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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 76 4 4 (367)
l"asnpom-11 741 (3) 1) (193)
Cucrema-3 75 - 4) (463)

CblprBble PbIHKUN
WU3meHenue, %

3Ha4y. 3ajeH. 3aMec. YTD
3onoto, $/yHuust 1226.2 (0.1) 3.1 1.7
Urals, $/6app. 725 0.7) (3.2) (5.3)
S&P Metannbl, nHa. 1588.7 (0.3) 26 6.9)
S&P C/x npoa., uHa. 615.4 05 10.9 (0.0)

JeHeXHbIN pbIHOK

WU3meHeHue

RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.7 4.1) 04  (1137)
Kopcueta 4952 212 227 (3389)
[JenoauTsi B LIB 584.8 (38.0) 11.2 1445

WU3meHeHue, 6.0.
NDF 1Y, % 413 - (13) (235)
MOSPrime ONN, % 275 1 - (170)

WU3meHenue, %
USDRUB 30.70 0.1 1.0 22
NHpekcbl

W3meHeHue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 168.0 3 21) 12
EMBI + Spread 295.1 (4.4) (18.7) 0.7
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Ucemovyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUba

CTPATEIrMA

BHELLHWIA PbIHOK

B noHepenbHWK BegyLLme MUPOBble (DMHAHCOBbIE PbIHKWM 3aKPbIIMCh Pa3HOHANPAaBNEHHO. VIHBECTOPSI
3aHANW BbIKMAATENbHYIO NO3MUMIO B NPeaaBepui HaMevyeHHOM Ha cerogHs nybamkaumMm nioibekux
[laHHbIX O NpPOfaxax JOMOB Ha BTOPUYHOM pblHke CLLUA. Poccuiickmne eBpobOHIbI 3aKPpbIIUCh NpaK-
Tnyecku 6e3 n3meHeHUI, Bbinyck Vimpelcom'13 BbIrNAOWUT NepenpoaaHHbIM. .......cc.ccovveen.... cp. 2

BHYTPEHHUM PbIHOK

Hepnensa HadYanacb NageHMeMm KOTMPOBOK B CeKTope FOCO6J'II/IFaLI,l/IVI, XOTA 0ObeMbl TOpPros 6[3IJ'II/I HXe
cpenHero. Mbl oXuaem, 4710 B nocnenHIown Hedeto NieTa Ha PbiHKaX CJIOXKNUTCA HEraTMBHbIM TPEHL, a
AKTMBHOCTb y4aCTHMKOB 6y,D,€T KPAWMHE HUBKOWM. ..o cTp. 2

M3MeHeHWs B NINKBUAHOCTU 1N MeXDaHKOBCKMX CTaBKax BYepa Oblnv HesHauyuTenbHbIMWU. CerofHs
pa3Mellerne cpencts MuHpuHoM u LB PO mMoxeT yBennyinTb 0O0beM IMKBUAHOCTW, XOTS CNPOC Ha
HNX OYLET, CKOPEE BCETO, HEBBICOK. .truvirtititestiteatestiseateeeseateeeseete ettt ettt ene e eens cTp. 4

MKE (B1/B+)

BaHK npvBneK CMHAMLMPOBAHHLIA KpeauT o6bemom 150 MIH fons. y 6aHKOBCKOro CMHAMKATA, raB-
HYlO POfib B KOTOPOM Cbirpana MexayHapoaHas dhvHaHcoBas kopriopauws. CtaBka — LIBOR+325 6.n.,
YTO MpPencTaBseTca HaM BeCcbMa BbIFOAHbIM ANf 3aemuumka. ObpallaeM BHMMaHWE WHBECTOPOB
Ha To, YTO pybnesblie Oymarn MKB ocTtaloTcs ogHUMKN U3 CaMbix NpUBReKaTenbHbIX B HaHKOBCKOM
(=T o] o L= PP UUT U UUPPPPPRR crp. 5

OHMKPEAUT BAHK (BBB-/-/BBB+)

baHk npennaraeT pblHKY ABa BbiNycka obnmnraumin ¢ TpexnetHen ohepton obwmM obbemom 10 MIpL
py6. Mcxods 13 npefdnoXeHHbIX OPUEHTUPOB A0X0AHOCTL (7,12-7,64%), Mbl CHUTaEM, YTO B pas-
MeLLEHNN MMEET CMbIC/ Y4aCTBOBATb TOMLKO MPY LOXOLHOCTU, COOTBETCTBYIOLLEN BEPXHEN MPpaHULLEe
Ja1 7 TR T To) o= TR cp. 5

EspoXvum (BB/NR/BB)

KomnaHus onybnvkoBana cuibHble pesynbTatel 3a | nonyrogne 2010 r. no MC®O. bnarogaps 3a-
METHOMY POCTY BbIPYYKM 1 OMEPaLLMOHHONM NpMbbINK Bo |l KBapTane KOMNaHWs NpoaeMOHCTpUpOBana
BMeYaTnsiowme pe3ynbTaTbl B LenoM 3a nonyrogue. KpeautHele MeTpukn EBpoXrMa ocTatoTcs Bech-
Ma CUbHBIMW, OHAKO KPEnKnin KPeQUTHBIN MPOMUITb y>Ke YYTEH B LIeHe ODNuraumil. —.......... cp. 6

Byepa Mex/ayHapoaHOe pelTUHIOBOE areHTCTBO Fitch NpucBounno PasaHckon 06nacTyt 4ONrOCPOHHBIN
PENTUHT Ha ypoBHE «B+», NporHo3 «CTabusibHbIN».

RUSSIAN INFORMER

HoBocTM M KOMMEHTapuu, OTHOCALMECH K PbIHKY akuuiA, CM. B HalleM eXegHeBHOM W3JaHuu
Russian Informer.

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

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

XXpem cratncTnkm no pbiHKy Heasvkumoctn CLUA. Kak Mbl v npegnonarany, Hefensa Ha4anacb Ha pbiHKax LOBOMBbHO BASIO.
B noHepenbHWK TOPri Ha BeAyLMX MMUPOBbIX MAOLLAAKAX 3aKPbIIMCh PAa3HOHANPAaBNEHHO: eBPOonenckne MHAEKChI BbIPOCIN B
cpenHeM Ha 0,5%, aMepuKaHcke MPUMEPHO Ha CTONBKO e CHU3MAUCH. [OXOOAHOCTU OAeCATUNETHIX Ka3HauYerckKmnx obnmraumnia
CLUA BYepa NPOOONXKWMAN CHWXEHWE, ONyCTUMBLWCE C 2,62% [o 2,59%. B noHemenbHWK He nyOnmMKoBanacb BaxHas
MaKpO3KOHOMMYECKAs CTaTUCTUKA, Y MHBECTOPbI 3aHSANN BbIXMAATENbHYIO MO3ULMIO B NPeaABEepUN CErofHsLIHEN nyonukaumm
OaHHbIX, B TOM 41CIe MO NpoAaXkaM AOMOB Ha BTOpUYHOM pbiHke CLUA 3a vionb. [pennonaraeTcs, 4To Nokasatesib NPoLonXKus
nagate M 3a Mecal cHu3uncs Ha 13,4% po 4,65 MnH eguHuL. Tpodaxy OOMOB Ha BTOPUYHOM PbIHKE CHMXAIOTCH YyXKe
HeCKonbko MecsiLeB MNOAPAn, W MPU3HAKOB CTabunm3aumm noka He Habniogaerca. Mbl yxe He pa3 oTMeYanu, 4To
BOCCTaHOBNeHME pblHKa HedBuxkmnmoct CLLUA OypneT KpanHe MeLNEeHHbIM M CTaHET BO3MOXHbLIM JINWb MOC/e HEKOTOPOro
yRyHLWeHVa AMHaMVIKK pbiHKa TpyAa. Cyas no CHyXKalWmMmca dbloyepcam Ha aMepuKaHckme (POHLOBbIe MHAEKCHI, NHBECTOPbI
He XIYT CKONMbKO-HNOYAb NO3UTUBHOWM CTAaTUCTUKW. LleHbl Ha HedTb He OKaXyT CEerofiHs MOLAEPXKKY POCCUMCKMM akTMBaM —
KOTMPOBKW NpoAosixKanv nafatb U onyCcTUnMCh yxke [0 ypoBHs 72,8 fonn./6app.

Hepens Hayanacb HemTpanbHO. B cermeHTe eBpoOOHAOB TOProBas akTVMBHOCTb Oblfa HeBbiCOKOW. Crnpef CyBepeHHOro
Bbinycka Russia’30 K AecaTMneTHUM KasHavercknm obnmraumam CLUA pacwmpunca Ha 1 6.n. go 168 6.n. B naTHULY BevepoMm
«podka» BTE,«BTb CeBepo-3anaf» , NpWHsia pelleHe 0TkasaTbCs OT MCMONTHEHNS OMLMOHA «KOMI»» 1 oKTAbpS TekyLlero rofa
no 10-netHeMy Bbinycky LPN Ha 40 MnH [onn. cpokoM obpatleHis ao 29 centadps 2015 r. C okTa0Ops TekyLlero roga KynoHHas
cTaBka coctaBut 5 UST+376 6.0. (paHee — UKCMPOBAHHBIN KYMOH B pasMepe 6,2%), B HACTOSALLMIA MOMEHT 3TO COOTBETCTBYET
KYMOHHOW CTaBke Ha ypoBHe 5,19%. lMocne obbsBneHns peweHns espoobnmraumm VIBNW'15 nogelleBen cpasy nodtv Ha
600 6.1., ogHaKo BYepa YacTb NoTepb ObiNa oTbirpaHa 1 bymaru npnbasunmu B LeHe 300 6.1. 1o 97 % oT HOMWHana. Ha AaHHbIn
mMoMeHT OAS ans Oymar coctaBnsieT 452 6.n., B To Bpems kak OAS ans natmnetHux espoobnmraumii BTb VIBN'15 paBHseTcs
423,7 6.n. Mbl He 3HaeM, Kakasi JOXOAHOCTb ByeT y NATUNeTHMX Ka3Hadenckmx obnuraymin CLUA B Hadane okTabps Tekylero
roga, mo3Tomy npemMus B pasmepe 28,3 6.n. NpefcTaBnsieTcs Ham HeOoCTaTOMHOW IS BbIEyKa3aHHOro pucka. ocne
nosiBIeHVs ABe Hefenn Hasal MHMOPMaLUMM O TOM, 4TO BbiMnenkoM BefeT neperosopbl o nokynke 100-NpoLeHTHOro naketa
ntanbsHckon Wind © 51-npoueHTHom [onvM B ervnetckom onepatope Orascom UWHBeCTOpbl CTann M30aBnsTbCs  OT
eBpoobnMraum BeiMnenkoma, onacascb 3ameTHOro yXyALeHWUs KpeaUTHOro Npoduns KOMMNaHUU U CHUXEHWUS ee PeUTUHIOB.
[eno B ToM, 4TO Ha KoHel, 2009 r. oTHoLweHWe YucTbid fonr/OIBDA ans Beimnenkoma pasHsnock 1,1, y Orascom — 2,1, y Wind
- 3,7. Kak Mbl yxe OTMe4anu, WHBECTOPbl, MO HaleMy MHEHMUIO, HECKONbKO MepeoLeHMBalOT PUCKM KOMMaHUW. Mol
pekoMeHayeM y4acTHMKaM pbiHKa 0b6paTuTb BHMMaHMe Ha Bbinyck Vimpelcom’13, KOTopbIA TOpryeTcs ¢ npemmen B pasmepe 25
©0.N. K KpMBOW [LOXOLHOCTEM CEKTOPA.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

