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‘ PYBNEBBIE BbINYCKU

W3m.,6.n.
YTM, % 3Ha4y. 3afeHb 3a Mec. YTD
0b346020 79 (20) (32) (118)
Ta3npom-11 79 (6) (44) (114
OrKk-2 75 (69) (89) (187)
Usm., %
3Hay. 3afeHb 3a Mec. YTD
3onoro, §/yHuus 1132.2 0.7) 16 32
Urals, $/6app. 76.3 (09) 14 (0.4)
S&P Merannel, MHA. 1695.6 0.1 75 (0.7)
S&P C/x npoa., Ha. 553.8 (1.2) (4.1)  (10.0)
| [EHEXHBIA PoiHOK |
Usm.
RUB mnpa. 3HayY. 3apeHb 3a mec. YTD
PENO B LB 8.2 (1.8) (31.5) (106.2)
Kopcueta 463.9 (1.6) 149  (370.2)
[enosnTsl B LIB 625.9 63.7 58 185.6
WU3m., 6.n.
NDF 1Y, % 5.26 2 (61) (117)
MOSPrime ONN, % 372 13 (22) 227
Usm., %
USDRUB 29.87 0.3 (1.0) (0.6)
WUam., 6.n.
6.n. 3Ha4y.  3aJeHb 3a mec. YTD
Russia 30 - UST 10 150.0 2 (34) (6)
EMBI + Spread 300.6 02 (17.8) 6.2
iTRAXX HY 693.5 - - -
200 6.n. 6.n. 500
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170 400
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Jlykoin 4 - Gazprom 13 (npas. ocb)

‘ UHAOAUKATOPBbI AEHEXXHOIO PbIHKA
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Mpynna JICP (NR/B3/B-)

Fpynna JICP o6bsiBUNna gaHHble 06 o6beme gonra Ha KoHey, 2009 r. cmp. 7

HOBOCTU BKPATLE

COJNEPC (NR) — Cgssb-baHk OTKpblBaeT KomnaHun KpeAuTHyt nuHuio Ha 150 mnH gonn. go
2015 r. gpns pasBuTus ee 6usHeca Ha [JansHem BocTtoke (®uHam). PuHaHCcMpoBaHWe NpefocTasne-
HO B pamKax MpoekTa, ocyliecTBnsemMoro npu ydactum BOba. Mepbl, npuHuMmaemble Bnactamm ans
noadepXKkn POCCUIACKOTO aBTonpoma, 6e3ycrnoBHO, CrocOBCTBYIOT CHUXKEHWIO KPeAUTHBIX PUCKOB
aBTonpowmssoauTeneii. Mo Halemy MHEHUIO, TEKYLLMA YypOoBeHb AoXoAHOCTU Bbinycka COJTEPC-2
(YTP 10,7% @ 26.07.10), KOTOpbIi CHU3NICSA NPMMEPHO Ha 5 M.M. Nocne yCrnewHoro noralleHns
KOMMaHueln obnuraumin NepBo cepun B SHBape yxKe He BbIMMSAAUT NpuBnekaTenbHOW UHBECTULNEN.
UuTypuct (NR) BputaHckuii xonguir Thomas Cook MoxeT npnobpectu KOHTponbHYyto Aono B UH-
Typucte; npeacrasutenn A®K «Cuctema» yTBepxgatoT, YTO pedb MAET Nub O MUHOPUTAPHOM
nakete («Begomoctuy). Mbl nonoxuTensHO oueHWBaeM niobble opMbl BO3MOXHOIO napTHepCTBa
Cuctembl n Thomas Cook B pamkax UHTypucta. MHTypuct 6eccnopHo He siBnsietcs ans Cuctembl
KMYeBLIM BM3HEC-HaNpPaBneHNeEM, Tak YTO Mbl HE UCKITIOYAEM U NPOAaxy KOMMNaHUW, eCrn XONAUHT
nonyuuT npuenekatensHoe npeanoxeHve. OdepTa no Beinycky MHTYpucTt-1 o6bemom 1 mnpg py6.
coctoutcs 21 anpensi. Bbinyck kpaHe HU3KONMUKBUAEH, NMPU TOM YTO B CBOEBPEMEHHOCTM UCMOSHE-
HWUS BMUTEHTOM 06513aTenbCTB NO odhepTe Mbl HE COMHEBaemcsl. HanomHum, o nnaHax UMHTypucta
pa3mMecTuUTb HOBbIW BbINycK obnuraumin Ha 2 mnpg pyo6.

TOProBbIE UOEN

<+

Pybnesble obnuraumm kayecTBeHHbIX SMWTEHTOB NpWBReEKaTerbHbl Ans MOKYNKW Npu crnpefe K cTaBkam
PEMO w/vwnn NDF, paBHom Gonee 300 6.n. TakoBbiMM 06nuraumsiMu siBRSILOTCS CPeAHECPOYHbIE BbIMYCKU
093, BTb24-1, PXKO-10, a Taicke A®K Cucrema-3, BawHedTb-3, AkpoH-3, JIK Ypancu6-2.

Py6neBbie Bbinyckv Cu6MeTuHBECT-1,2 BbIrMSAAT HeAOOLEHEeHHbIMM OTHOCUTenNbHO cTaBok PEMO.

Boinyckn PXXO-15,17,18 ¢ nnasatoLLmM KynoHOM NPeAoCTaBNSAIOT HaumnyyLlee codeTaHue pucka u JOXOAHOCTU Npu
nrpe Ha cHkeHne ctaBok MosPrime.

Mpemusi obrmMraumini pPOCCUINCKVX KBA3NCYBEPEHHbIX 3MUTEHTOB B cermeHTe GEM MoxeT vcuesHyTb nocne ycnetu-
HOro pasmeLLieHns cyBepeHHbIx 6ymar Poccun. B yactHocTn, Gazprom’18 fewes oTHocuTenbHo Petrobras’18.
Beinycku TNK-BP BbirnsgsT Hanbonee HefooLeHeHHbIMY cpeay Gymar MHBECTULMOHHOW kaTeropum GEM.
BankoBckue Bbinycku Russian Standard Bank’11 n HCFB’11 oTtctanu oT pblHka B cermeHTe Gymar ¢ peii-
TUHroMm KaTeropun «BB/Bax.

MokynaTb eBpoo6nuraumu Sinek'15, Boirnsaawme geweso Ans cBoux penTuHros (-/Ba1/BBB-).

Mokynate 6ymarn NKNH’12, HepooLeHeHHble OTHOCUTENbHO Bymar meTannypriuyecknx SMUTEHTOB C pewt-
TUHIOM Ha ypoBHe «B» (EBpa3 n TMK).

YRR T P S

®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

HdaHHble no CLUA BHOBbL NopagoBanm

Cratuctuka, onybnukoaHHasi B4epa B CLUA, oTpasuna bnaronpusTHble name-
HEHUS Ha pblHKE TpyAa: COrnacHO HeAernbHbIM AaHHbIM, YACMO NEePBUYHBLIX 00-
paLleHun 3a nocobusimm no GespaboTuue coctaBuno 468 Teic., 4To Ha 30 ThbiC.
HWXe, YeM Hedeno paHee, U nydwe oxugaHuin. O6bem NPou3BOACTBEHHbIX
3aKa3oB, yBENMUMBLUMIACA B AHBape Ha 1,7%, Takke cBMAeTeNbLCTBOBAaN O Npo-
AormKaroLWwemMcsl BOCCTaHOBMIEHMM 3KOHOMUKW. YMCno cOenok no XKumbiko, OXu-
JalolmMX 3aBepLUEHMsl, OKa3anocb HU3KUM, YTO BHOBb yKasano Ha cnabocTb
pblHKa HEABWXMMOCTW. Ha pbIHKax pUCKOBbIX aKTMBOB MO-NMPEXHEMY COXpaHsi-
€TCs 3HaunTenbHas HeonpeaeneHHoCTb — Mo UToram TOProB HM Ha aMepuKaH-
CKMX, H/ Ha eBpOMeNCcKMX nroLiagkax He chopMMpoBanock eAMHON AMHAMUKN.
CerogHsa Haubonee BaXHbIM A5 PbIHKOB CTaHET OTYET O CUTyaUUW Ha pPbIHKE
TpyAa.

HaxnoH sgonb kpuson UST cHu3uncsa — no nna-
Hy ®PC

B otcytctBUE onpeneneHHOCTM OTHOCUTENBbHO BOCCTAHOBIIEHUS 3KOHOMUKM
CWA v cutyauum ¢ rpedeckum gonroM pbiHOK UST octaeTtca BOnM3u paHee
OOCTUrHYTbIX ypoBHel. Bymarm 10Y UST 3aBepwwmnmM OeHb Ha OTMeTKe
YTM3,6%. Poct poxogHocTten kopoTtkmx Gymar 2Y UST npuBen Kk cyxeHuto
crnpega 10Y UST — 2Y UST Ha 5 6.n. go 275 6.n. HanomHum, 4to paHee npea-
craButenu OPC 3aaBnsnn 0 XenaHuM COXpaHATb HaKMoH BAoMnb kpuBon UST
Ha HWM3KOM ypOBHE, YTODObl CHM3WNTb NPUBIEKaTENbHOCTb Ka3Havenckux obnura-
umn ana PEMO-TpengepoB 1 BEPHYTb NMKBUAHOCTb Ha KPEAUTHbIA pbiHOK. Ha
cnepywulen Hegene oobeM nepBUYHbIX pasmelueHnid UST coctaBut ymepeH-
Hble 74 mMnpa AONN., U3 KOTOPbIX Ha ANMHHBIE Oymary (¢ norawweHvem vyepes 10
n 30 net) npuxogutca 34 mnpg 4Onn.

Bbicokum cnpoc Ha 6oHabl Mpeuun

Buepa Npeumns ycnewHo pa3mectuna eBpoboHabl cpokom obpawiennst 10 net n
HOMMHanoM 5 MnpA eBpo.; CTaBka KynoHa coctasuna 6,25% rogosbix. B anpe-
ne MNpeumnn 6yget Heobxoammo npueneds ewe 10 Mnpa eBpo Ans peduHaHcu-
poBaHua gonra. Ha Haw B3rnga, 'peumnto Henb3s BocnpuHMMaTb 060cobneHHo
oT EBpocoto3a, KOHCONMMANPOBAHHBIN JONT KOTOPOro U AedULMT B MPOLEHTHOM
oTHOWeHun Kk BBl cBMaeTenbCTBYOT BbICOKOM KpeAWTHOM KadecTBe cooblue-
ctBa. Takum obGpasoMm, GromkeTHbIn gedpmumT peuun oTHocuTca Gonblue K
BHYTpeHHeln npobneme EBpocotosa. lMpesbiweHne cnpoca Ha GoHabl [peuun
Haa npeanoxeHvem 6onee yem BTpoe cBMAETENLCTBYET 06 0XnaaHuax Gnaro-
NPUATHOrO ncxoaa cobbITUIA, NPaKTUYECKN NCKMIoYaoLWwmnx AedonT.

Moxkynarenu B GEM B3anu naysy

3HaunTeNbHbIN 06bEM OOBABMEHHBIX Pa3MeLLeHUA Kak CyBEepeHHbIMWU, Tak U
KOprnopaTMBHbIMU 3aeMLUmMKaMmn Ha (poHe HeoaHo3HayHowm ctaTucTukm no CLUA
ocTyaunu nuin nokynatenen gonros GEM. BoHabl Russia’30 koTupoBanuce Ha
ypoBHe 114,65% OT HOMWUHanNa npu crnpege K CyBePeHHON KPUBOWN B pasmepe
150 6.n. Beinyckn HedTerazoBoro cektopa npoAeMOHCTpUMpoBanu HebonbLioe

W3meHenue kpuBoii NDF gonn./py6. - LIBOR

69 YIM, %

4 T

0 1
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! [opauus, net !
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1 Hepens 1 mecsy

WcmoyHuku: Bloomberg
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LleHOBOE CHWXeHue B npegenax 25 6.n.

Alliance Oil c noteHunanom pocra

OpueHtup no Bbinycky eBpoboHaos Alliance Oil o6vemom 350 mnH gonn. u
cpokom obpalleHnsa nsaTb net 6bin onpegeneH Ha ypoBHe YTM9,875%. Mo
KpeouTHOMY KayecTBY SMUTEHT COOTBETCTBYET penTuHry «B+» no wkane Fitch.
Takow xe penTUHr NPUCBOEH MeTannypruieckum komnaHnsm «Eepas» n «Ce-
BepcTanb», 60HAblI KOTOPbLIX CO CPOKOM 06palleHus YeTbipe-NaTb neT KOTUpy-
toTcs Ha yposHe YTW7-8%. Mol cuntaem, uto HoBble 6ymaru Alliance Oil ¢ yka-
3aHHbIM OPWEHTMPOM SABMSAIOTCA Nyyllen anbTepHaTVBOW MNepeoLeHEHHbIM
MeTannypruyeckum BbinyckaM. Ha Haw B3rngaa, goxogHocts YTW8,5% siBns-
eTcAa cnpaBeanuBon komneHcaumen 3a puck Alliance Oil

HeHuc lNopsisall, poryvajdv@uralsib.ru

BHYTpeHHMM pbIHOK

Ha BanoTHOM pblHKe cTabunusauusn

Toprv Ha BanTHOM PbIHKE HOCUNN BYEpa CrOKOWHbLIN XapakTep. busanioTHas
kopauHa LB, oTkpbiBwNCE Ha ypoBHe 34,74 py6., cHM3MNacbL B CTOMMOCTU OO
34,68 pyb., o6bem coenok He npesbicun 3 mnpg gonn. Jonnap kKak, Mbl 1
npeanonaranu, nogewesen Ha 15 koneek oo 29,70 py6., yemy cnocobcTBOBa-
nu Kak ocnabneHne aMmeprKaHCKON BanioThbl K €BpO, Tak M POCT LieH Ha HedTb.

Cnpoc cMmecTUINCA BO BTOPOM 3LUESIOH

MN36biTok pybneBow NMMKBUAHOCTA (MPWU KOTOPOW CTaBKW AEHEXHOro pblHKa OC-
TatoTca B6nm3m yposHs 3,0-3,5% rogoBbix) npogorkan noggepXvBatb BbICO-
Kyl0 aKTMBHOCTb MoKynaTernen, KOTopble B MOMCKax HOBbIX MOEeW NposBAsnM
60nbLIMIN NHTEPEC K BbiMyckam BTOPOro awernoHa. PocT ueH B 6ymarax nepsoro
aLlenoHa HeCKONbKO 3aMeanuIcs, CoCTaBuB yMepeHHble 15-25 6.n. JuHamuky
nydLe pbiHka nokasanu obnuraumn MIMop-61 (+90 6.n.), a Takke Bbinyck PXKA-
14 c PEMNO-kynoHoM, nogopoxasLumnii Ha 30 6.n. Bo BTOpom aLienoHe nHTepec
nokynartenen npeobnagan B 6ymarax BO HIIMK-1 (YTW7,90%) n CubmeTuH-
BecT-1, 2 (YTW10,95%). B none 3penHus nokynaTenew nonanu bymarn BO
OTK-4 (YTW9,3%, +60 6.n.), MBPP-4 (YTW8,82%, +40 6.n.), a Takke BbInyc-
kn MockoBckoi obracTtu, nogopoxaswme Ha 50-100 6.n. Mbl cuutaem, 4To
Hanbonee HeOOOLEHEHHbIMW BO BTOPOM 3llenoHe sBrsoTcs Bbinycku JIK
Ypancu6-2 (YTW13,25%) n Kb PenKan-2 (YTW12,9%).

