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Crparerunsa

BHEWHMA PbIHOK

HaHHbIE no PbIHKY TPpyaa pa3o4vdapoBalriM...

OaHHble no peiHky Tpyaa B CLWA 3a Hegento, 3aBepwmBLluytoca 20 cpeBpans,
BHOBb pa3o4apoBany MHBECTOPOB: YNCIO NEPBUYHbLIX OOpaLleHuin 3a nocobus-
MU o 6e3paboTuvue BbIPOCNM OO MaKCUMarnbHOIO YPOBHSI C HOSIOPS npoLuroro
roga. BHOBb ycununuce oxuaaHusi TOro, YTo BOCCTAHOBIEHNE 3KOHOMUKM Oy-
OET He TakMM ObICTpbIM, Kak Bce HagesinNUch, No KpalHe Mepe B YacTu pbliHKa
Tpyoa. B pesynbTate amepukaHckue 1 eBponenckMe UHAEKChl akuuii Mpocenu
npumepHo Ha 0,5%. OTMeTUM, 4YTO, HECMOTPS Ha CHWKEHWE PbIHKOB aKUUi 1
coxpaHeHus npobnem ¢ gonramu Mpeunmn, BYepa Kypc Aonnapa K eBpo CHU3WM-
cs go otmeTkn 1,36 gonn. Bo3amoxHo, MeeT MecTo npocTo cmkcauuns npmbbi-
1NN, a He N3MEHEHMNE HUCXOAsLLEro TpeHaa ans eBpo/aonn.

... U NOogaepxxanm cnpoc Ha UST

B cBoem BuepaluHeM BbicTynneHun beH BepHaHke ykasan, yto Hebnaronpuar-
Has cuTyauus Ha pbiHKE TpyAa WM HU3KUE WHMMAUMOHHBbIE PUCKA MO3BOMSIOT
®PC coxpaHsiTb KoYeBble MPOLEHTHbIE CTaBKM HA TEKYLUMX HU3KMUX YPOBHSAX
npogomnmkuTtensHoe Bpewms. NposBoammoe PPC paccnenoBaHne OTHOCUTENBHO
KOHTPaKTOB, 3aKnioyeHHbIX mexay GS u [peuumeit, oTpuuatenbHO cKka3anocb
KaK Ha KOTMpOBKax akuuin GS, Tak 1 Ha cyBepeHHbIX ob6sa3aTenbcTBax peuunn.
CDS Ha lpeuuto pacwwmpunucek Ha 17 6.n. go 399 6.n. berctBo kanuTana ¢
pblHKA PWCKOBbIX aKTUBOB MOAAEPXarno CnpoC Ha Ka3Hadeunckue obnurauun
CLUA, DOXOQHOCTM KOTOPbIX CHM3WNMCbL B cpegHeM Ha 1 6.n., HeCMOTps Ha
pa3meLleHne HoT 7Y UST B o6beme 32 mnpg gonn.

Adonrn GEM noka m He gymaroT orctynarb

CnepyeT OTMETUTb, YTO CMTyauus C CyBepeHHbIM Jonrom [peummn 0o HacTos-
LLero BpEMeHN He NpuBoAMna K 3aMeTHbIM NpoAaxaM B CerMeHTe CyBepeHHbIX
ponroe GEM. B otnunune ot pbeiHkoB akuun, gonrn GEM no-npexHemy nonb3ay-
I0TCS1 CMPOCOM CO CTOPOHbI MOKynaTenen U COXpaHAT MWHUMarnbHble (C 3a-
BepLLEHWsA ocTpon dasbl kpuamca) cnpedbl k kpuson UST. Monutnyeckne dak-
TOpbl NPOAOIMKaNM AaBnTb Ha LieHbl CyBepeHHbIX Bymar Typuun. Jlyywwe pbiHka
BbIrnsgaenn obssatenbctBa YKpawvHbl, nogopoxaswmne Ha 70-100 6.n. Kotu-
POBKM CyBepeHHbIX obnurauuin Russia’30 He npeTepnenu CylweCTBEHHbIX W3-
MEHEeHWI, ocTaBwncb Ha yposHe 113% oT HommHana.

HoBOCTM B POCCUMCKOM CEermMeHTe — U Xxopouue,
M He OYeHb

KauyecTBO ymepeHHOM Atopauuun B LeHe. BTB pasmectun natuneTHne eBpo-
obnurauun B obbeme 1,25 mnpa Aonn. co cTtaBkon kyrnoHa 6,465% roaoBhbix,
4yTo cooTBeTcTBYET 325 6.M. K cpegHepbIHOYHbIM cBonam. KHura 3asiBok Gbina
nepenognvcaHa B Tpy pasa, YTo NO3BOSMIO CHU3UTL LIEHY U YBENUYUTL 06HLEM
pasMelleHns ¢ nepBoHavarnsHOro ypoBHs 1 mnpa gonn. Beicokuidi cnpoc Ha
BbIMYCKN POCCUIACKMX KBA3NCYBEPEHHBLIX SMUTEHTOB — XOpoLuasi HoBocTb. OaHa-
KO crnegyeT OTMETUTb, YTO ANMHHbIe ByMaru (cpokom Ao norawenus 10 ner)
no-npexHemy He norb3ylTcs cnpocom (uHave BTB, kak nnaHuposan, pa3mec-
Tmn 66l 6Gymarn cpokom Ha 10 ner).

W3meHenue kpuBoii NDF gonn./py6. - LIBOR

69 YIM, %
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MemouHurku: Bloomberg
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BTopow awenoH npuBrnekateneH, Ha He Becb M He Bcerpga. OTNoxeHHoe
pa3mMelleHne Bbinycka eBpoobnuraumm (o6bemom 500 MnH gonn.) HedTAHON
komnaHum Alliance Oil cBugeTenbCcTBYeT 0 TOM, YTO ABEPU HA BHELUHUIA PbIHOK
ANs 3MUTEHTOB BTOPOro dllenoHa (To eCTb He MMEelLWUX WHBECTULMOHHOIO
penTuHra) noka oYeHb Y3KWu.

PXX[l BHOBb HaNOMHWUNIM O NNaHax BbIXOAa Ha PbIHOK eBpoobnuraumnin ¢ gecs-
TUNETHUM BbIMYCKOM BECHOM 3TOro roga. Ha Haw B3rnsg, KomnaHum, y KoTOpon
noYT BCS BbIpydka hopmupyeTcs B pybnsx, CTOMT npuBrekaTb 3aMMCTBOBa-
HUS TaKke B pybnsix, MOCKOMNbKY CTOMMOCTb 9¢pheKTUBHOIO Xe4XXNpPOBaHNs Ba-
TNIOTHBIX PUCKOB Ha CTOMNb ANUTENBHBIN CPOK HE CMOXET cAenaTtb npusnevYeHue
B gonnapax 6onee gelleBblM, YeM 3auMMCTBOBaHMSA B pybnsx. Mo-sugumMomy,
xenaHve PX[ npuenedbs cduHaHcupoBaHus 3a npegenamu PO obycnoeneHo
MaKpPO3KOHOMUYECKNMU (hakTopamu, HanpUMep, NONOXUTENbHBLIM 3MEKTOM C
TOYKW 3PEHUS CHETA KanuTarnbHbIX onepauun.

HeHuc lNopsisall, poryvajdv@uralsib.ru

BHYTpeHHMM pbIHOK

HedTtb NnpuocraHoBuna ykpenneHue pybonsa

Topru Ha BanioTHOM pbIHKE MPOXOAMIN BYepa Nof 3HAaKoM yKpenneHus pyons k
6uBanoTHOM KOpP3WMHEe, CTOMMOCTb KOTOPOW CHavana cHuaunacb go 34,75 pyo.,
HO 3aTem BepHynacb oTMeTKy 34,8 pyb. nog BNMSHMEM HEraTMBHON AMHAMUKU
LUeH Ha HedTb. [1pUYNHON CHMKEHNST KOTUPOBOK HedTn Ha 2 gonn. (Brent no-
dewesena go 75 gonn./6app.), no-eMagumomMy, ctanu, no-BMAMMOMY, OaHHble
no 6espabotuue B CLUA.. O6bem caenok Kynnu-npoaaxu B napax pyb./gonn. n
py6./eBpo npeBbicun 5,5 Mnpa gonn., YTO CBMAETENbCTBYET O MOBbILLEHHOW
aKTUBHOCTM y4yacTHUKOB. [Npodaxa BaniloTHbIX NO3WLUIA NMPOM3BOAUNACL B OC-
HOBHOM ANS ynnaTbl HANoroBs, B TO BpeMsi kak B nepBoi nonosuHe AaHsi LIG BbI-
cTynan B KadecTBe MNokynaTtensi BantoTel u npuobpen 0,7-1 mnpg gonn. Mo
cnosam 3amnpega LIB YniokaeBa, ¢ Hayana roga perynsitop npuobpen nopsia-
Ka 8 mnpg gonn., NnaHoMepHO cHuxasi (Mo 5 koneek) rpaHuubl NnaBatoLlero
Kopuaopa KOp3WHbl, KOTopasi B HacTOSALWMW MOMEHT HaxoOWTCH Ha YpOBHe
34,75-37,75 py6. B ycnoBusix NpogormkaroLencs KoppekumMm Ha pbiHKax Cbipbs
W aKkuuii cerogHs Mbl OXmaaem ymepeHHoro ocrnabneHus pybns k kopavHe.

Aepxarenmu obnuraumm ysenmumealoT nne4vyo

CrabunbHas cuTyauusi Ha EHEXHOM pbIHKE, Ha KOTOPOW HUKaK He oTpasunach
ynnata HamnoroB, COXpaHsieT aKTMBHOCTb MOKynaTemnel Ha BbICOKOM YPOBHE.
O6bem NepBUYHOIO pa3MeLLEHUS SIBHO OTCTaEeT OT YBENUYEHUS] NMUKBUOHON Mo-
3ULMM Yy4acTHUKOB (KoTopasi obpasyeTcsi rnaBHbIM 0bpa3oM 3a cyeT 6roaKeTHO-
ro gecuunta). Huskasi BonatunbHOCTb AaXe OAHOOHEBHbLIX CTABOK OEHEXHOro
pblHKa MPUBOAUT K YBEMUYEHWUIO (PUHAHCOBOrO pblvara, UCMONb3yemMoro npu
opMupoBaHun nosuumii B obnuraumsx. B cBA3M ¢ 3TUM HET HU4Yero yauBeu-
TENbHOro B TOM, YTO HaubonbLNA MHTEPEC Bbi3biBaloT Bbinycku PXK[, cTaBka
KyrnoHa KOTOpbIX NpuBsidaHa Kk ctaBke HegenbHoro PEMO LIB. O npuenekartens-
HOCTM 3TUX MHCTPYMEHTOB Mbl NMCanu B HalleM creumansHoMm otveTe “lMoyvTtn

apBuTpaxHas BO3MOXHOCTb Ha pbiHKe 06nuraumin’, onyenmukosaHHom 25 sHBa-
ps.

B nepsom awenoHe nydwe pblHKa Bbirnsggeny Bbinycku PXA-15, PXKAO-12,
PCXB-3, BTB24-4, kotopble npnbaesunu B ueHe nopsaka 30-50 6.n. Bo BTopom
3LUEeNoHe Crpoc Ha MOKynky npucytctBoBan B obnuraumsx A®K Cucrtemsl,
XMAO-8. KopoTkun Bbinyck BO MMK-2 nogopoxan Ha 1 n.n.
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Ha «nepBuuke» 6onsbwoe npubasneHue

BuepaluHmin geHb n3obunnoean coobLIEHNSIMN SMUTEHTOB O FOTOBSLLUXCS Bbl-
nycKax obnurauun kak nepBoro, Tak 1 BTOPOro KpeguTHbIX SLLESTI0OHOB.

MockBa npeanaraeT ANUHHYO Alopauuio. Y4YnTbiBasi CKOpoe noralleHue Bbl-
nycka MIMop-59 HomunHanom 15 mnpg py6., He cTano clopnpy3oM NosiBNeHNE Ha
nepBMYHOM pbiHke MockBbI, KOTOpas 0OBbSIBUNO O NMPOBEAEHUM B CrieyoLLyio
cpedy aykuuoHa no gopasmelleHunto bymar Beinycka MM op-49 B o6bemom 20
mnpg py6. u noraweHneMm B utoHe 2017 r. OMUTEHT OpUEHTMPYET Ha J0X0n-
HoCTb B AmanasoHe YTM8,6—-8,65%, koTopas cOOTBETCTBYET PbIHKY. M30bITOK
pybneBol NMKBUOHOCTH, @ TaKKe Hanuuue cnpeaa K Kpuson goxogHocten Od3
B pa3mepe no4ytn 100 6.n., ckopee Bcero, No3BONMT chopMUPOBaThL BbICOKUN
cnpoc Ha npegnaraemble 6ymarn Mockebl. Mbl oxuaaem, YTo B xoe aykumuoHa
[OXOOHOCTb OKaxeTcs Ha ypoBHe YTM8,4-8,5%. He ncknioyeHo, 4To xopolume
UTOTN ayKLMOHA NPUBEAYT K YBENMYEHWNIO MOKYNaTeNbCKOW akTUBHOCTU B ANNH-
HbIXx GymMarax nepBoro 3lenoHa, U3 KOTOPbIX HELOOLEHEHHBbIMMW, MO HalleMy
MHeHuto, Bbirmagat Masnpom-11, PXKA-10, PXKA-23 n PCXB-3.

HITIMK Ha rpaHuue mexay nepBbiM U BTOpbiM 3wenoHamu. HIIMK (BBB-
/Ba1/BB+) OTKpbIN KHWTY 3asiBOK Ha nokynky BO-6 HomuHanom 10 mnpg pyo.
OpwveHTVp No cTaBke KynoHa Obin ycTaHoBneH B npegenax 8,25-8,75% rogo-
BbIX, YTO COOTBETCTBYET AoxoaHocTn YTM8,42-8,94% k norawueHuto vyepes Tpu
roga. KpeoutHble penTuHIM 3MUTEHTa MO3ULIMOHMPYIOT Bymarn ¢ JOXOAHOCTLHO
Ha rpaHuue MexXay nepBbiM M BTOPbIM 3LLENOHOM HedrMHaHcoBoro cektopa. Ha
Hal B3rns4, B pe3dynbTate ayKuuMoHa AOXO4HOCTb Gymar cdhopmupyetcs BOnu-
31 YTM8,4%, 4TO COOTBETCTBYET HUXKHEW rpaHMLE Ha3BaHHOrO OpUeHTHpa.

