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PYBNEBBIE BbINYCKU

U3m., 6.n.
YTM, % 3Hay.  3a feHb 3a mec. YTD
003 46020 11,5 15 (12) 240
Faanpom-4 85 - (%)  (290)
OrKk-2 10,9 (202) (285)  (1599)
Usm., %
3Ha4y.  3a JeHb 3a Mec. YTD
3ornoTo, $/yHuus 991,1 0,0 338 12,7
Urals, $/6app. 64,9 0,8 97) 552
S&P Metannbl, uH. 1419,6 04 (56) 51,7
S&P C/x npop., uHA. 5435 (3,0) (83)
RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD
PENO B LB 211,0 (37,1) 153,0  (263,0)
Kopcuera 569,3 #H 10 (8,6) (457,6)
[enosuTsl B LIB 132,5 #H O (27,6) (4,1)
U3m., 6.n.
NDF 1Y, % 10,17 (] (172)  (1833)
MOSPrime ONN, % 8,04 9) 54 84
Usm., %
USDRUB 30,14 (0,0)
Uam., 6.n.
6.n. 3Hay.  3a JeHb 3a mec. YTD
Russia 30 - UST 10 298,0 1 (60)  (494)
EMBI + Spread 348,0 23 (38,7)  (376,5)
iTRAXX HY 693,5 - - (778,3)
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HeopgHo3Ha4yHOe BnevaTneHue.
®PuHaHcoBble pe3ynbTaTthbl 3a | n/r 2009 r. cmp. 5

TOProBbIE UOEUN

<+  PybneBble obnuraumm Ka4ecTBEHHbIX AMUTEHTOB NMpUBMeKaTesbHbl AN MOKynky Npu cnpene K cTas-
kam PEMNO 6onee 400 6.n. Cpeam Takunx oonvraumin — PXKO-19, PXKO-10, MFop-62, MINop-63, a Takke
DanbcBsasb-5, C3T-6, MTC-5, PycCT-8, JIK Ypancu6-2.

< MeHbluel BONaTUNbLHOCTK Ha rnobanbHbIX pbiHkax OyayT noasepxeHbl eBpoobnunraumnm Hesbl-
COKOW Aopaunm, TOPryroLwmnecs ¢ WMpOoKUM cnpedoM K cyBepeHHol kpusol (6onee 600 6.n.), B
yactHocTn Russian Standard Bank’10, a Takke cybopanHupoBaHHble Bbinycku Anbda-baHka
n banka MockBsbl.

< Bbinyckn URSA’MOE 1 URSA’11 BbIrmaasaT npuBnekatenbHO Npu TEKyLLEeM MOMOXUTENbHOM
cnpege K kpusou goxogHocten MAM-6aHka.

< PekomeHayeMm yBenuumBaTb no3vumu B eBpoobnuraumsx EBpasa Ha CHKEHWUM UX KOTMPOBOK
B pe3ynbTaTe yXyALWeHWst KpeAUTHBIX PEATUHIOB.

HoOBOCTU BKPATLIE

MTC (BB/Ba2/BB+) — coobuna o npuBrne4YeHnn HeBO30OHOBNSAEMbIX KPEAUTHBLIX NMUHUNA
CbepbaHka obwmm obvemoM 59 mnpa pyb. — yeTbipexneTHeln Ha 47 mnpg py6. (noa
16% ropoBbix) U AByxneTHen Ha 12 mnpg pyb. (15% rogoBbix). SMUTEHT nnaHupyeT
HanpasWTb NPUBMEYEHHbIE CPeACcTBa B TOM 4ucne Ha uHaHCUMpOBaHWE CAErKN no no-
kynke 50,91% akumn Komcrtapa-OTC, yacTb cpencts byaet HanpaerneHa Ha peduHaH-
cumpoBaHue Tekywero gonra. CtaBku MpuBAEYEHUs BbIMSAAAT AOCTATOYHO BbICOKMMM
OTHOCUTENBHO YPOBHEN, Ha KOTOPbIX 3MUTEHT MOr Obl MPMBMEYb AEHEXHbIE PECypChl Ha

1200 9 RUB mnpA. 20 pbiHKe pybnesom obnuraunii (npubnuantensHo 12—-12,5% onsa glopauun aea roga). Mol
1388 | 15 He WCKMYaeM, YTO PEeNTUHroBble areHTCTBa HeraTMBHO OTpearvpyloT Ha yBernuyeHue
600 HH 10 [ONTOBOM Harpy3kM aMmTeHTa — nporHo3bl penituHroB MTC no Bepcun S&P un Fitch B
400 5 HaCTOSALLMA MOMEHT HEraTUBHLIE.
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Crparerusa

BHEWHMMA PbIHOK

Pannu pbIHKOB akuuMm Ha n3obunum peHer

B oTcyTCTBME 3HAUMMbIX MaKpO3KOHOMUYECKUX MyOGnukaumid B NoHeAenbHUK
PbIHKM aKuuiA pa3BUTbIX CTpaH MPOAEMOHCTPUPOBAnNU BrneYaTnsoLwmMi pocT —
OHEBHOe MOBbILLEHNE amMepUKaHCKMX (HOHAOOBbIX MHAEKCOB cocTtasBuno 1,3—
1,9%, He oTcTaBaBlUME OT HUX €BPOMENCcKne MHAEKCHI NMOAHANUCL B CpeaHeM
Ha 2%. Katanusatopamu pocta ctanu obbsiBNeHUs 0 psiae 3aMeTHbIX COEenokK
M&A, kpome Toro Ao TpelaepoB Aowna BecTb 06 M3obunum cBoGoaHbIX Ae-
HEXHbIX CPEACTB Y KPYMHENLUMX KOMMaHWA, CYmsiLeM HOBbIA BCMMECcK MX ak-
TMBHOCTU. B EBpone uHBeCTOpbl C ONTUMM3MOM OTpearMpoBanv Ha nobepny
6roka AHrenel Mepkenb Ha naprnameHTCckux Boibopax B fepmaHuu.

CerogHs yTpoM Ha asuaTCKMX TOProBbiX Niowaakax npeobnagatT No3nTue-
Hble HaCTPOEHMsl, BOMNbLUMHCTBO MHAEKCOB MOBLILLAETCS, OThIrpbIBasi NOALEM
aMepUKaHCKOro 1 eBPOMENCKOro pbIHKOB HakaHyHe. [10CTaTo4YHO YBEPEHHO YyB-
CTBYIOT cebsi akumMm KOMMaHWui CbIpbEBOTO CekTopa — HOSIOpbCkue HedTsHbIE
dblodepchbl BYepa nogopoxanu npumepHo Ha 0,6—1%, cerogHs yTpoM HedTb
KoTupyeTcst B6NmM3n otmeTkn 67 gonn./6app. Ha oHe pocTa PbIHKOB aKLMiA ©
HeKkoToporo ocrnabnexusi no3uumin gonnapa Ha Forex.

... He NomMmewano ueHosomy pocry UST

HecMOTps Ha OTCKOK KOTMPOBOK Ha PbIHKaX akLui Nocrne CHWXKEeHUs, AnuvBLUe-
rocs Tpu AHA NOoApsAA, LEeHbl Ka3Ha4YerlCKux HOT B MOHEeAEerbHUK npogormxanm
NoBbILLATLCA: JOXOOHOCTb AECATUNETHEN HOTbl onycTunach elle Ha 2 6.n. oo
YTM3,29%. LieHosown pocT UST 6bin 0coOBEHHO 3ameTeH B KOHLE KpMBOW — [0-
xopgHocTn 30-neTHMX BGymar BYepa AOCTUINN YeTbIpeXMECAYHbIE MUHUMYMOB.
Takum 06pas3om, MHBECTOpbI NPOJOIKanM pearvpoBaTb Ha BbICKa3blBaHWS
uneHa npasnexna ®PC KesuHa Boplua, 3asBmBLIEro B NATHULY, YTO perynstop
MOXET MPUCTYNUTb K CBOPAYMBAHUIO NOMUTUKN AEHEXHO-KPEeOUTHOro cmsarye-
HVS, HEe JOXMAaACh TOro, YTO SKOHOMUKA MOMHOCTBLIO ONPaBUTCA OT NOCNEACT-
BUI kpusmca. Kpome Toro, Ha pbiHke UST NoNoXuTenbHO ckasanuncb OTCYTCT-
BME pasMeLLEeHMIN HOBbIX BbIMYCKOB Ha TeKyLleWn Heaene v 3annaHupoBaHHbIN
Ha cerogHs oyepefgHon payHa obpaTHoro Bblikyna Gymar ®PegepanbHon pe-
3EepPBHOWN CUCTEMOW.

MaKpocra'rucrm(a CHOBa B LLeHTPpe BHUMaHuUA

Cpeam BaxHbIX COBbITUIA BTOPHUKA BbIAENUM NyGnMKauuio 3HaYEHUA MHOEKca
notpebutensckon yepeHHoctn B CLUA 1 eBpo3oHe. OfHako Hanbonee 3Hauu-
MbIMU A5l MHBECTOPOB HaM NpeACTaBrsiloTCs AaHHble MO amMepuKaHCKOMY
PbIHKY TPyAa, Nybnukaums KoTopblx oxuaaeTcs B NaTHULY. COrnacHo KOHCEH-
CYyC-NporHo3y B CeHTAOpe ypoBeHb 6e3paboTuubl B cTpaHe Bbipoc Ao 9,8% c
9,7% B aBrycre.

Poccunckue 60oHabl - BCnen 3a HedpTbIO

Ha pblHKax gonra pa3BuBalLLUXCS CTpaH BYepa OTMeYeHa pasHOoHanpaBreH-
Has AMHaMMKa KOTMPOBOK, B YAaCTHOCTW, CyBepeHHble gonru Typumu npogon-
XWUMK CHxeHne, a bymarn Bpasunum, ApreHTuHbl u KonymGum 3akpbinuch B
nntoce. Mo ntoram gHst cnpen uHgekca EMBI+ paclumpuncs Ha 2 6.n. go 342
6.n. Poccuiickme Gymarv npyu 3ToM YyBCTBOBanu cebs nydile npovmx n Ha ¢o-

WU3meHenue kpuBoit NDF gonn./py6. — LIBOR
19 YTM, %

[topauus, net :',)

NPpen. AeHp == Lenens 1 mecsy

MemouHuku: Bloomberg
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He MOBbILIEHNS KOTMPOBOK HeTW CMOIMY 3aBepLUMTb MOHEAENbHUK YMEepeH-
HbIM LEeHOBbIM noBbieHneM. Kotupoekn Russia’30 3a geHb Bbipocnv npu-
MepHO Ha 25 6.M. oTHOCUTENBbHO NATHUYHOTO YpoBHA Ao 107,5% oT HomuHana.

B kopropaTMBHOM CermeHTe TOproBasi akTMUBHOCTb Oblria HEBLICOKOW, 1 BOob-
LWUMHCTBO Oymar KOHCONMAMPOBANNCb Ha OOCTUrHYTbLIX paHee LEHOBbIX YPOB-
HsAX. HekoTopoe faBneHve npogaBuoB Habntoganock B Bbinyckax TNK-BP’11 n
TNK-BP’17, 4TO NpMBENO K CHWKEHUIO MX KOTMPOBOK Ha 25-20 6.n. Mocne coob-
LLEHMST O MOHWKEHUN PEWTUMHra SMUTEHTA areHTCTBOM Moody's oTMeueHa aKTuB-
HOCTb NpoAaBLOB B Bbinyckax Evraz’13 n Evraz’18. Jlyywe pbiHka Bbirnsgenm oy-
marn Russia Standard Bank’16, kotopbie npubasunu B LeHe 1,5 n.n., npyu aToM
nx goxoaHoctb coctaeuna YTM20,75%. OTmeTnm, 4To 3a NOCrneaHu MecsiL, Bbl-
nyckun 6aHka «Pycckmun CTaHgapT» — HawWmx baBopuTOB B CEKTOPE — AEMOHCTPU-
pOBanu AMHaMUKY Jyudlle pbiHKa, MOBbICMBLUMCH B LieHe Ha 9 n.n.

YuntbiBas GnaronpusTHYIO CUTyauuilo Ha pPbiHKE HeMTU CerogHsi yTpom, BO
BTOPHWUK Haubornee nWKBMAHbIE POCCUICKME €BPOOOHALI MOTYT MPOAOIMKUTL
LLeHOBOW pOCT.

Henuc lNopbigali, poryvajdv@uralsib.ru
CmaHucrnae boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pbIHOK

Py6nb ycTroan 6naropaps HanorosbiM nnarexam

Hauyano Hegenu oTMe4YeHO NOBbILEHHOW BONATUMBLHOCTBIO TOPrOB Ha BanioT-
HOM pbIHKE, NMPU KOTOPbIX CTOMMOCTb GMBantoTHOM kop3uHbl LIB nameHsnacs B
AnanasoHe 36,54-36,35 py6. HecMoTps Ha NOBbLILWEHHYIO BONATUMBLHOCTb,
pybnb 3aBeplumn AeHb Ha oTmeTke 36,39 py6., YTO BNM3KO K YPOBHIO OTKPbLITUS
npeabigyliero ToproBoro AHs. OTHocuTenbHO gonnapa pybnb ocrtancs Ha
ypoBHe 30 py6./gonn. O6bem caenok Kynnu-npoaaxun BantoTbl COCTaBUM MULLb
3,5 mnpa gonn. Ha Haw B3rnsa, NoBbIWEHHasi BONaTUNbLHOCTL Obina cBs3aHa ¢
kombOMHaumen pasHoHanpaBneHHbIX (DaKTOpOB: C OAHOW CTOPOHbI, ynaBLuve
LeHbl Ha HedTb cTabunuavpoBanucb Ha 7% HWxe NOCNeAHero foKanbHOro
MakcuMmyma, ¢ ApYro — NpPOAOIKalTCSA HanoroBble nnatexu. He mcknioyeHo,
4YTO C 3aBepLUEHMEM Mepuoda HamnoroBblX NraTeXen CHWXeHWE LeH Ha HedTb
npuBedeT K HEKOTOpoMy ocnabneHuto pyons.

