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POCCUMNCKUM PbIHOK AOJNIFOBbIX OBA3ATENLCTB

MynbC PbIHKA

PbIHOK OBJIUrALIUA CEFrogHsA

° Kpucrtann Fpocc: utorn nonyrogus

TAKXE B HOMEPE

FA3nPOM

EBpona HamepeHa 3aWuTUTb
CBOM 3HEpPropbIHOK OT
MHOCTPAHHOM 3KCMaHCUM

Byepa EBpokomuccun Gbin npencTaBrieH

BonrATENEKOM

CunbHbIe pe3ynbTarthbl
noa4YepKuBaloT TeKyLuLylo
HepoOoLUEeHKY.

Orver 3a | nonyrogne 2007 r.
no IC®0

1200 nakeT NPOEKTOB OVpEeKTVB no
N N N g aHepropedopme,  npedycMaTtpuBalolmi | Buepa BonraTenekoM oBbsBUN CUMbHbIE
S S S 39S 95995355 S 5SS S oSS
S ERIsSTIEgs8edTex npuHaTNe mep no 3awute | pesynbtatel 3a | nonyrogue 2007 r. no

3HepreTUYeCcKUX pbIHKOB OT IKCMaHCUM CO
CTOPOHbI ~ MHOCTPaHHbIX  KOMNaHuA U | 33% oTHocuTensHo | monyroaus 2006 T.
KoHconmaauuuy, coobwaet | go 554 mnH gonn., EBITDA — Ha 29% Ao
«KommepcaHT». B npoekte npegnaraetca | 211 MnH  gonn.  [MpeacraeneHHble
3anpeTuTb ynpasrieHne OAHON KOMNaHWen | pesynbTaTbl B LENIOM  COOTBETCTBYIOT
OAHOBPEMEHHO U TeHepupyrLwmMMn, W | Hawum rogoBbIM MporHosam. HecmoTps
pacnpenenuTenbHbIM1 akTMBamu B | Ha To 4TO HOopma EBITDA ynana Ha 1,3
obnact 3MeKTPOSHEpreTUkK, a TaKKe | m.n. ¢ pekopAHoro yposHs | nonyrogums
aKTMBaMu no Jo6blve 1 TPaHCMOPTMPOBKE | 2006 r., OHa MO-NPEeXHeMy BbICOKas —
rasa. Kpome TOro, npoekt orpaHuymBaeTt | 38,1% — W COOTBETCTBYET YPOBHIO
BO3MOXHOCTM NO MOKYNKe KOHTPOJIbHbIX nokasartenem Opyrux MexXpernoHanbHbIX

MC®O. Beipy4yka onepaTtopa Bo3pocna Ha
OBOPOTbI BTOPUYHOIO PbIHKA

KOPMOPATVBHBIE W MYHULIMMATbHBIE OBMNT ALK
(BuPxA M PIIC, MnPg PYE.)

B Corps

nonen B pacnpenennTenbHbIX W | KOMMaHWA CBA3KU, YXe NpeacTaBUBLUNX
- ra3oTpaHCnopTHbIX KOMNaHUAX: Ana | ¢mHaHcoBble oTyeTbl 3a | nonyrogue
oao6peHus CAENkn AOEATEINIbHOCTb | HBbIHELWHErO MOAA. ..uvvvvuvevneeeneennnenn. cmp.4
KOMNaHun-nokynaTens Ha TeppuTopum ero
00‘0 S s CTpaHbl [JOMKHa PerynupoBaTbCs Ha
§ § E ; g = § g § § SS T o OCHOBE TeX e npuHuMnos, 4to 1 B EC. ...
"""""""""""""""""""""""""""" omp.3 CTATUCTMKA ...........cccoo..oo........mp.6
JINAEPbI TOPrOBbIX OGOPOTOB FEHEPUPYIOLUWME KOMMAHUU
T 1 e cmp.4
} ['a3npom-9
| 1049
| OCKESCS HoBocTu
3 ! MITC5 <+ 25 ceHTsAbpA HauHeTca pasmMelleHve obnuraumi nepson  cepum  OAO
e ‘ «CUTPOHUKC» obimm 96beMOM 3 mnpa py6. [Cbonds]
i Faanpon-5 < 000 «ImascTpon-®uHaHc» 06bABUINO AOMNOMHATENBbHYIO NONYrofoBYl0 odepTy
! no obnuraumoHHomy 3avimy cepum 02 obbemom 4 mnpa pyb. Ha 0,748% Bbiwe oT
[ OCKE3C-3 HOMWHanbHOW cToumocTu obnuraumi. [Cbonds]
1 <+ O6nurauum BTOopon cepum OOO T «Pycckne macna» BKMOYEHbl B
1 PXO-6 KoTuposanbHbiit cincok «5» MMBE. [MMBE]
| < 00O «I'nobyc-InanHr-®mHaHc» yTBEPAMIO peLleHne O BbiMycke obnurauui
; Fasnpou-8 cepun 07 o6bemom 1 Mnpa py6. [Cbonds]
: Mook 06715 <+ 3A0 «®dakTopuHroBasi komnaHusi «EBpokommepu» YTBEpAWUNO PELUEHUE O
| BbiMycke obnurauui Ha npegbsiButens cepun 04 obwwmm obbvemom 5 mnpg py6.
[Cbonds]

T —— <+ OAO «CubakagemcTpoii» yTBEPAUIIO peLLEHNe O Bbinycke obnurauuin cepumn 02
o6wum obbemom 1,5 mnpg py6. [Cbonds]

20.09.2007 MpeA. AeHb

OcTatku Ha kopcyeTax LB, mnpa py6. 437.5 462.7

O6MeHHbIN Kypc LIB P, py6. 25.19 25.35
O6meHHbI kypc USD/EUR 1.3976 1.3988
LleHa Ha HedTb URALS, $/6app. 75.34 74.44
Pesepsbl LB PO, Mnpg $ * 4171 1.1
MIBOR, % 6.4 6.3

Crasku overnight (ouenka ®K Ypancub)
BaHku nepsoro kpyra, % 6,0-6,5 5,3-5,8
BaHku BTOpOrO Kpyra, % 7,0-7,5 6,0-6,5
BaHku TpeTbero kpyra, % 8,0-8,5 6,8-7,3

*Mpegblaywas Heaens
. ___________________________________________________________________________________________________________________________________________________________________________|]
YnpasneHue aHanusa fONroBbiX PbIHKOB

7 (095) 785-1208
Beb6-cant www.uralsibcap.ru

E-mail fisales@uralsib.ru
Bloomberg USIB

TenedoH
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PbIHOK py6neBbix o6nuraumumn
KOMMEHTAPUM MO PbIHKY
Kpucrtann-I'pocc: utoru nonyrogus

Mpynna «komnaHuin «3aBogbl [pocc» npeactaBuna  onepauuoHHble U
duHaHcoBble pes3ynbTaTbl 3a nepsoe nonyrogne 2007 r. [pynna
NMPOAEMOHCTpUPOBana BbICOKME TeMbl POCTa, YBENWYMB BbIpyuKy Ha 34%,
OfHaKO 3TOr0 MOXEeT OKa3aTbCA HeAOCTaTOMHO AN BbINOMHEHUs nnaHa
KoMMaHun Mo yeenuyeHuio obbema npopax Ha 60%. [Mocne pa3smelueHus
o6nurauMoHHOro 3aMa [oNnr rpynnbl yBenuuuncs B nontopa pasa, Ho
gonrosas Harpyska no otHoweHuto kK EBITDA octanacb Ha ymepeHHOM Ans
TPETbEero 3LernoHa ypoBHe 3,2X.

O6nurauum KoMnaHun ToprylTcs ¢ AoxogHocTelo 17,16% k odepTte vepes 7
mecaueB. OTaaneHHoCTb odepThl, KoTopas npuxoauTcs Ha BecHy 2008 r.,
CHWXaeT pUCKMN pepMHaHCMPOBaHUS ANst KOMNaHUM, BO3MOXHOCTU KOTOPOW Mo
NPUBMEYEHNIO OOMONHUTENBHOrO (UHAHCUPOBAHWS OrpaHUYeHbl HeGOMbLLOW
no o6bemy MHBECTULIMOHHOWN NPOrpamMmon Ha bnnxaviume rogsbl.

MpousBoacTBo. Pusmyecknii obbem BbiMycka nukepoBogoyHon (N1BU)
NpoayKuumn cocTtaemun okono 1,9 mMnH. gan., npou3BoacTea cnvpTta — 586 Thic.
Aan., npesbicuB nokadatenu nepsoro nonyrogus 2006 r. Ha 38% u 13,3%
COOTBETCTBEHHO.

B nnanax komnaHum Ha 2007 r. yBenuyeHue Bbinycka JIBU Ha 60% po
6,1 MnH. gan u cnupta Ha 16% po 1,17 mnH gan. Cygsa no Bcemy, KOMNaHusi
Heckonbko oTctana oT nnaHa no JIBU, obbem npon3BOACTBA KOTOPbIX
coctasun nmuwb 31,6% oxmnaaemoro BbiNycka, B TO BPEMS Kak 3a nepsble 6
mecsaueB 2006 r. 6bino nponseeaeHo 36,8% oT rogoBoro obbema.

Mpopaxu JIBU B HaTypanbHOM BbipaxeHuu B nepsom nonyroguu 2007 r.
npubnunsunnce K 2 mnH aan, Ha 20% npesbicMB 06beM peanu3auun 2006 r. 3a
3TOT Nepuog BbIpyyka yBenuuunacb Ha 34%, pocturHys 3,03 mnpa py6., uTto
coctasngeT 35% ot nnaHa Ha 2007 r.

B 2006 r. npogaxu 3a nepeBoe MONyrogvMe B HaTypanbHOM W [EHEXHOM
BblpaXKeHMn coctaBunu cooTBeTcTBEHHO 40% 1 43% OT pesynbTaTa 3a rog.

Banoeas PeHTabGenbHocTb Bbipocna ¢ 28,6% no 32,3%. Hopma EBITDA
pocturna 10,7%. HexBaTka gaHHbIX HE NO3BONSiET HaM NPOBECTU CpaBHEHME C
nepsbiM nonyrogmem 2006 r., 4TOGbl OUEHUTb, BMUSIET N CE30HHOCTb Ha
peHTabenbHOCTb GU3HeCa, OAHaKo, yuuTbiBast TOT pakT, YTo He mMeHee 60%
BbIPYYKN MPUXOAUTCS Ha BTOPOE MONyrogve, Mbl HE WUCKIIOYaeMm, 4To Ans
KOMMaHun xapaktepHo 6onee Hu3koe 3HaveHue Hopmbl EBITDA B nepBbie 6
mMecsaueB. o cpaBHeHuto ¢ 12 mecsuamm 2006 r. Hopma EBITDA cHusmnnacbk
Ha 1,6 npou. nyHKTa.

O TeHOeHUMM K CHWXKEHUO peHTabenbHOCTM MOXET CBUAETENbLCTBOBATb
onepexarLLMin pocT OMepaLUoHHbIX PacxodoB MO CPaABHEHUIO C BbIPYYKOMN.
Kommepueckne wu ynpaBneH4yeckue pacxogbl yeenuuunucb Ha 81%
OTHOCMTENbHO aHanorM4yHoro mnepuoda MpPOLUNIOro roda, 4YTo MNpUBENO K
nageHuio peHTabenbHOCTU Mo onepauyoHHon npubbinn ¢ 12,2% o 10,1%,
HEeCMOTps Ha pOCT BanoBoi peHTabensHOCTY.

Honr Bbipoc B nontopa pasa u goctur 2,5 mnpg py6. 310 BenuymHa BKnovaeT
cpefcTBa, MONy4YeHHble OT pasMelleHus obnurauMoHHOro 3amma  Ha
1 mnipg py6. B anpene 2007 r. B cooTBeTcTBMM C nnaHamu kKomnaHun 60%
cpeacTB Mpednonaranocb HanpaBuTb Ha  peduHaHCUMpOBaHWE, OAHAKO
abconoTHoe yBenuYeHve JoMNroBon Harpysku Ha 826 MnH py6. roBopuT O TOM,
4ytTo nMbO CPOK noraweHus 3annaHuMpoBaHHbIX K peduHaHCUpOBaHMIO
KpeauToB He HacTynun Ha AaTy NpeacTaBneHus OTY4eTHOCTW, nubo rpynne
notpebosanock npvBneys [AONOMHUTENbHOE (UHAHCMPOBaHWe B BuUAE
©aHKOBCKMX KpeanToB o6beMom okono 400 miH. py6.

Mo Hawen oueHke, gonroeas Harpyska no otHoweHuto kK EBITDA coctaBuna
no wutoram nonyrogus okomno 3,23X, YTO MOXHO Ha3BaTb YMEpPEHHbIM
nokasarenem Anst KOMNaHuM TPETbEro SLernoHa.

MHBecTuumoHHble noTpebHoctn Kpuctann Mpocc Ha 2007 r. Obinn 3akpbIThl
cpeacTBaMu 06MMrauMoHHOro 3anima, a B COOTBETCTBUM C MiiaHamMy KOMMaHum
COBOKYMHbIN 06beM nHBecTuumnin B 2008—2009 rr. He npesbicuT 290 MIH pyo6.

YPAANCUB
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CrtaBku overnight
(oueHka ®K Ypancub)
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OcHoBHbIe (hMHaHCcOBbIe nokasatenu Kpuctann-pocc, MnH py6.

