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CreaTErun
W3m., 6.n. BHeWHUA pbIHOK

YTM, % 3Hay.  3ajeHb 3a mec. YTD
003 46020 " 38 2 25 Adonnap nonan B 30HY NepenpoaaHHOCTH cmp. 2
Faanpom-4 118 3 (39) 38 ®duxkcauma npuboinm Ha pbiHke UST ... cmp. 2
UertpTen-4 150 @) (10 (&7 «=- B IpeaABEepuUmn HOBbIX ayKLUOHOB cmp. 2
orK-2 18,0 (24) (827)  (886)

BanaHc ®PC BHOBb NpeBbICUN 2 TPJIH OOJNN cmp. 3
HeopHOo3HaYHasa cTaTUCTUKA MO PbIHKY TpyAa cmp. 3

Wam., % HedTb TONKaeT BBepxX LeHbl pPOCCUMMUCKUX eBpooGnuraumm cmp. 3
3Ha4y.  3a JeHb 3a Mec. YTD B o
3onoro, $/yHumst 959,9 19 a9 9.1 HYTPEeHHHNHN PbIHOK
Urals, $/6app. 463 18 194 108 LB He nopaep>xan gonnap cmp. 4
S&P Merannei, wha. 10066 56 156 76 Py6neBbie o6nurauum B nnioce cmp. 4
S&P Clxmpom, uka. 5628 33 54 (51
PoR 1A ) LB moxeTr cHM3uTbh cTaBkm Bo |l kBapTane cmp. 4

JEHEXHbIX PbIHOK

I EHEXHbIA PbIHOK

Uam.
RUB mnpa. 3Ha4. 3apedb  3awmec.  YTD Hanoroeble nnare>xu HAa4YMHaKOT AABUTb HAa NIMKBUAHOCTb cmp. 6
PEMO 8 L 223 14 (77,0)  (451,7)
Kopcuera 399,1 (6.5) (213) (627.8) KOPMOPATUBHLIE COBbITUSA
[enosuTsl B LIB 158,9 (19,9) 494 22,3
Ponbdc (B/B2/NR)
U3m., 6.n.
NDF 1Y, % 17,03 @) @8 (1147) AsTopunepy npepnaratot ctatb «HezaBucumbim» cmp. 7
MOSPrime OIN, % 9,04 71 (196) 184 HOBOCTM BKPATLE
Ham., %
L 'K Arpoxongmur (NR) — xongunHr «MoccenbnpoM» MOXEeT OCYLLECTBUTb MOrMOLEHNE
USDRUB 33,34 (18) 65 144

ArpoxonauHra, BblKynuB ¢ guckoHToM y CbepbaHka n BTB ero gonrn Ha cymMMy OKOMo
3 mnpg py6. («KommepcaHmy). Mbl paccmaTpvBaem gaHHOE COOOLLEHME Kak HenTparb-
Hoe Oong aepxaTenen obnurauunin ArpoxonguHra. Hackonbsko Mbl MOHMMaeM, NEPEroBopbI

Wam., G.n. HaxoQATCs Ha HavanbHOW CTaauu U pedb NokKa uaeT Tonbko o 6aHkoBckom gonre Arpo-
6.n. 3Hay. 3apeHs  3amec.  YTD xonauHra. [Jaxe ecnu nornoLleHne COCTOMTCS, HEM3BECTHO, 3aTPOHET NN OHO aKTUBbI
Russia 30 - UST 10 605,0 (292) (r6)  (187) ArpoxonguHra, SBnsoLwmnecs nopyyumTensimu no oénuraumoHHomy 3ariMmy. Ckopee Bcero,
EMBI + Spread 662,3 (22,7) (494)  (62.2) B 3anore y 0aHKOB HaxogaTCcsa Opyrne akTtuebl. BO3MOXHbIA BbIKyn 6aHKOBCKUX OOSTOB
ITRAXX HY 15625 (18,0) 363 808 KoMnaHum He ByaeT o3HavaTb hakTMYECKOro NOCTYNNeHnsa AeHer akumoHepam Arpoxorn-

AVHra, KoTopble MOrnu 6bl HanpaBUTb 3TW CPEACTBA Ha pacyeTbl C AepxaTensmmn obnu-
raumi. ArpoxonamHr HaxoauTCst B COCTosIHME AecdbonTa nocrne HeBbInnaThbl B stHBape Ky-
noHa B pa3vepe 24,7 mnH py6. no Bbinycky ArpoxonguHr-®uHaHc-1, KOTOpbI
norawaetcs 24 vnionsa 2009 r. MocnegHue coenku no Gymare npowwnum no ueHe Huxe 5%
OT HOMMHana.
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100 100 < TNokynaTb KOpOTKMe gonnapoBbie eBpoobnuraunm Russian Standard Bank 09, TMK 09.
é é é é é é °'o° °'o° é é é é < TokynaTb KopoTkue py6nesble espoobnurauum VTB 09, Bank of Moscow 09, UTK 13,
S == =88 88535 35 8 URSA 10, KoTOpble UMEIOT CrPef B HECKOIBLKO NPOLIEHTHBIX NYHKTOB K cTaBkam NDF.
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< B ycnoBusx ctabunbHbIX LieH Ha HeTb POCCUICKUIA ANNHHBIA CEerMeHT GyaeT onepexaTb pas-
Russia 30 - US 10 (nes. ocb) BMBAIOLLMECS PbIHKW, B KOTOPOM HEAOOLEHEHbI CrieaytoLmne BbinycKu:
Tlykoitn 4 - Gazprom 13 (npa. oce) <4 HedTerasosbin cektop: TNK-BP 11, TNK-BP 12, Gazprom 13;
MHOVKATOPbI AEHEXXHOIO PbIHKA < wmetannyprusi: Raspadskaya 12, SeverStal 13, TMK 11;
<~ TpaHcnopT u «TenekoMbl»: Novorossisky Port 12, Sistema 11, VimpelCom 10, 13;
1500 54 RUB mripa. 40
2 < 6GaHku: TransCreditBank 11, GazpromBank 11, VTB12, 18, Bank of Moscow 13, Rosbank 12,
1000 Russian Standard Bank 10, 11, HCFB 11.
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500 < [MokynaTb KOpPOTKME BbINYCKN MPUEMIEMOrO KpeaUTHOTO KayecTBa C [OXOAHOCTbIO Bbile YTW20%
10 B pamkax crpatervm buy & hold (Hanpumep, MocO6n-4, PycCT-7, XK®B-5, Pyc®uHaHc-3 ¢ ocep-
0 +—rm—mr—_—t 10 Tamu/noraLleHnsMm Yyepes aBa-Tpu Mecsaua).
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HoBocTn n KoMMeHTapum, OTHOCALMECA K PbIHKY aKuMh, CM. B HalleM exeaHeB-

QOcTaTku Ha K/c .
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Crparerusa

BHEWHMMA PbIHOK

Aonnap nonan B 30HYy NepenpoaaHHOCTH

Ha BanioTHOM pbiHKe BYepa NpPOOOIMKUIOCE CHUXEHWEe Aonnapa Mo OTHoLle-
HUIO K OCHOBHbIM MMpOoBbIM BantoTam. MNapa EUR/US$ ToproBanack y oTMETKM
1,37 — Ha 2,2% Bbilwe ypoBHSA nNpeabiayliero AxHs. MNogobHas anHamuka ctana
crneacTeMeM ABYX pakTopoB — OXuaaHnem amuccumn gonnapos ®defepanbHoOn
pe3epBHON CUCTEMOW AN NpoBeAeHWs Ny6nMyHbIX WUHTEPBEHUMIA Ha pblHKE
UST # BO3MOXHbIM BO3HUKHOBEHMEM UHMPNALUNOHHBLIX prckoB B CLLA.

[ o BO3HMKHOBEHMA UHPNALUNOHHbLIX PUCKOB UHTEpBeHUun ®PC He O3Ha-
yaroT yBenuyeHus M1. Tekywee ocnabneHve gonnapa BbI3BaHO MCKIOYU-
TenbHO oxuaaHuamu, yto CLUA (kak MMPOBOM 3MUCCUMOHHBIN LIEHTP) CTaHeT
Gonee akTMBHO MPOBOAUTL CTPATEMMI0 KKONMYECTBEHHOIO CMSITYEHUSI», YEM
ocTarnbHble CTpaHbl — Kak pa3BuTble, Tak U passuBatowmecs. OgHako Mbl CO-
MHeBaeMcsl, YTO B YCMOBMSIX NPOOOIIKAIOLLErocst KPeAMTHOrO Kpuanca npoctas
CKyrKa Ka3Hayenckux obnuraumin cnocobHa NpMBeCTU K GbICTPOMY YBENUYEHMIO
AeHexHon 6a3bl. [Jo BO3HUKHOBEHNS MHPMSLMOHHBLIX PUCKOB (Korga Bo3pacTteT
npuBneKkaTenbHOCTb aKTUBOB CbIPbEBLIX CTPaH) M 40 Havarna BOCCTaHOBIEHMWS
KpeamTHbIX pbIHKOB pbiHOK UST OyaeT ocTaBaTbCs «TUXOWM raBaHbHY .

OrpaHuyeHue pbIHOYHbIX puckoB no UST yBenuuuT ux npuBnekatesnb-
HocTb. Ckopee Bcero, UHTepBeHumMn PPC orpaHmnyaT pbIHOYHBIA PUCK HA PbIH-
ke UST 1 TemM camMbiM MOBLICAT €ro NpuBreKaTenbHOCTb AN LEHTparnbHbIX
GaHkoB (npexae Bcero Kutas, KOTOpbIN Kak pa3 U XOTeN UMETb rapaHTuUlo Ha-
OEXHOCTM MHBECTULMIA B amepukaHckve rocbymarun). B cBsisn c aTuM Ham
NpeacTaBnsieTcs, YTo 40 NOSBMEHUSI OTYETNMBLIX NPU3HAKOB MHANSUMK fonnap
ellle BepHeTcs Ha ypoBeHb 1,25 gonn./eBpo. C TOUKM 3peHMs TEXHUYECKOro aHa-
n13a CyLLeCTBYET aHanorust TeKyLLEro pe3koro YKpensieHns eBpo Nno OTHOLLEHWIO
kK pgonnapy. B pekabpe npowrnoro roga Mbl Habntoganu peskoe ocrabnexuve
ponnapa — ¢ 1,25 go 1,47 ponn./eBpo, 4YTO CTano peakumnen Ha pesynbTaTtbl oye-
penHoro 3asiBneHust ®PC (Torga cooblianock O HaMEpPEHUWM aKTUBU3UPOBATb
BMMBaHWUS NIMKBUAHOCTU, B HaCTHOCTU B pamkax nporpammbl TARP II).

®dukcauusa npubobinm Ha pbiHke UST ...

Buepa B kasHaudelnckux obnuraumsix Habnioganacb Hucxogsias LeHoBasi au-
HaMuKa nocrne CyLeCTBEHHOrO pocTa HakaHyHe, CMPOBOLIMPOBAHHOIO 3asiBre-
Huammn ®PC o BbIKyne € pbiHKa KasHadenckux HOT Ha 300 mnpg gonn. ¢ aropa-
umen ot aByx oo 10 net B Gnuxkanwmne nonroga. JoOXoAHOCTb LECATUINETHEWN
HOTbI nogpocna Ha 4 6n go YTM2,61%, cnpeg 10Y UST — 2Y UST ocrancsa y
oTMeTkn 171 6n.

== B IpeaaBepuMm HOBbIX AYKLLMUOHOB

dukcaumst npmudbINKM Ha pbiHKe Ka3HayewnckMx dymar G6bina obycnoBneHa coob-
weHnem o6 obbeMe pasMelleHVs HOBbIX HOT Ha crnegylllen Hegerne —
98 mnpa. gonn. MiHeectopam 6yayT npeasioXkeHbl ABYXIETHUE HOTbI Ha cyMmmy 40
MApA 4ONA, NATURETHNE — Ha 34 Mnp4 AOMM. U ceMurneTHUe Ha 24 mnp4 gonsn.

XoTa B UENoM Mbl OXWAaeM AOCTaTOYHO BbiCOKOro cnpoca Ha UST B xoge
npeacToAwmx aykumoHos, ®PC efBa nv ygactcs pa3MecTuTb 60nblUoil 06bem
HOBbIX ByMar cpeaiM MHOCTPaHHbIX MHBECTOPOB 6Ge3 nNpemuit. MpeanoxeHune Ho-
BOro [onra, ckopee Bcero, GyaeT cnoco6GCTBOBaTh POCTY OOXOAHOCTEN, 0co-
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MemouHuxu: Bloomberg

20 Mapra 2009 r.



Fixed Income Daily Ohvpmcws | KanuTAn

O€EHHOro B cermMeHTe AJIMHHbIX Oymar. B To e BpeMsi uHTepBeHumMn PPC (ko-
Topble 6yayT NPOBOANTLCA ABa-TPU pasa B HEAENHD), CKOpee BCEro, orpaHuyar
CBEpXY [OOXOOHOCTW ANMHHBLIX Oymar Ha ypoBHsax YTM3% pgna 10y UST,
YTM2% pnsa 5Y UST n YTM1% ansa 2Y UST, no kpaviHeln Mepe B NepcnekTmee
napbl MecsiLeB. Mbl pekoMeHAyeM Ha 3TUX YPOBHSIX OTKPbIBATb ANMHHbIE MO3W-
uun B kasHavenckux dymarax CLUA.

BanaHc ®PC BHOBb NpeBbICUA 2 TPJIH aonn

CornacHo dopme H.4.1., 6ananc ®PPC Ha 18 mapTa yBenuuuncs 3a Hegento Ha
168 mnpa gonn. go 2,050 TpnH gonn., (MOcCneaHWn pas OH npesbian oTMeTKY
2 TpnH gonn. 22 aHeaps Tekywero roga). C ceHTsabps npownoro roga 6anaHc
®PC BbIpoC yxxe 6onee yem BOoBoe. YBenumyeHme o683aTenbCTB 3a NoCneaHon
HeJen CBA3aHO C BbIKyNMOM Gymar y UNoTeYHbIX areHTCTB, 00beM KOTOpbIX Ha
banaHce 3a nocnegHve ceMb AHen Bbipoc ¢ 68,96 mnpg gonn. go 236 mnpg
ponn. OxupaeTcs, 4to B bnuxanwmne mecsaubl 6anaHc 6onee yem yasoutca. B
YACTHOCTU, 3TO CBSA3aHHO C HeaaBHUMK 3asBneHuamn ®PC o HamepeHun Bbl-
KyNWUTb C pblHKa Ka3Hayelckme obnurauumn n mnotedHble bymarn Ha cymmy 60-
nee 1 TpnH gonn.

HeopHOo3HaYHaA cTaTMCTUKA NO PbIHKY TpyAaa

Ony6nunkoBaHHbIe BYepa AaHHble NO aMePUKaHCKOMY PbIHKY TpyAa okas3anucb
HeodHO3Ha4HbIMU. C OOHOM CTOPOHBI, YMCNEHHOCTb amepukaHueB, Npodos-
Xalowumx nonyyaTe nocobve no 6espaboTtuue, gocTurna HOBOro pekopga — 5
473 MINH YenoBek, C APYro CTOPOHbI, YNCIO NEPBUYHbIX OBpaLLeHnii 3a Noco-
OGUSIMM Ha NPOLLMON Hefene HeoXMaaHHO CHU3NMOCh Ha 12 Thic. — 00 646 ThiC.,
B TO BpEMS KaK PbIHOK OXuaan ux yBenumyeHusi Ha 1 Toic.

KoHeuHo, cokpalleHune ymucna nepBuYHbIX 0OpaLLeHnin BHyLLAeT HEKOTOPbIN Or-
TUMM3M, OOHaKO rOBOPWUTb O KakOM-NMOO BOCCTaHOBMEHWW pblHKA TpyAa B
CLUA, Ha Haw B3rnsa, MOXHO OyaeT Nulb nocre Toro, Kak YMCNeHHOCTb bes-
paboTHbIX, NpodosKaloLWwmx nonyyatb nocobue, Ha4yHeT cHmxaTbcsa. B 1o xe
BpeEMsI NMPOrHO3bl HeyTelwunTenbHbl — Ha KoHel 2009 r. 6e3pabotmua B CLUA
oxuaaeTcs Ha yposHe 9,4% (B dpeBpane 3Toro roga [AaHHbIN NoKasaTenb Co-
ctasnan 8,1%).

