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PyGneBble BbiNycKn CTPATEMVS
WU3meHehue, 6.n.

YTM, % 3Hay. 3afdeH.  3aMec. YTD BHELLUHWI PIHOK
003 46020 77 4 12 (359) 3

! Ha choHe HOBbIX OMaceHn OTHOCKUTENBHO JOMToBbIX NPobiem EBpomnbl MUPOBbIe (UHAHCOBbIE PbIHKM
Faanpon-11 71 3 ®  (19) b

3aBepLUVNN AeHb CHVKeHVEeM. CerofHs BaxHbIi [eHb 715 PbIHKOB: 3aniaHupoBaHa nybnavkaums

Cucrema-3 3 - (25 (485  kpynHoro 6G10Ka MakpOCTATUCTVKM, B TOM YMCTIe OKOHYaTeNbHOM oLeHka BBIM 3a |l keaptan 2010 . 1

mHaekc PMI 3a CeHTﬂ6pb. Mocne pOoCTa HakaHyHe eBpO6OH£I,bI cerogHa MoOryT CHM3UTbCA B LIEHE.
CblpbeBble PBIHKIML cTp. 2
WU3meHenue, %

3Hay. 3apjeH. 3aMec. YTD BHYTPEHHV PbIHOK
3onoo, $fyHuya 13099 01 5.9 194 Cpasy HecKonbKo IMUTEHTOB pa3MellialoT cBomn obnuraummn: baHk «Pycckmin CtaHaapTt», Cymoctpon-
Urals, $/6app. 795 24 44 39 TEIBHBIM OaHK M TTK 5. Lottt cTp. 2
S&P MeTannbl, MHa. 17759 1.2 9.8 4.0
S&P C/x npoa., uHa. 672.3 (0.6) 95 9.2
[ CBEHEXHBIMPHHOK
UsmeneHve JINKBMAHOCTL pacTeT NoC/e 3aBepLIEHNS NePUOAA HaNoroBbix mnatexen. CTaBkM MexHaHKOBCKOro
RUB wrpa. sMay, sagew. samec. YIp  KPEAMTOBAHMS CHIXAIOTCA, U Mbl OXMAAEeM NPOAOMKEHNS 3TON TeHAEHLMN B KPAaTKOCPOYHOM nep-
(& 11T 1 1= =TSSP P PR UUPPPPPPRRT crp. 4
PEMO & LB 0.2 (0.6) 01)  (1143)
Kopcueta 6387  100.9 312 (1954)
T s | KOPMOPATMBHBIECOBbITVMA
WU3meHeHue, 6.0.
NDF 1Y, % 416 (11) ® (232
MOSPrime ONN, % 2.86 @) 10 (159) HMTN (BB+/ BA1/ NR)

Buepa HMTM onybnukoBan pe3ynbTathl | nonyroams 2010 r. no MCDO, koTopble NOATBEPAMAN UC-
KMOYUTENBHO YCTONYMBOE (PUHAHCOBOE MOMOXEHNE KOMMaHUM. TeM He MeHee KOMMaHWs He BHecna
USDRUB 3041 0.1 (1.0) 2 acHoCTb B CUTyaLMIO C MNaHMPYIOLLENCA CAeNKOM No Nokynke MprUMOPCKOro TOProBOro rnopra, rMosToMy
Mbl paccMaTpVBaeM NpeacTaBleHHYIo0 OTYETHOCTb Kak HEMTPanbHYIo A1s ee eBpOObAUraun. .. cTp. 5

WU3meHenue, %

NHpekcbl
W3meHehue, 6.n.
6.n. 3Hay. 3afdeH.  3aMec. YTD
Russia 30 - UST 10 185.0 (5) (6) 29 RUSSIAN INFORMER
EMBI + Spread 305.4 (10.4) (15.7) 11.0

HoBocTM M KOMMEHTapuu, OTHOCALMECS K PbIHKY akUuiA, CM. B HalleM eXegHeBHOM W3JaHuu
Russian Informer.
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Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTPaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMEHHOTO paspetleHms. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

JleHb, HaCbIWEHHbIN COObLITUSIMU. B OTCYTCTBME BaXKHOW MaKpOCTAaTUCTUKM WHBECTOPbI BHOBb 3afyMaliuCb O [OrOBbIX
npobnemax eBpO30HbI, YTO MPUBENO K HE3HAYUTENBHOMY CHUXEHWIO BefyLMX OUPXKEBbIX MHAOEKCOB. OAHako, MOCKOMbKY
eBporenckasa BasloTa BYepa npeofosnefia otMeTky 1,36 [ONN/eBpo, Hefb3f CKasaTb, YTO CTPaxy Mo MOBOAY €BPOMNencKou
CUTYaLMW OeNCTBUTENBHO YCUnMBaloTca. Ha doHe ocnabreHvs aMeprkaHckon BanioTsl LieHa HedTv B Hblo-Vlopke nogHanack
Bbilwe 77 ponn./6app. Cyas no Tomy, 4to nanata npepcrasutenert CLUA onobpuna 3akKOHOMPOEKT, MPWU3BaHHbLIN YBENNYUTb
faBneHuve Ha Kutam ¢ Lenbio peBanbBalmm 0aHs, ocnabneHve aMeprkaHCcKom BanioTbl MPOLOMXKMTCA. PaHee Mbl yxke oTMeYanu,
YTO OXWAAEM CHWXKEHWA Kypca Aonnapa B CpeQHeCpOYHOW MepCrnekTVMBe Mocie MPUHATUA HOBOTO 3KOHOMMUYECKOro nfiaHa
obbemoM 350 MNpa A0S, KOTOPLIV YBENUYUT 1 Be3 Toro pasayTble gecdbunumt 1 gonr CLUA. CerogHsa npefctont MHTepecHbIN 1
BaXKHbI N151 MHBECTOPOB [eHb, BKIIOHAOLLMIA NyOnMKaLmio KpynHoro 61oka MakpoCTaTUCTUKK, 1 NPEeXe BCEro OKOHYaTeNbHOM
oueHkm BBIM CLUA 3a Il kBapTan, KoTopasi, kak 0XWOAeTcsi, oCTaHeTcst 0e3 M3MeHeHWU Ha ypoBHe 1,6%. CerogHs OydeT Takxke
NpefcTaBneH MHAEKC YnKarckoro MHCTUTYTa MeHelxXepoB no 3akynkam (PMI), oTpaxalolmn 3KOHOMUYECKYO0 akTMBHOCTb B
Yurkaro 1 ABnsOWMACS 6aPOMETPOM AENTOBON KOHBIOHKTYPbI. COrlacHO MPOrHO3aM, CEHTAOPbCKOe 3HaYeHNe MHAeKCa CHU3UTCS
[0 56 NyHKTOB C 56,7 nyHkTa B aBrycte. Kak obbl4HO B YeTBepr, OyayT onybnmnkoBaHbl exeHefenbHble faHHble Mo Yuciy
obpalleHnn 3a nocobusMu no 0Ge3paboTuue. Kpome TOro, Ha YeTBepr HameyeHbl BbICTYMNEHWUS Cpa3y HeCKONbKMX
npepctasutenent OPC, rnaBHbIM M3 KOTOPbIX CTaHeT pedb rnasbl beHa bepHaHke B CeHate CLUA. ®OPC npoeepeT cerogHs
oYepenHOM 3Tan BbiKyna obnnraumi ¢ pbiHka, npuydem OyneTt npruobpeTtath AOBOMBHO AMIMHHBIE BbIMYCKM, YTO MOXET OKa3aTb
BVISIHWE Ha AeCcATUNETHWE KazHadenckme obnmnraumm, LOXOAHOCTM KOTOPbIX BYepa NPakTNYeCkmn He M3MEeHUNNCh, OCTaBLUNCL Ha
ypoBHe 2,48%. MNpencraBnseT UHTepeC 1 MHbopMaums 13 Esponsl, rae 6yayt onybnmkoBaHbl NpeaBapuTenbHble JaHHbIE MO
NHMNAUMY 3a CeHTABPb — KOHCeHCYC-NporHo3 Bloomberg npennonaraet poct ueH Ao 1,8% ¢ 1,6%.

Mokynku B eBpoGoHpax. Crnpel WMHOAMKATMBHONO CyBEPEHHOro BbiMycka Russia’30 BYepa HeMHoro cysmncs (Ha 5 6.n.),
pocturHye 185 6.1., ueHa Russia’30 noebicknack Ha 14 6.n. 0o 119.4% oT HOMMHana. Ha Haw B3rnag, cnpasenfivBbIv
[Vana3soH crnpefa coctaBnset125-175 0.M., U Mbl CHUTAEM, HTO, BO3MOXHO, yXKe B Bnuxkanilee BpemMsi MOCTENEHHO OH HayHeT
Cy>aTbCsi. B kopnopaTtMBHOM cermeHTe npeobnafanu nokynarteny, npuyemM B ANMHHbIX Bymarax. bnarogaps pocty LeH Ha HedTb
CaMbIl ONMHHBIV BbIMycK [a3npoma Gazprom'37 nogopoxan Ha 76 6.n. 0o110,9% oT HoOMMHana, NoJib30BaIUCh CMPOCOM U
camble AfIHHble eBpoobnuraummn BTE, VTB'35, Bbipoclive B LeHe Ha 36 6.n. 1o 102,8% oT HOMMHana. Byepa eBpoobnuvraumm
BaHka MOCKBbI MpPaKTUYECKN He U3MEHUNNCL B LIEHE, @ BEHYEPOM PEUTUMHIOBOE areHTCTBO Fitch momecTtuno pentuHr HGaHka Ha
NepecMoTp C BO3MOXXHOCTbIO MOHMXeHWS. AKTUBHO NOKYyNanucb 1 eBpoobnuraumm CeBepcranu, KOTopble B NOCNefHee Bpems He
MeHee aKTMBHO npoaasanuch. Severtal’13 npnbasmnu B LeHe 26 6.n. (0o 110% oT HoMuHana), Severtal' 14 BbIpOCIM HECKONBKO
ckpomHee, Ha 13 6.n. (o 109,9%). BONbLWMHCTBO a3MaTCKMX PLIHKOB CErofHs YTPOM MafaeT, CHWUXKAIOTC U KOTUPOBKM
(blo4epPCOB Ha aMepurkaHckme POHAOBbIE MHAEKChI, YTO B COBOKYMHOCTM, CKOPEe BCEro, MPUBELET K CHUXEHWMIO POCCUIMCKMX
VNHOEKCOB Ha OTKPbITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

