 21.06.10 07.12.12 30.6 | 104.00 & 0.50 91928 103.55 104.00 13.66 379 117 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 20.1 | 101.00 & 0.25 4000 100.50 101.00 8.02 4.22 1.42 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 22.8 99.51 | 071 98.10 100.00 8.47 4.02 1.63 JHepreTuka
JICP 02 06n 5000 R 1350/ 05.08.10, 08.02.11 01.08.13 8.0 38.5 | 102.57 | 0.08 26284 102.50 102.85 9.44 6.56 0.60 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.00/ 15.07.10, 15.07.10, 14.07.11 1.0 135 50.00 B-/B3/ CTPOUTENLCTBO
ITykoitn306n 8000 R 7.10  10.06.10 08.12.11 18.4 | 100.66 & 0.20 98.40 100.75 6.74 3.52 1.33 BBB-/Baa2/BBB- | cbipbe
TTykoiindo6n 6000 R 7.40  10.06.10 05.12.13 42.7 | 100.01 1522 100.00 100.59 7.53 3.69 2.83 BBB-/Baa2/BBB- cbipbe
TykoitnBO01 5000 R 13.35/  09.08.10 06.08.12 26.5 | 112.40 62 924 112.10 112.50 7.22 5.92 1.78 BBB-/Baa2/BBB- cbipbe
JTykoitnb002 5000 R 13.35/  09.08.10 06.08.12 26.5 | 11176 112.00 113.69 7.53 5.96 1.77 BBB-/Baa2/BBB- | cbipbe
TykoitnB003 5000 R 13.35/  09.08.10 06.08.12 26.5 | 112.02 112.00 112.49 7.40 5.94 178 BBB-/Baa2/BBB- | cbipbe
Tykoitnb004 5000 R 13.35/  09.08.10 06.08.12 26.5 | 112.40 5000 112.10 112.40 7.22 5.92 178 BBB-/Baa2/BBB- | cbipbe
TykoitnbO05 5000 R 13.35/  09.08.10 06.08.12 26.5 | 112.40 | 045 60 000 112.10 112.40 7.22 5.92 1.78 BBB-/Baa2/BBB- | cbipbe
TykoitnbO06 5000 R 920 17.06.10 13.12.12 30.8 | 102.33 101.10 104.80 8.33 4.48 2.06 cbipbe
TykoitnbO07 5000 R 920 17.06.10 13.12.12 30.8 | 102.53 101.10 104.80 8.23 4.47 2.06 cbipbe
Tykoitnb018 5000 R 1350  22.06.10 22.06.10 0.6 100.50 22359 100.46 100.50 3.50 13.40 0.05 BBB-/Baa2/BBB- | cbipbe
Tykoitnb019 5000 R 1350  22.06.10 22.06.10 0.6 100.38 2800 100.38 100.49 5.63 13.41 0.05 BBB-/Baa2/BBB- | cbipbe
Tykoitnb020 5000 R 1350  22.06.10 22.06.10 0.6 100.46 10278 100.46 100.50 4.20 13.40 0.05 BBB-/Baa2/BBB- | cbipbe
MarHeant 2 2500 R 19.000 28.09.10 25.06.10, 28.03.11 1.0 9.9 10251 | 0.30 100.81 102.99 9.34 meTannyprus
Marnut® 02 5000 R 820  24.09.10 23.03.12 22.0 99.75 | 045 5295 99.26 100.00 8.52 4.10 1.56 TOproBnst
MarHonus-1 1000 R 19.000 22.07.10 22.07.10 16 5.20 TOproBnst
Mactepb-3 1200 R 11000 01.12.10 11.06.10, 30.11.11 0.0 18.2 | 100.50 10 100.00 101.00 5.46 0.03 oto3saH// 6GaHkn
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 10.0 @ 343 = 100.68 100.60 100.80 7.76 2.10 0.75 B+/B1/ (uHaHChI
MBPP 0306n 3000 R 1500 27.07.10 28.10.10, 23.04.13 50 352 | 103.50 1600 925 103.55 103.65 6.06 3.61 0.37 B+/B1/ (uHaHCbI
MBPP 0406n 5000 R 940 02.09.10 07.03.11 27.02.14 9.0 455 | 100.96 101.15 101.35 8.06 4.64 0.68 B+/B1/ (pUHaHCHI
MBPP 0506n 5000 R 15.00/ 17.06.10, 21.06.10, 12.06.14 1.0 49.0 | 100.36 38002 100.32 100.40 421 7.45 0.05 B+/B1/ (buHaHCbI

