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6.n. 3Hay. 33 JeHb 3a mec. YTD ToOProBbIE NMOEUN
Russia 30 - UST 10 236,0 23 (112)  (556) <  PybneBble obnuraumm Ka4eCTBEHHbIX SMUTEHTOB MpUBREKaTESbHbI ANs1 NOKYMKW Npy Cripefe K cTae-
.EMB' + Spread 3324 6.9 (515) (3921) kam PEMO Goree 450 6.n. Cpeay Takux oBnuraLyin — cpeaHecpoUHsIe Bbinyck O®3, Masnpom-
ITRAXX HY 8935 (178.3) 13, PXK-10, MIop-62, MIop-63, a Taike [Jankcesiab-5, C3T-6, MTC-5, JIK Ypancu6-2.
MHOUKATUBHBIE CNPEAQDI < Beinyckn URSA’MOE 1 URSA’11 BbIrmaasaT npuBnekatenbHO Npu TEKyLLEeM MOMOXMTENbHOM
900 6n 6n 600 cnpege K kpuBon goxogHocten MM-6aHka.
< EBpoobnurauum EBpa3sa, CeBepctanu, EuroChem’12 BbirnsgsT HegoOLEHEHHbIMU B CPaBHEHUN
C py6neBbIMM NPOLIEHTHBIMI CTaBKaMM, CKOPPEKTUPOBAHHLIMU Ha CTOMMOCTb BantoTHbIX NDF.
< Bbinyckn TNK-BP Bbirmnsigat Havbonee HeoooLEHeHHbIMU cpean Bymar MHBECTULMOHHOW KaTero-
pvn GEM. Gazprom’18 gelues otHocuTensHo Petrobras’17.
300 -0 <  Bankosckue Bbinyckv Russian Standard Bank’10, AlfaBank’13, Promsvyazbank’13 otcramm ot
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Crparerusa

BHEWHMMA PbIHOK

OTtuyeTHOCTb Alcoa He pa3ouyapoBana

Byepa MrpokM amepuKaHCKOro pbiHKa MPOBENU Becb AeHb B TOMIIEHWUM, He
3Hasi, YTO MpUHeCyT UM pesynbTaThl Alcoa — Gnarylo BeCTb MM pasoyapoBa-
Hue. B pesynbTate aMepuKaHCKuil PbIHOK akuuii 3aBeplunn cpedy 6e3 eguHon
OVHaMUKK KNoyeBbIX MHAekcoB. OTyeTHocTb Alcoa Gbina onyGrnvkoBaHa yxe
nocne OKOH4YaHusi OCHOBHOW Toprosoli ceccun CLUA 1 He pasoyapoBana uHBe-
CTOPOB - KOMMaHWs MNokasana KeapTasrbHyl Mpubbiib, MPpU TOM YTO PbIHOK
oxuaan y6biTka. Ha aToM hoHe KOTUPOBKM (PblOYEPCOB Ha amepukaHckue
(boHOOBbIE MHAEKCHlI K HACTOALWEMY MOMEHTY BbIpOC/M MoYTU Ha 1%, Gonb-
LUMHCTBO a3MaTCKMX MHOEKCOB Takke HaXOAsTCs B MONOXWUTENbHON 3oHe. Ecnv B
GrnvkaiilumMe HeckorbKo Hefemnb KPYMHble KOMMaHWM CTaHyT yOMBNATE PbIHOK Tak
)K€ CUIBHO U TaK e MPUATHO, 3TO CYLLECTBEHHO YKPenuT 60eBoM AyX «GbIKOB».

BantoTHbIX PbIHOK B LLEHTpe BHUMaHUA

Buepa ueHa Ha HedTb He yaepxanacb Ha oTmeTke Bbiwe 70 gonn./6app.,
a TeXHUYECKME WHAMKATOpPbl NPeABeLlaloT AanbHellee OTCTYMNeHne KoTMpo-
BOK B CTOPOHY 65 gonn./6app., rae npoxoauT NMHUSE conpoTuerneHus. Buepalwu-
Hee ygelleBneHne HedT CTano rmaBHbIM 06Pas3oM CrieCcTBUEM YKpEMEeHWs
gonnapa Ha Forex, n ganbHenwas ueHoBasi AMHaMuka HedTn OyaeT 3aBuceTb
B OCHOBHOM OT «CaMO4yBCTBUS» amepuKaHckon BanioThl. K 3aKpbITWiO TOpPros B
cpeny ponnap ykpenuncs go 1,468 pnonn./eBpo, ogHAKO CEroAHsA YTPOM «ame-
pvkaHeu» chan BCe OTBOEBaHHbIE MO3MLUMM M Napa eBpo/gons. KoTupyeTcs y
otTMeTkn 1,476. CerogHs B30pbl MHBECTOPOB OyAyT obpalleHbl Ha BasntoTHbIN
pbIHOK — BaHk AHrnuu n ELLB npumyT pelleHne no npoueHTHoM cTtaBke. Hu ToT
N OpPYron, Kak oxmaaeTtcs, cTaBky He uameHsT. OgHako ELIB Bcsiyecku cTpe-
MUTCSt OCTaHOBMTb NobeaHoe wecTtBre eBpo, u XKaH-Knog Tpuwe obpaTtntcs K
aTon npobneme B xode npecc-KoHepeHunn, KoTopasi COCTOMTCA nocrne oob-
SIBMEHNSI O pelleHnn no ctaBke. Kak ybeannvcb Ha nNpoLunon Hegene MMHUCT-
pbl PUHAHCOB CTpaH «CEMEPKUy, 3aknunHaHua o6 ykpenneHun gonnapa He aa-
0T pe3ynbTaToB, Tak YTO CErofHs Tpewaepbl HagewTcsd ycnblwaTb oT Tpuwe
KOHKpETHbIE NPeasoxXeHus.

LleHoBoe pannu B UST Ha utorax «nepBmuYKun»

B cpeny AOXOOHOCTb OECATUNETHEN Ka3HAYeMCKOM HOTbl CHM3UNAch cpasy Ha
6 6.n. 0o YTM3,19%. Mpowegwwnii aykumoH no 10Y UST ob6bemom 20 mnpg
JOonn. oTpasun BeCbMa BbICOKWI MHTEPEC MHBECTOPOB K Oymare: bid-to-cover
coctasun 3,01, 4To cTano BTOPbIM pe3ynbTaToM B TEKyLleM rogy no YpPOBHHO
cnpoca Ha Bymaryn faHHou cpoyHocTu. CerogHs aykumoHbI, 3anaHMpoBaHHbIE
Ha TeKyLlylo Heaenw, 3aBepliartcs pasmeleHnem 30-netHux bymar o6bemom
12 mnpg pgonn. YetBepr obelaeTr ctatb AOCTAaTOYHO GoraTbiM Ha cOObITUS,
CMOCOGHbIE NMOBMMATH Ha LEHOBYH OMHAMWKY aMepuKaHCKOro rocgonra. B va-
CTHOCTW, Ha CerofHsi 3annaHuMpoBaHbl BbICTYNNEHUs psga npeacraBuTenen
®PC, Bkntoyas beHa BepHaHke, U pbIHKK, BO3MOXHO, yCblWAT BaXHble 3asB-
NeHns OTHOCUTENbHO AarnbHeWen OEeHEXHO-KPEAUTHON MOSNIUTUKN aMepUuKaH-
CKOWM agMuHUCTpaumn. TpaguumoHHas No veTBepram nyornvkaums HepernbHbIX
OaHHbIX No 6e3paboTuue B CLUA Takke MOXET CyLLeCTBEHHO MOBMUATbL Ha Ha-
CTPOEHMS UHBECTOPOB.

U3meHenue kpuBow NDF gonn./py6. — LIBOR
10 9 YTM, %

I ——

sl7/

[iopauus, net é

Npeq. feHb =1 jenenq === 1 Mecsl

WcmoyHurku: Bloomberg
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CyBepeHHble 6ymarn GEM 6e3 eguHoOro tpeHpga

CyBepeHHble Dymaru pa3BuBaloLLUXCs CTpaH BYepa He chopMMpoBany eauHomn
OVHaMWKN — B MUHYCe ToproBanucb gonru Typuun, ApreHTuHbl, Mekcrkn n Be-
Hecyanebl, a B Bbinyckax bpasunuu, KOAP 1 NHOoHe3un NnpogomKkuncs LeHOBON
pocT. Poccuncknii cyBepeHHbIn Bbinyck Russia’30 otctynun Ha 1 n.n. oT rogo-
Boro makcumyma 113,75%, uTO, ckopee Bcero, 6binM0o CBsI3aHO C mKcaumen
NpubbINM B CBETE HE3HAYUTENBbHOW KOPPEKUUW LeH Ha HedpTb. CyBepeHHbI
cnpep ocTancs Ha ypoBHe 220 6.1., oTpasmB poCcT JOXO4HOCTEN 6a30BbIX akTh-
BoB. OTMETMM, YTO NOTEHLMAn CY>KEHUS POCCUMINCKOro cripefa noka coxpaHsieT-
ca — 0o kpusmca cnpeq Russia’30 — 10y UST pepxko npesbiwan 150 6.n.

HecMoTps Ha HEKOTOPYHO KOPPEKUMIO CyBEPEHHbIX Oymar, B KBa3WCyBEPEHHOM
KOprnopaTUBHOM cekTope dukcaums npubbinv Habnwoganack Nvb B €QVHUY-
HbIX criydasx. Tak, Bbinyck Gazrprom’20 notepsin B ueHe 35 6.n. B HedpTera-
30BOM CEKTOpPE POCTOM KOTMPOBOK 3aBepLumnu aeHb bymarn TNK-BP, koTopble,
Ha Hall B3rnsd, Bce ewe aelwesbl B cpaBHeHun kak ¢ GEM, Tak u ¢ Nasnpo-
MomM. MoKynku no-npexHemy npeobnaganu B BbiNyckax KBa3WCyBepeHHbIX H6aH-
Kax, cpeam KOTOopbIX Nydlwe pbiHKa Bbirmageny bymarm Moscow Bank’10,
RAB’13 1 RAB’14, nogopoxaBsLune 6onee 4yem Ha 50 6.n. Bo BTopom aLlenoHe
npogaxa npowna B 6ymarax BeiMnenkoma, KOTopble BbIrMAAAT JOPOrMMU ANns
cBoeln kaTteropuu pentuHros (BB+/Ba2/-).

Fitch He yrpoxxaer HKHX noHu>XeHueM peuTUHra

Buepa pelituHroBoe areHtcTtBo Fitch B cBoem npecc-penuse coobwuno, 4to
npegnaraembli HwkHekamckHedTexnmom (HKHX) obmeH eBpoobnuraumin He
OKaXeT BMUSAHMSA Ha PENTUHIM KOMMaHUU. HanoMHUM, YTO SMUTEHT NPeasoxXun
nepxarenam espoboHga NKNH’15 HomuHanom 200 mMnH gonn. no KOTopomy
npegycMoTpeHa ogepTta B kKoHue 2010 r. o6MeH Ha HOBbIV BbIMyCK HOMUHAIOM
120 mnH gonn. ¢ norawenvem B 2012 r. n geHexHble cpeactea B oobeme 90
mnH gonn. Fitch oTmevaeTt, 4To ycnewHoe ocyuiecTBneHme obmeHa nomorno
Obl HKHX ynyywmTtb CTpyKTypy Aonra n n3bexartb KpynHbiX Beinnat B 1V kBap-
Tane 2010 r., B TOXXe BpeMsi yKa3biBasi, YTO BbiMfaTa dMUTEHTOM AEHEXHbIX
CpeacTB B pamKax npeanoxeHus no obmeHy obnuraumin MoxeT okasaTb 130bl-
TOYHOE AaBfeHue Ha KpaTKocpouHyto nukeuaHoctb HKHX Bo Il kBaptane 2010 r.
Ha Haw B3rnag kommeHTapui Fitch B uenoMm MOXHO WMHTepnpeTMpoBaTb Kak
Nno3nMTUBHbLIA Anga komnaHuun. Buepa ueHa Bbinycka NKNH’15 npogomkuna no-
BbILLATLCA U 3a AeHb Bbipocrna Ha 1,59 n.n. 4o 92,2% oT HoMWHana, 4YTo CooT-
BeTcTBYyeT goxogHoctn YTP15,9%. o Hawum oueHkaM WMHBECTOp, KOTOPbIN
Kynut Oymary Ha TEKYLLMX YPOBHSX U COrfacutcst Ha ycrnosus obmeHa, nonyuut
acpdbekTmBHYO goxoaHocTb nopsigka YTM18,22% (yumTeiBas norawenue 40%
CTaporo BbiNycka B AaTy obmeHa — npubnuautensHo Yyepes mecsay). OTmeTum,
YTO B CErMeHTEe POCCUMICKMX eBpoobnuraumim oTcyTCTBYOT Bymarn cTonb BbICO-
KO [OXOOHOCTN 3MUTEHTOB C KpeaUTHbIMU perTuHramm yposHst HKHX (-/B1/B).