MononHeHune B cnucke «A1»

C cerogHsLIHEro OHs1 B KOTUpOBaIbHbIN CMCOK «A1» BOMAYT Bbinycku TpaHc-
KoHTelHep-1, MKB-6, MeTpokoMmmepu-6,7, a Takke BO HJIMK-5. 13 nepe-
YNCMNEHHBIX BbIMYCKOB HauMbOnblUyld OOXOAHOCTb npeanaratoT 6ymarn MKB-6
(YTP9,5% k odbepTe B aBrycte 2010 r.), KOTOPble Mbl PeKOMEHAYEM K NMOKYMKe B
npegaBepuy NMOCTYMIEHMS HOBOW MOPUMM MEHCUMOHHBLIX CPEACTB Ha c4yeTa
yNpaBnsoLLmMX KOMMNaHWA.

MN36bITOK NMKBUAHOCTU — HAQOMNIO Nun?

Mpeactosiwme pasmelwieHne OBP, ckopee Bcero, He NOBNUAET Ha AeHeX-
HbIA PbIHOK. OCHOBHbIM (DaKTOPOM, OMpedensiowyM LeHoobpasoBaHue Ha
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pbiHKe pybneBbIx obnurauun, ABRSTCA cTaBku pbiHoYHoro PENMO, pocTt koTto-
pbIX MOXET MPUBECTM K COKpaLLEHW0 (OMHAHCOBOro Mrieya, U COOTBETCTBEHHO,
K CHVDKEHMIO KOTMPOBOK Obmnuvraumi. YcnoBusi, KoTopble Mornu 6bl NpMBecTu K
CXXaTuo NIMKBUAHOCTU, CHOPMUPYIOTCS YKe B KOHLE Creaylollen Heagenu, Kkorga
cocToaTcsa pasmelleHne Bbinycka OBP (o6bemom 500 mnipg py6.) v npeasapu-
TenbHble HanoroBble nnatexu (ewwe okono 200 mnpa py6.). OgHako, Ha Haw
B3NS4, 3TOT OTTOK NIMKBMAHOCTM ByAeT KOMMNEHCMPOBaH NOCTYNIEHNEM Ha cYe-
Ta ynpaBnsloWMX KOMMAHUA MEHCUOHHbIX CPeacTB B pasmepe nopsaka 100
Mrpg py6., a Takke coxpaHsoLwmmcs orogKeTHbIM geduuntom. He ncknioyeHo,
YTO (PMHAHCOBbLIV PbIHOK BOOOLLE HEe 3aMeTUT pa3meLleHus Beinycka OBP, ecrin
cnpoc Ha Hux ByageT copMMpoBaH 3a cHeT OcTaTKoB Ha genosutax B LIB (co-
CTaBNSALWMNX B HACTOSALLMIA MOMEHT 562 mnpg pyo.).

Huskas kKpeAUTHasA aKTUBHOCTb U yMepeHHble UHMINALNOHHbIE PUCKU He
CnocoGCTBYIOT NOBbLIWEHUIO NPOLEHTHbIX cTaBok LB. Perynatop, cyas no
BCEMY, HaLleNeH Ha COXpaHeHWe HU3KMX CTaBOK AEHEXHOIrO pbiHKA, YTODbI CTU-
MynupoBaTh GaHKM K yBeNIMYEeHU0 06 beMOB KpeauToBaHUsi, KOTOpble BCe elle
OCTalTCA HE3HAYUTESbHLIMUA. YMEpPEHHble WHMIIALUMOHHBIE PUCKM MO3BOMSOT
LB npoBoanTb CMsirYeHue KpeauTHO-AEHEXHoW nonuTuku. Kctatu rosopsi, no-
crefHvie JaHHble PoccTata no MHNAUMM CBMOETENbCTBYIOT O pOCTe NOTpebu-
TENbCKMX LeH C Hayana roda no dgespasib BKIOYUTENBHO NUWb Ha 2,5%, YTO
Ha 1,9 n.n. HWXe, YeM 3a TOT XKe Neprog NPOLLIIOro roaa.

Ceexxue magem Ha «nepBuUYKe»:
Meuen u Kb «BocTouHbIM 3KCnpecc»

OpueHtup no BO Meuen-2 npuBnekaTteneH Ha «ropsiyemM» pblHKke. B no-
cnepHee BpeMSs Ha NEPBUYHBIA PbIHOK CTarno BbIXOAWUTb BCe GOIblUE AMUTEHTOB
He TONbKO NepBOro awenoHa. Tak, B4epa bbina OTKpbITa KHUra 3asiBOK Ha no-
Kynky Bbinycka BO Me4en-2 HomuHanom 5 mnpg py6. u cpokom obpalleHust
Tpu roga. OpueHTUp Mo cTaBKe KyrnoHa Obin onpegeneH B guanasoHe 10,75—
11,50% ropoBbix, YTO cooTBeTCTBYET foxoaHocTn YTM11,04-11,83% v npegn-
nonaraeT npemuto nopsigka 10—90 6.n. k 6onee kKopoTkomy Bbinycky Meuen-5
(YTP10,9% k odbepTe B okTabpe 2012 r.). Mbl oLleHMBaeM crnpaBennnByto npe-
Muio 3a gropauunio B 25-50 6.n., u, COOTBETCTBEHHO, CMpaBeanvBYl0 [OXOA-
HocTb BO Meuen-2 Ha ypoBHe YTM11,15-11,40%. OgHako, yunTbiBasi TekyLlee
«ropsiyee» COCTOSIHME pblHKA, pPa3MeLleHue HOBbIX Oymar aMmuTeHTa MoXeT
NPONTW NO HWXHEW rPaHNULLE OPUEHTUPA UMW JaXe C LUCKOHTOM K HEMY.

BocTo4HbIN 3Kkcnpecc — BbiCOKasik AOXOQHOCTb MPU YMePEeHHbIX PUCKax.
OpwveHTrp no cTaBke kyrnoHa pa3melyaemoro 11 mapta Bbinycka Kb «Boctouy-
HbI aKcnpecc» o6beMom 1 mnpa py6. 6bin onpenenet Ha yposHe 13,5% rogo-
BbIX, YTO COOTBETCTBYeT AoxogHoctu YTP14% k rogosoi odepte. Mbl no3u-
TMBHO OLIEHMBAEM KPEAWTHBIA NMpodunb 3MUTEHTA, KOTOPLIA MO pody CBOEN
OEeATENbHOCTU OTHOCUTCH K KaTeropum po3HUYHbIX GaHkoB. bernbiii B3rnsg Ha
(PMHaHCOBbIE MOKa3aTenu aMUTEHTa CBUAETENbCTBYET O TOM, YTOo Oonblias
YacTb naccuBoB cHOpMUPOBaHa 3a CHET Aeno3nToB bu3nul, a npocpoyka no
Kpeoutam OCTaeTcs Ha HU3KOM ypoBHe. Kpuauc nokasan, 4To HavMeHbLUWUi
ypoBeHb 4edonToB noka3an 6aHKOBCKUIA CEKTOP, B KOTOPOM MEHbLLE BCEro MNo-
cTpajanu MMeHHO Te 6aHku, KoTopble POoKycHpoBanmncb Ha PO3HUYHOM Kpeau-
ToBaHuM (Hanpumep, XK®B n baHk Pycckuii CtaHgapT). B cBA3u ¢ 3TuM Mbl
cunTaem obbABMEHHbIE OpueHTUpBl Mo Bbinycky Kb BocTouHbin akcnpecc npu-
BrneKkaTenbHbIMU A1 NMOKYMNKN U OL,EHUBAEM MOTEHLMAN CHWXKEHWUS OXOAHOCTH
MUHMMYM B 200 6.n.

Henuc lNopsbisall, poryvajdv@uralsib.ru
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AdeHeXHbIN PbIHOK

YpoBeHb NUKBMAHOCTU NPOAOIKAET pacTu

YpoBeHb NMMKBUAHOCTY NpogorkaeT pacTn. OcTaTkm Ha KopcyeTax KpeauTHbIX
opraHusauui B LUb cHusunuck Ha 1,6 mnpg py6. ao 463,9 mnpg py6., 4enosutsl
6aHkoB Bblpocnu Ha 63,7 mnpa py6. o 625,9 mnpa py6. CoBoKynHbIN 06bem
nuKkBMgHocT B 6aHKoBCKomn cucteme coctasun 1,09 TpnH py6., 4To cTano mMak-
cumManbHbIM ¢ 25 saHBaps 3HaveHnem. O6bem onepaumn LIB no coenkam PE-
MNO-kpegnTOBaHKA coctasmn 8,2 mnpga pyb., cHM3MBLWKCHL Ha 18% Mo cpaBHe-
HUIO ¢ npedblaywnm gHem. CTaBKk/M Ha MeXOaHKOBCKOM pPbIHKE KpeauToBaHUst
OCTaBanucb Ha HM3KOM YpOBHe, OAHOAHEBHas cTaBka He npesbiwaeT 4%. Mpu
3TO UHAMKaTUBHas ofHoaHeBHasi ctaBka MosPrime npubasuna 13 6.n. u co-
ctasuna 3,72%. Mbl oXvaaem, YTO CTaBKM OCTAHYTCA Ha HU3KUX YPOBHSIX.

Pybnb BYepa Npodosmkmn ykpenseHne nocne KpaTkow YTpeHHeN Koppekumu.
Kypc Ha 3akpbiTe ceccumn Ha MMBB coctasun 29,75 py6./gonn., npubasus 7
KOrMeek Mo cpaBHEHWIO C npeablayLuel ceccmeit Ha poHe BbICOKUX LieH Ha
HedTb ¥ ONTUMM3Ma Ha POHOOBBIX pblHKax. CTOMMOCTb GUBaMIOTHOM KOP3UHbI
LIB Bbipocna Ha 6 koneek n coctaBuna 34,73 pyb. CerogHs cuTyauus cknagbl-
BaeTCs NPaKTUYeCKM aHanorM4yHo, onTMMU3M NPOAOIKaeT ABUraTb PbIHKK, TakK
41O pybIb, CKOpee BCEro, ocTaHeTCcs B AnanasoHe 29,6—29,8 py6./gonn.

AvHamuka Tpe6oBaHum LIB kK 6aHkam

3apgomkeHHoOCTbL 6aHkoB nepepn LB, mnpa pyo6.
MakcumanbHbIv

TeKywmit ypoBeHb ypoBeHb W3MeHeHue
04.03.2010 27.01.2009

OpHofHeBHbIE KpeauThI 1,05 5,31 (4,26)
JlomBapaHble KpeauThb 20,0 347 (14,7)
lMpoume kpeauTbl 252 448 (196)
Bessanorosble kpeauTbl 87 1835 (1748)
PEMNO 66 763 (697)
Wroro 427 3087 (2 660)

MemodHuku: bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CniunveHko, slipchenkola@uralsib.ru
Hamanbsi Matioposa, mayorovang@uralsib.ru
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MakpoakoHOMUuKa

. . Uudnauma cumxaerca, MHPNALMOH-
YpoBeHb MHNALMM — HA CAMOM HU3KOMU OTMeETKe HOe faBneHue pacTer
3a BCIO NOCTCOBETCKYIO MCTOPUIO M2 1 uHAaeKc MHcNALMK, M3M 3a rog B %

WHdnauma notpedbutenbckux LeH cHusunacb 8o 7,2% npoTMB YPOBHSA ro-

BUYHOM JABHOCTH .... B dbespane 2010 r. MHAEKC MHANALMM NOTPEBUTENbCKNX 704 M2 Vinchnya (np. k) 1
ueH (CPI) npubasun 0,9% no cpaBHeHWIO C NpeapiayLLUM MecsueM, coobLua- 28 e
eTca B onybnukoBaHHOM B4Yepa oTyeTe Poccrata. Takum obpasom, MHpNsaums 0 i :S
B ro4oBOM BblpaxkeHun coctasuna 7,2% nNpoTvB YPOBHA roAMYHOW OABHOCTH, 30 | [

YTO CTano cambiM HU3KMM Moka3aTenem ¢ MoMeHTa pacnaga Cosetckoro Coto- 20 8
3a. HecomHeHHO, 3TO BbigatoLleecsi 4OCTMXEHWE, CTaBLuee BO3MOXHbIM Gnaro- 104 j
Aapsi codeTaHuio psaa akTopoB, TakMX Kak M3MeHeHUe NpUopuTETOB KpeauT- o A \ - J . i

HO-AEHeXHOW MNOMUTMKM MNpaBUTENbCTBA, HEBbIPAXEHHOMY BHYTPEHHEMY ;g £ % % § § 2 = 8 3 § 2

crnpocy 1 BBeeHuto Gonee cTporux TpeboBaHuin K Ka4ecTBY BblaaBaeMblx GaH-
Kamu kpeauToB. XOTs Mbl MO-MPEXHEMY YBEPEHbI, YTO B ByayLleM MHNSunsa B Memouriuku:Pocemam, Lib PO
Poccuu Bpsig nu cHoBa GyfeT BbipaxaTbCsl ABY3HAYHbIMW YiCnaMu, Mbl nona-
raeM, 4YTo NEpPUOS €€ CHUXKEHUsI BCKOpe 3aKOHYMTCS. o HawuM oxuaaHusim,
MHAEKC MHNAUMM K KoHUy 2010 r. BHOBb oTkaTuTCs K 9%.

...onarogaps ykpenneHuio pybns. CornacHo Poccraty, B heBparne OCHOBHbI-
MU ABMXKYLLIMMUW ddakTopamyn UHANALMKU CTanu NPOSOIMKalOLWLMACA POCT LeH Ha
NpPoAyKTbl NUTaHUsi (B OCOOEHHOCTU Ha MOSIOYHbIE NPOAYKTHI, Caxap U CBexXue
oBoLlwm) 1 pocT Tapudos Ha XKKX (oTonneHune, BogocHabxeHne n cogepxxaHue
xunoro cdoHga). B To e Bpemsi MECAYHBIA POCT LieH Ha Henpo4OBOMbCTBEH-
Hble ToBapbl 3ameanunca go 0,3%Ha doHe Bonee cunbHoro pybnsa u cnaboro
cnpoca.

UHdnauma moxet ctabunusmpoBatbcs Ha oTmeTKe 7%. Bornee Hu3kasi wH-
dnauma nossonsiet LB cHwxaTe cTaBky peduHaHCUMpOBaHUS U Janee: Mbl
oXxvpaem ovepegHoro cHuwkeHus Ha 0,5 n.n. B TeyeHwne GnuxalwmMx OAHOro-
AByx MecsueB. [pu 3ToM Bbi3biBaeT 06€CNOKOEHHOCTb HakonneHne gakTopoB
[ONrOCPOYHOro UHAMALMOHHOIO AaBMNeHUsl, KOTOpPble TOBOPSAT O TOM, YTO rOAo-
Bas MHNAUUS cTabunmanpyeTcs ckopee paHbLue, Yem noaxe. Tak, Hanpumep,
nocrne NpPoAOIMKNTENBHOrO NEPUOAA CHUXEHWS B MPOLUMIOM rody Temnbl pocTa
AeHexHon maccel (arperat M2) HepaBHO npesblcunn 27% MO CpaBHEHUIO C
YPOBHEM rOAMYHON A@BHOCTU, @ PO3HUYHbIE LieHbl Ha BEH3MH pacTyT yxe yeT-
BEpTYI0 Heaeno noAapsia, HaunHas ¢ cepeduHbl deBpans. [Jo cux nop KpenHy-
Wwemy py6nio yaaBanochb NpOTUBOCTOSITb pacTylleMy AaBIEHUIO LEH, HO, y4u-
TbiBasi HU3KYI0 BEPOSTHOCTb TOrO, YTO €ro ykpenneHue GyaeT NpoAomKaTbes
TakuMu xe BbICTPbIMM TeMnamu, Mbl NnornaraemM, 4To MHMNAUMA B Bnvkanwmne
oOvH-ABa Mecsua cTabunuampyeTcs Ha oTMeTKe 7% — npexae Yem ee pocT BO-
300HOBUTCS.