Ynp.oTu. 2005 2006 112007
Bbipyuka 3980 5269 3031
EBITDA 422 650 323
Yuctas npubbinb 266 413 163
AxTVBbI 4103 5973 5877
CobCTBeHHbII kanuTan 1150 2292 2027
Bonr 1498 1662 2488
Hopma EBITDA 10,6% 12,3% 10,7%
Koadh. TekyLLeit NMKBUAHOCTY 15 1,5 19
% KpaTKOCPOYHOTO Jonra 52% 66% 38%
Donr/Kanutan 130% 72% 123%
Donr/AkTuBbl 37% 28% 42%
Tlonr/EBITDA 3,55 2,56 3,23
EBITDA/TpoLeHTbI 2,98 3,42 2,35

NemoyHuk: [JaHHble komnaHuu, oueHku YPAJTICUBA

Kumu lNMaHuxasa, CFA, PantskhavaKS@uralsib.ru
Hadexda Mbipcukosa,myr_nv@uralsib.ru

FA3NPOM

EBpona HamepeHa 3allUTUTb CBON 3HEPropbIHOK
OT MHOCTPaAHHOM 3KCNaHCUM

Bo3MOXHO NpUHATME NPOTEKUMOHUCTCKUX Mep Ha €BPONENUCKUX pbIHKaX
3NEeKTPo3Heprn W ras3a. Buepa EBpokomuccum Obin npegcraBneH nakeT
NPOEKTOB AMPEKTUB NO 3Hepropedopme, nNpeaycmaTpusaroLwnii NPUHATUE Mep
no 3awmTe 3HEepreTMYecKUX PbIHKOB OT 3KCMAHCMU CO CTOPOHbLI MHOCTPAHHbIX
KOMMaHun un  KoHconmuvpauun, coobuwaer «KommepcaHT». B npoekrte
npegnaraeTtcs 3anpeTuTb ynpasrieHue OOHON KOMMaHWew OOHOBPEMEHHO W
reHepvpylowmmmn, 1 pacnpegenutenbHelMM  aktuBamu B obnactu
3MNEeKTPOIHEPreTUKM, a Takke akTmpamu no Aobblbe U TpaHCNopTUPOBKE rasa.
Kpome TOro, mpoekT orpaHuyMBaeT BO3MOXHOCTM MO MOKYNKEe KOHTPOMbHbIX
gonen B pacnpefenuTenbHbiX W ra3oTPaHCMOPTHLIX  KOMMaHWSX:  Ans
onobpeHVa caenkn AeATenbHOCTb KOMMaHuMM-nokynaTens Ha TeppuTopuu ero
CTpaHbl AOMKHA perynupoBaTbCA Ha OCHOBE Tex e npuHuunamu, 4to n B EC.
Ha wHaw B3rnsg, NOCTynMBLUAS HOBOCTb HOCMT HEraTMBHBLIN XapakTep Ang
a3npoma, cTpaTerns pasBuMTUs KOTOPOro npeanonaraeT nonyvyeHve Aoctyna K
KOHeYHbIM noTpebutenam B EBpone nytem npnobpeTeHns rasaoTpaHCNOPTHBIX U
pacnpeaenuTernbHbIX akTUBOB.

MnaHbl Faznpoma - AoCTyn K €BPOMENCKUM KOHEYHbIM MNOTpeduTensm.
He Tak pgaBHO [a3npom ykpenun CBOM MNO3ULUW Ha €BPOMENCKOM pPbIHKE,
3aKMIOYMB PSA COrMalleHWn C 3HEepreTUYeCKUMM KOMNaHUAMMU, OalomX emy
BO3MOXHOCTb MOMNY4MTb AOCTYN K KOHeYHbIM noTtpebuTtensm rasa. C npowunoro
roga 8 CMW umpkynuposana nHgopmaumsa 0 BO3MOXHOW Mokynke asnpomom
KpynHenwewn OpuTaHckon rasopacnpegenutensHon komnaHum  Centrica.
CoobuieHns  Bbi3BanmM  OBECNOKOEHHOCTb B MOMUTUMYECKUX  Kpyrax
BenvkobputaHun, BNactn CTpaHbl BbIpA3vmnu ornaceHue B CBA3W C yCUNEHUEM
nosvumn [asnpoma B EBpone u yBenuueHnem pucka, 4YTO poOcCcUiicKas
KOMNaHUs CMOXeT AMKTOBaTb LeHbl Ha ra3. bputaHckve BnacTu 3assunu Toraa,
YTO OHM paccMaTpMBalOT BO3MOXHOCTb 3abnokupoBaTth CAenky.

HeratuBHoe coObiTe, B OXuaaHuu peweHus EBpokomuccun. Kak mbi
oTMeYanu paHee, OAMH U3 OCHOBHbIX (pakTOPOB pocTa cTtommocTu Fasnpoma —
ycnexu B AvBepcudukaumm B cObITOBOW Gu3Hec. pOTEeKUMOHUCTCKNE Mepbl
EBpocoto3a MoryT HeraTMBHO cKasaTbCHA Ha AedtenbHocTn [asnpoma. Tem He
MeHee OKOH4YaTemnbHoe pelweHne 6OyaeT nonuTudeckuMm, a nobbuctckue

YPAANCUB

OWUHAHCOBASI KOPMOPALIAA
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BO3MOXHOCTU [asnpoma [OOCTAaTOMHO  CUIbHBbI, y4yuTbiBas pacTyLiyto
3aBUCMMOCTb EBpONbI OT POCCUMICKMX MOCTABOK rasa.

Eeszenus Abiwnok, dyshlyukem@uralsib.ru

FEHEPUPYIOLLUE KOMMAHUM

Fortum mwerT HOBble aKTUBbI

DUHCKMIN 3HEProKOHLEPH HamepeH ykpenuTb nosuuuu B Poccuu. Fortum
paccmaTtpuvBaeT BO3MOXHOCTb Mokynkun akumn TrK-2, TrK-10 n OrK-1, Fortum paccMampueaem e03MoxXHOC
coobwaetr WHTepcdakc CO  CCbINMKOW  Ha  HEHa3BaHHbIA  UCTOYHWK. nokynku akyuii TFK-2, TTK-10 u OTK-1,
JononHutenbHble BbIMYCKM akuMi U Henpsivble gonu rocygapctea B TIK-2, coo6uwaem Mumepdgpakc

TrK-10 n OlkK-1 6ynyt npofaHbl B crnegyowem rogy. MIHTepec co CTOPOHbI
WHOCTPaHHBLIX SHEPreTUYECKUX KOMMaHWN K POCCUACKOMY FeHepupytoLleMy
CEKTOpY MNOATBEPXAaeT Hally MNO3UTUBHYH OLIEHKY MNEepPCMNeKTUB POCCUNCKMN
3HepreTvkn, a nocrnegHve caenku WHOCTPaHHbIX KOMMaHWA Mo MOKYrKe
POCCUNCKNX FEHEPUPYIOLLMX aKTUBOB 3adaloT BbICOKUN YPOBEHb OLIEHKU 3TUX
aKTMBOB.

Tonbko Onokupytowmin naket akumn TrK-1. Fortum akkymynuposan
6nokupytowmin naket akumn TrK-1, paBHbii 25,5%, HO NOKa KOHLEPHY He
yAanocb nony4nTb KOHTPOMb Haf KoMnaHven B xoge pasmelleHus 38% akuuin
KOMMaHMK, KOCBEHHO MpUHaanexawmx rocygapcrey. Fortum npuHsn pelueHve
ocTatbcsi Bnagenbuem 6noknaketa, Torga kak TIK-1, ckopee Bcero, Oymet
NoAKOHTpOMNbHOM Masnpomy, KoTopbli 3annatun 1,5 Mnpg Oonn. 3a rocnaket u
cTaHeT npuobpeTaTenem akuum gonammccum Ha cymmy 1,3 mnpa gonn.

Mameeu Taly, tai_ma@uralsib.ru
lMasen Monukos, popikovpn@uralsib.ru

BoOnrATENEKOM

CunbHbIe pe3ynbTarthl
noaYepKMBAIOT TEKYLLYIO HEAOOLUEHKY

Orvyer 3a I nonyrogne 2007 r. no MC®O

PeHTabenbHOCTL CHM3MNAach, HO ocTanacb BbICOKOW. Buepa BonraTenekom
06baBMN cunbHble pesynbtaThl 3a | nonyrogne 2007 r. no MC®O. Bbipy4ka
onepartopa Bospocna Ha 33% oTHocuTenbHo | nonyrogua 2006 r. o 554 mnH
ponn., EBITDA — Ha 29% po 211 mnH gonn. MNpeacTtaBneHHble pesynbTaTthbl B
LenoM COOTBETCTBYIOT HalMM rodoBblM MporHosaMm. HecmoTps Ha TO 4TO
Hopma EBITDA ynana Ha 1,3 n.n. ¢ pekopgHoro yposHs | nonyrogunst 2006 r.,
OHa no-npexHemMy Bbicokas — 38,1% — M COOTBETCTBYET nokasaTensm Apyrnx
MEXpernoHarnbHblX KOMMNaHWA CBSI3W, YyXe npeacTaBuBLUMX (DMHAHCOBbIE
oTYeThbl 3a | nonyrogne HblHELHero roaa.

Camble BbICOKME TeMnbl pocTa BbIpy4Kn B cekTope. BonraTenekoMm noka
AEMOHCTPUPYET CaMble BbICOKME TeMMbl POCTa BbIPYYKM CPean OTUMTaBLUMXCS
3a | nonyrogne 2007 r. MPK. lNMomnmo ¢akTopoB pocTa, XapaKTepHblX Ansi
BCEro cektopa (ykpenneHue py6nsi, pedopma TapudoB Ha MECTHYIO CBA3b,
BBEAEHME CUCTEMbl «MNMaTUT 3BOHSLUMIAY, BLICOKUIA CNPOC Ha COBPEMEHHbIe
ycnyru cBasu), Bblpydky BonraTenekoma nogaepxan 26-npoUeHTHbIN pocT
NOCTYNMEHUA OT CerMeHTa COTOBOW CBSA3W, COCTaBMBLUMX 75 MNH gonn.
Beepenuve Bo Il nonyrogmm 2006 r. cucTeMbl «NNaTUT 3BOHSALLUA» NPUBENO K
YBEMNUYEHNIO BBIPYYKM OT MEXCeTEBbIX coeauHeHnn (Ha 28% o 86 mnH gonn.),
MocKonbKy onepaTtop Tenepb B3WMaeT Mnaty 3a TepMUHaUMIO BXOASLLMX
COTOBbIX 3BOHKOB, M OQHOBPEMEHHO K POCTY pacxXofoB Ha 3Tu coeduHeHns (Ha
303% po 70 mnH gonn.). MNpoueHTHblE pacxodbl KOMMaHun BO3pocnun Ha 63%
fo 20 mnH gonn., TeM He MeHee AOIroBasi Harpysaka OCTaeTCsi HEBbICOKOW —
489 mnH gonn., n npegnonaraet koadduuneHT Jonr/EBITDA Ha yposHe 1,2.
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®uHaHcoBble nokasatenu BonraTenekoma no MC®O, mnH gonn.

In/r06 2006 In/r07 WU3am.3arog, %  2007M

Bbipyuka 417 914 554 33 1113
OnepaLyoHHble pacxofbl, B T.4. 328 757 445 36 835
Pacxogb! Ha nepcoHan 144 310 156 9 428
/3Hoc 1 amopTi3aLms 74 164 101 36 140
OnepauuoHHas npubbinb 89 157 109 23 198
Hopma onepayuorHol npubbinu, % 21,3 172 19,7 (1,7) n.n. 17,8
EBITDA 164 321 21 29 419
Hopma EBITDA, % 394 351 381 (1,3 n.n. 37,6
Yucras npubbinb 55 119 62 13 172
Hopma qucmot npubbinu, % 131 130 11,2 (2,0) n.n. 15,4

