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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 74 (6) (35) (381)
l"asnpom-11 74 (10) (62) (161)
OrK-2 38 17 (171) (562)
CblpbeBble PbIHKUN
WU3meHenue, %
3Hay. 3afeH. 3aMec. YTD
3onoto, $/yHuust 1229.0 (0.4) 0.5 12.0
Urals, $/6app. 76.1 12 6.6 (0.6)
S&P Metannbl, uHA. 1488.8 (0.5) 04 (12.8)
S&P C/x npoa., uHa. 506.8 1.0 31 (17.7)
HEHe)KHbII?l PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 25 (7.8) 0.5) (112.0)
Kopcueta 506.1 (30.4) (19.9) (328.0)
[JenoauTsi B LIB 795.6 33 (3.5) 3553
W3meHenue, 6.0.
NDF 1Y, % 4.06 7 (67) (242)
MOSPrime ONN, % 2.62 1 (21) (183)
WU3meHenue, %
USDRUB 31.14 (0.3) 1.6 37
NHpekcbl
W3meHeHue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 209.0 - 20 53
EMBI + Spread 332.2 (0.5) 23.7 378
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Ten.: +7 (495) 723-7020

YBa)xaemble rocnopa!

YPAJICUB Kanutan npurnawaeT NpUHATb y4acTue B KOHPepeHLMN «OGNMIraLMOoHHbIN PbIHOK
Poccun — HOBAS DPA 2010».

Perncrpaums Ha cante KoHgpepeHuunn: http: / /bondcongress.uralsibcap.ru.

Mo Bcem Bonpocam Bbl MOXeTe oOpaLLaThbcs K BawemMy npepacrasurtento B YPAJICUB Kanutan

WNnU K opraHu3aTopam KoHdepeHuun.

CTPATEINA

BHELLIHWIA PBIHOK

B AMepuike Obifi 0nybnMKoBaHbl CMeLLaHHble MaKpPOAaHHbIe, B pe3yrbTaTe Yero (MHAHCOBbIE PbIHKM
MO UTOraM AHS 3aKpbINMCh NpakTNUydeckn be3 nameHeHnn. ELLb onybnnkosan fgaHHble 06 obbeme nuk-
BUOHOCTW, NPeAOCTaBNEeHHON MCMNAHCKMM DaHkaM B anpene, BeposTHO, VicnaHuma OyaeT BbiHy>XAeHa
00palLaThcs 3a NomolLLblo. HoBOCTM 06 McnaHCKMX BGaHKax oka3anu AaBheHue Ha rocobnunraumm pas-
BUBAIOLLIMXCS CTPAH. o.viivieiieetie ettt ettt ettt e et et e et et e e et e st e et e e s e e be et e et e st e st e e ne e ens cp. 2

BHYTPEHHUM PbIHOK

B pybneBsbix 0banraumax NPoAoIKaeTca MeAneHHbIN POCT, OCHOBa KOTOPOro — MOBbILIEHME LieH Ha
HeTb, YCTOMYMBBLIN PYOMb 1 HU3KME CTaBKM [EHEeXHOro pbiHka. Mo Bbinycky MTC-3 HasHaueH npu-
BJIeKaTeNbHbIN KYMOH. cTp. 2

YpoBeHb JIMKBUAHOCTU CHU3UACA Ha (DOHe OTTOKa CPefCTB 13 OAaHKOBCKOW CUCTEMbI, CTAaBKN MeX-
6aHKOBCKOrO KPeAUTOBAHWA HE3HAYUTENbHO BbIPOCIN. Mbl OXWAaEM, YTO CUTyaLms OCTaHeTCs CTa-
OunnbHOM A0 NoHeAeNbHYIKA, Koraa KOMMNaHWaM npeactosT nnatexm no HOC. cp. 4

CsePBAHK (NR/BAA1/BBB)

CbepbaHk onybnmnkoBan MonoxmTenbHble UTOrK 3a Man no PCBY, KOTopble MPOAEMOHCTPMPOBANM
yBenu4eHne obbeMoB KpeamuToBaHMA (Kak KOPNOPaTUBHOTO, Tak 1 PO3HWUHYHOIO), YTO CBUAETENLCTBY-
€T 0 poCTe NoTPEBUTENBCKOM YBEPEHHOCTU. cp. 5

A®K Cuctema (BB /BA3 /BB-)

Cunctema onybnukoBasa B LENIOM HenTpasbHble pesynbTaThl 3a | kBapTtan 2010 r. no US GAAP. B unc-
ne NONOXMTENbHbIX TEHAEHLUMIN OTMETMM HeKOTOpOe CoKpalleHve obLuero Aonra U KBapTanbHoe NoBbI-
LeHWe peHTabenbHOCTW. Pybnesble obnuraumm CucTeMbl, Kak Mbl CHUTAEM, OLEHEHbI PbIHKOM CripaBef-
JINBO, a BbINycku balHed T 1 MTC-3 BbIrnagat npyisBnekaTeibHbIMU I8 MOKYMKU. .................. cp. 5

AreHTCTBO S&P 1M3MeHWNo NporHo3 no penTnHram Anbda-baHka (B+) co CTabunbHoro Ha Mo3nTume-
HbIN. [NepecMoTp NporHo3a oOyCnoBneH ynyylleHneM (UHAHCOBbIX MokasaTener DaHka, a UMEHHO
MOBbILEHNEM NIMKBUAHOCTY ero banaHca, ctabunmnsaumen KadecTBa akTMBOB 1 OXOLOB OT OCHOBHOW
OeATeNbHOCTH, a TakKe COXPaHeHVeM aieKBaTHOrO YPOBHA KanuTanm3aumm.

RUSSIAN INFORMER

HoBoCTM M KOMMEHTapuM, OTHOCALUMECA K PbIHKY akuuii, CM. B HalleM eXeOHEBHOM MW3JaHuM
Russian Informer.

Bloomberg: USIB <Go>

| WHTepHeT: www.uralsibcap.com |

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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CTPATEIrns

CmewwlaHHasa makpoctatnctnka B CLLIA. MupoBble hMHaHCOBbIE PbIHKM Obinv pa3odapoBaHbl NyGnMKaumen CTaTtUcTUKU Mo
PbIHKY HeaBvxxMMocTy CLUA: BefyLume eBponenckime pbiHKM akLMM 3aKpbIMCh HE3HAYMTENIbHBIM NMOBbILLEHMEM, aMepUKaHCKMe
— pa3HoHanpasfieHHo. 1o fAaHHbIM MuHKncTepcTa Toprosnn CLUA, Yncno HosocTpoek B CLUA B Mae cokpaTunock Ha 10% no
CPaBHEHMIO C anpefieM 1 cocTaBuNo 593 ThbiC. — 3TO MUHMMAaNbHLIV Noka3aTens B 2010 r. Y4acTHVKM pbiHKa NPOrHO3MpoBanm
nafleHne nokasaTens MpoLunoro Mecsua Ha 3,7%. YMcno paspelleHnit Ha CTPOUTENBCTBO XWIMbsS B MPOLUNIOM MeCsile Takxe
OMyCTUNOCh A0 CaMOrO HU3KOrO YPOBHA 3a rof M 0Ka3anocb XyXe NporHo3os. O4eBMAHO, YTO rOBOPUTb O BOCCTaHOBIIEHWM
pblHka Xumnba B CLLIA BCE elLé npexaeBpeMeHHO. VIHAeKC LieH NPOV3BOAMTENEN B Mae CHU3MIICS MeHbLLE, YeM OXMAAN0Ch — Ha
0,3% no cpaBHeHMIO C anpenemM TeKyLLEero roaa, a OTHOCUTESNTbHO TOro Xe MecALa NPOLUIOro roaa MHAMKAToOpP BbIpoC Ha 5,3%.
LleHbl npounssogmnTenent B CLLUA cHMXaOTCS B Te4yeHMe TPEeTbero Mecsila M3 MoCiedHVX YeTblpex B pe3ynbTaTe yMeHbLUeHUs
CTOMMOCTW 3HEProHOCUTENen U MPOAOBOSLCTBUS. 3aTO AaHHble Mo 0OBLEMY MPOMbIWIEHHOro npoun3sofctea B CLUA B mae
OKa3anncb BbIE OXWAAHWUIA: POCT cocTaBun 1,2% npotne oxuaaswmxcs 0,9%. YBenuueHne nokasaTtens cTano Hanbonee
3HaYUTENbHBIM C aBrycTa npolwsioro rofa. KasHavenckue obnuraummn CLUA oTbirpany BYepallHve MoTepu, U UX OOXOOHOCTb
onyctmnack Ao 3,24%. EBpo Ha OaHHbIM MOMEHT nopfeluesen k gonnapy Ha 0,34%, ueHbl Ha HedTb oTcTynunu o 77,12
nonn./6app.

McnaHna BHOBb BbI3bIBAET Y MHBECTOPOB CEPbE3HOE HeCnoKoCTBO. Buepa ELLE coobuwmn, 4To BaHkm McnaHum npusneknm
PEKOPAHbIN CO BPEMeHM COo3aaHus eBpo30oHbl (1999 r.) 0b6beM KpeamuToB 3a Mecal. B Mae ncnaHckme 6aHkm 3aHsnn 8 ELLB 85,6
MAPA. eBpO. DTO BABOE MpPeBbIlUaeT CYMMY, BblAeneHHylo UM B ceHTabpe 2008 r. nocne OaHKPOTCTBA MHBeCTOaHKa Lehman
Brothers, conpoBoX/aBLUErocs napanu4yom KpeamTHO-OeHEXHbIX PbIHKOB, W cocTaBnsfeT 16,5% HeTTo-cyMmbl KpeamToB ELLE
BceM 16 cTpaHaM eBpO30Hbl. BnomnHe BEpOATHO, 4TO CyMMa, NMOHaLobMBLIAACS MCNaHCKMM DaHkaM B WioHe, OyAeT Bbile, U
nHBECTOpbl 06ecnoKoeHbl, 4To McnaHum npuaetcs obpallaTtbcs 3a nomolupto K MB® u EC. B pesynbtate cnpen mexay
NCNaHCKMMU 1 HeMeLKKUMK rocobnuraumsmm yeenuumncst Ha 13 6.n. go 219 6.n., a CDS Ha gonr VicnaHum nosbicuncs Ha 10
6.n. no 256. [laHHble 06 06BEME 3aMOB MCMAHCKMX DaHKOB HEraTMBHO OTPA3MANCL U Ha rocobnmnraumsax Apyrmx npodneMHbIx
CTpaH: crpepn Mo nopTyrasabCknuM obnmuraumsM BelpoC Ha 16 6.M., no rpedecknM — Ha 33 6.n. B pe3ynbtate HectabuibHOCTU
KPEAMTHBIX PbIHKOB M poCTa NOTPeBHOCTM B NMKBUAHOCTM MCNaHCkon ©aHkoBCkoM cuctemMbl [onblia, pa3mellasluas
0BNMraLMOHHBIV 33éM Ha 729 MIH. [OAI., CTONKHYNACh C KpanHe HM3KMM CMPOCOM Ha CBOM 0053aTenbCTBa M POCTOM CTaBOK A0
5,79% npotns 5,59% B anpene. o ntoram B4epatuHero AHsa nHaekc EMBI+ cHusmnca Ha 0,83 nyHkTa. CerogHs BHUMaHMe
WrpoKoB Oy[eT MPUKOBaHO K MyOnMKauMKM ManCKMX OaHHbIX MO WHdNauMM B AMepuke. B Poccum oTkpbiBaeTcs CaHKT-
MeTepbyprckimm 3KOHOMUYECKNA HPOPYM, Ha KOTOPOM MOXET ObiTb cienaH pag BaXHbIX A8 POCCUNCKOM SKOHOMUKI 3asBNEHNN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

MpuBnekaTtenbHbIV KynoH B MTC. KomnaHnua MTC yctaHoBMna ctaBky 5-10-ro kynoHoB no Bbinycky MTC-3 Ha ypoBHe 8%.
XoTa Oymara yxe Topryetcs Bbllle HOMWHaNa, ee OXOAHOCTb Ha chefylouie TPy roga, CoctaBasiollas cenyac nopsaka 8%
FOAOBbIX, BbIMIAAMT BeCbMa MPUBNIEKATENIbHOM MO CPaBHEHWIO C APYrMMU obnurauvsMmn aMuTeHTa, Hanpumep, MTC-5,
TOPryloWMMUCH C OOXOAHOCTbIO 7,25% Ha 26 MecsueB. MTC-3 npeanaraetT Hebonblylo NpemMuio Aaxe K obnuraumsm
MaTepuHckon komnaHunm APK «Crctema», OTHOCUTENBHO KOTOPbIX prck MTC QofXeH Bcerga ToproBaThCs C AMCKOHTOM. Mbl
pekomeHayem MTC-3 K nokynke.