Bnadumup Tuxomupos, tih_vi@uralsib.ru

5 mapra 2010 r. 6



Fixed Income Daily Ohypmcms | KanuTAR

KopnopatuBHblie cobbiTus

reynna JICP (NR/B3/B-)

Fpynna JICP o6baBuna paHHbie 06 o6beme pgon-
ra Ha koHen 2009 r.

CornacHo otyeTtHocT no MC®O, CcoBOKyMHbIN AOMT KOMMAHUM Ha KOHel,
2009 r. coctaBun 39,5 mnpg py6., uicTbin gonr pasHsancst 36,7 mnpa. py6. B
CTPYKTYpe gonra Ha obnuraumm npuwnock Nuib okono 2,7 mnpg. pyb., B To
BpeMs kak 6aHkoBckue kpeauTel coctaBunm 90% COBOKYMHOW 3a40MKEHHOCTH
JICP. OtmevaeTcs, yto nopsgka 70% ponrosoro noptdpens koMnaHum npu-
XoauTcs Ha KpeauTbl rocbaHkoB. CTpykTypa gonra JICP goBonbHo 6naronpu-
SAITHA C TOYKM 3PEHNS CPOKOB MOralleHns: AONrOCPOYHbIE 3aMMCTBOBaHNS CO-
ctasnsoT 70%.

[aHHble no gonry cornacHo otyeTHocT MC®PO npaktudecku coBnagaroT C
WHcopmauuen, npeacTaBsneHHon B ceogHon otyeTHocTn JICP no PCBY (cm.
Haw o63op «[pynna JICP — npuBnekaTenbHas JOXOAHOCTb NpU NpUeMIIEMOM
ypoBHe pucka» oT 4 cdespansa 2010 r.). KpeauTHbii npocuns JICP Mbl oue-
HMBaeM Kak JOCTaTOYHO YCTOMYMBbLIA — Ha koHeL, 2009 r., No Hawmm oLeHKam,
oTHoweHue unctoro gonra JICP k EBITDA coctasnsno meHee 3. Kpome Toro,
KOMMNaHUs MONb3yeTcsl 3HAYUTENbHOW rOCY4AapPCTBEHHOW NOALEPXKKOM Kak B
BMAE NomnyyeHuss ouHaHCUpoBaHusi B rocbaHkax, Tak U B hopMe 3akioyeHUst
FOCKOHTPaKTOB Ha CTPOUTENbLCTBO.

B ¢despane JICP ycnewHo npowuna ogepTty no Bbinycky Mpynna JICP-2. B Ha-
CTOSILUMIA MOMEHT BKNtouyeHHbIn B cnucok PEMO LB Beinyck Mpynna JICP-2
TOpryeTcs Bbllle HOMMHana ¢ JoxoaHocTbio nopsgka 13,2% k ocdepte B des-
pane 2011r, 4To, Ha HaL B3rNs4, ABNSETCS NpMBreKaTenbHbIM YPOBHEM.

Mapus PadueHko, radchenkomg@uralsib.ru

5 mapra 2010 r.  d
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Kanenpapb npeacroawmx cobbitum

9 mapTa

10 mapTa
11 mapTa
12 mapTa

15 mapTa

16 mapTta
17 mapTa
18 mapTa

22 mapTa

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

30 mapTa

31 mapTa

Pasmelienne HITMK BO-06 (10 mnpg py6.). Ocdbepta MBPP-4 (5 mnpg py6.). OcdepTa Ypananektpomeab-1 (3
MnpA pyo.).

MoraweHne MCO-34003 (10 mnpa pyo.).
PasmelyeHve Kb BoctouHbin-60-01 (1 mnpg py6.). MNorawexHne Marapgan-34001 (1 mnpa py6.).
Odvepta TpaHcKoHTelHep-1 (3 mnpa py6.). Ocdepta FpagocTtpon-UHBecT-1 (0,45 mnppg pyb.).

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

Odpepta A®K Cuctema-1 (6 mnpg py6.). Norawenne KMMNO-®uHaHc-1 (1 mnpa pyb.).
MoraweHne BocTo4uHbin kcnpecc BaHk-1 (1,5 mnpg py6.).
OdpepTa YpancBasbuHgopm-7 (3 mnpa py6.). Odepta TFK-1, 1 (4 mnpa py6.).

Odbepta XK® Bank-3 (3 mnpg pyb.). Odepta MnaBcTpon-PuHaHc-2 (4 mnpg py6.). Odepta Koke-2 (5 mnpa
py6.). Ocbepta AkyTckaHepro-2 (1,2 mnpa pyo.).

Odbepta CaTtypH-2 (2 mripg py6.). MoraweHne KUT ®uHaHc-2 (2 mnpa pyo.).

MoraweHne AnemeHT JInsunr-1 (0,6 mnpg py6.). MNorawenvne Kuposckun 3aBoa-1 (1,5 mnpg pyb.).
Odpepta CutpoHukc-1 (3 mnpa pyo.).

Odepta Gofra-2011 (1,35 mnpa pyo6.).

MoraweHne Cubupckasa CepsucHaa Komnauunna-2010 (100 mnH gonn.).

Odpepta Mexxnpom6aHk-1 (3 mnpa py0.). MoraweHne Poccenbxo36ank-2010 (375 mnH CHF.).

Odepta TaTchoHabaHk-5 (2 mnpa py6.). Odepta PycCraHgapT-7 (5 mnpa py6.). Odeprta Xuncouunoreka-
®uHaHc-3 (1,5 mnpg py6.). MoraweHne MockoBckas o6nactb-34005 (12 mnpg py6.). MNMorawenne PeHnHc ®du-
HaHc-1 (0,75 mnpg py6.). Morawenne ApocnaBckaa o06n-34007 (3,5 mnpg py6.). MNoraweHne A6contoT BaHk-
2010 (175 mnH gonn.).

Odbepta ApTyr-2 (0,5 mnpg py6.). Ocbepta MeTpoctpon UnBecT-1 (1,5 mnpg py6.). Odepta AlpoCotos-2 (1,5
mnpg py6.). MoraweHne Anbdad®uHaHc-2 (2 mnpg py6.). MNorawenue Acnak-1 (1,5 mnpg py0.). MoraweHne
Poccua-2010 (2,966 mnpa gonn.).

KaneHpapb cob6bITUM AEeHEXHOro pbiHKa

9 mapTa LIB pasmelyaeT 5-Hen. 6e33anoroBble KpeauThbl
15 mapTa CTpaxoBble nNnaTexm
15 mapTa LIBb pasmeluaeT 6-mec. 6e33anoroBbie KpeauThbl
16 mapTa LIB pasmeLlyaeT 5-Hen. 6e33anoroBble KpeauThbl
17 mapTa BaHku BosspawatoT B LIE 8,9 mnpg py6.
22 mapTa LIB pasmeluaeT 3-mec. 6e33anoroBbie KpeauTbl
22 mapTta Ynnata 1/3 HAOC 3a IV kBaptan 2009 r.
23 mapTa LIB pasmeluaeT 5-Heq. 6e33anoroBble KpeanThbl
24 mapTta Banku Bosspawatot B LIB 2,9 mnppa py6.
25 mapTa Mnartexwu no akumsam n HAOMA
29 mapTa LIB pasmeluaeT 3-mec. 6e33anoroBble KpeauTbl
29 mapTta MnaTexun no Hanory Ha Npubbinb
30 mapTta LIb pa3melyaeT 5-Hed. 6e33anoroBble kKpeauTbl
31 mapTa BaHku Bosspawatot B LIB 1,7 mnpg py6.

5 mapra 2010 r. 8



Fixed Income Daily

thpw\cms | K3nUTAN

Kanenpapsb ocdepr

OaTa Bbinyck O61beM BblI- LleHa odpep- CrtaBka npeabl- HoBas cTtaBka [ata cneayiowen
ocbepTbl nycka, MInH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
py6. %
MBPP-4 5000 100 15,0 9,4 7 mapta 2011
09.03.10 -
Ypananektpomene 3000 100 8,25 8,25 28 chespans 2012
TpaHcKoHTenHep-1 3 000 100 9,5 9,5 26 cpespans 2013
12.03.10 -
Fpanoctpoi 450 100 11,0 11,0 3 mapta 2011
MHBecT-1
16.03.10 A®K Cucrema-1 6 000 100 19,0 9,75 7 mapTa 2013
YpancesasbuH-
18.03.10 ¢opm-7 3000 100 16,0
TrK-1, 1 4 000 100 7,75 - -
XK® BaHk-3 3000 100 15,0 - 16 ceHTA6ps 2010
maBcTpon-
22.03.10 DUHAHC2 4000 100 21,0 - 17 mapta 2011
Kokc-2 5000 100 8,7 - -
AkyTckaHepro-2 1200 100 17,0 - -
23.03.10 CatypH-2 2000 100 16,5 - -
25.03.10 CuTtpoHuke-1 3000 100 16,5 - -
26.03.10 Gofra-2011 1350 100 15,0 15,0 26 mapTta 2011
29.03.10 MexnpombaHk-1 3000 100 13,25 13,25 31 nekabps 2010
TatcdoHabaHk-5 2000 100 15,0 - -
30.03.10 PycCraHgapT-7 5000 100 15,0 - -
Kuncounnorexa- 1500 100 9,0 9,0 29 anpensi 2010
®uHaHc-3
ApTyr-2 500 100 17,0 - -
31.03.10  Mepoctpon M- 1500 100 16,0 - -
BecT-1
Al'poCotos-2 1500 100 17,0 - -
5 mapra 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 e FIMIS

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

=
3

TKoHTUH.02 7000 R 780 17.06.10 24.06.10 14.06.12 4.0 27.8 99.55 79.00 102.00 8.95 3.91 0.28 TOproens
ABTOBA3063 5000 R 960 22.06.10 22.06.10 37 98.82 98.00 99.50 14.02 4.84 0.27 aBTONpOM
ABTOBA3064 5000 R 1850 25.05.10  27.05.10/ 20.05.14 3.0 51.3 100.00 99.50 100.00 18.41 9.22 0.20 aBTONpOM
AsToMUp®-2 2000 R 0.10  23.06.10 23.06.10 3.7 2.01 TOproens
Anaman®206 2000 R 16.00  20.05.10 20.05.10 26 98.01 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.10 15.11.18 106.0 97.75 125 104 000 97.75 98.49 8.80 2.01 4.45 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.03.10 15.09.20 128.3 97.50 | 0.51 230 344 96.75 98.00 8.19 2.07 5.05 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.10 15.10.10 75 101.19 1.52 7.62 2.29 0.56 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70  01.05.10 01.02.12 23.3 101.95 | 0.95 520 99.00 102.25 7.81 2.08 1.65 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.04.10 15.10.12 31.9 98.40 70.00 8.44 1.84 1.80 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.04.10 15.07.14 53.2 97.50 327 369 161 98.00 8.53 1.87 2.70 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.10 15.07.16 775 96.80 15118 95.01 98.00 8.79 1.96 3.61 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.03.10 15.03.14] 15.06.18 49.0 100.9 96.20 81608 96.20 98.19 9.28 1.96 2.65 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.05.10 15.02.17 847 96.00 | 0.85 10 000 95.80 97.30 8.82 190 || 361 JA3/BBB (UHaHCbI
And-02 1000 R 16.00 25.06.10 311210/ 21.12.12 10.0 341 100.79 | 0.39 27411 100.60 100.79 15.05 7.92 0.69 Tenekom
AK BAPC-03 10000 R 1310 27.04.10  05.05.10/ 25.10.11 2.0 20.0 100.75 | -0.15 1601 100.70 100.78 6.98 6.48 0.16 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.04.10 15.10.13 441 100.55 113379 100.20 100.65 13.20 6.45 2.54 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 25.03.10 26.09.11) 19.09.13 19.0 432 105.30 | 0.55 131492 105.30 105.70 10.46 6.65 125 B+// cbipbe
AKpOH-3 3500 R 1385 26.05.10 25.05.12] 20.11.13 27.0 453 106.91 | -0.14 104.16 106.50 10.52 6.46 1.75 B+// cbipbe
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 18.7 98.96 91.01 15.32 7.05 117 B//B+ cbipbe
Amypmet-03 3000 R 0.10  16.04.10 15.04.11 136 meTannyprus
Amypmet-07 6000 R 18.00 31.03.10 30.06.12 28.3 meTannyprus
Apkapa-03 1200 R 01.04.10 31.03.11 131 144 0.19 889 1.30 1.75 clx
AtomaHnpO1 30000 R 10.75  15.02.11 15.02.14 482 100.96 | -0.09 332202 100.95 101.09 1043 10.65 3.09 //BBB- aHepreTuka
ATom3Hnp02 30000 R 10.75  15.02.11 15.02.14 48.2 101.15 | 0.20 24000 100.95 101.15 10.37 10.63 3.10 //BBB- aHepreTuka
BantiHeb-1 1000 R 16.00 27.04.10 04.05.10/ 26.04.11 2.0 14.0 99.91 100.15 101.09 15.48 3.99 0.15 B3/ GaHku
BAHAHA-M-2 1500 R 11,50 12.08.10 12.08.10 54 TOproens
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 5.0 171 101.52 101.20 101.55 6.58 5.23 0.40 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 12.0 35.5 101.50 95.00 5.77 3.68 0.88 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 26.04.10  28.10.10/ 02.05.11 8.0 142 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50 18.08.10 23.02.11 11.9 /Caal/B GaHku
BapeHuesd1 800 R 20.00 05.04.10 04.07.11 16.3 108.95 0.01 13.22 4.58 1.04 notpe6. Tos
Baxetne-1 1000 R 15.00 19.05.10 19.05.10 26 98.57 100.50 101.25 23.01 7.59 0.17 TOproens
BalukupaH3s 1500 R 8.30 14.03.10 09.03.11 124 93.50 90.00 97.00 16.23 2.19 0.83 aHepreTuka
BalwHedTb-01 15000 R 1250 22.06.10 21.1212] 13.12.16 34.0 82.6 106.50 | -0.40 561820 106.32 106.50 9.99 5.85 219 cbipbe
BalHedTb-02 15000 R 1250 22.06.10 21.1212] 13.12.16 34.0 82.6 106.50 | 1.15 6002 106.21 106.50 9.99 5.85 219 cbipbe
BalwHedTb-03 20000 R 1250 22.06.10 21.12.12] 13.12.16 34.0 82.6 106.35 | -0.58 718 680 106.35 106.54 10.05 5.86 219 cbipbe
BenoH 02 2000 R 17.00 26.08.10 28.02.11) 23.02.12 12.0 241 106.00 3006 105.50 106.50 10.56 8.00 0.86 MeTannyprus
Barotmau 2 1000 R 1550 16.06.10 15.12.10 9.6 88.88 | 8.88 32 80.01 88.88 35.05 8.70 0.55 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.06.10 15.12.10 9.6 100.45 100.25 100.86 8.54 4.47 0.70 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 01.09.10  03.09.10/ 27.02.13 6.0 36.4 103.50 96 103.65 103.91 7.78 7.23 0.47 /Ba3/BB- notpe6. ToB.
BUA AVXK A 9440 R 8,50 15.03.10 15.03.40 365.7 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 20.04.10 20.04.10 16 50.50 2.01 99.00 11.94 TOproens
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 6.0 35.9 100.10 101310 99.95 100.10 12.61 6.23 0.41 Bl TOproens
BK-MHeect1 10000 R 925 23.07.10 19.07.13 411 103.85 | 0.60 604 500 103.00 104.45 8.08 4.44 2.74 /Ba3/BB+ Tenekom
BK-MHBecT3 10000 R 1520 13.07.10 14.07.11] 08.07.14 17.0 52.9 109.75 | -0.10 69 700 109.51 109.80 7.61 6.91 1.18 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 9.1 99.95 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50 01.06.10 30.11.10 9.1 100.50 1375 98.15 100.50 7.55 4.22 0.45 BB//BB- Tenekom
BnrTnkBT-4 3000 R 1200 09.03.10 11.03.11] 03.09.13 12.0 427 103.27 8.81 2.90 0.88 BB//BB- Tenekom
BHewwunpb 01 1500 R 1400 19.05.10 221110/ 14.11.12 9.0 329 100.04 | 0.01 12015 100.00 101.00 14.07 6.98 0.60 /B3/B- GaHku