BmecTe C noKynarenavm yusria m akKtTuBHOCTb

BuepaluHue Topru Ha pbiHKe pybneBbix o0bnuraumin oTNNMYUNUCL BECbMa HU3KOW
NWKBMAHOCTBIO — CMpedbl Ha MOKYMKYy W npogaxy paclumpunucb go 50 6.n. B
nepsoM n go 100 6.n. — BTOpom awwenoHe. HecmMoTps Ha yMepeHHO HeraTuB-
HbI 06BN HACTPOR, NpoAdax No LieHe MOKynku He Habnoganock. Buepa co-
CTOAINWCb NOCMNeAHVe B 3TOM MecsiLe HarnoroBble NnaTexu (no Hamnory Ha npu-
Obinb), KOTOPble He MO3BONWMAM KOPOTKMM CTaBKaM [EHEeXHOro pblHKa
onycTuTbes Hxke 8% rogosbiX.

HoBbin cTapbin Bbinyck BTb24-1

CraBka kynoHa no Bbinycky BTB24-1 HomuHanom 6 mnpg py6., KoTopbiv Obin
BbIKYMMEeH C pblHKa B XOA4e npeabiaywien odepThbl, yCTAHOBNEHA Ha YypOBHE
11,5% rogoBbIX K noralleHuio Yyepes3 ABa roga. TOYHO Takue Xe napameTpbl
Obinn onpeaeneHsl Anst Beinycka PCXB-4. B HacToAWMN MOMEHT yKa3aHHbIe
napamMmeTpbl COOTBETCTBYIOT KOHBIOHKTYpPE pbiHKa, OOHAKO B Clyvae ee yxya-
LUEHNSA BO3MOXHA Npofaxka Oymar B pblIHOK SMUTEHTOM MO LIEHE HUXE HOMUHA-
na. Mel cuntaewm, 4to Gonee npvBnekaTenbHble NPEANOXEHUS NOKYNKu pybne-
BbIX 06nMraumii MoryT nosiBUTbCA Ha NEPBUYHOM PbIHKE.

HeHuc lNopsisall, poryvajdv@uralsib.ru
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KopnoparuBHble cobbiTusA

EBPA3 (B+/B1/B+)
Moody’s cneayet 3a S&P u Fitch

PeNTUHr NnoHMXeH Ha oaHY cTyneHb Ao «B1». Buepa pedTUHroBoe areHTCT-
Bo Moody’s CHU3MMO KpeauTHbIN penTUHr komnaHum ¢ «Ba3» go «B1», npuse-
[s1 ero Takum obpa3om B COOTBETCTBME C perThHramm no Bepcum S&P u Fitch.
MporHo3 nameHeHnst peMTUHra octaeTcst HeraTuBHbIM. CHMKEHNe pernTuHra oT-
paxaeT OXwuaaHWs MeAIeHHOro BOCCTaHOBMEHUs (hMHAHCOBbLIX MNokasaTenew
KoMnaHuu, kotopble no mtoram 2009 r. He ByoyT COOTBETCTBOBATb PENTMHIO-
Bou kateropum «Ba3». KommeHTapum Moody’s B LLenoMm COOTBETCTBYHOT 3ame-
YaHWAM OCTanbHbIX areHTCTB, KOTOpble paHee B 3TOM MecsiLe Takke NOHU3UMK
pevituHrn EBpasa. B 4acTtHocTu, Fitch oTMe4yano HeratuBHoe BnusiHME MUPO-
BOW peLeccuvM Ha ornepaumoHHble pesynbTaTbl M MokasaTenu NMKBUAHOCTU
komnaHum B 2009-2010 rr., a S&P ykasbiBano Ha cnabble nokasatenu nukema-
HOCTW W HeonpeaeneHHOCTb OTHOCUTENbHO FOTOBHOCTU KPeaMTOpOB AaTb CO-
rnmacue Ha HapylleHve nmbo nsmeHeHne KOBEHaAHTOB MO 3ariMam.

Mpo6nema pecdmHaHCUpPOBaHUA KOpPOTKOro gomnra peiweHa. CornacHo oT-
YETHOCTM KOMMaHUW, Ha KoHeL, | monyroams coBokynHbIA gonr EBpasa coctas-
nan 8,5 mnpg gonn., u3 kotopbix 1,7 Mnpg gonn. (3a BblMETOM MPOSIOHIUPO-
BaHHOW kpeguTtHom nuHum B3Oba) npuxoaMnocb Ha  KPaTKOCPOUHYHO
3a40/MKeHHOCTb. KpaTKOCPOYHbI JONr KOMNaHuyM NOSIHOCTLI0 MOKpbIBarncst ae-
HeXHbIMU cpeacTBamu Ha 6anaHce (678 MNH gonn.), a Takke HeBblGpaHHLIMK
KpeauTHbIMU nuHuamK (okono 1,2 mnpa pgonn.). Kpome Toro, EBpas 6nm3ok k
OOCTMXEHMO aoroBopeHHocTn ¢ BTE o nponoHraumm kpeguta B pasmepe 320
MITH JONM. CPOKOM Ha 4YeTbipe roga, a B Hadane aerycta CoepbGaHk OTKpbIn
npeanpusTUsiM rpynnbl HOBble KpeauTHble NuHUMKM Ha 250 mMnH gonn. Hanowm-
HWM, YTO Nocne OTYEeTHOW AaTbl (B Mone) aMUTEHT ycnelwHo npusnek 900 mrH
gonn. nytem pasmelleHus AP u koHBepTUpyeMbix obnuraumn. MNpueneyex-
Hble cpeacTBa HanpaBnATCS Ha noralleHne KpaTKOCPOYHOW 3a40IIKEHHOCTH.

KnioyeBbie ¢nHaHcoBble nokasatenu EBpasa, MnH gonn.

MC®0 2008  IM2009 1M2008 % wuam. IM09/INO8

Bblipyuka 20380 4639 10723 (56,7)

EBITDA 6323 468 3706 (87,4)

Yuctas npubbins 1930 (999) 2039 (149)
% n3m.IM09/2008

CoBoKynHbIi gonr 9986 8482 - (15,1)

KpamkocpoyHlti dome 3922 3937 - 04

[eHexHbili cpedcmea 930 678 - (27,1)

Yuctblit gonr 9056 7804 - (13,8)

CoBCTBEHHbIN KanuTan 4917 9884 - 101

AKTBbI 19451 23115 - 18,8

Koagppuyuermei

Hopma EBITDA (%) 31,0 10,1 346

EBITDA/npou,. pacx. 97 14 12,6

[Jlonr/EBITDA* 1,6 2,7

Yuctoiit gonr/EBITDA* 14 25

[onr/CobCTBEHHbIN KanuTan 2,0 0,9

* - EBITDA B ronoBOM BbIpaxeHum
MemoyHuku:OaHHble komnaHuu, oueHka YPAIICUba

KoBeHaHTbl 6yayT HapylweHsbl. [Tokasatens Jonr/EBITDA EBpasa Ha oTyeT-
Hyt0 gaTy coctaenan 2,7. CornacHo KoBeHaHTam no eBpoboHaam EBpasa npe-
BbllleHne nokasatenem Yuctoin gonr/EBITDA yposHsa 3,0 (2,5 B | nonyrogum)
Brne4yeT 3a cobon gocpoyHoe noraweHune Bbinycka Evraz’15, a no ycnosusam
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BbinyckoB Evraz’13 n Evraz’18 yBenuyeHne gonra SMUTEHTOM OrpaHUYeHo Mo-
porom Jonr/EBITDA <3. Cama KOMNaHUs 1 peATUHIOBbIE areHTCTBa y)XXe Heon-
HOKpaTHO 3asBMSANM O NPaKTUYECKM rapaHTMPOBaHHOM HapyLUEHUW KOBEHAHTOB
no utoram 2009 r. B HacTosiLee Bpems EBpa3 paccmatpuBaeT psi BapMaHTOB
yperynupoBaHus 3Tol cuTyauuu ¢ Kpegutopamu. K npumepy, ctano M3BecTHO,
YTO KOMMaHWsi HamepeHa npeanoxvTb aepxartenam obnuraumii Evraz’15 co-
rmacuTbCsa Ha HapylLeHVe KOBEHAHTOB Mo 3ariMy B TeveHue 18 mecaues. B Ha-
cTosiLee BpeMsi 3TM obnurauum ToprytoTca ¢ goxogHocTtblo YTM 9,5%, torga
kak 6onee kopoTkmn no aropauun Evraz’13 kotupyetcs Ha yposHe YTM 10,3%.
PasHuua B 4OXOOAHOCTH, Ha Hall B3rnsag, o6bACHAETCA OXuaaHUsMu, 4To nmbo
KOMnaHus 3annatut gepxatenam Evraz’15 komuccnio 3a HapyLleHne KOBeHaH-
TOB, NMMGO ByaeT B TOM Unn MHOM ob6beme Bbikynatb 60HAbI. Mbl pekomeHayem
yBENMYMBaTb No3uumu B eBpoobnuraunsix EBpasa B cnyyae nageHuns nx Kotu-
POBOK B BUAE HEraTMBHOW peakuumn Ha CHUXKEHNE PEATUHIOB.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru

MpromcBA3bLEAHK (B/BA2/B+)

HeopHo3HauHOe BnevyaTneHuve
PurHarHcoBble pesynbrarsi 3a |l n/r 2009 r.

Buepa NpomMcBsisabbaHk, oanH M3 KPYMHENLIMX YaCTHbIX GaHKOB B POCCUICKON
GaHKOBCKOM cucTeme (B HacTosillee BpeMsi 11-e MecTto no ob6bemy akTuMBOB),
onybnukoBan duHaHcoBbIN oT4eT 3a | nonyrogme 2009 r. OgHO3HAYHYIO OLIEH-
Ky ony6nvMKoBaHHbIM NnokasaTensM AaTb 3aTPYAHUTENbHO.

Byayuu 6aHkoM ¢ BHywwmnTenbHow 6a3oi doHamposanus, NCB obnagaeT Bnon-
He JOoCTaTo4YHbIM 06BLEMOM KPaTKOCPOYHOWM MMKBUAHOCTW, OOHAKO y HEro odye-
BMOHble Npobrnembl C Ka4eCTBOM aKTUBOB, KOTOPble, COOTBETCTBEHHO, HAaXoaAT
CBOE OTpaxkeHue B oT4yeTe O NpubbiNsx u yobiTkax. NCB HacToNbKO KpynHbIN
6aHK, 4To eMy TPyAHO MOMYYUTb MOMOLLb OT KOro-nmbo, Kpome kak oT rocyaap-
cTBa, a NoTpebHOCTb B rocnogaepxke byaeT NonHOCTbIO 3aBUCETb OT AMHAMU-
Kn KpegutHoro noptdens 6aHka Bo Il nonyrogun 2009 r.

YT0 KacaeTcs BbIMyLLEHHbIX 06nurauuii, Mbl He pekoMeHZyeM nokynatb cyGop-
AvHupoBaHHble Bbinycku MCB. [1eno He B BEPOATHOCTU KPEAUTHLIX COOLITUIA.
MpuunHa B TOM, YTO PENTUHr AaHHbIX OOMUrauuin HaxoOuTCs Ha YpPOBHE
CCC+/Ba3/B-. KpaiHe manoBeposTHO, 4YTo obnuraumm c pentuHrom «CCC+»
NPUBMEKYT BHUMaHWe 3apybexHbiX MHBECTOpoB, 6e3 NpUCYTCTBMSI KOTOPbIX
TPYOHO OXuAaTh onepexaroLlero pocta KoTupoBok. Cpeamn 06bIYHbIX BbIMYCKOB
HanbonbLlnin nHTepec npeacraesnsgset PROMBK’13 o6bemom 150 mnH gonn. ¢
poxopHoctbio 11,8% k odepTe B uione 2011 r. JaHHas Gymara npegocraensiet
3aMETHYI0 MPEMUI0 K TaKMM COMOCTaBMMbIM OOMMraLMOHHBbIM BbiMyckaM, Kak
Alfa’13 (B+/Ba1/BB-, YTP9,5%), HCFB’11 (B+/Ba3, YTM11%), AKBARS’11
(Ba3/BB, YTM10,5%).

Cwm. Tabnuuy Ha cnegyoLLen cTpaHuue.

lMonHbiti omyem 6ydem onybnukosaH 8 briuxaluwee spems.
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Fixed Income Daily OhYPAI\CI/IB | KanuTAn

OcHoBHble (huHaHCOBbIe pe3ynbTathl [IpoMcBA3L6aHKa, MIH Aonn.