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

BercTBo B py6nb npopomxaercs

Ha poccuiickom BanioTHOM pbiHKE NPOAoIKMIock nobeaHoe wwecTBue pyons,
ykpenuBLuerocs elle Ha 10 koneek k buBantoTHol kopauHe LIB — no 36,05 py6.
n Ha 8 koneek Kk gonnapy — go 29,75 py6./monn. O6bem cpenok Kynnu-
npogaxu Ha 700 MIH JONM. NPEBbLICUN YPOBEHb NPEAbIAYLLErO AHS, YTO, CKO-
pee Bcero, cTano cneacTBueM uHTepBeHUui LIB, BEPOSTHO, KynMBLLErO OKOIO
1,4 mnpg ponn. Ha pyky pybnto npogomkaeT urpaTe €ro crtatyc CbipbeBOI Ba-
NoThI, NPEAOCTaBNALWEN 3aLUTY OT MHAMNAUMOHHBIX PUCKOB MO Aonnapy (ko-
TOpble MOFyT CKOpPO MOSIBUTbCA Ha ropu3oHTe). He cnepyet 3abbiBath M 0
onddpepeHumane mexay pybrneBbiMM U [OONNAPOBLIMK CTaBKaMK, KOTOPbIV
obecneymBaeT NPUTOK CNEKYNATUBHOIO KanuTana.

AXunoTtaxkHblie MOKYNKM BO BCeX CeKTopax

Buepa Ha pblHke pybneBbix obnuraumii Habnogancs HacTOSLMIA aXUOTaX,
ObIBLUMI PEAKOCTbIO AaXe B AOKPU3MCHbIE BpeMeHa. MovTu Bce caenkm npoxo-
OUNKn No LeHam NpeasioXeHusl, YTO NOABUHYNO KOTMPOBKM Ha 1-2 n.n. Bbilwe
YPOBHSI OTKpbITUSA. Hanbonee BnevaTnsAoLWuiA LLEHOBOW POCT Obin BYepa OTMe-
YeH B BbIMyCKax NMepBOro 3WerioHa, B YacTHocTu, obnurauumn MIop-62, MIMop-
56, PXXO-10 v MNasnpom-11 nogopoxanu Gonee yem Ha 1,5 n.n. JoxogHoctn
BbIMYCKOB MEPBOro 3LlenoHa NoaoLwwnu BinoTHyro k nnaHke YTW10%. O6nura-
UMM BTOPOrO SLUENIOHa YCTYMWIM BbICOKOKAYeCTBEHHLIM GymMaram no temnam
LIEHOBOro pocTa M nogopoxanu cpeaHemM Ha 60 6.n. Hanbonee BbICOKUA cnpoc
Obin NpeabsaBneH Ha obnuraumm BO CeBepCranb-1, A®K Cucrema-2, MTC-5
n MPCK HOra-2. BospocLlumii anneTuTt K pUcKy pacnpoCcTpaHuica gaxe Ha Bbl-
nyckn MocO6n-7 n MocO6n-8, [OXOOHOCTM KOTOPbIX CHU3MAMCE 00 YTM14%

PoiHok O®3 octaeun no3agu YTM10%

AyKLMOHBI N0 Aopa3melleHmnio BeinyckoB O®3 26202 1 Od3 25069 o6bemom
cootBeTcTBeHHO 10 mnpAa py6. n 15 mnpa py6. npownu ¢ 6onee yem veTbipex-
KpaTHbIM MpeBbILLEHNEM cnpoca Hag npeanoxeHnem. B xoge aykumoHa Muk-
dVH pa3mecTun nNoYTHM BECb MpeanoxXeHHbln 06beM, JOXOQHOCTU CROXUIUCH
Ha 80 6.n. HWKe YPOBHS 3aKpbITUS NpeablayLiero AHs. Ha BTOPUYHOM pbiHKe
aXNOTaXHbIe MOKYMKW NPOLLUMM BO BCEX BbiMyCckax, YTO MPUBENO K POCTY KOTU-
pPOBOK Ha 2-3 n.n. 1 nageHuto goxogHocten HWke YTM10%.

Hacrtan yepen permoHoB

MuHucTepcTBo chuHaHcoB CapaToBckon obnactu (BB+/Ba1/-) nnaHupyet pas-
MecTUTb pybnesble obnuraumm Ha cymmy 700 MnH py6. cpokomM 4o o4HOro roga
n Ha 1 mnpg pyb. cpokom Ao Tpex net. ObnacTe OpMeHTUPYET MHBECTOPOB Ha
ctaBky 17% rogoBbix No ogHoneTHUm bymaram n 18,5% rogoBbix No Tpexner-
HUM. YuuTbiBasi CpaBHWUTENbHO HEOONMbLUYID CYMMY 3auMCTBOBaHMWS, a Takke
TeKyLMe ypoBHW AOXOOHOCTEN AMUTEHTOB C PENTUHIOM «BB+,» Mbl cunTaem,
yto Camapckasi 06nacTb BrnornHe MoxeT npuerneys cpeactea nog YTM12-13%
Ha ABa-Tpu roga.

HeHuc lNopsisall, poryvajdv@uralsib.ru
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KopnoparuBHble cobbiTusA

MocaHEpPro (S&P: BB-)
KpeauTHbin npocdmnb ynydwmncs
Pesynbsrarsi I nonyrogna 2009 r. no MC®O

KpeautHbin npocdunb MocaHepro yny4wuncs, Ho oénurayMm aMuTeHTa —
HenpuBnekaTtenbHass uMHBecTUUusa. OTyeTHoCTb MocaHepro no MC®HO 3a
| nonyrogue 2009 r. oTpa3una 3amMeTHOe yny4lleHne KpeauTHbIX METPUK dMU-
TeHTa. PeHTabenbHocTe no EBITDA Beipocna 6onee yem Basoe (8o 19%) c
ypoBHs | nonyroamsa 2008 r., rmaBHbIM 06pa3oM B pesyrnbTaTe NOBbILEHWS Ta-
pncOB Ha TENMO- N 3MEKTPOIHEPINIO NMPU YMEPEHHOM POCTE TOMMMBHBIX W3-
nepxek. C koHua 2008 r. 06beM YNCTOro Aosnra aMUTeHTa cHuanncs Ha 28,4%
no 13,9 mnpg py6., HO, ecnn CKOPPEKTUPOBaTb NokasaTenb Ha KpeauT B pas-
mepe 12,9 mnpg py6., NnpenocTaBneHHbIi MocaHepro ogHoM u3 cTpykTyp as-
npoma, TO paKTU4ECKMIN YNCTbIA OONT KOMNaHuu cHuxaetcs o 1 mnpg py6.
OTmeTuM, 4TO No cocTosiHMIO Ha 30 MIOHS KOMNaHUSA Hapyliuna psif KOBEHaH-
TOB MO KPeAUTHbIM cornaweHusm ¢ EBPP (o6wmii o6bem 6 mnpg py6.), ogHako
MocaHepro He oxugaeT, 4to H6aHk noTpebyeT AoCpoYHOro noraweHus obssa-
TenbcTB. KpaTkocpouHbii gonr amuteHTa (3 mnpg py6.) Ha OT4eTHyl Aaty
MOSTHOCTbIO MOKPbIBANCs AeHEeXHbIMK cpeacTBamMm Ha GanaHce (3,3 mnpg pyb).
HonroBaa Harpy3ka MocaHepro, BblpaXeHHas OTHOWeHueM  YucTbin
nonr/EBITDA, cHusnnock A0 KoHcepBatuBHOro ypoBHst 0,8 ¢ 2,1 B KOHUe
2008 r. O6nuraumm MocaHepro (YTW10,7-11,3%) ¢ gropaunert ognH-gBa roga
XapaKTepu3ylTCA HU3KOW NUKBMOHOCTBIO U, HECMOTPS Ha yrydlleHne KpeauT-
HOro npoduns aMUTEHTa, NPEACTaBMNSATCS HaM OJOBONIbHO AOPOrMMK, B TOM
yncrne OTHOCUTENBHO BbINyckoB [fasnpoma.

KnioyeBble chmHaHcoBbIe nokasarteny MocaHepro, MiH py6.

MC®0 2007 2008 1109 1Mos % n3m1M09/1M08
Bbipyuka 78324 94819 59689 48065 242
EBITDA* 6822 9392 11343 4085 1777
Yucras npubbinb 1627 2055 2648 1183 1238
% n3m1109/2008
CoBOKyNHbIit fonr 17605 22699 17162 16943 (24,4)
KpamkocpouHbiii done 17 476 12 500 2954 1377 (76,4)
[JerexHble cpedcmea 11 161 3315 3283 7146 (1,0)
YucTbint gonr 6444 19384 13879 9797 (28,4)
CoBCTBEHHBIN KanuTan 125417 185870 187674 136424 1,0
AKTUBbI 171938 2483839 242960 181851 (2,4)
KoagpepuyueHme!
Hopma EBITDA (%) 87 99 19,0 85
EBITDA/duH.pacx 16,2 59 88 6,5
Donr/EBITDA 26 24 1,0 2,1
YueToiit gonr/EBITDA 09 2,1 0,8 12
[Donr/CoBCTBeHHbIIt kanuTan 0,1 0,1 0,1 0,1

*- EBITDA cKoppekmuposara Ha 0becyeHeHue 0CHO8HbIX cpedcme u 0oxod om
usMeHeusi cnpaged/ugoll UHBECMULLUOHHOL cobCMeeHHoCMU

MemoyHuk: daHHble komnaHuu, oueHku YPATICUba

OcHoBHas 4yacTb KanuTanbHbIXx BrioxeHun 2009 r. oxmupaetca Bo Il nony-
rogum... B | nonyrogmum 2009 r. 06beM kanuTanbHbIX 3aTpaT SMUTEHTa COCTa-
Bun 4,4 mnpg py6., 4TO NOYTU BABOE MEHbLUE OMEepPaLMOHHOrO AEHEXHOro Mno-
Toka MocaHepro 3a gaHHbIn nepuoa (8,6 mnpg py6.). Kak coobuianock paHee,
obwuin 06BEM MHBECTNPOrpaMMbl KOMMAHUN Ha TEKYLUWUIA rof OLEeHMBaeTCs ee
pykoBogcTBom B 16 mnpg py6. Takum o6pa3oM, OCHOBHbIE UHBECTULMW Npea-
CTOAT aMUTEHTY Bo |l monyroguu un, ckopee Bcero, noTpebyloT npuBneveHus
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OOMNonHMTENbHOro uHaHCUMpoBaHusl. HanmomHUM, 4TO nocre OTY4ETHOW AaThbl
KOMMaHusi pa3MmecTuna bupxesble obnurauum Ha cymmy 2 mrpg pyb., a Takke
nognucana cornaweHne o6 OTKPbITUM KPeaUTHOW NMUHMKM Ha 186 MIH eBpo
(8,1 Mmnpa py6.) cpokom Ha 13,5 net ¢ BNP Paribas, n ¢ 6aHkamu Calyon un
NordLB — Ha 415 mnH eBpo(18,1 mnpa pyb6.) Ha 16,5 neT. B HacToswee Bpemsi
Yy KOMMaHWN CyLECTBYIOT elle 3aperncTpupoBaHHble ANs pa3MeLLleHUsi HOBble
BbINyCKu obnurauum odwmum obbemom 13 mnpg pyo.