Ha pbiHKe npopomkaeTca pocT. Bbicokas LeHa Ha HedTb, YCTOMYMBBLIM Pybfb U HW3KME CTaBKM OEHEXHOro pbiHKa
obecnevmBaloT NogaepxkKy pyonesbiM obnuraumsm. Buepa Ha pbiHKe NPOLONXKANCH LLEHOBOW POCT, OAHAKO €ro MHTEHCMBHOCTb
OblNa 04YeHb YMepeHHOW — KOTMPOBKM OCHOBHbIX Dymar npubaBunn no 15-25 ©.n. TOHATHO, YTO Cbirpan CBOIO pPOfb
HEYCTONYMBBIA BHELIHUI (DOH, OLHAKO Mbl YBEPEHbl, YTO TEHLAEHUMS K MOCTEMEHHOMY CHUXEHUIO pybneBbiX LOXOAHOCTEN
COXPaHUTCA. B CBA3M C 3TMUM Mbl NPOLOSIXKAEM PEKOMEHL0BATL K MOKYMKe BEPXHIOO rPaHuLy BTOPOro 3LlenoHa, To ecTb bymaru
Meyena u EBpasa, BCe elle npepnaralowie A[OXOOHOCTb okono 10% v Bbiwe. [puBnekaTenbHO BbIMAAUT rpynna
BbICOKOAOXOAHbIX O6aHKOBCKMX OoHAoB, BKoYatowas CKb-60-4, MKB-8 n YpancnbJiK-2. Mpoes cokpalleHns cnpepa bymar
BalwHedT K KprBor CUCTEMbI OCTaeTCs akTyanbHoW. Cpeam Bonee kadyecTBEHHbIX OyMar Mbl pekoMeHayem PCXB-10/11, PCXb-
3, BTB-5, la3npomHetTb-BO. M3 HGonee KOPOTKMX KOPMOPATUBHbLIX Oymar Hambomblumin MHTepec npepctaBnsioT TMK-3,
UeHTtpten-5, BTB/IM3NHM-3 1 -7.

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

= Pybnesble 0b6NMraLMm Ka4ecTBEHHbIX SMUTEHTOB MpPMBeKaTeNbHbl AN NMOKYNKW Npu cnpefe k ctaskam PEMO u/vnn NDF B
pa3mepe 6onee 300 6.n. Takumu obnnraumsmMmn SBASIOTCH cpefHecpoydHble Bbinyckn O®3, PCXB-11, PXI-10, Masnpom-11, a
Takxe AKpOH-3.

m PybGnesble Bbinyckun EBpas-1,3 BbIrNaasaT HeAoOUEeHEHHbIMM, TOPTYSACh MPaKTUYECKM Ha OAHOM YPOBHE AOXOAHOCTeN ¢ bonee
ONNHHBIMK ByMarammn CMOMeTMHBeCTa.

= Boinyckn PX[O-15,17,18 c nnaBalowymM KynoHOM NpefoCTaBAsioT Hauy4llee coveTaHue pucka U AoxogHocTu B PEMO-
cTpaTternu.

= [lokynaTtb AnMHHbIe bymari THK-BP npu pacluvperumn cnpena k kprsown Fasnpoma o 150 6.n.

= Boinyck Alliance Qil’15 BbirnsauT nepenpoaaHHbiM CO CnpefoM B pa3mepe Gonee 350 6.M. K KPUBOWM [OXOAHOCTEN
HedTerasoBbIX BbINYCKOB MHBECTULMOHHOW KaTeropum.

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

JINKBMAHOCTb OCTaHeTcs cTabunbHOM A0 NoHeaeNbHUKa

Buepa cTaBkM Ha pblHKe MeXOaHKOBCKOTrO KPeamMTOBaHWMSA HECKOSbKO MOBbLICUMIVCH, OTpearMpoBaB Ha OTTOK IMKBUOHOCTA 13
OaHKoBCKOW cucTembl. OCTaTKM Ha KopcHeTax KpeduTHbIX opraHusaumi B LB cHu3mnnck Ha 30,4 mnpa py6. oo 506,1 mnpa
py0., Aeno3unTel baHkos B LIb Beipocnv Ha 3,3 mrpa py6. oo 795,6 mnpa py6. CoBOKYMHbIA 0ObeM NIMKBUOHOCTMA COKPATUIICA Ha
27,1 mnpa py6. go 1301,7 mnpa pyb. — 4TO BCe paBHO ABNSETCA BeCbMa BbICOKMM ypoBHEM. CTaBKM MexXOaHKOBCKOrO
KPeAMTOBaHWUS BbIPOCSIU, MHAMKATUBHAS OLHOAHEBHas cTaBka MosPrime yBenvumnacs Ha 1 6.n. [o 2,62%. Mbl nofaraem, 4to
YPOBEHb NMKBUAHOCTU M CTaBKM OCTaHyTCs 6e3 M3MeHeHN 10 NoHeAenbHMKa, KOraa KoMnaHuam npeacrout ynnata HAC.

O6beM crenok LIb no onepaunsm PEMNO-kpeanToBaHus ynan Ha 76% Mo CpaBHEHWIO C Npenblayllen ceccren w coctaBun 2,5
Mnpa pyb., cpenHss ctaBka Bolpocnara 4 6.n. 0o 5,1%.

Ha 3akpbiTin Toproeon ceccum Ha MMBB kypc pyons coctasun 31,25 py6./mgonn., npubasme 11 kon. Pybnb ykpenuncs u
€BpO, KypC K KOTOPOMY BbIPOC Ha 7 koneek 1 coctaBun 38,4 pyb./eBpo. PacTylyme LeHbl Ha HedTb U ONTUMM3M He POHOOBBIX
pblHKax OKa3ann MoJAepXKY HauMoHanbHoW BanoTe. CerogHa CUTyaums Ha MWPOBbLIX PbIHKAaX W3MeHWNach: HedTaHble
KOTMPOBKM CHMXKalOTCA Ha oHe nybnMkaumMu AaHHbIx 0O ypoBHe 3amacoB HedTn B CLLIA, Topru Ha asvaTckmx OHAOBbIX
niolaaKkax BefyTcs B «<KpacHOM» 30He. Bce 3TO MOXET NPMBECTU K OCNlabneHuto cerofHs pyons no oTHOLeHMIO K fonnapy 4o
31,3-31,4 py6./ponn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHung CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

CoepGanxk (NR/Baa1/BBB)

Mono)xutenbHble utorn maga no PCbY

Poct kpeautHoro noptdens. Byepa COepbaHK onyOnmMKoBan OTY4ETHOCTb 3a NATb MecsiueB 2010 1. MO POCCUNCKMM
CTaHOapTaM, NokasaTenu KOTOPOW B LiefIOM NOATBEPXKAAIOT NOCTENEHHOE BOCCTaHOBEHWe DaHKOBCKOro cekTopa. Tak, Havbonee
BaXHbIM, Ha Halll B3rMs4, MOMEHTOM IBASETC POCT KPeAMTHOro noptdens, Kak kopropaTtmeHoro (Ha 12 mnpa pyb.), Tak v
po3HuyHoro (Ha 4 mnpg py0.), NpuyemM NoCnefHWI YBENNYMBAETCS y>Ke BTOPOU Mecsil, MoAps, YTO CBUAETENbCTBYET O pocTe
NoTPebNTeNbCKOM YBEPEHHOCTU N AAET HAAEXAY Ha TO, YTO U HEroCyAapCTBEHHbIe DaHKM B CKOPOM BpeMeHM CMOTyT NpeioMuUTb
TeHOEHUMIO K COKpalleHWio KpeauTHbIX nopTtdenen. [1pocpoyeHHas 3aA0/KeHHOCTb, OfHAaKo, TakXke MPOLOSIXMUAa
yBenmumBeaThcs (Ha 13 mapg py6., nnn 0,2%), noctnrHys 5,7% (no PBECY). HanoMHuM, 4to no MCDO ypoBeHb «NpoCcpoYKm» y
DaHKa Heckonbko Bblwe — 8,9% Ha koHel, | kBapTana. B mae CbepbaHk 3apabotan 10,7 mnpa py6. 4mcton npubbinu —
NPenMyLLECTBEHHO 3a CYET MepeoLleHKM BasloTHbIX akTMBOB DaHKka. Bknafl OCHOBHOW LeATENbHOCTU B YWCTBIA UTOM COCTaBUI
nnwe 0,6 Mnpa pyb. Npu pacxofax Ha pe3epBMpPOoBaHME, PaBHbIX 6,6 Mipa pyo.

Kanutanusauua cHu3mMnacb 3a c4yeT BO3BpaTa CyOOpAUHUPOBAHHOIO KpeauTa, OAHaKo ocTaeTcs Oonee uvem
[oCTaTo4YHOM. B mae Coepbark BepHyn LieHTpobaHky Yactb (200 mnpa py6.) cybopamHMpoBaHHOMO KpeamuTa. B pesynbTate
COBOKYTMHbIE aKTVMBbI BaHKa cokpatmnuce Ha 2,1% (147,9 mnpa py6.). Cpencrea Obinv BO3BPALLEHbI 3@ CYET COKPALLEHUs
nenosutoB COepbaHka B LI 1 oTHaCTU yMeHbLIEHUS BRIOXEHWUI B LieHHble bymaru (25,4 mnpa pyb.). B pesynbtate 3HaveHve
HOpMaTMBa AOCTAaTOMHOCTM KamnuTana HeCKONbKO CHM3MNOCb — € 21% MecaueM paHee o 19%. PaHee 3amnpepcepatens
npaBneHns OaHka benna 3naTkuc 3asBWfa, YTO B 3aBUCMMOCTU OT PELUEHWUS OTHOCWUTENIBHO CTaBKM BO3MOXHO [OCPOYHOE
norateHne octaBwinxcs 300 Mnpg pyod., oaHako No pacyetam 6aHKka, AOCTaTOYHOCTb KanuTtana Ha 1 unons coctaBut 18%, 4To He
npencTaBnseT yrpo3bl A8 YCTOMYNMBOCTU (PUHAHCOBOTO MOMOXeHWs OaHKa, Tak Kak HakomMyeHHbIE pe3epBbl NMPEBbLILIAIOT pa3mep
NPOCPOYEHHOW 3340JIKEHHOCTU.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

