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PybGneBble BbIMyCcKun
WU3meHehue, 6.n.

YTM, % 3Hay. 3afdeH.  3aMec. YTD
003 46020 78 19 2 (342)
l"asnpom-11 78 3 (61) (125)
Ork-2 56 (33) (25) (385)

CblprBble PbIHKUN
WU3meHenue, %

3Hay. 3ajeH. 3aMmec. YTD
3onoro, $lyHumst 1240.3 1.7 26 13.0
Urals, $/6app. 70.3 0.2) (6.7) (8.1)
S&P MeTtannbl, uHa. 1365.3 (1.7) (14.1) (20.0)
S&P C/x npog., uHg. 4744 0.7) (700 (22.9)

JeHeXHbIN pbIHOK

WU3meHeHue

RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 94 (6.6) 32 (105.1)
Kopcueta 513.9 (36.3) 125  (320.2)
[JenoauTsi B LIB 809.0 719 (14.1) 3687

W3meHeHue, 6.0.
NDF 1Y, % 4.37 (3) (95) (211)
MOSPrime ONN, % 257 7 (49) (188)

WU3meHenue, %
USDRUB 31.78 1.0 338 58
NHpekcbl

W3meHehue, 6.n.
6.n. 3Hay. 3afdeH.  3aMec. YTD
Russia 30 - UST 10 250.0 11 24 94
EMBI + Spread 355.7 22 16.9 61.3
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Ucmovyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUba

YBa)kaemble rocnoga!

YPAJICUB Kanutan npurnawaeT NpUHATb y4acTue B KOHPepeHLMnN «OGNMIraLMOoHHbIN PbIHOK
Poccun — HOBAS DPA 2010».

Perncrpaums Ha cante koHgpepeHuun: http: / /bondcongress.uralsibcap.ru.

Mo Bcem Bonpocam Bbl MOXeTe oOpaLLaThca K BawemMy npepacrasurtento B YPAJICUB Kanutan
WU K opraHusatopam KoHgpepeHLUN.

CTPATEINA

BHELLIHWIA PBIHOK

OnaceHus no nosofy OIOAXETHOM CUTYaLmMK B BEHrpun BbI3Banv NpoLaxkm pUCKOBbLIX akTUBOB B MO-
HeLenbHMK, OAHAKO BeYepHWe BbICTynneHne beHa bepHaHke, 3afBMBLUErO YTO BTOPOW BOJSTHbI KPU3MCa
OH He OXMIAET, BCENWUMO B MHBECTOPOB ONTMMM3M. Kio4eBbIM 15 PbIHKOB CODbITMEM BTOPHMKA CTa-
HeT 3acefaHne MUHNCTPOB CTPaH EC B JTIOKCEMOYPIE.  ...ooovviiieiieiiiiceiee e cTp. 2

BHYTPEHHUU PBIHOK

HecmoTpa Ha HeraTVBHble BHeLLHVe hakTopbl, PbIHOK Py6neBbix 06nMraLmni B4epa Halen B cebe cu-
Nbl AN KOHCONMAAUMM. Hal B3rnsg Ha NOKasbHbIA AONT OCTAETCS MONOXUTENbHBIM, MOCKOMbKY YC-
noBua hOHAMPOBAHMS CO3AAI0T MPEKPACHBIE BO3MOXHOCTY Ans carry trade. ... crp. 2

CTaBKM Mex0aHKOBCKOro KpeAmMTOBaHUS OCTAlOTCs HM3KMMUK Bnarofaps AOCTaTO4HOM NUKBUOHOCTH.
LIb cerooHs npoBemeT ayKUMOH Mo pa3melleHnio 12,5 mnpa pyd. B Kpeautax 6e3 obecnedeHus.

................................................................................................................................................. cp. 5
KOPIMOPATWBHBIE COBbITAA

Connepc (NR)

Komnanus onybnukoBana oxupaaemo cfabble pesynbTaTsl 3a 2009 r. no MCDO. Obnuraumm Con-
NePCa He KaXKyTCA HAM MPUBIEKATEIIBHBIMUL ...veieiiiiiieiiiie et et eie et cTp. 6

CsePBAHK (NR/BAA1/BBB)

Byepa CbepbaHk oTt4mTancs ob mtorax | keaptana no MCPO. OrHaHCOBbIE pe3ynbTaThl OKa3anmch
BECbMa BbICOKVIMM 1 NOATBEPAMIM NPO4HOE NofloXeHWe 6aHka. OfHAKO 13 HaxodAwmxca B obpatue-
HUKW obnnraumin CoepbaHKa NOPEKOMEHA0BATb MPAKTUHECKM HEHEMO. ..veeviiiiiiiiieeieenieeeeen. cp. 6

BKPATLLE

Mpynna JICP (NR/B2/B-). PentuHrosoe areHTCTBO Fitch noatBepamno KpeamTHbIN PERTUHT KoMna-
HUW Ha ypOBHe «B-», M3MeHMB MPOrHO3 C «HEeraTMBHOrO» Ha «CTabunbHbINM». Ha npolinon Hepene
areHTCTBO Moody’s NOBbICUNO PENTUHT AeBenonepa Ha OgHYy CTyneHb. HecMoTps Ha Bonee KoHcepBa-
TMBHYIO no3unumio Fitch, B3rnsag obomx areHTCTB Ha KpedWTHbIM Npodunb JICP BecbMa cxox — oba no-
NOXMNTENbHO OLIEHMBAIOT NpoBeAeHHOe komnaHuen SPO, B xoge kotoporo JICP ynanoce npvisneyb
nopsaka 380 MAH LONS, YTO 3HAYUTENBHO YCUIIUMO NUKBUOHYIO MNO3MLMIO AeBefionepa 1 No3BOnnIo
YNY4LWNTb CTPYKTYPY KanuTana. Takxe areHTCTBa yKa3bIBalOT Ha HEKOTOPYIO CTabMAN3aLMIO B POCCUN-
CKOM CeKTope CTPOUTeNbCTBA U AeBenonMeHTa. Cpean pakTtopoB, OKa3blBalOLWMX AaBNieHMEe Ha Kpe-
OUTHbIN Npocdunb JICP, oTMeYeH 3Ha4YuUTeNbHbIM 00beM Jonra, noasexatlero norateHunio 8 2011 T.
B HacTosAwmn MomeHT JICP NpoBOAMT MapKeTUHI HOBOMO BbiMycka OUPXKEBbIX 0bnuraumn obbeMom
1,5 Mnpa py6. Ha Cpok Tpu rofa C AByxNeTHen odepTor. NHAMKATUBHBIM KYNOH Ha ypoBHe 10,5—
11,5% KaxeTcs HaM npuBneKaTeNbHbIM, Y4UTbIBAs NMPUEMNIEMOE KPeoUTHOE Kad4eCTBO SMUTEHTa, a
TaK>Xe noTeHLuManibHoe BKIIIo4YeHe HOBOrO Bbinycka B cnncok PEMO LB n cnncok «A1».

AnmaszopobbiBaiolias rpynna «Anpoca» (B+/Ba3/B+) npopornkaeT onTMMM3aLMio [ONTOBOrO
noptdens. Komnanus npuenekna B BTb kpeaut B o6beme 500 MAH AOMN., YTO MNO3BOSIUT HE TOMbKO
YBENMYUTb JOJIO AONTOCPOYHbIX 3aMMCTBOBaHWNIM, HO 1 COKPATUTL PACcXOfbl Ha 0OCIy>XMBaHWe fosra.
Ha Havano 2009 r. gonr Anpocel coctasnan 3,79 mnph 4On., Npy 3TOM JOArOCPOYHbIE 3aKiMbl B
CTpYKType obuiero gonra 3aHumMann nuub 20%. B nnaHax komnaHum 8 2010 1. cHM3uUTbL fonr ao 3,5
MIPL OOM1., U YBENNYUTbL OO0 OONTOCPOYHbIX Kpeomntos 00 75%. Anpoca MMeeT YeTbipe 3aperncr-
PUPOBaHHbIX BbIMycKa pyonesbix obnunraumii odLmm obbemomM 26 mnph pyod., o4HaKO KOMMaHWs Ao
C1X NMop He coobLLMMa O CPOKaxX PasmeLLeHNs!.

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

BHeWHVH PbIHOK

EBpona npoAosKaeT yrHeTaTb PbIHKU. B NoHeAeNbHUK MUPOBble PUHAHCOBbLIE PbIHKM MPOLOMXKANM XUTb OMaceHUAMU MO
nosofdy 61OXeTHOro nonoxexHus Benrpum. GoHaoBble MHOeKCb! EBponbl 1 CLLUA Ha4anu Hefento CHUXEHWEM MO UToraM AHs B
npefenax 1-2%. OnybnnkoBaHHas BYepa Henmoxas CTaTucTKa no npomsakasam B MepMaHum (B anpene nokasatesb OTPasui
MeCs4HbIV pocT Ha 2,8 %) He CMOrMa 3aMeTHO YNYHLWUTb HAaCTPOEHMS pbiHKa. B LleNloM MOXHO CKa3aTb, YTO BEHrepcKas cuTyaums
NOCYXWna HanoMUHaHMeM O TOM, Y4TO MaclUTab OoNroBbix NpobneM EBPOrbI eLle NOMHOCTLIO HE MPOACHWUICA. B CNoXMBLIMXCS
YCIIOBUSIX €BPO OCTaeTCA NoA, AaBMEeHNEM U KOTUPYETCs BONM3M YeTbIpeXNeTHUX MUHUMYMOB MO OTHOLEeHWIO K fonnapy CLUA
(1,19). HeCcMOTpSA Ha CHUXeHME anneTmnTa K PUCKy, LieHbI KazHa4yenckx obnmraumin B noHedenbHNK 0CTaBanmncb CTabuibHbIMY,
YTO Mbl CBA3bIBAEM C MPEACTOAWMMM ayKUMOHAMW MO pa3MelleHuio BymMar HOBbIX CEPUA Ha HbiHEWHen Hedene obumnM
obbeMom 70 MApa 0., KOTOpble CTapTYIOT CEeroaHs.

3anBneHus beH BepHaHKe BAOXHOBWIN UHBECTOPOB. 1epenoMunTb OOLLIMA HEraTUBHbIA PbIHOYHbLIA HACTPOW Cymen rnasa
OPC beH bepHaHKe, BbICTyNMBLUMI BYepa B [eTporTe. OfHAKO, MOCKOMbKY BbICTYMIEHNE COCTOANOCh BEYEPOM, PbIHKM MPOCTO He
ycrnenu oTbirpaTb MO3UTUBHbIE BbICKA3biBaHWA bepHaHKe, KOTOPbLIA 3afBWI, YTO HE OXMAAET HACTYMNNeHWs BTOPOWM BOJHbI
peLeccun, HeCMOTps Ha [ONIrOBOW Kpu3uc B EBpone. [dpyrmu cioBamu, oxunaaTth cleHapus W-o0pa3Horo BOCCTaHOBIEHMS
3KOHOMMKM, KOTOPbIN PbIHKW Cenyac 3aknaaplBaloT B LieHbI, N0 MHeHWo BepHaHke, He cTouT. NocefHMe daHHble MO COCTOSHMIO
aMepUKaHCKOW SKOHOMUKI MpefcTaBnsiorcs rmase OPC Hemnoxumn. B YacTHOCTM BepHaHke OTMETUN POCT MOTPeOUTENBCKNX
PAaCX0A0B N NHBECTULMI KOMMNaHW. o MHeHuIo rnaBbl OPC ymMepeHHOe oxXUMBReHne 3koHoMMKK CLUA npofonknTcs, ofHako
ero OyaeT HegoCTaTo4HO A1 BbICTPOro CHUMXeHWUa 6e3paboTuLibl. YTo KacaeTcs BOMHYIOLLEro BCex Bompoca o ToM, koraa OPC
MPUCTYNUT K MOBbILIEHWIO KITIOYEBbIX MPOLIEHTHbIX CTAaBOK, TO 3[4eCb bepHaHke Obin caepXKaH B KOMMEHTapUSX, OTMETMB NLLb,
YTO PEerynatop BPAL /I CMOXET XOATb C Y>XECTOYEHMEM [JEHEXHO-KPEQUTHON MONUTUKK, NoKa ypoBeHb bespabotuibl 8 CLLUIA
BEPHETCS K [OKPU3MCHOMY YPOBHIO. CErofHs yTPOM PbIHKN HAaXOAATCS MOA, MNO3UTUBHBIM BMEYATNIEHNEM OT 3asiBNIEHWUIA TNaBbl
OPC. Asnatckme hOoHO0BbIE MHAEKChI MOAPACcTaloT B Npeaenax 1%, eBpo ykpennaeTcs K A4ofnapy, 4To, B CBOIO ovepefb, TONKaeTt
BBEPX KOTUPOBKN HEDTH.