Hed1b TONKaET BBEpX
LeHbl pPOCCUMUCKUX eBpoobnuraumm

Ha d¢oHe pocTta ueH Ha HedTb (WTI cTout 51 gonn./6app., Ha 2% 6GonbLue, Yem
HakaHyHe) NPOAOMKMIICS POCT KOTUPOBOK B POCCUIACKUX HEdhTerasoBbIx Bymarax.

Beinyck Russia 30 3aBepLunn ToproBbii AeHb Y oTMeTKM 93% OT HOMUHana,
noTepsiB B LieHe 25 6n OTHOCUTENBHO YPOBHS 3aKpbITUSA NpeablayLLero AHs, cy-
BEPEHHBIN crpef nNpakTuiecku He nameHuncs (619 6n). OTmeTum, YTO B Teve-
Hue aHsa kotupoBkn Russia 30 gocturanu 94,55%.

B koprnopaTMBHOM CermMeHTe OZHVMMU M3 fyYLIKX cTanm Bymarn KoMnaHun HedpTe-
ra3oBOro CeKTopa YTO HeyAMBWUTESIbHO B YCIOBUAX NOOOPOXaHWSA HedpTu. Nydie
pblHKa B CErMeHTe HedbTerasoBbIX BbINMYCKOB Bbirmnsaenu 6ymarn Lukoil 22 1 TNK
17, KOTUPOBKM KOTOPLIX NpMGaBunK B LeHe 4,25 n.n. 1 3,5 n.n. COOTBETCTBEHHO.

OTmeTuM, Takke, YTo Ha 2 n.N. — Ao 75% OT HOMWHaNa NoApPOCIUN KOTUPOBKU
Bbinycka Novorossisky Port 12 (YTM 17,68%), pekomeHOOBaHHOrO Hamu K
MOKYyrKe, yXe KOTOpbI AeHb Habnoganack NoO3WTUBHAasA LieHOBas AMHaMuKa B
Bbinycke Severstal 13 (+2,75 n.n.). MNoBbILIEHNEM KOTMPOBOK 3aBEPLUUNN OEHb
6ymaru EBpasa, Beimnenkoma, BTB n baHka MockBbl.

Henuc lNopeisall, poryvajdv@uralsib.ru
CmaHucnas boxeHko, bozhenkosv@uralsib.ru
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BHYTpeHHMM pbIHOK

LB He noapnep>xan gonnap

OcHoBHOE [elicTB/E BYEpaA pa3BEPHYNOCh Ha BankTHOM pbIHKE, rae Ha ¢oHe
ocnabneHus gonnapa Ha BHeLHeM pbiHke (6onble 1,37 gonn./eBpo), a Takke
pocTa KOTMpOBOK HedTu (Bbiwe 51 ponn./6app.) pOCCUMICKME YYacTHWUKU cTanm
aKTUBHEE COKpallaTb BartoTHYKO MO3WLMI0, O YEM CBUAETENLCTBYET BbICOKUN
obopoT no cpenkam Kynnu-npogaxu gonnapos (5,4 mnpa ponn.). Oxupas-
wascsa Ha yposHe 39 py6. nopaepxka LIB He nosiBunack, B pesynbTtate cTou-
MOCTb GVBanOTHON KOp3WHbl cHuannack Ao 38,85 py6. (Ha 44 koneek C ypoBHSA
npegpigyuiero AHsA). Ha Haw B3rnmag, npy ctabunbHbIX LEH Ha HedTb pybrb
obnapaeT NoTeHUManoM ykpenmneHust B TOM YUCIE U 3@ CHET OTKPbLITON BamntoT-
HOM No3uummn, chOpMMPOBAHHON y4acTHMKaMU pbiHKa B Mepuoj Aesanbeauun
pybns (IV ksaptan 2008 r.).

Py6nesbie o6nurauum B nnioce

PocT pybneBoi NUKBMOHOCTM N CHWDKEHWE CTaBOK MO BantoTHbIM dbblovepcam
NOBBLICUNN NHTEPeC K pybneBbiM 0bnMrauusim, NPUEMNEMOro KpeauTHOro kade-
CTBa C gtopauuen go nonyrtopa net. YnyyweHne HaCTPOEHUI Ha pbiHKe COMpo-
BOXJarnocb poCTOM TOProBoW akTMBHOCTU B Bymarax kak u3 nucka PEMO, Tak n
3a ero npegenamu. B nepBom awwenoHe uHBecTopbl nokynanu 6ymaru Mapo-
OrK (YTM18%), koTopble nogopoxanu Ha 40 6n. OAnuHHble Bbinyckn AUXKK-7,
ANXK-8, ANXKK-11 Takke nogopoxanu 6onee 4yem Ha 1 n.n., Npy 3TOM LieHo-
Bble CrpeAbl OCTanMCb paclUMPEHHbIMW, NMPeBbILAas B OTAENbHbIX Cryvasx He-
CKONbKO NPOLIEHTHbIX NyHKTOB. Hanbonbwunin obbem caenok 3adukcupoBaH B
6ymarax MIMop-59 (pa3mMelleHne KOTOPbIX MPOM3OLLIIO No3aByepa) Npu J4oXoa-
HocTu YTM15,84%, npegnonaratoweii cnpeg K kpmusoin NDF B 200 6n.

Bo BTOpOM 3LLenoHe pocT LeH npogomkuncs B obnuraumsix MocO6n-4, kotopble
npubasunu B ueHe ewe 30 6n, Npy 3TOM AOXOAHOCTL K moraileHuio 21 anpensi
coctaBuna YTM27%. Bbeicokasi ToproBasi akTUBHOCTb Habnoganack B oyHaHCO-
BbIx Bymarax JIK Ypancu6-1 (YTP32,5%) n JIK Ypancu6-2 (YTP50%), nepBebii
BbINyck nogopoxan Ha 70 6n. Cpeau 6aHkoBckux Bymar pocT KOTUPOBOK OTMe-
yeH B obnuraumsix YPCA-7, TpaHcKpegutbaHk-2, Kb PeHKan-3. Jlyyiwe pbiHka
B CBOWX cekTopax Bbirnsgeny 6ymarn X5-1 u A®K «Cucteman.

LB moxeTt cHu3uTb ctaBkum Bo Il kBapTane

Mo cnosam nepsoro 3amnpena LUb Anekces Yntokaesa, NnpoaHanMsMpoBaB pe-
3ynbTaTthl NnatexHoro 6anaHca 3a | ksaptan 2009 r., LB, Bo3amoxHo, nonget
Ha CHWXeHWe KrYeBbIX MPOLEHTHBLIX CTaBOK B CriedytoLlemM KBaprarne.

MockonbKy Tenepb cUTyaumsi Ha BartOTHOM PbIHKE M3MEHWnach (B 4acTHOCTU
6narogaps pocTy LeH Ha HedTb), Ha Haw B3rNsad, HET Heobxo4UMOCTU NPOBO-
ONTb XKECTKYI0 OEHEXHO-KPEAMTHYK MNOMUTUKY ONSA CHWKEHUS AaBMneHus Ha
pybnb. HanpoTuB, KpeauTHbIN PLIHOK HyXaaeTcs B bonee geLweBon NMKBUOHO-
CTW, AOCTYMHOCTb KOTOPOW BO MHOrOM 3aBWCWT OT CTaBOK MO WHCTPyMEHTaMm
peduHaHcuposaHus Lb.

Kak Mbl oTMe4anu paHee, MOCKONbKY B CTPYKTYpe MOTpebrneHuss AOMUHUPYHOT
WUMMOPTHbIE TOBapbl, MHPNSALMOHHbIE PUCKM B GOMnbLUE CTeNeHn onpeaensioT-
CSl KypCOM BarstoTbl 1 TEMNaMK pocTa AEHEXHOW 6asbl, YeM YPOBHEM MPOLIEHT-
HbIX cTaBoK. CnegoBaTeNnbHO, CHDKEHWE MPOLEHTHLIX cTaBok Ha 100-200 6n
MOXXET MPUBECTU NULLb K HE3HAYUTENBbHOMY POCTY UHANSLMOHHBIX PUCKOB.

20 Mapra 2009 r.
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AdeHeXHbIN pbIHOK

Hanorosblie nnare>xm HAYMHaloT 4aBMUTb
Ha NMIMKBMAHOCTb

JIMKBMAOHOCTb HAYMHAET WUCMbITbIBATL AABIIEHNE CO CTOPOHbI HAYaBLUMXCS Ha-
noroebix BbinnaT. CerogHsa koMnaHusaM npegcTout Boinnatute HOC 3a IV kBap-
Tan 2008 r., a Ha cneaytowen Hegene — akumabl 1 HOMW. CtaBkm mex6aHKoB-
CKOro pblHKa MOTyT HECKOMbKO MOAPACTM U COCTaBUTb AN KpynHenwmnx 6aHKoB
9-10%. Buepa nHgnkaTtnBHas ctaBka Mosprime nogHsinack Ha 71 6n n gocTur-
na 9,04%.

O6bem onepaumn PEMO c UB Bbipoc Ha 7% OTHOCUTENBHO MpeablayLLero AHs
n coctaBun 22 mnpg py6. OctaTku Ha cyeTax KpeauTHbIX yupexaeHun B LIB
cokpaTunucb Ha 6,5 mnpg py6. no 399,1 mnpa py6. Oeno3uTel 6aHkoB B LIB
Takke cHM3unucb — Ha 19,9 mnpg py6. go 158,9 mnpa py6.

Buepa gonnap npogorkan coaBaTbh NO3ULMKU B NpeaaBepuy AeHEXHOW aMuc-
cun, kotopyto npoeegeT OPC, ckynas € pblHKa KasHadelnckve obnuraumn u
unoteyHble Gymarn. B pesynbTaTte Kypc gonnapa Kk eBpo cHuauncs go 1,36
gonn./eBpo, a k pybnto — Ha 62 konerikn o 33,34 py6./gonn. JanbHenwyo av-
HamuKy Kypca pyons 6yayT onpenensitb no3uuuy gonnapa, kotopble, BeposiT-
HO, ocTaHyTcs cnabbiMu. oaaepXKKy POCCUIMCKON BantoTe OKaxyT Takke pac-
Tylme ueHbl Ha HedTb (Brent ctout 49 ponn./6app.). He uckntoyeHo, 4to BaHk
Poccuun, npumeT Mepbl NPOTMB PE3KOrO YKPENseHus pyons.

HepenbHaa puHamuka ponra 6aHkoB nepep LB
3apgomkeHHocTb 6aHkoB nepeg LIB, mnpg pyo.

19.03.2009 12.03.2009 U3awm. 3a Hepenio
OpHoAHEeBHbIE KpeauThbI 0,06 0,53 (0,47)
JlombapaHble kpeanTbl 29 36 ™
lpoune kpeauTsbI 732 1 11
Bessarorosble kpeanThb 1769 1778 (10)
PEMO 232 104 128
Wroro 2761 2639 122

MUemouHuku: Bark Poccuu

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

Ponbo (B/B2/NR)

ABTOopgunepy npegnaratort ctartb «HesaBucumbim»

Anbda-rpynn npeanoxuna KOMnaHUM o6beAUHUTLCA CO CBOUM XONAWH-
rom «HesaBucumoctb». Komnanuss A1 Investments, MHBecTUUMOHHOE noA-
pasgeneHne Anbda-rpynn, npeanoxuna Ponbdy obbeanHuTbCa C ee aoyep-
Hel KoMnaHuen — aBToaunepomMm «HesaBucMMocTby, coobliaeT «KommepcaHT»
CO CCbINIKOM Ha CBOU UCTOYHUKM. WcnonHutenbHbin anpektop Ponbda noa-
TBEpPAUN (hakT NOCTYNIEHUS TAKOro NPeAnoXeHUsl, O4HAKO Ha3Ban ero «HewH-
TEPECHbIM U HE aKTyarbHbIM cenyacy.

BeposiTHOCTb caenku 3aBUCUT OT GaHKoB. B deBpane u mapte pentuHro-
Bble areHTcTBa Moody’'s u S&P cHusunu kpeauTtHble penTuHrn Ponbda go
«B2» n «B» cOOTBETCTBEHHO, OCTaBMB MPOrHO3 U3MEHEHWUSI PEATUHIa HeraTuBe-
HbiM. OBa areHTCTBa cocnanucb Ha CHMXaloLWMecs nokasaTtenu NMKBUAHOCTH
KOMMaHuW B CBSI3W C NageHnem cnpoca Ha aBToMobunu, KOTophbI ycyrybnsercs
ocnabneHuem pybns v, kak crneacTsue, pocTOM LEH Ha MMMOPTHbIE MaLUWHBbI.
S&P coobwmno, 4to Ha koHey, 2008 r. obwmin gonr rpynnbl coctaensan 810 mnH
ponn. (13 Hux 310 MIH QoM. NPUXOANNOCH Ha KPaTKOCPOUHbIE KpeaUTHbIE Nu-
Huu). Ham npepcrtaensietcs, 4to Ponbd MoXeT cormacutbcs Ha gaHHoe nvbo
Apyroe nogobHoe npearnoxeHue, ecnv emy He yaacTcsi NPOANUTL CyLEeCTBYHO-
Lme KpeanTHble NuHuKM. OgHaKo y KOMMaHUW Takke OCTaeTcs APYroN, CTaBLUMiA
B nocnegHee Bpems BeCbMa NonynsipHbIM Aaxe cpeau 6onee KpynHblx KoMna-
HWUI BapuaHT — pecTpykTypu3aums gonros. Cyas no KOTUPOBKaM HWU3KOMWKBUA-
Horo Bbinycka Rolf10, Haxogswmmcsa Ha yposHe 20-30% (YTM okono 220%),
Aepxatenun obnurauuii Bcepbes onacarTcsi UMEHHO Takoro passuTusl CODbITUI.

Hadexda Mbipcukosa, myr_nv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

20 mapTa

23 mapTa

24 mapta

25 mapTa

26 mapTa

27 mapTa

30 mapTa

31 mapTa

1 anpens

2 anpens

3 anpens

6 anpens

7 anpens
8 anpens

9 anpens

10 anpens

OdbepTta BocTtouHbin Jkcnpecc BaHk-1 (1,5 mnpg py6.). Odepta Mupakc Fpynn-2011 (180 mnH gonn.). MNora-
weHne UHTerpa ®uHaHc-1 (2 mnpg pyo.).

Odrepta XK® BaHk-3 (3 mnpg py6.). Odeprta NascTtpon-®uHaHc-2 (4 mnpa py6.). Odepta BawknpaHepro-3
(1,5 mnpg py6.). OdbepTta AkyTckaHepro-2 (1,2 mnpg py6.). MNorawexHne MUT UHBecTMeHTC-2 (1,5 mnpa pyo.).
MoraweHune Ritzio Central Region-2009 (165 mnH gonn.).

Odbepta CatypH-2 (2 mnpa py6.). Ocdpepta MKB-4 (2 mnppa py6.). MNMorawenne TMK-2 (3 mnpa py6.). Morawenve
PBK UC, BO-4 (1,5 mnpa pyb.).

Pa3melleHne TatcdoHabaHk-5 (2 mnpa pyo.). Morawenne ABTOBA3, BO-2 (1 mnpa pyb6.).

Odepta MocobntpactuHBecT-2 (4 mnpg py6.). Ocdepta CutpoHuke-1 (3 mnpg py6.). Odepta Gofra-2011 (1,35
mnpg py6.). MoraweHne Potop-1 (0,1 mnpg py6.). MNoraweHne Courop6aHk-1 (0,5 mnipg pyo.).

Odepta KUT ®PuHaHc-2 (2 mnpg py6.). Morawenne YyBawmsa-25004 (0,75 mnpg py6.). Morawenne BaHk Met-
pokommepu-2009 (225 mnH gonn.).

Odbepta Cubupckass CepBucHaa Komnaumsa-2010 (100 mnH gonn.). Odepta KupoBckuin 3aBoa-1 (1,5 mnpg
py6.). Ocdhepta Mexnpom6bank-1 (3 mnpg py6.). Ocdbepta XKuncoumnoreka-®uHaHc-3 (1,5 mnpg py6.). Morawwe-
Hne UHKOM-®unanc-1 (1,25 mnpg py6.).

OdbepTta dpkoHnpoaykTt-1 (1,2 mnpa py6.). MoraweHve CyBap-Kazanb-1 (0,9 mnpa py6.).

OdpepTta Bapknanc BaHk-1 (1 mnpg py6.). Odepta AnbcadPuHaHc-2 (2 mnpa pyd.). Ocdepta MeTpocTpon UH-
BecT-1 (1,5 mnpg py6.). MNoraweHune LleHTpanbHbiv Tenerpad-3 (0,7 mnpg py6.). MoraweHne ManpUHBecT-3 (2
mIpa py6.).