ADK «Cucreman» (BB/Ba3/BB-)
Pe3ynbTaTtbl 3a | kBapTan 2010 r. no US GAAP

Pe3ynbTaTbl HEMTPanbHbI AN KPeAUTHOro KayecTBa sMuTeHTa. Byepa ADK «CunctemMa» 06bsABUNa MHAHCOBbIE Pe3ybTaThl
no US GAAP 3a | kBaptan 2010 r., koTopble NMPeAcTaBnaloTCA HaM HEeMTPasbHbIMW C TOYKW 3PEHVA KPeLUTHOro KavecTBa
3MuUTeHTa. MpefcTaBneHHas OTHETHOCTb, KakK Mbl CHMTAEM, He MPernofHecsa 3HauMMbIX CIOPNPU30B, YTO, B OOLLIEM, NOTUYHO —
OCHOBHble leHeXHO-reHepupyioLime LeHTpbl Cuctembl (MTC 1 BaliHedTh) yxXe NpeAcTaBuiv pesybTaTbl MO MeXAYHAPOAHbIM
CTaH#apTaM OTY4eTHOCTM 3a nepuwop. [lod  BAUSIHMEM  HEraTMBHbLIX  CE30HHbIX  (akTopoB (rnaBHbIM  0Opa3oMm B
TEeNeKOMMYHMKALUMOHHOM CerMeHTe), Bbipydka CucTeMbl Mo uToraMm | KBapTasa cokpatmnace Ha 3,5% OTHOCUMTENbHO
npedblaywero kBaptana (4o 6,2 mapa gonn.), nokasatens OIBDA cHusuncsa Ha 1,4% o 1,66 mMnpa Jonf., 4To B pesynbTaTe
MO3BOMMNIIO KOMMaHUW J0OUTbCS KBapTanbHOro nosbilleHns HopMbl OIBDA Ha 0,6 n.n. go 26,8%. Ob6beM 4mcToro mosnra
XOnAuHra 3a | keaptan cokpatunca Ha 4,8% fo 11 miapg Oons., 4TO OTpaXaeT NPenMyLLLEeCTBEHHO COKPaLLeHne YMCToro fosra y
MTC. KoadpdumumeHTt Huctbin gonr/OIBDA Cuctembl Ha KoHel, | kBapTana cHmsmnca go 1,8 ¢ 2,1 Ha korel, 2009 r. Mo utoram |
kBapTana 2010 r. CucTema nonyydmna oTpuuaTeNbHbIN CBOBOAHbIN OEHEXHbIN NOTOK B pa3Mepe 42 MAH AOMS., YTO, BNPOYEM,
HaMHOro npeB.billaeT pe3ynbTtat IV kBapTana 2009 r. (-592 mnH gonn.).

PekomeHayem o6paTuTb BHUMaHue Ha obnurauum bawHedTn m Bbinyck MTC-3. Ha Haw B3rnsg, obpaluaolmecs
pyonesble obnuraumm CUCTEMbI TOPryIOTCS Ha CMPaBednMBbIX YPOBHAX LOXOLHOCTM W He mpefdnaraloT MpuBReKaTeNbHbIX
TOProBbIX BO3MOXHOCTEW, KOTOpble Mbl, C APYro CTOPOHbI, BUAMM B ByMarax LO4epHUX KOMMNaHWM XonauHra. Mol Bblgensiem 13
NX YnCna JoNroBble 0bs3aTenscTBa bawHehTV — NoTeHUMan Cy>xxeHns 1x cnpeda K dymaram CUCTeMbl Mbl OLIEHMBAEM He MeHee
4yem B 30 6.Mn. (TekylwmMin cnpen coctaenset okono 130 6.n.), a nNocne oXmnaoaeMoro nonyveHns baliHedTbio penTuHra Bo I
nonyrogun 2010 . AaHHbIN Clpefd, MO HalleMy MHeHMIO, MOXeT BOOOLLle COMTU Ha HeT. Mbl xoTenu 6bl Takxe obpatuTb
BHVMMaHWe Ha Bbinyck MTC-3 (YTP8% @ wmioHb 2013). Mocne yCTaHOBMEHNS SMUTEHTOM HOBOIO KyMOHa [aHHbINA BbIMyCK
TOPryeTcsl MpakTU4eckM Ha OLHOW KPMBOW LOXOAHOCTeM ¢ obsizatenbctBamn ADK «Cuctema», npu ToM yto Bymarn MTC
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TPagMUMOHHO TOProBannCh C AMCKOHTOM K HUM. Icxoasa 13 pasHuLbl KPeAUTHBIX PENTUHIOB ABYX SMUTEHTOB, Mbl OLEHNBAEM
CNpaBefIMBbIN AUCKOHT B JoxoAHOCTM Dymar MTC k Ciucteme He MeHee Yyem B 25 ©.n. Cpem Npo4mx obnmMraumm goyHepHmx
KoMnaHnin CUCTEMbI, Ha Hall B3rNsA, BHUMAHNSA 3aC/y>XXMBaeT uayllee pasmelleHne HoBbix bymar CUTpoHUKca. MNogpobHee cMm.

Hal crheumanbHbIi KOMMEHTapWUi, MOCBALLEHHbINM AaHHOMY pa3MelleHmio, oT 11 wmioHa 2010 r. «CUTPOHMKC: CTaBKa Ha
VHHOBaLNUY.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

17 vioHs OdepTa MockommepLbaHk-3 (5 minpg pyb.). OdepTa Poccenbxosbark-7 (5 mnpga pyb.). Odepra
BTB-Nn3nHr @uHaHc-3 (5 mnpg pyb.). Odepta BTB-JT13nHr @uHaHc-4 (5 mnpg py6b.).
MoratueHve Bonrorpaackas 06nactb-35001 (0,7 mnpa py6.). MoraweHue Qoptym-1 (TTK-10)
(3 mnpa py6.).

18 vioHs Odbepta OTK-3, 1 (3 mnpg py6.). Morawenne TB3-3 (1 mnpg py6.). MoraweHne EBpokoMMepL-3
(3 mnpa py6b.).

21 nioHs Odepta MBPP-5 (5 mnpa pyb.). Ocepta Medven-2 (5 mnpg py6.). OdbepTa Pycckoe mope- 1
(2 mnpa py6.). OdepTa PeHKan-3 (4 mapg pyo.).

22 VIoHA Odbepra MpoToH-DuHaHc-1 (1 Mnpa pyo.). Ocdepta Kopnopauums CTpoiMoHTax- 1
(1,2 mnpa py6.). Morawenwe Jlykonn BO-18 (5 mapg py6.). Morawexue Jykorn BO-19
(5 mnpg, py6.). Morawerne Jykonn BO-20 (5 mnpga py6.). MoraweHne GCK E3C-2
(7 mnpg py6.). MoraweHne AsTosas-3 (5 mnpg pyb.). Morawerne CesepcransTpaHc-2010
(175 mnH gonn.).

23 nioHs Odepra JIK Ypancnb-1 (2,7 mnpg py6.). OdbepTta Homoc-bark-9 (5 mnpg py6.). MNoraluerHve
AsTOMMUP-DuHaHc-2 (2 Mpa pyb.).

24 nioHs Odepta CebMon KoHTMHEHT-2 (7 mnpg py6.). Odepta MTC-3 (10 mnpa pyb.). Ocdepta YMMO-
3 (3 mnpa pyO.). MoraweHre HoBocnbupck-31004 (1,5 mnpa py6.). MorawenHue CKB-BaHk- 1
(1 mMnpg py6.).

[eHeXHbIN pbIHOK

21 nioHsa Ynnata 1/3 HOC3a | kBaptan 2010 T.

22 VIoHA LB pa3mecTnT naTUHeenbHble 6e33an0roBble KPeamTbI

23 nioHA BaHKM LoNXHbI BEpHYTb MUHGDUHY 7 Mnpg pyo.

25 nioHs Ynnata akuw3os v HOMW

28 nioHn LLb pa3mecTT Ge33anorosble KpeanTbl CPOKOM Ha TpY Mecsila
28 nioHn Hanor Ha npuObInb

29 nioHn LB pa3mecTnT naTUHenenbHble 6e33anoroBble KpeamTbl
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KANEHAAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obepTbI Bbinyck Bbinycka, odepThl, npepiayuier cTaBKa odepTbl /
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
MockommepubaHk-3 5000 100 15,0 1,0 16 nekabps 2010
Poccenbxo3baHk-7 5000 100 13,95 6,9 16 mioHsa 2011
17.06.10

BTE-JTn3nHr @unHaHCc-3 5000 100 14,0 7,50 14 mioHs 2011

BTE-NMn3nHr OunHaHc-4 5000 100 14,0 7,50 14 mioHs 2011
18.06.10 OrKk-3, 1 3000 100 7,75 7,75 16 nekabps 2010

MBPP-5 5000 100 15,0 8,25 19 nekabps 2011

Meyen-2 5000 100 8,4 8,5 20 nioHa 2011
21.06.10

Pycckoe mope-1 2000 100 18,0 10,0 20 mioHa 2011

PenKan-3 4000 100 25,0 12,5 17 vioHs 2011

MpoToH-OurHaHC- 1 1000 100 16,0 9,0 12 mioHsa 2012
22.06.10

CTpovIMOHTax- 1 1200 100 0,1 - 15 mioHa 2011

JNIK Ypancm6-1 2 700 100 18,0 - 29 nekabps 2010
23.06.10

Homoc-6aHk-9 5000 100 15,0 7,0 22 vioHsa 2011

CeabMon KOHTUHEHT-2 7 000 100 7,8 9,25 14 mioHsa 2012
24.06.10 MTC-3 10 000 100 8,7 - -

