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YTM, % 3Hay. 3afdeH. 3aMec. YTD BHELLIHWUI PbIHOK
03 46020 76 9 1 @62  CTpaxv no noBoAy 3aMefneHunst MMPOBON SKOHOMUKM BHOBb BEPHYNNCH HA PbIHKM, V1 MEPBbLIN AeHb
S o @ 5 (t90) HEAENV 33BepLINNCA CHIKEHVIEM choHpoBbIX MHAEKCOB. CerogHs OyayT onybaMKOBaHbI 3HAYEHUS
P ‘ NHAEeKCa YMKarckoro NHCTUTYTa MeHELKePOB MO 3aKynkaM U NHAEKCA NOTPeOUTENbCKON YBEPEHHO-
Cucrema-3 76 @) 2 (460)  cTK. EBpOGOHABI HEMHOIO NOAPOCIN, OIHAKO CErOAHS BEPOSTHO CHUXEHME LEH. ..vveevveeeen... crp. 2
ChipbeBbIe PhIHKM BHYTPEHHWI PbIHOK )
. . Henens B cermerTe rocobnmraLmi Ha4anack C pocTa, XoTa 06bemMbl TOPros Obin BCe ellie 3aMeTHO
3MEHEHHE, /o HUXe cpepHVx. MOPT nepecMoTpeno ceom oduLmanbHbIi MPOrHO3 Kypc pyonsa 1 oXXuaaeT, 4To B
3Hay. 3aped. 3samec.  YID 20713 . peanbHbl 3PDEKTUBHBIV KYPC PYONS CHUBUTCAHA 2,1%. cvviiieiieecieieieeeee e cp..2
3onoto, $/yHuust 1237.0 (0.1) 47 127
S&P Metannbi, ukp.  1617.4 0.0 08) (52  ABrycTOBCKMM HAaNOroBbIN NEPUO 3aBEPLUMICH, Mbl OXXKAaeM BOCCTAHOBMIEHWA TMKBUOHOCTM U CHU-
S&P C/x npog., UHA. 614.1 07 36 (02)  KEeHWs CTaBOK MEXOAHKOBCKOTO KPEAMTOBAHMIS. ....vvviiureeiriieieieeisieeaiieeeieeeaee et eaaeeesise e crp. 3
JleHe>XXHbIN PbIHOK
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO s LG 04 (00 (02 (141 TrK-6(NR)
Kopcueta 518.7 8.3 (72) (3154) KoMMeHTapui K pa3mMelLeHnio pyoneBbix obnuraumii crp.4
[enosnTsl B LIB 483.1 9.1 9.8 428
WU3meHeHue, 6.0.
NDF 1Y, % 4.24 ®) (6)  (224)
MOSPrime ONN, % 276 4 (26)  (169)

WU3meHeHue, %

NHpekcbl Obnuraummn Meuen-13 v Meyen-14, koTopble OyayT pasmMelleHbl Ha MMBE 7 ceHTS0ps, BKOYEHbI
WameHeHue, 6.1, B KOTMPOBasbHbIV CINCOK «AT».

6.n. 3Hay. 3afdeH. 3aMec. YTD

Russia 30 - UST 10 191.0 11 - 35

EMBI + Spread 321.1 138 82 26.7
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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

AMepuKaHUbl MeHbLle 3apabaTtbiBaloT, Gonbwe Tpatar. OnaceHws no noeogy Oyaywlero MUPOBOW 3KOHOMMWKMU, He
noknaaBLUMe MHBECTOPOB B MOCNeAHee Bpems, B4epa C HOBOW CUMOM NPOABUANCL Ha PbIHKe, 1 TOProBas Ceccums 3aBepLumnach
CHUXEHWEM BeLyLLMX aMePUKAHCKMX MHOEKCOB bonee 4eM Ha 1%, eBponenckux — npumepHo Ha 0,5%. MpudrHon neccMmamMa
Ha amMepuKaHCKMX MoLwaakax crana craTmcTnka no goxonam 1 pacxogam Hacenenua CLUA. [loxofpl, Mo AaHHbIM MUHUCTEPCTBA
Toproenu CLLA, B npolwnoMm Mecsaue nofgHsnuck Ha 0,2%, Torma Kak aHanuTMKK, onpolleHHble areHTcTBOoM Bloomberg,
MPOrHo3vpoBany MoBsbiWweHWe nokasatens Ha 0,3%. O4eBMAHO, 4YTO MNIOXOE COCTOAHME PblHKa Tpyda, O KOTOpOM
CBUIETENbCTBYET CTaTUCTVKA, NyOnvMKyeMas B nocsiefHee BpeMsi, HKak He MOXET CrocobCTBOBaTb POCTY [OXOAOB rpaxaaH. C
OPYrov CTOPOHbI, PaCcXofbl HACENeHUs YBENMHYUNNCL Ha 0,4% npun oXXmMaaBLemcs Ux nosbllweHnn Ha 0,3%. Mocne nybnukaumm
HeyTeLUMTENbHbIX AaHHbIX OOXOLHOCTU LeCSTUNETHUX Ka3Ha4yemckmx obnuraumi chanv 3aBOeBaHHble HaKaHyHe Mo3vumu,
OMyCTUBLUNCL OO0 OTMeTKMN 2,52%, 1 aMepuKaHckas BasioTa MoLusia B HacTynieHne, yKpenmsLKCL C ypoBHA 1,27 fosnn/espo
cpasy o 1,26 ponn/espo. CerofHs OCHOBHOW WHTEPEC AN PbIHKOB NpeacTaBnsioT nyonukyemsle B CLLUA nHaekc Yukarckoro
NHCTUTYTa MEHEe[KepPOB MO 3aKyrnkaMm, OTpakalolWmii ypoBEHb AeSI0OBOM akKTMBHOCTM B 0OpabaThbiBalOLLEM CEKTOpe pernoHa, a
TakXke WHOEKC MoTpebuTenbCcKoM YBepeHHOCTM 3a aBrycT. CormacHo KOHCeHcCyc-nporHosy Bloomberg, oxwupaetcs poct
nocneaHero nokasatens no 51 nyHkTa ¢ 50,4 nyHkTOB B Wione. Kpome Toro, Oyaet obHapoaoBaHO 3HaveHWe MHOeKca LeH Ha
xunbe Case-Shiller n koMMiOHKKe No UToram nocnegHero 3acegaHuns OPC.

EBpoGOHAbI HeMHoro nogpocnu. Buepa UVHBecTopbl M3berany BNOXEHWA B akTWBbl Pa3BMBAIOLIMXCA CTPaH, O 4YeMm
CBUAETENbCTBYET paclumpuBluniics Ha 13,8 6.n. go 296,6 6.n. cnpen nHaekca EMBI+. Ho ueHa MHAMKATUBHOMO CyBepeHHOro
Bbinycka Russia’30 Bblpocna Ha 12 6.n. go 118,6%, a cnpef K AeCATUNETHUM aMepPUKaHCKUM Ka3HaYenckuM obnuraumsam
paclwvpunca Ha 10 6.n. oo 179 6.n. B HedTerasoBom cerMeHTe AMHaMuKka Obina pasHoHanpaBneHHow: LeHa Gazprom'17
Bblpocsia Ha 20 6.n. go 102,9% oT HoMMHana, Gazprom'18 — Ha 16 ©.n. go 107,8% oT HOMMWHana, npuyem Gazprom'22
nofellesen cpasy Ha 225 6.n. 0o 99,7%. LleHa Lukoil'17 nogHsanucs go 104,6% (+17 6.n.), a kotnposku Lukoil’ 19 Bbipocnn
0o 108,9% (+55 6.n.). Mbl noaTBepXaaemM MO3UTUBHBIN B3rNsa Ha 0be Bymarn. CerofHs yTpom OONbLIMHCTBO a3MaTCKmMX
PbIHKOB CHWXAeTCsl, OTbIrPbIBasi HEraTUBHYIO AMHAMUKY aMepUKaHCKMX OMpPXK HakaHyHe, B OTPULIATENIbHOM 30He HaXOAsTCa m
(bloyepchbl Ha amepurkaHckme hoHOO0BbIE MHAEKCHI, U Mbl OXNOAEM OTKPbITUA PbIHKa CHUXKEHWEM.

Onbra CTtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

PocT B noHepenbHUK. XOTS HefeNis B CerMeHTe rochymar Hadanach ¢ pocTta, 06beM TOProB 0Ka3ascs BeCbMa HEe3HAYUTeSTbHbIM
— VWb 53 MAH pyb. Mpn 3TOM TOPrK NPOBOAMANCE BCEro MO NATU DymMaram,, U3 KOTOpbIX CUibHee BCero nogopoxanu Od3
26200 — Ha 34 6.n.. Ha Halu B3rnsg, AOMNONHUTENbHOM NPUYMHOM K CTOSMb HN3KOr0 0ObemMa TOProB CTana yrnata KoMnaHusaMm
Hanora Ha NpubbINb, 4TO OTPULATENBHO CKa3anocb Ha YPOBHE NMKBUOHOCTU B cucTeMe. Of4HAKO Mbl OXMIAAEM, YTO MO Mepe
CTabunnmsaumm ypoBHS NIMKBUIHOCTM TOProBas akTMBHOCTb B cekTope ByaeT pacTu.

OdumumanbHbIM NPOrHO3 Mo pybnio nepecmMoTpeH. Byepa 3aMMUMHMCTPa 3KOHOMPa3BUTUS AHapen Knemad 3asBMA, 4TO
MPaBUTENbCTBO MEPECMOTPENO KYpPC Pybns 1 oXupaeT ero cHukeHus B 2013 1. o yTodyHeHHOMy mporHosy, B 2010 r. pocT
peanbHOro adhekTMBHOIO Kypca pyons coctasut 10,7 % (no npenbiayliemy nporHosy — 12,3%), 8 2011 1. — 5,7% (paHee —
4,8%),82012r1. - 0,1% (2%). MUH3KOHOMPA3BUTUSA OXMOAET, 4To B 2013 . TpeHA M3MEHNTCS 1 KypC pybis CHU3WTCS Ha
2,1%, Torga Kak paHee nporHosmpoBancs ero poct Ha 0,4%. Mo cnosam Knenada, NporHo3 no yKpenneHuo HauMoHanbHoM
BaJOTbl OblN NEPecMOTPeH BBULY YTOHHEHWS MPOrHO30B MHMAALMN 1 CHUXKEHWUS MPOrHO3a Mo NPUTOKY MHOCTPAHHOIO KanuTana.
Mo Hawewn oueHke, B 2010 r. peanbHbi 3hdekTUBHbIN Kypc pyons nosblcntcs Ha 10,1%, B 2011r. — Ha 8,9%, B 2012r. — Ha
0,8%, aB 2013r. — Ha 1,9%. Kpome Toro, M3PT noBbICK0 NPOrHO3 Mo MHGNAUUK 1o 7,5%, 4To COBMafaeT C Hallen TekyLlemn
OLEHKOW.

