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CTPATEIrNA

BHeWHVH PbIHOK

BnaronpusiTHas ctatuctuka no CLUA yaepikana pbiHKU oT nageHus. OnybnnkoBaHHble B4epa AaHHble no akoHoMumke CLUA
(MHOeKC AenoBol akTMBHOCTM B 0OpabaTbiBalolleM CEeKTOpe M 3aTpaTbl Ha CTPOWUTENbCTBO OKA3anMCb HECKONbKO Bbllle
OXMAAHWN) NO3BONUAN (HOHOOBLIM MHAEKCAM Ha OTKPbITUM TOProB OTbIrPaTh HacTb MOHECEHHbIX HakaHyHe notepb. OfHAKO
COXpaHeHWe HeratuBHbIX (PaKTOPOB, CBA3AHHbIX C MeperpeBoM 3KOHOMWKM KuTasi, U CHUXEHWe TeMnoB BOCCTaHOBEHUA
3KoHOMUKN EC He cnocobCTBYIOT Bbixomy M3 OOKOBOro TpeHAa B CTOPOHY pocTa. Ha pbiHKe KasHadenckmx obnumraumn CLLA
Habnoaanocb HEKOTOPOE CHMXKEHME JOXOAHOCTEN B ANIMHHBIX HOTax (goxogHocTb 10Y UST cHusmnack Ao YTM3,27%), a cnpeq,
10Y UST = 2Y UST cy3uncs ao 240 6.0. Y4nuTbiBasi HEraTUBHYIO ANHAMKKY TOProB B A3UW, CEerofiHs Mbl OXMAaeM npeobnagaHms
HeraTMBHbIX HAaCTPOEHMI Ha PbIHKaX PUCKOBbLIX aKTVBOB.

AoxopHoctn B cermeHTe GEM npopomxunnu poct. B cermeHTe fONrOB pa3BMBAIOLLMXCA CTPAH NO-NPeXHEMY OOMUHNPYIOT
KOpPEeKUMOHHble HacTpoeHus. CyBepeHHble BOHAbI Poccumn noTepsanu B UeHe nopsgka 50 6.Mm., npuyem CyBepeHHbIn crnpes
HECKOMbKO pacluMpuics n coctasun 294 6.n. Hamnbonbliee CHUXEHWE KOTUPOBOK HabMOAANoch B KOPMOPATMBHBIX BbIMycKax
SMUTEHTOB WHBECTULIMOHHOW KaTeropum, B 4acTHocTh, Gymaru Tasnpoma m TNK-BP npocenn Ha 0,5-1 n.n. CoxpaHeHune
BbICOKOW BONATUBbHOCTY Ha PbIHKaX He MO3BOJIAET IMUTEHTaM MPOBOAUTb Pa3MeLLEeHVs, MOCKOMbKY MPEMMS 3@ BONATUNBbHOCTb
CHWXAET MpuWBneKaTenbHOCTb NyGAnyHOro fonra B CpaBHeHWMW C OaHKOBCKMMUK kpefuTamu. Hanpumep, komnaHum MTC u
CHepbaHK NpUHANK peLleHre 0 NepeHoce pa3meLleHs CBoMX DOHAOB 0 YyHLWEHWs PbIHOYHOM KOHBIOHKTYPbI.

JeHuc MopeiBaui, poryvajdv@uralsib.ru

BHYTpPEHHMM PbIHOK

Py6nb nopelueBen Bcieq, 3a Koppekumen LeH Ha HedTb. KoppekLMOoHHbIe HacTpoeHUs, Npeobnafaslume BYepa Ha pbiHKax
PUCKOBbIX aKTVMBOB, MPMBENM K CHUXEHMIO KOTUPOBOK HedTu Ao 70 gonn./Gapp., YTO 0DyCnoBMAO yKpenneHne O1BanioTHOM
Kop3uHbl LB Ha 20 koneek go 34,3 py6. Mpn 5TOM OCHOBHOW BKNaf, B YKpenneHne Kop3unHbl BHEC A0MNap, KOTOPbIM NOA0POXan
bornee vem Ha 35 Koneek, 4OCTUrHYB oTMeTkM 31,27 py0./ponn. OObeM cAenok Kynam-npomaxu BanioTbl COCTaBuA 6,5 Mnpg,
LLONN., U3 KOTOpbIX Ha nokynku LLB, no Hawum HabniogeHusM, npuwnock nopsaka 700 mnH gonn. OcnabneHune pybns Ha
«CnoTe» He BbI3BaNIO POCTa CTaBOK Mo BantoTHbIM NDF, KOTopble 0CTanuch Ha AOCTUIHYTLIX paHee YPOBHSAX; B YaCTHOCTM, CTaBka
1Y NDF ctabunmsmpoanack B6113m otMeTkn 4,5%, 4to Ha 30 0.1. HUXe, 4eM Heflenen paHee.

LleHbl 06nuraumm ucnbiTanu gaBrneHne Co CTOPOHbI BHELWHUX (aKTopoB. HecMoTps Ha coxpaHeHue n3bbiTka pybnesomn
NMKBUOHOCTU U MOCEAHEe CHWXEHUE MPOUEHTHbIX CTaBok LB, pbIHOK pybneBbix obnuraumn HaxoOWncs mnof OaBleHvem
NPOAaBLOB, KOTOPOE ObINO BbI3BAHO HEraTMBHOM ANHAMUKOM CMEXHbIX PbIHKOB (Hanpumep, B TedeHune aHa nHaekc PTC nagan
npuonmantenbHo Ha 3,5%. B nepBoM 3llUeNioHe XyXe pbiHKa Bbirnsgeny obnuraumm PXO-10, PCXB-10 n Mlop-56,
nogeweseswmre Ha 50 6.n. OgHUMW M3 HeMHOrMX obnMraumin, 3aBepLUMBLUMX AeHb B Moce, CTanuM KOopoTkmMe Oymaru
Fa3npomHedTb-4. ObnMrauMm BTOPOro 3lenoHa 3aKpbiNich pa3HOHaMNpaBieHHO. HekoTopas akTMBHOCTbL MokynaTtenen bbina
OTMEeYeHa B KA4eCTBEHHbIX BbIMyCKaX HEBbICOKOW OlopalMu, B YaCTHOCTW, obnumraumm Beimnenkom-uHeecT-1 (YTMS8,2% k
norateHnio B vione 2013 r.) nomopoxanu Ha 50 6.n. XyxXe pbiHKa BbIraOen Dymary SMUTEHTOB, MMEIOLLMX MOBbILIEHHYIO
LLONTOBYIO Harpy3ky. Hanpumep, Bbinycku EBpasa notepsinu B LeHe nopsgka 1 m.m., 4To NMpUBENo K pocTy AoXOAHocTen Gymar
CubmeTuHeect-1,2 0o YTW11,85%, a Bbinyckos EBpa3-1,3 — 0o YTW11,3%.

CeropgHsa MuHbuH npepnoxmnt OM3 B pasmepe 22,7 mnpg py6. MuHbMH nnaHnpyeT NpoBecTV ayKUMOHbI MO Pa3MeLLEeHMIO
6ymar Tpex Bbinyckos OP3 25071 (c noraweHmem B Hosbpe 2014 r.), OD3 25072 (c noraweHvem B sHeape 2013 1.) n OP3
25073 (c noralueHvem B asrycte 2012 r.) Ha cymmy nopsaaka 9, 4 mnpga pyd. n 9 mnpa pyb. COOTBETCTBEHHO. HecMoTps Ha
HeOnaronpusTHYIO PbIHOYHYIO KOHBIOHKTYPY, KOTopasi He mo3Bonunia MUHGUHY peann3oBaTb OymMary Ha aykKUMOHE MpOLUon
Hefenu, Mbl CHUTaeM, YTO HeKOTOpas YacTb NPeANoXeHHbIX Oymar byneT pasmelleHa. OCHOBHOM CNpoc, No-BUANMMOMY, OyaeT
COPMMPOBAH 3a CHET CPEACTB, CHATHIX C HeAeNbHbIX Aeno3uToB B LIB, cTaBka Mo KoTopbiM Obina CHWXeHa Ha 50 6.m.
Hanbonblwm cnpoc, No HaleMy MHeHuIo, OyaeT npedbsBneH Ha kopoTkne OM325073, AOXOAHOCTb KOTOPbIX MO NoCneaHen
caenke Haxogmnacb okosio YTM6,5%.

Mpumep 3ddeKTUBHOro CHUMKEHUs cToumMocTu doHaupoBaHua. Komnawums Aspocnot (Fitch: BB+) cymena cHW3WTh
CTOMMOCTb 0BCNYXXMBaHWA CBOEro A0Jra 3a CHeT MCMOoMb30BaHWS BaloTHOro cBona, obMeHsB pybnesble NOTOKM, BO3HMKalOLLMe
npu 00CYXMBaHUN pyDNeBbIX 0ONUraLmii, Ha AEHEXHbI NMOTOK, HOMVHUPOBAHHLIV B €BPO. YunTbiBas AnddepeHLman Mexay
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MPOLEHTHBIMM CTaBKaMu Mo pybnsm v eBpo, hopBaphHbIA KypC eBpo npennonaraet BMeHeHHyto ctaBky NDF Ha py6./eBpo B
pasMepe 5-6%. [lo cnoBam npeAcTaBuTENs KOMMaHWW, B pe3yfbTaTe WCNOMb30BaHWA cBomna 3(p@ekTMBHAA CTaBKa
3a1MCTBOBaHUA B eBpO cocTaBuna 3,89% rofoBbix Ha CPoK Tpu roga. CTOMMOCTb NMMKBUOHOCTU Ha pPbiHKE eBpoobauraLmin ons
KOMMaHWI C KpeamTHbIM PUCKOM YPOBHS AapodioTa ropasao Bbiwe (Ha 300-400 6.1.). Mockonbky YacTb BbIpy4kun A3ponoT
noflydaeT B €BpO, MpuBredeHne 0053aTenbCTB, HOMMHWPOBAHHBIX B €BPO, HE O3HAYaeT YBENWMYEHWUs BasIlOTHOrO pucka
(nopgpobHee CM. KPeAUTHBIA KOMMEHTapWIA). KcTaT roBopsi, C TOYKM 3peHns BanioTHOM COCTaBNSIOLLEN [JOXOLHOCTM pybneBbIx
obnuraummn npeanonaraoT AUCKOHT K BaNtoTHbIM OoHAAM Ha ypoBHe 300 6.M., YTO AenaeT pblHOK pybneBbix obnuraumm bonee
npuBReKaTesbHbIM 15 3aMMCTBOBAHUI, YEM PbIHOK eBPOODAMraLIMii.

JeHuc MopeiBaui, poryvajdv@uralsib.ru
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TOPIrOBbIE UAEN

= Pybnesble obnuraumm Ka4ecTBeHHbIX SMUTEHTOB MpUBREKaTeNbHbI AN NOKYNKWM Npwu cnpefe K ctaskam PEMO u/wnn NDF
B pa3mepe bonee 300 6.n. TakuMu obnvraumMsMu SBRSIOTCA cpeaHecpoyHble Beinyck OD3, PCXB-11, PXAO-10, Masnpom-11,
a Takxke AKpOH-3.

m PybGnesble Bbinycku EBpas-1,3 BbIrNaaaT HeAOOUEHEHHBIMM, TOPTYSACh MPAKTUYECKM Ha OAHOM YPOBHE AOXOAHOCTeN ¢ bonee
ONMHHBIMK ByMarammn CMOMeTUHBeCTa.

m  Boinyckn PX[O-15,17,18 c nnaBalowymM KynoHOM NpefoCTaBAsioT Hauy4llee coveTaHWe prcka U AOXoaHocTu B PEMO-
cTpaTternu.

= Boinyck Alliance Qil’15 BbIrnsguT nepenpogaHHbiM Co cnpefoM B pa3mepe Gonee 350 6.M. K KpMBOW [LOXOLHOCTEN
HedTerasoBbIX BbIMyCKOB MHBECTULIMOHHOM KaTeropuu.

m  baHkoBckue Bbinyckn Russian Standard Bank’11 v HCFB’11 otctanu OT pblHKa B cermMeHTe Bymar ¢ peTUHIOM KaTeropum
«BB/Ba».
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OEHEXHbIA PbIHOK

CTaBKN MeXX6aHKOBCKOro KpeantoBaHusa ynanan ¢ poctomM JINKBNAHOCTUA

CTaBKM Ha pblHKe MeXOaHKOBCKOro KpeaMToBaHMs ynanm, Kak Mbl 1 0OXWAaNW, No Mepe BOCCTaHOBMEHWS YPOBHSA NIMKBUAHOCTA
nocne nepuofa HanoroBbix nnatexen. VHAMKATMBHAA ofHOAHEBHas cTaBka MosPrime cHm3mnach Ha 15 6.0, 1 coctaBuna
2,75%. baHku BbIOpanyv OonbLUyio YacTb NPeASoXKeHHbIX BYepa LIb B naTnHenenbHbIx Oe33anorosbix kpeamTax cpeacts — 2,086
MnpA py6. 13 2,5 mnpg py6. BpemeHHo cBobonHble GlofxeTHble cpefAcTBa, Npednaraslinecs MUHMUHOM K pasMeLLeHnio Ha
NATUHeLeNbHbIX LEerno3unTax, HampoTWB, CMPOCOM He Monb3oBanvch. CerofHs pa3MelleHHble CpeacTBa LOCTUrHYT OaHKOB,
npv4emM NocnefHUM Takxke NpeacTouT BepHyTb B LIB 5 mnpa py6. Mbl nonaraem, 47O NMKBUOHOCTb OCTAHETCH Ha BbICOKMX
YPOBHSIX, @ CTaBKN MexXDaHKOBCKOro KpeAUTOBaHNS — Ha HU3KMX.