Takke 0 nraHax no BbiNycKy obnuraumn Ha cymmy 7,5 mnpg py6. ob6basun Ak-
POH, KOTOpPbLIA, MO HalleMy MHEHUIO, MOXET paccunTbiBaTb Ha BbICOKUI CNpOC
CO CTOPOHbI MHBECTOPOB.

Henuc lNopbisall, poryvajdv@uralsib.ru
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AdeHeXHbIN PbIHOK

JIMKBMOHOCTb HA MECAYHOM MUWHMMyme

YpoBeHb NMKBUOHOCTU B GaHKOBCKOW CUCTEME CHU3UICH OO MWHUMAmbHBLIX C
Hayana Mecsila 3HayYeHUI M3-3a HanoroBblX MraTeXen; ogHaKo Ha CTaBKWU Ha
pblHKE MeX0aHKOBCKOro KpeauToBaHWsi 3TO He MOBMUANO U OHWM ocTanucb 6e3
CyLeCTBEHHbIX M3MeHeHWW. MHaukaTvBHasi ogHoaHeBHas ctaBka MosPrime
BO3BpaTunacb Ha oTMeTky B 4%, notepsie 5 6.n. 3a geHb. Mbl nonaraem, 4To
cTaBku OyoyT ocTaBaTbCs Ha 3TOM Xe YPOBHE [0 KOHLa Mecsaua.

OcTtaTtkun Ha KopcyeTax KpeauTHbIX opraHudaumn B LIb P® cHuannuck Ha 72,2
mnpa py6. go 492,7 mnpa py6., a o6beM Oeno3vMToB BaHKOB COKpaTUIiCs Ha
10,8 mnpa py6. go 370,5 mnpa py6. O6wem onepauuii LUb no caenkam PEMO-
KpeamToBaHus coctasun 8,7 mnpa pyb., ysenuumslumce Ha 11% ¢ npeabigyLien
ceccum.

LleHTpanbHbli 6aHk oduumansHO CMEeCTMN rpaHvupbl NnasalroLwwero Kopvaopa
61BantOTHON KOP3WHbI Ha 25 koneek BHU3: Tenepb OHU cocTaBnsT 34,75 py6.
n 37,75 py6. cooTBeTCTBEHHO. Bonee wwnpokuii kopugop, 26—41 py6., octancs
6e3 nameHennin. Kypc pybns Ha 3akpbiTM BUepallHel TOproBoi ceccun ocra-
HOBWIICSA akKypaTHO Ha oduUManbHON rpaHuue Kopugopa GyMBanioTHOM KOp3u-
Hbl, 34,75 pyb., CHU3MBLUMCb Ha LIECTb KOMeeK OTHOCUTENbHO MNpeabiayLien
ceccuu. Mo oTHoweHMo K gonnapy pyonb ocnaben, notepsise Ha MMBB cemb
Koneek 3a ceccuto u gocturHys otmeTtku 30,09 py6./gonn. CerogHsi py6nb,
BO3MOXHO, OXWAaeT yKpenneHue kK gonnapy Ha cdoHe pocTa ueH Ha HedTb K
ONTUMM3Ma Ha a3maTcknx oHAOBbIX pbiHkax. Kypc pybns byaer konebartbcs B
ananasore 30-30,5 py6./gonn. u, ckopee Bcero, octaHeTcst 6e3 U3MEHeHU K
6uBantoTHou Kop3anHe bnarogaps gencreusm LIB.

AvHamuka Tpe6oBaHum LB kK 6aHkam
3apgomkeHHoCTbL 6aHkoB nepepn LB, mnpa pyo6.
Tekywun MakcumanbHbIN

YpOBeHb ypOB€Hb N3meHeHne

25.02.2010 27.01.2009
OpHoHeBHbIe KpeauThb! 0,70 5,31 (4,61)
JlomBapaHble kpeauThbl 20,5 347 (14,2)
Mpouve kpeauTbl 278 448 (170)
Beasanorosble kpeauTbl 89 1835 (1746)
PEMNO 68 763 (695)
Wroro 456 3087 (2630)

NemoyHuku: bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CniunyeHko, slipchenkola@uralsib.ru
Hamanus Matoposa, mayorovang@uralsib.ru
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KopnopatuBHblie cobbiTus

EBPA3 (B/B1/B+)

PeutuHr ot Fitch ocraBneH B cnucke Rating
Watch ¢ HeratTMBHbIM NPOrHO30oMmM

Fitch 6ecnokoAT BbICOKMe pUCKU pechbuHaHCUpPOBaHUA U crnabasi NUMKBUA-
Haa no3uuma EBpasa. Bcnen 3a CHXeHVWEM Ha NPOLUNON Hepene penTuHra
EBpasa areHTcTBOM S&P 06€CnoKOEHHOCTb OTHOCUTENBHO KPeAUTOCNOCOBHO-
CTW KOMNaHWM BbIpa3unrno areHTcTBo Fitch, octaBuB ee KpeanTHbIM PenTUHr nog
HabntogeHvem B cnucke Rating Watch ¢ HeratuBHbIM nporHo3om. CBoe pelue-
HWEe aHanUTUMKM OOBSICHAIOT COXPaHSIOLLENCs HeonpeaeneHHOCTbI0 OTHOCK-
TENbHO CMOCOBHOCTU KOMMNaHUM Nony4nTb (POHAUPOBaHUE, Heobxoaumoe Ans
pedurHaHcpoBaHua gonra ¢ noraweHvem B 2010 n 2011 rr. O6bem noraue-
HWU oueHmBaeTcsa B 1,9 mnpg. gonn. n B 2009, n B 2010 rr. Fitch Takke oxunaa-
eT, yto B 2010 r. Evraz nony4ut oTpuuatenbHbIl CBOGOAHBIN OEHEXHbIA NOTOK
B pa3mepe -200—250 mnH. gonn. AreHTcTBO, 0OAHaKo, pacCUMTbIBaAET CHATb CTa-
Tyc Rating Watch «HeratuBHbIi» B Onwxainime Tpu Mecsiia npu YCrnoBuu
yNy4dLIEeHMsT KOMMaHWEen onepaLMoHHbIX NokasaTenen u ycnewHoro peduHaH-
cvpoBaHusl gonra.

Ha Haw B3rnsg, noaxopn Fitch k oueHke kpeauTocnoco6HocTu EBpasa siB-
nsieTcsl Ype3MepHO KoHcepBaTUBHbLIM. Moxoxe, aHanuTukn Fitch He oxunaa-
10T 3aMEeTHOro BocCcTaHoBreHus pbiHka ctanu B 2010 r. MNo nporHo3y areHTCTBa,
B 2010 r. ueHa Ha cTanb 6ygeT HeM3MeHHON, a Bbipydka EBpasa yBenuuutcs
nmwe Ha 6% (go 9,5-10,5 mnpa gonn..); EBITDAR npu aTtom coctasut 1,5-1,8
mMnpa. gonn. Mbl yxe He pa3 nucanu, YTo B HbIHELLUHEM roly OXuaaem 3Hauu-
TENbHOrO YnydlleHuss KpeauTHbIX xapaktepucTuk EBpasza. CornacHo Hawemy
NporHo3y, NPoAaxu no uTtoram roga coctaesAT 13,7 mnpg gonn., peHTabens-
HocTb no EBITDA pocturHet 18,7% (EBITDA nopsaka 2,5 mnpa gonn.). B pe-
3ynbTate oTHoweHue Ynctbii gonr/EBITDA obGelwaet cHuautbes oo 2-2,5, B
3aBMCUMOCTM OT YPOBHS KanuTanbHbIX BIIOXEHWNA.

Bbinycku CubmeTtuHBecT-1/2 coxpaHAlOT npuBnekatenbHocTb. Mbl no-
npexHeMy cuMTaem, 4To pybnesble obnurauum EBpasa npeacTaBnsaioT ogHy U3
Hanbonee npuBnekaTenbHbIX BO3MOXHOCTEN B METaNNypruyeckoM CermMeHTe.
Beinycku CubmeTtuHBecT-1/2 ToprytoTcs Ha ypoBHe 12%, npegnaras npemuio K
Bbinyckam CeBepcranu nopsigka 200 n.n., — Ha Haw B3rnag, Ype3mepHyto npu
pasHuLe B PENTUHrax Nuilb Ha OAHY CTYMeHb.

Mapus PadueHko, radchenkomg@uralsib.ru

TPAHCA3PO (NR)
O6GewaHHaa noMolwb HAYMHAaeET nocrtynaTthb

ABunakomnaHum npegocTaBneHbl KpeauThl Ha obLlyo cymmy 750 MiH pyo6.
BTE npepoctaBun TpaHcaspo Tpu kpeguTa obwum obbemom 750 MnH py6.
CPOKOM Ha nomnrtopa roga. YacTe aTMx cpeacTB nNpedocTaBrneHa aBUakoMnaHum
B paMKax MnporpamMmmbl rOCyAapCTBEHHOW MOAAEPXKKN KPYMHEMWWUX aBumanepe-
BO34YMKOB CTpaHbl. [1pmBneyeHHble KpeanTsl OyayT HanpaeneHbl Ha pasBUTUE n
brHaHCMpOBaHWe TeKyLLen 4eATeNbHOCTM aBUaKOMMaHuK.

Mpo6nema pecdMHaHCUPOBaHUA KPAaTKOCPOYHOro Aonra no-npexHeMy ak-
TyanbHa. Ha koHey Il kBapTana 2009 r. KpaTKOCPOYHbIA fonr TpaHcaapo co-
ctaBnan 5,4 mnpg pyb. npy 3anace OeHEXHbIX CPeAcTB Ha banaHce B pa3mepe
249 mnH py6. PasmelleHne obnurauum Ha 3 mnpg pyo. B oKTsiope npoLunoro
roga He NMoMorno KOMNaHun pewmnTb NpobnemMy KpaTKOCPOYHOro gonra BBUAY
Hanuuus y Bbinycka TpaHcaapo-1 rogosow odepThl. W HOBble KpeauTbl Takke

26 gpespans 2010 r.
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ee He pewatoT. OgHaKo HanoMHMM, 4YTo TpaHCcaspo — BTOPOW MO MACCaXupo-
obopoTy aBmanepeBo34MK Poccum — BXOAWUT B CMMCOK CUCTEMOOGPa3YHLLMX
NPeAanpuUATUI, YTO JAeT KOMMAaHUM OCHOBAHWSI pacCYMTbiBaTb Ha rocrapaHTuu
npv Nony4YyeHnn KpeguToB (paHee Ansi NepeBo3ymnka bbina ogobpeHa cymma ra-
paHTMin B 2,25 mnpg pyo., 4to obecneunT kpeauThbl Ha 4,5 mnpg py6.). U ToT
aKT, 4TO KOMMAHUIO YXKe KPeAUTYHT rocyaAapCTBEHHbIE OaHKK, AaeT BCe OCHO-
BaHMS paccunTbiBaTb Ha NPeAOCTaBIeHNe el U ApYrMx KpeamToB B Criyyae He-
obxoanumocTtn. OTMETUM TaKxe, YTo oTHoweHue YucTbin ponr/EBITDA amuten-
Ta no coctosiHMo Ha 30 ceHTABPS, cornacHoO Hallew oueHKe, ObINo YMEPEHHbIM
ans otpacnu — 2,3.

Hennoxou BapuaHT ana ctpaterum buy-and-hold. C Toro MomeHTa, kak Mbl
MecsL Hasaj pekomeHgoBanu Bbinyck TpaHcaapo-1 k nokynke (CM. Haw 0630p
«YT10 BbIOPaTh NogoxoaHee?» oT 21 sHBapsa 2010 r.), OXOOHOCTb Bymaru CHu-
sunacb ¢ YTP16,0% po tekywmx YTP14,4% @ 3 Hosa6psa 2010 r. Tem He me-
Hee BbINYCK C Takon AoxoaHocTbio (14,4% Ha OeBsTb MecsiLeB) BCe elle Ka-
XKeTCHa HaM npuvBrekaTenbHbIM, MOCKONbKY NMpeaoCcTaBnseT NpemMnio B pasmepe
okono 400 6.n. k Hanbornee goxoaHbIM Oymaram BToporo awenoHa. OTcyTcTeme
PENTUHIOB MPEenATCTBYET BKoYeHnio TpaHcaapo-1 B nombapaHbIi CMCOK U
cnvcok PEMO LB, ogHako 6narogapsi hakTopy rocyaapCTBEHHOM MOAAEPXKKM
BbIMYCK AaeT HEMnmoxyl BO3MOXHOCTb ANS peanu3auun ctpaTtermu buy-and-
hold.

Hadex0da Mbipcukosa, myrsikovanv@uralsib.ru
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Kanenpapb npeacroawmx cobbitum

26 deBpans

1 mapTa

2 mapTa

3 mapTa

4 mapTa

9 mapTa

10 mapTa
11 mapTta
12 mapTa

15 mapTa

16 mapTa
17 mapTta
18 mapTta

22 mapTa

23 mapTa
24 mapTa
25 mapra
26 mapTa
28 mapTa
29 mapra

30 mapTa

31 mapTa

Odpepta CY-155 Kanutan-3 (3 mnpg py6.). Odepta TFK-6-UHBecT-1 (2 mnpg py6.). Odepta MexnpombaHk-1
(3 mnpg py6.). MNoraweHne AMypmetann-2 (2 mnpg py6.). Morawexne YPCA BaHk-2010 (5 mnpg pyo.).

Odepta MukosiH-2 (2 mnpg py0.). MNoraweHne MyHuMuMnanbHas WHBeCTULMOHHAA Komnanua-1 (0,5 mnpa
py6.). Norawexne JIOKO-BaHk-2010 (100 mnH gonn.).

PasmelyeHvne TatdoHabaHk-6 (2 mnpg py6.). MoraweHne MUAH-OeBenonmeHT-1 (2 Mnpg py6.). MoraweHne
C3JIK-®PuHaHc-1 (1 mnpg py6.). Morawenne Bexa-UuBecTt-1 (0,7 mnpg py6.). MNoraweHne BaHk PeHeccaHc Ka-
nutan-1 (2 mnpa py6.). MNorawexwve JNebepaHcknin-2 (1,5 mnpg pyo.).

