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PYBNEBLIE BbIMYCKM CTPATErus
Waw, 6.0, BHeWHUA pbIHOK
YT, % 3Hay. 3apedb  3amec.  YTD Cna6bin ponnap onpepgenser AMHaAMUKY PbIHKOB cmp. 2
003 46020 10,2 (312) (126) 108
Faanpow-4 83 97 63  (309) PoiHok Tpyaa B CLUA BbinpaBnsaeTcs cmp. 2
Ork-2 1.1 © (202) (1575) 3acenanus ELLB u Banka AHrnuu: 6e3s clopnpusos cmp. 2
AykuuoH 30Y UST orpa3un HeBbICOKMM CNnpocC cmp. 3
CbIPLEBBIE PbIHKU yKu P P P
Wam., % BBepx nocne He6onbwon nepenbiliKu cmp. 3
3Hay. 3afdeHb 3a Mec. YTD
3onoTo, $lyHus 10551 10 60 200 BHYTPEeHHUHA PbIHOK
Urals, $/6app. 68,5 24 (08) 637
S8P Meranmul, wn. 15083 44 04 612 LB P® npoagonxaeT NONOJSIHATL pe3epBbl cmp. 3
S&P Cixnpoa., uhA.  556,2 60 (62 HeyKknoHHbIA LLEHOBOM POCT cmp. 3
JAEHEXHbIA PbIHOK Toprosbie uaeu BO BTOPOM 3lUESIOHe cmp. 4
RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD
PEMO 8 LB 68,2 (53) (169) (4058)
Kopcueta 551,7 (295) 187  (4752) HOBOCTM BKPATLE
Renoautei & LI 1986 437 240 620 Buepa HabnioaaTtensHbIit coseT BOBa npuHsn pelueHne o NPoAneHnu ellie Ha rof Kpe-
Wsm. 6.0. OMTOB, KOTOpble rof Hasad Obinu BblAaHbl KOMMAAHUAM Ha pedrHaHCMPOBaHUE BHELLHUX
NDF 1Y, % 8,11 (15) (312)  (2039) 3anmoB. KpeauTbl GyayT MnpoasieHbl BCEM KOMMaHWsIM, KOTopble 06 3TOM npocur, a
MOSPrime OIN, % 6,04 9) (217)  (116) umeHHo EBpaasy (1,8 mnpa gonn.), Pycany (4,5 mnpa gonn.), Masnpom HedTn (750 MnH
Wam., % ponn.), Altimo (1,5 mnpg gonn.), Fpynne MWK (262 mnH gonn.) n CVITpO.HVIKcy (230 mrH
USDRUB 2953 13 ponn.). OctanbHble 3aemwmkn — PocHedTs, BTB, PXKI n yactnyHo Altimo — noracunm
npefocTaBneHHble paHee 3aviMbl. 3anory no kpegutam He usmeHunuce. Mpu atom, Mo
m uHcpopmauun «Begomocten», ana Espasa, Pycana, Masnpom HedTn n Altimo ctasku
Yam. 6.0, ocTanucb NpexHuMn Ha ypoBHe Libor+5% (B HacToslee BpeMs COOTBETCTBYET CTaBke
6n aad. 33 ges 3’a vec — 5,284%), T.e. OTHOCUTENBHO HEBLICOKUMWU AN KOMNaHWi ¢ Gonblinm obbemomM fonra,
R' » 20-UST 10 2150' ’1 116' 577 HOMWHMPOBaHHOIO B Aonnapax. HoBocTb 0 NpoaneHnn KpeauToB XoTst U Bbina oxuaae-
E::;'i Soread 1173 1( 1) 5171) 487 2) MO, NULLIHWI pa3 NOATBEPX/AaeT roTOBHOCTb FOCYAapcTBa OKasbiBaTh NOAAEPKKY Kpym-
TRAXK HY o (151) ) 5778*3; HbIM KOMNaHusiM. B cBA3M C 3TMM Mbl NO-NpexHeMy cuutaem eBpoobnuraumu EBpasa

(npegnaratoT goxoaHocTw B AnanasoHe 8,35-9,45% B 3aBUCMMOCTU OT Alopauunn) Heao-
OLEHEHHbIMW OTHOCUTENBHO PYONEeBbIX MPOLEHTHbIX CTaBok. Pybnesblie Bbinycku as-
npom HecTb-3 (YTP 10,56 % @ 23 wions 2012) n Masnpom HedpTb-4 (YTP 9,71 % @
24 anpensi 2011) BbIrNSIAAT JOPOro OTHOCUTENBHO KpunBo OP3, ogHaKo COXpaHsIT Mo-
TeHuuan pocta BMECTE C PbIHKOM.

MHAOWKATUBHBLIE CNPEObI
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3 fg fg fg é < Pybnesble obnuraunmn Ka4ecTBEHHbIX IMUTEHTOB MpuBMeKaTenbHbl A5 NOKYMKW Npu cnpege K
S 3 =3 =3 8 crtaBkam PEIO 6onee 450 6.n. Cpean Takux obnurauuii — cpeAHecpoYHble Bbinyckun Od3,
& = 8 & = laznpom-13, PXKA-10, M[op-62, MFop-63, a Taioke [lanbcessn-5, C3T-6, MTC-5, ITK Ypancu6-2.
Russia 30 -US 10 (nes. act) < Bbinycku URSA’10E 1 URSA’11 BbIrNAaaT npvBnekaTesnisHO Npy TeKyLeM MNONOXUTENbHOM
gt = @zEggrat) ) e @) cnpefe K kpuBoii foxoaHocTeit MAM-6aHka.
<  EBpoobnurauum EBpa3sa, CeBepctanu, EuroChem’12 BbirnsasT HeQoOLEHEHHbIMU B CPABHEHUN
C py6neBbIMM NPOLIEHTHBIMI CTaBKaMM, CKOPPEKTUPOBAHHBLIMU Ha CTOMMOCTb BantoTHbIX NDF.
1200 4 RUB wnpa < Bbinyckun TNK-BP Bbirnsgat Hanbornee HegooLeHeHHbIMU cpeam Gymar MHBECTULIMOHHON KaTe-
1000 ropun GEM. Gazprom’18 geweB oTHocutensHo Petrobras’17.
800 o <  bBankoBckue Bbinyckn Russian Standard Bank’10, AlfaBank’13, Promsvyazbank’13 otctanu

OT pblHKa B cermeHTe Gymar ¢ perTuHrom «BB».
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BHEWHMMA PbIHOK

Cna6bin ponnap onpepenser AMHAMUKY PbIHKOB

OcnabneHune gonnapa octaeTcs rnaBHbIM hakToOpoM AMHAMUKM MUPOBLIX PbIH-
KOB aKLMW, a Takke LIeH Ha OCHOBHblE BUAbI Cbipbsl. Tak, K KOHLY BYepaLlHero
OHs «amepukaHely» ocnab go 1,4788 espo/monn. ¢ 1,4685 eBpo/gonn. HakaHy-
He. Ha aTom hoHe 30110TO NOCTaBUMO HOBLIA LLEHOBOW pekopa, Meab Nogopo-
xana Ha 3,6%, HedTb WTI BHOBb ocTaBuna nosagu pybex 70 gonn./6app., 3a-
BepLMB AeHb Ha otmeTke 71,33 ponn./6app., niaekc S&P500 npoaBuHyncs
BBepX elle Ha 0,8%. Byepa Ha nomoLLb amepukaHcKon BantoTe nocnewun bex
BepHaHke 3asBuBLni, 4To PPC GyaeT rotoBa HayaTb LMK MOBLILIEHNUS KO-
YeBbIX NPOLIEHTHbIX CTABOK, KaK TONIbKO MPOrHO3 Mo pa3BuTuio akoHoMKukM CLUA
3HauUTEnNbHO ynyywntces. [Jonnap oTpearmpoBan Ha croBa bepHaHke ykpen-
NEHNEM OTHOCUTENBHO BOMbLUMHCTBA MUPOBLIX BamnkT — CErO4HSA YTPOM napa
€Bpo./Aonn. KoTupyeTcst Ha ypoBHe 1,473. M3 akoHoMmnyeckux AaHHbix B CLUA
cerofHs nybnukyeTcst TONbKO oueHka Toprosoro 6anaHca CLUA 3a aBrycr, oT-
pyLaTenbHOe canbfo KOTOPOro oXvaaeTcs Ha ypoBHe 33 mnpA Aonn. nNpoTus
32 mnpg ponn. B npegblaylwemM Mecsue, — 3TO MOXET YCyrybutb NonoxeHue
ponnapa.

PbiHok Tpyaa B CLUA BbinpaBnsercs

ByepaluHsis cTaTMCTMKa MO aMeprkaHCKOMY PbIHKY Tpyaa okasanach Gornee
GnaronpusAITHOM, YeM OXuZanu y4acTHUKU pbiHKa, YTO MOAAepXkario pocT Ha
MUPOBbIX PbIHKaX akuui. Yncro nepBUYHbIX OGpalleHuit 3a nocobusMu Mo
6espabotuye B CLUA Ha npowrnon Hegene CHU3WIMOCh [0 CaMOro HU3KOro
YPOBHSI C Ha4yana HblHeLWHero rofa. M3 npoyer CTaTUCTUKA BbiAENUM AaHHbIe O
COKpaLLEHMN TOBApHbIX 3anacoB Ha OnToBbIX cknadax CLUA, Temnbl KOTOpbIX
OKas3anuchb BblLE NMPOTHO3HbIX. TakuM 0GpasoM, NoBbILLAETCH BEPOATHOCTb TO-
ro, YTo 4O KOHUA rofa AUCTPUOBLIOTOPbLI, OTKIMKAsACh Ha MONMOXUTENbHbIE TEH-
AeHUMN B aMeprKaHCKOM 3KOHOMUKE, HAaYHYT NMOCTENEHHO yBeNMunBaTb 06bem
3aKa30B U 3TO MOCMYXMUT eLle OOHUM UMMYMbCOM K BO30GHOBIMEHUIO 3KOHOMM-
Yeckoro pocTa.

3acepanuna ELLB v Banka AHrnum:
6e3 cropnpusos

Mpoweawwne Byepa 3aceqaHnsa ELIB n BaHka AHrnvMn He npenogHecnu pbiHKam
ctopnpu3oB — 6a3oBble CTaBKK, KakK U OXMAANUCb, OblNn ocTaBneHsbl 6e3 name-
HeHun. maea EUB >KaH-Knog Tpuwe He coenan CeHCauUMOHHbIX 3asiBNEHWHN,
OTMETUB TOMbKO, YTO TEKYLLMN YPOBEHb CTaBKM B €BPO30HE afeKBaTHO OTpa-
KaeT 3KOHOMMYEcCKyr cuTyauumto M noka ELIB He nnaHupyeT yxecTtouyaTb fge-
HEXHO-KPEOUTHYKO MOMNUTMKY, MOCKONbKY B CPEeOHECPOYHOV NepcrnekTuee
He OXMAaeT NOBbIWEHNS MHNAUMOHHOrO AaBneHusi. Tpuwe Bbipa3un o3abo-
YEHHOCTb B OTHOLUEHMU M3ObITOYHOM BONATUMLHOCTM Ha BarOTHOM pbIHKE, MO
€ro MHEHMWI0, noapbiBaroLLlert PUHAHCOBYIO CTAbUNBHOCTL M BOCCTaAHOBMEHME
3KOHOMUKM. OH TakKe NOAYEPKHYI BAXKHOCTb MOSIMTUKU «CUITbHOIO Aonnapa» K
KOTopomy cTpemutcs npasuTenscTeo CLUA.