Hepensi Hayanacb cHKeHueM. Hefens Havanacb Ans POCCUMCKMX rocobnuraumii Ha MMHOPHOW HoTe, BOMbLUMHCTBO Bymar
ynano B LieHe, XOTs 06beMbl TOProB Oblv 3HAUNTENBHO HIXKe cpedHux. CuibHee Bcero nogeweseny OP3 25067 (Ha 0,54%),
Jaxe npu TomM 4To 0b6bembl Topros Bymarom coctaBunm nnwb 27,7 mnH py6. OD3 25069 nopelesenu Ha 0,26%, a OP3
46002 — Ha 0,19% npun obbeme Topros 5,4 MnH pyd. 1 46,6 MIH pyb. COOTBETCTBEHHO. Byepa Mbl 0OTMEeYanu, 4To Tekyllas
Hefens OydeT HENPOCTOW ANS PbIHKOB, W OXMAaeM (GOPMUPOBAHMSA HEraTMBHOrO TpeHAa. PbIHOK rocobnurauumi, BeposTHO,
He CTaHET WCKIIOYEHNEM, XOTH HEKOTOpOe OXMBIEHWe B CEerMeHTe BMOSIHE BEePOSTHO B NpednBepun aykumoHoB no Od3,
HaMeYeHHbIX Ha cpegy.

HOMOC-BAHK pa3mectun HOBbI BbinycK. Byepa Ha MMBB npolwen aykuvoH no pa3MelleHnio obnuraumin Homoc-12
(pentuHr smuTeHTa — Ba3/BB-). B pe3ynbTate KynoH Ha chedyiolime Tpy roga obpatleHus A0 odepTbl Obil yCTaHOBNEH Ha
ypoBHe 8,5%, 4TO 3aMeTHO HMXe onpefefieHHOro OpraHM3aTopoM OPUEHTUPa NO LOXOAHOCTM B Anana3oHe 8,75-9%, Kak Mbl U
npeasuaen (CM. BHU3Y CCbINKY HA Hall CMeumasnbHbI KOMMEHTapU No pasMellieHunio). B pesynstate 4OX0AHOCTL ByMaru no
HOMWHany COCTaBAsieT cenyac npubnuamTenbHo 8,75%, 0fHaKO [aXe OHa 3aMeTHO Bbille CNPaBeAsIMBOrO YPOBHS, KOTOPbIV
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HaxXOAUTCA HUxXe oTMeTkM 8,5%. COOTBETCTBEHHO, Mbl PeKOMeHAyeM MokynaTb 3TOT BbiMyck, OOfafaloWMA 3aMEeTHON
CNeKyNATUBHOM NPUBNeKaTenbHOCTbIO Onaroaaps TpexeTHeMY CPOKY 10 0depThl.

MNy6nunkaumm no Teme:

«HOMOC-BAHK: MpenBapuTenbHas oLeHKa HOBbIX py6neBbix obnuraymmn npuBnekatenbHa»
http://st.finam.ru/ipo/comments/ 100811_NOMOS_New%20offer.pdf

Onbra CtepuHa, sterinaoa@uralsib.ru
Amutpunt yakuH, CFA, dudkindi@uralsib.ru
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OEHEXHbIA PbIHOK

CerogHs LIb npepnoXxut 6aHkam KpepuTbl, @ MMHPUH — eno3uTbl

YpoBeHb NIMKBUIAHOCTY BYEPA €LLEe HECKONBKO CHM3MACA. OCTaTKM Ha KOpCHeTax KpeauTHbIX opraHm3auni B LB Beipocnn Ha 21,2
mMnpa py6. o 495,2 mnpa pyo., a [eno3nTbl OaHKOB yMeHbLIMANCL Ha 38 Mnph pyo. Ao 584,8 mnpa pyb. MHavkatBHas
ofHofHeBHas ctaBka MosPrime npmbasuna 1 n.n. n coctaBuna 2,75%. O6bem onepaumn LIb no caenkam PEMO-kpenmtoBaHus
coctaBun 739 MiH py0., CHU3MBLUWCL Ha 4,1 MNpA py0d. MO CpaBHEHMIO C NpefbIAyLLen CecCUen, CPefHAsS CTaBKa OAHOLHEBHOIO
PEMO Take noHm3unacs (Ha 22 6.n.) v coctasuna 5,1%.

CerogHs LB npegnoxut 6aHkam 1,1 Mnpa pyd. B naTMHedenbHbIX Ge33anoroBbix kpeamtax, a MuHduH — 50 mnpa pyb. K
pa3meLleHWio Ha 16-HefenbHbix Aeno3utax. OObem NMKBUAHOCTM B BaHKOBCKOWM CUCTEME B HACTosILLee Bpems JOCTaTo4eH , TakK
4TO CMPOC Ha Npefnaraemble CpeAcTBa OyOeT, CKopee BCEro, HEBLICOKMM. 3a MocnefHne ABa Mecsila COCTOANOCh NULb OAHO
pa3MeLLleHVe CpeCTB Ha Aeno3mTax 13 YeTbipex Ha3HayeHHbIX. Bipoyem, Nockonbky KOMMaHWSM NPeaCcTOUT BbinNaaTa HanoroB
25 1 30 aBrycra, LONONHUTENbHbIE UCTOYHUKM TIMKBUGHOCT MOTYT NPUrOAUTLCS.

Kypc pybns Buepa npakTMyecku He WM3MeHWUICS, MOCKONbKY AMHAMWKa PbIHKOB Obina pa3HoHanpasneHHon. MMpubasme mno
0,5 Konemkn M K gonnapy, U K eBpo, OH Ha 3akpbiTve Topros coctasun 30,65 pyb./monn. n 38,93 py6./eBpo. CToMMocCTb
OMBaMIOTHOM KOP3WHbI CHM3MNach Ha 1 konenky o 34,37 pyb. CerogHs pybnb, ckopee Bcero, OyayT OelleBeTb, NMOCKONbKY
LONNapoBbIv MHAEKC, BEPOATHEE BCEro, MPOLOIIKMUT POCT, @ a3uaTckme NoWaAKM Ha4HyT AeHb B <KPACHOW 30He.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

IVIKB (B1/B+)

NHTepecHasa caenka

MpuvBneYeH CMHAVLMPOBAHHDLIN KpeauT. MOCKOBCKMA KpeOWTHbIA BaHK coobLLIM O npuBRedYeHnn kpeamta obbemMom 150
MJTH Jons. y 6aHKOBCKOro CMHAMKATA, LIEHTPanbHYIO pofib B KOTOPOM MrpaeT MexayHapoaHas dhuHaHcoBas kopnopaums (IFC),
cornacuslascs npepoctasute MKB 40 MnH Oonn. 13 BbilleykazaHHoW cyMMbl. CTaBka MO KpeauTy YCTaHOBJIEHA Ha YPOBHE
LIBOR + 325 6.n., 4TOo NpeacTaBnseTcs Ham BecbMa BbIrOAHbIM Afst 3MuTeHTa. MKB coollmn Takke O HamepeHuu
OpraHV30BaTh OCEHbIO pa3MellieHe coBCTBEHHbIX eBpoboHAoB o6bemMom 300 MAH Jonn.

AKTMBHOCTb nonesHa 6aHKy. [1puBreyYeHne CUHAMLMPOBAHHOIO KpeamTa npu cotpynHudectse ¢ IFC, a Takke BO3MOXHast
chenka no espoborHaam Aenatot MKB Bce bonee 3amMeTHbIM MIPOKOM Ha AOMTOBOM PbiHKE. [TOMMMO 3TOro, COTPYAHWNHECTBO C
MHOCTPAHHBIMW MHBECTOpPaMW MAET Ha Mofb3y OaHKy, y KOTOPOro, B OTAMYME OT MHOTMX KOHKYPEHTOB, HET WHOCTPaHHbIX
aKLMOHepoB.

PyGneBble obnurauum ocraloTcs npusneKaTenbHbIMU. 3TOT NHMOPMALMOHHbIN MOBOL LaeT HaM BO3MOXHOCTb elle pa3
MOCOBETOBaTb MHBECTOPAM YBENMYMBATL MO3MUMM B pybneBbix obnuraumsax MKB, koTopble ocTaloTcs ooHUMK 13 Hambornee
npuBReKkaTeNlbHbIX Cpefn Oymar, 3aHMMAaloLLMX MECTO Ha rpaHuLe MexXay BTOpbIM W TpeTbMM 3llenoHamu. Hanpumep, MKB-7
TOpryerca cemvac ¢ AOX0AHOCTbIO 9,7 % K odepTe Yepes 22 MecC., NPW TOM YTO Takke O4eHb NpuBaekaTenbHbl Bbinyck XK®-7
(B+/Ba3) paet Bcero 8,6% MOHTU Ha TOT >Ke CPOK.

Mybnvkaumm no teme:

«MKB: MocKoBCKIMM TUFp cpefHero pasMepa» http://st.finam.ru/ipo/comments/ 100331 CBM.pdf

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

IOuuKpeaur Bank (BBB-/-/BBB+)

BbaHk pa3melyaet obnurauum Ha 10 mnpp, pyo.

lNepBuyHOE pa3meLyeHue

[lBa oAMHaKOBbIX BbiMycka € pasHbIMX AaTaMun pa3MeLleHns. B HacTosLee BpeMs NPOLOMKaeTca POPMUPOBAHME KHUMM
3asBOK Ha pa3MeLlleHne OBYyX BbinyckoB obnuraumi lOHMKpeaut baHka obbemMoMm nsatb Mnpg pyb. kaxabi. Cpok obpalleHus
BbINYCKOB COCTaBWT MsTb NeT C TpexneTHen odepTon. OpWeHTMpbl MO CTaBKke KyrnoHa, OObsABNEHHblE OpraHu3aTopamu
pa3melLeHns, HaxoaaTca B AmanasoHe 7,0—7,5%, 4to cooTtBeTcTBYET goxogHoctn 7,12-7,64%. BbicOKMe peUTUHIV 3MUTEHTa
NO3BOAIAIOT BKIIOHYMTB BbIMYCKM B TOMOapAHbIN cnncok LiB.

