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Py6neBb|e BbIMYyCKU
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CblprBble PbIHKUN
WU3meHenue, %
3Hay. 3apjdeH. 3aMec. YTD
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S&P Mertannbl, uHa. 1882.5 (0.5) 3.0 10.3
S&P C/x npoa., uHa. 789.6 05 125 28.3
AEHe)KHbII‘/'I PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 02 (0.3) 02 (1142
Kopcuera 575.3 137.5 78  (258.8)
[JenoauTsi B LIB 2604  (148.8) (60.7)  (179.9)
WU3meHeHue, 6.0.
NDF 1Y, % 434 (41) 19 (214)
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WU3meHenue, %
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CTPATEIrMA

BHELLHWIA PbIHOK

MHBecTopbl BHOBb 06ECMOKOEHbI AoNraMu CTpaH 30Hbl €BPO, LEHbl Ha 30710TO YCTaHOBWUIM HOBGIN
pekopa, npesbickB ypoBeHb 1400 JJ,OJ'IJ']./%HLI,VIH. CerogHs ctaTMcTU4ecKme BeOOMCTBA B3ANM Naysy:
OynyT onybnukoBaHbl NULWb faHHble 06 0bbeMe 3anacos Ha onToBbIx cknafax B CLLUA. EBpoboHapbl
HayYanu Hefento Pa3HOHaMNPaBAEHHO, Ha OTKPbITUM BO3MOXHO CHUXEHME. crp. 2

BHYTPEHHUM PbIHOK

BHelnpomMbaHK pa3meLlaeT TpexneTHVe BupxeBble obnmraumm Ha 3 mnpg pyo. AHanornyHble Gyma-
M, HO Ha 5 Mnpp py0. pa3meluaet 1 TpaHcKpeomTbaHk. cp. 2

JINKBUAHOCTL HaYana BOCCTaHaBAMBATLCA, Mbl OXMAAeM, 4TO oTMeTKa B 1 Tp/H pyb. 6yaeT npeopo-
neHa yXe Ha 3Ton Heflene, a CTaBKM MexXDaHKOBCKOro KpeamToBaHWa NPOAOMKaT CHAXATLCA. B nape
«pybrib—ponnap» cerofHst pyonb OKaxeTcs Nof, AABNEHVEM. cTp. 3

Anb®A-BAHK (B+/BA1/BB)

baHk coolLLmn 0 HaMepeH NCMONb30BaTh CBOE NMPABO BbiKYMa B OTHOLLEHWN CyOOpPAVHUPOBAHHbIX
obnuraumn ALFARU'15 obbemom 225 mnH fonn. B pesynbtate 0cBoOOAMTCS COOTBETCTBYIOLNA 00b-
eM [leHeXHbIX CPeACTB MHBECTOPOB, a TakXe JIMMWUTOB, YCTaHOBNEHHbIX Ha OaHK. TeM BpemeHeMm
cTapwmn Bbinyck ALFARU’ 15 no-npexHeMy BbIrMSANT NpuBiekaTenbHbIM A8 NOKYMKU. cTp. 4

rasnpom (BBB/BAA1/BBB)

Byepa lasnpom onybnmkosan xopolne pesynstatsl no MCOO 3a Il kBapTan v | nonyrogne 2010 r.
EBITDA 3a | nonyroame 2010 r. Bbipocna Ha 29% [0 697 mnpp pyb., a OTHOLLEHWe YACTOro Jonra K
EDITDA cHumsunock fo 0,7 Ha koHeu vioHsa 2010 1. ¢ 1,21 ronom paHee. Ham npencTaBngioTCa npu-
BeKaTeNlbHbIMM eBPOOBAMraLMM KOMMNaHuK ¢ noralwenvem B 2014 r., a Takxe pybneBbi BbINMycK
GAZPIOM =20, ettt e et e e e e e e e e e crp. 4

BAHK «BOCTOYHbIN» (B2)

BaHk npogofXaeT MHTEHCMBHO PacTy — 0ObABNEHO 0 Nokynke 500 MAH AOM. UNOTEYHbIX KPeaUToB Y
Morgan Stanley. Caenka no3BonvT MOAAepXaTb MPOLEHTHYIO MapXy, OfHAaKo OHa [aeT MoBof
BCMOMHWTb 00 OTHOCUTENBHO HU3KOW KanuTanusaumm BoctoyHoro. Cpefy Bymar ©aHKa Hemmoxo Bbl-
FAAAWT HeJaBHO Pa3MeLLeHHbIN BbIMYCK BOCTOMHBINM-BOS. ... cp. 5

NEHCNELICMY (S&P: B)

KomnaHus 3 Hosbps 3aKpbina KHUIY 3asBOK Ha pa3MellieHe CLN obbemom 150 MAH Aonn. ¢ Kyno-
HoM 9,75%. MepBoe CO BpeMeH Kpu3mca pasMeLleHe POCCUMNCKOro AeBenornepa Ha MeXayHaposa -
HOM pblHKE MO3BONAET rOBOPWUTL O TOM, YTO AOBEPUE MHOCTPAHHbLIX NHBECTOPOB K CTPOUTENBHOMY
CeKTopy BOCCTaHaBNMBaeTcs (KHUra nepenoanmcaHa B ABa pasa). Mbl HaXoAMM AOXOAHOCTb BbIMycKa
WNHTEPECHOW, a TakXke c4MTaeM, 4To pasmelteHne CLN no3BOMMMNO 3aMeTHO YNyylWMTb NUKBUIOHYIO
no3unumio JICC, 4TO NOBbLILLIAET NPUBMEKATENIbHOCT PyOeBbIX 0O6NMraLMIA KOMMAHWM. crp. XX

RUSSIAN INFORMER

HoBoCcTM M KOMMEHTapuu, OTHOCALIMECS K PbIHKY aKUWiA, CM. B HalleM eXEeOHEeBHOM W3OaHuu
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

HoBbii pekopp, 3on0Ta. B Havane Heflenm Ha MUPOBbIX (PUHAHCOBBIX PbIHKaX He HabJoAaNoCh Pe3knX ABUXKEHNN, U BeayLme
NHOEKChI 3aBEPLUNV BYEpaLLHMUIA AeHb NpakTuYeckn 6e3 nameHeHnn. K MHBECTOpaM BHOBb BEPHYMINCH OMaceHus, YTo psag CTPaH
€BPO30HbI B Orivarllee BpeMsi NepPexXnBYT oHepeaHon 3Tan TPYAHOCTEN C 0OCy>XMBAHUEM [OMTOB U NMPUBJIEYEHNEM HOBbIX
cpeacts. Mol gymaem, 4yto ELLB, EBpokomwmccva u apyrve opraHbl ynpasneHus EC caenaloT Bce BO3MOXHOeE, YTOOb
npeaoTBpatT1TL AedonThl, U ByOyT OKa3biBaTbh CTPaHaM-IOMKHMKAM BCIO HEODXOAMMYIO MoMOLLb — 06 3TOM ObINO 3asBfeHO B
pa3rap Kpu3uca CyBepeHHbIX JOSITOB BECHOW HbIHELLHEro rofa. TeM He MeHee eBponerckas BaioTa OTpearnpoBana Ha HOBOCTU
HeraTmeHO, ynaB 4o 1,38 monn./eBpo, XOTs ellue B NPOLUMbIA YeTBEPr NpuMepmBanack kK otmetke 1,42 ponn./eBpo. LleHbl Ha
30/10TO MO TOW Xe MPUYMHE YCTaHOBUIIM HOBbIM pekopm, NnpesbicvB ypoBeHb 1400 gonn./yHums. [OXoOAHOCTM AeCATUNETHUX
KaszHavenckmnx obnuraumin CLUA no ntoram AHa NOAHANUCH He3Ha4YuTeNnbHO — 10 2,54%. Buepa KasHadvenctso CLUA npoBoamno
ayKUMOH Mo npogaxe obamraumin pasfimyHbIX CPOKoB 0bpalleHns CyMMapHbIM 0ObemMoM 89 MIpL AOMN., U3 KOTOPbIX 32 MIpA
JONN. NPULLNOCH Ha TPEXNeTHWEe , OCTanbHOEe — Ha TPex- N LWecTn MecayHble bymarn. CeroaHs GyaeT NpoBOAMTLCS ayKLUMOH Mo
pasmelleHWio fecaTuneTHUx Obymar Ha 24 mnpg gonn. M3 nybnvkyemon cerogHst CTaTUCTMKM HaubOMbLIUMIA  MHTEpeC
NpeAcTaBnsoT AaHHble 06 o6bemMe 3anacoB Ha onToBbIx cknafdax CLUA.

EBpoGoHAbI — 6e3 eanHON AUHAMUKW. B NnoHedenbHWK Cnpe MHAMKATUBHOMO CyBEPEeHHOro Bbinycka Russia’30 pacwmpuncs
Ha 4 6.n. po 148 6.n., bymara nogewesena Ha 38 6.n. 4o 121,4% ot HomuHana. OcTanbHble CyBepPeHHbIe BbIMYCKM TakxKe
noKaszanu TeHOEHUMIO K CHUXXEHWIO. B KOpnopaTVBHOM CermMeHTe eAVMHON AMHAaMUWKWM He CNOXMAOCh, B psge Oymar mpoluna
dukcaums npubbinn. B drHaHcoBoM cekTope eBpoobnuraumm BTE notepsnu B ueHe B cpeaHeM 15 6.n., PCXb n Coepbarka —
NPYMEePHO CTOMbBKO Xe, a B eBpoobnuraumsax NpomceasbbaHka coBepLlanmch Nokynku, 1 BymMary nogopoxany B cpegHem Ha 10
6.n. B eBpoobnuraumsx Masnpoma Obina Takke OTMeYeHa pa3HOHanpaBneHHas OMHAaMMKA: Ha KOPOTKOM W IIMHHBIX KOHLAX
npeobnafany Npofaxu, Toraa Kak CrnpocoM Mosib3oBanuncs bymaru ¢ glopaumen Tpu—nsate net. CerofHs yTpoM OOMbLUMHCTBO
a3MaTCKUX PbIHKOB CHWXKAaETCA, KakK U (bloYepcbl Ha aMepukaHckue poHOOoBble MHAEKCH. Mbl 0Xungaem, 4To Toprm B Poccumn
OTKPOIOTCSH HEOOMBLUMM CHUXEHWUEM.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

3 mnpa py6. ana BHewnpom6aHka... Buepa BHewnpombaHk (B-/B2) oTKpbIf KHUMY 3asiBOK Ha pa3MelleHne TpexNeTHUX
OunpxeBbIx 0bnMraumin nepBor cepui obbemom 3 Mnpa pyod. KHura 3asaBok OyeT 3akpbiTa 26 HOA0pS, a pa3mellieHne dymar Ha
Oup>xe HameyeHo Ha 30 HoRbpPSA. MnaHMpyeTCs BKIOYeHMe obnuraumin B nombapaHbin cnvcok L. Mo Bbinycky npegycmMoTpeHa
oepTta yepe3 oauH rof. OpueHTMp MO CTaBKe KymnoHa, BbIMIAYMBAEeMOro ABaxAbl B rof, cocrasnser 9,25-9,75%, uyto
npeanonaraetT AOXOAHOCTb Ha ypoBHe 9,46-9,99%. Ha OaHHbI MOMEHT Y 3MUTEHTa HaxXxOAMTCA B obpalleHun OBYXNETHUM
BbINyck obnuraumii Ha 1,5 Mnpa py0., No KOTOpbIM 3amnnaHnpoBaHa odepTa Ha 21 HOSOPA TekyLLero roaa.

