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‘ PYBNEBBIE BbINYCKU CTPATErma

W3m., 6.n. BHeWHUA pbIHOK
YTM, % 3Hay.  3afeHb 3a Mec. YTD
0063 46020 16 . 5 o3 Cnacenme CIT Group B ueHTpe BHUMaHUA cmp. 2
FEREE 100 (13) 65 (130) UST 4acTUUYHO OTbIrpany NATHUUYHbLIE NOTEpPMU cmp. 2
LleHtpTen-4 1.7 3 114 (397)
ork-2 145 1 40) (1242) PbiHKM XXAyT BbicTynneHuuna bena BepHaHke cmp. 3
Poccumnckue 6ymarm pacrtyr Bcnep 3a koruposkamm Hedptm cmp. 3
‘ CbIPLEBbBIE PbIHKU y pacry A P P P
Wam., % BHYyTpPEeHHUH pbIHOK
3Hay. 3afJeHb 3a mec. YTD Pv6
nb Npulien B paBHOBecHUe C LileHaMm Ha HedTb cmp. 3
3onoro, $/yHuna 948.7 12 16 7.9 y P P u b p
Urals, $/6app. 654 22 (40) 562 PbIHOK Ha BOJIHEe pocTa cmp. 3
S&P MeTannbl, uHa. 1289.1 0.8 43 37.8
S&P C/x npog., UHa. 553.0 0.8 (6.3) (6.7)

JAEHEXHbIA PbIHOK

DEHEXHbIN PbIHOK

Nam. Omunaerca BpeéMeHHOoe CHMXeHUue JIMKBUMOHOCTM cmp. 4
RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD
PENO B LB 26.5 0.6 143 (4475)
K
opcyeTa 394.4 171 (21.3) (632.5) MAKPO3KOHOMMUKA
[JlenoauTsl B LIB 336.8 (92.6) 494 2002
Uam., 6.n. Maxpoaxouomuqecxaa CTaTUCTUKaA 3a UIOHb: NO-NMpeXXHeMy He-
NDF 1Y, % 12,60 (141) 66 (1590) OAHO3HaYHaA cUutTyauus cmp. 6
MOSPrime ONN, % 6.45 1) (43) (75)
WUsm., %
USDRUB 31.04 (2.3) (0.5) 6.5 KOPMOPATUBHLIE COBbITUSA
I AnteuHasn cetb 36,6 (NR)
W3m., 6.n. HoBble HO,D,pOGHOCTVI pPecTpyKTypusauum cmp. 7
6.n. 3Ha4y.  3aJeHb 3a mec. YTD
Russia 30 - UST 10 406.0 (4) 6 (386)
EMBI + Spread 4143 45 (274) (3102
iTRAXX HY 693.5 - (41.8) (778.3)
UHAUKATUBHLIE CNPEADbI
900 6.n. 6.n. 600
800 400 TOProBbIE UAEU

< B ycnoBusix TekyLlen BOnaTUIIbHOCTM LieH Ha HedTb poccuidckue eBpoobnuraumm

Ka4yeCTBEHHbIX AMUTEHTOB OyAyT AEMOHCTPUPOBAaTL MOBbLILLIEHHYO BONMATUIBHOCTD,
0 B 4YacTtHocTu Russia 30, Gazprombank 15, TransNeft 18, LUKOIL 17, VTB 18 u
2200 MTS 12.

< PybneBble obnuraumm Ka4eCTBEHHbIX SMUTEHTOB, BKMKOYeHHbIe B cnucok PEMO LB, npu-
BreKaTenbHbl A5 NOKYNKM npy cnpegde k ctaekam PEMO 6onee 500 6.n. Cpeamn Takux
obnvraumn — PXXA-16, MINop-50, MINop-58, BTB-Iu3uHr-2, a takcke MTC-4, PycCt-8, JIK
Russia 30 - US 10 (ne. ocb) Ypancu6-2.
Jlykoiin 4 - Gazprom 13 (npas. ocb) o
<4 MeHbLUel BONaTUbHOCTU Ha rnobarnbHbIX pbiHKax OyaoyT noaBepkeHbl eBpooGnmMraumm
HEBbICOKOW Aropauym, TOPryrLMeCcs C LUMPOKM CMPEAOM K CyBEPEHHOMN KpuBoW (Gonee
‘ MHAWKATOPLI AEHEXXHOIO PbIHKA 600 6.1.), B yacTHocTn Raspadskaya 12, Russian Standard Bank 10.
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Crparerunsa

BHEWHMM PbIHOK

CnaceHnue CIT Group B ueHTpe BHUMaHUA

AMEPUKAHCKUIA PbIHOK aKUWUA Hayan HOBYIO HeAEmn C MOBbILEHWUS OCHOBHbIX
MHAEKCOB YyTb 6onee YeM Ha 1%, npy Tom 4TO MHAEekc S&P pgoctur camoro Bbi-
COKOro YpOBHsi ¢ HOSI6ps NpoLunoro roaa. PbIHOK ¢ 60MbWUM ONTUMU3MOM BOC-
NPUHSN MNOATBEPXAEHNE WHGOPMaUMM O TOM, YTO amepukaHckuin GaHk CIT
Group, okasaBLUMIACA Ha rpaHu OaHKPOTCTBA, NPUBIIEYET IKCTPEHHOE (hUHaH-
cvpoBaHue B pa3mepe 3 mnpg gonn. B pesynbtate akuum 6aHka BbIpOCNU Ha
89%.

Kpome Toro, MHBECTOPbLI NOMNOXUTENBHO BCTPETUIM U BYEPALLHIOW amMepuKaH-
CKYI0 MaKpOCTaTUCTUKY: UIOHbCKUIN MHAEKC Onepexaromx 3KOHOMUYECKUX Mo-
kasaTtenen CLUA, oTpaxaloLwmnn oxXmaaHns OTHOCUTENBHO Pa3BUTUS SKOHOMUKU
CTpaHbl B Gnuxanune Tpu-LWecTb MeCSILEB, NMPOAEMOHCTPMPOBAN MOBbILLEHWE
TpeTun mecsiy, noapsg. OgHako CTpykTypa MHAeKca MoKasbiBaeT, YTo Hau-
OonbLUMIA BKNag B €ro noBbllleHne BHEC POCT POHAOBOMO pbiHKa (MHBIMWU CIO-
BaMM, MONYYMIICS 3aMKHYTBIN KPYr).

Ha doHe onTummama Ha MMPOBBLIX pbiHKaX Cbipbe BYepa NpoAosmKano Aopo-
XaTb: KOTUPOBKM hbloYepcoB Ha HedTb Bbipocnu Ha 0,7-1,8%, nogaepxas ak-
LM KOMMNaHWI cbipbeBOro cektopa. [ocne cTonb CTpeMUTENBHOrO pocTa cero-
OHS He WCKIoYeHa KOppeKuMsl Kak Ha pblHKax akuui, Tak U Ha CblpbeBOM
PbIHKE.

UST yacTUYHO OTbIrpanv nNnATHUYHLIE NoTepu

HecmoTpsi Ha pOCT KOTUPOBOK Ha pblHKaX akUui, aMepuKaHCKue KasHadenckue
obnvrauum B4Yepa YacTUYHO KOMMNEHCUPOBANM NSATHUYHOE LIEHOBOE CHUDKEHWE.
[oxoaHOCTb AeCATUMNETHEN HOTbI CHU3MMNAack 3a AeHb Ha 6 6.n. Ao YTM3,59%,
HaKIIOH CyBEPEHHOW KpMBOW yMeHbLUMICS Ha 4 6.n. oo 262 6.n.

CHWXeHN0 JOXOOHOCTEN Ka3Ha4YelCKkMX HOT BO MHOrom crnocobcTBoBanu opu-
E€HTUPbI MO NPOXOASALUM B HAaCTOSILLMIA MOMEHT pa3MeLLeHMAIM KOprnopaTUBHbIX
obnurauuir, B yactHoctu 30-neTHnx 6ymar Citigroup o6bemom 2,5 mnpg gonn.,
KOTOpble NPeAnonoXUTensHO npeanoxart npemuto Ha yposHe 380 6.n. k cyBe-
pPEHHON KpMBOW. BuepallHiol BOCXOAALLYO LIEHOBYIO AMHAMUKY Ka3Ha4encKmX
Oymar MOXHO Takke 0T4acTu CBA3aTb C OTCYTCTBMEM Ha 3TOW Heaene npeasno-
XeHnst UST HOBbIX CEpU, @ TakKe OXUOAHUSAMU CErOAHSILLHErO BblKyna cemu-
1 aecatuneTHux Hot ®PC.

PbiHKM xayT BbiCcTyNNeHua bena bepHaHke

CyliecTBeHHOe BNusHME Ha LeHoByo auHamuky UST MoxeT B Gnvxkaniuve aHu
okasaTb ABYxAHeBHoe BbicTynneHne BeHa BepHaHke nepen KoHrpeccom, B xo-
[le KOTOPOro, OH, KaK OXWAAeTCs, COCPEAOTOYMTCA Ha SKOHOMUYECKUX MPOrHO-
3ax, a Takke AanbHelllei KpeaUTHO-AEHEXHOW NONUTUKE amMepuKaHCKUX Bna-
cTei.

Kak coobuiaet UHTepdake, B ctatbe «CTpaterns Bobixoga PPC» (The Fed's
Exit Strategy), onybnukoaHHow HakaHyHe B Wall Street Journal, BepHaHke nu-
LWIEeT, YTO HbIHELIHSS «CTUMynupytowas» nonutuka ®PC Gynet npoBoauTbes
elule B TeYEHUE «MPOAOIPKUTENbHOIO» nepumoda U MOXeT OblTb OTMEHeHa
«CBOEBPEMEHHO 1 6€e3 OCIOXHEHWIY, KOrAa NepcrnekTuBbl 9KOHOMUKU TOrO Mo-
TpebytoT. B uenom, npeacenatens PPC nonbiTanca paccesaTb onaceHus HBe-

W3meHenue kpuBoii NDF gonn./py6. - LIBOR
YTM, %

. . Jiopaiwa, ner,

1 2 3
npen. AeHb 1 Hegens 1 mecsy

MemouHurku: Bloomberg
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CTOPOB OTHOCUTENBHO BbIxoAa MHMNAUUM B CLUA 13-nod KOHTPOMS, YTO A0MK-
HO OKa3aTb NOAAEPXKY KaK PbIHKY aMepUKaHCKUX KasHadyenckux Gymar, Tak u
amepuKaHcKoi BanioTe.

Poccumnckue 6ymarm pacrtyr Bcrneg 3a KOTUPOB-
Kamu HedTM

B ycnoBusix pocta KOTMPOBOK HedTU OOMbLUMHCTBO POCCUMNCKUX NUKBUOHBLIX
eBpoobnvraunin 3aBepLUnnu noHeaenbHWK NoBbilleHneM LeH. Beinyck Russia
30 nogopoxan npumepHo Ha 40 6.n., OCHOBHOM O6beM cOenok NMPOXOoAuI Ha
ypoBHaAx 99,06 / 99,18% oT HomuHana. CyBepeHHbIN cnpeq paclumpuncs Ha 2
6.n. 0o 410 6.n., oTpasue Gonee CyLEeCTBEHHOE CHUXEHNE AoxoaHocTen 6aso-
BbIX akTMBoB. OTMeTUM, YTO cnpeq nHaekca EMBI+ npogemoHcTpmpoBan cxo-
XY AUHaMUKy, pacumpmslumcb Ha 2 6.n. o 403 6.n.

B kopnopatMBHOM cermeHTe TOproBas akTMBHOCTb BYepa Haxogunacb Ha
cpegHem yposHe. 1o Hanbonee nNMkBUAHLIM Bymaram QHEBHOWM POCT KOTUPOBOK
coctasun 25— 100 6.n.

CmaHucnae boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM PbIHOK

Py6nb npuwen B paBHOBecue C ueHaMmm Ha
HedTL

HaunGonee uHTepecHble COOLITUS NMPOMCXOAWUMM BYEpPa Ha BarOTHOM pPbIHKE,
roe pyonb ykpenuncs cpasy Ha 76 koneek Kk GuBantoTHow kop3auHe LB, ctou-
MOCTb KOTOPOW K KOHUY AHs gocturna 36,94 py6. O6bem cpenok Kynnu-
NpoAaxu BanoTbl cocTasun 5,4 mnpa gonn.

MocnegHun pas Kop3vMHa TOproBanacb Ha 3TOM YpPOBHE BO BTOPOW MONOBUHE
WIOHS, KOrda ueHa Ha HeTb Haxogunacb B6nm3n otmeTkm 66 gonn./6app. Ta-
KM 06pasom, CTOMMOCTb BMBaNOTHOM KOP3WHbI MpULLNa B paBHOBECKE C KOTK-
poBkamu HedTU. CTaBkM NO BanoTHbIM hOpBapAHbIM KOHTpakTaM CHU3WUMUCH
Ha 50-100 6.n. BOOMbL BCEWN KPUBOW B OTBET Ha POCT KOTUPOBOK HedTW. B yacT-
HocTn, ctaBka 6m NDF onyctunacek go 11%, 4to 3 n.n. HUXxe, YeM Ha NPOLLIION
Hepere.

PbIHOK Ha BOJIHEe pocTa

CT1abunbHO HU3KME CTaBKM Ha OEHEXHOM PbIHKE, a TakkKe ONTUMUCTUHECKUIA
HacTpoW Ha MUPOBbLIX POHOOBBLIX PbIHKAX (KOTOPbIA U yaepXuBaeT KOTUPOBKU
Hed TN Ha OTHOCUTENbHO BbICOKMX YPOBHSIX) OMNpPedensitoT NO3UTUBHYIO LIEeHO-
BYIO AMHamuky B pybneBbix obnuraumsix. Buepa peskoe ykpenneHue pybns
NoOACTErHyno cnpoc Ha obnurauunm BbICOKOTO KpeauTHOro kavectsa. B nepsom
SllenoHe LEHOBOW POCT COXpaHwurcst B BbiMyckax MocCkBbI, cpean KOTOpbIX
nydwe pbiHKa Bbirnsgenu 6ymarun MMop-45 n Ml op-50, nogopoxaswuve Ha 80
n 30 6.n. cooTBETCTBEHHO. VIHBECTOPBI NPOSIBUNU MHTEPEC K obnuraumsam du-
HaHcoBoro cektopa BTB-ITuanHr-2 n BTB-NMusnHr-3.