...4TO He NpeAcTaBnsieT CyLWeCTBEHHOMN Yrpo3bl AN KPeAUTHOro kavyecTBa
aMuTeHTa. Mbl nNpogomkaem paccmatpveaTb MOCSHEpPro kak BeCbMa KayecT-
BEHHOIO 3aeMLUMKa U HECKOMbKO CKEMTUYECKM OTHOCUMCS K MOCreOHUM KOM-
MeHTapusaMm S&P, koTopoe B CeHTsAbpe COXpaHMO HeraTWBHbIA NMPOrHO3 pei-
TUHra amuteHTa («BB-»). PelTuHroBoe areHTCTBO ykasblBario B YaCTHOCTW Ha
pOCT onepaumii KOMNaHUKM Ha BOMATULHOM CMOTOBOM PbIHKE 3MEKTPOSHEPTUH,
MaclTabHyo nporpaMMy KanuTanoBrOXEHUIA U BbICOKYI KOHLEHTPaLUo K-
eHTCKoW 6a3bl. [Mo-HalemMy MHeHWI0, AaHHbIE PUCKU B 3HAUYUTENBHON Mepe Hu-
BENUPYIOTCH BECOMOW NOAAEPXKKOW, KOTOPYH OkasbiBaeT MOC3HEpro KOHTpO-
nvpylownin akumoHep asnpom (BBB/Baa1/BBB), nout B MNOfHOM 06beme
obecneyvBaoLLMin KOMNAHWIO TONNUBOM. Ha Haw B3rnsa, Heo6XoAuMMO Takke
NpUHUMaTb BO BHUMaHWE MOHOMOJSIbHOE MOSIOXEHUE 3MUTEHTa B chepe npo-
Jaxe TENNOBON 3HEPrMm B 3KOHOMMUYECKM BGnaronony4yHbix pernoHax (Mocksa u
obnacTb) no perynupyembim Tapudam. OCHOBHbIM puckoM Ans MocaHepro mbl
CUYMTaeM BEpOSITHOE YBENWYEHWE LONTOBOW Harpy3ku B Mocreylime oTyeT-
Hble nepuoabl Ha POHE BbINOMHEHNUS HAMEYEHHOW MHBECTNPOrpaMMbl, OAHAKO
TEKyLiMe KpeauTHble KO3(PUUMEHTBI CO34at0T ANs KOMMNAaHWN Hennoxue BO3-
MOXXHOCTW YBENUYEHNS [ONTOBOW Harpysku 6e3 yliepba KpegUTHOMY KauecTsy.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

8 Okrabpsa 2009 r. 6
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KaneHnpapb npeacroawmx cobbitum

8 okTabps

9 okTs6ps

10 oKkTa6ps

11 oKkTA6ps
12 okTa6ps
13 okTA6pS

14 okTa6ps
15 okTa6ps

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

Morawenwne Mpynna Pasrynsaun, 60-2 (0,5 mnpg py6.). MNorawenne Fpynna Pasrynsan, BO-6 (0,5 mnpa pyo.).

Odbepta ABTOBa36aHk-1 (0,8 mnpa py6.). Odbepta Apkapa-3 (1,2 mnpg py6.). OdepTta Poccenbxo3baHk-4 (10

mnpg py6.).

Morawenne KOTK-3 (3,5 mnpa py6.). MNoraweHne Anbca-BaHk-2009 (400 mnH gonn.). MoraweHne EBpokom-

Mepu-2009 (5 mnpg pyo.).

Morawenne BBPP-1 (0,575 mnipg py6.). MNorawexne BaHk PeHeccaHnc KanuTtan-2009-3 (1 mnipg pyo.).

Morawenne TpaHcHedTenpoaykT-2009 (2,5 mnpg pyo6.).

Odbepta AUXKK-12 (7 mnpga py6.). Ocbepta AUXKK-13 (7 mnpa py6.). Ocbepta AUXKK-14 (7 mnpg py6.). OcdepTa
AUNXK-15 (7 mnpga py6.). Odepta BTB 24-1 (6 mnpg py6.). MoraweHne UHBecTkomnanua PYBUH-1 (1,2 mnpg

py6.). MoraweHune MeH3eHckaa o6nacTb-34001 (0,8 mnpg pyo6.).

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

12 okTa6ps
13 okTs16ps
14 okTs6ps

15 okTa6ps
19 okTa6ps
20 okTabps
21 okTa6ps

26 okTsI6psi

27 okTs6ps
28 okTs6ps

bessanoroskle kpeauTbl LIB cpokom Ha 3 mecaua
Bessanorosble kpeanTbl LIB cpokom Ha 5 Hepenb
BaHku gormkHbl BepHyTb 15 Mnpa py6. LieHTpobaHky
BaHku gorxkHbl BepHyTb 7 Mripg py6. B hoHA 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 Mnpg pyb. LieHTpobaHky
BaHku gormkHbl BepHyTb 50 Mnpa py6. MuHdpuHy
BaHku JormkHbl BepHYTb 6,9 Mnpa py6. B hoHa KKX
Ynnara 1/2 akuyusos, HAMA

Beszanorosble kpeanThl LIB cpokom Ha 1 roa
Bessanorosble kpeauTbl LIB cpokom Ha 5 Hegenb
Ynnara Hanora Ha npuGbInb

BaHku gormkHbl BepHyTb 28,7 mnpa pyb. LieHTpobaHky

8 Okrabpsa 2009 r.
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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
py6. %
ABTOBa30aHK-1 800 100 15,0 15,0 2 anpensa 2010
09.10.09 AMNK Apkaga-3 1200 100 17,0 - pecTpyKTypu3aums
Poccenbxo3baHk-4 10000 100 9,75 11,5 7 okTa6pst 2011
ANXKK-12 7000 100 13,25 - 15 pekabps 2013
AMXKK-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 ceHT6ps 2028
BTB 24-1 6000 100 9,75 11,5 5 oktabpst 2011
15.10.09 XKd-4 3000 100 13,0 14,0 18 okTabpsa 2010
19.10.09 ALIBK-MHBeECT-3 1500 100 17,0 14,25 19 anpens 2010
o PenKan-2 3000 100 22,0 22,0 15 okTa6ps 2010
21.10.09 MocmapT-1 2000 100 17,0 0,01 20 okTs6psi 2010
rpy""acﬁ_";e” 9 2000 100 20,0 - -
22.10.09 CwuHeprus-2 1200 100 10,7 10,7 22 niona 2010
MUWA-4 2000 100 9,0 12,5 21 okts6ps 2010
BaHk Pycckun 5000 100 15,0 ) )
cTtaHpapT-8
231009 Murnnura-GuHarc- 500 100 16,0 20,0 22 anpens 2011
TKC BaHk-1 1005 100 18,0 - -
241009 ~ CHOMRETenReKOM- 90USD 100 7.7 7.7 24 anpens 2011
MpomTpakTop- ) )
27.10.09 PUHAHC-2 3000 100 10,75
YyTns-3 8000 98 10,0 10,0 28 okTs6psi 2010
["a3aHeproceTb-2 1500 100 10,75 - -
29.10.09 MexnpombGaHk-1 3000 100 12,65 12,65 30 pekabps 2009
PKuncoumnorexa- 1500 100 13,9 13,9 27 Hosi6pst 2009
duHaHc-3
Kapar-2 500 100 21,0 21,0 22 pekabps 2009
HoBble ToproBble
30.10.09 cmcTeMbl-1 1000 100 15,0 ) )
Pa3ryn9u7|5-¢V|Hch- 2000 100 14,5 ) )
8 Okrabpsa 2009 r. 8
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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 32.7 93.69 14.76 98.00 18.09 4.15 0.58 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 8.6 93.91 86.50 99.99 20.05 5.10 0.57 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 8.0 56.2 98.80 96.50 101.60 | 21.34 9.34 0.49 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 8.6 TOproens
Anaman®206 2000 R 16.00 19.11.09  19.11.09/ 20.05.10 1.0 75 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 110.9 88.25 | 3.25 30 000 85.00 89.00 11.01 2.30 4.43 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.09 15.09.20 133.2 79.27 77.43 86.99 12.28 2.58 4.85 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.02.10 01.02.10 39 312000 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 124 95.83 14.58 247 0.84 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.09 01.02.12 28.2 95.00 11.65 2.31 1.87 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.09 15.10.12 36.8 90.49 12.33 2.05 2.00 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.10.09 15.07.14 58.1 84.67 13.27 2.20 2.76 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.10.09 15.07.16 824 84.47 | 0.27 12.33 2.29 3.61 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151209 15.03.14) 15.06.18 540 @ 1058 | 84.10 | -2.40 1198 500 84.12 88.00 | 13.79 226 | 279 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 89.6 83.62 | -0.38 83.20 88.00 1241 2.26 3.60 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 7.0 24.9 100.56 101.34 11.88 6.50 0.48 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 49.0 10042 | -1.63 100.75 102.05 13.27 6.46 272 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 25.03.10 26.09.11) 19.09.13 24.0 48.1 100.40 | 0.05 52200 100.30 100.39 14.21 6.98 1.56 cbipbe
Anbkop-01 1500 R 9.55  08.12.09 08.12.09 21 96.83 95.00 100.01 31.74 4.92 0.13 TOproens
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 23.6 98.40 81.01 98.00 15.53 710 151 cbipbe
Amypmet-02 2000 R 915 26.02.10 26.02.10 4.7 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 18.5 meTannyprus
Amypmet-07 6000 R 18.00 31.12.09 30.06.12 33.2 meTannyprus
Apkapa-03 1200 R 01.04.10  09.10.09/ 31.03.11 0.0 18.0 0.88 -0.06 268 0.96 1.70 c/x
bantlHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 7.0 18.9 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 05 TOproens
BAHAHA-M-2 1500 R 1150 11.02.10 12.08.10 10.3 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 10.0 22.0 99.87 10.81 5.31 0.72 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10  12.02.10/ 01.02.13 4.0 404 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 13.0 191 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10  22.02.10/ 23.02.11 5.0 16.8 /Caal/B GaHku
BapeHuesd1 800 R 20.00 04.01.10 04.07.11 21.2 103.98 2.07 18.45 4.80 1.28 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 2.0 75 93.00 TOproens
BalukupaH3s 1500 R 8.30 14.12.09 09.03.11 173 aHepreTuka
BenoH 02 2000 R 17.00 25.02.10 28.02.11) 23.02.12 17.0 29.0 98.50 | 2.50 8878 98.50 99.59 18.91 8.61 1.07 meTannyprus
Ben®perar1 1000 R 20.00 17.12.09 17.12.09 24 10.76 151 20.00 49.93 clx
BpasepcK 1 500 R 15.00 25.12.09 25.12.09 26 96.50 95.00 98.00 34.58 3.88 0.16 yenyru
Barotmalu 2 1000 R 1550 16.12.09 15.12.10 145 98.87 85.00 98.00 17.20 7.82 0.92 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 145 98.00 11.10 4.58 1.01 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 11.0 413 103.15 5310 103.20 104.90 11.44 7.25 0.78 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 15.12.09 15.03.40 370.6 100.03 8.69 212 10.19 A3/ (buHaHCbI
Busat-tmH1 1000 R 1210 20.10.09 20.04.10 6.5 1.04 TOproens
Buktopuad®2 1500 R 1089 16.02.10 16.02.10 44 97.00 50 96.61 97.00 20.71 5.60 0.30 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 4.0 46.0 99.30 | -0.13 2074 99.35 99.98 11.34 4.54 0.27 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 22.0 57.8 106.50 | -0.40 5050 106.50 107.50 11.28 712 141 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09/ 30.11.10 2.0 14.0 99.50 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 850 01.12.09 30.11.10 14.0 98.61 0.01 99.00 11.05 4.30 0.56 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 08.12.09 11.03.11) 03.09.13 17.0 476 101.70 13730 100.00 11.06 2.94 1.19 BB-//BB- Tenekom
Bospoxa 01 3000 R 8.95 03.03.10 03.03.10 49 99.00 | 0.15 25 98.50 99.39 11.84 4.51 0.36 /Ba3/B+ GaHku

BTB - 506 15000 R 15.00 22.10.09 26.04.10, 17.10.13 7.0 49.0 103.05 | -0.15 93 402 103.15 103.29 9.27 3.63 0.48 BBB/Baa1/BBB | GaHku

BTb - 6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 9.0 82.1 103.18 | -0.07 9.15 3.20 0.66 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 07.04.10  13.10.09/ 05.10.11 0.0 243 100.50 2769 100.00 -26.17 5.70 0.02 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 4.0 40.6 100.06 11.10 5.78 0.32 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 1050 02.12.09 08.06.10/ 29.05.13 8.0 43 99.94 10.57 524 | 058 BBB/Baa1/BBB | Garku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 11.0 53.2 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 1211.09  16.11.09, 06.11.14 1.0 61.9 100.33 239377 100.25 100.33 8.08 3.01 0.10 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00  13.10.09 07.07.15 70.0 102.42 25.10 341 1.99 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 14.00 15.12.09  17.06.10/ 07.06.16 8.0 81.2 102.29 | -0.45 307 102.02 103.00 10.83 3.41 0.60 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 1400 15.12.09 17.06.10/ 07.06.16 8.0 81.2 101.90 103.50 11.46 342 0.60 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 34.0 82.3 11045 | -0.05 600 539 109.50 110.50 10.52 6.66 212 /Baa3/BBB- cbipbe
asnpHedht4 10000 R 16.70 . 20.10.09  25.04.11] 09.04.19 19.0 115.7 11049 | 0.89 750 749 109.50 111.00 9.32 7.54 1.23 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 21.0 574 111.40 | 1.90 143 045 111.12 111.85 6.73 6.15 145 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 9.0 33.1 106.95 | 0.95 155510 106.90 107.00 3.36 6.12 0.67 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 4.2 100.10 | -0.06 100 637 100.05 100.27 8.03 4.10 0.32 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 0.7 99.98 99.70 100.40 7.16 3.39 0.06 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 25.0 93.00 143 93.50 96.48 11.18 375 1.69 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 53.0 87.00 1.00 29 577 87.00 95.00 11.37 4.14 3.35 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 15.9 95.04 | 0.33 94.10 95.99 11.58 3.72 112 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54  25.11.09 20.11.13 50.2 [/Baa2/BB+ GEN]
asnpomb 3 10000 R 11.00  12.10.09 10.10.11 244 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09, 151112 20 37.8 101.15 100.30 102.00 218 6.04 0.12 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 26.11.09 26.11.09, 221112 20 38.1 100.30 [/Baa2/BB+ GaHku
[A30uH 01 5000 R 18.00  09.02.10 08.02.11 16.3 75.99 | 5.09 29 958 75.20 75.99 47.92 11.81 0.81 aBTONPOM
leHepKomn1 2000 R 1200 2212.09 30.06.10, 21.06.11 9.0 20.7 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 1.6 98.40 | -0.33 98.00 98.80 23.76 5.02 0.11 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  30.12.09 29.06.11 21.0 95.99 | 0.06 34 084 95.40 95.99 10.98 4.21 1.45 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 6.0 175 82.00 65.00 99.00 87.03 12.77 0.24 CTPOUTENLCTBO
NOB3KC 01 2000 R 9.00 15.03.10 15.03.10 53 GaHku
rccot 5000 R 15.00 25.03.10 23.09.10/ 26.03.17 12.0 90.9 101.00 37126 100.50 101.00 14.31 7.40 0.81 BB/ MaLLMHOCTP.
roc 02 1500 R 10.75 27.10.09  29.10.09/ 23.04.13 1.0 431 99.85 | 0.05 874 99.01 99.85 1245 5.37 0.05 TOproens

