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PYBNEBBIE BbIMYCKU CTPATErusa
Wsm., 6.n. BHeWHUA pbIHOK
YTM, % LSRR RS Mo3uTUBHBbIE CUrHanbl C pbiHKa HEABM)KMMOCTH cmp. 2
003 46020 11,4 125 175 229
Rl 02 6 17 @) 3a npepenamun TOP-19 BCce He Tak xopowo cmp. 2
LieHrpTen-4 1,1 24 (302)  (457) HAoxopnHocTtu gnuHHbIX UST BCe Bbiwle cmp. 3
Ork-2 145 *1) (267) (1287) Cnpoc B KOPOTKOM KoHUe kpuson UST cmp. 3
ChIPLEBBIE PhIHKU Bbicokue ueHbl Ha HedTb noaaepxmBaroT Russia 30 cmp. 4
Wam., % BHyTpPEHHWH PBIHOK
SO SEIh - EICCE Py6nb oTbIrpbiBaeT cAaHHbIE NO3ULUMN cmp. 4
3onoto, $/yHuus 949,9 0,2) 438 8,0 .
Urals, $/6app. 614 15 279 468 Bbe3 eaMHON AUHAMMKM cmp. 4
S&P Metanmb, uhg. 11010 13) 43 177 Odopa3ameweHue OD3: nOXOQHOCTU NpPEXKHUE, HO CNPOC Bbiwe Cmp. 4
S&P Clxnpon., uha. 6334 06 156 68 O6nuraumin Mocksebl Bce 6onbLue cmp. 5
LA EHEXHbINA PbIHOK Mrlop-60 - ny4ywuit cpeam paBHbIX cmp. 5
Wam. YpoBeHb «nnoxmx» kpeputos — 20% cmp. 5
RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD .
PEMO & L 15,8 (112) (332) (4582) AEHEXHbIA PbIHOK
Kopeuera ] e (213 (6068) Bpinmara Hanora Ha NPUGLINbL
Henosursi & Lip 4651 %64 194 3285 MOXET YyTh CHU3UTb IMKBUAHOCTL cmp. 6
U3m., 6.n.
NDF 1Y, % 1092 (90) (386) (1758) KOPNOPATUBHBIE COBbITUA
MOSPrime O/N, % 7,21 29 175 1
: 20 THK-BP (BB+/Baa2/BBB-)
() o
USERUE e 02 TR OxunpaBlueecs NOBbIWeHNe penTuHra ot S&P cmp. 7

HoOBOCTU BKPATLE
CeBepcTtanb (BB/Ba3/BB-)/EBpa3 (BB-/Ba2/BB). Buepa pelTUHroBble areHTCTBa ne-

U3m., 6.n. v o , .

pecMmoTpenu perTnHrm komnaHui. Moody’s noHmanno pentuHr Cesepctany Ha OfHy CTy-

6.n. 3Hay.  3a JeHb 3a mec. YTD
Russia 30 - UST 10 2690 0 158 23 nexHn ¢ «Ba2» no «Ba3», octaBuB NpoOrHo3 M3amMeHeHUs1 «HeraTuBHbIM», a S&P noctasu-
E:/ISE?IIiS 'reL;d ' i) el (Gt 10 Ha nepecMoTp penTuHr Eepasa «BB-» ¢ BO3MOXHOCTLIO MoHWkeHus. Oba areHTcTBa
_TRAXXHpY ggg; “2';) (;fzg) (égg) B KayecTBe MPUUMH CBOMX [EMCTBUN CChINAKTCA Ha HEBMNaronpUsTHYIO KOHBIOHKTYPY
' : (38) (2160) _(6630) pblHKA CTanu, HeraTUBHO BWSIOLLYIO Ha OMNepauMoHHble MNokaszaTenu KomnaHuu. He-
CKOMNbKO AHEV Ha3aj NepecMoTpOM PerTHHra oTpearnpoBasno Ha nybnukaumio uHaHco-
HAWKATUBHLIE CNPEALI BbIX nokasatenewn Cesepctanu 3a | kBapTan areHTcTBO Fitch, oTmeTuBLlLEE yxyalweHne

600 KpeauTHOro Npodunst KOMNaHWK, a Takke CMoXHOCTU ¢ GusHecom B CeBepHolt AMepiike.

O
400 Takum 06p330M, Mbl HE UCKITI0OYaeM, 4YTO B CKOPOM BpeEMEHM TO XXe CamMoe caenaet S&P,

6.n.

700 200 PEVTUHIN MO BEpCUM KOTOPOro Ha OAHY CTYMEeHb MPEBbLILIANT aHanorMyHble PenTUHIU

600 0 ocTanbHbIX areHTcTB. Mocne HegaBHero pannu obnurauny BbilLeHa3BaHHbIX KOMMAHWN,

igg 200 Ha Haw B3rnsag, nepeoueHeHbl. Cpean bymar MeTannypruyeckoro Cektopa Mbl PEKOMEH-
w10 ayem nokynatb 6oHabl TMK 1 Pacnagckon.

T 8 8 8 83 8 38 38 g8 g KasaHboprcuHTe3 (CC/-/C). Buepa npecc-cnyxba MUHUCTEPCTBA SKOHOMMKM TaTtapcTaHa

= = = 5 g g 8 S 3 § coobLMna, YTo B UIOHE NPaBUTENbCTBEHHAS KOMUCCUS MOXET paccMOTPETb Mepbl rocyaap-

ST o s e e e s e A CTBEHHOW noaaepxkn komnanmn. Mocne nybnvkauum K30OCom B Hadane masi OTY4ETHOCTM MO

Russia 30 - US 10 (nes. ocs) PCBY 3a | kBapTan cTano o4eBMaHO, YTO KOBEHaHTbI Mo Bbinycky KZOS-11 B yactn gonra

oy . OyayT HapyLUleHbI. Torua Mbl MPEANoNoXunuM, YTo rocyAapCTBO MOXET okasaTb KOMMaHuu

nomop (cm. Fl Daily ot 12 masi), 4ToBbl He AonycTuTb ee OaHKPOTCTBA. TeKylume YpPOBHM

KOTMpOBOK Bbinycka KZOS-11 (bid/ask Ha ypoBHe 35/45%) cBMOETENLCTBYIOT O COXpaHEHWUN

MUHAUKATOPbI OEHEXHOIO PbIHKA 3HAYMTENBHOM HEONPEAENEHHOCTUN OTHOCUTENBHO CYAbObI KOMMAHUM.
1500 9 RUB mnpa. o 40 TOProBbIE UAEU

30 < MokynaTb kopoTkue gonnaposble eBpoobnuraumm Russian Standard Bank 09, TMK 09.

20 < MokynaTb KopoTkume pybneBble eBpoobnurauun Bank of Moscow 09, URSA 10, kotopble
UMEIOT Crpes, B HECKONbKO NPOLIEHTHBIX NYHKTOB K cTaBkam NDF.

<+ B ycrnoBusx cTabusibHbIX LieH Ha HedTb POCCUICKUI ANUHHLIA CerMeHT ByaeT onepexaTb pas-
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ofENEEN EESENNBTINUNENNNNREE BMBAIOLLMECS PbIHKW, B KOTOPOM HEAOOLIEHEHbI CrieaytoLume BbIMyCKu:
g 8 3 &8 838 3 3 & 3 3 < HedbTerasosbii cektop: TNK-BP 16, Gazprom 13;
c & 5 5 8 8 8 & 8 8
KN N 8 8§ 8 =2 K S 8 © <% wmetannyprus: Raspadskaya 12, TMK 11;
< TpaHcnopT u «TenekoMbl»: Novorossisky Port 12, Sistema 11;
Ocratkv Ha k/c [ [lenos. B LB (neB. ocb) ) ) A
MOSPrime ON NDF 1Y (npas. oo) < 6GaH: TransCreditBank 11, GazpromBank 11, VTB12, 18, Bank of Moscow 13, Russian

Standard Bank 10, 11, HCFB 11.
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Crparerusa

BHEWHMM PbIHOK

Mo3uTuBHbLIE CUrHanbl C PbIHKa HeABNXMNMOCTHU

PocT npogax 4OMOB Ha BTOPUYHOM pbIHKE NPEBbICUI NPOrHO3... Ony6nu-
KOBaHHble BYepa AaHHble O MpoAaxax XuMbs Ha BTopuyHOM pbiHke CLUA oka-
3anucb nydlle OXuaaHWi — 3a anperb YMCro caernok ysenuuunocb Ha 2,9%,
NPeBbICYB KOHCEHCYC-NPOrHO3 (2%). Kak Mbl 0OTMeYanu B Hawem npeabiayLem
exegHeBHOM o003ope, 0ObsicHeHVWeM NofgobHOW AMHAMWKM MOXET CRyXWTb
CHWXEHWe CTaBOK MO WMNOTEYHbIM KPeauTam W BbICTaBIieHWe Ha npogaxy Oo-
MOB, OTYYXOEHHbIM NOo AedOonTHLIM MNOTeYHbIM 3aknagHbiM. CerogHa OyayT
onybnukoBaHbl AaHHble MO MPOoAaxam AOMOB Ha NEPBUYHOM PbIHKE, COrfiacHoO
KOHCEHCYC-NPOrHo3y oxuaaeTtcs ux ysenuyernve Ha 1,1% oTHocuTensHo map-
TOBCKOTO YPOBHSI.

...yTOo O0OYyCNoOBfEeHO NpoAOoMKaKLWMUMCA NafeHWeM LieH Ha HeABWXMU-
MocCTb. Ha Hall B3rnsa, yBenuvyeHue ducna caernok Ha pbiHke xunbsa B CLUA
06YyCrnoBMNeHO MPOAOIMKAOLMMCS CHUMKEHMEM LEeH. ockonbKy npeanoxeHue
Ha pblHKE HEOBWXMMOCTU MPOAOMKaeT pacTu, a BPpeMsi ero peanusaumm co-
craBnsno 10,2 mecsueB B anpene npotue 9,6 mecsueB B MapTe, dakTopbl,
CnocobHble yaepXaTb LieHbl Ha PbIHKE XWIbsi OT MafeHusl, Noka He NposiBU-
nucb. B mapte, cormacHo onyGnukoBaHHOMY BYepa MHOEKCY LeH Ha Xunbe
(House Prices Index), HeaswxumocTs B CLUA nopgewesena Ha 1,1% oTHocu-
TenbHO MpeablayLiero mMmecsua. TeM He MeHee HaMETUBLLUEECS CHUDKEHMWE LiEH
[0 YPOBHS, Ha KOTOPOM Hauvarcsi pocT npofax (npaega, TONbKo B aBCOMOTHbLIX
Benu4YuHax), 6e3ycnoBHo, ABNSETCA NO3UTUBHBLIM CUrHANOM.

3a npepenamu TOP-19 BCce He TakKk Xxopolwo

KpynHble 6aHku ycnewHo KanutanusupylrTca ... Buepa WHTepdakc co
ccbinkon Ha MarketWatch coobwmn o Tom, 4yto Bank of America k HacTosLemy
MOMEHTY CyMen npvBreydb okofio 26 Mrpg gonn. us 34 mnpg 4onn., Kotopble
HeobxoauMMbl GaHKy, cornmacHo pesynbTaTam MnpaBUTENbCTBEHHOIO CTpecc-
TecTta, HanomHuMm, 4yto Bank of America 6bino npeanMcaHo camoe 3HauYnTenb-
Hoe yBenuuyeHue kanutanusauunm cpegn 19 6aHKOB, MPUHMMABLLMX y4YacTue B
cTpecc-TecTMpoBaHun. MOMUMO [OMOMHUTENBHOTO pasMeLLeHUs akuui Ha
cymmy 13,5 mnpg gonn., Bank of America npogan 3a 7,3 mnpa gonn. cBow fo-
o B China Construction Bank u nonyuun 5,9 mnpa gonn. 3a c4eT KoHBepTauum
NPUBUMErMPOBaHHbIX aKUUii B 0ObIKHOBEHHbIE. BaHK coobLmn Takke, YTO MOXeT
npogatb U gpyrve CBOW akTUBbI B LENsX NpMBReYeHns CpeacTs B KanuTan.

... OQHaKo y ManbIX U cpegHUX 6aHKOB NpobrieMbl coxpaHsatTca. AMepu-
KaHcKkMe OaHKM B CXaTble CPOKM CYMENU peluuTb OCHOBHble Mpobnembl, CBsi-
3aHHble C yBenuyeHnem kanutanusaumu. Kak 3asBun Heckonbko OHEN Hasap,
MuHMCTP cbuHaHcoB CLUA TumoTtu antHep, BaHKM yxe ocyliecTBunu Oona-
mMuccun Ha 56 mnpg gonn. npu HeobGXoAMMOW cymMme BMMBaHWWA B KanuTtan,
paBHoOW 75 mnpg gonn. Tem He MeHee Bcex NpobneM ¢hMHaAHCOBOro cekTopa
3TO He pellaeT, O YeM HarnsgHoO CBUMAETENbCTBYET BYepallHee coobLieHune
depepanbHoO KopnopaumMmM Mo CTPaxoBaHWIO BKMAZAOB: YWUCNO NPOBGneMHbIX
amepuKaHCcKMx GaHKOB, KOTOPbIM yrpoxaeT 0aHKpOTCTBO, BbIPOCIO B MEPBOM
kBapTtane 2009 r. Ha 21% ¥ JOCTUIMO camoro BblCOKOro ypoBHA ¢ 1994 r. lo
OaHHbIM Koprnopauumu, B CLUA Ha 31 mapTa HacumTbiBanockb 305 6aHKOB C akTu-
Bamu B pasmepe 220 mnpg Ao, KOTopble KhaccupuumpoBanucb Kak npo-
OneMHble, Torga Kak Ha KOHeL, MPOLLSIOoro roga Ux KofM4ecTBO cocTaBnsno 252,
a 06beM npobnemHbIx akTMBoB — 159 mnpa. gonn.

WU3meHenue kpuBoit NDF gonn./py6. — LIBOR

YTM, %

Nopauus, net é

Npep. feHp =1 jenens 1 mecsy

WemouHuru: Bloomberg
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AoxopgHocTtn pnuHHbIX UST BCe Bbiwe

Ha pblHke kasHaderickux 6ymar CLUA OOXOAHOCTU NPOAOIKMAM POCT BAOMb
Bcen kpuson UST nopg BnusHvem Takux pakTopoB, Kak OXwaaHwWs npepnoxe-
HMS Ha NEepBUYHOM pbIHKE (Ha cerogHs HameyeH aykumoH no 7Y UST), nosbi-
LUEHNSA CKITOHHOCTM MHBECTOPOB K PUCKY, a Takke 0OeCrnOKOEHHOCTb OTHOCU-
TenbHO 06bemMa MOoHeTU3aLMn amepukaHckoro gonra. B yactHoctu, HOTel 10Y
UST Bbipocnn B goxogHocTn ewe Ha 20 6.n. gocturiye YTM3,75%, a cnpeq
10Y UST - 2Y UST pacwmpuncs Ha Tyxe BenuymHy, coctasme 275 6.n. Ha
doHe CHWKEHUs LieH Ha pbliHke UST kasHaudenckune obnuvraumm AnoHWMM Takke
nokasanu HUCXOOSLLYI LIeHOBYK AMHAMUKY, goxogHocTb 10Y JP nogHsinacb
BblLLIE LUECTUMECHAYHOIO MakcMmMyma, pasHoro YTM1,5%.

