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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 7.9 9 26 (338)
l"asnpom-11 741 5 20 (190)
Cucrema-3 75 5 21 (469)

CblprBble PbIHKUN
WU3meHenue, %

3Hay. 3afeH. 3aMec. YTD
3onoto, $/yHums 13531 1.3 16 23.3
Urals, $/6app. 834 2.8 56 8.9
S&P Metannbl, uHA. 1785.7 23 (1.4) 46
S&P C/x npoa., uHa. 726.4 35 2.2 18.0
HEHE)KHbII?l PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.1 0.2) 00 (1144)
Kopcueta 486.9 (69.7) 30 (347.2)
[JenoauTsi B LIB 459.6 421 (7.5) 19.3
WU3meHeHue, 6.0.
NDF 1Y, % 442 1 25 (2086)
MOSPrime ONN, % 2.83 (5) 17 (162)
WU3meHenue, %
USDRUB 31.05 (0.8) 14 34
NHpekcbl
W3meHehue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 159.0 (1) (5) 3
EMBI + Spread 2814 (3.0) (10.6)  (13.1)
NHpnKaTuBHbIE canpepabl
133 6.n. 6.n. 390
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NHpn KaTopbl AeHEeXXHOro pbiHKa
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Ucemovyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUba

Ten.: +7 (495) 723-7020 |

CTPATEIrMA

BHELLHWIA PbIHOK

BaxxHOM MaKpOCTaTUCTUKM CErofHs He OXMWAAeTcs, HO HOBOCTU 13 Kutas vnu no MpnaHamm moryt
YCKOPWTb [BVIXEHME PbIHKOB. BYepallHin AeHb HakoHeL-TO 3aBepLUMICA POCTOM, HO CEroAHA Mbl
OXMAAEM HEUTPANBHOM AMHAMUKIN HA OTKPBITUM. .vveiiiiieiiiieiieeii et crp. 2

BHYTPEHHUW PBIHOK

LUb caoBvHYN rpaHuvLbl NiaBaloLLero BalloTHOMO KOPWAOPA Ha 5 Kom., YTO ABMAETCA YMCTO TeXHUYe-
CKUM CMeLLEeHVEM, NMPOoaaxW BanioTbl Ha BHYTPEHHEM pbiHKe npogosxatotca. AykumoH OBP Ha 1,5
TPSH pyb. He COCTOANCA, CKOpee BCEro MO NMPUYMHE HEAOCTATOHHOMO CMIPOCA. .ovveveerveeeeeaneeene. cp. 2

YpoBeHb NMKBUAHOCTU [OBOSMBHO BbICOK, HECMOTPSI Ha HEKOTOPOE CHUXXEHWE OTMeYeHHOoe BYepa.
CTaBKM Ha pbiHKe MeX0aHKOBCKOro KpefMToBaHus ynanu. Beinnata HAC KoMnaHusMKX B NOHeenb-
HUK NPUBeLET K COKPALLEHUIO NIMKBULHOCTU U POCTY CTABOK. «eveiuereiereinireanieeaieeaieeaiieanneeanees crp. 3

CornacHo MecsHHOM CTaTUCTMKe PoccTaTa, onybnmMkoBaHHOM BYepa, B OKTAOPE MHBECTULIMN B OCHOBHOWM
KanuTan nponomKmnan BOCCTaHOBIIEHME Ha (DOHe pocTa MPOMMPOM3BOACTBA M MHBECTULMWN. HEAABHO Mbl
0BHOBWM CBOW MPOrHO3 MaKPO3KOHOMUHYECKIMX NMOKa3aTener, 1 Tenepb OXMAAEM POCTa POCCUIMCKOM KO-
HOMUKW No mtoram 2010 r. Ha 4%, a HBECTULIMIA B OCHOBHOW KanuTan — Ha 6,5%. .....ccccoeeeeee. crp. 4

EBPOXvm (BB /-/BB)

B npennsepun pasmelleHns pybnesbix obnuraumii KomnaHms onybnmnkoBana HekoTopble hMHaHCO-
Bble noka3saTtenu 3a 9 MecsueB 2010 r., KOTOpble Mbl OLEHMBAEM Kak HEUTPANbHbIE C TOYKU 3pEHUS
OLEHKN KpeauTHoro npoduns EBpoXumma. [onroBas Harpyska EBpoXuMa HaxoouTcs Ha Oonee yem
KOHCEepBaTMBHOM YPOBHE, a HaMepeHWe BbINNaTUTb AMBUOEHAbI He NPeACTaBNsAeT yrpo3bl ANns Kpe-
OWTHOTO Ka4yeCTBa KOMMaHWK, Y4UTbIBas 3HaYMTENbHbIN 3aMac AeHeXHbIX CPeACTB Ha banaHce. W Bce
Xe Mbl NepecMOTPeNIV OLEHKY YPOBHS CMpaBed/IMBON SOXOAHOCTW Pa3MELLaeMOro Bbinycka EBpo-
XWM-3, 0|HaKO 3TO CBfi3aHO C 0bLLen KoppekLmen Ha pybneBoM fONTOBOM PbIHKE. ............. cp. 5

MTC (BB/BA2/BB+)

MTC oTt4mtanacs 3a Ill kBapTan 1 gesatb Mecaues 2010 r. B nione—ceHTsibpe TekyLLiero rofa Bblpyyka
KoMnaHun yBenudmnace Ha 5,01% oTtHocuTensHo |l kBapTana u coctasuna 2,9 mnpg gonn. OIBDA
BbIpoCia Ha 6% kBapTan K kBapTany Ao 1,3 mnpa gonn. OtHowenve Jonr/OIBDA onyctunocs ¢ 1,5
Ha KoHeL, 2009 r. oo 1,3 Ha KoHell gesat mMecaues 2010 r. B obnuraumsax KoMnaHUM moewn noka
HE BULHO. oo cTp. 6

HoBukoMOaHK, pasmeLiaowmin eboTHbIN Bbinyck obnuraumin obbeMom 2 mnpg pyb. CpokoMm Ha
TpW rofa 1 oepTon Yepes NonTopa roda, MOHW3N OPUEHTUPBI MO CTaBke KynoHa Ao 9,0-9,5%, 4to
npennonaraeT 4OXOAHOCTb K ocepTe B AnanasoHe 9,20-9,73%. Haw 0630p, NOCBALLEHHbIN pa3Me-
LLEeHMIO, CM. Ha http://www.cbonds.info /comments /download.php /params/id /47444

RUSSIAN INFORMER

HoBocT™ M KOMMEHTapuMu, OTHOCSILLMECH K PbIHKY aKLuii, CM. B HalleM eXeJHEBHOM MW3JaHuu
Russian Informer.

WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

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

AVHaMnKy TOproB MoOryT onpegenutb HoBoctM 06 WpnaHaum unu Kntae. BaxHOW MakpoCTaTUCTUKW CErOAHA He
OXMIAeTCs, U OBVXKEHME PbIHKOB BBEPX MMM BHM3 MOXET YCKOPWUTb PeLLeHme BONpoca O NPefoCcTaBneH noMmowm MNpnaHgmum
NV HOBbIE M3BECTUA O BO3MOXHOM MOBbILLEHUW CTaBOK KUTanckM LIb. Byepa MHOEKChI MMPOBbIX PbIHKOB BbIPOCIM B CPeAHEM
Ha 1,5%; OCHOBHbIM ABMWraTenemM pocta CTano Hadano neperosopoB EC 1 MB® c Vpnanaven o npegoCTaBneHUn CTpaHe
uHaHcoBoW. nasa LB VipnaHouu 3asBuWn, Y4TO B HACTOSLUMA MOMEHT ODCYX[aeTcs NMpefocTaBleHne KpeauTa Ha LecsTKu
MUNNMapLOB [ONapoB — UCTOYHMKKM B EC HasbiBaloT cymmy ot 45 mnpg gonn. Ao 90 mnph nons. B npennsepun pelleHns no
NpnaHouu eBpo CTan HakKoHel, YKPennaTbCs, MNOAHABLUMCL TONIbKO 3a nocnefdHuve Asa AHa ¢ 1,35 ponn./espo o 1,36
ponn./espo. CerogHa oxuaaetcs soictynneHne rnasbl OPC beHa bepHaHke Ha LLlecTon eBponenckon koHdepeHumm rmas LB Bo
@OpaHKdypTe, W, CKOpee BCEro, ero peyb OyOeT NOCBALLEHA MNPOrpaMMe KOMMYeCTBEHHOrO CMSArYeHus, MPOBOAVMOWN
kpynHenwmM LB Mupa. OnybnumkoBaHHas Byepa B CLLUIA cTaTMCTMKa MO pbIHKY Tpyda Momaepkana Mo3UTUBHBIA HacTpow
MHBECTOPOB: 3a Hefento Yo obpalleHnin 3a Nocobusmm no 0e3paboTuLe BbIPOCIO Ha 2 ThiC., TOra Kak OXMAANCs pocT Ha 6
TbIC. [LOXOOHOCTW AecATUNETHUX aMepuKaHckmx obnuraumin CLUA 3a BYepallHWIM AeHb OCTanucb 0e3 M3MeHeHWUI Ha OTMeTKe
2,9%, BYepa B Xo[e 04epeaHoro Beikyna bymar ¢ peiHka @PC nprobpena obavraumm Ha cymmy 7,2 MApL LOS.

HakoHeL-To pocT. 3a BYepallHUN AeHb CNpef NHAMKATMBHOMO CyBEPEHHOMO BbiMycka Russia’30 mpakTuyeckm He M3MeHUnCs,
OCTaBLUIMCL Ha ypoBHe 157 6.n. (CyxeHue cnpeda cocTaBuno nuwb 1 6.0.), UeHa Bymary Takxe M3MeHWnacb COBCEM
He3HaumTenbHo (118,2% oT HoMuHana). OcTanbHble CyBepeHHble BbIMyCcKU Mokasanu 6Hosiee yBepeHHbId pocT, Russia’28
npubasmna B UueHe 52 6.n. 8o 177,9% o1 HoOMWHana, Ho B NpeablayLime AHM Gymara 1 nocTpagana cunbHee Apyrmx CyBepeHHbIX
BbIMYCKOB. B KOPMOpaT1BHbIN CEMMEHT HAaKOHeL,-TO BepHYN1Ch MokynaTtenn. Ha doHe BYepallHero pocta UeH Ha HedTb Hornee
4YeM Ha 2% eBpoobnuraumm Fasnpoma Monb3oBanMcb CNPOCOM M MOAOPOXann B cpedHeM Ha 30 6.n., a camble ONWHHbIE
Oymaru, Gazprom'37, BbIPOCAK C LieHe cpa3y Ha 318 6.n. go 105,9% oT HoMuHana. HoBbin Bbinyck Gazprom'15 nogopoxan
BYepa Ha 120 6.n. o 101,2% (poxoAHOCTb cHU3MMach € 5,09% Ao 4,84% ). KoTMpoBKM eBpoobaMraumm NyKOWNa BbIPOCIN B
cpenHeM Ha 80 6.n. EBpoobnuraumm BTb nopopoxann B cpeaHeM Ha 50 6.n. — BYepa CTano M3BECTHO, YTO BaHK NpoBOANT
BCTPEYN C MHBECTOpPAMMN U pacCMaTpMBaET BO3MOXHOCTb pa3MelleHrs eBpoboHOOB B peanax. EBpoobnuraumm CoepbaHka u
PCXB ctann ctomtb OOpoxe B cpefHeM Ha 15 ©.n. Ha a3maTckux pbiHKax cerofHs yTpOM eAmHas TeHAEeHLMs OTCYTCTBYeT,
(bloyepcbl Ha amMmepuKaHcKne OHAO0BbIE MHOEKCH! W LieHbl Ha HedPTb AEMOHCTPUPYIOT He3HauYUTENbHbIN pocT. OXnaaeM cnabo
BblIpa>KeHHOW AMHAMUKM Ha OTKPbITUM TOProB B Poccuu.

Onbra CTrepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

LB caBuHyn BBepx BanioTHbIN Kopuaop. Kak CTano B4yepa M3BeCTHO, HedaBHO LIb caBMHYN BBepX rpaHuLpl NAaBatoLLero
BaJIIOTHOrO KOpWAopa Ha 5 Kor., HO, CKopee BCEro, 3TO ObINI0 YUCTO TEXHUYECKMM CMELLIEHNEM. B cepefiiHe OKTSOPS nnaBatoLwnii
Kopuaop GuBanioTHOM KOp3unHbI Bbin paclumpeH no 50 Kom. B Kaxaylo CTopoHy Ao 32,9-36,9 py6. Korga py6nb npubnmxaetcs
K BepxHeW rpaHuue kopugopa, LIb coBepluaeT vHTepBeHUMM Ha cymmy 650 MAH JONAN. M CABWIaeT rpaHuLbl MiaBaloLwero
BaNIOTHOro kopuaopa Ha 5 kon. B nocnegHee Bpems pydnb npogonxan cnabets, v LB, BeposTHO, npogonkan npofasaTb
BanioTy — B nocieflHee BpeMs HabnofaeTcs Takxke TEHAEHUMS K COKpALLEeHMIO BasloTHbIX pe3epBOB. M0 MHEHWIO NepBOro
3amnpepa LIb Anekces YniokaeBa, cnabocTb pybns cBsi3aHa C NMOBbILEHHBIM CMPOCOM Ha BanioTy: B HOOpe—aekabpe TekyLero
roga 6aHkaM M KOMMNaHWAM HeobXoAMMO MOoracuTb BHELWHWI fonr B pa3mepe 25,5 mnpa fonn. OgHako dyHOaMeHTanbHble
hakTopbl OCNabneHus pybns B HACTOALWMA MOMEHT OTCYTCTBYIOT: LieHa HedbTU B MocCnefHee BpeMst CTabuiibHO AepXKUTCA Bbille
80 ponn./6app, a OKTAOPbCKME MAaKPOIKOHOMMUHYECKME UHAMKATOPbI CBUAETENbCTBYIOT O POCTE POCCUMNCKOM 3KOHOMUIKM.
CornacHo Halliemy NporHo3y, K KoHLy rofga pybns ykpenutcs fo 29,99 py6/oonn.

