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Py6neBb|e BbIMYyCKU
W3meHehue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 76 (3) 2) (361)
l"asnpom-11 7.0 (5) (12) (208)
Cucrema-3 73 4 (13) (488)
CblprBble PbIHKUN
WU3meHenue, %
3Hay. 3apjdeH. 3aMec. YTD
3onoto, $/yHuust 13722 16 10.2 25.0
Urals, $/6app. 83.3 12 6.3 8.8
S&P MeTannbl, uHa. 1846.1 0.2 104 8.2
S&P C/x npog., uHa. 722.8 (0.6) 95 174
HEHE)KHbII‘/'I PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.1 (0.0) (1.1)  (114.4)
Kopcueta 468.1 (47.0) (20.8)  (366.0)
[enosnTsl B LIB 722.9 14.3 11.2 282.6
WU3meHeHue, 6.0.
NDF 1Y, % 420 29 4 (228)
MOSPrime ONN, % 2.63 - (3) (182)
WU3meHenue, %
USDRUB 30.09 0.0 (1.8) 0.2
NHpekcbl
W3meHehue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 155.0 (5) (14) 1)
EMBI + Spread 280.6 (7.6) (274)  (13.9)
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CTPATEIrMA

BHELLHWIA PbIHOK

MwupoBble pbIHKM B €IMHOM MOPbIBE 3aBEPLUMIIM AeHb MOBbILEHWEM, EBPO YKPennseTcs, npnbnm-
3VBLUNCH BMIOTHYIO K oTMeTke 1,41 ponn/eBpo. CerogHs MHBECTOPOB DyAyT MHTEPeCoBaTb Mpexae
BCero rnokasatenu Toprosoro banarca CLUA 3a aBryct, VLM 3a ceHTabpb 1 CTaTUCTKA MO PbIHKY TPY-
Ja. MNocne pocta HakaHyHe Mbl OXXMAAEM OTKPbITUS TOProB B POCCUM B MONOXKMUTENBHOM 30HE. cTp. 2

BHYTPEHHUM PbIHOK

AykumoHbl OD3 npowwnm BecbMa ycnelHo: bnarogaps Bbicokomy cnpocy 13 30 mnpg pyb. yganocb
npueneds 29,7 Mnpa. pyd. N CHU3UTb LOXOAHOCTU MO CPAaBHEHMIO CO BTOPUYHBIM pbiHKOM. LI pac-
WMPUN NNaBaloWwmMin BantoTHbIN Kopuaop 4o 32,9-36,9 py0b. benopyccmsa nnaHMpyeT pa3MecTuTb Ha
MMBE pybnesble obnunraumm Ha 15 mnpg pyo. crp. 2

CraBku no MBK ocTaloTcsi cTabumbHbIMU, @ YPOBEHb JIMKBUAHOCTU, HECMOTPS Ha HEKOTOPOE CHUXKe-
HVe, — BbICOKMM. B NATHMLY KOMNaHUAM NPeACTONAT CTPAXoBble BbIMNaThbl, HTO MOXET OKa3aTb AaBre-
HVE Ha YPOBEHb TMKBUIAHOCTM CErofHs 1 3aBTPa. cTp. 4

HOMOC-BAHK (BA3 /BB-)

MapKeThHr HoBoro Bbinycka EBpoobnuraumn HOMOC-BAHKA npoBoAMTCA C yHETOM OXMAAIOLLErocs
nornouleHns XMB, KoTopoe B HacTOALMN MOMEHT pacCMaTpuBaeTcs Kak Hanboree CyLlecTBeHHbIN
dakTop pucka kpeamTHoro npoduns 6aHka. Cam HOMOC-BAHK oTnnyaeT Bbicokash NMKBUOHOCTb,
LLOCTaTOYHbIN YPOBEHb KanUTaNM3aLmMmM N MPUOBITBHOCTM. ...t cp. 5

PAcnapackas (B1/B+)

KomnaHus onybnvkoBana onepawuyoHHble pe3ynbTathl 3a |l kBapTan 2010 r., oXmOaemMo CHU3MB-
LMecs B CBA3M C BbiNageHneM oObeMoB WaxThl «Pacnagckas». lpefcrtaBneHHble pe3ynbTatel Hen-
TpasbHbl C TOYKN 3PEHUS BAUSHAUS Ha KOTUPOBKM Bbinycka Raspadskaya Mine'12 (YTM 4.6% @ mair
2012 r.), KOTOpble 3aMETHO BbIPOC/IU B NMOCNEAHEE BPeMs, B TOM YuMcie Bnarofaps CUibHbIM hHAH-
COBbIM pe3yfibTaTaM KoMnaHuu 3a | nonyrogme 2010 . cp. 6

CEBEPCTANb (BB-/BA3 /B+)

AreHTcTBO S&P M3MeHUno nporHo3 no pentuHry CeBepcTtani ¢ «HeraTvBHoro» Ha «CTabWIbHbINY,
OTMETVB YMy4LIeHVE KPeOAUTHbIX METPUK KOMMAHWUW. TOSBMBLUMECS OPUEHTVPbI MO JOXOAHOCTM pas-
MeLLaeMoro 7-neTHero Bbinycka LPN BeirnagaT cnpasenveo. cp. 6

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapuM, OTHOCSILLMECH K PbIHKY aKLWii, CM. B HalleM eXeJHEBHOM MW3JaHuM
Russian Informer.

Bloomberg: USIB <Go>

WHTepHeT: www.uralsibcap.com |

HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

EBpo nokopsieT HOBble BepLUMHbL. ByepallHW OeHb CNOXWMACA BecbMa HEeMmoxo ANf MUPOBbLIX (POHAOBLIX PbIHKOB:
eBponenckme NNoLWaaky 3akpblIvCb NOBbIWEHVEM NOYTU Ha 2%, aMepuKaHCKMe MHAEKChl MOAPOCN YyTb CKPOMHEE — MeHee
4eM Ha 1%. OCHOBHbIM MOTOPOM pPOCTa MWPOBbIX PbIHKOB BbICTYNAOT OXMAaHWA, 4To OPC noadep>XuT 3KOHOMUIKY
LOMONHUTENBHBIMW  MepaMy CTUMYMMPOBaHWSA, B HacTHOCTW BO30OHOBMT BbIKYN LONrOCPOYHbIX obnuraumi. VHBectopos
BOOAYLLIEBMAN Takxke pe3ynbTaThl JP Morgan u Intel 3a |l kBapTan, npes3olueALLne NPorHo3bl aHanuTMkos. OfHaKko, HECMOTPS Ha
MO3UTUBHBIN HAaCTPOW PbIHKOB, AOXOLHOCTU AECATUNETHUX Ka3HaYeMCKMX obnuraumi octanucb 6e3 M3MeHeHWn Ha OTMeTKe
2,43%, XOT 1 Ha4anm TOProBYIO CECCUIO YBEPEHHBIM POCTOM. B cBeTe oxumaaHuit HoBbix Aencteuin O®PC gonnap npogosnxan
cnabetb Ha MMWPOBOM BaIOTHOM pblHKe. [OMNOfHWUTeNbHOE [aBfeHWe Ha [OAnap CerofHs YTPOM OKa3ano pelleHue
CUHranypckmnx BRacTer pacluVMpUTb rpaHuLbl KonebaHm Kypca HalMoHaNbHOW BanioTbl C LEMblo ee NOCTENeHHOro yKpenaeHus.
Mok [encTBMEM BbilLeHa3BaHHbIX (akTOPOB Mapa eBpo-AoMap BrOTHyI0 Npnbnusmnacs K otMetke 1,41 gonn./eBpo, 1 Mbl
LyMaeM, 4To B Onumxalllee BpeMsi YKpersieHue eBpOnercKon BamoTbl NPOAONXMTCH. CerofHsLWHUA AeHb OyneT HacblweH
MaKpPO3KOHOMUHECKOM MHOopMaLmelt: NybnmKyioTcs aBrycToBckme fAaHHble no ToprosoMy banaHcy CLUA (npegnonaraetcs, 4o
ero oTpuLUaTenbHoe Canbo yBenuyunocs Ao 44,3 mnpg aonn. ¢ 42,8 maph OON. B vione), MHAEKC LeH Npov3BoauTenen 3a
CeHTAbpb, — ero NPUPOCT, COrMacHO KOHCeHCyC-nporHo3y Bloomberg coctasun 3a mecsy, 0,1%. Kak Bcerga B YetBepr, bymet
npencTaBeHa HefenbHas CTaTUCTUKA MO HYMCTY 0DpaLleHni 3a nocobusamm no bespaboTuue.