PasmelueHve BbIrMSAUT NpuUBNeEKaTeslbHbIM TOMbKO MO BepXHeW rpaHuue oObsIBeHHOro opueHTupa. Mcxoas U3
MaclTaboB 1 cneundurkm brsHeca OHMKpeanT baHka Hanboree MOAXOASLMM OPUEHTUPOM [ANs pa3MellaemMbix obnunraumin
HaM npepcTaBnstoTcs OoHabl BTE 1 PocbaHka (3a PocbaHKoM Takke CTOUT CUibHasi MaTepuHCKas CTpyKTypa — Societe General, a
KpoMme TOro, oH Haubonee 6Gnm3ok K KOHMKpeouT BaHKy Cpemn YacTHbIX KPeOWTHbIX OpraHv3auuin no pasmepy akTMBOB).
OObABNEHHBIN NpeaBapUTeNbHBLIM AManasoH goxodHoctn (7,12-7,64% npu aopaumn 2,75 roga) npednonaraet crnpef B
pa3mepe 82-134 6.n. kK kpuBo OD3. B TO ke Bpems Cripef HaxomsWmMxcs B obpalleHnn Boinyckos BTb 5O-1/5 1 BTb-5
coctasnsiet nopsaka 130 6.n. Mo HalwemMy MHeHUIo, CripaBeasiMBas npemMus Bbinycko tOHMKpeanT barka k 6oHaam BTE gomkHa
coctaBnatb 15-20 6.n., 4To Aenaet pasMelleHre HemHTepecHbIM. OOHAaKO Ha[O Y4MTbiBaTb, YTO C MOMEHTa OTKPbITUS KHUTK
3a8BOK Cnpefbl BbiNyckoB BTE k kpvBorm O®M3 HeCKONbKO PacUMPUINCG, W, eCin A0 MOMEHTa pa3MeLLeHWs PbiHOYHble
JIOXOAHOCTM BEPHYTCS K YPOBHAM cepeanHbl Mecaua (YTM 7,4% no BTB-5), npeanoxeHne MOXeT CTaTb NpuBReKaTenbHbiM B
BEpXHen 4acTn oObABIIEHHOrO AMana3oHa. C apyron cTopoHbl, 6oHabl OHMKpeamnT BaHka A0MKHbI TOProBaThCs C AUCKOHTOM
nopsaka 10 6.n. k obnuraumam PocbaHka (Mo NpuyMHe pasHuLbl B MacliTabax kak cammx GaHKOB, Tak M UX MaTEPUHCKMX
CTPYKTYpP). Bbinyck Pocbark 5O-02 npennaraer B HACTOALWMIA MOMEHT JOXOAHOCTb Ha ypoBHe 7,72%, 13 Yero, y4nTbias Halum
npeanockIIKn1, cnegyeT, 4To B pa3MeLLeHn MMEeeT CMbICT Yy4acTBOBaTb TONIbKO B TOM Cily4ae, eCny AOXOLAHOCTb CIOXMUTCA MO
BEpXHEeW rpaHuLe 0ObABNIEHHOrO AMana3oHa.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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EspoXum (BB/NR/BB)

CunbHble pe3ynbTaTthl 3a | nonyroane 2010r.
KomnaHus ony6nukoBana or4eTHocTb no MICQO

YcnewHbin |l kBapTan oGecneuynn cunbHble OMepauVoHHble MokasaTenu 3a nonyroauve B LenoM. Buyepa EBpoXum,
NPOV3BOANTENb MUHepanbHbIX YyA00peHWI, onybnmnkoBan oT4eTHOCTL 3a | nonyrogme 2010 r. no MC®O. Pe3ynbTaTbl 0Tpasum
3aMeTHOe yBeNMYeHWe BbIPYYKM W POCT 3PdeKTUBHOCTK. bnarogaps NPOLOMXKAIOLEMYCH BOCCTAHOBMIEHMIO HA PbIHKaX
MUHepanbHbIX yaobpeHun Bo Il kBapTane Tekyllero roga EBpoXuM cMmor yBenuumtb 0bbeM peanusaumy B PU3NYECKOM
BblpakeHWM, YTO OAHOBPEMEHHO C MOBbILLEHVEM LIEH Ha NMPOAYKLMIO KOMMaHMW 0becneymno BnevaTnsiowmi pocT Beipy4kn Bo I
kBapTane 2010 r. — Ha 38% Mo CcpaBHEHWMIO C COOTBETCTBYOLWNM neprogoM 2009 r. B uenom 3a nonyrogue Boipyyka EBpoXnma
coctaBuna 45,4 mnpg pyb. (+24,4% OTHOCKTENBHO YPOBHS rOAMYHOM AaBHOCTK). PeHTabenbHocTb no EBITDA Bo Il kBapTane
HbIHELLHEro rofa Takxke 3aMeTHO yBeNnymnach, coctasme 33% (npotue 23,6% B | keapTane 2010 r.). B pe3ynbTaTe B LenoM 3a
nonyroame 3ToT NokasaTeslb coctaBuna 28,5%. Ha doHe ycnexos koMnaHmm Bo || kBapTane oOHapogoBaHHbIV paHee NpPorHo3 no
EBITDA Ha 2010 r., paBHbin 600 maH gonn (18 mnpa py6), cTan BbirmaneTb Aaxe BeCbMa KOHCEPBATUBHbLIM. HeyamBuTensHo,
4TO MpW CTONMb BMeYaTAsIoWEM POCTe OMepaLVoHHOW MNPUBLINM PYKOBOACTBO KOMMAHWWM MPUHANO pELUeHWEe O BbinnaTe
NPOMEXYTOUHbIX AMBMOEHOOB B pasmepe 1,6 mnpg py6. (cM. Haw kommeHTapuii oT 11 asrycta 2010 r.). Tak Xe, KaK u
PYKOBOACTBO He[laBHO OMnybnMKoBaBLIEro GMHaHCOBbIE pe3ynbTaTel AKPOHa, MeHemXMeHT EBpoXrMa oTMeYaeT npakTudecku
MOSIHOE BOCCTAaHOBMEHME CMpoca Ha yAoOpeHMs Ha OCHOBHbLIX PbIHKAX M OXWOAET MO3UTMBHOW LEHOBOW AMHAMWKL BBULY
HebONbLUMX 3aMacoB 1 PacTyLLero Cnpoca.

Py6neBbivi Bbinyck EBpoXuMa BbIFSAUT 40POrMM, NOBOA, MPUCMOTPeTbCa K eBpoobnuraumam EUCHEM'12 He ymanss
LLOCTOMHCTB KPeOUTHOro Mnpoduns KOMMaHWKM, Mbl BCE Xe CHMTAaeM, 4TO pyOneBbi BbiNyck EBpoXuM-2, npepnaralolimm
[IOXOHOCTb OKOo 8,04% Ha cpok A0 4YeTbipex neT (cnpen k OM3 coctasnseT 120 6.1.), ABASETCA JOPOrUM C TOYKM 3pEHUs
CpaBHUTenbHOM cTommocTu (relative value). bonee MHTEpecHo, Ha Hall B3rnsh, CMOTPSATCS LAMMHHbIE BbIMYCKM KOMMAHWUM
ANPOCA (B+/Ba2/B+), TopryloLimecs ¢ BOXOAHOCTbIO ~9,1% Takke Ha Cpok YeTbipe roga (cnpen k OM3 paseH nopsgka 235
6.n.). M xoTs pa3HMLa B KPEAMUTHbIX PENTUHIaX SMUTEHTOB COCTaBNsfeT1—2 NyHKTa, Mbl CYATAEM, YTO B HACTOSLLMA MOMEHT 3Ta
pa3HuLa BecbMa YCNoBHa, y4mtbiBas, 4to AJIPOCA yBepeHHO OBWMXETCH K TOMYy, YToDbl MO UTOraM TeKyLIero roga CHW3WTb
[LONTOBYIO HarpysKky, BblpaXeHHylo KoadduumeHTom Yuctei fonr/EBITDA, no ypoBHs 3. YTO KacaeTcs eBpoobavraumm
EUCHEM'12 (YTM5,3%@ceHTabps 2012 r.), TO Mbl HAaxO4MM WX [OBOMbHO MPUBMEKATENbHbIMU Ha TeKYLIMX YPOBHSIX,
y4MTbIBas, YTO Mpefnaraemas UMK npemus K csonam Ha 60 6.n. Oonblle, 4em npepnaraloT eBpoobnuraumm HMTI
(BB+?Ba1/NR), peMTUHI KOTOPOrO Bbille NWLLb HA OAHY CTYMNeHb.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

24 aprycta

25 aBrycra

26 aBrycra

27 aBrycra

30 aBrycra
31 aBrycra

1 ceHTAbpPS

2 ceHTAbpS
3 ceHTA0pS

6 ceHTabps

7 ceHTabps
JleHeXXHbIN pbIHOK

25 aBrycra
30 aBrycra
15 ceHTH0pA
15 ceHTH0pS
20 ceHTAbpS
27 ceHTabps
28 ceHTAbpS
29 ceHTAbpS
1 okTA0pPA
27 okTabps
24 HosAbps
24 Hosbps

1 aHBaps

OdepTta PoccenbxosbaHk-6 (5 Mnpg py0.). Morawwerne Kanmbikns-31001 (0,6 mnpg pyo.).

Hopa3smeleHne OD3-25074 (33,5 mnpg py6.). Lopasmelyerne OD3-26203 (15 mnpa pyob.).
OdepTa BaHk MNMetTpokoMmepL-6 (3 mapg pyb.). Moratuerme KnnHckui panoH-25003
(0,3 mnpa py6.).

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

Odbepta Gopmart-1 (1 mnpa py6.). OdepTa TexHoHUKOSb-DuHaHc-2 (3 mnpa pyb.).
MorawweHue BTE Kanutan-2010-2 (25 mnH gonn.). Morawenve BTE Kanwntan-2010-3 (25 mnH
JOsn.).

Odbepta MexnpombaHk-1 (3 mnpg pyb.). Odepta Xuncoumnoteka-PuHaHc-3 (1,5 mnpg py6b.).
Odbepta Pycb-baHk-3 (2 mnpg pyb.). Odepta TexHoHUKOTb-DuHaHc-2 (3 mapg py6b.).

Pa3melleHne Poccenbxo3baHk 65O-05 (10 mnpa py6.). JopasmelleHne OP3-25073

(40 mnppa py6.). NopasmeleHne OP3-25075 (35 mnpa pyb.). Ocdepta JIK Ypancmb-3
(1,5 mnppg py6.). Odepta BTE 24-4 (8 mnpg pyb.). Obepta Makpomump-DurHaHC- 1

(1 Mnpg py6.). Norawenwue BTE Kanutan-2010-4 (25 mnH gonin.). MoratleHne Measeab-
®uHatHc-1 (0,75 mapg pyo6.).

OdepTta AMET-uHaHc-1 (2 mnpa pyob.).
OdbepTa BBA-3 (5 mnpg py6.).

OdepTa HOK-3 (1 mnpa py6.). Odepta MUA-3 (1,5 mnpg py6.). Odepta TTK-2 - 1
(3,1 mnpa py6b.).

PasmelleHne Meven-13 (5 mnpa pyb.). PasmelleHune Meyen-14 (5 mnpg py6.).

Bbinnata akumzos n HAOMN

Bbinnata Hanora Ha NpyobInb

Bbinnata cTpaxoBbIX B3HOCOB

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

Bbinnata Hanora Ha npubbinb

baHku BepHyT LieHTpobaHKky 15 Mnpa pyo.
LleHTpobaHK pa3mecTnT Ge33anorosble KpeauTbl CPOKOM Ha 5 Hefenb
baHku BepHyT LieHTpobaHky 40 Mnpa pyo.
BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.
BaHku BepHyT MunHdUHY 7 Mnpa, pyo.