..n 5 mnpp, py6. ana TpaHcKpeautbaHka. TpexneTHue Bupxesble obnuraumMm nepBon cepum Ha 5 mnppn py6. pasmellaeT n
TpaHcKpeamTbaHK. SMUTEHTY NPUCBOEHBI PEUTUHI «BB» CO CTabWNbHBIM NPOrHO30M No Bepcun S&P 1 «Ba1» co cTabunbHbIM
NpOrHO30M Mo Bepchn areHTcTBa Moody's. OpmeHTUp Mo CTaBKe KyMnoHa, BbiMnavnMBaeMoro ABax bl B rofl, coctasnset 7,7-8%,
YTO MpeAnosiaraeT JOXOAHOCTb Ha ypoBHe 7,85-8,16% npu glopauun 2,7 rofa. PasmellieHne Bymar Ha bupyke 3aniaHMpoBaHO
Ha 17 HoA0ps. Ha OaHHbIA MOMEHT y DaHKa Haxo4aTcs B obpalleHnn YeTbipe pybneBbix Bbinycka Ha obLlyio cymmy 15 mnpa
pyb. (CaMbIf AIMHHBIN — YETbIPEXNIETHUI), @ TakXXe OfMH BbiNyck eBpoobnnraumin Ha 350 MIIH 4oMN., KOTOpbIA ByaeT noratleH
Yyepes rof.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBUAHOCTb HAYMHAET BOCCTaHABIMBATbCS

OcTaTky Ha KopcyeTax KpeduTHbIX opraHusaumi B LB yBenudunuce Ha 137,5 mnpg pyb. go 575,3 mnpa py0., a Aeno3ntsl
OaHKoB yMmeHblWMAMCL Ha 10 mnpa pyd. go 399,2 mnpn pyb. mocturHys 974,5 mnpn pyb.. JIMKBUOHOCTL Hadvana
BOCCTaHABMBATLCA, U Mbl OXKMAAEM, YTO OTMeTKa B 1 TpiH py0. OyaeT npeofofieHa yxe Ha 3Ton Heflene. Ha hoHe 3Toro BTopon
JeHb noapsa Ha PEMO-aykumoHax LB He Obino 3asBoK.

Ha cdoHe pocTa NMMKBUAHOCTM MHAMKATMBHAA OAHOAHEBHas cTaBka MosPrime noTepsna 9 ©.n. o cpaBHEHWIO C NpeablayLLen
ceccren n coctasuna 2,9%, 1 Mbl 0OXXMOAEM OallbHENLLEro ee CHUXEHMS, MOCKOSbKY CTaBKa BCE eLle HaXxOOMTCs Bbllle CPefHNX
3a nocnefHve Tpyn MecsLa 3HaveHnn B 2,7-2,8%.

Pybnb BYepa ocnaben no oTHolWeHWIO K gonnapy Ha 3 konenkun go 30,79 pyb./nonn. Ha poHe HEKOTOPOro CHUXEHUS LieH Ha
HedTb M pacTyLLlero 4ONMapoBOro MHAEKCa — YTO NepeBecmso 3anac onTMMM3Ma OT panv Ha MeXAyHapOAHbIX PbIHKAaX B KOHLLE
npownon Hefenu. EBpo ocnaben mo OTHOWEHWMIO K Aonnapy, MOCKOMbKY CTaTUCTMKA O MPOMBILNEHHOM MPOW3BOACTBE B
FepMaHMKM 0Ka3anach Xy>Xe OXWAAHWM, YTO a0 BO3MOXHOCTb POCCMMCKOWN BanioTe OTbirpaTtb 25 Komneek, AOCTUIHYB OTMETKM
42,93 py6./nonn. CToMMOCTb OMBAmNIOTHOM KOP3WHBI CHM3MMAch Ha 9 Komeek MO CPaBHEHWMIO C MpeablayLllent ceccren u
coctaBuna 36,25 pyb. CerogHs yTpoM asmatckme pbiHKM Hayanm TOPru B «KPacHOW» 30He, a AOMNapOBbIA MHAEKC pacTeT, 4To
MOXET elLe bonee 0cNabuTb CErofHs NO3MLMM POCCUINCKOM BaMIOTbI MO OTHOLLEHMIO K aMEPUKAHCKOW.

CoBokynHble cpeacTBa 6aHkoB B LIb PO, Kypc py6./nonn.
MnpgA, pyo., U ogHoaHeBHas ctaBka MosPrime, % 1 ueHa 6appens HedTn Brent, gonn.
CyMMa CpefcTB Ha cueTax GaHkos B L|B, Mnpa. py6. (1pas. Lk, ) _, === Lleta HechTyt Brent, sonn./Gapp. (mes. wwk.) £ 290
Kype py6./oonn. CLUA (npas. Lk.)
OpHopHesHast cTaska MosPrime, % (nes. Wk.) 88 | 295
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T 2drx 08 g 833858 SB8g8ge-8ISscesggNsIS
UcTouHuk: LB PO WUcroyHmku: Bloomberg, MMBE

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

Anbdra-Bank (B+/Ba1/BB)

BbIKyI'I cocTonTCd

BaHK WCMOMHUT KOMN-OMLMOH... MeHenxmeHT Anbda-baHka coobwmn BYepa O HaMepeHUM BOCMONb30BaThCS CBOWM
OMUMOHOM Ha BbIKyn CyOOPAMHUPOBAHHbLIX eBpoobnMraumin obvemMom 225 MNH Aonn. v noraweHnem B 2015 r. PaHee Mmbl
OLIeHVBANN BEPOSTHOCTb Takoro cobbiTus kak 50:50, mockonbky HauMHas C Masi Tekyllero rona bymara ToproBanach 6513ko K
HOMWHay.

..a BOT Pycckum crtaHpapT - egBa NnUW. AHaNOMMYHbIA MCXOM, B OTHOLLEHUM CyOOpAMHMPOBaHHOrO Bbimycka RUSB'15
CYLLLECTBEHHO MeHee BeposiTeH, MOCKOJIbKY MpeMust 3Tor Bymarn K natmneTHUM Treasuries nocne 0ekabpbckoro Komsi-onumoHa
paBHa 593 06.M., YTO He CNNLLKOM MHOro Ans cybopanHMPOBAHHOMO A0Mra SMUTEHTa. B HacToawmm MmoMeHT RUSB’' 15 KoTupyeTcs
no 97,5% oT HOMWHana, 1 CUTyauus efBa N CyLLLeCTBEHHO M3MEHNTCS B Brivkalilee Bpems.

Puck Anbcga-baHka MOXeT HeCKONbKO NoJopoxaTb. Beikyn AFLARU15 ocBoGOAUT COOTBETCTBYIOWMIA 0OBEM CPEACTB U
NMMUTOB, YCTaHOBMEHHbIX Ha ©OaHK. TeM BpeMeHeM Mbl TMO-MPeXHeMy CcYMTaeM HekoTopble obaMraumm 3MUTEHTa
npvBneKaTenbHbIML A5 NMOKYNKW. B nepBylo odepefb 3TO KacaeTcs crapulero Bbinycka ALFARU’'15, KoTopbii Topryetcs c
[OXOOHOCTbIO Nopsaaka 7% 1 cnpefoM B pasmepe 590 6.n. K ameprKaHCKMM cBonam. bonee anvHHas 6ymara ALFARU'17 pgaet
IOXOOHOCTb 7,5%), HO ee KpeAnTHbIN cripef, y>xe — 565 6.1.

Amutpun AyakuH, CFA, dudkindi@uralsib.ru

Banxk Bocrounbiu (B2)

MprnobpeTteH 6onbLUON 06bEM NMOTEYHDbIX KPeaAUTOB

Mpopagew, — Morgan Stanley. [a3zeTa «Begomoctn» coobuymna cerofHs, 4to baHk «BocTouHbIn» nprobpen y Morgan Stanley
nopTdenb POCCUNCKUX UMOTEYHBIX KpeauToB 0bbemMom 500 MiH fonn. PaHee 3T cpeacTBa BblAaBannch aMepukaHckM 6aHKoM
yepes foHepHIolo CTpyKTypy — fopoackon nnoteuHsin 6aHk (T1B), KoTopbI B 0KTaOpe Obin Takxe KynneH baHkoM «BOCTO4HbINY.
[o caenku no nokynke MNMB nnotedHble kpeamTsl Morgan Stanley Obinm YacTYHO NepeBefeHbl Ha BanaHc Apyron ero CTpyKTypbl
— European Prinipal Assets, B pe3ynbTaTe 4ero octanuch 3a npegenamu caenkm ¢ M’Mb n bbinv BbikynieHbl BOCTOYHBIM TONbKO
cenyac.

HoBocTb HelTpanbHa. Mbl He pacronaraem MHGopMaLUmen o kKa4ecTBe NpUMoBPETEHHOro Myna, No3TOMY A0CTAaTOYHO MPOCTO
CKa3aTb, YTO baHK BOCTOYHbIM NPOLOMXKAET MHTEHCMBHO pacTi. Kak 1 MHorve 6arku P®, B | nonyrogum 2010 r. BoCTOYHbIN
NCNbITaN CHUXEHME YNCTOM MNPOLEHTHOM MapXK — 10 9,6% ¢ 12% 3a TOoT e nepunof, npotunoro roga. Kcratm, Hefb3s ckasatb,
410 B Mionie 2010 r. Ha GanaHce BocTo4HOro BbINIO MHOTO NIMKBUAHBIX akTVBOB — AEHEXHbIM CpeAcTBa COCTaBNanm nub 177
MIIH [onA., nopTdenb MUHAHCOBbLIX aKTUBOB OLeHMBaNcs B 169 MNH Aonn. B cBeTe caenku no nokynke KpeauToB TakxKe BHOBb
BCTaeT BOMPOC O KanuTanusaumm BoCTOYHOro, MOCKOMbKY Ha MOCSIeAHIOn OTHETHYIO AaTy OTHOLUeHMe COBCTBEHHbIX CPefcTB K
CyMMapHbIM akTVBamM GaHka Obiio paBHO 11,9, 4TO NO CEroAHALLIHUM MepkaM HeMHoro. MpaBaa, HekoTopoe BpeMs Hasafd baHK
obellasn, 4YTo B pe3ynbTaTe KOHCONMMAAUMM elle OOHOW HefdaBHel MoKyrky, PocTnpoMcTporbaHKa, ypoBeHb LOCTAaTOYHOCTU
KanuTana Bocto4Horo Heckosbko BblpacteT. OfHNM CIOBOM, Mbl, C MIHTEPECOM XAeM (DUHAHCOBbIX MoKa3aTenel baHka 3a 2010T.

Mo>xHO nokynaTb BocTouHbIN-BO5. Mbl B LieIOM NONOXMUTENBHO OLEHMBAEM TeKylliee KpeanTHoe KavyecTBo baHka, 0cobeHHo
B COOTHOLUEHUN C OOXOLHOCTbIO, MpeasiaraeMon ero HGoHZamu. B CB3M C 3TMM OCOBEHHO Hermoxo CMOTPUTCA HedaBHO
pa3MelleHHas KoMMepdeckas bymara BoctouHbin-BO5, KoTopas TOpryetcs Aaxe HeckosbKOo HUXe HOMMWHana ¢ JOXOAHOCTbIO
9,4% Ha 18 mecsaues.

