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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 74 4 13 (382)
l"asnpom-11 73 (14) (121) (176)
OrK-2 6.4 259 6 (305)

CblpbeBble PbIHKUN
WU3meHenue, %

3Ha4y. 3ajeH. 3aMec. YTD
3onoto, $/yHuust 12337 (1.8) 48 124
Urals, $/6app. 76.5 04 10.7 (0.1)
S&P Metannbl, uHA. 14717 20 (45)  (13.8)
S&P C/x npog., uHa. 507.9 0.3 0.4 (17.5)

JeHeXHbIN pbIHOK

WU3meHeHue

RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 1.0 (0.3) (3.1)  (1134)
Kopcueta 498.6 (2.0 (12.5)  (335.5)
[JenoauTsi B LIB 7441 (18.7) 126 303.8

WU3meHeHue, 6.0.
NDF 1Y, % 405 7 (90) (243)
MOSPrime ONN, % 2.66 4 (37) (179)

WU3meHenue, %
USDRUB 30.79 (0.7) (0.9) 25
NHpekcbl

W3meHeHue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 195.0 (19) (46) 39
EMBI + Spread 3237 (4.1) (35.2) 293
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Ucemovyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUba

YBa)xaemble rocnopa!

YPAJICUB Kanutan npurnawaeT NpUHATb y4acTue B KOHPepeHLMN «OGNMIraLMOoHHbIN PbIHOK
Poccun — HOBAS DPA 2010».

Perncrpaums Ha cante KoHgpepeHuunn: http: / /bondcongress.uralsibcap.ru.

Mo Bcem Bonpocam Bbl MOXeTe oOpaLLaThbcs K BawemMy npepacrasurtento B YPAJICUB Kanutan
WU K opraHusatopam KoHgpepeHLUN.

CTPATEINA

BHELLIHWIA PBIHOK

MHBeCTopbl No-pa3HOMY BOCMIPUHANIM HOBOCTM O Nepexoe HapoaHoro 6aHka Kutas K Oonee rnbkomy
Kypcy toaHs. CerofHs TOH pbiHKam OyaeT 3agaBaTb NyOnMKaums CTaTUCTUKLA MO MaNcKM Npodaxam
TOMOB B Gl A e e e crp. 2

BHYTPEHHUV PbIHOK

Bbipociume LieHbl Ha HedTb OKa3anu B NOHeeNbHMK [aBfeHne Ha pybsb B CTOPOHY YKPEMeH s, H4TO
NoAAep>ano MoKynkmM nokanbHbIX obnuraumii. Mbl NPOAONIXKAEM OXMAATb CHUXEHWS [LOXOLHOCTU
pybneBbix Bymar ete no MeHbluert Mepe Ha 100 6.M1., NO3TOMY K MOKYMKEe MOXET ObiTb PEKOMEHI0-
BAH LLINMPOKUM KPYT BBIMYCKOB.  ..eeiiiutaeteeeieieie ettt e e eee et ees e crp. 2

Mocne ynnatel komnannammn HOC 3a | keapTan 2010 r. ypoBeHb IMKBUAHOCTA HECKOSBKO CHU3MICA,
a MexxbaHKOBCKME CTaBKM Noapocsiv. JIMKBUAHOCTb OCTAHETCA CTabWIbHOM BNMOThb A0 KOHUA Heenu,
KOra OXXmnaaloTcs CIEAYIOLME HANIOTOBBIE MIATEXKM.  .oeevieieeeiiieeeaiiieeaaniieeeseeeeeeeneeeeeeneeeee e cTp. 3

TPAHCKOHTEMHEP (NR/BA2 /BB+)

TpaHCKOHTEMHEP YTBEPAUI MHBECTULIMOHHYIO NporpammMy Ha 2010-2012 rr. B pasmepe 18,1 mnpa
py6. CerofHs HauMHalTCs BTOPUYHbBIE TOPTU MO BbIMYCKY TPaHCKOHTEMHEP-2, Mbl OXMAAEM POCTa ero
KOTUIDOBOK. ettt eeteeette ettt e ettt e e ookttt et e o4ttt et 24 4o ettt et 2o 4ottt e e e e e ettt e e e e e e eeee s cp. 4

CuTPOHMKC (-/B3 /B-)

CraBka KyrnoHa no Bbinycky CUTPOHWKC BO-1 ycTaHOBMEHa SMUTEHTOM B PaViOHe HUXHEN rpaHuLbl 0Ob-
SIBNIEHHOrO 1anasoHa, TeM He MeHee NpeioXeHVe BbIMSANT LOCTaTOHHO UHTEPECHBIM. ........... cTp. 4

