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PybGneBble BbIMyCcKun CTPATETUA
W3meHeHue, 6.n.
YTM, % 3Hay. 3afdeH. 3aMec. YTD BHELLIHWUI PbIHOK
093 46020 78 6 2 (%) Hepena Ha MUPOBbIX PbiHKax CTapToBana HEMTPanbHO, €BPOMEeNcKMe MUHAEKCHI MOAPOCHW BBUAY
Tasnpom-11 7.4 ) 9 (19  oxupaHui, 4To MpnaHamm dynet okasaHa nomollb. CerofHs 1 3aBTpa BHMMaHWe MHBECTOPOB Dy-
RS 73 4 ; (490)  DET NPVBIEYEHO K AAHHbLIM MO MHPIALMM, CErOfHA HamedeHa nybnvikaums MHAEKCa LeH Npor3eo-
avtenen. Byepa eBpoboOHAbI UCMbITbIBaNW AaBNeHWe, CErOAHS BHOBb BO3MOXEH HEraTUBHbIV TPEHT,
HA OTKPBITUIN. ettt e ettt e oo oottt et e e e ookttt e e a2 e e e ettt e e e e e e e nse b e e e e e e e e e ntaneaaanns crp. 2
CbipbeBble pbIHKU ~
e, O BHYTPEHHUW PbIHOK
3nad. saped. samec.  YID  AYIKK pasmellaeT ABeHaAUaTUNETHME aMOpTU3MpyeMble obnuraumm Ha 8 mnpga py6. O6bem Topros
3onoro, $/yHuya 13606 (0.6) (08) 240 B roccekTope coctasun 2,1 mnpg py6. B nocnefHne oHM ToproBble 060pOThl BO3POCIN, XAEM POCTa
Urals, $/6app. 847 08 34 10.6 CNpoca Ha ayKunoHax no O3, e cTp. 2
S&P Metannbl, uHA. 1849.2 (0.4) 0.6 8.3
LeHeXXHbIN pbIHOK JINKBMAHOCTb COKpaTUAach Nocse ynnatbl KOMAaHUAMM CTPAXOBbIX B3HOCOB. CTaBku MexbaHKOBCKO-
- FO KPEAVTOBAHWNA CErOAHSA, BEPOATHO, MOBBICATCH. .vviiiiiierrieiiiessiteaiieesnteeanieeseeeannee s e e e crp. 3
3SMEHeHue
PEMO 8 LB 0.1 (02) 00  (1144)
Kopcuera 5511 40 152 (2830) B nocnegHWe MecaLbl B POCCUIACKON 3KOHOMUKE HaMeTUNCA P HeraTUBHbIX TeHAEHLMM, NobyavB-
Henosutsl B LIb 3495  (353) (462  (%0.8)  LIKMX HAC M3MEHWTb TOYKY 3PEHNA Ha OUHAMUKY SKOHOMUNYECKMX MHAMKATOPOB: Mbl OXWAAeM 3amMea-
W3MeHeHMpe, 6.1, NeHVs pocTa, YCKOPEeHUA MHMALMM, COKPALLEHUS NONOXMUTENbHOIO CanbAo CYeTa TekyLyx onepa-

o e . = o1g UMW, @ TaKXe HeKoToporo ocnabneHns pybns no cpaBHEHWIO C HALUMMMW MPeablAyLWUMM OLeHKaMU.
o : M @) @18 Bonee BiCOKME LieHbl Ha HeTb U yBENMYEHVIE HOMUHATBHBIX BIOAXETHBIX AOXOLO0B NO3BONAT COa-
MOSPrime O, % 281 (1) 17 (184 naHcmpoBaTb BlogxeT, 0becneqns CTabnIbHOCTb FOCYAaPCTBEHHBIX (DMHAHCOB. ..veeevvveeeeeen. cTp. 4
Wamenenve, %

NHpekcbl VimpeLcom (BB+/BA2 /-), BALUHE®Tb (- /- /=)
s teHieNCin: VimpelCom Ltd 06bsBU 0 BbINNaTe MPOMEXYTOHHbIX AVBUAEHAOB B pasmepe 600 MAH gomnn. Mei
6.0, 3Had. 3aged. 3amec.  YID  HelTpanbHO OLEHMBAEM BAMAHME HOBOCTU Ha KOTUPOBKM 0BAMraLMii KOMNaHUM U HaxoAMM Npuene-
Russia 30 - UST 10 143.0 (5) ) (13) KaTeslbHbIM BbIMyck Vimpelcom’18. baliHedTb BbIMNATUT AMBUAEHObI B pa3Mepe 21,4 mnpga pyO. 3a
EMBI + Spread m3 @3 @1 (21 AeBATb MecAUes 2010 r. Mbl cumTaem, HTO BbIMNaThl OKaXXyT yMEPEHHO HeraTMBHOE BANAHME Ha Kpe-
OUTHOE KAYECTBO KOMITEHMIVL. ittt ettt ettt ettt cp. 5
+
NHankaTmBHbIe cnpeabl EBPA3 (B/B2/B+)
KomnaHwva onybnukosana HekoTopble (GUHaHCOBbIe MokasaTenu 3a 9 mecaues 2010 r. no MCOO.
190 7 6. 61 2g9 EBITDA B Ill kBapTane npesbiCuia NPOrHo3, a CHMXeHWe nokasatens Ynctoin gonr/EBITDA no 3,0 no
170 370 ntoram 2010 r. yXXe He BbI3blBaeT COMHEHNI. PybneBble obnuraumm KOMNaHnm BeIrNSasT HegooLe-
150 350 HEHHbIMW, B TO BPEMS Kak eBPOODNMraLMM CNpPaBeaMBO OLEHEHbBI PIHKOM. ........c..cccccvenienn. cTp. 5
130 330
90 290
e 2 Kommepyecknin GaHk «PeHeccaHc Kanutan» (B-/B3/B-) coobimn o HaMmeueHHoM Ha 16—18 Hosbps
R L L L A L cepum BCTpeY C nHBecTopamim B EBpone, NOCBALLEHHbIX NPeACTOALLEMY Pa3MeLLEHNIO eBPOHOT, Npef-
O O O O O O O O O O o o o o
S S SSSSSEEEEES NONOXMWTENbHO HOMUHMPOBaHHbIX B fonnapax CLLA. MapameTpbl Bbinycka OyayT onpeaeneHsl no
ESsss3igissssSsad s vToram poya-Lwoy, CAenka MOXeT ObiTb 3aKpbITa yXe Ha TekyLlieln Hefierne.

Fa3npom 15 HoABPS Hayvan MapKeTUHI HOBOTO BbINycka NATUNETHUX eBpoobnnraumin, obbem KoTopo-
ro NpeanonoXuTensHo coctaBuT 1 Mnpa aonn. KHura 3asBok Oymet 3akpbiTa 18 Hos0ps. OpueHTnp
[0XOOQHOCTW K nmorawleHuto coctasnset 4,8-4,9%.

e [1yKoVN 4 - Gazprom 13 (npaB. oCb)
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Tenepb rnaBHoe — MHPNAUMA. Hepena Hayanacb Ha pbiHKaX HEMTPaNbHO: aMepPUKaHCKME VHOEKCh! 3aKPbITUCh MPakTUYeckm
0e3 M3MeHeHWI, eBponenckme NOAPOCn B cpefHeM Ha 0,5% — ydacTHMKaMu Topros B EBpone ABMXeT Hagexaa, 4to MpnaHanm
OyLeT okasaHa MOMOLLb, B HaCTHOCTW CErofHsl YTPOM Mpecca nuweT o roToBHocTM EC npeaocTtaBuTh NOAAEPXKKY MPaHOACKUM
OaHkaM. Byepa eBponenckas BanoTa NPOLOIIXKMMNA CHUXEHWe, JOCTUIHYB oTMeTkK 1,36 [onn./eBpo, OfHaKo CerofHs yTpoMm
TPEHZ CMEHWUNCS Ha MPOTUBOMONOXHbIN. CTaTnCTVKa, onybnvkoBaHHas B CLUA, okasanach Nyyile OXuaaHUi: B okTadpe obopoT
PO3HWYHOW TOProBAK BbIpoC Ha 1,2% BMecTo oxunaaswmxca 0,7 %. AMeprKaHcKMe NHOEKChb! BYepa 3aCTbiM Ha MecTe, TaK Kak
KpuTnka B agpec OPC no noeogy nporpamMmbl Bbikyna obaMraLmn 3aMeTHO yCUIUnach M3-3a ornaceHWn pasroHa MHMNSLMN.
OpHako o Tekyllem ypoBHe UHGNAUMM B CLLA cTaHeT M3BECTHO y>Xe CEerofHA W 3aBTpa: CerofHs nyonukyoTcs faHHble O LeHax
npousBoauTenen B okTabpe, 3aBTpa — 06 MIML,. CornacHo KoHceHcyc-nporHo3y Bloomberg, pocT nHAekca 3a MecsL, CoCTaBun
0,8% Mo CpaBHEHMIO C NpeablayWmnM MecsueM. Buepa OPC B xofe o4epeHOro payHaa Bbikyrna obnmraumii ¢ pbiHka, Kynunia
Oymar Ha 7,9 MnpL LOAM., HO OOXOLHOCTU LEeCATUNETHMX KasHavenckmx obnuraumm CLUA npomonxkann 6e3ynepkHo pactu:
MOBbICMBLUNCH elle Ha 15 6.M., OHW OCTaHOBUNNCH Ha oTMeTKe 2,92%. CeropHs B CLLUA Takxke OyayT onyOnvKoBaHbl nokasaTenm
NPOMMNPOUN3BOLCTBA 3@ OKTAOPb, COrMacHO MPOrHO3y, ero poct coctaBmn 0,3% No cpaBHeHMIO C NPeAbIAYLLMM MeCALEM.

CyBepeHHble BbIMyCcK1 NoA, AasneHnem. B noHenensHVIK cnpes MHAMKATMBHOMO CYBEPEHHOO Bbinycka Russia’30 cy3mncs Ha 4
6.n., 0o 141 6.n. — BHOBb 3a c4eT pocTta goxopHoctenn 10 UST; Russia’30 nopewesena Ha 92 6.n. o 119% oT HOMUWHana.
OcTanbHble CyBepeHHble BbIMYCKM TakXke WCMbITbIBaNM AaBfeHWe v ynanu B LeHe B cpeaHeM Ha 70 6.n. B KkopnopaTvBHOM
CErMeHTe, He CIIOXWIIOCh eIMHOW OMHAMWKKM, B psae Oymar coBepluanvch Mokynku. B prHaHCOBOM cekTope eBpoobnuraumm
BTE noTepsanu nopeleBenn B cpefHem Ha 26 6.n., PCXb — Ha 30 0.n., a CbepbaHka — Ha 22 6.n. Ha doHe HoBOCTEM O
neperosopax BTb no nokynke 6aHka XKOb eBpoobnuraumm nocnenHero npubasunm 8 LeHe 20 6.n. B HedbTerazoBom cektope
Takxe npeobnagani Npomaslbl, KOTMPOBKM espoobnuraumini Tasnpoma u JIYKOWSa cHusunamcs Ha 20 6.n. 1 50 6.n.
COOTBeTCTBEHHO. CeroaHs yTpoM OOMbLUMHCTBO a3MaTCKMX PbIHKOB CHUXAETCS, nocie Toro kak LB HOxHon Kopewn nosbicmn
YYETHYIO CTaBKy Ha 25 6.M. ¢ uenbio 60pbbbl ¢ nHdnsaumen. Obloyepcsl Ha ameprKaHckmne HOHAOBbIE UHAEKChI U LieHbl Ha HethTb
nafatoT. Mbl 0xXnaaeM, Y4To Topri B POCCmM OTKPOIOTCSH CHUXKEHWNEM.

Onbra CTrepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

AMXKK pasmewsaet 6oHabl Ha 8 mnpg py6. AVKK (BBB/Baal) pa3meluaeT aBeHaguaTmnetHne obnuraumm cepum A17 Ha 8
MIpL pyb. Pa3melleHre HaMeYeHO Ha KOHeL, HoAbps. Beinyck sBRseTcs amopTn3aumonHbiM: 40% OT HOMMHANbHOW CTOMMOCTM
Oynet noraweHo 15 anpens 2019r., 25% — 15 anpens 2020 ., 20% - 15 anpens 2021r., 1 octaBlwmeca 15% — 15 anpens
2022r. Mo BbINyCcKy NpegycMOTpeHbl ABa onumoHa «konn»: 15 anpens 2014 r. — 30% oT HOMMHana, a ele 4Yepes rog, 15
anpens 2015r., — octaBwuecs 70%. KynoH OyaeT BbINNayMBaThCs YeTblpe pa3a B rof, OPUEHTMP NO NEPBOW CTaBke KynoHa
coctaBnset 8,75-9,25%. [opaums HoBor Bymarn Oynet HaxoOuTbCs B AMana3oHe 6,39-6,52 roga. B HacToOAWMN MOMEHT y
AMXKK HaxopmTcs B 0OpalleHU HeCKobKo BbiMyckoB. COrnacHoO Haller oLeHKe, NpeMust K Kpreor goxonHoctn OM3 coctaBut
npumMepHo 135 6.0, Ucxomds 13 OAMHAMWUKM BTOPUYHOTO pbiHka obnuraumin AVUXK (Hambonee NUKBUOHBIM BbIMyCKOM SABNSETCS
AMXK-8), 4To Npeanonaraet OpueHTMp Mo JOXOAHOCTM 8,7—8,8%. Bbinyck NOMHOCTLIO YAOBNETBOPSET KPUTEPUAM BKITIOHEHMS
B nombapaHbin cnmcok LB, AVDKK aBnsieTcs KBasmCyBEPEHHbIM 3aeMLLMKOM, MO BbINYCKY NPeaoCTaBnseTcs rocrapaHTis, Mbl
OXMIaeM BbICOKOrO CNpoca Ha bymaru.

