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Sonoro, $yupen 11938 (26 51 88 Ha rnoBanbHbix pbiHkax COXpaHAETCA HEPBO3HOCTb, CBA3aHHAsA C CUTyaLmel B EBpone, 4To NoaTsep-
Urals, $/6app. 696 (09 (140 O  xpaetca peskumu konebaHWaMM Kypca eBpo. OPC HacTpoeHa yMepeHHO ONTUMUCTUHECK OTHOCK-
S&P Metann, g, 14893 (30)  (173)  (128)  TeNbHO NEPCMeKTVB aMepUKaHCKOW 3KOHOMUKK Ha 2010 r., 04HaKO B MPOrHO3ax He 3anoXeHo BO3-
S&P C/x npog., uHA. 4984 0.2 (2.8) (19.0) MO>XHOE «3XO0» OT eBPpONnencKmnx I'IpO6J'IEM. .............................................................................. cTp. 2
_ BHYTPEHHUW PbIHOK
JeHeXHbIN pbIHOK
WUameHenme FnobanbHble TeHAEHLMM ONpefensioT konebaTenbHbIi xapakTep ABVXEHVA pbiHka pybnesbix 0bnu-
RUB wrnpa. say. sagen. samec.  YTD QUM ieHb — BBEPX, fieHb — BHW3. YCI0BUS POHAMPOBAHUA Ha LEHEXHOM PbIHKE OCTAlOTCS BECh-
Ma GnaronpuaTHbIMK, NO3TOMY Hall obBLWMIA B3rnaA Ha pybrnesble 0OAMraLMM OCTAeTCsH MOMOXMN-
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: : . CKOM PbIHKE HECKOSbKO BbIPOCAN. YPOBeHb IMKBUAHOCTA MO-MPeXHeMYy OCTaeTCst LOCTaTOYHbIM,
WUsmenene, TaK YTO CTaBKM MexXOaHKOBCKOrO KpeaMTOBaHUSA, Kak Mbl MonaraeM, Bpsa N OXWOaeT cepbesHoe
USDRUB 30.82 13 56 26 IO 2 ) L cTp. 5
NHpekcbl
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Russia 30 UST 10 2160 25 17 g  COrnacHo AaHHbIM Pocctata, no wtoram anpens obbem MPOMbILINEHHOMO MPOM3BOACTBA BLIPOC Ha
' 10,4% OTHOCKTENIBHO YPOBHS FOANYHOWM AABHOCTU. XOTs TOYHOCTb AaHHbIX BbI3bIBAET OMNpefeneHHble
EMBI + Spread 316 89 80 2 compyeHns BBMAY Nepexoaa PoccTaTa Ha HOBYIO MeTo,uMKygacqua, nokasaTenu hnan4eckoro oobema
NPOV3BOACTBA BO MHOMMX OTPACNsX CBMOETENbCTBYIOT OO yBEPEHHOM BOCCTAHOBIEHWW BO MHOMMX
0TPaC/IAX NMPOMBILLIEHHOCTU, YTO COOTBETCTBYET HALLEMY MPOTHO3Y. viieiaiiaiiienieeiieeieeeiee i cTp. 6
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HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Ha MunpoBbix (pHAHCOBBIX pPbIHKaxX MoO-MpeXHemMmy LLapuT HePBO3HOCTb. B cpefly Ha MUPOBbLIX DMHAHCOBBIX PbIHKAX Mo-
npexHeMy npeobnafany HeraTMBHble HAaCTPOEHMS. Mo UToraM AHS CHUXeHWe DOHAO0BbLIX NHAEKCOB Ha eBPONENCKMX TOProBbIX
miolaaKax CocTaBuio B cpeaHeM 3% — WHBECTOPbI «OThIFpbiBaNvY MpULIEALIne yxe OnvxKe 3aKpbiTUIO TOProB HakaHyHe
HeraTMBHble HOBOCTW O BBEAEHWUW B [epMaHUM BPEMEHHbIX OrpaHNYeHUn Ha TOproBble onepaunn. B uenom obecnokoeHHOCTb
MUWPOBbIX PbIHKOB OTHOCUTENbHO CUTYaLML B €BPO30HE OCTAeTCs MOBbILLEHHOW, O YeM yOeauTenbHO CBUAETENbCTBYIOT pe3kue
KonebaHuWa Kypca eBpo. Buepa eBpO cymen MOMHOCTbIO OTbINPaTb MO3ULMM, COAHHblE HaKaHyHe, OLHAKO CEerofHs yTPOM
eBpornenckas BanioTa BHOBb delleBeeT (B HACTOALMA MOMEHT KOTMPOBKM Mapbl €BpO-40sap HaxoodTcs Ha yposHe 1,23).
AMEPUKAHCKNA PbIHOK akLUMI B Cpeay Takxke ABWUrancs BHWU3 (3a [eHb OCHOBHblE MHAEKCHI ynanu npnbnmnsntensHo Ha 0,5-
0,8%). 30eCb TPeBOXHble HACTPOEHWs, CMNPOBOLMPOBAHHbIE CUTyalmen B EBporne, ObiNM YaCTUYHO KOMMEHCUPOBAHbI
MO3UTUBHOW MakKpO3KOHOMMYECKOWM CTaTUCTUKOW, NoKa3aBLuen nageHve notpebutensckmnx UeH B anpesie Ha 0,1% OoTHocUTeNbHO
npeablaywero Mecsua. CHUXEHVE NokasaTens CTano nepBbiM ¢ MapTa 2009 r., B TO BpeMs Kak 3KCMepTbl MPOrHO3MpoBany,
HanpotuB, ero yeenudeHne Ha 0,1%. Takum obpa3om, OTCYTCTBYIOUEe LeHOBOE AaBfieHne Ha 3koHoMuky CLUA He cospaert
NPeAnoChINOK AN Y>XeCTodeHUs OAeHexXHo-KpeantHon nonntnkn OPC. [JoXoOAHOCTM KazHaYencKnx obamraumin B4epa HeMHOro
noapoC/v, 4To ObINo BbI3BAHO rMaBHbIM 00Pa30oM OHEBHbIM OcnabneHnem fonnapa Ha BantoTHOM PbIHKE MO OTHOLLIEHMIO K eBPO
(DOXOAHOCTb AeCATUNETHEN HOTbI BYepa Noapocia Ha 4 6.1. Ao YTM3,36%). CeroaHs Ha LIeHOBYIO AMHAMMKY Ka3Ha4enckmux HOT
noBnuseT Nybnmkaums gaHHbIX 06 obbemMe pa3mellieHnn HOBbIX OyMar Ha cnedyiollen Heaene. Cpeam NPOYNX BaxKHbIX COObITUI
yeTtBepra B CLUA Bblgenvm nyonukaumio HefleNbHOM CTaTUCTKK MO PbIHKY Tpyaa.

®DPC coxpaHsieT OCTOPOXHbIA ONTUMU3M. BaxkHbIM COObITMEM Cpefbl CTana NyonuKaums NpoToKoa anpesnbCckoro 3acefaHus
Komuteta no otkpbiThiM pbiHkam ®PC CLLA, 13 KOoTOporo npexpe BCero ciefyeT, YTo amepukaHckmin LIb octaetcs BepHbiM
npexHeMy Kypcy AeHEXHO-KPeOAUTHOM MOMUTUKM. YneHbl KOMWUTETa YNyYlMAW MPOrHO3bl MOKa3aTener amMepuKaHCKoW
3KOHOMWKW Ha HblHewHu rof,. Poct BBIMT CLLUIA B 2010 r., no nx cpefHen oueHke, cocTaBut 3,2-3,7% NpoTvB NpeablayLlero
MporHosa Ha ypoBHe 2,8 — 3,5%. YpoBeHb 6e3paboTtuuibl Ha kKoHel, 2010 r., kak oxupaaetcs, oocturHet 9,1-9,5%, 4to Huxe
paHee NMPOrHO3MpoBaBLLUerocs nokasatens 9,5-9,7%, a 6aszoBas MHONALMS, COrNacHO NporHosy, dyaet pasHon 1,2—-1,5% (8
Havane HblHeWwHero rofa nporHo3 coctasun 1,4-1,7%). YneHbl KOMUTETA eAMHOLYLLIHO NPU3HAIOT HEOOXOAMMOCTL COKpALLEHIS
©anaHca OPC, KOTOPbIA HEMOMEPHO YBEMNYUNCA B KPU3UCHBbIM Nepuof,. OOHOW M3 Mep, HanpaBfeHHbIX Ha OOCTUXEHWE 3TON
Lenu, OOMKHa CTaTb Mo3TanHas npopaxka naketa npuobpeteHHbix OPC mnoTedHbix obnuraumii. B HacTOAWMA MOMEHT
00CyXAaloTCA CPOKM peanvsaumm gaHHoW nporpammbl (Tpr MAM nNsTb neT). B UenoM TOHaNbHOCTb anpefibckoro 3acefaHns
KomuteTa Mo OTKPbITbIM PbiHKaM, Ha Hall B3rnisd, GnaronpustHa Ans pbiHKOB. Mbl He BUAWM SBHbIX MPWU3HAKOB TOrO, YTO
perynaTtop HaMepeH MPUCTYMUTb K Y>XXECTOYEHMIO MOHETaPHOW MOMUTMKK, MO KpanHen Mepe B HblHelHeM rogy. Kpome Toro,
anpenbckmt npotokon OPC elle He y4uTbIBaET (hakTop €BPOMEMCKOro AO0fIrOBOro Kpu3mca, paspa3vBlIerocs B nocsiefHue
Hepenw.

Poccuiickme Bymaru pactepsinu Bce NpuobpeTeHHoe HakaHyHe. Poccuiickie eBpoobnuraummn B Cpeqy CrofHa owyTUan Ha
cebe NocnencTBmMs NafleHns LeH Ha HedTb HaKaHyHe, XOTs BYepa LeHOBas CUTyaLuMsi Ha He(TAHOM pbIHKE BbINMpaBWIack U Ha
choHe ocnabneHws fonnapa B TeveHVe OHS HAaMETWUICS BOCXOASLUMA TpeHA. TeM He MeHee dbiodepchl WTI npomonkanm
KOTMpOBaTbCs HUXe 70 gonn./0app. LleHoBble NOTEPU POCCUMCKMX CYBEPEHHbIX BbINMYCKOB B Cpefly cOCTaBunmn nopsaka 1-1,5
M.M., TO eCTb BCe MO3MLMK, 3aBOEBaHHble HakaHyHe, Obinn caaHbl. Cnpep, Russia’30 Kk 7YUST 3a AeHb paclumpuncs 6onee 4em Ha
20 6.n. oo 266 6.n. KoprnopaTuBHble Dymaru Takxke Hecnv LieHoBble noTepu. Havbonee cunbHo (Ha 3—4 n.n.) nofellesenm
IfMHHble BbINycky Tasnpoma (Gazprom'19 n Gazprom'37). BHOBb 3aMeTHO aKTMBM3MPOBANMCbL MPOAABLbLI B BbINycke
Raspadskaya’12 — K KOHLY B4YepalLHero AHS BbIMyCK KOTWMPOBANCA Ha ypoBHe 97% OT HOMMHana ¢ LoxonHocTbio 9,16%.
CerofiHs Mbl NpULAEPXMBAEMCS B LLeIOM HEMTPANbHOMO B3NS Ha PbIHOK POCCUICKMX EBPOOBAMIaLIMN.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru
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BHYTpPEeHHMM PbIHOK

Py6nb noctpapan, AeHEXHbIN PbIHOK AEPXUTCHA. YOMBUTENbHO HEraTMBHasi peakuMs PbIHKOB Ha 3anpeT B [epMaHun
KopoTknx npopax CDS Ha rocbymarn Bce xe cMorfa B cpefly nokonebats no3uumm pyons, KOTopbIv NoAeLeBen OTHOCUTENIbHO
Gu1BaNIOTHOM KOP3WHbI MoYTK Ha 50 koneek. MoaaepXKy pOCCUMIACKONM BanioTe [OMXEeH 0KasaTb TOT akT, 4TO LeHa Ha HedTb,
KOTopasi B CepeAMHe BYepallHero OHs onyckanacb [0 68 ponn./Gappenb, BEHEPOM CKOPPEKTVMPOBANach BBEPX W Cervac
HaxoamTca Bbiwe oTMeTkn 70 ponn. CoepbaHk BYepa 0ObABMI O YaCTMHHOM MoralleHny cybopanHMpoBaHHoro kpeamnta BOba B
obbeme 200 mapg py6., 0OAHAKO 3TO HE NPUBENO K HEXBATKE MMKBUAHOCTM Ha AeHEXHOM pbiHKe. CTaBKM HEMHOMO NOAPOCN, HO
CTOMMOCTb KPeAWTOB «OBEPHaMT» ocTanach BONM3M ypoBHS 3%, YTO B CJTOXKHbIX BHELUHWX YCIIOBUSAX OKa3blBaeT LleHaM pybneBbix
aKTVMBOB XOPOLLYIO NOAAEPKKY.