EBpoGoOHAbI TakXe B mutoce. Byepa cnpen MHANKATUBHOIO CyBepeHHOro Bbinycka Russia’30 cy3uncs euwle Ha 7 ©6.n. go 154
0.M., ueHa bymarn nopHsnacb Ha 52 6.n. o 122% OT HOMWHana. B KopnopaTWBHbLIA CErMeHT BEepHYNUCb MOKymaTenn, u
CMPOCOM 3[eCb BHOBb MOJIb30BaNMCh NPENMYLLECTBEHHO AfIMHHbIE Oymaru. Mockonbky LieHbl Ha HedTb AepKaTcs BbiLe OTMETKM
83 ponn./6app., NHBECTOPLI He ODOLLNM BHUMAHUEM HedTerasoBbli CEKTOP, FOe HapacxBaT WM OfMHHbIE eBpoObnUraumm
Masnpoma — Bosnblue BCEro BbIPOCNN B LieHe BbiNyckn Gazprom'37 —Ha 122 6.n. go 114,2% ot HoMmuHana, Gazprom'20 — pocTt
Ha 60 6.n. go 109,9%. B eBpoobnuraumsax JIYKOWNa nmaepammn pocTa CTann Takxke camble OfNMHHblE Bymaru: KOTUPOBKM
Lukoil’22 nopgHsnuce Ha 103 6.n. go 108,3% oT HoMWHana. BcnoMHmB, 4To areHTcTBO Moody's mepecMoTpeno nporHo3
PerTUHra poccninckor 6aHKOBCKOW CUCTEMbI, MHBECTOPbI CTanu ckynaTb eBpoobnuraumm 6aHkoBCkoro cektopa. Havbonswmm
CMPOCOM MOJb30BaNnCh eBpoboHabl BTE: VTB'35 nogopoxanv Ha 151 6.n. go 105,7% oT HommHana, VIB'20 — Ha 122 6.n. go
102,7%, VTB'18 — Ha 88 6.n. no 107,3%. Buepa cTano m3BectHo, 4to EBpa3 oTMeHWn pa3melleHne eBpoOOHA0B CBOEro
CceBepoamMepmKaHCKOro AMBM3MOHA M3-3a HM3KOMO CNpoca. A3MaTckme pbiHKW CErOAHSA YTPOM BHOBb PacTyT, Kak 1 dbloYepchl Ha
amepuKaHckme GoHAoBbIE MHAEKCH!. [lonnap npofonxaeT cnabeTb, HTO TONKaeT BBEPX LieHbl Ha HedTb, KOTopble NPMOAV3NAKCH
k oTMeTKke 84 ponn./6app. Mbl 0XMUAAEM, YTO CEFOAHS POCCUICKIME MIOLWALKNA BHOBb OTKPOIOTCS POCTOM.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AykumoHbl o O®M3 BHOBb NpoLLM yCnewHo. Byepa npowno ABa aykumoHa no gopasmellenmio OP3, MuHdUH npeanoxun
nHeectopam OM3 25075 ¢ norawerveM 15 niona 2015r. 1 OP3 25072, norawaemble 23 aHBaps 2013r. obbemom 15 mnpa
py0. B KaxkooMm ciydae. Kak Mbl M OXMAanu, ayKUMOHbI MPOLLUNM BeCbMa yCrnelHo: 13 obuwero obbema 30 mnpa pyb. yoanoch
pa3mecTutb Bymarn Ha 29,7 mnppg pyb. Mpu fopasmelteHnmn OM3 25072 cnpoc NpeBbICUn NpefnoxeHne B 1,8 pas, 1 B utore
MwuHbUH npuBnek nodtu 14,8 Mnpa pyd. npr 4OXOOHOCTU MO LieHe OTCeYeHNs Ha ypoBHe 5,78%. Takum obpa3som, bnaropaps
BbICOKOMY Crpocy MUH@WH NpoBen pa3MelleHne HMXe BTOPUYHOrO pbiHKa, rae AOXOAHOCTb Oymaru Ha 3akpbiTUK COCTaBuna
BYepa 5,83%. 1 B xoae aykumoHa no OM3 25075: Ha Bymary Takxke Obl NpefbsaBleH BeCbMa BbICOKMI cnpoc, 34,6 mnpg pyb.,
obbeM pasmelleHus coctasun 14,9 mnpa pyo. Mpr 3ToM AOXOAHOCTL MO LieHe 0TCEYEHWS CNIOXMNACh Ha YpoBHe 6,88%, TO eCTb
Ha 1 6.n. HWXe JoXoOHOCTM ByMary B npemblayLiMi TOProBbin AeHb. TakiM obpa3oM, cuTyalms, Npu KoTopon Graropaps
BbICOKOMY CNpocy MUHMUHY yaanocb CHN3UTb AOXOAHOCTb Ha ayKLIMOHE MO CPaBHEHWMIO CO BTOPUYHbBIM PbIHKOM NMOBTOPWUAACh: B
ceHTbpe Gnarofaps BbICOKOMY crnpocy MuHbUH fopasmeltan OM3 HMxXe BTOPUYHOTO pbiHKa. Mbl He UCKITIOYaeM, HTO POCT
cnpoca Ha O®3 no3sonuT MuHMUHY 1 Oanee NpuBekaTb 3aMMCTBOBAHUS Ha BbIFOAHBLIX YC/IOBUsIX. Byepa obbem Topros B
roccekTope coctasun 32,3 Mnpg pyb., eMHOro TpeHAa BHOBb He CIOXMOCh.
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BantoTHbIN Kopuaop paclimpeH. Buepa psg MHDOPMALMOHHBIX areHTCTB COOBLMMN, YTO, MO MHEHMIO Y4aCTHUKOB BasIlOTHOMO
pbiHKa, LIb HegaBHO paclumMpun niaBaowWwmii Kopuaop b1BamoTHOM KOP3MHbI Ha 50 Komneek B Kaxaylo CTOPOHY. brvxe K Bevepy
3Ty MHMOpMaLMio NOATBEPAMA U NepBbi 3amnpes LB Anekceln YniokaeB. TakvM 0Opa3oM, Tenepb MiaBatloLMii BanioTHbIN
Kopuzop coctaenset 32,9-36,9 py6. npotns 33,4-36,4 pyb. paHee. Kpome Toro, BYepa LIb oTMeHUN yCTaHOBNEHHbIA UM B
sHBape 2009 r. hUKCMPOBAHHBIN BaNOTHbLIA KOPUAOP Ha ypoBHe 26—41pyb. Kpome Toro, perynatop cCH1M3mm obbemM BamtoTHbIX
WHTEPBEHUMM Ha rpaHMuUax nnaBakouwero kopupgopa ¢ 700 MnH gonn. no 650 MAH Aonn., ofHako Hepeako COBepLlaeT
BHEMMaHOBbIE MHTEPBEHLMU BHYTPW Kopupopa. Mo HaleMy MHeHWIo, Mofo0Hble AENCTBUA Perynatopa cryxaT CUrHaaoM o
nepexone k Oonee rMbkomy Kypcy pybns, 4To, B CBOKO o4epenb, 3HaMeHyeT coboi MnocTerneHHoe BBeAeHWe MOMUTUKM
TapreTMpoBaHmsa MHMNALMN, aKTUBHO ODCY>XXAaloLLENCs B nocneaHee BpeMs. Anekcen YniokaeB OTMETUN Takxe, YTO ABMXeHME
Kypca pybns Tonbko B CTOPOHY CHUXXEHWS 3aBEpLUEHO W B JasnbHelLleM BO3MOXHA pa3HOoHanpaBneHHas KypcoBas AMHaMMKaA.
Mbl y>ke nmcanu, 4To B CpeaHeCpOHHOM NepcrnekTUBe He UCKITIoHYaeM yKperieHns pyons: B nocieaHee BpeMs Aossap 3aMeTHO
cZian no3uuMmn Ha MeXayHapo4HOM BalOTHOM pbIHKe, 0CNlabHyB npakTnyeckn fo 1,41 gonn/eBpo., 4To CNPOBOLMPOBANO POCT
LeH Ha HedTb 1 LOKHO NoAAepXaTb KypC POCCUNCKOM BamioThl.

Benopyccns 3aHumMaeT. Buepa CTano m3BecTHo, 4To B Hoabpe benopyccus nnaHvpyet pasmectutb Ha MMBB pybnesble
obnuraumm Ha 15 mnpa pyb. cpokoMm obpalleHns Jo nsTM NeT. OTO NOATBEPXAaeT MpPUBREKaTeNIbHOCTb POCCUIMCKOro
BHYTPEHHEro pbiHKa AJ1f MHOCTPaHHbIX 3aeMLUMKOB, KOTOpbIe JenaloT CTaBKy Ha yKperneHue pyons. Mbl Takxe NoaTeepXknaem
Halle MHEHWe, O BO3MOXHOCTU YKPENeHs POCCUINCKOM BanioTbl B CpeHECPOYHOM NepcnekTunae. Takum obpasom, benopyccus
MOXET CTaTb MEePBbIM CYBEPEHHbBIM WMHOCTPAHHLIM 3MWUTEHTOM, Pa3MecTMBWMM pybnesble obnuraumm. PasmelleHne MoXeT
NPOWTW BMOMHE YCNELIHO, YYUTbIBas BbICOKYIO B HACTOALLMI MOMEHT JIMKBUOHOCTb Ha POCCUNCKOM PbIHKE.

Bumm-Bunnb-[laHH cHMXXaeT opueHTUpbl. Buepa BumM-bunnb-JaHH NOHW3UA OPUEHTUPbLI CTaBKM KyrnoHa MO YeTbipemM
HOBbIM BbINyckam bupxesbix obnuraumin go 7,35-7,60% c nepBoHadanbHbix 7,50—7,75%. Bo-nepBbix, 3TO CBMAETENbCTBYET O
BbICOKOM CMpoce Ha OymMary 3MUTEHTa, a BO-BTOPbIX, 0OBACHSAET BbiCTaBNeHMe odepTbl Mo Bbinycky BE/-3. Tekywmin KynoH no
Oymare Ha cnemyole fBa C NMOMOBMHOW rofa yCTaHoBMEH Ha ypoBHe 7,45%, 1 C 3KOHOMMWYECKOW TOYKM 3peHunst BB[] Obino
HEBbIFOAHO 3aMellaTb ero 3aMMCTBOBAHWAMKM MO Oonee BbICOKOW cTaBke. Ckopee Bcero, oObsBAAA O BbIKyNe, KOMMaHUs
MOHWMana, 4To CTaBKa Mo GUPXKEBbIM 0ONUraUMAM CIOXUTCA HUXKe 7,45%, HecMOoTpPs Ha Doree BbICOKME OPUEHTMPbLI MO CTaBKe
KyrnoHa. Mbl 0XWaeM, H4TO KHU1ra 3asBOK 3aKpOeTcs BrivKe K HUXHEN rpaHmLe HOBOFO OPMEHTUPA MO JLOXOAHOCTU.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

BbaHkun notepsanun nuHtepec Kk onepauuam PEMNO c b

BaHKW BOT y>Xe Hefenio He NoLaloT 3aABOK Ha y4acTme B caefikax ogHogHesHoro PEMO ¢ Lb. Bo3MOXHO, MpuyKrHa COCTOUT B TOM,
YTO YPOBEHb NNKBULHOCTU BaHKOBCKOM CUCTEMbI OCTAETCS JOBOJIbHO BbICOKMM, @ €ro KonebaHus He3HaumTebHbIl. Byepa octatku
Ha KopcyeTax KpeLUTHbIX yupexaeHnin B LIb cokpatnnmce Ha 47 mnpg py6. 0o 468,1 mnppg py0., Toraa kak Leno3unTbl BbIPOIN
Ha 14,3 mnpa py6. o 722,9 mnpa py6. CtaBki MexXOaHKOBCKOTO KpeamToBaHUs Mo-npexxHemMy HU3Kue: Tak, MHOMKaTUBHan
cTaBka MosPrime No ogHOAHEBHBIM KpeamMTaM BHepa oCTanach Ha ypoBHe 2,63%. Mbl OXMAAEM HEKOTOPOrO CHUXEHWS YPOBHSA
JIKBUOHOCTY B CBA3M C 3aMN1aHNPOBAHHbIMW Ha 3aBTPa BblMnjlaTaMu CTPaxoBbIX B3HOCOB.

Kypc pnonnapa K pybnto no utoram ByepallHux ToproB Ha MMBB octancs Ha yposHe 30,1 py6./monn. OpgHako Kypc eBpo K
py0Osio BbIPOC Ha 38 Komneek M [OCTUI MakcMMyMa ¢ aHBaps — 42,06 py6./eBpo. CTOMMOCTb B1BaMIOTHOM KOP3WHbI BbIPOCNa Ha
17 xoneek Ao 35,48 pyb. Buepa npeactaButenu LleHTpobaHka obbABUNN O paclUMpeHUn KopMaopa CTOUMOCT BMBaOTHOM
KOp3uHbl € 3 pybnen oo 4 pybnen. Mo cfoBaM y4acTHUMKOB pblHKA, HOBbLINM Kopuaop cocTtasnseT 32,9 py6. — 36,9 py0. Mo
cnoBam nepBoro 3amrpefa LleHTpobaHka Anekces YniokaeBa, pacluMpeHne Kopuaopa W Gonee rubkuii Kypc pOCCUMCKOM
BaNioTbl 0becneyart 3aLumTy pybns ot cnekynsHToB. OAHAKO Mbl CHUTAEM, YTO KypC PyOns No-npexXHeMy HaXOAMTCSA MO CUbHBIM
[laBneHVeM BHELLHWNX (HaKTOpoB, 0COBEHHO LeHbl Ha HedTb. CErofHa Mbl OXMOAEM HEKOTOPOro ykpenneHus pybns Ha cdoHe
MOBbLILIEHWSA LeH Ha HedTb (LieHa Ha HedTb Brent npesbicuna 84 nonn./6app.) U BeCbMa NO3UTUBHbBIX HACTPOEHWUIA HA MUPOBbIX
pbIHKax akumi. CerofHs Kypc fonnapa K pybnio, BO3MOXHO, coctasmt 29,9 — 30 py6./nonn.

CoBokynHble cpeficTBa baHkoB B LIb PO, mnpg pyo., Kypc pyb./nonn. v ueHa Gappens Hedptu Brent, fonn.
1 ofHoAHeBHas ctaBka MosPrime, %
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JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

HOMOC-BAHK (Ba3/BB-)

MepBUYHOe pasmelleHVe ONNTAPOBbIX EBPOOGUraunn, rnaBHas npodnema —
kKoHconupauuna XVib

Crapwwumn [onr, HOMWHMpPOBaHHbIM B pgonnapax. HOMOC-BAHK npegnaraeT wuHBeCTOpamM HOBble [0NNapoBble
eBpOoObIMraUmm C NPerMyLLEeCTBEHHbIM MPaBoM TpeboBaHus, Cyas No BCeMy, C AOXOAHOCTh0 6,0—6,5% 1 cpokoM obpalleHus
Tpw rofa. Pazmep Bbinycka MoxeT goctiyb 500 MnH gonn.

[.]