Poccenbxo3baHk — HeGonbllas npemMusi 3a 06beM. Byepa Obina 3akpbiTa KHUra 3asBOK MO pa3MeLLeHNio ABYX BbINyCKOB
obnuraymn PCX6 6O-01 1 PCXB 5O-05 cymmapHbIiM o6beMoM 15 Mnpa py6. CTaBka KynoHa no o6ouM Bbinyckam, UMEIOLLIM
OBYXNeTHWe odepTsl, Obina ycTaHoBeHa Ha ypoBHe 7,2%, 4TO COOTBETCTBYET AOXOAHOCTU 7,33%. lNpu TeKyLLIeEM COCTOSIHUM
pbiHKa 3Ta AOXOLHOCTb MpeAronaraeT npeMuio B pasMepe 16 6.n. KO BTOPUYHOMY PbIHKY. [epBOHAYasibHbIA OPUEHTUP MO
Joxo4HoCTM coctasnan 7,12-7,64% npu HaMepeHn pa3MecTUTb TONBbKO OAMH BbiNycK Ha 10 mnpg pyb., o4HaKo BNOCNeaCcTBUM
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obbeM Obin yBenuyeH Ao 15 mnpa pyd., a opueHTUp noHwkeH go 7,12-7,38%. B uTore HOXOAHOCTb CJIOXMNAchk Gnmxke K
BepXHeW rpaHuLe, 4To Dbl 0OBACHAEM NPeaoCTaBNeHNEM NPEMIN 3a yBeNNYeHe obbema. TeM He MeHee, MO HaLLWM OLeHKaM,
BbIMYCK COXPAHAET MNOTEHLMAN CHUXKEHUSA OXOLHOCTN Ha BTOPUHYHOM PbIHKE Kak MUHUMYM A0 YpoBHA 7,1%.

Onbra CtepuHa, sterinaoa@uralsib.ru

Hapexaa Meipcukosa, myrsikovanv@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBMAHOCTb HAYMHAET BOCCTaHABNIMBAaTbCS NOC/e HAaNoOroBbIixX nnarexemn

Byepa ynnaTon Hanora Ha Np1obINb KOMMNAHNX 3aBEPLLMIM NEPUO, aBryCTOBCKMX HANOroBbIX NnaTtexen. YpoBeHb IMKBUAHOCTU
Ha4as MoBbILLATLCS, HTO NMPUBESIO K CHUXEHWIO CTaBOK MeXOaHKOBCKOrO KpeauToBaHMUs. Buepa ocTaTkm Ha KopcHeTax KpeanTHbIX
opraHv3aumm Belpocin Ha 8,3 mnpg pyb. Ao 518,7 mnpa py6., neno3mtsl 6aHkoB B LB yBenuumnucs Ha 9,1 mnpa pyb. Ao
483,1 mnpa pyo. HankaTneHas ogHoAHeBHas ctaBka MosPrime Bo3pocna Ha 4 6.n. 10 2,76%.

Obbvem caenok LIb no onepaumsm PEMO-KpeduUToBaHWS OCTaCs Ha YPOBHe Mpedblayllen ceccum, coctaBuB 360 MIIH LOJ.
CraBka ogHogHeBHoro PEMO npakTnyeckn He n3meHunach, npubasme 1 n.n. 1o 5,04%.

CerogHst LB npepnoxut OaHkam 250 mnpgn B nsATVHeLenbHbIX Kpenutax ©Oe3 obecniedyeHus. Buepa npepnaraBlivecs
perynsaTtopoM TpexmecsyHble KpeanTbl 0e3 obecnedeHns He HaLLW Cnpoca cpeam 0aHKoB.

Py6nb Hauan Heflento C yKpenneHus, nycTb HeOONbLIOro, Kak K Jofnapy, Tak U K eBpo. Mo OTHOLWEHMIO K AoJIapy HaluMoHanbHas
BaslioTa nopopoxana Ha 2 konenkn go 30,68 pyb./nonn., kK eBpo — Ha 8 koneek fo 39 py0./eBpo. CTOMMOCTb OMBaMOTHOM
KOP3MHbI YMeHbLUMMach Ha 5 koneek o 34,42 py6. CerofHs pybnb, ckopee BCero, OyAeT CHMXKAaTbCS MO OTHOLLEHWIO K Aonnapy
Ha (oHe ykpenneHus NocNefaHero Ha oTpuuaTenbHoOM AMHaMuke GOHAOBbLIX PbIHKOB. Mbl OXMAaeM, Y4To cerofgHsa pybnb bynet
ToproBaTbCst B AmnanasoHe 30,8-30,9 pyb./monn.

JleoHup CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

TrK-6 (NR)

KomMmmMeHTapum K pasmelleHuto pyoneBbix oonurauum

Ewe opuH BbINyCcK OT KOMMaHUW, KoHTponupyemown KIC-XonpguHrom. CerofHs 3aKpblBaeTCs KHMUra 3asBOK Ha
npuobpeTeHne pybneBbix obnuraumii reHepupyoLlet komnaHum TrK-6 obbeMomM 5 Mapa pyd. Ha CPOK ceMb JIET C TpexJIeTHew
ohepTon. IMUTEHT yXKe M3BecTeH pbiHKY — B 2007 . KOMMNaHWs pa3mectuna AebioTHbIM BbiNyck obnuraumin yepes SPV. B atoT
pa3 3MUTEHTOM BbICTyNaeT HenocpencTBeHHo TIK-6. B To ke Bpemsi B OTCYTCTBME Y KOMMAHWW KPEAUTHOrO PEeVTUMHra ee
obnuraummn He MoryT ObiTb BKtoYeHb! B cncok PEMO LB. OAO «TepputopuanbHas reHepupytowas komnanus Ne6» co3gaHo B
xofe pecopMMPOBaHNS SHEPreTUHECKOM OTpaciv 1M ODbedMHSET reHepupyloLmMe MOLLHOCTM Brnagnmumpckon, VBaHoBCKOM,
MeH3eHcKoM 1 Huxkeropofckon obnacten, a Takxke Pecnybnvkm Mophosus. YcTaHOBREHHas anekTpuyeckas MolHocTb TIK-6
coctaBnsieT 3 121 MBT, ycTaHoBneHHas TemnoBas MOLWHOCTb — noytn 10,5 Thic. Tkan/4. B GonblUMHCTBE 0OCNyXMBaeMbIX
PEervoHoB cTaHumm TTK-6 SBASIOTCH OCHOBHBIMU MCTOYHMKAMM TEMNOCHAOXEeHWs, a oSS KOMMaHUM B 3TOM CErMeHTe COCTaBseT
nopsiaka 70%. OcHoBHbIM akumoHepoM TIK-6 ¢ pnonen 38% sensetcs KSC-XonauHr, Bxogsawmim B rpynny PEHOBA BukTopa
Bekcenbbepra.

OtyeTHOCTb N0 MC®MO oTpakaeT yCcToM4MBbIN (PUHAHCOBBIN NPOdUIb.... Cpean cUnbHbIX cTopoH TIK-6 Mbl oTMeYaem
NPUHaLNeXHOCTb K TapudoperyavpyemMon oTpaciv, TPagMLUMOHHO OTIMYABLUEMCH HU3KMM YPOBHEM KPeAWTHOro pucka. B
cTpyKType Bbipydkn TIK-6 nopsgka 40% nNpuxoOuTCA Ha peanvsaumio TEMJIOBOW 3HEPruuv, LeHbl Ha KOTOPYIO XKeCTKO
KOHTPONMPYIOTCA FOCy[apcTBOM, YTO obecneymBaeT CTabubHOCTL MOCTYMEHMS BbIPYYKM, @ TakXke CHUXAeT 3aBUCMMOCTb
KOMMaHWN OT NPOMbILLUAIEHHON aKTUBHOCTU. DrHaHcoBas otdeTHocTn TIK-6 no MC®O 3a 2009 r. oTpaxaeT BeCbMa HU3KMe
nokasaTenu [LOArOBOW Harpysku — oTHoweHWe Yuctbii fonr/EBITDA Huxe 1, oTHoweHue Lonr/Kanutan Ha 6Gonee yem
KoM opTHOM ypoBHe 0,2. BMecTe € TeM Mbl Obl XOTeNIM NMPUHATL BO BHUMAaHWE MoKasaTeny oT4eTHOCTM KomnaHum no PCBY,
KoTopas ABNSETCA B LOCTAaTO4HOW CTENEHM penpe3eHTaTMBHOM AN Lienen KpeamuTHOro aHanmsa. Mel 00patnnm BHUMaHWe Ha To,
470 B | nonyrognmn 2010 r., HECMOTPS Ha 3aMeTHOe yBenudeHune Bbipydki (+35% k | nonyrogmio 2009 r.), EBITDA cokpaTtunach
Ha 61%. Takxe B 3TOT NMepuoA 3aMeTHO YBENWYMICS A0NT KOMMaHWM — OAHAKO, Kak Mbl MOHMMAaeM, CpefcTBa He Obinn
M3PacXofl0BaHbl, B CBA3M C HeM YUCTbIV AONT KOMMAHUM Ha KOHEL, MIoHs OblN MUHUManNbHbIM (CM. Tabnuuy).

. 0fHaKoO YpoBeHb MH(OPMaLNOHHON N (HUHAHCOBOW MPO3PA4YHOCTM KOMMAHUM Mbl OL,EHMBaeM KakK [0BOJSIbHO
HU3KNN. HecMOTpA Ha Hannyme y KoMnaHmm ot4eTHocTn no MCPO, ypoBeHb ee MH(OPMALMOHHOW OTKPLITOCTU HaM TPYyAHO
Ha3BaTb BbLICOKMM. Kak W1 «cecTpuHckas» komnanus TIK-9 (NR), TrK-6 umeeT Ha 6OanaHce CyleCTBEHHbI 0ObeM
KpaTKOCPOUHbIX (UHAHCOBBIX BROXeHW (nopsagka 25% OT COBOKYMHbIX akTMBOB). BenuumHa 3TMX BROXEHWA NpeBblwaeT
3HayeHre COBOKYMHOMO JoNra U NpefcTaBeHa B OCHOBHOM KpeauTamMu, NpefocTaBneHHbiMmn TTK-6 komnanmam AS KIT Finance
Europe 1 HOMOC-Kanutan. NHdopmaumio 0 npefnonaraemMbix CpOKax BO3BpaTa 3TUX CPeACTB U LeNifX, Ha KOTopble BblaHbl
3aMIMbl, KOMMaHMA He packpbiBaeT. Cpeam NpoYMX PUCKOB B KPeAUTHOM npodune Mbl oTMedaeM, Kak 1y TTK-9, 3HauntensHyto
3aBUCMMOCTb OT peduHaHCUPOBaHUA (Ha cepeamHy rofa nopsaka 70% KpeauToB NOASEXaNn MoralleHuio B TedeHue roda),
3HAYUTESbHBINA N3HOC OCHOBHbBIX CPeAcTB (0KoMo 64%) , a Takke MacLUTabHYI0 MHBECTULIMOHHYIO MPOrpaMMy Ha BanXanLne
roasl (24 mnpa py6. Ha nepwop Ao 2014 r. npu EBITDA 3a 2009 r. Ha ypoBHe 2,5 mnpg py0.). 3aMeTuM, ofHako, 4To
nepeyncrIeHHbIE PUCKI SBASIOTCS «OOLLMM MECTOMY L5 KOMMaHWM CEKTOPa 3N1EKTPOSHEPTETUKMN.

