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Wsm., 6.n. pbIX Ha Mofy4YyeHWe rocrapaHTuii no Kpegutam Obinyv opobpeHbl MexBeaoMCTBEHHOW
6.0. 3Hay. 3ajeH  3amec.  YTD komuccmen («KommepcaHmy). Kaxnoln komnaHum MoxeT ObiTe NpegocTaBneHo obecne-
Russia 30 - UST 10 3410 (103)  (451) YeHue Mo KpeguTam Ha obuyto cymmy Ao 5 mnpg py6. HanomHum, 4yto oba amuTeHTa
EMBI + Spread 346,1 (1092) (3784) BKITHOYEHbI B MEepBOHAYasnbHbIA CMMCOK cMcTeMoobpasyoLmx opraHm3aumii. o Hawemy
ITRAXX HY 693,5 (778,3) MHeHuto, ansa AMNK «OlO», okasaBluerocs B COCTOSHUM fedponTa no ABYM BbiMyckam

obnurauui, rocnoagaepxka cenvac 6onee Heobxoguma, Tem 6onee yto Pasrynsio B uio-
He yxxe BOB npegnocTtaBun kpeguTHble pecypckl Ha 6,2 mnpa pyo.

ABTOBA3 (NR), TA3 (NR), Connepc(NR) — poccwuiickne Bnactu cnegys 3anagHomy
npumepy paspabaTtbiBaloT NnporpamMMmy yTUnM3aumm cTapbliX aBTomobunen ¢ npegocras-
neHvem ux Bnagenblem Bayyepa Ha 50 ThiC. py6. Ana npuobpeTeHnss HOBOW MalLWHBbI,
cobpaHHon Ha Tepputopun Poccumn («Bedomocmuy»). laHHas nporpamma forkHa 3apa-
6oTtaTb yxe cHavana 2010 r. 1, no-HaleMy MHEHUIO, MOXeT CYLLEeCTBEHHO noaaepxaTtb
NPOAaXMN POCCUNCKNX aBTOMOOWMEN.
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< B ycnoBusx TekyLlen BONaTtuUbHOCTM LUEH Ha HedTb POCCUIACKME €BPOOBNUraLmm KavyecTBeH-
HbIX 3MUTEHTOB, B YacTHocTM Russia 30, Gazprombank 15, TransNeft 18, LUKOIL 17, VTB
18 n MTS 12, 6yayT AeMOHCTpUpOBaTh NOBbILLEHHYO BONATUINBHOCTb.

PybrieBble obnuraumm ka4yecTBeHHbIX 3MUTEHTOB, BKItodeHHbIe B cnucok PEMO LIB, npuenekatensHbI
[Ons nokynky npu cnpeze k ctakam PEMNO 6onee 500 6.n. Cpeaw Takmx obnurauun — PXKO-16, M op-
50, MNop-58, BTB-JIM3uHr-2, a takke MTC4, PycCt-8, JIK Ypancu6-2.

< MeHbLuen BoNaTunbLHOCTU Ha rnobanbHbIX pbiHkax ByayT noasepxeHbl eBpoobnuraumn HeBbl-
15 COKOW Aopaunm, TOpryroLmnecs ¢ LWMPOKUM cnpeioM K cyBepeHHol kpusoli (bonee 600 6.n.), B
yacTtHocTM Raspadskaya 12, Russian Standard Bank 10.
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Crparerusa

BHEWHMM PbIHOK

BaHKOBCKMM CEeKTOp BHOBb Bbi3blBaeT onaceHmA

PocTt onaceHuii oTHocuTenbHO nepcnekTuB 6aHkoBckoro cektopa CLUA cran
OfHOWM M3 Hanbornee BaXHbIX MPUYUH CHMDKEHUSI KOTUPOBOK HA aMeEPUKaHCKOM
pblHKE akuuii. MNageHne OCHOBHbLIX MHOEKCOB NPOAOIKaNoch BTOPOW AEHb Noa-
psi4 U NO UToram JHs1 cocTaBumo YyTb 6onee 1%. Ha BantoTHOM 1 CbipbeBOM
pblHKaX TEHAEHLMUN NOHEeAENbHUKA TaKKe COXPaHUMMCBL: AoNnnap eLle HeCKOSb-
KO YKpenuricsl no OTHOLUEHWIO K €BPO, a LieHa HedTu cHusunack ewe Ha 1,5%.

[aBneHne Ha GaHKOBCKME aKuMW OKasblBana BHOBb PacrpOCTPaHMBLLASCS WH-
dopmauma o BoamoxHoM GaHkpoTcTBe GaHka CIT Group, KOTOpbI He cymen
cBOeBpeMeHHO onybnukoBaTtb pe3ynbTaTthl 3a Il kBapTan. Kpome Toro, B ony6-
nukoBaHHoMm BYepa pAoknage KoHtponbHom komwmccum Konrpecca CLUA
(Congressional Oversight Panel), oTmMeuyaeTcss YTO «TOKCUMYHbIE» aKTUBbI Ha
H6aHkoBCKkMx BanaHcax no-npexHemy npeAacTaBnsioT yrposy Ans hMHaHCOBOW
cuctembl CLUA. 3710 npexae Bcero oTHocuUTcs K Hebonblwumm 6aHkam, HeCyLLMM
MUnnMapgHble NoTepu KU3-3a HeBbIMNNaT Mo KpeguTam Ha KOMMEepYecKylo HeaBw-
XMMOCTb. Takas cuTyauusi co3gaeT npegnocbinkv Ofs CTPecc-TeCTUPOBaHWS
OaHHOWN KaTeropun OUHAHCOBbLIX UHCTUTYTOB. Pe3ynbTaTtom MOXeT cTaTb Heob-
XOOMMOCTb yBEnMYeHusl Kanutana, a ans aTtoro y Hebomnblumx 6aHKOB 3Hauu-
TENbHO MeHbLLE BO3MOXHOCTEN, YeM y KpynHbIX. CornacHo aHanuay, BbINOSHEH-
Homy komuccuen KoHrpecca, 20% HeGOMbLUMX aMepuKaHCKMx 6aHkoB He
oTBeYaloT HoBbIM TpeboBaHusam ®PC, a nx noTpebHOCTU B HOBOM KanuTane Ans
KOMMNeHcaumn noTepb No KpeamTam oueHuBaloTes B 21 Mnpa aonn.

MuHu-pannm Ha pbiHke UST

Ha coHe cHmXeHMs cnpoca Ha PUCKOBbIE aKTUBbI HA PbIHKE Ka3Hayewmckux ob-
nvraumn BYepa Habnwganock MUHWM-pannu. [JOXo4HOCTb AECATUNETHEN HOTHI
3a AeHb onyctunack Ha 11 6.n. oo YTM3,67%. C 6onblumMM ycnexoM npoLuen
ayKUMOH MO pasMeLleHuto TpexneTHux Bymar pekopaHbiM o6bemom 37 mnpa
ponn. Cnpoc npeBbicun npeanoxeHve B 2,89 pasa (Nyywwuin pesynbTaT Hbl-
HellHero roga Ans Gymar gaHHOW CPOYHOCTU) MPU BbICOKOW akTUBHOCTU Hepe-
3MOEHTOB, KOTOpble BbIKYNUM 62% amuccumn (MakcumarnbHbIi YPOBEHb C HOSAG-
ps npownoro roga). CerogHsa COCTOMTCA aykUMOH MO  pasMELLEHUIO
necaTuneTHux 6ymar o6bemom 23 mnpa gonn.

Copoc yBuaen 3KoOHOMUUYecKoe AHO

Buepa B nHTepsbio Reuters Ixopax Copoc 3assun, 4to akoHomumka CLUA yxe
JocTurna gHa v B TeKyLLeM KBapTare OH OXuaaeTt ee pocta bnarogaps Cctumy-
nvpylowum nporpammamM npasutensctea. pu atom, no mHeHunto Copoca, He-
06X0OAMMOCTb B HOBbIX AEHEXHbIX BIMBAHUSAX B aMEPUKaHCKY0 SKOHOMUKY OT-
cytctByeT. Pasgensetr nu Touky 3peHus Copoca KomMuTeT no OTKPbITbIM
pbiHkam ®PC, cTaHeT N3BECTHbIM YXKe CerogHs.

CerogHAWHMM geHb 60ratr Ha MakKpoCTaTUCTUKY

Ony6nukoBaHHas BYepa B CLUA makpocTaTucTMka BHOBb CBMUAETENbCTBOBana
O MNOMOXWUTENbHLIX TEHAEHUMAX B 3KOHOMMKe. B yacTHocTu, npoussBoauTens-
HoCTb TpyAa Bo |l kBapTane Bblpocna Ha pekopAHble 3a wecTb net 6,4% oTHo-
CUTENbHO YPOBHS rOAMYHOM AABHOCTM, B TO BPEMS Kak CTOMMOCTb paboyen cu-
nbl 32 AaHHbIN nNepuop cHusunacb Ha 5,8%, 4TO ykasblBaeT Ha CHWXeHWe
WHMALMOHHBIX PUCKOB.

14 4
13 4
12 4
114
10 4
94
8 4

U3meHenune kpuBon NDF ponn./py6. - LIBOR
YTM, %

—

T T 1

0 1 2 [iopauus, net 3

npea. feHb 1 Hepens 1 mecsy

Wcemoyruku: Bloomberg

12 ABrycra 2009 r.



Fixed Income Daily Ohvpmcws | KanuTAn

CerogHsa 6ynyT onybnuvkoBaHbl faHHble 0 ToproBoM GanaHce CLUA 3a utonb
(oxmpaeTcs, 4TO BCrneAcTBUE pocTa LieH Ha HeddTb OTpuLUaTenbHOE canbao Co-
cTaBuT 28,6 Mnpa fonn. npotus 26 Mnpa Aonn. B UOHE) 1 o0 aedumuute Goa-
XKeTa, KOTopbIi, Mo NporHo3am, BelpacteT co 102,8 mnpa gonn. B uioHe o 180
Mnpa gonn. B uone. NocnegHee MoXeT Bbi3BaTb HOBLIE OMACEHUs], YTO BracTu
nonayT Ha 3HAYMTENbHYK OEHEXHYH 3MUCCUIO Anst buHaHcupoBaHus Groa-
XeTHoro aeduumTa, a 3T0 MOXeT nokonebaTb YBEPEHHOCTb TEX, KTO CTaBUT Ha
yKpenneHve gonnapa.

HearpeccusHbie npogaxmu
B pocCcUMCKuX bymarax

Mpodaxu Ha pbiHKax AONTOB pasBMBAIOLLMXCS CTpaH BYepa NpoOorikuiuch -
cnpep uHaekca EMBI+ pacwmvpuncs go 362 6.n. (+14 6.n.).

Russia 30 He cmorna ygepaTbCs Ha YPOBHSIX Bbllle HOMUWHana — COEMNKA B
BbiNnycke npoxoaunu no ueHe 99,87 / 100%, 4to npumepHo Ha 70 6.n. Huxe,
yeM AHeM paHee. CyBepeHHbIn cnpe aoctur otmeTku 385 6.n. (+21 6.n.).

B kopnopaTuBHOM cermeHTe npeobnaganu npoAaBubl, HO arpeccuBHLIX MPO-
Jax He Habnoganoch (ucknioveHvem cran Bbeinyck Vimpelcom 18, nogelue-
BEBLUMIA NOYTU Ha 2 n.n.). Hambonee nukBmaHble Oymary noTepsinu 3a OeHb
B cpeaHeM Ha 25-80 6.n. npu cpegHewn ToproBon akTMBHOCTW. CknaabiBaeTcs
BreyaTtneHne, YTo Y4aCTHUKU pbiHKa XAyT 6onee YeTKnx CUrHanoB O COCTOSIHUK
3KOHOMUKM Ang onpefeneHvs ganbHenwux TpeHaoB. [1oBnmMaTe Ha AMHaAMUKY
KOTMPOBOK POCCUICKMX eBpoboHA0B MoryT nybnukyemble cerogHs B CLUA pan-
Hble 0 3anacax HedTV U HedTENPOOYKTOB, KOTOPblE OObLIMHO HamnpsiMylo BO3-
OENCTBYIOT Ha KOTMPOBKM HedpTu. OXnaaeTtcs, YTO CErogHAIHWMIA OTYEeT OTpa-
31T NpUpPOCT 3anacoB HedpTn Ha 1,0 MnH Gapp. U cHWXeHWe 3anacoB 6eH3nHa
Ha 1,2 mnH Gapp.

CmaHucnae boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pPbIHOK

Py6nb octancsa 6e3 noanepxku

Huuyto He npeaBewano peskoro ocrnabneHusa py6ns. Hanbonee nHTepec-
Hble COObITUSI MPOMCXOAUNN BYEpPA HA POCCUICKOM BankOTHOM PbIHKE, rae Kypc
pybnsi k BantoTHOW Kop3vHe LIB B yTpeHHMe 4Yacbl cHuauncsa cpasy Ha 63 ko-
nenkn oo 37,40 py6., Npu TOM YTO B CPABHEHUW C MPEAbISYLLUMMUN OHSIMU BHELLI-
HVMEe PbIHKM (CbIPbEBOW M BamntTHbIA) GblMM 4OCTATOYHO CMOKoWHbIMU. ObbeMm
COEenoK Kynnu-npogaxu BanoTbl NpeBbicun 5,5 mnpa gonn., 4To Ha 2 mnpa
OONM. BbllLE, YEM HaKaHyHe.

