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W3meHeHue, 6.n.
YTM, % 3Hay. 3ajdeH.  3aMec. YTD BHELUHW PbIHOK
093 46020 76 8 12 (1) PyiHkam yganocs ele Noapacty 6narofaps CHKEHMIO Yica obpatLeHmnin 3a nocobusmu no Gespa-
Tasnpom-11 71 1) 3 (192)  6otmue B CLLIA. CerofiHs B30pbl MHBECTOPOB ycTpeMieHbl B cTopoHy CLLA, rae nyGnmukyeTcs rnaBHbin
Cucrema-3 75 . ; (466) VIHAMKATOP pbIHKa TpyAa — ypoBeHb Gespabotuubl. Mokynku B eBpoboHAaX NPOAOIXMAMCE, OAHAKO

HE UCKIIIOYEHO, YTO CErOAHS MHBECTOPBI BOZBMYT MAY3Y. .eiitiireiariieiieasieaieeaneeaneaaeeaneeaeeeeeaneenns cTp. 2

CbipbeBble pbIHKU BHYTPEHHUV PbIHOK

Wamenenve, %
Buepa LIb HakoHeL, npoBen aykumMoH no pasmelteHntio OBP 1 K KOHLY TeKyLLero roga nnaHupyet Ao-

swad. saped. samec.  YID  pectTy 0ObEM pbliHKa MnaHupyetca Ao 1,5 TpnH py6. CaHkT-MeTepbypr HagaBHe ¢ MockBow BbIXoauT

3onoro, $/yHuyst 12510 05 55 140  Ha PbIHOK MYHMLMMAAMbHbIX OONUraLmMi 1 xo4eT paamectuts 10 mMnpa pyb., oba pasmeleHns MoryT
Urals, $/6app. 76.2 06 (6.0) (05) nprnaaTb MMOYNBbC K POCTY CEIMEHTA. .o cTp. 2
S&P MeTannbl, uHa. 1666.3 12 04 (2.4)
JeHeXHbIN pbIHOK CrabunbHas NMKBUOHOCTL NpUBENa K AanbHeNeMy CHUXEHWIO CTaBOK MexDOaHKOBCKOrO KpeauTo-
PN BaHWsA. Mbl 0X1OAEM COXPaHEHUS TeKYLLIEN AMHAMYKN B TeHEHWE CliedyIoLLen Hefenu. .......... crp. 4
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PEMO 8 LB i W 02 (141) KOPIMOPATWBHBIE COBbITUA
Kopcueta 4943 76 (133) (3398 BAHKPYc®UHAHC (BAA2)
AenoanTs & LIb 6018 (93) 245 1615 Bapk OTKpbUT KHUTY 3afBOK MO pasmeLleHmio obnvraumin ob6bemom 4 Mapga py6. ¢ AByxneTHel odep-
WUameHeHue, 6.n. TOV 1 OPUEHTMPOM MO KYMOHY B [ManasoHe 7,75-8,25%. 3T ypoBHW BbITALAT ABHO MpuUBIeKa-
NDF 1Y, % 418 ) 2 (230 TeJIbHO [U1si PUCKA C MHBECTULIMOHHbBIM PENTUHIOM. OCTanock y3HaTk, C Kakow AOXOAHOCTbIO Gymary
, PA3MECTATCH HA CAMOM JIEJTE. ..uiiiiiiitiattete et eeeeee ettt e et e et es et e et et e ete et e et e e et e eee e eeeene e cp. 5
MOSPrime OIN, % 264 ) (10) (181
WsmeHeHne, % BTG (BBB/BAA1/BBB)
USDRUB 30.70 0.0 34 22 Byepa BTB onybnumkosan ot4eTHocTb 3a Il kBapTan 2010 r. 1 | nonyrogue no MC®O. MpeacraBneH-
Hble pe3ynbTaTbl Mbl PACCMaTPUBaAEM Kak UCKITIOHMTENBHO MONOXKUTENbHbIE, MOCKOSIbKY OHM OTPaXaloT
NHpekcbl Ha4aBLUMICA HaKOHeL, 3aMeTHbI POCT KPeAWTOBaHWA, yBeNuYeHne NpoLeHTHon Mapxu (HMM)
PR CHUXKEHME NMPOCPOYEHHOM 3aA0MKEHHOCTU. Mbl BUAMM UAEN U Ha pybNieBOM pbiHKe, 1 B eBpoOOHAAX
| TSRS cp. 5
6.n. 3Hay. 3apdeH. 3aMec. YTD P
Russia 30 - UST 10 1670 (10) ® 1 EBPA3(B/B2/B+)
EMBI + Spread 078 (49) 92 134 KomnaHus onybnvkoBana oT4eTHOCTb 3a | nonyrogne2010 r. no MCPO, koTopas oTpasna ynyule-
HVe KpeAMTHbIX METPUK KaK B HaCTW COKpaLleHNs AONroBOM Harpysku, Tak U pocTa INKBUAHOCTU. Ml
" cymTaem pybnesble obnuraummn EspasXonamHr @uHaHc 1 v 3 eaBa N He NyYwWen naeen cpeam Bbl-
HAUKaTUBHbIE Ccripeabl MYCKOB SMUTEHTOB METAMYPIrUYECKOTO CEKTOPA. ..veavereeeeeeteeeeeeeeeeeeeeeeeeeee e eee e crp. 5
250 9 6. 6.n.1 400 Meyen (B1)

200 KoMnaHus ob6bsBMNa 0 NpUBEYeHUI LONTOCPOYHOro KpeamTa B pasmepe 900 MaH fonn. ans pedu-

HaHCMPOBAaHWA KOPOTKOro Aonra. Ha Hall B3rnsag, 370 6e3ycNnoBHO NO3UTMBHOE CODbITUE C TOHKM 3pe-
HUS KpeduTHOro npoduns Medena, NpUHMMas BO BHUMAHWE, YTO 3HAYUTENbHbIN 0OBEM KOPOTKOro

150

100 250 Aonra Ha 6anaHce KOMNaHUM ABNAETCH OAHUM 13 KIIO4eBbIX (PAaKTOPOB, BbI3bIBAIOLLVX OECNOKONCTBO
50 200 NHBECTOPOB. Mbl OXMAAEM CYLLECTBEHHOIO YNyylleHWs MMKBUOHOW No3numm Mevena Ao KoHLa rofa.
0 A B0 cTp. 6
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——"Russia 30 US 10 (nes. ocs) lonHas Bepcus ot4eTa bbina onybamkoBaHa B4epa
e [1yKoVN 4 - Gazprom 13 (npaB. oCb)
Byepa Bumm-bunnb-fann (BB) onybnvkoBan hrHaHCOBbIe pe3ynbTaThl 3a |l kBapTan 1 | nonyrogune
2010 r., KoTOpble 0TpasunM ocnabneHrie onepaLVoHHbIX NOKasaTene OTHOCUTENLHO NpeablAyLLEero
NHankaTopbl AeHEXHOro pbiHKa kBapTana. OfHaKo C TOYKM 3peHuUs BanaHCoBbIX MoKa3aTenen OTYETHOCTb MasnloMHMOPMaTNBHA, Mo-
CKOJbKY OCHOBHbIE CODBITUSA, BAMAIOLIME Ha AONrOBYIO Harpysky BB[1, npousownn yxe nocne oT4eT-
500 4 RUB mnp. % 7 HoW AaTbl. OBNNTALMN KOMIGHUM LLOPOTU. Loiuiiiiiietiieaiieeieeeeieeeiteeeteeesteeesate et e e snee e neeesneeenneas cTp.6
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s OcTaTku Ha Kic [Jlenoa. B LIB (nes. ocb) N .
— MOSPrime OIN NDF 1Y (npas. ocs) HoBOCTM M KOMVEHTapUKW, OTHOCSILMECSH K PbHKY aKUMii, CM B HalUeM exefgHeBHOM u3gaHuM Russian

Wcmovyruku: PTC, MMBE, Bloomberg, ouexku YPAIICUbBa m

HacToswwin 6lonneteHb npeaHasHayeH UCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hiu npu kaknx obcToaTenbcTBax 3ToT GlonneTeHb He AOMKEeH UCNOb30BaTLCA MK paccMaTpUBaTLCA Kak odepTa 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



Gﬂh YPAACMIB | K3MUTAN

CTPATEIrNA

BHeWHVH PbIHOK

CerogHsa nybGnuKyeTcs rnaBHbIA UHAMKATOP pblHKA TPyAa. Buepa MupoBble (hUHAHCOBbIE PLIHKM elle MOAPOCN — B
cpegHem 0,5%. [naBHasa 3acnyra B 3TOM NPUHALNEXNT HEOXMOAHHO MO3UTUBHBLIM OAHHLIM C PblHKA TPYAA: YNCIIEHHOCTb
aMepuKaHLUEB, BnepBble 06PaTUBLLMXCS 3a Nocobuem no bes3paboTuue, Ha MPOLUMON Heflene YMeHbLUMIOCh Ha 6 TbiC. o 472
ThbiC., B TO BPeM# KakK KOHCEHCYC-NPOrHo3 npefnosiaran pocT Yncna 3adBoK Ha 2 TbiCc. He npenopgHecno BYepa Cloprnpu3os U
oyepenHoe 3acefiaHue ELIB, KOTOpbIV 0CTaBMN CTaBKy pedrHaHCMpoBaHus 6e3 n3meHeHu Ha ypoBHe 1%. K ToMy e rnasa ELLB
XKaH-Knog Tpuiue noobellan coxpaHUTb onepaumnm pedurHaHCcMpoBaHus (CPOKOM Ha OfHY Hefenio U ofMH MecsL,) [0 Tex rnop,
noka 370 OymeT HeobxoAMMO. 3a BYepallHWA TOProBbI [eHb KOTUPOBKWM MNapbl LOMNap/eBpo U3MEHUINCh COBCEM
He3HaYNTeNIbHO B MOJb3y €BPO, @ BOT OOXOAHOCTU AECATUNETHUX Ka3Hadenckux obnuraumi Bblpocnn ¢ 2,57% fo 2,62%.
CerofiHs B30pbl MHBECTOPOB yCTpemseHbl B cTopoHy CLUA, roe nybnmkyeTcs OCHOBHasi CTaTUCTMKA pbiHKa Tpyaa. MIMeHHo ero
M0X0€e COCTOsIHME SIBMISIETCS Ceyac OLHOW M3 CaMbIX TMaBHbIX NMpobnem Afis amepuKaHCKoM 3KoHOMKKK 1 Bracten CLUA. Mo
OLLeHKe 3KCMEePTOB, B aBrycTe KONWMYECTBO PaboyMx MEeCT B HecerbCKOXO3AMCTBEHHbIX CeKTopax cokpatunock Ha 90 Thic., a
ypoBeHb 6e3paboTuLsl noBbickca ¢ 9,5% 0o 9,6%. Kpome Toro, cerogHs OyneT onybivkoBaH MHAEKC AeTOBOM aKTUBHOCTY B
cepe ycnyr (ISM non-manufacturing), 1 KoHceHCyc-nNporHo3 areHTcTBa Bloomberg npepnonaraet cHuXeHWe nMHAMKATOpa A0
53 nyHKTOB C 54,3 nyHkTa B uone. OgHako napy AHeW Hasaf 3HayeHWe MHOeKCa OenoBOW akTMBHOCTM B obpabaTbiBatoLieM
ceKTope BeCbMa NopafoBano MHBECTOPOB, NMOCKOJbKY HEOXMOAHHO BbIPOC/IO, TOTAA Kak OXMUOANOCh €ro CHUXEHME — Tak YTo He
OyLeM UCKIo4aTb BO3IMOXHOCTU MPUATHBIX CIOPNPU30B 1 CEFOLHS.

B cermeHTe eBpo6GOHAOB MOKYMNKM NPOJOIKUINCL. Buepa rnobanbHble MHBECTOPbI B HEOOSbLLIOM 0bbeme moKynanu Aonru
Pa3BMBAIOLLMXCS CTPaH, pPe3ynbTaToOM Yero CTafilo HeKoTopoe cokpallieHne (Ha 5 6.n) cnpena nHaekca EMBI+ go 283 6.n. Cnipeq,
WNHOMKATMBHOMO CyBEPEHHOro Bbinycka Russia’30 nMpodomkun cokpallatecs 1 cy3unca ewle 9 6.n. go 169 6.n., a ueHa bymarn
nofHsnack ewe Ha 29 6.n. 1o 119,3% oT HoMKWHana. Poccuinckmin KopnopaTUBHBIN CEKTOP eBPODOHA0B BYepa TaK e 3aBepLums
OeHb poctoM. [a3npom NpeacTaBun npekpacHble GrHaHCcoBble pe3ynbTaThl 3a | kBaptan 2010 r., ueHa Gazprom'37 Bblpocna Ha
87 6.n. o 109,9% ot HomuHana, Gazprom'34 — Ha 113 6.n. go 125,6% ot HomuHana, Gazprom'19 — Ha 66 6.n. fo 122,3%
OT HOMVHana. NpoJoXMAMCL NOKYMKK 1 B eBpoobnuraumsax JTIYKOWNa: Lukoil’ 19 nogHsanca Ha 70 6.n. go 109,9%, Lukoil'22
nopopoxan Ha 60 6.n. o 104,2%. Byepa nopafoBas MHBECTOPOB CBOMMU (DMHAHCOBBLIMU pe3yrbTaTaMu He TOMbKO [a3npomM,
HOo 1 BTB: VTB'35 nopmopoxanu eue Ha 69 6.n. go 103,2% oT HomuHana, VTB'18 — Ha 18 6.n. oo 105%. B noHepenbHMK
CeBepcranb nyonukyet prHaHcoBble nokasatenu 3a Il kBaptan 2010 r., 1 Mbl 0XMAAEM UCKITIOYUTENBHO BbICOKMX NMOKasaTenen,
4TO MOXKET CTaTb KaTanmM3aTopoM Mokynok B Oymarax KommnaHmu. Mbl pekomeHZyeM WHBECTopam obpaTWTb BHMMaHWe Ha
eBpoboHfb! Severstal’'14 (Ba3/BB). HecmMoTps Ha TO 4TO OOMBLUMHCTBO a3MaTCKUX MHAEKCOB CErofiHs YTPOM PacTeT, hbloHepchl
Ha amMepuKaHCcKmne POHA0BbIE MHAEKCHI CHUXKAIOTCH, Tak XKe Kak W LieHbl Ha HedTb, 1 pe3ynbTaTOM MOXET CTaTb OTKPbITUE TOProB
Ha POCCUNCKMX NNoLIaAKax B OTPULATENBHOM 30HE.