MIM-Bank 50-01 5000 R 1275, 02.12.10 29.11.12 303 | 110.00 45075 109.50 110.40 8.40 5.78 2.05 BB/Ba2/B+ GaHku
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MexTpomb-1 3000 R 1325/ 29.06.10, 31.12.10, 03.01.18 7.0 92.4 3.20 B/B1/BB- GaHku
MeTtceps-®1 1500 R 11.00/ 241110 04.06.10, 23.05.12 0.0 24.0 99.50 | 2.50 4487 99.30 99.50 157.69 5,51 0.00 TOproBnst
Meuen 206 5000 R 840 16.06.10 21.06.10 12.06.13 1.0 36.8 | 100.20 & 0.07 34037 100.13 100.20 1.97 4.18 0.05 /Bl meTannyprus
Meuen 406 5000 R 19.00/ 29.07.10, 30.07.12] 21.07.16 26.0 @ 747 | 11845 58 000 117.58 118.44 9.70 4.00 1.66 /Bl meTannyprus
Meuen 506 5000 R 1250/ 20.07.10, 18.10.12, 09.10.18' 29.0 1017 & 106.34 @ 0.34 16 215 106.05 106.34 9.80 2.93 1.89 /Bl meTannyprus
Meuenb0-01 5000 R 1250/ 1211100 111111 09.11.12 180 @ 29.7 @ 104.65 @ 0.80 68 000 104.45 104.69 9.18 5.96 124 /Bl meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 33.8 99.70 | 0.11 6506 98.30 99.70 10.11 4.88 2.22 /Bl meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 35.2 99.01 99.00 100.50 10.40 491 2.32 /Bl meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12, 3.0 21.0 99.00 /Ba2/ PUHaHChI
MWA-406 un 2000 R 12.50/ 08.07.10, 21.10.10, 01.10.15 5.0 64.9 100.00 /Ba2/ PUHaHCHI
MWA-506 2000 R 1350/ 22.07.10, 29.07.10 17.07.14 2.0 50.2 | 10113 100.00 102.80 4.43 333 0.15 /Ba2/ PUHaHChI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 15.3 MalLLMHOCTP.
MukosiH-206 2000 R 13.50/ 12.08.100 24.02.12, 07.02.13 21.0 = 32.7 | 109.30 106.00 109.50 7.49 6.16 1.44 notpe6. Tos
M-MHOYCTP 1000 R 12.25| 17.08.10 16.08.11 14.6 24.79 23.00 23.50 279.32 | 2464 0.26 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00/ 14.07.10, 14.07.10, 10.07.13 1.0 37.8 57.10 719 56.03 95.00 13.97 CTPOUTENLCTBO
Mupatoprol 2500 R 19.00/ 05.08.10, 05.08.10, 02.08.12] 2.0 26.4 | 101.30 231841 101.45 101.50 11.15 9.35 0.16 notpe6. Tos.
MKB 0306n 2000 R 15.00/  16.06.10 16.06.10 0.4 100.52 100.24 100.43 0.37 7.44 0.04 B-/B1/ GaHku
MKB 0406n 2000 R 15.00/  14.09.10 15.03.11 95 105.15 | 0.75 51 105.15 105.25 8.18 7.11 0.69 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.10.10  05.05.11/ 25.04.12 11.0 | 231 | 100.67 99.80 100.20 7.66 4.21 0.84 B-/IB1/ GaHku
MKB 0606n 2000 R 16.00/ 10.08.10, 16.08.10, 07.08.12, 2.0 26.5 | 10150 3 101.50 102.07 7.09 7.86 0.19 B-/B1/ GaHku
MKB 0806n 3000 R 970 13.10.10 19.10.11/ 08.04.15 17.0 = 59.0 & 100.00 = 0.10 94 494 99.95 100.00 9.78 4.84 119 B-/B1/ GaHku
MMK B0-01 5000 R 945 18.11.10 22.11.10, 151112 6.0 29.9 | 101.65 @ 0.15 7539 101.66 102.25 5.71 4.64 0.44 oT03BaH/Ba3/BB  Metannyprus
MMK B0-02 10000 R 9.700 16.06.10 16.12.11) 121212 19.0 @ 308 & 103.90 @ 0.75 685010 103.40 103.90 7.07 4.66 131 oT03BaH/Ba3/BB  Metannyprus
MMK BO-05 8000 R 7.65  07.10.10 04.04.13 345 98.90 704 999 98.91 99.50 8.25 3.86 2.38 oT03BaH/Ba3/BB  Metannyprus
MM-®uH 01 1000 R 10.00/ 31.08.10, 01.09.10, 26.02.13 3.0 333 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.00/ 06.07.10, 07.07.10, 03.07.12, 1.0 25.4 41.08 217 80.00 12.14 [fieBenonmeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.7 (buHaHCb!
MOWA 02 3000 R 7.99  07.09.10 07.09.11 15.4 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 49.1 (buHaHCb!
MolibaHk 5 5000 R 12.96/ 211010, 25.04.11 16.0415 11.0 59.3 & 100.50 @ 0.29 100.00 101.00 12.53 6.43 0.77 B3/ GaHku
MOPE-[101 1000 R 15.50/  03.08.10 03.08.10 2.0 3.10 [fieBenonmeHT
Mockomub-2 3000 R 12.00/ 17.08.10 15.02.11 8.6 3.20 GaHku
Mockomub-3 5000 R 15.00/ 16.06.10, 17.06.10, 12.06.13' 0.0 36.8 21.01 GaHku
MOCMAPT® 1 2000 R 001 141010 20.10.10, 12.0412 5.0 22.6 47.56 5.11 90.00 604.18 0.01 0.05 TOproBAst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 25.1 91.02 2350 91.02 92.00 19.51 5.10 0.83 cepBuC
Mocobnra3l 2500 R 12.00 15.11.10 17.05.11 11.6 89.00 127 80.01 96.84 27.34 6.76 0.72 yenyru
MocobnTp-2 4000 R 20.00/ 24.09.10 26.03.11 9.9 /ID (buHaHCbI
MocTpAsTd1 7500 R 11.80/ 22.06.10 18.12.12 31.0 3.10 lce TpaHcnopt
MocaHeprol 5000 R 12,50/ 14.09.10 13.09.11 15.6 | 106.72 106.54 107.22 7.02 5.84 112 1IBB- SHepreTuka
MocaHepro2 5000 R 7.65 26.08.10 01.03.12] 18.02.16, 21.0 A 69.5 @ 100.80 @ 0.60 1600 100.30 101.00 7.19 3.78 1.53 1/BB- SHepreTuka
MocaHepro3 5000 R 10.25| 04.06.10 06.12.12. 28.11.14 31.0 546 | 104.31 8.43 4.90 2.01 1IBB- 3HepreTuka
MocaHeprobO-2 2000 R 1145/ 26.08.10 26.08.10 2.8 101.63 101.00 105.50 4.24 5.62 0.22 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11 25.07.13 14.0 383 & 101.31 101.00 102.48 .71 2.22 1.05 BB+/ aHepreTMka
MOSCK-01 6000 R 8.05  07.09.10 06.09.11 153 | 100.50 99.00 7.76 3.99 112 aHepreTMka
MPCK Yp.01 1000 R 8.60 23.11.10 22.05.12 24.0 83.01 aHepreTMka
MPCK Ora 2 6000 R 17.50/ 31.08.10, 01.09.11 26.08.14 150 51.5 & 110.80 & 0.30 32691 110.81 111.30 8.27 7.88 1.05 JHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 411 96.09 15.00 99.99 8.52 3.63 2.80 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.5 98.75 10 97.51 98.95 8.20 391 4.12 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8700 22.06.10 22.06.10, 12.06.18 1.0 97.7 | 100.25 1006 100.25 100.28 381 4.33 0.05 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75/ 17.05.11 19.05.11 13.0514 120 48.0 & 109.37 @ 0.17 315672 109.30 109.37 6.26 15.27 0.90 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425/ 27.07.100 26.07.12, 19.07.16 26.0 746 @ 112.61 @ 0.06 742 500 112.61 112.75 7.60 12.62 1.69 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.00/  27.09.10 26.03.12 22.1 75.03 90.00 30.55 6.64 1.26 B/B1/ XUMUS
HIIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 30.5 | 104.41 7.93 4.66 2.03 BB+/Bal/BBB- | mMetannyprus
HIIMK-BO-05 10000 R 10.75/  02.11.10 30.10.12 29.3 | 106.60 @ 0.46 76 401 106.15 106.80 7.84 5.03 2.02 BB+/Bal/BBB- | mMetannyprus
HIIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.5 | 100.00 500 98.00 100.00 7.89 3.86 231 BB+/Bal/BBB- | mMetannyprus
HOMOC 118 5000 R 15.00/ 07.07.10, 12.07.10, 02.07.14 1.0 49.7 | 100.96 26500 100.96 100.98 3.92 741 0.10 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.6 102.10 = 0.11 309 000 101.95 102.10 6.49 4.64 0.64 BB-/Ba3/ GaHku
HOMOC 98 5000 R 15.00/ 18.06.10, 23.06.10, 14.06.13' 1.0 36.9 | 100.46 @ 0.01 14798 100.41 100.46 2.73 7.44 0.05 BB-/Ba3/ GaHku
HTC-01 1000 R 15.00/  26.10.10 26.04.11 10.9 94.25 90.00 95.00 23.60 7.94 0.70 TOproBnst
HOK-3 2000 R 11.50/ 26.10.10 03.05.11 11.1 | 101.90 4.42 9.47 5.63 0.81 /B2/B- PUHaHChI
O6KoHa®-01 3000 R 3.00 17.11.10 19.11.10/ 16.05.12 6.0 23.8 98.98 133 5.29 151 0.44 Bl notpe6. ToB.
O6KoHa®-02 3000 R 15.00/ 20.10.10, 22.11.11 17.0413 18.0 @ 35.0 | 103.00 5.20 12.16 7.26 121 B/ notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 11 100.09 = 0.03 81145 100.03 100.09 6.65 3.92 0.08 aHepreTMka
OrkK-3 06 3000 R 7.75 11.06.10 17.06.10/ 09.12.11 0.0 18.5 JHepreTMka
OrkK-5 60-1 2000 R 12.20/ 27.07.10 27.07.10 18 101.30 25000 100.60 3.28 6.00 0.14 /Ba3/ SHepreTuka
OrkK-5 60-2 2000 R 12.20/ 27.07.10 27.07.10 18 101.58 144 5.99 0.15 /Ba3/ SHepreTuka
OrK-5 06-1 5000 R 12.25/  30.09.10 29.09.11 16.1 | 105.10 47 105.40 8.25 5.81 1.15 /Ba3/ SHepreTuka
OrK-6 0106 5000 R 7.25  21.10.10 19.04.12 22.9 | 100.00 92.51 100.00 7.38 3.62 1.66 SHepreTuka
Oro-arpo-3 1500 R 16.00/  09.07.10 09.07.10 12 47.00 | 2.00 1 35.91 46.00 16.97 cix
OM3 - 6 06 1600 R 13.00/ 04.06.10, 09.06.11  31.05.13 12.0 = 36.4 | 100.00 13.21 6.48 0.82 /IB- MaLUMHOCTP.
OM3-5 06 1500 R 13.00/ 31.08.10 30.08.11 15.1 | 100.00 17.01 13.38 6.48 1.02 IIB- MaLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 171111 17.7 notpe6. ToB.
Mepsobark BO-01 1500 R 10.00/ 27.10.100 29.04.11 24.0413 11.0 @ 352 | 100.24 100.10 100.30 9.87 4.97 0.80 B3/ GaHku
MepBobaHkl 1500 R 16.50/ 28.06.10, 05.07.10 29.06.11 1.0 13.0 | 100.53 3 100.30 100.80 7.82 8.33 0.08 B3/ GaHku
MeTpokomb4 3000 R 1550/ 05.07.10, 08.07.10 06.07.11 1.0 133 | 101.35 | 045 100.66 101.00 7.08 0.10 /Ba3/B+ GaHku
MeTpokomb5 5000 R 12.75 18.06.10, 19.12.120 21.12.14 31.0 554 | 107.94 107.01 117.25 9.39 5.92 1.97 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14.36/ 21.08.10 25.08.10 22.08.12 3.0 27.0 | 101.85 5500 100.86 102.14 5.34 7.07 0.22 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490/ 21.08.10 24.0211 22.08.12 9.0 27.0 | 105.10 275 15.49 105.50 7.45 711 0.65 /Ba3/B+ GaHku
Monunnactl 1000 R 19.00/ 21.12.10 21.06.11 12.8 99.06 36.01 19.16 9.56 0.84 XUMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 23.8 | 100.06 100.12 100.50 7.86 3.86 172 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 001  19.10.10 18.10.11 16.7 4211 5 4211 99.98 87.57 0.01 0.73 MalLLMHOCTP.

MpomTp0306 5000 R 18.00/ 28.07.10/ 28.01.11 24.07.13 80 & 382 68.50 | 0.50 1205 67.01 68.45 111.53 13.10 0.28 MaLLKHOCTP.