Haubonee BeposiTHass Bepcusi — HeYyCTONYMBOE paBHOBecUe pblHKa. [laxe
CHWXeHWe UeH Ha HedTb ewe Ha 1 gonn. o 72,7 ponn./6app. yxe nocne na-
OeHus pybns He obbsicHAeT HabmnogaBlIylOCA BYepa OUHAMUKY BarntoTHOrO
pbiHka. Hanbonee BeposATHbIM 06bACHEHMEM ocnabneHus pybns, no Hawemy
MHEHUIO, SBMNAETCH KPYMHas KMMEHTCKasi MOKynkKa BamnkoTbl, Hanpumep, Ans no-
raweHms oba3aTensCcTB NO BHELUHEMY [OMrY, YTO NMPUBESO K MacCOBOMY 3aKpbil-
TUIO KOPOTKUX MO3ULIMIA MO JoNnnapy. YUntbiBasi HU3KYH akTMBHOCTb Y4aCTHMKOB
pbIHKa, @ TaKkkKe TPaAMLMOHHYI0 HeonpeaeneHHOCTb B NpeAABEPUM OCEHHETO ne-
pvoga, naxe HebombLLUIOM NepeBec Cnpoca B CTOPOHY MHOCTPaHHOW BanoTbl MO-
XKET BbI3BaTb CyLLECTBEHHOE ocrnabneHvne pybns. 3acnyxuBaeT BHUMaHUA U v-
notesa, uanoxeHHas Bloomberg. Mo Bepcuu areHTCTBa, BanOTHbLIA PbIHOK
oTpearnpoBan Ha nybnukaumio gaHHbix no BB P® 3a Il kBapTan, koTopble oKa-
3an1cb HECKOMbKO XyXe oXuaaHui (cHmxkeHne Ha 10,9% no cpaBHEHWIO C Tem
e NepuoaoM NPOLLIIoro roa NpoTuB oxuaasLuerocs nageHus Ha 10,4%).
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®PC MoxeT 3apaTb HAaCTPOW BankTHOro pbiHKa. Mbl He uvckniovaem, 4To
yBenuyeHne BamntoTHbIX MO3MLMIA CBSI3aHO C OXWMAAHUEM CKOPOrO YXXECTOYEHUS
AeHexHon nonutnkn ®PC, KOTopoe, eCTeCTBEHHO, MpUBEAET K YKPenmneHuto
Aonnapa Ha MMUPOBbLIX pbiHKax. B aTom cnyvae oxuparolieecs KOMMIOHUKE Mo
utoram 3acegaHua ®PC CLUA okaxeT Ha pblHOK CyLLeCTBEHHOE BIUsIHME.

Koppexkuua pobpanaco po o6nuraummn

CouveTaHure Takux hakTopoB, kak ocrnabneHne Kypca pyonsl, CHUKEHWe LieH Ha
HedTb 1 NageHVe akumMii Bce-Takn NPUBESO K CHPKEHUIO KOTMPOBOK obnurauui,
KOTOpoe Moka oTpaxkaeT dpukcaumio Npubbinu. OaHaKo, ecnu AeidcTBre yKasaH-
HbIX (PAaKTOPOB NMPOLOIHKUTCS, LIEHOBasi KOPPEKLUMA Ha pbiHke pybneBbix o6nu-
raumMm MoxeT ycunuTbcs. OcoGeHHO onacHbIM MpefcTaBnsieTca cueHapuit
macLuTabHoro GercTea B BasntoTy, YTO NpUBEAET K COKpaLLeHWo pybrneBomn nmk-
BWOHOCTW, OCOGEHHO B Nepuog NpUBIVKatoLLUXCS HaNoroBbIX NiaTexen.

B nepBom 3LlenoHe BbINyckM NOTepsiny B LeHe B cpeaHeM nopsgka 30 6.n.
Xyxe pblHKa BbIrnsgenu bymaru, kotopble Haubonee cunbHO JOpOXanu B Mo-
cnegHve Heckomnbko Hepenb. K Takum Gymaram oTHocATCst Bbimycku MockBbl,
noTepsiBluMe B LeHe BYepa nopsaka 50—100 6.n. Takke B MUHYCE 3aKpbInUCb
6ymaru MasnpomHedTb-3 (-45 6.1.) 1 Faznpom-11 (-30 6.n.).

Bo BTOpoMm 3LuenoHe LeHoBas KOPPEKLUst 3aTPOHyna LUMPOKUIA cnekTp bymar, B
YacTHOCTU, TeNeKOMMYHMKaLMoHHbIe Bbinyckn MTC-4, A®K Cuctema-1, LleH-
Ten-5 3aBepunnn feHb YMEPEHHbIM CHUXeHUeM LeH — Ha 20-30 6.n. Obnura-
unn BbiMnenkoM-UHBECT-3 BbILLMM HA BTOPUYHbIV PbIHOK No ueHe 102,89% oT
HOMMWHana, 4YTo CooTBETCTBYET AoxoaHocTn YTP13,87%.

MepBUUYHbBbIN PbIHOK:
A®K «Cuctrema», MocaHepro

B Hawem ByepallHeM exeaHeBHOM o63ope Mbl nucanu o nnaHax APK «Cuc-
Tema» pasmecTuTb Ha pbiHke Bbinyck APK Cucrtema-2 o6bemom 20 mnpg py6.
B oduumanbHOM coobLLEHUN KOMMAHUK, pa3oCcnaHHOM MHBECTOpPaM, coaepa-
nacb cneaytowas gpasa: «the bonds ... will be callable in three years following
the sixth coupon payment». Kak okasanocb, cnoso «callable» B gaHHOM KOH-
TEeKCTe O3HayaeT Hanuuue onuumoHa «nyT» Ans gepxartenew Bymar, TO ecTb
npocto ocdhepTbl. Taknum obpasom, Beinyck APK Cuctema-2 Gyger nmeTb Tpex-
neTHIo odepTy, YTO AenaeT obpaitarowmecs obnuraumm MTC-5 (YTP13,45%
K odpepTe 26 utona 2012 r.) Hanbonee NOAXoAsALUM OPUEHTUPOM ANt OLEHKU
ero JoxogHoCcTU npu pasmelleHun. Micxoaa ms cnpepga espoobnurauun Sis-
tema 11 k kpuBow goxogHocten MTC, coctaenstowero 100 6.n., cnpasegnu-
Basi goxogHocTb Bbinycka A®K Cucrema-2 Haxogutcsa Ha ypoBHe YTP14,45%.
B cnyyae yxyglleHMs KOHBIOHKTYPbl Ha FNIOKaNbHOM pbIHKE (MPU3HaKM KOTOPON
Mbl Habno4anm yxxe Byepa), SMUTEHTY NPUAETCH NPEANOKUTb MPEMUIO.

MepcnekTuBbl pa3melleHnsa Gupxesbix obnuraumi MocaHepro (S&P: BB-) Ho-
MuHanom 2 mnpg py6. n cpokom obpallueHusa oguH rog npeacrtasnstoTca 6na-
ronpuATHLIMK, YTO CBHA3AHO Kak C BbICOKMM KayeCTBOM 3MMUTEHTa, Tak U C KO-
poTKOW Alopaumern npegnaraemblx 6ymar. Ha Haw B3rnsa, SMUTEHTY yaacTes
pasmeTuTb HoBble Bymarn B npegenax ob6bABMEHHOrO OPUEHTUPa MO CTaBKe
kynoHa 12-13% rogoBbix. HegaBHO B CeKTOpe 3NEKTPOIHEPreTMKN IMUTEHT
OrK-5 (Moody’s: Ba3) cymen pasmectutb GupxeBble 00nMrauum CpokOM Ha
rog no craeke 12,2% rogoBbiX, YTO CBUOETENLCTBYET O BbICOKOM CMPOCEe MHBE-
CTOPOB Ha KaYeCTBEHHbIE 0NN 3HEPTreTUYECKNX KOMMaHWUN.

Henuc lNopbigali, poryvajdv@uralsib.ru

[unarpamma JOXOAHOCTEIl «TENIEKOMOB»
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AdeHeXHbIN pbIHOK

Py6nb ocnabeBaer, HO NINKBMAHOCTb B HOpMe

CeropHsi Ha cyeTa 6aHKOB MOCTYNAT cpefcTBa, NpefocTaBneHHble LieHTpobaH-
KOM B npeppblgyline ABa AHSA B XoAde ayKUMOHOB Mo 6e33anoroBblM KpeauTam
ob6vemom 114,8 mnpa gonn. Buepa GaHku NpUBNEKNN NATUHEOENbHbIE KPeau-
Tol LIB Ha cymmy 44,3 mnpg py6. us npeanoxeHHblx 60 mnpa py6. no craeke
11,71% ropoBbix. CerogHst 6aHkn OOMmMKHbI BepHyTb LleHTpobaHky 45,6 mnpa
py0., 0QHaKO OTTOK 3TUX CPEACTB He NOBMUAET Ha NNKBUAHOCTb.

XoTsa cTaBkM Mex6aHKOBCKOrO pblHKa BYepa HEeCKONbKO MOAPOCHM, OHWM OcTa-
0TCA JOCTaTO4YHO HM3kMmK. CTtaBka MosPrime no ogHogHEBHbIM kpegutam no-
Bbicunacb Ha 5 6.n. go 6,38%. OcTaTkn Ha kopcyeTax KpeOWUTHbIX Y4pexaeHni
B LIb Bbipocnu Ha 48,5 mnpga py6. fo 471,8 mnpga py6., a Aeno3nTbl CHU3MNUCH
Ha 30 mnpg py6. un coctasunu 335,1 mnpg py6. O6bem onepaunin PEMNO c LIB
CYLLECTBEHHO YBENUYMIICA OTHOCUTENbHO Mpeabiayllen Ceccum M cocTaBun
142,7 mnpg py6. npotus 29,2 mnpa pyb. oHeM paHee. Bonbluas YacTb caenok
PEMNO - 108,5 mnpa py6. — npuwnacb Ha ogHOHeAenbHble kpeauTbl. O6bem
oaHogHeBHbIX PEMO Takke Bbipoc — Ha 5,4 mnpa py6. o 34,2 mnpa py6.

Buepa kypc pybns k gonnapy cHusuncs Ha 45 koneek 40 MUHMMAIbHOIO 3Ha-
YeHus 3a mecay — 32,26 py6./gonn. OcnabneHne pybns Oblno BbI3BAHO CHU-
XEeHueM ueH Ha HedTb, umpkynupyowmmm B CMU cnyxamu o geBanbBauumu
pybnsi u 6onee cyLlecTBEHHbIM, YeM OXuaanock, nageHvem BBIM P® no wnto-
ram Il kaptana 2009 r. MockonbKy LeHbl Ha HeTb CErOAHS CHUXAKOTCH, Mbl
oXuaaem paneHelnwero ocnabnexHus pybns, ogHako B Gnvkanlien nepcnekTu-
BE €ero CTOMMOCTb OCTaHeTCsl B npefernax kopugopa OuBanioTHOW KOP3WHBI,
BEPXHSIA rpaHuMua kotoporo coctasnsieT 41 py6. Buepa ctoumocTs GrBantoTHOM
Kop3uHbl gocturna 38,23 pyo.

AnHamuka Tpe6osanHun LB Kk 6aHkam

3aponmkeHHocTb 6aHkoB nepeg LIB, mnpg pyo.
Tekywun MakcumanbHbIv

ypoBeHb ypoBeHb U3meHeHue
11.08.2009 27.01.2009

OpHOfHEBHbIE KPEANTHI 0,03 531 (5,28)
JlombapaHble KpeanTb! 51,1 34,7 16,4
Mpoune kpeanTbl 565 448 118
Bea3sanorosble kpeauThb! 548 1835 (1287)
PEMNO 142 763 (621)
Wroro 1307 3087 (1779)

UemouHuku: Bark Poccuu

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

MTC(BB/BA2/BB+)

CunbHbie pe3ynbTrartsl 3a Il keapran no US GAAP

CyllecTBeHHOe yny4lleHue Bcex nokasarternen oTHocutenbHo | kBapTana.
Buepa MTC onybnuvkoBana cunbHble pe3ynbTathl 3a Il kBapTan, KoTopble noa-
TBEPAUNM YCTONUYMBOCTb CEKTOpa MOOMINBHONM CBSI3W K KPU3UCHBIM SIBIEHUSIM B
3KOHOMMKe. Bbipyyka komnaHumn Bodpocna Ha 11,8% oTHocuTenbHo | kBapTana
2009 r. go 2 mnpAa gonn. (u cokpatunack Ha 23,3% oTHocuTenbHo Il kBapTana
2008 r.). OIBDA ysenuuunacb Ha 14,7% po 953,8 mnH gonn. (-29,3% oTHocu-
TenbHo |l kBapTana 2008 r.), 4to npeanonaraet pocT HopMbl OIBDA Ha 1,2 n.n.
C YpOBHS npeAplagywiero keaptana go 47,2% (o Il ksaptane 2008 r. 6bino
51,2%). Yny4lweHune nokasatenen obycrnoBneHo KOMNIeKcoM hakTopos, B TOM
yucne ysenuyeHvem aboHeHTKoNn 6asbl, pocToMm Tpadumka, B TOM YMCIle Ce30H-
HbIM, POCTOM MCMOSIb30BaHWS AOMOMHUTENBbHBIX YCMYr U YKpenneHneM Haumo-
HanbHbIX BantoT. Yucras npubeins MTC coctaBuna 563 mnH gonn. (Bkniovas
Joxof OT KypcoBbIX pasHuu B pa3mepe 197,6 mnH gonn.), B TO BpeMsi Kak B |
kBapTane 6bin 3adukcmpoBaH yobITok B pa3mepe 57,7 mnH gonn. CHuxeHue
uncton npubbinu otHocuteneHo |l kBaptana 2008 r. coctaBuno 14,6%, npu
TOM 4TO pYybnb (Ha Poccuio npuxogutcs okono 78% Beipyydkun MTC) nogeluesen
3a 9TOT Nepuoa Ha 27% OTHOCMTENbHO gonnapa.