Bbinyck npeactaBnsieT MHTEpeC JiMb NPU pa3sMeLLEHUN MO BepXHen rpaHuue. OpraHmM3aTtopbl yCTaHOBUIIM OPUEHTMP
CTaBKM KyMnoHa B AuanasoHe 8,3-8,8%, 4TO COOTBETCTBYET OOXOLHOCTM Ha ypoBHe 8,47-8,99% npu gopaumn 2,7 ropa v
npennonaraet cnpef K Kpusort OM3 nopsgka 217-269 6.n. HanoMHMM, YTO Mo HeJABHO pa3MeLLeHHOMY Bbinycky TFK-9-1 6bin
ycTaHoBneH kynoH 8,1% (YTP 8.26% @ aBryct 2013 r.), 4TO B HaCTOALWMIA MOMEHT COOTBeTCTBYET cripefy K OM3 Ha ypoBHe
200 6.n. v npegnaraet npemMuio K bupxesbiM obnuraumam OrK-5 (-/Ba3/-) okono 60 6.n. MpuHUMas Bo BHUMaHMe, 4to OTK-
5 obrnagaet KpeauTHbIM PEeUTUHIOM 1 ee obfiMraumm BkIlodeHbl B cnncok PEMO LB, a Takke y4mThiBas nydwme KpeouTHble
MeTpukn OFK-5 (B T.4. BbICOKYIO OMEPaLMOHHYI0 3DEMEKTUBHOCTL) U HanMyMe CUBHOTO akumoHepa, obecrnedmBatoLLero,
NMOMWMO MPOYero, BbICOKNIM YPOBEHb (PUHAHCOBOW MPO3PaYHOCTM, Mbl NMOJSIaraeM, 41O CpaBenMBas Nnpemuns Bbinyckos TTK-6 u
TrK-9 k OTK-5 pomxHa coctaBnate 75—100 6.n., 4To NpeanonaraeT AOXOAHOCTb Bbinycka TFK6-1 Ha ypoBHe 8,7-8,8%, To eCTb
Orvixe K BepxHen rpaHnLe AManasoHa, Ha KOTOPbI OPUEHTUPYIOT MHBECTOPOB OPraH13aTopbI.



KntoueBble pnHaHcoBble nokasaTtenu TFK-6 v TTK-9, mnH. py6.

JR YPAACMIE | KaNuTAN

TrK-6 TrK-9
MCDO PCBY PCBY

2009 2009 In/r2010| In/r. 2010/ | n/r 2009 2009 2009 | kBapTan 2010
Bbipyuka 22342 21742 15357 355 40912 40 801 15032
EBITDA 2548 2371 786 (60,6) 6147 7645 2338

1 nir 2010/2009
CoBOKYNHbIit JONT, B T.4. 5627 3761 6759 79,7 14994 14 993 18910
KpamkocpouHbiii done 5438 3572 4491 257 10 594 10 593 13721

[leHexHble cpeacTsa 3340 3057 6 464 1115 3298 3298 6334
YueTblit gonr 2287 705 295 (58,1) 11695 11695 12576
CoBCTBEHHBIN KanuTan 31732 29948 30542 2,0 56 914 39956 46 859
AKTVBbI 41343 37672 41139 9,2 83220 62002 73634
OnepaLyoHHbIf [EHEXHBIA MOTOK 1699 35
KanuTanbHble 3aTparbl 2348 4713
Koagppuyuenmsi
PetTabensHocts EBITDA, % 114 10,9 51 15,0 18,7 15,6
[Jlonr/EBITDA 22 1,6 43 24 2,0 8,1
Yueroiit gonr/EBITDA 09 0,3 0,2 1,9 15 54
EBITDA/MpougeHTbI 14 9,9 36 2,7 41 53
[onr/CoGcTB. kanuTan 0,2 0,1 0,2 0,3 04 04
Koadh. TekylLen n1kBuaHOCTI 25 24 28 1,7 22 21
[Tlons kpaTkocpouHoro aonra (%) 96,6 95,0 66,4 70,7 70,7 72,6

WICTOYHMKI: faHHble KOMaHuM, oLeHka YPAJICUba

Mapus PagueHko, radchenkomg@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

31 aBrycra

1 ceHTAbpPS

2 ceHTAbpS
3 ceHTA0pS

6 ceHTabps

7 ceHTabps

8 ceHTabps

9 ceHTAbpPS

13 ceHTA0pPS

14 ceHTa0ps
15 ceHTH0pA

16 ceHT0pA

17 ceHTs0pA
20 ceHTAbpPS
21 ceHTAbpS
24 ceHTs6pA
27 ceHTAbpS
28 ceHTabps

29 ceHTAbpPS

30 ceHTabps

[eHeXHbIN pbIHOK

15 ceHTH0pA
15 ceHTH0pS
20 ceHTAbpS
27 ceHTabps
28 ceHTAbpS
29 ceHTAbpS

Odbepta Pycb-baHk-3 (2 mnpa pyb.). Odepta TexHoHUKOTb-DuHaHc-2 (3 mapga py6b.).

Pa3mellieHme Poccenbxo3bark 5O-01 (5 mnpg py6.). PasmelleHne PoccenbxozbaHk 5O-05
(10 mnppa py6.). Oopasmeterne OP3-25073 (40 mapa pyb.). JopasmelleHmne OP3-25075
(35 Mnpa pyb.). Odbepra JIK Ypancnb-3 (1,5 mapg py6.). Odepta BTE 24-4 (8 mapa pyo.).
Odbepta Makpommp-DuHaHc-1 (1 mapg pyb.). Morawenne BTb Kanutan-2010-4 (25 maH
nonn.). Morawexne Measeas-®OuHarc-1 (0,75 mnpa pyb.).

PasmelleHne TTK-6-01 (5 mnpa py6.). Odbepta AMET-turHaHc-1 (2 mnpg pyo.).
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 mnpga py6b.).

Pa3meLleHne Meven-13 (5 mnpg py0.). PasmeleHne Meyen-14 (5 mnpg py6.). Pa3melleHve
AkyTckaHepro-60-01 (3 mnpg pyo.).

[NopasmetteHne OD3-26203 (5 mnpp pyb.). PasmeleHe OHMKpenut baHk-5 (5 mnpg py6. ).

Odepra CB baHk-3 (1,5 mnpg py6.). MoraweHne baHk Pycckmni ctaHmapt-5 (5 mnpa pyob. ).
MoraweHwe Camapckas 06nactb-25002 (2 mnpga py6.). MoraweHune TAUD-DurHaHc- 1
(4 mnppg py6b.).

Pa3smelueHne Martmut 6O-01 (1 mnpg py6.). Paameluerne Martut 50-02 (1 mnpg py6.).
PasmeleHne MartmT 6O-03 (1,5 mnpg py0.). Pa3melleHne MarHut 50-04 (2 mnpg pyo.).

Pa3melueHne WpkyT 5O-01 (5 mnpg py6.).
Hopa3melleHne OP3-25074 (5 mnpg pyb.).

Odbepta TexHOHUKOJb-DuHaHc-2 (3 mapg py6.). MoraweHue CubmpbTtenekoM-6 (2 mnpa pyo.).
MoratweHwue XK® bark-3 (3 mnpg py6.). MoraweHuve NpkyT-3 (3,25 mappa py6.).

MoraweHue Kamas-@uHaHc-2 (1,5 mnpa py6.).

OdepTa MaBcTpon-PuHaHc-2 (4 mnpa pyo.).

MoratueHne CUTpoHuKe-1 (4 mnpg py6.).

MoraweHwne Pocbark-2010 (300 maH gosnn.).

Moratuerue Masnpom-2010 (1 mnpa espo).

Odbepta baHk Pycckuin ctanaapt-7 (5 mnpg py6.). Ocepta FCC-1 (5 mnpa pyo.).

Odbepta MeTpoctpoit UHBecT-1 (1,5 mnpa py6.). OdepTa Xuncoumnoteka-DuHaHc-3
(1,5 mnpga py6b.).

OdbepTa HOK-2 (0,4 mnpg py6.). Ocdepta Ain-TEKO-2 (0,63 mnpg py0.).

Bbinnata cTpaxoBbix B3HOCOB

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

BbinnaTa Hanora Ha NpyobInb

baHku BepHyT LieHTpobaHky 15 Mnpa pyo.



1 oKT0OpS

27 okTabps
24 Hos0ps
24 Hos0ps

1 AHBaps

LleHTpobaHk pa3MecTnT Ge33anorosble KpeLuTbl CPOKOM Ha 5 Hefenb
BaHku BepHyT LieHTpobaHKky 40 Mnpz pyo.

BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.

BaHkn BepHYT MUHMUHY 7 Mnpa pyo.

LleHTpobaHK npekpaTnT NpefoCcTaBnaTh Oe33anorosble KPeanThl

Oﬂh YPAACMIB | K3MUTAN



Gﬂh YPAACMIB | K3MUTAN

KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MITH py6. % OKYynoHa, %  KynoHa, % noraweHus
JIK Ypancno-3 1500 100 17,5 16,5 23 deBpana 2012
01.09.10 Makpomup-®rHaHc- 1 1000 100 10,0 7,75 1 mapta 2011
BTb 24-4 8000 100 11,85 6,9 29 aBrycra 2012
02.09.10  AMET-dpuHaHc-1 2 000 100 12,5 8,5 22 aBrycra 2013
03.09.10  BBA-3 5000 100 15,0 7,45 27 despana 2013
HOK-3 1000 100 17,0 12,5 26 aBrycra 2014
06.09.10  MMWA-3 1500 100 7,95 7,25 23 cpeBpansa 2012
TrK-2-1 3087 100 18,0 6,75 30 aBrycra 2011
09.09.10  Cb baHk-3 1500 100 17,0 9,25 5 ceHTA6ps 2011
16.09.10  TexHOHWKOJIb-®uHaHc-2 3000 100 17.0 7,0 10 mapTa 2011
20.09.10  Tnasctpon-®uHaHc-2 4000 100 1.0 - 17 mapta 2011
BaHk Pycckunn ctanpapt-7 5000 100 7,8 - -
28.09.10
rcc-1 5000 100 15,0 - -
MeTpoctpomn MHBecT- 1 1500 100 10,5
29.09.10
X - -
. ancounotexa-OuHanc- - o 100 9,0 9,0 29 okTs6ps 2010
HOK-2 400 100 15,5 - -
30.09.10
An-TEKO-2 630 100 12,5 12,5 30 pekabps 2010