CtabunbHas cuTyauuss Ha He(dTAHOM pbIHKE He OCTAaHOBUa MPOAABLIOB POCCMIACKMX eBPOGOHAOB. [onru
Pa3BMBAIOLLMXCA CTPaH BYepa HaxXOAMNWCb MO AABNEHWEM MNPOLABLOB, UM POCCUMCKME Oymarv He CTanu UCKIOHEHUEM,
HECMOTPS Ha CTabWUIbHYIO CUTYaUMIO Ha HeTAHOM pbiHKE B MoHedenbHUK (dblodepchbl Ha HedTs WTI 1 Brent octaBanuch Ha
yposHe Boiwe 71 gonn./6app.). B uenom ToproBas akTMBHOCTb B POCCUIACKMX €BPOOOMMraLmsax OCTaBafiacb HEBbICOKOM B
Te4YeHWe BCEro BYepallHero AHs. BONbLUMHCTBO NIMKBMOHBIX DyMar Hadany noHeaeNbHUK C 3aMETHOMO CHUXKEHWUST KOTUPOBOK,
KoTopoe ObIIo H4aCTUYHO OTbIrPaHo K 3akpbiThio. LieHa Russia’30 no mtoram ceccum cHmamnack Ha 57 6.n. go 110,90% ot
HOMWHara, CyBEpPeHHbIN Cnpef ocTaeTcs BOMM3M MaKCUManbHbIX 3Ha4YeHU ¢ okTabpa 2009 r. (okono 255 6.n.). CerogHs Mbl
OXWMOAEM LeHOBOro pocTa POCCUNCKMX Bymar Ha OTKPbITUM C y4eTOM OBLLUMX MO3UTMBHBIX PbIHOYHBIX HACTPOEHWI YTPOM,
3a0aHHbIX BbICTyMNeHneM bepHaHke. HYTo KacaeTcs AanbHenLWmnx nepcnekTB BTOPHMKA, TO CerofHS MUHUCTPbLI (DMHAHCOB CTpaH
EC BcTpeyatoTcs B JliokceMbypre, Mo3TOMY BHMMaHMWE yHaCTHUKOB pbiHKa OyAeT BHOBb COCPeloTOHEHO Ha cuTyaumn B EBpone. B
CLLUA He oOXWOAeTCs CyLIeCTBEHHbIX 3KOHOMMYECKMX HOBOCTeW, OyayT onybnmkoBaHbl MWL pe3ynbTaTthl  OMpoca
npednpyH1MaTenen B cekTope Masioro busHeca, nposoaumoro NFIB.

CraHucnas boxeHko, bozhenkosv@uralsib.ru

BHYTpPEHHMM PbIHOK

CKB-BaHK 3aKpbiil KHUTY 3asiBOK. HanmomHMM, 4To BaHK pa3mellaeT bupxeBble obnuraumm cepum 4 obbemMom 2 mnpg pyb.,
Mo KOTOPbIM yCTaHOBMEeHa odepTa cpokoM 1,5 roaa. KynoHHas ctaBka no pesynstataM OykbunamHra onpefeneHa SMMTEHTOM Ha
ypoBHe 9,8% rofoBbIX, Y4TO MPW MOSYrOAOBOM KyMOHe MpUOAM3UTENBHO COOTBETCTBYET A0XOAHOCTU 10%. M3HayanbHbIN
AMana3soH KynoHa, yNOMVHaBLLMINCA HaMW B Ka4eCTBe CNpaBefIMBOro AN 3TOro pasmellenus, coctasmn 9,4-10%, v 10, 41O
SMUTEHT CMOT Pa3MeCTUTb B 3TUX Npedenax BbiNyck NPy CTOMb CIOXHbBIX PbIHOYHbBIX YCIOBUAX, MOXHO OTHECTU Ha CHET MPOYHOM
penyTauum 6aHka, KOTOpbIN NPOAOXKan 0bCNyXMBaTb CBOM 0DA3aTeNbCTBA B CaMble TAXenble Nnepuofbl GUHAHCOBOrO KpuU3mca.
KoHkypeHTamn Bbinycka CKB-bO4, TopryloumMmMmcs Heganeko oT Hero no Aiopaumm n 0oxonHocTH, aensaoTcs bymarn MKB-8
(B1/B+) 1 YpancnbfiK-2 (B+), KoTopble Mbl TakxXe pekoMeHZyeMm K MOKyrKe.
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JICP HaumHaeT MapkeTuHr. Ipynna JICP oObsBMNa O HayYane MapKeThHra HOBOro BbiMycka BUpXeBbIXx obnuraum o6bLeMoM
1,5 mnpg py6. Mo Bymare Byaet ¢ GoNbLIOM BEPOSTHOCTBIO BbICTaBIEHa ABYXNETHSS odepTa. KynoH oXuaaeTcs B AMana3oHe
10,5-11,5% rofoBbIX. B HaCTOALLMI MOMEHT Ha pbiHKe 0bpallatoTcs iBa pybneBbix 06NMralMoHHbIX Bbinycka rpynnbsl — JICP-2
obbemoM 3 mnpa, pyb. ¢ ocdepTon B Mione HblHelwHero roga n JICP-VHBecT-2 obbemom 5 mnpg pyb. ¢ odepton B heBpane
2011 r. B nocnegHee Bpems Bbinyck JICP-HBeCT-2 Toprosancs ¢ LOXOAHOCTbIO nopaaka 9,5-9,75%. Kak Mbl yxe coobuiany,
HellaBHO areHTCcTBO Moody's MOBbLICMNO PEUTUHT KOMMaHUK ¢ «B3» no «B2», areHTcTBO Fitch BYepa noaTBEpANIO PENTUHT «B-» 1
N3MEHWIIO NPOrHO3 C «HeraTMBHOrO» Ha «CTabUNbHbINY.

PbIHOK 3acTbul. TeM BpeMeHeM Mof, BAUSHNEM HeraTMBHbIX BHELHWX (DaKTOPOB BHYTPEHHWUIA PbIHOK 0DNUraumi octaBancs B
uenomM 6e3 TOProBon NMKBUAHOCTM, OAHAKO HECKONbKO HEOXMAAHHBIM LS HAC CTaNlo OTCYTCTBME aKTUBHbIX MPOAAX Ha (oHe
ObICTPOro NafleHns pbiHKa POCCUNCKMX akLMW B NEpPBOM MOSIOBMHE MOHefdenbHWKa. bonee Toro, B Hanbonee KayecTBeHHbIX
Oymarax Habmoaanncb NOMbITKA HANTL YPOBHW AN NMOKYMNKW, B pe3ynbTaTe Yero Takue Bbinycku, kak Aspodnot-60O1, Ma3npom-
13, MMK-BO5, MocaHepro-3, MTC-2 n PX[1-13, nokasanu xoTb U MUHUMAIbHBIN, HO BCE Xe POCT CPeLHEB3BELLEHHOW LieHbI
MO CPaBHEHWIO C NATHWULEN. TOProBAs Ha MOBbILIEHME TakXXe LUa B BbICOKOAOXOAHOM BbiNycKe VHTerpa-2, Ha KOTOpbIV Mbl
CMOTPMM BeCbMa ONarockIOHHO BBMAY XOPOLLEro COOTHOLIEHWIO puUcka U goxofHocTn (Bymara npepnaraet 15,5% Ha 1,5
roga). MpuyrHa Takon yCToMYMBOCTM pybneBbix OBMMrauMii NMOHATHA — MPEKPAcHOEe COCTOSHME AEHEXHOro pPbiHKa, CTaBKM
«OBEPHANT» Ha KOTOPOM [ep>XaTcs ceryac BONM3un yposHs 2,5%. Mbl y>Xe HEOQHOKPATHO OTMeYanu, YTo, Hanpumep, KprBas
Fa3npoma Ha ANMHHOM KOHLe NpeafiaraeT cnpep K CTaBkaM «0BepHamT» B pa3mepe bonee 550 6.n. — Ha 200 6.n. bonblue, Yem B
Havane roga. B 3ToMn cBA3W Halw oOLWMIM B3rNaa Ha pybneBbln fLONr, N 0COOEHHO KayeCTBEHHbIe, IMKBUAHbIE BbIMYCKM, OCTAETCS
MONOXUTENbHbBIM.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
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TOPIrOBbIE UAEN

= Pybnesble 0b6NMraLMm Ka4ecTBEHHbIX SMUTEHTOB MpPMBeKaTeNbHbl AN NMOKYNKW Npu cnpefe k ctaskam PEMO u/vnn NDF B
pa3mepe 6onee 300 6.n. Takumm obnnraumsmMmn SBASIOTCH cpefHecpoydHble Bbinyckn O®3, PCXB-11, PXI-10, Masnpom-11, a
Takxe AKpoH-3.

m PybGnesble Bbinycku EBpas-1,3 BbIrNaasaT HeAoOLEeHEHHbIMM, TOPTYSACh MPAKTUYECKM Ha OAHOM YPOBHE AOXOAHOCTeN ¢ bonee
ONNHHBIMK ByMarammn CMOMeTMHBeCTa.

= Boinyckn PX[O-15,17,18 c nnaBalowymM KynoHOM NpefoCTaBAsioT Hauy4llee coveTaHMe pucka U AoxogHocTu B PEMO-
cTpaTternu.

= [lokynaTtb AnMHHbIe bymari THK-BP npu pacluvperumn cnpena k kprsown 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 cermMeHTe Bymar ¢ pelTUHIOM KaTeropum
«BB/Ba».
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OEHEXHbIA PbIHOK

LB yBenuunn npepnoxxeHne 6e33anoroBbix KpeauToB

JINKBMOHOCTb pacTeT, U CTaBKM Ha pPbiHKe MexOaHKOBCKOro KpeamMTOBaHWMSA OCTaloTC Ha [OCTaTOYHO  HU3KUX YPOBHSX;
WMHOMKATMBHAs OAHOAHeBHas cTaBka MosPrime, onHako, npmbasuna 7 6.n. m coctaBnset 2,75%. OCTaTkM Ha KopcyeTax
KPeAUTHbIX OpraHn3aLmMii COKpaTUNMCh Ha 36,3 Mnpa py6. Ao 513,9 mnpa pyb., oeno3untsl 6aHkos B LB nprbasunn 71,9 mnpga
py6. 1 goctmurnmn 809 mnpa py6. CoBOKYMHbLIM 06beM NMKBUAHOCTL B OaHKOBCKOW CUCTEME YBEeNMYMncs Ha 35,6 mnpa pyo. oo
1322,9 mnpg py6b.

O6bem caenok LIb no onepaumsam PEMO-kpeamuToBaHNs CHU3WNCS Ha 6,6 Mnpa py6. No cpaBHEHWIO C NpeablayLlen ceccuen 1o
9,4 mnpg pyb., cpefHss cTaBka ofHopHeBHoro PEMO cHmannack Ha 1 6.n. go 5,05%.

CerogHs LB npeanoxmt 6aHkam 12,5 MApA B NATUHedeNbHbIX kpeautax 0e3 obecnedveHns. LIb yBenudmn paHee 3asBreHHbIN
obbem NpeanoxeHUs — BO3MOXHO, B OXuIaHMM Goree BbICOKOrO CMpoca CO CTOPOHbI HaHKOB, KOTOPbLIM 3aBTPa HEOOX0AMMO
BepHYTb perynsTopy 47,7 mnpa py6. MuHduH Takxke npeanoxmt cerogHs 50 mnpa py6. BpeMeHHO CBOOOAHbIX DIOAXETHbIX
CPeACTB K Pa3MeLLleHMIO Ha LecTUMecaYHbIX Aeno3mTax. Cnpoc Ha rocynapcTBeHHoe oHOMpPOBaHMe, Kak oxXuaaetcs, bynet
TPagMUMOHHO HEBBICOK.