Cnpoc B KOpOoTKOM KOHUe KpuBoun UST

B pesynbTate BuepawwHux nHtepseHumnin ®PC Ha pbiHke UST Obinuy BbIkynneHb!
HOTbl ¢ moraweHnem B 2012-2013 rr. Ha cymmy 6 mnpa gonmn. npu obwem
o6beme nopaHHbIX 3asBOK Ha yposHe 18,8 mnpa gonn. Mo-BugnMomy, UMEHHO
npucytcteue ®PC Ha pbiHKe okasano crabunusmpytowiee BO34ecTBMe Ha Jo-
XOAHOCTM B KOPOTKOM KOHUe kpuBor UST.

Ha koTupoBKax cpefHecpOYHbIX U KOPOTKMX Bymar NoNoXuTenbHO cka3anuchb u
pe3ynbTaTbl aykuuMoHa Mo pasmelleHuto bymar 5Y UST Ha cymmy 35 mnpg
JOnNN.: cnpoc npeBbicun npeanoxeHune B 2,32 pasa.

Bbicokue ueHbl Ha HedTb
noppep>xusaroTt Russia 30

Honrn passuBaloWmMXcs CTpaH M BYepa Bbirmsgeny nydwe 6a3oBbiX akTUBOB,
41O, ucxoasa us niaekca EMBI+, oTpasunock B cyxxeHun mx cnpega Ha 13 6.n.
0o 446 6.n.,

B poccuiickoM cermeHTe OCHOBHasi TOproBasi akTMBHOCTb BYepa bbina cocpe-
[oToYeHa B CyBepeHHbIX Bymarax, 4To obyCcrioBneHo pocTOM LieH Ha HedTb.
KctaTtn rosops, npeacrasutenu ctpaH OlNEK oxwupatoT, 4to B TeueHue roga
LeHbl Ha HedTb NogHMMyTCs Bbiwe 70 gonn./6app.

B Hauvane Topros Bbinyck Russia 30 koTupoBancs 6nuxe k otmetke 100,625%
OT HOMMWHamna, OgHaKo 3aTeM ero KOTMPOBKM HECKOSbKO OTKaTUIIUCh BHW3, U
CAenku npoxoamnu Ha ueHoBbiX ypoBHax 100,25-100,375% ot HomuHana. Mo
Hawmm HabniogeHusiM, Npogasarnii B OCHOBHOM POCCUMCKME WMHBECTOPbI, @ WMHO-
CTpaHLUbl BbICTyNanu B ponu nokynartenen. MNatunetHne CDS Ha puck Poccuu Bye-
pa octanucb Ha yposHe npegbigyuiero aHst — 308 / 315 6.n., cyBepeHHbIN cnpeq,
cyauncsi Ha 15 6.n. go 370 6.n., oTpasunB pocT goxoaHocTen 6ymar UST.

B kopnopaTMBHOM CermMeHTe OoTMeYeHa aKTMBM3auusi NpoAaBLOB B BblMyckax
CeBepcTanu, Y4TO Mbl CBA3bIBAEM C MOHWKEHUEM PENTUHra aMWUTEHTa, Tenepb
yxe areHTcTBOM Moody’s. cnpoc npeobnagan B Bbinycke Raspadskaya 12
(YTM 12,4%), koTopbI OcTaeTcs HawmMm caBoputoM cpeamn bymar metannyp-
rM4ecKoro cekTopa. AKTMBHOCTb NPoAaBLOB Habnioganacb B €Bpoobnuraumsx
NKNC 15 (YTM 40-50%), AkTvBHOCTb Obina 3ameTHa Takke B Bbinycke Rolf
2010 (>YTM 200%), KOTOpbIN B HACTOALLMA MOMEHT SBMSETCA OOHUM U3 Hau-
H6onee BbICOKOOOXOAHbIX BbIMYCKOB CPeAau €Bpoobnuraumin pOCCUMCKUX dMU-
TEHTOB, YTO OTpaXaeT BO3POCLUME KpedUTHbIE PUCKM aBTO Aunepa.

/3 HoBOCTEl NEpPBMYHOrO pPbiHKA OTMETMM 3anfiaHUMpoBaHHOE Ha 3 MIOHS pasme-
WweHne BOBoM nepBoro TpaHLua BasnoTHbIX 06nuraumin Ha cymmy 2 Mnpz 4o,

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

28 Masa 2009 r. 3



Fixed Income Daily

O“RYPAI\CI/IB | KanMTAN

BHYTpeHHMM pPbIHOK

Py6nb OThIrpbiBaeT CaoaHHbIC NO3IULINU

Buepa py6nb oTbirpan no3vumu, CAaHHble Mocre peskoro ocnabneHuns Bo
BTOPHUK. B ycnoBusix pocTa uUeH Ha HedTb, NpeBbicuBLLMX 63 fonn./6app., 6u-
BantoTHas kop3vHa LIb Hayana peHb Ha ypoBHe 36,70 py6., To ecTb Ha 20 Ko-
Neek HWxe 3aKkpbiTUS BTOpHMKA, U B TeYeHMe OHSA konebanacb B guanasoHe
36,62-36,76 py6. Ob6bem caenok Kynnu-npogaxu BantoTbl Obin HECKOMNBKO HU-
e, YeM HakaHyHe, n cocTtasun 4,2 mnpg py6. Kypc HaunoHanbHoOWM BantoTbl
BYEpa BOCCTAHOBMIICA TakkKe OTHOCMTENbHO Aonnapa, NoBbicuBLUMCL Ha 20 Ko-
neek U BHOBb NpuGnunamBLIMCL K ypoBHIO 31 py6./aonn. CtaBkv No BamoTHLIM
cdhopBapAHbIM KOHTPaKTaM oCTanucb 6e3 U3MEHEHWN.

Bbe3 egMHOU BUHAMMKM

HecMoTps Ha CHMXalOLLYOCS CTOMMOCTb NMUKBUAHOCTU — 33 BYEPALUHUA OEHb
CTaBKM OEHEXHOro pbiHKa onycTunmch ewé Ha 20 6.n. — akTMBHbIX MOKYMOK Ha
pbiHKe pybneBbix obnuraumn He Habnoganock. HanpoTvs, cpean aMUTEHTOB
nepBOro 3liefnioHa npogorkunace dukcaums npubsbinu. B yacTtHocTw, Bkmto-
YEHHbIN CO BYepaLLHEero AHsA B ToMbapaHbii cnucok Bbinyck MITop-54 notepsin
B LeHe Gonblue octanbHblx — 35 6.n. He nomorno BknoyeHve B CNUCOK U OC-
TanbHbIM Bbiyckam, B TOM yucne obnuvraumsm PXXO-14, ynaBwuM B LieHe Ha
14 6.n. Kotuposkn 6ymar PXX[ npogomkanu BYyepa OBUraTbCsA BHU3 Ha (poHe
HebraronpuATHBIX KOPNOPaTUBHbIX HOBOCTEW (CHMXXEHME MOrpy3ku no ceTwn).
Jlyqwe pbiHka Bbirnggenu oonvraumm BTB-5 (+16 6.n.) n MasnpomMHedTL-4
(+22 6.n.). OcHOBHbIM haKTOPOM, OKa3bIBaOLMM AaBIEHNE Ha KOTUMPOBKN Oy-
Mar nepBoro 3LlerioHa, ABMSETCS NPeAnoXeHne «NepBUYKNY.

Bo BTOpOM 3LlenoHe NpoAormknun BOCXOXOEHWE HOBbIM Bbinyck MTC-4, ueHa
koToporo gocturna ypoBHa 101% OT HomuHana. BToOpon «HOBWYOK», BbIMYCK
BB[1-3, ocTtancs Ha ypoBHe 3aKpbiTUSA NOHeAeNbHMKA.

AopasmeuweHne OP3: fOXOAHOCTU NpPEXKHMeE,
HO CNnpoC Bbllue

Buepa MuH1H npoBen o4epeaHo ayKLMOH No Aopa3smeLleHunio Beinycka O®3
25064 Ha cymmy 6 mnipg py6., B Xo4e KOTOpOro npeanoxeHHble Gymaru Gbinm
peanusoBaHbl B nonHoM obveme npu cnpoce 6onee 10 mnpg py6. CpegHe-
B3BELLEHHas LeHa cnoxunack Ha ypoBHe 100,32% oT HOMMHana, YTo COOTBET-
ctByeT goxogHoctn YTM12,28% k noraweHuto B Havane 2012 r. Mpeabigywmii
ayKUMOH Mo JopasmMeLleHnto Gymar Toro xe Bbinycka coctosncs 20 mas. Torga
OOXOAHOCTM CNOXUINMCL Ha TakoM Xe ypOoBHE, OAHaKO pa3MeLLeHo GbIno Tonb-
ko 3 mnpa py6. n3 3aseneHHbIx 4 mnpg pyb. (npu cnpoce, pasHom 4,8 mnpAa
py6.) Takum oGpas3oM, HECMOTPsS Ha BCE €lle HU3KYI NUKBUAHOCTb PbIHKA
OD3, MOXHO KOHCTaTUpOBaTh HEKOTOPOE YBENUYEHME Ccrpoca Ha rocbymaru Ha
nepBuYHOM pbiHKe. Ha Haw B3rnsig, cnpoc Obin chopMUMpPOBaH y4aCTHUKaMM,
PEVHBECTUPYIOUMW MOCTYNIEHNS OT NorawieHus u/unv amopTm3auun «cra-
pbix» rocoymar. Npexae Bcero 310, BepoAaTHO, NP n MNYK (koTopble He uMeloT
OpYro BO3MOXHOCTM AN BMOXEHWUS MEHCUOHHbIX cpeAcTts). [NpuBnekartens-
HocTb Bymarn obycrnoBneHa cTaBkoW KyrnoHa, cnpen KoTopon k ctaBkam PEMNO
LIB npeBbiwaeT 1 n.n.

28 Mas 2009 r.
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O6nuraumm Mockebl Bce 6onblue

Buepa 6bInv NpyHATLI NONpaBky K 3akoHy O GrogxeTe ropoga Mocksbl, npea-
nonararoLLme SONOMNHUTENbHbIN BbINyCK LieHHbIX 6ymar B 2009 r. Ha cymmy 36,6
Mnp4 pyo6. (BONOMHUTENBHO K pa3MeLLEHHbIM C HaYana HblHeLWwHero roga obnu-
raumam B obbeme 52 mnpa py6.). Bcero y amuteHTa 3aperncTpnupoBaHo YeTbl-
pe HOBbIX Bbinycka obnurauun obwmum obbemom 65 mnpa pyb. 910 o3HayvaeT,
YTO NPeAnoXeHne HOBOro pucka co CTOPOHbI MOCKBBI HA BTOPUYHOM PbIHKE HE
3a ropamu. Ha Haw B3rnag, Mockomsanm noctapaeTtcsl BbITM Ha BTOPUYHbLIN
PbIHOK Kak MOXHO CKopee, noka cuTyauus ¢ NMKBUOHOCTBIO ocTaeTcsa Gnarono-
MYYHON M CNPOC Ha KayeCTBEHHbIE BbIMYCKN MEPBOro-BTOPOro JLUENOHOB B He-
CKOIMbKO pa3 npeBblaeT 06beM NpeanoxeHus.

Mrop-60 - nyywiun cpeam paBHbIX

CeropHsi cocTouTCA NEpPBUYHOE pa3mellieHne HoBOro Bbinycka MIop-60 o6be-
mMoM 15 mnpa py6. OTnuuntenbHol 0cobeHHOCTbI0 HOBbIX Bymar MIop-60 (c
Atopauven 3,5 roga) ABnseTcsa cTaBka KyrnoHa, ycTaHoBMNeHHas Ha ypoBHe 15%
rogoBblX, YTO Bbile, YeM y Apyrux obpatiatowmxcs 6ymar ropoga. bnarogaps
37O 0COBEHHOCTU, MO3BONSAOWEN, HECMOTPS Ha AMNWHHYIO Alopauuio, nosny-
yYaTb Mapxy Hag ctaBkamu PEMO, cnpoc Ha npegnaraemble Gymaru, Ha Halw
B3rnsag, MOXeT OblTb CPOPMUPOBaH MO LieHe Bbllle HOMUHana. B cBa3un ¢ atum
KOTMPOBKM Haxoaswmxcs B obpalieHun BbinyckoB MoOCKBbI MOryT OKa3aTbCs
nog AaBrieHneM.

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

YpoBeHb «nnoxmx» kpeautos — 20%

Mo coobLeHnnto npeactasutens LIb PP, o6bem pecTpyKTypupoBaHHbIX CCyA No
6aHkoBckomMy cektopy P® Ha 1 anpensa 2009 r. coctaBun 20% ot obuiero oob-
ema kpegutos. Npn 3TOM ypoBeHb NPOCPOYEHHON 3a40MMKEHHOCTHN nepes G6aH-
kamu Ha 1 mas 6bin paBeH nuwb 3,77%. Taknum 0b6pa3om, Mepbl, NPUHUMaeMble
LI, nossonslT G6aHkaM pecTpykTypupoBaTb MbBUHYKO AOMNI0 MPOCPOYEHHOMN
3aJ0MKEHHOCTN B hOpMe MPOMOHrauuv paHee npeaoCTaBfeHHbIX KpeauTos,
YTO CHWXaeT ypOBEHb MIOXUX AOMroB, OAHaKO yBenM4MBaeT pe3epBbl Ha BO3-
MOXHble noTepu no ccyaam, cbegas npubbinb. U3 gnHamukm gedonToB Ha
pbiHKe pybneBbix obnuraumin (MX YUCNO CHWXaETCs) MOXHO caenaTtb BbiBOA O
TOM, YTO B JanbHenwem ob6beM Mnoxux kpeautoB easa nv npeBbicnT 30%.
MoppobHee cm. B HaweMm cneumansHoM o63ope «AMnupuyeckas BEPOATHOCTb
AedonToB Ha pbiHKe pybnesBbix obnuraumny:

http://st.finam.ru/ipo/comments/ 090303 F1%20Strateqy Defaults%20Probability.pdf
HeHuc lNopsisall, poryvajdv@uralsib.ru
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AdeHeXHbIN pbIHOK

Bbinnarta Hanora Ha npuMbbinb
MOXXeT YyTb CHU3UTb JIMKBUOHOCTb

YpoBeHb NUKBUAHOCTM OCTAETCS AOCTATOYHO BLICOKMM, TaK YTO CTOMMOCTb 3a-
MMCTBOBaHMI Ha Mex0aHKOBCKOM pbiHKa CHuXaeTcs. Buepa ctaBka Mosprime
Nno OOHOAHEBHbLIM KpeauTam onyctunack Ha 29 6.n. o 7,21%. CerogHsi komna-
HUAM NPeACTOUT BbINMATUTL HANor Ha NPUbbINb, YTO MOXET OKa3aTb HEKOTOPOE
[aBrneHne Ha NMUKBUAHOCTb, OAHAKO Mbl HE OXMAAEM 3HAYUTENBHOMO yXyAaLle-
HWUS CUTYaunn.

OcTtatkn Ha kopcyeTax KpeAuTHbIX yypexaeHun B LIB Bbipocnn Ha 8,5 mnpa
py6. n gocturnun 420,1 mnpg py6., AenosuTel B LUB yBenuuunuce Ha 36,4 mnpg
py6. oo 465,1 mnpg py6. O6bem onepaunit PEIMO c LIB B4yepa cHuauncs Ha
41% oTHocMTenbHO NpeablayLlen ceccum n coctasun 15,9 mnpg pyo.

Mo nToram B4YepallHero AHs pybnb ykpenuncst Ha 26 Koneek Mo OTHOLUEHUHO
K gonnapy, AocturHyB yposHs 31,14 py6./monn., HeCMOTpPS Ha MOBbILIEHUE
Kypca amepvkaHcKon BantoTbl k eBpo. CerogHst pyonb 6ynet yepnatb cuny B
LueHax Ha HedTb, npesbilwamwmx 60 gonn./6app. u, BEposiTHO, No3BonuT cebe
He obpaluaTtb ocoboro BHMMaHWA Ha OUHAMUKY Kypca eBpo K Jonnapy Ha mu-
POBOM pbIHKE.