Fixed Income Daily 31.08.10
IV YPANCMIE | K3nuTAN

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 21.8 98.01 1.00 10.32 4.7 151 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 32.8 100.35 50012 100.35 100.50 9.30 4.60 218 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 010 231110, 26.05.11 20.05.14 9.0 453 90.29 89.08 9150 | 14.98 006 | 064 aBTONPOM
AVDKK 1006 6000 R 805  15.11.10 15.11.18 1000 | 100.00 9602 99.96 100.20 8.30 203 | 420 JA3/BBB MHaHChI
AVKK 1106 10000 R 820  15.09.10 15.09.20 1223 | 9892 100.50 100.90 7.85 209 | 484 JA3/BBB MHaHChI
AVDKK 1606 10000 R 825 15.03.11 15.09.21 1345 | 99.80 9000 99.00 100.00 8.52 584 | 565 JA3/BBB MHaHChI
AVDKK 306 2250 R 940 15.10.10 15.10.10 15 100.74 100.15 352 235 | 0412 JA3/BBB MHaHChI
AVKK 406 900 R 870 01.11.10 01.02.12 17.3 | 103.10 103.20 103.50 6.56 213 | 126 JA3/BBB MHaHChI
AVKK 506 2200 R 735 15.10.10 15.10.12 259 | 100.99 5000 101.10 101.20 6.87 184 | 143 JA3/BBB MHaHChI
AVDKK 606 2500 R 740 15.10.10 15.07.14 472 | 10001 383 749 100.01 100.99 7.60 186 | 238 JA3/BBB hMHaHChI
AVXKK 706 4000 R 768 15.10.10 15.07.16 715 | 100.39 99.51 100.10 7.79 193 | 334 JA3/BBB MHaHChI
AVKK 806 5000 R 763 1509.10 15.03.14  15.06.18  43.0 94.9 99.74 73190 99.75 10015 | 7.96 193 | 233 JA3/BBB MHaHChI
AVDKK 906 5000 R 749 15.11.10 15.02.17 787 99.44 99.20 99.55 7.87 190 | 334 JA3/BBB hMHaHChI
And-02 1000 R 16.000 241210 311210, 211212 4.0 28.1 102.60 102.40 102.80 718 7.78 0.31 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 14.0 101.22 40 000 100.00 101.49 6.88 3.89 1.03 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13) 20.0 38.1 100.80 | 0.25 100 001 100.60 100.95 7.77 4.08 1.42 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13 13.0 37.2 108.02 107.21 108.00 6.17 6.49 0.92 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13 21.0 39.3 110.05 109.60 110.60 7.65 6.28 145 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 58.6 100.00 | 0.30 99.80 99.99 9.25 2.23 3.58 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 34.0 58.4 99.06 99.30 99.88 8.87 2.08 2.30 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.4 100.01 | 0.01 99.57 100.00 9.25 2.23 3.56 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.4 100.01 | 0.01 99.57 100.00 9.25 2.23 3.56 B+/Ba3/B+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 76 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 223 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 71 c/x
Atom3aHnp06 10000 R 750  15.08.11 15.08.14 482 //BBB- aHepreTMka
Aapochnor BO-1 6000 R 7.75  11.10.10 08.04.13 31.7 101.01 100.25 101.50 7.32 3.82 2.26 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  11.10.10 08.04.13 31.7 101.01 100.25 101.15 7.32 3.82 2.26 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 8.0 100.22 99.08 11.06 2.74 0.57 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11] 09.04.13/ 14.0 31.8 101.08 100.80 101.02 7.16 4.00 0.99 B/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 111 100.33 5.00 6.16 3.20 0.84 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 6.0 29.5 100.61 2.02 5.87 3.72 0.43 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 2.0 8.2 2.00 [/Caal/B GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 59 3.00 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 10.3 2.00 notpe6. Tos
BalukupaH3s 1500 R 830 10.09.10 09.03.11 6.4 96.00 aHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212] 13.12.16) 28.0 76.6 108.44 | 0.29 23 108.30 108.34 8.53 5.75 1.89 Cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 28.0 76.6 108.15 2 108.25 108.44 8.67 5.76 1.88 cbipbe
BaluHedTb-03 20000 R 12500 211210 21.1212) 131216, 28.0 76.6 108.30 13608 108.25 108.43 8.60 5.76 1.88 cbipbe
BenoH 02 2000 R 17.000 24.02.11  28.0211] 23.0212 6.0 18.1 104.00 103.80 105.14 8.45 8.15 0.46 meTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 8.0 324 100.68 5000 99.00 100.68 9.32 5.23 0.60 /B2/B- GaHku
BaroHmalu 2 1000 R 1550  15.12.10 15.12.10 36 80.00 75.01 85.00 141.52 9.66 0.12 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 36 100.96 100.01 101.45 5.68 4.44 0.28 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13, 0.0 304 100.16 747 0.01 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 344 100.40 105 000 100.35 100.65 7.88 3.92 237 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-07 5000 R 790  30.12.10 27.06.13 34.4 100.99 | 0.59 100.35 100.65 7.64 3.90 2.38 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 359.7 100.00 12.00 100.03 8.69 2.14 10.01 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 29.9 100.00 2.00 100.10 8.16 3.99 2.10 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 35.1 104.33 500 000 104.17 104.47 7.69 4.42 240 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 11.0 46.9 107.01 400 000 107.38 108.49 6.77 7.08 0.78 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 31 0.04 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 3.1 100.78 98.10 5.37 4.21 0.24 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 6.0 36.7 103.37 542 2.89 0.48 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 3.0 26.9 102.00 1 101.00 102.00 4.31 6.84 0.22 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13] 7.0 30.7 102.43 102.50 7.64 6.08 0.47 B3/ (buHaHCbI
BTB -5 06 15000 R 740  21.10.10 17.10.13 38.1 99.80 101574 99.70 99.95 7.68 1.85 2.60 BBB/Baa1/BBB | GaHku
BTb -6 06 15000 R 720 13.10.10  13.07.12] 06.07.16, 23.0 7.2 100.58 | 0.28 50 503 100.30 100.58 7.02 1.78 1.64 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9.70. 15.09.10  20.12.11] 10.12.14] 16.0 52.1 104.01 102.45 104.28 6.51 2.33 1.15 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 30.9 100.57 | 0.22 100.01 100.70 7.56 1.88 214 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 30.9 100.51 100.05 100.70 7.58 1.88 2.14 BBB/Baa1/BBB | GaHku
BTB B0O-03 10000 R 760  17.09.10 15.03.13 30.9 100.54 100.30 101.00 7.57 1.88 2.14 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 134 104.00 2 105.93 106.05 7.76 5.51 0.95 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 735 08.02.11 14.0211) 05.02.13 6.0 29.7 100.75 100.00 101.50 5.48 3.64 0.44 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.12.10  07.06.11] 29.05.13 9.0 334 100.21 100.00 100.99 5.96 3.13 0.71 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.0211  01.09.10/ 20.02.14 0.0 423 100.16 | 0.16 99.50 99.95 3.44 0.01 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 3.0 51.0 101.01 2.00 4.55 242 0.20 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 7.00 12.10.10 14.07.11] 07.07.15 11.0 59.1 100.44 376 200 100.00 100.50 6.56 1.74 0.75 BBB//BBB (pUHaHCbI
BTB-Mua®03 5000 R 750  14.09.10 16.06.11] 07.06.16, 10.0 70.3 100.93 184 002 100.05 100.90 6.32 1.85 0.68 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.3 100.80 100.05 100.90 6.51 1.86 0.68 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 3.0 76.1 101.18 2.00 101.30 5.32 2.39 0.26 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 18.0 84.3 99.81 99.52 100.10 7.36 1.76 125 BBB//BBB (buHaHCbI
BTB-Nu3®09 5000 R 6.65 10.11.10  12.08.11] 02.08.17  12.0 84.3 100.12 99.75 100.50 6.64 1.66 0.87 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 23.0 714 115.00 150 831 115.00 115.34 6.22 6.40 1.61 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19, 8.0 104.8 107.29 | 0.04 2053 107.00 107.29 4.82 7.76 0.58 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14  10.0 46.5 12220 | 0.12 4 465 122.14 122.15 5.61 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 222 112.12 801 112.12 112.30 6.09 5.84 1.56 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 141 101.55 1072 101.20 102.00 5.67 3.44 1.05 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 421 100.30 100.20 100.40 7.26 3.59 2.90 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 5.0 100.81 499 000 100.15 100.99 5.13 3.51 0.39 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 39.3 /Baa3/BB GaHku
[asnpomb 3 10000 R 579  11.10.10 10.10.11 135 2.00 /Baa3/BB GaHku