BaHkM 3aHMMalOT... baHk «Pycckun CTaHpaApT» MPOBOAWT BTOPWYHOE pa3MellieHuWe 7-ro Bbimycka obnuraumin. O6bem
pa3melleHns — 3 mnpg pyb., noraweHue Yepes rog. CTaBka KyrnoHa, KOTOPbI BbIMNayMBaeTcs ABaxAbl B rof, onpefeneHa Ha
ypoBHe 7,5%, OMana3oH UeHbl BTOPMYHOMO pasmelleHus coctasnaseT 99,9-100,3%, 4TO COOTBETCTBYeT AOXOAHOCTU K
noraweHnwo 7,32-7,77%. KHura 3asBok Obina OTKpbiTa 23 CeHTAOps, a 3akpbiBaeTca 4 oKTAbps. DMUTEHTY MPUCBOEHBI
KpeamuTHble perTuHru Ba3/B+/B+. MNepBUYHOe pa3melleHne obnuraumii 7-ro Bbinycka COCTOANOCH B CeHTsOpe 2006 r. Ham
HPaBUTCA KpeamUTHOEe KayecTBO DaHKa, OAHaKO NP CONOCTaBMMON AopaLn Mbl OTAaeM npednoyteHne obnuraumam XKO-5. Mo
HalleMy MHEHWIO, Y4acTBOBaTb B Pa3MELLEHUM UMEET CMbICST, €SN [OXOLHOCTb C/IOXKMUTCSA MO BepXHel rpaHuLe oObsBIEHHOMO
Znana3soHa. NMomumo Pycckoro CraHgapTa, 0bnuraumm B HacTosiLLee BpeMs pa3meLLiaeT 1 CyLoCTpouTenbHbIN BaHk — 4-1o cepuio
Ha 1,5 mnpg py6. CTaBka NepBOro KyrnoHa onpefenseTcs no pesynbrataM OyKOUNAMHra, npefnonaraeMbii agnanasoH — 9,75-
10,25% rofoBbIX, KYMNOH BbINMa4nBaeTcs ABaxdbl B rof. Pa3melleHne dynet npoxoautb no 100% oT HOMWHanNa, NiaHupyemas
[laTa pa3MelleHns — 12 okTs0ps. B obpalleHum yxe HaxoasTcs eBpoobnuraumm CyaoctpoutensHoro 6aHka (Ha 50 MaH gonn. ¢
noraweHvem B 2017 r.) 1 pybnesble obnuraumm (Ha 1,5 mnpg pyb. ¢ noraweHvem B 2012 r.). SMUTEHTY NPUCBOEH PENTUHT
«B3» c nporHozom «CtabunbHbiny (Moody's).
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...3aHUMaAIOT U 3neKTpo3HepreTuku. TIK-5 nnaHMpyeT BbiNyCTUTb ceMuneTHme obnunraumm nepBomt cepumn Ha 5 mnpa pyb. ¢
ocepTom Hepes Tpu roga. OpreHTUP NepPBOro KyMnoHa, BbINAa4MBaEMOro ABaxbl B rof, HaxoguTcs B amanasoHe 8,75-9,5%,
YTO COOTBETCTBYET AIOXOAHOCTI K MOralleHnto Ha ypoBHe 8,94-9,73%. KHura 3aaBok Obina oTkpbiTa 22 ceHTAbps, 3akpoetcs 12
oKTI0ps, a y>e Ha 15 okTAbPs 3anNnaHMPOBaHO pa3MelleHne Oymar Ha bupe. [Ing sMuUTEHTa 3TO OyLET NepBoe pa3meLleHre
obnuraunn. B nocnegHee BpemMs MHOrMe 3neKTpo3HepreTuyieckne komnaHum (TrK-2, TrK-6, TrK-9 n ®CK) Bbinyckanu csom
OOHIbI, U B 3TOM CErMeHTe pblHKA BO3HVK Mepem3bbITOK MpefiioXeHus, nostoMy TTK-5 cMOXeT pa3mecTUTbCs TObKO Mo
BEPXHEeW rpaHuvLe AranasoHa.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBMAHOCTb BOCCTAaHABINBAETCA NOC/e HAaNoroBbIX nnarexewn

CeHTAbpbCKMe HANOroBble NNaTeXM 3aKOHUYMINCL, NMMKBUOHOCTL PACTET, a CTaBKN MexXOaHKOBCKOro KpeaMUTOBaHWS CHMUXAIOTCS.
OcTaTkM Ha KopcHeTax KpeduTHbIX opraHm3aumi B LIB yBennunnmcs Ha 100,9 mnpa py6. oo 638,7 mnpa pyb., HO Aeno3nThl
DaHKOB CcokpaTunchk Ha 38,5 mnpa py6b. oo 431,1 mnpa pyd. MHaMKaTMBHas ogHoaHeBHas ctaBka MosPrime notepsna 2 6.m. u
coctaBuna 2,86%. Tenepb ypoBeHb NMKBUMAHOCTL MPOLAOIKNT PacTy, MOCKOMbKY He OXWuaaetcs ckonb Obl TO HW ObiNo
CYLLIECTBEHHbIX OTTOKOB, @ CTaBKM Ha MeX0aHKOBCKOM PbIHKE, CKOpee BCero, OCTaHyTCsH HU3KUMMU.

O6bemM onepaunn no caenkam PEMO-KpeanToBaHUA CHU3UNCA Ha 643 MAH pyD. Mo CpaBHEHMIO C NpeablayLwlen ceccmen m
coctaBun 162 MnH py6. CtaBka ogHoaHeBHoro PEMO Beipocna Ha 1 6.n. 10 5,06%.

Pybnio okasanu NofaepKy pacTylime HedTsHble KOTMPOBKM, 3a BYepaLLHIo ceccuio bappenb Brent nogopoxan Ha 2,3%, ero
CTOMMOCTb NpeBbicuna 80 monn. Pybnb yKpenuncs no oTHOLEHWMIO K gonnapy Ha 11 koneek (Kypc 3akpbiTvs Ha MMBE coctasumn
30,42 py6./nonn.). C npyrov CTOpOHbI, €BPO MPOLOMKMI YKPENeHne Ha MMPOBLIX PbiHKax WM Npubasun 28 Koreek no
oTHoLLeHWIo K pyosio (41,42 pyb./eBpo). CerofiHs aaMaTckme pbIHKM Hadanm TOPrM B «KPacHOW 30He», a Aofnap AOpOXaeT Ha
(boHe OXMOaHWMMN HaMEYEHHOro Ha CerogHsa BbICTynneHus beHa bepHaHke M onaceHMW 3amMeffieHVsi pPocTa aMepUKaHCKOW
3KOHOMUKW. Mbl nonaraem, 41o pybnb cerogHs Oyaet cnabetb 13-3a yKpenneHus Aonnapa, XoTs BbICOKMe HedTiHble KOTUPOBKM
MOTyT OKa3aTb eMy OnpeAesnieHHyIo Noaaep>kKy. Toprv OynyT NpoxoauTb, ckopee Bcero, B Avanasore 30,4-30,5 pyb./nonn.

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

HMTN (BB+/Ba1/NR)

CTtabunbHbIN PNHAHCOBDLIN NPOdUIb;
HeonpeaeneHHOCTb oTHocuTenbHO Nokynku MNTI ocraeTca

