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PYBNEBBIE BbINYCKU

U3m., 6.n.
YTM, % 3Hay. 3a feHb 3a Mmec. YTD
003 46020 114 (17) 228
lasnpom-4 8,3 (78)  (308)
OrK-2 114 (6) (157) (1 544)

Usm., %

3Ha4y.  3a JeHb 3a Mec. YTD

3onoTo, $/yHuus 1002,8 0,4 0,8 14,0
Urals, $/6app. 67,1 (1,5) 16 60,3
S&P Metannbl, uHa.  1397,9 (22) (4 9) 494
S&P C/x npog., uHa. 531,1 (2,4) (10,4)

JAEHEXHbIX PbIHOK

RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD
PENO B LB 69,6 (8,5) 224 (404,3)
Kopcueta 526,7 23,3 12,7 (500,2)
[enoautsl B LIB 195,1 (28,1) (10,5) 58,5
U3m., 6.n.
NDF 1Y, % 9,54 31 (189)  (1896)
MOSPrime ONN, % 6,33 16 (171) (87)
Usm., %
USDRUB 30,16 0,2 (1,6) 35
U3m., 6.n.
6.n. 3Hay.  3afeHb 3a Mec. YTD
Russia 30 - UST 10 263,0 (14) (94) (529)
EMBI + Spread 3482 29 (356) (376.2)
iTRAXX HY 693,5 - (778,3)

MHAWKATUBHBLIE CNPEObI
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Tykoiin 4 - Gazprom 13 (npas. ocb)

UHOUKATOPBbI AEHEXXHOIO PbIHKA
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Ocrarku Ha K/c
—— MOSPrime ON

[ [lenos. B LIB (ne.. ocb)
—— NDF 1Y (npas. ocb)

CTPATErus
BHeWHUA pbIHOK
UST nop gaBneHueMmM «nepBUYKu» cmp. 2
KopnopaTuBHas OTYETHOCTb B LLIeHTPEe BHUMAaHUA PbIHKOB cmp. 2
Boinycku THK-BP ny4ywe pbiHKa cmp. 2
OpueHTUpbI NO eBpobonpam PO cmp. 2
BHYTpEeHHUH pbIHOK
Py6nb peweBeer BMecTe ¢ HehTbIO cmp. 3
PbIHOK He cMor u3bexxaTb KOppeKuumn cmp. 3
MockBa nmeeT BO3MOXHOCTb 3aHATb el eBOo cmp. 3

JAEHEXXHbIXA PbIHOK

CnabGerowun gonnap m pacrywasa HedpTb

noppepxar pybno cmp. 5

KOPMOPATUBHBIE COBbITUA

X5 (S&P: BB-)/lMarepcoH

X5 npucmatpuBaeTca K lNaTepcoHy cmp. 6

HoBOCTU BKPATLIE

Beimnenkom (BB+/Ba2/NR) — OCHOBHble akuuoHepbl komnaHuw, Anbda-Mpynn wn
Telenor, npuHsanu peleHne o6 o6beanHEHNN CBOMX NAKeTOB B POCCUMINCKOM Bbimnenko-
Me 1 yKkpamHckoM KueBcTape Ha 6a3e HoBol komnaHum Vimpelcom Ltd ¢ nuctuHrom Ha
Hbto-nopkckon hoHaoson bupxe (MHmepgbakc). C ToUKM 3peHus aepxartenen espoob-
nuraunii BelMnenkoma HOBOCTb HeWTparnbHa, Tak kak Caerka He npegnonaraet nsmeHe-
HUS COCTaBa KOHTPOMMPYIOLLMUX aKLUMOHepPOoB. Hackonbko Mbl MOHMMaeM, co3gaHne HOBO-
ro topuguyeckoro nuua He paet gepxarenam 6ymar BbimMnenkoma npaBa Ha uWX
[OCpoYHOe noralleHve. B To xxe Bpemsi Mbl cHMTaeM NO3UTUBHOW HOBOCTbIO ANst Bbim-
nenkoma yperynvpoBaHve KOHpnunkTa mexagy akumoHepaMmn U oXnaaem onpeferneHHown
CUHEpPrnn oT CNUSHNSA aKTUBOB.

TOProBbIE UOEU

<  PybneBble obnuraumm KauecTBEHHbIX AMUTEHTOB MpUBREKaTesbHbI ANs NOKYMKY Npy crpefe K crae-
kam PEMNO 6onee 450 6.n. Cpean Takmx obnuraunin — cpeaHecpoyHble Bbinycku O®3, Masnpom-
13, PXKO-10, MNop-62, MINop-63, a Tarke JanbcBsasb-5, C3T-6, MTC-5, JIK Ypancn6-2.

<  MeHbluen BONaTUIbLHOCTU Ha rrobanbHbIX pbiHKax OyayT noaBepxeHbl eBpoobnuraummn HeBbl-
COKOW Alopaumu, TOpryoLwmnecs ¢ LWMPOKMM CNpeaoM K cyBepeHHow kpusow (6onee 600 6.n.), B
yactHocTu Russian Standard Bank’10, a Takke cybopaMHMpoBaHHble Bbinyckn Anbga-baHka
n baHka Mockabl.

< Bbinycku URSA’M0E 1 URSA’11 BbIrnsgaT npuBnekarenbHO Npu TeKyLeM MOMOXUTENbHOM
cnpege K kpueon goxoaHocten MM-6aHka.

< PekomeHayem yBenuumBaTtb nosvuuu B eBpoobnuraumsix EBpasa Ha CHUXEHUM MX KOTMPOBOK
B pe3synbTaTe yXyALEeHUs! KDEAUTHbIX PeNTUHIOB.

RUSSIAN INFORMER

HoBocTu 1 KOMMeHTapum, OTHOCALLMECH K PbIHKY aKUuM, CM. B HalleM eXxeaHeB-
HoMm usgaHum Russian Informer.

®PUHAHCOBAS KOPMOPALIUA «YPAJICUB»

TenedoH 7 (495) 788-0888
Beb6-canrt www.uralsibcap.ru
AHanuUTUKun research@uralsib.ru

OTpen npopgax sales@uralsib.ru
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Crparerusa

BHEWHMMA PbIHOK

UST noa paBneHuemMm «nepBuUvYKun»

OnybnukoBaHHbIe B NATHULY OaHHbIE MO aMEPUKAHCKOMY PbIHKY Tpyada oKasa-
NUCb HeyTELUMTENbHBIMN — COKpaLLEHME YNCMa MECT B HECENbCKOXO3ANCTBEH-
HbIX CEKTOpax B CEHTsibpe cocTaBumno 263 ThbIC., CYLLECTBEHHO NPEBLICUB KOH-
CeHcyc-nNporHo3, paeHbln 175 Thic. MNpovas makpoctaTuctuka m3 CLUA Toxe
Obina HeraTMBHOM — 06beM 3aka3oB MPOMMPEANPUATUIN B aBrycTe HEOXUAAHHO
ONS PbIHKOB CHU3WUNCSt OTHOCUTENBHO Npeablayllero Mecsua. HeyameutensHo,
4YTO Ha 3TOM (POHE MUPOBLIE PbIHKM aKUWA 3aBEpLUUM MPOLUMY0 Heaeno Ha
MUHOpHOM HoTe (S&P 500 ynan no utoram AgHs Ha 0,45%). HeB3npas Ha cHu-
)EHWe y UHBECTOPOB anneTuTa K puUCKy, KasHavyenckme obnurauum cHWXanucb
B LEHe — MHBEeCTOopbl dumKcnpoBanu npubbinb B Npegasepuy cTapTyowmx 3aB-
Tpa pasmelleHnii Gymar HOBbIX CEpUi Ha Tekyllen Hegene (obwuii obbvem 78
mMnpg gonn.). B utore goxogHocTb OeCATUNETHEN HOTbI B MATHUUY nogpocna
Ha 5 6.n. 0o YTM3,22%.

KopnopaTtuBHas OTYETHOCTb B LLeHTPpe BHUMaHMUA
PbIHKOB

HacTtynmBwas Hepens 6yaeT Heboraton Ha MakpoOIKOHOMUYECKNE AaHHble. U3
CKOMbKO-HUOYAb CyLLECTBEHHbIX NMoKa3aTenen oxuaaercs nybnvkaumsa nHaekca
nenoBon aktMBHocTK B cekTope ycnyr CLUA ISM — cerogHs. OBbIYHO pbIHOK He
npugaeT 3TMM AaHHbIM 0CODOro 3HayYeHusi, HO Mocne pa3oyapoBaHWs, MNOCTUr-
LIero MHBECTOPOB B MATHULY, 3TON MHdopMaummn 6yayT xaaTb C HETEPrNEHNEM.
B cpepny, yxxe nocne 3akpbITus pbiHKOB, Alcoa OTKpoeT ce3oH nybnvkauuun oT-
YETHOCTM aMepuKaHCKMX KomnaHui 3a lll ksapTan. [pyrne cepbesHble Urpoku
NMOATSAHYTCA TONbKO Ha crnepyloLlen Hegene, Ho pesynbTaTel Alcoa ckaxyTcst Ha
HacTpPOeHNsX pbliHKa. Tpenaepbl Ha HeTSAHOM pbIHKE YTBEPXAAKT, YTO 3TU
OHW CTaHyT pelualwyMmy Ans onpefeneHns TpeHaa ueH Ha HedTb — nmbo
HayHeTCs AaBHO OXMAAKLLASCA Cepbe3Has Koppekuus, NMnbo KOTUPOBKU Ha-
[onro 3akpensatcs Ha pybexe 70 gonn./6app.

Boinycku THK-BP nyuwe pbiHKa

Honrn passuBaloLLMXcs CTPaH B NATHWULY AEMOHCTPMPOBanM pa3HoHanpasneH-
HYI0 LlEHOBYIO AMHAMUKY, OgHaKo 6onbwnHCTBO Bymar 3aBepLunnu AeHb LeHo-
BbIMW noTepamu, n cnpeg EMBI+ 3a geHb pacwwupuncsa Ha 15 6.n. go 342 6.n.
Poccuiickne Bymary He octanucb B CTOPOHE OT LLIEHOBOrO CHUXKEHWS - KOTUPOB-
ku Bbinycka Russia 30 3a geHb onyctunack npumepHo Ha 19 6.n. go 109,68%.
[MpoTMB POCCUINCKOrO CerMeHTa Urpano NATHNYHOE CHIDKEHME LieH Ha HedTb (3a
AeHb dblovepcbl CHU3MNUCL npumepHo Ha 1,5%). B nepeoM allenoHe LeHoBoe
CHWXeHune B Bbinyckax lasnpoma coctasuno B cpegHem 30-50 6.n. Jlyywe
pbiHka cmoTpenuck 6ymarn THK-BP — Boigenum THK-BP’12 koTopbii nogopo-
xan Ha 17 6.n. go 99,6% ot HommMHana. Bo BTOpOM 3luenoHe sBHbIMK ayTcan-
Aepamu ctann 6ymarn Beimnenkoma, nogeluesesLune npumepHo Ha 50 6.n. Mel
OoTMeYanu OCTOPOXHbIN MHTepec K BbinyckamM CeBepcTanu, KoTopble 3a AeHb
He3HaunTenbHO NOAPOCN B LIEHE.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

U3meHenue kpuBoit NDF gonn./py6. — LIBOR
19 YTM, %

[iopaums, net :'3

npesa. AeHb 1 Hepens 1 mecsiy

MemouHuku: Bloomberg
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OpueHTMpbI NO eBpo6oHpaam PP

B 2010 r. MMH(pMH HaMmepeH BLINTU Ha PLIHOK BHELLHEro gonra Ans npueneye-
HMSA nopsigka 18 mnpa gonn., KoTopble MOryT notpeboBaTbCs ONsi MOKPbITUSA
6lomxkeTHoro gecuumta. OpUEHTMP MO CTOMMOCTM 3aMMCTBOBaHWI HaxXoguTcs
B guanasoHe 250-270 6.n. Hag cTtaBkon LIBOR co cpokom go noraweHus 5-7
net. Ha gaHHbIN MOMEHT KBa3WCyBEpPEHHbIE POCCUINCKME KOMMaHWU NpuBReka-
0T POHAMPOBAHME Ha BHELLHWX PblHKax (B dopMe CUHAULIMPOBAHHbBIX Kpeau-
ToB) ¢ mapxon 300—400 6.n. Hag ctaskon LIBOR, 4To cOOTBETCTBYET PbIHKY
eBpoobnurauuin. Hanpumep, cnpeng Gazprom’18 — Russia’30 HaxoauTcs Ha
ypoBHe 135-140 6.n.