2007 2008 I'n/r 2009
[leHexHas nosuums 1550,6 3627,2 21947
TMoTpebuTenbckue KpeauThl 648,6 968,4 809,7
KpeauTbl No kpeauTHbIM kapTam 18,7 108,7 115,7
[leHHexHble KpeauTbl 56,4 2194 420
VinoTeyHble kpeauTbl 63,6 78 66,5
ABTOKPEANTDI 4031 4953 413,6
KopnopatueHble kpeauThl 7503,9 92333 8650,0
Pe3epBbl Ha BO3MOXHbIE NOTEPU MO cCyaam (209,2) (635,1) (938,0)
Yucrble kpeauThl 8485,2 10 467,9 9159,5
®uHAHCOBbIE aKTVBbI 1185,2 651,3 796,3
OcHoBHble (hOHAbI U HeMaTep. aKTUBb! 456,9 7347 786,7
AKTVBbI 11938,3 15 843,6 13364,8
[enoautsl 5740,3 78776 76753
[onroBble LeHHble bymaru 18336 1350,7 11445
3anomkeHHocTb nepes GaHkamm 2062,7 38177 20384
CobCTBEHHbIN KanuTan 1127,0 13715 12749
YnCTbIN NPOLIEHTHBIN [OXOA, 4746 882,5 386,9
Pacxop Ha cosaaHue pesepBos (101,2) (532,9) (326,9)
YuCThIN NPOLIEHTHBIN AOXOA NOCHE Pe3epBoB 3734 349,6 60,1
KoMUCCHOHHBI Aoxoa 92,8 189,8 88,9
OnepaLyoHHas npubbinb 610,8 1134,7 5189
OnepaLuoHHble pacxoabl (414,5) (1048,7) (531,0)
MpuBbink [0 Hanoros 196,3 86,1 (12,1)
Yucras npubbirnb 1449 62,7 (11,6)
Yucras npoueHTHas Mapxa, % 6,1 8,1 6,8
YucTas npoLeHT. Mapxa nocne pe3epeos, % 48 32 11
[oxogHocTb akT1eoB, % 15 0,5 0,2)
[loxoaHocTb cobeTBeHHOrO KanuTana, % 12,9 4,6 (1,8)
3atparbl/goxoas! 05 0,5 04
Henpou,. pacxoabl B % OT CpefH1X akTUBOB 33 37 2,8
YucTble kpeauTbl/MoTpebUTENbHBIE 4ENO3UTHI 1,5 13 1.2
TNnkenA. akTuBbI B % OT COBOKYMHbIX aKTUBOB 14,6 23,6 16,9
Pe3epsbl B % OT BanoBbIX KpeanuToB 24 57 9,3
[lons npocpoyeHHbIX KpeanToB, % 2,8 8,7
CobBeTB. kanuTan B % OT COBOKYMHbIX aKTUBOB 94 8,7 95

MemoyHuku: OaHHble kKomnaHuu, oueHka YPAJICUBa

Amumput Oydkun, dudkindi@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

29 ceHTs6pA

30 ceHTs6pSA
1 oKkTA6pS
2 oKTA6ps

4 okTs6ps

5 okTs16ps

6 oKTAGpS

8 oKTAbps

9 oKTAbps
10 okTa6ps

11 okTa6ps
12 okTa6ps
13 okTa6ps

14 okTa6ps
15 okTa6ps

Odgpepta NCC-1 (5 mnpg py6.). Odbepta XKuncouunorteka-®uHaHc-3 (1,5 mnpg py6.). Odepta TA CnapTtak-
KazaHb-2 (1 mnpg py6.). Morawexne CMAPTC-3 (1 mnpg py6.). Morawenne Arpuka MM-1 (1 mnpg py6.). Mora-
weHve CHX3 ®uHaHc-1 (1 mnpa py6.). MoraweHne TMK-2009 (300 mnH gonn.).

Odepta Anbcha®PuHaHc-2 (2 mnpa py6.). Ocdepta Metpoctpon UHBecT-1 (1,5 mnpa py6.). MoraweHne Ho-
punbckui HUKenb-2009 (500 mnH gonn.). MNoraweHve Poc6aHk-2009 (7 mnpa py6.).

Odrepta CeBkabenb-PunHaHc-3 (1,5 mnpg py6.). OdepTta Annuc-2 (0,5 mnppg py6.). Morawenne MAM-3 (6 mnpa
py6.). MoraweHne CeBepHas ka3Ha-1 (1 mnpg py6.). MNorawenue Mpynna Pasrynan, 60O-4 (0,5 mnpg py6.). Mo-
rawexve Npynna Pasrynsau, BO-5 (0,5 mnpg py6.).

Odbepta A-TEKO-2 (0,63 mnppg py6.).
Morawenne Kpac3dnp-2009 (3 mnpg pyo.).

Odbepta QHen OrK-5, 1 (5 mnpg py6.). MNoraweHve BaHk Cotro3-2 (2 mnpg py6.). MNorawerHve HaumMoHanbHbIN
6aHk TPACT-2009 (150 mnH gonn.). MNoraweHne HoBble ropusoHTbl BO-3 (0,1 Mnpa py6.).

Odpepta HOK-2 (0,4 mnpa py6.). Morawenne TypaHAnem ®uHaHc-1 (3 mnpg py6.). MNoraweHve BTB Kanutan-
2009 (500 mnH gonn.).

Morawenwne MNpynna Pasrynan, BO-2 (0,5 mnpg py6.). MNorawexve Mpynna Pasrynsan, 60-6 (0,5 mnpa py6.).

Odepta ABTOBa36aHk-1 (0,8 mnpa pyb6.). OcbepTta Apkaga-3 (1,2 mnpg pyb6.). OcdepTta Poccenbxo3b6aHk-4 (10
MnpA pyo.).

Morawenne KOTK-3 (3,5 mnpa py6.). MoraweHne Anbcpa-BaHk-2009 (400 mnH gonn.). MNoraweHne EBpokom-
mepu-2009 (5 mnpg pyo.).

Morawenne BBPP-1 (0,575 mnpa py6.). Morawexne Bank PeHeccanc Kanutan-2009-3 (1 mnpg pyo6.).
Morawenne TpaHcHedTenpoaykT-2009 (2,5 mnpa py6.).

Odpepta AUXKK-12 (7 mnpa py6.). Ocbepta AUXKK-13 (7 mnpa py6.). Ocdepta AUXKK-14 (7 mnpa py6.). OcepTta
AWXKK-15 (7 mnpg py6.). Odepta BTB 24-1 (6 mnpg py6.). Morawexne UHBecTkomnanusa PYBUH-1 (1,2 mnpa
py6.). MoraweHwne MNMeH3eHckasa ob6nacTb-34001 (0,8 mnpg pyo.).

Morawenwne JNuneuk-25001 (0,3 mnpa py6.).
Odbepta XK® BaHk-4 (3 mnpza py6.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

29 ceHTsA6ps
30 ceHTs6ps

07 okTabps

Bessanorosble kpeanTbl LIB cpokom Ha 5 Heaenb
BaHkn gorkHbl BepHyTb 10 mnpa py6. LieHTpobaHky

BaHkn gormkHbl BepHyTb 30 mMnpa py6. MuHduHy

29 CeHTab6pa 2009 r.



Fixed Income Daily

dk YPAACUB | KanUTAN

Kanenpapsb ocdepr

OaTa Bbinyck O61bem BblI- LleHa odpep- CrtaBka npeabl- HoBas cTtaBka [ata cneayiowen
odepTbl nycka, MInH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
pyo. %
CC-1 5000 100 7,85 15,0 28 ceHTs6psa 2010
AKuncoumnoteka-
29.09.09 OUHAHC-3 1500 100 13,9 13,9 29 okTs6psi 2009
TA Cnaprak- 1000 100 16,0 17,0 22 mapTa 2011
KasaHb-2
AnbdadunHaHc-2 2000 100 15,0 12,5 31 mapta 2010
30.09.09 MeTpoctpot V- 1500 100 16,0 16,0 31 mapta 2010
BecT-1
CeBkabenb- 27 mapta 2012, pect-
01.10.09 duHaHc-3 1500 100 20,0 10,5 PYKTypu3sauus
annuc-2 500 100 13,5 18,5 31 mapta 2011
02.10.09 An-TEKO-2 630 100 18,0 18,0 31 pekabps 2009
05.10.09 OHen OlkK-5-1 5000 100 7,5 12,25 29 ceHTsA6ps 2011
06.10.09 HOK-2 400 100 155 15,5 30 centsiGps 2010,
pecTpyKTypusauusi
ABTOBa3baHk-1 800 100 15,0 - -
09.10.09 AlK Apkaga-3 1200 100 17,0 - pecTpykTypusauns
Poccenbxo3baHk-4 10000 100 9,75 - -
AMXKK-12 7000 100 13,25 - 15 pekabps 2013
AVXKK-13 7000 100 13,25 - 15 anpens 2018
13.10.09 AMXKK-14 7000 100 13,25 - 15 mas 2023
AMXKK-15 7000 100 13,25 - 15 ceHTA6Opsa 2028
BTB 24-1 6000 100 9,75 - -
29 CeHTab6pa 2009 r. 8



Fixed Income Daily 29.09.09 Gﬁb YPANCUB | KannNTAn

PbiHOK py6neBbIx obnuravuii

u

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

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

=
3

TKoHTUH.02 7000 R 780 17.12.09 24.06.10, 14.06.12 9.0 33.1 93.69 | 6.28 3.38 98.00 17.63 4.15 0.62 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 9.0 86.83 87.21 97.00 33.05 5.51 0.54 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 8.0 56.6 97.75 96.50 99.00 23.19 9.44 0.51 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 9.0 0.01 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 0.1 notpe6. ToB.
Anaman®206 2000 R 16.00 19.11.09  19.11.09/ 20.05.10 2.0 79 90.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 111.3 80.03 | 0.03 76.61 80.75 13.21 2.54 4.27 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.09 15.09.20 133.6 77.98 | -1.02 76.67 86.85 12.61 2.62 4.84 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00 01.02.10 01.02.10 43 312000 100.00 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 12.8 95.83 14.43 247 0.87 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.09 01.02.12 28.6 95.00 11.62 2.31 1.90 /A3/BBB (buHaHCbI
AVKK 506 2200 R 735 15.10.09 15.10.12 372 9042 | 3.42 1231 | 205 | 203 JA3/BBB pUHaHChI
AVDKK 606 2500 R 740 15.10.09 15.07.14 585 84.78 82.30 85.49 1318 | 220 || 2.80 JA3/BBB hMHaHChI
ANKK 706 4000 R 768 15.10.09 15.07.16 82.8 83.90 | -0.04 820 82.00 83.90 12.48 2.31 3.63 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 1512.09 15.03.14] 15.06.18 54.0 106.2 83.10 82.00 85.90 1417 229 2.80 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 90.0 80.67 79.00 82.00 13.37 2.34 3.57 /A3/BBB (puHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 7.0 25.3 100.31 100.35 101.14 1242 6.51 0.51 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.10.09 15.10.13 494 100.42 13.27 6.46 2.74 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 25.03.10 26.09.11] 19.09.13 24.0 48.5 cbipbe
Anbkop-01 1500 R 9.55 08.12.09 08.12.09 25 96.79 30.01 28.20 4.92 0.16 TOproens
AnbsiHc-01 3000 R 14.00 17.03.10 14.09.11 24.0 98.40 83.01 97.00 15.52 710 1.54 cbipbe
Amypmet-02 2000 R 9.15  26.02.10 26.02.10 5.1 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 18.9 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 33.6 meTannyprus
Apkapa-03 1200 R 17.00 01.10.09  09.10.09/ 31.03.11 0.0 18.4 0.01 30 0.01 84770.00 clx
BantiHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 7.0 19.3 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 0.9 TOproens
BAHAHA-M-2 1500 R 11,50 11.02.10 12.08.10 10.7 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 10.0 224 99.87 10.82 5.31 0.75 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10  12.02.10/ 01.02.13 5.0 40.8 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 0.3 93.94 870.20 4.47 0.00 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 13.0 19.5 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10  22.02.10/ 23.02.11 5.0 172 /Caal/B GaHku
bapeHuesd1 800 R 20.00  05.10.09 04.07.11 21.6 103.98 18.50 4.80 1.25 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 2.0 79 97.50 95.00 100.00 | 40.42 9.21 0.12 TOproens
BalukupaH3s 1500 R 830 14.12.09 09.03.11 17.7 aHepreTMka
BenoH 02 2000 R 17.00 25.02.10 28.02.11] 23.02.12 17.0 294 90.05 | -9.95 7879 90.05 92.54 27.22 9.41 1.02 meTannyprus
Ben®perar1 1000 R 20.00 17.12.09 17.12.09 2.8 16.48 3.01 29.95 32.58 clx
BpasepcK 1 500 R 15.00 25.12.09 25.12.09 3.0 94.90 1 80.00 41.21 3.94 0.18 yenyru
BaroHmau 2 1000 R 1550 16.12.09 15.12.10 14.9 97.81 75.01 96.00 18.26 7.90 0.94 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 149 97.25 95.25 11.78 4.62 1.04 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 11.0 4.7 103.60 1055 103.00 103.68 11.05 7.22 0.82 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 15.12.09 15.03.40 371.0 100.03 8.69 212 10.22 A3/ (buHaHCbI
Busat-tnH1 1000 R 1210 20.10.09 20.04.10 6.9 86.00 82.00 90.00 46.68 7.02 0.36 TOproens
Buktopuad®2 1500 R 1089 16.02.10 16.02.10 4.8 96.00 | -0.50 4251 96.00 96.50 23.09 5.66 0.32 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 4.0 46.4 99.40 | 0.08 5315 99.31 99.55 10.82 4.54 0.30 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 22.0 58.2 105.65 | 0.15 137 827 105.40 106.30 11.90 747 143 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09, 30.11.10 2.0 144 100.00 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.12.09 30.11.10 14.4 98.61 95.00 10.94 4.30 0.59 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 08.12.09 11.03.11] 03.09.13 18.0 48.0 100.26 3 100.26 101.00 12.26 2.98 1.20 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 53 98.70 98.75 98.90 1243 4.52 0.39 /Ba3/B+ GaHku

BTb - 5 06 15000 R 15.00 22.10.09 26.04.10/ 17.10.13 7.0 494 102.62 | -0.08 143 546 102.64 102.98 10.42 3.64 0.50 BBB/Baa1/BBB | GaHku

BTB -6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 10.0 82.5 102.54 | -0.01 79 995 102.11 102.60 10.20 3.22 0.69 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 1.0 24.7 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 5.0 41.0 100.00 10 000 11.35 5.78 0.35 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50 1 02.12.09  08.06.10/ 29.05.13 9.0 447 99.99 80.00 100.00 10.50 5.24 0.61 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 11.0 53.6 100.50 11.36 5.88 0.81 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 12.11.09 16.11.09/ 06.11.14 2.0 62.3 100.40 20321 100.40 100.45 8.59 3.00 0.13 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00  13.10.09 07.07.15 70.4 102.13 102.50 25.09 342 2.02 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 1400 15.12.09 17.06.10/ 07.06.16 9.0 81.6 102.10 70 000 102.11 102.33 11.30 342 0.63 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 14.00 15.12.09  17.06.10/ 07.06.16 9.0 81.6 101.90 | -0.30 101.85 11.62 3.42 0.63 BBB//BBB (buHaHCbI
[a3npHedt3 8000 R 1475 19.01.10 23.07.12] 12.07.16 34.0 82.7 107.48 | 0.03 316 060 107.31 107.48 11.82 6.84 212 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70 1 20.10.09  25.04.11) 09.04.19 19.0 116.1 108.05 | 0.05 212226 107.80 108.25 11.14 7.7 123 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 21.0 57.8 106.30 | -0.15 23910 106.22 106.30 9.97 6.45 144 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 9.0 335 103.70 | -0.05 150 000 103.55 103.80 8.12 6.31 0.67 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 4.6 99.95 | 0.05 61977 99.90 99.99 8.49 4.10 0.35 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 11 100.02 | -0.18 99.86 100.30 6.59 3.38 0.09 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 254 92.27 90.51 92.80 11.56 3.78 1.72 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 534 75.00 | -10.85 200 77.30 85.59 15.83 4.81 3.20 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 16.3 94.00 93.65 96.89 1243 3.77 1.14 /Baa2/BB+ GaHku
aanpomb 2 5000 R 6.54 25.11.09 20.11.13 50.6 [/Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00  12.10.09 10.10.11 24.8 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09/ 151112 20 38.2 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 26.11.09 26.11.09, 221112 20 38.5 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 16.7 7270 | 0.20 11423 72.00 72.70 52.52 12.34 0.81 aBTONpOM
eHepKomn1 2000 R 1200 22.12.09 30.06.10/ 21.06.11 9.0 211 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 20 96.86 1.16 95.71 98.00 32.73 5.10 0.12 MaLLMHOCTP.
TnapoOrK-1 5000 R 8.10  30.12.09 29.06.11 214 94.99 | 0.30 1 94.21 94.89 11.62 4.25 147 /Baa3/BBB- aHepreTuka
nMocCtp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 6.0 17.9 94.50 90.00 99.00 36.47 11.08 0.36 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 5.7 GaHku
rccot 5000 R 15.00 25.03.10  28.09.09/ 26.03.17 0.0 91.3 99.96 | -0.54 83.02 100.40 -0.12 7.48 0.01 BB/ MaLLMHOCTP.
rac 02 1500 R 10.75 27.10.09  29.10.09/ 23.04.13 1.0 435 99.70 | -0.20 61 99.70 99.99 13.62 5.38 0.08 TOproens

