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TeMnbl pocTa aMepuKaHCKOM 3KOHOMUKM CHU3UANCB BO |l KBapTane, HO AaHHble | KBapTana Obinu ne-

)
Faanpom-11 71 - (2 (19)  pecMOTpeHbl B CTOPOHY CyLLECTBEHHOIO NOBbILIEHMA. MUPOBasA MPOMbILLIEHHOCTb MOCTENEHHO OXM-
Cucrema-3 76 - (35) (462  BaeT; xaem nybnukaunm nHaekcos PMI B eBpo3oHe 1 B epMaHmm. 3Hauumoe cobbiTie AN PbIHKOB
Ha npefcrosLen Hepene — 3acefaHyie ELLD NO MPOLEHTHBIM CTAaBKAM.  ..oooeviieieeieieieeeeeeeeeeee. cTp. 2
CbipbeBble pbIHKM BHYTPEHHUW PbIHOK

WU3meHenue, %

Ha o4epeaHom 3acegaHum LB PO ocTaBmn NpoueHTHbIe CTaBKW Oe3 M3MeHeHW, NapameTpbl KpeamT-

saw. saped. samec.  YID 0 olesHOM MONMTVKM HE NepecMOTpeHbI. U3 BionneTers GaHKOBCKOM cratucTukn LLB crlenyer, 4To
3onoro, $/yHuya 1181.0 g (29) 786 B MIOHE KPEOMTOBaHME peanbHOro CeKTopa NPOAOMKAN0 BOCCTaHaBIMBATLCA. Ha npeacrosLlen Hege-
Urals, $/6app. 77.2 - 10.0 08 e 3annaHMpoBaHo ABa ayKLuMoHa no npogaxe OM3 1 ayKUMOH no pasmelleHmio OBP. ........ cTp. 4
S&P Metannbl, uHA. 1627.0 - 134 (4.7)
JleHe>XXHbIN PbIHOK YpoBeHb NMNKBUOHOCTM CHU3WUACA Ha NPOLLION Hefene 13-3a HaoroBbIX MNaTexen, HO Mbl OXNOaeM

WameHeHme ee BOCC%aHOBJ'IeHI/IFI C Ha4yanoM HoBoro MecaLa. CTaBki MexHaHKOBCKOrO KPeAMTOBaHWA, COOTBETCT-

RUB wpa, wa, sagen  sawec, YT  BEMHOL OYAYT CHIDKATOCR. oo cTp. 6
e o mo  ws o | KOPMOPATVBHBIECOBBITA
Kopcueta 6031 360 143 (231.0)
[JenoauTsi B LIB 350.7 10.1 (50.3)  (89.6) nyKop”-l (BBB/BAAZ/BBB—)

WU3meHeHue, 6.0. _
MEHEHHE, 5.1 Kak coobuwmn B NATHULY XypHanuMcTaM BuLe-npesnaeHT n cosnagened, JIYKOW/Ia Nleonnn denyH,

DL 0% % 2 - 12 @9  cpenka no BbIKYNy aKUMi HE OKaXeT HeraTMBHOMO BAMAHWA Ha (UHAHCOBYIO CTabUILHOCTL KOMMNa-

MOSPrime ON, % 3.02 - 36 (143)  HWM, MOCKOMbKY YpPOBEHb AOCTAaTOMHOCTM KanuTana n pasmep pesepsos y JTYKOWJla 8 HacTodllee
WsmeHeHHe, % BPEMS ropasfo BbiLle, YeM TOTO TPEDYIOT PEUTUHIOBBIE arEHTCTBA.  ..veoviiiieiieiieieeieeieeneenne crp. 7

USDRUB 30.21 . (29) 06  ANTEYHAS CETb 36,6 (NR)

MHaeKcbl KomnaHus onybnvkoBana huHaHCoBble pe3ynbTathl 3a | kBaptan 2010 r. JonroBas Harpyska no-

" s NpexXHeMy BbICOKa, OAHAKO HaNMLO onpeaeneHHble yny4dLlieHns B 00nact 3chdekTMBHOCTU. ... CTp. 7
3MeHeHue, 6.1.

Russia 30 - UST 10 191.0 : (44) 35
il Ogfces 3128 - (467) 185  MexnpombaHk coobLMA B NATHULY, HTO He MOJTYHMi 3asBOK Ha NMpoaaxy pybnesbix obnuraumin ce-

pyn 1, B OTHOLLIEHWW KOTOPbIX OH paHee 06bABUN 0hepTy Ha BbIKYM, Ha3HadeHHbIN Ha 30 uiond. Ta-
KOWM UCXO[, NO3BONSET NPEANONOXNTb, HTO Ha PbIHKE HE OKa3anach Aepxatenen 3Tmx bymar, He3aBu-

NHanKaTUBHbIE cnpepbl c1MBbIX OT rpynnbl Cepres lNyradesa.
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Bo Il kBapTane pocT aMepuKaHCKOW 3KOHOMUKU 3amepnuncsi. Muposble GOHAOBbIE WMHAEKCHI 3aBepWMN NOCNEAHNU
TOProBbIN AeHb Hedenn HeuTpanbHO, HECMOTPS Ha TO 4TO onybnmMkoBaHHble AaHHble no BBM CLUA 3a Il kBaptan 2010 r.
0Ka3anmcb HeCKONbKO HMXE OXMOAHNIM pbiHKa. Bo Il kBapTane amepurikaHckas 3KOHOMYIKa Bblpocna Ha 2,4% Mo cpaBHeHWIo C |
KBapTanoM (KoHceHcyc-nporHo3 Bloomberg — 2,5%), ofHako cnepyeT oTMETWUTb, YTO Temnbl pocTa BBl B | kBapTane Obinn
NepecMoTpeHbl B CTOPOHY CYLLIECTBEHHOrO MOBbIlLeHUs — ¢ 2,7% no 3,7%. lepBas peakuus amepuKaHcKnMx Oupx Ha
onybnnKoBaHHble AaHHble Obina HeraTMBHOW, OOHAKO yXe K KOHLy TOProBOW cCeccuu nokasatenu Obinmv nepeocMbiCiieHbl,
Ornarofaps 4YeMy amepuKaHCKMe MOLAAKM 3aKPbIMMCh MPAKTUYECKM Ha YpOBHe npedpblayliero AHs. To, YTO aMepuKaHckas
3KOHOMWKa cbaBmna TeMmbl BOCCTaHOBMeHMA BO || kBapTane, ObifNo 04eBUAHO M3 MyOAMKOBAaBLUENCS paHee CTaTUCTUKK, HO Mbl
Obl He Ha3Banu NATHWYHbIE AAaHHbIE pPa3oYapoBbiBalOWMMK. Mo cpaBHeHMio co |l kBapTanom 2009 r. amepukaHckas CLUA
BbIpOCna Ha 3,2%, 4YTO 3Ha4YUTENbLHO Bbille CpefHero 3HadveHus 3a nocsiegdure 30 net — B 2,7%. Ha gunHamuke BBl Bo |l
KBapTane HeraTMBHO CKa3anocb CYLIECTBEHHOE YBeNUYeHWe MUMMopTa W 3amefsieHVe pocTa MoTpebuTenbckMx LOXOLOB W
pacxofoB. B nocnegHee Bpems HaMeTUnacb TeHAEHUMS K OCIabNeHMio aMepuKaHCKoW BasioTbl, U Mbl AyMaeM, YTO
aMepuKaHcKMe BNacTV MOTyT NoAAep KaTh 3TOT MPOLLECC BO MMS POCTa 3KCMOPTa, Kak y>ke Obino nontopa rofa Hasag. [ns pocta
NoTPedbnTeNbCKUX PACXOLOB NPEXAe BCEro HEOOXOANMO yy4lleHMe COCTOSHUS PbiHKa TPYLA, OQHAKO, Kak Mbl y>kKe OTMevanu,
3TOT Npouecc He byaeT BbIcTpbIM. Kak pa3 Ha TekyLuen Hefiene BbIMAYT B CBET MIOHbCKME AaHHble O MOTPeOUTeNbCKMX PaCcXOAax 1
[lOXOAaxX, a Takxke CTaTUCTMKa Mo pbiHKy Tpyaa CLUA 3a mionb. CerogHs bynet obHapoLoBaH Takom BaXKHbINA 3KOHOMUYECKMN
NMHAMKATOP, Kak nHaekc ISM Manufacturing.

Xpem 3acepaHms ELIB. OnybnumkoBaHHbIM HakaHyHe wuHAaekc PMI no KuTalo okasancs xyxXe OXWOAHWUMA, 4Y4TO MOXeT
CBUAETENbCTBOBATh O 3aMEfIEHNI NMPOMBILLIEHHOMO POCTa B 3TOM CTpaHe. HecMoTps Ha 3TO, a3uaTtckme MHOEKChl UayT CerofHs
BBepx. HaymHasa ¢ masa nHaekcsl PMI cBnaeTenscTBoBany O 3aMenfieHMn pocTa BO BCEX KPYMHEMLIMX 3KOHOMMKAX MUpa, HO,
CKopee BCero, 370 BpeMeHHoe aBfieHne. OObsBNEHHble B NATHMLY AaHHbIe no CLUA 3a ntonb yxe nokasanu nepsoe ynyyileHue,
cerogHsa BbIMOYT AaHHble PMI 3a nionb B 30He eBpO 1 MepMaHnn — 30eCb TakXke OXMOAeTCH HEKOTOPOEe MOBbILLEHVE NHOEKCOB.
Mocne He3HAYUTENBHOMO CHUXKEHWUS B MATHULY KYpPC eBPOMENCKOM BatoTbl CErOAHS BHOBb PacTeT B MpenABepun rMaBHOIO
CODbITUS [ONs eBPOMENCKNX PbIHKOB 3TOW Hefenv — 3acefaHus ELLB mo Bompocy kiioveBbiX CTAaBOK, KOTOPOE 3aBepLUnTCs B
yeTtBepr. MOHATHO, 4TO MoKa perynaTop He GyAeT NOBbILWATh KIlOYeBble MPOLEHTHbIE CTaBKM B €BPO30HE, TaK Kak npobnembl
CYBEPEHHbIX [JONTOB €lle OYeHb [aneky OT PEeLleHUs, a BOCCTAHOBNEHME €BPOMENCKMX SKOHOMUK OYeHb HEYCTOMYMBO U UAET
HU3KUMW Temnamn. OfHaKo B CBSI3U C 3TUM KparHe BaXkHbl KOMMEHTapUW MO UTOram 3acefaHus — MHBECTOPAM HeoDXOAMUM
CUrHan o JanbHenLWnx AenNCcTBUAX MOHeTapHbIX Bnacter. OcobeHHO B CBeTe TOro, YTo He Tak AaBHo rnaea ELB XaH Knop Tpuiie
npu3biBas BedyLMe rocyfapcTBa M1pa K CBOPaYMBaHMIO aHTUKPU3UCHBIX Mep AN COKpaLleHNs BioaXeTHbIX 4edULMTOB.

Mocne pasmewieHnss oGnurauuu [MB BbIrMAAAST npuBnekaTenbHo. Hosble eBpoboHabl [a3npombaHka (BB/Baa3)
pPa3MecTUnnCh € KyNOHOM 6,25% Ha CpoK YeTblpe rofa 1 TOProBannce B NATHULLY YyTb BbllLe HOMMHanMa, 4TOo COOTBETCTBOBASO
cnpeny 4786. n. K MHTepnonupoBaHHon Kpueown US Treasuries. CocegHue OoNnapoBble BbiMyckM Ma3npomMbaHka, a MMeHHO
GPB'13 1 GPB'15, ToproBanuce no 468 1 466 6.n. COOTBETCTBEHHO. HEODXOOMMO OTMETUTL, YTO B Xo[e pa3melleHns GPB'14
JonnapoBas kpvas la3npoMbaHka HECKOMbKO OTCTasla OT POCCUICKON CyBEPEHHOW KPUBOW, B pe3yfibTaTe Yero crnpen mMexmay
GPB'15 n Russia’15 pacwmpuncs fo 265 6.n. no cpaBHeHmio ¢ 240 6.n. B ABaALATLIX YMCnax nions. Takim obpa3om, BCs KprBas
BbIMYyCKOB a3npoMbaHKa BbIrISAUT cenyac AOBOMbHO AELLEBOW, a Ha HeM Mbl PEKOMEHAYEM VHBECTOPaM MPOLOSIXKaTb MOKYMKM
GPB'14, nockonbky 3Ta Oymara Topryetcs € HambonblMM cnpegoMm kK Oymaram kasHadenctBa CLUA. CnpaBennmeown
noxofHoctbio GPB'14 Ham npefcraBngetcd yposeHb 5,9%.
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B3arngHem Ha 6aHKOBCKMe eBpOGOHADI
OCHOBHbIE [LONIIaPOBbIE BbIMYCKM POCCUIACKOIO PUHAHCOBOrO CEKTOpa
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UcmouHuku: Bloomberg