Pybnb BYepa nofelleBen U K fonnapy, U K eBpo: Kypc 3akpbiTua coctasun 31,72 pyb./monn. (-29 kon. ¢ ypoBHs npefblayLien
ceccum) 1 37,94 py6. /eBpo (- 9 kor.). CToMMOCTb BUBAIOTHOM KOP3MHBI Bbipocra Ha 20 Kom. 1 cocTaeuna 34,52 pyb. cerogHs
PyOIb MOXET HECKONBKO OKPEernHyTb Ha POHe BO3BPaLLEeHUS ONTUMU3Ma Ha PbIHKU M pOCTa HETAHbLIX KOTUPOBOK. Mbl 0XXnaaeM,
YTO HaLMOHaJIbHas BastoTa cerofHs OyaeT ToproBaThcs y oTMeTkn 31,6-31,7 pyb. /mnonn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

CoepGanxk (NR/Baa1/BBB)

BoccTaHoOBNeHWe peHTabenbHOCTU Ha (hoHe pocTa YMCTON NPUGHINU

Ony6nukoBaHbI pe3ynbTaTtbl 3a | kBaptTan 2010 r. no MCPO

UckniounTenbHO yCTOMUUBLIN (PMHAHCOBBIV Npodunb, OCHOBHAas NpobsieMa — CoKpalieHne KpeguTHoro noptdens.
Buepa CbepbaHk oTtyuTancs ob wtorax | kBapTana no MCPO. DuHAHCOBble pe3ynbTaThl OKa3anucCb BeCbMa BbICOKUMM.
CHUXeHMe TEMIMOB poCTa HepaboTaloLWMX KPeaUTOB Ha poHe Boiee HU3KMX OTHUCIIEHNI B pe3epBbl MO3BOUIIO DaHKY NMOMy4nTh
CONMMIHYIO YUCTYIO NPUObINb. EOWMHCTBEHHbBIN, Ha Hall B3rNSL, HEraTMBHLIA MOMEHT — COKpalLeHWe KpeauTHOro noptdens,
KoTopoe B OyayLieM OTPULATENbHO CKaXeTCs Ha Joxofdax. TeM He MeHee TenepeluHee duHaHCoBoe nonoxeHue CbepbaHka
Hornee yem npoyHoe. K coxxaneHuio, 13 BbinyckoB obnuraumii 6aHka NopekoMeHLoBaTb NPaKTUYECKN HeYero.

MokynaTtb 0oco6o Heuero. Haxofsumecs B obpalleHnn Bbinyckn eBpoobnuraumin CoepbaHka HU3KOMMKBULHbI 1 TOPTYIOTCS CO
cnpenom 6onee 100 6.n. k obnuraumsm BTb. YunuTbiBasi bonee ycTomdmBbIA GUHAHCOBbIN Npotdunb ChepbaHka U MeHbLLINIA
o0beM 0bpallaloWmxcs Ha pbiHKe 00s3aTenbCTB, 3Ta NpeMus onpaBfaHHa. OLHAaKO Mbl HE CHMTAeM, YTO C TOYKM 3PEHMS
noralieHns obnuraumi puckm BTE Bbile, Yem pucku CoepbaHka, Mo3TOMy MpednoyntaeM eBpoobnnraLmMmM nepeBoro, B
4acTHOCTU BAM3KMIA Mo Aopaumn K SBER “13 (4,70%) Bbinyck VIB *18/13 (6,01%).

IMoNHbIN KOMMeHTapuiA OyzeT onybnvKoBaH B Onivianiee Bpems.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

Connepc (NR)

ABTOnpounsBognTenb onyo6nMKoBasn oT4eTHOCTb 3a 2009 r. no MC®DO.

Kak v npepynpexxpana KOMMnaHus Bo BpeMs pa3MeLl,eHns B anpere Bbinycka Gup)keBbix o6nurauuim, pesynbtatbl 3a
2009 r. okasanucb yapydarowmmMmy BBUAY pPe3Koro crnaga Ha poccMmckomM aBToMobunbHoM pbiHke B 2009 r. o ntoram
2009 r. Bblpy4ka KOMMaHWUM cokpaThnack Ha 43,6% wn coctaBuna 34,7 mnpa. pyb. B HaTypanbHOM BbipaXkeHUM Mpodaxu
CHM3UNNCL Ha 54% B cermeHTe aBTomMobunen U Ha 74% B cermeHTe asuratenen. EBITDA Connepca No MToram OTHETHOrO
nepuropaa coctaesmna 264 MiH. pyb., 4To COOTBeTCTBYET peHTabenbHocTv no EBITDA Ha yposHe 0,8% (npotune 8,9% B 2008 T.). B
MPOLUSIOM rofy A0Ar KOMMaHuW yBenndmncs Ha 17,3% 1 Ha Hadano 2010 r. coctaun 27,2 Mipd. pyd. M3 nonoxutenbHbIX
TeHAEHUMI CTOUT OTMETUTD YNyYLleHWe CTPYKTYPbl JONra — KOMMNaHWM yAanoch yBenuymTb SO0 AONFOCPOYHbIX 3aMMCTBOBaHMI
00 73% no cpaBHeHWIO ¢ 31% B 2008 r., npu4yeM AeHexHble cpeacTBa Ha OanaHce Ha KoHely 2009 r. nmokpbiBanu
KPaTKOCPOYHble 3aMCTBOBAHNA Ha 55%. 3HauuTenbHyto noadepxky Connepcy B TSXenbld NePUOA, CNafa Ha pPbiHKe 0Ka3ano
rocyaapcTBo — B CTPYKType Aofira KoMnaHum nopsgaka 70% npuinock Ha KpeauThl, NpefocTaBfieHHble rocbaHkamu (BTE u
CbepbaHkoM), Kpome Toro, rocakas obecneymn nopsaka 23 % sbipydku Connepca B 2009 .

2010 r. ponxeH cTtaTb 3aMeTHO yaayHee 2009 r., oAHaKO 3aMeTHOro ynydiweHus KpeautHoro npogunsa Connepca B
2010 r. oxxupaTtb He ctouT. [lo ntoram 2010 r. Connepc oXmnaaeT BbipyyKy B pasMmepe nopsaka 53 mnpa. pyo. n EBITDA Ha
ypoBHe 3,5 mMnpa. py0. Mo AaHHbIM KOMNaHWK, MPOLAAXKM LEMOHCTPUPYIOT MOIOXUTENbHYIO AMHaMuKKY ¢ IV kBapTana 2009 1., no
uToram Kotoporo Bbipydka Connepca gocturna 11,6 mnpg py6. (okono 33% oT rofoBov BbIPy4kM), a Bbipy4dKa 3a siHBapb-
despanb 2009 r. yBenuumnach Ha 82% Mo cpaBHeHWMIO ¢ TeM xe nepuofoM 2009 r. 1 coctaBuna 8,2 mnpa. pyb. Kpome Toro,
OXXMAAeTCA, YTO, KaK U B MPOLLIIOM oAy, 3Ha4UTeNbHYIo noaaepxkky Connepcy okaxeT rocyaapcTso (Mo nporHo3y KoMmnaHum, B
2010 r. nNpofdaxm B pamMKax rocsakasa coctaBaT 9 mnpm py0.). BmecTe C TeM OXMOAEMOro YyylleHUs OnepaLyoHHbIX
noka3saTenen OyaeT HedOCTaTO4HO, 4TOObI AONroBas Harpyska Connepca CHM3MMNach A0 NPUEMNEMbIX 3HaYeHUN. Tpexae Bcero
3TO CBf3aHO C MaclTabHOM WMHBECTULMOHHOW MPOrpaMMON, OCYLLECTBASEMOM KOMMaHWen. BaxkHO OTMETUTb, YTO Haxe B
TaxkenoM 2009 r. KOMNaHWA He nmpekpalliana MHBeCTULMA B Pa3BUTME NMPOM3BOACTBA — KamnuWTasbHble 3aTpaTbl B 3TOT NEPUOL,
XOTb N CHU3MAUCH Ha 45%, HO COCTaBMAM BHYyLUTENbHbIE 3,56 Mnpd. pyb. (Connepc pasBmBaeT NpousBoAcTBO Fiat Ducato B
Enabyre, a Takxe opraHm3yeT NMpoM3BOACTBO aBTOMOOUnen Ssang Yong Ha [anbHem Boctoke). B 2010 . MHBECTULMOHHbIE
3aTpaThbl, Kak OXWAAEeTCs, COCTaBAT nopagka 3,65 Mnpa pyb., YTO COOTBETCTBYET MPOrHO3HOMY 3HadveHuto EBITDA no mtoram
roga. Mo oueHkam komnannm, 8 2010 r. YACTbIN SONr Bo3pacTeT Ao 25 mnpga pyb. (npotvs 23,2 mnpg py0.), 1, Takum 0bpaszom,
oTHOLLeHWe YncTbin gonr/EBITDA Ha KoHeL, rofa byneT npesbiwaTth 7.
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KntoueBble pnHaHcoBble nokasatenu Mpynnel Connepc no MC®HO, mnH py6.

2008 2009 H3m. 3a 200, % 2010M
Bbipyuka 61630 34743 (43,6) 52 000
Banosas npubbinb 1317 4453 (60,9)
EBITDA 5472 264 (95,2) 3500
CoBOKyNHbIA AONT 23185 27195 17,3
YueTolit gonr 22 286 23205 41 25000
WHBecTuLM 6500 3560 3650
Koacppuyuermsi
Banosasi peHTabenbHocTb, % 18,5 12,8
PextabenbHocTb EBITDA, % 8,9 0,8 6,7
Lonr/EBITDA 42 103,0
YueToiit gonr/EBITDA 41 87,9 71
[ons kpatkocpoyHoro aonra, % 69,0 27,0

VICTOYHWKM: AaHHble KoMmaHuu, oueHka YPAJICUba

O6nuraunn Connepca He KaXyTcs HaM MpuBReKaTenbHbIMU. Mbl CHMTaeM, YTO B BnvKanlumMe HeCKONbKO NET XopoLuve
OTHOLLEHWS C OCHOBHbIMW KpefuTopaMm — rocbaHkamm, OyayT SBNsSTbCH KNodeBbiM hakTopomM kKpeamTocnocobHocT Connepca.
Bo BTopom nonyrogmu 2010 r. KOMMaHWM NPeLCcTOUT MoracuTb/pedrHaHCMpPOBaTh Kpeautsl Ha cymmy 4,5 mnpg py6., v3
KOTOpbIX 3 MApL pyb. — 0BNMrauMoHHbIM 3aeM, MO KOTOPOMY npefdycMOTpeHa odepta B uione. KomnaHus paccymTbiBaeT
OCTaBUTb 33aeM B PbIHKE, MPeLOXMB WHBECTOPAM MpUBRiEKaTeNlbHble YCMOBUS. Pa3MeLLeHHbI HEeAAaBHO BbIMYCK OMpPXKeBbIX
obnuraumn Connepc-bO-2 Topryetca ¢ AOXOAHOCTbIO Nopafka 13% Ha ropu3oHTe AByX NeT. Ha Haw B3rnaa, AaHHbIN YpOBEHb
JOXOLHOCTM He B MOSIHOM Mepe OTpaXkaeT yPOBEHb KPEAUTHOrO pucka sMmUTeHTa. Kpome Toro, Ha pbiHKe MOXHO HaMTW BbIMyCKM
3MUTEHTOB NyYLLEro KpeamTHOrO KadecTBa, MpedfaralolimMe COnocTaBUMbIA U Aaxe Oonee BbICOKUM YyPOBEHb LOXOAHOCTU.
PekomeHayeM oOpaTiTb BHMMaHME Ha pa3MeLleHHbI HefaBHO BTOPOWN BbiNyck OupxeBbix obnuraumn CCMO JleHCneuCMY
(S&P:B), KOTMPYIOLLMICS C LOXOAHOCTbLIO Nopsaka 15% npu AByxneTHel Aopaummn (0XMOAeTCs, H4TO 3TOT BbiNyck OyaeT Bckope
BKJO4EH B cnvcok PEMO LIB). Kpome Toro, Mbl cuntaem npumsnekatenbHbiMu obnuraumm Muterpbl (NR) — YTM16% @29 Hosbps
2011 r., KOTOpble, NO HaLLEMY MHEHWMIO, ABASIOTCA OOHOM 13 IYYLUMX VHBECTULIMOHHbIX CTaBOK B TPETbEM 3LUESIOHE.