JlokanbHbIA JONr CHOBA nMpopaBanu. Ha (oHe akTMBHOMO MafeHWs eBponencknx hoHAOBbLIX MHAEKCOB B cpedy pyOneBbiv
Jonr He n3bexan npofax, 0AHaKo OHW He BbILIM 3@ PaMKK KonebaTeNlbHOro ABMXeHUs nocnefHnx aHen. LieHbl Takmx Oymar,
kak ADOK Cncrema-2 n -3, BTb-5, BTb-601/2/5, Nasnpom-11, FasnpomHedTs-bO5/6, EBpas-1 u 3, Bbinyckn Mevena, MTC-5,
HIAMK-BO6, PXA-10 n -23, PCXB-8 n -9, Bbinycku CeBepcrany mnogelleBenn B cpepgHeM Ha 50 0.M., To eCTb B LEeNoM
BEPHYNNCb K MNO3aBYepallHM YPOBHSAM. ECTECTBEHHO, 3TO TOMBKO YKPENnaseT HaCc BO MHEeHUM, YTO Hambonee npuenekaTtenbHble
M3 Ha3BaHHbIX BbINMYCKOB HEOOXOAMMO MoKynaTb. Mbl MPOAOMXaeM B MEPBYIO OYepedb PEKOMEHOOBATb BEPXHIO rpaHMLy
BTOPOro 3lWenoHa, To ectb bymarn Medena, EBpa3a un bawHedT. B OaHKOBCKOM cekTope BecbMa MpuvBnekatesbHbl Gymaru
WNHBECTULIMOHHOIO PenTUHra, a uMeHHo PCXb-8/9, PCXB-11, BTb-bO1/2/5, BTb-5. Beinyckn ADK «Cuctema» 1 Ceepcranu,
HaNPOTMB, KaXyTCs HaM CIINLIKOM JOPOrMMU — MO KpamHer Mepe B NPUCYTCTBUM Oymar bawHedTn 1 EBpasa.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
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TOPIrOBbIE UAEN

= PybneBble obnuraumm KayeCTBEHHbIX SMUTEHTOB MPMBMEeKaTeNbHbl AN MOKYNKM NpW cnpefe K ctaBkam PEMO n/unu NDF,
paBHOM Oonee 300 6.n. TakoBbIMM OBAMraUMAMK ABNSIOTCS CpeaHecpoyHble Bbinycku OM3, BTb24-1, PXMO-10, a Takxe
AkpoH-3, JIK Ypancn6-2.

m PyGnesble Bbinyckn CUOMeTUHBECT- 1,2 BbiragaT HeA0OLEHEHHBIMN OTHOCUTENbHO CTaBok PEMO.

m  Boinyckn PXA-15,17,18 ¢ nnaBalowmm KynoHOM NpefoCcTaBfioT Hauy4yllee codeTaHne pUcka WU JOXOLHOCTU Mpu Urpe Ha
CHUXXeHWe cTaBok MosPrime.

= [pemMus obAUraLumMii POCCUMCKMX KBA3WMCyBEPEHHbIX SMUTEHTOB B cermeHTe GEM MOXeT McHe3HyTb Mocne ycrnewHoro
pa3MelLeHns cyBepeHHbIx Oymar Poccuu. B actHocTn, Gazprom' 18 felues oTHocuTenbHo Petrobras’18.

m  Bbinyckm TNK-BP BbirnaasT Hanbornee HelooLeHEHHbIMW Cpean OymMar MHBECTULMOHHOWM KaTeropiin GEM.

m  baHkoBckue Bbinycku Russian Standard Bank’11 v HCFB’11 otctanu OT pblHka B cermMeHTe Bymar ¢ pelTUHIOM KaTeropum
«BB/Ba».

= [lokynaTtb eBpoobnumraumm Sinek' 15, Boirnsasiime aeweso Ans cBoux perdtnHros (- /Bal/BBB-).

m [lokynate 6ymarn NKNH'12, HeooueHeHHble OTHOCUTENBbHO DyMar MeTanyprityeckmx SMUTEHTOB C PENTUHIOM Ha YyPOBHE
«B» (EBpas 1 TMK).
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OEHEXHbIA PbIHOK

Ynnata HAC npuBena K pocTy cTaBoK Ha Me)XX6aHKOBCKOM PbIHKe

YpoBeHb JIMKBUAHOCTN CHU3MNCA Ha (DOHE HanoroBbIX Mnatexen KOMNaHuM Ha 3Ton Hefene. CerofHs — KpavHWM CPOK ynnathl
HOC 3a | kBapTtan 2010 r., 4TO MOXET MPUBECTM K AanbHENLIeMY COKPaLLEeHUIO NUKBUOHOCTM. CTaBKM MeXOaHKOBCKOro
KpeaMTOBaHWUS BbIPOCIW, MHAMKATVBHASA OLHOAHEBHas cTaBka MosPrime npubasuna 7 6.n. 1o 3,15%.

OcTaTkM Ha KopcyeTax KpeduTHbIX opraHu3aumii B LIB ynanu Ha 115,8 mnpa pyo. Ao 516,2 mnpa py6., Oeno3ntbl 6aHKoOB
cokpatUnnch Ha 58,4 mnppa pyb. o 766,2 mnpa pyo. Obbem onepaumni LIb no coenkam PEMO-KpeanToBaHNS COKpaTUIICS Ha
36% no cpaBHeHWIO C NpeablayLlen ceccuer n coctaBun 3,2 mnpg pyb. CpeaHss ctaBka ogHoaHeBHoro PEMO yMeHblUMnach Ha
66.n.005,32%.

Py6nb noTepsn 51 Konerky No OTHOLUEHWIO K fofnapy, 3akpbiBwmcs Ha MMBB Ha yposHe 30,77 pyb./gonn., n 31 konewky k
eBpo — fo 37,85 pyb./eBpo. CTOMMOCTb BUBAMIOTHOM KOP3WHbI Bbipocsa Ha 42 kornenkn 33,95 pyb. MNpuunHon ocnabnexus
POCCUINCKOM BanioTbl CTany NafatoLlme LeHbl Ha HedTb U yrploMoe HacTpoeHMe Ha POHAOBbIX pbiHKax. CerofHa pybnb MoxeT
HayaTb CeccMio YyTb Bbllle BYepPaLUHEro 3akpbiTUs, HO [aBfieHWe BHeLWHWX (AKTOPOB OCTAHETCH CUMIbHBbIM — BMPOYEM,
BHYTPEHHWI Cnpoc Ha doHe nnatexxen No HOC MoXeT 0Ka3aTb HEKOTOPYIO NOAAEPXKKY.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

OXxuBneHue npomMbILLIeHHOro npon3sBoacTea
YKa3blBaeT Ha yBepeHHOe BOCCTaHOBJ1IeHNe SKOHOMUKAU

Temnbl pocTta npomMmnpoussoacTtea pgocturnum p,By3Ha‘-IHOI7I

BeNMYMHbIL... COrMacHO [aHHbIM Pocctata, Mo UToraM  anpens BoccraHoBneHne npoMnpon3soAcTsa
BO3rnaBun o6pabaTbiBaloLLUNA CEKTOP

[VHamuKa NpoMnpon3BOACTBa, U3M. 3a rog, %

NPOMbILLNIEHHOE MNPOU3BOACTBO BbIPOCO Ha 10,4% OTHOCUTENBHO
YPOBHS TOAMYHOW AABHOCTU. XOTS B TOYHOCTU [aHHbIX TPYOHO ObITh

yBepeHHbIM BBMAY Nepexofa PoccTaTta Ha HOBYIO METOAMKY VX pacyeTa, ——— Obpaarsiatouyyi cexrop
[loBbiBatoLyuit cektop
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OMHAMUYHOMO  OXMBREHUS  3KOHOMMKU. AMpenbckuii - nokasaTesb 100 -
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ceKTopa. 1o UToram NpoLUNoro MecsLa BasloBor 06beM Npom3BOACTBA
B [OOblBatlolLeM cCekTope BbIPOC Ha 5% Onarogaps OMHaMWUYHOMY Mcmoyruku: Poccmam
pocTy Ao0biun npupoaHoro rasa (Ha 27%)u yrns (10,5%), a Takxe

MPOW3BOACTBA >Kene3opynHoro KoHueHTpata (14,3%). Temnbl pocTa B CekTope MpPOW3BOACTBA W pacnpemeneHus
3NEKTPO3HepPruK, rasa U BoAbl 0Kasanuch CyLLLeCTBEHHO Dofnee yMepeHHbIMU Ha ypoBHe 2,6 % BBUAY 3Ha4YuTENbHO Honee Tennon
norofbl B anpene 2010 1., YeM B ToM xe Mecsitle 2009 r. OfHaKko camble BbICOKME TEMMbI POCTa LOCTUIHYThbI B 0OpabaTbiBaioLLem
cekTope, rae BanoBov oObeM NPom3BOACTBa BbIpoC Ha 15,7%.

MpounsBoacTBO NOTPEOUTENBCKUX TOBAPOB yBENUUUIOcb Gnarogaps pocTty cnpoca. AMHaMUYHbIA poCTa NPOM3BOACTBA B
obpabaTblBaiolleM cekTope oDycnoBneH Tpems mpudmHamMmn — 1) poctom notpebuTenbckoro cnpoca (bnarogaps KOTOpoMy
YBEINYMNOCh NPON3BOACTBO B MACOMOJIOHHOW U NErko NPOMBILLAIEHHOCTM), 2) NPSMOI U KOCBEHHOW NOAAEPKKOWM CO CTOPOHbI
rocypapctea (1ak, MPOM3BOACTBO /ErkoBbIX aBTOMODWMEN BO3pociio Ha 53,1% 3a CHeT NporpamMMmbl YyTUAM3ALUMKU CTapbix
aBToMOOMnen, 3) yBenuyeHMeM MpPOW3BOACTBA B OTPac/sX, [LNs KOTOPbIX XapaKTepHa HeycTonyvBas AMHAMMKa pOoCTa
(npor3BoACTBO MapoBbIX TYPOMH yBenMYMNoch cpasy Ha 7 500%). OgHako No utoram anpens PocT 3adMKCMPOBaH Takxe B
oTpacnsx, rae Cnpoc B nocreaHne Mecsibl Obin noHukeH. K HUM OTHOCATCS MPOM3BOACTBO CTpoMMaTepmanos (no utoram anpens
BbINYCK LieMeHTa BO3pOC Ha 21,8% Mo CpaBHEHMIO C NpeblayLmM MecaueM 1 Ha 11,7 % no oTHoLLeHWo K anperio 2009 T.)

YPAJICUB noaTBepXaaeT NporHos pocrta no utoram 2010 r. JaHHble 06 06beMe MpoMMpPOM3BOACTBA AAlOT 3HAYNTESTIBHO
Oonblue OCHOBaHWUM A1S ONTUMMW3MA, Yem nokasatenu BBI 3a | ksaptan 2010 r. Mbl No-npexHeMy ¢ ONTUMN3MOM OLEHMBAEM

nepcnekTUBbI POCTa POCCUNCKOM S3KOHOMUKM U MO UTOraM rofa NporHo3vpyem yBenmn4eHne npoMnpovBoacTsa Ha 8,1%, a poct
BBI1 Ha ypoBHe 5,5%.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

CoepGanxk (NR/Baa1/BBB)

BaHK YacTUYHO norawaeT cy6opaAUHUPOBaAHHbIN KpeauT BOba
M OTYMTbIBaeTCcs 00 UTorax aesTenbHOCTU 3a sHBapb-anpenb 2010 r. no PCBY

MpubbINb pacTeT, Npocpouke — Toxe. Byepa CHepbaHK MpefoOCTaBUN HeKOTOpble MoKasaTenu fesTenbHoctn no PCBY 3a
sHBapb—anpenb 2010 r. 3a 3TOT NepuoL YAUCTLIA MPOLEHTHBIN LOXOA U YUCTbI KOMUCCUOHHbIN oxof 6aHka Bbipocin Ha 11,9%
n 15,5% OTHOCUTENILHO COOTBETCTBYIOLLErO Nepmoda npoLunoro roga fo 155,8 mnpg py6. v 47,3 mnpa pyb. cCOOTBETCTBEHHO.
OfHaKo onepauMoHHble LOXOAbl A0 CO30aHUS PE3EPBOB CHU3UNNCL Ha 19,5%), 4TO 00YCNOBREHO OTPULATENBHOW AMHAMUKON
[IOXOAa OT BalOTHOW MepeoLeHKN, KOTOPbIM Obln HeOoBObIMHO BLICOKMM B MepBble YeTbipe Mecsiua 2009 r. no npuymnHe
3HAYUTENBLHOM BONATUIBHOCTM KYPCOB BamnioT. TeM He MeHee M3-3a CYLIECTBEHHOrO CHUXEHUS OTYUCTIEHU B pe3epsbl (15,1
Mnpa pyb. npotms 127,9 mnpa pyb. 3a sHBapb—anpenb 2009 r.) onepauMoHHble [OXOAbl MOCie CO3[aHUs pe3epBOB
yBENMYMAUCH B 2,3 pasa, a Ynctas npubbinb — ele bonble: ¢ 0,8 mnpa pyo. 1o 47,4 mnpph pyb. PoCT onepauoHHbIX pacXxogoB
(Ha 13,9%) NpuBen K CHUXeHWIO onepaumnoHHom 3thdeKTUBHOCTU: OTHOLeHWe Pacxodsl/[oXoasl yBenmMunnocs Ha 4 n.n. oo
34,9%, 4TO B LINIOM HUXe CpefiHero ypoBHS Ans GaHKOBCKOM CUCTEMBbI.