B noptdenb MoXxHo AobaButb HOMOCa. Kak Mbl y>Xe nucany B Hawem npedpigyuiem Daily, areHtctBo Moody's n3mMeHmno
nporHo3 pentnHra HOMOC-baHka (Ba3/BB-) ¢ «HeratnHoro» Ha «CTabunbHbii». Cama no cebe 3Ta HOBOCTb SBASETCS ML
YMEPEHHO MOMOXMTENIbHOM, OAHAKO OHa AAEeT XOPOLMI MOBOL elle pa3 obpaTuTb BHUMaHWe Ha obnuraumm 6aHka. Ha pbiHke
eBpoobNMraumin Haw daBoput — cybopanHmpoBaHHbin NOMOS'15 (B1/B+) ¢ goxogHocTbio 8,6%. bonee KOpoTKWin Bbimyck
crapwero pgonra NOMOS'12, Ttopryowmmnca no 6,3% rogosbix, BbIrMagUT MeHee MHTepecHo, 4eM ero cocenu ALFARU'13,
PROMBK’13 1 FCFIN'13. Cpean fonnapoBbix OOHAOB Takxe npucyTcTeyeT cybopanHupoBaHHbii NOMOS'16 ¢ Konn-onumMoHoM
B okTAbpe 2011 r., 0AHAKO OH KaXeTCs HaM MeHee npuBnekaTenbHon anbtepHaTBon NOMOS' 15, nockornbky, BO-NepBbIX, OH
TopryeTcs co cnpegoM 650 6.n. k kpmBon US Treasuries, B To Bpemst kak NOMOS'15 npeanaraeTt 685 6.n., a BO-BTOpbIX,
BEPOATHOCTb MCMONHeHWsa no Bbinycky NOMOS'16 konn-onumoHa coBceM He paBHa 100%, Torga Kak ero oueHo4Has
OOXOAHOCTb K noraweHunio B 2016 r. coctaBnsieT 7,9%, 4to Huxe, yeM y NOMOS'15. Eciv ke mOCMOTpeTb Ha BHYTPEHHWM
PbIHOK, TO Hanbonee NpuBneKkaTebHO cenyac BoIrsAnT Homoc-11 ¢ goxoaHocTbio 7,53 % K odepTe Yepes [iBa rofa, 04HaKo y
3ToM Bymarn ectb Hosee NpuBeKaTesbHbIE KOHKYPeHTbI, HanpuMep MIAM-BO1, MpoMcBasb-5, He roBopst yxe o XKP-7 (8,5%
Ha 2 rofia), KOTOpbIN, NPaBAa, Kak Mbl ClbILLANN, TPYAHO KyNUTb B XOpoLleM obbeme.

Onbra CTepuHa, sterinaoa@uralsib.ru
Amutpun AyakuH, CFA, dudkindi@uralsib.ru
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BHYTPEHHMM PbIHOK

LB P® ocTaBun npoueHTHble cTaBKU 6e3 naMeHeHUNn. B naTHMLY coBeT AupekTopoB LB ocTaBMn OCHOBHblE NPOLEHTHbIE
cTaBku 6e3 M3MeHeHMI (CTaBka peUHaHCMPOBaHMA OCTanach Ha ypoBHe 7,75%). B HACTOALWMIA MOMEHT PerynaTop He BUANT
NPUHMH NS NepecMoTpa AeHEXHO-KPeANTHOW NOANTUKM 1 CHUTAET TEKYLLMA YPOBEHb NMPOLEHTHBIX CTaBOK ONTUManbHbIM. Kak
roBOpUTCA B CO0DOLLEeHMI LIb, 0Obembl onepaumii Ha BHYTPEHHEM BanOTHOM PbIHKE OCTaBaNNCh YMEPEHHBIMU, YTO, MO MHEHMIO
LLB, cnocobcTBOBaNO «CTabunmsaumm pocta LEHEXHOTO NPeLioXeHWs» — B MOCSefHNe YeTbipe MecaLa CpefHeMeCsiHHble TeMIbI
pocTa [eHEeXHOM MacChbl COCTaBNSAOT HEMHOTMM Oonee 2%. B npepploylieM exeOHeBHOM 0030pe Mbl OTMeYanu, 4To
MPOrHO3MpPYeM CHIXEHWE 0DbeMa BaloTHbIX MHTEpBeHLMI LLb 3a nionb.

Moka nHpnAUMoHHOe paBneHne Ha 3KOHOMUKY yMepeHHoe. Ha bnvxanwme Heckonbko MecaueB baHk Poccum oueHmBaeT
NHANAUMOHHbBIE PUCKN KaK YMEPEHHbIE, CHUTas, YTO B HACTOALWMA MOMEHT YPOBEHb MHMNALMM He SBASETCH OCHOBaHWEM AN
nepecMoTpa KITloHEBbIX MPOLIEHTHbIX CTaBOK. Kak pa3 B cepefyHe Tekyller Hefleny Pocctat onyGnmkyeT nokasaTteny UHGnsumnm
3a Miofib. COrnacHo Hallemy NporHo3sy, B Mione pocT MHAeKCa NOTPebUTeNbCKMX LEeH MOXET COCTaBUTb 5,2 % Mo CPaBHEHMIO C TeM
Xe nepuofoM npounoro roga. OfHako Mbl He WUCKIIIOYaeM, YTO K KOHLY rofa WMHMAALUMOHHOE OaBfeHWe Ha POCCUMIACKYIO
KOHOMWKY BO3PACTET B CBA3M C BOCCTAHOBNEHNEM NOTPEOUTENBCKOrO CNpoca U MHMAALMS YCKOPUTCS. Hall NporHo3 NHGnaumm
Mo uToram rofa coctaBnseTr 7,5%. O4eBMAHO, YTO AOMONHUTENbHbIE MHMAALMOHHbBIE PUCKM CBA3aHbl C 3aCyxoM, KoTopast
HabniofaeTcs B 6ONbLIMHCTBE PErMOHOB POCCUM, 1 CTAaBLUMM ee CliefiCTBUE POCTOM LIEH Ha 3ePHO. B CTpYKType NoTpebutensckmx
pacxofoB, MO KOTOPOW PacCHUTBIBAETCS MHAEKC MOTPEOUTENbCKUX LieH, Ha [ONo NPOAOBONbCTBEHHbIX TOBAPOB MPUXOAMTCA
38%. OOHAKO Mbl IyMaeM, YTO BbllLieyKa3aHHble MHPSLUMOHHbIE PUCK MOTYT MPOSIBUTLCSA TWLLL BRMXKe K KOHLLY TeKYLLero rofa.

KpeantoBaHMe 3KOHOMUKW NPOAOMKaeT BOCCTaHAaBAMBATLCA. B natHULy LB onybnvkosan 0630p 6aHKOBCKOro cektopa 3a
MIOHb, COTNAcHO KOTOPOMY KpPeAMTOBaHWE peasibHOro CeKTopa SKOHOMWKM HabupaeT 0bopoThl (cM. rpaduk). B mioHe obbem
KOPMOPaTMBHbIX KPeaMTOB yBenuumncs Ha 2,1% no CpaBHEHWIO C Maem, pocT obbema KpeamuToB, MpPeAoCTaBleHHbIX
ursmydecknuM nnuam, coctaBun 1,6%. Takum 00Opa3oMm, B MiOHE TeMMbl POCTa KPeamMToBaHMs no obenm KaTeropusm cranu
PEKOPAHbIMM C Havana roga. Mbl BecbMa MOMOXWUTENBHO OLEHWBAEM OMyOIMKOBaHHbIE AaHHbIE U XAeM AafibHenlero
BOCCTAHOBNEHWs KpeaWUTHON AedTenbHoCT. OAHAKo Mo Mepe BOCCTAHOBNEHWS KPeAWMTOBaHWUS pearnbHOro CekTopa BO3pacTatoT
PUCKN COKpaLLeHnst 0bnMraumMoHHbIX nopTdenen Ha GanaHcax DaHKOB, XOTA MOKAa Mbl HE BUAWM CEPbE3HbIX MPUHYMH Ans
6ecrokoncTBa, Tak Kak TeMMbl POCTa KPEAMTOBAHWS, MO HaLlemy NporHosy, OyayT yMepeHHbIMU,

KpepuntoBaHue peanbHOro ceKTopa npofoiKaeT BocCTaHaBNNBaThCS
TeMnbl eXXeMecsHHOM AMHAMUKW KOPNOPATUBHbBIX KPEAWTOB 1 KPEAUTOB (PU3NYECKMM NULAM
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Ucmouruku: b

YXpem Tpex ayKLMOHOB Ha NpepcTosilen Heaene. Ha cpefy 3aniaHMpoBaHbl ABa ayKLUMOHa No pa3MeleHnio OP3 25072 Ha
20 Mnpg pyb. ¢ noraweHneM 23 sHBaps 2013 1. 1 OD3 26203 Ha 25 mnpg py6. ¢ norawenvem 3 aerycta 2016r., a B 4eTBepr
LIE 6yaeT pa3melats OBP —B 3TOT pa3 nnaHMpyembii 00beM ByeT 3Ha4YMTENIbHO HIKe NpeablayLiero u— Bcero 5 mnpa pyo.

Poccenbxo36aHk HasHauun Hennoxom KynoH. PCX6 (Baa1/BBB) coobLimn o6 ycTaHOBREHUM CTaBKM 6-13-ro KyrnoHoB Mo
Bbinycky PCXB-6 Ha ypoBHe 7,8% rogoBbix. ECnv cymtaTh MO HOMMHany, 3TOT KYyMOH COOTBETCTBYET AoxoAHoCTK 7,95% K
odepTe Yepe3 YeTbipe roga. HoBoe nonoxeHve Bymarv Ha KPUBOW KaxeTcs HaM MpuBnekaTeNbHbIM, MOCKOMbKY, ecnv nocie
NpPoXoXaeHWs bnuxanien odepTsl, HazHa4eHHoW Ha 20 aBrycrta, bymara Gyaet ToproBathcst BONM3WM HOMWHanNA, oHa AacT
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XOpOoLLyio MpeMumio K cocefHeMy Bbinycky PCXB-3, TopryloLleMycs ¢ JOXOAHOCThIO 7,6% Ha cpok 43 Mecsua. Taknum obpasom,
Mbl He COBeTyeM MHBEeCTOpaM 3aHocuTb PCXB-6 B odepTy. CnpaBeasivBoON AOXOAHOCTBIO BbIMYCKa Ha YeTblpe rofa Mbl CHUTaEM
ypoBeHb 7,75%, Npnbnv3nTenbHO cOOTBETCTBYOLLMI LieHe 100,65% oT HoMK1Hana.

Hopunbckun Hukenb (BBB-/Baa2/BBB-) yctaHOBUN cTaBKy KyrnoHa Ha ypoBHe 7%. 3aBTpa COCTOMTCS pasMelleHune
pyGneBbix obnuraum Hopunbckoro Hukens obbemoM 15 mMnpa py6. Ha cpok Tpu roga. CtaBka KynoHa no mutoram book-building
CNOXUach Ha ypoBHe 7%, 4TO COOTBETCTBYET AOXOAHOCTM okono 7,12% (cnpen k OD3 B pazmepe npubnusmtensHo 90 6.1.).
PaHee Mbl yXe MucCanu, 4TO CYUTaeM CMNpaBednMBbIM ANl KOMMAaHUM WMMEHHO 3TOT YpOBeHb AOXOAHOCTU. 1o AaHHbIM
OpraHmM3aTopoB, CNPOC Ha obnMraumMm HopunbCKOro HUKENs MPEeBbICU NMPEASIOXEHME B TPU pa3a U Mbl He UCKIIOYaeM, YTO B
bnnkariiee BpeMsi KOMMaHWUS MOXET BbIMTM K MHBECTOPaM C HOBbIM MpefnoxeHvem (obwmi oObeM 3aperncTpupoBaHHbIX
KOMMaHWen BbiNyckoB pybneBbix obnuraumin coctanset 100 mnpg py6.). ModpobHee Hall B3NS Ha KPeaUTHbIN Npodunb
HopWnbCKOro HUKens U3NOoXeH B creumanbHoM ob3ope oT 29 mions «HopUnbCKMA HUKEMb. BbICOKOKAYeCTBEHHbIN JOAT OT
3HaKOMOro aMuTeHTa»: http://st.finam.ru/ipo/comments/ 100729 _Norilsk%20Nickel Placement.pdf.

Onbra CTepuHa, sterinaoa@uralsib.ru
Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
Mapus PagqeHko, radchenkomg@uralsib.ru
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OEHEXHbIA PbIHOK

CVITyaLI,VISI C IMKBUJHOCTbIO BbIMNPaBUTCA C Ha4aJIOM HOBOIro mecsua

YpoBeHb NMKBUAHOCTU B BaHKOBCKOW cucTeMe MOCTpafan B NMOCNeHIOn HedeMo MIona OT HaNoroBbix mnaTexen 1 onycTUncs
Huxe 1 TpnH py0. Mbl oxuaaeM, YTO C Ha4yanom HOBOrO Mecsila CUTyaums [OSXKHa BbINPaBUTLCS. B NATHMLY ocCTaTkW Ha
KopcyeTax KpeamTHbIX opraHmn3aumi B LIb Beipociv Ha 36 mnpg py6. n coctasunu 603,1 mnpg py0., a feno3uTtbl aHKoB — Ha
10,1 mnpa py6. 0o 350,7 mnpp pyo.

CTaBKW Ha pblHKe MexXOaHKOBCKOro KPeAMTOBaHNS B MOCNEAHION HEAENo oS AOCTUMIN CaMblX BbICOKMX 3a MECAL, 3HA4YeHUN,
NHOMKATMBHas oflHOAHEeBHas cTaBka MosPrime ocTaBanach Boille 3%. B NATHMLY ee 3Ha4YeHne CHM3MNoch Ha 25 6.n. oo 3,02%,
N Mbl 0XXMaeM LanbHeNLWEro ee CHUXEHNS B Divxkariuem dyayLiem.