AnHamuka Tpe6osanHun LB Kk 6aHkam

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

ypoBeHb ypoBeHb U3meHeHue
27.05.2009 27.01.2009

OpHoaHeBHblE KpeauTh 0,86 531 (4,45)
JlombapaHble KpeanTb! 354 34,7 07
Mpoune kpeanTbl 685 448 238
Bea3sanorosble kpeauThb! 197 1835 (1638)
PEMNO 913 763 149
Wroro 1832 3087 (1.255)

MUemouHuku: Bark Poccuu

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

THK-BP (BB+/BAA2/BBB-)

Oxupasuweecs NoBbilIEeHUE penTuHra or S&P

S&P nosbiwaeTt pentuHr THK-BP Ha ogHy cTyneHb... Buepa S&P coobwuno
o nosbiweHnn perTtuHra TNK-BP International Ltd. (amuTeHT eBpoobnuraumi)
Ha ofHy cTyneHb — ¢ «BB» o «BB+», NporHo3 no penTuHry «cTaburbHbIny.
OTO He cTano Ang pblHKa HEOXWAAHHOCTLIO — Heaenen paHee S&P nomecTuno
PEVTUHI 3MUTEHTA B CMMUCOK Ha BO3MOXHOE NoBbleHne. OCHOBHOW MPUYNHON
NOBLILWEHNST PEWTUHra CTano YperynupoBaHUE aKLMOHEPHOro KOH(NMKTa B
KoMnaHun. B TO xe Bpemsi areHTCTBO OTMETUIIO, YTO, B HbIHELUHEM roay, He-
CMOTpS Ha 3HAYUTENbHOE YXYALUEeHWe YCroBUi B HETSIHOW OTpacnu, KoMna-
HUSI COXpaHsieT yOOBNETBOPUTENbHbLIE NOKa3aTenu peHTabenbHOCTU U AeHeX-
HOro MOTOKa, @ TakKkKe BbICOKMN YPOBEHb JIMKBMAHOCTUM. JTO U OTPaXeHo B
«CTabunbHOM» NporHose no penTuHry. S&P MOXeT paccMoTpeTb BONpPOC O Mo-
BbILLUEHUN PENTMHra KOMMaHuM 0O MHBECTULIMOHHOIO YPOBHSI B CryyYae panb-
HeliLlero noBbILEHNs kKavyecTBa koprnopaTusHoro ynpasneHus THK-BP, corna-
COBaHHOCTU OECTBUIA aKLMOHEPOB, a Takke YyNy4lleHNsi MakpO3KOHOMUYECKUX
rnokasarternen n cutyaumm B akoHomuke Poccumn. HanomHum, uto S&P — eanH-
CTBEHHOE PENTUHIOBOE areHTCTBO, elle He npucsomBliee THK-BP uHBectuum-
OHHOrO PenTUHra.

... HO AMUTEHT 3acnyxuBaeT 6onbLuero. Mbl cuuTaem, 4To, HECMOTPS Ha Mo-
BblleHne penTuHra, S&P Bce ele poctatouHo «cypoBa» k THK-BP, kpeaut-
HbIl NPOUb KOTOPOW, MO HaleMy MHEHWIo, YxXe cedac AOCTOMH penTuHra
WHBECTMLUMOHHON kaTeropun. [JonornHUTenbHbIM NOATBEPXAEHNEM 3TOMY CIly-
XaT onybrnvMKoBaHHbIE Ha NPOLUNON Hefene hMHaHCOBbIE pe3ynbTaTbl KoMMa-
Hun 3a | kBaptan 2009 r. no US GAAP. KpeautHble METPUKM 3MUTEHTa OCTa-
IOTCSl HAa BbICOKOM YPOBHE, HECMOTPSI Ha CYLLECTBEHHOE yXyAlleHue LEHOBOWN
KOHBIOHKTYpPbl Ha pblHKE HETWU C feTa NPOLUoro rofa: oTHoweHue YucToin
ponr/EBITDA coctaBnsieT 0,7, kpaTkocpoyHbin gonr (1,6 mnpa gonn.) no co-
CTOSIHUIO Ha OTYETHY AaTy MOSIHOCTHLIO MOKPbLIBANCS AEHEXHBIMU CpeacTBamm
Ha 6anaHce (1,8 mnpa gonn.).

ONuHHbIe eBpoOGNMrauuMmM 3MUTEHTA COXPAHAKT NpUBNEKaTenbHOCTb.
PekoMeHOoOBaHHbIE HAMU K MOKYMKe KOPOTKME UHCTPYMeHTbl aMuTeHTa TNK-BP
11 n TNK-BP 12 ¢ cdeBpans npubasmnu B ueHe nopsigka 10-13 n.n., a ux go-
XOAHOCTU CHU3UNUCb Ha 5-6 n.n. (8o YTM 7-8,5%). Ha Haw B3rnsag, noteHuu-
an JanbHewwero pocta KOTMPOBOK AaHHbIX Gymar BecbMa orpaHuyeH. Mol pe-
KOMeHayeM 06paTuTb BHUMaHUE Ha BbIMYCKU 3MUTEHTA C AaTaMu NorawleHus B
2016-2018 rr. (YTM10,7-11%), koTopble BbIrMSAAAT HeJoOLEeHEeHHbIMU OTHOCK-
TenbHO KpuBol AoxoaHocTei NTYKOWMa n koTupyloTcsl ¢ npemueit k Hel Ha
ypoBHe 200 6.n., Nnpu Tom 4YTO 06a SMUTEHTA UMEIOT OANHAKOBbLIE PENTUHIU MO
Bepcum Moody’s u Fitch. B 10 e Bpems ata HecnpaBeanueasi, Nno Hawlemy
MHEHUIO, MPEMUSI COXPAHSIETCH YXKe Ha NPOTSHKEHUU ANUTENBHOMO BPEMEHMU,
oTpaxasi rnaBHbIM 06pa3oM Gornee BbICOKME «MONMUTUYECKUE», HEXenn Kpe-
OUTHble puckn geatenbHoctn THK-BP.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

28 Masa 2009 r. 4



Fixed Income Daily dePAAcms | KanuTAN

KaneHnpapb npeacroawmx cobbitum

28 mas

29 mas

1 noHs

2 NIOHSA

3 NoHA

4 nioHsa

5 noHs

8 noHA
9 noHA

10 nioHs

11 noHsa

12 nioHsa

Paswmewenne PXA-12 (15 mnpg py6.). Ocdepta ABTOBA3-4 (5 mnpa py6.). Odepta CeBkabenb-PuHaHc-4 (2
mnpga py6.). OcdpepTta XKuncouunoteka-®PunHaHc-3 (1,5 mnpa pyo.).

Odbepta MexxgyHapoaHbin MpombiwneHHbI Bank-1 (3 mnpa py6.). MoraweHne Pycckui UnoTevHbin BaHk-
2009 (140 mnH gonn.).

Odbepta CneucTtpon-2, 1 (2 mnpg py6.). Ocdpepta UTepa ®PuHaHc-1 (5 mnpa py6.). MNoraweHne TpaHckanuTan-
6aHk-1 (0,8 mnpga py6.).

Odpepta TexHocuna-UuBecT-1 (2 mnpa pyb6.). Odhepta CBOGOAHBLIN cokon-3 (1,2 mnpa py6.). OcdepTta ATOM-
cTponakcnopT-®uHaHc-1 (1,5 mnpg py6.). Odepta HaunoHanbHbI kanutan-2 (3 mnpg pyo6.). Morawexve EB-
poceTb-2 (3 mnipg pyo.).

Morawenne Mulr-®unHaHc-1 (1 mnpa py6.). Morawexve Benon-PuHaHc-1 (1,5 mnpa py6.). MNorawerne Adanbce-
BA3b-3 (1,5 mnpg py6.). Morawexnne O®3-28005 (9 mnpa pyb.).

Odbepta PocuHtep PectopaHTc-3 (1 mnpg py6.). Ocdepta PbIGUHCKMI kabenbHbIM 3aBoA-1 (1 mnpg pyo.).
Odepta BaHk CnypTt-2 (2 mnpg py6.). Ocdepta KOTK-2013 (3,5 mnpg py6.). MoraweHne Kamckass ponuHa-
®uHaHc-3 (0,5 mnppa py6.). Morawenne MKB-2 (1 mnpg py6.). MoraweHne YPCA BaHk-3 (3 mnpg py6.). MNMorawe-
Hne ABTOBAS3, BO-4 (1 mnpza py6.).

Odpepta MNpynna YepkusoBo-1 (2 mnpg py6.). Odepta MetanncepBuc-cpuHaHc-1 (1,5 mnpg py6.). OcepTta
Apkapa-4 (1,5 mnpa py6.).

Odbepta KMB-BaHk-2 (3,4 mnpg py6.). MNorawexnve PBK UC-2009 (100 mnH gonn.).
Odpepta BTB 24-3 (6 mnpa py6.). Morawenne HytpuusecTtxonguur-1 (1,2 mnpg pyo.).

Odrepta LleHTp-unBect-1 (1,5 mnpa py6.). Ocdpepta TrK-4-1 (5 mnpa py6.). Ocdbepta TatdhoHabaHk-4 (1,5 mnpa
py6.).

Odgepta MaxeeB ®uHaHc-1 (0,6 mnpa py6.). OdepTta XKengopunoteka-1 (1,5 mnpg py6.). MNorawexne Bonro-
rpapckas o6nactb-26001 (0,6 mnpg py6.).

Odrepta Mactep-baHk-3 (1,2 mnpg py6.). Ocdepta UHkom-NMapa-3 (2 mnpg py6.). lMorawenne Yrnemer-
Tpenanur(Meuen)-1 (3 mnpg py6.).

KaneHpapb cob6bITUM AEeHEXHOro pbiHKa

28 mas
3 VIoHS
10 nioHA
15 nioHa
17 nionsa
22 nions
24 vnions
25 nions
29 nioHs
1 nions
3 vionsA

3 nonsa

Bbinnata Hanora Ha npubbIns

BaHku BepHyT 384,5 mnpga py6. LU P®
BaHku BepHyT 17,6 mnpa py6. L PO
BbinnaTa cou. Hanora, cTpa3oBbIx Nnatexen, 1/2 akunsos
Banku BepHyT 313,7 mnpa py6. LI P®
Beinnata 1/3 HOC 3a | kBto 2009 r.
BaHku BepHyT 32,1 mnpa py6. Lib PO
BeinnaTta HOMW, 1/2 akunsos
BeinnaTa Hanora Ha NpuGbIb

BaHku BepHyT 14,9 mnpg py6. LIB PO
BaHku BepHyT 14,3 mnpa py6. L PO
BaHku BepHyT 64,6 mnpa py6. Lib PO
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Kanenpapsb ocdepr

OaTa Bbinyck O6tbem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepayiowen
odepTbl Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
0,
0
ABTOBA3-4 5000 100 7.8 18,5 27 mas 2010
CeBkabernb-
28.05.09 OUHAHC-4 2000 100 13,75 12,5 25 asrycta 2009
sKuncoumnorexa- 1500 102 13,9 13,9 29 nioHs 2009
dunHaHc-3
29.05.09 Mexnpo6aHk-1 3000 100 12,65 12,65 30 utoHsa 2009
01.06.09 Cneuctpon-2, 1 2000 100 19,0 - nedont
o Ntepa ®rHaHc-1 5000 100 10,4 18,9 29 mas 2010
TexHocuna- 2000 100 12,5 24,0 1 nioHst 2010
MNuBecT-1
CBOGI?C,?,;-%IVI co- 1200 100 21,0 18,0 pecTpyKTypusaums
02.06.09 ATOMCTPOM3KC-
P 1500 100 7,75 7,75 24 mas 2011

nopt-®mHaHc-1

HauwnoHanbHbIN

3000 100 12,0 12,5 20 mas 2011
kanuTtan-2
PocunTep Pec- 1000 100 12,0 18,0 3 viokst 2010
TOpaHTCc-3
PbIGUHCKMI Ka-
04.06.09 6enbHbIN 3aBO- 1000 100 19,0 19,0 4 mapTta 2010
1
Bank CnypTt-2 1000 100 13,25 15,0 3 noHa 2010
KOTK-2013 (CLN) 3500 100 9,0 9,5 4 nroHsa 2011
Yepknsoso-1 2000 100 8,85 17,0 4 pekabps 2012
MeTanncepsuc-
05.06.09 cuHaHC-1 1500 100 12,0 12,0 4 masna 2010
Apkapa-4 1500 102 17,5 17,5 pecTpykTypusauns
08.06.09 KMB-BaHk-2 3000 100 15,0 - -
09.06.09 BTB 24-3 6000 100 8,18 10,5 8 nioHsa 2010
KB LienTp- 1500 99 16,0 16,0 11 HosiBpst 2009
nHBecT-01
10.06.09 TrK-4, 1 5000 100 76 - -
TatcdoHabaHk-4 1500 100,5 11,4 11,4 8 nekabps 2009
MaxeeB1¢MHch- 600 100 151 ) )
11.06.09 K
engopunoTeka- 1500 100 12,5 ) )
12.06.09 MHkom-Iaga-3 2000 100 11,0 - negont
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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 1.0 371 85.02/ 0.01 5982 85.70 87.20  795.34 4.57 0.01 TOproens
ABTOBA3063 5000 R 960  23.06.09 22.06.10 13.0 94.21 49.01 96.30 16.27 5.08 0.86 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 28.05.09 20.05.14 0.0 60.6 aBTONpOM
AsToMUp®-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 1.0 13.1 0.01 TOproens
Arpukalll 1 1000 R 1350 29.09.09 29.09.09 4.2 5.50 411 6.89 122.40 notpe6. ToB.
Arpoxong 1 1000 R 16.00  24.07.09 24.07.09 19 6.70.  0.60 100 5.75 6.70 64.12 c/x
Anaman®206 2000 R 16.00 20.08.09 19.11.09 20.05.10 6.0 11.9 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.08.09 15.11.18 115.3 7212 112 65078 70.01 72.99 15.41 2.81 4.26 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 137.6 70.98 68.02 70.50 14.43 291 4.67 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.08.09 01.02.10 8.3 94.62 97.00 100.00 20.64 5.76 0.55 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.07.09 15.10.10 16.9 94.50 230 001 93.50 95.00 14.55 248 1.14 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.08.09 01.02.12 32.7 95.00 81.50 11.32 2.31 2.16 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.09 15.10.12 412 84.04/ -0.01 83.00 84.10 15.01 2.18 2.21 /A3/BBB (buHaHCbI
AKK 606 2500 R 740 15.07.09 15.07.14 625 7730 -0.25 213000 7735 80.00 15.85 239 291 /A3/BBB MHaHChI
AMKK 706 4000 R 768 15.07.09 15.07.16 86.9 7344 243 24000 73.50 74.98 15.77 261 3.64 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 58.0 110.2 75.99 1325 75.00 77.76  16.72 2.53 2.86 /A3/BBB (puHaHCbI
AMKK 906 5000 R 749 15.08.09 15.02.17 94.0 73.50/ -0.50 560 000 73.50 74.39 15.58 2.57 3.63 /A3/BBB (buHaHCbI