Onbra CtepuHa, sterinaoa@uralsib.ru

Fasnpomb6aHK — npeMusi NMpuBReKna BbICOKUM crpoc. Buepa nosiBvnace WHGoOpMaums, 4To la3npombaHK pa3mectun
nononHutensHble 500 MAH gonn. Beinycka Gazprombank ‘14 ¢ goxogHocTbio 6,1%. MNocne Toro Kak B4epa yTpOM OpraHmM3aTopbl
0ObABUIM OPUEHTUP MO AOXOAHOCTA Ha ypoBHe 6,125% (4TO Npeanonarano NpemMmio KO BTOPUHHOMY PbIHKY Ha ypoBHe 17-18
6.n.), cnpoc Ha Gymary coctasun 1,4 Mnpd Jonn., 4To B 2,8 pa3a Npesbillano NpeayiokeHHbIn 0bbem. B UTore JOXOAHOCTb
JlopasMellieHns coctaBuna 6,1%, To ectb npemMus Obina pasHa 15 6.M., YTO NMOATBEPAMNO HALUM NPOrHO3bI (CM. eXedHeBHbIN
0030p ot 25 aBrycTa). [1o 3asBneHus o fopa3MelleHnn B KOHLe aBrycta Gazprombank ‘14 ToproBancs ¢ cambiM y3K1M CPEAOM K
0a30BbIM akTMBaM, OfHAKO Ha OXWOAHUAX LOMOSNHUTENBHOrO 0bbema ero cnpefpl ctanu Ha 10—-14 6.n. wupe, 4eM y Opyrux
HaxoAAWMXCs B obpallieHnn eBpoobnuraumii 6aHka. Takum oOpa3oM, Bbinyck obnafaeT HebonbWUM NOTEHLMANOM CHUXEHNS B
LOXOLHOCTW.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru

BHYTpPEHHMM PbIHOK

AYKUMOH HakKoHeL, coctosinicsl. B yetBepr LB pa3smewian OBP Ha 5 mnpa py6., v nocne NSt HeCOCTOSBLUMXCS ayKLMOHOB
BYEpaLLUHWI Mpoluesn B LenoM Hennoxo. Cnpoc coctasun 3,9 mnpgd pyb., n banky Poccum yoanocs pa3mectuts 2,8 Mnpg pyb.
npwv cTaBke oTcedeHns 3,97 %. Kpome Toro, B4epa nepsbin 3amnpen LIB Anekcen Yntokaes 3asBU, H4TO A0 KOHUA rofa o6bem
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BroxeHu B OBP coctaBuT 1,5 TpsH pyb. npotme Tekywmx 1 TpiH pyo., 1 BYepa e COBET AMPEKTOPOB baHka NpuHAN peLlieHve
06 ammnccn B ceHTabpe Tekywero roga OBP-15 oobemMom 1 TpnH pyb. ¢ noraweHvem 15 mapta 2011 r. OTMETUM B CBA3N C
3TUM, 41O 15 ceHTabpsa 2010 r. LIb npeactouT noratueHne OBP Ha 467 mnpa pyO., HO Aaxe HeCMOTPS Ha noralleHne yKa3aHHOM
CyMMBbl, NNaHbl N0 goBefeHmio oobema OBP 1o 1,5 TpAH py0d. A0 KOHLA TeKYLLEro rofa KaxyTcs HaM HeCKONbKO 3aBblLLEHHbIMU.

CaHkT-leTepGypr B TaHaeme ¢ MockBow. CaHkT-IeTepOypr Bnepsble 3a NATb NeT NnaHMpyeT pa3mecTuTb obnuraumm Ha 10
MIpa py6.: 5 mnpa pyb. MoxeT ObiTb pa3mellieHo B OKTabpe-Hosbpe, elle CTONbKO e — A0 KOHLA HblHelHero roaa. Mnasa
KomuTeTa uHaHcoB CaHkT-leTepbypra Spayapn baTaHoB nomuvepkHyn, YTO neTepOyprckvMin BOAOKaHanm MOXET MpoAaTh
obnuraummn Ha 2 mnpa pyd. B Tekyllem rodly, U elle Ha 3 mnpa pyO. B cnenyioem. M3-3a kpusmca CaHkT-leTepbypr oTnoxXmn
PO MHDPACTPYKTYPHbBIX MPOEKTOB W1 Tenepb MiaHUPYeT Nnocsie HeKOTOPOro MepepbiBa BbIXOAUTb Ha PbIHOK MYHWULMMANbHbIX
obnuraumn. B ceHTabpe MockBa Takxe MnaHWpyeT BbINyCTUTb 00nMraumm. Mbl MONOXUTENBHO OLEHNMBAEM HamepeHUs 0DomX
rOpPOAOB MPWBMEYb 3aeMHble CPEACTBA, TakK Kak 3TV pa3MeLleHUst MOryT HeCKONbKO OXMBUTb PbIHOK, akTMBHOCTb B KOTOPOM
nocnefHee Bpems KpariHe Hu3Kka. Bo3MOXHO, npumepy ABYX KPYMHEeWLWX ropofoB NOCNeAyIoT U Apyrie perroHsl 1 ropoaa
Poccumm, 4To Takxke OyAeT 6rnaronpuUsTHbIM A1 CerMeHTa.

Onbra CTtepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

JAeHe)XXHbIN PBIHOK

CrabunbHas JINKBNOHOCTb BeaeT K naaneﬁu.lemy CHU)KEHUI0 Me)X0aHKOBCKNX CTaBOK

YpoBEeHb NIMKBUAHOCTU OCTancs npakTniecky 6e3 n3MeHeHu: oCTaTki Ha KopcyeTax KpeLUTHbIX opraHu3aumi B LIb Bbipocnn Ha
7,6 Mnpa pyb. no 494,3 mnpa py0., a Aeno3ntel GaHKOB cokpaTunmch Ha 9,3 mnpg pyb. no 601,8 mnpa pyd. CraBku
MeX0aHKOBCKOrO KPeAMTOBaHWS MPOAOIKAOT COKpaLLaThCs: MHAMKATUBHAs OOHOLHeBHas cTaBka MosPrime cHM3Mnach Ha 7
0.n. 10 2,64%. Mbl 0OXnaem CoXxpaHeHUs TekyLen ANHAMUKA B TeHeHMe Cleflytouwen Hegenu.

O6bem caenok LB no onepauuam PEMO-kpeauToBaHns coctaBun 292 MAH AONA., yBENUYMBLUUCL Ha 50% Mo CpaBHEHWMIO C
npenpbloyen ceccven. CtaBka ogHoaHeBHoro PEMO octaetcs 6e3 n3meHeHnin Ha oTMeTke 5,05% BOT yXKe TPeTUI AeHb NoAPsA,.

Buepa LB onybnnkoBan gaHHbIE MO COCTOSHMIO 30/10TOBASIOTHBLIX PE3ePBOB Ha 27 aBrycra: OHW yBenu4unmncs Ha 600 MaH gonn.
0o 475,8 mnpg gons.

Pybnb BYepa yKpenuncs Ha oHe pacTyLmx hoHO0BbIX PbIHKOB — Ha 2 KOMewKW No oTHoLLeHWIo K fgonnapy (30,7 pyb./monn. Ha
MMBB) 1 Ha 6 Koneek Mo oTHowweHwMIo K eBpo (39,39 pyb. /eBpo). CeroaHs HACTPOW Ckopee HerTpaneH, OONbWMHCTBO BaoT U
CbIpbeBbIX KOTMPOBOK OCTalOTCA 0e3 3HayuTenbHbIX M3MeHeHWW. Mbl OXMAaem, 4TO Ha OTKPbITUKW ceccum pybnb Oypet
TOproBaTbCs y oTMeTkM 30,7 pyb./Lonn. 1 ocTaHeTCst BONM3KM Hee [0 KOHLA AHS.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru



GAR YPAACMIB | K3MUTAN

KOPIMOPATUBHbBIE COBbITUA

Bank Pychmnanc (Baa2)

HoBoe pa3smelueHne pybneBbix o6nurauumn

KHura otkpbITa. PycchrHaHC BaHK coolbwmn B4yepa 06 OTKPLITUM KHUMM 33SBOK MO pa3MelleHuio obnuraumm cepun 8 1 9
COBOKYMHbIM 0bbeMom 4 mMnpg pyd. Cpok noralleHws obnuraumi — naTb feT, Mo HUM oObsBNeHa OBYXNeTHss odepTa.
OpraHm3aTopsbl BbIMycka OPUEHTUPYIOT Ha KYMOH B pa3Mepe 7,75-8,25% ronosbix. CH0p 3afBOK 3aBepLuaeTcs 16 ceHTAOps.

OpWEeHTNPbI BbIrMAAAT NpUBeKaTenbHo. HanoMH1M, 4To BaHK PychmHaHC ABASETCA CTONPOLIEHTHOM «A04KOW» €BPOMNENCKOM
rpynnel Societe Generale M B OCHOBHOM 3aHWMAETCS PO3HUYHBIM KpeauUToBaHWEM. KpeLUTHbI PeUTUHI MHBECTULMOHHOMO
YPOBHS, TEOpPETUHECKN, CTaBUT BaHK B OOMH Psf, C KBA3MCyBePEHHbIMI 3aeMLLMKAMU Ha pbiHKe pybneBbix obnuraumnin, ogHako
HebornbLuon MacwTab 6usreca (no vtoram | nonyrogms 2010 r. PycmHaHc 3aHMMan 42-e MecTo B 6aHKoBCKkol cucteme PO o
pa3Mepy akTVMBOB) He MO3BOMSET PACCHUTLIBATL HA OAMHAKOBYIO C HUMU JOXOAHOCTb. TeM He MeHee 3asiBNeHHbIE OPUEHTUPBI MO
KYMOHY roBOPAT O TOM, 4TO DaHK roTOB MPEeANIoXNTb MHBECTOPaM LOXOAHOCTb nopsaka 8% rofoBbiX Ha ABa roAa, YTO OYeHb
HEMMoX0 Aaxe Ha (hoHEe POCCUICKMX BAaHKOB, NMEIOLLIMX PeTUHIM BB /B. MprMepomM MoryT ciyxuTb Beinycku MAM-7 (7,7 % Ha
22 mec., Homoc-11 (7,5% Ha 22 mec.), Akbapc-4 (7,9% Ha 20 mec.). He UCKNIOYeHO, YTO 3asBNIEHHbIN AMana3oH JOXOAHOCTM
aBnseTcs ons PycduHaHca He Donee YeM «3aBrekanoqkom» Ans nokynaTtenen, ogHako UIHOPMPOBATb 3TO MpMBeKaTenbHOe
NPeAJIoXeHNe ABHO He CTOMUT.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

BTG (BBB/Baa1/BBB)

Ony6nukoBaHbl nokasartenu 3a | keaptan 2010 r. no MICHO

M3meHeHUs B OCHOBHOM TOJIbKO MOJIoXuUTeNbHbIe. Biepa BTE onybnukoBan ot4eTHOCTb 3a Il kBapTtan 2010 r. 1 | nonyrogme
no MC®O. MpeacTaBneHHble pe3ynbTaTbl Mbl PACCMaTPUBaEM Kak UCKMIOYUTENBHO MOMNOXMUTESbHbIE, MOCKOMBbKY OHW OTPaXaloT
Ha4YaBLUMIACSH HAKOHeL, 3aMeTHbIM POCT KPeOuTOBaHWs, yBenudeHne npoLeHTHOM Mapxu (YTIM) U CHUXEeHMe NpoCPOYeHHOM
3aJ0SKeHHOCTU. TloXanyn, eAVHCTBEHHbIM HEraTUBHbIM (PakTOM ABMSETCA CHUXEHWe pe3ynbTaToB MHBECTULMOHHOrO BusHeca,
O[HaKO 3TO MPOM3OLINO Ha (DOHE CYLLeCTBEHHOMO YXYALUEHWNS BHELUHMX YCOBWM, MO3TOMY He MOXeT paccMaTpmBaThCs Kak
NOCTOSIHHOE fiBNeHWe. HecMOTps Ha Takom XOpOoLLMIA pe3ynbTaT, Nybnunkaums ot4eTa BPS NV OKaXeT BAMUSHME Ha HaxoasLLmecs
B obpalleHn obnuraumm H6aHka, MOCKOSbKY ero MHAaHCOBOE COCTOsHME M 0e3 TOro pacCcMaTpMBaNoCh Kak Ype3BblHaliHO
ycTon4mBoe.