Fixed Income Daily 07.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku HoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % LleHa | WUam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®uHl 5000 R 12,00 03.11.10 02.11.11' 172 15.49 TOproenA
MpoToH®UH1 1000 R 16.00/ 15.06.10 22.06.10, 12.06.12, 1.0 24.7 95.00 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 10.2 243 c/x
Paarynsitd2 2000 R 17.00/  28.09.10 27.09.11 16.0 96.01 90.02 102.00 21.58 8.83 0.99 c/x
Paarynaind3 3000 R 17.00/  17.09.10 16.03.12 21.7 99.91 90.00 17.73 8.48 133 c/x
Paarynaitd4 3000 R 17.00, 241110 02.06.11  22.0513 12.0 @ 36.1 | 100.00 90.00 104.50 17.33 8.48 0.81 c/x
Paarynaitd5 2000 R 12,50/ 27.10.10, 29.10.10, 23.10.13) 5.0 413 3.00 c/x
Paitcbcbaitaen-4 10000 R 1350/ 08.06.10, 08.12.11 03.12.13 180 42.6 @ 108.69 @ 0.19 742 6.19 1.25 BBB+/Baal/BBB- | 6aHku
PBK®uHaHcl 1750 R 19.00/ 22.07.10, 28.07.10, 21.07.11 20 13.8 | 102.00 @ 0.10 10 001 98.01 104.90 3.44 9.29 0.14 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12, 4.0 22.4 | 103.85 770 103.70 103.85 10.19 10.51 0.33 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10 18.06.10 06.06.12, 0.0 245 | 100.24 57848 100.02 100.24 10.54 12.37 0.04 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 03.06.10, 26.11.10 0.0 5.9 114 239 92.00 yenyru
PX[ 60-01 15000 R 9.40  09.06.10 05.12.12 30.5 | 103.88 7.82 4.51 2.04 BBB/Baal/BBB | TpaHcnopT
PX[0-0606n 10000 R 735  10.11.10 10.11.10 53 100.54 5 100.54 101.14 6.16 3.64 0.41 BBB/Baal/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 29.6 | 100.49 99.50 101.50 7.46 3.75 2.10 BBB/Baal/BBB | TpaHcnopT
PX[-0806n 20000 R 850  07.07.10 06.07.11 13.3 | 102.48 96 582 102.32 102.70 6.20 4.14 0.97 BBB/Baal/BBB | TpaHcnopT
PX[-0906n 15000 R 010 171110 19.11.10, 131113 6.0 42.0 | 100.24 96.20 100.00 0.05 0.46 BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00/  09.09.10 06.03.14 457 | 12370 @ 0.70 1642 471 12371 123.90 7.76 6.05 2.79 BBB/Baal/BBB | TpaHcnopT
PX[-1106n 15000 R 780 24.11.10 18.11.15 66.5 | 100.25 96.00 100.00 7.89 3.88 4.21 BBB/Baal/BBB | TpaHcnopT
PX[-1206n 15000 R 1490/ 251110 28.11.11 16.0519 18.0 @ 109.0 @ 11151 111.30 111.80 6.66 6.66 1.30 BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 11.46/  09.09.10 06.03.14 45.7 | 103.69 103.60 104.12 10.50 5,51 2.80 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 11.06/ 12.10.10 07.04.15 59.0 | 105.30 | 0.30 67 993 105.00 105.35 9.89 5.24 351 BBB/Baal/BBB | TpaHcnopT
PX[-1506n 15000 R 12.84| 28.06.10 26.12.12, 20.06.16 31.0 73.6 & 107.50 @ 0.49 212 000 107.50 107.94 9.67 5.96 1.98 BBB/Baal/BBB | TpaHcnopT
PX[-1606n 15000 R 14.33) 14.06.10, 13.06.11  05.06.17 12.0 @ 853 | 108.40 150 847 108.33 108.40 5.87 6.59 0.88 BBB/Baal/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02) 26.07.100 24.07.13) 16.07.18 38.0 @ 98.8 | 111.40 111.00 111.43 8.95 5.83 2.39 BBB/Baal/BBB | TpaHcnopT
PX[-1806n 15000 R 13.22) 26.07.10 23.07.14  15.07.19 50.0 1110 11423 2000 114.00 114.54 9.21 5.77 297 BBB/Baal/BBB | TpaHcnopT
PX[-1906n 15000 R 13.50/ 26.07.100 27.07.11 08.07.24 14.0 @ 1716 & 108.32 108.00 108.54 591 6.22 1.00 BBB/Baal/BBB  TpaHcnopT
PX[-2306n 15000 R 9.000 05.08.10 05.02.15/ 16.01.25 57.0 @ 178.0 104.85 0.75 819 954 104.46 104.90 7.86 4.28 3.56 BBB/Baal/BBB | TpaHcnopT
Poc6aHk-A3 5000 R 12.00, 041110 16.05.11 06.11.13 12.0 @ 41.7 | 104.45 55 000 104.28 104.70 6.85 5.76 0.86 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12.00, 04.11.10 16.05.11 07.11.14 120 539 | 104.65 85000 103.83 104.80 6.63 5.75 0.86 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10  10.02.13] 29.01.20, 33.0 | 117.6 102.98 @ 0.18 298 561 102.41 103.49 7.86 4.36 2.22 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 33.0 & 117.6 102.98 @ 0.18 472489 102.41 103.40 7.86 4.36 2.22 BBB/Baal/ GaHku
Poccenxb 2 7000 R 7.85  18.08.10 16.02.11 8.6 101.04 = 0.52 100.73 6.48 1.94 0.65 BBB/Baal/ GaHku
Poccenxb 3 10000 R 9.25 19.08.10 17.02.14| 09.02.17, 450 & 814 @ 104.25 0.0 43330 104.00 104.20 8.03 4.42 2.92 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150/ 06.10.10, 07.10.11  27.09.17 16.0 @ 89.1 | 106.67 106.00 6.29 5.38 119 BBB/Baal/ GaHku
Poccenxb 5 10000 R 1350/ 08.06.10 08.12.11  27.11.18 18.0 @ 103.3 | 100.00 13.91 6.73 117 BBB/Baal/ GaHku
Poccenxb 7 5000 R 13.95/ 15.06.10 17.06.10, 05.06.18 0.0 97.5 | 100.46 100.30 100.50 6.92 0.04 BBB/Baal/ GaHku
Poccenxb 8 5000 R 1010/ 25.11.10 26.11.12, 141119 30.0 1150 @ 10525 @ 0.50 25499 105.00 105.30 7.84 4.718 2.10 BBB/Baal/ GaHku
Poccenxb 9 5000 R 1010/ 25.11.100 26.11.12. 141119 30.0 @ 1150 & 105.00 3030 105.00 105.45 7.96 4.80 2.10 BBB/Baal/ GaHku
PocT-NaitHl 1000 R 0.0 08.07.10 17.07.10, 08.07.10, 1.0 1.2 TOproBnst
PTK-NA3 5¢ 2250 R 835  12.08.10 12.08.10 23 98.01 3400 98.02 98.28 20.07 4.25 0.16 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 22.2 notpe6. ToB.
PycMope 06 2000 R 18.00/ 17.06.10, 21.06.10, 14.06.12, 1.0 24.7 95.00 90.01 100.00 214.44 4.72 0.02 notpe6. ToB.
PyccHedptbl 7000 R 13.00/ 11.06.10 10.12.10 6.3 100.85 11.58 6.43 0.44 cbipbe
PycCraHa-5 5000 R 14.75/  09.09.10 09.09.10 33 102.62 30000 4.79 717 0.26 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75/  11.08.10 09.02.11 8.4 101.40 200 101.40 101.75 8.75 5.29 0.61 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10 20.09.11 4.0 15.8 99.83 17.00 100.05 7.98 3.90 0.30 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14.00/ 15.10.10, 22.10.10, 13.0412 5.0 22.7 | 102.30 500 102.30 102.65 7.24 6.82 0.36 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11 28.02.12 9.0 21.2 0.01 NpoM3BOACTBO
CarypHHMO2 2000 R 11.00/ 20.09.10, 23.03.11  20.09.11 10.0 @ 15.8 95.36 93.01 98.99 18.04 5.78 0.66 MalLLMHOCTP.
CarypHHMO3 3500 R 10.00/  07.06.10 06.06.14 488 MalLLMHOCTP.
CB-®uHaHcl 1500 R 100 21.06.10 25.06.10 18.06.12, 1.0 24.9 notpe6. To..
Cgo6Cokon3 1200 R 18.00, 23.11.10, 231110 24.0511 6.0 & 118 95.51 npou3BoaCTBO
Cessbbarkl 2000 R 16.00  22.07.10 21.04.11 107 | 102.73 100.65 1328 | 388 | 073 B2/ Barku
Cesepcranb 5O-01 15000 R 14.00 21.09.10, 20.09.11 18.09.12' 160 279 & 10835  0.25 1018 652 108.21 108.50 7.26 6.44 113 B+/Ba3/BB- Cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 329 | 103.75 354 002 102.31 104.50 8.34 4.69 2.20 B+/Ba3/BB- Cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 329 | 104.00 @ 0.25 230999 100.00 104.50 8.23 4.68 221 B+/Ba3/BB- Cbipbe
CesKab 03 1500 R 10.50/  29.06.10 27.03.12 22.1 21.50 7.04 35.97 19226 |« 1217 0.46 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 36.1 8.00 7.00 9.00 24182 | 2494 0.44 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.07.10 26.07.10, 17.07.13, 2.0 38.0 | 100.00 50 100.00 100.08 7.00 3.84 0.14 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 8.9 100.90 100.50 101.55 6.98 2.12 0.47 BBI//BB- Tenekom
C3Tenex406 2000 R 8.10  10.06.10 08.12.11 18.4 | 101.10 | 0.10 100.50 731 2.00 1.04 BB//BB- Tenekom
C3Tenex506 2000 R 6.49  24.08.10 21.05.13 36.1 96.02 1.02 1 99.75 9.38 1.68 219 BB//BB- Tenekom
C3Tenex606 3000 R 11.70/ 04.08.10 09.08.11  24.07.19 14.0 @ 1113 | 107.46 107.00 107.80 7.15 271 1.04 BB//BB- Tenekom
Cubups-01 2300 R 18.00/ 20.07.10, 29.06.10, 17.07.12 1.0 25.8 | 100.10 12014 100.35 100.75 8.97 TpaHcnopt
CubmeTnHO1 10000 R 1350/ 21.10.10, 20.10.14, 10.10.19 53.0 1139 @ 108.75 @ 0.75 97 346 108.40 108.65 11.20 6.19 3.10 MeTannyprus
CubmeTnHO2 10000 R 1350/ 21.10.10, 20.10.14, 10.10.19 53.0 1139 & 10845 045 384 650 108.40 108.60 11.29 6.21 3.09 meTannyprus
CuGTnk-606 2000 R 9.75  16.09.10 16.09.10 35 100.95 78 100.95 101.30 6.40 4.82 0.27 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11 08.08.13 14.0 @ 38.7 & 10245 115 4000 101.25 7.43 4.62 1.05 BB/ Tenekom
CWBYPXonal 1500 R 10.47)  04.11.10 01.11.12 29.4 53.90 4.31 103.50 47.49 9.69 141 BB/Ba2/ XUMUS
CuHeprus-2 2000 R 10.70/  22.07.10 22.07.10 16 98.01 notpe6. ToB.
CuHeprus-3 2500 R 10.00/ 23.08.10, 24.02.11 18.08.14 9.0 51.2 99.00 145 900 99.00 109.95 11.63 5.04 0.63 notpe6. ToB.
CuHTeppa 1 3000 R 17.50/  05.08.10, 09.08.10, 01.08.13/ 2.0 38.5 | 101.68 100.70 102.75 7.03 8.58 0.17 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 46.8 531 otosBaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 471 3.22 otosBaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.6 | 104.69 @ 0.87 268 190 104.34 104.64 7.97 4.64 2.26 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12 12.08.14 270 51.0 & 11351 @ 031 259 602 11350 113.70 8.08 6.48 1.76 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250/ 0212100 04.12.12 241116 30.0 789 | 109.99 373734 109.71 109.99 8.12 5.67 2.07 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 17.70/  21.09.10 21.09.10 37 102.66 102.80 103.75 8.60 8.60 0.28 B-/B3/ Tenekom
CKB-6aHk 1 1000 R 16.00/  24.06.10 24.06.10 0.7 100.50 40 100.30 7.28 4.28 0.05 B-/B2/ GaHku