UemouHuku: BoneaTenekom, oueHka YPAIICUBa

KoHcmaHmun Yeptbiwes, che_kb@uralsib.ru
KoHcmaHnmuH Benos, belovka@uralsib.ru

AN

YPAANCUB

DUHAHCOBAA KOPMOPALIWA
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DUHAHCOBASA KOPMOPALINA

PbIHOK py6neBbix obnurauun

KOPMOPATUBHBIE PYBNEBbIE OBNUTALIUM

7KoHTMH.02 7000 R 780 201207, 18.06.09 14.06.12 21.0 57.7  97.06/ -0.09 2500C 96.00 97.00 9.88 9.58 4.01 149 ToproBns
A6conior 02 1000 R 8.00  01.10.07 30.06.0¢ 9.5 B1/ (bMHaHCbI
ABTOBA3 06 3000 R 1.00  13.02.08 13.08.0¢ 11.0 aBTONpOM
ABTOBA3063 5000 R 770 251207 26.06.08 22.06.1C 9.0 336 99.70, 0.70 504 99.80  8.19 7.92 385 070 aBTONpPOM
ABTOBA3064 5000 R 780 27.11.07, 26.05.09 20.05.14 20.0 812 9839 1.39 97.00 98.25  9.03 8.68 395 145 aBTONpPOM
AsTOMUPD-1 1000 R 1.00  04.03.08 01.09.0¢ 238 100.08 0.96 0.96 050  1.92 ToproBns
ABTOMUPD-2 2000 R 1075 261207 24.12.08 23.06.1C  15.0 336 9875 1.50 7500 97.00 98.00 12.85 12.23 570  1.05 ToproBns
Arpoxong 1 1000 R 1275 19.10.07 24.07.0¢ 225/ 99.70 020 1500 98.30 99.74 13.44 12.56 319 145 c/x
Anaman®106 500 R 1210 06.12.07 05.06.0¢ 87  99.01 1 99.10 100.1C 13.98 13.16 6.09  0.60 CTPOUTENLCTBO
AnamaH®206 2000 R 1125 221107  20.11.08  20.05.1C  14.0 325 99.70 99.50 99.75  12.03 1145 281 0.99 CTPOUTENLCTBO
AVKK 106 1070R 11.00)  01.12.07 01.12.0¢ 14.6 10 (UHaHCbI
AVDKK 206 1500 R 11.00)  01.02.08 01.02.1C 289 110.11 11454 6.44 6.04 504 201 (UHaHCbI
AVKK 306 2250 R 940 15.10.07 15.10.1C 374 102.55 50 001 8.12 4.70 2.31 1.56 (DUHaHCbI
AVDKK 406 900 R 870 01.11.07 01.02.12 532 10511 1.1 103.5C 104.5C 7.53 7.09 209 341 (DUHaHCbI
AVDKK 506 2200R 7.35  15.10.07 15.10.12 61.8 9850 -0.31 102 00C 98.20 99.30 7.97 6.93 188 358 (UHaHCbI
AVDKK 606 2500 R 740 15.10.07 15.07.14 830  99.94 144 97.80 99.46 7.62 6.25 187 436 (UHaHCbI
AVKK 706 4000 R 768 15.10.07 15.07.1€ 1074 99.32 037 368 20C 99.32 99.50 8.04 6.30 195 508 (UHaHCbI
AVDKK 806 5000 R 763 151207 15.03.14 15.06.1€ 79.0 130.7|  99.25 0.35 20 20C 99.15 9940 11.77 11.62 192 435 (UHaHCbI
AVKK 906 5000 R 749 15.11.07 15.02.17 1146/ 9860 0.70 5 98.36 98.75 7.98 5.93 192 512 (UHaHCbI
AK BAPC-02 1500 R 800 24.01.08 22.01.0¢ 164  97.00 -2.55 1 97.00 99.90 10.70 1041 411 117 B+/Ba3/ (UHaHCbI
ANMN-VB-1 1500 R 1099 220208 26.0808 21.08.0¢ 11.0 234|  99.53 97.70 100.0C, 11.71 11.33 551 082 ToproBns
Anbkop-01 1500 R 1075 111207 141207  08.120¢ 3.0 270/ 99.39 98.00 99.50 13.30 12.65 539 021 ToproBns
AnbsiHc-01 3000 R 892 19.09.07 18.09.09 14.09.11 24.0 485  99.10 10 00€ 98.00 99.25  9.62 9.03 449 164 Cblpbe
Awypmet-01 1500 R 9.80  28.02.08 26.02.0¢ 175 9950 -0.05 4301 98.40 99.50 1043 10.15 491 1.25 meTannyprs
AmypmeT-02 2000 R 9.15  29.02.08 26.02.1C 29.7/ 100.15 1 98.15 100.14 9.28 9.03 456 2.05 meTannyprus
AnT3616 06 3000 R 9.89  01.01.08 30.06.0¢ 217 9879 039 15 00C 98.00 99.10 10.92 1048 499 148 ToproBns
ApGar 01 1500 R 1050 21.12.07 20.06.0¢ 92  97.00 500 96.50 99.00 15.32 14.54 540 063 ToproBns
Apkaga-03 1200 R 1365 04.10.07  10.10.08  31.03.11 13.0 430/ 97.80 1000 90.00 98.50 16.31 14.84 6.96  0.83 clx
ApHecT®-01 600 R 960 241007, 23.04.08 29.040¢ 7.0 196 9951 10.71 10.08 481 052 npoK3BOACTBO
AtnaT-M 1 1000 R 1225 151107  15.11.07 131106 20 140/ 99.14 98.51 100.0C, 18.37 17.09 616  0.13 Toproens
AL|BK-VHB 2 500 R 0.00 20.11.07 20.05.0¢ 8.1 npon3BoACTBO
Bantuka1o6 1000 R 875  20.11.07 20.11.07 21| 100.65 491 481 4.34 0.16 notpe6. ToB.
Bantumop03 800 R 1125 151107  2211.07 15.05.0¢ 2.0 80  99.60/ 0.50 3000 99.25 99.70, 1255 11.88 563  0.16 noTpeG. ToB.
BAHAHA-M-1 1000 R 1125 261007  26.10.07  23.100¢ 1.0 255 ToproBns
BAHAHA-M-2 1500 R 1150/ 14.02.08 20.02.09 12.08.1C 17.0 353 97.00, 0.20 2000 96.00 96.70, 14.18 13.70 5.91 1.18 ToproBns
BankCO0301 1000 R 9.25  25.10.07 24.04.0¢ 73 99.76 99.02 100.4¢ 10.02 9.55 231 053 [B1/B- (UHaHCbI
BankCO0302 2000 R 837 041007, 051007 05.10.0¢ 1.0 249/ 9981 0.01 99.80 99.96 12.20 11.52 420/ 0.04 /B1/B- (UHaHCbI
Baxetne-1 1000 R 1125 211107 21.05.08 19.051C 8.0 324 99.50 98.00 99.00 1235 11.63 564 058 ToproBns
Batuknpan3s 1500 R 830 26.09.07 23.03.09 09.03.11 18.0 42.2| 100.44 8.17 777 2.04 1.30 3HepreTuka
BenoH 01 1500 R 910 05.12.07 03.06.0¢ 20.8| 100.50 1 8.96 8.54 4.51 145 Cbipbe
BenoH 02 2000 R 925 28.0208 27.08.09 23.0212 24.0 539  100.28 99.00 9.29 9.04 460  1.66 Cbipbe
Bendperar1 1000 R 1450, 131207 131207 17.120¢ 3.0 27.3 100.14) 0.64 99.00 99.99 1461 13.86 361 021 c/x
BpasepcK 1 500 R 1250, 21.09.07 211207  25.120¢ 3.0 276 99.87 13.66 12.64 312 022 yenyrm
BaromaLu 2 1000 R 1350, 191207 18.06.08 15.12.1C 9.0 394 9650 -0.75 25512 95.00 97.50 15.71 14.87 568  0.63 MaLMHOCTP.
BB/ MM 206 3000 R 9.00  19.12.07 15.12.1C 394 101.86 101.71 102.0C 8.50 8.10 441 261 B1/B+ noTpeG. ToB.
Bugat-couH1 1000 R 1200 23.10.07  21.10.08  20.04.1C  13.0 315  99.28 99.50 13.10 12.16 6.03  0.89 ToproBns
BukTopusad 1500 R 1040 31.01.08 29.01.0¢ 166 9820 -1.20 2589 98.20 99.10 12.19 1.77 528 1.5 ToproBns
Bukropusd2 1500 R 10.89)  19.02.08 16.02.1C 294 97.90 -1.00 814 97.90 98.50 12.26 11.91 555  1.93 ToproBns
BKM-®uH106 1000 R 9.75  05.12.07 04.06.0¢ 86 9850 97.00 99.00 12.32 1.71 494 061 MaLIKHOCTP.
BnrTnkBT-2 3000 R 820 041207 041208 30.11.1C/ 15.0 389 100.25 1.25 530 100.01 10025 8.09 7.76 408  1.07 11BB- Tenexom
BnrTnkBT-3 2300R 850  04.12.07 30.11.1C 389 102.10 150 100.65 102.0C 7.57 497 415  1.86 11BB- Tenexom
BnrTnkBT-4 3000 R 799 114207 10.09.09 03.09.1F 24.0 725 100.25 0.75 24943 99.75 10025 8.06 7.81 199 171 1/BB- Ternexom
Boapoxa 01 3000 R 895  05.03.08 03.03.1C 299/ 100.86 100.92 8.74 8.50 4421 207 B1/ (UHaHCbI
BTG -4 06 5000 R 6.30 20.09.07 21.03.08 19.03.0¢ 6.0 18.2) 100.08 6.19 5.92 314 046 BBB+/Baa2/BBB+ | dhuHaHckI
BTB - 5 06 15000 R 590 251007 25.04.08 17.10.1 7.0 740 100.00 500 00C 6.00 5.82 147 056 BBB+/Baa2/BBB+ |(huHaHChI
BTB - 6 06 15000 R 575 17.10.07, 18.07.08 06.07.1€  10.0 107.1)  99.90 5.96 5.78 144 077 BBB+/Baa2/BBB+ |(huHaHChI
[a3GaHk 01 750 R 1050 20.11.07 25.11.0¢ 144 100.19 98.00 100.0C 10.39 9.82 523  1.01 B2/ (UHaHCbI
FA3MPOM A4 5000 R 822  13.02.08 10.02.1C 29.2| 101.80 -0.20 54 608 101.52 102.04 7.52 7.28 403| 206 BBB-/A3/BBB | (cbipbe
FA3MPOM A5 5000 R 7.58  09.10.07 09.10.07 0.7 100.01]  0.02 532 57€ 100.01 100.08 741 7.16 378 005 BBB-/A3/BBB | cbipbe
FA3MPOM A6 5000 R 6.95  07.02.08 06.08.0¢ 229/ 99.80 0.20 1140€ 99.80 100.8C 7.18 7.02 347 167  BBB-/A3/BBB | cbipbe
FA3MPOM A7 5000 R 6.79  01.11.07 29.10.0¢ 257 99.81 054 99.30 100.5C 7.00 6.72 339 183  BBB-/A3/BBB | cbipbe
FA3MPOM A8 5000 R 700  01.11.07 27.10.11 50.0  99.20 1.30 38182C 99.00 99.60 7.36 7.06 352 330  BBB-/A3/BBB | cbipbe
FA3MPOM A9 5000 R 723 20.02.08 12.02.14 779 100.04 0.55 1040 85¢ 99.30 100.0C 7.35 7.18 360 486  BBB-/A3/BBB | cbipbe
lasnpomb 1 5000 R 710 31.01.08 27.01.11 409/ 97.50 0.50 2250 97.50 97.87 8.12 7.97 363 279 /Baa2/BBB- (UHaHCbI
[asnpomb 2 5000 R 654 28.11.07 28.11.07 20.11.1% 20 75.1 /Baa2/BBB- (bvHaHCbI
FA30uH 01 5000 R 849 120208 14.02.08 08.0211 5.0 413] 9934 0.14 99.10 99.60 10.28 9.98 426/ 037 aBTONpOM
rMOPOMALLC1 1000 R 990 27.11.07, 27.0508 24.11.0¢ 8.0 26.6| 100.29 98.09 99.90 9.64 9.17 492 061 MaLMHOCTP.
uppoOrK-1 5000 R 810  02.01.08 29.06.11 46.0/ 100.80  0.20 5203C 100.60 10118 8.00 7.70 401 3.04 [Baa3/ JHepreTuka
[nMocCrp-2 4000 R 1150  20.09.07 24.09.07  17.03.11 0.0 42.5 99.92 8.92 8.24 5.74 0.02 CTPOUTENCTBO
MOB3KC 01 2000 R 11.00) 13.03.08 13.03.08 15.03.1C 6.0 30.3 (UHaHCbI
rOTaK-2 1500 R 1050, 201207 23.06.08 18.06.0¢ 9.0 21.3|  99.00 3 99.00 12.05 1148 529 066 npoK3BOACTBO
T-T3L 306 1500 R 1045 19.10.07 18.04.0¢ 74 99.90 0.20 10 99.50 99.90 10.88 10.19 522 050 MaLMHOCTP.
[T-T3L| 406 2000 R 10.71)  05.03.08 02.09.0¢ 238/ 99.50 -0.35 40 99.30 99.90 11.30 10.98 537 163 MaLMHOCTP.
[NlanbCe3206 2000 R 885 051207 04.06.10 30.05.12 33.0 57.2  103.80 7.35 6.76 425 220 Bl Tenexom
[NlanbCe3306 1500 R 860  05.12.07 03.06.0¢ 20.8| 100.20  0.09 3856 100.05 100.2C 8.55 5.09 428/ 0.92 Bl Tenexom
[flenbrakp-1 5000 R 7.09 04.12.07 01.12.0¢ 26.8 /Baa2/ (bMHaHCbI
[llenbTaKp-2 2000 R 6.85  28.11.07 30.05.1C 32.8  100.00 761 743 171 230 [Baa2/ (UHaHCbI
[xeindcpCul 1 2000 R 925 251007 06.11.08 20.10.11 14.0 497/ 9715  0.15 95.00 97.00 12.03 11.35 475/ 0.95 11B- ToproBns
[xatdcCn 2 1200 R 500  04.12.07 04.12.07 25 100.00 5.03 493 249, 0.0 1IB- ToproBns
[nkenduH-1 3000 R 925  20.09.07 17.03.11 42.5 96.49 10.75 10.15 478 264 Toprons
[MLIEHTPoG1 1150 R 850  06.12.07 26.05.1¢ 935  99.84 98.20 99.20 8.71 8.33 429| 521 ToproBns
[JlomoueHTp1 1000 R 1150/ 10.01.08 08.01.09 08.07.1C  16.0 341 99.50 99.95  12.24 11.69 576 1.10 ToproBns

Ci
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Cbipbe
Cblpbe
Cblipbe
meTannyprvs
meTannyprvs
ToproBns
ToproBns
ToproBns
meTannyprs
meTannyprs
ToproBns
ToproBns
ToproBns
(bMHaHCbI
(bvHaHCbI
ToproBns
ToproBns
Tenexom
Tenexom
(bvHaHCbI
Tenexom
meTannyprvs
ToproBns
meTannyprs
(bvHaHCbI
(bvHaHCbI

Cc2



Fixed Income Daily 20.09.07

PbIHOK py6neBbix obnurauun

KOPMOPATUBHBIE PYEIEBBIE OBJIUTALIMU (npoaomxeHye)

MWAH-lles-1
Mur-0 02
Mur-® obn.
M-VHOYCTP
Mupakc 01
Mupakc 02
MUPOUHaHC1
MutnaHg-01
MW3MNb-0 01
MKB 0206n
MKB 0306n
MMK To 01
MM-®uH 02
MOWA
MOWA 02
MOWA 03
MOWTK-01
MoHeTkad-1
Mockomub
MockomuB-2
MOCMAPT® 1
Moco6razd1
Mocobraz®2
Moco6nra31
Mocobntp-2
MocaHepro1
MocaHepro2
MOJCK-01
Hacriowa3K1
HIK UTEPA
Hwxllenre
HUKOCXUM 2
HWTON 02
HKHX-04 06
HOMOC 78
Hopareke-1
HytpWHB106
06Konad-01
OrK-2 0106
OrK-3 06
OrK-5 06-1
OrK-6 0106
Oro-arpo-2
Oro-arpo-3
OM3-5 06
OMK 1 06
Opxuges 01
OCT-206
Ouakoso-02
MABA 02 06
MapHac-M 2
MarapcoH 1
Mepekpect1
Mepmatep01
MeTpokom62
NBAOM 01
MWK-506
MAT-NHe-02
nM3 01
NPBB-5
Mpomce6-05
MpomTp0106
MpomTp0206
Mpotexkdun1
MpoToH®UH1
Msrepoukad
Msrepoud 2
Pasrynsiid1
Pasrynsitd2
Pa3rynsiid3
PenKan-1
PECTOPAHC2
PECTOPAHC3
PXX0-0206n
PXX0-0306n
PXXO-0506n
PXX0-0606n
PX0-0706n
PKC-01
PMK-®1H 01
PocT-flaitH1
PTK-NN3 4c