Haw B3rnap Ha pasmewieHune. KoHconnpauma XMB aBNAeTca OCHOBHbIM (PAKTOPOM HeomnpenenieHHOCTU B OTHOLUEeHUU
kpenmtHoro npoduns HOMOC-BAHKA. KoHTponeHble akupmoHepbl HOMOC-BEAHKA MOryT ocyLecTBnTb caenky 3a cHeT cpencrs
DaHKa, a HEemnocpenCcTBEHHBIN CUHEPreTMyecknin ekt OT CIMSHUS OCTAaeTCs MOL BOMPOCOM, MOCKOSbKY, MO VMEIOLLENCs
nHdopmaumm, obbeamHeHns bpeHpoB He npowusonget, U XMB npogomxut pabotaTe nog CBOMM VMeHeM. B pesynbrate
KOHCONMIALMA MOXET NMPUBECTU K CHUXEHUIO NUKBUOHOCTU W AoCTaTodHOCTK Kanutana HOMOC-BAHKA. C apyro CTOpOHbI,
CLEenKM Mo KOHCONMAALUMM akTMBOB B DaHKOBCKOM CeKTOpe, Kak MpaBuiio, OLEHMBAIOTC MO3UTUBHO, MOCKOMbKY YBEMYeHmne
OanaHca 0bbIYHO OTKPbIBAET HOBblE BO3MOXHOCTU AN KPEAUTHBIX OpraHu3aumn. Bce ocTanbHble akTopbl, 3@ UCKIIOYEHNEM
HesCHOCTU BOKPYT KOHCONMMAALMM, TOBOPAT B Monb3y npuobpeTeHns puckoB HOMOC-BAHKA, yynTbiBas Henoxme nokasarenm
Npunbbinu BaHka, ero BbICOKYIO NMMKBUAHOCTb, OCTATOHHYIO KanuTanm3aumio N CHUXEHWE CTOMMOCTU prcKa. Mo HeodurumanbHOM
NHMOPMaLML, OPUEHTUP AOXOLHOCTM TpexneTHMX obnuraumi HOMOC-BAHKA MoxeT coctaBuTb 6—6,5%. B HacTosLLee Bpems
HUXHSS rpaHMLa AmManasoHa He KaxeTcs HaM 0cobeHHo npusnekatenbHon — ALFARU'15 (B+/Ba1/BB), FCFIN'13 (Ba3/BB-) n
PROMBK'13 (B/Ba2/B+) Mornu Obl cTaTb Hemmoxon anstepHaTtreom Bbinycky NOMOS'13 (Ba3/BB-). B To e Bpems y BepxHei
rpaHMUbl AManasoHa pasMeLleHmne BoIraauT BNosHe NpuBnekaTesibHo.

MONHBIN TEKCT KOMMEHTapus OyaeT onybnmkosaH B Gvxaniee Bpems.

Amutpunt yakuH, CFA, dudkindi@uralsib.ru

Pacnagcxkan (B1/B+)

KomMmnaHus o6bsBuna onepaunoHHble pe3ynbTathbl 3a lll kBaptan 2010 .

JloOblya yrns n peanusauus yroibHOro KOHLLEHTpaTa oXXupgaemo cHu3mnach. B |ll kBapTane HolHellHero roga Pacnapgckas
cokpatuna fobbivy yris Ha 37 % no CpaBHEeHWIO C NpeaplayLiM KBapTanoM 2o 1,1 MAH. T., Npy 3TOM rof K rogy fobbiva ynana
Ha 63%. Peann3auma KOHLUEHTPaTa B HaTypasibHOM BbIPaXeHWU CHU3Mach Ha 56% ¢ ypOoBHA NpeabldyLLero kBapTaia 4o 676
ThiC. T. HecmMoTps Ha yBenuyeHue A00bIYM MpoYUMK NpeanpuatuaMmn Pacnapckon nodtn Ha 20% kBapTtan K kBaptany B |l
KBapTane, 3TO CMOrMO fNWb HE3HA4YUTENIbHO KOMMNEHCMPOBaTb 0ObEM, BbINABLUMM B CBA3M C MOSIHOWM OCTAHOBKOW LLUAXTbI
«Pacnapckas», KoTopasi paHee obecrneyvBana nopsaka 60% [oobiun.

Peanunsauus KoHueHTpaTa ynana Ha 56% kBapTan K KBapTtany

OCHOBHble NMPOM3BOACTBEHHbIE NMOKa3aTesln

Il kB.09 IV kB.09 1kB.10 Il kB.10 Il kB.10 WU3m. 3a kB., % U3m. 3arog, %
[lo6biTo yrns, TiC. T 3019 3373 3031 1747 1108 (37) (63)
Peani30BaHo KOHLIEHTpaTa, ThiC. T
Ha BHYTPEHHEM pblHKe 1591 1939 1580 974 676 (31) (58)
Ha BHELUHEM 664 536 653 570 - (100) (100)
BCero 2255 2475 2233 1544 676 (56) (70)
Cpennsa ueHa, gonn. /T 52 89 99 120 123 2 138

UctoyHmkn: Pacnanckas, oueHka YPAJICYIba

Mo utoram 2010 r. KOMMNaHNA OXMAAET CHWXXEHUs A00blYM yris UM NPOU3BOACTBA KOHUeEeHTpaTa Ha 30%. CornacHo
NpOrHo3am, paHee NpeacTaBieHHbIM KoMmnaHuer, B 2010 r. o6beM [00bl4mM yras cocTaBuT 7,2 MAH T (Mo cpaBHeHuio ¢ 10,6 MH
T8 2009 r.), a peanunzaums yrofibHOro KOHLEHTpaTa CoKpatuTca a0 5,3 MiH T. (C 7,7 MIH T rofiomM paHee). Takon nporHos
npennonaraet, 4to Bo |l nonyroamm gobbiyda yras coctaBut 2,5 MiH T (4T0 Ha 48% Huxke, YeM B | nonyroammn), a peannsaums
KOHLEeHTpaTa CoKpatnTbCa 40 1,5 MAH T, YTO COOTBETCTBYET CHVXKEHMIO NPpUMepPHO Ha 60% oTHocuTenbHO | nonyroams. B 1o xe
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BpeMa MPOrHO3Hble NnokKa3aTtenu Il nonyroguna Tekyuwero rofa He y4uTbiBatoT ,D,O6b|‘-|y Ha waxTe «Pacrnagckas», a Mexnay Tem
KOMMaHNA PaCCHNTbIBAET Ha4aTb ,D,O6b|BaTb YroJib Ha WaxTe yXXe B Y, KBapTase.

KpepontHble MeTpUKU KOMMAHUU BbIMMSAAT O4eHb AOCTOMHO. HamomHuM, 410 B | monyrogmu Tekyuwlero roga EBITDA
KOMMNaHW1 coctaBmna 259 mnH gonn., 4to Bbilwe, Yem 3a Becb 2009 r., noytn Ha 9%. COBOKYMHbIA JONF 3@ 3TO NEPUOA
WN3MEHWUICS HE3HAYUTENbHO, @ BOT YAUCTbIM JONT Onarofaps 3aMeTHOMY POCTY OnepaulMOHHON NPUOLINM CHU3MCA NPaKTUYeCKn
[0 HYNsi, COCTaBMB CKPOMHble 27 MiH Aons. Ha 30 nioHs o6beM AeHeXHbIX CpeacTB U Aeno3nToB Pacnaackom gocTur 286 MiH
LLONIN., YTO MOHTU COOTBETCTBYET MpefBapUTENbHOM OLeHKe BENMYMHbI 3aTpaT Ha BOCCTaHOBReHMe waxTbl (280 MnH gonn.).
NHBeCTMUMOHHbIe 3aTpaThl Pacnaackon Ha Il nonyrogve 3annaHMpoBaHbl Ha yposHe 100 MH AONM., W, MO HALWMM OLEHKAM,
KOMMaHWs CMOXET NPOMUHAHCMPOBATL KanuTanbHble BROXeHWs 6e3 npuBnedyeHUs LOMArOBOro Kanutana. Haw nporHos
npennonaraet EBITDA 3a 2010 r. Ha yposHe 400 MnH fonN., a 3Ha4nT, oTHowweHWe Honr/EBITDA Ha koHel, roga Huxe 1,0.

KnioyeBble CI)I/IHaHCOBbIe nokasatenu Pacnagckom, MITH gon.

MC®0 2008 2009 112010 112009 % wn3m. 1 2010/ 1M 2009
Beipyuka 1194 484 466 148 2155
EBITDA 807 238 259 63 3111
CoBokynHbIi gonr 351 332 313

KpamxkocpoyHblii done 37 28 14

[eHexHbile cpedcmea 187 178 286

Yuetbiii gonr 165 153 27

CobeTBeHHbIN kanuTan 1185 1275 1452

Koaghepuyuermei

PentabenbHocTb EBITDA (%) 67,6 49,2 55,6 42,7

[Jlonr/EBITDA 04 14 0,7

Yuctblit ponr/EBITDA 0,2 0,6 -

YueToiit gonr/CobeTs. kanutan 01 0,1 -

WICTOYHMKN: JaHHbIe KoMraHuy, olieHka YPAJICUB

Bbinyck Raspadskaya Mine’12 TopryeTcs Ha cnpaBea/iMBbIX YPOBHSX, NpeAnaras, Kak Mbl U OXXUpanu, He npemMutio,
a AINCKOHT Mo AOXOAHOCTU K obnurauumsam EBpasa. 3a nocnefiHne 1Ba Mecsila LOXOLHOCTb NorallatoLerocs Yyepes nontopa
roga Bbinycka eBpoodnuraumii Pacnagckom cHusmnacs ¢ 7% o 4,6%, v ceryac Bbinyck TOPryeTcst C AMCKOHTOM MO AOXOAHOCTU
K eBpoobnuraumsam Eepasa (B/B1/B+), npennaras npeMumio K cBonam Ha yposHe 385 6.n. Mbl He UckIiodaeM, 4To 3aTpaThl Ha
BOCCTaHOBJIEHME MOTYT OKa3aTbCs BbIlle MO Mepe BbIMOMHEHWUs paboT, OAHAKO 3HAYUTENbHBIV 3anac NMPOYHOCTU B KPEAUTHbIX
MeTpMKax M COXpaHsiollasncs GnaronpusTHas LieHOBasi KOHBIOHKTYpa Ha PbiHKE Yris, Ha Hall B3rmsh, MO3BONAT KOMMaHWN
npuBeYb AONOMHUTENbHOE (DUHAHCMPOBaHMe 6e3 yulepba Ans KpeamTHOro KavecTsa.

Mapus PagyeHko, radchenkomg@uralsib.ru

CeBepcrann (BB-/Ba3/B+)

AreHTCcTBO S&P Gonblue He CMOTPUT Ha KOMMAHUIO HEFraTUBHO

MporHo3 no penTuUHry mMamMeHeH Ha «CTabUNbHbINY. PenTUHroBoe areHTCTBO S&P MOATBEPAMNO KPeOUTHbIA PenTUHI
CeBepcTanu Ha ypoBHe «BB-», M3MeHMB MporHo3 ¢ «HeraTuBHOro» Ha «CTabunbHbIN». AHANUTUKM areHTCTBa MOSIOXUTENbHO
OLLeHVBAIOT YNyHLLEHME KPEAUTHBIX METPMK KoMnaHum B 2010 . (K cepeguHe roga oTHolleHne Yucteii gonr/EBITDA cHu3mnocs
0o 1,7 ¢5,1 Ha Havano rofa), 4to, No MHeHuo S&P, ABNIOCh Kak CeAcTBMEM YIyYlleHMs KOHBIOHKTYPbI PbiHKa CTanu, TakK u
pe3ynbTaToM Mep, MPUHATBIX PYKOBOACTBOM KOMMAaHUW. AFeHTCTBO Takxke oxwupgaet, 41o no utoram 2010 r. oTHOLWeHue
Honr/EBITDA y Ceepctanu He npesbicuT 2,0.

OpUeHTUP AO0XOAHOCTU HOBbIX 7-neTHUX LPN Haxoautcs B guanasoHe 6,75-7,0, yto Gnn3Kko K crpaBeasiMBoOMYy YPOBHIO.
TpexneTHu Bbinyck espoobnuraumin Cesepcrtany CHMFRU'14 B HacTosiLLLee BpeMs TOPryeTcs C npemMumen K cBonam okono 437
©.Mn. 1 NpegfaraeT AMCKOHT MO AOXOAHOCTM K COMOCTaBMMOMY MO Atopauun Bbinycky Evraz'13 Ha yposHe 25 6.n. B 1o e Bpems
npeMus K cBonam bornee «anMHHOrO» Bbinycka Evraz'18 coctaBnser 522 6.n., 410 No4TV Ha 60 6.M. BbIle, YeM Mpennaraet
Evraz’'13. ECnv npennonoXmnts, YTo npemuns «3a atopaumnio» 7-netHnx LPN CesepcTtani Takxke fofikHa coctaButb 60 6.1., To
LOXOLHOCTb 3TOrO BbIMyCKa CKNaAbIBAETCA Ha YPOBHE 6,9%, YTO COOTBETCTBYET OPUEHTUPY OPraHM3aTOPOB.