BTB -5 06 15000 R 15.00 22.0410 26.04.10, 17.10.13 2.0 441 101.26 200 000 101.25 101.76 5.35 3.69 0.14 BBB/Baa1/BBB | GaHku

BTb - 6 06 15000 R 1325 14.0410 16.07.10/ 06.07.16 4.0 77.2 102.43 | 0.08 142 329 102.43 102.64 6.49 3.22 0.34 BBB/Baa1/BBB | GaHku

BTBE 24-1-UN 15000 R 970 17.03.10  20.12.11] 10.12.14 22.0 58.1 101.98 101.80 102.40 8.69 2.37 151 BBB/Baa1/BBB | GaHku
BTB24 01 6000 R 1150 07.04.10 05.10.11 194 | 10565 @ 0.23 881067 105.50 105.60 7.80 543 || 134 BBB/Baa1/BBB | Garkv
BTE24 02 10000 R 7.35 10.08.10 14.02.11] 05.02.13 12.0 35.7 102.50 100.00 105.00 4.53 3.55 0.90 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50 1 02.06.10  08.06.10/ 29.05.13 3.0 394 100.56 100.00 7.74 5.21 0.25 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 26.08.10 01.09.10/ 20.02.14 6.0 483 102.35 | 0.25 365 000 101.70 102.35 6.70 5.77 0.47 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 13.05.10 15.11.10/ 06.11.14 9.0 57.0 100.86 | -0.34 100.81 101.28 24.76 242 0.51 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00 13.04.10 07.07.15 65.1 10243 | -0.07 326 200 100.02 102.50 27.23 341 1.89 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 1400 16.03.10  17.06.10/ 07.06.16 4.0 76.3 102.03 101.03 102.06 6.78 342 0.26 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 14.00 16.03.10  17.06.10/ 07.06.16 4.0 76.3 102.16 100.02 102.06 6.32 3.42 0.26 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70 10.03.10  10.12.10/  30.11.16 9.0 82.1 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16 29.0 774 115.10 | 0.10 59 000 114.41 115.20 7.77 6.39 1.94 /Baa3/BBB- cbipbe
asnpHedht4 10000 R 16.70 1 20.04.10  25.04.11] 09.04.19 14.0 110.8 110.55 | 0.15 15 110.36 110.55 6.83 7.53 0.97 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 13.75 29.06.10  28.06.11] 24.06.14 16.0 52.5 121.39 | 040 384 200 121.21 121.53 212 5.65 1.26 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.06.10  29.06.10/ 26.06.12 4.0 28.2 111.85 | 0.35 362 219 111.75 111.80 | -19.21 5.85 0.40 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.04.10 27.10.11 20.1 98.51 10 98.51 102.00 8.13 3.54 144 BBB-/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 48.1 96.06 | -1.44 96.60 8.60 3.75 3.21 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 11.0 99.80 250 000 99.71 100.10 7.46 3.55 0.83 [/Baa2/BB+ GENT]
lasnpomb 2 5000 R 6.54  26.05.10 20.11.13 45.3 /Baa2/BB+ GaHku
aanpomb 3 10000 R 897 12.04.10 10.10.11 195 98.00 [/Baa2/BB+ GaHku
asnpomb 4 20000 R 875  20.05.10 221110/ 15.11.12 9.0 329 100.87 100.40 747 4.32 0.65 [/Baa2/BB+ GaHku
a3npomb 5 20000 R 875 27.05.10 291110/ 221112 9.0 33.2 100.20 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 114 99.25 | 045 3066 99.07 99.25 19.75 9.04 0.75 aBTONpOM
eHepKomn1 2000 R 1200 22.06.10 30.06.10/ 21.06.11 4.0 15.8 100.99 8.14 5.92 0.30 aHepreTuka
mapoOrK-1 5000 R 8.10  30.06.10 29.06.11 16.1 100.40 | 0.10 1283 100.40 100.55 7.91 4.02 117 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 1.0 126 83.50 65.00 102.00 12.54 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 0.4 BB//BB- GaHku
noGakcbank 6O-01 5000 R 9.25 16.08.10 18.02.11] 16.02.13 12.0 36.0 100.80 | 0.35 100 494 100.25 101.00 8.48 4.55 0.87 BB//BB- GaHku
rccot 5000 R 15.00 25.03.10  23.09.10/ 26.03.17 7.0 86.0 102.75 | 0.10 121546 102.60 102.75 10.03 7.28 0.48 BB/ MaLLMHOCTP.
rac 02 1500 R 1200 27.04.10 23.04.13 38.2 96.03 18.31 100.00 14.04 6.23 227 TOproens

[lansCs3206 2000 R 885 020610 04.06.10 30.05.12 3.0 273 101.00 1 99.10 101.00 4.69 4.37 0.24 BB-// Tenexom
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[JlansCe3605 1500 R 15.00 20.07.10 21.07.11 17.0712 17.0 @ 289 | 108.92 107.01 109.99 8.14 6.87 1.19 Tenekom
[OBTr-® 01 1000 R 1450  03.08.10 03.08.10 5.1 17.00 | -2.99 14.00 19.99 42.54 TpaHcnopT
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 5.0 411 1400 = 2.00 1 14.00 18.66 51.64 TpaHcnopT
[rk-01 5000 R 1050  12.03.10 18.03.11/ 08.03.13 ' 13.0 @ 36.7 aHepreTuka
[es.-t0r 01 1000 R 18.00 | 18.05.10 18.05.10 25 0EeBenonmMeHT
[enbtaKp-2 2000 R 596 30.05.10 30.05.10 29 99.55 4318 84.00 99.55 8.09 1.56 0.22 [Baat/ GaHku
[IxendchCul 1 2000 R 16.00 22.04.10 22.04.10/ 20.10.11 2.0 19.9 || 100.10 70.17 101.50 15.35 7.97 0.12 /loTo3BaH TOproens
[vken®un-1 3000 R 9.25 18.03.10 17.03.11 126 95.50 | 0.90 38072 95.06 95.65 14.54 4.83 0.85 TOproens
JMLEHTPo61 1150 R 8.50 05.06.10 26.05.15 63.7 83.00 33645 82.65 83.25 13.51 5.08 3.64 TOproens
[lomoLieHTp1 1000 R 20.00 08.07.10 08.07.10 4.2 2217 TOproens
EABP-3 5000 R 1050 04.05.10  03.11.11] 25.10.16 20.0 = 80.9 | 10440 0.10 175000 104.40 104.50 7.59 5.01 147 BBB/A3/BBB GaHku

EBPP 0106n 5000 R 588 12.05.10 12.05.10 23 100.22 | 0.10 100.10 100.25 4.80 1.46 0.18 AAA/Aaa/AAA | BaHku

EBPP 0206n 5000 R 6.04 22.04.10 21.04.11 13.8 || 100.16 100.10 100.35 6.02 1.50 1.03 AAA/Aaa/AAA | BaHki

EBPP 0306n 7500 R 743 10.03.10 07.09.11 184 |1 100.15 7.52 1.85 1.32 AAA/Aaa/AAA GaHku

EBPP 0406n 3000 R 6.70 18.03.10 12.06.14 52.1 100.23 6.80 1.67 347 AAA/Aaa/AAA | BaHki

EBPP 0506n 5000 R 6.14 14.04.10 09.04.14 49.9 || 100.08 = 0.08 100.50 6.26 1.53 3.42 AAA/Aaa/AAA | BaHki
EBpokomM®K2 3000 R 16.00  10.06.10 10.06.10 33 IC/ (huHaHCh!
EBpokomM®K3 3000 R 16.00  18.06.10 18.06.10 36 IC/ (hyHaHCh!
EBpokomM®K5 5000 R 16.00  16.03.10 15.03.11 12.6 IC/ (h1HaHChI
EBPOMA-01 1200 R 11.00  15.04.10 14.10.10 75 TOproens
ESCK-02 1000 R 8.74 08.04.10 13.04.10/ 05.04.12 1.0 255 aHepreTuka
XKenpopun-1 1500 R 18.00  01.06.10 30.11.10 9.1 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.04.10 04.05.10/ 19.04.12 2.0 259 | 101.02 @ 0.02 100.00 101.00 8.31 8.88 0.15 (buHaHCbI
XKenpopun-3 2000 R 13.00 24.03.10 19.09.12 31.0 || 100.00 13.41 6.48 1.88 (buHaHCbI
)Kene3sobet1 1000 R 1200 21.05.10 20.08.10/ 27.05.11 6.0 15.0 1.57 NpoM3BOACTBO
HKuncou®-2 1500 R 16.00  15.04.10 15.04.10 14 100.06 15.57 7.97 0.10 (buHaHCbI
3aslpocc01 1000 R 18.00 22.04.10 22.04.10 1.7 1.34 0.24 245 359.33 notpe6. ToB.
3eHuT 3060 3000 R 16.00 12.05.10 14.05.10/ 09.11.11 2.0 20.5 | 101.80 = 0.09 25000 101.70 101.80 6.18 7.84 0.18 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  06.04.10 06.04.10 11 100.85 | 0.03 19000 100.85 100.90 6.59 7.95 0.09 B/Ba3/ GaHku

3eHuT 506n 5000 R 1085 08.06.10  09.12.10/ 04.06.13 9.0 39.6 || 102.15 129 873 102.15 102.40 7.96 5.30 0.69 B/Ba3/ GaHku

3eHuT 606n 3000 R 15.00 06.07.10  08.07.10/ 01.07.14 4.0 52.7 || 102.62 102.50 102.65 7.06 7.29 0.32 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.00  10.06.10 09.06.11 154 aBTONpOM
VIKC5®uH 01 9000 R 760 06.07.10 06.07.10/ 01.07.14 4.0 52.7 99.75 | 0.09 150 000 99.30 99.85 8.48 3.80 0.32 1/BB- TOproens
VIKC5®uH 04 8000 R 1846  10.06.10 13.06.11/ 02.06.16 16.0 = 76.1 112.37 | -0.33 112.02 113.00 8.07 8.19 1.08 1/BB- TOproens
Wunpom 02 1000 R 13.00 15.07.10 15.07.10 45 25.00 | -0.50 1 20.00 29.99 25.93 meTannyprus
Wunpom 03 1300 R 9.50 19.05.10 18.05.11 14.7 31.75 | 515 15.50 33.99 193.63 14.92 0.36 meTannyprus
Wuterpa®-2 3000 R 16.75 01.06.10 29.11.11 21.2 || 105.00 @ 0.35 58 195 104.75 105.00 13.84 7.95 1.34 CepBuC
Wutypuer-1 1000 R 9.00 21.04.10 21.04.10 16 99.59 | -0.31 91.00 101.00 12.34 4.51 0.12 cepBuC
WPKYT-0306 3250 R 8.74 18.03.10 16.09.10 6.6 99.85 | -0.15 98.30 100.12 9.22 4.36 0.48 /Ba2/ MaLLMHOCTP.
VipkOHepro1 5000 R 15.50 03.06.10! 28.11.13 45.5 JoT03BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 25.05.10 29.05.10/ 20.11.12 3.0 33.1 100.50 | -0.51 7834 100.40 101.20 16.04 9.38 0.20 cbipbe
Kamaz-®uH2 1500 R 11.25  19.03.10 17.09.10 6.6 100.66 99.81 101.50 10.21 5.57 0.47 aBToONpOM
Kapyc.® 01 3000 R 12.00 18.03.10 12.09.13 43.0 TOproens
Kayctuk 2 850 R 18.00  08.04.10 07.07.11 16.4 99.00 | 0.30 1030 98.45 99.00 20.99 4.53 0.55 XMMUS
Kupos.3a1 1500 R 7430 24.03.10 24.03.10 0.7 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00 23.03.10 23.03.10 0.7 100.00 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00  02.06.10 30.11.11 212 JoTo3BaH/ GaHku
KMMO-0uHO1 1000 R 11.30  16.03.10 16.03.10 0.4 MaLLMHOCTP.
Koxke 02 5000 R 870 18.03.10 22.03.10/ 15.03.12 1.0 248 99.97 90.00 99.95 747 4.34 0.05 meTannyprus
Komoclp. 1 2000 R 18.00 15.07.10  15.07.10/ 14.07.11 4.0 16.6 clx
KOMEMKA 02 4000 R 16.50 19.05.10 15.02.12 23.8 || 107.00 463781 104.83 108.00 13.00 3.84 151 /ICCC+ TOproens
KOMEMKA 03 4000 R 9.80  19.05.10 15.02.12 23.8 99.50 98.00 101.00 10.47 2.46 1.63 /ICCC+ TOproens
Kocmoc®uH1 2000 R 17.00 17.06.10  01.07.10/ 16.06.11 4.0 15.7 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 16.1 103.50 40 000 3.01 8.80 5.54 1.14 [/Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 4.7 99.50 | 0.30 3 99.00 99.80 9.37 3.93 0.35 aHepreTuka
Kyib6A3oT1-2 2000 R 8.80 05.03.10 04.03.11 122 95.64 14.06 4.59 0.82 XMMUS
IlaBepHa 01 1000 R 4.00 08.04.10 08.04.10 12 TOproens
JleHCneyCMY-1 2000 R 16.00  23.03.10 07.12.12 33.7 || 100.35 | 0.35 6650 100.30 100.35 16.72 3.93 1.29 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54 30.07.10 27.01.12 23.2 99.50 | 0.50 23968 98.00 100.00 9.02 4.28 1.64 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02 21.04.10 18.04.12 25.9 95.53 150 96.06 98.24 10.68 4.19 1.75 aHepreTuka
JICP 02 06n 5000 R 1350 05.08.10 08.02.11/ 01.08.13 11.0 = 416 | 100.77 = 0.37 483 106 100.50 100.77 12.77 6.68 0.80 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.00 15.07.10  15.07.10/ 14.07.11 4.0 16.6 98.62 95.25 102.00 21.93 8.60 0.30 B-/B3/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 10.06.10 08.12.11 215 99.46 | -0.44 99.26 99.80 7.56 3.56 155 BBB-/Baa2/BBB- | cbipbe
JTykoitndo6n 6000 R 740 10.06.10 05.12.13 45.8 97.50 | 0.30 20 000 97.40 97.50 8.35 3.78 3.04 BBB-/Baa2/BBB- | Cbipbe
JykoinBO01 5000 R 13.35  09.08.10 06.08.12 29.6 || 11250 @ 0.35 65 996 112.01 112.60 7.76 5.92 2.00 BBB-/Baa2/BBB- | cbipbe
Tlykoitnb002 5000 R 13.35 09.08.10 06.08.12 296 | 111.80 34000 112.01 112.50 8.07 5.95 2.00 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 296 | 111.74 112.01 112.50 8.10 5.96 1.99 BBB-/Baa2/BBB- | Cbipbe
TykoiinBO04 5000 R 13.35 09.08.10 06.08.12 29.6 | 11250 55000 112.31 112.60 7.76 5.92 2.00 BBB-/Baa2/BBB- | cbipbe
TlykoitnBO05 5000 R 13.35  09.08.10 06.08.12 29.6 || 11235 | 0.20 20996 112.10 112.35 7.82 5.92 2.00 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 17.06.10 13.12.12 33.9 || 103.50 10 000 103.50 7.92 4.43 2.30 cbipbe
TykoitnBO07 5000 R 920 17.06.10 13.12.12 33.9 || 10350 @ 0.20 30 000 103.51 103.60 7.92 443 2.30 cbipbe
TykoitnBO18 5000 R 1350  22.06.10 22.06.10 37 102.12 | 0.17 50 000 101.92 101.99 5.98 13.18 0.29 BBB-/Baa2/BBB- | Cbipbe
JykoitnbO19 5000 R 1350 22.06.10 22.06.10 3.7 102.09 101.92 102.00 6.07 13.19 0.29 BBB-/Baa2/BBB- | Cbipbe
TlykoitnB020 5000 R 1350 22.06.10 22.06.10 37 101.95 136 630 101.95 102.00 6.51 13.20 0.29 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.00 28.03.10 25.03.10/ 28.03.11 1.0 13.0 || 103.50 2 103.50 105.00 9.25 meTannyprus
Martut® 02 5000 R 820 26.03.10 23.03.12 25.0 97.59 | -0.06 129 853 97.10 97.55 9.74 4.19 1.70 TOproens
Martonus-1 1000 R 19.00 22.04.10 22.07.10 4.7 TOproens
Macrepb-3 1200 R 17.00 02.06.10 11.06.10/ 30.11.11 3.0 212 | 101.20 601 100.79 101.20 | 127.45 9.31 0.12 oto3gaH// GaHku