PasmelyeHne Bank ABaHrapg-3 (1,5 mnpg py6.). Ocdepta Makpomup-®PunHaHc-1 (1 mnpg py6.). Ocdepta Mop-
ToH-PCO-1 (0,5 mnipg py6.). MNoraweHne BaHk Bo3poxaeHue-1 (3 mnpa pyb.).

OdbepTa PbiOMHCKMI KabenbHbIM 3aBoa-1 (1 mnpa pyo6.).

Pa3swmeluenvne HIIMK BO-06 (10 mnpg py6.). Ocdbepta MBPP-4 (5 mnpg py6.). OcdepTa Ypananektpomeab-1 (3
Mrpa py6.).

MoraweHune NCO-34003 (10 mnpg pyo.).
Pa3wmelueHve Kb BocTouHbin-60-01 (1 mnpa py6.). Morawenne Maragan-34001 (1 mnpa py6.).
OdepTta TpaHcKoHTemnHep-1 (3 mnpa py0.). OdepTa MpapocTpon-UHuBecT-1 (0,45 mnpa pyb.).

MoraweHne MockBa-59 (15 mnpg py0.). MNoraweHne Mo63akcbaHk-1 (2 mnpg py6.). Morawernne BTB-2010 (300
mnp GBP.). MNorawenne EBpokommepu-2010 (11.75 mnpa py6.).

Odepta APK Cucrema-1 (6 mnpg py6.). MorawenHne KMMNO-®uHaHc-1 (1 mnpg py6.).
MoraweHne BoctouHbin Akcnpecc Bank-1 (1,5 mnpa py6.).
OdvepTta YpanceasbuHdopm-7 (3 mnpg pyb.). Ocdepta TrK-1, 1 (4 mnpg pyo.).

Odpepta XK® Bank-3 (3 mnpa pyb.). Ocdepta MaBcTpon-®uHaHc-2 (4 mnpa py6.). OdepTta Koke-2 (5 mnpg
py6.). OcbepTa AkyTckaHepro-2 (1,2 mnppa py6.).

Odbepta CaTtypH-2 (2 mnipg py0.). MoraweHne KUT ®uHaHc-2 (2 mnpa py6.).

MoraweHne AnemeHT JInsumur-1 (0,6 mnpg py6.). Morawenne KupoBckun 3aBoa-1 (1,5 mnpa pyo.).
Odpepta CutpoHukc-1 (3 mnpa pyb.).

OdpepTa Gofra-2011 (1,35 mnpg py6.).

MoraweHne Cubupckasa CepBucHas Komnanma-2010 (100 mnH gonn.).

Odepta Mexxnpom6aHk-1 (3 mnpa py0.). MNMoraweHne Poccenbxo36aHk-2010 (375 mnH CHF.).

Odvepta TatdoHaGaHk-5 (2 mnpg py6.). Ocdepta PycCranpgapT-7 (5 mnpg py6.). Odepta XuncouunoTteka-
®uHaHc-3 (1,5 mnpa py6.). MoraweHne MockoBckas o6nacTb-34005 (12 mnpa py6.). MoraweHne PeHnHc dum-
HaHc-1 (0,75 mnpg py6.). MNorawenne ApocnaBckaa 06n-34007 (3,5 mnpg py6.). MNorawexHne A6contoT BaHk-
2010 (175 mnH gonn.).

OdpepTta ApTtyr-2 (0,5 mnpa py6.). Odhepta MeTpocTtpon UHuBecT-1 (1,5 mnpg py6.). Ocdepta AlpoCotros-2 (1,5
mnpa py6.). Morawenne Anbcda®PuHanc-2 (2 mnpg py6.). MNoraweHve Acnak-1 (1,5 mnpa py6.). MNoraweHne
Poccua-2010 (2,966 mnpa gonn.).

KaneHpapb coGbiTMM iIeHEXXHOro pbiHKa

1 mapTa Beinnata Hanora Ha NpubbInb
3 mapTa BaHkn gormkHbl BepHyTb LieHTpobaHky 21 mnipg pyo.
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Kanenpapsb ocdepr

OaTa Bbinyck O61beM BblI- LleHa odpep- CrtaBka npeabl- HoBas cTtaBka [ata cneayiowen
odepTbl nycka, MInH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
py6. %
CY-155 Kanutan-3 5000 100 16,0 15,5 24 cpespans 2011
26.02.10 TrK-6-NuBect-1 2000 100 12,0 10,5 28 cespansi 2011
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
Makpomup-
03.03.10 OUHAHC-T 1 000 100 14,0 10,0 31 aBrycra 2011
MopToH-PCO-1 500 100 12,0 12,0 28 pespans 2011
04.03.10 PeibuHCkui Ka- 1000 100 19,0 0,01 1 mapra 2011
6enb-1
MBPP-4 5000 100 15,0 9,4 7 mapta 2011
09.03.10 -
Ypananektpomene 3 000 100 8,25 8,25 28 tespans 2012
TpaHcKoHTenHep-1 3000 100 9,5 9,5 26 deBpansa 2013
12.03.10 -
Fpapoctpoi 450 100 11,0 11,0 3 mapra 2011
MHBecT-1
16.03.10 A®PK Cucrema-1 6 000 100 19,0 9,75 7 mapTta 2013
YpancBsasbuH-
18.03.10 opw-7 3000 1% 100
TrK-1, 1 4 000 100 7,75 - -
XKo BaHk-3 3000 100 15,0 - 16 ceHTA6ps 2010
naBscTpow-
22.03.10 PUHAHC2 4 000 100 21,0 - 17 mapta 2011
Kokc-2 5000 100 8,7 - -
AkyTckaHepro-2 1200 100 17,0 - -
23.03.10 CatypH-2 2 000 100 16,5 - -
25.03.10 CuTtpoHuke-1 3 000 100 16,5 - -
26.03.10 Gofra-2011 1 350 100 15,0 15,0 26 mapTta 2011
29.03.10 MexnpombaHk-1 3000 100 13,25 13,25 31 pnekabps 2010
TatcdoHabaHk-5 2 000 100 15,0 - -
30.03.10 PycCraHngapt-7 5000 100 15,0 - -
PKuncoumnorexa- 1500 100 9,0 9,0 29 anpens 2010
duHaHc-3
ApTyr-2 500 100 17,0 - -
31.03.10 MerpocTpoit V- 1500 100 16,0 - -
BecT-1
AlpoCoto3-2 1500 100 17,0 - -
26 gpespans 2010 r. 9
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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 ner FIN/S

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 17.06.10 24.06.10 14.06.12 4.0 28.0 99.55 91.00 100.00 8.90 3.91 0.30 TOproens
ABTOBA3063 5000 R 960 22.06.10 22.06.10 39 98.82 98.00 99.50 13.78 4.84 0.28 aBTONpOM
ABTOBA3064 5000 R 1850 25.05.10  27.05.10/ 20.05.14 3.0 515 100.00 88.00 18.48 9.22 0.21 aBTONpOM
AsToMUp®-2 2000 R 0.10  23.06.10 23.06.10 4.0 3.00 TOproens
Anaman®206 2000 R 16.00  20.05.10 20.05.10 28 73.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.10 15.11.18 106.2 9540 | 0.30 181980 94.51 95.40 9.35 2.06 4.42 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.03.10 15.09.20 128.5 95.25 | -0.10 346 716 94.50 95.25 8.65 212 5.02 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.10 15.10.10 7.8 101.19 99.00 7.68 2.29 0.58 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70  01.05.10 01.02.12 23.6 102.39 95.01 7.57 2.07 1.67 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.04.10 15.10.12 32.1 98.00 | -0.40 9 78.00 8.65 1.85 1.81 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.04.10 15.07.14 534 96.15 327 369 96.65 97.50 9.03 1.90 2.70 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.10 15.07.16 77.8 95.10 | -0.05 109 155 747 95.10 9.27 1.99 3.60 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.03.10 15.03.14] 15.06.18 49.0 101.1 94.57 | -2.88 413761 95.00 95.40 9.90 1.99 2.64 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.05.10 15.02.17 849 9442 | 0.02 93.50 94.50 9.27 193 || 360 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210/ 21.12.12 10.0 344 100.58 | -0.14 100.40 100.72 15.38 7.93 0.70 Tenekom

AK BAPC-03 10000 R 1310 27.04.10  05.05.10/ 25.10.11 2.0 20.3 100.93 | -0.07 100.80 101.10 6.63 6.47 0.18 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.04.10 15.10.13 443 100.78 | -0.17 100.70 100.95 13.12 6.43 2.56 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 25.03.10 26.09.11) 19.09.13 19.0 434 105.36 104.51 105.45 10.46 6.65 127 cbipbe
AKpOH-3 3500 R 1385 26.05.10 25.05.12] 20.11.13 27.0 45.5 106.99 | 1.19 400010 105.00 107.00 10.50 6.46 1.77 cbipbe
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 18.9 98.74 99.50 15.48 7.07 118 cbipbe
Amypmet-02 2000 R 915 26.02.10 26.02.10 0.1 meTannyprus
Amypmet-03 3000 R 0.10  16.04.10 15.04.11 13.8 meTannyprus
Amypmet-07 6000 R 18.00 31.03.10 30.06.12 28.6 meTannyprus
Apkapa-03 1200 R 01.04.10 31.03.11 133 1.80 7181 151 1.79 c/x
AtomaHnpO1 30000 R 10.75  15.02.11 15.02.14 484 100.90 5002 502 100.60 100.90 10.45 10.65 3.11 aHepreTuka
AtomaHnp02 30000 R 10.75  15.02.11 15.02.14 484 100.90 | -0.05 100.60 100.90 1045 10.65 311 aHepreTuka
BantiHeb-1 1000 R 16.00 27.04.10 04.05.10/ 26.04.11 2.0 142 99.90 99.90 101.00 15.71 3.99 0.16 B3/ GaHku
BAHAHA-M-2 1500 R 11,50 12.08.10 12.08.10 5.6 TOproens
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 5.0 173 101.50 400 101.30 101.50 6.81 5.23 0.42 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11] 01.02.13 12.0 35.8 101.50 2.00 5.81 3.68 0.89 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 26.04.10  28.10.10/ 02.05.11 8.0 14.4 70.00 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50 18.08.10 23.02.11 121 2.00 [/Caal/B GaHku
BapeHuesd1 800 R 20.00 05.04.10 04.07.11 16.5 108.95 6.00 13.31 4.58 1.06 notpe6. Tos
Baxetne-1 1000 R 15.00  19.05.10 19.05.10 2.8 98.57 100.55 101.25 22.38 7.59 0.19 TOproens
BalukupaH3s 1500 R 830 14.03.10 09.03.11 126 49.50 2.00 97.00 119.94 4.14 0.44 aHepreTuka
BalwHedTb-01 15000 R 1250 22.06.10 21.1212] 13.12.16 34.0 82.8 104.75 | 0.35 50 964 104.70 104.80 10.74 5.95 219 cbipbe
BalHedTb-02 15000 R 1250 22.06.10 21.12.12] 13.12.16 34.0 82.8 104.75 | 0.35 50 000 104.70 104.80 10.74 5.95 219 cbipbe
BalwHedTb-03 20000 R 1250 22.06.10 21.1212] 13.12.16 34.0 82.8 104.80 | 0.35 136 225 104.70 104.80 10.72 5.95 219 cbipbe
BenoH 02 2000 R 17.00 25.02.10 28.02.11) 23.02.12 12.0 243 105.43 11.31 8.04 0.81 meTannyprus
Barotmau 2 1000 R 1550 16.06.10 15.12.10 9.8 69.12 69.00 74.33 84.80 11.18 0.41 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 9.8 100.45 99.91 100.90 8.56 4.47 0.72 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 6.0 36.6 95.00 100 000 102.93 104.00 | 27.27 7.87 0.38 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8,50 15.03.10 15.03.40 365.9 2.00 A3/ (buHaHCbI
Busat-tnH1 1000 R 1210 20.04.10 20.04.10 18 52.50 6.00 99.00 11.49 TOproens
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 6.0 36.1 100.02 | -0.18 5000 99.82 100.08 12.83 6.23 0.42 Bl TOproens
BK-MHeect1 10000 R 9.25  23.07.10 19.07.13 414 101.40 6468 517 101.36 101.80 8.95 4.55 2.73 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14 17.0 53.2 109.50 | 0.15 74511 109.00 109.99 7.90 6.92 1.19 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 9.3 99.30 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.06.10 30.11.10 9.3 100.33 100.00 100.50 7.94 4.22 0.47 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 09.03.10 11.03.11] 03.09.13 13.0 429 103.27 100.00 8.87 2.90 0.89 BB-//BB- Tenekom
BHewwunpb 01 1500 R 1400 19.05.10 221110/ 14.11.12 9.0 33.1 100.09 | -0.06 9000 1.75 101.00 14.00 6.98 0.62 /B3/B- GaHku
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 0.2 100.00 | -0.05 8.97 4.46 0.02 /Ba3/B+ GaHku

BTB -5 06 15000 R 15.00 22.0410 26.04.10, 17.10.13 2.0 444 101.40 | -0.10 200 000 101.40 101.47 5.63 3.69 0.16 BBB/Baa1/BBB | GaHku

BTG -6 06 15000 R 1325 14.0410 16.07.10, 06.07.16 5.0 775 | 10248 | 0.08 142329 102.33 10248 | 6.70 322 || 036 BBB/Baa1/BBB | Garkv