AykumoH no OBP He cocTtosncs. Buepa LB npegnonaran pasmeLLats HoBble OBP 16-11 cepun Ha 1,5 TpnH pyb.c noralleHnem
18 ceBpans 2011 r., HO perynsTop OTMEHWUN aykKuuoH Ge3 obbscHeHus npuynH. Ckopee BcCero, Ha OBymarm npocto He
chopMMPOBAICS AOCTATOYHBIV CMPOC — Mbl Y& OTMEYanu, YTo B HaCTOALLMIA MOMEHT He HabnoaaeTcs M30bITKa NMKBULHOCTA.
Mbl fiymaem, 4to LIb NOBTOPWUT NOMbITKY pa3MecTTb HoBble Bymarn 6amxe k fekabplo, Korga TPagnUMOHHO YBENUYMBAETCS
06bem cBOOOAHOM NMKBUAHOCTL. Ha AaHHbI MOMEHT COBOKYMHbIN 0bbeM pbiHka OBP coctaBnseT 875 Mnpa, 40MN., U3 KOTOPbIX
nopsiaka 200 mnpa pyd. OyaeT noralleHo B cepeuHe aekabps.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

CTaBKU MeXX06aHKOBCKOro KpeanToBaHUA CHNXXaloTCA

Gﬂh YPAACMIB | K3MUTAN

YpoBeHb NMKBUOHOCTM BYEpa CHU3WACHA, OCTaBLUMCb, HECMOTPS Ha 3TO, Ha AOCTAaTOYHO BbICOKOM YPOBHE, TakK YTO CTaBKM Ha
PbIHKe MeX0aHKOBCKOrO KpeAMTOBaHWA BYepa TakXke CHUXanmMcb. MIHAMKaTMBHas OAHOAHEBHas cTaBka MosPrime noTepsina
56.n. 1 coctaBuna 2,83%. OCTaTKM Ha KopcHeTax KpeamTHbIX opraHm3aumii B LIb ymeHblnnmcs Ha 69,7 Mnpga pyo. oo 486,9
MIpL pyb., Aeno3utsl HaHkoB nNpubasunn 42,1 mnpg gonn. o 459,6 mnpa py6. PEMO-ayKUMOHbI CHOBA He COCTOSNMCh, YTO
yKasblBaeT Ha [OCTaTOYHbIA YPOBEHb NWKBUMAHOCTM B OaHKOBCKOW cucTeme. Komnawumam npenctout ynnatmute HAC B
MOHEAENbHUK, W CBA3aHHbIA C 3TUM OTTOK CPEACTB MPMBEAET K YMeHbLUEHWIO 06beMa NIMKBUOHOCTM U POCTY MEXOaHKOBCKMX

CTaBOK,; BMpo4eM, cerogHa CUTyaluna MOXeT OCTaTbCA cTabunbHON.

Buepa LB PO onybnunkoBan faHHble O MeXAYHapOAHbIX pe3epBax Ha
12 Hoabps. OObeM pe3epBoB cocTaBmn 495,7 mnpg gonn., 4o Ha 3,5
MIIP4 AOSU1. MeHbLLE, YeM Hefenen paHee.

Pybnb BYepa HacCTMHHO OTbIFpaN CHWXEHWE MpPeaplaywmMx Cceccuni u
YKPENWCA MO OTHOLLEHMIO 1 K Jonnapy, v K eBpo. Jonnap nopellesen
Ha 38 koneek o 30,99 pyb./nonn. Ha 3akpbiTve ceccun Ha MMBB npu
obbeme Topros 10,33 wmnpg gonn. (Ha ypoBHe npedblayliero
TOProBOro AHs), a eBpo — Ha 2 Komewkn fo 42,31 pyb./eBpo.
CToMMOCTb OUMBANIOTHOM KOP3WHbI YMeHbLUMNach Ha 22 KOMemku Ao
36,08 pyb. Pybnio okasan nofmepXkKy POCT HedTAHbIX KOTUPOBOK
(ueHa Gappens Brent yBenudunace Ha 2,6% po 84,7 gonn.) wm
ONTUMM3Ma  YYaCTHWMKOB pblHKa. CerofgHs, BNPOYeM, AMHAMWKA

MexayHapopaHble pe3epBbi LIB PD, mnpa. ponn
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NemoyHuk: L6 PO

BHELHMX (hakTOpOB OCTaeTcs 6e3 M3MeHeHWI Mo OTHOLLIEHWIO K NpeablayLlen cecCum, U Mbl OXMaaeM AOCTaTOHHO CMOKOMHOIO
TOProBOro AHs L5 POCCUIMCKOM BanioTbl, OXMAAeMbIV finana3oH konebaHnin — 30,9-31 py©6./gonn.

CoBoKYynHble cpeacTBa 6aHkoB B LIb PO,
Mnpa py6., ¥ opHoaHeBHas ctaBka MosPrime, %

CpepnctBa 6aHkos B LB PO, Mnpa py6. (np.Luk.)

OpHoaHeBHas cTaBka MosPrime, % (1.Luk.)
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1 ueHa 6appens He¢dTu Brent, gonn.
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Mcmoyruku: Bloomberg, MMBbB

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3uHa, berezinana@uralsib.ru
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MAKPO3KOHOMMUKA

OKTAOpbCcKas cTaTUCTUKA oKa3anacb 6naronpusTHom,
POCT 5KOHOMMKM MO UTOraM roga OXXnpaeTcs Ha ypoBHe 4%

JKOHOMMKa B OKTIGpe pocna... CornacHo okTabpbCKOM cTaTMCTMKe PoccTata, OnyGNMKOBaHHOM BYepa, WMHBECTULMW B
OCHOBHOW KanuTan NPOAOSXMIAN BOCCTAHOBIEHWE, TEMMbI KOTOPOro MPeBbICUIN KaK HaLUM OXUAAHWNA, TaK N KOHCEHCYC-NPOrHO3
Y4aCTHMKOB pbiHKa. PocT coctaBun 5,8% 3a mecau, 1 10,7 % No cpaBHEHMIO C YPOBHEM FOAMYHOW AaBHOCTV NMPOTMB KOHCEHCYC-
nporHo3a Mo pAdaHHbiM Bloomberg Ha ypoBHe 8,3% W Hallero nporHosa, cocTaBnssliero 9,2%. LOWHaMMKa OCHOBHBbIX
3KOHOMUYECKMX UHIOMKATOPOB TakxXke Obina MoNOXUTeNbHOW, Y4TO CTano ele OAHWM MOATBEPXKAEHWEM BOCCTAHOBMEHUS
3KOHOMWKM, Hapady C AaHHbIMW O pocTe BBIM, 0OHapoAoOBaHHLIMW MUHUCTPOM 3KOHOMWYECKOTrO Pa3BUTUS SNbBUPON
HabuynnuHon: +3,9% no cpaBHEHWIO C YPOBHEM roanYHON AaBHOCTM U +0,9% (CKOPPeKTUPOBaHO Ha CE30HHOCTb) 3a OKTADPb.

..0narogapsi nNpombilNeHHOMY NPOU3BOACTBY U WHBecTUUUAM. OObeM WHBECTULMI MPOLOSIKMI  MOKa3biBaTb
NONOXMUTENBHYIO AVHAMMKY NMOCe CHUXeHWS B uione. [ns NPOMbILLNEHHOCT OKTAOPb Takke 0Ka3ancs fOBOSIbHO YCMeLHbIM:
NPOMbILINEHHOE MPOU3BOACTBO YBENNYMNOCH Ha 4,2% 3a Mecsal U 6,6% No CpaBHEHWMIO C YPOBHEM FOANYHOW [ABHOCTU.
Mpy30000pOoT BbIpOC Ha 8% W 4,4% COOTBETCTBEHHO. CTPOUTENbHBIN CEKTOP MOKa3an He3HaunTesbHbIN NPUPOCT 3a Mecsl, —
Bcero 0,1%, HO MO CpaBHEHMUIO C YPOBHEM FOANYHOM AABHOCTM NpubaBun 6,3%, 1 Mbl 0XAAEM AanbHeNLero pocTa BAnoTh
[0 KOHUa roga. O6bem MPoM3BOACTBA CENbXO3MPOAYKUMM cokpaTuiics Ha 18,8% Mo CpaBHEHWMIO C MPOLWUSbIM OKTAOpeM
(B ceHTAbpe CHWMXeHVe rof K rofy coctaBuno 24,8), CHOBa HaNMOMHMB MPO NETHIO 3acyXy, KOTOpas MOCTeNeHHO YXOAMT B
npoLusioe. PO3HMYHbIE NPOAAXN OTKBUTANM CeHTAOPbCKME noTepn (Koraa cHuxeHue coctasuio 1,9% 3a Mecsl) 1 BbIpoCn
Ha 2,9% 3a mecsy 1 4,3% C ypoBHS rognMyHou gaBHOCTW. CUTyaums Ha PbiHKe TpyAa HECKOMbKO yXYALMNach: YPOBEHb

be3pabotnubl goctur 6,8% npoTrB 6,6% B CeHTAOPe. PeanbHble pacrnonaraeMble fOXOAbl BBIPOCAN Ha 4,7 MecsL, K Mecsly,
Ho rof Kk rogy ynanu Ha 0,7%.

MpombIluneHHoe NPOU3BOACTBO U MHBECTULIMU MOKAa3biBalOT MUHTEHCUBHbBIN POCT
[vHamuka rof K rofly OCHOBHbIX CekTopoB (%) 1 ypoBeHb BespabotuLibl (%)

TpOMBILLN EHHOE MPOU3BOACTBO
30 - Po3Hu4Has ToproBns

MHBeCTMLMM
YpoBeHb 6e3paboTuup (NpaB. Wkana) - 10,0
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UctouHukn: Pocctat

KomMmnaHuu c rocyyactuem u GrofpkeTHble pacxoabl CTaHYT hakTopamMu pocTa UHBECTULMIA. HelaBHO Mbl OOHOBMNN CBOM
NPOrHO3 MakKPO3KOHOMMUYECKMX MOKa3aTenen, 1 Tenepb Mbl OXMAAEM POCTa POCCUIMCKON SKOHOMMKM no utoram 2010 1. Ha 4%.
Mbl TakXXe 3Ha4MTeNbHO MOBBLICUAN MPOrHO3 B OTHOLUEHWM MHBECTULMIA B OCHOBHOW Kanutan, ¢ +3,6% o +6,5%, nockonbky
OXWAAEM WX yBeNMYeHUA B KOHLe roga. OCHOBHbIM MCTOYHUKOM WMHBECTULMIA CTaHYT KPYMHble KOMMaHWK C rocy4actmeM w

BlopKeTHble pacxodbl. Mbl Takxke 0XMWAaeM Ce30HHOIO POCTa pearnbHOro pacnofiaraeMoro AoXoMa HaceneHns 1 ero yBenm4eHms
Ha 5,5% 8B82010T.

Anekcei lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

EspoXum (BB/-/BB)

KomnaHus ony6numkoBana HekoTopbie (PMHAHCOBbIE NOKa3aTenun
3a lll kBapTan n 9 mecsiues 2010r. B npeaaBepun pasmelleHns oénurauumn

Mbl no-npexHemy cuntaemM npuBneKaTeNnbHbIM pasmellaemMbii Bbinyck EBpoXum-3, oaHako nosbillaeM OpUEHTUP
cnpaBepniBoON [OXOAHOCTU. B MNoHedenbHWK Mbl ONyOAMKOBanNM CreunanbHbli KOMMEHTapUI, MOCBSALLEHHbIM OLeHKe
CNpaBefIMBOM [LOXOLHOCTM pa3sMeLlaeMoro BbiMycka EBpOXwWM-3, KOTOpylo Mbl Onpefdenvnn Ha yposHe 8,7%, 41O
COOTBETCTBYET CTaBKe KyrnoHa B pasmepe 8,5%, TO eCTb HUXKHeW rpaHuLe, Ha KOTOPYIO OpMeHTUPYeT OpraHM3atop 3amma.
OpHako B pe3synbTaTe KOPPEeKLUMW pbiHKa Ha Tekyllen Hedene CTaBKa CNpaBeAMBOW LOXOAHOCTM CMeCTunacb, MO Haluemy
MHEeHWIO0, A0 YPOoBHs 8,8—8,9% (kynoH — 8,75%), To eCTb BRvXe K cepefivHe AmanasoHa.