WU3menenue kpusoit NDF gonn./py6. — LIBOR
YTM, %

o

—

Niopavys, net :'3

npeg. AeHb 1 Hepens 1 mecsy

WcemouHuku: Bloomberg
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AykumuoH 30Y UST orpa3un HEBbICOKMM CNnpocC

B cpeny kasHauevickue obnuraumm cganu Bce No3vuun, OTBOEBaHHbIE HaKaHy-
He. [loxogHOCTb AecATUNEeTHeW HOTbl 3a AeHb Bblpocna cpasy Ha 7 6.n. go
YTM3,26%. LieHoBomy cHmkeHnto UST cnocobcTBoBan kak NpoaormkaLminest
MOABEM Ha pbIHKax akuuin, Tak M HegJoCTaTouMHO ybeauTenbHble pesynbTaThbl
aykumoHa no TpuguatunetHum bymaram obvemom 12 mnpg gonn. Cnpoc B xo-
e pasMelleHns npeBbicun npeanoxeHue B 2,37 pasa npoTtuB 2,92 B CeHTAO-
pe, XOTs OKTAOPbCKWMIN MoKa3aTenb HECKOMbKO Bbille CPedHero 3HayeHwus no-
cneaHuX ayKUMOHOB no Bymaram gaHHon cpodHocTu. Ha cnepytower paboyen
Hepene, koTopasi B CLLUA 6yaeT KopoTKoW (B NOHeAENbHUK aMepUKaHCKne pblH-
kv ByayT 3akpbiTbl NO nNpuyvHe npasgHoBaHus [OHa Konymb6a) MuHdwuH CLUA
6epeT naysy B pa3meLyeHun Gymar HOBbIX CEpUN.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

Beepx nocne Hebonbwon nepeabIiliKn

Honrn passBuBaloLUMXCA CTpaH BYepa LEeMOHCTpMpOBany NpenMyLlecTBEHHO
NO3WUTUBHYIO LIEHOBYIO AMHAMUKY, B YAaCTHOCTM BbIMyckn Bpasunumn, ApreHTuHbl,
MnpoHesnun, Typuum nogopoxanu 6onee 4yem Ha 1 n.n. Poccuiickue cyBepeH-
Hble Bbinyckn Russia’28 1 Russia’30 nogopoxanu Ha 2 n.n. n 40 6.n. go 117%
n 113,3% oT HOMMHana cooTBETCTBEHHO. MoaaepKKy POCCUACKOMY CErMEHTY
oKasanu ueHbl Ha HedTb, KOTOPble He OOTAHYNM Ao oTmeTku 70 gonn./6app.
Bcero 1 gonn.

Ha doHe cHuXeHMs1 [OXOOQHOCTEN cyBepeHHbIX Oymar crnpoc npeobnapan
NpakTU4eCcKn BO BCEX CErMeHTax KoprnopaTuBHbIX BbINycKoB. B HedTerasosom
CermMeHTe Nnyulle pbiHka BHOBb Bbirnsaenu 6ymarn TNK’12, TNK’13 1 TNK’18,
nopgopoxaslume Ha 50—-100 6.n. Bo BTOpoM 3LUEN0OHEe CNPOCOM MOSb30Banmch
BbINyckn EBpasa, 4OXOQHOCTN KOTOPbLIX BNIOTHYIO NoAownu K ypoBHio YTM8%,
COOTBETCTBYHOLLMI pybneson goxoaHoctn YTM16%, Ha Haw B3rnsig, CIMLKOM
BbICOKOW ANsi aMUTEHTa C pelTuHrom «B+». MHBecTopbl obpaTnnu BHUMaHWe
Ha Bbinyck SINEK’15 (+2 n.n.), KOTopbi BbIMSAAMT Hanbonee HegoOLEHEHHBIM
cpean Gymar MHBECTULIMOHHOW kaTeropun, npegnaras goxogHoctb YTP10,7% k
odepTe 3 aBrycta 2012 r.

HeHuc lNopsisall, poryvajdv@uralsib.ru

BHYTpeHHMM pPbIHOK

LB P® npogosmkaeT NOMNOJIHATbD pe3epsBbl

BuepaluHue BanioTHblE TOPr BHOBb NPOXOAWMMAM NPU y4acTUn perynaropa B Ka-
yecTBe nokynaTtens BantoTbl. [0 Hawen oueHke, N3 obbema caenok, cocra-
BMBLUEro nopsiaka 5 mnpa gonn. Ha uHTepsBeHuun LB nmpuwnocb nopsaka
2 mnpn gonn. busanioTHasa kop3vHa LUb nogewesena Ha 13 koneek go 35,90
py6., Kypc gonnapa Kk pyénio onyctuncsa ao 29,6 pyd/gonn. CtaBkv BantoTHbIX
cbopBap,qulx KOHTPAaKTOB NpoAOSI KU NnaBHOE CHUMXeHue, yBenundmeaa npu-
BneKaTeribHOCTb py6neBb|x aKTMBOB A1 MHOCTPAaHHbIX NHBECTOPOB. BmecTe ¢
TeéM Mbl HE UCKNKYaeMm, 4YTO B HaCTOHLLl,I/IIZ MOMEHT Hepe3naeHTbl OTKpbIBakOT
pybnesble NO3vLmuM B OXMAAHWUN JanbHENLLEro ykpenneHns pybns, 1o ectb 6e3
XepKnpoBaHuA BantOTHbIX PUCKOB.

HeyKnoHHbIN LLEHOBOM POCT

Ha pbiHke py6neBbix obnuraumii LeHOBOW POCT MPOAOIKUIICSA, Npasga, ero
Temnbl OblN CKPOMHEe, YeM AgHeM paHee. Boinyckn OP3 B cpegHem nogopo-
anwu Ha 80 6.n.; nyywwe pbliHKa Bbirnsageny bymaru Beinycka OP3 25069 (+1,14
Mn.n.), KOTopble TOPrytoTCa C AOXOAHOCTLIO Ha ypoBHe YTM9,33% Kk noralueHuto

9 Okrabpsa 2009 r. 3



Fixed Income Daily Ohvpmcws | KanuTAn

Yepe3 Tpu roga. B nepBom awWwenoHe akTvBHbIE NOKYNKW Habnioganucb B Bbl-
nyckax MIfop-56, MNop-62, MINop-54, a Takke MNasnpom-13 1 Masnpom-11, ko-
TOpble 3aKPbINNCb NOBLILLIEHNEM KOTMPOBOK Gonee Yyem Ha 50 6.n.

BTopoii aLwenoH BHOBbL OTCTan OT BbICOKOKa4YeCTBEHHbLIX Gymar no Temnam poc-
Ta ueH. Hambonee BbICOKMI cnpoc Obi1 OTMEYEH B TENEKOMMYHMKaLMOHHbIX
Bbinyckax MTC-4, C3T-3 n A®K Cucrtema-2. Ha Haw B3rnsg, cnpep atmx Oy-
mar (nopsigka 25-50 6.n.) K Bbinyckam NepBOro 3LesioHa CIINLLKOM Y30K, YTOObI
pekoMeHO0BaTb UX K MOKYMKe.

Toprosbie uaem BO BTOPOM 3lUENoHe

Ha dpoHe cTpemuTensHoOro LeHoBoro pocta pybnesbix obnuraumin cchopmmnpo-
Banacb rpynna BbIMyCKOB, OTCTaBLUMX OT BbICOKOKA4YeCTBEHHbIX Gymar. Mbl 06-
paLiaemM BHUMaHUE MHBECTOPOB Ha CermeHT HaHKOBCKMX Bymar ¢ peMTUHIOM Ha
ypoBHe «B», B KOTOPOM HeO0OLEHEHHBIMW OTHOCUTENBHO BbIMYCKOB 3TOMN KaTe-
ropun BbIrMagat obnurauum Metpokommepu-6 (YTP13,1%) n MBPP-5
(YTP14,3). Beinycku Metpokommepu-6 1 MBPP-5 mbl pekomeHayem K nokyrke
B Npeaasepuun mx BkrtoveHus B cnucok PEMO LB (npumepHo yepe3 mecsu),
4YTO NMPMBEAET K YCTPAHEHWIO cyllecTBytowen npemum B pasmepe 150-200 6.n.
K KpMBbIM JOXOAHOCTEN NX AMUTEHTOB.

HeHuc lNopsisall, poryvajdv@uralsib.ru

9 Okrabpsa 2009 r. 4



Fixed Income Daily dePAAcms | KanuTAN

KaneHnpapb npeacroawmx cobbitum

9 oKTAbps
10 okTa6ps

11 okTa6ps
12 okTa6ps
13 okTa6ps

14 okTa6ps
15 okTa6ps
16 oKTa6ps
19 okTa6ps

20 okTa6ps
21 okTabps

22 okTabps

23 okTa6ps

24 okTa6ps
26 okTa6ps
27 okTabps

Odepta ABTOBa36aHk-1 (0,8 mnpa py6.). OcbepTta Apkaga-3 (1,2 mnpg py6.). OcdepTta Poccenbxo3b6aHk-4 (10
Mnpa pyo6.).

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

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

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

Morawenwne JNuneuk-25001 (0,3 mnpa py6.).
Odbepta XK® BaHk-4 (3 mnpza py6.).
Pasmelyenve Meyven-5 (5 mnpga py6.).

Odepta AUBK-UHBecT-3 (1,5 mnpa py6.). Odepta BaHk PeHeccaHc Kanutan-2 (3 mnpg py6.). MNMorawenne
NeNr-edunaxdc-1 (1,1 mnpg pyo.).

Morawenne AnbsiHc Pycckun Tekctunb-3 (1,2 mnpg py6.).

Odpepta MocmapT-1 (2 mnpg py6.). Morawenne Masnpom-2009 (0,7 mnpa gonn.). Morawenne MKB-2009 (0,1
mnpg gonn.). Morawexne Mepkypuin-1 (1,5 mnpg py6.).

Odbepta Npynna Oxen 3cp Cu-1 (2 mnpa py6.). Odbepta CuHeprusa-2 (2 mnpa py6.). Ocdepta MUA-4 (2 mnpa
py6.). OcdhepTta 3aBop ApceHan-1 (0,3 mnpg py6.). NoraweHne Benaskomnnekr-Mntoc-1(0,5 mnpa py6.). Mora-
weHne CoapyxectBo-®uHaHc-01 (2,5 mnpa py6.). Morawenne XXuncoumnoTteka-®PuHanc-1 (0,6 mnpg pyb.).

Odbepta BaHk Pycckui ctaHpapt-8 (5 mnpa py6.). Odepta Munnnurta-®uHanc-1 (0,5 mnpa py6.). OdepTa
TKC BaHk-1 (1 mnpg py6.). Norawexne BaHaHa-Mama-1 (1 mnpg py6.).

Odbepta CubupbTenekom-2011 (0,09 mnpa gonn.). MNorawenne EMK-2009 (0,15 mnpg gonn.).
Morawenne NMpo6usHec6aHk-2009 (0,1 mnpa gonn.).

OdgpepTa MpomTpakTop-®PuHaHc-2 (3 mnpa pyo.). Ocdepra UTN3-3 (8 mnpg py6.). MoraweHne 3eHnT-2009 (0,2
mnpa gonn.). Morawenne YK Teopema-2009 (0,148 mnpg gonn.).