COPYC KAM2 1500 R 08.07.10! 05.04.12! 224 Toproena




Fixed Income Daily 07.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku OoxopaHocTb, % .
0O6bem, | KynoH, Dop, PeituHr
Bbinyck n % Lleha | Mam. o6bem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CthHpycTpl 1000 R 08.07.10 07.07.11 133 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.7 93.70 153 1315 93.01 93.50 12.30 4.52 1.70 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 34.8 62.06 24.11 100.00 30.94 6.83 1.89 CTPOUTENLCTBO
CY-155 306 3000 R 1550/ 18.08.10, 24.02.11 15.02.12, 9.0 20.7 98.94 72582 98.86 98.94 17.24 7.81 0.59 CTPOUTENLCTBO
CynocTpb-2 1000 R 17.50/  11.06.10 11.06.10 03 100.37 | 0.03 0.59 8.69 0.02 B3/ GaHku
CynocTpb-3 1500 R 17.00/ 06.09.10, 09.09.10, 03.09.12, 3.0 274 102.60 102.00 103.00 6.54 8.26 0.25 B3/ GaHku
Catnlpynnl 1000 R 11.70/  16.11.10 15.05.12 23.7 95.32 92.16 99.00 15.06 6.12 1.55 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 29.4 100.05 95.00 100.00 8.39 411 2.06 Tenekom
Tardonab 4 1500 R 13.00/ 01.12.10 01.06.11 12.1 10550 | 0.86 3400 100.50 104.60 7.30 6.14 0.90 B2/ GaHku
Tardonab 5 2000 R 11.00/ 22.09.10, 29.03.11 21.03.12 10.0 219 101.80 313985 101.70 101.85 8.61 5.39 0.73 B2/ GaHku
TardoHab 6 2000 R 11.20/ 31.08.10 07.03.11 26.02.13 9.0 333 101.74 100 000 101.70 101.98 8.69 5.49 0.67 B2/ GaHku
Tardonab 7 1000 R 13.75/ 18.06.10, 23.12.10 141212 7.0 30.8 10251 | 0.06 102.50 102.99 8.80 6.69 0.48 B2/ GaHku
TB3 03 1000 R 10.00/  18.06.10 18.06.10 0.5 100.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 220 459 100.42 | 0.42 3.10 8.37 4.22 154 SHepreTuka
TrK-102 5000 R 16.99/ 06.07.10, 11.07.11 01.07.14 13.0 @ 49.6 109.75 17 002 109.75 110.50 751 7.72 0.92 aHepreTMka
TrK-10 061 3000 R 7.60 17.06.10 17.06.10 0.5 32.05 JHepreTuka
TrK-10 062 5000 R 9.75 11.08.10 13.08.10/ 06.02.13 2.0 32.6 3.00 aHepreTMKa
TrK-2-01 4000 R 18.00/ 31.08.10, 07.09.10, 30.08.11 3.0 15.1 103.21 102.70 103.20 4.25 8.70 0.25 Bl aHepreTuka
TrK-4 06.1 5000 R 8.00 021210 09.06.10, 31.05.12, 0.0 24.3 95.00 JHepreTuka
TrK-6MnB-1 2000 R 10.50/ 24.08.10, 28.02.11 21.02.12 9.0 20.9 10147 | 0.12 100.30 101.34 8.46 2.58 0.66 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 23.6 aHepreTMka
TepHa-® 02 1500 R 1.000 05.11.10 04.11.11 17.3 NpoM3BOACTBO
TexWHect-1 2000 R 7.00 25.11.10 26.05.11 11.9 90.00 1 80.07 98.00 19.52 3.88 0.80 TOproBnst
TexHukonb® 3000 R 17.00/  09.09.10, 31.08.10, 07.03.12 3.0 21.4 101.02 100.20 101.00 8.39 0.30 NpoM3BOACTBO
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 8.6 101.06 | 0.06 100.90 101.45 8.35 4.84 0.63 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.3 TOproBnst
Tpatcaapo-1 3000 R 16.95/ 27.10.10, 03.11.10, 23.10.13 5.0 413 103.10 1234 103.10 103.50 8.62 8.20 0.38 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 333 103.50 2900 103.10 103.61 8.20 4.58 2.24 BB+/Ba2/ TpaHcnopt
TpaHcKpeal 3000 R 729  15.06.10 15.06.10 04 100.10 386 100.05 100.14 4.20 3.63 0.03 /Bal/BB GaHku
TpatcKpen2 3000 R 15.00/ 15.06.10, 23.12.10, 12.06.12, 7.0 24.7 105.00 47 400 104.68 105.00 5.16 712 0.49 /Bal/BB GaHku
TpancKpen3 5000 R 10.30/  08.07.10 07.07.11 13.3 10343 | 0.13 150 000 103.45 103.80 7.10 4.97 0.96 /Bal/BB GaHku
TpancKpen6 4000 R 825 21.10.10 17.04.14 471 /Bal/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10 18.08.10/ 10.02.11 3.0 8.4 100.46 99.95 100.50 5.59 4.22 0.20 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.0511 20.05.15/ 13.05.19, 60.0 & 108.9 @ 103.32 104.01 110.00 8.88 9.41 3.83 /Baal/BBB Cbipbe
TTC 01 1000 R 21.22| 17.08.10 17.08.10 25 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 22.2 101.40 | 0.24 89019 101.10 101.95 8.00 4.28 1.58 aHepreTMka
YIMK-Y3Mo1 3000 R 8.25  31.08.10 28.02.12 21.2 meTannyprus
YMMO 3 3000 R 18.00/ 17.06.10, 24.06.10, 14.06.12. 1.0 24.7 100.35 | 0.01 1000 100.32 100.45 5.74 8.94 0.05 MalLLMHOCTP.
YpanBar302 3000 R 11.50/  05.10.10 05.10.10 41 95.01 MalLLMHOCTP.
YpancublK1 2700 R 18.00/ 23.06.10, 23.06.10, 29.12.10 1.0 7.0 100.50 20 145 100.45 100.52 8.50 8.93 0.05 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450/ 22.07.10 21.07.11 13.8 104.88 11 600 104.82 105.19 10.05 6.89 0.94 B+l (buHaHCbI
Ypancu6llK3 1500 R 1750/ 26.08.10, 01.09.10, 23.02.12, 3.0 21.0 102.44 100.10 110.00 6.18 8.52 0.23 B+l (buHaHCbI
Ypancu6K4 2000 R 16.50/ 22.07.10 19.01.12 19.8 105.30 100.10 110.50 13.17 7.81 1.26 B+// (buHaHCbI
Ypancu6llK5 3000 R 1425/ 220710 20.01.11 19.01.12 8.0 19.8 103.00 | 0.30 116 820 102.50 103.00 9.42 6.90 0.55 B+l (buHaHCbI
YPCABaHk 5 3000 R 10.05/ 19.10.10 18.10.11 16.7 103.40 | 0.05 54571 103.40 103.44 7.53 4.85 1.22 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75|  22.07.10 19.07.12 25.9 105.42 1500 105.51 107.95 9.10 5.59 1.72 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 59.0 100.24 4.01 9.13 4.48 3.66 B+/Ba3/ GaHku
YpCW BO-01 1000 R 10.80/ 04.11.10, 09.11.11 01.11.12 170 294 10420 | 0.17 31760 104.00 7.67 5.17 1.26 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50/ 18.11.10 17.11.11 17.7 102.12 221 8.30 5.13 0.86 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 21.6 100.78 100.05 101.00 7.82 421 0.91 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 345 100.06 99.50 8.28 3.74 219 BB-//B+ Tenekom
®CK EQC-02 7000 R 8.25  22.06.10 22.06.10 0.6 100.21 19 100.07 101.30 4.15 4.11 0.05 /Baa2/BBB JHepreTuka
®CK EQC-04 6000 R 7300 07.10.10 06.10.11 16.3 10125 | 0.65 29 045 100.61 101.15 6.40 3.60 121 /Baa2/BBB SHepreTuka
XK® Bank-3 3000 R 750  17.06.10 16.09.10 35 100.34 99.90 6.44 1.86 0.27 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14.00/ 14.07.10, 18.10.10, 12.10.11 5.0 16.5 102.57 | 0.27 8985 102.57 102.65 6.65 3.40 0.34 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 815 21.07.10 19.10.11 17.04.13 17.0 @ 35.0 100.05 100.25 100.75 8.36 2.03 1.20 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10 30.04.12, 23.04.15 230 595 100.80 | 0.45 28197 100.80 101.20 8.77 2.23 1.62 /Ba3/B+ GaHku
X-MCrpoiiP1 3000 R 8.25  13.10.10 13.10.10 4.4 99.90 15.54 100.00 8.67 4.12 0.33 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.00/ 13.07.10, 27.07.10, 12.07.11 20 135 100.00 20.01 100.00 7.45 4.99 0.14 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.00 29.06.10, 02.07.10, 24.06.14 1.0 49.4 101.18 100.85 7.88 0.08 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 15.1 102.00 500 101.60 102.40 6.93 4.55 0.77 B//BB- Tenekom
Yepkusosol 2000 R 12.75/ 30.11.10 31.05.11 12.1 104.10 30000 103.75 104.20 8.53 6.11 0.89 notpe6. ToB.
YTn3 0106 3000 R 9.50  16.06.10 16.06.10 0.4 100.10 100.12 100.18 6.60 4.73 0.03 loto3gaH/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00/ 28.10.10, 28.10.10, 21.04.15 5.0 59.4 95.01 Joto3gaH/ NpoM3BOACTBO
YTn3 6O-01 5000 R 16.50/ 08.06.10, 08.12.11 04.12.12 18.0  30.5 10123 | 0.07 16.10 8.13 112 loto3saH/ NpoM3BOACTBO
LLlaHcKanl 1000 R 23.06.10 22.06.11 12.8 TOproBnst
JitptOHPPL01 2000 R 17.06.10 16.12.10 6.5 2.55 1.20 3.90 TpaHcnopt
OMAnbsiHe 1 2000 R 18.00/ 09.07.10, 13.07.10, 08.07.11 1.0 13.3 MalLLMHOCTP.
OHeproCT-1 1500 R 12.00 19.11.10 20.05.11 11.7 0.21 aHepreTMKa
OHeprLieHT 3000 R 25.00/ 08.07.10 08.07.10 1.2 16.50 151 11.01 22.00 75.94 JHepreTMka
FOHUMMnK 01 2000 R 14.00/  07.09.10 06.09.11 15.3 95.01 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00/ 23.06.10 25.06.10, 22.06.11 1.0 12.8 100.52 17.00 102.00 7.43 8.93 0.06 NpoM3BOACTBO
I0TK BO-01 2000 R 11.00 21.07.10, 21.10.11 17.1012 17.0 289 104.50 374672 7.71 2.62 1.20 /B1/B Tenekom
IOTK BO-04 1000 R 11.40/ 22.07.10 18.10.12 28.9 107.39 | 0.39 15000 107.00 107.85 8.20 2.65 1.94 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 04.06.10, 30.05.12, 0.0 24.2 100.00 2200 99.02 100.00 3.99 0.00 /B1/B Tenekom
t0Taiip-® 03 2000 R 14.00/  15.06.10 14.12.10 6.5 TpaHcnopt
l0Taiip-® BO-1 1500 R 12.50/  29.06.10 26.03.13 34.2 100.80 | 0.30 185 100.00 100.80 12.72 3.09 2.10 TpaHcnopt
0Taitp-® BO-2 1500 R 12.50/  29.06.10 26.03.13 34.2 100.51 7000 100.50 101.00 12.85 3.10 2.10 TpaHcnopt