Wpen — n Ha py6neBom pbiHKe, U B eBpoGoHaax. HecMoTps Ha To 4TO BCe pybneBbie Bbinyckin BTB nexat Ha ogHow Kpreon (1
HW OAMH W3 HUX He BbIMMAAWT HEOOOLEHEHHbIM OTHOCWUTENbHO OCTasbHbIX), Mbl BUAMM MOTEHLMan pocta B BbiMyCKax Ha
ropusoHTe 2,5-3 neT, 4o 00ycnoBneHo OonbWMM HaknoHoM KprBon OM3 Ha 3TMX cpokax. B 4acTHocTW, 370 KacaeTcs GOHLOB
BT6 6O-1/2/5 (YTM 7,51% Ha 30 mec.) n BTB-5 (YTM 7,75% Ha 37 mec.) Ha pbiHke eBpoboHA0B CTOUT 06paTuTh BHUMaHME
Ha BbINyck VTB'15 (YTP 5,6%), KOTOpbIA B HAaCTOALLMA MOMEHT BEIOMBAETCSH M3 KPUBOW AOXOLHOCTEN eBpoobanraumn baHka.
Boobule, B LenoM gonnaposble Bbinyckn BTB npepnaratot npemuto k CoepbaHky B pasmepe okonio 70 ©.n. besycnosHo, ee
HanMyve OnpaBhaHO CyLEeCTBEHHO OONbLUMM NpefnoxeHneMm pucka BTB. OpHako, ecin roBoputb O (yHOAMEHTANbHbIX
xapaktepucrtikax, To oba OaHka MMeloT B KanuTane LOMI0 rocydapcTBa, a Takxke obnapaloT yCTOMYMBBIM (DUHAHCOBBLIM
npodunem, NO3TOMY CNpaBefMBbIV CNpeL MeXAy 1X BblMyCKaMu He AOMKEH, MO HalleMy MHeHWIo, npeBbiwatb 50 6.1.

Hapexpaa Mbipcukoa, myrsikovanv@uralsib.ru

Espa3 (B/B2/B+)

Pe3ynbTaTtbl | nonyroamns 2010 r. no MC®O: cHM)XeHne A0NroBou Harpy3ku nosbiliaeT
npuBneKaTenbHOCTbL oGnurauumn

KomnaHus He obOMaHyna OXWBAHUNA MHBECTOPOB. Buyepa EBpa3 mepBbiM M3 CTANENMUTEMHbIX KOMMaHWUIA onybnmnkoBasn
oT4eTHOCTb 3a | nonyrogme 2010 r. no MCODO, nokasaBluylo yNyylleHWe KPeOUTHbIX METPUK KOMMNaHWUW. 3aMeTuM, HTO
onybnMKoBaHHbIe paHee BbICOKME onepaLoHHble pe3ynbTaThl 3a Nepro, a Takke obbsBneHHbIn EBpa3oM nporHo3 no EBITDA
3a |l KBapTan yXe COpPWEHTMPOBaNM WHBECTOPOB Ha 3aMeTHbIV POCT OMepaLoHHOM MPUObLIIN W COKpaLleHWe LONroBOM
Harpy3Km, 4TO 1 HALLMIO OTPaXXeHWe B MPeAcTaBIeHHOM OTYETHOCTU.
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Py6neBble obnurauumn EBpasa cMoTpsATCS AeLLeBO Y Mbl 0XXUAAEM POCTa X KOTMPOBOK Modie Ny6navKaumumv oT4eTHOCTU
3a | nonyrogue 2010 r. Mbl HEOQHOKPATHO MWCaNM, YTO CHUTaeM Bbinycku EBpas XonauHr @GuHaHc 1 1 3 (YTP 9,8 k otepTe B
mapTe 2013 r.) enBa N1 He NydLWen naeen B cerMeHTe pyonesbix 0bnamMraumin SMUTEHTOB MeTannyprimyeckoro cektopa. Ha Hauw
B3rNs4, npemus Ha yposHe 200 6.1., Npednaraemas obnvraumsMu EBpasa K conocTaBUMbIM MO CpokaM Bbinyckam CeBepcTanu
(BB-/Ba3/B+), ABNseTCA Ype3mMepHOM 1 Mbl OXIMAAEM ee cokpalleHms Ha 75—100 0.1. ¢ y4eToM yny4LleHns KpeaUTHbIX MeTPUK
EBpasa, a Takke NOTeHLMANbHOrO BKIIOYEHMUS 3TUX BbIMyckoB B cnncok PEMO LB, koTopoe, Kak Mbl AyMaeM, COCTOUTCA yXe B
bnunxaniee Bpems. Kctati, YTO KacaeTcs eBpoobnuraumin, cnpes Bbinyckos EBpasa k BanoTHbIM obnuraumsm CeBepctanu He
npesbiwaeT 40 6.1.

MonHbivi TekcT 0b3opa byaet onybmkoBaH B bavxaviLiee Bpems.

Meuen (B1)

KomnaHusa npuBnekaeT AONroCcpo4HbIN Kpegut Ha cymmy 900 mnH gonn.

OXnpgaem 3aMeTHOro yry4lieHUs NMUKBUAHOM No3uumu KomMnaHum. Bxogswee B Meyen OAO «YronbHas KOMMaHus
«tOxHbIV Ky3bacc» npuBnekaeT ABa CUHANLMPOBAHHBIX KPeaMTa Ha CPOK OT Tpex Ao NsTu NeT obwmm ob6bemom 900 MIH fonn.
C uenbio pedrHaHCMPOBaHMA NMPUBAEYEHHOIO paHee CUHAMLMPOBAHHOIO KpeauTa B pasmepe 2,1 mnapa gonn. oxoxe, y1o
Meyen 61130k K peLueHrio 3aaa4m perHaHCMPOBaHMA CBOMX KOPOTKMX LOSITOB — CErOfHSA 3aKpbIBAETCS KHMra 3asBOK B paMKax
pasmelleHns pybnesbix obnuraumii obbemom 10 mapg py6. (~325 miH gonn.), Kpome Toro, BYepa areHTCTBO Bloomberg
coobLmno, 41O elle ofHO npeanpusTve rpynnel — OAO «HensOUHCKMIA MeTannyprityeckmini KOMOUHAT» NpUBReYeT KpeamuTt
CbepbaHka B ob6beme o 15 mnpg py6. (okono 490 MiH Aosin.). PaHee MHTepdakc, CO CCbINKOM Ha CTaplLuero BuUe-npesunaeHTa
Meyena no purHaHcam CTaHncnaBa MnoLeHKo coobLMn, YTO BCe NPUBeKaeMble KPeANTLI KOMMaHWA NNaHMpPyeT HanpaBWTb Ha
pedrHaHCMPOBaHMe, Tak KakK He HYXLAAeTCs B NMPUBMEYeHUU LOMONHUTENbHbIX CPeACTB. Ha KoHel, | KBapTana Tekyllero rofa
KPaTKOCPO4HbIN fonr Medena coctasnan 2,1 MApA QONA. MpY COBOKYMHOM fofre nopsgka 6,3 MapA Aonf., W, Noxoxe, YTo
BOMPOC pedrHaHCMPOBaHMA KOPOTKOMO A0Mra KOMMAaHWS yXe NPakTUyYecky peLumna.

MbI no-npeXxHeMy cYMTaTb NMpUBEKaTeNbHbIMU U obnurauuu Meuena . O6nuraumm Medena OCTaloTCA B YMCIE HaLUMX
(HaBOPUTOB CPEAM BbIMYCKOB SMUTEHTOB METasINypruyeckoro cektopa. Boinyckun npepnaraioT 4OXOOHOCTL nopadka 8,7-9,5% 8
3aBUCUMOCTU OT cpouHocT (cnpeg Kk O®3 320-350 6.n.). Mbl c4yMTaeMm 3TO MpUBReKaTeSbHbIM YPOBHEM, Y4UTbIBAs U
oXnaaeMoe ynyylleHne MMKBUAHON MNO3ULMM KOMMaHWK, U POCT OMnepaLMoHHON NpUbbINK BCNeACTBUE BeCbMa bnaronpusTHom
PbIHOYHOW KOHBIOHKTYPbI, PE3yNbTaTOM Yero, Kak Mbl OXWAAEM, CTaHeT 3aMeTHOe CHIXXEHWe OO0NroBOoW Harpyskv Meyena no
mtoram 2010 .

Haww 0630p K nayLiemy pasmelleHuio obnmraumn Medena MOXHO HalTK Mo CCbinke

http://st.finam.ru/ipo/comments/ 100823 Mechel New%20issue.pdf

Mapus PagyeHko, radchenkomg@uralsib.ru

Bumm-Bunno-Jlanx (BB-/Ba3/-)

PeHTabenbHOCTb MO UTOraM KBapTana rnoBbIicuMach, HO A0 KOHLLA rofa oHa GyaeT noaBepiKeHa AaBleHUI0 CO CTOPOHbI
pacTywmx LeH Ha cbipbe. Buepa yTpom Bumm-bunnb-LanH (BB) onybnvkoBan durHaHCOBble pe3ynbTaThl 3a Il kBapTan u |
nonyrogme 2010 r., KOTOpble OTPa3MIMN CHWXEHWE OMepaLMOHHbIX MoKasaTenen OTHOCUTENbHO MNpefblayLlero KsapTtana.
OfHaKo € To4kM 3peHns BanaHCoBbIX MoKa3aTener OTHETHOCTb MaTlOMH(OPMaTMBHA, MOCKOMbKY OCHOBHbIE CODbITVS, BAUSAIOLLME
Ha [oNroByto Harpysky BBJL, npov3ownu yxe nocne ot4eTHOW AaThl. Tak, Bblpyyka KOMMaHWK 3a Nofyroame Bo3pocna Ha 17%
oTHocuTenbHO | nosyrogma 2009 r. v poctmrna 1 255 mnH gonn. Bo Il kBapTane 2010 r. Bbipyyka yBenuyunacs MeHee
3Ha4YUTENbHO, YeM B NepBoM: Ha 15% npotne 19% cootBeTcTBeHHO. EBITDA BO Il KBapTane, Tak Xe, Kak 1 B MEPBOM, BbIpOC/a
b Ha 1% po 86 MnH gosn. B ot4eTHOM nepuofe 3akynovHas LeHa Ha Cbipoe MOJOKO MoBbickiack Ha 34,3% B AON1apoOBOM
BbIPaXeHWM, pe3ynbTaToM Hero CTano CHUXKEHWE Kak BaloBOW peHTabenbHOCTW Bcet KoMMaHuM (Ha LoNo MONOYHOrO CermMeHTa
NPUXOAUTCH 68,6% COBOKYMHOW BbIPYHKM BB), Tak v ee peHTabenbHocTW no EBITDA (c 14,8% no 12,7%). EBITDA cocrasuna
159,7 MnH AonA., YTo NpUMEpPHO COBMaAaeT C nokasateneM | nonyroams 2009 r. Mpu 3ToM A0 KOHLA rofa peHTabenbHocTs BB/
OCTaHeTCs Nof AaBleHneM, NOCKOSbKY MO UTOraM roga KOMMaHWs OXMOAET YBeIMYeHWa 3aTpaT Ha Cbipoe MOoko Ha 200 mnaH
nonn. 6onblue, YeM M3HaYaNbHO NAAHMPOBANOCk. Ymctas Npubbinb No utoram |l KBapTana nokasana oTpuLaTENbHYIO AMHAMUKY,
ynae Ha 31% go 36 mnH gonn. (No utoram Mnosyroavs nokasatesb BbipoC Ha 7,1% o 69,5 MnH gonn.), ofHako oba 3Tu
pe3ynbTata ObiNM CePbe3HO MCKAXKEHbI BAMAHMEM KYpPCOBbIX Pa3HWL. be3 mx yyeTa nageHne YMCTOM NpPUOLIAM MO MToram
nonyrogms coctaeuno Obl 13,7%. OnepaunoHHas sddexkTneHocTs BB 3a |l kBapTan Heckonbko cHusmnace (+ 0,7 n.n. or
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BbIPYYKM OTHOCUTENbHO | KBapTana), HO NoBbICKMAACk Ha 2,2 N.n. oTHocuTenbHO | nonyrogms 2009 r., a onepaumoHHble pacxofpbl
coctaBunn 21,0% OT BbIpYHKU.