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

650 R
1500 R
1500 R
3000R
5000 R
3000R
1000 R
1000 R
3000R
2000R
1000 R
3000R
2500R
4000 R
5000 R
5000 R
6000 R
1000 R
1200 R

400 R
1500 R
2200R
1500 R
3000R
1000 R

12.37
8.90
7.85

12.25

10.50

10.99

10.50

12.50

12.13

10.40
9.50

11.50

11.65
9.00
7.99
7.75
9.00

10.70
9.30

04.03.08
11.03.08
05.12.07
19.02.08
19.02.08
20.09.07
27.12.07
20.11.07
15.01.08
06.12.07
19.12.07
10.01.08
08.01.08
21.12.07
07.03.08
14.12.07
27.09.07
15.11.07
05.12.07
19.02.08
18.10.07
2212.07
25.12.07
15.11.07
25.09.07
18.03.08
28.02.08
11.03.08
21.12.07
07.12.07
08.01.08
15.11.07
18.12.07
01.10.07
18.12.07
26.10.07
11.12.07
21.11.07
03.01.08
14.12.07
04.10.07
25.10.07
26.02.08
04.01.08
04.03.08
06.12.07
11.10.07
08.11.07
21.09.07
11.11.07
22.11.07
20.09.07
08.01.08
27.11.07
29.02.08
25.10.07
20.11.07
24.09.07
23.10.07
31.10.07
22.11.07
03.01.08
23.10.07
07.11.07
18.12.07
14.11.07
18.12.07
04.10.07
02.10.07
21.09.07
02.09.08
03.10.07
30.11.07
05.12.07
05.12.07
24.01.08
14.11.07
14.11.07
17.10.07
09.10.07
10.01.08
09.10.07

02.09.08
14.03.08

19.02.08
15.07.08
27.12.07
17.12.08

08.07.08

15.11.07
05.12.07
19.08.08
17.04.08

14.11.08
26.03.09
15.09.09
01.03.12

20.06.08

02.04.09
21.12.07
26.10.07
10.06.08
19.05.10
20.12.07

05.10.09
22.04.1C

04.07.08
03.09.09

15.10.07

19.11.09
19.06.08

25.05.10

23.10.08

29.07.08
21.05.09
27.10.09

04.11.09
16.12.08

01.04.08
20.03.09
02.09.08

05.06.08

22.10.07

10.07.08

02.03.1C
06.09.11
03.06.0¢
16.08.11
19.08.0¢
17.09.0¢
27.12.07
16.02.1C
13.07.1C
04.06.0¢
16.06.1C
10.07.0¢
03.07.12
21.12.1C
07.09.11
14.06.14
26.09.0¢
14.05.0¢
10.12.0¢
15.02.11
12.04.12
21.12.0¢
24.06.12
17.05.11
26.03.11
13.09.11
18.02.1€
06.09.11
18.12.0¢
07.12.07
08.07.0¢
20.08.0¢
15.12.0¢
26.03.12
16.06.0¢
31.10.0¢
09.06.0¢
16.05.12
05.07.1C
09.12.11
29.09.11
19.04.12
25.02.0¢
09.07.1C
30.08.11
12.06.0¢
09.04.0¢
08.05.0¢
19.09.0¢
21.10.11
17.11.11
17.12.0¢
08.07.0¢
22.05.12
31.08.0¢
22.04.1C
20.05.0¢
23.03.0¢
21.07.0¢
29.04.0¢
18.05.12
03.07.0¢
18.10.11
02.11.11
12.06.12
12.05.1C
14.12.1C
02.10.0¢
27.09.11
16.03.12
02.03.1C
02.07.0¢
26.11.1C
05.12.07
02.12.0¢
22.01.0¢
10.11.1C
07.11.12
15.04.0¢
06.04.1C
08.07.1C
08.04.0¢

12.0
6.0

5.0
10.0

15.0

10.0

20
11.0
7.0

14.0
18.0
24.0
54.0

9.0

3.0
25.0
320

10.0
24.0

26.0
9.0

33.0

13.0

10.0
20.0
26.0

15.0

6.0
18.0
12.0

9.0

10.0

-0.70

0.99

0.51
0.11
0.71
0.05

0.86

-0.35

0.63

-0.20

0.46

0.99

-1.40
-1.09

0.24

-0.10

35863
2270C
35503

1110
1000
230

57 001

5000

1300

500

32713

2722

152 43¢

14501

10 40C

4657

739

80 00C

192 72€

700

2000

20 50C

650 00C
2500
607

20 00C

4983
314 75C
418 002

2000

250

YPANCVB

DUHAHCOBASA KOPMOPALINA

102.50
98.51

99.95

94.00
97.00
98.00

99.80

97.50

99.05
99.00
97.70

99.60

98.61
96.80
98.50
97.00
100.76
96.00

99.00

97.50

99.00

99.55
98.95
103.0C
100.0C

99.99

89.89
100.0C

100.6C
100.0C
100.8C
100.13
102.44

99.00

99.95
101.4C
100.2C

100.0C
100.24

13.10

10.67
14.45

13.36

10.39

16.23

10.96

9.98

5.71
7.98

8.36
8.99

15.74
7.43

13.22

12.46

8.67

13.38

10.14

8.27

11.60
10.14

11.03
12.77

11.10

6.63

13.79

13.19
10.14
8.93

8.48
10.84

10.99
10.12

8.94

11.08
13.14
12.78
1217

9.13

14.34

9.19

12.66
14.76
12.82

9.57

9.53

1043

14.94

8.26

7.10
11.22
11.63

10.15
12.40

10.17
13.87
1259
1274
776
7.31
7.00
6.93

9.99

12.42

12.06
11.94

8.32
9.37
12.35
5.76

9.64

7.92
10.03
10.85

9.66

5.22
4.99
5.79
5.87
4.60
4.07
3.96
4.60

4.65

5.63
5.39
471
448
4.53
3.77
3.84
411

275

410
4.33

229

0.24

0.69
0.69
2.06
268
422
112

0.19

0.48
0.71
2.94
0.99
1.27
1.79
3.56
3.18

1.73

221
1.67
0.89
0.38

0.75

144

B/B2/
B/B2/

B-/B1/
B-/B1/

1B-

1B-
1B
1B

/ICCC+

B+l
B+/Ba3/

1B

[Ba3/

/ICCC+

/B1/BB-

/Ba3/B+

B+/Ba3/B+

/B1/BB-
/B1/BB-

1B2/B-/

BBB+/A3/BBB+
BBB+/A3/BBB+
BBB+/A3/BBB+
BBB+/A3/BBB+
BBB+/A3/BBB+

[ieBenonMeHT
MaLKHOCTP.
MaLMHOCTP.
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
ToproBns
notpe6. ToB.
[ieBenonMeHT
(bMHaHCbI
(bvHaHCbI
(bvHaHCbI
[ieBernonMeHT
(buHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
ToproBns
(bMHaHCbI
(bvHaHCbI
ToproBns
yenyri
cepBuC
yenyri
(bMHaHCbI
JHepreTuka
JHepreTuka
JHepreTuka
clx

cbipbe
meTannyprs
Xumus

Xumms

Xumus
(bMHaHCbI
npoK3BOACTBO
notpe6. ToB.
notpe6. ToB.
JHepreTuka
JHepreTuka
JHepreTuka
JHepreTuka
clx

clx
MaLMHOCTP.
npoK3BOACTBO
ToproBns
notpe6. ToB.
notpe6. ToB.
clx

notpe6. ToB.
ToproBns
ToproBns
JHepreTuka
(bMHaHCbI
ToproBns
CTPOUTENLCTBO
notpe6. ToB.
MaLMHOCTP.
(bMHaHCbI
(bvHaHCbI
MaLLMHOCTP.
MaLMHOCTP.
ToproBns
MaLMHOCTP.
ToproBns
ToproBns

clx

clx

clx

(bvHaHCbI
yenyrm
yenyri
TpaHcnopT
TpaHcnopT
TpaHcnopT
TpaHcnopT
TpaHcnopT
yenyri
meTannyprvs
ToproBns
(bvHaHCbI

C3



Fixed Income Daily 20.09.07

PbIHOK py6neBbix obnurauun

KOPMOPATUBHBIE PYEIEBBIE OBJIUTALIMU (npoaomxeHye)

PTK-NA3 5¢
Py6ncPer1
PycAn®-3s8
PycMacna-2
PycMope 06
PyccHedptb1
PycCranp-4
PycCraHa-5
PycCraHa-6
PycCraHa-7
PycCraHa-8
PycTexc 2
PycTexc 3
PycduHanct
PyccduHanc2
PyccduHanc3
PyccduHancd
Pycbbatk-1
PycbbaHk-2
CantotOHepr
CAMOXBA-1
Cangaiil 01
CaHWHTBpI02
CAHOC-0206
CarypHHNO
CarypHHNO2
CarypHHMO3
CaxapKo 01
CaxartpHdr1
Cb-OuHanct
Cao6Coxkon2
Cgo6Coxkon3
Caszbbank1
CesCrAsTO
CeCrABT02
C3K-dun-1
C3Tenex206
C3Tenex306
C3Tenex406
Cubmpb-01
Cn6Tnk-506
Cn6Tnk-606
Cn6Tnk-706
CUBYPXona1
CuHeprusi-1
CKB-6ark 1
Cnicrekno2
Cnetcrekno
CMAPTC 03
CHX3 ouH 1
Coppyx®-1
COKABgTO 01
COPYC KAM1
CneyCrp2 1
CIMK 06.01
CnoptM-®-1
Cronractp
C1pTplas01
CrpTplas02
CY-155 306
Catnlpynn1
Tanocto®-1
TattoHab 3
TataHepro1
TB303
TrK-101
TrK-10 061
TrK-4 06.1
TrK-6/He-1
TrK-8 01
Tepha-® 02
TexMuect-1
TexHukonb®
TMK-02 o6n
TMK-03 o6n
THUKONb-®1
TOAN-®uHO1
TonkHura-2
TpaHcaapod®
TpancKpen1
TpaxcKpen2
Tpaxcmalu-1

2250R
1000 R
6000 R
1000 R
2000R
7000R
3000R
5000 R
6000 R
5000 R
5000R
1000 R
1200 R
1500 R
1500 R
4000 R
4000 R
1400 R
2000R
3000R
1500 R
1000 R
4000 R
3000R
1500 R
2000R
3500R
2000R
1500 R
1500 R

600 R
1200 R
2000R
1500 R
3000R
1000 R
1500 R
1500 R
2000R
2300R
3000R
2000 R
2000R
1500 R
1000 R
1000 R
1200 R

750 R
1000 R
1000 R
2500R
1100 R
1200 R
2000R
1000 R
3000R
1500 R
3000R
5000 R
3000R
1000 R
1000 R
1500 R
1500 R
1000 R
4000 R
3000R
5000 R
2000R
3500R
1500 R
2000R
2000R
3000R
5000 R
1500 R
2000R
1500 R
2500 R
3000R
3000R
4000 R

8.35

14.02.08
04.12.07
21.09.07
04.10.07
20,09.07
14.12.07
03.03.08
13.03.08
13.02.08
25.09.07
19.10.07
06.03.08
23.10.07
04.12.07
04.12.07
14.11.07
15.02.08
20,09.07
21.02.08
25.12.07
24.10.07
05.12.07
14.02.08
13.11.07
22.09.07
21.09.07
07.12.07
13.11.07
05.12.07
24.09.07
22.41.07
27.11.07
25.10.07
24.01.08
23.01.08
04.03.08
03.10.07
29.11.07
13.12.07
22.01.08
26.10.07
20.09.07
21.41.07
08.11.07
24.10.07
20.09.07
31.10.07
25.09.07
02.10.07
02.10.07
25.10.07
25.10.07
08.11.07
22.41.07
27.11.07
231107
21.02.08
26.12.07
18.01.08
200208
20.11.07
07.03.08
201107
13.03.08
211207
18.03.08
20.12.07
06.12.07
27.41.07
15.11.07
09.11.07
29.11.07
13.03.08
25.09.07
19.02.08
14.11.07
13.12.07
13.12.07
07.02.08
18.12.07
18.12.07
01.12.07

02.12.08

02.10.08
19.06.08
12.12.08

11.09.08
19.02.09
03.04.08
17.10.08

01.11.07

22.08.08

23.04.08
12.12.07

24.09.07
25.03.08
06.12.08
13.11.07
04.06.08
23.06.08

25.11.08
23.04.09

26.07.10
02.09.08

06.03.08

03.02.09

23.09.0¢

11.11.09
31.10.07
19.06.08
31.10.07

05.10.07
05.10.07

12.11.07
22.05.08
25.11.08
21.11.08
21.08.08

20.02.08
20.05.08

20.11.07

01.07.08
16.03.10
18.06.09
04.06.09
26.02.08
14.05.09
09.11.07
29.05.08
10.09.09

22.02.08
14.05.08
12.06.08
17.12.08

16.06.09

12.08.1C
01.06.1C
21.09.0¢
29.03.12
14.06.12
10.12.1C
03.03.0¢
09.09.1C
09.02.11
20.09.11
13.04.12
05.03.0¢
20.10.0¢
02.12.0¢
02.12.0¢
13.05.0¢
12.02.1C
19.03.0¢
22.02.1C
25.12.07
21.10.0¢
03.12.0¢
13.08.0¢
10.11.0¢
23.03.0¢
20.09.11
06.06.14
10.11.0¢
02.12.0¢
18.06.12
22.11.07
24.05.11
21.04.11
21.01.1C
17.07.18
02.03.1C
03.10.07
24.02.11
08.12.11
17.07.12
25.04.0¢
16.09.1C
20.05.0¢
01.11.12
22.04.0¢
24.06.1C
28.10.0¢
25.03.0¢
29.09.0¢
29.09.0¢
22.10.0¢
24.04.0¢
05.11.0¢
20.05.1C
25.05.1C
21.05.1C
20.08.0¢
25.06.0¢
13.07.12
15.02.12
15.05.12
06.03.0¢
19.05.0¢
13.03.0¢
18.06.1C
11.03.14
17.06.1C
31.05.12
21.02.12
10.05.12
04.11.11
26.05.11
07.03.12
24.03.0¢
15.02.11
11.11.0¢
10.12.0¢
09.12.1C
05.02.0¢
15.06.1C
12.06.12
01.12.07

