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) 3aBeplinnach o4YeHb HEMPOCTas AN PbIHKOB Heflens, COMPOBOXAABLUAACA OONbLIMM KONMYECTBOM
Fasnpom-11 74 . (12 (1% 33aBneHnn 06 yxyaweHU NepcrekT1s KpynHenwmnmx 3KOHOMUK M1pa. BMecTe ¢ Tem nHBecTopbl obpa-
Cuctema-3 75 : (3) (464  TWAM BHMMaHWSA Ha COODLLUEHWE O PEeKOPAHOM 3a nocnefHune YeTbipe roga pocte BBI eBpo30HbI BO
Il kBapTane GbINO NPOUTHOPUPOBAHO PbIHKOM. Ha MpefcTosilen Heaene BHOBb nybnmkyeTcs Oonb-
o 0ObemM MakpoCTaTUCTVKK, Y4TO OyAeT 3a4aBaTb TOH MUPOBBLIM PbiHKaM. [1ocsie pocTa B cerMeHTe

CbipbeBble pbiHKM €BPOOOHA0B OCTANCA PAL TOPTOBBIX MIEM.  ..eiiiiieeiiieiie ettt eite et e ette et etteeeiee e eeeesnieeaneeeeneea s cp. 2
N3ameHeHve, % -
3Hay. 3apjdeH. 3aMec. YTD BHYTPEHHWI PbIHOK
3onoro, $/yHuya 12155 - 1.9 108 B nocnegHWi AeHb Heflenu Ha pbiHKe rocobnurauuin boina oTMedeHa pasHoHanpasneHHas AMHamuKa,
Urals, $/6app. 730 - (23)  (46)  WN3MEHeHMs Ha KPVBOW 3a Hedesio Obifv He3Ha4YMTeNbHbIMW. Ha NpefcTosen Hegene CoCToATCsA ABa
S&P Meranmel, i, 15963 B 9.7 65  aykumora no O®3; nHBecTopam oynet npennoxeH 06beM 40 MAPA PYO. .oovvvvvievieiiiieeiens crp. 3
S&P C/x npoa., uHa. 615.8 - 10.8 0.0

JeHeXHbIN pbIHOK

LT T YpoBeHb NMKBUAHOCTU HE3HAYUTENbHO CHU3UACA NOCe YMNaThl KOMNaHUAMM CTPaxoBbiX MiaTexen,
RUB mnpa. 3Hay. 3afeH.  3a Mec. YID  Mbl He OXMOAEM €ro M3MEHEHUM L0 HANOroBbIX BbIMAAT 20 @BrYCTa. ovvvveiiieeiiiiiiiiieeeeeeeiiee cp. 5
PEMO B LB 02 (0.0) (28) (1142
Kopcueta 3925  (77.7)  (182) (4416)
Wsmenetie, G.0. Mo OaHHbIM PoccraTta, B Miofie PoCT LEH NPOW3BOAUTENEN OTHOCUTENBHO YPOBHS FOAMYHOM OABHOCTU
NDF 1Y, % 423 s 20 (225)  3amennmncs 1o 6,8% ¢ 9,8% B nioHe. OAHAKO He UCKITIOYEHO, YTO MIOfb CTAHET NOCNeAHNM MeCaLEeM
MOSPrime O, % 277 B 4 (168)  3aMELJIEHNMs POCTa LieH. Mbl OXXMAaeM, YTO B fanbHenLeM pocT LeH NPOU3BOAUTENEN YCKOPUTCS U MO

Uswenenme. % UTOraM rofa OOCTUTHET 13,800, oo cp. 6
(]

USDRUB 30.60 - 0.2 1.9
S— (KOPMOPATMBHBECOBBTWS

Wamenenme, 6., HOBAT3K (BB+/BAA3 /BBB-)
6.n. aHay. 3apen. 3amec.  YID  HOBATSK onybnukoBan (uHaHCOBble pesynbTathl 3a Il kapTan 2010 r. no MCPO. HecMoTps Ha
Russia 30 - UST 10 185.0 - (29) 29 Ce30HHOE CHUXeHWe BbIpyYkM (1 kak cneactsre EBITDA) 1 yBenudeHue ponra, [JONroBas Harpyska
EMBI + Spread 303.8 s (32.0) 9.4 KOMMaHMN OCTaeTCA KOMMOPTHOW NP OTHOLWEeHUW HYuctoro gonra K EBITDA, pasHom 0,5. Bbinyck
obnuraumm KoMnaHMy BM30K K CBOMM CMPABEAJINBBIM YPOBHSAM. ...ooiioviieiiiiaieanieeiieeieeeies crp. 7
NHankaTmBHbIe cnpeabl
350 baHk BTB 24 ycTaHOBMN CTaBKY YeTBEpPTOro—CefbMOro KynoHoB no obnuraumsm cepun 04 Ha ypoBHe
200 6,9% rofoBbIx, 4TO COOTBETCTBYET KYNOHHOMY Aoxofy B pasmepe 34,41 py6. Ha ogHy obnuraumio 3a
KaXXIblI KYMOHHbIV NEPUOL.
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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

Mpolwepwasn Hepens Bblganacb 04eHb HEMPOCTON. [ocniefHVIn paboynii IeHb Hefenn He 3ps Obin «NATHMLEN 13-e»: pbIHKK
y>XXe YeTBepTbIN AeHb NOAPAL 3aBEPLUVAN AeHb B KPAaCHOW 30He. A NpoLlefLlyio NATUAHEBKY MOXHO M BOBCE Ha3BaTb «Hegeneun
HecObIBLUMXCS HAaAeXa»: MHOTMe MHBECTOPbI oXunaanu, 4to 3acefaHne OPC 1 NpuHATME HOBOMO MakeTa CTUMYSIMPYIOWNX Mep
JafyT pblHKaM UMNybC K pocTy. OfHaKo Cly4nnock obpaTHoe: B KOMMIOHWKe No uToram 3acefaHuns MPC Bbino ykasaHo, 4To
BOCCTaHOBNeHMe 3koHOMUKM CLLIA ByaeT ele Gonee MefneHHbIM, YeM Npeanonaranocb 4o Toro. 3TO MWL YCUIIUIO OMaceHms
Y4aCTHMKOB PbIHKa OTHOCKTENBHO BO3MOXHOCTUW CKaTblBaHMs B HOBYIO peLieccuio. [lobaBun neccmMmmamMa pbiHKam 1 rnasa baHka
AHMIMM MepBuH KUHF, 3a8BMBLUWI, YTO MPOrHO3 POCTa aHIMMCKOM 3KOHOMMKM, BTOPOW MO BENNYMHE B EBpOMe, nepecMoTpeH B
CTOPOHY CHWXeHna — ¢ 3,6% p[o 3%. Mbl gymMaem, 4TO OMaceHWUs OTHOCUTENbHO BTOPOrO BUTKa peLeccun noka
NpexXaeBpeMeHHbl, HO 3aMefieHVe MNOCTKPU3MCHOTO BOCCTAHOBMEHWMA MWPOBOW 3KOHOMUKM YyXe Hanuuo. PesynbTatoMm
MPa4YHOro HaCTPOEHUS Ha PbIHKAX CTaNlo CHUXEHWE JOXOAHOCTU AeCATUNETHNX Ka3HavYenckmx obavraumi B NaTHALY O YPOBHS
2,68% — 16-TM MeCAYHOro MUHMUMYMa. Mbl yXe He pa3 OTMeYann, Y4TO CHMTAEM TeKyLUMe LIEHOBbIE YPOBHU B Ka3HAYeMCKMX
obnuraumax CLUA 3aBbileHHbIMK, HO MOKa MHPOPMALMOHHbIN (GOH OyAeT CTofb HEeraTUBHbIM, POCTa JOXOOHOCTEN XAaTb He
npuxoamtcs. O6opPOT po3HUYHOM Toprosnm B CLLIA no ntoram mions Belpoc Ha 0,4% no CpaBHEHMIO C NpedblayLIMM MecsLeMm,
HO OKa3ancs XyXe OXUOAHUI aHaNUTMKOB, a MoTpebuTenbCcKmMe LeHbl B MONe MOBLICUIINCL BrEPBble 3a MoCiefHWe YeTbipe
mMecaua— Ha 0,3% no cpaBHeHWIO C MiOHeM. PaHee Mbl OTMeYanu, YTO B HaCTOALWMMN MOMEHT dednaumsa conpsxeHa Ans
aMepPUKaAHCKON SKOHOMMKM C CYLLLECTBEHHO BOMBLUMMW PUCKaMU, YeM NHDAALNS.

PoCT 3KOHOMMKM €BpPO30OHbI YCKOPWIICA [0 4YeTbIpexsieTHero Makcumyma. B naTHuLy Xxopolume HOBOCTW MpULLAN K3
EBponbl, OAHAaKO MHBECTOPbI UX He OLEeHUNN, HaAeeMCs, YTO Nnoka. Kak 1 0Xmnaanocb, BOCCTAHOBNEHWE SKOHOMWKY 30HbI €BPO, B
OTNINYMe OT aMepuKaHckoM, Bo |l kBapTane yckopunock, NpUYeM CyLLECTBEHHO CUIIbHEE, YeM Mpefnonaran pbiHoK. Poct BBI
eBpOo30Hbl BO Il KBapTane coctaBun 1% OTHOCUTENLHO MpefblOyllero KBapTajla — 3TO MakKCMMalbHble TeMmMbl NogbemMa 3a
nocnegHue Yetblpe rofda. Kak Mbl paHee oTMedvanu, ocflabneHvie eBpOnenckor BasnioTbl MOMOXWUTENIbHO OTPa3nioch Ha
3KCMOPTHOW COCTaBASIOLLEN IKOHOMUKM FepMaHnn — KpynHerwen B eBpo3oHe. Poct BBI MepmaHun Bo Il kBapTane coctaBun
2,2% oTHocuTenbHO | kBapTana. BmecTe € TeM CTpaHbl, OKa3aBLUMECS B LIEHTPE eBPOMENCKOro Kpr3mca CyBepeHHbIX AONroB, MNo-
MpexHemMy He OGnellyT pesynbTaTaMu: XOTs KOHOMUYeckas CUTyauus B MCnaHWM MOCTENeHHO YyyllaeTcs, ee 3KOHOMMKA
BbIpOCna B Il KBapTane OTHOCUTENbHO NpeablayLEero MeHblle, YeM NPOrHO3MpoBanoch — nuwb Ha 0,2%. SkoHoMUKa peunn,
KOTOpas CTana BUHOBHMLIEN «MaMCKOro nepenosioxa» B EBpone, npogonxuna nagatb, cokpatMeLLMch Bo |l kBapTane Ha 1,5%.
Mbl y>xe oTMevanu, 4To NpobnemMbl CyBepeHHbIX AOTOB MoKa HUKYyAA He Oefnvch, a CTpaHaM eBPO30Hbl NMOHAZ0OUTCS OYeHb
MHOTI0 BpeMeHW, YTODbI NpUBECTM CBOW (PUHAHCHI B MOPAOOK.

Mpeacrosiwas Hepens 6yaeT BHOBb Gorata coGbiTussMU. Ha AMHAMUKY LEH POCCUMICKMX aKTMBOB, KaK M npexae, Oyoyt
OKa3blBaTb OrPOMHOE BIMSIHWE BHellHWe dakTopbl. Ha npepcrosiien Hepene OyneT onyOnMKOBaH 3HAYMTENbHbIA OOBLEM
MaKpOCTaTUCTUKW. YKe YyTPOM B MoHeaenbHWK Obina obHapomoBaHa mpeaBapwuTenibHas oueHka BBIM AnoHun 3a Il kBapTan,
KOTOpas OKasanacb Xy>e MPOrHo3oB. SINOHCKasn 3KOHOMMKa ABASETCA TPeTber Mo BenvyvHe B MUpe, 1 BO |l kBapTane ee poct
coctaBun 0,4% no cpaBHeHWto € 4,4% B NepBOM, a Ha NPOLUNOW Heflene AoMNap ONyCTUACS OTHOCUTENBHO MeHbl A0 15-NeTHero
MuHMMyMa. CerogHs ke B CLUA 6ymyT onyGnvkoBaHbl MHOEKC PbiHKA HEOBMXMMOCTU, PacCHUThbIBaeMbln HaumoHanbHOM
accoumaumen LOMOCTPOUTENEN M OTPaXXaloLLMI TeKyLLMe YCIOBMS B CEKTOPE, @ Tak XXe NPOW3BOACTBEHHbIV MHAEKC LWTaTa Helo-
Vopk. Ha npeacroaiien Hepene TOH pbiHKaM ByayT 3a4aBaTh MIONbCKME [aHHble MO NPOMbILNEHHOMY NMPOU3BOACTBY U UHOEKC
ueH npowussoautenen CLUA. [laHHble Mo aMeprKaHCKOMY PbIHKY HEBUXMMOCTU (4MCIO HOBbIX [JOMOB) TakKe He ocTaHyTcs 6e3
BHUMAaHUA.