KaneHpapb coGbiTUM AEHEXXHOro pbiHKa

12 okTa6ps
13 okTa6ps
14 okTab6psa

15 okTa6ps
19 okTa6ps
20 okTs16psi
21 okTs16psi

26 oKTAbps

27 oKTa6ps
28 okTabps

Bessanorosble kpeanTbl LIB cpokom Ha 3 mecsaua
Bessanorosble kpeauTbl LIB cpokom Ha 5 Hegenb
BaHku gomkHbl BepHyTb 15 mnipa py6. LieHTpobaHky
BaHku gormkHbl BEpHYTb 7 Mnpa, py6. B dhoHa YKKX
Ynnata ECH u cTpaxoBbix B3HOCOB, 1/2 akuM30B
bessanoroskie kpeauTbl LIB cpokom Ha 5 Heaenb
Ynnata 1/3 HAC 3a Il keaptan 2009 r.

BaHku gomkHbl BepHyTb 43,6 Mnpa pyb. LieHTpobaHky
BaHkn gormkHbl BepHyTb 50 mnpa py6. MuHduHy
BaHku gormkHbl BepHyTb 6,9 Mnpa py6. B poHa XKKX
Ynnara 1/2 akuusos, HAMA

Bessanorosble kpeanTbl LIB cpokom Ha 1 rog
besasanoroskle kpeauTbl LB cpokom Ha 5 Heaenb
Ynnata Hanora Ha npubbinb

BaHku JormkHbl BepHYTb 28,7 Mnpg pyb. LieHTpobaHky

9 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 ) )
9 Okrabpsa 2009 r. 6
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TKoHTUH.02 7000 R 780 17.12.09 24.06.10, 14.06.12 9.0 32.7 93.69 21.32 99.00 18.13 4.15 0.58 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 8.6 93.91 86.61 97.99 20.09 5.10 0.57 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 8.0 56.2 98.80 96.56 101.60 | 21.35 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 92.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 110.8 88.99 | 0.74 30 146 87.01 88.99 10.82 2.28 4.44 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.09 15.09.20 133.2 86.75 70 190 86.00 86.25 10.47 2.36 5.05 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.02.10 01.02.10 39 312000 100.05 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 124 95.83 14.59 247 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 58.0 84.67 13.28 2.20 2.76 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.10.09 15.07.16 824 84.47 12.33 2.29 3.61 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151209 15.03.14) 15.06.18 540 @ 1057 | 8850 | 4.40 14720 88.50 9399 | 1200 215 || 285 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 89.6 82.91 36 84.00 87.98 12.65 2.28 3.58 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 7.0 24.9 100.90 10 000 100.03 101.34 11.22 6.47 0.48 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 48.9 100.42 13.27 6.46 2.7 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 25.03.10 26.09.11) 19.09.13 24.0 48.1 100.50 | 0.10 36 460 100.40 100.50 14.14 6.97 1.56 cbipbe
Anbkop-01 1500 R 9.55  08.12.09 08.12.09 2.0 96.83 95.00 32.13 4.92 0.13 TOproens
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 235 98.40 75.03 98.50 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 0.81 -0.07 36 285 0.65 0.85 c/x
bantlHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 7.0 18.8 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 99.87 101.56 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 19.0 /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 04.07.11 211 108.98 2084 2.00 14.84 4.58 1.32 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 2.0 74 TOproens
BalukupaH3s 1500 R 8.30 14.12.09 09.03.11 17.2 aHepreTuka
BenoH 02 2000 R 17.00 25.02.10 28.02.11) 23.02.12 17.0 289 98.60 | 0.10 50497 98.80 100.00 18.82 8.60 1.07 meTannyprus
Ben®perar1 1000 R 20.00 17.12.09 17.12.09 23 2.01 135 2.50 19.89 267.16 clx
BpasepcK 1 500 R 15.00 25.12.09 25.12.09 26 98.00 yenyru
Barotmalu 2 1000 R 1550 16.12.09 15.12.10 144 98.87 90.00 97.50 17.20 7.82 0.92 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 144 98.00 96.00 98.50 1.1 4.58 1.01 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 11.0 413 104.00 | 0.85 2098 103.50 104.00 10.40 719 0.79 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850 15.12.09 15.03.40 370.5 100.03 100.00 8.69 212 10.19 A3/ (buHaHCbI
Busat-tuH1 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 97.75 | 0.75 5145 97.70 97.75 18.26 5.56 0.30 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 4.0 46.0 9942 | 0.12 99.32 99.88 10.92 4.54 0.27 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 21.0 57.8 106.80 | 0.30 75622 106.50 106.80 11.08 710 141 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09/ 30.11.10 2.0 13.9 100.00 1500 12.80 6.48 0.13 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8,50 01.12.09 30.11.10 139 99.05 150 760 96.00 99.50 10.29 4.28 0.56 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 08.12.09 11.03.11] 03.09.13 17.0 475 101.70 100.00 101.70 11.06 2.94 1.19 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 49 98.50 | -0.50 50 98.50 99.00 13.27 4.53 0.35 /Ba3/B+ GaHku

BTB - 506 15000 R 15.00 22.10.09 26.04.10, 17.10.13 7.0 49.0 103.15 | 0.10 235013 103.03 103.19 9.04 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 9.13 3.20 0.66 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 07.04.10  13.10.09/ 05.10.11 0.0 24.2 100.37 | -0.13 100.00 | -25.39 5.71 0.02 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 4.0 40.5 100.06 100.00 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 99.50 100.00 || 10.57 524 || 058 BBB/Baa1/BBB | Garkv
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 61.8 100.35 | 0.02 100 382 100.22 100.33 7.77 3.01 0.10 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00  13.10.09 07.07.15 69.9 102.42 25.12 341 1.99 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 14.00 15.12.09  17.06.10/ 07.06.16 8.0 81.1 102.50 | 0.21 34997 102.50 102.78 10.48 3.40 0.60 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 1400 15.12.09 17.06.10/ 07.06.16 8.0 81.1 102.60 200 000 102.40 103.10 10.32 3.40 0.60 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 34.0 82.3 110.35 | -0.10 500 702 110.35 110.80 10.56 6.66 212 /Baa3/BBB- cbipbe
asnpHedht4 10000 R 16.70 . 20.10.09  25.04.11] 09.04.19 19.0 115.7 110.05 | -0.44 497 000 109.20 110.00 9.61 7.57 1.22 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 21.0 57.3 113.00 | 1.60 129 960 112.49 113.00 5.78 6.07 147 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 9.0 33.1 107.00 | 0.05 215369 106.88 107.20 3.26 6.11 0.67 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 4.2 100.00 | -0.10 79678 100.00 100.05 8.33 4.10 0.32 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 0.7 100.00 2113 99.90 100.00 6.81 3.39 0.05 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 25.0 93.20 | 0.20 9 93.20 95.00 11.07 3.74 1.69 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 52.9 87.99 | 0.99 4500 88.00 93.40 11.04 4.10 3.36 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 15.9 95.00 499 600 94.01 95.99 11.63 373 112 [/Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54  25.11.09 20.11.13 50.1 [/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 [/Baa2/BB+ GEN]
[asnpomb 5 20000 R 1225 26.11.09 26.11.09) 221112 20 38.0 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 16.3 77.80 1.81 10619 76.61 77.80 45.20 11.54 0.83 aBTONpOM
eHepKomn1 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 97.00 265 97.01 99.00 38.12 5.09 0.09 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  30.12.09 29.06.11 21.0 96.20 | 0.21 157 333 95.80 96.19 10.83 4.20 1.45 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 6.0 175 99.00 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 53 GaHku
rcco1 5000 R 15.00 25.03.10 23.09.10/ 26.03.17 12.0 90.9 101.50 | 0.50 139 210 101.25 101.50 13.70 7.37 0.81 BB/ MaLLMHOCTP.
roc 02 1500 R 10.75 27.10.09  29.10.09/ 23.04.13 1.0 431 99.85 101 99.11 99.85 12.52 5.37 0.05 TOproens

[JlansCs3206 2000 R 885 021209 04.06.10 30.0512 8.0 322 98.21 97.52 99.00 12.42 4.49 0.50 B+/ Tenexkom
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[lansCs3505
[OBTr-® 01
[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbTaKp-2
TxendchCul1
[Oukendun-1
[MLEHTPo61
[lomoveHTp1
EBPP 0106n
EBPP 0206n
EBPP 0306n
EBPP 0406n
EBPP 0506n
EBpokom®K2
EBpokom®K3
Epokom®K5
EBPOMA-01
ESCK-02
XKenpopun-1
XKenpopun-2
XKenpopun-3
XKenesobet1
HKuncou®-2
KK-®uHanct
3aslpoccO1
3enut 306n
3eHuT 406n
3enut 506n
3enut 6o6n
WxAsTo 02
VIKC5®uH 01
VIKC50uH 04
WHnpom 02
WHnpom 03
Wuterpa®-2
Wutypuer-1
VIPKYT-0306
VipkOHepro1
Wrepad-1
Kamas-®un2
Kapyc.® 01
Kayctuk 2
Kupos.3a1
KAT®uHB-02
KMB-BaHk2
KmnnduH 01
KMMO-0uH01
Kokc 02
Komoclp. 1
KOMEMKA 02
KOMEMKA 03
Kocmoc®un1
KpEgpb-01
KpEgpb-02
KybaHbaH-1
Kyib6A3oT1-2
IlaBepHa 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

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
08.04.10!
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
14.01.10
18.11.09
01.12.09!
21.10.09
18.03.10
03.12.09!
24.11.09
19.03.10
18.03.10
07.01.10!
24.03.10!
23.03.10!
02.12.09!
04.02.10°
16.03.10
18.03.10
14.01.10
18.11.09
18.11.09
17.12.09
03.02.10!
29.12.09
20.01.10!
05.03.10!
08.04.10!
29.01.10!
21.10.09!
04.02.10!
08.12.09!
14.01.10
17.11.09
10.12.09
10.12.09
08.02.10!
08.02.10!
08.02.10!
08.02.10!
08.02.10!
22.06.10!
22.06.10!
22.06.10!
28.03.10!
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
03.12.09!

07.12.09
29.05.10!

07.12.09!

22.03.10!

15.07.10

01.07.10!

31.12.09

09.02.10!

15.07.10

11.12.09
05.04.10!
28.10.10!

