7& YPANCUIB | K3NUTAN

Fixed Income Daily

PYBNEBBIE BbINYCKU

YTM, %
093 46020
a3npom-4
LlentpTen-4
OrKk-2

CbIPLEBBIE PbIHKU

3onoro, $/yHumst
Urals, $/6app.

S&P Metannbl, MHa.
S&P C/x npog., uHA.

JEHEXHbIX PbIHOK

RUB mnpa.
PEMO B LB
Kopcyeta

[enosuTsl B LIB

NDF 1Y, %
MOSPrime O/N, %

USDRUB

3Hau.
13,3
10,5
12,4
15,6

3Hay.
926,3
56,3
1101,8
613,6

3Hau.
14,0
364,3
503,9

11,05
7,63

32,02

Uam., 6.n.
33 fieHb 3a Mec.

45

(101)

Usm., %
3a fieHb 3a Mec.
0,3 3,6
- 11,1
(28) 0,1
(05)

3a fieHb 3a Mec.
0,5 (3,5)
(15.4) 21.3)
524 494
U3m., 6.n.

(17) (345)

(20) (122)

Usm., %

CTPATErus
BHeWHUA pbIHOK
LTQD OnNTUMM3M UCNApPUICA... cmp. 2
(89) ... CIpoBOLMpoOBaB pannu B UST cmp. 2
1(?23; Makpo3akoHOMMYECKasa cTaTUCTUKA
BHOBb B LIEHTpe BHMMaHusA cmp. 2
Koppekuusa B poccumckux 6ymarax cmp. 3
YD CokpaweHue 3anacoB HedpTn B CLUA cmp. 3
3i Z BHYTPeHHMI pbIHOK
178 Py6nb n He pymaeT oCTaHaBNMUBAaTbCA... cmp. 4
..« BOMPEKN HEKOTOPOM KOpPpPEKLUMU ueH Ha HedTb cmp. 4
[oXoAHOCTU BCEe HUXKEe cmp. 4
YTD MuHcdUH HauHeT pekanuTanu3aaumio 6aHkoB cmp. 4
E;Ziz; OteBeT MuHdjpuMHa Ha cHMXKeHue cTaBok LIB cmp. 5
367,3 MpuTOoK ANUHHBIX AeHer Ha pLIHOK He 3a ropamMm cmp. 5
(1745)

43 JAEHEXXHbIXA PbIHOK

6.n.

Russia 30 - UST 10

EMBI + Spread
ITRAXX HY

MHAOWKATUBHBLIE CNPEObI
600

3Hau.
430,0
512,2
868,5

Uam., 6.n.
33 fieHb 3a Mec.
6 (103)
12,5 (68,4)
0,3 (325,5)

Py6nb moxxeT ocnabetb nocne cHuxeHusa ctasku LUb PO cmp. 6
MAKPO3KOHOMMUKA
YTD
(362) LB P® cHoBa CHU3uUN CTaBKy pedpumHaHCUpPOBaHUA cmp. 7
(212,3)
(603,3)

KOPMOPATUBHBIE COBbITUA

Boimnenkom (BB+/Ba2/NR)

400

11.11.08
01.12.08

1500

1000

500

21.12.08

RUB mnpa.

10.01.09 A
30.01.09

Russia 30 -
Tlykoiin 4 - Gazprom 13 (npas. ocb)

UHOUKATOPBLI AEHEXXHOIO PbIHKA

19.02.09 A
11.03.09 A
31.03.09
20.04.09

US 10 (nes. ocb)

400 IV kBapTan 2008 r. He npenogHec CLOPNPU3OB cmp. 8
200
0 TOProBbIE UAEM
A igg MokynaTtb KOpoTkMe gonnaposblie eBpoobnuraumm Russian Standard Bank 09, TMK 09.
% < MokynaTb KopoTkume pybneBble eBpoobnurauun Bank of Moscow 09, URSA 10, kotopble
; UMEIOT CMpes B HECKOIbKO MPOLIEHTHBIX MyHKTOB K cTaBkam NDF.

< B ycnoBusx ctabunbHbIX LieH Ha HeTb POCCUICKUIA ANNHHBIA CEerMeHT GyaeT onepexaTb pas-

BMBAIOLLMECS PbIHKW, B KOTOPOM HEeOOLEHEHbI CrEAYIOLLME BbINYCKM:
< Hedterasosbin cektop: TNK-BP 11, TNK-BP 12, Gazprom 13;
meTannyprusi: Raspadskaya 12, SeverStal 13, TMK 11;

TpaHCMopT 1 «TenekoMbly»: Novorossisky Port 12, Sistema 11;

6aHku: TransCreditBank 11, GazpromBank 11, VTB12, 18, Bank of Moscow 13, Russian
Standard Bank 10, 11, HCFB 11.

< [MokynaTb KOpPOTKME BbINYCKN MPUEMIEMOrO KPeaUTHOTO KayecTBa C AOXOAHOCTbIO Bbile YTW20%
B pamkax ctparermm buy & hold (Hanpumep, Pyc®uHaHc-3).
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Crparerusa

BHEWHMMA PbIHOK

onTMmuam uncnapuncsi...

OcHoBHble amepukaHckue OHAOBbLIE MHOEKCHI MO UTOraM BYEpPALUHEro AHS 3a-
KPbINUCb CHUXEHUEM Ha 2—-3%. YXyALeHU0 HacTPOEHMI MHBECTOPOB Cnocob-
CTBOBamnu HeyTelIUTENbHbIE anpernbCckMe MnoKasaTenu PO3HWYHBLIX MPOdax B
CLA, cHuamBLimxcs Ha 0,4% oTHOCUTENBHO MapTa, B TO BPEMS KaK y4aCTHUKU
oXuaanu, YTO OHW OCTaHyTCsl Ha MpexHeM ypoBHe. [Mpu 3aToM cokpalleHune
npogax 6e3 yyeta aBTromobunen coctaBuno 0,5%, a KOHCeHCyc-NporHo3 npega-
nonaran poct nokasartens Ha 0,2%. HeraTuBHas ctatucTuka crana Beckum ap-
rYMEHTOM B MOSb3y KOPPEKUUW, YXKE LABHO Ha3peBaBLUEN HA pbIHKaX akUWi.
Kak ybeantensHO CBMAETENLCTBYET HU3KUWA MOKasaTenb PO3HWUYHbIX MPOAAX,
noka paHoBaTO roBOPUTbL O TOM, YTO peLeccus B CLUA 6nuska Kk 3aBepLUEHMIO.
MopnopTuna HacTpoeHne y4acTHMKaM pbiHKa U HU3KME MoKa3aTenn oT4ETHOCTH
3a | kBapTan KpynHenwern 6aHkoBCKO-cTpaxoBow rpynnbl Hugepnangos ING,
KoTopas 3admkcupoBana yObITKM MO NPUYMHE CNWCAHWUWA MIOXUX aKTUBOB, a
TaKkke yBenu4eHnst OTYUCIIEHUI B pe3epBbl MO MPOCPOYEHHON 3a0IPKEHHOCTMU.
OueBWaHO, YTO 3TO OKasasno CyLleCTBEHHOE HEraTUBHOE BIIUSHUE HA KOTUPOB-
KM akumMi KoMnaHum oMHaAHCOBOrO CeKTopa.

... CpoBouMupoBas pannu B UST

HeratuBHasi cTaTUCTMKa U CHWXKEHWE KOTUPOBOK Ha PbIHKaX akuui MOpOAMIN
BYepa BOJHYy Gerctea B ka4yecTBo. [JOXOAHOCTb AECSATUNETHEN KasHauyemnckomn
HOTbI BYepa cHu3unacb cpasy Ha 9 6.n. go YTM3,10%, cnpeg 10Y UST — 2Y
UST cyauncsa Ha 5 6.n. go 223 6.n.

YunTbiBasi, YTO KOTUPOBKM B HACTOSALUA MOMEHT MPOAOITDKAT UATU BHU3 Kak
Ha asuaTckmx (pOHOOBBIX PbIHKaX, Tak U BO dbloyepcax Ha amepuKaHCKMe WH-
[OEKCbl, CEerogHsl kasHadyewckme Gymarn BMOMHE MOryT MpPOJOIMKWTb LIEHOBOW
POCT, U HE UCKITHYEHO, YTO B KPaTKOCPOYHOW MEepCrneKkTuBe JOXOOHOCTb Aecs-
TUNETHEN HOTbI MOXET BHOBb OKa3aTbcsl Y oTMeTkn YTM3%. Tem He meHee B
JanbHenwem MacwTabHbIi HaBeC NepBUYHbBIX pa3melleHun ByaeT cnocobceT-
BOBaTb PasBUTUIO BOCXOAALLEro TpeHaa goxoaHocTten UST.

Maxpoaxouommmcxan CTaTUCTUKa
BHOBb B LLE€HTPEe BHUMaHuA

HanoMHum, 4TO cerogHs moadepxKy kasHademnckum Bymaram, BepOsTHO, OKa-
XyT nnaHvpyemble nHTepBeHumMn ®PC (Bblkyn 3aTpOHET roguyHble U OBYXro-
AnyHble 6ymarn). OgHako, y4mTeiBas 6ercTBo B ka4ecTBO (O YEM CBMOETENbCT-
BYeT pacnpofaxa Ha pblHKe akuui 1 ykpenneHuwe gonnapa k espo c¢ 1,36
espo/gonn. go 1,35 eBpo/gonn. Aonn.) Mbl OXXuMaaem, YTo o6bemM MHTEPBEHLNI
®PC 6yneTt BeCcbMa CKPOMHbIM.

Mo-BnanmMomy, B KPaTKOCPOYHOWN MepCrekTMBe y4acTHUKM pbiHKa byayT Gonee
YYTKO pearmpoBaTtb Ha MyGNUKYemMy0 MakpO3IKOHOMMWYECKYO CTAaTUCTUKY (KOTO-
Pyt NMpakTU4YeCKn UrHOPUpPOBanu NocrnegHne BoceMb Hefenb, Nnoka npogosxa-
nock pannu). CerogHs 6ygyT onybnukoBaHbl AaHHble no pbiHKy Tpyga CLUA
(nepBuYHbIe ObOpalleHunst 3a nocobusimm no GespaboTuue) 1 nokasatenb WH-
[eKca LieH npov3BoauTenei 3a anperb.
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Koppekuusa B poccunckux 6ymarax

Ha coHe ycunuBlierocsi B4epa GerctBa B kayeCcTBO LONMM pa3BMBAOLLMXCS
CTpaH Haxoaunucb BO Bnactu npogasuoB. Cnpes uHaekca EMBI+ B yeTtBepr
pacwupuncsa Ha 14 6.n. u, Takum obpasom, BHOBb okasancs Bbiwe 500 6.m.
(503 6.n.).

B poccuiickom cermeHTe B Hayane TOProB Yy MHBECTOPOB npeobraganu nosu-
TUBHbIE HACTPOEHUS: Mbl Habnaanu NoKynaTenbCKy akTUBHOCTb B Bymarax
nepsoro awenoHa. OgHako nocne nybnukaumn 6rnmxke K KOHUY AHS AAHHbBIX O
po3HUYHbIX npodaxax B CLUA Ha pbiHke HameTunacb Koppekuus. KoTuposku
Bbinycka Russia 30 B nepBoi NoNoBuHE OHSA CyMENuU Aaxe npobuTb LEHOBYHO
otmeTky 101% OT HOMMHana, HO MOTOM BHOBb OTKaTUIIUCb K YPOBHAM NpeAbl-
ayuero Toprosoro aHs (100,38% / 100,75% ot HomuHana). CyBepeHHbI crnpes
BYepa pacwwmpwunca Ha 5 6.n. go 435 6.n., a natunetHne CDS Ha Poccuto
cTosnu npumepHo Ha 10 6.n. Bbilwe, YeM gHem paHee (280 / 290 6.n.).

Bo BTOpOM 3llenoHe ToproBasi aKTMUBHOCTb BYepa Obina JOBOMbHO HU3KOW MO
CpaBHEHUIO C NpeabiaywyMm AHAMU. Mbl OTMEeYany COXpaHsIoLWUIACS NokKyna-
TenbCkM MHTepec k Oymaram TMK, Habntoganca Takke CnNpoc Ha BbIMyCK
Severstal 13.

CokpauweHue 3anacoB Hechtn B CLUA

CokpalleHne 3anacoB NUlIb OTYaCTU OOBACHAET BbICOKME LieHbl Ha
HedTb. Byepa Gbinn onybnukosaHbl AaHHble no 3anacam HedTn B CLUA 3a
NPOLLUNYI0 Hedemn: KOMMepyeckue 3anachl Cbipo HedpTn cHmannmcb Ha 1,2%,
a ToBapHble 3anackl 6eH3nHa — Ha 2%. OgHako cTaTUCTMKa No 3anacam HedTn
C Hayana roga nub OTHACTU OOBSACHSET BMeYaTNSOLWMA POCT KOTUPOBOK
HedTn (¢ 40 o 60 gonn./6app.) U MX CTabUNbHOCTL HA ONTOBOM PbIHKE B Ha-
CTOSLMI MOMEHT (Ha ypoBHe 57,3 gonn./6app.) Ha hoHe ycunmeLLMXCHA onace-
HUI OTHOCUTENbHO NPOAOIMKUTENBHOCTU PELLECCUM W, KaK CreacTBue, NageHus
cnpoca Ha 3HeproHocuTenu.

OcHoBHOM cnpoc Ha HedTb, ckopee Bcero, hopmupyet Kutan. Mbl He mc-
KMoYaem, YTO Crpoc Ha HedTb B HbIHELLHUX YCIOBMAX NOAAEPXKMBAETCS NPEX-
ne Bcero Kntaem, kotopbin gmBepcuduumpyeT pesepsbl, yBenmumBas [0S0
CbIpbEBbIX aKTMBOB (B OCHOBHOM HedTu) B yCNOBUSX POCTa MHMMAALMOHHBLIX
OXUOAHUA, O YeM CUTHaNU3MpyT KOTUPOBKU Ka3Havyenckmx Gymar, saluieH-
HbIX OT uHNAuMKn (TIPS). JencTBMTENLHO, €Cnu UCXoanTb M3 pocTa UHMNS-
UMM no gonmnapy, TO Nny4was 3awmra oT Hee — CbipbeBble akTuBbl. OgHUM U3
HUX siBNsieTcs oTcyTcTBylowas y Kutaa HedTb, KOTOpas MOXET CNyXuTb He
TONbKO ANS CMEKYyNATMBHBLIX Lenen, Ho u Ansa notpebnexHvs (B oTnuyne, cka-
XeM, OT AparoueHHbIX MeTannos). Kpome Toro, B HbIHELLHMX YCMOBUSAX HEACHO,
kakoBa 6ynet cyabba gonnapa Kak MexayHapo4HOW pe3epBHONM BanioThl, ecnu
®PC He ygacTtcsa yaepxaTtb CTaBku OT pocTa — 06eCnoKOEeHHOCTb OTHOCUTENb-
HO 3TOr0 HeaBHO BbIPA3WITIO OHO U3 PENTUHIOBbLIX areHTCTB.

HedTb nognepxxmBaeT akTuBbI CbipbeBbIX cTpaH. BoccTaHoBNeHne coipbe-
BbIX PbIHKOB, KOHEYHO, OyAeT okasbiBaTb MOAAEPXKKY BarnoTaM Tex CTpaH, Ko-
TOPblE OPUEHTMPOBAHbI HA 3KCMOPT U KOHTPOMMUPYIOT yBENNYEHME MMMNopTa, TO
€CTb COXPaHSAT YyCTONYMBOE MOMNOXMTENbHOE CanbAo MO CYETY TEKyLUMX one-
pauuii. Takoe NONoOXeHne BeLLen OOIMKHO OKa3biBaTb NOAAEPXKKY POCCUIACKUM
CYBEPEHHbLIM 1 KOpPNOpaTMBHBLIM BbIMyCKkaM, NO3TOMY Mbl OXMOAEM, YTO pOC-
CUINCKUI cerMeHT ByaeT BbirnsaaeTb Nyywmm Ha GEM B ycnosusix HamevatoLen
KoppeKumu.

HeHuc lNopsisall, poryvajdv@uralsib.ru
CmaHucnas boxeHko, bozhenkosv@uralsib.ru
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BHYTpeHHMM pbIHOK

Py6nb m He aymaeT oCTaHaBNUBAaThCA...

Mo ntoram BYepawHux ToproB Ha MMBE pybnb ykpenuncs ewé Ha 17,5 kon.
OTHOCUTENBbHO OUBAMNOTHOM KOP3WHLI, 3aBEPLUMBLUEN AOeHb Ha ypoBHe 37,22
py6. B nepBoi NonoBrHe AHSA aKkTUBHbIE NPOAAXW BanioTbl y4aCTHUKAMW pbIHKA
NPOAOIKMIUCE — 0O bEM CAENOK Kynnu-npogaxu BantoTsl Ha MMBB goctur no-
KanbHOro MakcvMyMa MOCINeAHUX HECKONbKWMX Hepenb, cocTaBumB 6,9 mnpa
ponn. Perynatopy, no Hawwum HabnogeHuwsm, npuwnocb KynuTe okono 1,5
Mnp4 gonn., Ytobbl caepxatb ykpenneHue pybns, HO U 3TO He MomeLlano Ha-
UMOHanbHONM BaniTe yKkpenuTbes Ha 16 Koneek OoTHOCWUTENbHO Adonnapa, npe-
opones pybex 32 py6./gonn.