Poccuiickve eBpoGOHAbI BCe elle NMpuBMeKaTesNbHbl. B NATHNULY crpef cyBepeHHOro Bbimycka Russia’30 K OeCATUNeTHUM
KaszHavercknm obnuraumsm CLLA paclumpuncsa Ha 7 6.1n. 1 BepHyncs Ha oTMeTky 184 6.n. CerogHs yTPOM Ha a3MaTCKMX PbIHKax
HabniofaeTcs pa3HoHanpaBfeHHas AWHaMKWKa: nocne nybnukaumm oueHkk BBIM anoHcknn mHoekc Nikkei cHukaetcs. Ntv
He MeHee BMOJIHEe BEPOSTHO, YTO POCCUMCKME DMPXM CerofHs OTKPOKOTCA B mtoce: LeHa Bappens HedTW pacTeT U Haxo4uTCs
Bbllle OTMeTKM 75 ponn./6app., «3eneHel0T» 1 aMepuKkaHckme dblodepchl. B nocnefHee Bpems B CerMeHTe eBpoobnmraumia
Habnioaancs NoBbILEHHbIN CMNPOC W POCT LieH; MHBECTOPbI OYeHb JONTO 0OXOAMAM 3TOT CENMEHT PbiHKA CTOPOHOW. HecMoTps Ha
TO, 4YTO KOTUPOBKWM psfa Oymar nofpocniv mnocsie LEeHOBOW KOppekuuu, Habniofasllencs B Mae B CBA3WM C npobnemamu
CyBepeHHbIX LONroB psfa CTpaH eBPO30HbI, Ha HaL B3rfa4, B CEFMEHTE eLLE OCTannch Koe-Kakme naen. Nepeuncinm Hekotopble
NX HUX.
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Ha kpuBow [a3npoma npmBrekaTesibHO BbINSANUT Bbinyck Gazprom'14WN (Baa1) ¢ noraweHvem B 2014 1. 1 Bbinyck
Gazprom’19, ¢ noraweHvem 8 2019 r. OTMETUM TakXe amMOpTM3aLMOHHbIA Bbinyck GAZPRU'20 (BBB+/A-),
npednaratloLLMn Npy CBOEN «YKOPOYEHHOW» AopaLn LOXOAHOCTb Ha YPOBHe KpUBOW BbiMnenkoma. iHBeCTopbl cnerka
NepeoLLeHMBaIOT PUCK CHUXEHWSI perTUHra JIyKomna B CBS3M C BbIKYNMOM COOCTBEHHbIX aKUMi, danbHWe BbiMycKu
Lukoil’19 n Lukoil’22 npepnonaraioT npemun B pa3mepe 33 6.n. 1 25 6.n. K kpuBoW goxoaHocTen asznpoma. Beinyck
Alliance Oil'15 BbIrNaaMT HECKONBKO NepenpoaaHHbIM co cnpefioM B pa3mepe bonee 400 6.M. K KPMBOW JOXOAHOCTEN
HedTerasoBbIX BbIMyCKOB MHBECTULMOHHOW KaTeropuu.

Cpeawm bymar kateropuu BB/B HaubonbLmin MHTEpeC No-npexHeMy npeActaBnseT puck Espasa (B/B1/B+), Hanbonee
NpVBeKaTesIbHO Ha TEKYLLIMIA MOMEHT BbIrMAaAAT Bbinyckn Evraz’13 v Evraz'18.

B TenekoMMyHMKaLMOHHOM CeKTope Hemmnoxo CMOTPUTCS Bbimyck Vimpelcom'13, npeanaraiolwnin NnpemMmio B pasmepe
nopsaka 30 0.M. K KPMBOW LOXOAHOCTEN CEKTOpa — [efo B TOM, YTO MHBECTOPOB HECKOMbKO CMYTUAW NepcneKTVBbI
coenky no nokynke Orascom, OAHAKO, MO HalleMy MHEHWMIO, COeNKa He AOMXKHA CUMbHO YXYALUTb KPEeAUTHbLIN
npodusib KOMMaHUN.

Y10 KacaeTcs (PUHAHCOBOro CekTopa, TO B LENOM Hall B3rNaf Ha MepcnekTVBbl CerMeHTa BecbMa MOMOXMUTENeH:
(bMHaHCOBble Moka3aTeny HaHKOBCKOro cekTopa MpoJokaT AEeMOHCTPUPOBATh TEHAEHUMIO K YAYHLWEHUIO MO Mepe
BOCCTaHOBEHWNS POCCUMCKOM SKOHOMUMKM. Ha KPMBOW KBa3MCyBePEHHbIX SMUTEHTOB BECbMa NpMBeKaTenbHble NpeMumm
npegnaratot VTB'18, GPB'13 n GPB'15, Mbl c4uMTaeM npuBnekatefibHbIMW W eBpoobnuraumMm baHka MockBbI
BKMOSC'15.

Mbl y>ke HeOLHOKpPaTHO OTMEYann NpPUBNEeKaTeNbHOCTb Bymar, MMetoLLIMX OTHOLEeHWe K [pynne PeHeccaHc. Ha AaHHbIM
MOMEHT Mbl MOATBEPXAAEM Hall MO3UTWUBHBIN B3rNs4 Ha Bbinyck RENOTE'11, BbINyUIEHHbIM FONOBHOW KOMMAHMEN
rpynnbl, KPeOAUTHOE KayecTBO IMUTEHTa OCTaeTCH BbICOKMM. Ham TakXe Mo-npeXHemy HpaBatcs Bbinyckm Nomos'15,
ALFARU'13 n ALFARU’15, a Takxxe RUSB'11.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

N3MeHeHUs LeH B NATHULYY pa3HOHanNpaBnieHHbl. B nocneHuin TOprosbli AeHb Hefenu B CerMeHTe rocobnmraumi aMHaMmka
LueH Obina pa3HoHanpaBfneHHoW, a obbembl TOproB — HebonbWWMMKW. ToproBble 0OOPOTbI B CErMeHTe TPaAMLMOHHO
YBENMYNBAIOTCS B NPefaBepun aykumoHoB no OM3 — To eCTb 3TOro MOXHO 0XmnaaThb k cpefe. Mo ntoram natHULE OP3 25063,
O®3 25067, O®3 25071, O®3 25072, O®3 25074, OD3 25075 n OP3 26203 HeCKONbKO MOBbLICUIVCH B LieHe, B TO BPeMS
kak OD3 25064, O®3 25065, OP3 25068, OP3 25070, OD3 25073 n OD®3 26200 nopewesenn. COOTBETCTBEHHO,
NATHUYHbIE TOPIM MPOLUNM MO ropasfo boree WMPoKOMy CriekTpy Oymar, Yem B npedblaylime OHW. M3 rpacrika BUOHO, YTO MO
nToram npolueaLle Hegenu nonoxeHne KPUBOWM M3MEHUNOCb He3HaYUTENbHO, a Ha bonee KOPOTKOM KOHLE Yros HakfioHa
HEeCKONbKO YBEUYMIICS.

MNono)keHne KPUBOM 3a He[EenNo N3MEHUNTOCb HE3HAYUTENTbHO
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WcrodHuk: Bloomberg
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XXpem aykuumoHoB B cpepy. B cpeqy MuHuctepctBo dmHaHcoB PO nposefeT ABa ayKuMoHa no pasmMelleHnio OD3 obwmm
obbemom 40 mnp pyb. iHBectopam 6yayT npennoxersl OP3 25071 ¢ noraweHnem 26 Hosbps 2014 1. Ha 20 mnpa pyb. u
bonee kopotkme O®3 25073 ¢ noraweHnem 1 aBrycta 2012 r., obbemM npeayioxeHus Takxe coctaBut 20 mrpg pyd. B yetsepr

BaHk Poccum 3annaHnpoBan pasmelleHve OBP Ha 5 mnpg py0., HO, yu4nTbIBas, YTO TPM NPedblayLLmMX ayKLUMoHa Obiv Npu3HaHb
HeaenCTBUTENbHBIMU, MOKA HET YyBEPEHHOCTA B TOM, YTO ayKLIMOH COCTOUTCS B HeTBEpT.

Onbra CtepuHa, sterinaoa@uralsib.ru



GAR YPAACMIB | K3MUTAN

OEHEXHbIA PbIHOK

YPOBEHb JIMKBUOHOCTU NOHU3UICA N3-3a NpeacTtoalmnx cerogHs CctpaxoBbiX nnarexemn

YpoBeHb JIMKBUAHOCTN HE3HAYUTENIBHO CHU3WNCSH BBUAY NPEOCTOALMX CErOAHA CTPaxoBblX nnaTtexen. OCTaTKM Ha KopcyeTax
KpeaMTHbIX opraHu3aumin B LIb cokpatnnnck Ha 77,7 mnpg py6. oo 392,5 mnppa py6., a oeno3mTsbl 6aHKOB BbIpOCIV Ha 62,6
mnpg py6. no 740,8 mnpa pyd. VMHaomkatvBHas opHodHeBHas ctaBka MosPrime cHusmnack Ha 1 6.n. go 2,77%. Obbem
onepaunin LI no caenkam PEMO-kpedmtoBaHUs coctaBui 226 MIH py6., yMeHbWMBLWINCG Ha 50 MnH py6. C npeablayen
ceccun. CpefHsas cTaBka opHopgHeBHoro PEMO ymeHblwmnace Ha 1 6.n. 1 coctaBuna 5,04%. JIMKBUOHOCTb MPOAOIKUT
0CTaBaTbCA CTabUNbHOW 10 NATHULbI, KOTAA KOMMaHWAM npeactouT ynnatutb Tpetb HAC 3a Il kapTan 2010 T.

Pybnb Ha4an MATHUYHYIO CECCUIO C CYLLIECTBEHHOIO YKPEMIIEHWs MO OTHOLEHMIO K AONMapy, HO Pa3BEPHYNCH Ha oHe nageHus
HeTAHbIX KOTUPOBOK B CepefinHe OHA. Bnpoyem, 370 He nomellano eMy yKpenuTbeea no MtoraMm ceccum Ha 6 korneek no 30,55
py6./monn. 1 Ha 10 koneek o 39,15 py6./eBpo. CTOMMOCTb OMBANIOTHOM KOP3WHbI YMeHbLUMMIACch Ha 8 Korneek U cocTaBua
34,42 py6. CerofHs pbIHKM He MOKa3blBalOT Pe3kMX WM3MEHeHWU AMHAMUKKM, pyOnio MOXeT okaslaTb MOoALeP>XKY HEKOTOPbI
OTCKOK HedTAHbIX KOTMPOBOK Ha POHe NafeHWs LONNapOBOro NHAEKCA.

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

B utone pocT LieH Npon3sBoauTenen 3amMmeanuiica No CpaBHEHUIO C YpOBHEM rogNyYHOWM
AABHOCTU — BO3MOXXHO, NOC/IeAHMI pa3 B 3TOM roay

LleHbl npousBoguTtenen Bolpocin Ha 0,7% Mo cpaBHEHUIO C UOHEM... COrnacHo onyonMKOBaHHbIM B MATHULY AaHHbLIM
Pocctata, no utoram mions LeHbl Npon3BOAUTeNen BbIpocan Ha 0,7 % OTHOCUTENbHO NPeablayLero Mecsila Nocne CHUXEHNA Ha
3,1% B uioHe. LleHbl NMOBLICUNNCL MeHblue, YeM oxuaany Mel (1,2%), Ho Gosblie, YeM npeanonaran KOHCEHCYC-MPOrHo3
(0,3% — 1 B TOM 1 B OpYyromM cflydae Mo CpaBHeHWIO C uioHem). C Hadana roga HabnogaeTcs 3amefneHne pocTa LeH
npoun3BoamTeNien OTHOCUTENIbHO YPOBHEW FOAMYHOM OABHOCTW, W B MIONe NPUPOCT MHOekca 3a 12 Mecaues coctasmn 6,8%
npotne 9,8% B MIoHe. MMaBHOM NPUYNHOWM 3aMeASIeEHNs POCTa LeH Mbl cHuTaem 3chdekT HM3KoM Ba3bl: B nione 2009 r. Temnbl
LM goctmr MUHUMYMa — LieHbl ynanu Ha 12,3 % no CpaBHEHMIO C TEM Xe NepMoaoM NpeablayLlero roga.