Mbl cuMTaem, 4TO B YCNOBKSAX BbICOKMUX LeH Ha HedTb (Bbiwe 70 gonn./6app.)
H6onee onpaBgaHHO NOKpbITUE GlogKeTHOro AeduumTa 3a cyeT BbinyckoB OP3,
MOCKOSbKY 3TO N0o3Bonuno 6bl cTepunm3oBaTb U3OLITOYHYIO pybneByo NMKBUA-
HocTb. OgHaKo Npu yMepeHHbIX LeHax (Ha ypoHe 60—70 gonn./6app) Bbinyck
eBpoobnuraumii B MHOCTpaHHOW BanioTe npeacraBnsetcs Ham Gonee adpdek-
TUBHBIM MHCTPYMEHTOM (CM. oT4eT «CyBepeHHbIN AONT BHOBb akTyarneH: Jlyywe
pasmeLuats bymaru He B pybrisix v Hagonro» onyenunkoBaHHbI 29 mons 2009 r.

http://st.finam.ru/ipo/comments/ 090729 Strategy Public%20Debt.pdf.
HeHuc lNopsisall, poryvajdv@uralsib.ru

BHYTpeHHMM pPbIHOK

O“RYPAI\CI/IB | KanMTAN

Py6nb neweBeer Bmecrte ¢ He(pTbIO

Bcnen 3a koppekuuen Ha BHELWHUX PbIHKaX, NPUBEALUENA K CHKEHUIO LeH Ha
HedpTe Brent Ha 2 gonn. go 66,5 gonn./6app., Ha BanmOTHOM pbIHKe Habnoaa-
NOCb MNOBBILLEHNE CNpPOCca Ha MHOCTPaHHYo BamntoTy. HU3kne CTaBku AEHEXHOro
PblHKE BbICTYNanu eLle OOHWUM aprymMeHTOM B nNomnb3y ocnabnexus pyoéns.
B pesynbTate buBanioTHas kopavHa LIB nogopoxana Ha 25 koneek go 36,50
py6. O6beM caenok kKynnu-npogaxu coctaesun 3,6 mnpg gonn., 4to Ha 700
MINH Jonn. Hwke obopoTa npeabigywero AHs. [Mo-sumgumomy, Byepa LB
He BMeLUMBancs B xof Topros. BantoTHele dopBapaHble KOHTPaKTbl oTpearnpo-
Banu Ha pasBuUTWE COOLITUIA MOBbIEHWEM CcTaBok Ha 25-50 6.n. Mo Hawewn
OLieHKe, B XOA4e MHTEPBEHLMI C Lienblo NpeJoTBpaLleHns Ype3MepHOro ykpense-
Hus pybns LIb Ha npoLunoi Hegene Kynun BantoTbl Ha cymmy 3,5 mnpg gonn.

PbIHOK He cmor nsbexarb KoppekKkuum

OcnabneHue pybnst n pacnpogaxa Ha pblHKE aKLUiAi Bbi3Banu KOPPEKUMIO Ha
pblHKEe pybrneBbIx obnurauwii, B pesynbTate KOTOpon Haubonee nUKBUAOHbIE
BbIMYCKN NoTepsinu B LeHe nopsigka 20-50 6.n. Tak, B MUHyCe 3aKpbIWCb Bbl-
nyckn M op-50, MIMop-58, PXKO10 n PXKO-12. O6nurauum aMUTEHTOB BTOPOrO
3LUEerNoHa Takke HECKONMbKO MPOCENMU B LIEHE, NMPUYEM XYXKE PbIHKA BbIrNsaenu
6ymarn MPCK HOra-2 (-80 6.n.). AKTMBHOCTb NpoAaBuoB Habnoganacb B Bbl-
nyckax MTC-4 (-30 6.n.) n X5-1 (-40 6.n.). Mbl paccmaTpuBaem TeEKYLLYO KOp-
peKuUMIo Ha pbiHKe pyGneBbIX 0bnMraumin kak KpaTKOCPOYHOE SBMEHME U cuuTa-
€M, YTO OHa OTKpbIBAET BO3MOXHOCTb AN (hOpMMPOBaHUS No3uuuii carry-trade
Ha 6onee HU3KMX LLlEHOBBIX YPOBHSIX.

MockBa umeeT BO3MOXHOCTb 3aHATb AeleBo

Mo coobweHnto WHTepdakca, MockBa MMeET BO3MOXHOCTb MpPUBIIEYEHNS
MexbroopkeTHOro kpeagmta MnHgpuHa obbemom 16,5 mnpg py6., npyyem ctaBka
Nno KpeauTy COCTaBUT YeTBepTb CTaBku peduHaHcupoBaHus LB, To ectb no-
psaka 2,4% ropoBbix. B HblHEWHeM rogy nporpaMMa 3avMCTBOBaHUI ropoaa
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Mockebl cocTaBnsieT 47,5 mnpg pyo., U3 Hux 26 mnpg pyo. y)ke npuBreyYeHo Ha
pbiHKe pybneBbix obnuraumin. Takum obpasom, MockBe ocTaeTcs npuBreYb
cpeactea B ob6beme nopsigka 4 mnpg pyb., HO OHM MOryT HEe NOHaJooUTLCH B
crnyyae Mnony4yeHus KasHa4yerlcTBOM ropoAa AOMOMHUTENbHbIX 4OXOA0B A0 KOH-
ua HblHewWwHero roga. MoxHO HageaTbCcH, YTO OO0 KOHUa roga xoTsd Obl ofuH
3MUTEHT MEPBOro 3LUENIOHa OrpaHUYUT MNPensioKeHNe Ha MNEePBUYHOM pPbIHKE
pybneBbIX obnurauu oTHoCUMTENbHO Hebonblor cymmon. O6nvrauum Ml op-
62 (YTM11,93%) n Mlop-63 (YTM11,85%) npogormkatT ToproBaTbCs C npe-
mMuen nopsaaka 10 6.n.K KpUBOW JOXOOHOCTEN UX SMUTEHTA.

Henuc lNopbigali, poryvajdv@uralsib.ru
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AdeHeXHbIN pbIHOK

Cnaberowmn ponnap u pacrywas HedTb
nopaepxar pybno

PybneBasi MMKBMOHOCTb HAXOAWTCS Ha XOPOLLUEM YPOBHE — CTaBKu MeXOaHKoB-
CKOrO KpeauToBaHWsi JOBOSIbHO HWU3KW, OCTaTKM Ha genosuTax 6aHkoB B LIB
3HauuTenbHble. CtaBka MosPrime no ogHoAHEBHbIM KpeauTam cHu3unach B
nsTHULY Ha 16 6.n. n coctaBuna 6,33%. Mbl He oXvaaem BbIXxofa CTaBKW 3a
npegensl 7% B bnwxaiwem 6ygyuiem. OctaTkn Ha geno3ntax 6aHkos B LIb —
721 mnpg py6. — HaxogMTCs Ha TOM Xe YPOBHE, YTO U Mecsl, Ha3ad. B naTHuuy
ocTaTKM Ha KopcyeTax KpeAuTHbIX ydpexaeHui B BaHke Poccum Bbipocnu Ha
23,3 mnpa oo 526,7 mnpa py6., Aeno3uTHas 6a3a 6aHkoB cHu3unach Ha 28,1
mnpa py6. u coctasuna 195,1 mnpa py6.

CerogHsi LIB npoBeaeT aykumoH no npefocTaBneHnio 6e33anoroBbix KpeauTos
H6aHKam Ha cpok o NATU Hedernb o6wum o6bemom B 30 MnpA pyod.; KpeaUTHbI-
MU cpefcTBaMu GaHkU CMOryT BOCMONb30BaThLCS B Cpeay.

Py6nb nogellesen B NSTHULY Ha (DOHE CHMXKEHUS LEH Ha HedTb U pacTyLlero
ponnapa. LleHa 3akpbiTus coctaBuna 30,25 py6./gonnap, notepss 19 koneek.
CeroHs Mbl 0XXMaAeM HEKOTOPOrO YKPEMEHUs POCCUIACKON BantoThbl, MOCKOSb-
Ky LleHa Ha HedTb Ha4yana yTpo C NOBbILWEHWS, a Aonnap — ¢ ocnabneHuns no
OTHOLIEHMIO K eBpo. Mbl nomnaraem, 4YTO cerogHst pybrb MOXET YKpPenuTbCs
no 30,15/ ponnap.

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

X5 (S&P: BB-)/IATEPCOH

X5 npucmarpuBaertcsa Kk lNarepcoHy

MoapoGHOCTM caenku He packpbIBaKTCA. X5 Retail Group nogana B NATHULY
3asBKky B ®AC Ha npuobpeTeHne Jonm B po3HUYHON ceTu «llaTtepcoHy, coob-
waet «MHTepdakc». Pasmep nakeTa, KOTophbIi HamepeHa npuobpectn X5,
He packpblBaeTcsl, npedcraButTeny X5 KOMMEHTMPOBAaTb XOA NeperoBopoB OT-
Ka3anucb, 3asiBUB TOMNbKO, YTO rpynna paccmMaTpuBaeT pasfMyHble BO3MOXHO-
CTU Ans pacwupeHunss 6usHeca. B 1o xe Bpemss PAC cornacyeT caenku no
npuobpeTeHnto nakeToB He MeHee 25%. MNaTepcoH obbeanHseT okono 80 cy-
nepMapKkeToB B KpYNHENLINA pOoCCUMCKMX ropodax, 20 U3 KOTOPbIX HAXOASATCA B
cobcTBEHHOCTU CeTw.

MoTeHUunanbHoe npuoﬁpeTeHMe He OKaXeT CylleCTBeHHOro BNuAHUA Ha Aaon-
roByr Harpy3ky X5. MatepcoH He my6riMKyeT KOHCOMMAMPOBAHHY (PUHAHCO-
BYIO OT4eTHOCTb. CormacHo oT4eTHoCTU komnaHun no PCBY, ee cOBOKYNHbIN
ponr Ha koHel |l ksapTana 2009 r. coctasnsan 1,8 mnpg py6. n 6ein npeacras-
NeH NpeuMmyLecTBEHHO BbiNyckom obnuraumin MarapcoH-1 obbemom 2 mnpg
py6. (nocne odepTbl B utoHe 2008 r. B obpaLLeHnm octanmcb bymarn Ha cymmy
1,38 mnpAa py6., COGCTBEHHMKOM KOTOPbIX, MO AaHHbLIM €XeKBapTanbHOro oT4ye-
Ta, sBnsieTcs Ceasb-baHk). Mo uHdopmaunm «BegomocTeii», 6yaylias coenka
npegnonaraet npogaxy X5 ot 50% fo 100% B OO0 «®dupma Omera-97»
(onepatop po3HuyHoro 6GusHeca [lMaTtrepcoHa) u OOO «[llaTepcoH-MHBECT»
(cobCcTBEHHMK HEABMKUMOCTM), CTOMMOCTb 100-NPOLIEHTHBIX AOMEen B KOTOPbIX
oueHuBanack Ha yposHe 80-120 mnH gonn. 6e3 yyeTa gonra B 2,5 mnpg py6.
Oaxe ecnv npeanonoxutb, 4To caenka OyaeT onnayveHa AeHEXHbIMU CPeacT-
Bamu, 3a CHET CMOCOGHOCTM KOMMaHWM reHepupoBaTh CyLLEeCTBEHHblEe OeHeX-
Hble NOTOKM pJonroBas Harpyska X5 BblpaxeHHas nokasaTenem YucTbi
ponr/EBITDA yBenuuutca He3HaunTenbHo: ¢ 2,6 go 2,9 no utoram | nonyrogus

2009r.
OcHoBHbIe huHacoBbie nokasarenu X5 no MC®O, mnH gonn.
2007 2008  Iks. 2009 1M2009 1M2008 Wam 3arop, %
Bbipyuka 5320 8353 1867 3978 3766 56
EBITDA 479 803,2* 163* 347* 388* (10,5)
Yucrasi npubbinb 156 (2145) (82) 48 161 (70,0)
W3m 11M09/2008, %
CoBOKyMHb I gonr 1718 2059 1864 1962 2318 4,7)
Yuetoii gonr 1539 1783 1782 1818 1941 19
CoBCTBEHHbIN kanuTan 3244 1638 1322 1590 4963 (3,0)
AKTVBbI 6550 5661 4765 5188 9416 (8,4)
KoagpgpuyueHms!
Hopma EBITDA (%) 89 9,0* 87 8,7 9,0*
EBITDA/Mpov,. pacx 36 54* 4,6% 46* 6,8*
[onr/EBITDA 36 2,6 2,9% 2,8 3,0%
YucTblit sonr/EBITDA 32 2,2 2,7 2,6* 2,5%
[onr/CoBcTBeHHbIM kKanuTan 0,5 13 14 12 0,5

* Ha ocHoBe otyeTa npo-hopma,BkiovatoLero nokasarenu "Kapycenu" 3a | nonyrogue 2008 r. v | nonyrogue 2009 r.
MemoyHuku: OaHHble koMnaHuu, oueHkaYPAIICUBa

Bo3MoxeH OOMeH aKuMAMU. «BegomocTuy Takke coobLLaloT GO CChINKOW Ha
cobCTBEHHbIE MCTOYHUKKM, 4TO X5 HacTamBaeT Ha Oe3geHexHow coenke —
B (bopme obmMeHa akuusMu, NpuM 3TOM HOBble Briaferblbl akUMA He OOSMKHbI
npogasatb MX Kak MUHUMYM Tpu roga. faHHas dopma Gbina 6bl 6onee yoobHa
ansa X5 B ceete 6onblioro obbema gonra, nognexawero peuHaHCMpoOBaHUIO
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B criegytoLem rogy: B anpene KoMnaHuu npeactouT noracuTb CUHAWULMPOBAH-
HblA KpeguT Ha 1,1 mnpg gonn. v NponTn odepTy Mo BbiNycky obnuraumn
UKC5-1 o6bemom 9 mnpga py6. (okono 300 mnH gonn.).