Haxopsiwmecs B obpaLLeHnn BbINyckn Aoporu. PasmelleHHble ABa Mecsua Hasap Bbinycku BB 5O-06/07 B HacTosLlee
BpeMs TOPryloTca C JOXOAHOCTBIO 0KoMo 7,8% K MoralleHuIio Yepes Tpy rofa. Ha 3T1x ypoBHAX HaM CJTOXXHO PeKOMeHO0BaTb VX
K MOKymKe, MOCKOSbKY Ha pbIHKe CyLLeCTBYIOT Oofnee felleBble anbTepHaTuBbl. K npumMepy, bonee kopoTkue Bbinyckn CeBepcranu
(CeBepctanb 50-02/04), koTopas 00fafaeT MAEHTUYHBIMU KPEOWUTHbIMU PENTUHIaMU W B pasbl npeBocxoauT BB no
MacliTabamM [OedTenbHOCTW, TOPryloTCs C  MpakTUyeckn TakKoW Xe [OXOLHOCTbio, MO3TOMY Mbl cyuTaeM ux bonee
npvBneKkaTesbHbIMK Ha hoHe GoHaoB BB/, KynoH Ha nocneaytolime Tpy rofa obpalleHns no Bbinycky BB-3 6bin ycTaHOBREH
Ha ypoBHe 7,45%, 4TO COOTBETCTBYET AOXOAHOCTN 7,59% Mo HOMMKHaIy. 3To NpUMepHO Ha 20 6.M. HMXe YPOBHS BTOPUYHOTO
PbIHKa, U Mbl OXMAaeM, 4To Oofblias 4acTb BbiMycka OydeT npenbsBfeHa K BbiKyny No odepTe, KOTopas HasHayeHa Ha 3
CEHTSAOPS.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

3 ceHTAbpS

6 ceHTAbpSA

7 ceHTabps

8 ceHTAbpS

9 ceHTAbpPS

13 ceHTA0pPS

14 ceHT0pA
15 ceHTH0pA

16 ceHT0pA

17 ceHT0pA
20 ceHTs6ps
21 ceHTAbpS
24 ceHTs6pA
27 ceHTAbpS
28 ceHTAbpS
29 ceHTAbPS

30 ceHTabps

[eHeXHbIN pbIHOK

15 ceHTH0pA
15 ceHTH0pS
20 ceHTAbpPS
27 ceHTAbpS
28 ceHTAbpS
29 ceHTAbpS
1 okTA0pPA
27 okTabps
24 Hos0ps
24 Hosbps

1 aHBaps

OdepTa BBA-3 (5 mnpg pyo.).

OdbepTa HOK-3 (1 mnpa py6.). Odbepra MUA-3 (1,5 mnpg py6.). Odepra TIK-2 - 1
(3,1 mMnpg py6.).

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

Hopasmeuierne OP3-26203 (5 mapg pyb.). PasmeleHme IOHMKpeaunT bank-5 (5 mnpg pyo.).

Odepra Cb baHk-3 (1,5 mnpg py6.). MoraweHne baHk Pycckmnin ctaHmapT-5 (5 mnpa pyo.).
MoraweHne Camapckas 061actb-25002 (2 mnpa py6.). Morawenne TAUD-DurHaHc- 1
(4 mnppg py6b.).

Pa3melueHne Mariut 60-01 (1 mnpg py6.). Paameluerne Martut 50-02 (1 mnpg py6.).
Pa3melleHne MarHut BO-03 (1,5 mnpg py0.). PasmelleHne MarHut 6O-04 (2 mnpg py0.).

PasmeleHue NpkyT 5O-01 (5 mnpa py6.).
Hopa3smeteHne 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 pyo.).

Ocbepta Masctpont-DOuHaHc-2 (4 mapg py6b.).

MoratueHne CuTpoHuke-1 (4 mnpg py6.).

MoraweHwne Pocbark-2010 (300 maH gosnn.).

Moratuerue Masnpom-2010 (1 mnpa espo).

OdepTa BaHk Pyccknin ctanoapt-7 (5 mnpa py6.). Odepta ICC-1 (5 mnpg pyo.).

Odbepta MeTpoctport UHBecT-1 (1,5 mnpa py6.). OdepTa Xuncoumnoteka-OuHaHc-3
(1,5 mnpg pyo.).

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

Bbinnata cTpaxoBbIX B3HOCOB

BaHku BepHYT MUHMUHY 13 Mnpg, pyo.

Buimnata 1/3 HOC 3a Il kBapTan 2010 .

Bbinnata akumzos n HOMN

Bbinnata Hanora Ha npubbinb

baHku BepHyT LieHTpobaHky 15 Mnpa pyo.

LleHTpobaHK pa3mecTnT Ge33anorosble KpeauTbl CPOKOM Ha 5 Hefdenb
BaHku BepHyT LieHTpobaHKy 40 Mnpa pyO.

BaHku BepHyT LleHTpobaHky 5 Mnpg pyo.

BaHku BepHyT MunHdUHY 7 Mnpa, pyo.

LleHTpobaHK npekpaTuT NpeaoCcTaBnaTh Oe33anorosble KpeanThl
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MITH py6. % OKYynoHa, %  KynoHa, % noraweHus
03.09.10  BBA-3 5000 100 15,0 7,45 27 cepans 2013
HOK-3 1000 100 17,0 12,5 26 aBrycra 2014
06.09.10  MWA-3 1500 100 7,95 7,25 23 deBpana 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 ceHTs6ps 2011
16.09.10  TexHOHWKO/1b-®uHaHC-2 3000 100 17,0 7,0 10 mapTa 2011
20.09.10  Tnasctpon-duHaHc-2 4000 100 1.0 - 17 mapta 2011
BaHk Pycckmm ctaHgapT-7 5000 100 7,8 - -
28.09.10
rcc-1 5000 100 15,0 - -
MeTtpoctpon NHsecT-1 1500 100 10,5
29.09.10
X - -
. ancoupnoteka-OuHanc- o 100 9,0 9,0 29 okTa6ps 2010
HOK-2 400 100 15,5 - -
30.09.10
An-TEKO-2 630 100 12,5 12,5 30 pekabps 2010
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 217 98.01 1.00 10.33 4.7 1.50 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 32.7 100.55 20 000 100.45 100.65 9.21 4.59 218 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 010 231110, 26.05.11 20.05.14 9.0 452 90.29 89.08 9150 | 15.16 006 | 063 aBTONPOM
AVDKK 1006 6000 R 805  15.11.10 15.11.18 999 | 10035 | 0.07 1072 100.01 100.35 8.21 202 | 420 JA3/BBB MHaHChI
AVKK 1106 10000 R 820  15.09.10 15.09.20 1222 | 100.75 10 050 100.55 100.80 7.48 205 | 487 JA3/BBB MHaHChI
AVKK 1606 10000 R 825 15.03.11 15.09.21 1344 | 100.10 99.00 100.00 8.47 583 | 565 JA3/BBB MHaHChI
AVDKK 306 2250 R 940  15.10.10 15.10.10 14 100.74 100.15 3.10 235 | 0.1 JA3/BBB MHaHChI
AVKK 406 900 R 870 01.11.10 01.02.12 17.2 | 103.10 103.20 103.50 6.54 213 | 126 JA3/BBB MHaHChI
AVKK 506 2200 R 735 15.10.10 15.10.12 258 | 101.06 101.40 101.50 6.81 183 | 142 JA3/BBB MHaHChI
AVDKK 606 2500 R 740 15.10.10 15.07.14 471 100.52 100.01 100.99 7.39 186 | 238 JA3/BBB MHaHChI
AVXKK 706 4000 R 768 15.10.10 15.07.16 714 98.79 99.27 100.04 8.27 196 | 331 JA3/BBB MHaHChI
AVKK 806 5000 R 763 1509.10 15.03.14) 15.06.18  43.0 948 | 100.19 | 0.29 99.75 10008 | 7.77 192 | 233 JA3/BBB UHaHChI
AVDKK 906 5000 R 749 15.11.10 15.02.17 786 99.44 99.45 99.65 7.87 190 | 334 JA3/BBB MHaHChI
And-02 1000 R 16.000 241210 311210, 211212 4.0 28.0 102.60 102.40 102.80 6.96 7.78 0.31 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 139 101.15 50 008 100.50 101.40 6.94 3.89 1.02 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13) 20.0 38.0 100.85 270 100.50 100.85 7.74 4.08 1.42 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13 13.0 371 107.80 180 107.80 108.40 6.32 6.50 0.92 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13 21.0 39.2 109.75 43183 109.75 110.49 7.81 6.29 144 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 58.5 99.94 100 000 99.41 99.97 9.27 2.23 3.57 B+/Ba3/B+ Cbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 34.0 58.3 99.80 | 0.10 662 999 99.65 99.84 8.56 2.06 2.30 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.3 99.70 75002 99.90 100.35 9.34 224 3.55 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 58.3 99.70 75002 99.90 100.35 9.34 2.24 3.55 B+/Ba3/B+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 75 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 22.2 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 7.0 c/x
ATom3HNp06 10000 R 750  15.08.11 15.08.14 48.1 //BBB- aHepreTuka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 31.6 108.00 49001 100.00 101.65 4.46 3.58 2.30 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 31.6 101.10 99.76 101.25 7.28 3.82 2.26 BB+// TpaHcnopt
bantiHeB-1 1000 R 11.000  26.10.10 26.04.11 79 101.00 1000 101.00 9.71 272 0.57 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11] 09.04.13/ 14.0 317 101.05 32360 100.96 101.05 718 4.00 0.98 B/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 11.0 100.33 5.00 6.15 3.20 0.84 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 5.0 294 100.61 2.02 5.84 3.72 0.42 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 2.0 8.1 2.00 [/Caal/B GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 5.8 3.00 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 10.2 2.00 notpe6. Tos
BalukupaH3s 1500 R 830 10.09.10 09.03.11 6.3 aHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212] 13.12.16) 28.0 76.5 108.43 10 747 108.45 108.50 8.52 5.75 1.88 Cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 28.0 76.5 108.43 50 100 108.45 108.50 8.52 5.75 1.88 cbipbe
BaluHedTb-03 20000 R 12500 211210 21.1212) 131216, 28.0 76.5 108.43 | 0.03 45297 108.45 108.50 8.52 5.75 1.88 cbipbe
BenoH 02 2000 R 17.000 24.02.11  28.0211] 23.0212 6.0 18.0 104.00 104.01 104.79 8.30 8.15 0.45 meTannyprus
BuHbaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 8.0 32.3 100.66 99.50 101.00 9.34 5.23 0.59 /B2/B- GaHku
BaroHmalu 2 1000 R 1550  15.12.10 15.12.10 35 81.00 179 77.10 81.00 136.36 9.54 0.12 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 35 101.00 1 100.50 101.00 5.44 4.44 0.27 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745 02.03.11  03.09.10/ 27.02.13 0.0 30.3 99.80 50 99.83 100.19 93.01 3.72 0.00 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 343 100.50 40 000 100.50 100.75 7.84 3.92 237 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-07 5000 R 790  30.12.10 27.06.13 34.3 100.62 100.50 100.80 7.79 3.92 2.37 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 359.6 100.00 12.00 100.03 8.69 214 10.00 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 29.8 100.00 2.00 100.10 8.16 3.99 2.10 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 35.0 104.85 | 0.55 375001 104.65 105.00 7.48 4.40 240 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 10.0 46.8 108.00 139 001 107.50 108.00 5.54 7.02 0.78 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 3.0 0.04 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 3.0 100.77 98.51 5.30 4.21 0.23 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 6.0 36.6 103.37 5.31 2.89 0.47 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 3.0 26.8 101.58 2.00 101.70 5.85 6.87 0.21 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13] 6.0 30.6 102.43 102.50 7.57 6.08 0.47 B2/ (buHaHCbI
BTB -5 06 15000 R 740  21.10.10 17.10.13 38.0 99.66 | 0.16 8994 99.61 99.97 7.74 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 7.1 100.59 | 0.19 9129 100.40 100.65 7.02 1.78 1.63 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.70.  15.09.10  20.12.11] 10.12.14, 16.0 52.0 104.01 102.53 104.28 6.49 2.33 1.14 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 30.8 100.65 109 500 100.55 101.00 7.52 1.88 213 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 17.09.10 15.03.13 30.8 100.75 | 0.10 227 501 98.00 101.00 747 1.88 213 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 17.09.10 15.03.13 30.8 100.58 565 509 100.72 100.75 7.55 1.88 213 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 133 106.00 | 0.10 657 106.00 106.20 5.82 541 0.96 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11  14.0211) 05.02.13 6.0 296 101.00 1000 100.00 4.87 3.63 0.43 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.12.10  07.06.11] 29.05.13 9.0 33.3 100.21 100.00 100.49 5.95 3.13 0.70 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 24.0 422 99.94 | 0.19 99.80 99.90 7.00 3.44 1.77 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 2.0 50.9 101.01 10.00 4.33 242 0.19 BBB//BBB (buHaHCb!
BTB-Mu3®02 10000 R 7.00 12.10.10 14.07.11] 07.07.15 10.0 59.0 100.35 376 200 100.35 100.50 6.67 1.74 0.74 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.2 100.72 2000 100.70 101.25 6.61 1.86 0.67 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10  16.06.11] 07.06.16, 10.0 70.2 100.78 100.85 100.95 6.52 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 76.0 101.18 5.18 2.39 0.25 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17  18.0 84.2 99.78 99.30 100.25 7.39 1.76 125 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17 11.0 84.2 1.00 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 23.0 71.3 114.95 200 114.95 115.25 6.22 6.40 1.61 /Baa3/BBB- Cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19, 8.0 104.7 107.15 66 599 107.15 107.40 4.89 7.77 0.58 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 13.75 281210  28.06.11) 24.06.14  10.0 46.4 122.23 | 0.03 23974 122.19 122.24 5.61 0.89 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 28.12.10 26.06.12 221 112.34 | 0.14 16 547 112.21 112.34 5.93 5.82 1.56 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 14.0 101.55 5 101.35 102.10 5.66 3.44 1.04 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 42.0 100.36 400 100.31 100.38 7.24 3.59 2.90 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 4.9 100.80 499 000 100.80 101.50 5.11 3.51 0.38 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 39.2 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 134 2.01 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 3.0 26.8 100.38 /Baa3/BB GaHku