15.0
13.0
15.0

12.0

11.0

7.0
3.0

14.0
19.0

35.0
12.0

6.0
17.0

12.0

1.0
1.0

20
8.0
14.0

11.0

21.0

35.3

1.00
0.10

-1.95
-0.20

0.05

-0.36

-0.35
-0.02

-0.30

-0.10

0.85

-0.20

0.01
0.60

0.05

-0.02

0.04

1.00

1.00

0.25

-0.18

2.35

-1.67

0.24

0.70
0.65

0.08

-0.30

-0.75

194 297

19 08¢
192 453

10 34€
3043

54 80C

45 558

30011

11.00C

98 101

101 00C

30 16C

11558
6000

4825
95 53C

30 00C

36 50C

29001

46 802

73 00C

3500
60 003

4197€

2000
10012

YPANCVB

DUHAHCOBASA KOPMOPALINA

91.01
97.60

93.01
94.00

97.02
99.65

96.75
98.90

99.50

98.00
101.50

90.15
93.00

90.00
98.50
98.00

93.00

91.00

100.45
100.00
99.75
99.00
99.50
99.00
98.70

98.25
98.91

99.25

97.25
99.30

99.99
99.25
102.0C

98.98
99.00

100.5C
99.99
98.50

99.30

99.70
100.0C
99.40
98.50
99.50

99.90

12.81
14.00
10.30
17.33

12.44
13.17

14.25

11.37

13.75

11.83

10.44
10.24
11.01
19.05
10.52

12.95
9.86

8.10

5.95

11.64

8.54

8.64
9.00
13.67
6.85
23.65
13.41

17.64
8.68
12.98

8.72

11.72

13.54

11.94

13.18

11.36

8.43

10.62

9.07

8.64

7.69

14.04

15.05

7.76
8.25
10.77

13.90

8.39
9.14

10.96

7.43

5.34

8.00

8.48

7.1

7.95

11.04
15.18

11.25
10.69

10.25

10.90

7.81

13.15
9.16

7.43

10.02
13.34
13.24

11.28

10.09
12.72
8.94
8.81

3.77
3.89
5.02
4.92
4.93

5.01
4.00
4.89
4.44
4.66

6.41

1.44
2.06
1.23
0.80
0.24

0.21
1.65
1.76
0.02
0.45

0.13

BB/Ba2/BB-
BB/Ba2/BB-
BB/Ba2/BB-
BB/Ba2/BB-
BB/Ba2/BB-

1/BB+
1/BB+
1/BB
1/BB+
B2/
B2/

B2/

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

B+l

B+l

B+l
BB/Ba2/

B2/

B3/

/B1/BB-
/B1/BB-

/Ba3/BB
/Ba3/BB

(hMHaHCbI
ToproBns
meTannyprs
notpe6. ToB.
notpe6. ToB.
cblipbe
(bMHaHCbI
(bvHaHCbI
(bMHaHCbI
(bvHaHCbI
(bMHaHCbI
npoK3BOACTBO
npou3BOACTBO
(buHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bvHaHCbI
(bMHaHCbI
MaLKHOCTP.
ToproBns
ToproBns
notpe6. ToB.
Xumus
MaLIMHOCTP.
MaLMHOCTP.
MaLMHOCTP.
clx

yenyri
notpe6. ToB.
npou3BOACTBO
npoK3BOACTBO
(bvHaHCbI
aBTONpOM
aBTONpPOM
npoK3BOACTBO
Ternexom
Tenexom
Tenexom
TpaHcnopT
Tenexom
Tenexom
Tenexom
Xumus
notpe6. ToB.
(bvHaHCbI
Xumus

Xumus
Tenexom
Xumus

c/x

aBTONpPOM
ToproBns
CTPOUTENLCTBO
ToproBns
Toproens
ToproBns
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
notpe6. ToB.
(bMHaHCbI
JHepreTuka
MaLMHOCTP.
JHepreTuka
JHepreTuka
JHepreTUka
JHepreTuka
JHepreTuka
npoK3BOACTBO
Toproens
npoK3BOACTBO
npoK3BOACTBO
npoK3BOACTBO
npoK3BOACTBO
yenyri
ToproBns
yenyri
(bvHaHCbI
(bvHaHCbI
MaLMHOCTP.
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Fixed Income Daily 20.09.07

PbIHOK py6neBbix obnurauui

KOPMOPATUBHBIE PYEIEBBIE OBJIUTALIMU (npoaomxeHve)

TpaHcmalu-2
TTC 01

TYM 0206n.
TioMeHaHpr2
YIMK-YaMO1
YamHedtnp
Yamyptusi-1
Yamyptusi-2
YMMO 2
YpanBar3®
YpanBar3%2
YpaniL-01
YpanCealind
YpanCsalH5
YPCABaHk 2
YPCABaHk 3
YPCABaHK 5
YPCABaHk 6
YpCU cep06
YpCU cep07
YepaoitnOr-1
OuHancB-01
®CK E3C-01
®CK ESC-02
®CK ESC-03
®CK EQC-04
®CK ESC-05
XaiineHalr o1
XK& Bank-2
XK® BaHk-3
XK Bank-4
XonuaduH1
LlenTp-nHe1
LlentpTen-4
LenTpTen-5
LIYH 01 06n
LIYH 02 ofn
YensiGaHpr1
Yepkuoso1
YTn3 0106
JitptOHMoHO1
Okcnobank1
OMAnbsHe 1
OHeproCt-1
OHeprlLieHt
QKO-02 06
ONK®OUH1
tOHuacTpym2
tOHuMunk 01
0TK-03 06.
0TK-04 06.
OTK-05 06.
10Taiip-® 03
SAkyTckaH02

3000R
1000 R
1000 R
2700R
3000R
1500 R
1000 R
1500 R
4000 R
2000R
3000R
1000 R
3000R
2000 R
1500 R
3000R
3000R
1500 R
2000R
3000R
1500 R
3500R
5000 R
7000 R
7000 R
6000 R
5000 R

750 R
3000R
3000R
3000R
1500 R

2000R
3000R
1500 R
1000 R
2000R
1500 R
3000R
1500 R
1000 R
1500 R
2000R
3500R
5000 R
2000R
2000R
1200 R

8.60
10.39
8.00

14.02.08
13.11.07
02.12.07
04.10.07
04.03.08
01.12.07
27.12.07
17.01.08
20.12.07
02.10.07
03.10.07
24.10.07
01.11.07
18.10.07
14.12.07
06.12.07
23.10.07
25.10.07
22.11.07
18.03.08
18.10.07
06.02.08
18.12.07
25.12.07
14.12.07
11.10.07
04.12.07
03.10.07
13.11.07
20.09.07
17.10.07
04.10.07
10.11.07
19.02.08
04.03.08
25.10.07
23.01.08
15.11.07
04.12.07
19.12.07
13.11.07
25.09.07
11.01.08
23.11.07
10.01.08
25.01.08
24.10.07
17.10.07
11.03.08
09.10.07
12.12.07
05.12.07
11.12.07
13.03.08

12.02.09
12.08.08

01.04.10
02.03.10

24.06.08

07.10.07
24.10.07

24.11.08
17.03.09
17.04.08
06.08.08

15.05.09
18.09.08
18.10.08
02.10.08
10.11.07

04.09.08
05.05.08
28.07.08
15.05.08
05.06.09
18.06.08
13.11.07
25.12.07
15.07.08
21.11.08
08.01.09
25.01.08
15.05.08
17.10.08
10.09.09
16.10.07

02.06.10
16.12.08
23.03.09

10.02.11
17.08.1C
02.12.07
29.03.12
28.02.12
01.09.0¢
27.12.0¢
15.07.12
17.12.0¢
30.09.0¢
05.10.1C
28.10.0¢
01.11.07
17.04.0¢
12.12.0¢
04.06.0¢
18.10.11
24.04.0¢
17.11.11
13.03.12
15.04.1C
03.02.1C
18.12.07
22.06.1C
12.12.0¢
06.10.11
01.12.0¢
02.04.0¢
11.05.1C
16.09.1C
12.10.11
01.04.1C
11.11.0¢
21.08.0¢
30.08.11
22.04.1C
20.01.1C
13.05.1C
31.05.11
16.06.1C
10.11.0¢
29.12.0¢
08.07.11
20.05.11
08.07.1C
22.01.1C
28.04.1C
19.04.1C
06.09.11
10.10.0¢
09.12.0¢
30.05.12
14.12.1C
08.03.12

17.0
11.0

31.0
30.0

9.0

1.0
1.0

14.0
18.0

11.0

33.0
15.0
18.0

394
544

99.40

98.81

97.05
98.76
100.50
100.09
99.98
101.40
97.51

99.01

-0.60

-0.70

-0.90
-0.25
-0.10
-0.56

0.78
0.15

0.18

-0.03

0.45
0.30
0.39
0.37

0.09

0.35

-0.30

-0.05

0.26

-0.07

p

50 001

42001

10 001
98 71C
15 50C
4360

6 550
498

53 50C
1513C

52 06C
332001
425001
140 008
653 12¢

13 48¢
1000

50 253

2000

4000

2995

73 501

3900C
49 50C

YPANCVB

DUHAHCOBASA KOPMOPALINA

98.50

96.00

98.00
96.00

100.10

98.00

99.40

99.00

99.49
99.00
100.4C
99.99
99.75
101.92
96.80

99.00

9.26

8.54

12.31

13.56
2369

8.04
5.11
15.58

11.79

13.30
13.12
10.65

10.86

20.32
16.01
10.65
9.91
8.47

8.78

9.35

13.14
8.44
11.49
8.04
7.79

11.55
12.07

7.08
7.99
7.70
7.81
7.74
14.72

9.21

9.28

9.01

10.32

19.12
13.37
9.93
9.65
8.05
6.00
8.50

9.15

431

3.90

243
4.10

4.83
477

5.80
497
454

4.91
5.29

4.08
4.16
6.08

437
4.07
3.56
3.69
3.62
3.20
477

479

5.40
3.53
5.44
4.86
5.47
246
3.86

433

1.23

1.04
1.37
0.48

0.23
230
1.10
3.22
1.89
0.45
1.36

0.90
0.85

1.00

0.29
0.49
0.91
1.68
0.07
1.27
225

1.32

B+//BB-
B+//BB-
B/B1/
B/B1/
B/B1/
B/B1/
B+//BB-
B+//BB-

[Bat/
[Baa2/BB+
[Baa2/BB+
/Baa2/BB+
[Baa2/BB+
[Baa2/BB+

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

B3/

[Caa1/B-
[Caa1/B-
[Caa1/B-

MaLIMHOCTP.
ToproBns
meTannyprs
JHepreTuka
meTannyprs
Cbipbe
MyHULVMNaNbHb I
MyHULVNANbHb IR
MaLMHOCTP.
MaLIMHOCTP.
MaLMHOCTP.
(bMHaHCbI
Tenexom
Tenexom
(bvHaHCbI
(bvHaHCbI
(bvHaHCbI
(bvHaHCbI
Tenexom
Ternexom
ToproBns
(bvHaHCbI
JHepreTuka
JHepreTuka
JHepreTuka
JHepreTuka
JHepreTuka
meTannyprs
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
ToproBns
(bvHaHCbI
Ternexom
Tenexom
CTPOUTENLCTBO
CTPOUTENLCTBO
JHepreTuka
notpe6. ToB.
npou3BOACTBO
TpaHcnopT
(bMHaHCbI
MaLMHOCTP.
JHepreTuka
JHepreTuka
notpe6. ToB.
(bMHaHCbI
(bvHaHCbI
notpe6. ToB.
Tenexom
Tenexom
Ternexom
TpaHcnopT
JHepreTuka
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Fixed Income Daily 20.09.07 - YPANCUB