[lansCs3206 2000 R 885 021209 04.06.10 30.05.12 8.0 326 98.19 12.25 4.49 0.53 B+/ Tenexkom
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PbiHOK pybneBbIx oGnMrauMﬁ

Bobinyck

[lansCs3505
[OBTr-® 01
[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbtakp-2
TxendchCul1
[Ouken®dun-1
[MLIEEHTPo61
[lomoveHTp1
EBPP 0106n
EBPP 0206n
EBPP 0306n
EBPP 0406n
EBPP 0506n
EBpokom®K2
EBpokom®K3
Epokom®K5
EBPOMA-01
ESCK-02
XKenpopun-1
XKenpopun-2
XKenpopun-3
XKenesobet1
HKuncou®-2
KK-®uHanct
3aslpocc01
3enut 306n
3eHuT 406n
3enut 506n
3enut 6o6n
WxAsTo 02
VIKC5®uH 01
VIKC50uH 04
Wunpom 02
Wunpom 03
Wuterpa®-2
Wutypuer-1
VIPKYT-0306
Vipk3Hepro1
Wrepad-1
Kamas-®dun2
Kapyc.® 01
Kayctuk 2
Kupos.3a1
KNT®uHB-02
KMB-BaHk2
KmnnduH 01
KMMO-0uHO1
Kokc 02
Komoclp. 1
KOMEMKA 02
KOMEMKA 03
Kocmoc®un1
KpEgpb-01
KpEgpb-02
Ky6aHbaH-1
Kyib6A3oT-2
IlaBepHa 01
TleHaHepr02
TleHaHepro3
JICP 02 06n
JICP-MHB 01
JICP-MhB 02
ITykoitn206n
JTykoitn306n
Tlykoindo6n
JykoinBO01
JTykoitnb002
TTykoitnBO03
TykoiinBO04
JTykoitnBO05
TlykoiinBO18
TykoitnBO19
JTykoitnb020
Mareaunt 2
Marnut® 02
Marxonus-1
Macrepb-3
MBPP 0206n
MEBPP 0306n

ﬂaTa

06bem, Kynou
M

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

1500 R
1000 R
5000 R
5000 R
1000 R
5000 R
2000 R
2000 R
3000 R
1150 R
1000 R
5000 R
5000 R
7500 R
3000 R
5000 R
3000 R
3000 R
5000 R
1200 R
1000 R
1500 R
2500 R
2000 R
1000 R
1500 R
1000 R
1000 R
3000 R
3000 R
5000 R
3000 R
2000 R
9000 R
8000 R
1000 R
1300 R
3000 R
1000 R
3250 R
5000 R
5000 R
1500 R
3000 R

850 R
1500 R
1000 R
3400 R
1000 R
1000 R
5000 R
2000 R
4000 R
4000 R
2000 R
3500 R
4000 R
3000 R
2000 R
1000 R
3000 R
3000 R
5000 R
2000 R
3000 R
6000 R
8000 R
6000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
2500 R
5000 R
1000 R
1200 R
3000 R
3000 R

15.00
14.50
14.50
10.50
18.00

7.09

8.50
20.00

13.25
10.70
17.00

7.25

7.10

7.40
13.35
13.35
13.35
13.35
13.35
13.50
13.50
13.50
19.00

8.20
19.00
17.00
15.00
15.00

19.01.10
02.02.10!
21.01.10!
12.03.10
17.11.09
01.12.09!
25.11.09
22.10.09
18.03.10
06.12.09!
07.01.10!
11.11.09
22.10.09
09.12.09
17.12.09
14.10.09
10.12.09
18.12.09
16.03.10
15.10.09
08.10.09!
01.12.09!
22.10.09
24.03.10!
20.11.09!
15.10.09
24.12.09
15.10.09
11.11.09
05.10.09!
08.12.09!
05.01.10!
10.12.09
05.01.10!
10.12.09
14.01.10
18.11.09
01.12.09!
21.10.09!
18.03.10
03.12.09!
24.11.09
19.03.10
18.03.10
08.10.09!
24.03.10°
23.03.10!
02.12.09!
04.02.10!
16.03.10
18.03.10
14.01.10
18.11.09
18.11.09
17.12.09
03.02.10!
29.12.09
20.01.10!
05.03.10!
08.10.09!
29.01.10!
21.10.09
04.02.10!
08.12.09!
14.01.10
17.11.09
10.12.09
10.12.09
08.02.10!
08.02.10!
08.02.10!
08.02.10!
08.02.10!
22.06.10!
22.06.10!
22.06.10!
28.09.09
26.03.10!
22.10.09!
02.12.09!
01.10.09!
27.10.09

21.07.11

30.07.10!
17.12.09

22.10.09

13.04.10

04.05.10!

20.11.09!

14.05.10

10.12.09
08.07.10!

06.07.10!
13.06.11

19.11.09
03.12.09!

07.12.09
29.05.10!

07.12.09!

22.03.10!

15.07.10

01.07.10!

31.12.09

09.02.10!

15.07.10

11.12.09
05.04.10!
28.10.10!

17.07.12
03.08.10
18.07.13
08.03.13
18.05.10
01.12.09
30.05.10
201011
17.03.11
26.05.15
08.07.10
12,0510
21.04.11
07.09.11
12.06.14
09.04.14
10.06.10
18.06.10
15.03.11
14.10.10
05.04.12
30.11.10
19.04.12
19.09.12
27.05.11
15.04.10
24.12.09
22,0410
09.11.11
06.04.10
04.06.13
01.07.14
09.06.11
01.07.14
02.06.16
15.07.10
18.05.11
201111
21.04.10
16.09.10
281113
201112
17.09.10
12,0913
07.07.11
24.03.10
23.03.10
30.11.11
04.02.10
16.03.10
15.03.12
14.07.11
15.02.12
15.02.12
16.06.11
03.02.10
28.06.11
21.07.10
04.03.11
08.04.10
27.01.12
18.04.12
01.08.13
08.12.09
14.07.11
17.11.09
08.12.11
05.12.13
06.08.12
06.08.12
06.08.12
06.08.12
06.08.12
22.06.10
22.06.10
22.06.10
28.03.11
23.03.12
22.07.10
301111
28.03.13
23.04.13

Mecﬂues Ao

M

220

10.0

7.0

7.0

2.0

8.0

3.0
10.0

9.0
21.0

2.0
20

20
8.0

20

6.0

10.0

9.0

3.0

5.0

10.0

3.0
6.0
13.0

384
1.9
483
217

6.0

26.5

y
Toprosui [ Roomoo % |

Liena obbem, wr
(0cH.+PIIC) nokynka | npopaxa || odppt | noraw | Tekyw

10492 | 047 64 399 10422 | 10520 || 1219 713
17.50 14.00 21.00 807.88 | 4131
1744 | 455 12.50 2238 | 82520 4146
97.00 41 96.50 97.00 1745 | 218
99.93 99.85 10033 || 2115 9.98
8540 | 021 33 84.00 85.00 2243 | 540
7250 | 4.00 64 534 70.00 72.00 1670 | 591
10145 60 000 10126 | 10150 941 | 283
10243 20000 10230 | 10255 1076 | 2.93
102.35 1667 10235 | 10260 838 | 231
100.50 10000 | 101.00 1068 | 258
10167 10150 | 101.75 1203 | 294
150 2 149 53187
0.99
119 | 042 6897 1.01 1.19 670.42
99.42 95.00 1933 | 9.03
100.95 10050 | 10105 | 1587 8.89
99.65 99.30 100.00 1358 | 650
50.00 1.00 99.00 8.48
8499 | -0.01 50 82.00 85.00 13417 | 632
0.01 2366 0.01 44880.00
10244 | 001 3112 10230 | 10244 || 1202 7.79
10208 | 013 1245 | 7.86
99.70 | -0.10 4000 99.70 9985 | 11.38 5.00
101.05 | 0.10 11510 10105 | 10120 || 1381 7.40
628 | 029 3 312 6.28 72412 | 14291
96.75 96.00 96.80 | 1243 392
108.00 | 044 5531 10800 | 10850 | 13.38 8.52
69.91 40.00 60.00 7809 | 927
48.00 40.00 56.00 13.50
98.60 536 98.50 9879 | 1876 541
93.54 2276 | 480
9563 | -0.37 96.00 96.25 1444 | 456
99.50
10085 | 005 160 10082 | 10085 || 17.81 9.35
97.25 1332 | 615
8530 | -2.20 18102 85.07 89.00 4141 | 526
90.00
94.00 2721 | 600
9225 94.10 97.00 | 2821 470
98.50 2097 9.11
98.87 90.00 100.00 1820 | 416
103.05 98.50 101.00 864 | 237
78.62 68.25 89.00 | 6061 10.78
94.00 642 94.00 94.98 1654 | 416
8440 | 015 11000 84.00 89.90 223 | 520
94.00
9041 89.70 90.30 1389 | 471
88.20 88.15 88.70 1408 | 453
96.00 300 96.00 96.20 | 2584 6.88
97.50 | 0.02 2085 97.50 98.00 2501 | 568
99.28 2007 18.68 8.54
99.90 108 99.90 99.97 801 | 362
9149 92.00 9248 191 | 387
8452 | 002 83.85 86.99 1259 | 437
10440 | 0.15 69 200 10250 | 104.50 182 | 638
104.40 122 000 10405 | 104.40 182 | 638
10440 | 0.10 65 000 10251 | 10459 182 | 638
10440 | 0.10 52500 10252 | 10445 182 | 638
104.63 | 0.13 50 000 10420 | 10458 172 | 636
10264 | 004 10250 | 10275 947 | 1312
102.60 88 000 10250 | 102.80 953 | 1312
102.66 10250 | 102.80 944 | 1311
93.15 2650 | 10.28
89.50 6600 89.00 89.49 1373 | 457
98.01 2350 | 483
99.94 90.00 7712 848
100.00 15.52 374
10090 | 020 10000 10075 | 10095 || 14.77 37

Aop,
eT

=

145
0.08
0.08

0.56
0.06
1.15
3.64

0.56
1.29

341
3.12

0.89
0.48
2.26

0.10

0.53
0.44
0.19
0.66
0.09
0.68
131
0.43

0.16
0.45
0.84

0.53

2.87
0.62

0.37
0.38
063
168
197
0.44

0.69
1.1

1.87
1.99
0.30
0.16
0.64
0.13
1.81
3.15
219
219
219
219
219
0.68
0.68
0.68
0.98
2.02
0.61
0.12
0.43
0.87

Peittunr
FIMIS

[Baat/
[Baat/
IICCC+

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

ICl

ICl

ICl

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

[Ba2/
foTo3BaH/B-

[Caa2/CCC+
JoTo3BaH/

lIcCC+
lICCC+

[Ba3/
[Bad/

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

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

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

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

CekTtop

Tenekom
TpaHcnopT
TpaHcnopT
aHepreTuka
[}eBENONMEHT
GaHku

GaHku
TOproens
TOproens
TOproens
TOproens
GaHku

GaHku

GaHku

GaHku

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

GaHku

GaHku

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

GaHku
TOproens
MaLLUHOCTP.
MeTannyprus
c/x

TOproens
TOproens
CTPOUTENLCTBO
(buHaHCbI
(buHaHCbI
aHepreTuka
XUMUst
TOproens
aHepreTuka
aHepreTuka
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
MeTannyprus
TOproens
TOproens
GaHku
(buHaHCbI
(buHaHCbI
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PbiHOK py6neBbIx obnuravuii

Bbinyck

06beMm, MITH|

KynoH,

%

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

MEBPP 0406n
MEBPP 0506n
MrTC-05 06
MOM-Bank03
MexTpomb-1
Mertceps-®1
Meuen 206
Meuen 406
MWA-306
MWA-406 vn
MWA-506
MWAH-[es-1
Mur-o 02
MukosiH-206
M-MHOYCTP
M-WHaycTp2
Mupartoprd1
Mutnang-01
MWU3MTb-0 01
MKE 0306n
MKE 0406n
MKB 0506n
MKE 0606n
MM-®uH 01
MM-®uH 02
MOWA
MOWA 02
MOWA 03
MOWTK-01
MOPE-M 01
Mockomub-2
Mockomub-3
MOCMAPT® 1
Moco6ras®2
Moco6nra3t
Mocobnp-2
MocTpAsT®1
MocaHepro1
MocaHepro2
MocaHeprobO-2
MOSCK-01
MPCK Yp.01
MTC 01