17.07.12
03.08.10
18.07.13
08.03.13
18.05.10
01.12.09
30.05.10
201011
17.03.11
26.05.15
08.07.10
12,0510
210411
07.09.11
12.06.14
09.04.14
10.06.10
18.06.10
15.03.11
14.10.10
05.04.12
30.11.10
19.04.12
19.09.12
27.05.11
15.04.10
24.12.09
22.04.10
09.11.11
06.04.10
04.06.13
01.07.14
09.06.11
01.07.14
02.06.16
15.07.10
18.05.11
201111
21.04.10
16.09.10
281113
201112
17.09.10
12,0013
07.07.11
24.03.10
23.03.10
30.11.11
04.02.10
16.03.10
15.03.12
14.07.11
15.02.12
15.02.12
16.06.11
03.02.10
28.06.11
21.07.10
04.03.11
08.04.10
27.01.12
18.04.12
01.08.13
08.12.09
14.07.11
17.11.09
08.12.11
05.12.13
06.08.12
06.08.12
06.08.12
06.08.12
06.08.12
22.06.10
22.06.10
22.06.10
28.03.11
23.03.12
22.07.10
301111
28.03.13
23.04.13

Mecﬂues Ao

220

10.0

0.0

6.0

7.0

7.0

20
9.0

9.0
20.0

1.0
20

20
8.0

20

6.0

9.0

9.0

3.0

40

9.0

20
6.0
13.0

M

380
15
4738
212
56

26.1

y
Toprosui [ Roomoo % |

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

106.00 | 050 49010 10394 | 10600 || 1144 7.06
2350 | -350 17.00 2999 58476 | 3077
2498 | 498 10.01 3096 | 54567 28.94
20.14
97.40 30 96.60 1686 | 2.18
9989 | -0.06 99.85 10034 || 23.24 9.98
87.00 | 075 2650 86.15 87.69 2109 | 530
73.00 1000 74.00 74.50 1656 | 5.87
100.71 60 000 10076 | 100.85 1065 | 2.85
102.30 18.000 102.30 1082 | 294
10243 | 0.12 104.76 827 | 231
10160 | 0.10 3000 1036 | 255
10167 1203 | 294
0.01
049 | 048 1 0.88 1628.16
038 | -0.36 3693 0.20 0.38 2099.47
20,00
99.42 95.00 100.00 1936 | 9.03
101.00 | -0.50 10000 | 10140 || 1563 8.89
99.65 99.30 100.00 1357 | 650
8499 | -0.01 1667 84.20 84.99 15090 | 632
0.01
102.35 10230 | 10260 | 11.95 7.80
10270 | 050 10001 10240 | 10270 1050 | 7.81
9985 | 0.01 350 99.70 9985 || 10.69 499
10225 | 025 5056 10195 | 10220 || 1193 7.31
500 | 049 601 404 5.00 90317 | 179.50
96.00 | -0.50 100 000 96.50 97.95 | 13.84 395
109.20 | 0.10 18918 10945 | 11000 | 1246 843
40.00 | 10.00 2 22.00 4087 27724 | 1620
30.50 1.00 60.00 2125
9889 | 039 98.25 9880 | 1842 540
93.54 96.00 98.00 2373 | 480
98.00 1 96.60 98.35 1133 | 445
99.59
101.70 700 10131 | 10170 || 1618 9.27
99.57 98.99 100.15 1207 | 563
97.25 97.00 1333 | 6.15
90.00 484 90.02 92.00 3221 | 499
91.00
85.00
94.00 2848 | 600
96.29 94.10 9880 || 18.09 450
98.50 21.06 9.11
9912 | -3.20 90.00 1806 | 415
103.05 95.00 101.00 862 | 237
53.00 16.00 89.99 | 180.95 16.00
95.00 94.60 95.50 1534 | 412
84.33 84.02 87.00 2365 | 520
0.01
9220 | 045 8216 91.10 94.00 1292 | 462
9095 | 195 6370 89.75 9095 1267 | 440
97.75 | -0.25 4772 97.50 98.05 | 2065 6.76
9880 | 053 444 98.76 98.99 1876 | 561
99.28 18.72 8.54
9996 | 004 15287 99.96 100.00 765 | 362
94.00 500 92.11 97.79 1051 | 377
86.09 | -1.01 46500 84.23 87.95 1205 | 429
10745 | 055 81801 10500 | 108.00 1050 | 620
107.50 | 075 62 000 10500 | 108.00 1048 | 619
10699 | 194 117 000 107.20 | 107.70 1069 | 622
107.40 | 065 202200 10710 | 107.90 1052 | 620
107.50 | 075 138 502 10740 | 107.65 1048 | 619
102.85 | -0.05 10270 | 10290 896 | 1309
10265 | 0.1 201301 10260 | 10315 925 | 1312
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MEBPP 0406n 5000 R 15.00 04.03.10  05.03.10/ 27.02.14 5.0 534 || 101.00 2000 100.70 101.55 12.58 7.40 0.36 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15.00 17.12.09 21.06.10, 12.06.14 9.0 56.9 | 100.84 @ -0.16 40 000 100.95 101.15 13.84 742 0.58 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 76 100.00 2208 100.20 104.00 16.46 7.98 0.31 /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 31.9 97.00 | 0.05 17.20 6.17 0.53 TOproens
Meyen 206 5000 R 840 16.12.09 21.06.10, 12.06.13 9.0 448 97.00 | 0.10 4751 96.80 97.00 13.21 4.32 0.60 meTannyprus
Meuen 406 5000 R 19.00 29.10.09  30.07.12] 21.07.16 340 @ 826 | 113.00 125 30 505 112.05 113.00 13.99 4.19 1.94 meTannyprus
MWA-306 1500 R 795 26.11.09 06.09.10 24.0212 110 @ 29.0 96.78 95.25 96.70 11.96 2.05 0.79 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 07.01.10  22.10.09/ 01.10.15 0.0 72.8 99.98 99.65 0.52 3.12 0.04 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.10.09 29.07.10 17.07.14 10.0 & 58.1 101.15 99 514 100.55 101.15 12.19 3.33 0.67 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 02.03.10 02.03.10 48 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 99.39 102.00 102.90 19.02 9.28 0.32 notpe6. Tos
M-MHOYCTP 1000 R 1225 16.02.10 16.08.11 22.6 18.00 @ -0.49 1451 17.99 18.29 221.09 = 33.93 0.44 CTPOUTENLCTBO
M-WHayctp2 1500 R 20.00 13.01.10, 18.01.10 10.07.13 3.0 457 99.88 19.98 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 0.64 notpe6. Tos.
MuTnang-01 1000 R 1350 17.11.09 16.02.10 44 6.50 -4.40 2.00 11.00 51.78 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 8.4 100.11 100.00 100.27 15.27 747 0.57 B-/B1/ GaHku

MKB 0406n 2000 R 15.00 16.03.10 15.03.11 174 99.39 98.55 100.20 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 || 100.25 @ 0.25 5000 99.00 100.45 14.49 7.46 0.47 B-/B1/ GaHku

MKB 0606n 2000 R 16.00 09.02.10  16.08.10/ 07.08.12 10.0 & 34.5 | 100.03 = 0.03 31676 99.95 100.26 16.20 7.98 0.70 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 02.03.10  02.03.10/ 26.02.13 5.0 412 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 14.6 (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 1500 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 97.99 9.60 TOproens
Mocobras®2 3000 R 925 24.12.09 24.06.12 33.0 73.00 | 3.05 3382 70.05 73.00 32.92 6.32 113 CcepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 195 92.00 81 92.00 94.09 18.72 6.50 121 yenyru
Mocobnp-2 4000 R 21.00  26.03.10 26.03.11 17.8 5.99 -1.01 61 6.00 6.50 175.78 /ID (buHaHCbI
MocTpAsT®1 7500 R 1280 2212.09 241209 181212 3.0 38.9 94.25 91.00 97.50 47.81 6.77 0.14 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 16.03.10 13.09.11 235 | 103.80 & 0.40 51500 103.60 104.19 10.54 6.00 1.60 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250210 01.03.12 18.02.16 29.0 @ 775 93.00 9.70 93.65 11.29 4.10 1.98 1/BB- aHepreTuka
MocaHeprobO-2 2000 R 1145 25.02.10 26.08.10 10.7 || 100.78 100.30 101.30 10.74 5.66 0.77 1/BB- aHepreTuka
MOSK-01 3500 R 18.00 29.10.09  11.02.10/ 25.07.13 4.0 46.2 | 10220 = 0.05 10217 102.02 102.25 9.79 4.39 0.30 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 09.03.10 06.09.11 23.3 92.83 92.50 96.00 12.75 4.32 1.59 aHepreTuka
MPCK Yp.01 1000 R 815 2411.09 26.05.10/ 22.05.12 8.0 31.9 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.10 17.10.13 7.0 49.0 || 102.00 2000 102.00 102.15 10.27 6.85 0.46 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10/ 20.10.15 7.0 734 | 101.52 101.90 11.36 6.88 0.47 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 2212.09 22.06.10, 12.06.18 9.0 | 1056 9925 -0.25 4518 99.20 99.50 10.03 4.37 0.62 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75 18.05.10  19.05.11] 13.05.14 20.0 = 559 | 10751 -0.34 175531 107.51 108.00 11.20 15.54 1.32 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 340 @ 825 | 10510 -1.60 11005 106.01 107.00 11.92 13.52 219 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 23 9848 | -0.52 98.70 99.00 21.10 5.95 0.15 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 | 101.68 @ -0.02 1275 101.68 101.85 12.65 7.36 0.64 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 17.02.10  22.02.10/ 16.02.11 5.0 16.5 || 101.35 50 101.10 101.35 10.87 7.38 0.34 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10/ 14.06.13 9.0 448 | 101.90 101.70 102.00 12.11 7.34 0.60 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/ 26.04.11 1.0 18.8 42.00 17.81 TOproens
HOK-3 2000 R 18.00 27.10.09  05.05.10/ 03.05.11 7.0 19.1 96.00 90.00 102.00 26.78 9.35 0.42 /B2/B- (buHaHCbI
06KoHa®-01 3000 R 770 181109 19.0510, 160512 7.0 | 317 || 9675 5000 96.25 9.75 || 13.82 397 | 052 noTpe. ToB.
06KoHa®-02 3000 R 1500 211009 22.11.11) 17.0413 1 260 = 42.9 | 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 97.80 | 0.05 2721 97.80 97.96 11.13 3.92 0.65 aHepreTMka
OrK-3 06 3000 R 7.75 11.12.09 17.12.09/ 09.12.11 2.0 26.4 aHepreTMka
OrK-5 6O-1 2000 R 1220 26.01.10 27.07.10 9.7 101.25 755 100.91 10.76 6.01 0.70 [/Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 26.01.10 27.07.10 9.7 101.50 20 101.40 10.41 5.99 0.70 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 01.04.10 29.09.11 24.0 |1 103.30 | 0.30 228 373 102.55 103.30 10.62 5.91 1.64 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.0412 7.0 30.8 98.00 2314 97.00 98.98 11.40 3.84 0.48 aHepreTuka
Oro-arpo-3 1500 R 16.00 01.01.10 09.07.10 9.1 23.74 20.00 2747 682.54 = 33.61 0.08 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09/ 31.05.13 2.0 444 98.92 99.40 100.00 15.97 5.17 0.15 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.00 02.03.10 30.08.11 23.0 99.50 50.01 13.73 6.52 151 11B- MalLLMHOCTP.
MABA 02 06 1000 R 31.10.09 21.10.11 24.8 45.03 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 || 101.50 75000 101.45 102.10 14.41 8.15 0.61 GaHku
MeTpokom64 3000 R 1550 03.01.10  08.07.10/ 06.07.11 9.0 212 | 102.86 @ 0.03 102.26 102.90 9.82 6.97 0.65 /Ba3/B+ GaHku
MeTpokom66 3000 R 14.36 19.02.10  25.08.10/ 22.08.12 11.0 @ 350 | 101.60 0.20 551990 101.55 101.79 12.53 7.09 0.75 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 19.02.10 24.02.11) 22.08.12 17.0 = 350 | 10240 055 454 204 102.05 102.40 13.21 7.30 113 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 1.0 6.5 125.00 TOproens
Monunnact1 1000 R 19.00 22.12.09 21.06.11 20.7 91.10 88.25 93.96 2747 10.40 112 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09  25.05.10, 18.05.12 8.0 31.8 || 102.60 75000 102.50 102.60 11.50 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 56.00 | -1.06 25055 56.01 57.00 9.57 MalLLMHOCTP.
MpoMTp0306 5000 R 18.00 27.01.10 28.01.11 24.07.13 160 @ 46.2 69.95 | -30.05 321 55.04 69.98 58.98 12.83 0.73 MaLLMHOCTP.
Mpotek®uH1 5000 R 890 04.11.09 26.11.09/ 021111 20 252 || 100.00 100.00 4.92 4.44 0.13 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09 22.06.10 12.06.12 9.0 32.6 MalLLMHOCTP.
Pa3r.60-11 1000 R 26.11.37 19.11.09 14 0.01 c/x
Paarynaind2 2000 R 17.00 30.03.10  15.04.10/ 27.09.11 6.0 24.0 68.20 | -1.80 65.90 74.95 143.62 1243 0.21 c/x
Paarynaind3 3000 R 17.00 19.03.10 16.03.12 29.7 || 100.00 23750 68.50 71.99 17.711 8.48 1.77 c/x