MopTdenb UeHHbIX GymMar npoaomkaeT yBenuunBaTbcs. [aHHble OTYeTa CBUAETENbCTBYIOT O MPOAOIMKEHUM TEHOEHUMN,
3apOAMBLLMXCS B MPOLLIIOM rofAy. Tak, KpeauTHbIn noptdens CoepbaHka 3a YeTbipe MecsLa CHU3MUACA nout Ha 200 mnpa pyo.
00 5,22 TpnH py0. 3a 310T Xe nepuof nopTdens LeHHbIX bymar baHka yBennumncs Ha 602 mnpg pyo., B ToM Yncne Ha 105 mnpa
pyb. B anperne HbiHeLIHero roga. Npn 3Tom cpefcTsa knveHToB CoepbaHka yBenmymnmch Bcero Ha 268 mnpg pyb., To ecTb GaHk
NPOAOMXMA HaNpaBnATb CBOOOAHYIO NMKBUAHOCTL Ha NpUobpeTeHMe LieHHbIX Bymar. Bbicokas NMKBUAHOCTb NO3BOAMAA DaHKy
NoracuTb Ha HsAX CyOopAMHMPOBaHHbIN KpeauT nepef LIB Ha 200 mnpa py6. (obuias 3340KeHHOCTb N0 KpeamTy COCTaBnseT
500 mnpg py6.). Cnyxmn o HamepeHnn CobepbaHKa NoracnTb KpeamT LOCPOHHO Hayanyv NosiBNATLCH HEKOTOPOe Bpems Hasag, Tak
KaK CTaBka Mo kpeauTy (nocne psaa CHUXEHUI KIloYeBOM CTaBKK, NpeanpuHsaTeix LIB) B pazmepe 8% rofoBsbIx CTana dyepecdyp
BbICOKOW. BblckasbiBanucb NPEeAnoNoXeHWs, Y4To cpedcTBa AnA noraweHus OyayT akkymynupoBaHbl CbepbaHkoM 3a cyeT
NPOAAXM MMEIOLIMXCA Y HEro LeHHbIX Bymar, OfHaKo LaHHble NpefoCTaBleHHOM OTHETHOCTM CBUAETENbCTBYIOT 00 0OpaTHOM.
Mpw 3TOM 3aMnpefceaaTens npasneHns 6arka benna 3naTkuc 3asBmna, YTo B 3aBMCMMOCTU OT PELLEHMSI OTHOCUTENBHO CTaBKM B
JanbHenwemM MoXeT BbITb MPUHATO pelleHre 0 JOCPOYHOM MnoralueHmmn octaslumxcs 300 mnph pyb. JocTaToqHOCTb KanuTtana
H1 Ha 1 maq coctaBuna 21% npotus 23% Ha Ha4vano roga. [py 3ToM B pesynbTate LOCPOYHOrO norawleHua Ha 1 niong oHa
CHU3UTCA, NO pacdeTaM BaHka, Ao 18%, 4To, laxe He CMOTPS Ha MPOLOIXKAIOLMIACA POCT MPOCPOHEHHOM 330 KeHHOCTH (+ 50
MnpA pyb. C Hayvana roga), He NPeacTaBnseT yrpo3 Ans ycrondmsoctn CoepbaHka, Tak Kak HakomeHHble pesepsbl B 2,1 pasa
MPEBLILLAIOT Pa3Mep «MPOCPOHKIMY». YPOBEHb «MPOCpoHKM» Nno ctaHgaptamM PCBY Ha 1 mas coctaBun 5,5%.

M3 oGnurauun nokynaTb Heuyero. /13 HaxoAsLmxcs B obpalleHnn BbinyckoB eBpoobnuraumin CoepbaHka nopekomMeHO0BaTh K
MOKYMKe YTO-TO CNOXHO MO NPUYMHE HU3KUX AoxoaHocTen bymar. Cpeay OOHOOB rocyaapcTBEHHbIX DaHKOB Oonee MHTEpPeCHo,
Mo HalleMy MHeHWIo, BbIrAAAT Oymaru BTB, pyck no KOTOpbIM HUYYTh He Bbille, Yem no obnuraumnsm Coepbakka.

Hapexaa MbipcukoBa, myrsikovanv@uralsib.ru

Axpon (Fitch:B+)

PocT peHTabGeNnbHOCTU N COKpaLLLEeHMe J,ONTOBOW Harpy3Ku

Mo3uTtueHble utorn | kBaptana 2010 r. AKpoH onyOnmMKoBan CBOAHYIO OTHETHOCTb 3a | kBapTan 2010 r. no PCBY, koTopas
JOCTaTO4HO KOPPEKTHO OTpaxaeT (UHAHCOBLIM NPOMUAb KOMMNaHUW. B OT4ETHOM nepuode OmnepauMOHHble MNokasaTenu
KOMMaHWUM MPOAOMIXMIM YIy4LlaThCs: Bbipydka Bo3pocna Ha 15,9% oTHocuTensHo | kBapTana 2009 r. go 11,5 mnpa py6b.,
Tak>Ke KOMMaHUKM yaanocs yBenuunTb peHtabensHocTs no EBITDA 0o 24,1% (+1%).

JonroBas Harpy3ka 3aMeTHO CHMU3WMACh... Ha Hall B3rnaf, OCHOBHOW MO3WTMBHOW HOBOCTbIO ANA KPEeOWUTOPOB ABMAETCA
3aMETHOe CHUXeHWe obbeMa gonra AkpoHa B | kBapTane 2010 r. — fonr KOMMaHWUM cokpatuncs Ha 17% po 27,1 mnpg pyo.
MoralleHve AOAra KOMMaHWS OCYLLeCTBMAA 33 CHET CPEefCTB, paHee pPa3MeLLieHHbIX Ha Aeno3unTax, — TaknuMm obpasoM, 3HayeHme
4yucToro gonra AKpoHa npakTUHecky He M3MeHUNoCh. Ha KoHew, MapTa JOoNroBas Harpyska AKPOHa, BbipaXKeHHas OTHOLLeHVeM
Yucteim gonr/EBITDA ,HaxoAmnacs Ha AOCTaTO4HO KOM(OPTHOM ypoBHe 2,8.
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..HO MacwTabHas UHBecTNporpaMmMa Bpsif N1 NO3BOJIUT yAepXKaTb ee Ha YPOBHE HKe 3. B HacTosaWwmMiA MOMEHT AKPOH
peanmnsyeT MacLITabHYI0 MHBECTULMOHHYIO MPOrpaMmMy Mo OCBOEHWUIO MECTOPOXAEHWS anaTUT-HedeTMHOBOrO MECTOPOXAEHUS
OneHum Pyyen 1 Tannmukoro MeCcTOpoXAeHMs KanuiHbix conent. Mo nporHo3am komnanum, B 2010 . MHBECTULMOHHbIE 3aTPaTbl
cocTaBaT nopsiaka 200 mnH gonn. Mel oxxungaem, 4to 2010 r. Beipydka AkpoHa Bo3pacteT Ao 1,3 Mipf [onn., a peHTabenbHoCTb
no EBITDA coctaBut 22-24%, 41O Npu NnaHMpyeMoM obbeme KanmTanoBNOXEHUA He OCTaBSeT KakUX-TMOO 3HaYUTENbHbIX
pe3epBOB AJIf COKPALLEHWs BeMYMHbI fonra, bonee Toro, COBOKYMHbIA AONT AKPOHA MOXET [Laxe YBENNYUTLCS, MOCKOMbKY
KOMMaHWs nnaHupyeT npuenedb kpeout CbepbaHka B pasMepe 9,5 mnph. pyb. (nonoBuHa cymMMbl OydeT obecnedeHa
rocrapaHTUsMM), TakXXe NeperoBopbl O NPUBEYeHIN KpeamUToB KoMnaHus Beget ¢ BTb. PaHee areHtcTBo Fitch coobuiano o Tom,
YTO COBOKYMHbIE WMHBECTULMOHHbIE 3aTpaTbl AKpoHa B 2009-2012 rr. coctaBsaT nopsaka 20 mnpa pyd., Takmum oOpasom,
HECMOTPS Ha BOCCTAHOBNEHWME PLIHOYHOW KOHBIOHKTYPbI, MaclitabHas MHBeCTnporpaMMa KOMMaHuu, BUOAMMO, He MO3BOAUT
AKPOHY CHM3UTb OOMITOBYIO 3arpy3Ky HuXe 3.

O6nuraumm CMoTpSATCA MHTEpPecHo. Ha TeKylMX YPOBHSX pybneBble BbiMyckn AKPOHa KaxyTcs HaM MHTepecHbIMUW. bymaru
npeanaratT 4OXOAHOCTb nopsaka 9,5-10,2% B 3aBUCMMOCTM OT CPOYHOCTHU, YTO Npeanonaraet cnped kK OM3 B pasmepe 380—
400 6.1. M COOTBETCTBYET OQHOMY 13 Hanbosee BbICOKMX YPOBHEW JOXOAHOCTM Cpefi OymMar, BKITIOHEeHHbIX B CMMCOK peno L.

Mapus Pag4eHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

20 mas

21 mas

25 mad

26 mMaf

27 mast

28 mast

29 mas

30 mad
[eHeXHbIN pbIHOK

20 mad

25 mas

26 mMast

28 mas

PasmellieHne Apocnasckas 06n-34009 (3 mnpa py6.). Pasmelterme DOMO-1 (2 mnpg pyo.).
OdepTa (CALL) JleHCneuCMY-2012 (100 mnH gonn.). NoraweHne AgamaHT-OuHaHC-2

(2 Mnpg py6.). Norawwenne Cneuctpon-2, 1 (2 mnpa py6.). Moratuerve Tomck-34001

(0,5 mnpg py6.).

Odepta O6beanHeHHble koHauTepbl-OuHaHc-1 (3 mapa py6.). OdepTa Pasrynam-PuHaHc-4
(3 mnpa py6.). Odepta PXA-9 (15 mnpg pyb.). MoraweHne Cnoptmactep GurHaHc- 1
(3 Mnpg py6.). MoraweHne YPCA BaHk-2010 (400 MiH eBpo).

Odepta N TpaHcTexCepauc-1 (1 mnpa pyb.). Ocdbepta MpomcBazbbark-5 (4,5 mnpa pyo.).
OdepTa YK CeHaTop-1 (0,8 Mnpg py0.). OdbepTa HC-dmHaHc-1 (2 mnpg pyO.). MoratieHne
MITC-5 (1,5 mnpg py6.). Morawenue YK CMK-1 (1 mapga py6.).

Odpepta MPCK Ypana-1 (1 mnpg pyb.). MoraweHne NpkyTckas obnactb-31004 (1,2 mnpga py6.).

PasmeleHne CCMO JleHCneuCMY BO-2 (2 mnpg py6.). Odepta TK CAXO-1 (2 mnpg py6.).
Odbeprta AsToBa3-4 (5 mnpg pyo.).

Odepta MexnpombaHk-1 (3 mnpa py6.). OdepTa Xuncoumnoteka-dOuHarc-3 (1,5 mnpa py6.).
Ocbepta PXI-11 (15 mnpg py6.). Morawerne Mupakc Mpynn-2010 (CLN) (100 mnH gonn.).

Odpepta Utepa-DuHaHc-1 (5 mnpa py6.). MoraweHwe HaumoHansHbin 6aHk TPACT-2010
(200 mnH gonn.).

Morauwexue OenstaKpeamt-2 (2 mnpg pyo.).

Ynnata 1/3 HOC3a | kBaptan 2010 T.

Ynnata akumsos v HOMA

LIB pa3mectnt 5-HefienbHble 6e33anoroBble KpeamTbl
BaHku BepHyT 2,4 mnpa pyo. B LB

Ynnata KOMNaHWaMW Hanora Ha I'Ipl/l6b|]'|b
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KANEHAAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obepTbI Bbinyck Bbinycka, odepTbl, npebiayLier cTaBKa odepTbl /
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
20.05.10  JleHCneuCMY-2012 100 USD 100 (CALL) 12,0 12,0 20 aBrycra 2010
06
PEANREHHbIE 3000 100 7.7 3,0 19 HosBps 2010
KoHAMTepbI-PrHaHC- 1
21.05.10 - 2 nioHa2011,
Pasrynan-duHaHc-4 3000 100 17,0 17,0
pecTpyKTypm3aLms
PXO-9 15000 100 13,5 0,1 13 Hos10psa 2013
MpomcBszbbaHk-5 4500 100 16,0 7,75 17 masa 2012
25.05.10 YK CeHaTtop-1 800 100 14,0 10,0 18 mas 2012
HC-dbuHaHc-1 2000 100 17,0 10,0 25 mas 2011
26.05.10 MPCK Ypana-1 1000 100 8,15 8,6 22 Maa 2012
K Caxo-1 1000 100 20,0 15,0 25 Hosbps 2010
27.05.10
ABTOBa3-4 5000 100 18,5 0,1 26 Masa 2011
MexnpomObaHk- 1 3000 100 13,25 13,25 31 pexkabps 2010
28.05.10 ;KM“COLL“”OTeKa'@”HaHC' 1500 100 13,9 9,0 29 mioHs 2010
PXAO-11 15000 100 13,5 7.8 18 Hosbpsa 2015
26.05.10 Ntepa OuHaHc- 1 5000 100 18,9 - -
TexHocuna-NHBecT- 1 2 000 100 24,0 - 26 maa 2011
MosPrime
01.06.10 .
CeBepo-3anagHbivt
3000 100 7,78 26 2011
Tenekom-5 ' 3M+212 Mas
on