N DUHAHCOBASA KOPMOPALINA

PbiHOK py6neBbix obnurauun

FOCYAAPTCBEHHBIE U MYHULIUNAJIbHBIE OBNUrALIUK

BaukopT406 500 R 26.11.37 13.09.07 0.2 /Ba1/BB MYHULMNAMbHbIR
Batukopt506 1000 R 8.02 07.11.07 04.11.0¢ 259 10123 100.50 101.78 7.52 7.15 3.95 1.81 /Ba1/BB MyHULMNAMbHbIA
bBenrop2003 320R 1350, 29.10.07 29.04.0¢ 74 10353  0.23 102.51 103.3C 761 712 6.54 0.54 MyHULMNAmbHbIA
BonrorpO61 700 R 20.12.07 17.06.1C 334 1B+ MyHULMNAMbHbIA
BonrorpO61 700 R 20.12.07 17.06.1C 334 1B+ MyHULMNAMbHbIA
BonrorpO64 1000 R 835  20.11.07 15.05.12 56.7  100.55 1 100.58 7.99 5.81 414 282 1B+ MyHULMNAMbHbIA
BopoHex062 500 R 1200, 17.12.07 18.06.0¢ 21.3|  104.62 104.30 105.67 9.27 8.69 5.75 1.46 MyHULMNAMbHbIA
BopoHex063 500 R 1025 31.12.07 27.06.11 459| 10740 7.28 100.12 112.28 7.84 6.58 476 267 MyHULMNAmbHbIA
WpkO6n31-1 1500 R 9.50  20.09.07 17.12.0¢ 27.3|  101.50 7.62 4.06 233 1.09 1B+ MyHULMNaNbHb I
WpkO6n31-2 900 R 8.00  24.10.07 23.10.0¢ 133 99.76/  0.06 99.50 100.12 8.14 4.22 400 0.3 1B+ MyHULMNaNbHbII
WpkO6n31-3 3000 R 7.75  28.11.07 24.11.1C 38.7 99.49 98.60 99.30 7.83 4.02 269 145 1B+ MyHULVNaNbHb IR
WpkO6n31-4 1200 R 825  26.09.07 26.05.1C 327 99.64 8.20 485 2.86 141 1B+ MyHULMNAMbHbIA
KOMMW 58 06 500 R 13.00)  24.09.07 24.12.07 32 101.39 7.88 7.44 323 024 BB-/Ba2/ MyHUUVMNaNbHb I
KOMW 68 06 700 R 1350 14.10.07 14.10.1C 374 112.9%€ 103.0€ 113.0C 6.96 6.17 599 239 BB-/Ba2/ MyHULVNANbHb I
KOMW 78 06 1000 R 10.00)  23.11.07 221118 752 103.05 -145 500 103.00 107.48 8.32 7.10 489  4.08 BB-/Ba2/ MyHULMNanbHbII
KOMMW 88 06 1000 R 800  05.03.08 03.12.1€ 99.9 97.48  -1.12 15 00C 93.84 7.79 7.00 409 541 BB-/Ba2/ MyHUUVNaNbHb I
KoctpomO64 800 R 1100,  11.12.07 11.03.0¢ 58 100.72 801 100.50 101.04 9.78 9.41 272 0.43 MyHULMNAMbHbIA
eHO6n-206 800 R 12.12.07 08.12.1C 302 11890 140 36 20C 116.00 118.9C 7.46 6.66 588 249 Bl MyHULVNanbHbII
eHO6n-306 1300 R 1250 14.12.07 05.12.14 87.8  129.17 15 00C 117.50 138.2C 7.04 6.08 482 481 Bl MyHULVMNaNbHbIi
TuneykO6n5 500 R 710 17.01.08 15.07.1C 343 100.1C BB-// MyHULMNAMbHbIA
Mrop29-06 5000 R 10.00  05.12.07 05.06.0¢ 87 101.90 2 100.82 104.71 7.32 7.01 492| 064 BBB+Baal/BBB+ ||MyHMLMNanbHblit
Mrop36-06 3900 R 10.00,  16.12.07 16.12.0¢ 15.1)  105.17 101.60 105.64 5.71 5.43 477|112 BBB+Baal/BBB+ | |MyHMLMnanbHblit
Mrop38-06 5000 R 10.00)  26.12.07 26.12.1C 398 112.70 5002 109.30 112.7C 5.77 5.32 445 269 BBB+Baal/BBB+ ||MyHMLMnanbHblit
Mrop39-06 4800 R 10.00)  21.01.08 21.07.14 832 10760 0.15 4121 107.22 107.6C 6.76 6.27 468 497 BBB+Baal/BBB+ | |MyHMLMNanbHblit
Mrop40-06 5000 R 10.00,  26.10.07 26.10.07 12 101.11 -0.64 -0.64 249 0.10 BBB+/Baa1/BBB+ | MyHMUMNAmbHbIA
Mrop41-06 5000 R 10.00)  30.01.08 30.07.1C 348 106.70 619 105.20 106.4C 6.14 5.80 472| 242 BBB+Baal/BBB+ | |MyHMLMNanbHblit
Mrop43-06 5000 R 10.00,  17.11.07 17.05.0¢ 8.0 BBB+/Baa1/BBB+ | MyHuMLMnanbHblit
Mrop44-06 5000 R 10.00  24.12.07 24.06.1¢ 945  107.51  0.02 122 632 107.57 107.9C 6.77 6.23 466 544 BBB+Baal/BBB+ ||MyHMLMnanbHblit
Mrop47-06 5000 R 10.00)  28.10.07 28.04.0¢ 196/ 105.00  0.02 244 002 104.9C 5.94 5.60 240 141 BBB+Baal/BBB+ ||MyHMLMnanbHblit
Moc.o6n.48 9600 R 11.00)  23.10.07 21.04.0¢ 193 10659 -0.76 106.20 107.0C 6.76 6.33 257 137 /Ba2/BB MyHULMNanbHb I
Moc.o6n.58 12000 R 10.00)  02.10.07 30.03.1C 30.8  105.00 475 820 104.50 105.0C 6.86 433 475 142 /Ba2/BB MyHULVNaNbHbII
Moc.o6n.68 12000 R 9.00  23.10.07 19.04.11 436 10440 0.70 1530C 104.00 104.3¢ 7.72 7.20 430, 283 /Ba2/BB MyHULMNanbHbII
Moc.o6n.78 16000 R 800  24.10.07 16.04.14 80.0 102.65  0.62 150 854 102.05 103.1€ 7.62 7.18 389 474 /Ba2/BB MyHULMNaNbHbII
HwxropO6n2 2500 R 9.99  02.11.07 02.11.0¢ 137, 101.25 2788 101.20 101.7C 7.92 4.18 495 0.5 BB-// MyHULVMNaNbHb I
HuxropO6n3 2000 R 870  25.10.07 20.10.11 49.7/ 10163  0.38 101.40 101.58 7.75 5.70 427 256 BB-// MyHULMNAMbHbIA
Hoscu6 306 1000 R 1200, 12.01.08 14.07.0¢ 221| 10468 -3.02 101.62 108.0C 9.34 8.82 575 152 1B MyHULVNanbHb I
Hoscn606n2 2000 R 29.11.07 29.11.07 24 101.00 -0.20 52 265 101.00 101.1€ 8.36 8.10 328  0.18 MyHULVMNaNbHb I
03 25057 40817R 740 24.10.07 20.01.1C 285 10295 7 101.93 102.98 6.18 5.90 179 203 BBB+Baa2/BBB+ ||roc. Gymarn
03 25058 40655 R 6.30  31.10.07 30.04.0¢ 75 100.12  -0.03 1417C 100.13 100.3C 6.24 6.05 157 057 BBB+/Baa2/BBB+ ||roc. Gymarn
03 25059 41000 R 6.10  24.10.07 19.01.11 40.6 99.25  -0.09 6001 97.98 99.25 6.50 6.32 153 2.83 BBB+/Baa2/BBB+ ||roc. Gymarn
03 25060 41000 R 580  31.10.07 29.04.0¢ 19.6 99.15/  0.30 616 45C 99.15 99.40 6.51 6.33 146 145 BBB+/Baa2/BBB+ ||roc. Gymarn
03 25061 3100C R 580  07.11.07 05.05.1C 320 99.00  0.50 17 00€ 98.39 99.00 6.36 6.20 146/ 230 BBB+/Baa2/BBB+ ||roc. Gymarn
0®3 26198 42117R 6.00 04.11.07 02.11.12 62.4 97.87 047 5 97.01 97.87 6.50 6.22 6.13  4.07 BBB+/Baa2/BBB+ | roc. Gymaru
0®3 26199 26 883 R 6.10  17.10.07 11.07.12 58.6 98.66  0.46 11608 98.25 98.66 6.58 6.40 154 390 BBB+Baa2/BBB+ ||roc. Gymarn
03 27026 16000 R 700 12.12.07 11.03.0¢ 18.0 10067 100.20 101.4C 5.99 5.83 173 1.34 BBB+/Baa2/BBB+ ||roc. Gymarn
03 46001 45000 R 10.00)  12.12.07 10.09.0¢ 119 10256 -0.24 400 102.75 103.0C 6.54 473 243 067 BBB+/Baa2/BBB+ |roc. Gymarn
03 46002 62000 R 9.00  13.02.08 08.08.12 59.5 10845 ~ 1.86 8317€ 108.00 108.48 6.24 4.98 414 335 BBB+/Baa2/BBB+ |roc. Gymarn
03 46003 37298 R 10.00)  16.01.08 14.07.1C 343 10846 0.56 107.70 109.08 6.11 475 460/ 1.98 BBB+/Baa2/BBB+ |roc. Gymarn
03 46014 58290 R 9.00 12.03.08 29.08.1€ 1332) 106.90  0.55 40 00C 106.30 106.8C 6.61 3.83 420/ 471 BBB+/Baa2/BBB+ |roc. Gymarn
0d3 46017 80000 R 850  14.11.07 03.08.1€ 108.0/ 10490  0.90 4810 104.00 104.88 6.55 5.77 202/ 589 BBB+Baa2/BBB+ |roc. Gymarn
03 46018 125068 R 9.00 12.12.07 24.11.21 1727, 107.90  0.75 367 237 107.85 107.8¢ 6.82 5.84 208 7.86 BBB+Baa2/BBB+ |roc. Gymarn
03 46019 26000 R 02.04.08 20.03.1¢ 140.0 60.90 58.96 70.90 6.94 7.03 8.13 BBB+/Baa2/BBB+ | |roc. Gymarn
03 46020 79057 R 6.90  13.02.08 06.02.3€ 345.6 99.55  1.05 413 39¢ 99.48 99.70 7.06 6.72 346 11.76 BBB+/Baa2/BBB+ | roc. Gymaru
03 46021 30000 R 7.50  20.02.08 08.08.1€ 1325 98.00  0.50 20 60C 97.00 98.10 6.69 6.12 382  7.03 BBB+/Baa2/BBB+ | roc. Gymaru
CamapO6n 2 1500 R 6.82  13.12.07 09.09.1C 36.2 99.51 98.68 7.19 7.01 1.71 2.54 MyHULMNAMbHbIA
CamapO6n 3 4500 R 760  15.11.07 11.08.11 474| 100.10  0.10 21828 100.00 100.1C 7.79 7.52 1.89 3.14 MyHULMNAMbHbIA
CamapO6n 4 5000 R 6.98  26.09.07 20.06.12 579 98.81 748 7.20 1.76 3.74 MyHULMNAMbHbIA
Caxa(fkyT) 2500 R 19.82|  18.10.07 11.04.1% 67.7 10140 0.40 47787 100.58 101.4C 7.26 5.65 196 357 B+// MyHULVMNaNbHbII
CesKab 03 1500 R 1125 021007 30.09.08 27.03.1z 130  55.0 99.87,  0.02 550 98.00 99.90 11.88 1113 281 087 npoK3BOACTBO
TeepO6n 05 800 R 795 01.12.07 30.11.0¢ 146 10029  0.09 100.20 100.5C 7.92 7.66 200/ 1.07 MyHULVNanbHbII
TsepO6n 06 1900 R 740 14.11.07 14.11.0¢ 26.2 MyHULMNAMbHbIA
Tomek 1 300 R 758  22.11.07 22.11.07 21 MyHULMNAmbHbIA
Tomck.06-2 600 R 10.00)  13.10.07 13.10.07 0.8 100.01 -0.01 99.70 100.0€ 9.87 9.44 501 0.6 MyHULMNanbHbII
Yipa-200406 500 R 1028 04.12.07 03.06.0¢ 86 101.57 -0.05 13 80C 100.10 101.78 7.72 7.38 492 064 1B+ MyHULVMNaNbHb I
YOA-200606 500 R 21.12.07 18.12.0¢ 274 100.63 99.40 100.5C 8.24 791 416/  1.90 1B+ MyHULVNANbHb IR
Xabaposck6 1000 R 8.00 24.11.07 24.11.0¢ 26.6| 100.02 0.12 99.60 100.2C 7.54 4.24 4.03 1.1 MyHULMNAMbHbIA
XaHTMaH506 3000 R 1200  26.11.07 27.05.0¢ 84 103.98 5 102.78 103.98 6.09 5.79 576  0.62 11BB+ MyHULVMNaNbHb I
Yysalums-04 750 R 1233 26.09.07 27.03.0¢ 185  106.63 778 7.09 5.77 1.26 Ba2/ MyHULMNAMbHbIA
Yysalums-05 1000 R 7.85  05.12.07 05.06.11 452| 100.98  0.98 6000 7.68 7.35 3.88 3.00 [Ba2/ MyHULMNAMbHbIA
Yysalums-06 1000 R 824  23.10.07 17.04.12 55.7 99.40  0.90 1 97.50 99.40 8.00 7.67 2.07 3.56 Ba2/ MyHULMNAMbHbIA
FAkyT-06 06 2000 R 10.00,  15.11.07 13.05.1C 322 104.50 90 104.50 105.4C 7.82 5.74 239, 173 B+/ MyHULVNANbHbII
SAkyT-07 06 2500 R 780 25.10.07 17.04.14 80.1  100.000 -0.45 36 00C 100.5C 8.03 6.37 194 4.06 B+// MyHULVNanbHbII
Akyt-10 06 800 R 12.00 18.12.07 17.06.0¢ 9.1 10245 -0.25 1 102.45 102.65 4.64 4.48 292) 0.70 B+// MyHULVMNaNbHb I
AHAO-1 06 1800 R 10.00)  05.02.08 03.08.0¢ 106 102.98 6.54 6.34 489 080 11BB+ MyHULVNANbHb IR
Ap06n-04 1000 R 1050 24.11.07 26.05.0¢ 205 10332 032 103.00 104.8C 8.21 7.72 510 143 MyHULMNanbHbII
ApO6n-06 2000 R 7.75  23.10.07 19.04.11 436 97.95 045 2292 96.30 98.59 8.38 5.53 394 202 MyHULVMNanbHb I
Ap06n-07 3500 R 850  02.10.07 30.03.1C 30.8 99.69  1.19 85743 99.20 99.70 8.02 7.03 213 195 MyHULVNANbHbII
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Fixed Income Daily 20.09.07

PbIHOK py6neBbix obnurauun

EBPOOBNUrALIUK

Eurochem12
Evraz-09
Evraz-15
Gazstream-13
HCFB-08-01
KZOSRU-11
NMTP-12
TNK-11

TNK-16

TNK-17

TNK-7

Zenit-09
Anpoca-08
Anpoca-14
Anbtha-bark-09
Anbtha-bark-15
Anbtha-bank-17
Bank Mocksbl-09 usd
Bank Mocksbl-10
Bank Mocksbl-15
Bank CaHkT-MeTepbypr-09
BB-08

BTB C-3-08
BTB C-3-15
BTB-07

BTB-08

BTB-11

BTB-15

BTB-16

BTB-35
Buimnenkom-10
Buimnenkom-11
Buimnenkom-16
Buimnenkom-9
[asnpom-09
[asnpom-10
[asnpom-12
[asnpom-13
[asnpom-15
[asnpom-16
[asnpom-17
[asnpom-2C
lasnpom-22
[asnpom-34
[asnpombark-08
[asnpombark-15
MBPP-08
MeradhoH-09
MMK-08
MockomuB-3
MTC-08