O6bem caenok LB no onepaumsam PEMO-KpeanToBaHUa yTpoUCs C npeaplaylen ceccum n coctasun 3,9 mnpa gonn. Craeka
onHoaHeBHoro PEMO BYepa yMeHblunnack Ha 18 6.n. 10 5,12 % B pe3ynbTaTe BYepaLLHero CHXeHNs ctaBok Lib.

Kypc pybns k gonnapy Byepa CHM3WMACA Ha 19 Koneek M COCTaBMN Ha 3akpbiThe ceccun Ha MMBB 31,19 py6./ponn. EBpo
nogopoxan Ha 10 koneek, ero Kypc coctasmn 37,99 py6./eBpo. [leHb Ha OHAOBbIX PbIHKaX Ha4ancs Ha MUHOPHOW HOTe, YTO,
BEPOATHO, elle Bonee yxyALINT OTHOLLEHME K PyOrio, a BONATUABHOCTb B HEPTAHBIX LieHaX NNLLb NOAONbET Macna B OroHb. Mbl
nonaraem, 4To cerofHs pyonb NPOAOIKNT CHUXKEHME 1 ByaeT ToproBaTthcs B AiManasoHe 31,2-31,3 py6./gonn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

MuTterpa (NR)

HentpanbHble pe3synbtaThl | kBapTtana 2010 r. no MCODO,
GoHAbI COXPaHSAIOT NPUBIEKaTeNIbHOCTb

PocT peHTabenbHOCTU, YUCTbIV OMepPaLUOHHbIN AeHEeXHbIA MOTOK oTpuuaTeNbHbIN. Byepa HedbTecepBMcHas KOMMaHMa
«MHTerpa» obbsBMNa HEKOTOPbIe HeayAMpOBaHHbIE pe3ynbTaThl 3a | kBaptan 2010 r. no MCPO. C ToYKM 3peHUst KpeaUTHOro
KayectBa KOMMAHMK OMybNMKOBaHHbIE pPe3ynbTaThl HenTpanbHble. Bblpydka MNpakTUHeCKMm He U3MeHWNacb OTHOCUTESIbHO
nokasatend |V ksaptana 2009 r. n coctasuna 210 mnH gonn. EBITDA npw 31oM Bbipocna Ha 17 % kBapTan K kBapTany 40 23 MIIH
nonn., peHtabenbHoctb no EBITDA crana Bbiwe Ha 0,9 n.n., gocturHyB 11,2 n.n. PocT peHTabenbHOCTU CTan cnencrsuemM
ONTUMM3aLMM 3aTPAT U YBENNYEHWs B CTPYKType BbIPYYKM A0onM Gonee npubbiibHBIX YCIYr, @ UMEHHO TEXHOMOrUYeckux u
reousmyeckmx. HeraTMBHbIM MOMEHT — OTPULATENBHbIN YNACTBINM ONEePaLMOHHbIV OeHEeXHbIM MOTOK B pa3mepe 15,7 mnH gonn.,
NpY TOM 4TO rofioM paHee, B | kBapTane 2009 r., nokasaTenb 6bin NONoXUTENbHLIM 1 cocTaBnsan 10,1 MAH Aon. Hackonbko Mbl
noHWmaeM, WHTerpa ysenmumna oOOPOTHbIN KanuTan, HO MOCKOMbKY MONHOCTbIO BanaHC 1 OTYET O OBUXKEHWN OeHEeXHbIX
CPencTB KOMMaHWs He MpefcTaBuna, NPoBecTM Oonee OeTanbHbIA aHanM3 HEeBO3MOXHO. Ha doHe Toro, 4To KanuTanbHble
3aTpaTbl 3a nepsble TpU MecAua 2010 r. BbIPOC/M NOYTU BABOE OTHOCUTENIbHO COOTBETCTBYIOLLLErO NMPOLLNOroAHEero nokasarens
0o 13,5 MnH gonn., cBobOAHbIN AEHEXHbIN NOTOK yilen rnyboKo B OTPULATENbHYIO 30HY — MUHYC 29,2 MAH AONN., TorAa Kak B |
kBapTane 2009 r. coctasnan naoc 3,2 MH AOSI.

Ha ponroBom ¢poHTe 6e3 nepemeH. Ha 1 mioHs 2010 r. YncTbii gonr MHTerpbl coctasmn 178 MAH HONA., TakKMM 0bpasom,
He N3MEHWBLUMCb MO CPaBHeHMIO C MnokasaTenem KoHua 2009 r. Hosble KpeduTHble pecypcbl, MOflydeHHble B anpefie oT
CbepbaHka (TpexnetHun kpeauT B pasmMepe 2,46 mnpg py6. (84,9 MnH. gonn.)), KOMNaHus Hanpasuna Ha pedrHaHCUPOBaHMe
kpeamTta EBPP Toro xe obbema. B pesynbrate 0CHOBHas 4acTb foNra VIHTerpbl B HaCTOALLMN MOMEHT — 3TO YNOMSHYTHIN KpeauT
CbepbaHka u Bbinyck obnuraumn Uuterpa-2 (87 mnH gonn.). HanomHWM, Y4TO B anpene KoMnaHus nofnuncana Takxe KpeamutHoe
cornaleHue ¢ BTb 06 oTkpbITUM ABYXneTHen Heobecne4eHHOW BO30OHOBNSIEMOW KPEAUTHOM NMHUK Ha 40 MAH JoNN., KoTopble
MiaHVMpoBana HanpaBWUTb Ha OOLLEKOPNOpaTUBHbIE HYX[bl, B TOM YMCIE Ha LOCPOYHOE MoralleHve pspa KpaTkoCPOUHbIX
kpeamToB. KoadduumeHT Yuctbin gonr/EBITDA UHTerpbl Ha koHel, | kBaptana 2010 r., N0 HalWKM OLEHKaM, OCTancsa Ha ypoBHe
KoHua 2009 r. — 1,6. Ha Haw B3rns4, 3TO BMOJIHE YyMepeHHas [0AroBas Harpy3ka. Kak Mbl yXe nncanu paHee, 3amelleHue
kpeamta EBPP kpegmtom COepbaHka HeOOHO3HA4YHO ANA KPEeAMTHOro KavecTBa sMuTeHTa. C OOHOWM CTOPOHbI, COKpaTuB
BaNoTHbIE 3aMbl VIHTErpa CHU3MMa BaMioTHbIA pUcK (NopTdenb 3aka3oB MHTerpsl Ha 95% HOMUHMPOBaH B pybnax). C apyron —
obs3aTenbcTBa nepef EBPP npenycmatpuBany psf KecTkux KOBEHAHTOB, B TOM YMCHE MOYTM UCKIIOYaIW A1 KOMMNaHWUN HOBble
3a/IMCTBOBaHMS.

KnioueBble CIJI/IHaHCOBbIe nokKasartenu VlHTeI'pbl, MJTH gonn.

MC®O0 2009 IV k8 09 1 kB 2010 1 kB 2009 W3m. 3a kBapTan, %
Bbipyuka 836 216 210 191 (3,0)
EBITDA 109 20 23 20 17,0
Yucras npubbinb (119) - - -

CoBoKynHbIit Aonr 213 - - -

KpamxkocpoyHbii dorre 70 - - -

[JeHexHble cpedcmea 37 - - -

YucToiit gonr 175 - 178** - 12
Co6CTBEHHbIN KanuTan 412 - - -

AKTVBbI 906 - - -

KoagpepuyueHme!

Hopma EBITDA (%) 13,0 93 11,2 10,3

EBITDA/npou,. pacxogbl 2,0 -

Donr/EBITDA* 2,0 -

Yucteiii ponr/EBITDA* 1,6 - 1,6

[Donr/co6eTs. kanutan 05 -

* EBITDA 3a nocnengHue 12 mecsies

**Ha 1 wmioHs 2010 T.
WICTOYHMKM: faHHbIe KoMnaHum, oueHka YPAJICWba
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MepcnekTBbI Ha HbIHELHWI rof, BriosiHe 6raronpusaTHbl. Mbl COMHEBaeMcsl, 4To, pedrHaHcpoBaBs kpeauT EBEPP, MHTerpa
CYLLECTBEHHO YBENNYUT OONTOBYIO Harpysky, XOTa HEKOTOPOro ee pocTa He MckimoYaeM. Bo3MoXHO, koMnaHus nogymaer o
NproBPETEHNIN HOBbIX aKTMBOB, YEro Npexae He Morna ocyLIeCTBUTb MO YCNOBUAM KpeauTHOro cornatlenus ¢ EBPP. B naHHOM
KOHTEKCTe YyMEeCTHO HamOMHWTb O KOBEHaHTax, MpPedyCMOTPEHHbIX BbIMyCKOM WHTerpa-2. Tak, ypOBeHb LONIOBOW Harpy3ku
3MUTEHTa He JOSKeH npe.blwath 2,5 no koahduumenTy Huctoin gonr/EBITDA. Tekyluee 3Ha4eHne 4aHHOro nokasatens — 1,6 —
ocTaBnfeT MHTerpe onpefeneHHbI MoTeHUMan Ans yBennyeHWs OonroBoro GpemMeHn. B To e Bpems paHee KOMMaHWs
coobLana o nnaHax, HanpoTue, cokpatuTb B 2010 r. 06bem foNroBbix 0683aTensbCTB Ha 72 MAH 0. B KoHUe mMas nopTtdens
3aka3oB VHTerpbl Ha 2010 r. coctaBnsan 764 MAH JONA., NPW 3TOM KOHTPAKTbl Ha CyMMY 685 MIH A0, y>Ke Oblnv 3aK/lioyeHb!.
Mbl nonaraem, YTo TekyLLMI YPOBEHb LieH Ha HedTb JOMKeH CNocobCTBOBATL CNPOCY Ha HedTecepBUCHbIE YCyr. YTo KacaeTcs
HedaBHUX CyaebHbIX pa3bupaTensCcTB mMexay MHTerpon n Ypanmaiuzasogom (nocnegHuin ob6BuHMN MHTerpy B HE3aKOHHOM
MCNOMb30BaHMM €ro TOBApHbIX 3HAKOB), TO Mbl HE CYMTAEM, HTO 3TO KakK-TO MOBLIWAET KPEAUTHbIE PUCKM A8 KOMMaHuu. B
Hadane Masi anennauMOHHbBIW Cyd BCTan Ha CTOPOHY VIHTerpbl, — BMNpoYeM, CiywaHus no Aeny, BUAWMMO, MPOAOMXKaTca B
BbILLECTOSALLMX CyAeOHbIX MHCTaHUMSX.

O6nurauumn MIHTerpa-2 coxpaHsoT NpuBAeKaTenbHOCTb. Mbl ciitaem Bbinyck VHTerpa-2 (YTM 15,1% @ 29 Hosbps 2011 r.)
npuBnekaTeNlbHbIM ANs1 TeX MHBECTOPOB, KOTOPbIM HeBaXHa BO3MOXHOCTb MCMonb3oBaHUs Oymaru B caenkax PEMO c LB.
CTO4KM 3peHus relative value obnuraumm WHTErpbl, Mo Halemy MHEHWIO, OQHW M3 JNyHWMX B TPeTbeM 3liefioHe. PaHee
npencTaBuTeny VHTerpbl coobLlanu Ham, 41o Bo Il nonyrogum 2010 r. KOMNaHUA PacCHUTLIBAET MONYHUTb KPEAUTHbIV PEUTUHT,
KOTOPbIN, MO HaLeMy MHEHMIO, 3aCiy>X1BAET KaTeropum He Huxe «B2 /B». MpucBoeHWe perTuHra, 6e3ycnoBHO, AacT CUIbHbIN
MMMYNbC POCTY KOTUPOBOK 0bnmMraumm MHTerpel.

CraHucnas boxeHko, bozhenkosv@uralsib.ru

Anpoca (B+/Ba3/B+)

BnaronpuaTHas pbiIHOYHas KOHbIOHKTYpPa MO3BOMUT KOMMNaHUN
3aMeTHO YBeNnu4unTb BbIpy4Ky 1 cokpaTtutb gonr B 2010 .

KomnaHus coobwmna o 3HaunTenbHOM pocte Bbipydku B 2010 r.. Anmasogo6bbiBaiollas pynna Anpoca coobumna, 4To
Onarofgaps 3aMeTHOMY YNyYLEHMIO KOHBIOHKTYPbl Ha pPbiHKE anMa3oB Bbipydka KOMMaHWW no mtoram | nonyrogms 2010 r.
MOXET COCTaBUTb 2 MNP AOMI., YTO NPaKTUYeCKn CoBMnadaeT ¢ nokasartenem 3a secb 2009 r. Kpome Toro, B | nonyrogmum 2010 .
ANpoca pacCcinTbIBaeT COKpaTUTb 0b6beM Jonra Ha 290 maH gonn. (go 3,5 Map4. OoNn.) 3a c4eT Nofy4eHHON onepaLoHHOMN
npnbbIinn. PaHee Anpoca coobulana, 4to no utoram 2010 r. ee Bbipydka Bo3pacTeT A0 3,3 MAPA. AOMS., U, BNOSIHE BO3MOXHO,
YTO rOL0BAs BbIpyYKa NPEBbICUT MPOrHO3HOE 3HaYeHMe.