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 25.3 107.81 247 338 100.01 3.61 0.20 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 36.3 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 12 99.95 16 973 99.70 99.95 10.20 4.79 0.09 aBToONpoM
ABTOBA3064 5000 R 1850 25.05.10  27.05.10/ 20.05.14/ 0.0 48.8 99.52 37.33 9.27 0.02 aBTONpOM
AsTomMup®-2 2000 R 0.10,  23.06.10 23.06.10 12 5.01 TOproBnst
Anaman®206 2000 R 16.00  20.05.10 20.05.10 0.1 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 103.4 97.00 2303 97.40 99.40 8.99 2.09 4.33 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.06.10 15.09.20 125.8 96.85 96.30 98.75 8.30 213 4.95 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 5.0 101.35 101.20 101.50 6.18 2.31 0.38 /A3/BBB (buHaHCb!
AMKK 406 900 R 8.70.  01.08.10 01.02.12 20.8 101.08 86 076 101.25 102.50 8.26 217 1.48 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 294 100.00 37091 99.10 100.50 7.55 1.83 1.65 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 50.6 96.68 199 000 96.10 97.85 8.91 191 2.55 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 75.0 97.20 | 0.20 16 000 96.50 97.50 8.71 1.97 3.49 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 1506.10 15.03.14) 15.06.18] 47.0 98.3 98.43 96.20 99.00 8.46 195 | 253 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749  15.08.10 15.02.17 82.2 95.50 20544 95.81 97.00 9.01 1.98 3.48 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.12.12 8.0 31.6 101.90 | 0.20 1 101.90 102.62 12.57 7.83 0.52 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 175 100.05 249703 99.88 100.10 8.01 3.94 1.28 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 24.0 415 100.00 2 100.00 100.05 8.34 411 1.68 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 23.09.10 26.09.11) 19.09.13] 17.0 40.7 106.07 93 074 106.02 106.40 9.28 6.60 1.16 B+// cbipbe
AKpOH-3 3500 R 1385  26.05.10 25.05.12] 20.11.13) 25.0 427 107.00 10 561 107.00 107.50 10.15 6.45 1.57 B+// cbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 16.1 100.01 100.00 101.00 14.44 6.98 1.08 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 111 meTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 25.8 MeTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 10.6 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 35.2 99.40 60 500 99.20 99.45 7.99 3.89 2.52 BB+// TpaHcnopT
Aapochnot BO-2 6000 R 7.75  11.10.10 08.04.13 35.2 99.75 | 0.05 1 99.40 99.65 7.85 3.87 2.52 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 114 98.50 96.00 101.00 13.33 2.78 0.79 B3/ GaHku
BAHAHA-M-2 1500 R 1150  12.08.10 12.08.10 29 TOProBAst
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11) 09.04.13/ 17.0 35.2 100.50 | 0.15 80893 100.40 100.50 7.83 4.02 125 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 3.0 14.6 101.01 5.01 5.25 0.21 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11] 01.02.13 9.0 33.0 101.21 5.67 3.70 0.68 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 5.0 11.6 100.00 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 9.4 /Caal/B GaHku
bapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 13.7 1.00 notpeb. Tos
Baxetne-1 1000 R 15.000  19.05.10 19.05.10 0.0 TOproBnst
BalukupaH3s 1500 R 830 12.06.10 09.03.11 9.8 aHepreTMka
BalwHedTb-01 15000 R 12500 22.06.10 21.12.12] 13.12.16/ 32.0 80.0 106.00 | 0.40 162 106 105.60 106.98 10.02 5.88 2.00 cbipbe
BalHedTb-02 15000 R 12500 22.06.10 21.1212] 13.12.16, 32.0 80.0 105.50 | 0.50 186 700 104.75 105.65 10.25 591 2.00 cbipbe
BalwHedTb-03 20000 R 12500 22.06.10 21.12.12] 13.12.16/ 32.0 80.0 105.00 203 420 105.60 105.90 10.48 5.94 1.99 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11] 23.02.12/ 10.0 215 105.98 105.50 107.00 8.84 8.00 0.68 meTannyprus
BaroHmau 2 1000 R 1550  16.06.10 15.12.10 7.0 87.00 7773 70.21 86.88 47.64 8.88 0.36 MaLLMHOCTP.
BB/ MM 206 3000 R 9.000 16.06.10 15.12.10 7.0 101.00 300 101.00 109.97 7.31 4.44 0.52 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13, 4.0 33.9 103.46 | 0.56 10 000 102.25 103.00 2.87 7.23 0.29 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.10 15.03.40 363.1 100.03 5.01 8.69 214 10.04 A3/ (buHaHCbI
Buktopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13] 3.0 334 100.50 100.30 101.15 10.52 6.20 0.23 Bl TOproBnst
BK-MHeect1 10000 R 9.25  23.07.10 19.07.13 38.6 102.10 102.00 104.24 8.65 4.52 2.53 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14, 14.0 50.4 108.50 280 000 108.65 109.58 744 6.98 0.98 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  01.06.10 30.11.10 6.5 100.50 100.00 101.00 7.82 4.7 0.26 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.06.10 30.11.10 6.5 100.68 10 100.50 100.68 6.14 4.21 0.26 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 08.06.10  11.03.11] 03.09.13/ 10.0 40.1 103.54 9000 103.20 7.56 2.89 0.72 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 19.05.10 221110/ 14.11.12 6.0 304 100.97 11.98 6.91 0.43 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13/ 10.0 341 101.79 2.00 101.75 10.19 6.12 0.72 B3/ (buHaHCbI
BTB - 506 15000 R 740  22.07.10 17.10.13 416 97.01 74277 97.26 98.20 8.68 1.90 2.79 BBB/Baa1/BBB | GaHku
BTG - 6 06 15000 R 1325 14.07.10, 16.07.10 06.07.16 2.0 747 | 101.37 248 000 101.33 101.37 | 429 326 | 0.16 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9.70. 16.06.10  20.12.11] 10.12.14, 19.0 55.6 101.30 99.00 103.60 9.01 2.39 1.35 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  18.06.10 15.03.13 344 99.20 | 0.94 33600 98.90 99.20 8.16 191 2.35 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.06.10 15.03.13 344 99.12 | 081 232185 99.05 99.15 8.19 191 2.35 BBB/Baa1/BBB | GaHku
BTB 60O-03 10000 R 760  18.06.10 15.03.13 34.4 99.20 | 0.40 487 629 99.00 99.20 8.16 191 2.35 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 06.10.10 05.10.11 16.8 105.26 1776 902 105.50 105.75 7.55 545 121 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  14.02.11) 05.02.13, 9.0 33.1 102.50 100.00 105.00 3.74 3.55 0.70 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 1050, 02.06.10  08.06.10/ 29.05.13] 1.0 36.9 100.29 100.05 100.70 241 5.22 0.06 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14, 4.0 458 101.70 49816 101.61 101.70 521 5.81 0.28 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14 6.0 54.4 101.37 1.00 6.94 241 0.46 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 2.0 62.5 101.20 170 000 100.75 101.50 5.98 345 0.15 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 1.0 73.7 100.55 156 839 100.55 101.60 6.42 347 0.08 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 14000 15.06.10  17.06.10/ 07.06.16, 1.0 73.7 100.58 229730 100.58 100.65 6.04 347 0.08 BBB//BBB (buHaHCbI
BTB-Nn3®07 5000 R 9.70.  09.06.10  10.12.10/  30.11.16, 7.0 79.6 101.90 | 0.20 1.00 102.30 6.29 2.37 0.51 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16, 27.0 74.9 11459 | 0.19 359129 114.59 114.73 742 6.42 1.76 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 11.0 108.3 109.30 132 800 109.13 109.75 6.13 7.62 0.85 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75  29.06.10  28.06.11] 24.06.14, 14.0 49.9 120.70 | 0.55 479 128 120.45 120.69 5.68 1.08 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12, 1.0 257 11220 | 047 10001 112.05 112.70 5.83 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 176 100.06 | 0.01 100.00 101.05 7.07 3.49 1.30 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 45.5 99.94 99.00 100.00 7.38 3.61 3.06 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 85 100.71 499 000 100.20 101.00 6.11 3.52 0.64 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  26.05.10 20.11.13 427 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 17.0 8.01 /Baa3/BB GaHku
asnpomb 4 20000 R 875 20.05.10 221110/ 15.11.12 6.0 304 101.28 6.10 4.31 0.46 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 27.0510 291110/ 221112 6.0 30.6 /Baa3/BB GaHku
a3npomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 35.2 98.00 | 0.33 458 089 98.00 98.34 8.09 3.64 245 Cbipbe
asnpomHedTs 5O-6 10000 R 715  12.10.10 09.04.13 35.2 97.50 98.00 98.50 8.30 3.66 244 cbipbe

[A30uH 01 5000 R 18.00  10.08.10 08.02.11 89 99.70 | 0.05 94 99.72 99.79 19.15 9.00 0.58 aBTonpom




Fixed Income Daily 20.05.10

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)
BuHGaHK-2 1000 R 1050  27.10.10  05.05.11 29.04.13 120 @ 359 /B2/B- GaHku
eHepKomn1 2000 R 12000 22.06.10 30.06.10/ 21.06.11 1.0 133 aHepreTMka
TnapoOrK-1 5000 R 8.10,  30.06.10 29.06.11 136 | 10025 025 15 100.20 8.00 4.03 0.98 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 1.000 16.09.10, 20.09.100 17.03.11. 4.0 10.1 82.50 65.00 100.00 76.91 0.60 0.19 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 9.0 335 | 101.70 213350 101.15 101.80 6.93 4.51 0.69 BB//BB- GaHku
rccot 5000 R 15.000 23.09.10  23.09.10/ 26.03.17, 4.0 83.5 | 102.70 1 102.20 102.75 712 7.28 0.33 BB/ MalLLMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 35.7 | 100.00 1 22.01 12.35 5.98 2.26 TOproBnst
[JlansCe3206 2000 R 885 02.06.10 04.06.10/ 30.05.12, 1.0 24.8 | 100.16 100.03 101.04 4.39 441 0.04 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.0712 140 @264 | 108.30 107.60 110.00 7.54 6.91 1.00 Tenekom
[OBTr-0 01 1000 R 1450  03.08.10 03.08.10 26 32.50 25.00 40.00 2225 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13, 2.0 38.6 17.24 15.01 19.47 41.94 TpaHcnopt
[rk-01 5000 R 1050  10.09.10  18.03.11, 08.03.13 10.0 @ 342 18.01 aHepreTuka
[es.-t0r 01 1000 R 26.11.37 18.05.10' 0.0 [leBENonMeHT
[MenbTaKp-2 2000 R 596  30.05.10 30.05.10 0.4 99.93 99.99 100.14 8.30 155 0.03 [Baal/ GaHku
TxendchCul1 2000 R 500  21.10.10 20.10.11 173 99.77 6.01 100.00 5.23 2.50 1.32 IloTo3BaH TOproBnst
[vken®un-1 3000 R 9.25  16.09.10 17.03.11 10.1 98.70 187 484 98.55 98.70 11.19 4.67 0.73 TOproBnst
JMLEHTPo61 1150 R 8.50  05.06.10 26.05.15 61.1 85.50 10 85.50 87.97 12.86 4.93 3.49 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 1.7 92.00 TOproBnst
EABP-3 5000 R 1050 021110 03.11.11] 25.10.16/ 18.0 = 784 @ 10425 0.50 500 104.20 104.50 7.36 5.02 1.34 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 113 | 101.25 100 001 3.04 1.08 0.88 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 491 09.06.10 07.09.11 159 | 100.49 1.76 4.60 122 121 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 4.01]  17.06.10 12.06.14 49.5 | 100.50 100.00 101.00 3.93 1.00 3.61 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 421 14.07.10 09.04.14 474 99.72 99.50 100.25 4.36 1.05 345 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925  24.09.10 22.03.13] 13.0320 350 @ 119.6 9725 @025 190 001 97.01 97.40 10.65 4.74 2.29 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 35.0 | 119.6 = 96.85 255001 97.00 97.40 10.83 4.76 2.28 B+/B1/B meTannyprus
EBpokomM®K2 3000 R 16.00  10.06.10 10.06.10 0.8 IC/ (hyHaHCh!
EBpokomM®K3 3000 R 16.00  18.06.10 18.06.10 1.0 IC/ (huHaHCh!
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 10.0 IC/ (hyHaHCHI
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 5.0 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 229 aHepreTMka
XKenpopun-1 1500 R 18.00 01.06.10 30.11.10 6.5 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 234 94.75 90.00 99.00 15.82 6.32 1.52 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 28.5 | 100.00 100.00 13.40 6.48 1.81 (buHaHCbI
)Kene3sobet1 1000 R 12000 21.05.10 20.08.10/ 27.05.11 3.0 125 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 180 « 10040 @ 0.15 36 551 100.26 100.48 7.96 4.02 1.32 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085  08.06.10  09.12.10/ 04.06.13 7.0 371 102.25 6272 102.16 102.30 6.69 5.29 0.50 B/Ba3/ GaHku
3eHuT 606n 3000 R 1500 06.07.10  08.07.10/ 01.07.14, 2.0 50.2 | 101.30 4861 101.18 101.30 4.89 7.38 0.13 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11) 07.04.13 110 352 @ 10041 0.6 45125 100.30 100.41 745 3.94 0.82 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.00  10.06.10 09.06.11 129 aBToONpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14 2.0 50.2 | 100.15 230 000 100.16 100.30 6.48 3.78 0.13 1/BB- TOProBnst
VIKC50uH 04 8000 R 1846  10.06.10  13.06.11  02.06.16, 13.0 = 736 | 110.54 110.55 111.30 7.97 8.33 0.88 1/BB- TOproBnst
Wunpom 02 1000 R 13.000 15.07.10 15.07.10 19 3792 | 092 31.02 44.96 17.09 meTannyprus
Wunpom 03 1300 R 950  19.05.10 18.05.11 122 34.42 229.33 13.76 0.26 meTannyprus
Wurerpa®-2 3000 R 16.75  01.06.10 29.11.11 18.7 | 103.00 050 300 102.46 103.00 15.01 8.11 115 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 4.0 100.85 3998 100.80 100.88 6.16 4.32 0.31 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 15.50  03.06.10! 28.11.13 43.0 101.50 JoT03BaH/B- JHepreTuka
Wrepad-1 5000 R 18900 25.05.10 29.05.10/ 20.11.12, 0.0 30.6 | 100.58 216 100.22 100.58 9.37 0.03 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 41 99.28 98.05 100.50 13.87 5.65 0.29 aBToONpoOM
Kapyc.® 01 3000 R 12000  16.09.10 12.09.13 404 TOProBAst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 138 | 10120 020 62 101.00 101.20 16.90 4.43 0.51 XUMUS
KMB-BaHk2 3400 R 11.00,  02.06.10 30.11.11 18.7 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 22.2 | 102.00 1 98.00 101.80 11.04 5.87 1.50 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 2.0 141 16.01 c/x
KOMEMKA 02 4000 R 16.50  19.05.10 15.02.12 21.3 | 106.57 12.84 3.86 1.33 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980 19.05.10 15.02.12 21.3 /ICCC+ TOProBnst
Kocmoc®uH1 2000 R 17.000 17.06.10  01.07.10/ 16.06.11 1.0 131 95.00 90.00 100.00 67.74 8.92 0.07 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 135 | 103.79 8.01 5.52 0.96 [/Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 21 100.13 | 0.13 99.22 100.50 712 3.91 0.16 JHepreTMka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 9.7 99.40 1 99.05 99.40 9.80 441 0.70 XAMUS
JleHCneyCMY-1 2000 R 16.00 21.06.10 07.12.12 311 103.30 | 0.30 46 760 103.10 103.30 14.29 3.82 1.20 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 20.6 | 100.85 @ 0.35 490 100.50 100.85 8.14 4.22 1.46 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 234 98.78 98.30 101.98 8.91 4.05 1.66 aHepreTMka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13, 9.0 39.0 | 10248 | 1.32 1 102.00 102.49 9.83 6.57 0.63 B-/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 2.0 14.1 20.00 B-/B3/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 10.06.10 08.12.11 19.0 10025 0.18 100.15 100.75 7.04 3.53 1.36 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740  10.06.10 05.12.13 432 99.06 98.07 100.10 7.85 3.72 2.86 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  09.08.10 06.08.12 27.0 | 11165 | 1.15 640 111.70 113.70 7.68 5.96 1.81 BBB-/Baa2/BBB-  Cbipbe
TTykoitnB002 5000 R 13.35  09.08.10 06.08.12 27.0 | 1127 109.50 113.64 718 591 1.82 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 27.0 | 112.00 9250 111.90 112.00 7.52 5.94 1.81 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  09.08.10 06.08.12 27.0 | 11275 109.50 112.65 7.16 5.90 1.82 BBB-/Baa2/BBB- | cbipbe
ITykoitnBO05 5000 R 13.35  09.08.10 06.08.12 27.0 | 111.90 @ 0.90 100 001 111.90 112.00 7.57 5.95 1.81 BBB-/Baa2/BBB- | cbipbe
IykoitnBO06 5000 R 920 17.06.10 13.12.12 31.3 | 102.75 103.30 104.50 8.15 4.46 2.10 cbipbe
JTykoitnBO07 5000 R 9200 17.06.10 13.12.12 31.3 | 102.86 103.30 104.00 8.10 4.46 2.10 cbipbe
JykoiinBO18 5000 R 1350  22.06.10 22.06.10 12 101.00 50 100.70 101.38 2.75 13.33 0.09 BBB-/Baa2/BBB- | cbipbe
TykoiinBO19 5000 R 1350  22.06.10 22.06.10 12 100.84 100.75 101.38 4.28 13.35 0.09 BBB-/Baa2/BBB- | cbipbe
JTykoitnb020 5000 R 1350  22.06.10 22.06.10 1.2 101.00 50 100.63 101.38 2.75 13.33 0.09 BBB-/Baa2/BBB-  cbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10, 28.03.11 1.0 105 | 10364 024 101.34 104.99 9.24 0.19 MeTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 225 99.00 20 98.95 99.69 8.98 413 1.59 TOproBnst
Martonus-1 1000 R 19.00 22.07.10 22.07.10 22 TOProBnst
Macrepb-3 1200 R 17.000 02.06.10  11.06.10/ 30.11.11 1.0 18.7 | 100.21 98.00 101.85 24.04 9.40 0.05 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 11.0 = 348 | 100.68 100.30 100.75 7.80 2.10 0.79 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 5.0 35.7 | 103.62 103.25 103.55 6.68 3.61 0.41 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10 07.03.11/ 27.02.14, 10.0 46.0/ 10113,  0.13 100.80 101.40) 7.92 4.64 0.72 B+/B1/ (pUHaHCbI