asnpomb 5 20000 R 875 251110 2911100 22.11.12 3.0 271 100.05 /Baa3/BB GaHku




Fixed Income Daily 03.09.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
asnpomHedpts BO-5 |+ 10000 R 715 121010 09.04.13 31.7 | 100.50 @ 0.29 65670 100.45 100.75 7.05 3.55 2.20 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.10.10 09.04.13 31.7 | 100.50 105 000 100.30 100.67 7.05 3.55 2.20 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 53 102.90 | 0.09 441 102.75 102.96 11.24 8.72 0.39 aBToONpoM
eHepKomn1 2000 R 850 21.12.10 21.06.11 9.7 100.00 JHepreTMka
TnapoOrK-1 5000 R 8.100 291210 29.06.11 10.0 | 100.77 4300 100.77 101.97 7.23 4.01 0.75 /Baa3/BBB- aHepreTMKa
nMocCrp-2 4000 R 1.00 16.09.10, 20.09.100 17.03.11. 1.0 6.5 52.40 4.81 99.99 0.95 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11] 16.02.13 6.0 29.9 | 100.90 3600 100.85 100.95 7.24 4.62 0.43 BB//BB- GaHku
no6akcbank 6O-02 5000 R 8100 220111 250112 220713 17.0 351 100.29 | 0.04 115820 100.19 100.45 7.97 4.07 124 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17 1.0 79.9 | 100.45 21874 100.40 100.45 6.92 744 0.05 BB/ MalLLMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 32.1 102.50 105.00 113.00 11.17 5.84 2.03 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 21.2 | 100.75 3.00 6.95 3.76 0.95 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11 17.0712 11.0 @ 228 | 107.54 106.00 108.00 6.07 6.96 0.80 Tenekom
[OBTT-0 02 5000 R 7.75  20.01.11 18.07.13 35.0 19.50 902 19.01 19.98 109.14 19.82 1.03 TpaHcnopt
[rk-01 5000 R 1050 10.09.10  18.03.11/ 08.03.13, 7.0 30.6 aHepreTMka
IxendchCul1 2000 R 500 21.10.10 20.10.11 13.8 51.50 3.00 100.00 90.68 4.84 0.56 IloTo3BaH TOproBnst
[vken®un-1 3000 R 9.25  16.09.10 17.03.11 6.5 100.02 100.05 100.34 9.41 4.61 0.47 TOProBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 57.6 91.30 2000 91.31 91.75 11.19 4.69 3.48 TOproBnst
EABP-3 5000 R 10500 021110 031111 25.10.16, 14.0 = 748 | 104.75 104.70 104.80 6.20 5.00 1.06 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 7.7 100.70 14 000 100.70 100.95 2.79 0.96 0.61 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 123 | 100.93 3.23 1.02 0.96 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.09.10 12.06.14 46.0 | 100.69 100.05 101.00 3.55 0.92 3.40 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 3.74  13.10.10 09.04.14 438 | 100.84 100.40 101.00 3.54 0.92 3.26 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.0320 31.0 @ 116.0 9945 @ 0.5 3201 99.40 99.43 9.72 4.64 2.04 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925  24.09.10 22.03.13] 13.0320 31.0 @ 116.0 = 99.20 99.40 99.45 9.84 4.65 2.04 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 6.5 IC/ (hyHaHChI
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 14 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15 26.06.18 59.0 = 95.1 101.63 683 000 102.00 102.50 8.47 4.37 3.83 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 19.4 19.01 JHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 3.0 100.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 19.8 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 24.9 | 100.00 90.01 13.41 6.48 1.56 (puHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 89 5.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 144 | 101.75 101.61 101.74 6.64 3.97 1.06 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13] 3.0 33.5 | 101.34 105 700 101.27 101.34 5.54 5.34 0.25 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 220 466 @ 101.27 101.26 101.38 7.35 3.94 161 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.0411) 07.04.13 7.0 31.6 | 10110 | 0.14 100.98 101.08 5.96 3.92 0.55 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 9.3 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 46.6 99.65 508 870 99.75 100.00 8.22 3.98 3.08 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 9.0 70.0 | 109.18 109.00 109.29 6.00 8.43 0.70 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 8.6 48.56 26.00 89.99 205.48 9.76 0.22 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 15.1 108.63 105.01 110.07 9.40 7.69 1.04 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11) 21.05.13 11.0 = 331 100.75 | 0.24 42195 100.70 100.99 8.62 6.93 0.78 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 05 100.17 90 100.10 100.18 421 4.35 0.04 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 394 100.02 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 9.0 27.0 | 101.54 @ 354 101.03 101.85 8.01 5.06 0.66 cbipbe
Kamas-®uH2 1500 R 1125 17.09.10 17.09.10 0.5 100.01 aBTONpOM
Kapyc.® 01 3000 R 1200  16.09.10 12.09.13 36.9 TOproBnst
Kayctuk 2 850 R 18.000  07.10.10 07.07.11 10.3 | 103.00 0.10 315 102.55 102.99 11.75 4.36 0.40 XAMUS
KMB-Bank2 3400 R 11.000 01.12.10 30.11.11 15.1 101.01 102.75 10.34 5.43 1.06 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 16.09.10 15.03.12 18.7 | 101.73 102.00 102.25 11.03 5.88 124 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 105 19.01 clx
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 17.7 | 110.25 110.00 9.21 3.73 121 //B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 17.7 | 102.00 101.00 103.00 8.59 240 1.26 11B- TOproBnst
Koneiika 50-01 3000 R 950  26.10.10  30.07.12) 23.07.13) 23.0 @ 352 | 101.50 147 001 101.45 101.65 8.84 2.33 161 11B- TOproBnst
Kocmoc®uH1 2000 R 10200  16.12.10 16.06.11 9.6 19.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 10.0 /Ba3/ (buHaHCbI
Kyi6A3oT-2 2000 R 880  03.09.10 04.03.11 6.1 100.52 7.87 4.36 0.45 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 33.1 107.15 16 309 107.10 107.80 10.82 3.37 1.58 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 276 | 10745 | 045 250 106.75 107.45 9.98 3.67 1.04 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 171 102.50 | 0.15 7 102.10 102.50 6.75 415 1.26 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 19.8 | 101.33 98.20 101.50 7.26 3.95 141 [/Ba2/ aHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 040811 23.07.15 110 59.5 @ 100.80 = 0.05 29000 100.70 101.25 8.29 4.58 0.83 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 5.0 355 | 102.57 102.25 102.70 7.08 6.56 0.41 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.12.10  02.07.12  25.06.13] 22.0 @ 342 | 102.75 100 101.90 102.70 8.93 5.10 1.55 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 105 30.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 154 | 100.00 10 101.20 101.68 721 3.54 113 BBB-/Baa2/BBB- | cbipbe
JTykoindo6n 6000 R 740  09.12.10 05.12.13 39.7 | 100.60 & 0.35 11 100.26 100.60 7.31 3.67 2.71 BBB-/Baa2/BBB- | Cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 235 | 112.80 @ 0.05 2000 112.75 112.84 6.30 5.90 1.66 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 235 | 11270 10 112.03 112.70 6.35 591 1.66 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  07.02.11 06.08.12 235 | 112.80 7 112.60 112.80 6.30 5.90 1.66 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 235 | 11235 112.00 112.70 6.54 5.92 1.65 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335, 07.02.11 06.08.12 235 | 113.01 112.60 113.35 6.19 5.89 1.66 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 16.12.10 13.12.12 27.8 | 105.80 105.03 106.00 6.52 4.34 1.95 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 27.8 | 105.64 105.01 105.50 6.60 4.34 1.95 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10 28.03.11 1.0 6.9 103.10 8731 103.10 103.64 9.29 MeTannyprus
Martut® 02 5000 R 8200 24.09.10 23.03.12 18.9 | 100.85 8 100.43 100.65 7.75 4.06 1.34 TOProBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 3.0 15.1 101.35 100.40 101.35 | 226.44 541 0.08 oto3gaH// GaHku
MBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13 7.0 31.3 | 100.96 100.65 101.10 6.82 2.10 0.53 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 2.0 32.1 101.41 100.01 101.60 5.24 3.69 0.15 B+/B1/ (pUHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14, 6.0 425 | 101.32 101.20 101.35 6.63 4.63 0.48 B+/B1/ (buHaHCbI
MBPP 0506n 5000 R 825 16.12.10 191211, 12.06.14 16.0 @ 46.0 @ 100.42 100.40 100.45 7.98 4.10 1.14 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 27.3 | 110.15 32833 109.75 110.35 7.87 5.77 1.84 BB/Ba2/B+ GaHku

Mexpomb-1 3000 R 1325 291210 311210, 03.01.18 4.0 89.3 C/Caa2/D GaHku




Fixed Income Daily 03.09.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 1400 15.09.10 14.09.11 126 | 102.01 50 102.01 102.50 12.22 6.84 0.84 BB+ cbipbe
Mertceps-®1 1500 R 11.000 241110 03.06.11] 23.05.12, 9.0 21.0 99.70 | 0.10 4100 99.08 99.70 11.33 5.50 0.65 TOproBnst
Meuen 206 5000 R 850 151210  20.06.11/ 12.06.13 10.0 & 338 | 101.10 72 955 101.10 101.23 7.01 4.19 0.72 B1/ meTannyprus
Meuen 406 5000 R 19.000 28.10.10  30.07.12 21.07.16/ 230 @ 716 | 11845 592 118.40 118.45 8.61 4.00 1.52 B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12  09.10.18 26.0 & 986 | 106.58 12337 106.46 106.58 9.34 2.92 172 B1/ MmeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 266 | 105.00 105.12 105.45 8.15 5.94 1.02 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 30.7 | 101.29 | 0.29 25425 101.00 101.29 9.38 4.80 2.01 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 322 | 101.30 76 408 101.10 101.30 9.39 4.80 212 /B1/ meTannyprus
MWA-306 1500 R 725 251110 06.09.10/ 24.02.12, 0.0 18.0 | 101.00 100.00 102.00 1.79 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 07.10.10  21.10.10/ 01.10.15 2.0 61.8 | 100.60 100.00 101.00 4.47 3.10 0.13 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14 11.0 @ 471 100.00 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 123 MaLUMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12,  07.02.13) 18.0 & 29.6 | 108.50 107.00 110.00 7.1 6.20 1.29 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 116 31.79 2 30.90 31.79 289.33 19.21 0.23 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11 10.07.13 5.0 34.7 54.44 50.00 454.70 13.05 0.07 CTPOUTENLCTBO
Mupartoprd1 2500 R 11.00 03.02.11  05.08.11 02.08.12/ 11.0 & 23.3 | 100.00 99.75 100.25 11.25 5.48 0.81 notpe6. Tos.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 6.5 104.07 104.05 104.10 747 719 0.46 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12 8.0 20.0 | 100.15 100.35 100.55 8.13 4.23 0.60 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 235 | 100.65 @ 0.10 5389 100.45 100.65 9.22 4.66 1.65 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 230 @ 59.2 | 100.27 100.10 100.40 9.72 4.85 1.60 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 14.0 | 56.0 & 101.00 11400 101.00 101.10 8.76 4.79 0.97 B-/B1/ GaHku
MMK BO-01 5000 R 945 18.11.10 221110/ 15.11.12 3.0 26.8 | 100.45 100.81 101.10 6.94 4.69 0.21 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 16.0 @ 27.7 = 10428 0.03 104.00 104.30 6.23 4.64 115 oTo3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 31.5 | 101.08 100.85 101.20 7.31 3.77 217 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 01.03.11 26.02.13 30.3 2.00 [leBENonMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11] 03.07.12, 4.0 223 42.50 6.00 79.00 9.09 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 37 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 12.3 (puHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 46.0 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11) 16.04.15 8.0 56.2 | 100.26 & 0.26 1.00 101.20 12.63 6.44 0.54 B3/ GaHku
Mockomub-2 3000 R 12.000 15.02.11 15.02.11 55 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13° 4.0 33.8 17.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 2.0 19.6 191 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 22.0 93.00 | 0.50 15 92.35 93.29 15.65 4.96 1.1 CepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 8.6 yenyru
MocobnTp-2 4000 R 20.000 24.09.10 26.03.11 6.8 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 279 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 14.09.10 13.09.11 125 | 106.75 @ 0.14 106.72 106.98 5.74 5.84 0.90 1/BB- aHepreTMKa
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16, 180 665 @ 101.30 0.19 100.02 103.11 6.74 3.77 1.35 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14 280 @ 516 @ 10646 @ 0.03 80 000 105.25 7.16 4.80 1.90 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13, 11.0 | 352 | 101.67 100.01 103.38 6.96 221 0.85 BB+// aHepreTMKa
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 123 | 101.39 6.71 3.96 0.90 aHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 20.9 83.01 aHepreTMka
MPCK tOra 2 6000 R 1750 01.03.11  01.09.11] 26.08.14 120 485 @ 11014 059 225573 109.90 110.00 6.84 7.92 0.90 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 38.0 98.98 10 98.98 99.99 7.50 3.53 2.60 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 62.5 99.50 524 99.01 99.50 8.02 3.88 3.90 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 34.0 = 947 | 101.69 50 201 101.08 101.70 743 3.92 2.35 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 9.0 450 | 107.45 173 904 107.29 107.50 5.50 15.55 0.67 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16/ 230 @716 @ 11295 0.05 109 110 112.65 112.95 6.70 12.58 1.67 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13 21.07.20 36.0 @ 120.3 BB+ cbipbe
HKHX-04 06 1500 R 10.000 27.09.10 26.03.12 19.0 87.05 350 87.06 21.03 5.73 117 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 275 | 105.70 | 0.20 33 000 105.75 105.85 7.09 4.60 191 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075  02.11.10 30.10.12 263 | 107.66 @ 0.01 23 886 107.70 107.80 6.98 4.98 1.81 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 30.5 | 101.44 7.24 3.81 2.09 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.12.10 25.06.13 342 | 10115 | 0.05 144 571 101.00 101.25 7.16 3.70 2.39 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 230 466 @ 100.09 0.09 186 002 100.00 100.14 742 3.69 1.63 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13 28.08.17, 36.0 @ 85.1 BB-/Ba3d/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 5.6 101.70 34 000 101.65 101.72 5.75 4.66 0.43 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13, 10.0 = 339 & 100.38 = 0.05 11914 100.35 100.38 6.47 3.48 0.74 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 354 99.95 | 0.11 300 368 99.79 99.99 714 3.49 249 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 59.1 100.78 | 0.18 110 257 100.60 102.00 9.22 2.29 2.15 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 79 95.40 18010 93.00 100.00 2422 7.84 0.49 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 8.1 1.00 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12 3.0 20.7 B/l notpe6. ToB.
06KoHa®-02 3000 R 1500 20.10.10 221111 17.04.13 150 @ 319 100.00 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 4.0 154 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 22.0 & 340 @ 101.15 180 678 101.00 101.15 6.90 3.70 1.59 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 131 106.00 640 105.52 106.39 6.47 5.76 0.93 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 19.8 99.80 97.31 100.00 7.51 3.62 142 aHepreTMKa
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 9.0 334 | 101.00 10 000 3.00 11.59 6.42 0.66 1/B- MalLUMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 121 101.00 100.00 12.25 6.42 0.86 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 14.7 notpe6. ToB.
MepeoBaHk 50-01 1500 R 10.000 271010  29.04.11] 24.04.13 8.0 32.2 | 100.99 8.47 4.94 0.58 B3/ GaHku
MepeoBaHk1 1500 R 950  28.12.10 29.06.11 10.0 | 100.55 100.00 100.95 8.95 4.74 0.73 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 10.2 98.00 20 98.10 99.00 7.63 2.56 0.77 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 19.12.12) 211214, 280 @ 524 @ 11017 @ 0.2 5000 110.20 7.97 5.80 1.88 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 24.0 | 100.10 100.29 101.00 7.84 3.88 1.73 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211) 22.08.12 6.0 240 | 104.90 @ 0.32 104.40 104.50 417 7412 0.46 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 9.7 100.23 34.00 17.00 9.45 0.65 XUMUS
Mpomcs6-05 4500 R 775  19.11.10 18.05.12 20.8 | 100.86 0.04 100.95 7.32 3.83 149 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 13.7 73.75 67.50 80.00 31.06 0.01 0.86 MalLLKHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 5.0 35.2 87.00 1117 87.90 88.00 65.89 10.32 0.24 MaLLMHOCTP.

