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PybGneBble BbIMyCcKun CTPATEIUA
W3meHeHue, 6.1
YTM, % 3Ha4y. 3afdeH.  3aMec. YID  BHELUHWUWA PbIHOK
003 46020 82 @ % B%  5cHoBHBbIM cOBbITMEM LS PbIHKOB CTaHeT nybnukaums daHHbIx no uHbnsumm 8 CLLA, He MeHbLUNiA
Fasnpow-11 6 3 4 (14 pHTepec NpeaCcTaBASIOT v NoKasaTenu NPoMNpoM3BoacTBa. CTOMMOCTb fofra Ans VicnaHum Bo3pocna,
Cucrema-3 8.0 13 72 (422)  Ha oYepeam ayKUMOH no rocobnuraumam MopTyranim Ha 500 MIAH €BPO. ...ooveveveieeiieaieaeene, crp. 2
BHYTPEHHUW PbIHOK

CbipbeBble pbIHKU

UameHenne, % CerogHs MuHdbrH fopasmelaer OP3 26203 Ha 6,4 Mnpg pyb. 1 OD3 25072 Ha 9,6 mnpp pyd. Mbl
0XWaeM BbICOKOro Crpoca Ha Bymaru, HO He UcKioYaeM, YTo MUHMWH MOXKET OTMEHWUTbL ayKLMOHbI,

3Ha4y. 3ajeH. 3aMec. YTD
P—— 1363 od 20 272  TAK Kak JOXONHOCTU Ha PbIHKe CYLECTBEHHO NPeBbILIAIOT OpyeHTVPbI. MK POCHaHO oTkpbina KHUrY
11070, SIYHUA : : : “ 3a9BOK Ha pa3MeLLeHVe TPeX BbINyCKOB CEMUNETHMX 0BNNraLMi Ha 33 MAPL PYD. ..oocceee.... cTp. 2
Urals, $/6app. 88.6 0.5 5.5 15.8
S&P Metannbl, uHp. 1903.4 0.1) 25 11.5
JeHeXHbIN pbIHOK Buepa 6aHkuM ocTaBunmn 6e3 BHUMaHUs NocneqHnin aykumor LB no npemoctasneHuio 6e33anorosbix
o KPeamToB, HO MPU 3TOM NPUBEKNN cpeacTsa MuHdMHa B pasMepe 30 Mnpg pyb., pasMecTns Ux Ha
cBOMX [fenosutax. CeroaHs KOMMaHWUM NpPOM3BEAYT CTPAxOBble BbiMaThl, YTO, BEPOATHO, MOHWU3MUT
RUB mnpa. 3Hau. saped. 3amec.  YTD  ypoeHb NMKBUOHOCTM M MOBLICUT MPOLIEHTHBIE CTAaBKM MO MBK. ... cTp. 4

PEMOBLIE 20 (1) 20 (1124)
Kopcuera 4692 21 (156) (364.9)
pemsts w2 6o eo o | KOPMOPATVBHBIEGOBBITIAR I

Wsmenenne, 6.0. BAHK «CAHKT-METEPBYPI» (BA3)

NDF 1Y, % 501 2 70 147
MOSPrime ON. % 301 3 19 E144; baHk «CaHkT-eTepbypr» onybnmkosan oT4ETHOCTL 3a 9 MecsaLes 2010 r. 1 0AHOBPEMEHHO 3aKpbiN
: KHUIY 3afBOK Ha pa3MelleHue YeTBEPTOro BbiMycka KOMMepYeckux obnuraumm obbemMoM 3 MIph
Wamererme, % py6. Mbl yMEPeHHO MONOXUTENbHO OLEeHMBAEM KpeauTHbI npodunb CMO, HO B CUIY HanMyMs Ha
USDRUB 30,67 (0.1) (0.6) 21 pbiHKe obnMraumim apyrmx 6aHKoB cHMTaeM AOXOAHOCTb 8,5% K odepTe Yepe3 ABa rofa HU3LWMM
YPOBHEM, Ha KOTOPOM HOBble 0BAMraLLN MOTYT MPEACTABATD MHTEPEC. ..oooviieieiianieenieeeieenes cp. 5
NHpekcbl Meuen (B1)

WU3meHeHwme, 6.n.

Meuen onybnunkosan Hensoxue pesynbTaThl 3a 9 Mecsaues 2010 r. no US GAAP. OnepaumoHHble no-

on. wHat. sapen.  aawec.  YID - yo3arenn NPOAOMXAIOT YNyHLLIATHCS, MOTOPOM POCTa ONEPALIMOHHOM NPUBLLMA NO-MpeXHEMY ABseT-
Russia 30 - UST 10 1380 (17) (1) (18 ca gobbiBatOLLMIN cermeHT. KpeanTHBIA NPOdib KOMMAHUN HEMHOTO YKPEMUICS, OfHAKO CHUXEHUS
EMBI + Spread 2648  (13.5) (118)  (296) JonroBon Harpysku o 3,0 no utoram 2010 1. Mbl yxe He xaem. Obnunraumm Medena BbIrNgaaT npu-
BITEKATEITBHO. .ottt et e e e ettt oo e ettt e e e e oot e e e e e e e ettt e e e e e e e ettt e e e e e e e e e e eaaaaaaas cp. 5
MHanKaTuBHbIe cnpeapbl FOTair (NR)
230 ~ 6. 6. 440 Byepa Bblna OTKpbITa KHMra 3as9BOK Ha pa3MeLLeHne HOBOrO Bbinycka bupxeBbix obnvraumim KOTanp-
210 ®urHaHc-50-03 obbemom 1,5 mnpa py6. HackonbKo Mbl MOHMMaEM, BbIMyCK Pa3MellaeTcs B3aMeH
190 420 MoralleHHbIX BYepa obnuraumii KomnaHmm Ha 2 mnpg, py6. OpreHTMp No JOXOAHOCT HOBOIO BbIMyC-
gg 400 K@ HaXOAMTCS HAa YPOBHE BTOPUHHOTO PBIHK.  .ueveeetiiieeaaiieeeaseneeeeaantieeesneeeasnnneeeasnieeeanneeeennees cTp. 6
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Ucmoyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUbBa

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

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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CTPATEIrns

FOMC - coBcem HM4ero HoBoro. Byepa BedepoM KoMUTET MO OTKPbITbIM pbiHkaM PefepansHOM pe3epBHOM CUCTEMbI OCTaBUI
npoLeHTHYto cTaBky B CLUA 6e3 M3MeHeHMI, COMPOBOAMB CBOE pelleHMe NMPakTUHecky TeMU Ke KOMMEHTapUsMU, YTO U B CBOEM
npenbloyLem 3asBeHmn No uToraM HosbpPbCKOro 3aceilaHns. B ToM 4mcne coobLlaeTcs, YTo 3KOHOMMYECKoe BOCCTaHOBNEHNE B
AMepuiKe NMPOLOJIXKAETCS, HO ero TeMrbl He,OCTAaTOYHO BbICOKW AMs CHUXeHUst 6e3paboTuLibl. HPNAUMOHHbIE PUCKM BbIFNSOAT
HM3KMMW, MO3TOMY MOBbILEHME CTaBkM B Onuxawllee BpeMs ManoBeposTHO, a Mokynku Oymar KasHavencTBa Ha pbiHKe
MPOAOIKATCA TEMU XXe TEMMaMU U Tex e B 0bbemMax, KoTopble bl 06bsABEHb! B HOSOpeE.

WHbnaumsa 3apact BeKTOp ABMKEHUs pbiHKA. CerofiHs MHBECTOpbl OyayT HampskeHHO XAaTb MyonmMkaumm OaHHbIX Mo
nHPNaumm B CLLIA. CornacHo oueHKe aHanuTMKOB, 3a HOSIDPb NoTpebuTenbckime LeHbl Bbipociv Ha 0,2%, a No CpaBHEHWMIO C
YPOBHEM FOAMYHOW AaBHOCTU — Ha 1,1%. Jednauma aMepmrKaHCKOM 3KOHOMMKE MOKa He rPo3UT, HO U FOBOPUTb O Pa3roHe
MHDNAUMK NpexaeBpemMeHHo. Mbl cHMTaeM, YTo NPU3HaKKU UHPNAauMmM MoryT Hametuteca B CLLIA B 2011 1., no Mepe TOro Kak
Oynet nposBnATbCs 3PMEKT KOMNYECTBEHHOrO CMSAMYeHUs OEHEeXHO-KPeOUTHON MoNuUTMKM. Ha 3ToM doHe MoXHO Oymet
0XmAaTtb AanbHeKwero pocta goxogHoctn US Treasuries — HanoMHMM, 4TO Haw nporHo3 no US10Y Ha KoHeL, roja cocTtaBnseT
4,5%. He MeHblLLyo BaXXHOCTb, YeM JaHHble N0 NHANALUMM, NPeaCTaBAaoT nokasaTenm NPOMMPOM3BOACTBA 3a HOSOPb, a Takxke
WNHOEKC PblHKA HEABMXMMOCTM U pe3ynbTaTbl KOHBIOHKTYPHOrO onpoca, npoeefdeHHoro PesepBHbIM BGaHKoM Dunagensdun.
BuyepallHM OeHb 3aBeplnnaca Ons BeayulMx MUPOBbIX MNOWAAOK BMOSHE OnarononyyHo, Mockomnbky cratuctika no CLUA
fobaBuna MHBeCTOpaM ONTUMM3Ma. B HacTHOCTM, 0OOPOT PO3HUYHOWM TOPTrOBAM MO UTOraM Hosi0ps BeIpoC Ha 0,8%, Toraga kak
0XMOanoch ero ysenudeHne Ha 0,6 %. PocT LieH NpomnsBoamTener Takxke coctasmn 0,8% v Takxxe npesbicun oxnaanns (0,6%).

CTOMMOCTb 3aMMCTBOBaHUM pacTeT. Byepa lcnaHws nposena [Ba aykuMOHa MO pPa3MeLleHuio rocobnuraumin obLimm
obbemMoM 2,5 Mnpp eBpo — Kak Mbl 1 npegnonaranv, CTOMMOCTb 3aMMCTBOBaHWIM LS CTPaHbl BbIPOCIA MO CPaBHEHMIO C
NpenblayWMMU  ayKUMOHaMKM, HO MOBBLICUACH WM CMPOC Ha OOHAbl. [JOXOLHOCTWM WMCMAHCKMX OBNMraunm yxe BMNOTHYIO
NPUONV3UANCL K MaKCMMalbHbIM 3Ha4YeHWsM, KoTopble Habniogjanvch ewe B 20071 1. lNocne ayKUMOHOB KypC eBpo caan
3axBa4eHHble HaKaHyHe Mo3uumKn, onycTMBLUNCL O OTMeTKM 1,33 fonn./eBpo. POCT CTOMMOCTM 3aMMCTBOBaHUI NPUBOOUT K
TOMY, 4TO nepudepunHbIM CTPaHaM eBPO30HbI CTAHOBWTCSH elle CloXHee O0CNyXMBaTb CBOW AONT, W 3TO ycunmBaeT
©ecnokoncTBo MHBECTOPOB. OHAKO NPU HapacTaHuy fasneHns y ELLB ecTb BO3MOXHOCTb CKynaTb NofeLleBesLUvie obnuraumm ¢
PbIHKA, YTO OyeT HeCKONbKO CraXmnBaTb BIVAHME HeraTuBHbIX PakTOpOoB. Ha Hall B3rnsf, B AONTOCPOYHOW MepcrekTBe eBpo
OyneT ykpennaTbCA MO OTHOLIEHWIO K LOMNapy, MOCKObKY BTOPOW 3Tam KOAMYECTBEHHOrO CMAMYEHWs MOAOPBET MO3ULMM
amepukaHckor BantoTbl. CerofHs cTpaHam PIGS npeacTouT odepedHoe MCMbITaHWe, Tak Kak lopTyranus OyaeT pasmellaTb
rocobnuraumm Ha 500 MnH eBPO., 1 CKopee BCEro, LOXOLHOCTV BHOBb MOVAYT BBEPX.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

Nnun BbICOKMI cnpoc, NN oTMeHa aykuuoHa. CerogHs MuHbUH nnaHvpyeT gopasmelleHre OM3 26203 ¢ norawleHnem 3
aBrycta 2016 r. Ha 6,4 mnpg py6. 1 OD3 25072 c noralweHvem 23 sHBaps 2013 1. Ha 9,6 mnpa pyd. B nocneaHu paz Od3
25072 pa3Melanucb OTHOCUTENIbHO AaBHO, B cepeamHe okTabpe, korga Obino npogaHo Oymar Ha 14,8 mnpa pyo. w3
npennioXeHHbiX 15 mnpg pyo. nMpu BbICOKOM cripoce — noutr 27 mnph py6. Hanpotme O®3 26203, popasMellanuch
CPaBHUTENbHO HeflaBHO, 17 HOSOPS, NpW XyALlemM COOTHOLUEHWW MPeLNOXEHUs 1N pa3MelleHus, YeM Ha aykumoHe no OP3
25072: 13 3annaHmpoBaHHoro obbema 30 mnpg pyd. 6610 npuenedeHo nnwb 11,6 Mapa pyO. MocKonbky CerofHs Ha pbIHOK
noctynst 200 Mnpg pyd. cBOOOAHON NMKBUAHOCTW OT norawerns OBP 15-11 cepum, Mbl lyMaeMm, YTO 370 NOALEPKMUT CpOC Ha
O®3. MunHMWH, Kak 0Obl4HO, ONYyONMKOBaN OpUEHTUPLI Mo Aopa3MelllaeMbiM Oymaram: ans OP3 26203 B AnanasoHe 7,25-
7,4%, ons O®3 25072 - 6,25-6,4%. Byepa no ntoram Topros goxogHoctb O®3 25072 coctaBmna 6,69% , goxogHocts OP3
26203 — 7,66%, 4TO 3aMeTHO Bblille oXnAaHUA MUHbUHA. TakuM obpaszoM, nn MuHdnH yeeamTcs B BbICOKOM Cpoce, YT
MO3BOMUT CHW3UTb [OOXOOHOCTWU, WKW, BO3MOXHO, OTMEHWT pasMeLleHVe, eI BHOBb COMTET CIOXMBLUMECS YPOBHMU
Henpu1emIEMO BbICOKMMN.