HaToproBanu Ha 2,1 mnpp, py6. Buepa B cekTope rocobnuraumin He CloXmnocs eAMHON AUHAMKKM, XOTS MOXHO CKa3aTb, YTO
npofaxu npeobnafany. Hanbonee cepbesHble NOTEPU NOHECNM CaMble AIMHHbIe OM3: OP3 46018 ynanu B LeHe Ha 148 6.n.,
NX QOXOAHOCTb Bblpocna Ao 7,58%. Haw B3rnag Ha ANWHHBIA KOHEL, KPUBOW OCTaeTCs HEM3MEHHBIM: Mbl CHUTAEM, HYTO CO
BpeMeHeM ByaeT LOCTUIHYT NpeaKpPU3NCHbBIN YypoBeHb — 6,5%. BaXHO Takke OTMETUTb, YTO 3a BYepaLLHWI AeHb 0Obem Topros
coctaBun 2,1 Mnpg pyo., YTO O4eHb HEMMOXO AJiS Hadana Hefenu. Kpome Toro, B Noc/efHme HeCKONbKO AHEN 06beMbl TOProB
nepxatca Bonm3n yposHs 1 Mnpg pyo., XoTs elle HeAaBHO cpefHeaHeBHOM 060pOT cocTaBnan B cpegHeM 500 maH pyb. M3-3a
pPOCTa NMMKBNOHOCTM B CEKTOPE MOXKHO OXMAATb BbICOKOMO CMPOCa U Ha ayKumMoHax OM3, KOTopble COCTOATCS yXXe 3aBTpa.

Onbra CTepuHa, sterinaoa@uralsib.ru



OEHEXHbI PbIHOK

JInkBnpgHoCTH COKpaTuinachb nodsie ynmnatbl CTPaXoBbIX B3HOCOB

Gﬂh YPAACMIB | K3MUTAN

YpoBeHb NUKBUAHOCTM BYepa MOHM3UACA NOCNe ynnaTbl KOMMNAaHUAMM CTPAaxXoBbIX B3HOCOB. OCTaTkM Ha KopcyeTax KpeauTHbIX
opraHusaummn B LUb Bblpocnn Ha 4 mnpg py©. oo 551,1 mnpg py0., a 4eno3mntbl 6aHKOB yMeHbLWNAWCE Ha 35,3 Mnpa pyd. Ao
349,5 mnpa py6. CTaBkn MexBaHKOBCKOro KpeaMTOBaHNSA BYEpa CHU3UMNCL, HO CErOAHA Mbl BHOBb OXMOAeM UX pOCTa Ha hoHe
yMeHbLUIeHNs 06beMa NMKBUAHOCTU. HOMKATMBHas ogHoOHeBHas ctaBka MosPrime cHu3unach Ha 4 6.n. n coctasuna 2,81%.
PEMO-ayKUMOHbI ObIIV OTMEHEHbI HETBEPTYIO CECCMIO NOAPSA 38 OTCYTCTBMEM 3a9BOK CO CTOPOHbI 6aHKOB.

CerofiHs MWHMWH NpednoxXuT K pa3mMellieHuio Ha 10-HedenbHbix Aeno3utax 70 mnpg pyd. BpeMeHHO CBODOIHbIX OIOAXKETHbIX

cpencrs.

PyGiib BYepa Ha DOHE CHMXEHMS HEeMTAHbBIX KOTUPOBOK OC/labes No OTHOLLEHMIO K Aonnapy Ha 13 koneek (Ha 3aKpbITVe ceccmm
Ha MMBB kypc coctasun 30,93 pyb./monn. npu obbeme Topros 9,44 mnpg fonn.). o OTHOLEHWIO K €BPO e, HamnpoTus,
poccuinckas BanioTa yKpenunach Ha 5 koneek 1o 42,19 py6./eBpo. CToMMocCTb BUBaNIOTHOM KOP3MHbI BbIPOCIa Ha 5 Koreek [0
36 py6. CerofHsi Mbl OXMaaem fanbHerllero oclabneHns pybns no otHoweHwio K fonnapy Ao 31 py©6./gonn.

CoBOKynMHble cpeacTBa 6aHKoB B LIB PO,
MnppA, pyo., U ogHoaHeBHas ctaBka MosPrime, %

Cpencrsa 6aHkos B LIB PO, Mnpg py6. (np.Luk.)

OpHoaHeBHas cTaska MosPrime, % (n.Luk.)
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Mcmoyruku: Bloomberg, MMBB

JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

Yypec He npeaBuanNTCA

MakposkoHomMmuyeckmum rnporHo3 YPAJICUba

Tyum crywatotcs. B nocniefHne MecsLpl B POCCUNCKOM S3KOHOMUKE HAMETUNCA Psf, HeraTUBHbIX TeHAEeHUMI, NobyaAMBLUMX HaC
N3MEHUTb TOHKY 3peHUs Ha AMHaMWKY pocTa 1 NepecMOoTPeTb MaKpPO3KOHOMMYECKMUIA MPOTrHO3: Mbl OXXMAAEM 3aMeAfieHns pocTa,
YCKOPeHWs MHMAALMN, COKPALLEHWA MONOXMTENbHOrO Canbho CYeTa TekyLUMX onepaLmi, a Takke HeKoToporo ocnabneHus
pyons Mo CpaBHEHMIO C HaWWMW MPemblaylyMU OLEeHKaMW. DTU TeHOEHUMW YCyryOunmnch CUNbHENLIEN NETHeM 3acyxon,
HEA0CTaTOYHO MHTEHCMBHBIM POCTOM KPEAMTOBAHWS PeanibHOro CekTopa U MeAneHHbIM BOCCTaHOBMIEHVEM MUPOBOW SKOHOMMUKM.

B mopenb Bkio4yeHbl pemorpaduyeckue dakTopbl. Mbl  CKOPPeKTMpPOBanM Mogeflb C  Yy4eTOM  [[ONrOCPO4YHbIX
Lemorpaduyecknx TeHgeHUumM. Crefyollee aecatuneTie OyLeT OTMeYEHO CyLLECTBEHHbIM CTapPEHMEM POCCUINCKOTO HaceneHws,
YTO OTPMLATENBHO CKa3anoCb Ha HaLlIMX AONrOCPOYHbIX MporHosax. OfHako [aXe CKOPPeKTMPOBaHHAas MoAeflb Mo3Bonser
rOBOPUTb, YTO B [IOSIFOCPOYHOM NEePCrnekTMBE POCCUNCKYIO S3KOHOMUKY OXMAAET YCTOMYMBBIN 3KOHOMUYECKMI POCT — Ha 3—-4% B
rof, TO eCTb TeMNamu, NPEBbIWAOLLIMY CPefHMEe NOKa3aTeNln Pa3BUTbIX CTPaH.

MaKponporH03 ansa Poccuu: nepecMoTp B CTOPOHY CHNXXeHUsA
OcCHOBHble MaKpO3KOHOMUNYeKne NHOANKaTopPbl: CbaKTVI‘-leCKl/Ie M MPOrHo3HbIe

2010M 201N

HoBbli Crapbi* HoBbIi Crapbii*
MameHenne BB 3a roa, % 40 55 46 38
[Mpom.Npon3BoaCTBO, M3M. 3a rog, % 8,2 8,1 51 53
VHBeCTULM B OCH. KanuTan, uam. 3a rog, % 6,5 36 1,7 53
Po3HnyH. npogaxy, uam. 3a rog, % 58 46 6,5 6,8
Pean. goxoab!, 13m. 3a roa, % 55 41 42 34
3aHATOCTb, MITH. Yen. 68,9 - 69,0
MoTpeb. nHdnsums 3a rog, % 8,5 75 9,5 8,0
OKcnopT, Mnpa Aons. 383,6 409,7 407 4 4420
Vmnopt, Mnpg gonn. 2575 255,1 2871 2751
Canbpo cyeTa
TeK. onepaLyii, Mnpa Aomnn. 76,0 88,5 522 104,1
Dedvumr dep. Glopxeta, % BBM (2,4) 0,8 0,7 2,3
Kypc py6./nonn. (cpenHeronosoit) 299 291 294 21,7
Hedptb Urals (cpenneroa.), aonn./6app. 772 792 83,1 84,3
*maii 2010 2.

WictounHumkn: Pocctart, LUb P®, MuHpuH, oueHka YPAJICUba

Anekcevi [leBsiToB, devyatovae@uralsib.ru
Onbra CTrepuHa, sterinaoa@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Vimpelcom Ltd (BB+/Ba2/-), Bamunedrn(-/-/-)

Bbicokne auBmngeHabl MOryT HeraTMUBHO OTPa3nUTbCA Ha KpeagUuTHOM KaydecTBe

Ha 3Tol Hepene cTano N3BeCTHO O BbirylaTe BbICOKMX MPOMEXYTOUYHbIX AMBUAEHA0B akumoHepam VimpelCom Ltd - B
pasmepe 600 mnH pgonn. ObbefMHeHHas KoMMNaHWs, obpa3oBaHHas B MPOLWIIOM rogy, BbIMAAaTUT AMBUAEHAb BrepBble. C
O[LLHOW CTOPOHBI, BNUsIHME BbIMMAT Ha KpeanTHbIM npodunb VimpelCom Ltd fonkHO ObiTh HECYLLECTBEHHbBIM, NMOCKOSbKY 0ObeM
LeHeXHbIX CpefcTs Ha banaHce komnaHum Ha 1 mions 2010 r. (cornacHo ot4eTHocTM No MCDO) cocTaBnsn NpUMepPHO 2 MAPL
[LONN., C 3aMacoM MoKpbIBas KPaTKOCPOUHble 3amMmcTBoBaHMs. K ToMy xe VimpelCom Ltd reHepupyeT cTabunbHble LeHeXHble
MOTOKM, MO3TOMY Bbinnata 600 MnH foMN. edBa v NPUBEAET K CyLLeCTBEHHOMY YXYALIEHMIO KpeauTHbIX MeTpuK. C apyron
CTOPOHbI, B Clyyae 3akioyveHus caenku no npuobpeteHmio Weather Investments BbipacteT notpebHocts VimpelCom Ltd B
LLOMONHUTENbHbIX CPeACTBaX — KaK AN (PUMHAHCMPOBAHWS CaMoW MOKYMKW, Tak W Ans obCIy>X1BaHUS [onra oObeanHeHHON
KomnaHun. B cBa3n ¢ 3tum VimpelCom Ltd Oynet BbiHYXAEH YBENWMYMTb NMPOrpamMMy 3ammcTBoBaHuM, 1 600 MaH gonn.,
npedHa3HavyeHHble Ans BbIMnaThl AMBMAEHOOB, Obinv Obl He NUWHUMW. Bnpoyem, Ha Hall B3rNsA, MOBbILLEHME OOrOBOM
Harpysku y>e 3anoxeHo B KOTUPOBKax 00aMraLmn KoMnaHum, 1 BANSIHWE HOBOCTU Ha UX ANHAMUKY OyaeT MUHUManbHbIM. Mbl
No-rNpexHeMy CYMTaeM MpuBReKaTenbHbIMU OfAWHHbIE €BPOODAUraumMmM 3MmUTeHTa K ocobeHHo Vimpelcom’18, KoTopbIn
TOpryeTcsa C HeonpaeAaHHO DONbLUOM NpemMuen K Bbinycky MTS 20.