...B pe3ynbTaTte BOCCTAaHOBNEHUS LLEH Ha CbipbeBble TOBapbl. B MpoLwwnoM MecsLe CbipbeBble TOBapbl OTbIrPany MIOHbCKME
noTepW N BHECIM OCHOBHOW BKM1aL, B MPUPOCT MHAEKCA LieH NMpou3BoauTenen, NOAHABLUNCE Ha 1,9% OTHOCUTENbHO MIOHBCKOMO
ypoBHs. o faHHbIM PoccTaTa, B Mione Hanbornee CyLLEeCTBEHHO BbIPOCM LieHbI B OTpaciv fobbl4M ra3a U ra3oBOro KoHAeHcaTa —
Ha 24,8% No CpaBHEHMIO C MIOHEM, B OTpPaciM A00bI4M, oboraleHus U arfioMmepaumnmn KaMmeHHoro yrns - Ha 7,1%. Hapsay ¢
3TUM, B fobbl4e 1 oboralleHnn XenesHbix pya Habnoaanock CHUXeHVe LeH Ha 5,7 % OTHOCUTENbHO MioHs. B 0OpabaTbiBatoLLMx
OTpacnax M CeKTope NMPOW3BOACTBA W pacrnpefeNieHns 3MeKTPO3Heprun, rasa v BOAbI LeHbl nosbicnancb Ha 0,2% u 0,3%

COOTBETCTBEHHO. B obpabaTbiBatolieM cekTope Hambonee CyLecTBEHHO BbIPOCAW LEeHbl B MULLEBOM MPOMBIWIEHHOCTU — Ha
1,7% (I'IpOTI/IB 0,3% B WioHe), B MYKOMOJBHOW 1 KpynaHou — Ha 9,1%.

Oxnpaem pa3BopoTta TpeHaa

[VHamuKa nHaekca NoTpebuTenbCKMX LeH M MHAEKCA LEeH NPOU3BOAMTENEN, U3M. TOf, K roay, %
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UcTouHukn: Pocctat

YcuneHvie 60pb6bl ¢ MHbRAUMEN. Pe3ynbTaToM Xapbl M 3aCyxM CTano NoBblLLeHe UHDNALMOHHbBIX PUCKOB B SKOHOMMUKE — B
JanbHenweM Mbl OXWAaeM YCKOPEHNA POCTa LieH, HO NMOKa NoATeepXaaem nporHos npupocta MMM no ntoram roga Ha yposHe
13,8%. Yxeln cenmyac O4eBMAHO, YTO MPaBUTENLCTBO CAENAET BCE BO3MOXHOE AN CAEPXMBAHUA WMHPNALMMW: Ha MPOLLION
Hefene npesnaeHT Omutpuin Mepasedes nopyyun MNpaBUTENbCTBY MPUHATL Mepbl AN NPefoTBpalleHWMa pocTa LeH Ha
npogoBonbcTre. B natHuuy rnasa GAC Mropb ApTemMbeB 3afBUIT, YTO CHUATAET LieHbl Ha 3€PHO, YCTaHOBMEHHbIE OONbLIVMHCTBOM
npounsBoauTenen, cnekynsatmeHbiMK. Kpome Toro, @AC npednpuHsana pacciefoBaHWe B OTHOLIEHWM pspa xnebonekapHbix
3aBofoB. C Apyrov CTOPOHbI, MoBbilleHWe ¢ 1 aBrycta Tapndos TpaHcHedTV Ha 3,3%, ogobpeHHoe B KOHLUe Wions, Oyaet

TONKaTb LieHbl MPOM3BOAMTENeN BBEPX. He MCKoYeHo, 4TO Mionb Obin nMocnegHNUM MecsueM, Korga LeHbl Mpou3BoauTenen
CHU3UIMCh MO CPaBHEHMIO C YPOBHEM rOANYHON LaBHOCTU.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
Onbra CTrepuHa, sterinaoa@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

HOBATJK (BB+/Baa3/BBB-)

Ce30HHOe NageHune npogaix, pocr BO300OHOBUTCA BO |l nonyrogmun

Pe3ynbtartbi 3a Il kBaptan 2010 r. no MC@O

Pe3ynbTathbl Hernnoxuve, ey caenaTb ckuaky Ha ce3oH. HOBATIK onybnunkoBan dpuHaHcoBble pesynbTaThl 3a Il kapTan 2010
r. no MC®O, koTopble MONHOCTbIO COOTBETCTBYIOT KOHCEHCYC-MPOrHO3y. Bbipydka cokpaTunace Ha 7% (3pecb v aanee
noka3saTesu CPaBHUBAIOTCS C YPOBHEM MpedblayLiero kBapTana) 4o 25,7 mapd py6. (848 mMiH fonn.) n3-3a CHUxXeHWs o6bemos
NPOAaXx rasa, BbI3BAaHHOMO CE30HHbIM MOTenneHnemM 1 ocnabneHremM cnpoca, Npu HeM3MeHHbIX LeHax. EBITDA cokpaTunacs Ha
23% po 11,6 mnpg py6. (382 mMnH 4onn.) nog BAMAHMEM CE30HHbLIX M3MEHEeHWI B NPOOYKTOBOM accopTumeHTe. HOBATIKy
CMOr YBENNYNTb MPOAAX XWAOKMUX YrNeBOLOPOAOB, YTO HACTUHHO KOMMEHCMPOBANO CHUXXEHME BbIPYYKM OT MPOoAaxu rasa.
YumcTas npubbinb cokpaTtunack Ha 36% o 7,1 mnpa py6. (235 MinH 40nN.), B TOM YMciie 13-3a YObiTKa OT KYPCOBbLIX PasHWLL B
pasmepe 1,1 mnph py6. (37 mnH ponn.) Ha doHe 6-NPoLeHTHOro ocnabneHns pybns Ha KoHel, Il KBapTana no CpaBHEHMIO C
KOHLOM | KBapTana.

[o6blya Bbille AOKPU3UCHOIrO YPOBHS, POCT BO306HOBUTCS BO I
3a ce30HHbIM CHVDKeHUeM nocnegyet poct

ObbeMbl L0ObIYM MPUPOAHOTO rasa
N XNIKNX YTNeBOLOPOAOB

nonyroguun. O6bem cyTo4HoM A0ObIYM ra3a cokpaTuncs Ha 17%, 4Tto
COOTBETCTBYET CE30HHOM [OMHaMWKe OTpacinm B UenoM (cyTouHast
nobbiba rasa B Poccum ynana Ha 17,6%, nobbiba lasnpoMa — Ha

19,4%). B To e Bpems CyTo4Has mobbida HOBAT3Ka npessolina O~ Tpupopui ras, unH Ky w (n.uk)

LOKPU3MUCHBIE MOKa3aTenw, B YacTHOCTW ypoBHW 2007 v 2008 rr. Ha 100 - U@ Y1118E0ROPORE, MIH T (Tp. Lk 1200
14% v 11% cooTBeTcTBeHHO. OObLEM peany30BaHHOO rasa yman Ha 95 | y 4 1100
22% po 7,9 mnpa ky6. M, B TO Bpemsi Kak XWAKUX YrneBoAopoaoB 90 | 1 1000
yBennumncs Ha 20% no 0,82 MriH T. Mbl oXugaem Bo30OHOBREHMUS 65 8,861 862 81 900
pocta Bo |l nonyroguu 2010 r. kak G6narofaps Ce30HHbIM hakTopam, ’ 8173 759 832 8}310 - 800
TakK M MOCTENEHHOMY BOCCTAHOBMEHMIO POCCUMNCKOW SKOHOMMKK. Tak, 80 1 %@\D/ﬂ% T oo
Ha Il n IV kBapTansl 2010 r. Mbl MPOrHO3MpPyeM PocT AobbI4K rasza Ha 75 1 7,563 - 600
6% N 2% KBapTan K KBapTany COOTBETCTBEHHO, MPWU 3TOM OObEM 7.0 = = = = = s 500
LoOblMM  XWOKWX  YIrNeBOAOPOAOB  OCTaHeTcs  npaktudeckn Ges g g E E g g

n3meHeHnn. Bo Il kBaptane HOBAT3K yBennumn cknagckue 3anacol
Yr1eBOAOPOOOB: 3aMackl rasa npakTMyecky yABOUINCL, [OCTUTHYB 829
MJTH Ky©0.M, a 3anacbl cTabWbHOro ra3oBoro KoHAeHcaTa Bbipociv Ha 40% a0 388 Thic.T. Mbl nonaraem, KOMMNaHus peanusyet
3TV 3aMacbl NO3HEee B TeYeHWe rofa, YTo No3BONUT er yyYLnTb PUHAHCOBbIe nokasaTenw 3a Il u IV keapTtansl 2010 ..

UcmoyHuku: daHHble KomMnaHuu

HdonroBasi Harpyska Ha KoMmgopTHOM ypoBHe. CoBokynHbin gonr HOBATSKa yeenmymncs Ha 33,8% no cpaBHeHWIO C |
KBapTanoM, B OCHOBHOM BCMeLCTBMe pa3melleHns obnuraumi Ha 10 mnpg pyO. B WioHe aToro rofa. Mon BnusHMem bGonee
MegnJieHHoro pocta EBITDA oTHocuTenbHO pocTa Aonra A4ONroBas Harpyska 3a kesaprtan ysenmdunacs ¢ 0,7 go 0,9, 4to Bce paBHO
ocTaeTcs bonee YeM KOMMOPTHLIM ypoBHEM. MokasaTenb YucTbin fonr/EBITDA Takxke octaetcst Hu3kuM — 0,5 (npotms 0,4 Ha
KoHel, | kBapTana). Taknum 00pa3omM, PUHAHCOBOE COCTOSIHME SMUTEHTA ABMSETCS B BbICOKOW CTENEHM YCTONYMBLIM. YTO KacaeTcs
obnuraumn HOBATIK BO-01 (YTM 7,01 % Ha Tpu rofa), TO OHM B HAaCTOsILLLEE BPEMS TOPIYIOTCS NMPakTUHeCcK Ha OAHOM KPUBOW
LLOXOAHOCTM C Bymaramu Fa3npomM HedTK, B CBA3M C YeM AallbHEeMLLINI NOTEHLMAN K CHUXEHMIO X [LOXOAHOCTW, Ha Hall B3rNsg,
OrpaHu4eH.

CMm. Tabnuuy Ha cegytoLlen CTpaHuLe.



HOBATI3K - BbICOKOKAUYeCTBeHHbIV 3aeMLUNK
KnioyeBble nokasatenu HOBAT3Ka no MCDO, mnH pyo6.

Bbipyyka
EBITDA

Yucras npubbinb

YucTbil onepaLl. AeHeXHbIA NOTOK
KanutanbHble 3aTpatbl

CBODOAHBIN IEHEXHBI NOTOK

CoBOKyNHbI fonr
KpamkocpoyHbli done
[JeHexHbili cpedcmea
YucTbiit gonr
CobCTBeHHbIN kanuTan

AKTVBbI

Koagppuyuermsi

Hopma EBITDA

EBITDA/Mpou,. pacxogbl

[Tlonr/EBITDA*

Yuctbiit gonr/EBITDA*
[Tlonr/CobcTBeHHbI KanuTan

*EBITDA 3a nocnenHve 12 mecsies

2008
79272
36 598
22927

31514
(31810)
(296)

26 277
6342
10992
15285
96 640
139 907

46,2
164,9
0,7
04
0,3

Gﬂh YPAACMIB | K3MUTAN

2009 I kB. 2010 Il ke. 2010

89 954 27742 53 448
39121 14975 26 850
25722 11076 18 142
36 454 12454 18794
(17872) (6:230) (9273)
18582 6224 5553
37703 33613 44,988
13827 18 366 21223
10532 11460 18082
27171 22153 26906
133 440 146 877 149 847
193 639 204915 216943
435 540 50,2
478 1005 15,7

10 07 09

07 04 05

03 02 03

VIcTOYHMKW: faHHble KoMmaHuy, oueHka YPAJICKIba

UpuHa bynkuHa, bulkinaiv@uralsib.ru
Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

16 aBrycra

17 aBrycra

18 aBrycra

19 aBrycra

20 aBrycra

24 aBrycra

25 aBrycra

26 aBrycra
JleHeXXHbIN pbIHOK

16 aBrycra
20 aBrycra
25 aBrycra
30 aBrycra
15 ceHTH0pA
15 ceHTA0pA
20 ceHTAGpS
27 ceHTsbps
28 ceHTAbpS
29 ceHTa6ps
1 okTH0pA
27 okTs0pH
24 Hos0ps
24 Hosbps

1 aHBaps

PasmeltieHme TTK-9-1 (7 mnpg py0.). Odepta EBponnax-1 (2 mnpga pyb.). MoraluerHme Fasnpom-
2010 (CLN) (7,9 mnpg py6.).

Pa3melueHue TpaHcOuH-M-B0-01 (1,25 mnpa py6.). PasmeuteHne TpaHcPuH-M-B0-02
(0,5 mnpa pyb.). OcbepTa KpanmHeectbark-1 (0,6 mnpg py6.). Odepta MKB-6 (2 Mnpg py6.).
Moraterne TTC-1 (1 mnpg pyo.).

Hopa3smetleHne OD3-25071 (60 mnpa py6.). OcdepTa TpaHcmawxonanHr-2 (4 mapg pyo.).
MoratueHre Mocksa-51 (15 mMnpg py0.). MoraweHue MpobusHecbaHk-2010 (80 mnH gonn.).

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

OdepTa Koprnopaums xenesobeToH-1 (1 mnpa pyb.). Moraterme JleHCneuCMY-2010
(100 mnH gonn.).