33 mnppg py6. pns PocHaHo. Buepa K PocHaHo (BB+) oTKpbina KHUMY 3afBOK Ha pa3MelleHne Tpex CeMUNETHUX BbiMycKoB
obnuraumn obmm obbemomM 33 mrpa pyb. 3akpbiTie KHUM 3asiBOK 3annaHMpoBaHo Ha 24 nekabps, pa3MelleHve Gymar Ha
Bupxxe — Ha 29 fekabps; NNaHMPyeTCs BKIIOYEHME BbINYCKOB B KOTMPOBASbHbIN CNMCOK «b». Bymaru oTBeyatoT BceM KpUTepmsm
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BKJTIOYEHWS B TOMDapAHbIA cnncok Lib. OpreHTUp no cTaBke KyrnoHa, KoTopbi OyAeT BbiNmavnBaTeCs ABaXKbl B o4, COCTaBAsAET
8,5-8,9%, 4to npepgnofiaraeT OOXOAHOCTb K MoraweHuio B AmanasoHe 8,68-9,1%. Mbl cymMTaem, 4TO NpemnoxeHue
npvBneKkaTenbHO OnuXe K BepXHeW rpaHule 3asBNeHHOro AmanasoHa. 1o AebloTHbIM BbiMyckaM Kopropauuu OyayTt
NpefoCcTaBfAeHbl rocrapaHTun. Mbl AyMaeMm, YTo NPefnoXeHVe MHTEPECHO B NMePBYIO o4epeb KOPMNOPaTUBHbIX KIMEHTaM, HO Ha
CIpoce MOXEeT OTPULIATENTbHO CKa3aTbCs TO 0OCTOATENBCTBO, YTO Pa3MeLLEeHMEe COCTOUTCS B CAMOM KOHLLE FOfa, KOraa akTUBHOCTb
Ha pblHKe MOCTENEHHO CXOAUT Ha HeT.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

CerogHsa oXxXunparoTtcs nepebie JJ,EKa6prKI/Ie BbirnJjiaTbl

CerofiHs KOMMaHWAM MPeacTouT MPOM3BECTM BbINMaThl CTPaxOBbIX B3HOCOB, YTO BbI3OBET OTTOK Kanutana m3 DOaHKOBCKOW
CUCTeMbl — BrepBble 3a AeKabpb. B CBA3M C 3TUM Mbl OXMOAEM CHUXXEHWUS YPOBHS IMKBULHOCTU U NOBbILLEHUS MPOLEHTHbIX
ctaBok No MBK. Byepa Takxe Oblo 0TMEeYEHO CoKpaLleHue NMKBULHOCTU: OCTaTKN Ha KOpCYeTax KPeAUTHbIX yupexaeHun B LIb
BbIPOCN Ha 2,1 Mnpg pyb. no 469,2 mnpg py6., Toraa Kak Aeno3uTsl CHU3MANCL Ha 9 Mnpg py6. fo 267,2 mnpg pyo. Crasku
no MBK nogpocnu: mHavkaTMBHas cTaBka MosPrime no ofHOAHEBHbIM KpeduTam MnofHsanack Ha 3 ©.n. o 3,01%. Bce
aykumoHbl PEMO ¢ LIb Obiiv oTMEHEHbI 13-3a OTCYTCTBUS 3asiBOK. Ta XKe y4acTb NOCTUIa W NocsieAHUI ayKUMOH MO Pa3MeLLeHMIo
Oe33zanoroebix KpeantoB LIB. Mpy 3ToM MUHMUHY yAanocb pasMecTuTb Bce npeasioxeHHble 30 mnapg pyb. BpemeHHO
CBOOOHbIX BIOAXKETHbIX CPeACTB Ha OAHKOBCKMX LeNo3nTax CPOKOM Ha NsTb Heaenb nof 4,6 % rofosbix.

Pybnb ykpennseTcs oTHOCUTENbHO AoMMapa yXe TPeTUN AeHb Noapsh — Ha OHe BbICOKMX LeH Ha HedTb 1 ONTUMUCTUHECKMX
HaCTPOEHUM y4acTHMKOB pbiHka. Ha MMBB gonnap notepsn 15 koneek, un ero kypc k pybnio coctrasun 30,67 pyb./monn. npu
obbeme Topros, paBHoM 10,1 Mnpa fonn., 4To Ha 16% BbiWe, YeM B NpefblayLLyto ceccuio. EBpo, Hanpotme, nNpubasmn 22
KOMerKU, 1 ero Kypc Kk pyonio Bbipoc go 41,21 pyb./eBpo. buBaniotHas Kop3nHa nofopoxana Ha 1 konenky o 35,41 pyb.
CerofiHs Ha MMPOBBIX PbIHKaX [OJap BOCCTaHABMIMBAET yTPaYeHHbIe MO3ULN, U Mbl OXMAAEM MOBbILWEHWS ero Kypca K pyoso
no 30,75-30,8 py6./nonn.

CoBoKynHble cpeacTBa 6aHkoB B LIb PO, Kypc py6./nonn.
Mnpp, py6., n ogHoaHeBHas ctaBka MosPrime, % 1 LeHa bappens HedTn Brent, gonn.
CpencTBa 6ankos B L5 PO, Mripa py6. (p.wk.) 94 _ == Llera HedpTu Bpen, $/6app.(nes. k) © 290
) Kypc nonnapa CLUA, py6./nonn. (npas. Wk.)
OpHopHeBHas cTaBka MosPrime, % (n.wwk.) | 295
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JleoHup CnunyeHko, slipchenkola@uralsib.ru
HaTtanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Bank «Cankr-Merepoypr» (Ba3)

MepBnYHOE pasmelleHVe KOMMepYecKnx obnurauun,
oT4YeTHOCTb 3a 9 mecsaueB 2010 r. no MCPDO

Buepa 3akpbliacb KHura 3asBoK. Kak 1 npu npembigyliem pasmetlennn, 6ank «CaHkT-Metepbypr» (CMO6) npuypoumn
MapKeTUHI HOBOrO BbiNycka pybneBbix obnuraumin Kk nybnuvkaumm keapTanbHon ot4eTHocT no MCDO, xoTs B 3TOT pa3
OTHETHOCTb NPeACTaBneHa B AeHb 3aKpblTUA KHUMM 3aaBOK. K cHacTbio Af14 Tex, KTO peLuns y4acTBOBaTb B Pa3MeLLeHN HOBbIX
obnuraumn, pesynbtatel 6aHka 3a Il kBapTan 2010 r. okasanucb BrofiHe AOCTOMHbIMK. O BbiNycke: GaHK pa3mellaet
KoMMepyeckne Bymarn obbemoM 3 Mnpa pyb. cpokoM obpallieHns Tpu rofa 1 odepTor Yepes ABa roga. OpueHTUp No cTaBke
KyrnoHa paBeH 8,75%), 1, XOT K MOMEHTY MyOnvKaLmMy HacTOSLLEro KOMMEHTapUs MHBECTOPbI yXXe, HaBepHoe, DyayT 3HaTb O
pe3synbTatax OykKOUNAMHra, Ha MOMEHT HanucaHus (Beyep 14 nekabps) HaM O HYX He ObINo 3BECTHO.

[.]

Haw B3rnsap, Ha KpeaAuTHbIN NPoduUnb NONMOXUTENbHbIV, pa3MeLleHne MOoXeT NPeacTaBnaTb MHTepecC Asi MHBECTOPOB.
B Lenom Mbl MO3WUTUBHO OLEHMBaEM KpefuTHoe ka4ecTBo baHka «CaHkT-MeTepbypr», ofHaKo cneayeT caenatb psf OroBOPOK.
B 4acTHOCTW, HeBbICOKas Kanutanmsaums (KoshdULMEHT OOCTaTOMHOCTM Kanutana nepsoro yposHs — 10,8%) Bkyne ¢
OTHOCUTENIbHO HU3KOW NMKBMOHOCTbIO OanaHca roBopsT O TOM, YTo BaHKy MpUAETCA NPeafiokuTb MPeMuio K pUcKy Oonee
KPYMHbIX W fydlle KanuTanmM3MpoBaHHbIX SMUTEHTOB, Takmx kak MIOM (B+/Ba2/BB). Cepbe3HbiM KOHKYPEHTOM SBASETCS 1
XK®B (B+/Ba3), HO ero HeBbIrofHO OTNMYaeT oT baHka «CaHkT-MeTepbypr» BbICOKAs 3aBUCMMOCTb OT OMTOBbLIX UCTOYHMKOB
choHANpPOBaHUS (LN CpaBHEHWS, OTHOLLIEHWE YNCTbIX KPeAWTOB K Aeno3unTtaM y baHka «CaHkT-MeTepbypr» paBHo 1, a y XKOb -
3,4). TeM He MeHee Mbl nosaraem, 41o, ecin obnuraummn XKOBb 6yayT ToproBatbcs ¢ Hosiee LMPOKUM CNPEeLioM, HeM BbiMycK
BaHka «CaHkT-MeTepbypr», MMeHHO OHU ByayT CMOTPEeTLCS Donee BbIMIPbILLHO. CUTyaums B OaHKOBCKOM CErmMeHTe pybneBbix
obnMraLunn cemyac MHTEpecHa TeM, YTO Ha PbIHKE OLHOBPEMEHHO MOSBUIOCh HECKOJTbKO KOHKYPEHTHBIX NMpeafioxeHui. Mpexnae
Bcero, MM MpoBOAWT MapKeTUHI HOBOrO BbiMycKa TPexfeTHMX pyoneBbix obnmnraumim ¢ JOXOOHOCTbIO K odepTe Ha ypoBHe
8,95-9,45% n cnpegom K cBonaM nopsaaka 235-285 6.n. [JoxoOHOCTb MO BepXHeW rpaHule Ouana3oHa, 0e3ycnoBHo,
NPeACTaBNAeTCH Yepecyyp BbICOKOW AN1A OAHHOTO YPOBHA PUCKA, HO HaXe MO HWXKHeW rpaHuue BbiNycK BbIMMAAUT BeCbMa
npusnekatenbHo. Kpome Toro, XKMB npoBOAUT BTOPUYHOE pa3MelleHVe BbIKYMEHHbIX Ha pbiHke obnuraumn XKOb-6 ¢
JOXOOHOCTbIO K ABYXNeTHeM odepTe Ha ypoBHe 8—8,25%. Ha pbiHke Takxe obpallatotca obnuraumm XKDOb-7 ¢ 4OXOAHOCTbIO
8,15% Ha 17 MecsLeB, UNU CO CNpefioM K pybneBbiM cBonaMm Ha yposHe 245 6.n. Taknm obpa3oM, BTOPUHHBIN Bbinyck XKDb
BbIFAAMT LOBOMBHO JOPOro no cpaBHeHWio ¢ XK®b-7, 4To, ckopee BCEro, CBA3aHO C BO3HarpaxKAeHWEeM 3a anOeppavTuHS,
KOTOpOe npeflaraeTcs noTeHuManbHbIM y4acTHUKaM pasMeLlteHns. VICXxoas U3 3Toro Mbl CHUTaeM CNpaBefvBbIM A8 BbIMyCKa
BCMN6-504 cnpepn B pa3mepe 245 6.1., 4TO COOTBETCTBYET AOXOAHOCTU K ABYXJIETHEN odhepTe okono 8,5%. Bbille 3TOro ypoBHS
Oymara MOXeT MpefCTaBNsfTb MHTEPeC ANs WHBECTOPOB, Torga kak npu Oonee HWskon poxopHoctn obnuraummn bCMN6-6504
OKaXyTcs MeHee npuenekaTenbHbiMu, YemM XKDB-7 1, no Bcer BUANMOCTH, HOBbIN Bbinyck MAM-bO2.

TMONHbBIN TEKCT KOMMeHTapus byaeT onybnmnkoBaH B Gnvxaniiee Bpems.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

Meuen (B1)
BoccTraHoBNeHMe NpoaomKaeTcs

XopoLwune pesynbtarbl 3a lll keapTan n 9 mecsyes 2010 r.

OnepauMoHHbIe NoKasaTeny NPoAoIHKAIOT yiyyluaTbcs. Buepa Meven onybnmkoBan ot4eTHOCTb 3a |l kBapTan 1 9 mecsiLes
2010 r. no US GAAP, a Takxke npoBes TeneOoHHYI0 KOHbepeHUMIo NS aHanuTUKOB. B To Bpems Kak yxe onybnmkoBasLLne
OTYETHOCTb 33 3TOT MEpPMOL MeTannyprimyeckme KOMMNaHUM OEeMOHCTPUPYIOT CHUXEHMEe OomepaLMoHHbIX MokasaTtenen, Medyen
NPOLOSIXaeT yBenn41BaTh BbIpy4Ky. B Il kBapTane Bbipydka Medena coctaBuna 2,65 mnpg SONJ., yBennyYMBLINCE Ha 8,8% no
CpaBHEeHWIO C NpeablayluiMM KBapTtanoM, a EBITDA Bbipocna Ha 8% go 599 mnH ponn. PeHtabenbHocTb no EBITDA XoTb W
CHWM3MNack, HO COBCEM He3HauynTeNnbHO — [0 22,7% ¢ 22,8% kBapTtanoM paHee. OroBopurMcs, 410 Hall MeTof pacyeTa EBITDA
(onepaumoHHas NpubbIb + amMopTU3aLMs) HECKONBbKO OTIMYAETCSH OT NPMMeHseMoro KomnaHuen. Mo utoram xe 9 mecsues
Tekyllero roga Bbipydka Medena gocturna 6,98 mnpg gonn. (+72,9% rof k rogy), a peHtabensHocTs no EBITDA coctasuna
20,5% npotve 11,2% ronom paHee.
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O6nuraunn Meuena BbIrAAAT MpUBAEKaTeNbHO. HeCMOTps Ha TO YTO Mbl OXMAanu 0Oonee 3aMeTHOro COKpaLleHus
[LONTOBOW Harpysky Komnauum, obnuraumm Meyena ocTaloTcs B yuciie Hawmx (HaBoOpPUTOB CPeAM BbIMYCKOB SMUTEHTOB
MeTanNyprmyeckoro Cektopa: NMKBMAHAA MO3MUMA KOMMAHWW B MOCIefHee BpeMsA 3HAYMTENbHO yNyywmnacb. TpexneTHue
BbIMYCKM KOMMaHUM TOPryloTCs C JOXOAHOCTbIo nopsipka 10% (cnpen k O®3 300 6.M.), Ha ogHOM ypoBHE C obnMUraLuMaMm
EBpa3a. Takxe Ha ypoBHe EBpa3a Toprytotcs bonee kopoTkume Boinycku Meuen 5O3 1 6502 (YTW 9%, cnpef, k OD3 Ha ypoBHe
250 6.1.), ofHaKo B OT/IMYMe OT BbiNyckoB EBpaszXonanHr GuHaHc 1 1 3 Bbinyckn Meven 503 1 502 BxogaT B cnnckm peno LIb
n A1. Ham Takxe HpaBMTCA KOPOTKUI Bbinyck Meden-2 (YTP 7,2 k ocepTe B MioHe 2011 r.), Nnpeanaraolimin ensa v He caMmyio
BbICOKYIO [OXOAHOCTb Cpefu Oymar C Atopaument MeHblle rofa, BKOYeHHbIX B cnncok Al. ToMMMO mpoyero, Hensoxve
pe3ynbtatel Meyena B Il kBapTane — 3To MoOBOL B3rfsHYTb Ha obnuraumm CY3Ka. Beinyck CY3IK ®uHaHc-1 Topryetcs
noxofHocTbio YTP 9% Ha cpok [Ba C NOJIOBMHOM rOfa, YTO COOTBETCTBYET KPMBOW AOXOOHOCTM BbiNycKoB Mevena, B TO BpeMs
Kak kpeguTHbI npocuns CYIKa Beirnsgaut nydwe(Ha cepeduHy roga otHolweHwe Yuctein gonr/EBITDA coctasnsno 2,3).
Kpome Toro, obnuraumm CYSKa Takxe BKIIIOYEHbI B CNMCOK perno Lb.