[JlansCs3206 2000 R 885 021209 04.06.10 30.0512 8.0 322 98.21 12.40 4.49 0.50 B+/ Tenexkom
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Bobinyck

[lansCs3505
[OBTr-® 01
[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbtaKp-2
TxendchCul1
Oukendun-1
[MLIEHTP061
[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
Kuncou®-2
KK-®uHanct
3aslpoccO1
3enut 306n
3eHut 406n
3enut 506n
3enut 6o6n
WxAsTo 02
VIKC5®uH 01
VIKC50uH 04
Wunpom 02
Wunpom 03
Wuterpa®-2
Wutypuer-1
WPKYT-0306
Vipk3Hepro1
Wrepad-1
Kamas-®un2
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
KybaHbaH-1
Kyib6A3oT1-2
JlaBepHa 01
JleHaHepr02
TleHaHepro3
JICP 02 06n
JICP-MHB 01
JICP-MhB 02
ITykoin206n
JTykoitn306n
Tlykoindo6n
JykoinBO01
JTykoitnb002
TykoitnBO03
TykoitnBO04
JTykoitnBO05
JykoitnBO18
JykoitnBO19
JTykoitnb020
Mareaut 2
Marnut® 02
Marxonus-1
Macrepb-3
MEBPP 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
06.04.10!
08.12.09!
05.01.10!
10.12.09
05.01.10!
10.12.09
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105.50 174 10308 | 10550 || 11.76 7.09
27.00 | -12.99 486 17.01 27.00 47576 | 2678
2000 44 1.01 4000 | 74139 36.15
10150 | 1.00 10000 | 10300 | 7.20 516
9740 | 025 37 96.80 97.39 1683 | 218
99.95 105 99.85 10000 || 21.38 9.98
8625 | 025 2128 86.10 86.25 2183 | 535
73.00 1256 72.00 74.49 1656 | 5.87
10118 | 003 60 000 10106 | 10125 977 | 284
102.30 18.000 10240 1082 | 294
102.55 1000 104.76 821 | 231
10150 4500 100.50 1038 | 256
10167 1203 | 294
001 | 509 7 0.01 1.90 79780.00
001 | 004 10 288 79780.00
074 | 016 3709 0.41 0.74 1078.11
99.42 19.36 | 9.03
10150 500 10100 | 10150 || 14.64 8.84
49.00 0.02 97.99 8.65
8500 | 0.10 1914 84.84 85.00 157.36 | 632
0.01 37 0.01 44880.00
10235 | 0.05 10230 | 10248 | 1197 7.80
102.20 5 10220 | 10235 163 | 785
9984 | -0.01 120 639 99.70 9984 || 1074 499
10200 | 035 180 929 10185 | 10225 || 12.31 7.33
451 | -1.99 820 5.00 594 977.19 | 199.00
96.50 | -0.70 100 000 96.50 99.75 || 13.03 393
10930 | 1.10 252 10900 | 109.30 || 1240 8.42
3000 | 9.90 304 18.00 37.99 44500 | 2161
43.00 37.00 49.00 15.07
9850 | -0.50 1170 98.50 9890 | 2121 542
93.54 96.00 97.00 2365 | 480
96.25 | -0.50 96.60 98.00 1351 | 453
99.50
10170 | 020 1520 10146 | 10170 || 1620 9.27
0.01
97.25 1333 | 6.15
88.53 3637 | 507
91.00
85.00
94.00 2837 | 600
96.29 94.81 9880 | 18.03 450
98.50 21.05 9.11
102.32 4951 90.00 102.32 1620 | 4.02
103.05 95.00 101.00 862 | 237
53.00 16.00 89.99 | 180.09 16.00
9500 | 050 94.10 95.50 1532 | 412
8433 | 033 8201 87.00 2362 | 520
91.75 10700 91.01 94.99 1347 | 464
89.00 5246 89.01 90.25 1371 | 449
98.00 | 180 13391 97.50 9849 || 19.72 6.74
98.27 | 067 6254 98.27 98.50 2230 | 564
99.28 18.72 8.54
9992 | -0.13 11885 99.93 100.05 802 | 362
9220 | -0.30 92.00 97.79 1156 | 3.84
87.10 46500 87.11 90.99 169 | 424
10690 | 190 102483 10600 | 108.90 1073 | 623
106.75 | 145 14150 106.00 | 107.00 1080 | 624
105.05 64100 10515 | 106.75 152 | 634
106.75 3796 10500 | 109.00 1080 | 624
106.75 103 101 10500 | 109.99 1080 | 624
102.90 44153 10270 | 10290 891 | 1308
102.50 233001 103.50 949 | 1314
10261 | 011 33999 102.90 933 | 1312
97.00 16 964 95.60 99.00 2086 | 987
9050 | -0.35 19498 90.50 9125 1323 | 452
98.01 2364 | 483
99.94 100.00 9140 8.48
100.70
10215 | 030 15622 10190 | 10220 || 13.33 366
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MEBPP 0406n 5000 R 15.00 04.03.10  05.03.10/ 27.02.14 5.0 53.5 || 100.86 50 000 101.00 101.50 12.98 742 0.36 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15.00 17.12.09 21.06.10, 12.06.14 9.0 57.0 || 101.00 660 000 100.80 101.00 13.59 7.40 0.59 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 7.7 101.00 /Ba3/BB- Tenekom
MexTpomb-1 3000 R 1265 28.12.09 29.10.09, 03.01.18 1.0 | 100.3 GaHku
Mertceps-®1 1500 R 1200 25.11.09 04.06.10, 23.05.12 8.0 32.0 96.95 | -0.05 3037 96.95 97.05 17.27 6.17 0.53 TOproens
Meyen 206 5000 R 840 16.12.09 21.06.10, 12.06.13 9.0 448 96.90 | 0.15 10502 96.90 97.45 13.36 4.32 0.60 meTannyprus
Meuen 406 5000 R 19.00 29.10.09  30.07.12] 21.07.16 340 @ 826 | 111.75 025 10 000 111.75 112.50 14.56 4.24 1.93 meTannyprus
MWA-306 1500 R 795 26.11.09 06.09.10 24.0212 110 @ 29.0 96.78 95.20 96.50 11.95 2.05 0.79 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 08.10.09 22.10.09/ 01.10.15 0.0 72.8 99.98 1.10 224 0.04 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.10.09 29.07.10 17.07.14 10.0 & 58.1 100.13 100.40 100.60 13.66 3.36 0.67 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 02.03.10 02.03.10 49 0EeBenonmeHT
Mur-¢ 02 3000 R 0.10  09.03.10 06.09.11 23.3 MaLLMHOCTP.
MukosiH-206 2000 R 1850 11.02.10  25.02.10/ 07.02.13 5.0 40.6 99.39 | -3.31 101.70 103.00 19.02 9.28 0.32 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.02.10 16.08.11 22.6 1849 |« -0.01 1129 18.20 18.49 215.21 33.03 0.45 CTPOUTENLCTBO
M-WHayctp2 1500 R 20.00 13.01.10, 18.01.10 10.07.13 3.0 457 99.88 20.00 9.98 0.23 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 04.02.10 05.08.10, 02.08.12 100 @ 343 99.12 99.00 101.00 21.08 9.56 0.65 notpe6. Tos.
MuTnang-01 1000 R 1350 17.11.09 16.02.10 44 10.90 9 0.05 10.98 30.88 notpe6. ToB.
MU3Mb-0 01 1500 R 1150 12.01.10  23.12.09, 13.07.10 3.0 9.3 99.00 NeBenonmeHT
MKB 0306n 2000 R 15.00 16.12.09 16.06.10 8.4 100.11 100.10 100.75 15.27 747 0.57 B-/B1/ GaHku

MKB 0406n 2000 R 15.00 16.03.10 15.03.11 175 99.39 97.14 100.20 16.07 7.52 115 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10/ 25.04.12 7.0 31.0 || 100.00 375178 99.50 100.60 14.99 7.48 0.47 B-/B1/ GaHku

MKB 0606n 2000 R 16.00 09.02.10  16.08.10 07.08.12 10.0 & 34.5 ' 100.00 5200 100.71 16.24 7.98 0.70 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 02.03.10  02.03.10/ 26.02.13 5.0 413 NeBenonmeHT
MM-®uH 02 1500 R 16.50 05.01.10  11.01.10/ 03.07.12 3.0 33.3 94.90 NeBenonmeHT
MOWA 1500 R 9.00 21.12.09 21.12.10 14.7 (buHaHCbI
MOWA 02 3000 R 799 08.03.10 07.09.11 23.3 (buHaHCbI
MOWA 03 5000 R 7.75 13.12.09 14.06.14 57.0 (buHaHCbI
MOPE- 01 1000 R 1550 02.02.10  08.02.10/ 03.08.10 4.0 10.0 neBenonmeHT
Mockomub-2 3000 R 1400 16.02.10  16.02.10/ 15.02.11 4.0 16.5 GaHku
Mockomub-3 5000 R 15.00 16.12.09  17.06.10 12.06.13 8.0 448 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09 21.10.09/ 12.04.12 0.0 30.6 88.35 80.00 98.00 9.60 TOproens
Mocobras®2 3000 R 925 24.12.09 24.06.12 33.0 69.95 | 295 32227 68.53 74.94 36.60 6.59 1.08 cepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 19.6 92.00 90.01 93.99 18.71 6.50 121 yenyru
Mocobnp-2 4000 R 21.00  26.03.10 26.03.11 17.8 7.00 0.11 40 786 6.17 7.49 994.57 | 150.41 0.09 /ID (buHaHCbI
MocTpAsT®1 7500 R 1280 2212.09 241209 181212 3.0 38.9 81.25 65.00 97.50 187.69 7.86 0.07 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 16.03.10 13.09.11 235 || 10340 | 0.50 14000 103.20 103.40 10.78 6.03 1.60 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250210 01.03.12 18.02.16 29.0 @ 775 93.00 0.01 93.50 11.29 4.10 1.99 1/BB- aHepreTuka
MocaHeprobO-2 2000 R 1145 25.02.10 26.08.10 108 || 100.78 @ -0.02 100.30 101.30 10.75 5.66 0.78 1/BB- aHepreTuka
MOSK-01 3500 R 18.00 29.10.09  11.02.10/ 25.07.13 4.0 462 | 10215  0.13 7437 102.15 102.29 10.02 4.39 0.30 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 09.03.10 06.09.11 23.3 92.83 92.60 95.00 12.74 4.32 1.60 aHepreTuka
MPCK Yp.01 1000 R 8.15  2411.09 26.05.10/ 22.05.12 8.0 31.9 aHepreTuka
MTC 01 10000 R 14.01 2210.09 23.04.10 17.10.13 7.0 49.0 || 102.00 5670 102.00 102.35 10.29 6.85 0.46 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10/ 20.10.15 7.0 735 || 101.52 99.70 11.38 6.88 0.47 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 2212.09 22.06.10, 12.06.18 9.0 | 1057 9950 @ 0.15 11620 99.01 99.50 9.63 4.36 0.63 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10  19.05.11/ 13.05.14 20.0 = 56.0 | 107.85 0.35 376 827 107.50 107.85 10.98 15.49 1.33 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 340 @ 826 | 106.70 = 0.90 125 000 106.01 106.60 11.26 13.32 2.21 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450 18.12.09 18.12.09 24 c/x