AK BAPC-03 10000 R 1310 27.10.09  05.05.10 25.10.11  11.0 294 99.35 99.16 100.00  14.00 6.58 0.80 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 53.4 99.79 13.48 6.50 3.03 BB/Ba2/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 29 3.03 203 1679 3.03 4.99 296.20 TOproens
Anbkop-01 1500 R 9.55  09.06.09 08.12.09 6.5 55.00 468 35.00 55.00 235.63 8.66 0.15 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 4.0 28.0 91.25/ 0.10 4270 90.50 91.25 4525 4.88 0.22 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 9.2 26.55/ -0.55 13 26.55 29.39 536.31 17.18 0.11 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 229 2729, 224 1 23.70 26.69 99.50 0.18 0.94 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 37.7 meTannyprus
AnT3616 06 3000 R 9.89  30.06.09 30.06.09 11 38.06/ 0.55 3111 38.10 38.95 12.96 TOproens
Apkapa-03 1200 R 17.00 01.10.09  09.10.09,  31.03.11 4.0 224 3.00 -0.46 370 3.00 3.31 282.57 clx
bantlHeb-1 1000 R 16.00 28.07.09 04.05.100 26.04.11 11.0 23.3 99.08 17.84 4.03 0.74 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 5.0 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 14.7 0.60 145 0.50 0.60 955.67 TOproens
BankMock-1 10000 R 9.25 31.07.09 07.08.09/ 29.07.11 20 26.4 99.80 99.20 9.49 4.62 0.18 BBB-/Baal/ GaHku
BaHkMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 9.0 449 101.70 9.14 5.79 0.63 BBB-/Baal/ GEN]
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 44 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09 28.10.10 02.05.11 17.0 23.5 100.00 16.52 7.98 113 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 22.02.10,  23.02.11 9.0 21.2 /Caal/B GaHku
BapeHuesd1 800 R 16.00 06.07.09  09.07.09  04.07.11 1.0 25.6 notpe6. Tos
baxetne-1 1000 R 16.00 18.11.09 24.11.09, 19.05.10 6.0 11.9 99.95 87.00 99.89 18.37 8.98 0.42 TOproens
BalukupaH3s 1500 R 830 17.06.09 09.03.11 21.7 99.18 9.10 2.06 151 aHepreTuka
BenoH 01 1500 R 9.10  03.06.09 03.06.09 0.2 97.98 202.38 4.63 0.01 meTannyprus
BenoH 02 2000 R 9.25  27.08.09 31.08.09  23.02.12 3.0 334 83.75/ -1.05 10878 83.32 83.75 110.62 5.51 0.12 meTannyprus
Ben®perar1 1000 R 20.00  11.06.09 17.12.09 6.8 40.78 38.30 4325 537.84 12.23 0.08 clx
BpasepcK 1 500 R 15.00  19.06.09 25.12.09 71 yenyru
Barotmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 1.0 18.9 98.15  1.35 4222 97.95 98.43 50.55 7.70 0.04 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 18.9 94.00 4 93.00 94.00 13.84 4.77 1.25 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10 27.02.13 15.0 457 10110  0.20 542 002 101.05 10115 14.40 7.40 1.02 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.09 15.03.40 375.0 99.10 1340 98.80 99.10 8.78 216 10.02 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 20.10.09 20.04.10 10.9 1.00 TOproens
Buktopuad®2 1500 R 1089 18.08.09 16.02.10 8.8 89.36/ -2.89 90.00 93.00 29.89 6.08 0.54 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10 19.07.13 8.0 50.5 96.90 65173 96.76 96.90 14.35 4.66 0.56 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09 03.12.09, 30.11.10 6.0 184 99.07 16.04 6.54 0.32 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 184 97.38 12.66 4.35 0.62 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09 10.09.09  03.09.13 4.0 52.0 99.50/ -0.25 600 99.40 99.80 9.95 2.00 0.26 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95  02.09.09 03.03.10 9.3 97.00 1919 96.50 97.00 13.57 4.60 0.66 /Ba3/ GaHku

BTB - 506 15000 R 15.00 23.07.09 26.04.100 17.10.13 11.0 53.5 10220 0.04 245000 102.00 10220 12.81 3.66 0.76  BBB/Baal/BBB | baHku

BTb - 6 06 15000 R 860 15.07.09  17.07.09  06.07.16 2.0 86.6 99.90/ -0.03 142 329 99.90 99.93 9.25 2.15 0.13  BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 5.0 28.7 99.97 98.90 99.60 9.58 4.86 0.35 BBB/Baal/BBB | baHku
BTb24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 9.0 45.0 100.02 11.58 5.78 0.62 BBB/Baal/BBB | baHku
BTE24 03 6000 R 8.18 03.06.09  09.06.09  29.05.13 0.0 48.8 99.91 7.03 4.08 0.03 BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10, 20.02.14 15.0 57.7. 100.50 399 11.55 5.88 1.06  BBB/Baal/BBB  GaHku
BTB-Nuad01 8000 R 1210 13.08.09 16.11.09, 06.11.14 6.0 66.3 99.45/ -0.05 23001 99.31 99.50 13.71 3.03 0.41 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 8.90 14.07.09 16.07.09 07.07.15 2.0 744 99.75 200 99.37 99.75  10.80 2.22 0.12 BBB//BBB (buHaHCbI
lasnpHedtd 10000 R 16.70  20.10.09  25.04.11/ 09.04.19  23.0 12017 104.300 0.20 138 664 104.20 104.35 14.39 7.98 148 cbipbe
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 8.6 99.45 33717 99.43 99.49 9.21 4.12 0.63  BBB-/Baa1/BBB | cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 24 99.80/  0.02 8932 99.78 99.80 8.07 3.47 0.18  BBB-/Baa1/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 5.2 98.85 -0.15 113317 98.80 99.99 9.83 342 0.39  BBB-/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 294 89.05 88.10 90.00 12.75 3.92 199 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 574 94.00 1 7.1 94.00 9.00 3.84 365 BBB-/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 30.07.09 27.01.11 20.3 86.28 80.61 91.95 17.54 4.10 1.33 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 25.11.09 20.11.13 54.6 /Baa2/BB+ GENT]
asnpomb 3 10000 R 11.00 13.07.09 10.10.11 28.9 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09  23.11.09, 15.11.12 6.0 423 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 28.05.09 26.11.09, 22.11.12 6.0 425 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00 11.08.09 08.02.11 20.7 4450 025 2683 44.00 44.50 102.66 20.17 0.65 aBTONPOM
eHepKomn1 2000 R 925 23.06.09 01.07.09, 21.06.11 1.0 25.2 97.74 99.00 99.75  35.08 4.72 0.07 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 6.0 82.50/ -7.60 28400 85.00 95.00 62.32 5.98 0.31 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  01.07.09 29.06.11 254 89.00 1000 89.00 89.57 14.88 4.54 1.64 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 21.00 17.09.09, 21.09.09  17.03.11 4.0 22.0 95.00 2 91.00 95.00 41.07 11.02 0.23 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 9.7 GaHku
rOT3K-2 1500 R 13.00 18.06.09 18.06.09 0.7 94.791 479 92.01 96.24 161.45 6.84 0.02 npou3BOACTBO
rccot 5000 R 785 24.09.09 28.09.09  26.03.17 4.0 95.3 97.98/ 0.98 85413 97.00 97.98 14.28 4.00 0.30 BB/ MaLLMHOCTP.

[T-TOL 406 2000 R 1071 02.09.09 02.09.09 33 2500 041 217 25.00 25.89 21.36 MaLLKHOCTP.
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rac 02 1500 R 10.75 27.10.09  29.10.09, 23.04.13 5.0 476 97.95 20111 97.07 97.95 16.34 547 0.36 TOproens
[JlansCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 12.0 36.6 97.11 12.51 4.54 0.79 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 0.2 99.84 17.58 4.29 0.02 B+// Tenekom
[BTr-® 01 1000 R 1450  04.08.09 03.08.10 144 20.00 150 20.00 23.98 380.49 36.15 0.19 TpaHcnopT
[OBTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 20 50.4 2346/ 3.46 20.00 26.93 30.81 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 7.0 46.0 92.00 85.00 99.00  30.49 5.69 0.42 aHepreTuka
[es.-t0r 01 1000 R 18.00  17.11.09 18.05.10 119 0eBenonMeHT
[enbtakp-1 5000 R 7.09 02.06.09 01.12.09 6.3 [Baal/ GaHku
[enbtaKp-2 2000 R 26.08.09 30.05.10 12.3 93.75 110 92.00 94.00 6.61 0.95 [Baat/ GaHku
[IxendchCul 1 2000 R 20.00 22.10.09, 22.10.09, 20.10.11 5.0 29.2 86.80 70.10 11.49 0.24 /ICCC+ TOproens
[vken®uh-1 3000 R 9.25  17.09.09 17.03.11 22.0 69.52) -0.23 825 69.77 72.00 35.60 6.63 121 TOproens
JMLIEEHTPo61 1150 R 8.50 05.06.09 26.05.15 73.0 73.98) 1.98 132 002 70.60 73.00 15.86 5.70 3.76 TOproens
[lomovieHTp1 1000 R 20.00  09.07.09 08.07.10 13.6 75.00 1 60.00 96.00 58.78 13.30 0.60 TOproens
[ObimMKon6lMp1 800 R 010 30.10.09 30.10.09 5.2 notpeb. ToB.
EBPP 01061 5000 R 1479 12.08.09 12.05.10 11.7 103.50 -0.45 174 030 103.75 11.34 3.56 0.82 AAA/Aaa/AAA | BaHku

EBPP 02061 5000 R 16.40  23.07.09 21.04.11 23.11 103.75 309 000 104.00 14.87 3.94 144 AAA/Aaa/AAA | BaHku

EBPP 03061 7500 R 21.67  10.06.09 07.09.11 27.8 | 103.85 25000 103.76 104.05 21.01 5.20 148 AAA/Aaa/AAA | BaHki

EBPP 05061 5000 R 15.70  15.07.09 09.04.14 59.3 101.95 0.10 1215160 101.90 102.18 16.00 3.84 297 AAA/Aaa/AAA | BaHku
EBpokomM®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 1.0 12.6 500 -3.99 100 4.50 6.50 159.56 /Caa2/ (buHaHCbI
EBpokom®K3 3000 R 16.00  19.06.09 18.06.10 129 1.00 -1.29 40 0.50 2.00 797.80 [/Caa2/ (buHaHCbI
EBpokom®K5 5000 R 16.00  15.09.09 15.03.11 219 325 -2.25 40 3.51 5.49 24548 [/Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  15.10.09 14.10.10 16.8 TOproens
ESCK-02 1000 R 8.74 | 08.10.09 13.04.10 05.04.12 11.0 34.8 96.81 12.92 4.50 0.76 aHepreTuka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 0.0 184 99.64 14.42 6.26 0.04 (buHaHCbI
XKenpopun-2 2500 R 18.00 22.10.09 04.05.100 19.04.12 11.0 35.3 99.50 4500 99.00 99.50 18.76 9.02 0.75 (buHaHCbI
XKenpopun-3 2000 R 13.00 23.09.09 19.09.12 404 99.65 99.30 100.00 13.55 6.50 241 (buHaHCbI
Kene3sobet1 1000 R 17.00 21.08.09 21.08.09  27.05.11 3.0 243 86.000 1.00 76.00 95.99  123.68 4.93 0.10 NpoM3BOACTBO
Kuncou®-2 1500 R 16.00  15.10.09 15.04.10 10.8  100.00 3283 90.00 16.57 7.98 0.73 (buHaHCbI
KK-OuHaHc1 1000 R 20.00  18.06.09 24.12.09 7.0 68.81 61.01 70.00 136.66 7.25 0.22 CTPOUTENLCTBO
3aslpoccO1 1000 R 18.00  16.07.09 22.04.10 11.0 563 -0.37 4.26 7.00 79.72 notpe6. ToB.
3eHuT 3060 3000 R 16.00 11.11.09 14.05.10 09.11.11  12.0 299 101.24 0.24 504 200 101.12 101.24  14.99 7.88 0.81 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  05.10.09 06.04.10 105 101.20 1000 101.10 101.20 14.91 7.93 0.72 B/Ba3/ GaHku

3eHuT 506n 5000 R 10.00 09.06.09  10.12.09 04.06.13 7.0 49.0 98.25/ 0.20 14 949 98.18 98.25 13.79 5.08 0.45 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.00 11.06.09 26.08.09/ 09.06.11 3.0 24.8 11.00 220 10.55 13.48 81.59 aBTONpOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 140 62.0 90.30/ 0.10 187 813 90.30 9044 18.34 4.20 0.89 TOproens
WukomIlapa2 1400 R 14.08.09 12.02.10 8.7 073 0.01 3 0.32 0.67 TOproens
Wukomllaga3 2000 R 11.00 12.06.09 12.06.09/ 10.06.11 1.0 24.8 0.01 332 0.01 27420.00 TOproens
Wunpom 02 1000 R 13.00 16.07.09 15.07.10 13.8 60.00 11712 53.01 70.00 81.13 10.80 0.56 meTannyprus
Wunpom 03 1300 R 13.00 18.11.09  19.11.09  18.05.11 6.0 24.0 70.00 16 190 60.01 75.00 137.00 9.26 0.20 meTannyprus
Wuterpa®-2 3000 R 10.70 02.06.09  03.12.09/ 29.11.11 6.0 30.5 91.73 91.66 93.50  30.87 5.82 0.38 CcepBuC
Wutypuer-1 1000 R 9.00 21.10.09 21.04.10 11.0 89.83 84.40 90.00 23.21 5.00 0.71 cepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 15.9 98.00 501 92.00 98.00 10.66 4.45 112 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 04.06.09 07.12.09, 28.11.13 6.0 54.9 1 100.01 15.72 7.73 0.43 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 24.11.09 01.06.09 20.11.12 0.0 424 100.05  0.15 55001 99.95 100.05  -7.17 9.42 0.02 cbipbe
Kamaz-®uH2 1500 R 11.25  18.09.09 17.09.10 15.9 aBTONpOM
Kamcx[on 3 500 R 14.10  04.06.09 04.06.09 0.3 51.89) 4.88 2251 47.06 51.90 6.70 /1B~ CTPOUTENLCTBO
Kapyc.® 01 3000 R 1200 17.09.09  17.09.09, 12.09.13 4.0 52.3 90.00 497 85.01 90.00  56.46 6.65 0.20 TOproens
Kupos.3a1 1500 R 7430 23.09.09 24.03.10 10.0 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00  20.09.09 23.03.10 10.0 99.17 14.52 6.61 0.69 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 03.06.09 08.06.09  30.11.11 0.0 30.6 99.88 12.62 749 0.03 JoTo3BaH/ GaHku
Kmnn®u 01 1000 R 1550 06.08.09 04.02.10 84 TOproens
KMMO-®uHO1 1000 R 11.30  15.09.09 16.03.10 9.8 94.00 MaLLMHOCTP.
Koke 01 3000 R 895 16.07.09  27.05.09  16.07.09 0.0 1.7 97.13 60 151 96.91 98.00 33.91 4.60 0.10 meTannyprus
Kokc 02 5000 R 870 17.09.09 220310 15.03.12 100 341  93.00 1 91.00 93.00 18.93 466 067 MeTannypris
Komoclp. 1 2000 R 15.00 16.07.09  16.07.09/ 14.07.11 2.0 25.9 88.06/ 0.06 83.12 93.00 176.85 8.49 0.05 clx
KOMEMKA 02 4000 R 16.50 19.08.09 15.02.12 33.1 95.00 40036 60.00 20.27 4.33 1.85 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 19.08.09  19.08.09  15.02.12 3.0 33.1 99.19| -0.81 100.25 102.25 34.77 2.46 0.17 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09/ 16.06.11 1.0 25.0 99.30 60 151 98.50 100.00 16.01 6.78 0.08 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 8.4 [/Ba3/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09 28.06.11 7.0 254 [/Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 22.07.09 21.07.10 14.0 100.00 aHepreTuka
Kyi6A3oT-2 2000 R 8.80  04.09.09 04.03.11 215 88.00 5001 50.00 87.00 17.61 4.99 1.39 XMMUS
IlaBepHa 01 1000 R 4.00  08.10.09 08.04.10 10.5 94.00 TOproens
TleHanepr02 3000 R 8.54  31.07.09 27.01.12 32.5 79.50 1280 79.51 81.37 19.47 5.36 1.96 aHepreTuka
TleHaHepro3 3000 R 8.02 21.10.09 18.04.12 35.2 79.000 1.02 32900 77.70 79.00 18.34 5.06 218 aHepreTuka
JIOMO 03 1000 R 18,50  05.09.09 05.09.09 34 96.15 98.00 100.00 36.34 9.49 0.20 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09 09.02.10, 01.08.13 9.0 50.9 80.00 3525 75.02 82.00 55.76 8.26 0.43 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 6.5 81.73 61.87 6.53 0.31 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09  16.07.09/ 14.07.11 20 25.9 97.00 97.01 98.98 3449 4.29 0.10 B/B3/ CTPOUTENLCTBO
JTykoitn206n 6000 R 725 17.11.09 17.11.09 5.8 99.39/ 1.05 550 99.00 99.36 8.76 3.64 0.44  BBB-/Baa2/BBB- | Cbipbe
TTykoitn306n 8000 R 710 11.06.09 08.12.11 30.8 87.51 1 87.51 88.50 1347 4.04 200 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740 11.06.09 05.12.13 55.1 79.89  0.39 210 79.03 79.89 13.93 4.62 324 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.00  28.09.09 28.03.11 22.3 82.25/ 0.50 4221 81.01 82.75 35.31 11.64 1.15 meTannyprus
Martut® 02 5000 R 820 25.09.09 23.03.12 344 80.65/ 0.15 423011 80.00 80.65 17.84 5.07 213 TOproens
Martonus-1 1000 R 18.00 23.07.09 28.07.09, 22.07.10 20 14.0 TOproens
Mapta®u 2 1000 R 12.00  06.06.09 06.12.09 6.4 TOproens
Mapta®un 3 2000 R 15,50 02.08.09 02.08.11 26.6 TOproens
Macrepb-3 1200 R 13.75 03.06.09  15.06.09  30.11.11 1.0 30.6 97.39 72.65 7.04 0.03 B/l GaHku
MEBPP 0206n 3000 R 15.00 02.07.09 05.04.10, 28.03.13 10.0 46.7 99.90/ -0.10 5510 99.90 100.00 15.78 3.74 0.69 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 28.07.09 28.10.10 23.04.13 17.0 476 99.68 97.80 16.08 3.75 1.1 B+/B1/ (buHaHCbI
Msuaeod-01 2000 R 1250 18.11.09 18.11.09 58 2.00 TOproens