Bo BTOpoM allenoHe akTMBHOCTb Obina cocpegoToyeHa B TeNeKOMMYyHUKaLM-
OHHbIX Oymarax: Bbimnenkom-unBect-1 1 A®K Cucrema-1 nogopoxanu Ha
80 6.n., a B Bbinycke LleHTpTen-5 HeCkonbKo KPYNHbLIX CAEMOK NPOLUIIO MO LieHe
Ha 50 6.Mn. HXe YPOBHS 3aKpbITUSI NpeablayLero AHsA. Beinyckn po3HNYHbIX ce-
Ten X5-4 u Oukeun-1 3aKpbinincb NOBbILLEHNEM LiEH.

HeHuc lNopsisall, poryvajdv@uralsib.ru
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AdeHeXHbIN PbIHOK

Oxupaerca BpeéMeHHOe CHMXeHUue NMMKBMaHOCTMU

B pesynbTaTte BYepaluHux Bbinnat no HOC AenoanTtbl KpeaMTHbIX yYpexaeHun
B LIB cokpaTtunuce Ha 75,5 mnpg py6. B To e BpeMs ocTaTku Ha KopcyeTax
6aHkoB B LIB Bbipocnu Ha 17,1 mnpa py6. Buepa 6aHku BeiGpanu Becb 06bem
cpeacTs, NpeanoxeHHbix LieHTpobaHkom k pa3mMelleHuto B Buge 6e33anorosbix
kpegutoB (25 mnpg py6.). Cpeactea MuHduHa nocTynat Ha 6aHKOBCKUE Aeno-
3UTbl CErogHs.

CerofHs Mbl NPOrHO3MpPyeM HEKOTOPYHO KOppeKLMo Ha (POHO0BOM pbIHKE, a Le-
Hbl Ha HeTb yKe MayT BHKU3. Takum o6pa3om, oxXmagaeTcs HE3HAYUTENbHOE
ocnabneHue pyons. BaxHbiM cobbITUEM A4S BANOTHOIO pbiHKa CTAHET 3anna-
HUpPOBaHHOE Ha bnxaniumne aBa aHs BbicTynneHve rnaesl PPC beHa bepHaH-
ke nepen KoHrpeccom CLUA. Mbl nonaraem, 4To OH NOMNbITAaeTCH YMEHbLUUTb
06eCcnoKOEeHHOCTb Y4aCTHMKOB pbiHKa MO NOBOAY pocTa UHANSALMK, Y4TO, B CBOKO
o4epeb, OKaXeT NoadepXKKY aMepuKaHCKON BanoTe B KpAaTKOCPOYHOW nep-
cnekTuBe.

AvHamuka Tpe6oBaHum LB kK 6aHkam
3apomxeHHocTb 6aHkoB nepep LB, mnpg py6.

Tekywun MakcumanbHbIf
YpOBeHb YpPOB€eHb W3MeHeHue
20.07.2009 27.01.2009

OpHoAHEBHbIE KpeauTbI 0,43 531 (4,88)
Jlom6apaHble KpeauTbl 575 347 228
Mpouve kpeauTbl 615 448 167
Bessanorosble kpeauThbl 615 1835 (1221)
PEMO 114 763 (649)
Wroro 1402 3087 (1685)

MemoyHuku: bark Poccuu

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

MakpoakoHOMMUYEeCKasa CTaTUCTUKA 3a UMIOHb: No-
npexHemy HeogHO3HaYHaaA cmTyauun

Bo Il nonyroauun 2009 r. poccuitckas 3KOHOMMKA JOMKHA NPOAEMOHCTPUpO-
BaTb bonee siBHble NPU3HaKn BOCCTaHOBJIEHUSA. Ony6]‘|VIKOBaHHa$| BYepa Poc-
CTaTOM MaKpO3KOHOMMYEecKasi CTaTUCTMKA 3a UIOHb OTpasuria He3Ha4YnTeNbHOEe
ynyuLlleHNe HEKOTOPbIX KIMHOYEBBLIX MHAMKATOPOB COCTOSIHUS 3KOHOMUKKN Poccum
M npoporKalLeecss yxyalweHne Apyrux nokasaTtenen. HecmoTps Ha To 4To
obLas KapTMHa POCCUACKOM 3KOHOMMKM OCTaeTCsl A0OBOSMbHO HEOLHO3HAYHOM,
Mbl He OyaeM yaMBREHbl, €Cnu, Npexae Yem Npu3Haku NocTeneHHoro BoCCTa-
HOBIEHMSI NMPOMBbILLIIEHHOTO NPOM3BOACTBA M 0OBEMOB UHBECTULMIA CTaHYT 6o-
nee sIBHbIMMK, B Gnnkanlunme MecsiLbl NPon3onaeT fanbHelee yxXyaleHue cu-
Tyauun B OTAENbHbIX, JOCTAaTOMHO BaXHbIX CEKTOpax 3KOHOMWKW, Takux Kak,
Hanpumep, cTpouTenscTBo. [py 3TOM 3annaHWpoBaHHas noaaepxkka dene-
panbHOro NpaBMTENbLCTBA — B TOM YMCE NPOM3BOACTBEHHbIE 3aKa3bl, KOTOPLIE
Obinn 3amopoxeHsl B | nonyroann 2009 r., — 4OMKHLI B 3TOM BOCCTaHOBIEHWM
chirpaThb KMYEBYH porb.

B MPOMbILWJIEHHOCTH, I/IHBeCTVILWIOHHOVI cq)epe, CeNbCKOM XO3fINCTBE M Ha
pbiHKe TpyAa cuTyauus ynydwaercs. B mioHe 2009 r. 6bin0 OTMEYEHO ynyy-
LLUEHNE COCTOSIHUS NMPOMBbILLIIEHHOCTU U MHBECTULIMOHHOW aKTUBHOCTU: OOBEMbI
NPOMbILLISIEHHOrO MPON3BOACTBA CoKpaTunMch Ha 12,1% OTHOCUTENbHO WIOHSA
2008 r., Torga kak B mMae 2009 r. gaHHbIA MNokasaTenb OTHOCUTENbHO Masi
2008 r. cHuauncs Ha 17,1%. O6bem MHBECTMUMIA B OCHOBHOWM KanuTan B npo-
weawem Mmecsaue cHusuncs Ha 20,1% OTHOCUMTENbHO YPOBHSA roOAUYHOWN AaBHO-
ctu, npy atom B mae 2008 r. cHUKeHMe 06 bEMOB MHBECTULIMIA B OCHOBHOW Ka-
nutan no cpasHeHutio ¢ maem 2008 r. coctaBuno 23,1%. Temnbl pocTa
CenbCKOX035IMCTBEHHOro cektopa gocturnn 0,2% OTHOCUTENbHO YPOBHA roany-
HOW JABHOCTU, a peanbHble 0X04bl HACENEHNUS CHU3UNCL B NMPOLLIOM MecsiLe
Bcero Ha 1% oTHocuTensHo noHsa 2008 r. (B mae 2009 r. CHUXeHne cocTaBuIio
1,3% ¢ mas 2008 r.). YpoBeHb 6e3paboTuubl ynan 4o camolr HU3KOW OTMETKM C
aekabpsi 2008 r. u coctaBun 8,3% npotne 9,9% B mae n 10,2% B anpene Hbl-
HellHero roga.

CoxpameHMe o6bemoB XUNULWHOro CTpouTenbCTBa OKa3anoCb CaMbiM 3Ha-
yntenbHbIM ¢ AHBapA 2006 r. Mpu aToM B ABYX CEKTOpax 3KOHOMUKM Habsito-
AaeTcs yxyAleHue cuTyauun. Tak, 06bem XUMNMLLHOMO CTPOMTENbCTBA COKpa-
Tuncsa Ha 13% oTHocuTensHo uioHA 2008 r. — 3TO OYeHb pe3kuii pa3BopoT, Tak
Kak no utoram natn Mecsies 2009 r. poCT XUIMLLHOTO CTPOUTENbCTBA COCTaB-
nan 4,3% ¢ ypoBHA roanMyHon aaBHocTH, a B Mae 2009 r. pocT AaHHOro nokasa-
Tens okasancs Ha yposHe 3,2% oTHocuTensHo mas 2008 r. MpuyunH cTtonb pes-
KOrO W3MEHEHWS AUHAMUKW KWUIULHOTO CTPOWUTENbCTBA HECKOSIbKO: B TOM
yucrne Bbicokasi 6asa U cokpaTuBLLMECs 06beMbl FOCY4apCTBEHHON NOAAEPXKKM.
OpHako npvmeYaTenbHO, YTO COBOKYMHbIN O6beM CTpouTenbcTBa (BKMoYas
NPOMBILLSIEHHbIE Y MHAPACTPYKTYPHbIE OGBEKTHLI) B MIOHE BO3POC: 32 MECsL, ero
poct coctasun 21,9%, oAgHaKo OTHOCUTENBHO MoKasaTens roAnyHon 4aBHOCTU
CHuxeHune coctaBuno 19,6% (B mae o6Lme obbeMbI CTPOUTENLCTBA CHU3UIUCH
Ha 21,9% oTHocuTenbHo Mas 2008 r.)

[onsa HedopmanbHOro cermeHTa B 000poTe PO3HUYHON TOProBNU BbIpocha.
Ewe ogHol oTpacnblo, NPOAEMOHCTPMPOBABLUEN OTpUUATENbHYIO AUHAMUKY,
cTana posHuyHas Toproens (-6,5% oTHocuteneHo utoHa 2008 r.). B mae co-
KpalweHne obopoTa PO3HUYHOW TOProBnM ObINO He CTONb 3HAYUTENbHbLIM
(-5,6% c masa 2008 r.), a no utoram | nonyrogms 2009 r. COBOKYMNHbIA 060pOT
PO3HWYHON TOProBNn ymeHblunncsa Ha 3% oTHocuTensHo | nonyroamsa 2008 r.
XoTa AaHHble UMdpbl, KOHEYHO, HE MOrYT He pa3o4apoBbIBaTb, Mbl CUMTAEM,

HeopHo3HauyHaa KapTuHa

[MHammnka MaKpO3KOHOMMYECKMX nokasaTenei Poccunm,

n3m. 3arog B %.

VHBECTMUMK B OCHOBHOI KanuTan
Peanbble 40X 06!

e PO3HWYHASR TOPrOBN A
YposeHb Geapabotuup!
TIpOMbILLINEHHOE POMIBOACTEO

Hemoyruku: Poccmam
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YTO (PaKTUYECKME MoKasaTenu TOProBMM CHU3UMUCL HEe TaK CyLIeCTBEHHO, Mo-
CKOINbKY OaHHble Pocctata oTpaxatT cUTyaumio NperMyLLecTBEHHO B cdepe
opraHusoBaHHol Toproenu. CornacHo PoccTaTy, Ha JOn cermeHTa opraHu3o-
BaHHOW TOProBfM B HACTOSLWMUA MOMEHT npuxoautcsa 86,5% Bcero Toproeoro
obopoTa (B utoHe 2008 r. AaHHbLIV NokasaTenb Obin paBeH 87,1%), oAHAKo Mbl
nonaraem, 4YTo e pakTo 3TOT NoKasaTellb HAMHOMO HIXE.

Bnadumup Tuxomupos, tih_vi@uralsib.ru
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KopnopatuBHblie cobbiTus

ANTEYHASA CETb 36,6 (NR)

HoBble nogpo6GHOCTU pecTpyKTypu3auum

O6nuraumm 6yayT obecneyeHbl HeABUKMMOCTBIO CETU. HoBbI Bbinyck AnTe-
kn36,6-2, Ha KOTOpbI NpeanonaraeTcsi OOMeHsITb NePBbIV BbIMYCK, MO KOTOPO-
My 30 uioHst Bbin gonyuwieH AgecbonT npu noraweHnn, byaet obecneyeH HeaBu-
XUMOCTbIO ceTu. Ecnu komnaHusi npocpouuT nnatexu no obnuraumsam, ux
aepxartenu nonyyat nam 3MN® «PeHeccaHc-6u3Hec-HeABMXMMOCTbY, Kyda
Bowno 11 nomeleHnn antevHo cetn B Mockse 1 ogHo B EkatepuHbypre o6-
wen nnowanbto 3271 KB. M., AeHeXHble CPeACcTBa U KPaTKOCPOUHbIe (PUHAHCO-
Bble BroxeHus. B HacToswee Bpemsa AnTekam npuHagnexut 57,35% doHaa,
ocTanbHoe 6bino npoaaHo B Il keaptane 2008 r. 3a 37,4 MnH gonn.

HoBocTb YMepeHHO NOo3MTUBHA, HO MHOXEeCTBO BOMPOCOB OCTaeTcA. AnTeuy-
Has ceTb ybbITOYHA Ha onepauMoHHOM ypoBHe (Mo utoram | KBapTana YMCTbI
AEHEXHbI NOTOK OT OnepauMoHHON AeATenbHOCTW Obin oTpuuatenbHbIM —
191,9 mnH py6.), eOUHCTBEHHLIN NPUOLINBHEIN akTMe, Bepodapm, 3anoxeH
(52% axkumn dapmnpoussoauTens HaxoasaTca B 3anore no kpeauty y Standard
Bank). Ecnu komnaHusi 6ygeT v ganbslue nokasbiBatb YMCTLIN YObITOK (B | kKBap-
Tane 2009 r. oH coctaBun 648,5 mnH py6.), To ee cnocobHOCTbL 0GCnyXMBaTb
obnurauun, a TaKke npovve AoNroBble 00513aTenbCTBA, KOTOpble Ha KoHel |
KBapTana coctaensnu 4,8 mnpg gonn., octaHeTcsi nog yrpo3soi. O6bem HOBOro
Bbinycka Antekn36,6-2 coctasnset 2 mnpg py6. (63 mnH gonn.), Takum obpa-
30M, CTOMMOCTW NpefocTaBfsieMblX B KadecTBe obecneveHusi naes eaBa nu
OygeT [oCTaTouHO ANt NOKPbITUS YObITKOB MHBECTOPOB B CrydYae HewncnosHe-
HMSA KOMNaHWen obsa3aTenbCcTB No obnuraunsim. Tem He MeHee HOBOCTb O Ha-
nmuun matepuansHoro obecnevenus no bymaram, 6e3ycnoBHo, gormkHa goba-
BUTb ONTUMK3MA UX AepxaTensim.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru

21 nronna 2009 r.
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Kanenpapb npeacroawmx cobbitum

21 nonga

23 nonsa
24 nonga
27 nonsa

28 nonsa

29 nonsa

30 utonsa

31 nonsa

PasmelyeHve MNasnpomHedTb-3 (8 Mnpa py6.). Pasmewenne fanbcsasb BO-5 (1,5 mnpa py6., odeprta yepes 2
roga). MNorawenwe MM3-1 (1,2 mnpg py6.). Morawexne Fopoackon cynepmapkeT-1 (1 mnpg py6.).