Mapus PagqeHko, radchenkomg@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.).
Odepta 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 KypraHmaluzason-PuHaHc- 1
(2 Mnpg py6.). NoraweHne EBpokoMmepl-2 (3 mipa pyob. ).

8 VioHs LB pa3mecTnT naTUHeenbHble 6e33anoroBble KpeamTbl
9 nioHn BaHKkuM fonXHbI BepHyTh LIB 47,7 mnpg, py6.
15 mioHs LB pa3mecTuT naTMHeAenbHble be33anorosble KpeamThl
15 nioHsa CTpaxoBble B3HOChI
16 mioHA BaHKkuM fonxHbl BepHyTb LIB 19,4 mnpp py6.
16 nioHa BaHKkM fonXHbI BepHYTb MUHGOUHY 32 Mnpg, pyo.
21 nioHa Ynnata 1/3 HOC 3a | kBaptan 2010 T.
22 VIOHA LB pa3mecTnT naTUHeenbHble 6e33anoroBble KpeamTbl
23 vioHA BaHKW BonKHbI BepHYTb MUHMbUHY 7 Mnpz pyo.
25 nioHs Ynnata akuw3os v HOMW
28 nioHn LLb pa3mecTT Ge33anorosble KpeanTsl CPOKOM Ha TpY Mecsila
28 nioHA Hanor Ha npuObInb
29 vioHs LB pa3mecTnT naTUHeenbHble 6e33an0roBble KPeamTbI
KANEHAOAPb ODEPT
Jata 0O6bem LeHa CraBka Hosas [AaTa cnepyioLuen
obepTbl Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
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 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 24.7 105.22 1.00 3.70 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 35.7 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 0.6 100.08 100.15 100.25 7.94 4.78 0.05 aBTONpoOM
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 12.0 48.2 99.00 41 95.00 99.00 1.14 0.05 0.96 aBTONpOM
AsTomMup®-2 2000 R 0.100  23.06.10 23.06.10 0.6 3.01 TOproBnst
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 102.9 97.00 105 457 97.15 97.24 9.00 2.09 4.28 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.10 15.09.20 125.2 95.37 8.61 217 4.88 /A3/BBB (puHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 44 100.05 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70.  01.08.10 01.02.12 20.2 101.47 100.01 102.00 7.97 2.16 144 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 28.8 99.57 98.90 100.50 7.82 1.84 1.60 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 50.1 98.50 199 000 98.50 98.70 8.20 1.87 2.53 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 744 96.60 95.22 98.25 8.89 1.98 3.44 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.10  15.03.14] 15.06.18 46.0 97.8 97.05 9.03 1.98 247 /A3/BBB (puHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 816 96.76 95.50 98.00 8.64 195 | 345 JA3/BBB (UHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.1212 7.0 31.0 101.96 | 0.03 101.85 102.30 1217 7.82 0.48 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 16.9 100.10 | 0.10 12 000 100.10 100.25 7.97 3.94 1.24 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13] 23.0 41.0 100.04 99.88 100.00 8.31 411 1.64 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13/ 16.0 40.1 106.10 | 0.09 1280 105.10 106.89 9.08 6.60 112 B+// cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 24.0 422 107.77 107.01 108.25 9.63 6.41 1.64 B+// cbipbe
AnbsHc-01 3000 R 1400  15.09.10 14.09.11 15.6 100.01 95.01 14.43 6.98 1.03 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 105 meTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 25.2 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.0 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.6 99.90 | 040 115001 98.50 99.99 7.79 3.87 248 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 34.6 99.79 98.30 100.10 7.84 3.87 248 BB+// TpaHcnopT
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 109 99.00 97.00 101.00 12.75 277 0.76 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 2.3 TOproBNst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11]  09.04.13/ 17.0 34.7 100.43 100.00 100.65 7.87 4.02 121 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 2.0 14.0 101.01 3.51 5.25 0.17 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 8.0 324 101.21 5.54 3.70 0.64 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11/ 5.0 111 4.10 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 8.8 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 132 2.00 notpe6. Tos
BalukupaH3s 1500 R 8.30 12.06.10 09.03.11 9.3 JHepreTMka
BalwHedTb-01 15000 R 12500 22.06.10 21.12.12] 13.12.16/ 31.0 79.5 106.11 171330 106.11 106.60 9.93 5.87 1.96 cbipbe
BaluHedTb-02 15000 R 1250 22.06.10 211212 13.12.16, 31.0 79.5 106.50 100 003 106.01 106.70 9.76 5.85 1.97 cbipbe
BalwHedTb-03 20000 R 12500 22.06.10 21.12.12] 13.12.16/ 31.0 79.5 106.30 5002 106.40 106.70 9.85 5.86 1.96 Cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12, 9.0 21.0 106.00 105.30 109.00 8.31 8.00 0.64 MmeTannyprus
BuHbaHK-2 1000 R 10500 271010  05.05.11) 29.04.13 11.0 35.3 /B2/B- GaHku
BaroHmau 2 1000 R 1550  16.06.10 15.12.10 6.5 79.59 74.01 88.99 78.28 9.71 0.27 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 6.5 101.05 1700 101.05 103.00 7.07 4.44 0.48 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13] 3.0 33.3 103.00 1 101.51 103.00 249 7.26 0.24 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.10 15.03.40 362.6 100.03 8.69 2.14 10.01 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 2.0 32.8 100.83 100.45 101.15 8.30 6.18 0.19 Bl TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 38.0 104.05 | 0.15 20 147 103.55 104.00 791 4.43 251 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 14.0 49.8 108.90 34 400 108.81 109.00 6.76 6.96 0.95 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 6.0 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 6.0 100.90 368 100.40 6.72 4.20 0.46 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 08.06.10 11.03.11/ 03.09.13 9.0 39.6 103.81 6.91 2.88 0.68 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 141112 6.0 29.8 102.83 3000 98.00 102.85 7.46 6.79 0.44 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11) 07.03.13, 9.0 33.6 101.75 102.00 102.53 10.09 6.13 0.68 B3/ (buHaHCbI
BTb - 5 06 15000 R 740  22.07.10 17.10.13 41.0 98.70 | 0.01 74277 98.40 98.70 8.07 1.87 2.76 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 1.0 741 101.20 | 0.19 248 000 100.98 101.20 215 3.26 0.11 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.70. 16.06.10  20.12.11] 10.12.14, 19.0 55.0 103.02 101.00 103.90 7.73 2.35 1.32 BBB/Baa1/BBB | GaHku
BTBb BO-01 5000 R 760  18.06.10 15.03.13 33.8 99.65 | 0.16 79 385 99.50 99.65 7.97 1.90 2.31 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.06.10 15.03.13 33.8 99.50 | 0.04 112 554 99.25 99.65 8.03 1.90 2.31 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.06.10 15.03.13 33.8 99.60 280 500 99.30 99.65 7.99 1.90 2.31 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 16.3 106.50 3302 105.70 106.50 6.44 5.38 1.18 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  14.02.11) 05.02.13 8.0 32.6 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.12.10  08.06.10/ 29.05.13 0.0 36.3 100.25 | 0.25 100.00 3.13 0.01 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 3.0 452 101.60 3095 101.48 102.00 4.37 5.82 0.23 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 5.0 53.9 101.30 21700 101.30 101.69 6.78 241 0.41 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 1.0 62.0 100.80 355 000 100.80 102.70 6.22 3.46 0.10 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 14000 15.06.10  17.06.10/ 07.06.16/ 0.0 73.2 100.83 | 0.03 3.46 0.04 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 0.0 73.2 100.44 3.48 0.04 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70,  09.06.10  10.12.10/ 30.11.16, 6.0 79.0 101.83 6.11 2.38 0.47 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 26.0 74.3 114.40 434723 114.10 114.40 7.37 6.43 1.71 /Baa3/BBB- Cbipbe
asnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 11.0 107.7 109.44 109.25 109.45 545 761 0.81 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  29.06.10  28.06.11] 24.06.14  13.0 494 121.05 | 0.80 63 791 120.90 121.05 5.66 1.04 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12 1.0 251 111.85 15000 111.80 111.95 5.85 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 17.0 101.20 504 100.80 101.20 6.18 345 127 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 45.0 99.43 97.01 99.80 7.54 3.63 3.01 BBB/Baa1/BBB | chbipbe
a3npomb 1 5000 R 710 29.07.10 27.01.11 79 100.72 499 000 100.90 101.00 6.02 3.52 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 16.4 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 6.0 29.8 101.28 5.81 4.31 0.44 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110 221112 6.0 30.1 /Baa3/BB GaHku
TasnpomHedTs BO-5 10000 R 715  12.10.10 09.04.13 34.7 98.95 225101 98.70 98.95 7.70 3.60 242 cbipbe
asnpomHedTs 50-6 10000 R 715  12.10.10 09.04.13 34.7 99.49 | 051 200 000 98.00 99.50 7.48 3.58 242 Cbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 8.3 100.00 4631 99.96 100.00 18.65 8.98 0.54 aBToONpoM
leHepKomn1 2000 R 12000 22.06.10  30.06.10/ 21.06.11 1.0 12.7 aHepreTMka

MnapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11 13.0 101.15 | 0.15 142 101.15 101.30 7.08 3.99 0.94 /Baa3/BBB- 3HepreTuka