O6nuraumm X5 cnpaBeanuBO OLEHEHbI PbIHKOM. C MOMEHTa pasMelLeHs B
cepeauHe MoHsS HOBbIM BbiMyck obnurauun UKC5-4 Bbipoc B LieHE MpUMEPHO
Ha 6,5 n.n. u Topryetca B HacTtoswee Bpemsi ¢ goxogHocTeto YTP 14,5%
k ogpepTte B noHe 2011 r. Bonee kopoTkmii MKC5-1, He oTnuyatowmiicst BbICO-
KOM NUKBMAHOCTLIO, NpepnaraeT goxogHoctb YTP 12,6% k odepTe B utone
2010 r. Ha Haw B3rnsg, aTM Oymaru cnpaBeffMBO OLEHEHbI PbIHKOM, OAHAKO
MOTYT BbIPACTK B LiEHE B CIlydae AarbHENLIEro CHMKEHMUS KIMOYEBbIX CTaBOK.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

5 okTabps
6 oKTAOpPS

8 okTs6ps

9 oKTA6ps
10 okTa6ps

11 okTa6ps
12 okTa6ps
13 oKTa6ps

14 okTabps
15 okTa6ps

Odpepta AHen OIK-5, 1 (5 mnpa py6.). MoraweHne BaHk Cow3-2 (2 mnpg py6.). MNoraweHne HaumMoHanbHbIN
6aHk TPACT-2009 (150 mnH gonn.). MNMorawexne HoBble ropusoHTbl 5O-3 (0,1 Mnpa py6.).

Odbepta HOK-2 (0,4 mnpga py6.). MoraweHne TypaHAnem ®uHaHc-1 (3 mnpa py6.). MoraweHne BTB KanuTan-
2009 (500 mnH gonn.).

Morawenwne MNpynna Pasrynsan, BO-2 (0,5 mnpg py6.). MNorawexve MFpynna Pasrynsan, 6O-6 (0,5 mnpa py6.).

Odbepta ABTOBa36aHk-1 (0,8 mnpg py6.). Ocdepta Apkapa-3 (1,2 mnpg py6.). Odepta Poccenbxo3baHk-4 (10
Mrpa py6.).

Morawenne KOTK-3 (3,5 mnpg py6.). Morawexnne Anbda-baHk-2009 (400 mnH gonn.). Morawexne EBpokoM-
Mepu-2009 (5 mnpg py6.).

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

Odbepta AUXKK-12 (7 mnpga py6.). Odbepta AUXKK-13 (7 mnpa py6.). Ocbepta AUXKK-14 (7 mnpg py6.). OcdepTa
AWNXK-15 (7 mnpa py6.). Ocdepta BTB 24-1 (6 mnpg py6.). MoraweHne UHBecTkomnanus PYBUH-1 (1,2 mnpg
py6.). MoraweHue MNMeH3eHckas o6nacTb-34001 (0,8 mnpa py6.).

Morawexwne JNuneuk-25001 (0,3 mnpa py6.).
Odpepta XKP Bank-4 (3 mnpg pyb.).

KaneHpapb cob6bITUM AEeHEeXHOro pbiHKa

05 okTabps
07 okTabps

12 okTa6ps
13 okTs16ps
14 okTs6ps

15 okTa6ps
19 okTa6ps
20 okTabps
21 okTa6ps

26 okTsI6pst

27 okTa6ps
28 okTabps

bessanorosble kpeauTsl LB cpokom Ha 5 Hepenb
BaHku gormxHbl BepHyTb 30 mnipg py6. MuHduHy
BaHku formkHbl BepHyTb 71,4 Mmnpg py6. LieHTpo6aHky
besasanoroskle kpeauTbl LB cpokom Ha 3 mecaua
Bessanorosble kpeanTbl LIB cpokom Ha 5 Hepenb
BaHku gormkHbl BepHyTb 15 Mnpa py6. LieHTpobaHky
BaHku gormkHbl BepHYTb 7 Mnpa py6. B dpoHa KKX
Ynnata ECH u cTpaxoBbix B3HOCOB, 1/2 akum3oB
bessanorosble kpeauTsl LB cpokom Ha 5 Hegenb
Ynnata 1/3 HAC 3a lll keaptan 2009 r.

BaHku JormkHbl BepHYTb 43,6 Mnipg pyb. LieHTpobaHky
BaHku pormkHbl BepHyTb 50 mMnpa py6. MuHdpuHy
BaHku JormkHbl BepHYTb 6,9 Mnpa py6. B hoHa KKX
Ynnara 1/2 akuyusos, HAMA

Besszanorosble kpeanThl LIB cpokom Ha 1 rog
Bessanorosble kpeauTbl LIB cpokom Ha 5 Hegenb
Ynnata Hanora Ha npubbinb

BaHku gormkHbl BepHyTb 28,7 mnpa pyb. LieHTpobaHky
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Kanenpapsb ocdepr

OaTa Bbinyck O61bem Bbli- LleHa odpep- CrtaBka npeabl- HoBas ctaBka Data cneayiowen
odepTbl nycka, MrnH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
pyo. %

05.10.09 Onen OlNK-5-1 5000 100 7,5 12,25 29 ceHTa6ps 2011
06.10.09 HOK-2 400 100 155 155 i%gfp“;;gmfaoimoé
AsToBa36aHk-1 800 100 15,0 - -
09.10.09 AlNK Apkapa-3 1200 100 17,0 - pecTpyKTypu3auns
Poccenbxo3baHk-4 10000 100 9,75 - -
AMXKK-12 7000 100 13,25 - 15 nekabps 2013
AMXKK-13 7000 100 13,25 - 15 anpens 2018
13.10.09 AMXKK-14 7000 100 13,25 - 15 masn 2023
AMXKK-15 7000 100 13,25 - 15 ceHTAbpsa 2028
BTB 24-1 6000 100 9,75 - -

5 Okrabpsa 2009 r. 9



Fixed Income Daily 05.10.09 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 ner FIN/S

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 17.12.09 24.06.10, 14.06.12 9.0 329 93.69 11.63 95.50 17.89 4.15 0.60 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 8.8 93.91 86.50 100.00 19.85 5.10 0.58 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 8.0 56.4 98.80 96.50 101.63 | 21.29 9.34 0.50 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 8.8 TOproens
Anaman®206 2000 R 16.00 19.11.09  19.11.09/ 20.05.10 2.0 7.7 90.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 111.0 81.60 | 0.35 149 754 81.70 81.85 12.77 249 4.29 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.09 15.09.20 1334 78.90 | -0.40 77.01 86.95 12.37 2.59 4.85 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.02.10 01.02.10 41 312000 100.00 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 126 95.83 14.51 247 0.85 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.09 01.02.12 284 96.00 80401 75.00 98.50 11.09 2.28 1.89 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.09 15.10.12 37.0 90.49 91.01 94.00 12.30 2.05 2.01 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.10.09 15.07.14 58.2 84.67 83.00 90.00 13.25 220 2.78 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.10.09 15.07.16 82.6 85.26 | -3.74 82.00 84.00 12.06 2.27 3.64 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151209 15.03.14) 15.06.18 540 @ 1059 | 84.00 | 150 20 000 83.50 8560 | 13.82 226 | 280 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 89.8 8225 | -0.10 85847 82.05 83.50 12.85 2.30 3.58 /A3/BBB (bUHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 7.0 25.1 100.60 | 0.70 120 000 100.20 101.14 11.84 6.49 0.50 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 491 100.42 100.20 102.05 13.27 6.46 273 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 25.03.10 26.09.11) 19.09.13 24.0 483 cbipbe
Anbkop-01 1500 R 9.55  08.12.09 08.12.09 22 97.40 100 90.01 100.01 26.01 4.89 0.15 TOproens
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 23.7 98.40 75.02 98.50 15.52 710 1.52 cbipbe
Amypmet-02 2000 R 915 26.02.10 26.02.10 49 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 18.7 meTannyprus
Amypmet-07 6000 R 18.00 31.12.09 30.06.12 334 meTannyprus
Apkapa-03 1200 R 01.04.10  09.10.09/ 31.03.11 0.0 18.2 1.46 0.36 1130 0.78 1.46 c/x
bantlHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 7.0 19.0 60.70 20.50 100.90 | 179.23 6.57 0.20 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 0.7 TOproens
BAHAHA-M-2 1500 R 1150 11.02.10 12.08.10 105 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 10.0 222 99.87 10.81 5.31 0.74 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10 12.02.10/ 01.02.13 4.0 40.6 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 0.1 93.94 4.47 /Caal/B GEMT]
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 13.0 19.2 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10 22.02.10/ 23.02.11 5.0 17.0 /Caal/B GaHku
BapeHuesd1 800 R 20.00  05.10.09 04.07.11 213 103.98 18.48 4.80 123 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 2.0 7.6 82.00 64.00 100.00 | 345.03 10.95 0.03 TOproens
BalukupaH3s 1500 R 830 14.12.09 09.03.11 174 aHepreTuka
BenoH 02 2000 R 17.00 25.02.10 28.02.11) 23.02.12 17.0 291 97.00 | 2.00 16018 94.40 97.90 20.31 8.74 1.07 meTannyprus
Bendperar1 1000 R 20.00 17.12.09 17.12.09 25 9.94 -1.04 5.00 14.89 54.00 clx
BpasepcK 1 500 R 15.00 25.12.09 25.12.09 28 97.00 95.00 99.00 30.50 3.86 0.18 yenyru
BaroHmau 2 1000 R 1550  16.12.09 15.12.10 14.6 98.87 14000 80.00 98.00 1719 7.82 0.94 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 14.6 97.33 95.25 100.00 11.74 4.61 1.02 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 11.0 415 103.18 | 0.28 103.00 104.00 11.46 7.25 0.80 /Ba3/BB- notpe6. ToB.
BUA AVXKK A 9440 R 850 15.12.09 15.03.40 370.7 100.03 100.00 8.69 212 10.21 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 20.10.09 20.04.10 6.7 112 TOproens
Buktopuad®2 1500 R 1089 16.02.10 16.02.10 4.6 96.50 | 0.30 830 96.50 96.90 22.02 5.63 0.31 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 4.0 46.2 99.46 | -0.14 41724 99.40 99.69 10.70 4.54 0.29 /Ba3/BB+ Tenekom
BK-MHBecT3 10000 R 1520 12.01.10 14.07.11] 08.07.14 22.0 58.0 106.40 | 3.40 109 000 105.60 107.00 11.38 712 1.42 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09, 30.11.10 2.0 141 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8,50 01.12.09 30.11.10 141 98.61 0.01 11.00 4.30 0.57 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 08.12.09 11.03.11] 03.09.13 18.0 417 99.97 99.02 101.60 12.50 2.99 1.18 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 5.1 98.90 10 98.70 99.20 12.03 4.51 0.37 /Ba3/B+ GaHku

BTB -5 06 15000 R 15.00 22.10.09 26.04.10, 17.10.13 7.0 492 103.25 | -0.04 50 000 103.01 103.32 9.03 3.62 0.49 BBB/Baa1/BBB | GaHku

BTb - 6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 10.0 82.3 103.05 | 0.30 248 000 102.77 103.33 9.40 3.20 0.68 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 0.0 244 BBB/Baa1/BBB | GaHku
BTB24 02 10000 R 11.60  09.02.10) 15.02.10/ 05.02.13 5.0 40.7 || 100.06 11.14 578 || 0.34 BBB/Baa1/BBB | Garkv
BTb24 03 6000 R 1050 02.12.09  08.06.10/ 29.05.13 8.0 445 99.00 | -1.00 11001 101.00 12.12 5.29 0.58 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 11.0 534 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 1211.09  16.11.09, 06.11.14 2.0 62.0 100.33 | 0.03 50 000 100.25 100.40 8.58 3.01 0.11 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 14.00  13.10.09 07.07.15 70.1 102.35 | 0.10 10 000 102.45 25.07 3.41 2.00 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 1400 15.12.09 17.06.10/ 07.06.16 9.0 81.3 102.20 | -0.05 245001 101.25 11.06 342 0.61 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 1400 15.12.09 17.06.10/ 07.06.16 9.0 81.3 101.90 11.53 342 0.61 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 34.0 82.5 108.40 | 0.35 44 230 107.70 108.50 11.40 6.78 212 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.70 1 20.10.09  25.04.11) 09.04.19 19.0 115.9 108.00 | -0.40 11679 107.75 108.40 1.1 7.7 122 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 21.0 57.5 107.10 15000 106.95 107.25 9.42 6.40 143 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 9.0 33.3 104.70 | 0.10 48 250 104.70 104.85 6.58 6.25 0.67 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 44 100.01 | 0.01 66 561 100.01 100.27 8.31 4.10 0.33 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 0.9 99.95 2900 99.95 100.50 7.52 3.39 0.07 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 25.2 92.27 90.52 93.00 11.60 3.78 1.70 BBB-/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 53.1 80.85 80.01 85.99 13.55 4.46 3.27 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 16.1 94.00 | 042 273000 94.00 96.99 12.50 3.77 113 [/Baa2/BB+ GaHku
a3npomb 2 5000 R 6.54 25.11.09 20.11.13 50.3 /Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00  12.10.09 10.10.11 24.6 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09, 151112 20 38.0 101.10 100.20 102.00 3.46 6.04 0.14 /Baa2/BB+ GaHku
asnpomb 5 20000 R 1225 26.11.09 26.11.09) 221112 20 38.2 100.20 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 16.5 69.99 | -0.01 2376 67.04 69.99 57.67 12.82 0.76 aBTONpOM
leHepKomn1 2000 R 1200 2212.09 30.06.10, 21.06.11 9.0 20.9 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 1.8 97.50 98.12 99.00 30.13 5.06 0.11 MaLLMHOCTP.
TnapoOrK-1 5000 R 8.10  30.12.09 29.06.11 21.2 95.25 | -0.50 138 080 95.20 95.55 11.47 4.24 1.46 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 6.0 17.7 94.50 90.00 99.00 36.97 11.08 0.34 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 55 GaHku
rccot 5000 R 15.00 25.03.10  23.09.10/ 26.03.17 12.0 91.1 99.99 100.00 100.50 15.56 7.48 0.81 BB/ MaLLMHOCTP.
rac 02 1500 R 10.75 27.10.09  29.10.09/ 23.04.13 1.0 433 99.80 | -0.10 33431 91.00 99.80 12.87 5.37 0.06 TOproens