Mbl oueHuBaem pesynbTaTthbl lll KBapTana kak HeunTpanbHble. Biepa EBpoXuM onybnukoBan HekoTopble (UHAHCOBbIE
nokasatenu 3a lll kBaptan 1 9 mecaues 2010 r. (NonHas BepcMs OT4ETHOCTK ByoeT onybnukosaHa 29 Hosbpa). Mo mtoram |l
KBapTana Bblpyyka EBpoXunma coctasmna 24,3 mnpg pyo., 4TO NpUMEPHO COOTBETCTBYET YPOBHIO NpeablayLLero keaptana. B 1o
e Bpems EBITDA cokpatunack Ha 16,7% fno 6,5 mnpg pyb., a peHTabenbHocTb no EBITDA cHu3mnach go 26,7 % npotns 33%
KBapTasioM paHee. B TO e Bpems CHUXeHWe onepaLMoHHOM NpUbbLINK XapakTepHo Ans 3TOro nepuona, Toraa Kak B 1V ksaprane
peHTabenbHOCTb Mo EBITDA, cornacHo oueHkaM KOMMaHuM, MoxeT Bo3pacTn 4o 31,1% BcneacTBMe Ce30HHOIo pocTa Cnpoca, a
TakXXe 0XWOAeMOoro MoBbILLEeHWS LieH Ha yOoobpeHns nop, BAUSHUEM OrpaHuyeHns skcnopTa 13 Kutas. B uenom 3a 9 mecsaues
2010 r. Bblpy4Ka KOMMaHuUM coctaBuna 69,7% (+26,3% rog k rogy), EBITDA yeennumnack Ha 43,7% no 19,4 mnpga py6., a
peHTabensHocTb Mo EBITDA Bospocna fo 27,8% (+3,3 m.n. rog Kk rofy). YBenmyeHve onepaulMoHHbIX MokasaTtenein Obiio
OOCTUIHYTO BO MHOroM Briarofaps ObICTpPOMY BOCCTAHOBMEHUIO PbIHOYHOW KOHBIOHKTYPbI B cermeHTe hochopHbIX yao0peHn —
peHTabenbHoCTh Mo EBITDA 3Toro HanpasneHus nosbicknach ¢ 14,9% no utoram 9 mecaues 2009 1. Ao BHyLWIMTENbHbIX34,6%
no utoramMm 9 mecaueB TekyLLero rofa, B T0 BpeMs Kak [ong 3Toro HanpasneHuns B EBITDA EspoXuma gocturna 57,7 % npotvs
25% rogooM paHee. OroBOpPWMCS, OHAKO, YTO rMokasaTenu cermeHTa ochOpHbIX yaobpeHWn BKtoYaloT Mpubbinb OT
peanu3aumm XenesHopyaHOro KOHUEHTpaTa, LeHbl Ha KoTopbit B 2010 r. Bbipocin Ha 70%. Mbl Hafeemcst Nnonyymnts bonee
noapobHyo MHMOPMaLMIO O CTPYKType Bbipydkn 1 EBITDA EBpoXuma nocne nybnukaumm nosiHoOM BepcuMM OTHETHOCTM 3a 9
mMecsaues 2010 .

KniouyeBble prHaHcoBble noka3atenu MNpynnbi EBpoXnm
MC®O, mnpg pyb.

2009 Il kB.10 Inir10 Il kB.10 9 mec.10 9 mec. 09 Il ke. 10/ Il ke. 10, 9 mec.10/ 9 mec.09, IVks. 10 20101
usm., % usm., %

Bbipyuka 73,6 238 454 243 69,7 55,2 2,1 26,3 22,8 92,5
EBITDA 16,5 78 12,9 6,5 19,4 135 (16,7) 437 7.1 26,5
[onrocpoyHblit gonr 12,5 15,4
KpaTkocpouHbii gonr 353 26,2 Il ke. 10/ 1 n/e 10, usm., %
CoBOKyNHbIit gonr 478 416 424 1,9 47,0
YucTbii gonr 36,5 354 357 08 39,0
Kanutan 73,2 73,0 84,0 15,1
KanenoxeHus 18,6 6,3 73 13,6 4.4 18,0
PentabenbHocTs EBITDA (%) 224 33,0 28,5 26,7 278 245 311 28,6
Tlonr/EBITDA 29 1.6* 1,6 18
YueTbii fonr/EBITDA 22 1.4* 14 1,5
[onr/Kanutan 0,7 0,6
[ons kpatkocpoyHoro fonra, % 26,1 37,0
[leH.cp-Ba/KpaTkocpouHbIit Aonr 09 04

WICTOYHMKN: JaHHbIe KoMraHuu, olieHKa YPAJICHba

*EBITDA npviBeneHHas K rogoBoMy 3Ha4eHuio
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[donroBasi Harpyska, kak u B npejbiayLiemM KBapTane, octaeTcss HU3Kkon. o utoram 9 mecaues 2010 r. gonr KoMnaHnm
NPaKTUYecKX He WM3MEeHWNCA, a nokasaTeny LONrOBOM Harpy3km OCTanuch Ha YpOBHe npedblgyliero keapTtana. OTHowweHue
Honr/EBITDA n Ynctbin gonr/EBITDA B rogoBOM VMCHUCIEHMM MO UTOram OTHETHOrO Neprofa Haxoamnoch Ha yposHe 1,6 n 1,4
COOTBETCTBEHHO. Mbl OXMaaeM, 410 B |V KBapTane COBOKyMHbIM Aonr EBpoXnMa yBennymTcs, Tak Kak KOMMaHWs nnaHupyeT
HanpaBUTb Ha pedWHAHCUPOBAHME TOMLKO MOSIOBMHY pPa3MeLLaemMoro obAuraluMoHHOro 3anma, Kpome Toro, EBpoXum
MOCTeNeHHO BbIOMPAET AOMrOCPOYHbIA KPeauT Ha cyMMy 261 MIH OONM., NPWBIEYEHHbIN AN OCBOEHUS [pPeMAYMHCKOro
KannmHoro mectopoxgerusa. OgHako Aaxe B Clly4ae yBeNIMYeHWs Jofra nokasaTeny 4ONrOBOM Harpy3ky KOMMaHuKM, Mo Halleun
OLIEHKe, eC/iv 1 BO3PacTyT, TO He3HaYMTeNbHO (M. Tabnuuy).

KomnaHus BbINNATUT NPOMEXYTOo4YHble AuMBUAEeHAbl. Kpome Toro, BuYepa Obin onyOnvKoBaH cCreumanbHbIi 0630p
opraHu3satopa pasmelleHuns obnauraumn, B KOTOPOM, B YaCTHOCTM, COODLWANOCh O HamepeHWn EBpoXuMa BbINAATUTH
MPOMEXYTOUHble ANBUAEHbI B pa3mepe 4-4,5 mnpg pyO. B CBA3M C akKyMyNMpPOBaHWEM Ha DanaHce 3HaunTenbHoro obbema
LEeHEeXHbIX CPefcTB — okosio 15 mipa pyb. B HacToAWMIA MOMEHT BbiMnnaTta AVBMAEHAOB B yKa3aHHOM 0ObemMe He OTpasmnTcs Ha
KPeaMTHbIX MeTprkax EBpoXrMa B XyaLyio CTOPOHY, OHAKO He CTOUT 3abblBaTb O 3HAYUTENIbHOW MHBECTNPOrpaMMe KOMMaHWK,
npennonaratoLLen exerofHble 3aTpaThl B pa3Mepe nopsgka 30 mnpg pyd. 8 2011-2014 rr. Bnpodem, MeHegXMeHT EBpoXuMa
yXe He pa3 roBopun o nposefeHun IPO Kak OLHOM W13 BapWaHTOB MPUWBMEYeHWUs Kanutana, yto, 6e3ycnoBHO, He cnemyet
cOpacbiBaTh CO CHETOB.

Mapus PagyeHko, radchenkomg@uralsib.ru

IMITC (BB/Ba2/BB+)

Bbicokne nokasarenu, HO NepcnekTUB pocTa obnnraunm He BUAHO

Jlyuwe oxugaHui. Buepa MTC ot4mTanach 3a Ill kBapTan v neeatb Mecaues 2010 r. B nione—ceHTabpe TekyLLIero rona Bolpydka
KOMMaHuK Bo3pocsia Ha 5,01% otHocuTenbHO |l KkBapTana W coctaBuna 2,9 mnph ponn. Poct noxopoB obycnoBneH
YBENMYEHNEM MOCTYMNNEHWI KaK OT YCNyr CBA3M, PO3HMYHOro OM3Heca 1 Npofaxun obopyLoBaHWs, Tak U OT LOMONHUTENbHbIX
CepBMCOB, BKIIlOYas nepedady AaHHbix. Bnarogapst 3chdekTMBHOMY KOHTPOMIO Haj onepaumMoHHbIMK pacxodamu (Mx pocT
coctaBun 5% kBapTan k kBapTany) OIBDA B Il kBapTane yBenudmnacb Ha 6% Mo CpaBHeHWIO C NpedblayLLM KBapTanom [0
1,3 MApA [OJ., H4TO NMPUBESIO K MOBbILLeHWIO peHTabenbHocTy no OIBDA ¢ 44,5% Bo Il kBapTane no 45,0% B Ill keapTane. B 1o
Xe BpeMs creflyeT OTMEeTUTb, YTO B COCTaBE OMepaLMiOHHbIX PACXO40B CYLLECTBEHHO Bblpocia cebecTonmocts 06opynoBaHus, a
TakXXe KOMMepYecKkmne 1 MapKeTnHroeble pacxomdbl (Ha 11% n 13% oTHocuTenbHO |l KBapTana COOTBETCTBEHHO), YTO CBSA3AHO C
yCuneHneM KOHKYpPeHLMU Ha POCCUIACKOM pbiHKe. Ha BENMYMHY YACTOM NPUObINM NOBAMANO CHUXEHWE NMPOLEHTHBIX PAaCXOA0B U
POCT f0X0A0B — Ha 11% 1 25% cooTBETCTBEHHO. Ha 3TOM thoHe yncTas npubbinb Bblpocna B |l kBapTane Ha 31% a0 0,5 mnpf,
[0NN., a YncTas peHTabenbHOCTb NoBbICKMNack Ao 17,8 % — MakcMManbHoro ypoBHs co Il ksaptana 2009 .

CHMXXeHue ponroson Harpy3ku. COBOKYMHbIV OONT 33 AeBATb MeCALLEB TEKYLLEro roaa CHU3MACA Ha 22 % fo 6,5 mapg gonn., a
€ro CTpyKTypa MpakTU4eckn He WU3MEHWUNacb — AOMS KPaTKOCPOYHOW 3a[0MIKEHHOCTM OCTaeTcs Ha ypoBHe 20%. OTHoleHune
Honr/OIBDA onyctunock ¢ 1,5 Ha koHew, 2009 r. go 1,3 Ha koHel, geatn mecaues 2010 r. YCTbIM ONT COKPATUNCH HyTb
Oonbliue — Ha 26% A0 4,3 MApA A0NA., @ OTHOLWEHKe YiucToro gonra kK OIBDA npubnmsnnock K yposHam 2008 r. 1 coctaBuio
0,9. CokpallieHre [ofira CBA3aHO C KPYMHbIMK NoralleHnsaMm no eBpoOoHAaM, OfHAKO 13-3a HeflaBHero pa3meLleHns pyoneBbIx
BbINYCKOB Ha 25 mnph pyb. Mbl oxmoaem BO3BpalleHVs MokasaTenein AONroBOM Harpysku B KOHUE rofa K YPOBHSM,
OTMEYaBLUMMCA MO COCTOAHMIO Ha KoHel | nonyroamna 2010 .

MoTeHumana pocta He BuUAHO. PybneBble obnuraumm MTC TopryloTcs nNpakTUHecky Ha OLHOM KPWBOW W, Ha Hall B3rnsg,
oLleHeHbI BMoJIHe CnpaBenvBo. MepcnekTnB pocTa eBpoobanraumii Takxe He BUAHO.

tOpuvi FonbaH, golbanyv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

19 Hos0psA
20 Hosbps
22 Hosbps

23 Hosbps
24 Hos0ps

25 Hosbps

26 Hosbps

29 Hosbps
30 Hosbps

1 nexabps

2 nekabps
JleHeXXHbIN pbIHOK

24 Hosbps
24 Hos0ps

1 aHBaps

OcbepTta O6beanHeHHble KoHauTepbl-PuHaHc-1 (3 Mapa py6.). Odepta PXO-9 (15 mnpa pyb.).
Ocbepta Mirax Group 2011 (180 mnH gonn.). Morawenne ViHkom-Jlaga-2010 (40 maH gonn.).

PasmelleHne MTnasHas nopora-03 (8 mnpa py6.). Odepta BHewnpombank-1 (1,5 mnpg py6.).
Odepta MMK BO-1 (5 mnpa py0.). Ocdepta Masnpombark-4 (20 mnpg pyo.).

PasmelleHne HoBrkoMbaHk-01 (2 mnpg pyo.).
PasmeteHue EBpoXum-03 (5 mapa py0.). Moratweruve WpkyTtckas obnactb-31003 (3 mnpg pyb.).

PasmellieHne Pecnybnuka Benapycb (7 mnpga py0.). PasmelleHne CaHkT-MeTepbypr-25038
(10 Mnpa py6.). PaameLerne Yomyptus-34004 (2 mnpg py0.). Pa3melleHne MHBecTToproaHk-
BO-01 (2 mnpa pyb.). Ocbepta K CAXO-1 (2 mnpa pyb.).

PasmelueHue PK KasHauern-01 (3 mipa py0.). Ocepta BenoH-Puranc-2 (2 mapga pyo.).
MoraweHwue bark Mockebl-2010 (300 mnH fonn.). OdepTa PocuHTep PectopaHTc-3
(1 Mnpg py6.). NoraweHne MeHseHckas 0bnacTb-34002 (1 mnpga pyob.).