MTC 02
MTC 03
MTC 04
MTC 05
Hacriowa3K1
HXTOM 02
HKHX-04 06
HOMOC 118
HOMOC 88
HOMOC 98
HTC-01
HOK-3
06KoHad-01
06KoHa®-02
OrK-2 0106
OrkK-3 06
OrK-5 6O-1
OrK-5 60-2
OrK-5 06-1
OrK-6 0106
Oro-arpo-3
OM3 - 6 06
OM3-5 06
MABA 02 06
MapHac-M 2
MepeoBaHk1
MeTpokom64
MeTpokom66
Metpokom67
N1BAOM 01
Monunnact1
Mpomce6-05
MpomMTp0206
MpoMTp0306
Mpotek®uH1
[poToH®uH1
Paar.50-02
Paar.50-04
Paar.60-05

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

500 R

500 R

15.00
15.00
16.00
12.00
12.65
12.00

8.40
19.00

7.95

9.00
13.50
13.00

0.10
18.50
12.25
20.00
19.00
13.50
11.50
15.00
15.00
15.00
16.00
14.00
16.50

9.00

7.99

7.75

9.00
15.50
14.00
15.00
17.00

9.25
12.00
21.00
12.80
12.50

7.65
11.45

8.05

8.15
14.01
14.01

8.70
16.75
14.25
14.50
11.75
10.00
15.00
15.00
15.00
15.00
18.00

7.70
15.00

7.70

7.75
12.20
12.20

7.50

7.55
16.00
10.25
13.00

10.80.
16.50
15.50
14.36
14.90
16.00
19.00
16.00
10.75
18.00

8.90
16.00

04.03.10!
17.12.09
24.11.09
01.10.09!
28.12.09
25.11.09
16.12.09
29.10.09!
26.11.09
08.10.09!
22.10.09
02.03.10!
09.03.10!
11.02.10
16.02.10
13.01.10
04.02.10!
17.11.09
12.01.10
16.12.09
16.03.10
28.10.09!
09.02.10!
02.03.10!
05.01.10!
21.12.09
08.03.10!
13.12.09
26.09.09
02.02.10!
16.02.10
16.12.09
15.10.09
24.12.09
14.11.09
26.03.10!
22.12.09
16.03.10
25.02.10!
25.02.10°
09.03.10!
24.11.09
22.10.09
27.10.09
22.12.09
18.05.10
27.07.10
18.12.09
15.12.09
28.09.09
06.01.10!
17.02.10
18.12.09
27.10.09
27.10.09
18.11.09
21.10.09
31.12.09
11.12.09
26.01.10!
26.01.10°
01.10.09!
22.10.09
01.01.10!
04.12.09
02.03.10!
31.10.09
19.11.09
27.12.09
03.01.10!
19.02.10
19.02.10
22.10.09
22.12.09
20.11.09
20.10.09!
27.01.10
04.11.09!
15.12.09
26.11.37
26.11.37
26.11.37

05.03.10!
21.06.10!

28.09.09
04.06.10!
21.06.10!
30.07.12
06.09.10!
22.10.09
29.07.10!

25.02.10°

18.01.10
05.08.10!

23.12.09

05.05.10!
16.08.10
02.03.10!
11.01.10

08.02.10!
16.02.10
17.06.10
21.10.09

24.12.09

01.03.12!

26.05.10
23.04.10
27.04.10
22.06.10
19.05.11
26.07.12

12.07.10
22.02.10°
23.06.10!
30.10.09!
05.05.10!
19.05.10
221111

17.12.09

05.10.09!
29.04.10

11.12.09

19.11.09
05.07.10!
08.07.10!
25.08.10!
24.02.11
06.11.09!

25.05.10!
27.10.09
28.01.11
26.11.09
22.06.10!

27.02.14
12.06.14
25.05.10
01.10.09
03.01.18
23.05.12
12.06.13
21.07.16
24.02.12
01.10.15
17.07.14
02.03.10
06.09.11
07.02.13
16.08.11
10.07.13
02.08.12
16.02.10
13.07.10
16.06.10
15.03.11
25.04.12
07.08.12
26.02.13
03.07.12
21.12.10
07.09.11
14.06.14
26.09.09
03.08.10
15.02.11
12.06.13
12.04.12
24.06.12
17.05.11
26.03.11
18.12.12
13.09.11
18.02.16
26.08.10
06.09.11
22.05.12
17.10.13
20.10.15
12.06.18
13.05.14
19.07.16
18.12.09
15.12.09
26.03.12
02.07.14
16.02.11
14.06.13
26.04.11
03.05.11
16.05.12
17.04.13
05.07.10
09.12.11
27.07.10
27.07.10
29.09.11
19.04.12
09.07.10
31.05.13
30.08.11
21.10.11
17.11.11
29.06.11
06.07.11
22.08.12
22.08.12
22.04.10
21.06.11
18.05.12
18.10.11
24.07.13
02.11.11
12.06.12
08.10.09
01.10.09
01.10.09

5.0
9.0

5.0

4.0
10.0

3.0

5.0

9.0
1.0

3.0

30.0

8.0
7.0
7.0
9.0
20.0
34.0

10.0
5.0
9.0
1.0
7.0

26.0

3.0

M M

Lena

100.86
100.40
101.10

100.00
96.00
95.80

108.80
97.02
99.85
100.13

98.76
19.00
99.88
99.12
10.24
98.45
100.15
100.20
100.04
100.25

99.55
88.30
62.99
93.99
10.00
81.51
101.60
91.00
100.42
92.56

101.92
101.34
99.00
106.70
103.41

97.60

101.29
101.11
102.03
42.00

96.25
100.00
96.62

101.00
101.00
100.75
97.66
28.87
98.90
99.58
99.94

100.20
102.60

84.02
102.15
61.02
69.97
100.00

-0.19
-0.20

-0.15

0.02

0.

o

5

0.49
2.99
0.01

0.80

-0.08

-0.10

0.40
0.1

0.01

-0.12

0.25

0.12

0.05

-1.12

-0.10

-8.98

0.05

-0.98

ToproBblii

obbem, wr
(ocH.+PNC)

10975

495
5250
250000

1515

4357

15100
112
9900

33005

115

29388
5000

14 966
34 230
100 000

177

10013

40 000
46 363

7250
5000
24705

3383
400

15
1139

320
40 000

o4

100.40
100.20

96.00
95.80
108.60
94.50

100.30

101.00
18.70
1.01
99.00
0.61

98.12
97.20
97.00
97.80

18.00
61.70
90.01
8.01
66.02
101.50
9.70
100.01
91.00

100.00
100.00
99.00

106.11
103.36

97.62

101.21
100.75
102.00

92.00

97.20

100.85
100.85
100.75
92.53
26.00
99.00
99.50
13.80

100.50
102.65

84.03
102.15
61.82
50.03
90.00

100.70
100.40

97.00
96.00
109.10
96.50
99.90
100.55

102.00
19.00

101.00
19.88

100.60
100.20
100.60
100.35

94.90

96.00
63.00
93.99
11.90
97.00
101.70
92.00
101.00
93.75

102.20
99.10
106.85
103.75

98.00

101.29
101.75
102.20

96.40

97.88

101.40
101.50
100.85

29.90
100.00
100.50
100.00

101.50
102.77

92.00
102.35
63.93
69.96
100.00

13.19
14.60

18.72
14.93
15.95
11.52
6.52

13.68

20.89

20.12
21.05

-3.02

14.93
15.93

16.12
487.32

151.67

12.32

10.65
11.86
10.35
11.84
12.67

13.33
11.92
12.07

14.40
14.94

-19.97
11.82

15.14

16.47
10.45

12.49

57.91
5.71

13.44

206.01

15.21
15.38

45.60
16.95
685.69
11.90

11.23
12.85

2441

12.74

1117

1117

468.17

13.68
0.03

34.18

742
745
7.89

6.34
6.23
4.37
435
2.04
225
3.36

9.34
32.15
9.98
9.56
32.85
5.82
747
7.46
748
7.96

751
9.60
7.32
6.37
105.29
7.83
6.14
419
5.68
4.34

6.85
6.89
4.38
15.66
13.74

6.00

7.38
7.40
7.33
17.81
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Pa3r.60-06 500 R 26.11.37 08.10.09 0.4 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 18 c/x
Pasrynaind2 2000 R 17.00 29.09.09 15.04.10/ 27.09.11 7.0 244 64.98 154.64 13.05 0.19 c/x
Paarynaind3 3000 R 17.00  19.03.10 16.03.12 30.1 62.99 | -0.01 205 62.05 62.99 4715 13.46 1.36 c/x
Pasrynaitd4 3000 R 17.00 25.11.09 02.06.11 22.05.13 20.0 @ 445 61.00 50 58.01 60.00 62.58 13.90 0.84 c/x
Pasrynaind5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 1.0 496 c/x
Paitcbbaitaen-4 10000 R 1350 08.12.09 08.12.11  03.12.13 27.0 = 51.0 | 101.36 13.12 6.64 1.69 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10, 21.07.11 100 & 221 101.25 101.27 17.59 9.36 0.67 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 53 97.09 | -0.06 5113 96.80 97.09 22.99 745 0.35 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09, 19.10.09 04.04.12 1.0 30.7 || 100.25 | 0.03 100.00 100.25 11.60 10.88 0.06 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 9.0 32.8 || 10239 | -0.01 30 101.56 102.35 217 1211 0.55 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09 03.06.10, 26.11.10 8.0 142 95.64 97.00 99.00 26.21 9.38 0.51 yenyru
PX[-0306n 4000 R 8.33 02.12.09 02.12.09 2.3 100.07 44 99.96 100.10 8.00 4.15 0.17 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 735 11.11.09 10.11.10 13.7 96.30 | -0.21 5050 96.45 96.79 11.21 3.81 0.96 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755 11.11.09 07.11.12 38.0 92.50 21 87.01 96.50 10.69 4.07 248 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.01.10 06.07.11 21.6 96.10 | 0.10 96.00 97.00 11.26 4.41 1.49 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 8.0 50.3 || 102.55 13252 102.55 102.85 9.44 6.56 0.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 54.1 109.90 | 0.10 935 109.72 109.90 1242 6.80 3.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 25.11.09 28.05.10/ 18.11.15 8.0 74.8 || 102.80 13990 102.55 102.95 9.15 6.55 0.59 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.11.09 281111 16.0519 26.0 @ 117.3 | 107.35 0.10 197 002 107.20 107.45 11.22 6.92 1.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 54.1 100.90 | -0.10 100.85 101.00 14.06 6.86 3.02 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 67.3 || 10114 | 0.14 100.75 101.25 15.22 7.40 3.22 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212  20.06.16 40.0 = 820 ' 101.16 101.00 101.60 14.23 7.02 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 141209 13.06.11) 05.06.17 21.0 = 937 | 10537 137 97 236 105.05 105.38 11.08 6.78 1.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 14.05 25.01.10 24.07.13] 16.07.18 47.0 @ 107.2 | 101.52 -0.08 101.43 13.95 6.90 2.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1425 250110 23.07.14 15.07.19 59.0 = 119.3 | 101.43 101.35 14.29 7.01 313 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 25.01.10 27.07.11  08.07.24 22.0 @ 180.0 | 101.10 2000 104.00 104.50 13.15 6.66 1.46 BBB/Baa1/BBB | TpaHcnopt
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 6.4 9049 | 0.04 4651 87.80 90.49 31.59 4.82 0.38 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 17.0 96.23 96.75 97.35 11.24 2.03 1.19 BBB/Baat/ GaHku
Poccenxb 3 10000 R 734 18.0210  22.02.10/ 09.02.17 5.0 89.8 99.05 | -0.10 161 880 99.01 99.20 9.75 3.70 0.37 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09/ 27.09.17 0.0 97.5 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 081211  27.11.18 27.0 @ 111.7 | 100.00 100.00 13.90 6.73 1.67 BBB/Baal/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10/ 05.06.18 9.0 | 105.8 | 102.12 -0.68 101.25 10.96 6.81 0.62 BBB/Baal/ GaHku
PocT-flaitH1 1000 R 0.10 07.01.10  17.07.10/ 08.07.10 10.0 9.5 TOproens
PTK-NA3 5¢ 2250 R 835 11.02.10 12.08.10 10.7 80.00 | -1.00 5106 77.00 82.00 46.68 5.20 0.49 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 8.3 105.00 TOproens
PycMacna-2 1000 R 15.00 01.10.09  08.04.10/ 29.03.12 6.0 30.5 notpeb. ToB.
PycMope 06 2000 R 18.00 17.12.09 21.06.10, 14.06.12 9.0 33.1 98.89 20.85 4.54 0.58 notpe6. ToB.
PyccHedtb1 7000 R 1200 11.12.09 17.12.09, 10.1210 3.0 14.7 99.04 15.94 6.04 0.20 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 11.6 || 100.05 15.21 7.35 0.80 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 10.02.10  17.02.10/ 09.02.11 5.0 16.7 || 100.03 = 0.03 14.59 7.48 0.35 BB-/Ba2/B+ GaHku
PycCraHa-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 6.0 24.2 98.42 100.50 18.42 7.60 043 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 1.0 31.0 || 100.20 1000 100.30 8.56 7.46 0.07 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74 12.02.10 12.02.10 4.7 9742 | -0.58 98.00 99.00 15.39 3.96 0.33 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1450 22.02.10 22.02.10 5.0 100.00 100.00 100.34 14.92 7.27 0.36 B2/ GaHku
Pbibkab-1 1000 R 19.00 01.12.09 04.03.10/ 28.02.12 5.0 29.5 0.23 npoM3BOACTBO
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 15 99.41 | -0.14 880 99.41 100.00 15.15 5.02 0.11 XMMUS
CarypHHMO2 2000 R 16.50 21.03.10 21.03.10/ 20.09.11 6.0 24.2 90.78 88.56 93.00 43.08 9.11 0.34 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 2.0 57.2 98.24 96.50 99.99 25.77 8.25 0.16 MaLUMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 15 c/x
CaxaTpHar1 1500 R 1250 02.12.09 02.12.09 23 yenyru
CB-®uHaHc! 1500 R 1.00 211209 25.06.10 18.06.12 9.0 33.2 notpeb. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.0511 140 202 87.30 85.00 86.00 34.27 10.28 0.77 NpoM3BOACTBO
CasizbbaHk1 2000 R 16.00  22.10.09 21.04.11 191 100.29 100.50 104.00 16.74 3.98 118 B2/ GaHku
Cesepcranb 50-01 15000 R 14.00 23.03.10  20.09.11] 18.09.12 240 @ 36.3 | 101.83 -0.12 1683 059 101.88 102.00 13.34 6.86 1.59 B+/Ba3/BB- Ccbipbe
CesKab 03 1500 R 20.00 29.09.09 01.10.09 27.03.12 0.0 30.5 97.37 447.77 5.12 0.00 NpoM3BOACTBO
CesKab 04 2000 R 10.75 24.11.09 21.05.13 445 17.00 60 301 1747 20.50 121.24 15.76 0.85 NpoM3BOACTBO
CeBCTABTO 1500 R 8.00 21.01.10 21.01.10 39 96.80 | 0.30 67 96.05 96.79 19.37 4.12 0.27 aBTONPOM
CesCtABTO2 3000 R 770 20.01.10 26.07.10, 17.07.13 100 464 86.50 | -0.50 181 86.21 87.75 2841 4.44 0.63 aBToONpOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 53 NpoM3BOACTBO
C3Tenex306 3000 R 860 26.11.09 24.02.11 17.2 96.49 | -0.91 96.00 13.14 2.22 0.81 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.12.09 08.12.11 26.8 9524 | 224 97.24 12.34 212 1.19 BB-//BB- Tenekom
C3Tenex506 2000 R 1351 24.11.09 01.06.10, 21.05.13 8.0 445 | 100.90 97 433 100.70 100.90 12.26 3.34 0.58 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 04.11.09  09.08.11] 24.07.19 230 @ 119.6 | 101.90  0.40 182 900 101.55 101.95 12.19 2.86 1.50 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 19.01.10  29.05.10/ 17.07.12 8.0 34.2 80.00 | -5.05 85 79.00 84.50 52.04 11.22 0.42 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 11.9 99.10 98.00 11.03 491 0.86 B+// Tenekom
Cu6Tnk-806 3000 R 9.75 11.02.10  18.02.10/ 08.08.13 5.0 471 99.85 99.50 99.90 9.86 4.87 0.36 B+// Tenekom
CUBYPXong1 1500 R 770 05.11.09 11.11.09/ 011112 20 37.8 99.33 | -0.02 216 99.10 99.35 12.31 3.86 0.11 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10  22.10.09/ 22.07.10 1.0 10.0 notpe6. ToB.
CuHeprusi-3 2500 R 10.00 22.02.10 24.02.11, 18.08.14 17.0 = 59.6 notpeb. ToB.
Cunteppa 1 3000 R 1750 04.02.10  09.08.10/ 01.08.13 11.0 = 46.9 | 102.85 -0.05 899 102.76 102.85 14.11 8.48 0.73 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10/ 08.04.14 7.0 55.2 1.70 CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.10.09 21.04.10/ 15.04.14 7.0 55.4 7.90 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10  15.03.10/ 07.03.13 6.0 420 1 103.75 @ 0.10 2139 103.60 103.75 10.39 9.13 0.42 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10  14.08.12] 12.08.14 350 & 594 | 103.75 -0.20 508 220 103.75 103.85 13.56 7.09 214 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 6.0 12.0 || 102.25 299 101.11 102.25 17.54 10.73 0.42 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00  17.12.09 24.06.10 9.1 100.70 500 100.60 102.18 15.84 3.96 0.62 B-/B2/ GaHku
CnscTekno2 1200 R 10.50 28.10.09 28.10.09 11 98.50 2 97.72 98.50 29.76 5.32 0.07 XMMUS
CMAPTC 03 1000 R 14.10  29.09.09 29.09.09 0.1 99.99 15.12 7.03 0.01 Tenekom
CHX3 ouH 1 1000 R 12.00 29.09.09 29.09.09 0.1 99.37 93.18 6.02 0.01 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 09 98.25 | 0.25 1204 98.05 98.25 38.84 5.30 0.05 c/x