..- BOMPEKN HEKOTOPOM KOppPEeKLUM LeH Ha HedTb

Poccunckas BantoTta ykpennsanacb Ha OHe He3HauYUTENbHOro NageHus LeH Ha
HedTb, KOTOpble konebanuck y otmeTkn 57 ponn./6app. OCHOBHblE COOLITUSA
Ha MMPOBOM BartOTHOM pbIHKE — POCT Kypca gofniapa OTHOCUTENbHO €BpPO —
BYEpa pasBEpPHYNNCh e NOcCne 3akpbITUS TOProB B BanoTHoW cekumn MMBB
W He ycnenu okasaTtb CYyLLEeCTBEHHOE BMMSIHWE Ha CTOMMOCTb pybns, HO cero-
OHS HE NCKITIOYEHO HEKOTOpOe ero ocnabneHue, ecnv pocT LieH Ha HedpTb npe-
KpaTutcs.

JoxoaHOCTHU BCe HUXe

XKenaHune 3acukcupoBaTtb NpubbINb nocrne GypHOro pocTa noka He oxBaTuIo
BCEX YYaCTHMKOB pblHKa obnuraumi. B ycnoBusix npogoskatoLlerocs nageHus
CTaBOK JEHEeXHOro pbiHka (ogHogHeBHas cTaBka MosPrime Byepa cHuaunacbh
Ha 20 6.n. o 7,63%), a Takke CHWXKEHWUs! KNio4YeBbl cTaBok Ha 50 6.n. LeHb
pybneBbix obnurauui, 3a peakuM MWCKIOYEHUEM, OEeMOHCTPUpoBanM pocT.
JNyywe pblHKa No-npexHeMy BbIrnsgenu Beinyckn Mocksbl, B YacTHocTH, Byma-
rm Ml op-45, MNop-54, MlNop-44 npu6asunu B ueHe 20-50 6.n. LieHoBon poct
npogoskuncst B Bbinycke MasnpoHedTb-4, KOTUPOBKM KOTOPOrO MOBLICUIIUCH
40 6.n. go 104,38% oT HomMHana. Beicokme 060poThbl ObinuM oTMeYeHbl B Byma-
re EBPP-1 (+ 30 6.n. B ueHe), cTaBka creayoLlero KyrnoHa no KoTopow bbina
ycTaHoBneHa Ha ypoBsHe 14,79% rogoBblx.

Cpenu BbiNyckOB BTOPOro 3LUENOHa Koppekums npoluna B Bbinycke Cu6Ten-6
(YTM15,92%), nogeleseBLliem Gonee yem Ha 1 n.n. Beinyck A®K Cuctema-1
(YTP15,66%), HanpoTtus, npnbasun B ueHe 35 6.M., NpuU4eM CHUXEHUE JOXOA4-
HOCTU 3a nocnegHui mecs, coctasuno 6onee 300 6.n., YTo oTpaxkaeT cpedHee
nageHve JoxoaHocTen B Gymarax BTOPOro 3LiernoHa.

MuHcduH HauHeT pekanuTanusaumio 6aHkoB

K oceHn MOXeT ObITb NPUHST 3aKOH, pa3peLualoLuii yBenuuneaTb kanutanuaa-
umnto 6aHkoB 3a cyeT BHeceHus1 B nx kanutan OP3 c BO3MOXHOCTbI0 0GpaTHOro
BblKyna yepe3 nsitb neT. [pu 3ToM faHHbIA MHCTPYMEHT ByaeT NomnHoCTbO phbi-
HOYHbIM: obnurauun OyayT obpalwiaTeca Ha Gupxe, n 6aHKM CMOryT MOMyYnUTb
nog ux 3anor pecgpuHaHcnposaHue B LIB. MNMpeactasutens MnHdmHa oueHmBaeT
cnpoc Ha O®3 co cTopoHbl B6aHkoB ANsA uenen yBenuyeHust kanutana B 200
mnpg py6. Takum obpasom, peanusaunsi 4AHHOW Mepbl MPUBEAET K POCTY PblH-
ka O®3 Ha 22% (B HacTosiLLee BpeMsi B obpalyeHumn Haxogatcsa OP3 Ha cymmy
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923 mnipg py6.). Tem He MeHee, MOCKONbKY MOKyMkn 6aHkamu BbinyckoB OP3 ¢
Lenblo pekanutanusauum 6yayT BbIHYKOAEHHBIMU, Mbl HE OXWMAAEM BOCCTaHOB-
NeHWs1 pbIHOYHOTO LIeHOO6Pa3oBaHKs B CErMeHTe rocbymar.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
Henuc lNopeisall, poryvajdv@uralsib.ru

OtBer MMHcpMmHa Ha cHMXXeHuMe cTtaBok LIB

LB npopomkun cHuXxeHue cTaBokK... Buepa LIB P® noHusmn knoyeBble Npo-
LeHTHble cTaBku Ha 50 6.n. C ceroagHsilHero AHA MuHUMansbHas ctaska PENMO,
npegocraensemoro LIB Ha aykuuoHHoOW ocHoBe, cocTtaBnsieT 9% rogoBbIX;
cTaBku no nombapaHeiM kKpegutam LIB 6yaoyT HaxoaunTtbest Ha ypoBHe 11% ro-
0OBbIX; CTaBku Mo kpeauTam LIB, npepoctaBnsieMbiM COrfacHO MOMOXEHUIO
312-M, coctaeat 11%, 11,5% n 12% rogosbix Ha cpok go 90 gHewn, ot 91 o
180 gHen n ot 181 go 365 aHen cooTBeTCcTBEHHO. CTAabUMNBHO BbICOKME LIEHBI
Ha HedTb (Bbile 56 gonn./6app.), obecneumBarowme ykpenneHne pyonsi no
OTHOLLEHNIO K BMBanOTHOM KOP3WHE, N CHMKEHWE WHMMSLNOHHBIX PUCKOB MO-
3BOMAT Perynatopy nNpoBoAWUTb MOMUTUKY KpeaUTHOro cMsaryeHus. Mo Hawen
oueHke, LIB cHu3nT ctaBkm ewe Ha 1 n.n. 4O ypOBHSA HOSIGPS NMPOLLNOro roaa,
korga Obinn BbICOKM AeBanbBauUMOHHbIE OxuaaHus. [ockonbKy CTOMMOCTb KO-
poTtkux geHer (PEMO n MBK) yxe onyctunacb O OTHOCUTENBHO HU3KOMO YPOB-
HSA, cocTaBnsioLlero 6—7% rogoBbix (B OCHOBHOM Gnarogaps 6romkeTHOMY ae-
dUUnTY 1 nHTEepBeHUMsM LIB Ha BantoTHOM pbIHKE), NOHWKeHWe cTaBok LB He
OKaXeT CYLLECTBEHHOrO BMMSHUSA Ha PbIHOK pybneBbix Oymar, U TeHOeHuus K
CHWXEHUIO AoxogHocTen coxpaHutcs. OTMETMM npy 3TOM, YTO ANWHHASA NUK-
BMOHOCTb OCTaeTcs goporov — 6e33anroBble kpeanTthbl LIB cpokom Ha nonroaa
obxoaaTca 6aHkam 6onee Yyem B 15,7% ronoBbIX.

... @ MMHdWH NnnaHnpyeT NOBLICUTL CTaBKM Cy6OpPANHUPOBaHHbLIX Kpeau-
ToB. Mbl BHOBb CTanu cBugeTensmu, OEACTBUIN 1 BbICKa3biBaHWIM OBYX peryns-
TopoB: LB 1 MuHdwmHa, KOTOpble KaXyTCs HeCcornacoBaHHbIMU, HO TONbKO Ha
nepsbii B3rnsag. B 1o BpeMsa kak LIB cHmkaeT ctoumocTb pybneBon NMKBUOHO-
c™1, MuHVH 3aABnNAeT O HaMepeHUn MOBLICUTb CTaBKy, nof KoTopyt doHA
HauumoHanbHoro bnarococtosHus pa3mellaeTt cpefctea B BObe ansa Beligaun
cybopavHUPOBaHHbIX KpeauToB. B 4acTHOCTW, cTaBka, MO KOTOpOW cpencTea
®HB pasmewatotcs Ha geno3ute B BOBe moxeT 6biTb yBenuyeHa ¢ 7% o 9—
10% ropoBbix. [Mo-BUAMMOMY, Ha TaKylo e BENUYMHY (TO eCTb Ha 2—3 M.n.) Bbl-
pacTteT 1 cTaBka, No kotopor BOB npepocTtaBnser cybopanHMpOBaHHbIE Kpe-
anTbl 6aHkam (M cenvac Haxogswascsa Ha ypoBHe 8% rogosbix). Takum obpa-
30M, GaHkaM, cornacvBLUMMCA Ha NonyyYeHue CybOpAMHMPOBAHHBIX KPEaWTOB,
NpuaeTcs COrnacuTbCs KPeauMToBaTb pearibHbI CEKTOpP 3KOHOMUKM C Bornee
HU3KOW npoueHTHon mapxon (400-500 6.m.), 4TO COOTBETCTBYET CpeaHeMy
3Ha4YeHUIo No koMmepyeckuM GaHkam. Mockonbky nonoxexue 312-I nossons-
eT 6aHkam nonyuutb pedmHaHcMpoBaHve B LIb noa 3amor kpeawuTtoB, BbigaH-
HbIX KOpNopaTMBHbLIM 3aeMLLMKaM, POCT CTaBOK MO CyOOPAMHUPOBaHHbLIM Kpe-
avtam BOBba 6yneT komneHcnpoBaH CHWXeHneM cTaBok LB, Tak 4To HUKakoro
NpoTMBOpEYUs: B AENCTBUSAX AEHEXHbIX BNAcTel Ha CaMOM Jerne HeT.

MpuTOK ANUHHBLIX AeHEer Ha PbIHOK He 3a ropamm

CornacHo 3assneHuem npegcrasutenen MundwuHa, B 6nvxkanwee spems nna-
HUpYeTCs NPUHATME HOBbLIX MpasBun Ans [ocyaapcTBEHHOW ynpaBnsaiowen Kom-
naHuu (MYK) no MHBECTMPOBAHUIO HAKOMUTENbHOM YaCTU NEHCUMOHHBIX CPEACTB.
Mocne npuHATMA nonpasok YK cMoXeT MHBECTUpOBaTb NEHCUOHHbIE CPEACT-
Ba B ABa pa3nuyHbix nopTtdens. MNepsbii — KOHCEPBATUBHBIN, B KOTOPLIN OyayT
BXOAUTb TOMNbKO rocbymarun; nHBeCcTMpoBaHue B 3TOT nopTdens GyaeT ocylle-
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CTBNATLCA MO 3aABMEHUO Bragernbua MeHCUoHHoro cyeta. Bo BTopown nopt-
denb BONAYT MyHMUMNAnNbHbIE U KOpropaTBHble obnuraumun, unotedHble Oy-
maru, 6aHKOBCKME OEeno3nTbl U LieHHble Bymarn MexayHapoaHbIX (PUHaHCOBbIX
opranuzauuii. OgHako MN'YK no-npexHemy He CMOXeT MHBECTUPOBATb MEHCUOH-
Hble cpeacTBa B akuum 1 naun MdoB. Kpome TOro, npegnaraeTcs paspewmnTb
BKIagblBaTb NEHCUOHHbIE CpeacTBa B obnuraumm, BXxogdawme B KOTMPOBarbHbIN
et «A2» unu obragawlwme onpeaeneHHbIMA KPeaUTHBIMU  PENTUHIaMU.
[aHHas mepa 6ygeTt cnocobCeTBOBaTL MPUTOKY AMMHHBIX OEHEr Ha PbIHOK py6-
nesbix obnuraumn.

Henuc lNopbigali, poryvajdv@uralsib.ru
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AdeHeXHbIN pbIHOK

Py6nb moxeTt ocnabertb
nocne cHM>xeHua crtrasku LIb PO

C cerogHswHero aHa LB P® nonnsun craeky peduHaHcnpoBaHusa Ha 50 6.n.
0o 12%. 3ta Mepa CHU3UT CTOMMOCTb AEHEr U NMO3UTUBHO OTPA3UTCS Ha JUK-
BMOHOCTM, CUTYaUMsi C KOTOPOW, BMPOYEM, He kaxeTcs cnoxHoin. CtaBkn MBK
NpoaOKalT CHUXaTbCA: ogHOOHeBHas crtaBka Mosprime ynana ewe Ha 20
6.n. oo 7,63% — MMHMManbHOro ypoBHS ¢ Havana roga. O6bem onepaunii PE-
MO c UB P® cokpatuncsa Ha 48% no cpaBHEHMIO C NpeablayLimMM OHEM U CO-
ctasun 14 mnpg py6. — Huxe numuta LIB PO anst nepsoro aykuuoHa (15 mnpg
py6.). CerogHsi Mbl He OXUAaem yxyaLeHnUs NMKBUOHOCTU.

OcTtatkm Ha cuyeTax KpeauTHbIX opraHusauun B LIB P® cokpatunmcek Ha
15,4 mnpg py6. no 364,3 mnppg py6., a 6aHkoBckme aeno3uTel B LIB PP BbIpoc-
nv Ha 52,4 mnpg py6. go 503,9 mnpa py6.

B TeueHWe nepBoOW MOMOBMHbLI TOProBOW ceccun pybnb YKPennsancsi, ogHaKko
KOppeKUuMsi Ha POHOOBbLIX PbIHKA U 0ObSABMEHNE O CHUKEHUWN CTaBKM pedurHaH-
CMpOBaHUA 3acTaBuny pybnb oTcTynuTb Ha 2 konewkun o 32,01 py6./gonn. Ce-
roAHs Mbl fonyckaem ocnabneHue pybns oTHoCUTENbHO fgonrapa.

AnHamuka Tpe6osanHun LB k 6aHkam

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

ypoBeHb ypoBeHb U3meHeHue
13.05.2009 27.01.2009

OpHOAHEBHbIE KpeauThbl 0,06 5,31 (5,26)
JlombapaHble KpeanTb! 336 34,7 .1
Mpoune kpeanTbl 862 448 414
Bessanorosble KpeauThl 1054 1835 (782)
PENO 197 763 (566)
Wroro 2147 3087 (940)

MUemouHuku: Bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CrniunveHko, slipchenkola@uralsib.ru
Hamanbsi Matioposa, mayorovang@uralsib.ru
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LB P® cHoBa CHM3UN cTaBKy pechHaHCUPOBaHUA

YernneHMe py6n9| N CHWXeHue I/IH(*)HFILWIVI no3BOJINNO CHU3UTb CTaBKY...
Buepa LIb P® 06bsBMIT 0 HOBOM NOHMXeHUN Ha 50 6.n. cTaBkn pedpmHaHCUpo-
BaHWsi BCEro Yepe3 TpU Hedenu nocrne Havana CHwkeHus ctaBok. o cnosam
nepBoro 3amecTtutenst npeacegatens LIB Anekces YniokaeBa, peLleHWe CHU-
3UTb CTaBKy 0ObsCHAETCA ABYMS (pakTOpamu: CyLLECTBEHHbIM 3aMereHneMm
WMHDNAUUN 1 yKpenneHnem pyons. HecmoTpsi Ha To 4To M HoBasd, U cTapas
CTaBKka — oTpuuartesbHbl B peanbHOM BblpaXXeHWW, Mbl CHUMTAEM 3TO peLleHue
NO3UTMBHbLIM, TakK Kak OHO CHWUXaeT CTOMMOCTb KPaTKOCPOYHbIX 3avMCTBOBaHUI
Ans poccuiickux 6aHkoB (nytem onepauuii PETMNO) B neproapbl CokpalleHust nu-
KBUOHOCTW, Hanpumep, B MOMEHTbI HamnoroBbIX nNnartexern B 6ro4keT. Bnpoyem,
Mbl OXXMAaeM, YTO HenocpeacTBeHHbI addekT oT peweHus LB PO 6yaet He-
3HAUYUTENBbHBIM NS 3KOHOMUMKM, TaK KaK HbIHELLHASA BbICOKasi CTOMMOCTb Kpeau-
TOBaHWA onpefensieTcs B NepBylo ovepenb KPeAUTHLIMU pUcKamu, CBA3aHHbI-
MU ¢ HeBNaronpUSTHBIMU MakpPO3IKOHOMUYECKUMWN TEHAEHLNAMM.

.. 80 12%. C cerogHsilLHero AHS, opuuManbHas cTaBka peduHaHCMPOBaHKS
LB P® nonwkeHa c 12,5% po 12%. Ub P® Takke cHU3un gpyrue CraBKku:
cTaBka no onepaunsm PEMO ot ogHoro Ao cemu gHen noHmwkeHa oo 11%. Mu-
HuManbHble ctaBku PEIMO Tenepb ycTaHaBnuBawTcsa B Avanas3oHe oT 9% ans
oAHOAHEBHbIX KpeauToB 0o 11,75% Ans KpeanToB Ha roA.

B Gnuxanwem Oyaywiem BO3MOXHO HOBOE MOHUKEHUE. PaHee LIE PO cHuaun
cTaBky Ha 50 6.n. ¢ 24 anpenst 2009 r. MNpeabiaywasa ctaska — 13% — yoepxu-
Banacb ¢ 1 gekabps 2008 r. B xoge BYepallHEro MHTEPBbLIO YIOKAeEB HE UC-
KIMHOYMI HOBOIO MOHMKEHUST CTaBKW, UMW OaXe HECKOSbKUX MOHMKEHWUA, B Onn-
Xanwue mecsubl. Pelienns, no ero cnosam, OyayT NpMHUMAaTbLCs, UCXOOsA U3
YPOBHS UHpNAUMKN. B npoweplwiem Mecsile temnbl noTpebutensckon MHdpns-
unn B Poccum cHmsmnucb o 13,2% B rogoBoM BbipaxkeHun ¢ 14% B mapTe
2009 r. n ¢ 15% B aBrycte-ceHTabpe 2008 r. (STOT ypOBEHb ABMAANCH MaKCK-
MarbHbIM 3a NocrnegHue LWecCTb NeT).