Mapus Pag4eHko, radchenkomg@uralsib.ru
Hukonavi CocHoBckuii, sosnovskyno@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

14 okTa0pA

15 okTA0pA

16 okT6ps
18 okTA0pA
19 okT56ps

20 okTabpst

21 okTabps
22 okTabps
25 okTabps
26 okTs0pS
28 okTabps

29 okTabps

1 Hosbps

2 Hos0ps

3 HosI6ps
4 Hosbps

[eHeXHbIN pbIHOK

27 okTabps
24 Hos0ps
24 Hosbps

1 aHBaps

Odepra MHBectToprbank-4 (1,5 mnpa py6.). MoraweHe MTC-2010 (400 M gonn.).
MoralueHwve EgmHas EBpona-1 (1,2 mnpa py6.). Morawexune Pecnybnumka Komn-24006
(0,7 mnpg pyo.).

PasmeleHme BB MM 5O-01 (3 mnpa py6.). Pazmewwerve BB MM 50-02 (3 mnpa pyo.).
PasmeleHne BB MM BO-03 (3 mnpa pyb.). Pasmeluenne BB MM 5O-08 (5 mnpa py6.).
PasmetueHne TTK-5-1 (5 mnpg py6.). OcepTa BaHk PeneccaHc Kanutan-2 (3 mnpa py6.).
MoratueHue AMXKK-3 (2,25 mnpg pyo.).

MoratieHne MexpermoHanbHas nunotedHas komnaHus (1 mnpg py6.).
OdepTa ALLBK-WHBecT-3 (1,5 Mnpa pyb. ).

PasmelleHme BoimnenKoM-UHeecT-6 (10 MIp4, py6.). PaszmelueHve BoimnenKom-WMNHBecT-7
(10 mMnpg py0.). Pa3melleHne Pecnybnmka Komn-34009 (2,1 mnpa pyo.).

Nopa3smeuierne OP3-25072 (9,5 mnpp pyb.). dopasmelteHmne OD3-26203 (15,5 mnpa pyo.).
Odbepta MocmapT-®uHarc-1 (2 mnpg py6.). Odepta M-UHayctpms-2 (1,5 mnpg pyo.).

Odepta MNA-4 (2 mnpg, pyo.).

OdbepTa baHk Pycckunin ctangapt-8 (5 mnpg py6.). MoraweHwe TKC Bank-1 (1,5 mnpa py6.).
Odbepta TeHzop-PuHaHc BO-1 (0,3 mnpg pyo.).

PasmetleHne TMK BO-01 (5 mnpga py6.). B36-06 (10 mnpg py6.) B3B-08 (15 mnpg py6.)

Odbepta Kacnuickas SHeprms GuHaHc-1 (1 mnpg py6.). Odepta HYTM3-3 (8 mnpa pyb.). OdepTa
BaHk Coto3-3 (2 mnpga py6.). Ocdepta MBEPP-3 (3 mnpa py6.). Odepta MpomTtpaktop-DuHaHC-3
(5 mnpa py6.).

Odbepta Xuncoumnoteka-PuHaHc-3 (1,5 mnpa py6.). OcdepTa Pasrynsain- QuHaHC-5
(2 mnpa py6.). Moratwerue Mpynna Pasrynamn 50O-15 (0,5 mnpa py6.).

OdepTa TexHonorm NnsnHra Musect-1 (1,75 mnpg pyo.).

OcbepTa XaHTbi-MaHcuiickim 6aHk-1 (3 mnpa py6.). Morawexne LientpTenekom-2010
(115 ™MnH gonn.).

Odcbepta TpaHcaspo-1 (3 mrpa py6.).
Moratuerue Mpynna Pasrynam 65O-15 (0,5 mnpa py6.).

baHku BepHyT LieHTpobaHky 40 Mnpa pyo.
BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.
BaHku BepHyT MunHbuHy 7 Mnpa, pyo.

LleHTpobaHK npekpaTuT NpefoCTaBnsaTh 6€33anorosbie KPeauTh
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % noraweHus
14.10.10 MHBecTToprbaHk-4 1500 100 14,5 9,5 14 okT0ps 2011
15.10.10 Peneccanc Kanutan-2 3000 100 22,0 10,5 4 anpens 2012
18.10.10 ALIBK-WNHBecT-3 1500 100 9,5 8,0 14 anpensa 2011
MocmapT-®rHaHc- 1 2 000 100 0,1 0,1 13 okT0ps 2011
20.10.10
M-WHgycTpus-2 1500 100 14,25 14,25 21 pexkabpsa 2010
21.10.10 MWA-4 2 000 100 12,5 7,35 4 okTs0psa 2012
22.10.10 Pycckunin Ctanpapt-8 5000 100 14,0 7,75 13 anpena 2012
Kacnunckas SHeprng 1000 100 158 ] i
DuHaHc-1
YTns3-3 8 000 100 10,0 - -
28.10.10 BaHk Colo3-3 2 000 100 16,0 - 2 Masn 2011
MBPP-3 3000 100 15,0 - -
MpomTpakTop-®rHaHC-3 5000 100 18,0 18,0 26 aHBaps 2011
XKuncoumnoteka-dOrHaHC-
3 1500 100 9,0 9,0 26 niona 2011
29.10.10
Pasrynan-duHaHc-5 2000 100 12,5 - -




Fixed Income Daily 14.10.10
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 20.3 98.00 | 2.00 10.00 104.50 10.38 4.7 1.40 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.3 100.55 5000 100.55 100.85 9.20 4.59 2.08 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.5 100.17 126 549 100.17 100.40 8.25 2.03 4.10 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 120.8 100.77 100.30 101.20 745 2.03 4.87 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 133.0 99.55 4628 99.44 99.69 8.57 5.86 5.54 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.1 100.15 -15.95 2.37 0.01 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.10 01.02.12 15.9 103.00 175690 103.00 103.40 6.43 2.13 1.15 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 244 101.37 6.54 1.83 1.32 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 457 100.19 7.52 1.86 227 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.1 99.71 7.99 1.94 3.22 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.4 100.30 129 000 100.30 100.50 7.72 1.90 227 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 77.2 99.70 1511 99.50 99.70 7.79 1.89 3.24 /A3/BBB (buHaHCb!
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 26.7 101.40 2976 101.40 101.59 7.92 7.87 0.20 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 126 101.10 363 100.50 101.49 6.89 3.90 0.91 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 36.6 100.96 7.62 4.08 1.31 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 35.7 106.30 6 106.30 106.70 7.06 6.59 0.86 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 20.0 37.8 110.21 126 000 109.61 110.14 712 6.27 1.35 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 571 100.75 891018 101.12 102.00 9.04 221 3.55 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 57.0 100.10 135001 100.37 101.15 8.42 2.06 2.25 B+/Ba3/B+ cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 33.0 571 100.55 | 0.12 200011 100.40 101.19 8.24 2.05 2.26 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 57.0 101.30 | 0.65 441010 101.21 101.39 8.89 2.20 3.55 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000 31.12.10 30.06.12 20.9 meTannyprus
ATom3HNp06 10000 R 750  15.08.11 15.08.14 46.7 100.10 1664 414 100.10 100.13 7.46 7.49 3.20 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 775  11.0411 08.04.13 30.3 101.33 101.50 101.75 7.16 3.81 2.23 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75 11.04.11 08.04.13 30.3 101.50 30 953 101.35 101.75 7.08 3.81 2.23 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 6.5 100.86 9.65 272 0.47 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13/ 12.0 30.3 101.10 39610 98.00 101.30 7.02 4.00 0.92 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 35.9 100.25 57 000 100.15 100.23 745 3.73 1.30 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 9.6 100.00 75.50 102.00 6.54 3.22 0.73 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 4.0 28.1 100.61 75.97 5.22 3.72 0.31 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11/ 0.0 6.7 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 44 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 03.01.11 04.07.11 8.8 0.02 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 49 aHepreTMka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.1 109.07 456 775 109.00 109.07 8.01 5.72 1.79 cbipbe
BalHedTb-02 15000 R 12500 211210  21.1212) 131216, 27.0 75.1 109.10 | 0.35 216 226 109.00 109.10 8.00 5.71 1.79 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 27.0 75.1 109.00 | 0.10 123 666 109.00 109.20 8.05 5.72 1.78 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 4.0 16.6 103.10 4008 103.10 104.07 8.33 8.22 0.34 meTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 7.0 31.0 100.54 99.00 100.79 9.32 5.24 0.49 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 21 93.62 | 13.62 75.01 81.99 66.32 8.26 0.10 MaLUMHOCTP.
BB/ MM 206 3000 R 9.000 15.12.10 15.12.10 21 100.60 96 861 100.57 5.46 4.46 0.16 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 28.9 100.00 48 527 100.01 100.50 7.58 3.72 2.05 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 32.9 101.00 530 360 100.75 101.19 7.62 3.90 227 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 32.9 101.05 423 384 100.75 101.05 7.60 3.90 227 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.2 100.56 99.45 101.50 8.63 21 10.15 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 284 100.00 75.00 100.00 8.15 3.99 1.99 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 33.7 105.15 500 000 104.60 105.10 7.28 4.39 2.30 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11) 08.07.14, 9.0 455 106.80 30 000 106.67 106.80 5.76 710 0.68 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 1.6 98.00 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 1.6 100.46 38 267 100.03 100.50 4.95 4.22 0.12 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 35.2 102.86 102.20 103.21 4.72 291 0.38 BB//BB- Tenekom
BHewwunpb 01 1500 R 1400 171110 221110/ 1411120 1.0 254 101.69 100.00 100.94 6.86 0.11 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 5.0 292 101.51 101.50 101.85 8.49 6.14 0.39 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 36.7 10045 | 0.15 156 215 100.10 100.45 743 1.84 2.50 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 12.01.11  13.07.12] 06.07.16, 21.0 69.8 101.00 248 454 100.84 100.98 6.73 1.78 1.56 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 14.0 50.6 103.25 50 103.25 103.90 6.86 2.34 1.06 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.5 101.00 100 000 101.00 101.49 7.34 1.88 2.07 BBB/Baa1/BBB | GaHku
BTB B0-02 5000 R 760 17.12.10 15.03.13 29.5 101.12 50 000 101.00 105.00 7.28 1.87 2.07 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.5 10145 | 0.25 63519 101.00 101.60 7413 1.87 2.08 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 11.9 105.25 97 679 105.15 105.35 5.98 545 0.90 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11  14.02.11] 05.02.13 4.0 28.2 102.45 99.90 105.00 3.58 0.34 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10 07.06.11/ 29.05.13 8.0 32.0 100.30 11000 5.73 313 0.60 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 40.9 100.00 5 99.80 100.00 6.96 3.44 1.66 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14, 1.0 49.5 100.73 75.00 0.55 243 0.09 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 9.0 57.6 100.45 100.45 100.65 6.44 1.74 0.65 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11/ 07.06.16, 8.0 68.8 100.06 13000 100.80 100.94 7.55 1.87 0.57 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 750 141210 16.06.11/ 07.06.16, 8.0 68.8 100.80 175 100.80 100.95 6.28 1.86 0.58 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/  30.11.16, 2.0 747 100.72 8795 100.65 100.72 4.84 240 0.15 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17  16.0 82.8 100.20 85998 99.99 100.20 7.04 1.75 115 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 82.8 100.10 99.70 100.50 6.64 1.66 0.76 BBB//BBB (buHaHCbI
a3npHed13 8000 R 1475 18.01.11  23.07.12] 12.07.16, 22.0 70.0 114.19 70137 114.19 114.20 6.16 6.44 1.50 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 6.0 103.3 105.90 | 0.10 8951 105.80 105.95 4.86 7.86 0.47 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 9.0 45.0 122.20 | 0.15 36 932 122.08 122.20 5.61 0.79 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 20.7 111.70 18513 111.59 111.70 5.88 5.86 145 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 126 101.00 10 101.35 101.54 6.08 3.46 0.93 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 40.6 100.56 100.41 100.80 7.16 3.58 2.79 BBB/Baa1/BBB | chbipbe
[aanpomb 1 5000 R 710 27.01.11 27.01.11 35 100.89 | 0.26 14 585 100.58 100.90 4.00 3.51 0.28 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 37.8 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 121 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110 151112 1.0 255 100.17 /Baa3/BB GaHku
[aanpomb 5 20000 R 875 251110 291110/ 221112 20 25.7 100.05 /Baa3/BB GaHku
a3npomHedTs 5O-5 10000 R 715 12.04.11 09.04.13 30.3 100.54 50 000 100.51 100.74 7.03 3.55 217 /Baa3/BBB- cbipbe

a3npomHethTb 50-6 10000 R 715 12.04.11 09.04.13 30.3 100.65  0.05 1575 100.50 100.74 6.98 3.54 217 /Baa3/BBB- Chipbe