KoHconnpupoBaHHyto oT4eTHOCTb 3a 2009 r. Anipoca A0 cMx Nop He ony6nukoBana. XoTs KOMMNaHUs UMeeT KpeamuTHble
PENTUHII, ee yPOBeHb (DUHAHCOBOM U MHPOPMALIMIOHHOW OTKPBITOCTM €[1Ba JIN MOXHO OLEHWUTh KakK BbICOKMA — Anpoca 10 CUX
nop He onybnmnkoBana KOHCONMAMPOBAHHYIO oT4eTHOCTb 3@ 2009 r. no MC®O. CornacHo faHHbIM WHTepdakca, no mtoram
2009 r. Bbipyyka Anpochl coctaBuna 2,2 mnpg nonn., EBITDA — 846 mnH gonn., a o6bemM gonra Ha koHel, 2009 r. Obin paBeH
3,79 mnpg gonn. TakvMm obpas3om, [oNroBas Harpyska KOMMaHWK, BblpaxeHHas oTHoleHwem [onr/EBITDA, Haxoaunachk Ha
ypoBHe 4,5. BecHOM MeHeXMeHT ANpockl NpeacTaBuil 4OCTaTO4HO ONTUMUCTYECKME NPOrHO3bl Ha 2010 ., COrnacHoO KOTopbIM
EBITDA oxunpgaetca Ha yposHe 1,4 Mnpf. AONI., a LONTOBas Harpy3ka AOMXHa CHU3UTLCA 1o 2,7.

>)KpemM HOBbIX 3aMMCTBOBAHWUM. B HaCTOALLMI MOMEHT Ha pbiHKE ODpallaeTcs Nulb BbiNyck eBpoobnuraummn Alrosa’14, k
KOTOPOMY Ha TekyLLmX ypoBHsax (YTM ~8% Kk noratiueHuio B Hossope 2014 r.) Mbl OTHOCUMCS HEMTPanbHO. ANpoca NMeeT YeTblpe
3aperncTpUpPOBaHHbIX BbiMycka pybneBbix obnuraumn obimm obbemMom 26 Mnpg pyb., 0gHako NoLpOBHOCTEN OTHOCUTENBHO
CPOKOB pa3MeLLeHNs KOMMaHus He coobulaeT. Mbl 0Xunaaem, Y4To B NpefaBepun pasmelleHns pybnesbix obnuraumin Anpoca
PacKpoeT MHaHCOBYIO OTYeTHOCTb 3@ 2009 r., a TakXe npeActaBuT Gonee nMoApobHble MPOrHosbl Ha 2010 r., 4TO MOXeT
CrnocobCTBOBATb POCTY MHTEPECa MHBECTOPOB K 0bs3aTenbcTBaM Anpocs (B TOM Ymcne K Bbinycky Alrosa’14). Mbl oxxunaaem, HTo
Cnpoc Ha pybnesble BbiNyCKM KOMMaHUM OyaeT BbICOKMM, y4UTbIBas ee KBa3MCyBEPEHHbIN CTaTyC, a Takke «1oMDapAHOCTb»
obnuraumn.

Mapus PagyeHko, radchenkomg@uralsib.ru
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Aspodinor (Fitch: BB+)

OonTMmMsauma ctaBok npu nomowun onepau,vu7| BaJIlOTHOro CcBona

YpauHas caenka pns Adpodnota. Byepa Aspocnor onybnukoBan npecc-penvs, B KOTOPOM COOBLWMA, YTO MOCPEACTBOM
CLLeNoK BaJIlOTHOMO CBOMa KOHBEPTMPOBAN CBOW 00A3aTenbCTBa Mo ymnaTte NMPOLEeHTHbIX Miatexen no pybnesbiM obnuraumsm
(obwmn obbem 3ammoB 12 mMnph pyb., CPOYHOCTb TPW rofa, KyrmoHHas cTaBka — 7,75%) B obs3aTenbcTBa B €BpPO C
abekTmBHOM cTaBkon 3,89%. Mbl paccMaTpyBaeM [aHHYIO CAENKY KakK WCKIIOYUTENBHO YCMEWwHylo A8 KOMMaHUN.
Mony4eHHas SMUTEHTOM 3deKTMBHANA CTaBKa 3aMMCTBOBaHWUI MO OBNMIraLMOHHOMY AOMrY, Ha KOTOPbIM MPUXOAMAOCH OKOMO
80% obuero gonrooro noptdens AspodroTa, CONOCTaB1UMa CO CTOMMOCTbIO HElaBHO Pa3MELLEHHOrO HOBOTO CyBEPEHHOro
ponra PO. O4eBMAHO, 4TO B CJly4ae 3aMMCTBOBAHNI Ha PblHKe 00NUraumi Ha AaHHbI CPOK KOMMaHWA He MOrna npeTeHaoBaTb
Ha LOXOLHOCTb B €BPO HWXe 6%, OCHOBbLIBasCb Ha Tekyllel kpuBow Oymar asnpomMa, HOMWHWPOBAHHbLIX B E€BPOMENCKOomn
BasioTe. YauHas, Kak Mbl CHUTaeM, onepaLms BantoTHOrO CBOMa He MeHsIeT Halllero B3rfisda Ha pybneBblie obnuraumm sMuTeHTa,
KOTOpble NPefCTaBAoTCA HaM CNPaBeafIMBO OLEHEHHbBIMIN Ha CBOMX TEKYLLMX YPOBHAX LOXOLHOCTEN.

BanioTHbIN pUCK onepaLlui BanioTHOro cBorna MUHUManeH. B cTpykType Bbipy4ki A3podnoTa Aons LOXOLOB NOy4aeMbIX B
eBpo, cocTaBnseT okonio 14%. CornacHo MPOrHo3aM Halvx aHanmMTUKOB Mo akumam, B 2010 r. obuwas Beipydka AspodirioTa
COCTaBWUT 4,2 MNpA AONN., 1, TakuM 00pa3oM, Ha AOXOAb! B €BPO MPEANoNoXMTeNbHO NpuaeTcs okono 479 miH eBpo (Mcxoas
13 TekyLlero cnoT-kypca). Joxoasl Aspodiota B eBpo Ha yposHe EBITDA B 2010 r. Mbl oLeHMBaEM npuMepHo B 50 MITH eBpo.
Mcxons ns TekyLmx Kpocc-kypcoB 0ba3aTensCcTBa KOMMaHWM Mo onepawymsam BanoTHOrO CBOMa COCTaBAT okono 12,3 MIH eBpo B
rog. Takmm oOpas3om, BanioTHbIM pUCK A3podiioTa OT MPOBEAEHHOW OMepaumy BaMOTHOrO CBOMAa MPeLCTaBNseTcs Ham
MWUHMMaNbHbBIM. [pKn 3TOM cnegyeTt NPUHUMATb BO BHUMAaHWME, YTO UTOTOBbLIN BbIUIPbLILL B CTaBKaXx, Nonyyaembln A3podnoTom,
OyLeT 3aBMCETb OT 3PHEKTUBHOCTU MPOBOAMMbIX KOMMaHUI OrnepaLmi XegXXNPOBaHMS.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

2 VIIOH$

3 MtoHA

4 ioHA

8 nioHs
9 MoHA

10 nioHs

JleHeXXHbIN pbIHOK

2 VIIOHA

8 nioHn

9 MioHA

15 nioHa
15 nioHsn
16 nioHs
16 nioHa
21 MioHA
22 VioHA
23 VIoHA
25 nioHn
28 MIoHA
28 MioHA

29 nioHsa

PasmeleHne CuHteppa 6O-1 (5 mnpg py6.). Morawerve Kapenusa-34009 (0,5 mnpg pyo.).
MorawweHwe KoHTn-Pyc-1 (0,75 mnpg pyo.).

Odepta PocnHTep Pectopartc-3 (1 mnpa py6.). Odepta bark Cnypt-2 (1 mnpga pyb.). Odepra
NpkyTckaHepro-1 (5 mnpa py6.). MoraweHve BHewskoHoMbaHK-1 (1 mapa gonn.). MoraweHne
MaxeeB OuHaHc-1 (0,6 mnpa py6.).

Odepta Oanbceasb-2 (2 mnpa pyb.). Odepta MeTanncepsuc-duHarc-1 (1,5 mapg py6.).
OdepTa tOTK-5 (2 Mnpg pyb.).

Ocbeprta BTE 24-3 (6 Mnpg py6.).
Odepta Keagpa-1(TrK-4) (5 mnpg py6.).

Morawexwe Y3MC-1 (1,5 mnpa py6.). Morawenue MeTpa-®uHanc-1 (0,5 mnpg pyb.).
MorawweHve YN MO YOM3-1 (1 mnpg py0.). MoraweHwne KypraHmaluzason-PuHaHc- 1
(2 mnpg py6.). NorateHne EBpokoMmepl-2 (3 mipa pyb. ).

BaHku fonxHbl BepHyTb LIB 4,95 mnpga py6.

LIb pa3mecTuT nsaTMHeneNbHble Ge33anorosble KPeLuTbI
BaHKkM fonXHbl BepHyTb LIB 47,7 mnpg, pyb.

LIb pa3mecTuT nsaTvHenenbHble Ge33anorosble KPenuTbl
CTpaxoBble B3HOCHI

BaHku fonxHbl BepHyTb LIE 19,4 mnpg, py6.

BaHKM [LoNXHbI BEpHYTb MUHGUHY 32 Mnpg pyoO.
Ynnata 1/3 HOC3a | kBaptan 2010 .

LB pa3mecTnt nATHenenbHble 6e33anoroBble KpeamTbl
BaHKku foNXHbI BepHYTb MUHGBUHY 7 Mnpg, pyo.
Ynnata akumzos v HAOMA

LLb pa3mecTT Ge33anorosble KPeanThl CPOKOM Ha TPY MecsiLa
Hanor Ha npubbInb

LB pPa3sMecTuT NaTnHenenbHble Oe33anorosble KpeouTbl
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KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obepTbI Bbinyck BbiNycka, odepTbl, NpeablayLLer cTaBKa odepTbl /
MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
PocnHTep PectopaHTc-3 1000 100 18,0 9,75 26 HosAbps 2010
03.06.10 baHk CnypT-2 1000 100 15,0 11,25 2 nioHa 2011
NpKyTCckaHepro- 1 5000 100 15,5 15,5 28 HosAbps 2013
JanbcBsA3b-2 2000 100 8,85 -
04.06.10 Metanncepsuc-prHaHc- 1 1500 100 12,0 11,0 3 mioHa 2011
tOTK-5 2000 100 7,55 7,80 30 man 2012
08.06.10  BTE 24-3 6 000 100 10,5 6,3 7 nioHa 2011
09.06.10  Ksagpa-1(TrK-4) 5000 100 7,6 8,0 31 man 2012
11.06.10  Macrep-baHk-3 1200 100 17,0 11,0 10 pekabps 2010