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

OdepTa baHk MeTpokoMmepL-6 (3 mpg pyb.). Morauerme KnnHckmuin panoH-25003
(0,3 mnpa py6.).

MoratueHne MocaHepro 5O-2 (2 mnpg py0.).

BbinnaTta CTpaxoBbIx B3HOCOB

Bbimnata 1/3 HOC 3a Il kBaptan 2010 .
Bbinnata akumzos n HAOMN

Bbinnata Hanora Ha npuobbinb

BbinnaTta CTpaxoBbIX B3HOCOB

BaHku BepHYT MuHdUHy 13 Mnpg pyo.
Bbinnata 1/3 HOC 3a Il kBaptan 2010 .
Bbinnata akumzos n HOMN

Bbinnata Hanora Ha Npuobbinb

baHku BepHyT LleHTpobaHky 15 mnpg pyo.
LleHTpobaHK pa3mecTuT Ge33anorosble KpeauTbl CPOKOM Ha 5 Heflenb
baHku BepHyT LleHTpobaHky 40 mnpg pyo.
BaHku BepHyT LleHTpobarKky 5 mnpg pyo.
BaHku BepHyT MunHbuHy 7 Mnpa, pyo.

LleHTpobaHK npekpaTuT NpefoCTaBnsaTh 6€33anoroBbie KPeauTh
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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
16.08.10  EBponnaH-1 2000 100 14,5 10,0 11 aBrycta 2011
KpannHeectbaHk- 1 600 100 13,75 8,5 5 asrycra 2011
17.08.10
MKB-6 2 000 100 16,0 9,4 7 aBrycta 2012
18.08.10  TpaHcMaLXonauHr-2 4000 100 8,5 6,75 10 dpepang 2011
19.08.10 BukTopusa-@uHaHc BO-1 1500 100 12,5 8,0 12 deBpans 2013
20.08.10 lopnopauns 1000 100 12,0 -
xene3obetoH- 1
24.08.10 Poccenbxo3baHk-6 5000 100 13,35 7,8 19 aBrycra 2014
25.08.10 MeTpokommepL-6 3000 100 14,36 -
27.08.10  TexHoHWKOJIb-®uHaHc-2 3000 99,84 17,0 17,0 16 ceHTs6ps 2010
MexnpombaHk- 1 3000 100 13,25 13,25 31 nekabps 2010
30.08.10 Xuncoumnoteka-PuHaHC-
3 1500 100 9,0 9,0 29 ceHTabpsa 2010
JIK Ypancn6-3 1500 100 17,5 16,5 23 ceBpans 2012
01.09.10 Makpomump-DrHaHc- 1 1000 100 10,0 -
BTE 24-4 8 000 100 11,85 -

10
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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 14.06.12 224 98.00 1004 91.00 10.31 4.7 1.55 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 334 100.35 800 100.35 100.50 9.30 4.60 2.23 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 010 231110 26.05.11 20.05.14 100 | 459 90.19 88.88 9150 | 14.20 006 | 0.69 aBTONPOM
AVDKK 1006 6000 R 805  15.08.10 15.11.18 1005 | 100.41 8.20 202 | 447 JA3/BBB hMHaHChI
AVKK 1106 10000 R 820  15.09.10 15.09.20 1229 | 10155 291775 100.08 101.55 7.33 204 | 494 JA3/BBB MHaHChI
AVKK 1606 10000 R 825 15.03.11 15.09.21 1350 | 100.10 99.00 100.98 8.47 583 | 570 JA3/BBB UHaHChI
AVDKK 306 2250 R 940 15.10.10 15.10.10 2.1 101.43 100.01 1.10 234 | 047 JA3/BBB MHaHChI
AVKK 406 900 R 870 01.11.10 01.02.12 17.9 | 103.00 37000 103.00 103.10 6.70 213 | 131 JA3/BBB MHaHChI
AVKK 506 2200 R 735 15.10.10 15.10.12 265 | 100.99 101.00 101.30 6.88 184 | 147 JA3/BBB MHaHChI
AVKK 606 2500 R 740 15.10.10 15.07.14 477 | 101.00 | 0.20 41150 100.85 101.05 7.20 185 | 243 JA3/BBB hMHaHChI
AVXKK 706 4000 R 768 15.10.10 15.07.16 721 100.32 26 851 100.10 100.35 7.81 193 | 338 JA3/BBB MHaHChI
AVKK 806 5000 R 763 1509.10 15.03.14  15.06.18  44.0 95.4 99.90 | 0.35 18 001 99.61 99.90 7.89 192 | 238 JA3/BBB MHaHChI
AVDKK 906 5000 R 749 15.08.10 15.02.17 793 | 100.04 7.69 189 | 333 JA3/BBB hMHaHChI
And-02 1000 R 16.000 241210 311210, 211212 5.0 28.7 102.50 351 102.50 102.75 8.54 7.78 0.35 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 14.6 101.24 | 059 3775 100.77 101.24 6.91 3.89 1.07 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 21.0 38.6 101.00 499 100.49 101.50 7.66 4.07 147 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13 14.0 37.8 108.07 | 0.57 107.20 108.20 6.43 6.48 0.97 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12) 20.11.13 22.0 39.8 110.05 109.80 110.80 7.80 6.28 149 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 59.2 100.00 1764 99.01 100.00 9.25 2.23 3.62 B+/Ba3/B+ Cbipbe
Anpoca-21 8000 R 825  23.09.10 25.06.13] 18.06.15 35.0 59.0 100.40 99.61 100.00 8.30 2.05 2.36 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.09.10 18.06.15 59.0 100.00 205 000 99.80 100.00 9.25 2.23 3.61 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 59.0 100.00 205 000 99.80 100.00 9.25 2.23 3.61 B+/Ba3/B+ Cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 8.2 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 229 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 7.7 c/x
ATom3aHnp06 10000 R 750  15.08.10 15.08.14 48.8 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 32.3 100.71 100.05 101.15 745 3.84 2.30 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  11.10.10 08.04.13 32.3 100.65 99.81 101.05 7.48 3.84 2.30 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 85 100.05 100.00 11.37 2.74 0.61 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11] 09.04.13/ 14.0 32.3 101.00 | 0.30 78 700 98.00 101.00 7.27 4.00 1.03 B/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 1.7 100.33 5.01 6.18 3.20 0.89 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211 11.0211] 01.02.13 6.0 30.1 100.61 2.03 6.04 3.72 0.47 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 251010  28.10.10/ 02.05.11 3.0 8.7 [/Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 6.5 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 10.8 30.00 notpe6. Tos
BalukupaH3s 1500 R 830 10.09.10 09.03.11 6.9 aHepreTMka
BalwHedTb-01 15000 R 1250 211210 21.1212] 13.12.16) 29.0 771 108.96 | 0.71 76 601 108.60 108.96 8.36 5.72 1.93 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 29.0 771 109.00 | 0.80 103 090 108.30 109.00 8.34 5.72 1.93 cbipbe
BalwHedTb-03 20000 R 12500 211210  21.1212) 131216, 29.0 771 108.50 | 0.25 150 391 108.50 108.75 8.58 5.74 1.93 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11] 23.02.12 7.0 18.6 105.03 101.01 107.00 7.21 8.07 0.47 meTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11) 29.04.13 9.0 33.0 100.70 | 0.10 11450 100.50 100.70 9.38 5.23 0.64 /B2/B- GaHku
BaroHmalu 2 1000 R 1550  15.12.10 15.12.10 41 80.00 212 78.08 81.00 119.62 9.66 0.16 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 41 101.26 100.70 103.00 5.24 4.43 0.32 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13 1.0 31.0 100.58 100.10 102.10 3.31 744 0.06 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 35.0 100.95 | 0.20 50 000 100.71 100.80 7.66 3.90 242 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-07 5000 R 790  30.12.10 27.06.13 35.0 100.80 | 0.05 78 301 100.71 100.80 7.72 3.91 242 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 360.2 100.00 11.00 8.69 2.14 10.05 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13, 0.0 30.5 100.00 12.50 6.23 0.01 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 35.7 104.49 | 049 104.15 104.80 7.65 441 244 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 11.0 475 108.15 79775 108.10 108.42 5.93 7.01 0.83 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 36 100.00 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 3.6 100.78 100.00 5.87 4.21 0.28 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 7.0 37.2 103.37 103.00 5.96 2.89 0.52 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 3.0 215 101.66 7.16 6.87 0.26 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13] 7.0 31.2 102.39 8.09 6.09 0.52 B3/ (buHaHCbI
BTB - 506 15000 R 740 21.10.10 17.10.13 38.7 99.80 | 0.10 89 262 99.80 99.84 7.68 1.85 2.65 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10  13.07.12] 06.07.16, 23.0 71.8 100.65 | 0.15 9138 100.00 100.69 6.99 1.78 1.68 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.70.  15.09.10  20.12.11] 10.12.14] 16.0 52.7 104.00 10 999 103.75 104.28 6.63 2.33 1.19 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 31.5 100.90 290 100.60 100.90 741 1.88 219 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 31.5 100.70 20000 100.60 101.00 7.50 1.88 218 BBB/Baa1/BBB | GaHku
BTB B0O-03 10000 R 760 17.09.10 15.03.13 31.5 100.60 200 002 100.15 101.00 7.55 1.88 2.18 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 06.10.10 05.10.11 139 106.25 105.51 106.35 5.85 5.40 1.01 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11  14.0211) 05.02.13 6.0 30.2 102.50 100.00 105.00 2.14 3.58 0.50 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13/ 10.0 34.0 100.01 100.00 105.00 6.24 3.14 0.75 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14 1.0 429 100.28 | 0.03 1538 100.26 100.28 2.66 5.89 0.05 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 3.0 51.5 101.08 | 0.08 2.00 5.26 242 0.24 BBB//BBB (buHaHCbI
BTB-Mna®02 10000 R 7.00 12.10.10 14.07.11] 07.07.15 11.0 59.6 100.30 171330 100.30 100.50 6.77 1.74 0.79 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.8 100.90 1 100.90 101.25 6.44 1.85 0.73 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.8 100.95 | 0.05 100.90 101.25 6.37 1.85 0.73 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 4.0 76.7 101.15 | 0.01 48 094 101.15 6.07 2.39 0.30 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17  18.0 84.8 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17  12.0 84.9 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 24.0 72.0 116.35 | 0.35 2832 115.15 115.35 6.23 6.38 1.66 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 8.0 105.4 107.80 17 108.10 108.15 4.85 7.72 0.63 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 11.0 47.0 122.60 | 0.25 13221 122.50 122.65 5.59 0.94 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 228 112.75 | 0.21 185423 112.51 112.75 5.90 5.80 1.61 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 14.7 101.73 99.21 5.56 343 1.10 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 426 100.60 7.16 3.58 2.85 BBB/Baa1/BBB | cbipbe
a3npomb 1 5000 R 710 27.01.11 27.01.11 5.6 101.15 | 0.15 499 000 100.89 102.00 4.58 3.50 0.44 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 39.8 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 14.1 2.01 /Baa3/BB GaHku