MEBPP 0206n 3000 R 1500 01.04.10 05.04.10/ 28.03.13 1.0 374 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 27.04.10 28.10.10/ 23.04.13 8.0 38.2 || 10435 | 0.35 103.80 104.20 8.22 3.58 0.58 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 1500 04.03.10  05.03.10/ 27.02.14 0.0 486 | 100.91 741 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15.00 17.06.10  21.06.10/ 12.06.14 4.0 52.1 102.25 102.06 102.80 6.80 7.31 0.28 B+/B1/ (buHaHCbI

MPTC-05 06 1500 R 16.00  25.05.10 25.05.10 28 98.05 93.00 103.10 26.33 8.14 0.18 /Ba3/BB- Tenexkom



Fixed Income Daily 05.03.10

db YPAACUIE | K3NUTAN

PbiHOK pybneBbIx oGnMrauMﬁ

Bbinyck

ﬂaTa

0GbeM, MIH| Kynou
KynoHa | odepTbl

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

MIM-Baxk 6O-01
MexTpomb-1
Mertceps-®1
Meuen 206
Meuen 406
Meuen 506
MeuenB0-01
MWA-306
MWA-406 un
MWA-506
Mur-¢ 02
MukosiH-206
M-MHAYCTP
M-WHaycTp2
Mupartoprd1
MW3STb-0 01
MKE 0306n
MKE 0406n
MKE 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
OrK-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
N1BAOM 01
Monunnact1
Mpomce6-05
MpoMTp0206
MpoMTp0306
Mpotek®uH1
MpoToH®uH1
Paarynsind2
Paarynaind3

5000 R
3000 R
1500 R
5000 R
5000 R
5000 R
5000 R
1500 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
5000 R
1000 R
2000 R
3000 R

12.75
13.25
12.00

8.40
19.00
12.50
12.50

7.95
12.50
13.50

0.10
13.50

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
775
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
12.00
16.00
17.00
17.00

03.06.10
29.06.10
26.05.10
16.06.10
29.04.10
20.04.10
14.05.10
27.05.10
08.04.10
22.04.10
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
31.08.10
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
26.08.10
04.06.10
26.08.10
29.04.10
09.03.10
25.05.10
31.08.10
220410
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
31.08.10
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
05.05.10
15.06.10
30.03.10
19.03.10

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!

24.02.12

14.07.10
05.08.10!

05.05.10!
16.08.10
22.11.10
16.12.11
01.09.10!
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

22.06.10!
15.04.10

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
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
02.11.11
12.06.12
27.09.11
16.03.12

Mecﬂues Ao

40

24.0
34.0

3.0
18.0
20
20
4.0
15.0
29.0

4.0

40

20

21.0

3.0

2.0

M

Lena

107.50

100.93
99.91

118.70
105.49
103.30
98.03

100.02
101.23

101.70
16.51

102.02

100.27
104.65
101.28
102.27
101.30
103.50

45.98

55.00
91.99
93.82

106.70
98.85
104.70
102.20
100.26

55.58
110.75
101.31
101.20
100.60
109.97
112.80

104.60
106.75
102.55
101.15
102.11
82.50
100.98
98.97

99.85

102.00
101.58
106.35
100.00
39.22
100.00
100.00
55.00

102.00
102.65
105.40
102.95
105.41
51.00
98.28
102.20
68.50
75.49

94.00
94.00

0.

=

5

0.13
0.01
0.70
0.89
0.05

-1.30

0.51

0.15

-0.53

0.

N

5

-0.01
-1.18

0.25
0.75

-0.29

0.10
0.31
0.13
0.25
017

-0.80

0.10

0.05
0.15

-0.05

-0.34
-0.30

0.01

-0.98

0.34

2.38

ToproBblii
obbem, wr

(ocH.+PNC)

47828

100 565
61748
181775
20000

792

1200

8500
19743

16 388
4999

441537

57735
3900
106 000
5000

501553
32400
264
20000
100010

721

66 113

17 230

6000

43 000
50000
28102
43 000

1086

1018
1268

107.41
2.00
70.00
99.93
118.70
105.10
102.60
99.00
101.20
101.54

102.00

80.00
2.00

40.00
91.46
93.00

106.00
98.06

105.00
102.20
100.00

11.16
110.61
100.90
101.21
100.35
109.85
112.50
90.00
104.20
106.50
102.40
101.10
102.10
65.00
2.00

100.00
99.87

102.00
101.31
104.80
99.72
29.00
70.00

10.00

102.00
102.65
105.40
103.01
104.22
2.00
98.00
101.86
42.01
75.49
95.00
90.00
94.00
94.00

108.00

100.40
100.10
118.93
105.68
103.85
105.00
101.50
102.84

104.00
16.50

102.60

102.00
104.65
101.20
103.00
101.49
104.00

89.95

70.00
92.43
97.50

106.70
99.20
105.35

100.79

99.99
111.25
110.04
101.47
100.60
110.10
112.85

104.60
107.25
102.55
101.15
102.22
100.00
100.98

100.07

102.20
102.30
106.59
100.07
49.45
104.00

100.00

102.10
103.00
107.30
103.55
106.85
100.00
102.00
102.20
94.99
75.50

94.69
94.47

noxommm, %

712

8.43

10.47
10.46
10.57
12.01
12.24
10.08

12.62

14.32

5.73
10.41

7.67

893.51

157.21

8.39
8.42

8.86
9.80
418
5.84
6.73

7.66
8.08

7.16

7.28

9.83
13.06

6.66

13.21

9.85
5.62
10.73
7.78
9.04

5.33

63.34

83.25

9.79

337.10

14.26
10.39

16.64
18.66

7.92

6.84

8.01
8.04

8.39

37.59

8.26
712

8.22
8.03

13.42
44.12

21.68

26.19

21.81

591

5.93
419
3.99
295
6.03
2.02
312
3.32

6.62
37.00

9.29

7.46
715
7.38
7.80
4.65
4.67

10.84

0.01
5.04
6.41

5.84
3.86
4.88
5.59
224

7.31
7.88
6.90
6.90
4.31
15.19
12.60

465
5.02
7.29
468
7.32
9.06
8.89
3.88

3.93

5.96
5.99
5.74
3.76
20.34
6.48
6.48

8.21
6.99
6.06
6.99
7.09
0.98
9.64
781
0.01
11.89

9.02
9.02

Aop,
[}

=
3

2.

4

0.24
0.28
1.81
2.05
1.38
0.45

0.36

1.59
0.28

0.37

0.25
0.85
0.16
041
0.65
1.54

0.04

0.25
1.08
0.94

127
1.74
2.24
0.45
1.25

1.26
0.13
0.14
0.28
1.00
191

2.26
215
0.33
0.86
0.28
0.75
0.16
0.19

0.31

0.37
0.37
131
0.15

1.04
1.24
1.14

0.31
0.33
2.16
0.44
0.87

0.96
0.22
1.29
0.53

0.06
1.37

Peittunr
FIMIS

BB/Ba1/BB

[Ba2/
[Ba2/
[Ba2/

B-/B1/
B-/B1/
B-/B1/
B-/B1/
oto3BaH/Ba3/BB
oto3aH/Ba3/BB

/D
lIcc
1/BB-
1/BB-
1/BB-
1/BB-
BB+//

BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
BB+/Ba2/BB
B/B1/
BB+/Ba1/BBB-
BB+/Ba1/BBB-
B+/Ba3/
B+/Ba3/
B+/Ba3/

/B2/B-
Bl
Bl

[Bad/
[Bad/
[Ba3/

1B-
1B-

B3/
/Ba3/B+
/Ba3/B+
/Ba3/B+
/Ba3/B+

B+/Ba3/B

CekTtop

GaHku

GaHku
TOproens
MeTannyprus
MeTannyprus
MeTannyprus
MeTannyprus
(buHaHCbI
(buHaHCbI
(buHaHCbI
MaLLUHOCTP.
notpe6. Tos
CTPOUTENLCTBO
CTPOUTENLCTBO
notpe6. Tos.
[}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.
notpe6. ToB.
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
clx
MaLLUHOCTP.
MaLLUHOCTP.
clx

notpe6. ToB.
GaHku

GaHku

GaHku

GaHku

GaHku
TOproens
XUAMUst

GaHku
MaLLUHOCTP.
MaLLUHOCTP.
TOproens
MaLLUHOCTP.
c/x

c/x



Fixed Income Daily 05.03.10 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 e FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

Paarynaitd4 3000 R 17.00 26.05.10 02.06.11 22.05.13 150 @ 39.2 9415 | -0.34 719 9411 94.48 23.49 9.00 0.91 c/x
Pasrynaitd5 2000 R 17.00 28.04.10  30.04.10/ 23.10.13 2.0 443 3.02 c/x
Paitcpbaitaen-4 10000 R 1350 08.06.10  08.12.11) 03.1213 220 = 457 | 109.00 025 465001 108.90 109.25 8.04 6.18 148 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 22.07.10 28.07.10/ 21.07.11 5.0 16.8 || 104.47 103.75 104.55 6.84 9.07 0.38 yenyru
PenKan-2 3000 R 22.00 11.04.10 15.10.10, 04.04.12 8.0 254 |1 10525 | 0.35 85851 105.15 105.25 12.66 10.37 0.50 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 13.06.10 18.06.10, 06.06.12 4.0 275 || 10350 @ 0.20 6524 103.50 103.64 11.41 11.98 0.26 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 28.05.10  03.06.10/ 26.11.10 3.0 8.9 100.83 96.00 104.00 13.52 8.90 0.22 yenyru