Fixed Income Daily 20.05.10
IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MBPP 0506n 5000 R 15000 17.06.10  21.06.10/ 12.06.14, 1.0 49.5 | 101.00 100.70 100.87 2.37 7.40 0.09 B+/B1/ (buHaHCbI
MFTC-05 06 1500 R | 16.000 25.05.10 25.05.10 02 /Ba3/BB- Tenekom
MAM-Bakk 5O-01 5000 R | 1275 03.06.10 29.11.12 309 | 10870 107 187 108.50 108.70 9.04 585 | 197 BB-/Ba2/B+ | GaHki
MexTTpomB-1 3000 R | 1325 29.06.10 311210/ 03.01.18 80 | 929 B/B1/BB- GaHKi
MeTceps-01 1500 R 12000 26.0510 04.06.10/ 230512 1.0 = 245 | 99.99 830 19.50 99.99 5.87 598 | 0.04 Toprosns
Meven 206 5000 R 840 16.06.10 21.06.10 12.06.13) 1.0 | 374 | 10015 0.01 3602 100.06 10015 | 552 418 | 0.09 meTannypris
Meven 406 5000 R 19.00 29.07.10, 30.07.12] 21.07.16 27.0 = 752 | 11830 & 0.10 944 117.25 11830 | 9.95 400 | 1.70 meTannypris
Meven 506 5000 R 1250 200710, 18.10.12] 09.10.18 29.0 = 102.2 | 10530 & 0.05 18 959 105.10 10549 | 10.36 296 | 192 MeTannypris
MeuenB0-01 5000 R 1250 1241100 11.11.41) 0911120 180 @ 30.2 | 104.05 @ 0.45 100 000 102.00 10458 | 9.74 599 | 1.28 meTannypris
MeuenB0-02 5000 R 975 14.09.10 12.03.13 343 | 99.50 50 050 99.10 99.50 1020 | 489 | 226 meTannypris
Meuenb0-03 5000 R 975 27.10.10 24.04.13 357 | 9989 | 1.39 98.50 100.00 10.03 | 487 | 237 meTannypris
MWA-306 1500 R 795 270510 06.09.10 24.02.12 40 | 216 | 9837 100.00 10500 | 13.33 202 | 026 /Ba2/ MHaHChI
MWA-406 vn 2000 R 1250 08.07.10, 211010/ 01.10.15 50 | 654 /Ba2/ hMHaHChI
MWA-506 2000 R 1350 22.07.10  29.07.10/ 17.07.14, 2.0 50.7 | 101.26 & 0.26 101.00 102.80 5.82 3.32 0.19 [/Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 15.9 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12,  07.02.13] 22.0 = 332 | 109.30 99.00 7.63 6.16 1.48 notpeb. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 15.2 2099 | 097 9 20.10 20.70 320.84 = 29.10 0.24 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.000 14.07.10  14.07.10 10.07.13 2.0 38.3 78.01 2.01 419.17 10.23 0.03 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 3.0 26.9 | 101.80 10 101.75 102.20 10.36 9.31 0.20 notpe6. Tos.
MKB 0306n 2000 R 1500  16.06.10 16.06.10 1.0 101.22 100.00 100.80 -0.34 7.39 0.08 B-/B1/ GaHku
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 10.0 | 105.40 102.27 105.50 8.22 710 0.73 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 27.10.10  05.05.11/ 25.04.12 12.0 | 236 @ 100.67 99.50 100.20 7.7 4.21 0.88 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 3.0 271 102.98 101.70 102.25 2.69 7.75 0.24 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 17.0 | 59.5 | 100.04 261561 100.00 100.20 9.76 4.84 123 B-/B1/ GaHku
MMK BO-01 5000 R 945 20.05.10 221110/ 15.11.12, 6.0 304 | 101.57 6.20 4.64 0.46 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 16.06.10 161211 121212 19.0 = 313 & 10325 035 562 941 103.20 103.35 7.58 4.68 1.35 oTo3Ban/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 35.1 9849 | 0.39 807 001 98.25 98.65 8.42 3.87 242 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 4.0 33.8 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 2.0 259 41.00 2.00 80.00 12.16 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 72 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 15.9 (buHaHCbI
MOWA 03 5000 R 7.75  14.06.10 14.06.14 49.6 (buHaHCbI
MoiibaHk 5 5000 R 1296 211010 25.0411 16.04.15 11.0 @ 59.8 B3/ GaHku
MOPE- 01 1000 R 1550  03.08.10 03.08.10 26 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 9.1 GaHku
Mockomub-3 5000 R 15000 16.06.10  17.06.10/ 12.06.13 1.0 374 18.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 5.0 232 48.36 1.71 95.00 453.50 0.01 0.08 TOproBnst
Mocobras®2 3000 R 925  25.06.10 24.06.12 25.6 94.10 1.09 25 92.75 93.90 15.54 4.93 0.92 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 121 95.00 67 95.00 97.99 18.46 6.33 0.82 yenyru
Mocobntp-2 4000 R 20.00 24.09.10 26.03.11 10.4 /ID (huHaHChI
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 315 /icc TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 16.1 107.30 | 0.30 1400 106.60 107.30 6.74 5.81 1.16 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16, 220 @ 70.1 99.85 350 99.85 100.39 7.80 3.82 1.56 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 04.06.10 061212 28.11.14 31.0 = 552 | 105.00 38001 105.00 105.35 8.14 4.87 2.05 1/BB- aHepreTMka
MocaHeprob0-2 2000 R 1145  26.08.10 26.08.10 33 101.63 | 0.03 101.00 5.38 5.62 0.26 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 150 @ 388 @ 100.80 @ 0.10 56 100.80 101.98 8.29 2.23 1.09 BB+// JHepreTuka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 159 | 100.70 16.01 103.00 7.60 3.99 1.16 aHepreTMka
MPCK Yp.01 1000 R 8.15 250510 26.05.10/ 22.05.12, 0.0 245 aHepreTMka
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11/ 26.08.14 16.0 = 520 ' 11080 045 29791 110.25 110.80 8.56 7.88 1.09 JHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 416 99.00 1 14.61 99.00 747 3.52 2.87 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 66.0 96.09 96.01 99.89 8.85 4.02 413 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 1.0 98.2 | 100.38 20 000 100.33 100.45 4.65 4.32 0.09 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14) 12.0 @ 485 | 109.49 77888 109.40 109.49 6.58 15.26 0.94 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.0710 26.07.12 19.07.16, 27.0 @ 751 112.85 914 337 112.50 112.89 7.59 12.59 173 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 22.6 90.00 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  08.06.10 04.12.12 31.0 | 104.50 104.00 104.72 7.92 4.65 2.07 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 29.9 | 105.95 29000 105.95 107.77 8.19 5.06 2.05 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 34.1 99.75 23799 99.00 100.00 8.00 3.87 2.35 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14, 2.0 50.2 | 101.40 70 000 101.07 101.26 4.16 7.38 0.14 B+/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 9.1 102.01 101.80 102.10 6.80 4.64 0.68 B+/Ba3/ GaHku
HOMOC 98 5000 R 15000 18.06.10  23.06.10/ 14.06.13 1.0 374 | 100.87 55001 100.69 100.86 3.93 741 0.09 B+/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 114 90.00 18 87.16 92.10 29.67 8.31 0.70 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 11.7 | 101.89 5.00 9.59 5.63 0.85 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 19.05.10 19.05.10/ 16.05.12 0.0 243 98.98 3.88 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111 17.0413 180 & 355 | 103.00 4.00 12.26 7.26 124 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 1.6 100.30 | 0.01 59 252 100.28 100.48 5.37 3.91 0.12 aHepreTMka
OrK-3 06 3000 R 7.75 11.06.10  07.06.10/ 09.12.11 1.0 19.0 JHepreTuka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 23 102.02 101.00 1.58 5.96 0.19 [/Ba3/ aHepreTMka
OrK-5 60-2 2000 R 12200 27.07.10 27.07.10 2.3 101.58 101.00 3.82 5.99 0.18 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 166 | 107.10 16 200 106.50 107.10 6.83 5.70 1.20 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 234 | 100.00 92.70 7.38 3.62 1.70 aHepreTMka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 1.7 60.14 35.65 71.89 13.27 clx
OM3 - 6 06 1600 R 13.000 04.06.10  09.06.11' 31.05.13 13.0 = 37.0 | 100.00 13.20 6.48 0.86 1/B- MalLUMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 156 | 100.00 17.01 13.38 6.48 1.06 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  20.05.10 17.11.11 18.3 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010  29.04.11 24.04.13 120 @ 357 | 100.24 100.10 100.40 9.89 4.97 0.84 B3/ GaHku
MepBobank1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 2.0 136 10129 029 10.11 101.30 4.84 8.27 0.12 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 2.0 138 | 101.54 101.11 101.89 7.06 0.14 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 18.06.10  19.12.12] 21.12.14) 320 @ 559 @ 109.11 = 0.16 108.55 109.75 8.93 5.86 2.02 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10, 22.08.12/ 3.0 276 | 10269 @ 069 1 102.69 3.70 7.01 0.26 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.0211] 22.08.12 9.0 276 | 105.71 105.00 106.00 7.05 7.07 0.69 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 22.05.10 21.06.11 133 95.00 90.00 100.00 26.12 9.97 0.76 XUMUS