BawHedTh He cTana goXxmpartbcs KoHua 2010 r. v pewwuna BbINAaTUTb AVBUAEHAbI MO UTOraM AEBATU MecsLeB
TekyLiero roga. CoBeT AMPEKTOPOB KOMMaHWUW NPeANoXU HanpaBKTb Ha BbINNaTy AMBUAEHAOB BCO YUCTYIO NpubbInk no PCBY
3a AeBsTb MecaueB 2010 1. — 21,4 mnpa py6. Bonpoc bynet okoH4aTeNnbHO pelleH Ha cobpaHunmn akumoHepos 17 oekabps, 1 ¢
OonbLION BepOSTHOCTbIO PEKOMEHAOBaHHbIE AMBUAEHAbI OyayT yTBepXaeHbl. Mbl yMepeHHO HeraTMBHO OLeHVBAEM BAMSHME
3TUX BbIMAAT Ha KpeaWTHOe KayecTBO KOMMAHWM, MOCKOJbKY OTTOK AeHeXHbIX CpefAcT8 (B CBA3M C NOTeHUMasbHbIM
npuvobpeTeHneM MeCTOpPOXAeHW MMeHn Tpebca m TWToBa M MOCTeAyIoWMMA PAaCXoAamMn Ha pa3BUTUe MHMPACTPYKTYPbI)
noTpebyeT AanbHenLwero yBenmyeH1s 3anMMcTBoBaHUiA bawHedTn. HanoMHuM, 4to ecnm no utoram 2009 1. COBOKYMHbIA A0NT
balwHedT coctasnan scero 18 mnH gon., 1o B | kBaptane 2010 r. oH goctur 1,8 MAPA AoJ., a B | Nofyroamun BbIpocC yxe J0
2,2 mnpa gonn. 3a gessatb Mecaues 2010 r. no PCBY coBOKyNHbIM JONT YBENUYMUACAS NPUMEPHO A0 3,5 Mnpg gonn. MNpu 3ToMm ¢
Havana roga oTHolweHue [onr/EBITDA noBbicunock ¢ cumBonuyeckmx 0,02 no 0,8 Ha Havano mions 2010 r. Takum obpasom,
MaKCMMasbHO JOMNYCTUMbIN NOKa3aTeNb AOSITOBOM HArpysku B TepMuHax Yumctein nonr/EBITDA, ycTaHOBNEHHbIN PyKOBOACTBOM
Ha ypOBHE 3, yXXe He BbIraguT HepocaraeMbiM. 10 HaleMy MHEHMIO, 3TO OTHOLLEHME MOXET MOBbICUTLCH [0 2 yXe K KOHLY
2010 r. Moka He NPOSCHUTCA CUTYaLMSA C MOTEHLMANBbHOW NOKYNKOW MECTOPOXAEHWI MMeHM Tpebca 1 TUTOBA, Mbl HE OXMOAEM
CYLLLECTBEHHbIX OBWXEHWI B pybneBbix obnuraumsax ballHedTn, KOTopble ceryvac TOprylTcs co cnpegomM K kpmson OD3 Ha
yposHe 200 6.n.

Opui FronbaH, golbanyv@uralsib.ru

Espas (B/B2/B+)

KomnaHus ony6nukoBana HekoTopbie (pHaHCOBbIe Noka3aTenu
3a lll keaptan n 9 mecsaues 2010r.

MpusaTHbIN clopnpus — EBITDA B Il kBapTane npeBbicuna nporHos. o ntoraMm 9 MecsLeB TekyLlero roga Bolipyyka EBpasa
coctaBuna 9,73 Mmnpg oonn., 4To Ha 36,7 % Bbille nokasatens 3a ToT xe nepvog 2009 r. EBITDA yBenn4mnach rog K rogy BABoe
o 1,77 mnpg ponn., a peHtabenbHocts no EBITDA Bo3pocna fo 18,2% ¢ 12,3% ronom paHee. CreflyeT 00paTuTb BHIUMaHMe,
yto B Il kBapTane EBpa3y ypanock nonyyntb EBITDA B pasmepe 612 MAH JONM., YTO, XOTA U HUXE, YeM B Mpeablayliem
KBapTase, BblLLe MPOrHo3a, paHee NpefCcTaBleHHOro KOMMaHen. HanomMHUM, YTo, 0ObsABSS onepauMoHHbIe pe3yibTaTbl MecsLy
Ha3ag, EBpa3 nporHosmposan EBITDA B Ill kBapTane Ha yposHe 550—600 MnH gonn.

CHMXeHune nokasartens Yncrbin p,onr/EBITDA Ao 3,0 no utoram 2010 r. y)ke He Bbi3blBaeT cOMHeHUN. Ha 30 ceHTabps
oTHowweHwue Yuctbin ponr/EBITDA 3a nocnennue 12 mecsues cHu3unoce y EBpasa oo 3,4, a 4ons KpaTKOCPOYHOro fonra — Ao
17,5%. B IV kBapTane komnaHus oxuaaet EBITDA Ha yposHe Il kapTana (okono 600 MiH JONN.), YTO NO3BONSET PAaCcCHMTLIBATL
Ha To, 4TO BO Il monyrogum EBITDA npeBbicuT ypoBeHb | nonyrogms, a no utoram 2010 r. coctaBut okono 2,4 mnpg gonn. B
KOMMaHWUN HaM MOACHWUAM, YTO 06BbEM YMCTOro Jofra Mo UTOraM rofa He yBenmyuTca 1 ByaeT HaXOAMTCS Ha ypoBHe 7,2 MApL
nonn. Takum obpas3oM, yxe npakTnyeckn HEeT COMHEHW B TOM, YTO Ha koHel, 2010 r. EBpa3y ydacTcs CoKpaTUTb AOMrOBYIO
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Harpysky, BblpaxeHHyto oTHoweHneM Yuctbii gonr/EBITDA, oo 3,0. HekoTopoe 6eCnoKoNCTBO MOXET BbI3BaTb H60JIbLLOM 06beM
nnaHUpyeMblx Ha IV KBapTan MHBECTULMOHHBIX 3aTpaT — 370 MJH. JONN., e UcXxoamnTe 13 obbsaBneHHoro nnaHa 950 MnH
[onn. Ha Becb 2010 . BmecTe ¢ TeM, TekyLwmin obbem AeHexHbIx cpeacts (nout 700 MiH A40MN.), a Takxke oXugaemas B 3ToT
nepvon EBITDA Ha ypoBHe 600 MNH [0OMA. OOMKHbI NO3BOMUTL KOMMAHWUM OCYLLECTBUTbL UHBECTULMM Oe3 yulepba ans
KPeOMUTHOro KadectBa. Mbl He UCKMoYaeM Takxe, YTo 06bemM WMHBECTULMN MOXET ObiTb YMEHbLLUEH, NPUHUMAs BO BHUMaHMe
CHUXXEHVie TEMMNOB BOCCTAHOBMEHUSA PbIHKA.

EBpa3s - oCHOBHbIe pe3ynbTaThl
®uHaHcoBble nokasatenu no MCO®O, mnH gonn.

2009 I kB. 2010 Il k8. 2010 12010 lllkB. 2010 9 mec. 2010 9 mec. 2009 Uam. ll1kB.2010 W3m.9mec.2010/ 20101
/11 k.2011 9 mec. 2009
Bbipyyka 9505 2970 3409 6379 3350 9729 7118 (1,7 36,7
EBITDA 1237 424 730 1154 612 1766 874 (16,2) 102,1 2378
Wam. 9 mec. 2010/
2010
KpaTkocp. 3af0mKeHHOCTb 1992 2713 1756 1373 (21,8)
[lonrocpoy. 3af0MmKeHHOCTb 5931 5240 6180 6478 48
CoBokynHbll gonr 7923 7953 7936 7851 (1,1) 7900
Yuerbiit gonr 7248 7160 7282 7153 (1,8) 7200
Koagppuyuermel:
PentabensHocTb no EBITDA, % 13,0 14,3 214 18,1 18,3 18,2 12,3
[onr / EBITDA 6,4 4.1* 37 33
Yucrbiit gonr / EBITDA 59 3.8* 34 3,0
EBITDA / MpoueHTHble pacxos! 18 24 31 35
[lonsi kpaTkocpoy. Aonra
B obuujem gonre, % 25 34 22,1 17,5
[leHexHble cpeacTa /
KpaTkocpouHbii fonr 0,3 0,3 0,4 0,5
Kansartpartbl 441 160 397 187 584 366 950

UcTOYHMKM: faHHbIe KoMnaHuun, oleHka YPATICba

EBITDA 3a nocnegHue 12 mec.

JInkBupHas nosuuusi 3amMeTHo ynydywwunacb. CTOUT OTMETUTb YIyHlleHVe JIMKBUOHOM MO3MLMM KOMMaHWUM yXe nocre
oT4eTHOW HaThl. B |V KBapTane KoMnaHwWs Npuenekna nNATUAETHUA CUHOMLMPOBAHHbIN KpeauT B pa3Mepe 1,9 mnpg fonn. ans
pedrHaHCMpoBaHMs Bonee KOPOTKOro KpeamTa, a Takxke pasmectuna pybnesbie obnuraumm 8 obbeme 15 Mapa Aos., Tak y4To
Mo MTOram Tekyllero rofa Mbl OXMAAeM [arnbHelllero COKpalleHWs KpaTKoCpo4yHoro ponra EBpasa, yumTbiBas, 4TO BCe
npvBeKaemble CPeACTBA UCMOSb3YIOTCA A1 pedMHAHCMPOBaHWA LOTOBOro nopTdens.

YnyuiweHne KpeauTHoro npocgunsa He y4TeHO B KOTUPOBKAxX pybneBbix obnurauumn EBpasa, eBpoo6nuraumm oueHeHbl
cnpaBepnBo. Mbl Npofomkaem cHmTaTh obnanraumm EBpasa ofHMMM M3 camblx NpUBEKaTeNbHbIX CPean pybneBbiX BbiMyCKOB
MeTannypru4eckmx KoMnaHum. Ha cerogHsaWHWN feHb pyonesble obnuraummn EBpasa TopryioTcs Ha OGHOM YPOBHE C BbiMyckaMu
COMOCTABMMOrO MO YPOBHIO KPeAMUTHbIX penTuHros Mevena (B1), npeanaras OXOAHOCTb Ha ypoBHe 9—10%, 4TO COOTBETCTBYET
npemun kK OP3 B 300-320 6.n. HecMOTps Ha TO YTO PbIHOK OLIEHMBAET KPeAMUTHbIV PUCK Mo obs3aTenscTBam Meyena v EBpasa
Ha OOHOM YPOBHE, KpedUTHbIN NPodub NoCNefHero BUANTCS HaMm Bonee ycTonumebiM, a npemuio k OD3 B pasmepe 300 6.1.
Mbl CHMTaeM M3ObITOYHONM. Bbinyck EBpasa, SMUTEHTOM KOTOpPbIX BbiCTynaeT SPV EBpa3 XongauHr ®OUHAHC, He BKIIIOYEHbI B
cnuncok peno LB, o4Hako COOTBETCTBYIOT BCEM KPUTEPUAM AJ1S BKITIOYEHNS, Tak YTO Mbl MOfaraem, YTo 310 CODObITME He 3acTaBuT
cebs fonro xgatb. OfHaKo, Noka 3TOro He CNyYUNIoCh, MHTEpecHee CMOTPATCA Bbinyck CMOMeTUMHBECT 1 1 2, KoTopble yxe
NPUCYTCTBYIO B Crincke perno LI 1 npun 3ToM TOpryloTcst Ha OQHOM ypoBHe ¢ obnuraumsmmn EBpas XongmHr @uHaHc. YTo KacaeTcs
eBpoobnMraum Espasa, Mbl 06paTUIV BHYMaHMeE, 4TO 3a NoCsIeAHMe ABe Heenu Ccrpep BbiNMyCcKOB K CBOMaM CokpaTtuncs Ha 30
©.n. 0o 470-500 6.1. B 3aBUCMMOCTU OT CPOYHOCTU. Tpuyem Hambonee ANVHHBIA BbiNyck Evraz'18 Tenepb TOpryeTcs Ha OAHOM
ypoBHe ¢ Bbinyckom Cesepctanu (BB-/Ba3/B+) CHMFRU’17, KOTUPOBKM KOTOPOrO 3aMeTHO Npocenu B nocrnefHee spems. Mol
cyuTaeM, 4to Bonee cunbHble KpeamTHble MeTpuky CeBepcTany MO3BOMSAIOT PACCHUTLIBaTb Ha HEOOMbLWOW AUCKOHT Mo
LOXOLHOCTM K BbiMyckaM EBpasa, mosTOMy B HaCTOALWMM MOMEHT OTAaeM npepnodteHue Bbinycky CHMFRU 17 (YTM 7,04% «
noratueHuio B oktabpe 2017 r., cnpef k ceonam 470 6.M1.). 3aMeTUM Takxe, YTO Cnpef, K CBonam Oonee KOPOTKOro BbiMycka
CHMFRU'14 (YTM 5,59%) He npesbiwaeT 440 6.n.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

16 Hos0pA

17 Hos0pA

19 Hos1OpA
20 Hosbps

22 Hosbps

23 Hosbps
24 HosAbps
25 Hosbps

26 Hosbps

29 Hosbps
30 Hosbps

1 nekabps

2 nekabps
JleHeXXHbIN pbIHOK

24 Hosbps
24 Hos0ps

1 aHBaps

PasmelleHne MTC-07 (10 mnpg py6.). PasmeleHne MTC-08 (15 mnpg py6.). PasmeleHne
PyccurHaHc bark-10 (2 mnpg py6.). PazmetleHne SPKO MA-01 (1,3 mnpg pyb.). PasmeleHve
IOHNKpeantbark-04 (10 mnpg py6.).

Nopa3meteHne OM3-26203 (30 mnpp pyb.). Pasmelerve PycumHaHc baHk-11 (2 mnpg py6.).
PasmelleHne TpaHcKpeantbank-60-01 (5 mnpg pyo.).