Odpepta BaHk Poccusa-1 (1,5 mnpg py6.). Morawenne MIIK-®uHanc-1 (0,55 mnpg py6.).
MoraweHne ArpoxonguHr-®uHaHc-1 (1 mnpa py6.). Morawenune Noko-BaHk-2009 (3 mnpa py6.).
Odbepta PUlpynn-2 (1,5 mnpa py6.). Morawenne Mockea-46 (10 mnpa py6.).

Odpepta PocckaTt-Kanutan-1 (1,2 mnpg py6.). Odepta JIP-UHuBecT-1 (0,5 mnpa py6.). Ocdbepta MarHonua-1 (1
mnpg pyo.).

Odbepta ABTI-®PuHaHc-2 (5 mnpg py6.). MNorawenne EBponenckum TpacTtoBbiM BaHk-2009 (2,7 mnpa pyb.).

Odepta Mexnpom6aHk-1 (3 mnpg py6.). Ocdepta XKuncoumnoteka-®uHaHc-3 (1,5 mnpg py6.). Odepta PBK-
®uHaHc-1 (1,75 mnpga py6.). Odepta MUA-5 (2 mnpg py6.). MNoraweHne PasaToH-Aapo-PuHaHc-1 (1 mnpa pyo6.).
Morawenne UHTexBawk-1 (0,5 mnpa py6.).

Odepta CeBepHas ka3Ha-2 (1,5 mnpg py6.). MoraweHne Mexnpom6aHk-2009 (100 mnH gonn.).

Kanenpapb co6bITUM AEeHEXXHOro pbiHKa

20 vnions
22 nions
22 nions
27 nions
28 nions
28 nionsa
29 niona
1 aBrycra
5 aBrycta

19 aBrycra

Beinnata 1/3 HOC 3a |l k. 2009 .

BaHku BepHYT Mun®uHy 50 mnpg py6.

BaHku BepHyT LIB P® 214 mnppg py6.

BeinnaTta HOMW, 1/2 akuusa

LB P® pasvectut 5-HegenbHble Heobecne4eHHble KpeauThbl
BeinnaTa Hanora Ha Npubbib

BaHku BepHyT LI PP 25 mnpa gonn.

TpeboBanus LI P® k pezepBupoBaHuto 6yayT nosbileHbl Ao 2,5%
BaHku BepHyT LIB P® 97,1 mnipg pyb.

BaHku BepHyT LIB P® 271,9 mnpa py6.

21 urosniss 2009 r. 8
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Kanenpapsb ocdepr

OaTa Bbinyck O61beM BblI- LleHa odpep- CrtaBka npeabl- HoBas cTtaBka [ata cneayiowen
ocbepTbl nycka, MInH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
py6. %

CrtpownnHaycTpus-1 1000 100 14,5 14,5 nedonTt
23.07.09 BbaHk Poccusa-1 1500 100 11,0 14,5 21 nionga 2010-
27.07.09 PUIMpynn-2 1500 100 15,0 - aecdonT
PocckaT-Kanutan-1 1200 100 20,0 20,0 26 aHBaps 2010
28.07.09 JIP-NHBecT-1 500 100 10,0 13,75 17 vionsa 2012
MarHonus-1 1000 100 18,0 - -
29.07.09 [BTT-duHanc-2 5000 100 14,5 145 30 “”“;yff;podsgicl;
MexnpombaHk-1 3000 100 12,65 12,65 30 gekabps 2009
30.07.09 m”’gﬁﬁ::gge*(a' 1500 100 13,9 13,9 28 asrycra 2009
PBK-®uHaHc-1 1750 100 12,0 19,0 28 niona 2010
MWA-5 2000 100 10,3 - -

31.07.09 CeBepHas ka3Ha-2 1500 100 12,5 1,0 1 aBrycta 2011

HUemounuxu: @unam, Chonds
21 nrons 2009 r. 9
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PbiHOK pybneBbIx oGnMrauMﬁ

=
3

u

Bbinyck 061em, MIH Kynou LleHa o6bem, wr Piop, R CekTop
KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw e FIN/S

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 17.12.09 24.06.10/ 14.06.12 11.0 35.3 80.32 | -5.68 91.50 36.97 4.84 0.66 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 1.2 87.43 | -2.57 86.51 94.00 27.36 5.48 0.71 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09  27.05.10/ 20.05.14 10.0 58.8 95.00 90.01 99.99 26.70 9.71 0.64 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 113 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 24 100.00 notpe6. ToB.
Arpoxona 1 1000 R 16.00  24.07.09 24.07.09 0.1 570 | 454 310 1.15 5.70 75.37 clx
AnamaH®206 2000 R 16.00 | 20.08.09 19.11.09. 20.05.10 4.0 10.1 36.00 CTPOUTENLCTBO
AVDKK 1006 6000 R 805 15.08.09 15.11.18 1135 || 7450 @ 050 110 000 74.00 74.74 1476 | 272 || 419 JA3/BBB (pMHaHChI
AVDKK 1106 10000 R 820  15.09.09 15.09.20 1358 || 72.05 153 997 70.02 76.40 1418 | 287 | 470 JA3/BBB hUHaHChI
AVDKK 206 1500 R 11.00 1 01.08.09 01.02.10 6.5 97.80 95.00 100.60 1599 | 558 || 0.44 JA3/BBB MHaHChI
AVKK 306 2250 R 940 15.10.09 15.10.10 15.1 94.69 1492 | 250 | 1.03 JA3/BBB (pMHaHChI
AVKK 406 900 R 870 01.08.09 01.02.12 309 95.00 1144 | 231 2.02 JA3/BBB pUHaHChI
AVDKK 506 2200 R 735 15.10.09 15.10.12 39.4 86.50 170 8.65 1405 | 214 || 215 JA3/BBB hMHaHChI
AVKK 606 2500 R 740 15.10.09 15.07.14 60.7 78.03 199 500 77.51 82.00 15.80 2.39 2.85 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.10.09 15.07.16 85.1 77.00 1150 76.49 78.99 14.65 2.51 3.66 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.09.09 15.03.14] 15.06.18 57.0 108.4 76.83 78.00 78.50 16.63 2.50 2.80 /A3/BBB (puHaHCbI
AMKK 906 5000 R 749 15.08.09 15.02.17 92.2 74.50 662 000 74.00 86.90 15.38 2.53 3.52 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 10.0 27.6 100.09 100.05 100.20 12.96 6.53 0.67 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 51.6 100.05 5000 100.05 100.20 13.39 6.48 2.90 BB/Ba2/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 11 1.00 -0.30 1500 1.00 1.30 897.50 TOproens
Anbkop-01 1500 R 9.55  08.12.09 08.12.09 4.7 88.50 | -0.50 88.00 89.00 50.00 5.38 0.26 TOproens
AnbsiHc-01 3000 R 892 16.09.09 18.09.09/ 14.09.11 2.0 26.2 96.79 | -0.01 96.50 96.95 31.80 4.60 0.12 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 74 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 211 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 35.9 meTannyprus
Apkapa-03 1200 R 17.00 01.10.09  09.10.09/ 31.03.11 3.0 20.6 0.10 99 0.01 8477.00 c/x
BantiHeb-1 1000 R 16.00 28.07.09  04.05.10/ 26.04.11 10.0 215 99.48 80.01 99.80 17.37 4.01 0.62 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 3.2 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 129 TOproens
BankMock-1 10000 R 925 31.07.09 07.08.09/ 29.07.11 1.0 24.6 99.90 26 500 100.00 7.75 4.62 0.04 BBB-/Baal/ GEMT]
BankMock-2 10000 R 11.75 07.08.09 12.02.10/ 01.02.13 7.0 431 101.70 8.44 5.79 0.50 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 26 97.00 | 5.00 334 94.00 97.00 24.84 4.33 0.17 [/Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 16.0 217 100.00 16.47 7.98 1.00 [/Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 22.02.10/ 23.02.11 7.0 19.4 /Caal/B GaHku
BapeHuesd1 800 R 20.00  05.10.09 04.07.11 23.8 100.00 21.54 4.99 1.36 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09, 19.05.10 4.0 10.1 92.44 85.01 99.88 48.06 9.71 0.23 TOproens
BalukupaH3s 1500 R 8.30 15.09.09 09.03.11 19.9 aHepreTMka
BenoH 02 2000 R 925 27.08.09 31.08.09, 23.0212 1.0 31.6 97.56 | -0.09 790 97.56 97.68 33.46 4.73 0.09 MeTannyprus
Ben®perar1 1000 R 20.00  10.09.09 17.12.09 5.0 30.00 | 8.00 5 11.10 26.95 16.62 cix
BpasepcK 1 500 R 15.00  18.09.09 25.12.09 5.3 100.27 yenyru
BaroHmau 2 1000 R 1550 16.12.09 15.12.10 171 98.98 16.97 7.81 1.1 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 171 95.53 95.35 95.80 12.95 4.70 1.19 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09  03.09.10/ 27.02.13 14.0 439 102.50 2400 102.30 102.50 12.82 7.30 0.91 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8,50 15.09.09 15.03.40 3732 100.03 265 000 8.69 2.14 10.17 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 20.10.09 20.04.10 9.1 TOproens
Buktopua®2 1500 R 1089  18.08.09 16.02.10 7.0 92.05 | -1.20 1374 92.85 93.75 28.28 5.90 0.43 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10, 19.07.13 6.0 487 98.50 | 0.44 46 820 98.25 98.73 12.28 4.58 0.44 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 24.0 60.5 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09/ 30.11.10 5.0 16.6 99.42 92.00 14.93 6.52 0.32 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8,50 01.12.09 30.11.10 16.6 96.18 1.09 97.10 13.79 441 0.73 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 08.09.09 10.09.09/ 03.09.13 2.0 50.2 99.93 | -0.07 99.66 100.10 8.40 1.99 0.13 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 02.09.09 03.03.10 75 97.15 24187 97.10 97.15 14.34 4.59 0.52 /Ba3/ GaHku

BTB -5 06 15000 R 15.00 23.07.09 26.04.10, 17.10.13 9.0 51.7 101.90 12.73 3.67 0.63 BBB/Baa1/BBB | GaHku

BTB - 6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 12.0 84.8 100.50 181994 100.50 100.60 13.24 3.29 0.83 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 3.0 26.9 99.28 99.50 12.51 4.90 0.21 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 1160 11.08.09 15.02.10/ 05.02.13 7.0 432 100.02 100.00 101.00 11.52 5.78 0.49 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 1050 02.12.09  08.06.10/ 29.05.13 11.0 47.0 100.00 5000 99.00 10.55 5.24 0.78 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10/ 20.02.14 14.0 55.9 100.50 11.49 5.88 0.93 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 13.08.09 16.11.09/ 06.11.14 4.0 64.5 100.07 1 99.90 100.29 12.00 3.02 0.28 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00  13.10.09 07.07.15 72.6 100.30 | 0.30 406 801 100.20 100.30 2517 3.48 2.16 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 11.0 83.8 100.25 | 0.25 27000 100.20 100.50 14.33 3.48 0.75 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 11.0 83.8 100.02 100.05 100.50 14.63 3.49 0.75 BBB//BBB (buHaHCbI
[asnpHedtd 10000 R 16.70 1 20.10.09  25.04.11) 09.04.19 21.0 118.3 105.70 | 0.15 81005 105.56 105.70 13.22 7.88 1.37 cbipbe
[A3MPOM A11 5000 R 13.75 ) 29.12.09 28.06.11] 24.06.14 24.0 60.0 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 11.0 35.7 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 6.8 99.18 | 0.11 961 060 99.09 99.20 9.97 413 0.49 BBB-/Baal/BBB | cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 0.6 99.81 | -0.18 11 246 99.84 100.00 11.26 3.47 0.04 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 34 99.17 | -0.03 361 99.17 99.20 10.07 341 0.25 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 27.6 90.00 | 6.00 1 85.11 90.00 12.53 3.88 1.86 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 55.6 87.25 72.05 86.00 11.13 4.13 341 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 7.0 30.07.09 27.01.11 185 92.00 299 600 91.00 92.22 13.48 3.85 125 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 25.11.09 20.11.13 52.8 [/Baa2/BB+ GaHku
a3npomb 3 10000 R 11.00  12.10.09 10.10.11 271 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09, 151112 4.0 40.5 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 26.11.09 26.11.09) 221112 4.0 40.7 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00 11.08.09 08.02.11 18.9 59.90 | -0.10 1 52.00 59.90 70.85 14.98 0.72 aBTONpOM
eHepKomn1 2000 R 1200 2212.09 30.06.10 21.06.11 12.0 234 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 4.2 94.50 90.00 94.75 29.18 5.22 0.27 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  30.12.09 29.06.11 23.6 90.95 | 0.10 80 90.95 91.50 14.01 4.44 1.60 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 21.00 17.09.09 21.09.09 17.03.11 2.0 20.2 95.00 58.51 11.02 0.11 CTPOUTENLCTBO
NOB3KC 01 2000 R 9.00 13.09.09 15.03.10 79 GaHku
rccot 5000 R 785 24.09.09 28.09.09/ 26.03.17 2.0 93.5 98.55 | -0.20 100 80.00 100.08 15.76 3.97 0.16 BB/ MaLLMHOCTP.