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 14 TOproens

COPYC KAM2 1500 R 08.10.09! 05.04.12 308 TOproBnsa
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CneuCrp2 1 2000 R 19.11.09 20.05.10 79 24.16 55.00 70.00 791.42 0.07 CTPOMTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 8.1 TOproens
C1WHpyctpt 1000 R 1450 07.01.10 11.01.10 07.07.11 4.0 217 15.52 1.04 29.99 46.60 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 341 81.94 1.94 76 109 80.10 81.50 17.53 5.17 2.11 CTPOUTENLCTBO
CrpTpras03 5000 R 16.00 15.10.09  19.04.10 11.04.13 7.0 431 100.00 97.00 101.00 16.26 7.98 0.45 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 17.02.10  17.02.10/ 15.02.12 5.0 29.1 95.10 -0.85 272 95.10 95.95 31.93 8.39 0.30 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 8.6 10045 | -0.05 100.50 101.00 17.37 8.69 0.57 B3/ GaHku
CynocTpb-3 1500 R 17.00  08.03.10  09.09.10, 03.09.12 120 @ 358 B3/ GENT]
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 32.1 70.02 25 70.00 70.02 30.65 8.33 1.65 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10/ 01.11.12 8.0 37.8 101.86 102.49 12.79 7.83 0.52 Tenekom

TB3 03 1000 R 1550  18.12.09  29.12.09/ 18.06.10 3.0 89 100.40 5000 100.00 100.40 12.26 7.70 0.23 MalLLMHOCTP.
TrK-101 4000 R 7.75  16.03.10  18.03.10/ 11.03.14 6.0 54.3 98.39 -0.03 98.55 98.69 11.53 3.93 0.43 aHepreTuka
TrK-102 5000 R 1699  05.01.10 11.07.11 01.07.14 220 @ 58.0 105.80 | -0.85 97 000 106.20 107.00 13.50 8.01 1.39 aHepreTMka
TrK-10 061 3000 R 760 17.12.09 17.06.10 8.8 95.00 aHepreTMka
TrK-10 062 5000 R 9.75  10.02.10  12.02.10/ 06.02.13 5.0 41.0 99.73 97.56 99.00 10.56 4.88 0.35 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10/ 31.05.12 9.0 32.6 95.41 0.41 95.30 95.80 15.00 3.97 0.60 aHepreTuka
TrK-6MnB-1 2000 R 1200 24.11.09 26.02.10 21.0212 5.0 29.3 100.00 | 2.00 1 98.20 100.00 12.28 2.99 0.37 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 31.9 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09/ 04.11.11 2.0 25.7 NpoM3BOACTBO
TexWHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 8.0 20.3 TOproens
TexHukonb® 3000 R 17.00 11.03.10 16.09.10, 07.03.12 120 @ 298 99.87 98.00 100.59 17.52 8.49 0.79 npoM3BOACTBO
TMK-03 06n 5000 R 960 16.02.10  16.02.10/ 15.02.11 5.0 16.9 99.05 0.05 16 250 98.85 99.10 12.44 4.83 0.35 /B1/B NpoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 1.6 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 25 yenyru
TonkHura-2 1500 R 20.00 10.12.09. 10.12.09 09.12.10 3.0 14.7 75.00 50.01 100.00 | 339.15 13.30 0.05 TOproens
TpaHcKoHT1 3000 R 16.50  02.03.10 12.03.10/ 26.02.13 6.0 4.7 102.30 108 102.30 102.65 10.51 8.04 0.42 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 15.12.09 15.06.10 8.8 97.08 97.15 97.25 11.93 3.74 0.63 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 150 @ 33.0 103.00 | 0.50 11000 102.70 103.00 12.37 7.26 1.01 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 4.0 217 99.61 -0.14 1 99.61 99.79 10.41 5.00 0.29 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 5.0 16.8 101.22 | -0.03 101.00 101.25 13.36 8.38 0.35 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75 | 24.05.10  20.05.15 13.05.19 69.0 & 117.2 | 100.66 101.00 13.52 13.62 3.63 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 5.0 109 TOproens
TiomeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 6.0 30.5 97.69 12.78 3.93 0.44 aHepreTuka
YIMK-Y3M01 3000 R 825  02.03.10 09.03.10/ 28.02.12 6.0 29.5 meTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 28 94.10 -0.40 24490 94.10 94.29 45.58 6.49 0.16 MalLLMHOCTP.
YMMNO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 9.0 33.1 MaLLMHOCTP.
YpanBar3®2 3000 R 18.00 30.09.09 04.04.10/ 05.10.10 6.0 125 MaLLMHOCTP.
Ypan/iLl-01 1000 R 10.00  28.10.09 28.10.09 11 93.38 94.50 99.00 127.27 5.54 0.04 (buHaHCbI
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 9.0 15.3 100.75 | 0.35 100.12 100.90 1745 8.91 0.60 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 4.0 221 98.60 0.05 688 98.60 98.79 18.19 6.57 0.27 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 25.02.10  01.09.10, 23.02.12 11.0 @ 294 100.19 | -0.31 100.01 100.50 17.65 8.71 0.76 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 28.2 100.17 | -0.08 100.00 100.50 16.54 8.71 0.29 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 28.2 100.18 100.00 100.50 16.50 8.71 0.29 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 25.1 94.33 -0.17 93.51 94.00 13.71 5.31 161 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10/ 19.07.12 4.0 343 99.21 0.21 98.90 99.90 10.71 4.22 0.30 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 7.0 67.4 100.63 | -2.07 14.20 743 0.45 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 20 26.1 100.00 12.23 6.48 0.14 B+//B+ Tenekom

YpCW cep07 3000 R 16.00 16.03.10  18.03.10/ 13.03.12 6.0 30.0 102.50 9868 102.40 103.09 10.56 7.78 0.43 B+//B+ Tenekom

YpCW cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 7.0 429 99.99 1 99.00 100.00 9.59 4.79 0.48 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00  15.10.09 15.04.10 6.7 85.00 TOproens

®CK EQC-02 7000 R 825 22.12.09 22.06.10 9.0 99.10 -0.40 60 000 98.50 9.73 4.15 0.66 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 24.7 92.94 92.80 93.30 11.60 3.92 1.66 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 22 99.79 80 000 99.80 100.00 8.46 3.60 0.17 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 1750 10.11.09 11.05.10 76 102.00 1120 101.90 102.00 14.44 8.56 0.51 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.12.09 18.03.10/ 16.09.10 6.0 11.9 100.59 | -0.06 100.50 100.70 14.41 3.72 0.41 /Ba3/B+ GaHku

XK® bank-4 3000 R 13.00 14.10.09  14.10.09 12.10.11 1.0 24.9 100.05 254 100.24 1242 3.24 0.05 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 21.10.09 26.04.10, 17.04.13 7.0 433 101.00 2400 100.50 101.00 13.47 3.70 0.49 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10/ 13.10.10 7.0 12.8 99.82 0.82 19.80 100.00 17.89 8.99 0.46 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10, 12.07.11 4.0 21.8 100.00 20.00 100.00 12.66 6.98 0.30 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 1.6 100.61 100.55 100.65 11.06 7.97 0.12 B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10/ 24.06.14 9.0 57.8 100.70 2000 100.30 100.80 15.28 7.92 0.63 B1/ GaHku
LlentpTen-5 3000 R 9.30 02.03.10 30.08.11 235 96.95 0.02 20 004 96.50 96.95 12.03 4.78 1.20 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 39 92.06 92.00 96.90 4414 6.36 0.22 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 2.0 20.4 99.62 99.00 103.00 18.73 8.51 0.16 notpeb. ToB.
YTn3 0106 3000 R 950 16.12.09 16.06.10 8.8 86.03 -3.77 331 86.11 89.78 35.21 5.51 0.52 B1/ NpoM3BOACTBO
YTn3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 1.0 67.8 93.00 -0.50 110 92.00 93.50 95.44 5.36 0.04 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 21.2 3.76 3.53 4.00 558.65 0.26 TOproens
JitptOHMoH01 1500 R 11.00  10.11.09 10.11.09 15 TpaHcnopT
JitptOHPPA01 2000 R 17.12.09 16.12.10 149 4.66 0.31 9.00 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10 13.07.10, 08.07.11 100 @ 21.7 MaLUMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09, 20.05.11 2.0 20.1 1.00 aHepreTMka
OHeprLleHt 3000 R 25.00 07.01.10 08.07.10 95 39.96 0.96 1.02 49.99 31376 = 31.20 0.17 aHepreTuka
J0KO-02 06 1500 R 18.00 22.01.10 22.01.10 4.0 notpe6. ToB.
ONKONH1 1000 R 10.00 21.10.09 28.04.10 72 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 6.9 101.20 GaHku
FOHUMMnK 01 2000 R 14.00  09.03.10 06.09.11 23.7 99.70 90.00 14.67 7.00 1.54 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 9.0 21.2 99.97 54.91 18.57 8.98 0.60 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 05 99.95 0.06 160 99.88 99.99 9.29 4.01 0.04 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.12.09 09.12.09 25 99.85 0.28 99.61 100.10 11.15 2.50 0.18 /B1/B Tenekom
OTK-05 06. 2000 R 755 0212.09 04.06.10, 30.05.12 8.0 32.6 97.00 7875 97.00 97.15 12.48 3.88 0.60 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 3.0 14.8 TpaHcnopT