Mpomca6-05 4500 R 16.000 21.0510 25.05.10, 18.0512/ 0.0 | 244 | 100.24 7.96 0.02 B+/Ba2/oTo3BaH  GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 173 63.52 42.05 85.00 37.69 0.01 1.03 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 28.07.10 28.01.11] 24.07.13 8.0 38.8 69.95 69.00 70.90 98.30 12.83 0.33 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 178 105.00 TOproBnst
MpoToH®MH1 1000 R 16.00 15.06.10  22.06.10/ 12.06.12] 1.0 252 95.00 MalLUMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 10.7 6.00 clx
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 16.6 | 100.05 100.00 125.00 17.62 8.47 1.06 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 22.3 99.88 10.01 17.76 8.49 1.37 clx
Paarynaitd4 3000 R 1700 26.05.10 02.06.11 22.05.13 130 @ 36.7 99.99 17.36 8.48 0.79 clx
Pasrynaitd5 2000 R 1250 271010 29.10.10/ 23.10.13] 5.0 418 3.00 clx
Paitcbcbaitaen-4 10000 R 1350 08.06.10  08.12.11) 03.12.13 19.0 = 432 = 108.16 = 0.11 100 000 108.25 109.25 7.94 6.22 1.28 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 2.0 143 | 101.90 10 000 98.01 102.00 7.32 9.30 0.18 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 5.0 229 | 10440 @ 028 23 104.16 104.40 10.09 1045 0.37 B-/B1/B- GaHku
PenKan-3 4000 R 25.00/ 13.06.10 18.06.10, 06.06.12' 1.0 25.0 | 101.10 6714 101.09 101.10 7.56 12.26 0.08 B-/B1/B- GaHku
PECTOPAHC3 1000 R 18.000 28.05.10  03.06.10/ 26.11.10, 1.0 6.4 98.01 yenyru
PX[ BO-01 15000 R 940  09.06.10 05.12.12 311 104.10 | 0.20 81400 101.75 104.50 7.74 4.50 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 59 100.70 1228 101.10 5.94 3.64 0.46 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 30.1 100.49 100.00 100.75 7.46 3.75 2.14 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 138 | 103.00  1.00 501 102.00 103.00 5.80 4.12 1.02 BBB/Baa1/BBB | TpaHcnopt
PX0-0906n 15000 R 1350 19.05.10 21.05.10/ 13.11.13 0.0 425 | 100.25 6.72 0.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 463 | 12310 @ 050 801054 122.95 123.20 8.00 6.08 2.82 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 26.05.10 28.05.10/ 18.11.15 0.0 67.0 | 100.30 & 0.10 6.71 0.03 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 27.05.10 281111  16.05.19 19.0 = 109.5 @ 111.40 237 003 111.40 111.70 6.95 6.67 1.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 46.3 | 10473 = 0.09 1 104.25 104.70 10.17 5.46 2.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 59.5 | 105.48 2000 104.97 105.50 9.86 5.23 3.55 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1284 28.06.10 26.12.12] 20.06.16/ 320 & 742 @ 108.39 = 087 107.90 108.39 9.33 5.91 2.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.06.10  13.06.11/ 05.06.17 130 858 @ 108.19 = 0.17 99 736 108.11 108.19 6.39 6.60 0.92 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 13.02.  26.07.10 240713  16.07.18 39.0 = 994 | 111.63 111.00 111.53 8.92 5.82 243 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1322 26.07.10 23.07.14 15.07.19, 51.0 @ 111.5  115.06 114.15 114.66 9.01 5.73 3.02 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11] 08.07.24 14.0 @ 1722 108.51 108.20 108.70 6.01 6.20 1.04 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15] 16.01.25 57.0 @ 178.6 = 104.30 120 1042 002 103.70 104.20 8.01 4.30 3.59 BBB/Baa1/BBB | TpaHcnopt
PocbaHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 120 = 423 @ 10443 023 157 501 104.21 104.45 711 5.76 0.90 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 120 @ 545 | 104.02 170 705 104.25 104.44 7.54 5.78 0.90 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10  10.02.13] 29.01.20, 33.0 @ 118.1  101.85 0.10 102.00 102.60 8.36 441 225 BBB/Baal/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 33.0 & 118.1 @ 101.50 90 002 102.20 102.60 8.51 4.42 2.25 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  19.05.10 16.02.11 9.1 101.26 6.26 1.93 0.68 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14/ 09.02.17 46.0 @ 820 & 103.72 101.97 103.80 8.21 4.45 2.96 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11, 27.09.17, 17.0 = 89.6 | 106.67 106.00 107.50 6.45 5.38 1.23 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.06.10  08.12.11  27.11.18 19.0 = 103.8 = 100.00 220 13.90 6.73 121 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395  15.06.10  17.06.10/ 05.06.18 1.0 98.0 | 101.30 20000 100.61 101.20 6.87 0.08 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100  27.05.10 261112 141119 31.0 @ 115.6 @ 104.50 295011 104.70 105.00 8.22 4.82 2.03 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 27.05.10 261112 141119 31.0 @ 1156 @ 104.20 505 000 104.70 104.75 8.35 4.83 2.03 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10, 2.0 1.7 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 29 9710 | 0.10 513 97.00 97.19 22.52 4.29 0.19 (buHaHCbI
Py6MncPer1 1000 R 20.00/ 01.06.10 01.06.10 05 17.00 TOproBnst
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 22.7 notpe6. ToB.
PycMope 06 2000 R 18.000 17.06.10 21.06.10/ 14.06.12] 1.0 25.3 95.00 90.01 100.00 99.42 4.72 0.05 notpe6. ToB.
PyccHedtb1 7000 R 13.00 11.06.10 10.12.10 6.9 100.85 99.00 103.00 11.69 6.43 0.48 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 38 102.62 | 047 101.00 6.16 747 0.29 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 8.9 101.82 101.50 102.25 8.26 5.26 0.65 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 4.0 16.3 99.83 15.51 100.15 7.98 3.90 0.34 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12/ 5.0 232 | 102.99 5 102.50 102.99 6.29 6.78 0.40 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 01.06.10 03.03.11 28.02.12 100 @ 21.7 1.20 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11 20.09.11 100 @ 163 95.16 95.17 97.99 18.00 5.80 0.69 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  07.06.10 06.06.14 493 1.10 MalLLMHOCTP.
CB-®uHaHc1 1500 R 1.00 21.06.10, 25.06.10 18.06.12 1.0 254 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 250510 23.11.100 24.05.11 6.0 124 npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 11.3 | 101.00 270 102.01 15.65 3.95 0.75 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11/ 18.09.12 16.0 = 285 @ 108.20 @ 0.20 69 093 108.10 108.30 7.59 6.45 1.16 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 335 | 10250 @ 0.24 155 000 103.00 103.74 8.89 4.74 2.23 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 33.5 | 103.00 80001 103.00 103.35 8.68 4.72 2.24 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  29.06.10 27.03.12 22.6 7.00 1 4.10 38.87 565.06 @ 37.40 0.14 NpoM3BOACTBO
CesKab 04 2000 R 8.75  25.05.10 21.05.13 36.6 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10 17.07.13, 2.0 38.5 99.97 449 99.97 100.08 7.35 3.84 0.18 aBToONpoM
C3Tenex306 3000 R 8.60  27.05.10 24.02.11 9.4 100.72 100.01 101.50 747 2.13 0.50 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  10.06.10 08.12.11 19.0 = 100.55 5500 6.00 7.84 2.01 1.07 BB//BB- Tenekom
C3Tenex506 2000 R 7.78 250510 01.06.10 21.05.13 0.0 36.6 | 100.03 99.86 100.05 3.15 1.94 0.04 BB//BB- Tenekom
C3Tenex606 3000 R 11.70.  04.08.10  09.08.11/ 24.07.19, 15.0 @ 111.8 @ 107.46 103.51 7.31 2.71 1.08 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.05.10/ 17.07.12, 0.0 264 | 100.55 @ 0.03 622 100.60 101.00 8.93 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14] 10.10.19, 54.0 = 1144  109.75 075 55 109.26 109.99 10.93 6.13 3.15 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14] 10.10.19, 54.0 = 1144 = 10949 049 109.00 110.00 11.01 6.15 3.14 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 4.0 101.00 7737 100.80 6.71 4.81 0.31 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11) 08.08.13 15.0 & 39.3 & 102.07 @ 0.7 102.00 102.50 7.84 4.64 1.08 BB/ Tenekom
CWBYPXong1 1500 R 1047 04.11.10 01.11.12 29.9 54.75 6.00 103.50 45.83 9.54 1.46 BB/Ba2/ XAMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 22 98.01 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11) 18.08.14, 9.0 51.8 99.00 3.00 109.97 11.55 5.04 0.67 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13] 3.0 39.0 | 101.90 4898 101.90 102.50 8.04 8.56 0.21 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 474 4.01 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8,50  19.10.10 15.04.14 476 4.01 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 341 103.70 | 045 155 000 103.20 103.79 8.41 4.69 2.29 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10  14.08.12 12.08.14 270 516 = 113.26 @ 041 702 182 113.21 113.29 8.31 6.49 1.80 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 03.06.10 04.12.12] 241116, 31.0 @ 794 @ 10940 070 719751 109.40 109.50 8.44 5.70 2.00 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 17.70.  21.09.10 21.09.10 4.2 102.12 90.00 103.95 11.43 8.64 0.31 B-/B3/ Tenekom