Fixed Income Daily 02.06.10
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 780 17.06.10 24.06.10 14.06.12, 1.0 24.8 105.04 99.00 110.00 3.70 0.13 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 35.8 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 0.7 100.15 2812 100.15 100.25 7.04 4.78 0.06 aBToONpoM
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 12.0 483 92.00 | 2.00 1 83.00 92.00 8.93 0.05 0.90 aBTONpOM
AsTomMup®-2 2000 R 0.100  23.06.10 23.06.10 0.8 3.23 TOproBnst
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 103.0 96.10 265 406 96.10 96.99 9.22 21 4.28 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.10 15.09.20 125.3 97.00 1 96.00 97.00 8.27 2.13 4.92 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 4.6 101.02 100.05 102.00 6.76 2.32 0.35 /A3/BBB (buHaHCbI
AMKK 406 900 R 870, 01.08.10 01.02.12 204 101.47 100.42 101.80 7.98 2.16 145 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35 15.07.10 15.10.12 28.9 99.58 99.05 100.00 7.81 1.84 1.62 /A3/BBB (puHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 50.2 97.15 199 000 97.00 8.73 1.90 2.52 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 74.6 97.00 1026 97.00 99.00 8.77 1.97 345 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.10  15.03.14] 15.06.18 46.0 97.9 97.00 | 0.50 4379 96.50 97.50 9.05 1.98 248 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 81.7 96.50 90 699 96.50 98.00 8.72 196 | 346 JA3/BBB (UHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.1212 7.0 31.2 101.90 200 085 101.80 102.35 12.35 7.83 0.49 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 171 100.15 | 0.10 682 99.77 100.15 7.93 3.93 1.25 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 23.0 411 100.04 1 99.02 100.04 8.31 411 1.65 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13/ 16.0 40.2 105.50 96 105.50 106.20 9.62 6.64 112 B+// cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 24.0 423 106.75 83 106.75 107.00 10.23 6.47 1.64 B+// cbipbe
AnbsHc-01 3000 R 1400 15.09.10 14.09.11 15.7 100.01 95.01 14.43 6.98 1.04 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 10.6 MeTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 254 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.1 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.8 99.45 | 0.55 197 799 99.20 99.45 7.97 3.88 249 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 34.8 99.45 | 045 59 027 99.20 99.45 7.97 3.88 249 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 11.0 97.50 95.00 100.00 14.73 2.81 0.75 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 24 TOproBnst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11]  09.04.13/ 17.0 34.8 101.00 | 0.70 1 100.15 100.35 741 4.00 1.22 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 2.0 141 101.01 1.10 3.93 5.25 0.18 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13, 9.0 32.6 101.21 3.20 5.58 3.70 0.65 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11/ 5.0 11.2 4.20 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 89 4.10 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 133 2.00 notpe6. Tos
BalukupaH3s 1500 R 8.30 12.06.10 09.03.11 9.4 JHepreTuka
BalwHedTb-01 15000 R 12500 22.06.10 21.12.12] 13.12.16/ 31.0 79.6 105.80 | 0.25 5421 105.55 105.80 10.08 5.89 1.97 cbipbe
BaluHedTb-02 15000 R 12500 22.06.10 21.1212] 13.12.16/ 31.0 79.6 105.55 80 000 105.56 105.69 10.20 5.90 1.97 cbipbe
BalHedTb-03 20000 R 1250 22.06.10 21.12.12] 13.12.16/ 31.0 79.6 105.50 | 047 212 550 105.05 105.80 10.22 5.91 1.97 Ccbipbe
BenoH 02 2000 R 17.000 26.08.10  28.02.11) 23.02.12, 9.0 211 106.00 105.30 107.99 8.43 8.00 0.65 MeTannyprus
BuHGaHK-2 1000 R 10500 271010  05.05.11] 29.04.13 11.0 35.5 /B2/B- GaHku
BaroHmau 2 1000 R 1550  16.06.10 15.12.10 6.6 80.00 5752 79.01 80.01 75.06 9.66 0.28 MaLLMHOCTP.
BB/ MM 206 3000 R 9.000 16.06.10 15.12.10 6.6 100.84 102.00 102.09 7.52 4.45 0.48 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13] 3.0 334 103.20 | 0.20 2 101.70 103.20 2.26 7.25 0.25 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.10 15.03.40 362.7 100.03 3.01 8.69 2.14 10.02 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13] 3.0 32.9 100.89 100.65 101.00 8.23 6.18 0.20 B-l/ TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 38.2 102.75 523 801 102.01 104.20 8.40 4.49 251 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 14.0 50.0 109.00 | 0.10 1500 108.80 109.00 6.75 6.95 0.96 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 6.1 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.06.10 30.11.10 6.1 100.59 6.18 421 0.23 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 08.06.10 11.03.11/ 03.09.13 9.0 39.7 103.81 | 0.31 6.98 2.88 0.69 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 141112 6.0 29.9 102.85 9000 100.03 102.95 7.57 6.79 0.44 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13, 10.0 33.7 105.00 90 101.35 101.90 5.77 5.94 0.72 B3/ (buHaHCbI
BTb - 5 06 15000 R 740  22.07.10 17.10.13 412 98.15 | 0.58 74277 98.15 98.59 8.27 1.88 2.77 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 2.0 74.3 101.02 248 000 101.00 101.07 4.55 3.27 0.12 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9.70. 16.06.10  20.12.11] 10.12.14, 19.0 55.1 103.50 2 98.00 103.50 7.40 2.34 1.34 BBB/Baa1/BBB | GaHku
BTBb BO-01 5000 R 760  18.06.10 15.03.13 34.0 99.54 | 044 3102 99.00 99.54 8.02 1.90 2.32 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.06.10 15.03.13 34.0 99.25 | 0.24 37996 99.00 99.60 8.14 191 2.31 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.06.10 15.03.13 34.0 99.50 | 0.25 67 002 99.02 99.50 8.03 1.90 2.32 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 16.4 105.45 | 0.05 120 000 105.20 105.99 7.30 5.44 1.18 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  14.02.11) 05.02.13, 9.0 32.7 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 1050, 02.06.10  08.06.10/ 29.05.13, 0.0 36.5 100.25 5.22 0.02 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 3.0 454 101.60 1194 101.43 101.60 4.69 5.82 0.24 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14 6.0 54.0 101.50 | 0.10 837 101.20 101.50 6.40 241 0.43 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 2.0 62.1 101.05 | 0.03 155 000 100.85 101.10 4.84 345 0.12 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 14000 15.06.10  17.06.10/ 07.06.16/ 1.0 73.3 100.40 1 100.28 100.39 3.75 3.48 0.04 BBB//BBB (puHaHCbI
BTB-Nna®04 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 1.0 73.3 100.44 | 0.02 100.21 101.30 2.88 3.48 0.04 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70,  09.06.10  10.12.10/ 30.11.16, 6.0 79.2 101.83 | 0.25 101.00 6.19 2.38 0.48 BBB//BBB (buHaHCbI
a3npHed13 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 26.0 74.5 114.60 | 0.20 300 359 114.50 114.60 7.31 6.42 1.72 /Baa3/BBB- Ccbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 11.0 107.8 109.30 | 0.10 274 398 109.15 109.30 573 7.62 0.82 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  29.06.10  28.06.11] 24.06.14  13.0 49.5 119.67 | 0.27 62 045 119.68 119.90 5.73 1.03 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12 1.0 252 112.05 | 0.35 23770 111.80 112.05 5.84 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 171 100.83 100.61 101.05 6.47 3.46 1.28 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723  18.08.10 12.02.14 451 100.00 | 0.75 1000 99.00 100.50 7.36 3.60 3.03 BBB/Baa1/BBB | cbipbe
a3npomb 1 5000 R 710 29.07.10 27.01.11 8.0 100.67 499 000 100.50 100.85 6.12 3.52 0.61 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 423 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 16.6 3.22 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 6.0 30.0 101.28 100.40 5.88 4.31 0.45 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 6.0 30.2 100.20 /Baa3/BB GaHku
TasnpomHedTs BO-5 10000 R 715  12.10.10 09.04.13 34.8 98.50 | 0.50 146 744 98.50 99.76 7.89 3.62 242 cbipbe
asnpomHedTs 50-6 10000 R 715  12.10.10 09.04.13 34.8 98.50 | 0.50 123 501 98.00 98.50 7.89 3.62 242 Cbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 8.4 99.99 | 0.92 734 99.70 99.99 18.67 8.98 0.55 aBToNpoM
leHepKomn1 2000 R 12000 22.06.10  30.06.10/ 21.06.11 1.0 129 aHepreTMka

MmapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11 131 101.00 | 0.10 915 101.00 101.40 7.24 4.00 0.95 /Baa3/BBB- 3HepreTMka