HXTOM 02 2200 R 11.75  15.12.09 15.12.09 2.3 99.00 | 0.50 2 98.60 99.00 17.76 5.92 0.16 XMMUS
HKHX-04 06 1500 R 10.00  29.03.10 26.03.12 30.0 B/B1/ XMMUS
HOMOC 118 5000 R 1500 06.01.10 12.07.10/ 02.07.14 9.0 57.6 || 101.70 @ 0.18 233000 101.70 101.80 12.63 7.35 0.64 B+/Ba3/ GENTT]
HOMOC 88 3000 R 15.00 17.02.10 22.02.10/ 16.02.11 5.0 166 | 101.16 = -0.09 101.10 101.35 1145 7.39 0.34 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10/ 14.06.13 9.0 449 1 101.90 @ -0.10 40 000 101.65 102.00 12.12 7.34 0.60 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/ 26.04.11 1.0 18.9 42.00 0.50 95.99 17.81 TOproens
HOK-3 2000 R 18.00 27.10.09  05.05.10/ 03.05.11 7.0 191 /B2/B- (buHaHCbI
06KoHad-01 3000 R 770 18.11.09 19.05.10 16.0512 7.0 | 317 | 9152 93.00 9650 | 24.60 420 | 048 noTpe. ToB.
06KoHa®-02 3000 R 1500 211009 22.11.11) 17.0413 260 @ 429 | 100.00 95.00 106.00 | 14.94 748 || 154 noTpe. ToB.
OrkK-2 0106 5000 R 7.70  31.12.09 05.07.10 9.0 97.75 1893 97.00 97.75 11.20 3.93 0.65 aHepreTuka
OrK-3 06 3000 R 7.75 111209 17.12.09 09.12.11 2.0 26.4 aHepreTuka
OrK-5 6O-1 2000 R 1220 26.01.10 27.07.10 9.8 101.10 100.92 10.97 6.02 0.70 [/Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 26.01.10 27.07.10 9.8 100.95 100.91 11.18 6.03 0.70 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 01.04.10 29.09.11 241 103.00 | 0.90 8500 102.20 103.00 10.80 5.93 1.64 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.0412 7.0 30.8 97.70 | -0.30 97.00 98.00 12.00 3.85 0.48 aHepreTuka
Oro-arpo-3 1500 R 16.00 01.01.10 09.07.10 9.2 2450 | -0.50 21.00 27.99 646.90 = 32.57 0.09 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09/ 31.05.13 2.0 444 98.92 98.30 100.00 15.88 5.17 0.15 1/B- MalLUMHOCTP.
OM3-5 06 1500 R 13.00 02.03.10 30.08.11 231 99.50 99.50 101.00 13.73 6.52 151 11B- MaLLMHOCTP.
MABA 02 06 1000 R 31.10.09 21.10.11 24.8 70.00 5 65.00 84.00 19.12 1.7 c/x
MapHac-M 2 1000 R 1080 19.11.09  19.11.09 17.11.11 1.0 25.7 notpeb. ToB.
MepeoBaHk1 1500 R 16.50 27.12.09  05.07.10 29.06.11 9.0 21.0 | 101.06 @ -0.09 101.15 101.80 15.09 8.19 0.61 GaHku
MeTpokom64 3000 R 1550 03.01.10  08.07.10/ 06.07.11 9.0 21.2 | 102.83 | -0.02 68 000 102.75 102.80 9.89 6.97 0.65 /Ba3/B+ GaHku
MeTpokom66 3000 R 14.36 19.02.10 25.08.10/ 22.08.12 11.0 @ 350 | 101.40 -0.05 289 005 101.40 101.58 12.80 7.10 0.75 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 19.02.10 24.02.11) 22.0812 17.0 = 350 | 101.85 1.05 92 545 101.65 101.83 13.68 7.33 113 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 1.0 6.6 125.00 TOproens
Monunnact1 1000 R 19.00 22.12.09 21.06.11 20.7 90.10 87.20 92.99 28.40 10.52 112 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09  25.05.10, 18.05.12 8.0 31.8 || 102.60 @ 0.10 75000 102.55 102.65 11.52 7.78 0.53 B+/Ba3/B GaHku
MpoMTp0206 3000 R 10.75 20.10.09  27.10.09/ 18.10.11 1.0 24.7 57.06 | -2.94 1625 57.05 59.99 9.39 MaLLMHOCTP.
MpomMTp0306 5000 R 18.00 27.01.10 28.01.11 24.07.13 16.0 = 46.2 ' 100.00 3043 53.03 69.98 18.65 8.98 1.00 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09/ 021111 20 252 || 100.00 18 100.00 5.00 4.44 0.13 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09 22.06.10 12.06.12 9.0 32.6 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 0.0 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 0.0 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 14 c/x

Pasrynaind2 2000 R 17.00 30.03.10 15.04.10, 27.09.11 6.0 24.0 70.00 50 64.08 69.99 | 130.92 12.11 0.22 c/x
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Paarynaind3 3000 R 17.00  19.03.10 16.03.12 29.7 69.00 | -2.00 68.02 72.92 40.91 12.29 142 c/x
Pasrynaitd4 3000 R 17.00 25.11.09 020611 22.05.13 20.0 @ 44.1 68.27 | -0.83 60.08 74.99 51.53 1242 0.90 c/x
Pasrynaind5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 1.0 492 1.00 c/x
Paitcbbaitaen-4 10000 R 1350 08.12.09 08.12.11  03.12.13 26.0 = 50.6 ' 101.20 13.21 6.65 1.66 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10, 21.07.11 100 = 21.7 | 103.18 -0.57 103.50 104.25 14.72 9.18 0.66 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 49 9740 | 0.12 32921 97.35 97.40 22.62 742 0.33 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09, 19.10.09 04.04.12 0.0 30.3 || 100.18 | -0.01 3.62 10.89 0.03 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 8.0 324 | 102.00 @ 0.01 619 101.71 102.00 22.19 12.15 0.52 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09 03.06.10, 26.11.10 8.0 13.8 99.50 99.50 99.99 19.12 9.02 0.51 yenyru
PX[-0306n 4000 R 8.33 02.12.09 02.12.09 19 100.12 10 652 100.03 100.12 7.56 4.15 0.14 BBB/Baa1/BBB | rpaHcnopt
PX[-0606n 10000 R 735 11.11.09 10.11.10 133 99.85 | 3.20 302 96.60 7.63 3.67 0.97 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 37.6 92.99 | 598 1 87.01 92.99 10.51 4.05 2.46 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8.50  06.01.10 06.07.11 21.2 97.00 | -0.15 509 724 97.11 98.20 10.68 4.37 147 BBB/Baa1/BBB | TpaHcnopt
PX0-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 8.0 499 110271 | -0.19 164 179 102.73 102.95 8.94 6.55 0.54 BBB/Baa1/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 53.7 || 117.00 | 2.60 371704 116.55 116.90 10.38 6.39 311 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 25.11.09 28.05.10/ 18.11.15 8.0 744 | 102.76 | -0.14 102.75 103.00 9.00 6.55 0.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 26.11.09 281111 16.0519 26.0 @ 116.9 | 109.20  0.50 404 871 108.35 109.50 10.19 6.80 1.66 BBB/Baa1/BBB | paHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 53.7 || 101.40 @ 0.30 121091 101.50 102.20 13.89 6.82 3.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 66.9 || 100.97 13.59 741 3.34 BBB/Baa1/BBB | rpaHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212  20.06.16 39.0 = 816 | 110.50 299 997 100.45 110.00 10.57 6.43 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11) 05.06.17 20.0 = 933 | 106.60 0.20 61334 106.25 107.00 10.19 6.70 1.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 14.05 25.01.10 240713 16.07.18 46.0 @ 106.8 | 101.52 101.43 13.95 6.90 2.63 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1425 250110 23.07.14 15.07.19 58.0 @ 118.9 | 101.39 101.35 14.30 7.01 3.10 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 25.01.10 27.07.11  08.07.24 220 @ 179.6 | 104.50 2000 104.00 10.91 6.44 147 BBB/Baa1/BBB | TpaHcnopT
PMK-®WH 01 3000 R 8.75  06.04.10 06.04.10 6.0 91.00 1.00 5623 91.02 93.80 31.76 4.80 0.38 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 16.6 96.33 | -1.07 229 97.10 97.40 11.22 2.03 1.16 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 18.0210  22.02.10/ 09.02.17 5.0 89.4 99.40 | -0.06 5808 99.40 99.59 8.93 3.68 0.35 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 07.04.10  09.10.09/ 27.09.17 0.0 97.1 100.25 100.00 100.50 | -36.60 5.72 0.01 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 081211  27.11.18 26.0 = 111.3 | 100.00 100.00 13.90 6.73 1.64 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10, 05.06.18 80 | 1054 | 103.11 @ -0.14 103.01 105.00 9.26 6.75 0.60 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10, 07.01.10  17.07.10/ 08.07.10 9.0 9.1 TOproens
PTK-NA3 5¢ 2250 R 835 11.02.10 12.08.10 10.3 80.10 2 80.10 81.00 48.38 5.20 0.47 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 79 49.00 0.01 98.00 26144 | 2035 0.16 TOproens
PycMacna-2 1000 R 15.00 01.04.10 08.04.10/ 29.03.12 6.0 30.1 1744 | 744 7.00 27.89 42.87 notpeb. ToB.
PycMope 06 2000 R 18.00 17.12.09 21.06.10, 14.06.12 9.0 32.7 notpe6. ToB.
PyccHedptb1 7000 R 1200 11.12.09 17.12.09, 10.1210 2.0 143 99.03 | -0.06 98.00 99.20 16.61 6.04 0.17 cbipbe
PycCraHa-5 5000 R 1475  11.03.10 09.09.10 11.2 || 100.05 0.02 100.00 15.19 7.35 0.77 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 10.02.10  17.02.10/ 09.02.11 4.0 16.3 || 100.02 14.51 7.48 0.32 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 6.0 23.8 98.42 100.75 18.56 7.60 0.40 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 1.0 30.6 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74 12.02.10 12.02.10 43 98.97 96.00 99.20 11.04 3.90 0.32 [/Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1450 22.02.10 22.02.10 4.6 100.15 | -0.20 5005 100.15 100.55 14.44 7.26 0.33 B2/ GaHku
Pbibkab-1 1000 R 19.00 01.12.09 04.03.10 28.02.12 5.0 29.1 100.00 NpoM3BOACTBO
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 11 99.75 | 0.15 220 99.75 99.97 12.91 5.00 0.08 XMMUS
CarypHHMO2 2000 R 16,50 21.03.10  21.03.10/ 20.09.11 6.0 23.8 90.00 9160 90.01 93.99 47.71 9.19 0.31 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 2.0 56.8 97.50 95.00 99.99 33.01 8.31 0.13 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 11 c/x
CaxaTpHer1 1500 R 1250 02.12.09 02.12.09 19 yenyru
CB-®uHaHc! 1500 R 1.00 211209 25.06.10 18.06.12 9.0 32.8 notpeb. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.0511 140 198 74.60 88.99 56.01 12.03 0.63 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00  22.10.09 21.04.11 18.7 || 100.29 100.25 101.00 16.73 3.98 1.16 B2/ GaHku
Cesepcranb 50-01 15000 R 14.00 23.03.10  20.09.11/ 18.09.12 24.0 @ 359 | 103.70 153 302 103.01 103.70 12.17 6.73 1.58 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50 1 29.12.09 27.03.12 30.1 97.37 0.15 99.00 12.27 2.69 1.96 NpoM3BOACTBO
CesKa6 04 2000 R 10.75 | 24.11.09 21.05.13 441 || 2000 @ 046 1212 16.04 20.00 10513 | 1340 || 097 NPOUIBOACTBO
CeBCTABTO 1500 R 8.00 21.01.10 21.01.10 35 96.95 | -0.55 97.00 97.80 20.04 411 0.24 aBTONpOM
CesCtABTO2 3000 R 7.70 20.01.10 26.07.10, 17.07.13 100 @ 46.0 90.10 1.02 60 282 90.10 90.99 22.82 4.26 0.64 aBTONpOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 49 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 26.11.09 24.02.11 16.8 97.80 45 97.80 11.60 219 0.80 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.12.09 08.12.11 26.4 95.32 95.16 95.99 12.35 212 1.16 BB-//BB- Tenekom
C3Tenex506 2000 R 1351 2411.09 01.06.10, 21.05.13 8.0 441 100.76 | 0.01 100.50 100.90 1241 3.34 0.56 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 . 04.11.09  09.08.11 24.07.19 220 @ 119.2 | 102.80 115 000 102.70 103.09 11.61 2.84 1.48 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 19.01.10  29.05.10/ 17.07.12 8.0 33.8 77.00 | -2.98 73.00 81.00 63.23 11.66 0.37 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 115 99.10 96.31 11.06 491 0.83 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  11.02.10  18.02.10/ 08.08.13 4.0 46.7 99.89 99.90 100.25 9.72 4.87 0.33 B+// Tenekom
CHBYPXong1 1500 R 770 05.11.09 11.11.09/ 011112 1.0 374 98.98 99.60 18.08 3.88 0.08 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10  22.10.09/ 22.07.10 0.0 9.6 90.00 notpe6. ToB.
CuHeprusi-3 2500 R 10.00 22.02.10 24.02.11, 18.08.14 17.0 @ 59.2 notpeb. ToB.
Cunteppa 1 3000 R 1750 04.02.10  09.08.10/ 01.08.13 10.0 & 46.5 | 103.50 = 0.50 15015 103.15 103.50 13.08 8.43 0.70 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10/ 08.04.14 6.0 54.8 CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.10.09 21.04.10/ 15.04.14 7.0 55.0 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10 15.03.10/ 07.03.13 5.0 416 | 10355 @ 0.05 10492 103.51 103.70 10.18 9.15 0.40 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10 14.08.12] 12.08.14 350 & 59.0 | 106.30 = 0.65 338 298 106.30 106.75 1242 6.92 2.14 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 6.0 11.6 || 103.00 2 102.50 103.19 15.29 10.65 0.40 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00  17.12.09 24.06.10 8.7 100.88 101.00 102.10 15.48 3.95 0.59 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 1 28.10.09 28.10.09 0.7 101.09 | 2.59 5 98.50 98.80 -1.70 5.18 0.06 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 0.5 97.99 | 049 2621 97.10 97.99 77.00 5.32 0.02 c/x