[lansCs3206 2000 R 885 021209 04.06.10 30.05.12 8.0 324 9821 | 0.21 97.75 99.00 12.32 4.49 0.51 B+/ Tenexkom
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Bobinyck

[lansCs3505
[OBTr-® 01
[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbtakp-2
IxendchCul1
Oukendun-1
JMLEHTPo61
[lomoLeHTp1
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 606n
WxAsTo 02
VIKC5®uH 01
VIKC50uH 04
Wunpom 02
WHnpom 03
Wuterpa®-2
Wutypuer-1
WIPKYT-0306
Vipk3Hepro1
Wrepad-1
Kamas-®dun2
Kapyc.® 01
Kayctuk 2
Kupos.3a1
KAT®uHB-02
KMB-BaHk2
KmnnduH 01
KMMO-0uHO1
Kokc 02
Komoclp. 1
KOMEMKA 02
KOMEMKA 03
Kocmoc®un1
KpEgpb-01
KpEgpb-02
Ky6aHbaH-1
Kyib6A3oT1-2
JlaBepHa 01
JleHaHepr02
TleHaHepro3
JICP 02 06n
JICP-MHB 01
JICP-MHB 02
JTykoitn206n
JTykoitn306n
Tlykoitndo6n
JykoinBO01
JTykoitnB002
JTykoitnBO03
TykoitnBO04
JTykoitnBO05
TykoiinBO18
TlykoiinBO19
JTykoitnb020
Mareaut 2
Marnut® 02
Marxonus-1
Macrepb-3
MBPP 0206n
MEBPP 0306n

ﬂaTa

06bem, Kynou
M

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)
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29.12.09
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14.01.10
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10.12.09
10.12.09
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08.02.10!
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22.06.10!
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22.06.10!
28.03.10!
26.03.10!
22.10.09
02.12.09!
31.12.09
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
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22.03.10!
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01.07.10!
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09.02.10!
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11.12.09
05.04.10!
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17.07.12
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18.07.13
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MEBPP 0406n 5000 R 15.00 04.03.10  05.03.10/ 27.02.14 5.0 53.6 || 100.86 100.60 101.10 13.07 742 0.37 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15.00 17.12.09 21.06.10, 12.06.14 9.0 571 100.22 | -0.43 100.50 100.85 14.87 7.46 0.59 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 7.8 /Ba3/BB- Tenekom
MexTpomb-1 3000 R 1265 28.12.09 29.10.09. 03.01.18 1.0 | 100.5 & 100.00 -35.75 6.34 0.12 GaHku
Mertceps-®1 1500 R 1200 25.11.09 04.06.10, 23.05.12 8.0 32.1 96.30 | -0.50 2912 96.20 96.96 18.35 6.21 0.54 TOproens
Meyen 206 5000 R 840 16.12.09 21.06.10, 12.06.13 9.0 45.0 96.40 8822 96.05 96.40 14.10 4.34 0.61 meTannyprus
Meuen 406 5000 R 19.00 29.10.09  30.07.12] 21.07.16 34.0 @ 828 | 109.25 -0.64 108.50 109.25 15.72 4.34 191 meTannyprus
MWA-306 1500 R 795 26.11.09 06.09.10 24.0212 110 @292 96.78 11.90 2.05 0.80 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 08.10.09 22.10.09/ 01.10.15 1.0 73.0 99.98 3.10 2.24 0.05 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.10.09 29.07.10. 17.07.14 10.0 = 583 || 100.13 13.67 3.36 0.68 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 02.03.10 02.03.10 5.0 0EeBenonmeHT
Mur-¢ 02 3000 R 0.10  09.03.10 06.09.11 235 MaLLMHOCTP.
MukosiH-206 2000 R 1850 11.02.10  25.02.10/ 07.02.13 5.0 40.8 98.76 101.50 102.50 20.92 9.34 0.33 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.02.10 16.08.11 22.8 18.30 | -0.20 1063 18.10 18.30 21569 = 33.38 0.45 CTPOUTENLCTBO
M-WHayctp2 1500 R 20.00 13.01.10, 18.01.10 10.07.13 4.0 45.9 99.88 20.05 9.98 0.24 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 04.02.10 05.08.10, 02.08.12 100 @ 345 99.12 99.10 101.00 21.07 9.56 0.66 notpe6. Tos.
MuTnang-01 1000 R 1350 17.11.09 16.02.10 4.6 6.00 -4.00 50 5.00 11.00 56.10 notpe6. ToB.
MU3Mb-0 01 1500 R 1150 12.01.10  23.12.09, 13.07.10 3.0 95 neBenonmeHT
MKB 0306n 2000 R 15.00 16.12.09 16.06.10 8.6 99.96 98.00 100.25 15.52 7.48 0.58 B-/B1/ GaHku

MKB 0406n 2000 R 15.00 16.03.10 15.03.11 176 99.35 480 000 97.14 100.20 16.10 7.53 1.16 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10/ 25.04.12 7.0 31.2 || 100.11 754 000 100.21 14.78 747 0.48 B-/B1/ GaHku

MKB 0606n 2000 R 16.00 09.02.10  16.08.10 07.08.12 11.0 = 34.7 || 100.00 582 100.15 16.25 7.98 0.72 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 02.03.10  02.03.10/ 26.02.13 5.0 414 NeBenonmeHT
MM-®uH 02 1500 R 16.50 05.01.10  11.01.10/ 03.07.12 3.0 33.5 94.90 neBenonmeHT
MOWA 1500 R 9.00 21.12.09 21.12.10 14.8 (buHaHCbI
MOWA 02 3000 R 799 08.03.10 07.09.11 235 (buHaHCbI
MOWA 03 5000 R 7.75 13.12.09 14.06.14 57.2 (buHaHCbI
MOPE- 01 1000 R 1550 02.02.10  08.02.10/ 03.08.10 4.0 10.2 neBenonmeHT
Mockomub-2 3000 R 1400 16.02.10  16.02.10/ 15.02.11 5.0 16.7 GaHku
Mockomub-3 5000 R 15.00 16.12.09  17.06.10/ 12.06.13 9.0 45.0 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09 21.10.09/ 12.04.12 1.0 30.8 88.35 | -4.65 75.00 98.00 961.76 9.60 0.00 TOproens
Mocobras®2 3000 R 925 24.12.09 24.06.12 33.2 65.00 | 0.03 55 64.05 65.90 43.05 710 1.02 CcepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 19.7 yenyru
Mocobnp-2 4000 R 21.00  26.03.10 26.03.11 18.0 7.00 -0.40 564 6.01 7.77 150.41 /IcC (buHaHCbI
MocTpAsT®1 7500 R 1280 2212.09 241209 181212 3.0 39.1 94.25 91.00 97.50 45.05 6.77 0.16 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 16.03.10 13.09.11 23.7 | 10151 | -0.10 20 000 101.50 101.85 11.94 6.14 1.59 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250210 01.0312 18.02.16 29.0 @ 77.7 91.58 9.31 93.99 12.04 417 1.98 1/BB- aHepreTuka
MocaHeprobO-2 2000 R 1145 25.02.10 26.08.10 10.9 || 100.50 2500 100.30 101.20 11.12 5.68 0.78 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 09.03.10 06.09.11 235 9245 | 081 166 92.45 94.10 12.97 4.34 1.60 aHepreTuka
MPCK Yp.01 1000 R 8.15 2411.09 26.05.10/ 22.05.12 8.0 32.1 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.10 17.10.13 7.0 492 | 102.00 101.00 102.50 10.38 6.85 0.48 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10/ 20.10.15 7.0 73.6 || 101.52 100.20 11.44 6.88 0.48 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 2212.09 22.06.10, 12.06.18 9.0 | 1058 | 99.35 149 999 99.00 99.34 9.85 4.37 0.64 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10 19.05.11/ 13.05.14 20.0 = 56.1 106.85 | -0.50 152913 106.95 107.19 11.69 15.63 1.33 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 34.0 @ 827 | 104.00 -1.00 143 289 104.00 105.24 1241 13.66 219 BB+/Ba2/BB Tenekom
Hacrowa3K1 1000 R 1450 18.12.09 18.12.09 26 clx

HXTON 02 2200 R 11.75  15.12.09 15.12.09 25 98.13 1.08 97.82 98.50 2241 5.97 0.17 XMMUS
HKHX-04 06 1500 R 10.00 29.03.10 26.03.12 30.2 B/B1/ XMMUS
HOMOC 118 5000 R 15.00 06.01.10 12.07.10/ 02.07.14 9.0 57.8 || 101.29 @ -0.16 90 000 101.41 101.52 13.28 7.38 0.65 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 17.02.10 22.02.10/ 16.02.11 5.0 16.7 || 101.10 101.01 101.25 11.76 7.40 0.35 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10/ 14.06.13 9.0 450 | 10190 = 0.10 101.75 102.09 12.18 7.34 0.61 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/ 26.04.11 1.0 19.0 42.00 17.81 TOproens
HOK-3 2000 R 18.00 27.10.09  05.05.10/ 03.05.11 7.0 19.3 51.00 0.01 102.00 | 270.04 17.60 0.14 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 18.11.09  19.05.10/ 16.05.12 8.0 31.9 91.52 | -148 93.00 96.40 2421 4.20 0.49 notpe6. ToB.
06KoHa®-02 3000 R 1500 211009 22.11.11] 17.0413 260 = 43.1 | 100.00 0.01 106.00 | 14.94 748 || 156 noTpe. ToB.
OrK-2 0106 5000 R 770 31.12.09 05.07.10 92 || 9755 | 005 4000 97.52 97.70 1144 | 394 | 066 oHepreTuka
OrkK-3 06 3000 R 775 111209 17.12.09 09.12.11 3.0 26.6 aHepreTuka
OrK-5 6O-1 2000 R 1220 26.01.10 27.07.10 9.9 100.90 5000 100.50 101.50 11.27 6.03 0.71 /Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 26.01.10 27.07.10 9.9 100.90 5000 11.27 6.03 0.71 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225, 01.0410 05.10.09 29.09.11 0.0 242 || 101.50 274602 101.30 101.50 6.02 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410/ 19.0412 7.0 31.0 97.70 92.52 11.89 3.85 0.49 aHepreTuka
Oro-arpo-3 1500 R 16.00  01.01.10 09.07.10 9.3 49.75 374 23.01 30.00 190.69 16.04 0.24 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09 31.05.13 2.0 446 98.92 99.40 100.00 15.49 5.17 0.16 11B- MaLLMHOCTP.
OM3-5 06 1500 R 13.00 02.03.10 30.08.11 23.2 99.50 10 000 99.50 13.73 6.52 1.52 //B- MaLLMHOCTP.
MABA 02 06 1000 R 31.10.09 21.10.11 25.0 72.50 45.00 100.00 16.97 1.75 cix
MapHac-M 2 1000 R 1080 19.11.09  19.11.09, 17.11.11 20 25.9 notpe6. ToB.
MepeoBaHk1 1500 R 16.50  27.12.09  05.07.10/ 29.06.11 9.0 21.2 | 10049 @ -0.02 100.50 101.50 16.00 8.23 0.62 GaHku
MeTpokom64 3000 R 1550 03.01.10  08.07.10/ 06.07.11 9.0 214 | 10290 @ -0.05 20 000 102.85 103.00 9.89 6.97 0.66 /Ba3/B+ GaHku
MeTpokom66 3000 R 1436 19.02.10 25.08.10, 22.08.12 110 @ 352 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 19.02.10 24.02.11, 22.08.12 170 @ 352 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 1.0 6.7 TOproens
Monunnact1 1000 R 19.00 22.12.09 21.06.11 20.9 90.20 | 3.18 88.49 91.90 28.24 10.50 113 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09 25.05.10/ 18.05.12 8.0 32.0 || 10225 | -0.11 150 102.15 102.35 12.21 7.80 0.54 B+/Ba3/B GaHku
MpomMTp0206 3000 R 10.75 20.10.09  27.10.09/ 18.10.11 1.0 24.9 65.01 9.26 123 648 60.01 65.00 8.24 MaLLMHOCTP.
MpoMTp0306 5000 R 18.00 27.01.10 28.01.11 24.07.13 160 @ 464 60.02 | -12.97 50.01 73.99 79.59 14.95 0.65 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09/ 02.11.11 2.0 254 || 100.00 95 945 92.00 100.00 5.36 4.44 0.14 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09  22.06.10 12.06.12 9.0 32.8 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 0.2 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 0.2 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 16 c/x
Paarynaind2 2000 R 17.00 30.03.10  15.04.10/ 27.09.11 6.0 24.2 66.50 1.50 25996 66.50 69.99 150.43 12.75 0.21 c/x