[T-TOL 406 2000 R 10.71  02.09.09 02.09.09 15/ 2761 -1.73 33.00 19.34 MaLLHOCTP.
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PbiHOK py6neBbIx obnuravuii

u

06bem, || KynoH, Dop, PedTHHr
Bbinyck o LleHa ob6bem, wr CekTop
MU % KynoHa | odbepThi ocppt (0cH.+PIIC) nokynka | npopaxa || opr | noraw | Tekyw et FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

=

rac 02 1500 R 10.75 27.10.09  29.10.09/ 23.04.13 3.0 458 96.76 | -0.24 96.50 97.49 24.33 5.54 0.22 TOproens
[JlansCe3206 2000 R 885 0212.09 04.06.10 30.0512 11.0 348 97.50 | 0.50 1980 97.50 12.54 4.53 0.69 B+// Tenekom
[OBTr-® 01 1000 R 1450  04.08.09 03.08.10 126 15.50 1.00 30.00 659.53 = 46.64 0.09 TpaHcnopT
[BTr-0 02 5000 R 1450 23.07.09 29.07.09/ 18.07.13 0.0 48.6 TpaHcnopT
[rk-01 5000 R 10.50 1 11.09.09  17.12.09/ 08.03.13 5.0 442 aHepreTuka
[es.-t0r 01 1000 R 18.00 17.11.09 18.05.10 101 0EeBenonmeHT
[enbtakp-1 5000 R 7.09 01.12.09 01.12.09 45 /Baal/ GaHku
[enbtaKp-2 2000 R 8.50  26.08.09 30.05.10 105 95.50 2 95.50 96.30 17.48 2.22 0.70 [Baal/ GaHku
TxendchCul1 2000 R 20.00 22.10.09 22.10.09 20.10.11 3.0 274 86.89 75.61 102.40 11.48 0.13 /ICCC+ TOproens
[vken®un-1 3000 R 9.25  17.09.09 17.03.11 20.2 77.00 1.50 72439 76.15 76.90 29.25 5.99 1.16 TOproens
JMLIEEHTPo61 1150 R 8.50 06.12.09 26.05.15 7.2 69.40 68.50 70.99 17.65 6.17 3.74 TOproens
[lomovieHTp1 1000 R 20.00 07.01.10 08.07.10 11.8 TOproens
[TlbimKon6lp1 800 R 0.10  30.10.09: 30.10.09 34 notpe6. ToB.
EBPP 0106n 5000 R 1479 12.08.09 12.05.10 9.9 102.49 102.50 102.60 12.02 3.60 0.68 AAA/Aaa/AAA GaHku

EBPP 0206n 5000 R 16.40 23.07.09 21.04.11 21.3 || 102.53 15.57 3.99 1.30 AAA/Aaa/AAA | BaHku

EBPP 0306n 7500 R 1219 09.09.09 07.09.11 26.0 || 102.52 | 0.07 102.50 102.70 11.30 2.96 1.70 AAA/Aaa/AAA | BaHki

EBPP 0406n 3000 R 1148 17.09.09 12.06.14 59.6 || 100.50 100.00 101.00 11.84 2.85 3.38 AAA/Aaa/AAA | BaHki

EBPP 0506n 5000 R 12.00 14.10.09 09.04.14 575 | 101.57 @ -0.03 101.55 101.88 12.08 2.95 3.28 AAA/Aaa/AAA | BaHki
EBpokom®K2 3000 R 16.00  10.12.09 10.06.10 10.8 IC/ (huHaHCh!
EBpokom®K3 3000 R 16.00  18.12.09 18.06.10 111 12.00 IC/ (buHaHCbI
Egpokom®K5 5000 R 16.00  15.09.09 15.03.11 20.1 0.01 111 0.01 79780.00 IC/ (buHaHCbI
EBPOMA-01 1200 R 11.00  15.10.09 14.10.10 15.0 TOproens
ESCK-02 1000 R 8.74 08.10.09  13.04.10/ 05.04.12 9.0 33.0 96.81 13.69 4.50 0.62 aHepreTuka
XKenpopun-1 1500 R 18.00 01.12.09 30.11.10 16.6 99.50 373 99.50 19.21 9.02 1.04 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.10.09  04.05.10, 19.04.12 10.0 & 33.5 | 100.01 = 0.01 600 99.51 100.00 17.89 8.97 0.63 (buHaHCbI
XKenpopun-3 2000 R 13.00 23.09.09 19.09.12 38.6 99.65 99.30 100.00 13.55 6.50 2.28 (buHaHCbI
)Kene3sobet1 1000 R 17.00 21.08.09 21.08.09, 27.0511 1.0 225 65.70 36.40 95.00 6.45 NpoM3BOACTBO
HKuncou®-2 1500 R 16.00  15.10.09 15.04.10 9.0 99.92 11146 16.65 7.98 0.60 (buHaHCbI
KK-OuHaHc1 1000 R 20.00 17.09.09 24.12.09 52 78.00 23 80.00 87.00 118.01 6.39 0.19 CTPOUTENLCTBO
3aslpocc01 1000 R 18.00  15.10.09 22.04.10 9.2 notpe6. ToB.
3eHuT 3060 3000 R 16.00 11.11.09 14.05.10 09.11.11 10.0 & 28.1 101.40 | -0.35 101.70 101.74 14.43 7.87 0.68 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  05.10.09 06.04.10 8.7 101.49 101.50 101.70 14.10 7.90 0.59 B/Ba3/ GaHku

3eHuT 506n 5000 R 10.00 08.12.09  10.12.09/ 04.06.13 5.0 472 98.75 | 0.04 170 576 98.72 98.75 13.60 5.05 0.34 B/Ba3/ GaHku

3eHuT 606n 3000 R 15.00 05.01.10 08.07.10, 01.07.14 120 @ 60.2 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00 10.12.09  26.08.09/ 09.06.11 1.0 23.0 24.00 3.00 45.00 37.40 aBTONpOM
VIKC5®uH 01 9000 R 760 05.01.10 06.07.10, 01.07.14 120 @ 60.2 93.00 10 000 93.10 93.39 16.33 4.08 0.81 TOproens
VIKC50uH 04 8000 R 1846 10.12.09 13.06.11/ 02.06.16 23.0 = 83.6 | 10293 @ 0.23 277 452 102.65 103.12 17.15 8.94 1.42 TOproens
WukomIlapa2 1400 R 14.08.09 12.02.10 6.9 TOproens
WukomIlaga3 2000 R 11.09.09 10.06.11 23.0 TOproens
WHnpom 02 1000 R 13.00 14.01.10 15.07.10 12.0 66.94 75.00 72.71 9.68 0.55 meTannyprus
Wunpom 03 1300 R 13.00 18.11.09 19.11.09 18.05.11 4.0 22.2 69.56 90.00 226.23 9.32 0.10 meTannyprus
Wuterpa®-2 3000 R 1070 01.12.09  03.12.09, 29.11.11 5.0 28.7 95.00 125 16 470 92.50 95.75 26.86 5.62 0.29 cepBuC
Wutypuer-1 1000 R 9.00 21.10.09 21.04.10 9.2 93.54 95.00 19.36 4.80 0.61 cepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 141 93.50 93.50 94.25 15.59 4.66 0.95 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 03.12.09 07.12.09, 28.11.13 5.0 53.1 || 100.00 15.48 7.73 0.33 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 24.11.09 29.05.10 20.11.12 10.0 = 40.6 ' 100.50 1500 99.80 100.50 18.71 9.38 0.68 cbipbe
Kamaz-®uH2 1500 R 11.25  18.09.09 17.09.10 141 aBToONpOM
Kapyc.® 01 3000 R 1200 17.09.09  17.09.09/ 12.09.13 2.0 50.5 97.25 32.31 6.15 0.12 TOproens
Kupos.3a1 1500 R 7430 23.09.09 24.03.10 8.2 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00  20.09.09 23.03.10 8.2 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 02.12.09 07.12.09, 30.11.11 5.0 288 JoTo3BaH/ GaHku
Kmnn®u 01 1000 R 15.50 06.08.09 04.02.10 6.6 TOproens
KMMO-0uHO1 1000 R 11.30  15.09.09 16.03.10 8.0 93.82 93.99 23.02 6.01 0.51 MaLLMHOCTP.
Kokc 02 5000 R 870 17.09.09 22.03.10 150312 80 | 323 | 9492 95.70 98.80 | 17.53 457 | 055 MeTannypris
Komoclp. 1 2000 R 18.00 14.01.10 15.07.10 14.07.11 120 @ 241 97.38 2218 9.22 0.77 clx
KOMEMKA 02 4000 R 16.50 19.08.09 15.02.12 313 92.91 39.64 100.00 21.65 443 1.70 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 19.08.09 19.08.09/ 15.02.12 1.0 31.3 || 103.02 102.00 104.00 22.85 2.37 0.07 /ICCC+ TOproens
Kocmoc®uH1 2000 R 17.00 17.12.09 01.07.10, 16.06.11 120 @ 232 99.40 17.74 8.53 0.77 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 6.6 [/Ba3/ (buHaHCbI
KpEgpb-02 4000 R 9.00 29.12.09 31.12.09/ 28.06.11 5.0 23.6 /Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 22.07.09 21.07.10 12.2 91.76 17.87 4.26 0.80 aHepreTuka
Kyib6A3oT1-2 2000 R 8.80  04.09.09 04.03.11 19.7 78.65 92.00 271.32 5.58 1.16 XMMUS
IlaBepHa 01 1000 R 4.00 08.10.09 08.04.10 8.7 94.00 TOproens
JleHanepr02 3000 R 8.54  31.07.09 27.01.12 30.7 85.20 80.00 88.00 16.51 5.00 1.89 aHepreTuka
TleHaHepro3 3000 R 8.02 21.10.09 18.04.12 334 85.00 1.10 1010 84.15 85.00 15.40 4.70 212 aHepreTuka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 1.6 99.68 95.00 100.00 21.50 9.15 0.11 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09 09.02.10/ 01.08.13 7.0 49.1 92.50 | 0.50 1154 91.50 92.50 30.31 7.14 0.40 B/B3/ CTPOUTENLCTBO
JICP-MHB 01 2000 R 10.70  08.12.09 08.12.09 4.7 94.90 10 94.00 94.75 26.75 5.84 0.30 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.00 14.01.10 15.07.10, 14.07.11 120 @ 241 99.25 18.65 8.54 0.80 B/B3/ CTPOUTENLCTBO
JTykoitn206n 6000 R 725 17.11.09 17.11.09 4.0 99.17 | -0.43 50 765 99.17 99.50 10.06 3.64 0.30 BBB-/Baa2/BBB- | Cbipbe
Tlykoitn306n 8000 R 710 10.12.09 08.12.11 29.0 89.82 | 0.82 89.10 89.90 12.50 3.94 1.96 BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740 10.12.09 05.12.13 53.3 78.58 11000 78.78 81.90 14.61 4.70 3.23 BBB-/Baa2/BBB- | cbipbe
JykoiinbO18 5000 R 13.50 22.06.10 22.06.10 11.2 | 100.98 = 0.38 173 300 100.77 100.97 12.25 13.33 0.82 BBB-/Baa2/BBB- | Cbipbe
TlykoiinBO19 5000 R 1350 22.06.10 22.06.10 112 | 10082 = 0.12 72041 100.85 100.97 12.44 13.35 0.82 BBB-/Baa2/BBB- | cbipbe
TykoitnB020 5000 R 1350 22.06.10 22.06.10 11.2 | 100.70 = 0.40 36 940 100.75 100.95 12.59 13.37 0.82 BBB-/Baa2/BBB- | Cbipbe
Marteaut 2 2500 R 19.00  28.09.09 28.03.11 20.5 89.37 | -1.63 87.00 92.00 29.22 10.72 1.10 meTannyprus
Martut® 02 5000 R 820 25.09.09 23.03.12 32.6 84.00 4860 84.25 86.29 16.36 4.87 2.03 TOproens
Martonus-1 1000 R 18.00 23.07.09 28.07.09, 22.07.10 0.0 122 TOproens
Mapta®u 2 1000 R 12.00 06.12.09 06.12.09 4.6 TOproens
Mapta®un 3 2000 R 1550 02.08.09 02.08.11 248 TOproens
Macrepb-3 1200 R 17.00 02.12.09 11.12.09, 30.11.11 5.0 288 97.34 56.22 8.71 0.25 B/l GaHku