Mpotek®uH1 5000 R 12000 03.11.10 02.11.11 14.2 35.01 TOProBnst
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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)
MpoToH®uH1 1000 R 9.00/ 14.12.10 12.06.12 216 95.00 MaLLKHOCTP.
MpodpMeaunad-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 350 @ 593 99.79 | 0.19 1 99.90 100.00 10.81 525 229 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 71 6.01 clx
Pasrynsind2 2000 R 17.000  28.09.10 27.09.11 13.0 | 100.01 96.02 104.00 17.66 8.48 0.81 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 18.7 | 101.01 91.02 103.00 16.87 8.39 113 c/x
Paarynaind4 3000 R 17.000 241110 02.06.11] 22.05.13, 9.0 33.1 100.94 99.01 101.99 15.61 8.40 0.61 c/x
Pasrynsind5 2000 R 1250 271010 29.10.10/ 23.10.13] 2.0 38.2 5.00 c/x
Paitpcbaitaen-4 10000 R 1350 071210 081211 03.12.13 150 @ 396 @ 10840 025 240158 108.29 108.79 6.51 6.21 1.10 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 10.7 | 101.00 4800 22.02 9.55 4.69 0.78 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 1.0 19.3 | 101.35 24702 101.35 101.40 7.10 10.76 0.11 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11  06.06.12, 10.0 & 214 | 101.70 1436 101.71 101.89 10.11 6.10 0.69 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 28 100.00 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 275 | 106.24 20 000 105.98 106.30 6.48 441 1.93 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 7.35 10.11.10 10.11.10 2.3 100.77 100.65 100.79 3.22 3.64 0.18 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 26.6 | 102.20 101.50 102.37 6.55 3.68 1.89 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 102 | 102.25 14 256 102.25 102.51 5.79 4.14 0.78 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 3.0 38.9 99.82 99.35 99.65 0.95 0.05 0.21 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 427 | 124.80 7.04 5.99 2.59 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 63.4 | 100.54 100.41 100.70 7.82 3.87 3.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 150 @ 1059 @ 110.85 4426 110.85 110.95 5.64 6.70 1.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 427 | 103.93 8.87 5.50 2.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.9 | 105.45 16 923 105.20 105.45 9.79 5.23 3.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 261212 20.06.16, 28.0 @ 70.6 | 107.40 155 060 107.40 107.70 7.73 5.18 1.93 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17 9.0 823 | 106.75 | 0.02 74832 106.65 106.97 5.40 6.69 0.71 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 350 @ 958 | 111.49 110.82 111.15 6.95 5.05 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19 47.0 @ 1079 @ 113.85 113.66 114.00 7.46 5.04 3.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 11.0 @ 168.6 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15] 16.01.25 54.0 @ 175.0 @ 106.00  0.20 85000 105.83 106.09 7.49 4.23 3.49 BBB/Baa1/BBB | TpaHcnopt
Poc6ark BO-01 5000 R 740 241210 27.06.12) 21.06.13 220 @ 34.1 100.60 | 0.11 355 002 100.50 100.60 714 3.69 1.60 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 34.7 | 100.64 238618 100.70 100.80 7.89 4.01 2.39 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 1200 04.11.10 16.05.11/ 06.11.13 9.0 38.7 | 104.00 279 000 104.00 104.09 5.69 5.78 0.64 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 041110 16.05.11) 07.11.14, 9.0 50.9 | 104.00 137 000 103.86 104.00 5.69 5.78 0.64 BBB+/Baa3/BB+ | GaHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 230 @ 593 99.95 9390 99.86 99.94 10.21 4.99 1.59 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 30.0 & 114.5 @ 103.79 20 000 103.70 104.00 7.37 4.32 2.09 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 30.0 & 114.6 = 104.08 103.56 104.23 7.24 4.31 2.09 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 56 101.39 100.01 101.40 4.84 1.93 043 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.02.11  17.02.14] 09.02.17, 420 @ 784 @ 10500 0.02 5250 104.67 105.00 7.70 4.39 2.82 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11) 27.09.17, 13.0 @ 86.1 105.00 105.00 107.00 6.74 5.46 0.95 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 15.0 @ 100.3 & 100.00 100.00 13.85 6.73 1.03 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 10.0 = 944 = 101.08 = 0.01 100.90 101.06 5.49 3.40 0.73 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 27.0 @ 112.0 @ 106.00 20 000 106.00 106.15 7.22 4.75 1.88 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110  26.11.12] 141119 27.0 @ 112.0 @ 105.51 105.52 110.30 7.46 477 1.87 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 240 364 @ 10024 024 1028 216 100.16 100.25 7.18 3.58 1.77 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 240 364 @ 10022 022 1973 497 100.18 100.22 719 3.58 1.77 BBB/Baal/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11  06.08.13 12.0 = 356 | 100.25 17 500 100.20 100.30 11.82 5.97 0.76 (buHaHCbI
PycMacna-2 1000 R 1.00  30.09.10 29.03.12 19.1 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11, 14.06.12 100 @ 217 99.40 90.05 12.46 2.51 0.67 notpe6. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 33 95.98 101.00 105.00 31.13 6.75 0.21 cbipbe
PycCraHg-5 5000 R 14.75  09.09.10 09.09.10 0.2 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 53 101.75 750 101.75 102.15 6.72 5.27 0.41 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 1.0 12.8 17.01 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12] 2.0 196 | 100.90 = 0.03 19 150 100.81 100.90 5.31 6.92 0.13 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12, 6.0 18.1 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 7.0 12.8 94.67 97.01 100.00 22.74 5.82 043 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 45.8 5.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 35.3 yenyru
CB-®uHaHc! 1500 R 0.100  20.09.10 20.06.11, 18.06.12, 100 @ 21.8 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 3.0 8.8 30.00 Npou3BOACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 7.7 103.41 10.75 3.86 0.55 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11  18.09.12 13.0 & 249 | 108.00 140 252 107.87 108.00 6.10 6.46 0.90 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 29.9 | 105.00 10 000 104.31 7.62 4.63 2.08 B+/Ba3/BB- Ccbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 29.9 | 104.85 104.35 105.10 7.69 4.64 2.08 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.09.10 27.03.12 19.1 25.00 15.00 35.00 196.63 1047 0.42 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 33.1 9.02 2919 8.84 9.01 142.34 112 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 58 101.02 100.22 101.85 6.58 212 0.44 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 154 | 101.36 101.25 6.74 1.99 0.83 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 33.1 100.00 99.50 100.49 6.91 1.46 2.06 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11) 24.07.19 11.0 = 108.2 10780 @ 0.19 160 320 107.80 107.99 5.61 2.7 0.85 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 22.8 | 109.00 548 108.01 109.00 12.83 8.23 1.46 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010  20.10.14/ 10.10.19, 50.0 & 110.8 = 111.54 = 0.14 150 000 111.45 111.50 10.24 6.04 291 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14/ 10.10.19, 50.0 & 110.8 @ 11145 0.15 40020 111.45 111.55 10.26 6.04 291 MeTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 0.5 101.00 | 0.59 1 100.20 101.00 -14.37 4.81 0.04 BB/ Tenekom
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 11.0 | 35.7 | 102.00 11368 101.30 7.38 4.64 0.85 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 26.4 43.00 BB/Ba2/ XUMUS
CuHeprus-3 2500 R 10000 21.02.11  24.0211] 18.08.14 6.0 482 99.06 12.24 5.03 0.43 notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 355 | 100.39 65.02 81.99 -0.12 0.00 2.92 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 438 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 44.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 30.6 | 105.75 | 0.40 2 105.35 105.75 7.34 4.60 2.05 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 240 @ 480 | 113.79 150 617 113.77 113.90 718 6.46 1.65 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 27.0 @ 758 | 11040 328 621 110.40 110.55 747 5.65 1.86 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 211210 26.06.12, 18.06.13 22.0 & 34.0 | 102.02 10.67 5.74 1.50 B-/B3/ Tenekom

CUTPOHWKC1 3000 R 17700 21.09.10 21.09.10! 0.6 100.99 0.88 100.51 100.65 -1.19 8.74 0.05 B-/B3/ Tenexkom




