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PYBNEBBIE BbINYCKU

WUam.,6.n.
YTM, % 3Ha4y. 3afeHb 3a Mec. YTD
0b346020 8.1 (1) (40) (98)
la3npom-4 -5.9 - (1050) (902
OrKk-2 8.0 (26) (67) (144

CbIPbEBBIE PbIHKU

Usm., %
3Hay. 3afeHb 3a Mec. YTD
3onoro, §/yHuus 1119.5 1.7 (1.0) 2.1
Urals, $/6app. 714 0.1 (6.2) (6.8)
S&P MeTannbl, UHA. 16465 56 45 (39
S&P C/x npoA., MHa. 581.7 22 (0.9) (5.5)
| [EHEXHBIA PoiHOK |
Usm.
RUB mnpa. 3HayY. 3apeHb 3a mec. YTD
PENO B LB 19.6 10.2 6.4 (94.8)
Kopcueta 511.9 105.9 149 (322.2)
[JlenoauTsl B LIB 405.0 (73.6) 58 (35.3)
U3m., 6.n.
NDF 1Y, % 591 (19) 17 (52)
MOSPrime ONN, % 4.00 (3) (43) 255
WUsm., %
USDRUB 30.03 (0.7) (1.0) (0.0)

WUam., 6.n.
6.n. 3Ha4y.  3aJeHb 3a mec. YTD
Russia 30 - UST 10 171.0 3 17 15
EMBI + Spread 3232 1.7 218 287
iTRAXX HY 693.5 - - -
UHAUKATUBHLIE CNPEADbI

180 6.n. 6.0. 390
170 % 370
160 7 ggg
150 310
130 270
120 4 T + 250

= =

S S

8 o

o~
Russia 30 - US 10 (neB. ocb)
Jlykoiin 4 - Gazprom 13 (npaB. ocb)

‘ UHAOAUKATOPBbI AEHEXXHOIO PbIHKA

2000 9 RUB mnpa. % 12
10
1500 8
1000 6
4
500 9
0+ T T T T T — 0
2 3 2 3 S S =
g € £ = s s 5
g ¢ o d§ d 5 F
Ocratkv Ha k/c [ [lenos. B L|B (nes. ocb)
———MOSPrime O/N —— NDF 1Y (npas. ocb)

CTPATErma

BHeWHUA pbIHOK
HepeaupgeHTb! yBenuuunu nokynku UST cmp. 2
HAonru GEM octanuch B paBHOBeCcumn cmp. 2
BHYTpEeHHUHA PbIHOK
Py6nb ykpennsercsa Ha chopBapgax cmp. 2
Mo3uTueHasa peakuusa Ha BHewHue cdaKkTopbl cmp. 3
Mokynarenu cMmecTUNUCb BO BTOPOM 3LWIESIOH cmp. 3
MpucyrcrBue B3ba nomorno cmp. 4
U cHoBa npmubaBneHue Ha «nepBuUYKe» cmp. 4

DEHEXHbIA PbIHOK
LB noaTBepXxpaeT ctTabunuaaumio NIMKBMAHOCTU cmp. 5

KOPMOPATUBHBLIE COBbITUSA

X5 (S&P: BB-)
Xopowune HoBocTu oT S&P cmp. 6

HOBOCTU BKPATLIE

BawHedTb (NR) B kOMMeHTapusx k ot4yeTy no PCBY 3a IV kBapTan coobwumna o nnaHax
B 2010 r. yBennuutb gobbivy HedTn Ha 7,8% oTHocuTenbHO 2009 r. Ao 13,195 mnH T. Kak
Mbl MOHWMaeM, YBEMUYUTbL A0ObIMY KOMMaHWA HaMepeHa 3a cyeT pa3paboTku cyluecT-
BYIOLLIMX MECTOPOXOEHUN — BO3MOXHOCTb NpMobpeTeHnst HOBbIX A0ObIBAKOLLMX aKTUBOB
B OOBbSABMEHHbIM NOKa3aTenb He 3anoxeHa. Mbl COXpaHsieM MO3UTMBHYIO OLIEHKY Mnep-
cnektnB balHedT M cunTaem, 4TO MOrNydYeHne 3IMUTEHTOM penTUHra M nybnukaums
NnepBON KOHCONUAMPOBAHHOW OTYETHOCTU, OXuaaemble B bnvxkanwem byayliem, cTaHyT
BeCOMbIMU hakTopamn Ansi LeHOBOoro pocrta obnurauun BawHedTb-1(2,3), npegna-
rawLmx cevyac AoxoaHoCTb Ha ypoBHe YTP 11%.

TOProBblE UOEN

< PybneBble obnuraumMm KavyecTBeHHbIX 3MUTEHTOB MpWBMeKaTenbHbl ANs NOKYNKW Npu cnpege
k ctakam PEMO w/mnn NDF, paBHom 6Gonee 300 6.n. TakoBbiMM OGnurauusimm siBNstOTCs
cpefHecpoyHble Bbinyckn OP3, BTB24-1, PXO-10, a Takke A®K Cucrtema-3, BawHedTb-3,
AkpoH-3, JIK Ypancu6-2.

<  PybneBble Bbinyckn CubmeTnHBeCT-1,2 BbIMMSAAT HEAOOLIEHEHHBIMM OTHOCUTENBHO cTaBok PEMO.

<% Bobinyckv PX0O-15,17,18 ¢ nnasatowymM KynoHOM NPeaoCTaBnsoT Haury4llee codeTaHue pucka u
[OXOAHOCTM MPU UFpe Ha CHKeHne cTaBok MosPrime.

< [Npemus obnuraumii poCCUMCKUX KBa3nMCyBEPEHHbIX AMUETHTOB B cermeHTe GEM MoxeT uc4esHyTb
nocrne yCrnewHoro pasmeLleHns cyBepeHHbix 6ymar Poccun. B yactHoctn, Gazprom’18 pelleB
oTHocuTenbHO Petrobras’18.

< Bbinyckun TNK-BP BbirnsgsaT Hanbonee HegooLeHeHHbIMY cpeam Gymar MHBECTULMOHHON KaTe-
ropun GEM.

< baHkoBckue Bbinyckn Russian Standard Bank’11 n HCFB’11 oTctanu oT pblHKa B CEermeHTe
Gymar c peTuHrom kateropum «BB/Bay.

< NMokynatb eBpoobnurauun Sinek'15, BoirnsiasLwme aeweBo AN cBOUX penTuHros (-/Ba1/BBB-).

< TNokynatb 6ymarn NKNH’12, HegooueHeHHble OTHOCUTENbHO Bymar meTannypruyeckux amu-
TEHTOB C PeNTUHIOM Ha ypoBHe «B» (EBpa3s un TMK).

RuUSSIAN INFORMER

HoBoCTU 1 KOMMEHTapuu, OTHOCSLWMECS K PbIHKY aKLuWi, CM. B HalleM eXeaHeB-
Hom mnsgaHum Russian Informer.

®UHAHCOBAS KOPMOPALIUA «YPAJICUB»

TenedoH 7 (495) 788-0888
Be6-cant www.uralsibcap.ru
AHanuTMKm researchQ@uralsib.ru

OTgen npogax sales@uralsib.ru
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Crparerunsa

BHEWHMA PbIHOK

Hepe3upeHTbl yBenuuunm nokynkm UST

N3 onybnukoBaHHON BYepa ctatuctuke no CLUA Hambonblwmi nHTepec npeg-
cTaBnsinu gaHHble MuHncTepcTea mHaHcoB 06 06beme YNCTbIX MHBECTULMIA B
amepuKaHCcKMe akTuBbl B Aekabpe npowunoro roga. [NpucrtansHoe BHUMaHue K
3TUM [JaHHbIM CBA3aHO NPEexAe BCEro ¢ HeAaBHUMW 3asiBNEHUSMU NpaBuTenb-
ctBa Kutasi 0 HamepeHun CHM3NTb 0O6bEM BMOXEHWUA B aMepuKaHCKne pUcko-
Bble aKTMBbl M3-332 OMAaceHWn OTHOCUTENbHO 3HAYUTENbLHOro OloAXKeTHOro Ae-
dpuumTta CLUA. OnybnukoBaHHbIA OTY4ET NoATBepaun cratyc Kutas kak HeTTo-
npogaBua kasHadernckux obnuraumii CLUA, cokpatuBliero nosuumio Ha 34,2
Mnp4 gonn. go 755,4 mnpa gonn. Tem He meHee cnpoc Ha UST co CTOpOHbI
ocTanbHbIX CTpaH, npexage Bcero AnoHun n BenukobputaHum, octaeTcs BbiCO-
kMM, Brnarogaps Yemy MpUTOK YMCTbIX UHBECTUUMIA Ha pbiHOk UST BaBoe npe-
BbICUIT OXuAaHWi, coctaBmB nodtn 70 mnpg gonn. OCHOBHbIMM NOKynaTensimun
UST ocTtatoTcst 4acTHble MHBECTOPbI, @ HE rocy4apCTBEHHbIE (PUHAHCOBLIE WH-
cTUTYThl. B TO e Bpems, No AaHHbIM TOro e oTyeTa, 06bem BNOXEHWUIN Hepe-
31OEHTOB B HErocyaapcTBeHHble LeHHble Oymarn CLUA Heckonbko cokpaTuics.
Coo0bLeHre noaTeepamnno, 4To ctatyc pbiHka UST Kak ocTpoBka cTabunbHOCTH
coxpaHsieTcsl. Pe3ynbTaToM CTano 3aKkpbiTe KOPOTKUX MO3WULMUIA M, COOTBETCT-
BEHHO, POCT aMepUKaHCKNX N eBPONENCcKNX nHaekcos akumm Ha 1,5-2%. PbiHOK
UST npogemMoHCTpupoBan CHuxeHue goxodHocten Ha 3—5 6.n.; B yacTHOCTU
poxogHoctn obnurauun 10Y UST onycTunucb C NokanbHOrO MakcMMyMa
YTM3,71% Ha ypoBeHb YTM3,67%. CerogHs oxuaaeTcss nybnukaums AaHHbIX
no o6bemy Npoaax XUrnon HeABMXMMOCTU U MHAEKCY NMPOMbILLMEHHOro Npons-
BoAcCTBa. Mbl cuutaem, 4To pasBuTUE CUTyaLUM BOKPYr oGpeMeHeHHbIX Jonra-
MW CTpaH ele ByaeT cnocobcTBOBaTbL KOPPEKLMOHHBIM HACTPOEHMUSIM.

Aonrmu GEM ocrtanuch B paBHoBecum

KpeoutHble cnpeabl GEM He npeTepnenu cyLlecTBEHHbIX U3MeHeHUN. NHTepec
WHBECTOPOB K 00nuraumsiM cbipbeBbIX CTpaH noaaepxusaeTtca dnaronpusaTHON
KOHBIOHKTYPOIN TOBapHbIX M CbIPbEBBLIX PbIHKOB: TaK, BYepa KOTUPOBKU HedTn
Brent nogHsimuce Ha 2 ponn. go 75 ponn./6app. CyBepeHHble Oymaru
Russia’30 koTnpoBanuce Ha ypoBHe 112,5% oT HoMuHana co cnpefom K obnu-
raumsim 10Y UST B pasmepe nopsigka 170 6.n. B kopnopaTuBHOM cermeHTe Ha-
6ntoganvch Bsnble NOKYMKU.

Henuc lNopbisall, poryvajdv@uralsib.ru

BHYTpeHHMM pPbIHOK

Py6nb ykpennserca Ha chopBappax

OXunpaHusa cknapbliBaroTcs B NoMnb3y yKpenneHus pyons. B ceeTe ynydue-
HWSI KOHBIOHKTYPbI Ha TOBapPHbIX U CbIPbEBbLIX pbiHKaxX (HedTb Brent nogHsanack
B ueHe Ha 1,5 ponn. po 73,5 gonn./6app.) OXuaaHWs Ha BantoTHOM pbIHKE
CKnagblBalOTCsl B MONb3y YKPEnneHuss pyons, 4Yto oTpasvriiocb B CHUKEHWU
BMeHeHHbIX cTaBok NDF Ha15-20 6.n. B yacTHocTu, cTaBka no rogoBOMY KOH-
TpakTy coctaBuna 5,85%, 4to Ha 20 6.n. HUXKe YpOBHS 3aKPbITUSI MPOLUMON He-
aenn. Ha cnoToBOM pbIHKE TOPr HOCUINW CMOKOWHBINA XapakTep, Tak YTo 06bem
caenok He npesbicun 3,3 Mnpg Oons., a CTOMMOCTb KOp3uHbl LIB octanack Ha
oTMeTKe npegpiayliero aHs — 35,1 py6.

W3menenue kpusoii NDF gonn./py6. - LIBOR

YTM, %
N ——
—
P
' ' Tiopauua, net
0 1 3
npef. AeHb 1 Hepens 1 mecs

UemouHurku: Bloomberg
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Ocob6bIn cTaTyc py6ns... Mbl no-npexHemy cuutaem, 4To pas3BuThe cuTyauun
C pgonramu cTpaH, UcnbiTbiBalOLWMX BomKeTHbIM geduumT (npexae Bcero Mpe-
uum n [lybas), 6yget cnocobcTeoBaTh NepepacnpeneneHnto MMpoBOro Creky-
NATMBHOIO KanwuTana B MOfb3y BanioT TeX CTPaH, KOTopble OTNMYaeT HU3Koe
OTHOLLEHVe Jonra K pe3epeam 1 He3HauuTenbHbI 4edULMT B NPOLEHTHOM OT-
HowweHun k BBI1. B aTon cutyauum pybnb npuobpeTaeT ocobbin cTaTyc, KOTO-
pbIi, BO3MOXHO, NO3BONUT eMy onepeaunTb No AnHamuke pbiHOK BanoT GEM.

co3pgaeT noTeHuuan Ansi LeHoBOro pocrta obnurauumi. B nocnegHee
BPEMS CbipbEBbIE W TOBapPHbIE PbIHKA AEMOHCTPUPYIOT YCTOWYMBOCTb K MOBbI-
LLUEHHON BONATUMNBHOCTM PbIHKOB aKLUWI, YTO yBENMYMBaET BEPOATHOCTb COXpa-
HeHWs LeH Ha HedTb Ha ypoBHe 70 gonn./6app. unu Belwe. B ycnoBusax kom-
OPTHLIX LUeH Ha HedTb 3HAYMTENbHLIV AnddepeHUmnan Mexay BHYTPEHHUMU
W BHELUHUMW CTaBKaMW MOXET NMPUBECTU K MPUTOKY CNEKyNsSiTMBHOMO KanuTana.
Mpwn atom gevicteust LUb no caepxuBaHuio ykpenneHus pybns npusegyT K yBe-
nm4yeHnio pybneBon NMKBMOHOCTM U, COOTBETCTBEHHO, CHIDKEHWIO JOXOAHOCTEN
obnurauuii. Toro xe pesynbTata MOXHO xgatb, ecnu LUb gonycTuT ykpenneHuve
pybns — pybnesble obnuraumm ctaHyT 6onee npuenekaTenbHbIMU B CPaBHEHUN
co ctaBkamu NDF.

Mo3uTusHas peakuuma Ha BHelHue (baKTOpbl

Mony4mB GrnaronpuATHLIA CUHaM CO CMEXHbIX PbIHKOB (MpeXxae BCero BantoT-
HOro WM pblHKa akuui), pybnesble obnvraumMm NpPOAOIKMNKN MOCTynaTenbHoe
aBwxkeHne. OxuagaHus, 4YTo B Onvkallwme Heckonbko MecsiueB LleHTpobaHk
CHU3WT cTaBku elle Ha 50 6.n., No6yxaalT MHBECTOPOB YBENUYMBATL NO3ULIUK,
dopmupyst ux 3a cyeT pbiHka PEMNO (goxoaHoCTv nepBoro awienoHa HaxoaaTcs
B npegenax YTW7-9%, a ctaBku mexgunepckoro PEMO cpokomM Ha oauH AeHb
He npeBbIwatoT 4% rogoBbIX).