O6bem caenok LB no onepaumam PEMO-kpedAUTOBaHUS OCTaNcs 4OBOMbHO HEBLICOKMM W COCTAaBUN B NATHMLY 602 MNH pyb., 4To
Ha 21 MiH py6. BGonblue, YeM B NpeablAyLLyio CECCUIO, a CPeaHas CTaBka ogHoaHeBHoro PEMO octanack Ha yposHe 5,03 %.

Topr Ha MMBB B nape pybnb-gonnap 3akpbinvcb B NATHULY Ha oTMmeTke 30,29 py6./monn., pyonb notepan 13 koneek no
CPaBHEHWIO C NpefblayLlen ceccuen, HO YyKpenuncs Ha 8 Komeek NMo utoram Hepenu. EBpo notepsn 3a ceccuto 3 KOnewmku no
OTHOLLEHWIO K pyOnio, HO 3a Heflento ykpenunca Ha 35 koneek. CTOMMOCTb BUBaNIOTHOW KOP3WHbI BbIPOCIa Ha 6 Koneek 3a LeHb
M Ha 11 koneek 3a Hepenio, coctaBme 34,41 py6. CerogHs Mbl oXunaaeM ykpenneHus pybns Ha doHe pacTywmx HedTaHbIX
KOTUPOBOK (CTOMMOCTb Bappenst HedTv Mapku Brent npesbicuna 78 fonn.) u cnaberoltero fgonnapa; bonee Toro, Ha hoHAOBbIX
PbIHKax NpeobnagatoT ONTUMUCTUYECKME HACTPOEHMS.

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

JIVKOWJ (BBB/Baa2/BBB-)

KomMnaHusi He BUAUT yrpo3bl Ans cBoen (PUHAHCOBOW CTAaGUNbHOCTYU

MoHMKeHne pernTUHIoB ManoBeposTHO. Kak coobLmn B NATHULY XypHaNMcTaM BuLe-Npe3naeHT 1 coBnagenel, JIYKOWNa
JNleoHnp @denyH, coBeplieHHas caenka no nokynke 7,6% cobcTBeHHbIX akumi y ConocoPhillips 3a 3,44 mnpn gonn. v
nocnenytoLlee UCNOMHeHMEe OMuMoHa Ha BbiKyn ocTaBwmxca 11,61% akuwm 3a 5,53 Mapa JONA. He OKaxyT HeraTMBHOro
BAUAHMS Ha (DUHAHCOBYIO CTAOMIIbHOCTb KOMMAHWKM, MOCKOSMbKY YPOBEHb AOCTAaTOMHOCTM KanuTana W pa3mep pe3epBOB Y
JIYKOWNa B HacTosALlee BpeMa ropasfo Bbllle, 4eM TOro TpeByioT PeMTUHIOBbIe areHTCTBa. Tem He MeHee, nocre o6bABNeHMs o
caenke areHTCcTBoO S&P MoMecTnno penTuHrn KomnaHum B cnncok CreditWatch ¢ HeraTMBHbBIM NMPOrHO30M M3-3a ONACEHWUN, YTO
[OMroBas Harpyska KOMMaHWUK MOCie WCMOMHEHWS OMUMOHA CyLEeCTBEHHO YBEMYUTCA. PelleHme areHTCTBa OTHOCUTENIbHO
penTUHra nocnepyet nocne Toro, Kak UM ByaeT nonyyeHa MHGopmMaumsa o cnocobax dhmHaHCMpoBaHUa caenki. Kak coobwmn
®denyH, paa 6aHKOB yXXe NPeanoXnni KoMnaHum CpefcTBa Ha UCMONHEHWe OnLUMoHa.

BbIKyrneHHble akuMu MOryT ObiTb MCMONb30BaHbl AnA (UHAHCUPOBAHMUA MNPUOOBPETEHUS HOBbLIX aKTUBOB NMGO
noraweHbl. 10 CroBaM BuLe-Npe3vaeHTa KOMMaHuM, MokKa HescHO, Kak OyayT WCMoSfib30BaHbl BbIKYMIEHHbIE aKLMN.
PaccMaTpuBalOTCA BapuaHTbl CO3aHUs C UX NOMOLLbO (DUMHAHCOBOTO pesepBa NMHo HUHAHCMPOBAHWS CAENOK NO CAUSHUIO U
MOMOLLEHNIO C LeNblo NMPUBMEYEHNS HOBOrO CTpaTerMyeckoro napTHepa. Ecnv nogxoasiime BapuaHTbl He ByayT HanaeHbl, He
NCKIIOYEHO, YTO B TeHeHMe NATU NET 3TW akumm OyayT norateHb!.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru

AnTeunas cetb 36,6 (NR)

HentpanbHble ¢pyHaHcoBble pe3ynbTaTthbl 3a | kKBapTan 2010 .

CuTyaums octaeTcs HENpPOCTOWM, XOTSl HEKOTOpble yiy4lleHUs Hanuuo. Bbipydka KoMnaHuu B | KBapTane CHU3MNachL Ha
22,6% no cpaBHeHMIO C TeM e nepuogom 2009 r. n coctasuna 4,5 mnpa py6. CHuxXeHue Bblpydki 0BYCnoBneHo Kak
3aKpbITUEM HenpubbIbHbIX anTek (B TedeHMe Tpex MecsaUeB Tekyllero roda 6bi1o 3akpbito 15 anTek), Tak U HEAOCTaTOYHbIM
BOCCTaHOBMEHVEM MOTPeOUTENLCKOro Cnpoca. B To e Bpems KOMMaHWW yAAnocb 3aMeTHO MOBbLICUTb PeHTabenbHOCTb —
B | kBapTane 2010 r. Banosas peHTabensHOCTb coctasuna 40,8% (npotne 35,5% B | kBapTane 2009 r.), a peHTabenbHOCTb Mo
EBITDA pocturna 4,7% (+1,1 n.n. rod Kk rofy). YnydleHUs CBs3aHbl MpexXae BCEro C peanvsaumen ctpateryym KoMnaHum no
yBENMYeHWIo AONK NpoAyKuMM mnof CoOCTBEHHOM TOProBOWM MapKoW B CTPyKType npodax. Kpome Toro, pocTy BanoBOM
peHTabenbHOCTM CNocobCTBOBANO yBefMYeHWe Yucna MPOM3BOAMTENEN, KOHTPAKTbl C KOTOPbIMU anTeyHas CeTb 3akiioyaeT
HanpsMylo. 3ameTMM, 4To EBITDA pPO3HMYHOTO CermMeHTa OCTaeTcsl MOMOXUTENbHOM BTOPOM KBapTan nogpsa (nocne
3Ha4uTenbHoro ybbiTka B Il kBapTane 2009 r.), Tak 4TO MOXOXe, YTO HOBas CTpaTerns Hadana onpasabiBaTh cebs. B Havane rofa
MeHEIKMEHT KOMMaHUW CoobLWan, 4TO CMOTPWUT Ha TeKyLMW rof [OCTaTOMHO OMTUMWUCTUMYECKM, XOTS W He oXupaer
3Ha4YMTENbHOM OTAAYM OT MPUHATLIX Mep MO NOBbILLEHNIO 3PPEeKTUBHOCTM paHee Il nonyroams.

CTabuUNbHOCTN HeT...

[VHamMKKa onepaunoHHbIX NokasaTtenen AnNTedHon cetn 36,6, MiH pyo.

1 kB. 2009 1 kB. 2009 Il kB. 2009 IV k8. 2009 1 k8. 2010
BblIpyuka, B.T.4. 5864 5593 4579 5026 4537
Posuua 4793 4045 3529 3618 3416
Bepodhapm 913 1387 915 1180 963
Mpouee 159 161 135 221 158
EBITDA, B T.u. 212 612 150 448 214
Posnuua 38 45 (64) 22 23
Bepodhapm 196 563 214 416 199
Mpoyee (23) 4 (1) 10 (8)
PexmabensHocms no EBITDA, % 36 10,9 33 8,9 47
PermabensHocmb no EBITDA posHudHozo ceamenma, % 0,8 1,1 n/a 0,6 07

VICTOYHUIK: fiaHHble KoMraHuu, oueHka YPATICYba
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JonroBasi Harpyska ocraetcsi Bbicoko. C Hayana rofa KomrnaHus HeMHOro yBenu4yuna AOnr B CBA3W C HEODXOAMMOCThIO
(bMHaHCMpOoBaTbL 0OOPOTHLIN KanuTarn, B pesynbTaTe oTHoWweHWe Yuctbii gonr/LTM EBITDA yBenuuunocs ¢ 4,7 Ha koHel, 2009 1.
110 5,4 Ha KkoHel, | kBapTana 2010 r. lons KpaTKOCPOYHOro Aofra BCe elile 3HadmTenbHa (45%), ogHako yny4lieHue NMKBUOHOM
NO3ULMM HATMLO — KOIMDULMEHT TeKyLLIEN NMMKBUOHOCTU, Kak U B Havase roga, He onyctuncs Huxe 1, coctasme 1,09 (Ha koHel,
| kBapTana 2009 r. 3Ha4eHWe 3TOro nokasaTens HaxoAMIock Ha ypoBHe 0,68).

Mbl oXxupaem NONOXWUTENbHOW ANHAMUKU KOTUPOBOK, XOTH NMUKBMAHOCTb BbiNycka KpanHe HWU3Ka. B koHue wiona
KOMMaHWs oObsBMNa OhepTy Ha BbIKYM 4acTh BbinMycka AnTeyHas ceTb 36,6-2 LOCPOYHO B COOTBETCTBUM C YCJIOBUSMU
pecTpykTypusaumn. CornacHo ycnosusam 50% CpencTB, MPWBREYEHHbIX B KOMMaHMIO OT MPOAAXMW akuui [OMKHO ObITb
HanpaBneHo Ha Bbikyn obnuraumii (29 MIOHA KOMMaHWs pasMecTuna JOM3MUCCUMI0 Ha cyMMmy nopsgka 930 mnH pyb.).
Hackonbko Mbl MOHANW, MHBECTOPbI MPeabABMAN K BbIKYMY COBCEM HE3HAYMTENbHbIV 0ObeM. MNocnefHne cAenKK C 0bnuraumaMm
CETU MPOXOAUNM Mo LUeHe 95-96% OT HOMMHaNa, M Mbl OXMOAEM, YTO  KOMMAHUA MOCTApPaeTcs LOCPOYHO MOracuUTb
OONMraLUMoHHBbIM 3aeM, SBMSIOWMIACS BeCbMa AOPOrMM — KYMOH MO BbINYCKy cocTaBnseT 18%, B TO Bpems Kak OaHku
NpefoCTaBAAOT anTe4yHoOM ceTu KpeamTbl nof 12—13%. B 37O CBA3M NOMMYHO OXMAATh, YTO LieHa obnuraumin OyaeT CTpeMUTbCs
K HOMUHany.

Mapus Pag4eHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

2 aBrycra

3 aBrycra

4 aBrycra

6 aBrycra

9 aBrycra

10 aBrycra
11 aBrycra

12 aBrycra

13 aBrycra

16 aBrycra

17 aBrycra

18 aBrycra

19 aBrycra

20 aBrycra

24 aBrycra

25 aBrycra

26 aBrycra
[eHeXHbIN pbIHOK

4 aBrycra

11 aBrycra
16 aBrycra
20 aBrycra
25 aBrycra
30 aBrycra
15 ceHTH0pA
15 ceHTH0pS
20 ceHTAbpS
27 ceHTAbpS

OdepTa MockoMmepLbaHk-2 (3 mnpg pyb.). OdepTta MockommepLbark-3 (5 mnpg pyo.).

PasmelleHme TMK Hopunbckmnin Hukenb 5O-3 (15 mnpg py0.). Pasmellerne HK AnbsiHc-03
(5 Mnpg py6.). OdbepTa MnoteyHoe AreHTcTBo Pecnybnukum Tatapctad-1 (1 mnpa pyob.).
MoraweHwve ABTM-®uHaHc-1 (1 mnpg py0.). MoraweHwe M.O.P.E.-Mna3a-1 (1 mnpa py6.).

Pa3melleHme OD3-26203 (25 mnpa pyo.). LopasmeleHve OD3-25072 (20 mnpa pyo.).

Odbepta Mupatopr ®uHarc-1 (2,5 mnpg pyb.). Odeprta bank Ctporkpeant-1 (1 Mapg py6.).
OdepTa BaHk Mocksbi-1 (10 mnpg py6.).

Odbepta CuHTteppa-1 (3 mnpg pyb.). MoraweHne PK-Tascetbcepsunc-2 (1 mapg pyb.). Morawexne
Penn KoHTuHeHT-TepMmunan 1 (0,5 mnpg py6.).

Pa3metueHme PTK-JIM3VHT BO-1 (1,5 mnpga py6.).
Odpepta XK@ baHk-2011 (450 mnH gonn.).

OdepTa Mow baHk-3 (1,5 mnpg py6.). NoraweHue PTK-JIN3NHT-5 (2,25 mnpg pyb.).
MoraleHwe baHaHa-Mama-2 (1,5 mnpg py6.).

Ocbepta Bectep-Purarc-1 (1,5 mnpa pyb.). Odepta Goptym (TTK-10)-2 (5 mapga py6b.).
MoraweHwe Ma3npombaHk-2010 (500 MIH WBEeNUapCcKnX ppaHKos. ).