Odpepta HKHX-4 (1,5 mnpg py6.). Odepta MAM-Bank-3 (6 mnpg py6.). OcdepTta Pycckun ctanpapt-7 (5 mnpa
py6.). Ocbepta CeBkabenb-®uHaHc-3 (1,5 mnpg py6.). Odepta ArMAA-1 (0,062 mnpg pyb.).

Odbepta ACMIK-1 (1,5 mnpg py6.). Odbepta Mpynna MarHesuT-2 (2,5 mnpg py6.). Odepta Pasrynan-®uHaHc-3
(3 mnpa py6.). Ochepta AU-TEKO-2 (0,63 mnipg py6.). MNorawenue LleHTp-uHBecT-2009 (175 mnH gonn.).

OdepTa YpanBaroHsaBoa-®PuHaHc-2 (3 mnpa py6.). Ocpepta MBPP-2 (3 mnpg py6.). Norawexne Potop-2 (0,1
mIpa py6.).

MoraweHne A6contoT 6aHk-2009 (200 mnH gonn.).
Odrepta KBAPT-dpunHanc-1 (0,25 mnpg py6.). Ocdbepta Bank 3eHuT-4 (3 mripg pyob.).

OdbepTa NaBepHa-1 (1 mnpa py6.). Obepta BaHk Cotro3-2 (2 mnpg py6.). Odepta HaumoHanbHbIN kanuTan-1
(3 mnpa py6.). Ochepta dnuc-1 (0,5 mnpg pyo.). MorawerHne Aukasa Opxugesn-1 (1 mnpg pyo6.).

Morawenne UPKYT-2009 (125 mnH gonn.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

20 mapTa Boinnata ogHon tpetn HAC 3a IV kB. 2008 .
23 mapTa LB pa3vectut 6e33anoroBble kKpeauTbl CPOKOM Ha LLECTb MECSLEB
LB pasvectut 6e33anoroBble kpeauTbl CPOKOM Ha NATb Heaesb
25 mapTa Bbinnara akuyusos 1 HAMA
BaHku BepHyT LIB 275 mnpa pyo.
30 mapTa BbinnaTa Hanora Ha npubbinb
20 Mapra 2009 r. 7
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Kanenpapsb ocepr

Oata Bbinyck O61bem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepnyiowien
Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
odepTbl %
BocTouHbIf JKe- 1500 100 13,95 197 17 mapra 2010
20.03.09 npecc baHk-1
M"'paz"g1r1py”"' 180 USD 100 9,45 9,45 20 mapra 2011
XKo BaHk-3 3000 100 13,0 15,0 18 mapTa 2010
Fnascrpo- 4000 100 13,0 21,0 21 cenTsi6pst 2009
23.03.09 PuHaHc-2
BawwknpaHepro-3 1500 100 8,3 8,3 9 mapTta 2011
AkyTcKaHepro-2 1200 100 8,59 17,0 22 mapta 2010
24.03.09 CatypH-2 2000 100 12,5 16,5 23 mapta 2010
o MKB-4 2000 100 11,5 18,0 22 ceHTs6pst 2009
MocobnTpacTuH- 4000 100 8.99 ) }
BecT-2
26.03.09 CuTpoHumke-1 3000 100 10,0 22,0 25 mapta 2010
Gofra-2011 1350 100 15,0 15,0 26 mapta 2010
27.03.09 KUT ®uHaHc-2 2000 100 12,0 13,0 23 mapta 2010
Cubupckas Cep-
BucHas Komna- 100 USD 100 13,75 13,75 28 mapta 2010
H1a-2010
30.03.09 K”pOBZc;‘_";” s 1500 100 14,9 14,9 24 mapta 2010
MexnpombGaHk-1 3000 100 12,65 12,65 30 anpens 2009
sKuncoumnorexa- 1500 100 13,9 13,9 29 anpens 2009
dunHaHc-3
31.03.09 OpKoHNpoayKT-1 1200 99,162 17,0 17,0 10 ceHTs0ps 2009
bapknawnc baHk-1 1000 100 8,0 - -
01.04.09 Anb(*)aCDI/IHaHS:-2 2000 100 13,5 15,0 30 ceHTs6ps 2009
Merpoctpoit 1500 100 11,7 16,0 30 ceHTsBpst 2009
MuBecT-1
HKHX-4 1500 100 9,99 10,0 26 mapTta 2012
MOM-BaHk-3 6000 100 12,0 12,0 1 okTsA6ps1 2009
Pycckui cTak- 5000 100 12,2 15,0 30 mapta 2010
02.04.09 Aapt-7
Ceskateno- 1500 100 16,0 20,0 1 okTsi6pst 2009
duHaHc-3
Srupa-1 60 100 11,0 12,0 1 okTs16psa 2009
ACIM3K-1 1500 100 13,0 13,0 31 mapta 2010
rynna Narke- 2500 100 8,75 19,0 28 mapra 2011
03.04.09 S——
Y 3000 100 10,99 17,0 16 mapTa 2012
duHaHc-3
Ain-TEKO-2 630 100 12,5 - -
YpanearoHsa-
06.04.09 BOg-PUHAHC-2 3000 100 10,5 18,0 4 anpens 2010
MBPP-2 3000 100 11,5 - -

20 Mapra 2009 r. 8
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PbiHOK py6neBbIx obnuravuii

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 18.06.09  23.06.09  14.06.12 3.0 394 79.90/ 0.50 50122 79.10 79.90 148.08 4.87 0.11 TOproens
ABTOBA3063 5000 R 960 23.06.09 22.06.10 15.3 90.00 aBTONpOM
ABTOBA3064 5000 R 780 26.05.09 28.05.09  20.05.14 20 62.9 93.44 52.04 4.16 0.13 aBTONpOM
AsToMUpD-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 4.0 154 99.68 1.22 0.05 0.28 TOproens
Arpukalll 1 1000 R 1350  31.03.09 29.09.09 6.5 7.74 4.49 11.00 86.92 notpe6. ToB.
AlpoCoto3 500 R 13.28 21.05.09 21.05.09 21 98.11) 411 92.00 98.39 27.05 3.38 0.14 cix
Arpoxong 1 1000 R 16.00  17.04.09 24.07.09 4.2 599 197 1 121 3.98 66.59 c/x
Anaman®206 2000 R 16.00 21.05.09 21.05.09, 20.05.10 20 14.2 49.90 0.01 99.80 7.99 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.09 15.11.18 117.6 70.00/ 0.50 55754 66.00 69.78 15.95 2.80 4.26 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 139.9 66.00 243 609 63.46 70.00 15.88 3.13 4.67 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.08.09 01.02.10 10.6 94.49 96.30 18.85 5.77 0.71 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.09 15.10.10 19.2 96.25 14.67 241 0.74 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.05.09 01.02.12 35.0 94.41 11.45 2.25 2.27 /A3/BBB (buHaHCbI
AVDKK 506 2200 R 735 15.04.09 15.10.12 435 7563 98.43 19.15 240 222 JA3/BBB (UHaHCbI
AMKK 606 2500 R 740 15.04.09 15.07.14 64.8 74.00 41908 72.80 75.00 16.96 247 2.96 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.09 15.07.16 89.2 70.00/  1.00 105 871 69.60 70.97 16.84 2.711 3.64 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 61.0 112.5 7150 2.20 218 599 70.31 75.00 18.41 2.69 2.95 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.05.09 15.02.17 96.3 67.81 60 002 67.81 72.75 17.54 2.69 3.58 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310  28.04.09 050510 25.10.11  14.0 31.7 98.05/ 0.05 26 483 98.05 100.00 15.31 6.66 0.90 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00 21.04.09 15.10.13 55.7 98.00 58 785 98.00 100.00 14.05 6.61 2.98 BB/Ba2/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 52 201 0.01 10 1.19 249 446.52 TOproens
Anbkop-01 1500 R 9.55 09.06.09 08.12.09 8.8 95.00 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 6.0 30.3 80.21 50 81.00 84.99 69.26 5.54 0.30 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 115 15.000 -0.20 131 15.50 17.50 760.95 30.41 0.10 meTannyprus
Amypmet-03 3000 R 1275 17.04.09  21.04.09 15.04.11 1.0 25.2 16.95 -5.05 69 17.00 21.88 37.51 meTannyprus
AnT3616 06 3000 R 9.89 30.06.09 30.06.09 34 50.00/  1.00 167 49.03 50.00 9.86 TOproens
Apkapa-03 1200 R 17.00 02.04.09  09.10.09/ 31.03.11 7.0 24.7 149, -0.01 350 0.39 1.50 568.93 c/x
ApHecTt®-01 600 R 11.00  29.04.09 29.04.09 14 NpoM3BOACTBO
bantiHeb-1 1000 R 1350 28.04.09 04.05.09 26.04.11 20 25.6 96.97) -1.53 97.01 98.50 42.69 347 0.09 B3/ GaHku
BAHAHA-M-1 1000 R 1200 24.04.09 28.04.09 23.10.09 1.0 7.3 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 17.0 1.85  0.65 1077 141 1.85 309.95 TOproens
BankMock-1 10000 R 925 31.07.09 07.08.09 29.07.11 5.0 28.7 98.40 1000 98.10 13.54 4.69 0.34 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 11.0 472 101.52 9.96 5.80 0.80 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.04.09 09.04.09  05.10.09 1.0 6.7 99.26 95.50 104.00  140.97 4.23 0.02 /Caal/B GaHku
BaHkCOH0303 2000 R 1010 27.04.09  30.04.09  02.05.11 1.0 25.8 97.38 36.70 5.17 0.08 [/Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 20.02.10 23.02.11 11.0 235 105.31 8.85 7.06 0.82 [/Caal/B GaHku
bapeHuesd1 800 R 16.00 06.04.09  09.07.09/ 04.07.11 4.0 27.9 notpeb. Tos
Baxetne-1 1000 R 79.78  20.05.09 26.05.09  19.05.10 20 142 99.95 99.98 7.98 TOproens
BalukupaH3s 1500 R 830 17.06.09  23.03.09 09.03.11 0.0 24.0 99.18 75.01 111.98 2.06 0.00 aHepreTuka
BenoH 01 1500 R 9.10  03.06.09 03.06.09 25 79.25 -0.75 1013 79.25 80.50 223.01 5.73 0.06 meTannyprus
BenoH 02 2000 R 925 27.08.09 31.08.09  23.02.12 6.0 35.7 66.50/ 10.60 26 584 63.00 65.00 167.96 6.94 0.17 meTannyprus
Ben®perar1 1000 R 20.00  11.06.09 17.12.09 9.1 60.00/ -13.00 3 60.00 71.00 149.80 8.31 0.28 c/x
BpasepcK 1 500 R 15.00  20.03.09 25.12.09 94 83.07 48.34 4.50 0.48 yenyru
BaroHmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 3.0 21.2 7750/ 1.50 3697 76.51 80.00  203.75 9.75 0.08 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 21.2 86.06/ -0.64 87.00 89.49 19.58 5.22 1.34 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10/ 27.02.13 18.0 48.0 99.56 97.00 100.00 15.87 7.51 117 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50 15.06.09 15.03.40 3773 97.25 376 020 94.55 97.00 8.97 220 10.04 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 21.04.09 20.04.10 132 94.79 18.30 6.36 0.85 TOproens
Buktopua®2 1500 R 1089  18.08.09 16.02.10 111 72.01]  0.01 3278 72.01 74.98 60.34 7.54 0.55 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10, 19.07.13 10.0 52.8 9349, 0.25 90 000 93.35 93.50 18.14 4.83 0.71 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09 03.12.09, 30.11.10 9.0 20.7 98.10/ -1.40 98.00 17.08 6.61 0.48 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 20.7 92.40 85.00 18.48 4.59 0.74 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09  10.09.09  03.09.13 6.0 54.3 96.45 92.00 16.68 2.06 0.41 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95  02.09.09 03.03.10 11.6 88.24| -3.76 91.00 92.00 24.72 5.06 0.75 [/Ba3/ GaHku

BTb - 4 06 5000 R 26.11.37 19.03.09 0.0 99.95 BBB/Baa1/BBB | GaHku

BTB -5 06 15000 R 860 23.04.09 27.04.09 17.10.13 1.0 55.8 99.60/  0.05 77874 99.60 99.64 11.98 215 0.10  BBB/Baal/BBB | baHku

BTb - 6 06 15000 R 860 15.04.09 17.07.09  06.07.16 4.0 88.9 98.80 13 856 98.72 98.80 12.79 217 0.29  BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75 08.04.09  13.10.09/ 05.10.11 7.0 31.0 99.97 96.70 99.98 9.74 4.86 0.50 BBB/Baal/BBB | baHku
BTB24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 11.0 473 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 8.18  03.06.09  09.06.09  29.05.13 3.0 51.1 99.05 1320 98.98 99.05 12.22 4.12 0.20 BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10, 20.02.14 18.0 60.0 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 14.05.09 16.11.09, 06.11.14 8.0 68.6 98.75| 0.25 650 98.15 98.75 14.82 3.06 0.52 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 890 14.04.09 16.07.09, 07.07.15 4.0 76.7 98.85/ 0.20 5000 98.80 98.95 12.99 2.24 0.28 BBB//BBB (buHaHCbI
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 10.9 97.30/ -0.02 90 339 97.22 97.33 11.77 4.21 0.79 BBB-/A3/BBB cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 4.7 98.80/  0.05 20001 98.65 98.80 10.44 3.51 0.35 BBB-/A3/BBB cbipbe
[A3MPOM A7 5000 R 6.79  30.04.09 29.10.09 75 97.08 97.00 99.99 12.18 3.49 0.53 BBB-/A3/BBB cbipbe
[A3MPOM A8 5000 R 7.00 30.04.09 27.10.11 31.7 84.00/ -4.00 80.00 88.00 15.11 4.16 2.03 BBB-/A3/BBB cbipbe
FA3MPOM A9 5000 R 723 19.08.09 12.02.14 59.7 77.33 65.90 96.98 14.20 4.66 3.57 BBB-/A3/BBB cbipbe
aanpomb 1 5000 R 7.0 30.07.09 27.01.11 22.6 88.56/ -1.11 88.11 89.70 14.82 4.00 1.53 [/Baa2/BB+ GaHku
a3npomb 2 5000 R 6.54 27.05.09 20.11.13 56.9 /Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00 13.04.09 10.10.11 31.2 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 21.05.09 23.11.09 15.11.12 8.0 44.6 /Baa2/BB+ GaHku
asnpomb 5 20000 R 1225 28.05.09 26.11.09 22.11.12 8.0 44.8 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  11.08.09 08.02.11 23.0 1949 0.9 68418 19.00 19.59 234.85 46.05 0.40 aBTONpOM
leHepKomn1 2000 R 925 23.06.09 01.07.09, 21.06.11 3.0 275 94.64 97.00 99.50 31.34 4.87 0.22 aHepreTuka
TMOPOMALLCY 1000 R 9.90  26.05.09 24.11.09 8.3 72.50 70.02 92.00 76.35 6.81 0.37 MaLUMHOCTP.
TnapoOrK-1 5000 R 8.10 01.07.09 29.06.11 21.7 83.00 0.40 204 516 82.05 83.45 18.19 4.87 1.75 /Baa3/BBB- aHepreTuka
nMocCtp-2 4000 R 21.00 17.09.09 23.03.09  17.03.11 0.0 243 95.20 11.00 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 12.0 GaHku
[OT3K-2 1500 R 13.00 18.06.09 18.06.09 3.0 75.00 12 75.01 85.00 24422 8.64 0.07 NpoM3BOACTBO
rccot 5000 R 785 26.03.09 28.09.09 26.03.17 6.0 97.6 91.12 28.58 4.30 0.40 BB/ MalLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 5.6 1550  0.51 826 14.00 15.50 34.45 MaLLMHOCTP.