Bobinycku nepsoro awenoHa nogopoxanu Ha 25-30 6.n., npyyem HamGonbLuunia
o6bem caenok npuwencst Ha Bbinyckn PXX[ n AToMaHepronpoma co CTaBKON
KyrnoHa, npuBsidaHHow k ctaBke PEMO Lb. Mogpo6Hbli aHanm3 BbIMYCKOB C
PEMO-kynoHoM npefcTaBrneH B HalleMm cneuvansHoM otyeTte «[lovtu apbuTt-
paxHasi BO3MOXHOCTb Ha pblHKe obnuraumin», onybrnmkoBaHHOM 25 sHBapsi.
MoBbilweHnem uUeH npubnuautensHo Ha 35 6.n. 3akpbinMcb Gymaru
FasnpomHedpTb-3.

Moxkynatenu cMecTUNUCb BO BTOPOW 3LIESIOH

Bo BTOpOM 3wwenoHe nokynatenu nposBunu nHtepec k obnuraumam ASK «Cuc-
Tema», bawHedpTn, MTC, a Takke BbinyckoB MPCK KOra-2, 4to no3sonumno nm
nogopoxaTtb Ha 35 6.n. B cybdenepanbHOM cekTope nyulle pbiHKa BbIrNSaenu
oymarn KpacHApKpan-4, koTopble Bbipocnv B LeHe Ha 1 n.n. /3 nepeyncnen-
HbIX BbIMYCKOB Mbl CHMTaeM Havbornee npuBnekaTtenbHbiMu obnuraummn bauw-
HedTW, KPeaUTHbIV NPOMUb AMUTEHTA KOTOPbIX, MO HALUMM OLEHKaM, MOXeT
3aMeTHO ynyyLInTbCA nocne nokynku PyccHedTn. B dpmHaHcoBom cekTope nyy-
we pbiHka Bbirnggenu 6ymarn JIK Ypancn6-2 (YTW13,8%), nogopoxasLuve
6onee yem Ha 50 6.n. Mbl cuntaem Bbinycku JIK Ypancmuba Hambonee Hepo-
OLleHEHHbIMK B cermeHTe ouHaHCcoBbIX 6ymar 13 cnucka PEMO LB. Heckonbko
OTCTalT OT pblHKa ANuMHHbIe Bymarn CubmeTuHBECTa, KOTopble MoJopoXanu
BYepa nuwb Ha 10 6.n.
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Mpucyrcrene BAba nomorno

Bnarogapsa Hanuumio BOba B cocTtaBe akumoHepoB 6aHka «[nobakc» Bbinyck
BO NMo63kc-1 obbemoM 5 mnpa py6. pasmecTuncs € KynoHOM Ha YpOBHe
9,25% rogoBbix k rogoBor ogepte. Cnpoc Gonee Yyem BABOe NpeBbICUN Npea-
noxexve. Ha cdopsapgHom pbiHke Bymarn 6aHka «[Mobake» KoTupyloTcs Ha
25-40 6.n. Bblle HOMMHAMa. YcnewHoe pasmMelleHne bymar Mnobakca ceuae-
TENbCTBYET O CMELLEHUN UHTEPECOB MHBECTOPOB B CTOPOHY MEPBUYHOIO PbiH-
Ka, 4TO CBSI3@aHO C OTCYTCTBMEM SIBHO HEOOLIEHEHHbIX KAYeCTBEHHbIX Bymar Ha
BTOPUYHOM pbIHKE.

U cHoBa npubaBneHue Ha «nNepBUUKE»

Buepa TpaHcHedTb (BBB/Baa1/-) o6bsiBuna o nnaHax Bblnycka bupxeBbix 06-
nurauuii B obbeme 119 mnpg pyb., koTopble, BUAMMO, HEOBXOONMbI AMUTEHTY
anst ctpoutensctea BTC-2 u BoctouHocubupckoro Tpybonpoeoga (BTOpOM
ovyepeaun). HanomHMM, 4TO Heckonbko AHel Ha3ap asnpom ob6baBUN O Hame-
peHun npueneyb C pbiHka obnuraumii 300 mnpa py6. B TeyeHue nATU nerT.
CTonb 3Ha4MTENbHbIA 06bEM MNEPBUYHBLIX BbIMYCKOB, KOTOPbIA MOSBUTCH Ha
pblHKe, CKOpee BCero, NuLlb Nocre MapTa, Korga 3aBepLumTcsi pasmeLleHne cy-
BEPEeHHbIX eBpoobnuraumn, CyLecTBEHHO OrpaHUYNBaET NOTEHLMan CHUXKEHUS
[0XOQHOCTEN.

TatdoHabaHk (Moody’s: B2) 06bsBun 0 Hayane 2 mapTa ayKuMoHa no pasve-
LeHuno pybnesbix obnvraumin Ha cymmy 2 mnpg py6. OpueHTUp no cTaBke Ky-
noHa Haxogutcsa B avanasoHe 11,5-12,0% rogoBbix k ocbepTe Yepes rod. Mol
HanoOMWHaeM, YTO HeJaBHO AMUTEHT YCMEeLWHOo 3aBepLunn pa3melleHue eBpo-
obnurauuir, npoluegllee 4acTu4HO B hopme oGMeHa Ha Hero 6ornee KOpoTKUX
OoHO0B.

HeHuc lNopsisall, poryvajdv@uralsib.ru
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AdeHeXHbIN PbIHOK

LB noarBepxpaer ctTabunmsaaumio IMKBUAHOCTH

CuTyaums C NUKBMAOHOCTbIO B GaHKOBCKOM cucTeme ctabunuavpoBanacb, CO-
obwwmn Byepa B nHTepBbio PEK TB nepBbit 3amectutens npeacenatens LieH-
TpobaHka eHHagun MenukbsiH. BbICOKMIA ypOBEHb OCTATKOB Ha Aeno3uTax
6aHkoB B LIB 1 HM3KMe cTaBku Ha pbiHKE MeXOaHKOBCKOro KpeaMToBaHUSA Chy-
aT XOpoLWVM NoATBEPXKAEHNEM ynydllieHns cuTyaumu. basoBasa ogHogHeBHas
cTaBka CHu3unacb Byepa go 4%, notepsie 3 6.n. Mbl oxugaem, 4YTo CTaBKu
npoJorkaT CHKEHME No Mepe nonyyvyeHusa 6aHkamy cerofgHsa cpefcTB OT npe-
JocTtaBneHHbIx BYyepa LIB 6e33anoroBbix KpeguToB M BPEMEHHO CBOGOAHBIX
GHO4KETHBIX CPeAcTB, pasMeLLeHHbIX Ha Aeno3utax MuHucTepcTBOM (OUHaH-
coB. Cnpoc Ha nsaTuHepenbHble 6e33anoroBble kpeauTbl LIB okasanca ckpowm-
HbIM — ObINo BbIOpaHo 2,9 Mnpa pyb. M3 npeanoXxeHHbix 5 mnpg py6. MuHu-
CTepCcTBO (PUHAHCOB Pa3MECTUIO Ha YeTbipEXMECSYHbIX Aenosutax 32 MnpAa
py6. mn3 npepnaraBwmxca 100 mnpa py6. Mo CpeAHEB3BELLUEHHOW CTaBKe
B 7,26%

OcTaTkm Ha KopcyeTax KpeauTHbIX opraHnsaumn B LIB Bbipocnn Ha 105,9 mnpa
py6. o 511,9 mnpa py6., a 4eno3ntbl 6aHKOB CHU3MAKUCL Ha 73,6 mnpAa pyb. Ao
405 mnpg py6. O6bem onepaunii LIB no coenkam PEMO-kpeantoBaHus BbIpoC
Ha 110% no cpaBHeHMIO C NpeabiayLLen ceccmen u coctasun 19,6 mnpa pyo.

Buepa pybnb ykpenuncs no oTHOLEHWIO kK gonnapy Ha 10 koneek, ero Kypc Ha
3akpbiTumM ToproB coctasun 30,12 py6./gonn. Ha goHe pocTa LUeH Ha HedTb
(Tak, Brent npubasuna 4,6% 3a aeHb) n onTMmMama Ha OoHAOBbIX pbiHKax. Ce-
rogHs no3unummn pybns octaHyTCst CMnbHbIMK — LieHa 6appens Brent npesbiwaeT
75 ponn., boHOOBbIE MHAOEKCHI pacTyT, a Aonnap cnabeet. Mbl oxvagaem, 4Tto
HauMoHarnbHas BanoTa MOXeT npmbasuTtb ewe 10 koneek 1 nepeBanuTb Yepes
otmeTky 30 py6./gonn.

AvHamuka Tpe6oBanmm LIB x 6aHkam
3apgomxeHHoCTbL 6aHkoB nepepa LI, mnpa pyo.
Tekywun MakcMmanbHbIN

YpoBéHb YpOBEHDb N3meHeHue
16.02.2010 27.01.2009

OpHoaHeBHble KpeauThbl 0,27 5,31 (5,04)
JlombapaHble kpeanTs! 19,6 34,7 (15,1)
[Mpouue kpeanTbl 321 448 (127)
Bessanorosble kpeguThl 92 1835 (1743)
PEMNO 39 763 (724)
Wroro 472 3087 (2615)

MemodHuku: bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CnunyeHko, slipchenkola@uralsib.ru
Hamanbsi Matioposa, mayorovang@uralsib.ru
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KopnoparuBHblie cobbiTusa

X5 (S&P: BB-)
Xopowme HoBOCTHU OT S&P

MporHo3 no perMTUHry M3MEHeH Ha «CTabMMbHLIAY. Buyepa mMexayHapogHoe
areHTcTBo S&P M3MeHuno nporHo3 no pentuHry komnaHum X5 Retail Group ¢
«HeraTMBHOrO» Ha «cTabunbHbIA. HanomHuM, 4To B heBpane 2009 r. areHTcT-
BO npogenano obpaTtHble AeNCTBUS, COCnaBLUNCL TOr4a Ha yxydlleHue nosu-
UMIA IMKBMOHOCTM KOMMNaHun. daktopamu, NOBMAUSIBLUMMW Ha peLUeHne areHTCT-
Ba, CTanM B TMepBYyld o4vepedb YyNyylleHWe nokasaTenen NUKBUAHOCTU
KOMMNaHuK, CTabunbHOCTb OMepaLMoHHbIX pe3ynbTaToB M Gornee KOHcepBaTuB-
Has cbuHaHcoBasi nonuTuka. [lencTBUTENbHO, B KOHLE HOS0pS Obino onybnuvko-
BaHO coobLieHne, 4yTo COBepbaHk OTkpbin X5 KpeouTHyH NUHUID 0O6bemom
1,1 Mnpg oonn. cpokom Ha nsiTe net (dukcmpyetcs B pybnsix no kypey LIb Ha
AaTy Bblgaun). [NpuBneyeHHble cpeacTBa NpegHas3HayveHbl Ans pedrHaHcupo-
BaHWS CUHOMUMPOBAHHOIO kpeauta Ha 1,1 mnpg Aonn., noraweHve KoToporo
HameuyeHo Ha aekabpb 2010 r. Ewe Heckonbko HeEGONbLUMX NOATBEPXKOEHHbIX
KpeauTHbIX NWHWIA, a Takke CBOOOAHLIA OMEepauMOHHbIN AEHEXHbIN MOTOK B
pasmepe 337 MnH gonn. 3a gesatb Mecsue 2009 r. (bonee no3gHsia oTyeT-
HOCTb KOMMaHUW Noka He[oCTyMNHa) obecneynBaoT KOMNaHUM JOCTATOYHYHO M-
KBUOHOCTb Ha Gnwxanwmne 12 mecsueB (Ha 30 ceHTabps 2009 r. kpaTKOCPOY-
Hbih gonr X5 cocrtaBnsn 637,2 mnH gonn., unu 32% OT COBOKYMHOrO).
OcHoBHbIM puckom ana X5 S&P cuntaeT BanoTHbIA: NPU NOYTU MOSMHOCTLIO
pybneBoli Bblpyyke okono 60% ponra KOMMaHWM HOMUHMPOBAHO B Jonnapax,
YTO AenaeT ee yA3BMMON nepep konebaHnsamm BanoTHbIX KypCcoB.

OxupaeTcs CHWXeHue A0NroBon Harpy3ku. S&P oxumgaeT, 4To B fJansHenwem
ponrosas Harpyska X5 6ygeT cHuxaTbcsi bnarogaps opraHM4eckoMmy pocTy 3a
cYeT yBenuYeHUsi TOproebixX Mnowagen n ctabunusauum nokasatenen YNCToro
ponra. Ha 30 ceHTabps 2009 r. nokasatens Jonr/EBITDA coctasnsn y komna-
Hun 2,6. Kpome TOro, areHTCTBO OXMAaeT, YTO He3annaHMpPOBaHHbIE KPYMHble
MOKYMNKN aKkTMBOB ByayT pMHaHCMPOBaTLCH 3a CYET Bbinycka akuuii. HanomHum,
yTo B Aekabpe npowrnoro roga X5 npuobpena ceTb «MaTTepcoH» 3a 189,5 mnH
aonn. (KoHcoNMAMPOBaB Takke YMCTbIV JONT ceTn B pa3mepe 85 MnH gonn.) 3a
cyeT CODCTBEHHbIX CPEACTB, YTO TaKke He YXYALUMIO nokasaTenew OonroBown
Harpysku komnauun. Ecnn X5 ygacTcst ynyylwmnTb CTPYKTYpY Aofra ¢ TOYKK 3pe-
HMS CPOKOB €ro noralleHnst U BamnioT, a Takke CHU3WUTb JONroBYO Harpysky, To
PENTUHIN MOTYT ObITb NOBbILLEHbI.

B cektope puTeiina BbIOOP HEBENWK. Ha Haw B3rnsg, aTa MO3UTUBHAs HO-
BocTb oT S&P egpa nu noenusieT Ha kotuposku obnuraumii UKC5-1 (YTP
8,40% @ wonb 2010 r.) u UKC5-4 (YTP 8,66% @ woHb 2011 r.), KOoTOpbIE
6nn3KkM K CBOMM CrnpaBeanuBbIM YPOBHSIM OTHOCUTEMbBHO OPYrUX «KayeCTBEH-
HbIX» BbIMYCKOB POCCUMACKMX 3MUTEHTOB. Mbl No-npexHemy nonaraem, 4to Ans
WHBECTOPOB, HE CUYMTAILWMNX KPUTUYHBIM BO3MOXHOCTb MOfyyaTe No obnuraum-
AM pedumHaHcpoBaHue B LIB, Hanbonee npusnekatenbHbIM 0ObLEKTOM MHBe-
CTUUMIA B CeKkTope putenna asnsetcsa Bbinyck Auken-1 (YTM 17,24% @ mapTt
2011 r.).

Hadex0da Mbipcukosa, myrsikovanv@uralsib.ru

17 gpespana 2010 r. 6
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Kanenpapb npeacroawmx cobbitum

17 cespans

18 dheBpans
19 cespans
20 geBpans
24 deBpans

25 deBpans
26 deBpans

1 mapTa

2 mapTta

3 mapTa

4 mapTa

Odepta BaHk Pycckum craHpapTt-6 (6 mnpg py6.). Odepta TpaHcmawxonauHr-2 (4 mnpg py6.). Odeprta
Mockommepu6aHk-2 (3 mripg pyo.).

Odepta CubmpbTenekom-8 (2 mnpg pyo.).
Odbepta TMK-3 (5 mnipa py6b.).
OdbepTa (call) NeHCneuCMY-2010 (100 mnH gonn.).