21-NpoLEHTHbIN POCT NPUOBLININ NPenMyLLECTBEHHO 3a cdeT 3ddeKTa KypcoBbiX pasHuL,. Buepa HMTI onybnukosana
pesynbTatbl | nonyrogma 2010 r. no MC®DO, koTopble NOATBEPAUIN UCKITIOYUTENIBHO YCTONHYMBOE (PUHAHCOBOE MOMOXEHME
KomnaHnKn. Bmecte ¢ TeM HMTIT He BHEC SCHOCTb B CUTyaLMIO C NNaHMPYyeMOW COeNKor no nokynke MprMopcKoro ToproBoro
nopTa, W TMOTOMY Mbl PAacCMaTpUBaEM MPeLCTaBIEHHYIO OTHETHOCTb KaK HeWTpalibHylo Afif eBpoobivraumii KOMMnaHum.
CoBokynHas Bblpydka HMTI 3a | nonyrogne ysenudmnach Ha 4,2% o 348 MnH Aonn. Ha hoHe CHUXeHUs rpy30000poTa Ha
2,6%. Bbipyyka OT CTMBMAOPHbIX ycnyr (Ha KoTopylo mpuxogmtcs 78,6% OT COBOKYMHOrO mokasaTtens) Bo3pocna Ha 6,9%,
NPerMyLLEeCTBEHHO NOA, BAUSHWEM W3MEHEeHWM B CTPYKType rpy3oobopoTa (pocT mnepeBanku NecHbix rpy3oB Ha 33,5%,
MUHepasbHbIX yaobpeHun Ha 47,2%, 3epHa Ha 2,1%) 1 pocTa nepeBasikm KOHTEMHEPOB, a TakXe yBennyeHus obbeMoB
NpodaXxu U TMOBbILEHWS OTMYCKHbIX LeH Ha OyHKepoBOYHOE TOMMMBO. Bbipydka OT pononHuTensHbix ycnyr (13,0% ot
COBOKYMHOM) cHM3Mnacs Ha 10,0% MNo mpuyMHe COKPaLLeHWUs CPOKOB M OOBbEMOB XpaHeHWsl rpy30B Ha TeppuTopumM MopTa,
BbIpyYKa OT ycnyr drnota (6,8% oT coBokynHowm) cokpaTtunack Ha 0,6%, a BbipyyKka OT PEMOHTa CY[0B W MPOYMX BUOOB YCIyr,
[ONsi KOTOPOW B COBOKYMHOCTU He npeBbllaeT 2%, yBenudunacs Ha 116,1% un 32,2% cooTBeTcTBEHHO. [Moka3zaTens EBITDA,
CKOPPEKTUPOBAHHbBIN AN LeNeln ConocTaBMMOCTU Ha KYPCOBbIE Pa3HWLbl U [LOXOAbl OT pa3MelleHHbIX Leno3nToB (3aHMMaloT
3HAYUTENBbHYIO JOMO B aKTUBAX), YBENUYUICS Ha 3,8% 00 245 MAH Jonn., a Yvictas npunbbinb — Ha 20,7% ao 156 MnH gonn.
OunLLeHHas oT athdeKkTa KypCcoBbIX PasHUL, YMCTas NpubbInb Bbipocna Obl Ha 9,4% ao 169 MnH fonn. Ha poct cebectommocTy
(+14,9%) cywecTBeHHO NMOBNUANO yBenuYeHe 0OBEMOB W MOBbILLEHME 3aKyMOYHbIX LeH Ha Ma3yT 1 Au3enbHoe TOMMBO, a
KOMMepYeckmne, obLLEeX03sNCTBEHHbIE U aAMUHUCTPATUBHBIE PACXOLbl CHU3UANCL Ha 32,3%, rnaBHbIM 0Opa3oM Mo npuynHe
BOCCTaHOBNEHMS NMPU3HAHHOIO paHee yObiTka. PeHTabenbHocTb EBITDA octanach OnmM3Kon K pesynbTaTy rognyHomn LaBHOCTU Ha
ypoBHe 70,3%.

(-]

B3rnsig Ha eBpoobnuraumm HemTpanbHbIN. EAVHCTBEHHBIM HAaXOAAWMIACA B 0OpaLLeHnM BbIMyck eBpoObAMraumi KoMnaHnm
NMCP "12 (YTM4,66%) BYepa HMKAK He OTpearnpoBan Ha npeacTaBieHHylo OT4eTHOCTb. Cepbe3HO MOBANUSATL Ha KOTUPOBKM
CMOTYT HOBOCTW OTHOCUTENbHO MNAHMPYIOLLMXCS COENOK, HO MOKa SCHOCTU OTHOCMTENBHO HUX HET, Mbl pekoMeHAoBanu Obl
BO3Aep>XaTbCs OT MOKYMNokK Bymarn. Byepa Takxe nosiBunach MHGOPMaLIMS, HTO NpoAaxa rocyaapcTBom cBoel nonv B HMTIM
(20%) coctontca B | kBapTane 2011 r., B CBA3M C 4eM KOTMPOBKM MOTYT MPOCECTb, MOCKOSbKY HEKOTOPbIE YHaCTHUKMU PbIHKA
MOTyT NprobpeTaTh NCKITIOHYUTENBHO PUCKM KOMMAHWIA C roCy4acTUeM.

MonHbIA TekcT 0630pa OyneT onybnvkoBaH B brivalllee Bpems.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

30 ceHTabps

4 okTA0pA

5 okTA6ps

7 okTabps

11 okTA0pA
12 okT56ps

13 oKkTA0pA

14 okTa0pA

15 okTA0pA
[eHeXHbIN pbIHOK

1 okTA0pA

27 okTabps
24 Hosbps
24 Hos0ps

1 AHBaps

PasmeleHne EBPP-06 (3,5 mnpa py6.). Pasmelenne EBPP-07 (3,5 mnpg py0.). PasmelleHne
CutpoHnkc-60-02 (3 mnpa pyb.). Odepra HOK-2 (0,4 mnpa py6.). Odepta Ain-TEKO-2
(0,63 mnpg pyo.).

MoratweHue MpomcBa3bbaHk-2010 (200 mMnH gonn.).

Pa3melleHue T[] Konenka-60-02 (3 mnpg py6.). MoraieHwe YpansaroHzason-OuHaHC-2
(3 mnpa py6.).

PasmellieHne Huxeropoackas 06n-34006 (5 mnpga pyb.). PasmelleHne CuHeprms-bO-01
(3 mnpa py6.). Morawenuve baHk Pycckun ctanHgapT-2010 (500 maH gonn.).

OdepTa EDCK-2 (1 mnpa pyb.).
OdbepTa XK®D-4 (3 mnpg pyo.).

MoratweHune XaHTbl-MaHcmnck CtporPecypc-1 (3 mnpa py6.). MoraweHne
CanaBatHedTteoprcnHTes-2010 (2 mnpg pyo.).

OdcpepTa UHBecTTOproaHk-4 (1,5 mnpg py6.). Morawenne MTC-2010 (400 mnH gonn.).
Moratuerve Eqmnas Espona-1 (1,2 mnpg py6.). Moraluerne Pecnybnvka Komn-24006
(0,7 mnpa py6.).

OdepTa baHk PeHeccaHc Kanutan-2 (3 mnpa py6.). .). Morawenne ANXK-3 (2,25 mnpa py6.).

LleHTpobaHK pa3mecTuT Ge33anorosble KpeauTbl CPOKOM Ha 5 Heflenb
BaHku BepHyT LieHTpobaHKky 40 Mnpz pyoO.

BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.

BaHku BepHYT MUHMUHY 7 Mnpg pyo.

LleHTpobaHK npekpaTnT NpeaoCcTaBnaTh Oe33anorosble KPeanThl



Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % noraweHus
HOK-2 400 100 15,5 10,0 22 ceHTsbps 2011
30.09.10
An-TEKO-2 630 100 12,5 12,5 30 nekabps 2010
11.10.10 E3CK-2 1000 100 8,74 -
12.10.10 XK® baHk-4 3000 100 14,0 -
14.10.10 NHBecTTOprbHaHk-4 1500 100 14,5 -
15.10.10 PeHeccaHc Kanurtan-2 3000 100 22,0 -