LleHTpobaHK npekpaTnT NpeaoCcTaBnaTh Oe33anorosble KPeanThl
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
obepTbl Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
MITH py6. % OKymnoHa, %  KynoHa, % noraiueHus
24.08.10 Poccenbxo3baHk-6 5000 100 13,35 7,8 19 aBrycra 2014
25.08.10 MeTpokommepL,-6 3000 100 14,36 7,75 22 aprycra 2012
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 pekabps 2010
30.08.10 XKuncoumnoteka-dOrHaHc-
3 1500 100 9,0 9,0 29 ceHTsbps 2010
JIK Ypancn6-3 1500 100 17,5 16,5 23 ceBpans 2012
01.09.10 Makpomump-DrHaHc- 1 1000 100 10,0 -
BTb 24-4 8 000 100 11,85 6,9 29 aBrycra 2012
02.09.10 AMET-durHaHC- 1 2000 100 12,5 8,5 22 asrycra 2013
03.09.10  BBAO-3 5000 100 15,0 -
HOK-3 1000 100 17,0 12,5 26 aBrycra 2014
06.09.10  MWA-3 1500 100 7,95 7,25 23 ceBpans 2012
TrK-2-1 3087 100 18,0 -
09.09.10  Cb baHk-3 1500 100 17,0 -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 22.0 98.01 0.01 85.00 10.32 4.7 1.53 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 33.0 100.41 100.35 100.50 9.27 4.59 220 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0100 231110  26.05.11) 20.05.14, 9.0 455 89.46 87.96 90.97 15.98 0.06 0.65 aBToONpoM
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 100.2 100.90 | 0.59 1960 100.35 100.74 8.09 2.01 4.24 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 122.5 101.70 70001 101.01 109.71 7.29 2.03 491 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.03.11 15.09.21 134.7 100.13 99.50 100.10 8.47 5.82 5.68 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 1.8 100.75 | 0.02 49 098 100.25 4.24 2.35 0.14 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.10 01.02.12 176 103.10 103.20 103.60 6.59 213 1.28 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 26.1 100.99 101.30 101.50 6.87 1.84 144 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 474 101.05 383 749 100.70 101.00 747 1.85 241 /A3/BBB (puHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 71.8 100.39 99.61 103.00 7.79 1.93 3.36 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.09.10  15.03.14] 15.06.18 43.0 95.1 99.95 73190 99.95 100.00 7.87 1.92 2.35 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 78.9 99.70 | 0.10 5000 99.60 99.70 7.79 1.89 3.36 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 211212 4.0 284 102.50 80 102.50 102.80 7.95 7.78 0.33 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 143 101.20 | 0.08 100 000 100.00 101.74 6.92 3.89 1.04 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 20.0 38.3 100.56 98.80 101.75 7.94 4.09 1.44 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13 13.0 374 107.50 119 101.04 108.25 6.78 6.52 0.94 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13 21.0 39.5 109.70 222995 105.01 110.62 7.93 6.30 1.46 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 58.8 100.05 100.00 100.54 9.24 2.23 3.59 B+/Ba3/B+ Ccbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 35.0 58.7 99.80 | 0.10 45032 99.70 99.80 8.56 2.06 2.33 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.7 100.03 99.90 100.79 9.24 2.23 3.58 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.7 100.03 99.90 100.79 9.24 2.23 3.58 B+/Ba3/B+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 7.8 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 22.6 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 7.3 c/x
ATom3aHnp06 10000 R 750  15.08.11 15.08.14 484 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 32.0 100.93 100.75 100.90 7.36 3.83 2.28 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 32.0 101.03 100.75 101.15 7.31 3.82 2.28 BB+// TpaHcnopt
bantiHeB-1 1000 R 11.000  26.10.10 26.04.11 8.2 100.22 99.08 11.08 2.74 0.59 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11] 09.04.13/ 14.0 32.0 100.90 40 058 100.90 101.10 7.34 4.00 1.01 B/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 113 100.33 5.01 6.17 3.20 0.86 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 6.0 29.8 100.61 2.03 5.94 3.72 0.44 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 2.0 8.4 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 6.1 3.01 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 105 2.01 notpe6. Tos
BalukupaH3s 1500 R 830 10.09.10 09.03.11 6.6 95.02 aHepreTMka
BalwHedTb-01 15000 R 12500 211210 21.1212] 13.12.16) 28.0 76.8 108.65 24100 108.55 108.65 8.46 5.74 191 cbipbe
BalHedTb-02 15000 R 12500 211210  21.1212) 131216, 28.0 76.8 108.65 | 0.15 321079 108.55 108.65 8.46 5.74 191 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216, 28.0 76.8 108.58 126 515 108.55 108.65 8.50 5.74 1.90 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12 6.0 18.3 meTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 8.0 32.7 100.60 10 000 100.50 100.70 9.48 5.23 0.61 /B2/B- GaHku
BaroHmalu 2 1000 R 1550  15.12.10 15.12.10 3.8 82.00 80.00 84.00 114.46 943 0.15 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 38 100.90 4000 100.90 103.00 6.09 4.45 0.29 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13, 0.0 30.6 100.19 3000 100.18 100.28 5.76 7.46 0.03 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 34.6 100.65 | 0.10 245000 100.60 100.70 7.78 3.91 2.39 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-07 5000 R 790  30.12.10 27.06.13 34.6 100.63 | 0.13 353 000 100.50 100.65 7.79 3.91 2.39 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850  15.09.10 15.03.40 359.9 100.00 12.01 8.69 2.14 10.02 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 30.1 100.00 2.01 100.05 8.16 3.99 212 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 354 104.45 500 000 104.15 104.49 7.65 4.42 242 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 11.0 472 108.07 | 0.01 107.02 108.15 5.75 7.01 0.81 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 33 101.08 100.85 101.30 5.46 4.68 0.26 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 33 100.78 99.70 5.58 4.21 0.26 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 7.0 36.9 103.37 102.73 5.65 2.89 0.50 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 3.0 271 101.66 6.41 6.87 0.23 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13] 7.0 30.9 102.25 400 102.25 102.85 8.14 6.10 0.49 B3/ (buHaHCbI
BTB -5 06 15000 R 740  21.10.10 17.10.13 384 99.65 150 000 99.65 99.85 7.74 1.85 2.62 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10  13.07.12] 06.07.16/ 23.0 7.5 100.00 7 100.00 100.59 7.37 1.80 1.65 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.70.  15.09.10  20.12.11] 10.12.14, 16.0 52.3 103.50 10 103.00 103.50 6.97 2.34 1.16 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 31.2 101.00 | 0.15 102 002 100.40 100.90 7.36 1.88 2.16 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 31.2 100.40 100 000 100.40 100.95 7.64 1.89 2.16 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 17.09.10 15.03.13 31.2 100.40 353 000 100.45 100.90 7.64 1.89 2.16 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 136 105.00 263 105.00 106.15 6.88 5.46 0.97 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.0211  14.0211) 05.02.13 6.0 29.9 102.50 100.00 105.00 1.84 3.58 047 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13/ 10.0 33.7 100.10 100.00 105.00 6.12 3.14 0.73 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 0.0 426 100.16 5.90 0.02 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 3.0 51.2 101.06 2.01 101.00 4.79 242 0.22 BBB//BBB (buHaHCbI
BTB-Mn3®02 10000 R 7.00 12.10.10 14.07.11] 07.07.15 11.0 59.3 100.30 171 330 100.20 100.40 6.75 1.74 0.76 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.5 100.99 | 0.04 100.80 100.95 6.27 1.85 0.70 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.5 100.95 100.80 100.90 6.32 1.85 0.70 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/  30.11.16, 4.0 76.4 101.10 18 101.10 5.89 2.39 0.28 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 09.11.10  09.02.12] 01.08.17, 18.0 84.5 99.83 99.52 100.14 7.35 1.76 127 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17  12.0 84.5 100.05 99.60 100.50 6.72 1.66 0.88 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 23.0 7.7 115.15 312514 115.00 115.30 6.22 6.39 1.63 /Baa3/BBB- Cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11] 09.04.19, 8.0 105.0 107.85 2005 107.50 107.85 4.33 7.72 0.61 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14  10.0 46.7 12240 | 0.05 39 566 122.41 122.44 5.60 0.91 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 28.12.10 26.06.12 224 112.21 322676 112.20 112.44 6.10 5.83 1.58 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 143 101.73 101.40 101.75 5.53 343 1.07 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 423 100.20 1 100.30 100.40 7.29 3.60 2.92 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 5.2 101.11 499 000 100.83 4.50 3.50 0.41 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 39.5 /Baa3/BB GaHku
[asnpomb 3 10000 R 579  11.10.10 10.10.11 13.8 2.01 /Baa3/BB GaHku