Fixed Income Daily 02.06.10

PbIHOK pybneBbIx o6nuraumm

G“A'D YPANCUIBE | K3MUTAN

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 4.0 9.7 52.22 4.43 100.00 734.46 0.96 0.04 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 9.0 33.1 101.55 215000 101.40 101.70 7.03 4.52 0.65 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 4.0 83.0 | 10250 @ 0.20 9611 102.20 102.50 6.87 7.30 0.30 BB/ MaLLMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 35.3 92.55 85.10 100.00 15.85 6.47 2.15 TOProBnst
[JlanbCe3206 2000 R 885 02.06.10 04.06.10/ 30.05.12, 0.0 24.3 | 100.16 441 0.01 BB-/Ba3d/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.0712 140 @ 259 | 108.18 107.60 108.00 743 6.91 0.97 Tenekom
[OBTr-® 01 1000 R 1450  03.08.10 03.08.10 21 26.00 12.00 39.99 27.81 TpaHcnopT
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13, 2.0 38.1 13.01 1 13.02 18.97 55.57 TpaHcnopt
[rk-01 5000 R 1050  10.09.10  18.03.11, 08.03.13 10.0 @ 33.7 21.01 aHepreTuka
[IxendchCul1 2000 R 500 21.10.10 20.10.11 16.9 99.77 2.62 100.00 5.24 2.50 1.29 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 9.7 98.23 98.90 98.95 11.94 4.70 0.69 TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.10 26.05.15 60.7 83.52 13.53 5.05 342 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 1.3 91.00 TOproBnst
EABP-3 5000 R 1050 021110 03.11.11) 25.10.16, 17.0 /= 78.0 @ 104.10 0.5 3 103.85 104.10 7.40 5.03 1.30 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 108 | 100.80 10 100.75 3.51 1.08 0.84 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 491 09.06.10 07.09.11 155 | 100.85 10 100.60 4.29 121 1.18 AAA/Aaa/AAA | BaHki
EBPP 0406n 3000 R 4.01)  17.06.10 12.06.14 491 100.00 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 47.0 | 100.27 10 99.35 4.20 1.05 342 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.0320 34.0 @ 1191 9695 @ 0.50 208 565 96.80 96.95 10.80 4.76 2.25 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925  24.09.10 22.03.13] 13.0320 340 @ 1191 9715 075 5536 96.80 97.49 10.71 4.75 225 B+/B1/B meTannyprus
EBpokomM®K2 3000 R 16.00  10.06.10 10.06.10 0.3 IC/ (huHaHCh!
EBpokomM®K3 3000 R 16.00  18.06.10 18.06.10 0.6 IC/ (hyHaHChI
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 9.6 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 45 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 22.5 19.01 JHepreTuka
XKenpopun-1 1500 R 18.00 01.06.10 30.11.10 6.1 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 23.0 94.75 90.00 99.00 15.87 6.32 148 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 28.1 100.00 90.01 13.40 6.48 1.78 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 3.0 12.0 245 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 176 | 100.31 99.53 100.50 8.02 4.03 1.28 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085  08.06.10  09.12.10/ 04.06.13 6.0 36.7 | 102.21 6.50 5.29 0.47 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 1.0 49.7 | 101.05 1400 101.05 101.10 3.93 7.40 0.10 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11) 07.04.13 10.0 = 347 @ 100.43 100.00 100.70 7.39 3.94 0.78 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00  10.06.10 09.06.11 125 aBTONpOM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14 1.0 49.7 | 100.12 = 0.02 145 000 100.15 100.29 6.37 3.78 0.09 1/BB- TOproBnst
VIKC5®uH 04 8000 R 1846  10.06.10  13.06.11/ 02.06.16, 13.0 = 73.1 110.70 | 0.20 194 317 110.50 110.70 7.48 8.32 0.86 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 15 4537 | 11.37 34.00 43.25 14.29 meTannyprus
Wunpom 03 1300 R 950  17.11.10 18.05.11 1.7 34.42 21.00 45.00 241.31 13.76 0.27 meTannyprus
Wuterpa®-2 3000 R 16.75  01.06.10 29.11.11 182 | 102.69 15.22 8.13 1.1 cepBuC
VIPKYT-0306 3250 R 8.74  16.09.10 16.09.10 3.6 101.30 36 100.36 101.30 4.28 4.30 0.28 /Ba2/ MaLUMHOCTP.
Vipk3Hepro1 5000 R 1550  03.06.10 28.11.13 42.6 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 120 = 30.1 100.00 139722 100.00 100.35 10.39 5.14 0.88 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 36 99.80 99.10 100.50 1217 5.62 0.27 aBToONpoOM
Kapyc.® 01 3000 R 1200  16.09.10 12.09.13 40.0 3.50 TOproBnst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 134 10135 120 1334 100.20 101.05 16.47 4.43 0.48 XAMUS
KMB-BaHk2 3400 R 11.00  02.06.10 30.11.11 18.3 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 21.8 | 101.37 99.00 11.42 5.90 1.46 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 2.0 13.6 19.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 20.8 | 106.57 100.01 110.00 12.76 3.86 1.35 /ICCC+ TOProBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 20.8 99.50 98.00 101.00 10.51 246 144 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 17.000 17.06.10  01.07.10/ 16.06.11 1.0 12.7 23.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50  29.06.10 28.06.11 13.1 103.79 3.10 7.90 5.52 0.93 /Ba3/ (puHaHCbI
Ky6aHbaH-1 3000 R 785 21.07.10 21.07.10 17 100.17 99.26 100.24 6.62 3.91 0.13 aHepreTuka
Kyib6A30T1-2 2000 R 8.80  03.09.10 04.03.11 9.2 99.05 98.50 100.00 10.35 4.43 0.67 XUMUs
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 36.3 | 100.30 56 044 100.25 100.30 15.13 3.60 1.67 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 21.06.10 07.12.12 30.7 | 103.75 | 0.05 565 103.75 103.85 13.88 3.80 117 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 20.2 | 100.00 120 99.80 100.75 8.71 4.26 142 [/Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 22.9 99.32 | 057 98.50 98.69 8.59 4.03 1.63 JHepreTuka
JICP 02 06n 5000 R 1350, 05.08.10  08.02.11/ 01.08.13 8.0 38.6 | 101.79 102.30 102.49 10.71 6.61 0.60 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 2.0 136 95.00 B-/B3/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 10.06.10 08.12.11 185 | 100.70 = 0.39 8600 100.41 100.70 6.72 3.52 1.33 BBB-/Baa2/BBB-  cCbipbe
Tlykoindo6n 6000 R 740  10.06.10 05.12.13 428 98.03 1 97.02 98.48 8.22 3.76 2.82 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 13.35  09.08.10 06.08.12 266 | 111.52 112.50 113.70 7.67 5.97 1.78 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  09.08.10 06.08.12 26.6 | 111.55 112.50 113.69 7.65 5.97 1.78 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 26.6 | 11240 @ 040 5342 111.25 112.40 7.24 5.92 1.78 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 13.35  09.08.10 06.08.12 26.6 | 11240 102 112.00 112.40 7.24 5.92 1.78 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  09.08.10 06.08.12 26.6 | 11240 2762 112.00 112.40 7.24 5.92 1.78 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 920 17.06.10 13.12.12 309 | 102.33 103.50 104.60 8.33 4.48 2.06 cbipbe
TykoitnBO07 5000 R 920 17.06.10 13.12.12 309 | 102.53 103.50 104.60 8.24 4.47 2.06 cbipbe
JykoiinbO18 5000 R 1350  22.06.10 22.06.10 0.7 100.60 425 100.60 101.38 3.18 13.38 0.06 BBB-/Baa2/BBB- | cbipbe
TlykoiinBO19 5000 R 1350  22.06.10 22.06.10 0.7 100.60 137 100.60 100.64 3.18 13.38 0.06 BBB-/Baa2/BBB- | cbipbe
Tykoitnb020 5000 R 1350  22.06.10 22.06.10 0.7 100.60 145 100.60 100.64 3.18 13.38 0.06 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10/ 28.03.11 1.0 10.0 | 104.50 329 102.01 104.50 9.17 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 221 99.05 | 0.30 2147 99.10 99.50 8.96 413 1.56 TOproBnst
Martonus-1 1000 R 19.000 22.07.10 22.07.10 17 5.20 TOproBnst
Macrepb-3 1200 R 17.000 02.06.10  11.06.10/ 30.11.11, 0.0 18.3 | 100.13 38.54 9.41 0.02 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 10.0 = 344 @ 100.68 100.25 100.75 7.76 2.10 0.75 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 5.0 353 | 103.50 1 103.20 103.50 6.24 3.61 0.38 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10 07.03.11] 27.02.14, 9.0 456 | 101.00 2 101.00 101.15 8.02 4.64 0.69 B+/B1/ (pUHaHCbI
MBPP 0506n 5000 R 15000 17.06.10  21.06.10, 12.06.14, 1.0 491 100.53 1 100.35 100.53 2.79 744 0.06 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 03.06.10 29.11.12 304 | 108.68 9.00 5.85 1.94 BB/Ba2/B+ GaHku
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MexTpomb-1 3000 R 1325 29.06.10 311210, 03.01.18 7.0 92.5 | 100.00 152 478 3.21 13.51 6.64 0.49 B/B1/BB- GaHku
Mertceps-®1 1500 R 11.000 241110 04.06.10, 23.05.12, 0.0 241 99.90 7221 15.75 99.90 5.49 0.01 TOproBnst
Meuen 206 5000 R 840 16.06.10  21.06.10/ 12.06.13 1.0 36.9 | 100.10 830 100.10 100.11 4.62 4.18 0.06 B1/ meTannyprus
Meuen 406 5000 R 19.000 29.07.10  30.07.12 21.07.16/ 26.0 @ 748 | 11849 180 117.51 118.40 9.72 4.00 1.67 B1/ meTannyprus
Meuen 506 5000 R 1250 20.07.10  18.10.12] 09.10.18 29.0 & 101.8 = 10550 = 1.00 412 104.56 105.50 10.22 2.95 1.89 B1/ meTannyprus
Meuenb0-01 5000 R 12500 121110 111111 09.11.12 180 @ 298 @ 10445 094 10 104.00 104.45 9.35 5.97 125 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 33.9 99.20 436 000 97.37 99.45 10.33 4.90 2.23 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 35.3 99.57 75001 98.50 100.50 10.16 4.88 2.34 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 3.0 211 98.54 98.00 13.30 2.01 0.24 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250  08.07.10 21.10.10/ 01.10.15 5.0 65.0 100.00 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 220710 29.07.10/ 17.07.14, 2.0 50.3 | 100.50 10 000 100.00 102.80 9.00 3.35 0.15 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 154 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12, 07.02.13] 21.0 = 328 | 109.30 99.00 7.52 6.16 1.45 notpe6. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 14.7 21.00 33 21.00 2264 335.05 © 29.09 0.23 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 1.0 37.9 57.00 1665 56.00 95.00 14.00 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 05.08.10  05.08.10/ 02.08.12 2.0 26.5 | 101.20 1036 101.20 101.60 12.09 9.36 0.16 notpe6. Tos.
MKB 0306n 2000 R 15000 16.06.10 16.06.10 05 100.40 1 100.40 100.48 5.61 745 0.04 B-/B1/ GaHku
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 9.6 104.40 770 102.00 105.20 9.25 7.16 0.69 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 271010  05.05.11/ 25.04.12 11.0 | 232 | 100.67 99.20 100.20 7.68 4.21 0.84 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 3.0 26.6 | 101.49 101.50 102.20 7.48 7.86 0.20 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10  19.10.11/ 08.04.15 17.0 = 59.1 100.00 39 005 99.80 99.99 9.79 4.84 1.20 B-/B1/ GaHku
MMK BO-01 5000 R 945 18.11.10 221110/ 15.11.12 6.0 30.0 | 101.75 | 0.25 181002 101.28 101.75 5.56 4.63 0.45 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 16.06.10 16.12.11) 121212 19.0 | 30.9 | 102.90 177 000 103.10 103.20 7.78 4.70 1.31 oto3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 34.6 98.09 98.50 99.80 8.59 3.89 2.38 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 3.0 334 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 1.0 255 55.00 550 5.00 80.00 9.06 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.8 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 15.5 (puHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 492 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.0411 16.04.15 11.0 @ 594 50.50 295 870 0.01 101.00 145.86 12.80 0.35 B3/ GaHku
MOPE- 01 1000 R 15,50  03.08.10 03.08.10 2.1 3.10 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 8.7 3.20 GaHku
Mockomub-3 5000 R 15000 16.06.10  17.06.10/ 12.06.13 1.0 36.9 21.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 5.0 22.7 50.00 9.99 90.00 494.18 0.01 0.06 TOProBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 25.2 93.00 | 0.03 2729 92.50 93.00 17.02 4.99 0.87 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 1.7 49.40 1.00 97.80 139.01 12.18 0.38 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 10.0 /ID (hyHaHChI
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 311 3.10 /icc TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 157 10722 052 223001 106.55 107.22 6.65 5.81 113 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 21.0 | 69.6 | 100.99 1 99.80 101.00 7.07 3.78 1.54 1/BB- JHepreTuka
MocaHepro3 5000 R 1025 04.06.10 061212 28.11.14) 31.0 @ 547 | 105.26 198 333 104.35 105.26 8.00 4.86 2.02 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 29 101.63 101.01 105.50 4.48 5.62 0.23 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11) 25.07.13 150 384 @ 101.33 033 152 850 101.00 102.48 7.76 222 1.06 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 154 | 101.00 = 0.30 3189 96.05 101.00 7.33 3.97 113 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 241 83.01 aHepreTMKa
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11/ 26.08.14 150 @ 516 = 11031 = 0.21 16 589 110.35 110.50 8.73 791 1.05 JHepreTuka
MTC 01 10000 R 7.00  21.10.10 17.10.13 412 95.00 5010 95.00 99.99 8.93 3.67 2.79 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.6 95.80 4995 94.35 98.00 8.93 4.03 4.09 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 1.0 97.8 | 100.26 100.21 100.38 4.29 4.33 0.06 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11) 13.05.14, 12.0 @ 48.1 109.20 | 0.15 1 109.20 109.45 6.52 15.30 0.91 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12 19.07.16, 260 @747 @ 11295 025 280 007 112.51 112.95 7.46 12.58 1.70 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 22.2 75.05 500 90.00 30.44 6.64 1.27 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 30.6 | 104.05 @ 4.05 51 103.25 8.10 4.67 2.03 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 294 | 106.00 80 000 106.00 106.50 8.13 5.06 2.02 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.6 | 100.00 1 99.50 100.00 7.89 3.86 2.32 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14, 1.0 49.8 | 100.90 301 100.91 101.09 5.20 741 0.11 BB-/Ba3d/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.7 102.80 1 101.86 102.15 5.51 4.61 0.66 BB-/Ba3/ GaHku
HOMOC 98 5000 R 15000 18.06.10  23.06.10/ 14.06.13 1.0 37.0 | 100.54 | 0.02 1902 100.48 100.54 3.03 7.44 0.06 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 11.0 95.00 1 85.00 97.00 2243 7.87 0.71 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 112 | 101.90 441 9.49 5.63 0.82 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12 6.0 239 98.98 1.33 5.25 151 0.45 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.04.13 180 & 35.1 103.00 5.20 12.18 7.26 121 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 12 100.22 59 252 100.13 100.25 5.36 3.92 0.09 aHepreTMka
OrK-3 06 3000 R 7.75 11.06.10 17.06.10/ 09.12.11 1.0 18.6 JHepreTuka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 19 102.02 100.68 -0.69 5.96 0.16 [/Ba3/ aHepreTMka
OrK-5 60-2 2000 R 12200 27.07.10 27.07.10 19 101.58 100.68 1.98 5.99 0.15 [/Ba3/ aHepreTuKa
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 16.2 | 106.20 219108 106.20 106.95 7.39 5.75 1.16 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 23.0 | 100.00 100 92.51 100.00 7.38 3.62 1.66 aHepreTMka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 13 32.51 20.02 44.99 24.54 clx
OM3 - 6 06 1600 R 13.000 04.06.10  09.06.11' 31.05.13 12.0 = 36.5 | 100.00 13.21 6.48 0.82 1/B- MaLUMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 152 | 100.00 17.01 13.38 6.48 1.02 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 178 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010 29.04.11 24.0413 11.0 = 353 | 100.95 40001 100.10 100.30 9.01 4.94 0.82 B3/ GaHku
MepBobank1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 1.0 131 101.27 15.68 102.00 0.94 8.27 0.09 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 1.0 134 101.37 047 100.83 101.09 7.07 0.11 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 18.06.10 191212 211214 31.0 @ 555 | 107.10 101810 107.10 109.50 9.77 5.97 1.96 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10 22.08.12 3.0 271 101.90 1001 101.90 102.15 5.44 7.06 0.22 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.0211) 22.08.12 9.0 271 105.95 565 104.80 105.94 6.35 7.05 0.66 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 129 | 100.75 @ 0.05 226 50.00 17.21 9.40 0.87 XUMUS
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 23.9 | 100.10 | 0.10 2687 100.00 100.30 7.84 3.86 172 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 16.8 65.00 1 42.07 99.99 36.54 0.01 1.01 MalLLMHOCTP.