Fixed Income Daily 08.06.10

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)
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 4.0 95 52.10 421 100.00 808.47 0.96 0.03 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 9.0 329 | 101.70 287 101.10 101.70 6.77 4.51 0.64 BB//BB- GaHku
rccot 5000 R 15.000 23.09.10  23.09.10/ 26.03.17, 4.0 829 | 102.00 52 895 102.00 102.45 8.25 7.33 0.28 BB/ MalLLMHOCTP.
roc 02 1500 R 12000  26.10.10 23.04.13 35.1 83.51 TOproBnst
[JlansCe3206 2000 R 760 011210 04.06.10 30.05.12, 0.0 24.2 | 100.06 373 052 100.10 100.35 7.69 3.79 117 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.0712 140 @258 & 108.18 7.36 6.91 0.96 Tenekom
[BTr-¢ 01 1000 R 1450  03.08.10 03.08.10 2.0 30.34 21.01 39.68 23.83 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13, 2.0 38.0 14.05 10.11 17.99 51.46 TpaHcnopt
[rk-01 5000 R 1050  10.09.10  18.03.11, 08.03.13 10.0 @ 33.6 21.01 aHepreTMka
[xendchCul1 2000 R 500 21.10.10 20.10.11 16.8 99.77 2.70 98.00 5.24 2.50 1.27 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 95 99.15 | 0.12 12 99.15 99.50 10.64 4.65 0.69 TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.10 26.05.15 60.6 83.52 13.54 5.05 341 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 11 20.01 TOProBnst
EABP-3 5000 R 1050 021110 031111 25.10.16, 17.0 | 77.8 | 104.09 103.50 7.38 5.03 129 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 10.7 | 100.95 11803 229 100.95 3.32 1.08 0.84 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 491 09.06.10 07.09.11 15.3 | 100.58 4.51 1.22 1.16 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 4.01  17.06.10 12.06.14 49.0 2.28 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 46.8 99.59 100.00 100.50 4.40 1.05 3.40 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.03.20 34.0 | 119.0 @ 97.00 30 000 96.70 97.45 10.78 4.76 2.24 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.0320 34.0 @ 119.0 9745 6002 96.75 97.45 10.58 4.73 225 B+/B1/B MmeTannyprus
EBpokom®K2 3000 R 16.00  10.06.10 10.06.10 0.2 IC/ (huHaHCh!
EBpokomM®K3 3000 R 16.00  18.06.10 18.06.10 0.5 IC/ (hyHaHChI
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 95 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 44 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 224 19.01 JHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 6.0 (buHaHCbI
XKenpopun-2 2500 R 1200  21.10.10 19.04.12 22.8 97.17 88.10 100.50 14.21 6.16 1.50 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 27.9 | 100.00 92.00 13.40 6.48 1.77 (buHaHCbI
Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 3.0 11.9 2.7 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 174 10085 = 0.10 79700 100.55 100.84 7.60 4.00 1.28 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085  08.06.10  09.12.10/ 04.06.13 6.0 36.5 | 102.21 6.40 5.29 0.46 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 1.0 496 | 101.05 0.06 1 100.81 101.01 2.70 7.40 0.09 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11) 07.04.13 100 = 346 @ 10061 0.7 313 504 100.40 100.60 7.16 3.94 0.78 B/Ba3/ GaHku
VxAgTo 02 2000 R 18.00  10.06.10 09.06.11 12.3 aBTONpOM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14 1.0 496 | 100.15 145000 100.15 100.30 5.86 3.78 0.08 1/BB- TOproBnst
VIKC5®uH 04 8000 R 1846  10.06.10  13.06.11  02.06.16, 12.0 = 73.0 | 110.55 3000 110.40 111.40 7.52 8.33 0.84 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 14 34.00 19 30.00 39.85 19.07 meTannyprus
Wunpom 03 1300 R 950  17.11.10 18.05.11 116 34.42 5.00 45.00 245.24 13.76 0.26 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 18.1 102.00 5840 101.80 102.28 15.77 8.19 1.19 cepBuC
WIPKYT-0306 3250 R 8.74  16.09.10 16.09.10 35 100.73 4 100.73 101.20 6.15 4.33 0.27 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 424 95.10 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 23.11.10  30.05.11) 20.11.12) 120 & 30.0 & 100.15 = 0.10 1 100.00 100.15 10.22 5.13 0.87 cbipbe
Kamaz-®un2 1500 R 1125 17.09.10 17.09.10 35 100.00 aBToNpom
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 39.9 TOproBnst
Kayctuk 2 850 R 18.000 08.07.10 07.07.11 13.3 | 100.75 100.00 101.34 17.64 4.46 0.47 XAMUs
KMB-BaHk2 3400 R 11.00,  01.12.10 30.11.11 18.1 2.1 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 21.7 | 101.37 98.00 11.42 5.90 145 meTannyprus
Komoclp. 1 2000 R 18.000 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 | 106.57 105.06 110.00 12.73 3.86 1.34 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 20.7 99.50 98.01 101.00 10.51 246 143 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 17.000 17.06.10  01.07.10/ 16.06.11 1.0 126 23.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 13.0 | 103.79 7.86 5.52 0.92 /Ba3/ (puHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 16 100.25 | 0.04 3 99.99 100.25 5.87 3.90 0.12 aHepreTuka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 9.1 99.70 | 0.20 12300 99.30 100.00 9.40 4.40 0.66 XAMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 36.1 100.80 | 0.04 11620 100.65 100.80 14.83 3.59 1.67 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 21.06.10 07.12.12 30.6 | 104.00 265 103.75 104.00 13.66 3.79 117 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  30.07.10 27.01.12 20.1 100.90 99.85 110.50 8.09 4.22 142 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 22.8 99.51 98.10 100.00 8.47 4.02 1.62 JHepreTuka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13 8.0 385 | 10275 | 0.18 11569 102.00 103.00 9.14 6.55 0.60 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 1.0 135 95.00 B-/B3/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 10.06.10 08.12.11 184 | 100.60 55 806 100.40 100.69 6.79 3.52 1.32 BBB-/Baa2/BBB- | Cbipbe
Tlykoindo6n 6000 R 740  10.06.10 05.12.13 427 99.94 98.20 100.77 7.56 3.69 2.83 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  09.08.10 06.08.12 265 | 111.80 111.50 113.70 7.50 5.95 1.77 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  09.08.10 06.08.12 265 | 111.76 111.50 113.69 7.52 5.96 1.77 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 265 | 112.02 111.50 112.50 7.40 5.94 1.77 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 13.35  09.08.10 06.08.12 265 | 11220 5 112.10 112.60 7.31 5.93 1.77 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  09.08.10 06.08.12 26.5 | 112.60 | 0.20 112724 111.50 112.60 712 5.91 1.78 BBB-/Baa2/BBB-  Cbipbe
TTykoitnBO06 5000 R 920 17.06.10 13.12.12 30.8 | 102.33 101.10 105.10 8.32 4.48 2.05 cbipbe
TykoitnBO07 5000 R 920 17.06.10 13.12.12 30.8 | 102.53 101.10 105.10 8.23 4.47 2.06 cbipbe
JykoitnbO18 5000 R 1350  22.06.10 22.06.10 0.6 101.38 | 0.88 26 653 100.45 101.38 -11.94 13.28 0.06 BBB-/Baa2/BBB-  Cbipbe
TlykoiinBO19 5000 R 1350  22.06.10 22.06.10 0.6 100.47 | 0.09 31191 100.45 101.38 3.57 13.40 0.05 BBB-/Baa2/BBB- | cbipbe
Tykoitnb020 5000 R 1350  22.06.10 22.06.10 0.6 10048 | 0.02 87349 100.47 100.48 3.38 13.40 0.05 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10/ 28.03.11 1.0 9.9 102.20 684 102.15 102.99 9.37 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 219 99.75 144 99.31 99.75 8.52 4.10 1.56 TOproBnst
Martonus-1 1000 R 19.000 22.07.10 22.07.10 1.6 5.10 TOproBnst
Macrepb-3 1200 R 11.000 01.12.10  11.06.10/ 30.11.11, 0.0 18.1 100.50 200 100.25 100.50 5.46 0.03 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 10.0 = 343 | 100.68 100.60 100.84 7.75 2.10 0.74 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 5.0 35.1 103.39 103.50 103.55 6.28 3.62 0.37 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11] 27.02.14, 9.0 455 | 101.35 889 101.15 101.35 7.51 4.62 0.68 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15000 17.06.10  21.06.10, 12.06.14, 1.0 49.0 | 10043 = 0.07 64 530 100.30 100.43 214 745 0.04 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 30.3 | 110.30 | 0.30 3537 110.00 110.30 8.26 5.76 2.06 BB/Ba2/B+ GaHku




Fixed Income Daily 08.06.10
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)
MexTpomb-1 3000 R 1325 29.06.10 311210, 03.01.18 7.0 92.3 B/B1/BB- GaHku
MeTceps-01 1500 R 11.00 241110 04.06.10/ 230512 00 & 240 | 100.00 = 0.50 11594 99.70 10000 | 11.02 548 | 0.87 Toprosns
Meven 206 5000 R 840 16.06.10 21.06.10 12.06.13 1.0 | 368 | 100.15 28 354 100.12 10015 | 2.66 418 | 004 B/ meTannypris
Meven 406 5000 R 19.00 29.07.10, 30.07.12] 21.07.16 260 746 | 11840 2268 117.37 11840 | 9.72 400 | 166 B1/ meTannypris
Meven 506 5000 R 1250 200710, 18.10.12] 09.10.18 29.0 = 101.6 & 10646 & 0.12 105.30 106.30 | 9.74 293 | 1.89 B1/ meTannypris
MeuenB0-01 5000 R 1250 1241100 11.11.41) 0911120 180 @ 296 | 104.95 @ 0.30 68125 104.60 10495 | 894 594 | 124 B/ MeTannypris
MeuenB0-02 5000 R 975 14.09.10 12.03.13 337 | 9994 | 024 20 801 99.00 99.93 10.00 | 486 | 222 B1/ meTannypris
Meuenb0-03 5000 R 975 27.10.10 24.04.13 352 | 99.00 3000 98.50 100.50 1041 | 491 | 232 B1/ meTannypris
MVA-306 1500 R 795 260810 06.09.10 240212 30 | 210 98.00 /Ba2/ MHaHChI
MWA-406 vn 2000 R 1250 08.07.10, 21.10.10/ 01.10.15 50 & 64.8 245 /Ba2/ MHaHChI
MUA-506 2000 R 1350 220710, 29.07.10/ 17.07.14 20 = 50.1 | 101.13 224 10280 | 4.27 333 | 0.14 /Ba2/ MHaHChI
Mur-0 02 3000 R 010  07.09.10 06.09.11 15.3 MaLLMHOCTP.
MukosiH-206 2000 R 1350 12.0810 24.02.12) 07.02.43 210 326 | 109.30 107.00 109.50 | 7.48 6.16 | 1.44 notpe6. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 14.6 22.52 10 22.51 23.99 31368 = 27.12 0.24 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 1.0 37.7 58.42 1.32 53.33 13.66 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 2.0 26.3 | 10145 | 0.15 30 500 101.35 102.50 10.11 9.34 0.15 notpe6. Tos.
MKB 0306n 2000 R 1500  16.06.10 16.06.10 0.4 100.40 23030 98.00 100.40 2.67 745 0.03 B-/B1/ GaHku
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 95 105.20 | 0.05 20775 102.00 105.40 8.09 711 0.69 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 271010  05.05.11/ 25.04.12) 11.0 | 23.0 | 100.35 7000 99.80 8.04 4.22 0.83 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 2.0 26.5 | 101.49 101.50 102.10 7.02 7.86 0.19 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10  19.10.11, 08.04.15 17.0 = 59.0 99.99 72775 99.90 100.15 9.79 4.84 1.19 B-/B1/ GaHku
MMK BO-01 5000 R 945 18.11.10 221110/ 15.11.12 6.0 29.8 | 101.65 110 400 101.61 101.70 5.68 4.64 0.44 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 16.06.10 16.12.11) 121212 19.0 | 30.7 | 103.90 630 501 103.55 103.90 7.06 4.66 1.31 oto3gan/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765 07.10.10 04.04.13 345 99.25 | 0.35 590 003 99.00 99.90 8.10 3.84 2.38 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 3.0 33.3 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 1.0 25.3 41.05 2.10 80.00 12.15 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.7 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 15.3 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 49.0 (buHaHCbI
MoliibaHk 5 5000 R 1296, 211010 25.04.11  16.04.15 11.0 = 59.2 | 100.60 100.20 101.00 12.40 6.42 0.76 B3/ GaHku
MOPE-M 01 1000 R 15,50  03.08.10 03.08.10 2.0 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 85 GaHku
Mockomub-3 5000 R 15000 16.06.10  17.06.10/ 12.06.13 0.0 36.8 21.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 5.0 22.6 47.55 5.10 90.00 614.41 0.01 0.05 TOProBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 25.0 91.81 0.79 91.52 92.99 18.55 5.05 0.84 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 116 52.75 9.56 95.94 124.28 11.40 0.41 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 9.8 /ID (huHaHChI
MocTpAsTd®1 7500 R 11.80  22.06.10 18.12.12 30.9 /icc TpaHcnopT
MocaHepro1 5000 R 1250 14.09.10 13.09.11 155 | 107.22 7616 106.70 107.20 6.60 5.81 112 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 21.0 | 69.5 ' 100.04 100.30 101.00 7.68 3.81 1.52 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14) 31.0 = 546 | 105.10 344 333 104.45 105.15 8.07 4.86 21 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 2.8 101.63 101.01 105.50 4.15 5.62 0.22 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 140 & 382 @ 101.31 95.02 102.48 .77 222 1.05 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 15.3 | 100.50 96.59 7.76 3.99 1.1 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 23.9 83.01 aHepreTMKa
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11 26.08.14 150 @ 51.5 | 110.60 1650 110.50 110.95 8.42 7.89 1.04 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 41.0 96.09 85.01 99.99 8.52 3.63 2.79 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.5 94.96 98.00 98.85 9.15 4.07 4.07 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870, 22.06.10 22.06.10/ 12.06.18 1.0 97.7 | 100.23 257 100.12 100.39 3.95 4.33 0.05 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14 12.0 = 480 | 109.30 70 804 109.30 109.50 6.31 15.28 0.90 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12 19.07.16 260 746 @ 11270 0.9 200 589 112.50 112.70 7.55 12.61 1.69 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 22.0 75.03 90.00 30.58 6.64 1.26 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 30.5 | 104.41 7.93 4.66 2.03 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 29.3 | 106.55 354 700 106.55 106.60 7.86 5.03 2.02 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.5 99.80 12019 99.50 100.00 7.98 3.87 2.31 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14, 1.0 496 | 100.95 7300 100.80 101.00 3.74 741 0.10 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.6 101.95 311 101.95 102.10 6.70 4.65 0.64 BB-/Ba3/ GaHku
HOMOC 98 5000 R 15000 18.06.10  23.06.10/ 14.06.13 1.0 36.9 | 100.42 47 849 100.35 100.42 2.86 7.45 0.05 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 10.9 94.25 85.01 94.00 23.62 7.94 0.69 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 111 101.90 4.20 9.46 5.63 0.81 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12 6.0 237 98.98 113 5.30 1.51 0.44 B/l notpe6. ToB.
O6KoHa®-02 3000 R 15000 201010 221111 17.0413 18.0 & 349 | 103.00 5.10 12.16 7.26 1.20 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 1.0 100.15 | 0.06 2957 100.15 100.50 5.89 3.92 0.08 aHepreTuka
OrkK-3 06 3000 R 7.75 11.06.10  17.06.10/ 09.12.11 0.0 18.4 JHepreTMka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 18 102.02 | 0.72 100.61 -1.60 5.96 0.15 /Ba3/ aHepreTMka
OrkK-5 60-2 2000 R 12200 27.07.10 27.07.10 18 101.58 100.61 125 5.99 0.14 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 16.1 106.28 | 1.18 105.05 106.30 7.29 5.75 1.16 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 22.8 | 100.00 92.51 100.00 7.38 3.62 1.65 aHepreTMka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 12 46.00 18 35.03 45.99 17.34 clx
OM3 - 6 06 1600 R 13.00 03.12.10  09.06.11/ 31.05.13 12.0 = 364 | 100.00 0.11 13.21 6.48 0.87 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 15.1 100.00 17.03 13.38 6.48 1.01 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 17.7 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010  29.04.11 24.0413 11.0 @352 | 100.24 100.13 100.50 9.87 4.97 0.80 B3/ GaHku
MepBobank1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 1.0 130 | 101.09 = 0.56 16.01 101.00 1.06 8.28 0.08 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 1.0 132 | 101.35 100.50 101.08 7.08 0.10 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 18.06.10 191212, 21.12.14) 31.0 @ 554 | 107.94 105.00 9.38 5.92 1.96 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10 22.08.12/ 3.0 270 | 10214 029 5500 100.56 102.15 3.96 7.05 0.22 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.0211] 22.08.12, 9.0 270 | 10564 054 105.01 105.50 6.66 7.07 0.65 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 12.7 99.06 36.00 102.00 19.15 9.56 0.84 XUMUS
Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 23.8 | 100.10 2310 100.10 100.50 7.84 3.86 1.7 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 16.7 65.70 | 23.59 32.40 99.00 35.82 0.01 1.01 MalLLMHOCTP.