OdepTa EBponnaH-1 (2 mnpa pyb.). Moratuerue Masnpom-2010 (CLN) (7,9 mnpa py6.).

Odbepta Kparnnsectbark-1 (0,6 mapg py0.). Odepta MKB-6 (2 mapg py6.). MoraweHue TTC- 1
(1 Mnpg py0.).

Hopa3smetleHne OD3-25071 (60 mnpa py6.). Ocdepta TpaHcmawxonanHr-2 (4 mapga pyo.).
MoratueHre Mocksa-51 (15 Mnpg py0.). MoraleHue MpobusHecbaHk-2010 (80 mnH gonn.).

Odepta Buktopums-OuraHc BO-1 (1,5 mnpa py6.).

Odbepta Kopropauus xenezobetoH-1 (1 mnpg py0.). MoraweHue JleHCneuCMY-2010
(100 mnH gonn.).

OdbepTa Poccenbxo3baHk-6 (5 mnpgd py6.). Morawerne Kanmeikns-31001 (0,6 mnpa pyo.).

OdepTa baHk MeTpokoMmepL-6 (3 mpa pyb.). Moraerme KnnHckmui panoH-25003
(0,3 mnpa py6.).

MoratueHne MocaHepro 5O-2 (2 mnpg pyo.).

BaHku BepHyT LleHTpobarky 2,1 Mnpa pyo.
BaHku BepHyT LleHTpobaHrky 3,7 mnpa pyo.
Bbinnarta cTpaxoBbIX B3HOCOB

Buimnata 1/3 HOC 3a Il kBapTan 2010 .
Bbinnata akumsos n HAMN

BbinnaTa Hanora Ha NpuobInb

Bbinnata cTpaxoBbIX B3HOCOB

BaHku BepHYT MUHMUHY 13 Mnpg, pyo.
Bbinnata 1/3 HOC 3a Il kBaptan 2010 .

Bbinnata akumzos n HOMN



28 ceHTsbps
29 ceHTAbPS
1 okTA0pA
27 okTabps
24 Hos0ps
24 Hosbps

1 aHBaps

Bbinnata Hanora Ha NpubbIb

BaHku BepHyT LleHTpobarKky 15 mnpz pyo.

LleHTpobaHK pa3mecTuT Ge33anorosble KpeauTbl CPOKOM Ha 5 Heflenb
BaHku BepHyT LieHTpobaHKky 40 Mnpg pyo.

BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.

BaHkn BepHYT MUHMOUHY 7 Mnpa pyo.

LleHTpobaHK npekpaTuT NpefocTaBnsaTh 6€33anorosbie KpeauTh

Oﬂh YPAACMIB | K3MUTAN
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % norawieHus
MockoMmepLbaHK-2 3000 100 14,0 12,0 15 cbeBpans 2011
02.08.10
MockommepubaHk-3 5000 100 15,0 1,0 16 nekabps 2010
VInoTe4yHoe AreHTCTBO
03.08.10 1000 100 17,0 12,0 1 ceBpana 2011
Pecnybnuku TaTtapcTaH- 1
MwupaTtopr @rHaHC- 1 2500 100 19,0 - -
06.08.10 BaHk CTponkpegnT- 1 1000 100 14,0 9,5 1 aBrycra 2011
BaHk MockBbl- 1 10000 110,1 10,64 6,45 29 miona 2011
09.08.10 CuHteppa-1 3000 100 17,5 - -
11.08.10 XK®-baHk-2011 250 USD 100 11,75 11,75 11 aBrycta 2011
12.08.10 Mow baHk-3 1500 100 15,0 - -
Bectep-DuHaHc- 1 1500 100 15,25 - -
13.08.10
®opTym (TTK-10)-2 5000 100 9,75 7,6 11 despang 2011
16.08.10 EBponnaH-1 2 000 100 14,5 - -
KpannHeectbaHk- 1 600 100 13,75 8,5 5 aBrycta 2011
17.08.10
MKB-6 2 000 100 16,0 - -

11
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 22.8 105.58 98.01 104.99 5.76 4.37 1.66 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 33.8 100.27 55300 100.20 100.27 9.34 4.60 2.26 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0100 231110  26.05.11] 20.05.14/ 10.0 46.3 85.00 aBToONpoM
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 101.0 100.40 10 000 100.40 100.51 8.20 2.02 4.21 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 123.3 100.40 315938 100.60 101.20 7.56 2.06 4.95 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.03.11 15.09.21 135.5 100.08 99.70 100.25 8.48 5.83 5.74 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 26 101.43 101.00 2.60 2.34 0.21 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70, 01.08.10 01.02.12 184 103.12 6.67 213 1.32 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 26.9 101.25 100 101.00 101.70 6.73 1.83 151 /A3/BBB (buHaHCb!
AVDKK 606 2500 R 740 15.10.10 15.07.14 482 | 100.00 | 0.75 2500 2.05 100.00 761 186 | 246 JA3/BBB MHaHChI
AVXKK 706 4000 R 768 15.10.10 15.07.16 726 | 100.15 99.80 100.26 7.86 193 | 341 JA3/BBB MHaHChI
AVKK 806 5000 R 763 1509.10 15.03.14  15.06.18  44.0 95.9 99.75 40000 99.70 10000 | 7.95 193 | 241 JA3/BBB MHaHChI
AVDKK 906 5000 R 749 15.08.10 15.02.17 797 | 100.04 99.70 100.00 7.69 189 | 337 JA3/BBB MHaHChI
And-02 1000 R 16.000 241210 311210, 211212 5.0 29.2 102.80 | 0.10 300 102.50 102.80 8.51 7.76 0.39 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 15.1 100.00 13 100.00 101.25 8.04 3.94 1.10 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 21.0 39.1 101.25 23222 98.80 101.75 7.51 4.06 1.51 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11] 19.09.13  14.0 38.2 107.50 86 000 108.00 108.49 747 6.52 0.99 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13 22.0 40.3 109.95 860 109.95 110.15 7.98 6.28 1.52 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 59.6 100.90 | 0.40 170 590 100.60 101.09 9.01 2.21 3.67 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 35.0 59.5 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 59.5 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 59.5 B+/Ba3/B+ cbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 13.7 101.90 102.00 1247 6.85 0.92 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 8.6 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 234 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 8.1 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 32.8 100.60 100.25 101.10 7.50 3.84 2.34 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 32.8 100.79 100.26 101.15 742 3.83 2.34 BB+// TpaHcnopt
bantiHeB-1 1000 R 11.000  26.10.10 26.04.11 9.0 99.96 95.00 101.00 11.52 2.74 0.65 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 0.4 TOproBnst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11]  09.04.13/ 15.0 32.8 100.88 100.70 100.99 741 4.00 1.07 B/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11  06.08.10/ 29.07.11 0.0 121 100.33 2.01 3.20 0.02 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 7.0 30.6 100.61 6.15 3.72 0.49 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 251010  28.10.10/ 02.05.11/ 3.0 9.2 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 6.9 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 113 30.00 notpe6. Tos
BalukupaH3s 1500 R 8.30.  10.09.10 09.03.11 74 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 29.0 77.6 108.95 48102 108.91 108.95 8.43 5.72 1.97 cbipbe
BalHedTb-02 15000 R 12500 211210  21.1212) 131216, 29.0 77.6 109.00 400 303 108.90 109.00 8.41 5.72 1.97 cbipbe
BalHedTb-03 20000 R 1250 211210 21.1212] 13.12.16) 29.0 77.6 109.00 772 264 108.76 109.00 8.41 5.72 1.97 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.0212 7.0 191 104.90 97 104.81 106.00 8.05 8.08 0.50 MeTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11) 29.04.13 9.0 33.5 100.60 20000 100.50 100.70 9.59 5.23 0.67 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 4.6 79.46 69.91 79.99 110.34 9.73 0.18 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 151210 15.12.10 4.6 101.38 | 0.68 100.71 103.00 5.31 4.43 0.36 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13 1.0 314 101.24 | 0.14 100.85 101.20 1.14 7.39 0.09 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 790  30.12.10 27.06.13 354 101.00 | 0.05 40001 100.90 101.00 7.65 3.90 2.46 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 354 101.00 | 0.05 136 002 100.90 101.00 7.65 3.90 246 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 360.7 100.00 6608 000 5.01 8.69 2.14 10.08 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13] 1.0 30.9 100.25 | 0.05 9710 100.15 100.45 7.27 6.22 0.05 B-l/ TOProBNst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 36.2 104.19 | 0.18 500 000 103.91 104.69 7.79 443 248 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 12.0 48.0 108.63 50 001 108.20 108.60 5.78 6.98 0.87 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 4.1 100.56 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 41 101.05 | 047 100.00 5.35 4.20 0.32 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 7.0 37.7 103.37 103.00 6.34 2.89 0.56 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 141112 4.0 27.9 101.50 101.30 8.54 6.88 0.29 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13, 8.0 31.7 102.26 102.50 8.58 6.10 0.55 B3/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 39.2 99.75 | 0.12 150 000 99.70 99.75 7.70 1.85 2.68 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10  13.07.12] 06.07.16, 24.0 72.3 100.75 75771 100.70 100.89 6.94 1.78 1.72 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700  15.09.10  20.12.11] 10.12.14, 17.0 53.1 104.15 103.00 103.90 6.60 2.32 123 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 32.0 100.85 1350 100.75 101.70 744 1.88 222 BBB/Baa1/BBB | GaHku
BTb B0O-02 5000 R 760 17.09.10 15.03.13 32.0 100.75 100.30 101.70 7.48 1.88 2.22 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.09.10 15.03.13 32.0 100.80 15000 100.65 100.85 7.46 1.88 222 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 144 105.48 2 105.48 106.60 6.70 5.44 1.04 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 10.08.10  14.02.11] 05.02.13 7.0 30.7 102.50 100.00 105.00 2.45 3.55 0.51 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13, 10.0 345 100.01 100.00 105.00 6.25 3.14 0.79 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 1185  26.08.10  01.09.10/ 20.02.14, 1.0 434 100.48 3 100.48 100.63 4.29 5.88 0.09 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14 4.0 52.0 101.25 101.20 5.28 241 0.27 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 7.00 121010  14.07.11] 07.07.15 12.0 60.1 100.29 171330 100.05 100.50 6.80 1.74 0.83 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750  14.09.10 16.06.11] 07.06.16, 11.0 7.3 101.10 | 0.10 23000 100.50 101.10 6.24 1.85 0.76 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 14.09.10 16.06.11] 07.06.16, 11.0 71.3 100.94 100.50 101.10 6.44 1.85 0.76 BBB//BBB (puHaHCbI
BTB-Nu3®07 5000 R 9.70.  08.09.10  10.12.10/  30.11.16, 4.0 77.2 101.34 101.30 5.92 2.39 0.34 BBB//BBB (buHaHCbI
[a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 24.0 725 11549 | 0.19 141162 115.30 115.74 6.31 6.37 1.69 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 16.70.  19.10.10  25.04.11) 09.04.19 9.0 105.8 108.20 | 0.05 1950 108.20 108.30 4.90 7.70 0.67 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14 11.0 475 122.71 212 809 122.72 122.75 5.59 0.97 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 232 112.65 | 0.05 47 656 112.60 112.65 6.09 5.81 1.64 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 15.1 101.86 101.40 101.80 5.50 343 113 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 431 99.54 100.30 100.40 751 3.62 2.87 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 6.0 101.00 | 0.40 499 000 100.77 101.00 5.10 3.50 0.47 /Baa3/BB GaHku
lasnpomb 2 5000 R 6.54/ 24.11.10 20.11.13! 40.3 /Baa3/BB GaHku
[asnpomb 3 10000 R 579  11.10.10 10.10.11 146 2.01 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 15.11.12 4.0 28.0 101.28 100.41 4.32 4.31 0.30 /Baa3/BB GaHku
asnpomb 5 20000 R 875 251110 291110/ 221112 4.0 28.2 100.21 /Baa3/BB GaHku

a3npomHethTb 50-5 10000 R 715/ 12.10.10 09.04.13 328/ 100.40 198028  100.35 100.50 7.10 3.55 2.29 /Baa3/BBB- Chipbe