asnpomb 4 20000 R 875 18.11.10 221110 151112 3.0 275 100.51 /Baa3/BB GaHku




Fixed Income Daily 16.08.10
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)
[asnpomb 5 20000 R 875 251110 291110/ 221112 4.0 21.7 99.82 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.10.10 09.04.13 323 | 10041 | 0.02 6697 1.67 7.09 3.55 225 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715 12.10.10 09.04.13 32.3 | 100.00 1 100.00 100.45 7.27 3.56 225 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 6.0 102.20 | 0.09 8164 102.21 102.38 13.65 8.78 0.43 aBTONpOM
enepKomn1 2000 R 850 211210 21.06.11 104 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 10.7 10230 @ 0.39 42121 102.30 102.35 5.44 3.95 0.81 /Baa3/BBB- aHepreTMka
nMocCtp-2 4000 R 1.00, 16.09.10, 20.09.100 17.03.11. 1.0 7.2 58.50 17.01 99.99 0.85 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 6.0 30.6 | 100.93 742 4.54 0.46 BB//BB- GaHku
InoBakcBark 50-02 | 5000 R 810 220111 250112 220713 180 | 358 | 100.00 2556 99.65 10000 | 821 408 | 1.29 BB//BB- GaHKw
rce o1 5000 R | 15.00 23.09.10 23.09.10 26.03.17 1.0 | 806 & 101.19 100.85 101.07 | 4.19 739 | 011 BBY/ MaLLMHOCTP.
rac 02 1500 R | 1200  26.10.10 23.04.13 328 | 10250 102.40 102.50 1119 | 584 | 208 ToproBns
TlansCe3206 2000 R 760 011210 30.05.12 219 | 10075 301 6.99 376 | 1.00 BB-/Ba3/ TeneKom
NlanbCs3505 1500 R | 1500 18.01.11) 21.07.11 17.07.12 110 235 | 107.67 @ 0.17 107.40 108.30 | 6.44 695 | 0.85 Tenexom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 35.7 19.31 16.68 21.94 108.21 20.01 1.06 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13, 7.0 313 25.01 aHepreTMka
[xendchCul1 2000 R 500 21.10.10 20.10.11 14.4 51.50 3.00 100.00 85.64 4.84 0.61 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 72 100.40 7000 100.31 100.50 8.70 4.59 0.52 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 58.2 91.75 | 055 544 91.00 91.50 11.03 4.67 3.54 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 15.0 = 755 | 104.90 104.70 105.00 6.25 4.99 112 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 8.4 100.85 6000 100.80 101.05 2.65 0.96 0.66 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 13.0 | 100.85 6000 100.80 101.05 3.36 1.02 1.01 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 370 16.09.10 12.06.14 46.6 | 100.00 100.05 101.05 3.75 0.92 3.44 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 445 | 100.82 100.80 101.25 3.54 0.92 3.31 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.0910 22.03.13] 13.0320 320 @ 116.7 = 9955 = 0.5 50 995 99.30 99.60 9.66 4.63 2.09 B+/B1/B MeTannyprus
Espa3sXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 32.0 | 116.7 = 99.40 282 000 99.35 99.40 9.73 4.64 2.09 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 71 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 21 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15 26.06.18 60.0 = 958 = 102.76 = 0.11 102.55 102.85 8.20 4.32 3.89 XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 20.0 16.01 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 36 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 20.5 | 100.00 90.01 100.50 12.33 5.98 1.36 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 25.6 | 100.00 90.01 13.40 6.48 1.60 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 0.0 9.6 97.00 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 15.1 101.91 | 0.06 101.80 101.90 6.56 3.96 1.1 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 4.0 342 | 101.51 5500 101.55 101.67 591 5.33 0.30 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 230 473 @ 101.10 101.10 101.22 747 3.95 1.66 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 8.0 323 | 101.23 | 0.13 6130 101.10 101.23 5.91 3.91 0.60 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 10.0 aBToONpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 473 | 100.05 99.95 100.15 8.09 3.96 3.14 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16/ 10.0 & 70.7 ' 109.63 @ 0.38 125008 109.60 109.70 6.24 8.40 0.74 1/BB- TOProBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 9.3 48.56 8.00 66.99 184.76 9.76 0.26 MeTannyprus
Wurerpa®-2 3000 R 16.75  30.11.10 29.11.11 158 | 109.09 = 4.04 105.23 109.49 9.33 7.66 1.09 cepBuC
WHtypucr-2 2000 R 14000 23.11.10 29.07.11  21.05.13 120 @ 337 | 101.50 46 461 101.01 101.50 8.09 6.88 0.84 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 11 100.52 100.20 100.50 3.08 4.34 0.09 /Ba2/ MalLLKHOCTP.
VipkHepro1 5000 R 1550  02.12.10 28.11.13 40.1 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10.300 23.11.10  30.05.11) 20.11.12) 10.0 & 27.7 @ 10160 0.35 101.25 101.65 8.10 5.06 0.71 Ccbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 12 6.01 aBToONpoM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 37.5 TOproBnst
Kayctuk 2 850 R 18.00  07.10.10 07.07.11 109 | 104.34 0.04 3 103.10 104.34 9.68 4.30 0.46 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 158 | 101.00 100.80 10.39 543 1.1 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 19.3 | 101.58 98.00 11.17 5.89 1.28 meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 11.2 16.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 184 | 110.69 9.15 3.72 122 11B- TOproBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 184 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13] 240 @ 358 @ 101.23 270770 101.00 101.50 9.02 2.34 1.66 1/B- TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10 16.06.11 10.2 58.00 16.01 99.99 119.90 8.77 0.37 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 10.6 [/Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 6.8 100.50 | 0.10 2600 100.50 100.60 8.00 4.37 0.50 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 33.8 | 106.50 46 140 106.80 110.00 11.30 3.39 1.56 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 28.2 | 107.00 @ 045 125 626 106.50 107.00 10.61 3.69 1.08 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 17.7 | 102.09 197 923 97.00 102.40 712 417 1.30 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 20.5 | 101.55 54 550 100.00 101.70 7.14 3.94 147 aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 120 602 | 100.50 62 000 100.15 100.65 8.70 4.59 0.88 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11/ 01.08.13] 6.0 36.1 102.75 15738 102.25 102.75 7.44 6.55 0.46 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12  25.06.13 23.0 = 349 | 102.12 101.90 102.50 9.37 513 1.59 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 1.2 29.01 B-/B2/ CTPOUTENLCTBO
ITykoitn306n 8000 R 710 09.12.10 08.12.11 16.1 101.00 150 101.01 101.45 6.39 3.50 1.19 BBB-/Baa2/BBB-  cbipbe
TTykoiindo6n 6000 R 740  09.12.10 05.12.13 40.3 | 100.50 1000 100.08 100.60 7.35 3.67 2.76 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 241 112.60 112.00 113.25 6.58 591 1.70 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  07.02.11 06.08.12 241 113.05 112.01 113.35 6.35 5.89 1.71 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 241 107.91 112.02 113.00 9.11 6.17 1.66 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 241 111.59 112.80 113.35 71 5.97 1.70 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 1335, 07.02.11 06.08.12 241 113.36 112.50 113.35 6.19 5.87 1.71 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO06 5000 R 920  16.12.10 13.12.12 284 | 105.63 101.11 106.78 6.66 4.34 2.00 cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 284 | 105.73 101.10 6.62 4.34 2.00 cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 1.0 76 103.00 107 103.01 103.74 9.30 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 196 | 100.55 2634 100.49 100.55 7.98 4.07 1.39 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11, 4.0 158 | 10125 0.06 2000 100.40 172.71 5.42 0.12 oto3gaH// GaHku
MEBPP 0206n 3000 R 8.50 30.09.10 04.04.11] 28.03.13 8.0 31.9 | 100.60 2 100.60 101.10 7.59 2.1 0.58 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 3.0 32.8 | 102.08 98 102.06 102.08 4.58 3.66 0.20 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14, 7.0 431 101.15 800 101.15 101.25 7.22 4.63 0.50 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 16.12.10 191211 12.06.14 16.0 & 466 @ 100.45 6900 100.20 100.45 7.97 4.10 1.20 B+/B1/ (buHaHCbI

MIM-Baxk 60-01 5000 R 1275 02.12.10 29.11.12 280 110.62 110.00 110.55 7.76 5.75 1.89 BB/Ba2/B+ GaHku
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IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 1400 15.09.10 14.09.11 132 | 102.14 100.00 1217 6.84 0.89 BB+ cbipbe
MexTpomb-1 3000 R 1325 291210 311210, 03.01.18, 5.0 90.0 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11 23.0512 100 216 99.70 3500 99.08 99.80 11.33 5.50 0.70 TOproBnst
Meuyen 206 5000 R 850 151210  20.06.11/ 12.06.13 10.0 | 34.5 | 100.90 800 101.00 101.24 7.37 4.20 0.77 B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16, 240 @ 723 @ 11825 0.15 48 706 118.50 118.99 8.98 4.01 1.56 B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12]  09.10.18 27.0 & 99.3 & 106.75 = 0.50 347 833 106.35 107.00 9.34 2.92 1.77 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 11.11.11)  09.11.12) 150 @ 27.3 @ 104.81 105.10 105.49 8.51 5.95 1.07 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 314 | 101.00 @ 0.20 131493 101.00 101.50 9.52 4.81 2.06 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 328 | 101.25 | 0.05 427 452 100.51 101.25 9.42 4.80 217 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 1.0 18.7 | 102.50 100.00 105.00 1.93 0.09 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 071010 21.10.10/ 01.10.15, 2.0 62.5 | 100.60 100.00 105.00 6.89 3.10 0.18 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 211010 28.07.11) 17.07.14) 120 @ 478 @ 102.50 100.00 105.00 4.64 1.80 0.89 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10,  07.09.10 06.09.11 13.0 MaLUMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.02.12  07.02.13 19.0 | 30.3 | 109.30 107.00 110.00 6.79 6.16 1.35 notpeb. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 12.3 29.99 290.15 | 20.37 0.20 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 5.0 354 54.05 4.03 90.00 368.06 13.14 0.09 CTPOUTENLCTBO
Mupartopr®1 2500 R 11.000 03.02.11  05.08.11  02.08.12 12.0 & 24.0 | 100.00 1.86 100.25 11.27 5.48 0.86 notpe6. Tos.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 71 104.47 104.10 104.85 718 7.16 0.52 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 27.10.10  05.05.11] 25.04.12. 9.0 20.7 | 100.19 100.05 100.50 8.10 4.23 0.65 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11  16.08.10/ 07.08.12, 0.0 24.2 | 100.00 10 000 100.00 100.15 4.69 0.01 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 240 @ 59.9 | 100.20 485 842 100.10 100.50 9.78 4.86 1.65 B-/B1/ GaHku
MKB 0806n 3000 R 9.70 13.10.10 19.10.11] 08.04.15 14.0 = 56.6 @ 100.90 = 0.03 19 100.76 100.85 8.90 4.79 1.02 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 3.0 2715 | 101.44 101.01 101.35 3.79 4.64 0.27 oTo3BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 160 @ 284 @ 10450 025 100 001 104.10 104.50 6.20 4.63 1.20 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 322 | 101.35 | 0.20 501 550 101.10 101.50 7.20 3.76 2.22 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13 1.0 30.9 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111  10.01.11] 03.07.12, 5.0 23.0 40.51 2.01 79.00 845.71 9.54 0.04 [fieBenonmMeHT
MOWA 1500 R 9.000 21.12.10 21.12.10 4.3 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 13.0 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 46.7 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 8.0 56.9 | 100.98 17 800 100.00 102.37 11.52 6.40 0.60 B3/ GaHku
Mockomub-2 3000 R 1200 17.08.10 15.02.11 6.2 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 4.0 345 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 2.0 20.3 45.86 1.71 90.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 22.7 92.90 | 040 376 92.02 92.90 15.52 4.96 1.16 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 9.2 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 75 /ID (huHaHChI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 286 /icc TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 132 | 107.00 106.58 107.36 5.82 5.82 0.95 1/BB- aHepreTuka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 19.0 | 67.2 | 101.00 7977 100.90 101.00 6.99 3.78 1.35 1/BB- JHepreTuka
MocaHepro3 5000 R 1025 03.12.10 06.12.12] 28.11.14 280 @ 523 & 106.69 = 0.19 106.46 106.64 712 4.79 1.95 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145 26.08.10 26.08.10 0.4 100.20 40 100.25 100.34 5.66 5.70 0.03 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 120 @ 359 @ 101.84 100.01 102.38 6.91 220 0.90 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 13.0 | 101.99 100.00 103.30 6.18 3.94 0.95 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 21.6 83.01 aHepreTMKa
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11/ 26.08.14, 13.0 = 49.1 109.90 | 0.06 130 586 109.90 110.17 7.58 7.94 0.88 JHepreTuka
MTC 01 10000 R 7.00  21.10.10 17.10.13 38.7 97.96 98.01 99.99 7.88 3.56 2.64 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 63.1 99.89 99.01 101.50 7.92 3.87 3.96 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 350 & 953 @ 101.90 0.10 262 553 101.70 101.99 7.36 3.92 241 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 9.0 456 | 108.25 207 345 108.25 108.30 5.24 15.43 0.73 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 240 722 @ 113.05 0.10 215541 112.87 113.05 6.84 12.57 172 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.200 36.0 @ 121.0 BB+ cbipbe
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 19.7 75.03 83.66 32.99 6.64 1.09 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 28.1 105.80 70 000 105.40 105.85 710 4.60 1.96 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 27.0 | 108.02 107.75 108.00 6.90 4.96 1.86 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 31.2 | 101.25 53 281 101.25 101.60 7.33 3.82 2.14 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 349 | 101.25 | 0.01 141970 101.15 101.25 713 3.69 244 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 05.01.11  09.07.12] 02.07.14 230 @473 99.95 99.70 100.03 7.51 3.69 1.68 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 6.2 101.74 6.09 4.66 0.46 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11) 14.06.13 10.0 = 345 @ 100.15 75536 100.10 100.15 6.80 3.48 0.79 BB-/Ba3d/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 36.1 99.95 | 0.05 125098 99.92 99.99 7.14 3.49 2.54 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 59.7 | 100.95 3094 100.66 101.17 9.14 2.28 2.20 TpaHcnopt
HTC-01 1000 R 15000  26.10.10 26.04.11 85 93.43 90.00 98.00 2729 8.01 0.52 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 8.8 101.45 22500 100.00 101.45 9.54 5.65 0.63 /B2/B- (pUHaHCbI
O6KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 3.0 214 5.01 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111 17.0413 16.0 & 326 | 103.00 11.67 7.26 1.04 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 4.0 16.1 JHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 23.0 = 34.7 | 101.00 184 565 100.80 101.05 7.01 3.70 1.64 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 13.7 | 106.50 3880 106.50 106.99 6.28 5.74 0.99 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 20.5 99.80 97.66 125.00 7.50 3.62 147 JHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 10.0 = 34.1 102.00 10.36 6.36 0.72 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 12.7 | 101.00 33.01 12.30 6.42 0.85 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 15.4 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11) 24.04.13, 9.0 32.8 | 100.85 25000 100.25 101.15 8.81 4.94 0.63 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 10.7 | 100.55 100.00 101.30 9.01 4.74 0.78 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 10.9 99.05 80.00 99.90 6.19 2.53 0.83 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 29.0 @ 53.0 | 109.89 109.80 110.30 8.20 5.82 1.93 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10 22.08.12/ 0.0 247 | 100.24 217 718 0.03 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.02.11] 22.08.12 6.0 24.7 | 105.00 5.05 711 0.48 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 104 | 100.31 11.01 17.07 9.44 0.69 XUMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 215 | 101.00 30 550 100.90 100.97 7.25 3.83 1.54 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 14.4 73.50 | 8.0 60.02 86.98 29.80 0.01 0.91 MaLLMHOCTP.