MpomTp0306 5000 R 18.00 28.07.10 28.01.11 240713 8.0 38.2 70.50 | 2.00 34 570 68.00 70.49 102.87 12.73 0.30 MaLLKUHOCTP.




Fixed Income Daily 08.06.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 061em, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®un1 5000 R 1200 03.11.10 02.11.11 17.2 Toproena
MpoToH®MH1 1000 R 16.000 15.06.10  22.06.10/ 12.06.12, 1.0 24.6 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 101 221 c/x
Paarynaind2 2000 R 17.000  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 17.000  17.09.10 16.03.12 217 99.91 90.00 17.73 8.48 1.33 clx
Paarynsind4 3000 R 17.000 241110 020611 22.05.13 120 @ 36.1 100.00 90.00 100.00 17.33 8.48 0.81 clx
Pasrynsind5 2000 R 1250 271010 29.10.10/ 23.10.13] 5.0 412 3.01 c/x
Paitpdbaitaen-4 10000 R 1350 08.06.10  08.12.11  03.12.13 18.0 @ 426 & 108.69 741 6.19 125 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 2.0 13.7 | 103.00  1.00 10000 98.01 104.00 9.20 0.15 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 4.0 22.3 | 103.80 221 103.75 103.80 10.24 10.51 0.33 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10 18.06.10, 06.06.12' 0.0 244 | 100.23 11932 100.15 100.23 9.79 12.37 0.03 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 58 92.01 yenyru
PX[ BO-01 15000 R 940  09.06.10 05.12.12 30.5 | 103.88 7.82 4.51 2.04 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 7.35 10.11.10 10.11.10 53 101.07 | 0.53 5145 100.81 4.89 3.63 0.42 BBB/Baa1/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/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 132 | 102.70 96 952 102.40 104.00 5.98 4.13 0.97 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 6.0 419 | 100.24 96.20 100.00 0.05 0.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 457 | 12310 318 608 123.00 123.40 7.93 6.08 2.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 66.4 | 100.25 96.00 101.10 7.89 3.88 4.21 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 18.0 & 108.9 @ 111.00 23000 111.15 111.50 6.99 6.69 1.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 45.7 | 103.60 500 103.66 104.12 10.53 5.52 2.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 58.9 | 10540 | 0.10 26 175 105.00 105.42 9.86 5.23 3.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284 28.06.10 261212  20.06.16, 31.0 = 736 | 107.06 107.10 107.60 9.87 5.98 1.97 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 14.06.10  13.06.11  05.06.17 120 @ 853 | 108.32 5.93 6.60 0.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02  26.07.10 240713, 16.07.18 38.0 = 988 | 111.40 111.00 111.43 8.95 5.83 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14  15.07.19, 50.0 = 110.9 @ 114.22 14000 114.00 114.23 9.21 5.77 297 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11  08.07.24 14.0 @ 171.6 @ 108.32 108.00 108.54 5.89 6.22 1.00 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15] 16.01.25, 57.0 & 178.0 @ 104.52 46 601 104.25 104.77 7.94 4.29 3.55 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11  06.11.13 120 = 417 | 104.60 16 245 104.46 104.60 6.67 5.75 0.86 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 120 @ 539 | 104.60 9775 104.45 104.60 6.67 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 A 117.5 103.00  0.02 300 440 102.00 103.00 7.85 4.36 2.22 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20 33.0 @ 117.6 @ 102.75 293 489 102.00 103.00 7.96 4.37 222 BBB/Baal/ GaHku
Poccenxb 2 7000 R 785 18.08.10 16.02.11 8.6 101.04 100.60 6.48 1.94 0.65 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14] 09.02.17, 45.0 & 814 | 104.00 165 000 103.76 104.00 8.11 4.43 2.92 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 06.10.10  07.10.11) 27.09.17, 16.0 = 89.1 106.67 105.00 6.28 5.38 1.19 BBB/Baa1/ 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/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10  17.06.10/ 05.06.18 0.0 97.4 | 100.50 972 100.05 100.50 6.92 0.04 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 30.0 = 115.0 @ 104.93 20 000 104.90 105.30 7.99 4.80 2.09 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12)  14.11.19 30.0 & 115.0 = 10545 045 104 001 104.90 105.50 7.75 4.78 210 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10 1.0 11 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 23 98.00 3821 98.00 98.19 20.30 4.25 0.16 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 221 notpe6. ToB.
PycMope 06 2000 R 18.000 17.06.10  21.06.10/ 14.06.12, 1.0 24.7 95.00 90.00 100.00 | 233.29 4.72 0.01 notpe6. ToB.
PyccHedtb1 7000 R 13.000 11.06.10 10.12.10 6.3 100.85 11.57 6.43 0.44 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 32 102.62 4.69 747 0.25 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 8.3 101.93 | 0.53 101.40 101.80 7.92 5.26 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 17.01 7.98 3.90 0.29 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12) 5.0 226 | 102.30 102.30 102.50 719 6.82 0.36 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 9.0 211 0.01 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11 20.09.11 100 @158 95.36 93.01 99.00 18.06 5.78 0.66 MalLLKHOCTP.
CarypHHMO3 3500 R 10.000  07.06.10 06.06.14 48.8 MalLLKHOCTP.
CB-®uHaHc! 1500 R 1.000 21.06.10 25.06.10 18.06.12 1.0 24.8 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 6.0 11.8 95.51 npou3BoACTBO
Cesi3bbark1 2000 R 16.00  22.07.10 21.04.11 10.7 | 10273 1327 | 388 | 073 B2/ Garku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11, 18.09.12 16.0 = 27.9 | 108.22 868 003 108.30 108.45 7.35 6.45 112 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 329 | 104.00 @ 0.25 353 000 102.65 104.25 8.23 4.68 2.20 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 329 | 103.12 102.00 110.10 8.60 4.72 2.20 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  29.06.10 27.03.12 221 7.00 213 7.16 99.99 588.71 37.40 0.13 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 36.1 6.01 1 6.02 8.49 317.31 33.20 0.31 NpoM3BOACTBO
CesCtABTO2 3000 R 7700 21.0710 26.07.10 17.07.13, 2.0 38.0 | 100.00 400 100.00 100.10 6.99 3.84 0.13 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 8.8 100.90 2.11 102.00 6.96 2.12 0.47 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  10.06.10 08.12.11 184 | 101.10 95.01 7.31 2.00 1.03 BB//BB- Tenekom
C3Tenex506 2000 R 6.49  24.08.10 21.05.13 36.1 100.04 | 4.02 99.00 100.00 7.53 1.62 2.23 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.08.10  09.08.11/ 24.07.19, 14.0 @ 111.2 | 107.46 107.00 107.75 7.14 2.7 1.04 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.06.10/ 17.07.12, 1.0 25.8 | 100.70 | 0.60 7450 100.20 100.70 8.91 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010  20.10.14  10.10.19, 53.0 = 113.8 @ 108.75 320 895 108.25 108.70 11.20 6.19 3.09 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19, 53.0 & 113.8 = 108.50 @ 0.05 71156 108.00 108.50 11.27 6.20 3.09 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 35 100.97 | 0.02 2 100.99 101.35 6.29 4.82 0.27 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 14.0 = 387 | 101.30 12000 101.26 8.48 4.68 1.03 BB/ Tenekom
CUBYPXong1 1500 R 1047 04.11.10 01.11.12 294 53.80 4.1 103.50 47.66 9.70 1.40 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 1.6 98.01 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11) 18.08.14, 9.0 51.2 99.00 24 300 99.00 101.95 11.63 5.04 0.63 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13] 2.0 38.5 | 101.68 100.00 102.80 6.88 8.58 0.17 Tenekom
Cuctlanc 1 3000 R 8,50  12.10.10 08.04.14 46.8 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 47.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.6 | 104.10 150 745 104.01 104.25 8.22 4.67 2.26 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10  14.08.12] 12.08.14 27.0 @ 51.0 @ 113.41 488 961 113.10 113.70 8.12 6.48 1.76 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 30.0 @ 788 | 109.75 247 263 109.65 109.80 8.22 5.68 2.07 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 17.700  21.09.10 21.09.10 3.6 103.75 55 505 102.60 103.75 4.88 8.51 0.28 B-/B3/ Tenekom
CKB-6aHk 1 1000 R 16.00 24.06.10 24.06.10 0.7 100.50 3 100.51 6.83 4.28 0.05 B-/B2/ GaHku