Ocbepta O6beanHeHHble KoHanTepbl-PuHanHc-1 (3 mapa py6.). Odepta PXA-9 (15 mnpa py6b.).
OdepTa Mirax Group 2011 (180 mnH gonn.). MoraweHne NHkom-Jaga-2010 (40 mnH gonn.).

Ocbepta BHewnpombark-1 (1,5 mapa py6.). Ocbepta MMK BO-1 (5 mnpg pyb.). OdepTa
Fa3npombaHk-4 (20 mnpg py0.). PasmelleHne MasHas gopora-03 (8 mnpa py6.).

Pa3melueHne HoBukombaHk-01 (2 mapg pyo.).
MoratueHuve MpkyTckas 0bnactb-31003 (3 mnpg py6.).

PasmelleHne Pecnybnuka Benapycb (7 mnpg py0.). PasmelleHne MusectToproank-60-01
(2 mnpa py6.). ObepTa K CAXO-1 (2 mapa pyo6.).

Pa3melleHwue PK KasHauer-01 (3 mnpg py0.). Ocepta benoH-Puranc-2 (2 mnapg pyo.).
MoraweHwe bark Mockebl-2010 (300 mnH fonn.). OdepTa PocuHTep PectopaHTc-3
(1 Mnpg py0.). MoraweHue MeH3eHckas 0bnacTb-34002 (1 mnpa py6b.).

Odcbepta Masnpombark-5 (20 mnpg py6.). MoraweHme Poccenbxo3baHk-2010 (350 MaH gon.).

PasmMelleHne BHelwnpoMbaHk-60-01 (3 mnpg py0.). PasmelleHme TKC BaHk-50-02

(1,5 mnpa py6.). Morawerne OD3- 35004 (30 mnpg pyO.). MorateHve BonraTenekom-2
(3 Mnpg py6.). MoraweHue BonraTenekom-3 (2,3 mnpa py6.). MoraweHne FMobyc-JInN3nHr-
@uHaHc-5 (0,3 mnpa py6.). MoraweHue Xengopunoteka-1 (1,5 mnpg pyo.). MoratieHvie
BawkopTocTaH-25006 (1,5 mnpg py6.).

Odbepta tOrduHCepsuc-1 (0,9 mnpga pyb.).
Odbepra TpaHcrascepauc-1 (3 mnpg py6.).

BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.
BaHku BepHYT MuHbUHY 7 Mipg py©.

LleHTpobaHK npekpaTuT NpefoCTaBnsaTh 6€33anorosbie 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
tO>Hast hoHzoBas
12.11.10 900 100 15,75 9,0 1 maa 2012
KomMnaHms- 1
15.11.10 BTE-JTn3mHr @rHaHc- 1 8 000 100 9,8 7,1 14 man 2012
18.11.10 BanTtuHBecTbaHK-2 1500 98,52 9,0 9,0 20 mapta 2012
ObbennHeHHble
o 1 3000 100 3,0 10,75 16 mast 2012
19.11.10 KoHAMTepbI-PrHAHC-
PXMO-9 15000 100 0,1 0,1 20 maa 2011
BHewnpombaHk- 1 1500 100 14,0 9,0 21 Hosbps 2011
22.11.10 MMK BO-1 5000 100 9,45 - -
FasnpombaHk-4 20000 100 8,75 6.85 15 Hosbps 2012
25.11.10 K CAXO-1 2 000 100 15,0 10,0 21 maa 2012
26.11.10 benoH-OuHaHc-2 2 000 100 17,0 17,0 24 dpeBpans 2011
28.11.10 BTE 2012-2 30000 100 8,75 8,75 28 Hoabps 2012
29.11.10 la3npombaHk-5 20000 100 8,75 - -
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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 19.2 98.00 8.82 105.00 10.44 4.7 1.32 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 30.2 100.83 100.66 100.84 9.07 4.57 2.09 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 974 100.80 100.70 101.09 8.10 2.01 411 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 119.7 100.75 36 100.75 101.35 7.44 2.03 4.78 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 131.9 99.54 95.01 99.59 8.58 5.86 545 /A3/BBB (buHaHCbI
AMKK 406 900 R 870  01.02.11 01.02.12 14.8 103.22 | 0.07 102.50 103.20 6.06 212 1.10 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 23.3 101.37 100.80 101.70 6.47 1.83 1.26 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 446 100.19 100.00 101.77 7.52 1.86 2.22 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 69.0 99.99 99.45 100.20 791 1.94 3.20 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 41.0 92.3 100.13 100.07 100.30 7.79 1.90 2.19 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 76.1 98.51 1 98.51 100.33 8.17 1.92 3.19 /A3/BBB (buHaHCb!
And-02 1000 R 16.000 241210 311210, 2112120 20 256 100.80 100.80 101.50 7.03 7.92 0.12 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 115 101.10 24 75.06 101.00 6.78 3.90 0.86 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.04.11  24.0412] 15.10.13 18.0 355 101.03 99.18 101.09 751 4.07 1.28 BB/Ba3/ BaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 10.0 34.6 106.20 | 0.10 3201 106.20 106.40 6.46 6.60 0.78 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 19.0 36.7 109.00 22834 109.00 109.49 7.59 6.34 1.25 B+/B1/ Cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 56.0 102.45 | 0.10 85000 102.15 102.52 8.56 218 3.49 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 55.9 100.80 267 408 100.80 100.85 8.10 2.04 217 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 32.0 56.0 100.70 122 066 100.70 100.86 8.17 2.04 2.18 BB-/Ba3/BB- Ccbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 55.9 102.10 355 046 102.15 102.20 8.66 218 3.48 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 18.9 100.39 | 0.26 3376 100.25 100.39 18.75 4.47 0.78 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 45.6 99.85 24000 99.89 99.90 7.53 7.51 3.12 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 775  11.04.11 08.04.13 29.2 101.30 50 000 101.10 101.40 715 3.81 2.14 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 775  11.04.11 08.04.13 29.2 101.29 101.01 7.16 3.82 2.14 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 11.0 29.2 100.88 100.00 101.00 715 4.00 0.83 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 17.0 34.8 98.20 15000 98.30 100.08 9.12 3.81 1.20 [/Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 85 100.00 75.18 102.00 6.54 3.22 0.64 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 3.0 27.0 75.14 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 33 100.60 [/Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 26.0 74.0 108.70 135 146 108.46 108.75 8.03 573 1.70 cbipbe
BaluHedTb-02 15000 R 1250 211210 21.1212] 13.12.16] 26.0 74.0 108.65 4201 108.65 108.75 8.05 5.74 1.70 Ccbipbe
BalHedTb-03 20000 R 12500 211210 21.1212) 131216, 26.0 74.0 108.45 71265 108.45 108.75 8.16 5.75 1.70 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 3.0 155 103.10 102.75 103.10 5.53 8.22 0.26 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 6.0 29.9 100.40 98.00 100.65 9.37 5.24 0.43 /B2/B- GaHku
BB/ MM 206 3000 R 9.000 15.12.10 15.12.10 1.0 100.30 950 100.03 100.30 5.27 4.47 0.08 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 27.8 100.20 22000 100.20 100.50 7.48 371 1.97 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-01 3000 R 7.35 15.04.11 11.10.13 354 100.09 123 196 99.95 100.10 745 3.66 247 /Ba3/BB- notpe6. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 354 100.00 16 450 99.95 100.05 7.48 3.66 247 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 735 15.04.11 11.10.13 354 100.00 110703 100.00 100.10 7.48 3.66 247 /Ba3/BB- notpe6. ToB.
BB/ MM 6O-06 5000 R 790  30.12.10 27.06.13 31.8 100.60 850 100.70 100.90 7.78 3.92 2.18 /Ba3/BB- notpeb. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 31.8 100.97 100.70 100.90 7.62 3.90 218 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 354 100.00 26 900 99.95 100.00 7.48 3.66 247 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 357.1 102.10 101.95 102.50 8.48 2.08 10.19 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 273 100.00 75.00 100.00 8.15 3.99 191 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 32.6 105.36 | 0.11 448 804 105.10 105.30 7413 4.38 222 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14 8.0 444 106.02 105.71 105.88 5.70 715 0.59 /Ba2/BB+ Tenekom
BK-VHBect6 10000 R 830 19.04.11 13.10.15 59.8 [Ba2/BB+ Tenexkom
BK-WHsect7 10000 R 830 19.04.11 13.10.15 59.8 /Ba2/BB+ Tenexkom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 0.5 100.38 99.50 100.25 0.23 4.72 0.04 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 05 100.15 13740 100.09 100.15 4.78 4.23 0.04 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 4.0 341 101.44 101.70 102.57 7.25 2.95 0.29 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 14.11.12 0.0 243 101.69 6.86 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 4.0 28.1 101.65 | 0.65 42 101.50 102.00 6.86 6.13 0.31 B2/ (buHaHCbI
Boct3keb05 1000 R 9.000 21.04.11  23.0412] 17.10.13) 18.0 35.6 99.90 | 0.10 17651 99.90 100.03 9.21 4.49 1.26 B2/ (buHaHCbI
BTb - 5 06 15000 R 740  20.01.11 17.10.13 35.6 100.31 214 100.30 100.31 7.48 1.84 2.46 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16, 20.0 68.7 100.85 | 0.05 100.70 100.85 6.80 1.78 147 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 13.0 49.5 103.70 103.60 6.18 2.33 0.98 BBB/Baa1/BBB | GaHku
BT BO-01 5000 R 760 17.12.10 15.03.13 284 101.09 49 100.90 101.10 7.28 1.88 1.99 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 171210 15.03.13 284 101.10 999 100.50 101.35 7.27 1.87 1.99 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 284 101.23 | 0.22 16 900 100.50 101.20 721 1.87 1.99 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 10.8 104.60 | 0.35 10 000 104.60 104.65 6.17 5.48 0.81 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.0211 14.0211) 05.02.13 3.0 271 102.50 100.00 105.00 3.58 0.26 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30, 01.12.10  07.06.11/ 29.05.13 7.0 30.9 100.32 100.00 105.00 5.60 313 0.51 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 22.0 39.8 99.90 3670 75.01 100.19 7.01 3.44 1.58 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 10.02.11  15.11.10/ 06.11.14, 0.0 484 99.99 3114 99.10 99.90 7.26 1.77 147 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 8.0 56.5 100.34 100.20 100.35 6.52 1.74 0.56 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 141210 16.06.11] 07.06.16, 7.0 67.7 100.63 | 0.03 100.05 100.60 6.38 1.86 0.50 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 141210 16.06.11) 07.06.16, 7.0 67.7 100.70 100.10 100.70 6.25 1.86 0.50 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/ 30.11.16, 1.0 73.6 100.54 100.00 100.34 0.97 240 0.07 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17, 15.0 81.7 100.11 | 0.11 711 1.76 1.08 BBB//BBB (puHaHCbI
BTB-Nn3®09 5000 R 6.65  09.02.11  12.08.11] 02.08.17 9.0 81.7 100.14 100.00 6.56 1.66 0.68 BBB//BBB (buHaHCb!
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 84.0 120.7 BBB/Baa1/BBB | GaHku
B3b-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20 36.0 120.7 BBB/Baa1/BBB | GaHku
a3npHed13 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 21.0 68.9 113.22 75940 113.00 113.23 6.32 6.50 141 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 5.0 102.2 104.88 136 104.81 104.88 4.80 7.94 0.42 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11] 24.06.14, 8.0 439 121.25 3896 121.26 121.50 5.65 0.71 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 19.6 110.50 331872 110.36 110.50 6.27 5.92 1.36 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 115 101.05 250 000 101.05 101.30 5.92 345 0.88 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 39.5 100.67 100.55 102.96 711 3.58 2.7 BBB/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 24 100.51 | 0.09 100.37 100.80 4.51 3.52 0.19 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 36.7 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 11.0 /Baa3/BB GaHku

asnpomb 4 20000 R 875 181110 221110 15.11.12 0.0 2441 100.12 4.36 0.02 /Baa3/BB GaHku