MpomTp0306 5000 R 18.00 26.01.11  28.01.11 240713 6.0 35.9 88.90 0.01 500 86.03 88.90 52.74 10.10 0.30 MaLLHOCTP.
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®un1 5000 R 1200 03.11.10 02.11.11 14.9 91.04 Toproena
MpoToH®MH1 1000 R 9.000 14.12.10 12.06.12 22.3 95.00 MalLLMHOCTP.
MpodMeansd-1 3000 R 1050, 20.01.11  23.07.13  16.07.15 36.0 & 59.9 | 100.29 100.00 100.14 10.60 5.22 2.35 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 7.8 19.01 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 13.7 | 102,50 101.00 104.00 14.98 8.27 0.88 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 194 | 102.00 101.00 103.00 16.10 8.31 118 clx
Pasrynsind4 3000 R 17.000 241110 02.06.11 22.05.13 10.0 = 338 | 100.45 101.00 103.00 16.47 8.44 0.65 clx
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 3.0 38.9 2.01 clx
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13 16.0 = 40.3 | 108.52 210 600 108.57 109.15 6.69 6.20 115 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 114 | 101.00 10 000 19.01 102.00 9.56 4.69 0.84 yenyru
PenKan-2 3000 R 22.00/ 09.10.10, 15.10.10, 04.04.12. 2.0 20.0 | 102.27 11683 102.14 102.25 6.38 10.67 0.16 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12 10.0 = 221 101.95 | 0.06 1775 101.84 102.00 9.96 6.08 0.74 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 35 10.01 yenyru
PXI BO-01 15000 R 940  08.12.10 05.12.12 282 | 106.26 @ 0.04 15000 105.30 6.54 441 1.98 BBB/Baa1/BBB | TpaHcnopT
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 3.0 101.00 22623 100.85 100.99 3.20 3.63 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 272 | 101.73 101.90 102.21 6.81 3.70 1.93 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 109 | 103.05 34100 102.91 103.06 5.03 411 0.83 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 3.0 39.6 98.52 98.47 100.00 5.81 0.05 0.25 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 434 | 12500 @020 666 200 125.00 125.10 7.08 5.98 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 64.1 100.41 100.63 7.85 3.87 4.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 16.0 @ 106.6 11144 0.2 111.13 111.40 5.55 6.67 113 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 11.46  09.09.10 06.03.14 434 | 10456 @ 0.34 104.22 104.49 10.15 5.46 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 56.6 | 106.04 105.80 106.10 9.64 5.20 3.34 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16 29.0 & 71.3 @ 107.61 107.75 108.02 7.7 5.17 1.98 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 131210 13.06.11,  05.06.17 10.0 & 829 | 107.40 9 107.50 107.71 5.18 6.65 0.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 36.0 965 | 110.87 90 110.87 111.05 7.25 5.08 242 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14  15.07.19 48.0 @ 108.6 @ 114.00 7500 113.75 114.00 747 5.03 3.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 120 @ 169.3 108.35 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15/ 16.01.25 55.0 @ 1757 @ 10590 @ 0.07 351284 105.80 106.12 7.54 4.24 3.54 BBB/Baa1/BBB | TpaHcnopt
Poc6ank BO-01 5000 R 740 241210 27.06.12 21.06.13 230 @ 348 | 100.40 100.32 100.45 7.27 3.70 1.65 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 353 | 100.65 @ 0.15 245 000 100.01 101.00 7.89 4.01 244 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11/ 06.11.13, 9.0 394 | 104.46 104.11 104.69 5.52 5.76 0.69 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14, 9.0 51.6 | 104.00 570 104.11 105.09 6.14 5.78 0.68 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12 16.07.15 24.0 = 59.9 | 100.05 4106 100.00 100.12 10.16 4.98 1.64 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 30.0 @ 1152 104.15 0.15 70 007 103.90 104.10 7.25 4.31 214 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 30.0 & 1152 @ 104.07 = 0.07 101 150 103.90 104.50 7.29 4.31 214 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 7.85 18.08.10 16.02.11 6.2 101.83 4.28 1.92 0.48 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14| 09.02.17, 43.0 @ 791 105.10 | 0.10 237 406 104.50 105.10 7.69 4.39 2.76 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150,  06.10.10  07.10.11,  27.09.17 14.0 = 86.7 | 105.00 105.00 107.00 6.95 5.46 1.00 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11  27.11.18 16.0 = 100.9 @ 100.00 100.00 13.86 6.73 1.08 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 10.0 = 95.1 101.20 | 045 490 000 100.90 101.18 5.44 3.40 0.78 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 280 @ 1127 @ 105.90 322 501 105.69 106.05 7.34 4.76 1.93 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 280 @ 1127 @ 106.15 20001 105.51 107.29 7.22 4.74 1.93 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 1200 08.02.11  16.08.11 06.08.13 120 @ 363 = 100.50 @ 0.01 31760 100.25 100.89 11.57 5.95 0.81 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 19.8 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10 20.06.11/ 14.06.12 10.0 @ 224 99.38 98.10 100.10 12.34 2.51 0.72 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 4.0 105.00 101.00 111.01 -2.16 6.17 0.33 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 0.9 100.60 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 6.0 101.90 340 101.85 102.10 6.88 5.26 0.46 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 2.0 134 1.58 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 22.10.10/ 13.04.12) 2.0 20.3 | 101.40 27320 101.30 101.49 5.14 6.88 0.18 B+/Ba3/B+ GaHku
Pbi6kab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 7.0 18.8 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 7.0 134 96.50 93.01 99.99 17.88 5.72 0.49 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 46.4 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 35.9 yenyru
CB-®uHaHc! 1500 R 0.100  20.09.10 20.06.11, 18.06.12 10.0 @ 225 notpe6. ToB.
Cgeo6Coxkon3 1200 R 18.00 231110 23.11.100 24.0511 3.0 95 2.01 npou3BoACTBO
CesisbbaHk1 2000 R 16.00 21.10.10 21.04.11 8.4 103.71 1.52 10.74 3.85 0.60 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 13.0 = 256 | 108.00 3020 108.00 108.55 6.47 6.46 0.95 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 30.6 | 104.70 300 000 104.80 105.18 7.80 4.64 2.04 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 30.6 | 105.30 | 0.30 92 455 104.65 7.54 4.62 2.04 B+/Ba3/BB- Ccbipbe
CesKab 03 1500 R 1050 28.09.10 27.03.12 19.7 23.33 11.66 35.00 203.04 11.22 0.43 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 33.7 8.49 0.39 603 7.06 8.98 246.07 @ 23.50 0.38 NpoM3BOACTBO
C3Tenex306 3000 R 860  26.08.10 24.02.11 6.5 101.01 100.62 5.50 2.12 0.30 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 16.1 101.37 102.20 103.70 6.81 1.99 0.88 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 33.7 | 100.00 1010 99.91 100.98 7.63 1.62 2.05 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  03.11.10  09.08.11] 24.07.19, 12.0 @ 108.9 = 108.05 0.10 31744 108.00 108.10 5.68 2.70 0.90 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11  30.08.10/ 17.07.12, 1.0 235 | 108.90 360 107.41 109.00 8.24 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14/ 10.10.19, 51.0 @ 1115 11195 0.10 27 847 111.65 112.35 10.15 6.01 297 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19, 51.0 @ 111.5 11209 024 103 250 111.65 112.00 10.11 6.01 297 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 11 100.67 100.51 100.90 248 4.83 0.09 BB/ Tenekom
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11] 08.08.13 120 & 364 @ 102.41 7.07 4.63 0.91 BB/ Tenekom
CWBYPXong1 1500 R 1047 04.11.10 01.11.12 27.0 BB/Ba2/ XAMUS
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 6.0 48.9 99.01 99.00 109.00 12.15 5.04 0.45 notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 36.1 100.41 70.00 75.00 -0.13 0.00 297 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 445 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 447 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 31.2 | 105.85 @ 0.33 240001 105.40 105.80 7.34 4.59 2.10 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12 12.08.14] 24.0 @ 487 | 114.05 7.24 6.45 1.60 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 280 @ 765 | 110.60 294 996 110.41 110.50 7.49 5.64 191 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12  18.06.13 23.0 = 34.7 | 102.80 30 102.00 102.80 10.22 5.70 1.55 B-/B3/ Tenekom