Amutpun AyakuH, CFA, dudkindi@uralsib.ru
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Fasnpom (BBB/Baa1/BBB)

Bbicokue pesynbtaTthl 3a | nonyrogme 2010 r. no MCOO

PocT peHTabenbHOCTU Gnarogaps HedTAHbIM aKTUBaM. Byepa Ma3npom onybrMKoBan No3nUTUBHYIO oT4eTHOCTL Mo MCDO 3a
[l kBapTan n | nonyrogme 2010 r. Mo UToram Nonyroams Bblpy4ka KoMNaHum Bo3pocna Ha 17% rog k rogy o 1 721 mnpa pyo.,
MpWY 3TOM OCHOBHOW MPUPOCT, COTNIaCHO KOMMEHTapUIO KOMMaHuK, Obin obecrneveH HehTAHbIMU akTUBaMUW 1 YBEMNHUBLUUMUCS
obbeMaMn TPaHCMOPTUPOBKM rasza — Onarofapsi COOTBETCTBEHHO BO3POCLIMM LeHaM Ha HedTb M MOBbILLEHWIO aKTUBHOCTW
HE3aBUCUMMbIX ra30400bIBAIOLWNX KOMMAHUI NPW 3aMefIeHMn pocTa peanm3aumu rasa. 3a CHeT TOro, 41O OnepaLVOHHble
pacxodbl Bblpocnu Bcero Ha 10,6% % c ypoBHA rogmyHon gasHoctu, EBITDA 3a | nonyrogne 2010 r. nepviog, yBenudmnach Ha
29% po 697 mnpa py6., 4TO OKasanocb YyTb Jyylle MPOrHo3oB pbiHKa. COOTBETCTBEHHO, peHTabenbHoCTb Mo EBITDA
nosbicunack ¢ 38% B | nonyroammn 2009 r. no yposHa 40% Bo | nonyrogmm 2010 .

JlonroBasi Harpyska npoAo/mkaeT YMeHbLUATbCS. 33 OTHETHbIV Nepuof asnpom cokpaTtun obwmr obbem gonra Ha 16% o
1 344 mnppa pyb. 1 coxpaHsieT BNofHe KOMMOPTHYIO CTPYKTYpY 00s3aTeNbCTB: [0S KOPOTKMX 3aMMCTBOBAHMI B LLOSITe — OKOJIO
22%. bnarofaps NONOXMUTENbHOMY OEHEXHOMY MOTOKY KOMMaHWS CYLLEeCTBEHHO yBenu4una obbeM OeHeXHbIX CPeAcTB, YTO
MPVBENO K COKPALLEHWIO YMCTOro donra Ha 28% no 973 mnpa pyb. Ha doHe pocta onepaumoHHOM peHTabenbHOCTU 3TO
NPVBENO K CHUXEHMIO oTHOLWeHus YucTein gonr/EBITDA no 0,7 Ha koHeu, vioHa 2010 r. c ypoBHa 1,21 ronom paHee.

MpuBnekaTenbHbIM BbIFSAUT MepenpopaHHbin Gazprom-20. B uenom 1 pybnesble 1 eBpoobnuraumm Tlasnpoma
TOPryloTCsl, Ha Hall B3rNsf, Ha BMOJHe CNpaBeafiMBbIX YPOBHAX. M3 0bLen KapTUHbI HEMHOIO BbIOWBAIOTCA ANIMHHbBIN BbIMYCK
Gazprom-20 c 6ornee WUpoKUMK Cnpeaamu, 4em y 0rm3Kkmx no Aiopalum BeiMyckoB, U cepun ¢ noraweHnem B 2014 r.

TMONHbIN TEKCT KOMMEHTapus OyzeT onyOnvKoBaH B Onvxaniee BpeMs.

tOpuvi FonbaH, golbanyv@uralsib.ru
JlenCneyCMY (S&P:B)

KomnaHus 3 HOS6ps 3aKpbina KHUrY 3a9BOK Ha pa3melleHne CLN
o6bemom 150 mMnH gonn. c KynoHom 9,75%.

JloBeprie WMHOCTPaHHbIX WHBECTOPOB K CTPOUTENIbHOMY CEKTOpy, MO-BUAMMOMY, BOCCTaHaBnMBaeTcs. XONAWHI
JleHCneuCMY nepBbIM U3 POCCMNCKMX [OEBESIONepoB CO BPEMEH KPW3MCa BbileN Ha MeXOYHapOLHbIN LOMTOBOW PbIHOK,
pa3mecTuB NATUNeTHMR Bbinyck CLN ¢ amopTM3aumen no ctaBke kynoHa 9,75% (YTM 10,1% npw Olopaummn okono Tpex net).
Mbl OLEHMBaeM pa3MeLlleHne Kak BeCbMa yaaqyHoe — Cnpoc Ha Jonrosble obs3atensctsa JICC npeBbicW NpeanioxeHve B ABa
pasa, 4YTo MO3BOMNIIO KOMMaHUWM 3aMETHO YBENUYMTL 0ObeM pa3mellieHns (M3HavanbHO nnaHMpoBanocs npveneds 100 MiH
nonn.). Kpome Toro, cpeam npuobpetatenen Oymar, No AaHHbIM OpraHM3aTopa pasMelleHus, A0S POCCUNCKUX UHBECTOPOB
coctaBuna nuwb 15%, 1 370 roBOPUT O TOM, YTO MHOCTPaHHbIE WHBECTOPbI MEePecMOTPEeNnN PUCKU WMHBECTMPOBAHWSA B
POCCUNCKNIA CTPOUTESbHBIN CEKTOP, TPAAMULMOHHO BOCMPUHMMAEMbIV KakK OfMH U3 CaMblX PUCKOBbIX.

OpaHako npemus 3a pUCK A0BOJIbHO BbICOKa. [1pemuna pasmelleHHOro Bbinycka CLN K cBomam ¢ y4eTom Aropauum croxXunach
Ha ypoBHe 935 6.n., OKa3aBLUMCb, Ha Hall B3rNa4, AOBOMLHO Lieapow. Mpy nepesofe AONNAapPOBOW JOXOOHOCTU B pybnesyio
Yyepes BanloTHbIV CBOM LOXOLHOCTb BbIMycka OyfeT no kparHen mepe Ha 300 6. n. Bbille YPOBHS, Ha KOTOPOM ObpalLaloTCs 1Ba
BbINycka pyonesbix obnuraumm JICC. Mbl cinTaem npurBnekaTtenbHbIM pa3mMellieHHbIV Bbinyck CLN ¢ Touku 3peHus relative-value
N OXMAaeM pocTa KOTMpoBOK eBpoobauraumi JICC. XoTd Ha AaHHOM 3Tamne KOMMaHWsa MPeaioxuna WMHBeCTopaM Npemuio
(noxoxe, 4TO WUCTOPUS C PECTPYKTYPUPOBaHHLIM BbinyckoM CLN JleHCreuCMY eule He 3abbinack), B KOHEYHOM cyeTe 3Ta
«lWenpocTb» cebs onpasaaeT — B nnaHax JICC nposenerve PO, 1 nonoxuTensHas penyTaums CPeam MHOCTPaHHBIX MHBECTOPOB
OyneT KOMNaHWKM Ha Nonb3y.

JInkBugHasi no3vuMs 3aMeTHO ynydwunacb; pyoneBble obnurauun BbIrNSAaT NpuBreKaTenbHo. Ha KoHel, okTabps
COBOKYMHbIV fonrosowt noptdens JICC oueHmBancs B 200 MAH JOMA., NP 3ToM 06beM NoralleHn Ha bnnxkarive ABa roga CoCTaBnss
OKoJ10 65 MnH gonn. Ha Haw B3rmag, pasmects CLN, koMnaHns peLuma Bonpoc € peprHaHCMPOBaHNEM KOPOTKVX JONIOB, HTO ABMIAETCA
ZLOMONHUTENbHBIM MOBOAOM L1 TOro, YTObbl 00PATUTL BHUMaHWe Ha pybrnesble Bbinycku JICC. Obnuraumm JleHCneuCMY-1 (YTP 9,4%
@ pexabpb 2012 r.) NpeanaraioT Camyio BbICOKYIO JOXOAHOCTb CPeOM BbiMyCKOB C AOPaLIMEN MeHee OHOMO rofa, BKIIOYEHHbIX B CrIMCOK
peno LB. bonee «anHHbIN» BbIMyck B1pxeBbix obnmraumi — JleHCneuCMY BO-2 (YTM 10,5%) — Takke BbIFSOMT NpUBReKaTenbHo,
npennaras wenpyto npemmio k OP3 B pazmepe 500 6.1. TOT BbiMycK TakKe BKIOYEH B CMIMCOK pero LLb.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

8 HoAbpS Odepta A-UHxumHpnHrHeect-1 (1,75 mnpa pyb.). MorateHme Mpynna Pasrynam 6O-15
(0,5 mMnpg py6.). MorateHne Mirax Group 2010-2 (150 MrH gonn.).

9 Hos0p# MoralueHne VBaHosckas obnactb-34001 (1 mnpg pyo.).

10 Hos1OpA [opa3smeterne OM3-25071 (15 mnpga pyb.). JopasmelteHne OP3-25074 (15 mnpg pyo.).
Moratuerve PXO-6 (10 mnpg py6.). MoraweHne benropoackas obnacte-31001 (2 mnpg pyo.).

11 Hos1OpsA Pa3melleHwue Pocrocctpax-2 (5 mnpg pyb.). Odepta GuHaHcoBas komnanus H4Y-1 (1 mnpg py6b.).

12 Hos0psA PasmellieHne Mpynna Yepkmnzoso-50-03 (3 mnpa py6.). OdepTa tOxHas doHaoBas KoMnaHms- 1
(0,9 mnpa py6.).

15 Hos0ps Pa3meLleHne PBK-DuHaHc-03(3 mnpga py0.). Ocepta BTE-NnsunHr GuHaHc-1 (8 mnpg pyo.).
MoraweHwe Masnpom-2010, JPY (10 mapg an. neH.).

16 HOs0pA Pa3melleHne MTC-07 (10 mnpg py0.). PasmeweHne MTC-08 (15 mnpg pyb.). Pa3melueHne
PyccuHaHc Bank-10 (2 mnpg pyo.).