CKB-6aHk 1 1000 R 16.00  24.06.10 24.06.10! 1.2 101.15 0.10 100.20 4.58 4.25 0.10 B-/B2/ GaHku
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COPYC KAM2 1500 R 08.07.10 05.04.12 229 TOproBnst
CneyCrp2 1 2000 R 20.05.10! 20.05.10! 0.1 CTPOUTENLCTBO
CIK 06.01 1000 R 1400  25.05.10 25.05.10 0.2 65.52 31.04 99.99 10.66 TOproBnst
C1WHayctpt 1000 R 08.07.10 07.07.11 13.8 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 26.2 93.90 3413 91.25 94.00 1211 4.51 174 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 35.3 102.66 21.01 102.99 7.60 413 243 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11) 15.02.12 9.0 21.3 99.13 0.13 759 98.91 99.13 16.88 7.80 0.63 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.06.10 11.06.10 0.8 100.45 1 50.02 100.80 10.34 8.69 0.06 B3/ GaHku
CynocTpb-3 1500 R 17.000 06.09.10  09.09.10/ 03.09.12 4.0 28.0 102.89 | 0.09 2391 102.50 102.89 7.05 8.24 0.29 B3/ GaHku
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 24.3 90.30 45.01 94.00 18.46 6.46 1.54 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825  04.11.10 01.11.12 29.9 100.54 95.01 100.00 8.16 4.09 2.10 Tenekom
Tardonab 4 1500 R 13.000 02.06.10 01.06.11 126 104.10 50 601 103.90 105.00 8.96 6.23 0.87 B2/ GaHku
TardoHnab 5 2000 R 11.000 22.09.10 29.03.11 21.03.12 100 @224 101.80 | 0.05 40 509 101.70 101.85 8.74 5.39 0.77 B2/ GaHku
Tatdonab 6 2000 R | 1120 31.08.10, 07.03.11 26.02.13 100 | 338 & 10143 101.10 10149 | 9.26 551 | 071 B2/ GaHki
Tardonab 7 1000 R 1375  18.06.10 231210/ 14.1212 7.0 314 102.78 102.50 103.00 8.68 6.67 0.52 B2/ GaHku
TB3 03 1000 R 10.000  18.06.10 18.06.10 1.0 100.00 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 220 464 100.60 | 0.61 5360 100.25 100.85 8.27 4.21 1.58 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 140 @ 50.2 110.00 4000 109.85 110.49 7.62 7.70 0.96 aHepreTMka
TrK-10 061 3000 R 760 17.06.10 17.06.10 1.0 20.01 JHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13, 3.0 33.2 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 4.0 15.6 103.40 1 103.00 103.40 5.54 8.68 0.29 B/l aHepreTMka
TrK-4 06.1 5000 R 760 03.06.10  09.06.10/ 31.05.12, 1.0 24.8 96.66 93.01 100.30 83.09 3.92 0.03 JHepreTuka
TrK-6MnB-1 2000 R 1050 25.05.10 28.02.11) 21.02.12 100 @215 101.47 8.59 2.58 0.69 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 241 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 17.8 NpoM3BOACTBO
TexWHecT-1 2000 R 2400/ 27.05.10 01.06.10, 26.05.11 0.0 124 62.50 25.01 100.00 19.15 TOproBnst
TexHukonb® 3000 R 17.000 09.09.10  31.08.10/ 07.03.12 4.0 22.0 101.02 101.00 8.39 0.33 NpoM3BOACTBO
TMK-03 06n 5000 R 980 17.08.10 15.02.11 9.1 101.50 251715 101.26 101.50 7.82 4.82 0.67 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 10.06.10 09.12.10 6.8 82.00 70.01 94.00 72.07 12.16 0.30 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 6.0 418 103.35 | 075 27611 103.00 103.50 8.87 8.18 0.42 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 33.8 103.97 103.40 103.70 8.03 4.56 2.29 BB+/Ba2/ TpaHcnopt
TpatcKpen1 3000 R 729  15.06.10 15.06.10 0.9 100.35 166 210 100.35 2.67 3.62 0.08 /Ba1/BB GaHku
TpatcKpen2 3000 R 15000 15.06.10 231210/ 12.06.12, 7.0 25.2 105.22 | 047 100 000 104.70 104.97 5.48 711 0.53 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  08.07.10 07.07.11 13.8 103.75 150 000 102.78 103.60 6.92 4.95 1.00 /Ba1/BB GaHku
TpaHcKpend 4000 R 825 21.10.10 17.04.14 477 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11 3.0 89 100.46 6.11 4.22 0.24 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75  24.05.10  20.05.15 13.05.19, 61.0 & 1094 @ 104.20 12.56 13.16 3.11 /Baa1/BBB Ccbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 3.0 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 22.7 100.90 | 0.10 90 960 100.60 101.00 8.33 4.30 161 aHepreTuKa
YIMK-Y3M01 3000 R 8.25  31.08.10 28.02.12 21.7 meTannyprus
YMMO 3 3000 R 18.000 17.06.10 24.06.10 14.06.12, 1.0 25.3 100.85 18232 100.60 100.85 5.97 8.90 0.09 MalLLKHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 4.7 95.01 MalLLMHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10 23.06.10 29.12.10, 1.0 75 101.05 8000 100.75 101.09 7.00 8.88 0.09 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 143 104.60 | 0.35 16 973 104.55 104.60 1047 6.91 0.98 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750  26.08.10  01.09.10/ 23.02.12 4.0 215 102.72 102.45 103.00 6.87 8.49 0.27 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 204 106.05 100.10 112.00 12.73 7.76 1.30 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 220710 20.01.11 19.01.12, 8.0 204 102.85 27245 101.00 103.50 9.97 6.91 0.59 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 173 103.20 2000 103.20 103.30 7.76 4.86 125 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 26.4 107.20 | 0.40 20930 106.10 107.20 8.24 5.49 1.78 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 59.6 100.24 9.01 100.00 9.14 4.48 3.70 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110 09.11.11 01.11.12 180 @ 299 104.61 103.50 105.00 747 5.15 1.31 BB-//B+ Tenekom
YpCW cep06 2000 R 10.50  20.05.10 17.11.11 18.3 101.92 7.94 5.14 0.65 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 22.2 100.90 10 060 100.50 101.00 7.73 4.20 0.95 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 35.0 100.04 8.28 3.74 2.24 BB-//B+ Tenekom
®CK EQC-02 7000 R 825  22.06.10 22.06.10 1.2 100.47 100.21 101.40 3.27 4.10 0.09 /Baa2/BBB JHepreTMka
OCK EQC-04 6000 R 7.30  07.10.10 06.10.11 16.9 100.39 50 000 100.50 100.75 711 3.63 125 /Baa2/BBB aHepreTMka
XK® BaHk-3 3000 R 750  17.06.10 16.09.10 4.0 100.34 | 0.07 99.90 100.40 6.60 1.86 0.31 [/Ba3/B+ GaHku
XK® bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 5.0 171 102.98 102.50 103.00 6.42 3.39 0.38 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011, 17.04.13 17.0 @ 355 100.05 113 100 99.95 100.15 8.36 2.03 125 /Ba3/B+ GaHku
XK® Bahk-7 5000 R 9.000 29.07.10  30.04.12 23.04.15 240 @ 60.0 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825 13.10.10 13.10.10 49 99.90 17.03 99.98 8.65 4.12 0.37 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 2.0 14.0 99.99 47 800 17.01 8.11 4.99 0.18 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14, 2.0 49.9 101.24 100.95 101.30 4.66 7.88 0.12 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 15.6 101.41 0.14 101.26 102.00 7.76 4.57 0.80 B//BB- Tenekom
Yepkusoso1 2000 R 1275 01.06.10 31.05.11 126 103.57 103.30 103.75 9.26 6.14 0.87 notpe6. ToB.
YTn3 0106 3000 R 950  16.06.10 16.06.10 1.0 100.25 40 100.20 100.25 6.27 4.72 0.08 JoTo3BaH/ NpoM3BOACTBO
YTn3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 5.0 60.0 95.01 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50  08.06.10  08.12.11 04.1212 19.0 @ 31.0 100.60 1 100.60 102.39 16.61 8.18 115 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 133 TOproBnst
JitptOHPPA01 2000 R 17.06.10 16.12.10 71 17.88 0.77 34.99 TpaHcnopt
OMAnbsHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 2.0 13.9 MalLLKHOCTP.
OHeproCr-1 1500 R 12000 21.05.10 20.05.11 122 JHepreTuka
OHeprLieHT 3000 R 25.00/ 08.07.10 08.07.10 1.7 16.95 10.00 23.90 73.95 JHepreTMka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 15.9 99.00 notpe6. ToB.
tOHuTaiin-01 1500 R 18.000 23.06.10  25.06.10/ 22.06.11 1.0 133 100.14 | 0.14 70.15 100.10 15.70 8.96 0.09 NpoM3BOACTBO
tOTK 60-01 2000 R 11.00 21.07.10 211011 17.10.12 17.0 @ 294 104.02 104.55 8.19 2.64 1.23 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 29.5 107.00 4.00 107.49 8.44 2.66 1.98 /B1/B Tenekom
HOTK-05 06. 2000 R 755 02.06.10 04.06.10 30.05.12, 1.0 24.8 100.01 52990 100.00 100.20 6.46 3.76 0.04 /B1/B Tenekom
t0Taitp-® 03 2000 R 14000  15.06.10 14.12.10 7.0 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 29.06.10 26.03.13 34.8 100.52 100.01 101.00 12.85 3.10 213 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 29.06.10 26.03.13 34.8 100.97 | 0.82 100.01 101.00 12.65 3.09 214 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 22.0 101.76 102.70 103.25 9.35 5.05 144 BB/ 3HepreTMka
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FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  01.06.10 30.11.10 6.5 101.00 3550 100.35 101.30 6.19 3.96 0.49 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00/ 17.06.10: 17.06.10 1.0 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 243 99.32 99.01 8.41 3.89 1.22 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 28.06.10 27.06.11 135 | 100.94 100.00 101.89 9.43 5.06 0.86 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 6.3 100.11 99.77 100.99 6.55 220 0.32 B MyHULMNANbHbIA
VpkO6n31-4 1200 R 725  26.05.10 26.05.10 0.3 100.00 100.01 100.12 7.39 2.50 0.02 B MyHULMNANbHbIA
VipkO6n31-5 2200 R 7.70.  25.06.10 26.10.11 175 99.86 99.81 100.10 8.09 2.58 0.68 B MyHULMNanbHbIA
VpkO6n31-6 3800 R 920 15.08.10 221112 30.6 101.42 99.91 101.09 8.26 3.03 1.20 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  31.05.10 29.08.11 15.6 100.30 17 415 100.20 108.25 8.19 2.09 0.90 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.05 03.06.10 29.11.12 30.9 100.49 99.90 101.10 8.99 2.37 1.84 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 37.8 101.80 60 000 101.02 101.95 8.84 2.50 112 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 241 101.82 96.00 100.00 8.50 4.80 1.20 BB-// MyHUL@NanbHbIiA
Kapenus 12 1000 R 19.05  03.06.10 02.06.11 12.7 106.50 = 1.50 45000 106.20 106.90 7.86 4.46 0.52 BB-// MyHUL@NanbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 11.0 99.98 99.01 109.90 7.83 3.82 0.68 BB-// MyHULMNANbHbBIV
KOMM 68 06 700 R 1050 14.10.10 14.10.10 5.0 101.00 0.01 8.08 521 0.38 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.000 23.05.10 22.11.13 428 100.01 8.35 4.46 241 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 67.5 92.92 88.00 96.00 8.70 4.05 3.79 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 314 95.40 16 500 90.00 98.00 31.10 3.66 1.37 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 30.2 105.12 © 0.03 12 030 105.20 105.50 7.72 2.70 1.36 BB+/Ba2/BB+
leHO6n-206 800 R 14.01  09.06.10 08.12.10 6.8 104.70 103.26 106.99 542 6.67 0.50 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.06.10 05.12.14 55.4 113.95 113.00 115.99 8.37 5.36 3.26 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 74 102.81 193 870 102.50 103.50 5.30 4.85 0.56 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 50.8 98.50 13095 98.51 100.29 8.15 4.03 3.28 BBB/Baa1/BBB | MyHULynanbHbii
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 24 100.42 16 220 100.41 5.87 3.95 0.19 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 62.1 98.15 65 034 98.10 98.49 8.06 4.06 3.86 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 25.7 101.80 87 000 101.90 102.25 719 3.92 1.80 BBB/Baa1/BBB | MyHULnanbHbii
Mrop48-06 30000 R 8.00 11.06.10 11.06.22 146.9 = 92.00 90 490 92.00 93.59 8.14 4.34 7413 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.06.10 14.06.17 86.1 97.00 1.00 109 711 96.51 96.93 8.07 4.1 4.99 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop50-06 15000 R 8.000 18.06.10 18.12.11 19.3 102.03 = 032 110 000 101.85 102.74 6.73 3.91 1.38 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 28.0 101.50 = 1.12 1001 101.50 102.00 719 3.97 1.98 BBB/Baa1/BBB | MyHULynanbHbii
Mrop56-06 20000 R 8.00 22.09.10 22.09.16 77.3 97.70 0.59 11000 97.61 97.75 7.96 4.13 4.70 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000  01.06.10 01.06.11 126 104.15 = 0.05 418 966 104.00 104.14 5.98 242 0.92 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 15.000  03.06.10 03.06.13 371 120.43 120.00 121.65 7.65 3.14 2.32 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 16.00  08.06.10 08.06.14 494 122.11 481967 122.11 122.29 7.49 3.30 2.94 BBB/Baa1/BBB | MyHULynanbHbii
Mrop63-06 15000 R 15.000  10.06.10 10.12.13 434 124.00 = 150 29 000 123.75 124.05 7.50 3.05 2.65 BBB/Baa1/BBB | MyHULynanbHbIi
Moc.o6n.68 12000 R 9.000 19.10.10 19.04.11 112 | 101.00 38250 100.90 101.00 8.00 4.44 0.83 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 476 96.15 0.15 5030 95.82 96.15 9.40 4.15 3.11 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 15.06.10 11.06.13 37.3 | 10041 100.20 100.60 8.95 4.47 1.60 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 222 | 1177 0 112 109.05 112.48 8.76 7.50 1.16 /B3/oTo3BaH MyHULMNanbHbIA
HuropO6n3 2000 R 795  21.10.10 20.10.11 17.3 | 100.25 99.60 100.89 7.68 3.95 0.90 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825  27.05.10 17.11.12 30.5 99.58 99.11 100.50 8.52 411 127 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 8.2 101.25 2210 500 101.00 101.59 4.28 1.50 0.64 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 20.3 109.60 = 0.05 4062 109.60 109.78 5.96 2.7 145 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 34.8 115.12 12000 114.30 115.10 6.34 2.60 2.32 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 13.8 BBB/Baa1/BBB |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 294 111.99 385010 111.50 111.90 6.07 2.52 2.03 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 51.8 118.98 = 0.73 143 292 118.75 118.95 6.90 5.03 3.23 BBB/Baa1/BBB  |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 16.6 106.32 2634 494 105.30 106.40 5.20 4.69 123 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.10,  02.06.10 26.11.14 55.1 104.51 250 000 104.55 105.80 7.04 3.86 3.52 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 32.7 101.90 = 055 177 442 101.60 101.99 6.46 3.63 2.29 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 26.9 101.29 301583 101.30 101.79 6.31 3.50 1.93 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 30.0 99.85 0.35 215000 99.20 100.00 6.05 6.01 217 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 26.2 100.00 372 000 100.00 100.44 6.24 1.52 1.90 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 55.8 117.20 =~ 045 77 400 117.00 117.25 6.98 2.38 3.44 BBB/Baa1/BBB |roc. Gymaru
003 46002 62 000 R 8.000 11.08.10 08.08.12 271 103.17 299 932 102.77 103.20 5.79 3.87 1.32 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 19 101.30 100.85 101.15 1.59 4.92 0.15 BBB/Baa1/BBB  |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 100.8 = 99.18 5550 99.18 101.05 7.40 4.02 3.90 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 75.6 98.85 3591 962 98.05 98.50 7.10 1.89 4.43 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  09.06.10 24121 140.3 = 98.75 0.25 44000 98.10 98.75 7.48 215 6.75 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 107.6 = 71.39 698 955 70.10 71.00 7.30 5.61 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3132 | 96.97 1 89.10 96.97 7.29 3.55 11.03 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 100.1 94.21 4611495 91.00 94.49 6.89 3.70 5.69 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  27.05.10 26.11.10 6.4 101.11 101.30 7.69 4.78 0.47 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  10.06.10 09.09.10 3.8 100.28 100.05 101.00 6.03 1.70 0.29 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 7.60 12.08.10 11.08.11 15.0 99.56 99.50 8.22 1.90 1.10 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98  23.06.10 20.06.12 255 98.29 95.02 100.00 8.11 1.77 1.80 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.06.10 19.12.13 437 101.80 « 0.30 4000 101.80 101.90 8.21 2.28 1.25 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15000 13.08.10 10.05.13 36.3 115.30 233 115.10 115.30 8.11 3.24 2.03 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 35.3 100.37 99.01 100.00 7.96 1.98 1.63 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  27.05.10 26.05.11 124 100.69 100.70 101.50 8.14 2.18 0.71 BB//BB- MyHULMNANbHbIA
Tomek 1 500 R 8.50  20.05.10 20.05.10 0.1 99.68 93.08 213 0.00 MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00  26.06.10 26.12.11 19.6 99.00 1.00 75574 98.77 99.26 8.12 3.52 0.97 B MyHULAnanbHbIA
Tomck.06-5 1400 R 7.00 17.06.10 17.12.12 31.5 98.54 98.40 98.69 8.03 3.54 1.55 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350  27.05.10 27.11.13 430 | 108.01 8.52 3.05 161 B MyHULananbHbIiA
Yamyptus-2 1500 R 840  17.07.10 15.07.12 26.3 99.65 3700 97.12 99.65 8.75 4.18 1.81 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 7.85  05.06.10 05.06.11 12.8 99.81 5620 99.61 100.49 8.20 3.94 0.92 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 749  20.07.10 17.04.12 23.3 98.43 98.01 99.80 8.44 1.90 1.66 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 08.06.10 04.06.13 371 100.71 98.01 101.00 9.11 2.33 2.10 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.07.10 17.04.14 417 99.78 99.01 99.80 8.13 1.95 2.26 BB//BB- MyHULMNaNbHbIA
FAkyT-09 06 2000 R 9.75  24.06.10 19.09.13 40.7 103.92 500 104.00 104.45 8.36 2.34 219 BB//BB- MyHULMNanbHbIA