CUTPOHWKC1 3000 R 17700 21.09.10 21.09.10! 13 101.04 | 0.14 100.90 102.89 7.62 8.74 0.10 B-/B3/ Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 35.6 100.25 | 0.05 23101 100.10 100.25 12.77 6.22 2.24 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 16.0 @ 342 101.52 | 0.02 101.00 101.75 8.64 4.81 1.16 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 20.0 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 10.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 23.3 95.25 2255 95.11 95.25 11.62 4.44 1.61 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 324 57.80 15.61 100.00 36.51 7.33 1.65 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11] 15.02.12 6.0 18.4 98.59 18.55 7.84 0.42 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12/ 1.0 25.1 101.93 98.00 100.90 8.32 0.08 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 35.0 | 120.2 10085 @ 0.15 275 956 100.70 100.80 9.17 4.62 2.38
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 214 96.69 96.00 98.00 14.34 6.03 1.39 CTPOUTENLCTBO
Tattenekom 4 1500 R 825 04.11.10 01.11.12 27.0 100.65 100.00 100.80 8.07 4.09 1.88 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 9.7 102.03 241 102.03 103.90 10.50 6.35 0.70 B2/ GaHku
Tardonab 5 2000 R 11.000 22.09.10 29.03.11/ 21.03.12 8.0 19.5 102.17 100.31 102.25 7.20 5.37 0.56 B2/ GaHku
Tatdhonab 6 2000 R | 1120 31.08.10, 07.03.11/ 260213 7.0 | 309 & 101.99 | 0.09 141100 101.80 10195 | 7.34 548 | 050 B2/ GaHki
Tardonab 7 1000 R 1375 171210 2312100 141212 4.0 28.5 102.71 99.91 102.55 5.48 6.68 0.34 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11 12.06.13 100 @ 345 1.01 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12] 11.03.14 19.0 @ 435 102.20 402 627 2.00 102.89 7.10 4.15 1.37 aHepreTMka
TrK-102 5000 R 1699  04.01.11  11.0711 01.07.14 110 473 109.01 469 702 109.30 109.80 6.42 .77 0.82 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  13.08.10/ 06.02.13 0.0 30.3 3.01 JHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 1.0 12.7 100.94 | 0.36 100.51 100.72 8.89 0.07 Bl aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 21.9 24.01 aHepreTMka
TrK-6UHB-1 2000 R 1050 24.08.10 28.02.11) 21.02.12 7.0 18.6 101.30 200 000 101.00 7.96 2.58 0.49 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 21.2 aHepreTuka
TepHa-® 02 1500 R 1.000 05.11.10 04.11.11 149 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 9.5 4.00 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 1.0 191 100.95 1743 100.85 8.40 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 36.0 107.00 250 105.61 107.00 17.59 9.37 2.02 (buHaHCbI
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 6.2 101.96 5.92 4.79 0.46 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 39 15.01 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 3.0 38.9 101.70 201 101.70 101.80 7.7 8.31 0.21 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 30.9 104.85 15 560 104.55 104.90 7.51 4.52 2.08 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 58.5 102.80 4494 102.70 103.16 8.13 4.27 3.20 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15.000 141210 231210/ 12.06.12, 4.0 22.3 103.53 103.50 103.72 4.05 7.22 0.35 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 10.9 104.10 103.85 104.00 5.62 4.93 0.83 /Ba1/BB GaHku
TpaHcKpens 3000 R 7.90  09.02.11 12.08.13 36.5 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 448 100.60 154 585 100.41 100.60 8.22 4.09 293 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75 10.02.11  18.08.10/ 10.02.11 0.0 6.0 100.50 99.90 100.50 3.35 0.02 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 58.0 @ 106.5  105.07 1.55 114.85 8.39 9.25 3.67 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 0.1 TOproBnst
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 19.8 102.23 4120 101.02 103.05 7.34 4.24 1.40 JHepreTuka
YIMK-YaMo1 3000 R 825  31.08.10 28.02.12 18.8 meTannyprus
YMMO 3 3000 R 10.000  16.12.10 14.06.12 224 99.50 50 082 99.70 103.00 10.55 5.01 1.54 MalLLMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 18 95.01 MaLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 4.6 100.38 99.00 100.00 5.01 3.10 0.36 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 114 104.50 3012 104.46 104.69 9.57 6.92 0.82 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 26.08.10  01.09.10/ 23.02.12/ 1.0 18.6 102.75 103.00 110.00 8.49 0.07 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 175 108.50 108.00 109.00 10.23 7.58 121 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12, 5.0 175 102.25 2101 102.25 102.82 9.06 6.95 0.40 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 14.4 103.60 103.70 104.10 6.92 4.84 1.04 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 235 107.30 18 199 103.06 107.80 7.76 5.46 1.65 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 56.7 101.59 47796 101.45 101.59 8.76 4.42 3.50 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12) 150 @ 270 105.00 100.00 6.49 5.13 1.10 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 154 102.11 7.69 513 0.68 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 19.3 101.71 11.00 102.20 6.43 417 0.74 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 32.1 61.00 11.00 111.00 35.55 6.13 1.54 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30  07.10.10 06.10.11 14.0 101.78 101.60 5.75 3.58 1.04 /Baa2/BBB aHepreTuka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 100 @ 345 100.56 100.50 100.85 7.23 4.04 0.77 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 11 100.42 100.15 100.99 2.99 1.86 0.09 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11, 2.0 142 101.20 800 11.00 101.70 6.33 345 0.17 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 201010 19.10.11 17.04.13 140 326 100.87 100.30 101.25 7.58 2.01 1.06 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12] 23.04.15 210 @571 101.50 1337 100.76 101.44 8.24 2.21 1.48 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 20 99.90 16.07 100.00 8.94 4.12 0.15 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 111 100.00 29.01 10.23 4.99 0.81 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14] 23.0 @ 470 100.11 0.11 99.80 100.30 9.35 4.61 1.60 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 12.7 103.50 5400 102.00 103.60 3.88 4.48 0.61 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 9.7 104.10 340 104.15 104.30 7.46 6.11 0.72 notpe6. ToB.
YTN3 0306 8000 R 10.000 28.10.10  28.10.10/ 21.04.15 3.0 57.1 97.50 95.01 99.99 23.58 5.11 0.17 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212 16.0 @ 28.1 106.00 19216 106.00 106.20 11.70 7.76 1.08 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 104 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 4.2 1.50 16 1.51 2.00 TpaHcnopT
Onemluz-02 2300 R 21.00 09.09.10, 14.06.11  04.09.14 10.0 = 494 106.00 4 106.00 106.30 13.61 4.94 0.67 (buHaHCbI
OMAnbsHe 1 2000 R 07.01.11 08.07.11 11.0 MalLLKHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 9.3 JHepreTuka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 13.0 notpe6. ToB.
tOHuTaiin-01 1500 R 1200 221210 22.06.11 104 99.98 90.00 100.00 12.34 5.98 0.74 NpoM3BOACTBO
tOTK 6O-01 2000 R 11.000  20.10.10° 211011 17.10.12 140 @ 265 104.03 7000 104.00 7.58 2.64 1.05 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 26.6 105.95 107.50 8.65 2.68 1.80 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 219 100.37 100.00 7.94 3.97 1.56 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 4.1 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 31.9 101.50 30002 101.12 102.00 12.35 3.07 2.00 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 31.9 100.98 | 0.28 101.12 101.70 12.61 3.09 1.99 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 191 103.32 7.99 497 1.24 BB/ 3HepreTMka




Fixed Income Daily 16.08.10
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
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 36 101.16 100.00 4.08 3.95 0.29 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 214 98.00 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 46.4 100.10 100 100.10 8.29 4.36 2.38 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 10.6 101.93 95.00 105.75 8.05 5.01 0.78 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 34 100.72 100.02 4.24 2.32 0.27 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 14.6 100.57 97.00 7.06 2.56 0.68 B MyHULMNanbHbIA
MpkO6n31-6 3800 R 920  15.08.10 221112 277 | 101.29 8.15 304 | 098 IIB MyHULANANbHbIi
Kanyx06n-2 1300 R 840  30.08.10 29.08.11 127 | 100.77 97.50 7.39 208 | 071 BB-// MyHULANANbHbI
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 280 | 10249 97.00 779 220 | 169 BB-// MyHULNANbHbI
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 349 | 10327 101.51 105.69 8.76 244 | 194 BB-// MyHULANANbHbIi
Kapenus 11 800 R 980 11.11.10 10.05.12 212 | 10145 100.45 102.45 8.53 482 | 098 BB-// MyHUL@NaNbHbIi
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 98 | 105.00 70 104.70 105.00 4.70 452 | 033 BB-// MyHUL@NaNbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 8.1 100.80 100.28 6.09 3.79 0.46 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 8.1 100.80 100.28 6.09 3.79 0.46 BB-// MYHULMNANBHbINA
KOMM 68 06 700 R 1050 14.10.10 14.10.10 21 101.00 100.85 102.95 4.49 5.21 0.16 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 39.9 101.00 = 0.95 121047 100.10 101.00 7.84 4.49 2.31 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 64.6 96.52 0.52 95.06 97.99 7.7 3.90 3.62 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 285 2.01 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 27.3 10540 @ 0.05 211318 105.10 105.55 6.81 2.69 1.18 BB+/Ba2/BB+
leH06n-206 800 R 1401 08.12.10 08.12.10 39 101.32 100.00 110.00 9.84 6.90 0.29 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 525 | 117.22 111.52 119.97 7.33 5.21 3.26 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 45 102.33 102.16 102.99 3.61 4.90 0.36 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 479 101.38 100.80 101.38 7.24 3.98 3.22 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 59.2 100.62 100.00 100.48 740 3.99 3.83 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 22.8 103.72 © 0.03 103.00 103.68 5.96 3.87 1.66 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1440 @ 9461 93.94 95.10 7.74 4.24 7.31 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 83.2 100.25 3979 99.98 100.30 7.40 4.00 5.03 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 16.4 103.25 8334 102.85 103.25 5.53 3.88 1.22 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 25.1 103.36 103.00 103.39 6.10 3.90 1.78 BBB/Baa1/BBB | MyHULynanbHbii
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 744 100.50 « 0.60 169 370 99.90 100.50 7.33 4.01 4.53 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 9.7 104.10 20038 104.11 104.30 4.83 242 0.73 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 34.2 122.90 121.23 122.91 6.21 3.08 2.20 BBB/Baa1/BBB | MyHULynanbHbii
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 465 | 12251 0.10 1238 346 122.52 122.60 6.95 3.09 2.84 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 40.5 | 126.18 125.38 126.49 6.38 3.00 2.54 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 8.3 101.70 = 0.09 6000 101.70 102.99 6.49 441 0.62 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 447 97.89 0.69 462 97.50 97.89 8.86 4.08 2.92 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 344 | 10145 @ 0.05 2200 101.45 102.70 8.33 4.42 1.66 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 193 | 112.04 101.92 111.94 6.69 7.48 0.97 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 144 10140 @ 025 4325 99.90 101.40 5.90 3.91 0.69 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 27.6 | 100.80 98.10 7.44 4.06 1.1 B+/oTo3BaH/ MyHULMNaNbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 53 100.89 100.80 100.90 4.08 151 0.42 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 15.1 102.05 = 0.15 305499 101.80 101.96 4.57 1.52 115 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 174 109.69 12520 109.60 109.69 4.95 2.70 127 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 31.9 114.35 1 114.05 114.40 6.18 2.62 2.15 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 10.9 105.71 1084 678 105.45 105.70 4.09 249 0.83 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 265 | 111.70 = 0.30 25000 111.67 111.72 5.68 2.52 1.86 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 25.08.10 20.08.14 48.9 118.60 56 118.60 119.70 6.76 5.05 3.02 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 13.7 105.67 35121 105.67 105.85 4.81 4.72 1.01 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 52.2 105.10 15000 105.00 105.15 6.82 3.84 3.44 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 29.8 102.38 = 0.08 1 102.30 102.40 6.18 3.48 215 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 24.0 102.20 9000 102.10 102.19 5.73 3.34 1.77 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 59.9 99.50 0.05 20 500 99.42 99.50 712 3.32 3.96 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 271 100.32 170 056 100.20 5.83 5.98 1.94 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 23.3 100.85 = 0.05 50 000 100.85 100.92 5.75 151 1.7 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 35.6 99.75 80 000 99.50 100.10 6.34 1.52 2.53 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.09.10 17.12.14 52.9 117.51 2935 065 117.00 117.45 6.70 2.38 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 72.7 99.18 0.23 20100 98.90 99.18 7.20 3.60 4.65 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.000 09.02.11 08.08.12 24.2 103.90 103.62 103.80 4.76 3.84 1.15 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 8.000 08.09.10 29.08.18 97.9 100.18 1238 042 96.80 100.40 7.09 3.98 3.72 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 72.7 98.60 0.00 3136 960 98.50 100.00 7413 1.90 4.29 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24.11.21 1374 = 98.95 9137 266 98.80 99.20 741 2.14 6.68 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 1047 © 71.07 2702 277 71.00 73.00 7.70 5.35 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3103 | 94.24 0.24 2239 895 99.15 7.55 3.65 11.00 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 97.2 92.63 4611495 747 3.77 5.44 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 35 101.08 100.86 5.93 4.84 0.27 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  09.09.10 09.09.10 0.9 100.25 7075 100.08 3.44 1.70 0.07 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 11.11.10 11.08.11 121 101.23 100.00 101.85 6.47 1.87 0.91 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 22.6 10043 = 0.13 300 000 100.10 100.50 6.90 173 1.63 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 40.8 103.05 183 100 100.00 104.00 7.27 225 1.28 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15000 12.11.10 10.05.13 334 116.80 80 395 114.20 117.50 6.78 3.20 1.90 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795  14.10.10 11.04.13 324 101.85 14 98.08 101.85 6.92 1.95 1.46 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80  26.08.10 26.05.11 95 102.38 100.22 4.60 214 0.53 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 16.7 100.10 © 0.10 7600 99.90 100.15 6.98 3.51 0.79 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 171212 28.6 98.78 100.20 100.60 7.98 3.55 1.39 B MyHULaNanbHbIA
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 40.1 108.26 = 0.51 107.75 109.50 7.69 3.14 1.46 B MyHUL@nanbHbIi
Yomypus-2 1500 R 840 17.01.11 15.07.12 234 102.10 5 101.45 102.10 7.34 4.15 1.68 /Bat/ MyHULMNaNbHbI
Yysawms-05 1000 R 785 04.12.10 05.06.11 9.9 101.13 100.00 100.40 6.48 3.87 0.74 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 204 99.28 98.50 100.50 7.96 1.88 147 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 34.2 103.90 = 0.20 14 101.00 103.90 747 2.26 1.97 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 448 99.90 101502 100.05 100.86 8.08 1.95 2.08 BB//BB- MyHULMNaNbHbIA
AkyT-09 06 2000 R 9.75  23.09.10 19.09.13 37.8 104.89 104.52 105.40 7.76 2.32 2.03 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 8.3 100.00 98.98 6.58 3.24 0.44 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 8.50/  19.08.10: 16.05.13 336 | 101.04 8.03 2.10 207 BB-// MyHULMNanbHbI