BTE 24-1-UN 15000 R 9.70 17.03.10 20.12.11] 10.12.14 22.0 58.3 101.32 101.50 102.00 9.12 2.39 1.52 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 07.04.10 05.10.11 19.6 105.30 | 0.30 14 104.01 105.35 8.07 5.44 1.35 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10 14.02.11] 05.02.13 12.0 35.9 102.50 100.00 105.00 4.59 3.55 0.91 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50  02.06.10  08.06.10/ 29.05.13 3.0 39.7 100.56 100.00 105.00 7.94 5.21 0.26 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 6.0 486 101.52 8.60 5.82 0.45 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 13.05.10 15.11.10/ 06.11.14 9.0 57.2 101.00 | -0.30 10 100.80 101.29 24.04 242 0.53 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00 13.04.10 07.07.15 65.3 102.30 497 530 100.00 102.45 27.19 341 191 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 1400 16.03.10  17.06.10/ 07.06.16 4.0 76.5 102.03 100.00 102.24 7.25 342 0.28 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 1400 16.03.10  17.06.10/ 07.06.16 4.0 76.5 102.16 | -0.07 2 100.00 102.24 6.81 342 0.28 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70 10.03.10  10.12.10/  30.11.16 10.0 824 101.25 30 002 1.55 101.50 8.23 2.39 0.70 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16 29.0 7.7 114.30 | -0.10 10 500 114.40 114.45 8.17 6.44 1.95 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70 1 20.04.10  25.04.11] 09.04.19 14.0 111.0 110.30 2000 110.15 110.61 7.20 7.55 0.98 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 29.06.10 28.06.11] 24.06.14 16.0 52.7 120.25 | 0.25 15425 120.10 120.25 -1.19 5.70 1.27 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.06.10  29.06.10/ 26.06.12 4.0 284 110.74 | 0.04 433403 110.70 110.75 | -15.33 591 0.40 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.04.10 27.10.11 20.3 99.35 | -0.15 99.50 105.00 7.55 3.51 1.46 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 48.3 95.85 95.50 97.93 8.66 3.76 3.23 BBB-/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 1.2 99.67 | -0.55 250 000 99.50 100.21 761 3.55 0.84 [/Baa2/BB+ GENTT]
asnpomb 2 5000 R 6.54  26.05.10 20.11.13 455 /Baa2/BB+ GaHku
asnpomb 3 10000 R 8.97 | 12.04.10 10.10.11 19.8 50.00 /Baa2/BB+ GaHku
asnpomb 4 20000 R 875 200510 221110/ 15.11.12 9.0 33.2 100.26 100.00 100.65 8.40 4.35 0.66 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 875 27.0510 291110/ 221112 9.0 334 50.00 [/Baa2/BB+ GaHku
[A30uH 01 5000 R 18.00  10.08.10 08.02.11 11.6 97.80 | -0.34 36 807 98.00 98.11 21.68 9.18 0.75 aBTONPOM
eHepKomn1 2000 R 1200 22.06.10 30.06.10/ 21.06.11 4.0 16.1 100.99 100.75 8.37 5.92 0.32 aHepreTuka
TuapoOrK-1 5000 R 8.10  30.06.10 29.06.11 16.3 99.70 1 99.70 100.30 8.50 4.05 118 /Baa3/BBB- aHepreTuka
nMocCtp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 1.0 12.9 83.50 | -16.50 65.00 102.00 12.54 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 0.6 GaHku
noGakcbank 6O-01 5000 R 925 16.08.10 18.02.11] 16.02.13 12.0 36.3 100.20 | -0.10 127 000 100.20 100.30 9.18 4.58 0.88 GaHku

rcco1 5000 R 15.00 250310 23.09.10, 26.03.17 7.0 86.2 102.66 | -0.09 102.50 102.75 || 10.36 7.28 0.49 BB/ MaLLKHOCTP.
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rac 02 1500 R 1200 27.04.10 23.04.13 38.5 96.03 20.31 100.00 14.03 6.23 229 TOproens
[JlansCe3206 2000 R 885 02.06.10 04.06.10/ 30.05.12 3.0 27.5 || 100.26 100.26 100.90 7.80 4.40 0.25 BB-// Tenekom
[JlansCe3605 1500 R 15.00 20.07.10 21.07.11, 17.0712 17.0 @ 291 108.47 | -0.38 107.36 108.75 8.58 6.90 1.20 Tenekom
[BTr-® 01 1000 R 1450 03.08.10 03.08.10 5.3 271.27 14.54 40.00 26.51 TpaHcnopT
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 5.0 413 1798 = 348 100 15.10 17.99 40.21 TpaHcnopT
[rk-01 5000 R 1050 12.03.10 18.03.11, 08.03.13 130 @ 36.9 18.09 aHepreTuka
[es.-t0r 01 1000 R 18.00 | 18.05.10 18.05.10 2.8 78.00 0EeBenonmMeHT
[enbtaKp-2 2000 R 596 30.05.10 30.05.10 32 99.51 1.97 99.55 8.1 1.56 0.24 [Baat/ GaHku
TxendchCul1 2000 R 16.00 22.04.10 22.04.10 20.10.11 2.0 20.1 100.10 100.00 101.90 15.47 7.97 0.14 /ICCC+ TOproens
[vken®un-1 3000 R 9.25 18.03.10 17.03.11 12.9 93.00 | -0.19 9 356 92.94 93.00 17.42 4.96 0.84 TOproens
JMLEHTPo61 1150 R 8.50 05.06.10 26.05.15 63.9 81.25 125 6525 80.50 81.00 14.06 5.19 3.63 TOproens
[lomoLeHTp1 1000 R 20.00 08.07.10 08.07.10 45 70.50 43.01 98.00 203.78 14.14 0.12 TOproens
EABP-3 5000 R 10.50  04.05.10 03.11.11  25.10.16 21.0 = 81.2 ' 103.90 2986 103.51 103.90 7.94 5.04 1.49 BBB/A3/BBB GaHku

EBPP 0106n 5000 R 588 12.05.10 12.05.10 26 100.05 13 360 100.00 100.15 5.75 1.46 0.20 AAA/Aaa/AAA GaHku

EBPP 0206n 5000 R 6.04 22.04.10 21.04.11 14.0 || 100.14 100.00 6.04 1.50 1.05 AAA/Aaa/AAA | BaHki

EBPP 0306n 7500 R 743 10.03.10 07.09.11 18.7 || 100.12 100.00 7.55 1.85 1.34 AAA/Aaa/AAA | BaHki

EBPP 0406n 3000 R 6.70 18.03.10 12.06.14 52.3 || 100.00 1500 6.87 1.67 3.48 AAA/Aaa/AAA | BaHku

EBPP 0506n 5000 R 6.14 14.04.10 09.04.14 50.2 || 100.58 100.10 6.12 1.52 3.44 AAA/Aaa/AAA | BaHku
EBpokom®K2 3000 R 16.00  10.06.10 10.06.10 35 IC/ (huHaHCh!
EBpokom®K3 3000 R 16.00  18.06.10 18.06.10 38 IC/ (hyHaHCh!
EBpokomM®K5 5000 R 16.00  16.03.10 15.03.11 12.8 IC/ (huHaHCh!
EBPOIMA-01 1200 R 11.00  15.04.10 14.10.10 7.7 TOproens
ESCK-02 1000 R 8.74 08.04.10 13.04.10/ 05.04.12 2.0 25.7 4.01 aHepreTuka
XKenpopun-1 1500 R 18.00 01.06.10 30.11.10 9.3 98.00 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.04.10 04.05.10/ 19.04.12 2.0 26.2 || 101.04 100.50 101.20 9.19 8.88 0.17 (buHaHCbI
XKenpopun-3 2000 R 13.00 24.03.10 19.09.12 31.3 || 100.00 2.00 13.41 6.48 1.90 (buHaHCbI
)Kene3sobet1 1000 R 1200 21.05.10 20.08.10/ 27.05.11 6.0 15.2 1.56 NpoM3BOACTBO
Kuncou®-2 1500 R 16.00  15.04.10 15.04.10 1.7 100.06 2.00 100.10 15.67 7.97 0.12 (buHaHCbI
3aslpocc01 1000 R 18.00 22.04.10 22.04.10 19 215 -0.34 1.85 245 224.79 notpe6. ToB.
3eHuT 306n 3000 R 16.00 12.05.10 14.05.10/ 09.11.11 3.0 20.8 || 102.00 101.90 102.05 6.11 7.82 0.20 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  06.04.10 06.04.10 14 101.37 101.05 101.15 3.59 791 0.11 B/Ba3/ GaHku

3eHuT 506n 5000 R 1085 08.06.10  09.12.10 04.06.13 10.0 & 39.9 ' 101.79 101.81 101.86 8.52 5.32 0.70 B/Ba3/ GEMT]

3eHuT 606n 3000 R 1500 06.07.10  08.07.10/ 01.07.14 4.0 529 || 102.65 40 590 102.60 102.70 7.39 7.29 0.34 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00  10.06.10 09.06.11 15.7 aBTONpOM
VIKC5®uH 01 9000 R 760 06.07.10 06.07.10/ 01.07.14 4.0 52.9 99.73 | -0.07 50 000 99.01 99.85 8.51 3.80 0.33 TOproens
VIKC50uH 04 8000 R 1846 10.06.10  13.06.11/ 02.06.16 16.0 = 76.3 | 112.05 -0.14 112.10 112.34 8.47 8.22 1.09 TOproens
WHnpom 02 1000 R 13.00 15.07.10 15.07.10 4.7 26.04 20.09 31.99 24.89 meTannyprus
Wunpom 03 1300 R 9.50 19.05.10 18.05.11 14.9 27.97 11.51 38.00 222.50 16.94 0.33 meTannyprus
Wuterpa®-2 3000 R 16.75 01.06.10 29.11.11 214 |1 10325 | 0.25 35608 103.00 103.40 15.08 8.09 1.34 cepBuC
Wutypuer-1 1000 R 9.00 21.04.10 21.04.10 19 99.57 90.00 99.90 12.07 4.51 0.14 CepBuC
WPKYT-0306 3250 R 8.74 18.03.10 16.09.10 6.8 99.07 99.25 99.88 10.75 4.40 0.49 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 15,50 03.06.10 28.11.13 458 2.00 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 25.05.10 29.05.10/ 20.11.12 3.0 33.3 | 101.52 @ -0.58 120 100.51 101.51 12.02 9.28 0.23 cbipbe
Kamaz-®uH2 1500 R 1125 19.03.10 17.09.10 6.8 87.75 74.00 101.50 40.76 6.39 0.38 aBToONpOM
Kapyc.® 01 3000 R 1200 18.03.10 12.09.13 432 76.00 TOproens
Kayctuk 2 850 R 18.00  08.04.10 07.07.11 16.6 99.00 32 98.50 99.00 20.95 4.53 0.56 XMMUS
Kupos.3a1 1500 R 7430 24.03.10 24.03.10 0.9 97.00 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00 23.03.10 23.03.10 09 100.00 10 100.00 13.03 6.55 0.06 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00  02.06.10 30.11.11 215 2.00 foTo3BaH/ GaHku
KMMO-0uHO1 1000 R 11.30  16.03.10 16.03.10 0.7 30.00 MalLLMHOCTP.
Koxke 02 5000 R 870 18.03.10 22.03.10/ 15.03.12 1.0 25.0 99.70 118 2 98.61 99.70 11.85 4.35 0.06 meTannyprus
Komoclp. 1 2000 R 18.00 15.07.10  15.07.10/ 14.07.11 5.0 16.8 17.88 c/x
KOMEMKA 02 4000 R 16.50 19.05.10 15.02.12 24.0 || 106.00 @ -5.00 311 104.00 107.00 13.66 3.88 1.52 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 19.05.10 15.02.12 24.0 99.50 98.00 101.00 1047 2.46 1.64 /ICCC+ TOproens
Kocmoc®uH1 2000 R 17.00 17.06.10  01.07.10/ 16.06.11 4.0 15.9 94.19 95.00 100.00 36.64 9.00 0.25 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 16.3 || 102.36 100.16 9.79 5.60 115 /Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 21.07.10 21.07.10 49 99.39 97.62 99.70 9.62 3.94 0.37 aHepreTuka
Kyib6A30T1-2 2000 R 8.80  05.03.10 04.03.11 124 95.75 | 0.50 23 000 95.60 96.05 13.83 4.58 0.84 XMMUS
IlaBepHa 01 1000 R 4.00 08.04.10 08.04.10 14 2.00 TOproens
JleHCneyCMY-1 2000 R 16.00 23.03.10 07.12.12 33.9 || 100.20 2400 100.01 100.20 16.83 3.94 1.31 B CTPOUTENLCTBO
JleHanepr02 3000 R 8.54  30.07.10 27.01.12 234 98.20 4768 97.75 98.20 9.81 4.34 1.64 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02 21.04.10 18.04.12 26.1 95.86 96.01 97.40 10.46 417 1.77 aHepreTuka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11) 01.08.13 120 & 418 | 10065 0.15 2997 100.25 100.65 12.95 6.69 0.82 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.00 15.07.10  15.07.10/ 14.07.11 5.0 16.8 17.10 B-/B3/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 10.06.10 08.12.11 217 99.70 1.30 4 98.52 99.70 7.40 3.55 1.57 BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740 10.06.10 05.12.13 46.0 95.15 | -2.25 1660 96.00 97.00 9.13 3.88 3.03 BBB-/Baa2/BBB- | Cbipbe
JTykoinBO01 5000 R 13.35 09.08.10 06.08.12 29.8 | 111.00 5300 111.00 112.00 8.46 6.00 2.00 BBB-/Baa2/BBB- | Cbipbe
TykoitnB002 5000 R 13.35 09.08.10 06.08.12 298 | 111.72 30 000 111.00 111.90 8.14 5.96 2.01 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 298 | 11171 111.00 111.99 8.15 5.96 2.01 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  09.08.10 06.08.12 29.8 | 111.00 331 111.00 112.00 8.46 6.00 2.00 BBB-/Baa2/BBB- | Cbipbe
TTykoitnBO05 5000 R 13.35 09.08.10 06.08.12 29.8 || 110.92 111.00 112.00 8.50 6.00 2.00 BBB-/Baa2/BBB- | Cbipbe
IlykoitnBO06 5000 R 920 17.06.10 13.12.12 341 102.52 102.25 103.00 8.33 4.47 2.31 cbipbe
JTykoitnBO07 5000 R 920 17.06.10 13.12.12 341 102.55 102.25 103.00 8.32 4.47 2.31 cbipbe
TykoiinBO18 5000 R 1350 22.06.10 22.06.10 39 102.13 | -0.07 18 086 102.10 102.19 6.34 13.18 0.30 BBB-/Baa2/BBB- | cbipbe
IlykoitnBO19 5000 R 1350 22.06.10 22.06.10 39 102.15 13000 102.10 102.19 6.28 13.18 0.30 BBB-/Baa2/BBB- | cbipbe
JTykoitnb020 5000 R 13.50  22.06.10 22.06.10 39 102.15 | -0.03 273001 102.10 102.19 6.28 13.18 0.30 BBB-/Baa2/BBB- | Cbipbe
Marteaut 2 2500 R 19.00 28.03.10  25.03.10/ 28.03.11 1.0 132 || 103.38 103.00 104.00 9.26 meTannyprus
Martut® 02 5000 R 820 26.03.10 23.03.12 253 96.00 5300 96.11 97.15 10.65 4.26 1.70 TOproens
Martonus-1 1000 R 19.00 22.04.10 22.07.10 4.9 2.00 TOproens
Macrepb-3 1200 R 17.00 02.06.10 11.06.10/ 30.11.11 4.0 215 | 100.82 = 0.04 289 100.04 100.82 | 120.45 9.34 0.13 oto3gaH// GaHku