Pasrynsaind4 3000 R 17.00 25.11.09 02.06.11 22.0513 20.0 = 44.1 | 100.00 12 500 59.04 75.00 17.46 8.48 1.21 c/x
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Pasrynaitd5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 1.0 492 c/x
Paitbdbaitaen-4 10000 R 1350 08.12.09 081211  03.1213 26.0 = 50.6 ' 101.20 101.20 13.20 6.65 1.65 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.100 21.07.11 10.0 = 21.7 || 104.00 5099 104.00 13.55 9.11 0.67 yenyru
PenKan-1 2000 R 1450 02.03.10 02.03.10 4.8 97.50 | 0.10 6342 97.45 97.65 22.36 7.42 0.32 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 2.00 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 2833 101.61 102.00 2217 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 99.10 100 99.12 99.70 19.86 9.06 0.51 yenyru
PX[-0306n 4000 R 833 02.12.09 02.12.09 18 100.15 | 0.03 5756 100.07 100.15 7.34 415 0.14 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 735 11.11.09 10.11.10 133 96.63 | -3.22 97.06 107.52 10.98 3.79 0.93 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 37.5 98.50 | 551 148 87.55 98.48 8.27 3.82 2.52 BBB/Baa1/BBB | rpaHcnopt
PXX[-0806n 20000 R 8,50 06.01.10 06.07.11 21.2 96.35 | -0.65 96.01 98.00 11.13 4.40 1.46 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 8.0 49.9 1 103.00 029 164 179 102.90 103.00 8.42 6.54 0.54 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 53.7 || 117.50 | 0.50 411161 117.00 117.50 10.24 6.36 3.12 BBB/Baa1/BBB | TpaHcnopt
PX0-1106n 15000 R 1350 25.11.09 28.05.10 18.11.15 8.0 744 || 103.00 132203 102.85 103.00 8.58 6.54 0.56 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 26.11.09 281111/ 16.0519 26.0 @ 116.9 | 109.50 @ 0.30 145225 109.30 109.80 10.03 6.78 1.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 53.7 || 101.50 | 0.10 70 365 101.20 101.50 13.86 6.82 3.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 66.9 || 100.97 13.58 741 3.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212 20.06.16 39.0 @ 816 | 101.18 -9.32 101.00 14.21 7.02 2.28 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11/ 05.06.17 20.0 = 932 | 106.51 @ -0.09 47 426 106.50 106.90 10.25 6.71 1.36 BBB/Baa1/BBB | rpaHcnopt
PX[-1706n 15000 R 14.05 25.01.10 240713  16.07.18 46.0 = 106.8 | 110.00 200 101.44 11.03 6.37 273 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 || 105.00  0.50 2000 105.25 105.75 10.59 6.41 147 BBB/Baa1/BBB | TpaHcnopt
PMK-®UH 01 3000 R 8.75  06.04.10 06.04.10 6.0 91.00 40 91.20 93.95 31.89 4.80 0.37 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 16.5 96.33 97.20 97.40 11.23 2.03 1.16 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 7.34 18.02.10  22.02.10/ 09.02.17 5.0 89.4 99.35 | -0.05 99.45 99.69 9.08 3.68 0.34 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 07.04.10  09.10.09/ 27.09.17 0.0 97.0 100.20 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 08.12.11  27.11.18 26.0 = 111.2 | 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 8.0 | 1054 | 103.11 9.25 6.75 0.60 BBB/Baa1/ GaHku
PocT-MaitH1 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 80.00 | -0.10 35736 79.00 80.75 48.82 5.20 0.46 (buHaHCbI
Py6rncPer1 1000 R 20.00 01.12.09 01.06.10 79 49.00 0.01 98.00 263.05 = 20.35 0.16 TOproens
PycMacna-2 1000 R 1500 01.04.10 08.04.10/ 29.03.12 6.0 30.1 28.02 6.05 49.99 26.69 notpe6. ToB.
PycMope 06 2000 R 18.00 17.12.09 21.06.10, 14.06.12 9.0 32.7 90.00 notpe6. ToB.
PyccHedptb1 7000 R 1200 11.12.09 17.12.09/ 10.1210 2.0 14.3 99.03 97.51 99.99 16.68 6.04 0.16 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 1.2 99.99 50 99.99 15.26 7.36 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 14.50 748 0.32 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 6.0 23.7 98.42 18.57 7.60 0.40 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 0.0 30.6 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74 1 12.02.10 12.02.10 4.2 98.97 95.10 99.00 11.06 3.90 0.31 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1450  22.02.10 22.02.10 4.6 100.55 | 0.40 39 500 100.25 100.55 13.24 7.23 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 99.82 | 0.07 10 000 99.80 99.99 12.16 5.00 0.08 XMMUS
CarypHHMO2 2000 R 16.50  21.03.10 21.03.10/ 20.09.11 5.0 23.7 86.58 | -3.42 90.00 98.89 61.09 9.56 0.28 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 2.0 56.7 98.00 96.00 99.99 29.53 8.27 0.13 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 11 c/x
CaxaTpHar1 1500 R 1250 02.12.09 02.12.09 1.8 yenyru
CB-®uHaHc! 1500 R 1.00 211209 25.06.10 18.06.12 9.0 32.8 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 24.11.09 231110 24.05.11 140 198 74.60 91.98 56.11 12.03 0.63 npou3BOACTBO
CesizbbaHk1 2000 R 16.00  22.10.09 21.04.11 18.7 |1 100.21 36 100.50 104.00 16.80 3.98 1.15 B2/ GaHku
Cesepcranb 50-01 15000 R 1400 23.03.10  20.09.11] 18.09.12 240 @ 359 | 10385 0.15 181638 103.75 103.99 12.07 6.72 1.58 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50 1 29.12.09 27.03.12 30.0 97.37 10.00 99.00 12.27 2.69 1.96 npou3BOACTBO
CesKab 04 2000 R 10.75 | 24.11.09 21.05.13 44.0 18.00 | -2.00 3055 17.00 18.10 115.86 14.89 0.88 Npou3BOACTBO
CesCTABTO 1500 R 8.00 21.01.10 21.01.10 35 97.50 2452 97.50 97.90 17.86 4.09 0.24 aBTONpOM
CeBCTABTO2 3000 R 770 200110 26.07.10 17.07.13 100 @ 459 | 9115 @ 1.05 32316 91.00 9199 | 21.08 421 0.64 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 4.8 npoM3BOACTBO
C3Tenex306 3000 R 860 26.11.09 24.02.11 16.8 98.90 1.10 151001 97.31 100.19 10.22 247 0.81 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.12.09 08.12.11 26.4 95.50 1485 95.16 95.99 12.20 21 1.16 BB-//BB- Tenekom
C3Tenex506 2000 R 1351 24.11.09 01.06.10, 21.05.13 8.0 44.0 || 100.76 100.42 100.90 12.40 3.34 0.55 BB-//BB- Tenekom
C3Tenex606 3000 R 1170 04.11.09  09.08.11] 24.07.19 220 @ 119.2 | 102.05 -0.75 102.80 103.91 12.10 2.86 147 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 19.01.10  29.05.10/ 17.07.12 8.0 33.8 82.00 333 77.55 82.00 48.00 10.94 0.41 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 114 97.50 95 97.60 100.00 13.04 4.99 0.81 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  11.0210  18.02.10/ 08.08.13 4.0 46.7 99.89 100.15 9.72 4.87 0.33 B+// Tenekom
CHBYPXona1 1500 R 770 05.11.09 11.11.09/ 011112 1.0 37.3 98.98 95.00 99.60 18.40 3.88 0.08 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70 . 21.01.10  22.10.09/ 22.07.10 0.0 9.6 90.00 notpe6. ToB.
CuHeprusi-3 2500 R 1000 22.02.10 24.02.11 18.08.14 17.0 = 59.2 notpe6. ToB.
Cunteppa 1 3000 R 1750 04.02.10  09.08.10° 01.08.13 10.0 & 464 ' 103.50 6400 103.45 103.75 13.06 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 6.0 55.0 70.00 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10  15.03.10/ 07.03.13 5.0 415 1 10351 | -0.04 5 103.61 103.70 10.22 9.15 0.39 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10 14.08.12 12.08.14 350 @ 59.0 | 106.61 = 0.31 553 116 106.61 106.85 12.29 6.90 2.14 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 23.03.10 25.03.10, 21.09.10 6.0 116 | 10320 020 1 102.50 103.19 14.76 10.63 0.40 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00 17.12.09 24.06.10 8.6 100.88 101.01 102.25 15.47 3.95 0.59 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 28.10.09 28.10.09 0.7 97.84 | -3.25 98.01 98.80 61.73 5.35 0.03 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 05 98.25 | 0.26 95 98.00 98.25 71.35 5.30 0.02 c/x

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 0.9 TOproens
COPYC KAM2 1500 R 07.01.10 05.04.12 30.3 TOproens
CneyCrp2 1 2000 R 19.11.09 20.05.10 75 24.16 0.10 35.00 912.10 0.06 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 76 TOproens
C1WHayctpt 1000 R 1450 07.01.10 11.01.10/ 07.07.11 3.0 21.2 18.93 20.00 24.99 38.19 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 33.6 79.20 | -3.30 37791 79.20 82.50 19.25 5.34 2.04 CTPOUTENLCTBO
CrpTpras03 5000 R 16.00 15.10.09  19.04.10 11.04.13 6.0 42.7 | 100.00 100.00 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 4 396 93.25 94.00 35.70 8.44 0.27 CTPOMUTENLCTBO



Fixed Income Daily 09.10.09 Gﬁb YPANCUB | KannNTAn

PbiHOK py6neBbIx obnuravuii

u

061em, || KynoH, Dop, PedTHHr
Bbinyck o LleHa o6bem, wr CekTop
L] % KynoHa | odbepThi ocppt (0cH.+PIIC) nokynka | npopaxa || ocpr | noraw | Tekyw et FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