MITC-05 06 1500 R 16.00 24.11.09  27.05.09  25.05.10 0.0 121 104.000  3.00 205 098 101.00 102.50  10.53 7.67 0.66 /Ba3/BB- Tenexkom
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MAOM-Bank03 6000 R 12.00 01.10.09 01.10.09 4.2 BB/Ba1/BB GENTT]
MexTpomb-1 3000 R 1265 28.06.09  30.06.09, 03.01.18 1.0 1048 100.00 11.96 6.34 0.08 GaHku
Mertceps-®1 1500 R 1200 25.11.09 05.06.09 23.05.12 0.0 36.4 99.85 0.01 6.28 5.99 0.02 TOproens
Meuyen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 13.0 49.2 92.00 0.70 25201 91.61 9240 1747 4.55 0.85 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 0.5 99.58/  0.08 99.51 99.65 15.86 2.75 0.04 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10, 24.0212 16.0 334 92.06 15.53 215 1.04 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.07.09 22.10.09, 01.10.15 5.0 77.3 93.71 90.00 99.00 27.36 2.40 0.31 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.07.09 23.07.09, 17.07.14 20 62.6 98.70 55000 98.80 99.89 20.23 2.60 0.13 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00  01.09.09 02.03.10 9.3 0eBenonMeHT
Mur-o 02 3000 R 12.00 08.09.09 11.09.09/ 06.09.11 4.0 21.7 MaLUMHOCTP.
Mul-® o6bn. 1000 R 785 03.06.09 03.06.09 0.2 99.27 55.81 3.94 0.01 MaLLMHOCTP.
MukosiH-206 2000 R 1190 13.08.09 27.08.09, 07.02.13 3.0 451 99.30 861 98.50 13.25 5.98 0.22 notpe6. Tos
M-MHAYCTP 1000 R 1225 18.08.09 16.08.11 27.0 1590  0.61 3413 15.30 16.90 200.39 38.42 0.47 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1500 15.07.09  15.07.09, 10.07.13 20 50.2 41501 -10.50 26.00 57.00 18.02 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 3.8 40.00, 1.01 1285 39.00 40.00 13.70 CCC/Cat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09 02.08.12 2.0 38.8 80.32 89.99  230.36 9.00 0.06 notpe6. Tos.
MuTnang-01 1000 R 1350 18.08.09 16.02.10 8.8 4.06 213 5.98 83.01 notpe6. ToB.
MW3Nb- 01 1500 R 16.50 14.07.09  20.07.09, 13.07.10 20 13.7 96.00 3 87.00 95.99 4920 8.57 0.10 neBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 0.3 99.92/ -0.03 15.43 5.74 0.02 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09, 16.06.10 1.0 12.8 99.18 24.20 7.54 0.06 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09  22.09.09 15.03.11 4.0 219 100.10 1080 99.96 10010 17.02 8.97 0.28 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10 25.04.12 11.0 35.5 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09  26.02.13 3.0 45.7 neBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 1.0 37.8 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 19.1 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 27.8 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 61.5 (buHaHCbI
MOWTK-01 3000 R 9.00 26.09.09 26.09.09 41 79.99 79.00 80.77 110.49 5.64 0.16 1/ISD (buHaHCbI
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 20 144 95.14 80.00 44.40 8.12 0.14 NeBenonmeHT
Mockomub-2 3000 R 1400 18.08.09  16.02.10/  15.02.11 9.0 21.0 GaHku
Mockomub-3 5000 R 870 17.06.09  18.06.09  12.06.13 1.0 49.2 99.20 6 50.00 99.20 2317 4.37 0.05 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09  21.10.09, 12.04.12 5.0 35.0 82.71 30.01 83.99 8565 10.25 0.22 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 37.5 67.00  3.00 64.01 69.99 34.83 6.92 1.29 cepBuC
Mocobnra3a1 2500 R 12.00 14.11.09 17.05.11 24.0 75.02 60.03 90.00 31.78 7.98 1.35 yenyru
Mocobnp-2 4000 R 21.00 24.09.09 26.03.11 22.3 52.000 2.00 1 49.00 52.00 83.62 20.14 0.79 1/ISD (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 7.0 434 79.70 65.01 9440 67.49 8.01 0.32 /Icc TpaHcnopT
MocaHepro1 5000 R 754 15.09.09  15.09.09/ 13.09.11 4.0 28.0 99.27/ -0.03 73 000 99.27 10.21 3.79 0.28 1/BB- aHepreTMka
MocaHepro2 5000 R 765, 27.08.09 01.0312 18.02.16 34.0 81.9 88.00 441 85.00 89.99 13.31 4.34 2.19 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 21.7 89.31)  0.01 87.01 96.00 14.11 4.49 1.82 aHepreTuka
MPCK Yp.01 1000 R 8.15  2411.09 26.05.10 22.05.12 120 36.4 998 362 0.02 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.100 17.10.13 11.0 53.5| 100.20 100.00 100.20  14.16 6.97 0.77 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09 27.04.10 20.10.15 11.0 779 100.20 5 99.90 100.20 14.21 6.97 0.78 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 23.06.09 22.06.10 12.06.18 13.0 110.1 94.18/ -0.07 94.21 96.00 15.30 4.61 0.87 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75 18.05.10 19.05.11/ 13.05.14 240 604 101.100 0.20 1570 854 101.10 10119 16.00 16.52 1.58 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450  19.06.09 18.12.09 6.8 c/x
HWUKOCXMM 2 1500 R 11.25  20.08.09 20.08.09 2.8 51.00/ -2.00 1379 51.00 54.00 5.92 XMMUS
HXTOM 02 2200 R 11.75  16.06.09 15.12.09 6.7 90.00/ -2.00 4 90.00 93.50 35.56 6.51 0.39 XMMUS
HKHX-04 06 1500 R 10.00  28.09.09 26.03.12 34.5 99.98 10.25 4.99 2.27 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 0.7 99.90/ -0.03 1150 99.86 99.93 11.20 4.62 0.05 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10/  16.02.11 9.0 21.0 100.00 100.00 15.18 7.48 0.61 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75 19.06.09  24.06.09  14.06.13 1.0 49.3 99.85 -0.07 45000 99.85 99.95 10.10 4.87 0.07 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/  26.04.11 5.0 23.3 69.20 169.54 10.81 0.16 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 04 15.000 -2.00 2803 14.21 15.00 18.28 IloTo3BaH notpe6. ToB.
HOK-3 2000 R 18.00 27.10.09  05.05.10, 03.05.11 11.0 23.5 98.43 20.40 9.12 0.74 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 18.11.09 19.05.10/ 16.05.12 12.0 36.2 85.00 10001 85.00 87.00 27.73 4.52 0.75 notpe6. ToB.
06KoHa®-02 3000 R 15.00 21.10.09 221111 17.0413 300 474 81.00 60.00 102.00 26.89 9.23 1.65 notpe6. ToB.
OrK-2 0106 5000 R 7.70 02.07.09 05.07.10 135 93.70/ 040 6735 93.50 93.95 14.51 4.10 0.92 aHepreTuka
OrK-3 06 3000 R 820 12.06.09  19.06.09/ 09.12.11 1.0 30.9 aHepreTuka
OrK-5 06-1 5000 R 750 01.10.09  05.10.09/ 29.09.11 4.0 28.5 99.07) -0.08 1 98.70 99.00 1017 3.78 0.32 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.0412 110 35.3 9490/ 0.75 1 93.02 9490 13.89 3.97 0.79 aHepreTuka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 1.0 13.6 30.00/ -1.00 187 24.20 30.00 24.93 c/x

OM3 - 6 06 1600 R 1025 05.06.09 11.12.09, 31.05.13 7.0 48.8 89.00 3002 96.51 97.00  36.57 5.74 0.38 /ICCC+ MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09  03.09.09 30.08.11 3.0 2715 99.00/ 2.99 1 96.81 99.00 12.74 4.43 0.24 /ICCC+ MaLLMHOCTP.
MABA 02 06 1000 R 19.00 02.08.09 04.08.09 21.10.11 2.0 29.2 99.80/ -0.19 95.81 99.96  20.92 4.69 0.16 c/x
MapHac-M 2 1000 R 1080 20.08.09 19.11.09 17.11.11 6.0 30.1 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 6.8 TOproens
MepeoBaHk1 1500 R 1275 27.06.09 06.07.09/ 29.06.11 1.0 254 99.50 99.66 99.85 14.86 6.42 0.09 GaHku
MeTpokom62 3000 R 850 31.08.09 31.08.09 3.2 99.00/ -0.67 2000 98.71 99.00 12.74 4.30 0.23 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 5.0 11.0 80.00 60.00 100.00 88.63 9.97 0.24 TOproens
nv3 01 1200 R 12.00 21.07.09 21.07.09 18 94.50/ -2.00 495 92.01 94.50 62.98 3.17 0.09 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09  21.06.11 1.0 25.2 39.900 1.90 1378 37.01 39.90 18.74 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09 250510 18.05.12 120 36.2 10066  0.21 80 889 100.61 100.85 15.61 7.93 0.83 B+/Ba3/BB- GENT]
MpoMTp0206 3000 R 10.75 20.10.09  27.10.09/ 18.10.11 5.0 29.1 40.00 130 35.01 40.00 | 852.04 13.40 0.04 MaLUMHOCTP.
MpomTp0306 5000 R 1200 29.07.09 03.08.09 24.07.13 20 50.6 5045/ -2.55 48.01 51.99 11.86 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09, 02.11.11 6.0 29.6 84.91 87.00 97.00 49.62 5.23 0.33 TOproens
[poToH®uH1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 13.0 371 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 45 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 4.2 c/x
Pa3r.60-05 500 R 26.11.37 01.10.09 4.2 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 45 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 7.0 c/x

Cronractp 1500 R 8.60 20.08.09 20.08.09 2.8 TOproens
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Pa3r.60-11 1000 R 26.11.37 19.11.09 59 c/x
Paarynaind2 2000 R 17.00 29.09.09 15.04.100 27.09.11 11.0 284 64.99 1 45.53 64.99  92.60 13.04 0.43 c/x
Paarynaind3 3000 R 17.00  18.09.09 16.03.12 341 4787 1.87 120 44.71 47.88 63.34 17.711 1.23 clx
Paarynaitd4 3000 R 17.00 25.11.09 27.05.09, 22.05.13 0.0 48.5 50.00 188 50.00 60.77 75.14 16.95 0.96 c/x
Paarynaitd5 2000 R 1450 28.10.09  30.10.09, 23.10.13 5.0 53.7 clx
Paitpcbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213 31.0 55.0 100.01 13.92 6.73 1.84 BBB+/Baal/BBB  GaHku

PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 14 2099 2.84 1672 18.30 19.90 52.22 1/ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09 21.07.11 20 26.2 98.39 1.34 97.40 21.14 6.08 0.14 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 9.3 9250/ 0.25 210 91.77 92.50 6.45 7.82 0.69 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09 19.10.09 04.04.12 5.0 34.8 99.00 255 000 98.01 99.33 24.85 11.02 0.32 CCC/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09 06.06.12 1.0 36.9 98.69, -0.31 616 98.21 98.70  30.75 6.91 0.06 CCC/B1/B- GEN]
PECTOPAHC3 1000 R 1200 29.05.09 04.06.09 26.11.10 0.0 18.3 87.56 6.83 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 6.3 98.83 10.99 4.20 0.45  BBB/Baal/BBB | TpaHcropT
PX0-0606n 10000 R 735 11.11.09 10.11.10 17.7 92.36/ -0.64 92.20 92.99 13.72 3.97 123 BBB/Baal/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 42.0 86.20 20 000 85.00 99.90 13.00 4.37 2.7 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50 08.07.09 06.07.11 25.7 91.00 1197 91.00 91.50 13.99 4.66 1.67. BBB/Baa1/BBB | tpaHcnopt
PX[-0906n 15000 R 1350 18.11.09 21.05.10 13.11.13 120 544 100.56 -0.09 133 000 100.55 100.68 13.21 6.70 0.84  BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 58.11  100.50 5103 002 100.45 102.00 15.38 744 302 BBB/Baal/BBB | TpaHcropT
PX[-1106n 15000 R 1350 25.11.09 28.05.10 18.11.15 12.0 78.9 1 100.30 612120 100.30 10048 13.53 6.71 0.86  BBB/Baal/BBB | TpaHcnopT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 58.11 100.50  0.10 130 505 100.30 100.50 15.38 7.44 3.02 BBB/Baal/BBB | TpaHcropT
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 714 10040  0.10 100 005 100.26 100.50 15.44 745 350 BBB/Baal/BBB | TpaHcnopT
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 10.5 78.34  1.34 271 78.00 80.00 45.19 5.57 0.58 meTannyprus
Poccenxb 2 7000 R 785 19.08.09 16.02.11 21.0 91.65/  0.09 71500 91.20 91.55 14.03 213 1.42 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 20.08.09 220210  09.02.17 9.0 93.8 96.75  0.05 3700 96.66 96.99 1226 3.78 0.64 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09  27.09.17 4.0 1015 101.75 4.80 4.78 0.35 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 081211 27.11.18 31.0 1157 100.00 100.00 13.92 6.73 1.84 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 1.0 109.9 99.86 99.94 110.00  11.02 4.14 0.05 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 1450  09.07.09 08.07.10 13.6 15.05 -1.95 8 10.40 15.00 582.63 48.04 0.12 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 14.7 76.00 1604 48.84 5.48 0.55 (buHaHCbI
Py6MncPer1 1000 R 20.00 02.06.09 01.06.10 12.3 TOproens
PycMacna-2 1000 R 1500 01.10.09  08.04.10/ 29.03.12 11.0 34.6 6.15  0.65 36 5.90 6.15 121.61 notpe6. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 1.0 371 99.71)  0.07 26 99.71 99.95 15.60 3.18 0.06 notpe6. ToB.
PyccHedtb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 7.0 18.7 94.00/ 0.01 151 90.00 94.00 25.11 6.37 0.42 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09, 09.09.10 4.0 15.7 97.89) -0.12 98.15 99.00 20.24 6.62 0.26 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09  17.02.10/  09.02.11 9.0 20.8 98.00 1 87.01 97.00 18.32 7.63 0.58 BB-/Ba2/B+ GaHku
PycCraHa-7 5000 R 15.00 22.09.09 01.04.10, 20.09.11 10.0 28.2 99.92 100.00 1515 7.48 0.70 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09, 13.04.12 5.0 35.1 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450 20.10.09 20.10.09 49 7.90 6.00 9.79 91.58 NpoM3BOACTBO
PycduHancd 4000 R 7.74 14.08.09 12.02.10 8.7 95.79/  0.70 1 95.40 95.80 14.58 4.03 0.61 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 3.0 9.0 100.05 1 98.02 100.00 1217 6.26 0.22 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 0.0 33.6 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450 21.10.09 21.10.09 49 TOproens
CaHWHTBpto2 4000 R 8.00 13.08.09 13.08.09 26 98.55/ 0.15 5000 92.01 100.00 15.54 4.05 0.18 notpe6. ToB.
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 5.6 98.80 160 98.20 98.80 13.16 5.05 0.40 XMMUS
CarypHHMO2 2000 R 16.50 20.09.09 21.03.10, 20.09.11  10.0 28.2 97.00 1 48.00 97.00 21.66 8.53 0.64 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  07.06.09  09.12.09  06.06.14 7.0 61.2 93.54 87.08 99.99  32.08 8.71 0.38 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00  10.11.09 10.11.09 5.6 19.00 30 4.00 21.00 36.74 c/x
CaxatpHar1 1500 R 1250 03.06.09 02.12.09 6.3 yenyru
CB-®uHaHc1 1500 R 1325 22.06.09 26.06.09 18.06.12 1.0 37.3 notpe6. ToB.
Ceo6Coxkon3 1200 R 18.00 24.11.09  02.06.09  24.05.11 0.0 24.2 65.00 30.00 100.00 13.81 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00  23.07.09 21.04.11 231 98.90 30 98.90 104.44 17.75 4.03 1.40 [/Caa2/ GaHku
CesKab 03 1500 R 20.00 30.06.09 01.10.09, 27.03.12 4.0 34.5 99.87 140 50.00 97.00 21.56 4.99 0.28 npoM3BOACTBO
CesKab 04 2000 R 1250 25.08.09 28.05.09 21.05.13 0.0 48.5 66.63 51.00 55.00 4.68 NpoM3BOACTBO
CeBCTABTO 1500 R 800 23.07.09 21.01.10 80 87.00 050 100 86.55 88.00 33.82 458 047 aBTONPOM
CesCTABTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 14.0 50.4 74.84) -2.16 434 74.84 76.99  39.05 5.13 0.79 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 9.3 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 213 94.53 13.97 2.27 1.05 BB-//BB- Tenekom
C3Tenex4o6 2000 R 8.10  11.06.09 08.12.11 30.8 91.25 89.00 14.58 2.21 1.39 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 25.08.09 01.06.10, 21.05.13 120 485 10050  0.05 20 100.50 101.99 14.97 3.72 0.83 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 20 38.2 64.00/ -1.00 60.01 68.00 14.02 TpaHcnopT
Cu6Tnk-606 2000 R 9.75 17.09.09 16.09.10 15.9 96.70/  0.20 2100 96.40 96.60 12.93 5.03 1.10 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09  18.02.10  08.08.13 9.0 511 97.05/ -0.65 97.15 97.75  14.30 5.01 0.62 B+// Tenekom
CUBYPXona1 1500 R 770 0511.09 11.11.09 01.11.12 6.0 418 99.99 1 91.01 7.57 3.84 0.43 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70 23.07.09  22.10.09, 22.07.10 5.0 14.0 94.44 19.86 5.65 0.33 notpe6. ToB.
Cunteppa 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 20 50.9 99.60 250 98.02 99.40 12.63 5.51 0.18 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10, 08.04.14 11.0 59.2 CTPOUTENLCTBO
Cuctlanc 2 2000 R 12.00 20.10.09 21.04.100 15.04.14 11.0 59.5 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 10.09.09 15.03.10 07.03.13  10.0 46.0 10261 -0.02 65 640 102.55 102.61 15.62 9.23 0.65 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 22.00 22.09.09 21.09.10 161 102.000 2.00 1 100.02 102.00 211 10.76 0.97 B-l/ Tenekom
CKB-baHk 1 1000 R 1260 18.06.09  29.06.09  24.06.10 1.0 13.1 99.85 0.05 10 776 99.80 99.89  10.40 3.15 0.08 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 1 28.10.09 28.10.09 5.1 85.50 5 79.51 85.50 60.01 6.12 0.26 XMMUS
CMAPTC 03 1000 R 1410 29.09.09 29.09.09 4.2 98.25| -0.33 775 98.25 98.59 20.35 7.16 0.28 Tenekom
CHX3 ouH 1 1000 R 12.00  29.09.09 29.09.09 4.2 85.26/ -4.74 89.75 94.50 77.16 7.02 0.19 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 49 79.90/ -2.10 2 466 79.02 79.90 91.33 6.52 0.21 c/x

COPYC KAM1 1200 R 16.00  06.08.09 05.11.09 54 TOproens
COPYC KAM2 1500 R 09.07.09 05.04.12 34.8 TOproens
CneyCrp2 1 2000 R 19.11.09,  01.06.09°  20.05.10 0.0 11.9 0.01 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 121 0.01 TOproens
CnoptM-0-1 3000 R 17.00 20.11.09 24.11.09, 21.05.10 6.0 12.0 TOproens
C1WHpyctpt 1000 R 1450 09.07.09  10.07.09, 07.07.11 1.0 25.7 15.90 3130 13.50 18.47 4547 CTPOUTENLCTBO

CrpTpras02 5000 R 849 17.07.09 13.07.12 38.1 72.50 15912 70.00 7245 21.96 584 217 CTPOMUTENLCTBO
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CrpTpras03 5000 R 16.00 15.10.09  19.04.100 11.0413 11.0 472 99.00 18 035 99.00 99.99 17.72 8.06 0.73 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09  17.02.10, 15.02.12 9.0 33.1 94.00 90.00 98.00 26.95 8.49 0.54 CTPOUTENLCTBO
CynocTpb-1 1500 R 9.85  02.07.09 02.07.09 1.2 99.80 4 99.50 99.79 12.06 4.92 0.09 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 1.0 12.7 99.76 91 99.76 99.95 13.63 6.00 0.05 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 36.1 98.99/ 8.99 80.06 90.00 12.48 5.89 2.30 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10 01.11.12 120 418 100.36.  -0.09 15.92 7.95 0.79 Tenekom

TB3 03 1000 R 10.00 19.06.09  30.06.09 18.06.10 1.0 12.9 98.50/  0.50 9892 98.50 99.00 25.04 5.06 0.07 MalLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14 10.0 58.3 98.90 3.90 1 95.50 98.00 9.32 3.91 0.72 aHepreTuka
TrK-10 061 3000 R 760 18.06.09 22.06.09  17.06.10 1.0 129 99.70/ -0.05 20501 99.75 99.87  10.90 3.80 0.06 aHepreTuka
TrK-10 062 5000 R 9.75  12.08.09  14.08.09  06.02.13 3.0 45.0 99.50/ -0.10 280 98.03 99.90 12.10 4.89 0.19 aHepreTuka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 0.0 36.7 99.59| -0.14 15.91 3.81 0.03 aHepreTuka
TrK-6MnB-1 2000 R 1200 25.08.09 26.02.10 21.02.12 9.0 33.3 99.22 50.00 13.62 3.02 0.64 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 36.0 97.53 9.16 4.09 2.46 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09  17.11.09  04.11.11 6.0 29.7 NpOW3BOACTBO
TexWHecT-1 2000 R 1250 28.05.09  02.06.09  26.05.11 0.0 243 98.52 150.52 6.33 0.01 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09,  07.03.12 4.0 33.8 9144 044 85.01 93.00 45.08 5.29 0.21 NpoM3BOACTBO
TMK-03 o6n 5000 R 960 18.08.09  16.02.10/  15.02.11 9.0 21.0 95.55/ -0.30 12219 95.56 95.89 16.94 5.01 0.60 /B1/B+ NpoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 5.6 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 1.0 6.6 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09 09.12.10 0.0 18.7 89.99 90.00 100.00 11.08 TOproens
TpaHcKoHT1 3000 R 16.50  01.09.09 12.03.10 26.02.13  10.0 45.7 102.98 101.60 102.05 1217 7.99 0.67 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 16.06.09 15.06.10 12.8 93.80 5000 93.25 93.90 14.29 3.88 0.87 /Ba1/BB GaHku
TpatcKpen2 3000 R 728 16.06.09  25.06.09 12.06.12 1.0 371 99.80/ 0.10 50 000 99.75 99.85 7.66 3.64 0.07 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/ 07.07.11 8.0 25.7 97.84/ 0.04 97.70 97.90 13.46 5.09 0.55 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09  17.02.10/  10.02.11 9.0 20.8 99.95/ 1.25 1 98.85 99.95 17.28 8.48 0.59 MaLUMHOCTP.
TTC 01 1000 R 16.00 11.08.09  09.02.10, 17.08.10 9.0 14.9 TOproens
TiomeHaHpr2 2700 R 7.70, 01.10.09  02.04.10/ 29.03.12 10.0 34.6 95.00 1.00 80 94.00 95.50 14.59 4.04 0.72 aHepreTMka
YIMK-Y3M01 3000 R 825  01.09.09 09.03.10/ 28.02.12 10.0 33.6 meTannyprus
YMMNO 2 4000 R 1225 18.06.09 17.12.09 6.8 72.88) -0.02 70.00 72.50 98.22 8.38 0.26 MalLLMHOCTP.
YpanBar392 3000 R 18.00  30.09.09 04.04.10, 05.10.10 10.0 16.5 98.14 95.00 21.16 9.14 0.67 MalLLMHOCTP.
Ypan/L-01 1000 R 10.00  28.10.09 28.10.09 5.1 97.79 96.03 99.55 16.12 5.30 0.36 (buHaHCbI
Ypancu6bIiK1 2700 R 1160 24.06.09 24.06.09 29.12.10 1.0 194 99.71)  0.01 3900 99.71 99.80 15.75 5.80 0.07 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.100 21.07.11 8.0 26.2 9440/ 0.20 2474 93.85 9440 23.80 6.86 0.50 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10 23.02.12 15.0 334 100.32 100.00 100.50  17.64 8.70 0.97 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 8.0 32.2 100.13 100.00 100.50  17.46 8.72 0.54 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 8.0 32.2 100.14)  0.04 100.00 100.50 17.44 8.71 0.54 B+// (buHaHCbI
YPCABaHk 3 3000 R 9.60 04.06.09 04.06.09 0.3 99.85 17.05 4.79 0.02 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 291 85.90/ 0.05 4720 85.85 85.90 18.26 5.83 1.82 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10 19.07.12 8.0 38.3 96.30/  0.06 10 909 96.30 96.99 14.68 4.35 0.56 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10. 09.04.15 11.0 714 98.78 91.50 99.11 17.15 7.57 0.73 B+/Ba3/ GaHku

YpCU cep06 2000 R 13.00 19.11.09  23.11.09 17.11.11 6.0 30.1 100.05/  0.05 1 99.91 100.05 13.00 6.48 0.44 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09 18.03.10 13.03.12  10.0 34.0 101.48 101.75 102.25 14.29 7.86 0.68 B+//BB- Tenekom
YpCU cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 11.0 46.9 97.64 97.10 12.73 4.90 0.76 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 10.8 95.34 94.00 19.79 6.80 0.71 TOproens
®CK EQC-02 7000 R 8.25 23.06.09 22.06.10 13.0 98.50 99 426 95.00 98.50 9.98 4.18 0.92 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 28.7 85.90 35000 85.02 86.20 15.09 4.24 1.89 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 6.3 98.90/ 045 25000 98.40 98.80 9.65 3.63 0.45 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 1750 10.11.09 11.05.10 11.6 100.13)  0.03 12 240 100.11 100.13 18.07 8.72 0.78 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 18.06.09  18.03.10/ 16.09.10  10.0 15.9 99.15 80 99.00 99.15  17.13 3.77 0.64 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 15.07.09  14.10.09 12.10.11 5.0 28.9 101.46 99.31 99.60 9.37 3.19 0.34 /Ba3/B+ GENT]

XK® BaHk-5 4000 R 15.00 22.07.09 26.04.10 17.0413 11.0 474 98.84/ 042 100.00 17.17 3.78 0.73 /Ba3/B+ GENT]
X-MCrpoitP1 3000 R 18.00 14.10.09 28.04.10. 13.10.10 11.0 16.8 100.00 80.06 100.00 17.97 8.98 0.74 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 14.07.09 26.01.10 12.07.11 8.0 25.9 92.75 89.01 99.00 27.23 7.53 0.49 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00 01.10.09 01.04.10 10.3 TOproens
LleHTp-unB1 1500 R 16.00 11.11.09  10.06.09, 11.11.09 0.0 5.6 99.56 99.65 100.00 -27.30 8.06 0.05 /B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 29 100.76/  0.06 42202 100.60 100.77, 10.53 6.87 0.21 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 2715 92.50 471 90.01 95.00 14.79 5.01 1.40 BB+ Tenekom

LIYH 02 06n 1000 R 11.75 |  22.07.09 20.01.10 7.9 85.50 73.00 98.00 42.56 6.85 0.44 B CTPOUTENLCTBO
Yepkusoso1 2000 R 8.85 02.06.09 05.06.09 31.05.11 0.0 245 80.61 -17.64 50 506 86.00 97.75 5.48 notpe6. ToB.
YTn3 0106 3000 R 9.50 17.06.09 16.06.10 12.8 90.00 2 87.78 93.00 21.54 5.26 0.81 B1/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 27.10.09  27.10.09 21.04.15 5.0 71.8 93.33] -1.67 91.00 93.00 23.94 5.34 0.34 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 16.00 24.06.09 02.07.09  22.06.11 1.0 25.2 5.00 2 0.01 5.00 159.56 TOproens
JitptOHMoH01 1500 R 11.00  11.08.09 10.11.09 5.6 TpaHcnopT
JitptOHPPA01 2000 R 14.00 18.06.09  25.06.09 16.12.10 1.0 18.9 1.00 0.10 1.90 698.10 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 20 25.7 MalLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09  20.05.11 6.0 241 aHepreTMka
OHeprLieHT 3000 R 22.00  09.07.09 08.07.10 13.6 70.14 65.00 90.03 77.24 15.73 0.52 aHepreTuka
Q0KO0-02 06 1500 R 18.00 24.07.09 22.01.10 8.0 91.78 50.01 95.00 35.27 9.78 0.45 notpe6. ToB.
ONKONH1 1000 R 10.00 22.07.09 28.04.10 1.2 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 10.9 100.20 1 98.00 100.20 16.30 8.01 0.74 GaHku
FOHUMMnK 01 2000 R 9.75 08.09.09  10.09.09/ 06.09.11 4.0 21.7 96.45  1.45 973 96.00 96.45 23.93 5.04 0.23 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09  22.06.11 1.0 25.2 69.50 5.19 1311 68.09 69.50 9.40 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 4.5 98.00 4411 97.60 98.00 14.08 4.09 0.33 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 6.5 99.00 1135 98.77 99.98 14.35 2.52 0.24 /B1/B Tenekom
OTK-05 06. 2000 R 755 03.06.09 04.06.10, 30.05.12 12.0 36.6 93.78 14.77 4.01 0.84 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 16.06.09  18.12.09, 14.12.10 7.0 18.9 TpaHcnopT