Pa3rynaind3 3000 R 17.00  19.03.10 16.03.12 29.9 67.40 | 0.90 43772 66.51 67.90 42.46 12.58 141 c/x
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Paarynaitd4 3000 R 17.00 25.11.09 02.06.11 22.05.13 200 @ 443 67.50 1.50 1976 66.51 74.99 52.40 12.56 0.90 clx
Paarynaind5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 1.0 494 clx
Paitcpbaitaen-4 10000 R 1350 08.12.09 08.1211  03.1213 27.0 = 50.8 || 101.20 13.21 6.65 1.67 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10/ 21.07.11 10.0 & 21.9 | 103.00 @ 0.50 454 000 102.70 103.50 15.05 9.20 0.67 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 5.0 97.05 | 0.04 5167 97.10 97.20 23.44 745 0.34 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09 19.10.09 04.04.12 1.0 30.5 || 100.00 25002 100.00 100.16 12.98 10.91 0.04 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 9.0 32.6 || 102.14 | 0.09 925 224 102.10 102.14 22.02 12.14 0.54 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09 03.06.10, 26.11.10 8.0 14.0 99.00 1 99.00 99.50 20.01 9.07 0.52 yenyru
PX[-0306n 4000 R 833 02.12.09 02.12.09 20 100.06 100.04 8.01 4.15 0.16 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 735 11.11.09 10.11.10 135 96.65 | -0.35 31000 96.55 10.90 3.79 0.95 BBB/Baa1/BBB | rpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 3.7 9448 | -4.02 92.00 98.46 9.88 3.98 248 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8,50 06.01.10 06.07.11 214 96.60 96.50 98.50 10.94 4.39 148 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 1350 18.11.09 21.05.10/ 13.11.13 8.0 50.1 102.78 375000 102.70 102.90 8.92 6.55 0.55 BBB/Baa1/BBB | rpaHcnopt
PX0-1006n 15000 R 15.00 11.03.10 06.03.14 53.9 || 111.00 @ -0.11 162 601 111.00 111.44 12.08 6.74 3.05 BBB/Baa1/BBB | TpaHcnopT
PX[-1106n 15000 R 1350 25.11.09 28.05.10, 18.11.15 8.0 746 | 102.68 @ -0.02 102.70 103.00 9.22 6.56 0.57 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.11.09 281111 16.05.19 26.0 @ 117.1| 107.90 -0.10 596 660 107.65 108.00 10.90 6.89 1.66 BBB/Baa1/BBB | rpaHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 53.9 || 100.85 100.70 101.10 14.08 6.86 3.01 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 67.1 100.97 | 0.27 100.75 101.15 15.28 741 3.20 BBB/Baa1/BBB | paHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212 20.06.16 39.0 = 81.8 | 101.06  0.56 100.45 101.49 14.27 7.03 2.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11] 05.06.17 21.0 934 | 10548 0.38 105.17 105.60 10.97 6.77 1.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1405 25.01.10 240713  16.07.18 46.0 @ 107.0 | 101.52 101.44 13.95 6.90 2.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1425 25.01.10 23.07.14 15.07.19 58.0 @ 119.1 | 101.39 101.35 14.30 7.01 3.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.01.10 27.07.11  08.07.24 220 @ 179.8 | 104.25 104.00 104.50 11.09 6.46 148 BBB/Baa1/BBB | TpaHcnopt
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 6.2 90.38 32.85 4.83 0.37 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 16.7 97.00 | 0.05 110 696 95.15 97.40 10.61 2.02 1.18 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 18.02.10  22.02.10/ 09.02.17 5.0 89.6 99.22 | -0.03 37 99.20 99.37 9.38 3.69 0.36 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09/ 27.09.17 0.0 97.2 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 08.12.11 27.11.18 27.0 = 111.4 | 100.00 100.00 13.90 6.73 1.66 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10, 05.06.18 9.0 | 105.6 | 103.08 -0.22 20 000 103.05 103.15 9.40 6.75 0.62 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10 07.01.10  17.07.10/ 08.07.10 10.0 9.3 TOproens
PTK-NA3 5¢ 2250 R 8.35 11.02.10 12.08.10 10.5 80.00 634 79.50 80.50 47.79 5.20 0.48 (pUHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 8.1 94.00 90.00 98.00 32.70 10.61 0.46 TOproens
PycMacna-2 1000 R 1500 01.04.10  08.04.10/ 29.03.12 6.0 30.3 10.00 2 4.10 34.00 74.79 notpe6. ToB.
PycMope 06 2000 R 18.00 17.12.09 21.06.10 14.06.12 9.0 32.9 102.18 notpe6. ToB.
PyccHedptb1 7000 R 1200 11.12.09 17.12.09, 10.1210 3.0 145 98.98 97.52 99.10 16.61 6.05 0.18 cbipbe
PycCraHg-5 5000 R 1475 11.03.10 09.09.10 114 || 100.05 0.01 15.20 7.35 0.78 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 10.02.10  17.02.10/  09.02.11 5.0 16.5 || 100.02 100.00 101.00 14.55 7.48 0.33 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 6.0 23.9 98.42 100.70 18.50 7.60 0.42 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 1.0 30.8 100.35 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74  12.02.10 12.02.10 44 98.77 | 0.77 147 000 98.70 99.00 11.53 3.91 0.33 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1450 22.02.10 22.02.10 4.8 100.22 99.99 100.35 14.27 7.25 0.34 B2/ GaHku
Pbi6kab-1 1000 R 19.00 01.12.09 04.03.10/ 28.02.12 5.0 29.3 NpoM3BOACTBO
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 13 99.70 | 0.20 99.51 99.90 13.01 5.00 0.10 XMMUS
CarypHHMO2 2000 R 16.50 21.03.10 21.03.10/ 20.09.11 6.0 23.9 90.00 1.00 18 90.00 93.00 46.81 9.19 0.32 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 2.0 56.9 99.50 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00  10.11.09 10.11.09 1.3 c/x
CaxaTpHar1 1500 R 1250 02.12.09 02.12.09 20 yenyru
CB-®uHaHc! 1500 R 1.00 211209 25.06.10 18.06.12 9.0 33.0 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.05.11 140 @ 20.0 74.60 | 5.60 95.00 55.54 12.03 0.64 NpoM3BOACTBO
CasisbbaHk1 2000 R 16.00  22.10.09 21.04.11 18.9 || 100.29 99.98 101.00 16.74 3.98 117 B2/ GaHku
Cesepcranb 50-01 15000 R 1400 23.03.10 20.09.11) 18.09.12 240 @ 36.1 102.60 | -0.26 258 501 102.55 102.64 12.85 6.80 1.58 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50 29.12.09 27.03.12 30.2 97.37 0.28 99.00 12.26 2.69 1.97 npoM3BOACTBO
CesKab 04 2000 R 10.75 24.11.09 21.05.13 442 16.53 | -0.37 12.63 16.79 124.87 16.21 0.82 NpoM3BOACTBO
CesCTABTO 1500 R 800 21.01.10 21.01.10 37 || 9700 @ 040 383 96.51 97.00 1930 | 411 0.26 aBTONPOM
CesCTABTO2 3000 R 7.70 20.01.10 26.07.10/ 17.07.13 10.0 = 46.1 88.75 | 0.90 528 88.30 88.70 24.87 4.33 0.64 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 5.0 NpoM3BOACTBO
C3Tenex306 3000 R 860 26.11.09 24.02.11 17.0 96.49 96.11 99.00 13.23 2.22 0.80 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.12.09 08.12.11 26.6 95.32 80.00 97.00 12.32 2.12 117 BB-//BB- Tenekom
C3Tenex506 2000 R 1351 2411.09 01.06.10, 21.05.13 8.0 442 1 100.77 100.40 101.00 1243 3.34 0.57 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 1 04.11.09  09.08.11] 24.07.19 230 @ 1194 | 101.91 -0.04 21200 101.00 101.93 12.19 2.86 148 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 19.01.10  29.05.10/ 17.07.12 8.0 34.0 7750 | -2.50 75.00 80.00 60.67 11.58 0.39 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 116 98.30 15 97.75 12.01 4.95 0.83 B+// Tenekom
Cu6Tnk-806 3000 R 975 11.02.10  18.02.10/ 08.08.13 5.0 46.9 99.88 98.00 99.90 9.76 4.87 0.35 B+// Tenekom
CHBYPXona1 1500 R 7.70, 05.11.09 11.11.09/ 01.11.12 1.0 37.5 99.30 | -0.15 12 900 99.30 99.60 13.44 3.87 0.10 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10  22.10.09/ 22.07.10 1.0 9.8 90.00 notpe6. ToB.
CuHeprusi-3 2500 R 1000 22.02.10 24.02.11 18.08.14 17.0 @ 594 notpe6. ToB.
CunTeppa 1 3000 R 1750 04.02.10  09.08.10/ 01.08.13 10.0 & 46.6 | 103.00 0.10 47198 102.90 103.00 13.82 8.47 0.71 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10/ 08.04.14 6.0 55.0 CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.10.09 21.04.10 15.04.14 7.0 55.2 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10 15.03.10/ 07.03.13 5.0 41.7 |1 103.60 @ -0.39 111 384 103.60 103.76 10.35 9.14 0.41 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10  14.08.12] 12.08.14 350 @ 59.2 | 104.80 -0.25 2331496 104.66 104.75 13.09 7.02 213 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 6.0 11.8 | 103.10 = 0.10 1 102.40 103.19 15.28 10.64 0.41 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00  17.12.09 24.06.10 8.8 100.88 | -0.12 101.03 101.61 15.51 3.95 0.60 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 28.10.09 28.10.09 0.9 98.00 | 0.40 510 98.20 98.89 44.98 5.34 0.05 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 0.7 98.00 1.00 337 10.00 98.50 57.12 5.32 0.04 clx

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 11 TOproens
COPYC KAM2 1500 R 08.10.09 05.04.12 30.5 TOproens
CneyCrp2 1 2000 R 19.11.09 20.05.10 7.7 24.16 0.15 40.00 852.79 0.07 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 7.8 TOproens
C1WHpyctpt 1000 R 1450 07.01.10 11.01.10 07.07.11 3.0 214 1893 | -4.97 20.00 29.99 38.19 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 33.8 77.00 | -3.80 306 77.50 80.95 20.54 5.50 2.03 CTPOUTENLCTBO

CrpTpraso3 5000 R 16.00 15.10.09 19.04.10, 11.0413 7.0 | 429 | 100.00 99.50 16.27 7.98 0.44 CTPOMTENLCTBO
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CY-155 306 3000 R 16.00 17.02.10  17.02.10/ 15.02.12 5.0 28.9 94.02 -0.98 1158 94.00 94.90 36.67 8.48 0.28 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 8.4 100.55 150 100.65 101.00 17.18 8.68 0.56 B3/ GaHku
CynocTpb-3 1500 R 17.00  08.03.10  09.09.10, 03.09.12 110 @ 356 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 31.9 67.40 2.39 65.00 69.79 33.00 8.66 1.60 CTPOUTENLCTBO
Tattenekom 4 1500 R 16.00 05.11.09  11.05.10/ 01.11.12 7.0 37.5 101.86 100.00 102.50 12.68 7.83 0.50 Tenekom