Fixed Income Daily 03.09.10
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 35.0 100.75 | 0.20 3669 100.60 100.75 12.54 6.19 219 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 16.0 @ 33.6 101.44 101.25 102.25 8.65 4.82 1.1 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 194 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 10.3 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 22.7 92.00 1.56 30 500 90.60 91.85 13.92 4.60 1.53 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 31.7 90.48 90.00 90.97 13.32 4.68 2.03 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 6.0 17.7 99.20 504 99.20 99.28 17.26 7.79 0.41 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 0.0 244 101.93 8.32 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 35.0 | 1195 100.75 = 0.10 627 122 100.70 100.75 9.20 4.63 2.33
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 20.7 97.11 23.01 100.00 14.09 6.01 1.35 CTPOUTENLCTBO
Tattenekom 4 1500 R 825 04.11.10 01.11.12 26.4 100.45 8621 100.00 8.17 4.10 1.83 Tenekom
Tardonab 4 1500 R 13.00 01.12.10 01.06.11 9.1 103.67 103.00 103.79 7.94 6.25 0.66 B2/ GaHku
TardoHnab 5 2000 R 11.000 22.09.10 29.03.11] 21.03.12 7.0 18.9 101.80 | 0.02 61912 101.60 102.05 7.52 5.39 0.50 B2/ GaHku
TattoHab 6 2000 R 11200 01.03.11 07.03.11] 260213 60 & 303 | 101.65 9270 99.90 10195 | 762 549 | 047 B2/ Garku
Tardonab 7 1000 R 1375 171210 2312100 141212 4.0 27.8 102.09 | 0.04 102.05 102.15 6.05 6.72 0.29 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11 12.06.13 100 @ 33.8 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 19.0 @ 429 101.82 19007 101.55 102.00 7.32 4.16 1.32 aHepreTMka
TrK-102 5000 R 1699  04.01.11 110711 01.07.14 100 @ 466 109.20 50 000 108.90 109.00 5.55 7.76 0.77 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 5.0 29.6 JHepreTMka
TrK-2-01 4000 R 6.75  01.03.11  07.09.10/ 30.08.11 0.0 121 100.00 | 0.30 2 99.50 99.70 3.37 0.01 Bl aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 21.2 25.01 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 37.0 849 100.00 5000 000 8.44 4.14 2.51 JHepreTuka
TrK-6MnB-1 2000 R 10500 231110 28.02.11) 21.0212 6.0 179 101.95 101.00 6.22 2.57 0.46 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 20.5 aHepreTuka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 36.0 @ 84.4 99.95 1575 003 99.82 100.00 8.26 4.04 247 JHepreTuka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 143 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 8.9 4.00 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  16.09.10/ 07.03.12 0.0 18.4 100.42 8.44 0.04 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 35.3 109.16 3577 109.01 110.49 16.54 9.19 2.00 (buHaHCbI
TMK-03 obn 5000 R 980  15.02.11 15.02.11 55 101.70 2731 101.50 101.70 6.03 4.80 043 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 33 17.01 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13 2.0 38.2 101.35 50 101.35 101.60 6.86 8.34 0.16 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 30.3 104.96 104.60 105.12 742 4.51 212 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 57.9 102.00 202 250 102.35 102.61 8.36 4.30 3.14 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15.000 141210 231210/ 12.06.12, 4.0 21.6 103.00 | 0.05 34 102.90 103.00 3.85 7.26 0.29 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.300  06.01.11 07.07.11 10.3 103.65 10 000 103.70 103.80 5.87 4.96 0.78 /Ba1/BB GaHku
TpancKpeas 3000 R 7.90  09.02.11 12.08.13 358 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 441 100.59 100.10 104.30 8.22 4.09 2.88 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 54 99.90 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 57.0 @ 105.8 @ 104.98 101.75 111.80 8.40 9.26 3.62 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 191 102.10 101.52 102.60 7.39 4.25 1.35 aHepreTMka
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 18.1 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 21.7 99.83 0.13 64 899 98.50 100.35 10.34 4.99 1.49 MalLLMHOCTP.
YpanBar302 3000 R 11,50 05.10.10 05.10.10 11 95.01 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 39 99.11 98.40 99.80 8.99 3.14 0.30 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 10.7 104.45 1275 104.45 104.50 9.31 6.92 0.78 B+// (puHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 18.0 106.66 | 0.66 1 103.00 107.00 11.79 7.7 123 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 16.8 110.00 108.00 112.00 8.82 7.48 117 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11] 19.01.12] 5.0 16.8 102.25 500 101.85 102.63 8.27 6.95 0.35 B+// (puHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 13.7 103.62 103.45 103.60 6.76 4.84 0.99 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 229 107.35 700 107.20 107.45 7.62 5.46 1.60 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 56.0 101.30 101.35 101.70 8.84 4.43 345 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110  09.11.11  01.11.12 140 264 105.00 102.00 6.30 513 1.04 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 14.7 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 18.6 100.57 0.04 7.87 4.22 0.68 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 315 61.50 12.00 111.00 35.71 6.08 1.50 BB-//B+ Tenekom
®CK EQC-04 6000 R 7.30 07.10.10 06.10.11 133 101.77 | 0.08 30 005 101.65 101.85 5.68 3.58 0.99 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11 12.06.13 100 @ 33.8 100.25 100.55 100.90 7.60 4.06 0.71 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 05 95.00 187 21.00 301.38 1.97 0.01 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 2.0 135 101.01 100.20 101.10 443 3.46 0.12 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11 17.04.13 140 @ 319 100.95 650 100.51 100.95 7.46 2.01 1.00 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12 23.04.15 20.0 @ 56.5 101.50 | 0.13 35000 101.48 101.60 8.21 221 143 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 14 90.00 2 82.31 98.99 168.34 4.57 0.04 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 11.01.11 12.07.11 104 99.96 32.01 90.00 10.27 4.99 0.76 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12, 24.06.14 220 @ 464 100.30 29414 100.10 100.50 9.22 4.60 1.55 B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 121 102.40 1010 102.40 103.00 6.18 4.53 0.72 B//BB- Tenekom
Yepkusoso1 2000 R 1275  30.11.10 31.05.11 9.0 104.13 | 0.03 104.00 104.30 7.03 6.11 0.67 notpeb. To..
YTN3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 2.0 56.4 95.02 JoTo3BaH/ Npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 150 @ 275 106.09 4540 105.95 106.08 11.40 7.76 1.04 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 9.8 TOproBnst
QitptOHPPA01 2000 R 16.12.10 16.12.10 35 5.00 1.00 9.00 TpaHcnopt
Onemlnz-02 2300 R 21.00/ 09.09.10, 14.06.11  04.09.14 10.0 = 48.8 105.90 13.20 4.94 0.63 (buHaHCbI
OMAnbsiHe 1 2000 R 07.01.11 08.07.11 10.3 MaLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 8.7 3HepreTuka
FOHUMMnK 01 2000 R 14000  07.09.10 06.09.11 12.3 notpe6. ToB.
tOHuTaiin-01 1500 R 1200 22.12.10 22.06.11 9.8 99.98 98.10 12.33 5.98 0.69 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 201010 211011 17.10.12 140 @ 259 104.13 103.70 7.31 2.63 1.00 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 25.9 106.75 208 060 106.89 107.65 8.16 2.66 1.76 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 21.2 100.37 100.00 7.94 3.97 151 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 141210 14.12.10 34 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 31.2 102.17 102.00 102.99 12.01 3.05 1.96 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250  28.09.10 26.03.13 31.2 102.11 0.11 102.00 102.99 12.04 3.05 1.96 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 18.4 103.73 0.48 5000 102.50 103.75 7.58 4.95 1.19 BB/ 3HepreTMka




Fixed Income Daily 03.09.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  30.11.10 30.11.10 3.0 101.15 145001 100.00 3.24 3.96 0.24 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 20.7 100.00 400 100.00 7.81 3.86 0.95 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 457 100.90 100.00 7.94 4.32 2.34 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 9.9 100.50 150 101.01 105.75 9.79 5.09 0.72 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 28 100.50 100.06 4.56 2.32 0.22 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 14.0 100.78 98.10 100.00 6.67 2.55 0.64 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 271 101.31 100.01 103.00 8.24 247 1.10 B MyHULMNaNbHbIA
Kanyx06n-2 1300 R 840  29.11.10 29.08.11 120 | 100.69 101.00 111.00 768 203 | 0.89 BB-// MyHULANANbHbI
Kanyx06n-3 1000 R 905 021210 29.11.12 273 | 10283 97.00 755 219 | 168 BB-// MyHULNANbHbI
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 343 | 103.35 100.00 105.69 8.68 244 | 189 BB-// MyHULANANbHbIi
Kapenus 11 800 R 980 11.11.10 10.05.12 205 | 101.70 100.45 102.95 8.20 480 | 094 BB-// MyHUL@NaNbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 91 | 106.00 404 161 105.80 106.49 6.84 448 | 046 BB-// MyHUL@NaNbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 75 100.80 100.08 5.89 3.79 0.41 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 75 100.80 100.08 5.89 3.79 0.41 BB-// MYHULMNANBHbINA
KOMM 68 06 700 R 1050 14.10.10 14.10.10 14 100.70 5000 100.55 4.29 5.23 0.11 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 39.2 100.64 99.17 111.11 7.97 4.51 2.25 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 63.9 95.55 7.98 3.94 3.56 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 27.8 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 26.6 105.20 5500 105.10 105.30 6.78 2.70 113 BB+/Ba2/BB+ MyHULMNaNbHbIA
leH06n-206 800 R 1401 08.12.10 08.12.10 32 102.30 2900 102.01 102.50 5.17 6.83 0.25 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 51.8 113.90 112.21 115.16 8.15 5.36 3.18 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 3.8 101.97 101.35 101.99 3.66 4.92 0.30 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 473 101.70 100.80 101.60 7413 3.97 3.17 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 58.5 | 100.39 100.60 100.70 745 4.00 3.77 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 221 103.50 275 606 103.12 103.85 6.02 3.88 1.61 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1433 = 95.00 150 94.26 95.00 7.68 4.22 7.27 BBB/Baa1/BBB | MyHULnanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 82.6 99.65 37010 99.61 99.89 7.51 4.03 4.97 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 15.7 103.20 30 103.20 103.50 5.47 3.89 117 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 245 | 103.22 6.13 3.91 1.72 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 73.7 100.64 99.90 100.30 7.29 4.01 4.48 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 9.1 103.70 3000 103.70 103.97 5.00 2.40 0.69 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 335 | 121.62 6.53 311 2.14 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 458 122.18 6.94 3.10 2.79 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 39.8 123.43 124.05 125.44 712 3.06 247 BBB/Baa1/BBB | MyHuULunanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 76 100.75 363 515 100.71 100.80 7.88 4.46 0.56 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 441 98.00 3986 97.71 97.95 8.84 4.07 2.87 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 33.8 | 100.90 ' 0.30 2629 100.30 100.80 8.64 4.45 1.61 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00 22.10.10 15.03.12 18.7 | 110.80 72 110.20 111.00 7.32 7.57 0.91 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 138 | 100.72 59990 100.55 101.50 6.77 3.94 0.63 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 26.9 | 100.92 100.00 101.30 7.28 4.05 1.07 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 4.6 100.85 = 0.10 18 500 100.70 100.85 3.89 151 0.36 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 620 10.11.10 09.11.11 144 102.04 503 306 101.50 101.85 4.50 1.52 1.10 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 16.8 109.32 380 580 109.25 109.53 4.96 2.7 122 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 31.2 114.20 17 501 113.68 114.27 6.13 2.62 2.10 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 10.2 105.25 67 511 105.20 105.70 4.22 2.50 0.77 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 25.9 112.00 = 0.80 552 111.09 5.40 2.52 1.81 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 483 118.74 = 024 1 118.53 118.74 6.67 5.04 3.12 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 13.0 105.57 1416 348 105.25 105.75 4.66 4.72 0.96 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 515 | 104.85 = 0.2 450 026 104.83 104.85 6.87 3.85 3.38 BBB/Baa1/BBB |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 29.1 102.30 29742 102.26 102.34 6.19 3.48 2.10 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 23.3 101.97 = 0.12 86 097 101.91 101.95 5.83 3.35 1.72 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 59.2 99.20 0.10 78 300 99.20 99.33 7.20 3.33 3.91 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 26.4 100.01 5.98 6.00 1.89 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 22.6 100.50 700 000 100.69 100.76 5.94 151 1.66 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 35.0 100.00 30 000 100.00 100.40 6.24 1.52 248 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 22.09.10 17.12.14 52.2 116.95 15001 116.70 117.15 6.80 2.39 3.25 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 721 98.50 430 800 98.45 98.50 7.34 3.63 4.59 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 23.5 | 103.46 15000 103.46 103.49 5.00 3.86 1.09 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 8.000 08.09.10 29.08.18 97.3 100.14 1330 724 100.00 7.09 3.98 3.67 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 721 98.28 3636 960 98.00 100.00 719 1.90 4.23 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24.11.21 136.7 | 99.05 440 99.05 99.35 7.38 2.14 6.64 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 104.0 = 71.93 1427 957 71.28 72.19 7.55 5.31 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 309.6 | 93.30 62 680 93.30 93.80 7.64 3.69 10.89 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 96.6 92.63 5881875 92.00 92.77 7.16 3.77 5.59 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 28 100.88 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 114 100.65 30001 100.41 101.70 7.06 1.88 0.85 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 21.9 99.80 98.51 100.80 7.29 1.74 1.57 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 40.1 103.35 = 065 25010 103.00 103.35 6.95 2.24 123 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 32.7 116.09 116.00 118.00 6.92 3.22 1.85 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 31.7 101.00 79 000 101.00 101.20 7.48 1.96 1.40 BB//BB- MyHULMNANbHbIA
CaxafikyT-8 2500 R 880  25.11.10 26.05.11 89 102.10 101.55 101.90 5.96 215 0.67 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 16.0 100.15 10290 100.05 100.25 6.90 3.50 0.74 B MyHULAnanbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 27.9 100.52 100.20 100.60 6.74 3.49 1.36 B MyHULananbHbIi
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 394 108.35 99.96 109.50 745 3.14 1.46 B MyHUL@NanbHbIA
Yamypus-2 1500 R 840 17.01.11 15.07.12 22.7 101.97 = 097 1600 94.08 101.87 7.38 4.15 1.63 /Bat/ MyHULMNaNbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 36.3 100.75 | 0.03 13390 100.44 100.80 8.10 2.03 212 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 9.2 101.02 = 042 99.06 6.53 3.87 0.69 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 19.8 99.08 549 98.11 111.09 8.10 1.88 142 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 33.5 | 104.32 7.22 2.25 1.92 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 441 100.50 37042 99.01 100.69 7.79 1.94 2.04 BB//BB- MyHULMNaNbHbIA
FAkyT-09 06 2000 R 9.75  23.09.10 19.09.13 371 104.90 104.50 105.25 7.70 2.32 1.98 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 7.6 100.01 100.00 6.56 3.24 0.38 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 329 | 101.04 99.60 102.00 8.01 210 2.06 BB-// MyHULMNanbHbI