AkyTcKaH02 1200 R 17.00 10.09.09 22.03.10, 08.0312 10.0 339  100.99 74 100.20 10325 2841 8.39 0.60 BB/ aHepreTMka
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BaLukopT506 1000 R 8.02 04.11.09 04.11.09 54 99.25 0.05 5315 99.00 99.25 10.02 4.03 0.40 /Ba1/BB+ MyHULMNanbHbIA
BalukopT606 1500 R 8.02 02.06.09 30.11.10 184 /Ba1/BB+ MyHULMNanbHbIi
Bonrorp061 700 R 10.00  18.06.09 17.06.10 129 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 36.1 89.00 1 79.65 89.00 13.92 4.45 1.89 BB//BB- MyHULMNANbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 0.7 99.70 729 99.60 99.70 1745 6.03 0.05 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 254 87.00 2 87.20 92.00 19.26 5.88 145 MyHULMNAnbHbIA
V1BO6n34-1 1000 R 8.50  11.08.09 09.11.10 17.7 93.10/  -0.40 20 93.10 93.50 19.08 2.28 0.65 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 18.06.09 17.12.09 6.8 96.50 39 000 97.75 99.25 21.72 2.07 0.24 1B+ MyHULMNANbHbIA
VpkO6n31-3 3000 R 725 22.07.09 241110 18.2 96.73 90.00 11.54 244 0.70 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 750 24.09.09 26.05.10 121 94.77 90.65 96.00 13.61 2.75 0.86 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.06.09 26.10.11 294 89.50 89.71 90.40 19.15 3.06 0.91 1B+ MyHULMNanbHbIA
VpkO6n31-6 3800 R 920 15.08.09 22.11.12 425 100.37 85.00 9.22 3.06 1.56 1B+ MyHULMNANbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 27.5 87.65 18.54 242 1.22 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.15 02.09.09 29.11.12 42.7 81.95 4710 81.00 81.50 17.40 3.24 2.34 BB-// MyHULMNANbHbIV
KanyxO6n-4 1500 R 1031 01.07.09 26.06.13 49.7 80.00 BB-// MyHULMNanbHbIi
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 16.8 93.00 90.00 96.00 17.33 6.20 1.1 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 54.7 84.00/ -1.00 1 71.01 84.00 14.27 5.40 2.96 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 794 67.00 10 67.00 75.00 16.45 5.99 3.83 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 1.0 432 99.65 13.88 3.95 0.06 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  10.06.09 08.12.10 18.7 98.92 96.01 102.00 15.36 7.06 147 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 12.06.09 05.12.14 67.3 90.00 3249 89.00 90.00 15.27 6.79 3.35 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 16.07.09 15.07.10 13.8 89.77 90.31 18.15 3.94 0.91 BB/ MyHULMNaNbHbIA
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 19.3 97.72| -0.24 97.00 98.45 11.94 5.10 129 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 62.7 78.00 200 77.10 78.00 14.26 5.09 355  BBB/Baal/BBB | MyHuLMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 14.3 96.01 0.01 6928 96.01 97.00 12.05 4.13 1.00  BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 74.0 72.92) -0.28 110 100 72.06 73.49 14.97 547 392 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 37.6 84.80/ -0.34 486 350 84.55 84.95 14.75 4.70 232 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 98.0 67.00/ -0.50. 67.00 68.50 15.15 5.95 465/ BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 31.2 87.00/ -0.20 974 000 86.80 87.50 14.73 4.58 197 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop54-06 15000 R 8.00 05.09.09 05.09.12 39.9 83.10/ -0.04 613 326 83.10 83.15 15.05 4.85 248  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop58-06 15000 R 10.00  01.06.09 01.06.11 24.5 93.25 14.64 2.70 157 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 9.7 98.50 0.07 412 686 98.50 98.60 12.54 2.56 0.68  BBB/Baal/BBB | MyHuLMnanbHblit
Moc.o6n.58 12000 R 10.00  29.09.09 30.03.10 10.2 96.55|  0.07. 30193 96.50 96.75 14.98 5.16 0.71 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 23.1 88.50/  0.50 57 056 88.51 89.50 16.94 5.07 1.51 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 59.5 71.00/ -0.10 152 765 69.51 72.89 17.67 5.62 3.34 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 49.2 82.00/ -0.34 326 921 82.06 82.40 19.09 547 1.78 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 3411 100.25 18.72 8.41 1.37 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 29.2 93.25 93.26 99.00 13.62 4.38 121 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 423 89.07 15.60 4.73 145 BB/Ba2/ MyHULMNanbHbIA
Hocub 306 1000 R 12.00 14.07.09 14.07.09 1.6 100.00 1080 99.71 100.39 12.08 6.02 0.12 1/BB- MyHULMNanbHbIA
Hoscn60-14 2000 R 8.14  26.06.09 241210 19.2 97.20 1 90.00 94.90 10.80 2.09 1.08 BB-// MyHULMNanbHbIA
003 25057 40817 R 740 22.07.09 20.01.10 79 99.61 924 464 99.60 99.83 8.25 1.85 0.59 BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.07.09 19.01.11 20.1 94.50 15000 93.70 95.00 10.11 1.61 143 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 05.08.09 05.05.10 114 97.06 12 350 97.10 99.01 9.41 149 0.84  BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 1190 22.07.09 18.01.12 322 10045 0.25 6001 675 100.35 100.45 12.22 2.95 2.04 BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 418 85.73| -0.87 570180 86.60 11.20 7.00 277 BBB+/Baa2/BBB | roc. bymaru

003 26199 40291 R 6.10  15.07.09 11.07.12 38.0 86.68) -2.32 474 386 84.96 88.69 11.69 1.76 253 BBB+/Baa2/BBB | roc. bymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 39.0 94.50 22 456 93.70 94.50 10.99 4.75 198 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 13.8  100.50 1360 100.00 100.70 9.32 4.96 0.55 BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00 09.09.09 29.08.18 112.7 87.09 36 856 87.00 87.75 11.70 5.15 296 BBB+/Baa2/BBB | roc. bymaru

003 46017 80000 R 8.00 12.08.09 03.08.16 87.5 81.72 105 000 61.11 81.10 11.22 244 464 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 10.06.09 24.11.21 152.1 77.71 245 480 75.50 77.50 11.19 2.73 6.26 BBB+/Baa2/BBB | roc. bymaru

003 46019 26000 R 31.03.10 20.03.19 119.5 4751 660 000 30.60 55.00 12.70 6.02 BBB+/Baa2/BBB | roc. bymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 325.0 69.32 1051 889 64.00 64.79 10.58 4.96 8.82 BBB+/Baa2/BBB | roc. bymaru

003 46021 9279 R 750 19.08.09 08.08.18 112.0 73.78 56 200 97.90 11.08 5.07 5.60 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 18.3  100.00 1 90.00 100.00 10.01 4.94 0.88 BB/ MyHULMNANbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 15.7 93.62 93.00 96.99 12.82 1.82 1.08 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 3 4500 R 760 13.08.09 11.08.11 26.9 92.06 89.00 90.24 12.26 2.06 1.82 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98 24.06.09 20.06.12 37.3 82.00 1 75.01 82.00 15.12 212 2.36 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30 25.06.09 19.12.13 55.6 87.70 0.45 270 005 87.00 88.00 16.48 2.64 1.80 /Ba1/BB+ MyHULMNANbHbIA
Caxa(fkyT) 2500 R 795 16.07.09 11.04.13 472 84.40 771 85.87 15.60 2.35 217 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 243 94.90 13.56 2.31 112 BB//BB- MyHULMNANbHbIA
TsepO6n 06 1900 R 740 12.08.09 14.11.09 5.7 B+// MyHULMNanbHbIi
Tomek 1 500 R 8.75  20.08.09 20.05.10 11.9 92.11 90.01 94.00 18.75 2.37 0.80 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 55 96.70 142 96.70 97.97 14.18 313 0.40 11B- MyHUL@NanbHbIiA
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 314 87.73|  -0.09 44000 87.53 87.73 17.04 3.98 1.20 11B- MyHUL@NanbHbIiA
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 433 98.69/ -1.31 1 98.40 98.69 7.90 4.04 2.29 1/B- MyHULananbHbIi
Tomck.06-7 2500 R 13.75 27.08.09 27.11.13 54.8  100.03 5000 100.00 100.20 13.74 3.46 1.82 11B- MyHUL@NanbHbIiA
TomckAaM 2 500 R 18.00  25.06.09 22.12.11 31.3 MyHULMNanbHbIA
Yamypus-2 1500 R 840 17.07.09 15.07.12 38.2 78.49 1 68.06 78.50 18.37 5.31 2.26 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 6.8 97.49 95.00 13.59 4.30 0.48 1B+ MyHULMNanbHbIA
Xabaposckb 1000 R 7.00 24.11.09 24.11.09 6.0 94.88 95.10 96.00 19.09 3.72 0.42 MyHULMNanbHbIA
Yysawwms-05 1000 R 7.85  05.06.09 05.06.11 24.6 89.65 14.37 4.39 1.60 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 7.74 21.07.09 17.04.12 35.2 80.17 78.00 83.50 1713 241 219 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 49.0 79.01 693 79.30 83.00 18.48 3.05 244 [/Ba2/ MyHULMNanbHbIA
AkyT-06 06 2000 R 10.00  13.08.09 13.05.10 11.7 97.76 97.57 13.66 2.55 0.68 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.07.09 17.04.14 59.5 85.01 4252 86.80 13.72 2.29 2.70 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 231 89.50 1000 89.00 90.00 15.95 3.90 1.16 BB-// MyHULMNAnbHbIA
ApO6n-07 3500 R 7.50 30.06.09 30.03.10 10.2 95.43 0.18 560 95.12 95.70 14.06 1.96 0.64 BB-// MyHULMNanbHbIA
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Absolut Bank-10 175§ 913/ 30.09.09 30.03.1C 10.2. 100.87, -0.01 8.02 452/ 079 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.06.09 28.06.1C 132, 9534 055 12.97 433 0.9 BB/Ba2/ GaHKu

Ak bars-11 300 § 925 20.06.09 20.06.11 251 8524 020 18.12 543 168 BB/Ba2/ GaHku
Alfa-Bank-09 400 $ 7.88| 10.10.09 10.10.0¢ 45 9985 0.30 8.26 394 036  BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.06.09 25.06.12 375/ 8664  1.00 13.65 473| 248  BB-/Baa2BB- [6aHku
Alfa-Bank-13 400 $ 925/ 240609 240611 240613 250 496  89.90  1.12 15.09 514 172  BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.1210 09.121% 190 796 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 330 943 BB-/Baa2/BB- | GaHku
Alrosa-14 500 § 8.88 17.11.09 17.11.14 667 8312 164 13.31 534 405 B/Ba3/BB Cbipbe
Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 6.1 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 6.9 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 6.1 BBB/Baat/ GaHkun
BoM-09 usd 250 § 8.00/ 28.09.09 28.09.0¢ 41 10119 -0.01 4.37 395 033 BBB/Baat/ GaHku
BoM-10 300§ 738 26.11.0¢ 26.11.1C 18.3  100.7¢| -0.07 6.81 366 140 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 215 95.00 9.21 6.58  1.63 BBB/Baat/ GaHkun
BoM-13 500 § 734 13.11.09 13.05.12 482 8952 -0.02 10.65 410, 3.9 BBB/Baat/ GaHku
BoM-15 300 § 750/ 251109 251110 25.111% 180 794 7788 152 26.35 482 127 BBB/Baa1/ GaHKun
BoM-17 400 $ 6.81 10.11.09 10.05.17 968 6767  0.17 13.58 503 544 BBB/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.07.09 25.04.12 35.5 76.00 34.41 2.92 0.95 (bMHaHCbI
Credit Europe Bank-10 250 § 750 13.10.09 13.04.1C 10.7  100.07, -0.05 7.40 375 083 [Bat/ GaHKu
DON-Stroy-10 CLN 150 § 10.00  01.11.09 01.11.1C 174 CTPOUTENbCTBO
Energomash-10 150 § 950 05.10.09 05.04.1C 104 49.76 116.70 9.55 0.52 MaLLUHOCTP.
Eurochem12 300 $ 7.88) 21.09.09 21.09.12 404 BB-//BB- XMMUS
Evraz-09 300 $ 10.88  03.08.09 03.08.0¢ 23 100.96 -0.01 5.43 5.39 0.18 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.10.09 24.04.13 476 79.66 0.8 16.08 5.57 3.04 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 78.6 7195  -0.01 15.22 573 449 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 108.5 71.88 027 15.40 6.61 5.20 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 482 3250 51.32 1558 2.24 /Caal/D Cblipbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 11.8 B2/ GaHKu
Gazprom-09 700 § 10.50  21.10.09 21.10.0¢ 49 10298  0.04 2,94 510 039 /Baa1/BBB cblpbe
Gazprom-10 1000 € 7.80  27.09.09 27.09.1C 163 10323  0.02 5.13 756 123 BBB-/Baal/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 17.9 BBB/Baa1/BBB | [cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 23.2 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 4.56| 09.12.09 43.1 9346 0.02 6.58 4.88 3.16  BB+/Baal/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 42.3 BBB/Baa1/BBB | [cbipbe
Gazprom-13 1750 § 963 01.09.09 458 10284 023 8.71 4.68 3.05 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 539 8699  0.21 10.11 756  3.61 BBB/Baal/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.09 506 101.08 0.1 422 2.23 370 BBB/Baal/BBB | cbipbe
Gazprom-13-5 400 § 734 11.10.09 472 96.74  -0.32 8.34 3.80 326 BBB/Baal/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.09 50.9 9646 0.15 8.52 3.89 342 BBB/Baal/BBB | cbipbe
Gazprom-14 780 € 503  25.02.10 57.8 8523  0.12 8.79 590  4.07 BBB/Baal/BBB |cbipbe
Gazprom-14-Z 700 € 536  31.10.0¢ 66.1 8464  0.32 8.86 6.34 444 BBB/Baal/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.09 732 8525 043 8.97 6.89  4.62 /Baa1/BBB Cbipbe
Gazprom-16 1350 § 621 22.11.09 22.11.1€ 912 8448 038 9.12 368 569 BBB-/Baal/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 95.2 76.53 047 9.30 6.71 6.08 BBB-/Baal/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 1027 7642 039 9.42 712 620 BBB/Baal/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 106.1) 8254 020 9.43 800 6.26 BBB/Baal/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.10.09 11.04.1€ 1080 9019  -0.20 9.82 452| 598 BBB/Baal/BBB | (cbipbe
Gazprom-19 2250 § 925/ 231009 230412 23.041¢ 350 1206 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 1301 9347 025 9.44 385 285 BBB/Baal/BBB+ | cbipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 1556 7663  -0.15 9.74 425/ 772 BBB-/Baal/BBB | (cbipbe
Gazprom-34 1200 § 863 28.10.09 28.04.34 3034 9927 -0.17 8.70 434 10.07 /Baa1/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3436 7402 041 10.08 492/ 946 BBB/Baal/BBB | (cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 14.8 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.08.09 22.02.1C 9.0 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 06.07.09 06.04.1C 10.5 /Baa2/BBB- GaHku
Gazprombank-11 300§ 797 15.06.09 15.06.11 250 9618  0.14 10.07 414, 177 /Baa2/BBB- GaHkmn
Gazprombank-13 500 § 793  28.06.09 28.06.12 498 9191 039 1041 432| 325 /Baa2/BBB- GaHkun
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 770 /Baa2/BBB- GaHku
Gazstream-13 647§ 563 22.07.09 22.07.18 506/ 9669 -0.23 6.55 291/ 356 BBB/A3/BBB Cbipbe
HCFB-10 200 § 950 11.10.09 11.04.1C 106 91.00 21.28 522 077 /Ba3/B+ GaHkun
HCFB-11 500 § 1100  20.06.09 20.12.09 20.06.11| 7.0, 251 ~ 96.12] -0.12 18.50 572 049 [Ba3/B+ GaHKun
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.08.11| 9.0/ 269 8599 -0.04 35.73 6.83 057 [Ba3/B+ GaHKu
11B-09 100 § 950 31.07.09 31.07.0¢ 22 9890 -0.01 15.61 480 0.16 B/B1/BB- GaHkun
11B-10 150 § 950 12.08.09 12.02.1C 8.7 B/B1/BB- GaHKun
11B-10-2 200 € 9.00  06.07.09 06.07.1C 135 7960  0.04 31.38 1131, 0.87 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 18.1 Toprons
Income-Lada-11 CLN 388 16.00 23.06.09 23.12.09  20.06.11 70, 251 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.07.09 12.07.1C 13.7 B3/ meTannyprus
KZOSRU-11 200 § 925/ 30.10.09 30.10.11 29.5  40.00 58.49 1156 1.59 1IB- Xumus
LenSpetsSMU-12 CLN 100 $ 975  26.10.09 26.04.12 355 B CTPOUTENbCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 19 B/B2/ GaHku
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 9.3 B/B2/ GaHku
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 978/ 86.09 139 8.81 369 580 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66/ 07.06.09 07.06.22 1586 7564 -0.28 10.05 440/ 7.52 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 11 99.75 11.50 441 0.08 B+/B1/ GaHkun
MBRD-16 60 § 888/ 10.09.09 10.03.11 10.03.1€ 220 826  55.00 49.58 807 129 B+/B1/ GaHKu
MDM-10 425§ 777 25.07.09 25.01.1C 81 9945 068 8.61 390 062 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.07.09 21.07.11 262 9003 -0.32 15.35 542 1718 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 6.6 101.51 -0.06 5.10 394 050 BB+/Ba2/ Tenexom