Odepta Homoc-BaHk-8 (3 mnpa py0.). Ocdepta Bank Cotro3-4 (3 mnpg py6.). Odepta Poccenbxo3baHk-3 (10
mnpga py6.). Morawenune Pycb-baHk-2 (2 mnppa py6.). MNoraweHne MNasnpomb6ank-2010 (10 mnpa py6.).

OdvepTta XKuncoumnoteka-®uHaHc-3 (1,5 mnpg pyo.).

Odpepta CY-155 Kanutan-3 (3 mnpg py6.). Odepta TFK-6-UHBecT-1 (2 mnpa py6.). Odepta MexknpombaHk-1
(3 mnipg py6.). MoraweHne AMypmeTtann-2 (2 mnpg py6.). MorawexHne YPCA BaHk-2010 (5 mnpg py6.).

Odepta MukosiH-2 (2 mnpg py6.). MNorawernne MyHuuunanbHas MHBeCTULMOHHasA komnanusa-1 (0,5 mnpa
py6.). MNorawexune JIOKO-BaHk-2010 (100 mnH gonn.).

Morawenne MUAH-OeBenonmeHT-1 (2 mnpa py6.). MNorawernne C3JMK-®uHanc-1 (1 mnpa py6.). MNMoraweHne
Bexa-UHBecT-1 (0,7 mnpa py6.). MNoraweHne BaHk PeHeccaHc Kanutan-1 (2 mnpg py6.). MoraweHne Ie6easH-
cknn-2 (1,5 mnpa pyo.).

Odepta Makpomup-®uHaHc-1 (1 mnpg py6.). Ocdbepta MopToH-PCO-1 (0,5 mnpa py6.). MNoraweHne BaHk Bos-
poxnaeHue-1 (3 mnpa py6.).

OdpepTta PbIGUHCKMI KabenbHbIN 3aBoAa-1 (1 mnpa pyo.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

17 cpespans BaHku gorxkHbl BepHyTb LieHTpobaHky 8,76 mnpa py6.
19 dpeBpans LB npepgoctaBuT 6aHkaM nATUHeAenbHbIe 6e33anoroBblie kKpeauTbl
24 deBpans Buinnata 1/3 HOC 3a IV kBapTtan 2009 r.
BaHku gormkHbl BepHyTb LieHTpobaHky 3,7 mnpa pyo.
25 cbeBpans Beinnata akumsos 1 HOMA
1 mapTa BbinnaTa Hanora Ha NpuGkIb
3 mapTa BaHkn gormkHbl BepHYTb LieHTpobaHky 21 mnpa pyo.
17 gpespana 2010 r. 7
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Kanenpapsb ocdepr

OaTa Bbinyck O61bem BblI- LleHa odoep- CrtaBka npeabl- HoBas cTtaBka [arta cneaytowen
odepTbl nycka, MrH Tbl, %  AyLliero KyrnoHa, KynoHa, %  odepTbl / noraweHus
pyo. %
Pycakui CTaHAapT- 6 000 100 15,0 10,75 9 chespans 2011
17.02.10 Tpatcmatuxon- 4000 100 17,0 8,5 18 aBrycra 2010
OWHr-2

MOCKOMMzepLI,GaHK- 3000 100 14,0 ) )

18.02.10 CunbupbTenekom-8 2000 100 9,75 9,5 18 asrycta 2011
19.02.10 TMK-3 5000 100 9,6 9,8 15 dpespans 2011
22.02.10 TlenCreuchy- USD100 100 (CALL) 12,0 12,0 15 hespans 2011
Homoc-BaHk-8 3000 100 15,0 9,5 16 deBpansa 2011

24.02.10 BaHk Cotos-4 3000 100 14,9 - -

Poccenbxo3baHk-3 10 000 100 7,34 9,25 17 dpeBpans 2014

YXuncoumnoteka-

25.02.10 PUHAHC3 1500 100 9,0 9,0 30 mapTa 2010

CVY-155 Kanutan-3 5000 100 16,0 - -

26.02.10 TrK-6-NuBect-1 2000 100 12,0 - -

MexnpombaHk-1 3 000 100 13,25 13,25 31 pekabps 2010

01.03.10 MukosH-2 2000 100 18,5 13,5 27 cpespans 2012
17 gpespana 2010 r. 8
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PbiHOK py6neBbIx obnuravuii

u

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
% KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw e FIMIS

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

=
3

TKoHTUH.02 7000 R 780 17.06.10 24.06.10 14.06.12 4.0 28.3 99.55 95.00 103.50 8.84 3.91 0.32 TOproens
ABTOBA3063 5000 R 960 22.06.10 22.06.10 4.2 99.00 | 0.30 8440 98.00 99.50 12.93 4.84 0.31 aBTONpOM
ABTOBA3064 5000 R 1850 25.05.10  27.05.10/ 20.05.14 3.0 51.8 99.90 50 99.75 99.90 18.97 9.23 0.23 aBTONpOM
AsToMUp®-2 2000 R 0.10  23.06.10 23.06.10 4.3 TOproens
Anaman®206 2000 R 16.00  18.02.10 20.05.10 31 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.10 15.11.18 106.5 94.50 5000 94.25 94.74 9.56 2.08 4.42 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.03.10 15.09.20 128.8 93.90 1.14 300 000 93.01 94.33 8.93 215 5.01 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.10 15.10.10 8.1 101.00 5500 100.50 101.00 8.06 2.30 0.60 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70  01.05.10 01.02.12 23.9 102.39 98.00 101.80 7.58 2.07 1.69 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.04.10 15.10.12 324 96.15 1.54 98.50 9.68 1.88 1.81 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.04.10 15.07.14 53.7 96.07 | 0.07 1.62 96.50 9.05 1.90 272 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.10 15.07.16 78.1 94.45 | -0.05 6331 94.25 94.63 9.46 2.00 3.61 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.03.10 15.03.14] 15.06.18 50.0 101.4 95.10 | 0.60 429 000 94.50 95.49 9.68 1.98 2.67 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.05.10 15.02.17 852 93.90 51000 93.50 94.00 9.42 194 || 362 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210/ 21.1212 11.0 34.7 10043 | 0.03 13000 100.32 100.72 15.62 7.94 0.72 Tenekom
AK BAPC-03 10000 R 1310 27.04.10  05.05.10/ 25.10.11 3.0 20.6 101.04 100.95 101.19 6.85 6.46 0.20 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.04.10 15.10.13 446 100.90 | -0.20 150 100.90 101.10 13.07 6.42 2.58 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 25.03.10 26.09.11) 19.09.13 20.0 437 104.32 | -0.08 468 103.70 104.40 11.24 6.72 1.28 cbipbe
AKpOH-3 3500 R 1385 26.05.10 25.05.12] 20.11.13 28.0 45.8 104.90 1000 104.22 104.80 11.61 6.58 1.77 cbipbe
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 19.2 100.00 | 1.00 211 99.50 14.47 6.98 122 cbipbe
Amypmet-02 2000 R 915 26.02.10 26.02.10 0.4 meTannyprus
Amypmet-03 3000 R 0.10  16.04.10 15.04.11 14.1 meTannyprus
Amypmet-07 6000 R 18.00 31.03.10 30.06.12 28.9 meTannyprus
Apkapa-03 1200 R 01.04.10 31.03.11 13.6 2.00 758 1.80 2.00 c/x
AtomaHnpO1 30000 R 10.75  15.02.11 15.02.14 48.7 100.80 600 001 2.02 104.00 10.49 10.66 3.13 aHepreTuka
AtomaHnp02 30000 R 10.75  15.02.11 15.02.14 48.7 100.60 320675 100.50 100.65 10.55 10.69 313 aHepreTuka
BantiHeb-1 1000 R 16.00 27.04.10 04.05.10/ 26.04.11 3.0 145 99.90 100.00 101.00 15.87 3.99 0.18 B3/ GaHku
BAHAHA-M-2 1500 R 11,50 12.08.10 12.08.10 5.9 TOproens
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 6.0 176 101.56 | 0.01 101.35 101.59 6.89 5.22 0.44 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11] 01.02.13 12.0 36.1 101.50 90.00 5.86 3.68 0.92 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 26.04.10  28.10.10/ 02.05.11 8.0 14.7 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10  22.02.10/ 23.02.11 0.0 124 [/Caal/B GaHku
BapeHuesd1 800 R 20.00 05.04.10 04.07.11 16.8 108.95 6.00 13.44 4.58 1.08 notpe6. Tos
baxetne-1 1000 R 15.00  19.05.10 19.05.10 3.1 98.06 | -2.94 1.54 24.14 7.63 0.20 TOproens
BalukupaH3s 1500 R 830 14.03.10 09.03.11 129 aHepreTuka
BalwHedTb-01 15000 R 1250 22.06.10 21.1212] 13.12.16 35.0 83.1 104.25 | 0.10 706 104.00 104.10 10.97 5.98 221 cbipbe
BalHedTb-02 15000 R 1250 22.06.10 21.12.12] 13.12.16 35.0 83.1 104.29 | 0.14 104.00 104.10 10.96 5.98 2.21 cbipbe
BalHedTb-03 20000 R 1250 22.06.10 21.1212] 13.12.16 35.0 83.1 104.10 | -0.05 190 655 104.01 104.10 11.04 5.99 221 cbipbe
BenoH 02 2000 R 17.00 25.02.10 28.02.11) 23.02.12 13.0 24.6 10543 | -0.17 1143 8.04 0.83 MeTannyprus
Barotmau 2 1000 R 1550 16.06.10 15.12.10 10.1 70.00 401 70.00 71.00 79.70 11.04 0.44 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 101 100.47 99.90 100.90 8.55 447 0.74 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 7.0 36.9 103.72 103.20 103.90 7.92 721 0.48 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8,50 15.03.10 15.03.40 366.2 2.31 A3/ (buHaHCbI
Busat-tnH1 1000 R 1210 20.04.10 20.04.10 21 50.00 2.00 98.00 12.07 TOproens
Buktopuad®2 1500 R 1089 16.02.10 16.02.10 0.0 99.97 23.09 543 0.00 Bl TOproens
BK-MHeect1 10000 R 9.25  23.07.10 19.07.13 41.7 100.75 231712 100.50 101.10 9.19 4.58 2.74 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14 17.0 53.5 109.05 | -0.10 58 000 109.10 109.25 8.36 6.95 121 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 9.6 100.00 99.50 9.67 4.74 0.48 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.06.10 30.11.10 9.6 100.00 2997 100.00 100.40 8.64 4.24 0.49 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 09.03.10 11.03.11] 03.09.13 13.0 432 103.50 400 103.02 8.71 2.89 0.92 BB-//BB- Tenekom
BHewwunpb 01 1500 R 1400 19.05.10 221110/ 14.11.12 9.0 334 99.99 | -0.11 10 500 2.01 14.16 6.98 0.64 /B3/B- GaHku
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 0.5 100.11 | 0.06 4099 100.01 100.15 6.38 4.46 0.04 /Ba3/B+ GaHku

BTB -5 06 15000 R 15.00 22.0410 26.04.10, 17.10.13 2.0 447 101.40 | -0.21 350 000 101.41 101.57 6.88 3.69 0.18 BBB/Baa1/BBB | GaHku

BTG -6 06 15000 R 1325 14.0410 16.07.10, 06.07.16 5.0 778 | 10253 | 0.08 248 000 102.45 10256 | 6.98 322 || 038 BBB/Baa1/BBB | Garkv

BTE 24-1-UN 15000 R 9.70 17.03.10 20.12.11] 10.12.14 22.0 58.6 101.22 | 0.22 100.00 101.60 9.19 2.39 1.54 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 07.04.10 05.10.11 19.9 104.35 104.00 104.75 8.76 5.50 1.36 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  15.02.10/ 05.02.13 0.0 36.2 102.50 100.00 105.00 4.66 3.55 0.94 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50 02.06.10  08.06.10/ 29.05.13 4.0 40.0 100.40 100.50 101.00 8.71 5.22 0.28 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 7.0 48.9 101.52 | -0.43 8.74 5.82 0.47 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 13.05.10 15.11.10/ 06.11.14 9.0 57.5 100.95 | -0.10 100.95 101.38 23.60 242 0.55 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00 13.04.10 07.07.15 65.6 102.42 421330 102.05 102.83 27.00 341 1.93 BBB//BBB (buHaHCbI
BTB-Mua®03 5000 R 1400 16.03.10  17.06.10/ 07.06.16 4.0 76.8 102.00 32000 102.00 102.14 7.86 342 0.30 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 1400 16.03.10  17.06.10/ 07.06.16 4.0 76.8 101.99 600 000 101.90 102.18 7.90 342 0.30 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70 10.03.10  10.12.10/  30.11.16 10.0 82.7 101.00 20 000 101.05 101.25 8.61 2.39 0.72 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16 30.0 78.0 113.95 | -0.40 200 149 113.95 114.40 8.38 6.46 1.97 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70 1 20.04.10  25.04.11] 09.04.19 14.0 1113 109.95 123 109.95 110.33 7.68 7.57 1.00 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 29.06.10 28.06.11] 24.06.14 17.0 53.0 120.14 | 0.06 50 000 119.85 120.14 -0.88 5.71 1.29 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.06.10  29.06.10/ 26.06.12 4.0 28.7 110.70 | 0.65 10001 110.50 110.70 | -13.62 591 0.42 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.04.10 27.10.11 20.6 99.00 | -1.00 96 99.00 99.50 7.78 3.52 148 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 48.6 95.87 8.65 3.76 3.13 BBB-/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 115 100.03 | 0.03 250 000 99.50 100.15 718 3.54 0.87 [/Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 26.05.10 20.11.13 458 /Baa2/BB+ GaHku
asnpomb 3 10000 R 897 12.04.10 10.10.11 20.1 98.40 /Baa2/BB+ GaHku
asnpomb 4 20000 R 875  20.05.10 221110/ 151112 9.0 335 100.26 100.00 100.65 8.41 4.35 0.69 /Baa2/BB+ GaHku
asnpomb 5 20000 R 875 27.05.10 291110/ 221112 10.0 33.7 /Baa2/BB+ GaHku
A30uH 01 5000 R 18.00  10.08.10 08.02.11 11.9 97.35 | -0.35 421 97.25 97.35 22.23 9.22 0.77 aBTONPOM
leHepKomn1 2000 R 1200 22.06.10  30.06.10/ 21.06.11 4.0 16.4 100.99 8.63 5.92 0.34 aHepreTuka
TnapoOrK-1 5000 R 8.10  30.06.10 29.06.11 16.6 100.21 150 100.12 100.21 8.08 4.03 121 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 1.0 13.2 83.50 65.00 102.00 | 573.71 12.54 0.01 CTPOUTENLCTBO
NOB3KC 01 2000 R 9.00 15.03.10 15.03.10 0.9 GaHku

rccot 5000 R 15.00 250310 23.09.10 26.03.17 7.0 86.5 10245 | -0.25 465 102.45 102.80 || 10.92 7.30 0.51 BB/ MaLLUHOCTP.
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PbiHOK pybneBbIx oGnMrauMﬁ