Fixed Income Daily 16.11.10
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)
[asnpomb 5 20000 R 875 251110 291110/ 221112 0.0 246 | 100.26 4.35 0.04 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 29.2 | 10040 = 0.04 2 100.41 100.60 7.08 3.55 2.09 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  12.04.11 09.04.13 29.2 | 100.54 100.40 100.60 7.02 3.55 2.09 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 2.8 101.61 2902 101.65 101.69 10.84 8.83 0.21 aBTONpOM
eHepKomn1 2000 R 850 211210 21.06.11 7.3 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 75 101.30 66 101.10 101.30 6.00 3.99 0.57 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 4.1 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 3.0 275 | 100.80 20001 75.00 100.80 5.93 4.63 0.25 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 150 327 | 100.26 100.50 100.80 7.95 4.07 1.05 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911] 26.0317 110 774 @ 10150 0.15 4695 101.50 101.85 7.40 4.54 0.78 BB/ MaLLMHOCTP.
roc 02 1500 R 12000 26.04.11 23.04.13 29.7 | 102.37 96.10 11.16 5.84 1.96 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 18.7 | 100.70 8370 100.50 100.90 6.85 3.76 0.76 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 1500 18.01.11  21.07.11] 17.07.12, 8.0 20.3 | 105.61 105.21 105.60 6.38 7.08 0.61 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 325 17.00 1 5.00 17.80 131.84 | 22.73 0.80 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 4.0 28.1 87.51 75.02 100.00 62.42 5.98 0.21 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 11.3 97.55 | 2.55 95.10 100.00 7.93 2.56 0.85 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 41 100.00 413 100.10 100.60 9.39 4.61 0.31 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.1 9255 | 044 92.55 92.70 10.89 4.63 3.31 TOproBnst
EABP-3 5000 R 1050  03.05.11 031111  25.10.16/ 12.0 = 724 | 104.00 11500 104.00 104.13 6.11 5.04 0.91 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 52 100.59 100.40 100.60 2.38 0.93 0.42 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 9.9 100.40 642 100.40 100.50 3.29 0.93 0.77 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 435 | 100.50 100.40 101.05 3.35 0.86 3.25 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 414 | 100.50 100 100.40 100.50 3.49 0.89 3.10 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 250311 220313/ 13.0320 29.0 @ 1135 100.71 709723 100.95 101.05 9.10 4.58 1.96 B+/B1/B MeTannyprus
Espa3sXona®-2 10000 R 9.95 020511 28.10.15] 19.10.20 60.0 @ 1209 101.12 = 0.32 100.75 101.00 9.88 4.91 3.66 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 250311 220313/ 13.0320 29.0 @ 1135 101.10 = 0.06 32699 100.90 101.10 8.90 4.56 1.97 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15] 19.10.20 60.0 @ 1209 @ 101.12 0.32 100.81 100.99 9.88 491 3.66 B+/B1/B MeTannyprus
EBpokom®K5 5000 R 16.00  15.03.11 15.03.11 40 IC/ (huHaHChI
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 56.0 = 927 | 102.80 20 102.30 102.80 8.15 4.32 3.64 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 16.9 75.02 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 0.5 100.26 100.01 100.50 11.44 8.95 0.04 (buHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 174 | 100.69 93.51 101.40 11.78 5.94 1.20 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 225 | 101.00 100.01 102.00 12.73 6.42 148 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 6.4 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 120 | 101.27 52 347 101.25 101.40 6.86 3.99 0.90 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 311 100.33 70120 100.25 100.33 4.81 5.39 0.06 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11  05.07.12 01.07.14 20.0 @ 44.1 101.25 20 000 101.10 101.25 7.27 3.94 1.42 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 5.0 29.1 100.55 49000 100.45 100.64 6.36 3.92 0.38 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 230 @ 347 @ 100.26 100 000 100.20 100.27 7.69 3.83 1.63 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 6.9 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 441 100.20 10 000 100.00 100.20 8.04 3.96 2.90 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16/ 7.0 67.5 | 106.60 @ 0.10 5000 106.25 106.70 6.33 8.64 0.50 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 6.1 65.00 157.85 7.29 0.18 MeTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 126 10628 073 105.65 107.85 1047 7.86 0.84 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11] 21.05.13, 9.0 30.6 | 101.41 @ 0.01 15572 100.76 101.50 5.94 6.88 0.61 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 343 | 101.10 19920 100.61 101.40 8.99 4.56 2.31 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 37.0 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12 7.0 245 | 101.01 100.36 101.24 8.19 5.08 0.47 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 34.4 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 78 102.08 3 102.36 102.80 12.99 4.40 0.34 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 127 | 101.48 9.69 5.40 0.88 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 16.2 | 102.73 100.25 103.77 9.98 5.82 1.14 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 8.0 clx
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 152 | 110.26 8.05 373 1.04 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 15.2 1/B- TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 21.0 327 @ 101.73 101.40 101.74 8.57 2.33 1.46 11B- TOproBnst
Koneiika 50-02 3000 R 9.000 04.01.11 01.10.13 35.0 | 100.10 1241 100.00 100.20 9.26 224 2.33 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 75 /Ba3/ (buHaHCbI
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 36 100.70 | 0.29 100.08 100.74 6.44 4.36 0.28 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 30.7 | 107.65 107.10 107.69 10.06 3.36 141 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 25.1 106.30 1001 106.30 106.39 9.98 3.71 0.89 1B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 146 10223  0.18 8070 101.80 102.80 6.67 4.16 1.07 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 17.3 | 101.32 715 3.95 1.28 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 57.0 | 101.32 | 0.14 93 987 101.00 101.42 719 4.55 0.65 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 3.0 33.0 | 101.30 1049 101.30 101.39 6.98 6.65 0.22 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12] 25.06.13 20.0 @ 318 @ 101.75 025 6000 101.50 101.75 9.42 5.15 1.36 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 34.3 | 100.00 51000 99.01 100.25 10.24 4.99 2.26 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 8.0 98.00 96.01 100.00 12.83 4.7 0.57 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 129 | 101.13 1000 101.10 101.24 6.07 3.50 0.96 BBB-/Baa2/BBB- | cbipbe
ITykoindo6n 6000 R 740  09.12.10 05.12.13 372 | 101.35 296 101.35 101.50 7.02 3.64 2.53 BBB-/Baa2/BBB-  cbipbe
TykoinBO01 5000 R 1335 07.02.11 06.08.12 21.0 | 11136 | 0.16 111.23 111.30 6.39 5.98 1.46 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 1335 07.02.11 06.08.12 21.0 | 11155 111.22 111.30 6.27 5.97 147 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 1335 07.02.11 06.08.12 21.0 | 11132 | 017 111.19 111.25 6.41 5.98 1.46 BBB-/Baa2/BBB-  cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 21.0 | 11134 | 019 111.19 111.30 6.40 5.98 1.46 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO05 5000 R 1335, 07.02.11 06.08.12 21.0 | 11121 111.19 111.25 6.48 5.99 1.46 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 16.12.10 13.12.12 253 | 104.99 125 000 104.85 105.00 6.70 4.37 1.76 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 253 | 104.75 135003 104.75 105.00 6.82 4.38 1.76 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 44 102.79 102.26 102.75 11.58 9.32 0.33 MeTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 34.3 | 100.25 190 100.25 100.45 8.31 4.10 2.35 TOProBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 34.3 | 100.25 180 100.25 100.43 8.31 4.10 2.35 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 34.3 | 100.25 270 100.25 100.45 8.31 4.10 2.35 TOproBnst
Marnut 5O-04 2000 R 825 14.03.11 09.09.13 34.3 | 100.39 100.25 100.45 8.25 4.10 2.35 TOproBnst

Marnut® 02 5000 R 820/ 25.03.11 23.03.12 16.5 100.48 435 100.48 100.70 7.96 4.07 1.20 TOproenA




Fixed Income Daily 16.11.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit 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 14.09.11 101 102.90 99.90 105.55 10.48 6.78 0.72 BB+ cbipbe
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 1.0 12.7 | 100.61 100.20 100.28 545 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 5.0 28.8 | 100.89 101.15 6.02 2.10 0.36 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 725 250111 27.10.11) 23.04.13 120 | 29.7 = 100.01 99.90 100.45 7.40 1.81 0.86 B+/B1/ (puHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14 4.0 40.0 | 100.60 1 100.00 100.80 711 4.66 0.29 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14 13.0 = 435 | 100.50 12401 100.50 100.65 7.82 4.09 0.96 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 248 | 110.07 | 0.07 37 500 109.85 110.20 7.48 5.78 1.65 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 2.0 86.9 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11] 23.05.12 7.0 185 99.99 500 99.85 99.99 10.80 5.49 0.47 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 @ 119.0 & 101.30 15000 101.30 101.49 9.87 4.92 3.52 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 & 119.0 = 101.10 440 100.80 101.20 9.93 4.93 3.52 B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 7.0 31.3 | 101.00 6000 100.93 101.00 6.66 4.20 0.54 B1/ MeTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16, 21.0 = 69.2 | 118.00 10 000 117.55 118.10 7.76 4.01 1.40 /B1/ meTannyprus
Meven 506 5000 R 1250 18.01.11 18.10.12] 09.10.18 230 @ 96.2 | 107.60 91983 107.65 107.75 | 841 290 | 160 B/ MeTannyprus
Meuenb0-01 5000 R 1250 13.05.11 111111 09.11.12 120 @ 242 | 105.30 104.90 105.20 6.98 5.92 0.90 /B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 28.3 | 102.50 2700 102.45 102.60 8.71 4.74 1.94 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 29.7 | 10255 | 0.26 5125 102.00 102.55 8.75 4.74 2.04 B1/ meTannyprus
MWA-306 1500 R 725 251110 24.02.12 155 | 101.00 100.00 102.00 6.57 1.79 1.14 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12] 01.10.15 23.0 & 594 | 100.47 100.00 102.00 7413 1.82 1.68 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 8.0 447 | 101.00 100.00 102.00 5.85 1.83 0.65 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.10,  08.03.11 06.09.11 9.8 MalLLKHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12] 07.02.13 160 @ 272 notpeb. Tos
M-MHAYCTP 1000 R 1225 15.02.11 16.08.11 9.1 30.02 1.79 213 30.00 30.48 460.71 20.35 0.12 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11) 10.07.13, 2.0 32.3 75.00 55 75.00 91.00 453.52 9.47 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000  15.03.11 15.03.11 4.0 102.65 321 102.45 102.65 6.74 7.29 0.31 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 6.0 176 | 100.60 10170 100.40 6.89 421 0.44 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 21.0 | 100.94 100.76 101.00 8.98 4.64 147 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 21.0 @ 56.7 | 100.35 100.42 100.60 9.64 4.85 1.42 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 11.0 | 53.5 | 100.90 26 957 100.80 100.90 8.64 4.79 0.83 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12, 0.0 244 | 100.04 1.96 4.7 0.02 oTo3gan/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 151210 16.12.11) 121212 13.0 | 253 | 103.45 103.30 103.40 6.40 4.68 0.96 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.0312 19.09.13 17.0 = 346 @ 10021 026 99.90 100.00 6.35 3.22 124 oTo3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 29.0 | 101.50 45000 101.00 101.60 7.07 3.76 2.06 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 4.0 27.8 2.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 2.0 19.9 0.57 0.39 102 0.05 0.55 677.90 [fieBenonmMeHT
MOWA 1500 R 9.000 21.12.10 21.12.10 12 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 9.9 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 436 (buHaHCbI
MoiibaHk 5 5000 R 1296 21.0411  25.0411 16.04.15 5.0 53.8 101.90 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 3.1 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 1.0 313 GaHku
MOCMAPT® 1 2000 R 001  14.04.11 12.04.12 171 28.52 2.02 55.01 143.79 0.02 0.58 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 19.6 93.30 | 0.10 5206 93.20 93.30 16.38 4.94 0.93 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 6.1 yenyru
Mocobnp-2 4000 R 20.000 26.03.11 26.03.11 44 /ID (huHaHChI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 25.5 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 10.1 105.19 6000 105.00 105.10 6.04 5.92 0.75 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16, 16.0 @ 640 @ 101.19 34000 100.85 101.20 6.66 3.77 1.16 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 06.12.12] 28.11.14] 25.0 @ 49.1 106.20 | 0.06 201 550 106.00 106.50 7.01 4.81 1.72 1/BB- JHepreTMka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13, 9.0 32.8 | 101.40 140 95.01 101.70 6.74 221 0.67 BB+// aHepreTuka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 9.8 101.35 279 100.03 101.45 6.39 3.96 0.74 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 18.5 JHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 10.0 = 46.0 & 108.00 51456 107.80 108.08 6.94 8.08 0.71 aHepreTuka
MTC 01 10000 R 7.00 21.04.11 17.10.13 35.6 99.10 98.08 99.17 7.48 3.52 249 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 60.0 99.65 1.56 98.21 100.19 7.99 3.88 3.86 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 320 @ 922 @ 10227 @027 101.08 102.97 713 3.90 247 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 6.0 425 | 105.00 299720 105.00 105.19 6.01 15.91 0.48 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 21.0 = 69.1 111.15 355 748 111.09 111.30 6.95 12.78 1.48 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 33.0 @ 117.9 @ 101.90 6260 101.50 101.95 9.11 4.77 219 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 16.6 87.31 90.06 2229 5.71 1.05 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 25.0 | 105.50 815 103.28 6.95 4.61 1.72 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 23.8 | 107.35 | 0.10 5000 107.15 107.40 6.79 4.99 1.70 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 28.0 | 101.00 16 000 101.00 101.70 7.40 3.83 1.98 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750  28.12.10 25.06.13 31.8 | 10149 | 0.09 101.45 101.50 6.98 3.68 2.20 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14 20.0 @442 @ 100.32 100.10 100.35 7.25 3.68 144 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211  28.08.13 28.08.17 340 @ 826 | 10095 0.20 420 100.01 101.50 5.1 4.22 2.39 BB-/Ba3d/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 3.1 101.36 101.12 101.20 4.08 4.67 0.24 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 7.0 314 | 100.56 100.00 100.54 5.95 347 0.55 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 329 | 100.25 100.22 100.30 7.01 3.48 2.31 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 56.6 | 101.50 4522 101.50 101.85 8.84 2.27 2.02 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 54 75.00 134 78.82 119.49 9.97 0.20 TOproBnst
HOK-3 2000 R 1150, 03.05.11 03.05.11 56 101.56 101.45 102.15 8.13 5.86 0.43 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12, 0.0 18.3 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 120 @ 295 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 1.0 13.0 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13) 19.0 | 315 | 101.03 9200 100.70 101.10 6.90 3.70 1.40 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 106 | 104.93 8580 104.33 105.00 6.42 5.82 0.79 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 174 100.00 99.10 101.20 7.38 3.62 1.28 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13] 7.0 30.9 //B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 9.6 101.00 102.01 11.91 6.42 0.68 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 122 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 27.04.11  29.04.11] 24.04.13 6.0 29.7 | 100.89 100.00 100.75 7.97 4.94 0.42 B3/ GaHku