Mirax-10 100 $ 13.50  28.05.09 28.05.1C 12.2 B/B2/ CTPOUTENbCTBO
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Mirax-11 180 § 945/  20.09.09 20.03.11 221 45.00 65.31 10.50 1.21 B/B2/ CTPOUTENLCTBO
MKB-09 100 § 1025 21.10.09 21.10.0¢ 49 B/B1/ GaHKu
Moscow-11 374 € 645  12.10.09 12.10.11 28.9 98.70  0.03 6.92 6.54 2.12 BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 90.1 81.96  0.07 8.26 6.18 5.77 BBB+/Baal/BBB+ | MyHMUMNAmbHbIA
MTS-10 400 $ 838  14.10.09 14.10.1C 168 10148 -0.21 7.22 413 1.8 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 325 9714 0.04 9.22 412) 228 [Ba2/BB- Tenexom
NKNH-15 200 § 850 2206.09 221210 22.12.18| 19.0 80.0 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 362 8644 -0.17 12.61 405 255 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.08.09 02.02.1C 84 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.09  20.10.11  20.10.1€| 29.0,  90.1 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 42 10046 -0.01 5.73 355 033 BBB-/Baa2/ Cbipbe
OAK-10 200 § 10.00)  24.06.09 08.07.1C 136 8650 2.00 68.51 578 077 MauuuHocTp.
Petrocom-09-2 4258 875 17.06.09 17.12.0¢ 6.8 99.85 0.00 9.02 4.38 0.51 /Ba3/B+ (bMHaHCbI
ProbusinessBank-1( 3000 R 9.75  09.07.0¢ 09.07.1C 136 69.50 48.01 7.01 0.83 B/l (buHaHCbI
ProbusinessBank-10-2 80 § 1250, 18.08.09 18.08.09 18.08.4C 30 149 ~ 90.00 66.10 6.94 017 B-// (UHaHCbI
Prodimex-11 CLN 100 § 1025 29.09.09 29.09.11 285 99.75 -0.08 1041 514 2.00 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 16.5 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 875  20.10.09 20.10.11 292| 8576 -0.35 16.13 510 201 B+/Ba2/BB- GaHku
Promsvyazbank-12-2 200 $ 9.63  23.11.09 23.05.12 364 7596 0.1 20.83 6.34 236 B+/Ba2/BB- GaHku
Promsvyazbank-13 150 § 1075 15.07.09 150711 1507435 260 503 ~ 87.36 0.08 18.13 6.15  1.71 B+/Ba2/BB- GaHKm
Promsvyazbank-18 100 $ 1250  31.07.09 31.01.1¢ 105.7 B+/Ba2/BB- GaHku
Raspadskaya-12 300 $ 750/ 22.11.09 22.05.12 36.4 8742 277 12.69 4.29 2.55 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 9.50  07.06.09 07.06.0¢ 0.4 licce Tenexom
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 58 CCC/Ba3/BB- | 6aHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 46 CCC/Ba3/BB- | GaHku
Renaissance-09-2 10$ 12.00  18.06.09 18.06.0¢ 0.7 CCC/Ba3/BB- | baHkm
Renaissance-09-3 108 1200  27.06.09 27.06.0¢ 1.0 CCC/Ba3/BB- | 6aHku
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 132 2502 0.01 201.24 1649 046 [Caat/BB- ToproBns
Rosbank-09 300 § 9.75  24.06.09 24.09.0¢ 40 10021 -0.82 8.77 243 019 [Ba2/ GaHKu
Rosbank-09 RUB 7000 R 800  30.09.09 30.09.0¢ 42 A-/Baa3/BB+ | [GaHku
Rosbank-12 130 § 9.00  01.07.09 01.07.12 37.7  65.00 26.17 6.92 2.4 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 184 10033  0.07 6.64 343 136 BBB+/Baat/ GaHkm
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 102, 9650 -0.39 7.88 371 081 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 356 9475 0.50 8.18 6.61 264 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 483 9535 -0.29 8.58 376  3.36 BBB+/Baat/ GaHKu
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 56.4 9492 -1.30 8.47 3.75 3.74 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97 21.09.09 21.09.11 21.09.1€ 280  89.1| 8518 -0.25 1473 409, 1.9 BBB+/Baa1/ GaHkun
Rosselkhozbank-17 1250 § 6.30) 15.11.09 15.05.17 97.0 86.57 -1.37 8.67 3.64 597 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ 1096/ 90.52 -1.46 9.33 428/ 5.9 BBB+/Baat/ GaHkm
RTM-09 CLN 55 § 15.00)  16.08.09 16.11.0¢ 5.8 ToproBns
RTM-11 CLN 1258 12.00)  04.06.09 04.03.11 215 ToproBns
Russia-1C 2966 $ 825  30.09.0¢ 31.03.1C 1031 10344 -0.01 2.34 399 058 BBB+/Baal/BBB | roc. Gymaru
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 1115 14459 -0.21 4.90 380  6.25 BBB+Baal/BBB | roc. Gymaru
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2323 145.74] -0.52 8.02 437/ 859 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 2538 100.39] 0.24 80 00C 96.00 743 374 570 BBB+Baal/BBB | roc. Gymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 37 96.00 20.27 711 028 BB-/Ba2/BB- GaHku
RusStandard-10 500 § 750  07.10.09 07.10.1C 16.6 BB-/Ba2/B+ GaHKu
RusStandard-10-2 400 $ 849 29.06.09 29.06.1C 133 8204 159 28.80 517 089 BB-/Ba2/BB- GaHku
RusStandard-11 350 § 863  05.11.09 05.05.11 236/ 7093 200 29.30 6.08 1.6 BB-/Ba2/BB- GaHkm
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1E| 19.0 79.8| 60.00  1.00 48.33 740 11 [Ba3/B GaHKu
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 915  60.00 2142 812 399 BB-/Ba2/BB- GaHku
Sberbank-11 750 § 593  14.11.09 14.11.11 30.0 9947, 0.18 6.30 299 225 BBB+/A3/ GaHkun
Sberbank-13 500 § 648  15.11.09 15.05.1% 483 9656 0.33 7.50 336 342 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 647 02.07.09 02.07.1% 499 9569 -0.12 7.1 338 343 BBB+/A3/ GaHku
Sberbank-15 1000 § 6.23 11.08.09 11.02.10 11.0218 9.0 695/ 88.04 1.19 25.77 354 061 BBB+/A3/ GaHkun
Severstal-13 1250 § 9.75  29.07.09 29.07.12 508  81.37 0.20 16.03 599 3.7 /Ba3/BB Cbipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 59.6  83.05 0.39 14.16 557 365 /Ba3/BB cblipbe
SeverstalTrans-10 CLN 175§ 850 22.06.09 22.06.09 2206.1C, 1.0 130/ 7813 0.0 947.37 544 0.01 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 240411 50/ 232 B+// Tenexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 753 66.50 16.55 579 421 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 204| 96.15  0.56 11.46 462 146 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 8.8 B2/B GaHKu
Tatfondbank-10 08 975/ 26.10.09 26.04.1C 1.1 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.09 03.07.1C 134 ToproBns
TMK-09 300 § 850  29.09.09 29.09.0¢ 42 9748 -0.03 16.31 436/ 031 [B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 264 7746/ -0.64 23.85 646  1.70 /B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 261 9744 -0.10 8.20 353 1.90 /Baa2/BB+ Cblpbe
TNK-12 500 § 613 20.09.09 20.09.12 404| 9351 049 841 328 288 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 462 94.68 044 9.18 396 3.6  BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 7.50  18.07.09 18.07.1€ 87.0 8393 0.21 10.78 447 5.06 /Baa2/BB+ Cblpbe
TNK-17 800 § 6.63  20.09.09 20.03.17 951 7873 0.03 10.71 421 559 [Baa2/BB+ Cbipbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 107.1| 8352 0.36 10.82 471| 583 BBB-/Ba2/BB+ | (cbipbe
TNT-10 60 § 9.25  08.06.09 08.12.1C 18.7 Ternexom
TransCapitalBank-10 175§ 913 10.11.09 10.05.1C 116 8858 -0.01 2313 515 083 B2/ GaHKu
TransCapitalBank-17 100 § 1051 18.07.09 18.07.17 99.1  33.14] -0.02 37.79 15.86  2.81 B2/ GaHku
TransCreditBank-10 400 § 7.00/ 16.11.09 16.05.1C 11.8 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.06.09 25.06.11 253 /Ba3/BB GaHku
Transneft-12 500 $ 6.10)  27.06.09 27.06.12 376 /Baa1/BBB+ Cbipbe

Transneft-12-2 700 € 538  27.06.09 27.06.12 37.6 /Baa1/BBB+ Cbipbe
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Transneft-13 600 $ 7.70|  07.08.09 07.08.12 514 /Baat/BBB+ | coipbe
Transneft-14 1300 § 5. 05.09.09 05.03.14 58.1 /Baa1/BBB+ bIpbe
Transneft-18 1050 § 8.73 07.08.09 07.08.1€ 112.j /Baa1/BBB+ bipbe
Trust-09 150 § 925 05.10.09 05.10.0¢ 4. 47.90 377.26 966  0.12 B-/Caat/ Gank
Trust-10 200 $ 938 29.05.09 29.05.1 12. B-/Caat/ GaHkn
Trust-12 CLN 208 1150, 06.09.09 06.09.12 39. B-/Caat/ Gankn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 9. B1/ Ganku
URSA-10 EUR 400 € 700 21.05.10 21.05.1 12. B+/Ba3/ Gankn
URSA-11-1 130 § 1203 30.06.09 30.12.1 31% B+/Ba3/ Ganku
URSA-11-2 300 € 8.3 16.11.09 16.11.1 301 B+/Ba3/ 6ank
UTK-13 CLN 3500 R 900/ 04.06.09 040609 040613 00 49 80.00 B1/B Terekom
\fmpeloom -09 450 § 10.0 16.06.09 16.06.0¢ 0.7 10037, -0.07 0.0 [Ba2/BB+ Terekom

10 300 § 8.0 11.08.09 11.02.1 87 100.06 -0.02 0.63 [Ba2/ Ternexkom
\fmpeloom -1 300§ 838  22.10.0¢ 22101 293/ 96.06 0.30 21 [Ba2/BB+ Ternexkom
Vimpelcom-13 1000 § 8.3 30.10.09 30.04.12 47. j /Ba2/BB+ Tenekom
Vimp 16 600 $ 825  23.11.09 23.05.1€ 851 8388 0.62 11.69 4.9 4.9 /Ba2/BB+ Ternexkom
Vimpelcom-18 1000 § 9.1 30.10.09 30.04.1¢ 108. /Ba2/BB+ Tenekom
Vostok Express Bank-09 RUB 5400 R 9.8 03.07.09 03.07.0¢ 1. B3/ GaHku
Vostok Express Bank-17 438 11.0 27.06.09 27.06.17 98. B3/ GaHku
VTB 24-09 500 § 382 07.06.09 07.12.0¢ 6. BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620/ 29.09.09 29.09.1¢ 77. 7850  0.31 11.00 3.9 4.85 BBB+/Baa2/ Gank
VTB-09-3 800 $ 480 02.08.09 02.11.0¢ 5. 99.07|  0.09. 7.07 1.2:1 041  BBB+/A2/BBB+ | baHku
VTB-10 GBP 300 G 633 15.03.10 15.03.1 9. 9849, 0.1 8.14 6.4; 0.77|  BBB+/A2/BBB+ | baHku
VTB-11 450 § 750/ 12.10.09 12.10.1 283 99.91 0.13 7.54 3.7 212, BBB+/A2/BBB+ | GaHkmu
VTB-11-2 1000 € 825 30.06.09 30.06.1 255 10035 0.1 7.89 822| 1.80 BBB+/A2/BBB+ | |6aHku
VTB-12 1200 § 661 30.10.09 30.10.12 417/ 9412 0.0 8.62 351| 297 BBB+/A2/BBB+ [6aHku
VTB-12-2RUB 30000R 1200,  28.05.09 281112 427 99.77 -0A03 12.08 6.01| 263 BBB+A2/BBB+ | [6aHku
VTB-15 750 § 632 040809 040210 040215 80 693 8283 0.0 39.45 472| 056 BBB+A2/BBB+ | |6aHku
VTB-16 500 € 4.2 15.02.10 15.02.1€ 81ﬂ 9308 -0.1 543 457 573 BBB+A2/BBB+ | [6aHku
VTB-18 2000 $ 6.88 28.05.09 280513 29.05.1¢ 49.0  109. 89.13 -0A1] 10.25 3.8 3.24| BBB+/A2/BBB+ | GaHkn
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.32 130 3177 7949 -0.0 29.54 3.9; 0.90 BBB+/A2/BBB+ | GaHku

Zenit-09 200 $ 875  27.10.09 27.10.0¢ 51 99.92/ 0.00 8.93 438 040 B/Ba3/ GaHku
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busnec-AenapraMeHT O onepanuaM C AOATOBBIMM MHCTPYMEHTAMM

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

Busnec-6A0K IPOAQXK B TOProBAM

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

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

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

Busuec-6A0K o PBRIHK2M AOATOBOI'O KaltuTaAa

COI'IPOBO)KAEHVIE NpPoeKToB

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