Fixed Income Daily 16.08.10
IV YPANCUIE | KanunTAN
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 104 | 10343 | 0.02 5.08 447 0.81 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 284 | 10756 | 0.05 6.65 476 2.02 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 227 | 10519 | 0.09 5.24 3.90 1.7 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 10.0 = 349 | 10648 = 0.7 1.66 4.34 0.84 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.12.15 4.0 | 648 | 100.40 7.30 430 0.31 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 55.9 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 19.0 @ 795 | 99.92 8.69 4.32 1.35 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 56.7 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 519 | 110.01 | 0.05 6.16 4.03 3.50 B+/Ba3/B+ chipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 35 | 101.36 2.55 3.64 0.28 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 6.8 | 101.50 342 6.16 0.55 BBB-/Baat/ GaHKu
BoM-13 500 § 7.34  13.11.10 13.05.13 335 | 105.34 5.22 348 244 BBB-/Baat/ GaHkun
BoM-15 300 § 750 251110 251110 25.11.15 3.0 | 643 | 100.22 6.65 3.74 0.27 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 55.7 | 101.9z | 0.08 6.21 3.29 3.80 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 821 | 99.16 6.96 343 5.24 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.10.10 25.04.12 20.7 | 9867 10.68 2.25 0.77 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 33.7 | 10297 | 0.00 6.56 3.76 243 [Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 27 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 50.3 | 107.24 | 0.24 5.39 344 347 BBB/A3/BBB GaHkun
Eurochem12 300 § 788 21.09.10 21.09.12 257 | 103.69 5.98 3.80 1.87 BB//BB XuMus
Evraz-13 1050 § 8.88 24.10.10 24.04.13 328 | 10555  0.01 6.59 4.20 2.33 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 63.8 | 104.38 7.23 3.95 4.15 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.10 24.04.18 937 | 110.00 775 4.32 5.39 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 334 [Caal/D cblpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 15 | 100.70 1.91 7.75 0.12 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 31 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 84 | 10459 222 8.60 0.69 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 283 | 103.80 2.82 439 217 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 215 | 96.23 | 001 4.67 1.50 213 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 31.0 | 11354 | 0.04 3.98 4.24 221 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 39.2 | 10642 @ 0.19 4.34 6.18 2.82 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 358 | 10338 | 0.01 3.29 218 274 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 324 | 10858 | 0.03 391 3.38 238 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 36.1 | 110.07 3.88 341 267 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 431 | 10474 3.54 4.80 321 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 483 | 113.26 4.55 367 341 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 51.3 | 105.06 3.99 5.11 3.68 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 584 | 106.05 439 5.54 420 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 545 | 115.06 274 7.06 3.77 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 764 | 10725 | 1.70 4.86 2.90 5.14 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 804 | 101.82 | 0.03 475 5.04 5.54 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 87.9 | 102.04 5.03 5.33 5.79 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 914 | 10590 @ 0.00 5.54 6.24 5.86 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 933 | 116.87 @ 1.02 5.42 348 5.71 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 21.0 | 1058 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1153 | 107.29 | 0.36 4.86 3.36 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.09.10 07.03.22 140.8 | 103.35 6.10 3.15 7.90 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 450 | 2886 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 3288 BBB/Baa1/BBB |cblpbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 102 | 103.84 328 384 0.81 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.12.10 28.06.13 350 | 10642 0.01 5.48 3.73 2.54 /Baa3/BB GaHkmn
Gazprombank-14 500 § 6.25  15.12.10 15.12.14 528 | 10172 | 048 5.80 222 3.76 /Baa3/BB GaHkun
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 62.2 | 100.80 @ 0.04 6.31 322 4.19 /Baa3/BB GaHkm
Gazstream-13 647§ 563  22.01.11 22.07.13 358 | 10363 0.08 430 271 269 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 104 | 103.16 7.09 5.33 0.80 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 124 | 105.32 6.15 5.58 0.94 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.10 15.02.13 30.6 C/Caa2/D GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 33 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 10.4 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 14.8 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 207 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 515 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 830 | 104.08 5.63 3.05 545 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 1124 | 108.88 | 375 5.98 3.33 6.68 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1439 | 101.68 = 0.29 6.45 327 804 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.09.10 10.03.11  10.03.16 7.0 | 67.9 | 100.29 8.32 442 0.53 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 114 | 103.97 5.35 4.69 0.89 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 73 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 142 | 103.76 3.08 6.22 1.09 BBB/Baa1/BBB  MyHMUMnamnbHbli
Moscow-16 407 € 5.06  20.10.10 20.10.16 753 | 10245 4.54 4.94 5.15 BBB/Baa1/BBB  MyHMUMnamnbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 241 100.99 244 415 0.17 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 17.8 | 105.70 3.94 3.78 1.38 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 120.0 | 11339 | 0.29 6.27 3.80 6.95 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 205 | 107.58 420 5.58 1.37 B/B1/ Xumms
NKNH-15 200 § 850 221210 221210 221215 40 | 652 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 214 | 10393 | 0.03 4.64 3.37 1.63 /Ba1/BB+ CcepBuC
NOMOS-12 200 $ 9.25  17.12.10 17.12.12 286 | 106.15 6.38 4.36 2.08 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 632 | 10111 | 0.01 848 433 4.01 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 14.0 = 753 BB-/Ba3/ (UHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 0.2 Bl (bMHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 13.7 TOproBns

Promsvyazbank-10 200 § 8.50,  04.10.10 04.10.10 1.7 | 100.66 3.58 8.44 0.

4 B+/Ba2/oto3BaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 144 | 10409 | 023 5.14 4.20 1.10 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 216 | 10321 7.65 4.66 1.59 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 110 | 356 & 109.98 | 0.17 4.89 0.90 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 583 | 109.06 10.30 5.84 3.51 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 583 | 109.06 10.30 5.84 3.51 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 90.9 | 108.50 11.62 576 481 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 216 | 10256 | 0.04 5.95 3.66 1.62 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 321 | 101.88 20693 = 6380 | 0.30 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 10.7 | 101.50 | 0.00 11.16 6.40 0.79 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 229 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 36 | 10145 0.06 1.90 3.39 0.29 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 209 | 104.20 364 6.01 1.63 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 336 | 10722 0.04 437 3.35 247 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 31.8 | 10017 742 3.74 2.27 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 417 | 107.31 | 0.05 478 3.32 3.02 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 466 @ 114.33 | 0.14 4.85 3.94 324 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 13.0 | 744 | 100.98 6.03 345 1.02 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 822 | 10348  0.16 5.67 3.04 5.40 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 949 | 11155 0.2 5.88 347 5.85 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 6.8 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 57.3 | 10009 = 0.15 3.60 1.81 425 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 96.7 | 143.28 447 3.84 5.78 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1182 | 103.03 = 0.19 4.61 243 7.57 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2175 | 18047 | 0.78 4 5.58 3.53 9.49 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 $ 7.50  30.09.10 31.03.30 239.0 | 118.04 | 0.08 4000 4.51 3.18 5.71 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 18 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 8.8 99.80 8.88 432 0.68 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 4.0 | 650 = 99.96 | 0.10 8.94 4.44 0.33 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 76.7 | 99.75 10.90 4.89 443 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574 03.10.10 03.04.17 80.8 | 103.87 @ 0.14 5.04 279 5.39 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 153 | 104.13 2.56 2.85 1.20 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 335 | 10622  0.15 4.07 3.05 249 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 351 | 10625 0.7 4.15 3.04 261 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 59.6 | 10273 | 0.20 4.86 268 4.24 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 36.0 | 109.36 = 0.00 6.24 4.46 257 B+/Ba3/BB- cblipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 448 | 108.69 6.55 4.26 3.04 B+/Ba3/BB- cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 85 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 60.5 = 10347 @ 0.56 6.86 3.72 4.09 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 56 | 102.89 248 431 0.45 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 17.9 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 11.7 | 10366 = 0.04 6.02 4.82 0.91 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 11.3 | 103.57 2.96 3.32 0.90 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 256 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 314 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 545 | 106.64 = 0.19 459 293 389 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 722 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 80.4 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 923 | 11350 5.66 347 565 = BBB-/Baa2/BBB- cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 1153 | 110.30 | 1.14 5.82 3.29 6.93 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 39 Tenexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 844 9845 | 0.02 11.80 5.34 4.69 B1/ GaHkun
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 105 | 104.17 3.99 4.32 0.83 /Ba1/BB GaHkun
Transneft-12 500 § 6.10  27.12.10 27.06.12 228 | 106.18 2.69 2.87 1.76 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 228 | 104.25 3.03 2.58 177 /Baa1/BBB [
Transneft-13 600 § 770 07.02.11 07.08.13 36.3 | 11229 3.34 343 2.69 /Baa1/BBB Chlpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 433 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870  07.02.11 07.08.18 97.2 | 12453 | 0.03 4.94 349 6.00 /Baa1/BBB cblpbe
Trust-12 CLN 20 § 11.50  06.09.10 06.09.12 252 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 16.8 | 107.62 6.15 5.58 1.26 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 153 | 103.62 5.16 8.01 1.15 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11  04.06.13 10.0 = 342 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1206 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 145 | 10542 3.68 3.97 1.1 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 33.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 703 | 109.36 6.29 3.77 4.55 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.10 30.04.18 939 | 114.50 6.68 3.98 5.54 [Ba2/BB+ Ternexom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 83.7 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 624 | 99.99 6.20 3.10 4.24 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 142 | 104.86 = 0.06 321 3.58 1.10 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 10.7 | 104.65 2.79 7.88 0.87 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 270 | 10435 | 0.05 452 317 2.02 BBB/Baal1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200  28.11.10 28.11.12 219 | 9981 12.07 6.01 1.91 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 36.6 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 545 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 555 | 10352 @ 0.33 5.58 312 3.82 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 67.1 | 100.83 4.03 4.22 4.83 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 340 = 949 = 10533 | 0.50 4.81 3.26 2.50 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 59.0 = 303.0 | 103.12  0.74 5.51 3.03 4.15 BBB/Baa1/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

NcnonHuTenbHbIN 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

KopnopaTuBHble BbINyckn ConpoBoXAaeHue NPoeKToB

ApTtemun Camomnos, samojlovaa@uralsib.ru lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru
BuikTop OpexoB, ore_vv@uralsib.ru FanvHa lNyobiMa, gud _gi@uralsib.ru
Hapbs CoHiolwkmHa, sonyushkinada@uralsib.ru Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru AHnToH Kynakos, kulakovak@uralsib.ru

PernoHanbHble BbINyCcKn
Kunpwunn MeaHos, ivanovkv@uralsib.ru
Anekcanap Maprees, margeevas@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

I‘:ll/l[:)eKLl,I/ISI aHann3sa AoNroBbiX MHCTPYMEeHTOB 3amecTuTenb pykoBoauTena ynpasineHus
Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru
Jonroeble 06si3aTenbCcTBa A Heqtb 1 ras
Omutpuin Dyakun, dudkindi@uralsib.ru BukTOp MULLIHAKOB, mlshnyakovvv@urals!b.ru
Hanexaa Mbipcukosa, myrsikovanv@uralsib.ru tOnns HoBmnyeHkoBa, nowchenlgoya@uralgb.ru
Mapus Pazderko, radchenkomg@uralsib.ru Vipura Bynkua, bulkinaiv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru dneKkTpo3HepreTuka
Crpaterus/Monutuka Marseit Taiu, tai_ma@uralsib.ru
Kpuc Yndep, cweafer@uralsib.ru AnekcaHap CenesHes, seleznevae@uralsib.ru
Bsavecnas CMonbsiHWMHOB, smolyaninovv@uralsib.ru Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb
JleoHng CnnnyeHko, slipchenkola@uralsib.ru Omutpun CMonuH, smolindv@uralsib.ru
SKOHOMMKA Hukonan CocHoBckmi, sosnovskyno@uralsib.ru
Bnagvmup Tuxomupos, tih_vi@uralsib.ru TenekommyHukauumn/Mepma/
Hatanba Maitoposa, mai_ng@uralsib.ru NHdpopmaLMoHHbIe TeXHoNnormm
Onbra CrepuHa, sterinaoa@uralsib.ru KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
KoHctaHTuH Benos, belovka@uralsib.ru
BaHkn Kupunn baxtuH, bakhtinkv@uralsib.ru
NeoHng Cnnnyerko, slipchenkola@uralsib.ru
HaTtanbs Manoposa, mai_ng@uralsib.ru MwuHepanbHbie ynoGpehnsi /
Haranus bepesuHa, berezinana@uralsib.ru MawmwuHoctpoeHune /TpaHcnopt
AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
AHanus pbIHOYHbIX AAHHbIX WpwuHa WpTeroaa, irtegovais@uralsib.ru

Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru
AHppen borpaHoBmy, bogdanovicas@uralsib.ru
Bacunun Oertsapes, degtyarevwm®@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

MoTpe6utenbckuin cektop /HeaBNXUMOCTL
TurpaH OraHecsH, hovhannisyan@uralsib.ru
Hukuta LBen, shvedne@uralsib.ru

PepaktupoBaHue /MepeBop,

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

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

Hacrosawumin GlonneTteHb npenHasHayeH WCKIIOYNTENBHO Ans UHMOPMALMOHHBIX Liener. Hu npu Kakmx oOCTOSTENbCTBAX OH He [LOMKEH WCMOonb30BaThCs UK
paccMaTpmBaThCs Kak odepTta unn NpenfioxeHve fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obif NOArOTOBMEH C MAKCMManbHOW TLLATENBHOCTbIO,
YPAJICVB He faet HUKaKMX NPSIMbIX U KOCBEHHBIX 3aBEPEHUIN Ui FaPaHTUIA B OTHOLLIEHUM AOCTOBEPHOCTM U MOSIHOTLI BKIIOYEHHOW B BlonneTeHb MHdopmaumnn. Hu
YPAJICWB, HY areHTbl KOMMaHUm nnu acbunmMpoBaHHble LA He HeCyT HUKAKOW OTBETCTBEHHOCTM 3a NloOble MPsSiMble NN KOCBEHHbIE YObITKM OT MCMONb30BaHMs
HacTosLlero GlonneTeHs MM CofepXallencs B HeM nHdopmaummn. Bee npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepXallascs B Hem
MHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMCbMeHHoro paspelueHns. © YPANICKB Kanutan 2010
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