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 1.0 TOproens
COPYC KAM2 1500 R 08.10.09 05.04.12 304 TOproens
CneyCrp2 1 2000 R 19.11.09 20.05.10 75 24.16 0.15 70.00 901.74 0.06 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 7.7 TOproens
C1WHpyctpt 1000 R 1450 07.01.10 11.01.10, 07.07.11 3.0 213 18.93 20.00 30.00 38.19 CTPOUTENLCTBO

CrpTprasd2 5000 R 849 15.01.10 13.07.12 337 8250 | 0.

N

5 16 222 82.20 82.49 17.30 5.13 2.08 CTPOUTENLCTBO
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CrpTpras03 5000 R 16.00 15.10.09  19.04.10 11.04.13 6.0 427 100.00 96.50 16.27 7.98 0.42 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 17.02.10  17.02.10/ 15.02.12 4.0 28.7 94.50 0.50 35 94.11 94.90 35.56 8.44 0.27 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 8.2 101.00 6756 100.00 101.00 16.38 8.64 0.55 B3/ GaHku
CynocTpb-3 1500 R 17.00  08.03.10  09.09.10, 03.09.12 11.0 @ 354 100.35 100 000 99.70 101.00 17.05 8.45 0.76 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 31.7 74.85 5.86 4 65.01 69.80 27.08 7.79 1.69 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09  11.05.10/ 01.11.12 7.0 374 102.00 100.00 102.00 12.34 7.82 0.49 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09/ 18.06.10 3.0 85 100.39 100.03 100.40 11.78 7.70 0.20 MaLLMHOCTP.
TrK-101 4000 R 7.75  16.03.10  18.03.10/ 11.03.14 5.0 53.9 98.80 -0.10 98.02 98.98 10.74 3.91 0.40 aHepreTuka
TrK-102 5000 R 1699 05.01.10 11.07.11 01.07.14 210 576 107.50 | 0.50 7000 106.50 107.40 12.31 7.88 1.37 aHepreTuka
TrK-10 061 3000 R 760 17.12.09 17.06.10 8.4 98.50 97.01 100.00 10.10 3.85 0.61 aHepreTMka
TrK-10 062 5000 R 9.75  10.02.10  12.02.10/ 06.02.13 4.0 40.6 99.73 92.50 99.00 10.60 4.88 0.32 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10/ 31.05.12 8.0 32.2 95.40 87.50 96.99 15.38 3.97 0.56 aHepreTuka
TrK-6MnB-1 2000 R 1200 24.11.09 26.02.10/ 21.02.12 5.0 28.9 90.18 80.00 100.35 | 46.66 3.32 0.26 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 315 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09, 04.11.11 1.0 25.3 NpoM3BOACTBO
TexVHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 8.0 19.9 TOproens
TexHukonb® 3000 R 17.00 11.03.10  16.09.10, 07.03.12 11.0 @ 294 99.81 99.00 100.80 17.57 8.49 0.77 npoM3BOACTBO
TMK-03 06n 5000 R 960 16.02.10  16.02.10/ 15.02.11 4.0 16.5 99.68 -0.06 50 000 99.60 99.75 10.73 4.80 0.33 /B1/B npoM3BOACTBO
THUKOSb-d1 1500 R 10.00 11.11.09 11.11.09 1.2 NpoM3BOACTBO
TOAM-®uHO1 2000 R 10.12.09 10.12.09 21 yenyru
TonkHura-2 1500 R 20.00 10.12.09 10.12.09  09.12.10 2.0 143 90.00 80.01 100.00 | 111.08 11.08 0.08 TOproens
TpaHcKoHT1 3000 R 16.50 02.03.10 12.03.10/ 26.02.13 5.0 413 10249 | 0.14 102.53 9.53 8.03 0.39 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 15.12.09 15.06.10 8.4 97.41 97.05 98.25 11.59 373 0.60 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 150 @ 326 103.14 103.00 103.90 12.16 7.25 0.99 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 3.0 21.3 99.95 0.05 86 799 99.68 100.10 9.13 4.98 0.26 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 4.0 16.4 101.27 | -0.03 100.72 101.30 12.81 8.37 0.32 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75 24.05.10  20.05.15 13.05.19 68.0 @ 116.8 | 101.00 9000 100.35 13.42 13.58 3.60 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 4.0 10.5 TOproens
TiomeHaHpr2 2700 R 7.70 01.04.10 02.04.10/ 29.03.12 6.0 30.1 98.35 0.25 200 98.05 98.35 11.56 3.90 0.44 aHepreTuka
YIMK-Y3Mo1 3000 R 825  02.03.10 09.03.10/ 28.02.12 5.0 29.1 meTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 24 94.00 6241 93.98 94.00 52.67 6.50 0.13 MaLUMHOCTP.
YMMO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 9.0 32.7 MaLLMHOCTP.
YpanBar302 3000 R 18.00 31.03.10  04.04.10/ 05.10.10 6.0 121 2.00 MaLLMHOCTP.
Ypan/L-01 1000 R 10.00  28.10.09 28.10.09 0.7 97.50 15 94.70 97.00 67.49 5.31 0.03 (buHaHCbI
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 9.0 149 100.78 100.10 100.70 17.35 8.91 0.57 B+// (puHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10 21.07.11 4.0 21.7 98.80 0.11 14090 98.80 98.99 17.90 6.56 0.25 B+// (buHaHCbI
Ypancu6liK3 1500 R 1750 25.02.10 01.09.10, 23.02.12 11.0 @ 29.0 100.50 1 100.01 100.50 17.19 8.68 0.73 B+// (pUHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 27.8 100.17 100.00 100.50 16.34 8.71 0.26 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 27.8 100.18 100.25 100.50 16.30 8.71 0.26 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 24.7 94.75 -0.01 77028 94.50 94.75 13.50 5.29 1.58 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10, 19.07.12 4.0 33.9 99.21 905 99.20 99.79 10.93 4.22 0.27 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 6.0 67.0 100.79 13.80 742 043 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 20 25.7 B+//B+ Tenekom
YpCW cep07 3000 R 16.00 16.03.10  18.03.10/ 13.03.12 5.0 29.6 102.55 7000 102.55 102.90 9.99 7.78 0.40 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.04.10 12.04.10/ 03.04.13 6.0 425 100.00 5700 98.00 100.00 9.57 4.79 0.47 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 6.3 TOproens
®CK EQC-02 7000 R 825 22.12.09 22.06.10 8.6 99.10 159 426 98.30 100.00 9.79 4.15 0.63 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 243 93.34 11.42 3.90 1.63 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 1.8 100.10 79 507 99.95 100.10 6.55 3.59 0.14 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 1750 10.11.09 11.05.10 72 102.30 | 0.10 265 102.00 102.19 13.70 8.53 0.49 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.12.09  18.03.10/ 16.09.10 5.0 115 100.75 | -0.05 100.60 100.90 13.88 371 0.38 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 14.10.09  14.10.09/ 12.10.11 0.0 245 100.11 7.28 3.24 0.02 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 21.10.09 26.04.10, 17.04.13 7.0 429 101.00 | 0.05 146 145 100.00 101.25 13.34 3.70 0.46 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10/ 13.10.10 7.0 124 100.00 17.49 8.98 0.43 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10 12.07.11 4.0 214 100.00 90.00 101.00 12.45 6.98 0.27 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 12 100.40 1510 100.40 100.50 11.63 7.99 0.09 /B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10/ 24.06.14 9.0 574 100.96 114 000 100.70 101.12 14.82 7.90 0.61 B1/ GaHku
LlentpTen-5 3000 R 9.30 02.03.10 30.08.11 23.1 97.30 0.09 132 140 97.07 97.75 11.78 4.77 1.18 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 35 94.50 2.50 885 92.10 95.99 35.60 6.20 0.21 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09, 31.05.11 20 20.0 99.62 100.00 104.00 18.97 8.51 0.13 notpe6. ToB.
YTn3 0106 3000 R 9.50 16.12.09 16.06.10 8.4 90.00 1.50 124 469 89.51 90.99 27.85 5.26 0.52 /B1/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 1.0 67.4 95.80 0.80 30480 95.80 95.84 63.82 5.20 0.03 /B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 20.8 3.00 1020 2.60 2.99 680.22 0.22 TOproens
JitptOHMoH01 1500 R 11.00  10.11.09 10.11.09 11 TpaHcnopT
QitptOHPPA01 2000 R 17.12.09 16.12.10 145 4.66 0.31 9.00 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10  13.07.10/ 08.07.11 9.0 213 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09 25.11.09/ 20.05.11 2.0 19.7 aHepreTuka
OHeprLleHT 3000 R 25.00 07.01.10 08.07.10 9.1 45.00 185 45.00 49.50 26940  27.70 0.18 aHepreTMka
Q0KO0-02 06 1500 R 18.00 22.01.10 22.01.10 36 notpe6. ToB.
ONIKONH1 1000 R 10.00  21.10.09 28.04.10 6.8 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 6.5 101.20 GaHku
FOHUMMnK 01 2000 R 14.00  09.03.10 06.09.11 23.3 99.70 19.96 99.10 14.67 7.00 151 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 9.0 20.8 99.96 54.91 97.99 18.58 8.98 0.57 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 0.1 99.95 14.54 4.01 0.01 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.12.09 09.12.09 21 100.10 196 406 100.03 9.70 249 0.16 /B1/B Tenekom
OTK-05 06. 2000 R 755 02.12.09 04.06.10/ 30.05.12 8.0 32.2 97.10 96.05 98.99 12.55 3.88 0.57 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 2.0 144 TpaHcnopT