17 Hos0pA Pa3meLleHme PycduHaHc baHk-11 (2 mnpg py6.).

19 Hos1Ops Ocbepta O6beanHeHHble KoHauTepbl-PuHaHc-1 (3 Mapa py6.). Odepta PXO-9 (15 mnpa py6.).

20 Hosbps Odcbepta Mirax Group 2011 (180 mnH gonn.). MoraweHwne Hkom-Jlaga-2010 (40 mnH gonn.).

JleHeXHbIV pbIHOK

24 Hosbps BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.
24 Hos0ps BaHku BepHyT MunHbuHy 7 Mnpa, pyo.
1 aHBapA LleHTpobaHK NpekpaTnT NpeaoCcTaBnATh Oe33anorosble KPeanThI
KANEHAOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
obe Bbinyck Bbinycka, odepTbl, npeabigyLier cTaBKa odepTbl /
Tbl
P MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
®uHaHCoBas KoMNaHms
11.11.10 1000 100 16,0 - -
HY-1
tO>xHast hoHaoBas
12.11.10 900 100 15,75 9,0 1 maa 2012
KoMnaHma- 1
15.11.10 BTE-JTn3nHr @rHaHc- 1 8 000 100 9,8 7,1 14 man 2012
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 195 98.00 95.00 104.50 10.42 4.7 1.33 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 30.5 100.83 9.07 4.57 2.01 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 97.6 100.80 8.10 2.01 4.04 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 120.0 101.48 100.38 101.99 7.30 2.01 4.82 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 132.1 99.54 99.29 99.64 8.57 5.86 547 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 15.0 102.40 100.03 103.50 6.82 2.14 1.1 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 23.6 101.37 100.50 101.70 6.49 1.83 1.28 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 448 100.19 100.00 101.77 7.52 1.86 2.24 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 69.2 100.15 1000 100.02 100.45 7.86 1.93 3.22 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 41.0 92.5 100.22 99.90 100.20 7.75 1.90 2.21 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 76.4 100.01 7.70 1.89 3.18 /A3/BBB (buHaHCb!
And-02 1000 R 16.000 241210 311210, 2112120 20 258 101.33 100.80 101.20 4.53 7.87 0.14 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 11.7 100.98 100.71 101.10 6.94 3.90 0.88 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13 18.0 35.7 101.10 100 100.60 101.10 747 4.07 1.30 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11 19.09.13 11.0 34.9 106.53 106.00 106.75 6.23 6.58 0.80 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 19.0 36.9 108.94 109.00 109.94 7.70 6.34 1.27 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 56.3 100.04 101.80 102.52 9.24 2.23 3.48 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 56.1 100.69 8163 100.61 100.70 8.15 2.04 219 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 32.0 56.3 100.60 407 001 100.60 100.85 8.21 2.04 2.20 BB-/Ba3/BB- Cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 56.1 101.85 16 225 101.80 102.40 8.73 219 349 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 19.2 100.43 1932 100.12 100.43 18.70 4.47 0.80 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 45.9 100.00 3097 100.02 100.04 7.48 7.50 3.14 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 294 101.61 101.20 101.64 7.02 3.80 2.16 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  11.04.11 08.04.13 294 101.62 101.20 102.61 7.01 3.80 2.16 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 11.0 294 101.00 900 101.00 101.13 7.03 4.00 0.85 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 17.0 35.0 100.00 5004 100.00 100.20 7.63 3.74 123 /Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 8.8 100.00 75.16 100.00 6.54 3.22 0.66 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.02.11  11.0211] 01.02.13 3.0 27.2 100.00 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 36 100.65 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 26.0 74.2 108.70 47 509 108.70 108.88 8.06 5.73 1.72 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212] 13.12.16) 26.0 74.2 108.88 28 089 108.80 108.88 7.97 5.72 1.72 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216 26.0 74.2 109.00 136 001 108.70 109.00 791 5.72 1.72 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 4.0 15.7 103.13 102.01 103.46 6.15 8.22 0.28 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 6.0 30.1 100.40 98.00 100.92 9.43 5.24 0.44 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 12 100.70 99.00 2.03 4.46 0.10 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 28.1 100.22 99.91 100.39 747 371 1.99 /Ba3/BB- notpe6. ToB.
BB/ MM 60-01 3000 R 7.35 15.04.11 11.10.13 35.6 100.02 17 500 100.00 100.20 7.48 3.66 2.49 /Ba3/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 35.6 100.03 17 500 100.03 100.15 747 3.66 249 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 7.35 15.04.11 11.10.13 35.6 100.04 17 869 100.00 100.15 747 3.66 249 /Ba3/BB- notpe6. ToB.
BB/ MM 0-06 5000 R 790  30.12.10 27.06.13 32.1 101.09 100.70 101.00 7.57 3.90 2.20 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 32.1 101.09 100.70 101.00 7.57 3.90 220 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 35.6 100.02 28500 100.00 100.10 7.48 3.66 249 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 357.3 100.59 75.01 111.25 8.63 21 10.09 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 27.6 100.00 75.00 100.00 8.15 3.99 1.92 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 32.8 104.90 500 000 104.85 104.95 7.34 4.40 2.23 /Ba2/BB+ Tenekom
BK-MHBecT3 10000 R 15200 11.01.11  14.07.11] 08.07.14 8.0 446 105.95 9000 105.88 106.20 6.06 715 0.61 /Ba2/BB+ Tenekom
BK-VHBecT6 10000 R 830 19.04.11 13.10.15 60.0 /Ba2/BB+ Tenexkom
BK-WHsect7 10000 R 830 19.04.11 13.10.15 60.0 [Ba2/BB+ Tenexkom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 0.7 100.35 100 100.17 100.35 3.55 4.72 0.06 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 0.7 100.29 100.25 100.35 3.65 4.23 0.06 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 4.0 343 100.60 5150 101.80 102.57 10.23 297 0.30 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 14.11.12 0.0 246 101.69 100.24 6.86 0.05 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13] 4.0 283 101.60 2544 101.50 102.12 7.33 6.14 0.32 B2/ (buHaHCbI
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 18.0 35.8 99.97 99.75 99.95 9.15 4.49 1.28 B2/ (buHaHCbI
BTb - 5 06 15000 R 740  20.01.11 17.10.13 35.8 100.75 14 000 100.00 100.78 7.31 1.83 248 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16, 20.0 68.9 100.98 10 000 100.65 100.95 6.72 1.78 149 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210 201211 10.12.14) 14.0 49.8 103.70 103.00 103.97 6.24 2.33 1.00 BBB/Baa1/BBB | GaHku
BT BO-01 5000 R 760 17.12.10 15.03.13 28.6 101.14 100.85 101.50 7.26 1.87 2.01 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 171210 15.03.13 28.6 101.06 100.85 101.35 7.30 1.88 2.01 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 286 101.35 200 000 100.85 101.43 7.16 1.87 2.01 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 11.0 105.01 102.00 105.04 5.82 5.46 0.83 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11  14.0211) 05.02.13 3.0 213 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10 07.06.11) 29.05.13 7.0 311 100.32 5.62 313 0.53 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 22.0 40.0 100.30 75.01 103.00 6.77 343 1.60 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14, 0.0 48.6 100.18 244 0.02 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 8.0 56.7 100.35 100.01 6.53 1.74 0.58 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 141210 16.06.11] 07.06.16, 7.0 67.9 100.65 82270 100.60 100.80 6.39 1.86 0.52 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11) 07.06.16, 7.0 67.9 100.70 100.65 100.85 6.30 1.86 0.52 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/  30.11.16, 1.0 73.8 100.54 100.10 100.45 2.88 240 0.08 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 15.0 81.9 100.23 7.00 1.75 1.08 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.11.10  12.08.11) 02.08.17 9.0 82.0 100.14 6.57 1.66 0.69 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 85.0 120.9 BBB/Baa1/BBB | GaHku
B3b-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 36.0 120.9 BBB/Baa1/BBB | GaHku
[a3npHedt3 8000 R 1475  18.01.11  23.07.12] 12.07.16, 21.0 69.1 113.58 15159 113.55 113.73 6.19 6.48 143 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11) 09.04.19 6.0 102.5 105.10 10404 105.05 105.23 4.81 7.92 0.44 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14, 8.0 441 122.10 2633 121.73 121.84 5.62 0.73 BBB/Baa1/BBB | cbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 19.9 110.70 11297 110.71 110.90 6.22 591 1.38 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 11.8 101.35 38600 101.25 101.35 5.62 3.44 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 39.7 100.65 15600 100.55 102.96 712 3.58 2.73 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 27 100.47 100.45 100.90 4.93 3.52 0.21 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  24.11.10 20.11.13 36.9 /Baa3/BB GaHku
[asnpomb 3 10000 R 565 10.01.11 10.10.11 11.2 /Baa3/BB GaHku