PX[ BO-01 15000 R 940 09.06.10 05.12.12 33.6 || 104.10 | 0.10 31147 104.10 7.86 4.50 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 12.05.10 10.11.10 8.4 100.20 99 100.20 100.45 715 3.66 0.63 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 7.55 12.05.10 07.11.12 32.7 98.75 98.01 99.75 8.23 3.81 2.24 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8,50 07.07.10 06.07.11 16.3 || 101.55 14 567 101.15 101.75 7.39 417 1.20 BBB/Baa1/BBB | TpaHcnopT
PX[-0906n 15000 R 1350 19.05.10  21.05.10/ 13.11.13 3.0 45.0 | 101.60 25000 101.60 101.65 5.59 6.63 0.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 488 || 122.24 8.53 6.12 2.82 BBB/Baa1/BBB | paHcnopt
PX0-1106n 15000 R 1350 26.05.10 28.05.10/ 18.11.15 3.0 69.5 || 101.75 | 0.05 935 101.65 101.75 5.59 6.62 0.22 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 27.05.10 281111 16.0519 21.0 1120 | 11200 029 248 400 111.61 112.10 7.46 6.63 145 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 488 || 102.45 10.99 6.76 2.82 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 1340 13.04.10 07.04.15 62.0 || 103.30 & 0.20 512117 103.30 103.50 12.89 6.47 3.27 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1284 28.06.10 26.12.12] 20.06.16 34.0 = 76.7 | 10485 0.35 799 104 104.76 105.25 11.05 6.11 217 BBB/Baa1/BBB | rpaHcnopt
PX[-1606n 15000 R 1433 14.06.10  13.06.11/ 05.06.17 16.0 = 88.4 | 108.59 @ 0.29 927 458 108.50 108.60 7.29 6.58 1.1 BBB/Baa1/BBB | paHcnopt
PX[-1706n 15000 R 13.02 26.07.10 240713  16.07.18 41.0 @ 101.9 | 107.65 1 107.65 108.90 10.53 6.03 2.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14 15.07.19 53.0 @ 114.0 | 108.60 1 108.62 110.00 10.98 6.07 313 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 26.07.10 27.07.11 08.07.24 17.0 @ 174.7 | 106.99 108.00 108.50 8.22 6.29 121 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.00 05.08.10  05.02.15/ 16.01.25 60.0 = 181.1 | 103.50 @ 0.50 1187 595 103.50 104.00 8.26 4.34 3.77 BBB/Baa1/BBB | TpaHcnopT
PMK-®WH 01 3000 R 8.75  06.04.10 06.04.10 11 99.10 100 273 99.11 99.50 19.47 4.40 0.08 meTannyprus
Poc6aHk-A3 5000 R 1200 05.05.10 16.05.11/ 06.11.13 150 & 44.8 | 104.75 0.05 412 000 104.60 104.90 7.65 5.74 1.04 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 1200 05.05.10 16.05.11/ 07.11.14 150 57.0 | 10460 0.60 402 369 104.60 104.75 7.78 575 1.04 BBB+/Baa3/BB+ | GaHku
Poccenxb 10 5000 R 9.00 11.08.10  10.02.13] 29.01.20 36.0 = 120.6 || 102.60 @ 0.10 266 001 102.60 103.30 8.12 4.37 244 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.00 12.08.10 11.02.13] 30.01.20 36.0 & 120.7 || 102.90 = 0.30 662 835 102.60 103.30 8.00 4.36 245 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 19.05.10 16.02.11 11.7 | 100.80 = 0.10 2079 100.75 100.80 7.16 1.94 0.87 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14] 09.02.17 48.0 @ 845 || 10425 0.40 802 894 104.16 104.25 8.11 4.42 3.16 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 07.04.10  07.10.11] 27.09.17 19.0 & 922 | 104.91 104.50 8.28 5.47 1.33 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10  08.12.11  27.11.18 22.0 @ 1064 ' 100.00 100.00 13.88 6.73 1.39 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10 17.06.10  05.06.18 4.0 | 100.5 & 102.32 20000 5.52 6.80 0.28 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 1010 27.05.10 26.11.12 14.11.19 33.0 = 118.1 | 105.10 = 0.10 1000 104.30 105.50 8.10 4.79 2.23 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 1010 27.05.10 261112 14.11.19 33.0 @ 118.1 | 10540 1.30 52382 105.30 105.50 7.98 4.78 2.23 BBB/Baat/ GaHku
PocT-MaitH1 1000 R 0.10 08.07.10  17.07.10/ 08.07.10 5.0 4.2 TOproens
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 54 96.03 | 0.03 1843 96.05 96.54 18.82 4.34 0.37 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.06.10 01.06.10 3.0 TOproens
PycMacna-2 1000 R 1500 01.04.10 08.04.10/ 29.03.12 1.0 25.2 notpe6. ToB.
PycMope 06 2000 R 18.00 18.03.10  21.06.10/ 14.06.12 4.0 27.8 94.00 notpeb. ToB.
PyccHedptb1 7000 R 13.00 11.06.10 10.12.10 9.4 100.00 6 100.00 105.00 13.35 6.48 0.66 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 6.3 101.90 11.18 7.22 0.44 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 10.75 11.08.10 09.02.11 114 |11 100.30 1 100.20 100.30 10.66 5.34 0.83 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 1.0 18.9 || 100.56 18.15 100.40 3.18 744 0.08 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 14.00 16.04.10 221010/ 13.04.12 8.0 25.7 || 10240 | 0.05 30783 102.33 102.40 9.81 6.82 0.55 BB-/Ba2/B+ GaHku
Pbibkab-1 1000 R 0.01 01.06.10 04.03.10/ 28.02.12 0.0 24.2 2.01 npoM3BOACTBO
CarypHHMO2 2000 R 16,50  21.03.10 21.03.10/ 20.09.11 1.0 18.9 98.00 889 95.00 99.00 72.05 8.44 0.03 MalLLMHOCTP.
CarypHHMO3 3500 R 10.00  07.06.10 06.06.14 51.9 93.00 10 93.00 12.48 5.39 3.08 MalLLMHOCTP.
CB-®uHaHc! 1500 R 1.00 22.03.10 25.06.10 18.06.12 4.0 27.9 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 25.05.10 23.11.10/ 24.05.11 9.0 149 |1 100.00 = 4.00 1 2.01 102.00 18.65 8.98 0.58 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00 22.04.10 21.04.11 13.8 |1 100.71 95.04 104.00 16.19 3.96 0.90 B2/ GaHku
Cesepcranb 50-01 15000 R 14.00 23.03.10 20.09.11/ 18.09.12 19.0 & 31.0 | 108.35 0.35 505910 108.25 108.35 8.32 6.44 1.27 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50 30.03.10 27.03.12 25.2 89.00 3 20.02 89.00 18.01 2.94 1.56 NpoM3BOACTBO
CesKab 04 2000 R 8.75  25.05.10 21.05.13 39.2 1015 = 0.5 9.00 11.30 190.31 21.50 0.57 NpoM3BOACTBO
CesCTABTO2 3000 R 7.70 21.0710 26.07.10/ 17.07.13 5.0 411 99.05 | 0.20 71677 99.05 99.19 10.14 3.88 0.36 aBTONPOM
C3Tenex306 3000 R 860 27.05.10 24.02.11 11.9 | 10025 @ -0.25 20 000 100.41 8.52 214 0.69 BB//BB- Tenekom
C3Tenex406 2000 R 8.10 11.03.10 08.12.11 215 99.50 100.10 8.75 2.03 123 BB//BB- Tenekom
C3Tenex506 2000 R 7.78 | 25.05.10 01.06.10/ 21.05.13 3.0 39.2 99.88 | -0.24 100.20 100.49 7.89 1.94 0.23 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  05.05.10  09.08.11 24.07.19 17.0 = 1143 | 107.30 110 255 107.30 107.70 8.04 2.72 124 BB//BB- Tenekom
Cubmps-01 2300 R 18.00 20.07.10  29.05.10/ 17.07.12 3.0 28.9 || 100.30 = 0.30 1594 100.00 100.40 -9.55 8.95 0.26 TpaHcnopT
CubmeTnHO1 10000 R 1350 22.04.10  20.10.14/ 10.10.19 56.0 = 116.9 || 109.80 @ 0.60 91200 109.65 110.49 11.02 6.13 3.15 meTannyprus
CubmeTnH02 10000 R 1350 22.04.10  20.10.14/ 10.10.19 56.0 = 116.9 || 109.60 = 0.20 420914 109.45 110.00 11.07 6.14 3.14 meTannyprus
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 6.6 101.20 2000 100.11 102.50 7.57 4.80 0.48 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11] 08.08.13 18.0 & 418 | 101.50 025 25000 101.25 102.50 8.54 4.67 1.27 BB/ Tenekom
CHBYPXong1 1500 R 1047 06.05.10 01.11.12 325 99.81 10.82 5.23 2.09 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70  22.07.10 22.07.10 4.7 99.00 notpe6. ToB.
CuHeprusi-3 2500 R 10.00 23.08.10 24.02.11/ 18.08.14 120 @ 543 98.50 notpe6. ToB.
Cunteppa 1 3000 R 1750 05.08.10  09.08.10/ 01.08.13 5.0 416 | 10341 030 103.05 103.90 9.06 8.44 0.40 Tenekom
Cuctlanc 1 3000 R 15.00 13.04.10 15.04.10/ 08.04.14 1.0 49.9 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.04.10 21.04.10/ 15.04.14 2.0 50.1 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10  15.03.10/ 07.03.13 0.0 36.7 || 103.51 | 0.56 114 021 103.51 103.60 9.15 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14 30.0 = 54.1 113.80 | 0.20 219453 113.80 113.99 8.58 6.46 1.98 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 03.06.10 041212 24.11.16 340 @ 81.9 | 10960 @ 0.10 1005 003 109.55 109.65 8.64 5.69 2.18 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 23.03.10 25.03.10 21.09.10 1.0 6.7 102.50 20624 102.51 103.00 | -17.64 10.70 0.07 B-/B3/ Tenekom
CKB-6aHk 1 1000 R 16.00  18.03.10 24.06.10 3.8 102.62 100.00 102.70 7.54 3.89 0.28 B-/B2/ GaHku
COPYC KAM2 1500 R 08.04.10 05.04.12 25.5 TOproens
CneyCrp2 1 2000 R 20.05.10 20.05.10 26 35.20 0.40 70.00 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 25.05.10 25.05.10 2.8 60.50 21.00 99.99 838.70 11.54 0.02 TOproens
C1WHayctpt 1000 R 08.07.10 07.07.11 16.4 20.00 230.83 0.41 CTPOUTENLCTBO
CrpTpras02 5000 R 849 16.07.10 13.07.12 28.8 9152 | 077 100 042 91.52 91.84 13.15 4.62 191 CTPOUTENLCTBO
CrpTpras03 5000 R 16.00 15.04.10 19.04.10 11.04.13 2.0 37.8 || 102.58 100.01 101.20 -4.89 7.78 0.14 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11, 15.0212 120 @ 238 98.75 | 0.25 240 676 98.75 100.28 17.28 7.83 0.80 CTPOUTENLCTBO

Cypoctpb-2 1000 R 1750 11.06.10 11.06.10 33 102.20 | 0.30 2800 102.00 102.25 9.21 8.54 0.25 B3/ GaHku



Fixed Income Daily 05.03.10

db YPAACUIE | K3NUTAN

PbiHOK py6neBbIx obnuravuii

Bbinyck

06bem,
MIH

KynoH,

%

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

CypoctpB-3
Catnlpynn1
TatTenekom 4
Tardonab 4
Tardonab 5
Tardonab 7
TB3 03
TrK-101
TrK-102
TrK-10 061
TrK-10 062
TrK-2-01
TrK-4 06.1
TrK-6MnB-1
TrK-8 01
TepHa-® 02
TexMuscr-1
TexHukonb®
TMK-03 06n
Tonknura-2
TpaHcaapo-1
TpaHcKoHT1
TpacKpen1
TpatcKpen2
TpancKpend
TpaHcmalw-2

TpaHcHedTb-01

TTC 01
TiomeHaHpr2
YIMK-Y3aMo1
YMMO 3
YpanBar3¢2
Ypancu6IiK1
Ypancu6lK2
Ypancu6llK3
Ypancu6lK4
Ypancu6Ks
YPCABaHk 5
YPCABaHk 7
YPCABaHk 8
YpCU 6O-01
YpCW cep06
YpCW cep07
YpCW cep08
YdpaoitnOn-1
®CK EQC-02
OCK EQC-04
XKO BaHk-2
XKO BaHk-3
XKO BaHk-4
XKO BaHk-5
X-MCrpoitP1
X-MCrpoiiP2
LleHTp-nHB2
LlentpTen-5
Yepkusoso1
YTn3 0106
YTM3 0306
YTn3 60-01
LllaHcKan1
JiiplOHPPI01
OMAnbsHE 1
OHeproCr-1
OHeprLieHT
ONKONH1
tOHuacTpym2
tOHMMunK 01
tOHTaitn-01
IOTK BO-01
IOTK BO-04
OTK-05 06.
t0Taiip-® 03
AkyTckaH02

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

17.00
11.70
16.00
13.00
15.00
13.75
10.00.

775
16.99

7.60

9.75
18.00

7.60
10.50

8.80

1.00
24.00
17.00

9.80
20.00
16.95

9.50

7.29
15.00
10.30

8.50
13.75
22.85

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

08.03.10
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
31.08.10
03.06.10
25.05.10
13.05.10
07.05.10
27.05.10
11.03.10
17.08.10
10.06.10
28.04.10
31.08.10
15.06.10
15.06.10
08.07.10
12.08.10
24.05.10
11.05.10
01.04.10
31.08.10
17.06.10
31.03.10
23.06.10
22.07.10
26.08.10
22.07.10
22.07.10
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
14,0410
21.04.10
14.04.10
13.07.10
29.06.10
31.08.10
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

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!
28.02.11

01.06.10!
31.08.10!

03.11.10!
12.03.10

23.12.10

18.08.10
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!

03.09.12
15.05.12
01.11.12
01.06.11
210312
14.42.12
18.06.10
11.03.14
01.07.14
17.06.10
06.02.13
30.08.11
31.05.12
210212
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
29.12.10
21.07.11
23.02.12
19.01.12
19.01.12
18.10.11
19.07.12
09.04.15
011112
17.41.11
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
14.42.10
08.03.12

6.0
20

1.0
10.0

0.0
16.0

1.0
21.0

0.0
1.0

0.0
8.0
20
20
50
40

8.0
220

40

40
20.0

3.0

M M

305
268
325
15.2
250
33.9

49.0
52.7

357
18.2
273

26.6
204
15.0
245
11.6

443
364

217
16.4
115
111.9

252
242
278

72
10.0
16.8
241
229
229
19.8
29.0
62.1
325
208
247
376

Lena

102.00
94.10

101.75
102.45
100.82
102.10
94.91

101.49
111.24

105.00
97.99
100.80

100.44
101.20

101.99
100.60
100.15
105.20
102.80
100.50
102.68

100.00

100.31

102.49
101.76
103.54
106.00
102.06
101.55
105.00
101.00
102.00
101.00
100.35
100.31

100.33
99.50
101.80
100.52
103.73
101.05
100.00
99.95
102.62
100.60
100.50
99.85
93.00
101.00

1.00

38.06

101.99

91.53
103.05
104.83
100.00

-0.90

0.50
0.15

-0.10

1.49

0.35

0.15

-0.09
-0.02

-0.05

-0.04

0.04
0.01

-0.45

0.13

-0.05

021

0.29

0.09
0.19
0.45

0.71

-0.17

ToproBblii

obbem, wr
(ocH.+PC)

3100

125 304

147 666

27000

14 551

220 841

147 000

136 000

119 000

5001
1

91136

145
45619

1240
331995
2
90 021

49 600
52313

3227
8000
4419

17 000
7000
1536

117 648

30 662

210

oo

90.49
101.25
99.96

102.10
95.01
99.96
110.36
98.00

104.25
18.06
100.45

101.00

102.20
100.50
100.09
105.40
102.80
99.90

103.30

99.95

100.86
97.00

102.40
101.76
103.01
102.00
101.00
101.60
104.70
70.00

102.00

100.35
100.10
97.00
100.10
99.50
101.80
70.07
103.73
100.75
17.47
18.00
102.20
100.62
100.40
99.68
93.01
101.00

0.34

27.92

98.35
102.55
102.51
99.80

101.03

100.00
101.95
102.45

102.49

101.49
111.60

105.00
100.00
101.50

101.20

102.69
100.75
100.17
105.70
102.95
100.50
103.80

101.30

101.50

102.49
101.99
110.00
110.00
102.00
102.00
105.50

100.75
102.00

100.01
101.85
100.35
103.75
101.10
104.00
100.00
102.55
101.80
100.50
99.85

102.50

1.50

48.19

99.10
104.50
105.50

13.04

5.36

0.55
10.93

-24.74
8.02

741
15.48
9.82

-0.13

13.64

-22.36

7.90

719
12.96

745

16.17

9.64

971

12.03

6.27
9.60

5.14
5.51

2.30
7.76
6.54
13.62
9.34
7.50

23.06
16.35

56.37
9.24

746

15.47

11.10

31.14

8.64

6.81

8.21

13.46

13.20

9.19

9.58

9.56

7.20
778
767

8.91
12.64
10.19

0.50

9.63

8.31
6.20
7.84
6.33
742
6.72
5.25
3.81
7.62

8.55
3.87
2.60

8.44
4.83

8.29
4.7
3.63
™
5.00
4.22
13.35

3.84

8.95

8.76
7.10
843
7.76
6.9
493
561
7.40
528
518
7.95
477

4.10
3.66
8.57
372
3.36
3.70
8.98
4.99
171
461
6.33
4.74
5.36
8.15

32.94

7.86

9.81
2.66
271
3.76

Aop,
eT

=

0.43
1.67
0.18
1.04
0.07
0.70
0.22
0.05
1.15

0.48
0.23
0.87

0.46
0.86

0.56
0.03
0.27
0.72
1.18
0.43
328

0.08

0.26

0.28
1.13
0.45
148
0.76
1.36
1.94
0.1
1.40
0.83
0.04
0.10

0.28
1.38
0.18
0.04
0.56
0.14
0.13
0.36
0.31
0.98
1.03
0.26
0.51
1.33

0.13

0.20
1.38
2.09
0.24

Peittunr
FIMIS

B3/

B2/
B2/
B2/

Bl

/B1/B

BB+/Ba2/
/Ba1/BB
/Ba1/BB
/Ba1/BB

/Baa1/BBB

B+/
B+/
B+/
B+/
B+/
B+/Ba3/
B+/Ba3/
B+/Ba3/
BB-//B+
BB-//B+
BB-//B+
BB-//B+

/Baa2/BBB
/Baa2/BBB
/Ba3/B+
/Ba3/B+
[Ba3/B+
[Ba3/B+

B1/
B//BB-

JoTo3BaH/
JoTo3BaH/
JoTo3BaH/

B1/B
/B1/B
B1/B

BB/

CekTtop

GaHku
CTPOUTENLCTBO
Tenekom
GaHku

GaHku

GaHku
MaLLUHOCTP.
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
aHepreTuka
NPOU3BOACTBO
TOproens
NPOU3BOACTBO
NPOU3BOACTBO
TOproens
TpaHcnopT
TpaHcnopT
GaHku

GaHku

GaHku
MaLLUHOCTP.
cbipbe
TOproens
aHepreTuka
MeTannyprus
MaLLUHOCTP.
MaLLUHOCTP.
(buHaHCbI
(pUHaHCbI
(buHaHCbI
(bUHaHCbI
(pUHaHCbI
GaHku

GaHku

GaHku
Tenekom
Tenekom
Tenekom
Tenekom
TOproens
aHepreTuka
aHepreTuka
GaHku

GaHku

GaHku

GaHku
CTPOUTENLCTBO
CTPOUTENLCTBO
GaHku
Tenekom
notpe6. ToB.
NPOU3BOACTBO
NPOU3BOACTBO
NPOU3BOACTBO
TOproens
TpaHcnopT
MaLLUHOCTP.
aHepreTuka
aHepreTuka
(buHaHCbI
GaHku
notpe6. ToB.
NPOU3BOACTBO
Tenekom
Tenekom
Tenekom
TpaHcnopT
aHepreTuka