MEBPP 0206n 3000 R 1500 01.04.10 05.04.10, 28.03.13 1.0 37.6 1.94 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 27.04.10 28.10.10/ 23.04.13 8.0 38.5 || 104.39 104.05 104.50 8.36 3.58 0.60 B+/B1/ (buHaHCbI

MBPP 0406n 5000 R 15.00 04.03.100 05.03.10 27.02.14 00 488 10091 100.25 100.74 | -19.81 741 0.03 B+/B1/ (h1HaHChI
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MBPP 0506n
MrTC-05 06
MOM-Bank BO-01
MexTpomb-1
Mertceps-®1
Meuen 206
Meuen 406
Meuen 506
MeuenB0-01
MWA-306
MWA-406 un
MWA-506
MWAH-[es-1
Mur-0 02
Mukosih-206
M-MHOYCTP
M-WHayctp2
Mupartoprd1
MWU3MTb-0 01
MKE 0306n
MKE 0406n
MKB 0506n
MKE 0606n
MMK BO-01
MMK B0-02
MM-®uH 01
MM-®uH 02
MOWA
MOWA 02
MOWA 03
MOPE- 01
Mockomub-2
Mockomub-3
MOCMAPT® 1
Moco6ras®2
Moco6nra3t
Mocobnp-2
MocTpAsT®1
MocaHepro1
MocaHepro2
MocaHepro3
MocaHeprobO-2
MOSK-01
MOSCK-01
MPCK Yp.01
MPCK tOra 2
MTC 01

MTC 02
MTC 03
MTC 04
MTC 05
HKHX-04 06
HIMK-BO-01
HIMK-BO-05
HOMOC 118
HOMOC 88
HOMOC 98
HTC-01
HOK-3
06KoHad-01
06KoHa®-02
OrkK-2 0106
OrkK-3 06
OrK-5 6O-1
OrK-5 60-2
OrK-5 06-1
OrK-6 0106
Oro-arpo-3
OM3 - 6 06
OM3-5 06
MABA 02 06
MapHac-M 2
MepeoBaHk1
MeTpokom64
MeTpokom65
MeTpokom66
Metpokom67
NBAOM 01
Monunnact1
Mpomce6-05
MpoMTp0206
MpomMTp0306

5000 R
1500 R
5000 R
3000 R
1500 R
5000 R
5000 R
5000 R
5000 R
1500 R
2000 R
2000 R
2000 R
3000 R
2000 R
1000 R
1500 R
2500 R
1500 R
2000 R
2000 R
2000 R
2000 R
5000 R
10000 R
1000 R
1500 R
1500 R
3000 R
5000 R
1000 R
3000 R
5000 R
2000 R
3000 R
2500 R
4000 R
7500 R
5000 R
5000 R
5000 R
2000 R
3500 R
6000 R
1000 R
6000 R
10000 R
10000 R
4000 R
15000 R
15000 R
1500 R
5000 R
10000 R
5000 R
3000 R
5000 R
1000 R
2000 R
3000 R
3000 R
5000 R
3000 R
2000 R
2000 R
5000 R
5000 R
1500 R
1600 R
1500 R
1000 R
1000 R
1500 R
3000 R
5000 R
3000 R
3000 R
1000 R
1000 R
4500 R
3000 R
5000 R

15.00
16.00
12.75
13.25
12.00

8.40
19.00
12.50
12.50

7.95
12.50
13.50
13.00

0.10
13.50
12.25
16.00
19.00
11.50
15.00
15.00
15.00
16.00

9.45

9.70
14.00
10.00

9.00

7.99

7.75
15.50
12.00
15.00

0.01

9.25
12.00
21.00
11.80
12.50

7.65
10.25
11.45

9.00

8.05

8.15
17.50
14.01
14.01

8.70
16.75
14.25
10.00

9.75
10.75
15.00

9.50
15.00
15.00
18.00

7.70
15.00

7.70

7.75
12.20
12.20
12.25

7.55
16.00
13.00
13.00

9.50
16.50
15.50
12.75
14.36
14.90

1.00
19.00
16.00

0.01
18.00

17.06.10
25.05.10!
03.06.10!
29.06.10!
26.05.10!
16.06.10
29.04.10°
20.04.10!
14.05.10
25.02.10°
08.04.10!
22.04.10
02.03.10!
09.03.10!
12.08.10
17.08.10
14.07.10
05.08.10!
13.07.10
16.06.10
16.03.10
28.04.10°
10.08.10
20.05.10!
16.06.10
02.03.10!
06.07.10!
21.06.10!
08.03.10!
14.06.10
03.08.10!
17.08.10
16.06.10
15.04.10
25.06.10!
16.05.10
26.03.10!
22.06.10!
16.03.10
25.02.10°
04.06.10!
25.02.10!
29.04.10
09.03.10!
25.05.10!
02.03.10!
22.04.10
27.04.10
22.06.10!
18.05.10
27.07.10
29.03.10!
08.06.10!
04.05.10!
07.07.10!
18.08.10
18.06.10
27.04.10
27.04.10
19.05.10
21.04.10°
05.07.10!
11.06.10
27.07.10!
27.07.10
01.04.10!
22.04.10
09.07.10!
04.06.10!
02.03.10!
29.04.10
20.05.10!
28.06.10!
05.07.10!
18.06.10
21.08.10!
21.08.10!
22.04.10
22.05.10!
21.05.10!
20.04.10!
28.07.10!

21.06.10!

31.12.10°
04.06.10!
21.06.10!
30.07.12
18.10.12
11.11.11
06.09.10!
21.10.10!
29.07.10!

25.02.10!

14.07.10
05.08.10!

05.05.10!
16.08.10
22.11.10
16.12.11
02.03.10!
07.07.10!

17.06.10
20.10.10!

01.03.12!
06.12.12!

11.08.11

26.05.10!
01.09.11
23.04.10
27.04.10
22.06.10!
19.05.11
26.07.12

12.07.10
23.06.10!
05.05.10!
19.05.10
221111

07.06.10!

29.04.10°

09.06.11

05.07.10!
08.07.10!
19.12.12
25.08.10!
24.02.11

25.05.10!

28.01.11

12.06.14
25.05.10
29.11.12
03.01.18
23.05.12
12.06.13
21.07.16
09.10.18
09.11.12
24.02.12
01.10.15
17.07.14
02.03.10
06.09.11
07.02.13
16.08.11
10.07.13
02.08.12
13.07.10
16.06.10
15.03.11
25.04.12
07.08.12
15.11.12
12.12.12
26.02.13
03.07.12
21.12.10
07.09.11
14.06.14
03.08.10
15.02.11
12.06.13
12.04.12
24.06.12
17.05.11
26.03.11
18.12.12
13.09.11
18.02.16
28.11.14
26.08.10
25.07.13
06.09.11
22.05.12
26.08.14
17.10.13
20.10.15
12.06.18
13.05.14
19.07.16
26.03.12
04.12.12
30.10.12
02.07.14
16.02.11
14.06.13
26.04.11
03.05.11
16.05.12
17.04.13
05.07.10
09.12.11
27.07.10
27.07.10
29.09.11
19.04.12
09.07.10
31.05.13
30.08.11
21.10.11
17.11.11
29.06.11
06.07.11
21.12.14
22.08.12
22.08.12
22.04.10
21.06.11
18.05.12
18.10.11
24.07.13

Mecﬂues Ao

40

40
8.0

25.0
34.0

3.0
18.0
20
20
4.0
15.0
29.0

5.0

40

20

21.0

3.0

2.0

M

Lena

102.25
98.68
105.50

100.94
99.70
116.41
103.00
102.00
98.00
100.03
101.21

101.42
17.00

102.02

101.21
104.05
101.32
102.06
101.27
102.10

45.08

72.85
90.99
93.88

105.89
98.19
103.74
102.15
98.76
98.20
52.00
109.53
101.31
101.35
100.50
109.89
111.65

103.75
106.00
102.50
100.75
102.20
50.90
100.80
98.97
103.00
99.90

102.15
101.91
105.27
100.10
39.91

100.00
100.00
54.97

101.99
103.00
104.50
102.95
105.38
51.50
98.28
10217
60.00
74.50

-0.26
-0.07

0.05
0.35
0.50

-0.04

-1.99

0.05

0.15

-0.25

142

4.34

0.10
0.09
0.25

0.25

-0.20
-0.13

0.15

0.10

-0.15

-0.09

0.10

-0.05

0.03

0.24

-1.00

ToproBblii
obbem, wr

(ocH.+PNC)

5000

703
15349
136 495

844

200

449 983

10 000
149 004

200

997

16 974
1169 003

71000
15000
4122
2010338
15002

49513

359

50000
27000
7500

22600

3500

102.20
94.21
105.00
2.00
18.21
99.71
116.27
102.90
102.00

101.00
100.80

99.00
16.51
2.00
99.50
3.00
100.80
102.50
100.00
101.50
101.05
102.10

021

2.00
3.00
17.89
2.00
89.31
93.00

67.00
105.26

102.75

99.01
98.25
4.01

100.97
100.00
100.26
109.25
111.55
90.00
103.60
105.80
102.50
100.35
102.10
1.80
88.00
99.60
2.00
99.75

101.60
101.55
105.01
99.91
29.82
88.00
18.00
9.94

101.60
102.90
103.70
102.95
104.01
3.00
7.01
101.80
42.09
73.11

102.50
103.14
106.50

99.98
117.75
103.85
102.50

105.00
102.84

107.00
17.00

102.80

101.80
104.25
101.20
102.60
101.29
102.22

89.95

90.70
97.50

106.00

104.25

101.00
99.00
99.99

103.00
101.47
100.70
109.98
111.65

104.40
106.20
102.55
100.74
102.30
100.00
101.00

99.99

102.30
102.30
106.20
100.05
50.00

100.00

102.00
103.00
104.80
103.05
105.80
100.00

102.17
62.00
73.85

noxommm, %

7.30

744

9.14

11.59
11.62
1147
11.94
12.25
10.31

14.57

6.44
11.14
7.64
8.56

838.11

62.56

8.76
8.83

10.06

10.76
5.33
5.86
7.18
7.84
8.62

7.70

7.46

11.65

12.62
12.66

6.17

13.21

10.25
517
1113
8.05
9.19

6.26

64.85

22.50
10.66

322.27

11.02
11.10

17.53
18.50

8.54

713

9.55

8.37
8.37

8.87

111.97

8.10
6.99

7.59
8.81

13.42
43.56

21.66

36.39

7.31
8.09
6.03

5.93
4.20
4.07
3.02
6.11
2.02
312
3.33

6.64
35.93

9.29

7.39
7.19
7.38
7.82
465
4.74

11.06

0.01
5.10
6.41

589
388
493
559
227
409
7.82
7.97
6.90
6.89
432
15.20
1273

4.69
5.06
7.30
4.70
7.32
14.69
8.90
3.88
7.26
3.93

5.96
597
5.80
3.76
19.99
6.48
6.48

8.21
6.96
6.12
6.99
7.09
0.97
9.64
781
0.01
12.05

Aop,
[}

=
3

0.30
0.20
214

0.25
0.29
1.80
2.04
1.39
0.46
0.56
0.38

0.30

0.39

0.28
0.86
0.18
0.42
0.67
1.54

0.04

0.40
1.09
0.96

1.28
1.69
225
0.44
1.25
1.29

1.18
0.15
0.16
0.30
1.02
1.92

221
2.16
0.35
0.88
0.30
0.48
0.17
0.20
1.35
0.33

0.39
0.39
1.32
0.16

1.06
1.18
1.15

0.32
0.35
217
0.46
0.88

0.97
0.23
1.21
0.53

Peittunr
FIMIS

B+/B1/
/Ba3/BB-
BB/Ba1/BB

[Ba2/
/Ba2/
[Ba2/

B-/B1/
B-/B1/
B-/B1/
B-/B1/
oto3saH/Ba3/BB
oto3aH/Ba3/BB

/D
Icc
1/BB-
1/BB-
11BB-
1/BB-
BB+/

BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
B/B1/

B+/Ba3/
B+/Ba3/
B+/Ba3/

B2/B-

[Ba3/
[Bad/
[Ba3/

1B-
1B-

/Ba3/B+
[Ba3/B+
/Ba3/B+
/Ba3/B+

B+/Ba3/B

CekTtop

(hrHaHChI
Tenekom
GaHku

GaHku
TOproens
MeTannyprus
MeTannyprus
MeTannyprus
MeTannyprus
(buHaHCbI
(buHaHCbI
(buHaHCbI
[}eBENONMEHT
MaLLUHOCTP.
notpe6. Tos
CTPOUTENLCTBO
CTPOUTENLCTBO
notpe6. To.
[}eBENONMEHT
GaHku

GaHku

GaHku

GaHku
Mertannyprus
Mertannyprus
[}eBENONMEHT
[}eBENONMEHT
(buHaHCbI
(buHaHCbI
(buHaHCbI
[}eBENONMEHT
GaHku

GaHku
TOproens
cepavc
yenyr
(buHaHCbI
TpaHcnopT
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
Tenekom
Tenekom
Tenekom
Tenekom
Tenekom
XUMUst
MeTannyprus
MeTannyprus
GaHku

GaHku

GaHku
TOproens
(buHaHCbI
notpe6. ToB.
notpeb. ToB.
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
c/x
MaLLUHOCTP.
MaLLUHOCTP.
c/x

notpe6. ToB.
GaHku

GaHku

GaHku

GaHku

GaHku
TOproens
XUMUst

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

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

MpoTexk®un1 5000 R 1200  05.05.10 02.11.11 205 92.00 TOproBnsa
MpoToH®uH1 1000 R 16.00 15.06.10  22.06.10/ 12.06.12 4.0 28.0 88.00 MalLLMHOCTP.
Pasrynaind2 2000 R 17.00 30.03.10  15.04.10/ 27.09.11 2.0 19.3 91.04 | -2.21 70.01 93.90 115.10 9.31 0.06 c/x
Paarynaind3 3000 R 17.00  19.03.10 16.03.12 25.0 93.50 40 92.10 93.50 2213 9.07 1.38 c/x
Pasrynaitd4 3000 R 17.00 26.05.10 02.06.11 22.05.13 150 @ 394 89.55 61.00 94.73 28.69 9.47 0.89 c/x
Pasrynaind5 2000 R 17.00 28.04.10  30.04.10/ 23.10.13 2.0 446 1.01 c/x
Paitcbbaitaen-4 10000 R 1350 08.06.10  08.12.11) 03.12.13 220 = 459 | 108.50 @ 2.00 353 761 101.51 8.40 6.20 1.49 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 220710 28.07.10, 21.07.11 5.0 171 104.47 103.75 104.55 7.39 9.07 0.39 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 0.2 100.01 | -0.01 5220 99.99 100.01 13.82 7.23 0.01 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 11.04.10 15.10.10, 04.04.12 8.0 25.7 |1 104.30 | 0.01 4890 104.10 104.30 14.56 10.46 0.51 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 13.06.10 18.06.10, 06.06.12 4.0 27.8 | 103.35 | 0.11 3142 103.15 103.29 12.75 12.00 0.28 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 28.05.10  03.06.10/ 26.11.10 3.0 9.2 101.00 500 100.50 104.50 13.20 8.89 0.24 yenyru