MBPP 0206n 3000 R 1500 01.10.09 05.04.10, 28.0313 9.0 | 44.9 | 100.00 100.00 15.60 3.74 0.59 B+/B1/ (hrHaHChI
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MEBPP 0306n 3000 R 1500 28.07.09 28.10.10, 23.04.13 16.0 @ 458 99.67 16.12 375 0.98 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 15.00 03.09.09 05.03.10/ 27.02.14 8.0 56.1 100.40 10 000 100.32 100.60 14.66 745 0.51 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 1500 17.12.09 21.06.10, 12.06.14 11.0 @ 596 B+/B1/ (buHaHCbI
Msuaeod-01 2000 R 1250 18.11.09 18.11.09 4.0 TOproens
MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 10.3 || 101.10 14.39 7.89 0.51 /Ba3/BB- Tenekom
MAOM-Bank03 6000 R 12.00 01.10.09 01.10.09 24 BB/Ba1/BB GaHku
MexTpomb-1 3000 R 1265 28.12.09 30.07.09. 03.01.18 0.0 | 103.0 & 100.00 -24.20 6.34 0.04 GaHku
Mertceps-®1 1500 R 1200 25.11.09 04.06.10, 23.0512 11.0 @ 346 94.20 1.20 1727 94.00 95.39 20.05 6.35 0.70 TOproens
Meuen 206 5000 R 840 16.12.09 21.06.10, 12.06.13 11.0 474 92.50 | 0.40 50 92.00 92.50 18.18 4.53 0.76 meTannyprus
MWA-306 1500 R 795 27.08.09 06.09.10 24.02.12 140 @ 316 94.55 | 0.05 6500 88.00 13.65 2.10 0.95 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 08.10.09 22.10.09/ 01.10.15 3.0 75.5 99.05 | 0.05 6000 98.50 11.96 227 0.23 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 1 23.07.09 23.07.09, 17.07.14 0.0 60.8 99.96 15.99 2.57 0.01 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 01.09.09 02.03.10 75 0EeBenonmMeHT
Mur-0 02 3000 R || 1200 08.09.09 11.09.09/ 06.09.11 20 | 259 MaLLMHOCTD.
MukosiH-206 2000 R 1190 13.08.09 27.08.09/ 07.02.13 1.0 433 99.50 50 99.50 12.70 5.96 0.09 notpe6. Tos
M-MHOYCTP 1000 R 12.25  18.08.09 16.08.11 25.2 14.00 = 0.54 1297 14.56 15.35 24498 @ 4363 0.34 CTPOUTENLCTBO
M-WHayctp2 1500 R 20.00 13.01.10, 18.01.10, 10.07.13 6.0 484 84.56 11.00 68.51 11.79 0.30 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 20 4191 | -1.08 410 41.05 41.84 13.08 CCC/Cat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450  06.08.09 07.08.09/ 02.08.12 1.0 37.0 9740 | -0.54 1873 97.15 97.40 88.01 7.42 0.03 notpe6. Tos.
MuTnang-01 1000 R 1350 18.08.09 16.02.10 7.0 notpe6. ToB.
MU3Mb-0 01 1500 R 1150 12.01.10  20.07.09/ 13.07.10 0.0 11.9 98.45 6621 3.26 5.82 0.41 neBenonmeHT
MKB 0306n 2000 R 15.00 16.12.09 16.06.10 11.0 || 100.43 100.50 14.95 745 0.76 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09 22.09.09, 15.03.11 2.0 20.1 100.72 100.03 101.00 11.80 8.91 0.16 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10 25.04.12 10.0 = 33.7 || 100.05 1200 -5.66 7.48 0.80 B-/B1/ GaHku
MM-®uH 01 1000 R 14.00 01.09.09 02.09.09/ 26.02.13 1.0 43.9 NeBenonmeHT
MM-®uH 02 1500 R 16.50 05.01.10  11.01.10/ 03.07.12 6.0 36.0 NeBenonmeHT
MOWA 1500 R 9.00 21.12.09 21.12.10 173 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 26.0 (buHaHCbI
MOWA 03 5000 R 7.75 13.12.09 14.06.14 59.7 (buHaHCbI
MOWTK-01 3000 R 9.00 26.09.09 26.09.09 23 9043 | -0.67 60.00 95.00 84.26 4.99 0.10 /Icc (buHaHCbI
MOPE- 01 1000 R 1550  04.08.09 10.08.09/ 03.08.10 1.0 12.6 80.00 NeBenonmeHT
Mockomub-2 3000 R 14.00 18.08.09 16.02.10/ 15.02.11 7.0 19.2 GEMT]
Mockomub-3 5000 R 1500 16.12.09 17.06.10, 12.06.13 11.0 @ 474 99.55 16.06 751 0.75 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09 21.10.09/ 12.04.12 3.0 33.2 || 118.58 85.01 94.00 -39.09 715 0.42 TOproens
Mocobras®2 3000 R 925 24.12.09 24.06.12 35.7 68.02 64.03 72.00 35.66 6.78 1.26 cepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 222 80.79 37.00 92.50 2745 741 129 yenyru
Mocobnp-2 4000 R 21.00  24.09.09 26.03.11 20.5 59.51 | -0.49 57.00 75.00 72.06 17.60 0.77 /IcC (pUHaHCbI
MocTpAsT®1 7500 R 1280 2212.09 241209 181212 5.0 416 77.69 65.02 98.00 102.22 8.22 0.21 /Icc TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09/ 13.09.11 2.0 26.2 99.29 99.59 12.48 3.79 0.14 1/BB- aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.03.12 18.02.16 32.0 @ 80.1 90.44 90.01 12.32 4.22 2.08 1/BB- aHepreTMka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 25.9 89.30 1382 89.00 89.90 14.51 4.50 1.69 aHepreTuka
MPCK Yp.01 1000 R 8.15 2411.09 26.0510 22.05.12 100 346 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.10 17.10.13 9.0 51.7 || 100.37 100.15 101.00 13.80 6.96 0.64 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10/ 20.10.15 9.0 76.1 100.46 13.73 6.95 0.65 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 221209 22.06.10, 12.06.18 11.0 1083/ 9644 @ 0.15 325551 95.00 96.43 13.31 4.50 0.80 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10 19.05.11/ 13.05.14 220 @ 586 | 103.35 0.35 40433 103.00 103.30 14.40 16.16 1.48 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450 18.12.09 18.12.09 5.0 c/x
HUKOCXMM 2 1500 R 11.25  20.08.09 20.08.09 1.0 59.80 | -0.20 450 57.00 59.79 5.05 XMMUS
HXTON 02 2200 R 11.75  15.12.09 15.12.09 49 95.49 95.20 96.00 25.37 6.14 0.32 XMMUS
HKHX-04 06 1500 R 10.00  28.09.09 26.03.12 32.7 99.98 10.25 4.99 213 B/B1/ XMMUS
HOMOC 118 5000 R 1500 06.01.10 12.07.10, 02.07.14 120 @ 60.3 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10/ 16.02.11 7.0 19.2 || 100.59 14.00 7.44 0.49 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10/ 14.06.13 11.0 = 475 | 100.75 = 0.05 20 100.59 101.00 14.34 742 0.78 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/ 26.04.11 3.0 215 83.34 59.00 115.60 8.97 0.13 TOproens
HOK-3 2000 R 18.00 27.10.09  05.05.10, 03.05.11 100 @ 21.7 98.43 20.59 9.12 0.62 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 770 18.11.09 19.05.10 16.05.12 100 @ 344 93.00 93.00 94.75 17.78 413 0.69 notpe6. ToB.
06KoHa®-02 3000 R 15.00 21.10.09 221111 17.0413 280 @ 456 ' 100.00 50.00 101.00 14.98 7.48 173 notpe6. ToB.
OrK-2 0106 5000 R 7.70 31.12.09 05.07.10 1.7 94.50 150 94.13 94.50 14.50 4.06 0.82 aHepreTMka
OrkK-3 06 3000 R 775 111209 17.12.09 09.12.11 5.0 29.1 aHepreTuka
OrK-5 06-1 5000 R 750 01.10.09  05.10.09/ 29.09.11 3.0 26.7 99.67 | -0.13 1300 99.70 99.80 8.82 3.75 0.19 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.04.10/ 19.04.12 9.0 33.5 95.50 80.00 95.50 14.11 3.94 0.66 aHepreTMka
Oro-arpo-3 1500 R 16.00 01.01.10 09.07.10 11.8 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09 31.05.13 5.0 47.0 97.22 90.01 98.10 17.99 5.26 0.33 /ICCC+ MalLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09/ 30.08.11 2.0 25.7 98.11 95.05 99.50 26.00 4.47 0.10 /ICCC+ MaLLMHOCTP.
MABA 02 06 1000 R 19.00 02.08.09 04.08.09, 21.10.11 0.0 274 99.98 80.00 99.99 17.77 4.69 0.04 c/x
MapHac-M 2 1000 R 1080 20.08.09 19.11.09 17.11.11 4.0 28.3 notpe6. ToB.
MarapcoH 1 2000 R 1250 17.09.09 17.12.09 5.0 TOproens
MepeoBaHk1 1500 R 16.50 27.12.09  05.07.10, 29.06.11 120 @ 236 99.90 99.50 100.50 17.04 8.28 0.78 GaHku
MeTpokom62 3000 R 8.50  31.08.09 31.08.09 14 99.66 | -0.04 8103 99.66 99.75 11.69 4.28 0.10 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09 06.11.09/ 22.04.10 4.0 9.2 TOproens
nm3 01 1200 R 1200 21.07.09 21.07.09 0.0 98.95 3.02 MaLLMHOCTP.
Monunnact1 1000 R 19.00 22.12.09 21.06.11 234 92.06 | 7.06 85.00 91.00 25.99 10.29 1.32 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09 250510, 18.05.12 10.0 & 344 | 101.30 0.13 4120 101.26 101.34 14.48 7.88 0.71 B+/Ba3/B+ GaHku
MpoMTp0206 3000 R 10.75 20.10.09  27.10.09/ 18.10.11 3.0 273 45.00 | 5.00 4200 45.00 49.89 11.91 MaLLMHOCTP.
MpoMTp0306 5000 R 1200 29.07.09 03.08.09, 24.07.13 0.0 48.8 65.00 | 5.00 117 438 58.60 65.00 9.21 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09/ 02.11.11 4.0 27.8 94.92 90.00 95.00 24.36 4.68 0.28 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09 22.06.10, 12.06.12 11.0 353 30.00 MaLUMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 2.7 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 24 c/x
Pa3r.60-05 500 R 26.11.37 01.10.09 24 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 2.7 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 5.2 c/x

Cronractp 1500 R 8.60  20.08.09 20.08.09 1.0 TOproens
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Paar.60-11

Paarynaind2
Paarynaind3
Paarynsind4
Paarynaind5

Paitcpdbaitaen-4

PBK®uHaHc1
PenKan-1
PenKan-2
PenKan-3
PECTOPAHC3
PX[-0306n
PX[-0606n
PX[O-0706n
PX[-0806n
PX[-0906n
PXO-1006n
PXO-1106n
PXO-1206n
PX[-1306n
PX[-1406n
PXO-1506n
PX[-1606n
PMK-®WH 01
Poccenxb 2
Poccenxb 3
Poccenxb 4
Poccenxb 5
Poccenxb 7
PocT-laitn1
PTK-NA3 5¢
Py6MncPer1
PycMacna-2
PycMope 06
PyccHedptb1
PycCraHg-5
PycCraHg-6
PycCraHg-7
PycCraHg-8
PycTekc 3
PycduHancd
PycbbaHk-2
Pbi6ka6-1
CAMOXBAN-1
CaHWHTBpto2
CAHOC-0206
CarypHHMO2
CarypHHMO3
CaxapKo 01
CaxaTpHar1
CB-OuHaHc!
CBo6Cokon3
Casiabbark1
CesKa6 03
CesKab 04
CesCtABTO
CesCrABTO2
C3/K-OuH-1
C3Tenex306
C3Tenex406
C3Tenex506
Cubmps-01
Cu6Tnk-606
Cn6Tnk-806
CUBYPXona1
CuHeprusi-2
Cunteppa 1
CucrTanc 1
CucrTanc 2
Cucrema-01
CUTPOHUMKC1
CKB-6aHk 1
CnicTekno2
CMAPTC 03
CHX3 ouH 1
Coppyx®-1
COPYC KAM1
COPYC KAM2
CneyCrp2 1
CIK 06.01
CnoptM-0-1
C1WHayctpt
CtpTpras02

1000 R
2000 R
3000 R
3000 R
2000 R
10000 R
1750 R
2000 R
3000 R
4000 R
1000 R
4000 R
10000 R
5000 R
20000 R
15000 R
15000 R
15000 R
15000 R
15000 R
15000 R
15000 R
15000 R
3000 R
7000 R
10000 R
10000 R
10000 R
5000 R
1000 R
2250 R
1000 R
1000 R
2000 R
7000 R
5000 R
6000 R
5000 R
5000 R
1200 R
4000 R
2000 R
1000 R
1500 R
4000 R
3000 R
2000 R
3500 R
2000 R
1500 R
1500 R
1200 R
2000 R
1500 R
2000 R
1500 R
3000 R
1000 R
3000 R
2000 R
2000 R
2300 R
2000 R
3000 R
1500 R
2000 R
3000 R
3000 R
2000 R
6000 R
3000 R
1000 R
1200 R
1000 R
1000 R
2500 R
1200 R
1500 R
2000 R
1000 R
3000 R
1000 R
5000 R

17.00
17.00
17.00
14.50
13.50
12.00
72.30
22.00
25.00
18.00

8.33

7.35

7.55

8.50
13.50
15.00
13.50
14.90
15.00
15.00
14.25
14.33

8.75

7.85

7.34

9.75
13.50
13.95

0.10

8.35
20.00
15.00
18.00
12.00
13.00
15.00
15.00
15.00
14.50

174
12.50
19.00
14.50

8.00
10.00.
16.50
16.25
14.00
12.50

1.00
18.00
16.00
20.00
12.50

8.00

7.70
11.50

8.60

8.10
15.00
18.00

9.75

9.75

7.70
10.70
11.00
15.00
12.00
19.00
22.00
16.00
10.50
14.10
12.00
10.45
16.00

14.00
17.00
14.50

8.49

26.11.37
29.09.09
18.09.09
25.11.09
28.10.09!
08.12.09!
23.07.09
01.09.09
12.10.09
14.12.09
27.11.09
02.12.09!
11.11.09
11.11.09
06.01.10!
18.11.09
10.09.09
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26.34
26.04
2121

12.57

12.60
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25.32

37.85

39.58

14.19
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7.59
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1.78
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1.83
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0.45
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0.33
0.14
0.46
0.56
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TpaHcnopT
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TOproens
TOproens
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06bem, Kynou Dop, Peitunr
Bbinyck LleHa o6bem, wr CekTop
KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw et FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