MpomTp0306 5000 R 18.00 28.07.10 28.01.11 240713 8.0 38.3 69.96 | 3.97 195 65.01 67.90 103.50 12.83 0.30 MaLLKHOCTP.
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®un1 5000 R 1200 03.11.10 02.11.11 17.3 105.00 Toproena
MpoToH®MH1 1000 R 16.000 15.06.10  22.06.10/ 12.06.12, 1.0 24.8 95.00 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 10.3 241 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 16.1 95.51 90.02 101.00 22.07 8.88 0.99 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 21.8 | 100.00 21 90.00 17.66 8.48 1.34 clx
Paarynsind4 3000 R 1700 241110 02.06.11 22.05.13 120 @ 36.2 99.99 90.00 100.40 17.36 8.48 0.82 clx
Pasrynsind5 2000 R 1250 271010 29.10.10/ 23.10.13] 5.0 414 3.00 c/x
Paitpdbaitaen-4 10000 R 1350  08.06.10  08.12.11) 03.12.13 19.0 = 427 @ 11039 165 20 000 109.05 109.20 6.30 6.10 1.27 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 2.0 139 | 101.90 10 000 100.10 102.00 4.81 9.30 0.15 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 5.0 225 | 103.51 103.00 103.93 11.40 10.54 0.34 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10 18.06.10, 06.06.12. 1.0 246 | 100.48 14750 100.35 100.40 7.94 12.34 0.04 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75 261110  03.06.10/ 26.11.10, 0.0 6.0 99.00 yenyru
PX[ BO-01 15000 R 940  09.06.10 05.12.12 30.6 | 105.00 & 0.88 1 104.00 104.40 7.32 4.46 2.06 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 7.35 10.11.10 10.11.10 54 100.71 150 100.60 5.79 3.64 0.42 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 29.7 | 100.49 99.80 101.00 7.46 3.75 21 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 134 | 102.12 102.24 102.25 6.56 4.15 0.98 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 6.0 421 98.00 149 96.20 100.00 4.48 0.05 0.45 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 458 | 12315 035 435077 122.91 123.25 7.93 6.07 2.79 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 66.6 | 100.00 6 855 95.40 100.50 7.95 3.89 4.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111 16.05.19 180 1091 @ 11180 020 2 111.30 111.80 6.50 6.65 1.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 458 | 104.10 = 0.13 18 003 103.60 104.10 10.37 5.49 2.81 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 59.1 104.97 4 104.60 104.97 9.98 5.25 3.51 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284 28.06.10 261212  20.06.16/ 31.0 = 73.7 | 106.79 106.80 107.33 10.00 6.00 1.98 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 14.06.10  13.06.11  05.06.17 13.0 = 854 | 108.25 108.30 108.33 6.08 6.60 0.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02  26.07.10 240713, 16.07.18 38.0 = 989 | 111.40 510 111.00 111.43 8.96 5.83 2.39 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14  15.07.19, 50.0 = 111.1 @ 114.23 100 509 114.00 114.23 9.21 5.77 2.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11  08.07.24 14.0 @ 171.7 @ 108.37 108.00 108.54 5.92 6.21 1.01 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15] 16.01.25 57.0 @ 178.1 @ 103.94 = 0.59 227 242 103.94 104.20 8.10 4.32 3.55 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 120 @ 418 @ 10447 @ 0.02 60 230 104.13 104.59 6.87 5.76 0.87 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 120 @ 540 | 104.39 104.30 104.58 6.96 5.76 0.87 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10  10.02.13] 29.01.20, 33.0 & 117.7 @ 102.30 20 000 101.75 102.35 8.16 4.39 2.22 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 33.0 & 117.7 @ 102.25 15028 101.75 102.35 8.18 4.39 2.22 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 18.08.10 16.02.11 8.7 101.05 100.52 6.49 1.94 0.66 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14] 09.02.17, 45.0 & 815 | 103.50 94 000 103.50 103.70 8.28 4.46 2.92 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10 071011,  27.09.17 16.0 = 89.2 | 106.67 105.20 6.32 5.38 1.20 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10  08.12.11  27.11.18 19.0 & 103.4 & 100.00 100.00 13.90 6.73 118 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.06.10  17.06.10/ 05.06.18 1.0 97.6 | 100.70 12 100.30 100.70 6.91 0.05 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 2511.10  26.11.12 14.11.19 30.0 = 1151  104.86 @ 0.51 381573 104.40 104.86 8.03 4.80 210 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 30.0 @ 1151 @ 104.34 104.50 104.89 8.27 4.83 210 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10 2.0 1.3 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 24 98.29 | 0.01 1221 97.64 98.27 17.93 4.24 0.17 (buHaHCbI
Py6MncPer1 1000 R 20.00/ 01.06.10 01.06.10 0.0 TOproBnst
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 22.3 notpe6. ToB.
PycMope 06 2000 R 18.000 17.06.10  21.06.10/ 14.06.12, 1.0 248 | 100.12 100.00 100.25 12.77 4.48 0.05 notpe6. ToB.
PyccHedptb1 7000 R 13.000 11.06.10 10.12.10 6.4 100.85 101.50 108.00 11.60 6.43 0.45 cbipbe
PycCraHa-5 5000 R 14.75  09.09.10 09.09.10 34 102.62 5.08 747 0.26 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 85 102.00 1 101.35 102.00 7.86 5.26 0.62 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 4.0 15.9 99.83 17.00 100.10 7.98 3.90 0.30 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 5.0 22.8 | 102.48 102.30 102.50 6.91 6.81 0.37 B+/Ba3/B+ GaHku
Pbi6kab-1 1000 R 0.01 01.06.10 03.03.11/ 28.02.12, 9.0 213 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11 20.09.11 100 @ 159 95.36 93.01 98.99 17.97 5.78 0.66 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  07.06.10 06.06.14 48.9 50.05 2.10 98.00 36.25 10.02 2.08 MaLLMHOCTP.
CB-®uHaHc1 1500 R 1.00 21.06.10 25.06.10 18.06.12 1.0 25.0 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 6.0 11.9 95.51 Npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 108 | 10450 @ 3.10 270 102.00 11.05 3.82 0.75 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 16.0 = 28.0 | 107.85 221353 108.00 108.35 7.70 6.47 113 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 33.0 | 10350 & 1.30 543 308 103.00 103.50 8.45 4.70 221 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 33.0 | 103.50 329 601 103.00 103.50 8.45 4.70 2.21 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 29.06.10 27.03.12 222 23.22 6.53 39.90 176.48 11.28 0.50 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 36.2 6.30 0.30 671 6.10 7.69 302.34 = 31.67 0.33 NpoM3BOACTBO
CesCTABTO2 3000 R 770 21.0710 26.07.10/ 17.07.13 2.0 38.1 100.01 100.00 100.09 6.97 3.84 0.14 aBToONpOM
C3Tenex306 3000 R 860  26.08.10 24.02.11 9.0 101.50 1 100.50 5.78 21 0.49 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  10.06.10 08.12.11 185 | 100.73 99.00 7.66 2.00 1.04 BB//BB- Tenekom
C3Tenex506 2000 R 649 24.08.10 01.06.10/ 21.05.13 0.0 36.2 | 100.04 99.80 100.00 1.62 0.00 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.08.10  09.08.11  24.07.19 14.0 @ 1114 @ 107.46 107.40 108.50 718 2.7 1.05 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.06.10/ 17.07.12, 1.0 259 | 100.05 225 887 100.01 101.50 8.97 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010  20.10.14/ 10.10.19, 53.0 & 114.0 = 107.75 045 342 500 107.90 108.19 11.50 6.25 3.09 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14/ 10.10.19, 53.0 & 114.0 = 107.75 085 172999 107.90 108.00 11.50 6.25 3.09 MeTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 36 101.07 100.83 6.08 4.81 0.28 BB/ Tenekom
Cu6Tnk-806 3000 R 950, 12.08.10 11.08.11] 08.08.13 15.0 & 388 @ 10345 0.20 2 102.55 103.45 6.55 4.58 1.06 BB/ Tenekom
CHBYPXona1 1500 R 1047 04.11.10 01.11.12 29.5 | 103.50 1 4.32 103.50 9.02 5.04 2.01 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 1.7 98.01 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 9.0 51.3 99.00 99.00 109.97 11.61 5.04 0.64 notpeb. ToB.
Cunteppa 1 3000 R 1750,  05.08.10  09.08.10/ 01.08.13 2.0 38.6 | 10298 @ 1.18 1 102.70 0.89 8.47 0.19 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 46.9 5.31 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 472 3.22 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.7 | 10340 @ 0.15 1 102.55 103.40 8.52 4.70 2.26 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14, 27.0 @ 511 112.70 130 825 112.70 113.05 8.49 6.53 1.76 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250  03.06.10 04.12.12 241116, 31.0 = 79.0 | 108.74 8.69 5.73 1.96 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 17.700  21.09.10 21.09.10 38 103.00 101 102.90 103.44 7.73 8.57 0.29 B-/B3/ Tenekom
CKB-6aHk 1 1000 R 16.00 24.06.10 24.06.10 0.8 100.93 95.01 100.70 1.80 4.26 0.06 B-/B2/ GaHku