YMIMO-3 3000 100 18,0 10,0 14 mioHs 2012

Mpynna Arpokom- 1 1500 100 13,0 10,0 24 pexkabpsa 2010

OunnocC-1 2 000 100 13,5 - -
25.06.10

Monunnact-1 1000 100 19,0 19,0 21 moHs 2011

tOHUTann- 1 1500 100 18,0 - -
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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, 0.0 243 105.22 3.70 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 35.3 100.30 30 000 99.75 100.30 9.33 4.60 2.37 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 0.2 100.04 743 4.78 0.02 aBToONpoM
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 12.0 478 88.50 85.00 92.00 13.91 0.06 0.83 aBTONpOM
AsTomMup®-2 2000 R 0.10,  23.06.10 23.06.10 0.3 TOproBnst
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 102.5 98.00 1 98.00 99.49 8.76 2.07 4.27 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.09.10 15.09.20 124.8 95.37 159773 97.50 99.49 8.61 217 4.95 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 41 99.00 /A3/BBB (buHaHCbI
AMKK 406 900 R 870, 01.08.10 01.02.12 19.9 101.47 102.00 109.01 7.96 2.16 141 /A3/BBB (buHaHCb!
AMKK 506 2200 R 7.35 15.07.10 15.10.12 284 99.55 96.00 7.84 1.84 1.58 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 49.7 98.18 96.01 8.33 1.88 2.50 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 741 98.75 | 0.40 523 97.70 98.40 8.26 1.94 3.44 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.09.10 15.03.14] 15.06.18 46.0 974 97.05 129 000 96.71 99.00 9.04 1.98 2.49 /A3/BBB (puHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 812 97.22 96.00 97.70 8.51 194 | 343 JA3/BBB (UHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.1212 7.0 30.7 101.85 | 0.04 102.00 102.40 12.18 7.83 0.45 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 16.6 100.50 10 100.00 100.50 7.64 3.92 121 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13] 23.0 40.6 100.06 100.00 100.50 8.29 411 161 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13/ 16.0 39.7 10715 | 0.25 16 859 107.00 107.40 8.09 6.54 1.10 B+// cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 24.0 418 108.54 108.05 109.00 9.13 6.36 1.62 B+// cbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 15.2 100.01 | 0.01 95.01 101.00 14.43 6.98 1.01 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 101 meTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 24.9 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 9.6 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 343 100.10 750 100.05 100.74 7.1 3.86 2.46 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 34.3 100.15 5980 99.75 100.74 7.69 3.86 2.46 BB+// TpaHcnopT
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 105 95.00 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 19 TOproBNst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 16.0 34.3 100.70 19 000 100.60 100.80 7.63 4.01 1.18 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 2.0 13.6 101.01 2.04 5.25 0.14 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 8.0 32.1 101.21 3.10 545 3.70 0.61 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11/ 4.0 10.7 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 8.4 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 12.8 118.85 1175 2.00 1.88 4.20 0.93 notpe6. Tos
BalukupaH3s 1500 R 8.30 10.09.10 09.03.11 8.9 aHepreTMka
BalwHedTb-01 15000 R 12500 22.06.10 21.12.12] 13.12.16, 31.0 791 107.85 | 0.35 558 360 107.40 107.80 9.12 5.78 1.95 cbipbe
BalHedTb-02 15000 R 12500 22.06.10 21.12.12] 13.12.16, 31.0 79.1 107.60 | 0.10 390 602 107.10 107.78 9.23 5.79 1.95 cbipbe
BalwHedTb-03 20000 R 1250 22.06.10 21.12.12] 13.12.16/ 31.0 79.1 107.85 | 0.38 686 462 107.45 107.78 9.12 5.78 1.95 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12, 9.0 20.6 105.54 105.30 109.99 8.62 8.03 0.62 meTannyprus
BuHGaHK-2 1000 R 10500 27.10.10  05.05.11) 29.04.13 11.0 35.0 /B2/B- GaHku
BaroHmau 2 1000 R 1550  16.06.10 15.12.10 6.1 79.59 83.04 9.71 0.25 MaLUMHOCTP.
BB/ MM 206 3000 R 9.000 16.06.10 15.12.10 6.1 101.12 6.80 4.44 0.45 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13] 3.0 329 102.40 101.50 103.50 3.50 7.30 0.21 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 362.2 2.07 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 2.0 324 100.90 100.55 100.90 7.14 6.18 0.16 B-l/ TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 37.7 103.96 104.10 104.69 7.93 4.44 248 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 13.0 49.5 109.05 | 0.05 60 000 109.25 6.41 6.95 0.92 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 56 100.00 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 56 101.40 1379 100.30 545 4.18 0.44 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 9.0 39.2 105.30 8000 103.20 105.40 4.59 2.84 0.68 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110, 141112 5.0 294 102.85 | 0.96 100.00 102.50 6.94 6.79 0.41 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11) 07.03.13, 9.0 33.2 102.60 | 1.10 2 102.01 102.60 8.75 6.08 0.66 B3/ (buHaHCbI
BTb - 5 06 15000 R 740  22.07.10 17.10.13 40.7 98.90 1.40 74277 98.90 98.99 8.01 1.87 2.74 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 1.0 73.8 100.80 248 000 100.80 100.99 2.92 3.28 0.08 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.700 16.06.10  20.12.11] 10.12.14, 18.0 54.6 103.02 7.68 2.35 1.30 BBB/Baa1/BBB | GaHku
BTBb 6O-01 5000 R 760  18.06.10 15.03.13 33.5 99.43 8.07 191 2.28 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  18.06.10 15.03.13 33.5 99.37 8.09 191 2.28 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  18.06.10 15.03.13 33.5 99.56 8.01 1.90 2.28 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 15.9 105.95 165 000 105.95 106.00 6.76 541 1.15 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  14.02.11) 05.02.13 8.0 32.2 1.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13] 12.0 36.0 100.25 3.01 6.02 313 0.91 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 3.0 449 101.76 | 0.32 4 101.42 101.75 2.60 5.81 0.21 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 5.0 53.5 101.45 3913 101.45 6.17 241 0.39 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 1.0 61.6 100.79 | 0.09 155 000 100.65 342 3.46 0.08 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 750 14.09.10  17.06.10/ 07.06.16, 0.0 72.8 100.41 655 026 100.50 100.70 1.86 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10  17.06.10/ 07.06.16, 0.0 72.8 100.70 240738 100.10 100.80 1.86 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 6.0 78.7 101.65 | 0.15 20571 101.50 101.65 6.27 2.38 0.45 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 26.0 74.0 114.80 28 986 114.70 114.80 7.08 6.41 1.69 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11)  09.04.19. 10.0 107.3 109.05 23300 109.20 109.35 5.52 7.64 0.78 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  29.06.10  28.06.11) 24.06.14  13.0 49.0 121.80 257 853 121.90 122.05 5.63 1.02 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12 0.0 24.7 112.10 975 112.10 112.35 5.84 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 16.6 101.20 5000 101.00 101.35 6.16 345 124 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723  18.08.10 12.02.14 446 99.48 97.00 100.40 7.53 3.62 2.99 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 75 100.71 499 000 99.00 5.99 3.52 0.57 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 418 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 16.1 5.01 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 5.0 29.5 101.28 1.01 5.60 4.31 0.42 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110 221112 6.0 297 95.00 /Baa3/BB GaHku
asnpomHedTs BO-5 10000 R 715  12.10.10 09.04.13 343 98.86 98.01 99.20 7.74 3.61 2.39 cbipbe
asnpomHedTs 5O-6 10000 R 715  12.10.10 09.04.13 34.3 99.03 40 000 98.00 99.20 7.67 3.60 2.39 Cbipbe
[A3®OuH 01 5000 R 18.00  10.08.10 08.02.11 79 100.00 1009 025 99.96 100.05 18.66 8.98 0.52 aBToONpoM
eHepKomn1 2000 R 12000 22.06.10  30.06.10/ 21.06.11 0.0 124 aHepreTMka

MmapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11 12.6 101.80 | 0.23 30 066 101.80 102.00 6.38 3.97 0.92 /Baa3/BBB- 3HepreTMka
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 3.0 9.2 53.00 6.01 99.99 992.35 0.94 0.02 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 8.0 32.6 | 101.80 101.60 102.00 6.50 4.51 0.62 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 3.0 825 | 10215 | 0.15 1 100.05 102.15 6.94 7.32 0.26 BB/ MalLLMHOCTP.
roc 02 1500 R 12000  26.10.10 23.04.13 34.8 92.50 85.00 100.00 15.91 6.47 2.1 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 23.8 | 100.00 118 100.00 101.50 7.74 3.79 1.14 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.0712 13.0 @ 254 | 108.19 107.60 110.00 7.16 6.91 0.94 Tenekom
[BTr-¢ 01 1000 R 1450  03.08.10 03.08.10 1.6 27.70 15.50 39.90 26.10 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13, 2.0 37.6 12.01 8.52 15.50 60.20 TpaHcnopt
[rk-01 5000 R 1050 10.09.10  18.03.11/ 08.03.13, 9.0 33.2 23.01 aHepreTMka
[xendchCul1 2000 R 500 21.10.10 20.10.11 16.4 99.77 4.01 100.00 5.24 2.50 1.25 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 9.2 100.10 | 0.10 149 340 100.00 101.45 9.28 4.61 0.67 TOproBnst
JMLIEEHTPo61 1150 R 850  06.12.10 26.05.15 60.2 87.50 6080 87.50 88.50 12.27 4.90 3.62 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 0.8 95.00 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16, 17.0 | 77.5 | 104.90 10 000 104.50 114.51 6.71 4.99 127 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 10.3 | 100.80 = 0.80 1805 100.00 101.00 3.46 1.08 0.81 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 150 | 101.00 200 101.00 3.34 1.02 117 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 4.01  17.06.10 12.06.14 486 AAA/Aaa/AAA | BaHki
EBPP 0506n 5000 R 421 14.07.10 09.04.14 46.5 99.85 99.55 100.50 4.32 1.05 3.38 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.03.20 34.0 @ 118.6 = 98.50 314190 98.65 99.00 10.11 4.68 2.23 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.0320 34.0 @ 118.6 = 99.00 @ 035 53453 98.20 99.00 9.89 4.66 224 B+/B1/B meTannyprus
EBpokom®K3 3000 R 16.00  18.06.10 18.06.10 0.1 IC/ (huHaHCh!
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 9.1 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 4.0 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 22.0 21.01 aHepreTMka
XKenpopun-1 1500 R 18.000  30.11.10 30.11.10 5.6 101.00 (pUHaHCbI
XKenpopun-2 2500 R 1200  21.10.10 19.04.12 225 97.17 91.00 100.20 14.24 6.16 147 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 27.6 | 100.00 90.01 13.40 6.48 1.75 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 2.0 115 4.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 171 101.20 5300 101.20 101.35 7.31 3.99 125 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 6.0 36.2 | 102.40 105700 102.30 102.35 5.72 5.28 0.46 B/Ba3/ GaHku
3eHuT 6061 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 1.0 49.2 | 100.70 100 100.60 100.70 245 743 0.06 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11) 07.04.13 100 @342 @ 10092 0.12 1415 100.80 100.95 6.72 3.92 0.75 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 12.0 aBToNpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14, 1.0 492 | 100.18 490 098 100.18 100.31 4.42 3.78 0.06 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11  02.06.16, 120 = 726 | 110.90 2009 110.20 110.90 6.86 8.30 0.89 1/BB- TOproBnst
Wunpom 02 1000 R 13.000 15.07.10 15.07.10 1.0 49.76 36.02 47.99 13.03 MeTannyprus
WHnpom 03 1300 R 9.50  17.11.10 18.05.11 11.2 48.83 35.00 50.99 142.21 9.70 0.37 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 17.7 | 104.00 = 0.01 665 103.65 104.25 14.08 8.03 1.18 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 31 100.66 100.31 101.20 6.12 4.33 0.24 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 1550  02.12.10 28.11.13! 42.1 101.15 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11  20.11.12) 120 & 29.6 | 100.00 153 970 100.00 100.35 10.37 5.14 0.84 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 31 100.50 aBTonpom
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 39.5 TOproBnst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 129 | 101.00 2 100.70 101.49 17.03 4.44 0.45 XUMUS
KMB-BaHk2 3400 R 11.00,  01.12.10 30.11.11 17.8 4.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  16.09.10 15.03.12 21.3 | 101.37 99.75 102.15 11.40 5.90 143 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 1.0 131 21.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 20.3 | 108.10 179 107.01 108.10 11.59 3.81 1.33 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 9.80 18.08.10 15.02.12 20.3 99.50 98.00 101.00 10.52 2.46 1.40 /ICCC+ TOProBnst
Kocmoc®uH1 2000 R 17.000 17.06.10  01.07.10/ 16.06.11 1.0 122 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 126 | 103.79 7.76 5.52 0.89 [/Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 21.07.10 21.07.10 1.2 100.10 23408 100.10 6.82 3.91 0.09 JHepreTMka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 8.7 100.35 | 0.20 335 100.15 100.35 8.43 4.37 0.64 XAMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 358 | 101.50 100 277 101.22 101.50 14.40 3.56 1.65 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  21.06.10 07.12.12 302 | 103.72 13.83 3.80 1.14 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 19.7 | 101.50 15000 101.50 7.67 4.20 1.40 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 224 99.52 100.00 100.85 8.47 4.02 1.60 aHepreTuka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13 8.0 38.1 102.55 15520 102.25 102.99 9.27 6.56 0.57 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 1.0 131 24.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 180 10149 085 3650 100.80 101.49 6.12 3.49 1.35 BBB-/Baa2/BBB- | cbipbe
ITykoindo6n 6000 R 740  09.12.10 05.12.13 423 | 10024 @ 0.26 100.00 100.49 745 3.68 291 BBB-/Baa2/BBB-  Cbipbe
JykoinBO01 5000 R 13.35  09.08.10 06.08.12 26.1 112.41 112.00 113.70 7413 5.92 1.75 BBB-/Baa2/BBB- | cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 26.1 111.76 112.00 113.69 745 5.96 174 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 26.1 111.94 112.00 113.00 7.36 5.95 1.74 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO04 5000 R 13.35  09.08.10 06.08.12 26.1 112.10 112.00 113.69 7.28 5.94 1.75 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO05 5000 R 13.35  09.08.10 06.08.12 26.1 112.12 112.00 112.98 7.27 5.94 1.75 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 9200 17.06.10 13.12.12 304 | 102.33 8.32 4.48 2.03 cbipbe
TykoitnBO07 5000 R 920 17.06.10 13.12.12 304 | 102.53 8.22 4.47 2.03 cbipbe
TykoitnBO18 5000 R 1350  22.06.10 22.06.10 0.2 100.23 2 99.76 100.23 1.34 1343 0.02 BBB-/Baa2/BBB- | cbipbe
JlykoiinbO19 5000 R 1350  22.06.10 22.06.10 0.2 100.15 17 000 0.02 5.14 13.44 0.02 BBB-/Baa2/BBB-  cbipbe
Tykoitnb020 5000 R 1350  22.06.10 22.06.10 0.2 100.18 | 0.28 11078 0.02 100.20 3.70 13.44 0.02 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10, 28.03.11 0.0 95 102.00 168 102.00 102.54 9.39 meTannyprus
Martut® 02 5000 R 820 24.09.10 23.03.12 21.6 | 100.50 @ 0.05 20997 100.35 100.70 8.04 4.07 1.54 TOProBAst
Martonus-1 1000 R 19.000 22.07.10 22.07.10 12 6.00 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11 6.0 17.8 | 100.06 100.26 102.28 107.23 5.48 0.23 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 01.07.10 04.04.11] 28.03.13 10.0 | 339 & 100.91 100.00 101.25 7.40 2.10 0.72 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 4.0 34.8 | 103.48 101.50 5.31 3.61 0.34 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14, 9.0 451 101.64 2.55 101.65 7.00 4.61 0.66 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15000 17.06.10  21.06.10/ 12.06.14, 0.0 486 | 100.34 745 0.02 B+/B1/ (pUHaHCbI