asnpomb 4 20000 R 875 18.11.10 221110 15.11.12 0.0 246/ 100.25 400 100.06 101.00 4.35 0.04 /Baa3/BB GaHku
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[asnpomb 5 20000 R 875 251110 291110/ 221112 1.0 24.8 | 100.26 260 100.06 2.52 4.35 0.06 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 294 | 100.60 50 000 100.30 100.80 6.99 3.54 21 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  12.04.11 09.04.13 294 | 100.48 100.50 100.80 7.05 3.55 21 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 3.1 102.00 12422 101.72 101.99 9.80 8.80 0.23 aBTONpOM
enepKomn1 2000 R 850 211210 21.06.11 75 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 78 101.47 101.21 101.50 5.79 3.98 0.58 /Baa3/BBB- aHepreTMka
nMocCtp-2 4000 R 1.000  17.03.11 17.03.11 4.3 87.50 75.00 99.99 47.31 0.57 0.24 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 3.0 27.7 | 100.94 100.65 100.85 5.65 4.62 0.26 BB//BB- GaHku
InoBakcBark 50-02 | 5000 R 810 220111 250112 220713 150 | 329 | 100.28 100 000 100.20 10035 | 7.94 407 | 107 BB//BB- GaHKw
rce o1 5000 R 925 240311 27.09.11 260317 110 | 77.7 | 101.20 10 282 101.20 10175 | 7.81 456 | 0.80 BB/ MaLLMHOCTP.
rac 02 1500 R | 1200 26.04.11 23.04.13 299 | 10237 96.01 1117 | 584 | 198 ToproBns
TlansCe3206 2000 R 760 011210 30.05.12 19.0 | 100.70 150 000 97.00 101.50 6.87 376 | 078 BB-/Ba3/ TeneKom
NlanbCs3505 1500 R | 1500 18.01.11) 21.07.11 17.07.12. 80 = 206 | 105.84 105.76 10584 | 6.27 707 | 062 Tenexom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 32.8 10.50 4.02 16.99 191.86 | 36.78 0.55 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 4.0 284 75.02 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 115 95.00 2400 76.01 100.00 10.96 2.62 0.84 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 43 100.68 55994 100.10 100.70 7.35 4.58 0.33 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.3 92.60 10 865 92.45 92.60 10.87 4.63 3.33 TOproBnst
EABP-3 5000 R 1050  03.05.11 031111  25.10.16/ 12.0 = 726 | 105.00 103.00 104.79 5.17 4.99 0.94 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 55 100.59 100.00 244 0.93 0.44 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 375 08.12.10 07.09.11 10.1 100.55 100.60 311 0.93 0.79 AAA/Aaa/AAA | BaHki
EBPP 0406n 3000 R 346  16.12.10 12.06.14 437 | 100.51 3.35 0.86 3.27 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 416 | 100.86 100.15 100.60 3.38 0.89 3.12 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 22.03.13 13.0320, 29.0 @ 113.8 @ 100.80 50239 100.71 100.80 9.06 4.58 1.98 B+/B1/B MeTannyprus
EspasXona®-2 10000 R 9.95 02.05.11 28.10.15 19.10.20 60.0 & 121.1 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925  25.03.11 22.03.13 13.0320 29.0 = 113.8 @ 100.50 100 020 100.71 100.84 9.20 4.59 1.98 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 9.95 020511 28.10.15 19.10.20 60.0 & 121.1 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 42 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 @ 929 | 103.00 15 102.80 103.00 8.10 4.31 3.66 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 171 75.02 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 0.7 100.26 100.01 100.50 13.52 8.95 0.05 (buHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 176 | 100.68 92.01 100.00 11.80 5.94 122 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 22.7 | 101.50 100.00 103.00 1242 6.39 1.50 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 6.7 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 122 | 101.55 6.58 3.98 0.89 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 31.3 | 100.48 37890 100.45 100.48 4.38 5.38 0.08 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.000 04.01.11  05.07.12 01.07.14 200 @ 444 @ 101.26 101.10 101.24 7.27 3.94 1.44 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 5.0 294 | 100.61 19 100.61 100.75 6.28 3.92 0.40 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12 22.09.13) 230 @350 | 100.30 20513 100.20 100.30 7.67 3.83 1.65 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 71 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 444 | 100.00 4199 99.75 100.25 8.10 3.96 292 1/BB- TOproBnst
VIKC5®uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16/ 7.0 67.8 | 106.61 94 106.65 106.89 6.68 8.63 0.52 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 6.4 65.00 1018 44.01 65.00 149.79 7.29 0.20 MeTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 129 | 107.711 106.50 107.98 9.13 7.75 0.87 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11] 21.05.13, 9.0 30.8 | 101.65 79 896 101.50 101.65 5.80 6.87 0.63 cepBuC
VipkyT BO-01 5000 R 9.25  15.03.11 10.09.13 346 | 101.25 90 005 101.25 101.45 8.93 4.56 2.33 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 372 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 7.0 248 | 10091 100.06 101.07 8.45 5.09 0.49 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 34.6 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 8.0 102.36 102.57 102.97 12.51 4.38 0.36 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 129 | 101.48 9.71 5.40 0.90 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 164 | 102.74 209 950 100.03 103.77 10.00 5.82 1.15 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 8.3 75.02 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 155 | 110.26 110.00 110.49 8.17 373 1.05 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 155 | 101.85 101.55 102.15 8.51 2.40 1.09 //B- TOProBAst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 21.0 329 @ 101.95 278 101.60 101.95 8.44 2.32 148 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 353 | 100.25 100.00 100.50 9.20 2.24 2.35 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 7.7 /Ba3/ (buHaHCbI
Kyib6A30T1-2 2000 R 880  04.03.11 04.03.11 39 100.66 100.45 100.69 6.72 4.36 0.30 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 309 | 107.03 107.00 107.50 10.50 3.38 142 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 253 | 106.95 901 106.50 106.90 9.44 3.69 0.92 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 148 | 101.90 101.60 102.40 6.99 4.18 1.08 /Ba2/ aHepreTMKa
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 176 | 101.42 101.05 102.88 7.09 3.94 1.30 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 57.3 | 101.01 30 000 100.91 101.20 7.69 4.57 0.66 B-/B2/ (pUHaHCbI
JICP 02 06n 5000 R 1350  03.02.11  08.02.11] 01.08.13 3.0 332 | 101.59 96 101.31 101.59 6.31 6.63 0.24 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12  25.06.13 20.0 & 320 | 101.50 800 101.50 102.00 9.61 5.16 1.37 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 34.6 | 100.20 50 100.00 100.20 10.15 4.98 2.28 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 8.3 97.55 95.10 100.00 13.51 4.73 0.58 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 132 | 101.19 101.17 101.40 6.03 3.50 0.97 BBB-/Baa2/BBB- | cbipbe
ITykoindo6n 6000 R 740  09.12.10 05.12.13 374 | 101.35 101.30 101.70 7.02 3.64 2.55 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 21.2 | 11130 502 111.42 111.54 6.49 5.98 148 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 1335, 07.02.11 06.08.12 21.2 | 11160 111.42 112.00 6.32 5.96 148 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 21.2 | 11214 111.42 112.00 6.00 5.94 1.49 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 21.2 | 11130 1 111.42 111.50 6.49 5.98 148 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 1335, 07.02.11 06.08.12 21.2 | 11130 2 111.42 111.60 6.49 5.98 148 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 16.12.10 13.12.12 255 | 105.24 105.01 105.80 6.59 4.36 1.78 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 255 | 105.68 103.10 105.70 6.36 4.34 1.78 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 4.7 103.33 102.11 103.29 10.49 9.27 0.35 MeTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 34.5 | 100.40 111 000 100.00 100.45 8.25 4.10 2.36 TOProBNst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 345 | 100.40 126 900 75.00 100.44 8.25 4.10 2.36 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 345 | 100.40 65 266 75.00 100.45 8.25 4.10 2.36 TOproBnst
Marnut 5O-04 2000 R 825 14.03.11 09.09.13 345 | 100.20 51000 100.05 100.40 8.33 411 2.36 TOProBnst

Marnut® 02 5000 R 820 25.03.11 23.03.12 16.7.  100.54 100.40 100.63 7.92 4.07 1.22 TOproenA
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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 10.3 | 102.55 1 100.00 11.02 6.81 0.74 BB+ cbipbe
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 1.0 129 | 100.38 1000 100.00 100.39 5.46 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 5.0 29.0 | 100.87 100.70 101.00 6.20 2.10 0.37 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 725 250111 27.10.11) 23.04.13 120 | 299 @ 100.01 99.90 100.45 7.40 1.81 0.88 B+/B1/ (puHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14 4.0 402 | 101.04 100.81 101.10 5.86 4.64 0.31 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14 14.0 = 437 | 100.60 100.48 100.60 7.73 4.09 0.98 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 25.1 110.00 1875 110.00 110.25 7.56 5.78 1.67 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 2.0 87.1 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12 7.0 18.7 99.95 1005 99.80 99.95 10.89 5.49 0.49 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 59.0 @ 119.3 | 101.15 130 021 101.10 101.40 9.91 4.93 3.54 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15  25.08.20 59.0 = 119.3 @ 101.10 5 101.11 102.38 9.93 4.93 3.53 B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 7.0 31.6 | 100.90 1988 100.76 100.90 6.89 4.20 0.55 B1/ MeTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16, 21.0 = 694 | 118.35 10 539 117.23 118.45 7.67 4.00 142 /B1/ meTannyprus
Meven 506 5000 R 1250 18.01.11 18.10.12] 09.10.18 240 @ 964 | 107.65 35403 107.70 10789 | 842 290 | 162 B/ MeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 091112 120 @ 244 | 105.39 6.99 591 0.86 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 285 | 10245 2210 102.30 102.45 8.75 4.75 1.95 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 29.9 | 102.85 246 000 102.02 102.95 8.62 4.73 2.06 /B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 158 | 102.50 100.00 105.00 5.33 1.76 1147 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 24.0 | 59.6 | 100.47 100.00 105.00 7413 1.82 1.70 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 9.0 449 | 102.50 100.00 105.00 371 1.80 0.68 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10.  08.03.11 06.09.11 10.1 MalLLKHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12, 07.02.13] 16.0 & 274 | 110.00 109.00 111.00 5.07 6.12 1.14 notpeb. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 9.4 31.45 112 29.81 31.45 409.18 19.42 0.14 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11) 10.07.13, 2.0 325 70.18 3.03 91.00 558.34 10.12 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000  15.03.11 15.03.11 4.2 102.77 102.81 102.90 6.85 7.28 0.33 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 6.0 178 | 10043 100.40 100.60 7.33 4.22 0.45 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 21.3 | 101.00 650 100.75 101.00 8.95 4.64 149 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 21.0 | 57.0 @ 100.45 50 000 100.31 100.60 9.57 4.84 144 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 12.0 & 53.7 | 100.86 100.80 100.90 8.71 4.80 0.85 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 0.0 246 | 100.14 100.01 100.30 3.05 4.70 0.04 oto3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9.700 151210 16.12.11) 121212 13.0 | 255 @ 103.42 2990 103.42 103.65 6.49 4.68 0.97 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 17.0 @ 349 99.97 34770 99.95 100.15 6.54 3.23 125 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 29.3 | 101.50 100 000 101.00 101.60 7.08 3.76 2.08 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 02.03.11] 26.02.13 4.0 28.0 2.00 [fieBernonmMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11) 03.07.12, 2.0 20.1 0.23 302 0.23 0.59 1680.00 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 14 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 10.1 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 438 (buHaHCbI
MoliibaHk 5 5000 R 1296  21.0411  25.0411) 16.04.15 6.0 54.0 101.30 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 33 90.01 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 1.0 31.6 GaHku
MOCMAPT® 1 2000 R 001  14.04.11 12.04.12 174 2.00 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 19.8 92.89 88 92.90 93.10 16.72 4.97 0.94 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 6.3 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 46 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 25.7 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 10.3 | 103.90 6000 105.00 105.70 7.77 6.00 0.76 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 16.0 @ 64.3 | 101.00 3500 101.00 101.10 6.84 3.78 118 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14) 25.0 = 494 | 106.80 106.25 107.00 6.72 4.79 1.74 1/BB- JHepreTMka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13, 9.0 33.0 | 101.68 101.50 101.70 6.41 221 0.69 BB+// aHepreTuka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 101 101.10 300 000 100.03 102.99 6.75 3.97 0.76 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 18.7 83.01 JHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 100 = 462 & 108.18 5160 108.00 108.18 6.95 8.07 0.72 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 35.8 99.10 98.60 99.17 748 3.52 2.51 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 60.2 99.99 22 100.00 100.79 7.90 3.86 3.89 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 32.0 & 924 @ 102.26 100.72 102.36 7.14 3.90 2.19 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 6.0 427 | 105.30 828 105.30 105.44 5.82 15.86 0.50 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16/ 21.0 693 @ 111.71 3051 111.61 111.80 6.70 12.72 1.50 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20 33.0 @ 118.1 @ 101.40 168 005 101.40 101.75 9.33 4.80 220 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 16.8 87.31 90.06 2213 5.71 1.07 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 252 | 105.80 105.00 106.00 6.82 4.60 1.74 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 241 107.25 8 107.25 107.84 6.88 5.00 1.72 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 28.3 | 101.64 101.10 102.00 7.09 3.80 2.00 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.12.10 25.06.13 32.0 | 101.46 101.20 101.48 7.00 3.69 2.22 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14 20.0 @ 444 @ 100.35 30 000 100.15 100.45 7.23 3.68 1.46 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13 28.08.17 340 @ 828 @ 101.30 220002 100.92 101.20 5.25 421 240 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 33 101.38 101.10 101.28 4.38 4.67 0.26 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 8.0 31.6 | 100.58 13100 100.35 100.55 5.95 347 0.57 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 33.2 | 100.28 130 003 100.24 100.28 7.00 3.48 2.32 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 56.8 | 101.55 40 000 101.30 101.90 8.82 2.27 2.04 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 56 87.00 2890 83.50 87.99 55.79 8.60 0.30 TOproBnst
HOK-3 2000 R 1150 03.05.11 03.05.11 59 101.80 100 101.40 101.85 7.75 5.85 0.45 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12 0.0 18.5 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 130 @297 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 1.0 132 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 20.0 & 318 | 101.02 100.81 101.10 6.91 3.70 1.42 /Ba3/ JHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 108 | 105.58 105.00 105.45 5.80 5.78 0.82 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 176 | 100.00 97.10 101.20 7.38 3.62 1.30 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13] 7.0 31.2 89.72 75.00 104.45 36.13 7.22 0.40 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 9.8 101.00 101.00 103.50 11.95 6.42 0.70 11B- MaLLKHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 125 notpe6. ToB.
MepeoBak 50-01 1500 R 10.000 27.04.11  29.04.11] 24.04.13 6.0 29.9 | 100.80 6202 100.30 100.80 8.27 4.95 0.44 B3/ GaHku

MepBobaHk1 1500 R 9.50/ 28.12.10 29.06.11 78 100.80 100.50 101.15 8.32 4.72 0.57 B3/ GaHku