TB3 03 1000 R 1550  18.12.09  29.12.09 18.06.10 3.0 8.6 100.39 97.50 12.01 7.70 0.21 MalLLMHOCTP.
TrK-101 4000 R 7.75  16.03.10  18.03.10/ 11.03.14 6.0 54.0 98.60 -0.29 691 98.60 98.88 11.15 3.92 0.41 aHepreTuka
TrK-102 5000 R 1699 05.01.10 11.07.11 01.07.14 220 578 106.75 6250 106.30 106.99 12.84 7.94 1.38 aHepreTuka
TrK-10 061 3000 R 760 17.12.09 17.06.10 8.6 95.08 90.16 100.00 15.72 3.99 0.60 aHepreTuka
TrK-10 062 5000 R 9.75  10.02.10  12.02.10/ 06.02.13 4.0 40.8 99.73 92.50 99.00 10.58 4.88 0.33 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10/ 31.05.12 8.0 324 95.41 95.50 96.50 15.20 3.97 0.58 aHepreTuka
TrK-6MnB-1 2000 R 1200 24.11.09 26.02.10, 21.0212 5.0 29.1 99.50 83 100.30 13.68 3.01 0.35 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 31.7 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09 041111 2.0 254 NpOW3BOACTBO
TexWHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 8.0 20.0 TOproens
TexHukonb® 3000 R 17.00 11.03.10 16.09.10, 07.03.12 120 @ 296 99.50 9 99.00 100.00 17.98 8.52 0.78 NpoM3BOACTBO
TMK-03 o6n 5000 R 960 16.02.10  16.02.10/ 15.02.11 5.0 16.7 99.35 0.20 10 000 99.15 99.32 11.67 4.82 0.34 /B1/B NpoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 13 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 2.3 yenyru
TonkHura-2 1500 R 20.00 10.12.09 10.12.09  09.12.10 2.0 144 59.30 19.60 99.00 16.82 TOproens
TpaHcKoHT1 3000 R 16.50 02.03.10 12.03.10/ 26.02.13 5.0 414 102.35 | -0.05 20 102.35 102.60 10.10 8.04 0.40 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 15.12.09 15.06.10 85 97.41 -0.34 96.85 98.25 11.51 3.73 0.61 /Ba1/BB GaHku
TpatcKpen2 3000 R 1500 15.12.09 231210 12.06.12 150 @ 328 103.25 826 102.81 103.90 12.09 7.24 1.00 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 4.0 214 99.80 0.05 209 926 99.30 99.83 9.73 4.99 0.27 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 5.0 16.5 101.25 101.00 101.30 13.05 8.37 0.33 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75 24.05.10  20.05.15 13.05.19 69.0 = 117.0 | 100.66 100.35 13.52 13.62 3.61 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 4.0 10.6 TOproens
TioMeHaHpr2 2700 R 7.70 01.04.10 02.04.10/ 29.03.12 6.0 30.3 98.08 -0.02 15000 96.26 98.10 12.08 3.91 0.44 aHepreTuka
YIMK-Y3aMo1 3000 R 825  02.03.10 09.03.10/ 28.02.12 5.0 29.3 MeTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 25 93.50 -0.65 12048 93.51 93.99 53.44 6.53 0.14 MalLLMHOCTP.
YMMO 3 3000 R 18.00 17.12.09 24.06.10 14.06.12 9.0 32.9 MaLLMHOCTP.
YpanBar302 3000 R 18.00 31.03.10  04.04.10/ 05.10.10 6.0 12.3 0.01 MaLLMHOCTP.
Ypan/iL-01 1000 R 10.00  28.10.09 28.10.09 0.9 93.38 94.50 97.00 175.77 5.54 0.03 (buHaHCbI
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10/ 29.12.10 9.0 15.1 100.78 | 0.66 100.02 100.90 17.37 8.91 0.58 B+// (puHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 4.0 21.9 98.60 0.10 2162 98.43 98.65 18.47 6.57 0.26 B+// (buHaHCbI
Ypancu6liK3 1500 R 1750 25.02.10  01.09.10, 23.0212 11.0 & 291 100.18 100.01 100.50 17.64 8.71 0.74 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10 19.01.12 4.0 28.0 100.17 100.00 100.50 16.42 8.71 0.27 B+// (pUHaHCbI
Ypancu6IKs 3000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 28.0 100.18 100.25 100.50 16.39 8.71 0.27 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 24.9 94.00 -0.05 33522 93.90 94.16 13.95 5.33 1.59 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10/ 19.07.12 4.0 34.0 99.18 0.19 3 99.18 99.55 10.93 4.22 0.29 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 6.0 67.2 100.79 0.01 13.83 742 0.44 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 20 25.9 B+//B+ Tenekom
YpCW cep07 3000 R 16.00 16.03.10  18.03.10/ 13.03.12 6.0 29.8 102.58 | -1.28 102.50 103.40 10.12 7.78 0.42 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 6.0 426 99.37 10.90 4.82 0.45 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 6.5 80.00 TOproens
®CK EQC-02 7000 R 825 22.12.09 22.06.10 8.8 99.10 1.10 60 000 98.15 9.77 4.15 0.64 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 245 93.50 0.20 15000 93.50 94.00 11.29 3.89 1.65 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 20 100.05 | 0.05 174 000 99.98 100.05 6.92 3.59 0.15 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 17,50 10.11.09 11.05.10 74 102.15 | 0.05 1997 101.95 102.15 14.06 8.54 0.50 /Ba3/B+ GaHku

XK® Bahk-3 3000 R 1500 17.12.09 18.03.10/ 16.09.10 6.0 116 100.56 | -0.14 100.53 100.79 14.42 3.72 0.39 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 14.10.09  14.10.09/ 12.10.11 0.0 24.7 100.11 5125 100.20 9.80 3.24 0.03 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 21.10.09 26.04.10 17.04.13 7.0 431 100.01 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10/ 13.10.10 7.0 125 100.00 90.01 100.00 17.50 8.98 0.44 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10, 12.07.11 4.0 21.6 99.99 1700 90.00 100.00 12.58 6.98 0.28 CTPOUTENLCTBO
LleHTp-uHB1 1500 R 16.00 11.11.09 11.11.09 1.3 100.63 | 0.08 100.41 100.65 10.02 7.97 0.10 /B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10/ 24.06.14 9.0 57.5 100.82 | 0.19 100.63 101.00 15.07 791 0.62 B1/ GaHku
LlentpTen-5 3000 R 9.30 02.03.10 30.08.11 23.2 97.27 0.52 97 077 97.10 97.29 11.78 4.77 1.19 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 3.7 92.00 135 92.00 94.00 46.67 6.37 0.21 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09, 31.05.11 20 20.2 99.62 99.00 18.86 8.51 0.14 notpe6. ToB.
YTn3 0106 3000 R 950  16.12.09 16.06.10 8.6 87.49 -0.62 5 87.01 87.49 32.73 541 0.51 B1/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00 27.10.09 27.10.09/ 21.04.15 1.0 67.6 95.80 2.01 4502 94.32 95.79 51.41 5.20 0.04 /B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 20.9 3.00 1113 2.60 3.00 667.56 0.22 TOproens
JitptOHMoHO1 1500 R 11.00  10.11.09 10.11.09 13 TpaHcnopT
JitptOHPPA01 2000 R 17.12.09 16.12.10 14.7 4.64 0.28 9.00 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10  13.07.10/ 08.07.11 9.0 215 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09 25.11.09, 20.05.11 2.0 19.8 aHepreTMka
OHeprLieHT 3000 R 25.00 07.01.10 08.07.10 9.3 50.00 3 34.89 45.00 216.51 24.93 0.22 aHepreTuka
Q0KO0-02 06 1500 R 18.00 22.01.10 22.01.10 37 95.00 notpe6. ToB.
ONKONH1 1000 R 10.00  21.10.09 28.04.10 6.9 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 6.6 101.50 GaHku
FOHUMMnK 01 2000 R 14.00  09.03.10 06.09.11 235 99.70 90.00 100.00 14.67 7.00 1.52 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 9.0 20.9 99.96 4300 54.91 99.00 18.58 8.98 0.58 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 0.3 99.95 10.38 4.01 0.02 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.12.09 09.12.09 23 100.00 22456 100.01 100.10 10.33 249 0.17 /B1/B Tenekom
OTK-05 06. 2000 R 755 0212.09 04.06.10/ 30.05.12 8.0 324 97.10 0.10 96.50 98.00 12.44 3.88 0.58 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 3.0 14.6 TpaHcnopT

AkyTcKaH02 1200 R 17.00 11.03.10 22.03.10, 08.03.12 6.0 296 100.25 300 101.00 40.25 8.46 0.33 BB/ aHepreTMka
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BalukopT606 1500 R 8.02 01.12.09 30.11.10 141 96.94 96.50 97.50 11.17 413 0.99 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00 17.12.09 17.06.10 8.6 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 31.9 92.00 3000 90.20 94.00 12.84 4.31 1.60 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 211 92.73 93.00 95.99 16.07 5.51 1.28 MyHULMNANbHbIA
VpkO6n31-1 1500 R 8.00 17.12.09 17.12.09 25 98.24 98.51 99.95 17.81 2.03 0.18 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 241110 139 91.99 | -4.01 94.01 96.00 21.99 2.53 0.50 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 725 20.01.10 26.05.10 79 96.50 100 95.00 96.50 13.58 243 0.56 1B+ MyHULMNANbHbI
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 25.1 94.11 6.11 90.01 95.00 14.40 291 0.90 1B+ MyHULMNanbHbIA
VipkO6n31-6 3800 R 920 23.11.09 22.11.12 38.2 90.57 3.56 87.00 96.00 16.83 2.78 1.26 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  30.11.09 29.08.11 23.2 92.52 90.51 94.00 14.18 2.29 1.34 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.15  02.12.09 29.11.12 38.5 89.23 76.00 90.00 14.31 2.56 218 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.12.09 26.06.13 454 92.50 85.01 100.00 15.61 275 1.46 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 990 12.11.09 10.05.12 31.7 89.00 BB-// MyHUL@nanbHbIi
Kapenus 12 1000 R 19.05 03.12.09 02.06.11 20.3 10645 = 045 179 106.00 106.45 13.85 4.46 0.97 BB-// MyHULaNanbHbIA
Kapenus 2 1000 R 787 15.10.09 14.04.11 18.6 97.00 8800 91.00 98.00 11.26 4.04 0.86 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 12.6 96.71 96.50 100.00 14.55 5.96 0.83 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 50.4 86.75 87.00 90.00 13.48 5.23 2.68 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.10 03.12.15 75.1 77.25 6.62 52830 69.11 79.20 13.14 4.84 3.94 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 39.0 0.01 BB//BB MyHULMNanbHbIA
leH06n-206 800 R 14.01  09.12.09 08.12.10 144 100.19 100.00 104.00 14.26 6.97 0.95 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 11.12.09 05.12.14 63.0 95.00 3287 95.50 99.99 13.80 6.43 3.35 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 15.0 9948 « -0.52 200 000 100.10 100.98 10.70 5.04 1.05 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 58.4 85.50 1002 85.30 89.99 12.01 4.72 3.52 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 10.0 99.30 19832 98.61 99.20 9.07 4.06 0.74 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 69.7 82.75 = -0.40 177 450 80.76 83.77 12.12 4.85 4.00 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 33.3 93.10 = -0.65 137 153 93.10 93.65 11.28 4.31 2.20 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 93.7 78.63 0.23 80 000 7.7 79.79 12.08 5.10 4.92 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 26.9 94.61 -0.29 540 000 94.50 95.00 11.08 4.24 1.82 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 35.6 9245 @ -0.25 10001 92.02 93.45 11.22 4.29 2.37 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 84.9 79.30 @ -0.20 331000 79.30 79.99 12.25 5.00 4.72 BBB/Baa1/BBB | MyHuULnanbHbIi
Mrop58-06 15000 R 10.00  01.12.09 01.06.11 20.2 99.71 -0.09 790 507 99.71 99.87 10.58 2.50 1.39 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop59-06 15000 R 10.00  15.12.09 15.03.10 55 100.60 = -0.03 196 000 100.51 100.69 8.90 248 0.41 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop61-06 15000 R 15.00 03.12.09 03.06.13 447 111.01 © -0.39 567 953 111.00 112.16 11.78 3.37 2.60 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 16.00  08.12.09 08.06.14 57.0 109.50 = -0.18 1151 700 109.45 109.69 11.92 3.64 3.11 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.00  10.12.09 10.12.13 51.0 112.00 = 0.50 10 000 111.30 112.85 11.85 3.34 2.88 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.o6n.58 12000 R 10.00  30.03.10 30.03.10 6.0 98.20 @ -0.70 15502 98.21 98.80 14.40 5.08 0.43 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 18.8 92.90 0.50 5003 92.02 92.95 14.78 4.83 1.23 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.00 21.10.09 16.04.14 55.2 78.00 11241 78.15 78.99 15.38 5.11 3.14 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 449 88.62 0.12 168 412 88.40 89.00 15.06 5.06 1.92 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 29.8 | 10449 @ -0.91 104.20 105.70 15.40 8.07 124 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 24.9 95.00 0.01 13.27 4.30 0.91 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 38.1 9286 @ -2.14 92.81 95.00 13.78 4.54 125 BB/Ba2/ MyHULMNanbHbIA
003 25057 40817 R 740 21.10.09 20.01.10 37 100.00 = 0.12 70 000 99.99 100.00 7.60 1.84 0.28 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 15.8 95.44 295 381 95.42 96.44 10.25 1.59 113 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 7.2 98.75 = -0.15 7000 98.75 99.85 8.23 1.46 0.53 BBB+/Baa2/BBB | roc. Gymaru

003 25064 45000 R 11.90  21.10.09 18.01.12 27.9 104.45 = 0.06 3 104.11 104.45 10.07 2.84 1.82 BBB+/Baa2/BBB | roc. Gymaru