Fixed Income Daily 02.08.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
asnpomHedpts BO-6 |+ 10000 R 715 121010 09.04.13 32.8 | 100.30 100.10 100.40 714 3.55 229 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 6.4 101.71 | 0.50 2812 101.52 101.71 15.01 8.82 0.42 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 109 100.00 aHepreTMKa
mapoOrK-1 5000 R 8.100 29.12.10 29.06.11 111 101.81 62 002 101.81 102.01 6.12 3.97 0.84 /Baa3/BBB- JHepreTuka
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 2.0 7.7 52.50 5.01 99.99 0.95 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 7.0 311 100.50 78 023 100.50 101.40 8.38 4.56 0.49 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8.100 22.01.11 25.0112 22.07.13 180 @ 363 99.99 300 001 99.70 99.95 8.22 4.08 1.32 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17 2.0 81.0 | 101.23 2 101.20 101.37 6.60 7.39 0.14 BB/ MalLLKHOCTP.
rac 02 1500 R 1200 26.10.10 23.04.13 33.3 85.00 TOproBnst
[lansCe3206 2000 R 760 01.12.10 30.05.12 22.3 | 100.46 100.00 101.50 7.29 3.77 1.03 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11  17.07.12 120 @ 239 | 107.70 21500 107.20 108.00 6.74 6.94 0.88 Tenekom
[OBTr-® 01 1000 R 1450  03.08.10 03.08.10 0.1 TpaHcnopt
[OBTT-0 02 5000 R 7.75 20.01.11  30.07.10/ 18.07.13 0.0 36.1 23.00 2 9.70 23.00 91.96 16.80 1.22 TpaHcnopt
[rk-01 5000 R 1050 10.09.10  18.03.11/ 08.03.13, 8.0 317 15.58 aHepreTMka
IxendchCul1 2000 R 500 21.10.10 20.10.11 149 99.60 3.00 100.00 541 2.50 113 IloTo3BaH TOproBnst
[vken®un-1 3000 R 9.25  16.09.10 17.03.11 7.7 100.30 260 100.25 100.30 8.91 4.60 0.56 TOProBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 58.7 89.60 2 89.50 90.90 11.68 4.78 3.54 TOproBnst
EABP-3 5000 R 1050, 021110 031111 25.10.16/ 150 @ 76.0 | 104.95 104.75 104.80 6.32 4.99 115 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 8.8 100.81 100.90 101.15 2.78 0.96 0.70 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 135 | 100.93 100.70 100.95 3.31 1.02 1.05 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 370 16.09.10 12.06.14 471 100.00 100.05 101.05 375 0.92 3.48 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 3.74  13.10.10 09.04.14 45.0 | 100.45 1500 100.30 101.00 3.66 0.93 3.34 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925  24.09.10 22.03.13] 13.0320 320 & 1171  99.80 690 936 99.65 99.80 9.54 4.62 213 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 24.09.10 22.03.13] 13.0320 320 @ 1171  100.00 065 801 99.60 99.95 9.45 4.61 213 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 76 IC/ (hyHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 25 TOproBnst
EspoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 60.0 = 96.3 &= 103.00 0.20 130 000 102.80 102.90 8.14 4.31 3.92 XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 20.5 JHepreTuka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 41 102.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 21.0 | 100.00 90.01 100.90 12.33 5.98 1.39 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 26.1 100.00 13.40 6.48 1.64 (puHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 1.0 10.0 17.01 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 156 | 101.70 763 101.70 101.85 6.79 3.97 1.14 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13] 4.0 34.7 | 101.87 | 0.02 105 700 101.78 101.87 5.43 5.31 0.34 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 240 @ 47.7 @ 101.00 74274 100.95 101.04 7.55 3.95 1.69 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.0411) 07.04.13 8.0 327 | 10115 | 0.05 15000 101.12 101.25 6.14 3.92 0.64 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 10.5 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 47.7 | 100.05 @ 0.10 99.81 100.20 8.09 3.96 3.17 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11) 02.06.16, 11.0 = 711 109.94 | 0.09 109.80 109.89 6.40 8.37 0.78 1/BB- TOproBnst
WHnpom 03 1300 R 950  17.11.10 18.05.11 9.7 104.18 1165 40.01 66.99 4.16 4.55 0.75 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 162 | 109.02 = 3.02 2491 381 105.00 109.00 9.59 7.66 112 cepBuC
WIPKYT-0306 3250 R 8.74  16.09.10 16.09.10 1.6 100.54 100.39 100.50 4.55 4.34 0.13 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 40.6 100.00 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300  23.11.10  30.05.11) 20.11.12) 10.0 = 28.1 101.55 101.00 101.50 8.28 5.06 0.75 cbipbe
Kamas-®uH2 1500 R 1125 17.09.10 17.09.10 16 40.00 aBToNpoM
Kapyc.® 01 3000 R 12000  16.09.10 12.09.13 38.0 TOproBnst
Kayctuk 2 850 R 18.000 07.10.10 07.07.11 114 103.10 20 103.10 104.49 12.72 4.35 0.48 XAMUs
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 16.3 | 101.00 3.00 10.42 543 1.14 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  16.09.10 15.03.12 19.8 | 102.00 2480 90.00 10.89 5.87 1.32 meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 116 15.57 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 188 | 111.00 184 110.00 112.00 9.11 371 125 11B- TOproBnst
KOMEMKA 03 4000 R 9.80 18.08.10 15.02.12 188 | 102.00 101.00 103.00 8.67 2.40 1.32 //B- TOproBnst
Koneiika 50-01 3000 R 950 261010  30.07.12] 23.07.13) 240 @363 @ 101.75 025 40 597 101.26 101.75 8.74 2.33 1.70 11B- TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10 16.06.11 10.7 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 111 0.04 /Ba3/ (puHaHCbI
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 72 100.09 100.31 100.64 8.80 4.38 0.53 XAMUs
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 343 | 105.70 179 104.53 105.79 11.82 342 1.59 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 28.7 | 106.00 & 0.20 10 257 106.00 106.10 11.60 3.72 1.10 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 182 | 102.00 25101 101.60 102.30 7.23 4.18 1.34 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 209 | 101.34 | 034 100.60 7.30 3.95 1.50 aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 120 @ 60.6 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350  05.08.10  08.02.11/ 01.08.13 6.0 36.6 | 102.77 102.70 103.00 7.85 6.55 0.46 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 281210  02.07.12  25.06.13 23.0 = 354 | 100.80 100.25 101.25 10.19 5.19 1.62 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 11.6 24.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 16.5 | 101.79 100.03 102.00 5.78 3.48 124 BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740  09.12.10 05.12.13 40.8 99.01 2 99.50 100.99 7.89 373 2.78 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 13.35  09.08.10 06.08.12 246 | 11247 113.00 113.30 6.76 5.92 1.64 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 246 | 11310 112.90 113.89 6.44 5.89 1.65 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 246 | 108.63 112.90 114.00 8.79 6.13 1.60 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  09.08.10 06.08.12 246 | 113.10 15925 112.90 113.50 6.44 5.89 1.65 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 13.35  09.08.10 06.08.12 246 | 11310 50 000 112.90 113.50 6.44 5.89 1.65 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920  16.12.10 13.12.12 28.9 | 10557 101.00 106.50 6.73 4.34 2.04 cbipbe
JTykoitnBO07 5000 R 920 16.12.10 13.12.12 28.9 | 10553 101.01 6.75 4.35 2.04 cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 2.0 8.0 102.95 3 102.61 102.99 9.30 0.28 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 20.1 100.54 | 0.02 7 100.54 100.65 7.99 4.07 142 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 4.0 16.3 | 100.51 100.91 101.32 152.95 5.46 0.14 oto3gaH// GaHku
MBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13 8.0 324 | 100.96 100.50 101.05 7.08 2.10 0.62 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 3.0 33.3 | 102.65 102.10 102.40 3.87 3.64 0.24 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 02.09.10 07.03.11] 27.02.14 7.0 436 | 101.10 2 101.10 101.40 7.44 4.64 0.54 B+/B1/ (pUHaHCbI
MBPP 0506n 5000 R 825 161210 191211 12.06.14, 17.0 @ 471 100.60 27515 100.30 100.70 7.86 4.09 123 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 284 | 11044 | 0.04 10 090 110.40 110.44 7.92 5.76 1.92 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 5.0 90.5 2.01 C/Caa2/D GaHku

Metceps-01 1500 R 11.000 241110 03.06.11 23.0512 10.0 221 99.49 1021 99.41 99.49 11.62 5.51 0.73 TOproenA




Fixed Income Daily 02.08.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 11.0 & 34.9 | 100.79 90010 100.71 100.79 7.56 4.20 0.81 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16, 240 728 @ 11861 0.38 300 118.35 118.50 8.97 3.99 1.60 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12]  09.10.18/ 27.0 = 99.8 & 106.51 2508 106.52 106.85 9.52 293 1.80 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 160 @ 278 @ 10575 @ 0.75 20 505 105.30 105.75 7.84 5.89 1.1 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 31.9 | 101.00 @ 0.74 512511 100.60 101.05 9.52 4.81 210 B1/ MmeTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 33.3 | 100.95 @ 0.05 95 552 100.51 101.00 9.56 4.82 2.20 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 1.0 19.1 102.50 100.00 105.00 1.93 0.12 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 071010 21.10.10/ 01.10.15 3.0 63.0 | 100.50 15000 100.00 105.00 8.39 3.10 0.21 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 211010 28.07.11) 17.07.14, 120 @ 483 | 100.89 100.00 105.00 6.48 1.83 0.91 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10,  07.09.10 06.09.11 134 MaLUMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12  07.02.13 19.0 & 30.8 | 109.30 6.94 6.16 1.30 notpe6. Tos
M-MHAYCTP 1000 R 1225 17.08.10 16.08.11 12.7 2545 5948 2451 2542 339.02 | 24.00 0.19 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13 6.0 35.9 53.59 50.00 90.00 328.93 13.26 0.11 CTPOUTENLCTBO
Muparoprd1 2500 R 19.00 050810 06.08.10/ 02.08.12 00 & 245 | 100.00 30 506 99.50 10010 | 16.26 947 | 0.02 noTpe6. Tos.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 76 104.30 40 104.44 104.95 7.92 747 0.55 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 271010  05.05.11] 25.04.12. 9.0 21.2 | 100.19 100.25 100.55 8.13 4.23 0.69 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 1.0 246 | 101.34 98.00 100.41 7.87 0.05 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11  24.0712 14.07.15 240 603 B-/B1/ GaHku
MKB 0806n 3000 R 9.70 13.10.10. 19.10.11/ 08.04.15 15.0 & 57.1 100.88 100.90 101.05 8.95 4.80 1.06 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 4.0 280 | 101.53 101.10 101.46 4.19 4.64 0.30 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 16.12.11) 121212 17.0 | 289 @ 104.31 104.03 104.35 6.44 4.64 124 oto3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 32.6 | 100.42 100.50 100.95 7.61 3.80 2.25 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13 1.0 314 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 5.0 235 42.50 6.00 79.00 613.44 9.09 0.06 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 4.8 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 135 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 472 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 9.0 574 | 100.98 100.00 101.98 11.61 6.40 0.63 B3/ GaHku
MOPE-M 01 1000 R 1550  03.08.10 03.08.10 0.1 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 6.7 GaHku
Mockomub-3 5000 R 1.00 151210 16.12.100 12.06.13' 5.0 34.9 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 3.0 20.7 47.50 5.00 90.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 232 91.75 2 91.75 92.29 16.41 5.03 1.18 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 9.7 yenyru
MocobnTp-2 4000 R 20.000 24.09.10 26.03.11 8.0 /ID (huHaHCh!
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 29.1 2.01 /Icc TpaHcnopT
MocsaHepro1 5000 R 1250 14.09.10 13.09.11 13.7 | 107.05 0.15 20320 106.88 107.05 5.99 5.82 0.98 1/BB- JHepreTuka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16 19.0 = 67.6 | 100.96 100.27 101.00 7.03 3.78 1.38 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14) 29.0 = 527 | 106.40 52657 106.30 106.40 7.30 4.80 1.98 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 0.9 100.69 | 0.23 100.51 100.69 2.03 5.67 0.07 1/BB- JHepreTuka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13) 13.0 = 364 @ 101.45 1000 101.46 102.60 741 221 0.93 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 134 | 101.87 100.95 6.36 3.94 0.98 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 221 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750 31.08.10  01.09.11] 26.08.14 13.0 496 @ 110.04 0.9 7121 110.00 110.04 7.77 7.93 0.91 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 39.2 97.52 87.21 99.99 8.04 3.58 2.67 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 63.6 99.89 1 99.55 99.89 7.92 3.87 4.00 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 35.0 & 958 | 101.30 163 186 101.60 101.69 761 3.94 244 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11) 13.05.14, 10.0 = 46.1 108.50 | 0.31 14272 108.34 108.50 5.44 15.40 0.76 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11 26.07.12 19.07.16, 240 @727 | 11319 247 801 113.13 113.19 6.90 12.56 1.75 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 20.2 75.03 92.02 32.45 6.64 113 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 28.6 | 105.46 104.55 7.31 4.61 1.99 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 274 | 107.95 | 0.05 6224 107.92 107.95 6.99 4.96 1.89 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 31.6 | 101.35 | 0.05 50 000 101.35 101.45 7.30 3.81 218 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 354 | 101.40 35280 101.30 101.40 7.08 3.69 248 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 05.01.11  09.07.12] 02.07.14 240 478 = 100.01 = 0.01 30700 99.90 100.01 7.48 3.69 1.71 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 6.7 101.75 7 101.75 102.00 6.30 4.66 0.50 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11/ 14.06.13  11.0 = 350 | 100.35 226 352 100.27 100.38 6.58 3.48 0.82 BB-/Ba3/ GaHku
HIMK-1 3000 R 9.25  15.10.10 10.07.15 60.2 | 101.27 | 0.02 84 543 101.20 101.27 9.01 2.28 2.24 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 9.0 93.44 90.00 95.80 26.66 8.00 0.56 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 9.2 101.80 2500 3.00 9.14 5.63 0.67 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12 4.0 21.9 2.01 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 2010100 221111, 17.04.13 16.0 = 33.1 103.00 1.77 7.26 1.07 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 5.0 16.6 aHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 23.0 @ 35.1 100.95 222010 100.80 100.95 7.05 3.70 1.67 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 142 | 106.53 105.00 107.00 6.44 5.73 1.02 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 21.0 99.80 | 3.17 97.06 125.00 7.50 3.62 151 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11'  31.05.13 10.0 & 34.5 | 101.00 3.00 11.79 6.42 0.74 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 132 | 101.00 32.01 12.32 6.42 0.89 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 15.8 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13, 9.0 33.3 | 100.50 100.95 9.39 4.96 0.66 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 111 100.55 2.07 100.95 9.04 4.74 0.82 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 114 | 100.00 3 97.75 100.00 5.06 2.51 0.88 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 29.0 @ 535 | 109.93 109.50 111.00 8.25 5.82 1.96 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10 22.08.12/ 1.0 251 100.70 | 0.06 100.55 100.66 221 715 0.07 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.0211] 22.08.12 7.0 251 105.15 | 0.15 89799 105.15 105.30 5.42 710 0.51 /Ba3/B+ GaHku
Monunnact1 1000 R 19.00 21.12.10 21.06.11 109 | 100.31 41.00 17.20 9.44 0.73 XUMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 219 | 10045 @ 0.25 55703 100.40 100.60 761 3.85 1.58 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 14.8 61.50 54.00 68.99 49.02 0.01 0.82 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 6.0 36.3 68.01 100 68.02 69.50 156.88 13.20 0.19 MaLUMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 15.3 35.04 TOproBnst
MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 22.8 2.01 MalLLKHOCTP.