AkyTcKaH02 1200 R 17.00 11.03.10 22.03.10, 08.03.12 6.0 29.8 101.05 101.00 37.05 8.39 0.35 BB/ 3HepreTMka
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BaLukopT506 1000 R 8.02 04.11.09 04.11.09 13 100.00 99.51 100.02 8.05 4.00 0.10 /Ba1/BB+ MyHULMNanbHbIA
BaLukopT606 1500 R 8.02 01.12.09 30.11.10 144 96.94 96.50 97.50 11.12 413 1.01 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 9.00 17.12.09 17.06.10 8.8 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 32.1 88.14 90.00 92.00 15.40 4.50 1.58 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 213 92.73 93.00 95.97 16.01 5.51 1.30 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 17.12.09 17.12.09 28 98.24 98.51 99.95 16.99 2.03 0.19 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 24.11.10 14.2 94.19 94.00 96.00 17.14 247 0.55 1B+ MyHULMNANbHbI
VpkO6n31-4 1200 R 725 20.01.10 26.05.10 8.1 96.50 1 95.00 96.50 13.41 243 0.58 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 254 94.17 92.90 94.70 14.23 291 0.92 1B+ MyHULMNanbHbIA
VipkO6n31-6 3800 R 920 23.11.09 22.11.12 38.5 90.73  -1.27 87.00 96.00 16.61 2.78 1.28 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 850 30.11.09 29.08.11 234 90.53 10 636 90.50 93.25 15.72 2.34 1.34 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 915 02.12.09 29.11.12 38.7 89.35 88.00 89.90 14.22 2.55 2.20 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021  30.09.09 26.06.13 45.7 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 990 12.11.09 10.05.12 31.9 89.01 BB-// MyHULaNanbHbIA
Kapenus 12 1000 R 19.05 03.12.09 02.06.11 20.5 | 106.10 = -0.90 105.50 106.45 14.27 4.48 0.98 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 7.87 15.10.09 14.04.11 18.9 96.00 85.37 96.00 12.35 4.09 0.86 BB-// MyHULMNanbHbIA
KOMMU 68 06 700 R 11,50 14.10.09 14.10.10 12.8 96.71 96.00 98.02 14.50 5.96 0.85 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 50.6 86.75 86.00 90.00 13.46 5.23 2.70 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 750 05.03.10 03.12.15 75.3 69.06 69.01 79.00 16.01 5.42 3.79 BB/Ba2/ MyHULMNanbHbI
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 39.2 BB//BB MyHULMNanbHbI
leHO6n-206 800 R 14.01  09.12.09 08.12.10 14.6 101.00 10 101.00 103.00 13.46 6.92 0.98 BB//BB MyHULMNanbHbIA
JleHO6n-306 1300 R 1225 11.12.09 05.12.14 63.2 95.02 0.02 93.01 97.77 13.79 6.43 3.37 BB//BB MyHULMNAnbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 15.2 99.22 127 000 99.11 100.00 10.94 5.05 1.06 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 58.7 83.78 1111 82.56 83.78 12.56 4.81 3.52 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 10.3 99.00 0.70 15558 98.18 99.00 9.45 4.07 0.75 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 69.9 80.80 = -0.98 1000 80.33 80.85 12.69 4.96 3.99 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 33.5 92.00 @ -0.35 283 91.41 92.00 11.78 4.36 221 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 94.0 76.31 -0.91 76.36 77.50 12.67 5.26 4.88 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 271 94.00 0.20 296 000 93.80 94.20 11.40 4.27 1.83 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 35.9 90.80 = -0.05 283612 90.80 90.99 11.96 4.37 2.37 BBB/Baa1/BBB | MyHULnanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 85.1 76.75 0.05 189 953 76.70 76.85 12.94 5.17 4.68 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop58-06 15000 R 10.00  01.12.09 01.06.11 20.5 99.15 0.17 337 284 98.96 99.15 10.98 251 1.40 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop59-06 15000 R 10.00 15.12.09 15.03.10 5.7 100.50 37190 100.40 100.50 9.20 248 0.42 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.00 03.12.09 03.06.13 449 109.80 = 0.30 50 000 108.57 109.80 12.21 341 2.60 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 16.00  08.12.09 08.06.14 57.2 107.09 = 0.14 3268 617 106.96 107.10 12.65 3.72 3.09 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop63-06 15000 R 15.00 10.12.09 10.12.13 51.2 110.31 109.01 110.20 12.39 3.39 2.88 BBB/Baa1/BBB | MyHuULunanbHbii
Moc.o6n.58 12000 R 10.00  29.09.09 30.03.10 6.2 97.97 14.77 5.09 0.42 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.68 12000 R 9.00 20.10.09 19.04.11 19.0 91.70 8282 91.70 91.92 15.72 4.89 124 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 55.5 76.60 @ -0.40 3452 76.61 77.20 15.90 521 3.14 [B3/oto3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 452 87.52 0.02 51120 87.30 87.69 15.65 5.13 1.93 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 30.1 105.08 = -0.02 11189 104.30 105.50 15.00 8.02 1.26 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 25.2 95.00 13.18 4.30 0.93 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 38.3 94.39 93.80 94.75 12.48 4.47 1.30 BB/Ba2/ MyHULMNaNbHbIA
003 25057 40817 R 740 21.10.09 20.01.10 39 100.00 = 0.05 34280 99.45 100.00 7.60 1.84 0.29 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 16.0 96.24 10272 95.45 96.24 9.48 1.58 115 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 74 98.51 1511775 98.50 99.60 8.60 147 0.55 BBB+/Baa2/BBB | roc. Gymaru

003 25064 45000 R 1190 21.10.09 18.01.12 28.2 103.80 15018 103.50 103.80 10.42 2.86 1.83 BBB+/Baa2/BBB | roc. Gymaru

003 25065 46000 R 12.00  30.09.09 27.03.13 426 104.20 126 400 103.71 104.35 10.98 2.87 2.57 BBB+/Baa2/BBB | roc. Gymaru

003 25066 40000 R 10.55 07.10.09 06.07.11 21.6 BBB+/Baa2/BBB | roc. Gymaru

003 25067 39517 R 11.30  21.10.09 17.10.12 37.3 102.70 = 0.01 76 000 102.52 102.65 10.66 2.32 2.35 BBB+/Baa2/BBB | roc. Gymaru

003 25068 44817 R 1200 24.02.10 20.08.14 59.7 103.10 = -0.06 295 056 103.00 103.15 11.47 5.80 3.44 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 37.8 88.12 30 000 87.12 88.25 10.68 6.81 248 BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 34.0 89.90 325000 89.50 89.98 10.71 1.69 2.30 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 8.00 10.02.10 08.08.12 34.9 95.75 3085 95.75 96.20 10.55 417 1.77 BBB+/Baa2/BBB | roc. Gymaru

003 46003 18649 R 10.00 13.01.10 14.07.10 9.7 101.00 1490 101.00 101.30 8.83 4.94 0.71 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 8.00 10.03.10 29.08.18 108.7 || 88.30 4570 88.06 88.35 11.36 4.52 2.84 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 83.5 79.39 102 000 79.25 80.37 11.94 251 4.39 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 09.12.09 24.11.21 148.1 75.00 34 500 73.50 75.45 11.75 2.82 6.18 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26000 R 31.03.10 20.03.19 1154 55.00 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 3210 64.93 248 000 62.00 67.00 11.34 5.30 8.49 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 7.00 17.02.10 08.08.18 108.0 || 71.14 49700 70.00 74.00 11.78 4.91 5.49 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 142 98.00 22345 95.00 99.00 13.40 5.04 0.56 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.12.09 09.09.10 116 94.70 94.60 95.60 13.42 1.80 0.82 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 12.11.09 11.08.11 22.8 89.86 103.00 14.56 2.11 1.52 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 4 5000 R 6.98 23.12.09 20.06.12 33.3 79.00 71.01 87.00 17.77 2.20 2.10 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9.30 24.12.09 19.12.13 51.5 9298 « -0.02 92.01 92.90 13.90 249 1.66 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 441 101.91 = -4.08 100.60 105.89 14.70 3.67 2.22 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 431 90.50 1 87.00 90.00 12.99 219 1.99 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 880 26.11.09 26.05.11 20.3 96.06 7.05 92.06 13.54 2.28 0.87 BB//BB- MyHULMNanbHbIA
Tomcek 1 500 R 8.75  19.11.09 20.05.10 79 96.16 95.12 96.30 15.71 2.27 0.55 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 15 99.80 69.80 99.80 7.72 3.03 0.12 11B- MyHULananbHbIi
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 274 93.21 0.12 186 812 94.30 13.67 3.76 1.00 11B- MyHUL@nanbHbIA
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 39.3 98.54 98.40 98.69 7.90 4.07 2.08 1/B- MyHULananbHbIi
Tomck.06-7 2500 R 13.75 27.11.09 27.11.13 50.8 100.00 99.95 100.10 13.62 347 1.58 11B- MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.10 15.07.12 341 84.07 78.01 86.17 16.22 5.04 2.14 MyHULMNanbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 2.8 99.47 0.02 97.90 99.67 10.96 4.21 0.21 1B+ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 20.6 93.64 12.46 4.18 140 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74 1 20.10.09 17.04.12 31.2 86.45 1.00 90.00 14.44 2.23 2.01 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 9.66  08.12.09 04.06.13 44.9 88.24 86.00 90.00 14.53 2.73 242 /Ba2/ MyHULMNanbHbIA
FAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 7.7 99.44 99.02 101.00 11.73 251 0.40 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 55.5 84.00 10 200 83.03 84.00 14.72 2.32 243 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 19.0 93.14 93.20 94.10 14.25 3.75 0.89 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 7.000 29.09.09 30.03.10 6.2 98.08 11.94 1.78 0.37 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913 30.09.09 30.03.1C 6.2 | 10242 | 007 432 4.46 0.48 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.12.09 28.06.1C 9.2 | 10047 | 0.01 7.57 411 0.71 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.12.09 20.06.11 211 || 9764 | -0.17 10.76 474 1.52 BB/Ba3/ GaHku
Alfa-Bank-09 400 $ 7.88  10.10.09 10.10.0¢ 0.5 | 100.25 1.81 3.93 0.04 BB-/Baa2/B+ | GaHku
Alfa-Bank-12 500 § 820  25.12.09 25.06.12 335 | 9725 | 0.05 9.35 422 2.36 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 241209 24.06.11 24.06.1% 21.0 @ 456 | 99.24 | 0.12 9.72 4.66 1.54 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.1209 09.12.10  09.12.1f 150 & 755 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 220217 29.0 @ 902 BB-/Baa2/B+ | GaHku
Alrosa-14 500 § 888  17.11.09 17.11.14 626 | 9748 | 0.01 9.50 4.55 391 B/Ba3/BB cbipbe
Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 20 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 29 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 2.0 BBB/Baa1/ GaHkm
BoM-09 usd 250 § 8.00  28.09.09 28.09.0¢ 0.1 100.09 = -0.05 279 4.00 0.01 BBB/Baa1/ GaHkmn
BoM-10 300 § 7.38  26.11.0¢ 26.11.1C 142 || 10248 | -0.01 5.18 3.60 1.09 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 17.5 || 100.00 6.13 6.25 1.34 BBB/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.09 13.05.1% 442 1| 99.81 | -0.01 7.39 3.68 3.06 BBB/Baat/ GaHku
BoM-15 300 § 750 251109 251110 251115 14.0 @ 751 || 96.06 & 0.2 1117 3.90 1.05 BBB/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.09 10.05.17 928 | 88.08 | -0.11 9.00 3.86 5.54 BBB/Baat/ GaHkun
Business Alliance-12 8323 R 8.88  25.10.09 25.04.12 314 || 83.50 21.70 2.66 0.87 (bMHaHCbI
Credit Europe Bank-10 250 § 750  13.10.09 13.04.1C 6.7 | 10145 | 0.00 479 3.70 0.52 [Bat/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.09 01.11.1C 134 CTPOUTENbCTBO
Energomash-10 150 $ 9.50 05.10.09 05.04.1C 6.4 MaLLUHOCTP.
Eurochem12 300 § 7.88) 21.03.10 21.09.12 36.4 BB-//BB- XMMUs
Evraz-13 1050 § 8.88 24.10.09 24.04.12 436 | 9495 | -0.80 10.60 467 2.86 BB-/Ba3/B+ meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 746 | 9422 9.51 4.38 4.52 BB-/Ba3/B+ meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 104.4 BB-/Ba3/B+ meTannyprus
Gallery-13 CLN 175§ 1043 12.12.09 12.05.1% 442 [Caal/D Chbipbe
Gazbank-10 CLN 100 § 9.75  16.11.09 17.05.1C 7.8 B2/ GaHkun
Gazprom-09 700 § 1050 21.10.09 21.10.0¢ 0.9 | 10047 | -0.03 383 5.22 0.07 /Baa1/BBB cblpbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 122 | 10472 @ -0.05 2,94 7.45 0.92 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 13.9 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 19.2 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456, 09.12.09 09.12.12 39.0 | 10050 & -0.08 434 4.54 2.89 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 15.11.12 382 | 9378 | 0.72 5.06 1.54 291 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.03.10 418 | 11125 | -0.20 5.95 4.33 2.93 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 499 || 99.73 | -0.36 6.54 6.60 341 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.10 46.5 || 103.32 | -0.05 3.57 2.18 347 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 431 | 106.17 | -0.07 5.40 3.46 3.02 BBB/Baa1/BBB | [cbipbe
Gazprom-13-6 500 $ 751 31.01.10 468 | 10595 | -0.24 5.76 3.54 3.30 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 538 || 99.01 0.19 5.21 5.08 3.86 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 59.0 || 107.18 @ -0.12 6.49 3.88 3.95 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.0¢ 62.1 98.14 | -0.01 571 547 4.26 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 69.2 | 9893 | 0.5 6.00 5.94 4.76 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.10 65.3 || 109.26 = -0.10 472 383 4.41 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.11.09 872 | 9532 @ -0.32 7.06 3.26 5.53 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 912 || 9279 | 0.04 6.27 5.54 6.00 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 98.7 || 93.08 | 0.10 6.46 5.84 6.18 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 1021 1| 99.23 | 0.30 6.61 6.66 6.23 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.09 104.0 | 105.31 | -0.01 7.30 3.87 5.95 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 116.6 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.02.10 126.0 | 10345 0.12 6.11 348 3.13 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.03.10 1515 9156 | -0.12 7.57 3.56 8.19 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.10.09 28.04.34 299.4 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729 16.02.10 16.08.37 3396 | 9330 @ 0.13 7.88 391 11.27 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 10.7 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.02.10 22.02.1C 5.0 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 05.10.09 06.04.1C 6.4 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 209 || 103.15 | 0.04 6.01 3.86 1.57 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.12.09 28.06.12 457 || 101.41 | -0.10 7.49 391 3.15 /Baa2/BBB- GaHKun
Gazprombank-15 1000 § 6.50) 23.03.10 23.09.1¢ 73.0 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.12 46.5 || 101.50 | -0.02 5.19 2.77 3.38 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950 11.10.09 11.04.1C 6.6 99.55 10.35 A4T7 0.50 /Ba3/B+ GaHku
HCFB-11 500 § 1100/ 201209 20.12.09 20.06.11 3.0 | 21.1 || 100.88 @ 0.12 7.09 5.45 0.23 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.0210 11.0210 11.08.41 50 & 228 | 97.08 = 0.1 19.99 6.05 0.34 /Ba3/B+ GaHku
11B-10 150 § 950 12.02.10 12.02.1C 47 97.97 15.09 4.85 0.35 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 9.5 96.50 13.44 9.33 0.73 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 14.0 Toprons
Income-Lada-11 CLN 388 16.00 23.12.09  23.12.09  20.06.11| 3.0 211 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 9.7 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.09 30.10.11 255 | 60.00 38.78 7.7 1.51 IloTo3BaH Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 315 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00)  01.03.10 01.03.1C 5.2 B/B2/ GaHku
Lukoil-17 500 § 6.36  07.12.09 07.06.17 93.7 | 97.06 & 0.7 6.85 3.27 5.86 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.12.09 07.06.22 1546 | 9424 | 023 7.36 3.53 816 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 $ 888 10.03.10 10.03.11  10.03.1€ 18.0 786 B+/B1/ GaHku
MDM-10 425 § 777 25.01.10 25.01.1C 441 BB/Ba1/BB GaHkun
MDM-11 200 § 9.75  21.01.10 21.07.11 2214 1| 99.63 | 0.07 9.96 4.89 1.61 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 800  10.12.09 10.12.0¢ 25 || 10099 | -0.01 3.16 3.96 0.20 BB+/Ba2/ Tenexom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 8.2 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/ 20.03.10 20.03.11 18.0 B/B2/ CTPOUTENbCTBO