003 25065 46000 R 12.00 30.12.09 27.03.13 424 104.80 = -0.40 8986 927 104.91 105.80 10.75 2.86 2.63 BBB+/Baa2/BBB | roc. Gymaru

003 25066 40000 R 10.55 07.10.09 06.07.11 214 BBB+/Baa2/BBB | roc. Gymaru

003 25067 39517 R 11.30  21.10.09 17.10.12 37.0 102.92 = 0.05 1199 401 102.89 102.92 10.56 2.32 2.33 BBB+/Baa2/BBB | roc. Gymaru

003 25068 44817 R 1200 24.02.10 20.08.14 59.4 104.50 = 0.05 1 103.50 104.95 11.08 5.73 3.44 BBB+/Baa2/BBB | roc. Gymaru

003 25070 10000 R 10.00 31.03.10 28.09.11 24.2 100.22 = 0.02 911490 100.00 100.23 10.12 4.97 1.68 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 37.6 88.24 0.68 87.56 88.65 10.66 6.80 247 BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 33.8 90.40 0.10 25000 90.35 90.40 10.50 1.68 2.28 BBB+/Baa2/BBB | roc. Gymaru

003 26202 10000 R 1120 23.12.09 17.12.14 63.4 102.10 = 0.14 150 001 101.73 102.80 11.10 2.74 3.62 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 8.00 10.02.10 08.08.12 34.7 96.21 50 000 96.21 96.90 10.30 4.15 1.76 BBB+/Baa2/BBB ' roc. ymaru

003 46003 18649 R 10.00 13.01.10 14.07.10 95 100.91 39 500 100.50 106.70 8.93 4.94 0.70 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 8.00 10.03.10 29.08.18 108.4 | 89.50 2773 89.50 89.60 10.90 4.46 2.88 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 83.2 82.61 0.66 47 663 81.50 85.00 11.06 242 4.44 BBB+/Baa2/BBB | roc. ymaru

003 46018 128934 R 850 09.12.09 241121 1479 | 7500 | -2.70 200 000 75.00 71.75 11.75 2.82 6.17 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26 000 R 31.03.10 20.03.19 115.2 50.00 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 3208 | 64.93 600 000 62.65 66.90 11.34 5.30 8.47 BBB+/Baa2/BBB | roc. Gymaru

003 46021 927% R 7.00 17.02.10 08.08.18 107.7 | 7114 70.00 79.00 11.78 491 547 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 14.0 100.00 = 0.01 93.50 9.96 4.94 0.56 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.12.09 09.09.10 114 96.00 0.75 995 95.60 96.00 11.87 1.77 0.82 /Ba1/BB+ MyHULMNanbHbI
CamapO6n 3 4500 R 760 12.11.09 11.08.11 22.6 89.86 120 268 89.80 103.00 14.62 211 1.50 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 23.12.09 20.06.12 33.1 86.50 2.00 84.50 88.50 13.59 2.01 218 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.12.09 19.12.13 51.3 92.07 @ -143 62 938 92.37 94.99 14.54 2.52 1.63 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 439 102.20 = -3.60 102.00 106.20 14.56 3.66 2.20 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 429 88.70 8.19 50 111 87.00 88.70 14.03 2.23 1.95 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 26.11.09 26.05.11 20.0 96.06 89.01 13.62 2.28 0.85 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 875 19.11.09 20.05.10 7.7 96.20 = -0.10 5 95.70 96.19 15.84 2.27 0.53 MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 27.2 93.30 @ -0.25 1755 93.15 93.60 13.68 3.76 0.99 11B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 39.1 98.49 98.40 98.69 7.93 4.07 2.06 //B- MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.75 27.11.09 271113 50.6 100.01 99.95 100.10 13.60 347 1.57 11B- MyHULananbHbIi
YamypTus-2 1500 R 840 17.01.10 15.07.12 33.9 84.91 84.70 87.99 15.81 4.99 213 MyHULMNanbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 26 99.47 99.10 11.18 4.21 0.19 1B+ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 204 93.64 92.00 12,51 4.18 1.38 /Ba2/ MyHULMNAnbHbIA
Yysawms-06 1000 R 7.74 1 20.10.09 17.04.12 30.9 86.45 87.00 90.00 14.49 2.23 1.99 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  08.12.09 04.06.13 447 88.24 86.00 92.00 14.55 2.73 240 /Ba2/ MyHULMNanbHbIA
SAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 74 99.44 99.05 100.40 11.78 2.51 0.39 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 55.3 85.00 2000 82.85 85.70 14.28 2.29 243 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 18.8 93.26 = -0.84 93.25 95.90 14.24 3.74 0.87 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75  29.12.09 30.03.10 6.0 98.80 0.1 2001 98.51 98.80 10.16 1.70 0.37 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913 30.03.10 30.03.1C 6.0 | 10255  0.21 3.86 445 0.48 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.12.09 28.06.1C 9.0 | 10066 | -0.06 7.29 4.10 0.69 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.12.09 20.06.11 209 || 99.00 = 0.00 9.88 4.67 1.51 BB/Ba3/ GaHkun
Alfa-Bank-09 400 § 7.88  10.10.09 10.10.0¢ 0.3 99.88 | -0.38 13.44 3.94 0.02 BB-/Baa2/B+ | GaHku
Alfa-Bank-12 500 § 820  25.12.09 25.06.12 332 | 9746 @ -0.15 9.27 421 2.34 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 241209 24.06.11 24.06.1Z| 21.0 = 454 || 9945 | -0.05 9.58 4.65 1.52 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.1209 09.12.10  09.12.1f 14.0 = 753 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 220217 29.0 = 90.0 BB-/Baa2/B+ | GaHku
Alrosa-14 500 § 888  17.11.09 17.11.14 624 | 9773 | 027 9.44 4.54 3.90 B/Ba3/BB cbipbe
Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 18 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 27 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 18 BBB/Baa1/ GaHkm
BoM-10 300 § 7.38  26.11.09 26.11.1C 14.0 || 10264 = -0.08 497 3.59 1.07 BBB/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.1C 04.03.11 17.3 | 100.64 | 0.64 5.66 6.21 1.33 BBB/Baat/ GaHKun
BoM-13 500 § 7.34 13.11.09 13.05.1% 440 || 99.79 | -0.26 7.40 368 3.04 BBB/Baat/ GaHkun
BoM-15 300 § 750 25.11.09 251110 25.11.1E 140 @ 748 || 96.17 | -0.21 11.13 3.90 1.03 BBB/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.09 10.05.17 926 | 8934 | -0.17 8.75 381 5.54 BBB/Baa1/ GaHku
Business Alliance-12 8323R 8.88  25.10.09 25.04.12 312 (bvHaHCbI
Credit Europe Bank-10 250 § 7.50  13.10.09 13.04.1C 64 | 10112 | -0.21 5.32 3.71 0.50 /Bat/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.09 01.11.1C 13.2 CTPOUTENbCTBO
Energomash-10 150 § 950/ 05.10.09 05.04.1C 6.2 MaLLUHOCTP.
EURDEV-14 500 § 7.38  29.03.10 29.09.14 60.8 | 10269 & -0.40 6.73 3.59 4.14 BBB/A3/BBB GaHkm
Eurochem12 300 § 7.88) 21.03.10 21.09.12 36.2 BB-//BB- XMMUs
Evraz-13 1050 § 888  24.10.09 24.04.12 433 || 96.25 & -1.50 10.15 461 2.86 BB-/B1/B+ meTannyprs
Evraz-15 750 § 825 10.11.09 10.11.18 743 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 104.2 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1043 12.12.09 12.05.1% 439 [Caal/D Chbipbe
Gazbank-10 CLN 100 § 9.75  16.11.09 17.05.1C 76 B2/ GaHkun
Gazprom-09 700 § 1050 21.10.09 21.10.0¢ 06 | 10032 | -0.02 428 5.23 0.05 /Baa1/BBB cblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.1C 12.0 | 104.81 @ -0.05 2.76 744 0.97 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 13.6 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 18.9 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456, 09.12.09 09.12.12 388 | 10049 & -0.19 434 4.54 2.87 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 15.11.12 380 | 93.06 & -0.02 5.33 1.55 2.89 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963 01.03.10 415 | 11128 | -0.21 5.92 4.32 291 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 497 || 9954 | -0.23 6.59 6.61 3.39 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.10 463 || 10327 | -0.11 3.58 2.18 3.46 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 429 | 10617 | -0.29 5.40 3.46 3.00 BBB/Baa1/BBB | [cbipbe
Gazprom-13-6 500 $ 751 31.01.10 466 | 106.16 | -0.20 5.69 3.54 3.28 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 536 | 99.20 @ -0.17 5.16 5.07 3.84 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 58.8 || 106.91 @ -0.54 6.55 3.88 3.93 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.0¢ 61.8 98.19 | -0.08 5.70 5.46 4.24 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 68.9 || 99.09 = -0.09 5.97 5.93 4.74 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.10 65.0 | 109.55 = -0.19 4.64 382 439 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.11.09 869 | 9598 @ -0.28 6.93 3.24 5.52 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 90.9 || 9384 @ -0.04 6.09 547 6.00 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 984 || 9381 | -0.01 6.34 5.80 6.17 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 1019 | 9952 | -0.01 6.56 6.64 6.22 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.09 103.8 | 105.63 | -0.62 7.25 3.86 5.94 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 116.3 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.02.10 1258 | 103.05 | -0.67 6.23 349 3.10 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.03.10 151.3 | 9167 | -0.31 7.55 3.55 8.17 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.09 28.04.34 299.1 | 108.55 7.84 397 | 1030 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729 16.02.10 16.08.37 339.3 | 9451 @ -0.84 7.77 386 | 11.34 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 10.5 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.02.10 22.02.1C 48 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 05.10.09 06.04.1C 6.2 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 20.7 || 101.86 = -3.23 6.79 391 1.54 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.12.09 28.06.12 455 || 101.57 | -0.19 744 3.90 313 /Baa2/BBB- GaHKun
Gazprombank-15 1000 § 6.50) 23.03.10 23.09.1¢ 727 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.12 463 || 101.31 | -0.22 5.24 2.78 3.36 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950 11.10.09 11.04.1C 6.4 99.55 10.39 A4T7 0.48 /Ba3/B+ GaHku
HCFB-11 500 § 11.00) 201209 20.12.09 20.06.11 3.0 | 209 | 100.81 7.04 5.46 0.21 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.0210  11.02.10 11.0811 40 = 226 | 9718 | 0.03 20.12 6.04 0.33 /Ba3/B+ GaHku
11B-10 150 § 950 12.02.10 12.02.1C 44 99.47 | 0.00 10.95 478 0.34 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 9.2 97.12 | -0.12 12.66 9.27 0.72 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 13.8 Toprons
Income-Lada-11 CLN 388 16.00 23.12.09  23.12.09  20.06.11| 3.0 209 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 9.4 B3/ meTannyprus
KZOSRU-11 200 $ 925/ 30.10.09 30.10.11 253 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 31.2 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00)  01.03.10 01.03.1C 5.0 B/B2/ GaHku
Lukoil-17 500 § 6.36  07.12.09 07.06.17 935 | 98.09 | -0.46 6.68 324 586 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.12.09 07.06.22 1544 1| 9421 | -058 7.36 3.53 814 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 $ 888 10.03.10 10.03.11  10.03.1€ 17.0 = 784 B+/B1/ GaHkun
MDM-10 425 § 777 25.01.10 25.01.1C 38 BB/Ba1/BB GaHku
MDM-11 200 § 9.75  21.01.10 21.07.11 219 || 9991 | -0.05 9.79 4.88 1.59 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 800  10.12.09 10.12.0¢ 23 || 101.01 | 0.03 2.58 3.96 0.19 BB+/Ba2/ Tenexom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 79 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/ 20.03.10 20.03.11 17.8 B/B2/ CTPOUTENbCTBO