MTC-10

MTC-12
HKHX-15
HopHukenb-09
PBEP-08

PEP-08
Peneccanc-09
Pocbank-09
POCBAHK-1
Poccenxb 2
Poccenxb 3
Poccenxosb
PoccenbxosbaHk-10
PoccenbxosbaHk-13
PoccenbxosbaHk-16
PoccenbxosbaHk-17
PycCraHpapr-08
PycCraHpapt-15
Coepbark-13
Coepbark-15
Cesepcranb-14
Ceepcrans-9
CubHedTb-9
CuHex-15
Cucrema-11
Cucrema-8
TMK-09
YPCA-08
YPCA-09
YPCA-10
YPCA-11-1
YPCA-11-2

300 $
300 §
750 §
647 §
150 §
200 $
300 $
500 $
1000 §
800 $
700 $
200§
500 $
500 $
400 §
225§
300 §
250 §
300 $
300 §
125§
150 §
300 $
400 §
1000 §
550 §
450 §
750 §
500 €
1000 §
300 §
300 $
600 $
450 §
700 $
1000 €
1000 €
1750 §
1000 €
1350 §
500 €
1250 §
1300 §
1200
1050 §
1000 §
150 §
375§
400 §
5000 R
400 §
400 §
400 §
200 $
500 $
170 §
170 §
250 §
300 §
3000R
7000 R
10000 R
3000R
350 §
700 $
500 $
1250 §
300 §
200 $
500 $
1000 §
375§
325§
500 $
250 §
350 §
350 §
300 §
175 §
351§
5000 R
130 §
300 €

21.09.07
03.02.08
10.11.07
22.01.08
04.02.08
29.09.07
17.11.07
18.01.08
18.01.08
20.09.07
06.11.07
27.10.07
06.11.07
17.11.07
10.10.07
09.12.07
22.02.08
28.09.07
26.11.07
25.11.07
25.11.07
21.11.07
29.01.08
29.09.07
21.09.07
11.12.07
12.10.07
04.02.08
15.02.08
02.01.08
11.02.08
22.10.07
23.11.07
16.12.07
21.10.07
27.09.07
09.12.07
01.03.08
01.06.08
22.11.07
22.03.08
01.02.0¢
07.03.08
28.10.07
30.10.07
23.09.07
03.03.08
10.12.07
21.10.07
19.12.07
30.01.08
14.10.07
28.01.08
22.12.07
30.09.07
11.02.08
11.02.08
17.11.07
24.09.07
15.02.08
21.11.07
21.02.08
05.12.07
29.11.07
16.11.07
21.09.07
15.11.07
21.10.07
16.12.07
15.11.07
11.02.08
19.10.07
24.02.08
15.01.08
03.02.08
28.01.08
14.10.07
29.09.07
19.11.07
12.11.07
26.02.08
27.12.07
16.11.07

09.12.10

22.02.12

25.11.10

01.10.10

04.02.10
15.02.11
02.07.10

17.06.09

221210

18.02.10

21.09.11

16.12.10

11.02.10

29.09.08

21.09.12
03.02.0¢
10.11.18
22.07.18
04.02.0¢
29.09.0¢
17.05.12
18.07.11
18.07.1€
20.03.17
06.11.07
27.10.0¢
06.05.0¢
17.11.14
10.10.0¢
09.12.1¢
22.02.17
28.09.0¢
26.11.1C
251118
25.11.0¢
21.05.0¢
29.07.0¢
29.09.1¢
21.09.07
11.12.0¢
12.10.1C
04.02.1¢
15.02.1€
02.07.3¢
11.02.1C
22.10.11
23.05.1€
16.06.0¢
21.10.0¢
27.09.1C
09.12.12
01.03.12
01.06.1¢
22.11.1€
22.03.17
01.02.2C
07.03.22
28.04.34
30.10.0¢
23.09.1C
03.03.0¢
10.12.0¢
21.10.0¢
12.06.12
30.01.0¢
14.10.1C
28.01.12
221218
30.09.0¢
11.08.0¢
11.08.0¢
17.11.0¢
24.09.0¢
15.02.0¢
16.02.11
09.02.17
04.06.0¢
29.11.1C
16.05.12
21.09.1€
15.05.17
21.04.0¢
16.12.1¢
15.05.12
11.02.1¢
19.04.14
24.02.0¢
15.01.0¢
03.08.1¢
28.01.11
14.04.0¢
29.09.0¢
19.05.0¢
12.05.0¢
26.02.1C
271211
16.11.11

39.0

54.0

39.0

37.0

29.0
42.0
34.0

21.0

40.0

29.0

49.0

39.0

29.0

13.0

61.0

p

0.05
0.18

-0.13

0.10

-0.17
-0.61

0.28
0.41
0.23

-0.03
-0.14
-0.14

0.24
0.11

-0.08
-0.05

0.36

-0.06
-0.18
-0.28

0.04

0.05

-0.25

0.10

-0.15
-1.15

0.90
0.70

YPANCVB

DUHAHCOBASA KOPMOPALINA

200 002

2154
5109¢
10001

96.00

99.10
97.10

96.50

101.5C
99.95
98.35
99.75

.77

6.65

7.33
5.74
6.93

11.28

8.03

7.44

11.82

6.28

8.44

7.79
6.38

-5.67

0.60
5.90

8.34

7.50

6.80

7.48

6.39

6.57

7.94

7.98

6.30

6.51

6.95
10.15

6.25

8.23
6.68
7.15
11.06
6.66

7.24

431
3.98
452
4.82

392

5.22
1.80

1.78
274
272

0.4
1.00
154
0.36

3.60

/Bat/

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

BBB/Baa2/

B1/B+

/Ba3/BB+

B/B1/

/Ba3/BB-
/Ba3/BB-

[Baa2/BBB+
/Baa2/BBB+

B+/Ba3/BB-
B+/Ba3/BB-
BBB+/Baa2/
BBB+/Baa2/
BBB+/Baa2/

B+/B1/BB-
/B1/BB-
B/B1/
B/B1/

B/B1/

Xumus
Cblpbe

meTannyprs

Cblpbe
(bvHaHCbI
Xumus
cepBuC
Cblpbe
cbipbe
Cblpbe
Cblpbe
(bMHaHCbI
Cblpbe
Cblpbe
(bMHaHCbI
(bMHaHCbI
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
(bvHaHCbI
(bvHaHCbI

notpe6. ToB.

(bvHaHCbI
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bvHaHCbI
Ternexom
Tenexom
Tenexom
Tenexom
Cblpbe
cblpbe
Cblpbe
Cblpbe

Cblpbe
Cblpbe
cbipbe
Chbipbe
Cblpbe
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
Tenexom

meTannyprys

(bMHaHCbI
Tenexom
Tenexom
Tenexom
Xumus
Cbipbe
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bvHaHCbI
(bMHaHCbI
(bvHaHCbI
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
(bMHaHCbI
Cblpbe
Cblpbe
Chblipbe
(bMHaHCbI
Ternexom
Tenexom

NpOK3BOACTBO

(bvHaHCbI
(bvHaHCbI
(bvHaHCbI
(bMHaHCbI
(bMHaHCbI
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OUHAHCOBASA KOPMOPALMA

YPAACVIB

Fixed Income Daily 20.09.07 0 \

10.0 4 ° MoraweHne

Tomck.06-2(A1) .
e T @ KoerpouOBi(A1) FocypapcTeeHHble; MyHuuunanbHble Kpusas O®3

m== == KpuBas Mocksbl

1 NDF
9.4 @ Hoscw6 306(/BJA1)
@ BopoHexO062(A1)

—
-—
-
—
-—
-
8.8 - -
-
-
® 5006 @ Yawypus-2 -
Sp061-06
® HosorGOGR2(AT) @ KOMM 78 06(BB-/Ba2/|A1) -
8.2 { MprO6n31-2(/B+ @ Vipkoon B4 ffr200606¢/B+ -
[} ° ApO6n-04(A1)
YVamyprus-1 BonrorpOG4(//B+ -
Hix opOSnZ(BB//|A1) @ Ap06n-07 ° ° @ AkyT-07 06(B+// -~
TeepO6n 05 Yysaluns-06(/Ba2/ /
(4 KO6N31- 3(//B+
BopoHex063
KOMM 53 p6 (B8 /BaZ/\Aﬁ’ 0 D TG (' 7 Caneromm @ KOV o6(BB-/Ba2/
@ Ya- 200406(//8 (@ Moc.0bn.Ba P
HwxropO6n3(BB- // . Yysawwna-05(/Ba2/
7.6 ° @ VIpkO6n31-1(/B+ @ Moc.06s,76(/Ba2/BB
! Benrop2003 @ Xabaposck @ Bawkopr506(/Bat/BB
@ I1eHO6-206(BI/|A1) @ CamapO6n 4 /
@ Mrop29-06(BBB+/Baa1/BBB+|A1)
() Caxa(HKyT)(By
@ CamapO6n 2
7.0 / @ J1leHO6n-306(B//[A1) O®3 46020(BBB+/B@2/BBB+
’ @ KOMMV 68 06(BB-/Ba2/|A1) / @ 003 46019(BBB+/Baa2/BBB+
@ Moc.06n.5a(/Ba2/Bs /S MPop35-06(BBB+/Baal/BBE+A1) & 003 46018(BBB+/Baa2/BBBHAT)
@ Moc.o6n.48(/Ba2/BB|A1) ] @ Mrop44-06(BBB+/Baa1/BBB+|A1)
)gs 26199(BBB+/Baa2/BBB+ @ 003 46021(BBB+/Baa2/BBB+|A1)
HAO-1 06(//BB+|A1) @ O®3 46014(BBB+/Baa2/BBB+A1)
[ 3 003 25059(BBB+/Baa2/BBB+|A1) @ OP346017(BBB+/Baa2/BBB+A1)
@ 003 26198(BBB+/Baa2/BBB+|A1)
6.4 (03 46001(8BB+/Baa2/BEB+/A1) 0®3 25060(BBB+/Baa2/BBB+A1)
: @ 03 25061(BBB+/Baa2/BBB+
@ 003 25058(BBB+/Baa2/BBB+|A1 @ 003 46002(BBB+/Baa2/BBB+|A1)
003 25057(BBB+/Baa2/BBB+A1) & MTop41-06(BBB+/Baa/BBB+A1)
@ XaHTMan506(//BB+A1) 003 46003(BBB+/Baa2/BBB+A1)

@_O®3 27026(BBB+/Baa2/BBB+|A1)
@ Mropd7-06(BBB#/Baa1/BBB+|A1)

5.8

{ @ Mrop38-06(BBB+/Baa1/BBB+|A1)
@ Mrop36-06(BBB+/Baal/BBB+A1)

/
/
5.2 /

/
wl e mmabes
/

4.0 / MecsiLeB [0 noralieHus

R
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OUHAHCOBASA KOPMOPALMA

YPAACVIB

Fixed Income Daily 20.09.07 O\

22.0 + A Odepra
A Vapradun 3 ToproBns; MNoTpebutenbckue ToBapbl; C/x
® [loraweHue
20.9
A 90KO-02 06 Kpueas O3
19.8 4 @ MapraduH 1
AREERRETT?
18.7
A Amnant-M 1
17.6 |  4AgCOPYCKAT
WukomIlaga1(b) A 3asMpoccoi
16.5
A MOCMAPT® A Apkana-03
A Oro-arpo-3
15.4 4 YepaoinnOr-1 - &
. @ Ap6ar 01 @ Marpuuad-1
o 02(6 @ Pasrynand1
A Eenmpegﬁ 4akoB0-02(5)
14.3 4 ©® OrO-2po-2(B) s v
’ PycMacna-2
A PocT-NainxH1
Anbkop-01
Arpoxong 1
,ﬁgxfe; 0 A TexWHecT1 A QK;EPAQSJ ‘.WHK(EMﬂaﬂg:i
. uTnaHa-01 A %)an@mﬂ“ 2 K°601 M DuH 2
MeTceps-01 i ETRIMPRA naind3 @ Mapradun @ MABA 02 06
A Banmﬂ)pggT'zo Py6MncPer1 ] A MapracM 2
121 4 A MHKom@&xeTne-1 JJOMOK?H‘TPBWOWH@ @ Bukropusd2
’ A Cavsorir of¥eHOGCHT10B- A A KOMEVIKA 02(/B-
EBPOIMA-01
ANMA-Uke-1
11.0 - A Pasrynaino2 A Kapyc.® 01 @ Conpyxd-1
: HyTtpWHB106(//B -
MUP®uHaHCT A é;m:za(:cg A Tonkxura-2 Ant3646 o ® fuccndust
Mnmapko 1 PyCUorcOTIENKA 03(/B- @ Tanocrod-1 A TpotekduH1
9.9 A A OHmnnk 01
7KoHTWH.02 A Marunt® 02
[ ] @ Marhut® 01 A Yepxuzosol
CuHeprua-1 "
8.8 4 A " KOMEWKA 01(//B-|6) A VIKC50uH 01(/Ba1/BB- @ OMLEHTPOG
@ CalutBpio2 @ BB MM 206(/B1/B+
7 7 4 @ BBA-08(/B1/B+ A O6KoHad-01
6.6
5.5
@ [1xatdchCu 2(//B-|B) @ JlekduH 2 06
Bantuka1o6(A2)
4.4
3.3
2.2
1.1 @ AsTomup®-1
@ Espocepsuc MecsAueB A0 noraweHuns
0.0 A A hll 64 T T T T T T T T T T T T T T T T T T T T T T T T T T T 1
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OUHAHCOBASA KOPMOPALMA

YPAACVIB

Fixed Income Daily 20.09.07 ’: \\
Ay

0.0

A OptOHnoH01 . Oq)epTa
? ABtonpowm; TpaHcnopT
21.4 ® [loraweHne

Kpueas O3
20.6 -

19.8 |
19.0 |
18.2 |
174 1
16.6 -

15.8

@ COKABTO 01
15.0

14.2

13.4

@ TpaHcaspod

12.6

11.8
A KAAD-2(//B- A Cwvbupb-01

11.0

A VxABTO 02

102 | A TA30MH 01

9.4

A ABTOBA3064

8.6

ABTOBAS3063
A Kamaz-OuH2 A CesCrABTO2

7.8 P>X[-0606n(BBB+/A3/BBB+
@ P>XXO-0506n(BBB+/A3/BBB+ ° ( PXX[0-0706n(BBB+/A@BBB+

@ CeeCrABTO
@ PXK[-0306n(BBB+/A3/BBB+A2) MecsueB A0 noralleHus

7.0

T T T T T T T T T T 1
Qe © a4 o <% 0 o ~N o o 9
3] 5] s 5] [sp] s 3] 5] [sp] s <

0.2
0.3
0.4
0.5
0.6
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YPAANCUB
OUHAHCOBASA KOPMOPALMA