asnpomb 4 20000 R 875 18.11.10 221110 151112 3.0 26.9 100.40 /Baa3/BB GaHku




Fixed Income Daily 31.08.10
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 3.0 27.2 100.20 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.10.10 09.04.13 31.8 | 100.29 9312 100.16 100.25 714 3.56 221 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.10.10 09.04.13 31.8 | 100.31 100.11 100.75 714 3.55 221 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 54 102.66 739 102.70 102.74 11.96 8.74 0.40 aBTONpOM
enepKomn1 2000 R 850 211210 21.06.11 9.8 100.00 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 101 102.00 | 0.10 101.90 102.16 5.66 3.96 0.77 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000 16.09.10, 20.09.100 17.03.11. 1.0 6.6 52.00 4.01 99.99 0.96 CTPOUTENLCTBO
InoBakcbark 50-01 | 5000 R 925 160211 180211 160213 60 | 300 | 100.98 1 100.72 10098 | 7.10 462 | 044 BB//BB- 6aHKw
Inobokcbark 50-02 | 5000 R 810 220111 250112 220743 170 | 352 | 100.16 422 000 100.14 10022 | 8.08 408 | 125 BBJ/BB- GaHKi
rce o1 5000 R | 1500 23.09.10 23.09.10 26.03.17 1.0 | 80.0 & 100.49 15 405 100.35 10050 | 7.29 744 | 006 BB/ MaLLMHOCTP.
rac 02 1500 R | 1200  26.10.10 23.04.13 322 | 10250 104.50 113.00 1117 | 584 | 204 ToproBns
TlansCe3206 2000 R 760 011210 30.05.12 213 | 10075 3.00 6.96 376 | 096 BB-/Ba3/ TeneKom
NlanbCs3505 1500 R | 1500 18.01.11) 21.07.11 17.07.12 110 229 | 107.60 @ 0.10 65002 107.00 10774 | 6.08 695 | 081 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 35.1 18.05 14.11 21.99 116.17 | 21.41 0.99 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13, 7.0 30.7 29.01 aHepreTMka
[xendchCul1 2000 R 5.00 21.10.10 20.10.11 13.9 85.00 /loTo3BaH TOproens
[vken®un-1 3000 R 925  16.09.10 17.03.11 6.6 100.29 | 0.29 6 100.00 100.29 8.86 4.60 0.48 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 571.7 91.75 1 90.53 91.75 11.05 4.67 349 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 14.0 = 749 | 104.75 104.50 105.00 6.22 5.00 1.07 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 78 100.90 2594 100.90 101.00 248 0.96 0.62 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 124 100.93 100.90 101.15 3.24 1.02 0.97 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370  16.09.10 12.06.14 46.1 100.69 100.05 101.05 3.55 0.92 3.40 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 439 | 100.84 100.40 101.30 3.54 0.92 3.26 AAA/Aaa/AAA | BaHki
Espa3sXona®-1 10000 R 925  24.09.10 22.03.13] 13.0320 31.0 @ 116.1  98.76 138 966 99.11 99.30 10.04 4.67 2.04 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 31.0 & 116.1 @ 99.15 2916 99.15 99.60 9.86 4.65 2.05 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 6.6 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 15 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 59.0 & 952 | 102.50 5561 102.10 102.50 8.25 4.33 3.84 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 195 19.01 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 31 100.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 19.9 99.99 90.00 100.50 12.34 5.98 1.31 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 25.0 | 100.00 500 90.01 13.41 6.48 1.56 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 9.0 5.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 145 | 101.74 5001 101.60 101.74 6.66 3.97 1.07 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 3.0 33.6 | 101.30 105700 101.31 101.40 5.85 5.34 0.26 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 04.01.11 050712 01.07.14 220 467 @ 101.25 58408 101.25 101.40 7.37 3.94 1.62 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 7.0 31.7 | 10112 398 004 101.00 101.13 5.95 3.92 0.56 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 9.4 aBToONpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 46.7 99.85 10 99.85 100.15 8.15 3.97 3.09 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11/ 02.06.16, 10.0 & 70.1 109.35 | 0.05 2 109.20 109.35 5.91 8.42 0.70 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 8.7 104.68 926 25.02 66.97 2.85 4.53 0.67 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 152 | 108.63 102.06 109.97 9.45 7.69 1.04 cepBuC
WHtypucr-2 2000 R 1400 231110 29.07.11 21.05.13 110 332 10051 @ 0.01 3137 100.40 100.50 8.96 6.95 0.79 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 0.6 100.20 180 100.15 100.20 4.36 4.35 0.04 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 395 100.02 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 23.11.10  30.05.11) 20.11.12] 9.0 271 101.40 100 101.00 101.85 8.24 5.07 0.67 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 0.6 100.00 aBToONpoM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 37.0 2.00 TOproBnst
Kayctuk 2 850 R 18.00  07.10.10 07.07.11 104 | 10320 020 1180 103.00 103.40 11.41 4.35 0.41 XAMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 152 | 101.00 102.85 10.36 543 1.07 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 188 | 102.00 753 102.00 102.30 10.83 5.87 125 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 10.6 19.01 clx
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 178 | 11025 110.00 9.25 373 122 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 17.8 | 102.00 101.00 103.00 8.60 240 1.27 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13 230 @ 353 @ 101.30 0.5 30 000 101.15 101.55 8.96 2.34 1.62 //B- TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10 16.06.11 9.7 19.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 101 2.00 /Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 6.2 100.52 7.88 4.36 0.45 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 33.2 | 10710 | 0.10 16 042 107.00 107.25 10.86 3.38 1.58 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 27.7 | 107.00 9939 106.75 107.00 10.41 3.69 1.04 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 172 | 102.10 50 102.00 7.06 417 1.26 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 19.9 | 101.38 101.30 101.70 7.23 3.94 142 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 110 596 | 100.67 196 002 100.70 100.90 8.46 4.58 0.84 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11/ 01.08.13 5.0 35.6 | 102.50 38 155 102.25 102.75 7.36 6.57 0.41 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12  25.06.13 22.0 = 343 | 102.00 1000 101.80 102.70 9.40 5.13 1.55 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 10.6 30.01 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 155 | 101.30 100.24 101.50 6.10 3.50 1.15 BBB-/Baa2/BBB- | Cbipbe
Tlykoitndo6n 6000 R 740  09.12.10 05.12.13 39.8 | 100.70 | 0.25 1604 100.33 100.70 7.28 3.66 2.72 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335 07.02.11 06.08.12 236 | 112.69 112.50 112.85 6.38 591 1.66 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  07.02.11 06.08.12 236 | 11277 112.50 113.25 6.34 5.90 1.66 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 23.6 | 106.95 112.50 113.25 9.56 6.22 161 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 236 | 113.00 112.50 113.50 6.22 5.89 1.67 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 23.6 | 113.01 | 0.06 112.50 113.25 6.21 5.89 1.67 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 920  16.12.10 13.12.12 279 | 105.80 105.25 106.78 6.53 4.34 1.96 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 279 | 105.64 101.10 105.60 6.61 4.34 1.96 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10 28.03.11 1.0 7.0 103.12 103.11 103.45 9.29 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 19.0 = 100.60 7519 100.46 100.60 7.93 4.07 1.34 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11 3.0 152 | 101.35 100.44 10142 | 216.14 541 0.09 oto3gaH// GaHku
MBPP 0206n 3000 R 8.50 30.09.10 04.04.11] 28.03.13 7.0 314 | 100.96 100.70 101.00 6.85 2.10 0.54 B+/B1/ (pUHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 2.0 322 | 101.63 | 0.18 39939 100.85 101.63 4.36 3.68 0.16 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11] 27.02.14 6.0 426 | 101.32 6.68 4.63 0.46 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 16.12.10 191211 12.06.14, 16.0 @ 46.1 100.40 | 0.05 4502 100.35 100.50 7.99 4.10 1.15 B+/B1/ (bUHaHCbI

MIM-Baxk 60-01 5000 R 1275 02.12.10 29.11.12 274 11013 0.3 109.90 110.05 7.90 5.77 1.84 BB/Ba2/B+ GaHku
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AnbsiHc-01 3000 R 1400 15.09.10 14.09.11 127 | 102.14 100.00 12.09 6.84 0.84 BB+ cbipbe
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 4.0 89.4 3.00 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12, 9.0 211 99.60 1500 99.50 99.60 11.48 5.51 0.66 TOproBnst
Meuyen 206 5000 R 850 151210  20.06.11] 12.06.13 10.0 & 339 @ 101.24 023 50 100.90 101.03 6.84 4.19 0.73 /B1/ meTannyprus
Meuen 406 5000 R 19.000 28.10.10  30.07.12] 21.07.16, 230 717 @ 11850 @ 0.50 33 118.35 118.49 8.62 4.00 1.52 B1/ meTannyprus
Meuyen 506 5000 R 1250 19.10.10  18.10.12  09.10.18/ 26.0 & 98.7 | 106.05 1 106.05 107.00 9.64 2.94 173 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 150 @ 26.7 | 104.94 105.02 105.55 8.24 5.94 1.03 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 30.8 | 101.30 | 0.20 79998 100.80 101.30 9.37 4.80 2.02 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 323 | 101.30 | 0.23 7337 101.12 101.30 9.39 4.80 213 B1/ meTannyprus
MWA-306 1500 R 725 251110 06.09.10/ 24.02.12 0.0 18.1 100.03 11000 100.00 101.75 1.81 0.02 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 071010 21.10.10/ 01.10.15, 2.0 61.9 | 100.60 100.00 101.50 4.95 3.10 0.14 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 211010 28.07.11) 17.07.14 11.0 @ 472 @ 100.62 100.00 101.25 6.69 1.83 0.83 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  07.09.10 06.09.11 124 MaLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12  07.02.13) 18.0 & 29.7 | 108.50 107.00 110.00 7.15 6.20 1.30 notpeb. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 1.7 32.30 1 31.00 32.48 279.31 18.91 0.24 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 5.0 34.8 54.44 50.01 90.00 437.56 13.05 0.07 CTPOUTENLCTBO
Mupartoprd1 2500 R 11.000 03.02.11  05.08.11 02.08.12 11.0 @ 234 99.70 3 99.70 100.14 11.62 5.50 0.81 notpe6. To.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 6.6 104.07 104.05 104.10 7.29 719 0.47 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 27.10.10  05.05.11] 25.04.12 8.0 20.1 100.15 100.25 100.45 8.13 4.23 0.61 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 23.6 | 100.50 @ 0.05 1 100.30 100.50 9.32 4.66 1.66 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 23.0 @ 59.3 | 100.20 10 000 100.10 100.39 9.77 4.86 161 B-/B1/ GaHku
MKB 0806n 3000 R 9.700 13.10.10. 19.10.11/ 08.04.15 14.0 = 56.1 101.10 | 0.10 52 345 101.00 101.10 8.67 4.78 0.98 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 3.0 26.9 | 100.90 500 100.91 101.20 5.02 4.67 0.22 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 16.0 @ 278 @ 104.28 144 000 104.00 104.60 6.26 4.64 1.16 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 31.6 | 101.08 100.77 101.20 7.31 3.77 2.18 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13, 0.0 304 [fieBenonmeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11] 03.07.12 4.0 224 42.50 6.00 79.00 982.62 9.09 0.03 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 3.8 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 124 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 46.1 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 8.0 56.3 | 100.98 1.00 101.19 11.40 6.40 0.56 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 56 2.00 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 4.0 33.9 17.01 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 2.0 19.7 1.90 TOProBnst
Mocobras®2 3000 R 925 241210 24.06.12 221 92.60 | 0.09 92.52 93.34 16.00 4.98 1.1 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 8.7 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 6.9 /ID (hyHaHCh!
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 28.0 2.00 /Icc TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 126 10688  0.13 10 000 106.48 107.05 5.66 5.83 0.90 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 010312 18.02.16, 180 @ 666 @ 101.30 = 0.20 95.00 101.00 6.74 3.77 1.36 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14) 280 @ 51.7 | 105.25 502 105.30 106.55 7.76 4.86 1.90 1/BB- aHepreTMKa
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13) 120 @ 353 | 101.48 100.01 101.80 7.20 221 0.85 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 124 10139 062 101.20 102.24 6.72 3.96 0.90 aHepreTMKa
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 21.0 85.00 aHepreTMka
MPCK Ora 2 6000 R 1750, 31.08.10 01.09.11 26.08.14 120 @ 486 | 109.93 7413 7.94 0.84 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 38.1 99.25 | 0.27 10 000 98.99 99.99 7.40 3.52 2.61 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 62.6 99.84 99.01 99.95 7.94 3.87 3.92 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13 12.06.18 340 948 = 101.80 @ 0.31 100 123 101.21 101.80 7.39 3.92 2.36 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 9.0 451 107.60 | 0.05 208 144 107.41 107.60 5.42 15.52 0.68 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 23.0 @ 71.7 | 11250 100 002 112.60 112.80 6.96 12.63 1.67 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13 21.07.20 36.0 @ 1204 BB+ cbipbe
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 19.1 87.00 350 87.04 21.02 5.73 117 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 276 | 10545 105.25 105.65 7.22 4.61 1.92 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 264 | 107.84 34470 107.30 107.84 6.91 4.97 1.82 BB+/Ba1/BBB-  meTannyprus
HIIMK-B0-06 10000 R 7.75  07.09.10 05.03.13 30.6 | 101.50 @ 0.70 5501 101.00 101.50 7.21 3.81 2.10 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 343 | 10110 | 0.25 53101 101.05 101.10 7.18 3.70 240 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 230 @ 46.7 @ 100.01 1300 100.01 100.05 747 3.69 1.63 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13 28.08.17| 36.0 @ 852 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 5.7 101.70 101.56 101.68 5.82 4.66 0.44 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 100 = 340 = 10028 = 0.08 50 000 100.20 100.28 6.61 3.48 0.74 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 35.5 99.81 0.21 99 054 99.65 99.81 7.20 3.50 2.50 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 59.2 | 100.81 | 0.21 100.57 101.50 9.20 2.29 215 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 8.0 95.03 90.00 100.00 24.85 7.87 0.50 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 8.2 1.00 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 3.0 20.8 2.00 B/l notpe6. ToB.
06KoHa®-02 3000 R 1500 20.10.10 221111 17.04.13 150 @ 320 100.00 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 4.0 15.5 JHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 220 @ 34.1 100.90 | 0.10 5500 100.80 100.90 7.05 371 1.59 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 132 | 106.00 289 106.00 106.30 6.51 5.76 0.94 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 19.9 99.80 97.31 101.30 7.51 3.62 143 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13, 9.0 33.5 | 105.00 210 3.00 6.09 6.17 0.70 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 122 | 101.00 12.26 6.42 0.81 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 14.8 notpe6. ToB.
MepeoBaHk 50-01 1500 R 10.000 271010  29.04.11] 24.04.13 8.0 32.3 | 100.89 100.80 101.10 8.65 4.94 0.59 B3/ GaHku
MepeoBaHk1 1500 R 950  28.12.10 29.06.11 101 100.55 16.01 101.10 8.96 4.74 0.74 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 10.3 99.10 80.00 99.93 6.19 2.53 0.79 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 280 @ 525 | 110.15 109.30 7.99 5.80 1.89 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 241 100.20 | 0.18 5000 100.18 100.50 7.78 3.88 1.74 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 6.0 241 104.92 | 1.52 104.75 105.10 4.30 712 0.47 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 9.8 100.23 33.00 17.02 9.45 0.65 XAMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 209 | 100.75 2501 100.70 100.95 7.40 3.84 1.50 B+/Ba2/oTo3BaH | GaHku