TMOoMHbIN TeCT KOMMeHTapus ByaeT onybaMKoBaH no3sxe.

Mapus PagyeHko, radchenkomg@uralsib.ru

HOTup (NR)

HoBbin BbIMyCK 06n|/|rau,|/||7| B3aMeH noraweHHoro

YBenuueHus AONroBor Harpysku He rnocnepyer... Byepa Obina oTKpbITa KHWUra 3asiBOK MO pa3MeLLeHnIo HOBOrO BbIMycka
OupxeBbix obnuraumin HOTanp-PuHaHc-bO-03 obbemom 1,5 mnpa pyd. Bbinyck pasmeltaetcs nof nopyymtensctso OAO
«ABMakoMnaHus «HOTarmp», KoTopas 1 NMOSYYUT NPUBEYEHHbIe CPeCTBa. Takke BYepa Obi norateH Bbinyck KOTamp-DuHaHc-3
06bemMoM 2 Mnpg pyb., U3 Yero cefyeT, HTO HOBbIM BbIMyCK Pa3MeLLAeTCs B3aMeH CTaporo W He NMoereyeT 3a cobor yBenmnyeHns
[LONrOBOW Harpy3Ky KOMMaHuu.

...HO OHa 1 6e3 Toro BbicoKasi. ABTOHOMHbIN (DUHAHCOBBIA MPOMUIL KOMMaHWUM, KOTOPbLIN Mbl OLEHMBAEM MO OTYETHOCTU 3a
| nonyrogme no MC®O, npefcraBnserca HaMm ysa3BUMbIM. [lonroBas Harpyska HOTavpa Ha nocnefgHiolo OTYeTHylo AaTy B
TepmmHax HJonr/LTM EBITDA coctasnana 8,2 npotve 6,4 Ha Hayano HblHELHEero roda. Ha KpaTKOCPOYHYIO 3a40JIKEHHOCTb
npuxoamnocsk 54% ponra komnavum (15,6 mnpa py6.). Mpu 3TOM 3anac AeHeXHbIX CpefcTB Ha OanaHce tOTanpa Ha KoHel |
nonyrogust coctaensan nuwe 0,6 Mnph pyb., 4TO CBMOETENbCTBYET O Ype3Bbl4aHO Cnabowr CaMOCTOSTENbHOW MO3ULMMK
NNKBUOHOCTU KOMMaHUW. PedurHaHCMpoBaTb JOAT 0OObIMHO MOMOrana KOMMaHWW ee CUNbHas akUMOHepHas CTpykTypa U
HanaxeHHble ¢Bs3M C BaHkaMKn. XOTS COCTaB KOHTPONMPYOLLMX akumoHepoB tOTapa HuKorga nyonnyHo He packpbliBancs,
PbIHKY ObINO MOHATHO, 4TO KOMMaHWs MOAKOHTponbHa CypryTHedTerasy. bonee Toro, HegasHo MAC ymosneTBopuna
XO[ATaNCTBO HEroCyAapCTBEHHOMO NeHCMOHHOro oHAaa «CypryTHedTeras» o nokynke 75,64% akumn aBmakomnaHum tOTanp,
4TO, MO CyTW, MOATBEPAUIIO LMPKYIMPOBABLLME Ha PbIHKE CITyXM.

OcHoBHble (hnHacoBble nokasarenu AsmakomnaHum lOTanp no MICHOO, MnH pyo6.

2008 2009 6mec.10 6 mec. 09 U3m. 3a rog, %
Bbipyuka 31106 33503 20268 19 444 42
EBITDA 511 4081 3217 3740 (14.0)
YucTas npubbing (3924) 90 623 316 97.3
W3m. ¢ koHLa 2009 1., %
CoBokynHbIA gonr 21673 26 134 29064 1.2
[LerexHble cpedcmea 339 515 5% 154
Kpamkoc poyHbIti done 15403 13 585 15597 1438
Yvc eIt gonr 21334 25619 28470 111
CobCTBEHHbIN KanvTan 6408 6391 7020 9.8
AKTUBbI 35522 42038 4729 125
KoagpuyueHmei
Hopma EBITDA, % 16 12.2 15.9 192
EBITDA/TpoLieHHble pacxomp! 03 1.7 29 42
[onr/EBITDA 424 6.4 8.2
Yne it fonr/EBITDA 417 6.3 8.0
[Jlonr/CobCcTBeHHbIN KanuTan 34 4.1 41

NemoyHuku: daHHble komnaHuu, oueHka Y PATICHBa
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OpveHTUP MO KYMOHY HaXoAMUTCA Ha YPOBHE BTOPUYHOrO pbiHKA. V13 mpoumx (MOMUMO CWfbHbIX aKLMOHEPOB)
MOSTOXKUTENbHBIX XapakTepPUCTUK KOMMaHUM OTMETUM ObICTpoe BOCCTaHOBIEHWE OMEepaLVOHHON LesTeNlbHOCTM Mocie ee
nageHuns B kpuanc. Tak, no utoram 11 mMecaueB HblHellHero roga FOTanpy yaanoch yBENNYUTb NaCCaXXKMPONoToK Ha 28,3 % rof K
rogy, a mno utoram rofa KOMMaHUS PacCHUTbIBAET Ha NpupocT B 34%. DTO yXe CnocobCTBOBANO BOCCTAHOBMEHMIO
peHTabenbHocT EBITDA oTHocuTenbHo 2008-2009 rr. B | nonyrogmmn HbiHEWHEero roga, no UToram KOTOPOro rnokasaTesb
coctaBmn 15,9%, a B ganbHenwiemM, Kak Mbl nonaraem, no3sonut HOTanpy NpogonxaTb reHepMpoBaTh HEMoXMe AeHeXHble
NOTOKW OT onepauuoHHon aestenbHocTu (4,9 mnph py©. B | nonyrogumn 2010 r.), Gnarogaps Yemy KOMMaHWs MOCTENEHHO
CHM3WUT JONrOBYIO Harpysky. Kpome Toro, Mbl MONOXMUTENBHO OLEHMBaeM TOT akT, 4To KOTamMp HauyMHaeT pa3melleHre HOBOro
BbiNycka yXe rMocne noralleHns cTapbix obnuraumm, OeMOHCTPYpPYIO TeM CaMbIM, HYTO Y KOMM@HWW eCTb BO3MOXHOCTb
NONb30BaTLCA U APYrMMUN UCTOYHUKM pedUHaHCMPOBaHWA Aonra. YTo KacaeTcs HeNnoCpenCTBEHHO OLEeHKM HOBOrO Bbinycka, TO
OPWEHTMP MO CTaBke KYMoHa HaxoauTcs B AmnanasoHe 9,4-9,7%, 41o cootBeTcTByeT foxoaHoctu 9,74-10,06% Kk noratueHuio
Yyepe3 Tpu rofa. PazmelleHHble B MapTe HblHeLIHero roga oupxesble obnuraumm KOTanp-PuHaHc-bO-01/02 nctopuyecku He
obnafanu BbICOKOW NIMKBUAHOCTBIO 1 B KOHLLE HOSIOPS KOTMPOBANWCh Ha YpOBHe NpubnusnTensHo 11% K noratueHuio vepes 30
Mecaues. OfHaKo B nocnegHue Age Hegenm Ux JOXOAHOCTb CHU3MNach 0o 9,5%, XOoTa Henb3a CKasaTb, YTO KOTUPOBKW APYIUX
pybneBbix obnMraLMin B 3TOT Nepuos pocsiv. B HaCTOALLMI MOMEHT OBNUraLmMm KOMMAaHUM KOTUPYIOTCA CO CNPeAoM B pasmepe
290 6.n. k KprBon OP3, aHaNorMyHaa BENMYMHA KOTOPOro A/ HOBOrO BbiMycka OyAeT COOTBETCTBOBATb Aox0oAHOCTU 9,75%.
Mockonbky 9,74% — 3TO HUXHAA TPaHMLA OPUEHTMPa MO LOXOOHOCTM, MOXHO CAenaTb BbIBOA, YTO KOMMaHUA HaMepeHa
Pa3MecTUTb HOBbIV BbINMYCK Ha OLHOM YpPOBHE NMOO C HeBOMbLIOM NpeMuen KO BTOPUHHOMY pbiHKY. Cam Mo cebe ypoBeHb
[OX04HOCTM okono 10% Ha TpexfieTHeM rOpM30HTE, Ha Hall B3rIs4, HENoX 411 pUCKa KOMMaHWM, KOTOpas B CIIOXHbIe A1 BCEN
POCCUNCKOM 3KOHOMUKW Mepuopbl NposiBuia cedbs Kak AUCUUMIMHMPOBAHHbBIN 3aeMLUMK. OfHaKo B CEKTOpE TPaHCMopTa Mbl
cymTaemM bonee npvBnekatenbHbim Bbinyck HMK-1 (8,8% Kk onumoHy «konn» npu gopaumn 1,5 roga n 9,05% k noratlueHuio npm
alopaunn 2,1 roga) B cuny Gosnee Npo3padHom akLMOHepHON CTPYKTYpbl amuTeHTa (HIMK — oCcHOBHAs onepaunoHHas eamHmua
TpaHcnopTHow rpynnbl Globaltrans) v ero cyuwectBeHHo bonee yCToN4YMBOro MHaHCOBOro Npoduns. EAMHCTBEHHbIN HEAOCTaTOK
BbIMyCKa — ero aMopTU3aLMOHHas CTPYKTypa, KOTopas MOXeT ObITb HeyAoOHa Ans psifa YHacTHMKOB PbiHKa.

OpHneHTMp No AOXOAHOCTN Ha YPOBHE BTOPUUYHOIO pbIHKa
PyGreBbie BbIMyCKM TPAHCMOPTHbIX KOMMaHMM (Mo cOCToAHMIO Ha 14 HosGps 2010 T.)

120 -
YTW (%)

® AKCubnpb-1
1.0 -

10.0 4 T 10Taiip- 50-03

® OTaiip-d BO-1/2

80 1 A HMKA

8.0 - @ TpaHcKoHT-2
® Aspocnor 5O-1/2

PXOEO- ¢ ° P10 PXA-23

70 | P TpaHcKoHT-1 I,

PXn-12 kpusasi O®3

kpueas PXK[

PXp-16
6.0 -

PX[1-8 [Tiopauws, net
5.0 T

0 05 1 15 2 25 3 35 4

UcmoyHuku: MMBB, oyeHka YPAJICUBa

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

15 nekabps

16 nekabps

17 nexabps

20 pekabps

21 pexkabps

22 pekabps

23 nekabps

24 pekabps

27 nexkabps
28 nekabps

29 pekabps

31 nekabps

11 aHBaps

14 aHBaps
JleHeXXHbIN pbIHOK

1 aHBaps

Hopa3metleHne OD3-25072 (9,6 mnpa py6.). JopasmeleHve OD3-26203 (6,4 mnpa pyo.).
Pa3meLlleHne BonokaHan-®uHanc-01 (2 mnpg py6.). Odepta FA3-durHaHc-1 (5 mnpg pyb.).
Moratuerve BB-2 (3 mnpg py0.). Morawenne Baronmatu-2 (1 mnpg py6.). MoratleHne
MPOBUAHT ®uHanc-1 (1 mapa py6.).

PasmeltieHme baHk CaHkT-MeTepOypr-50-04 (3 mnpg pyo.). PasmelleHme YpansaroHsasomn-01
(3 mnpa py6.). Pasmetlerme Mpynna PA3MYNAN-E0-09 (2 mnpa py6.). Odepra
MockommepubaHk-3 (5 mnpg py6.). Odepta XKD baHk-6 (5 mnpg py6.). MoralueHue
Mapurickuin HM3-®uHanc-2 (1,5 mapg py6.). Morawenne FTA3IKC-®uHaHc-1 (1 mapga pyo.).
MoratueHue SUptOHMOH Dp Dp Oxun-1 (2 mnpa pyo.).

Odcbepta OTK-3, 1 (3 Mmnpg pyo.).

Pa3meLLeHre KAMA3-50-01 (2 mnpg py6.). Pa3meLeHre KazaHb-2010 (2 mnpg pyb.). OdepTa
Tpowka WNHsect-1 (0,5 mnpa py6b.).

PasmelteHne MIAM bark-50-02 (5 mnpg py6.). Ocepta Cenibmont KOHTUHEHT-2 (7 Mnpa py6.).
Odeprta Koprnopaums CtponmonTtax-1 (1,2 mapg py6.). Odepta M-UHaycTpms-2
(1,5 mnpg pyb6.). MoraweHne MOUA-1 (1,5 mnpa pyb.). Morawenne Mow baHk-2 (1 mnpa py6.).