AkyTcKaH02 1200 R 17.00 11.03.10 22.03.10, 08.03.12 6.0 294 100.96 100.00 38.82 8.40 0.32 BB/ aHepreTMka
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BalukopT606 1500 R 8.02 01.12.09 30.11.10 14.0 96.94 97.00 97.75 11.21 413 0.98 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00 17.12.09 17.06.10 84 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 31.7 88.29 90.25 94.00 15.41 4.49 1.55 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 20.9 92.77 94.95 97.00 16.08 5.51 1.27 MyHULMNANbHbIA
VpkO6n31-1 1500 R 8.00 17.12.09 17.12.09 24 98.57 98.62 16.49 2.02 0.17 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 241110 13.8 96.31 -0.49 95.80 96.70 13.53 242 0.54 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 725 20.01.10 26.05.10 7.7 94.57 90.20 17.43 248 0.53 1B+ MyHULMNANbHbI
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 25.0 94.11 91.00 95.50 14.48 291 0.88 1B+ MyHULMNanbHbIA
VipkO6n31-6 3800 R 920 23.11.09 22.11.12 38.1 90.57 87.02 99.99 16.89 2.78 124 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  30.11.09 29.08.11 23.0 94.00 2000 92.88 94.00 13.05 2.25 1.35 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.15  02.12.09 29.11.12 38.3 91.00 1.00 3290 88.00 90.99 13.44 251 219 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.12.09 26.06.13 453 92.50 85.00 100.00 15.64 275 145 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 990 12.11.09 10.05.12 31.5 94.12 70 000 89.00 97.50 15.00 5.24 113 BB-// MyHUL@nanbHbIi
Kapenus 12 1000 R 19.05 03.12.09 02.06.11 20.1 10643 = 041 106.30 108.19 13.80 4.46 0.96 BB-// MyHULaNanbHbIA
Kapenus 2 1000 R 787 15.10.09 14.04.11 185 97.00 11.30 4.04 0.84 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 124 96.71 96.57 99.99 14.59 5.96 0.82 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 50.2 87.52 @ -248 88.00 92.00 13.18 5.18 2.68 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.10 03.12.15 74.9 77.00 6.25 135 73.01 79.90 13.23 4.86 3.92 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 38.8 BB//BB MyHULMNANbHbIA
leH06n-206 800 R 14.01  09.12.09 08.12.10 142 100.19 99.01 104.00 14.25 6.97 0.94 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 11.12.09 05.12.14 62.8 98.50 6283 98.50 101.00 12.77 6.20 3.39 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 14.8 99.48 127 000 100.02 10.71 5.04 1.04 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 58.3 90.11 311 3325 90.10 92.56 10.57 4.48 3.58 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 9.9 99.23 68 448 99.21 99.75 9.18 4.06 0.72 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 69.5 88.05 3.05 5457 87.00 88.05 10.63 4.56 4.09 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 33.1 94.50 0.50 137 153 94.50 95.60 10.63 4.24 2.20 BBB/Baa1/BBB | MyHULynanbHbii
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 93.6 85.50 4.90 3010 86.00 90.00 10.46 4.69 5.08 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 26.7 96.95 0.92 53 001 96.10 96.90 9.79 4.14 1.83 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 35.5 95.00 1.00 16 503 94.01 95.00 10.10 4.18 2.39 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 84.7 86.00 2.55 959 127 85.01 85.99 10.56 4.61 4.85 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop58-06 15000 R 10.00  01.12.09 01.06.11 20.1 100.50 = -0.10 5538 100.50 100.95 10.02 248 1.39 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop59-06 15000 R 10.00 15.12.09 15.03.10 53 100.54 = -0.21 56 000 100.53 100.70 9.00 248 0.39 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop61-06 15000 R 15.00  03.12.09 03.06.13 445 || 11545 | 145 6001 114.50 116.00 10.28 3.24 2.64 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop62-06 20000 R 16.00  08.12.09 08.06.14 56.8 114.51 173 1808 548 114.11 114.51 10.49 3.48 3.16 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.00  10.12.09 10.12.13 50.8 116.60 = 2.20 1170 114.41 118.25 1047 321 293 BBB/Baa1/BBB | MyHuLnanbHbii
Moc.06n.58 12000 R 10.00  30.03.10 30.03.10 58 99.45 0.25 51 99.11 99.45 11.52 5.01 0.43 /B3/oto3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 18.6 93.10 = -0.90 117 93.50 94.45 14.66 4.82 1.22 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 55.1 82.00 210 43676 82.00 83.49 13.88 4.86 3.20 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 448 90.90 1.33 20795 90.90 90.95 13.81 4.94 1.94 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 29.7 | 106.50 @ 0.51 1318 106.51 106.99 13.92 7.92 1.25 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 24.8 95.00 13.33 4.30 0.90 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 37.9 95.26 95.75 11.86 4.42 1.28 BB/Ba2/ MyHULMNanbHbIA
003 25057 40817 R 740 21.10.09 20.01.10 35 100.05 = 0.04 163 810 100.05 100.09 741 1.84 0.26 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 15.6 97.00 1000 97.00 97.69 8.87 1.57 113 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 7.0 98.89 1413137 98.80 99.50 8.02 1.46 0.52 BBB+/Baa2/BBB | roc. Gymaru

003 25064 45000 R 11.90  21.10.09 18.01.12 27.8 106.00 = 1.10 114 315 105.03 106.05 9.27 2.80 1.82 BBB+/Baa2/BBB | roc. Gymaru

003 25065 46000 R 12.00 30.12.09 27.03.13 422 105.73 = -0.26 8713 853 106.00 108.50 10.41 2.83 2.63 BBB+/Baa2/BBB | roc. Gymaru

003 25066 40000 R 10.55 06.01.10 06.07.11 21.2 BBB+/Baa2/BBB | roc. Gymaru

003 25067 39517 R 11.30  21.10.09 17.10.12 36.9 105.50 = 1.31 604 008 105.02 105.80 9.52 2.26 2.35 BBB+/Baa2/BBB | roc. Gymaru

003 25068 44817 R 1200 24.02.10 20.08.14 59.3 109.75 = 275 1134 807 109.00 110.00 9.68 545 3.50 BBB+/Baa2/BBB | roc. Gymaru

003 25070 10000 R 10.00 31.03.10 28.09.11 24.0 100.38 = -0.95 317 897 101.00 102.00 10.02 4.97 1.67 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 374 89.75 0.48 51000 90.05 91.50 10.03 6.68 247 BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 33.6 9125 = -0.65 10 91.64 93.62 10.12 1.67 2.28 BBB+/Baa2/BBB | roc. Gymaru

003 26202 10000 R 1120 23.12.09 17.12.14 63.2 107.50 = 3.10 11600 493 107.35 107.70 9.69 2.60 3.69 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62 000 R 8.00 10.02.10 08.08.12 34.5 98.43 50 000 96.00 98.66 9.03 4.05 1.77 BBB+/Baa2/BBB | roc. Gymaru

003 46003 18649 R 10.00 13.01.10 14.07.10 9.3 100.91 287 500 101.50 102.00 8.90 4.94 0.68 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 8.00 10.03.10 29.08.18 108.3 || 92.00 1.55 23008 91.00 96.00 9.97 4.34 2.98 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 83.1 86.01 13999 86.01 88.90 10.17 2.32 4.50 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 850 09.12.09 241121 147.7 || 83.80 2.80 9000 81.11 89.00 10.01 2.53 6.50 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26000 R 31.03.10 20.03.19 115.0 || 55.00 50.00 60.00 10.92 5.85 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 3206 | 64.93 700 000 35.00 75.60 11.34 5.30 8.46 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 7.00 17.02.10 08.08.18 1076 | 71.14 74.00 89.07 11.79 491 5.46 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 13.8 || 100.00 93.50 9.96 4.94 0.55 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.12.09 09.09.10 11.2 95.59 |« -0.91 96.10 97.00 12.47 1.78 0.80 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 3 4500 R 760 12.11.09 11.08.11 224 89.86 89.80 103.00 14.67 211 149 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 23.12.09 20.06.12 32.9 87.25 84.50 90.00 13.22 1.99 217 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.12.09 19.12.13 51.1 9450 @ -0.40 116 94.50 94.59 12.98 245 1.65 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 437 106.00 25135 104.20 107.40 12.94 3.53 2.24 /Ba1/BB+ MyHULMNAnbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 427 90.00 13.32 2.20 1.95 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880 26.11.09 26.05.11 19.9 96.06 89.02 13.68 2.28 0.84 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 875 19.11.09 20.05.10 75 96.50 @ -0.20 368 96.50 96.70 15.40 2.26 0.52 MyHULMNanbHbI
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 27.0 94.52 0.11 8800 94.43 95.00 12.46 371 0.99 11B- MyHULAnanbHbIi
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 38.9 98.49 98.40 98.69 7.93 4.07 2.05 /1B~ MyHULananbHbIi
Tomck.06-7 2500 R 13.75  27.11.09 27.11.13 50.4 100.20 60 000 99.95 100.30 1347 3.46 1.56 11B- MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.10 15.07.12 33.7 8444 -390 86.02 89.00 16.10 5.01 212 MyHULMNANbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 24 99.47 99.50 110.00 11.36 4.21 0.18 1B+ MyHULMNaNbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 20.2 93.64 18.80 95.00 12.55 4.18 1.37 /Ba2/ MyHULMNANbHbIA
Yysawwmsa-06 1000 R 7.74 1 20.10.09 17.04.12 30.8 87.17 14.11 221 1.99 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.66 08.12.09 04.06.13 445 89.49 |« -2.01 89.75 91.50 13.98 2.69 240 /Ba2/ MyHULMNanbHbIA
FAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 7.3 99.44 99.25 101.00 11.83 251 0.37 BB//BB- MyHULMNANbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 55.1 88.00 215 114010 83.82 88.00 12.91 221 247 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 18.6 95.50 15000 95.50 11.70 3.66 0.88 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75 29.12.09 30.03.10 58 98.20 | -0.30 9600 98.61 99.00 12.00 1.71 0.35 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913 30.03.10 30.03.1C 58 | 10281 | 051 3.19 4.44 0.47 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.12.09 28.06.1C 88 | 100.94 | 0.02 6.87 4.09 0.68 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.12.09 20.06.11 20.7 || 100.15 | -0.04 9.14 4.62 1.51 BB/Ba3/ GaHkun
Alfa-Bank-09 400 § 7.88  10.10.09 10.10.0¢ 0.1 100.00 | 0.00 7.58 3.94 0.01 BB-/Baa2/B+ | GaHku
Alfa-Bank-12 500 § 820  25.12.09 25.06.12 331 | 9861 | 023 8.78 4.16 2.33 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 241209 24.06.11 24.06.1% 21.0 @ 452 | 101.04 | 0.05 8.57 458 1.52 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.12.09 09.12.10  09.12.1E| 14.0 | 751 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 220217 29.0 @ 8938 BB-/Baa2/B+ | GaHku
Alrosa-14 500 § 888  17.11.09 17.11.14 622 | 9857 | 0.10 9.23 4.50 3.89 B/Ba3/BB Chbipbe
Bank St-Petersburg-09 125 § 950 25.11.09 25.11.0¢ 16 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 25 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 16 BBB/Baat/ GaHkun
BoM-10 300 § 7.38  26.11.09 26.11.1C 13.8 || 103.85 | 0.82 3.88 3.55 1.06 BBB/Baat/ GaHkmn
BoM-11CHF 250 C 6.25  04.03.1C 04.03.11 17.1 |/ 100.0C 6.13 6.25 1.31 BBB/Baat/ GaHKun
BoM-13 500 § 7.34 13.11.09 13.05.1% 438 || 100.56 | 0.11 7.15 3.65 3.03 BBB/Baat/ GaHku
BoM-15 300 § 750 25.11.09 251110 25.11.1E 140 | 747 || 97.37 | 0.36 10.00 3.85 1.03 BBB/Baat/ GaHkun
BoM-17 400 $ 6.81  10.11.09 10.05.17 924 | 9060 @ 0.18 8.51 3.76 5.55 BBB/Baa1/ GaHKu
Business Alliance-12 8323R 8.88  25.10.09 25.04.12 31.0 (bMHaHCbI
Credit Europe Bank-10 250 § 7.50  13.10.09 13.04.1C 6.3 | 10159 | 0.18 435 3.69 0.49 /Bat/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.09 01.11.1C 13.0 CTPOUTENbCTBO
Energomash-10 150 § 950/ 05.04.10 05.04.1C 6.0 MaLLUHOCTP.
EURDEV-14 500 § 7.38  29.03.10 29.09.14 60.6 | 103.59 & -0.08 6.52 3.56 413 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.10 21.09.12 36.0 BB-//BB- XMMUSt
Evraz-13 1050 § 888  24.10.09 24.04.12 432 || 9885 | -1.50 9.26 449 2.86 BB-/B1/B+ meTannyprys
Evraz-15 750 § 825 10.11.09 10.11.18 742 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950/ 24.10.09 24.04.1€ 104.0 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1043 12.12.09 12.05.1% 438 [Caal/D cbipbe
Gazbank-10 CLN 100 § 9.75  16.11.09 17.05.1C 74 B2/ GaHkun
Gazprom-09 700 $ 10.50  21.10.09 21.10.0¢ 0.5 100.15 | -0.13 6.51 5.24 0.04 /Baa1/BBB Cbipbe
Gazprom-10 1000 € 780 27.09.10 27.09.1C 11.8 || 10517 | 0.14 2.35 742 0.96 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 13.5 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 18.8 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456, 09.12.09 09.12.12 386 | 100.72 | 0.00 4.26 453 2.86 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 15.11.12 378 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 963 01.03.10 414 | 11167 | -0.08 5.79 4.31 2.90 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 495 || 99.89 | -0.01 6.50 6.59 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.10 46.1 || 10320 | 0.8 3.59 2.18 344 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 427 | 106.78 | -0.09 5.20 344 2.99 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.01.10 464 | 106.74 | -0.05 5.52 3.52 327 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 534 || 99.78 | -0.01 5.02 5.04 3.83 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 58.6 || 107.78 @ -0.09 6.34 3.85 3.92 BBB/Baa1/BBB | [cblpbe
Gazprom-14-2 700 € 536 31.10.0¢ 61.7 99.38 0.20 543 5.40 4.24 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588 01.06.10 68.8 | 100.66 = 0.32 5.65 5.84 475 [Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.10 64.9 | 11050 @ 0.15 4.44 3.79 439 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.11.09 86.8 | 97.23 = 0.11 6.71 3.19 5.52 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 908 || 9%4.71 0.04 5.94 542 6.00 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 98.3 || 94.83 | 0.0 6.18 5.74 6.17 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 1017 || 101.21 | 042 6.31 6.53 6.23 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.09 103.6 | 106.64 = -0.22 7.09 3.82 5.94 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 116.2 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.02.10 1256 | 103.94 | -0.36 5.95 3.46 3.1 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.03.10 151.1 | 9347 | -0.22 7.32 348 8.21 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.10.09 28.04.34 299.0 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729 16.02.10 16.08.37 339.2 | 9719 | -0.05 7.53 375 | 1153 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 10.3 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.02.10 22.02.1C 46 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 11.01.10 06.04.1C 6.0 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 205 || 10538 | 372 4.62 3.78 1.54 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.12.09 28.06.12 453 || 10221 | 0.06 7.24 3.88 312 /Baa2/BBB- GaHKun
Gazprombank-15 1000 § 6.50) 23.03.10 23.09.1¢ 726 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.12 46.1 || 101.76 | -0.08 5.11 2.76 3.35 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950 11.10.09 11.04.1C 6.2 99.55 1042 A4T7 0.46 /Ba3/B+ GaHku
HCFB-11 500 § 1100/ 201209 20.12.09 20.06.11 2.0 | 20.7 | 100.75 @ -0.12 7.09 5.46 0.20 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.0210  11.02.10 11.0811 4.0 = 224 | 9723 | 0.02 20.27 6.04 0.31 /Ba3/B+ GaHku
11B-10 150 § 950 12.02.10 12.02.1C 43 99.50 | 0.02 10.92 477 0.33 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 9.1 97.50 | 042 12.19 9.23 0.70 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 13.6 Toprons
Income-Lada-11 CLN 388 16.00 23.12.09  23.12.09  20.06.11| 3.0 207 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 9.3 B3/ meTannyprus
KZOSRU-11 200 $ 9.25  30.10.09 30.10.11 25.1 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 31.1 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00)  01.03.10 01.03.1C 48 B/B2/ GaHkun
Lukoil-17 500 § 6.36  07.12.09 07.06.17 933 || 98.87 | -0.01 6.54 3.21 586 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.12.09 07.06.22 1542 || 97.09 | 0.17 7.00 343 8.21 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 $ 888 10.03.10, 10.03.11  10.03.1€ 17.0 = 782 | 84.76 21.87 5.24 1.22 B+/B1/ GaHkun
MDM-10 425 § 7.77  25.01.10 25.01.1C 3.7 BB/Ba1/BB GaHku
MDM-11 200 § 9.75  21.01.10 21.07.11 217 || 101.16 | 043 9.02 4.82 1.58 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 800  10.12.09 10.12.0¢ 241 10099 = 0.15 2.28 3.96 0.17 BB+/Ba2/ Tenexom
Mirax-10 100 § 13.50  28.11.09 28.05.1C 78 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/ 20.03.10 20.03.11 176 B/B2/ CTPOUTENbCTBO
MKB-09 100 § 1025 21.10.09 21.10.0¢ 0.5 B/B1/ GaHKu