CraBka LB P® ocTaeTcsa oTpMuaTtenbHOM
CraBka peduHaHcupBoanusa LB P® un nudnaums,
U3MEeHeHue OTHOCUTENTbHO
ConocTaBMMOro nepvoga npeabigyiero roaa, %

30,0 4

OhYPAI\CI/IB | KanMTAN

WHbnsiyms Craska LI P
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UemoyHuku: LUB P®, Poccmam
Bnadumup Tuxomupos, tih_vi@uralsib.ru
14 Masa 2009 r.
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KopnopaTtuBHblie cobbiTUA

BbiMnenkom (BB+/BA2/NR)

IV xBapTan 2008 r. He npenogHec CIOpPNpPU30B

Pe3ynbTatbl oTBevaloT oxuaaHuaM. OObsBreHHble BYepa pesynbTathbl
Beimnenkoma no US GAAP 3a IV ksaptan 2008 r., kak u npegnonaranoch,
oKasanucb Xyxe, YeM B npegblgyliem ksaptane. Boipyyka cHuaunacek Ha 10%
no cpasHeHuto ¢ |l kBapTanom u coctaBuna 2,6 Mnpa Aonn., 4To COOTBETCT-
BYET HalUUM OXMAAHWUSIM U KOHCEHCYC-NPOrHo3y. MNageHune BbIpy4yku cTano pe-
3yNbTaTOM CHWXEHUSI CpeHel CTOMMOCTM MUHYThLI pasroBopa U ocnabneHus
pybns. OBITDA ynana Ha 19% OTHOCMTENbHO YPOBHS NMpeablayLiero KsapTa-
na, coctasuB 1,1 mnpg gonn. — Takum obpasoM, peHTabensHocTs no OBITDA
B |V kBapTane Ha ypoBHe 44% Takxe COOTBETCTBYET NPOrHo3am.

Poccuitckue nokasartenu Ttpacdmka AEMOHCTPUPYIOT YCTOMUYMBOCTL. [loka-
3atens ARPU moGunbHol cBs3n y Beimnenkoma B Poccun ynan Ha 18% no
cpaBHeHuto c lll kBapTanom n coctasun 12,5 gonn., YTO BbI3BAHO CHUXEHUEM
cpefHen CTOMMOCTW MUHyTblI pasroBopa (APPM) Ha 7% po 1,5 py6. (0,055
ponn.), a Takke ocnabneHnem pybns Ha 16,4% no OTHOLIEHMIO K gonnapy 3a
OaHHbIN nepuod. Tpadumk MoBunbHoM cBs3n B pacyeTe Ha aboHeHTa (MOU) y
Beimnenkoma B IV kBapTane CHM3WNICA coBceM HesHauuTenobHo (Ha 0,3%) no
CpaBHEHUIO C NpeablayLMmn Tpems Mecsuamm, coctaBue 228 MuH./Mecay,. Mol
CYMTaeM OTHOCUTENbHyl cTabunbHocTb nokasatenss MOU xopolmm 3Hakom,
CBMAETENbCTBYIOWMM 00 YCTOWYMBOCTM CMpOCa Ha YCryrm COTOBOW CBSI3W B
Poccun, HecMoTpsl Ha KpU3MCHble ycroBus. YTo kacaeTca aguHamykv npyupocTa
6a3bl aboHEHTOB COTOBOM CBsi3n B abCONIOTHOM BblpaxeHun, no utoram IV
KBapTana Bbivnenkom crtan BTOpbIM Cpefu OnepatopoB «OONbLUON TPOMKM»
(+3,3 mMnH. aboHeHTOB). Jlyywunm xe 6bin MTC (+3,9 MnH.), a MeradoH (+2
MITH.) Pa3mMecTUncs Ha TpeTbeln CTPOoYKe.

OCHOBHbI€E (hHACOBbLIe NOKa3aTeNIu OnepaTopoB 6ONbLLIOK TPOWKM, MITH. [0

BbiMnenkom MTC
(S&P/Moody's/Fitch) (BB+/Ba2NR) (BB/Ba2/BB+)
US GAAP 1M 2008 9M 2008 2008 2007 % wam. 07/08 2008
Bbipyuka 4719 7 562 10 117 717 41 10 245
EBITDA 2348 3736 4 860 3597 23 5140
Yucras npubbinb 1071 1340 524 1463 (64) 1930
CoBokynHblit jonr 7751 8003 8443 2767 205 4075
YucTbili gonr 6772 7276 7528 1763 327 3016
CobcTBeHHbIN KanuTan 6 062 5883 4389 5412 (19) 4055
AKTVBbI 17 709 17 310 15725 10 569 49 10448
KoagpgpuyueHme!
Hopma OIBTDA (%) 49,8 494 48,0 50,2 50,2
OIBTDA/Mpou,. pacx 11,7 10,9 9,8 18,4 428
[onr/OIBTDA 1,7 1,6 1,7 08 08
Yuctoit gonr/OIBTDA 14 1,5 1,5 0,5 0,6
[Donr/CoBcTBeHHbI kanuTan 13 14 19 05 1,0

Meradhon
(BB+/Ba2/BB+)
2008

7054
3542
1782
1085

865
4701
6901

50,2
48,1
03
0,2
0,2

MemoyHuku: aHHble komnaHuu, oueHkaYPA/ICUBa

DonroBas Harpy3ka 6e3 nsmeHeHumn... O6bem coBokynHoro gonra Beimnen-
koma B IV kBaptane 2008 r. Bbipoc Ha 440 MnH gonn., 1 Ha KOHeL, roga cocta-
Bun 8,4 mnpg gonn. Kak Mbl NOHMMaeM, yBenuyeHue gonra oTpaxaeT rnas-
HeiM obpa3om npuBnedyeHne B Aekabpe 2008 r.  TpexneTHero
CYHOMUMPOBAHHOIO Kpeauta KoHcopuuyMa 3anagHbix 6aHkoB B pasmepe 550
MITH €Bpo, Mpu TOM 4TO o6beM noanexawux noralleHuro OONroBbiXx 0653a-
TenbCcTB koMnaHum B |V kBapTane coctasun 263 mnH gonn. [lonrosas Harpys-

14 Mas 2009 r.
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Ka aMuTeHTa Ha koHel, 2008 r., No Hallen oueHke, ocTanacb Ha ypoBHe KOHLUA
11l kBapTana — oTHoweHne Yuctoii gonr/EBITDA coctaBumno y komnanum 1,5.

... O4HAKO BarllOTHbIE PUCKU YK€ BO3HUKNKU. B obwen crnoxHoctn 85% kpe-
avTtHoro noptdpensa Beimnenkoma no coctosiHuio Ha koHel, 2008 r. 66110 HoMK-
HMPOBAaHO B WHOCTPaHHOW BanioTe (OCHOBHasA YacTb, 75%, B gonnapax CLUA).
YunTbiBas AeBanbBaumio pybns, MOHATHO, YTO CTOMMOCTb OGCNyXXvnBaHMsA 0ON-
ra ons KoMnaHuu CylecTBEeHHO BO3pocna. BamoTHbIi KpeauTHbIM nopTdernb
NPUHEC 3MUTEHTY HenpuAaTHoCTM yxke B |V kBapTane 2008 r.: nepeoueHka gon-
roCpOYHOro BarnTHOro Aonra npueena K yobiTkaM OT KypCOBbIX pasHuL B pas-
mMepe okoro 1 mmnpg gonn. YuutbiBas Takke crnucaHusa Ha obecueHeHve rya-
Bunna (443 mnH gonn.), no utoram kBapTana Beimnenkom 3adumkcupoBan
UMCTBbIN YOLITOK B pa3mepe 816 mrnH gonn.

B 2009 r. kan3aTpaTtbl 6yayT cHWkeHbl. O6WMI 06beM kanBnoXeHU BbiM-
nernkoma B 2008 r. coctaBun noytn 2,6 mnpa gonn. (25% oT BbIpy4ku) npu
YUCTOM OMNepaLMOHHOM AEHEXHOM MOTOKe Ha ypoBHe 3,4 mnpg gonn. Cornac-
HO NMpeaoCTaBNEeHHON komnaHuen nHpopmauum, B 2009 r. kanenoxexus oyayT
CHWKeHbl 00 12—-15% OT BbIPyYKkKM, YTO, COMMACHO Hallel OLeHKe, COCTaBUT
1,1-1,4 mnpa gonn. n MoxeT 6biTb NPOUHAHCMPOBAHO 3a CYET CPeAcTB OT
onepaumnoHHoN AeaTenbHocTU. Kak Mbl oTMevanu paHee, MoryT OblTb cokpa-
LeHbl WMHBECTMUMM B passuTue ceTel 3G M LUMPOKOMOMOCHOrO WHTepHeT-
pocTyna.

He3HauuTenbHble pucku pedumHaHcupoBaHua B 2009 r. O6wun obvem gon-
ra, noanexauero norawenuto B 2009 r., coctaBnseT y Boimnenkoma 1,9 mnpg
JONN. npu 06beme AeHeXHbIX CpeacTB Ha GanaHce, paBHom 915 mnH gonn.
(Ha 31 pekabpsa 2008 r.). B 2010 r. koMnNaHUn NPeACTOMT NoracuTb AONr npu-
OnM3nTenbHO Ha Ty Xe cymmy (ModTh Ha 2 mnpa gonn.) Mo coctosiHuio Ha 30
anpens aMWUTEHT yxe Bbimnatun 609 mMnH Jonn. B CYET NoralleHus KpaTko-
CPOYHON 3a[0IMKEHHOCTM, TakuMm obpasom obsi3aTenbcTBa, nogrexalime no-
raweHunio 4o KoHua roga, coctasnsatoT 1,3 mnpa 4onn., BKIOYas BbiMyCK €BpO-
obnurauun Vimpelcom 09 o6bemom 220 MnH gonn. ¢ Aaton norawenust 16
ntoHst 2009 r. Mbl cunTaem, YTO KOMMAHUS HEe UCMbITAeT TPYOHOCTEN C pedu-
HaHCUpPOBaHMEM CBOMX OONrOBbIX 00s3aTenbCTB Gnarogapsa ToMy, UYTO AEHeX-
Hble MOTOKM 3MWUTEHTa, NO-BMOUMOMY, OCTaHyTCS OOCTaTO4HO CTabunbHbIMK
Jaxe B ycnoBusax kpusuca (B |V kBapTane YMCTbI AEHEXHbIN OnepaunuoHHbIN
noTtok coctasun 836 mnH gonn.). Kpome Toro, BeIMnenkom coxpaHsieT BO3MOX-
HOCTb MPVBIEYEHNS HOBbIX KPEOUTHBIX PECYPCOB AaXe MPW TSXKENOW KOHbIOHK-
Type KpeamuTHOro pbiHKa (Hanpvmep, B MapTe 3TOro roga KoMnaHus npusrekna
B 0obLen cnoxHoctn okono 500 MnH gonn. kpeauTHbiX cpeacTB ot CoepbaHka
CpoKOM Ha 3—4 ropga).

MpuBnekaTenbHOCTb eBpoobnuraunn Beimnenkoma cHusunacb. Ha coHe
npoaoMmKaBLIerocs B nocrnegHee BpeMs pannu Ha pOCCUINCKOM pbIHKE €BPO06-
nvrauMn npvBnekarenbHocTb Oymar Bbivnenkoma CyLeCTBEHHO CHU3Mnach.
LleHa pekomeHO0OBaHHbIX HaMK B doeBparne K nokyrnke BbinyckoB Vimpelcom 11
n Vimpelcom 13 ¢ Tex nop Bbipocrna Ha 12 n.n. n 21 n.n. COOTBETCTBEHHO. Te-
KyLWMiA ypoBEHb [OXOOHOCTEW BbINMYyCKOB BbiMnenkoma, norawalwlmxcs B
2010-2013 rr., (YTM 9-12%) yxXe B LenOoM COOTBETCTBYET UX CrpaBensiMBbiM
3HaveHusaMm (cnpea k Bbinyckam MTC 100-200 6.n. oTpaxaeT xyawuve KpeauT-
Hble KoaddumumneHTel y Beimnenkoma). Cpegu 6ymar cektopa mbl NpoAOMmKaem
cuYnTaTb AOCTAaTOYHO NpuUBMeKaTenbHbIM Bbinyck Sistema 11 (YTM14%).

Cwm. Tabnuuy Ha cnegytoLlen cTpaHuue.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

20 -

Boinycku Beimnenkoma
yTpaTuiv NpuBreKarenbHOCTb

Sistema 11 cMoTpuTCA MHTEpPeCHO cpeamn Gymar
TeNeKOMMYHWKaLMOHHOTO CeKTopa
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MemoyHuku: Reuters

14 Mas 2009 r.
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KaneHnpapb npeacroawmx cobbitum

14 mas

15 mas

18 masn

19 mas

20 mas

21 mas
22 mas

26 masi

27 masi

Odepta ®uHaHcoBasa komnanma HY-1 (1 mnpg py0.). OdepTta (CALL) Bank Pycckui ctaHgapT-2012-A1 (238
mnH eBpo). Odepta (CALL) Bank Pycckum craHpapTt-2012-A2B (71,7 mnH eBpo). [NoraweHne MoHeTka-
®uHaHc-1 (1 mnpg pyb.).

Odpepta XK® BaHk-2 (3 mnpa py6.). Odepta Bank 3eHnT-3 (3 mnpg py6.). Ocdbepta TexHoHUKOJIb-PuHaHc-1
(1,5 mnpg py6.). OcbepTa MNasz6aHk-2010 (100 mnH gonn.).

Odbepta OTK TrK-8-1 (3,5 mnpa py6.). Ochepta MO3K-1 (6 mnpa py6.). Morawenne BUHBAHK-2009 (200 mnH
aonn.).

Pa3wmelueHne MTC-4 (15 mnpg py6.). Odepta Catn Mpynn-1 (1 mnpg py6.). Odepta TaTthoHabaHk-3 (1,5 mnpa
py6.). MoraweHne PocEBpoBbaHk-2009 (80 mnH gonn.).

Odepta UHKOM-ITapa-2010 (40 mnH gonn.). MoraweHne Cubupckas ArpapHasa pynna-1 (0,4 mnpg py6.). MNo-
raweHne CubupbTenekom-7 (2 mnpa pyo.).

Odbepta AgamaHT-®uHaHc-2 (2 mnpg py6.). Morawenue AlpoCotos-1 (0,5 mnpa py6.).
Odpepta Pann NInsudr ®uHaHc-1 (0,18 mnpa py6.). OdepTta Kopnopauus xxeneszo6etoH-1 (1 mnpg pyb.).

Odrepta CnopTtmactep ®uHaHc-1 (3 mnpa py6.). Ochepta Baxetne - 1, 1 (1 mnpg py6.). OcdepTta NMpomcBA3bL-
6aHk-5 (4,5 mnpa py6.). Odepta YK CeHaTtop-1 (0,8 mnpg py6.). Ocdepta HC-buHaHc-1 (2 mnipg py6.). Morawue-
Hue ApocnaBckas o06n-31004 (1 mnpg py6.). Morawenne PoctBepTon-1 (0,8 mnpa py6.).

Odbepta MI'TC-5 (1,5 mnppg py6.). OcdbepTta Pasrynan-®uHaHc-4 (3 mnpg py6.). Ocdepta MPCK Ypana-1 (1 mnpa
py6.). Morawenne ABTOBAS3, BO-3 (1 mnpza py6.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

15 mas
18 mas
20 mas
20 mas
25 mas
25 mas
25 mas
26 mas

28 mas

BbinnaTtbl counansbHOro Hamnora, CTpaxoBbIX B3HOCOB U 1/2 akun3oB

LB P® npoBegeT aykumoH no HeobecneyeHHbIM KpeamMTam Ha 5 Hegenb
Boinnata 1/3 HOC 3a | k. 2009 .

BaHkun BepHyT LIB P® 171,1 mnpa py6.

Beinnata HOMA n 1/2 akumsos

BaHku BepHyT LI PP 14,9 mnpg pyo.