Paar.60-15 500 R 26.11.37 04.04.11 8.3 17.01 clx
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MpodpMeaunad-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 36.0 @ 60.4 Tenekom
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 141 100.00 50 96.00 102.00 17.64 8.48 0.89 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 19.8 | 103.00 1 95.03 103.00 15.37 8.23 122 clx
Paarynsitd4 3000 R 17.000 241110 02.06.11] 22.05.13 100 = 342 = 100.01 92.06 100.99 17.15 8.48 0.68 c/x
Pasrynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 3.0 394 5.00 c/x
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13 17.0 @ 40.7 | 108.94 108.68 109.15 6.56 6.18 1.19 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 11.9 | 100.00 15.58 102.00 10.72 4.74 0.86 yenyru
PenKan-2 3000 R 22.00/ 09.10.10, 15.10.10, 04.04.12. 3.0 20.5 | 102.40 3990 102.28 102.40 8.51 10.65 0.19 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11  06.06.12) 11.0 = 226 & 101.34 540 101.33 101.57 10.86 6.12 0.77 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 4.0 99.92 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 28.6 | 106.05 = 0.05 100 502 106.00 106.35 6.68 4.42 2.01 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 34 101.00 | 0.05 100.70 100.94 3.76 3.63 0.27 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 27.7 | 101.53 101.90 102.15 6.92 3.71 1.97 BBB/Baa1/BBB | TpaHcnopt
PX0-0806n 20000 R 8,50  05.01.11 06.07.11 114 10295  0.03 102.89 103.12 5.28 4.12 0.87 BBB/Baa1/BBB | TpaHcnopT
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 4.0 40.1 98.35 98.48 98.75 5.67 0.05 0.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 438 | 12505 0.10 112 408 124.91 125.05 713 5.98 2.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 2411.10 18.11.15 64.6 99.98 100.50 100.80 7.95 3.89 4.06 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111 16.05.19 16.0 @ 1071 @ 11155 0.5 43230 111.55 111.67 5.72 6.66 117 BBB/Baa1/BBB | TpaHcnopT
PX[-1306n 15000 R 1146 09.09.10 06.03.14 438 | 104.65 400 104.65 104.94 10.13 5.46 2.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 57.1 106.04 105.86 106.12 9.65 5.20 3.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116, 271210 261212 20.06.16, 29.0 = 71.7 | 107.52 2028 107.30 107.52 7.80 5.18 2.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11,  05.06.17 11.0 = 834 | 107.85 112 924 107.70 107.90 5.05 6.62 0.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713 16.07.18 36.0 @ 969 | 111.27 110.87 111.10 7.16 5.06 2.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19, 48.0 @ 109.1 @ 114.29 113.65 113.85 742 5.02 3.12 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 24.01.11  27.07.11  08.07.24 120 @ 169.7 @ 108.32 108.35 108.67 4.80 6.22 0.92 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15/ 16.01.25 55.0 @ 176.1 @ 106.15 7.48 4.23 343 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12 21.06.13) 23.0 @ 352 | 100.30 8345 100.05 100.35 7.34 3.70 1.68 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 35.8 | 100.55 16 000 100.70 100.89 7.94 4.01 247 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11  06.11.13 10.0 = 39.8 | 104.75 62978 104.00 104.91 545 5.74 0.72 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14 100 = 520 @ 104.75 0.04 16 400 104.00 104.75 545 5.74 0.72 BBB+/Baa3/BB+ | GaHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 240 @ 60.4 (bUHaHCbI
Poccenxb 10 5000 R 9.00 11.08.10  10.02.13] 29.01.20, 31.0 & 1157 @ 104.30 14 600 103.60 104.30 721 4.30 2.09 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 31.0 & 1157 @ 104.29 13999 103.01 104.27 721 4.30 2.09 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 7.85 18.08.10 16.02.11 6.7 100.50 3 100.50 7.09 1.95 0.50 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14) 09.02.17, 43.0 @ 795 @ 105.26 100 820 105.27 105.50 7.65 4.38 2.79 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10 071011,  27.09.17 14.0 = 87.2 | 105.00 105.00 107.00 710 5.46 1.04 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11  27.11.18 17.0 | 101.4 | 100.00 100.05 13.87 6.73 1.1 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 11.0 = 956 & 101.22 340 000 101.10 101.35 5.48 3.40 0.82 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10.100 251110 261112 141119 280 @ 113.1 | 106.25 1 105.51 106.80 721 4.74 1.96 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 28.0 @ 113.1 | 106.00 108 752 106.40 107.49 7.33 4.75 1.96 BBB/Baa1/ GaHku
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 0.4 99.90 | 041 65 605 99.81 99.90 11.31 417 0.03 (buHaHCb!
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 20.3 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11 14.06.12 11.0 @ 228 99.34 21.20 100.00 12.31 2.51 0.76 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 44 103.36 101.00 111.01 3.64 6.27 0.35 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 14 102.66 -1.94 7.16 0.12 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 6.5 101.95 220 001 101.90 102.35 7.06 5.26 0.47 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 2.0 13.9 99.74 8.59 3.90 0.15 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12) 3.0 20.8 | 101.58 | 0.08 101.50 101.60 5.81 6.87 0.22 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 7.0 19.3 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 8.0 139 99.99 4 97.50 99.99 11.17 5.52 0.56 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 46.9 5.00 MalLLMHOCTP.
CB-®uHaHc! 1500 R 0.100  20.09.10 20.06.11, 18.06.12 11.0 = 23.0 notpe6. To..
Cgo6Coxkon3 1200 R 18.000 23.11.10 231110, 24.05.11 4.0 9.9 95.00 90.00 100.00 38.52 9.45 0.23 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 8.8 103.71 11.05 3.85 0.63 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11] 18.09.12 140 = 260 @ 108.70 = 0.15 413 453 108.30 108.70 6.08 6.42 0.99 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 31.0 | 104.95 104.20 7.72 4.63 2.08 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 31.0 | 104.78 103.00 7.80 4.64 2.07 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.09.10 27.03.12 20.2 35.68 11.50 59.87 120.26 7.34 0.64 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 34.2 9.44 3 7.66 943 22016 = 2113 0.45 NpoM3BOACTBO
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 36.1 100.15 | 0.10 14 595 100.05 100.15 12.82 6.22 227 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 7.0 101.05 21002 100.83 101.29 5.72 2.12 0.33 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 16.5 | 100.52 100.00 103.70 7.78 2.01 0.91 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 34.2 | 100.00 100.00 761 1.62 2.09 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.08.10  09.08.11] 24.07.19, 120 @ 1094 @ 108.24 = 0.74 5.71 2.70 0.91 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11  30.08.10/ 17.07.12) 1.0 239 | 106.55 @ 0.05 200 106.55 106.90 8.42 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14.  10.10.19, 51.0 & 112.0 @ 112.23 273 957 112.13 112.26 10.10 6.00 3.00 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19, 51.0 & 112.0 = 11226 @ 0.06 395 001 112.13 112.25 10.09 6.00 3.00 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 16 100.75 100.73 101.00 3.95 4.83 0.13 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 13.0 = 368 | 101.48 101.25 8.13 4.67 0.89 BB/ Tenekom
CUBYPXong1 1500 R 1047 04.11.10 01.11.12 27.5 3.00 BB/Ba2/ XAMUS
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11) 18.08.14 7.0 493 99.01 99.01 109.01 12.01 5.04 0.49 notpe6. ToB.
Cunteppa 1 3000 R 1750,  05.08.10  09.08.10/ 01.08.13, 0.0 36.6 | 100.41 8.69 0.03 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 449 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 452 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 31.7 | 105.35 105.00 105.40 7.59 4.62 213 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14] 25.0 @ 49.1 114.15 173 003 114.15 114.21 7.31 6.44 1.63 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 290 @ 77.0 @ 110.72 259 940 110.70 110.86 7.51 5.63 1.94 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13 23.0 @ 35.1 102.00 500 101.50 102.00 10.74 5.74 1.58 B-/B3/ Tenekom
CUTPOHUKC1 3000 R 17.700  21.09.10 21.09.10 1.8 101.57 100.01 103.00 6.56 8.69 0.14 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 980 081210 121211/ 05.06.13 17.0 | 34.7 | 100.96 100.83 101.35 9.13 4.84 1.19 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 20.5 TOproBnst
C1Wuayctpl 1000 R 06.01.11 07.07.11 114 CTPOUTENLCTBO

CrpTprasd2 5000 R 849 14.01.11 13.07.12 238 94.80 10 000 94.51 94.90 11.86 4.46 1.64 CTPOMTENLCTBO