Fixed Income Daily 09.11.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 061em, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MeTpokom64 3000 R 500 04.01.11 06.07.11 8.0 99.42 99.83 5.99 2.52 0.61 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214 260 @ 50.1 110.51 110.38 110.62 742 5.78 1.72 /Ba3/B+ GaHku
MeTpokom66 3000 R 7.75  20.02.11 22.08.12 21.8 | 100.87 101.00 7.34 3.85 1.56 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 4.0 21.8 | 102.60 2001 102.60 102.80 5.37 7.28 0.28 /Ba3/B+ GaHku
Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 186 | 100.92 100.90 101.00 7.23 3.83 1.32 B+/Ba2/oTo3BaH | GaHku
MpomMTp0206 3000 R 0.01  19.04.11 18.10.11 115 77.20 45.50 31.61 0.01 0.72 MaLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 3.0 33.0 83.00 10111 83.00 84.49 161.50 10.81 0.08 MaLUMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 12.0 75.05 TOproBnst
MpodMeansd-1 3000 R 1050  20.01.11  23.07.13, 16.07.15 33.0 @ 57.0 99.40 1224 99.30 99.40 10.99 5.27 212 Tenekom
Pasrynsind2 2000 R 17.000  29.03.11 27.09.11 108 | 102.00 100.00 104.00 14.97 8.31 0.74 c/x
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 16.5 71.01 clx
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 7.0 30.9 | 102.00 10 82.00 102.00 12.94 8.31 0.46 clx
Paarynsind5 2000 R 27.0411  29.0411] 23.10.13 6.0 36.0 1.00 clx
Paitbdbaitaen-4 10000 R 1350 071210 081211 03.12.13 13.0 @ 374 | 107.22 107.05 107.19 6.51 6.28 0.93 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 85 100.00 75.14 103.00 11.09 4.74 0.61 BB-// yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 171 100.19 1 100.01 100.14 10.61 5.20 121 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 7.0 19.2 | 101.80 1 101.51 101.75 9.16 6.09 0.53 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 0.6 101.24 100.02 102.47 -13.69 4.80 0.06 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 253 | 105.70 53209 105.68 105.70 6.52 4.43 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 0.1 100.07 -5.14 3.66 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 243 | 102.31 101.87 102.18 6.40 3.68 1.72 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 8.0 101.84 101.70 101.89 5.67 4.16 0.60 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 0100 171110 191110/ 13.11.13 0.0 36.7 99.71 185 99.71 100.00 10.22 0.05 0.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 40.5 | 124.30 38178 124.19 124.30 6.83 6.02 2.58 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 61.2 | 102.25 12141 102.20 102.51 7.39 3.80 3.84 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 13.0 @ 103.7 @ 109.10 31120 108.94 109.20 5.81 6.81 0.90 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 40.5 | 104.02 103.79 104.09 8.76 4.79 2.65 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 53.7 | 104.70 98 500 104.57 104.80 8.75 4.70 3.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 11160 271210 261212 20.06.16, 26.0 = 684 | 107.80 200 448 107.63 107.90 7.25 5.16 1.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11) 05.06.17, 7.0 80.0 | 105.00 5030 104.89 105.00 5.71 6.80 0.53 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 33.0 @ 936 | 110.79 110.47 110.80 6.96 5.09 2.21 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500  24.01.11  23.07.14 15.07.19 450 @ 1057 @ 114.06 1000 113.91 114.25 7.22 5.03 2.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 9.0 & 1664 105.72 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15] 16.01.25, 52.0 & 172.8 @ 107.20 10 000 107.01 107.19 7.09 4.19 3.34 BBB/Baa1/BBB | TpaHcnopt
Poc6ank BO-01 5000 R 740 241210 27.06.12 21.06.13) 20.0 = 319 | 100.75 550 100.75 100.89 7.00 3.68 143 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 324 | 101.55 101.25 101.90 748 3.97 2.23 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 6.0 36.5 | 103.06 247 327 103.06 103.10 5.37 5.84 0.49 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11] 07.11.14, 6.0 48.7 | 103.10 167 869 103.06 103.10 5.29 5.84 0.49 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 210 @ 570 99.79 80753 99.35 99.79 10.31 5.00 142 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 28.0 & 1123 @ 104.13 103.40 104.23 7.07 4.31 1.92 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 28.0 & 1123 @ 103.63 103.40 104.23 7.31 4.33 1.92 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 33 100.67 100.08 547 1.94 0.26 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214] 09.02.17 400 @ 762 @ 105.21 104.90 105.10 7.53 4.38 2.66 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11 071011 27.09.17 11.0 @ 838 | 104.85 104.35 105.35 5.97 547 0.84 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 13.0 = 98.0 | 100.00 99.50 13.86 6.73 0.87 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 7.0 92.2 | 100.67 100.60 100.74 5.76 3.42 0.55 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 25.0 @ 109.8 = 105.80 10 199 105.70 105.99 7.08 4.76 1.7 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 25.0 @ 109.8 = 105.80 44 050 105.70 106.50 7.08 4.76 1.7 BBB/Baal/ GaHku
Poccenxb 50O-01 5000 R 720 02.03.11 31.08.12] 28.08.13 220 @ 34.1 100.50 1500 100.45 100.54 6.99 3.57 1.60 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12 28.08.13 220  34.1 100.35 100.44 100.53 7.08 3.58 1.60 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 180 @ 36.2 99.98 99.95 100.00 5.87 3.29 1.36 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 9.0 334 | 100.05 700 99.96 100.05 11.97 5.98 0.59 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 7.0 19.5 99.95 99.80 100.10 12.05 249 0.53 notpe6. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 11 101.03 100.02 101.47 1.19 6.42 0.09 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 3.1 101.25 101.16 5.74 5.29 0.24 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 10.5 | 100.02 8056 98.00 100.01 7.60 3.74 0.79 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 174 | 100.16 98.00 100.00 .77 3.86 1.28 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11 17.09.12] 14.09.15 23.0 & 59.0 | 100.77 18 000 100.70 101.30 7.37 3.81 1.63 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700 23.03.11  18.09.12 15.09.15 23.0 @ 59.1 100.84 18 000 100.03 101.30 7.33 3.81 1.64 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 4.0 15.9 50.25 0.50 100.00 788.36 0.00 0.04 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11] 20.09.11 4.0 10.5 99.44 97.50 99.99 12.73 5.52 0.33 MaLUMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 435 1.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 33.0 | 102.30 60 101.85 102.30 11.49 5.95 2.08 yenyru
CB-®uHaHc! 1500 R 0.100 20.12.10  20.06.11/ 18.06.12 7.0 19.6 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 0.0 6.6 40.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 55 103.51 104.01 104.99 8.20 3.85 0.41 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12 11.0 = 227 | 106.55 17 106.40 106.55 6.19 6.55 0.79 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 27.7 | 105.35 104.35 106.70 7.28 4.62 1.92 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 27.7 | 10542 104.43 105.73 7.24 4.61 1.92 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 16.8 NpoM3BOACTBO
C3Tenex306 3000 R 860  25.11.10 24.02.11 36 100.41 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 132 | 101.73 101.00 102.10 5.83 1.99 0.68 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 30.8 | 100.03 6.98 1.46 1.88 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11 24.07.19, 9.0 | 106.0 @ 107.05 249 841 106.81 107.10 5.20 2.72 0.69 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 20.6 | 105.45 5 107.51 110.94 14.72 8.51 1.28 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14] 10.10.19, 480  108.6 @ 112.81 112.74 112.90 9.73 5.97 2.93 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14] 10.10.19, 48.0 @ 108.6 @ 112.71 2 112.73 112.90 9.76 5.97 293 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 9.0 335 | 101.85 101.50 103.50 7.04 4.65 0.69 BB/ Tenekom
CUBYPXona1 1500 R 1047 05.05.11 01.11.12 241 97.58 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13] 23.0 = 353 | 100.02 99.50 100.25 9.97 4.86 161 B/l notpe6. To..
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 4.0 46.0 | 100.40 99.70 101.00 8.41 4.97 0.27 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 33.2 83.71 6.74 0.01 2.56 Tenekom