Fixed Income Daily 03.09.10
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 9.7 | 103.01 | 0.00 5.34 449 0.76 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 274 | 10808 | 0.00 6.34 474 1.97 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 224 | 10535 | 0.05 5.07 3.89 1.66 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 10.0 | 342 | 107.20 0.36 4.32 0.79 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.12.15 3.0 | 64.1 | 100.17 7.89 430 0.26 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 55.3 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 180 | 788 | 100.12 8.54 4.31 1.35 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 55.0 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 51.2 | 109.65  0.00 6.23 4.05 345 B+/Ba3/B+ chipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 28 | 101.12 | 0.00 2.51 3.65 0.23 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25 ~ 04.03.11 04.03.11 6.1 101.35 343 6.17 0.50 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34 13.11.10 13.05.13 328 | 10581 | 0.00 5.00 347 239 BBB-/Baat/ GaHkmn
BoM-15 300 § 750 2511100 251110 254115 3.0 | 637 | 99.09 11.50 3.78 0.22 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 55.0 | 102.52 6.05 3.27 3.75 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 814 | 100.35 6.74 3.39 5.20 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.10.10 25.04.12 20.0 = 98.62 10.86 2.25 0.72 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 330 | 103.68 6.25 3.74 238 [Ba3/ BaHKu
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 20 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 496 | 10740 | 0.13 5.33 343 342 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.10 21.09.12 250 | 10371 | 0.00 5.93 3.80 1.82 BB//BB XuMus
Evraz-13 1050 § 888  24.10.10 24.04.13 322 | 105.26 6.67 422 2.28 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 63.2 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.10 24.04.18 93.0 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 328 [Caal/D cblpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 0.8 | 100.34 2.74 7.77 0.07 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 25 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 78 | 10440 1.9 8.62 0.64 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 276 | 103.53 2.90 4.40 211 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 268 | 94.50 5.58 1.53 2.07 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 304 | 112.60 425 427 2.24 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 385 | 106.30 4.34 6.19 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 351 | 10331 | 0.00 3.29 218 269 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 31.7 | 108.02 4.07 3.40 232 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 354 | 109.38 4.06 343 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 424 | 10414 3.70 4.83 3.15 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 476 | 113.10 4.55 367 3.36 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 50.7 | 105.04 3.98 5.11 3.62 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 57.8 | 106.03 438 5.54 4.15 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 539 | 115.11 268 7.06 3.72 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 758 | 106.39 5.00 2.92 5.08 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 79.8 | 10261 4.61 5.00 5.50 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 87.3 | 1026% 4.93 5.30 5.74 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 90.7 | 107.70 5.25 6.13 5.82 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 926 | 117.08  0.02 5.38 348 5.66 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231010 23.04.12 23.04.19 20.0 | 1052 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720  01.02.11 01.02.20 1146 | 10751 | 0.04 4.75 3.35 3.04 BBB/Baa1/BBB |cblpbe
Gazprom-22 13008 6.51  07.09.10 07.03.22 140.1 | 103.95 6.03 313 7.86 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 440 | 2880 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3282 BBB/Baa1/BBB |cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 95 | 10351 | 0.00 3.40 3.85 0.76 /Baa3/BB GaHkm
Gazprombank-13 500 § 793 28.12.10 28.06.13 343 | 10645 0.00 543 3.73 249 /Baa3/BB GaHku
Gazprombank-14 500 § 6.25  15.12.10 15.12.14 52.2 | 100.94 6.00 2.24 3.70 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 616 | 101.50 = 0.07 6.15 3.20 4.15 /Baa3/BB GaHkm
Gazstream-13 647§ 563  22.01.11 22.07.13 351 | 10342 435 272 264 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 9.7 | 10454 5.11 5.26 0.76 /Ba3/B+ GaHku
HCFB-11-2 450 § 175 11.02.11 11.08.11 114 | 105.17 6.01 5.59 0.89 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.11 15.02.13 299 C/Caa2lD GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 26 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 9.7 Toproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 14.1 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 201 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 50.8 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 82.3 | 10533 | 0.02 5.40 3.02 542 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 117 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1432 | 104.00 = 0.39 6.17 3.20 804 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.09.10  10.03.11 10.03.16 6.0 | 67.2 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 10.7 | 10417 | 0.00 4.87 4.68 0.84 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 6.6 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 135 | 103.56 3.1 6.23 1.04 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 747 | 10227 4.58 4.95 5.10 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 14 | 10061 | 0.00 3.03 4.16 0.12 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 174 | 10542 | 0.00 3.99 3.79 1.32 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 1194 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 199 | 10742 @ 0.01 4.04 5.59 1.32 B/B1/ XuMms
NKNH-15 200 $ 850 221210 221210 221215 4.0 | 646 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 208 | 103.67 473 3.38 1.57 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 279 | 10630 | 0.00 6.25 435 2.02 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 625 | 10252 | 0.00 8.14 427 3.97 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 14.0 = 747 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 13.1 TOproBns

Promsvyazbank-10 200 $ 850, 04.10.10 04.10.10 1.1 100.50 267 8.46 0.

o

9 B+/Ba2/oto3BaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 138 | 10417 491 4.20 1.05 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 210 | 103.88 718 463 1.54 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 11.0 349 | 110.02 4.88 0.85 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 576 | 109.64 = 0.00 10.13 5.81 347 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 576 | 109.64 = 0.00 10.13 5.81 347 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 90.3 | 108.50 11.62 576 4.76 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 209 | 103.10 | 0.00 5.58 3.64 1.58 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 314 | 10288 | 0.00 22972 | 63.18 | 0.24 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 100 | 101.31 | 0.15 11.29 6.42 0.74 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 223 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 29 | 10120 | 0.00 1.86 3.40 0.24 BBB/Baa1/ GaHkm
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 202 | 104.40 3.45 6.00 1.58 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 329 | 107.30 | 0.00 429 3.34 242 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 31.2 | 100.3z 7.36 3.74 2.22 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 41.0 | 10741 | 0.00 472 3.32 297 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 459 | 11425 | 0.00 4.82 3.94 3.19 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 130 = 737 | 99.42 7.54 3.50 0.97 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 816 | 104.90  0.00 5.42 3.00 5.36 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 942 | 11385 0.00 5.52 3.40 5.83 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 6.1 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 56.7 | 100.18 | 0.37 3.58 1.81 420 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 96.1 | 14318 | 0.13 445 3.84 5.73 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 117.6 | 10328 = 0.31 4.58 242 7.52 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 216.8 | 181.32 | 0.13 5.52 3.52 9.46 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2383 | 119.29 | 0.29 4.32 3.14 5.70 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750  07.10.10 07.10.10 12 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 82 | 10051 | 0.00 7.81 429 0.63 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 4.0 | 644 | 9585 24.38 4.63 0.26 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 76.1 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 80.2 | 104.38 | 0.09 4.95 278 5.34 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 146 | 104.02 = 0.00 2.50 2.85 1.14 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 329 | 10596 = 0.00 412 3.06 244 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 345 | 10598 @ 0.00 420 3.05 2.56 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 59.0 | 102.98 4.80 267 4.20 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 354 | 10889 | 0.01 6.35 448 2.52 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 442 | 10833 | 0.00 6.63 421 2.99 B+/Ba3/BB- chipbe
Sibirtelecom-11 CLN 90§ 770,  24.10.10 24.04.11 78 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 59.9 | 104.22 6.68 3.69 4.05 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 49 | 10264 | 0.00 2.28 432 0.40 BB-/Ba3/BB Ternexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 17.3 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 11.0 | 103.89 = 0.00 5.54 4.81 0.86 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 106 | 103.1€ = 0.00 3.17 3.33 0.85 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 25.0 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 30.8 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 538 | 106.02 = 0.00 472 2.95 383 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 715 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 79.7 | 107.00 5.34 3.10 518 | BBB-/Baa2/BBB-  cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 916 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 1147 | 111.00 5.72 3.27 6.89 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 32 Tenexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 83.7 = 9850 11.80 5.34 4.64 B1/ GaHkun
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 9.9 | 10411 | 0.00 3.75 4.32 0.78 /Ba1/BB GaHkun
Transneft-12 500 § 6.10  27.12.10 27.06.12 224 | 105.39 | 0.00 3.03 2.90 1.71 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 221 | 103.90 3.16 259 1.72 /Baa1/BBB chipbe
Transneft-13 600 $ 7.70  07.02.11 07.08.13 357 | 11113 | 040 3.66 3.46 263 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.09.10 05.03.14 427 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870  07.02.11 07.08.18 96.5 | 12298 = 0.00 5.14 3.54 5.94 /Baa1/BBB chlpbe
Trust-12 CLN 20 § 11.50  06.09.10 06.09.12 245 CCC/Caat/ GaHku
URSA-11-1 130 § 12.00  30.12.10 30.12.11 16.1 | 108.13 | 0.00 5.55 5.55 1.22 B+/Ba3/ BaHku
URSA-11-2 300 € 830  16.11.10 16.11.11 147 | 103.53 5.11 8.02 1.10 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 9.0 | 335 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 119.9 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 138 | 10515 | 0.00 3.71 3.98 1.06 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 324 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 69.7 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 93.2 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 83.0 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 618 = 96.70 6.98 3.21 4.16 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 135 | 104.80 = 0.00 3.07 3.58 1.04 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 10.0 | 104.47 268 7.90 0.82 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 263 | 104.90 | 0.00 421 3.15 1.97 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 273 | 99.88 12.04 6.01 1.86 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 36.0 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 53.9 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.10 04.03.15 548 | 10339 | 0.04 5.60 313 3.76 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425  15.02.11 15.02.16 66.4 | 100.74 4.05 4.22 478 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 330 = 942 = 10499 = 0.03 4.90 327 245 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 59.0 = 3023 | 103.21 = 0.02 5.48 3.03 4.10 BBB/Baa1/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproenn

PykoBoauTtenb yrnpasneHunsa
Cepren LLlemapnos, she _sa@uralsib.ru

YnpaBneHue npopax . YnpasneHune TOproenu
Koppago Tasepxua, taveggiac@uralsib.ru AHppen bopucos, bor_av@urals!b.ru
Enena JoBraHb, dov en@uralsib.ru Bsauvecnas Yanos, chalovvg@uralsib.ru
AnHa Kaprosa karpz)vaam@uralsib.ru HaTanba Xpabposa, khrabrovann@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

anaBneHme Nno pblHKaM JOJITOBOIro Kannutana

KopnopaTuBHble BbINyckn ConpoBoXAaeHue NPoeKToB

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

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

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

I‘:ll/l[:)eKLl,I/ISI aHann3sa AoNroBbiX MHCTPYMEeHTOB 3amecTtuTenb pykoBoauTena ynpasineHus
Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru
Jonroeble 06si3aTenbCcTBa A Heqb 1 ras
Omutpuin Dyakun, dudkindi@uralsib.ru BukTOp MULLIHAKOB, mlshnyakovvv@urals!b.ru
Hanexaa Mbipcukosa, myrsikovanv@uralsib.ru tOnns HoBmnyeHkoBa, nowchenlgoya@uralgb.ru
Mapus Pazderko, radchenkomg@uralsib.ru Vipura Bynkua, bulkinaiv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru dneKkTpo3HepreTuka
Crpaterus/Monutuka Marseit Taiu, tai_ma@uralsib.ru
Kpuc Yndep, cweafer@uralsib.ru AnekcaHap CenesHes, seleznevae@uralsib.ru
Bsavecnas CMonbsiHWMHOB, smolyaninovv@uralsib.ru Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb
JleoHng CnnnyeHko, slipchenkola@uralsib.ru Omutpun CMonuH, smolindv@uralsib.ru
SKOHOMMKA Hukonan CocHoBckmi, sosnovskyno@uralsib.ru
HaTanba Maloposa, mai_ng@uralsib.ru TenekommyHukauumn/Mepma/
Onbra CrepuHa, sterinaca@uralsib.ru NHdpopmaLMoHHbIe TeXHoNnormm
KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
BaHkun KoHctaHTuH Benos, belovka@uralsib.ru
Jleonna Cnvnuenko, slipchenkola@uralsib.ru Kvpunn Baxtix, bakhtinkv@uralsib.ru
HaTtanbs Manopoga, mai_ng@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru MwuHepanbHbie ynoGpehnsi /
MawmnHocTpoeHue /TpaHcnopT
AHanu3 pbIHOYHbIX AaHHbIX AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
Bsvecnas CMonbsHMHOB, smolyaninovv@uralsib.ru WpwvHa WpTeroea, irtegovais@uralsib.ru

AHppen borgaHosu4, bogdanovicas@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

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

PepaktupoBaHue /MepeBop,

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

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

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