Fixed Income Daily 30.09.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 20.8 98.01 9.94 105.00 10.36 4.7 143 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.8 100.67 100.56 100.80 9.15 4.58 21 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 99.0 100.10 | 0.39 59127 100.00 100.17 8.27 2.03 413 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 121.3 100.03 | 0.03 758 459 100.03 102.49 7.61 2.04 4.89 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 133.5 99.74 99.40 99.70 8.54 5.85 5.58 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.5 100.19 100.10 100.49 5.09 237 0.04 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.10 01.02.12 16.3 100.16 102.50 103.40 8.85 2.19 1.16 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 24.9 101.02 100.70 101.20 6.81 1.83 1.35 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 46.2 100.19 98.11 101.15 7.52 1.86 2.30 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.5 99.99 | 040 98 231 99.48 99.99 791 1.94 3.26 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.9 99.65 129 000 99.60 99.84 8.00 191 2.30 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 7.7 99.26 98.97 99.33 7.93 1.90 3.26 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 271 102.05 | 0.55 1 101.50 102.05 6.54 7.82 0.24 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 13.0 101.49 6 99.00 101.20 6.53 3.88 0.95 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 371 100.49 1 100.49 101.49 7.97 4.09 1.34 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 36.2 107.29 120 107.00 107.40 6.30 6.53 0.90 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 20.0 38.3 110.07 | 0.04 109.50 110.37 7.36 6.27 1.38 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 57.6 100.60 | 0.55 220 000 99.96 100.40 9.09 222 3.59 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 574 99.90 181600 99.90 99.95 8.51 2.06 2.28 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.25 503 500 100.01 100.25 9.18 222 3.57 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.25 503 500 100.01 100.25 9.18 222 3.57 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 21.3 meTannyprus
ATom3HNp06 10000 R 750  15.08.11 15.08.14 472 99.95 5000 99.90 99.95 751 7.50 3.24 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.7 100.70 100.50 101.39 745 3.84 218 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 30.7 101.18 101.20 101.34 7.24 3.82 2.18 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 7.0 100.86 9.76 2.72 0.50 B3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 8.100 1210.10  13.10.11] 09.04.13/ 13.0 30.8 101.00 5002 100.90 101.15 7.16 4.00 0.92 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 36.3 100.15 | 0.15 252 230 100.00 100.15 7.53 3.73 1.34 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 10.1 100.00 70.00 102.00 6.54 3.22 0.76 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 4.0 285 100.61 70.00 547 3.72 0.35 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 1.0 7.2 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 49 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 9.3 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 5.4 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.6 108.75 | 0.35 65001 108.56 108.75 8.24 573 1.82 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 27.0 75.6 108.57 392 160 108.41 108.65 8.33 5.74 1.82 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212] 131216/ 27.0 75.6 108.59 | 0.09 387728 108.40 108.59 8.32 5.74 1.82 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 5.0 171 103.50 1 103.50 103.99 8.15 8.19 0.38 MeTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 7.0 314 100.54 98.01 100.69 9.40 5.24 0.52 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 26 95.00 350 77.70 83.99 46.03 8.14 0.14 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 26 100.81 100.65 5.09 4.45 0.20 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 294 100.43 99.91 100.50 7.38 3.70 2.09 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 334 100.60 | 0.01 1 100.60 100.70 7.79 3.92 2.30 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 334 100.67 100.57 100.75 7.76 3.91 2.30 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.7 100.60 100 000 18.02 100.65 8.63 21 10.19 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 28.9 100.00 33.00 100.00 8.15 3.99 2.03 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 341 105.12 500 000 104.50 105.99 7.32 4.39 2.33 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 10.0 45.9 107.10 12734 107.00 107.44 5.81 7.08 0.71 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 21 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 21 100.52 98.10 5.39 4.22 0.16 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 35.7 103.02 102.40 4.99 2.90 0.42 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 2.0 259 101.58 100.40 101.32 1.93 6.87 0.14 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13, 6.0 29.7 102.28 100.50 101.90 7.08 6.09 043 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 371 100.00 | 0.17 505 99.90 100.04 7.61 1.84 2.53 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10 13.07.12] 06.07.16, 22.0 70.2 100.80 | 0.13 248 493 100.60 100.80 6.87 1.78 1.56 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 15.0 51.1 103.30 103.30 103.60 6.91 2.34 1.09 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.9 100.85 129 955 100.75 100.92 742 1.88 21 BBB/Baa1/BBB | GaHku
BTB B0-02 5000 R 760 17.12.10 15.03.13 29.9 100.93 175 506 99.02 100.93 7.38 1.88 2.1 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.9 100.90 270 830 95.00 100.95 7.39 1.88 21 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 124 105.93 5.50 541 0.89 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11  14.02.11] 05.02.13 5.0 28.7 102.48 99.95 105.00 0.47 3.58 0.38 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10  07.06.11] 29.05.13 8.0 324 101.83 | 1.53 1 100.00 101.83 3.46 3.08 0.65 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 413 99.95 4310 4.44 99.95 6.99 3.44 1.70 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14 2.0 50.0 100.74 | 0.11 3.24 243 0.12 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 7.00 121010  14.07.11] 07.07.15 10.0 58.1 100.50 60 100.45 100.60 6.40 1.74 0.67 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 9.0 69.3 100.75 | 0.25 9963 100.75 100.90 6.44 1.86 0.62 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 750 141210 16.06.11] 07.06.16, 9.0 69.3 100.70 7340 100.70 100.87 6.52 1.86 0.62 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/  30.11.16, 2.0 75.1 100.84 100.60 100.79 5.20 240 0.19 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 17.0 83.3 100.30 | 0.20 200015 100.05 100.30 6.96 1.75 118 BBB//BBB (buHaHCbI
BTB-N3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17 11.0 83.3 100.00 99.50 100.50 6.77 1.66 0.79 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 22.0 70.4 11458 | 0.13 3685 114.40 114.58 6.11 6.42 1.54 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 103.8 106.17 2714 106.17 106.25 5.15 7.84 0.50 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 9.0 45.5 122.00 29520 122.00 122.05 5.62 0.82 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 212 111.92 | 0.02 13 505 111.76 111.90 5.90 5.84 149 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 131 101.50 101.55 103.00 5.62 3.44 0.97 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 411 100.25 30 500 100.21 100.35 7.27 3.60 2.83 BBB/Baa1/BBB | chbipbe
[a3npomb 1 5000 R 710 27.01.11 27.01.11 4.0 100.94 100.70 100.90 421 3.51 0.32 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 383 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 125 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 151112 20 25.9 101.90 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 20 26.2 100.05 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 30.8 100.40 21820 100.12 101.50 7.09 3.55 2.13 /Baa3/BBB- Cbipbe

Ta3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 308/ 100.40 50000 100.38 100.55 7.09 3.55 213 /Baa3/BBB- Chipbe