Pa3meLLeHme KpanmHeectbaHk-60-01 (1,5 mnpa py6.). LopasmeweHne OP3-25071
(15,2 mnppa py6.). JopasmetleHne OD3-25074 (10,5 mapg pyb.). OcdepTa MpomMcBszbbaHk-6
(5 mnpga py6.).

Pa3melueHue KOTanp-PuHaHc-60O-03 (1,5 mnpa py6.). OdepTa TatchoHabaHk-7 (1 mnpa pyb.).
OdepTa TpaHcKpeanTtbaHk-2 (3 Mnpg py0.). MoralweHue BnaroselieHck-25002
(0,15 mnpg pyo.).

Odpepta Mpynna ATPOKOM-1 (1,5 mnpg py6.). Ocbepta AnMNOC-1 (2 mnpg pyb.). Ocdepra
MuHnnuta-®PuraHc-1 (0,5 mnpa py6.). MoraweHre HoBocburpckas obnacts-34014
(2 mnpa py6.).

MoratueHne Mocksa-38 (5 mnpg pyo.).
Odbepta CranbdoHa-HensmxmumocTs-1 (0,6 mapa pyo. ).

PasmeliieHme PocHaHo-01 (8 mnpa py0.). Pa3melleHne PocHano-02 (10 mnpg py6.).
PasmelleHue PocHano-03 (15 mapg py6.). Odepra Aud — Megumallpecca — puHaHc-2
(1 Mnpg py6.). NoraweHue NK Ypancnb-1 (2,7 mnpg pyo.).

Odbepta MHK-1 (3 mnpa pyb.). Odepta An-TEKO-2 (0,63 mrpg py6.). Ocdepta MexnpombaHk- 1
(3 mnpa py6.).

MoratuerHne Kamckas gonunHa-PuHanc-5 (0,3 mnpg pyob.).

Ocbepta Hayka-Ceazb-1 (0,4 mnpa pyb.).

LleHTpobaHK npekpaTuT NpefocTaBNsaTh 6€33anoroBble KPeauTh
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % norawieHus
15.12.10 I'A3-cbuHaHc- 1 5000 100 18,0 18,0 08 chespans 2011
OrKk-3, 1 3000 100 7,75 7,5 10 mioHs 2011
16.12.10
MockommepLbaHK-3 5000 100 1,0 10,0 12 mioHsa 2013
17.12.10 XK® baHk-6 5000 100 12,2 7,75 11 nekabps 2012
AnagyuwkmH GuHaHc-2 1000 100 17,7 17,7 23 Hosbps 2011
CeabMon KOHTUHEHT-2 7 000 100 9,25 9,0 14 mioHsa 2012
21.12.10
Kopnopauys 1200 100 0,05 i -
CrponiMoHTax- 1
M-WHpycTpus-2 1500 100 14,25 14,25 12 anBaps 2011
22.12.10  TpomcBs3bbaHK-6 5000 100 10,25 8,25 17 nioHa 2013
TatdoHabaHK-7 1000 100 13,75 8,75 16 nekabps 2011
23.12.10
TpaHcKpeouTbaHk-2 3000 100 15,0 6,9 12 mioHsa 2012
lpynna ATPOKOM-1 1500 100 10,0 7,0 21 vioHs 2011
24.12.10 OnnocC-1 2 000 100 8.0 6,0 21 mioHs 2011
MwuHnnTa-PuHaHc- 1 500 100 20,0 20,0 22 anpenga 2011
C -
28.12.10  Cr/ibdonA 600 100 7.0 : -
HeoBr>XnmMocTb- 1
An® -M Mn -
28.12.10 P ~Meavalpecca 1000 100 16,0 i -
purHaHC-2
NHK-1 3000 100 16,7 - -
31.12.10 An-TEKO-2 630 100 8,0 6,0 -
MexnpombaHk- 1 3000 100 13,25 - -
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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 18.3 98.00 10.49 4.7 125 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 29.3 100.85 | 0.05 90 100.80 100.85 9.04 4.57 2.02 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 96.5 100.89 | 0.29 175002 99.60 100.50 8.08 2.01 4.04 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 118.8 100.30 7.52 2.04 4.70 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 131.0 98.00 1020 98.00 98.25 8.86 5.95 5.35 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 13.8 102.52 100.50 102.50 6.54 2.14 1.02 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 224 101.21 | 021 100.00 100.90 6.54 1.83 1.19 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 437 100.02 98.08 101.17 7.60 1.86 2.15 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 68.0 99.78 99.58 99.80 7.97 1.94 3.12 /A3/BBB (buHaHCb!
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 40.0 914 100.04 7.83 1.90 2.12 /A3/BBB (puHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 75.2 100.00 | 0.98 1 98.51 98.85 7.70 1.89 3.14 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 2112120 1.0 246 100.15 192 100.15 100.30 6.64 7.97 0.04 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 10.5 100.85 | 0.01 33 96.32 100.74 6.97 3.91 0.79 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 190411 240412 151013 17.0 346 | 100.70 14 000 100.51 10090 | 7.72 408 | 121 BB/Ba3/ Garkv
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 10.0 33.7 105.49 104.00 105.60 6.65 6.64 0.71 B+/B1/ cbipbe
AKpOH-3 3500 R 1385  25.05.11  25.05.12] 20.11.13] 18.0 35.8 108.67 108.30 110.75 7.51 6.36 1.26 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 55.1 102.04 7000 102.00 102.25 8.67 219 342 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 31.0 54.9 100.92 | 0.11 12085 100.84 100.90 8.04 2.04 210 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 31.0 55.1 100.85 4800 100.70 100.95 8.09 2.04 2.1 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 54.9 102.05 | 0.05 8425 102.00 102.19 8.67 219 341 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000  08.03.11 05.06.12 18.0 100.15 | 0.15 6626 100.15 100.26 19.05 4.48 0.74 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 447 99.49 50 001 99.00 99.30 7.64 7.54 3.04 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 28.2 100.68 50 080 100.00 101.00 742 3.84 2.06 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.04.11 08.04.13 28.2 100.26 100.01 103.00 7.62 3.85 2.06 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13/ 10.0 28.3 100.40 126 250 100.00 100.45 7.66 4.02 0.76 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 16.0 33.8 99.90 2500 98.60 99.90 7.7 3.74 114 [/Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 76 100.00 79.00 105.00 6.54 3.22 0.57 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.02.11  11.0211] 01.02.13 2.0 26.0 78.01 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 24 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210  21.1212) 131216, 25.0 731 108.06 | 0.06 671445 107.70 107.87 8.22 5.77 1.63 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212] 13.12.16) 25.0 731 107.95 590 326 107.85 108.00 8.28 5.77 1.63 Ccbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216, 25.0 731 107.91 | 0.06 186 687 107.71 107.90 8.30 5.78 1.63 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212, 2.0 14.6 102.00 1 101.45 102.00 6.71 8.31 0.19 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 5.0 28.9 100.38 97.00 100.50 9.12 5.24 0.36 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 0.1 100.01 7.24 4.49 0.00 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 26.9 100.75 100.20 100.80 7.20 3.69 1.90 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 15.04.11 11.10.13 34.4 100.15 110 001 100.00 100.55 742 3.66 2.40 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 344 100.20 25001 100.08 110.01 7.40 3.66 240 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 7.35 15.04.11 11.10.13 344 100.15 171 000 100.00 100.40 742 3.66 240 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 790  30.12.10 27.06.13 30.9 100.80 16 000 99.40 100.95 7.69 3.91 2.1 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 30.9 100.70 17 000 100.70 101.00 7.73 3.91 21 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 344 100.30 100.08 100.40 7.36 3.65 240 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 356.2 101.98 8.49 2.08 10.11 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 26.4 100.00 75.10 100.20 8.15 3.99 1.84 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 31.6 104.00 500 000 104.00 104.59 7.66 443 213 /Ba2/BB+ Tenekom
BK-MHBecT3 10000 R 15200 11.01.11  14.07.11] 08.07.14 7.0 434 104.75 203 000 104.60 107.71 6.71 7.24 0.52 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 58.8 99.51 69 024 99.50 99.70 8.60 4.16 371 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 58.8 99.55 110 001 99.50 99.55 8.59 4.16 371 /Ba2/BB+ Tenekom
BnrTnkBT-4 3000 R 12000 08.03.11  11.03.11/ 03.09.13] 3.0 33.2 101.22 101.25 104.44 6.61 2.96 0.23 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.000 18.05.11 211111 141112 11.0 234 100.20 81.01 100.15 8.82 4.48 0.84 B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13] 3.0 272 101.36 3521 101.30 101.60 6.31 6.15 0.24 B2/ GaHku
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 17.0 34.6 99.95 1100 99.91 99.98 9.16 4.49 1.19 B2/ GaHku
BTB - 506 15000 R 740  20.01.11 17.10.13 34.6 100.01 258 100.01 100.29 7.60 1.84 2.38 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111  13.07.12] 06.07.16, 19.0 67.7 10046 | 0.11 100.05 100.35 7.04 1.79 140 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9.700 151210  20.12.11] 10.12.14] 12.0 48.6 103.70 5.91 2.33 0.91 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 274 100.61 751 1.88 191 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 171210 15.03.13 274 100.40 7.62 1.89 191 BBB/Baa1/BBB | GaHku
BTb B0O-03 10000 R 760 17.12.10 15.03.13 274 100.77 743 1.88 1.92 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 06.04.11 05.10.11 9.9 104.52 101.50 104.14 5.78 5.49 0.74 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.0211  14.0211) 05.02.13 2.0 26.2 102.50 100.00 105.00 3.58 0.19 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30 01.06.11  07.06.11/ 29.05.13 6.0 29.9 100.29 | 0.29 100.00 100.30 5.54 3.13 0.46 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.0211  29.08.12] 20.02.14/ 21.0 38.8 100.50 99.50 103.00 6.62 342 151 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 10.02.11  14.05.12] 06.11.14, 17.0 475 100.05 75.10 99.84 7.20 1.77 1.10 BBB//BBB (buHaHCbI
BTB-Nu3®02 10000 R 700 11.01.11  14.07.11] 07.07.15 7.0 55.6 100.33 171 330 75.10 100.45 6.45 1.74 0.49 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 6.0 66.8 100.45 6.59 1.86 0.42 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11) 07.06.16, 6.0 66.8 100.50 6.48 1.86 0.42 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 6.85 09.03.11 071211 30.11.16, 12.0 72.6 100.23 99.50 100.00 6.75 1.70 0.86 BBB//BBB (puHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17  14.0 80.8 100.44 99.90 100.20 6.77 1.75 1.01 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 09.02.11  12.08.11] 02.08.17 8.0 80.8 100.14 99.90 100.20 6.53 1.66 0.61 BBB//BBB (buHaHCb!
B3b-06 10000 R 790 26.0411  19.10.17] 13.10.20, 83.0 119.7 98.50 16 525 98.40 98.75 8.19 4.00 5.14 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 35.0 119.7 99.50 1700 001 99.45 99.50 7.09 3.46 2.54 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 20.0 67.9 112.04 122529 111.60 112.05 6.70 6.56 1.34 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 16.700  19.04.11  25.04.11] 09.04.19 4.0 101.3 103.84 | 0.12 1386 103.73 103.84 5.19 8.02 0.34 /Baa3/BBB- Cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14 7.0 43.0 120.30 | 045 10 119.60 120.30 5.70 0.63 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 18.7 109.40 | 0.15 52491 108.75 109.55 6.69 5.98 1.28 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 10.6 100.90 11450 100.65 100.90 6.00 3.46 0.81 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 38.6 100.39 99.51 100.65 721 3.59 2.64 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 15 100.35 2879 100.30 100.35 421 3.53 0.12 /Baa3/BB GaHku
[a3npomb 2 5000 R 6.54  25.05.11 20.11.13 35.8 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 10.0 /Baa3/BB GaHku
asnpomb 4 20000 R 785  19.05.11 15.11.12 234 100.11 6.86 341 1.7 /Baa3/BB GaHku
a3npomb 5 20000 R 6.85  26.05.11 22.11.12 23.7 100.26 6.82 341 1.73 /Baa3/BB GaHku

asnpomb 50-01 10000 R 7.75  08.06.11 08.12.13 36.4/ 100.00 100001 99.50 100.20 7.90 3.86 2.52 /Baa3/BB GaHku