AkyTcKaHO2 1200 R 10.30/  09.09.10 08.03.12! 215 | 10178 9.30 5.05 1.40 BB/ 3HepreTuka




Fixed Income Daily 07.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprogbiit KotupoBku OoxoaHocTb, % .
KynoH, Dop, Pe#TnHr
Bbinyck 06bem, MiH % Liena WNam. obbem, wr et FIMIS CekTop
KynoHa | odepTbl noraw | ocpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw|
FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 6.0 100.59 100.20 6.90 3.98 0.46 /Bal/BB+ MyHULMNanbHbI
Bonrorp061 700 R 9.000 17.06.10 17.06.10 05 1IBB- MyHULMNanbHbIA
Bonrorp064 1000 R 7.75 16.11.10 15.05.12 23.7 99.32 98.01 8.42 3.89 118 1IBB- MyHULMNANbHbIA
BopoHex063 500 R 10.25|  28.06.10 27.06.11 13.0 | 103.70 | 6.10 83 100.70 104.00 6.27 4.93 0.84 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 58 100.02 99.15 6.82 2.20 0.28 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 17.0 99.90 97.00 8.04 2.58 0.64 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.200 15.08.10 22.11.12 30.1 | 101.15 | 0.20 15 000 101.05 101.40 8.44 3.04 1.16 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 15.1 | 100.30 98.01 8.17 2.09 0.88 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 30.3 | 100.49 100.00 102.00 8.98 2.24 184 BB-// MyHULMNAnbHbIA
KanyxO6n-4 1500 R 10.21/  30.06.10 26.06.13 37.3 | 10195 & 0.15 90 740 101.50 101.95 8.65 2.50 1.09 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 236 | 102.38 7.98 4.17 117 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05/  02.09.10 02.06.11 12.1 | 106.48 105.50 106.55 7.02 4.46 0.50 BB-// MyHULananbHbIi
Kapenus 2 1000 R 7.67 14.10.10 14.04.11 10.5 99.92 99.55 109.98 7.92 3.83 0.63 BB-// MyHULMNANbHbIA
KOMMU 68 06 700 R 10.50/  14.10.10 14.10.10 4.4 101.95 2,57 5.06 5.16 0.35 BB/Ba2/ MyHULMNANbHbIV
KOMW 78 06 1000 R 9.000 23.11.10 22.11.13 423 | 100.01 | 0.01 99.00 8.34 4.54 2.48 BB/Ba2/ MyHULMNaNbHbIA
KOMMU 88 06 1000 R 750  04.09.10 03.12.15 67.0 92.92 93.00 93.75 8.70 4.05 3.75 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 30.8 94.80 1.10 32.23 3.68 1.32 BB/Bal/BB MyHULMNanbHbIA
KpacHfipKp4 10200 R 11.39) 12.08.10 08.11.12 29.6 | 105.12 105.05 105.50 7.60 2.70 1.32 BB+/Ba2/BB+
JleHO6n-206 800 R 14.01/  09.06.10 08.12.10 6.3 104.74 4.64 6.67 0.46 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 12.25/ 11.06.10 05.12.14 549 | 114.25 111.01 11557 8.26 5.35 3.23 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00/  26.06.10 26.12.10 6.9 102.81 200 000 102.40 103.60 4.94 4.85 0.52 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 50.3 99.50 0.80 31282 99.00 100.35 7.84 3.99 3.25 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 19 100.49 100.37 100.80 4.80 3.95 0.15 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop44-06 5000 R 8.000 24.06.10 24.06.15 61.6 98.00 13273 97.87 99.30 8.10 4.07 3.82 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 252 | 102.85 | 0.35 945 961 102.16 102.99 6.61 3.88 1.77 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop48-06 30000 R 8.00  11.06.10 11.06.22 146.4 | 91.80 164 735 91.80 92.10 8.17 4.34 7.08 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop49-06 25000 R 8.000 14.06.10 14.06.17 85.6 98.00 1.20 1697 423 98.00 98.19 7.87 4.07 4.97 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop50-06 15000 R 8.000 18.06.10 18.12.11 18.8 | 102.70 | 0.30 358 470 102.60 102.80 6.23 3.88 1.35 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 275 | 102.00 @ 025 525 052 102.00 102.84 6.93 3.95 1.94 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 76.8 98.65 1.15 973707 97.10 99.00 7.75 4.09 4.68 BBB/Baal/BBB | MyHULMNanbHbIi
Mrop58-06 15000 R 10.00/  01.09.10 01.06.11 12.1 | 104.21 30 754 104.21 104.30 5.74 2.42 0.91 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop61-06 15000 R 15.00/  03.09.10 03.06.13 36.5 | 120.29 7.61 3.14 2.35 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop62-06 20000 R 16.00/  08.06.10 08.06.14 489 | 122.08 7.42 3.30 2.90 BBB/Baal/BBB | MyHULMNanbHbIin
Mrop63-06 15000 R 15.00/  10.06.10 10.12.13 429 | 12391 | 0.96 85 002 123.55 12457 7.45 3.05 2.61 BBB/Baal/BBB  MyHWLMNanbHbli
Moc.06n.68 12000 R 9.00 19.10.10 19.04.11 10.7 | 101.15 | 0.05 6600 101.15 101.19 7.75 4.44 0.79 /B3joTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.10.10 16.04.14 471 95.60 7335 95.65 96.14 9.60 4.17 3.07 /B3joTo3BaH MyHULMNanbHbIA
Moc.06n.88 10 000 R 9.00 15.06.10 11.06.13 36.8 | 100.97 | 0.62 135 000 100.80 101.05 8.61 4.44 157 /B3JoTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00/ 22.10.10 15.03.12 217 | 11175 7474 112.05 112.60 8.48 7.50 112 /B3joTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 21.10.10 20.10.11 16.8 | 100.17 99.55 100.90 7.74 3.96 0.86 B+/oTossan/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.25 24.11.10 17.11.12 29.9 99.70 99.70 100.07 8.43 4.10 1.28 B+/oTo3Ban/ MyHULMNanbHbI
003 25059 41000 R 6.10 21.07.10 19.01.11 7.7 101.25 779724 101.00 4.14 1.50 0.60 BBB/Baal/BBB  |roc. Gymaru
003 25064 45000 R 11.90, 21.07.10 18.01.12 19.8 | 109.90 2500 109.20 109.95 5.61 2.70 141 BBB/Baal/BBB  |roc. Gymaru
003 25065 46000 R 12.00/ 30.06.10 27.03.13 343 | 11475 | 035 123 622 114.55 114.75 6.40 2.61 2.27 BBB/Baal/BBB |roc. Gymaru
003 25066 40000 R 10.55/  07.07.10 06.07.11 133 BBB/Baal/BBB |roc. Gymaru
003 25067 39517 R 11.30, 21.07.10 17.10.12 289 | 11145 29 000 111.45 11155 6.22 2.53 1.98 BBB/Baal/BBB |roc. Gymaru
003 25068 44817 R 12.00/ 25.08.10 20.08.14 513 | 11890 ' 0.15 121 003 118.50 118.90 6.88 5.03 3.20 BBB/Baal/BBB |roc. Gymaru
003 25070 10000 R 10.00/  29.09.10 28.09.11 16.1 | 105.23 1602 562 105.80 106.39 5.90 4.74 118 BBB/Baal/BBB  |roc. Gymaru
003 25071 20000 R 8.10 01.12.10 26.11.14 54.6 | 104.35 1533 690 104.25 105.35 7.08 3.87 361 BBB/Baal/BBB |roc. Gymaru
003 25072 45000 R 7.15  28.07.10 23.01.13 322 | 101.95 & 0.15 831 001 101.80 101.95 6.43 3.63 2.25 BBB/Baal/BBB |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.3 | 101.46 & 0.8 2595 742 101.40 101.46 6.21 3.50 1.89 BBB/Baal/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 29.4 99.86 182 000 99.50 100.00 6.05 6.01 212 BBB/Baal/BBB  |roc. Gymaru
003 26199 40291 R 6.10 14.07.10 11.07.12 25.6 | 100.16 | 0.07 915 444 100.12 100.15 6.16 1.52 1.86 BBB/Baal/BBB  |roc. Gymaru
003 26202 10000 R 11.20/  23.06.10 17.12.14 553 | 117.50 | 0.0 2 117.00 117.40 6.87 2.38 3.40 BBB/Baal/BBB  |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 26.6 | 103.10 81000 5.78 3.87 1.28 BBB/Baal/BBB |roc. Gymaru
003 46003 18649 R 10.00  14.07.10 14.07.10 14 | 10087 1606 066 100.68 2.14 494 | 011 BBB/Baal/BBB ' roc. Gymaru
003 46014 58290 R 8.00  08.09.10 29.08.18 100.3 | 100.10 100 100.10 100.20 7.16 398 | 389 BBB/Baal/BBB | roc. Gymaru
003 46017 80000 R 750 11.08.10 03.08.16 751 | 99.00 5213 98.02 99.00 7.06 189 | 439 BBB/Baal/BBB ' roc. Gymaru
003 46018 128934 R 850  09.06.10 241121 139.7 | 99.60 | 135 306 066 98.00 99.00 7.35 213 | 673 BBB/Baal/BBB ' roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 107.1 | 70.14 1321173 70.10 72.00 7.68 553 BBB/Baal/BBB ' roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3126 | 9350 20 000 91.00 93.50 7.62 3.68 10.75 BBB/Baal/BBB  |roc. Gymaru
003 46021 92794 R 7.00 18.08.10 08.08.18 99.6 94.21 5881 875 91.00 93.97 6.89 3.70 5.65 BBB/Baal/BBB |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 5.9 101.08 101.25 7.56 4.84 0.45 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  10.06.10 09.09.10 33 100.29 5.84 1.70 0.25 /Bal/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 7.60 12.08.10 11.08.11 14.5 | 100.39 99.52 100.95 7.45 1.89 1.06 /Bal/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 24.9 98.70 30001 95.01 100.19 7.89 1.76 1.76 /Bal/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30 24.06.10 19.12.13 432 | 10192 | 0.02 1352 101.90 102.00 8.07 2.28 1.22 /Bal/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 15.00/ 13.08.10 10.05.13 357 | 11576 | 0.1 1500 114.00 115.76 7.80 3.23 2.00 /Bal/BB+ MyHULMNANbHbIA
Caxa(fkyT) 2500 R 795  15.07.10 11.04.13 34.8 98.99 99.00 100.70 8.82 2.00 157 BB//BB- MyHULMNANbHbI
CaxafikyT-8 2500 R 8.80  26.08.10 26.05.11 119 | 100.54 100.75 104.00 8.31 218 0.69 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 19.0 99.26 0.06 1500 99.10 100.00 7.88 3.52 0.93 B MyHUL@NanbHbI
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 30.9 98.54 98.40 98.69 8.05 3.54 151 B MyHUMLaNanbHbI
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 42.4 | 108.60 139 401 106.50 109.49 8.08 313 1.63 B MyHUMLaNanbHbI
Yamyptua-2 1500 R 840  17.07.10 15.07.12 25.8 99.25 99.40 99.94 8.98 4.20 1.77 /Ball MyHULMNANbHbIA
Yysalma-05 1000 R 7.85  05.06.10 05.06.11 12.2 99.96 8.05 3.94 0.88 /Ba2/ MyHULMNANbHbIA
Yysalma-06 1000 R 749  20.07.10 17.04.12 22.8 98.40 96.00 99.99 8.48 1.90 1.62 /Ba2/ MyHULMNANbHbIA
Yysawwma-07 1000 R 941  08.06.10 04.06.13 36.6 /Ba2/ MyHULMNANbHbIA
HAkyT-07 06 2500 R 7.80 22.07.10 17.04.14 47.1 99.47 93.01 99.35 8.27 1.96 221 BB//BB- MyHULMNANbHbIA
HAkyT-09 06 2000 R 9.75  24.06.10 19.09.13 40.1 | 104.25 5300 103.80 104.60 8.19 2.33 215 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.7 | 100.00 & 0.35 497 99.51 102.00 6.59 3.24 0.62 BB-// MYHULMNANbHbIA