asnpomb 4 20000 R 875 181110 221110 151112 3.0 272 100.45 /Baa3/BB GaHku
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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 3.0 274 99.81 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.10.10 09.04.13 32.0 | 100.30 422 069 100.15 100.40 714 3.55 2.23 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715 12.10.10 09.04.13 32.0 | 100.39 100.00 100.45 7.10 3.55 2.23 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 5.6 102.70 10 567 102.60 102.72 12.15 8.74 0.41 aBTONpOM
enepKomn1 2000 R 850 211210 21.06.11 10.1 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 10.3 | 100.12 1000 101.80 102.18 8.09 4.03 0.77 /Baa3/BBB- aHepreTMka
nMocCtp-2 4000 R 1.00, 16.09.10, 20.09.100 17.03.11. 1.0 6.9 59.00 18.01 100.00 0.85 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 6.0 30.3 | 101.00 & 0.05 1 100.75 101.00 7.16 4.62 0.46 BB//BB- GaHku
InoBakcBark 50-02 | 5000 R 810 220111 250112 220713 170 | 355 | 99.96 100.10 10035 | 8.24 408 | 126 BB//BB- GaHKw
rce o1 5000 R | 15.00 23.09.10 23.09.10 26.03.17 1.0 | 802 & 100.86 100.00 10070 | 4.65 742 | 008 BB/ MaLMHOCTP.
rac 02 1500 R | 1200  26.10.10 23.04.13 325 | 10250 104.50 1118 | 584 | 205 ToproBns
TlansCe3206 2000 R 760 01.12.10 30.05.12 215 | 10075 3.01 6.97 376 | 098 BB-/Ba3/ TeneKom
NlanbCs3505 1500 R | 1500 18.01.11) 21.07.41 17.07.12) 110 @ 231 | 107.49 2590 107.25 10824 | 6.39 696 | 0.82 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 35.3 18.55 14.11 22.99 112.87 | 20.83 1.02 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13, 7.0 30.9 61.50 26.01 97.00 160.29 8.51 0.20 aHepreTMka
[xendchCul1 2000 R 500 21.10.10 20.10.11 14.1 90.00 85.00 95.00 15.22 2.77 0.97 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 6.9 100.35 100.41 100.54 8.76 4.60 0.50 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 57.9 91.56 | 0.06 91.30 91.50 11.10 4.68 3.51 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 15.0 = 752 | 104.74 104.70 104.80 6.29 5.00 1.09 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 8.0 101.05 6000 100.00 2.29 0.96 0.64 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 12.7 | 100.93 0.81 3.26 1.02 0.98 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 370  16.09.10 12.06.14 46.3 | 100.00 0.64 3.75 0.92 3.42 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 374  13.10.10 09.04.14 442 | 100.84 0.37 3.54 0.92 3.28 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925  24.0910 22.03.13] 13.0320 31.0 @ 1163  99.45 50 600 99.35 99.40 9.71 4.64 2.07 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 31.0 & 1163 = 99.40 7000 99.40 99.50 9.74 4.64 2.07 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 6.8 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 1.7 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 59.0 & 955 | 104.00 102.02 102.80 7.88 4.27 3.87 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 19.7 17.01 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 33 100.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 20.2 | 100.00 90.01 100.00 12.33 5.98 1.33 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 253 | 100.00 90.01 13.41 6.48 1.58 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 9.2 4.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 148 | 101.60 1223 101.61 101.74 6.80 3.98 1.08 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 4.0 339 | 101.35 58 843 101.35 101.40 6.00 5.34 0.28 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 230 469 @ 101.20 64 426 101.10 101.25 7.40 3.94 1.64 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 8.0 31.9 | 101.15 4600 101.05 101.15 5.96 3.92 0.58 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 9.7 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 46.9 99.65 200010 99.85 100.15 8.22 3.98 3.1 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11) 02.06.16/ 10.0 & 70.3 ' 109.65 0.30 109.40 109.89 5.83 8.40 0.72 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 89 48.56 2317 66.99 194.52 9.76 0.24 MeTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 154 | 108.00 100 106.50 109.00 10.09 7.73 1.06 cepBuC
WHtypucr-2 2000 R 1400 23.11.10 29.07.11) 21.05.13 11.0 334 @ 10135 036 36 839 100.51 101.35 8.08 6.89 0.81 cepBuC
VIPKYT-0306 3250 R 8.74  16.09.10 16.09.10 0.8 100.15 100 100.06 100.27 6.40 4.35 0.06 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 39.8 100.02 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10.300 23.11.10  30.05.11) 20.11.12] 9.0 27.3 | 101.65 104 101.00 101.65 7.95 5.05 0.69 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 0.8 aBToONpoM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 37.2 2.00 TOproBnst
Kayctuk 2 850 R 18.00  07.10.10 07.07.11 106 @ 102.51 121 102.70 103.77 13.24 4.38 0.42 XAMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 155 | 101.00 100.80 10.37 543 1.08 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 16.09.10 15.03.12 19.0 = 101.64 100.01 102.65 1.1 5.89 1.26 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 10.8 17.01 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 180 | 110.25 110.00 9.34 373 124 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 180 « 102.00 1.00 101.00 103.00 8.62 240 129 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13 240 @ 355 @ 101.62 0.37 20 000 101.40 101.70 8.78 2.33 1.64 1/B- TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10 16.06.11 9.9 17.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 10.3 /Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 6.4 100.51 | 0.01 100.05 101.19 7.94 4.37 0.47 XAMUs
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13! 335 | 106.78 11.09 3.38 1.54 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 279 | 10715 | 0.06 13561 107.00 107.15 10.37 3.68 1.06 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 174 | 102.10 5074 102.10 102.50 7.09 417 1.28 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 20.1 101.44 101.35 101.60 7.20 3.94 144 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 120 598 | 100.59 35001 100.50 100.94 8.57 4.58 0.85 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11/ 01.08.13 6.0 35.8 | 102.60 6425 102.60 102.65 7.40 6.56 0.43 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 28.12.10  02.07.12  25.06.13 23.0 = 346 | 102.58 102.00 102.60 9.06 5.10 1.57 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 10.8 30.01 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 15.7 | 101.20 446 100.90 101.20 6.20 3.50 117 BBB-/Baa2/BBB-  cbipbe
Tlykoitndo6n 6000 R 740  09.12.10 05.12.13 40.0 | 100.50 100.01 100.80 7.35 3.67 2.74 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 238 | 11265 12 112.65 112.95 6.47 591 1.68 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 23.8 | 112.80 42001 112.65 113.00 6.39 5.90 1.68 BBB-/Baa2/BBB-  Cbipbe
TTykoitnBO03 5000 R 1335, 07.02.11 06.08.12 238 | 113.00 @ 0.25 5000 112.65 113.00 6.28 5.89 1.68 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 238 | 11265 35007 112.65 113.05 6.47 591 1.68 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 238 | 11265 15012 112.65 113.45 6.47 5.91 1.68 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 28.1 105.60 300 105.00 106.78 6.65 4.34 1.98 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 28.1 105.50 583 101.10 6.69 4.35 1.98 BBB-/Baa2/BBB- | cbipbe
Marteaurt 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 1.0 7.2 103.25 21 103.22 103.50 9.28 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 19.3 | 100.60 24 837 100.45 100.83 7.94 4.07 1.36 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11, 4.0 155 | 101.35 98.20 101.55 195.40 541 0.10 oto3gaH// GaHku
MEBPP 0206n 3000 R 8.50  30.09.10 04.04.11] 28.03.13 7.0 31.6 | 100.96 100.00 101.30 6.91 2.10 0.56 B+/B1/ (bUHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 2.0 325 | 101.89 101.50 101.75 4.04 3.67 0.17 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14 7.0 428 | 101.32 = 0.02 101.20 101.45 6.77 4.63 0.48 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 16.12.10 191211 12.06.14 16.0 & 46.3 | 100.10 84 401 100.20 100.34 8.25 4.1 117 B+/B1/ (bUHaHCbI

MIM-Baxk 60-01 5000 R 1275 02.12.10 29.11.12 276/ 110.15 104 001 109.20 110.25 7.93 5.77 1.86 BB/Ba2/B+ GaHku
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 1400 15.09.10 14.09.11 129 | 102.14 100.00 12.12 6.84 0.86 BB+ cbipbe
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 4.0 89.7 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12, 9.0 213 99.50 2355 99.50 99.70 11.62 5.51 0.67 TOproBnst
Meuyen 206 5000 R 8,50 151210  20.06.11/ 12.06.13 10.0 = 34.1 101.05 1150 100.90 101.05 713 4.19 0.75 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16 240 720 @ 11879 029 119235 118.50 118.90 8.56 3.99 1.54 B1/ MeTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12]  09.10.18 26.0 & 99.0 &= 106.68 @ 0.23 10 100 106.06 106.68 9.33 2.92 1.75 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 150 @ 270 @ 10539 @ 0.79 200 002 104.21 105.43 791 5.91 1.05 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 311 10115 | 0.15 21236 101.00 101.32 9.44 4.81 2.04 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 325 | 101.20 13000 101.03 101.45 9.44 4.80 214 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 0.0 18.3 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 071010  21.10.10/ 01.10.15 2.0 62.2 | 100.60 100.00 105.00 5.88 3.10 0.15 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 211010 28.07.11) 17.07.14, 11.0 | 475 @ 102.50 100.00 105.00 4.56 1.80 0.86 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  07.09.10 06.09.11 12.6 MaLUMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12,  07.02.13) 18.0 & 30.0 | 109.30 107.00 110.00 6.67 6.16 1.32 notpeb. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 11.9 36.86 | 3.45 1078 36.86 37.99 223.07 16.57 0.29 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 5.0 35.1 54.05 50.01 90.00 410.95 13.14 0.08 CTPOUTENLCTBO
Mupartoprd1 2500 R 11.000 03.02.11  05.08.11  02.08.12 12.0 & 23.7 | 100.00 99.70 100.14 11.26 5.48 0.83 notpe6. To.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 6.8 104.09 104.00 104.20 7.50 7.18 0.49 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 27.10.10  05.05.11] 25.04.12 8.0 204 | 100.20 6500 100.20 100.35 8.07 4.23 0.63 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 23.8 | 100.20 9960 100.05 100.30 9.50 4.68 1.67 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 23.0 @ 59.5 ' 100.40 100.30 100.50 9.65 4.85 1.63 B-/B1/ GaHku
MKB 0806n 3000 R 9.700 13.10.10 19.10.11] 08.04.15 14.0 @ 56.3 &= 101.10 = 0.15 60 200 101.05 101.10 8.69 4.78 1.00 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 3.0 27.2 | 101.00 4 101.00 101.50 4.95 4.66 0.24 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 160 @ 28.1 104.00 50 003 104.00 104.25 6.53 4.65 117 oto3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 31.8 | 101.05 9 100.85 101.20 7.33 3.78 2.20 oT03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13, 0.0 30.6 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11] 03.07.12, 5.0 22.7 42.50 6.00 79.00 869.49 9.09 0.04 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 4.0 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 12.7 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 46.4 (buHaHCbI
MoiibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 8.0 56.6 | 100.98 1.00 101.20 11.45 6.40 0.57 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 59 2.01 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 4.0 341 1.89 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 2.0 19.9 48.50 2.00 95.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 224 92.16 1 92.16 93.30 16.33 5.00 113 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 89 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 7.2 /ID (hyHaHChI
MocTpAsT®1 7500 R 1180  21.12.10 18.12.12 283 /icc TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 129 | 107.00 870 106.50 107.08 5.66 5.82 0.92 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 19.0 = 66.8 @ 101.26 6.79 3.77 1.32 //BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14 280 @ 519 | 106.69 106.10 106.80 7.08 4.79 1.93 1/BB- aHepreTMKa
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 0.1 100.16 -7.31 5.70 0.01 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 120 & 356 | 101.00 15 100.01 102.38 7.79 222 0.86 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 126 | 101.65 2373 101.25 101.65 6.48 3.95 0.92 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 213 83.01 aHepreTMKa
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11 26.08.14 120 @ 488 | 109.93 7.31 7.94 0.85 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 384 98.51 5 98.01 99.77 7.68 3.54 2.62 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 62.8 99.99 99.01 99.99 7.90 3.86 3.94 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 34.0 | 950 | 101.75 151 842 101.51 101.85 742 3.92 2.38 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 9.0 453 | 107.74 2579 107.60 107.74 5.50 15.50 0.70 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16, 230 @719 | 112.80 6684 112.80 113.10 6.87 12.60 1.69 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 36.0 @ 120.7 BB+ cbipbe
HKHX-04 06 1500 R 10.000 27.09.10 26.03.12 19.4 75.03 83.66 33.39 6.64 1.07 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 27.8 | 105.75 105.50 106.00 710 4.60 1.94 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 266 | 10780 @ 0.20 85 804 107.52 107.79 6.96 4.97 1.83 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 30.8 | 101.42 101.20 101.59 7.25 3.81 212 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 346 | 101.21 2100 101.10 101.29 7.14 3.70 241 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 05.01.11  09.07.12] 02.07.14 23.0 @ 47.0 @ 100.00 302715 99.90 100.10 7.48 3.69 1.65 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13  28.08.17) 37.0 = 854 | 100.00 5000 000 8.66 4.26 2.51 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 59 101.72 11.00 101.70 5.93 4.66 0.46 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11/ 14.06.13 10.0 & 34.2 | 100.05 50 000 100.12 100.19 6.92 3.49 0.76 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 35.7 99.90 10 900 99.85 100.00 7.16 3.49 2.52 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 59.4 | 100.90 150 000 100.51 101.40 9.16 2.28 217 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 8.2 93.57 93.11 96.00 27.49 7.99 0.50 TOProBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 8.4 1.00 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12, 3.0 211 2.01 B/l notpe6. ToB.
06KoHa®-02 3000 R 1500 20.10.10 221111 17.04.13 150 @ 323 100.00 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 4.0 15.8 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 220 @ 343 @ 10120 0.16 140 670 100.75 101.15 6.88 3.70 161 [/Ba3/ aHepreTMKa
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 134 | 106.21 | 0.21 106.10 106.49 6.41 5.75 0.96 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 20.2 99.80 97.40 99.99 7.51 3.62 145 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11'  31.05.13 10.0 & 33.7 | 102.12 10.09 6.35 0.69 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 124 | 101.00 50.01 12.28 6.42 0.83 1/B- MaLUMHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 15.0 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 8.0 325 | 100.95 10498 100.86 101.00 8.60 4.94 0.61 B3/ GaHku
MepBobaHk1 1500 R 9.50  28.12.10 29.06.11 10.3 | 100.55 100.00 101.15 8.98 4.74 0.76 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 10.6 99.10 85.01 99.80 6.16 2.53 0.81 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 280 @ 527 | 110.22 109.30 110.50 8.00 5.80 191 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75 20.02.11  25.08.10/ 22.08.12 0.0 243 | 100.24 22 053 98.05 100.20 3.88 0.01 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 6.0 243 | 105.00 1570 104.75 105.00 4.54 711 0.48 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 101 100.31 100.00 104.00 16.98 9.44 0.67 XAMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 211 100.95 100.75 100.95 7.28 3.83 1.52 B+/Ba2/oTo3BaH | GaHku