Ocbepta MasnpombaHk-5 (20 mnpg py0.). MNoraweHwe Poccenbxo3baHk-2010 (350 MiH fonn.).

PasmelleHne BHewwnpombaHk-60-01 (3 mnpg py0.). PasmelleHme TKC BaHk-50-02

(1,5 mnpga py6.). Norawexne OP3- 35004 (30 mnpg py6.). MoraweHve BonraTenekom-2
(3 Mnpg py6.). MoraweHue BonraTenekom-3 (2,3 mnpa py0.). MoratieHne FTobyc-JInN3nHr-
@uHaHc-5 (0,3 mapa py6.). Morawerue Xengopunoteka-1 (1,5 mapg pyo.). MoratieHvie
BawkopTocTaH-25006 (1,5 mnpg pyo.).

Odbepta tOrduHCepsmc-1 (0,9 mnpg pyb.).
PasmeltieHme ddko MA-1 (1,3 mnpa py6.). OdepTa TpaHcrascepauc-1 (3 mnpa pyob.).

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. % OKYMNOHa, %  KynoHa, % norawueHus
ObbennHeHHble
3000 100 3,0 10,75 16 mas 2012
19.11.10 KoHauTepbl-PrHaHC- 1
PXO-9 15000 100 0,1 0,1 20 maa 2011
BHelwnpomMbaHk- 1 1500 100 14,0 9,0 21 HosAbps 2011
22.11.10 MMKBO-1 5000 100 9,45 - -
Fa3npombaHk-4 20000 100 8,75 6,85 15 Hos0psa 2012
25.11.10 TK CAXO-1 2 000 100 15,0 10,0 21 man 2012
26.11.10  benoH-®uHaHCc-2 2 000 100 17,0 17,0 24 oespana 2011
28.11.10 BT 2012-2 30000 100 8,75 8,75 28 Hoabps 2012
29.11.10  Ta3npombaHk-5 20000 100 8,75 - -




Fixed Income Daily 19.11.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 191 98.00 5.70 105.00 10.44 4.7 1.31 TOproBnst
AsaHrapa-03 1500 R 925  13.05.11 10.05.13 30.1 100.83 100.65 100.85 9.06 4.57 2.08 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.02.11 15.11.18 97.3 100.40 4500 100.26 100.99 8.20 2.02 4.09 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 119.6 100.00 156 100.50 101.00 7.59 2.04 4.76 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 131.8 99.49 | 0.39 99.00 99.40 8.59 5.86 5.44 /A3/BBB (buHaHCb!
AMKK 406 900 R 870  01.02.11 01.02.12 14.7 103.20 | 0.70 100.02 6.06 212 1.09 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35 15.01.11 15.10.12 23.2 101.37 100.70 101.70 6.46 1.83 1.25 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 445 100.19 100.00 101.77 7.52 1.86 222 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 68.9 100.22 | 042 50 001 99.72 100.22 7.84 1.93 3.20 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 40.0 92.2 100.13 | 0.06 99.80 100.19 7.79 1.90 2.18 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.02.11 15.02.17 76.0 99.92 | 042 99.42 99.92 7.73 1.89 3.21 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210 2112120 1.0 255 100.80 100.80 101.50 6.41 7.92 0.11 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 114 100.90 | 0.40 75.06 101.00 7.00 3.90 0.86 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 190411 240412 151013 17.0 354 | 101.10 31 96.12 10110 | 745 407 | 128 BB/Ba3/ Garkv
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 10.0 345 105.70 148 464 105.70 105.77 6.98 6.63 0.77 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 18.0 36.6 108.85 108.50 109.20 7.66 6.34 1.25 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 55.9 102.35 418 001 102.00 102.40 8.59 218 3.49 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 55.8 100.80 | 0.04 135030 100.80 100.90 8.10 2.04 217 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 32.0 55.9 100.80 62 002 100.60 100.85 8.12 2.04 217 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 55.8 102.25 | 0.25 119 550 102.08 102.25 8.62 218 347 BB-/Ba3/BB- cbipbe
AnT3616-2 06 2000 R 18.000 07.12.10 05.06.12 18.8 100.50 | 0.12 1003 100.50 100.70 18.61 4.47 0.77 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 455 99.83 | 0.33 180 592 99.81 99.83 7.54 7.51 3.11 //BBB- JHepreTuka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 29.1 101.20 4390 100.86 101.25 719 3.82 213 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.04.11 08.04.13 29.1 101.29 50 000 100.86 715 3.82 213 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 11.0 29.1 101.01 98.00 101.00 6.98 4.00 0.82 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 16.0 34.7 99.85 100.09 7.75 3.75 121 /Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 8.4 100.00 75.22 100.00 6.53 3.22 0.64 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.02.11  11.0211] 01.02.13 3.0 26.9 75.18 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 32 87.80 75.00 100.60 76.65 5.60 0.15 [/Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210  21.1212) 131216, 25.0 73.9 108.60 | 0.25 96 671 108.30 108.60 8.06 5.74 1.69 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212] 13.12.16) 25.0 73.9 108.59 | 0.06 35001 108.15 108.60 8.07 5.74 1.69 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212) 131216, 25.0 73.9 108.63 | 0.06 40900 108.30 108.65 8.05 5.74 1.69 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 3.0 154 102.82 | 0.32 102.50 102.80 6.23 8.24 0.25 meTannyprus
BuHGaHK-2 1000 R 1050 28.04.11  05.05.11] 29.04.13 6.0 29.8 100.40 98.00 100.89 9.34 5.24 0.42 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 0.9 100.43 30 100.03 100.43 3.10 4.47 0.07 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 21.7 100.31 100.20 100.40 743 3.70 1.96 /Ba3/BB- notpe6. ToB.
BB/ MM 60-01 3000 R 7.35 15.04.11 11.10.13 35.3 99.95 27001 99.95 100.20 7.50 3.67 2.46 /Ba3/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 7.35 15.04.11 11.10.13 35.3 100.05 | 0.03 37 350 99.95 100.20 7.46 3.66 246 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 7.35 15.04.11 11.10.13 35.3 100.05 37489 98.99 100.20 7.46 3.66 246 /Ba3/BB- notpe6. ToB.
BB/ MM O-06 5000 R 790  30.12.10 27.06.13 31.7 100.75 50 100.60 100.80 7.72 3.91 217 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 31.7 100.97 | 0.22 100.60 100.80 7.62 3.90 247 /Ba3/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 35.3 100.11 67 499 100.00 100.13 744 3.66 2.46 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 151210 15.03.40 357.0 102.10 101.95 104.00 8.48 2.08 10.18 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 27.2 100.00 75.00 100.00 8.15 3.99 1.90 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 325 104.61 211001 104.61 104.99 744 441 220 /Ba2/BB+ Tenekom
BK-MHBecT3 10000 R 15200 11.01.11  14.07.11] 08.07.14 8.0 443 105.81 | 0.51 20 000 105.57 105.69 5.91 7.16 0.58 /Ba2/BB+ Tenekom
BK-MHBecT6 10000 R 830  19.04.11 13.10.15 59.7 100.35 11799 152 100.30 100.40 8.38 4.12 3.78 /Ba2/BB+ Tenekom
BK-MHBect7 10000 R 830  19.04.11 13.10.15 59.7 100.39 8011644 100.25 100.35 8.37 4.12 3.79 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 0.4 100.22 450 99.00 2.65 4.72 0.03 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 0.4 100.20 109 100.12 100.20 2.36 4.23 0.03 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 4.0 34.0 101.44 101.70 101.90 711 2.95 0.28 BB//BB- Tenekom
BHewwunpb 01 1500 R 9.00 18.05.11 221110/ 14.11.12 0.0 242 101.69 441 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 4.0 28.0 101.69 101.50 101.90 6.59 6.13 0.30 B2/ (buHaHCbI
Boct3keb05 1000 R 9.000 21.0411  23.0412] 17.10.13] 17.0 35.5 99.96 | 0.16 34500 99.75 99.95 9.16 4.49 125 B2/ (buHaHCbI
BTb - 5 06 15000 R 740  20.01.11 17.10.13 35.5 100.30 | 0.28 1920 100.20 100.60 7.48 1.84 245 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 120111 13.07.12] 06.07.16, 20.0 68.6 100.60 19400 100.55 100.95 6.96 1.78 1.46 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14, 13.0 494 103.70 75.00 103.50 6.15 2.33 0.97 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.12.10 15.03.13 28.3 100.60 | 0.10 37 000 100.40 101.00 7.52 1.88 1.98 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760 171210 15.03.13 28.3 101.00 | 0.04 100.40 100.98 7.32 1.88 1.98 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 28.3 100.68 1056 100.68 100.80 7.48 1.88 1.98 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11.50  06.04.11 05.10.11 10.7 104.50 33 000 104.30 104.64 6.24 5.49 0.80 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.0211 14.0211) 05.02.13 3.0 27.0 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.12.10 07.06.11/ 29.05.13 7.0 30.8 100.20 20000 100.50 5.82 3.14 0.50 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 22.0 39.7 99.98 6.96 3.44 1.57 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 10.02.11  14.05.12] 06.11.14, 18.0 483 99.85 30875 99.55 100.20 7.38 1.77 1.16 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11] 07.07.15 8.0 56.4 100.28 100.30 100.40 6.62 1.74 0.55 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750 141210 16.06.11] 07.06.16, 7.0 67.6 100.63 77077 100.05 100.70 6.36 1.86 0.49 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11) 07.06.16, 7.0 67.6 100.69 | 0.20 137 625 100.05 100.70 6.24 1.86 0.49 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/  30.11.16, 1.0 735 100.25 140 007 100.11 100.25 4.64 241 0.06 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 08.02.11  09.02.12] 01.08.17  15.0 81.6 100.00 1 100.00 100.10 7.21 1.76 1.07 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65  09.02.11  12.08.11] 02.08.17 9.0 81.6 100.12 2009 100.00 100.30 6.59 1.66 0.67 BBB//BBB (buHaHCbI
B3B-06 10000 R 790 26.0411  19.10.17) 13.10.20, 84.0 120.6 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 36.0 120.6 BBB/Baa1/BBB | GaHku
a3npHed13 8000 R 1475 18.01.11  23.07.12] 12.07.16, 20.0 68.8 112.63 89198 112.54 112.68 6.64 6.53 1.40 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.700  19.04.11  25.04.11) 09.04.19 5.0 102.1 104.50 45440 104.50 104.70 545 7.97 0.41 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 7.0 438 121.07 116 466 121.00 121.11 5.66 0.70 BBB/Baa1/BBB | cbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 19.5 110.25 17 549 110.20 110.50 6.40 5.93 1.35 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.04.11 27.10.11 114 101.30 | 0.10 301 100.70 101.30 5.63 3.44 0.87 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 394 100.67 100.55 102.96 7.1 3.58 2.70 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 23 100.51 100.38 100.55 4.40 3.52 0.18 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  24.11.10 20.11.13 36.6 /Baa3/BB GaHku
aanpomb 3 10000 R 565  10.01.11 10.10.11 10.9 /Baa3/BB GaHku

asnpomb 4 20000 R 785 19.0511 221110 15.11.12 0.0 243/ 100.05 1000  99.96 100.05 341 0.01 /Baa3/BB GaHku