Fixed Income Daily 14.10.10
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 39 101.85 3298 101.85 102.00 12.16 8.81 0.29 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.4 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 8.6 101.50 22670 101.53 101.60 5.98 3.98 0.65 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 5.2 99.99 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 4.0 28.6 | 100.92 100.75 100.88 6.47 4.62 0.33 BB//BB- GaHku
no6akcbank 6O-02 5000 R 8100 220111 250112 220713 160 338 @ 10025 0.5 8600 100.15 101.15 7.98 4.07 1.14 BB//BB- GaHku
rcco1 5000 R 925 24.0311 27.09.11) 26.03.17 120 785 10145 0.06 1000 101.30 101.40 7.65 4.55 0.87 BB/ MalLUMHOCTP.
rac 02 1500 R 1200 26.10.10 23.04.13 30.8 | 102.42 91.01 11.17 5.84 1.93 TOproBnst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 19.8 | 101.67 5.83 373 0.86 BB-/Ba3d/ Tenekom
[lansCe3605 1500 R 15000 18.01.11  21.07.11] 17.07.12) 9.0 214 | 106.91 106.11 106.69 5.64 7.00 0.70 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 33.6 18.00 = 0.50 1 10.00 18.49 12132 | 2147 0.90 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 5.0 29.2 aHepreTMka
[IxendchCul1 2000 R 5.00 21.10.10 20.10.11 124 IloTo3BaH TOproens
[vken®un-1 3000 R 925 17.03.11 17.03.11 52 100.55 | 0.20 131776 100.40 100.54 8.04 4.59 0.39 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.2 91.75 500 91.40 91.65 11.10 4.67 3.38 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 13.0 = 73.5 | 105.00 104.90 105.00 5.54 4.99 0.96 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.3 100.60 | 0.15 2.74 0.96 0.50 AAA/Aaa/AAA | BaHkun
EBPP 0306n 7500 R 375 08.12.10 07.09.11 11.0 10065 0.5 3.05 0.93 0.86 AAA/Aaa/AAA | BaHki
EBPP 0406n 3000 R 346  16.12.10 12.06.14 446 | 100.50 = 0.05 200 100.00 101.00 3.36 0.86 3.34 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 425 | 100.86 100.26 101.00 3.38 0.89 3.19 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925  25.03.11 22.03.13 13.03.20 30.0 @ 114.6 @ 100.80 50 852 100.70 100.90 9.07 4.58 2.05 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20, 30.0 & 114.6 = 100.70 52741 100.79 100.80 9.12 4.58 2.04 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 5.1 IC/ (huHaHCh!
EspoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 = 938 | 102.85 209 102.30 102.85 8.15 4.32 373 BB//BB XUMUs
ESCK-02 1000 R 8.74  07.04.11 05.04.12 18.0 JHepreTuka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 16 101.00 100.01 102.00 10.04 8.89 0.12 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 185 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 23.6 | 100.00 90.01 13.41 6.48 1.55 (puHaHCbI
JKene3sobet1 1000 R 10000  19.11.10 27.05.11 75 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 131 101.68 | 0.08 13451 101.60 101.68 6.55 3.97 0.96 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.2 | 100.85 1240 100.76 100.85 4.91 5.36 0.15 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 210 452 10145 0.10 25000 101.30 101.45 7.18 3.93 151 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 6.0 30.2 | 100.90 100.75 100.90 5.93 3.90 0.46 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220311 26.09.12 22.09.13 240 358 @ 100.34 = 0.01 75000 100.30 100.34 7.66 3.83 1.71 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 8.0 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 452 99.00 99 671 99.00 99.90 8.43 4.00 297 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11/ 02.06.16/ 8.0 68.6 | 107.81 | 0.16 107.50 107.70 6.07 8.54 0.59 1/BB- TOProBAst
Wunpom 03 1300 R 950  17.11.10 18.05.11 72 50.00 780 45.00 55.00 251.26 9.47 0.16 meTannyprus
Wurerpa®-2 3000 R 16.75  30.11.10 29.11.11 13.7 10721 107.20 107.99 10.05 7.79 0.93 cepBuC
WHtypuct-2 2000 R 14000 23.11.10 29.07.11) 21.05.13 100 = 31.7 | 100.57 @ 0.02 35245 100.52 100.55 8.04 6.94 0.68 CepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 354 | 101.05 | 0.20 62 105 101.00 101.20 9.02 4.56 2.39 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 38.1 100.52 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 8.0 25.6 | 101.30 111 101.00 101.79 8.00 5.07 0.56 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.5 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 89 103.20 | 0.40 290 102.90 103.24 11.52 4.35 0.42 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 138 | 101.01 10.26 543 0.96 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 173 | 10209 = 0.19 101.91 102.09 10.64 5.86 121 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.1 75.46 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 16.3 | 110.25 110.00 110.50 8.61 3.73 112 1/B- TOProBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 16.3 | 101.82 = 0.02 101.65 102.25 8.61 240 1.16 11B- TOproBnst
Koneiika 50-01 3000 R 950  26.10.10  30.07.12] 23.07.13) 220 @ 338 @ 101.90 0.30 2020 101.60 101.90 8.53 2.32 151 11B- TOproBnst
Koneiika 50-02 3000 R 9.00 04.01.11 01.10.13 36.1 100.25 | 0.20 27 600 100.01 100.25 9.20 2.24 241 //B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 8.6 /Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 4.7 100.60 120 100.51 100.60 7.30 4.36 0.36 XAMUs
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 31.8 | 107.67 13700 107.50 108.99 10.26 3.36 1.48 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.2 | 107.60 @ 0.25 107.35 107.50 9.24 3.67 0.99 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 15.7 | 102.13 101.65 6.89 417 115 [/Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 184 | 10145 712 3.94 1.31 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 100  58.1 101.05 50 600 100.90 101.05 7.79 4.56 0.73 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 341 101.80 3018 101.77 102.04 7.24 6.61 0.30 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.12.10  02.07.12  25.06.13 21.0 = 329 | 101.75 5758 101.50 102.00 9.48 5.15 1.44 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 354 | 100.10 2437 100.00 100.35 10.20 4.98 2.34 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.1 97.50 95.01 99.99 13.21 4.73 0.64 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 140 | 101.13 50 691 101.20 101.65 6.15 3.50 1.04 BBB-/Baa2/BBB-  cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 38.3 | 10140 @ 0.35 500 101.10 101.40 7.01 3.64 2.62 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 221 112.21 64 523 112.20 112.21 6.23 5.93 1.55 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 1335 07.02.11 06.08.12 221 112.05 25000 112.20 112.22 6.32 5.94 1.55 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 221 112.25 112.20 112.35 6.20 5.93 1.55 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 221 112.00 4000 112.20 112.35 6.34 5.94 1.55 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 1335 07.02.11 06.08.12 221 112.20 112.20 112.35 6.23 5.93 1.55 BBB-/Baa2/BBB-  cbipbe
ITykoitnBO06 5000 R 920 16.12.10 13.12.12 264 | 10541 100 002 105.35 105.65 6.58 4.35 1.85 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 264 | 10571 | 0.26 105.35 105.65 6.43 4.34 1.85 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 55 103.59 24 103.01 103.59 11.30 9.25 0.41 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 354 | 100.15 8800 100.06 100.25 8.36 411 243 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 354 | 100.20 40 000 100.05 100.25 8.34 411 243 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 354 | 100.21 100.05 100.25 8.33 4.1 243 TOProBAst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 354 | 100.20 10 000 100.05 100.25 8.34 411 243 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 176 | 10080 = 0.15 2850 100.60 100.80 7.74 4.06 129 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/  30.11.11 2.0 138 | 101.12 99.60 100.72 620.55 5.42 0.02 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 6.0 29.9 | 100.81 195 100.81 101.10 6.71 2.10 0.44 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 0.0 30.8 | 100.55 50 100.10 100.55 3.72 0.04 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14 5.0 411 101.20 194 101.01 101.15 6.10 4.63 0.37 B+/B1/ (buHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 140 446 10065 0.05 100.45 100.75 7.72 4.09 1.04 B+/B1/ (h1HaHChI