rac 02 1500 R 1075 28.04.09  29.10.09  23.04.13 7.0 499 87.00 1.00 1600 83.51 87.65 39.20 6.16 0.42 TOproBnsa
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[JlanbCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 15.0 38.9 91.42 82.50 18.22 4.83 0.91 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 25 99.67 98.15 100.00 10.37 4.30 0.19 B+// Tenekom
[OBTr-® 01 1000 R 1450  04.08.09 03.08.10 16.7 54.82 55.00 83.38 13.19 0.67 TpaHcnopT
[OBTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 4.0 52.7 99.80 70.00 14.80 7.24 0.31 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 9.0 483 95.24 56.51 85.00 19.68 5.50 0.61 aHepreTuka
[es.-t0r 01 1000 R 18.00 19.05.09 18.05.10 14.2 0eBenonMeHT
[enbtakp-1 5000 R 7.09 02.06.09 01.12.09 8.6 /Baal/ GaHku
[enbtaKp-2 2000 R 850 27.05.09 30.05.10 14.6 86.50/ -0.50 630 85.50 87.00 25.35 245 0.91 [Baal/ GaHku
TxendchCul1 2000 R 13.00 23.04.09 23.04.09 20.10.11 1.0 315 98.26 34.53 6.60 0.07 /ICCC+ TOproens
[nken®uh-1 3000 R 9.25  17.09.09 17.03.11 24.3 53.90 49988 51.50 54.00 53.13 8.56 1.18 TOproens
JIMLIEEHTP0o61 1150 R 8.50 05.06.09 26.05.15 75.3 58.00 1.00 11299 57.50 59.90 21.97 7.27 3.53 TOproens
[lomoveHTp1 1000 R 20.00 09.07.09 08.07.10 15.9 74.04 42.01 99.33 54.91 1347 0.74 TOproens
[JlbimKon6lp1 800 R 0.10 01.05.09 30.10.09 75 notpeo. ToB.
EBPP 0106n 5000 R 2425 13.05.09 12.05.10 140 104.85 3000 104.76 104.85 20.86 5.77 0.84 AAA/Aaa/AAA GaHku

EBPP 02061 5000 R 28.50  23.04.09 21.04.11 254 105.00 25 104.50 104.85 27.82 6.77 1.25 AAA/Aaa/AAA | BaHki

EBPP 03061 7500 R 21.67 . 10.06.09 07.09.11 30.11 105.37 104.50 104.85 20.28 5.13 1.65 AAA/Aaa/AAA | BaHki
EBpokomM®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 3.0 149 480 230 1470 2.01 4.99 166.21 [/Caa2/ (buHaHCbI
EBpokom®K3 3000 R 16.00  19.06.09 18.06.10 15.2 3.00 0.0 101 261 4.00 265.93 [/Caa2/ (buHaHCbI
Epokom®K5 5000 R 16.00 15.09.09  19.03.09/ 15.03.11 0.0 24.2 440 -1.10 4140 4.40 6.39 | 958.13 181.32 0.09 /Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  16.04.09 14.10.10 19.1 TOproens
ESCK-02 1000 R 8.74 1 09.04.09 13.04.09  05.04.12 1.0 371 98.90/ -0.10 200 55.01 100.00 2555 4.41 0.05 aHepreTuka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 3.0 20.7 94.00/ -2.00 12 95.00 96.45 4445 6.63 0.16 (buHaHCbI
XKenpopun-2 2500 R 1349 23.04.09 05.05.09  19.04.12 20 37.6 97.70 1175 98.00 98.20 31.05 6.88 0.10 (buHaHCbI
XKenpopun-3 2000 R 13.00 25.03.09 19.09.12 42.7 (buHaHCbI
)Kene3sobet1 1000 R 14.00 22.05.09 22.05.09 27.05.11 2.0 26.6 69.27) 13.22 57.05 69.00 806.96 5.04 0.02 NpoM3BOACTBO
HKuncou®-2 1500 R 13.00 16.04.09  28.04.09 15.04.10 1.0 131 9530 0.20 1680 93.24 9545 66.72 6.80 0.06 (buHaHCbI
KK-OuHaHc1 1000 R 20.00 18.06.09 24.12.09 9.3 55.99 8 55.01 79.00 170.83 8.90 0.26 CTPOUTENLCTBO
3aslpoccO1 1000 R 13.75 16.04.09  16.04.09 22.04.10 1.0 13.3 13.000 -1.99 8.01 18.00 26.36 notpe6. ToB.
3eHuT 306n 3000 R 9.90 13.05.09  15.05.09/ 09.11.11 20 32.2 99.19 55300 99.10 99.85 1528 4.98 0.14 B/Ba3/ GaHku

3eHuT 4060 3000 R 1250 05.04.09 08.04.09  06.04.10 1.0 12.8 B/Ba3/ GaHku

3eHuT 5060 5000 R 10.00 09.06.09  10.12.09, 04.06.13 9.0 51.3 96.75 27920 93.75 96.75 15.27 5.15 0.61 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00 11.06.09  26.08.09  09.06.11 5.0 271 60.00 30.00 59.96 245.32 14.96 0.12 aBTONpOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 16.0 64.3 85.50/  0.60 648 963 85.10 85.50 21.97 443 1.02 TOproens
Wukomllapa2 1400 R 15.05.09 12.02.10 11.0 024 -0.02 657 0.15 0.24 TOproens
Wukomllapa3 2000 R 11.00 12.06.09 12.06.09  10.06.11 3.0 271 1200 0.20 552 1.10 1.23 228.50 TOproens
WHkom®uHO1 1250 R 1350 28.03.09 28.03.09 0.3 96.50/  6.50 7377 91.05 96.49 340.41 7.01 0.01 neBenonmeHT
WHnpom 02 1000 R 13.00 16.07.09 15.07.10 16.1 34.16] -25.84 3.33 65.00 168.35 18.97 0.43 meTannyprus
Wunpom 03 1300 R 13.00 20.05.09 19.11.09 18.05.11 8.0 26.3 98.67 29.50 65.00 15.58 6.57 0.55 MeTannyprus
Wuterpa®-1 2000 R 10.50 1 20.03.09 20.03.09 0.0 99.55 428.65 5.26 0.00 cepBuC
Wuterpa®-2 3000 R 10.70 02.06.09  03.12.09/ 29.11.11 9.0 32.8 90.00/  1.00 6917 89.00 92.00 28.70 5.93 0.53 CepBuC
Wutypuer-1 1000 R 9.00 22.04.09 21.04.10 133 65.00 60 66.00 70.00 63.79 6.90 0.61 CcepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 18.2 91.81 82.00 92.00 15.62 4.75 124 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 04.06.09  07.12.09, 28.11.13 9.0 57.2 100.01 -0.01 15.73 7.73 0.59 /B2/B- aHepreTuka
Wrepad-1 5000 R 1040 26.05.09 01.06.09, 20.11.12 20 44.7 97.00 4678 97.10 99.25 26.89 5.35 0.16 cbipbe
Kamaz-®uH2 1500 R 11.25  20.03.09 17.09.10 18.2 aBToONpOM
Kamcxfon 3 500 R 1410 04.06.09 04.06.09 2.6 18.56  0.56 12 822 18.56 19.84 18.73 //B- CTPOUTENLCTBO
Kapyc.® 01 3000 R 1200 17.09.09  17.09.09, 12.09.13 6.0 54.6 98.31 16.27 6.09 0.43 TOproens
Kupos.3a1 1500 R 1490 25.03.09 30.03.09 24.03.10 0.0 12.3 95.74 334.08 7.76 0.01 MaLLMHOCTP.
KAT®uHB-02 1000 R 12.00 20.03.09 27.03.09, 23.03.10 0.0 12.3 99.17 48.06 6.10 0.01 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 03.06.09  08.06.09  30.11.11 3.0 329 JoTo3BaH/ GaHku
Kmnn®un 01 1000 R 1550  06.08.09 04.02.10 10.7 TOproens
KMMO-®uHO1 1000 R 11.30  15.09.09 16.03.10 121 98.54 100.00 13.33 5.72 0.85 MaLUMHOCTP.
Koke 01 3000 R 8.95 16.07.09 16.07.09 4.0 9110/ -1.90 71251 91.10 95.00 44.52 4.90 0.23 meTannyprus
Koke 02 5000 R 870 17.09.09 22.03.10/ 15.03.12 120 36.4 83.38 84.00 88.00 30.83 5.20 0.75 meTannyprus
Komoclp. 1 2000 R 15.00 16.07.09  16.07.09/ 14.07.11 4.0 28.2 65.56/ -0.44 67.00 73.99 304.48 11.41 0.08 clx
KOMEMKA 02 4000 R 16.50 20.05.09 15.02.12 354 99.78/  0.03 96.00 100.00 17.65 4.12 1.99 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 20.05.09 19.08.09  15.02.12 5.0 354 95.19 98.00 101.00 35.73 2.57 0.30 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09/ 16.06.11 4.0 27.3 99.78) -0.21 60.01 90.00 12.73 6.75 0.25 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 10.7 /Bat/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09, 28.06.11 10.0 21.7 /Bat/ (buHaHCbI
KybaHbaH-1 3000 R 785 22.07.09 21.07.10 16.3 aHepreTMka
Kyi6A3oT-2 2000 R 8.80  04.09.09 04.03.11 23.8 75.26 74.00 85.00 27.28 5.83 143 XMMUS
IlaBepHa 01 1000 R 16.00 09.04.09  09.04.09  08.04.10 1.0 12.8 100.00 TOproens
TleHaHepr02 3000 R 8.54  31.07.09 27.01.12 34.8 74.00/ 3.50 105 136 69.21 74.00 22.19 5.75 2.06 aHepreTuka
TleHaHepro3 3000 R 8.02 22.04.09 18.04.12 37.5 72.000 0.30 6675 70.00 72.50 21.82 5.55 215 aHepreTuka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 5.7 98.62 92.00 98.00 2291 9.25 0.38 MalLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09 09.02.10, 01.08.13 11.0 53.2 45.001 -10.00 2484 45.01 71.99 182.46 14.68 0.30 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 8.8 60.00/  8.00 314 52.01 60.00 125.45 8.89 0.30 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09  16.07.09/ 14.07.11 4.0 28.2 7791 -1.19 78.30 83.00 130.38 5.34 0.14 B/B3/ CTPOUTENLCTBO
JTykoitn206n 6000 R 7.25  19.05.09 17.11.09 8.1 98.00/ -1.40 6 96.62 98.00 10.68 3.69 0.59 BBB-/Baa2/BBB- | cbipbe
Tlykoitn306n 8000 R 710 11.06.09 08.12.11 33.1 83.40 50 000 82.00 94.99 15.24 4.24 212 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740 11.06.09 05.12.13 574 76.01) -1.49 50 000 75.02 77.99 15.14 4.86 3.35 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 8.75  28.03.09 03.04.09 28.03.11 0.0 24.6 60.00/ 20.00 6695 50.01 60.00 7.23 meTannyprus
Martut® 02 5000 R 820 27.03.09 23.03.12 36.7 71.00 6155 67.75 71.25 23.02 5.76 2.06 TOproens
Martonus-1 1000 R 18.00 23.04.09 28.07.09, 22.07.10 4.0 16.3 96.89 29.39 4.63 0.27 TOproens
MaupWHs-03 2000 R 11.15 01.04.09 01.04.09 0.4 67.00/ -0.50 2378 67.00 68.00 8.30 meTannyprus
Mapta®u 2 1000 R 12.00  06.06.09 06.12.09 8.7 TOproens
Mapta®un 3 2000 R 1550  02.08.09 02.08.11 28.9 TOproens
Macrepb-3 1200 R 13.75 03.06.09 15.06.09/  30.11.11 3.0 32.9 98.94/ 0.94 90.00 100.00 -11.30 0.27 B/l GaHku

MEBPP 0206n 3000 R 1150 02.04.09  06.04.09 28.03.13 1.0 49.0 99.82/ 0.17 5735 99.82 100.05 13.15 2.87 0.04 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 10.00 28.04.09  30.04.09 23.04.13 1.0 49.9 99.20 99.01 99.40 17.64 2.51 0.10 B+/B1/ (buHaHCbI
Msuaeod-01 2000 R 12,50 20.05.09 18.11.09 8.1 TOproens

MITC-04 06 1500 R 710 22.04.09 22.04.09 1.1 99.10 78 99.11 99.80 17.71 3.57 0.08 /Ba3/BB- Tenexkom
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MrTC-05 06 1500 R 710 26.05.09 27.05.09  25.05.10 20 144 98.85 11701 98.86 99.19 13.71 3.58 0.16 /Ba3/BB- Tenekom
MAM-Bank03 6000 R 1200 02.04.09  02.04.09 01.10.09 0.0 6.5 BB/Ba1/BB GaHku
MexTpomb-1 3000 R 1265 28.06.09 30.03.09, 03.01.18 0.0 1071 GENT]
Mertceps-®1 1500 R 12.00 27.05.09 05.06.09 23.05.12 3.0 38.7 97.55/ -0.06 444 97.50 99.65 23.93 6.13 0.17 TOproens
Meuyen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 15.0 51.5 83.90/ -2.10 7950 83.52 83.99 2524 4.99 0.95 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 2.8 95.55/ -1.95 94.20 99.80 27.94 2.87 0.18 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10 24.02.12 18.0 35.7 98.74 95.00 9.01 2.01 1.28 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.04.09 22.10.09 01.10.15 7.0 79.6 96.39/ 6.39 91.00 15.74 2.33 0.50 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.04.09 23.07.09, 17.07.14 4.0 64.9 93.92 92.30 99.00 32.80 2.73 0.26 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00  01.09.09 02.03.10 116 NeBEnonMeHT
Mur-o 02 3000 R 1200 08.09.09 11.09.09  06.09.11 6.0 30.0 MalLLMHOCTP.
Mul-® o6n. 1000 R 7.85  03.06.09 03.06.09 25 93.31) -0.69 92.12 94.50 49.33 4.20 0.14 MaLLMHOCTP.
MukosiH-206 2000 R 1190 13.08.09 27.08.09, 07.02.13 5.0 474 92.80 92.50 31.49 6.39 0.33 notpe6. Tos
M-MHOYCTP 1000 R 1225 18.08.09 16.08.11 29.3 20.01 170 20.01 23.99 151.21 30.52 0.69 CTPOUTENLCTBO
M-WHayctp2 1500 R 15.00 15.07.09  15.07.09, 10.07.13 4.0 52.5 62.10 1300 50.00 68.00 379.94 12.04 0.07 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 6.1 28.00 12 660 27.50 28.00 19.57 CCC/Cat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09, 02.08.12 5.0 411 99.00 80.00 90.00 17.77 7.30 0.33 notpe6. Tos.
MuTnang-01 1000 R 1350 19.05.09 16.02.10 111 40.00 notpe6. ToB.
MW3Nb-® 01 1500 R 16.50  14.07.09  20.07.09, 13.07.10 4.0 16.0 79.00 78.00 80.00 129.07 10.41 0.15 NeBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 26 98.80/  0.09 67 98.53 98.85 17.99 5.80 0.18 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09 16.06.10 3.0 15.1 91.00 50 002 91.00 97.85 61.63 8.22 0.16 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09 24.03.09 15.03.11 0.0 24.2 99.95/ -0.05 50 100.00 -3.51 8.98 0.01 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09  26.02.13 6.0 48.0 neBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 4.0 40.1 90.20 1238 80.00 62.08 9.12 0.19 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 214 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 30.1 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 63.8 100.00 (buHaHCbI
MOWTK-01 3000 R 9.00 27.03.09 26.09.09 6.4 /IcC (pUHaHCbI
MoHeTka®d-1 1000 R 1250 14.05.09 14.05.09 19 TOproens
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 5.0 16.7 95.14 95.00  30.54 8.12 0.30 NeBenonmeHT
Mockomub-2 3000 R 14.00 18.08.09 16.02.10 15.02.11  11.0 23.3 GaHku
Mockomub-3 5000 R 870 17.06.09  18.06.09  12.06.13 3.0 51.5 87.42 90.00 9450 84.13 4.96 0.14 GaHku
MOCMAPT® 1 2000 R 17.00 16.04.09  21.10.09, 12.04.12 7.0 37.3 84.95 680 61.01 84.95 5443 9.98 0.35 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 39.8 55.04 40 55.08 61.99 46.57 8.43 1.27 CepBuC
Mocobnra3a1 2500 R 1200 16.05.09 17.05.11 26.3 75.00 60.01 90.00 30.13 8.02 141 yenyru
Mocobnp-2 4000 R 899 26.03.09 26.03.09 26.03.11 0.0 24.6 /icc (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 9.0 45.7 48.88 3.33 94.44 ' 189.83 13.06 0.25 /IcC TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09 13.09.11 6.0 30.3 97.77) -0.73 40215 86.00 98.70 12.72 3.85 0.44 1IBB aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.0312 18.02.16 36.0 84.2 79.50/ -3.49 36 760 79.00 7949 17.37 4.80 2.26 1IBB aHepreTuka
Motop®un-1 800 R 26.11.37 19.03.09 0.0 99.13 MaLLMHOCTPOEHIE
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 30.0 80.63 80.50 82.52 18.95 4.98 1.90 aHepreTuka
MPCK ¥p.01 1000 R 8.15  26.05.09 26.05.10 22.05.12 14.0 38.7 97.67 95.00 100.00 10.51 4.16 1.02 aHepreTuka
MTC 01 10000 R 14.01 23.04.09 23.0410 17.10.13  13.0 55.8 99.90 BB+/Ba2/BB (buHaHCbI
MTC 02 10000 R 14.01 28.04.09 27.0410 20.10.15 13.0 80.2 99.90 BB+/Ba2/BB (buHaHCbI
MTC 03 4000 R 870 23.06.09 22.06.10, 12.06.18 15.0 1124 9230 0.59 476 164 91.85 9230 16.24 4.70 1.03 BB+/Ba2/BB (buHaHCbI
Hacrowa3K1 1000 R 1450 19.06.09 18.12.09 9.1 c/x
HUKOCXMM 2 1500 R 11.25 14.05.09 20.08.09 5.1 25.00 3.00 3335 22.80 25.50 11.22 XMMUS
HXTON 02 2200 R 11.75  16.06.09 15.12.09 9.0 94.68 85.00 92.00 20.67 6.19 0.59 XMMUS
HKHX-04 06 1500 R 9.99  30.03.09 02.04.09  26.03.12 0.0 36.8 99.98/ -0.02 95.00 99.75 8.40 4.98 0.04 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 3.0 98.75/ -0.15 2975 98.75 99.00 15.00 4.67 0.21 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10 16.02.11 11.0 23.3 1 100.00 100.00 15.30 7.48 0.78 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75  19.06.09  24.06.09  14.06.13 3.0 51.6 98.52] -0.48 300 000 98.66 99.10 1553 4.93 0.23 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 28.04.09 04.05.09  26.04.11 20 25.6 17.01 15 480 17.01 79.98 43.97 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 2.7 13.000 -2.00 14 12.00 14.95 21.09 IloTo3BaH notpe6. ToB.
HOK-3 2000 R 13.00 28.04.09 28.04.09 03.05.11 1.0 25.8 97.50 4 857 97.50 98.20  40.86 6.65 0.08 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 20.05.09 19.05.10/ 16.05.12 14.0 38.5 notpe6. ToB.
06KoHa®-02 3000 R 1040 22.04.09 24.04.09 17.04.13 1.0 497 10050  1.00 192 602 99.10 101.00 4.65 5.16 0.09 notpe6. ToB.
OrK-2 0106 5000 R 7.70  02.07.09 05.07.10 15.8 89.25/ 0.25 21301 88.80 89.40 18.02 4.30 1.05 aHepreTMka
OrkK-3 06 3000 R 820 12.06.09 19.06.09 09.12.11 3.0 33.2 aHepreTuka
OrK-5 06-1 5000 R 750 02.04.09 05.10.09 29.09.11 7.0 30.8 97.20/ -0.10 1145 96.75 97.20 1320 3.85 0.47 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 23.04.09 29.0410 19.0412 140 37.6 90.00 1109 89.00 90.72 18.49 4.18 0.89 aHepreTMka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 4.0 15.9 11.50 8.01 15.00 65.01 c/x