MpomTp0206 3000 R 0.01/  19.10.10: 18.10.11 13.8 70.03 60.06 80.00 36.92 0.01 0.83 MaLLKHOCTP.
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoMTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 5.0 35.3 88.99 | 0.01 206 87.22 88.99 56.27 10.09 0.26 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 143 17.01 TOproBnst
MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 217 95.00 MalLLMHOCTP.
MpodbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 350 @ 594 99.96 99.90 100.00 10.74 5.24 2.30 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 7.2 6.01 c/x
Paarynaind2 2000 R 17.000 28.09.10 27.09.11 131 104.00 1 100.00 103.99 13.28 8.15 0.85 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 188 | 101.01 101.00 102.99 16.87 8.39 113 c/x
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13, 9.0 33.2 | 101.99 1 99.01 101.99 14.04 8.31 0.63 c/x
Paarynaind5 2000 R 12500 271010 29.10.10/ 23.10.13 2.0 38.3 5.00 clx
Paitbdbaitaen-4 10000 R 1350 071210  08.12.11  03.12.13) 16.0 = 39.7 | 108.92 108.60 109.00 6.14 6.18 112 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 108 | 101.00 8200 22.01 102.00 9.55 4.69 0.79 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12 2.0 194 | 101.12 15038 101.06 101.34 9.87 10.79 0.11 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210 17.06.11,  06.06.12 10.0 & 215 | 101.70 4965 101.30 101.68 10.14 6.10 0.70 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 29 100.01 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 276 | 106.24 105.99 106.25 6.50 441 1.94 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 24 100.61 7056 100.50 100.80 4.21 3.64 0.19 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 26.7 | 102.20 101.90 102.37 6.56 3.68 1.90 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 10.3 | 102.80 7779 102.49 102.80 5.14 4.12 0.79 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110  19.11.10/ 13.11.13 3.0 39.0 99.49 99.50 99.80 243 0.05 0.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 428 | 12485 021 113 808 124.62 124.92 7.04 5.99 2.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 63.5 | 100.54 100.55 100.70 7.82 3.87 3.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 15.0 @ 106.0 @ 110.95 110.86 111.10 5.62 6.70 1.09 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146  09.09.10 06.03.14 428 | 104.12 5026 103.90 104.12 8.81 5.49 2.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 56.0 | 105.35 10002 105.25 105.35 9.82 524 3.29 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 261212, 20.06.16/ 28.0 = 70.7 | 107.30 59 002 107.30 107.60 7.79 5.19 1.94 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 131210 13.06.11  05.06.17 10.0 & 824 | 107.00 8751 106.70 107.00 5.17 6.68 0.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713 16.07.18 350 @ 959 @ 11149 067 110.82 111.15 6.96 5.05 2.39 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14] 15.07.19 47.0 @ 108.0 11385 0.05 113.75 114.00 747 5.04 3.04 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 11.0 @ 168.7 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215 16.01.25 54.0 @ 1751 @ 105.60 500011 105.80 105.90 7.60 4.25 3.49 BBB/Baa1/BBB | TpaHcnopT
Poc6ank 5O-01 5000 R 740 241210 27.06.12] 21.06.13] 22.0 @ 342 | 100.20 100.30 100.60 7.38 3.70 1.60 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 34.8 | 100.90 4000 100.65 100.80 7.78 4.00 240 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13, 9.0 38.8 | 104.15 104.00 104.54 5.55 5.78 0.64 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11] 07.11.14, 9.0 51.0 | 104.11 104.00 104.88 5.61 5.78 0.64 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 230 @ 594 99.95 30012 99.85 99.95 10.21 4.99 1.60 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 30.0 & 114.6 = 104.00 60 000 103.38 104.00 7.28 4.32 2.10 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 30.0 | 114.7 @ 104.00 99 991 103.36 104.50 7.28 4.32 2.10 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 5.7 101.33 1 97.37 101.32 5.03 1.93 0.44 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.02.14) 09.02.17 420 785 @ 10465 0.15 53 104.75 105.04 7.82 441 2.83 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11, 27.09.17, 13.0 = 86.2 | 105.00 103.00 107.00 6.77 5.46 0.96 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 16.0 & 1004 & 100.00 100.00 13.85 6.73 1.04 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11) 05.06.18 10.0 = 945 = 101.08  0.03 55000 101.01 101.10 5.51 3.40 0.74 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 27.0 @ 1121 | 106.00 105.90 106.80 7.23 4.75 1.89 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 27.0 @ 1121 | 105.90 25001 105.57 107.20 7.28 4.76 1.88 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11  06.08.13 12.0 & 357 | 100.25 80 100.20 100.33 11.83 5.97 0.76 (buHaHCbI
PycMacna-2 1000 R 1.00  30.09.10 29.03.12 19.2 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11 14.06.12 100 @ 21.8 99.40 90.00 12.44 2.51 0.68 notpe6. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 34 101.50 155 101.00 107.00 751 6.39 0.26 cbipbe
PycCraHa-5 5000 R 14.75  09.09.10 09.09.10 0.3 100.02 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 54 102.00 101.75 102.20 6.22 5.26 0.42 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 1.0 129 17.00 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12] 2.0 19.7 | 101.35 100.90 101.00 2.74 6.89 0.14 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01  31.08.10 03.03.11/ 28.02.12 6.0 18.2 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 7.0 129 94.67 93.01 100.00 22.56 5.82 0.44 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 45.9 5.00 MaLUMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 354 yenyru
CB-®uHaHc! 1500 R 0.100  20.09.10 20.06.11, 18.06.12 100 @ 219 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 3.0 89 50.00 Npou3BOACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 7.8 10341 | 041 103.00 10.82 3.86 0.55 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 13.0 = 250 | 108.20 200 005 107.78 108.19 5.97 6.45 0.91 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 30.0 | 104.70 | 0.40 79 996 104.45 104.79 7.77 4.64 2.09 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 30.0 | 104.31 100 001 104.45 105.00 7.95 4.66 2.08 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.09.10 27.03.12 19.2 52.98 | 17.98 27.00 35.99 71.83 4.94 0.80 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 33.2 9.29 3 9.00 9.29 139.09 1.14 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 59 101.02 100.05 102.95 6.62 212 0.45 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 155 | 101.36 100.00 6.75 1.99 0.84 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 33.2 | 100.00 99.08 100.45 6.91 1.46 2.07 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11  24.07.19 11.0 = 108.3 @ 107.45 10 107.45 108.15 6.04 272 0.85 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11  30.08.10/ 17.07.12, 0.0 229 | 109.00 2 108.56 109.00 12.85 8.23 147 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.10.10  20.10.14/  10.10.19, 50.0 & 110.9 & 111.30 1513 111.30 111.44 10.31 6.05 2.92 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14) 10.10.19, 50.0 & 110.9 = 111.33 = 0.03 14038 111.30 111.39 10.30 6.05 2.92 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 0.6 100.61 100.41 -3.14 4.83 0.05 BB/ Tenekom
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 12.0 & 358 | 101.25 496 101.25 8.26 4.68 0.86 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 26.5 3.00 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 6.0 483 | 101.00 98 99.00 104.00 7.85 4.94 0.45 notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 35.6 | 100.39 65.02 81.99 -0.12 0.00 2.93 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 439 2.00 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 441 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 30.7 | 105.01 30 002 105.05 105.60 7.67 4.63 2.05 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14) 240 @ 48.1 113.70 237 547 113.70 113.76 7.26 6.47 1.66 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 04.1212) 241116, 280 @ 759 @ 11030 = 0.05 13510 110.30 110.40 7.53 5.65 1.86 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13] 22.0 & 34.1 102.02 102.00 102.45 10.67 5.74 1.50 B-/B3/ Tenekom

CUTPOHWKC1 3000 R 1770 21.09.10 21.09.10! 0.7 101.50 1 100.11 101.77 -6.38 8.70 0.06 B-/B3/ Tenexkom