MpomTp0206 3000 R 0.01/  19.10.10: 18.10.11 14.0 67.52 55.03 80.00 40.59 0.01 0.82 MaLLUHOCTP.




Fixed Income Daily 24.08.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 061em, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoMTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 5.0 35.5 90.00 1.80 1820 88.20 90.00 50.64 9.97 0.29 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 145 TOproBnst
MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 22.0 95.00 MalLLMHOCTP.
MpodbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 36.0 @ 59.6 99.95 46 000 99.95 100.02 10.75 5.24 2.32 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 75 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 13.3 | 102,50 101.00 104.00 14.93 8.27 0.86 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 19.0 | 103.00 101.00 105.00 15.30 8.23 117 clx
Paarynaind4 3000 R 17000 241110 020611 22.05.13, 9.0 334 | 102.00 300 101.00 104.00 14.11 8.31 0.64 clx
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13 2.0 38.6 5.00 c/x
Paitpbaitaen-4 10000 R 1350 071210 08.12.11  03.12.13) 16.0 = 39.9 | 108.69 108.65 109.04 6.42 6.19 113 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 111 101.00 9820 20.01 102.00 9.55 4.69 0.81 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12 2.0 19.7 | 101.90 1025 101.66 101.90 6.06 10.71 0.14 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12/ 10.0 & 218 ' 10230 = 0.29 3741 102.08 102.38 9.40 6.06 0.72 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 32 88.00 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 27.8 | 106.30 110 000 106.11 106.40 6.49 441 1.96 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 26 100.90 | 0.11 100.63 100.90 3.14 3.63 0.21 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 269 | 10217 101.86 102.49 6.58 3.68 191 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 106 | 102.66 186 481 102.70 102.79 5.38 4.13 0.80 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110  19.11.10/ 13.11.13 3.0 39.3 | 100.00 20 000 98.47 100.15 0.10 0.05 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 430 | 12510  0.14 364 794 124.90 125.10 7.00 5.98 2.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 63.8 | 101.00 81855 100.51 101.20 7.70 3.85 4.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 15.0 @ 106.3 @ 111.05 160 011 111.06 111.28 5.67 6.69 1.1 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146  09.09.10 06.03.14 430 | 104.08 103.90 104.19 10.31 5.49 2.61 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 56.3 | 105.80 300 105.76 106.00 9.70 5.21 3.31 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 261212 20.06.16/ 29.0 & 70.9 | 107.10 12 000 107.50 107.80 791 5.20 1.95 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11  05.06.17 10.0 = 826 | 105.24 106.93 107.25 761 6.79 0.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713, 16.07.18 36.0 @ 96.1 111.53 110.82 111.05 6.97 5.05 240 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19, 48.0 @ 108.3 @ 114.00 14 113.71 114.00 7.44 5.03 3.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 11.0 @ 168.9 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15 16.01.25 54.0 @ 1753 10624 = 0.18 250 000 106.00 106.20 743 4.22 3.52 BBB/Baa1/BBB | TpaHcnopT
Poc6ank 5O-01 5000 R 740 241210 27.06.12] 21.06.13] 22.0 @ 344 | 100.37 25000 100.30 100.50 7.28 3.70 1.62 BBB+/Baa3/BB+ | GaHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 35.0 | 100.60 259 842 100.36 101.00 791 4.01 241 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13, 9.0 39.0 | 10442 @ 0.02 104.05 104.50 5.34 5.76 0.66 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11/ 07.11.14, 9.0 51.2 | 104.00 30 080 103.50 104.90 5.93 5.78 0.66 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 230 @ 596 = 100.01 = 0.01 37830 99.92 100.01 10.18 4.99 161 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 30.0 & 114.9 104.06 1.05 103.26 104.33 7.27 4.31 212 BBB/Baat/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 30.0 & 114.9 104.08 0.18 103.25 104.15 7.26 4.31 212 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 59 101.40 32436 100.01 101.40 5.00 1.93 0.46 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 42.0 @ 787 | 105.05 48 352 104.55 105.07 7.69 4.39 2.85 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11, 27.09.17, 14.0 = 864 | 105.00 105.00 107.00 6.85 5.46 0.98 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 16.0 & 100.6 = 100.00 100.50 13.85 6.73 1.05 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 10.0 = 948 @ 101.05 16 800 100.00 101.05 5.58 3.40 0.76 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 280 1123  106.15 0.5 106.20 106.30 718 4.74 1.90 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12) 141119 280 @ 1123  106.27 = 0.07 105.50 107.50 712 4.74 191 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 120  36.0 ' 100.33 = 0.03 127 100.18 100.33 11.75 5.96 0.78 (buHaHCbI
PycMacna-2 1000 R 1.00  30.09.10 29.03.12 19.5 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11 14.06.12 10.0 = 220 99.40 12.38 2.51 0.70 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 36 88.18 85.00 70.61 7.35 0.18 cbipbe
PycCraHa-5 5000 R 14.75  09.09.10 09.09.10 0.6 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 5.7 101.95 101.85 102.30 6.53 5.26 0.44 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 1.0 131 99.00 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 2.0 20.0 | 101.39 101.05 101.25 3.76 6.88 0.16 B+/Ba3/B+ GaHku
Pbi6kab-1 1000 R 0.01  31.08.10  03.03.11/ 28.02.12 6.0 185 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 7.0 131 93.00 1300 93.50 100.00 25.97 5.93 0.44 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 46.1 5.00 MaLUMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 35.6 yenyru
CB-®uHaHc! 1500 R 0.100  20.09.10 20.06.11, 18.06.12 100 @ 222 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 3.0 9.1 50.00 npou3BOACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 8.0 103.71 102.65 10.49 3.85 0.57 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 13.0 & 252 | 108.05 17512 108.05 108.20 6.24 6.46 0.93 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 30.2 | 104.90 3995 104.90 105.14 7.69 4.64 2.1 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 30.2 | 105.24 104.31 105.00 7.54 4.62 21 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.09.10 27.03.12 194 40.00 1.00 1215 25.00 35.00 108.19 6.54 0.65 NpoM3BOACTBO
CesKab 04 2000 R 8.00 24.08.10 21.05.13 334 NpoM3BOACTBO
C3Tenex306 3000 R 860  26.08.10 24.02.11 6.2 101.01 | 0.01 5.19 212 0.27 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 15.7 | 101.36 100.00 6.78 1.99 0.86 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 334 | 100.00 7.64 1.62 2.02 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11) 24.07.19 120 @ 108.6 107.37 = 0.01 121638 107.37 107.90 6.24 2.72 0.87 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11  30.08.10/ 17.07.12, 0.0 231 109.00 | 0.20 6796 109.00 109.50 8.23 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010  20.10.14/  10.10.19, 51.0 = 111.2 @ 111.95 168 906 111.80 111.95 10.14 6.01 2.94 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14) 10.10.19, 51.0 & 111.2 = 11200 0.5 620 498 111.90 112.00 10.12 6.01 294 MeTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 0.8 100.61 | 0.16 100.41 0.45 4.83 0.07 BB/ Tenekom
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11] 08.08.13 120 | 36.0 = 102.41 7.00 4.63 0.88 BB/ Tenekom
CHBYPXona1 1500 R 1047 04.11.10 01.11.12 26.7 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10000 21.02.11  24.0211] 18.08.14 6.0 485 99.00 3 99.03 12.29 5.04 0.45 notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 35.8 | 100.39 34.01 76.00 -0.12 0.00 2.95 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 441 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 444 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 309 | 105.95 | 045 40933 105.03 105.73 7.27 4.59 2.08 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 240 483 | 113.85 126 473 113.88 113.91 7.25 6.46 1.68 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 280 @ 762 | 11045 36 750 110.40 110.45 7.50 5.64 1.88 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 211210 26.06.12  18.06.13 22.0 & 34.3 | 102.00 10.70 5.74 1.52 B-/B3/ Tenekom