[donroBas Harpy3ka CHU3unacb, ogHaKo A0 KOHUa roga cCHoBa BbipacTeT.
Ha koHeu Il keaptana obwwun gonr MTC coctasnsan 4,6 mnpa AOMM., U3 HUX
1,48 Mnpa [onn. NpUXOAUNNCE Ha KPaTKOCPOYHblE 3aMMCTBOBaHUS, KOTOpble
Gonee 4em HamnonoBuHy yxe peduHaHcupoBaHbl. OGBbEM AEHEXHbIX CPEACTB
Ha 6anaHce komnaHuu coctaensan 1,55 mnpa gonn. B otyeTHOM neproae kom-
NaHWM y[anocb COKPaTUTb [AOMTrOBYKD Harpysky B TepMuHax YucTbin
ponr/OIBDA ¢ 0,9 Ha koHel | kBapTana go 0,6, 4to ABNsSieTCa 4OCTAaTOYHO KOH-
cepBaTMBHbLIM ypoBHEM. OOHaKO Mbl OXMAAEM ee YBENUYEHUs A0 KOHLUa roaa,
TaK Kak B 9TO BPeMsl KOMMaHWW MPeACTOUT BbINNaTUTbL AMBUAEHALI B pasmepe
1,16 mnpAa gonn. n onnaTuTb NOKYNKy KOHTpornbHoro naketa Komcrapa-OTC 3a
CYeT MpuBIEYEHUs HOBOro kpeauTa B pasmepe 1,3 mnpg gonn. Kpome Toro,
nocrne OTYETHOW AaTbl KOMMaHus pa3mectuna obnuraumm Ha 15 mnpg py6.
(472 mnH gonn.). MuBectuumoHHasa nporpamma MTC Ha 2009 r. 3annaHupoBa-
Ha B pa3mepe 1,5 mnpa gonn. (B | v Il kapTanax yxe ocBoeHo 958 mMnH gonn.),
O[lHAKO ee KoMMaHWsi cnocobHa hMHAHCMPOBaTb 3a CYET ONepauuoHHOro ae-
HeXHoro noToka (B | nonyrogum coctasun 1,4 mnpg gonn.).

OcHoBHbIe huHacoBbie nokasatenn MTC no US GAAP, mnH. gonn

2007 2008 1 kB. 2009 lkB.2009 Il kB. 2008 % uam Il kB.09/1 kB.08
Bbipyyka 8252 10 245 1809 2022 2635 (23,3)
OIBDA 4224 5140 832 954 1350 (29,3)
Yucras npubbinb 2072 1930 (57.7) 563 659 (14,6)
% w3m | kB.09/2008
CoBokynHblit gonr 3402 4075 4010 4628 3312 13,6
YueTbiii gonr 2768 3016 3031 2855 2090 (5,4)
CoBCTBEHHbIN KanuTan 5443 4055 3572 3063 5247 (24,5)
AKTVBbI 10 967 10 448 9684 10 956 12102 (4,9
KoagpgpuyueHms!
Hopma OIBDA (%) 51,2 50.2 46,0 47,2 51,2
OIBDA/MpoL;. pacxofpl 313 42,8 15,3 17,6 55,5
[Jlonr/OIBDA 08 08 1,2 1,1 0,7
YucTblit ponr/OIBDA 0,7 0,6 0,9 0,6 04
[onr/CoBcTBeHHbIN kanuTan 0,6 1,0 1.1 1,5 0,6

HNemoyHuku: OaHHble KomnaHuu, oueHkaYPAJ/ICUBa
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HoBbin Bbinyck MTC-5 coxpaHsieT npuBnekaTenbHOCTb. V13 HaxoasLWmMxcs B
obpalleHun JonroBbIXx MHCTpyMeHTOB MTC Mbl Mo-npexHemy oTAaem npeg-
noyteHve HegasHo pasmeleHHomy MTC-5 (YTP 13,52%), koTMpOBKM KOTOPOro
cnocobHbl BbIpacTh nNpu 6raronpusaTHON KOHBIOHKTYpe pbiHKa . EBpoobnuraumm
MTC Ha Tekywmx yposHsax (YTM 6,1-7,5% npw norawexmn B 2010 n 2012 rr.)
BbIMMSAAAT JOCTATOYHO AOPOroO.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

13 aBrycrta

14 aBrycta

18 aBrycrta
19 aBrycrta

20 aBrycta

21 aBrycta

25 aBrycta

26 aBrycta
27 aBrycta

28 aBrycTta

31 aBrycta

1 ceHTAbpS

2 ceHTs6ps

3 ceHTs6ps
7 ceHTs6ps
8 ceHTs0ps
9 ceHTs6psA

10 ceHTA6pS

MoraweHne CAH UHTep6pro ®uHaHCc-2 (4 MIH pyb.).

Pa3swmelwieHne Camapckasi obnactb-6 (2,4 mnpa py6.). PasmeweHne CUBYP-Pycckue wmHbI-01 (12,7 mnpg
py6.). Ocbepta PK-lazceTbcepBuc-2 (1 mnpa py6.). Ocbepta ®opTtym (TIFK-10)-2 (5 mnipg pyo.).

OgpepTta Kpannueect6aHk-1 (0,6 mnpg py6.). Ocdepta NpobusHec6aHk-2010-2 (80 mnH gonn.).
OdbepTta Konewka-3 (4 mnpg pyb.).

MoraweHnne MkanuTtan (CTonuyHble ractpoHomsl)-1 (1,5 mnH py6.). MoraweHne Hukocxum-UnBecT-2 (1,5 MnH
py6.). NoraweHne HoBble ropu3oHTbl, BO-2 (0,1 MrH py6.).

Odvepta Pann JNInsuHr ®uHanc-1 (0,18 mnpa py6.). Ocdpepta Bectep-®uHaHc-1 (1,5 mnpa py6.). Odepta XKe-
nesobetoH-1 (1 mnpg py6.). Morawenune LleHTptenekom-4 (5,6 mnH py6.). Morawenne ANMU-UHBecT-1 (1,5
MITH py6.). MNoraweHne HorMHckum panor-25002 (0,5 mnH pyo6.).

Odbepta HM3 um. KysbmuHa-1 (1,2 mnpga py6.). OcepTta Pycb-BaHk-2 (2 mnpga py6.). MNorawexnne MKX-2 (1 mnH
py6.).

OdpepTta MxxABTO-2 (2 Mnipg, py6.). Ocdepta CTtponAnbsiHc-1 (0,6 mnpa pyo.).

Odbepta MukosiH -2 (2 mnipg py6.). MoraweHune MNasnpom6aHk-2009 (50 mnpa gon.).

Odbepta Mexnpombank-1 (3 mnppg py6.). Ocdeprta KapaTt-2 (0,5 mnpa py6.). Odepta Xuncouunoreka-®uHaHc-
3 (1,5 mnipg py6.).

Odbepta BenoH-2 (3 mnpg py6.). MoraweHne Kasanb-31003 (2,3 mnpa py6.). MoraweHne BaHk MeTpokommepu-
2 (3 mnpa py6.). Morawenune Anteko-1 (0,1 mnpg py6.).

Morawenne ABToMup-®uHaHc-1 (1 mnpg pyo6.).

Odbepta Makpomup-®PunHaHc-1 (1 mnpg py6.). MoraweHne CaHkT-MeTep6ypr-26001 (0,6 mnpa py6.). MNorawe-
Hue MNM-T3ALU AHepro-4 (2 mnppg pyb.).

Odpepta OM3-5 (1,5 mnpg py6.). Ochepta AMET-cbmHaHc-1 (2 mnpa pyo.).
Morawenne IOMO-3 (1 mnpg py6.).

Odpepta TIK-2, 1 (3,1 mnpa py6.).

Odepta MeaBeab-®uHaHc-1 (0,75 mnpg pyb.).

Odbepta KOHUMUNK-1 (2 mnpa py6.). Ochbepta BonraTenekom-4 (3 mnpg py6.). MNoraweHne Boctok-CepBuc-
®uHaHc-1 (1,5 mnpg py6.). MNoraweHne ApkoHnpoaykT-1 (1,2 mnpa py6.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

12 aBrycra BaHku BpeHyT LIB P® 45,6 mnpa pyo.

17 aBrycra LB P® pacnpeaenuT naTuHeaenbHble HeobecneveHHble KpeauThbl

17 aBrycra Beinnata ECH, cTpaxoBbix B3HOCOB U NOMOBUHbI aKLM30B

19 aBrycta BaHkun BepHyT LIB P® 282,6 mnpa py6.

19 aBrycta BaHku BepHyT MuH®unHy 85 mnipg pyo.

20 aBrycTta Buinnata ogHon Tpetn HOC 3a Il kaptan 2009 r.

24 aprycTta LIB P® pacnpeaenut rogoBble HeobecneyYeHHbIe KpeanThbl

25 aBrycta LB P® pacnpenenuT natuHeaenbHble HeobecneyveHHble KpeauTbl

26 aBrycta BaHku BepHyT LIB P® 25 mnpa py6.

28 aBrycra Beinnarta Hanora Ha npuGbInb

31 aBrycra LB P® pacnpegenvT natuHeaenbHble HeobecneyveHHble KpeauThl
12 Asrycra 2009 r. 8
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Kanenpapsb ocdepr

OaTa Bbinyck O61bem Bbli- LleHa odpep- CrtaBka npeabl- HoBas ctaBka Data cneayiowen
odepTbl nycka, MrnH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
py6. %
CrpaTterns-nuanHr-
1 1 12 11 2 201
14.08.09 1 00 00 5 ,0 9 anpens 2010
dopTtym (TrK-10)-2 5000 100 9,75 9,75 12 peBpans 2010
17.08.09 PK-la3ceTbcepBuc- 1000 100 12,0 9 asrycra 2010, ge-
2 dont
KpannHeecTbaHk-1 600 100 12,3 13,75 17 aBrycta 2010
18.08.
8.08.09 Mpobusrecbari, USD80 100 12,5 12,5 18 aBrycra 2010
2010-2
19.08.09 T Konerika-3 4000 104 9,8 9,8 -
Porin Tsyir Gu- 180 100 18,5 20,0 20 HosGps 2009
21.08.09 Bectep-®duHaHc-1 1500 100 15,25 15,25 12 dpeBpansa 2010
YKenesobeToH-1 1000 100 17,0 - -
HMS um. Kysemu- 1200 100 13,0 11,0 14 cpespans 2010
25.08.09 Ha-1 ; ,
Pycb-baHk-2 2000 100 12,5 - -
26.08.09 |/|)liABTO-2 2000 100 18,0 18,0 nedonTt
CtponAnbsiHe-1 600 100 10,5 - -
27.08.09 MwukosiH-2 2000 100 11,9 18,5 26 tespans 2010
Kapar-2 500 100 21,0 21,0 22 pekabps 2009
28.08.09 )I\Iﬁemnpom6aHK—1 3000 100 12,65 12,65 30 pekabps 2009
nncoumnoreka- 1000 100 13,9 13,9 29 ceHTABps 2009
durHaHc-3
31.08.09 Benon-2 2000 100 9,25 - -
Maxkpomup-
02.09.09 PUHAHC-T 2000 100 14,0 - -
03.09.09 OMS3-5 1500 100 8,8 - -
AMET-¢uHaHc-1 2000 100 12,5 12,5 2 ceHTAb6ps 2010
12 Asrycra 2009 r. 9
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PbiHOK py6neBbIx obnuravuii

u

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
% KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw e FIMIS