ApO6n-06 2000 R 6.50/  19.10.10 19.04.11 112 100.00 4500 99.10 100.30 6.60 324 0.66 BB-// MyHULMNanbHbIA
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Ak bars-10 250 § 825  28.06.10 28.06.10 14 | 10050 = 0.01 364 410 0.11 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 13.3 | 103.00 | 0.08 6.34 449 0.99 BB/Ba3/ GaHku
Ak bars-12 225§ 10.25  03.06.10 03.12.12 31.0 | 106.55 0.08 7.37 4.81 213 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 256 | 103.55 | 0.02 6.36 3.96 1.86 BB-/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 925  24.06.10 24.06.11 24.06.13 130 = 37.8 | 10526 @ 0.17 430 439 1.01 BB-/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.06.10 09.12.10  09.1215 7.0 | 67.7 | 101.12 | 0.09 6.53 4.26 0.52 BB-/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 58.8 BB-/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220810 220212 220217 220 | 824 | 101.22 7.86 4.26 1.58 BB-/Ba1/B+ GaHkm
Alliance Qil-15 350 § 9.88  11.09.10 11.03.15 58.6 BI/B+ cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 548 | 10713 | 0.34 7.00 4.14 3.70 B+/Ba3/B+ Cblpbe
BoM-10 300 § 7.38  26.05.10 26.11.10 64 | 102.53 247 3.60 0.50 BBB-/Baat/ GaHKu
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 9.7 | 10250 | 0.75 2.98 6.10 0.78 BBB-/Baat/ GaHkmn
BoM-13 500 § 7.34  13.11.10 13.05.13 364 | 10443 | 0.16 5.70 3.51 2.66 BBB-/Baat/ GaHkun
BoM-15 300§ 750 25.05.1C 25.11.1C  25.11.15 6.0 | 672 @ 1008z | 0.01 5.88 3.72 0.49 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 586 | 100.72 | 0.84 6.52 3.33 4.02 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 85.0 | 10051 | 0.24 6.71 3.39 5.48 BBB-/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 23.6 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 366 | 100.09 = 0.08 52227 | 3.87 0.00 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 5.6 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 532 | 104.85 6.09 3.52 368 BBB/A3/BBB GaHku
Eurochem12 300 § 788  21.09.10 21.09.12 286 | 102.00 6.93 3.86 2.09 BB//BB Xumus
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 35.7 | 10270 @ 043 7.82 4.32 2.54 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 66.7 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 96.6 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 36.3 /Caal/D Chlpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 44 | 101.95 2.21 7.65 0.35 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 6.0 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 11.3 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 312 | 10274 | 0.05 3.39 4.44 239 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 304 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 339 | 11151 | 040 5.13 4.32 242 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 421 | 10400 = 041 5.20 6.33 3.03 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 38.7 | 103.03 | 0.09 349 219 291 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 353 | 106.36 | 043 4.96 3.45 2.59 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 39.0 | 106.77 @ 0.1 5.18 3.52 279 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 46.0 | 10280 & 045 4.16 4.89 342 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.10 31.07.14 51.2 | 109.18 | 041 5.74 3.74 349 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 542 | 10283 | 0.13 4.58 5.22 3.89 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.10 01.06.15 61.3 | 10366 @ 0.13 497 5.67 4.18 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 574 | 11358 | 0.13 3.31 7.15 3.98 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.05.10 22.11.16 793 | 9959 | 0.29 6.29 312 5.13 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 833 98.55 0.30 5.32 521 5.74 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 90.8 | 9948 | 037 5.45 547 5.98 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 943 | 103.93 | 0.07 5.86 6.36 6.06 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 96.2 | 109.34 | 1.07 6.61 3.72 5.84 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 24.0 | 1087 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 1182 | 104.03 = 081 5.82 3.46 2.87 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.10 07.03.22 1437 | 95.80 7.04 3.40 794 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 480 | 2915 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 331.7 | 100.25 7.26 364 | 1158 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 29 | 10020 | 0.05 5.62 3.26 0.23 /Baa3/BB GaHkun
Gazprombank-11 300 § 797 15.06.10 15.06.11 134 | 104.69 348 3.81 1.00 /Baa3/BB GaHkun
Gazprombank-13 500 § 793 28.06.10 28.06.13 37.9 | 106.07 | 0.09 5.77 3.74 267 [Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 65.1 | 10052 | 0.04 6.38 323 442 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.07.10 22.07.13 38.7 | 10169 | 0.16 5.04 217 2.84 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 133 | 104.88 | 0.25 6.29 5.24 0.98 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 15.0 | 100.26 1148 5.86 1.09 [Ba3/B+ GaHkun
11B-10-2 200 € 9.00  06.07.10 06.07.10 16 98.69 | 0.06 18.28 9.12 0.12 B/B1/BB- GaHkun
11B-13 200 $ 11.00  15.08.10 15.02.13 335 | 9850 11.64 5.58 2.24 B/B1/BB- GaHkun
Income-Lada-10 CLN 408 10.00  20.05.10 20.11.10 6.2 TOprosns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 13.3 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 18 100.07 8.40 4.50 0.14 B3/ meTannyprus
KZOSRU-11 200 $ 9.25  30.10.10 30.10.11 177 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 236 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 544 | 10343 052 5.50 3.08 385 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.06.10 07.06.17 85.9 | 10039 | 1.03 6.29 317 546 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 115.3 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.06.10 07.06.22 1468 | 97.98 | 1.32 6.90 3.40 791 BBB-/Baa2/BBB- |cbipbe
MBRD-16 60 § 888 10.09.10  10.03.11  10.03.16 10.0 = 70.8 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.07.10 21.07.11 14.3 | 103.08 6.96 473 1.07 BB-/Ba2/B+ (DUHaHCbI
Mirax-10 100 § 13.50  28.05.10 28.05.10 0.3 ICatl CTPOUTENbCTBO
Mirax-11 180 § 9.45/  20.09.10 20.03.11 10.2 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 17.1 | 104.98 | 0.03 2.74 6.14 1.32 BBB/Baa1/BBB | MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 782 | 10178 @ 0.11 4.68 4.97 5.37 BBB/Baa1/BBB  myHMUMnanbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 50 | 102.03 3.28 410 0.40 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.07.10 28.01.12 20.7 | 105.04 4.86 3.81 1.55 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 234 | 10647 | 0.16 5.85 5.64 1.58 B/B1/ XuMus
NKNH-15 200 § 850 220610 221210 221215 7.0 | 68.1 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 243 | 103.01 | 0.02 5.39 3.40 1.85 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.06.10 17.12.12 315 | 105.03 4.40 B+/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 66.1 = 9845 | 0.02 9.19 4.46 420 B-B1/ (UHaHCbI

NOMOS-16 125§ 9.75| 20.10.10 20.10.11  20.10.16 17.0 = 782 B+/Ba3/ (hMHaHCbI
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OAK-10 200 § 10.00  08.07.10 08.07.10 17 MauuwHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.10 1.7 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 3.1 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 16.6 TOproBns
Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 46 100.97 5.60 8.42 0.37 B+/Ba2/otoseaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 17.3 | 105.69 4.57 4.14 1.33 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200 § 9.63  23.05.10 23.05.12 245 | 102.97 8.00 4.67 1.73 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 150713 140 385 | 11210 0.28 4.80 1.09 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.05.10 27.05.15 612 | 113.58 9.30 5.61 3.58 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 12.50  31.07.10 31.01.18 93.8 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 $ 750 22.05.10 22.05.12 245 | 9857 | 0.18 8.29 3.80 1.76 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 350 | 101.10 146.69 = 6429 | 0.59 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 136 [Caat/CCC ToproBns
Rosbank-12 130§ 9.000 01.07.1C 01.07.12 258 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-10 350 § 6.88  29.05.10 29.11.10 6.5 | 102.42 2.26 3.36 0.51 BBB/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 238 | 104.00 4.04 6.02 1.86 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 365 | 10693  0.18 4.67 3.36 2.69 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.10 25.03.13 347 | 98.99 7.90 3.79 2.50 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 446 | 107.27 | 0.16 4.92 3.32 3.15 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.06.10 11.06.14 495 BBB/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11 21.09.16 16.0 = 77.3 = 100.67 | 0.07 6.43 3.46 1.25 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 85.1 | 101.84 | 0.46 5.97 3.09 5.60 BBB/Baat/ GaHkun
Rosselkhozbank-18 1000 § 7.75  29.05.10 29.05.18 97.8 | 11056 = 0.20 6.07 3.50 5.86 BBB/Baa1/ GaHku
RTM-11 CLN 125§ 12.00  04.06.10 04.03.11 9.7 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 60.2 = 97.76 @ 1.08 413 1.85 447 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 996 | 139.28  0.55 5.07 3.95 5.73 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1214 | 9715 | 0.82 5.37 257 7.70 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 12.75  24.06.10 24.06.28 2204 | 17125 | 0.61 6.16 3.72 9.15 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.10 31.03.30 2419 | 11340 | 050 5.26 3.31 5.79 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 47 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.10 29.06.10 14 99.88 9.46 425 0.11 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 1.7 | 99.50 9.17 433 0.90 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.06.10 16.12.10 16.1215 7.0 = 679 | 98.03 1248 453 0.52 B+/Ba3/B+ GaHkmn
RusStandard-16 200 § 9.75  01.06.10 01.12.16 796 = 98.14 11.20 497 4.42 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 83.7 | 99.87 & 130 5.76 2.90 5.57 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 182 | 10427 @ 0.24 2.98 2.84 143 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 364 | 10588 0.26 4.36 3.06 271 GaHku
Sberbank-13-2 500 § 647 02.07.10 02.07.13 380 | 106.04 0.36 438 3.05 2.76 GaHku
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 51.7 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 389 | 10758 045 7.05 453 267 B+/Ba3/BB- Chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 477 | 106.71 | 0.50 7.25 433 3.26 B+/Ba3/BB- cbipbe
SeverstalTrans-10 CLN 175 § 850, 22.06.1C 22.06.1C 12 [Ba3/ TpaHcnopt
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 114 BB/ Tenekom
SINEK-15 250 § 7.70  03.08.10 03.08.15 634 | 101.71 | 0.36 7.30 3.78 4.15 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 85 | 102.92 453 431 0.66 BB-/Ba3/BB Tenexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 208 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 § 9.75/  03.07.10 03.07.10 15 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 146 | 10412 0.01 6.36 4.80 1.09 /B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 142 | 10326 = 0.03 3.98 3.33 110 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 285 | 10305 025 473 297 215 = BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 343 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 574 | 101.97 | 0.51 5.76 3.06 397 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 75.1 | 10567 @ 047 6.37 3.55 4.81 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 83.3 | 100.70 6.50 3.29 538 | BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88  13.09.10 13.03.18 95.2 | 106.78 6.74 3.69 578 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.10 02.02.20 1182 | 102.05 = 0.92 6.95 3.55 6.78 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.06.10 08.12.10 6.8 Tenexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 87.3 | 10087 | 0.01 11.24 5.21 471 B1/ GaHkun
TransCreditBank-11 350 § 9.00  23.06.10 25.06.11 134 | 104.87 @ 047 438 429 1.02 /Ba1/BB BaHkm
Transneft-12 500 § 6.10  27.06.10 27.06.12 257 | 10459 | 0.12 381 2.92 1.93 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 257 | 103.83 | 0.34 348 259 1.95 /Baa1/BBB Cblpbe
Transneft-13 600 § 7.70  07.08.10 07.08.13 392 | 10828  0.23 4.88 3.56 2.80 /Baa1/BBB cblpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 46.2 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70  07.08.10 07.08.18 100.1 | 116.20 | 0.49 6.16 3.74 5.91 /Baa1/BBB Chipbe
Trust-10 200 $ 9.38  29.05.10 29.05.10 0.4 99.51 2579 471 0.03 B-/Caat/ GaHku
Trust-12 CLN 20§ 1150 06.09.10 06.09.12 28.1 B-/Caat/ GaHku
URSA-10 EUR 400 € 7.00  21.05.10 21.05.10 0.1 100.31 2654 | 6.98 0.01 B+/Ba3/ GaHkun
URSA-11-1 130 § 12.00  30.06.10 30.12.11 19.7 | 107.76 = 0.19 6.84 5.57 141 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 182 | 10275 6.17 8.08 1.38 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.06.10 04.06.11  04.06.13 13.0 | 37.1 /B1/B Ternexom
VEB-1 2000 $ 148/ 03.06.10 03.06.10 0.5 | 100.02 1.06 0.74 0.04 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 174 | 105.54 433 3.97 1.34 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 359 | 106.03 6.11 3.95 2.60 /Ba2/BB+ Ternexom
Vimpelcom-16 600 $ 825 23.05.10 23.05.16 732 | 105.74 7.06 3.90 4.56 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13 30.10.10 30.04.18 9.8 | 110.88 7.30 412 5.71 [Ba2/BB+ Tenexom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 86.6 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 65.3 | 100.00 = 0.00 6.20 3.10 447 BBB/Baa1/ BaHkm
VTB-11 450 § 750 12.10.10 12.10.11 171 | 10446 = 0.01 418 3.59 1.32 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 136 | 10477 | 0.00 3.76 7.88 1.02 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 299 | 10384 | 0.09 4.92 3.18 2.24 BBB/Baal1/BBB  |GaHku

VTB-12-2 RUB 30000 R 12.00  28.05.10 28.11.12 30.8 | 99.81 12.08 6.01 2.01 BBB/Baa1/BBB | 6aHku




Fixed Income Daily 20.05.10

dh YPAACUB | K3NUTAN

PbIHOK eBpoOGnMrauumn
[ara Mecsiues fo Kotuposku LoxopHocTb, %

Bobinyck O6vem, Kynow, % LeHa | Uam. Toprosuii Peop, Peiiruar Cextop

MIH KynoHa | odepThl | moraw | opT | noraw o6bem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FIMIS
EBPOOBJIUTALIA
VTB-15 750 § 7.82| 04.08.10 04.02.15 574 BBB/Baal1/BBB  6aHkn
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 584 | 100.87 = 099 6.25 3.20 4.02 BBB/Baa1/BBB  6aHkn
VTB-16 500 € 425  15.02.11 15.02.16 700 | 100.84 = 0.09 4.04 422 5.06 BBB/Baa1/BBB  6aHkn
VTB-18 2000 $ 6.88 28.05.10 28.05.13 29.0518 37.0 978 | 10441 112 5.28 3.29 264 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020710 020715 02.07.35 620 3059 | 101.00 1.80 6.02 3.09 424 BBB/Baal1/BBB  |6aHku




5VI3HeC-}J,EHapTaMEHT no onepaundam C 4oJIroBbiM1M MHCTpyMeHTamMun

NcnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

BusHec-6510K NPOAAX 1 TOProBnU

PykoBoguTenb busHec-6noka
Cepren LLlemapnos, she _sa@uralsib.ru

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 npenfioxeHve 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 CofepXallencs B HeM nHdopmaummn. Bee npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepXallascs B Hem
NHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMcbMeHHoro paspelleHns. © YPANICKB Kanutan 2010
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