MIM-Baxk 6O-01 5000 R 1275 02.12.10 29.11.12 299 | 110.00 36 005 107.00 110.00 8.35 578 2.02 BB/Ba2/B+ GaHku
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MexTpomb-1 3000 R 1325 29.06.10 311210, 03.01.18 7.0 92.0 4.00 B/B1/BB- GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11 23.05.12 120 236 99.70 1300 18.41 99.70 11.36 5.50 0.84 TOproBnst
Meuen 206 5000 R 840 16.06.10  21.06.10/ 12.06.13 0.0 36.4 | 100.09 4.18 0.02 B1/ meTannyprus
Meuen 406 5000 R 19.000 29.07.10  30.07.12 21.07.16, 26.0 @743 | 118.83 118.28 119.19 9.38 3.99 1.64 /B1/ meTannyprus
Meuen 506 5000 R 1250 20.07.10  18.10.12] 09.10.18 29.0 & 101.3 = 106.69 = 0.10 4620 106.29 106.70 9.59 2.92 1.86 B1/ MeTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.120 17.0 @ 293 = 105.01 | 0.01 144 277 104.75 105.90 8.82 5.94 122 B1/ MeTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 334 99.04 5466 99.11 100.15 10.41 4.91 2.19 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 34.8 99.76 99.50 100.30 10.08 4.87 2.30 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 3.0 20.6 4.01 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250  08.07.10 21.10.10/ 01.10.15 4.0 64.5 3.01 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22,0710 29.07.10/ 17.07.14, 1.0 498 | 101.13 3.01 102.80 1.95 3.33 0.12 [/Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 149 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12, 07.02.13] 21.0 = 323 | 109.30 107.00 109.50 7.38 6.16 141 notpeb. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 142 2547 245 27.10 32.31 281.84 2398 0.25 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 1.0 374 58.38 57.00 95.00 13.67 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 2.0 26.0 | 101.35 | 0.35 2320 100.00 101.00 8.96 9.35 0.13 notpe6. Tos.
MKB 0306n 2000 R 1500  16.06.10 16.06.10 0.0 100.33 745 B-/B1/ GaHku
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 9.1 105.32 104.80 108.00 7.64 710 0.66 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 271010  05.05.11/ 25.04.12 11.0 | 227 | 100.43 99.50 103.00 7.92 4.22 0.80 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 2.0 26.1 101.60 1 101.00 101.60 4.83 7.85 0.16 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10  19.10.11) 08.04.15 16.0 = 586 & 100.05 0.05 10220 99.95 100.05 9.74 4.84 1.16 B-/B1/ GaHku
MMK BO-01 5000 R 945 18.11.10 221110/ 15.11.12 5.0 29.5 | 101.70 2000 101.70 101.80 5.30 4.63 0.42 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 16.06.10 16.12.11) 121212 18.0 & 304 | 103.56 7.26 4.67 1.28 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 341 99.50 | 0.15 99.20 99.99 8.00 3.83 2.36 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 3.0 32.9 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 1.0 25.0 41.00 2.00 80.00 12.16 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.3 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 15.0 (puHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 48.7 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11  16.04.15 10.0 = 589 | 100.82 100.50 101.74 12.07 6.41 0.74 B3/ GaHku
MOPE- 01 1000 R 15,50  03.08.10 03.08.10 1.6 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 8.2 GaHku
Mockomub-3 5000 R 15000 16.06.10  17.06.10/ 12.06.13 0.0 36.4 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12 4.0 222 47.60 5.20 90.00 744.45 0.01 0.04 TOproBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 24.7 92.50 10 457 93.00 93.97 17.95 5.01 0.82 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 1.2 93.00 75 93.00 95.00 21.75 6.47 0.73 yenyru
Mocobnp-2 4000 R 20.000 24.09.10 26.03.11 95 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 306 /icc TpaHcnopT
MocaHepro1 5000 R 1250 14.09.10 13.09.11 152 | 107.20 106.70 107.50 6.48 5.81 1.09 1/BB- aHepreTMKa
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 21.0 = 69.1 100.08 95.02 110.05 7.65 3.81 1.49 1/BB- JHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14) 30.0 = 542 | 105.23 102.81 105.50 7.98 4.86 2.08 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 24 101.63 100.60 105.50 3.07 5.62 0.19 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 14.0 @ 379 @ 101.31 100.20 102.48 7.73 2.22 1.02 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 149 | 100.50 96.24 105.00 7.74 3.99 1.09 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 23.6 83.01 aHepreTMKa
MPCK Ora 2 6000 R 1750 31.08.10 01.09.11/ 26.08.14, 15.0 @ 51.1 110.82 | 0.12 23872 110.70 110.82 8.02 7.87 1.02 JHepreTuka
MTC 01 10000 R 7.00  21.10.10 17.10.13 40.7 96.09 90.01 99.99 8.53 3.63 2.76 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.1 98.05 97.25 99.75 8.37 3.94 4.08 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 0.0 97.3 | 100.35 754 263 100.35 100.50 4.32 0.02 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14 11.0 = 476 | 109.50 100 109.30 109.50 5.79 15.26 0.88 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.0710 26.07.12 19.07.16 260 742 @ 11315 0.10 271445 112.81 113.15 7.26 12.56 1.66 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 21.7 75.03 75.02 30.92 6.64 124 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 30.1 104.08 100.00 8.06 4.67 2.09 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 289 | 10725  0.10 34000 107.16 108.50 7.50 5.00 2.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.1 100.26 98.80 100.40 7.78 3.85 2.28 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14, 1.0 49.3 | 100.68 9141 100.55 100.65 2.90 743 0.07 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.2 102.00 3 102.00 102.30 6.50 4.64 0.61 BB-/Ba3/ GaHku
HOMOC 98 5000 R 15000 18.06.10  23.06.10/ 14.06.13/ 0.0 36.5 | 100.24 7.46 0.02 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 105 95.00 1 95.00 97.00 2272 7.87 0.67 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 10.7 | 101.90 5.00 9.38 5.63 0.78 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 19.11.10/ 16.05.12, 5.0 234 98.98 3.01 5.46 1.51 0.41 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.04.13 18.0 @ 346 | 103.00 6.00 12.08 7.26 118 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 0.7 100.22 | 0.18 41648 100.22 100.24 3.62 3.92 0.05 aHepreTuka
OrkK-3 06 3000 R 7.75 101210  17.06.10/ 09.12.11 0.0 18.1 JHepreTMka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 14 102.02 100.01 -4.91 5.96 0.12 /Ba3/ aHepreTMka
OrkK-5 60-2 2000 R 12200 27.07.10 27.07.10 14 101.58 100.01 -1.43 5.99 0.12 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 15.7 | 106.33 = 0.03 106.50 108.50 7.14 5.74 113 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 225 99.78 92.51 751 3.62 1.62 aHepreTMka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 0.8 41.00 35.00 47.00 19.46 clx
OM3 - 6 06 1600 R 13.00 03.12.10  09.06.11' 31.05.13 12.0 = 36.0 | 101.00 90.01 105.00 12.02 6.42 0.85 //B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 14.7 | 100.00 100.21 13.37 6.48 0.99 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 173 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010 29.04.11 24.04.13 11.0 = 348 | 100.00 71101 100.35 100.68 10.16 4.99 0.77 B3/ GaHku
MepBobank1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 1.0 126 101.01 100.10 100.40 8.29 0.06 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 1.0 129 | 101.37 100.40 100.80 7.07 0.07 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 18.06.10 191212 211214 31.0 @ 550 | 107.94 9.35 5.92 1.94 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10 22.08.12/ 2.0 266 | 101.95 101.70 101.98 3.36 7.06 0.19 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 21.08.10 24.0211] 22.08.12, 8.0 266 | 105.65 30 000 105.55 105.87 6.30 7.07 0.62 /Ba3/B+ GaHku
Monunnact1 1000 R 19.000 21.12.10 21.06.11 124 99.06 50.00 19.10 9.56 0.82 XUMUS
Mpomcs6-05 4500 R 775  19.11.10 18.05.12 234 | 10047 7600 100.25 100.46 7.62 3.85 1.69 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 16.3 70.76 42.52 99.00 29.40 0.01 1.04 MalLLMHOCTP.