Ap06n-09 3000 R 850/ 19.08.10 16.05.13 359 | 100.22 99.60 101.00 8.44 211 224 BB-// MYHULMNANbHBIA




Fixed Income Daily 07.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku [oxoaHocTs, %

Boinyck O6vem, KynoH, % LieHa | Mam. Toprosuii Peop, Peiiruur Cekrop

MIH KynoHa | odepTol = noraw | odpT | noraw obbem, wr nokynka = npojaxa = odpT | noraw | Tekyw &= NeT FIMIS
EBPOOBJIUTALN
Ak bars-10 250 § 8.25 28.06.10 28.06.10 0.8 100.31 | 0.00 3.67 411 0.07 BB/Ba3/ GaHku
Ak bars-11 300 $ 9.25/  20.06.10 20.06.11 12.7 | 10255 | 0.05 6.68 451 0.95 BB/Ba3/ GaHku
Ak bars-12 2258 10.25.  03.12.10 03.12.12 30,5 | 105.07 @ 0.19 7.97 4.88 219 BB/Ba3/ GaHku
Alfa-Bank-12 500 $ 8.20/  25.06.10 25.06.12 251 | 10216 @ 0.22 7.05 4.01 181 BB/Bal/B+ GaHku
Alfa-Bank-13 400 $ 9.25| 24.06.10 24.06.11 24.06.13 13.0 | 37.2 & 10319 040 6.08 4.48 0.96 BB/Bal/B+ GaHku
Alfa-Bank-15 225% 8.63) 09.06.10 09.12.10 09.12.15 6.0 67.2 99.94 8.75 4.32 0.48 BB/Bal/B+ GaHku
Alfa-Bank-15_03_18 600 $ 8.00 18.09.10 18.03.15 58.3 BB/Bal/B+ GaHku
Alfa-Bank-17 300 $ 8.64/ 220810 22.0212 220217 21.0 819 99.19 9.14 4.35 153 BB/Bal/B+ GaHku
Alliance Oil-15 350 § 9.88  11.09.10 11.03.15 58.1 BB+ Cbipbe
Alrosa-14 500 $ 8.88) 17.11.10 17.11.14 543 | 10339 @ 0.13 7.96 4.29 3.63 B+/Ba3/B+ Cbipbe
BoM-10 300 $ 7.38  26.11.10 26.11.10 5.9 101.97 321 3.62 0.47 BBB-/Baal/ GaHkm
BoM-11CHF 250 C 6.25 04.03.11 04.03.11 9.1 101.00 4.78 6.19 0.74 BBB-/Baal/ GaHku
BoM-13 500 $ 7.34  13.11.10 13.05.13 358 | 102.94 @ 027 6.22 3.56 2.61 BBB-/Baal/ GaHku
BoM-15 300 § 750/ 2511.1C 25.11.1C 25.11.1F 6.0 66.7 99.64 8.27 3.76 0.46 BBB-/Baal/ GaHku
BoM-15_03 11 750 $ 6.70  11.09.10 11.03.15 58.1 98.75 0.54 7.01 3.39 3.96 BBB-/Baal/ GaHku
BoM-17 400 $ 6.81 10.11.10 10.05.17 84.4 97.54 0.23 7.26 3.49 5.40 BBB-/Baal/ GaHku
Business Alliance-12 8323 R 8.88  25.07.10 25.04.12 231 (bMHaHCbI
Credit Europe Bank-13 300 $ 7.75  20.11.10 20.05.13 36.1 @ 100.14 @ 0.16 7.69 3.87 2.60 [Ba3/ GaHku
DON-Stroy-10 CLN 150 § 1000 01.11.10 01.11.10 5.0 CTPOUTENLCTBO
EURDEV-14 500 $ 7.38/  29.09.10 29.09.14 52.6 = 10258 @ 0.20 6.67 3.60 3.62 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88/  21.09.10 21.09.12 28.0 @ 101.84 6.99 3.87 2.05 BB//BB Xmmus
Evraz-13 1050 $ 8.88) 24.10.10 24.04.13 352 | 10217 | 064 8.01 4.34 2.50 B+/B1/B metannyprus
Evraz-15 750 $ 825 10.11.10 10.11.15 66.2 /Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.10 24.04.18 96.1 B+/B1/B metannyprus
Gallery-13 CLN 175 $ 1013 12.12.10 12.05.13 35.8 I/Caal/D Cbipbe
Gazprom-10 1000 € 7.80/ 27.09.10 27.09.10 39 10173 | 0.07 217 7.67 0.31 BBB/Baal/BBB |cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 55 BBB/Baal/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.8 BBB/Baal/BBB  |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 30.7 | 102.40 | 051 351 4.45 235 BBB/Baal/BBB  |cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.11.10 15.11.12 29.9 BBB/Baal/BBB |cbipbe
Gazprom-13 1750 $ 9.63/  01.09.10 01.03.13 334 | 110.88 | 081 531 4.34 2.38 BBB/Baal/BBB  |cbipbe
Gazprom-13 GBP 800 G 6.58/  31.10.10 31.10.13 415 | 10310 | 0.25 5.46 6.38 2.98 BBB/Baal/BBB |cbipbe
Gazprom-13-2 1222% 451 22.07.10 22.07.13 382 | 102.60 3.62 219 2.86 BBB/Baal/BBB |cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 34.8 | 105.39 | 057 5.28 3.48 2.54 BBB/Baal/BBB |cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 385 | 10573 | 033 5.50 3.55 274 BBB/Baal/BBB |cbipbe
Gazprom-14 780 € 5.03  25.02.11 25.02.14 454 | 102.80 | 0.32 4.16 4.89 3.38 BBB/Baal/BBB |cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.07.10 31.07.14 50.6 | 108.05 = 0.94 6.02 3.78 3.44 BBB/Baal/BBB  |cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 537 | 10255 | 0.26 4.65 5.23 3.84 BBB/Baal/BBB |cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 60.8 | 103.46 | 0.20 5.01 5.68 4.37 BBB/Baal/BBB  |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 56.9 | 113.40 | 0.36 3.31 7.16 3.94 BBB/Baal/BBB  |cbipbe
Gazprom-16 1350 $ 6.21 221110 22.11.16 78.8 | 100.20 | 145 6.17 3.10 5.25 BBB/Baal/BBB  |cbipbe
Gazprom-17 500 € 514/ 220311 22.03.17 82.8 98.38 0.67 5.35 5.22 5.70 BBB/Baal/BBB |cbipbe
Gazprom-17-2 500 € 544/ 02.11.10 02.11.17 90.3 99.14 0.73 5.50 5.49 5.94 BBB/Baal/BBB |cbipbe
Gazprom-18 1200 € 6.61 13.02.11 13.02.18 937 | 10224 | 065 6.13 646 | 600  BBB/Baal/lBBB |cbipbe
Gazprom-18-2 1100$ 8.15 11.10.10 11.04.18 95.6 = 107.21 @ 1.00 6.94 3.80 5.76 BBB/Baal/BBB  |cbipbe
Gazprom-19 2250 $ 9.25/ 23.10.10 23.0412 23.04.19 23.0 | 108.2 BBB/Baal/BBB  |cblpbe
Gazprom-20 1250 $ 7.20 01.08.10 01.02.20 117.7 | 102.77 @ 032 6.23 3.50 2.80 BBB/Baal/BBB |cbipbe
Gazprom-22 1300 % 6.51  07.09.10 07.03.22 1432 | 96.50 6.95 337 7.92 BBB/Baal/BBB |cbipbe
Gazprom-34 1200 $ 8.63 28.10.10 28.04.14 28.04.34 48.0 | 2910 11250 5.05 3.83 332 BBB/Baal/BBB  |cbipbe
Gazprom-37 1250 $ 729  16.08.10 16.08.37 3312 BBB/Baal/BBB |cbipbe
Gazprombank-10 CHF 500 C 6.53/ 13.08.10 13.08.10 24 100.25 5.17 3.26 0.19 /Baa3/BB GaHku
Gazprombank-11 300 $ 7.97| 15.06.10 15.06.11 12.6 = 103.12 4.84 3.86 0.96 /Baa3/BB GaHku
Gazprombank-13 500 $ 7.93  28.06.10 28.06.13 374 | 10374 6.56 3.82 2.62 /Baa3/BB GaHku
Gazprombank-15 1000 $ 6.50/  23.09.10 23.09.15 64.6 99.67 6.57 3.26 437 /Baa3/BB GaHku
Gazstream-13 647 $ 5.63 22.07.10 22.07.13 382 | 10112 | 050 5.23 2.78 2.79 BBB/Baal/BBB  |cbipbe
HCFB-11 500 $ 11.000  20.06.10 20.06.11 12.7 | 103.75 721 5.30 0.94 /Ba3/B+ GaHku
HCFB-11-2 450 $ 1175  11.08.10 11.08.11 145 | 10020 = 0.00 11.53 5.86 1.05 /Ba3/B+ GaHku
11B-10-2 200 € 9.00/ 06.07.10 06.07.10 11 97.50 36.82 9.23 0.08 B/B1/BB- GaHku
1IB-13 200 $ 11.00, 15.08.10 15.02.13 329 95.75 12.90 5.74 218 B/B1/BB- GaHku
Income-Lada-10 CLN 40 $ 10.000 20.11.10 20.11.10 5.7 TOProens
Income-Lada-11 CLN 38$ 18.000  23.06.10 20.06.11 12.7 TOProens
KuzbasRazrezugol-10 200 $ 9.00/ 12.07.10 12.07.10 13 99.80 10.73 451 0.10 B3/ meTanmnypris
KZOSRU-11 200 $ 9.25/  30.10.10 30.10.11 171 RDIID XM
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 231 B CTPOMTENLCTBO
Lukoil-14 900 $ 6.38)  05.11.10 05.11.14 53.9 | 103.65 062 5.43 3.08 3.81 BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 $ 6.36/ 07.06.10 07.06.17. 85.4 | 100.97 | 059 6.18 3.15 5.43 BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 $ 7.25/ 05.11.10 05.11.19 1147 | 101.50 7.03 3.57 6.73 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 $ 6.66/ 07.06.10 07.06.22 146.2 | 96.53 0.56 7.09 3.45 7.83 BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 8.88  10.09.10 10.03.11  10.03.16 9.0 70.2 B+/B1/ BaHku
MDM-11 200 $ 9.75  21.07.10 21.07.11 138 | 102.72 719 4.75 1.03 BB/Ba2/B+ PUHaHCHI
Mirax-11 180 $ 9.45  20.09.10 20.03.11 9.7 ICal/ CTPOUTENBCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 165 | 104.22 3.18 6.19 128 BBB/Baal/BBB  MyHMLunanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 777 | 10152 | 0.12 4.72 4.99 5.33 BBB/Baal/BBB  MyHMUMnanbHbii
MTS-10 400 $ 8.38  14.10.10 14.10.10 44 101.69 3.64 4.12 0.36 BB+/Ba2/BB Tenekom
MTS-12 400 $ 8.00 28.07.10 28.01.12 20.1 | 103.83 | 049 5.54 3.85 150 BB+/Ba2/BB Tenekom
NKNH-12 1018 12.000  20.10.10 20.04.12 229 | 106.21 5.86 5.65 1.54 B/BL/ Xummus
NKNH-15 200 $ 850/ 22.06.10 221210 221215 7.0 67.6 B/BL/ Xumms
NMTP-12 300 $ 7.00 17.11.10 17.05.12 238 | 102.01 054 5.89 343 1.80 /Bal/BB+ cepBuc
NOMOS-12 200 $ 9.25 17.06.10 17.12.12 309 | 104.81 4.41 BB-/Ba3/ (bMHaHCbI
NOMOS-15 350 § 875 21.10.10 21.10.15 65.5 96.03 9.71 4.56 4.14 B-/B1/ (bMHaHCbI
NOMOS-16 1258 975/ 20.10.10 20.1011 20.10.16 17.0 | 77.7 BB-/Ba3/ (bMHaHCbI