HJIMK (BBB-/Ba1/BB+). PenTHroBoe areHTcT80 Moody's M3MeHWUN0 NPOrHO3 Mo KPeaUTHOMY pen-
TnHry HIIMK co CtabunbHoro Ha Mo3uUTMBHbBIV, MPUHSB BO BHMMAaHKME XOpOLLMe pe3ynbTaTbl KOMMa-
HUM B 2009 r., JOCTMIHYTble BOMPEKM HebnaronpusTHOM PbIHOYHOW KOHbBIOHKTYpe. Kpome Toro,
areHTCTBO OXMAAET AaflbHeNLWero ykpenneHus KpeanTHbix MeTpuk HITMK ¢ y4eTom ynydleHuns cn-
Tyaumm Ha pbiHke ctanu B | nonyrogmmn 2010 r. Cpean [OCTONHCTB KPegUTHOro Npoduns KOMNaHum
Moody’s oTMe4aeT BbICOKWI YpOBEHb NIMKBMAHOCTM (Ha KoHel, 2009 T. K03 bULMEHT TekyLLen NnK-
BMOHOCTY npeBbicun 6,0), a Takxke KOHCEPBATUBHOE 3Ha4YeHMe nokasaTenein oNroBon Harpysku (oT-
HoweHwe Yuctbin fonr/EBITDA Ha Hayano HblHeWHero roga Haxoamnocb Ha yposHe 0,9). Ha Haw
B3rnag, oonuraumm HIIMK, TopryoLmecs ¢ [oX0AHOCTbIO okono 7,3—7,6% B 3aBUCMMOCTW OT CPOM-
HocTu (cnpen k OD3 nopsgka 120-140 6.1.), cNpaBeAMBO OLEHEHbI PEIHKOM, U B HACTOSILLMIA MO-
MEHT Mbl He BUAWM NPefnoCbUIOK A5 OnepexaroLlero pocta KOTMPOBOK.

RUSSIAN INFORMER

HoBocT M KOMMEHTapuu, OTHOCSILLMECH K PbIHKY aKLuidi, CM. B HalleM eXeJHEBHOM MW3JaHuu
Russian Informer.

Ten.: +7 (495) 723-7020 | WHTepHeT: www.uralsibcap.com | Bloomberg: USIB <Go>

HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMeHHOTo paspeLueHuns. © YPAJICUE Kanutan 2010
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CTPATEIrns

3asBneHve HBK GOblno BOCMPUHATO Mo-pasHoMy. [lepBasi peakuus Ha 3asBneHus HapoaHoro 6aHka Kutas o nepexone K
bonee TMOKOMY Kypcy loaHs Oblna MOMOXUTENIbHOWM, HO MUPOBble (POHOOBbIE WMHOEKCbl 3aBepLUMSIM TOPrOBbIA [eHb
NOHEeAENbHMKA Pa3HOHAMPaBNEHO: €BPOMENCKME WMHBECTOPbI BOCMPUHSANM HOBOCTb OMTUMUCTUYECKM, aMepUKaHckmMe — C
OCTOPOXHOCTbIO. Byepa kypc toaHs Bbipoc ¢ 6,826 o 6,8015 toaHA 3a gonnmap — caMou BbICOKOM oTMeTkm ¢ 1980 T.
PeBanbBaLMa KMTANCKOW BanioTkbl OyaeT cnocobcTBOBaTh ocflabneHuio fonnapa 1 pocty notpebnenHus n uvnopta B Kntae, a
3HAYUT, MOBLIWEHWIO LUeH Ha HethTb 1 MeTansibl, GNaronpUSTHOMY LS POCCUIACKON SKOHOMMKM. Buepa Ha CbIpbeBbIX PbIHKAX
LeHbl YCTPEMUNNCE BBEPX, CErofHs YTPOM KOTUMPOBKM HepTN HECKOSIbKO CKOPPEKTUPOBANUCL U OepxaTca y oTMeTkn 78,33
nonn./6app. HeT HWYero yaMBUTENBHOrO B TOM, YTO Ka3Hadenckue obnuraumm CLLUA npopomkunm cHUXeHMe Ha hoHe
3aaBneHusa Kutaa — goxogHoctb UST0Y noBbicvnack Ao 3,26%. Ha npencrosilien Hefene aMmepukaHckye BNacTM pasMecTtaTt
obszaTtenbcTBa Ha 108 Mnp. oM., 4To Ha 5 MApA. MeHbLe 06beMa pa3MeLLeHU B NPOLLNOM MecsiLe. 1epBblt ayKUMOH Ha 40
MIp4. gonn. OyAeT NpoBefeH yXe cerofHs. McnaHus Takxke pasmecTut obnunraumm oO6beEMoOM NpnbnmnsntensHo 4 Mnpa. espo.
MoCKoNbKy Ha MPOLNOWN Hefene MCNaHCKMe AO0MMM NoMb30Banuch OONbLINM CNPOCOM MPU MNEPBUYHOM pa3MeLLeHNN, Mbl He
0XMOAeM CErOAHA yXyALEeHNs NapaMeTpoB ayKLMOHa.