CrpTpras03 5000 R 16.00 15.10.09  19.04.10/ 11.04.13 9.0 454 100.00 570 93.05 100.00 16.28 7.98 0.61 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09 17.02.10/ 15.02.12 7.0 313 99.59 93.00 96.00 17.38 8.01 0.46 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 109 100.00 50.01 104.88 18.19 8.73 0.72 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 34.3 73.50 65.00 81.99 26.99 7.94 1.86 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09  11.05.10 01.11.12 100 @ 40.0 101.33 100.70 102.20 14.34 7.87 0.67 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09, 18.06.10 5.0 111 99.70 92.01 99.80 15.68 7.75 0.38 MaLLMHOCTP.
TrK-101 4000 R 7.75  15.09.09 18.03.10/ 11.03.14 8.0 56.5 97.50 1.80 10 060 96.10 97.79 12.04 3.96 0.57 aHepreTMka
TrK-102 5000 R 1699 05.01.10 11.07.11 01.07.14 240 @ 60.2 10245 | 0.15 111830 102.30 102.49 15.96 8.27 151 aHepreTuka
TrK-10 061 3000 R 760 17.12.09 17.06.10 111 92.31 60 90.01 95.50 17.78 411 0.76 aHepreTuka
TrK-10 062 5000 R 9.75 12.08.09 14.08.09/ 06.02.13 1.0 432 99.38 98.03 100.00 18.96 4.89 0.06 aHepreTMka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10 31.05.12 11.0 349 91.48 40 85.19 95.00 19.09 4.14 0.73 aHepreTuka
TrK-6MnB-1 2000 R 1200 25.08.09 26.02.10/ 21.0212 7.0 31.5 98.36 97.00 99.00 15.54 3.04 0.50 aHepreTuka
TrK-8 01 3500 R 8.80 12.11.09 10.05.12 34.2 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09 041111 4.0 27.9 NpOW3BOACTBO
TexWHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 11.0 = 225 100.56 24.02 11.90 0.65 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09/ 07.03.12 2.0 32.0 98.90 13100 98.90 98.95 16.07 4.89 0.14 NpoM3BOACTBO
TMK-03 o6n 5000 R 960 18.08.09 16.02.10/ 15.02.11 7.0 19.2 96.98 0.08 37 261 96.01 96.90 15.79 4.94 0.48 /B1/B NpoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 3.8 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 4.8 yenyru
TonkHura-2 1500 R 20.00 10.12.09, 10.09.09 09.12.10 2.0 16.9 89.99 80.03 105.00 77.82 11.08 0.08 TOproens
TpaHcKoHT1 3000 R 16.50 01.09.09 12.03.10/ 26.02.13 8.0 439 101.85 12 101.85 102.30 13.07 8.08 0.53 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 15.12.09 15.06.10 11.0 94.41 236 600 94.41 95.53 14.56 3.85 0.77 /Ba1/BB GaHku
TpatcKpen2 3000 R 1500 15.12.09 231210 12.06.12 17.0 @ 353 100.95 | -0.25 100 100.95 101.10 14.47 741 115 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 6.0 23.9 98.75 2300 98.77 99.10 12.34 5.04 0.44 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09  17.02.10/ 10.02.11 7.0 19.0 99.10 94.01 18.99 8.55 0.45 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75 | 24.05.10  20.05.15 13.05.19 71.0 @ 119.5  100.40 1000 100.40 13.61 13.66 3.78 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 11.08.09  09.02.10/ 17.08.10 7.0 131 TOproens
TioMeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 9.0 32.8 96.49 3390 95.40 96.49 13.45 3.98 0.60 aHepreTuka
YIMK-Y3aMo1 3000 R 825  01.09.09 09.03.10/ 28.02.12 8.0 31.8 MeTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 5.0 86.70 140 1383 85.60 86.70 58.66 7.04 0.26 MalLLMHOCTP.
YMMO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 110 @ 353 MaLLMHOCTP.
YpanBar302 3000 R 18.00  30.09.09 04.04.10/ 05.10.10 9.0 14.7 95.06 MaLLMHOCTP.
Ypan/iL-01 1000 R 10.00  28.10.09 28.10.09 33 91.93 -0.57 91.95 92.50 48.56 5.63 0.18 (buHaHCbI
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 110 @176 100.00 80 000 99.90 100.35 18.75 8.98 0.74 B+// (puHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.10, 21.07.11 6.0 244 97.05 -0.10 20.31 6.67 0.40 B+// (buHaHCbI
Ypancu6liK3 1500 R 1750 27.08.09 01.09.10, 23.02.12 140 316 100.18 100.00 100.50 17.75 8.71 0.85 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10/ 19.01.12 6.0 30.4 100.20 17.23 8.71 0.41 B+// (pUHaHCbI
Ypancu6IKs 3000 R 1750 23.07.09 27.01.10, 19.01.12 6.0 304 100.21 17.21 8.71 0.41 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 2713 91.50 0.90 1900 90.60 91.50 15.13 5.48 1.74 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10/ 19.07.12 6.0 36.5 96.56 15.89 4.34 0.43 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 9.0 69.6 100.30 99.90 102.00 14.98 7.46 0.61 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 4.0 28.3 100.00 100.22 100.79 12.85 6.48 0.30 B+//B+ Tenekom
YpCW cep07 3000 R 16.00 15.09.09  18.03.10/ 13.03.12 8.0 32.2 101.92 7650 101.70 101.92 13.07 7.83 0.55 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 9.0 451 97.94 24 850 97.20 12.80 4.89 0.62 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 9.0 79.50 60.00 99.00 55.12 8.15 0.45 TOproens
®CK EQC-02 7000 R 825 22.12.09 22.06.10 11.2 96.52 99 426 96.51 97.05 12.72 4.26 0.80 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 26.9 88.69 -0.06 84.27 100.00 13.80 4.10 1.78 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 45 99.05 0.54 216 250 98.90 99.20 10.09 3.62 0.33 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 17.50 10.11.09 11.05.10 9.8 100.69 | -0.01 100.75 100.80 17.12 8.67 0.66 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.09.09  18.03.10/ 16.09.10 8.0 141 105.88 99.35 99.50 5.98 3.53 0.60 /Ba3/B+ GaHku

XK® bank-4 3000 R 13.00 14.10.09  14.10.09 12.10.11 3.0 271 99.30 910 99.30 100.20 17.07 3.26 0.20 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 22.07.09 26.04.10, 17.04.13 9.0 45.6 99.05 17.08 3.78 0.61 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10 13.10.10 9.0 15.0 100.00 36.00 100.00 17.75 8.98 0.62 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10, 12.07.11 6.0 241 99.98 39.99 99.98 1345 6.98 0.46 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00 01.10.09 01.04.10 85 TOproens
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 38 100.78 100.45 100.80 13.60 7.96 0.28 B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10, 24.06.14 120 @ 60.0 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 11 100.18 | -0.02 3004 100.18 100.37 11.67 6.91 0.08 B//B+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 25.7 93.80 -0.90 362 000 94.02 94.80 14.21 4.94 1.28 BB+ Tenekom

LIYH 02 06n 1000 R 1175 22.07.09 20.01.10 6.1 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 5.0 22.7 80.80 95.01 100.00 | 104.07 10.49 0.18 notpe6. ToB.
YTn3 0106 3000 R 950  16.12.09 16.06.10 11.0 88.14 -0.86 87.50 88.50 26.39 5.37 0.70 B1/ NpoM3BOACTBO
YTn3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 3.0 70.0 91.20 90.05 91.77 42.95 547 0.19 B1/ Npou3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 234 5.00 TOproens
JitptOHMoHO1 1500 R 11.00  11.08.09 10.11.09 38 TpaHcnopT
JitptOHPPA01 2000 R 17.12.09 16.12.10 171 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10 13.07.10, 08.07.11 120 @ 239 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09 20.05.11 4.0 22.3 aHepreTuka
OHeprLleHT 3000 R 25.00 07.01.10 08.07.10 11.8 81.20 58.88 15.35 0.57 aHepreTMka
J0KO-02 06 1500 R 18.00 24.07.09 22.01.10 6.2 notpeb. ToB.
ONIKONH1 1000 R 10.00 22.07.09 28.04.10 9.4 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 9.1 98.22 19.38 8.17 0.60 GENTT]
FOHuUMMnK 01 2000 R 9.75  08.09.09 10.09.09/ 06.09.11 2.0 25.9 98.53 0.03 98.00 98.81 21.01 4.93 0.12 notpe6. ToB.
tOHuTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 11.0 234 99.72 54.13 19.01 9.00 0.75 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 2.7 98.94 -0.06 98.87 99.00 13.20 4.05 0.20 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.09.09 09.12.09 4.7 98.51 -0.49 505 98.52 99.25 14.72 2.53 0.33 /B1/B Tenekom
FOTK-05 06. 2000 R 755 0212.09 04.06.10 30.05.12 11.0 348 95.03 1702 94.61 95.90 14.17 3.96 0.75 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09 14.1210 5.0 171 TpaHcnopT

AkyTcKaHO2 1200 R 17.00 10.09.09 22.03.10, 08.03.12 8.0 321 99.68 | -0.97 100.06 33.75 8.50 0.47 BB/ aHepreTuka



Fixed Income Daily 21.07.09 ’ N Gﬁb YPANCUB | KannNTAn
Ay

PbiHOK py6neBbIx obnuravuii

u

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
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FOCYOAPTCBEHHBIE U MYHULIMMATbHBIE OBJIUFALIAK

BalukopT506 1000 R 8.02 04.11.09 04.11.09 36 99.27 0.07 99.03 10.81 4.03 0.26 [Ba1/BB+ MyHULMNanbHbI
BalukopT606 1500 R 8.02 01.12.09 30.11.10 16.6 95.80 39997 91.00 95.80 11.74 4.18 117 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00 17.12.09 17.06.10 111 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 34.3 85.59 85.00 91.00 16.49 4.63 1.72 BB//BB- MyHULMNAnbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 23.6 90.00 1 90.00 99.50 17.56 5.68 143 MyHULMNanbHbIA
V1BO6n34-1 1000 R 8,50 11.08.09 09.11.10 15.9 95.22 94.50 95.74 17.26 222 0.54 MyHULMNanbHbIA
VipkO6n31-1 1500 R 8.00 17.09.09 17.12.09 5.0 97.61 0.58 96.25 98.00 14.82 2.04 0.35 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 725 22.07.09 241110 16.4 93.06 19.43 2.54 0.52 1B+ MyHULMNAnbHbIA
VpkO6n31-4 1200 R 750 24.09.09 26.05.10 10.3 94.69 37.78 94.55 14.73 2.75 0.72 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 27.6 90.65 88.01 92.00 16.99 3.02 1.04 1B+ MyHULMNanbHbIA
VpkO6n31-6 3800 R 920  15.08.09 22.11.12 40.7 1B+ MyHULMNanbHbIi
KanyxO6n-2 1300 R 8.50  31.08.09 29.08.11 25.7 93.74 13.77 2.26 1.20 BB-// MyHULMNanbHbIA
KanyxO6n-3 1000 R 9.15  02.09.09 29.11.12 40.9 81.47 75.26 94.99 17.99 3.26 2.20 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 10.21 30.09.09 26.06.13 479 82.01 BB-// MyHUALMNAMNbHbIRA
Kapenus 1 500 R 765 02.12.09 02.06.10 10.6 95.09 15.60 4.01 0.61 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 990 12.11.09 10.05.12 34.2 92.10 16.00 5.36 1.30 BB-// MyHULaNanbHbIi
Kapenus 12 1000 R 19.05  03.09.09 02.06.11 22.7 102.80 = 0.20 5526 102.75 102.90 17.84 4.62 1.06 BB-// MyHULananbHbIi
Kapenus 2 1000 R 787 15.10.09 14.04.11 211 92.53 90.33 95.00 15.26 4.24 0.99 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 15.0 95.99 97.00 14.83 6.01 1.01 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 52.9 85.04 0.14 1000 78.67 86.09 13.99 5.34 2.84 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 77.6 69.09 60.01 71.00 15.81 5.80 375 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 414 99.63 21.08 3.50 2.15 BB//BB MyHULMNanbHbIA
leH06n-206 800 R 14.01  09.12.09 08.12.10 16.9 99.69 97.02 100.00 14.74 7.01 112 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.12.09 05.12.14 65.5 89.50 4000 81.10 95.00 15.47 6.82 3.44 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 14.01.10 15.07.10 12.0 89.77 0.01 19.85 3.94 0.81 BB/ MyHULMNANbHbIA
Mrop38-06 5000 R 10.00  26.12.09 26.12.10 175 98.50 1.20 327 000 97.10 98.50 11.46 5.09 123 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 60.9 71.72 14.51 5.10 341 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 125 96.90 = -0.40 194 393 96.50 97.49 11.59 4.09 0.87 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 72.2 73.15 0.15 387 550 73.15 73.99 15.02 5.48 4.00 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 35.8 86.90 115 187 000 86.87 86.90 14.00 4.62 2.32 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 96.2 67.75 700 67.25 68.26 15.00 5.92 4.80 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 294 89.50 744 000 89.65 90.02 13.65 4.48 1.95 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.09.09 05.09.12 38.1 84.90 0.45 600 84.61 85.00 14.46 4.75 2.37 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop58-06 15000 R 10.00  01.09.09 01.06.11 22.7 95.60 @ -0.15 29122 95.60 95.85 13.29 2.64 1.50 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop59-06 15000 R 10.00  15.09.09 15.03.10 79 99.54 = -0.10 40 000 99.38 99.52 11.17 2.53 0.57 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.00  03.09.09 03.06.13 471 101.90 = -0.60 9063 101.90 102.75 15.46 371 2.56 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop62-06 20000 R 16.00  08.09.09 08.06.14 59.5 99.80 0.09 13277 99.80 100.80 15.29 4.04 3.01 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.00  10.09.09 10.12.13 535 | 101.74 = -0.66 102.00 102.99 15.65 3.72 2.81 BBB/Baa1/BBB | MyHuULunanbHbii
Moc.o6n.58 12000 R 10.00  29.09.09 30.03.10 8.4 97.50 23719 97.35 97.50 14.32 5.11 0.58 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 21.3 88.93 9 88.52 88.91 17.20 5.05 1.38 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 571.7 72.00 0.50 16720 71.02 72.00 17.49 5.54 3.23 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 474 8243  -0.12 28500 82.00 82.47 18.14 5.44 2.02 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 32.3 101.10 = 0.05 20 650 100.80 101.10 18.05 8.34 1.37 [B3/oto3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 274 94.00 560 92.00 94.00 13.46 4.35 1.08 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 405 91.00 14.62 4.63 141 BB/Ba2/ MyHULMNanbHbIA
Hoscn60-14 2000 R 8.14  25.09.09 24.12.10 174 98.40 BB-// MyHULMNanbHbIi
003 25057 40817 R 740 22.07.09 20.01.10 6.1 99.46 0.05 924 464 99.43 99.65 8.79 1.86 0.45 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  22.07.09 19.01.11 18.3 94.00 858 376 93.55 94.80 10.89 1.62 1.28 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 05.08.09 05.05.10 9.6 97.65 0.25 97 000 97.40 98.60 9.20 1.48 0.70 BBB+/Baa2/BBB | roc. Gymaru

003 25064 7000 R 1190 22.07.09 18.01.12 304 10145 = 0.10 830 101.45 101.70 1.7 2.92 1.92 BBB+/Baa2/BBB | roc. Gymaru