=

R

06bem, Kynou Dop, Peitunr
Bbinyck LleHa ob6bem, wr CekTop
KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopgaxa || odpt | noraw | Tekyw et FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

rac 02 1500 R 1200 27.04.10 23.04.13 38.8 96.03 20.31 100.00 14.02 6.23 2.31 TOproens
[JlansCe3206 2000 R 885 02.06.10 04.06.10/ 30.05.12 4.0 27.8 || 100.26 99.94 100.99 7.90 4.40 0.28 BB-// Tenekom
[JlansCe3605 1500 R 15.00 20.07.10 21.07.11 17.0712 17.0 = 294 ' 108.53 106.11 109.00 8.64 6.89 122 Tenekom
[BTr-¢ 01 1000 R 1450 03.08.10 03.08.10 5.6 32.49 15.00 49.99 2225 TpaHcnopT
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 6.0 416 20.00 11.40 22.00 36.15 TpaHcnopT
[rk-01 5000 R 1050 12.03.10 18.03.11, 08.03.13 130 @ 372 20.10 aHepreTuka
[es.-t0r 01 1000 R 18.00 | 18.05.10 18.05.10 31 0EeBenonmMeHT
[enbtaKp-2 2000 R 7.78 24.02.10 30.05.10 35 99.50 100 99.41 99.50 9.60 1.95 0.26 [Baal/ GaHku
TxendchCul1 2000 R 16.00 22.04.10 22.04.10/ 20.10.11 2.0 204 | 100.10 100.01 102.00 15.60 7.97 0.16 /ICCC+ TOproens
[vken®un-1 3000 R 9.25 18.03.10 17.03.11 132 93.10 | 0.20 1722 93.00 93.10 17.12 4.95 0.87 TOproens
JMLIEEHTPo61 1150 R 8.50 05.06.10 26.05.15 64.2 75.77 76.10 77.00 15.95 5.56 3.55 TOproens
[lomovieHTp1 1000 R 20.00 08.07.10 08.07.10 4.8 94.50 | 4.50 90.00 99.00 39.09 10.55 0.28 TOproens
EABP-3 5000 R 1050 04.05.10 03.11.11] 25.10.16 21.0 @ 81.5 | 103.00 -0.05 103.08 103.45 8.54 5.08 151 BBB/A3/BBB GaHku

EBPP 0106n 5000 R 588 12.05.10 12.05.10 29 100.15 | 0.17 100 100.00 100.15 5.34 1.46 0.22 AAA/Aaa/AAA GaHku

EBPP 0206n 5000 R 6.04 22.04.10 21.04.11 14.3 || 100.15 100.00 100.25 6.04 1.50 1.08 AAA/Aaa/AAA | BaHki

EBPP 0306n 7500 R 743 10.03.10 07.09.11 19.0 || 100.12 100.00 100.25 7.55 1.85 1.36 AAA/Aaa/AAA | BaHku

EBPP 0406n 3000 R 6.70 18.03.10 12.06.14 52.6 || 100.42 100.00 100.80 6.75 1.66 3.51 AAA/Aaa/AAA | BaHki

EBPP 0506n 5000 R 6.14 14.04.10 09.04.14 50.5 || 100.58 100.00 101.00 6.12 1.52 3.46 AAA/Aaa/AAA | BaHki
EBpokom®K2 3000 R 16.00  10.06.10 10.06.10 338 IC/ (huHaHCh!
EBpokom®K3 3000 R 16.00  18.06.10 18.06.10 41 IC/ (hyHaHCh!
EBpokomM®K5 5000 R 16.00  16.03.10 15.03.11 131 IC/ (huHaHCh!
EBPOIMA-01 1200 R 11.00  15.04.10 14.10.10 8.0 TOproens
ESCK-02 1000 R 8.74 08.04.10 13.04.10/ 05.04.12 2.0 26.0 aHepreTuka
XKenpopun-1 1500 R 18.00 01.06.10 30.11.10 9.6 98.00 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.04.10 04.05.10/ 19.04.12 3.0 26.5 || 101.10 20.22 106.00 9.92 8.88 0.19 (buHaHCbI
XKenpopun-3 2000 R 13.00 24.03.10 19.09.12 31.6 || 100.00 2.00 13.41 6.48 1.92 (buHaHCbI
)Kene3sobet1 1000 R 1200 19.02.10  20.08.10/ 27.05.11 6.0 155 26.01 NpoM3BOACTBO
Kuncou®-2 1500 R 16.00  15.04.10 15.04.10 2.0 100.06 2.00 100.10 15.77 7.97 0.14 (buHaHCbI
3aslpocc01 1000 R 18.00 22.04.10 22.04.10 22 214 -0.40 1.75 2.54 225.32 notpe6. ToB.
3eHuT 306n 3000 R 16.00 12.05.10 14.05.10/ 09.11.11 3.0 211 101.95 | -0.15 8597 101.95 102.05 7.32 7.82 0.22 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  06.04.10 06.04.10 1.7 101.42 101.25 101.30 5.38 791 0.13 B/Ba3/ GaHku

3eHuT 5060 5000 R 1085 08.06.10  09.12.10/ 04.06.13 10.0 = 40.2 | 101.80 -0.07 67 153 101.80 101.87 8.59 5.31 0.73 B/Ba3/ GEN]

3eHuT 606n 3000 R 15.00 06.07.10  08.07.10/ 01.07.14 5.0 53.2 || 102.70 2000 102.70 102.75 7.75 7.28 0.36 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00  10.06.10 09.06.11 16.0 aBTONPOM
VIKC5®uH 01 9000 R 760 06.07.10 06.07.10/ 01.07.14 5.0 53.2 99.01 | -0.74 200 000 99.00 99.70 10.50 3.83 0.35 TOproens
VIKC5®uH 04 8000 R 1846 10.06.10  13.06.11/ 02.06.16 16.0 @ 766 | 111.90 -0.35 10010 111.70 111.90 8.76 8.23 1.1 TOproens
WHnpom 02 1000 R 13.00 15.07.10 15.07.10 5.0 25.76 23.03 28.49 25.16 meTannyprus
Wunpom 03 1300 R 9.50 19.05.10 18.05.11 15.2 28.00 50 22.01 28.00 216.08 16.92 0.35 meTannyprus
Wuterpa®-2 3000 R 16.75 01.06.10 29.11.11 21.7 | 102.05 @ -0.05 45247 102.00 102.15 15.94 8.18 1.36 cepBuC
Wutypuer-1 1000 R 9.00 21.04.10 21.04.10 22 99.40 8071 99.00 99.55 12.71 4.51 0.16 CepBuC
WIPKYT-0306 3250 R 8.74 18.03.10 16.09.10 71 9842 | -1.18 98.50 99.60 11.92 4.43 0.50 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 15.50 03.06.10 28.11.13 46.1 2.00 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 25.05.10 29.05.10/ 20.11.12 3.0 33.6 || 102.35 | 0.10 102.01 102.44 9.57 9.21 0.26 cbipbe
Kamaz-®uH2 1500 R 1125 19.03.10 17.09.10 71 aBToONpOM
Kapyc.® 01 3000 R 1200 18.03.10 12.09.13 435 TOproens
Kayctuk 2 850 R 18.00  08.04.10 07.07.11 16.9 98.00 | 0.50 5102 98.00 98.99 22.62 4.58 0.57 XMMUS
Kupos.3a1 1500 R 7430 24.03.10 24.03.10 12 90.00 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00 23.03.10 23.03.10 12 10.03 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 11.00  02.06.10 30.11.11 21.8 100.00 JoTo3BaH/ GaHku
KMMO-0uHO1 1000 R 11.30  16.03.10 16.03.10 1.0 94.75 90.00 99.50 112.70 5.95 0.04 MaLLMHOCTP.
Koke 02 5000 R 870 18.03.10 22.03.10/ 15.03.12 1.0 253 99.50 90.00 99.60 13.34 4.36 0.08 meTannyprus
Komoclp. 1 2000 R 18.00 15.07.10  15.07.10/ 14.07.11 5.0 171 19.87 clx
KOMEMKA 02 4000 R 16.50 17.02.10 15.02.12 24.3 || 102.60 15.84 4.01 145 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 17.02.10 15.02.12 243 /ICCC+ TOproens
Kocmoc®uH1 2000 R 17.00 17.06.10  01.07.10/ 16.06.11 5.0 16.2 94.19 35.39 9.00 0.27 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 166 || 10227 = 0.07 95000 3.01 9.90 5.61 117 [/Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 52 99.79 | -0.10 1 99.00 99.80 8.51 3.92 0.39 aHepreTuka
Kyib6A30T1-2 2000 R 8.80  05.03.10 04.03.11 12.7 95.00 | 0.06 1383 94.85 95.00 14.59 4.62 0.86 XMMUS
IlaBepHa 01 1000 R 4.00 08.04.10 08.04.10 1.7 2.00 TOproens
JleHCneyCMY-1 2000 R 16.00 23.03.10 07.12.12 34.2 || 100.05 @ 0.05 99.99 100.20 16.94 3.94 1.33 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  30.07.10 27.01.12 237 96.79 30 96.82 97.49 10.67 4.40 1.65 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02 21.04.10 18.04.12 26.4 95.15 | -0.15 95.21 95.95 10.84 4.20 1.79 aHepreTuka
JICP 02 06n 5000 R 1350  05.08.10 08.02.11) 01.08.13 120 & 421 100.20 | 0.10 2 100.20 100.65 13.52 6.72 0.84 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.00 15.07.10  15.07.10/ 14.07.11 5.0 171 92.00 B-/B3/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 10.06.10 08.12.11 22.0 98.33 | -0.52 98.05 99.30 8.26 3.60 1.58 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740 10.06.10 05.12.13 46.3 96.25 | -0.05 35 95.60 96.25 8.75 3.83 3.06 BBB-/Baa2/BBB- | Cbipbe
JTykoinBO01 5000 R 13.35  09.08.10 06.08.12 30.1 111.37 111.00 112.00 8.35 5.98 2.03 BBB-/Baa2/BBB- | Cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 30.1 111.37 | -0.18 111.00 112.00 8.35 5.98 2.03 BBB-/Baa2/BBB- | cbipbe
JykoitnBO03 5000 R 13.35  09.08.10 06.08.12 30.1 111.40 | 0.05 111.00 112.00 8.33 5.98 2.03 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35 09.08.10 06.08.12 30.1 108.86 110.76 112.00 9.47 6.12 2.00 BBB-/Baa2/BBB- | Cbipbe
ITykoitnBO05 5000 R 13.35  09.08.10 06.08.12 30.1 110.93 25000 111.00 112.00 8.54 6.00 2.03 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 17.06.10 13.12.12 344 |1 102.70 | 0.65 370070 102.15 102.80 8.27 4.47 2.33 cbipbe
JTykoitnBO07 5000 R 9.20 17.06.10 13.12.12 344 |1 102.70 | 0.05 201 000 102.15 102.80 8.27 4.47 2.33 cbipbe
JykoitnBO18 5000 R 1350 22.06.10 22.06.10 4.2 102.26 | -0.04 4000 102.25 102.30 6.44 13.16 0.33 BBB-/Baa2/BBB- | cbipbe
JykoitnBO19 5000 R 1350  22.06.10 22.06.10 4.2 102.28 | -0.07 102.25 102.30 6.38 13.16 0.33 BBB-/Baa2/BBB- | cbipbe
JTykoitnb020 5000 R 1350 22.06.10 22.06.10 4.2 102.25 | 0.05 400 102.25 102.30 6.47 13.17 0.33 BBB-/Baa2/BBB- | Cbipbe
Marteaut 2 2500 R 19.00 28.03.10  25.03.10/ 28.03.11 1.0 13.5 || 103.40 726 103.40 104.00 9.26 meTannyprus
Martut® 02 5000 R 820 26.03.10 23.03.12 256 96.20 | 0.40 298 028 96.05 96.20 10.51 4.25 1.73 TOproens
MarHonus-1 1000 R 19.00 22.04.10 22.07.10 5.2 2.00 TOproens
Macrepb-3 1200 R 17.00 02.06.10 11.06.10/ 30.11.11 4.0 218 | 100.82 @ 0.01 100.22 100.78 | 109.84 9.34 0.15 oto3gaH// GaHku

MEBPP 0206n 3000 R 1500 01.04.10  05.04.10, 28.03.13 2.0 37.9 || 100.60 100.00 101.20 9.48 3.72 0.12 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 27.04.10 28.10.10/ 23.04.13 8.0 38.8 || 10420 @ -0.25 20 104.15 104.50 8.90 3.59 0.62 B+/B1/ (buHaHCbI

MBPP 0406n 5000 R 15.00 04.03.100 05.03.10 27.02.14 1.0 491 100.31 100 100.31 101.00 7.64 7.46 0.05 B+/B1/ (h1HaHChI
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MBPP 0506n 5000 R 15.00 17.06.10 21.06.10 12.06.14 4.0 52.6 || 102.25 9000 102.25 102.55 7.85 7.31 0.32 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00  25.05.10 25.05.10 33 101.57 100.00 103.14 10.06 7.86 0.25 /Ba3/BB- Tenekom
MOM-Bank 50-01 5000 R 12.75 03.06.10 29.11.12 33.9 || 10475 | 0.35 45697 104.01 104.75 11.01 6.07 215 BB/Ba1/BB GENT]
MexTpomb-1 3000 R 1325 29.06.10 31.12.10, 03.01.18 11.0 = 96.0 99.75 GaHku
Mertceps-®1 1500 R 1200 26.05.10 04.06.10, 23.05.12 4.0 27.6 | 100.90 @ -0.40 990 99.90 100.99 7.97 5.93 0.28 TOproens
Meyen 206 5000 R 840 16.06.10 21.06.10 12.06.13 4.0 404 99.80 2844 99.75 99.80 8.80 4.20 0.32 meTannyprus
Meuen 406 5000 R 19.00 29.04.10  30.07.12] 21.07.16 30.0 @ 783 | 11450 -0.10 652 869 114.32 114.50 12.57 4.14 1.81 meTannyprus
Meuyen 506 5000 R 1250 20.04.10  18.10.12] 09.10.18 33.0 & 1053 | 10091 @ -0.14 202739 101.00 101.30 12.63 3.09 2.04 meTannyprus
Meuenb0-01 5000 R 1250 14.05.10 111111 09.11.12 210 @ 333 | 101.20 -0.15 350 008 101.20 101.85 12.03 6.16 1.40 meTannyprus
MWA-306 1500 R 795 250210 06.09.10/ 24.02.12 7.0 24.6 98.00 11.78 2.02 0.48 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 08.04.10 21.10.10 01.10.15 8.0 68.5 || 100.03 95.00 105.00 12.28 3.12 0.58 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.0410 29.07.10 17.07.14 5.0 53.8 || 101.15 100.80 102.50 10.67 3.33 0.40 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 02.03.10 02.03.10 0.5 0EeBenonmMeHT
Mur-0 02 3000 R 010 09.03.10 06.09.11 189 MaLLMHOCTD.
MukosiH-206 2000 R 1350 12.08.10  25.02.10/ 07.02.13 0.0 36.3 || 103.05 99.00 6.53 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.02.10 16.08.11 18.2 19.53 27346 @ 31.28 0.26 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 5.0 414 46.60 3.20 90.00 626.89 1712 0.06 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 05.08.10  05.08.10/ 02.08.12 6.0 30.0 || 102.00 100.50 102.80 14.91 9.29 0.41 notpe6. Tos.
MuTnang-01 1000 R 1350 16.02.10 16.02.10 0.0 notpeb. ToB.
MU3Mb-0 01 1500 R 1150 13.07.10 13.07.10 49 NeBenonmMeHT
MKB 0306n 2000 R 15.00 16.06.10 16.06.10 4.0 100.99 | 0.39 100.50 101.25 12.06 741 0.30 B-/B1/ GaHku

MKB 0406n 2000 R 15.00 16.03.10 15.03.11 13.1 102.80 3 102.50 102.80 12.48 7.28 0.87 B-/B1/ GaHku

MKB 0506n 2000 R 1500 28.04.10  05.05.10/ 25.04.12 3.0 26.7 | 101.32 | 0.24 100.25 101.20 7.40 7.38 0.20 B-/B1/ GaHku

MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 6.0 30.1 102.03 101.30 102.50 11.49 7.82 0.45 B-/B1/ GaHku