Fixed Income Daily 02.08.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CrpTpras03 5000 R 850  14.10.10 11.04.13 32.9 59.30 15.61 102.99 34.68 715 1.7 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11) 15.0212 7.0 18.8 98.68 0.09 716 559 98.65 98.68 18.16 7.83 0.45 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12, 1.0 255 100.95 41 98.00 101.45 7.03 8.40 0.10 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 07.01.11  10.07.13] 26.06.20 36.0 @ 120.6
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 21.8 96.64 29.01 97.90 14.33 6.04 143 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 275 100.38 | 0.39 100.35 101.00 8.22 4.10 191 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 10.2 104.00 100 103.95 104.30 8.10 6.23 0.75 B2/ GaHku
Tardonab 5 2000 R 11.000 220910 29.03.11/ 21.03.12 8.0 20.0 102.06 102.00 102.20 7.60 5.37 0.59 B2/ GaHku
TarchoHab 6 2000 R | 1120 31.08.100 07.03.11) 260213 7.0 | 314 | 102.02 101.70 10215 | 752 547 | 054 B2/ GaHki
TarchoHab 7 1000 R | 1375 171210/ 231210 141212 50 @ 289 | 10270 1 102.35 10270 | 6.30 668 | 0.38 B2/ GaHki
TB3 50-01 2000 R 700 151210 24.06.11) 12.06.13 11.0 | 349 0.30 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 150312 11.03.14 200 | 440 = 101.85 101.40 7.37 416 | 141 aHepreTUka
TrK-102 5000 R | 1699 04.01.11 11.07.11) 01.07.14 120 | 477 @ 10919 | 005 30 000 109.07 109.35 | 6.64 776 | 085 aHepreTUka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13, 0.0 30.7 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 1.0 132 101.39 101.03 101.38 1.65 8.85 0.10 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 224 98.00 JHepreTuka
TrK-6MnB-1 2000 R 1050, 24.08.10 28.02.11) 21.0212 7.0 19.0 101.63 101.85 102.40 7.53 2.58 0.52 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 217 aHepreTMKa
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 15.4 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 10.0 4.01 TOproBnst
TexHukonb® 3000 R 17.000 09.09.10  31.08.10/ 07.03.12, 1.0 195 100.98 101.00 101.59 8.40 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 36.5 106.00 | 0.12 4009 100.53 111.03 18.09 9.46 2.04 (buHaHCbI
TMK-03 o6n 5000 R 980  17.08.10 15.02.11 6.7 101.99 | 021 101.85 102.00 6.14 4.79 0.50 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 44 51.00 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 3.0 39.4 101.83 200 002 101.83 102.20 8.55 8.30 0.24 TpaHcnopt
TpatcKoHT1 3000 R 9.50  31.08.10 26.02.13 314 104.70 | 045 104.94 105.03 7.60 4.52 211 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 59.0 102.90 210 102.70 103.16 8.1 4.26 3.23 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 5.0 228 103.50 1493 103.21 103.50 5.15 7.23 0.38 /Ba1/BB GaHku
TpaHcKpend 5000 R 10.30.  06.01.11 07.07.11 114 104.04 | 0.04 150 000 103.80 104.10 5.88 4.94 0.86 /Ba1/BB GaHku
TpancKpen6 4000 R 825  21.10.10 17.04.14 452 100.30 189 205 100.25 100.60 8.32 4.10 2.96 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 8,50 12.08.10 18.08.10/ 10.02.11 1.0 6.5 100.50 4.22 0.05 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 58.0 @ 107.0 = 104.80 2 104.80 105.30 8.47 9.28 3.70 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 0.6 TOproBnst
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 20.3 102.30 20 101.70 103.05 7.33 4.24 1.44 JHepreTuka
YIMK-Y3Mo1 3000 R 825  31.08.10 28.02.12 19.3 meTannyprus
YMMO 3 3000 R 10.000  16.12.10 14.06.12 22.8 100.37 99.50 101.00 10.01 4.97 1.58 MalLLMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 22 MaLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 5.1 98.10 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 11.9 104.99 2392 104.55 104.99 9.24 6.89 0.86 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 26.08.10  01.09.10/ 23.02.12/ 1.0 19.1 102.75 100.10 110.00 8.49 0.10 B+// (pUHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 179 109.37 108.00 112.00 9.76 7.52 125 B+// (buHaHCbI
Ypancu6lKs 3000 R 1425 20.01.11  20.01.11) 19.01.12 6.0 179 103.11 102.25 103.25 7.62 6.89 0.44 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 14.8 103.88 | 0.08 103.80 104.39 6.78 4.82 1.08 B+/Ba3/ GaHku
YPCABatk 7 5000 R = 1175  20.01.11 19.07.12 240 | 10713 107.45 107.90 7.93 547 | 169 B+/Ba/ GaHKi
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 571 102.10 | 0.30 210413 101.70 102.10 8.62 4.40 3.54 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 160 @ 275 105.00 103.50 6.62 5.13 113 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 15.8 102.00 1 2.01 7.98 513 0.72 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 19.7 101.90 5913 100.89 102.00 6.29 4.16 0.78 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 32.6 7.00 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.10.10 06.10.11 144 101.61 1.1 50 000 101.62 101.90 5.95 3.58 1.07 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 11.0 @ 349 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 1.6 100.42 100.20 4.33 1.86 0.13 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11, 3.0 146 101.50 100 2.08 101.71 6.31 3.44 0.21 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11/ 17.04.13 150 @ 33.1 100.80 3500 100.10 100.80 7.67 2.02 1.09 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10 30.04.12 23.04.15 210 @576 101.40 | 0.30 200 101.00 101.40 8.33 2.21 1.52 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 25 99.90 15.50 8.84 4.12 0.19 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 116 100.00 27.01 10.24 4.99 0.84 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 230 @ 475 101.10 1.00 4000 99.80 100.20 8.76 4.56 1.64 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 132 102.40 500 102.30 102.40 5.79 4.53 0.63 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 10.2 103.90 55 103.90 104.20 7.96 6.12 0.75 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 3.0 575 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 17.0 @ 286 105.80 | 0.11 16 354 105.55 105.80 12.00 7.78 112 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 109 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 4.6 0.53 18 0.60 20.00 TpaHcnopt
Onemlnz-02 2300 R 21.00 09.09.10, 14.06.11  04.09.14 11.0 = 49.9 105.45 2 105.45 106.00 14.68 4.96 0.70 (buHaHCbI
OMAnbsHe 1 2000 R 07.01.11 08.07.11 114 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 9.8 3HepreTuka
FOHUMMnK 01 2000 R 14000  07.09.10 06.09.11 134 35.04 notpe6. ToB.
tOHUTaiin-01 1500 R 1200 221210 22.06.11 109 99.98 43.00 100.10 12.35 5.98 0.77 NpoM3BOACTBO
OTK BO-01 2000 R 11.000 201010 211011, 17.10.12) 150 @ 270 104.39 104.25 7.38 2.63 1.08 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 27.0 106.32 107.35 8.52 2.67 1.84 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 22.3 100.37 100.01 7.94 3.97 1.60 /B1/B Tenekom
t0Taiip-® 03 2000 R 14000 14.12.10 14.12.10 4.6 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 32.3 102.05 | 0.15 500 101.61 102.05 12.10 3.05 2.04 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 32.3 100.02 | 2.02 100.01 115.00 13.08 3.12 2.02 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 19.6 103.39 102.42 105.75 7.99 497 1.27 BB/ 3HepreTuka




Fixed Income Daily 02.08.10
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
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FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 41 100.58 100.05 6.31 3.98 0.32 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 218 2.30 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 46.8 101.00 40 000 99.70 101.10 7.94 4.32 243 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 111 102.94 104.00 105.80 6.96 4.96 0.83 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 39 100.23 100.05 6.14 2.33 0.30 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 15.1 100.57 19.01 101.75 710 2.56 0.72 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 28.2 101.24 = 124 97.00 8.23 3.04 1.01 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 132 100.77 0.01 101.45 745 2.08 0.74 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 284 103.00 650 103.00 7.53 219 173 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 354 101.51 2 101.51 104.99 9.65 248 1.96 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 21.7 | 102.39 7.70 477 1.03 BB-// MyHULAnanbHbIiA
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 10.2 105.00 1065 105.01 105.65 6.08 4.52 0.36 BB-// MyHUL@nanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 8.6 100.45 12211 100.27 100.45 6.89 3.81 0.50 BB-// MyHULMNANbHbI
Kapenus 2 1000 R 767 141010 14.04.11 86 | 10045 12211 100.27 100.45 6.89 3.81 0.50 BB-// MYHULVMNATbHbIR
KOMM 68 06 700 R 1050 14.10.10 14.10.10 25 101.00 5733 100.82 101.00 5.59 5.21 0.20 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 404 101.76 = 0.86 90.14 102.98 7.55 4.46 2.35 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 65.1 96.72 15.04 100.00 7.66 3.89 3.66 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 28.9 95.52 2.01 34.31 3.39 122 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 21.7 105.35 1855 105.35 105.65 6.98 2.70 1.18 BB+/Ba2/BB+
leHO6n-206 800 R 1401 08.12.10 08.12.10 44 101.99 102.00 8.36 6.85 0.33 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 53.0 116.00 550 113.52 117.25 7.68 5.27 3.28 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 5.0 102.51 0.16 102.35 102.99 3.76 4.89 0.39 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 484 101.38 101.45 101.64 7.25 3.98 3.26 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 59.7 10040 = 0.19 35557 100.45 100.50 7.46 4.00 3.86 BBB/Baa1/BBB | MyHULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 23.3 103.56 511 103.20 103.95 6.09 3.87 1.70 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1445 = 95.36 95.20 95.50 7.64 421 7.37 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 83.7 100.10 9472 100.02 100.10 744 4.01 5.06 BBB/Baa1/BBB | MyHULnanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 16.9 103.50 = 0.20 19 656 103.30 103.48 541 3.88 1.26 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 25.6 10340 @ 033 11870 103.00 103.40 6.11 3.90 1.81 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 74.9 100.41 100.20 100.40 7.36 4.02 4.57 BBB/Baa1/BBB | MyHULunanbHbii
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 10.2 104.45 860 104.30 104.45 4.63 241 0.77 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 34.6 123.37 037 992 212 123.20 123.60 6.14 3.06 2.24 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 47.0 122.80 580 056 122.80 122.90 6.94 3.08 2.88 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 41.0 126.30 = 0.10 106 823 125.80 126.50 6.42 2.99 2.58 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 8.8 101.65 3422 101.58 101.75 6.70 4.42 0.66 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.00 20.10.10 16.04.14 452 98.05 0.10 239 297 97.95 98.05 8.80 4.07 2.95 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 349 | 101.50 89720 101.35 101.60 8.32 4.42 1.70 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 198 | 11245 045 111.80 112.20 6.68 7.46 1.00 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 149 99.80 690 99.82 100.90 8.18 3.97 0.71 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 28.0 | 100.80 212 747 4.06 1.15 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 58 10116+ 0.04 2539 984 101.12 101.17 3.68 1.50 0.45 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 11.08.10 09.11.11 15.6 101.79 10 568 101.55 101.90 4.84 1.52 117 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 179 110.09 = 0.09 5000 109.99 110.35 4.84 2.70 1.31 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 324 11470 = 0.05 4500 114.50 114.90 6.12 261 219 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 114 105.85 9000 105.65 105.80 4.20 248 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 27.0 111.80 = 0.06 1 111.10 112.81 5.72 2.52 1.90 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 25.08.10 20.08.14 494 119.03 5912 248 119.10 119.20 6.69 5.03 3.06 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 142 106.10 52 655 106.01 106.12 4.60 4.70 1.05 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 52.7 105.33 | 0.00 1155 105.20 105.33 6.77 3.84 3.48 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 30.3 102.48 28551 102.47 102.52 6.15 3.48 219 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  04.08.10 01.08.12 244 102.23 38020 102.23 102.26 5.74 347 1.75 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 27.5 | 100.38 48 987 100.38 100.80 5.80 5.98 1.98 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 23.7 100.91 5000 100.90 100.95 5.72 151 1.75 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 36.1 99.85 0.00 50109 99.80 99.94 6.30 1.52 2.57 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.09.10 17.12.14 53.4 117.87 15000 117.30 117.90 6.64 2.37 3.35 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 24.7 103.90 195 585 103.78 104.13 4.86 3.84 1.14 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 8.000 08.09.10 29.08.18 98.4 100.36 50 000 100.30 100.60 7.05 3.98 3.76 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 73.2 99.00 0.25 1492 98.50 99.00 7.04 1.89 4.25 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24121 137.8 = 99.55 0.25 6987 266 99.28 99.90 7.33 213 6.74 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 105.2 = 70.85 1982 277 70.70 73.00 7.70 5.39 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 310.7 | 94.76 3572 636 94.50 95.45 7.50 3.63 10.69 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 97.7 92.68 4611495 91.45 92.57 7.16 3.76 547 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 4.0 101.08 100.82 6.39 4.84 0.31 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82/  09.09.10: 09.09.10! 14 100.38 100.04 344 1.69 0.11 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760  12.08.10 11.08.11 126 101.23 99.76 101.70 6.51 1.87 0.93 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 23.0 99.35 1150 99.60 100.75 7.55 1.75 1.65 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 413 103.10 68 001 103.00 103.85 7.29 2.25 1.32 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 1500 13.08.10 10.05.13 33.8 116.95 105.50 117.50 6.83 3.20 1.88 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795  14.10.10 11.04.13 329 101.45 947 101.45 101.55 7.22 1.95 1.49 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 26.08.10 26.05.11 10.0 101.63 100.00 101.95 6.17 2.16 0.56 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 171 100.10 3565 100.11 100.50 6.99 3.51 0.83 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 171212 29.0 98.78 100.20 100.60 7.97 3.55 142 B MyHULananbHbIi
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 40.5 | 108.34 108.00 109.50 7.76 3.14 1.50 B MyHUL@NanbHbIi
YamypTua-2 1500 R 840 17.01.11 15.07.12 23.9 101.70 355 101.50 102.10 7.59 4.16 1.72 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 103 | 101.13 15.67 6.55 3.87 0.78 /Ba2/ MyHULMNaNbHbIA
Yysawms-06 1000 R 749  19.10.10 17.04.12 20.9 | 100.00 94.29 747 1.87 1.51 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 34.7 | 100.97 100.00 8.93 2.32 1.97 /Ba2/ MyHULMNaNbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 452 99.85 2425 99.00 100.95 8.10 1.95 21 BB//BB- MyHULMNaNbHbIA
AkyT-09 06 2000 R 9.75  23.09.10 19.09.13 38.2 104.89 100 000 104.50 105.30 7.79 2.32 2.06 BB//BB- MyHULMNanbHbIA
Ap06n-06 2000 R 6.50  19.10.10 19.04.11 838 99.51 BB-// MyHULMNanbHbIi