PX[ BO-01 15000 R 940 09.06.10 05.12.12 33.8 || 10345 | 0.20 588 424 102.85 103.55 8.14 4.53 2.29 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 7.35 12.05.10 10.11.10 8.6 100.04 99.60 100.35 7.40 3.66 0.64 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755 12.05.10 07.11.12 329 98.50 98.00 99.00 8.34 3.82 2.26 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 166 || 101.00 = 0.53 15026 100.70 101.05 7.85 4.20 121 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 1350 19.05.10 21.05.10/ 13.11.13 3.0 453 11 101.79 = 0.03 25000 101.64 102.00 542 6.61 0.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 49.0 | 12219 @ 0.04 211148 122.06 122.19 8.57 6.12 2.84 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 26.05.10 28.05.10/ 18.11.15 3.0 69.8 | 101.88 @ -0.12 101.70 102.20 5.66 6.61 0.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 27.05.10 281111 16.0519 210 1123 11165 0.08 369 000 111.35 111.62 7.74 6.66 1.46 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 49.0 | 10245 102.31 102.55 13.50 6.76 2.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 1340 13.04.10 07.04.15 62.3 || 102.46 58 000 102.30 102.55 13.13 6.52 3.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284 28.06.10 26.12.12] 20.06.16 350 @ 76.9 | 104.11 = -045 82514 104.31 104.70 11.38 6.15 218 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.06.10  13.06.11/ 05.06.17 16.0 = 88.6 | 108.20 -0.05 25338 108.10 108.20 7.70 6.60 112 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02 26.07.10 24.07.13 16.07.18 42.0 @ 102.1 | 106.97 107.30 10.79 6.07 2.58 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14 15.07.19 540 @ 1143 | 108.54 @ -0.71 107.56 11.01 6.07 3.14 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 26.07.10 27.07.11  08.07.24 17.0 @ 174.9 | 106.99 107.75 108.25 8.29 6.29 123 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 05.08.10  05.02.15/ 16.01.25 60.0 @ 181.3 | 101.50 -0.05 525 002 101.45 101.55 8.78 4.42 3.76 BBB/Baa1/BBB | TpaHcnopt
PMK-®UH 01 3000 R 8.75  06.04.10 06.04.10 14 99.46 | -0.03 98.80 99.35 13.98 4.39 0.10 meTannyprus
Poc6aHk-A3 5000 R 1200 05.05.10 16.05.11/ 06.11.13 150 = 450 | 10455 0.35 1 104.21 104.55 7.89 5.75 1.05 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12.00 05.05.10 16.05.11/ 07.11.14 150 @ 57.2 | 104.50 @ 0.30 3 103.26 104.50 7.94 5.76 1.05 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10 10.02.13] 29.01.20 36.0 @ 120.9 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 12.08.10 11.02.13] 30.01.20 36.0 @ 120.9 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 19.05.10 16.02.11 11.9 || 10063 @ -0.12 100.30 100.75 7.37 1.94 0.88 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14) 09.02.17 48.0 & 84.7 | 101.90 2602 930 101.76 101.90 8.84 4.53 3.14 BBB/Baa1/ GENT]
Poccenxb 4 10000 R 1150 07.04.10  07.10.11] 27.09.17 20.0 & 924 | 104.91 104.75 8.31 547 1.35 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10 08.12.11  27.11.18 22.0 @ 106.6 = 100.00 100.20 13.88 6.73 141 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10 17.06.10/ 05.06.18 4.0 | 100.8 | 102.37 @ -0.03 20 000 102.35 102.60 5.88 6.80 0.29 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 1010 27.05.10 26.11.12] 14.11.19 340 @ 1183 | 10450 0.20 1 103.80 104.50 8.36 4.82 2.24 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 1010 27.05.10 261112 141119 34.0 @ 118.3 | 104.45 1 103.80 104.45 8.39 4.82 2.24 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10 08.07.10  17.07.10/ 08.07.10 5.0 45 TOproens
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 56 96.00 | -0.85 242 96.10 96.50 18.48 4.34 0.39 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.06.10 01.06.10 32 17.10 TOproens
PycMacna-2 1000 R 1500 01.04.10 08.04.10/ 29.03.12 1.0 255 notpe6. ToB.
PycMope 06 2000 R 18.00 18.03.10 21.06.10/ 14.06.12 4.0 28.0 95.00 notpe6. ToB.
PyccHedtb1 7000 R 13.00 11.06.10 10.12.10 9.6 100.00 90.00 100.50 13.35 6.48 0.67 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 6.6 98.00 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 10.75 11.08.10 09.02.11 11.7 |1 100.14 = -0.01 100.00 100.15 10.86 5.35 0.84 BB-/Ba2/B+ GENT]
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 1.0 19.1 100.56 99.00 100.56 543 7.44 0.09 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 1400 16.04.10 22.10.10/ 13.04.12 8.0 26.0 || 102.25 102.00 102.30 10.18 6.83 0.57 BB-/Ba2/B+ GaHku
Pbi6kab-1 1000 R 19.00 02.03.10  04.03.10/ 28.02.12 0.0 245 npoM3BOACTBO
CarypHHMO2 2000 R 16.50  21.03.10 21.03.10/ 20.09.11 1.0 19.1 96.69 97.00 99.40 85.48 8.56 0.04 MaLLMHOCTP.
CarypHHMO3 3500 R 10.00  07.06.10 06.06.14 52.1 89.00 85.00 93.00 13.87 5.63 3.04 MalLLMHOCTP.
CB-®uHaHc! 1500 R 1.00 220310 25.06.10 18.06.12 4.0 28.2 notpe6. ToB.
Ceo6Cokon3 1200 R 1800 250510 23.11.10/ 24.0511 9.0 = 151 | 7358 90.00 99.49 | 79.90 1220 || 0.39 NPOUIBOACTBO
Cesi3bbark1 2000 R 16.00  22.04.10 21.04.11 14.0 || 101.98 98.97 105.00 1485 | 3.91 0.92 B2/ Garku
Cesepcranb 50-01 15000 R 1400 23.03.10  20.09.11/ 18.09.12 19.0 = 31.2 | 10755 -0.10 860 305 107.55 108.00 8.93 6.49 1.28 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50 30.03.10 27.03.12 254 46.00 614 20.02 108.91 68.72 5.69 1.03 npou3BOACTBO
CesKab 04 2000 R 2182 25.05.10 21.05.13 394 15.60 4123 15.57 17.26 129.40 13.99 0.88 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10, 17.07.13 5.0 413 98.10 | 0.20 97.57 97.99 12.60 3.91 0.37 aBTONpOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 0.2 npoM3BOACTBO
C3Tenex306 3000 R 860 25.02.10 24.02.11 122 99.99 8.90 214 0.48 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10 11.03.10 08.12.11 217 99.50 97.02 8.74 2.03 125 BB-//BB- Tenekom
C3Tenex506 2000 R 7.78 | 25.05.10 01.06.10/ 21.05.13 3.0 39.4 || 100.07 99.90 100.60 7.14 1.94 0.25 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 . 05.05.10  09.08.11/ 24.07.19 18.0 @ 114.6 | 106.75 -0.25 241012 106.07 107.10 8.49 273 125 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 20.07.10  29.05.10/ 17.07.12 3.0 29.1 98.75 | -0.25 55 98.75 99.90 -2.01 9.09 0.26 TpaHcnopT
CubmeTnHO1 10000 R 1350 22.04.10  20.10.14] 10.10.19 57.0 & 117.2 | 106.90 -0.15 60 032 106.91 107.00 11.84 6.30 3.12 meTannyprus
CubmeTnH02 10000 R 1350 22.04.10  20.10.14 10.10.19 57.0 @ 117.2 | 107.10 457 144 106.91 106.99 11.78 6.29 313 meTannyprus
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 6.8 101.00 36 299 101.00 8.02 4.81 0.50 B+// Tenekom
Cu6Tnk-806 3000 R 9.50  12.08.10. 11.08.11] 08.08.13 18.0 | 42.0 | 100.60 -0.08 20 269 100.60 100.80 9.25 4.7 1.28 B+// Tenekom
CUBYPXong1 1500 R 1047 06.05.10 01.11.12 32.7 99.81 2.00 10.82 5.23 21 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70  22.07.10 22.07.10 49 86.00 notpe6. ToB.
CuHeprusi-3 2500 R 10.00 23.08.10 24.02.11, 18.08.14 120 @ 545 1.89 notpeb. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13 6.0 418 1 103.15 @ -0.15 102.80 103.60 10.03 8.46 0.41 Tenekom
Cuctlanc 1 3000 R 15.00 13.04.10 15.04.10/ 08.04.14 2.0 50.1 60.00 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.04.10 21.04.10 15.04.14 2.0 50.4 60.00 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10 15.03.10/ 07.03.13 1.0 36.9 || 100.59 39 100.59 100.70 3.48 9.42 0.05 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14 30.0 = 54.3 | 111.90 -0.10 90 680 111.80 112.10 9.46 6.57 1.98 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 03.06.10 04.12.12] 24.11.16 340 @ 822 | 10740 025 100 576 107.30 107.57 9.56 5.80 2.18 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 1.0 7.0 102.90 101.00 103.50 | -13.45 10.66 0.09 Bl Tenekom

CKB-6aHk 1 1000 R 16.00  18.03.10 24.06.10 40 102.62 102.00 102.80 8.05 3.89 0.30 B-/B2/ GaHku
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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
TonkHura-2
TpaHcaapo-1
TpatcKoHT1
TpacKpen1
TpatcKpen2
TpancKpend
TpaHcmalw-2

TpaHcHedTb-01

TTC 01
TioMeHaHpr2
YIMK-Y3Mo1
YMMO 3
YpanBar3®2
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
LlaHcKan1
JiiplOHPPI01
OMAnbsHC 1
OHeproCr-1
OHeprLleHT
ONIKONH1
tOHuacTpym2
tOHMMunK 01
tOHTaiin-01
IOTK BO-01
IOTK BO-04
OTK-05 06.
t0Taiip-® 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
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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 || odpt | noraw | Tekyw ner FIN/S

FOCYOAPTCBEHHBIE U MYHULIMMATbHBIE OBJIUFALIAK

BalukopT606 1500 R 8.02 01.06.10 30.11.10 9.3 100.08 100.00 100.90 8.04 4.00 0.69 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00 17.06.10 17.06.10 38 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 18.05.10 15.05.12 27.0 95.99 85.00 96.00 10.81 413 1.34 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 10.25 28.06.10 27.06.11 16.3 100.00 = 2.75 100 85.00 100.00 10.49 5.11 1.05 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.03.10 241110 9.1 99.15 0.15 15170 99.15 99.40 9.02 222 0.39 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 725 26.05.10 26.05.10 3.0 99.89 97.56 7.87 251 0.23 1B+ MyHULMNanbHbIA
VipkO6n31-5 2200 R 7.70 | 25.06.10 26.10.11 20.3 99.00 45 562 88.00 9.03 2.60 0.88 1B+ MyHULMNAnbHbIA
VpkO6n31-6 3800 R 920 15.04.10 22.11.12 334 97.02 = -1.03 89.26 98.70 11.92 3.72 117 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8,50 01.03.10 29.08.11 184 98.46 9.96 215 1.07 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 27.02.10 29.11.12 33.6 97.85 10.33 2.20 1.98 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 31.03.10 26.06.13 40.6 90.00 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 990 13.05.10 10.05.12 26.9 98.65 @ -1.35 92.91 100.00 11.18 5.00 112 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05 04.03.10 02.06.11 15.4 108.33 = -0.07 107.50 109.00 8.64 4.38 0.69 BB-// MyHUL@nanbHbIi
Kapenus 2 1000 R 787 15.04.10 14.04.11 138 | 9850 | 145 81300 98.00 99.00 9.56 398 || 084 BB-// MYHALVMNATbHbIR
KOMMU 68 06 700 R 1050  14.04.10 14.10.10 7.7 100.70 = -0.30 99.75 101.50 9.52 5.20 0.56 BB/Ba2/ MyHULMNaNbHbIA
KOMW 78 06 1000 R 9.00 23.05.10 22.11.13 45.6 95.79 96.01 97.00 10.04 4.66 2.56 BB/Ba2/ MyHULMNanbHbIA
KOMMU 88 06 1000 R 750 05.03.10 03.12.15 70.3 88.14 = -2.66 83.72 91.00 10.02 4.24 3.77 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 341 90.00 BB//BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.64 13.05.10 08.11.12 32.9 104.90 = 0.30 21200 104.60 105.10 8.37 2.77 1.52 BB+/Ba2/BB+