MMK BO-01 5000 R 945, 20.05.10 221110/ 15.11.12 9.0 33.5 || 100.76 100.76 101.15 8.41 4.68 0.69 0T038aH/Ba3/BB | MeTannyprus
MMK B0-02 10000 R 970 16.06.10 161211 121212 220 @ 344 | 101.76 210322 101.35 101.47 8.79 4.75 1.56 oTo3Ban/Ba3/BB | MeTannyprus
MM-®uH 01 1000 R 1400 02.03.10  02.03.10/ 26.02.13 0.0 36.9 neBenonmeHT
MM-®uH 02 1500 R 10.00 06.07.10  07.07.10/ 03.07.12 5.0 29.0 45.98 2.00 89.95 685.49 10.84 0.05 NeBenonmeHT
MOWA 1500 R 9.00 21.06.10 21.12.10 10.3 (buHaHCbI
MOWA 02 3000 R 799 08.03.10 07.09.11 19.0 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 52.7 (buHaHCbI
MOPE-M 01 1000 R 1550 03.08.10 03.08.10 56 3.00 NeBenonmeHT
Mockomub-2 3000 R 1400 16.02.10  16.02.10/ 15.02.11 0.0 122 GaHku
Mockomub-3 5000 R 15.00 16.06.10  17.06.10/ 12.06.13 4.0 40.4 GaHku
MOCMAPT® 1 2000 R 0.01 15.04.10  20.10.10/ 12.04.12 8.0 26.2 91.58 4.20 90.00 13.89 0.00 0.59 TOproens
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 28.7 87.70 1.69 8073 87.01 87.50 20.73 5.29 1.06 CcepBuC
Mocobnra3a1 2500 R 12.00 16.05.10 17.05.11 15.2 93.88 92.53 97.99 18.38 6.41 0.98 yenyru
MocobnTp-2 4000 R 21.00  26.03.10 26.03.11 135 /ID (hyHaHCh!
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 346 /icc TpaHcnopt
MocaHepro1 5000 R 1250 16.03.10 13.09.11 19.2 | 105.75 @ -0.25 650 105.25 106.00 8.69 5.89 1.30 //BB- aHepreTuka
MocaHepro2 5000 R 765 250210 01.03.12 18.02.16 250 @ 73.1 98.20 2450 96.60 98.19 8.75 3.88 1.7 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 04.06.10 06.12.12] 28.11.14 340 582 | 10325 0.25 15146 102.95 103.25 9.05 4.95 2.26 1/BB- aHepreTuka
MocaHeprobO-2 2000 R 1145 25.02.10 26.08.10 6.4 101.98 102.15 102.50 7.67 5.60 0.46 1/BB- aHepreTuka
MOSK-01 3500 R 9.00 29.04.10 11.08.11 25.07.13 180 @ 419 98.76 | -1.24 99.01 101.00 10.04 2.27 1.27 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 09.03.10 06.09.11 18.9 98.80 | 0.30 1 98.41 9.08 4.06 1.32 aHepreTuka
MPCK Yp.01 1000 R 8.15  25.05.10 26.05.10/ 22.05.12 3.0 27.6 54.00 8.01 99.99 870.09 7.53 0.03 aHepreTuka
MPCK Ora 2 6000 R 1750 02.03.10 01.09.11/ 26.08.14 19.0 = 55.1 109.01 | 0.11 23108 109.00 109.05 11.22 8.01 1.19 aHepreTuka
MTC 01 10000 R 14.01 220410 23.0410 17.10.13 2.0 447 1 101.30 @ -0.25 10 026 101.15 101.40 6.53 6.90 0.17 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.0410 27.04.10/ 20.10.15 2.0 69.1 101.31 101.22 101.41 7.08 6.90 0.18 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 4.0 | 101.3 | 100.60 -0.05 4355 100.05 100.60 7.00 4.31 0.32 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10 19.05.11) 13.05.14 150 = 51.6 | 109.80 @ 0.10 4452 109.55 109.80 8.05 15.21 1.04 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 30.0 @ 782 | 110.50 -0.70 175001 110.50 111.25 9.16 12.86 1.93 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.00  29.03.10 26.03.12 25.7 90.00 B/B1/ XMMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 341 102.44 102.60 103.50 8.93 4.75 2.28 meTannyprus
HIMK-BO-05 10000 R 10.75 | 04.05.10 30.10.12 329 | 103.00 @ -1.60 836 301 103.00 105.15 9.68 5.20 2.15 meTannyprus
HOMOC 118 5000 R 1500 07.07.10 12.07.10/ 02.07.14 5.0 53.3 | 102.70 = -0.10 102.60 102.85 7.65 7.28 0.37 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 17.02.10  22.02.10/ 16.02.11 0.0 12.2 | 100.31 -10.98 7.46 0.02 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.06.10  23.06.10/ 14.06.13 4.0 40.5 || 102.30 @ -0.02 20 001 102.30 102.38 7.70 7.31 0.32 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.04.10 26.04.11 145 70.00 40.01 100.00 58.07 10.68 0.67 TOproens
HOK-3 2000 R 18.00 27.04.10  05.05.10/ 03.05.11 3.0 14.7 || 100.80 2.00 101.00 12.40 8.90 0.19 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 19.05.10 19.05.10/ 16.05.12 3.0 274 98.97 99.60 12.16 3.88 0.23 notpe6. ToB.
06KoHa®-02 3000 R 1500 21.0410 221111 17.0413 220 @ 386 2.00 notpe6. ToB.
OrkK-2 0106 5000 R 7.70  05.07.10 05.07.10 4.7 99.91 0.15 21130 99.76 99.90 8.06 3.93 0.36 aHepreTuka
OrK-3 06 3000 R 7.75 11.06.10 07.06.10/ 09.12.11 4.0 221 aHepreTuka
OrK-5 6O-1 2000 R 1220 27.07.10 27.07.10 54 101.80 101.51 102.30 8.12 5.98 0.41 /Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 27.07.10 27.07.10 54 101.91 101.50 102.30 7.86 5.97 0.41 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 01.04.10 29.09.11 19.7 |1 105.28 16 105.30 105.90 8.86 5.80 1.34 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 220410 29.0410 19.04.12 20 26.5 || 100.00 8401 100.00 100.07 6.88 3.76 0.19 aHepreTuka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 4.8 40.82 | -24.64 32.64 48.99 944.70 19.55 0.04 clx

OM3 - 6 06 1600 R 13.00 04.06.10  09.06.11 31.05.13 16.0 = 40.0 '  100.00 99.80 13.22 6.48 1.08 1/B- MaLUMHOCTP.
OM3-5 06 1500 R 13.00 02.03.10 30.08.11 18.7 || 100.00 20.00 13.41 6.48 1.20 11B- MaLLMHOCTP.
MABA 02 06 1000 R 29.04.10 21.10.11 204 55.54 11.08 100.00 41.93 118 c/x
MapHac-M 2 1000 R 9.50  18.02.10 17.11.11 21.3 notpe6. ToB.
MepeoBaHk1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 5.0 16.6 || 101.99 101.20 102.30 10.68 8.21 0.34 GaHku
MeTpokom64 3000 R 1550 05.07.10  08.07.10/ 06.07.11 5.0 16.9 || 103.00 = 0.05 50 000 102.96 103.08 5.82 6.96 0.37 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 18.06.10 19.12.12] 21.12.14 350 @ 59.0 | 104.00 0.5 292 394 103.50 104.00 11.36 6.15 219 /Ba3/B+ GaHku
MeTpokom66 3000 R 1436 19.02.10  25.08.10 22.08.12 6.0 30.6 | 103.16 7.93 6.98 0.45 /Ba3/B+ GaHku
Metpokom67 3000 R 1490 19.02.10 24.02.11 22.08.12 120 @ 306 ' 105.19 9.53 710 0.84 /Ba3/B+ GaHku
NBAOM 01 1000 R 1.00  22.04.10 22.04.10 22 51.50 3.00 100.00 0.97 TOproens
Monunnact1 1000 R 19.00 22.05.10 21.06.11 16.4 98.28 98.00 101.00 21.64 9.64 0.99 XMMUS
Mpomce6-05 4500 R 16.00 21.05.10 25.05.10/ 18.05.12 3.0 274 | 101.95 @ -0.13 70388 101.95 102.00 7.96 7.82 0.25 B+/Ba3/B GaHku
MpomMTp0206 3000 R 0.01 20.04.10 18.10.11 20.3 60.00 | 0.01 3 43.00 69.00 35.77 0.01 1.23 MaLLMHOCTP.

MpomTp0306 5000 R 18.00 28.07.10 28.01.11 24.0713 120 @ 418 7393 | -0.82 72.01 74.69 65.05 12.14 0.55 MaLLHOCTP.



Fixed Income Daily 17.02.10 db YPANCUB | KannNTAn

PbiHOK pybneBbIx oGnMrauMﬁ

3

—

Bbinyck 061em, MIH Kynou LleHa o6bem, Wt Piop, R CekTop
KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopgaxa || opt | noraw | Tekyw ne FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

Mpotek®duH1 5000 R 1200 05.05.10 02.11.11 20.8 || 100.00 95.00 12.33 5.98 1.38 TOproens
MpoToH®uH1 1000 R 16.00 15.06.10  22.06.10/ 12.06.12 4.0 28.3 88.00 MalLLMHOCTP.
Pasrynaind2 2000 R 17.00 30.03.10  15.04.10/ 27.09.11 2.0 19.6 90.00 90.01 95.00 109.89 9.42 0.08 c/x
Paarynaind3 3000 R 17.00  19.03.10 16.03.12 25.3 93.75 1.55 88 92.20 92.99 21.90 9.04 1.40 c/x
Pasrynaitd4 3000 R 17.00 26.05.10 02.06.11 22.05.13 16.0 @ 39.7 88.42 90.00 94.44 29.85 9.59 0.90 c/x
Pasrynaind5 2000 R 17.00 28.04.10  30.04.10/ 23.10.13 2.0 449 1.10 c/x
Paitcbbaitaen-4 10000 R 1350 08.06.10  08.12.11  03.12.13 220 @ 46.2 ' 100.80 300 000 100.60 105.00 13.34 6.68 144 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 220710 28.07.10, 21.07.11 5.0 174 |1 104.47 1.66 105.00 8.04 9.07 0.41 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 05 99.99 | 0.02 25557 99.99 100.02 14.79 7.23 0.04 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 11.04.10 15.10.10, 04.04.12 8.0 26.0 || 104.00 @ 0.51 2650 103.60 104.00 15.34 10.49 0.53 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 13.06.10 18.06.10, 06.06.12 4.0 28.1 103.17 | 0.15 245 103.02 103.17 14.25 12.02 0.29 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 28.05.10  03.06.10/ 26.11.10 4.0 95 100.50 1541 100.00 100.60 15.51 8.93 0.26 yenyru

PX[ BO-01 15000 R 940 09.06.10 05.12.12 34.1 102.65 | -0.03 14 850 102.50 102.70 8.49 4.57 2.30 BBB/Baa1/BBB | rpaHcnopt
PX0-0606n 10000 R 7.35 12.05.10 10.11.10 89 99.96 | -0.44 860 99.96 100.65 7.52 3.67 0.67 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755 12.05.10 07.11.12 33.2 9752 | -1.98 1 97.53 98.40 8.77 3.86 227 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 16.9 || 100.56 = -0.53 100.70 101.00 8.22 4.21 1.23 BBB/Baa1/BBB | rpaHcnopt
PX[-0906n 15000 R 1350 19.05.10 21.05.10/ 13.11.13 3.0 456 | 101.62 @ -0.33 25000 101.84 101.94 6.84 6.62 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 493 || 12140 @ 0.10 843972 121.32 121.39 8.81 6.16 2.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 26.05.10 28.05.10/ 18.11.15 3.0 70.1 102.07 101.85 102.05 5.66 6.60 0.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 27.05.10 28.11.11) 16.05.19 220 @ 1126 | 111.35 -0.05 21270 111.35 111.50 8.01 6.67 148 BBB/Baa1/BBB | TpaHcnopT
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 493 110210 @ -0.25 241427 102.16 102.35 13.62 6.78 2.70 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 1340 13.04.10 07.04.15 62.6 | 102.16 = -0.19 778 409 102.16 102.35 13.21 6.54 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284 28.06.10 26.12.12] 20.06.16 350 @ 77.2 | 10415 -0.25 1902 023 104.10 104.36 11.38 6.15 2.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.06.10 13.06.11  05.06.17 16.0 = 88.9 ' 108.02 200 001 108.05 108.35 7.96 6.62 1.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02 26.07.10 24.07.13] 16.07.18 420 @ 1024 | 106.97 -1.28 108.10 108.50 10.81 6.07 2.60 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14] 15.07.19 540 @ 114.6 | 108.48 -0.42 108.90 109.50 11.04 6.08 3.16 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 26.07.10 27.07.11  08.07.24 18.0 @ 1752 | 106.99 107.50 108.00 8.38 6.29 125 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 05.08.10 05.02.15] 16.01.25 61.0 @ 181.6 || 100.75 = 0.10 358 609 100.66 100.75 8.98 4.46 3.77 BBB/Baa1/BBB | TpaHcnopt
PMK-®UH 01 3000 R 8.75  06.04.10 06.04.10 17 9845 | 043 98.70 99.00 21.52 4.43 0.11 meTannyprus
Poc6aHk-A3 5000 R 1200 05.05.10 16.05.11/ 06.11.13 150 @ 453 | 103.75 -0.05 187 290 103.65 104.00 8.67 5.80 1.07 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 12.00 05.05.10 16.05.11 07.11.14 150 @ 57.5 ' 103.99 72 906 103.65 103.98 8.46 5.78 1.07 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10 10.02.13] 29.01.20 36.0 @ 121.2 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 12.08.10 11.02.13] 30.01.20 36.0 @ 121.2 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.02.10 16.02.11 12.2 || 100.07 8.01 1.96 0.88 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 7.34 18.02.10  22.02.10/ 09.02.17 0.0 85.0 || 100.88 & 0.03 -34.25 3.63 0.03 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 07.04.10  07.10.11] 27.09.17 20.0 & 92.7 | 104.91 102.20 105.00 8.36 547 1.37 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10  08.12.11  27.11.18 22.0 @ 106.9 | 100.00 100.00 13.88 6.73 143 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10 17.06.10  05.06.18 4.0 | 101.1 | 10245 110 000 102.40 102.75 6.23 6.79 0.31 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 1010 27.05.10 26.11.12] 14.11.19 340  118.6 | 103.70 = 0.10 105 000 103.40 103.84 8.71 4.86 225 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 1010 27.05.10 26.11.12] 14.11.19 340  118.6 | 103.92 @ 0.32 103.40 103.99 8.62 4.85 2.26 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10 08.07.10  17.07.10/ 08.07.10 5.0 4.8 TOproens
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 59 95.50 | 0.20 1311 95.40 95.85 19.26 4.36 0.41 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.06.10 01.06.10 35 TOproens
PycMacna-2 1000 R 1500 01.04.10  08.04.10/ 29.03.12 2.0 25.8 notpe6. ToB.
PycMope 06 2000 R 18.00 18.03.10 21.06.10/ 14.06.12 4.0 28.3 93.00 notpe6. ToB.
PyccHedtb1 7000 R 13.00 11.06.10 10.12.10 9.9 100.00 96.75 100.50 13.36 6.48 0.69 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 6.9 98.00 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 10.75 11.08.10  17.02.10/  09.02.11 0.0 120 | 100.30 = 0.20 99.80 100.10 5.34 BB-/Ba2/B+ GENT]
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 2.0 19.4 || 100.56 100.46 100.75 7.32 7.44 0.11 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 1400 16.04.10 22.10.10/ 13.04.12 8.0 26.3 | 101.71 | -0.59 150 000 102.00 102.27 11.19 6.86 0.58 BB-/Ba2/B+ GaHku
PycbbaHk-2 2000 R 1450 22.02.10 22.02.10 0.2 100.20 | 0.01 99.93 100.30 3.87 7.26 0.02 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.03.10 04.03.10/ 28.02.12 1.0 24.8 1.20 Npou3BOACTBO
CarypHHMO2 2000 R 16,50  21.03.10 21.03.10/ 20.09.11 1.0 19.4 96.73 96.50 98.49 63.61 8.55 0.06 MalLLMHOCTP.
CatypHHMO3 3500 R 10.00 | 07.06.10 06.06.14 524 || 4750 1.01 94.00 3691 | 1056 | 2.27 MaLLMHOCTP.
CB-®uHaHc! 1500 R 1.00 22.03.10 25.06.10 18.06.12 4.0 28.5 notpeb. ToB.
Cgo6Coxkon3 1200 R 18.00 25.05.10 23.11.10/ 24.05.11 9.0 154 73.58 70.00 99.99 71.72 12.20 0.41 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00 22.04.10 21.04.11 14.3 || 103.00 101.00 105.00 13.86 3.87 0.96 B2/ GaHku
Cesepcranb 50-01 15000 R 14.00 23.03.10  20.09.11] 18.09.12 19.0 = 315 | 10645 -0.05 70928 106.40 106.50 9.76 6.56 1.29 B+/Ba3/BB- Ccbipbe
CesKab 03 1500 R 10.50 1 30.03.10 27.03.12 25.7 54.16 121 107.11 53.62 4.83 1147 NpoM3BOACTBO
CesKab 04 2000 R 9.50 23.02.10 21.05.13 39.7 NpoM3BOACTBO
CesCTABTO2 3000 R 7.70 21.0710 26.07.10 17.07.13 5.0 416 97.60 | 0.10 2878 97.60 97.99 13.65 3.93 0.39 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 05 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.02.10 24.02.11 125 99.95 | 0.15 100.30 100.40 8.98 214 0.50 BB-//BB- Tenekom
C3Tenex4o6 2000 R 8.10 11.03.10 08.12.11 22.0 99.50 | -0.30 174 99.20 8.74 2.03 1.27 BB-//BB- Tenekom
C3Tenex506 2000 R 965 23.0210 01.06.10/ 21.05.13 4.0 39.7 || 100.07 | 0.05 100.00 100.50 9.06 240 0.26 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 1 05.05.10  09.08.11] 24.07.19 18.0 @ 1149 106.25 -0.10 17 106.25 106.70 8.92 2.74 1.27 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 20.07.10  29.05.10/ 17.07.12 3.0 294 98.00 2000 97.90 98.40 2.40 9.16 0.28 TpaHcnopT
CubmeTnHO1 10000 R 1350 22.04.10  20.10.14 10.10.19 57.0 @ 117.5  105.35 450 150 105.25 105.35 12.30 6.39 3.12 meTannyprus
CubmeTnH02 10000 R 1350 22.04.10  20.10.14/ 10.10.19 57.0 = 1175 10538 @ 0.18 300 000 105.10 105.30 12.29 6.39 3.12 meTannyprus
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 71 100.90 60 790 100.90 101.25 8.28 4.82 0.52 B+// Tenekom
Cu6Tnk-806 3000 R 950 12.08.10  18.02.10/ 08.08.13 0.0 423 | 100.50 550 100.26 100.50 4.7 B+// Tenekom
CHBYPXong1 1500 R 1047 06.05.10 01.11.12 33.0 99.81 2.00 10.82 5.23 213 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70  22.07.10 22.07.10 5.2 3.00 notpe6. ToB.
CuHeprus-3 2500 R 10.00 22.02.10 24.02.11, 18.08.14 120 @ 54.8 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13 6.0 421 103.25 | -0.25 1349 103.25 103.60 10.22 8.45 0.43 Tenekom
Cuctlanc 1 3000 R 15.00 13.04.10 15.04.10/ 08.04.14 2.0 50.4 75.00 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.04.10 21.04.10/ 15.04.14 20 50.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10  15.03.10/ 07.03.13 1.0 37.2 | 100.86 @ -0.14 5069 100.86 100.93 4.81 9.39 0.07 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10 14.08.12 12.08.14 30.0 = 546 ' 110.65 10.08 6.65 1.87 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 03.06.10 04.1212] 241116 340 @ 825 | 106.19 024 798 067 106.05 106.20 10.09 5.87 219 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 1.0 7.3 102.33 | -0.67 102.01 103.65 -1.38 10.72 0.10 B-l/ Tenekom