Fixed Income Daily 14.10.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 112 | 102,53 99.51 105.00 11.31 6.81 0.80 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 259 | 11010 | 0.35 54 291 109.90 110.10 7.66 5.78 1.74 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 88.0 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 19.6 99.91 99.60 100.77 10.98 5.49 0.55 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.1 @ 101.45 64 000 101.00 103.00 9.84 4.92 3.60 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.1 & 100.66 1118 100.68 101.74 10.05 4.95 3.59 B1/ meTannyprus
Meuyen 206 5000 R 8,50 151210  20.06.11/ 12.06.13 8.0 324 | 100.85 | 0.09 23432 100.76 101.00 7.14 4.20 0.62 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16 220 @ 703 @ 11825 035 51138 117.85 118.20 8.13 4.01 142 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12]  09.10.18 25.0 & 97.3 & 108.05 0.30 153 453 108.05 108.11 8.35 2.88 1.64 /B1/ MeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 13.0 @ 253 | 105.30 4010 105.00 105.52 742 5.92 0.93 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 294 | 102.00 @ 0.01 85436 102.00 102.49 9.00 4.77 2.01 /B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 30.8 | 101.80 101.95 102.45 9.14 4.78 2.02 B1/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 16.6 | 102.50 100.00 105.00 5.44 1.76 124 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 735 060111 2110.10, 01.10.15 0.0 | 605 | 100.43 100.00 105.00 182 | 003 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14 100 @ 458 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 10.9 MaLUMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.0212  07.02.13 17.0 = 283 | 110.00 5.48 6.12 121 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.2 31.90 130 30.21 31.90 346.31 19.15 0.18 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13 3.0 334 63.76 56.00 99.00 488.32 11.14 0.04 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 5.1 103.66 103.10 103.30 6.08 7.22 0.40 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 18.7 | 100.20 100.55 7.94 4.23 0.50 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 221 100.95 | 0.20 100.76 9.00 4.64 1.55 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 220 @ 57.8 | 100.60 4901 100.55 100.75 9.49 4.84 1.50 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 120 @ 546 | 101.10 5000 100.95 101.10 8.55 4.78 0.91 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 1.0 255 | 10048 = 0.08 100.35 100.45 4.04 4.69 0.10 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 140 @ 264 @ 103.85 67 166 103.85 103.95 6.29 4.66 1.04 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12] 19.09.13 180 @ 357 @ 10024 0.19 400001 100.00 100.25 6.34 3.22 1.32 oto3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.04.11 04.04.13 30.1 101.60 648 101.01 101.65 7.06 3.76 2.15 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 289 2.01 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111  10.01.11) 03.07.12, 3.0 21.0 10.50 0.02 20.99 36.78 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.3 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 11.0 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 447 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 6.0 54.9 88.15 75.00 101.30 4341 7.33 0.35 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.2 75.00 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 2.0 324 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 0.0 18.2 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 20.7 92.50 1050 92.50 92.80 16.71 4.99 1.00 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 72 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 55 /ID (h1HaHChI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 26.6 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 112 10620 020 105.01 106.05 5.54 5.87 0.84 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 65.1 10117 | 017 100.02 101.22 6.75 3.77 124 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14 260 @ 502 @ 107.10 = 0.15 41715 107.00 107.15 6.68 4.77 1.81 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 10.0 & 339 & 101.87 101.00 102.05 6.40 220 0.74 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 109 | 101.45 5000 100.03 101.49 6.45 3.96 0.83 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 19.6 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750 01.03.11  01.09.11) 26.08.14 11.0 @ 471 10849 | 0.38 2817 108.12 108.49 742 8.04 0.79 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 36.7 99.57 | 257 16 97.50 97.99 7.29 3.50 2.50 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.1 99.50 765 99.11 99.50 8.03 3.88 3.80 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 33.0 & 933 | 102.30 4371 102.30 102.47 715 3.90 2.26 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 7.0 436 | 106.20 = 0.05 206 562 106.05 106.20 5.57 15.73 0.56 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 220 @ 702 | 112.20 203723 112.15 112.40 6.69 12.67 1.56 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 34.0 @ 119.0 10190 0.15 55999 101.85 101.95 9.14 4.77 2.27 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 17.7 87.06 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.1 105.68 105.50 106.00 6.97 4.60 1.81 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 249 | 107.80 203701 107.80 107.89 6.72 4.97 1.7 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.1 101.72 | 0.07 690 730 101.50 102.00 7.07 3.80 2.07 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 329 | 101.63 @ 0.28 50 001 101.55 101.63 6.94 3.68 2.29 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111 09.07.12 02.07.14 21.0 @ 453 @ 100.28 44165 100.25 100.30 7.29 3.68 1.52 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13 28.08.17) 35.0 & 837 | 100.83 @ 0.03 100 000 100.75 100.90 6.41 4.23 244 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 4.2 10145 | 0.15 101.25 101.50 5.24 4.67 0.33 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 8.0 325 | 10045 @ 0.04 6260 100.40 100.65 6.26 347 0.63 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 34.0 | 100.35 | 0.05 63 000 100.30 100.34 6.97 3.48 2.39 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 57.7 | 101.55 8.84 2.27 2.06 TpaHcnopt
HTC-01 1000 R 15000  26.10.10 26.04.11 6.5 93.71 87.76 94.00 30.46 7.98 0.38 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 6.7 101.40 1000 75.00 9.02 5.66 0.48 /B2/B- (buHaHCbI
06KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 1.0 19.4 B/l notpe6. ToB.
06KoHa®-02 3000 R 1500 20.10.10 221111 17.04.13 140 @ 306 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 2.0 14.1 JHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 21.0 @ 326 @ 101.15 0.15 8419 101.15 101.25 6.85 3.70 148 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 11.7 | 106.28 105.36 106.00 5.53 5.75 0.88 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 18.5 | 100.00 7.38 3.62 1.32 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11] 31.05.13 8.0 32.0 | 101.00 & 0.99 75.00 11.31 6.42 0.56 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 10.7 | 101.00 75.88 104.00 12.07 6.42 0.76 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 133 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 7.0 30.8 | 100.92 @ 0.02 15000 100.80 101.00 8.28 4.94 0.48 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 8.6 100.63 100.01 101.00 8.71 4.73 0.63 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 8.9 99.55 75.00 99.85 5.71 2.52 0.68 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214 270 @ 510 = 11044 = 0.01 230 000 110.35 110.50 761 5.79 1.78 /Ba3/B+ GaHku
MeTpokom66 3000 R 7.75  20.02.11 22.08.12 22.6 | 100.87 100.40 101.00 7.36 3.85 1.63 /Ba3/B+ GaHku
MeTpokom67 3000 R 14900 20.02.11  24.0211] 22.08.12 4.0 22.6 | 103.09 | 0.09 62 049 103.01 103.10 5.85 7.25 0.35 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 194 101.00 500 100.97 101.05 7.19 3.83 1.39 B+/Ba2/oTo3BaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 12.3 77.16 29.16 0.01 0.78 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 33.8 89.87 89.51 90.45 67.73 9.99 0.18 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 12.8 TOproBnst
MpocbMeansd-1 3000 R 1050 20.01.11  23.07.13 16.07.15 340 @ 579 98.70 200 98.31 98.70 11.30 5.30 2.18 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 116 | 102.00 100.00 104.00 15.20 8.31 0.80 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 173 101.27 c/x
Pasrynsitd4 3000 R 17.000 241110 02.06.11] 22.05.13 8.0 31.7 99.01 20 99.02 101.99 18.87 8.56 0.50 c/x
Pasrynaitd5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 36.9 5.00 clx
Paitpdbaitaen-4 10000 R 1350 071210 081211 03.12.13 140 = 382 | 107.50 18 050 107.45 107.70 6.67 6.26 1.00 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 9.4 100.01 10 000 75.51 10.95 4.74 0.67 yenyru
PenKan-2 3000 R 1050 08.04.11  15.10.10/ 04.04.12/ 0.0 180 @ 10035 035 5031 100.06 100.48 5.19 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 8.0 20.1 101.90 12 062 101.90 101.99 9.36 6.08 0.59 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 15 100.99 100.01 101.97 1.48 4.81 0.12 1/B- yenyru
PXI BO-01 15000 R 940  08.12.10 05.12.12 26.1 106.00 3000 103.20 106.30 6.46 4.42 1.82 BBB/Baa1/BBB | TpaHcnopT
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 09 100.30 743 100.21 100.30 3.38 3.65 0.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 252 | 102.35 1000 102.15 102.35 6.42 3.68 1.78 BBB/Baa1/BBB | TpaHcnopt
PXX[-0806n 20000 R 850  05.01.11 06.07.11 89 102.10 30026 102.00 102.10 5.58 4.15 0.67 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 1.0 37.6 99.71 99.26 99.55 3.01 0.05 0.10 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 413 | 12485 030 206 407 124.60 124.85 6.81 5.99 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 62.1 101.95 101.76 102.00 747 3.82 3.90 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 @ 104.6 @ 109.65 143 185 109.45 109.70 5.85 6.78 0.97 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 413 | 104.00 0.16 110 000 103.25 104.05 8.80 4.79 2.71 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 54.6 | 104.80 @ 0.30 586 683 104.85 105.25 8.74 4.70 345 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16, 27.0 = 69.2 @ 107.82 0.12 54 000 107.75 108.00 7.36 5.16 1.83 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11/ 05.06.17, 8.0 80.9 | 105.70 346 105.50 105.70 5.54 6.76 0.60 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 240111 24.0713] 16.07.18 340 944 11137 065 110.25 111.15 6.83 5.06 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14] 15.07.19 46.0 106.6 11415 0.15 211524 114.10 114.16 7.27 5.02 2.94 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.2 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 03.02.11  05.02.15  16.01.25 53.0 @ 173.6 107.01 = 0.21 281991 107.00 107.99 7.18 4.19 3.40 BBB/Baa1/BBB | TpaHcnopt
Poc6ark BO-01 5000 R 740 241210 27.06.12 21.06.13  21.0 = 327 | 100.90 34000 100.80 100.95 6.92 3.68 1.50 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.00 08.01.11 08.07.13 33.3 | 101.45 2000 101.40 101.55 7.53 3.98 2.29 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 7.0 37.3 | 103.35 6200 103.30 103.35 5.65 5.82 0.53 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14 7.0 495 | 103.36 @ 0.01 16 415 103.30 103.36 5.63 5.82 0.53 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 220 @ 579 99.90 | 0.01 3010 99.85 99.90 10.24 4.99 149 (pUHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 28.0 @ 113.2 @ 104.15 130 000 104.15 104.30 712 4.31 1.99 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 28.0 @ 113.2  104.15 0.5 70 000 104.05 104.28 712 4.31 1.99 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 4.2 100.70 2 100.70 5.90 1.94 0.32 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214] 09.02.17 410 @770 @ 10540 0.7 1300 105.20 105.40 7.50 4.38 273 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11] 27.09.17 120 @ 847 @ 105.01 104.75 105.75 6.20 5.46 0.90 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11  27.11.18 14.0 = 989 | 100.00 99.50 13.85 6.73 0.93 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 8.0 93.1 101.06 100.05 100.99 5.28 3.40 0.62 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 110.6 = 106.15 50 002 106.20 106.79 7.00 4.74 1.78 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12] 14.11.19 260 @ 110.6 = 106.11 50 000 106.16 106.44 7.02 4.75 1.78 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 02.03.11 31.08.12 28.08.13 23.0 @ 350 | 100.43 100.45 100.60 7.05 3.58 1.67 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 230 350 & 100.52 0.02 100.45 100.60 6.99 3.57 1.67 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12.00 08.02.11  16.08.11 06.08.13 10.0 = 34.3 99.98 1150 100.00 100.05 12.12 5.98 0.66 (bUHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12 8.0 20.3 90.00 5 90.02 100.00 30.88 277 0.51 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 19 101.97 100.21 101.00 0.57 6.36 0.16 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 4.0 101.25 101.20 101.30 6.86 5.29 0.30 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 114 100.08 = 0.08 200 000 100.05 100.14 7.54 3.74 0.86 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12, 0.0 183 | 100.17 6.97 0.02 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 770 21.03.11 17.09.12 14.09.15 240 @ 599 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11 18.09.12, 15.09.15 240 @ 599 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12, 5.0 16.8 50.26 0.51 100.00 | 493.72 0.00 0.06 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 5.0 114 99.00 98.02 99.99 13.66 5.54 0.39 MalLUMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 444 7.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 33.9 | 102.60 & 257 2 101.00 102.70 11.38 5.93 215 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 8.0 20.5 notpe6. ToB.
Cgo6Cokon3 1200 R 18.000 231110 23.11.100 24.05.11 1.0 74 40.01 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000 21.10.10 21.04.11 6.3 103.28 9.80 3.86 0.45 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12) 11.0 = 235 | 106.85 79410 106.75 106.92 6.44 6.53 0.85 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 285 | 10545 5000 105.40 105.60 7.31 4.61 1.99 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 285 | 105.68 @ 0.03 558 105.20 105.65 7.20 4.60 1.99 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 17.7 NpoM3BOACTBO
C3Tenex306 3000 R 860  25.11.10 24.02.11 45 101.14 100.70 101.06 5.55 212 0.34 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 140 | 101.00 100.00 102.00 7.00 2.00 0.74 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 31.7 | 100.06 99.08 100.40 6.93 1.46 1.95 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11) 24.07.19 10.0 = 106.9 @ 107.27 = 0.02 439 107.11 107.27 547 2.72 0.74 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 214 | 109.38 108.07 109.50 12.25 8.20 1.37 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010  20.10.14/ 10.10.19/ 49.0 = 109.5 @ 113.10 = 040 1113 882 113.07 113.14 9.70 5.95 2.83 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14) 10.10.19, 49.0 = 109.5 113.10 = 040 154 350 113.07 113.14 9.70 5.95 2.83 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 10.0 & 34.3 | 102.52 103.50 6.40 4.62 0.76 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 25.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 240 @362 & 100.33 50 000 99.95 100.10 9.79 4.85 1.68 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10000 21.02.11  24.0211] 18.08.14 4.0 46.8 | 100.50 178 100.00 102.00 8.48 4.96 0.34 B/l notpe6. ToB.
CuHteppa 1 3000 R 0.01  03.02.11 01.08.13 34.1 83.71 75.00 6.56 0.01 2.63 Tenekom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 424 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 427 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.2 | 106.00 & 0.05 5000 105.65 106.05 711 4.59 2.04 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 220 466 & 113.16 125452 113.23 113.24 710 6.50 1.55 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 260 @ 745 @ 110.37 61000 110.42 110.44 7.24 5.65 1.76 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 211210 26.06.12 18.06.13 21.0 = 326 | 102.74 102.11 102.75 10.12 5.70 1.40 B-/B3/ Tenekom