COPYC KAM2 1500 R 08.07.10! 05.04.12 225 TOproBnA
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
C1Wupyctpt 1000 R 08.07.10 07.07.11 134 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.8 93.00 315 93.00 93.71 1271 4.55 1.70 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 34.9 62.06 2411 100.00 30.88 6.83 1.90 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11) 15.02.12/ 9.0 20.8 98.75 11162 98.50 98.75 17.53 7.83 0.59 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.06.10 11.06.10 0.4 10044 | 0.14 20 100.44 2.69 8.69 0.03 B3/ GaHku
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 3.0 215 102.60 102.25 102.74 6.85 8.26 0.26 B3/ GaHku
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 23.8 95.00 1517 55.01 100.00 15.26 6.14 1.56 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 29.5 100.08 1 0.27 100.00 8.38 411 2.06 Tenekom
Tardonab 4 1500 R 13.000 02.06.10 01.06.11 122 104.33 8.58 6.21 0.84 B2/ GaHku
Tardonab 5 2000 R 11.000 22.09.10 29.03.11 21.03.12 100 @ 220 101.65 100 003 101.65 101.85 8.83 5.40 0.74 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10  07.03.11) 26.02.13 9.0 334 101.47 101.50 102.00 9.10 5.50 0.68 B2/ GaHku
Tardonab 7 1000 R 13.75  18.06.10 231210/ 14.1212 7.0 30.9 102.55 | 0.55 102.50 102.74 8.80 6.69 0.49 B2/ GaHku
TB3 03 1000 R 10.000  18.06.10 18.06.10 0.6 100.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 150312/ 11.03.14 220 | 460 101.05 1 100.00 10080 | 7.98 419 | 155 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 14.0 @ 497 110.09 109.87 110.15 7.26 7.70 0.94 aHepreTMka
TrK-10 061 3000 R 760 17.06.10 17.06.10 0.6 32.01 JHepreTuka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 2.0 32.7 3.00 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 3.0 15.2 103.21 102.70 103.50 4.65 8.70 0.26 B/l aHepreTMka
TrK-4 06.1 5000 R 760 03.06.10  09.06.10/ 31.05.12 0.0 244 JHepreTMka
TrK-6MnB-1 2000 R 10500 24.08.10 28.02.11) 21.02.12 9.0 21.0 101.47 100.30 101.33 8.48 2.58 0.67 aHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 23.7 aHepreTMka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 174 NpoM3BOACTBO
TexWHecT-1 2000 R 700 251110 01.06.10/ 26.05.11 0.0 12.0 57.18 15.35 99.00 6.10 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 3.0 215 101.02 100.01 102.50 8.39 0.30 NpoM3BOACTBO
TMK-03 06n 5000 R 9.80 17.08.10 15.02.11 8.7 101.20 | 0.10 4 100.53 101.10 8.16 4.83 0.64 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.4 95.00 90.00 100.00 33.33 10.50 0.36 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 5.0 414 103.15 701 102.77 103.05 8.66 8.19 0.39 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 334 103.73 | 0.33 103.40 103.61 8.11 4.57 2.25 BB+/Ba2/ TpaHcnopt
TpatcKpen1 3000 R 729  15.06.10 15.06.10 05 100.15 | 0.02 135 246 100.01 100.13 3.59 3.63 0.04 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 15.06.10 231210/ 12.06.12, 7.0 248 104.51 2593 104.51 104.75 6.18 7.16 0.50 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  08.07.10 07.07.11 134 103.55 | 0.05 150 000 103.30 103.68 7.00 4.96 0.96 /Ba1/BB GaHku
TpaHcKpend 4000 R 825 21.10.10 17.04.14 47.2 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850  12.08.10  18.08.10/ 10.02.11, 3.0 85 100.46 5.70 4.22 0.20 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15 13.05.19/ 60.0 | 109.0 = 110.00 1 102.50 110.00 7.27 8.84 3.92 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 26 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 22.3 100.90 86728 100.50 101.00 8.32 4.30 1.58 aHepreTMKa
YIMK-Y3M01 3000 R 8.25  31.08.10 28.02.12 21.3 meTannyprus
YMMO 3 3000 R 18.000 17.06.10  24.06.10, 14.06.12, 1.0 248 100.45 20 000 100.43 100.48 5.72 8.94 0.06 MalLLMHOCTP.
YpanBar302 3000 R 11,50 05.10.10 05.10.10 4.2 95.01 MalLLMHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10 23.06.10/ 29.12.10, 1.0 71 100.65 40 560 100.51 100.75 7.32 8.92 0.06 B+// (bUHaHCbI
Ypancu6lk2 5000 R 1450  22.07.10 21.07.11 139 105.10 | 0.39 4947 104.90 105.10 9.87 6.88 0.95 B+// (buHaHCbI
Ypancu6llK3 1500 R 17500 26.08.10  01.09.10/ 23.02.12 3.0 211 102.44 100.10 110.00 6.54 8.52 0.24 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 19.9 105.30 100.10 110.50 13.18 7.81 1.26 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 220710 20.01.11 19.01.12, 8.0 19.9 102.72 101.00 103.50 9.95 6.92 0.55 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 16.8 103.35 | 0.15 40 967 103.20 103.35 7.58 4.85 122 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 26.0 10745 | 2.25 4000 105.20 108.00 8.05 5.48 1.75 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 59.1 100.24 4.00 100.00 9.13 4.48 3.67 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 180 @295 104.00 14100 100.00 7.84 5.18 127 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 17.8 101.92 2.21 8.54 5.14 0.86 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 217 100.75 536 203 100.00 101.00 7.86 421 0.92 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 34.6 100.06 80.50 8.28 3.74 2.20 BB-//B+ Tenekom
®CK EQC-02 7000 R 825  22.06.10 22.06.10 0.7 100.22 | 0.01 506 100.22 101.40 4.54 411 0.06 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 730 07.10.10 06.10.11 16.4 100.33 85000 100.30 100.80 715 3.63 121 /Baa2/BBB aHepreTMka
XK® Bahk-3 3000 R 750  17.06.10 16.09.10 36 100.34 99.91 100.50 6.47 1.86 0.27 /Ba3/B+ GaHku
XK® bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11 5.0 16.6 101.91 102.30 102.65 8.64 3.42 0.34 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011, 17.04.13 17.0 @ 35.1 99.93 1 99.50 100.15 8.46 2.03 121 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12 23.04.15 230 @ 596 99.75 5200 99.70 100.22 9.41 225 1.62 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825 13.10.10 13.10.10 45 99.90 15.50 8.67 4.12 0.34 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 2.0 13.6 100.00 20.01 7.58 4.99 0.14 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14, 1.0 495 101.90 | 0.80 1 100.70 101.04 7.83 0.09 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 15.2 101.88 101.95 7.10 4.55 0.77 B//BB- Tenekom
Yepkusoso1 2000 R 1275 01.06.10 31.05.11 122 103.54 9.17 6.14 0.84 notpe6. ToB.
YTn3 0106 3000 R 950  16.06.10 16.06.10 05 100.10 265 100.01 100.20 714 4.73 0.04 JoTo3BaH/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 5.0 59.5 95.01 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50  08.06.10 08.12.11 04.1212 19.0 = 306 101.10 | 0.30 12703 100.90 101.10 16.21 8.14 112 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 129 TOproBnst
JitptOHPPA01 2000 R 17.06.10 16.12.10 6.6 6.00 3 6.00 9.89 TpaHcnopt
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 1.0 134 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 11.8 0.10 aHepreTMka
OHeprLieHT 3000 R 25.00/ 08.07.10 08.07.10 1.3 22.99 14 8.05 22.99 54.52 aHepreTuka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 154 93.51 notpe6. ToB.
tOHuTaiin-01 1500 R 18.000 23.06.10 25.06.10 22.06.11 1.0 129 100.00 27 17.01 101.50 16.62 8.98 0.06 NpoM3BOACTBO
tOTK 6O-01 2000 R 11.000 21.07.10 211011 17.10.12 17.0 @ 29.0 103.87 103.56 104.50 8.23 2.64 1.20 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 29.0 107.01 0.51 1.10 107.00 8.39 2.66 1.95 /B1/B Tenekom
OTK-05 06. 2000 R 755 02.06.10  04.06.10/ 30.05.12, 0.0 243 99.99 4.77 3.76 0.01 /B1/B Tenekom
OTaitp-® 03 2000 R 14000  15.06.10 14.12.10 6.6 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 29.06.10 26.03.13 343 100.47 102 465 100.00 100.47 12.87 3.10 2.10 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 29.06.10 26.03.13 343 100.50 591 100.50 105.00 12.86 3.10 2.10 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 216 101.76 102.50 103.25 9.32 5.05 1.40 BB/ 3HepreTMka
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
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FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 01.06.10: 30.11.10! 6.1 100.59 6.92 3.98 0.45 [Ba1/BB+ MyHULMNanbHbI
Bonrorp061 700 R 9.00/ 17.06.10: 17.06.10 0.6 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 238 99.32 99.01 8.41 3.89 1.18 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 28.06.10 27.06.11 13.1 101.88 99.75 104.00 8.33 5.02 0.83 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 59 100.02 99.97 6.82 220 0.29 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 171 99.90 98.00 100.50 8.04 2.58 0.65 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 30.2 100.75 13120 100.71 100.80 8.79 3.05 1.16 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 15.2 100.30 75048 100.01 106.50 8.18 2.09 0.89 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 03.06.10 29.11.12 304 | 100.49 8.98 237 1.81 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 374 101.82 101.50 101.85 8.77 2.50 1.09 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 23.7 102.38 100.30 102.20 7.99 4.77 118 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  03.06.10 02.06.11 122 | 106.48 719 4.46 0.49 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 10.6 99.98 99.60 101.00 7.83 3.82 0.64 BB-// MyHULMNanbHbIA
KOMM 68 06 700 R 1050, 14.10.10 14.10.10 45 | 10195 100.80 518 516 | 0.35 BB/Ba2/ MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 424 100.01 98.50 100.00 8.34 4.54 248 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  04.09.10 03.12.15 67.1 92.92 89.00 97.00 8.70 4.05 3.76 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00  18.06.10 14.12.12 30.9 94.80 1.10 32.10 3.68 1.32 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39  12.08.10 08.11.12 29.7 105.10 29 600 104.95 105.10 7.64 2.70 1.32 BB+/Ba2/BB+
JleHO6n-206 800 R 14.01  09.06.10 08.12.10 6.4 104.80 176 103.00 104.80 4.67 6.67 0.47 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 55.0 110.01 1 113.00 115.74 9.39 5.55 3.18 BB//BB MyHULMNaNbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 7.0 102.81 200 000 102.85 5.01 4.85 0.52 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 50.4 98.98 0.08 98.70 99.50 8.00 4.01 3.25 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 20 100.49 100.60 101.09 4.97 3.95 0.16 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop44-06 5000 R 8.000 24.06.10 24.06.15 61.7 98.75 0.25 44 863 97.50 98.87 791 4.04 3.84 BBB/Baa1/BBB | MyHULynanbHbii
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 25.3 102.48 87 000 102.01 102.48 6.81 3.89 1.77 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 146.5 = 92.00 0.11 461381 91.85 92.00 8.14 4.34 710 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop49-06 25000 R 8.000 14.06.10 14.06.17 85.7 97.48 0.03 413075 97.50 97.70 7.97 4.09 4.96 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.06.10 18.12.11 18.9 102.60 4 102.00 102.60 6.31 3.89 1.36 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 27.6 102.50 = 0.50 25001 101.75 102.50 6.69 3.94 1.96 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 76.9 96.71 241398 97.30 97.38 8.17 417 4.65 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop58-06 15000 R 10.000  01.06.10 01.06.11 12.2 104.12 5.87 242 0.89 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 15.000  03.06.10 03.06.13 36.6 120.29 7.63 3.14 2.28 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 16.00  08.06.10 08.06.14 49.0 122.00 = 0.10 395920 121.80 122.09 745 3.31 291 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.06.10 10.12.13 43.0 123.70 020 55031 123.00 124.10 7.53 3.06 2.62 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 108 | 101.10 = 0.10 16 372 101.00 101.10 7.82 4.44 0.80 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 472 96.00 0.40 11221 95.85 96.00 9.46 4.16 3.08 [B3/oto3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.06.10 11.06.13 36.9 | 100.75 | 0.35 584 151 100.40 100.74 8.74 4.45 1.57 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 21.8 111.90 = 040 241195 111.95 112.05 8.42 7.49 113 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 16.9 | 100.17 99.57 100.90 7.75 3.96 0.86 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 30.0 | 100.00 30 000 99.50 104.00 8.20 4.09 1.29 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 7.8 101.25 779724 101.15 101.39 417 1.50 0.60 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 19.9 109.44 426 330 109.80 109.89 5.93 2.7 142 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 344 116.90 = 240 1 114.45 114.50 5.61 2.56 2.30 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 134 BBB/Baa1/BBB  |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 29.0 111.80 = 045 2 111.35 111.80 6.08 2.52 2.00 BBB/Baa1/BBB |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 514 118.15 5001 118.00 118.50 7.08 5.07 3.19 BBB/Baa1/BBB |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 16.2 106.30 1002 106.00 106.30 5.09 4.69 1.20 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100  02.06.10 26.11.14 54.7 104.54 5000 103.37 105.39 7.03 3.86 3.48 BBB/Baa1/BBB |roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 32.3 101.98 = 0.38 1 101.76 101.95 6.42 3.63 2.26 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.4 101.64 400 000 101.21 101.67 6.12 3.49 1.90 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 29.5 | 101.00 1 99.00 100.00 5.53 5.94 2.14 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10 14.07.10 11.07.12 25.7 100.20 1 99.90 100.19 6.14 1.52 1.87 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 55.4 116.90 2951 116.60 117.00 7.02 2.39 3.40 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 26.7 103.70 1 102.75 103.70 5.35 3.85 129 BBB/Baa1/BBB |roc. Gymaru
003 46003 18649 R 10.00  14.07.10 14.07.10 15 | 100.87 1609 334 100.71 267 494 | 0412 BBB/Baa1/BBB ' roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 1004 = 98.30 200 001 98.60 101.00 7.62 4.06 3.83 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 75.2 97.50 100 97.50 100.49 741 1.92 4.38 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  09.06.10 24.11.21 139.8 © 97.10 20014 97.10 98.50 7.73 2.18 6.67 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 107.2 1 7131 698 955 70.30 71.30 7.37 5.57 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3127 | 9540 21 91.00 95.40 744 3.61 10.89 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 99.7 94.21 4611 495 90.00 93.97 6.89 3.70 5.66 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 6.0 101.27 4000 101.25 719 4.83 0.46 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82/  10.06.10: 09.09.10! 34 100.28 100.00 5.92 1.70 0.26 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 12.08.10 11.08.11 14.6 99.85 100.15 100.40 7.96 1.90 1.07 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 25.0 98.20 164 98.19 99.99 8.17 1.77 1.76 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9.300 24.06.10 19.12.13 433 101.88 101.65 101.89 8.11 2.28 122 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 15.000 13.08.10 10.05.13 35.8 115.20 10 000 114.00 115.20 8.06 3.25 2.00 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 34.9 100.70  1.70 1 99.00 100.50 7.75 1.97 1.60 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 880  26.08.10 26.05.11 12.0 100.54 101.00 8.31 218 0.69 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00  26.06.10 26.12.11 19.1 99.00 98.77 99.12 8.15 3.52 0.94 B MyHULANanbHbIA
Tomck.06-5 1400 R 7.00 17.06.10 171212 31.0 98.54 98.40 98.69 8.05 3.54 1.52 B MyHULANanbHbIiA
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 425 | 108.01 101.00 109.49 8.43 3.15 1.63 B MyHUL@nanbHbIiA
Yamypus-2 1500 R 840  17.07.10 15.07.12 25.9 99.50 160 99.50 99.93 8.84 4.19 1.78 /Bat/ MyHULMNANbHbIA
Yysawms-05 1000 R 7.85  05.06.10 05.06.11 12.3 99.96 8.05 3.94 0.89 [/Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 229 98.40 98.00 99.99 8.48 1.90 1.62 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 08.06.10 04.06.13 36.7 /Ba2/ MyHULMNANbHbIA
AkyT-07 06 2500 R 780  22.07.10 17.04.14 472 99.47 98.00 99.50 8.27 1.96 2.22 BB//BB- MyHULMNaNbHbIA
AkyT-09 06 2000 R 9.75  24.06.10 19.09.13 40.2 104.54 550 104.00 104.55 8.07 2.33 2.16 BB//BB- MyHULMNaNbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.8 99.63 0.03 99.55 100.00 7.18 3.25 0.62 BB-// MyHULMNaNbHbIA

ApO6n-09 3000 R 850/ 19.08.10: 16.05.13 36.0 | 100.30 85001 100.20 100.35 8.41 211 2.24 BB-// MyHULMNanbHbI




Fixed Income Daily 02.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-10 250 § 825  28.06.10 28.06.10 09 | 10038 | 0.12 3.15 411 0.07 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 128 | 102.38 6.86 452 0.96 BB/Ba3/ GaHku
Ak bars-12 225§ 10.25  03.06.10 03.12.12 30.6 | 104.81 8.09 4.89 2.09 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 252 | 101.99 | 0.11 714 4.02 1.82 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 925  24.06.10 24.06.11 24.06.13 130 & 37.3 | 102.81 | 0.10 6.47 4.50 0.97 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.06.10 09.12.10  09.1215 6.0 | 67.3 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 58.4 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 21.0 @ 820 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.09.10 11.03.15 58.2 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 544 | 10325 | 0.03 7.99 4.30 3.64 B+/Ba3/B+ Chlpbe
BoM-10 300§ 7.38  26.11.10 26.11.10 6.0 | 101.94 3.32 362 0.48 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 92 | 10175 3.80 6.14 0.74 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 359 | 102.84 | 0.05 6.26 3.57 2.62 BBB-/Baat/ GaHkmn
BoM-15 300§ 750 26.11.1C  25.114C  25.11.15 6.0 | 668 | 100.11 | 0.05 7.25 3.75 0.47 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 582 | 9845 7.08 3.40 3.96 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 845 | 97.79 | 0.00 7.22 348 541 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 23.2 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 362 | 99.97 7.76 3.88 2.60 /Ba3/ GaHkun
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 51 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 52.7 | 102.25 6.76 361 362 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88)  21.09.10 21.09.12 281 BB//BB XMMUS
Evraz-13 1050 § 888  24.10.10 24.04.13 35.3 | 100.99 848 439 249 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 66.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 96.2 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 35.9 /Caal/D Chblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 40 | 101.71 | 0.02 2.34 767 0.32 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 5.6 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.9 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 308 | 10172 | 0.05 3.79 448 235 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 30.0 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 335 BBB/Baa1/BBB |cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 416 | 102.85 5.54 6.40 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 383 | 102.68 3.59 219 2.87 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 349 | 105.02 | 0.29 5.42 3.50 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 386 | 10525 0.12 5.66 3.57 274 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 455 | 101.74 4.46 4.94 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.10 31.07.14 50.7 | 106.86 6.34 3.82 343 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 538 | 102.28 471 5.24 3.85 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.10 01.06.15 60.9 | 10327 | 044 5.05 5.69 4.14 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 57.0 | 11274 3.46 7.21 3.94 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 221110 22.11.16 789 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 829 97.58 0.27 5.49 5.26 5.69 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 904 | 9745 @ 0.2 578 5.58 5.92 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 938 | 10153 6.24 6.50 5.99 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 95.7 | 105.90 715 3.85 5.75 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 230 | 1083 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 117.8 | 102.31 6.39 3.52 2.80 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51]  07.09.10 07.03.22 143.3 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 480 & 2911 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729/ 16.08.10 16.08.37 3313 BBB/Baa1/BBB |cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 25 /Baa3/BB GaHku
Gazprombank-11 300 § 797 15.06.10 15.06.11 127 | 10327 | 0.04 471 3.86 0.96 /Baa3/BB GaHku
Gazprombank-13 500 $ 793  28.06.10 28.06.13 375 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50, 23.09.10 23.09.15 64.7 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.10 22.07.13 38.3 | 100.20 5.55 2.81 279 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 128 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 146 | 10021 | 0.00 11.52 5.86 1.05 [Ba3/B+ GaHku
11B-10-2 200 € 9.00  06.07.10 06.07.10 1.2 98.56 | 0.06 23.32 9.13 0.09 B/B1/BB- GaHkun
11B-13 200 § 11.00  15.08.10 15.02.13 330 @ 96.88 12.38 5.68 220 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 58 TOproBns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 12.8 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 14 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 172 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 232 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 540 | 10277 | 0.11 5.66 3.10 381 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 855 | 99.20 6.50 3.20 541 BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 114.8 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.06.10 07.06.22 146.3 | 95.10 7.28 3.50 7.80 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 888 10.09.10  10.03.11  10.03.16 9.0 | 703 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 139 | 102.83 | 0.01 7.1 474 1.03 BB/Ba2/B+ (DUHaHCbI
Mirax-11 180 § 945/ 20.09.10 20.03.11 9.8 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 16.6 | 104.35 3.10 6.18 1.28 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 778 | 10126 | 0.07 4.77 5.00 5.33 BBB/Baa1/BBB  mMyHMUMnamnbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 45 | 101.83 | 0.01 3.32 411 0.36 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.07.10 28.01.12 202 | 10363 | 0.05 5.67 3.86 1.51 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 23.0 B/B1/ Xumus
NKNH-15 200 § 850 220610 221210 221215 7.0 | 67.7 B/B1/ XuMms
NMTP-12 300 § 700  17.11.10 17.06.12 239 | 101.18 6.35 3.46 1.80 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.10 17.12.12 31.0 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 65.6 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 17.0 = 77.8 BB-/Ba3/ (UHaHCbI

OAK-10 200 § 10.00  08.07.10 08.07.10 1.3 MatumHocTp.