Fixed Income Daily 19.11.10
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 0.0 245 | 100.26 4.35 0.03 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 29.1 100.30 130 000 100.10 100.35 7413 3.55 2.08 /Baa3/BBB- cbipbe
asnpomHedpts BO-6 |+ 10000 R 715  12.04.11 09.04.13 29.1 100.25 25000 100.10 100.50 715 3.56 2.08 /Baa3/BBB- cbipbe
A3OuH 01 5000 R 18.000  08.02.11 08.02.11 2.7 101.59 1498 101.49 101.59 10.66 8.84 0.20 aBTONpOM
eHepKomn1 2000 R 850 211210 21.06.11 72 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 74 101.13 100.96 101.30 6.26 3.99 0.56 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 4.0 87.50 75.00 99.99 52.04 0.57 0.21 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 3.0 274 | 100.94 @ 0.58 100.30 100.60 525 4.62 0.24 BB//BB- GaHku
no6akcbark BO-02 5000 R 8100 220111 250112 220713 140 326 @ 100.40 40 000 100.10 100.60 7.82 4.07 1.05 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911/ 26.03.17 100 & 773 | 101.25 5709 101.25 101.60 7.69 4.56 0.78 BB/ MaLLMHOCTP.
roc 02 1500 R 12000 26.04.11 23.04.13 29.6 | 102.37 95.09 99.97 11.15 5.84 1.95 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 186  101.05 0.15 97.01 100.90 6.40 3.75 0.76 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 1500 18.01.11  21.07.11] 17.07.12, 8.0 20.2 | 105.61 105.21 105.55 6.27 7.08 0.60 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 324 9.99 5.00 14.99 201.86 = 38.66 0.51 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 4.0 28.0 75.11 aHepreTMka
[xendchCul1 2000 R 500 21.04.11 20.10.11 11.2 97.50 95.00 100.00 8.02 2.56 0.84 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 4.0 100.35 100.10 100.65 8.24 4.60 0.30 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.0 93.00 | 0.50 13700 93.00 93.50 10.76 4.61 3.31 TOproBnst
EABP-3 5000 R 1050 03.05.11 031111  25.10.16/ 12.0 = 723 | 102.89 95 000 103.75 103.98 7.26 5.09 0.90 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 5.1 100.58 100.00 2.37 0.93 0.41 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 9.8 100.41 75.00 100.50 3.27 0.93 0.76 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 346  16.12.10 12.06.14 434 | 100.50 100.35 101.00 3.35 0.86 3.24 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 413 | 100.30 100.15 100.50 3.55 0.90 3.09 AAA/Aaa/AAA | BaHki
Espa3sXona®-1 10000 R 925 250311 220313/ 13.0320 280 @ 1134  101.15 020 21574 100.96 101.10 8.88 4.56 1.96 B+/B1/B meTannyprus
EspasXona®-2 10000 R 9.95 02.05.11 28.10.15/ 19.10.20 60.0 & 120.8 @ 100.85 70 000 100.30 100.89 9.95 4.92 3.65 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 250311 220313/ 13.0320 28.0 1134 101.10  0.10 8065 100.51 101.20 8.90 4.56 1.96 B+/B1/B MeTannyprus
EspasXona®-4 5000 R 995 020511 28.10.15/ 19.10.20 60.0 & 120.8 @ 100.85 130 000 100.01 100.89 9.95 4.92 3.65 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 39 IC/ (huHaHChI
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 56.0 = 926 | 102.85 102.00 102.90 8.14 4.32 3.64 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 16.8 75.06 aHepreTMKa
XKenpopun-1 1500 R 18.000  30.11.10 30.11.10 0.4 (bUHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 17.3 | 100.69 93.51 11.77 5.94 1.20 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 224 | 101.50 101.00 102.00 12.40 6.39 148 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 6.3 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100 11.05.11 09.11.11 119 | 101.25 47 486 101.25 101.40 6.86 3.99 0.90 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 31.0 | 100.25 100.24 100.29 5.37 5.40 0.05 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 04.01.11  05.07.12 01.07.14 200 440 @ 101.16 = 0.09 101.05 101.19 7.33 3.94 1.42 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 5.0 29.0 | 100.60 & 0.15 825 100.45 100.60 6.19 3.92 0.37 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12) 22.09.13 230 @ 346 @ 100.25 38058 100.22 100.27 7.69 3.83 1.62 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000 09.12.10 09.06.11 6.8 aBTONpOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 440 | 10050 @ 0.70 41 99.75 100.20 7.94 3.94 2.90 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 7.0 674 | 106.20 70 106.20 106.49 6.87 8.67 0.49 1/BB- TOproBnst
Wunpom 03 1300 R 9.50  18.05.11 18.05.11 6.0 58.55 | 8.25 51.00 65.00 222.81 8.09 0.15 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 125 | 106.95  0.90 105.60 107.19 9.72 7.81 0.84 cepBuC
WHtypucr-2 2000 R 14000 231110 29.07.11] 21.05.13 8.0 30.5 | 101.38 | 0.03 5.88 6.89 0.60 cepBuC
VipkyT BO-01 5000 R 9.25  15.03.11 10.09.13 342 | 101.23 101.20 101.33 8.93 4.56 2.30 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 36.9 101.01 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10300 231110  30.05.11) 20.11.12) 6.0 244 | 101.08 8.01 5.08 0.47 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 34.3 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 7.7 102.30 7166 102.30 102.86 12.22 4.39 0.33 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 126 | 101.48 9.68 5.40 0.87 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 16.1 102.73 102.06 103.77 9.96 5.82 113 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 79 80.08 clx
KOMEMKA 02 4000 R 16.50  16.02.11 15.02.12 15.1 110.26 109.50 110.00 8.00 373 1.07 11B- TOproBnst
KOMEMKA 03 4000 R 9.80  16.02.11 15.02.12 15.1 101.80 101.50 102.00 8.52 2.40 1.09 //B- TOProBnst
Koneiika 50-01 3000 R 950  25.01.11  30.07.12 23.07.13 21.0 326 @ 101.54 101.40 101.65 8.70 2.33 145 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 349 | 100.05 @ 0.05 32575 100.00 100.50 9.28 224 2.32 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 74 [/Ba3/ (puHaHCbI
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 35 100.73 100.08 100.80 6.26 4.36 0.27 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13! 306 | 106.96 10.48 3.38 1.39 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 25.0 | 106.25 2801 105.91 106.25 9.99 3.71 0.89 B CTPOUTENLCTBO
TleHanepr02 3000 R 854  28.01.11 27.01.12 145 | 101.95 6 101.20 101.95 6.91 4.18 1.06 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 172 | 101.18 21290 101.10 101.50 7.25 3.95 127 /Ba2/ aHepreTuKa
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 56.9 | 101.29 101.00 101.40 7.21 4.55 0.64 B-/B2/ (pUHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 3.0 329 | 101.26 = 0.03 101.22 101.59 6.93 6.65 0.21 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12  25.06.13 20.0 = 31.7 | 101.69 101.25 101.75 9.46 5.15 1.35 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 34.2 | 100.05 @ 0.05 100.00 100.35 10.22 4.98 2.25 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 79 98.00 96.01 100.00 12.87 4.7 0.56 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 128 | 101.30 020 7 101.05 101.30 5.89 3.50 0.95 BBB-/Baa2/BBB- | cbipbe
ITykoitndo6n 6000 R 740  09.12.10 05.12.13 371 101.37 | 0.07 100.02 101.30 7.01 3.64 2.52 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 1335, 07.02.11 06.08.12 209 | 110.86 38116 110.67 110.87 6.66 6.00 145 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 1335, 07.02.11 06.08.12 209 | 11119 1201 111.00 111.20 6.46 5.99 1.46 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 209 | 11119 290 333 111.00 111.20 6.46 5.99 1.46 BBB-/Baa2/BBB-  cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 209 | 11119 173 203 111.00 111.20 6.46 5.99 1.46 BBB-/Baa2/BBB- | cbipbe
TykoitnBO05 5000 R 1335, 07.02.11 06.08.12 209 | 11118 58 202 111.00 111.19 6.46 5.99 1.46 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO06 5000 R 920 16.12.10 13.12.12 252 | 104.01 2 104.00 104.99 7.20 4.41 1.74 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 252 | 104.00 75002 104.00 104.90 721 441 1.74 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 43 102.30 2370 102.09 102.30 12.86 9.36 0.32 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 34.2 | 100.34 100.10 100.25 8.27 4.10 2.34 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 34.2 | 100.31 100.00 100.25 8.28 4.10 2.34 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 34.2 | 100.00 1000 100.00 100.25 8.41 411 2.33 TOproBnst
Marnut 6O-04 2000 R 825 14.03.11 09.09.13 34.2 | 100.33 100.00 100.30 8.27 4.10 2.34 TOProBnst

Marnut® 02 5000 R 820 25.03.11 23.03.12 16.4,  100.60 100.48 100.68 7.86 4.07 1.19 TOproenA




Fixed Income Daily 19.11.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06beM, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 10.0 | 102.90 99.90 10.44 6.78 0.72 BB+ cbipbe
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 1.0 126 | 100.61 100.01 100.28 545 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 5.0 28.7 | 100.89 101.15 5.96 2.10 0.35 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 725 250111 27.10.11) 23.04.13 110 | 296 @ 100.01 99.90 100.00 7.39 1.81 0.85 B+/B1/ (puHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11) 27.02.14 4.0 39.9 | 100.94 100.50 100.80 5.87 4.64 0.28 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14 13.0 = 434 @ 100.50 4999 100.45 100.75 7.82 4.09 0.95 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 24.7 | 110.03 109.85 110.14 7.48 5.78 1.65 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 1.0 86.8 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12 7.0 184 | 100.00 10010 99.90 100.93 10.78 5.48 0.46 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 58.0 @ 118.9 @ 101.25 2470 100.82 101.29 9.88 4.92 3.51 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15] 25.0820 58.0 & 118.9 = 101.09 = 0.09 101.02 101.30 9.93 4.93 3.51 /B1/ meTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 7.0 31.2 | 10095 @ 0.14 148 001 100.86 100.90 6.72 4.20 0.53 B1/ meTannyprus
Meuen 406 5000 R 19.000 27.01.11  30.07.12 21.07.16, 21.0 @ 69.1 117.50 150 298 117.70 118.20 8.01 4.03 1.38 /B1/ meTannyprus
Meven 506 5000 R 1250 18.01.11 18.10.12] 09.10.18 230 @ 96.1 | 107.85 195 107.01 10784 | 825 289 | 160 B/ MeTannyprus
Meuenb0-01 5000 R 1250 13.06.11 1111117 09.11.12 120 @ 241 104.10 5866 104.10 105.09 8.23 5.99 0.88 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 28.2 | 10213 57 400 102.01 103.95 8.89 4.76 1.93 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.04.11 24.04.13 296 | 10225 @ 0.25 18 909 102.00 102.30 8.89 4.76 2.04 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 154 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 23.0 & 59.3 | 100.47 100.00 105.00 7413 1.82 1.67 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 8.0 446 | 100.25 100.00 100.50 7.00 1.84 0.63 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 9.7 MalLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12] 07.02.13] 15.0 @ 271 109.50 108.00 111.00 5.29 6.15 112 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 9.0 29.50 | 049 1620 29.00 29.49 483.32 = 20.70 0.12 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11) 10.07.13, 2.0 32.2 85.00 7 85.00 91.00 190.75 8.36 0.06 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 39 102.41 551 102.37 102.55 7.29 7.30 0.30 B-/B1/ GaHku
MKB 0506n 2000 R 850 27.0411 050511/ 25.04.12 6.0 175 | 100.55 100.45 100.70 6.97 4.22 0.43 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 209 | 101.03 100.79 101.30 8.92 4.64 1.46 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 20.0 & 56.6 | 100.36 110 394 100.36 100.60 9.63 4.85 141 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11) 08.04.15 11.0 @ 534 @ 10087 @ 0.16 24599 100.87 100.91 8.66 4.80 0.82 B-/B1/ GaHku
MMK BO-01 5000 R 6.90 19.05.11 221110/ 15.11.12, 0.0 243 | 100.04 100.00 100.24 3.44 0.01 oto3gan/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 13.0 | 252 @ 103.15 9000 103.00 103.25 6.67 4.69 0.95 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.0312 19.09.13 16.0 @ 345 99.92 | 0.22 99.70 100.05 6.58 3.23 123 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.04.11 04.04.13 289 | 101.30 37 000 100.75 101.40 747 3.77 2.06 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 3.0 21.7 0.01 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 2.0 19.8 1.58 142 63 0.21 2.05 244.56 [fieBenonmMeHT
MOWA 1500 R 9.00 211210 21.12.10 11 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 9.8 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 435 (buHaHCbI
MoliibaHk 5 5000 R 1296  21.0411  25.0411) 16.04.15 5.0 53.7 95.95 90.00 101.90 2420 6.74 0.35 B3/ GaHku
Mockomub-2 3000 R 12000  15.02.11 15.02.11 3.0 GaHku
Mockomub-3 5000 R 1.00 151210 16.12.10 12.06.13 1.0 31.2 GaHku
MOCMAPT® 1 2000 R 001  14.04.11 12.04.12 17.0 28.50 2.00 55.01 145.13 0.02 0.57 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 195 93.00 | 0.10 689 92.80 93.00 16.77 4.96 0.92 cepBuC
Mocobnra3a1 2500 R 12000 17.05.11 17.05.11 6.0 yenyru
MocobnTp-2 4000 R 20.000 26.03.11 26.03.11 43 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 254 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 10.0 | 105.99 6000 104.70 105.00 4.99 5.88 0.75 1/BB- aHepreTuka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 16.0 @ 63.9 | 101.05 270 100.95 101.10 6.77 3.78 115 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 06.12.12  28.11.14) 25.0 = 49.0 | 105.95 100 000 103.28 106.75 713 4.82 1.70 1/BB- JHepreTMka
MOSK-01 3500 R 9.00 27.01.11  11.0811) 25.07.13, 9.0 327 | 101.34 | 0.34 30000 101.00 101.70 6.80 221 0.66 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 9.7 101.35 100.50 101.60 6.37 3.96 0.73 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 18.4 JHepreTuka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 10.0 = 459 | 107.80 68 107.80 108.05 7.09 8.10 0.70 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 35.5 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 59.9 | 100.10 99.21 101.00 7.87 3.86 3.86 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 32.0 @ 92.1 102.01 | 021 5040 101.03 102.01 7.24 3.91 2.16 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14 6.0 424 | 10490 @ 0.01 12403 104.80 105.00 6.04 15.92 0.47 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 21.0 = 69.0 @ 11112 0.2 3475 111.00 111.10 6.93 12.79 147 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870  17.05.11 07.11.17 84.9 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 17.05.11 121115 03.11.20 61.0 @ 1213 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20, 33.0 @ 117.8 101.73 = 0.13 101.56 101.75 9.18 4.78 2.18 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 16.5 87.31 90.06 22.36 5.71 1.04 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 249 | 105.80 39 105.05 105.80 6.78 4.60 1.72 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  03.05.11 30.10.12 23.7 | 107.35 | 0.10 42 500 107.00 107.19 6.78 4.99 1.70 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 279 | 101.35 65 000 101.35 101.65 7.22 3.81 1.98 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 31.7 | 10140 @ 0.10 299 001 100.82 101.45 7.02 3.69 219 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740  05.01.11  09.07.12] 02.07.14] 20.0 @ 44.1 100.05 75 100.05 100.80 743 3.69 143 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 220211 28.08.13] 28.08.17 34.0 @ 825 | 100.96 100.01 101.49 8.24 4.22 2.30 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 3.0 101.05 5000 101.05 5.16 4.69 0.24 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 7.0 31.3 | 100.56 100.00 100.53 5.94 347 0.54 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 32.8 | 100.10 | 0.01 150 002 100.10 100.15 7.07 3.49 2.30 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 56.5 | 101.65 101.00 101.80 8.76 227 2.02 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 5.3 75.00 134 79.90 121.94 9.97 0.20 TOProBnst
HOK-3 2000 R 1150 03.05.11 03.05.11 55 101.56 8.06 5.86 0.42 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 1075  18.05.11  19.11.10/ 16.05.12, 0.0 18.2 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111 17.04.13 120 @294 100.08 B/l notpeb. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 1.0 129 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 19.0 = 314 @ 101.10 035 120 100.70 101.10 6.84 3.70 1.39 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 105 | 105.00 = 0.30 2470 104.53 105.00 6.28 5.82 0.79 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725 21.0411 19.04.12 17.3 | 100.00 99.50 101.20 7.38 3.62 1.27 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 7.0 30.8 97.00 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 9.5 101.00 100.01 11.90 6.42 0.67 1/B- MaLUMHOCTP.