Cutponmke 60-2 3000 R 1075 11.0411 151012,  07.10.13] 240 = 36.3 | 100.00 100 000 99.80 100.50 10.94 5.36 1.67 B-/B3/ Tenexkom
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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 33.6 101.16 | 0.16 10858 100.96 101.16 12.33 6.16 210 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 140 @ 322 101.63 101.25 101.75 8.34 4.81 1.01 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 18.0 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 8.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 213 83.00 23718 83.00 84.00 21.54 5.10 1.33 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 304 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 4.0 16.3 96.00 3249 96.00 97.80 28.20 8.05 0.28 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 23.0 100.15 99.01 100.17 -0.08 1.90 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 33.0 & 118.1 10160 = 0.19 438 002 101.57 101.64 8.82 4.59 2.23
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.3 96.97 100 95.87 96.97 14.35 6.02 1.25 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 35.8 100.60 | 0.10 424 995 100.62 100.65 7.14 3.59 251 B+// cbipbe
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 25.0 101.03 | 0.03 100.00 101.00 7.84 4.07 173 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 7.7 103.35 103.05 103.63 7.58 6.27 0.56 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 175 & 10181 10150 101.85 | 6.62 539 | 043 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 28.9 101.63 | 0.13 27001 101.50 101.77 6.59 5.50 0.37 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 2.0 26.4 101.35 57 325 100.00 101.40 5.48 6.76 0.18 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 8.0 324 75.00 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 17.0 415 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 9.0 452 107.96 107.08 107.80 5.57 7.85 0.67 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 28.2 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 35.7 98.52 97.00 100.03 9.82 4.56 2.39 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 10.7 99.50 0.30 202 99.21 99.80 747 3.38 0.80 B/l aHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 19.9 97.00 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 350 836 100.10 | 0.10 100 000 100.02 100.10 8.39 4.14 241 aHepreTMka
TrK-6MnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 5.0 16.5 102.19 95.00 102.05 4.24 2.56 0.36 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 19.2 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13 07.08.17 350 @ 83.0 100.05 110 000 100.05 100.13 8.22 4.04 2.37 aHepreTMka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 12.9 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 75 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 17.0 100.00 81.28 105.00 710 3.49 0.38 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 34.0 111.00 106 111.00 111.48 15.55 9.03 1.92 (buHaHCbI
TMK-03 06n 5000 R 980  15.02.11 15.02.11 4.2 101.10 | 0.10 3100 101.01 101.10 6.56 4.83 0.32 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 19 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 1.0 36.9 100.67 100.67 101.19 8.40 0.06 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 28.9 104.75 | 0.10 184 99.00 104.75 741 4.52 2.02 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.5 102.27 102.31 103.20 8.27 4.29 3.04 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 2.0 20.3 101.86 101.45 101.87 3.38 7.34 0.19 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 89 103.05 25000 103.00 103.10 6.04 4.98 0.67 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 345 101.25 | 0.59 235199 100.65 101.50 7.53 3.91 2.38 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 427 101.44 7.92 4.06 2.79 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 4.0 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 56.0 @ 104.5  105.04 105.25 106.00 8.35 9.26 3.52 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 178 102.10 495 101.85 102.15 7.28 4.25 1.30 aHepreTMka
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 16.8 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.3 99.85 98.01 101.00 10.34 4.99 1.39 MalLLMHOCTP.
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 26 99.68 99.41 99.95 7.62 3.12 0.20 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.4 10440 | 0.25 7248 104.20 104.40 8.61 6.92 0.68 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 16.6 108.93 109.00 109.20 9.57 7.55 115 B+// (buHaHCbI
YpancublK4 2000 R 16.50  20.01.11 19.01.12 15.4 108.65 14981 108.00 108.65 9.30 7.57 1.06 B+// (bUHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12 3.0 154 101.96 | 0.21 101.65 101.80 6.84 6.97 0.25 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 12.3 103.19 6.85 4.86 0.88 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.5 107.30 6834 107.10 107.45 7.39 5.46 1.50 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 54.6 101.79 8.69 441 3.35 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11  01.11.12 130 @ 250 101.00 | 0.11 211 100.52 101.84 9.86 5.33 0.91 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 133 75.00 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 172 101.55 100.00 102.00 6.82 417 0.84 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 30.1 101.43 75.00 102.00 7.70 3.69 1.94 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 11.9 101.70 152 454 101.45 101.70 5.57 3.58 0.91 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 36.0 @ 120.8 @ 100.60 524 647 100.60 100.70 7.03 3.54 2.53 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 & 120.8  100.60 = 0.06 704 993 100.60 100.75 7.03 3.54 2.53 /Baa2/BBB aHepreTMKa
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15] 15.09.20 60.0 & 120.8 @ 101.15 = 0.44 724 902 101.05 101.25 7.60 3.82 3.90 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 8.0 324 100.70 100.47 100.90 6.83 4.04 0.61 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 120111 18.10.10/ 12.10.11 0.0 121 100.10 5000 75.00 100.03 1.77 0.02 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 120 @ 30.6 101.09 7.22 2.01 0.90 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12] 23.04.15 19.0 = 55.1 102.19 2569 102.06 102.19 7.64 220 1.34 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000  11.01.11 12.07.11 9.1 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 210 @ 450 100.47 100.40 100.75 9.09 4.59 1.45 /B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 10.7 101.90 3100 101.90 102.30 6.41 4.55 0.62 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 7.7 103.80 103.30 103.50 6.57 6.12 0.56 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 0.0 55.0 95.50 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212) 140 @ 261 106.00 4249 105.85 106.00 11.00 7.76 0.94 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.12.10 14.06.11  04.09.14 8.0 474 106.00 1 106.00 106.15 11.60 4.94 0.57 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 73 3HepreTuka
tOHuKpeambaHk-05 5000 R 7,50 08.03.11  03.09.13] 01.09.15 350 @ 595 100.60 100 000 100.50 100.75 7.40 3.72 246 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000 08.03.11 06.09.11 109 notpe6. ToB.
IOTK BO-01 2000 R 11.000 201010 211011, 17.10.12 120 @ 245 104.11 6.92 2.63 0.90 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 245 106.22 8.27 2.68 1.66 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 19.8 100.65 | 0.05 300 000 100.60 101.14 7.75 3.96 141 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 14.12.10 14.12.10 21 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.12.10 26.03.13 29.8 103.65 222 103.11 103.65 11.23 3.01 1.93 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 29.8 103.26 103.40 103.60 11.42 3.02 1.92 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  08.03.11 03.09.13 35.2 100.30 2 100.02 100.30 8.29 4.10 241 BB/ JHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 171 103.40 2100 103.41 103.95 761 4.97 1.14 BB/ 3HepreTuka




Fixed Income Daily 14.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  30.11.10 30.11.10 16 100.39 80 500 100.40 5.00 3.98 0.12 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.3 98.95 100.65 101.00 9.03 3.91 0.84 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 443 100.76 100.00 101.25 7.96 4.33 224 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 8.6 103.22 102.01 105.60 5.58 4.95 0.64 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 14 10040 = 0.13 2152 100.40 3.27 2.32 0.11 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 126 100.19 97.00 100.50 7.54 2.57 0.53 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 25.7 101.69 100.16 102.79 7.75 2.46 1.00 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 10.7 100.92 100.00 102.10 7.27 2.03 0.79 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 25.9 102.92 100.23 104.00 7.39 219 1.58 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 329 | 105.03 7.73 2.40 1.86 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 19.2 | 101.66 8.06 4.81 0.84 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 7.7 105.39 © 0.19 105.02 105.40 4.90 4.51 0.36 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 6.1 100.81 5.25 3.79 0.31 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.1 100.81 525 3.79 0.31 BB-// MYHULMNANBHbINA
KOMW 78 06 1000 R 9.00 23.11.10 221113 37.9 100.43 100.50 104.00 8.01 4.52 2.15 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 62.6 94.28 92.59 94.60 8.35 3.97 3.58 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.4 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.2 104.93 = 0.18 110 700 104.70 104.93 6.57 2.7 1.03 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 19 102.21 101.00 -0.36 6.84 0.15 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.5 | 116.55 129 115.10 116.55 7.34 524 3.1 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 25 101.20 30 000 101.00 101.25 3.98 4.96 0.20 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 45.9 102.40 100 102.15 102.40 6.88 3.94 3.08 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 57.2 101.20 = 0.1 120 001 100.90 101.20 7.22 3.96 3.68 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 20.8 103.33 18 000 102.80 103.34 6.00 3.88 151 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 142.0 | 94.30 50 000 93.41 94.50 7.76 4.25 715 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.2 100.00 = 0.10 138 402 100.00 100.03 743 4.01 4.87 BBB/Baa1/BBB | MyHULynanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 144 102.61 102.40 103.10 5.75 3.91 1.06 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.1 103.00 = 0.20 1500 102.85 103.00 6.14 3.85 1.68 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 724 100.05 17 407 99.76 100.05 7.40 3.96 4.55 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 7.7 103.15 = 0.15 347 631 103.05 103.12 5.00 242 0.59 BBB/Baa1/BBB | MyHULnanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 32.1 122.19 121.55 121.75 6.00 3.06 2.12 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 15.00  08.12.10 08.06.14 445 | 12205 @ 0.15 339 226 122.06 122.14 6.75 3.06 278 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 385 | 124.22 124.16 125.49 6.62 3.01 245 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop66-06 110000 R 8.75 23.11.10 23.11.18 98.8 106.55 90912 106.00 107.32 7.95 2.07 5.46 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.o6n.68 12000 R 9.00 19.10.10 19.04.11 6.3 101.29 6.51 4.43 0.46 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 427 98.30 8.75 4.06 277 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 324 | 10140 & 0.05 19312 101.38 101.45 8.29 4.43 151 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 173 110.95 = 045 169 119 110.25 110.95 6.02 7.56 0.82 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 124 100.95 6.12 3.93 0.53 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 25.5 | 101.00 100 001 100.01 7.10 4.05 0.96 B+/oTo3BaH/ MyHULMNanbHbI
003 25059 41000 R 6.10.  20.10.10 19.01.11 33 100.69 2500 100.69 100.72 3.55 151 0.26 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 131 101.74 40 000 101.61 101.70 4.61 1.52 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 154 108.78 108 315 108.75 108.80 4.80 273 112 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 29.9 11445 = 0.05 71500 114.40 114.65 5.78 261 2.06 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 8.9 104.62 = 0.02 214 000 104.10 104.69 4.14 251 0.68 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 245 | 11116 | 0.06 50 000 111.00 111.15 5.52 2.53 1.70 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 46.9 118.87 5001 118.83 118.89 6.50 5.03 3.02 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 1.7 105.11 22265 105.00 105.36 4.54 4.74 0.90 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.2 105.16 100 000 105.60 105.79 6.76 3.84 3.28 BBB/Baa1/BBB |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 27.8 103.05 = 0.10 14821 586 103.02 103.07 5.78 3.46 2.00 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 21.9 102.30  0.05 2 102.28 102.35 5.56 3.34 1.62 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 57.9 100.50 © 0.10 14988 304 100.48 100.51 6.87 3.28 3.82 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 25.0 100.38 8000 100.39 100.68 5.79 5.98 1.79 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 21.2 101.07 8110 101.07 101.13 5.57 1.50 1.58 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 33.6 100.47 100.00 100.75 6.04 151 2.38 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 50.9 117.30 = 0.05 65 000 117.25 117.35 6.60 2.38 3.23 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 70.7 99.65 0.12 1336 004 99.58 99.65 7.09 3.59 4.50 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 22.2 103.30 70 000 103.20 103.35 4.84 3.86 0.99 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 95.9 99.00 141000 99.17 7.30 3.52 5.58 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 70.7 98.29 3886 984 98.60 99.00 747 1.90 413 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 1353 | 98.44 9105 266 98.50 99.00 745 2.15 6.66 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 102.7 | 72.56 1444 955 71.28 7277 7.54 5.21 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3082 | 92.71 2685 000 92.22 94.44 7.70 371 10.74 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.2 91.88 25908 91.01 91.88 7.30 3.80 5.47 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 15 100.60 220 100.60 102.99 4.66 4.86 0.12 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 101 101.55 24 861 101.45 101.55 5.79 1.87 0.76 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.5 | 100.03 98.53 100.50 7.14 1.74 1.49 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 38.8 103.30 029 195 250 103.05 103.30 6.78 2.24 1.16 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 313 116.06 115.65 116.09 6.54 3.22 1.75 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 304 | 102.00 6.68 1.94 1.30 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 75 101.67 101.60 101.95 6.15 2.16 0.57 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 14.6 100.10 1000 100.10 100.48 6.95 3.51 0.63 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.5 | 100.20 410 100.20 100.50 6.96 3.50 1.25 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.0 B MyHUL@NanbHblit
Yomypus-2 1500 R 840 17.01.11 15.07.12 214 101.60 1200 101.60 102.00 7.54 417 1.52 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 34.9 101.04 100.00 101.84 7.94 2.02 2.02 MyHULMNaNbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 7.8 100.85 2000 100.02 100.85 6.56 3.88 0.59 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 18.4 99.98 7.46 1.87 1.32 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.2 102.02 100.03 104.00 8.29 2.30 1.84 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 427 100.44 7.81 1.94 1.93 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  23.12.10 19.09.13 35.7 104.66 105.15 105.80 7.72 2.32 1.92 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.3 100.20 5.91 3.24 0.28 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 315 | 101.13 7.93 2.10 1.96 BB-// MyHULMNanbHbI