CKB-6aHk 1 1000 R 16.00  18.03.10 24.06.10 43 102.70 10 000 100.30 102.80 8.39 3.88 0.32 B-/B2/ GaHku
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Bbinyck
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MIH
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KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

COPYC KAM2
CneyCrp2 1
CIK 06.01
C1WHayctpt
CrpTpras02
CrpTpras03
CY-155 306
CynocTpb-2
CynocTpb-3
Catnlpynn1
TatTenekom 4
Tardonab 4
TardoHnab 5
TatchoHab 7
TB3 03
TrK-101
TrK-102
TrK-10 061
TrK-10 062
TrK-2-01
TrK-4 06.1
TrK-6MHB-1
TrK-8 01
TepHa-® 02
TexMuscT-1
TexHukonb®
TMK-03 06n
Tonkuura-2
TpaHcaapo-1
TpaHcKoHT1
TpacKpen1
TpatcKpen2
TpancKpend
TpaHcmalw-2

TpaHcHedTb-01

TTC 01
TioMeHaHpr2
YIMK-Y3Mo1
YMMO 3
YpanBar302
Ypancu6IiK1
Ypancu6lK2
Ypancu6lK3
Ypancu6lK4
Ypancu6Ks
YPCABaHk 5
YPCABaHk 7
YPCABaHk 8
YpCU 50-01
YpCW cep06
YpCW cep07
YpCW cep08
YdpaoitnOn-1
®CK EQC-02
OCK EQC-04
XKO BaHk-2
XKO BaHk-3
XKO Bank-4
XKO BaHk-5
X-MCrpoitP1
X-MCrpoiiP2
LleHTp-nHB2
LlentpTen-5
Yepkusoso1
YTn3 0106
YTn3 0306
YTn3 60-01
IlancKan1
JiiplOHPPI01
OMAnbsHC 1
OHeproCr-1
OHeprLleHT
ONIKONH1
tOHuacTpym2
tOHMMunK 01
tOHTaiin-01
IOTK BO-01
IOTK BO-04
OTK-05 06.
t0Taitp-® 03
AkyTckaH02

1500 R
2000 R
1000 R
1000 R
5000 R
5000 R
3000 R
1000 R
1500 R
1000 R
1500 R
1500 R
2000 R
1000 R
1000 R
4000 R
5000 R
3000 R
5000 R
4000 R
5000 R
2000 R
3500 R
1500 R
2000 R
3000 R
5000 R
1500 R
3000 R
3000 R
3000 R
3000 R
5000 R
3000 R
35000 R
1000 R
2700 R
3000 R
3000 R
3000 R
2700 R
5000 R
1500 R
2000 R
3000 R
3000 R
5000 R
10000 R
1000 R
2000 R
3000 R
2000 R
1500 R
7000 R
6000 R
3000 R
3000 R
3000 R
4000 R
3000 R
2000 R
3000 R
3000 R
2000 R
3000 R
8000 R
5000 R
1000 R
2000 R
2000 R
1500 R
3000 R
1000 R
1500 R
2000 R
1500 R
2000 R
1000 R
2000 R
2000 R
1200 R

24.00
17.00

9.60
20.00
16.95
16.50

7.29
15.00
10.30

8.50
13.75

7.70

8.25
18.00
18.00
18.00
14.50
17.50
16.50
14.25
10.05
11.75
15.00
10.80
10.50
16.00

9.60
13.00

8.25

7.30
17.50
15.00
14.00
15.00
18.00
10.00
16.00

9.30
12.75

9.50
10.00
16.50

18.00
12.00
25.00
10.00
16.00
14.00
18.00
11.00
11.40

7.55
14.00
17.00

08.04.10
20.05.10
25.05.10
08.07.10
16.07.10
15.04.10
17.02.10
11.06.10
08.03.10
18.05.10
06.05.10
02.06.10
24.03.10
18.06.10
18.06.10
16.03.10
06.07.10
17.06.10
11.08.10
02.03.10
03.06.10
23.02.10
13.05.10
07.05.10
27.05.10
11.03.10
16.02.10
10.06.10
28.04.10
02.03.10
15.06.10
15.06.10
08.07.10
12.08.10
24.05.10
11.05.10
01.04.10
02.03.10
17.06.10
31.03.10
23.06.10
220710
25.02.10
220710
220710
20.04.10
220710
15.04.10
06.05.10
20.05.10
16.03.10
07.04.10
15.04.10
22.06.10
08.04.10
11.05.10
18.03.10
14.04.10
210410
14.04.10
13.07.10
29.06.10
02.03.10
01.06.10
16.06.10
27.04.10
08.06.10
23.06.10
17.06.10
09.07.10
21.05.10
08.07.10
28.04.10
19.04.10
09.03.10
23.06.10
21.04.10
22.04.10
02.06.10
15.06.10
11.03.10

19.04.10
17.02.10

09.09.10!

11.05.10

30.03.10!
23.12.10

18.03.10
11.07.11

13.08.10
07.09.10!
09.06.10!
26.02.10!

01.06.10!
31.08.10!
16.02.10

03.11.10!
12.03.10

23.12.10

17.02.10
20.05.15!

02.04.10!
09.03.10!
24.06.10!
04.04.10°
23.06.10!

01.09.10!

20.01.11

15.04.10

09.11.11

18.03.10
12.04.10

18.03.10
18.10.10
26.04.10°
28.04.10!
27.07.10
02.07.10!

28.10.10!
08.12.11

13.07.10

25.06.10!
21.10.11

04.06.10!

22.03.10!

05.04.12
20.05.10
25.05.10
07.07.11
13.07.12
11.04.13
15.02.12
11.06.10
03.09.12
15.05.12
011112
01.06.11
21.03.12
144212
18.06.10
11.03.14
01.07.14
17.06.10
06.02.13
30.08.11
31.05.12
21.02.12
10.05.12
04.11.11
26.05.11
07.03.12
15.02.11
09.12.10
231013
26.02.13
15.06.10
12.06.12
07.07.11
10.02.11
13.05.19
17.08.10
29.03.12
28.02.12
14.06.12
05.10.10
291210
21.07.11
23.02.12
19.01.12
19.01.12
18.10.11
19.07.12
09.04.15
01.11.12
174111
13.03.12
03.04.13
15.04.10
22.06.10
06.10.11
11.05.10
16.09.10
12.10.11
17.04.13
13.10.10
12.07.11
24.06.14
30.08.11
31.05.11
16.06.10
21.04.15
04.12.12
22.06.11
16.12.10
08.07.11
20.05.11
08.07.10
28.04.10
19.04.10
06.09.11
22.06.11
17.10.12
18.10.12
30.05.12
14.12.10
08.03.12

20

7.0

3.0

1.0
10.0

1.0
17.0

20
21.0

1.0
2.0

8.0
220

5.0

4.0
20.0

4.0

M M

Lena

3520
50.50
20,00
88.99

102.58
99.75

101.74

102.00
93.00

101.79

103.00

100.94

10180
94.91

100.00

11051

100.00

104.10
97.86
100.20

100.00
100.60
100.04

102.00
100.81
100.00
105.20
102.33
100.15
103.00

99.89
100.50

10249
101.18
103.54
104.00
102.05
101.02
10210

101.74
101.00
100.50
100.31
97.00
100.30
99.06
101.75
100.61
102.50
101.00
96.02
99.95
102.82
100.44
99.81
98.60

100.00

2.50

34.58
101.99
102.35

101.51
99.80

1.49

-0.11

-0.16

0.07

-0.10
-0.01

-0.45

0.50

-0.30

0.15
0.70

0.49

0.49

-0.02

1.05
0.02

-0.66

-0.20

0.01

-0.20

0.01
0.14
0.01

0.44
0.06

-0.15

0.20

0.25

-0.04

;
p—

obbem, wr
(0cH.+PIIC) nokynka | npopaxa || otpr | noraw | Tekyw

0.40 70.00
200 99.00 13.82
21857
10002 87.50 88.75 1452 | 476
90.00 10275 || 003 7.78
7721 8.00
10150 | 101.94 192 | 858
13431 10181 | 10200 | 1334 8.31
58 90.00 95.00 1608 | 627
10170 | 10200 | 7.16 7.84
1 10200 | 103.00 1069 | 629
10041 | 10141 | 475 7.41
301 10001 | 10199 | 1148 6.74
95.01 2831 | 525
2000 10001 | 10150 | 7.26 386
133 10.49 11050 || 8.84 767
5 97.05 770 | 379
202
111345 10410 | 10455 | 9.89 8.62
2454 9999 | 1487 387
207 299
4 10000 | 10300 || 2357 11.97
10100 | 10245 | 0.96 843
476 478
34750 10150 | 10199 | 1384 8.29
10025 | 10075 || -1.82 8.16
166 210 10000 | 100.03 738 | 364
76 000 10531 | 10550 | 826 7.11
150 000 10181 | 10230 865 | 502
99.90 10050 || -35.78 423
600 550 10270 | 10305 | 1288 13.31
91600 99.75 9995 || 848 384
2000 10025 | 10099 || 1591 8.93
7 10207 | 10250 || 1072 8.76
105 992 10142 | 10119 1400 | 745
10303 | 11000 || 1035 843
5 10060 | 105.00 1453 | 191
10010 | 10299 | 1218 6.96
10045 | 101.19 958 | 496
121605 10210 | 10250 104 | 577
210
10049 | 10320 | 9.80 529
98.00 103.00 961 | 518
100 10051 | 10080 | 885 7.94
80.50 10040 || 669 477
5 97.00 3548 | 668
99426 100.30 745 | 410
50 000 99.20 99.30 807 | 368
5173 10165 | 10185 973 | 858
10055 | 10060 | 7.85 372
2000 10160 | 10250 | 10.18 340
20000 10075 | 10125 | 887 370
19.98 3065 9.35
9.44 499
10250 | 10295 | 7.96 7.76
10001 | 10140 903 | 462
5500 99.85 100.00 1329 | 637
4750 98.60 98.99 1433 | 480
9201
51373 99.35 100.00 || 17.08 8.23
240 1.00 250
2026 3990 36.25
3.00
424 | 18
91.00
50,01
15180 10205 | 10250 | 9.77 268
10161 | 10474 118 | 2.80
1 99.80 100.00 | 8.21 377
100.00
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FOCYOAPTCBEHHBIE U MYHULIMMATbHBIE OBJIUFALIAK