MapHac-M 2 1000 R 9.50  17.02.11 17.11.11 121 notpe6. ToB.
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MepeoBaHk 50-01 1500 R 10.000 27.04.11  29.0411) 24.04.13 5.0 29.6 | 100.89 100.00 7.93 4.94 0.41 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 74 100.83 100.50 100.70 8.21 4.72 0.54 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 7.7 98.00 201 98.00 99.20 8.48 2.56 0.57 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 250 @ 498 | 110.24 110.35 7.49 5.80 1.69 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 214 | 100.70 15000 100.25 100.70 744 3.86 1.54 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 3.0 214 | 101.85 69 101.85 102.50 7.22 7.33 0.25 /Ba3/B+ GaHku
MpomcB6-05 4500 R 7.75  19.11.10 18.05.12 182 | 100.85 11675 100.78 100.85 7.27 3.83 1.30 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.04.11 18.10.11 111 89.56 52.00 84.98 12.82 0.01 0.81 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13, 2.0 32.6 88.00 372 87.50 88.00 119.28 10.20 0.09 MalLLMHOCTP.
Mpotek®uH1 5000 R 12000  04.05.11 02.11.11 11.6 77.04 TOProBnst
MpodMeansd-1 3000 R 1050 20.01.11  23.07.13, 16.07.15 33.0 @ 56.7 99.57 650 99.50 99.60 10.91 5.26 2.10 Tenekom
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 104 | 102.55 100.10 105.00 14.15 8.27 0.72 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 16.1 101.01 clx
Pasrynaind4 3000 R 17000 241110 02.06.11] 22.05.13 7.0 30.5 c/x
Paarynaitd5 2000 R 27.0411  29.0411) 23.10.13 5.0 35.7 1.00 c/x
Paitbbaitaen-4 10000 R 1350 071210 081211 03.12.13 130 @ 37.0 = 106.01 230 002 106.00 106.90 7.53 6.35 0.90 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 8.2 101.00 9600 75.20 103.00 9.51 4.69 0.59 BB-// yenyru
PBK®uHaHc3 3000 R 9.00 16.05.11 141113 09.11.15 36.0 @ 60.6 BB-// yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 16.8 | 100.00 100 99.99 100.19 10.76 5.21 1.18 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12 7.0 189  101.86 = 0.02 4659 101.56 101.85 8.89 6.09 0.50 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 0.3 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 249 | 105.10 25003 105.10 105.42 6.80 4.46 1.73 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  11.05.11 07.11.12 240 | 101.35 285420 101.35 101.55 6.92 3.72 1.75 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 7.7 101.90 3290 101.71 102.00 545 4.16 0.58 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 0.50 18.05.11  19.11.10/ 13.11.13 0.0 36.4 99.55 98.00 99.99 416.83 0.01 0.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 40.1 12354 | 0.36 159 335 123.52 123.55 7.01 6.05 2.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 60.9 | 102.35 7.36 3.80 3.82 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111  16.05.19 12.0 @ 103.4 & 108.96 5.72 6.82 0.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 40.1 103.57 60 001 103.57 103.70 8.91 4.81 2.62 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 534 | 10444 | 0.09 150 002 104.44 104.56 8.81 4.7 3.35 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 261212, 20.06.16/ 26.0 = 68.0 | 107.65 558 107.33 107.65 7.28 5.17 1.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17, 7.0 79.7 | 104.63 3535 104.63 104.81 5.97 6.83 0.50 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 330 = 932 | 110.79 110.47 110.80 6.92 5.09 218 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14] 15.07.19 450 @ 1054 @ 114.01 4 114.15 114.30 7.21 5.03 2.84 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 80 | 166.0 105.72 BBB/Baa1/BBB | TpaHcnopT
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 51.0 @ 1724 @ 106.56 71167 106.56 106.80 7.26 421 3.30 BBB/Baa1/BBB | TpaHcnopt
Poc6ank 5O-01 5000 R 740 241210 27.06.12] 21.06.13 20.0 @ 315 | 100.87 100 300 100.80 100.89 6.91 3.68 141 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 32.1 101.55 101.12 102.00 747 3.97 2.20 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 06.05.11  16.05.11/ 06.11.13 6.0 36.1 102.75 807 102.75 102.85 5.64 5.86 0.46 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 06.05.11  16.05.11/ 07.11.14, 6.0 483 | 102.96 102.70 102.99 5.20 5.84 0.46 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 20.0 @ 56.7 99.50 180 99.26 99.50 10.52 5.01 1.39 (buHaHCbI
Pocrocctpax-2 5000 R 10500 12.05.11 121112 021117 240 @ 847 | 101.28 100.05 102.50 9.96 5.17 1.68 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13 29.01.200 27.0 @ 112.0 103.73 | 0.11 103.56 104.00 7.24 4.33 1.89 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 27.0 & 112.0 = 103.00 2 103.60 103.90 761 4.36 1.89 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  16.02.11 16.02.11 3.0 100.10 1 100.10 7.64 1.96 0.23 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.02.11  17.02.14) 09.02.17, 40.0 & 758 @ 104.75 2862 104.01 104.85 7.68 4.40 2.63 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11  07.10.11, 27.09.17 11.0 @ 835 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 13.0 @ 97.7 | 100.00 1100 100.50 13.86 6.73 0.84 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 18.02.11  17.08.14] 09.02.18 46.0 @ 88.0 98.25 42 98.25 101.00 8.51 3.96 3.00 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 7.0 91.9 | 100.77 | 0.27 100.05 100.90 5.52 342 0.53 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 25.0 @ 1094 = 105.80 95001 105.52 105.88 7.05 4.76 1.68 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 25.0 @ 1094 & 105.80 25002 105.70 105.89 7.05 4.76 1.68 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 02.03.11 31.08.12 28.08.13 220 @ 338 | 100.42 120 000 100.35 100.40 7.04 3.58 1.57 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 220 @ 338 | 100.30 73 001 100.35 100.40 711 3.58 1.57 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 6.60 03.05.11 04.05.12 29.10.13 180 @ 359 99.90 99.80 100.00 5.91 3.29 1.33 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 9.0 33.1 99.70 | 0.70 200 99.70 99.90 12.56 6.00 0.56 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 7.0 191 99.95 99.80 100.10 1213 249 0.50 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 0.7 101.03 100.00 101.46 -3.77 6.42 0.06 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 2.8 100.95 1 100.98 101.05 6.48 5.31 0.21 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 10.2 99.95 15000 99.56 99.97 7.69 3.74 0.76 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 171 100.16 99.00 7.76 3.86 1.25 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 17.05.11 191113 10.11.15 37.0 @ 60.6 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 18.05.11  20.11.13 11.11.15 37.0 @ 60.6 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 21.03.11 17.09.12] 14.09.15 22.0 @ 587 | 100.75 1 100.75 101.00 7.38 3.81 1.61 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12 15.09.15 22.0 = 58.7 | 100.84 100.75 101.00 7.32 3.81 1.61 /Baa2/BB+ GaHku
Pbi6kab-1 1000 R 0.01  30.11.10  03.03.11/ 28.02.12 4.0 15.6 50.25 0.50 100.00 993.79 0.00 0.03 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 4.0 10.2 99.44 97.50 99.99 12.83 5.52 0.30 MaLUMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 432 1.00 MalLLKHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 32.7 | 10230 | 0.10 180 101.51 102.29 11.48 5.95 2.06 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12 7.0 19.3 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.0511 0.0 6.2 npou3BoACTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 5.1 103.41 102.50 104.50 7.92 3.86 0.38 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11] 18.09.12/ 10.0 & 223 & 106.00 0.20 38 676 105.80 106.34 6.61 6.59 0.76 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 27.3 | 10548 | 0.10 24000 105.01 105.48 7.18 4.61 1.90 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 27.3 | 105.50 410 104.43 105.50 7.18 4.61 1.90 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050  28.12.10 27.03.12 16.5 NpoM3BOACTBO
C3Tenex306 3000 R 860  25.11.10 24.02.11 33 100.80 40930 100.50 100.80 5.70 213 0.25 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 128 | 101.50 1150 100.10 101.50 6.08 1.99 0.66 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 30.5 | 100.03 6.99 1.46 1.86 BB//BB- Tenekom
C3Tenex606 3000 R 11700 02.02.11  09.08.11] 24.07.19, 9.0 | 1057 @ 10720 0.06 184 480 107.20 107.40 4.75 2.72 0.67 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 20.2 | 109.98 110.02 110.74 11.53 8.16 129 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14 10.10.19, 48.0 @ 108.3 @ 112.80 1511 112.75 112.89 9.71 5.97 291 meTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14 10.10.19, 48.0 @ 108.3 @ 113.25 0.20 350 009 112.75 112.80 9.57 5.94 2.92 meTannyprus