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

=
3

TKoHTUH.02 7000 R 780 17.12.09 24.06.10/ 14.06.12 11.0 34.6 85.00 200 85.00 90.62 30.23 4.58 0.65 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 105 87.98 85.25 95.00 27.64 5.44 0.66 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09  27.05.10/ 20.05.14 10.0 58.1 95.50 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 10.5 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 1.6 0.25 0.01 0.49 2692.80 notpe6. ToB.
Anaman®206 2000 R 16.00 20.08.09 19.11.09/ 20.05.10 3.0 9.4 90.00 | 5.00 2 75.00 71.81 4.43 0.15 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.08.09 15.11.18 112.8 80.91 12.90 2.51 4.30 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.09.09 15.09.20 135.1 74.50 5000 74.50 80.00 13.51 277 4.73 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00 01.02.10 01.02.10 58 100.19 101.00 10.84 5.53 043 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 14.3 96.97 10 000 95.50 12.76 2.44 0.99 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.09 01.02.12 30.1 201600 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.09 15.10.12 38.7 86.80 346 982 86.70 89.80 14.02 213 2.10 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.10.09 15.07.14 60.0 82.80 | 0.35 6799 82.31 85.00 13.83 2.25 2.88 /A3/BBB (buHaHCbI
AVKK 706 4000 R 768 15.10.09 15.07.16 84.3 7856 | 2.06 274 000 76.70 84.75 1416 | 246 | 364 JA3/BBB (UHaHCbI
AMKK 806 5000 R 763 15.09.09 15.03.14] 15.06.18 56.0 107.7 80.00 10 080 78.50 80.77 15.32 240 2.80 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.08.09 15.02.17 91.5 81.00 13.15 2.33 3.61 /A3/BBB (puHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 9.0 26.8 100.15 | -0.03 5000 100.10 100.25 12.82 6.52 0.62 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.10.09 15.10.13 50.9 100.10 5000 100.05 100.20 13.37 6.48 2.85 BB/Ba3/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 0.3 0.01 -0.49 50 0.79 89750.00 TOproens
Anbkop-01 1500 R 9.55 08.12.09 08.12.09 4.0 95.00 1 91.55 95.00 28.05 5.01 0.26 TOproens
AnbsiHc-01 3000 R 892 16.09.09 18.09.09/ 14.09.11 1.0 255 98.87 | -0.13 248 98.70 98.88 20.57 4.50 0.09 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 6.6 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 204 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 35.1 meTannyprus
Apkapa-03 1200 R 17.00 01.10.09  09.10.09/ 31.03.11 2.0 19.9 0.01 13 0.01 84770.00 clx
BantiHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 9.0 20.8 99.74 65.01 100.00 16.95 4.00 0.60 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 24 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 12.2 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 12.0 239 99.80 1.80 5981 98.00 10.94 5.32 0.86 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10  12.02.10/ 01.02.13 6.0 423 BBB-/Baal/ GEMT]
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 1.8 93.94 93.00 62.17 4.47 0.09 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 15.0 21.0 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 22.02.10/ 23.02.11 6.0 18.7 /Caal/B GaHku
bapeHuesd1 800 R 20.00  05.10.09 04.07.11 23.1 101.02 20.77 4.94 1.32 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 4.0 9.4 96.00 92.00 100.00 36.75 9.35 0.21 TOproens
BalukupaH3s 1500 R 8.30 15.09.09 09.03.11 19.2 aHepreTuka
BenoH 02 2000 R 925 27.08.09 31.08.09/ 23.02.12 1.0 30.9 96.52 | -1.17 3060 96.52 97.00 100.74 4.78 0.03 meTannyprus
Ben®perar1 1000 R 20.00  10.09.09 17.12.09 43 30.00 1.00 514 12.05 24.95 16.62 c/x
BpasepcK 1 500 R 15.00  18.09.09 25.12.09 45 91.50 83.00 100.00 46.06 4.09 0.25 yenyru
Barotmau 2 1000 R 1550 16.12.09 15.12.10 16.4 97.76 80.01 97.50 18.14 791 1.05 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 16.4 95.70 45000 94.66 99.00 12.94 4.69 113 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09  03.09.10/ 27.02.13 13.0 432 102.70 | 0.20 2500 102.31 102.67 12.49 7.28 0.86 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50 15.09.09 15.03.40 3725 100.03 8.69 214 10.12 A3/ (buHaHCbI
Busat-tnH1 1000 R 1210 20.10.09 20.04.10 8.4 TOproens
Buktopuad®2 1500 R 1089 18.08.09 16.02.10 6.3 93.75 5 93.75 95.08 25.93 5.79 0.39 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 6.0 47.9 98.80 | 0.10 30998 98.40 98.80 11.90 4.57 0.41 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 23.0 59.7 102.60 11143 400 102.50 103.00 14.02 7.39 151 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09, 30.11.10 4.0 15.9 99.42 15.18 6.52 0.27 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.12.09 30.11.10 15.9 96.49 97.50 98.00 13.69 4.39 0.68 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 08.09.09 10.09.09/ 03.09.13 1.0 49.5 100.00 4500 99.75 101.40 7.62 1.99 0.08 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95  02.09.09 03.03.10 6.8 98.31 97.60 98.75 12.51 4.54 0.48 [/Ba3/ GaHku

BTb - 5 06 15000 R 15.00 22.10.09 26.04.10/ 17.10.13 9.0 50.9 102.19 | -0.04 342 888 102.19 102.33 12.00 3.66 0.61 BBB/Baa1/BBB | GaHku

BTb - 6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 11.0 84.0 101.20 | -0.15 321029 101.17 101.20 12.31 3.26 0.78 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 2.0 26.2 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 6.0 425 100.02 99.00 11.51 5.78 0.46 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 1050 02.12.09  08.06.10/ 29.05.13 10.0 46.2 100.00 99.00 99.70 10.52 5.24 0.72 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10/ 20.02.14 13.0 55.1 100.50 11.46 5.88 0.87 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 13.08.09 16.11.09/ 06.11.14 3.0 63.8 100.39 10.53 3.00 0.23 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 14.00  13.10.09 07.07.15 71.9 101.46 101.10 101.98 24.88 3.44 212 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 10.0 83.1 101.60 170 000 101.47 102.00 12.44 3.44 0.71 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 10.0 83.1 101.60 20 000 101.45 101.75 12.44 3.44 0.71 BBB//BBB (buHaHCbI
[a3npHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 36.0 84.2 104.00 | -0.36 459901 103.86 104.00 13.42 7.07 219 /Baa3/BBB- cbipbe
lasnpHedt4 10000 R 16.70 1 20.10.09  25.04.11) 09.04.19 21.0 117.6 106.20 | -0.12 7423 106.01 106.25 12.75 7.84 1.32 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 ) 29.12.09 28.06.11] 24.06.14 23.0 59.3 103.15 | -0.30 40220 103.05 103.17 12.16 6.65 1.52 BBB-/Baa1/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 11.0 35.0 102.13 | -0.14 365 580 102.12 102.25 10.77 6.41 0.77 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 6.1 99.21 10.12 413 0.44 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 26 99.50 | -0.08 1100 99.50 99.57 9.30 3.40 0.20 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 26.9 90.90 299 88.00 92.25 1213 3.84 1.82 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 54.9 86.00 1 80.00 86.00 11.59 4.19 3.34 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 17.8 90.02 | -2.98 299 600 91.00 96.98 15.50 3.93 1.22 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 25.11.09 20.11.13 52.1 [/Baa2/BB+ GaHku
aanpomb 3 10000 R 11.00  12.10.09 10.10.11 26.3 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09/ 15.11.12 3.0 39.7 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 26.11.09 26.11.09) 221112 4.0 40.0 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 18.2 66.50 5886 67.00 68.48 60.30 13.50 0.84 aBTONpOM
eHepKomn1 2000 R 12.00 22.12.09 30.06.10/ 21.06.11 11.0 226 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 35 95.30 | -0.20 551 94.00 95.30 29.63 5.18 0.22 MaLLMHOCTP.
TnapoOrK-1 5000 R 8.10  30.12.09 29.06.11 229 92.30 1307 92.27 93.00 13.23 4.38 1.56 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 17.09.09. 21.09.09 17.03.11 1.0 19.4 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 72 GaHku
rccot 5000 R 785 24.09.09 28.09.09/ 26.03.17 2.0 92.8 99.00 | 2.00 442 97.01 98.99 15.51 3.95 0.11 BB/ MaLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 0.7 29.89 | 0.03 3 28.86 29.89 17.87 MaLUMHOCTP.

rac 02 1500 R 1075 27.10.09  29.10.09  23.04.13 3.0 450 98.70, 0.20 98.50 99.00 17.28 543 0.18 TOproBnsa
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Bobinyck

[JlansCs3206
[NanbCe3b05
[OBTr-® 01
[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbtaKp-2
TxendchCul1
[Oukendun-1
JMLEHTPo61
[lomoLeHTp1
EBPP 0106n
EBPP 0206n
EBPP 0306n
EBPP 0406n
EBPP 0506n
EBpokom®K2
Epokom®K3
EBpokom®K5
EBPOMA-01
ESCK-02
XKenpopun-1
XKenpopun-2
XKenpopun-3
XKenesobet1
HKuncou®-2
KK-®uHanct
3aslpoccO1
3enut 306n
3eHuT 406n
3enut 506n
3enut 606n
WxAsTo 02
VIKC5®uH 01
VIKC5®uH 04
Wunpom 02
Wunpom 03
Wuterpa®-2
Wutypuer-1
WPKYT-0306
Vipk3Hepro1
Wrepad-1
Kama3-®dun2
Kapyc.® 01
Kupos.3a1
KAT®uHB-02
KMB-BaHk2
Kmnn®uH 01
KMMO-0uHO1
Kokc 02
Komoclp. 1
KOMEMKA 02
KOMEMKA 03
Kocmoc®un1
KpEgpb-01
KpEgpb-02
Ky6aHbaH-1
Kyib6A3oT-2
IlaBepHa 01
TleHanepr02
TleHaHepro3
JIOMO 03
JICP 02 06n
JICP-MHB 01
JICP-MhB 02
JTykoitn206n
TTykoitn306n
Tlykoindo6n
JTykoinBO01
TTykoitnB002
TykoitnBO03
JTykoitnbO04
ITykoitnBO05
TykoiinBO18
JTykoitnBO19
TlykoitnB020
Mareaunt 2
Marnut® 02
Marxonus-1
Macrepb-3
MEBPP 0206n
MEBPP 0306n

ﬂaTa

06bem, Kynou
M

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

2000 R
1500 R
1000 R
5000 R
5000 R
1000 R
5000 R
2000 R
2000 R
3000 R
1150 R
1000 R
5000 R
5000 R
7500 R
3000 R
5000 R
3000 R
3000 R
5000 R
1200 R
1000 R
1500 R
2500 R
2000 R
1000 R
1500 R
1000 R
1000 R
3000 R
3000 R
5000 R
3000 R
2000 R
9000 R
8000 R
1000 R
1300 R
3000 R
1000 R
3250 R
5000 R
5000 R
1500 R
3000 R
1500 R
1000 R
3400 R
1000 R
1000 R
5000 R
2000 R
4000 R
4000 R
2000 R
3500 R
4000 R
3000 R
2000 R
1000 R
3000 R
3000 R
1000 R
5000 R
2000 R
3000 R
6000 R
8000 R
6000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
2500 R
5000 R
1000 R
1200 R
3000 R
3000 R

8.85
15.00
14.50
14.50
10.50
18.00

7.09

8.50
20.00

18.50
13.25
10.70
17.00

7.25

7.10

7.40
13.35
13.35
13.35
13.35
13.35
13.50
13.50
13.50
19.00

8.20
19.00
17.00
15.00.
15.00

02.12.09!
19.01.10
02.02.10!
21.01.10!
11.09.09
17.11.09
01.12.09!
26.08.09
22.10.09
17.09.09
06.12.09!
07.01.10!
12.08.09
22.10.09
09.09.09!
17.09.09
14.10.09
10.12.09
18.12.09
15.09.09
15.10.09
08.10.09!
01.12.09!
22.10.09
23.09.09
21.08.09
15.10.09
17.09.09
15.10.09
11.11.09
05.10.09!
08.12.09!
05.01.10!
10.12.09
05.01.10!
10.12.09
14.01.10
18.11.09
01.12.09!
21.10.09
17.09.09
03.12.09!
24.11.09
18.09.09
17.09.09
23.09.09
20.09.09
02.12.09!
04.02.10°
15.09.09
17.09.09
14.01.10
19.08.09
19.08.09
17.12.09
03.02.10!
29.12.09
20.01.10!
04.09.09
08.10.09!
29.01.10!
21.10.09
05.09.09!
04.02.10!
08.12.09!
14.01.10
17.11.09
10.12.09
10.12.09
08.02.10!
08.02.10!
08.02.10!
08.02.10!
08.02.10!
22.06.10!
22.06.10!
22.06.10!
28.09.09
25.09.09
22.10.09
02.12.09!
01.10.09!
27.10.09

04.06.10!
21.07.11

30.07.10!
17.12.09

22.10.09

13.04.10

04.05.10!

21.08.09!

14.05.10
10.12.09
08.07.10!
26.08.09
06.07.10!
13.06.11
19.11.09
03.12.09!
07.12.09
29.05.10!

17.09.09

07.12.09

22.03.10!

15.07.10

19.08.09
01.07.10!

31.12.09

09.02.10!

15.07.10

11.12.09
05.04.10°
28.10.10

30.05.12
17.07.12
03.08.10
18.07.13
08.03.13
18.05.10
01.12.09
30.05.10
20.10.11
17.03.11
26.05.15
08.07.10
12,0510
210411
07.09.11
12.06.14
09.04.14
10.06.10
18.06.10
15.03.11
14.10.10
05.04.12
301110
19.04.12
19.09.12
27.05.11
15.04.10
24.12.09
220410
09.11.11
06.04.10
04.06.13
01.07.14
09.06.11
01.07.14
02.06.16
15.07.10
18.05.11
201111
21.04.10
16.09.10
28.11.13
201112
17.09.10
12,00.13
24.03.10
23.03.10
30.11.11
04.02.10
16.03.10
15.03.12
14.07.11
15.02.12
15.02.12
16.06.11
03.02.10
28.06.11
21.07.10
04.03.11
08.04.10
27.01.12
18.04.12
05.09.09
01.08.13
08.12.09
14.07.11
17.11.09
08.12.11
05.12.13
06.08.12
06.08.12
06.08.12
06.08.12
06.08.12
22.06.10
22.06.10
22.06.10
28.03.11
23.03.12
220710
30.11.11
28.03.13
23.04.13

Mecﬂues Ao

10.0
240

12.0

20

8.0

9.0

0.0

9.0

40
11.0

11.0
220

3.0
40

40
10.0

40

7.0

11.0

0.0
11.0

5.0

6.0

11.0

40
8.0
15.0

M

523
399
134
498

75

28.0

28.0
44.2
45.0

ToproBblii

Liena obbem, wr
(ocH.+PC)

98.25 3000

102.31 10248
2011 2
23.05

95.00

96.20 | -0.40 898

10000 | -0.25 40030
8050 | 0.75 1889
7300 | -0.10 2

101.96

10232 | 016

10245

100.50

10150 450
200

0.55

100.00

10009 | 0.16

99.65

5004 | -36.46

80.00 | -2.00 376
453 | 152

102.04 50 000

10180 | -0.20

99.40 1233
800 | -1.00 121
9505 | -0.75 8834

10650 | -1.15 607
66.12

50.00 95
94.99

93.54

94.00 3

10050 | -0.15 150
97.25

93.76

94.32

98.01 | 18.00

9291

103.05 | 075

7410 | -0.90 35
9233 | 033

87.72

87.00 | 1.75 5466
85.25 176

100.50 1
93.02 | -0.28 5132
9561 | -0.29

19.95 1
99.56 | -0.09 130471
90.39

8350 | 0.30 46500

100.70 | 0.70 3051 936
100.70 | 0.70 2910128
100.70 | 0.70 2967 186
100.70 | 0.70 2994 200
100.70 | 0.70 2942 302
101.95 | -0.10 67 801
101.95 | -0.05 55 348
101.95 | -0.05 56 971