OM3 - 6 06 1600 R 1025 05.06.09  11.12.09, 31.05.13 9.0 511 94.87 98.50 18.48 5.39 0.60 /ICCC+ MalLLMHOCTP.
OM3-5 06 1500 R 8.80 01.09.09 03.09.09/ 30.08.11 6.0 29.8 91.10 91.17 95.00 33.21 4.82 0.34 /ICCC+ MaLLMHOCTP.
Opxuges 01 1000 R 13.00  09.04.09 09.04.09 0.7 28.000 1.50 2 28.00 29.99 11.58 TOproens
MABA 02 06 1000 R 1250 04.05.09  06.05.09  21.10.11 20 315 78.50/ 1.50 30 77.50 79.99 58853 3.93 0.02 c/x

MapHac-M 2 1000 R 1080 21.05.09 19.11.09/ 17.11.11 8.0 324 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 9.1 TOproens
MepeoBaHk1 1500 R 1275 27.06.09  06.07.09  29.06.11 4.0 21.7 92.00 11024 90.50 100.00 46.92 6.95 0.20 GaHku
Mepmanep01 1000 R 8.15  26.05.09 26.05.10 22.05.12 14.0 38.7 aHepreTuka
MeTpokom62 3000 R 850 31.08.09 31.08.09 55 9740/ 040 2015 97.30 97.40 15.16 4.38 0.39 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 23.04.09 06.11.09 22.04.10 8.0 133 TOproens
Nnv3 01 1200 R 12.00 21.04.09 21.07.09 4.1 90.00 447 88.01 92.00 53.55 3.32 0.22 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09  21.06.11 3.0 275 4350 -1.51 40.00 46.99 17.20 XMMUS
MPBB-5 1000 R 8.69  29.04.09 29.04.09 14 9843/ -0.57 92.00 24.60 4.40 0.09 GaHku
Mpomce6-05 4500 R 799 21.05.09 26.05.09  18.05.12 2.0 38.5 99.10/ -0.30 5745 99.10 99.39 12.67 4.02 0.16 B+/Ba3/BB- GaHku
MpomMTp0206 3000 R 10.75 21.04.09  27.10.09 18.10.11 7.0 314 4527 -4.13 44.00 50.00 306.86 11.84 0.14 MaLLMHOCTP.
MpoMTp0306 5000 R 1200 29.07.09 03.08.09 24.07.13 5.0 52.9 4850 -2.50 56 50.00 51.30 637.47 12.34 0.05 MaLLMHOCTP.
Mpotek®duH1 5000 R 8.90 06.05.09 26.11.09/ 02.11.11 8.0 31.9 73.68 77.55 68.97 6.02 0.39 TOproens
MpoToH®uH1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 15.0 394 68.72 59.41 11.61 0.70 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 6.8 clx
Pa3r.60-04 500 R 26.11.37 01.10.09 6.5 c/x

Cronractp 1500 R 8.60  20.08.09 20.08.09 5.1 TOproens
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Pa3r.60-05 500 R 26.11.37 01.10.09 6.5 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 6.8 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 9.3 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 8.2 c/x
Paarynaind2 2000 R 1200 31.03.09 14.04.09  27.09.11 1.0 30.7 81.92) -3.07 25.06 79.99 7.30 c/x
Paarynaind3 3000 R 1099 20.03.09 03.04.09 16.03.12 0.0 36.4 c/x
Pasrynsitd4 3000 R 11.70  27.05.09 27.05.09, 22.05.13 2.0 50.8 71.00 10.03 74.39 | 535.01 8.22 0.03 c/x
Paarynaind5 2000 R 1450 29.04.09  30.10.09, 23.10.13 8.0 56.0 clx
Paitcpbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213  33.0 57.3 | 100.28 13.77 6.71 201 BBB+/Baal/BBB | GaHku

PBK 1C BO4 1500 R 1225 24.03.09 24.03.09 0.2 1/ISD Tenekom
PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 37 7.39, -0.60 819 6.01 7.39 148.31 /ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09 21.07.11 4.0 28.5 93.91 93.00 98.00 3224 6.37 0.28 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 11.6 73.51 1238 73.51 76.90 54.67 9.84 0.59 B-/B1/B- GaHku
PenKan-2 3000 R 1166 14.04.09  21.04.09  04.04.12 1.0 371 97.82/  0.07 10 580 97.15 97.99 3813 591 0.06 B-/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09 06.06.12 3.0 39.2 91.00/ 0.50 11553 90.35 91.00 59.91 749 0.16 B-/B1/B- GaHku
PECTOPAHC3 1000 R 12.00 29.05.09 04.06.09 26.11.10 3.0 20.6 65.00 2664 64.00 67.00 690.78 9.21 0.03 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 8.6 97.75 2693 97.75 98.90 12.04 4.25 0.61 BBB/A3/BBB TpaHcnopT
PX[-0606n 10000 R 7.35 13.05.09 10.11.10 20.0 89.99 90.00 92.50 14.89 4.07 1.34 BBB/A3/BBB TpaHcnopT
PX[-0706n 5000 R 7.55 13.05.09 07.11.12 443 85.00 3145 85.03 90.00 13.24 4.43 2.75 BBB/A3/BBB TpaHcnopT
PX[-0806n 20000 R 8.50 08.07.09 06.07.11 28.0 88.00/ -0.50 266 356 86.18 88.00 15.38 4.82 1.81 BBB/A3/BBB TpaHcnopT
PX[-0906n 15000 R 1350 20.05.09 21.05.10 13.11.13 140 56.7., 100.10. -0.16 100.10 100.25 13.75 6.73 0.95 BBB/A3/BBB TpaHcnopT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 60.4 100.00 BBB/A3/BBB TpaHcnopT
PX[-1106n 15000 R 1350 27.05.09 28.05.10 18.11.15 14.0 812 100.18° -0.07 99.95 100.20 13.67 6.72 0.97 BBB/A3/BBB TpaHcnopT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 60.4 | 100.00 6200 000 99.90 100.20 15.56 7.48 3.17 BBB/A3/BBB TpaHcnopT
PMK-®WH 01 3000 R 8.75  07.04.09 06.04.10 12.8 86.52 60.01 80.00 25.45 5.04 0.78 meTannyprus
Poccenxb 2 7000 R 785 20.05.09 16.02.11 23.3 87.34 82.04 91.99 16.56 2.24 1.52 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 20.08.09 220210 09.02.17 11.0 96.1 95.55/ -0.05 160 000 95.50 95.75 12.84 3.83 0.81 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  08.04.09  09.10.09  27.09.17 70 103.8 101.15 7.64 4.81 0.50 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 081211 27.11.18 33.0 118.0 100.00 13.91 6.73 2.01 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 30 1122 99.50/  0.06 21155 99.40 99.50  10.59 4.16 0.22 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 1450 09.07.09 08.07.10 15.9 68.40 1.01 49.73 56.41 10.57 0.76 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 17.0 80.11 80.00 33.96 5.20 0.76 (pUHaHCbI
Py6MncPer1 1000 R 20.00 02.06.09 01.06.10 14.6 TOproens
PycMacna-2 1000 R 15.00 02.04.09 08.04.100 29.03.12 13.0 36.9 10.02 5.06 30.00 74.64 notpeb. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 3.0 394 72.00 37 500 55.11 74.00 298.96 4.40 0.06 notpe6. ToB.
PyccHedptb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 9.0 21.0 86.28/ 6.28 64.00 95.00 36.71 6.94 0.52 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09,  09.09.10 6.0 18.0 94.00 147 93.10 96.00 27.80 6.90 0.39 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09 17.02.10 09.02.11  11.0 231 85.00 -15.00 380 85.60 9849 38.19 8.80 0.64 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 1220 24.03.09 02.04.09 20.09.11 0.0 30.5 99.71 12.40 6.10 0.03 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 17.04.09  23.10.09 13.04.12 7.0 374 85.00 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450  21.04.09 20.10.09 7.2 111 -0.89 101 1.20 17.00 651.35 NpoM3BOACTBO
PycduHanc3 4000 R 755 13.05.09 13.05.09 18 98.90 2350 98.20 98.89 15.57 3.81 0.13 /Baa2/BB+ GaHku
PycduHancd 4000 R 7.74 14.08.09 12.02.10 11.0 92.00 91.79 92.90 18.45 4.20 0.75 /Baa2/BB+ GEN]
PycbbaHk-1 1400 R 26.11.37 19.03.09 0.0 99.79 B2/ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 5.0 113 96.88 90.01 98.90 21.10 6.47 0.36 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 3.0 35.9 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450  22.04.09 21.10.09 7.2 TOproens
CaHVHTBpt02 4000 R 8.00 13.08.09 13.08.09 49 92.00 1454 92.00 96.00 32.78 4.34 0.30 notpe6. ToB.
CAHOC-0206 3000 R 10.00  12.05.09 10.11.09 7.9 95.50 10 165 94.50 95.50 18.36 5.22 0.53 XMMUS
CarypHHMO2 2000 R 1250 21.03.09 24.03.09 20.09.11 0.0 30.5 98.05 327.23 6.36 0.00 MalLLMHOCTP.
CarypHHMO3 3500 R 16.25  07.06.09  09.12.09  06.06.14 9.0 63.5 83.44 80.50 98.00 49.96 9.76 0.46 MalLLMHOCTP.
CaxapKo 01 2000 R 14.00  12.05.09 10.11.09 79 30.00 clx
CaxatpHar1 1500 R 1250  03.06.09 02.12.09 8.6 yenyru
CB-®uHaHc1 1500 R 1325 23.03.09 26.06.09 18.06.12 3.0 39.6 notpe6. ToB.
Ceo6Cokon3 1200 R 21.00 26.05.09 02.06.09 24.05.11 2.0 26.5 69.97 3.34 98.00 506.58 14.96 0.03 npou3BOACTBO
CesizbbaHk1 2000 R 890 23.04.09 27.04.09 21.04.11 1.0 254 98.54 0.14 706 98.31 98.54 23.96 2.25 0.09 [/Caa2/ GaHku
CesKab 03 1500 R 16.00 31.03.09  02.04.09 27.03.12 0.0 36.8 97.00 1469 90.00 98.00 147.02 411 0.02 NpoM3BOACTBO
CesKab 04 2000 R 13.75 26.05.09 28.05.09 21.05.13 2.0 50.8 46.09 11.08 2692 46.09 53.00 7.44 Npou3BOACTBO
CesCTABTO 1500 R 8.00 23.07.09 21.01.10 10.3 88.46/ 3.46 60.01 99.00 25.25 4.51 0.66 aBToONpOM
CesCtABTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 16.0 52.7 55.00 2.00 297792 54.00 55.55 7025 6.98 0.75 aBToONpOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 11.6 npoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 23.6 86.79 85.00 91.00 20.51 247 1.14 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  11.06.09 08.12.11 33.1 85.80/ 0.80 5236 83.00 18.03 2.35 1.49 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 26.05.09 01.06.10, 21.05.13 15.0 50.8 98.43) -0.32 98.50 100.50 17.25 3.80 0.95 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 4.0 40.5 44.000  3.89 16 44.00 48.00 20.40 TpaHcnopT
Cu6Tnk-606 2000 R 9.75 17.09.09 16.09.10 18.2 88.75 85.50 92.00 19.60 5.48 1.19 B+// Tenekom
CuGTnk-706 2000 R 8.65 20.05.09 20.05.09 21 99.68/  0.08 20 621 99.20 99.69 10.72 4.33 0.15 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09 18.02.10/ 08.08.13 11.0 534 95.03/ -0.06 94.70 9522 16.13 5.12 0.77 B+// Tenekom
CHBYPXong1 1500 R 7.70 07.05.09 11.11.09 01.11.12 8.0 441 95.16 16.20 4.03 0.54 BB/Ba2/ XMMUS
CuHeprus-1 1000 R 1250 22.04.09 22.04.09 1.1 98.01 500 98.01 99.00 38.22 6.36 0.07 notpe6. ToB.
CuHeprusi-2 2000 R 1070 23.07.09 22.10.09, 22.07.10 7.0 16.3 93.43 19.27 5.71 0.49 notpe6. ToB.
Cunteppa 1 3000 R 11.00 06.08.09 10.08.09, 01.08.13 5.0 53.2 95.80/ -0.20 96.00 96.30  23.51 5.72 0.32 Tenekom
Cucrema-01 6000 R 19.00  10.09.09 15.03.10/ 07.03.13  12.0 483 10149  0.99 60 001 100.80 101.44  17.82 9.34 0.80 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 10.00 24.03.09 26.03.09, 21.09.10 0.0 184 9720 0.20 348.14 5.13 0.00 B-l/ Tenekom
CKB-6aHk 1 1000 R 1260 18.06.09  29.06.09  24.06.10 3.0 154 97.00 33295 96.33 97.00 24.66 3.24 0.22 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 29.04.09 28.10.09 74 75.39 73.00 84.00 75.88 6.94 0.33 XMMUS
CMAPTC 03 1000 R 1410 31.03.09 29.09.09 6.5 93.00 51 81.00 93.00 31.33 7.56 0.38 Tenekom
CHX3 ouH 1 1000 R 12.00 31.03.09 29.09.09 6.5 60.00 600 4710 62.00 193.38 9.97 0.17 XMMUS
Coppyx®-1 2500 R 1045 23.04.09 22.10.09 7.2 49.00 30 40.00 49.00 266.50 10.64 0.15 clx

COPYC KAM1 1200 R 16.00  07.05.09 05.11.09 7.7 TOproens
COPYC KAM2 1500 R 13.00 09.04.09  13.04.09 05.04.12 1.0 371 TOproens
CneyCrp2 1 2000 R 19.00 21.05.09 01.06.09, 20.05.10 2.0 14.2 85.00 CTPOUTENLCTBO