Fixed Income Daily 30.09.10
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)
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 44 102.25 | 0.15 2565 102.07 102.25 11.65 8.78 0.32 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.8 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 9.1 101.35 218010 101.35 101.71 6.30 3.98 0.69 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 5.6 72.50 45.01 99.99 102.23 0.69 0.23 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 5.0 29.0 | 101.05 @ 0.08 102 704 100.90 101.14 6.41 4.62 0.36 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 342 @ 100.52 100.20 100.50 7.76 4.06 117 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911] 26.03.17 120 @ 790 @ 10125 025 121 000 101.00 101.45 7.95 4.56 0.90 BB/ MaLUMHOCTP.
rac 02 1500 R 1200 26.10.10 23.04.13 31.2 | 10242 @ 042 97.51 102.00 11.18 5.84 1.96 TOproBNst
[JlanbCe3206 2000 R 760 011210 30.05.12 20.3 | 101.56 97.00 101.70 6.02 373 0.89 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 1500 18.01.11  21.07.11 17.07.12 100 = 219 | 107.37 5.50 6.97 0.73 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 341 17.98 16.00 19.97 119.74 | 2148 0.93 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13 6.0 29.7 aHepreTMka
[DxendchCul 1 2000 R 500 21.10.10 20.10.11 12.9 66.50 33.00 100.00 55.37 3.75 0.65 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 56 100.40 6144 100.15 101.49 8.51 4.59 043 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.7 9152 | 0.12 91.50 91.60 11.16 4.68 3.42 TOproBnst
EABP-3 5000 R 1050 021110 031111  25.10.16/ 13.0 = 73.9 | 105.00 104.95 104.99 5.70 4.99 1.00 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.8 100.70 15000 100.65 100.90 2.64 0.96 0.54 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 114 | 100.70 27640 34.00 100.90 3.02 0.93 0.90 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 451 100.69 100.05 101.00 3.30 0.86 3.38 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 374  13.10.10 09.04.14 429 | 100.86 100.40 101.00 3.52 0.92 3.19 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 30.0 1151  99.51 765 468 99.71 100.00 9.70 4.64 2.07 B+/B1/B MeTannyprus
Espa3sXona®-3 5000 R 925  25.03.11 22.03.13] 13.03.20 30.0 & 1151 @ 99.50 853015 99.70 99.95 9.70 4.64 2.07 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 56 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 05 TOproBnst
EBpoXum-02 5000 R 8.90 04.01.11  03.07.15] 26.06.18 58.0 @ 942 @ 102.85 0.07 50 000 102.27 102.83 8.15 4.32 3.77 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 185 JHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 21 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 189 | 100.01 92.01 100.50 12.34 5.98 124 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 24.0 | 100.00 90.01 13.42 6.48 1.59 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 8.0 28.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 10.11.10 09.11.11 135 | 101.40 13000 101.36 101.55 6.88 3.98 0.99 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.6 | 100.94 = 0.02 109 418 100.90 100.94 5.61 5.36 0.18 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 220 457 @ 101.19 101.15 101.28 7.37 3.94 1.54 B/Ba3/ GaHku
3enut 6O-01 5000 R 790 07.10.10  11.04.11] 07.04.13 6.0 30.7 | 100.88 6.12 3.93 0.48 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 240 363 @ 100.55 @ 0.37 100.10 100.19 7.54 3.82 1.75 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 8.4 aBToONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 45.7 98.96 | 0.01 98.85 99.44 8.44 4.01 3.00 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 9.0 69.1 108.18 29250 108.08 108.50 6.18 8.51 0.62 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 7.7 48.80 30.51 89.99 240.38 9.71 0.18 meTannyprus
Wnterpa®-2 3000 R 16.75  30.11.10 29.11.11 142 | 106.50 600 106.50 107.45 10.92 7.84 0.96 CepBuC
WHtypucr-2 2000 R 1400 231110 29.07.11) 21.05.13 100 & 322 @ 10040 0.39 30 863 100.20 100.49 8.56 6.95 0.71 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 359 | 100.60 & 0.05 760 100.60 100.68 9.21 4.58 242 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550  02.12.10 28.11.13 385 101.52 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12, 8.0 26.1 101.53 99.00 101.80 7.76 5.06 0.59 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 36.0 TOproBnst
Kayctuk 2 850 R 18.000  07.10.10 07.07.11 9.4 101.50 170 101.03 101.50 14.72 4.42 0.32 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 142 101.01 10.29 543 0.99 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 178 | 102.00 101.89 102.10 10.76 5.87 125 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.6 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 168 | 110.34 110.26 111.00 8.75 373 115 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 168 = 101.81 101.50 102.25 8.66 240 1.19 11B- TOproBnst
Konetika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13] 220 & 343 | 101.35 147 001 101.30 101.69 8.90 2.34 1.54 /1B~ TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 9.1 /Ba3/ (buHaHCbI
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 52 100.98 | 0.08 100.45 100.80 6.52 4.34 0.40 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 322 | 107.50 | 0.30 400 107.50 107.98 10.45 3.36 1.52 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.7 | 107.20 415 107.21 107.70 9.83 3.68 1.01 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 16.2 = 102.00 3000 101.65 102.20 7.05 4.18 1.19 /Ba2/ aHepreTMKa
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 189 | 102.04 100.92 101.91 6.72 3.92 1.35 /Ba2/ JHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 040811 23.07.15 100 586 & 100.88 0.13 15992 100.60 100.96 8.08 4.57 0.76 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350  03.02.11  08.02.11] 01.08.13 4.0 34.6 | 102.00 5975 101.87 102.06 7.36 6.60 0.34 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 10500 28.12.10  02.07.12] 25.06.13 21.0 = 333 @ 101.74 = 0.09 101.50 102.00 9.51 5.15 147 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 359 | 100.50 & 0.50 50 000 100.00 100.20 10.04 4.96 2.38 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.6 97.74 95.50 99.99 12.67 4.72 0.68 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 145 | 101.45 29270 101.45 101.46 5.90 3.49 1.08 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 38.8 | 101.00 602 100.21 101.00 7.16 3.65 2.65 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 226 | 11245 010 112713 112.25 112.50 6.23 5.92 1.59 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 226 | 11240 140 391 112.30 112.70 6.26 5.92 1.59 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 226 | 112.85 | 0.35 167 000 112.00 112.73 6.01 5.90 1.59 BBB-/Baa2/BBB- | cbipbe
TykoitnbO04 5000 R 1335, 07.02.11 06.08.12 226 | 11273 | 033 100 002 112.30 112.70 6.08 5.90 1.59 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 226 | 11257 | 0.02 92 700 112.00 112.73 6.16 5.91 1.59 BBB-/Baa2/BBB-  Cbipbe
TTykoitnBO06 5000 R 920 16.12.10 13.12.12 269 | 105.20 105.01 105.75 6.73 4.36 1.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 26.9 | 105.10 4000 105.00 105.80 6.78 4.36 1.88 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 6.0 103.05 119 016 103.06 103.67 13.15 9.30 0.44 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 359 | 100.05 49970 99.90 100.05 8.40 411 246 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 359 | 100.00 41860 99.90 100.05 8.42 411 246 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 359 | 100.00 & 0.02 53 545 99.90 100.05 8.42 4.1 2.46 TOProBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 359 | 100.00 84730 100.00 100.05 8.42 411 2.46 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 180 @ 100.88 @ 042 16 100.59 100.80 7.70 4.05 1.32 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11 2.0 142 | 101.30 100.01 100.97 393.51 5.42 0.04 oto3gaH// GaHku
MBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13 6.0 304 | 101.15 6.16 210 0.47 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 1.0 31.2 | 100.70 | 0.05 27000 100.01 100.70 5.12 371 0.08 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14, 5.0 416 | 101.15 0.9 200 101.10 101.20 6.53 4.63 0.41 B+/B1/ (buHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 451  100.10 325001 100.10 100.55 8.24 411 1.07 B+/B1/ (hUHaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 11.7 | 102,53 99.01 11.44 6.81 0.83 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 264 | 110.05 109.50 110.25 .77 5.78 1.77 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 88.4 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 20.1 99.90 800 99.11 99.90 11.01 5.49 0.58 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.6 = 100.30 100 001 100.01 100.35 10.15 4.97 3.62 /B1/ MeTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15] 25.08.20 60.0 = 120.6 = 100.60 @ 0.22 200 100.21 100.35 10.07 4.96 3.63 B1/ meTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 329 | 100.91 25003 100.90 101.20 7413 4.20 0.66 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12  21.07.16, 220 @ 70.7 | 11745 126 303 117.46 117.63 8.80 4.03 144 B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12  09.10.18/ 25.0 & 97.7 | 106.90 89 756 106.16 107.14 9.05 2.92 1.66 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 257 @ 10535 0.05 310 002 105.01 105.40 7.54 5.92 0.96 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 29.8 | 101.80 64 872 101.80 102.00 9.11 4.78 2.05 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 31.3 | 102.00 530 002 101.32 101.98 9.05 477 2.06 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 171 102.50 100.00 105.00 5.49 1.76 1.27 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 1250 07.10.10/ 21.10.10/ 01.10.15 1.0 & 60.9 | 100.60 310 | 0.06 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14, 10.0 = 462 @ 100.94 100.00 101.89 6.19 1.83 0.75 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 114 MaLLMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212  07.02.13 17.0 & 287 | 108.50 107.00 110.00 6.78 6.20 123 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.7 35.48 33.00 37.96 274.42 17.22 0.22 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 4.0 33.8 52.78 5.21 90.00 776.74 13.46 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 56 103.69 103.50 103.70 6.77 721 0.43 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 19.1 100.20 100.55 100.95 7.98 4.23 0.53 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 22.6 | 100.97 100.82 101.00 9.01 4.64 1.59 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 220 @ 583 | 100.72 100.60 100.90 9.42 4.83 1.54 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 13.0 @ 55.1 100.93 | 0.08 100.90 101.10 8.77 4.79 0.90 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 259 | 100.61 @ 0.01 100.50 100.70 4.54 4.68 0.14 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 150 @ 268 & 103.98 10 000 103.90 104.24 6.28 4.65 1.08 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 18.0 & 36.2 | 100.00 65 160 99.95 100.25 6.53 3.23 1.36 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 30.6 | 101.30 30 000 101.10 101.35 7.20 3.77 2.10 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 294 2.00 [fieBenonmeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 3.0 214 62.52 | 57.51 2.01 19.90 448.29 6.18 0.05 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.8 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 114 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 451 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 7.0 55.3 | 100.20 5000 36.00 101.30 12.68 6.45 0.48 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.6 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 3.0 329 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 1.0 18.7 45.96 191 90.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 211 92.46 5103 92.38 92.88 16.54 4.99 1.04 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 7.7 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 59 /ID (hyHaHChI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 27.0 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 116 | 106.05 73221 106.05 106.15 5.98 5.88 0.88 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 656 & 101.10 2500 100.95 101.10 6.83 3.77 1.28 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14, 27.0 = 50.7 @ 106.75 = 0.15 105.25 107.00 6.91 4.79 1.84 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 11.0 | 343 | 102.00 700 101.73 102.00 6.36 220 0.78 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 114 | 101.50 6.47 3.96 0.86 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 20.0 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 11.0 = 476 | 109.00 142 820 108.80 109.10 7.26 8.01 0.82 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 371 99.13 99.01 100.50 745 3.52 2.53 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.6 99.11 8.12 3.90 3.83 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 33.0 = 938 & 102.06 0.15 100 373 101.60 102.35 7.26 3.91 2.29 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 8.0 441 106.65 700 573 106.38 106.65 5.51 15.66 0.60 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12, 19.07.16 220 @707 = 11224 @ 001 112.26 112.44 6.81 12.66 1.60 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 35.0 & 1194  101.15 75550 101.15 101.20 9.46 4.81 2.30 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 18.1 81.87 87.06 26.96 6.09 1.1 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.6 | 105.61 105.00 106.00 7.05 4.60 1.84 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 254 | 107.70 940 107.65 107.80 6.84 4.98 174 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 296 | 101.40 332 101.40 101.45 7.24 3.81 2.10 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 33.3 | 101.40 7000 101.30 101.50 7.04 3.69 2.32 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 220 457 @ 10020 0.15 45701 100.05 100.24 7.35 3.68 1.56 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13 28.08.17 350 & 842 @ 10040 0.06 49999 100.00 100.34 711 4.24 2.46 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 4.7 101.70 | 0.05 138 832 101.45 101.70 5.01 4.66 0.36 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 9.0 33.0 | 100.65 7801 100.50 100.65 6.02 347 0.67 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 345 | 100.04 @ 0.02 51003 99.95 100.04 7.10 3.49 242 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 58.2 | 100.90 500 100.90 101.29 9.15 2.28 2.08 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 7.0 95.00 43 93.00 95.00 26.32 7.87 0.42 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 7.2 33.00 /B2/B- (pUHaHCbI
O6KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 2.0 19.8 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111 17.0413 140 @ 31.0 | 10257 2 100.00 11.70 7.29 0.92 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 3.0 145 aHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 21.0 @ 33.1 101.23 101.00 101.30 6.82 3.70 1.52 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 122 | 106.28 5.78 5.75 0.87 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 18.9 | 100.00 97.31 101.30 7.38 3.62 1.35 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 8.0 325 | 101.00 38.01 11.41 6.42 0.59 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 11.2 | 101.00 38.01 12.14 6.42 0.79 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 13.8 notpeb. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 7.0 31.3 | 100.72 | 0.02 100.71 100.90 8.77 4.95 0.51 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 9.1 100.64 100.10 101.00 8.74 4.73 0.67 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.3 99.59 99.30 99.84 5.62 2.52 0.72 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210  19.1212) 211214, 270 @ 515 @ 11057 @ 0.12 6000 52.00 7.63 5.78 1.82 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 231 100.90 48 000 100.80 100.98 7.36 3.85 1.67 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 23.1 103.65 101.00 103.65 5.31 7.21 0.38 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 19.9 = 100.95 14 050 100.95 101.00 7.24 3.83 142 B+/Ba2/oTo3BaH  GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 12.8 77.16 62.00 89.99 27.96 0.01 0.82 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 343 89.10 7934 88.90 89.10 65.65 10.07 0.20 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 133 18.01 TOproBnst
MpocbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 34.0 @ 584 97.90 600 97.01 97.90 11.66 5.35 2.20 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.2 7.01 clx
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 121 92.02 80.03 104.00 28.44 9.21 0.74 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 17.8 | 103.00 2 100.00 103.00 15.17 8.23 117 c/x
Paarynaitd4 3000 R 17000 241110 02.06.11] 22.05.13 8.0 322 | 101.00 99.01 102.99 15.30 8.39 0.55 clx
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 37.3 3.01 c/x
Paitbbaitaen-4 10000 R 1350 071210 08.12.11  03.12.13) 14.0 = 387 | 108.00 35508 107.94 108.10 6.45 6.23 1.04 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 9.8 100.20 7500 95.00 101.00 10.62 4.73 0.71 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 1.0 184 | 100.40 4906 100.36 100.40 4.43 10.87 0.04 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 9.0 20.5 | 102.05 @ 0.05 1838 101.86 102.08 9.31 6.07 0.63 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 19 100.03 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 26.6 | 106.05 106.00 106.20 6.48 4.42 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 14 100.44 | 0.02 188 195 100.31 100.45 3.47 3.65 0.11 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 25.7 | 102.07 101.75 102.00 6.58 3.69 1.82 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 9.3 102.24 | 0.20 451417 102.05 102.24 5.53 4.14 0.71 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 19.11.10/ 13.11.13 2.0 38.0 99.72 | 017 99.27 99.55 213 0.05 0.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 418 | 12420 527 877 124.20 124.35 7.08 6.02 2.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 62.5 | 101.57 101.47 101.75 7.56 3.83 3.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 14.0 = 105.0 @ 109.97 @ 0.10 8000 109.86 109.98 5.85 6.76 1.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 418 | 103.85 86 650 103.85 104.03 8.86 4.80 2.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.0 | 104.89 = 0.09 104.68 104.90 9.93 5.26 3.21 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 261212, 20.06.16/ 27.0 = 69.7 | 107.70 1809 107.40 107.70 747 5.17 1.86 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 131210 13.06.11) 05.06.17, 9.0 814 | 106.00 & 0.07 5000 106.00 106.14 5.57 6.74 0.64 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 340 @ 949 & 11143 110.87 111.20 6.87 5.06 2.31 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19, 46.0 @ 107.0 @ 113.65 1011 113.52 113.85 745 5.04 2.96 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.7 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 53.0 @ 1741  106.65 0.15 917 072 106.40 106.70 7.29 421 343 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk 5O-01 5000 R 740 241210 27.06.12] 21.06.13 21.0 & 332 | 100.59 100.50 100.70 713 3.69 1.53 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 33.8 | 101.10 7294 100.51 101.10 7.69 3.99 2.33 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11/ 06.11.13 8.0 37.8 | 103.60 13757 103.41 103.60 5.62 5.81 0.56 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11] 07.11.14 8.0 50.0 | 103.55 4021 103.40 103.55 5.70 5.81 0.56 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 220 @ 584 99.82 4725 99.80 99.88 10.29 5.00 1.52 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 = 113.6 @ 103.79 103.70 103.95 7.32 4.32 2.02 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 29.0 & 113.7 @ 103.82 103.70 104.00 7.30 4.32 2.02 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 4.7 101.39 100.05 4.24 1.93 0.36 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 410 775 @ 10500 0.10 115080 104.70 105.00 7.66 4.39 2.76 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11] 27.09.17, 120 @ 852 @ 105.01 105.00 106.00 6.40 5.46 0.89 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 14.0 = 994 | 100.00 100.00 13.85 6.73 0.96 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 9.0 93.5 | 101.08 100.05 101.10 5.34 3.40 0.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 111.1 | 105.85 2 105.85 105.98 7.20 4.76 1.81 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 26.0 @ 111.1 | 105.74 10 000 105.90 105.99 7.26 4.76 1.81 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 02.03.11 310812 28.08.13 230 355 10041 @ 0.01 100.20 100.40 7.07 3.58 1.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 23.0 @ 355 | 100.25 257 001 100.25 100.42 7.16 3.58 1.70 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 11.0 = 347 @ 10024 = 0.10 100.09 100.15 1.77 5.97 0.69 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 9.0 20.8 | 100.00 53 99.00 11.72 249 0.63 notpe6. ToB.
PyccHedptb1 7000 R 13.000 10.12.10 10.12.10 24 101.02 101.01 104.00 7.69 6.42 0.18 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 44 101.20 50 000 101.16 101.25 743 5.30 0.34 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 11.9 95.00 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 1.0 18.7 | 100.20 5000 100.00 100.32 6.48 6.97 0.06 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.0912 14.09.15 240 604 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11 18.09.12, 15.09.15 240 @ 604 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 301110  03.03.11] 28.02.12 5.0 17.2 1.00 1 3.13 100.00 0.20 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 11.9 98.74 97.51 99.98 14.12 5.56 0.42 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 449 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 34.4 yenyru
CB-®uHanc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 20.9 notpe6. ToB.
Cgeo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 79 30.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 6.8 103.41 75.00 105.89 10.00 3.86 0.48 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11) 18.09.12 120 = 240 @ 10760 0.10 279 009 107.15 107.45 5.95 6.49 0.89 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 29.0 | 104.85 170 302 104.70 104.94 7.62 4.64 2.02 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 29.0 | 105.63 | 1.03 15 104.53 105.62 7.26 4.60 2.02 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 18.2 51.96 13.30 32.00 78.22 5.04 0.76 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 32.2 8.98 41 8.50 8.97 148.84 1.06 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 49 101.40 100.41 101.25 5.19 2.12 0.38 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 145 | 101.10 100.00 102.19 6.94 2.00 0.78 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 322 | 100.05 6.92 1.46 1.99 BB//BB- Tenekom
C3Tenex606 3000 R 1170 03.11.10  09.08.11' 24.07.19, 10.0 = 107.3 | 107.45 4600 102.10 5.52 2.72 0.78 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 219 | 108.21 20 108.27 108.50 13.12 8.29 1.40 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14) 10.10.19, 49.0 = 109.9 11185 0.10 174745 111.85 112.00 10.10 6.02 2.85 meTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/  10.10.19, 49.0 = 109.9 @ 111.99 289701 111.85 111.99 10.06 6.01 2.85 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 11.0 & 348 @ 102.42 100.76 103.50 6.67 4.62 0.79 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 255 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10.000 21.02.11  24.02.11] 18.08.14 5.0 473 | 102.00 99.01 105.00 4.78 4.89 0.39 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 346 | 110.00 & 20.00 3 90.00 -3.29 0.00 294 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 429 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 431 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.7 | 105.60 15763 105.50 105.70 7.33 4.60 2.07 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14] 23.0 @ 471 113.41 6832 113.41 113.50 711 6.48 1.58 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 04.12.12] 241116, 27.0 @ 749 @ 11047 @ 0.17 19 963 110.36 110.47 7.28 5.64 1.79 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 1150 211210 26.06.12) 18.06.13 21.0 = 33.1 | 102.45 100.48 102.50 10.34 5.72 143 B-/B3/ Tenexkom