93.00 175

86.25 | 0.44 20998

99.95 2600
99.67

97.56
102.30
17.00
21.07
90.00

96.20
99.80
80.02
73.00

102.10
102.40
100.25
101.00
0.1
0.10

100.09
99.30
19.10

82.00
2.06
101.91
101.90
99.40

7.00
95.05
106.50

6.15
50.00
92.00
92.00
92.56

100.50

94.00
93.00
85.00

74.10

91.76
17.34

85.10
85.00
99.75
93.00
95.50
70.00
99.56
89.55
82.75
100.55
100.16
100.20
100.20
100.20
101.91
101.90
101.93
91.02
86.25

70.00

98.25
102.94
24.99
25.03
100.00

97.00
100.25
81.00
74.75

102.35
102.65
100.75
101.50
3.89
1.00
0.01

100.23
100.00
98.99

82.99
6.99
101.95
102.10
99.45

9.00
96.00
106.90
63.00
60.00
97.49
95.00
94.00

100.65

99.99

96.00
98.89

84.99

92.75
90.00

88.00
85.25
100.00
93.20
95.92
99.00
99.89
90.50
84.97
100.90
100.70
100.70
100.80
101.00
101.95
101.95
101.95
93.00
87.00

noxommm, %

11.63
14.02

456.35
31.19

20.35

17.68

13.30

11.97

14.06
14.68

30.06

18.62

45.69

19.64
21.44

65.22
65.39

30.99

616.76

52.03

16.13

541.09

18.72

13.56

122.71

13.36

79.34

20.26
15.38

24.36

21.74

17.70
18.99

15.61
15.41
10.85

26.87

9.07
12.30
12.83
13.49
13.49
13.49
13.49
13.49
10.91
10.91
10.91
26.09
15.25

4.49
7.31
35.95
31.37
5.51

220
9.97
5.73
5.87

3.62

297

2.85

295
398.90
1450.54

8.98
8.97
6.50
718

6.23
99.18
7.82
7.88
5.02

112.19
3.99
8.64
9.80
12.96
5.62
4.80
4.64

9.38

6.15

6.01
460
9.16
443
237
11.44

424
500

4.89
4.69
9.08
7.10
5.80
42.49
3.63
3.92
4.42
6.61
6.61
6.61
6.61
6.61
13.20
13.20
13.20
10.30
4.74

8.48

3.75

Aop,
eT

=

0.64
1.53
0.14
0.16
0.26

0.66
0.16
1.15
3.76

0.62

1.64
3.33
323

1.00
0.58
2.23

0.16

0.64

0.30

0.77
1.40
0.50

0.24
0.56
0.90

0.64

0.07

0.46
0.49
0.73
1.65
0.01
0.50

0.78
1.20

1.95
207
0.06
0.38
0.26
0.12
0.25
1.92
325
2.26
2.26
226
2.26
2.26
0.78
0.78
0.78
1.09
2.00

0.22

0.97

Peittunr
FIMIS

B+/

[Baat/
[Baat/
IICCC+

AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA

ICl

ICl

ICl

B/Ba3/
B/Ba3/
B/Ba3/
B/Ba3/

/Ba2/
JoTo3BaH/B-

[Caa2/CCC+
JoTo3BaH/

lIccc+
/IcCC+

[Ba3/
[Ba3/

B/B3/
B/B3/
B/B3/

BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-

BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-

otoaBaH/
B+/B1/
B+/B1/

CekTtop

Tenekom
Tenekom
TpaHcnopT
TpaHcnopT
aHepreTuka
[}eBENONMeHT
GaHku

GaHku
TOproens
TOproens
TOproens
TOproens
GaHku

GaHku

GaHku

GaHku

GaHku
(buHaHCbI
(bUHaHCbI
(buHaHCbI
TOproens
aHepreTuka
(buHaHCbI
(buHaHCbI
(buHaHCbI
NPOU3BOACTBO
(buHaHCbI
CTPOUTENLCTBO
notpe6. ToB.
GaHku

GaHku

GaHku

GaHku
aBTONpPOM
TOproens
TOproens
MeTannyprus
MeTannyprus
cepauc
cepavc
MaLLUHOCTP.
aHepreTuka
cbipbe
aBTONpPOM
TOproens
MaLLUHOCTP.
GaHku

GaHku
TOproens
MaLLUHOCTP.
MeTannyprus
c/x

TOproens
TOproens
CTPOUTENLCTBO
(buHaHCbI
(buHaHCbI
aHepreTuka
XUMUst
TOproens
aHepreTuka
aHepreTuka
MaLLUHOCTP.
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
chipbe
cbipbe
cbipbe
cbipbe
cbipbe
MeTannyprus
TOproens
TOproens
GaHku
(buHaHCbI
(buHaHCbI
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Bbinyck

ﬂaTa

0GbeM, MIH| Kynou
KynoHa | odepTbl

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

MEBPP 0406n
MEBPP 0506n
MrTC-05 06
MOM-Bank03
MexTpomb-1
Mertceps-®1
Meuen 206
Meuen 406
MWA-306
MWA-406 vn
MWA-506
MWAH-[es-1
Mur-o 02
MukosiH-206
M-MHOYCTP
M-WHaycTp2
Mupakc 02
Mupartoprd1
Mutnang-01
MU3Mb-0 01
MKE 0306n
MKE 0406n
MKE 0506n
MM-®uH 01
MM-®uH 02
MOWA
MOWA 02
MOWA 03
MOWTK-01
MOPE-M 01
Mockomub-2
Mockomub-3
MOCMAPT® 1
Moco6ras®2
Moco6nra3t
MocobnTp-2
MocTpAsT®1
MocaHepro1
MocaHepro2
MOSCK-01
MPCK Yp.01
MTC 01

MTC 02
MTC 03
MTC 04
MTC 05
Hacriowa3K1
HUKOCXMM 2
HXTON 02
HKHX-04 06
HOMOC 118
HOMOC 88
HOMOC 98
HTC-01
HOK-3
06KoHad-01
06KoHa®-02
OrK-2 0106
OrkK-3 06
OrK-5 6O-1
OrK-5 60-2
OrK-5 06-1
OrK-6 0106
Oro-arpo-3
OM3 - 6 06
OM3-5 06
MABA 02 06
MapHac-M 2
MepeoBaHk1
MeTpokom62
NBAOM 01
Monunnact1
Mpomce6-05
MpomMTp0206
MpoMTp0306
Mpotek®duH1
MpoToH®uH1
Paar.50-02
Paar.50-04
Paar.60-05
Paar.50-06
Cronractp

5000 R
5000 R
1500 R
6000 R
3000 R
1500 R
5000 R
5000 R
1500 R
2000 R
2000 R
2000 R
3000 R
2000 R
1000 R
1500 R
3000 R
2500 R
1000 R
1500 R
2000 R
2000 R
2000 R
1000 R
1500 R
1500 R
3000 R
5000 R
3000 R
1000 R
3000 R
5000 R
2000 R
3000 R
2500 R
4000 R
7500 R
5000 R
5000 R
6000 R
1000 R
10000 R
10000 R
4000 R
15000 R
15000 R
1000 R
1500 R
2200 R
1500 R
5000 R
3000 R
5000 R
1000 R
2000 R
3000 R
3000 R
5000 R
3000 R
2000 R
2000 R
5000 R
5000 R
1500 R
1600 R
1500 R
1000 R
1000 R
1500 R
3000 R
1000 R
1000 R
4500 R
3000 R
5000 R
5000 R
1000 R
2000 R

500 R

500 R

500 R
1500 R

15.00
15.00
16.00
12.00
12.65
12.00

8.40
19.00

7.95

14.01
14.01

8.70
16.75
14.25
14.50
11.25
11.75
10.00
15.00
15.00
15.00
15.00
18.00

7.70
15.00

7.70

775
12.20
12.20

7.50

7.55
16.00
10.25

8.80

10.80.
16.50

8.50
16.00
19.00
16.00
10.75
18.00

8.90
16.00

8.60

03.09.09!
17.12.09
24.11.09
01.10.09!
28.12.09
25.11.09
16.12.09
29.10.09!
27.08.09
08.10.09!
22.10.09
01.09.09!
08.09.09!
13.08.09
18.08.09
13.01.10
17.09.09
04.02.10!
18.08.09
12.01.10
16.12.09
15.09.09
28.10.09!
01.09.09!
05.01.10!
21.12.09
06.09.09!
13.12.09
26.09.09
02.02.10!
18.08.09
16.12.09
15.10.09
24.12.09
14.11.09
24.09.09
22.12.09
15.09.09
27.08.09
08.09.09
24.11.09
22.10.09
27.10.09
22.12.09
18.05.10
27.07.10°
18.12.09
20.08.09!
15.12.09
28.09.09
06.01.10!
19.08.09
18.12.09
27.10.09
27.10.09
18.11.09
21.10.09
31.12.09
11.12.09
26.01.10!
26.01.10!
01.10.09!
22.10.09
01.01.10!
04.12.09
01.09.09!
31.10.09!
20.08.09!
27.12.09
31.08.09!
22.10.09
22.12.09
20.11.09!
20.10.09!
27.01.10
04.11.09!
15.12.09
26.11.37
26.11.37
26.11.37
26.11.37
20.08.09!

05.03.10!
21.06.10!

30.12.09!
04.06.10!
21.06.10!
30.07.12
06.09.10!
22.10.09
29.07.10!

11.09.09
27.08.09

18.01.10

05.08.10!

23.12.09

22.09.09
05.05.10!
02.09.09!
11.01.10

08.02.10!
16.02.10
17.06.10
21.10.09!

24.12.09
15.09.09
01.03.12

26.05.10!
23.04.10
27.04.10
22.06.10!
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KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