003 25066 10000 R 10.55 07.10.09 06.07.11 23.9 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 40.0 84.50 10 000 84.30 85.60 11.94 7.10 2.61 BBB+/Baa2/BBB ' roc. Gymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 36.2 88.96 267 799 86.41 87.79 10.88 1.7 2.46 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 37.2 95.08 170 000 94.25 95.00 10.77 4.72 1.85 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00 13.01.10 14.07.10 12.0 100.59 © 0.08 100.45 9.57 4.96 0.88 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 1109 | 87.38 | -0.15 87.30 87.45 11.64 5.14 2.83 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 12.08.09 03.08.16 85.7 76.85 5000 71.78 80.65 12.61 2.60 4.39 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 09.09.09 24.11.21 150.3 || 75.25 1.75 72 75.25 76.00 11.70 2.82 6.19 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26 000 R 31.03.10 20.03.19 17.7 | 4761 657 000 12.97 5.87 BBB+/Baa2/BBB | roc. ymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 3232 64.80 146 770 62.00 65.10 11.35 5.31 8.21 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 750 19.08.09 08.08.18 110.2 || 73.01 10 200 62.10 97.90 11.28 5.12 5.44 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 16.5 98.14 100.00 12.49 5.03 0.72 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.09.09 09.09.10 139 92.62 14.67 1.84 0.96 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 13.08.09 11.08.11 25.1 89.05 @ -0.96 74 000 86.00 90.95 14.52 213 1.65 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98  23.09.09 20.06.12 35.5 80.64 33.40 84.00 16.23 2.16 2.25 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9.30 24.09.09 19.12.13 53.8 90.65 0.65 101 000 91.35 15.00 2.56 1.75 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 454 81.69 32.05 81.44 17.57 243 2.04 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 8.80 27.08.09 26.05.11 225 94.61 14.37 2.32 1.00 BB//BB- MyHULMNANbHbIA
Tomek 1 500 R 8.75  20.08.09 20.05.10 101 9411 92.00 94.50 17.33 2.32 0.68 MyHULMNaNbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 3.7 97.29 @ -0.21 97.50 98.00 15.86 3.11 0.26 1/B- MyHULananbHbIiA
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 29.6 88.01 -0.19 154 750 88.00 88.16 17.83 3.99 1.1 11B- MyHULananbHbIiA
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 415 98.58 98.40 98.69 7.92 4.07 2.25 11B- MyHULananbHbIiA
Tomck.06-7 2500 R 13.75 27.08.09 27.11.13 53.0 100.01 99.70 99.81 13.69 3.47 1.69 //B- MyHULananbHbIi
TomckAam 2 500 R 18.00 24.09.09 221211 29.5 MyHULMNanbHbIA
YamypTua-2 1500 R 840 17.01.10 15.07.12 36.4 76.81 0.01 99.00 19.80 5.51 222 MyHULMNanbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 5.0 97.55 94.50 15.21 4.30 0.36 1B+ MyHULMNanbHbIA
Yyeawms-05 1000 R 785 04.12.09 05.06.11 22.8 89.49 84.01 99.00 14.94 4.37 1.53 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74 21.07.09 17.04.12 334 81.00 17.09 2.38 2.06 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  08.09.09 04.06.13 472 81.77 79.00 85.00 17.37 2.94 242 /Ba2/ MyHULMNANbHbIA
FAkyT-06 06 2000 R 10.00  13.08.09 13.05.10 9.9 98.94 133 200 98.02 12.25 2.52 0.55 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.07.09 17.04.14 571.7 80.01 16.30 243 2.46 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 21.3 9232 -0.78 89.00 93.50 14.03 3.78 1.05 BB-// MyHULMNanbHbI

ApO6n-07 3500 R 7.00 29.09.09 30.03.10 8.4 97.20 0.09 100 97.30 97.60 1217 1.80 0.53 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913/ 30.09.09 30.03.1C 84 | 10044 = 0.0 842 4.54 0.65 A-/Baa3/ GaHkmn

Ak bars-10 250 § 825 28.12.09 28.06.1C 114 | 9798 015 10.55 421 0.87 BB/Ba2/ GaHku

Ak bars-11 300 § 925 20.12.09 20.06.11 233 | 9051 | -0.87 15.12 5.1 1.66 BB/Ba2/ GaHku
Alfa-Bank-09 400 $ 7.88| 10.10.09 10.10.0¢ 27 | 100.26 6.60 3.93 0.22 BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.12.09 25.06.12 357 | 89.95 | 046 12.39 4.56 248 BB-/Baa2/BB- | GaHku
Alfa-Bank-13 400 $ 925/ 241209 240611 240612 230 478 | 91.01 = 005 14.76 5.08 1.67 BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.12.09 09.1210 09.121% 17.0 @ 77.8 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 320 925 BB-/Baa2/BB- | GaHku
Alrosa-14 500 § 8.88 17.11.09 17.11.14 649 | 9132 | 040 11.07 4.86 4.01 B/Ba3/BB cbipbe

Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 43 B/Ba3/ GaHku

Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 51 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 43 BBB/Baa1/ GaHkm
BoM-09 usd 250 § 8.00/ 28.09.09 28.09.0¢ 23 | 10097 | -0.01 2.80 3.96 0.19 BBB/Baat/ GaHkun
BoM-10 300 § 738 26.11.0¢ 26.11.1C 16.5 || 10142 | -0.02 6.24 3.64 1.26 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 19.7 || 97.00 @ -0.25 8.10 6.45 1.50 BBB/Baat/ GaHkun
BoM-13 500 § 734 13.11.09 13.05.12 464 | 9042 | 086 10.44 4.06 3.16 BBB/Baat/ GaHku
BoM-15 300 § 750/ 251109 251110 25.111% 160 = 773 | 8293 = 035 22.89 452 1.16 BBB/Baat/ GaHku
BoM-17 400 $ 6.81/ 10.11.09 10.05.17 950 | 7236 @ -0.05 12.44 470 541 BBB/Baat/ GaHkun
Business Alliance-12 8323 R 8.88  25.07.09 25.04.12 337 || 75.50 38.91 2.94 0.79 (bMHaHCbI
Credit Europe Bank-10 250 § 750/ 13.10.09 13.04.1C 8.9 9967 | 0.01 7.94 3.76 0.68 [Bat/ GaHKu
DON-Stroy-10 CLN 150 § 10.00  01.11.09 01.11.1C 15.6 CTPOUTENbCTBO
Energomash-10 150 $ 9.50 05.10.09 05.04.1C 8.6 50.01 142.02 | 9.50 0.39 MaLLUHOCTP.
Eurochem12 300 § 7.88)  21.09.09 21.09.12 38.6 BB-//BB- XMMUst
Evraz-09 300 $ 10.88  03.08.09 03.08.0¢ 0.5 100.25 = -0.25 3.85 542 0.04 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.10.09 24.04.13 458 | 8499 | 035 14.14 5.22 2.95 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 768 | 8282 @ 072 12.23 4.98 4.53 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 106.7 | 8278 124 12.82 5.74 5.36 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 464 /Caal/D Cblpbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 10.0 B2/ GaHKm
Gazprom-09 700 $ 10.50  21.10.09 21.10.0¢ 3.1 102.01  -0.01 245 5.15 0.25 /Baa1/BBB Cbipbe
Gazprom-10 1000 € 7.80  27.09.09 27.09.1C 145 || 10415 | 0.02 4.08 7.49 1.09 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 16.1 BBB/Baa1/BBB | [cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.10 23.04.11 214 || 104.51 6.09 8.61 1.63 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 4.56| 09.12.09 413 | 9380 @ 0.10 6.55 4.86 3.02 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.11.09 40.5 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 9.63 01.09.09 440 | 106.01 | 0.26 7.68 4.54 2.94 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 521 || 9012 | 0.08 9.26 7.30 3.50 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.09 488 | 10237 | 0.1 3.86 220 3.57 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 454 | 100.10 | 0.16 7.31 3.67 3.15 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.07.09 49.1 | 100.09 | 0.20 7.48 3.75 3.31 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 56.0 | 89.18 | 0.10 777 5.64 3.95 BBB/Baa1/BBB | [cbipbe
Gazprom-14-2 700 € 536 31.10.0¢ 64.3 88.61 0.66 7.93 6.05 4.34 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588 01.06.10 714 | 88.71 0.24 8.22 6.62 484 [Baa1/BBB Cbipbe
Gazprom-16 1350 § 621 22.11.09 22.11.1€ 894 | 8643 @ 035 8.75 3.59 5.57 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 934 || 7870 @ 0.21 8.90 6.53 5.98 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 1009 | 78.66 | 0.46 9.02 6.92 6.10 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 1043 | 8561 | 0.19 8.88 7.72 6.17 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.10.09 11.04.1€ 106.2 | 9376 | 149 9.20 4.34 591 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 925/ 231009 230412 23.041¢ 340 1188 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 128.3 | 98.00 &= 063 7.88 367 2.83 | BBB/Baal/BBB+ | (cbipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 153.8 | 76.84 | 142 9.73 4.24 7.58 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.10.09 28.04.34 301.6 || 100.07 = 0.48 8.62 4.31 9.98 /Baa1/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3418 7704 @ 091 9.68 473 9.61 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 13.0 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.08.09 22.02.1C 72 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365  05.10.09 06.04.1C 8.7 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 232 | 9932 | -0.06 8.35 4.01 1.72 /Baa2/BBB- GaHku
Gazprombank-13 500 § 793 28.12.09 28.06.12 480 || 9565 | 0.18 9.28 4.15 3.28 /Baa2/BBB- GaHkun
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 75.2 /Baa2/BBB- GaHku
Gazstream-13 647§ 563 22.07.09 22.07.18 488 || 9889 | 029 5.94 2.84 344 BBB/A3/BBB Chbipbe
HCFB-10 200 § 950/ 11.10.09 11.04.1C 8.8 92.00 21.93 5.16 0.63 /Ba3/B+ GaHkm
HCFB-11 500 § 1100 20.12.09 201209 20.06.11 50 & 233 | 98.75 14.13 5.57 0.39 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.0811| 7.0 | 251 | 9351 | 084 24.83 6.28 0.47 /Ba3/B+ GaHku

11B-09 100 § 950 31.07.09 31.07.0¢ 0.4 98.90 47.84 4.80 0.02 B/B1/BB- GaHku

11B-10 150 § 950 12.08.09 12.02.1C 6.9 9247 | 0.00 24.62 5.14 0.48 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 117 | 90.84 | 0.01 19.44 9.91 0.88 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 16.3 Toprons
Income-Lada-11 CLN 388 16.00 23.09.09 23.12.09 20.06.11| 5.0 233 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 11.9 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.09 30.10.11 27.7 | 51.00 = 1.00 46.12 9.07 1.59 1D Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 337 | 86.00 16.21 5.67 2.23 B CTPOUTENCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 0.1 B/B2/ GaHku
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 75 B/B2/ GaHkun
Lukoil-17 500 § 6.36) 07.12.09 07.06.17 96.0 || 9153 = 029 7.81 347 595 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66 07.12.09 07.06.22 156.8 | 8498 | 0.15 8.61 3.92 804 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 § 888/ 10.09.09 10.03.11  10.03.1€ 20.0 = 80.8 | 75.00 29.06 5.92 1.30 B+/B1/ GaHkun
MDM-10 425§ 777 25.07.09 25.01.1C 6.3 BB/Ba1/BB GaHku
MDM-11 200 § 975/ 21.07.09 21.07.11 244 1 9329 | 0.06 13.70 5.23 1.66 BB/Ba1/BB (DUHaHCbI
Megafon-09 375§ 8.00/ 10.12.09 10.12.0¢ 48 | 101.34 | -0.02 447 3.95 0.38 BB+/Ba2/ Tenexom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 10.4 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945/  20.09.09 20.03.11 203 B/B2/ CTPOUTENbCTBO