Fixed Income Daily 19.11.10
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 17.07.13 324 101.39 3387 101.22 101.39 1221 6.15 2.02 aBToNpoM
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 9.0 33.1 102.50 41 101.55 102.40 6.01 4.62 0.67 BB/ Tenekom
CUBYPXong1 1500 R 1047 05.05.11 01.11.12 23.8 98.58 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11 041012 03.10.13] 23.0 @ 35.0 100.15 1 99.75 100.15 9.88 4.86 1.59 B/l notpeb. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.02.11  18.08.14, 3.0 | 456 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 32.9 83.71 6.81 0.01 2.53 Tenekom
Cuctlanc 1 3000 R 8.50 12.04.11 08.04.14 412 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.04.11 15.04.14 415 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.0 105.80 | 0.32 1000 104.22 105.45 7.09 4.60 1.95 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475  15.02.11  14.08.12 12.08.14 210 @ 454 112.65 | 0.30 733 112.55 112.56 7.01 6.53 1.46 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116 250 @ 733 109.57 25669 109.69 109.70 743 5.69 1.66 BB-/Ba3/BB Tenekom
Curtponuke BO-1 2000 R 1150 211210 26.06.12, 18.06.13 200 @ 314 10220 | 075 2701 100.00 101.80 10.42 5.73 1.31 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  11.04.11 151012 07.10.13] 23.0 = 35.1 99.90 40 100.00 100.25 10.98 5.36 1.58 B-/B3/ Tenekom
CKb-b6aHk BO-04 2000 R 980 081210 121211  05.06.13 130 @ 31.0 101.10 30 000 100.75 101.25 8.75 4.83 0.92 B/B2/ BaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 16.8 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 7.7 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 20.1 83.50 1.00 9084 82.81 83.49 21.84 5.07 125 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 29.2 84.00 81.00 87.00 17.59 5.04 1.86 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 3.0 15.1 98.80 0.01 2447 98.80 98.85 19.58 7.82 0.22 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 21.8 100.07 365 100.00 100.07 -0.04 1.80 B3/ GaHku
CYSK ®uHanc-01 10000 R 9.35 07.01.11  10.07.13] 26.06.20 320 @ 1169 @ 101.25 2 101.50 101.65 8.95 4.60 2.14
Catnlpynn1 1000 R 11.700  17.05.11 15.05.12 18.1 87.00 75.00 99.00 23.70 6.71 113 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  25.03.11 20.09.13 34.6 100.40 444997 100.25 100.45 721 3.60 242 B+// cbipbe
Tattenekom 4 1500 R 825  05.05.11 01.11.12 23.8 100.83 97.02 101.00 7.93 4.08 1.7 Tenekom
TardoHab 4 1500 R 13.000 01.12.10 01.06.11 6.5 103.19 102.80 103.45 6.92 6.28 0.47 B2/ GaHku
TardoHab 5 2000 R 11.000 23.03.11  29.0311) 21.03.12 4.0 16.3 101.43 101.15 101.50 6.46 541 0.34 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11) 26.02.13 4.0 21.7 101.32 101.30 101.50 6.08 5.51 0.28 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 1412120 1.0 25.2 100.60 2000 100.00 100.68 4.99 6.82 0.09 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11) 12.06.13 7.0 31.2 99.84 7.10 3.50 0.54 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.0312 11.03.14 160 @ 403 102.50 10 99.00 102.55 6.56 4.14 1.19 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 8.0 44.0 106.70 | 0.10 106.28 106.75 5.86 7.94 0.57 JHepreTuka
TrK-10 062 5000 R 760 09.02.11  11.0211] 06.02.13 3.0 27.0 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 345 100.00 905 906 99.50 100.00 9.20 4.49 2.32 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 9.5 100.00 1119 99.80 105.50 6.85 3.37 0.72 B/l JHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 18.7 98.00 aHepreTMka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 350 @ 83.8 100.98 100.60 101.00 8.50 4.32 241 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 340 824 100.00 25000 99.95 100.03 8.43 4.14 2.32 JHepreTuka
TrK-6MnB-1 2000 R 10500 231110 28.02.11) 21.0212 3.0 15.3 102.19 2.02 2.56 0.27 aHepreTMka
TrK-8 01 3500 R 8.80  12.05.11 10.05.12 18.0 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 33.0 @ 81.8 99.91 0.09 50 000 99.80 99.93 8.27 4.04 2.28 JHepreTMka
TepHa-® 02 1500 R 1.00  06.05.11 04.11.11 1.7 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 6.3 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 4.0 15.8 100.00 84.12 100.00 7.07 3.49 0.29 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 32.8 109.00 1362 108.81 109.48 16.35 9.20 1.82 (buHaHCbI
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 35.6 100.70 | 0.15 15555 100.65 100.75 8.76 4.38 242 /B1/B NpoM3BOACTBO
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 3.0 100.90 11245 100.86 100.95 6.04 4.84 0.23 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  27.0411 25.0412 23.10.13 17.0 @ 357 102.50 36 744 101.82 102.85 10.18 5.76 123 TpaHcnopt
TpatcKoHT1 3000 R 950  01.03.11 26.02.13 217 104.98 104.60 105.10 721 4.51 1.93 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 55.3 103.26 102.69 103.00 7.94 4.25 2.96 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 17.05.11 17.11.13 36.5 100.05 | 0.05 1240 002 100.05 100.10 7.86 3.87 2.54 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12, 1.0 19.1 100.70 49900 100.65 100.70 371 743 0.09 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30°  06.01.11 07.07.11 7.7 102.77 102.45 102.75 5.84 5.00 0.57 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 33.3 100.73 100 100.55 101.00 7.74 3.93 2.29 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 415 101.50 30 000 101.30 101.50 7.89 4.05 2.81 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 28 99.91 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 55.0 @ 103.3 @ 105.84 8.12 9.19 3.44 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870  31.03.11 29.03.12 16.6 102.00 | 0.35 1000 101.00 102.15 7.25 4.25 121 aHepreTMka
YIMK-Y3M01 3000 R 825 01.03.11 28.02.12 15.6 meTannyprus
YMMO 3 3000 R 10000  16.12.10 14.06.12 191 100.10 98.01 10.16 4.98 1.30 MalLLMHOCTP.
Ypancu6K 50-03 3000 R 950  01.02.11 29.10.13 35.9 100.00 10 155 99.96 100.01 9.84 2.37 1.32 B+// (buHaHCbI
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 14 100.15 33 99.53 100.15 4.64 3.10 0.11 B+// (pUHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 8.2 104.05 3853 104.05 104.10 8.29 6.95 0.59 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 154 108.93 108.50 109.49 9.05 7.55 1.06 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 14.2 10846 | 0.71 107.75 108.50 8.89 7.58 0.98 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12, 2.0 142 101.18 | 0.09 101.01 101.38 721 7.02 0.16 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 111 102.94 | 0.33 90.09 102.95 6.78 4.87 0.84 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 20.3 106.75 53 641 106.50 107.09 7.50 5.49 141 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 534 101.93 | 043 144 101.60 101.95 8.64 4.40 341 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 05.05.11  09.11.11 01.11.12 120 @ 238 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50°  19.05.11 17.11.11 121 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 16.0 101.92 | 042 100.00 102.00 6.12 4.16 0.75 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 28.9 101.16 100.00 101.00 7.85 3.70 1.85 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.04.11 06.10.11 10.7 101.30 52 101.16 101.30 5.84 3.59 0.82 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 35.0 | 119.6 = 100.15 210000 100.22 100.40 7.20 3.56 244 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 29.0411 271015 16.10.20 60.0 & 120.7 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  29.03.11  26.09.13] 15.09.20 35.0 | 119.6 =@ 100.39 = 0.04 255 002 100.22 100.40 7.10 3.55 244 /Baa2/BBB JHepreTMka
®CK EQC-09 5000 R 799 29.0411 241017 16.10.20 84.0 @ 120.7 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 59.0 @ 119.6 = 100.95 301252 100.80 101.05 7.64 3.83 3.81 /Baa2/BBB aHepreTMka
OCK EQC-11 5000 R 799 29.0411 241017, 16.10.20 84.0 @ 120.7 /Baa2/BBB JHepreTMka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11) 12.06.13 7.0 31.2 100.20 100.50 100.60 7.57 4.06 0.52 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 109 99.95 99.62 100.10 7.35 1.77 0.81 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11 191011 17.04.13 11.0 294 100.85 | 0.20 125 100.60 100.85 7.38 2.02 0.83 /Ba3/B+ GaHku

XKO BaHk-7 5000 R 9.00 270111 30.04.12 23.0415 180 @ 53.9 102.20 75 102.00 102.20 7.52 2.20 1.27 /Ba3/B+ GaHku




Fixed Income Daily 19.11.10

d‘b YPANCUIBE | K3MUTAN

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+PMIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
X-MCrpoitP2 2000 R 10.00,  11.01.11 12.07.11 79 CTPOMTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12, 24.06.14, 20.0 @ 43.8 102.00 101.95 8.01 4.52 1.38 B1/ GaHku
LlentpTen-5 3000 R 9.30 01.03.11 30.08.11 95 101.57 | 0.07 10033 101.23 101.60 6.50 4.57 0.52 B//BB- Tenekom
Yepkuaoso 50-03 3000 R 825  13.05.11 08.11.13 36.2 100.04 99.95 100.13 8.40 4.1 2.49 notpeb. ToB.
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 6.5 103.72 103.00 103.19 5.62 6.13 0.48 notpe6. ToB.
YTn3 0306 8000 R 8.00 26.0411 28.04.11 21.0415 50 53.8 95.50 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.12.12 130 @ 249 105.70 1400 105.69 106.13 10.83 7.78 0.86 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10, 14.06.11  04.09.14 7.0 46.2 104.51 50 104.51 105.24 12.75 5.01 0.47 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 6.1 3HepreTuka
tOHMKpeanbaHk-04 10000 R 700 17.05.11 16.11.12 10.11.15 240 @ 60.6 /Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13) 01.09.15 340 @ 583 100.50 | 0.49 2 100.00 100.50 743 3.72 2.36 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000  08.03.11 06.09.11 9.7 102.62 100.29 104.96 10.71 6.80 0.69 notpe6. ToB.
IOTK 60-01 2000 R 11.000 19.01.11 211011 17.10.12) 11.0 @ 233 103.75 90.09 104.49 6.88 2.64 0.83 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 233 105.55 100.00 107.00 8.50 2.69 1.60 /B1/B Tenekom
HOTK-05 06. 2000 R 780 01.12.10 30.05.12 18.6 100.62 100.10 101.11 7.77 3.96 1.32 /B1/B Tenekom
OTaitp-® 03 2000 R 1400 14.12.10 14.12.10 0.9 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 28.12.10 26.03.13 286 103.60 30921 103.51 103.90 11.18 3.01 1.84 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 28.12.10 26.03.13 286 103.50 25556 103.30 103.89 11.23 3.01 1.84 TpaHcnopt
SAkyTcka BO-01 3000 R 825  08.03.11 03.09.13 34.0 100.15 601 100.15 101.25 8.35 4.1 2.32 BB/ JHepreTuka

AkyTeKaH02 1200 R 10.30,  10.03.11 08.03.12! 15.9 103.12 102.50 103.80 7.63 4.98 1.05 BB/ 3HepreTMka