LIE P® npoBeneT aykunoH no HeobecnevyeHHbIM KpeanTam Ha 6 MecsiLeB
LIb P® npoBeneT aykumoH no HeobecneyeHHbIM Kpeautam Ha 5 Hepenb

Bbinnata Hanora Ha I'IpVI6bIJ'Ib

14 Mas 2009 r. 117
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Kanenpapsb ocdepr

Data Bbinyck O6tbem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepyiowien
Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odcepThbl / noraweHus
odepTbl %
XK® BaHk-2 3000 100 9,25 17,5 11 mas 2010
BaHk 3eHnT-3 3000 100 9,9 16,0 14 mas 2010
1505.09  TextoHUKOIb- 1500 100 15,1 10,0 11 HosBpst 2009
dunHaHc-1
a36aHk-2010 100 USD 100 9,75 9,75 17 masa 2010
18.05.09 Ok TrK-8-1 3500 100 8,0 8,0 10 mas 2012
o MO3K-1 6000 100 10,1 18,0 11 cbespans 2010
19.05.09 Cartn N'pynn-1 1000 102 11,7 11,7 15 masa 2012
20.05.09 ViKon- rana: 40 USD 100 10,0 10,0 20 Hosi6ps 2010
21.05.09 ARamanT- 2000 100 16,0 16,0 19 HosBps 2009
durHaHc-2
Pann Jlnaunr
22 05.09 DUHEHC- 179,6 100 16,5 16,5 19 aBrycta 2009
XenesobeToH-1 1000 100 14,0 17,0 21 asrycrta 2009
Cnoprmactep 3000 100 17,0 17,0 24 HosiBpa 2009
dunHaHc-1
Baxetne - 1, 1 1000 100 16,0 - -
26.0509  [pomcesaLOank- 4500 100 7,99 16,0 25 masi 2010
YK CeHatop-1 800 100 15,25 - -
HC-dunHaHc-1 2000 100 12,75 - -
MITC-5 1500 100 71 16,0 25 masn 2010
Pasrynsan- _ 21 mas 2010, pectpyk-
27.05.09 ®duHaHc-4 6000 100 "7 Typusauus
MPCK Ypana -1 1000 102 8,15 8,15 26 mas 2010
14 Mas 2009 r. 12
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KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 18.06.09  23.06.09  14.06.12 1.0 37.6 80.11) -7.89 777 80.51 84.93 1 626.43 4.86 0.02 TOproens
ABTOBA3063 5000 R 960 23.06.09 22.06.10 135 94.12 49.00 94.90 16.15 5.09 0.90 aBTONpOM
ABTOBA3064 5000 R 780 26.05.09 28.05.09  20.05.14 0.0 61.1 60.00 aBTONpOM
AsToMUpD-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 2.0 135 0.01 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 4.6 4.07 -2.93 70 4.09 7.98 165.40 notpe6. ToB.
AlpoCoto3 500 R 13.28 21.05.09 21.05.09 0.3 99.59) 049 4976 92.02 98.00 36.43 3.32 0.02 c/x
Arpoxong 1 1000 R 16.00  24.07.09 24.07.09 24 4.000 -1.30 153 3.09 5.00 107.40 clx
Anaman®206 2000 R 16.00 21.05.09 21.05.09, 20.05.10 0.0 124 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.09 15.11.18 115.8 77.33 13.78 2.54 4.33 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 138.1 71.00 145 70.00 71.00 14.41 291 4.7 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.08.09 01.02.10 8.8 94.62 96.60 20.15 5.76 0.58 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.07.09 15.10.10 173 96.19 87.00 12.94 244 118 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.08.09 01.02.12 33.1 95.00 11.29 2.31 219 /A3/BBB (buHaHCbI
AVDKK 506 2200 R 735 15.07.09 15.10.12 417 8447 83.00 85.47 14.70 217 225 JA3/BBB (UHaHCbI
AMKK 606 2500 R 740 15.07.09 15.07.14 63.0 76.05 30 000 76.01 78.00 16.33 243 2.92 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.07.09 15.07.16 87.3 73.85 24000 65.02 74.00 15.58 2.59 3.68 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 59.0 110.7 73.79 67.02 78.00 17.66 2.61 2.85 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.05.09 15.02.17 94.5 66.34 18.40 2.75 3.40 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310  27.10.09  05.05.10 25.10.11  12.0 29.8 98.73 98.16 100.00 14.75 6.62 0.82 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00 20.10.09 15.10.13 53.9 98.56 13.89 6.58 3.05 BB/Ba2/ GEN]
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 33 245 42 245 2.90 366.33 TOproens
Anbkop-01 1500 R 9.55 09.06.09 08.12.09 7.0 93.07 95.80 24.43 5.12 0.44 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 4.0 28.5 91.90 0.90 2549 91.00 91.80 38.13 4.84 0.25 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 9.6 25500 -2.99 55 25.62 31.80 518.51 17.89 0.12 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 234 27.50/ -2.50 1434 27.50 28.00 96.00 0.18 0.98 meTannyprus
AnT3616 06 3000 R 9.89  30.06.09 30.06.09 1.6 50.00/ -0.40 3513 49.55 50.00 9.86 TOproens
Apkapa-03 1200 R 17.00 01.10.09  09.10.09,  31.03.11 5.0 229 4.01 1651 3.90 6.00 211.40 c/x
bantlHeb-1 1000 R 16.00 28.07.09 04.05.10 26.04.11 120 23.8 99.08 47.50 17.82 4.03 0.78 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 54 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 15.2 114 0.06 514 0.89 1.10 502.98 TOproens
BankMock-1 10000 R 9.25 31.07.09 07.08.09/ 29.07.11 3.0 26.9 98.48 98.50 15.70 4.68 0.20 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 9.0 453 101.70 9.28 5.79 0.66 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 4.8 99.23 49.50 96.00 10.62 4.23 0.36 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09 28.10.10 02.05.11  18.0 24.0 100.00 16.53 7.98 1.16 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 22.02.10 23.02.11  10.0 21.7 [/Caal/B GaHku
BapeHuesd1 800 R 16.00 06.07.09  09.07.09  04.07.11 20 26.1 notpe6. Tos
baxetne-1 1000 R 16.00 20.05.09 26.05.09, 19.05.10 0.0 124 99.95 10.10 7.98 0.03 TOproens
BalukupaH3s 1500 R 830 17.06.09 09.03.11 22.2 99.18 9.09 2.06 1.55 aHepreTuka
BenoH 01 1500 R 9.10  03.06.09 03.06.09 0.7 97.70/ -0.34 6559 97.11 97.69 60.96 4.64 0.04 meTannyprus
BenoH 02 2000 R 9.25  27.08.09 31.08.09  23.02.12 4.0 33.9 90.00 975 90.00 90.70  53.67 5.12 0.20 meTannyprus
Ben®perar1 1000 R 20.00  11.06.09 17.12.09 7.3 41.000 -6.00 50 38.02 54.09 470.49 12.16 0.09 c/x
BpasepcK 1 500 R 15.00  19.06.09 25.12.09 75 100.27, yenyru
Barotmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 1.0 194 92.00 0.99 1020 92.01 95.00  148.65 8.21 0.04 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 194 91.34 91.01 15.90 4.91 1.26 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10 27.02.13 16.0 46.2 97.75 17.58 7.65 1.02 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.09 15.03.40 375.5 98.70 2 98.75 99.20 8.82 217 10.02 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 20.10.09 20.04.10 114 46.52 1.04 92.00 160.20 12.97 0.34 TOproens
Buktopuad®2 1500 R 1089  18.08.09 16.02.10 9.3 90.00 25450 88.50 91.00 271.72 6.03 0.58 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10 19.07.13 9.0 50.9 96.75  0.57 90 000 96.40 96.90 14.33 4.66 0.60 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09 03.12.09, 30.11.10 7.0 18.9 99.07 15.77 6.54 0.35 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 18.9 97.55| -1.44 97.00 98.75 12.20 4.34 0.66 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09 10.09.09  03.09.13 4.0 52.5 99.06 99.25 99.50 11.24 2.01 0.29 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 02.09.09 03.03.10 9.8 96.50/  0.70 22350 94.56 97.74 14.10 4.62 0.69 [/Ba3/ GaHku

BTB - 506 15000 R 15.00 23.07.09 26.04.100 17.10.13 120 539 10225 -0.04 100 000 102.22 102.30  12.87 3.66 0.80  BBB/Baal/BBB | baHku

BTb - 6 06 15000 R 860 15.07.09  17.07.09  06.07.16 2.0 87.0 100.000 0.50 142 329 99.90 99.99 8.57 2.14 0.16  BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 5.0 29.2 99.95 93.00 99.90 9.68 4.86 0.38  BBB/Baal/BBB | baHku
BTb24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 9.0 455 100.02 100.00 101.00 11.59 5.78 0.66  BBB/Baal/BBB | baHku
BTE24 03 6000 R 8.18 03.06.09  09.06.09  29.05.13 1.0 49.2 99.95/ 0.05 3490 99.92 100.00 7.08 4.08 0.07  BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85  27.08.09 01.09.10, 20.02.14 16.0 58.1 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 14.05.09 16.11.09, 06.11.14 6.0 66.8 98.80 15.39 3.05 0.39 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 8.90 14.07.09 16.07.09 07.07.15 2.0 74.9 99.50 700 99.12 99.95 12.04 2.23 0.16 BBB//BBB (buHaHCbI
asnpHedtd 10000 R 16.70  20.10.09  25.04.11/ 09.04.19 240 120.6 1 104.20 713043 104.22 104.80 14.52 7.99 1.51 cbipbe
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 9.1 98.55| 0.05 22726 98.56 98.68 10.51 4.16 0.66  BBB-/Baa1/BBB | cbipbe
A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 2.8 99.66/ 0.10 20 001 99.78 99.85 8.55 3.48 0.22 BBB-/Baa1/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 5.6 98.70/  0.10 9670 98.50 98.90 9.95 343 042  BBB-/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 29.9 92.00 103 002 85.11 90.00 11.08 3.79 206 BBB-/Baal/BBB | (cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 57.9 80.66 77.15 94.00 13.18 4.47 348 BBB-/Baa1/BBB | cbipbe
aanpomb 1 5000 R 7.0 30.07.09 27.01.11 20.8 89.15  2.70 55 89.00 92.00 14.99 3.97 1.39 [/Baa2/BB+ GaHku
aanpomb 2 5000 R 6.54 27.05.09 20.11.13 55.1 [/Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00 13.07.09 10.10.11 29.3 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 21.05.09 23.11.09 15.11.12 6.0 42.7 [/Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 28.05.09 26.11.09 22.11.12 7.0 43.0 /Baa2/BB+ GaHku
[A30uH 01 5000 R 18.00  11.08.09 08.02.11 21.2 4444 -0.56 37581 44.00 44.48 100.90 20.20 0.68 aBTONpOM
eHepKomn1 2000 R 925 23.06.09 01.07.09, 21.06.11 20 25.6 97.74 99.00 99.50 27.18 4.72 0.10 aHepreTuka
rMOPOMALLCY 1000 R 990 26.05.09 24.11.09 6.5 88.95 90.00 94.00 371 5.55 0.37 MaLLMHOCTP.
mapoOrk-1 5000 R 8.10  01.07.09 29.06.11 25.9 88.75 1.74 530 87.80 88.75 14.93 4.55 1.68 /Baa3/BBB- aHepreTuka
nMocCtp-2 4000 R 21.00 17.09.09 21.09.09  17.03.11 4.0 224 93.00 91.00 95.00 47.34 11.26 0.24 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 10.2 GaHku
rOT3K-2 1500 R 13.00 18.06.09 18.06.09 1.2 93.00/ -3.50 502 93.00 94.97 127.26 6.97 0.04 npou3BOACTBO
rccot 5000 R 785 24.09.09 28.09.09  26.03.17 5.0 95.8 99.18 96.00 99.70  10.08 3.95 0.34 BB/ MaLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 3.7 1822 -0.19 3697 18.49 18.98 29.31 MaLLMHOCTP.

rac 02 1500 R 1075  27.10.09  29.10.09)  23.04.13 6.0 48.0 1 96.26 8 766 96.26 96.95  20.36 5.57 0.38 TOproBnsa
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[JlanbCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 13.0 371 97.26/ -1.24 90.12 12.19 4.54 0.82 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 0.7 99.82 99.81 99.99 11.92 4.29 0.05 B+// Tenekom
[OBTr-® 01 1000 R 1450  04.08.09 03.08.10 14.9 1202 0.01 457 10.00 16.59 617.18 60.15 0.12 TpaHcnopT
[OBTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 3.0 50.9 1394, 394 321 11.12 13.88 51.86 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 7.0 46.5 92.20 85.50 98.89 28.72 5.68 0.45 aHepreTuka
[es.-t0r 01 1000 R 18.00 19.05.09 18.05.10 123 0EeBenonMeHT
[enbtakp-1 5000 R 7.09  02.06.09 01.12.09 6.7 [Baal/ GaHku
[enbtaKp-2 2000 R 850 27.05.09 30.05.10 12.7 91.75/ -0.05 51260 91.60 93.98 20.60 2.31 0.82 [Baal/ GaHku
TxendchCul1 2000 R 20.00 22.10.09 22.10.09 20.10.11 5.0 29.7 97.28 78.00 95.00 28.54 10.25 0.34 /ICCC+ TOproens
[vken®uh-1 3000 R 9.25  17.09.09 17.03.11 224 67.30 18 967, 67.25 67.75 37.64 6.85 1.22 TOproens
JMLEHTPo61 1150 R 8.50 05.06.09 26.05.15 73.5 7416/  8.56 65.53 67.00 15.76 5.68 3.80 TOproens
[lomoveHTp1 1000 R 20.00 09.07.09 08.07.10 14.0 69.10 55.00 83.20 69.79 14.43 0.58 TOproens
[JlbimKon6lMp1 800 R 0.10 ' 30.10.09: 30.10.09 5.7 notpeb. ToB.
EBPP 0106n 5000 R 1479 12.08.09 12.05.10 121 103.60 235260 103.52 103.65 11.39 3.56 0.85 AAA/Aaa/AAA GaHku

EBPP 02061 5000 R 16.40 23.07.09 21.04.11 236 103.50 0.75 164 901 103.49 103.75 15.08 3.95 147 AAA/Aaa/AAA | BaHki

EBPP 0306n 7500 R 21.67 . 10.06.09 07.09.11 282 104.05 -0.05 42 000 104.00 104.15 20.91 5.19 1.51 AAA/Aaa/AAA | BaHku

EBPP 0506n 5000 R 15.70  15.07.09 09.04.14 59.7 101.50 300 021 101.15 101.50 16.15 3.86 3.00 AAA/Aaa/AAA | BaHkn
EBpokom®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 1.0 131 3.80 1.10 6.50 209.95 [/Caa2/ (buHaHCbI
Epokom®K3 3000 R 16.00  19.06.09 18.06.10 134 282 -2.67 1.15 4.49 282.91 /Caa2/ (buHaHCbI
Egpokom®K5 5000 R 16.00  15.09.09 15.03.11 224 6.00 -0.99 63 5.00 6.90 665.23  132.97 0.12 [/Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  15.10.09 14.10.10 173 TOproens
ESCK-02 1000 R 8.74 | 08.10.09 13.04.10/ 05.04.12 11.0 35.3 96.81 50.00 12.76 4.50 0.79 aHepreTuka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 1.0 18.9 99.75/ -0.05 6855 99.77 99.85 12.00 6.25 0.07 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.10.09 04.05.10 19.04.12 120 35.7 98.25 37 99.00 99.60  20.40 9.14 0.77 (buHaHCbI
XKenpopun-3 2000 R 13.00 23.09.09 19.09.12 40.8 99.65 99.30 100.00 13.55 6.50 2.45 (buHaHCbI
)Kene3sobet1 1000 R 14.00 22.05.09 22.05.09  27.05.11 0.0 24.8 95.19) 25.19 75.13 89.99 694.22 3.67 0.00 Npou3BOACTBO
Kuncou®-2 1500 R 16.00  15.10.09 15.04.10 11.2 91.76 28.33 8.69 0.69 (buHaHCbI
KK-OuHaHc1 1000 R 20.00  18.06.09 24.12.09 7.5 69.47) 447 59.00 68.00 123.89 7.18 0.25 CTPOUTENLCTBO
3aslpoccO1 1000 R 18.00  16.07.09 22.04.10 115 12.95 9.02 16.88 34.66 notpe6. ToB.
3eHuT 306n 3000 R 16.00 11.11.09  15.05.09  09.11.11 0.0 30.3 | 100.00 5350 100.00 100.10 7.98 0.01 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  05.10.09 06.04.10 109 100.70,  0.70 20 158 100.70 108.23 15.65 7.97 0.74 B/Ba3/ GaHku