Fixed Income Daily 05.03.10 Gﬁb YPANCUB | KannTAn

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 9.1 100.10 100.00 8.01 4.00 0.67 [Ba1/BB+ MyHULMNanbHbIi
Bonrorp061 700 R 9.00 17.06.10 17.06.10 35 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 18.05.10 15.05.12 26.8 95.99 © -0.01 81.11 10.84 413 1.32 1/BB- MyHULMNanbHbIA
BopoHex063 500 R 10.25  28.06.10 27.06.11 16.0 101.40 = 0.10 23 100.00 101.39 9.18 5.04 1.05 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.03.10 241110 89 99.16 = -0.34 98.71 99.75 9.10 222 0.37 B MyHULMNanbHbIA
VpkO6n31-4 1200 R 725 26.05.10 26.05.10 28 99.89 98.01 100.10 7.90 2.51 0.21 B MyHULMNanbHbIA
VipkO6n31-5 2200 R 7.70 | 25.06.10 26.10.11 20.1 98.75 652 98.00 98.75 9.34 2.61 0.86 B MyHULMNANbHbI
VipkO6n31-6 3800 R 920 15.04.10 22.11.12 33.2 98.65 95.50 99.00 10.56 3.65 117 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840 31.05.10 29.08.11 18.1 98.47 98.05 99.10 9.97 213 1.07 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 03.06.10 29.11.12 334 99.50 9000 99.50 100.00 9.51 2.39 2.02 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 31.03.10 26.06.13 404 90.00 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 990 13.05.10 10.05.12 26.6 100.00 1 95.01 100.00 10.00 4.94 112 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05 04.03.10 02.06.11 15.2 || 108.33 8.40 4.38 0.68 BB-// MyHUL@NanbHbIi
Kapenus 2 1000 R 787 15.04.10 14.04.11 13.6 9844  -0.46 98.00 98.90 9.66 3.99 0.82 BB-// MyHULMNANbHbIV
KOMMU 68 06 700 R 1050  14.04.10 14.10.10 75 100.70 100.45 101.50 9.48 5.20 0.54 BB/Ba2/ MyHULMNaNbHbIA
KOMW 78 06 1000 R 9.00 23.05.10 22.11.13 453 97.85 @ -1.65 92.70 99.50 9.23 4.56 2.57 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.10 03.12.15 70.0 88.14 10.02 4.24 3.75 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 33.9 95.00 90.00 28.69 3.67 1.57 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.64 13.05.10 08.11.12 32.7 105.50 « 0.40 7500 105.50 105.69 7.96 2.75 151 BB+/Ba2/BB+

leH06n-206 800 R 14.01  09.06.10 08.12.10 9.3 104.57 = 042 104.00 7.87 6.68 0.68 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 11.06.10 05.12.14 57.9 113.50 11670 112.01 114.00 8.62 5.38 3.44 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00  26.06.10 26.12.10 9.9 102.98 100 000 102.80 102.97 6.27 4.84 0.75 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 534 99.97 0.11 33 99.15 100.58 7.73 3.97 3.49 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.00 30.07.10 30.07.10 5.0 100.75 = 0.20 9540 100.48 100.75 6.18 3.94 0.38 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 64.6 99.30 1.75 177 450 98.70 99.30 7.79 4.02 4.07 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 28.2 10145 = 040 248 185 101.41 101.45 744 3.93 1.99 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 88.7 97.40 1.1 20937 056 97.80 98.00 8.00 4.10 5.18 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 21.8 101.25 ' 045 10 000 101.02 101.60 7.36 3.94 1.57 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 30.6 100.37 7.80 3.95 2.08 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 79.8 98.50 1.30 245749 98.46 98.80 7.81 4.03 4.72 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop58-06 15000 R 10.00  01.06.10 01.06.11 15.2 103.60 = 0.06 12 825 103.55 103.75 7.14 243 1.1 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop59-06 15000 R 10.00  15.03.10 15.03.10 0.4 10011~ -0.04 43 608 100.11 100.14 6.72 2.46 0.03 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop61-06 15000 R 15.00  03.06.10 03.06.13 39.6 121.10 7.84 3.12 2.50 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop62-06 20000 R 16.00  08.03.10 08.06.14 51.9 122.19 7.85 3.23 3.02 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.00  10.03.10 10.12.13 45.9 125.00 1 124.51 7.56 2.96 2.76 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.58 12000 R 10.00  30.03.10 30.03.10 0.9 100.07 = 0.06 8908 100.04 100.11 9.04 4.98 0.07 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.68 12000 R 9.00 20.04.10 19.04.11 13.7 99.45 = -0.05 605 99.23 99.45 9.73 4.51 0.97 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.00 21.04.10 16.04.14 50.2 92.10 1.10 12215 92.10 92.29 10.67 4.33 3.12 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.06.10 11.06.13 39.9 97.52 0.71 12830 97.52 97.99 10.58 4.60 1.75 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00  05.05.10 15.03.12 248 | 11167 @ -0.03 111.20 111.88 9.96 7.51 1.25 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 22.04.10 20.10.11 19.9 99.70 1.00 1010 99.50 99.90 8.25 3.98 1.05 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825  27.05.10 17.11.12 33.0 98.70 3690 97.50 99.00 9.10 4.14 145 B+/oTo3BaH/ MyHULMNANbHbI
003 25059 41000 R 6.10  21.04.10 19.01.11 10.7 100.35 = 0.13 36 500 100.25 100.55 5.81 1.52 0.81 BBB/Baa1/BBB | roc. Gymaru
003 25061 42513 R 580 05.05.10 05.05.10 21 100.20 24700 100.15 100.25 4.70 144 0.16 BBB/Baa1/BBB | roc. Gymaru
003 25064 45000 R 1190  21.04.10 18.01.12 229 11015+ 0.12 272251 110.00 110.14 6.28 2.69 1.60 BBB/Baa1/BBB | roc. Gymaru
003 25065 46000 R 12.00 31.03.10 27.03.13 37.3 115.00 = 0.25 78713 115.00 115.25 6.73 2.60 244 BBB/Baa1/BBB | roc. Gymaru
003 25066 40000 R 10.55 07.04.10 06.07.11 16.3 BBB/Baa1/BBB | roc. Gymaru
003 25067 39517 R 11.30  21.04.10 17.10.12 32.0 111.75 065 14725 111.50 111.97 6.56 2.52 2.16 BBB/Baa1/BBB | roc. Gymaru
003 25068 44817 R 12.00 25.08.10 20.08.14 54.4 118.85 ' 0.60 141990 118.70 118.85 7.14 5.04 3.42 BBB/Baa1/BBB | roc. Gymaru
003 25070 10000 R 10.00 31.03.10 28.09.11 191 105.11 500 001 106.30 6.63 4.74 1.35 BBB/Baa1/BBB | roc. Gymaru
003 25071 20000 R 8.10  02.06.10 26.11.14 57.6 103.50 1 103.50 104.50 7.34 3.90 3.70 BBB/Baa1/BBB | roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 35.2 100.90 = -0.30 1475 000 101.20 101.60 6.91 3.67 248 BBB/Baa1/BBB | roc. Gymaru
003 25073 45000 R 6.85 04.08.10 01.08.12 294 100.94 = 049 10143 909 100.90 100.94 6.52 3.51 212 BBB/Baa1/BBB | roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 325 97.43 99.50 7.07 6.16 2.34 BBB/Baa1/BBB | roc. Gymaru
003 26199 40291 R 6.10  14.04.10 11.07.12 28.7 99.50 0.35 125 000 99.20 99.50 6.48 1.53 2.06 BBB/Baa1/BBB | roc. Gymaru
003 26202 10000 R 1120 24.03.10 17.12.14 58.3 116.85 = 0.35 183017 116.70 116.90 7.22 2.39 3.54 BBB/Baa1/BBB | roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 29.6 10250 = 125 2 101.30 102.90 6.50 3.89 1.50 BBB/Baa1/BBB | roc. Gymaru
003 46003 18649 R 10.00 14.07.10 14.07.10 44 101.87 300 001 101.50 4.78 4.89 0.35 BBB/Baa1/BBB | roc. Gymaru
003 46014 58290 R 8.00 10.03.10 29.08.18 103.4 || 100.00 & 0.15 23918 100.00 100.20 7.24 3.99 297 BBB/Baa1/BBB | roc. Gymaru
003 46017 80000 R 750 12.05.10 03.08.16 78.2 96.95 0.05 32891 96.25 100.00 7.56 1.93 4.51 BBB/Baa1/BBB | roc. Gymaru
003 46018 128934 R 8.50  10.03.10 24.11.21 142.8 || 99.15 1.00 35000 96.20 99.50 747 2.14 6.80 BBB/Baa1/BBB | roc. Gymaru
003 46019 26000 R 31.03.10 20.03.19 110.1 65.33 392 035 73.00 8.59 5.69 BBB/Baa1/BBB | roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 315.7 | 92.00 4.40 111889 92.00 93.25 7.76 3.74 10.87 BBB/Baa1/BBB | roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 102.7 || 8925 | -0.15 4623 537 89.60 93.99 7.84 3.91 5.78 BBB/Baa1/BBB | roc. Gymaru
Mex3aobn2 1000 R 9.75 27.05.10 26.11.10 89 99.53 94.06 102.00 10.66 4.86 0.64 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 11.03.10 09.09.10 6.3 99.50 8.04 171 0.47 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 13.05.10 11.08.11 175 98.16 = -0.84 95.51 99.10 9.28 1.93 1.26 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 24.03.10 20.06.12 28.0 95.70 0.69 90 000 95.70 96.90 9.38 1.82 1.93 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30 25.03.10 19.12.13 46.2 101.50 = 0.75 13424 101.10 101.50 8.58 2.28 141 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 14.05.10 10.05.13 38.8 114.99 113.51 115.50 8.72 3.25 2.14 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.04.10 11.04.13 37.8 98.75 1.05 13024 96.71 98.65 8.89 2.01 1.77 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880 27.05.10 26.05.11 15.0 100.58 « 0.08 69 914 100.01 101.00 8.45 2.18 0.90 BB//BB- MyHULMNANbHbIA
Tomek 1 500 R 8.50  20.05.10 20.05.10 26 99.95 0.15 5 99.85 99.95 9.02 212 0.20 MyHULMNAnbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 221 97.65 1000 97.41 98.40 9.13 3.57 115 11B- MyHULaNanbHbIi
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 34.0 98.54 98.40 98.69 7.94 3.54 1.75 11B- MyHULaNanbHbIi
Tomck.06-7 2500 R 13.50  27.05.10 27.11.13 455 | 105.50 7595 105.25 105.80 10.33 3.12 1.76 //B- MyHULananbHbIi
Yamypus-2 1500 R 840 17.07.10 15.07.12 28.8 93.52 94.95 95.50 11.93 4.45 1.94 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 05.06.10 05.06.11 15.3 99.00 5000 93.01 8.88 3.98 1.10 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 20.04.10 17.04.12 25.9 92.30 80.01 98.00 11.95 2.02 1.75 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 09.03.10 04.06.13 39.6 99.43 9.72 2.36 222 /Ba2/ MyHULMNANbHbIA
AkyT-07 06 2500 R 780 22.04.10 17.04.14 50.2 95.90 0.10 93 803 96.00 97.80 9.78 2.03 2.34 BB//BB- MyHULMNanbHbI
ApO6n-06 2000 R 7.00 20.04.10 19.04.11 13.7 98.41 -0.09 97.50 99.80 8.57 3.55 0.81 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75  30.03.10: 30.03.10 0.9 100.04 = 0.09 37 246 100.02 100.05 6.32 1.68 0.07 BB-// MyHULMNanbHbIi



Fixed Income Daily 05.03.10 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 0.9 | 10050 & 0.01 2.34 4.54 0.07 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.06.10 28.06.1C 39 | 101.01 | -0.01 4.99 4.08 0.31 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 15.8 || 10248 | 0.07 7.20 451 1.19 BB/Ba3/ GaHkun
Ak bars-12 225§ 10.25|  03.06.10 03.12.12 335 | 105.12 | 0.20 8.12 4.88 2.32 BB/Ba3/ GaHkun
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 282 || 103.76 | 0.88 6.42 3.95 2.06 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.1Z| 16.0 = 403 || 10475 | 091 543 442 1.21 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.06.10 09.12.10  09.12.1€| 9.0 | 702 | 101.15 7.03 4.26 0.72 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220810 220212 220217 240 | 849 | 100.62 8.28 429 178 BB-/Baa2/B+ | GaHku
Alrosa-14 500 § 888  17.05.10 17.11.14 57.3 | 10847 | 0.23 6.74 4.09 3.76 B/Ba3/B+ Chbipbe
BoM-10 300 § 7.38  26.05.10 26.11.1C 89 | 10365 | 0.05 2.30 3.56 0.70 BBB/Baat/ GaHkmn
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 122 || 102.15 3.99 6.12 0.93 BBB/Baa1/ GaHKu
BoM-13 500 § 7.34  13.05.10 13.05.1% 389 | 106.36 | 0.15 5.15 3.45 2.79 BBB/Baa1/ GaHkun
BoM-15 300 § 750 250510 251110 251118 9.0 | 69.8 | 101.35 | 0.24 5.56 3.70 0.69 BBB/Baat/ GaHkmn
BoM-17 400 § 681 10.05.1C 10.05.17 875 | 9952 | 1.4 6.89 342 5.49 BBB/Baat/ GaHKun
Business Alliance-12 8323R 8.88  25.04.10 25.04.12 26.1 (bvHaHCbI
Credit Europe Bank-10 250 § 7.50  13.04.10 13.04.1C 14 | 10048 = -0.02 3.09 3.73 0.11 /Bat/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.05.10 01.11.1C 8.1 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.10 05.04.1C 1.1 MaLLUHOCTP.
EURDEV-14 500 § 7.38  29.03.10 29.09.14 55.7 | 107.88 | 0.22 541 342 3.78 BBB/A3/BBB GaHkun
Eurochem12 300 § 788  21.03.10 21.09.12 31.1 | 102.10 6.96 3.86 221 BB-//BB- Xumus
Evraz-13 1050 § 888  24.04.10 24.04.12 383 | 104.63  0.00 7.20 4.24 264 BB-/B1/B+ meTannyprs
Evraz-15 750 § 825 10.05.10 10.11.18 69.3 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950 24.04.10 24.04.1€ 99.1 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1013 12.05.10 12.05.1% 389 [Caal/D Cblipbe
Gazbank-10 CLN 100 § 9.75  17.05.10 17.05.1C 25 B2/ GaHkun
Gazprom-10 1000 € 780 27.09.10 27.09.1C 6.9 | 103.36 | -0.02 175 7.55 0.56 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.10 15.11.1C 8.6 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 13.9 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 33.7 | 10284 | -0.12 343 443 2.60 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.10 15.11.12 329 | 9463 | 0.00 5.04 1.53 2.53 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63 01.09.10 K 365 | 11335 0.17 479 4.25 2.63 /Baa1/BBB Cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 446 || 10338 @ 0.15 5.44 6.36 322 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 412 | 10416 | 0.05 3.20 2.16 3.12 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.04.10 37.8 | 10746 @ 0.17 473 342 2.7 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.07.10 415 | 10838 | 0.23 481 3.46 3.00 BBB/Baa1/BBB | [cbipbe
Gazprom-14 780 € 503  25.02.11 485 | 10362  0.27 3.99 4.85 3.63 BBB/Baa1/BBB | [cbipbe
Gazprom-14_07_31 1250 $ 813  31.07.10 53.7 || 111.30 @ 017 5.32 3.67 3.70 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.10 56.8 || 10349 = 0.15 4.46 5.18 4.10 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 A 63.9 || 10397 = 0.17 4.93 5.65 4.38 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.1¢ 60.0 | 11427 | 0.08 3.35 7.1 4.19 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621/ 22.05.10 22.11.1€ 819 | 10125 -0.13 5.98 3.07 5.35 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.1C 22.03.17 85.9 99.00 0.39 5.24 5.19 5.66 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 021110 02.11.17 934 | 99.71 0.14 541 5.46 6.19 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.1€ 9.8 | 10427 | 0.27 5.83 6.34 6.26 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.04.10 11.04.1€ 98.7 | 109.80 = 0.42 6.57 37 5.83 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 § 925 23.04.10 23.0412 23.04.1¢| 26.0 | 1113 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.2C 120.7 || 10585 | 0.23 5.34 3.40 3.1 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51  07.03.10 07.03.22 1462 | 96.13 | 0.00 6.99 3.39 7.89 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.10 28.04.14 28.0434 51.0 @ 2941 | 11362 | 042 4.95 3.80 344 /Baa1/BBB cblpbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 3343 9761 | 037 7.49 373 | 1159 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.1C 54 | 100.70 491 324 0.43 /Baa2/BBB- GaHkun
Gazprombank-10-2 700 § 365 06.04.10 06.04.1C 1.1 99.87 5.14 0.86 0.09 /Baa2/BBB- GaHkm
Gazprombank-11 300 § 797 15.06.10 15.06.11 156 | 10491 @ -0.26 4.00 3.80 1.20 /Baa2/BBB- GaHku
Gazprombank-13 500 § 793 28.06.10 28.06.12 404 || 106.12 5.87 3.74 2.87 /Baa2/BBB- GaHkmn
Gazprombank-15 1000 § 6.50  23.03.10 23.09.1¢ 67.7 || 9948 6.61 3.27 447 /Baa2/BBB- GaHku
Gazstream-13 647§ 563  22.07.10 22.07.12 412 1| 10352 | 0.13 449 2.72 3.05 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950  11.04.10 11.04.1C 1.3 | 100.00 9.32 475 0.10 [Ba3/B+ GaHku
HCFB-11 500 § 11.00)  20.06.10 20.06.11 158 || 103.88 | 0.12 7.78 5.30 1.18 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 175 || 100.64 | 0.00 11.24 5.84 1.28 [Ba3/B+ GaHKun
11B-10-2 200 € 9.00  06.07.10 06.07.1C 42 99.25 | -0.53 10.73 9.07 0.32 B/B1/BB- GaHkmn
11B-13 200 § 11.00)  15.08.10 15.02.1% 36.0 | 100.75 | -0.01 10.69 5.46 2.46 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.05.10 20.11.1C 8.7 Toprons
Income-Lada-11 CLN 388 18.00  23.03.10 20.06.11 15.8 Toproens
KuzbasRazrezugol-10 200 § 9.00/ 12.07.10 12.07.1C 44 99.98 9.01 4.50 0.34 B3/ meTannyprus
KZOSRU-11 200 $ 925 30.04.10 30.10.11 20.2 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975 26.04.10 26.04.12 26.2 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.05.10 05.11.14 56.9 | 10444 | 0.24 5.29 3.05 3.95 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 884 | 10166  0.29 6.07 3.13 568 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-19 600 § 7.25  05.05.10 05.11.1¢ 117.8 || 10340 = 0.26 6.76 351 6.78 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.06.10 07.06.22 1493 || 96.94 | 0.34 7.03 343 8.08 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 $ 888 10.03.10 10.03.11  10.03.1€ 120 & 733 || 99.74 9.14 445 0.92 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 16.8 || 10472 | 0.46 6.13 4.66 1.28 BB/Ba1/BB (DUHaHCbI
Mirax-10 100 § 13.50  28.05.10 28.05.1C 29 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945/ 20.03.10 20.03.11 12.7 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 19.6 | 10549 & -0.03 2.87 6.11 1.53 || BBB+/Baal/BBB+ | MyHMUMNAmbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.1€ 808 || 99.82 | 0.5 5.03 5.07 5.56 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.04.10 14.10.1C 75 | 10361 | -0.01 2.40 4.04 0.59 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.07.10 28.01.12 232 || 106.25 | 0.02 453 3.76 1.76 [Ba2/BB- Tenexom
NKNH-12 101§ 12.00)  20.04.10 20.04.12 26.0 | 106.87 6.26 5.21 1.70 B+/B1/ Xumus
NKNH-15 200 § 850 220610 221210 221218 100 = 707 B+/B1/ Xumus
NMTP-12 300 § 700 17.05.10 17.05.12 269 || 101.13 | 0.08 6.43 3.46 1.98 /Ba1/BB+ cepBuC