OAK-10 200 $ 10.00  08.07.10 08.07.10 12 MatumHocTp.
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IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku [HoxoaHocTs, %

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

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT Fimis
EBPOOBJIUTALN
ProbusinessBank-10 3000 R 9.75|  09.07.10 09.07.10 12 Bl (hMHaHCbI
ProbusinessBank-10-2 80 % 1250  18.08.10 18.08.10 25 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 1025  29.09.10 29.09.11 16.1 TOproBns
Promsvyazbank-10 200 $ 850 04.10.10 04.10.10 4.1 101.44 3.95 8.38 0.33 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875  20.10.10 20.10.11 168 | 103.18 = 0.00 6.30 4.24 128 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200 $ 963 231110 23.05.12 240 | 10156 @ 0.04 8.74 4.74 176 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 $ 1075 15.07.10 15.07.11 15.07.13 14.0 @ 379 | 11098 0.3 0.85 4.84 1.04 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200 $ 1275 27.11.10 27.05.15 606 | 11029 @ 0.00 10.07 5.78 370 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100§ 1250  31.07.10 31.01.18 933 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750/ 22.11.10 22.05.12 24.0 97.82 8.73 3.83 178 /B1/B+ Cbipbe
RenCap-13 225% 13.000 01.10.10 01.04.13 344 96.88 162.03 | 67.09 0.51 B-/B1/B- GaHku
ROLF-11 150 $ 13.000 05.11.10 30.06.11 131 ICaal/CCC TOproBns
Rosbank-12 130 $ 9.00/ 01.07.10 01.07.12 25.3 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-1( 350 § 6.88)  29.11.1C 29.11.1C 6.0 102.0¢ 2.54 337 0.48 BBB/Baal/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26/  30.04.11 30.04.12 232 | 106.25 2.83 5.90 1.82 BBB/Baal/ GaHku
Rosselkhozbank-13 700 $ 7.18/ 16.11.10 16.05.13 359 | 10536 @ 0.65 5.19 3.40 2.64 BBB/Baal/ GaHku
Rosselkhozbank-13 RUB 30000 R 750/ 25.09.10 25.03.13 34.2 98.35 = 0.33 8.16 381 245 BBB/Baal/ GaHku
Rosselkhozbank-14 750 $ 713/ 14.07.10 14.01.14 440 | 10546 @ 0.83 5.44 3.38 3.10 BBB/Baal/ GaHku
Rosselkhozbank-14-2 1000 $ 9.00/ 11.06.10 11.06.14 490 | 11164 @ 0.74 5.72 4.03 3.28 BBB/Baal/ GaHku
Rosselkhozbank-16 500 $ 6.97 210910 21.09.11 21.09.16 16.0 @ 76.7 99.02 = 0.60 7.76 3.52 1.20 BBB/Baal/ GaHku
Rosselkhozbank-17 1250 $ 6.30 15.11.10 15.05.17 84.6 97.99 = 053 6.66 321 5.52 BBB/Baal/ GaHkm
Rosselkhozbank-18 1000 $ 7.75  29.11.10 29.05.18 97.2 | 10544 @ 0.25 6.85 3.68 5.95 BBB/Baal/ GaHku
RTM-11 CLN 125% 12.000 04.06.10 04.03.11 9.1 TOproBns
Russia-15 2000 $ 3.63 29.10.10 29.04.15 59.7 96.10 = 041 4.52 1.89 4.42 BBB/Baal/BBB  |roc. 6ymaru
Russia-18 3466 $ 11.00, 24.07.10 24.07.18 99.1 | 13820 @ 0.99 5.19 3.98 5.68 BBB/Baal/BBB |roc. 6ymaru
Russia-20 3500 $ 5.00/ 29.10.10 29.04.20 1206 @ 96.06 = 0.42 5.52 2.60 7.64 BBB/Baal/BBB  |roc. 6ymaru
Russia-28 2500 $ 12.75  24.06.10 24.06.28 2199 @ 168.71 140 6.32 3.78 9.04 BBB/Baal/BBB  |roc. 6ymaru
Russia-30 21218% 750/  30.09.10 31.03.30 2414 1 11198 @ 048 2000 5.47 3.35 571 BBB/Baal/BBB |roc. 6ymaru
RusStandard-10 500 $ 750/ 07.10.10 07.10.10 4.2 B+/Ba3/B+ GaHkm
RusStandard-10-2 400 $ 849/ 29.06.10 29.06.10 0.9 99.75 | 0.00 11.85 4.25 0.07 B+/Ba3/B+ GaHkm
RusStandard-11 350 § 8.63 05.11.10 05.05.11 112 98.76 10.05 4.37 0.86 B+/Ba3/B+ GaHkm
RusStandard-15 200 $ 8.88/ 16.06.10 16.12.10 16.12.15 7.0 67.4 96.94 = 0.00 15.01 4.58 0.48 B+/Ba3/B+ GaHkm
RusStandard-16 200 $ 9.75/ 01.12.10 01.12.16 79.1 B+/Ba3/B+ GaHku
RZD-17 1500 $ 5.74/  03.10.10 03.04.17 83.2 97.74 | 0.65 6.15 2.97 5.51 BBB/Baal/BBB  TpaHcmopT
Sherbank-11 750 $ 593 141110 141111 176 | 10393 @ 0.24 313 2.85 138 GaHkm
Sherbank-13 500 $ 6.48  15.11.10 15.05.13 359 | 10524 @ 043 4.56 3.08 2.67 GaHku
Sherbank-13-2 500 $ 6.47/  02.07.10 02.07.13 375 | 10538 @ 041 4.57 3.07 2.72 GaHkm
Sherbank-15 1000 $ 6.23 11.08.10 11.02.15 57.1 GaHku
Severstal-13 1250 % 9.75  29.07.10 29.07.13 384 | 106.05 1.31 7.55 4.60 2.62 B+/Ba3/BB- Cbipbe
Severstal-14 375 % 9.25 19.10.10 19.04.14 472 | 104.88 @ 0.48 7.76 4.41 3.20 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 1758 850  22.06.10 22.06.10 0.6 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 9% 770 24.10.1C 24.04.11 108 BB/ Tenekom
SINEK-15 250 § 7.70/  03.08.10 03.08.15 62.9 = 101.00 = 0.27 7.46 381 4.10 BBB-/Bal/ (bMHaHCbI
Sisfin-11 350 § 8.88) 28.07.10 28.01.11 8.0 103.33 | 0.03 3.65 4.30 0.62 BB-/Ba3/BB Tenekom
Tatfondbank-12 0$ 1200 02.02.11 02.02.12 203 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 10 TOproBns
TMK-11 600 $ 10.000 29.07.10 29.07.11 140 | 10248 @ 0.03 7.70 4.88 1.05 /B1/B npo13BOACTBO
TNK-11 500 $ 6.88/ 18.07.10 18.07.11 13.7 | 102.87 4.23 334 1.06 BBB-/Baa2/BBB- | cbipbe