=

CynocTpb-2 1000 R 1750 11.12.09 11.06.10 8.2 100.99 | -0.01 100.66 101.00 16.40 8.64 0.55 B3/ GENTT]
CynocTpb-3 1500 R 17.00  08.03.10  09.09.10, 03.09.12 11.0 @ 354 100.35 99.70 101.00 17.05 8.45 0.75 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 31.7 70.01 -4.84 4 70.00 70.01 30.90 8.33 1.62 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10/ 01.11.12 7.0 37.3 102.35 10 825 101.75 102.80 11.67 7.80 0.49 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09, 18.06.10 3.0 8.4 100.39 100.02 100.40 11.72 7.70 0.20 MaLLMHOCTP.
TrK-101 4000 R 7.75  16.03.10  18.03.10/ 11.03.14 5.0 53.8 98.80 91.00 99.13 10.76 3.91 0.40 aHepreTuka
TrK-102 5000 R 1699  05.01.10 11.07.11 01.07.14 210 576 107.25 | -0.25 18 311 107.30 108.20 12.47 7.90 1.37 aHepreTMka
TrK-10 061 3000 R 760 17.12.09 17.06.10 8.4 98.00 96.00 100.00 10.93 3.87 0.61 aHepreTuka
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 0.31 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10/ 31.05.12 8.0 32.2 95.40 95.50 96.99 15.41 3.97 0.56 aHepreTMka
TrK-6MnB-1 2000 R 1200 24.11.09 26.0210, 21.0212 5.0 28.9 90.18 80.00 100.35 | 46.93 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 25.2 NpoM3BOACTBO
TexMuect-1 2000 R 2400 26.11.09. 01.06.10  26.05.11 8.0 19.8 TOproens
TexHukonb® 3000 R 17.00 11.03.10  16.09.10, 07.03.12 11.0 @ 294 99.81 99.50 100.00 17.57 8.49 0.76 npou3BOACTBO
TMK-03 06n 5000 R 960 16.02.10  16.02.10/ 15.02.11 4.0 16.5 99.75 325 99.80 100.00 10.52 4.80 0.32 /B1/B NpoM3BOACTBO
THUKOMb-®1 1500 R 10.00 11.11.09 11.11.09 11 NpoM3BOACTBO
TOAIM-®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 14.2 19.60 TOproens
TpatcKoHT1 3000 R 16.50 02.03.10 12.03.10/ 26.02.13 5.0 412 102.40 10752 102.40 102.45 9.70 8.03 0.38 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 15.12.09 15.06.10 8.3 97.41 97.10 98.50 11.61 373 0.60 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 150 @ 326 103.14 103.25 104.10 12.15 7.25 0.98 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 3.0 21.2 100.00 | 0.05 22840 99.95 100.05 8.93 4.98 0.26 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 4.0 16.3 101.27 100.80 101.30 12.77 8.37 0.32 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75  24.05.10 20.05.15] 13.05.19 68.0 @ 116.8 | 100.88 @ -0.12 100.36 101.50 13.46 13.59 3.60 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 4.0 104 TOproens
TiomeHaHpr2 2700 R 7.70 01.04.10 02.04.10/ 29.03.12 6.0 30.1 97.85 -0.50 8629 98.02 98.50 12.76 3.92 0.43 aHepreTuka
YIMK-Y3M01 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 23 94.79 0.79 9090 94.13 94.79 47.01 6.44 0.13 MalLLMHOCTP.
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 MaLLMHOCTP.
Ypan/iLl-01 1000 R 10.00  28.10.09 28.10.09 0.7 97.50 10 92.10 97.50 71.03 5.31 0.03 (buHaHCbI
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 9.0 14.9 100.70 1000 100.61 100.89 17.48 8.91 0.57 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 4.0 21.7 99.10 0.30 12 485 98.90 99.10 16.74 6.54 0.25 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 25.02.10  01.09.10, 23.02.12 110 @ 289 100.50 1000 100.01 103.00 17.19 8.68 0.73 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10, 19.01.12 4.0 27.8 100.17 100.00 100.50 16.32 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 16.28 8.71 0.26 B+// (pUHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 24.7 94.10 -0.65 1421 94.75 95.40 13.92 5.32 1.57 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10, 19.07.12 4.0 33.8 99.50 0.29 3000 99.40 99.60 9.90 421 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 7.42 0.42 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 29.6 102.50 | -0.05 150 000 102.41 103.20 10.07 7.78 0.40 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.04.10 12.04.10 03.04.13 6.0 424 99.51 -0.49 99.50 100.15 10.63 4.81 0.46 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 99.00 99 426 99.20 100.00 9.96 4.16 0.62 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.04.10 06.10.11 24.3 93.34 50 000 93.25 96.60 11.42 3.90 1.69 /Baa2/BBB aHepreTMka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 18 100.01 | -0.09 12914 100.01 100.10 7.16 3.59 0.14 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 1750 10.11.09 11.05.10 7.2 102.30 91 102.01 102.30 13.68 8.53 0.48 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.12.09  18.03.10/ 16.09.10 5.0 114 100.90 250 100.60 100.90 13.48 3.71 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 6.32 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 52620 100.00 13.33 3.70 0.46 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10/ 13.10.10 7.0 12.3 100.00 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 1243 6.98 0.27 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 11 100.40 11000 100.42 100.55 11.50 7.99 0.08 B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10/ 24.06.14 9.0 57.3 100.95 | -0.01 75000 100.75 101.12 14.83 7.90 0.60 /B1/ GaHku
LlentpTen-5 3000 R 9.30 02.03.10 30.08.11 23.0 97.50 0.20 300 97.40 97.60 11.61 4.76 1.18 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 35 94.50 510 94.50 95.00 35.84 6.20 0.21 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 2.0 20.0 99.62 99.71 103.00 19.00 8.51 0.13 notpe6. ToB.
YTn3 0106 3000 R 950 16.12.09 16.06.10 8.4 92.00 2.00 24113 91.00 93.00 23.89 5.15 0.54 B1/ NpoM3BOACTBO
YTn3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 1.0 67.4 96.50 0.70 35858 96.00 96.49 46.31 5.17 0.04 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 20.7 2.60 -0.40 44 1.39 2.90 751.37 0.20 TOproens
JitptOHMoH01 1500 R 11.00  10.11.09 10.11.09 11 TpaHcnopT
JitptOHPPA01 2000 R 17.12.09 16.12.10 145 4.65 0.30 9.00 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10  13.07.10/ 08.07.11 9.0 21.3 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09, 20.05.11 2.0 19.6 aHepreTMka
OHeprLieHT 3000 R 25.00 07.01.10 08.07.10 9.1 40.33 -4.67 30.66 50.00 32862 @ 30.91 0.15 aHepreTMka
J0KO0-02 06 1500 R 18.00 22.01.10 22.01.10 35 notpe6. ToB.
ONKONH1 1000 R 10.00  21.10.09 28.04.10 6.7 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 6.4 101.20 GaHku
FOHUMMnK 01 2000 R 14.00  09.03.10 06.09.11 23.3 99.70 19.96 99.00 14.67 7.00 1.50 notpeb. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 9.0 20.7 99.96 54.91 90.99 18.58 8.98 0.56 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 0.1 99.95 17.94 4.01 0.00 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.12.09 09.12.09 21 100.03 | -0.07 5149 100.04 100.25 10.13 249 0.15 /B1/B Tenekom
OTK-05 06. 2000 R 755 0212.09 04.06.10, 30.05.12 8.0 32.2 98.20 30 97.50 98.20 10.64 3.83 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 6.0 294 100.96 101.00 38.95 8.40 0.32 BB/ aHepreTuka
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BalukopT606 1500 R 8.02 01.12.09 30.11.10 139 96.94 97.00 98.00 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 90.40 95.00 15.42 4.49 1.54 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 20.9 92.77 93.00 97.00 16.09 5.51 1.26 MyHULMNANbHbIA
VpkO6n31-1 1500 R 8.00 17.12.09 17.12.09 2.3 98.57 98.91 16.60 2.02 0.16 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 241110 13.7 96.68 15958 96.50 96.68 12.86 241 0.54 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 7.25  20.01.10 26.05.10 7.7 94.57 91.10 99.00 17.48 248 0.53 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 24.9 94.11 92.51 95.95 14.49 291 0.88 1B+ MyHULMNanbHbI
VpkO6n31-6 3800 R 920 23.11.09 22.11.12 38.0 90.57 87.01 96.00 16.91 2.78 124 1B+ MyHULMNaNbHbIA
KanyxO6n-2 1300 R 8.50  30.11.09 29.08.11 23.0 92.66 @ -1.34 93.00 94.50 14.12 2.29 1.33 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 915 02.12.09 29.11.12 38.3 90.00 = -1.00 86.01 91.00 13.94 2.53 218 BB-// MyHULMNAnbHbIA
KanyxO6n-4 1500 R 10.21  30.12.09 26.06.13 452 92.50 85.01 100.00 15.65 2.75 144 BB-// MyHULMNaNbHbIA
Kapenus 11 800 R 990 12.11.09 10.05.12 31.5 94.90 0.78 70 000 89.01 14.32 5.20 1.14 BB-// MyHULaNanbHbIi
Kapenus 12 1000 R 19.05 03.12.09 02.06.11 20.1 106.43 105.11 108.94 13.79 4.46 0.95 BB-// MyHULaNanbHbIA
Kapenus 2 1000 R 787 15.10.09 14.04.11 184 97.00 11.31 4.04 0.84 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 124 96.71 14.59 5.96 0.82 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 50.2 87.52 85.00 92.20 13.18 5.18 2.67 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.10 03.12.15 74.9 78.50 1.50 73.00 83.99 12.75 4.76 3.95 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 38.8 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  09.12.09 08.12.10 142 100.19 100.00 103.50 14.26 6.97 0.94 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 11.12.09 05.12.14 62.8 101.00 = 2.50 16 101.00 103.98 12.06 6.05 343 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 14.8 99.48 200 000 99.81 101.60 10.71 5.04 1.03 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 58.2 89.31 -0.80 82.45 91.82 10.81 4.52 3.57 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 9.8 99.35 0.12 65 850 99.30 99.75 9.02 4.06 0.72 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 69.5 88.70 0.65 2382 88.72 89.45 10.46 4.52 4.10 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 33.1 96.35 1.85 137 153 95.50 97.00 9.77 4.16 222 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 93.5 8040 @ -5.10 80.00 88.00 11.65 4.99 4.95 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 26.7 97.00 0.05 95 100 96.75 97.00 9.76 4.14 1.83 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 354 95.50 0.50 198 959 95.50 95.75 9.88 4.15 2.39 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 84.7 86.70 0.70 1496 360 86.70 87.20 10.40 4.58 4.86 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.00  01.12.09 01.06.11 20.0 100.51 0.01 237 408 100.50 101.00 10.01 248 1.39 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop59-06 15000 R 10.00  15.12.09 15.03.10 53 100.70 = 0.16 56 000 100.61 100.80 8.59 248 0.39 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop61-06 15000 R 15.00 03.12.09 03.06.13 445 | 116.35 | 0.90 41001 115.05 116.35 9.99 321 2.64 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop62-06 20000 R 16.00  08.12.09 08.06.14 56.8 116.00 = 1.49 1507 099 115.68 116.00 10.08 3.44 3.18 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop63-06 15000 R 15.00 10.12.09 10.12.13 50.8 114.05 = -2.55 1897 116.00 118.49 11.22 3.28 2.89 BBB/Baa1/BBB | MyHuLMnanbHbIi
Moc.06n.58 12000 R 10.00  30.03.10 30.03.10 58 99.50 0.05 706 98.77 99.50 11.41 5.01 043 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 18.6 95.00 1.90 302 645 94.00 95.00 13.10 4.72 124 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 55.0 83.39 1.39 3900 82.01 83.39 13.39 4.78 3.22 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 447 91.40 0.50 238 660 90.21 91.40 13.54 491 1.95 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 29.6 | 10558 @ -0.92 105.00 108.00 14.58 7.98 1.24 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 24.7 95.00 93.04 98.00 13.34 4.30 0.89 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 37.9 95.75 20 0.08 95.75 11.48 4.40 1.28 BB/Ba2/ MyHULMNanbHbIA
003 25057 40817 R 740 21.10.09 20.01.10 35 100.05 75000 100.05 100.06 741 1.84 0.26 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 15.6 9546 @ -1.54 486 242 96.75 97.30 10.28 1.59 1.1 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 7.0 98.89 1865 213 98.80 99.80 8.03 1.46 0.52 BBB+/Baa2/BBB | roc. Gymaru