BalukopT606 1500 R 8.02 01.06.10 30.11.10 9.6 100.09 100.00 8.03 4.00 0.71 [Ba1/BB+ MyHULMNanbHbIi
Bonrorp061 700 R 9.00 17.06.10 17.06.10 41 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 18.05.10 15.05.12 273 94.00 1 92.70 96.05 12.28 4.22 1.34 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 10.25 28.06.10 27.06.11 16.6 99.82 85.00 101.64 10.66 5.12 1.07 MyHULMNANbHbIA
VpkO6n31-3 3000 R 6.75  24.03.10 241110 9.4 98.28 « -0.22 96.90 99.00 11.04 224 0.40 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 725 26.05.10 26.05.10 33 98.98 0.97 98.15 99.80 11.50 2.53 0.25 1B+ MyHULMNanbHbIA
VipkO6n31-5 2200 R 820 23.02.10 26.10.11 20.6 97.29 10.96 2.82 0.86 1B+ MyHULMNANbHbI
VipkO6n31-6 3800 R 920 15.04.10 22.11.12 33.7 98.00 92.60 98.80 11.06 3.68 1.20 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8,50 01.03.10 29.08.11 18.7 98.46 97.50 99.50 9.93 215 1.09 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 27.02.10 29.11.12 33.9 98.03 97.50 98.00 10.23 2.20 2.00 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 31.03.10 26.06.13 40.9 90.00 2 90.00 19.20 2.83 1.10 BB-// MyHULMNanbHbI
Kapenus 11 800 R 990 13.05.10 10.05.12 271.2 98.49 89.91 110.00 11.30 5.01 1.14 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05 04.03.10 02.06.11 15.7 108.01 0.01 107.01 109.05 9.34 4.40 0.71 BB-// MyHUL@NanbHbIi
Kapenus 2 1000 R 787 15.04.10 14.04.11 141 | 9751 80.01 100.00 10.66 | 4.02 | 0.86 BB-// MYHALVMNATbHbIR
KOMMU 68 06 700 R 1050  14.04.10 14.10.10 8.0 10046 = -0.54 100.70 101.70 9.96 521 0.58 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.10 22.11.13 45.9 94.62 26 94.62 97.00 10.50 4.72 2.57 BB/Ba2/ MyHULMNanbHbIA
KOMMU 88 06 1000 R 750 05.03.10 03.12.15 70.6 88.06 85.14 88.90 10.03 4.25 3.79 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 344 90.00 BB//BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.64 13.05.10 08.11.12 33.2 104.56 = 0.06 178 000 104.55 104.75 8.63 2.78 1.53 BB+/Ba2/BB+

leHO6n-206 800 R 14.01  09.06.10 08.12.10 9.9 104.35 45906 103.05 109.83 8.48 6.70 0.72 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 585 | 11199 @ 272 15970 108.55 112.22 9.03 545 3.46 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00  26.06.10 26.12.10 10.5 || 102.65 @ -0.05 200 000 102.40 102.85 6.87 4.86 0.78 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 53.9 97.30 0.30 87497 96.21 97.45 8.51 4.08 3.50 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop41-06 5000 R 8.00 30.07.10 30.07.10 55 100.48 100.50 100.90 7.01 3.95 0.42 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 65.2 95.56 114 956 95.26 95.65 8.72 417 4.05 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 28.8 100.30 = 0.10 87 000 100.30 100.45 8.01 3.98 2.02 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 89.2 92.29 94.40 94.95 9.03 4.32 5.12 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 224 100.58 = -0.02 45980 100.51 101.00 7.79 3.97 1.60 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 311 100.00 © 0.08 122 091 99.95 100.05 7.97 3.97 211 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 80.4 95.25 0.35 7850 94.75 95.20 8.50 4.16 4.70 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop58-06 15000 R 10.00  01.03.10 01.06.11 15.7 103.20 © 0.04 184 269 103.17 103.20 7.58 2.39 112 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop59-06 15000 R 10.00  15.03.10 15.03.10 0.9 100.32 = -0.01 309 477 100.32 100.38 5.86 2.46 0.07 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop61-06 15000 R 15.00  03.03.10 03.06.13 40.1 120.86 = -0.04 120.65 120.95 8.00 3.06 246 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop62-06 20000 R 16.00  08.03.10 08.06.14 525 | 12155 | 0.18 598 847 121.45 121.55 8.09 3.25 3.05 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.00  10.03.10 10.12.13 465 | 12329 122.80 123.60 8.11 3.00 2.78 BBB/Baa1/BBB | MyHuLMnanbHbii
Moc.o6n.58 12000 R 10.00  30.03.10 30.03.10 14 100.20 = 0.04 24262 100.12 100.20 8.27 4.98 0.11 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.04.10 19.04.11 14.3 98.60 @ -0.20 1156 98.70 98.77 10.54 4.55 1.00 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.00 21.04.10 16.04.14 50.7 88.75 0.45 49000 88.51 88.82 11.79 4.50 3.12 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.06.10 11.06.13 404 95.85 0.35 57332 95.01 96.44 11.51 4.68 1.77 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00  05.05.10 15.03.12 253 | 111.00 1 110.15 111.00 10.61 7.55 1.28 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 22.04.10 20.10.11 204 99.26 = -0.16 74 009 99.25 100.00 8.64 3.99 1.08 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825  27.05.10 17.11.12 33.5 97.66 = -0.04 97.50 99.00 9.79 4.19 147 BB/Ba2/ MyHULMNanbHbIA
003 25059 41000 R 6.10  21.04.10 19.01.11 113 100.05 = 0.03 45100 100.00 100.05 6.18 1.52 0.85 BBB+/Baa2/BBB | roc. Gymaru
003 25061 42513 R 580 05.05.10 05.05.10 26 100.01 = -0.06 35 100.04 100.08 5.87 145 0.20 BBB+/Baa2/BBB | roc. Gymaru
003 25064 45000 R 1190 21.04.10 18.01.12 234 109.69 5201 590 109.25 109.50 6.66 2.70 1.64 BBB+/Baa2/BBB | roc. Gymaru
003 25065 46000 R 12.00 31.03.10 27.03.13 37.9 113.95 = -0.03 133 000 113.82 114.00 7.16 2.63 247 BBB+/Baa2/BBB | roc. Gymaru
003 25066 40000 R 10.55 07.04.10 06.07.11 16.9 BBB+/Baa2/BBB | roc. Gymaru
003 25067 39517 R 11.30  21.04.10 17.10.12 325 | 110.90 1083 110.65 110.90 6.98 2.54 219 BBB+/Baa2/BBB | roc. Gymaru
003 25068 44817 R 12.00 24.02.10 20.08.14 54.9 11715 = -0.05 25000 117.05 117.20 7.59 5.11 3.27 BBB+/Baa2/BBB | roc. Gymaru
003 25070 10000 R 10.00 31.03.10 28.09.11 19.7 105.03 = -0.02 1389 728 104.76 105.10 6.77 4.75 1.39 BBB+/Baa2/BBB | roc. Gymaru
003 25071 20000 R 8.10  02.06.10 26.11.14 58.2 102.38 = 0.08 5000 102.30 7.64 3.94 3.72 BBB+/Baa2/BBB | roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 35.8 100.50 © -0.01 199 967 100.25 100.65 7.08 3.68 2.51 BBB+/Baa2/BBB | roc. ymaru
003 25073 45000 R 6.85 04.08.10 01.08.12 29.9 99.94 0.44 1200 99.50 99.95 6.99 3.55 215 BBB+/Baa2/BBB | roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 33.0 97.26 0.26 97.03 97.60 713 6.17 2.38 BBB+/Baa2/BBB | roc. Gymaru
003 26199 40291 R 6.10  14.04.10 11.07.12 29.2 98.98 859 98.11 98.41 6.72 1.54 2.10 BBB+/Baa2/BBB | roc. Gymaru
003 26202 10000 R 1120 24.03.10 17.12.14 58.9 11512+ 0.06 1346 085 115.10 115.15 7.66 242 3.56 BBB+/Baa2/BBB | roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 30.2 101.56 436 000 101.50 101.92 7.14 3.93 153 BBB+/Baa2/BBB | roc. Gymaru
003 46003 18649 R 10.00  14.07.10 14.07.10 5.0 102.03 198 000 101.70 101.97 4.94 4.89 0.39 BBB+/Baa2/BBB ' roc. Gymaru
003 46014 58290 R 8.00 10.03.10 29.08.18 103.9 || 98.87 560 000 98.75 99.15 7.62 4.04 2.96 BBB+/Baa2/BBB | roc. Gymaru
003 46017 80000 R 750 12.05.10 03.08.16 78.7 96.50 @ -0.28 31000 96.40 96.50 7.67 1.94 4.55 BBB+/Baa2/BBB | roc. Gymaru
003 46018 128934 R 8.50  10.03.10 24.11.21 143.3 || 96.00 0.00 3819 484 96.00 96.50 7.94 2.21 6.75 BBB+/Baa2/BBB | roc. Gymaru
003 46019 26000 R 31.03.10 20.03.19 110.7 || 65.09 680 639 65.40 66.50 8.59 5.73 BBB+/Baa2/BBB | roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 316.2 | 90.00 1 87.50 90.00 7.97 3.82 10.77 BBB+/Baa2/BBB | roc. Gymaru
003 46021 9279 R 7.00 17.02.10 08.08.18 103.2 || 89.42 0.12 5536 954 89.05 93.91 7.81 3.90 5.60 BBB+/Baa2/BBB | roc. Gymaru
Mex3aobn2 1000 R 9.75  27.05.10 26.11.10 95 99.68 93.51 102.00 10.40 4.85 0.68 BB/ MyHULMNAnbHbIA
CamapO6n 2 1500 R 6.82 11.03.10 09.09.10 6.9 98.56 @ -0.79 99.35 100.00 9.80 172 0.50 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 13.05.10 11.08.11 18.1 98.90 1.63 1003 95.50 8.66 1.92 1.30 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 24.03.10 20.06.12 285 96.20 0.20 7 95.20 96.00 9.08 1.81 1.98 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 25.03.10 19.12.13 46.8 99.75 9296 98.01 100.95 9.80 2.33 142 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 15.00 14.05.10 10.05.13 39.3 114.05 = 2.05 1033 113.90 114.25 9.19 3.28 217 /Ba1/BB+ MyHULMNaNbHbIA
Caxa(fkyT) 2500 R 795 15.04.10 11.04.13 384 96.80 16 94.14 96.80 9.98 2.05 1.78 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880 25.02.10 26.05.11 155 97.81 -1.71 11.49 2.24 0.89 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 8.50  18.02.10 20.05.10 3.1 99.49 10.96 213 0.23 MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 22.6 97.18 0.30 500 96.00 97.20 9.47 3.59 1.18 11B- MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 345 98.54 98.40 98.69 7.92 3.54 1.79 11B- MyHULananbHbIi
Tomck.06-7 2500 R 13,50 27.02.10 27.11.13 46.0 104.30 45635 104.20 105.19 11.04 3.26 1.72 //B- MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.10 15.07.12 294 92.94 94.01 96.10 12.19 4.48 1.97 MyHULMNanbHbIA
Yysawms-05 1000 R 785 05.06.10 05.06.11 15.8 98.53 93.00 99.00 9.26 4.00 1.14 /Ba2/ MyHULMNAnbHbIA
Yysawms-06 1000 R 749 20.04.10 17.04.12 26.4 91.53 18.50 12.34 2.04 1.78 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 09.03.10 04.06.13 40.2 99.43 95.01 101.00 9.72 2.36 2.26 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780 22.04.10 17.04.14 50.7 95.97 1.97 3030 93.00 95.75 9.72 2.03 2.38 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.04.10 19.04.11 14.3 96.88 95.82 100.00 10.31 3.60 0.84 BB-// MyHULMNANbHbIA

ApO6n-07 3500 R 6.75  30.03.10 30.03.10 14 99.95 | -0.02 65 868 99.93 99.95 7.34 1.68 0.1 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913/ 30.03.10 30.03.1C 14 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.06.10 28.06.1C 44 BB/Ba3/ GaHKu

Ak bars-11 300 § 925 20.06.10 20.06.11 16.3 BB/Ba3/ GaHKun

Ak bars-12 225§ 10.25  03.06.10 03.12.12 34.1 BB/Ba3/ GaHkun
Alfa-Bank-12 500 § 820 25.06.10 25.06.12 287 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925/ 240610 24.06.11 240612 160 408 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.06.10 09.1210 09.121% 10.0 = 70.8 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 220217 250 855 BB-/Baa2/B+ | GaHku
Alrosa-14 500 $ 8.88 17.05.10 17.11.14 57.9 B/Ba3/B+ Cbipbe
BoM-10 300 § 738 26.05.10 26.11.1C 9.5 BBB/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 127 BBB/Baa1/ GaHKu
BoM-13 500 § 734  13.05.10 13.05.12 394 BBB/Baat/ GaHkun
BoM-15 300 § 750/ 250510 251110 25.11.1& 9.0 | 703 BBB/Baa1/ GaHkun
BoM-17 400 § 6.81| 10.05.1C 10.05.17 88.0 BBB/Baat/ GaHKun
Business Alliance-12 8323R 8.88  25.04.10 25.04.12 26.7 (bvHaHCbI
Credit Europe Bank-10 250 § 750/ 13.04.10 13.04.1C 1.9 /Bat/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.05.10 01.11.1C 8.6 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.10 05.04.1C 16 MaLLUHOCTP.
EURDEV-14 500 § 738  29.03.10 29.09.14 56.2 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88) 21.03.10 21.09.12 31.6 BB-//BB- XMMUS
Evraz-13 1050 § 8.88 24.04.10 24.04.12 38.8 BB-/B1/B+ meTannyprus
Evraz-15 750 § 825 10.05.10 10.11.18 69.8 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950 24.04.10 24.04.1€ 99.7 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1013 12.05.10 12.05.12 394 [Caal/D Cbipbe
Gazbank-10 CLN 100 § 975 17.05.10 17.05.1C 3.0 B2/ GaHkun
Gazprom-10 1000 € 780  27.09.10 27.09.1C 75 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.10 15.11.1C 9.1 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 14.4 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 343 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.05.10 15.11.12 335 BBB/Baa1/BBB | [cbipbe
Gazprom-13 1750 § 9.63 01.03.10 K 37.0 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 45.1 BBB/Baa1/BBB | [cbipbe
Gazprom-13-2 12228 451 22.07.10 418 BBB/Baa1/BBB | [cbipbe
Gazprom-13-5 400 § 734 11.04.10 384 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.07.10 421 BBB/Baa1/BBB | [cbipbe
Gazprom-14 780 € 503  25.02.10 49.0 BBB/Baa1/BBB | [cbipbe
Gazprom-14_07_31 1250 $ 813  31.07.10 54.2 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.10 573 BBB/Baa1/BBB | [cbipbe
Gazprom-15 1000 € 588  01.06.10 A 64.4 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 8.13)  04.02.11 04.02.15 60.5 BBB/Baa1/BBB | [cblpbe
Gazprom-16 1350 § 621/ 22.05.10 22.11.1€ 824 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.1C 22.03.17 86.4 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 021110 02.11.17 93.9 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.1€ 97.3 BBB/Baa1/BBB | [cblpbe
Gazprom-18-2 1100 § 815 11.04.10 11.04.1€ 99.2 BBB/Baa1/BBB | [cbipbe
Gazprom-19 2250 § 925/ 23.0410 230412 23.041¢ 27.0 1118 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.08.10 01.02.2C 1213 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51) 07.03.10 07.03.22 146.8 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.10 28.04.34 2946 /Baa1/BBB Cblpbe
Gazprom-37 1250 § 729/ 16.02.10 16.08.37 334.8 BBB/Baa1/BBB | [cblpbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.1C 6.0 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.02.10 22.02.1C 0.2 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 06.04.10 06.04.1C 1.7 /Baa2/BBB- GaHku
Gazprombank-11 300 $ 797, 15.06.10 15.06.11 16.2 /Baa2/BBB- GaHku
Gazprombank-13 500 $ 793 28.06.10 28.06.12 41.0 /Baa2/BBB- GaHku
Gazprombank-15 1000 § 6.50) 23.03.10 23.09.1¢ 68.2 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 220710 22.07.18 418 BBB/A3/BBB Cbipbe
HCFB-10 200 § 950/ 11.04.10 11.04.1C 18 /Ba3/B+ GaHkun
HCFB-11 500 § 11.00  20.06.10 20.06.11 16.3 /Ba3/B+ GaHKun
HCFB-11-2 450 § 11.75  11.08.10 11.08.11 18.1 /Ba3/B+ GaHKun
11B-10-2 200 € 9.00  06.07.10 06.07.1C 47 B/B1/BB- GaHkun