leH06n-206 800 R 14.01  09.06.10 08.12.10 9.6 104.58 103.55 109.50 8.00 6.68 0.70 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 58.2 110.20 = 0.20 4002 110.20 112.96 9.48 5.54 342 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00  26.06.10 26.12.10 10.2 102.73 100 000 102.40 102.85 6.68 4.85 0.76 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 53.6 98.80 0.10 25000 98.40 98.80 8.07 4.01 3.49 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop41-06 5000 R 8.00 30.07.10 30.07.10 52 10048 = -0.12 100.60 101.00 6.94 3.95 0.40 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 64.9 97.05 0.05 16 000 97.05 97.90 8.35 4.1 4.05 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 28.5 | 100.74 87 000 100.02 100.70 7.79 3.96 2.00 BBB/Baa1/BBB | MyHuLnanbHbii
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 88.9 9465 @ -0.35 5002 94.59 96.00 8.55 421 5.15 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 221 100.80 = -0.20 10 000 100.80 101.05 7.65 3.96 1.58 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 30.8 99.85 = -0.50 90 99.96 100.25 8.04 3.97 2.09 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 80.1 96.29 = -0.21 96.00 96.44 8.27 4.12 4.70 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop58-06 15000 R 10.00  01.03.10 01.06.11 15.4 103.36 = 0.1 7.39 2.39 1.10 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop59-06 15000 R 10.00  15.03.10 15.03.10 0.6 100.21 = -0.09 308 886 100.21 100.29 6.01 2.46 0.05 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop61-06 15000 R 15.00  03.03.10 03.06.13 39.8 120.80 = -0.50 2 120.80 121.35 7.97 3.06 244 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 16.00  08.03.10 08.06.14 52.2 122.00 = -0.10 909 253 121.90 121.95 7.93 3.23 3.04 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.00  10.03.10 10.12.13 46.2 123.86 122.90 124.00 791 2.99 2.76 BBB/Baa1/BBB | MyHuLunanbHbii
Moc.06n.58 12000 R 10.00  30.03.10 30.03.10 11 100.10 = -0.10 10170 100.10 100.17 8.92 4.98 0.09 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.04.10 19.04.11 14.0 98.69 98.26 99.75 10.48 4.55 0.98 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.04.10 16.04.14 50.4 89.00 = -1.00 1 88.03 90.00 11.72 4.48 3.10 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.06.10 11.06.13 40.1 95.80 @ -0.40 49999 95.80 96.98 11.56 4.68 1.75 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00  05.05.10 15.03.12 25.0 | 110.89 @ -0.56 110.65 111.66 10.58 7.56 1.26 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 22.04.10 20.10.11 20.1 99.32 99.00 99.65 8.60 3.99 1.06 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825  27.05.10 17.11.12 33.2 98.70 8 97.50 98.70 9.09 4.14 1.46 BB/Ba2/ MyHULMNanbHbIA
003 25059 41000 R 6.10  21.04.10 19.01.11 11.0 100.00 = -0.20 35200 100.00 100.20 6.24 1.52 0.83 BBB+/Baa2/BBB | roc. Gymaru
003 25061 42513 R 580 05.05.10 05.05.10 23 100.10 = -0.10 5857 100.10 5.37 144 0.18 BBB+/Baa2/BBB | roc. Gymaru
003 25064 45000 R 1190 21.04.10 18.01.12 231 109.57 = 0.37 470 000 109.55 109.70 6.66 2.7 161 BBB+/Baa2/BBB | roc. Gymaru
003 25065 46000 R 12.00 31.03.10 27.03.13 37.6 113.90 = -0.60 1 113.90 114.50 7.14 2.63 244 BBB+/Baa2/BBB | roc. Gymaru
003 25066 40000 R 10.55 07.04.10 06.07.11 16.6 BBB+/Baa2/BBB | roc. Gymaru
003 25067 39517 R 11.30  21.04.10 17.10.12 32.2 111.00 = -0.25 62 000 110.70 111.20 6.90 2.54 247 BBB+/Baa2/BBB | roc. Gymaru
003 25068 44817 R 12.00 25.08.10 20.08.14 54.6 117.55 @ -0.15 2 117.45 117.55 7.48 5.09 3.42 BBB+/Baa2/BBB | roc. Gymaru
003 25070 10000 R 10.00 31.03.10 28.09.11 194 105.03 1030 147 106.01 6.72 4.75 1.37 BBB+/Baa2/BBB | roc. Gymaru
003 25071 20000 R 8.10  02.06.10 26.11.14 57.9 102.38 896 420 7.63 3.94 3.70 BBB+/Baa2/BBB | roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 35.5 | 100.69 59 000 100.20 100.90 7.00 3.68 2.49 BBB+/Baa2/BBB | roc. Gymaru
003 25073 45000 R 6.85 04.08.10 01.08.12 29.6 100.18 10228 930 100.18 100.35 6.88 3.54 213 BBB+/Baa2/BBB | roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 32.7 97.27 = -0.23 97.15 99.18 7413 6.17 2.35 BBB+/Baa2/BBB | roc. Gymaru
003 26199 40291 R 6.10  14.04.10 11.07.12 28.9 98.61 -0.07 181672 98.50 98.78 6.91 1.54 2.07 BBB+/Baa2/BBB | roc. Gymaru
003 26202 10000 R 1120 24.03.10 17.12.14 58.6 115.85 = 0.10 6 115.50 115.75 747 241 3.54 BBB+/Baa2/BBB | roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 29.9 102.03 336 000 6.82 3.91 1.52 BBB+/Baa2/BBB | roc. Gymaru
003 46003 18649 R 10.00  14.07.10 14.07.10 4.7 101.80 5000 101.50 101.90 5.24 4.90 0.36 BBB+/Baa2/BBB | roc. Gymaru
003 46014 58290 R 8.00 10.03.10 29.08.18 103.6 || 99.50 | -0.10 10 000 100.00 741 4.01 297 BBB+/Baa2/BBB | roc. Gymaru
003 46017 80000 R 750 12.05.10 03.08.16 784 96.32 835000 96.00 100.00 7.70 1.94 4.52 BBB+/Baa2/BBB | roc. Gymaru
003 46018 128934 R 8.50  10.03.10 24.11.21 143.0 || 96.16 0.16 5003 770 96.90 791 2.20 6.73 BBB+/Baa2/BBB | roc. Gymaru
003 46019 26000 R 31.03.10 20.03.19 1104 | 6533 | -1.27 612 359 70.00 8.56 5.71 BBB+/Baa2/BBB | roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3159 | 88.00 87.50 88.50 8.18 3.91 10.59 BBB+/Baa2/BBB | roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 102.9 || 89.39 | -1.61 877616 89.40 90.00 7.82 3.90 5.80 BBB+/Baa2/BBB | roc. Gymaru
Mex3aobn2 1000 R 9.75  27.05.10 26.11.10 9.2 99.53 « -2.47 94.01 102.00 10.64 4.86 0.66 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 11.03.10 09.09.10 6.6 99.50 © -0.31 99.30 100.00 8.00 1.7 0.49 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 13.05.10 11.08.11 17.8 98.07 = -0.03 96.17 9.33 1.93 1.27 /Ba1/BB+ MyHULMNanbHbI
CamapO6n 4 5000 R 6.98 24.03.10 20.06.12 28.2 95.93 90 000 95.20 96.35 9.24 1.81 1.95 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 25.03.10 19.12.13 46.5 || 100.75 | 0.95 99.51 100.94 9.10 2.30 142 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 6 2425 R 15.00 14.05.10 10.05.13 39.0 115.00 111.00 115.50 8.76 3.25 2.16 /Ba1/BB+ MyHULMNanbHbI
Caxa(fkyT) 2500 R 795 15.04.10 11.04.13 38.1 96.28 94.12 96.80 10.30 2.06 1.76 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880 25.02.10 26.05.11 15.2 97.81 11.55 2.24 0.87 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 8.50  20.05.10 20.05.10 28 99.60 @ -0.30 1080 99.31 99.98 10.66 213 0.21 MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 22.3 96.91 -0.09 97.00 97.47 9.75 3.60 1.16 11B- MyHULaNanbHbIi
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 34.2 98.54 98.40 98.69 7.93 3.54 1.77 11B- MyHULaNanbHbIi
Tomck.06-7 2500 R 1350 27.02.10 27.11.13 45.7 | 104.27 11.02 3.26 1.70 //B- MyHULananbHbIi
YamypTus-2 1500 R 840 17.07.10 15.07.12 29.1 95.07 0.96 94.25 95.89 11.08 4.38 1.97 MyHULMNanbHbIA
Yysawms-05 1000 R 785 05.06.10 05.06.11 155 98.82 « -043 93.01 9.02 3.98 112 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 749 20.04.10 17.04.12 26.1 9230 @ -5.70 88.00 97.50 11.91 2.02 1.77 /Ba2/ MyHULMNAnbHbIA
Yysawms-07 1000 R 941 09.03.10 04.06.13 39.9 99.43 95.50 101.00 9.72 2.36 2.24 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.04.10 17.04.14 50.4 94.01 -1.69 93.06 95.82 10.61 2.07 2.32 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.04.10 19.04.11 14.0 96.79 = -1.71 95.68 98.70 10.50 3.61 0.82 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75  30.03.10 30.03.10 1.1 99.95 18 650 99.90 100.00 747 1.68 0.09 BB-// MyHULMNanbHbIi



Fixed Income Daily 26.02.10 db YPANCUIB | K3NUTAN

PbIHOK eBpooGnuraummn
BmTe 06bem, Kynow, % ToproBblit ﬂlop, PentnHr et
L KynoHa | odepTsl oq)p'r obbem, wr nokynka | npopaxa || odpt Tekyw FiMis
EBPOOBNUrALIUK
Absolut Bank-10 175§ 913 30.03.10 30.03.1C 1.1 100.25 6.44 4.55 0.10 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.06.10 28.06.1C 41 101.13 4.87 4.08 0.34 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 16.0 | 102.01 761 453 1.21 BB/Ba3/ GaHkun
Ak bars-12 225§ 10.25|  03.06.10 03.12.12 338 | 104.20 8.51 4.92 2.34 BB/Ba3/ GaHkun
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 284 || 102.35 7.08 4.01 2.08 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.1Z| 16.0 | 405 | 103.54 6.42 447 1.23 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.06.10 09.12.10  09.12.1€| 10.0 | 705 | 100.69 7.68 428 0.74 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220810 220212 220217 240 @ 852 | 99.08 9.15 4.36 1.79 BB-/Baa2/B+ | GaHku
Alrosa-14 500 $ 888 17.05.10 17.11.14 576 | 106.80 715 4.16 3.77 B/Ba3/B+ Cbipbe
BoM-10 300 § 7.38  26.05.10 26.11.1C 9.2 | 103.45 272 3.56 0.73 BBB/Baat/ GaHkmn
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 124 | 101.50 4.67 6.16 0.95 BBB/Baa1/ GaHKu
BoM-13 500 § 7.34  13.05.10 13.05.1% 39.1 || 105.32 5.50 348 2.80 BBB/Baat/ GaHkun
BoM-15 300 § 750 250510 25.11.10 25.11.1E| 9.0 | 70.0 | 100.23 7.15 3.74 0.71 BBB/Baat/ GaHkmn
BoM-17 400 § 681 10.05.1C 10.05.17 87.7 | 95.88 7.56 3.55 5.46 BBB/Baat/ GaHKun
Business Alliance-12 8323R 8.88  25.04.10 25.04.12 264 | 9450 @ 0.25 15.16 2.35 0.88 (bvHaHCbI
Credit Europe Bank-10 250 § 7.50  13.04.10 13.04.1C 1.6 | 100.60 3.01 3.73 0.13 [Bat/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.05.10 01.11.1C 8.3 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.10 05.04.1C 13 MaLLUHOCTP.
EURDEV-14 500 § 7.38  29.03.10 29.09.14 55.9 | 106.20 5.82 347 3.79 BBB/A3/BBB GaHkun
Eurochem12 300 § 788  21.03.10 21.09.12 31.3 | 10175 712 387 2.23 BB-//BB- Xumus
Evraz-13 1050 § 8.88 24.04.10 24.04.12 385 | 103.38 7.65 4.29 2.66 BB-/B1/B+ meTannyprus
Evraz-15 750 § 825 10.05.10 10.11.18 69.5 | 99.90 8.27 413 4.38 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950 24.04.10 24.04.1€ 99.4 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1013 12.05.10 12.05.1% 39.1 [Caal/D Cblipbe
Gazbank-10 CLN 100 § 9.75  17.05.10 17.05.1C 27 B2/ GaHkun
Gazprom-10 1000 € 780  27.09.10 27.09.1C 72 103.50 1.77 7.54 0.59 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.10 15.11.1C 8.8 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 14.1 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 340 | 102.67 3.50 4.44 262 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.10 15.11.12 332 | 93.90 5.32 1.54 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63 01.03.10 K 36.7 | 112.05 5.26 4.30 2.54 /Baa1/BBB Cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 448 || 102.52 5.70 6.42 324 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 415 | 104.15 3.21 2.16 3.14 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.04.10 38.1 | 106.63 5.03 3.44 273 BBB/Baa1/BBB | [cbipbe
Gazprom-13-6 500 $ 751 31.07.10 418 | 107.50 5.10 3.49 3.02 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 48.7 | 102.70 4.24 4.90 348 BBB/Baal1/BBB | [cbipbe
Gazprom-14_07_31 1250 $ 813  31.07.10 53.9 || 110.15 5.61 371 3.72 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.10 57.0 || 102.69 4.65 522 411 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 A 64.1 || 102.69 520 572 4.40 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.1¢ 60.2 | 113.09 3.62 7.18 420 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.05.10 22.11.1€ 82.1 || 99.63 6.28 312 5.36 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.1C 22.03.17 86.1 97.54 5.49 5.27 5.66 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 936 || 9847 5.61 5.52 6.20 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.1€ 97.0 | 102.65 6.08 6.43 6.27 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.10 11.04.1€ 98.9 || 108.04 6.84 3.77 5.83 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 925/ 23.0410 230412 23.041¢ 26.0 1115 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720 01.08.10 01.02.2C 121.0 || 104.70 5.70 344 3.1 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51  07.03.10 07.03.22 146.5 | 93.88 7.28 347 7.85 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.10 28.04.14 28.0434 51.0 @ 2943 | 11350 @ 2.12 5.00 3.80 3.46 /Baa1/BBB cblpbe
Gazprom-37 1250 § 729/ 16.08.10 16.08.37 3345 9565 7.67 3.81 11.47 BBB/Baa1/BBB | [cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.1C 5.7 | 100.70 5.00 324 0.46 /Baa2/BBB- GaHkun
Gazprombank-10-2 700 § 365 06.04.10 06.04.1C 14 99.81 5.30 0.86 0.11 /Baa2/BBB- GaHkm
Gazprombank-11 300 § 797 15.06.10 15.06.11 15.9 || 104.50 438 381 1.23 /Baa2/BBB- GaHku
Gazprombank-13 500 $ 793 28.06.10 28.06.12 40.7 | 105.25 6.17 3.77 2.89 /Baa2/BBB- GaHku
Gazprombank-15 1000 § 6.50  23.03.10 23.09.1¢ 67.9 | 98.67 6.79 3.29 4.48 /Baa2/BBB- GaHku
Gazstream-13 647§ 563  22.07.10 22.07.12 415 || 103.24 459 272 3.07 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950  11.04.10 11.04.1C 15 | 100.00 9.34 475 0.12 [Ba3/B+ GaHku
HCFB-11 500 § 11.00)  20.06.10 20.06.11 16.0 || 103.00 8.53 5.34 1.20 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 17.8 || 100.67 11.23 5.84 1.31 [Ba3/B+ GaHKun
11B-10-2 200 € 9.00  06.07.10 06.07.1C 44 99.94 8.73 9.01 0.35 B/B1/BB- GaHkun
11B-13 200 § 11.00)  15.08.10 15.02.1% 36.2 | 100.96 10.61 5.45 248 B/B1/BB- GaHkm
Income-Lada-10 CLN 408 10.00  20.05.10 20.11.1C 9.0 Toprons
Income-Lada-11 CLN 388 18.00  23.03.10 20.06.11 16.0 Toproens
KuzbasRazrezugol-10 200 § 9.00/ 12.07.10 12.07.1C 46 99.76 9.61 4.51 0.37 B3/ meTannyprus
KZOSRU-11 200 $ 925 30.04.10 30.10.11 204 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975/ 26.04.10 26.04.12 264 B CTPOUTENbCTBO
Loko-Bank-10 100 § 10.00)  01.03.10 01.03.1C 0.2 B/B2/ GaHku
Lukoil-14 900 § 6.38  05.05.10 05.11.14 57.2 | 103.59 5.49 3.08 396 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 88.7 | 100.61 6.25 3.16 569 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-19 600 § 7.25  05.05.10 05.11.1¢ 118.0 || 101.67 7.01 3.56 6.77 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.06.10 07.06.22 1495 | 95.95 7.16 347 808 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 § 888 10.03.10 10.03.11  10.03.1€ 130 = 735 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 174 || 103.78 6.88 470 1.30 BB/Ba1/BB (UHaHCbI
Mirax-10 100 $ 13.50  28.05.10 28.05.1C 3.1 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/ 20.03.10 20.03.11 13.0 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 19.8 | 105.42 2.96 6.12 1.55 | BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.1€ 81.0 || 99.14 5.15 5.1 5.57 || BBB+/Baa1/BBB+ | MyHuuMNanbHblit
MTS-10 400 $ 838  14.04.10 14.10.1C 7.7 | 10361 263 4.04 0.61 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.07.10 28.01.12 234 || 105.58 493 3.79 1.78 /Ba2/BB- Tenexom
NKNH-12 101§ 12.00)  20.04.10 20.04.12 262 || 106.84 6.34 5.21 1.72 B+/B1/ Xumus