Mepeobank1 1500 R 9.50/ 28.12.10 29.06.11 75 | 100.84 100.00 8.22 4.72 0.55 B3/ GaHku
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MeTpokom64 3000 R 500 04.01.11 06.07.11 7.8 99.40 99.85 6.05 2.52 0.59 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214, 260 @ 499 | 110.23 5000 75.00 110.50 7.52 5.80 1.70 /Ba3/B+ GaHku
MeTpokom66 3000 R 7.75  20.02.11 22.08.12 21.5 | 100.87 100.90 7.34 3.85 1.55 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 3.0 215 | 102.55 11698 102.55 102.65 4.90 7.28 0.26 /Ba3/B+ GaHku
Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 18.3 | 100.93 721 3.83 1.30 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 1.2 89.56 68.00 89.00 12.70 0.01 0.82 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 2.0 32.7 87.50 | 0.50 561 87.00 87.99 119.82 10.26 0.09 MaLUMHOCTP.
Mpotek®uH1 5000 R 12000 04.05.11 02.11.11 1.7 85.10 TOproBnst
MpodMeansd-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 33.0 @ 56.8 99.56 15 456 99.42 99.56 10.92 5.26 2.10 Tenekom
Pasrynsind2 2000 R 17.000  29.03.11 27.09.11 10.5 | 103.80 21 100.10 105.00 12.56 8.17 0.74 c/x
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 16.2 101.01 clx
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 7.0 30.6 92.00 82.00 101.99 36.39 9.22 0.37 clx
Paarynsind5 2000 R 27.0411  29.0411] 23.10.13 6.0 35.8 1.00 clx
Paitbdbaitaen-4 10000 R 1350 071210 081211, 03.12.13 13.0 @ 371 106.99 10 000 106.91 107.00 6.62 6.29 0.91 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 8.3 101.00 | 0.50 7800 75.16 103.00 9.51 4.69 0.60 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11  14.11.13] 09.11.15 36.0 | 60.7 | 100.00 3000 000 9.18 4.49 247 BB-// yenyru
PenKan-2 3000 R 10.50.  08.04.11 04.04.12 16.9 | 100.00 395 99.95 100.00 10.76 5.21 1.19 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210 17.06.11] 06.06.12 7.0 19.0 10190 = 020 5355 100.95 101.96 8.87 6.08 0.51 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 0.4 101.24 100.01 102.47 -25.77 4.80 0.04 1/B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 25.0 | 10543 60 001 105.43 105.70 6.64 4.45 1.74 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 241 101.69 1 101.69 102.00 6.74 3.70 1.76 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 7.8 101.94 41658 101.88 101.94 5.42 4.16 0.59 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 0.0 36.5 99.53 53.83 0.05 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 402 | 124.00 362 867 124.00 124.05 6.88 6.03 2.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 61.0 | 102.35 102.20 102.51 7.36 3.80 3.82 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 13.0 = 103.5 108.80 430 881 108.70 108.80 5.95 6.83 0.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 402 | 103.44 20 000 103.25 103.50 8.96 4.82 2.62 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 53.5 | 104.63 104.49 104.70 8.76 4.70 3.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 261212 20.06.16, 26.0 = 68.1 107.65 217 539 107.35 107.65 7.29 5.17 1.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17, 7.0 79.8 | 104.80 110 001 104.80 104.90 5.79 6.82 0.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713  16.07.18 33.0 = 933 | 110.79 110.47 110.80 6.93 5.09 2.19 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11500 24.01.11  23.07.14 15.07.19 450 @ 1055 114.06 114.10 114.35 7.20 5.03 2.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24, 8.0 | 166.1 105.72 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15] 16.01.25, 51.0 | 1725 @ 106.90 704 000 106.73 107.00 717 4.20 3.31 BBB/Baa1/BBB | TpaHcnopt
Poc6ank BO-01 5000 R 740 241210 27.06.12] 21.06.13 200 @ 316 & 10094 = 0.09 72000 100.80 100.95 6.86 3.68 141 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 322 | 101.55 747 3.97 221 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 6.0 36.2 | 102.90 87 000 102.85 103.00 5.44 5.85 0.47 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 6.0 484 | 102.91 80 000 102.85 103.00 542 5.85 0.47 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10000 20.01.11  23.07.12, 16.07.15 21.0 @ 56.8 99.55 | 0.05 30 99.30 99.55 10.48 5.01 140 (buHaHCbI
PocroccTpax-2 5000 R 1050 12.05.11 121112 02.11.17 240 @ 84.8 100.05 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 27.0 @ 1121 @ 103.42 103.60 103.80 7.40 4.34 1.90 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 27.0 & 1121 @ 103.27 103.60 103.80 7.48 4.35 1.90 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 31 100.72 5.08 1.94 0.24 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.02.14) 09.02.17 40.0 & 759 @ 104.65 15 104.86 105.00 7.72 441 2.64 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11 27.09.17 11.0 @ 836 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11 27.11.18 13.0 & 97.8 | 100.00 100.00 13.86 6.73 0.85 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14) 09.02.18 46.0 @ 88.1 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 7.0 92.0 | 100.75 100.45 100.70 5.58 342 0.54 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10.100 251110 261112 141119 25.0 @ 109.5 @ 105.67 105.60 106.00 7413 4.77 1.69 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 25.0 @ 109.5 @ 105.86 67 000 105.85 110.30 7.03 4.76 1.69 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13 220 @ 339 | 100.44 15000 100.36 100.45 7.02 3.57 1.58 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 220 @ 339 @ 10044 0.04 215004 100.36 100.37 7.02 3.57 1.58 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.0512 29.10.13 180 @ 36.0 99.92 99.85 100.00 5.89 3.29 1.34 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 9.0 33.2 99.90 2009 99.90 99.99 12.22 5.99 0.57 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12 7.0 19.2 99.95 99.80 100.10 12.11 2.49 0.51 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 0.8 101.03 100.00 101.46 -1.90 6.42 0.07 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 29 101.09 | 0.02 75.00 101.07 6.03 5.30 0.22 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 10.3 | 100.00 18 100 98.00 100.01 7.62 3.74 0.77 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 17.2 | 100.16 98.00 100.00 7.76 3.86 1.26 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 220 @ 588 | 100.78 100.75 101.25 7.36 3.81 1.62 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.70 23.03.11 18.09.12] 15.09.15 22.0 & 588 | 100.84 100.75 101.00 7.33 3.81 1.62 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11) 28.02.12 4.0 15.7 50.25 0.50 100.00 923.47 0.00 0.03 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 4.0 10.3 99.44 97.50 99.99 12.79 5.52 0.31 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 433 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 328 | 10225 | 0.25 27000 101.50 102.30 11.51 5.95 2.07 yenyru
CB-®uHaHc1 1500 R 0.100 201210  20.06.11/ 18.06.12, 7.0 19.4 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 0.0 6.3 Npou3BOACTBO
CasisbbaHk1 2000 R 16.000 20.01.11 21.04.11 52 102.00 600 102.01 103.50 11.62 3.91 0.38 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11  18.09.12) 10.0 & 224 | 106.20 56 210 106.10 106.20 6.44 6.57 0.77 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 274 | 10545 10 115 105.45 105.65 7.21 4.61 1.90 B+/Ba3/BB- Cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 274 | 10553 | 0.04 105.00 105.70 747 4.61 1.90 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 16.6 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 34 100.70 48724 100.33 100.95 6.17 2.13 0.26 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 129 | 101.25 11443 101.25 101.80 6.47 2.00 0.66 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 30.6 | 100.03 99.08 100.40 6.99 1.46 1.87 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  02.02.11  09.08.11/ 24.07.19, 9.0 | 1058 @ 106.66 150 495 107.00 107.30 5.58 2.74 0.67 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 203 | 11049 | 074 12 109.75 110.49 11.23 8.12 1.31 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 & 1084 @ 113.02 50 000 113.00 113.10 9.65 5.96 2.92 MeTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 @ 1084 ' 113.10 104 129 113.00 113.20 9.62 5.95 2.92 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11] 08.08.13 9.0 33.2 | 101.67 | 147 101.55 102.60 7.23 4.66 0.67 BB/ Tenekom
CHBYPXong1 1500 R 1047 05.05.11 01.11.12 23.9 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13] 23.0 @ 35.1 100.12 200 002 100.12 100.30 9.90 4.86 1.60 B/l notpe6. ToB.

CuHeprusi-3 2500 R 1000 21.02.11 240211  18.08.14 3.0 | 457 | 100.40 99.80 101.00 8.29 497 0.26 B/ notpe6. ToB.