Fixed Income Daily 14.10.10
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 83 | 103.08 4.62 449 0.65 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 261 | 10883 | 0.00 5.79 471 1.86 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 207 | 10572 | 0.10 4.66 3.88 1.55 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 80 | 328 | 109.69 4.22 0.69 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 628 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 539 | 10527 | 0.70 6.61 3.80 3.69 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 | 775 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 846 BB/Ba1/B+ BaHkun
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 53.7 B/B+ Cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 499 | 111.27 | 0.19 5.74 3.99 3.35 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 15 | 10062 @ 0.00 215 3.66 0.12 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 47 | 100.80 4.04 6.20 0.38 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 314 | 10535 | 0.30 5.09 348 2.28 BBB-/Baat/ GaHkun
BoM-15 300 § 750 26.41.1C  25.114C 261115 1.0 | 623 | 99.5¢ | 0.28 10.98 3.76 0.11 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 53.7 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.0 = 99.84 | 0.09 6.84 341 5.08 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 187 | 98.88 | 0.00 10.76 224 0.61 (bMHaHCbI
Credit Europe Bank-13 300 § 775 20.11.10 20.05.13 317 | 103.70 = 0.03 6.18 374 221 [Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 0.6 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 482 | 11111 011 429 3.32 345 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88) 21.03.11 21.09.12 236 BB//BB XMMUSE
Evraz-13 1050 § 8.88 24.10.10 24.04.13 30.8 | 108.35  0.06 5.30 4.10 219 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 618 | 107.25 6.55 3.85 4.02 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 91.7 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 314 /Caal/D cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 1.1 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 64 | 10344 230 8.70 0.52 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 263 | 10395 | 0.07 263 439 2.00 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 255 | 99.72 3.03 145 1.9 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 29.0 | 11406 | 001 343 422 2.14 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 371 | 106.78 | 0.05 4.12 6.16 2.66 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 338 | 10342 | 0.05 3.20 218 258 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 304 | 10978 | 0.10 323 3.34 230 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 341 | 11146 007 3.19 3.37 2.52 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 41.0 | 10447 | 0.04 3.56 4.82 3.04 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 462 | 114.25 415 364 3.26 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 493 | 105.33 3.87 5.09 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 56.4 | 106.34 = 0.02 428 5.52 4.04 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 525 | 114.86 2.60 7.07 361 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 744 | 108.40 4.62 2.86 4.99 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 784 | 103.14 451 4.98 5.39 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 859 | 104.12 4.68 5.22 5.65 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.3 | 11023 | 0.02 4.84 5.99 5.74 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 912 | 11959 | 0.64 4.98 341 5.78 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 19.0 10338 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 113.3 | 109.88 | 0.60 3.95 3.28 2.99 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 138.8 | 108.70 547 299 8.10 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 430 | 2866 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3268 | 11423 | 1.22 6.19 319 | 1249 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 82 | 10358 | 0.05 2.56 3.85 0.64 /Baa3/BB GaHKu
Gazprombank-13 500 $ 793 28.12.10 28.06.13 33.0 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 50.8 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 60.2 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 338 | 10430 0.1 397 270 253 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 83 | 10412 479 5.28 0.64 /Ba3/B+ GaHkun
HCFB-11-2 450 § 175 11.02.11 11.08.11 10.1 | 104.66 5.87 5.61 0.78 [Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.11 15.02.13 285 D/Caa2/D GaHkm
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 1.3 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.3 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 127 | 93.75 15.95 493 0.91 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 18.7 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 495 | 10879 | 0.39 4.01 293 350 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 81.0 | 108.00 = 0.57 493 2.94 534 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 110.3 | 113.08 | 0.75 5.40 3.21 6.58 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 141.8 | 10829 = 1.03 5.67 3.07 803 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11 10.03.16 50 | 658 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 9.4 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 53 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 121 | 104.14 | 0.00 219 6.19 0.99 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 733 | 10241 | 0.02 4.54 4.94 4.99 BBB/Baa1/BBB  MyHMUMnamnbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 0.0 | 100.00 | 0.00 7.31 419 0.00 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 15.7 | 106.10 | 0.02 3.14 3.77 1.22 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 118.0 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 185 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 20 | 632 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 194 | 10391 = 0.01 443 3.37 147 /Ba1/BB+ CcepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 265 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.1 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 12.0 & 733 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 1.7 TOproBns
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 124 | 104.19 4.50 4.20 0.94 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 196 | 10589 | 044 5.74 4.54 1.44 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 9.0 335 | 110.77 4.85 0.74 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 562 | 11416 = 0.62 8.94 5.58 3.40 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 69.8 | 109.29 = 0.74 9.13 5.15 4.14 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 889 | 110.50 11.23 5.66 469 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 19.6 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 30.0 B-/B1/B- GaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 87 | 10150 | 0.01 10.78 6.40 0.63 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 209 | 102.25 7.56 4.40 1.54 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 16 | 100.73 1.10 341 0.13 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 18.8 | 103.20 4.03 6.07 1.46 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 315 | 107.99 = 0.08 3.90 3.32 2.31 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 298 | 10167 @ 0.06 6.75 3.69 2.20 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 306 | 10869 = 0.09 423 3.28 2.87 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 446 | 11593 | 047 425 3.88 3.09 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 697 21.03.11 21.09.11  21.09.16 11.0 = 723 = 100.88 | 0.20 5.99 3.46 0.90 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 80.2 | 106.58 = 0.68 5.1 2.96 5.27 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 928 | 11498 | 0.66 5.33 3.37 5.73 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 47 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 553 | 10270 @ 0.24 2.99 1.76 411 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 94.7 | 14632 1.04 4.01 3.76 5.66 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.2 | 106.74 = 0.57 4.14 2.34 7.46 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2155 | 187.70 | 0.75 5.14 3.40 9.48 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 237.0 | 122,07 | 052 2000 3.97 3.07 5.97 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.11.10 05.05.11 6.8 | 10168  0.00 5.53 4.24 0.53 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 2.0 | 630 | 97.68 22.80 4.54 0.16 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.10 01.12.16 747 | 99.60 10.98 4.89 421 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.04.11 03.04.17 788 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 132 | 104.05 @ 0.04 213 2.85 1.03 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 315 | 107.03 | 0.17 3.61 3.03 233 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 331 | 107.06 0.19 3.71 3.02 246 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 576  104.04 032 4.54 264 4.09 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 846 | 10148 @ 0.55 5.14 2.66 5.73 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 340 | 11147 | 040 5.28 437 242 B+/Ba3/BB- cblipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 428 | 11230 | 0.56 5.36 412 291 B+/Ba3/BB- cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.4 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 585 | 106.70 = 0.19 6.07 361 3.96 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 36 | 101.89 2.32 4.36 0.29 BB-/Ba3/BB Tenexom
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 15.9 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 96 | 10415 | 0.04 4.61 4.80 0.75 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 9.3 | 103223 | 0.00 2.57 3.33 0.74 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 236 | 104.25 3.82 2.94 182 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.11 13.03.13 294 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 524 | 10739 | 0.36 435 291 374 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.01.11 18.07.16 70.2 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 783 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.03.11 13.03.18 90.3 | 115.50 5.32 341 570 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.02.11 02.02.20 1133 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 1.9 Ternexom
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 82.3 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 85 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 208 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 20.8 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 343 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567 05.03.11 05.03.14 413 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 95.2 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.03.11 06.09.12 23.1 CCC/Caat/ GaHku
URSA-11-1 130§ 12.00  30.12.10 30.12.11 14.8 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.10 16.11.11 133 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 80 | 322 /B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 118.6 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 125 | 10551 2.88 3.97 0.95 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 31.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 68.3 | 11062  0.29 5.99 3.73 4.40 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 91.9 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 81.6 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 604 = 9631 | 0.22 7.10 3.22 417 BBB/Baa1/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 124 | 10525 @ 0.06 2.15 3.56 0.97 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 87 | 10428 | 0.07 2.10 791 0.71 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 249 | 10669 = 0.33 321 3.10 1.87 BBB/Baal1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200  28.11.10 28.11.12 259 | 99.88 12.05 6.01 175 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 346 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.5 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 534 | 10575 044 4.99 3.06 3.79 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.0 | 100.70 4.06 422 4.67 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 928 = 107.31 | 0.88 391 3.20 235 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1218 | 10275 | 1.22 6.18 3.19 7.30 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 57.0 3009 | 10567 151 4.89 2.96 4.01 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
PykoBoguTtenb ynpasneHus

Cepren LLlemapnos, she _sa@uralsib.ru

YnpasneHue npopax

Koppagno TaBeaxua, taveggiac@uralsib.ru
EneHa JosraHb, dov_en@uralsib.ru

AHHa Kapnosa, karpovaam@uralsib.ru
Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru

ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

YnpasneHue Toprosnu

AHppen bopucos, bor_av@uralsib.ru
Bsauvecnas Yanos, chalovvg@uralsib.ru
HaTanba Xpabposa, khrabrovann@uralsib.ru

anaBneHme Nno pblIHKaM JOJITOBOIro Kanurtana

KopnopaTuBHble BbINyckn

ApTtemun Camomnos, samojlovaa@uralsib.ru
BuikTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiolwkmHa, sonyushkinada@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru

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

COﬂpOBO)KJJ,eHVIe NnpoekToB

lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru

FanuHa Nyaeima, gud_gi@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru
AHnToH Kynakos, kulakovak@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBopguTens ynpaBneHus

KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru

JonroBble obs3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Mapwus PagdeHko, radchenkomg@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

fOpuin fonbaH, golbanyv@uralsib.ru

Crpaterus/Monutrka

Kpuc Yndep, cweafer@uralsib.ru

Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
Neonnp Cnvnyerko, slipchenkola@uralsib.ru

JKOHOMUKaA

Anekcen [lesaTos, devyatovae@uralsib.ru
Hatanbs MariopoBa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BbaHkn

JNeoHng Cnnnyerko, slipchenkola@uralsib.ru
Hatanbs Manoposa, mai_ng@uralsib.ru
HaTtanus bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AAaHHbIX

Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

AHMMUNCKUN 93bIK

IxoH Yonw (aHrm. 13.), walshj@uralsib.ru,
Tumotn Xann, hallt@uralsib.ru

Mon e Butr, dewittpd@uralsib.ru

Xuccam Natud, latifh@uralsib.ru

AunzanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

3amecTuTenb pyKoBoguTensa yrnpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
MpwviHa bynkumHa, bulkinaiv@uralsib.ru

DneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru

Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru
Hukonan CocHoBckmi, sosnovskyno@uralsib.ru

TenekommyHukauum/Mepna /
NHdpopmaLMoHHbIe TeXHoNnormm
KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
KoHctaHTuH Benos, belovka@uralsib.ru

MwuHepanbHble ypobpeHus/
MalumHocTpoeHune /TpaHcnopT

AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
WpwvHa WpTerosa, irtegovais@uralsib.ru

MoTpebuTtenbcknin cekTop /HeaBmxmMmMocTb
TurpaH OraHecsH, hovhannisyan@uralsib.ru
AnekcaHpap LLenectoBny, shelestoviav@uralsib.ru

PepakTopckas rpynna

Pycckun a3bik

AHzpen MaTuropckmn, pya_ae@uralsib.ru
EBreHun MpuHkpyr, grinkruges@uralsib.ru
Onbra CuMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
MonvHa BopobbeBa, vorobievapa@uralsib.ru
ExaTepuHa Tpoduneesa, trofileevaeg@uralsib.ru

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npu Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaThCs WK
paccMaTpmMBaThCA Kak odepTa MNmM npeanoxeHue Aenatb odepTbl. HECMOTPS Ha TO YTO AaHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMManbHOW TLLATENbHOCTbIO,
YPANICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNI NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHbopmaumnm.
Hu YPANICWIB, HM areHTbl KOMMaHum unv apduimpoBaHHble TMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MI0DbIe NMPSMbIE UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHNS
HacTosLlero GlonneTeHs UK cogepxallencs B HeM nHdopmaumm. Bce npasa Ha OionneTteHb npuHagnexar OO0 «YPAJICVB Kanutan», n cofepxaliascs B Hem
MHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS MW PACNpPOCTPaHATLCA 6e3 NpeaBapuTeNibHOro NMCbMEHHOTO paspelueHns. © YPANCUE Kanutan 2010



	Стратегия
	Денежный рынок
	Корпоративные события
	Календарь событий
	Календарь оферт
	Статистика
	Контакты