COPYC KAM2 1500 R 08.07.10! 05.04.12 224 TOproena




Fixed Income Daily 08.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
C1Wupyctpt 1000 R 08.07.10 07.07.11 133 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.7 94.00 0.30 710 93.01 94.00 12.12 4.50 1.70 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 34.7 62.06 2411 100.00 30.96 6.83 1.89 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11) 15.02.12/ 9.0 20.7 98.98 0.04 568 859 98.36 98.99 17.18 7.81 0.59 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.06.10 11.06.10 0.2 100.37 -1.62 8.69 0.02 B3/ GaHku
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 3.0 274 102.60 102.25 102.75 6.43 8.26 0.25 B3/ GaHku
Catnlpynn1 1000 R 11.700  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 01.11.12 294 100.05 95.00 100.00 8.39 411 2.05 Tenekom
Tardonab 4 1500 R 13.00 01.12.10 01.06.11 121 104.61 102.00 105.39 8.23 6.20 0.89 B2/ GaHku
Tardonab 5 2000 R 11.000 22.09.10 29.03.11 21.03.12 100 @219 102.10 | 0.30 150 002 101.60 102.15 8.21 5.37 0.73 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10  07.03.11) 26.02.13 9.0 33.3 101.74 101.70 101.99 8.68 5.49 0.67 B2/ GaHku
Tardonab 7 1000 R 13.75  18.06.10 231210/ 14.1212 7.0 30.8 102.51 102.60 103.00 8.78 6.69 0.48 B2/ GaHku
TB3 03 1000 R 10.000  18.06.10 18.06.10 0.5 100.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 150312/ 11.03.14 220 | 459 & 100.42 1.85 10490 @ 8.37 422 | 153 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 130 @ 496 109.86 | 0.11 109.51 110.00 7.38 7.7 0.92 aHepreTMka
TrK-10 061 3000 R 760 17.06.10 17.06.10 0.4 JHepreTuka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 2.0 32.6 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 3.0 15.1 103.00 400 102.80 103.30 4.89 8.71 0.25 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 021210  09.06.10/ 31.05.12, 0.0 24.2 95.00 JHepreTMka
TrK-6MnB-1 2000 R 10500 24.08.10 28.02.11) 21.02.12 9.0 20.9 101.47 100.30 101.50 8.45 2.58 0.66 aHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 235 aHepreTMka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 173 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 11.9 55.98 13.95 98.00 96.32 6.24 0.48 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 3.0 214 101.02 15.66 101.00 8.39 0.30 NpoM3BOACTBO
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 85 101.15 15000 101.00 101.50 8.21 4.83 0.63 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.3 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 5.0 412 103.02 103.02 103.50 8.76 8.20 0.38 TpaHcnopT
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 33.3 103.20 6000 103.10 103.61 8.33 4.59 2.24 BB+/Ba2/ TpaHcnopt
TpatcKpen1 3000 R 729  15.06.10 15.06.10 0.4 100.12 | 0.02 3.26 3.63 0.03 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 15.06.10 231210/ 12.06.12, 7.0 246 104.26 6.48 747 0.48 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  08.07.10 07.07.11 133 103.31 150 000 103.32 103.80 7.21 4.97 0.95 /Ba1/BB GaHku
TpancKpend 4000 R 825 21.10.10 17.04.14 471 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11 2.0 8.4 100.50 31435 100.50 100.80 5.35 4.22 0.19 MalLLKHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19 60.0 & 108.8 = 104.51 112 800 104.50 110.00 8.59 9.30 3.84 /Baa1/BBB Ccbipbe
TTC 01 1000 R 21.22) 17.08.10 17.08.10 25 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 221 101.27 101.00 101.90 8.08 4.28 1.57 aHepreTMka
YIMK-Y3M01 3000 R 8.25  31.08.10 28.02.12 211 meTannyprus
YMMO 3 3000 R 18.000 17.06.10 24.06.10, 14.06.12, 1.0 247 10040 | 0.05 1000 100.39 100.45 4.25 8.94 0.05 MalLLMHOCTP.
YpanBar302 3000 R 11,50 05.10.10 05.10.10 41 95.01 MalLLMHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10  23.06.10/ 29.12.10, 1.0 6.9 100.50 875 100.45 100.75 8.02 8.93 0.05 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 13.7 104.90 | 0.02 1700 104.82 105.22 10.02 6.89 0.94 B+// (buHaHCbI
Ypancu6lK3 1500 R 17500 26.08.10  01.09.10/ 23.02.12, 3.0 21.0 102.44 100.10 110.00 6.06 8.52 0.23 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 19.8 106.50 102.50 110.50 12.31 7.72 1.26 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 220710 20.01.11] 19.01.12, 8.0 19.8 102.75 980 102.00 103.00 9.82 6.92 0.54 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 16.7 103.44 | 0.04 500 103.35 103.45 7.49 4.84 121 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 25.9 107.35 1.93 1500 107.00 107.50 8.09 5.49 1.74 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 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 1080 041110  09.11.11  01.11.12 17.0 @ 294 104.25 | 0.05 2000 104.15 7.63 5.16 1.26 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 17.7 102.12 2.01 8.29 5.13 0.86 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 21.6 100.78 100.00 101.30 7.82 421 0.91 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 345 100.06 3.00 8.28 3.74 219 BB-//B+ Tenekom
OCK EQC-02 7000 R 8.25  22.06.10 22.06.10 0.6 100.22 | 0.01 100.20 101.30 3.71 4.1 0.05 /Baa2/BBB JHepreTMka
OCK EQC-04 6000 R 7.30  07.10.10 06.10.11 16.3 100.71 50 000 100.50 6.84 3.61 121 /Baa2/BBB aHepreTMKa
XK® Bahk-3 3000 R 750  17.06.10 16.09.10 35 100.34 99.90 100.75 6.43 1.86 0.26 /Ba3/B+ GaHku
XK® bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11 5.0 16.5 102.68 | 0.11 8673 102.30 102.68 6.28 3.40 0.34 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011 17.04.13 17.0 @ 349 100.55 5001 100.00 100.55 7.95 2.02 121 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12] 23.04.15 230 @ 595 100.49 100.70 101.15 8.95 2.23 161 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825 13.10.10 13.10.10 44 99.90 15.50 100.00 8.67 4.12 0.33 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11, 2.0 134 100.00 20.01 100.00 7.39 4.99 0.13 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14 1.0 494 101.18 7.88 0.08 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 15.1 101.97 101.22 6.96 4.55 0.76 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 12.0 103.91 103.75 104.15 8.72 6.12 0.88 notpe6. ToB.
YTn3 0106 3000 R 9.50  16.06.10 16.06.10 0.4 100.10 42 600 100.01 100.10 6.36 4.73 0.03 JoTo3BaH/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 5.0 59.4 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50  08.06.10  08.12.11) 04.12.12 180 @ 305 101.23 16.10 8.13 112 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 12.8 TOproBnst
JitptOHPPA01 2000 R 17.06.10 16.12.10 6.5 3.00 81 2.00 4.00 TpaHcnopt
OMAnbsHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 1.0 133 MalLLKHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 11.7 JHepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 11 15.74 11.00 20.49 79.61 JHepreTuka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 15.3 95.01 notpe6. ToB.
tOHuTaiin-01 1500 R 18.000 23.06.10 25.06.10/ 22.06.11 1.0 12.8 100.52 17.01 102.00 6.95 8.93 0.05 NpoM3BOACTBO
tOTK 60-01 2000 R 11.000 21.07.10 211011 17.10.12 17.0 @ 289 104.47 320 001 103.60 104.60 7.73 2.62 1.19 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 28.9 107.85 | 0.46 51600 104.83 108.00 7.97 2.64 1.94 /B1/B Tenekom
HOTK-05 06. 2000 R 780 011210 04.06.10 30.05.12, 0.0 24.2 100.00 927 281 99.75 100.00 8.16 3.99 1.74 /B1/B Tenekom
t0Taiip-® 03 2000 R 14000 15.06.10 14.12.10 6.4 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 29.06.10 26.03.13 34.2 100.49 100.00 12.86 3.10 2.09 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 29.06.10 26.03.13 34.2 100.50 280 100.00 102.00 12.86 3.10 2.09 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 214 101.78 9.30 5.05 1.40 BB/ 3HepreTuka




Fixed Income Daily 08.06.10
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/ 30.11.10 30.11.10! 6.0 100.59 100.12 6.89 3.98 0.46 [Ba1/BB+ MyHULMNanbHbI
Bonrorp061 700 R 9.00/ 17.06.10: 17.06.10 0.4 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 237 99.32 99.01 8.42 3.89 117 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 28.06.10 27.06.11 12.9 102.00 100.00 104.00 8.17 5.01 0.82 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 58 100.02 99.15 6.81 220 0.28 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 17.0 99.90 97.00 100.75 8.04 2.58 0.64 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 30.1 101.04 95.24 101.40 8.54 3.04 1.15 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 15.0 100.30 100.21 106.00 8.17 2.09 0.88 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 30.3 100.49 101.50 101.95 8.98 2.24 1.84 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 37.3 101.85 101.50 101.95 8.73 2.50 1.08 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 235 | 102.38 100.21 102.20 7.97 477 117 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 121 106.51 10 105.55 106.30 6.90 4.46 0.50 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 10.5 99.92 99.56 100.50 7.92 3.83 0.63 BB-// MyHULMNaNbHbIA
KOMM 68 06 700 R 1050, 14.10.10 14.10.10 44 | 10195 99.00 5.02 516 | 0.34 BB/Ba2/ MYHALMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 422 100.01 99.01 1111 8.34 4.54 247 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  04.09.10 03.12.15 66.9 94.25 1 93.01 94.25 8.33 3.99 3.77 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00  18.06.10 14.12.12 30.8 94.80 32.27 3.68 1.32 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39  12.08.10 08.11.12 29.6 105.01 72 000 105.20 105.50 7.68 2.70 1.31 BB+/Ba2/BB+
JleHO6n-206 800 R 14.01  09.06.10 08.12.10 6.2 104.74 4.59 6.67 0.46 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 54.8 114.25 8.26 5.35 3.23 BB//BB MyHULMNaNbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 6.8 102.81 102.40 103.60 491 4.85 0.51 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 50.3 99.02 98.87 100.35 7.99 4.01 3.24 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 19 100.49 100.22 100.70 4.75 3.95 0.15 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop44-06 5000 R 8.000 24.06.10 24.06.15 61.5 98.09 0.09 350 97.61 99.33 8.07 4.07 3.82 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 25.1 102.15 87 000 102.15 102.95 6.98 3.90 1.76 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 146.3 = 9240 0.60 13333 90.52 92.00 8.08 4.32 7.10 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop49-06 25000 R 8.000 14.06.10 14.06.17 85.6 97.50 390 401 97.50 97.99 7.97 4.09 4.95 BBB/Baa1/BBB | MyHULunanbHbii
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 18.7 102.78 |« 0.08 812 102.50 102.78 6.17 3.88 1.35 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 275 | 10210 | 0.10 104 056 102.10 102.84 6.88 3.95 1.94 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 76.7 98.20 1538 813 98.01 98.55 7.84 411 4.67 BBB/Baa1/BBB | MyHULynanbHbii
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 121 104.20 94 470 104.10 104.25 5.73 242 0.90 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 36.5 | 121.25 997 578 121.00 121.60 7.27 3.12 2.36 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 16.00  08.06.10 08.06.14 48.8 122.08 741 3.30 2.90 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.000  10.06.10 10.12.13 428 123.55 7.55 3.06 2.61 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 106 | 101.30 @ 0.15 30 150 101.11 101.29 7.56 4.43 0.79 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 471 96.14 0.54 28 366 95.72 96.14 9.42 415 3.07 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 15.06.10 11.06.13 36.8 | 100.72 8.76 4.46 1.56 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 21.7 | 11205 | 030 420 112.10 112.30 8.22 7.48 113 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 16.8 | 100.17 99.60 100.90 7.74 3.96 0.85 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 29.9 99.70 99.01 8.43 4.10 1.28 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  21.07.10 19.01.11 76 101.25 779724 101.10 101.39 413 1.50 0.59 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 19.8 109.95 = 0.05 1 109.30 110.00 5.57 2.70 141 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 34.2 114.60 6032 216 114.00 114.85 6.45 261 2.27 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 132 BBB/Baa1/BBB |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 28.9 111.50 = 0.05 15000 111.50 111.60 6.20 2.53 1.98 BBB/Baa1/BBB |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 51.3 118.70 3 117.80 118.80 6.93 5.04 3.19 BBB/Baa1/BBB  |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 16.0 106.40 10 106.20 106.50 4.97 4.69 1.19 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 545 | 104.10 203 000 103.60 104.36 714 3.88 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 32.1 101.92 161 005 101.65 101.93 6.44 3.63 2.25 BBB/Baa1/BBB |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.3 101.60 = 0.14 1672 002 101.50 101.60 6.14 3.49 1.89 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 294 99.86 182 000 99.15 100.10 6.05 6.01 212 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 25.6 100.18 |+ 0.02 2087 913 100.10 100.18 6.14 1.52 1.86 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 55.2 116.30 5000 116.30 117.20 7.16 240 3.39 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 26.5 | 103.10 81000 102.00 5.77 3.87 127 BBB/Baa1/BBB  |roc. Gymaru
0®3 46003 18649 R 10.00  14.07.10 14.07.10 13 | 100.74 30000 100.72 100.74 3.15 495 | 0.1 BBB/Baa1/BBB ' roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 100.3 | 100.50 | 0.40 200 001 99.50 100.75 7.06 3.97 3.90 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 75.1 98.75 111 000 95.00 99.17 712 1.89 4.39 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.50  09.06.10 24.11.21 139.7 1 99.00 144 800 97.50 99.00 7.44 2.14 6.71 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 107.0 = 70.14 698 955 69.50 72.00 7.68 5.53 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3126 | 93.50 18 130 93.10 93.50 7.62 3.68 10.74 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 99.6 94.21 4611495 90.00 93.96 6.89 3.70 5.65 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 58 101.08 101.20 7.54 4.84 0.45 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82/  10.06.10: 09.09.10! 32 100.29 5.83 1.70 0.25 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 12.08.10 11.08.11 14.4 100.25 7375 100.25 7.58 1.89 1.06 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 24.9 98.57 95.02 100.19 7.97 1.76 1.76 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.300 24.06.10 19.12.13 431 10215 023 41106 101.95 102.30 7.88 2.27 122 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 13.08.10 10.05.13 35.7 115.36 114.01 115.75 7.97 3.24 1.99 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 34.7 100.70 57 98.01 100.50 7.75 1.97 1.59 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80  26.08.10 26.05.11 11.9 100.54 100.70 8.30 218 0.68 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 19.0 99.22 99.12 99.59 7.93 3.52 0.93 B MyHUL@nanbHbIiA
Tomck.06-5 1400 R 7.00 17.06.10 171212 30.9 98.54 98.40 98.69 8.05 3.54 151 B MyHUL@nanbHbIiA
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 424 108.29 106.50 109.49 8.24 3.14 1.63 B MyHUL@NanbHbIiA
Yamypus-2 1500 R 840 17.07.10 15.07.12 25.7 99.90 12910 99.45 99.90 8.62 417 1.77 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785  05.06.10 05.06.11 122 99.96 8.05 3.94 0.88 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 20.07.10 17.04.12 22.8 98.40 96.01 99.99 8.48 1.90 161 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 08.06.10 04.06.13 36.5 /Ba2/ MyHULMNaNbHbIA
AkyT-07 06 2500 R 780  22.07.10 17.04.14 471 99.47 93.02 100.00 8.27 1.96 221 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  24.06.10 19.09.13 40.1 105.95 = 1.70 5300 104.01 104.40 745 229 217 BB//BB- MyHULMNaNbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.6 99.80 8740 99.57 6.91 3.25 0.61 BB-// MyHULMNANbHbIA