Cuctlanc 1 3000 R 8.50  12.04.11 08.04.14 416 oto3gaH// CTPOUTENLCTBO
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 32.7 101.30 746 100.51 101.30 12.26 6.15 2.04 aBToNpoM
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 418 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.3 105.88 400 104.90 105.90 7.08 4.59 1.98 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.0812 12.08.14 220 @ 458 113.01 628 686 112.96 112.98 6.91 6.51 1.48 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 0412120 241116 250 @ 736 110.16 250 087 110.10 110.16 719 5.66 1.69 BB-/Ba3/BB Tenekom
Curponuke BO-1 2000 R 1150 211210 26.06.12, 18.06.13 20.0 @ 31.8 102.00 102 101.00 102.00 10.58 5.74 1.33 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  11.0411 151012 07.10.13] 240 @ 355 100.03 50 000 99.50 100.10 10.91 5.36 1.61 B-/B3/ Tenekom
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 130 @ 313 101.19 101.00 101.50 8.69 4.83 0.94 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 171 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 8.0 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 204 85.50 133 85.50 85.59 19.83 4.95 129 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 29.5 85.08 1 85.10 89.97 16.82 4.98 1.89 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 4.0 15.5 98.28 873 98.10 98.29 21.36 7.86 0.24 CTPOUTENLCTBO
CyaocTpb-3 1500 R 07.03.11 03.09.12 222 | 100.00 2 98.01 100.95 182 B3/ GaHKw
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 320 @ 117.3 @ 101.62 70 000 101.50 101.74 8.79 4.59 217
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 18.5 96.10 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 34.9 100.40 100.40 100.55 7.22 3.60 244 B+// cbipbe
Tarttenekom 4 1500 R 825  05.05.11 01.11.12 241 101.76 97.03 101.01 741 4.04 1.74 Tenekom
TardoHab 4 1500 R 13.000 01.12.10 01.06.11 6.8 103.51 102.90 104.00 6.62 6.26 0.50 B2/ GaHku
TardoHnab 5 2000 R 11.000 23.03.11  29.0311) 21.03.12 5.0 16.6 101.82 99.95 101.65 5.75 5.39 0.36 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11) 26.02.13 4.0 28.0 101.53 101.06 101.65 5.86 5.50 0.31 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 2.0 25.6 101.00 100.72 101.10 3.66 6.79 0.12 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 8.0 31.6 99.84 710 3.50 0.57 MalLLKHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 16.0 @ 406 101.53 99.00 102.99 7.38 417 1.20 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 8.0 444 106.84 106.35 106.80 6.08 7.93 0.60 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 3.0 274 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 34.8 100.00 99.25 100.02 9.20 4.49 2.34 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 9.8 99.91 99.85 100.00 6.97 3.37 0.74 B/l JHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 19.0 98.00 aHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13] 06.10.17, 36.0 @ 84.1 100.95 217602 100.85 101.00 8.51 4.32 244 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 340 @ 827 100.08 41 99.90 100.08 8.39 4.14 2.34 JHepreTuka
TrK-6MnB-1 2000 R 10500 231110 28.02.11) 21.02.12 4.0 15.7 102.19 101.00 102.00 2.78 2.56 0.29 aHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 18.3 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17, 34.0 @ 821 100.08 45 99.90 100.08 8.20 4.04 2.30 JHepreTuka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 12.0 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 6.6 0.01 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12 4.0 16.2 100.00 100.00 7.08 3.49 0.31 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 33.1 110.20 5359 109.53 110.99 15.82 9.10 1.85 (buHaHCbI
TMK BO-01 5000 R 885  26.04.11 22.10.13 36.0 101.00 4246 100.40 101.00 8.64 4.37 245 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 3.3 101.00 25 100.99 101.00 6.05 4.84 0.26 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411 25.0412 23.10.13 180 @ 36.0 102.38 102.46 102.98 10.31 5.77 125 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 28.0 104.98 104.68 105.20 7.24 4.51 1.95 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 55.6 103.21 102.80 103.15 7.96 4.25 2.98 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15.000 141210 231210, 12.06.12) 2.0 194 100.90 15 100.90 100.99 4.54 741 0.12 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 8.0 102.71 1475 102.71 102.83 6.12 5.00 0.60 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 33.6 101.09 100.55 101.30 7.59 3.92 2.32 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 419 101.54 102.00 7.88 4.05 2.83 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 31 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 55.0 @ 103.6 = 105.84 107.75 8.12 9.19 3.47 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 16.9 102.00 101.50 102.30 7.28 4.25 124 aHepreTMka
YIMK-Y3aMo1 3000 R 825 01.03.11 28.02.12 15.9 MeTannyprus
YMMO 3 3000 R 10.000  16.12.10 14.06.12 19.5 100.10 10.16 4.98 1.33 MaLLMHOCTP.
Ypancu6K 60-03 3000 R 950  01.02.11 29.10.13 36.2 100.40 177 400 100.01 100.75 9.55 2.36 1.35 B+// (buHaHCbI
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 1.7 99.85 99.83 100.35 7.14 311 0.13 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 85 103.99 5 104.00 104.15 8.62 6.95 0.61 B+// (puHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 15.7 108.93 109.00 109.74 9.20 7.55 1.09 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 14.6 108.50 107.75 108.60 9.02 7.58 1.00 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11] 19.01.12, 2.0 14.6 101.50 2 101.00 101.49 6.55 7.00 0.19 B+// (puHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 115 103.18 30 000 102.65 103.20 6.61 4.86 0.86 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 20.6 107.37 24003 107.00 107.20 747 5.46 144 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 53.8 101.60 50 001 101.60 101.90 8.74 4.42 343 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080, 05.05.11 091111, 011112 120 @ 241 100.12 10.78 5.38 0.88 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 125 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 16.4 102.00 58 560 100.00 6.10 4.16 0.78 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 29.2 101.16 100.00 101.50 7.85 3.70 1.87 BB-//B+ Tenekom
OCK EQC-04 6000 R 7300 07.04.11 06.10.11 111 101.45 301 101.10 101.45 5.71 3.59 0.84 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 35.0 | 120.0 = 100.77 97 251 100.40 100.75 6.95 3.54 247 /Baa2/BBB JHepreTMka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 60.0 @ 121.0 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 35.0 & 120.0 = 100.40 67 502 100.40 100.50 710 3.55 246 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799 29.0411 241017, 16.10.20 85.0 @ 121.0 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 59.0 & 120.0 = 101.20 390 036 101.10 101.20 7.58 3.82 3.84 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799 29.0411 241017 16.10.20 85.0 @ 121.0 /Baa2/BBB aHepreTMka
XaHTMaHbark-02 3000 R 785 151210 16.06.11] 12.06.13 7.0 31.6 100.60 3000 100.40 100.75 6.88 4.04 0.55 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 113 99.72 15 99.72 100.00 7.62 1.78 0.84 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 120 @ 297 100.71 10 000 100.70 100.85 7.57 2.02 0.85 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.01.11  30.0412 23.04.15 180 @ 542 101.80 10 000 101.70 101.90 7.86 2.20 1.30 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 8.2 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12] 24.06.14 20.0 @ 44.1 102.00 102.69 8.03 4.52 140 B1/ GaHku
LlentpTen-5 3000 R 9.30. 01.03.11 30.08.11 9.8 101.77 100.88 101.90 6.28 4.56 0.55 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 6.8 103.80 103.20 103.40 5.81 6.12 0.50 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 6.0 542 95.50 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 130 @ 252 106.14 105.73 106.00 10.52 7.75 0.88 JoTo3BaH/ NpoM3BOACTBO

Oneminz-02 2300 R 21000 09.12.10/ 14.06.11  04.09.14 7.0 = 465 105.79 100 105.20 105.50 10.80 4.95 0.51 (h1HaHChI




#N/A

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANCUIBE | K3MUTAN

[ara Mecsues ao Toprogbiit KotupoBku LoxoaHocTb, %
06bem, | KynoH, Dop, PeitnHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa | odepTbl = noraw | o¢pT | moraw (0cH+PMIC) nokynka | npopaxa = ogpt | noraw | Tekyw = TeT FImis
KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)
OheproCr-1 1500 R 12.000  19.11.10 20.05.11 64 3HepreTuka
OHMKpeanbark-05 5000 R 750/ 080311 03.09.13 01.09.15 340 586 | 100.50 100.25 100.50 743 3.72 239 /Ba3/B+ GaHku
tOHuMUNK 01 2000 R 14.00,  08.03.11 06.09.11 10.1 | 101.56 100.16 102.97 12.26 6.87 071 notpe6. ToB.
10TK 5O-01 2000 R 11.000  19.01.11 211011 17.10.12) 120 @ 236 | 104.34 6.34 263 0.86 /B1B Tenexkom
IOTK 60-04 1000 R 1140 20.01.11 18.10.12 23.7 | 105.83 103.31 8.38 268 1.63 /B1B Tenexom
0TK-05 06. 2000 R 780/ 01.12.10 30.05.12 190 | 100.61 100.10 7.78 3.96 1.34 /B1/B Tenekom
0Taitp-® 03 2000 R 14.000  14.12.10 14.12.10 12 TpaHcnopT
0Taitp-® 50-1 1500 R 12.50  28.12.10 26.03.13 290 | 10374 103.75 104.15 11.13 3.00 1.87 TpaHcnopT
10Taitp-® 6O-2 1500 R 1250 28.12.10 26.03.13 29.0 | 103.80 2550 103.75 104.15 11.10 3.00 187 TpaHcnopT
Akytckan 5O-01 3000 R 825 08.03.11 03.09.13 343 | 100.25 99.80 100.25 8.31 4.10 235 BB// 3HepreTika
AkyTckaH02 1200 R 1030, 10.03.11 08.03.12 162 | 103.60 5000 103.35 103.60 721 4.96 1.08 BB// 3HepreTika




Fixed Income Daily 09.11.10
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! 0.7 100.29 100.00 3.15 3.99 0.06 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 185 | 100.62 99.00 101.00 7.05 3.84 0.79 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 435 | 102.50 101 100.00 101.20 718 4.26 219 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 7.7 103.20 105 101.00 103.25 5.09 4.95 0.58 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 05 100.16 24917 100.06 100.16 3.17 2.33 0.04 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 1.7 100.25 2162 100.25 100.55 7.55 2.57 0.73 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 24.8 100.87 100.50 102.79 8.50 248 0.93 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 9.8 101.10 10 300 100.20 101.10 6.91 2.02 0.73 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 25.1 102.92 100.23 7.32 219 151 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 32.0 | 105.03 7.64 2.40 1.79 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 183 | 101.81 7.74 4.80 0.77 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 6.9 103.83 104.10 104.20 6.73 4.58 0.29 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.2 100.73 100.10 101.10 6.00 3.80 0.41 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 52 | 100.73 100.10 101.10 6.00 380 | 041 BB-// MYHALMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 37.0 100.37 100.29 8.01 4.52 2.08 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 61.7 95.01 10 049 93.71 95.01 8.14 3.94 3.52 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 48.0 99.10 75020 98.85 99.10 7.89 3.90 2.85 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 244 104.46 6.71 2.72 0.96 BB+/Ba2/BB+ MyHULMNANbHbIA
JleHO6n-206 800 R 14.01  08.12.10 08.12.10 1.0 100.77 114 100.65 100.77 4.45 6.93 0.08 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 49.6 116.08 116.52 117.48 7.39 5.26 3.04 BB//BB MyHULMNaNbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 1.6 100.50 30 100.19 100.95 6.10 4.99 0.12 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 45.0 102.05 101.36 102.49 6.97 3.95 3.01 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 56.3 101.59 100.80 101.20 710 3.95 3.62 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.9 103.23 102.80 103.25 5.98 3.88 144 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 141.1 94.00 209 180 94.11 94.50 7.80 4.27 7.07 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 80.3 99.88 49816 99.68 99.88 744 4.02 4.80 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 135 | 102.69 102.30 102.89 5.54 3.91 1.00 BBB/Baa1/BBB | MyHULynanbHbii
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 34.3 102.50 452 965 102.50 102.53 6.60 3.87 2.39 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 222 102.93 102.75 103.00 6.10 3.85 1.62 BBB/Baa1/BBB | MyHULynanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 71.5 99.65 5010 99.42 99.70 7.48 3.98 4.48 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 6.8 102.60 2850 102.30 102.90 5.37 243 0.52 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 313 121.51 121.00 121.28 6.05 3.08 2.05 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 15.000 08.12.10 08.06.14 436 121.59 254 372 121.48 121.58 6.74 3.08 2.7 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 37.6 123.92 123.80 123.94 6.56 3.02 2.39 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop66-06 110000 R 875 23.11.10 23.11.18 97.9 106.16 68 000 105.75 106.16 8.01 2.08 5.39 BBB/Baa1/BBB | MyHuLunanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 54 101.34 18 101.00 101.33 5.97 443 0.42 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 418 99.23 2010 99.25 99.75 8.43 4.02 2.82 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 31.5 | 102.02 102.00 102.29 7.85 4.40 145 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 164 | 112.00 111.20 112.25 7.24 7.48 1.03 [B3/oTo3BaH MyHULMNanbHbIA
HuropO6n3 2000 R 7.70  21.04.11 20.10.11 11.5 | 100.90 16 976 100.70 101.40 6.81 3.81 0.87 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 247 | 101.30 100.01 101.30 6.69 4.04 0.90 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 24 100.59 1257 447 100.55 3.10 151 0.19 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 122 102.04 1218 023 101.44 101.45 417 1.52 0.93 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 145 | 108.00 15000 107.94 108.10 5.05 2.75 1.07 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 29.0 113.77 11040 113.77 113.90 5.90 2.63 1.99 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  05.01.11 06.07.11 8.0 104.46 1416 523 103.93 104.10 3.70 2.52 0.62 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 23.6 110.75 7235 540 110.09 5.54 2.54 1.68 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 46.0 118.00 18220 117.90 118.00 6.65 5.07 2.95 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 10.8 104.76 1035 923 104.46 104.65 4.50 4.76 0.83 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 493 105.38 10864 228 104.85 105.09 6.67 3.83 3.22 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.9 102.70 5000 102.68 102.80 591 347 1.93 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 211 101.95 15 546 101.90 101.95 5.73 3.35 1.55 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 57.0 100.10 69 999 100.12 100.30 6.97 3.30 3.75 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 24.2 100.43 429 426 100.00 100.80 5.77 5.98 1.82 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.4 100.95 413 000 100.78 101.00 5.62 1.51 1.51 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.100  19.01.11 17.07.13 32.7 100.36 110 469 100.00 101.40 6.09 1.52 2.35 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 50.0 116.40 75002 116.30 116.40 6.77 240 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90 09.02.11 03.08.16 69.8 99.13 18 139 99.13 99.41 7.21 3.60 4.43 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 213 103.45 103.17 4.46 3.86 0.92 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.000 09.03.11 29.08.18 95.0 99.00 217 001 98.00 99.00 7.30 3.52 5.52 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 69.8 98.44 4099 884 97.10 99.00 7413 1.90 4.07 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24121 1345 @ 98.96 9782 579 97.56 99.00 7.36 2.14 6.61 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 101.8 | 72.56 1444 900 71.28 7277 7.64 513 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3074 | 92.65 2815 024 90.50 93.90 7.7 3.71 10.67 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.3 91.91 5104 883 90.10 91.77 7.28 3.80 541 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760 11.11.10 11.08.11 9.2 101.18 6.13 1.87 0.69 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 19.7 100.31 98.53 100.95 6.95 1.74 143 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 37.9 103.23 100 451 102.60 103.30 6.69 2.25 1.09 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 15000 12.11.10 10.05.13 30.5 | 116.30 10 114.22 116.30 6.16 3.22 1.69 /Ba1/BB+ MyHULMNaNbHbIA
Caxa(SkyT) 2500 R 795 13.01.11 11.04.13 29.5 | 101.76 100.02 101.00 6.80 1.95 1.26 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 6.6 101.15 200 000 101.00 101.79 6.80 217 0.50 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 13.8 100.05 100.10 100.59 7.02 3.51 0.57 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 25.7 100.38 100.20 100.60 6.80 3.50 1.18 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 37.2 107.35 107.00 107.70 742 3.17 129 B MyHULananbHbIiA
Yamypus-2 1500 R 840 17.01.11 15.07.12 20.5 | 100.60 100.65 102.00 8.16 421 145 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 34.0 101.02 100.00 101.85 7.94 2.02 1.96 MyHULMNanbHbIA
Yysawms-05 1000 R 785 041210 05.06.11 7.0 100.75 100.50 101.00 6.59 3.88 0.52 /Ba2/ MyHULMNaNbHbIA
Yysawms-06 1000 R 724 18.01.11 17.04.12 17.5 | 100.01 99.76 110.05 743 1.80 1.28 /Ba2/ MyHULMNaNbHbIA
Yysawmsa-07 1000 R 941 07.12.10 04.06.13 31.3 102.30 100.61 103.99 8.09 2.29 1.78 /Ba2/ MyHULMNaNbHbIA
AkyT-07 06 2500 R 780  20.01.11 17.04.14 419 100.80 99.80 101.00 7.70 1.93 2.39 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75 231210 19.09.13 34.9 105.83 105.00 105.75 7.06 2.30 1.87 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 54 100.24 100.20 100.58 6.02 3.23 0.42 BB-// MyHULMNaNbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 30.7 | 10161 99.61 7.66 2.08 1.90 BB-// MyHULMNanbHbI