Fixed Income Daily 15.12.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 28.3 99.65 101 000 99.50 99.90 744 3.58 2.01 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.04.11 09.04.13 28.3 99.64 201001 99.64 99.85 745 3.58 2.01 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 19 101.26 1300 101.21 101.29 9.61 8.86 0.14 aBToNpoM
eHepKomn1 2000 R 850 21.12.10 21.06.11 6.3 JHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 6.6 100.85 120 100.85 101.00 6.58 4.00 0.49 /Baa3/BBB- aHepreTMKa
nasHas gopora-03 8000 R 500 211111 30.10.28 2177 360 80.00 TpaHcnopt
nMocCtp-2 4000 R 1.000  17.03.11 17.03.11 3.1 87.56 75.11 100.00 69.00 0.57 0.15 CTPOUTENLCTBO
Inobokcbark 5001 | 5000 R 925 160211 18.02.11) 16.0213 20 | 265 10045 004 432153 100.40 10050 | 6.48 464 | 047 BBJ/BB- GaHKi
Inobokcbark 50-02 | 5000 R 810 220111 250112 220713 140 | 317 | 10040 304 002 75.10 10050 | 7.80 407 | 098 BBJ/BB- GaHki
Inobokcbark 50-03 | 3000 R 810 08.06.11 13.06.12] 08.12.13 180 | 364 | 100.05 0.05 1200 99.75 10005 | 815 404 | 133 BB//BB- GaHki
Inobokcbark 50-05 | 2000 R 810 08.06.11 13.06.12] 08.12.13 180 | 364 & 99.88 99.75 10000 | 8.28 404 | 133 BBJ/BB- GaHKi
rcc ot 5000 R 925 240311 27.09.11) 260317 100 | 765 @ 101.24 @ 0.04 47000 101.00 10145 | 7.56 456 | 0.71 BB/ MaLLMHOCTP.
rac 02 1500 R | 1200 26.04.11 23.04.13 287 | 9513 1501 | 629 | 1.82 TOproBns
[JlansCe3206 2000 R 760  01.06.11 30.05.12 178 101.21 99.02 101.75 6.44 3.74 0.93 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11] 17.07.12 7.0 194 105.01 @ 0.6 104.75 105.14 6.33 712 0.54 Tenekom
[OBTT-0 02 5000 R 7.75  20.01.11 18.07.13 31.6 10.00 6.00 14.00 208.89 = 38.64 0.47 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 3.0 27.2 79.01 aHepreTMka
IxendchCul1 2000 R 500 21.04.11 20.10.11 104 95.00 76.00 100.00 11.62 2.62 0.75 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 3.1 100.25 300 897 100.15 100.30 8.32 4.60 0.24 TOProBNst
JMLEHTPo61 1150 R 8.50  05.06.11 26.05.15 54.2 93.51 1 93.50 95.49 10.62 4.51 3.40 TOproBnst
EABP-3 5000 R 1050, 03.05.11 031111 25.10.16, 11.0 = 714 | 103.60 103.35 103.69 6.20 5.05 0.84 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.74  20.01.11 21.04.11 4.3 100.31 100.00 2.88 0.93 0.34 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 396  09.03.11 07.09.11 89 100.36 75.10 100.40 3.50 0.98 0.70 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 426 | 100.50 3.35 0.86 3.18 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 404 | 100.40 100.30 3.52 0.89 3.02 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 28.0 @ 112.6 100.91 100.50 100.93 8.98 4.57 1.90 B+/B1/B meTannyprus
EspasXonag®-2 10000 R 995 020511 28.10.15/ 19.10.20, 59.0 = 119.9 = 10165 0.70 400 400 100.31 101.23 9.73 4.88 3.60 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 25.03.11 220313 13.0320 28.0 @ 112.6 100.96 @ 0.21 100.50 100.95 8.96 4.57 1.90 B+/B1/B meTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 59.0 = 119.9 = 100.70 16 100.70 101.20 9.99 4.93 3.58 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 31 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 55.0 | 91.7 | 102.00 154 018 102.00 103.00 8.36 4.35 3.56 BB//BB XUAMUS
EBpoXum-03 5000 R 825 250511 181115 141118 60.0 964 @ 100.35 100 000 100.00 8.17 4.10 3.97 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 16.0 aHepreTMka
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 164 | 100.63 94.25 101.35 11.79 5.95 1.14 (pUHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 21.5 | 100.00 680 009 100.01 103.54 13.39 6.48 141 (buHaHCbI
Kene3sobet1 1000 R 10.000 18.02.11 27.05.11 55 102.10 79.21 125.00 4.92 244 0.42 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 11.0 | 101.09 100.90 101.10 6.95 4.00 0.83 B/Ba3/ GaHku
3eHuT 5060 5000 R 750 07.06.11  05.06.12 04.06.13 18.0 @ 30.1 100.00 100.00 100.09 7.64 3.74 1.32 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 19.0 = 432 @ 100.80 15000 100.80 100.90 7.55 3.96 1.35 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.04.11 11.0411] 07.04.13 4.0 28.2 | 100.50 & 0.05 76 900 100.38 100.45 6.11 3.92 0.31 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 220 338 @ 100.10 = 0.05 56 250 100.05 100.19 7.78 3.84 1.56 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.06.11 09.06.11 59 aBToONpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 432 98.95 2682 999 98.95 100.40 8.47 4.01 2.82 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.06.11  13.06.11] 02.06.16, 6.0 66.6 | 105.40 28939 105.32 105.45 6.97 8.73 0.46 1/BB- TOproBnst
VHBectToprbank 6O-07 2000 R 960 250511 250512 25.11.13 18.0 @ 359 | 100.09 79.95 100.05 9.75 4.76 1.26 GaHku
WHnpom 03 1300 R 9.50  18.05.11 18.05.11 5.2 59.99 80.00 93.22 258.81 7.90 0.12 meTannyprus
Wuterpa®-2 3000 R 16.75  31.05.11 29.11.11 11.7 | 107.20 560 106.25 107.15 8.96 7.79 0.85 cepBuC
WHtypucr-2 2000 R 14000 24.05.11  29.07.11) 21.05.13 8.0 29.7 | 102.10 269 102.10 102.45 3.75 6.84 0.59 cepBuC
VipkyT BO-01 5000 R 9.25  15.03.11 10.09.13 334 | 101.04 100.70 101.10 9.00 4.57 2.24 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 15,50/  02.06.11 28.11.13 36.0 101.20 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10.300 24.05.11  30.05.11) 20.11.12) 6.0 23.6 | 101.06 90.01 101.30 7.68 5.08 043 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 33.5 TOproBnst
Kayctuk 2 850 R 18.000  06.01.11 07.07.11 6.9 102.30 102.01 102.60 10.79 4.39 0.27 XUMUS
KMB-Bank2 3400 R 11.000  01.06.11 30.11.11 1.7 90.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 15.3 | 102.60 30 000 100.25 103.77 9.96 5.83 1.07 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 71 80.21 c/x
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 143 | 110.00 5000 109.75 110.10 7.74 3.74 1.01 11B- TOproBnst
KOMEMKA 03 4000 R 9.80  16.02.11 15.02.12 143 | 102.30 102.25 102.75 7.96 2.39 1.04 /1B~ TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13) 200 @ 318 | 101.75 1293 101.75 102.12 8.51 2.33 1.39 11B- TOproBnst
Koneiika 60-02 3000 R 9.00 04.01.11 01.10.13 341 101.13 1170 100.80 101.25 8.82 222 227 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 6.6 [/Ba3/ GaHku
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 27 100.40 21 100.26 100.45 6.99 4.37 0.21 XAMUS
JleHCneyCMY BO-2 2000 R 1450  24.02.11 23.05.13 29.7 | 107.00 @ 0.25 3999 106.75 107.50 10.28 3.38 1.38 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  18.12.10 07.12.12 242 | 106.31 9.50 371 0.83 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 13.7 | 101.01 1067 101.05 101.80 7.1 4.22 0.99 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 164 | 100.94 50 000 101.00 101.30 7.40 3.96 1.20 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 8.0 56.1 101.11 10 000 100.51 101.45 7.28 4.56 0.58 B-/B2/ GaHku
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13, 2.0 321 100.86 | 0.06 100.70 100.95 6.66 6.68 0.15 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050, 281210  02.07.12  25.06.13 19.0 = 30.8 | 101.50 18 030 101.00 101.50 9.55 5.16 1.28 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 334 99.95 23717 99.85 100.00 10.26 4.99 2.19 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 71 96.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.06.11 08.12.11 120 | 100.92 100.75 101.22 6.22 3.51 0.91 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  09.06.11 05.12.13 36.3 | 100.28 | 0.73 100.00 100.62 743 3.68 2.54 BBB-/Baa2/BBB-  cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 20.1 110.15 72700 109.87 110.15 6.84 6.04 1.39 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 1335, 07.02.11 06.08.12 20.1 110.26 | 0.09 109.87 110.50 6.78 6.04 1.39 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 20.1 109.92 109.87 110.40 6.99 6.06 1.38 BBB-/Baa2/BBB-  cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 20.1 110.10 105 020 108.98 110.10 6.88 6.05 1.39 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO05 5000 R 1335, 07.02.11 06.08.12 20.1 109.90 200 000 109.90 110.49 7.00 6.06 1.38 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 16.12.10 13.12.12 244 BBB-/Baa2/BBB-  cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 244 | 10419 7.04 4.40 1.68 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 35 102.75 104 101.76 102.75 9.67 9.32 0.26 MeTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 334 | 100.38 10 900 99.51 100.80 8.25 4.10 2.28 TOProBnst

Martut BO-02 1000 R 825 14.03.11 09.09.13 334/ 100.38 10 920 75.10 100.50 8.25 410 228 TOproenA




Fixed Income Daily 15.12.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

Dara MecsiueB go Toprossiii KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06BeM, 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)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 9.2 100.00 B//B+ cbipbe
Marxut BO-03 1500 R 825 14.03.11 09.09.13 334 | 100.38 16 360 75.10 8.25 4.10 2.28 TOproBnst
Marxut BO-04 2000 R 825 14.03.11 09.09.13 334 | 100.38 | 0.38 24210 99.80 100.40 8.25 4.10 2.28 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 155 | 100.55 3079 100.45 100.62 7.87 4.07 113 TOproBnst
Macrepb-3 1200 R 8.00 01.06.11 30.11.11 1.7 99.90 99.25 100.50 8.28 3.99 0.81 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 4.0 27.9 | 100.89 100.40 100.80 5.35 2.10 0.29 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 250111 271011, 23.04.13 110 287 = 100.01 = 0.01 99.01 100.50 7.39 1.81 0.79 B+/B1/ GaHku
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14 3.0 39.1 100.70 100.51 100.73 5.86 4.65 0.22 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14 120 @ 426 @ 100.34 7.96 4.10 0.89 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 12.75  02.06.11 29.11.12 239 | 109.82 30 000 109.00 109.50 742 5.79 1.68 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 1.0 85.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 25.05.11  03.06.11] 23.05.12 6.0 176 10054 = 0.04 2000 100.00 100.55 9.43 5.46 043 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 @ 118.1 | 100.95 101 836 100.86 100.95 9.96 4.94 3.44 B1/ meTannyprus
Meven 1406 5000 R 10.00 08.03.11 03.09.15 25.0820 580 @ 1181 | 101.00 @ 0.38 20 000 100.86 101.00 | 9.95 494 | 345 B/ MeTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 6.0 304 | 100.61 7.18 421 0.46 /B1/ MeTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12, 21.07.16/ 200 @ 682 | 116.60 66 991 116.75 116.90 8.16 4.06 1.32 /B1/ meTannyprus
Meuyen 506 5000 R 1250 18.01.11  18.10.12  09.10.18 22.0 & 952 | 107.20 106.77 107.29 8.48 291 153 B1/ meTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.120 11.0 | 232 | 104.56 104.01 104.69 7.36 5.96 0.82 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 27.3 | 102.00 145 905 101.96 102.40 8.93 4.77 1.86 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 28.8 | 102.20 82986 101.82 102.50 8.88 4.76 1.97 B1/ meTannyprus
MWA-306 1500 R 725 24.02.11 24.02.12 146 | 102.50 100.00 105.00 5.17 1.76 1.10 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 22.0 & 584 | 100.10 15000 100.00 105.00 7.34 1.83 1.60 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 8.0 437 99.48 100.00 105.00 8.28 1.86 0.56 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.100  08.03.11 06.09.11 8.9 MalLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12,  07.02.13] 15.0 & 26.2 | 107.00 105.00 109.00 6.98 6.29 1.03 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 8.2 26.00 @ 0.71 3935 26.00 27.50 718.16 = 2349 0.07 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11) 10.07.13, 1.0 313 95.00 5 80.00 95.00 86.79 7.48 0.05 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000  15.03.11 15.03.11 3.1 102.12 101.85 102.04 6.37 7.32 0.24 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 5.0 16.6 | 100.35 5000 100.25 100.45 7.20 4.22 0.36 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 20.1 100.89 100.75 102.00 8.99 4.65 1.40 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 20.0 & 558 | 100.75 63 868 100.70 100.80 9.34 4.83 1.35 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 10.0 & 526 & 100.89 50 000 100.88 100.98 8.53 4.79 0.76 B-/B1/ GaHku
MMK BO-01 5000 R 6.90  19.05.11 15.11.12 234 99.76 99.50 100.00 7.16 345 1.7 oTo3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 151210 16.12.11) 121212 120 @ 243 | 102.74 6.91 4.7 0.88 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 16.0 @ 337 99.62 99.25 99.50 6.83 3.24 1.16 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 28.1 100.94 100.50 100.95 7.32 3.78 1.99 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 3.0 26.9 0.01 [fieBernonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 1.0 18.9 1.04 0.02 146 1.09 3.17 371.54 [fieBenonmMeHT
MOWA 1500 R 9.00 211210 21.12.10 0.3 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 8.9 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 426 (buHaHCbI
MoliibaHk 5 5000 R 1296  21.04.11  25.0411) 16.04.15 4.0 52.8 | 100.09 76.20 101.40 12.58 6.46 0.32 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 21 GaHku
Mockomub-3 5000 R 1.00 151210 16.12.10 12.06.13 0.0 304 GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 16.2 48.50 2.01 95.00 72.19 0.01 0.77 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 18.6 92.69 | 0.09 1600 92.02 92.55 17.62 4.98 0.85 CepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 52 yenyru
Mocobnp-2 4000 R 20.000 26.03.11 26.03.11 34 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 245 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 9.1 104.70 15000 104.25 104.45 6.06 5.95 0.68 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 150 @ 63.1 100.85 | 0.05 30105 100.85 101.00 6.90 3.78 1.09 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.06.11  06.12.12] 28.11.14) 240 @ 482 @ 10547 @ 0.07 2199 105.30 105.75 7.29 4.85 1.72 1/BB- JHepreTuka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13 8.0 31.8 | 101.21 101.00 101.50 6.76 2.22 0.60 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 8.9 101.05 104 123 100.80 101.28 6.64 3.97 0.67 aHepreTuka
MPCK Yp.01 1000 R 8.60 24.05.11 22.05.12 175 95.00 JHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11] 26.08.14, 9.0 451 106.75 719 106.75 107.00 7.62 8.17 0.63 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 34.6 99.10 99.01 99.60 749 3.52 242 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 59.1 100.00 | 1.78 3 98.22 100.01 7.90 3.86 3.80 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 31.0 = 913 | 101.85 101.12 102.97 7.30 3.92 2.10 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 5.0 416 | 104.14 19270 104.08 104.15 6.19 16.04 0.40 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16/ 20.0 = 682 | 109.65 45999 109.70 109.90 7.57 12.96 1.40 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 84.0 99.80 38299 99.70 99.80 8.93 4.35 4.86 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.200 60.0 & 1204 @ 99.40 99 642 99.20 99.40 8.46 4.09 3.80 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 32.0 & 116.9 @ 101.83 101.01 101.70 9.12 4.78 2.12 B//B+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 15.6 87.31 90.06 22.98 5.71 0.98 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.06.11 04.12.12 241 104.55 65001 104.55 105.70 7.37 4.65 1.72 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 229 | 106.50 50 100 105.16 106.40 712 5.03 1.62 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 271 100.95 | 0.05 1280 100.00 100.95 7.40 3.83 191 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 30.8 | 101.25 100.80 101.43 7.07 3.69 213 BBB-/Ba2/BBB- | cbipbe
HosukomBaHk-01 2000 R 9.000 25.05.11 250512/ 25.11.13 180 @ 359 @ 10044 023 10 000 100.35 100.59 8.85 4.49 1.27 GaHku
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14  19.0 = 432 @ 100.05 5000 100.00 100.35 743 3.69 1.36 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 220211 28.08.13] 28.08.17 33.0 @ 817 | 100.55 36428 100.30 100.75 8.41 4.24 2.23 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 22 100.90 | 0.11 100.61 100.75 4.36 4.70 0.17 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 6.0 30.5 | 100.36 6.20 3.48 0.48 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 32.0 99.75 19420 99.66 99.89 7.23 3.50 2.23 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 55.7 | 101.05 425 100.50 102.00 9.04 2.28 1.94 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 45 60.00 96 50.56 60.00 348.06 12.46 0.08 TOproBnst
HOK-3 2000 R 1150, 03.05.11 03.05.11 4.7 101.56 101.45 102.10 7.40 5.86 0.36 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 10.75  18.05.11 16.05.12 173 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.0413 110 @ 285 Bl notpe6. ToB.
OrkK-3 06 3000 R 10.06.11  16.12.10  09.12.11. 0.0 12.0 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 19.0 /= 306 = 100.70 = 0.20 1000 100.35 100.60 7.10 3.71 1.32 /Ba3/ JHepreTuka