3eHuT 506n 5000 R 10.00 09.06.09  10.12.09 04.06.13 7.0 494 98.05/ 0.05 5480 97.80 98.05 13.94 5.08 0.49 B/Ba3/ GENTT]
VxAsTo 02 2000 R 18.00 11.06.09  26.08.09  09.06.11 4.0 25.2 12.000 -8.00 288 11.00 16.99 74.79 aBTONpOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 14.0 62.5 90.30/ -0.09 390 100 90.00 9049 17.98 4.20 0.92 TOproens
WukomIlapa2 1400 R 15.05.09 12.02.10 9.2 TOproens
WukomITapa3 2000 R 11.00 12.06.09 12.06.09  10.06.11 1.0 25.3 0.01 1808 0.01 27420.00 TOproens
WHnpom 02 1000 R 13.00 16.07.09 15.07.10 14.3 62.11)  0.01 1000 61.99 70.00 73.12 10.44 0.61 meTannyprus
Wunpom 03 1300 R 13.00 20.05.09 19.11.09 18.05.11 6.0 245 69.31 129.15 9.35 0.21 meTannyprus
Wuterpa®-2 3000 R 10.70  02.06.09  03.12.09 29.11.11 7.0 31.0 92.00 325 90.00 93.00 28.70 5.80 0.41 cepBuC
Wutypucr-1 1000 R 9.00 21.10.09 21.04.10 114 89.30 80.10 92.00 23.44 5.03 0.74 CcepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 16.4 97.50/  3.05 81649 93.00 11.06 4.47 1.16 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 04.06.09 07.12.09, 28.11.13 7.0 553 100.01 15.71 7.73 0.46 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1040 26.05.09 01.06.09, 20.11.12 1.0 429 99.65 -0.15 99 091 99.65 99.90 14.36 5.20 0.04 cbipbe
Kamaz-®uH2 1500 R 11.25  18.09.09 17.09.10 16.4 aBToONpOM
Kamex[on 3 500 R 1410 04.06.09 04.06.09 0.7 80.00 603 75.02 84.99 4.35 11B- CTPOUTENLCTBO
Kapyc.® 01 3000 R 12.00 17.09.09 17.09.09, 12.09.13 4.0 52.8 84.00 TOproens
Kupos.3a1 1500 R 7430 23.09.09 24.03.10 10.5 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00  20.09.09 23.03.10 10.5 99.17 0.01 14.48 6.61 0.72 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 03.06.09  08.06.09 30.11.11 1.0 31.0 99.88 99.00 13.97 7.49 0.06 JoTo3BaH/ GaHku
Kmnn®un 01 1000 R 1550 06.08.09 04.02.10 8.9 TOproens
KMMO-0uHO1 1000 R 11.30  15.09.09 16.03.10 10.2 95.00 MaLLMHOCTP.
Koxkc 01 3000 R 8.95 16.07.09 16.07.09 21 97.76 5 98.02 98.75 23.60 4.57 0.14 meTannyprus
Koxke 02 5000 R 870 17.09.09 22.03.10 15.03.12 10.0 34.6 91.50 90.10 9143 20.78 4.74 0.69 meTannyprus
Komoclp. 1 2000 R 1500 16.07.09 16.07.09| 14.07.11| 20 264  70.40 80.01 89.99 | 663.79 1062 0.02 clx
KOMEMKA 02 4000 R 16.50 20.05.09 15.02.12 33.6 99.64 17.74 4.13 1.86 /ICCC+ TOproens
KOMEMKA 03 4000 R 9.80 20.05.09 19.08.09  15.02.12 3.0 33.6 99.19 30.92 2.46 0.20 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09  16.06.11 20 25.5 94.12 70.01 99.00 68.20 715 0.08 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 8.9 /Ba3/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09 28.06.11 8.0 25.9 /Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 22.07.09 21.07.10 145 aHepreTuka
Kyib6A30T1-2 2000 R 8.80  04.09.09 04.03.11 22.0 82.81 81.01 85.00 21.70 5.30 1.37 XMMUS
JlaBepHa 01 1000 R 4.00 08.10.09 08.04.10 11.0 95.00 TOproens
TleHaHepr02 3000 R 8.54 31.07.09 27.01.12 33.0 80.00 400 78.00 80.85 19.02 5.32 2.00 aHepreTuka
JleHaHepro3 3000 R 8.02 21.10.09 18.04.12 35.7 77.55/ -0.90 5 77.60 78.10 19.06 5.16 2.20 aHepreTMka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 3.8 95.00 1 95.00 39.33 9.60 0.23 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09  09.02.10, 01.08.13 9.0 514 81.00/ 1.00 652 80.05 81.99 5081 8.16 0.47 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 7.0 80.06/ -3.94 1500 80.51 84.00 63.60 6.66 0.33 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09  16.07.09/ 14.07.11 20 26.4 9210/ -1.90 800 92.10 9425 7113 4.52 0.10 B/B3/ CTPOUTENLCTBO
ITykoitn206n 6000 R 725 19.05.09 17.11.09 6.3 99.25/ 0.70 3500 98.90 99.25 8.96 3.64 0.46  BBB-/Baa2/BBB- | cbipbe
JTykoitn306n 8000 R 710 11.06.09 08.12.11 31.3 85.58 86.22 96.00 14.44 4.14 2.01 BBB-/Baa2/BBB- | Cbipbe
Tlykoindo6n 6000 R 740 11.06.09 05.12.13 55.6 81.00/ -3.90 4182 81.10 81.50 13.48 4.56 329 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.00  28.09.09 28.03.11 22.8 81.00/ -2.75 727 80.50 82.99 36.31 11.82 147 MeTannyprus
Martut® 02 5000 R 820  25.09.09 23.03.12 34.8 78.50 1530 78.50 80.50 18.96 5.21 2.13 TOproens
Martonus-1 1000 R 18.00 23.07.09 28.07.09, 22.07.10 3.0 145 TOproens
Mapta®u 2 1000 R 12.00 06.06.09 06.12.09 6.9 TOproens
Mapta®ut 3 2000 R 15,50  02.08.09 02.08.11 27.0 TOproens
Macrepb-3 1200 R 13.75 03.06.09 15.06.09  30.11.11 1.0 31.0 97.39 4425 7.04 0.06 B/l GaHku
MEBPP 0206n 3000 R 15.00 02.07.09 05.04.100 28.03.13 11.0 472 99.69 100.00 16.07 3.75 0.72 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 28.07.09 28.10.10 23.04.13 18.0 48.0 99.68 16.08 3.75 1.15 B+/B1/ (buHaHCbI
Msuaeod-01 2000 R 1250 20.05.09 18.11.09 6.3 TOproens
MrTC-05 06 1500 R 710 26.05.09 27.05.09  25.05.10 0.0 12.6 99.90/ 0.20 190 100.15 110.16 9.58 3.54 0.03 /Ba3/BB- Tenekom

MIOM-Bank03 6000 R 12.00  01.10.09 01.10.09 47 BB/Ba1/BB GaHku
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MexTpomb-1 3000 R 1265  28.06.09 30.12.09, 03.01.18 8.0 1052 100.00 12.87 6.34 0.53 GaHku
Mertceps-®1 1500 R 1200 27.05.09 05.06.09 23.05.12 1.0 36.9 98.90 0.10 5123 98.50 99.95 27.23 6.05 0.05 TOproens
Meuyen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 13.0 49.7 89.30/ -0.60 310 89.30 89.89 2043 4.69 0.86 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 1.0 98.92/  0.08 98.60 99.25 19.98 2.77 0.07 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10, 24.0212 16.0 33.9 92.06 82.00 96.00 15.32 2.15 1.08 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.07.09 22.10.09, 01.10.15 5.0 7.7 93.71 25.73 240 0.35 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.07.09 23.07.09, 17.07.14 2.0 63.0 94.21 98.66 99.70  50.12 2.73 0.13 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00  01.09.09 02.03.10 9.8 0EeBenonMeHT
Mur-¢ 02 3000 R 1200 08.09.09 11.09.09  06.09.11 4.0 28.2 MalLLMHOCTP.
Mul-® o6n. 1000 R 7.85 03.06.09 03.06.09 0.7 99.30 2 99.20 99.49 21.36 3.94 0.05 MaLLMHOCTP.
MukosiH-206 2000 R 1190 13.08.09 27.08.09, 07.02.13 4.0 455 94.17 93.00 3525 6.30 0.21 notpe6. Tos
M-MHOYCTP 1000 R 1225 18.08.09 16.08.11 2715 14000 0.50 530 13.73 14.90 219.86 43.63 0.44 CTPOUTENLCTBO
M-WHaycTp2 1500 R 15.00 15.07.09  15.07.09, 10.07.13 2.0 50.6 48.50 40.00 57.00 15.42 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 42 3895 043 2272 3721 38.99 14.07 CCClCall CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09, 02.08.12 3.0 39.2 80.32 89.99 179.64 9.00 0.08 notpe6. Tos.
MuTnang-01 1000 R 13.50 19.05.09 16.02.10 9.3 198  0.76 181 1.07 7.93 170.00 notpeb. ToB.
MW3Nb-® 01 1500 R 16.50 14.07.09  20.07.09, 13.07.10 20 142 85.50 81.00 90.00 156.35 9.62 0.07 NeBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 0.7 99.51) -0.09 99.51 99.90 20.52 5.76 0.05 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09, 16.06.10 1.0 13.3 99.23 101.05  20.53 7.54 0.09 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09  22.09.09  15.03.11 4.0 224 99.90 100.00 17.87 8.98 0.31 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09 050510 25.04.12 120 35.9 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09  26.02.13 4.0 46.2 NeBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 20 38.2 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 19.6 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 28.2 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 61.9 (buHaHCbI
MOWTK-01 3000 R 9.00 26.09.09 26.09.09 45 69.00 2000 68.00 69.00 191.42 6.54 0.13 1/ISD (buHaHCbI
MoHeTka®-1 1000 R 1250 14.05.09 14.05.09 0.0 TOproens
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 3.0 14.9 95.14 80.00 39.65 8.12 0.17 neBenonmeHT
Mockomub-2 3000 R 1400 18.08.09  16.02.10/  15.02.11 9.0 214 GaHku
Mockomub-3 5000 R 8.70 17.06.09  18.06.09  12.06.13 1.0 49.7 99.30/  0.05 20 000 99.00 99.35 16.22 4.37 0.08 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09  21.10.09, 12.04.12 5.0 35.5 83.81 53.01 85.00 73.80 10.12 0.25 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 379 63.00/ -10.00 10 58.50 68.90 38.84 7.36 1.26 cepBuC
Mocobnra3a1 2500 R 12.00 16.05.09 17.05.11 24.5 yenyru
Mocobnp-2 4000 R 21.00 24.09.09 26.03.11 22.7 45.00, -0.01 44.00 45.99 100.38 23.27 0.72 1/ISD (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 8.0 438 71.76 60.01 9439 70.18 8.21 0.34 /Icc TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09/ 13.09.11 4.0 284 99.30 40215 99.30 102.00 9.84 3.79 0.31 //BB- aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.0312 18.02.16 34.0 824 83.13 83.01 15.79 4.59 2.16 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 28.2 98.08 500 86.05 98.08 9.18 4.09 1.95 aHepreTuka
MPCK Yp.01 1000 R 8.15  26.05.09 26.05.10 22.05.12 13.0 36.8 99.00 39 000 99.45 9.37 4.1 0.89 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.10 17.10.13 120 53.9  100.11 021 100.00 100.20  14.30 6.98 0.80 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10 20.10.15 12.0 784 100.20 100.00 10020 14.23 6.97 0.81 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 23.06.09 22.06.10, 12.06.18 14.0, 110.6 99.61) 491 93.20 94.50 9.27 4.36 0.96 BB+/Ba2/BB Tenekom
Hacrowa3K1 1000 R 1450 19.06.09 18.12.09 7.3 clx
HUKOCXMM 2 1500 R 11.25 14.05.09 20.08.09 33 4267 6.57 XMMUS
HXTON 02 2200 R 11.75  16.06.09 15.12.09 7.2 90.01 2 90.01 94.00 33.88 6.51 0.42 XMMUS
HKHX-04 06 1500 R 10.00  28.09.09 26.03.12 34.9 99.98 10.25 4.99 2.30 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 11 99.78/ -0.01 14 552 99.65 99.78 11.80 4.62 0.08 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10 16.02.11  10.0 21.5 100.00 100.00 15.20 7.48 0.65 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75 19.06.09  24.06.09 14.06.13 1.0 49.8 99.70 695 99.60 99.70 11.41 4.88 0.10 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09  26.04.11 6.0 23.8 69.20 152.81 10.81 0.18 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 0.9 2849 349 4 26.50 28.39 9.62 /loTo3BaH notpe6. ToB.
HOK-3 2000 R 18.00 27.10.09  05.05.10 03.05.11 12.0 24.0 98.43 90.00 20.38 9.12 0.78 /B2/B- (puHaHCbI
O6KoHa®-01 3000 R 7.70 20.05.09 19.05.10/ 16.05.12 12.0 36.6 83.50 80.00 87.00 29.24 4.60 0.74 notpe6. ToB.
06KoHa®d-02 3000 R 1500 211009 22.11.11) 17.0413| 31.0  47.8 100.00 254 50.00 100.00| 15.05 748 189 noTpe. ToB.
OrK-2 0106 5000 R 7.70 02.07.09 05.07.10 139 92.50 201 92.50 94.00 15.61 4.15 0.94 aHepreTuka
OrkK-3 06 3000 R 820 12.06.09 19.06.09 09.12.11 1.0 31.3 aHepreTuka
OrK-5 06-1 5000 R 750 01.10.09  05.10.09/ 29.09.11 5.0 29.0 98.60/ -0.45 100 98.60 99.00 11.25 3.79 0.36 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.0412 120 35.7 94.41 92.50 95.00 14.28 3.99 0.82 aHepreTuka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 20 14.1 21.00/ -4.00 272 20.02 24.99 35.61 c/x

OM3 - 6 06 1600 R 1025 05.06.09 11.12.09, 31.05.13 7.0 49.3 94.00 94.51 95.50  22.55 5.44 0.45 /ICCC+ MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09 30.08.11 4.0 28.0 95.20 41975 95.00 97.75 2715 4.61 0.24 /ICCC+ MaLLMHOCTP.
MABA 02 06 1000 R 19.00 02.08.09 04.08.09 21.10.11 3.0 29.7 96.40/ 4.27 93.01 99.78  40.76 4.86 0.16 clx
MapHac-M 2 1000 R 1080 21.05.09 19.11.09/ 17.11.11 6.0 30.6 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 7.3 TOproens
MepeoBaHk1 1500 R 1275 27.06.09 06.07.09  29.06.11 20 25.9 99.87 99.00 100.00 11.63 6.40 0.13 GaHku
MeTpokom62 3000 R 8.50  31.08.09 31.08.09 3.7 98.14/ -0.01 98.55 99.00 15.47 4.34 0.26 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 6.0 115 100.00 TOproens
nm3 01 1200 R 1200 21.07.09 21.07.09 2.3 9546/  0.46 95.10 96.00 43.59 313 0.13 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09 21.06.11 1.0 25.6 30.00 1851 30.00 34.99 24.93 XMMUS
Mpomce6-05 4500 R 799 21.05.09 26.05.09 18.05.12 0.0 36.7 99.98/ -0.02 5.50 3.98 0.03 B+/Ba3/BB- GaHku
MpoMTp0206 3000 R 10.75 20.10.09  27.10.09,  18.10.11 6.0 29.6 69.50 72020 40.01 69.50 143.75 7.1 0.19 MaLLMHOCTP.
MpoMTp0306 5000 R 12.00 29.07.09 03.08.09 24.07.13 3.0 51.1 5110/ -2.40 11 585 51.10 53.48 11.71 MaLUMHOCTP.
Mpotek®uH1 5000 R 890 04.11.09 26.11.09, 02.11.11 7.0 30.1 84.91 46.47 5.23 0.37 TOproens
MpoToH®uH1 1000 R 16.00 16.06.09 22.06.10 12.06.12 14.0 375 MalLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 4.9 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 4.7 c/x
Pa3r.60-05 500 R 26.11.37 01.10.09 4.7 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 4.9 clx
Pa3r.60-07 2000 R 26.11.37 24.12.09 75 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 6.3 c/x

Cronractp 1500 R 8.60 20.08.09 20.08.09 3.3 TOproens
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Paarynaind2 2000 R 17.00 29.09.09 15.04.100 27.09.11 11.0 28.9 47.50 30.00 64.99 168.84 17.85 0.32 c/x
Paarynaind3 3000 R 17.00  18.09.09 16.03.12 34.6 4399 -0.98 43.01 44.49 69.44 19.27 1.18 c/x
Paarynsitd4 3000 R 11.70 1  27.05.09 27.05.09, 22.05.13 0.0 49.0 52.00/ -0.01 1000 51.00 59.97 11.22 c/x
Paarynaind5 2000 R 1450 28.10.09  30.10.09, 23.10.13 6.0 54.1 c/x
Paitpbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213 31.0 55.5 100.00 19 050 13.92 6.73 1.88 BBB+/Baal/BBB  GaHku

PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 19 2496/ 2.96 428 20.06 24.62 43.91 /ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09/ 21.07.11 3.0 26.6 96.69/  0.09 7214 97.00 98.70  29.36 6.19 0.16 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 9.8 91.00 1.00 38018 91.00 91.99 11.76 7.94 0.69 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09 19.10.09  04.04.12 5.0 35.2 99.38 91.00 100.00 23.72 10.98 0.35 CCC/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09  06.06.12 1.0 37.3 98.40/ -0.10 31361 98.45 98.57 27.89 6.93 0.09 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 1200 29.05.09 04.06.09 26.11.10 1.0 18.7 90.00 223 80.01 90.00 482.97 6.65 0.01 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 6.8 99.15/  0.05 16 500 99.12 99.19 10.17 4.19 049  BBB/Baal/BBB | TpaHcropT
PX[-0606n 10000 R 735 11.11.09 10.11.10 18.2 92.14) -0.46 13.76 3.98 127 BBB/Baal/BBB | tpaHcnopt
PX0-0706n 5000 R 755 11.11.09 07.11.12 425 87.28 12.50 4.31 276  BBB/Baal/BBB | TpaHcropT
PX[-0806n 20000 R 8.50  08.07.09 06.07.11 26.1 90.90/ -0.30 48 000 88.21 93.00 13.96 4.66 170 BBB/Baa1/BBB | tpaHcnopt
PX[-0906n 15000 R 1350  20.05.09 21.05.10 13.11.13 120 54.8 | 100.08 13.79 6.73 0.82 BBB/Baal/BBB | TpaHcropT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 58.6 100.40 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 27.05.09 28.05.10 18.11.15 13.0 79.3 10065  0.10 79 500 100.50 100.65 13.14 6.69 0.84  BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 58.6 100.50  0.20 58 005 100.45 100.55 15.38 7.44 3.05 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 718 100.50  0.20 56 000 100.45 100.55 15.41 744 353  BBB/Baal/BBB | TpaHcropT
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 10.9 74.00  2.00 47 72.01 74.00 53.08 5.90 0.57 meTannyprus
Poccenxb 2 7000 R 7.85  20.05.09 16.02.11 21.5 90.14/ -0.86 87.01 91.40 15.05 217 141 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 20.08.09 220210 09.02.17  10.0 94.3 96.70/ -0.10 60 000 96.61 96.73 1210 3.78 0.68 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09  27.09.17 50 1020 101.75 5.28 4.78 0.39 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 08.12.11) 27.11.18 31.0 116.2 100.00 100.00 13.92 6.73 1.88 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 10 1103 99.85  0.05 5499 99.81 100.00  10.04 4.14 0.08 BBB/Baat/ GaHku
PocT-MaitH1 1000 R 1450  09.07.09 08.07.10 14.0 62.23 25.02 39.48 76.72 11.62 0.58 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 15.2 80.09 78.00 79.00 38.47 5.20 0.63 (pUHaHCbI
Py6MncPer1 1000 R 20.00  02.06.09 01.06.10 12.8 TOproens
PycMacna-2 1000 R 1500 01.10.09  08.04.100 29.03.12 11.0 35.0 4.00/ -0.50 2040 3.82 4.50 186.98 notpe6. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 1.0 37.6 98.01 82.02 97.00 33.94 3.23 0.08 notpe6. ToB.
PyccHedptb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 7.0 19.2 94.89, -0.01 100 80.00 94.00 2229 6.31 0.46 cbipbe
PycCraHg-5 5000 R 13.00 10.09.09  17.09.09, 09.09.10 4.0 16.1 97.06 98.00 2242 6.68 0.28 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09  17.02.10/  09.02.11 9.0 21.2 96.00 2 92.80 96.00 21.46 7.79 0.60 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 22.09.09 01.04.10, 20.09.11 11.0 28.7 99.92 15.18 7.48 0.74 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09, 13.04.12 5.0 35.5 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450 20.10.09 20.10.09 5.3 11.000 -5.00 6.00 15.99 65.76 npoM3BOACTBO
PycduHancd 4000 R 7.74 14.08.09 12.02.10 9.2 95.50/ 0.35 70 005 95.00 95.50 14.70 4.04 0.64 [/Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 3.0 9.5 98.05 7 98.05 10010 20.29 6.39 0.24 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 1.0 34.0 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450 21.10.09 21.10.09 54 TOproens
CaHWHTBpt02 4000 R 8.00 13.08.09 13.08.09 31 98.10/  0.10 98.00 98.50 16.45 4.07 0.22 notpe6. ToB.
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 6.0 98.20/ 0.59 530 97.95 98.30 14.36 5.08 0.43 XMMUS
CarypHHMO2 2000 R 16.50 20.09.09 21.03.10 20.09.11  10.0 28.7 100.00 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  07.06.09  09.12.09 06.06.14 7.0 61.7 50.04 5.10 94.98 287.25 16.28 0.13 MalLLMHOCTP.
CaxapKo 01 2000 R 14.00  10.11.09 10.11.09 6.0 18.50 2.00 35.00 37.74 c/x
CaxaTpHar1 1500 R 1250 03.06.09 02.12.09 6.8 yenyru
CB-®uHaHc1 1500 R 1325 22.06.09 26.06.09 18.06.12 1.0 37.7 notpe6. ToB.
Ceo6Cokon3 1200 R 21.00 26.05.09 02.06.09 24.05.11 1.0 24.7 71.05 40.00 89.00 14.74 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00  23.07.09 21.04.11 23.6 98.58 90.00 100.00 17.96 4.05 143 [/Caa2/ GaHku
CesKab 03 1500 R 20.00 30.06.09 01.10.09 27.03.12 5.0 35.0 1 100.00 359 100.00 21.14 4.99 0.31 NpoM3BOACTBO
CesKab 04 2000 R 13.75 26.05.09 28.05.09, 21.05.13 0.0 49.0 53.00/ -9.00 6102 52.10 53.00 6.47 NpoM3BOACTBO
CesCTABTO 1500 R 8.00 23.07.09 21.01.10 8.4 84.50 534 82.31 84.50 37.99 4.72 0.49 aBToONpOM
CeBCTABTO2 3000 R 770 2207.09 260710 17.07.13 150 509 7490  2.30 145 338 72.30 75.00 37.88 513 0.82 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 9.8 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 21.7 94.51 89.50 13.84 2.27 1.09 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  11.06.09 08.12.11 31.3 91.00 50 001 89.00 93.00 14.64 2.22 142 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 26.05.09 01.06.10, 21.05.13 13.0 49.0 100.10 9950 100.01 100.25 15.46 3.74 0.83 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 20 38.7 60.00/ -3.00 69 60.01 63.00 14.96 TpaHcnopT
Cu6Tnk-606 2000 R 9.75 17.09.09 16.09.10 16.4 9432/ -1.18 501122 93.70 95.50 15.05 5.16 1.1 B+// Tenekom
Cu6Tnk-706 2000 R 8.65 20.05.09 20.05.09 0.2 100.00 8.66 4.31 0.02 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09  18.02.10  08.08.13 9.0 51.6 96.85/ 0.20 10 051 96.55 96.85 14.40 5.02 0.65 B+// Tenekom
CHBYPXona1 1500 R 770 0511.09 11.11.09 01.11.12 6.0 423 95.01 90.00 19.21 4.04 0.42 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70 23.07.09 22.10.09, 22.07.10 5.0 14.5 94.44 19.09 5.65 0.36 notpeb. ToB.
Cunteppa 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 3.0 514 98.69 0.19 8110 98.01 98.70  16.62 5.56 0.21 Tenekom
Cuctlanc 2 2000 R 1200 20.10.09 21.04.100 15.04.14 110 59.9 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00  10.09.09 15.03.10/ 07.03.13  10.0 46.5 102.00 -0.50. 328 948 102.00 102.70  16.66 9.29 0.68 BB-/Ba3/BB Tenekom
Cucrema-Tanc 01 3000 R 15.00 13.10.09  15.04.10, 08.04.14 11.0 59.7 CTPOUTENLCTBO
CUTPOHUMKC1 3000 R 22.00 22.09.09 21.09.10 16.5 100.00 431 99.72 101.00 23.10 10.97 0.99 Bl Tenekom
CKB-6aHk 1 1000 R 1260 18.06.09  29.06.09  24.06.10 2.0 13.6 99.85/ 0.30 22700 99.73 99.85 11.21 3.15 0.12 B-/B2/ GaHku
CnscTekno2 1200 R 10.50 28.10.09 28.10.09 5.6 81.50 1.00 15 81.55 83.00 72.39 6.42 0.27 XMMUS
CMAPTC 03 1000 R 1410 29.09.09 29.09.09 4.6 98.50 250 98.00 98.30 19.03 714 0.32 Tenekom
CHX3 ouH 1 1000 R 12.00  29.09.09 29.09.09 4.6 78.55 80.10 89.00 109.54 7.62 0.18 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 54 75.50/ -1.00 28211 75.00 76.00 107.64 6.90 0.21 c/x

COPYC KAM1 1200 R 16.00  06.08.09 05.11.09 59 TOproens
COPYC KAM2 1500 R 09.07.09 05.04.12 35.3 TOproens
CneyCrp2 1 2000 R 19.00 21.05.09 01.06.09, 20.05.10 1.0 124 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00  26.05.09 25.05.10 12.6 TOproens
CnoptM-0-1 3000 R 17.00 22.05.09 23.05.09, 21.05.10 0.0 124 90.00 TOproens
C1WHpyctpt 1000 R 1450 09.07.09  10.07.09, 07.07.11 20 26.2 1750 -0.50 10.00 25.00 41.31 CTPOUTENLCTBO

CrpTpras02 5000 R 849 17.07.09 13.07.12 386  70.01 26 70.01 71.50 23.35 6.05 217 CTPOMUTENLCTBO
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CrpTpras03 5000 R 16.00 15.10.09  19.04.100 11.0413 11.0 476 97.74 90.01 100.00 19.38 8.16 0.75 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09  17.02.10, 15.02.12 9.0 33.6 94.80 91.60 98.00 25.04 8.42 0.58 CTPOUTENLCTBO
CynocTpb-1 1500 R 9.85  02.07.09 02.07.09 1.7 99.48 98.80 100.00 14.03 4.94 0.12 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 1.0 13.1 98.74/ -0.86 1 98.76 99.65 25.27 6.06 0.08 B3/ GaHku
Catnlpynn1 1000 R 11.70 0 19.05.09  19.05.09, 15.05.12 0.0 36.6 99.00/ 12.00 65 296 98.00 99.00  522.09 5.89 0.00 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10 01.11.12 120 423 99.90 97.75 100.00 16.53 7.99 0.82 Tenekom
Tardonab 3 1500 R 11.75  19.05.09 19.05.09 0.2 100.00 12.10 2.93 0.02 B2/ GaHku

TB3 03 1000 R 10.00 19.06.09  30.06.09, 18.06.10 20 134 94.92/ -0.08 94.02 96.25 58.36 5.25 0.08 MaLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14 10.0 58.8 94.60 40008 90.00 100.00 15.22 4.08 0.72 aHepreTuka
TrK-10 061 3000 R 760 18.06.09 22.06.09  17.06.10 1.0 13.3 99.75  0.15 428 99.61 99.79 9.27 3.80 0.10 aHepreTuka
TrK-10 062 5000 R 9.75  12.08.09  14.08.09  06.02.13 3.0 455 98.03 98.03 99.90 18.35 4.96 0.22 aHepreTuka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 1.0 371 99.25/ -0.10 8690 99.25 99.40 16.63 3.82 0.06 aHepreTMka
TrK-6UnB-1 2000 R 1200 26.05.09 26.02.10, 21.02.12 10.0 33.8 99.22 13.57 3.02 0.66 aHepreTuka
TrK-8 01 3500 R 880 14.05.09  18.05.09,  10.05.12 0.0 36.4 97.53 363.27 4.09 0.00 aHepreTMka
TepHa-® 02 1500 R 1200 06.11.09  17.11.09 04.11.11 6.0 30.2 NpoM3BOACTBO
TexVHecT-1 2000 R 1250 28.05.09  02.06.09/ 26.05.11 1.0 24.8 98.52 42.04 6.33 0.04 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09  07.03.12 4.0 34.3 83.000 -1.99 535 82.01 84.00 85.21 5.83 0.19 npoM3BOACTBO
TMK-03 06n 5000 R 960 18.08.09  16.02.10/  15.02.11 9.0 214 96.04 40000 95.53 96.00 15.80 4.98 0.64 /B1/B+ npoM3BOACTBO
THUKOSb-d1 1500 R 1000 11.11.09  15.05.09, 11.11.09 0.0 6.1 NpoM3BOACTBO
TOAM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 1.0 7.0 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09 09.12.10 1.0 19.2 77.24) 1276 75.00 90.00 12.91 TOproens
TpaHcKoHT1 3000 R 16.50 01.09.09 12.03.10 26.02.13  10.0 46.2 101.75 102.20 102.75 14.06 8.09 0.69 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 16.06.09 15.06.10 133 93.75|  0.65 50 000 93.30 93.50 14.10 3.88 0.91 /Ba1/BB GaHku
TpatcKpen2 3000 R 728 16.06.09  25.06.09 12.06.12 1.0 37.5 99.75  0.10 4000 99.55 99.80 8.00 3.64 0.11 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/ 07.07.11 8.0 26.2 97.91) -0.09 46 661 97.50 97.94  13.16 5.09 0.58 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09  17.02.10/  10.02.11 9.0 213 98.00 1 96.25 98.00 20.40 8.65 0.60 MalLLMHOCTP.
TTC 01 1000 R 16.00 11.08.09  09.02.10, 17.08.10 9.0 154 0.01 TOproens
TioMeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 11.0 35.0 93.84 93.02 94.80 15.92 4.09 0.75 aHepreTMka
YIMK-Y3Mo1 3000 R 825  01.09.09 09.03.10/ 28.02.12 10.0 34.0 MeTannyprus
YMMO 2 4000 R 1225 18.06.09 17.12.09 7.3 71.51 71.50 80.98 97.36 8.54 0.28 MaLLMHOCTP.
YpanBar392 3000 R 18.00 30.09.09 04.04.100 05.10.10 11.0 17.0 98.14 95.00 21.09 9.14 0.70 MaLLMHOCTP.
Ypan/iLl-01 1000 R 10.00  28.10.09 28.10.09 5.6 96.64 93.74 99.53 18.67 5.36 0.39 (buHaHCbI
Ypancu6IiK1 2700 R 1160 24.06.09 24.06.09 29.12.10 1.0 19.8 99.50/ 0.20 55374 99.38 99.70 16.42 5.81 0.10 B+// (buHaHCbI
YpancublK2 5000 R 1299 23.07.09 21.01.10 21.07.11 8.0 26.6 91.39 0.24 21418 91.11 91.39  29.15 7.09 0.51 B+// (buHaHCbI
Ypancu6liK3 1500 R 1750 27.08.09 01.09.10, 23.0212 16.0 33.9 100.32 100.00 100.50 17.66 8.70 1.01 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 9.0 32.7 100.13 100.00 100.50 17.49 8.72 0.57 B+// (puHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 9.0 32.7 100.22)  0.12 100.00 100.50  17.34 8.71 0.57 B+// (bUHaHCbI
YPCABaHk 3 3000 R 9.60  04.06.09 04.06.09 0.7 99.77/ -0.03 19730 99.71 99.77 13.72 4.80 0.05 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 29.6 85.10/ -0.70 3055 85.00 85.80 18.65 5.89 1.84 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10 19.07.12 9.0 38.8 95.50/  2.90 87 93.15 95.50 15.71 4.38 0.59 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.100 09.04.15 11.0 71.9 98.78 91.43 99.07 17.11 7.57 0.76 B+/Ba3/ GaHku

YpCU cep06 2000 R 13.00 21.05.09 23.11.09 17.11.11 6.0 30.6 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09 18.03.10 13.03.12 10.0 34.5 101.30,  0.05 7700 101.16 101.30  14.64 7.88 0.71 B+//BB- Tenekom
YpCU cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 11.0 474 98.50 1001 93.20 11.52 4.86 0.80 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00  15.10.09 15.04.10 1.2 95.34 19.56 6.80 0.75 TOproens
OCK EQC-02 7000 R 8.25 23.06.09 22.06.10 135 98.00 96 461 95.00 97.80 10.44 4.20 0.95 /Baa2/BBB aHepreTMka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 29.2 88.00 35000 84.00 89.95 13.74 4.14 1.95 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 6.7 98.30/ -0.05 25000 98.30 98.38 10.69 3.65 0.48 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 1750 10.11.09  15.05.09, 11.05.10 0.0 121 99.99 1410 99.96 100.04 -6.70 8.73 0.01 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 18.06.09  18.03.10/ 16.09.10  10.0 16.4 106.23 99.00 99.10 7.54 3.52 0.74 /Ba3/B+ GaHku

XK® bank-4 3000 R 13.00 15.07.09  14.10.09 12.10.11 5.0 294 101.33 98.75 99.40  10.09 3.20 0.38 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 22.07.09 26.04.10 17.0413 120 478 98.84 120.00 17.12 3.78 0.77 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.100 13.10.10 12.0 173 98.81 -1.19 80.00 100.00 19.56 9.08 0.76 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 14.07.09 26.01.10 12.07.11 9.0 26.3 92.00 1000 85.00 92.00 28.00 7.59 0.52 CTPOUTENLCTBO
Xonnad®uH1 1500 R 13.00 01.10.09 01.04.10 10.8 TOproens
LleHTp-nHB1 1500 R 16.00 11.11.09  10.06.09, 11.11.09 1.0 6.1 99.81) -0.19 5218 99.80 100.00 -10.59 8.04 0.09 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 33 10040 0.25 2045 100.40 100.89 12.44 6.89 0.24 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 28.0 92.97 86.01 95.00 14.34 4.99 144 B//B+ Tenekom

LIYH 02 06n 1000 R 11.75  22.07.09 20.01.10 8.4 86.00 73.00 99.00 39.53 6.81 0.47 B CTPOUTENLCTBO
Yepkusoso1 2000 R 8.85 02.06.09 05.06.09 31.05.11 1.0 249 94.000 1.99 300 92.21 94.00 178.22 4.70 0.02 notpe6. ToB.
YTn3 0106 3000 R 9.50  17.06.09 16.06.10 13.3 91.00 3001 90.90 91.00 19.86 5.20 0.85 /B1/ NpoM3BOACTBO
YTn3 0306 8000 R 10.00 27.10.09  27.10.09, 21.04.15 6.0 72.3 93.000 5.98 88.00 93.60 23.77 5.36 0.37 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 16.00 24.06.09 02.07.09 22.06.11 20 25.7 94.11 0.10 73.12 8.48 0.08 TOproens
JitptOHMoH01 1500 R 11.00  11.08.09 10.11.09 6.0 TpaHcnopT
JitptOHPPA01 2000 R 1400 18.06.09  25.06.09 16.12.10 1.0 194 0.11 4 0.12 4.47 6346.36 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 20 26.2 MalLLMHOCTP.
OHeproCr-1 1500 R 1475 22.05.09 25.11.09/ 20.05.11 7.0 24.6 aHepreTuka
OHeprLleHT 3000 R 22.00 09.07.09 08.07.10 14.0 72.00 65.00 88.99 70.98 15.32 0.57 aHepreTMka
Q0KO0-02 06 1500 R 18.00 24.07.09 22.01.10 8.5 91.76/  2.76 80.00 94.99 34.38 9.78 0.49 notpe6. ToB.
ONIKONH1 1000 R 10.00 22.07.09 28.04.10 1.7 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 114 98.68 95.00 100.20 18.31 8.13 0.76 GaHku
FOHUMMnK 01 2000 R 9.75 08.09.09  10.09.09/ 06.09.11 4.0 28.2 92.00 204 88.00 92.00 40.81 5.28 0.23 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09 22.06.11 1.0 25.7 79.98 65 63.01 70.00  553.93 8.17 0.02 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 5.0 9740/ 0.30 20031 97.45 98.00 15.24 4.12 0.36 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 7.0 98.41 -0.34 100 98.41 99.00 16.01 2.53 0.27 /B1/B Tenekom
OTK-05 06. 2000 R 755 03.06.09 04.06.10/ 30.05.12 13.0 371 93.56 92.80 94.65 14.77 4.02 0.87 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 16.06.09  18.12.09, 14.12.10 7.0 19.3 TpaHcnopT