Fixed Income Daily 09.11.10
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 75 | 103.02 | 0.04 422 449 0.58 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 252 | 108.70 5.73 472 1.80 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 19.8 | 105.60 | 0.06 459 3.88 149 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 80 | 320 | 10955 | 0.25 4.22 0.62 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 1.0 | 619 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 53.0 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 16.0 @ 76.6 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 838 BB/Ba1/B+ BaHkun
Alliance Qil-15 350 § 988  11.03.11 11.03.15 52.8 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 490 | 11215 547 3.96 3.29 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 121.6 | 104.50 7.1 3.71 6.95 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 81.7 [Ba3/ GaHku
BoM-10 300 § 7.38  26.11.10 26.11.10 06 | 100.25 | 0.00 2.36 3.68 0.05 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 39 BBB-/Baat/ GaHku
BoM-13 500 § 7.34 13.11.10 13.05.13 306 | 104.57 5.37 351 2.21 BBB-/Baat/ GaHku
BoM-15 300 § 750 2511100 251110 251115 1.0 | 614 | 96.66 &= 0.04 93.61 3.88 0.03 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 52.8 BBB-/Baat/ BaHKu
BoM-17 400 $ 6.81  10.11.10 10.05.17 792 | 9948 | 0.02 6.96 343 5.01 BBB-/Baat/ GaHkm
Business Alliance-12 8323 R 8.88  25.01.11 25.04.12 17.8 | 98.88 | 0.00 10.59 2.24 0.69 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 308 | 10322 | 0.03 6.35 3.75 220 [Ba3/ BaHkm
EURDEV-14 500 § 7.38  29.03.11 29.09.14 474 | 109.78 4.60 3.36 3.38 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88)  21.03.11 21.09.12 228 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 29.9 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 60.9 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 90.8 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 30.5 [Caal/D chipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 0.2 | 100.00 274 1.32 0.02 BBB/Baa1/BBB | cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 55 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 254 | 103.68 2.70 4.40 1.94 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.10 15.11.12 246 | 9954 | 0.00 313 145 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 281 BBB/Baa1/BBB |cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 36.3 | 106.71 4.09 6.17 275 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 329 | 10335 3.20 218 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 295 | 109.51 3.23 3.35 2.23 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 332 | 11078 3.34 3.39 245 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 402 | 103.90 3.71 4.84 297 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 454 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 484 | 10502 | 0.08 3.93 5.11 3.62 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 555 | 106.02 @ 0.13 434 5.54 397 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 516 | 11459 | 0.07 259 7.09 3.54 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 735 | 107.50 417 2.89 492 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 775 | 10212 | 0.05 4.68 5.03 5.31 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 850 | 10325 0.8 4.82 5.27 5.87 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 885 | 108.73 5.07 6.08 5.66 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.04.11 11.04.18 904 | 11817 517 345 5.70 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 § 925 23.04.11 23.0412 23.04.19 180 | 1029 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1124 | 108.63 428 3.31 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 137.9 | 105.62 5.82 3.08 797 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.04.11 28.04.14 28.04.34 420 | 2857 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729/ 16.02.11 16.08.37 3259 BBB/Baa1/BBB |cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 7.3 | 10348 | 0.19 212 3.85 0.58 /Baa3/BB GaHku
Gazprombank-13 500 $ 793  28.12.10 28.06.13 32.1 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.9 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 59.3 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 329 | 103.92 4.08 2.71 246 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 75 | 10436 | 029 3.77 5.27 0.58 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 92 | 10552 | 1.18 425 5.57 0.72 [Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.11 15.02.13 217 | 1681 134.01 | 3271 0.92 D/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.4 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 75 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 119 | 90.03 21.05 5.14 0.86 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75/ 26.04.11 26.04.12 17.8 B CTPOUTENCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 48.6 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 80.1 | 107.27 5.04 2.96 526 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 109.5 BBB-/Baa2/BBB- |cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1218 chipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 141.0 | 104.75 6.08 3.18 7.88 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 4.0 | 650 | 100.00 = 1.00 8.81 444 0.32 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 8.5 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 44 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 11.3 | 104.05 1.99 6.20 0.92 BBB/Baa1/BBB  MyHMUMnamnbHbli
Moscow-16 407 € 5.06  20.10.11 20.10.16 724 | 102.34 4.55 4.95 5.16 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.01.11 28.01.12 149 | 10595 @ 0.01 3.00 3.78 1.15 BB+/Ba2/BB Tenekom
MTS-20 750 § 863 221210 22.06.20 171 BB+/Ba2/BB Tenexom
NKNH-12 1018 1200  20.04.11 20.04.12 176 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 1.0 | 623 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 185 | 10349 | 0.04 4.61 3.38 1.40 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 257 BB-/Ba3/ (DUHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 35.9 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 60.3 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 120 = 724 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 § 10.25  03.04.11 29.09.11 10.8 TOproBns
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IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

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

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.04.11 20.10.11 115 | 104.07 | 0.03 433 4.20 0.91 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 18.7 | 10521 | 0.02 6.03 4.57 1.37 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 8.0 327 | 11014 | 0.08 4.88 0.68 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 554 | 113.96 023 8.95 5.59 3.34 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 69.0 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 88.0 | 110.10 = 0.04 11.31 5.68 462 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 18.7 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 292 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 78 | 10197 | 049 9.81 6.37 0.60 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 200 | 102.25 7.51 4.40 147 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 0.7 | 100.25 2.60 343 0.06 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 18.0 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 30.7 | 107.53 4.01 3.34 2.24 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 289 | 10142 0.08 6.83 3.70 213 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 388 | 108.59 421 3.28 2.80 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 437 | 115.28 4.36 3.90 3.02 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 697 21.03.11 21.09.11  21.09.16 11.0 = 715 = 100.32 | 0.04 6.57 347 0.83 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 79.3 | 105.94 5.21 297 5.20 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 920 | 11376 5.50 341 5.65 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 39 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 544 | 10348 2.79 175 412 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 938 | 14565  0.07 4.05 3.78 5.59 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 115.3 | 106.35 4.18 235 7.56 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2146 | 184.49 5.31 3.46 9.36 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2361 | 12143 4.03 3.09 5.89 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 59 | 101.30 | 0.02 5.90 4.26 0.48 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 1.0 | 621 | 97.28 36.82 4.56 0.09 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.10 01.12.16 738 | 99.00 @ 0.25 11.14 4.92 4.19 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574/ 03.04.11 03.04.17 779 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 124 | 10399 = 0.04 1.94 2.85 0.97 BBB/Baat/ GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 306 | 107.02 3.54 3.03 2.26 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 322 1 107.09 | 0.01 364 3.02 239 BBB/Baat/ GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 56.7 | 104.18 449 264 4.03 BBB/Baa1/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 83.7 | 101.21 5.19 267 5.66 BBB/Baat/ GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 331 11147 0 049 5.18 437 2.36 B+/Ba3/BB- cblipbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 419 | 11154 5.53 4.15 2.96 B+/Ba3/BB- cblpbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 84.8 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 56 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 576 | 10648 @ 0.10 6.10 3.62 3.89 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 27 | 102.00 0.13 435 0.22 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538  27.04.11 271017 84.8 TpaHcnopT
Tatfondbank-12 0% 12.000  02.02.11 02.02.12 15.0 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 88 | 103.97 | 0.01 4.36 4.81 0.69 /B1/B NpOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 84 | 103.26 2.1 3.33 0.67 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 227 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.03.11 13.03.13 285 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 516 | 107.05 4.40 2.92 366 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.3 | 112.38 497 3.34 459 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 775 | 107.75 5.18 3.08 517 | BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 89.4 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 020211 02.02.20 1124 | 110.50 5.77 3.28 6.70 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 1.0 Ternexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 815 B1/ GaHku
TransCreditBank-11 350 § 9.00, 23.12.10 25.06.11 76 /Bat1/BB GaHku
Transneft-12 500 $ 6.10  27.12.10 27.06.12 19.9 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.9 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 334 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 404 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 94.3 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 223 CCC/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.12.10 30.12.11 139 B+/Ba3/ GaHkun
URSA-11-2 300 € 830  16.11.10 16.11.11 124 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 7.0 & 313 B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 177 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 116 | 105.38 264 3.97 0.92 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 30.1 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 67.4 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 91.0 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 80.8 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 59.5 | 96.35 @ 0.18 7.09 3.22 411 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 11.3 | 104.80 2.24 3.58 0.90 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 78 | 103.62 247 7.96 0.64 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 241 | 107.02 2.93 3.09 1.86 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 25.0 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 337 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 51.6 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 526 | 105.00 5.16 3.08 3.72 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 64.2 | 10054 = 0.06 4.09 423 4.60 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 31.0 | 920 | 106.50 4.16 3.23 2.28 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 120.9 | 100.95 6.42 324 7.20 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 57.0 = 300.1 | 103.85 0.01 5.30 3.01 393 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
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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
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