MpomTp0306 5000 R 18.00 28.07.10 28.01.11 24.07.13 8.0 378 70.00 68.00 70.00 110.42 12.82 0.27 MaLLKHOCTP.
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoTexk®un1 5000 R 1200 03.11.10 02.11.11 16.8 Toproena
MpoToH®MH1 1000 R 9.000 141210 22.06.10 12.06.12, 0.0 243 95.00 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 9.8 4.01 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 156 | 101.00 = 0.50 100.00 102.00 16.68 8.39 1.00 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 213 99.90 90.01 17.74 8.48 1.30 clx
Paarynsind4 3000 R 17000 241110 02.06.11] 22.05.13 120 357 & 100.01 91.00 104.00 17.28 8.48 0.79 clx
Pasrynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 5.0 40.9 3.00 c/x
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13 18.0 & 422 | 109.10 10 108.80 109.10 7.01 6.17 1.30 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 22,0710 28.07.10, 21.07.11 1.0 134 103.00  1.00 10 000 98.01 104.00 9.20 0.13 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 4.0 22.0 | 103.20 | 0.55 89 103.24 103.50 11.02 10.57 0.30 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210  18.06.10/ 06.06.12 0.0 241 100.10 1006 100.09 100.15 6.19 0.01 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 55 99.90 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 30.1 105.00 81002 104.31 105.00 7.29 4.46 2.12 BBB/Baa1/BBB | TpaHcnopt
PXX0-0606n 10000 R 7.35 10.11.10 10.11.10 49 101.29 59728 101.29 4.14 3.62 0.39 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 29.2 | 101.00 3000 100.01 101.50 721 373 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 129 | 10285  0.13 100 102.60 5.76 4.12 0.94 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 0100 171110 191110/ 13.11.13 5.0 416 | 100.24 97.00 100.00 0.05 0.43 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 453 | 124.00 157 237 124.00 124.14 7.63 6.03 2.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 66.1 100.02 96.00 101.10 7.94 3.89 4.18 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 18.0 @ 108.6 = 112.00 100 111.75 112.00 6.14 6.63 1.28 BBB/Baa1/BBB | TpaHcnopT
PX[-1306n 15000 R 1146 09.09.10 06.03.14 453 | 103.84 103.90 104.02 10.44 5.50 2.77 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 58.6 | 105.24 104.90 105.40 9.90 5.24 3.48 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284 28.06.10 261212  20.06.16, 31.0 & 732 | 107.06 106.98 107.50 9.84 5.98 1.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11  05.06.17 12.0 = 84.9 | 108.50 562 081 108.20 108.63 5.51 6.58 0.91 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02  26.07.10 240713, 16.07.18 38.0 = 984 | 111.40 111.00 111.43 8.92 5.83 2.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14  15.07.19, 50.0 = 110.6 @ 114.23 114.02 114.54 9.18 5.77 2.95 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11  08.07.24 14.0 @ 171.2 @ 108.32 108.00 108.54 5.70 6.22 0.97 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15] 16.01.25 57.0 @ 177.6 10512 @ 0.12 102 000 104.68 105.18 7.78 4.27 3.53 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11  06.11.13 11.0 = 413 | 104.80 181042 104.65 104.98 6.27 5.74 0.84 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 12000 041110 16.05.11 07.11.14 11.0 535 = 10499 @ 041 252 248 104.65 104.99 6.05 5.73 0.84 BBB+/Baa3/BB+ | GaHku
Poccenxb 10 5000 R 9.00 11.08.10 10.02.13] 29.01.20 32.0 | 117.2 = 102.01 50 001 102.01 104.00 8.27 4.40 2.18 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 32.0 & 117.2 @ 102.00 159 001 103.00 104.00 8.27 4.40 218 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 18.08.10 16.02.11 8.2 101.85 105 000 100.52 102.15 513 1.92 0.63 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14] 09.02.17, 450 & 81.0 | 104.45 800 104.00 104.45 7.96 4.42 2.90 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11,  27.09.17 16.0 = 88.7 | 106.67 6.16 5.38 1.16 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 18.0 & 102.9 @ 100.00 341 13.90 6.73 122 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210  17.06.10/ 05.06.18 0.0 97.1 100.20 99.75 101.00 343 0.01 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 30.0 = 114.6 = 105.22 105.25 106.00 7.83 4.79 2.07 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 30.0 = 114.6 @ 105.34 105.25 106.00 7.77 4.78 2.07 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10, 08.07.10  17.07.10/ 08.07.10 1.0 0.8 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 19 98.00 18 860 98.00 98.20 22.66 4.25 0.13 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 21.8 notpe6. ToB.
PycMope 06 2000 R 18.000 17.06.10  21.06.10/ 14.06.12, 0.0 243 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 59 100.85 101.50 107.00 11.47 6.43 0.44 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 29 102.62 30 000 101.45 3.46 747 0.23 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 8.0 101.94 102.10 7.77 5.26 0.58 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 4.0 154 99.74 18.01 8.32 3.90 0.26 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12, 4.0 223 | 102.30 10 102.00 102.40 6.60 6.82 0.33 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 9.0 20.8 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 9.0 154 95.36 93.01 98.99 18.32 5.78 0.63 MalLLKHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 484 50.06 211 98.00 36.47 9.96 2.25 MalLLKHOCTP.
CB-®uHaHc! 1500 R 1.000 21.06.10, 25.06.10 18.06.12 0.0 245 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.0511 5.0 114 97.00 npou3BoACTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 103 | 102.73 2.00 13.15 3.88 0.70 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11 18.09.12 15.0 & 27.5 | 108.48 12 650 108.42 108.75 6.98 6.44 1.10 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 325 | 10450 @ 0.10 114 662 104.30 104.40 8.00 4.65 218 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 325 | 104.40 3319 104.30 104.40 8.04 4.66 218 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  29.06.10 27.03.12 21.7 54.21 3.24 98.33 61.79 4.83 0.94 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 35.7 13.00 5878 8.30 12.00 159.84 15.35 0.71 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10 17.07.13, 1.0 37.6 | 100.01 758 100.01 100.20 6.69 3.84 0.10 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 85 100.90 100.55 6.85 2.12 0.44 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 180 10115 115 100.03 7.23 2.00 1.03 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 35.7 | 100.04 99.50 102.99 7.54 1.62 220 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.08.10  09.08.11/ 24.07.19, 14.0 = 110.9 @ 107.46 106.80 7.02 2.7 1.01 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.06.10/ 17.07.12, 0.0 254 | 100.60 260 100.30 100.59 8.92 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14) 10.10.19, 53.0 & 1135 11040 050 79509 110.33 110.63 10.70 6.10 3.09 meTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19, 53.0 & 1135  110.70 = 0.70 175101 110.40 110.70 10.62 6.08 3.09 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 31 101.35 65417 100.90 101.50 4.36 4.80 0.24 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 14.0 = 383 | 105.00 4400 101.25 5.05 4.51 1.04 BB/ Tenekom
CUBYPXona1 1500 R 1047 04.11.10 01.11.12 29.0 | 101.95 100.00 103.90 9.76 5.12 1.96 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 1.2 98.25 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 8.0 50.8 99.00 1 99.00 108.99 11.70 5.04 0.60 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13 2.0 38.1 101.50 | 0.50 240 101.16 102.99 6.00 8.60 0.14 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 46.4 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 46.7 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.2 | 104.44 10 000 104.31 104.85 8.06 4.66 2.23 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14 26.0 506 & 113.95 0.34 65003 113.69 114.00 7.78 6.46 1.74 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 04.1212] 241116, 300 @ 785 @ 11030 = 0.05 114175 110.20 110.45 7.93 5.65 2.05 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 17.700  21.09.10 21.09.10 33 103.00 696 103.00 103.50 6.24 8.57 0.25 B-/B3/ Tenekom
CKBb-6aHk BO-04 2000 R 980 081210 121211/ 05.06.13 18.0 & 36.2 | 100.20 100.00 100.40 9.80 4.88 1.30 B-/B2/ GaHku
CKB-6aHk 1 1000 R 16.00 24.06.10 24.06.10 0.3 100.93 4.01 -18.74 4.26 0.03 B-/B2/ GaHku
COPYC KAM2 1500 R 08.07.10 05.04.12 22.0 TOproBnst
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
C1Wupyctpt 1000 R 08.07.10 07.07.11 129 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.3 93.90 9354 93.22 93.90 12.23 4.51 1.67 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 344 63.06 26.11 100.00 30.34 6.72 1.87 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11] 15.02.12 8.0 20.3 99.00 0.10 703 99.00 99.10 17.19 7.81 0.56 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 3.0 27.0 102.60 1.00 102.90 5.12 8.26 0.22 B3/ GaHku
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 23.3 95.32 55.00 99.00 15.10 6.12 1.52 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 29.0 100.05 95.00 100.00 8.39 4.1 2.02 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 1.7 104.55 | 0.60 102.19 105.50 8.14 6.20 0.86 B2/ GaHku
Tardonab 5 2000 R 11.000 220910 29.03.11 21.03.12 100 215 101.85 23769 101.80 102.15 8.43 5.38 0.70 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10  07.03.11] 26.02.13 9.0 32.9 101.90 | 0.05 18 400 101.60 102.20 8.33 5.48 0.64 B2/ GaHku
TardoHab 7 1000 R 1375  18.06.10 231210/ 14.1212 6.0 304 102.51 8.49 6.69 0.45 B2/ GaHku
TB3 03 1000 R 10.000  18.06.10 18.06.10 0.1 MalLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 210 @ 455 @ 100.42 100.00 10200 | 837 422 | 151 aHepreTuka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 130 @ 492 109.88 109.71 110.10 712 7.1 0.90 3HepreTMka
TrK-10 061 3000 R 760  17.06.10 17.06.10 0.1 aHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 2.0 32.2 JHepreTuka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 3.0 14.7 102.72 102.08 103.00 4.44 8.74 0.22 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 23.9 aHepreTMka
TrK-6MHB-1 2000 R 1050 24.08.10 28.02.11) 21.02.12] 9.0 20.5 101.77 12243 101.20 101.76 7.88 2.57 0.64 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 23.2 aHepreTuka
TepHa-® 02 1500 R 1.00  05.11.10 04.11.11 16.9 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 115 56.00 15.01 97.00 99.77 6.23 0.46 TOproBnst
TexHukonb® 3000 R 17.000 09.09.10  31.08.10/ 07.03.12, 3.0 21.0 101.00 695 100.03 101.10 8.39 0.27 NpoM3BOACTBO
TMK-03 obn 5000 R 980  17.08.10 15.02.11 8.2 101.49 101.28 101.90 7.59 4.82 0.60 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 59 50.00 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 5.0 40.9 103.05 | 0.05 2500 103.00 103.50 8.02 8.20 0.36 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 329 104.62 | 0.62 2000 104.40 104.92 7.1 4.53 222 BB+/Ba2/ TpaHcnopT
TpaHcKoHT2 3000 R 8.80 09.12.10 04.06.15 60.5 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12, 6.0 243 104.50 8000 104.55 105.00 5.54 7.16 0.49 /Ba1/BB GaHku
TpaHcKpend 5000 R 10.30.  08.07.10 07.07.11 129 103.60 150 000 103.51 103.90 6.83 4.96 0.93 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 46.7 98.98 95.00 102.95 8.75 4.16 3.06 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11 2.0 8.0 100.48 99.90 100.45 4.92 4.22 0.17 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 60.0 = 108.5  104.48 101.76 105.50 8.58 9.31 3.81 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22) 17.08.10 17.08.10 21 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 21.8 101.80 5450 101.70 101.80 7.74 4.26 1.55 aHepreTMka
YIMK-YaMo1 3000 R 825  31.08.10 28.02.12 20.8 MeTannyprus
YMMO 3 3000 R 18.000 17.06.10 24.06.10/ 14.06.12 0.0 243 100.37 8.94 0.03 MaLUMHOCTP.
YpanBar3¢2 3000 R 11,50 05.10.10 05.10.10 37 95.01 MalLLMHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10  23.06.10/ 29.12.10, 0.0 6.6 100.40 8.94 0.02 B+// (buHaHCbI
YpancublK2 5000 R 1450  22.07.10 21.07.11 134 105.00 598 105.00 105.14 9.80 6.89 0.91 B+// (buHaHCbI
Ypancu6lK3 1500 R 1750  26.08.10  01.09.10/ 23.02.12 3.0 20.6 102.50 21233 100.05 109.50 4.23 8.51 0.20 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 19.4 108.50 105.00 112.00 10.83 7.58 1.26 B+// (buHaHCb!
Ypancu6Ks 3000 R 1425 220710 20.01.11] 19.01.12 7.0 19.4 102.71 102.35 103.50 9.67 6.92 0.52 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 16.3 103.80 1500 103.15 104.03 714 4.83 1.19 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 255 107.65 200 107.65 108.00 7.88 547 1.7 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 58.6 100.24 90.00 9.13 4.48 3.63 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110  09.11.11 01.11.12 17.0 @ 290 104.26 103.50 104.89 7.55 5.16 123 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 173 102.12 4.01 8.21 513 0.83 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 21.2 101.30 1.30 3661 99.00 101.60 7.22 4.18 0.89 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 341 100.00 5.01 101.25 8.32 3.74 2.16 BB-//B+ Tenekom
®CK EQC-02 7000 R 825  22.06.10 22.06.10 0.2 100.20 100.07 101.30 -2.03 411 0.02 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30. 07.10.10 06.10.11 15.9 101.30 50 000 101.25 102.00 6.34 3.59 1.18 /Baa2/BBB JHepreTMka
XaHTMaHbark-02 3000 R 785 151210 16.06.11 12.06.13 120 364 /Ba3/B+ GaHku
XK® Bahk-3 3000 R 750  17.06.10 16.09.10 31 100.34 6.29 1.86 0.24 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 4.0 16.1 103.20 102.00 102.65 4.04 3.38 0.32 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011 17.04.13 160 @ 346 99.18 2 100.00 100.83 9.09 2.05 117 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12] 23.04.15 230 @ 59.1 100.87 100.90 101.70 8.71 2.22 1.59 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825 13.10.10 13.10.10 4.0 99.90 15.54 100.00 8.69 4.12 0.30 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11, 1.0 131 100.00 22.01 100.00 6.69 4.99 0.11 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14, 1.0 49.0 101.18 100.50 7.88 0.05 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 14.7 101.99 101.11 6.84 4.55 0.74 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 1.7 104.03 104.00 104.40 8.46 6.11 0.86 notpe6. ToB.
YTn3 0106 3000 R 9.50/  16.06.10: 16.06.10 0.0 100.07 -14.21 473 0.00 JoTo3BaH/ npou3BoACTBO
YTM3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 4.0 59.0 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212 18.0 @ 30.1 104.89 149 62372 104.27 104.75 13.12 7.84 121 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 124 TOproBnst
JitptOHPPA01 2000 R 17.06.10 16.12.10 6.1 TpaHcnopT
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 1.0 129 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 113 2.01 aHepreTMKa
OHeprLieHT 3000 R 25.00/ 08.07.10 08.07.10 0.8 13.99 3 6.05 14.99 89.59 JHepreTMka
FOHUMMnK 01 2000 R 14000  07.09.10 06.09.11 149 100.00 notpe6. ToB.
tOHUTaiin-01 1500 R 18.000 23.06.10  25.06.10 22.06.11 0.0 124 99.98 15.17 8.98 0.02 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.10 211011, 17.10.12 160 @ 285 104.39 7.72 2.63 117 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 285 107.66 8.02 2.64 1.92 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 23.8 99.98 99.00 100.50 8.17 3.99 1.7 /B1/B Tenekom
t0Taiip-® 03 2000 R 14000 14.12.10 14.12.10 6.1 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 29.06.10 26.03.13 33.8 100.01 0.01 56 529 100.00 13.09 3.12 2.06 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 29.06.10 26.03.13 33.8 100.90 8449 100.01 102.00 12.67 3.09 2.07 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 211 101.80 103.20 103.75 9.26 5.04 1.37 BB/ 3HepreTMka