MKB-09 100 § 10.25  21.10.09 21.10.0¢ 3.1 100.25 9.11 5.11 0.24 B/B1/ GaHku
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Moscow-11 374 € 645  12.10.09 12.10.11 271 | 10145 | 0.06 5.64 6.36 2.00 | BBB+/Baa1/BBB+ | MyHuLMNanbHblit
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 88.3 || 87.94 @ 0.07 713 5.76 5.72 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 15.0 || 101.40 = 0.12 7.15 413 113 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 30.7 | 9868 | 0.08 8.59 4.05 2.15 /Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 221218 17.0 @ 782 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 344 | 9292 @ 025 9.93 3.77 245 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.08.09 02.02.1C 6.6 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.09  20.10.11  20.10.1€ 27.0 = 883 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 24 || 100.71 | 0.09 3.38 3.54 0.19 BBB-/Baa2/ Cblpbe
OAK-10 200 § 10.00)  24.12.09 08.07.1C 118 || 93.25 68.18 5.36 0.70 MaLuHocTp.
Petrocom-09-2 4258 875 17.12.09 17.12.0¢ 5.0 100.17 | 0.02 8.29 4.37 0.39 /Ba3/B+ (bvHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 118 | 65.00 63.31 7.50 0.72 Bl (bvHaHCbI
ProbusinessBank-10-2 80 § 1250 18.08.09 18.08.09 18.08.4C 1.0 | 131 || 9750 47.62 6.41 0.06 B-// (UHaHCbI
Prodimex-11 CLN 100 § 1025 29.09.0¢ 29.09.11 26.7 || 99.95 | 0.08 10.31 5.13 1.86 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 14.7 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 8.75  20.10.09 20.10.11 274 || 87.92 | -0.03 15.27 4.98 1.89 B+/Ba2/BB- GaHkun
Promsvyazbank-12-2 200 $ 963 23.11.09 23.05.12 346 | 8250 | -0.08 17.70 5.83 2.28 B+/Ba2/BB- GaHKmn
Promsvyazbank-13 150 § 1075 15.01.10 15.07.11 15.07.1% 240 485 | 88.08 & 0.6 18.16 6.10 1.68 B+/Ba2/BB- GaHkun
Promsvyazbank-18 100 § 1250, 31.07.09 31.01.1€ 1039 || 77.50 18.42 8.06 421 B+/Ba2/BB- GaHku
Raspadskaya-12 300 § 750 22.11.09 22.05.12 346 | 8868 @ 1.00 12.34 4.23 241 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 4.0 CCC/Ba3/BB- | 6aHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 28 CCC/Ba3/BB- | 6aHku
ROLF-10 CLN 250 § 825  28.12.09 28.06.1C 114 [Caat/BB- ToproBns
Rosbank-09 300 § 9.75  24.09.09 24.09.0¢ 22 || 101.03 | -0.02 3.93 241 0.17 [Ba2/ GaHku
Rosbank-09 RUB 7000 R 8.00  30.09.09 30.09.0¢ 24 A-/Baa3/BB+ | GaHku
Rosbank-12 130 § 9.00 01.01.10 01.07.12 359 | 8475 15.65 5.31 242 A-/Baa3/BB+ | [GaHkun
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 16.6 | 101.20 = 0.05 5.93 3.40 1.27 BBB+/Baat/ GaHku
Rosselkhozbank-10 CHF 375 C 358  29.03.10 29.03.1C 84 97.36 7.46 3.68 0.67 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 338 | 99.00 @ 0.75 6.55 6.33 2.52 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 465 || 97.23 | 0.80 8.03 3.69 323 BBB+/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 546 | 95.08 @ -0.01 8.46 3.75 3.74 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.09 11.06.14 59.6 | 10233 | 0.35 841 4.40 3.88 BBB+/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97 21.09.09 21.09.11 21.09.1€ 26.0 = 87.3 || 89.90 & 061 1241 3.88 1.88 BBB+/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.09 15.05.17 952 | 86.70 @ 0.30 8.68 363 5.83 BBB+/Baat/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.09 29.05.1€ 107.8 || 9157 & 046 9.16 423 6.10 BBB+/Baat/ GaHKu
RTM-09 CLN 55§ 15.00)  16.08.09 16.11.0¢ 40 3495 | -0.18 899.56 | 10.97 | 0.06 ToproBns
RTM-11 CLN 125§ 12.00)  04.09.09 04.03.11 19.7 ToproBns
Russia-10 2966 $ 825  30.09.09 31.03.1C 85 | 10270 & -0.01 2.09 4.02 044 | BBB+/Baal/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 109.7 || 142.81  0.18 5.03 3.85 6.09 | BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 230.5 || 14450 @ 0.10 8.1 4.41 8.78 | BBB+/Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 2520 | 99.16 | 0.37 22871699 95.00 764 3.78 5.51 BBB+/Baa1/BBB | roc. Gymarn
RusStandard-0¢ 400 € 6.83  16.09.0¢ 16.09.0¢ 19 98.56 | 0.02 15.85 6.92 0.14 BB-/Ba2/BB- GaHku
RusStandard-10 500 § 750  07.10.09 07.10.1C 148 BB-/Ba2/B+ GaHkun
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 115 | 9334 | 046 16.38 4.54 0.85 BB-/Ba2/BB- GaHKm
RusStandard-11 350 § 863  05.11.09 05.05.11 218 || 8721 | 055 17.19 4.94 1.53 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.12.10 16.12.1E 17.0 | 78.0 | 69.156 | -0.75 39.46 6.42 1.1 /Ba3/B GaHkmn
RusStandard-16 200 § 9.75  01.12.09 01.12.1€ 89.7 | 69.12 | 043 18.35 7.05 4.41 BB-/Ba2/BB- GaHKm
Sberbank-11 750 § 593  14.11.09 14.11.11 282 || 10045 | 0.12 5.72 2.95 212 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.11.09 15.05.1% 465 || 9850 | -0.06 6.93 3.29 3.29 BBB+/A3/ GaHkun
Sberbank-13-2 500 § 647 02.01.10 02.07.12 4814 || 97.97 | 022 7.06 3.30 341 BBB+/A3/ GaHKu
Sberbank-15 1000 § 623  11.08.09 11.02.10  11.02 f 67.7 | 9869 | 0.06 8.66 3.16 0.52 BBB+/A3/ GaHku
Severstal-13 1250 § 9.75  29.07.09 29.07.1% 49.0 || 86.17 | 042 14.39 5.66 2.98 /Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 57.8 | 8202 @ 0.36 14.62 5.64 349 /Ba3/BB- Chlipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 1.2 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 24.0411 30 | 214 B+// Tenexom
SINEK-15 250 § 770 03.08.09 03.08.1¢ 735 | 106.60 = 0.34 6.36 361 4.67 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 186 | 97.79 | 0.09 1048 4.54 1.33 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 7.0 /B2/B GaHku
Tatfondbank-10 0% 9.75  26.10.09 26.04.1C 9.3 92.92 20.09 5.25 0.68 B2/ (DUHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 11.6 Toprosns
TMK-09 300 § 850  29.09.09 29.09.0¢ 24 99.36 | 0.00 11.81 4.28 0.18 /B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 246 | 9231 | 0.21 14.52 5.42 1.66 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 243 | 9927 | 0.28 7.21 3.46 1.83 /Baa2/BB+ cbipbe
TNK-12 500 § 613 20.09.09 20.09.12 386 | 9462 @ 0.89 8.08 3.24 2.75 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 444 1| 9536 | 1.02 9.01 3.93 3.03 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750 18.01.10 18.07.1€ 852 | 8871 | 084 9.76 423 5.21 /Baa2/BB+ cbipbe
TNK-17 800 § 6.63  20.09.09 20.03.17 933 | 8246 @ 0.55 9.94 4.02 5.52 /Baa2/BB+ cbipbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 105.3 || 86.74 & 0.85 10.22 4.54 5.76 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 16.9 Tenexom
TransCapitalBank-10 175§ 913 10.11.09 10.05.1C 9.8 9342 | 0.05 18.21 4.88 0.72 B2/ GaHkun
TransCapitalBank-17 100 § 1051 18.01.10 18.07.17 97.3 | 5121 | 0.01 25.81 1026 | 3.99 B2/ GaHKu
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 10.0 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00) 23.12.09 25.06.11 235 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 35.8 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 358 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/  07.08.09 07.08.12 493 /Baa1/BBB+ Cbipbe
Transneft-14 1300 8 567 05.09.09 05.03.14 56.3 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.08.09 07.08.1¢ 110.2 /Baa1/BBB+ Cbipbe
Trust-09 150 § 9.25  05.10.09 05.10.0¢ 26 47.90 943.50 | 9.66 0.04 B-/Caat/ GaHku
Trust-10 200 § 9.38  29.11.09 29.05.1C 104 B-/Caat/ GaHKu
Trust-12 CLN 20§ 1150 06.09.09 06.09.12 38.1 B-/Caat/ GaHku

URSA rub 10 5000 R 9.13|  26.08.09 26.02.1C 74 B1/ GaHku
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URSA-10 EUR 400 € 700  21.05.10 21.05.1C 102 B+/Ba3/ GaHkun
URSA-11-1 130§ 1200 30.12.09 30.12.11 298 B+/Ba3/ GaHKu
URSA-11-2 300 € 830  16.11.09 16.11.11 283 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.15 23.0 @ 472 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 10.6 BBB/Baa1/BBB | [GaHku
Vimpelcom-10 300 $ 8.00 11.08.09 11.02.1C 6.9 101.23 | 0.02 5.71 3.95 0.52 [Ba2/ Tenexkom
Vimpelcom-11 300 § 838 22.10.09 22.10.11 275 | 9975 | 042 8.49 4.20 1.98 /Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838 30.10.09 30.04.12 46.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825 23.11.09 23.05.1€ 833 | 88.10 = 097 10.74 4.68 491 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 9.13|  30.10.09 30.04.1¢ 106.9 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 96.6 B3/ GaHku
VTB 24-09 500 § 3.82| 07.09.09 07.12.0¢ 47 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 6.20) 29.09.09 29.09.1¢ 754 | 9258 | 023 7.73 3.35 4.90 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.08.0¢ 02.11.0¢ 35 99.70 | -0.04 5.91 1.20 0.27 BBB+/A2/BBB+ | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 79 99.52 | 0.04 6.91 6.36 0.63 BBB+/A2/BBB+ | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 271 | 10145 | 0.09 6.78 3.70 1.9 BBB+/A2/BBB+ | 6aHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 237 || 101.68 | 0.07 7.16 8.1 1.80 BBB+/A2/BBB+ | 6aHku
VTB-12 1200 6.61/ 30.10.09 30.10.12 399 | 96.11 | 044 797 344 2.84 BBB+/A2/BBB+ | GaHku
VTB-12-2 RUB 30000 R 1200,  28.11.09 28.11.12 409 || 99.78 12.07 6.01 265 BBB+/A2/BBB+ | GaHku
VTB-15 750 § 6.32| 040809 040210 040215 7.0 & 675 | 9581 -0.28 17.69 4.08 0.48 BBB+/A2/BBB+ | 6aHku
VTB-16 500 € 425 15.02.10 15.02.1€ 80.0 | 96.09 = 0.00 4.90 442 561 BBB+/A2/BBB+ | GaHku
VTB-18 2000 $ 6.88| 28.11.09 28.05.13 29.05.1€ 47.0 & 107.8 | 9223 & 044 9.31 3.73 3.25 BBB+/A2/BBB+ | GaHku
VTB-35 1000 § 625 020110 020715 02.07.32 72.0 = 3159 | 84.32 = 046 9.79 3.71 472 BBB+/A2/BBB+ | 6aHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 33 | 100.20 = 0.00 7.90 437 0.26 B/Ba3/ GaHku
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busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

WcnonHuTenbHbIN AUPEKTOP, PyKOBOAMTENb AenapTaMeHTa
Bopwuc MH36ypr, GinzburgBl@uralsib.ru

Busnec-6A0K IPOAQXK B TOProOBAM

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

YnpaBneHue npogax YnpaBneHue Toprosnu
Koppapo TaBemua, aupekTop, taveggiac@uralsib.ru AHgpei bopucos, cT. Tperiaep, bor_av@uralsib.ru
EneHa [doBraHb, cT. BULE-Npe3naeHT, dov_en@uralsib.ru Bsiuecnas Yanos, Tpeiigep, chalovvg@uralsib.ru

EkaTtepuHa N'ybuHa, cT. BuLe-npe3naeHT, gubinaea@uralsib.ru
Omutpuii Monos., BuLe-npe3naeHT, popovdv@uralsib.ru
Kamunna WapadyTavHoBa, knueHTckuin MeHeaxkep, sharafutdika@uralsib.ru

Busnec-6A0k o PBIHKAM AOATOBOI'O KartmTaAa

ConpoBoxaeHue NPOeKTOB

ApTemuii CamoinoB, BuLe-Npe3naeHT, samojlovaa@uralsib.ru Buktop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
Mosenb TUMOLKMHA, Ha4anbHUK oTAena, tim_gg@uralsib.ru KceHunsa XaputoHoBa, aHanuTuk, kharltono_vko@urals!b.ru
HaTanbs MpuLLeHKoBa, Bef. cneumanuct, grischenkovane@uralsib.ru Anexcelt HekylunH, aHanuTuk, chekushinay@uralsib.ru

anuHa MNygeima, rn. cneumanucT, gud_gi@uralsib.ru
AnHa KomoBa, rn. cneunanuct, komovaav@uralsib.ru

AHaAUTHYECKOE YyIIPaBACHHE

PykoBoauTenb ynpasneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

Oonrosble o6s3aTensbcTBa TenekommyHukauuu/Meaua/lHcopMaLMOHHBbIE TEXHONOMMKU
[enuc MopbiBain, poryvajdv@uralsib.ru KoHcTaHTuH YepHbiwes, che _kb@uralsib.ru
Cranucnas boxeHko, bozhenkosv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru

Hapexna MblpcukoBa, myr_nv@uralsib.ru
ASHA P yr e MuHepanbHbie yaobpeHusi/MawmHoOCTpoeHue

Crtpaterus/Monutuka AnHa KynpusHoBa, kupriyanovaa@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru WpwuHa UpTerosa, irtegovais@uralsib.ru

Jleonnp CnunueHko, slipchenkola@uralsib.ru AeTomoBunecTpoeHmue/TpaHEnopT

OKOHOMMKa Hatanbs CopokuHa, sorokinani@uralsib.ru
Bnagumup Tuxomumpos, tih_vi@uralsib.ru

H Mai . Isib HepBuxumocTtb
atanes Mavoposa, mai_ng@uralsib.ru AnHa KynpusHoBa, kupriyanovaa@uralsib.ru
HedTb 1 ras Hukuta LWeea, shvedne@uralsib.ru

BukTtop MuwHsikoB, mishnyakovvv@uralsib.ru

! : MoTpebuTenbLCcKun cekTop
Muxaun 3aHo3uH, zanozinmy@uralsib.ru

Hatanua CmupHoBa, smirnovana@uralsib.ru

OHepreTuka BaHkun
MatBei Taiiy, tai_ma@uralsib.ru Jleonnp CnunyeHko, slipchenkola@uralsib.ru
AnekcaHgp CenesHes, seleznevae@uralsib.ru Hatanbst MaropoBa, mai_ng@uralsib.ru
MeTtannyprus/lopHogo6biBaloLasi MPOMbILLIIEHHOCTb AHanu3 pbIHOYHBbIX JAHHbIX
Marikn KaBaHa, kavanaghms@uralsib.ru AHgpen borgaHosuy, bogdanovicas@uralsib.ru
Omutpuii CmonuH, smolindv@uralsib.ru Bacunuin fertapes, degtyarevvm@uralsib.ru
Hukonai CocHoBckuit, sosnovskyno@uralsib.ru Brnagumup Kocsikos, kosyakovvs@uralsib.ru

PepakTtupoBaHue/nonurpadus/nepesos

[xoH Yonuw (aHrn. 13.), walshj@uralsib.ru, FOnusi MpokoneHko, pro_ja@uralsib.ru, AHgpei Maturopckuin, pya_ae@uralsib.ru,
KaponaitH Meccekap, messekark@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru, EBrenun NpuHkpyr, grinkruges@uralsib.ru
Tumotun Xann, hallt@uralsib.ru

Mon fe Butr, dewittpd@uralsib.ru

OuszanH
AnrenuHa LlabapuHoBa, shabarinovav@uralsib.ru

HacToswwuit GionneTeHb npefHasHayYeH UCKIIOYMTENbHO ATt MHGOPMaLMOHHbIX Lieneit. Hu npu kakux o6CTosTensCTBax aToT GlonneTeHb He AOMMKeH
1CMonb3oBaTbCA UM paccMaTpuBaThCst kak ocbepTa Unu NpeanoxeHne Aenatb opepTbl. HECMOTPS Ha TO, YTO AaHHbI MaTepuan Gbin NOAroTOBMEH
C MakcMManbHoN TwaTtenbHocTblo, YPANICUB He faeT HUKakux NpsiMblX UK KOCBEHHbIX 3aBEPEHWUIN UNW rapaHTUi B OTHOLLEHWUW JOCTOBEPHOCTMN
1 MOMHOTBI BKINOYEHHON B GlonneteHb nHdopmaumn. Hun YPAJICUB, HY areHTbl KoMnaHum unmn acdunmpoBaHHble Nvua He HecyT HUKaKol OTBETCT-
BEHHOCTY 3a NoGble NMPsiMble UMM KOCBEHHbIE YOBITKM OT UCMONb30BaHUS HacTosILLero GlonneTeHs Unu cogepxallenics B HeM UHgopMaLmm.
Bce npaBa Ha GtonneTeHb npuHaanexat OO0 «YPAJICUB Kanutany», n cogepxaluascs B HeM MH(OpMaLmMs He MOXET BOCNPOU3BOANUTLCS U
pacnpocTpaHaTbes 6e3 NpeaBapuTeNbHOro NMCbMEHHOro paspetueHus. © YPANICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJNICUB»

21 mrorniss 2009 r. TenecoH 7 (495) 788-0888
Beb6-cant www. uralsibcap.ru
AHanNnUTUKmn research@uralsib.ru

OTpen npopgax sales@uralsib.ru
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