Pa3r.60-11 1000 R 26.11.37 19.11.09 33 c/x
Paarynaind2 2000 R 17.00 0 29.09.09 15.04.10/ 27.09.11 8.0 25.9 33.04 1.1 64.98 497.30 25.65 0.10 c/x
Paarynaind3 3000 R 17.00  18.09.09 16.03.12 31.6 54.05 | -3.95 50.10 58.00 56.96 15.68 117 c/x
Paarynsind4 3000 R 17.00 25.11.09 02.06.11 22.05.13 220 @ 46.0 55.00 | -0.01 55.03 69.99 70.35 15.41 0.87 c/x
Paarynaind5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 3.0 51.1 c/x
Paitcpdbaitaen-4 10000 R 1350 08.12.09 08.12.11  03.1213 280 @ 525 ' 101.36 13.16 6.64 1.80 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10, 21.07.11 120 @ 236 99.98 100.00 100.79 19.55 9.48 0.77 yenyru
PenKan-1 2000 R 1450 01.09.09 02.03.10 6.8 96.40 | -1.09 7141 96.50 96.89 22.81 7.50 0.42 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09 19.10.09 04.04.12 2.0 322 || 100.10 | -0.31 100.11 100.40 19.50 10.90 0.16 CCC/B1/B- GaHku
PexKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 10.0 = 34.3 | 102.00 @ -0.50 1 101.50 101.98 22.95 12.15 0.65 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09 03.06.10, 26.11.10 100 @ 157 94.75 91.50 98.00 26.60 9.47 0.60 yenyru
PX[-0306n 4000 R 8.33 02.12.09 02.12.09 38 99.10 | -0.80 198 99.15 11.60 4.19 0.28 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 735 11.11.09 10.11.10 15.2 96.00 | 0.50 1996 94.10 94.94 11.13 3.82 1.08 BBB/Baa1/BBB | rpaHcnopt
PX0-0706n 5000 R 755 11.11.09 07.11.12 39.5 86.27 20 000 82.51 90.00 13.26 4.36 2.52 BBB/Baa1/BBB | TpaHcnopT
PXX[-0806n 20000 R 8,50 06.01.10 06.07.11 231 93.75 | 0.25 7153 93.00 93.75 12.65 4.52 1.58 BBB/Baa1/BBB | TpaHcnopt
PX0-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 9.0 51.8 | 102.00 @ -0.15 32000 101.90 102.05 10.88 6.60 0.67 BBB/Baa1/BBB | rpaHcnopt
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 55.6 || 104.40 186 544 104.30 104.40 1413 7.16 2.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 25.11.09 28.05.10 18.11.15 10.0 = 76.3 || 102.00 122 499 101.80 102.00 10.95 6.60 0.69 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.11.09 281111/ 16.0519 280 @ 118.8 | 104.15 -0.05 253 343 103.80 104.20 13.08 713 1.75 BBB/Baa1/BBB | rpaHcnopt
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 55.6 | 100.30 @ -0.05 100 150 100.30 100.55 15.45 7.46 2.83 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 15.00 13.10.09 07.04.15 68.8 | 10041 @ -0.49 29 100.43 100.70 15.43 745 3.32 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1425 28.12.09 26.12.12] 20.06.16 41.0 @ 835 | 100.51 @ -0.19 100.30 100.60 14.51 7.07 241 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11) 05.06.17 220 @ 952 | 103.50 @ 0.40 168 153 102.80 103.25 12.49 6.90 147 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1405 25.01.10 240713  16.07.18 48.0 ' 108.7 | 100.46 100.21 100.70 14.36 6.97 2.75 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1425 25.01.10 23.07.14] 15.07.19 60.0 @ 120.8 100.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.01.10 27.07.11] 08.07.24 240 @ 1815 100.30 BBB/Baa1/BBB | TpaHcnopt
PMK-®UH 01 3000 R 8.75  06.10.09 06.04.10 79 88.80 87.00 88.90 30.73 491 0.48 meTannyprus
Poccenxb 2 7000 R 7.85  19.08.09 16.02.11 18.5 95.00 1.00 100 001 93.90 94.40 11.99 2.06 1.26 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 7.34 20.08.09 220210/ 09.02.17 6.0 91.3 98.25 | -0.15 340129 98.25 98.50 10.92 3.72 0.46 BBB/Baal/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09/ 27.09.17 2.0 99.0 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 08.12.11 27.11.18 28.0 @ 113.2 | 100.00 13.90 6.73 1.78 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10  05.06.18 10.0 & 107.3 | 102.25 50 000 102.10 102.70 11.27 6.80 0.73 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10 07.01.10 17.07.10, 08.07.10 11.0 @ 11.0 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 12.2 82.27 45.36 5.06 0.42 (puHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 9.8 TOproens
PycMacna-2 1000 R 15.00 01.10.09  08.04.10/ 29.03.12 8.0 32.0 4.00 435 3.01 11.00 186.98 notpe6. ToB.
PycMope 06 2000 R 18.00 17.09.09 21.06.10, 14.06.12 100 @ 346 98.89 20.61 4.54 0.66 notpe6. ToB.
PyccHedtb1 7000 R 1200 11.12.09 17.12.09/ 10.1210 4.0 16.2 96.00 | -2.25 1 96.00 98.00 25.20 6.23 0.28 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09/ 09.09.10 1.0 131 100.05 | 0.12 10 000 99.96 100.00 10.06 6.48 0.09 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09 17.02.10/ 09.02.11 6.0 18.2 98.86 17.57 7.57 0.41 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 22.09.09 01.04.10, 20.09.11 8.0 25.7 98.10 100.00 18.41 7.62 0.51 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 2.0 325 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74 14.08.09 12.02.10 6.2 95.38 | -2.27 18.44 4.05 0.41 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09, 22.02.10 0.0 6.5 99.77 100.15 17.24 6.28 0.03 B2/ GaHku
Pbibkab-1 1000 R 19.00 01.09.09 04.03.10/ 28.02.12 7.0 31.0 NpoM3BOACTBO
CaHVHTBpt02 4000 R 8.00 13.08.09 13.08.09 0.1 99.81 50.85 4.00 0.00 notpe6. ToB.
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 3.0 98.99 98.01 99.25 14.58 5.04 0.22 XMMUS
CarypHHMO2 2000 R 16.50 1 20.09.09 21.03.10/ 20.09.11 7.0 25.7 82.50 75.00 90.00 60.78 10.03 0.35 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 4.0 58.7 99.99 MaLUMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 3.0 c/x
CaxaTpHer1 1500 R 1250 02.12.09 02.12.09 38 yenyru
CB-®uHaHc1 1500 R 1.00 21.09.09 25.06.10 18.06.12  11.0 = 34.7 55.01 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.0511 160 217 93.44 92.00 25.58 9.60 0.92 NpoM3BOACTBO
Cesi3bbark1 2000 R 16.00 1 22.10.09 21.04.11 206 || 99.90 2630 93.00 101.00 17.05 | 399 | 1.28 [Caa2/ Garku
CesKab 03 1500 R 20.00 29.09.09. 01.10.09 27.03.12 2.0 32.0 97.37 10.00 81.99 45.14 5.12 0.10 NpoM3BOACTBO
CesKab 04 2000 R 1250 25.08.09 21.05.13 46.0 18.00 | -1.00 948 17.55 2341 124.23 17.31 0.73 NpoM3BOACTBO
CesCTABTO 1500 R 8.00 21.01.10 21.01.10 54 90.05 | -0.95 90.60 92.00 36.61 4.43 0.33 aBToONpOM
CesCTABTO2 3000 R 7.70 20.01.10 26.07.10, 17.07.13 120 @ 479 78.50 81439 77.50 78.50 39.37 4.89 0.67 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 6.8 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 27.08.09 24.02.11 18.7 97.00 | -0.02 684 96.00 99.50 12.10 221 0.91 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.09.09 08.12.11 28.3 94.75 89.02 95.50 12.42 213 1.27 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 25.08.09 01.06.10, 21.05.13 10.0 = 46.0 | 100.81 100.20 101.70 14.28 371 0.66 BB-//BB- Tenekom
C3Tenex606 3000 R 1170 04.11.09  09.08.11 24.07.19 240 @ 1211 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 19.01.10  31.08.09/ 17.07.12 1.0 35.7 97.00 567 80.01 94.99 43.62 9.25 0.04 TpaHcnopT
Cu6Tnk-606 2000 R 9.75 17.09.09 16.09.10 134 97.78 | 0.28 13000 97.57 97.75 12.30 4.97 0.92 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09  18.02.10/ 08.08.13 6.0 486 98.55 12.73 4.93 0.44 B+// Tenekom
CWBYPXong1 1500 R 7.70, 05.11.09 11.11.09/ 01.11.12 3.0 39.3 97.67 17.58 3.93 0.21 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10  22.10.09/ 22.07.10 2.0 115 notpe6. ToB.
Cunteppa 1 3000 R 1750 04.02.10  09.08.10/ 01.08.13 120 & 484 | 10230 128 30 650 101.95 102.99 15.28 8.53 0.83 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10/ 08.04.14 8.0 56.7 CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.10.09 21.04.10, 15.04.14 8.0 56.9 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 10.09.09  15.03.10/ 07.03.13 7.0 435 110325 @ -0.30 227 816 103.13 103.25 13.12 9.18 0.48 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 22.00 22.09.09 25.03.10 21.09.10 8.0 135 || 101.92 101.76 102.50 19.08 10.76 0.48 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00  17.09.09 24.06.10 10.6 || 100.00 98.00 100.20 16.95 3.99 0.69 B-/B2/ GaHku
CnscTekno2 1200 R 10.50 28.10.09 28.10.09 26 96.97 90.00 97.50 2720 5.40 0.17 XMMUS
CMAPTC 03 1000 R 1410 29.09.09 29.09.09 1.6 99.00 5 99.00 99.95 22.64 7.10 0.11 Tenekom
CHX3 ouH 1 1000 R 12.00 29.09.09 29.09.09 1.6 99.00 1.00 7 99.00 100.00 20.42 6.04 0.11 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 24 93.00 | -0.45 97 91.02 93.00 57.87 5.60 0.12 c/x

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 29 TOproens
COPYC KAM2 1500 R 08.10.09 05.04.12 32.3 TOproens

CneyCrp2 1 2000 R 19.11.09 20.05.10 9.4 24.95 24.00 503.10 0.13 CTPOUTENLCTBO
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CIK 06.01 1000 R 14.00 24.11.09 25.05.10 9.6 TOproens
C1Wupyctpt 1000 R 1450 07.01.10 11.01.10, 07.07.11 5.0 23.2 15.06 -1.94 17.00 30.00 48.01 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 35.6 75.00 -3.00 1698 74.00 76.00 21.24 5.64 213 CTPOUTENLCTBO
CtpTpras03 5000 R 16.00 15.10.09  19.04.10/ 11.04.13 8.0 446 100.00 95.51 100.00 16.26 7.98 0.56 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09 17.02.10/ 15.02.12 6.0 30.6 95.19 28.19 8.38 0.38 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 101 100.24 | 0.24 99.01 100.44 17.80 8.70 0.67 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 33.6 72.74 66.50 78.99 27.82 8.02 1.80 CTPOUTENLCTBO
Tattenekom 4 1500 R 16.00 05.11.09 11.05.10/ 01.11.12 9.0 39.3 10149 | 048 101.21 102.49 13.92 7.86 0.62 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09, 18.06.10 5.0 104 99.75 96.50 100.40 15.40 7.75 0.33 MaLLMHOCTP.
TrK-101 4000 R 7.75  15.09.09 18.03.10/ 11.03.14 7.0 55.8 96.74 95.95 98.00 13.94 3.99 0.51 aHepreTMka
TrK-102 5000 R 1699  05.01.10 11.07.11 01.07.14 230 @ 595 10540 | -0.45 254 998 104.01 105.74 14.00 8.04 149 aHepreTuka
TrK-10 061 3000 R 760 17.12.09 17.06.10 10.3 93.00 90.01 96.00 17.44 4.08 0.71 aHepreTuka
TrK-10 062 5000 R 9.75 12.08.09 14.08.09/ 06.02.13 0.0 425 99.75 39.39 4.87 0.01 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10, 31.05.12 10.0 @ 34.1 92.51 90.02 95.00 18.29 4.10 0.68 aHepreTuka
TrK-6UnB-1 2000 R 1200 25.08.09 26.02.10/ 21.0212 7.0 30.8 98.63 80.00 99.50 15.28 3.03 0.45 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 334 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09, 04.11.11 3.0 27.2 NpoM3BOACTBO
TexWHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 10.0 @ 21.8 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09/ 07.03.12 1.0 31.3 99.30 0.20 100 99.30 99.50 15.40 4.87 0.09 NpoM3BOACTBO
TMK-03 06n 5000 R 960 18.08.09 16.02.10/ 15.02.11 6.0 184 98.39 13.32 4.86 0.44 /B1/B npoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 31 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 4.0 yenyru
TonkHura-2 1500 R 20.00 10.12.09, 10.09.09 09.12.10 1.0 16.2 89.99 70.01 98.99 131.54 11.08 0.04 TOproens
TpaHcKoHT1 3000 R 16.50  01.09.09 12.03.10/ 26.02.13 7.0 432 102.30 | 0.60 5 102.30 102.49 11.85 8.04 0.48 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 15.12.09 15.06.10 10.3 95.55 0.45 236 600 95.06 95.40 13.42 3.80 0.73 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 17.0 @ 345 101.30 194 000 101.00 105.00 14.10 7.38 1.10 /Ba1/BB GaHku
TpaHcKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 5.0 23.2 99.22 0.02 6557 99.11 99.22 11.38 5.02 0.40 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09 17.02.10/ 10.02.11 6.0 18.3 99.10 19.22 8.55 0.40 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 13.75 24.05.10  20.05.15, 13.05.19 70.0 = 118.7 | 100.28 13.63 13.67 373 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 6.0 124 0.01 TOproens
TiomeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 8.0 32.0 96.26 174 93.15 97.99 14.41 3.99 0.54 aHepreTuka
YIMK-Y3Mo1 3000 R 825 01.09.09 09.03.10/ 28.02.12 7.0 31.0 meTannyprus
YMNO 2 4000 R 1225 17.12.09 17.12.09 43 89.00 0.75 16 029 88.81 89.19 55.88 6.86 0.22 MaLLMHOCTP.
YMMO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 11.0 @ 346 MaLLMHOCTP.
YpanBar302 3000 R 18.00 30.09.09 04.04.10/ 05.10.10 8.0 14.0 MalLLMHOCTP.
Ypan/iL-01 1000 R 10.00  28.10.09 28.10.09 26 93.00 2 93.00 93.15 53.00 5.57 0.14 (buHaHCbI
Ypancu6IK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 110 @ 16.8 100.50 4277 100.15 100.60 18.01 8.93 0.70 B+// (pUHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 5.0 23.6 98.50 675 98.31 98.70 17.24 6.58 0.38 B+// (buHaHCbI
Ypancu6liK3 1500 R 1750 27.08.09 01.09.10, 23.02.12 130 @ 309 100.20 | 0.19 147 201 100.10 100.50 17.73 8.71 0.80 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10/ 19.01.12 6.0 29.7 100.12 100.00 100.50 17.23 8.72 0.39 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 21.01.10 27.01.10, 19.01.12 6.0 29.7 100.09 100.00 100.50 17.31 8.72 0.39 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 26.6 93.00 -0.80 1900 89.73 93.90 14.33 5.39 1.70 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10/ 19.07.12 6.0 35.8 98.50 7600 91.50 98.50 11.91 4.25 0.41 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 8.0 68.9 100.30 110.00 14.94 7.46 0.56 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 3.0 27.6 100.00 70.00 1271 6.48 0.25 B+//B+ Tenekom
YpCW cep07 3000 R 16.00 15.09.09 18.03.10/ 13.03.12 7.0 31.5 102.00 12.61 7.82 0.50 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.10.09 12.04.10 03.04.13 8.0 444 98.27 98.30 99.40 12.50 4.87 0.57 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 8.2 65.00 TOproens