Fixed Income Daily 17.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
FOCYAAPTCBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 56 100.54 100.40 6.92 3.98 0.43 [Ba1/BB+ MyHULMNanbHbI
Bonrorp061 700 R 9.00/ 17.06.10: 17.06.10 0.1 1/BB- MyHULMNanbHbIi
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 233 99.32 98.01 8.43 3.89 1.14 1/BB- MyHULMNanbHbIi
BonrorpO69 2000 R 8.75  08.12.10 04.06.14 48.3 100.59 436 000 100.00 100.55 8.14 4.34 2.54 //BB- MyHULMNanbHbIA
BopoHex063 500 R 1025  28.06.10 27.06.11 126 102.34 100.70 103.97 7.7 4.99 0.80 MyHULMNaNbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 54 100.52 99.98 101.00 4.87 219 0.26 B MyHULMNanbHbIA
VipkO6n31-5 2200 R 7.70.  25.06.10 26.10.11 16.6 105.00 = 4.00 1 98.00 100.20 0.49 245 0.68 B MyHULMNANbHbIA
VpkO6n31-6 3800 R 920 15.08.10 221112 29.7 101.30 3129 101.20 8.29 3.04 113 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 14.7 102.00 13 99.00 102.00 6.20 2.05 0.87 BB-// MyHULMNaNbHbIA
KanyxO6n-3 1000 R 9.05  02.09.10 29.11.12 29.9 100.11 1 100.50 102.00 9.18 2.25 1.81 BB-// MyHULMNAnbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 36.9 101.91 102.00 102.20 8.64 2.50 1.06 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 23.2 102.38 99.00 102.20 7.92 477 1.14 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 1.7 106.02 180 106.01 106.60 7.16 4.48 0.47 BB-// MyHULANanbHbIi
Kapenus 2 1000 R 767 141010 14.04.11 10.1 | 100.48 99.56 109.98 7.01 3.81 0.61 BB-// MYHALVMNATbHbIR
KOMM 68 06 700 R 1050 14.10.10 14.10.10 4.0 101.95 99.01 4.52 5.16 0.32 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 41.9 100.00 97.01 100.00 8.33 4.54 244 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 66.6 92.25 92.01 97.00 8.90 4.08 371 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.06.10 14.12.12 304 94.80 32.76 3.68 1.28 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 29.2 105.35 105.01 105.70 7.35 2.70 1.29 BB+/Ba2/BB+
leH06n-206 800 R 1401 08.12.10 08.12.10 59 104.74 103.00 4.02 6.67 0.46 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 545 | 114.25 110.00 115.50 8.24 5.35 3.37 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 6.5 102.69 102.15 103.20 4.86 4.86 0.48 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 49.9 101.00 =~ 0.01 3500 100.25 101.00 7.39 3.93 3.24 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 15 100.48 2097 100.43 101.20 4.04 3.95 0.12 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.00 24.06.10 24.06.15 61.2 99.90 1 100.07 100.88 7.61 3.99 3.81 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 24.8 102.85 87 000 102.75 103.17 6.59 3.88 1.74 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 146.0 = 93.59 1301 93.00 93.59 7.90 4.29 742 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 85.2 98.65 700 840 98.65 98.70 7.74 4.07 5.15 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.000 18.06.10 18.12.11 184 103.50 = 0.50 5.63 3.85 1.32 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 271 102.41 102.40 102.80 6.71 3.94 1.92 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.00 22.09.10 22.09.16 76.4 98.79 98.84 100.00 7.72 4.08 4.65 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 1.7 104.80 = 035 5 104.20 104.45 4.95 240 0.88 BBB/Baa1/BBB | MyHULynanbHbii
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 36.1 121.86 60 121.86 122.50 6.98 3.10 2.34 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 485 | 123.09 | 0.19 117 106 123.00 123.50 7.08 3.07 2.98 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 425 | 12450 23 360 124.50 125.50 721 3.04 2.67 BBB/Baa1/BBB | MyHuULnanbHbIi
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 10.3 | 101.30 25964 101.00 101.30 7.50 4.43 0.76 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 46.7 96.40 193 012 96.82 96.95 9.34 4.14 3.05 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 36.4 | 100.25 30 100.75 101.89 9.06 4.48 1.80 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 21.3 | 11219 112.10 113.00 7.90 747 1.10 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 164 | 100.17 100.00 100.90 7.73 3.96 0.82 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 29.5 | 100.04 98.11 104.00 8.15 4.09 125 B+/oTo3BaH/ MyHULMNANbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 7.3 101.18 1133 791 4.14 1.50 0.56 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 19.4 110.98 365 960 109.95 112.00 4.80 2.67 1.39 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12.00°  30.06.10 27.03.13 33.9 11615 |+ 0.15 1 115.05 115.50 6.18 2.60 225 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 129 BBB/Baa1/BBB  |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 285 | 111.70 8763 421 111.20 112.17 6.04 2.52 1.96 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 50.9 119.04 = 0.1 61182 118.80 119.04 6.81 5.03 3.17 BBB/Baa1/BBB |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 15.7 10648 = 0.27 1841834 105.30 106.70 4.80 4.68 1.16 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 54.2 104.74 150 000 104.50 104.85 6.96 3.86 3.58 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 31.8 10245 = 0.15 2 102.25 102.45 6.21 3.61 2.23 BBB/Baa1/BBB |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 25.9 101.90 520 002 101.90 102.65 5.97 3.48 1.86 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 29.0 99.86 50 000 99.51 100.00 6.05 6.01 2.09 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10.  14.07.10 11.07.12 25.2 100.34 705 000 100.45 100.75 6.06 1.52 1.83 BBB/Baa1/BBB |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 54.9 11750 = 025 20001 117.10 117.50 6.84 2.38 3.38 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.000 11.08.10 08.08.12 26.2 102.00 6700 103.00 103.75 6.57 3.91 1.23 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 1.0 100.65 @ 0.03 1003 992 100.50 100.60 1.7 4.95 0.08 BBB/Baa1/BBB |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 99.9 99.50 1238 042 98.74 101.10 7.30 4.01 3.84 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 T4.7 99.20 4200 99.20 100.00 7.01 1.88 4.37 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 241121 139.3 1 99.90 5600 98.90 99.98 7.30 212 6.86 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 106.7 = 70.13 698 955 70.10 72.00 7.72 5.50 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3122 | 94.50 2167 051 94.00 95.49 7.52 3.64 10.79 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 99.2 94.21 4611495 94.00 94.37 6.89 3.70 5.62 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 55 101.08 100.90 7.37 4.84 0.42 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  09.09.10 09.09.10 29 100.40 200 100.41 5.20 1.69 0.22 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760  12.08.10 11.08.11 141 100.20 5000 99.21 7.62 1.89 1.03 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98/  23.06.10 20.06.12! 245 98.47 8.04 1.77 1.73 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.30 24.06.10 19.12.13 428 102.50 12515 102.50 102.69 7.57 2.26 1.19 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 13.08.10 10.05.13 35.3 115.23 114.01 117.00 7.94 3.25 1.96 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 344 101.00 10 99.75 101.00 7.56 1.96 1.56 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 26.08.10 26.05.11 11.5 | 100.61 100.70 101.70 8.16 2.18 0.66 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00  26.06.10 26.12.11 18.6 99.50 99.51 99.93 7.65 3.51 0.90 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 7.000 17.06.10 17.12.12 305 B MyHULaNanbHbli
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 42.0 108.29 106.75 109.49 8.16 3.14 1.60 B MyHUL@NanbHbIi
Yomypus-2 1500 R 840  17.07.10 15.07.12 254 100.74 250 000 99.70 100.75 8.16 413 1.75 /Bat/ MyHULMNanbHbIA
Yysawwms-05 1000 R 785 04.12.10 05.06.11 11.8 99.96 99.00 101.30 8.04 3.92 0.88 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 224 98.40 96.01 100.00 8.49 1.90 1.58 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 36.2 101.20 18 98.01 101.20 8.86 2.32 2.08 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  22.07.10 17.04.14 46.7 100.00 = 065 16 775 100.00 100.20 8.03 1.94 219 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75  24.06.10 19.09.13 39.7 104.85 6470 104.85 105.03 7.90 2.32 2.13 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.3 99.84 6150 100.00 100.25 6.86 3.25 0.59 BB-// MyHULMNANbHbIA

ApO6n-09 3000 R 850/ 19.08.10 16.05.13 355 | 100.30 8.40 21 221 BB-// MyHULMNanbHbI