MKB-09 100 § 10.25  21.10.09 21.10.0¢ 0.6 B/B1/ GaHku
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PbIHOK eBpooGnuraummn
Bmye 06bem, Kynow, % ToproBblit ﬂlop, PentnHr et
MIH KynoHa | odepTsl oq)p'r 06bem, wr nokynka | npopaxa || odpt Tekyw || NeT FiM/s
EBPOOBNUrALIUK
Moscow-11 374 € 645  12.10.09 12.10.11 24.7 | 104.90 @ -0.08 3.85 6.15 1.82 || BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 858 || 96.70 | -0.02 5.57 524 5.64 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 126 | 10440 = -0.11 3.98 4.01 0.96 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.01.10 28.01.12 283 || 10434 | -0.07 5.96 3.83 2.08 /Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 221218 150 @ 757 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 319 | 99.08 | -0.05 7.39 3.53 2.30 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.02.10 02.02.1C 441 B+/Ba3/ (UHaHCbI
NOMOS-16 1258 9.75  20.10.09  20.10.11  20.10.1€ 25.0 @ 8538 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00)  24.12.09 08.07.1C 9.3 MauuuHocTp.
Petrocom-09-2 425 § 875 17.12.09 17.12.0¢ 25 || 100.99 | 0.00 3.90 433 0.20 /Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 9.3 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 1250 18.02.10 18.08.1C 10.7 Bl (bMHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.10 29.09.11 242 Toprons
Promsvyazbank-1( 200 § 850  04.10.0¢ 04.10.1C 12.2 B+/Ba2/B 6aHku
Promsvyazbank-11 225§ 875  20.10.09 20.10.11 249 || 9924 | 001 9.16 4.41 177 B+/Ba2/B GaHkm
Promsvyazbank-12-2 200 § 9.63  23.11.09 23.05.12 321 | 96.34 | 0.04 11.25 5.00 2.19 B+/Ba2/B GaHkun
Promsvyazbank-13 150 § 1075 15.01.10 15.07.11  15.07.13 220 = 46.1 | 10021 = 0.05 10.59 5.36 1.56 B+/Ba2/B GaHKu
Promsvyazbank-18 100 § 1250, 31.01.10 31.01.1€ 1014 | 97.10 | 0.12 13.78 6.44 4.88 B+/Ba2/B GaHku
Raspadskaya-12 300 $ 750/ 22.11.09 22.05.12 32.1 98.09 | -0.08 8.31 3.82 2.28 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 15 CCC/Ba3/BB- | 6aHku
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 0.3 CCC/Ba3/BB- | GaHku
ROLF-10 CLN 250 § 825 28.12.09 28.06.1C 9.0 76.92 | -0.50 48.92 5.36 0.57 [Caat/BB- ToproBns
Rosbank-12 130 § 9.00 01.01.10 01.07.12 334 A-/Baa3/BB+ | [GaHkun
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 144 || 10398 | -0.14 3.34 3.31 1.09 BBB+/Baat/ GaHkm
Rosselkhozbank-10 CHF 375 C 358  29.03.10 29.03.1C 5.9 99.78 | 1.73 3.97 3.59 0.48 BBB+/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 314 | 10050 @ -0.50 5.94 6.23 2.34 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 441 || 10346 @ -0.18 6.09 347 3.09 BBB+/Baat/ GaHkun
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 522 | 10322 | -0.24 6.25 345 3.61 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.09 11.06.14 57.1 | 110.18 | -0.53 6.45 4.08 3.76 BBB+/Baat/ GaHKu
Rosselkhozbank-16 500 § 6.97 21.03.10 21.09.11 21.09.1€ 240 @ 849 | 9635 & -0.12 9.03 3.62 1.79 BBB+/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.09 15.05.17 927 | 9622 | -0.23 6.94 3.27 5.78 BBB+/Baat/ GaHkun
Rosselkhozbank-18 1000 § 775 29.11.09 29.05.1€ 105.4 || 103.66 = -0.36 717 3.74 6.13 BBB+/Baat/ GaHkm
RTM-09 CLN 55§ 15.00)  16.11.09 16.11.0¢ 15 3516 | 0.03 10.90 ToproBns
RTM-11 CLN 125§ 1200  04.12.09 04.03.11 173 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 6.0 | 10322  0.04 1.68 4.00 049 | BBB+/Baal/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.01.10 24.07.1€ 107.2 || 14242 058 4.99 3.86 6.13 | BBB+/Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2280 | 169.05 1.17 6.38 3.77 9.31 BBB+/Baa1/BBB | roc. Gymarn
Russia-30 21218$ 750  31.03.10 31.03.3C 249.5 | 109.96 = 0.41 5.87 341 598 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 § 750  07.10.09 07.10.1C 123 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849  29.12.09 29.06.1C 9.0 97.48 | 0.02 12.09 435 0.68 BB-/Ba2/BB- GaHkmn
RusStandard-11 350 § 863  05.11.09 05.05.11 19.3 || 9448 | 0.03 12.54 4.56 1.38 BB-/Ba2/BB- GaHKu
RusStandard-1¢ 200 § 888  16.12.0¢ 16.12.1C  16.12.1E| 150 = 755 || 84.70 | 0.19 24.19 5.24 1.01 /Ba3/B GaHkun
RusStandard-16 200 § 9.75  01.12.09 01.12.1€ 87.2 | 8233 | -0.17 14.69 5.92 451 BB-/Ba2/BB- GaHku
Sberbank-11 750 § 593 14.11.09 14.11.11 258 || 10396 @ -0.13 3.96 2.85 1.94 BBB+/A3/ GaHKu
Sberbank-13 500 § 648  15.11.09 15.05.1% 440 || 103.00 = -0.06 5.55 3.15 3.13 BBB+/A3/ GaHku
Sberbank-13-2 500 § 647 02.01.10 02.07.1% 456 || 102.77 | -0.27 5.63 3.15 3.25 BBB+/A3/ GaHku
Sberbank-15 1000 § 623  11.02.10 11.02.10 11.0215 4.0 | 653 | 99.64 & -0.07 7.22 313 0.35 BBB+/A3/ GaHKu
Severstal-13 1250 § 9.75  29.01.10 29.07.12 465 || 101.39 | 0.01 9.30 4.81 3.09 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 55.3 | 101.37 | 0.00 8.87 4.56 3.51 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 8.8 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 24.0411 1.0 | 19.0 B+// Tenexom
SINEK-15 250 § 770 03.02.10 03.08.1¢ 71.0 | 107.91 | 1851 6.07 3.57 4.66 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.10 28.01.11 16.1 | 103.75 | 0.04 5.88 428 1.23 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.02.10 16.02.1C 46 B2/B GaHkun
Tatfondbank-10 0§ 9.75  26.10.09 26.04.1C 6.9 99.07 | -0.15 11.46 4.92 0.51 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 9.1 Toprosns
TMK-11 600 § 10.00)  29.01.10 29.07.11 222 | 100.01 | -0.01 9.98 5.00 1.61 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 218 | 10151 | 0.06 5.97 3.39 1.65 /Baa2/BB+ Cbipbe
TNK-12 500 § 613 20.03.10 20.09.12 36.1 | 9958 | 0.17 6.28 3.08 267 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.03.10 13.03.1% 419 || 101.96 | 0.08 6.85 368 2.99 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750  18.01.10 18.07.1€ 82.7 | 9896 | -0.22 7.70 3.79 5.16 /Baa2/BB+ cbipbe
TNK-17 800 § 6.63  20.03.10 20.03.17 90.9 | 9334 | -0.04 7.82 3.55 5.71 [Baa2/BB+ cbipbe
TNK-18 1100 § 788 13.03.10 13.03.1¢ 1028 || 99.01 | -0.22 8.04 3.98 6.05 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 144 Ternexom
TransCapitalBank-10 175§ 913/ 10.11.09 10.05.1C 73 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.01.10 18.07.17 94.9 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 75 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.12.09 25.06.11 21.0 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 333 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 333 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 46.8 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 53.8 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 107.7 /Baa1/BBB+ Cbipbe
Trust-09 150 § 925 05.10.09 05.10.0¢ 0.1 B-/Caal/ GaHku
Trust-10 200 § 938  29.11.09 29.05.1C 8.0 B-/Caat/ GaHkun
Trust-12 CLN 20 § 1150 06.03.10 06.09.12 35.7 B-/Caat/ GaHkun
URSA rub 10 5000 R 913 26.02.10 26.02.1C 49 B1/ GaHKm
URSA-10 EUR 400 € 700  21.05.10 21.05.1C 7.7 B+/Ba3/ GaHku
URSA-11-1 130 § 12.00  30.12.09 30.12.11 273 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.09 16.11.11 258 B+/Ba3/ GaHKu

UTK-13 CLN 3500R 9.00| 041209 04.06.11 040612 200 447 B1/B Tenekom
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VEB-1 2000 $ 224 02.12.09 03.06.1C 8.1 100.00 2.23 1.12 0.66 BBB/Baa1/BBB | [GaHku
Vimpelcom-10 300 § 8.00 11.02.10 11.02.1C 44 102.17 | -0.40 1.90 3.92 0.36 Ba2/ Tenexkom
Vimpelcom-11 300 § 838  22.10.09 22.10.11 250 || 106.16 | -0.22 517 3.94 1.82 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838 30.10.09 30.04.12 435 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825  23.11.09 23.05.1€ 80.8 | 102.01 | -0.45 7.85 4.04 4.92 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 913/  30.10.09 30.04.1¢ 104.4 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 94.2 B3/ GaHku
VTB 24-09 500 § 382 07.12.09 07.12.0¢ 22 BBB+/A2/BBB+ | 6aHku
VTB N-W-15 400 $ 6200 29.03.10 29.09.1¢ 729 | 9550 @ 0.10 7.14 3.25 4.89 BBB+/Baa2/ GaHkm
VTB-09-3 800 § 480 02.11.09 02.11.0¢ 1.0 99.86 | -0.03 6.57 1.20 0.08 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 55 | 100.56 | -0.08 4.90 6.30 0.44 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750 12.10.09 12.10.11 247 | 10378 | -0.06 5.50 361 1.81 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 212 | 10450 @ -0.10 5.38 7.90 1.63 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61  30.10.0¢ 30.10.12 375 | 100.5¢ | -0.10 6.40 3.28 2,68 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200, 28.11.09 28.11.12 384 || 99.78 12.07 6.01 246 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32  04.02.10 04.02.10 04.0215 4.0 | 650 | 9843 | -0.03 13.37 3.97 0.32 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.10 15.02.1€ 776 | 9952 | -0.11 429 427 5.45 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88 28.11.09 28.05.13 29.05.1€ 44.0 @ 1054 | 99.05 & -0.32 717 347 3.1 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 6.25 020110, 02.07.15 02.07.3f 70.0 @ 3135 | 9397 | -0.39 7.56 3.33 4.63 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 0.8 | 100.50 149 435 0.07 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
lMo3enb TUMOLLKUHA, HauanbHWK oTAena, tim_gg@uralsib.ru Kcenms XapuTorosa, aHanuTyk, kharitonovko@uralsib.ru
Hatanbs NpuieHkoBa, Bed. cneuumanucT, grischenkovane@uralsib.ru Anekceli HekylumH, aHanuTuk, chekushinay@uralsib.ru

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

AHaAuTHYECKOE YIIPAaBACHHE

PykoBoauTens ynpaBneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

[donroBble 06s13aTenbcTBa TenekommyHukauuu/Megual/
Omutpuii AyakuH, dudkindi@uralsib.ru WUHdopmaLnmoHHble TeXHonorum
[Oenuc MopbiBai, poryvajdv@uralsib.ru KoHcTtaHTuH YepHbiwes, che_kb@uralsib.ru
CtaHucnae BoxeHko, bozhenkosv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru
Hapgexaa MelpcukoBa, myr_nv@uralsib.ru

MuHepanbHble yao6penusa/MawmHocTpoeHune/TpaHcnopT
AxHa KynpusiHoBa, kupriyanovaa@uralsib.ru
WpwuHa UpTerosa, irtegovais@uralsib.ru

Crparerus/lonutuka
Kpuc Yudep, cweafer@uralsib.ru
Jleonnp Cnunuenko, slipchenkola@uralsib.ru

DKOHOMMKA MNotpebutensckuin cektop/Hepsnxmmocts
Briagumup Tuxomupos, tih_vi@uralsib.ru Huvkura LiBen, shvedne@uralsib.ru
Hatanbs ManopoBa, mai_ng@uralsib.ru BaHku
HedTb 1 ras Jleonnp CrnivnyeHko, slipchenkola@uralsib.ru
BukTop MuwHsikoB, mishnyakovvv@uralsib.ru Hatanbst MariopoBa, mai_ng@uralsib.ru

Muxaun 3aHo3uH, zanozinmy@uralsib.ru
AHanu3 pbIHOYHbIX AaHHbIX

AHngpew BorgaHoBuy, bogdanovicas@uralsib.ru
Bacunun Odertapes, degtyarevwm@uralsib.ru
Bnaammup Kocskos, kosyakovvs@uralsib.ru

OHepreTuka
MartBen Tawu, tai_ma@uralsib.ru
AnekcaHpp CenesHes, seleznevae@uralsib.ru

MeTtannyprus/lopHoao6biBaloLasi NPOMbILLIIEHHOCTb
Markn KaBaHa, kavanaghms@uralsib.ru

Omntpuii CmonuH, smolindv@uralsib.ru

Hukonan CocHoBckuin, sosnovskyno@uralsib.ru

PepaktupoBaHue/nonurpadus/nepesoq

[xoH Yonuw (aHrn. 13.), walshj@uralsib.ru, Anppeit [MNaturopckuia, pya_ae@uralsib.ru,
TumoTtun Xann, hallt@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru,
Mon Qe ButT, dewittpd@uralsib.ru EBrenun MpuHkpyr, grinkruges@uralsib.ru

Nannun XaepoHtok, khavronyukdo@uralsib.ru

OusanH
AnrenuHa LlabapuHoBa, shabarinovav@uralsib.ru

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

®UHAHCOBASA KOPMOPALIUA «YPAJICUB»

5 0K1716p)1 2009 r. TenedoH 7 (495) 788-0888
BeG6-cant www. uralsibcap.ru
AHanuUTUKM research@uralsib.ru

OTaen npopax sales@uralsib.ru
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