OrK-5 06-1 5000 R 1225/ 31.03.11 29.09.11 9.7 104.32 104.05 104.45 6.66 5.86 0.72 /Bad/ 3HepreTMka
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G“A'D YPANCVIE

| KanuTAn
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)
OrK-6 0106 5000 R 725 21.0411 19.04.12 16.4 99.76 99.06 100.47 7.56 3.62 121 aHepreTuka
OM3 - 6 06 1600 R 13.000 03.06.11  09.06.11/ 31.05.13 6.0 30.0 | 103.98 100.16 104.25 4.27 6.23 0.47 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 8.7 101.20 1018 101.20 101.42 1145 6.40 0.61 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 9.50  17.02.11 17.11.11 11.3 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 50 288 | 100.88 100.30 7.52 4.94 0.35 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 6.6 100.55 100.40 100.78 8.60 4.74 0.48 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 6.8 99.15 75.10 99.80 6.67 2.53 0.52 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 250 @ 49.0 | 109.79 7.57 5.82 1.63 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 20.6 | 100.79 | 044 78.88 100.36 7.37 3.86 148 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 2.0 206 | 101.50 300 101.55 101.76 6.38 7.36 0.19 /Ba3/B+ GaHku
Mpomcs6-05 4500 R 7.75  20.05.11 18.05.12 174 100.89 100.70 100.99 7.20 3.83 1.28 B+/Ba2/oTo3BaH | GaHku
Mpomcs6-06 5000 R 1025 201210 221210, 17.06.13, 0.0 30.6 | 100.18 0.66 5.10 0.02 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 10.3 71.03 42.05 100.00 49.82 0.01 0.56 MaLUMHOCTP.
MpomMTp0306 5000 R 1800 260111 280111 240713 20 @ 318 | 89.90 174 86.00 89.99 | 158.90 998 | 0.05 MaLLHOCTP.
Mpotek®duH1 5000 R 12000 04.05.11 02.11.11 10.8 99.01 TOproBnst
MpodbMeansd-1 3000 R 1050  20.01.11  23.07.13] 16.07.15 320 @ 559 99.89 99.58 99.89 10.77 5.24 2.04 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 9.6 95.98 85.00 106.97 23.97 8.83 0.60 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 15.3 93.50 77.00 110.00 2448 9.07 0.92 c/x
Paarynsind4 3000 R 25.05.11  02.06.11] 22.05.13 6.0 29.7 | 100.00 50 99.50 0.47 clx
Paarynaind5 2000 R 27.0411  29.0411) 23.10.13 5.0 34.8 1.00 clx
Paitthchaitaer BO-7 5000 R 750  01.06.11 27.11.13 36.0 | 100.07 415000 99.00 100.07 7.61 3.74 2.51 BBB+/Baa3/BBB | GaHku
Paitbdbaitaen-4 10000 R 1350 07.06.11  08.12.11  03.12.13 120 @ 36.2 | 106.10 84 150 106.20 106.35 7.04 6.34 0.89 BBB+/Baa3/BBB | GaHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 7.3 101.00 10 000 78.01 103.00 9.51 4.69 0.53 BB-// yenyru
PBK®uHaHc3 3000 R 9.000 16.05.11  14.11.13] 09.11.15 36.0 @ 59.7 @ 101.18 = 0.07 3241 101.10 101.18 8.69 4.44 241 BB-// yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 15.9 99.98 546 99.90 99.98 10.77 5.21 112 B-/B1/B- GaHku
PenKan-3 4000 R 1250 10.06.11  17.06.11/ 06.06.12 6.0 180 | 101.30 14623 101.22 101.30 9.59 6.12 0.46 B-/B1/B- GaHku
PX[ BO-01 15000 R 940  08.06.11 05.12.12 241 104.40 85000 104.25 104.61 7.10 4.49 173 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 232 | 101.10 10 435 101.01 101.30 7.04 3.72 1.68 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 6.8 101.58 40000 101.40 101.60 5.67 417 0.51 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 050  18.05.11  18.05.11) 13.11.13 5.0 35.5 99.55 98.21 98.50 1.00 0.01 0.42 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 39.3 | 121.75 171337 121.90 121.95 7.44 6.14 247 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780  25.05.11 18.11.15 60.0 | 101.75 101.65 101.75 7.50 3.82 3.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.05.11 281111  16.05.19 12.0 = 1025 108.00 2450 107.83 108.10 6.10 6.88 0.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 39.3 | 103.37 103.41 103.56 8.96 4.82 2.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 525 | 10411 | 0.01 104.04 104.35 8.89 4.73 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116, 271210 261212 20.06.16, 25.0 = 67.2 | 106.80 61900 106.55 106.80 761 521 1.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 13.06.11  13.06.11/ 05.06.17 6.0 78.9 | 104.00 450 519 104.00 104.10 6.16 6.87 0.47 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 320 @ 924 | 110.72 109.95 110.28 6.84 5.09 212 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19, 440 1045  113.28 113.68 113.80 7.36 5.06 2.78 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 80 & 1652 @ 106.12 104.52 107.71 3.34 6.34 0.57 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 50.0 @ 171.6 = 105.00 61900 104.90 105.15 7.68 4.27 3.22 BBB/Baa1/BBB | TpaHcnopt
PK KasHaueir-01 3000 R 10500 27.05.11 231112 20.11.15 240 @ 60.1 B/B1/ GaHku
Poc6ark BO-01 5000 R 740 241210 27.06.12 21.06.13) 19.0 = 30.7 | 100.47 49000 100.45 100.47 717 3.69 1.34 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 31.3 | 101.25 5000 101.15 101.25 7.59 3.98 214 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 5.0 353 | 102.56 102.80 102.90 5.05 5.87 0.40 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 5.0 475 | 103.02 102.78 3.95 5.84 0.40 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 20.0 @ 559 99.33 99.40 99.50 10.66 5.02 1.33 (buHaHCbI
Pocrocctpax-2 5000 R 10500  12.05.11 121112 021117 230 @ 839 | 100.04 99.80 100.05 10.68 5.23 1.60 (buHaHCbI
PocflopbaHk-1 1050 R 10.50  08.06.11  08.12.11 09.12.13 120 @ 364 GaHku
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 26.0 & 111.1 @ 103.33 102.20 102.85 7.39 4.34 1.83 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 26.0 & 111.2 @ 102.49 10001 102.60 102.85 7.83 4.38 1.82 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 22 100.35 15 100.40 100.60 5.97 1.95 0.17 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17, 39.0 | 75.0 | 104.45 103.44 104.45 7.76 4.42 2.56 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 06.04.11 07.10.11) 27.09.17 100 @827 | 10235 100.00 10470 | 853 560 | 073 BBB/Baat/ Garku
Poccenxb 5 10000 R 1350 07.06.11  08.12.11  27.11.18 120 = 96.9 | 100.00 99.50 13.88 6.73 0.84 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14) 09.02.18 450 & 87.2 @ 100.25 98.30 102.20 7.85 3.88 2.96 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 6.0 91.0 | 100.48 5.94 342 0.46 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 26.05.11 261112 141119 240 @ 108.6 @ 105.35 105.00 105.69 719 4.78 1.70 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 26.05.11 261112 141119 24.0 @ 108.6 = 104.00 12 105.00 105.55 7.95 4.84 1.68 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 02.03.11 31.0812 28.08.13 21.0 @ 33.0 99.80 39 555 99.80 100.00 743 3.60 1.50 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 21.0  33.0 ' 100.00 1 99.80 99.98 7.30 3.59 1.51 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 17.0 @ 35.0 99.97 99.05 100.00 5.81 3.29 127 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 8.0 32.2 99.93 99.60 100.10 12.15 5.99 0.51 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11/ 14.06.12 6.0 18.3 notpe6. To..
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 19 100.71 | 0.01 100.62 100.71 6.17 5.32 0.15 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 9.4 99.50 320 99.60 99.75 8.33 3.76 0.69 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 16.2 | 100.15 77.01 99.90 7.76 3.86 1.19 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 36.0 @ 59.8 /Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13 11.11.15 36.0 @ 59.8 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 21.03.11 17.09.12] 14.09.15 21.0 @ 57.9 | 100.52 99.00 100.70 7.50 3.82 1.54 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12) 15.09.15 22.0 @ 57.9 | 100.45 200 000 75.10 100.69 7.55 3.82 1.54 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 01.03.11  03.03.11/ 28.02.12 3.0 14.7 50.05 0.10 100.00 0.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 3.0 9.4 99.44 98.01 99.99 13.17 5.52 0.24 MaLUMHOCTP.
CarypHHMO3 3500 R 850 07.06.11  06.12.11 06.06.14 120 @ 424 50.50 1.02 99.99 121.59 8.44 043 MalLLUMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 31.9 | 100.10 1 100.10 102.40 12.51 6.08 1.98 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 6.0 18.4 notpe6. ToB.
Ceo6Coxkon3 1200 R 0.10/  24.05.11 24.05.11 54 45.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 43 104.00 | 0.50 41 100.01 104.00 4.59 3.84 0.33 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12/ 9.0 215 | 104.95 512 641 104.95 105.15 7.36 6.65 0.69 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 26.5 | 104.97 104.75 104.90 7.36 4.63 1.83 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 26.5 | 104.30 19 104.30 105.17 7.70 4.66 1.82 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 15.7 NpoM3BOACTBO
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 31.6 100.30 6218 100.29 100.45 12.73 6.21 1.94 aBToNpoM
C3Tenex306 3000 R 860 24.02.11 24.02.11 24 100.60 100 100.36 100.60 5.67 213 0.19 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  10.03.11 08.12.11 12.0 101.50 5021 101.30 101.90 6.68 1.99 0.90 BB//BB- Tenekom
C3Tenex506 2000 R 587 22.02.11 21.05.13 29.7 100.02 96.08 101.00 7.03 1.46 1.82 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11, 24.07.19 80 | 1048 106.85 106.51 107.15 4.59 273 0.61 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 19.4 109.99 | 049 280 109.02 109.99 11.28 8.16 124 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19, 47.0 & 1074 @ 11249 2257 112.25 112.50 9.74 5.98 2.85 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14 10.10.19 47.0 = 1074 112,50 17 595 111.45 112.50 9.74 5.98 2.85 MeTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 8.0 32.3 101.70 3500 101.71 103.00 6.91 4.66 0.60 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 23.0 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13 220 @ 342 100.15 | 0.20 1 99.50 100.03 9.88 4.86 153 B/l notpe6. ToB.
CuHeprus-3 2500 R 10.000 21.02.11  24.0211] 18.08.14, 2.0 448 100.40 7.57 4.97 0.19 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 32.1 Tenekom
Cuctlanc 1 3000 R 8.50 12.04.11 08.04.14 404 oto3BaH// CTPOMTENBCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 40.6 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 27.2 104.19 | 0.04 17 095 104.05 104.19 7.81 4.67 1.87 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.0211  14.0812 12.08.14 20.0 @ 446 111.20 76 194 111.08 111.20 7.62 6.61 1.38 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 02.06.11 041212 241116 240 724 108.65 301223 108.80 108.90 7.77 5.74 1.68 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13 19.0 @ 30.6 101.55 300 100.00 102.00 10.86 5.77 124 B-/B3/ Tenekom
CutpoHmke BO-2 3000 R 1075 11.0411 151012 07.10.13 220 @ 343 100.00 99.01 100.00 10.91 5.36 1.52 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 9.15 31.0511 29.0512 26.11.13 180 @ 36.0 100.08 99.75 99.95 9.29 4.56 1.28 B/B2/ GaHku
CKb-6aHk BO-04 2000 R 980 08.06.11 121211 05.06.13 120 @ 30.2 101.20 100.90 101.30 8.57 4.83 0.90 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 16.0 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 6.9 CTPOUTENLCTBO
CrpTpras02 5000 R 849 14.01.11 13.07.12 19.3 89.00 282 805 89.00 90.50 17.35 4.76 1.24 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 28.3 85.76 82.04 89.47 16.70 4.94 1.81 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12 2.0 143 98.01 327 98.02 98.20 25.52 7.89 0.16 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 21.0 100.06 100.00 100.60 -0.04 1.73 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 31.0 @ 116.1  101.18 277120 100.95 101.18 8.97 4.61 2.07 cbipbe
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 173 97.38 5 90.00 97.38 14.25 5.99 117 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725 25.03.11 20.09.13 33.7 100.35 2000 100.25 100.50 7.23 3.60 2.35 B+// cbipbe
Tattenekom 4 1500 R 825  05.05.11 01.11.12 23.0 89.90 23 89.00 99.99 15.08 4.58 153 Tenekom
Tardonab 4 1500 R 13.000 01.06.11 01.06.11 5.7 102.89 2438 102.00 102.89 6.69 6.30 0.44 B2/ GaHku
TardoHnab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12 4.0 15.5 101.34 100.50 101.24 5.68 541 0.27 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 3.0 26.9 100.95 30600 100.40 100.93 6.19 5.53 0.22 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 141212 0.0 244 100.41 6.83 0.03 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11] 12.06.13 6.0 30.4 99.84 711 3.50 0.48 MaLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 150 @395 101.89 | 0.39 12 99.02 101.88 6.97 4.16 112 aHepreTMka
TrK-102 5000 R 16.99  04.01.11  11.07.11] 01.07.14, 7.0 432 105.80 1232 105.40 105.90 6.17 8.01 0.50 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 2.0 26.2 JHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 33.6 99.87 99.70 99.95 9.25 4.49 2.25 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 8.7 99.82 0.02 99.45 99.85 712 3.37 0.65 Bl aHepreTMka
TrK-4 06.1 5000 R 8.000 02.06.11 31.05.12 178 97.00 aHepreTMKa
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 350 @ 83.0 100.55 5024 100.40 100.55 8.66 4.34 2.34 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 330 815 99.82 99.60 100.04 8.50 4.15 2.25 aHepreTMka
TrK-6MHB-1 2000 R 10500 22.02.11  28.02.11) 21.02.12 3.0 145 101.61 0.91 75.10 2.03 2.58 0.21 JHepreTuka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 171 aHepreTuka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 33.0 @ 81.0 99.55 1409 99.60 99.85 8.43 4.06 221 aHepreTMka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 10.9 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00  26.05.11 26.05.11 55 30.00 1 28.00 39.99 11.63 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 3.0 15.0 99.99 78.00 101.05 710 349 0.22 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 31.9 109.25 33 109.16 109.40 16.14 9.18 1.76 GaHku
TKCBaHk BO-01 1600 R 1422 25.03.11 20.09.13 33.7 97.50 96.00 98.99 15.92 7.27 2.00 GaHku
TKCBaHk BO-02 1500 R 16.50  31.05.11 291111 26.11.13 120 @ 36.0 100.60 19553 100.51 100.60 16.40 8.18 0.79 GaHku
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 34.8 100.53 21500 100.30 102.00 8.82 4.39 2.36 /B1/B NpoM3BOACTBO
TMK-03 obn 5000 R 980  15.02.11 15.02.11 21 100.58 | 0.03 100.53 100.80 6.42 4.86 0.16 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411  25.0412 23.10.13 17.0 @ 3438 101.70 2000 101.01 101.69 10.74 5.81 1.16 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  01.03.11 26.02.13 26.9 104.50 2 104.50 105.02 7.38 4.53 1.86 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.06.11 04.06.15 54.5 103.00 102.50 102.80 8.01 4.26 3.02 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780  17.05.11 171113 35.7 99.96 20 000 99.95 100.00 7.89 3.87 247 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 0.0 18.2 100.30 7.46 0.03 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 6.9 102.10 5000 102.01 102.25 6.54 5.03 0.51 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 324 100.40 1000 90.01 100.50 7.87 3.94 2.22 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 40.7 101.10 1000 100.05 101.10 8.02 4.07 2.74 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 20 99.99 99.70 100.00 6.85 3.37 0.15 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 54.0 @ 1024 @ 106.22 8.00 9.15 3.38 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70. 31.03.11 29.03.12 15.7 101.65 36 033 100.50 101.70 7.46 4.27 1.15 JHepreTuka
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 14.7 MeTannyprus
YMMO 3 3000 R 10.000 16.12.10 14.06.12 18.3 100.10 10.17 4.98 124 MalLLMHOCTP.
Ypancu6/K 50-03 3000 R 9.50  01.02.11 29.10.13 35.0 99.95 11000 99.90 99.95 9.88 2.37 1.25 B+// (buHaHCbI
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 05 99.94 99.88 99.99 7.54 311 0.04 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 7.3 103.66 2693 103.60 103.70 8.28 6.98 0.53 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  24.02.11 23.02.12 14.6 108.93 108.25 109.24 8.64 7.55 1.01 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 134 108.36 107.50 108.50 8.54 7.59 0.92 B+// (buHaHCbI
Ypancu6lKs 3000 R 1425 20.01.11  20.01.11) 19.01.12, 1.0 134 100.65 39 500 100.50 100.70 7.79 7.06 0.10 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 10.3 102.50 307 102.50 102.70 7.06 4.89 0.77 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 195 106.89 104.50 106.74 7.23 5.48 1.35 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 52.6 101.20 63 923 100.00 101.20 8.84 4.43 3.34 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080  05.05.11  09.11.11 01.11.12) 11.0 @ 23.0 BB-//B+ Tenekom
YpCW cep06 2000 R 1050, 19.05.11 17.11.11 113 102.10 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 15.2 101.30 6.77 4.18 0.68 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 28.1 95.59 1 95.77 100.50 11.04 3.91 1.73 BB-//B+ Tenekom