Cr1K 06.01 1000 R 14.00  26.05.09 25.05.10 14.4 TOproBnsa
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CnoptM-0-1 3000 R 17.00 22.05.09 23.05.09 21.05.10 20 143 98.97 23.59 8.56 0.14 TOproens
C1WHpyctpt 1000 R 1450 09.07.09  10.07.09, 07.07.11 4.0 28.0 10.001 -49.75 8 10.00 72.30 CTPOUTENLCTBO
CrpTpras02 5000 R 849 17.07.09 13.07.12 404 54.01) -2.99 230 002 55.00 57.99 34.45 7.84 2.04 CTPOUTENLCTBO
C1pTpras03 5000 R 1125 16.04.09  20.04.09 11.04.13 1.0 49.5 98.00 0.30 197 97.20 9849 37.11 5.72 0.06 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09 17.02.10 15.02.12 11.0 354 90.00/ -5.50 1027 90.00 95.00 31.21 8.86 0.67 CTPOUTENLCTBO
CynocTpb-1 1500 R 9.85  02.07.09 02.07.09 35 93.01 44012 93.10 95.00 40.74 5.28 0.20 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 3.0 15.0 95.90/ 0.65 15 890 95.90 97.50 31.48 6.24 0.19 B3/ GaHku
Catnlpynn1 1000 R 11.70 0 19.05.09  19.05.09, 15.05.12 20 384 70.00 1000 65.02 72.90 860.98 8.33 0.02 CTPOUTENLCTBO
TatTenekom 4 1500 R 16.00  07.05.09 01.11.12 441 99.50 Tenexkom
Tardonab 3 1500 R 11.75  19.05.09 19.05.09 2.0 98.85 -0.06 735 98.01 98.97 20.17 2.96 0.14 B2/ GaHku

TB3 03 1000 R 10.00 19.06.09  30.06.09, 18.06.10 3.0 15.2 92.00 300 90.00 92.00 45.66 542 0.19 MaLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14 120 60.6 90.36 81.11 19.63 4.28 0.82 aHepreTuka
TrK-10 061 3000 R 760 18.06.09 22.06.09  17.06.10 3.0 15.2 98.45  0.60 12 98.10 98.60 13.87 3.85 0.23 aHepreTuka
TrK-10 062 5000 R 9.75  12.08.09  14.08.09  06.02.13 5.0 473 98.00 300 92.05 98.00 15.36 4.96 0.35 aHepreTuka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 3.0 39.0 98.16/  0.16 97.00 98.20 16.04 3.86 0.20 aHepreTuka
TrK-6MHB-1 2000 R 1200 26.05.09 26.02.10 21.02.12 11.0 35.6 99.50 13.06 3.01 0.80 aHepreTuka
TrK-8 01 3500 R 880 14.05.09  18.05.09, 10.05.12 20 38.3 97.53 98.00 22.63 4.09 0.13 aHepreTuka
TepHa-® 02 1500 R 1200 08.05.09 17.11.09  04.11.11 8.0 32.0 NpoM3BOACTBO
TexWHecT-1 2000 R 1250 28.05.09 02.06.09 26.05.11 2.0 26.6 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09  07.03.12 6.0 36.1 71.99] -045 89 65.06 7199 111.70 6.72 0.24 NpoM3BOACTBO
TMK-02 obn 3000 R 760 24.03.09 24.03.09 0.2 99.59 43.78 3.81 0.01 /Ba3/B+ NpoM3BOACTBO
TMK-03 06n 5000 R 960 18.08.09 16.02.10/ 15.02.11 11.0 23.3 91.19) -0.66 50 000 91.18 92.65 21.68 5.25 0.73 /Ba3/B+ NpoM3BOACTBO
THUKOMb-d1 1500 R 1510 13.05.09 15.05.09, 11.11.09 20 79 npou3BOACTBO
TOAIM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 3.0 8.9 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09, 09.12.10 3.0 21.0 81.27 70.00 89.00 181.86 12.27 0.08 TOproens
TpatcKoHT1 3000 R 16.50 01.09.09 12.03.10 26.02.13 12.0 48.0 99.45  0.05 5000 99.01 99.50 17.37 8.27 0.80 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 16.06.09 15.06.10 15.1 88.90 87.90 92.00 18.37 4.09 1.00 /Ba1/BB GaHku
TpatcKpen2 3000 R 728 16.06.09  25.06.09  12.06.12 3.0 39.4 98.90 0.35 12 904 98.70 98.90 11.08 3.67 0.24 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/ 07.07.11  10.0 28.0 96.23) -0.36 96.00 96.59 15.03 5.18 0.70 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09 17.02.10 10.02.11  11.0 231 97.02 96.05 98.00 21.40 8.74 0.72 MaLLKHOCTP.
TTC 01 1000 R 16.00 12.05.09  09.02.10, 17.08.10 11.0 17.2 98.68 18.80 4.04 0.71 TOproens
TiomeHaHpr2 2700 R 7.70 02.04.09 020410/ 29.03.12 13.0 36.9 90.21) -0.29 89.20 90.50 19.31 4.26 0.82 aHepreTuka
YIMK-Y3Mo1 3000 R 825  01.09.09 09.03.10/ 28.02.12 120 35.9 meTannyprus
YMMO 2 4000 R 12.25  18.06.09 17.12.09 9.1 78.00 493 72.00 78.00 57.34 7.83 0.45 MaLLMHOCTP.
YpanBar392 3000 R 1050 01.04.09  06.04.09, 05.10.10 1.0 18.8 98.14 96.50 98.40 55.46 5.34 0.03 MalLLMHOCTP.
Ypan/iL-01 1000 R 10.00 22.04.09 28.10.09 74 97.21 94.45 99.97 15.44 513 0.51 (buHaHCbI
Ypancu6IiK1 2700 R 1160 24.06.09 24.06.09 29.12.10 3.0 21.7 95.95/ 0.75 90 308 95.51 95.95 30.04 6.03 0.20 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.100 21.07.11 100 28.5 77.00/ -2.29 420619 78.00 80.00 55.33 8.41 0.52 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10, 23.02.12 18.0 35.7 100.35 100.00 101.00 17.74 8.70 113 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 34.5 100.22 100.00 101.00 17.51 8.71 0.70 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 34.5 100.27 100.00 101.00 17.44 8.70 0.70 B+// (buHaHCbI
YPCABaHk 3 3000 R 9.60  04.06.09 04.06.09 26 99.00 617 98.71 98.87 14.90 4.84 0.18 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 21.04.09 18.10.11 314 80.00/  1.00 14322 79.00 80.00 21.40 6.26 1.81 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10, 19.07.12 10.0 40.6 92.00 1.94 10 595 92.00 92.50 19.63 4.55 0.70 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 1119 16.04.09  21.04.09 09.04.15 1.0 73.7 98.09 95.01 34.49 5.69 0.07 B+/Ba3/ GaHku

YpCU cep06 2000 R 13.00 21.05.09 23.11.09 17.11.11 8.0 324 98.51 982 500 97.02 100.00 15.67 6.58 0.56 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09  19.03.09, 13.03.12 0.0 36.3 99.76 2950 479 96.01 16.84 8.00 0.82 B+//BB- Tenekom
YpCU cep08 2000 R 960 08.04.09 12.04.10 03.04.13 13.0 49.2 91.34) -0.66 78 000 91.00 19.69 5.24 0.83 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00 16.04.09 21.04.09, 15.04.10 1.0 13.1 95.55/ 5.55 90.00 79.72 6.78 0.05 TOproens
®CK EQC-02 7000 R 8.25 23.06.09 22.06.10 15.3 91.85 92.36 95.00 16.20 4.48 1.03 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 09.04.09 06.10.11 31.0 82.90 658 81.00 93.00 16.30 4.39 1.95 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 8.6 97.35 -0.10 130 000 97.25 97.49 11.49 3.69 0.62 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 925 12.05.09  15.05.09  11.05.10 20 139 98.75| 0.24 15010 98.46 98.80 17.66 4.67 0.13 /Ba3/B+ GaHku

XK® Bahk-3 3000 R 15.00 18.06.09  23.03.09, 16.09.10 0.0 18.2 100.00 1000 3.74 0.01 /Ba3/B+ GaHku

XK® bank-4 3000 R 13.00 15.04.09  14.10.09/ 12.10.11 7.0 31.2 96.25 1070 96.25 97.00 21.63 3.37 0.45 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 1250 22.04.09 24.04.09 17.04.13 1.0 49.7 99.36/ -0.04 1 99.36 99.45 19.63 3.14 0.08 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 13.00 15.04.09 29.04.09, 13.10.10 1.0 19.1 94.51 94.50 97.00 76.53 6.86 0.06 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 14.00 14.07.09 26.01.10, 12.07.11  10.0 28.2 99.01/ 15.01 170 82.51 90.00 15.14 7.05 0.71 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00 02.04.09 01.04.10 12.6 TOproens
LleHTp-unB1 1500 R 16.00 12.05.09  10.06.09, 11.11.09 3.0 79 97.86/ -0.69 50 032 97.86 98.78 16.24 8.20 0.19 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 5.2 99.71]  0.01 80 000 99.63 99.71 14.97 6.94 0.37 B//B+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 29.8 95.00 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  22.07.09 20.01.10 10.2 99.00 B CTPOUTENLCTBO
YensGapr1 600 R 840 14.05.09 13.05.10 14.0 aHepreTuka
Yepkusoso1 2000 R 8.85 02.06.09 05.06.09 31.05.11 3.0 26.8 90.10 800 89.50 94.50 74.72 4.90 0.12 notpe6. ToB.
YTn3 0106 3000 R 9.50 17.06.09 16.06.10 15.1 83.00 3.00 7136 83.00 84.00 28.06 5.71 0.91 /B1/ npoM3BOACTBO
YTn3 0306 8000 R 10.00 28.04.09 27.10.09 21.04.15 7.0 741 86.30 20 400 84.05 86.30 36.13 5.78 0.43 /B1/ NpoM3BOACTBO
LLlaHcKan1 1000 R 16.00 24.06.09 02.07.09  22.06.11 4.0 2715 36.82 21.67 TOproens
JitptOHMoH01 1500 R 11.00 12.05.09 10.11.09 79 TpaHcnopT
JitptOHPPA01 2000 R 14.00 18.06.09  25.06.09 16.12.10 3.0 21.2 0.02 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 4.0 28.0 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 22.05.09 25.11.09  20.05.11 8.0 26.4 100.00 14.90 7.36 0.57 aHepreTuka
OHeprLieHT 3000 R 22.00 09.07.09 08.07.10 15.9 45.50) -43.70 0.01 91.00 143.57 24.24 0.44 aHepreTuka
Q0KO0-02 06 1500 R 18.00 24.07.09 22.01.10 10.3 74.08 49.15 99.00 70.60 12.12 0.47 notpe6. ToB.
ONKONH1 1000 R 16.00 22.04.09 22.04.09 28.04.10 1.0 135 96.85 95.00 63.26 4.12 0.06 (buHaHCbI
tOHuacTpym2 1500 R 14.00 18.04.09  23.04.09, 19.04.10 1.0 13.2 98.35 97.00 99.50 32.21 7.14 0.07 GaHku
FOHUMMnK 01 2000 R 9.75 08.09.09  10.09.09/ 06.09.11 6.0 30.0 70.00/  1.00 4158 69.00 72.00 130.77 6.95 0.21 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09  22.06.11 3.0 2715 42.00  2.90 9577 40.00 42.00 15.55 npou3BOACTBO
OTK-03 06. 3500 R 8.50 10.04.09 10.10.09 6.8 94.60/  0.05 3360 94.50 94.98 19.44 4.50 0.45 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 8.8 96.15/  0.22 30 000 95.83 96.15 20.07 2.59 0.38 /B1/B Tenekom
OTK-05 06. 2000 R 755 03.06.09 04.06.10, 30.05.12 15.0 38.9 86.11)  0.36 86.30 87.00 2217 4.37 0.94 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 16.06.09  18.12.09 14.12.10 9.0 21.2 TpaHcnopT

AkyTcKaH02 1200 R 17.00  10.09.09  23.03.09, 08.03.12 0.0 36.2 97.55 97.50 100.00 ' 609.24 8.69 0.00 BB/ aHepreTuka
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BalukopT506 1000 R 8.02 06.05.09 04.11.09 7.7 96.99 97.17 97.80 13.54 412 0.54 [Ba1/BB+ MyHULMNanbHbIi
BaLukopT606 1500 R 8.02 02.06.09 30.11.10 20.7 84.00 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 10.00  18.06.09 17.06.10 15.2 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 8.15  19.05.09 15.05.12 384 81.51 9241 81.50 90.00 20.64 4.99 143 BB//BB- MyHULMNanbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 3.0 99.48 98.51 101.00 14.46 6.05 0.22 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 21.7 80.30 66.00 84.95 23.45 6.36 1.55 MyHULMNanbHbIA
V1BO6n34-1 1000 R 9.00 12.05.09 09.11.10 20.0 99.04 93.00 9.93 2.27 0.88 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 18.06.09 17.12.09 9.1 98.22 96.50 97.50 12.29 2.03 0.44 1B+ MyHULMNAnbHbIA
VpkO6n31-3 3000 R 725 25.03.09 241110 20.5 98.61 8.87 240 0.76 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 7.50  20.05.09 26.05.10 144 97.81 92.11 93.60 11.24 2.50 0.58 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.06.09 26.10.11 31.7 98.47 85.00 95.00 9.43 2.78 122 1B+ MyHULMNAnbHbIA
VpkO6n31-6 3800 R 920 15.04.09 22.11.12 448 100.31 925 000 85.00 9.26 3.59 1.56 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 29.8 96.23 78.00 80.74 11.14 2.20 1.52 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 9.15  19.05.09 29.11.12 45.0 68.75 1.75 100 56.01 68.75 24.42 3.32 2.25 BB-// MyHULMNANbHbIV
KanyxO6n-4 1500 R 10.31  01.04.09 26.06.13 52.0 100.00 10.54 2.57 1.60 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.04.09 14.10.10 19.1 95.06 80.00 98.90 15.02 6.03 1.23 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.09 221113 57.0 96.97 65.01 87.50 9.55 4.60 3.17 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 81.7 55.00 300 56.00 72.00 21.40 7.29 3.69 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 3.0 45.5 98.35| -0.15 10 98.50 15.20 4.00 0.22 BB//BB MyHULMNanbHbI
leHO6n-206 800 R 14.01  10.06.09 08.12.10 21.0 89.68 70.50 22.57 7.79 124 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 12.06.09 05.12.14 69.6 78.58 76.51 89.50 19.04 7.77 3.29 BB//BB MyHULMNanbHbIA
TuneuxO6n5 500 R 710 16.07.09 15.07.10 16.1 92.22 14.18 3.84 1.1 BB/ MyHULMNanbHbIA
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 21.6 93.35 92.00 98.30 14.87 5.34 142 BBB/Baal/BBB | MyHMUMNanbHbIR
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 65.0 81.51 11.51 69.85 71.99 12.94 4.87 379 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 16.6 93.48 91.50 100.00 13.81 4.24 115  BBB/Baal/BBB | MyHMUMNanbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 76.3 70.00 300 000 67.70 70.80 15.80 5.70 403 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 39.9 78.71 0.01 314 563 78.71 78.75 17.37 5.07 242  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop47-06 5000 R 8.00 28.04.09 28.04.09 1.3 99.95 0.05 39 340 99.90 99.94 8.69 1.97 0.10  BBB/Baal/BBB | MyHuLMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 100.3 59.52 0.02 140 000 59.01 65.00 17.49 6.70 456 BBB/Baa1/BBB | MyHuLMnanbHbIi
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 33.5 82.07 217 606 82.06 82.07 17.00 4.86 209 BBB/Baal/BBB | MyHuLMnanbHblit
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 12.0 95.55 0.16 180 000 95.50 95.55 15.78 2.64 0.82 BBB/Baal/BBB | MyHuLMnanbHblit
Moc.o6n.48 9600 R 11.00 21.04.09 21.04.09 11 99.00 0.33 49075 98.90 99.00 2421 2.77 0.07 /B3/SD MyHULMNanbHbIA
Moc.o6n.58 12000 R 10.00  31.03.09 30.03.10 125 87.35 0.35 52 446 87.05 87.35 26.14 571 0.76 /B3/SD MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 21.04.09 19.04.11 254 71.20 1000 7.1 73.99 30.14 6.30 1.40 /B3/SD MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.00 22.04.09 16.04.14 61.8 51.20/ -0.30 146 717 50.00 52.00 27.39 7.79 2.87 /B3/SD MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 51.5 63.60/ -1.29 174182 63.00 63.99 32.37 7.06 1.59 /B3/SD MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 36.4 99.97 100.00 100.10 18.87 8.43 1.52 /B3/SD MyHULMNAnbHbIA
HuxropO6n3 2000 R 820 23.04.09 20.10.11 31.5 90.00 83.50 94.00 15.66 4.54 1.29 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 446 85.30/ -0.20 83.00 87.00 17.61 4.94 1.57 BB/Ba2/ MyHULMNanbHbIA
Hoscub 306 1000 R 12.00 14.07.09 14.07.09 39 99.88 99.02 99.85 12.63 6.02 0.28 1/BB- MyHULMNanbHbI
Hoscn60-14 2000 R 814 27.03.09 24.12.10 215 BB-// MyHULMNanbHbIi
003 25057 40817 R 740 22.04.09 20.01.10 10.2 98.00 1130 964 98.00 98.20 10.28 1.88 0.74 ' BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.04.09 19.01.11 224 92.00 0.25 1577 024 92.00 92.10 11.42 1.65 1.55  BBB+/Baa2/BBB | roc. Gymaru