AkyTcKaH02 1200 R 17.00 10.09.09 22.03.10, 08.0312 10.0 343 100.10 99.11 100.99 29.24 8.47 0.63 BB/ aHepreTuka
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BaLukopT506 1000 R 8.02 04.11.09 04.11.09 58 99.05/ -0.05 83 863 99.00 99.20 10.35 4.04 0.44 /Ba1/BB+ MyHULMNanbHbIA
BaLukopT606 1500 R 8.02 02.06.09 30.11.10 18.9 145001 91.00 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 10.00  18.06.09 17.06.10 13.3 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 8.15  19.05.09 15.05.12 36.6 88.13 16.13 4.61 1.40 BB//BB- MyHULMNanbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 1.2 99.84 99.81 100.00 13.80 6.03 0.09 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 25.8 86.98) -4.52 86.20 91.50 19.11 5.88 149 MyHULMNanbHbIA
V1BO6n34-1 1000 R 8.50  11.08.09 09.11.10 18.2 93.70 1.10 10 93.50 93.99 17.68 2.26 0.69 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 18.06.09 17.12.09 7.3 99.99 97.00 99.00 8.26 2.00 0.32 1B+ MyHULMNAnbHbIA
VpkO6n31-3 3000 R 725 22.07.09 241110 18.7 96.73 90.01 11.35 244 0.74 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 7.50  20.05.09 26.05.10 12.6 95.57 0.37, 17.65 2.56 0.41 1B+ MyHULMNanbHbIA
WpkO6n31-5 2200 R 820 24.06.09 26.10.11 29.9 91.51 90.00 16.54 3.00 0.98 1B+ MyHULMNanbHbIA
WpkO6n31-6 3800 R 920 15.08.09 22.11.12 430 100.37 88.00 9.23 3.06 1.60 1B+ MyHULMNaNbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 27.9 89.00 1.00 87.00 91.00 17.12 2.38 1.28 BB-// MyHULMNAnbHbIA
KanyxO6n-3 1000 R 915  19.05.09 29.11.12 432 81.07 17.77 2.81 2.30 BB-// MYHULMNANBHbINA
KanyxO6n-4 1500 R 1031 01.07.09 26.06.13 50.2 80.00 BB-// MyHULMNanbHbIi
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 17.3 93.00 90.00 96.00 17.20 6.20 1.14 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.09 221113 55.1 80.78 71.02 83.10 15.55 5.52 2.79 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 79.8 71.74 50.04 75.00 12.76 5.16 411 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 1.0 437 100.00 80.00 99.80 7.93 3.94 0.09 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  10.06.09 08.12.10 19.1 96.79 96.10 100.00 17.05 7.22 118 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 12.06.09 05.12.14 67.7 89.00/ -0.70, 1863 88.51 88.88 15.56 6.86 3.37 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 16.07.09 15.07.10 14.3 89.77 90.50 17.79 3.94 0.95 BB/ MyHULMNaNbHbIA
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 19.7 97.99 250 97.74 98.03 11.70 5.09 133 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 63.2 78.19 0.19 170 000 78.05 78.28 14.16 5.07 359 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 14.8 95.60 0.93 2673 94.75 95.65 12.34 4.15 1.03 BBB/Baal/BBB | MyHMUMNANbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 744 73.00/ -0.30. 205100 72.70 73.00 14.91 5.46 396  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 38.0 84.50 0.40 385619 84.40 84.75 14.82 4.72 235  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 98.5 66.69/ -0.01 33 000 63.00 69.00 15.22 5.98 467 | BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 31.6 86.95 0.30 325101 86.70 86.95 14.66 4.59 200 BBB/Baal/BBB | MyHuLMnanbHblit
Mrop54-06 15000 R 8.00  05.09.09 05.09.12 404 82.60/ -0.15 809 809 82.45 83.00 15.21 4.88 251 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop58-06 15000 R 10.00  01.06.09 01.06.11 25.0 93.70 0.25 186 154 93.15 93.70 14.27 2.69 1.61 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 10.2 98.30 117 000 98.23 98.38 12.72 2.56 0.71 BBB/Baa1/BBB | MyHuLunanbHbIi
Moc.o6n.58 12000 R 10.00  29.09.09 30.03.10 10.7 96.50/ -2.50, 98 540 96.50 97.09 14.85 5.17 0.74 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 23.5 89.40/ -0.10 19 706 87.51 89.40 16.15 5.02 1.55 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 60.0 7210/ 0.08 54 166 72.10 72.30 17.16 5.53 3.40 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 49.7 8290/ 0.85 52234 82.50 83.00 18.37 541 1.83 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 34.6 100.40 5000 100.31 100.70 18.61 8.40 1.40 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 29.7 93.55 0.05 92.00 13.24 4.37 1.25 BB/Ba2/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 428 87.60 49264 87.00 89.00 16.55 4.81 1.46 BB/Ba2/ MyHULMNanbHbIA
Hocub 306 1000 R 12.00 14.07.09 14.07.09 21 99.96 100.01 110.15 12.36 6.02 0.15 1/BB- MyHULMNanbHbIA
Hoscn60-14 2000 R 8.14  26.06.09 24.12.10 19.7 93.70 90.00 97.40 14.04 2.16 1.08 BB-// MyHULMNanbHbIA
003 25057 40817 R 740 22.07.09 20.01.10 84 99.65/ -0.05 7540 99.60 99.65 8.16 1.85 0.63 BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.07.09 19.01.11 20.5 95.00 0.10 7000 95.00 95.80 9.67 1.60 147 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 05.08.09 05.05.10 11.9 9715/ -0.01 14 600 96.20 97.55 9.17 149 0.88 BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 1190 22.07.09 18.01.12 32.7. 100.36 0.09 824 524 100.50 101.25 12.27 2.96 2.07 BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 423 84.73 727 494 85.00 86.39 11.55 7.08 2.79| BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  15.07.09 11.07.12 38.5 85.00 3 85.00 88.00 12.39 1.79 254 BBB+/Baa2/BBB | roc. bymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 394 94.44 222752 91.05 95.25 11.00 4.75 201 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 142 100.55 202 315 100.65 9.29 4.96 0.58 BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 113.2 85.67 36 400 87.00 88.40 12.24 5.24 293 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 12.08.09 03.08.16 88.0 81.72| -1.05 106 221 75.00 82.80 11.22 244 468 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 10.06.09 24.11.21 152.6 77.00 0.00 3 77.00 79.00 11.34 2.75 6.26 BBB+/Baa2/BBB | roc. bymaru

003 46019 26000 R 31.03.10 20.03.19 119.9 4751 660 000 35.10 55.00 12.63 6.06 BBB+/Baa2/BBB | roc. bymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 325.5 69.10 251889 67.50 74.90 10.61 4.98 8.83 BBB+/Baa2/BBB | roc. bymaru

003 46021 9279 R 750 19.08.09 08.08.18 112.5 73.78 56 200 61.51 97.90 11.07 5.07 5.63 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.05.09 26.11.10 18.7 96.53 91.01 13.96 5.04 0.84 BB/ MyHULMNAnbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 16.1 93.62 90.01 12.65 1.82 112 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 7.60 14.05.09 11.08.11 273 91.74 12.38 2.07 1.81 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98 24.06.09 20.06.12 37.8 82.00 9.99 139 72.50 15.03 212 2.39 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 25.06.09 19.12.13 56.0 87.10 87.26 88.30 16.75 2.66 1.83 /Ba1/BB+ MyHULMNAnbHbIA
Caxa(fkyT) 2500 R 795 16.07.09 11.04.13 476 81.54 83.76 84.50 17.08 243 2.16 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 24.8 94.90/ -1.60 89.50 96.00 13.44 2.31 1.15 BB//BB- MyHULMNanbHbIA
TsepO6n 06 1900 R 740 12.08.09 14.11.09 6.2 B+// MyHULMNanbHbIi
Tomek 1 500 R 9.00 21.05.09 20.05.10 124 92.11 26.29 244 0.42 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 6.0 94.46/ -0.54 94.12 100.00 19.07 3.20 0.41 11B- MyHULananbHbIiA
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 31.9 88.91 0.11 1000 88.11 89.00 15.74 3.93 1.25 11B- MyHULananbHbIiA
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 438 98.57 98.40 98.69 7.95 4.05 2.33 /1B~ MyHUL@nanbHbIiA
Tomck.06-7 2500 R 13.75 27.05.09 27.11.13 553 100.01 13.76 3.35 1.79 11B- MyHULananbHbIiA
TomckAaM 2 500 R 18.00  25.06.09 22.12.11 31.8 MyHULMNanbHbIA
Yomypus-2 1500 R 840 17.07.09 15.07.12 38.6 80.00 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 7.3 96.50 10 95.00 99.25 15.20 4.34 0.50 1B+ MyHULMNanbHbIA
Xabaposckb 1000 R 7.00 24.05.09 24.11.09 6.5 95.00 1 95.00 17.91 3.65 0.44 MyHULMNanbHbIA
Yysawms-05 1000 R 7.85  05.06.09 05.06.11 25.1 89.00 6 89.00 92.00 14.68 4.42 1.63 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74 21.07.09 17.04.12 35.7 78.37 76.01 82.00 18.04 2.46 2.20 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 494 79.00 5000 78.11 81.00 18.40 3.05 248 /Ba2/ MyHULMNAnbHbIA
AkyT-06 06 2000 R 10.00  14.05.09 13.05.10 12.2 97.70 14.72 2.55 0.51 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.07.09 17.04.14 60.0 85.13 55.01 83.99 13.62 2.28 2.74 BB//BB- MyHULMNAnbHbIA
ApO6n-04 1000 R 10.00  26.05.09 26.05.09 04 99.91 0.09 99.91 100.00 12.69 5.02 0.03 BB-// MyHULMNAnbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 23.5 89.00 65 88.26 89.00 16.20 3.92 1.19 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 750 30.06.09 30.03.10 10.7 95.00 12197 94.90 95.00 14.41 1.97 0.68 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913/ 30.09.09 30.03.1C 107, 9968  0.02 9.48 458  0.82 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825 28.06.09 28.06.1C 137, 9456 -0.01 13.60 436 1.00 BB/Ba2/ GaHKu

Ak bars-11 300 § 925 20.06.09 20.06.11 256 8415 0.0 18.69 550 1.7 BB/Ba2/ GaHkun
Alfa-Bank-09 400 $ 7.88) 10.10.09 10.10.0¢ 50 9941 0.0 9.35 396 039  BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.06.09 25.06.12 380/ 8492 246 14.36 483 251  BB-/Baa2BB- [6aHku
Alfa-Bank-13 400 $ 925/ 240609 240611 240613 260 501 87.23 083 16.64 530 174  BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.1210 09.1212 19.0  80.0 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 340 947 BB-/Baa2/BB- | GaHku
Alrosa-14 500 § 8.88 17.05.09 17.11.14 671 79.28 067 14.45 560  3.82 /Ba3/BB Cblipbe
Bank St-Petersburg-09 125§ 950 25.05.09 25.11.0¢ 6.5 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 74 B-/B1/ GaHku
BinBank-09 200 § 950/ 18.05.09 18.05.0¢ 02  83.00 5.72 B-IB GaHkun
BoM-09 RUB 5000 R 7.25  25.05.09 25.11.0¢ 6.5 BBB/Baa1/ GaHkun
BoM-09 usd 250 § 8.00| 28.09.0¢ 28.09.0¢ 46 101.1€  0.02 4.83 395 037 BBB/Baat/ GaHKun
BoM-10 300 § 738  26.05.09 26.11.1C 18.7  100.51] -0.09 7.02 367 138 BBB/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 220  94.00 9.78 6.65  1.67 BBB/Baat/ GaHku
BoM-13 500 § 734 13.11.09 13.05.12 487 8542 028 12.04 429/ 330 BBB/Baa1/ GaHKun
BoM-15 300 § 750/ 250509 251110 251118 190 796  69.76 -0.74 34.49 538 119 BBB/Baat/ GaHku
BoM-17 400 $ 6.81/ 10.11.09 10.05.17 97.3| 6027 020 15.70 565  5.29 BBB/Baa1/ GaHkun
Business Alliance-12 8323R 8.88  25.07.09 25.04.12 359 75.00  -2.00 34.95 2.96 0.98 (bMHaHCbI
Credit Europe Bank-10 250 § 750/ 13.10.09 13.04.1C 112, 9950, 0.01 8.06 377 086 [Bat/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.09 01.11.1C 17.9 CTPOUTENbCTBO
Energomash-10 150 § 950/ 05.10.09 05.04.1C 109 49.76 111.51 9.55 0.55 MaLLUHOCTP.
Eurochem12 300 $ 7.88)  21.09.09 21.09.12 409 BB-//BB- XMMUS
Evraz-09 300 § 10.88  03.08.09 03.08.0¢ 27 101.00 -0.25 6.18 5.38 0.22 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.10.09 24.04.12 48.1 7623 061 17.45 5.82 3.04 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 79.1 6879 076 16.19 6.00  4.46 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 108.9 68.54 047 16.30 6.93 5.14 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 487 [Caat/CCC+ Chblpbe
Gazbank-10 CLN 100 § 975 15.05.09 17.05.1C 12.3 B2/ GaHkun
Gazprom-09 700 § 10.50  21.10.09 21.10.0¢ 54 10280  0.01 3.99 511 043 /Baa1/BBB Cblpbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 167, 10299  0.03 5.37 757 127 BBB-Baal/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.09 15.11.1C 184 BBB/Baa1/BBB | [cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.7| 104.89 6.15 858  1.81 BBB-/Baal/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.09 435 90.88  0.13 742 5.02 3.18  BB+/Baal/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.05.09 42.7 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 9.63| 01.09.09 463 10228 049 8.90 4.70 3.08 /Baa1/BBB Cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.09 544 8559  0.38 10.51 769 364 BBB/Baal/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.09 51.0/ 101.28 029 417 222 374 BBB/Baal/BBB | cbipbe
Gazprom-13-5 400 § 734 11.10.09 476 95.56  0.30 8.70 3.84 329 BBB/Baal/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.09 513 9577 0.33 8.72 3.92 345 BBB/Baal/BBB | cbipbe
Gazprom-14 780 € 503  25.02.1C 58.3 84.35 0.26 9.01 596  4.09 BBB/Baal/BBB |cbipbe
Gazprom-14-2 700 € 536  31.10.09 31.10.14 66.6 8280  0.12 9.31 648 446 BBB/Baal/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.09 01.06.1¢ 737 8222 -0.31 9.68 714 462 /Baa1/BBB Cbipbe
Gazprom-16 1350 § 621/ 22.05.09 22.11.1€ 91.7 82.34 1.15 9.56 3.77 548 BBB-/Baal/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 95.7 7397 -0.36 9.84 6.94 6.08 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 1032, 7396/ 030 9.91 736 6.19 BBB/Baal/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 1066/ 79.90, 055 9.93 827 624 BBB/Baal/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.10.09 11.04.1€ 1085 89.82 0.7 9.89 453| 6.01 BBB/Baal/BBB | (cbipbe
Gazprom-19 2250 $ 925/ 231009 230412 23041¢ 360 1211 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 130.5 9462 045 9.01 380 292 BBB/Baal/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.09.09 07.03.22 156.0  76.06  0.05 9.83 428/ 7.73 BBB-/Baal/BBB | (cbipbe
Gazprom-34 1200 § 863 28.10.09 28.04.34 3038, 9925 0.13 8.70 434 10.10 /Baa1/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3441 76.67 0.5 9.72 4.75 9.76  BBB/Baal/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 15.2 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.08.09 22.02.1C 9.5 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 06.07.09 06.04.1C 10.9 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.06.09 15.06.11 254 9520 0.2 10.58 419, 1.80 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.06.09 28.06.12 502| 89.30 165 11.24 444 327 /Baa2/BBB- GaHkmn
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 775 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.07.09 22.07.18 510, 96.95  0.01 6.47 290 3.60 BBB/A3/BBB Cbipbe
HCFB-10 200 § 950 11.10.09 11.04.1C 1.1 89.00 23.56 534 079 [Ba3/B+ GaHKun
HCFB-11 500 § 1100  20.06.09 20.12.09 20.06.11| 7.0/ 256 9475  0.38 20.62 580 052 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.0811| 9.0/ 273 8297 0.06 40.21 7.08 059 /Ba3/B+ GaHkun
11B-09 100 § 950/ 31.07.09 31.07.0¢ 26 7500 500 198.27 633 0.1 B/B1/BB- GaHKu
11B-10 150 § 950 12.08.09 12.02.1C 9.2 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.09 06.07.1C 14.0 B/B1/BB- GaHkun
Income-Lada-10 CLN 408 1000  20.05.09  20.05.09  20.11.1C 0.0 18.5 Toprons
Income-Lada-11 CLN 388 16.00 23.06.09 23.12.09  20.06.11 70 256 Toprons
KuzbasRazrezugol-10 200 § 9.00/ 12.07.09 12.07.1C 14.2 B3/ meTannyprus
KZOSRU-11 200 § 925/ 30.10.09 30.10.11 30.0/  35.00 66.12 1321, 1.56 11B- Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 36.0 86.00 15.86 567 240 B CTPOUTENbCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 24 B/B2/ GaHkun
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 9.7 B/B2/ GaHKun
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 982 8409 142 9.19 378 579 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66 07.06.09 07.06.22 159.1  76.84  -0.01 9.84 433 760 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 16, 99.75 10.64 441 0412 B+/B1/ GaHKm
MBRD-16 60 § 888 10.09.09 10.03.11  10.03.1€ 220 831 5500  0.00 48.73 807 132 B+/B1/ GaHku
MDM-10 425 § 777 25.07.09 25.01.1C 86 9898 007 9.28 392 065 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.07.09 21.07.11 266 8664 0.3 17.31 563 179 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 70 10174 013 4.88 393 054 BB+/Ba2/ Tenexom