Fixed Income Daily 02.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

Beinyck O6uew, Kynow, % Uena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
ProbusinessBank-10 3000R 9.75/  09.07.10 09.07.10 13 B-ll (hMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 26 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 16.2 TOproBns
Promsvyazbank-10 200 § 8.50, 04.10.10 04.10.10 42 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 16.9 | 103.10 6.37 4.24 1.28 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 241 | 101.58 8.73 4.74 1.77 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.13 140 | 380 @ 108.81 2.72 4.94 1.04 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 60.7 | 11034  0.15 10.06 578 371 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 $ 1250  31.07.10 31.01.18 934 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 241 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 345 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 132 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.07.10 01.07.12 254 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-1( 350 § 6.88  29.11.1C 29.11.1C 6.1 101.9€ 2.85 3.37 0.49 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 233 | 104.00 4.00 6.02 1.82 BBB/Baat/ GaHkun
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 36.0 | 104.72 5.42 343 2.64 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.10 25.03.13 343 | 97.79 8.39 384 245 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 441 | 10482 | 0.05 5.63 3.40 3.10 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.06.10 11.06.14 49.1 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 16.0 = 768 = 98.33 | 0.07 8.33 3.54 1.20 BBB/Baa1/ BaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 847 | 9783 | 0.05 6.69 322 5.52 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 97.3 | 105.56 6.84 3.67 5.96 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.06.10 04.03.11 9.2 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 59.8 = 95.66 4.62 1.90 442 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 99.2 | 136.93 5.35 4.02 5.67 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 120.7 | 95.53 5.59 262 763 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.10 24.06.28 2200 | 167.44 | 0.10 5 6.40 381 9.00 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2415 | 111.77 | 0.07 13000 000 5.50 3.36 5.71 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 43 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.10 29.06.10 1.0 99.74 | 0.00 11.67 425 0.07 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 113 | 98.82 9.98 4.36 0.86 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.06.10 16.12.10 16.1215 7.0 = 675 | 96.86 15.10 4.58 0.48 B+/Ba3/B+ GaHkun
RusStandard-16 200§ 9.75  01.06.10 01.12.16 79.2 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 833 | 9719 | 0.29 6.25 2.98 5.51 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 17.7 | 10392 = 0.00 3.15 2.85 1.39 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 36.0 | 105.10 461 3.08 268 GaHkun
Sberbank-13-2 500 § 6.47  02.07.10 02.07.13 376 | 105.18 4.65 3.08 272 GaHkun
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 57.2 BaHKm
Severstal-13 1250 § 9.75  29.07.10 29.07.13 385 | 104.97 7.93 4.64 262 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.10 19.04.14 473 | 10360 | 0.02 8.14 4.46 3.20 B+/Ba3/BB- Chlpbe
SeverstalTrans-10 CLN 175 § 850/ 22.06.10 22.06.10 0.7 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770, 24.10.1C 24.04.11 10.9 BB/ Tenekom
SINEK-15 250 § 770 03.08.10 03.08.15 63.0 | 100.62 7.55 3.83 411 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 8.1 103.07 4.08 430 0.62 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 204 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 1.1 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 144 | 10236 = 0.11 7.82 4.88 1.05 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 138 | 102.78 432 3.34 1.06 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 284 | 10222 | 0.02 5.09 3.00 211 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 339 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 56.9 | 100.13 6.21 312 392 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 747 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 828 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 9.8 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 1178 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.06.10 08.12.10 6.4 Tenexom
TransCapitalBank-17 100 $ 10.51  18.07.10 18.07.17 86.8 B1/ GaHku
TransCreditBank-11 350 § 9.00, 23.06.10 25.06.11 13.0 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.06.10 27.06.12 253 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 253 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 38.8 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 458 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 99.7 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 11.50  06.09.10 06.09.12 276 B-/Caat/ GaHku
URSA-11-1 130 § 12.00  30.06.10 30.12.11 193 B+/Ba3/ GaHkun
URSA-11-2 300 € 830 16.11.10 16.11.11 178 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11  04.06.13 120 = 367 /B1/B Ternexom
VEB-1 2000 $ 148/ 03.06.10 03.06.10 0.1 100.02 -1.62 0.74 0.01 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 17.0 | 10576 = 0.10 4.07 3.96 1.31 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 8.38/  30.10.10 30.04.13 35.5 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 728 | 103.18 @ 0.30 7.58 4.00 467 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 96.4 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 86.1 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 64.9 | 100.00 = 0.00 6.20 3.10 443 BBB/Baa1/ BaHku
VTB-11 450 § 750 12.10.10 12.10.11 16.6 | 104.22 427 3.60 1.28 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 132 | 10442 @ 0.03 3.94 7.90 0.99 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 294 | 10264 | 0.06 5.42 322 220 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 304 | 99.88 12.06 6.01 210 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 7.82.  04.08.10 04.02.15 57.0 BBB/Baa1/BBB  |GaHku

VTB-15_03_04 1250 § 6.47|  04.09.10 04.03.15 579 | 98.90 6.74 3.27 3.97 BBB/Baa1/BBB | 6aHku




Fixed Income Daily 02.06.10
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EBPOOBJIUTALIA
VTB-16 500 € 425  15.02.11 15.02.16 69.5 = 100.80 | 0.21 4.05 422 5.03 BBB/Baal1/BBB  6aHkn
VTB-18 2000 $ 6.88  28.11.10  28.05.13 29.0518 360 973 & 10248 014 5.96 3.35 268 BBB/Baal1/BBB  6aHkn
VTB-35 1000 § 6.25  02.07.10 02.07.15 02.07.35 620 | 3054 9931 | -0.11 6.41 3.15 4.19 BBB/Baal1/BBB  6aHkn
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YnpaBneHue npopax . YnpasneHune TOproenu
Koppago Tasepxua, taveggiac@uralsib.ru AHppen bopucos, bor_av@urals!b.ru
Enena JoBraHb, dov en@uralsib.ru Bsauvecnas Yanos, chalovvg@uralsib.ru
AnHa Kaprosa karpz)vaam@uralsib.ru HaTanba Xpabposa, khrabrovann@uralsib.ru

Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru
ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

BusHec-6510K no PblHKaM A0JIrOBOro kanuTtarsa

ConpoBoXaeHne NpPoeKToB FanvHa Nyoeima, gud_gi@uralsib.ru
ApTemuit Camonnos, samojlovaa@uralsib.ru BuikTop OpexoB, ore_vv@uralsib.ru
Knpunn UeaHos, ivanovkv@uralsib.ru Hapbs CoHtowkumHa, SonyushkinaDA@uralsib.ru
Mo3enb TUMOLLIKMHA, tim _gg@uralsib.ru Anekcen YekywuH, chekushinay@uralsib.ru

Hatanbs MpuierkoBa, grischenkovane@uralsib.ru

AHanuTnyeckoe ynpasneHue

PykoBoauTenb yrnpasneHunsa
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

3amecTuTenb pykosoauTens ynpasneHus
Badecnas CMonbsiHMHOB, smolyaninovv@uralsib.ru

Ounpekuus aHanusa akuum Aunpekumnsa aHanusa A0NroBbiX MUHCTPYMEHTOB
PykoBoauTens Mawkn KaaHa, kavanaghms@uralsib.ru Pykosoautens Omutpun OyokuH, dudkindi@uralsib.ru

Jonroeble 06s3aTenbcTBa _ Heqtb 1 ras
Onmutpuia fyakun, dudkindi@uralsib.ru BuikTOop MULLHSAKOB, mlshnyakovvv@urals!b.ru
[eruic Mopbigait, poryvajdv@uralsib.ru tOnusa HoBur4yeHKOBa, nowchenlgoya@urals!b.ru
CraHuncnas boxeHko, bozhenkosv@uralsib.ru WpviHa bynkuha, bulkinaiv@uralsib.ru
Hapexnaa MbipcnkoBa, myrsikovanv@uralsib.ru dneKTpo3HepreTuka
Mapwus PagdeHko, radchenkomg@uralsib.ru Matseit Taiu, tai_ma@uralsib.ru
Crpaterus /Monutnka AnekcaHap CenesHes, seleznevae@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru MeTannyprus/FopHop06bIBaloLL,as NPOMBbILLNIEHHOCTb
Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru Maiikn KasaHa, kavanaghms@uralsib.ru
JTeoHng CnnnyeHko, slipchenkola@uralsib.ru D,MI/ITpI/II;I CmonuH, smolindv@uralsib.ru
KOHOMMKA Hukonan CocHoBckmi, sosnovskyno@uralsib.ru
Bnagumup TuxomMupos, tih_vi@uralsib.ru TenekommyHukauumn/Mepma/
HaTanbs MaiiopoBa, mai_ng@uralsib.ru NHdopmaLmoHHble TeXHONMornm
BaHKu KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

) ) KoHctaHTuH benos, belovka@uralsib.ru
Neonnp Cnnnyerko, slipchenkola@uralsib.ru Kvpunn BaxtiH, bakhtinkv@uralsib.ru

HaTtanba Manoposa, mai_ng@uralsib.ru
P -ng MuHepanbHble yp,oGpeHml/

AHann3s pbIHOYHbIX AAHHbIX MawwmnHocTpoeHue /TpaHcnopT
Bsavecnas CMonbaHMHOB, smolyaninovv@uralsib.ru AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
AHzpen borpaHoBmd, bogdanovicas@uralsib.ru VpwuHa WpTerosa, irtegovais@uralsib.ru

Bacunui Lertsapes, degtyarevvm@uralsib.ru

. Mot NTeNbCKUN CEKT! Hepsrmxnmoctb
Bnaoumup Kocskos, kosyakovvs@uralsib.ru oTpebuTensc cektop/Hen oc

Turpan OraHecsH, hovhannisyan@uralsib.ru
Hukuta LBen, shvedne@uralsib.ru
PepaktupoBaHue /MepeBop,

IxoH Yonw (aHrm. 13.), walshj@uralsib.ru, AHzpen MaTuropckmn, pya_ae@uralsib.ru
TumoTti Xann, hallt@uralsib.ru EBreHun MpuHkpyr, grinkruges@uralsib.ru
Mon e Butr, dewittpd@uralsib.ru Onbra CuMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
AnszanH
AHrenvHa LLlabapuHosa, shabarinovav@uralsib.ru

Hacrosawumn GlonneTteHb npefHasHayeH WCKIIOYNTENBHO Ans MHMOPMALMOHHBIX Liene. Hu npu Kakmx oOCTOSTENbCTBAX OH He [LOMKEH WCMOonb30BaThCs WK
paccMaTpmBaThCs Kak odepTta unn npeffioxeHve fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obifl NOArOTOBMEH C MAKCMMambHOW TLLATENBHOCTbIO,
YPAJICVB He faet HUKaKMX NPSIMbIX U KOCBEHHBIX 3aBEPEHUIN Ui FaPaHTUIA B OTHOLLIEHUM AOCTOBEPHOCTM U MOSIHOTLI BKIIOYEHHOW B BlonneTeHb MHdopmaumnn. Hu
YPAJICWB, HM areHTbl KOMMaHUM nnn achunmMpoBaHHble LA He HeCyT HUKAKOW OTBETCTBEHHOCTM 3a NloOble MPsSiMble NN KOCBEHHbIE YObITKM OT MCMOMNb30BaHMs
HacTosLlero GlonneTeHs MM Cofepallencs B HeM nHdopmaummn. Bee npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepXallascs B HeMm
NHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMcbMeHHoro paspelleHns. © YPANICKB Kanutan 2010
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