Fixed Income Daily 31.08.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 35.1 100.60 33635 100.50 100.60 12.61 6.20 2.20 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 16.0 @ 33.7 101.25 900 101.25 102.00 8.82 4.83 112 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 195 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 104 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 22.8 92.50 0.70 1300 91.85 92.25 13.56 4.58 1.54 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 31.8 90.00 51 88.01 90.00 13.56 4.7 2.03 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 6.0 17.8 99.30 38 661 99.25 99.50 17.01 7.78 0.42 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 0.0 245 101.93 8.32 0.05 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 350 & 119.6 = 100.55 = 0.15 191970 100.47 100.64 9.29 4.64 2.33
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 20.8 97.11 23.01 98.00 14.08 6.01 1.36 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 26.5 100.61 100.10 100.50 8.09 4.09 1.84 Tenekom
TardoHab 4 1500 R 13.00 01.12.10 01.06.11 9.2 103.89 6750 103.05 103.99 7.69 6.24 0.67 B2/ GaHku
TardoHnab 5 2000 R 11.000 22.09.10 29.03.11] 21.03.12 7.0 19.0 101.30 2 101.30 101.90 8.50 5.42 0.51 B2/ GaHku
Tatdhonab 6 2000 R | 1120 31.08.10, 07.03.11 260213 60 | 304 & 101.95 7.07 548 | 046 B2/ GaHki
Tardonab 7 1000 R 1375 171210 2312100 141212 4.0 279 102.10 17750 99.90 102.10 6.22 6.72 0.30 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11 12.06.13 100 @ 339 1.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 19.0 @ 43.0 102.75 125 101.50 102.50 6.67 4.12 1.34 aHepreTMka
TrK-102 5000 R 1699  04.01.11  11.07.11 01.07.14 100 @ 46.7 109.00 200 369 108.95 109.00 5.89 .77 0.78 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 6.0 29.7 3.00 JHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11/ 0.0 122 100.45 8.94 0.02 Bl aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 213 75.01 aHepreTMka
TrK-6UHB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 6.0 18.0 102.18 2931 101.70 102.30 5.81 2.56 0.46 JHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 20.6 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 36.0 @ 845 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 14.4 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 9.0 4.00 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 0.0 185 10042 | 0.12 25.00 100.95 8.44 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 354 109.35 125 109.20 109.35 16.47 9.17 2.00 (buHaHCbI
TMK-03 06n 5000 R 980  15.02.11 15.02.11 56 101.40 4000 101.30 101.78 6.78 4.82 0.43 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 34 17.01 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13 2.0 38.3 101.31 350 101.32 101.69 7.54 8.34 0.16 TpaHcnopt
TpatcKoHT1 3000 R 9.50  31.08.10 26.02.13 304 104.96 742 4.51 2.04 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 58.0 102.65 1 102.65 103.09 8.17 4.28 3.15 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 4.0 217 103.00 103.00 103.10 4.14 7.26 0.30 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 104 103.60 280725 103.60 103.90 5.97 4.96 0.78 /Ba1/BB GaHku
TpancKpens 3000 R 7.90  09.02.11 12.08.13 359 /Ba1/BB GaHku
TpatcKpen6 4000 R 825 21.10.10 17.04.14 442 100.65 100 100.00 100.65 8.20 4.09 2.89 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 55 100.00 1 100.00 100.19 6.85 3.37 0.42 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 57.0 @ 105.9 @ 104.98 101.75 111.80 8.40 9.26 3.63 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 19.2 102.26 101.90 102.30 7.28 4.24 1.36 JHepreTuka
YIMK-Y3Mo1 3000 R 825  31.08.10 28.02.12 18.2 MmeTannyprus
YMMO 3 3000 R 10.000 16.12.10 14.06.12 21.8 100.50 1 99.70 100.30 9.91 4.96 151 MalLLMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 12 96.00 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 4.0 99.70 10 98.51 99.70 7.01 3.12 0.31 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 10.8 104.35 | 0.05 18 606 104.35 104.48 9.48 6.93 0.78 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50 24.02.11  01.09.10/ 23.02.12 0.0 18.1 102.75 | 2.74 100.51 106.00 8.01 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 16.9 109.37 108.00 112.00 9.35 7.52 1147 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12 5.0 16.9 102.85 | 0.05 102.25 102.75 6.82 6.91 0.37 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 13.8 103.50 10 000 103.36 103.70 6.89 4.84 1.00 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 23.0 106.40 50 100 106.40 107.45 8.18 5.51 1.60 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 56.1 102.00 | 0.70 51400 101.35 101.80 8.64 4.40 3.46 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12) 150 @ 265 105.00 100.50 6.33 5.13 1.05 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 14.8 102.66 2.00 6.69 5.10 0.65 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 18.7 100.60 100.00 7.83 421 0.69 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 31.6 61.50 12.00 111.00 35.61 6.08 1.50 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30 07.10.10 06.10.11 134 101.73 186 952 101.65 101.79 5.73 3.58 0.99 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 100 @ 339 100.25 100.40 100.85 761 4.06 0.72 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 0.6 100.09 0.04 5.62 1.87 0.04 /Ba3/B+ GaHku
XK bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 2.0 136 101.37 100.26 101.15 2.32 3.44 0.13 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10  19.10.11 17.04.13 140 @ 320 100.50 2 100.60 100.95 791 2.02 1.01 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10 30.04.12 23.04.15 20.0 @ 56.6 101.02 10 000 101.00 101.35 8.54 2.22 143 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 15 99.95 19.07 99.00 8.73 4.12 0.11 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 105 99.96 32.00 99.00 10.27 4.99 0.76 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 220 @ 465 100.05 100.05 100.50 9.38 4.61 1.56 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 122 101.99 6.00 4.55 0.55 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 9.1 104.29 100 104.00 104.25 6.87 6.10 0.68 notpe6. ToB.
YTM3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 2.0 56.5 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 160 @ 276 105.90 990 105.56 106.05 11.60 7.77 1.04 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 9.9 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 3.6 24.68 0.36 48.99 TpaHcnopt
Onemlnz-02 2300 R 21.00/ 09.09.10, 14.06.11  04.09.14 10.0 = 489 106.19 6 105.76 106.19 12.87 4.93 0.64 (buHaHCbI
OMAnbsiHe 1 2000 R 07.01.11 08.07.11 104 MalLLMHOCTP.
OHeproCr-1 1500 R 12000 19.11.10 20.05.11 8.8 2.00 aHepreTuka
FOHUMMnK 01 2000 R 1400  07.09.10 06.09.11 124 98.88 notpe6. ToB.
tOHUTaiin-01 1500 R 1200 22.12.10 22.06.11 9.9 99.98 15.50 100.00 12.33 5.98 0.70 NpoM3BOACTBO
OTK BO-01 2000 R 11.000 2010100 211011 17.10.12) 140 @ 26.0 103.70 355 402 103.71 104.60 7.75 2.64 1.00 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 26.0 105.95 107.00 8.59 2.68 1.76 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 213 100.37 100.00 7.94 3.97 1.52 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 35 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 313 102.17 102.05 103.00 12.01 3.05 1.96 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 313 102.50 | 0.75 24000 101.86 102.50 11.85 3.04 1.97 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 185 | 103.98 102.47 103.30 741 4.94 1.20 BB/ 3HepreTMka




Fixed Income Daily 31.08.10
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 31 101.15 145001 100.00 3.40 3.96 0.24 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 20.8 99.22 98.04 100.40 8.62 3.90 0.95 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 458 100.90 100.00 7.94 4.32 2.35 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 10.0 102.40 26 000 100.10 105.75 7.31 4.99 0.75 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 29 100.50 100.05 100.50 4.64 2.32 0.22 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 141 100.00 5 98.10 100.00 7.88 2.57 0.64 B MyHULMNanbHbIA
MpkO6n31-6 3800 R 915 23.11.10 221112 272 | 101.31 100.01 10150 8.25 247 | 1.1 B MyHULANANbHbIi
Kanyx06n-2 1300 R 840  29.11.10 29.08.11 124 | 100.77 100.01 10150 7.60 203 | 090 BB-// MyHULANANbHbI
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 274 | 102.83 7.56 219 1.65 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 344 | 10335 100.00 105.69 8.68 244 | 190 BB-// MyHULANANbHbIi
Kapenus 11 800 R 980 11.11.10 10.05.12 206 | 101.70 100.45 102.95 8.22 480 | 095 BB-// MyHUL@NaNbHbIi
Kapenus 12 1000 R 19.05,  02.09.10 02.06.11 9.2 104.52 414 454 0.29 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767 14.10.10 14.04.11 7.6 100.80 100.08 5.92 3.79 0.42 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 76 100.80 100.08 5.92 3.79 042 BB-// MYHULMNANBHbINA
KOMM 68 06 700 R 1050 14.10.10 14.10.10 15 100.87 100.12 3.33 5.22 0.12 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 39.3 100.64 99.12 111.11 7.97 4.51 2.26 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 64.0 95.55 7.98 3.94 3.57 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 279 2.00 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 26.7 105.20  0.10 3000 105.10 105.29 6.80 2.70 1.14 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-206 800 R 1401 08.12.10 08.12.10 33 101.09 101.11 9.97 6.91 0.25 BB//BB MyHULMNaNbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 51.9 110.90 1900 112.16 115.95 8.98 5.51 3.15 BB//BB MyHULMNANbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 39 101.97 101.39 101.77 3.81 4.92 0.31 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 474 100.52 4 100.54 101.54 7.50 4.01 3.17 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 58.6 100.60 2110 100.20 100.60 7.40 3.99 3.78 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 22.2 103.40 30 006 103.22 103.98 6.09 3.88 1.62 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1434 | 9461 94.27 95.00 7.73 4.24 7.26 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 82.7 99.56 744 99.56 99.88 7.53 4.03 4.97 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 15.8 103.38 103.50 104.00 5.34 3.88 1.18 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 24.6 103.22 = 084 6.13 3.91 173 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 73.8 99.61 2 99.52 100.64 7.52 4.05 447 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 9.2 103.70 5.06 243 0.68 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 33.6 121.62 = 0.02 6.55 311 215 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 45.9 122.07 118 703 122.07 122.19 6.98 3.10 2.79 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 39.9 124.25 2 124.25 125.44 6.88 3.04 248 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 7.7 100.85 98010 100.83 100.90 7.72 4.45 0.57 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 442 97.86 0.16 35450 97.85 97.86 8.88 4.08 2.87 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 33.9 | 100.46 80 000 100.60 101.30 8.91 4.47 1.61 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 188 | 110.80 2000 110.20 111.00 7.39 7.57 0.92 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 139 | 100.76 | 0.08 100.84 101.20 6.72 3.93 0.64 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 27.0 | 100.92 98.10 101.50 7.29 4.05 1.07 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  20.10.10 19.01.11 4.7 100.84 3.98 151 0.37 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 145 | 101.82 7522 101.50 102.00 4.7 1.52 1.1 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 16.9 109.40 1 109.11 109.50 4.93 2.7 123 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 313 114.05 6417 335 113.90 114.27 6.21 2.62 211 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 10.3 105.26 2 105.20 105.70 4.27 2.50 0.78 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 26.0 111.59 10888 036 111.30 112.00 5.62 2.52 1.82 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 484 118.70 5123 118.45 118.77 6.69 5.04 313 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 131 105.87 = 0.27 1564 050 105.40 105.70 4.42 4.7 0.97 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 51.6 104.75 4846 416 104.75 104.85 6.90 3.86 3.39 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 29.2 102.32  0.02 5000 102.22 102.35 6.19 3.48 211 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 234 102.03 2719778 101.92 102.08 5.80 3.35 173 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 59.3 99.21 1762 777 99.10 99.30 7.20 3.32 3.92 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 26.5 | 100.31 5.83 5.98 1.90 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  13.10.10 11.07.12 22.7 100.75 © 0.00 10 000 100.75 100.80 5.80 151 1.67 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  20.10.10 17.07.13 35.1 100.35 = 0.25 23 668 100.00 100.50 6.10 1.52 2.50 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.09.10 17.12.14 52.3 116.60 1 116.60 117.00 6.89 240 3.26 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 72.2 98.51 50 000 98.41 98.53 7.34 3.63 4.60 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.000 09.02.11 08.08.12 23.6 103.57 103.50 104.06 4.93 3.85 1.10 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 8.000 08.09.10 29.08.18 974 100.14 1330 724 99.88 100.10 7.09 3.98 3.68 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 72.2 98.32 3694 882 98.26 98.60 718 1.90 4.24 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24.11.21 136.8 = 99.20 9301 066 99.19 99.49 7.36 2.14 6.65 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 104.1 71.93 688 955 71.28 72.19 7.54 5.32 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 309.7 | 94.14 2063 965 92.75 94.10 7.56 3.66 10.96 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 96.7 92.63 4611495 92.00 92.30 7.16 3.77 5.60 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 29 100.86 BB/ MyHULMNANbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 115 | 101.22 100.50 101.65 6.41 1.87 0.86 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 22.0 99.75 1.75 98.51 100.75 7.32 1.74 1.58 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 40.2 103.17 |+ 0.02 230001 102.40 103.70 711 225 124 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 32.8 116.09 116.00 117.50 6.95 3.22 1.86 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795  14.10.10 11.04.13 31.8 100.00 79 000 98.09 101.35 8.19 1.98 1.39 BB//BB- MyHULMNAnbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 9.0 101.75 = 875 201000 99.00 6.50 2.16 0.68 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 16.1 100.09 100.15 100.50 6.99 3.51 0.75 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 28.0 100.39 100.20 100.60 6.83 3.50 1.36 1B MyHUL@nanbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 39.5 | 108.20 1709 99.96 109.50 7.57 3.14 147 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.11 15.07.12 22.8 | 101.09 94.01 102.00 791 4.19 1.63 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 36.4 100.48 100.44 101.00 8.23 2.03 2.13 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 9.3 101.02 99.85 6.54 3.87 0.70 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  19.10.10 17.04.12 19.9 100.58 138 536 100.40 7.06 1.86 144 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 33.6 | 104.32 7.22 2.25 1.93 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 442 98.77 100.08 100.90 8.64 1.97 2.02 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  23.09.10 19.09.13 37.2 105.24 400 104.50 105.25 7.55 2.31 1.99 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 7.7 100.00 10 000 100.00 100.38 6.58 3.24 0.39 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 330 | 101.04 99.60 102.00 8.02 2.10 207 BB-// MyHULMNanbHbI