OCK EQC-04 6000 R 7.30  07.04.11 06.10.11 9.9 100.90 45 650 100.95 101.23 6.23 3.61 0.75 /Baa2/BBB 3HepreTuka
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 34.0 @ 118.8 99.90 54 000 99.71 99.90 7.30 3.57 237 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.0411  27.10.15/ 16.10.20, 59.0 & 119.8 = 100.11 99.70 100.00 7.60 3.74 3.84 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 34.0 @ 118.8 99.70 40000 99.70 99.80 7.38 3.58 2.37 /Baa2/BBB aHepreTuka
®CK EQC-09 5000 R 799 29.0411 241017/ 16.10.20 84.0 & 119.8 = 100.13 582018 99.60 100.10 7.90 3.88 5.00 /Baa2/BBB JHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15/ 15.09.20 58.0 ' 118.8 @ 100.55 36 255 100.35 100.75 7.74 3.84 3.74 /Baa2/BBB aHepreTMka
®CK EQC-11 5000 R 799  29.0411 241017, 16.1020 84.0 @ 119.8 = 100.13 = 0.13 1140 000 99.60 100.10 8.11 3.98 4.96 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11] 12.06.13 6.0 30.4 100.57 6.76 4.04 0.46 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 10.1 100.00 99.75 100.00 7.29 1.77 0.75 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 100 @ 285 100.86 100.50 100.75 7.28 2.02 0.76 /Ba3/B+ GaHku
XK® baHk-6 5000 R 12200 141210 171210/ 10.06.14, 0.0 425 100.41 3.03 0.02 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 27.01.11  30.04.12 23.04.15 17.0 = 53.1 101.30 41152 100.75 101.50 8.16 222 1.20 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 7.0 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 19.0 @ 43.0 101.60 603 661 101.55 8.24 4.54 1.31 /B1/ GaHku
LlentpTen-5 3000 R 930 01.03.11 30.08.11 8.7 101.50 5 100.10 6.25 4.57 0.46 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 354 99.83 99.76 99.90 8.49 4.12 242 notpe6. ToB.
Yepkusoso1 2000 R 1275 31.05.11 31.05.11 5.6 103.11 102.50 102.65 5.92 6.17 0.44 notpe6. ToB.
YTN3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 50 53.0 97.00 JoTo3BaH/ Npou3BoACTBO
YTn3 60-01 5000 R 16.50 07.06.11  08.12.11) 04.1212 120 @ 241 105.80 86 900 105.95 106.10 10.34 7.78 0.86 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 10.03.11 14.06.11  04.09.14 6.0 454 105.94 2 105.50 105.90 8.48 4.94 0.45 (buHaHCbI
OHeproCr-1 1500 R 12.00/ 20.05.11 20.05.11 53 3HepreTuka
tOHMKpeanbaHk-04 10000 R 700 17.05.11  16.11.12, 10.11.15 230 @ 59.8 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 7.50 08.03.11  03.09.13] 01.09.15 33.0 @574 100.21 75.10 100.12 7.54 3.73 2.30 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.00/  08.03.11 06.09.11 89 notpe6. ToB.
IOTK BO-01 2000 R 11.000  19.01.11 211011, 17.10.12) 100 = 225 103.75 101.60 103.60 6.54 2.64 0.77 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 22.5 100.00 2 100.00 105.50 11.89 2.84 1.49 /B1/B Tenekom
FOTK-05 06. 2000 R 780  01.06.11 30.05.12 178 100.68 100.00 100.70 7.64 3.96 1.31 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 141210 14.12.10 0.0 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250  28.12.10 26.03.13 27.8 106.89 | 0.03 107.00 107.50 9.44 2.92 1.81 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 27.8 106.95 | 0.10 1899 106.95 107.50 9.41 291 1.82 TpaHcnopt
SAkyTckan BO-01 3000 R 825  08.03.11 03.09.13 33.2 101.04 98.95 101.20 7.96 4.07 227 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 15.0 103.21 103.00 103.25 7.38 4.98 0.99 BB/ 3HepreTuka
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BonrorpO64 1000 R 7.75  17.05.11 15.05.12 173 100.45 540 100.45 100.70 718 3.85 0.73 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.06.11 04.06.14 423 100.74 = 064 100.20 100.90 791 4.33 247 1/BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 27.12.10 27.06.11 6.5 10210+ 1.79 1454 101.00 102.10 6.30 5.01 0.48 MyHULMNaNbHbIA
VipkO6n31-5 2200 R 7.70  24.02.11 26.10.11 10.6 100.77 100.00 101.00 6.70 2.55 0.64 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 9.15  15.04.11 221112 23.7 100.87 100.50 102.79 8.56 3.56 1.01 B MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  28.02.11 29.08.11 8.6 101.20 1160 97.50 101.30 6.60 2.02 0.65 BB-// MyHULMNANbHbIA
KanyxO6n-3 1000 R 8.95  03.03.11 29.11.12 23.9 102.92 100.49 7.22 217 1.45 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 30.9 105.34 100.00 105.99 7.36 2.39 1.7 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  12.05.11 10.05.12 171 102.01 102.00 102.35 7.82 4.79 0.94 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05  03.03.11 02.06.11 5.7 105.54 105.88 106.50 711 4.50 0.43 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.04.11 14.04.11 41 100.45 100.20 100.80 6.35 3.81 0.31 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 14.04.11 14.04.11 41 100.45 100.20 100.80 6.35 3.81 0.31 BB-// MyHULMNaNbHbIA
KOMW 78 06 1000 R 8.000 23.05.11 22.11.13 35.8 100.60 98.53 104.97 7.87 3.94 2.09 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.11 03.12.15 605 | 95.11 94.77 100.00 8.11 393 | 343 BB/Ba2/ MYHALVMNATbHbIR
KOMW 98 06 2100 R 7.75  19.04.11 18.10.14 46.8 99.25 90 99.10 99.24 7.83 3.89 2.76 BB/Ba2/ MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.14.  10.02.11 08.11.12 23.2 105.10 410429 105.00 105.30 7.33 2.64 1.28 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-306 1300 R 12.000 10.06.11 05.12.14 484 110.52 9 110.28 112.47 8.89 541 3.05 BB//BB MyHULMNanbHbIA
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 439 100.47 100.10 101.33 7.46 4.01 2.90 BBB/Baa1/BBB | MyHULynanbHbii
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 55.1 100.21 0.21 99.61 100.40 745 4.00 3.51 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 18.7 102.20 70308 101.55 102.20 6.58 3.92 1.34 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.06.11 11.06.22 139.9 = 93.11 2535 93.00 93.10 7.92 4.28 7.26 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 79.2 98.88 7.64 4.06 4.70 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 12.3 102.07 = 0.02 5.95 3.93 0.90 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop53-06 15000 R 8.00 01.03.11 01.09.13 33.1 101.75 15000 101.50 101.90 6.86 3.90 2.30 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 211 102.00 6 101.40 102.00 6.58 3.89 1.52 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 70.3 97.66 5061 97.50 97.66 7.92 4.06 4.36 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop58-06 15000 R 10.000 01.03.11 01.06.11 5.7 102.15 60 788 102.07 102.15 5.40 241 0.44 BBB/Baa1/BBB | MyHuLnanbHbii
Mrop61-06 15000 R 15.000  03.03.11 03.06.13 30.1 119.35 3000 118.85 120.00 6.63 3.10 2.01 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop62-06 20000 R 15.000  08.03.11 08.06.14 424 118.26 166 611 118.26 118.44 7.57 3.13 2.67 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.03.11 10.12.13 36.4 122.05 1000 121.30 122.45 6.98 3.03 2.36 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop66-06 110 000 R 8.75  23.02.11 23.11.18 96.7 105.96 105.63 106.95 8.03 2.08 541 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.o6n.68 12000 R 9.00 19.04.11 19.04.11 42 100.65 22505 100.60 100.70 715 4.46 0.32 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.04.11 16.04.14 40.7 99.20 160 115 98.54 99.19 8.44 4.02 273 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 304 | 101.58 8.09 4.42 1.36 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 153 | 11174 | 154 110.20 111.25 6.58 7.50 0.94 /B3/oto3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.700  21.04.11 20.10.11 104 | 100.83 100.63 101.80 6.78 3.81 0.78 B+/oTo3BaH/ MyHULMNANbHbIA
HuxropO6n4 2700 R 8.000 24.05.11 17.11.12 235 | 101.25 200 002 100.30 7.10 3.92 1.28 B+/oTo3BaH/ MyHULMNaNbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 12 100.20 1 100.20 100.28 4.16 1.52 0.10 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 11.0 100.88 303 420 101.14 5.30 153 0.84 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900  19.01.11 18.01.12 134 107.35 2586 072 107.16 107.16 5.07 2.76 0.98 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 27.8 111.50 50 000 111.35 111.60 6.71 2.68 1.88 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 6.8 103.22 1996 356 103.01 103.27 4.79 2.55 0.52 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 225 | 108.60 20 000 108.60 109.50 6.48 2.59 1.57 BBB/Baa1/BBB |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 449 115.99 1 115.50 116.00 712 5.16 2.84 BBB/Baa1/BBB |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 9.6 104.01 1174 766 103.50 103.80 4.82 4.79 0.73 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100  01.06.11 26.11.14 48.1 102.91 129 001 102.75 102.90 7.37 3.92 3.22 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 25.7 101.00 634 471 100.97 101.02 6.74 3.53 1.83 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 19.9 100.90 236010 100.75 100.85 6.36 3.39 145 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 55.8 97.85 259 605 97.55 97.85 7.58 3.37 3.63 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 23.0 99.96 0.26 534 307 100.60 6.01 6.00 173 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 19.2 100.19 © 0.09 1041 343 99.70 100.00 6.11 1.52 142 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 31.6 100.11 0.21 400 000 97.51 99.89 6.19 1.52 2.26 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 48.8 114.20 924 560 114.00 114.30 7.29 244 3.05 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 68.7 96.80 1796 883 96.68 97.00 7.75 3.69 4.30 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 20.1 102.48 78 861 102.48 102.90 5.20 3.89 0.83 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 93.9 98.34 100 000 98.34 99.00 742 3.55 5.42 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 68.7 97.28 3546 225 97.28 98.12 741 1.79 4.04 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 09.03.11 24.11.21 1333 | 95.35 0.20 7091 866 95.15 95.39 7.90 2.09 6.57 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 100.6 = 74.00 231009 71.39 74.00 7.39 5.07 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 306.2 | 9045 225 1260 020 85.81 90.50 7.93 3.80 10.42 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 93.2 90.70 4151 756 90.00 90.75 7.52 3.85 5.29 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 8.80  02.06.11 27.11.14 482 100.50 367 308 100.60 100.74 8.15 4.37 2.62 MyHULMNanbHbIA
CamapO6n 3 4500 R 760  10.02.11 11.08.11 8.0 101.00 = 047 260 100.53 101.00 6.18 1.88 0.61 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 185 | 100.04 98.62 100.80 713 1.74 1.34 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 36.7 102.50 100.02 102.49 7.16 2.26 1.00 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 29.3 112.90 9 112.90 113.25 7.55 3.31 1.63 /Ba1/BB+ MyHULMNanbHbIA
CankT-TeTepbypr-01 10000 R 7.76.  26.05.11 19.11.15 60.1 100.45 2100 100.40 100.65 7.80 3.85 3.88 BBB/Baa2/BBB | MyHuLiananbHbIi
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 28.3 101.30 = 055 19 100.00 101.20 7.08 1.96 1147 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  24.02.11 26.05.11 55 101.10 1355 100.20 101.57 6.44 217 0.42 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 12.6 100.31 100.21 100.40 6.49 3.50 0.48 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 171212 245 | 10040 6.77 3.50 1.10 B MyHULananbHbIi
Tomck.06-7 2500 R 13.000 27.02.11 27.11.13 36.0 108.59 1550 108.30 108.59 7.76 3.02 1.63 B MyHUL@NanbHbIi
Yamypus-2 1500 R 840 17.01.11 15.07.12 19.3 101.30 11 500 101.30 101.59 7.65 4.18 1.37 /Bat/ MyHULMNaNbHbIA
YomypTus-4 2000 R 870  25.05.11 25.11.15 60.3 102.05 200 000 101.90 102.15 8.17 4.23 3.32 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820  23.02.11 25.08.13 329 101.16 101.00 101.50 7.85 2.02 191 MyHULMNanbHbIA
Yysawms-05 1000 R 7.85  05.06.11 05.06.11 5.8 100.50 © 0.05 1010 100.10 100.49 6.87 3.92 0.45 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 16.4 102.49 851 99.78 102.50 541 1.76 122 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.16.  08.03.11 04.06.13 30.1 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  20.01.11 17.04.14 40.7 100.25 60 100.10 100.25 7.92 1.94 2.30 BB//BB- MyHULMNaNbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 33.7 105.42 104.50 105.50 715 2.31 1.78 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 42 100.35 198 100.08 100.35 5.51 3.23 0.33 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 295 | 10232 @ 0.10 99.61 7.24 2.07 1.86 BB-// MyHULMNanbHbI