11B-13 200 § 11.00  15.08.10 15.02.12 36.5 B/B1/BB- GaHKun
Income-Lada-10 CLN 408 10.00  20.05.10 20.11.1C 9.3 Toprons
Income-Lada-11 CLN 388 18.00  23.03.10 20.06.11 16.3 Toproens
KuzbasRazrezugol-10 200§ 9.00/ 12.07.10 12.07.1C 49 B3/ meTannyprus
KZOSRU-11 200 $ 925/ 30.04.10 30.10.11 207 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975 26.04.10 26.04.12 26.7 B CTPOUTENbCTBO
Loko-Bank-10 100 § 10.00  01.03.10 01.03.1C 0.5 B/B2/ GaHKu
Lukoil-14 900 § 6.38) 05.05.10 05.11.14 515 BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36| 07.06.10 07.06.17 89.0 BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725/ 05.05.10 05.11.1¢ 118.3 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66/ 07.06.10 07.06.22 149.8 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888 10.03.10 10.03.11  10.03.1€ 13.0 738 B+/B1/ GaHkun
MDM-11 200 § 975 21.07.10 21.07.11 174 BB/Ba1/BB (UHaHCbI
Mirax-10 100 $ 13.50  28.05.10 28.05.1C 34 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945 20.03.10 20.03.11 13.3 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 20.1 BBB+/Baa1/BBB+ | MyHuLMnanbHblit
Moscow-16 407 € 5.06  20.10.10 20.10.1€ 81.3 BBB+/Baa1/BBB+ | MyHuMLMnanbHblit
MTS-10 400 $ 838 14.04.10 14.10.1C 8.0 /Ba2/BB- Tenexom
MTS-12 400 $ 8.00 28.07.10 28.01.12 237 [Ba2/BB- Tenexom
NKNH-12 101§ 1200 20.04.10 20.04.12 265 B+/B1/ Xumus

NKNH-15 200 § 850 220610 221210 22121& 100 @712 B+/B1/ XMMUS
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NMTP-12 300 § 7.00/ 17.05.10 17.05.12 274 [Ba1/BB+ cepBuC
NOMOS-12 200 § 925 17.06.10 17.12.12 345 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 975/ 200410 20.10.11  20.10.1€ 20.0 = 813 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00  08.07.10 08.07.1C 48 MauuuHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.1C 48 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 1250 18.02.10 18.08.1C 6.1 Bl (bvHaHCbI
Prodimex-11 CLN 100 § 10.25  03.04.10 29.09.11 19.7 Toprosns
Promsvyazbank-10 200§ 850 04.10.10 04.10.1C 7.7 B+/Ba2/B GaHku
Promsvyazbank-11 2258 875 20.04.10 20.10.11 204 B+/Ba2/B GaHku
Promsvyazbank-12-2 200 § 9.63 23.05.10 23.05.12 276 B+/Ba2/B GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.1%| 17.0 | 415 B+/Ba2/B GaHku
Promsvyazbank-15 200§ 12.75  27.05.10 27.05.1¢ 64.2 B-/Ba3/CCC+ | [GaHku
Promsvyazbank-18 100 $ 1250  31.07.10 31.01.1¢ 96.9 B+/Ba2/B GaHku
Raspadskaya-1: 300 § 750 22.05.1C 22.05.12 276 /Ba3/B+ Cbipbe
ROLF-11 150 § 13.00  05.05.10 30.06.11 16.7 [Caat/CCC+ | ToproBnst
Rosbank-12 130 § 9.00/ 01.07.10 01.07.12 289 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88) 29.05.10 29.11.1C 9.6 BBB+/Baat/ GaHku
Rosselkhozbank-10 CHF 375C 358 29.03.10 29.03.1C 14 BBB+/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 26.8 BBB+/Baat/ GaHkun
Rosselkhozbank-13 700 $ 718/ 16.05.10 16.05.12 39.5 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 476 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00/ 11.06.10 11.06.14 52.6 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 697/ 210310 21.09.11 21.09.1€ 19.0 = 80.3 BBB+/Baat/ GaHKu
Rosselkhozbank-17 1250 8 6.30) 15.05.10 15.05.17 88.2 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.05.10 29.05.1€ 100.8 BBB+/Baa1/ GaHku
RTM-11 CLN 125§ 1200  04.03.10 04.03.11 12.7 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 15 BBB+/Baa1/BBB | roc. bymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.1¢ 102.7 BBB+/Baa1/BBB | roc. bymarn
Russia-28 2500 $ 12.75  24.06.10 24.06.2¢ 2235 17254 | 047 5434 6.12 3.70 941 BBB+/Baa1/BBB | roc. Gymarn
Russia-30 21218§ 750 31.03.10 31.03.3C 2450 | 11333 | 0.78 10898 561 5.29 3.31 5.74 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 78 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.06.10 29.06.1C 45 B+/Ba2/BB- GaHku
RusStandard-11 350 § 863 05.05.10 05.05.11 14.8 B+/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.06.10 16.12.10 71.0 B+/Ba3/B GaHku
RusStandard-16 200 $ 975/ 01.06.10 82.7 B+/Ba2/BB- GaHku
Sberbank-11 750 § 593 14.05.10 212 BBB+/A3/ GaHku
Sberbank-13 500 § 6.48 15.05.10 39.5 BBB+/A3/ GaHku
Sberbank-13-2 500 § 6.47| 02.07.10 411 BBB+/A3/ GaHku
Sberbank-15 1000 § 623 11.08.10 60.7 BBB+/A3/ GaHkm
Severstal-13 1250 § 975 29.07.10 42.0 B+/Ba3/BB- Cbipbe
Severstal-14 375§ 925 19.04.10 19.04.14 50.8 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.06.1C 22.06.1C 42 [Ba3/ TpaHcnopt
Sibirtelecom-11 CLN 90§ 770)  24.04.10 24.04.11 14.4 B+l Tenekom
SINEK-15 250 § 770/ 03.08.10 03.08.1¢ 66.5 [Bat/ (UHaHCbI
Sisfin-11 350 § 8.88 28.07.10 28.01.11 116 [Ba3/B+ Tenekom
Soyuz Bank-10 125§ 938 16.02.10 16.02.1C 0.0 B2/B GaHku
Tatfondbank-10 0% 975 26.04.10 26.04.1C 23 B2/ (bvHaHCbI
Tatfondbank-12 08 1200 02.02.11 02.02.12 239 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.10 03.07.1C 46 Toprons
TMK-11 600 $ 10.00/  29.07.10 29.07.11 176 /B1/BB- npon3BoACTBO
TNK-11 500 § 6.88 18.07.10 18.07.11 17.3 BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13|  20.03.10 20.09.12 31.6 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750 13.03.10 13.03.12 374 BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25 02.08.10 02.02.1¢ 60.4 BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750/ 18.07.10 18.07.1€ 782 BBB-/Baa2/BBB- | cbipbe
TNK-17 800 § 6.63 20.03.10 20.03.17 86.3 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88) 13.03.10 13.03.1€ 98.3 BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.10 02.02.2C 1213 BBB-/Baa2/BBB- | cbipbe
TNT-10 60 § 925 08.06.10 08.12.1C 9.9 Tenexom
TransCapitalBank-10 175 § 913/ 10.05.10 10.05.1C 28 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.07.10 18.07.17 90.3 B2/ GaHku
TransCreditBank-10 400 § 7.00/ 16.05.10 16.05.1C 3.0 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.06.10 25.06.11 16.5 /Ba3/BB GaHku
Transneft-12 500 $ 6.10| 27.06.10 27.06.12 28.8 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 288 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.08.10 07.08.12 423 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567/ 05.03.10 05.03.14 49.3 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.08.10 07.08.1¢ 103.2 /Baa1/BBB+ Cbipbe
Trust-10 200 § 938 29.05.10 29.05.1C 34 B-/Caat/ GaHku
Trust-12 CLN 20 § 11.50  06.03.10 06.09.12 31.1 B-/Caat/ GaHku
URSA rub 10 5000 R 913 26.02.10 26.02.1C 0.4 B1/ GaHku
URSA-10 EUR 400 € 700 21.05.10 21.05.1C 32 B+/Ba3/ GaHku
URSA-11-1 130 § 12.00  30.06.10 30.12.11 228 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 213 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11 04.06.15 16.0 = 402 /B1/B Tenexom
VEB-1 2000 $ 148  03.06.10 03.06.1C 3.6 | 100.37 0.26 0.74 0.30 BBB/Baa1/BBB | GaHku
Vimpelcom-11 300 § 838 22.04.10 22.10.11 20.5 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 838 30.04.10 30.04.12 39.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.05.10 23.05.1€ 76.3 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913 30.04.10 30.04.1¢ 99.9 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 89.6 B3/ GaHku

VTB N-W-15 400 $ 6.20) 29.03.10 29.09.1¢ 68.4 BBB+/Baa2/ GaHku
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VTB-10 GBP 300 G 633 15.03.10 15.03.1C 0.9 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750 12.04.10 12.10.11 20.1 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 16.7 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61  30.04.10 30.10.12 329 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 12.00)  28.05.10 28.11.12 339 BBB/Baa11/BBB | GaHku
VTB-15 750 § 782 04.08.10 04.02.1¢ 60.5 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.11 15.02.1€ 73.0 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88 28.05.10 28.05.13  29.05.1€| 40.0 | 100.8 BBB/Baa11/BBB | GaHku

VTB-35 1000 § 625/ 020710 0207.15 02.07.3¢ 65.0 @ 308.9 BBB/Baa11/BBB | GaHku
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busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

UcnonHutenbHbIN ANPEKTOop, pykoBoauTenb AenapTaMeHTa

YnpaBneHue npoaax

Koppapo TaBenxua, taveggiac@uralsib.ru
Enena [JoBraHb, dov_en@uralsib.ru

AHHa Kapnoga, karpovaam@uiralsib.ru
Omutpuia Monos, popovdv@uralsib.ru

Bopwuc M'mH3bypr, GinzburgBl@uralsib.ru

Busnec-6A0K IPOAQXK B TOProBAM

PykoBoautenb 6u3Hec-6noka
Cepren lWWemappaos, she_sa@uralsib.ru

YnpaBneHue ToproBnu

AHnppei Bopucos, bor_av@uralsib.ru
Bsiuecnas Yanos, chalovvg@uralsib.ru
Hatanbs Xpabposa, khrabrovann@uralsib.ru

Kamunna WapadyTtanHosa, sharafutdika@uralsib.ru

MaBen OcTtawko, ostashkopa@uralsib.ru
Oanunan denbumaH, feltsmand@uralsib.ru

EkaTtepuHa KouemasoBa, kochemazovaea@uralsib.ru

Busuec-6A0k mo PBRIHKAM AOATOBOI'O KarmmuTaaAa

ConpoBoxaeHWe NpPoeKToB

Aptemuii Camoinos, samojlovaa@uralsib.ru
Kupwnn MeaHos, ivanovkv@uralsib.ru
No3enb TumoLukuHa, tim_gg@uralsib.ru

Hatanbs puweHkoBa, grischenkovane@uralsib.ru

["anuHa MN'ygeiMa, gud_gi@uralsib.ru

AnHa KomoBa, komovaav@uralsib.ru
BukTop Opexos, ore_vv@uralsib.ru
Anekcei YekywmH, chekushinay@uralsib.ru

AHaAUTHYECKOE YyIIPaBACHHE

PykoBoauTenb ynpaBneHus

KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

HonroBble o6a3aTenbCcTBa

Ovutpui OyokvH, dudkindi@uralsib.ru

[enuc MopbiBain, poryvajdv@uralsib.ru
CtaHucnas BoxeHko, bozhenkosv@uralsib.ru
Hapexaa Meipcukosa, myr_nv@uralsib.ru
Mapusa PagyeHko, radchenkomg@uralsib.ru

Crtparterus/Monutuka
Kpuc Yudep, cweafer@uralsib.ru
Jleonnp CnunueHko, slipchenkola@uralsib.ru

OKOHOMMKa
Bnapumup Tuxomumpos, tih_vi@uralsib.ru
Hatanbsa ManopoBa, mai_ng@uralsib.ru

BaHku
Tleonnp CnvnyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mai_ng@uralsib.ru

AHanus PbIHOYHbLIX AaHHbIX

Bsiyecnas CmonbsHuHOB, smolyaninovv@uralsib.ru

AHpgpen boragaHosuy, bogdanovicas@uralsib.ru
Bacunuin Oertapes, degtyarevwvm@uralsib.ru
Bnapumup Kocsikos, kosyakovvs@uralsib.ru

[hxoH Yonuw (aHrn. s13.), walshj@uralsib.ru,
Tumotun Xann, hallt@uralsib.ru
Mon fe ButT, dewittpd@uralsib.ru

HedTb 1 ras

BukTop MuwHsakoB, mishnyakovvv@uralsib.ru
Wpwuna bynkuHa, bulkinaiv@uralsib.ru

HOnusa HoeuyeHkoBa, novichenkoya@uralsib.ru

OHepreTuka
MatBei Taiiy, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru

MeTtannyprusa/l'opHogo6biBatoLasi NPOMbILLIIEHHOCTb
Maikn KaBaHa, kavanaghms@uralsib.ru

OmuTpuii CmonuH, smolindv@uralsib.ru

Hukonan CocHoBckuin, sosnovskyno@uralsib.ru

MuHepanbHbie yaoo6peHusi/MawmHocTpoeHue/TpaHcnopT
AnHa KynpusiHoBa, kupriyanovaa@uralsib.ru
WpwuHa UpTerosa, irtegovais@uralsib.ru

TenekommyHukauuu/Megua/lHcpopMaLMOHHBbIE TEXHONOMUKN
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

KoHcTaHTuH Benos, belovka@uralsib.ru

Kupunn BaxtuH, bakhtinkv@uralsib.ru

MoTpebuTtenbckum cektop/HeasmxmmocTb
Twurpan OraHecsiH, oganesyantr@uralsib.ru
Hukuta Ween, shvedne@uiralsib.ru

PepaktupoBaHue/nonurpacdums/nepeson
AHngpei MNaTuropckuin, pya_ae@uralsib.ru,
Onbra CumkuHa, sim_oa@uralsib.ru,
EBrenuin MpuHkpyr, grinkruges@uralsib.ru
OaHuun XaBpoHtok, khavronyukdo@uralsib.ru

Ou3sanH

AnrenuHa LlabapuHoBa, shabarinovav@uralsib.ru

HacTosiwuii GiorneTeHb npefHasHayYeH UCKMIOYMTENbHO ATt MHGOPMaLMOHHbIX Lieneit. Hy npu kakux o6CTosTeNbCTBax 3ToT GlonneTeHb He AOIMKEH
1CMosb30BaTLCSA UNM paccMaTpuBaThCst kak oepTa Unu NpeanoxeHne Aenatb opeptbl. HECMOTPS Ha TO, YTO AaHHbI MaTepuan Gbil NOArOTOBNEH
C MakcMMarnbHo TwaTtenbHocTbo, YPAJICHB He AaeT HUKakux NpAMbIX UM KOCBEHHbIX 3aBEPEHWIA UMW rapaHTUiA B OTHOLLEHWUW OCTOBEPHOCTU
1 NOMHOTbI BKIOYEHHO B GlonneTeHb nHdopmauun. Hu YPAJICUB, Hi areHTbl KoMnaHum unv ad@unmpoBaHHble NnLa He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a Ntobble NpsiMble NN KOCBEHHbIe YObITKW OT MCMOb30BaHUSA HacTosLero BlonneTeHs Unu coaepxallencs B Hem UHdopMaLmu.

Bce npaBa Ha 6ionneteHb npuHagnexat OO0 «YPAJICUB Kanutan», u cogepxaluasicsi B HeM MHGOpMaLWs He MOXeT BOCTPOU3BOANUTLCSA U
pacnpocTpaHaTbes 6e3 NpeaBapuTeNbHOMO NUCbMEHHOrO paspelueHus. © YPAJNICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJNICUB»

17 4;espa 151 2010 r. TenecoH 7 (495) 788-0888
Beb6-cant www. uralsibcap.ru
AHanNnUTUKmn research@uralsib.ru

OTpen npopgax sales@uralsib.ru
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