Fixed Income Daily 31.08.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 98 | 103.02 | 0.15 5.36 449 0.76 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 275 | 107.98 | 001 6.39 475 1.97 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 222 | 105.18 517 3.90 1.66 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 10.0 | 343 | 107.09 0.53 4.32 0.79 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 3.0 | 642 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 55.4 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 180 @ 789 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 55.1 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 51.3 | 109.22 6.34 4.06 345 B+/Ba3/B+ chipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 29 | 101.23 217 3.64 0.24 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 62 | 101.15 384 6.18 0.50 BBB-/Baat/ GaHKu
BoM-13 500 § 7.34  13.11.10 13.05.13 329 | 10563 | 0.00 5.07 347 240 BBB-/Baat/ GaHkmn
BoM-15 300 § 750 251110, 251110 251115 30 | 638 | 9813 | 0.24 15.73 3.82 0.22 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 55.1 BBB-/Baat/ GaHKu
BoM-17 400 $ 6.81  10.11.10 10.05.17 815 = 98.78 7.04 344 5.18 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.10.10 25.04.12 20.1 98.62 10.84 2.25 0.73 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 331 | 103.68 6.25 3.74 2.39 [Ba3/ BaHKu
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 21 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 497 | 106.78 5.50 345 342 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88/  21.09.10 21.09.12 251 BB//BB XMMUS
Evraz-13 1050 § 888  24.10.10 24.04.13 323 | 10538 | 0.14 6.62 421 228 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 63.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 93.1 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 329 [Caal/D cblpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 0.9 | 10042 2.09 7.77 0.07 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 26 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 79 | 10442 2.02 8.62 0.64 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 277 | 10381 | 0.16 2.78 439 212 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 26.9 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 305 | 112.66 4.24 427 2.16 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 386 | 106.64  0.22 4.24 6.17 217 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 352 | 103.30 3.30 218 269 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 318 | 107.99 | 0.16 4.09 3.40 233 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 355 | 109.29 4.09 344 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 425 | 10433 | 0.10 364 4.82 3.16 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 41.7 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 50.8 | 105.15 0.1 3.95 5.10 3.63 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 579 | 106.14 = 0.11 4.36 5.54 4.16 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 540 | 11526 @ 0.03 265 7.05 3.72 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.10 22.11.16 75.9 BBB/Baa1/BBB |cblpbe
Gazprom-17 500 € 514 22.03.11 22.03.17 799 | 10269 @ 0.18 459 5.00 5.50 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 874 | 10292 @ 0.20 4.88 5.28 5.75 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 90.8 | 107.82 | 0.16 5.23 6.13 5.83 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 92.7 | 116.44 548 3.50 5.66 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231010 23.04.12 23.04.19 20.0 | 1053 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1147 | 107.35 | 0.1 4.80 3.35 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.09.10 07.03.22 1402 | 99.75 6.54 3.26 7.77 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 450 & 2881 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3283 BBB/Baa1/BBB |cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 96 | 103.77 3.10 384 0.76 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 344 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 52.3 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50, 23.09.10 23.09.15 61.7 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 352 | 103.50 432 2.72 264 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 9.8 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 115 | 105.24 5.97 5.58 0.89 [Ba3/B+ BaHku
11B-13 200 § 11.00  15.02.11 15.02.13 30.0 C/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 27 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 9.8 Toproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 142 | 88.75 20.53 5.21 0.99 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 202 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 50.9 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 824 | 10458 | 0.17 5.53 3.04 541 BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 111.8 | 108.90 | 0.55 5.98 3.33 6.63 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1433 | 102.84 | 0.12 6.31 324 803 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 $ 888 10.09.10  10.03.11  10.03.16 6.0 | 67.3 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 10.8 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 6.7 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 136 | 103.56 3.12 6.23 1.04 BBB/Baa1/BBB  MyHMUMnambHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 748 | 10233 | 0.10 4.57 4.95 5.10 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 15 | 100.73 2.34 4.16 0.12 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 17.2 | 105.59 3.88 3.79 1.33 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 119.5 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 20.0 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 4.0 | 647 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 209 | 10360 = 0.01 478 3.38 1.58 /Ba1/BB+ CcepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 28.0 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 62.6 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 14.0 = 748 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 13.2 TOproBns

Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 12 B+/Ba2/otoseaH | GaHku
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MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.10.10 20.10.11 139 | 104.16 4.94 4.20 1.05 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 211 | 10398 | 0.00 712 463 1.54 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 11.0 350 | 109.85 4.89 0.85 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 57.7 | 109.59 = 0.00 10.14 5.82 347 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 57.7 | 109.59 = 0.00 10.14 5.82 347 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 90.4 | 108.50 11.62 576 477 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 21.0 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 315 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 104 | 101.33 | 0.00 11.28 6.42 0.74 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 224 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 30 | 10124 | 0.00 1.83 3.40 0.24 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 203 | 104.35 348 6.00 1.58 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 330 | 106.88 @ 0.07 445 3.36 242 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 31.3 1 1003z | 0.01 7.36 3.74 2.23 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 411 | 107.26 | 0.06 476 3.32 2.98 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 46.0 | 113.99 4.90 3.95 3.19 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 130 = 738 | 99.50 7.46 3.50 0.97 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 81.7 | 10429  0.10 5.52 3.02 5.36 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 943 | 113.24 5.62 342 5.83 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 6.2 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 56.8 = 99.58 | 0.08 3.72 1.82 420 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 96.2 | 14369 @ 0.12 439 3.83 5.74 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 17.7 | 10224 | 0.13 471 244 7.50 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2169 | 180.27 5.58 3.54 9.44 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2384 | 11860 | 0.12 4.42 3.16 5.68 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750  07.10.10 07.10.10 13 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 83 | 10026 | 0.01 8.20 430 0.63 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 4.0 | 645 = 96.22 | 0.06 2265 4.61 0.26 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 76.2 B+/Ba3/B+ BaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 80.3 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 147 | 104.09 = 0.01 246 2.85 1.15 GaHkm
Sberbank-13 500 § 648  15.11.10 15.05.13 330 | 10580 @ 0.03 419 3.06 244 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 346 | 10584 | 0.02 4.26 3.06 257 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 59.1 | 101.87 | 0.05 5.06 270 4.19 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 355 | 10838 0.15 6.54 4.50 2.52 B+/Ba3/BB- cblpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 443 | 107.87 | 0.05 6.77 429 2.99 B+/Ba3/BB- chlpbe
Sibirtelecom-11 CLN 90§ 770 24.10.10 24.04.11 79 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 60.0 | 104.34 6.65 3.69 4.05 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 50 | 10298 & 0.00 1.57 431 0.41 BB-/Ba3/BB Tenexom
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 174 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 114 ] 10392 | 0.01 5.53 4.81 0.87 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 10.7 | 103.2¢ 3.1 3.33 0.85 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 251 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 30.9 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 539 | 10546 0.18 4.86 2.96 384 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 716 | 109.00 5.68 344 474 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 798 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 91.7 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 114.8 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 33 Ternexom
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 83.8 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 10.0 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 222 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 222 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 35.8 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 428 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 96.6 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 11.50  06.09.10 06.09.12 246 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 16.2 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.10 16.11.11 14.8 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 9.0 | 336 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 120.0 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 139 | 105.10 3.77 3.98 1.07 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 325 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 69.8 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 93.3 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 83.1 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 61.9 = 96.66 = 0.00 6.99 3.21 4.16 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 136 | 104.83 @ 0.01 3.06 3.58 1.05 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 101 | 104.60 2.56 7.89 0.82 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 264 | 10458 | 0.00 437 3.16 1.97 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 274 | 9988 | 0.06 12.04 6.01 1.86 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 36.1 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 54.0 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 549 | 10295  0.04 5.71 3.14 3.77 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425  15.02.11 15.02.16 66.5 = 100.79 | 0.11 4.04 4.22 479 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 33.0 | 943 | 10473 5.00 328 245 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 59.0 = 3024 | 102.38 0.21 5.68 3.05 4.10 BBB/Baa1/BBB | 6aHku
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