ApO6n-09 3000 R 850/ 19.08.10 16.05.13 340 | 101.04 8.04 210 210 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 108 | 103.11 5.60 449 0.84 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 286 | 10757 | 0.10 6.70 476 2.05 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 232 | 10392 | 001 5.98 3.94 1.74 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 11.0 | 353 | 105.69 2.80 4.38 0.87 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210, 09.12.10  09.1215 4.0 | 653 | 10045 0.00 7.21 429 0.35 BB/Ba1/B+ BaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 56.4 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220810 220212 220217 19.0 = 80.0 = 99.68 | 0.01 8.85 433 1.38 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.09.10 11.03.15 56.2 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 524 | 108.80 | 0.05 6.49 4.08 3.52 B+/Ba3/B+ cbipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 40 | 101.68 | 0.02 210 3.63 0.32 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 7.2 102,00 | 1.00 2.76 6.13 0.59 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.11.10 13.05.13 339 | 10498 0.07 5.38 349 248 BBB-/Baat/ GaHkmn
BoM-15 300 § 750 251110 251110 25.11.15 4.0 | 648 | 100.11 | 0.02 7.08 3.75 0.31 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 56.2 | 101.1€ 6.40 331 3.83 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 825 | 9932 | 0.29 6.93 343 5.28 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.10.10 25.04.12 212 | 9850 10.84 2.25 0.80 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 342 | 10181 7.02 381 246 [Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 3.1 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 50.7 | 106.31 5.65 347 3.50 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.10 21.09.12 261 | 104.02 5.84 3.78 1.91 BB//BB XuMus
Evraz-13 1050 § 8.88 24.10.10 24.04.13 333 | 106.22 6.35 4.18 237 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 643 | 104.00 7.32 3.97 4.18 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 942 | 107.88 = 0.19 8.10 4.40 5.39 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 339 [Caal/D chipbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 20 | 100.90 1.95 7.73 0.16 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 36 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 8.9 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 288 | 10392 | 0.04 2.79 439 2.20 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 280 | 96.14 | 002 4.68 1.50 247 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 315 | 11328 @ 003 4.15 4.25 224 BBB/Baa1/BBB |cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 396 | 105.18 | 0.07 475 6.26 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 36.3 | 103.37 | 0.08 3.31 218 217 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 329 | 108.30 4.06 3.39 241 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.10 31.07.13 366 | 10970 | 0.04 4.04 342 261 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 435 | 10475 | 0.05 3.55 4.80 324 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.10 31.07.14 487 | 110.40 5.32 3.70 3.30 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 51.8 | 10479 | 0.07 4.06 5.12 3.71 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 589 | 10576 & 0.5 447 5.56 4.23 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 550 | 115.04 | 0.05 279 7.06 3.80 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 76.9 | 103.88 | 0.58 5.48 2.99 5.14 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 80.9 | 101.64 = 0.08 478 5.05 5.58 BBB/Baa1/BBB | cbipbe
Gazprom-17-Z 500 € 544 02.11.1C 02.11.17 884 | 102.3€ = 0.09 4.98 5.32 5.82 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 91.8 | 10531 | 0.06 5.63 6.27 5.88 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 937 | 113.65 591 3.58 570 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231010 23.04.12 23.04.19 21.0 | 1063 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720  01.08.10 01.02.20 115.8 | 106.16 5.03 3.39 274 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51]  07.09.10 07.03.22 1413 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 46.0 & 289.1 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.10 16.08.37 329.3 | 10349 | 0.08 7.00 352 | 1161 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 0.5 99.97 721 327 0.04 /Baa3/BB BaHku
Gazprombank-11 300 § 797 15.12.10 15.06.11 10.7 | 103.63 3.71 384 0.84 /Baa3/BB GaHkun
Gazprombank-13 500 § 793 28.12.10 28.06.13 355 | 106.21 | 0.05 5.59 3.74 2.58 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.10 15.12.14 53.3 | 100.52 24562 224 0.02 [Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 62.7 | 100.38 6.41 324 422 /Baa3/BB GaHkun
Gazstream-13 647 § 563  22.01.11 22.07.13 36.3 | 103.12 4.49 2.73 272 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 10.8 | 104.53 5.68 5.26 0.84 [Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 126 | 10535 | 0.00 6.30 5.58 0.92 [Ba3/B+ GaHkm
11B-13 200 § 11.00  15.08.10 15.02.13 31.0 C/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 38 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 10.8 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 15.2 RD/ID Xumus
LenSpetsSMU-12 CLN 100 § 9.75/  26.10.10 26.04.12 212 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 520 | 105.56 491 3.02 367 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 835 | 10347 5.73 3.07 548 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 1128 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1443 | 100.50 6.59 3.31 805 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888 10.09.10 10.03.11  10.03.16 7.0 | 683 | 99.88 9.06 4.44 0.56 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 119 | 10427 | 0.16 5.20 4.68 0.93 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 78 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 146 | 103.87 | 0.05 3.08 6.21 1.12 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 758 | 10261 4.52 4.93 5.19 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 25 | 101.12 2.83 4.14 0.20 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 182 | 10577 | 0.01 3.98 3.78 141 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 1205 | 111.83 | 0.15 6.51 387 6.95 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 210 | 107.24 459 5.60 1.40 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 50 | 657 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 219 | 104.08 4.60 3.36 1.66 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 29.0 | 106.20 | 0.01 6.40 4.36 211 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 8.75  21.10.10 21.10.15 636 | 100.60 = 0.10 8.60 435 4.04 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 15.0 = 758 BB-/Ba3/ (UHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 0.6 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 14.2 TOproBns

Promsvyazbank-10 200 § 8.50,  04.10.10 04.10.10 22 100.77 3.89 8.44 0.17 B+/Ba2/otoseaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 149 | 103.07 6.09 4.24 1.13 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 221 1 102.39 8.17 4.70 1.62 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 120 360 | 109.65 0.63 4.90 0.93 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 58.7 | 108.10 = 0.07 10.56 5.90 3.54 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 58.7 | 108.10 = 0.07 10.56 5.90 3.54 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250  31.07.10 31.01.18 914 | 108.50 11.62 576 4.58 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750  22.11.10 22.05.12 224 | 10211 | 0.02 6.24 3.67 1.66 B1/B+ Chlpbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 325 | 10075 | 0.33 196.05 6452 | 0.34 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 112 | 10114 | 0.16 11.64 6.43 0.82 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 234 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 41 101.53 2.19 3.39 0.33 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 213 | 104.00 381 6.02 1.66 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 340 | 106.77 | 0.03 4.56 3.36 2.50 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 323 1 100.2C | 0.00 741 3.74 2.31 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 421 | 106.85 4.94 333 3.05 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 471 | 114.07 4.95 3.94 3.27 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 697 21.09.10 21.09.11  21.09.16 140 = 748 = 100.62 = 0.03 6.39 3.46 1.06 BBB/Baa1/ BaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.06.17 82.7 | 10245  0.32 5.86 3.07 5.42 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 95.3 | 11050 @ 0.18 6.04 3.51 5.87 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 72 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 57.8 | 99.81 | 0.19 367 1.82 429 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 97.2 | 14077 | 0.08 479 391 5.79 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1187 | 101.11 | 0.22 4.85 247 7.56 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2180 | 17442 | 044 2 5.94 3.66 9.39 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2395 | 116.10 | 0.13 4000 4.81 3.23 5.69 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 7.50  07.10.10 07.10.10 23 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 9.3 99.89 | 0.02 8.74 432 0.71 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 50 | 655 = 97.59 | 0.17 15.60 4.55 0.35 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 772 | 10125 10.57 4.82 449 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 81.3 | 10159 | 0.21 5.45 2.86 5.40 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 15.7 | 104.10 267 2.85 1.23 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 340 | 106.33 | 0.01 4.06 3.05 2.52 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 356 | 106.34 4.14 3.04 265 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 60.1 | 10203 0.18 5.03 270 4.28 GaHkun
Severstal-13 1250 8 9.75  29.01.11 29.07.13 36.5 | 109.33 6.29 4.46 2.60 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 453 | 108.53 6.62 4.26 3.08 B+/Ba3/BB- chipbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 8.9 BB/ Tenekom
SINEK-15 250 § 7.70  03.08.10 03.08.15 61.0 | 102.86 7.01 3.74 397 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 6.1 103.44 | 0.02 1.85 429 0.49 BB-/Ba3/BB Tenexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 184 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 124 | 10373 | 0.01 6.09 4.82 0.94 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 118 | 10338 | 0.05 3.32 3.33 0.94 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 26.1 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 31.9 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 549 | 10384 | 0.19 5.28 3.01 379 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 72.7 | 10855 | 0.05 5.78 3.46 482 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 80.8 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 928 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 115.8 | 105.50 6.47 344 6.66 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 44 Tenexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 848 = 98.26 11.83 5.35 472 B1/ GaHkm
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 11.0 | 10411 | 0.02 4.25 4.32 0.86 /Ba1/BB GaHku
Transneft-12 500 § 6.10  27.12.10 27.06.12 233 | 10566 = 0.05 3.03 2.89 1.80 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 233 | 104.03 | 0.02 3.18 2.59 1.80 /Baa1/BBB chlpbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 368 | 11111 0.11 3.77 3.46 2.63 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 438 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 97.7 | 12111 064 542 3.59 579 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.09.10 06.09.12 256 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 17.3 | 107.90 6.09 5.56 1.30 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 158 | 103.54 5.29 8.02 1.19 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11  04.06.13 10.0 = 347 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1211 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 15.0 | 105.70 3.58 3.96 1.15 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 335 | 108.25 5.12 3.87 242 /Ba2/BB+ Tenexom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 708 | 109.16 6.34 3.78 4.58 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 9.13 30.10.10 30.04.18 944 | 11437 6.71 3.99 5.57 [Ba2/BB+ Tenexom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 84.1 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 62.9 ' 100.01 & 0.02 6.20 3.10 428 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 146 | 104.62 3.53 3.58 113 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 112 | 10466 = 0.03 2.99 7.88 0.90 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 274 | 10402 | 0.14 470 3.18 2.05 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 284 | 99.81 12.08 6.01 1.94 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 371 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 55.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 55.9 | 103.05 0.7 5.70 3.14 3.85 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 67.5 | 100.97 = 0.02 4.01 4.21 4.87 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 34.0 | 953 | 104.82 5.02 328 253 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625/ 020111 020715 02.07.35 60.0 = 3034 | 102.17 5.74 3.06 4.18 BBB/Baa1/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproenn

PykoBoauTtenb yrnpasneHunsa
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

anaBneHme Nno pblIHKaM JOJITOBOIro Kanurtana

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 MpulieHkoBa, grischenkovane@uralsib.ru AnekcaHap Maprees, margeevas@uralsib.ru

AHanuTnyeckoe ynpasneHue

PykoBoauTenb yrnpasneHunsa
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

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

Anpekumnsa aHanusa A0NroBbiX MHCTPYMEHTOB
Pykosoautens Omutpun QyakuH, dudkindi@uralsib.ru

Jonroeble o6s13aTenbcTBa _ Hegtb nras
Omurpuia Ayakun, dudkindi@uralsib.ru BuikTOop MULLHSAKOB, mlshnyakovvv@urals!b.ru
Hagexaa Mbipcvkosa, myrsikovanv@uralsib.ru tOnuns HoeudeHkoBa, nowchenlgoya@urals!b.ru
Mapwus PagyeHko, radchenkomg@uralsib.ru Vipura bynkiHa, bulkinaiv@uralsib.ru
Onbra CrepuHa, sterinaca@uralsib.ru dneKTpo3HepreTuka
Crpaterusi/Monutnka Matsen Tan, taiima@urals?b.ru
Kpuc Yudep, cweafer@uralsib.ru AnekcaHap CenesHes, seleznevae@uralsib.ru
Bsadvecnas CMonbsHWMHOB, smolyaninovv@uralsib.ru MeTannyprus/FopHop06bIBaloLL,as NPOMBbILLNIEHHOCTb
JNeonua CnunyeHko, slipchenkola@uralsib.ru Omutpuin Cmonue, smolindv@uralsib.ru
Hukonan CocHoBckuMm, sosnovskyno@uralsib.ru
DKOHOMMKa
Bnagumup TuxoMupos, tih_vi@uralsib.ru TenekommyHukauun/Mepmna/
Hatanba ManopoBsa, mai_ng@uralsib.ru NHdpopmaLmoHHble TexHoNnormm
Onbra CrepuHa, sterinaoa@uralsib.ru KoHcTaHTUH YepHbiwes, che kb@uralsib.ru

KoHctaHTuH Benos, belovka@uralsib.ru

BaHku Kupunn baxtuH, bakhtinkv@uralsib.ru

NeoHua CnunnyeHko, slipchenkola@uralsib.ru

Hatanbs MawnopoBa, mai_ng@uralsib.ru MwuHepankHbie ynoGpehnsi /

Hatanua BepesuHa, berezinana@uralsib.ru Ma'-”V'HOCTPoeHV'e/TPaHC"oPT
AHHa KynpusHoBa, kupriyanovaa@uralsib.ru

AHanus pbIHOYHbIX AAHHbIX WpwvHa WpTerosa, irtegovais@uralsib.ru

Bavecnas CMosbsHMHOB, smolyaninovv@uralsib.ru
AHLpen borgaHoBud, bogdanovicas@uralsib.ru
Bacunui Lertapes, degtyarevvm@uralsib.ru

MoTpe6utenbckuin cektop /HeaBNXUMOCTL
TurpaH OraHecsH, hovhannisyan@uralsib.ru
HukwuTa LLBen, shvedne@uralsib.ru

PepakTtnpoBaHue /lMepeBon,

[I>xoH Yonuw (aHrn. 53.), walshj@uralsib.ru, AHppen Matnropckuii, pya_ae@uralsib.ru
TumoTtn Xann, hallt@uralsib.ru EBreHun IpuHkpyr, grinkruges@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru Onbra CMKKMHa, sim_oa@uralsib.ru

Hanuun XaBpoHiok, khavronyukdo@uralsib.ru
AnszanH
AnrenuHa LLlabapuHoBa, shabarinovav@uralsib.ru

HacToawmn GonneteHb NpeaHasHadYeH UCKMIOHUTENbHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakvux oDbCTOATENbCTBaX OH He AOMKEH WCMOMb30BaTbCH WK
paccMaTpmBaThCs Kak odepTta Unn npennoxerne aenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIA MaTepuan Obin MOAroTOBMEH C MaKCMMaSbHOWM TLATENbHOCTbIO,
YPAJICVIB He faeT HUKaKMX NPSAMbIX UK KOCBEHHBIX 3aBEPEHUIN UV FapaHTUIA B OTHOLLEHWUM AOCTOBEPHOCTM U MOSTHOTLI BKOYEHHOW B OlonneTeHb MHdopmaumnn. Hu
YPAJNICUB, HM areHTbl KOMMaHUM U apdunMpoBaHHble N1La He HECYT HUKAKOW OTBETCTBEHHOCTM 3a NioOble NPSMbIE UM KOCBEHHbIE YOBITKM OT MCMONb30BaHWS
HacTosLlero GlonneTeHs MM cofepallencs B HeM MHdopmaumu. Bce npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n cofepXallascs B Hem
NHMOPMAaLLMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 NpeaBapUTeNibHOro NMCbMEHHOTO pa3pelleHns. © YPANCUE Kanutan 2010
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