Fixed Income Daily 19.11.10
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 0.4 100.10 25000 100.11 100.20 4.92 4.00 0.03 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  17.05.11 15.05.12 18.1 100.62 99.95 101.00 7.03 3.84 0.79 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 431 101.00 559 100.10 101.00 7.82 4.32 2.15 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 74 101.52 101.50 102.70 7.75 5.04 0.54 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 0.2 100.13 -1.12 2.33 0.02 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 114 100.62 100.30 100.80 7.01 2.56 0.70 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 245 | 100.87 8.48 248 0.90 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 95 102.10 1 100.60 101.97 5.48 2.00 0.71 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 24.7 102.92 100.23 7.29 219 148 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 31.7 105.70 28 100 100.00 105.70 7.26 2.38 1.77 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 9.80  12.05.11 10.05.12 18.0 101.81 101.90 8.16 4.80 1.00 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 6.5 104.18 103.30 104.15 4.35 4.56 0.27 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767 14.04.11 14.04.11 49 101.10 200 100.27 101.10 4.92 3.78 0.38 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 49 | 101.10 200 100.27 101.10 492 378 | 0.38 BB-// MYHALMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 36.7 100.59 7.89 4.51 2.06 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 61.4 95.02 0.02 21770 93.73 95.69 8.13 3.94 3.50 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 417 99.09 0.09 98.85 99.10 7.90 3.90 2.82 BB/Ba2/ MyHULMNanbHbIA
KpacHfipKp4 10200 R 1114, 10.02.11 08.11.12 24.0 105.74 = 0.04 339 240 105.68 105.74 7.06 2.63 1.35 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 0.7 100.76 100.06 101.47 0.14 6.93 0.06 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 493 116.08 50 000 116.52 116.99 7.37 5.26 3.01 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10000 26.12.10 26.12.10 13 100.64 100.57 100.70 3.79 4.98 0.10 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 447 102.19 102.00 102.85 6.91 3.95 2.98 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 56.0 100.10 300 100.85 101.09 7.49 4.01 3.57 BBB/Baa1/BBB | MyHULunanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 19.6 103.00 156 000 102.90 103.00 6.10 3.89 141 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 140.8 = 93.83 3001 93.82 93.83 7.82 4.28 7.04 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 80.0 99.00 1847 99.01 99.96 7.62 4.05 4.76 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 132 102.75 102.30 102.50 542 3.90 0.97 BBB/Baa1/BBB | MyHULynanbHbii
Mrop53-06 15000 R 8.000 01.03.11 01.09.13 33.9 102.56 = 0.26 102.20 102.50 6.56 3.87 2.37 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 21.9 102.05 1 102.05 102.90 6.60 3.89 1.58 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 7.2 99.45 0.20 99.53 99.54 7.52 3.99 4.45 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 6.5 102.50 32525 102.28 102.54 5.32 243 0.49 BBB/Baa1/BBB | MyHULynanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 30.9 12147 027 120.50 121.14 6.10 3.09 2.02 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 15000  08.12.10 08.06.14 433 120.65 = 0.40 205003 120.50 120.75 6.97 3.10 2.68 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 37.3 123.15 1001 123.15 123.50 6.76 3.04 2.36 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop66-06 110000 R 875 23.11.10 23.11.18 97.6 106.16 8.00 2.08 5.36 BBB/Baa1/BBB | MyHuULnanbHbIi
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 5.1 10110+ 023 27 369 100.93 101.10 6.36 4.44 0.39 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 415 99.70 0.20 161933 99.35 99.70 8.26 4.00 2.80 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 31.2 | 102.00 1146 101.91 102.25 7.84 4.40 143 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 16.1 111.85 914 111.76 111.85 7413 7.50 1.00 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 11.2 | 100.73 1901 100.73 101.00 6.98 3.81 0.84 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 243 | 101.05 6.92 4.05 0.87 B+/oTo3BaH/ MyHULMNaNbHbIA
003 25059 41000 R 6.100  19.01.11 19.01.11 21 100.40 30701 100.45 3.77 1.52 0.16 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6.200  09.02.11 09.11.11 11.9 101.30 = 0.60 63 101.13 101.30 4.92 153 0.91 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 142 107.80 5539 107.69 107.80 5.07 2.75 1.05 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 28.7 113.00 = 0.05 5010 112.85 113.20 6.18 2.65 1.96 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  05.01.11 06.07.11 7.7 103.91 0.05 199 631 103.80 4.29 2.53 0.59 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 23.3 109.80 = 0.15 20426 109.70 109.90 5.98 2.57 1.65 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 457 117.05 20 000 117.16 117.25 6.89 5.11 291 BBB/Baa1/BBB |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 105 | 104.20 5 104.25 104.39 5.00 4.78 0.80 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 49.0 104.88 100 000 104.51 104.75 6.81 3.85 3.19 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 26.6 10215 0.20 50 001 102.00 102.16 6.17 3.49 1.90 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 20.7 101.57 = 0.17 20 002 101.55 101.65 5.95 3.36 1.52 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 56.7 99.45 0.30 440 002 99.40 99.45 7.14 3.32 371 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.11 02.11.12 23.8 100.05 = 0.30 1760 99.75 100.90 5.97 6.00 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.0 100.70 726 623 100.48 100.60 5.77 151 1.48 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.01.11 17.07.13 324 100.63 109 925 97.51 100.90 5.97 151 2.33 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 49.7 116.00 40 000 115.88 116.25 6.86 241 313 BBB/Baa1/BBB |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 69.5 98.94 0.49 125 002 98.60 98.95 7.25 3.61 4.40 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 21.0 103.45 29284 102.75 103.10 4.37 3.86 0.90 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 94.7 98.83 0.84 12000 99.00 7.33 3.53 5.49 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00  09.02.11 03.08.16 69.5 98.30 3734 983 97.40 98.00 7.16 1.78 4.12 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 850  08.12.10 24121 1341 98.83 1.14 9622 066 96.05 97.69 7.37 214 6.59 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 101.5 | 7261 0.52 1444 900 71.93 72.48 7.66 5.11 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 307.0 | 9213 2474 000 90.01 92.10 7.76 3.74 10.60 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.0 91.91 5594 452 90.00 91.91 7.28 3.80 5.38 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760  10.02.11 11.08.11 89 100.87 = 0.17 100.62 101.23 6.52 1.88 0.67 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 19.3 99.52 98.61 99.96 7.50 1.75 1.40 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 37.6 103.00 = 0.05 70 351 102.75 103.00 6.83 225 1.06 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 11.02.11 10.05.13 30.1 116.00 36 114.00 116.00 6.20 3.22 1.72 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 29.2 101.91 100.52 102.50 6.65 1.94 124 BB//BB- MyHULMNanbHbIA
CaxafikyT-8 2500 R 880  25.11.10 26.05.11 6.3 101.19 6.60 217 0.47 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 134 100.15 100.10 100.40 6.84 3.50 0.54 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 25.3 100.33 100.20 100.60 6.84 3.50 1.16 B MyHULananbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 36.8 | 108.23 6.69 3.14 1.28 B MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.11 15.07.12 20.2 101.00 2256 101.00 101.91 7.88 4.19 143 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 33.7 | 10117 7.86 2.02 1.94 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 6.6 100.52 = 0.02 100.30 101.00 6.97 3.89 0.49 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 172 99.76 501 99.76 101.71 7.63 1.81 125 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 31.0 102.30 100.59 104.00 8.08 2.29 1.75 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780 20.01.11 17.04.14 415 | 100.90 2825 99.81 100.89 7.65 1.93 237 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 345 | 104.94 105.00 105.50 7.48 2.32 1.83 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 5.1 100.07 © 0.02 100.09 100.61 6.41 3.24 0.39 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850 17.02.11 16.05.13 303 | 101.50 50 99.60 7.7 2.09 191 BB-// MyHULMNanbHbIi
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 71 102.84 | 0.04 430 4.50 0.56 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 249 | 108.04 6.00 474 177 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 195 | 10570 | 0.02 447 3.88 1.46 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 7.0 | 316 | 109.08 = 0.14 4.24 0.60 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 1.0 | 616 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 52.7 | 103.89 | 0.68 6.94 3.85 3.59 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 150 @ 763 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 834 BB/Ba1/B+ BaHkun
Alliance Oil-15 350 § 9.88  11.03.11 11.03.15 525 B/B+ Cbipbe
Alrosa-14 500 § 888  17.05.11 17.11.14 487 | 11125 | 027 5.69 3.99 3.39 BB-/Ba3/BB- Chlpbe
Alrosa-20 1000 § 7.75  03.05.11 03.11.20 1213 | 102.60 = 0.54 7.38 3.78 6.88 BB-/Ba3/BB- chlpbe
Bank St-Petersburg-17 100 $ 10.50  25.01.11 25.07.17 814 [Ba3/ GaHku
BoM-10 300 § 7.38  26.11.10 26.11.10 0.3 | 100.09 | 0.00 3.18 3.68 0.02 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 35 | 1004C 470 6.23 0.29 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.05.11 13.05.13 302 | 10494 041 5.19 3.50 2.26 BBB-/Baat/ GaHku
BoM-15 300 § 750 251110, 251110 254115 0.0 | 611 | 9650 | 0.05 301.93 3.89 0.01 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 52.5 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.05.11 10.05.17 788 | 9870 | 0.04 7.06 345 5.15 BBB-/Baat/ GaHkmn
Business Alliance-12 8323 R 8.88  25.01.11 25.04.12 175 | 98.81 10.74 2.24 0.67 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 305 | 10324 | 0.07 6.33 3.75 218 [Ba3/ BaHku
EURDEV-14 500 § 7.38  29.03.11 29.09.14 470 | 10893 | 0.25 4.81 3.38 3.34 BBB/A3/BBB GaHku
Eurochem12 300 $ 7.88) 21.03.11 21.09.12 224 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 296 | 107.02 | 041 5.74 4.15 217 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.05.11 10.11.15 60.6 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.04.11 24.04.18 90.5 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 30.2 [Caal/D chipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 52 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 254 | 10347 | 0.00 278 4.41 1.91 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.11 15.11.12 243 | 99.26 328 1.46 1.92 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 278 | 11333 | 020 3.50 425 2.05 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 35.9 | 106.01 4.31 6.21 272 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 326 | 10321 0.02 324 218 248 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 292 | 10895 0.3 342 337 220 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 329 | 109.88 3.63 342 242 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 398 | 10342 0.01 3.85 4.86 2.94 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.11 31.07.14 450 | 111.50 4.82 3.72 3.15 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 481 | 10435 | 0.12 4.10 5.14 3.59 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 552 | 10526 @ 0.13 451 5.58 3.94 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 51.3 | 11387 | 0.21 272 714 351 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 732 | 105.00 @ 0.21 5.23 2.96 4.86 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.11 22.03.17 772 | 101.07 @ 0.01 4.87 5.08 5.28 BBB/Baa1/BBB |cbipbe
Gazprom-17-Z 500 € 544 02.11.11 02.11.17 84.7 | 10201 @ 0.06 5.03 5.33 5.83 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 88.1 | 107.24 | 0.36 5.30 6.16 5.62 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 90.0 = 116.06 = 1.76 5.48 351 5.64 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 230411 23.0412 230419 17.0 | 1026 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1121 | 107.98 | 1.33 4.46 3.33 2.85 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 137.6 | 10335 | 0.72 6.09 3.15 7.89 BBB/Baa1/BBB | cbipbe
Gazprom-34 12008 863  28.04.11 28.04.14 280434 420 | 2854 12212 | 162 1.95 3.53 3.06 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3256 | 105.87 | 3.18 6.81 344 | 11.88 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797, 151210 15.06.11 70 103.00 = 0.02 267 3.87 0.55 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 31.8 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 49.6 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 59.0 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 326 | 10371 0.32 4.14 271 244 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 7.1 103.84 | 0.00 4.30 5.30 0.55 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 89 | 10437 5.54 5.63 0.68 [Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.11 15.02.13 273 | 19.99 119.56 | 2752 | 0.99 D/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.1 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 741 TOproens
KZOSRU-11 200 § 9.25  30.04.11 30.10.11 115 | 9250 18.18 5.00 0.85 RD/ID Xumus
LenSpetsSMU-12 CLN 100 § 9.75  26.04.11 26.04.12 175 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.11 05.11.14 483 | 107.75 | 0.54 423 2.96 350 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 798 | 10585 0.72 5.29 3.00 522 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.05.11 05.11.19 109.1 | 108.79 | 1.44 5.97 3.33 6.64 = BBB-/Baa2/BBB- | cbipbe
Lukoil-20 800 § 6.13  09.05.11 09.11.20 1215 chipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1406 | 10293 = 1.21 6.30 323 7.81 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11  10.03.16 4.0 | 646 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 8.2 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 41 ICatl CTPOUTENBCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 109 | 103.92 2.00 6.21 0.89 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 721 | 101.86 | 0.04 4.64 4.97 5.13 BBB/Baa1/BBB  MyHMUMnamnbHbli
MTS-12 400 $ 800  28.01.11 28.01.12 145 | 10565 @ 0.02 3.14 3.79 1.12 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 116.8 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.04.11 20.04.12 173 B/B1/ Xumms
NKNH-15 200 § 850 221210 221210 221215 1.0 | 620 B/B1/ Xumus
NMTP-12 300 § 7.00  17.05.11 17.05.12 182 | 103.72 4.41 3.38 142 /Ba1/BB+ CcepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 253 BB-/Ba3/ (UHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 356 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 59.9 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11 20.10.11  20.10.16 11.0 | 721 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 10.5 TOproBns

Promsvyazbank-11 225§ 8.75 20.04.11 20.10.11 112 | 103.94 4.34 421 0.

o

8 B+/Ba2/oto3BaH | GaHku
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Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 184 | 105.04 | 0.06 6.09 4.58 1.34 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 8.0 323 | 109.81 007 4.89 0.65 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 55.0 | 112.53 9.29 5.66 3.30 B+/Ba2/otoseaH | GaHku
Promsvyazbank-16 200 § 11.25  08.01.11 08.07.16 686 | 10821  0.18 9.34 5.20 4.04 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 87.7 | 109.31 11.46 572 4.58 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 18.4 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 288 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.05.11 30.06.11 75 | 10208 | 0.09 9.48 6.37 0.58 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 197 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 04 | 100.00 = 0.00 6.85 344 0.03 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 17.6 | 104.30 3.14 6.00 1.37 BBB/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.11 16.05.13 30.3 | 10729 | 0.21 4.07 3.34 229 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 286 | 101.10 6.98 3.71 211 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 713 140111 14.01.14 384 | 10744  0.10 4.56 3.32 2.1 BBB/Baa1/ 6GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 434 | 11360 | 0.22 4.80 3.96 2.98 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 10.0 = 711 | 99.93 7.04 349 0.80 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.05.11 15.05.17 790 | 10333 | 045 5.68 3.05 5.30 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.10 29.05.18 916 | 11058 @ 0.14 5.98 3.50 5.58 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.12.10 04.03.11 35 ToproBns
Russia-15 2000 $ 363 29.04.11 29.04.15 541 | 10223  0.18 3.08 177 4.08 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 935 | 14252 0.3 4.41 3.86 5.53 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.04.11 29.04.20 115.0 | 10261 | 0.02 4.66 244 7.48 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2143 | 177.87 | 052 5.69 3.58 9.20 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2358 | 118.22 448 317 5.77 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.05.11 05.05.11 56 | 101.31 5.72 4.26 0.45 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 1.0 | 618 = 96.04 | 0.04 68.11 4.62 0.06 B+/Ba3/B+ GaHku
RusStandard-16 200§ 9.75  01.12.10 01.12.16 735 B+/Ba3/B+ GaHku
RZD-17 1500 § 574/  03.04.11 03.04.17 716 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.05.11 14.11.11 120 | 103.71 212 2.86 0.96 BBB/Baa1/ GaHkun
Sberbank-13 500 § 648  15.05.11 15.05.13 30.3 | 10642 | 0.11 3.76 3.04 230 BBB/Baat/ GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 319 | 10652 0.14 3.83 3.04 2.36 BBB/Baat/ GaHku
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 564 | 10262 @ 0.12 4.86 268 3.99 BBB/Baat/ GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 834 | 9944 | 031 5.50 272 5.61 BBB/Baat/ GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 328 | 111.04 | 030 5.30 439 233 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 416 | 11120 | 021 5.60 4.16 293 B+/Ba3/BB- cbipbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 844 | 9790 @ 078 7.09 342 543 B+/Ba3/BB- chipbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 52 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 57.3 | 106.57 @ 0.32 6.07 361 3.86 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 24 | 101.33 1.95 438 0.19 BB-/Ba3/BB Ternexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 84.5 TpaHcnopT
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 14.7 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 84 | 1037z | 0.11 450 4.82 0.66 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 8.1 103.24 | 0.01 1.96 3.33 0.64 = BBB-/Baa2/BBB- cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 224 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 282 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 51.2 | 106.12 @ 0.56 4.63 2.94 363 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.0 = 11125  0.05 5.18 337 456 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 774 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 89.1 | 11375 5.56 3.46 559 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.02.11 02.02.20 1121 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 0.7 Ternexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 81.1 /B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 73 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 19.6 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 19.6 /Baa1/BBB Cblpbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 33.1 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 40.1 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 94.0 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 219 CCC/Caat/ GaHkm
URSA-11-1 130 § 12.00  30.12.10 30.12.11 136 B+/Ba3/ GaHkun
URSA-11-2 300 € 830  16.11.11 16.11.11 121 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 7.0 & 31.0 B1/B Tenexom
VEB-17 600 § 545  22.05.11 221117 85.4 BBB/Baal1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.11 09.07.20 1174 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.05.11 22.11.25 182.8 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 11.3 | 105.30 2.56 3.98 0.90 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838/  30.04.11 30.04.13 298 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.10 23.05.16 67.1 | 109.06 = 0.36 6.28 3.78 429 [Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 913/ 30.04.11 30.04.18 90.7 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 80.4 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 59.2 | 96.30 @ 0.36 7.1 3.22 4.08 BBB/Baa1/ GaHKu
VTB-11 450 § 750 12.04.11 12.10.11 109 | 104.66 = 0.08 224 3.58 0.87 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 7.5 | 10353 | 0.05 2.36 7.97 0.61 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.04.11 30.10.12 237 | 106.74 | 0.05 3.02 3.10 1.83 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 247 | 99.88 12.07 6.01 1.66 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 334 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 51.3 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 522 | 10387 @ 0.56 5.44 3.1 368 BBB/Baal1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 638 | 100.42 411 423 4.57 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 31.0 = 916 10557 | 1.06 452 3.26 225 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 1206 | 9896 & 083 6.70 3.31 714 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 56.0 = 299.7 | 103.17 = 1.93 5.46 3.03 3.90 BBB/Baa1/BBB | 6aHku
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Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru
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fOpuin fonbaH, golbanyv@uralsib.ru
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Bsdecnas CMonbaHMHOB, smolyaninovv@uralsib.ru
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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
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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
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ExaTepuHa Tpoduneesa, trofileevaeg@uralsib.ru
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paccMaTpmMBaThCA Kak odepTa MNM npeanoxeHve Aenate odepTbl. 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.
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