Fixed Income Daily 15.12.10
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 6.3 | 102.65 4.03 4.50 0.49 BB/Ba3/ GaHku
Ak bars-12 2258 10.25  03.06.11 03.12.12 240 | 108.44 5.67 473 1.79 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 18.7 | 106.06 | 0.04 4.08 387 1.40 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 241210 24.06.11 24.06.13 6.0 | 30.8 | 10852 | 0.20 4.26 0.53 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.06.11 09.12.15 60.7 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 519 | 10362 @ 0.50 7.00 3.86 3.52 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 150 @ 754 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 826 BB/Ba1/B+ GaHkmn
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 51.6 B/B+ Cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 478 | 11061 | 0.03 5.81 4.01 3.32 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1204 | 10237 | 0.09 741 3.78 6.81 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 80.5 /Ba3/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 27 | 100.52 3.77 6.22 0.22 BBB-/Baat/ GaHku
BoM-13 500 § 7.34 13.05.11 13.06.1¢ 294 | 106.1¢ | 0.07 4.60 345 2.20 BBB-/Baat/ GaHku
BoM-15 300 § 750  25.05.11 25.11.15 60.3 = 9661 | 0.03 8.35 3.88 4.03 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 51.6 BBB-/Baat/ GaHkun
BoM-17 400 $ 6.81  10.05.11 10.05.17 780 | 99.27 6.95 343 5.09 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 888  25.01.11 25.04.12 166 | 9869 | 0.00 1113 225 0.60 GaHkm
Credit Europe Bank-13 300 § 7.75  20.05.11 20.05.13 296 | 103.15 | 0.13 6.33 3.76 219 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 462 | 10801 | 0.11 5.03 341 327 BBB/A3/BBB BaHku
Eurochem12 300 $ 7.88) 21.03.11 21.09.12 216 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 288 | 107.73 | 035 5.34 4.12 211 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 59.8 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.04.11 24.04.18 89.6 | 110.00 7.69 4.32 529 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.05.11 12.05.13 294 /Caa1/D Chlpbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 44 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.11 09.12.12 242 | 10343 | 0.04 274 4.41 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.05.11 15.11.12 234 | 9899 | 0.17 344 1.46 1.85 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 270 | 11309 | 0.15 344 4.26 1.98 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 351 | 106.38 | 0.28 413 6.18 265 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 31.7 | 103.03 | 0.00 3.28 219 241 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 11.04.11 11.04.13 283 | 10880 | 021 3.38 3.38 213 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 320 | 109.82 | 0.04 3.56 342 235 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 39.0 | 103.37 3.85 4.87 2.87 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 442 | 112,95 4.36 368 3.09 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 473 | 104.32 4.09 5.14 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 544 | 105.22 4.50 5.58 3.87 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 50.5 | 113.84 | 0.05 265 714 344 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.05.11 29.11.15 60.4 | 103.00 0.19 4.41 247 435 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.11 22.11.16 724 | 106.40 4.96 2.92 4.95 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 764 | 10058 @ 0.02 4.96 5.11 5.20 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 839 | 101.71 | 0.18 5.07 5.35 5.76 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 87.3 | 106.35 543 6.21 5.54 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 892 | 11549 = 113 5.54 3.53 5.58 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 925 230411 23.0412 230419 17.0 | 101.8 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1112 | 106,57 | 0.88 4.87 3.38 275 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 136.7 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863 28.04.11 28.04.14 280434 410 | 2846 120.50 2.28 3.58 298 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3248 | 10433 | 174 6.93 349 | 1172 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300§ 797 15.12.10 15.06.11 6.1 102.98 2,01 387 0.48 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 30.9 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 488 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 58.2 /Baa3/BB GaHku
Gazprombank-16 120§ 7.35  08.05.11 08.05.16 65.8 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 31.7 | 10346 0.18 421 272 237 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 6.3 | 103.66 3.82 5.31 0.48 [Ba3/B+ BaHkm
HCFB-11-2 450 § 175 11.02.11 11.08.11 80 | 104.06 5.39 5.65 0.62 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 265 | 16.00 14431 | 3438 | 0.82 D/Caa2/D GaHkun
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 6.3 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 10.7 | 96.50 13.57 479 0.80 RD/ID Xumus
LenSpetsSMU-15 150 § 9.75  09.02.11 09.11.15 59.7 | 100.70 117.24 | 22.59 0.68 B CTPOUTENbCTBO
LenSpetsSMU-15 150 § 9.75/  09.02.11 09.11.15 59.7 | 100.70 17.24 | 2259 0.68 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 474 | 106.72 | 068 447 2.99 343 = BBB-/Baa2/BBB-  cbipbe
Lukoil-17 500 § 6.36  07.06.11 07.06.17 789 | 10469 @ 0.58 5.48 3.04 529 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 108.3 | 107.33 | 0.65 6.17 3.38 6.55 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1206 chlpbe
Lukoil-22 500 § 6.66  07.06.11 07.06.22 139.8 | 101.08 | 0.29 6.52 3.29 7.96 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11 10.03.16 3.0 | 638 | 97.00 22.03 458 0.22 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 7.3 BB/Ba2/B+ GaHkun
Mirax-11 180 § 9.45/  20.03.11 20.03.11 32 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 10.1 | 103.65 1.96 6.22 0.82 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 713 | 101.97 462 4.97 5.07 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-12 400 $ 800  28.01.11 28.01.12 13.7 | 10549 | 0.07 3.00 3.79 1.05 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 116.0 BB+/Ba2/BB Tenexom
NKNH-12 1018 1200  20.04.11 20.04.12 16.5 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 00 | 612 B/B1/ Xumus
NMTP-12 300 § 7.00  17.05.11 17.05.12 174 | 10336 = 0.02 4.54 3.39 1.35 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 245 BB-/Ba3/ GaHkun
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 348 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.04.11 21.10.15 59.1 B-B1/ GaHku
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 10.0 = 713 BB-/Ba3/ GaHku

Prodimex-11 CLN 100 § 10.25  03.04.11 29.09.11 9.7 TOproBns
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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 20.10.11 104 | 10352 | 0.04 449 4.23 0.81 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63  23.05.11 23.05.12 176 | 105.09 | 0.02 5.89 4.58 1.34 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 7.0 315 | 109.58 @ 0.13 4.90 0.58 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.05.11 27.05.15 542 | 11232 0.14 9.30 5.68 342 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 67.8 | 108.15 9.34 520 3.97 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 869 | 108.09 11.70 578 4.49 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 7.50 22.05.11 22.05.12 175 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 28.0 B-/B1/B- BaHkm
ROLF-11 150 § 13.00  05.05.11 30.06.11 66 | 10448  1.10 4.62 6.22 0.53 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 18.9 | 100.00 8.99 4.50 1.36 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 16.8 | 103.24 3.75 6.07 1.30 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 295 | 106.57 429 337 222 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 278 | 100.28 7.36 3.74 2.04 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 376 | 10662 0.04 479 3.34 2.70 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.06.11 11.06.14 425 | 11231 5.1 4.01 3.02 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11 21.09.16 9.0 | 703 = 99.83 | 0.04 7.18 349 0.73 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.05.11 15.05.17 782 | 100.56 6.19 313 5.20 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.11 29.05.18 90.8 | 108.14 6.36 3.58 5.68 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.03.11 04.03.11 27 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 533 | 100.57 348 1.80 4.00 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 92.7 | 14053 4.62 391 5.44 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 1142 | 100.35 4.95 249 7.38 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2134 | 17455 5.88 3.65 9.06 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2349 | 115.66 7000 000 4.84 324 5.64 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 48 | 101.05 5.86 421 0.38 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.1215 0.0 = 61.0 | 9459 | 021 4.69 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.06.11 01.12.16 727 | 96.50 11.76 5.05 421 B+/Ba3/B+ GaHkm
RZD-17 1500 § 574 03.04.11 03.04.17 76.8 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 112 | 10366 = 0.15 1.89 2.86 0.90 BBB/Baa1/ GaHku
Sberbank-13 500 § 648  15.05.11 15.05.13 295 | 106.79 | 0.07 3.53 3.03 2.24 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.11 02.07.13 311 | 10681 | 0.10 3.65 3.03 230 BBB/Baat/ GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 556 | 102.08 @ 0.12 4.98 269 3.92 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 826 = 9928 @ 0.17 5.53 272 5.54 BBB/Baat/ GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 320 11123 | 0.53 5.12 438 2.26 B+/Ba3/BB- cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 408 = 111.28 | 0.05 5.51 4.16 2.87 B+/Ba3/BB- cblpbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 83.6 B+/Ba3/BB- Cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 44 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 56.5 | 10574 @ 0.14 6.25 364 3.79 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 15 | 100.82 2.21 4.40 0.12 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 83.7 TpaHcnopT
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 139 B2/ GaHku
TMK-11 600 § 10.00  29.01.11 29.07.11 76 | 103.6C 412 4.83 0.59 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 72 103.03 | 0.04 1.74 3.34 0.58 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 216 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 274 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 504 | 105.65 0.08 473 2.96 356 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 68.1 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 76.3 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 88.2 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 02.02.11 02.02.20 113 BBB-/Baa2/BBB- |cbipbe
TransCapitalBank-17 100 $ 1051 18.01.11 18.07.17 80.3 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 6.5 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 18.7 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 18.7 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 323 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 39.3 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 93.1 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.03.11 06.09.12 211 CCC/Caat/ GaHkun
URSA-11-1 130§ 12.00  30.12.10 30.12.11 127 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 1.3 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00 04.06.11 04.06.11 04.06.13 6.0 | 30.1 /B1/B Ternexom
VEB-17 600 § 545 22.05.11 221117 845 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 116.5 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 181.9 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 104 | 10514 = 0.04 2.29 3.98 0.83 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 29.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.05.11 23.05.16 66.3 | 109.27 6.22 3.78 439 /Ba2/BB+ Ternekom
Vimpelcom-18 1000 § 913/  30.04.11 30.04.18 89.8 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 79.6 B2/ GaHku
VTB N-W-15 400 § 6.20  29.03.11 29.09.15 584 | 96.06 @ 043 7.18 3.23 4.01 BBB/Baat/ GaHku
VTB-11 450 § 750 12.04.11 12.10.11 10.1 | 10456 = 0.01 1.94 3.59 0.80 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 66 | 10326 | 0.11 2.14 7.99 0.54 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.04.11 30.10.12 229 | 10649 | 0.03 3.03 3.10 1.76 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.05.11 28.11.12 239 BBB/Baal1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 326 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 50.5 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 514 | 10373 5.46 312 3.62 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 630 | 10042 @ 0.06 411 423 4.50 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.05.11 28.05.13 29.05.18 30.0 = 90.8 = 10544 | 0.58 4.51 3.26 225 BBB/Baa1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 119.7 | 97.70 6.88 3.35 7.05 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 0207.35 55.0 @ 2989 | 102.34 1.11 5.66 3.05 3.82 BBB/Baa1/BBB | 6aHku
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PepakTopckas rpynna

AHMMUNCKNN A3bIK Pycckun a3bik
IxoH Yonw (aHrm. 13.), walshj@uralsib.ru, AHzpen MaTuropckmn, pya_ae@uralsib.ru
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AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
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YPAJICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNIA NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHhopmaumnm.
Hn YPANCWIB, HW areHTbl KOMMaHum unv apduinmpoBaHHble TMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MODbIe NMPSMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHNs
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