NKNH-15 200 § 850 220610 221210 22.121& 100 = 709 B+/B1/ XMMUS



Fixed Income Daily 26.02.10 db YPANCUIB | K3NUTAN

PbIHOK eBpooGnuraummn

06bem, ToproBblit

) Z ﬂlop, Peittunr
Beinyck Kynon, % Cexrop
MIH KynoHa | odepTsl oq)p'r 06bem, wr nokynka | npopaxa || odpt Tekyw FiM/s

EBPOOBNUrALIUK

NMTP-12 300 § 7.00/ 17.05.10 17.05.12 271 | 10061 6.69 348 2.00 [Ba1/BB+ cepBuC
NOMOS-12 200 § 925 17.06.10 17.12.12 342 | 103.88 445 B+/Ba3/ (DUHaHCbI
NOMOS-16 125§ 975/ 200410 20.10.11  20.10.1€ 20.0 = 81.0 B+/Ba3/ (UHaHCbI
OAK-10 200 $ 10.00  08.07.10 08.07.1C 45 MatunHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.1C 45 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 1250  18.08.10 18.08.1C 58 Bl (bvHaHCbI
Prodimex-11 CLN 100 § 10.25  03.04.10 29.09.11 19.4 Toprosns
Promsvyazbank-10 200 $ 850 04.10.10 04.10.1C 74 | 102.96 3.43 8.26 0.60 B+/Ba2/B GaHKu
Promsvyazbank-11 225§ 875 20.04.10 20.10.11 201 | 10412 6.09 420 149 B+/Ba2/B GaHkun
Promsvyazbank-12-2 200 § 9.63 23.05.10 23.05.12 273 | 103.15 8.05 467 1.95 B+/Ba2/B GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.1% 17.0 412 | 108.26 455 4.96 1.29 B+/Ba2/B GaHKu
Promsvyazbank-15 200 $ 12.75  27.05.10 27.05.1¢ 639 | 108.07 10.69 5.90 3.74 B-/Ba3/CCC+ | [GaHkmn
Promsvyazbank-18 100 $ 1250  31.07.10 31.01.1€ 96.6 B+/Ba2/B GaHku
Raspadskaya-1: 300 § 750 22.05.1C 22.05.12 273 || 101.8¢ 6.58 3.68 2.01 /Ba3/B+ Cbipbe
ROLF-11 150 § 13.00  05.05.10 30.06.11 16.4 [Caat/CCC+ | ToproBnst
Rosbank-12 130 § 9.00/ 01.07.10 01.07.12 286 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88) 29.05.10 29.11.1C 93 | 103.50 222 3.32 0.74 BBB+/Baat/ GaHKu
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 1.1 99.88 472 3.59 0.10 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 265 || 104.60 3.97 5.99 1.98 BBB+/Baat/ GaHkun
Rosselkhozbank-13 700 § 718/ 16.05.10 16.05.12 39.2 || 105.69 5.23 3.40 2.82 BBB+/Baa1/ GaHKu
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 473 | 105.88 5.42 3.36 3.36 BBB+/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00/ 11.06.10 11.06.14 523 | 112.88 5.58 3.99 3.55 BBB+/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97| 210310 21.09.11 21.09.1€ 19.0 = 80.0 | 101.44 5.99 344 143 BBB+/Baal/ GaHKu
Rosselkhozbank-17 1250 8 6.30) 15.05.10 15.05.17 879 | 98.88 6.49 3.18 5.62 BBB+/Baat/ GaHku
Rosselkhozbank-18 1000 § 775 29.05.10 29.05.1€ 100.5 || 106.43 6.72 364 6.02 BBB+/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.03.10 04.03.11 124 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 12 | 100.62 1.94 4.10 0.10 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.1¢ 102.4 || 14178 4.88 3.88 598 | BBB+/Baal/BBB |roc. Gymarn
Russia-28 2500 $ 12.75  24.06.10 24.06.2¢ 2232 17278 5407 6.10 3.69 940 | BBB+/Baal/BBB |roc. Gymarn
Russia-30 212188 750 31.03.10 31.03.3C 2447 | 11310 10946 128 5.32 3.32 5.71 BBB+/Baa1/BBB | roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 75 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.06.10 29.06.1C 42 99.92 8.67 425 0.33 B+/Ba2/BB- GaHku
RusStandard-11 350 § 863 05.05.10 05.05.11 145 || 98.56 9.91 438 1.08 B+/Ba2/BB- GaHkm
RusStandard-15 200 § 888 16.06.10 16.12.10 707 | 93.19 18.22 476 0.72 B+/Ba3/B GaHkmn
RusStandard-16 200 § 975/ 01.06.10 824 | 9270 12.35 5.26 4.56 B+/Ba2/BB- GaHKu
Sberbank-11 750 § 593 14.05.10 209 | 105.24 279 2.82 1.62 BBB+/A3/ GaHKu
Sberbank-13 500 § 6.48 15.05.10 39.2 || 107.04 4.12 3.03 2.87 BBB+/A3/ GaHkun
Sberbank-13-2 500 § 6.47| 02.07.10 408 | 107.04 420 3.02 2.99 BBB+/A3/ GaHKm
Sberbank-15 1000 § 623 11.08.10 60.4 BBB+/A3/ GaHkun
Severstal-13 1250 § 975/ 29.07.10 417 | 107.39 721 4.54 2.89 B+/Ba3/BB- Cbipbe
Severstal-14 375§ 925 19.04.10 19.04.14 505 | 106.74 7.33 433 3.34 B+/Ba3/BB- cblipbe
SeverstalTrans-10 CLM 175 § 850 22.06.1C 22.06.1C 39 [Ba3/ TpaHcnopt
Sibirtelecom-11 CLN 90§ 770)  24.04.10 24.04.11 141 B+l Tenekom
SINEK-15 250 § 770/ 03.08.10 03.08.1¢ 66.2 | 100.48 7.59 383 4.36 [Bat/ (UHaHCbI
Sisfin-11 350 § 8.88 28.07.10 28.01.11 11.3 || 105.37 2.96 421 0.89 [Ba3/B+ Tenexom
Tatfondbank-10 0§ 975 26.04.10 26.04.1C 20 | 100.49 6.73 4.85 0.17 B2/ (UHaHCbI
Tatfondbank-12 08 1200 02.02.11 02.02.12 236 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 § 975/ 03.07.10 03.07.1C 43 Toprons
TMK-11 600 § 10.00  29.07.10 29.07.11 17.3 || 104.86 6.38 A7 1.32 /B1/BB- npou3BOACTBO
TNK-11 500 § 6.88 18.07.10 18.07.11 17.0 || 103.90 3.98 3.31 1.32 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13| 20.03.10 20.09.12 313 || 103.38 471 2.96 2.31 BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750/ 13.03.10 13.03.12 37.1 || 106.53 5.16 3.52 264 || BBB-/Baa2/BBB- |cbipe
TNK-15 500 § 6.25 02.08.10 02.02.1¢ 60.1 | 101.84 5.82 3.07 420 || BBB-/Baa2/BBB- |cbipe
TNK-16 1000 § 750 18.07.10 18.07.1€ 779 | 104.56 6.61 3.59 503 | BBB-/Baa2/BBB- | (cbipbe
TNK-17 800 § 6.63 20.03.10 20.03.17 86.0 | 99.19 6.77 3.34 541 BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88) 13.03.10 13.03.1€ 98.0 | 104.61 711 3.76 576 | BBB-/Baa2/BBB- | (cbipbe
TNK-20 500 § 725/ 02.08.10 02.02.2C 121.0 | 98.90 741 3.66 6.95 | BBB-/Baa2/BBB- | (cbipbe
TNT-10 60 § 9.25 08.06.10 08.12.1C 9.6 Tenexom
TransCapitalBank-10 175§ 913/ 10.05.10 10.05.1C 25 | 100.25 7.80 4.55 0.20 B2/ GaHKu
TransCapitalBank-17 100 § 10.51  18.07.10 18.07.17 90.0 | 99.71 11.44 5.27 4.92 B2/ GaHku
TransCreditBank-10 400 $ 7.00/ 16.05.10 16.05.1C 27 | 100.82 3.32 347 0.22 /Ba3/BB GaHkm
TransCreditBank-11 350 § 9.00/ 23.06.10 25.06.11 16.2 || 104.86 5.14 429 1.24 /Ba3/BB GaHKu
Transneft-12 500 $ 610/ 27.06.10 27.06.12 285 | 104.00 429 293 2.16 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 285 || 103.58 3.76 2.60 218 /Baa1/BBB+ Cblpbe
Transneft-13 600 $ 770/ 07.08.10 07.08.12 420 | 107.95 5.16 3.57 3.02 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 49.0 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.08.10 07.08.1¢ 102.9 || 116.39 6.18 3.74 6.13 /Baa1/BBB+ Cblpbe
Trust-10 200 § 938 29.05.10 29.05.1C 3.1 98.12 16.74 478 0.24 B-/Caal/ GaHKu
Trust-12 CLN 20§ 11.50  06.03.10 06.09.12 30.8 B-/Caat/ GaHku
URSA rub 10 5000 R 913 26.02.10 26.02.1C 0.1 101.00 | 2.75 4.52 B1/ GaHkun
URSA-10 EUR 400 € 700 21.05.10 21.05.1C 29 | 100.75 3.69 6.95 0.24 B+/Ba3/ GaHku
URSA-11-1 130 § 12.00  30.06.10 30.12.11 225 | 108.13 721 5.55 1.64 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 21.0 || 102.95 6.31 8.06 1.60 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11 04.06.1Z 16.0 = 39.9 B1/B Tenexom
VEB-1 2000 $ 148  03.06.10 03.06.1C 33 | 100.37 0.14 0.74 0.28 BBB/Baa1/BBB | [GaHku
Vimpelcom-11 300 § 838 22.04.10 22.10.11 202 || 106.88 4.04 3.92 1.52 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838 30.04.10 30.04.12 38.7 | 106.56 6.07 3.93 272 [Ba2/BB+ Tenexom
Vimpelcom-16 600 $ 825 23.05.10 23.05.1€ 76.0 | 104.40 7.36 3.95 4.76 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13|  30.04.10 30.04.1€ 99.6 || 108.55 7.69 420 5.67 /Ba2/BB+ Ternexom
Vostok Express Bank-17 439 11.00  27.06.10 27.06.17 89.3 B3/ GaHku

VTB N-W-15 400 $ 620/ 29.03.10 29.09.1¢ 68.1 | 100.64 6.06 3.08 4.57 BBB+/Baa2/ GaHku
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PbIHOK eBpooGnuraummn
[ [ weouao)
06bem, ToproBblit [op, PentnHr
Beinyck Kynon, % CexTop
ol e e el B e B
EBPOOBNUrALIUK
VTB-10 GBP 300 G 633 15.03.10 15.03.1C 06 | 100.12 4.08 6.32 0.06 | BBB/Baal1/BBB | |6aHku
VTB-11 450 § 750 12.04.10 12.10.11 19.8 || 105.39 4.05 3.56 150 | BBB/Baal1/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 164 || 105.36 4.02 7.83 1.25 | BBB/Baal1/BBB | GaHku
VTB-12 1200 § 6.61  30.04.10 30.10.12 326 | 103.38 5.24 3.20 240 || BBB/Baal1/BBB |6aHku
VTB-12-2RUB 30000 R 12.00)  28.05.10 28.11.12 336 BBB/Baa11/BBB | GaHku
VTB-15 750 § 782 04.08.10 04.02.1¢ 60.2 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.11 15.02.1€ 72.7 | 10045 4.12 423 529 | BBB/Baal1/BBB |6aHku
VTB-18 2000 $ 6.88 28.05.10 28.05.13  29.05.1€| 40.0 | 100.5  102.73 5.94 3.35 2.85 || BBB/Baal1/BBB |GaHku

VTB-35 1000 § 625/ 020710 0207.15 02.07.3¢ 65.0 3086  97.73 6.76 3.20 443 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

HOnus HoeuyeHkoBa, novichenkova@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 UCKIIOYMTENbHO 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»

26 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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