NOMOS-12 200 § 925 17.06.10 17.12.12 34.0 || 105.03 4.40 B+/Ba3/ (hMHaHCbI
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NOMOS-16 125§ 975/ 200410 20.10.11  20.10.1€ 20.0 = 80.8 | 100.62 9.31 4.84 143 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00  08.07.10 08.07.1C 42 99.56 | 0.01 18123 | 59.09 | 0.18 MatuuHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.1C 43 97.50 | 1.00 17.29 5.00 0.32 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.1C 5.6 101.50 9.06 6.16 0.44 B-ll (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  03.04.10 29.09.11 19.2 Toprons
Promsvyazbank-10 200 $ 850 04.10.10 04.10.1C 72 | 104.08 143 8.17 0.58 B+/Ba2/B GaHku
Promsvyazbank-11 225§ 875 20.04.10 20.10.11 19.9 || 10559 | 0.09 5.13 4.14 148 B+/Ba2/B GaHkun
Promsvyazbank-12-2 200 $ 963 23.05.10 23.05.12 271 | 10444 | 046 741 4.61 1.94 B+/Ba2/B GaHKu
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.1%| 170 | 41.0 | 11056 | 0.33 2.81 4.86 1.28 B+/Ba2/B GaHku
Promsvyazbank-15 200 $ 12.75  27.05.10 27.05.1¢ 63.7 | 110.50 = -0.03 10.11 5.77 3.74 B-/Ba3/CCC+ | [6aHku
Promsvyazbank-18 100 § 1250 31.07.10 31.01.1¢ 96.4 B+/Ba2/B GaHku
Raspadskaya-12 300 $ 750 22.05.10 22.05.12 270 | 10257 6.24 3.66 1.99 /Ba3/B+ Cbipbe
ROLF-11 150 § 13.00  05.05.10 30.06.11 16.1 /Caat/CCC+ | Toproenst
Rosbank-12 130§ 9.00/ 01.07.1C 01.07.12 284 | 97.75 10.10 4.60 2.02 A-/Baa3/BB+ | [GaHkun
Rosselkhozbank-10 350 § 6.88) 29.05.10 29.11.1C 9.0 | 10342  -0.02 218 3.32 0.72 BBB+/Baat/ GaHku
Rosselkhozbank-10 CHF 375 C 358  29.03.10 29.03.1C 0.9 99.90 4.86 3.59 0.07 BBB+/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 263 || 105.00 3.76 5.96 1.95 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 § 718 16.05.10 16.05.12 39.0 | 107.28  -0.01 470 3.34 2.81 BBB+/Baat/ GaHkun
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 471 | 107.37 | 0.02 5.00 3.32 3.35 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00/ 11.06.10 11.06.14 520 | 11458 026 5.15 3.93 3.54 BBB+/Baat/ GaHKu
Rosselkhozbank-16 500 § 697/ 210310 21.09.11 21.09.1€ 19.0 = 79.8 | 101.81 = 0.04 5.73 342 141 BBB+/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30) 15.05.10 15.05.17 87.7 | 101.85 043 5.98 3.09 5.64 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775/ 29.05.10 29.05.1€ 100.3 | 109.61 | 0.39 6.24 3.54 6.04 BBB+/Baat/ GaHku
RTM-11 CLN 125§ 1200  04.03.10 04.03.11 122 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 0.9 | 10043 @ -0.07 2.36 411 0.08 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.1¢ 102.2 | 14244 | 048 4.80 3.86 597 | BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 12.75  24.06.10 24.06.2¢ 2229 17420 | 0.09 6.01 3.66 941 BBB+/Baa1/BBB | roc. Gymarn
Russia-30 21218§ 750/ 31.03.10 31.03.3C 2444 | 11451 | 0.02 2000 5.10 3.28 5.73 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 73 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.06.10 29.06.1C 39 99.97 | 0.01 8.52 4.24 0.31 B+/Ba2/BB- GaHku
RusStandard-11 350 § 863 05.05.10 05.05.11 143 || 9857 | 0.05 9.93 4.38 1.06 B+/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.06.10 16.1210 16.121% 10.0 = 705 | 9291  -0.05 18.94 478 0.70 B+/Ba3/B GaHkm
RusStandard-16 200 § 975/ 01.06.10 01.12.1€ 822 | 9187 | -0.34 12.55 5.31 452 B+/Ba2/BB- GaHkun
Sberbank-11 750 § 593 14.05.10 14.11.11 20.7 | 10542 @ -0.09 2,64 2.81 1.59 BBB+/A3/ GaHku
Sberbank-13 500 § 6.48 15.05.10 15.05.12 39.0 || 108.02 @ -0.22 3.79 3.00 2.85 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 6.47| 02.07.10 02.07.12 406 | 108.09 | -0.21 3.85 2.99 2.98 BBB+/A3/ GaHkm
Sberbank-15 1000 § 623 11.08.10 11.02.1¢ 60.2 BBB+/A3/ GaHku
Severstal-13 1250 § 975/ 29.07.10 29.07.12 415 | 109.88 | 0.57 6.47 444 2.88 B+/Ba3/BB- cbipbe
Severstal-14 375§ 925 19.04.10 19.04.14 503 | 109.03 = 0.32 6.70 4.24 3.34 B+/Ba3/BB- chbipbe
SeverstalTrans-10 CLN 175 § 850 22.06.10 22.06.1C 37 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770) 24.04.10 24.04.11 13.9 B+l Tenekom
SINEK-15 250 § 770/  03.08.1C 03.08.1¢ 66.0 | 100.71 = 0.10 7.54 3.82 434 [Bat/ (UHaHCbI
Sisfin-11 350 § 8.88 28.07.10 28.01.11 110 || 105.38 | -0.01 2.79 421 0.87 /Ba3/B+ Tenexom
Tatfondbank-10 0§ 975 26.04.10 26.04.1C 18 || 100.49 6.25 4.85 0.14 B2/ (UHaHCbI
Tatfondbank-12 0% 1200 02.02.11 02.02.12 234 | 100.44 1138 | 1195 | 1.7 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 § 975/ 03.07.10 03.07.1C 4.1 Toprons
TMK-11 600 § 10.00  29.07.10 29.07.11 17.1 || 10540 | 0.10 5.93 474 1.30 /B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88) 18.07.10 18.07.11 16.7 || 103.90 = -0.13 393 3.31 1.30 || BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13|  20.03.10 20.09.12 31.1 | 103.38 @ -0.10 470 2.96 228 | BBB-/Baa2/BBB- | (cbipbe
TNK-13 600 § 750 13.03.10 13.03.12 369 | 107.25  -0.08 4.89 3.50 262 | BBB-/Baa2/BBB- | (cbipbe
TNK-15 500 § 6.25 02.08.10 02.02.1¢ 599 | 103.00 @ -0.10 5.54 3.03 418 || BBB-/Baa2/BBB- |cbipe
TNK-16 1000 § 750/ 18.07.10 18.07.1€ 776 | 10595  0.01 6.35 3.54 5.02 | BBB-/Baa2/BBB- | (cbipbe
TNK-17 800 § 6.63 20.03.10 20.03.17 85.8 | 100.38 = -0.03 6.56 3.30 540 | BBB-/Baa2/BBB- | (cbipbe
TNK-18 1100 § 7.88) 13.03.10 13.03.1€ 97.7 | 106.17 | 0.09 6.86 371 576 | BBB-/Baa2/BBB- | (cbipbe
TNK-20 500 § 725 02.08.10 02.02.2C 120.8 | 100.27 | -0.12 7.21 3.62 6.94 | BBB-/Baa2/BBB- | (cbipbe
TNT-10 60 $ 925 08.06.10 08.12.1C 9.3 Tenexom
TransCapitalBank-10 175§ 913/ 10.05.10 10.05.1C 23 | 100.74 5.00 453 0.18 B2/ GaHku
TransCapitalBank-17 100 § 10.51  18.07.10 18.07.17 89.8 | 99.91 11.40 5.26 4.90 B2/ GaHku
TransCreditBank-10 400 $ 7.00/ 16.05.10 16.05.1C 25 | 100.76 3.18 347 0.20 /Ba3/BB GaHKu
TransCreditBank-11 350 § 9.00/ 23.06.10 25.06.11 16.0 || 105.01 4.96 428 1.22 /Ba3/BB GaHku
Transneft-12 500 $ 6.10| 27.06.10 27.06.12 282 | 104.55 4.02 2.92 213 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 282 | 10379 3.66 259 215 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.08.10 07.08.12 418 | 109.06 4.80 3.53 3.01 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 488 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.08.10 07.08.1¢ 1026 | 116.97 6.09 3.72 6.12 /Baa1/BBB+ Cblipbe
Trust-10 200 § 938 29.05.10 29.05.1C 29 99.00 13.60 474 0.22 B-/Caal/ GaHku
Trust-12 CLN 20 § 11.50  06.03.10 06.09.12 30.6 B-/Caat/ GaHKu
URSA-10 EUR 400 € 700 21.05.10 21.05.1C 26 | 100.77 3.26 6.95 0.21 B+/Ba3/ GaHKu
URSA-11-1 130 § 12.00  30.06.10 30.12.11 222 | 109.75 6.25 547 1.62 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 20.8 | 102.86 6.34 8.07 1.58 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11  04.06.15 150 = 396 /B1/B Tenexom
VEB-1 2000 $ 148  03.06.10 03.06.1C 3.1 100.37 0.01 0.74 0.25 BBB/Baa1/BBB | [GaHku
Vimpelcom-11 300 § 838 22.04.10 22.10.11 19.9 || 106.95 @ -0.33 3.94 3.92 1.50 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838 30.04.10 30.04.12 385 | 107.88 5.61 3.88 271 [Ba2/BB+ Tenexom
Vimpelcom-16 600 $ 825 23.05.10 23.05.1€ 75.8 | 10641 0.07 6.96 3.88 4.76 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13|  30.04.10 30.04.1¢ 99.3 || 110.19 7.43 4.14 5.67 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 439 11.00  27.06.10 27.06.17 89.1 B3/ GaHku
VTB N-W-15 400 $ 620/ 29.03.10 29.09.1¢ 67.9 | 100.63 = -0.01 6.06 3.08 4.54 BBB+/Baa2/ GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 04 | 100.09 | -0.03 3.55 6.33 0.03 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750 12.04.10 12.10.11 196 || 10549 & -0.06 3.94 3.56 148 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 16.4 || 10529 | -0.02 4.00 7.84 1.23 BBB/Baa11/BBB | GaHku

VTB-12 1200 § 6.61/ 30.04.10 30.10.12 324 | 10389 @ 0.12 5.02 3.18 2.38 BBB/Baa11/BBB | GaHku
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VTB-12-2 RUB 30000 R
VTB-15 750 $
VTB-15_03_04 1250 $
VTB-16 500 €
VTB-18 2000 $
VTB-35 1000 $

12.00
7.82
6.47
4.25
6.88
6.25

T i weonenm)

Kynon, %
KynoHa | odepTbl ochpt

28.05.10
04.08.10
04.09.10
15.02.11
28.05.10
02.07.10

28.05.13
02.07.15

28.11.12
04.02.1¢
04.03.1¢
15.02.1€
29.05.1€
02.07.3¢

39.0
65.0

334
60.0
60.9
725
100.3
308.4

99.78

99.88 | -0.16
100.49 | -0.05
103.76 = 0.12
9899 | 0.19

ToproBblit

o6bem, wr

Kotuposku [oxoaHocTs, %

o M

5.59
6.48

12.08

820.18
411

6.01

3.24
423
3.31
3.16

Rrop,
eT

=

221

0.00
5.27

442

PeittuHr Cexrol
FIMIS 2

BBB/Baa11/BBB
BBB/Baa11/BBB
BBB/Baa1/BBB

BBB/Baa11/BBB
BBB/Baa11/BBB
BBB/Baa11/BBB

GaHku
GaHku
GaHku
GaHku
GaHku
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

HacTosiuit 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 FrapaHTUiA B OTHOLLEHWUW JOCTOBEPHOCTU
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 UHGopMaLmu.

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

®UHAHCOBASA KOPMOPALIUA «YPAJNICUB»

5 mapra 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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