®CK EQC-02 7000 R 825 22.12.09 22.06.10 10.5 98.00 0.20 124128 97.80 98.10 11.00 4.20 0.76 /Baa2/BBB aHepreTMka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 26.2 90.75 0.50 50 000 88.00 91.50 12.69 4.01 1.75 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 37 99.10 162 596 99.10 99.50 10.44 3.62 0.28 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 1750 10.11.09 11.05.10 9.1 101.10 | 0.20 1339 101.07 101.10 16.39 8.63 0.61 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.09.09  18.03.10/ 16.09.10 7.0 134 102.51 99.45 100.00 11.04 3.65 0.52 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 14.10.09  14.10.09/ 12.10.11 2.0 26.4 99.95 820 99.61 99.95 13.90 3.24 0.15 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 21.10.09 26.04.10 17.04.13 9.0 44.8 99.33 99.50 99.99 16.68 3.76 0.58 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10, 13.10.10 9.0 143 99.82 19.90 100.00 17.98 8.99 0.56 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10, 12.07.11 6.0 23.3 100.00 20.00 100.00 13.21 6.98 0.40 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 3.1 100.85 | 0.44 21058 100.50 100.85 12.60 7.95 0.22 /B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09 02.07.10, 24.06.14 11.0 @ 593 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 0.3 100.19 | 0.09 6000 100.05 100.15 6.63 6.91 0.03 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 25.0 95.41 -0.24 123 109 95.00 95.41 13.07 4.86 124 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 54 93.00 400 70.00 93.20 31.82 6.30 0.34 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 4.0 219 80.64 97.10 100.00 | 126.39 10.51 0.14 notpe6. ToB.
YTn3 0106 3000 R 9.50 16.12.09 16.06.10 10.3 86.99 1.39 42 86.50 86.99 29.60 5.44 0.63 /B1/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 3.0 69.3 92.00 -1.00 3586 92.00 92.49 47.52 542 0.14 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 22.7 25.00 0.01 50.00 110.44 0.89 TOproens
JitptOHMoHO1 1500 R 11.00  10.11.09 10.11.09 3.0 TpaHcnopT
QitptOHPPA01 2000 R 17.12.09 16.12.10 16.4 4.05 0.10 8.00 979.16 0.12 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10  13.07.10, 08.07.11 11.0 @ 232 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09 25.11.09/ 20.05.11 4.0 21.6 aHepreTuka
OHeprLleHT 3000 R 25.00 07.01.10 08.07.10 11.0 47.50 63 47.50 74.99 198.21 26.24 0.28 aHepreTMka
Q0K0-02 06 1500 R 18.00 22.01.10 22.01.10 55 93.50 notpe6. ToB.
ONIKONH1 1000 R 10.00  21.10.09 28.04.10 8.7 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 8.4 100.50 GaHku
FOHUMMnK 01 2000 R 9.75  08.09.09  10.09.09/ 06.09.11 1.0 25.2 99.50 10931 99.50 99.80 15.73 4.89 0.07 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.100 22.06.11 11.0 @ 227 99.72 54.13 18.99 9.00 0.70 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 20 99.46 0.10 156 99.40 99.88 11.57 4.03 0.15 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.09.09 09.12.09 4.0 99.43 100 99.34 99.68 12.29 251 0.29 /B1/B Tenekom
OTK-05 06. 2000 R 755 0212.09 04.06.10, 30.05.12 10.0 = 34.1 96.08 -0.05 96.02 96.84 13.09 3.92 0.70 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 4.0 16.3 TpaHcnopT

AkyTcKaH02 1200 R 17.00 10.09.09 22.03.10, 08.03.12 7.0 313 99.68 100.01 35.63 8.50 0.42 BB/ aHepreTMka
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BaLukopT506 1000 R 8.02 04.11.09 04.11.09 28 99.61 450 99.62 103.70 9.88 4.02 0.21 /Ba1/BB+ MyHULMNanbHbIA
BaLukopT606 1500 R 8.02 01.12.09 30.11.10 15.9 95.01 97 95.01 12.63 421 1.1 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 9.00 17.12.09 17.06.10 10.3 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 33.6 86.35 85.01 90.00 16.19 4.59 1.67 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 22.8 90.63 89.50 99.55 17.28 5.64 1.39 MyHULMNanbHbIA
V1BO6n34-1 1000 R 8,50 10.11.09 09.11.10 15.2 95.65 1160 93.04 95.80 15.00 2.22 0.69 MyHULMNanbHbIA
VipkO6n31-1 1500 R 8.00 17.09.09 17.12.09 4.3 97.94 98.00 99.95 14.84 2.03 0.30 1B+ MyHULMNANbHbI
VpkO6n31-3 3000 R 6.75  25.11.09 241110 15.7 95.64 92.50 13.23 244 0.68 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 750 24.09.09 26.05.10 9.6 94.61 91.10 94.50 15.40 2.76 0.66 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 26.9 92.00 1 89.06 92.00 15.93 2.98 1.00 1B+ MyHULMNAnbHbIA
VipkO6n31-6 3800 R 920 15.08.09 22.11.12 40.0 93.39 14.51 3.29 1.26 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 850 31.08.09 29.08.11 24.9 92.85 89.50 92.50 14.80 2.28 113 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.15  02.09.09 29.11.12 40.2 85.07 = -0.63 83.00 85.70 16.21 3.12 219 BB-// MyHULMNAnbHbIA
KanyxO6n-4 1500 R 10.21 30.09.09 26.06.13 472 85.00 BB-// MyHUALMNAMNbHbIRA
Kapenus 1 500 R 765 02.12.09 02.06.10 9.8 99.18 9.12 3.85 0.60 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 990 12.11.09 10.05.12 334 89.34 18.62 5.52 121 BB-// MyHULaNanbHbIi
Kapenus 12 1000 R 19.05  03.09.09 02.06.11 22.0 104.70 49770 104.10 104.50 16.01 4.54 1.02 BB-// MyHULananbHbIi
Kapenus 2 1000 R 787 15.10.09 14.04.11 204 93.54 92.65 95.00 14.51 4.20 0.95 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 14.3 9529 @ -1.71 100.00 15.71 6.05 0.95 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 52.1 87.00 62677 80.03 90.00 13.25 5.22 2.81 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00  04.09.09 03.12.15 76.8 71.59 68.00 77.00 14.96 5.60 375 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 40.7 99.63 21.43 3.50 2.10 BB//BB MyHULMNanbHbIA
leH06n-206 800 R 14.01  09.12.09 08.12.10 16.1 99.96 70.30 102.00 14.49 6.99 1.08 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 11.12.09 05.12.14 64.7 90.05 @ -1.95 20 92.00 98.99 15.31 6.78 3.39 BB//BB MyHULMNanbHbIA
TluneukO6n5 500 R 710 14.01.10 15.07.10 113 91.89 89.00 17.62 3.85 0.77 BB/ MyHULMNaNbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 16.7 98.31 368 114 98.11 98.98 11.66 5.10 147 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 60.2 80.61 -0.04 100 000 80.50 80.90 13.55 5.00 3.58 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 11.8 98.17 0.03 29 000 98.10 98.30 10.28 4.1 0.86 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 714 7760 @ -0.70 243 563 77.00 77.60 13.61 5.17 4.04 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 35.0 88.80 @ -0.55 32500 88.80 89.00 13.17 4.52 2.28 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 95.5 74.30 1.1 73.11 77.00 13.16 5.40 4.94 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 28.6 90.70 = -0.85 784 000 90.11 91.10 13.08 4.42 191 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop54-06 15000 R 8.00 05.09.09 05.09.12 374 87.80 29767 87.80 88.00 13.19 4.59 2.35 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop56-06 20000 R 8.00 22.09.09 22.09.16 86.6 7270 @ -0.94 298 950 0.10 73.14 14.03 5.55 4.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.00  01.09.09 01.06.11 22.0 96.70 = -0.65 8 96.70 97.00 12.61 261 1.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop59-06 15000 R 10.00  15.09.09 15.03.10 72 100.10 © -0.11 56 000 100.02 100.10 10.18 2.52 0.52 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop61-06 15000 R 15.00  03.09.09 03.06.13 46.4 106.85 = -0.15 352610 105.50 106.85 13.63 3.54 2.57 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop62-06 20000 R 16.00  08.09.09 08.06.14 58.7 104.50 = 0.50 104.00 105.39 13.75 3.86 3.03 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop63-06 15000 R 15.00  10.09.09 10.12.13 52.7 106.72 = -0.58 100 000 107.00 107.14 13.96 3.54 2.82 BBB/Baa1/BBB | MyHuULunanbHbii
Moc.06n.58 12000 R 10.00  29.09.09 30.03.10 7.7 98.25 @ -0.15 9940 98.02 98.50 13.33 5.08 0.54 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 20.5 91.30 142572 90.52 92.40 15.56 4.92 1.35 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 57.0 77.00 @ -047 530 76.01 77.00 15.57 5.18 3.26 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 46.7 87.05 0.23 2999 86.55 87.10 15.64 5.16 2.03 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 31.6 | 104.65 30483 104.00 104.85 15.52 8.06 1.36 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 26.7 93.99 94.10 96.00 13.71 4.35 1.03 BB/Ba2/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 39.8 94.00 24 380 94.00 12.51 4.48 1.40 BB/Ba2/ MyHULMNanbHbIA
Hoscn60-14 2000 R 8.14 1  25.09.09 24.12.10 16.7 89.00 BB-// MyHULMNanbHbIi
003 25057 40817 R 740 21.10.09 20.01.10 54 99.40 1164 987 99.30 99.45 9.08 1.86 0.40 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 175 94.10 863 376 94.10 95.50 10.99 1.62 1.25 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 89 97.65 1646 371 97.40 97.65 9.48 148 0.66 BBB+/Baa2/BBB | roc. Gymaru

003 25064 7000 R 1190 21.10.09 18.01.12 29.7 101.70 = -0.15 6221815 101.30 101.75 11.56 2.92 1.92 BBB+/Baa2/BBB | roc. Gymaru

003 25067 15000 R 11.30  21.10.09 17.10.12 38.8 99.40 |« -0.31 3205 000 99.40 99.58 12.04 240 242 BBB+/Baa2/BBB | roc. ymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 39.3 86.29 456 529 86.56 11.28 6.95 2.58 BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 35.5 87.40 310 854 87.30 87.80 11.70 1.74 2.38 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62 000 R 9.00 12.08.09 08.08.12 36.4 93.25 115 000 95.00 11.85 4.81 1.77 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00 13.01.10 14.07.10 1.2 100.90 100.10 100.85 9.15 4.94 0.82 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 9.00 09.09.09 29.08.18 110.2 || 87.37 71365 87.35 11.67 5.14 2.78 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 12.08.09 03.08.16 85.0 78.16 28985 81.50 12.25 2.55 4.37 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 09.09.09 24.11.21 149.6 | 7517 22450 7517 11.71 2.82 6.13 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26 000 R 31.03.10 20.03.19 116.9 || 45.00 657 000 35.00 55.00 14.08 5.72 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 3225 64.92 26 500 60.20 65.20 11.34 5.30 8.17 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 750 19.08.09 08.08.18 109.5 | 68.74 59 900 60.00 77.48 12.37 5.44 5.25 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 15.7 99.00 60 000 95.60 100.10 11.40 4.99 0.68 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.09.09 09.09.10 13.1 92.62 94.16 97.50 15.10 1.84 0.90 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 13.08.09 11.08.11 243 90.58 13.68 2.09 1.61 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98 23.09.09 20.06.12 34.8 84.50 5 80.00 100.00 14.32 2.06 2.24 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 5 8300 R 9.30 24.09.09 19.12.13 53.0 91.99 1.09 50 89.80 91.50 14.29 2.52 1.72 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 446 86.20 161100 86.10 87.00 15.11 2.30 2.05 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 27.08.09 26.05.11 21.8 95.47 13.71 2.30 0.96 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 8.75  20.08.09 20.05.10 9.4 94.78 16.88 2.30 0.63 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 3.0 98.50 98.45 98.50 12.63 3.07 0.22 11B- MyHULananbHbIi
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 28.9 90.45 1.04 3849 90.21 90.45 15.77 3.88 1.08 11B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 40.8 98.61 98.40 98.69 7.90 4.07 2.19 //B- MyHULaNanbHbIi
Tomck.06-7 2500 R 13.75 27.08.09 27.11.13 52.3 | 100.00 13.67 347 1.63 11B- MyHULananbHbIi
Yamypua-2 1500 R 840 17.01.10 15.07.12 35.6 76.81 79.01 84.20 20.00 5.51 2.16 MyHULMNanbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 4.3 98.32 @ -0.18 97.50 100.00 13.79 4.26 0.31 1B+ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 221 90.07 83.01 94.00 14.73 4.35 148 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74 1 20.10.09 17.04.12 32.7 84.40 701 81.01 87.75 15.31 229 210 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 9.66  08.09.09 04.06.13 46.4 80.67 83.00 84.90 18.04 2.98 2.35 /Ba2/ MyHULMNAnbHbIA
FAkyT-06 06 2000 R 10.00  13.08.09 13.05.10 9.2 98.87 12.58 2.52 0.50 BB//BB- MyHULMNANbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 57.0 80.05 73.01 83.00 16.42 243 247 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 20.5 93.60 58 92.95 93.99 13.03 3.73 1.01 BB-// MyHULMNAnbHbIA

ApO6n-07 3500 R 7.000 29.09.09 30.03.10 77 97.21 0.21 1300 97.21 97.80 12.70 1.80 0.48 BB-// MyHULMNanbHbI



Fixed Income Daily 12.08.09 db YPANCUIB | K3NUTAN

PbIHOK py6neBbix obnurauun

[ k|| eonwono)
06bem, ToproBblit

Rrop, PeiituHr
Beinyck Kynon, % CexTop
M KynoHa | odpeprel odpt o6veM, WT || nokynka | npopaxa | odppr Tekyw || ner FIMIS

EBPOOBNUrALIUK

Absolut Bank-10 175 § 913/ 30.09.09 30.03.1C 77 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.12.09 28.06.1C 10.7 BB/Ba3/ GaHKu

Ak bars-11 300 § 925 20.12.09 20.06.11 226 BB/Ba3/ GaHKun
Alfa-Bank-09 400 $ 7.88| 10.10.09 10.10.0¢ 20 BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.12.09 25.06.12 35.0 BB-/Baa2/BB- | GaHku
Alfa-Bank-13 400 $ 925/ 241209 240611 240613 230 = 471 BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.12.09 09.1210 09.121% 16.0 @ 77.0 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 310 917 BB-/Baa2/BB- | GaHku
Alrosa-14 500 $ 8.88 17.11.09 17.11.14 64.1 B/Ba3/BB Cbipbe
Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 35 B/Ba3/ GaHku

Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 44 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 35 BBB/Baat/ GaHkun
BoM-09 usd 250 § 8.00/ 28.09.09 28.09.0¢ 16 BBB/Baat/ GaHku
BoM-10 300§ 738 26.11.0¢ 26.11.1C 15.7 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 19.0 BBB/Baa1/ GaHkun
BoM-13 500 § 734 13.11.09 13.05.12 457 BBB/Baa1/ GaHku
BoM-15 300 § 750/ 251109 251110 25.11.1% 160 @ 766 BBB/Baa1/ GaHku
BoM-17 400 $ 6.81/ 10.11.09 10.05.17 94.3 BBB/Baa1/ GaHkun
Business Alliance-12 8323 R 8.88  25.10.09 25.04.12 329 (bMHaHCbI
Credit Europe Bank-10 250 § 750/ 13.10.09 13.04.1C 82 [Bat/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.09 01.11.1C 14.9 CTPOUTENbCTBO
Energomash-10 150 $ 9.50 05.10.09 05.04.1C 79 MaLLUHOCTP.
Eurochem12 300 § 7.88) 21.09.09 21.09.12 37.9 BB-//BB- XMMUs
Evraz-13 1050 § 8.88 24.10.09 24.04.12 451 BB-/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 76.1 BB-/Ba3/BB- meTannyprus
Evraz-18 550 § 950/ 24.10.09 24.04.1€ 105.9 BB-/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 457 [Caal/D Chblipbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 9.3 B2/ GaHkmn
Gazprom-09 700 $ 10.50  21.10.09 21.10.0¢ 24 /Baa1/BBB Cbipbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 13.7 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 15.4 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00 23.04.10 23.04.11 20.7 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.09 09.12.12 40.5 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 15.11.12 39.7 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 963 01.09.09 433 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 514 BBB/Baa1/BBB | [cbipbe
Gazprom-13-2 12228 451 22.01.10 48.0 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 446 BBB/Baa1/BBB | [cbipbe
Gazprom-13-6 500 $ 751 31.01.10 483 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 55.3 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 60.5 BBB/Baa1/BBB | [cbipbe
Gazprom-14-2 700 € 536 31.10.0¢ 63.6 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 70.7 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 8.13)  04.02.10 66.8 BBB/Baa1/BBB | [cblpbe
Gazprom-16 1350 § 621 22.11.09 88.7 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 92.7 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 100.2 BBB/Baa1/BBB | [cbipbe
Gazprom-18 1200 € 6.61  13.02.10 103.6 BBB/Baa1/BBB | [cblpbe
Gazprom-18-2 1100 § 815 11.10.09 105.5 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 118.1 BBB/Baa1/BBB | [cbipbe
Gazprom-20 1250 § 720/ 01.02.10 1275 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.09.09 153.0 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.10.09 28.04.34 300.9 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3411 BBB/Baa1/BBB | [cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 12.2 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.08.09 22.02.1C 6.5 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 05.10.09 06.04.1C 79 /Baa2/BBB- GaHku
Gazprombank-11 300 $ 797 15.12.09 15.06.11 224 /Baa2/BBB- GaHku
Gazprombank-13 500 $ 793 28.12.09 28.06.12 472 /Baa2/BBB- GaHku
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 745 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.18 48.0 BBB/A3/BBB Cbipbe
HCFB-10 200 § 950 11.10.09 11.04.1C 8.1 [Ba3/B+ GaHKm
HCFB-11 500 § 1100 20.12.09  20.12.09 20.06.11| 40 | 226 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.10  11.02.10  11.08.11| 6.0 | 243 /Ba3/B+ GaHkun
11B-10 150 § 950 12.08.09 12.02.1C 6.2 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 11.0 B/B1/BB- GaHku
Income-Lada-10 CLN 40§ 10.00  20.11.09 20.11.1C 15.5 Toprons
Income-Lada-11 CLN 388 16.00  23.09.09 23.12.09 20.06.11| 4.0 226 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 1.2 B3/ meTannyprus
KZOSRU-11 200 § 925/  30.10.09 30.10.11 27.0 1D Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 33.0 B CTPOUTENbCTBO
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 6.7 B/B2/ GaHku
Lukoil-17 500 § 6.36| 07.12.09 07.06.17 95.2 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66 07.12.09 07.06.22 156.1 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888 10.09.09 10.03.11  10.03.1€ 19.0 = 80.1 B+/B1/ GaHku
MDM-10 425 § 777, 25.01.10 25.01.1C 5.6 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.01.10 21.07.11 236 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.12.09 10.12.0¢ 4.0 BB+/Ba2/ Tenexkom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 9.7 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945/  20.09.09 20.03.11 19.5 B/B2/ CTPOUTENbCTBO

MKB-09 100 § 10.25  21.10.09 21.10.0¢ 24 B/B1/ GaHku



Fixed Income Daily 12.08.09 db YPANCUIB | K3NUTAN

PbIHOK eBpooGnuraummn
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EBPOOBNUrALIUK

Moscow-11 374 € 645  12.10.09 12.10.11 264 BBB+/Baa1/BBB+ | MyHuMLMnanbHblit
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 876 BBB+/Baa1/BBB+ | MyHuLMnanbHblit
MTS-10 400 $ 838 14.10.09 14.10.1C 143 [Ba2/BB- Tenexom
MTS-12 400 $ 8.00 28.01.10 28.01.12 30.0 /Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 22121& 170 775 B+/B1/ Xumus
NMTP-12 300 § 7.00)  17.11.09 17.05.12 337 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819/ 02.02.10 02.02.1C 58 B+/Ba3/ (DUHaHCbI
NOMOS-16 125§ 975/ 201009 20.10.11  20.10.1€ 27.0  87.6 B+/Ba3/ (UHaHCbI
Nornickel-09 500 $ 713 30.09.09 30.09.0¢ 1.7 BBB-/Baa2/ Cbipbe
OAK-10 200 § 10.00  24.12.09 08.07.1C 11.0 MaLuuHocTp.
Petrocom-09-2 4258 875 17.12.09 17.12.0¢ 43 /Ba3/B+ (bMHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 111 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 1250 18.08.09  18.08.09  18.08.1C| 0.0 124 B-lf (bvHaHCbI
Prodimex-11 CLN 100 § 1025  29.09.0¢ 29.09.11 26.0 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 14.0 B+/Ba2/BB- GaHku
Promsvyazbank-11 2258 875 20.10.09 20.10.11 267 B+/Ba2/BB- GaHku
Promsvyazbank-12-2 200§ 963 23.11.09 23.05.12 339 B+/Ba2/BB- GaHku
Promsvyazbank-13 150 § 10.75  15.01.10  15.07.11] 15.07.1%| 23.0 | 478 B+/Ba2/BB- GaHku
Promsvyazbank-18 100 § 1250  31.01.10 31.01.1¢ 103.2 B+/Ba2/BB- GaHku
Raspadskaya-12 300 § 750 22.11.09 22.05.12 33.8 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 33 CCC/Ba3/BB- | 6aHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 20 CCC/Ba3/BB- | GaHku
ROLF-10 CLN 250 § 825 28.12.09 28.06.1C 10.7 [Caat/BB- ToproBns
Rosbank-09 300 § 975 24.09.09 24.09.0¢ 15 [Ba2/ GaHkm
Rosbank-09 RUB 7000 R 8.00  30.09.09 30.09.0¢ 17 A-/Baa3/BB+ | GaHku
Rosbank-12 130 § 9.00/ 01.01.10 01.07.12 35.2 A-/Baa3/BB+ GaHku
Rosselkhozbank-10 350 § 6.88) 29.11.09 29.11.1C 15.8 BBB+/Baa1/ GaHku
Rosselkhozbank-10 CHF 375C 358 29.03.10 29.03.1C 77 BBB+/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 33.1 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 $ 718/ 16.11.09 16.05.12 458 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 53.9 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00/ 11.12.09 11.06.14 58.8 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 697 21.00.09 210911 21.09.1€ 260 866 BBB+/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30) 15.11.09 15.05.17 94.5 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.09 29.05.1€ 107.1 BBB+/Baa1/ GaHku
RTM-09 CLN 55 § 15.00  16.08.09 16.11.0¢ 32 ToproBns
RTM-11 CLN 125§ 12.00  04.09.09 04.03.11 19.0 ToproBns
Russia-10 2966 $ 825 30.09.09 31.03.1C 7.7 BBB+/Baa1/BBB | roc. bymarn
Russia-18 3466 $ 11.00  24.01.10 24.07.1€ 109.0 BBB+/Baa1/BBB | roc. bymarn
Russia-28 2500 $ 12.75 24.12.09 24.06.2¢ 2297 BBB+/Baa1/BBB | roc. bymarn
Russia-30 21218$ 750/ 30.09.09 31.03.3C 2512 9529 | -547 17510 830 95.00 8.36 3.94 532 | BBB+Baal/BBB |roc. Gymarn
RusStandard-0¢ 400 € 6.83  16.09.0¢ 16.09.0¢ 1.2 BB-/Ba2/BB- GaHku
RusStandard-10 500 § 750/ 07.10.09 07.10.1C 141 BB-/Ba2/B+ GaHkun
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 10.7 BB-/Ba2/BB- GaHKu
RusStandard-11 350 § 863 05.11.09 05.05.11 211 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.12.10 16.121% 16.0 @ 77.3 /Ba3/B GaHkmn
RusStandard-16 200 § 975/ 01.12.09 01.12.1€ 89.0 BB-/Ba2/BB- GaHKu
Sberbank-11 750 § 593 14.11.09 14.11.11 215 BBB+/A3/ GaHku
Sberbank-13 500 § 6.48 15.11.09 K 458 BBB+/A3/ GaHku
Sberbank-13-2 500 § 6.47| 02.01.10 474 BBB+/A3/ GaHKu
Sberbank-15 1000 § 623 11.0210 11.02.10 i 67.0 BBB+/A3/ GaHku
Severstal-13 1250 § 975 29.01.10 29.07.18 483 B+/Ba3/BB- Cbipbe
Severstal-14 375§ 925 19.10.09 19.04.14 57.1 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 10.5 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770) 241009 241009 240411 20 = 207 B+// Ternexom
SINEK-15 250 § 770/ 03.02.10 03.08.1¢ 728 [Bat/ (UHaHCbI
Sisfin-11 350 § 8.88 28.01.10 28.01.11 17.8 [Ba3/B+ Tenekom
Soyuz Bank-10 125§ 9.38 16.08.09 16.02.1C 6.3 B2/B GaHku
Tatfondbank-10 0% 975  26.10.09 26.04.1C 8.6 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 10.9 Toprosns
TMK-09 300 $ 850  29.09.09 29.09.0¢ 1.6 /B1/BB- npon3BoACTBO
TMK-11 600 $ 10.00/  29.01.10 29.07.11 23.9 /B1/BB- npon3BoACTBO
TNK-11 500 § 6.88 18.01.10 18.07.11 235 [Baa2/BB+ Cblipbe
TNK-12 500 § 6.13|  20.09.09 20.09.12 37.9 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750/ 13.09.09 13.03.18 437 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750 18.01.10 18.07.1€ 84.4 /Baa2/BB+ Cblpbe
TNK-17 800 § 6.63  20.09.09 20.03.17 92.6 /Baa2/BB+ Cblpbe
TNK-18 1100 § 7.88| 13.09.09 13.03.1€ 104.5 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 925 08.12.09 08.12.1C 16.1 Tenexom
TransCapitalBank-10 175 § 913/  10.11.09 10.05.1C 9.1 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.01.10 18.07.17 96.6 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 9.3 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.12.09 25.06.11 228 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 35.0 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 35.0 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/  07.02.10 07.08.12 486 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.09.09 05.03.14 55.6 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 109.4 /Baa1/BBB+ Cbipbe
Trust-09 150 § 925  05.10.09 05.10.0¢ 18 B-/Caat/ GaHkun
Trust-10 200 § 938 29.11.09 29.05.1C 9.7 B-/Caat/ GaHku
Trust-12 CLN 20§ 11.50  06.09.09 06.09.12 374 B-/Caat/ GaHkun

URSA rub 10 5000 R 9.13| 26.08.09 26.02.1C 6.6 B1/ GaHku



Fixed Income Daily 12.08.09 db YPANCUIB | K3NUTAN
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URSA-10 EUR 400 € 700  21.05.10 21.05.1C 9.4 B+/Ba3/ GaHkun
URSA-11-1 130§ 1200 30.12.09 30.12.11 29.0 B+/Ba3/ GaHKu
URSA-11-2 300 € 830  16.11.09 16.11.11 276 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.1 220 @ 464 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 9.9 BBB/Baa1/BBB | [GaHku
Vimpelcom-10 300 $ 800 11.02.10 11.02.1C 6.1 Ba2/ Tenexkom
Vimpelcom-11 300 $ 838 22.10.09 22.10.11 267 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 838 30.10.09 30.04.12 453 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.09 23.05.1€ 826 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13|  30.10.09 30.04.1¢ 106.1 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 95.9 B3/ GaHku
VTB 24-09 500 § 3.82| 07.09.09 07.12.0¢ 39 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 6.20) 29.09.09 29.09.1¢ 747 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.11.0¢ 02.11.0¢ 28 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 72 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 264 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 229 BBB/Baa11/BBB | GaHku
VTB-12 1200 6.61/ 30.10.09 30.10.12 39.2 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 12.00,  28.11.09 28.11.12 40.2 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32| 040210 040210 040215 6.0 & 668 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.10 15.02.1€ 79.3 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88| 28.11.09 28.05.13 29.05.1€ 46.0 = 107.1 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 625/ 020110 020715 02.07.3¢ 72.0 @ 3152 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 26 B/Ba3/ GaHku



Fixed Income Daily a“hvpmcws | KanuTAR

busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

McnonHuTenbHbIN QUPEKTOP, PyKOBoAUTENb AenapTaMeHTa
Bopwuc MH36ypr, GinzburgBl@uralsib.ru

Busnec-6A0K IIPOAQXK B TOPrOBAM

PykoBoauTtenb 6usHec-6noka
Cepren Wemapgos, she_sa@uralsib.ru

YnpaBneHue npoaax YnpaBneHue ToproBnun
Koppapo Tasemuna, aupekTop, taveggiac@uralsib.ru Aungpei bopucos, cT. Tpeigep, bor_av@uralsib.ru
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