Fixed Income Daily 16.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 325 101.49 8031 101.37 101.49 12.16 6.14 2.02 aBToNpoM
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 33.0 83.71 6.79 0.01 2.54 Tenekom
Cuctlanc 1 3000 R 850  12.04.11 08.04.14 413 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 416 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.1 105.44 67 500 105.30 105.40 7.27 4.61 1.95 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  15.02.11  14.08.12] 12.08.14 210 @ 455 112.82 | 0.07 78 696 112.81 112.83 6.94 6.52 1.46 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 24.11.16, 250 @ 734 110.00 20 000 109.99 110.00 7.23 5.67 1.67 BB-/Ba3/BB Tenekom
CutpoHuke BO-1 2000 R 1150 211210 26.06.12] 18.06.13 20.0 & 315 101.39 100.00 102.20 11.00 5.78 1.31 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 11.0411 151012 07.10.13 230 @ 352 99.50 100 100.40 11.24 5.39 1.59 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 9.80 08.12.10 121211/ 05.06.13 13.0 @ 31.1 101.25 101.00 101.50 8.61 4.83 0.92 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 16.9 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 78 CTPOUTENLCTBO
CrpTpras02 5000 R 849 14.01.11 13.07.12 20.2 83.55 322 83.10 83.55 21.73 5.07 1.25 CTPOUTENLCTBO
C1pTpras03 5000 R 850 14.04.11 11.04.13 293 | 8448 81.00 87.97 1726 | 502 | 187 CTPOUTENECTBO
CY-155 306 3000 R 1550  16.02.11  24.0211) 15.02.12 3.0 15.2 98.75 205797 98.62 98.75 19.70 7.83 0.23 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 21.9 100.10 2501 100.10 100.15 -0.06 1.80 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 320 & 117.0  101.61 0.01 308 687 101.25 101.70 8.79 4.59 215
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 18.2 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 34.7 10042 | 0.16 215011 100.37 100.42 7.20 3.60 243 B+// cbipbe
Tattenekom 4 1500 R 825  05.05.11 01.11.12 23.9 100.83 7.94 4.08 1.7 Tenekom
Tardonab 4 1500 R 13.00 01.12.10 01.06.11 6.6 103.19 99.95 103.50 7.01 6.28 0.48 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12 4.0 16.4 101.60 | 0.10 20 877 101.30 101.70 6.09 5.40 0.34 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 4.0 27.8 101.32 9000 101.30 101.50 6.22 5.51 0.29 B2/ GaHku
Tardonab 7 1000 R 1375 171210 231210, 1412120 1.0 25.3 100.94 | 0.14 100.65 100.80 244 6.79 0.10 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11] 12.06.13 7.0 31.3 99.84 7.10 3.50 0.55 MaLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 16.0 404 102.70 24 101.70 102.65 6.41 413 1.20 aHepreTMka
TrK-102 5000 R 16.99  04.01.11  11.07.11] 01.07.14, 8.0 441 106.70 106.28 106.75 6.00 7.94 0.58 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 3.0 271 75.01 JHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 34.6 100.00 164 000 99.30 100.03 9.20 4.49 2.32 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 9.6 100.01 99.80 100.00 6.83 3.37 0.72 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 18.8 JHepreTuka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 36.0 @ 83.9 100.95 | 0.05 100 002 100.70 101.00 8.51 4.32 242 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13] 24.08.17 340 825 100.00 99.90 100.09 8.43 4.14 2.32 aHepreTMka
TrK-6MnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12] 4.0 15.4 102.19 2.26 2.56 0.27 JHepreTuka
TrK-8 01 3500 R 880  12.05.11 10.05.12 18.1 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 33.0 @ 819 100.05 20738 99.90 100.05 8.21 4.04 2.29 aHepreTMka
TepHa-® 02 1500 R 1.000  06.05.11 04.11.11 11.8 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 6.4 57.50 40.00 75.00 206.50 6.07 0.16 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 4.0 15.9 100.00 83.31 100.00 7.08 3.49 0.29 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 32.9 109.55 109 109.55 110.15 16.10 9.15 1.83 (buHaHCbI
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 35.7 100.50 1352 100.50 100.59 8.84 4.39 242 /B1/B NpoM3BOACTBO
TMK-03 obn 5000 R 9.80  15.02.11 15.02.11 31 100.84 1953 100.85 100.95 6.42 4.85 0.24 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411  25.0412 23.10.13 180 @ 358 102.82 | 0.15 102.62 103.00 9.94 575 124 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 27.8 104.98 104.68 105.10 7.22 4.51 1.94 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 55.4 103.26 | 0.06 102.70 103.10 7.94 4.25 2.96 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 1.0 19.2 101.09 100.70 100.85 0.92 7.40 0.10 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 7.8 102.77 102.45 102.79 5.90 5.00 0.58 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 334 100.60 1 100.56 101.10 7.79 3.94 2.29 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 416 101.67 | 0.07 50 000 101.65 102.25 7.83 4.05 2.82 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 29 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 55.0 @ 1034 @ 105.84 105.50 106.00 8.12 9.19 345 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70. 31.03.11 29.03.12 16.7 102.00 101.01 103.00 7.26 4.25 1.22 JHepreTuka
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 15.7 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 19.2 100.10 10.16 4.98 1.31 MalLLKHOCTP.
Ypancu6/K 50-03 3000 R 9.50  01.02.11 29.10.13 36.0 100.03 59 820 100.00 100.05 9.82 2.37 1.33 B+// (bUHaHCbI
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 15 99.90 99 100.03 6.87 311 0.11 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 8.3 104.05 | 0.04 196 224 104.04 104.09 8.37 6.95 0.60 B+// (buHaHCbI
Ypancu6IK3 1500 R 16.50  24.02.11 23.02.12 15.5 108.93 108.50 109.49 9.09 7.55 1.07 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 143 108.50 107.75 108.50 8.90 7.58 0.98 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12, 2.0 143 101.20 200 101.20 101.49 741 7.02 0.17 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 11.2 102.96 103.00 6.79 4.87 0.84 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 204 107.06 104.56 106.95 7.32 547 142 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 53.5 101.70 44182 101.60 101.80 8.71 441 341 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 05.05.11  09.11.11 01.11.12 120 @ 239 100.12 10.76 5.38 0.86 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 122 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 16.1 101.90 20 000 101.68 102.00 6.17 4.16 0.76 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 29.0 101.16 100.00 101.40 7.85 3.70 1.86 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 10.8 101.35 | 0.20 80 101.30 101.35 5.80 3.59 0.82 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715  29.03.11  26.09.13] 15.09.20 35.0 | 119.7 = 100.21 248 503 100.34 100.45 718 3.56 244 /Baa2/BBB aHepreTMka
®CK EQC-07 5000 R 750 29.04.11  27.10.15] 16.10.20 60.0 @ 120.8 /Baa2/BBB JHepreTuka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 35.0 | 119.7 = 100.31 170 001 100.34 100.40 7.14 3.55 244 /Baa2/BBB aHepreTMka
®CK EQC-09 5000 R 799  29.0411 241017 16.10.20 84.0 @ 120.8 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15] 15.09.20 59.0 & 119.7 @ 101.19 3215 101.15 101.19 7.58 3.82 3.82 /Baa2/BBB JHepreTuka
®CK EQC-11 5000 R 799 29.0411 241017 16.10.20 84.0 @ 120.8 /Baa2/BBB aHepreTMka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11] 12.06.13 7.0 313 100.20 100.50 100.60 7.58 4.06 0.52 /Ba3/B+ GaHku
XK® bank-4 3000 R 710 12.01.11 12.10.11 11.0 99.95 0.25 99.90 100.10 7.35 1.77 0.82 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011, 17.04.13 110 295 100.80 100 002 100.80 101.00 744 2.02 0.84 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.00 27.01.11  30.0412 23.04.15 180 @ 54.0 102.25 | 040 6000 102.20 102.25 7.50 219 1.28 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10.000  11.01.11 12.07.11 8.0 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12, 24.06.14 20.0 @ 439 102.00 75.00 102.20 8.01 4.52 1.38 B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 9.6 101.60 1034 101.50 101.60 6.48 4.56 0.53 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 36.3 100.08 | 0.08 100.00 100.15 8.39 4.1 2.50 notpeb. ToB.

Yepkm30B01 2000 R 1275 30.11.10 31.05.11 6.6 103.10 50 103.10 103.30 6.90 6.17 0.48 notpef. ToB.




Fixed Income Daily 16.11.10

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANCUIBE | K3MUTAN

[ara Mecsues ao Toprogbiit KotupoBku LoxoaHocTb, % .
06bem, | KynoH, Dop, PeiTuHr
Bbinyck Llena WUzm. obbem, wr CekTop
MAH % KynoHa | odepTbl = noraw | o¢pT | moraw (0cH+PMIC) nokynka | npopaxa = ogpt | noraw | Tekyw = TeT FImis
KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)
YTr3 0306 8000 R 8.00  26.04.1 1| 28.04.11  21.0415 50 @ 539 95.50 JoTo3BaH/ NpO13BOACTBO
4T3 60-01 5000 R 16.50 071210  08.12.11] 04.1212 130 250 @ 10575 & -0.25 73720 105.70 106.15 = 10.82 7.78 0.86 lotossan/ npou3B0ACTBO
Onemnz-02 2300 R 2100/ 09.1210, 14.06.11  04.09.14 7.0 | 463 = 10519 | 0.04 212 103.21 10519 | 1157 4.98 0.48 (uHaHCbI
OheproCr-1 1500 R 12.000  19.11.10 20.05.11 6.2 3HepreTuka
OHvKpeanbark-05 5000 R 750/ 080311 03.09.13 01.09.15 340 584 | 10040 & 0.15 100.25 100.55 747 372 237 /Ba3/B+ GaHku
tOHuMUNK 01 2000 R 14.00,  08.03.11 06.09.11 98 103.98 103.00 104.97 8.93 6.71 071 notpe6. ToB.
10TK 5O-01 2000 R 11.00  19.01.11 211011 17.10.12) 11.0 = 234 | 103.75 103.30 104.50 6.92 2.64 0.84 /B1/B Tenekom
I0TK 60-04 1000 R 1140 20.01.11 18.10.12 234 | 10555 100.00 106.00 8.51 2.69 161 /B1/B Tenekom
0TK-05 06. 2000 R 7.80 01.12.10 30.05.12 18.7 | 100.62 7.77 3.96 1.32 B1/B Ternexom
0Taitp-® 03 2000 R 14.000  14.12.10 14.12.10 1.0 TpaHcnopT
0Taitp-® 50-1 1500 R 12.50  28.12.10 26.03.13 28.7 | 103.69 103.16 104.04 11.14 3.00 1.85 TpaHcnopT
0Taitp-® 6O-2 1500 R 12.50  28.12.10 26.03.13 28.7 | 103.83 103.16 104.05 11.07 3.00 1.85 TpaHcnopT
Akytckan 5O-01 3000 R 825 08.03.11 03.09.13 341 | 10130 | 0.55 407 154 100.50 101.00 7.87 4.06 2.34 BB/ 3HepreTika
AkyTckaH02 1200 R 10.30,  10.03.11 08.03.12 16.0 | 103.10 = -0.60 130 367 103.10 103.80 767 4.98 1.06 BB/ JHepreTika




Fixed Income Daily 16.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 0.5 100.29 100.00 0.94 3.99 0.04 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 182 = 100.62 7.04 3.84 0.77 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 432 100.00 20 100.00 101.00 8.27 4.36 214 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 75 101.60 760 101.40 105.50 7.65 5.03 0.55 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 0.3 100.13 100.03 100.10 1.46 2.33 0.02 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 115 | 100.62 100.40 100.90 7.02 2.56 0.71 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 24.6 100.87 100.55 102.79 8.48 248 0.91 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 9.6 101.08 100.05 102.10 6.90 2.02 0.71 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 24.8 102.92 100.23 7.30 219 149 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 31.8 105.34 40378 100.00 105.34 7.46 2.39 1.78 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 18.1 101.81 101.90 8.18 4.80 1.00 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 6.6 104.50 1 103.55 104.05 3.68 4.54 0.28 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.0 100.66 100.40 100.80 6.09 3.80 0.39 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 50 | 100.66 100.40 100.80 6.09 380 | 0.39 BB-// MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 36.8 100.59 100.00 7.90 4.51 2.07 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 61.5 94.98 1.28 2537 94.98 94.99 8.14 3.94 3.50 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 478 99.07 99.00 99.15 7.90 3.90 2.83 BB/Ba2/ MyHULMNanbHbIA
KpacHfipKp4 10200 R 1114, 10.02.11 08.11.12 241 105.98 = 0.13 517 000 105.80 105.98 6.91 2.62 1.36 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 0.8 100.55 1 100.01 5.07 6.95 0.06 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 494 116.08 116.52 116.99 7.38 5.26 3.02 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10000 26.12.10 26.12.10 14 100.64 = 0.05 100.59 100.70 4.15 4.98 0.11 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 44.8 102.20 3360 101.90 103.11 6.91 3.95 2.99 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 56.1 101.00 2452 100.85 100.90 7.25 3.97 3.59 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.7 103.15 49 854 103.00 103.15 6.01 3.89 142 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 140.9 = 94.10 0.03 94.20 94.49 7.78 4.26 7.06 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.000 14.12.10 14.06.17 80.1 99.75 1008 99.71 99.75 747 4.02 4.78 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 133 102.30 2 102.50 102.70 5.87 3.92 0.98 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 34.0 102.56 102.20 103.50 6.57 3.87 2.38 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 22.0 102.93 102.25 103.00 6.08 3.85 1.60 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 7.3 99.30 1000 99.54 99.55 7.55 4.00 4.45 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 6.6 102.66 102.35 102.70 5.09 243 0.50 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop61-06 15000 R 15000 03.12.10 03.06.13 31.0 121.10 170 002 121.10 121.60 6.15 3.09 2.03 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 1500  08.12.10 08.06.14 434 120.75 289 304 120.75 121.25 6.96 3.10 2.68 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 374 123.50 50 003 123.51 123.75 6.66 3.03 2.37 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop66-06 110000 R 875 23.11.10 23.11.18 97.7 106.16 105.25 106.50 8.01 2.08 5.37 BBB/Baa1/BBB | MyHuLunanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 52 101.09 = 0.07 17 524 100.82 101.09 6.44 4.44 0.40 /B3/oto3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 416 99.75 0.50 100 008 99.60 99.79 8.24 4.00 2.81 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 31.3 | 10250 & 020 572019 101.81 102.70 7.52 4.38 144 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 162 | 112.00 41031 111.51 112.15 7.07 7.48 1.01 [/B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 11.3 | 100.85 | 0.35 100 001 100.85 101.15 6.85 3.81 0.85 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 244 | 101.05 @ 0.10 400001 100.90 6.93 4.05 0.88 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  19.01.11 19.01.11 22 100.40 14739 100.45 3.88 1.52 0.17 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 12.0 10140 = 0.15 47223 101.23 101.40 4.82 1.52 0.92 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 143 108.10 50599 107.70 108.08 4.86 2.74 1.06 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 28.8 113.85 6700 113.21 113.40 5.82 2.63 1.97 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  05.01.11 06.07.11 7.8 103.90 76 600 103.75 103.90 4.39 2.53 0.59 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 234 110.27 = 0.15 1890 110.00 110.20 5.74 2.56 1.66 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 458 117.35 356 300 117.26 117.40 6.82 5.10 2.92 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 10.6 104.32 1900 104.32 104.48 4.90 4.78 0.81 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 491 104.83 = 0.00 50 000 104.55 104.85 6.82 3.85 3.20 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.7 102.40 435000 102.35 102.45 6.05 3.48 191 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85 02.02.11 01.08.12 20.8 101.70 890 000 101.70 101.80 5.87 3.36 1.53 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 56.8 99.80 336 500 99.70 99.85 7.05 3.31 3.72 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 23.9 100.54 = 0.14 50 000 100.00 100.35 5.70 5.97 1.81 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.1 100.65 37 450 100.50 100.69 5.81 151 1.49 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 32,5 | 100.50 850 99.75 6.03 151 2.34 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 49.8 116.10 745 116.02 116.16 6.84 240 3.14 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 69.6 98.80 59 250 98.85 99.00 7.28 3.62 4.41 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 211 10345 = 040 102.70 103.01 4.40 3.86 0.91 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.000 09.03.11 29.08.18 94.8 98.63 22000 97.00 98.65 7.37 3.54 5.49 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 69.6 98.00 2009 97.81 98.50 7.23 1.78 4.12 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24121 1342 = 97.50 20 91.99 98.00 7.58 217 6.56 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 101.6 = 72.56 1139 900 71.28 72.73 7.67 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 307.1 92.03 0.03 12 000 90.01 92.07 7.77 3.74 10.61 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.1 91.91 4761 692 90.00 91.78 7.28 3.80 5.39 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760  10.02.11 11.08.11 9.0 100.80 293701 100.62 101.25 6.64 1.88 0.68 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 221210 20.06.12 19.4 99.54 0.04 98.55 99.97 7.49 1.75 1.40 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 3.7 102.75 135751 102.70 103.00 7.08 2.26 1.07 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 30.2 115.48 114.00 118.00 6.50 3.24 172 /Ba1/BB+ MyHULMNaNbHbIA
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 29.3 101.70 824 100.52 101.70 6.83 1.95 124 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 6.4 101.19 100.95 102.20 6.64 217 0.48 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 135 | 100.15 48 028 100.14 100.53 6.84 3.50 0.55 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 254 100.38 100.20 100.60 6.80 3.50 117 B MyHUL@nanbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 36.9 108.23 107.00 107.60 6.73 3.14 129 B MyHULananbHbIi
YamypTua-2 1500 R 840 17.01.11 15.07.12 20.3 101.90 3000 101.65 101.80 7.29 4.16 144 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 33.8 101.25 80 100 100.50 101.45 7.82 2.02 1.94 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 6.7 100.50 750 100.50 100.90 7.02 3.90 0.50 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 173 100.00 99.77 1111 744 1.80 1.26 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 31.1 102.31 100.62 104.00 8.07 2.29 1.76 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780  20.01.11 17.04.14 416 100.99 99.82 100.90 7.62 1.93 2.38 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 34.6 105.83 105.00 105.75 7.03 2.30 1.85 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 5.2 100.20 100.01 100.40 6.09 3.23 0.40 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 304 | 10161 7.66 2.08 1.88 BB-// MyHULMNanbHbI