003 25064 45000 R 11.90  21.10.09 18.01.12 21.7 106.10 © 0.10 87 567 105.85 106.05 9.22 2.80 1.82 BBB+/Baa2/BBB | roc. Gymaru

003 25065 46000 R 12.00 30.12.09 27.03.13 422 108.35 30 000 108.05 108.40 9.48 2.76 2.66 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 36.8 105.80 = 0.30 321013 105.80 106.00 9.40 2.25 2.35 BBB+/Baa2/BBB | roc. Gymaru

003 25068 44817 R 1200 24.02.10 20.08.14 59.2 11040 = 065 110 815 110.00 110.35 9.51 542 3.50 BBB+/Baa2/BBB | roc. Gymaru

003 25070 10000 R 10.00 31.03.10 28.09.11 24.0 102.15 26977 101.75 102.54 8.98 4.88 1.68 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 374 91.20 145 180 250 91.15 91.20 9.43 6.58 249 BBB+/Baa2/BBB | roc. ymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 33.6 93.10 1.85 3010 93.50 9.26 1.63 2.30 BBB+/Baa2/BBB | roc. Gymaru

003 26202 10000 R 1120 23.12.09 17.12.14 63.2 108.00 = 0.50 412090 107.87 108.12 9.57 2.58 3.69 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62 000 R 8.00 10.02.10 08.08.12 34.5 98.00 @ -0.43 10 000 96.50 98.45 9.28 4.07 1.76 BBB+/Baa2/BBB | roc. Gymaru

003 46003 18649 R 10.00 13.01.10 14.07.10 9.3 100.91 39 500 101.00 102.00 8.90 4.94 0.68 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 8.00 10.03.10 29.08.18 108.2 || 9245 0.45 121000 92.40 92.80 9.81 4.32 3.00 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 83.0 88.25 2.24 83332 87.00 88.50 9.61 2.26 4.54 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 850 09.12.09 241121 147.7 | 80.75 | -3.05 200 000 80.00 86.60 10.58 2.62 6.39 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26000 R 31.03.10 20.03.19 115.0 || 55.00 50.00 60.00 10.93 5.85 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 3206 | 64.93 220 000 65.00 78.65 11.34 5.30 8.46 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 7.00 17.02.10 08.08.18 1075 71.14 49700 75.00 98.00 11.79 491 5.46 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 13.8 || 100.00 93.53 9.96 4.94 0.55 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.12.09 09.09.10 11.2 95.59 96.23 97.00 12.49 1.78 0.80 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 3 4500 R 760 12.11.09 11.08.11 224 89.86 91.25 100.00 14.68 211 149 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 23.12.09 20.06.12 32.9 86.03 85.06 87.00 13.88 2.02 2.16 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.12.09 19.12.13 51.1 95.00 0.50 1496 94.00 97.00 12.66 244 1.65 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 437 105.00 = -1.00 2 105.00 108.40 13.36 3.56 222 /Ba1/BB+ MyHULMNANbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 427 90.00 13.33 2.20 1.95 BB//BB- MyHULMNAnbHbIA
Caxafikyt-8 2500 R 880 26.11.09 26.05.11 19.8 96.06 89.02 13.69 2.28 0.84 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 875 19.11.09 20.05.10 75 96.65 0.15 95.53 96.70 15.12 2.26 0.52 MyHULMNAnbHbIA
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 27.0 9450 @ -0.02 4155 92.08 94.50 12.50 371 0.99 11B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 38.9 98.49 98.33 98.45 7.93 4.07 2.04 1/B- MyHULananbHbIi
Tomck.06-7 2500 R 13.75 27.11.09 27.11.13 50.4 10011~ -0.09 99.98 100.30 13.53 3.46 155 11B- MyHULananbHbIi
YamypTua-2 1500 R 840 17.01.10 15.07.12 33.7 89.45 54 163 50.01 89.97 1347 4.73 247 MyHULMNANbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 24 99.47 99.28 11.40 4.21 0.18 1B+ MyHULMNAnbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 20.2 93.64 91.80 12.56 4.18 1.37 /Ba2/ MyHULMNanbHbI
Yysawwms-06 1000 R 7.74 1 20.10.09 17.04.12 30.7 87.17 91.00 93.10 14.12 221 1.98 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 9.66  08.12.09 04.06.13 445 89.49 89.90 92.00 13.99 2.69 240 /Ba2/ MyHULMNaNbHbI
FAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 72 99.44 99.06 100.15 11.84 251 0.37 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 55.1 87.271  -0.73 7211 88.00 13.25 2.23 246 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 18.6 9440 @ -1.10 20 500 95.00 95.90 13.00 3.70 0.87 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75 29.12.09 30.03.10 58 98.89 0.69 93 000 98.90 99.00 10.04 1.70 0.35 BB-// MyHULMNanbHbI



Fixed Income Daily 09.10.09 db YPANCUIB | K3NUTAN

PbIHOK eBpooGnuraummn
BmTe 06bem, Kynow, % ToproBblit ﬂlop, PentnHr et
L KynoHa | odepTsl oq)p'r obbem, wr nokynka | npopaxa || odpt Tekyw FiMis
EBPOOBNUrALIUK
Absolut Bank-10 175§ 913 30.03.10 30.03.1C 58 | 10264 | -0.17 351 444 0.47 A-/Baa3/ GaHkmn
Ak bars-10 250 § 825  28.12.09 28.06.1C 88 | 10128 | 034 6.38 4.07 0.68 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.12.09 20.06.11 207 || 10032 | 0.17 9.03 461 1.50 BB/Ba3/ GaHkun
Alfa-Bank-09 400 § 7.88  10.10.09 10.10.0¢ 0.1 100.00 7.50 3.94 0.00 BB-/Baa2/B+ | GaHku
Alfa-Bank-12 500 § 820  25.12.09 25.06.12 330 | 9940 | 049 8.57 4.14 2.33 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925 241209 24.06.11 24.06.1% 21.0 @ 452 | 101.31 | 0.27 8.40 4.57 1.52 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.12.09 09.12.10  09.12.1f| 14.0 | 751 || 97.30 1113 443 1.05 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 220217 29.0 @ 89.8 | 92.27 1249 4.68 2.04 BB-/Baa2/B+ | GaHku
Alrosa-14 500 § 888  17.11.09 17.11.14 622 | 9888 & 0.31 9.15 449 3.89 B/Ba3/BB Chbipbe
Bank St-Petersburg-09 125§ 9.50  25.11.09 25.11.0¢ 16 | 10049 5.57 473 0.13 B/Ba3/ GaHkmn
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 || 10391 | 0.06 3.81 3.55 1.06 BBB/Baat/ GaHkmn
BoM-11CHF 250 C 6.25  04.03.1C 04.03.11 174 ] 100.2C | 0.20 5.98 6.24 1.31 BBB/Baat/ GaHKun
BoM-13 500 § 7.34 13.11.09 13.05.1% 438 || 101.13 | 057 6.97 363 3.03 BBB/Baat/ GaHku
BoM-15 300 § 750 25.11.09 251110 25.11.15| 14.0 = 746 || 97.88 | 051 9.51 3.83 1.03 BBB/Baat/ GaHkun
BoM-17 400 $ 6.81  10.11.09 10.05.17 924 | 9215 | 155 8.22 3.69 5.57 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 6.2 | 10165 | 0.06 4.23 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 | 103.62 = 0.03 6.51 3.56 413 BBB/A3/BBB GaHkmn
Eurochem12 300 § 788  21.03.10 21.09.12 36.0 | 100.34 7.74 3.92 2.58 BB-//BB- Xumus
Evraz-13 1050 § 888  24.10.09 24.04.12 4314 1| 100.00 @ 1.15 8.87 4.44 2.87 BB-/B1/B+ meTannyprs
Evraz-15 750 § 825 10.11.09 10.11.18 74.1 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% 437 [Caal/D Cblipbe
Gazbank-10 CLN 100 § 9.75  16.11.09 17.05.1C 74 B2/ GaHkun
Gazprom-09 700 § 1050 21.10.09 21.10.0¢ 04 | 10013 | -0.02 6.69 5.24 0.04 /Baa1/BBB Cbipbe
Gazprom-10 1000 € 780 27.09.10 27.09.1C 11.8 || 10515 | -0.02 2.35 742 0.96 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263  15.11.09 15.11.1C 134 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00 23.04.10 23.04.11 18.7 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456, 09.12.09 09.12.12 386 | 100.75 | 0.03 425 453 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 01.03.10 413 | 11181 | 0.14 5.74 4.30 2.90 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 495 | 99.85 | -0.04 6.51 6.59 3.37 BBB/Baa1/BBB | [cblpbe
Gazprom-13-2 12228 451 22.01.10 46.1 | 103.16 | -0.04 3.60 2.18 344 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 427 | 107.02 | 023 5.13 343 2.99 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.01.10 464 | 10694 | 0.20 5.46 3.51 327 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 534 || 99.86 & 0.08 5.00 5.04 3.83 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 58.6 || 107.80 @ 0.02 6.33 3.85 3.92 BBB/Baa1/BBB | [cbipbe
Gazprom-14-2 700 € 536 31.10.0¢ 61.6 99.79 0.41 5.34 5.38 4.24 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588 01.06.10 68.7 | 101.13 = 046 5.55 5.81 475 [Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.10 64.8 | 11066 = 0.15 4.41 3.78 439 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.11.09 86.7 | 9762 @ 039 6.64 3.18 5.53 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 90.7 || 95.06 & 0.35 5.88 5.40 6.00 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 982 | 9512 | 0.30 6.13 572 6.18 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 1017 || 101.24 | 0.03 6.30 6.52 6.23 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.09 1036 | 107.21 | 0.56 7.01 3.80 5.95 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 116.1 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.02.10 1256 || 103.97 | 0.03 5.94 3.46 3.1 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51| 07.03.10 151.1 1| 9437 | 0.90 7.20 345 8.23 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.10.09 28.04.34 298.9 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729/ 16.02.10 16.08.37 3391 9722 0.03 7.53 375 11.53 BBB/Baa1/BBB | [cbipbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 10.3 || 100.80 5.54 3.24 0.81 /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 98.82 6.17 1.00 0.48 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 205 || 10496 = -0.42 4.86 3.80 1.54 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.12.09 28.06.12 453 || 10225 | 0.04 723 3.88 312 /Baa2/BBB- GaHKun
Gazprombank-15 1000 § 6.50) 23.03.10 23.09.1¢ 725 | 9710 7.10 3.35 483 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.12 46.1 || 101.80 | 0.04 5.09 2.76 3.34 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950 11.10.09 11.04.1C 6.2 99.55 1043 A4T7 0.46 /Ba3/B+ GaHku
HCFB-11 500 § 1100/ 201209 20.12.09 20.06.11 20 | 20.7 | 100.94 = 0.19 6.11 5.45 0.19 [Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.0210  11.0210 11.08.41 4.0 = 224 | 9724 = 0.01 20.31 6.04 0.31 /Ba3/B+ GaHku
11B-10 150 § 950 12.02.10 12.02.1C 42 99.50 | 0.00 10.94 477 0.33 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 9.0 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 9.2 97.85 11.99 4.60 0.70 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 31.0 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00)  01.03.10 01.03.1C 48 98.90 12.86 5.06 0.37 B/B2/ GaHku
Lukoil-17 500 § 6.36  07.12.09 07.06.17 933 | 9893 | 0.06 6.53 3.21 5.86 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66  07.12.09 07.06.22 1542 || 97.54 | 0.46 6.95 341 822 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 $ 888 10.03.10 10.03.11  10.03.1€ 17.0 = 782 B+/B1/ GaHkm
MDM-10 425 § 7.77  25.01.10 25.01.1C 36 | 101.21 3.61 3.84 0.29 BB/Ba1/BB GaHku
MDM-11 200 § 9.75  21.01.10 21.07.11 217 1| 101.29 | 0.13 8.94 4.81 1.58 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 800  10.12.09 10.12.0¢ 241 100.87 = -0.12 2.86 3.97 0.17 BB+/Ba2/ Tenexom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 7.7 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945 20.03.10 20.03.11 176 B/B2/ CTPOUTENbCTBO
MKB-09 100 § 1025 21.10.09 21.10.0¢ 0.4 B/B1/ GaHkun