Moscow-11 374 € 645  12.10.09 12.10.11 245 | 105.04 | -0.28 3.76 6.14 1.81 BBB+/Baa1/BBB+ | MyHuLMnanbHblit
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Moscow-16 407 € 5.06  20.10.09 20.10.1€ 857 || 9754 | 0.30 542 5.19 5.64 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 124 | 10452 | -0.07 381 4.01 0.94 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.01.10 28.01.12 281 || 10499 | -0.07 5.66 381 2,07 [Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 221215 150 @ 756 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 31.8 || 9999 | 0.13 7.00 3.50 2.29 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.02.10 02.02.1C 39 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75 20.10.09  20.10.11  20.10.1€ 25.0 & 857 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00)  24.12.09 08.07.1C 9.1 MatuuHocTp.
Petrocom-09-2 425§ 875  17.12.09 17.12.0¢ 24 || 10049 | -0.50 6.09 435 0.19 /Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 9.2 B-lf (bMHaHCbI
ProbusinessBank-10-2 80§ 1250 18.02.10 18.08.1C 10.5 Bl (bvHaHCbI
Prodimex-11 CLN 100 § 1025 03.04.10 29.09.11 241 || 9986 | -0.01 10.32 5.13 175 ToproBns
Promsvyazbank-10 200 $ 850 04.10.10 04.10.1C 121 B+/Ba2/B GaHku
Promsvyazbank-1" 225§ 875  20.10.0¢ 20.10.11 248 | 9971 | 0.08 8.90 439 1.76 B+/Ba2/B GaHKu
Promsvyazbank-12-2 200 $ 963  23.11.09 23.05.12 320 | 9752 | 0.3 10.72 493 2.18 B+/Ba2/B GaHkm
Promsvyazbank-13 150 § 1075 15.01.40 15.07.11 15.07.13 220 @ 459 | 10120 = 0.20 9.97 5.31 1.55 B+/Ba2/B GaHkun
Promsvyazbank-18 100 § 1250, 31.01.10 31.01.1€ 1013 || 96.78 | -1.47 13.85 6.46 4.86 B+/Ba2/B GaHKu
Raspadskaya-12 300 $ 750 22.11.09 22.05.12 319 | 99.33 | 034 778 378 2.28 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 14 CCC/Ba3/BB- | 6aHku
Renaissance-09 RUB 1000 R 14500 11.10.09 11.10.0¢ 0.1 CCC/Ba3/BB- | GaHku
ROLF-10 CLN 250 § 825  28.12.09 28.06.1C 8.8 [Caat/BB- ToproBns
Rosbank-12 130 § 9.00 01.01.10 01.07.12 333 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 139 || 10412 | -0.26 317 3.30 1.08 BBB+/Baat/ GaHKu
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 5.8 99.79 | 0.04 3.96 3.59 0.47 BBB+/Baat/ GaHkm
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 31.2 | 101.35 | -0.05 5.59 6.18 2.33 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 $ 718 16.11.09 16.05.12 439 | 10517 | 053 5.57 3.41 3.08 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 $ 713 14.01.10 14.01.14 520 | 10477 @ 043 5.84 3.40 3.61 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.12.09 11.06.14 56.9 | 11256 @ 043 5.88 4.00 3.76 BBB+/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.10 21.09.11  21.09.1€| 24.0 = 847 || 9713 | 0.17 8.59 3.59 1.78 BBB+/Baat/ GaHKu
Rosselkhozbank-17 1250 § 6.30  15.11.09 15.05.17 926 | 9899 | 049 6.47 3.18 5.81 BBB+/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.09 29.05.1€ 105.2 || 108.15 | 0.90 6.50 3.58 6.19 BBB+/Baa1/ GaHkm
RTM-09 CLN 55 § 15.00)  16.11.09 16.11.0¢ 13 35.04 | 0.01 10.94 ToproBns
RTM-11 CLN 125§ 1200 04.12.09 04.03.11 1741 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 58 | 103.85 048 0.23 3.97 048 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.01.10 24.07.1€ 107.1 || 142.80 = 0.82 4.94 3.85 6.12 | BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2278 | 17476 @ 0.27 6.03 3.65 946 | BBB+/Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  31.03.10 31.03.3C 249.3 || 112.83 | -0.50 5.44 3.32 6.06 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 122 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 8.8 97.72 | 0.02 11.80 434 0.67 BB-/Ba2/BB- GaHku
RusStandard-11 350 § 863  05.11.09 05.05.11 192 || 9512 | 027 12.10 453 1.37 BB-/Ba2/BB- GaHkun
RusStandard-15 200 § 888 16.12.09 16.12.10 16.12.1E| 140 = 754 || 87.60 | 0.14 2113 5.07 1.02 [Ba3/B GaHKm
RusStandard-1¢ 200 § 9.75  01.12.0¢ 01.12.1€ 87.1 | 85.03 | 0.21 14.01 5.73 4.55 BB-/Ba2/BB- GaHku
Sberbank-11 750 § 593  14.11.09 14.11.11 256 || 10447 | 033 3.70 2.84 1.93 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.11.09 15.05.1% 439 || 10455 | 0.11 5.08 3.10 312 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 647 02.01.10 02.07.12 455 || 10430 | 042 5.18 3.10 3.25 BBB+/A3/ GaHkm
Sberbank-15 1000 § 623  11.02.10 11.02.10  11.02.1€| 4.0 | 651 || 100.02 | 0.01 6.15 3.1 0.33 BBB+/A3/ GaHku
Severstal-13 1250 § 9.75  29.01.10 29.07.12 464 || 10322 | 0.19 8.73 472 3.09 B+/Ba3/BB- Chlipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 55.2 | 103.34 | 0.28 8.35 448 3.52 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 8.6 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 24.0411 10 | 188 B+// Tenexom
SINEK-15 250 § 770 03.02.10 03.08.1¢ 709 | 108.34 | -0.05 5.98 3.55 4.65 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.10 28.01.11 159 || 10429 = 0.25 5.42 4.26 1.21 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.02.10 16.02.1C 44 B2/B GaHKm
Tatfondbank-10 0% 9.75  26.10.09 26.04.1C 6.7 99.34 | -0.05 10.99 491 0.50 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 9.0 Toprons
TMK-11 600 § 10.00)  29.01.10 29.07.11 220 | 103.00 048 8.17 4.85 1.61 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 216 | 10232 048 5.49 3.36 1.64 [Baa2/BB+ Cbipbe
TNK-12 500 § 613 20.03.10 20.09.12 36.0 | 100.56 = 0.06 5.92 3.05 2.66 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750 13.03.10 13.03.1% 418 || 10338 | 0.31 6.39 363 2.99 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750 18.01.10 18.07.1€ 825 | 101.73 | 0.28 717 3.69 5.18 /Baa2/BB+ cbipbe
TNK-17 800 § 6.63  20.03.10 20.03.17 90.7 | 9744 | 0.63 7.07 3.40 5.76 /Baa2/BB+ cbipbe
TNK-18 1100 § 7.88  13.03.10 13.03.1€ 102.6 | 10235 = 0.26 7.49 3.85 6.09 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 142 Tenexom
TransCapitalBank-10 175 § 9.13|  10.11.09 10.05.1C 72 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.01.10 18.07.17 94.7 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 74 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00) 23.12.09 25.06.11 20.9 /Ba3/BB 6GaHku
Transneft-12 500 $ 610/ 27.12.09 27.06.12 33.1 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 33.1 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 46.7 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 53.7 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 107.5 /Baa1/BBB+ Cbipbe
Trust-10 200 § 9.38  29.11.09 29.05.1C 7.8 B-/Caat/ GaHku
Trust-12 CLN 20§ 1150 06.03.10 06.09.12 355 B-/Caat/ GaHKun
URSA rub 10 5000 R 913 26.02.10 26.02.1C 47 B1/ GaHku
URSA-10 EUR 400 € 7.00  21.05.10 21.05.1C 75 B+/Ba3/ GaHkun
URSA-11-1 130 § 12.00  30.12.09 30.12.11 271 B+/Ba3/ GaHku
URSA-11-2 300 € 830  16.11.09 16.11.11 25.7 B+/Ba3/ GaHkm
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.15 20.0 @ 445 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 80 | 100.00 2.23 1.12 0.64 BBB/Baa1/BBB | [6aHku
Vimpelcom-10 300 $ 8.00/ 11.02.10 11.02.1C 42 101.97 | -0.20 2.21 3.92 0.34 Ba2/ Tenexkom

Vimpelcom-11 300 § 838 22.10.09 22.10.11 248 | 106.08 | -0.21 5.19 3.95 1.81 /Ba2/BB+ Tenekom
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Vimpelcom-13 1000 § 838 30.10.09 30.04.12 434 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.09 23.05.1€ 80.7 | 10347 = 0.09 7.57 3.99 4.93 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 913/ 30.10.09 30.04.1¢ 104.2 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 94.0 B3/ GaHku
VTB 24-09 500 § 382 07.12.09 07.12.0¢ 20 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620/ 29.03.10 29.09.1¢ 728 | 96.22 @ 047 6.98 322 4.89 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.11.09 02.11.0¢ 0.9 99.88 | 0.00 6.56 1.20 0.07 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 53 | 10086 & 0.04 4.19 6.28 0.43 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 245 | 10442 029 5.16 3.59 1.80 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 21.0 | 105.01 @ 0.05 5.06 7.86 1.62 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61 30.10.09 30.10.12 373 | 10144 020 6.08 3.26 267 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200, 28.11.09 28.11.12 383 | 99.81 12.06 6.01 245 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32| 040210 040210 04.021% 4.0 | 649 | 9874 015 12.64 3.96 0.31 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.1C 15.02.1€ 774 1 100.0z | -0.02 420 425 5.44 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88| 28.11.09 280513 29.05.1¢ 44.0 1052 | 100.75 -0.18 6.64 341 3.10 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 625 020110 020715 02.07.3¢ 70.0 = 3133 | 9768 & 1.03 6.74 3.20 4.66 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 0.7 | 100.13 6.27 437 0.05 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»

8 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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