Fixed Income Daily 30.09.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 341 101.15 4687 100.78 101.15 12.35 6.16 213 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 150 @ 327 101.25 41 101.50 101.75 8.74 4.83 1.04 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 185 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 9.4 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 21.8 89.50 0.44 121331 89.01 89.49 15.99 4.73 143 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 30.8 91.02 90.06 91.97 13.16 4.66 1.97 CTPOUTENLCTBO
CY-155 306 3000 R 1550 16.02.11  24.02.11) 15.02.12 5.0 16.8 98.75 223 98.68 98.75 18.66 7.83 0.34 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 235 100.13 98.00 100.16 -0.07 1.93 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 118.6 = 10095 = 0.10 290 000 100.85 100.99 9.10 4.62 2.26
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.8 98.42 0.92 91.32 98.08 13.19 5.93 1.30 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  25.03.11 20.09.13 36.2 100.09 | 0.04 99 200 100.01 100.10 7.35 3.61 2.54 B+// cbipbe
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 255 100.97 100.00 100.90 7.88 4.07 1.77 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 8.2 103.00 985 103.05 103.30 8.44 6.29 0.59 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 180 10181 101.30 101.85 | 6.98 539 | 046 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 294 101.84 10 500 101.50 101.84 6.51 5.48 0.41 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 3.0 26.9 101.92 101.30 101.70 4.38 6.73 0.22 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 9.0 32.9 99.67 600 16.00 7.35 3.50 0.67 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 180 @ 420 103.00 8 101.85 102.98 6.38 4.12 1.32 aHepreTMka
TrK-102 5000 R 16.99  04.01.11 110711 01.07.14 100 @ 457 108.17 | 0.18 110 041 107.85 108.18 5.83 7.83 0.70 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 28.7 50.00 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 36.1 100.00 700 000 95.00 100.00 9.20 4.49 244 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 11.2 99.97 260 068 99.90 100.00 6.89 3.37 0.84 B/l JHepreTuka
TrK-4 06.1 5000 R 8.000 02.12.10 31.05.12 20.3 18.01 aHepreTuka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 36.0 @ 84.0 99.75 10 000 99.75 100.00 8.54 4.15 244 aHepreTMka
TrK-6UHB-1 2000 R 1050 23.11.10 28.02.11) 21.02.12] 5.0 17.0 102.16 95.00 4.90 2.56 0.39 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 19.6 aHepreTuka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 350 @835 99.82 500 000 99.70 99.95 8.31 4.05 240 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 134 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 8.0 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 175 100.02 | 0.02 97.00 99.95 7.06 3.49 0.42 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 344 109.75 192 109.75 110.00 16.17 9.14 1.94 (buHaHCbI
TMK-03 06n 5000 R 980  15.02.11 15.02.11 4.6 101.20 2 101.30 101.40 6.63 4.83 0.36 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 24 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 1.0 37.3 100.99 100.96 101.29 3.08 8.37 0.09 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 294 104.84 104.50 104.80 7.40 4.52 2.05 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 57.0 103.17 102.55 103.00 7.99 4.25 3.08 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 3.0 20.7 102.10 5914 102.10 102.80 4.22 7.32 0.22 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 9.4 103.30 17100 103.26 103.34 5.92 4.97 0.70 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 34.9 100.27 20 000 100.30 100.65 7.94 3.95 241 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 432 100.84 100.75 101.05 8.13 4.08 2.82 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 45 99.90 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 56.0 @ 104.9 = 104.98 33.00 111.80 8.38 9.26 3.56 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 18.2 102.20 7.25 4.24 129 aHepreTMKa
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 172 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.8 99.84 98.01 101.00 10.34 4.99 142 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 3.0 99.67 99.44 99.90 743 3.12 0.23 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.8 104.27 882 104.27 104.40 9.06 6.93 0.71 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 171 109.45 109.00 109.90 9.36 7.52 119 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 15.9 109.20 108.00 108.70 9.05 7.53 1.10 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12 4.0 15.9 102.07 101.75 102.15 740 6.96 0.29 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 12.8 103.50 40003 103.25 103.50 6.65 4.84 0.92 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 22.0 10745 | 0.05 55023 105.50 107.45 7.39 5.45 1.54 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 55.1 101.40 | 0.01 21216 101.05 101.70 8.80 4.43 3.38 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11 01.11.12 140 255 104.25 6.72 5.16 0.97 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 13.8 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 17.7 101.64 18.01 6.80 417 0.87 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 30.6 101.43 7.70 3.69 191 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30. 07.10.10 06.10.11 124 101.55 108 000 101.60 101.75 5.79 3.58 0.92 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715 29.03.11  26.09.13 15.09.20 36.0 @ 121.3 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 121.3 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 61.0 @ 121.3 /Baa2/BBB JHepreTMka
XaHTMaHbark-02 3000 R 785 151210 16.06.11) 12.06.13 9.0 329 100.64 100.40 100.90 6.98 4.04 0.65 /Ba3/B+ GaHku
XK® bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 1.0 126 100.31 3050 100.32 100.46 4.35 3.48 0.05 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 130 @ 31.0 101.13 | 0.07 33 000 100.95 101.15 7.21 2.01 0.94 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12, 23.04.15 19.0 556 101.83 | 0.10 101.95 102.20 7.93 2.20 1.37 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 95 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 210 @ 455 100.26 100.25 100.50 9.23 4.60 1.48 B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 1.2 101.00 53 101.60 102.65 7.94 4.59 0.64 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 8.1 103.81 103.60 103.90 6.90 6.12 0.60 notpe6. ToB.
YTN3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 1.0 55.5 95.50 JoTo3BaH/ nNpou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 140 @ 266 105.97 | 0.02 13 449 105.76 105.97 11.20 7.76 0.98 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10 14.06.11  04.09.14 9.0 479 105.80 201 105.80 106.29 12.46 4.95 0.60 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 78 3HepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 36.0 @ 59.9 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  08.03.11 06.09.11 114 100.00 notpe6. ToB.
IOTK BO-01 2000 R 11.000  20.10.10° 211011, 17.10.12) 13.0 @ 25.0 104.01 99.01 104.50 717 2.64 0.93 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 25.0 107.03 106.25 107.30 7.89 2.66 1.70 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 20.3 100.56 100.00 7.82 3.97 144 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 25 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.12.10 26.03.13 30.3 103.20 | 0.20 128 801 103.00 103.70 11.48 3.02 1.96 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 30.3 103.01 51854 103.00 103.50 11.57 3.02 1.96 TpaHcnopt
SAkyTcka BO-01 3000 R 8.25  08.03.11 03.09.13 35.7 100.39 98.96 100.25 8.26 4.10 245 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 175 | 103.50 5000 103.25 104.25 7.61 4.96 1.18 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 21 100.67 100.00 4.01 397 0.16 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.8 101.19 100.50 100.90 6.52 3.82 0.90 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 448 101.25 = 025 1 100.00 101.25 .77 4.31 2.28 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 9.0 103.22 98.00 104.99 5.82 4.95 0.68 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 19 100.37 100.13 100.49 4.33 2.33 0.15 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 131 100.84 97.00 100.90 6.44 2.55 0.57 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 26.2 100.01 186 997 100.10 102.79 9.41 2.51 1.01 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 111 100.92 101.10 101.25 7.33 2.03 0.82 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.4 102.91 100.23 103.85 744 219 161 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 334 105.05 110 000 100.00 7.76 2.40 1.89 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 19.6 101.46 100.03 102.88 8.35 4.82 0.87 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.2 106.05 105.72 106.00 4.60 4.48 0.40 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.6 100.76 100.08 100.80 5.64 3.80 0.34 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 66 | 100.76 100.08 100.80 5.64 380 | 0.34 BB-// MYHALMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 38.3 99.14 4 102.14 104.87 8.60 4.58 217 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 63.0 95.54 7.98 3.92 3.63 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.9 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.7 105.25 = 0.25 11390 105.05 105.33 6.44 2.70 1.06 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401  08.12.10 08.12.10 2.3 102.21 101.00 2.36 6.84 0.19 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.9 117.75 10 114.75 117.75 7.06 5.19 3.15 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10000 26.12.10 26.12.10 29 101.65 = 0.10 101.26 101.35 3.06 4.93 0.23 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.4 101.35 = 1.30 20 626 101.05 101.35 7.22 3.98 3.10 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.000 24.12.10 24.06.15 57.6 100.71 100.40 100.50 7.35 3.98 371 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 21.2 103.21 21000 102.90 103.29 6.12 3.89 1.54 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1424 = 93.50 0.20 1166 692 93.50 93.75 7.88 4.29 7.16 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.7 99.20 0.20 5089 99.08 99.35 7.59 4.04 4.89 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 14.8 103.11 0.06 103.00 103.05 5.39 3.89 1.10 BBB/Baa1/BBB | MyHULunanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.6 102.97 102.70 103.40 6.19 3.85 1.72 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 72.8 99.26 98.87 99.70 7.58 4.00 4.57 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 8.2 103.19 26422 103.15 103.30 5.23 242 0.62 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 32.6 122.19 122.50 122.90 6.11 3.06 2.15 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 15.00  08.12.10 08.06.14 449 12165 = 022 210794 121.60 121.65 6.95 3.07 2.80 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 38.9 12420 = 0.10 20 004 124.10 124.20 6.72 3.01 249 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop66-06 110 000 R 8.75 23.11.10 23.11.18 99.2 105.96 65 000 106.00 106.09 8.05 2.08 5.48 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 6.7 101.30 31950 101.20 101.30 6.66 443 0.50 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.10.10 16.04.14 432 97.80 279 539 97.80 97.96 8.92 4.08 2.80 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 329 | 100.85 37400 100.80 101.00 8.65 4.45 1.54 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 178 | 109.97 110.00 110.01 743 7.62 0.84 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 129 | 100.70 100.60 100.90 6.66 3.94 0.56 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 26.0 | 101.10 3000 100.00 101.10 7.04 4.05 1.00 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 37 100.72 + 0.02 388 045 100.70 100.80 3.80 151 0.29 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 135 | 101.60 32059 101.48 101.60 4.80 1.52 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 15.9 108.85 115500 108.90 109.03 4.94 273 115 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 30.3 114.07 = 0.07 90 000 113.68 114.07 6.02 2.62 2.09 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 9.3 104.95 7500 104.89 104.95 4.02 2.51 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 25.0 111.11 100 002 111.11 111.20 5.65 2.54 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 474 118.45 125 118.40 118.45 6.66 5.05 3.05 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 121 105.30 117 441 105.28 105.30 4.56 4.74 0.93 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.6 104.77 87 542 103.92 106.20 6.88 3.86 3.32 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 28.2 102.57 = 0.09 528 100 102.51 102.57 6.03 3.48 2.04 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 224 102.24 150 002 102.19 102.25 5.63 3.34 1.65 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.3 99.47 0.12 10 002 99.35 99.47 7413 3.32 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 25,5 | 100.06 40977 5.96 6.00 1.82 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.100  13.10.10 11.07.12 21.7 100.97 1649 694 100.94 101.04 5.64 151 1.59 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 341 100.40 10 000 99.75 100.50 6.08 1.52 242 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 51.3 116.60 7193 116.70 116.89 6.82 240 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 7.2 98.40 0.05 7500 98.35 98.47 7.37 3.63 4.52 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.000 09.02.11 08.08.12 22.6 103.42 3525 903 103.42 103.56 4.84 3.86 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 96.4 99.00 753 584 99.59 7.30 3.52 5.62 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 7.2 97.77 3684 983 97.50 99.00 7.31 191 4.16 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 135.8 = 98.46 9098 266 98.10 98.97 7.46 215 6.70 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 103.1 71.93 985 955 71.28 7219 7.65 5.24 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 308.7 | 93.31 2846 295 92.75 93.40 7.64 3.69 10.82 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.7 91.94 4773 196 90.50 91.37 7.29 3.80 5.51 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 19 100.66 100.32 101.00 5.50 4.86 0.15 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 105 | 101.29 101.36 101.60 6.20 1.87 0.79 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 21.0 100.00 98.51 100.50 7.16 1.74 1.53 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 39.2 103.25 = 0.05 50 000 103.00 103.49 6.90 225 1.19 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 31.8 116.60 6 114.01 116.60 6.42 3.21 1.79 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 30.8 101.63 101.00 101.70 6.99 1.95 1.33 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 8.0 101.67 101.00 102.05 6.32 2.16 0.60 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 15.1 100.25 100.10 100.50 6.74 3.50 0.67 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 27.0 100.52 100.20 100.55 6.72 3.49 1.29 1B MyHUL@nanbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.5 | 108.35 99.96 107.90 747 3.14 1.40 B MyHULananbHbIiA
Yamypus-2 1500 R 840 17.01.11 15.07.12 21.8 101.71 2954 101.50 101.71 7.49 4.16 1.56 /Bat/ MyHULMNaNbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 354 10140 = 035 205 000 100.44 101.50 7.78 2.02 2.06 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 8.3 100.89 100.65 100.85 6.58 3.88 0.62 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 18.9 98.50 40 000 99.50 100.25 8.55 1.90 1.34 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.6 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 432 100.99 10 99.58 101.69 7.54 1.93 1.98 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 36.2 105.20 = 0.05 105.00 105.50 7.49 2.31 1.96 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.7 100.29 25500 100.25 100.30 5.70 3.23 0.32 BB-// MyHULMNANbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 320 | 101.12 150 000 101.70 102.00 7.95 210 1.99 BB-// MyHULMNanbHbIi