Moscow-11 374 € 645  12.10.09 12.10.11 245 | 10523 @ 0.18 3.67 6.13 1.81 BBB+/Baa1/BBB+ | MyHuLMnanbHblit
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EBPOOBNUrALIUK
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 856 | 97.80 @ 0.26 5.38 5.18 5.64 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 124 || 10444 | -0.08 3.88 4.01 0.94 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.01.10 28.01.12 281 || 105.01 | 0.02 5.65 381 2,07 [Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 221218 150 @ 755 || 90.95 17.08 4.67 1.05 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 31.7 | 10051 | 0.51 6.78 348 2.29 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.02.10 02.02.1C 39 | 10051 6.48 4.07 0.31 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.09  20.10.11  20.10.1€ 25.0 @ 856 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00)  24.12.09 08.07.1C 9.1 97.14 80.38 5.15 0.52 MatuuHocTp.
Petrocom-09-2 425§ 875  17.12.09 17.12.0¢ 23 || 100.99 | 0.50 348 433 0.19 [Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 9.1 B-l (bvHaHCbI
ProbusinessBank-10-2 80§ 1250 18.02.10 18.08.1C 10.5 Bl (bvHaHCbI
Prodimex-11 CLN 100 § 1025 03.04.10 29.09.11 240 | 99.83 | -0.03 10.34 5.13 1.74 ToproBns
Promsvyazbank-10 200 § 850  04.10.10 04.10.1C 12.0 || 101.70 6.56 8.36 0.96 B+/Ba2/B GaHku
Promsvyazbank-1" 225§ 875  20.10.0¢ 20.10.11 247 | 9987 | 0.16 8.82 438 1.76 B+/Ba2/B GaHKu
Promsvyazbank-12-2 200 $ 963  23.11.09 23.05.12 319 | 9775 | 0.23 10.62 4.92 2.18 B+/Ba2/B GaHkm
Promsvyazbank-13 150 § 1075 15.01.10 15.07.11  15.07.13 220 @ 459 | 101.37 @ 0.17 9.87 5.30 1.55 B+/Ba2/B GaHkun
Promsvyazbank-18 100 § 1250, 31.01.10 31.01.1€ 1012 || 98.12 & 1.34 13.57 6.37 4.88 B+/Ba2/B GaHKu
Raspadskaya-12 300 $ 750 22.11.09 22.05.12 319 | 10041 107 7.32 374 2.28 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 1.3 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 01.07.12 332 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 139 || 10416 = 0.04 313 3.30 1.08 BBB+/Baat/ GaHKu
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 5.7 99.79 3.96 3.59 0.47 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 31.2 | 100.60 @ -0.75 5.90 6.23 2.32 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 439 || 105.35 | 0.18 5.52 341 3.08 BBB+/Baat/ GaHKu
Rosselkhozbank-14 750 $ 713 14.01.10 14.01.14 520 | 10527 @ 050 5.71 3.38 3.61 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.09 11.06.14 56.9 | 112.88  0.32 5.81 3.99 3.76 BBB+/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.10 21.09.11  21.09.1€| 240 = 847 || 97.30 | 0.18 849 3.58 1.78 BBB+/Baat/ GaHKu
Rosselkhozbank-17 1250 § 6.30) 15.11.09 15.05.17 925 | 99.27 | 028 6.42 3.17 5.82 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.09 29.05.1€ 105.2 || 108.19 | 0.04 6.50 3.58 6.19 BBB+/Baa1/ GaHkun
RTM-09 CLN 55§ 15.00)  16.11.09 16.11.0¢ 13 3490 | -0.14 10.98 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 | 103.59 | -0.26 0.72 3.98 048 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.01.10 24.07.1€ 107.0 || 14339 = 0.59 4.87 384 6.13 | BBB+/Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2278 | 177.04 | 2.28 5.90 3.60 9.51 BBB+/Baa1/BBB | roc. Gymarn
Russia-30 21218§ 7.50  31.03.10 31.03.3C 249.3 | 11324 | 0.40 5.38 3.31 6.07 | BBB+Baal/BBB |roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 121 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 8.8 97.98 | 0.26 1142 433 0.67 BB-/Ba2/BB- GaHkm
RusStandard-11 350 § 863  05.11.09 05.05.11 194 | 9523 | 0.1 12.03 453 1.37 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.12.10  16.12.1E| 140 = 753 || 87.88 | 0.28 20.85 5.05 1.01 [Ba3/B GaHku
RusStandard-1¢ 200 § 9.75  01.12.0¢ 01.12.1€ 87.0 | 8569 | 0.66 13.85 5.69 4.56 BB-/Ba2/BB- GaHku
Sberbank-11 750 § 593  14.11.09 14.11.11 256 || 10442 | -0.05 3.72 2.84 1.93 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.11.09 15.05.1% 438 || 10466 = 0.11 5.05 3.10 312 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 647 02.01.10 02.07.12 454 || 10438 | 0.08 5.16 3.10 3.25 BBB+/A3/ GaHkm
Sberbank-15 1000 § 623  11.02.10 11.02.10  11.02.1€| 4.0 | 65.1 || 100.02 | 0.00 6.14 3.1 0.33 BBB+/A3/ GaHku
Severstal-13 1250 § 9.75  29.01.10 29.07.12 46.3 || 10340 | 0.18 8.67 472 3.09 B+/Ba3/BB- Chlipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 55.1 | 103.74 | 0.40 8.24 4.46 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¢ 708 | 9295 | -15.39 9.29 4.14 448 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.10 28.01.11 15.9 | 10429 = 0.00 541 4.26 1.21 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.02.10 16.02.1C 44 B2/B GaHKu
Tatfondbank-10 0% 9.75  26.10.09 26.04.1C 6.7 99.34 | 0.00 11.00 491 0.50 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 8.9 Toprons
TMK-11 600 § 10.00)  29.01.10 29.07.11 220 | 10368 @ 0.68 7.77 4.82 1.61 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 216 | 10245 0.3 5.40 3.36 1.64 /Baa2/BB+ cbipbe
TNK-12 500 § 613 20.03.10 20.09.12 359 | 100.88 @ 0.32 5.80 3.04 2.66 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750 13.03.10 13.03.1% 417 1| 10393 | 0.55 6.21 361 2.99 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750 18.01.10 18.07.1€ 825 | 10280 @ 1.07 6.97 3.65 5.19 /Baa2/BB+ Cbipbe
TNK-17 800 § 6.63  20.03.10 20.03.17 90.7 | 9849 | 0.75 6.94 3.37 5.76 /Baa2/BB+ cbipbe
TNK-18 1100 § 7.88  13.03.10 13.03.1€ 102.6 | 10343 = 1.08 7.32 381 6.10 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 142 Tenexom
TransCapitalBank-10 175§ 913 10.11.09 10.05.1C 7.1 99.96 9.17 4.56 0.54 B2/ GaHku
TransCapitalBank-17 100 § 1051 18.01.10 18.07.17 94.7 || 8250 15.18 6.37 470 B2/ GaHKu
TransCreditBank-10 400 $ 7.00  16.11.09 16.05.1C 7.3 | 10155 437 3.45 0.58 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00  23.12.09 25.06.11 20.8 | 103.59 6.71 4.34 1.54 /Ba3/BB GaHku
Transneft-12 500 § 6.10  27.12.09 27.06.12 331 | 104.16 4.46 2.93 246 /Baa1/BBB+ cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 331 | 102.20 451 263 248 /Baa1/BBB+ cbipbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 46.6 || 106.83 5.69 3.60 3.27 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 536 | 99.12 5.90 2.86 3.83 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870  07.02.10 07.08.1€ 107.5 || 11241 6.80 387 6.21 /Baa1/BBB+ cbipbe
Trust-10 200 § 9.38  29.11.09 29.05.1C 7.8 B-/Caat/ GaHkun
Trust-12 CLN 20§ 1150 06.03.10 06.09.12 355 B-/Caat/ GaHKu
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 7.5 | 100.68 5.70 6.95 0.60 B+/Ba3/ GaHkun
URSA-11-1 130 § 12.00  30.12.09 30.12.11 27.1 | 104.80 9.54 5.72 1.88 B+/Ba3/ GaHKun
URSA-11-2 300 € 830 16.11.09 16.11.11 256 | 101.68 7.26 8.16 1.82 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.1 20.0 @ 445 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 7.9 | 100.00 2.23 1.12 0.64 BBB/Baa1/BBB | [6aHku
Vimpelcom-10 300 § 800  11.02.10 11.02.1C 42 || 101.96 = -0.01 2.20 3.92 0.34 [Ba2/ Tenexom

Vimpelcom-11 300 § 838 22.10.09 22.10.11 248 | 106.13 | 0.05 517 3.95 1.81 /Ba2/BB+ Tenekom
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Vimpelcom-13 1000 § 838 30.10.09 30.04.12 433 | 104.95 6.78 3.99 2.96 [Ba2/BB+ Tenexom
Vimpelcom-16 600 § 825 23.11.09 23.05.1€ 80.6 | 103.38 @ -0.09 7.59 3.99 4.92 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 913/ 30.10.09 30.04.1¢ 104.2 || 107.58 7.89 4.24 5.77 [Ba2/BB+ Tenexom
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 99.75 5.39 0.96 0.16 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620/ 29.03.10 29.09.1¢ 727 | 96.50 @ 0.28 6.92 321 4.89 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.11.09 02.11.0¢ 0.8 99.86 | -0.02 7.02 1.20 0.06 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 53 | 10095 & 0.09 3.98 6.27 0.43 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 245 | 10457 @ 0.15 5.08 3.59 1.80 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 21.0 | 10536 @ 0.34 4.86 7.83 1.61 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61/ 30.10.09 30.10.12 373 | 101.79 | 035 5.96 3.25 267 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200 28.11.09 28.11.12 38.2 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32| 040210 040210 04.021% 4.0 | 648 | 9920 & 046 11.19 3.94 0.30 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.1C 15.02.1€ 774 | 100.0¢ = 0.06 419 425 5.44 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88) 28.11.09 280513 29.05.1€ 44.0 = 1052 | 101.04 = 0.28 6.55 3.40 3.1 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 625 020110 020715 02.07.3¢ 70.0 = 3133 | 98.28 ' 0.60 6.61 3.18 4.66 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 0.6 | 100.12 = 0.00 6.24 437 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»
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BeG6-cant www. uralsibcap.ru
AHanuUTUKM research@uralsib.ru

OTaen npopax sales@uralsib.ru
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