TNK-12 500 $ 6.13)  20.09.10 20.09.12 28.0 @ 101.98 5.20 3.00 2.10 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 $ 750/ 13.09.10 13.03.13 33.8 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 $ 6.25  02.08.10 02.02.15 56.8 99.38 | 0.06 6.40 3.14 391 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 $ 750/ 18.07.10 18.07.16 74.6 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 $ 6.63  20.09.10 20.03.17 82.7 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100$ 7.88/ 13.09.10 13.03.18 94.7 99.25 8.00 3.97 5.63 BBB-/Baa2/BBB- | cbipbe
TNK-20 500 $ 7.25/ 02.08.10 02.02.20 117.7 | 96.75 773 3.75 6.64 BBB-/Baa2/BBB- | cbipbe
TNT-10 60 $ 9.25/  08.06.10 08.12.10 6.3 Tenekom
TransCapitalBank-17 100 $ 1051 18.07.10 18.07.17 86.7 94.88 12.53 5.54 4.57 B1/ GaHku
TransCreditBank-11 350 $ 9.00 23.06.10 25.06.11 129 | 104.65 4.41 4.30 0.98 /Bal/BB GaHku
Transneft-12 500 $ 6.10/  27.06.10 27.06.12 252 | 103.60 4.26 2.94 1.89 /Baal/BBB Cbipbe
Transneft-12-2 700 € 5.38/ 27.06.10 27.06.12 252 | 10350 361 2.60 191 /Baal/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 38.7 | 107.44 5.13 3.58 2.76 /Baal/BBB Cbipbe
Transneft-14 1300 % 5.67/  05.09.10 05.03.14 457 /Baal/BBB Cbipbe
Transneft-18 1050 $ 8.70/  07.08.10 07.08.18 99.6 = 11317 6.59 3.84 5.83 /Baal/BBB Cbipbe
Trust-12 CLN 20% 11.50,  06.09.10 06.09.12 275 B-/Caall GaHku
URSA-11-1 130 $ 12.000 30.06.10 30.12.11 19.2 | 106.72 7.39 5.62 137 B+/Ba3/ GaHku
URSA-11-2 300 € 830/ 16.11.10 16.11.11 17.7 | 10172 6.85 8.16 133 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00/ 04.06.10 04.06.11 04.06.13 12.0 @ 36.6 /B1/B Tenekom
Vimpelcom-11 300 $ 838 22.10.10 22.10.11 16.9 | 106.20  0.23 3.74 3.94 1.30 [/Ba2/BB+ Tenekom
Vimpelcom-13 1000 $ 8.38/  30.10.10 30.04.13 354 | 105.06 6.44 3.99 2.55 [/Ba2/BB+ Tenekom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 72.7 | 10449 @ 161 731 3.95 4.68 /Ba2/BB+ Tenekom
Vimpelcom-18 1000 $ 9.13/  30.10.10 30.04.18 96.3 = 106.70 7.96 4.28 5.61 /Ba2/BB+ Tenekom
Vostok Express Bank-17 43 % 11.00, 27.06.10 27.06.17 86.0 B3/ GaHku
VTB N-W-15 400 $ 6.20/  29.09.10 29.09.15 64.8 | 100.00 6.20 3.10 4.43 BBB/Baal/ GaHku
VTB-11 450 $ 750/ 12.10.10 12.10.11 16,5 | 10428 @ 0.07 4.22 3.60 128 BBB/Baal/BBB  6aHku
VTB-11-2 1000 € 8.25 30.06.10 30.06.11 131 | 10456 @ 0.21 379 7.89 0.98 BBB/Baal/BBB  6aHku
VTB-12 1200 $ 6.61 30.10.10 30.10.12 29.3 | 102.38 5.54 3.23 219 BBB/Baal/BBB  6aHku
VTB-12-2 RUB 30000 R 12.000 28.11.10 28.11.12 30.3 BBB/Baal/BBB  GaHku
VTB-15 750 $ 7.82| 04.08.10 04.02.15 56.9 BBB/Baal/BBB  GaHku
VTB-15_03_04 1250 6.47|  04.09.10 04.03.15 57.8 98.44 | 013 6.85 3.28 3.96 BBB/Baal/BBB  GaHku
VTB-16 500 € 4.25  15.02.11 15.02.16 69.4 | 100.60 4.08 4.22 5.02 BBB/Baal/BBB  GaHku
VTB-18 2000 $ 6.88 28.11.10 28.0513 29.05.18 36.0 = 97.2 | 10315 0.61 571 333 2.68 BBB/Baal/BBB  GaHku

VTB-35 1000 $ 625 020710 02.07.15 02.07.35 620 | 3053 9941 | 108 6.39 3.14 4.18 BBB/Baal/BBB | 6aHku




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

YnpasneHue npopax . YnpasneHune TOoproenu
Koppago Tasepxwua, 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 Monos., popovdv@uralsib.ru
[aHman @enbuMan, feltsmand@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

BusHec-6n10K no PblHKaM A0JIroBOro kanuTarsna

ConpoBoXaeHne NpPoeKToB FanvHa Nyoeima, gud_gi@uralsib.ru
ApTemuit Camonnos, samojlovaa@uralsib.ru BukTop OpexoB, ore_vv@uralsib.ru
Knpunn Uearos, ivanovkv@uralsib.ru Hapbsa CoHtolwkumHa, SonyushkinaDA@uralsib.ru
Mo3enb TUMOLLIKMHA, tim _gg@uralsib.ru Anekcen YekywuH, chekushinay@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru

AHanuTnyeckoe ynpasneHue

PykoBoauTenb yrnpasneHuns
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

3amecTuTenb pykosoauTensa ynpasneHus
Badecnas CMonbsHMHOB, 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
Omutpuia fyakun, dudkindi@uralsib.ru BuikTOop MULLHSAKOB, mlshnyakovvv@urals!b.ru
[enuic Mopbigait, poryvajdv@uralsib.ru tOnusa HoBur4yeHKOBa, nowchenlgoya@urals!b.ru
CTaHuncnas boxeHko, bozhenkosv@uralsib.ru VMpwviHa bynkuha, bulkinaiv@uralsib.ru
Hapexaa MeipcnkoBa, myrsikovanv@uralsib.ru dneKTpo3HepreTuka
Mapwus PagdeHko, radchenkomg@uralsib.ru Matseit Taii, tai_ma@uralsib.ru
Crpaterus/Monutuka AnexcaHap CenesHes, seleznevae@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru MeTannyprus/FopHop06bIBalOLLas NPOMBILLNIEHHOCTb
Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru Marikn KasaHa, kavanaghms@uralsib.ru
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Hactoawumin GlonneTteHb npefHasHayeH WCKIIOYNTENBHO ANs WHMOPMALMOHHBIX Liener. Hu npu Kakmx oOCTOSTENbCTBAX OH He [LOMKEH WCMOonb30BaThCs WK
paccMaTpmBaThCs Kak odepTa unn NpepfioxeHve fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obinl NOArOTOBMEH C MAKCMManbHOW TLLATENBHOCTbIO,
YPAJICVIB He faeT HUKaKMX NPSAMbIX U KOCBEHHBIX 3aBEPEHUI Ui FapPaHTUIA B OTHOLLEHWUM AOCTOBEPHOCTM U MOSIHOTLI BKIIOYEHHOW B BlonneTeHb MHdopmaumnm. Hu
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	Стратегия
	Торговые идеи
	Денежный рынок
	Макроэкономика
	Интегра
	Календари
	Статистика
	Контакты