CUTPOHWKC1 3000 R 17700 21.09.10 21.09.10! 1.0 100.08 40 100.50 101.75 16.70 8.82 0.07 B-/B3/ Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 35.3 100.55 501 100.45 100.55 12.64 6.20 2.22 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 16.0 @ 339 101.50 101.25 102.25 8.62 4.82 1.14 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 19.7 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 10.6 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 23.0 94.00 1.46 1 92.54 93.00 12.49 4.50 1.57 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 32.1 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 6.0 18.0 99.26 1142 99.15 99.26 17.10 7.79 0.43 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12/ 1.0 24.7 101.93 98.00 100.55 8.32 0.06 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 35.0 @ 119.8 = 100.80 11900 100.70 101.00 9.18 4.62 2.35
Catnlpynn1 1000 R 11.70,  16.11.10 15.05.12! 21.0 96.69 22.01 99.00 14.37 6.03 1.37 CTPOUTENLCTBO
Tartenekom 4 1500 R 825  04.11.10 01.11.12 267 | 100.66 | 066 100.05 100.70 8.06 409 | 186 Tenekom
TarchoHab 4 1500 R | 1300 01.12.10 01.06.11 94 | 10322 102.35 104.15 8.74 628 | 068 B2/ GaHki
TarchoHab 5 2000 R | 11.00 220910 29.03.11/ 21.0312 7.0 | 192 | 101.90 11374 101.11 10190 | 751 538 | 053 B2/ GaHki
TardoHnab 6 2000 R 11200 31.08.10  07.03.11] 26.02.13 7.0 30.6 101.95 | 0.06 7.22 5.48 0.48 B2/ BaHku
Tardonab 7 1000 R 1375 171210 2312100 141212 4.0 28.1 102.20 1970 102.10 102.45 6.35 6.71 0.31 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11 12.06.13 10.0 = 34.1 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 19.0 @ 432 102.29 101.95 102.70 7.01 4.14 1.35 aHepreTMka
TrK-102 5000 R 1699  04.01.11  11.0711 01.07.14 110 @ 469 109.16 100 109.16 109.64 5.94 7.76 0.80 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 6.0 29.9 3.01 JHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11/ 0.0 124 10045 | 0.12 8.94 0.04 Bl aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 21.6 25.01 aHepreTMka
TrK-6UHB-1 2000 R 1050 24.08.10 28.02.11) 21.02.12] 6.0 18.2 101.90 6.57 2.57 0.47 JHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 20.9 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 36.0 @ 84.7 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 14.6 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 9.2 4.00 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 0.0 18.7 100.40 8600 15.61 100.47 8.44 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 35.7 109.00 1022 109.00 109.50 16.65 9.20 2.02 (buHaHCbI
TMK-03 o6n 5000 R 9.80  15.02.11 15.02.11 59 101.58 | 0.07 101.50 101.94 6.52 4.81 0.45 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 36 16.01 TOproBnst
TpaHcaapo-1 3000 R 16.95 27.10.10  03.11.10/ 23.10.13 2.0 38.6 101.50 2000 101.50 101.69 747 8.33 0.18 TpaHcnopt
TpatcKoHT1 3000 R 9.50  31.08.10 26.02.13 30.6 104.96 744 4.51 2.05 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 58.2 102.85 8234 102.80 103.22 8.11 4.27 3.17 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15.000 141210 231210/ 12.06.12] 4.0 22.0 103.53 103.50 3.18 7.22 0.32 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 10.6 103.70 39131 103.85 103.90 5.95 4.95 0.80 /Ba1/BB GaHku
TpancKpens 3000 R 7.90  09.02.11 12.08.13 36.2 /Ba1/BB GaHku
TpatcKpen6 4000 R 825  21.10.10 17.04.14 444 100.60 100.40 104.30 8.22 4.09 291 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 5.7 99.95 99.90 100.00 6.97 3.37 0.44 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19 58.0 | 106.2  105.01 98.01 115.31 8.40 9.26 3.65 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 19.5 102.27 101.00 102.89 7.29 4.24 1.38 JHepreTuka
YIMK-Y3Mo1 3000 R 825  31.08.10 28.02.12 185 MeTannyprus
YMMO 3 3000 R 10.000 16.12.10 14.06.12 22.0 100.30 352 100 99.80 10.04 4.97 1.52 MalLLMHOCTP.
YpanBar302 3000 R 11,50 05.10.10 05.10.10 14 98.00 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 43 100.38 98.80 99.90 4.93 3.10 0.33 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 111 104.54 | 0.05 7785 104.42 104.78 9.37 6.92 0.80 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750  26.08.10  01.09.10/ 23.02.12 0.0 18.3 102.75 8.49 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 171 109.37 1.37 108.00 109.00 9.44 7.52 1.19 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12 5.0 171 102.85 | 0.01 102.25 102.90 747 6.91 0.38 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 14.0 103.60 15000 103.00 104.00 6.85 4.84 1.01 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 23.2 107.70 | 0.50 50 104.48 107.24 7.48 5.44 1.63 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 56.3 101.25 6417 101.35 101.95 8.85 4.43 347 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 150 @ 26.7 105.00 101.00 6.40 5.13 1.07 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 15.0 101.99 1 2.00 102.00 7.76 513 0.66 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 18.9 101.71 11.00 6.36 417 0.72 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 31.8 56.75 12.00 101.50 40.53 6.59 1.45 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.10.10 06.10.11 13.6 101.80 50 000 101.80 101.90 5.69 3.58 1.01 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11) 12.06.13 10.0 = 34.1 100.56 100.50 101.00 7.20 4.04 0.74 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 0.8 100.09 2710 99.00 100.25 6.21 1.87 0.06 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 2.0 13.8 101.37 101.00 101.20 3.78 3.44 0.15 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10  19.10.11 17.04.13 140 @ 323 100.86 100.50 100.95 7.57 2.02 1.03 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10 30.04.12 23.04.15 210 @ 56.8 101.06 101.15 101.30 8.52 2.22 1.45 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 1.7 99.95 0.10 17.09 99.90 8.67 4.12 0.13 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 10.8 99.90 65 000 30.01 99.00 10.35 4.99 0.78 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 230 @ 46.7 100.15 | 0.15 3.00 100.30 9.32 4.61 1.58 /B1/ GaHku
LlentpTen-5 3000 R 9.30, 31.08.10 30.08.11 124 101.99 6.10 4.55 0.57 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 9.4 104.10 31 104.10 104.40 7.27 6.11 0.69 notpe6. ToB.
YTN3 0306 8000 R 10.000 28.10.10 28.10.10, 21.04.15 2.0 56.7 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 08.1211 04.1212 160 @ 278 106.00 | 0.25 165 105.75 106.00 11.59 7.76 1.06 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 101 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 3.8 19.24 9.24 0.48 38.00 TpaHcnopt
Onemlnz-02 2300 R 21.00 09.09.10 14.06.11  04.09.14 100 = 49.1 106.14 1 105.95 106.09 13.14 4.93 0.65 (buHaHCbI
OMAnbsiHe 1 2000 R 07.01.11 08.07.11 10.6 MalLLKHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 9.0 3HepreTuka
FOHUMMnK 01 2000 R 1400  07.09.10 06.09.11 126 98.88 notpe6. ToB.
tOHUTaiin-01 1500 R 1200 221210 22.06.11 101 99.98 15.50 100.00 12.34 5.98 0.71 NpoM3BOACTBO
IOTK BO-01 2000 R 11.000 201010 211011 17.10.12) 140 @ 26.2 103.90 190 300 103.90 104.95 7.62 2.64 1.02 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 26.2 105.95 2.01 108.35 8.62 2.68 1.78 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 215 100.37 7.94 3.97 1.54 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 3.8 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 315 101.35 9836 101.36 103.49 1242 3.07 1.97 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 315 101.71 102.01 102.99 12.24 3.06 1.98 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 18.8 103.60 2000 102.47 103.80 773 4.96 1.22 BB/ 3HepreTuka