ApO6n-09 3000 R 850/  19.08.10: 16.05.13 359 | 100.22 99.80 101.10 8.44 211 223 BB-// MyHULMNanbHbI




Fixed Income Daily 08.06.10
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 0.8 | 100.31 | 0.00 3.52 411 0.07 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 12.7 | 10245 6.77 451 0.95 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 304 | 105.08  0.01 797 4.88 218 BB/Ba3/ GaHkun
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 251 | 102.11 7.08 4.01 1.81 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.13 13.0 | 372 & 103.18 6.09 448 0.96 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.06.10 09.12.10 09.12.15 6.0 | 67.1 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 58.3 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 210 818 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.09.10 11.03.15 58.0 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 542 | 103.27 7.99 430 3.62 B+/Ba3/B+ Cblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 58 | 101.97 | 0.00 3.19 3.62 0.47 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25 ~ 04.03.11 04.03.11 9.1 100.97 4.81 6.19 0.73 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 358 | 102.67 6.32 3.57 261 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.114C  25.11.15 6.0 | 667 | 99.68 | 0.03 8.20 3.76 0.46 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 580 = 98.62 7.04 3.40 3.95 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 844 | 9746 7.28 349 5.40 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 23.0 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 36.0 | 10017 | 0.03 7.68 387 2.60 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 5.0 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 526 | 10247 6.70 3.60 3.62 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88)  21.09.10 21.09.12 28.0 BB//BB XMMUS
Evraz-13 1050 § 8.88) 24.10.10 24.04.13 352 | 10224 @ 0.07 7.98 4.34 249 B+/B1/B meTannyprus
Evraz-15 750 $ 825 10.11.10 10.11.15 66.2 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.10 24.04.18 96.0 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 35.8 /Caal/D Cblpbe
Gazprom-10 1000 € 780  27.09.10 27.09.10 38 | 101.71 2.21 767 0.31 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 55 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.8 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 306 | 102.10 363 447 2.34 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 29.8 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 334 | 11040 5.48 4.36 237 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 415 | 10261 5.62 6.41 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 381 | 10266  0.05 3.60 219 2.86 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 § 7.34  11.10.10 11.04.13 347 | 105.29 5.32 3.49 2.54 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 384 | 10576 = 0.03 5.49 3.55 274 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 454 | 102.62 420 4.90 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.10 31.07.14 50.6 | 107.61 6.14 3.80 343 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 53.7 | 102.35 470 5.24 384 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 60.8 | 103.32 5.04 5.69 437 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 56.9 | 113.25 3.34 7.18 3.94 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.10 22.11.16 788 | 99.50 6.31 312 5.24 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 828 | 98.07 541 5.24 5.69 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 90.3 = 98.60 5.59 5.52 5.93 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 93.7 | 101.81 6.20 6.49 5.99 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 95.6 | 106.61 7.03 3.82 5.75 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 230 | 1082 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 1176 | 101.54 6.65 3.55 277 BBB/Baa1/BBB |cbipbe
Gazprom-22 1300 § 6.51  07.09.10 07.03.22 1431 | 95.38 7.10 341 7.89 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 47.0 | 291.0  110.76 5.52 3.89 3.31 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 3312 | 9575 7.66 381 11.21 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 23 /Baa3/BB GaHku
Gazprombank-11 300 § 797 15.06.10 15.06.11 125 | 10328 | 0.16 4.67 3.86 0.95 /Baa3/BB GaHkun
Gazprombank-13 500 $ 793  28.06.10 28.06.13 37.3 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50, 23.09.10 23.09.15 64.6 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.10 22.07.13 38.1 | 100.86 5.32 2.79 279 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 127 | 10431 | 056 6.65 5.27 0.94 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 144 | 100.20 | 0.00 11.53 5.86 1.04 [Ba3/B+ GaHkun
11B-10-2 200 € 9.00  06.07.10 06.07.10 1.1 98.38 | 0.88 26.98 9.15 0.08 B/B1/BB- GaHku
11B-13 200 § 11.00  15.08.10 15.02.13 329 | 9625 @ 0.50 12.67 5.71 218 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 5.6 TOproBns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 12.7 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 13 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 1741 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 231 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 538 | 103.31 5.52 3.08 381 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 85.3 | 100.86 6.20 3.15 543 | BBB-/Baa2/BBB-  cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 114.7 | 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 | 96.50 7.09 3.45 7.82 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.09.10  10.03.11  10.03.16 9.0 | 702 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.10 21.07.11 13.7 | 10273 | 0.01 7.18 474 1.03 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 9.6 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 16.5 | 104.23 | 0.01 3.17 6.19 1.28 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 77.7 | 101.51 4.72 4.99 5.33 BBB/Baa1/BBB | myHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 44 | 101.75 | 0.06 342 412 0.36 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.07.10 28.01.12 201 | 103.51 5.73 3.86 1.50 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 229 B/B1/ XuMus
NKNH-15 200 § 850 220610 221210 221215 7.0 | 676 B/B1/ Xumms
NMTP-12 300 § 7.00  17.11.10 17.06.12 238 | 101.92 5.94 343 1.80 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.10 17.12.12 30.9 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 65.5 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 17.0 = 77.7 BB-/Ba3/ (UHaHCbI

OAK-10 200 § 10.00  08.07.10 08.07.10 1.1 MatumHocTp.
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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
ProbusinessBank-10 3000R 9.75/  09.07.10 09.07.10 12 B-ll (hMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 25 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 16.1 TOproBns
Promsvyazbank-10 200 § 8.50, 04.10.10 04.10.10 41 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 16.8 | 103.03 6.41 4.25 1.28 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 240 | 10177 | 021 8.63 4.73 1.76 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.13 140 | 379 @ 110.01 1.64 4.89 1.03 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 606 | 11036 007 10.05 578 3.70 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 $ 1250  31.07.10 31.01.18 93.3 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 239 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 344 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 13.0 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.07.10 01.07.12 253 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-1( 350 § 6.88  29.11.1C 29.11.1C 59 | 102.0¢ | 0.00 2.52 3.37 0.48 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 232 | 106.00 2.95 591 1.82 BBB/Baat/ GaHkun
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 359 | 105.03 5.31 342 2.64 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.10 25.03.13 342 9887 | 052 7.95 3.79 245 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 440 | 105.01 5.57 3.39 3.09 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.06.10 11.06.14 48.9 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 16.0 = 76.7 | 98.62 8.09 3.53 1.20 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 8 6.30 15.11.10 15.05.17 846 = 97.02 6.84 3.25 5.50 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 97.2 | 104.55 7.00 3.71 5.94 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 9.1 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 59.7 | 95.89 4.57 1.89 4.41 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 99.1 | 137.00 5.34 4.01 5.67 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1206 | 95.32 5.62 262 7.62 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.10 24.06.28 219.8 | 168.29 6.34 3.79 9.04 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2413 | 11147 4000 5.55 3.36 5.70 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 7.50,  07.10.10 07.10.10 42 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.10 29.06.10 0.8 99.75 | 0.00 12.05 425 0.07 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 112 | 9876 | 0.00 10.06 437 0.86 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.06.10 16.12.10 16.1215 6.0 | 674 | 96.92 15.08 4.58 0.48 B+/Ba3/B+ GaHkun
RusStandard-16 200§ 9.75  01.12.10 01.12.16 79.1 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 832 | 9761 6.17 297 5.50 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 176 | 103.82 3.20 2.86 1.38 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 359 | 105.14 459 3.08 267 GaHkun
Sberbank-13-2 500 § 6.47  02.07.10 02.07.13 375 | 105.10 4.67 3.08 271 GaHkun
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 57.1 BaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 384 | 105.58 7.72 4.62 262 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.10 19.04.14 472 | 10478 7.79 4.41 3.20 B+/Ba3/BB- Cblpbe
SeverstalTrans-10 CLN 175 § 850/ 22.06.10 22.06.10 0.6 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770, 24.10.1C 24.04.11 10.8 BB/ Tenekom
SINEK-15 250 § 770 03.08.10 03.08.15 629 | 10115 0.15 742 381 4.10 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 79 | 10333 | 0.00 363 430 0.62 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 203 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 1.0 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 140 | 10265 @ 0.17 7.54 4.87 1.04 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 136 | 102.76 432 3.35 1.05 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 280 | 101.79 5.28 3.01 210 = BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 338 | 103.25 6.20 363 245 = BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 56.8 = 98.39 6.66 3.18 390 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 745 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 82.7 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 9.6 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 117.7 | 95.15 7.98 3.81 6.60 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 § 9.25  08.06.10 08.12.10 6.2 Ternexom
TransCapitalBank-17 100 $ 10.51  18.07.10 18.07.17 86.7 1B1/ GaHku
TransCreditBank-11 350 § 9.00, 23.06.10 25.06.11 12.9 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.10 27.06.12 251 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 25.1 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 38.7 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 45.7 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 99.5 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.09.10 06.09.12 215 B-/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.06.10 30.12.11 191 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 177 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 120 = 365 /B1/B Ternexom
Vimpelcom-11 300§ 838  22.10.10 22.10.11 16.8 | 106.27 = 0.07 368 3.94 1.30 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 354 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 727 | 10412 7.38 3.96 4.67 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 96.2 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 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 3.10 443 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 16.5 | 10452 @ 0.24 4.03 3.59 1.28 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 13.0 | 104.41 3.92 7.90 0.98 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 293 | 10259 | 0.21 5.44 3.22 219 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 30.3 | 99.81 12.09 6.01 2.09 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 56.9 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.10 04.03.15 57.8 = 98.23 6.90 3.29 3.96 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 69.4 | 10098 @ 0.38 4.01 421 5.02 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 36.0 | 97.2 = 102.57 5.92 3.35 267 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020710 020715 02.07.35 62.0 3053 | 98.73 6.55 3.16 417 BBB/Baa1/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

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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