003 25060 41000 R 580 29.04.09 29.04.09 14 99.80 0.02 34102 99.80 99.80 7.79 145 0.10 BBB+/Baa2/BBB | roc. bymaru

003 25061 42513 R 580 06.05.09 05.05.10 13.7 95.47 0.27 1472 829 95.50 96.08 10.48 1.52 0.99 BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 11.90 22.04.09 18.01.12 34.5 99.00 96.65 105.53 12.90 3.00 2.13| BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 441 79.39 459 278 81.10 83.05 13.52 7.56 2.86 | BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  15.04.09 11.07.12 40.3 80.09 198 233 83.28 85.05 14.38 1.90 2.58 | BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 413 91.80 419 568 90.50 95.00 12.24 4.89 2.12| BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 16.1 99.90 0.10 124 000 99.35 99.90 10.35 4.99 0.71 BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 115.0 86.82 38 500 82.00 88.00 11.75 517 312 BBB+/Baa2/BBB | roc. bymaru

003 46017 80000 R 8.00 13.05.09 03.08.16 89.8 77.49 79911 70.50 89.00 12.32 2.58 460 BBB+/Baa2/BBB | roc. bymaru

003 46018 128934 R 8.50 10.06.09 241121 154.4 70.60/ -2.40 2582 678 71.00 74.00 12.73 3.00 6.10 BBB+/Baa2/BBB | roc. bymaru

003 46019 26000 R 01.04.09 20.03.19 1218 55.04 45,00 55.00 10.02 6.43 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 327.3 57.43| -2.57 5774 451 56.00 70.00 12.81 5.99 7.70  BBB+/Baa2/BBB | roc. bymaru

003 46021 9279 R 750 19.08.09 08.08.18 114.3 65.69 46 000 65.10 97.90 13.10 5.69 550 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.05.09 26.11.10 20.6 95.40 88.00 14.63 5.09 0.96 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 18.0 96.16 80.00 9.99 1.77 1.29 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 14.05.09 11.08.11 29.2 80.00 1000 79.01 85.00 19.32 2.37 1.82 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 4 5000 R 6.98  25.03.09 20.06.12 396 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.30 26.03.09 19.12.13 57.9 80.20 0.20 209 660 78.50 81.00 20.68 2.89 1.82 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 16.04.09 11.04.13 49.5 83.48 70.01 77.00 15.65 2.37 2.28 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 26.6 88.60 85.00 90.75 18.49 248 121 BB//BB- MyHULMNanbHbIA
TeepO6n 06 1900 R 740 13.05.09 14.11.09 8.0 B+// MyHULMNanbHbIi
Tomek 1 500 R 9.00 21.05.09 20.05.10 142 89.30 85.00 95.00 28.20 251 0.52 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00  09.05.09 09.11.09 7.8 93.01 91.00 93.25 18.74 3.20 0.53 11B- MyHULananbHbIi
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 33.7 86.00 0.61 1700 85.42 86.00 17.37 4.06 1.36 1/B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 456 98.56/ -0.04 98.40 98.69 7.97 4.05 247 11B- MyHULananbHbIiA
Tomck.06-7 2500 R 13.75 27.05.09 27.11.13 571 100.02 100.00 100.20 13.81 3.35 1.92 11B- MyHULananbHbIiA
TomckAam 2 500 R 18.00  26.03.09 22.12.11 33.6 MyHULMNanbHbIA
Yamyptus-2 1500 R 840 17.07.09 15.07.12 40.5 62.98 42.50 83.45 27.19 6.61 2.20 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 9.1 89.00 30 88.50 94.00 26.90 4.7 0.57 1B+ MyHULMNanbHbIA
Xabaposckb 1000 R 7.00 24.05.09 24.11.09 8.3 99.43 99.99 8.00 3.49 0.62 MyHULMNanbHbIA
Yysawms-04 750 R 12.33 1 27.03.09 27.03.09 0.3 99.95 14.76 6.18 0.02 /Ba2/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 05.06.09 05.06.11 26.9 81.00 108 600 79.01 86.00 19.57 4.86 1.68 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 7.74  21.04.09 17.04.12 37.5 72.00 2.00 1 72.00 74.00 21.31 2.68 2.20 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 51.3 69.90 1.90 2164 62.11 69.90 22.93 3.44 2.46 /Ba2/ MyHULMNanbHbIA
SAkyT-06 06 2000 R 10.00  14.05.09 13.05.10 14.0 96.51] -0.49 92.00 15.76 2.58 0.63 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.04.09 17.04.14 61.8 72.50 331912 65.01 81.90 19.31 2.68 2.56 BB//BB- MyHULMNanbHbIA
ApO6n-04 1000 R 10.00  26.05.09 26.05.09 2.3 99.55 751 99.56 99.95 12.70 5.04 0.16 BB-// MyHULMNanbHbIA
ApO6n-06 2000 R 750 21.04.09 19.04.11 254 83.10 900 82.51 89.85 20.72 4.50 1.20 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 750 31.03.09 30.03.10 12.5 93.00 135 844 93.00 94.90 16.01 2.01 0.78 BB-// MyHULMNanbHbI
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Absolut Bank-09 200 § 875 07.04.09 07.04.0¢ 06  98.00 0.0 53.31 446 0.04 A-/Baa3/ GaHkmn
Absolut Bank-10 175§ 913/ 30.03.09 30.03.1C 125 9268 -1.39 17.15 492/ 0.89 A-/Baa3/ GaHKu

Ak bars-10 250 § 825 28.06.09 155 87.60,  0.00 19.67 471 1.10 BB/Ba2/ GaHkun

Ak bars-11 300 § 925/ 20.06.09 274 64.00 33.10 723 169 BB/Ba2/ GaHkun
Alfa-Bank-09 400 $ 7.88) 10.04.09 6.8  99.30 -0.06 9.17 39 052 BB/Baa2/BB- | [GaHku
Alfa-Bank-12 500 § 820 25.06.09 398/ 7235 107 20.13 567 254 BB/Baa2/BB- | [GaHku
Alfa-Bank-13 400 $ 925 24.06.09 24.06.11 280 51.9| 7925 161 21.23 584 1.3 BB/Baa2/BB- | [GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.12.10 210 819 5467 51.16 789 123 BB/Baa2/BB- | [GaHku
Alfa-Bank-17 300 § 864 220809 220212 360, 966 5234 36.42 825 2.1 BB/Baa2/BB- | [GaHku
Alrosa-14 500 § 8.88 17.05.09 69.0/ 6895 -0.05 17.78 644  3.80 /Ba2/BB Chlpbe
Bank St-Petersburg-09 125§ 950 25.05.09 84 9419 18.88 504  0.60 B+/Ba3/ GaHKu
BinBank-09 200 § 950 18.05.09 20 80.00 203.94 594 0.8 B-IIB GaHkun
BoM-09 RUB 5000 R 7.25  25.05.09 25.11.0¢ 84  81.00 41.88 447/ 055 BBB/Baat/ GaHku
BoM-09 usd 250 § 8.00| 28.03.0¢ 28.09.0¢ 6.4 1002 0.8 7.59 399 049 BBB/Baat/ GaHKun
BoM-10 300 § 738  26.05.09 26.11.1C 206 9818 083 8.55 376 152 BBB/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 238 81.00 17.90 772 174 BBB/Baat/ GaHku
BoM-13 500 § 734 13.05.09 13.05.12 505/ 66.15 -0.44 19.62 554 3.8 BBB/Baa1/ GaHKun
BoM-15 300 § 750/ 250509 251110 251118 210 814 5425 158 51.09 6.91 1.21 BBB/Baat/ GaHku
BoM-17 400 $ 6.81 10.05.09 10.05.17 991 4349 196 22.02 782 452 BBB/Baa1/ GaHkun
Business Alliance-12 8323R 8.88  25.04.09 25.04.12 37.8 66.00 1.00 48.93 3.36 0.84 (bvHaHCbI
Centr-Invest-09 CLN 175§ 9.00/ 03.04.09 03.04.0¢ 0.5 B1/ GaHkun
Credit Europe Bank-10 250 § 750/ 13.04.09 13.04.1C 13.0 9252 -0.06 15.35 405 0.94 /Bat/ GaHkun
DON-Stroy-10 CLN 150 § 10.00  01.05.09 01.11.1C 19.7 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.09 05.04.1C 127, 49.76 95.36 9.55 0.63 MaLLUHOCTP.
Eurochem12 300 § 7.88) 21.03.09 21.09.12 427 6384 2361 6.17 254 BB-//BB- Xumus
Evraz-09 300 § 10.88  03.08.09 03.08.0¢ 46 10142  0.02 6.90 536  0.36 [Ba2/BB- meTannyprs
Evraz-13 1050 § 8.88 24.04.09 24.04.12 499 6167 079 24.09 720 2.82 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.05.09 10.11.18 80.9 61.21 0.17 18.67 674 418 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.04.09 24.04.1€ 110.8 51.80 1.4 21.94 917 4.28 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.05.09 12.05.12 505/ 32.50 49.79 1558 2.12 [Caa1/CCC+ cblipbe
Gazbank-10 CLN 100 § 975 15.05.09 17.05.1C 14.1 B2/ GaHkun
Gazprom-09 700 § 10.50  21.04.09 21.10.0¢ 72 10271 022 5.74 511 055 IA3/BBB Cblpbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 186 100.14  0.20 7.51 779 140  BBB-/A3/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.09 20.2 BBB/A3/BBB Cbipbe
Gazprom-12 1000 € 456, 09.12.09 454 81300 0.10 10.64 561 326 BB+/A3/BBB Cblipbe
Gazprom-12 JPY 30000 Y 289 15.05.09 44.6 BBB/A3/BBB Cbipbe
Gazprom-13 1750 § 9.63 01.09.09 48.1 9310  0.20 11.86 517 3.15 /A3/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 562 7519  0.64 13.76 875 368 BBB/A3/BBB Cblpbe
Gazprom-13-2 12228 451 22.07.09 529/ 9960 -0.29 461 226 3.88 BBB/A3/BBB Cbipbe
Gazprom-13-5 400 § 734 11.04.09 495 8567 035 11.89 429 322 BBB/A3/BBB Cblpbe
Gazprom-13-6 500 $ 751 31.07.09 532 85.80  0.63 11.75 4.38 3.50 BBB/A3/BBB Cbipbe
Gazprom-14 780 € 503  25.02.1C 60.1 7225  1.09 1258 6.96  4.12 BBB/A3/BBB cbipbe
Gazprom-14-2 700 € 536  31.10.09 31.10.14 684 7040 087 1271 762 445 BBB/A3/BBB chblipbe
Gazprom-15 1000 € 588  01.06.09 01.06.1¢ 755 7016  2.46 12.80 837 458 IA3/BBB Cblipbe
Gazprom-16 1350 § 621/ 22.05.09 22.11.1€ 935 69.84 005 1241 445 538  BBB-/A3/BBB | (cbipbe
Gazprom-17 500 € 514 22.03.09 22.03.17 975 5959  0.93 13.33 862 547  BBB-/A3/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 105.0,  59.61  1.03 13.25 913 598 BBB/A3/BBB Cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 1084 63.77, 196 13.50 1036,  6.00 BBB/A3/BBB Cblpbe
Gazprom-18-2 1100 § 815 11.04.09 11.04.1€ 1103 7714 -0.60 12.42 528 557 BBB/A3/BBB Cblpbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 1324 86.04 -043 12.12 418 285 BBB//BBB+ Cblipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 157.9 6175  -0.09 12.56 527 724  BBB-/A3/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.09 28.04.34 3057 8554  0.33 10.23 504 885 /A3/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3459 6066  0.03 12.29 6.01 820 BBB/A3/BBB Cblpbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 174 92.00 12.95 355 127 /Baa2/BBB- GaHkun
Gazprombank-10 RUB 10000 R 7.25  22.08.09 22.02.1C 11.3|  93.00 15.65 390 084 /Baa2/BBB- GaHkun
Gazprombank-10-2 700 § 365 06.04.09 06.04.1C 128 9113 13.09 097 096 /Baa2/BBB- GaHKm
Gazprombank-11 300 § 797 15.06.09 15.06.11 273 8990 028 13.32 4431 191 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.06.09 28.06.12 521 7465 033 16.40 531 326 /Baa2/BBB- GaHkun
Gazprombank-15 1000 § 6.50 23.03.09 23.09.1¢ 793| 6746 14.36 482 456 /Baa2/BBB- GaHKu
Gazstream-13 647§ 563 22.07.09 22.07.18 529/ 9190 -0.63 7.86 306 371 BBB/A3/BBB Chlpbe
HCFB-10 200 § 950/ 11.04.09 11.04.1C 129 80.50, 6.00 32.65 590 0.4 /Ba3/B+ GaHkun
HCFB-11 500 § 1100  20.06.09 20.12.09 20.06.11| 9.0/ 274 8075 0.28 4341 681 059 /Ba3/B+ GaHKm
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.08.11| 110/ 292 7562 0.12 48.29 777 070 /Ba3/B+ GaHku
11B-09 100 § 950/ 31.07.09 31.07.0¢ 45 5990 216.27 793 018 B/B1/BB- GaHkun
11B-10 150 § 950 12.08.09 12.02.1C 11.0 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.09 06.07.1C 15.8 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.05.09  20.05.09  20.11.1C 20 204 ToproBns
Income-Lada-11 CLN 388 16.00 23.03.09 23.12.09  20.06.11 9.0/ 274 Toprons
Irkut-09 CLN 125§ 825 10.04.09 10.04.0¢ 07 9819 0.2 41.93 420/ 0.05 [Ba2/ MaLMHOCTP.
KuzbasRazrezugol-10 200 § 9.00/ 12.07.09 12.07.1C 16.0 58.68 57.96 767 0.95 B3/ meTannyprus
KZOSRU-11 200 § 925 30.04.09 30.10.11 31.8| 47.00 46.11 984 171 1B- XuMms
LenSpetsSMU-12 CLN 100 § 975/ 26.04.09 260409 260412 1.0 378  89.50 151.94 545  0.06 1B CTPOUTENLCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 42 B/B2/ GaHku
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 116 60.90 74.24 821 067 B/B2/ GaHkun
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 1001 7565 -1.38 10.92 420/ 577 BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66 07.06.09 07.06.22 160.9 7329  0.69 10.42 454 760 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 34 9805 -0.02 16.10 449, 0.26 B+/B1/ GaHKun
MBRD-16 60 § 888/ 10.09.09 10.03.11 10.03.1€ 240 849  37.50 73.67 1183 1.28 B+/B1/ GaHku
MDM-10 425 § 777 25.07.09 25.01.1C 104 97.11]  -0.37 11.40 400 0.79 BB/Ba1/BB GaHkun
MDM-11 200 § 975/ 21.07.09 21.07.11 285 6962  1.00 28.34 700 181 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 89 10049  0.04 721 398 068 BB+/Ba2/ Tenexom

MKB-09 100 § 10.25  21.04.09 21.10.0¢ 72 7997 54.16 6.41 0.44 B/B1/ GaHku
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Pb1HOK eBpoOGnMraumin