Fixed Income Daily 16.11.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 72 | 102.80 443 4.50 0.56 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 250 | 108.21 5.93 474 1.78 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 196 | 10576 | 0.18 445 3.88 147 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 241210 24.06.11 24.06.13 7.0 | 317 | 108.97 4.24 0.60 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 1.0 | 617 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 52.8 | 103.11 7.15 3.88 3.59 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 150 @ 764 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 835 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.03.11 11.03.15 526 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 488 | 111.22 5.70 3.99 3.27 BB-/Ba3/BB- Cblpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1214 | 101.78 7.49 381 6.88 BB-/Ba3/BB- cbipbe
Bank St-Petersburg-17 100 § 10.50  25.01.11 25.07.17 815 /Ba3/ GaHku
BoM-10 300 § 7.38  26.11.10 26.11.10 04 | 100.25 | 0.12 0.78 3.68 0.03 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 36 | 100.8t | 0.06 3.29 6.20 0.30 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 30.3 | 104.13 5.54 3.52 221 BBB-/Baat/ GaHku
BoM-15 300 § 750 251110, 251110 254115 0.0 | 612 | 96.59 178.86 3.88 0.02 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 52.6 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 789 | 98.82 7.04 344 5.16 BBB-/Baat/ GaHkun
Business Alliance-12 8323 R 8.88  25.01.11 25.04.12 17.6 | 98.88 | 0.00 10.63 224 0.67 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 306 | 103.13 | 0.00 6.38 3.76 218 [Ba3/ BaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 474 | 10899 | 0.10 4.80 3.38 3.35 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88)  21.03.11 21.09.12 225 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 29.7 | 10658 | 0.06 5.94 4.16 218 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 60.7 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.04.11 24.04.18 90.6 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 30.3 [Caal/D chipbe
Gazprom-10 JPY 20000 Y 26.11.37 15.11.10 0.0 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 53 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 252 | 103.48 278 4.41 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.11 15.11.12 244 | 9950 | 0.10 3.15 145 1.93 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 219 | 113.25 3.56 425 2.06 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 360 | 105.98 433 6.21 273 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 32.7 | 10337 3.18 218 249 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 § 7.34  11.04.11 11.04.13 293 | 108.74 3.52 3.38 220 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 330 | 110.10 3.56 341 242 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 39.9 | 10345 3.85 4.86 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 451 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536 31.10.11 31.10.14 482 | 104.37 4.10 5.14 3.60 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 55.3 | 105.35 4.49 5.58 3.95 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 514 | 113.92 272 713 3.52 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.10 22.11.16 733 | 106.75 | 0.38 4.90 291 4.89 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 773 | 101.0¢ 4.87 5.08 5.28 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.11 02.11.17 848 | 10217 5.00 5.32 5.84 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 882 | 107.54 5.25 6.14 5.63 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 90.1 | 114.98 5.64 3.54 5.64 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25  23.04.11 23.0412 23.04.19 180 | 1027 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 112.2 | 107.00 478 3.36 2.84 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 137.7 | 102.25 6.23 3.18 7.88 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.11 28.04.14 28.04.34 420 | 2855 120.88 230 3.57 3.06 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 325.7 | 104.08 6.95 350 | 11.77 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 $ 797, 151210 15.06.11 71 103.46 = 0.00 1.97 3.85 0.56 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 31.9 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.7 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 59.1 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 32.7 | 10343 4.26 2.72 244 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 72 10386 | 0.05 4.36 5.30 0.56 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 9.0 | 10444 | 020 5.50 5.62 0.69 /Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.11 15.02.13 274 D/Caa2/D GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.2 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 72 Toproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 116 | 9250 18.10 5.00 0.86 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75/ 26.04.11 26.04.12 17.6 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 484 | 107.25 437 297 351 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 79.9 | 105.23 5.40 3.02 522 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.05.11 05.11.19 109.2 | 108.05 6.07 3.36 6.63 = BBB-/Baa2/BBB- cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1216 chipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 140.7 | 102.33 6.37 3.25 7.81 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 888  10.03.11] 10.03.11  10.03.16 4.0 | 647 | 99.62 10.01 445 0.30 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 8.3 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 42 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.11 12.10.11 11.0 | 103.95 2.00 6.20 0.90 BBB/Baa1/BBB  MyHMUMnamnbHbli
Moscow-16 407 € 5.06  20.10.11 20.10.16 722 | 101.92 463 4.97 5.14 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.01.11 28.01.12 146 | 105.66 3.16 3.79 113 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 116.9 BB+/Ba2/BB Ternexom
NKNH-12 101§ 1200  20.04.11 20.04.12 174 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 1.0 | 621 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 18.3 | 10362 @ 0.1 449 3.38 1.38 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 254 BB-/Ba3/ (UHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 35.7 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 60.0 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 11.0 = 722 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 § 10.25  03.04.11 29.09.11 10.6 TOproBns
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Promsvyazbank-11 2258 875 20.04.11 20.10.11 11.3 | 104.00 0.01 432 421 0.89 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 185 | 105.04 | 0.00 6.10 4.58 1.35 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 8.0 324 | 109.73 4.90 0.65 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 551 | 113.30 9.10 5.63 3.31 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 68.7 | 108.88 9.19 5.17 4.05 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 87.8 | 109.88 11.35 5.69 4.59 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 18.5 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 289 B-/B1/B- BaHkm
ROLF-11 150 § 13.00  05.05.11 30.06.11 76 | 101.95  0.00 9.75 6.38 0.59 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 19.8 | 100.00 8.99 4.50 1.44 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 0.5 | 10025 = 0.00 0.49 343 0.04 BBB/Baa1/ GaHkm
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 17.7 | 104.30 3.16 6.00 1.38 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 304 | 107.08 417 3.35 2.22 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 28.7 | 101.31 6.88 3.70 212 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 385 | 107.56 453 3.31 278 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 435 | 113.88 473 3.95 2.99 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 10.0 | 71.2 | 100.03 6.91 348 0.80 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.05.11 15.05.17 791 | 103.70 5.61 3.04 5.31 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 91.7 | 11155 5.84 347 5.60 BBB/Baat/ GaHku
RTM-11 CLN 125§ 1200 04.12.10 04.03.11 36 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 542 | 10245 3.03 177 4.09 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 936 | 142.94 4.36 3.85 5.54 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 115.1 | 103.41 4.55 242 7.50 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2144 | 178.88 5.63 3.56 9.22 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2359 | 118.96 22558 709 437 3.15 5.80 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 57 | 10140 @ 0.09 5.58 425 0.46 B+/Ba3/B+ GaHku
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 1.0 | 619 | 96.88 49.19 458 0.07 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.10 01.12.16 736 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/ 03.04.11 03.04.17 7 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 124 | 103.84 2.02 2.86 0.97 BBB/Baat/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 304 | 106.37 3.78 3.05 2.31 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 320 | 10648 3.85 3.04 237 BBB/Baat/ GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 56.5 | 102.86 4.80 267 4.00 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 835 | 99.50 5.49 271 5.62 BBB/Baat/ GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 329 | 11100 076 5.32 439 2.34 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 M7 1112 5.64 4.16 2.94 B+/Ba3/BB- cblpbe
Severstal-17 1000 § 6.70,  25.04.11 25.10.17 84.5 B+/Ba3/BB- Cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 53 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 574 | 106.04 = 0.06 6.20 363 387 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 25 | 101.40 | 0.00 1.89 438 0.20 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 84.6 TpaHcnopT
Tatfondbank-12 0% 12.000  02.02.11 02.02.12 14.8 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 85 | 103.75 452 4.82 0.67 /B1/B NpOK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 82 | 10320 | 0.01 2,07 3.33 0.65 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 225 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.03.11 13.03.13 283 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 51.3 | 10541 4.81 2.96 364 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.1 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 772 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.03.11 13.03.18 80.2 | 11525  1.84 5.33 342 562 = BBB-/Baa2/BBB-  cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1122 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 0.8 Ternexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 81.2 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 74 /Ba1/BB GaHku
Transneft-12 500 $ 6.10  27.12.10 27.06.12 19.7 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.7 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 332 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567  05.03.11 05.03.14 40.2 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 94.1 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 220 CCC/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.12.10 30.12.11 137 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 122 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 7.0 | 31.1 /B1/B Ternexom
VEB-17 600 § 545  22.05.11 22.11.17 85.5 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 175 BBB/Baal1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 182.9 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 114 | 105.32 2.58 3.98 0.90 /Ba2/BB+ Ternekom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 29.9 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 67.2 | 109.24 6.25 3.78 430 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 9.13/  30.04.11 30.04.18 90.8 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 80.5 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 59.3 | 95.90 7.21 323 4.08 BBB/Baat/ GaHku
VTB-11 450 § 750  12.04.11 12.10.11 11.0 | 104.62 2.33 3.58 0.88 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 76 | 103.46 2.55 797 0.62 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.04.11 30.10.12 238 | 106.81 3.00 3.09 1.84 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 248 | 99.88 12.06 6.01 1.67 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 335 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 514 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.11 04.03.15 52.3 | 103.64 5.50 312 3.69 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 63.9 | 100.35 413 4.24 4.58 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 31.0 | 917 | 104.50 4.96 329 225 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 120.7 | 98.68 6.73 3.32 714 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 56.0 = 299.8 | 101.08 5.98 3.09 3.89 BBB/Baa1/BBB  |6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproenn
PykoBoguTtenb ynpasneHus

Cepren LLlemapnos, she _sa@uralsib.ru

YnpasneHue npopax

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

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

ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

YnpasneHue Toprosnu

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

anaBneHme Nno pblIHKaM JOJITOBOIro Kanurtana

KopnopaTuBHble BbINyckn

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

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

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

COﬂpOBO)KJJ,eHVIe NnpoekToB

lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru

FanuHa Nyaeima, gud_gi@uralsib.ru

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

AHanuTunyeckoe ynpaslieHue

PykoBopguTens ynpaBneHus

KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

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

JonroBble obs3aTenbCcTBa

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

fOpuin fonbaH, golbanyv@uralsib.ru

Crpaterus/Monutrka

Kpuc Yndep, cweafer@uralsib.ru

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

JKOHOMUKaA

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

BbaHkn

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

AHanus PbIHOYHbIX AAaHHbIX

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

AHMMUNCKUN 93bIK

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

Mon e Butr, dewittpd@uralsib.ru

Xuccam Natud, latifh@uralsib.ru

AunzanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

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

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

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

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

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

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

MwuHepanbHble ypobpeHus/
MalumHocTpoeHune /TpaHcnopT

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

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

PepakTopckas rpynna

Pycckun a3bik

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

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

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npy Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaTbCs WU
paccMaTpmMBaThCA Kak odepTa MM npeanoxeHve Aenate ohepTbl. HECMOTPS Ha TO YTO fAaHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMMarbHOW TLLATENbHOCTbIO,
YPAJICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNIA NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHhopmaumnm.
Hu YPANICWIB, HM areHTbl KOMMaHum unv apduinmpoBaHHble IMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MoDbIe NMPsMble UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHMs
HacTosLlero BlonneTeHs UK cogepxallencs B HeM nHbopmaumm. Bce npasa Ha OonneteHb npuHagnexar OO0 «YPAJICVB Kanutan», n cofepxaliascs B Hem
MHMOPMAaLLMA HE MOXET BOCMPOM3BOAMTLCS MW PACNpOCTPaHATLCA 6e3 npeaBapuTeNibHOro NMCbMEHHOro paspelleHns. © YPANCKUE Kanutan 2010
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