Fixed Income Daily 20.09.07 ’; \\
A

16.8 A Odepta
MawwuHocTpoeHue; Metannyprus; NponssoacTeo
® [loraweHve
A Baronmaw 2 KleBaﬂ O3
@ PycTekc 2
@ XaineHal o1
14.4 -
@ Canot3Hepr
A YpanBar302
@ HwxlleHWHB
A Cso6Coxon3
BKM-®uH106 @A YMNO2 @® Mauphue-03
il A TOT3K-2
12.0 A CesKa6 03
A MpomTp0206
A PycTekc 3 YpanBars® ® fasepia 01 @ Mersason @A TexHukonsd
CBOGC“(OI‘IZ @ 1ol 306 A CartyprHMo3 IT-T3Y 406
A ApHecT®d-01
i CatypHHMO @ MpomTp0106 @ Awypmet-01
A CaTypHHI’ICR M3 01
g 6 4 A ™OPOMAUIC1
A Kvpos.an1
@ OMK 1 06(B) A A Marnesut 2 AFr\n’\ﬂring;%m
TpaHcmal-2
A YTN30106(B)
A A TB303 o T\vK-09(/B1/BB-
TMK-03 06n(/B1/BB- @ Evraz-15
@ Cnarcrekno
@ PycAn®-3s [ ] h‘/ll':/IrK:z;):n(/BWBB- @ VIPKYT-0306(B1/ @ Cesepcrans-14
@ MMK-08 A OMB3-506(/CCC+
7.2 @ Cesepcrans-9
A Cnscrekno2
A KMMNO-duH01
4.8
2.4
MecsdueB A0 norawleHus
@ Makeul 01
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OUHAHCOBASA KOPMOPALMA

YPAACVIB

Fixed Income Daily 20.09.07 ’ \\
Ay

Cbipbe; Xumusa; dHepreTuka A OdepTa

17.6 -

® [loraweHne
A PyccHedts1

17.0 4 Kpueas O3
16.4
15.8
15.2
14.6 4
14.0 4
13.4 A CHX3 dun 1

@ Yawredmp(5)

12.8 A @ HUKOCXUM 2(//CCC+

12.2 A @ HVTON 02

11.0 | @ HKATEPAG)
. A OweproCr-1

TataHepro1
10.4 -
A TrK-6UHs-1
98 A A ESCK-02
Kokc01 @A Anearc-01 @ KyiibAsoT-2
AkyTokoH02 A PEMON 02 4 Kokc 02 JleHaHepro2
9.2 A A @ enanepro3
. TrK-10 061 @ CAHOC-0@60rkK-2 0106
Beron 01 @ 7ri4opq A OTK60100 @ MO3CK-01
8 6 A Yensbonpri A CUBYPXona1(B, /Bl'?ez[/)MGHepOW
2 TrK-8 01 A TovenaHpr2
M KWZOSRUBas/
A Gawkvponds  PCKESC-02(/Baa2/BB+  rynpoOrk-1(/Baad/
8.0 A HKHX-04 06(B+/ @ [ ] A MocaHepro2(//B TNK-16
@CK ESC-03(/Baa2/BB+ @ OCKESC-05(Baaz/pp+ @ ©CKESC-04(Baa2/BB+ ° kAT
FA3MPOM A5(BBB-/A3/BBBIAT) TASTIPOM A4(BBB-g/BBBIAT) NlyworigSobn(BBE-/Baa2/BB+ @ IlyKoiindo6n(BBB-/Baa2/BB+ @ TNK-
7.4 @@ TNK-7(BB+/Ba2/BB- [A3MPOM A6(BBB-/A3/BBB @ TA3MPOM A8(BBB-/A3/BBB @ TA3MPOM A9(BBB-/A3/BBB|)
@ Jlykonn206n(BBB-/Baa2/BB+|A1)
@ ©CKESC-01(/Baa2/BB+{B) @ TA3MPOM A7(BBB-/A3BBB @ TNK-11 @ Anpoca-14(B+/B1/BB-
6.8
Fasnpom-22
@ PBP-08(/Baa2/BBB+ o
@ Anpoca-08(B+/B1/BB- @ HopHukens-09 @ Taanpom-20 @ rasnpom-16 @anpom-34
62 i & CubHedTb-9 @ Trasnpom-13 @ rasnpom-17
@ Evraz-09 ~ @ rasnpom-15
: Faanpﬂw-ggK 101 @ Gazstream-13
5 6 i Mocarepro1(//B Faanpom-12
) @ [la3snpom-10
MecsdueB A0 norawleHus
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OUHAHCOBASA KOPMOPALMA

YPAACVIB

Fixed Income Daily 20.09.07 ’; \\
A

24.0 + R A Odepta
Ycnyru; CepBuc

231 | ® [loraweHve

Kpueas O3

22.2 4
21.3 A
20.4 +
19.5
18.6 -
17.7

16.8 1

15.9 A ONKOUH1

15.0

A Kvncou®-2

14.1

A BpasepcK 1

13.2 4 @ MMKT® 01

A VHterpa®-2

12.3

A EBpokom®K2(/B2/

11.4 1 PECTOPAHC3
° Moco6nras1
Moco6raz®1 @ MOUTK-01(//B-
A UeHtp-uHs1(/B1/

10.5 4 @ PECTOPAHC2(5)

A Espodudiesasare-2(/8-

@® MOVA @ Mocobrasd2

9.6

Kundur 061
A Kundur 061(CCC// @ MOWA 02

8.7 1 A Cronractp PTK-N3 5¢ " -1
@ MVIA-206(/Ba2/ b @ Vurypuor
@ PTK-M3 40(5) @ PycchuHancA(/BB+
A M1A-306(/Ba2/
7.8 @ PK[1-0206n(BBB+/A3/BBB+A2) ® Pychmanc(/BB

@ MOWA 03

@ NMTP-12(Bat/ @ Curer-15

6.9 -
A PKC-01
MecsueB 00 norawleHnsa

6.0

T T T T T 1
< N < © @ <
I I I 0 0 ©

3.0 1
3.2 1
3.4 1
356 -
3.8 -
4.2 |
4.4

46
48

T T I
N < ©
o o o

058 -
1.0
1.2
1.4
1.6
1.8
2.0 1
2.2 1
2.4 1
2.6 1
2.8 1
4.0 1

=
[}
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YPAANCUB
OUHAHCOBASA KOPMOPALMA

Fixed Income Daily 20.09.07

17.0 -

16.0 1

15.0 ~

14.0

13.0

12.0

10.0 -

Tenekom; CtpoutenbcTBO; [leBenonmMeHT

A Kocmoc®Oun1

A KK-OuHanct

@ AnamaH®d106

A Cotnlpynn1
A MM-OuH 02

Mupakc 01(B/B2/
) A Anaman®206

A CV-155 306

@ CrpTprasot

@ Mupakc 02(B/B2/

A UYH 01 06n(/B
A NCP-Uns 02(/B1/

@ MVK-506 A LIYH 02 o6n(/B
° HOTK-04 06.(/Caa1/B-

@ LentpTen-4(B-//B|E)

9.0 “A nMocCrp-2

A
JOTK-03 0. (/Caat/B-|A2)

Yp§ri9 B3l

7.0

6.0

¢Tema-8(B+/B1/BB-

A UentpTen-5(B-//B|B)
ACV6TnK-606(B+//
ManbCe3306(B//
BnrTnkBT-2(//BB-
YpCU cep06(B+//BB- BnrTnkBT-4(/BB-
NICP-NHB 01(/5/ P PO( A

YpanCsaMH5(B+//BB-
Mera®oH306(BB+/Ba3/BB

CneuyCrp2 1
A

CubTnk-506(B+//
ICP 01 06n (2)(/B1/
14(B+/BB-

@ CubTnk-706(B+/
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busnec-HanpaBaAeHHUE 110 OIIEPALIAAM C AOATOBBIMH
WUHCTPYMEHTAMHU

McnonHuTenbHbLIN AUPEKTOP, pyKoBOAUTENb HanpaBneHus
Anekcangp lMyray, apugach@uralsib.ru

Busnec-6A0k IpoAa’k 1 TOProBAM

PykoBoauTenb 6usHec-6noka
Opyapp KonysaHos, koluzanovea@uralsib.ru

YnpaBneHue npoaax YnpaBneHue ToproBnu
Ceprew LLlemapaos, HavanbHUK ynpaeneHusi, she_sa@uralsib.ru AHppent bopucos, cT. Tpenaep, bor_av@uralsib.ru
EneHa [JoBraHb, KnMeHTCkuiA MmeHexep, dov_en@uralsib.ru Bsiuecnae Yanos, Tperigep, chalovvg@uralsib.ru

AnHa KapnoBa, knueHTckuii MmeHemxep, kar_am@uralsib.ru Oanuvan KneimaH, Tpengep, klejmandm@uralsib.ru

Omutpuii KysHeLoB, knneHTCKUIn MeHeaxep, kuznetsovde@uralsib.ru KoHcTtaHTuH Makapos, peno-Tpengep, makarovkv@uralsib.ru
Omutpuii Monos, kKNneHTCKMIn MeHedxkep, popovdv@uralsib.ru AHanNUTUKa
PepaktupoBanue / NepeBoa Kutu MaHuxaea, CFA, pantskhavaks@uralsib.ru

EBrenun MpuHkpyr, pegaktop/nepeBoauuk, grinkruges@uralsib.ru Hapexga MbipcukoBa, aHanutuk, mur_nv@uralsib.ru

Busnec-6A0K 110 PEIHKAaM AOATOBOTO KAITHTAAR

PykoBoautenb 6usHec-6noka
Omutpui LWiknosckuin, shklovskyda@uralsib.ru

ConpoBoXxaeHue NPoeKToB BukTtop OpexoB, BuLe-npe3naeHT, ore_vv@uralsib.ru
I'y3enb TuMoOLLKMHA, HaYanbHUK oTaena, tim_gg@uralsib.ru Onbra KpacHonepoBa, aHanuTuk, krasnoperovaoy@uralsib.ru
Hatanbs NpuweHkoBa, Bed. cneumanucT, grischenkovane@uralsib.ru Omntpuii 3anopoxckuin, aHanuTuk, zaporozhskiydi@uralsib.ru
[anuHa MNygeima, . cneumanuct, gud_gi@uralsib.ru

Onbra CtenaHeHKo, Bed. cneumanucT, stepanenkooa@uralsib.ru

AnHa KomowmBa, rn. cneumanuct, komovaav@uralsib.ru

AHaAUTHYECKOE YIIPABA€HHE 10 OIIEPAUAM C AKITUAMU

PykoBoauTenu ynpasneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru Kum UcksH, iskyanks@uralsib.ru

Crtparterus / BaHku TenekommyHukauum /| Meama / UHcpopmaLMoOHHbIE TeXHONOIrMKU

Kpuc Yudbep, cweafer@uralsib.ru KoHCTaHTUH YepHbIlweB, pykoBoAUTENb YNpaBneHus,

Monutuka / AkoHOMMKa

Bnagnmup Tuxomupos, tih_vi@uralsib.ru
HedTb 1 ra3 / QHepreTuka

Katoc PanaHy, rap_ca@uralsib.ru

MatBen Tawu, tai_ma@uralsib.ru

EBrenusa Obiwntok, dyshlyukem@uralsib.ru
MaBen MNMonwukos, popikovpn@uralsib.ru
HepBunxumoctb

Kum UcksH, iskyanks@uralsib.ru

che_kb@uralsib.ru

KoHcTaHTuH Benos, aHanuTtuk, belovka@uralsib.ru
MoTpebuTtenbckui cektop / Po3Hn4yHas Toproens / TpaHcnopT
Anppen HukutuH, Nikitinai@uralsib.ru

Mapusi Ctapuesa, startsevamv@uralsib.ru

MeTtannyprus / FTopHogo6bIBalowWas NPOMbILLNEHHOCTb

Mawikn KaBaHa, kavanaghMS@uralsib.ru

Kunpunn Yyiiko, chu_ks@uralsib.ru

OmuTpuin CmonuH, smolindv@uralsib.ru

HacToswuin GlonneTeHb npeaHasHayeH UCKIIOUNTENBHO ANt MHKOPMAaLMOHHBIX Lienew. Hu npu kakux obcTosTenbCcTBax aToT BlonneTeHb He AOMKeH
MCMOIb30BaTLCS UMK paccMaTpuBaThCsi kak oepTa U npeanoxeHne Aenatb odepTbl. HECMOTPS Ha TO, YTO JaHHbIA MaTepuan Gbin NoAroToBNeH
C MakcumanbHoW TuwatensHocTbio, YPATICUB He faeT HuKakux NpAMbIX WM KOCBEHHbIX 3aBEPEHWI WM rapaHTuiAi B OTHOLLUEHUW AOCTOBEPHOCTU
M MOSHOTbI BKIIOYEeHHOI B GlonneTeHb uHpopmaumn. Hu YPAJICUB, HM areHTbl koMnaHWW wnu adunupoBaHHble NALA He HEeCcyT HuKakoi
OTBETCTBEHHOCTM 3a NloBble NPSMbIE UK KOCBEHHbIE YBbITKM OT UCMONb30BaHWA HACTOSILLEro GIoNNeTeHs N coaepxallencst B Hem WHopMaLni.
Bce npaBa Ha GlonneteHb npuHaanexat OO0 «YPANCWUB Kanutany», u copepxaliasics B HeM MHOpPMauUsi HE MOXeT BOCNPOU3BOAUTBLCS WMNU
pacnpocTpaHsiTbcsl 6e3 npeABapUTENbLHOTO MMCbMEHHOTO pa3peLLeHust.
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