Fixed Income Daily 30.09.10
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 88 | 102.97 5.01 449 0.69 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 265 | 10867 | 0.00 5.94 472 1.90 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 212 | 105.34 4.95 3.89 1.59 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 9.0 | 333 | 107.80 429 0.72 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 632 BB/Ba1/B+ BaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 544 | 10376 @ 0.21 7.01 3.86 3.72 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 | 779 BB/Ba1/B+ GaHkm
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 85.1 BB/Ba1/B+ GaHkm
Alliance Qil-15 350 § 988  11.03.11 11.03.15 54.1 BI/B+ cblpbe
Alrosa-14 500 § 888  17.11.10 17.11.14 50.3 | 109.59 @ 0.11 6.20 4.05 3.37 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 19 | 10075 | 0.02 2.54 3.66 0.16 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 52 | 100.55 479 6.22 0.42 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 319 | 10462 0.09 5.42 3.51 2.31 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.114C  25.11.1E 20 & 628 = 9864 | 001 16.49 3.80 0.14 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 54.1 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.5 = 98.65 7.06 3.45 5.11 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 19.1 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 321 | 10368 | 0.03 6.21 3.74 2.31 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 1.1 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 487 | 110.38 | 1.02 451 3.34 348 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.11 21.09.12 241 BB//BB XMMUS
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 313 | 106.39 = 035 6.15 417 2.21 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 623 | 105.40 6.97 391 4.04 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 92.1 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 31.9 /Caal/D chlpbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 16 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 6.9 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 267 | 103.73 | 0.03 2.76 4.40 2.04 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 259 | 9712 | 056 432 149 2.01 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 295 | 11328 | 025 383 425 218 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 376 | 106.76 | 0.19 4.15 6.16 2.69 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 342 | 10328 @ 0.02 327 218 261 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 308 | 109.05  0.50 3.58 337 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 345 | 109.80 | 0.18 3.82 342 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 415 | 10385 | 0.02 3.76 4.84 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 467 | 113.50 438 3.66 329 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 49.8 | 104.90 4.00 5.11 3.55 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 56.9 | 105.67 4.45 5.56 4.07 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 530 | 113.54 2.95 7.16 364 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 749 | 107.00 | 1.00 4.88 2.90 5.01 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 789 | 10291 0.01 4.55 4.99 543 BBB/Baa1/BBB | cbipbe
Gazprom-17-Z 500 € 544 02.11.1C 02.11.17 864 | 103.3¢ | 0.06 4.80 5.26 5.68 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.8 | 108.87 | 0.39 5.06 6.07 5.77 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 91.7 | 116.86 = 0.55 5.39 348 5.59 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 19.0 | 1043 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1137 | 10821 | 0.64 449 3.33 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 139.2 | 106.20 5.76 3.06 8.09 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 440 = 2871 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 327.3 | 110.89 | 0.76 6.43 329 | 1233 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 86 | 10349 | 0.08 2.96 3.85 0.68 /Baa3/BB GaHKu
Gazprombank-13 500 $ 793 28.12.10 28.06.13 334 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 51.3 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 60.7 /Baa3/BB GaHku
Gazstream-13 647 § 563 220111 22.07.13 342 | 10383 @ 038 417 271 257 BBB/Baa1/BBB |cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 88 | 10431 | 0.19 4.85 5.27 0.68 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 105 | 104.86 5.90 5.60 0.82 [Ba3/B+ GaHkun
11B-13 200 $ 11.00  15.02.11 15.02.13 29.0 C/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 1.7 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.8 TOprosns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 132 RD/ID XuMus
LenSpetsSMU-12 CLN 100 § 9.75  26.10.10 26.04.12 19.2 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 499 | 106.58 | 0.22 459 2.99 352 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 814 | 10527 | 0.28 5.40 3.02 534 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 110.8 | 109.04 | 0.21 5.95 3.32 6.56 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 142.3 | 10348 = 0.23 6.23 322 7.96 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11  10.03.16 50 | 663 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 9.8 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 5.7 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 126 | 104.07 | 0.00 241 6.20 0.97 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 738 | 10232 0.02 4.56 4.95 5.02 BBB/Baa1/BBB MyHMUMnambHbIi
MTS-10 400 $ 838  14.10.10 14.10.10 0.5 | 100.25 | 0.00 2.31 4.18 0.04 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 16.2 | 10585 | 0.02 3.68 3.79 1.25 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 118.5 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 19.0 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 30 | 637 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 19.9 | 10363 | 0.03 4.66 3.38 1.50 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 21.0 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.6 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 13.0 = 7338 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 122 TOproBns

Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 0.2 B+/Ba2/otoseaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 129 | 10413 470 4.20 0.98 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 201 | 10427 | 001 6.83 462 147 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 100 | 340 = 109.91 4.89 0.78 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 56.7 | 110.73 | 0.05 9.82 5.76 341 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 703 | 104.95 10.09 5.36 413 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250  31.01.11 31.01.18 89.4 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 20.0 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 30.5 B-/B1/B- BaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 9.1 10149 = 017 10.89 6.40 0.67 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 214 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 20 | 100.88 | 0.01 1.57 341 0.16 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 19.3 | 10450 = 0.05 3.26 5.99 1.50 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 320 | 10743 | 0.08 4.16 3.34 235 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 30.3 | 10094 @ 0.03 7.08 3.72 224 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 401 | 107.65 | 0.20 459 3.31 2.90 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 450 | 114.82 | 0.54 4.60 3.92 312 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 697 21.03.11 21.09.11  21.09.16 12.0 = 728 = 100.69 = 0.07 6.23 3.46 0.93 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 80.7 | 104.30 = 0.06 5.51 3.02 5.28 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 933 | 11249 | 0.05 5.71 344 5.74 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 5.2 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 558 | 100.77 | 0.02 344 1.80 413 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 95.2 | 14341 4.38 3.84 5.67 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.7 | 103.92 = 0.08 449 241 7.45 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2159 | 18148 | 0.06 5.50 351 9.39 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2374 | 119.40 | 0.14 4.28 3.14 5.63 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750  07.10.10 07.10.10 0.3 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 7.3 | 101.69 5.71 4.24 0.56 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 30 | 635  96.12 | 0.03 2847 4.62 0.19 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 752 | 9550 11.92 5.1 425 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 79.3 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 13.7 | 10399 = 0.02 2.32 2.85 1.07 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 320 | 10658 @ 0.15 3.82 3.04 237 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 336 | 10661  0.19 3.92 3.03 249 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 581 | 10269 @ 0.07 4.86 268 4.12 GaHku
Sberbank-17 1000 § 540  24.03.11 24.09.17 85.1 | 99.98 | 0.09 5.40 270 5.75 BaHku
Severstal-13 1250 § 9.75  29.01.11 29.07.13 345 | 109.97 @ 0.26 5.87 443 245 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 433 | 109.87 | 0.13 6.12 421 293 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.9 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 59.0 | 104.91 6.50 367 3.98 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 40 | 102.14 2.33 4.34 0.33 BB-/Ba3/BB Tenexom
Tatfondbank-12 08§ 12.00  02.02.11 02.02.12 164 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 104 | 104.01 | 0.00 5.01 4.81 0.79 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 9.7 | 10333 | 0.03 2.65 3.33 0.78 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 241 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 299 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 52.9 | 10575  0.38 476 2.96 3.76 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 70.6 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 788 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 90.7 | 112.88 5.73 349 5.71 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 113.8 | 108.90 5.99 3.33 6.78 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 23 Ternexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 82.8 /B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 9.0 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 212 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 21.2 /Baa1/BBB Cblpbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 34.8 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 418 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 95.6 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 236 CCC/Caat/ GaHkm
URSA-11-1 130 § 12.00  30.12.10 30.12.11 152 B+/Ba3/ GaHkun
URSA-11-2 300 € 830 16.11.10 16.11.11 13.8 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 80 | 326 B1/B Tenexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 119.0 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 129 | 10566 @ 0.02 2.93 3.96 0.99 /Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 315 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 68.8 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 92.3 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 82.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 60.9 = 96.21 7.1 322 421 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 126 | 105.15 243 3.57 0.97 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 9.1 104.14 2.58 7.92 0.74 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 254 | 10562 | 0.06 3.78 3.13 1.90 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 264 | 99.88 12.05 6.01 1.79 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 400  16.08.11 16.08.13 35.1 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 53.0 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.11 04.03.15 539 | 10362 | 0.11 5.53 312 3.81 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.5 | 100.85 4.03 421 471 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 933 10584 | 0.19 452 3.25 238 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 58.0 | 301.4 | 102.79 = 0.36 5.57 3.04 4.03 BBB/Baa1/BBB | 6aHku
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