Mirax-10 100 $ 13.50  28.05.09 28.05.1C 12.7 B/B2/ CTPOUTENbCTBO
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Mirax-11 180 § 945/  20.09.09 20.03.11 225 B/B2/ CTPOUTENLCTBO
MKB-09 100 § 1025 21.10.09 21.10.0¢ 54 B/B1/ GaHKu
Moscow-11 374 € 645  12.10.09 12.10.11 294 9740 0.18 7.50 6.62 2.15 BBB+/Baal/BBB+ | MyHMUMNambHbIA
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 90.6 7587  0.28 9.54 6.68 5.71 BBB+/Baal/BBB+ | MyHMUMNAmnbHbIA
MTS-10 400 $ 838  14.10.09 14.10.1C 173 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 330 9730 0.34 9.14 411 2.32 [Ba2/BB- Tenexom
NKNH-15 200 § 850 2206.09 221210 22.12.18| 200/ 805 B+/B1/ Xumus
NMTP-12 300 § 7.00  17.05.09 17.05.12 367  86.85 -0.11 12.36 403 249 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.08.09 02.02.1C 8.8 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75 20.10.09  20.10.11  20.10.1€| 30.0, 90.6 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 47 10043 -0.03 5.95 355 037 BBB-/Baa2/ Cblpbe
OAK-10 200 § 10.00)  24.06.09 08.07.1C 140/  81.50 73.33 6.14 079 MaLunHocTp.
Petrocom-09-2 4258 875 17.06.09 17.12.0¢ 73 99.74  0.00 9.18 4.39 0.55 /Ba3/B+ (bvHaHCbI
ProbusinessBank-1( 3000 R 9.75  09.07.0¢ 09.07.1C 14.1 B/l (buHaHCbI
ProbusinessBank-10-2 80§ 1250 18.08.09  18.08.09  18.08.1C 3.0 15.4 Bl (bvHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.09 29.09.11 29.0 Toprons
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 17.0 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 875  20.10.09 20.10.11 297 8621 047 15.78 508 2.6 B+/Ba2/BB- GaHkun
Promsvyazbank-12-2 200 § 9.63  23.05.09 23.05.12 36.9 7498 0.60 21.24 642 225 B+/Ba2/BB- GaHku
Promsvyazbank-13 150 § 1075 15.07.09 150711 150713 260 508, 87.73 0.24 17.78 613 175 B+/Ba2/BB- GaHKu
Promsvyazbank-18 100 § 1250  31.07.09 31.01.1¢ 106.2 B+/Ba2/BB- GaHku
Raspadskaya-12 300 $ 750/ 22.05.09 22.05.12 36.8 80.64 122 15.79 4.65 242 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 9.50  07.06.09 07.06.0¢ 0.8 licce Tenexom
Renaissance-09 250 § 875 17.05.09 17.11.0¢ 6.3 CCC/Ba3/BB- | 6aHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 5.0 CCC/Ba3/BB- | GaHku
Renaissance-09-2 10$ 12.00  18.06.09 18.06.0¢ 12 CCC/Ba3/BB- | baHkm
Renaissance-09-3 10$ 1200  27.06.09 27.06.0¢ 15 CCC/Ba3/BB- | baHkm
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 137 /B2/BB- ToproBns
Rosbank-09 300 § 9.75  24.06.09 24.09.0¢ 45 10025 0.01 8.75 243 023 [Ba2/ GaHKu
Rosbank-09 RUB 7000 R 800  30.09.09 30.09.0¢ 47 A-/Baa3/BB+ | [GaHkun
Rosbank-12 130 § 9.00  01.07.09 01.07.12 38.2 A-/Baa3/BB+ | [GaHku
RosEvroBank-09 80§ 9.00/ 19.05.09 19.05.0¢ 0.2 B1/ GaHku
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 188/ 99.09  0.08 7.51 347 139 BBB+/Baat/ GaHku
Rosselkhozbank-10 CHF 375 C 358  29.03.10 29.03.1C 107, 97.55  0.05 6.43 367 085 BBB+/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 361 9480, -0.20 8.14 661 268 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 § 718 16.05.09 16.05.1% 488/ 9392 0.16 9.02 382 326 BBB+/Baat/ GaHkm
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 56.9  93.28) 0.28 8.91 382 376 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.09 21.09.11 21.09.1€| 290, 896  78.79 -041 18.46 442/ 198 BBB+/Baat/ GaHKu
Rosselkhozbank-17 1250 § 6.30  15.05.09 15.05.17 975 80.72) 0.08 9.83 390 568 BBB+/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ 110.1|  87.71 049 9.83 442 59 BBB+/Baa1/ GaHkun
RTM-09 CLN 55§ 15.00)  16.05.09 16.11.0¢ 6.2 ToproBns
RTM-11 CLN 125§ 12.00 04.06.0¢ 04.03.11 220 ToproBns
Russia-10 2966 $ 825  30.09.09 31.03.1C 107, 10364  0.00 238 398 062 BBB+Baal/BBB | roc.Gymaru
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 112.0| 14441 028 493 381  6.28 BBB+Baal/BBB | roc. bymaru
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2327 147.32) -0.30 791 433 868 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 2542 100.54/  0.01 80 00C 7.40 373 574 BBB+/Baa1/BBB | roc. Gymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 42 9500 1.00 21.93 718 031 BB-/Ba2/BB- GaHKm
RusStandard-10 500 $ 750/ 07.10.09 07.10.1C 171 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.09 29.06.1C 137 7651 301 35.46 554  0.90 BB-/Ba2/BB- GaHkun
RusStandard-11 350 § 863  05.11.09 05.05.11 241 6451 200 34.94 6.68 1.5 BB-/Ba2/BB- GaHKu
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1E| 19.0  80.3| 4281 064 76.96 1037, 0.9 [Ba3/B GaHkun
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 92.0  43.00 29.68 1134 3.36 BB-/Ba2/BB- GaHkmn
Sberbank-11 750 § 593 14.05.09 14.11.11 305 98.15/ 045 6.74 302 222 BBB+/A3/ GaHKm
Sberbank-13 500 § 648  15.05.09 15.05.1% 488/ 9582 020 7.1 338 334 BBB+/A3/ GaHku
Sberbank-13-2 500 § 647  02.07.09 02.07.1% 504 9513/ 0.08 7.87 340 346 BBB+/A3/ GaHku
Sberbank-15 1000 § 623 11.08.09 11.02.10 11.0218/ 9.0 700/ 86.36  1.66 27.66 361 064 BBB+/A3/ GaHKm
Severstal-13 1250 § 975/ 29.07.09 29.07.12 51.3 8147 166 15.94 5.98 3.1 /Ba2/BB Cbipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 60.1  81.34 1.09 14.69 569 3.6 /Ba2/BB Cblpbe
SeverstalTrans-10 CLN 175§ 850 220609 2206.09 22.06.1C 1.0 13.5 7745  0.06 449.24 5.49 0.03 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 240411 50/ 237 B+// Tenexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 758 100.92 40.76 7.51 382 478 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 208/ 9243 029 13.98 480 148 [Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 9.3 B2/B GaHku
Sunway-09 CLN 50 § 1013 23.05.09 23.05.0¢ 0.3 11B- Toprons
Tatfondbank-10 08 975 26.10.09 26.04.1C 11.6 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.09 03.07.1C 13.9 Toprons
TMK-09 300 § 850  29.09.09 29.09.0¢ 46 9653 025 18.32 440, 035 /B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 269| 7525 1.35 25.24 664 172 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 265 9437 036 9.80 364 192 [Baa2/BB+ Cbipbe
TNK-12 500 § 6.13  20.09.09 20.09.12 409 89.27 095 9.96 343 289 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 46.7| 8891  1.86 11.12 422| 315 BBB-/Ba2/BB+ | (cbipbe
TNK-16 1000 § 750  18.07.09 18.07.1€ 874 7767 135 12.26 483 498 [Baa2/BB+ Cblipbe
TNK-17 800 § 6.63  20.09.09 20.03.17 956 7201 043 12.28 460 549 /Baa2/BB+ Cblpbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 107.5| 7585  0.60 12.46 519 568 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 § 9.25  08.06.09 08.12.1C 19.1 Tenexom
TransCapitalBank-10 175§ 913 10.11.09 10.05.1C 124 75.00 42.58 6.08  0.80 B2/ GaHkun
TransCapitalBank-17 100 § 1051 18.07.09 18.07.17 99.6  38.38) 2.06 33.25 1370, 3.8 B2/ GaHKu
TransCreditBank-10 400 § 7.00) 16.05.09 16.05.1C 12.3 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.06.09 25.06.11 258 /Ba3/BB GaHku
Transneft-12 500 $ 6.10|  27.06.09 27.06.12 38.0 /Baa1/BBB+ Cbipbe

Transneft-12-2 700 € 538  27.06.09 27.06.12 38.0 /Baa1/BBB+ Cbipbe
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Transneft-13 600 $ 7.70|  07.08.09 07.08.12 516 /Baat/BBB+ | coipbe
Transneft-14 1300 § 5. 05.09.09 05.03.14 58. [Baa1/BBB+ bpbe
Transneft-18 1050 § 8.73 07.08.09 07.08.1€ 112.3 /Baa1/BBB+ bipbe
Trust-09 150 § 925 05.10.09 05.10.0¢ 4. 47.90 324.83 966 0.15 B-/Caat/ GaHkun
Trust-10 200 $ 938 29.05.09 29.05.1 12. B-/Caat/ GaHkn
Trust-12 CLN 208 1150, 06.09.09 06.09.12 40. B-/Caat/ Gankn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 9. B1/ Ganku
URSA-10 EUR 400 € 700 21.05.09 21.05.1 12. B+/Ba3/ Gankn
URSA-11-1 130 § 1203 30.06.09 30.12.1 323 B+/Ba3/ Ganku
URSA-11-2 300 € 8.3 16.11.09 16.11.1 30. B+/Ba3/ 6ank
UTK-13 CLN 3500 R 9.00 040609 040609 040613 1.0 494  80.00 562 B1/B Terekom
\fmpeloom -09 450 § 10.0 16.06.09 16.06.0¢ 11, 10062 0.00 3.15 497 0.0j [Ba2/BB+ Ternexkom

10 300 § 8.0 11.08.09 11.02.1 91 9911 0.0 9.23 404 0.6 /Ba2/ Tenexom
\fmpeloom -1 300§ 838  22.10.0¢ 22101 207 9465 0.6 10.92 4420 213 [Ba2/BB+ Ternexkom
Vimpelcom-13 1000 § 8.3 30.10.09 30.04.12 483 /Ba2/BB+ Tenekom
Vimp 16 600 $ 825 23.05.09 23.05.1€ 856  79.05 172 12.87 522 470 /Ba2/BB+ Ternexkom
Vimpelcom-18 1000 § 9.1 30.10.09 30.04.1€ 109.1 [Ba2/BB+ Teriekom
Vostok Express Bank-09 RUB 5400 R 9.8 03.07.09 03.07.0¢ 1. B3/ GaHku
Vostok Express Bank-17 438 11.0 27.06.09 27.06.17 98. B3/ GaHku
VTB 24-09 500 § 382 07.06.09 07.12.0¢ 6. BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620/ 29.09.09 29.09.1¢ 77. 7358 0.2 12.29 421 481 BBB+/Baa2/ Gank
VTB-09-3 800 $ 480 02.08.09 02.11.0¢ 5. 98.38 -0.02 8.43 122 045 BBB+/A2/BBB+ |GaHku
VTB-10 GBP 300 G 633 15.03.10 15.03.1 10. 97.22) -0.01 9.66 6.51 080 BBB+/A2/BBB+ | GaHkn
VTB-11 450 § 750 12.10.09 12.10.1 293 97.14  0.70 8.84 386 214 BBB+/A2/BBB+ | GaHku
VTB-11-2 1000 € 825  30.06.09 30.06.1 25. 97.04/  0.14 9.60 850 1.82 BBB+/A2/BBB+ | [6aHku
VTB-12 1200 § 661 30.10.09 30.10.12 42. 9160,  0.30 9.51 361| 299 BBB+/A2/BBB+ [6aHku
VTB-12-2 RUB 30000R 1200, 28.05.09 28.11.12 433 99.78 12.07 6.01 2.63 BBB+/A2/BBB+ | GaHku
VTB-15 750 § 632 040809 040210 040215 9.0 69 7753 258 48.77 504 056 BBB+/A2/BBB+ | GaHku
VTB-16 500 € 4.2 15.02.10 15.02.1€ 823 9116 0.1 5.79 4.6 5.74| BBB+/A2/BBB+ | GaHkn
VTB-18 2000 $ 6.88 280509 280513 29.05.1¢ 49.0 1101 ~ 87.12 -OA% 10.90 3.93 3.2% BBB+/A2/BBB+ | GaHku
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.3¢ 140 3181 7711 0.6 31.87 4.0 093  BBB+/A2/BBB+ | baHku

Zenit-09 200 $ 875  27.10.09 27.10.0¢ 56  99.88| 0.00 9.01 438 044 B/Ba3/ GaHku
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busnec-AenapraMeHT O onepanuaM C AOATOBBIMM MHCTPYMEHTAMM

UcnonHutenbHbIN AUPEKTOP, pyKoBoAUTENb AenapTaMeHTa
Bopuc MH3bypr, GinzburgBl@uralsib.ru

Busnec-6A0K IPOAQXK B TOProBAM

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

YnpaBneHue npoaax YnpaBneHue ToproBnu
Koppapo Tasemua, gupekTop, taveggiac@uralsib.ru Angpei Bopucos, cT. Tpeiigep, bor_av@uralsib.ru
Enena [oBraHb, cT. BULE-npe3vaeHT, dov_en@uralsib.ru Bsayecnas Yanos, Tpengep, chalovvg@uralsib.ru

EkatepuHa N'y6buHa, cT. BULE-npe3naeHT, gubinaea@uralsib.ru
Omutpuia Monos., BuLe-npe3unaeHT, popovdv@uralsib.ru
Kamunna WapadyTtamHosa, knneHTcknin MeHeaxep, sharafutdika@uralsib.ru

Busuec-6A0K o PBRIHK2M AOATOBOI'O KaltuTaAa

COI'IPOBO)KAEHVIE NpPoeKToB

ApTemuii Camoinos, BuLe-Npe3unaeHT, samojlovaa@uralsib.ru BukTop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
Mosenb TUMOLKUHA, HauanbHUK oTAena, tim_gg@uralsib.ru KceHus XaJpMTOHOBa, aHanuTuK, kharltonqvko@urals!b.ru
HaTanbs MpULLeHKORA, Bef. cneumanucT, grischenkovane@uralsib.ru Anekceit HekylumnH, aHanuTik, chekushinay@uralsib.ru

[anuna MNygeima, rn. cneumanuceT, gud_gi@uralsib.ru
AHHa KomoBa, rn. cneumanuct, komovaav@uralsib.ru

AHaAUTHYECKOE YIIPABACHHE

PykoBoauTenb ynpaBneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

HonroBble o6sA3aTenLcTBa TenekommyHukauuun/Meaguna/lHcpopMaLMOHHbIE TEXHONOMMKN
Oenuc MopekiBan, poryvajdv@uralsib.ru KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru
Cranucnae boxeHko, bozhenkosv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru
Hapexaa MelpcukoBa, myr_nv@uralsib.ru

MuHepanbHble yao6peHua/MalwmHocTpoeHune
AxHa KynpusiHoBa, kupriyanovaa@uralsib.ru
WpwuHa UpTeroea, irtegovais@uralsib.ru

Crtparterus/Monutuka

Kpuc Yudpep, cweafer@uralsib.ru

Jleonnp Cnunuenko, slipchenkola@uralsib.ru
ABTOMOGUnecTpoeHue/TpaHcnopT

KoHoMMKa o ) Hatanbs CopokuHa, sorokinani@uralsib.ru
Bnagnmup Tuxomumpos, tih_vi@uralsib.ru
Haranbsa MaiiopoBa, mai_ng@uralsib.ru Heasuxumocts

AnHa KynpusHoBa, kupriyanovaa@uralsib.ru
HedTb 1 ras

BukTop MuluHsikos, mishnyakovvv@uralsib.ru MotpeGuTennckuit cexkrop
Muxaun 3aHo3uH, zanozinmy@uralsib.ru HaTtanua CmupHoBa, smirnovana@uralsib.ru

BaHkun
OHepreTuka

Jleonng Cnunyenko, slipchenkola@uralsib.ru

Marseit Taiu, tai_ma@uralsib.ru HaTanbs Maltoposa, mai_ng@uralsib.ru

AnekcaHpp CenesHes, seleznevae@uralsib.ru
AHanu3 pbIHOYHbIX AAHHbIX

MeTannyprus/l opHoaoGLIBaloWas NPOMbILINEHHOCT Anppeit BorgaHosuy, bogdanovicas@uralsib.ru
Maiikn KasaHa, kavanaghms@uralsib.ru Bacunuin lertsipes, degtyarevwvm@uralsib.ru
Amutpuin CmonuH, smolindv@uralsib.ru Brnaaumup Kocsikos, kosyakovvs@uralsib.ru

Hukonan CocHoBckuiA, sosnovskyno@uralsib.ru

PepaktupoBaHue/nonurpacdusa/nepeson

[xoH Yonuw (aHrn. 13.), walshj@uralsib.ru, tOnus MpokoneHko, pro_ja@uralsib.ru, AHapeii Maturopckui, pya_ae@uralsib.ru,
KaponaitH Meccekap, messekark@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru, EBrenun MpuHkpyr, grinkruges@uralsib.ru

HacToswuii GlonneTteHb npefHasHayYeH UCKMIOYMTENbHO ATt MHGOPMaLMOHHbIX Lieneit. Hu npu kakux 06CTosTenbCTBax 3T0T GlonneTeHb He JOIKeH
MCMONb30BaThCA UMK paccMaTpuBaTLCS Kak oepTa unu npeanoxeHne aenatb odepTbl. HECMOTPS Ha TO, YTO AaHHbLI MaTepuan 6bin NoAroToBNeH
C MakcMmManbHoW TwaTtensHocTblo, YPAIICUB He gaeT HMkakux NpsiMbiX UK KOCBEHHbIX 3aBEPEHWIA UMW rapaHTUN B OTHOLLEHWW JOCTOBEPHOCTMN
1 NOMHOTBI BKIOYEHHOM B BlonneTeHb uHopmauun. Hu YPAIICUB, Hu areHTbl KoMnaHum unv acddunmpoBaHHble nnLa He HecyT HUKaKoW OTBETCT-
BEHHOCTY 3a NoGble NPsiMble UINN KOCBEHHbIE YOBITKM OT UCMOSIb30BaHWUS HacTosLLero GlonneTeHs unu cogepxalleics B HeM UHdopmaLmm.

Bce npaBa Ha 6tonneteHb npuHagnexat OO0 «YPAJICUB Kanutan», u coaepxallasncs B HeM MH(OPMaLmUa He MOXET BOCNPOU3BOANTLCS U
pacnpocTpaHsaTbes 6e3 npeaBapUTeNbLHOrO NUCbMEHHOro paspeluerus. © YPAINICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJICUB»

14 Mas1 2009 r. TenedoH 7 (495) 788-0888
BeG6-cant www. uralsibcap.ru
AHanuUTUKM research@uralsib.ru

OTaen npopax sales@uralsib.ru
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