MKB-09 100 § 10.25  21.10.09 21.10.0¢ 0.9 B/B1/ GaHkn
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Moscow-11 374 € 645  12.10.09 12.10.11 249 | 10497 | 0.04 3.84 6.14 1.84 | BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 86.1 96.08 | 0.30 5.67 5.27 5.65 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 12.8 || 10437 | -0.05 4.08 4.01 0.98 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.01.10 28.01.12 285 || 10438 | -0.02 5.96 3.83 2.10 /Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 22.121f 150 @ 76.0 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 322 | 9769 | 0.05 7.98 3.58 2.31 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.02.10 02.02.1C 43 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.09  20.10.11  20.10.1€| 25.0 & 86.1 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 0.2 | 100.12 -1.63 3.56 0.01 BBB-/Baa2/ cbipbe
OAK-10 200 § 10.00)  24.12.09 08.07.1C 9.5 97.07 | 041 76.70 5.15 0.55 MaLuHocTp.
Petrocom-09-2 425 § 875  17.12.09 17.12.0¢ 28 || 100.98 = 0.00 431 433 0.22 [Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 9.6 90.00 24.34 542 0.68 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.02.10 18.08.1C 109 || 99.50 13.07 6.28 0.82 B-l (bvHaHCbI
Prodimex-11 CLN 100 § 1025  29.09.0¢ 29.09.11 245 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 125 B+/Ba2/B GaHku
Promsvyazbank-11 225§ 8.75  20.10.09 20.10.11 252 || 98.03 | -0.04 9.82 4.46 1.78 B+/Ba2/B GaHkun
Promsvyazbank-12-2 200 $ 963 23.11.09 23.05.12 324 | 9408 | 0.08 12.28 5.12 2.19 B+/Ba2/B GaHKu
Promsvyazbank-13 150 § 1075 15.01.10 15.07.11 150715 220 @ 463 | 9838 | -0.17 11.75 5.46 1.56 B+/Ba2/B GaHku
Promsvyazbank-18 100 $ 1250  31.01.10 31.01.1¢ 101.7 | 95.88 14.03 6.52 4.87 B+/Ba2/B GaHku
Raspadskaya-12 300 § 750 22.11.09 22.05.12 323 | 97.78 | 0.00 844 384 230 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 18 CCC/Ba3/BB- | baHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 0.5 CCC/Ba3/BB- | 6aHku
ROLF-10 CLN 250 § 825  28.12.09 28.06.1C 9.2 [Caat/BB- ToproBns
Rosbank-09 RUB 7000 R 800  30.09.09 30.09.0¢ 0.2 A-/Baa3/BB+ | [GaHkun
Rosbank-12 130 § 9.00 01.01.10 01.07.12 33.7 || 8750 14.64 5.14 221 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 143 || 103.98 | -0.02 3.39 3.31 1.1 BBB+/Baat/ GaHKu
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 6.2 98.30 6.90 364 0.49 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 316 | 101.30 5.61 6.18 2.36 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 443 1| 10325 | -0.16 6.16 348 3.10 BBB+/Baat/ GaHKu
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 524 | 10279 | -0.13 6.37 347 3.62 BBB+/Baat/ GaHkm
Rosselkhozbank-14-2 1000 § 9.00 11.12.09 11.06.14 57.3 | 109.80 & -0.29 6.55 4.10 3.77 BBB+/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.10 21.09.11  21.09.1€ 24.0 = 851 || 96.04 | -0.30 9.20 363 1.80 BBB+/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30) 15.11.09 15.05.17 930 | 9549 | -0.27 7.07 3.30 5.79 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.09 29.05.1€ 105.6 | 102.83 | -0.21 7.30 3.77 6.14 BBB+/Baat/ GaHkmn
RTM-09 CLN 55§ 15.00)  16.11.09 16.11.0¢ 17 3520 | 0.04 10.89 ToproBns
RTM-11 CLN 1258 1200 04.12.09 04.03.11 175 ToproBns
Russia-10 2966 $ 825  30.09.09 31.03.1C 6.2 | 10244 | 0.50 -0.96 4.03 0.26 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.01.10 24.07.1€ 107.5 || 140.66 = -0.42 5.20 391 6.13 | BBB+/Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2282 | 16454 @ -1.19 6.67 387 9.22 | BBB+/Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 249.7 || 107.29 | -0.40 3103 021 106.75 6.26 3.50 562 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 § 750  07.10.09 07.10.1C 126 BB-/Ba2/B+ GaHKm
RusStandard-10-2 400 $ 849 29.12.0¢ 29.06.1C 9.2 96.95 | -0.35 1277 438 0.70 BB-/Ba2/BB- GaHku
RusStandard-11 350 § 863  05.11.09 05.05.11 196 | 9374 0.1 13.04 4.60 1.39 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.12.10 16.12.1E| 150 = 758 || 84.06 | 0.00 24.68 5.28 1.03 [Ba3/B GaHKm
RusStandard-16 200 § 9.75  01.12.09 01.12.1€ 875 | 8026 | -0.08 15.22 6.07 449 BB-/Ba2/BB- GaHku
Sberbank-11 750 § 593  14.11.09 14.11.11 26.0 || 10362 @ -0.22 4.14 2.86 1.96 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.11.09 15.05.1% 443 || 102.56 @ -0.06 5.69 3.16 3.14 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 647 02.01.10 02.07.12 459 || 10253 | -0.04 5.71 3.15 327 BBB+/A3/ GaHku
Sberbank-15 1000 § 623  11.02.10 11.02.10 11.021f 50 | 655 | 99.55 | -0.04 744 3.13 0.36 BBB+/A3/ GaHkun
Severstal-13 1250 § 9.75  29.01.10 29.07.12 46.8 || 100.32 | -0.09 9.64 4.86 3.10 B+/Ba3/BB- Cbipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 556 | 100.36 = 0.05 9.15 4.61 3.52 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 9.0 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 24.0411 1.0 | 192 B+// Tenexom
SINEK-15 250 § 770 03.02.10 03.08.1¢ 71.3 | 10768 @ 0.05 6.12 3.58 4.68 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.10 28.01.11 16.3 || 10343 | -0.07 6.16 4.29 1.24 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.02.10 16.02.1C 48 B2/B GaHKm
Tatfondbank-10 0% 9.75  26.10.09 26.04.1C 71 98.94 | -0.13 11.63 493 0.53 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 9.4 ToproBns
TMK-09 300 § 850  29.09.09 29.09.0¢ 0.1 100.00 8.55 425 0.01 [B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.01.10 29.07.11 224 | 9948 | 0.09 1049 5.04 1.62 /B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 22.0 | 10157 | 0.01 5.94 3.38 1.67 /Baa2/BB+ cbipbe
TNK-12 500 § 613 20.03.10 20.09.12 364 | 9874 | -0.05 6.60 3.10 268 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.03.10 13.03.1% 422 || 100.87 | -0.24 7.21 3.72 3.00 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750  18.01.10 18.07.1€ 829 | 9725 @ 0.00 8.03 3.86 5.16 /Baa2/BB+ cbipbe
TNK-17 800 § 6.63  20.03.10 20.03.17 91.1 | 9205 | -0.07 8.06 3.60 5.71 /Baa2/BB+ cbipbe
TNK-18 1100 § 788 13.03.10 13.03.1€ 103.0 | 97.60 = 0.06 8.27 4.03 6.04 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 14.6 Tenexom
TransCapitalBank-10 175 § 913/ 10.11.09 10.05.1C 76 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.01.10 18.07.17 95.1 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 78 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.12.09 25.06.11 213 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 335 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 335 /Baa1/BBB+ Cblpbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 471 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 54.1 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 107.9 /Baa1/BBB+ Cblpbe
Trust-09 150 § 9.25  05.10.09 05.10.0¢ 0.3 95.90 230.07 | 4.82 0.01 B-/Caat/ GaHkun
Trust-10 200 § 938  29.11.09 29.05.1C 8.2 B-/Caat/ GaHkun
Trust-12 CLN 20 § 1150 06.03.10 06.09.12 35.9 B-/Caat/ GaHkmn

URSA rub 10 5000 R 913 26.02.10 26.02.1C 5.1 B1/ GaHku
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URSA-10 EUR 400 € 700  21.05.10 21.05.1C 79 B+/Ba3/ GaHkun
URSA-11-1 130§ 1200 30.12.09 30.12.11 215 B+/Ba3/ GaHKu
URSA-11-2 300 € 830  16.11.09 16.11.11 26.1 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.15 21.0 = 449 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 8.4 BBB/Baa1/BBB | [GaHku
Vimpelcom-10 300 $ 800 11.02.10 11.02.1C 46 102.37 | 0.05 1.66 391 0.38 [Ba2/ Tenexkom
Vimpelcom-11 300 § 838 22.10.09 22.10.11 252 | 106.02 | -0.06 5.27 3.95 1.84 /Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838 30.10.09 30.04.12 438 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825 23.11.09 23.05.1€ 81.1 | 100.92 @ -0.14 8.07 4.09 493 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 9.13|  30.10.09 30.04.1¢ 104.6 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 94.4 B3/ GaHku
VTB 24-09 500 § 382 07.12.09 07.12.0¢ 24 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 6.20) 29.09.09 29.09.1¢ 732 | 9517 | -0.15 7.20 3.26 475 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.11.0¢ 02.11.0¢ 13 99.8¢ | 0.01 5.86 1.20 0.10 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 57 | 10062 @ 0.00 4.84 6.29 0.46 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 249 | 10354 | -0.05 5.64 3.62 1.83 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 214 || 10453 | 0.03 5.39 7.89 1.64 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61/ 30.10.09 30.10.12 37.7 | 99.97 | 0.16 6.62 3.30 2.69 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200  28.11.09 28.11.12 38.7 | 99.81 | 0.03 12.06 6.01 248 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32| 040210 040210 040212 40 ' 653 | 98.15 ' 0.00 13.84 3.98 0.34 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.10 15.02.1€ 778 | 9896 | -0.22 439 430 5.46 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88| 28.11.09 280513 29.05.1¢ 450 1056 | 98.52 @ -0.05 7.34 349 312 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 625 020110 020715 02.07.3¢ 70.0 = 3137 | 93.73 & 0.21 7.61 3.33 4.65 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 1.1 100.50 3.02 435 0.09 B/Ba3/ GaHku
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busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

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

Busnec-6A0K IIPOAQXK B TOPrOBAM

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

YnpaBneHue npoaax YnpaBneHue ToproBnun
Koppapo Tasemuna, aupekTop, taveggiac@uralsib.ru Aungpei bopucos, cT. Tpeigep, bor_av@uralsib.ru
EneHa [doBraHb, cT. BULE-Npe3naeHT, dov_en@uralsib.ru Bsiuecnae Yanos, Tperigep, chalovvg@uralsib.ru

EkaTepuHa 'ybuHa, cT. BuLEe-npe3naeHT, gubinaea@uralsib.ru
Omutpuii Monos., BULe-npe3naeHT, popovdv@uralsib.ru
Kamunna WapadyTavHosa, knueHTckuin MeHeaxep, sharafutdika@uralsib.ru

Busnec-6A0K Mo pEIHKaM AOATOBOTO KAITUTAAQ

ConpoBoxaeHue NPOEKTOB

ApTemuii Camoinos, BuLie-Npe3unaeHT, samojlovaa@uralsib.ru BukTop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
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HacToswuii GlonneTeHb npefHasHayYeH UCKMIOYMTENbHO ATt MHGOPMaLMOHHbIX Lieneit. Hu npu kakux o6CTosTenbCTBax 3T0T GlonneTeHb He JOIKeH
1CMonb3oBaTbCA UM paccMaTpuBaThCs Kak ocpepTa Unv npeanoxeHue Aenatb opepTbl. HECMOTPS Ha TO, YTO AaHHbI MaTepuan Gbin NOAroTOBMEH
C MakcMManbHoN TwaTtenbHocTblo, YPAIICUB He gaeT HMkakux NpsiMbiX UK KOCBEHHbIX 3aBEPEHWI UNW rapaHTUn B OTHOLLEHWUW JOCTOBEPHOCTMN
M NOMHOTBI BKINOYeHHOM B GlonneteHb nHdopmaummn. Hu YPATICUB, HY areHTbl KomnaHum unu adunmpoBaHHble nyua He HeCyT HUKaKol OTBEeTCT-
BEHHOCTY 3a NoGble NPsiMble UINN KOCBEHHbIE YOBITKM OT UCMOSIb30BaHUS HacTosLLero GlonneTeHs unu cogepxalleics B HeM MHgopmaLmm.

Bce npaBa Ha 6tonneteHb npuHagnexat OO0 «YPAJICUB Kanutan», u cogepxallasncs B HeM MH(OPMaLUa He MOXET BOCNPOU3BOANTLCS U
pacnpocTpaHsaTbes 6e3 npeaBapUTEeNbLHOrO NMCbMEHHOro paspeluerus. © YPAINICUB Kanutan 2009
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