Fixed Income Daily 17.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

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

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-10 250 § 825  28.06.10 28.06.10 04 | 100.18 3.16 412 0.04 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 12.3 | 10249 6.67 451 0.92 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 30.1 | 105.05 7.95 4.88 215 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 247 | 102.20 7.02 4.01 1.78 BB/Ba1/B+ GaHkmn
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.13 12.0 | 368 & 103.49 5.69 447 0.94 BB/Ba1/B+ BaHku
Alfa-Bank-15 2258 863  09.1210 09.12.10 09.12.15 6.0 | 66.8 & 100.10 | 0.02 8.39 431 0.46 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 57.9 | 99.25 8.19 4.03 3.82 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 21.0 @ 815 | 98.22 9.79 4.40 149 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 51.7 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 539 | 103.84 7.83 421 3.60 B+/Ba3/B+ Chblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 55 | 102.06 270 361 0.44 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 87 | 101.50 4.02 6.16 0.70 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 354 | 103.60 5.97 3.54 259 BBB-/Baat/ GaHku
BoM-15 300§ 750 25.41.1C) 25.11.1C  25.11.1E) 50 | 663 | 9942 8.83 3.77 0.43 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 57.7 | 98.92 6.97 3.39 3.93 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 84.0 = 9744 7.28 349 5.37 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 227 | 9715 12.62 2.28 0.77 (bMHaHCbI
Credit Europe Bank-13 300 $ 775 20.11.10 20.05.13 357 | 100.17 7.68 3.87 257 [Ba3/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 46 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 522 | 10374 6.36 3.56 3.60 BBB/A3/BBB GaHku
Eurochem12 300§ 788 21.09.10 21.09.12 276 | 10246 @ 0.08 6.68 384 2.02 BB//BB Xumus
Evraz-13 1050 § 888  24.10.10 24.04.13 348 | 102.39 7.92 433 246 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 658 | 98.25 8.66 4.20 4.24 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 95.7 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 354 /Caal/D Cblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 35 | 101.70 1.68 767 0.28 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 5.1 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.4 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 30.3 | 103.18 3.18 442 232 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 295 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 330 | 11115 065 5.16 4.33 2.35 BBB/Baa1/BBB |cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 411 | 103.62 5.29 6.35 295 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 378 | 102.62 3.60 219 2.83 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 344 | 10581 5.10 347 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.10 31.07.13 38.1 | 106.90 5.09 351 272 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 450 | 103.04 4.08 4.88 3.35 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13 31.07.10 31.07.14 50.2 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 53.3 | 103.09 451 5.20 3.82 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 604 | 104.33 4.81 5.63 434 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 56.5 = 113.78 3.19 714 391 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 221110 22.11.16 784 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 824 99.05 5.23 5.18 5.67 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 89.9 = 99.76 5.40 5.45 5.92 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 933 | 102.97 6.01 6.42 5.97 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.10.10 11.04.18 952 | 108.39 6.75 3.76 575 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 230 | 107.8 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 117.3 | 10242 6.34 3.52 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51]  07.09.10 07.03.22 142.8 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 47.0 | 290.6 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 330.8 | 98.50 742 370 | 11.38 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 20 | 100.25 4.90 3.26 0.16 /Baa3/BB GaHku
Gazprombank-11 300 § 797 15.12.10 15.06.11 122 | 103.06 4.80 3.87 0.96 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.06.10 28.06.13 37.0 | 104.07 6.44 381 259 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 64.2 | 100.20 6.45 324 434 /Baa3/BB GaHku
Gazstream-13 647 § 5.63 220710 22.07.13 37.8 | 101.35 5.15 2.78 2.76 BBB/Baa1/BBB |cbipbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 12.3 | 104.39 6.46 5.27 0.91 [Ba3/B+ BaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 144 | 100.16 11.56 5.87 1.01 /Ba3/B+ GaHku
11B-10-2 200 € 9.00  06.07.10 06.07.10 0.7 97.69 50.74 9.21 0.05 B/B1/BB- GaHku
11B-13 200 § 11.00  15.08.10 15.02.13 325 | 91.00 15.21 6.04 212 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 53 TOproBns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 12.3 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 0.9 99.83 | 0.02 11.15 451 0.07 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 16.7 | 86.75 20.78 5.33 1.18 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 227 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 535 | 104.34 5.25 3.06 379 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 85.0 | 100.72 6.23 3.16 5.57 | BBB-/Baa2/BBB-  cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 1143 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1458 | 97.22 7.00 342 809 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.09.10  10.03.11  10.03.16 9.0 | 69.8 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 134 | 103.31 6.56 472 1.00 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 9.3 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 16.1 | 104.20 3.12 6.19 1.25 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.10 20.10.16 77.3 | 102.00 4.63 4.96 5.30 BBB/Baa1/BBB MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 40 | 101.71 3.1 412 0.33 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.07.10 28.01.12 19.7 | 103.64 5.61 3.86 147 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 225 | 106.71 | 0.00 5.44 5.62 1.51 B/B1/ XuMus
NKNH-15 200 § 850 220610 221210 221215 6.0 | 672 B/B1/ XuMms
NMTP-12 300 § 7.00  17.11.10 17.06.12 234 | 101.81 5.98 344 177 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.06.10 17.12.12 305 | 10528 @ 0.22 439 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 65.1 = 9743 | 0.21 9.37 449 412 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 16.0 & 77.3 | 101.25 | 0.64 8.73 4.82 1.23 BB-/Ba3/ (UHaHCbI

OAK-10 200 § 10.00  08.07.10 08.07.10 0.8 MatumHocTp.
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PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

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

MIH KynoHa | odiepThl | noraw | ocpT  noraw obneM, wr nokynka | npojaxa | ogpT | noraw | Tekyw | TeT FIM/S
EBPOOBJIUTALN
ProbusinessBank-10 3000R 9.75/  09.07.10 09.07.10 0.8 B-ll (hMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 21 100.56 9.00 6.22 0.17 Bl (bMHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 15.7 TOproBns
Promsvyazbank-10 200 § 850, 04.10.10 04.10.10 3.7 101.44 = 046 3.50 8.38 0.30 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875  20.10.10 20.10.11 164 | 102.61 6.68 4.26 1.25 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 236 | 101.56 8.73 4.74 1.73 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 150713 130 375 | 110.96 0.59 4.84 1.01 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 602 | 110.38 = 0.08 10.04 578 3.68 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 12.50  31.07.10 31.01.18 929 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 236 | 98.39 8.41 3.81 1.76 /B1/B+ Cblpbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 340 | 9850 16593 | 6599 | 048 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 127 | 98.88 14.20 6.57 0.93 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.07.10 01.07.12 249 | 102.25 7.78 4.40 1.77 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-1( 350 § 6.88  29.11.1C 29.11.1C 56 | 102.0¢ 2.32 3.37 0.45 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 228 | 105.85 2.98 5.92 1.79 BBB/Baat/ GaHkun
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 355 | 105.56 5.10 3.40 261 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.10 25.03.13 338 | 99.20 7.82 3.78 242 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 436 | 10541 5.44 3.38 3.06 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 486 | 111.38 5.76 4.04 3.37 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 150 = 763 | 98.97 7.83 3.52 147 BBB/Baat/ BaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 842 = 98.88 6.50 3.18 5.50 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 96.8 | 106.75 6.64 363 5.94 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 8.7 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 59.3 = 96.85 435 1.87 439 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 98.7 | 13748 5.26 4.00 5.65 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1202 | 96.97 5.40 258 7.62 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.06.10 24.06.28 2195 | 168.53 6.32 3.78 9.01 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 241.0 | 112.36 28299 602 541 3.34 5.69 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 7.50,  07.10.10 07.10.10 38 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.10 29.06.10 0.5 99.75 14.87 425 0.04 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 108 | 99.44 9.28 4.34 0.83 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.06.10 16.12.10 16.1215 6.0 | 67.0 | 96.14 17.22 4.62 0.44 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 787 | 96.75 11.54 5.04 4.54 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 828 = 98.62 5.99 2.94 5.49 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 172 | 103.71 322 2.86 1.35 BaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 355 | 105.37 449 3.08 264 GaHkun
Sberbank-13-2 500 § 6.47  02.07.10 02.07.13 371 | 105.38 4.56 3.07 268 GaHkun
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 56.7 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 380 | 106.39 742 458 259 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 46.8 | 104.88 7.75 4.41 317 B+/Ba3/BB- Chlpbe
SeverstalTrans-10 CLN 175§ 850/ 22.06.10 22.06.10 0.2 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770, 24.10.1C 24.04.11 104 BB/ Tenekom
SINEK-15 250 § 770 03.08.10 03.08.15 62.5 | 100.80 7.51 3.82 4.07 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 76 | 103.30 343 430 0.59 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 19.9 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 0.6 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 136 | 103.52 6.68 4.83 1.02 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 133 | 102.85 417 3.34 1.02 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 276 | 102.10 5.13 3.00 207 | BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 334 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 564 | 99.20 6.45 3.15 388 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 74.2 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 823 | 97.12 717 341 526 = BBB-/Baa2/BBB-  cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 943 | 10225  0.65 748 3.85 564 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 1173 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 5.9 Ternexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 86.3 = 94.88 12.54 5.54 4.54 B1/ GaHkun
TransCreditBank-11 350 § 9.00  23.06.10 25.06.11 125 | 10422 @ 0.02 470 4.32 0.94 /Ba1/BB GaHkun
Transneft-12 500 $ 6.10,  27.06.10 27.06.12 248 | 10375 | 0.02 4.16 2.94 1.86 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 248 | 103.65 3.50 2.60 1.88 /Baa1/BBB cbipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 383 | 107.82 4.98 3.57 273 /Baa1/BBB Cblpbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 453 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 992 | 114.87 6.33 379 5.82 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.09.10 06.09.12 271 B-/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.06.10 30.12.11 188 | 106.82 = 0.37 7.24 5.62 1.34 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 173 | 10271 | 074 6.11 8.08 1.30 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11  04.06.13 120 362 /B1/B Ternexom
Vimpelcom-11 300§ 838  22.10.10 22.10.11 16.5 | 106.13 3.68 3.95 1.27 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 350 | 104.88 6.48 3.99 2.52 [Ba2/BB+ Ternexom
Vimpelcom-16 600 § 825 23.11.10 23.05.16 72.3 | 103.32 7.54 3.99 4.64 /Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 9.13  30.10.10 30.04.18 95.9 | 106.50 7.99 428 5.58 [Ba2/BB+ Ternexom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 85.6 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 644 | 99.62 6.28 3.1 439 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 16.1 | 104.93 3.65 3.57 1.25 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 127 | 105.13 3.14 7.85 0.95 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 289 | 102.95 5.27 3.21 217 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 299 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 56.5 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.10 04.03.15 574 | 99.75 6.52 3.24 3.94 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 69.0 | 101.02 4.00 421 4.99 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 36.0 | 968 & 103.15 5.70 3.33 264 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020710 020715 02.07.35 61.0 3049 | 99.21 6.44 3.15 4.15 BBB/Baa1/BBB  |6aHku
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TurpaH OraHecsH, hovhannisyan@uralsib.ru
HukwuTa LLBen, shvedne@uralsib.ru
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Hacrosawumn GlonneTteHb npefHasHayeH WCKIIOYNTENBHO Anf MHMOPMALMOHHBIX Liener. Hu npu Kakmx oOCTOATENbCTBAX OH He [LOMKEH WCMOonb30BaThCs UK
paccMaTpMBaThCA Kak odepTa unn npeffioxeHvie fenatb opepTbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obin NOArOTOBMEH C MAKCMManbHOM TLLATENbHOCTbIO,
YPAJICVIB He faet HUKaKMX NPSIMbIX U KOCBEHHBIX 3aBEPEHUIN Ui FaPaHTUIA B OTHOLLIEHUM AOCTOBEPHOCTM U MOSIHOTLI BKIOYEHHOW B BlonneTeHb MHdopmaumnn. Hu
YPAJICWB, HM areHTbl KOMMaHUM nnn achunmMpoBaHHble LA He HeCyT HUKAKOW OTBETCTBEHHOCTM 3a NloOble MPsSiMble WM KOCBEHHbIE YObITKM OT MCMOMNb30BaHMs
HacTosLLero GlonneTeHs MM Cofepallencs B HeM nHdopmaummn. Bee npasa Ha GionneteHb npuHagnexat OO0 «YPAJICUB KanuTan», n coaepXallascs B HeMm
NHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMCbMeHHoro pa3pelueHns. © YPANICKB Kanutan 2010
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