EBPOOBNUrALIUK

Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 9.2 B-/B1/ GaHku
Mirax-10 100 $ 13.50  28.05.09 28.05.1C 14.5 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/ 20.03.09 20.03.09 20.03.11 0.0 244  45.00 10.50 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.09 12.10.11 31.2 95.65  0.56 8.21 6.74 229 BBB+/Baal/BBB+ | MyHMUMNAmbHbIA
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 924 66.69 0.24 11.64 759 5.69 BBB+/Baal/BBB+ | MyHMUMNAMbHbIA
MTS-10 400 $ 838  14.04.09 14.10.1C 19.1 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 348  87.73 0.78 13.29 456 240 /Ba2/BB- Tenexom
NKNH-15 200 § 850 220609 221210 221215 210  823| 57.98 45.68 733 130 B+/B1/ Xumus
NMTP-12 300 § 7.00 17.05.09 17.05.12 385 7378 1.28 18.27 474 252 [Ba1/BB+ cepBuC
NOMOS-09 150 § 825 12.05.09 12.05.0¢ 18 99.03 14.96 417, 0.4 B+/Ba3/ GaHkun
NOMOS-10 200 § 819  02.08.09 02.02.1C 10.7) 9558 13.72 428/ 080 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 975 20.04.09 20.10.11 20.10.1€ 320  924| 5223 41.55 933 173 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.03.09 30.09.0¢ 6.5  99.88| 0.08 7.36 357 050 BBB-/Baa2/ Cblpbe
Nutritek-0¢ 50 § 9.00  17.04.0¢ 17.04.0¢ 1.0 1ISD notpeG. Tos
OAK-10 200 § 10.00)  24.06.09 08.07.1C 159 7250  1.00 71.56 6.90  0.88 MatuuHocTp.
Petrocom-09-1 225§ 800  27.03.09 27.03.0¢ 0.3 99.50 31.70 402/ 0.02 /Ba3/B GaHkun
Petrocom-09-2 425 § 875  17.06.09 17.12.0¢ 9.1 9844/ 027 10.94 444 069 /Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.07.09 09.07.1C 15.9 57.50 61.47 8.48 0.92 Bl (bvHaHCbI
ProbusinessBank-10-2 80 § 1250/ 18.08.09 18.08.09 18.08.4C 50 172/  90.00 40.92 6.94 034 B-// (UHaHCbI
Prodimex-11 CLN 100 § 10.25  03.04.09 29.09.11 30.8 Toprons
Promsvyazbank-10 200 $ 850  04.10.09 04.10.1C 188/  86.50 18.44 983 133 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 8.75  20.04.09 20.10.11 315 7753 0.88 20.33 564 203 B+/Ba2/BB- GaHkmn
Promsvyazbank-12-2 200 $ 963  23.05.09 23.05.12 38.7 5750 31.79 837 220 B+/Ba2/BB- GaHKu
Promsvyazbank-13 150 § 1075 15.07.09 150711 150715 280 526 7951  2.01 22.52 6.76  1.84 B+/Ba2/BB- GaHkun
Promsvyazbank-18 100 § 12.50  31.07.09 31.01.1¢ 108.0 B+/Ba2/BB- GaHku
Raspadskaya-12 300 $ 750 22.05.09 22.05.12 38.7 59.75 146 27.20 6.28 2.36 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 9.50  07.06.09 07.06.0¢ 2.7 licce Tenexom
Renaissance-09 250 § 875 17.05.09 17.11.0¢ 8.1 BB-/Ba3/BB- GaHku
Renaissance-09 RUB 1000 R 1450, 11.04.09 11.10.0¢ 6.9 BB-/Ba3/BB- GaHKu
Renaissance-09-2 10$ 12.00  18.06.09 18.06.0¢ 3.0 BB-/Ba3/BB- GaHku
Renaissance-09-3 10§ 12.00  27.06.09 27.06.0¢ 3.3 BB-/Ba3/BB- GaHku
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 155 27.50 152.08 1500  0.65 [B2/BB- ToproBns
Rosbank-09 300 § 9.75  24.03.09 24.09.0¢ 6.3 99.75 0.23 10.85 244 025 [Ba2/ GaHku
Rosbank-09 RUB 7000 R 8.00  30.03.09 30.09.0¢ 6.5  94.00 20.48 426 046 A-/Baa3/BB+ | GaHku
Rosbank-12 130§ 9.00  01.07.09 01.07.12 40.0/  70.00 2235 643 248 A-/Baa3/BB+ | [GaHku
RosEvroBank-09 80 § 9.00  19.05.09 19.05.0¢ 20 9850 18.26 457/ 015 B1/ GaHku
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 207| 9869 0.15 7.70 348 154 BBB+/Baat/ GaHkm
Rosselkhozbank-10 CHF 375C 358  29.03.09 29.03.1C 125/ 89.00 15.42 403 092 BBB+/Baat/ GaHKu
Rosselkhozbank-12 CHF 150 C 6.26  30.04.09 30.04.12 379 7295 -0.05 17.63 859 247 BBB+/Baat/ GaHkm
Rosselkhozbank-13 700 § 718  16.05.09 16.05.1% 50.6.  77.70, 0.09 14.49 462) 325 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 58.7 7374 051 14.95 483 3.69 BBB+/Baa1/ GaHku
Rosselkhozbank-1¢ 500 § 6.97  21.030¢ 21.09.11 21.09.1€ 310  914| 5932 0.0 31.69 588  1.86 BBB+/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30  15.05.09 15.05.17 99.3 6546/ 0.56 13.38 481 548 BBB+/Baat/ GaHkmn
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ 119 68.05 1.31 14.04 570 556 BBB+/Baat/ GaHKun
RTM-09 CLN 55 § 15.00)  16.05.09 16.11.0¢ 8.1 ToproBns
RTM-11 CLN 125§ 12.00)  04.06.09 04.03.11 238 ToproBns
Russia-10 2966 $ 825  31.03.09 31.03.1C 126 10240 -0.14 3.60 403/ 050 BBB+Baal/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 113.8| 12823 090 115.00 6.86 429/ 6.18 BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2346 13220 3.29 9.16 482| 829 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 750 31.03.09 31.03.3C 2561 9427 211 93.70 8.54 398 533 BBB+/Baal/BBB | roc. bymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 6.0  85.00/ 0.50 4221 803 041 BB-/Ba2/BB- GaHkun
RusStandard-10 500 § 7.50  07.04.09 07.10.1C 189 BB-/Ba2/B+ GaHkmn
RusStandard-10-2 400 $ 849 29.06.09 29.06.1C 156/  56.50 62.63 751 091 BB-/Ba2/BB- GaHkun
RusStandard-11 350 § 863  05.05.09 05.05.11 259| 4250 0.00 59.68 1045 1.37 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1E| 21.0  821| 2455 -0.05 122.48 18.08)  0.89 /Ba3/B GaHkmn
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 938 26.00 142 44.94 1875 248 BB-/Ba2/BB- GaHkun
Sberbank-11 750 § 593  14.05.09 14.11.11 323 9325 1.02 8.84 318 233 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.05.09 15.05.1% 50.6) 92.97| 155 8.52 348 346 BBB+/A3/ GaHkun
Sberbank-13-2 500 § 647  02.07.09 02.07.12 522 88.25 -0.63 9.89 366  3.54 BBB+/A3/ GaHKm
Sberbank-15 1000 § 623 11.08.09 11.02.10 11.0215 110  71.8| 68.05 055 56.33 458 068 BBB+/A3/ GaHkm
Severstal-13 1250 § 9.75  29.07.09 29.07.12 531 62.80 1.69 23.93 776 3.01 /Ba2/BB Cbipbe
Severstal-14 375§ 9.25  19.04.09 19.04.14 619  59.23) 0.82 23.35 781 324 /Ba2/BB Cblipbe
SeverstalTrans-10 CLN 175 § 850 220609 2206.09 22.06.1C 3.0 15.3 7363 051 171.68 5.77 0.14 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770 240409 241009 240411 70/ 255 B+// Tenexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 776 55.00/ -42.96 20.73 700 414 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 227 8872 072 16.12 500  1.60 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 111 72.50 50.66 647 070 B2/B GaHku
Sunway-09 CLN 50 § 1013 23.05.09 23.05.0¢ 22 11B- Toprons
Tatfondbank-10 08 975 26.04.09 26.04.1C 134 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75/ 03.07.09 03.07.1C 15.7 Toprons
TMK-09 300 § 850  29.03.09 29.09.0¢ 6.5  96.05 0.52 16.60 4420 047 [B1/BB- npOK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 287/ 6518 0.39 32.09 767 178 /B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 284 9020, 1.20 11.80 381 204 /Baa2/BB+ Cblpbe
TNK-12 500 § 6.13 20.03.09 20.09.12 427 8279 096 12.32 370 288 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 485 8264 1.80 13.25 454 324 BBB-/Ba2/BB+ | [cbipbe
TNK-16 1000 § 7.50  18.07.09 18.07.1€ 89.3 7078 375 14.00 530 4.98 /Baa2/BB+ Cblpbe
TNK-17 800 § 6.63  20.03.09 20.03.17 974 6489 225 14.08 511 521 /Baa2/BB+ Cblpbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 1094| 69.29 337 13.98 568 565 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 § 9.25  08.06.09 08.12.1C 21.0 Ternexom
TransCapitalBank-10 175§ 9.13  10.05.09 10.05.1C 139 5550  1.00 72.67 822 077 B2/ GaHKu

TransCapitalBank-17 100 § 10.51  18.07.09 18.07.17 1014 3057 214 40.09 17200 282 B2/ GaHku
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TransCreditBank-10 4008 700 160509 16.05.1 141 o4t 241 370 104 Ba3BB  |[Gaw
TransCreditBank-11 350 § 9.0( 23.06.09 25.06.1 27. 89.62 14.49 5.0ﬂ 1.91 /Ba3/BB GaHkn
Transneft-12 500 $ 6.1 27.06.09 27.06.12 39. 88.17 10.46 3.4 2.80 IA2/BBB+ bIpbe
Transneft-12-2 700 € 5.3 27.06.09 27.06.12 39. 86.19 10.46 312 284 /A2/BBB+ bpbe
Transneft-13 600 § 7.7 07.08.09 07.08.12 534| 86.66 11.67 444 351 IA2/BBB+ bIpbe
Transneft-14 1300 § 5.6 05.09.09 05.03.14 604 78.34 11.52 3.62 4.03 IA2/BBB+ bIpbe
Transneft-18 1050 § 870  07.08.09 07.08.1€ 1143 85.13 11.31 511 59 IA2/BBB+ bipbe
Trust-09 150 § 925 05.04.09 05.10.0¢ 6.7 B-/B2/ Gankn
Trust-10 200 $ 9.3 29.05.09 29.05.1 14. B-/B2/ GaHkn
Trust-12 CLN 208 11.5 06.09.09 06.09.12 42. B-/B2/ GaHkn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 1. 80.00 39.16 570/ 06 B1/ Ganku
URSA-09 3518 9.00 12.05.09 12.05.0¢ 1. 97.25 28.93 463 04 B+/Ba3/ Garkn
URSA-10 EUR 400 € 700/ 21.05.09 21.05.1 18.53 796 1.01 B+/Ba3/ Gank
URSA-11-1 130§ 30.06.0¢ 30.12.1 31.83 9.2 19 B+/Ba3/ Garkn
URSA-11-2 300 € 16.11.09 16.11.1 18A59| 101 6]| 220 B+/Ba3/ GaHkn
UTK-13 CLN 3500 R 9.00 04.06.09 0406.09 040613 30  51. 80.00 151.43 5.6 0.12 B1/B Ternexkom
Vimpelcom-09 450 § 10.00,  16.06.09 16.06.0¢ 30 10047 -0.05 7.88 4.9 0.23 [Ba2/BB+ Ternexkom
Vimpelcom-10 300 § 8.0( 11.08.09 11.02.1 11. 96.45  0.33 12.29 4;%‘ 0.82 /Ba2/ Tenekom
Vimp 11 300 § 8.3 22.04.09 221041 31. 8480 0.3 15.73 4. 2.1 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 8.3 30.04.09 30.04.12 50.1|  69.43 19.51 6.0 2.93 /Ba2/BB+ Tenekom
\fmpeloom -16 600 $ 8.2 23.05.09 23.05.1€ 87. 5991 085 18.57 6.83‘ 4.3 [Ba2/BB+ Tenekom
Vimp 18 1000 § 9.1 30.04.09 30.04.1¢ 111 59.43 18.49 7.6¢ 474 /Ba2/BB+ Tenexkom
Vostok Express Bank-09 RUB 5400 R Q.Bﬂ 03.07.09 03.07.0¢ 3. B3/ GaHku
Vostok Express Bank-17 439 11.0 27.06.09 27.06.17 100. J‘ B3/ GaHku
VTB 24-09 500 § 3.82| 07.06.09 07.12.0¢ 8. 97.05 8.17 0.9¢ 0.68  BBB+/A2/BBB+ | 6ankn
VTB N-W-15 400 $ 620 29.03.09 29.09.1¢ 79. 5482 0.0 18.35 566 4.3 BBB+/Baa2/ GaHkn
VTB-09 RUB 10000 R 7.00| 13.04.09 13.04.0¢ 0. 99.62 12.63 351 0.03‘ BBB+/A2/BBB+ | BaHkn
VTB-09-3 800 $ 480  02.05.09 02.11.0¢ 7. 97.36  0.25 9.33 123 0.5 BBB+/A2/BBB+ | baHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1 12, 9454 031 12.16 670 0.9 BBB+/A2/BBB+ | baHku
VTB-11 450 § 750 12.04.09 12.10.1 313 9157 0.1 11.38 4.10 2.13 BBB+/A2/BBB+ | GaHku
VTB-11-2 1000 € 8.25  30.06.09 30.06.1 27. 9043 084 12.92 9.12 1.9: BBB+/A2/BBB+ | baHku
VTB-12 1200 § 6.61  30.04.09 30.10.12 44, 7818 025 14.58 423 291| BBB+/A2/BBB+ | GaHku
VTB-12-2 RUB 30000 R 12.0 28.05.09 28.11.12 45, 99.78 12.06 6.01 281 BBB+/A2/BBB+ |6aHkn
VTB-15 750 § 6.3 04.08.09 040210 0402185 110 71 60.05 -0.17 79.62 6.51 0.61  BBB+/A2/BBB+ | 6ankn
VTB-16 500 € 4.2! 15.02.10 15.02.1€ 84.1 86.75  0.83 6.60 4.90 5.84| BBB+/A2/BBB+ | GaHku
VTB-18 2000 $ 6.8 28.05.09 280513 29.05.1¢ 51.0 111 7377 177 15.63 466 3.2 BBB+/A2/BBB+ | baHku
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.35 16.0 320 6240/ 051 49.07 5.01 0.93 BBB+/A2/BBB+ | GaHkn
Zenit-09 200§ 8.7 27.04.09 27.10.0¢ 74 9858 0.01 11.21 444 05 B/Ba3/ GaHkn




Fixed Income Daily a“hvpmcws | KanuTAR

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 ToproBnun
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

Busnec-6A0K Mo pEIHKaM AOATOBOTO KAITUTAAQ

ConpoBoxaeHue NPOEKTOB

ApTemuii Camoinos, BuLie-Npe3unaeHT, samojlovaa@uralsib.ru BukTop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
lMo3enb TUMOLLKUHA, HauYanbHWK oTAena, tim_gg@uralsib.ru Kcenms XapuTorosa, ananuTyk, kharitonovko@uralsib.ru
Hatanbs NpuweHkoBa, Bed. cneumanucT, grischenkovane@uralsib.ru Anekceli HekylumH, aHanuTuk, chekushinay@uralsib.ru

[anuna MNygeima, rn. cneumanucT, gud_gi@uralsib.ru
AnHa Komoga, rn. cneunanuct, komovaav@uralsib.ru

AHaAnTHYECKOE YyIIPaBACHHE

PykoBoauTenb ynpaBneHus
KoHcTaHTuH YepHbiweB, che_kb@uralsib.ru

JonroBble o6A3aTenLCTBa MeTtannyprus/lopHoao6biBaloLasi MPOMbILIIEHHOCTb
Jenvc Mopbigait, poryvajdv@uralsib.ru Mavikn Kagara, kavanaghms@uralsib.ru
Cranucnas BoxeHko, bozhenkosv@uralsib.ru Amutpuir Cmonmk, smolindv@uralsib.ru
Hapexnaa Mbipcukosa, myr_nv@uralsib.ru Hukonan CocHoBckuin, sosnovskyno@uralsib.ru
Crtparerus/lonutuka BaHku
Kpuc Yudep, cweafer@uralsib.ru Jleonnp CrnivnyeHko, slipchenkola@uralsib.ru
Jleonnp Cnunuenko, slipchenkola@uralsib.ru Hatanes Marioposa, mai_ng@uralsib.ru
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