Fixed Income Daily 24.08.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 33 101.13 3.80 3.96 0.26 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 21.0 98.06 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 46.0 100.94 100.00 104.00 7.94 4.32 237 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 10.3 102.68 @ 0.28 95.01 105.75 7.02 4.98 0.77 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 31 100.72 100.00 100.50 3.94 2.32 0.24 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 143 100.78 97.00 100.45 6.72 2.55 0.66 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 274 101.38 100.02 101.40 8.20 247 112 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 124 100.77 7.35 2.08 0.68 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 27.6 102.50 60 100 97.00 .77 220 1.66 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 34.6 103.33 100.00 104.00 8.71 2.44 1.92 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 20.9 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 9.4 104.63 104.46 104.75 4.66 4.54 0.30 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 7.8 100.80 100.08 5.99 3.79 0.44 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 14.10.10 14.04.11 7.8 100.80 100.08 5.99 3.79 0.44 BB-// MyHULMNAMNbHbIA
KOMM 68 06 700 R 1050 14.10.10 14.10.10 1.7 100.87 = 0.07 100.12 4.28 5.22 0.14 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.000 23.11.10 22.11.13 39.6 100.51 99.13 100.99 8.04 4.51 2.28 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 64.3 96.00 120 95.05 97.71 7.86 3.92 3.59 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 28.1 2.01 BB/Ba1/BB MyHULMNANbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 26.9 105.26 105.00 105.30 6.83 2.70 1.15 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-206 800 R 1401 08.12.10 08.12.10 36 101.05 100.01 10.40 6.91 0.27 BB//BB MyHULMNaNbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 52.2 117.25 = 095 115.61 116.00 7.29 521 3.24 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 4.2 102.25 = 0.25 101.31 102.00 3.34 4.90 0.33 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 476 101.50 100.50 101.50 7.20 3.97 3.20 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 58.9 100.35 = 0.05 116 246 100.15 100.35 7.46 4.00 3.80 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 22.5 | 103.56 103.60 104.09 6.02 3.87 1.64 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 143.7 | 9461 94.27 95.00 7.74 4.24 7.28 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 82.9 100.21 99.96 100.15 7.40 4.00 5.00 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 16.1 103.58 103.20 103.56 5.22 3.87 1.20 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 24.8 103.39 103.00 103.55 6.06 3.90 1.75 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 741 100.65 @ 0.05 3921 99.90 100.65 7.30 4.01 4.51 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 9.4 103.90 = 025 1 103.43 103.60 4.91 242 0.70 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 33.8 122.90 65 000 122.50 123.77 6.13 3.08 218 BBB/Baa1/BBB | MyHULynanbHbii
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 46.2 122.41 0.01 1211 122.11 122.50 6.92 3.09 2.81 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 40.2 123.60 = 0.85 124.75 125.40 712 3.06 2.50 BBB/Baa1/BBB | MyHuLynanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 8.0 101.25 313025 101.01 101.25 711 443 0.59 [B3/oto3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.10.10 16.04.14 444 97.59 19 97.65 97.96 8.97 4.09 2.89 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 34.1 100.70 100.51 101.40 8.77 4.46 1.63 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 190 | 112.04 101.00 112.00 6.43 748 0.94 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 141 100.67 100.65 101.20 6.89 3.94 0.66 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.25 24.11.10 17.11.12 272 101.60 196 937 98.10 101.60 6.71 4.03 1.10 B+/oTo3Ban/ MyHULMNanbHbIA
003 25059 41000 R 6.10  20.10.10 19.01.11 50 | 100.84 252 067 100.40 101.10 4.08 151 0.39 BBB/Baa1/BBB ' roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 14.8 101.82 101.51 102.03 4.73 1.52 112 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 171 109.63 = 0.08 651530 109.23 109.60 4.86 2.7 125 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 31.6 114.18 3123972 114.00 114.15 6.19 2.62 213 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 10.6 105.45 42 105.25 105.45 4.19 249 0.80 BBB/Baa1/BBB |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 26.2 110.81 25000 111.30 111.90 6.05 2.54 1.83 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 25.08.10 20.08.14 486 118.71 0.11 100 000 118.45 118.65 6.70 5.04 2.99 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 134 105.79 = 0.18 1 105.51 105.77 4.58 4.7 0.99 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 51.9 104.85 1 104.55 105.00 6.88 3.85 3.41 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 295 | 102.37 3361600 102.29 102.35 6.17 3.48 213 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 23.6 102.10 1200 102.00 102.10 5.77 3.35 1.75 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 59.6 99.35 72 000 99.35 99.40 7.16 3.32 3.93 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 26.7 100.10 651 5.94 5.99 1.92 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 229 100.75 39020 100.75 100.84 5.80 151 1.69 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10  20.10.10 17.07.13 35.3 99.78 220 525 99.75 99.90 6.33 1.52 2.51 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 22.09.10 17.12.14 52.6 116.90 300 116.80 117.45 6.83 2.39 3.28 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 724 98.80 0.05 30120 98.75 98.80 7.28 3.62 4.62 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 23.9 103.55 45000 103.48 103.55 4.99 3.85 112 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 8.000 08.09.10 29.08.18 97.6 100.17 1238 042 98.98 100.10 7.09 3.98 3.70 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 724 98.60 14000 98.50 98.60 712 1.90 4.26 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24.11.21 137.0 | 99.23 34706 99.23 99.42 7.36 213 6.67 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 1044 = 7178 0.04 3249 71.40 71.78 7.55 5.34 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 309.9 | 94.14 2090 728 93.75 94.10 7.56 3.66 10.97 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 96.9 92.63 4611495 92.00 92.30 747 3.77 5.62 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 32 100.86 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82/  09.09.10 09.09.10! 0.6 100.29 100.05 0.57 1.70 0.05 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 11.11.10 11.08.11 11.8 101.23 100.15 102.50 6.43 1.87 0.88 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98/  22.09.10 20.06.12! 222 99.77 99.00 7.30 1.74 1.60 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 40.5 | 103.61 0.31 61274 103.25 103.62 6.80 2.24 1.26 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 12.11.10 10.05.13 33.0 116.09 114.05 117.50 7.01 3.22 1.87 /Ba1/BB+ MyHULMNanbHbIMA
Caxa(fkyT) 2500 R 795  14.10.10 11.04.13 321 101.47 98.09 101.70 7.16 1.95 143 BB//BB- MyHULMNanbHbIA
CaxafikyT-8 2500 R 880  26.08.10 26.05.11 9.2 102.38 4.39 2.14 0.50 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 16.3 100.05 99.97 100.40 7.04 3.51 0.76 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 171212 28.2 99.91 100.20 100.60 718 3.51 1.38 B MyHULANanbHbIi
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 39.7 | 108.26 7.60 3.14 144 B MyHULAnanbHbIiA
YamypTus-2 1500 R 840 17.01.11 15.07.12 23.1 102.08 = 1.08 2000 94.01 101.96 7.33 4.15 1.66 /Bat/ MyHULMNanbHbIA
Yyeawms-05 1000 R 785 04.12.10 05.06.11 95 101.30 529 99.86 101.30 6.20 3.86 0.72 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 20.1 99.28 98.01 7.96 1.88 145 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 33.9 101.00 10 100.50 102.91 8.89 2.32 191 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 444 100.17 100.00 100.36 7.95 1.94 2.06 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  23.09.10 19.09.13 374 104.89 104.50 105.25 7.73 2.32 2.00 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 8.0 100.00 100.00 100.45 6.58 3.24 0.41 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 332 | 101.04 8.02 2.10 2.08 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 10.0 | 103.33 5.06 448 0.78 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 278 | 10793 | 0.00 6.44 475 1.99 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 224 | 10546 @ 0.05 5.04 3.89 1.68 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 10.0 & 345 | 107.28 | 0.08 0.51 4.31 0.81 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 4.0 | 645 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 55.6 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 180 & 792 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 554 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 516 | 110.15 6.11 4.03 347 B+/Ba3/B+ chipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 32 | 101.23 253 3.64 0.26 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 64 | 101.40 3.46 6.17 0.52 BBB-/Baat/ GaHKu
BoM-13 500 § 7.34  13.11.10 13.05.13 331 | 106.07 4.92 3.46 242 BBB-/Baat/ GaHkun
BoM-15 300 § 750 251110 251110 25.11.15 3.0 | 64.0 | 100.12 6.97 3.75 0.25 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 55.4 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 81.7 | 99.80 6.84 341 5.22 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.10.10 25.04.12 204 | 9875 @ 0.08 10.63 225 0.74 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 334 | 10373 | 0.06 6.24 3.74 241 /Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 23 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 499 | 107.70 5.26 342 3.45 BBB/A3/BBB GaHkun
Eurochem12 300 § 7.88/  21.09.10 21.09.12 253 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.10.10 24.04.13 325 | 106.11 @ 0.12 6.34 418 2.31 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 635 | 105.10 7.06 3.92 413 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.10 24.04.18 934 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 331 [Caal/D cblpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 12 | 100.56 1.75 7.76 0.09 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 2.8 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 8.1 104.60 1.95 8.60 0.66 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 280 | 103.95 2.73 439 2.14 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 272 | 96.33 4.64 1.50 211 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 30.7 | 11346 3.96 4.24 218 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 388 | 106.97 4.14 6.15 279 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 355 | 103.33 3.30 2.18 271 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 321 | 10860  0.01 387 3.38 235 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 358 | 110.10 3.84 341 2.64 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 427 | 104.66 3.55 4.81 3.18 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 479 | 113.40 449 3.66 3.39 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 51.0 | 105.33 391 5.09 3.65 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 58.1 | 106.41 431 5.52 4.18 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 542 | 11540 264 7.04 3.74 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 76.1 | 105.64 5.14 2.94 5.10 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 80.1 | 10270 = 0.02 459 5.00 5.52 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 87.6 | 103.0C 0.1 4.87 5.28 5.77 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 91.0 | 107.86 5.23 6.12 5.85 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 929 | 11858 @ 032 517 344 571 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 231010 23.04.12 23.04.19 20.0 | 1055 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 115.0 | 108.02 | 0.60 4.62 3.33 3.07 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.10 07.03.22 1405 | 105.12 5.89 3.10 791 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 450 | 2883 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3285 BBB/Baa1/BBB |cbipbe
Gazprombank-11 300§ 797 15.12.10 15.06.11 9.9 | 103.86 3.10 384 0.78 /Baa3/BB GaHkm
Gazprombank-13 500 $ 793 28.12.10 28.06.13 347 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 525 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50, 23.09.10 23.09.15 61.9 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 355 | 103.66 @ 0.09 428 2.7 2.66 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 100 | 10446 | 033 5.38 5.26 0.78 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 118 | 10528 | 0.00 6.04 5.58 0.91 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 30.2 C/Caa2/D GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 3.0 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 10.0 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 144 | 88.75 20.35 5.21 1.01 RD/ID Xumus
LenSpetsSMU-12 CLN 100 § 9.75  26.10.10 26.04.12 204 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 51.2 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 82.7 | 10556 @ 0.28 5.37 3.01 544 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 112.0 | 110.00 5.83 3.30 6.67 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1435 | 10428 = 0.69 6.14 3.19 807 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.09.10 10.03.11  10.03.16 7.0 | 675 | 100.12 8.62 443 0.50 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 1.1 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 70 ICatl CTPOUTENCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 13.8 | 103.81 | 0.02 2.96 6.21 1.06 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 750 | 10245 0.0 4.54 4.94 5.12 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 17 | 100.77 2.86 4.16 0.14 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 174 | 106.06 = 0.01 361 3.77 1.35 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 119.7 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 202 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 4.0 | 649 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 211 | 10387 | 0.08 4.65 3.37 1.60 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 282 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 62.8 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 14.0 = 75.0 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 134 TOproBns

Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 14 B+/Ba2/otosaH | GaHku
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PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

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

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.10.10 20.10.11 141 | 10422 001 4.94 4.20 1.07 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 213 | 103.89 | 0.00 721 463 1.56 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75 150111 15.07.11] 150713 11.0 | 352 & 110.10 | 0.09 4.88 0.87 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 579 | 109.46 @ 0.00 10.18 5.82 349 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 579 | 10946 = 0.00 10.18 5.82 349 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 90.6 | 108.50 11.62 576 479 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 213 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 317 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 104 | 101.37 | 0.00 11.26 6.41 0.76 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 226 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 33 10141 | 0.03 1.54 3.39 0.26 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 205 | 10480 | 0.50 3.25 5.98 1.60 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 332 | 107.78 | 0.01 413 3.33 244 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 31.5 | 100.3€ | 0.00 7.34 3.74 2.25 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 413 | 107.89 4.58 3.30 3.00 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 463 | 114.79 470 3.92 3.22 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 130 = 740 | 9853 841 3.54 0.99 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 81.9 | 104.97 541 3.00 5.39 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 945 | 114.12 5.49 3.40 5.86 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 6.4 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 57.0 | 10046 = 0.03 3.52 1.80 423 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 964 | 14489 | 0.15 4.26 3.80 5.78 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 117.9 | 10426 = 0.37 445 240 7.56 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2172 | 18155 4 5.51 351 9.49 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2387 | 119.59 | 0.01 4964 251 4.28 3.14 5.73 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 15 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 85 | 10023 | 0.00 8.24 430 0.65 B+/Ba3/B+ GaHkm
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 4.0 | 647 | 100.00 8.80 4.44 0.30 B+/Ba3/B+ GaHkmn
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 76.4 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 80.5 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 149 | 10419 | 0.02 244 2.85 147 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 332 | 106.06 410 3.06 246 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 348 | 106.04 420 3.05 259 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 59.3 | 103.12 AT7 267 4.22 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 35.7 | 109.25  0.09 6.25 4.46 2.54 B+/Ba3/BB- chlipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 445 | 108.55 6.58 4.26 3.02 B+/Ba3/BB- chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 8.1 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 60.2 = 10439 0.18 6.64 3.69 4.07 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 53 | 10294 | 0.00 1.98 431 0.43 BB-/Ba3/BB Tenexom
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 17.6 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 113 | 103.87 = 0.00 5.68 4.81 0.88 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 11.0 | 10341 3.02 3.32 0.87 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 253 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 311 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 541 | 107.05 448 2.92 387 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 71.9 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 80.0 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 920 | 11525 5.39 342 564 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 115.0 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 36 Tenexom
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 84.0 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 10.2 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 225 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 225 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 36.0 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 43.0 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 96.9 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 11.50  06.09.10 06.09.12 248 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 16.5 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 15.0 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210, 04.06.11  04.06.13 10.0 = 339 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1203 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 142 | 10527 | 0.00 3.70 3.98 1.09 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 327 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 70.0 | 108.64 6.42 3.80 451 [Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 93.6 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 83.3 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 621 | 9699 @ 3.16 6.91 3.20 4.18 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 138 | 10494 = 0.01 3.04 3.57 1.07 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 104 | 104.64 2,64 7.88 0.84 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 266 | 10479 | 0.12 429 3.15 1.99 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 276 @ 99.88 | 0.06 12.04 6.01 1.88 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 36.3 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 54.2 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 55.1 | 10379 = 0.05 5.51 312 3.79 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 66.7 = 100.96 = 0.14 4.01 421 4.81 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 340 = 945 = 10560 @ 0.32 4.69 3.26 248 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 59.0 = 3026 | 10346 0.81 5.43 3.02 413 BBB/Baa1/BBB | 6aHku
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