CTaTUCTUKA MO PbIHKY HEABMXMMOCTU 3aaacT ToH. CerogHsa B CLUA Oyayt onybnunkoBaHbl AaHHbIe O Npofaxe AOMOB Ha
BTOPUYHOM PbIHKE B Mae, KOHCEHCYC-NPOrHo3 3KCNepToB, onpoLlleHHbIX Bloomberg, coctaBnset 6,2 MnH. B anpene npogaxu
HEOXWOAHHO BbIPOCAM Ha 7,6%, OAHaKo Manckue mokasaTeny ByayT Heckosibko Huxke. KOMUTET Mo OTKPbIThIM pbiHkaM OPC
CLLA Ha4yHET cBOe ABYXAHEBHOE 3acefaHme 1 3aBTPa OObABUT peLleHne No y4eTHoWn ctaBke. Mano KToO COMHEBAETCs, YTO y4YeTHas
CTaBKa OCTaHEeTCs Moka 6e3 M3MeHeHUI, HO Ans rnobasbHbIX MHBECTOPOB OyayT ropasno Gosnee cyllecTBeHHbI KOMMEHTapUKM O
nepcnekTMBax KpynHeniien SKOHOMUKM M1pa, KoTopble ByayT onybnmnkoBaHbl Mo UTOraM 3acefiaHus.

Bymaru THK-BP nonb3oBanncb HaubonbLMmM cnpocoM. VIHBECTOPbI MOKYMNany LONAr pa3BmBatoLLMXCs CTpaH, cnpen EMBI+
CHM3UNCA Ha 8 6.n. go 303 6.1., KoTUpoBKK bonblumMHCcTBa CDS Takxke ynanu. bnarogaps pocty LeH Ha HedTb CDS-cripen Ha
POCCUMCKNIA JONT cokpaTunca Ha 3,44 6.n., mo 170,15 6.n., 4TO, OAHAaKO, BCE €LIE 3HAYMTENIbHO Bbille CpefHero
NPeaKPU3NCHOrO 3HadYeHus Ha ypoBHe 72,77 6.n. B HedTAHOM cekTope POCCUNCKMX eBpoobnuraumim HanbonbLnMM CnpoCcoM
nonb3oBanuce dbymarn THK-BP, ueHa Boinycka THK-BP 20 Bblpocna Ha 2,85 6.n. no 100,77 % oT HoMWHana.

Onbra CrepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

3ameTHOe ABMKeHUe py6ns. HalumoHanbHas BanioTa yKpenunace B4epa OTHOCMTENBHO B1BAMIOTHOM KOP3MHbLI Ha 25 Koreek,
o 34,05 pyb. Ha ¢oHe pocTa UeH Ha HedTb. B cepefmHe oHA HedTb Toprosanacs no 78 ponn/Gapp., O4HAKO K Beyepy
pacTepsina BCe OHEBHble MPUOOpeTeHns, OTKAaTUBLWMCL A0 OTMETKM 77 LOJ., Y4TO MPUOSIM3UTENIBHO COOTBETCTBYET YPOBHIO
3aKpbITUA NATHWUBLI. B pe3ynbTaTe paBneHve Ha pybnb B CTOPOHY YKPEMNeHWs LOOMKHO CEerofHs YTPOM CyLLeCTBEHHO
YMEHbLUUTLCA. TeM He MeHee, C Hallen TOYKM 3peHuns, pyOfib SBASETCS CUNMbHOW BanioTOW MO OTHOLWEHWMIO K OMBanOTHOM
KOP3WHE, 1 Mbl OXMAAEM, HTO K KOHLY rofa nocnefHss Oyaer ctontb okono 32 pyb. HblHeWHWA ypoBeHb HeTAHbIX LOXOA0B
obecrnevmBaeT yCTOMYMBBIA NPOPULAT CHETA TEKYLLMX OMepaLmi, YTO B OTCYTCTBME CUCTEMATMYECKOro OTTOKa Kanutana gaet
PyOIo NOCTOAHHYIO NOAAEPKKY.

Py6neBble obGnurauumn nopgpacratoT. [MoHefeNbHVK Hayancs yBepeHHbIM POCTOM KOTUPOBOK Oymar B KOPNopaTMBHOM
CEerMeHTe, a Takxe Ha kpvBon MockBbl. B nepByto ovepefb OBUXEHMe 3axBaTUIO Hanbornee KayeCTBEHHble BbIMyCKM, OOHAKO
BTOPOW 3LUENOH TakxXe MOATATMBANCA 3a MepBbIM: C XOopowWwuMu obopoTamu ToproBanuce AMXKK-10, AkpoH-3, Cuctema-3,
Fasnpom-11mn -13, EBpas-1, HIIMK-BO5, CeBepcrans-602. Mbl HeOQHOKPATHO OTMeYanu, 4YTo BUAMM NepCneKTUBY CHUXEHNS
LLOXOAHOCTM pybreBbix obnuraumin no kparHen mepe elle Ha 100 6.M. MO CpaBHEHWIO C CEroAHSLUHMM YPOBHEM U1 MOTOMY
COBETYeM y4aCTHMKaM pblHKa NPOLOIXKaTb NOKYNaTb WMPOKUI KPYT BbICOKONMKBUAHBLIX Oymar. Cpefit bymMar MHBECTULMOHHOIO
PeNTUHIa Mbl C4MTaeM npmsnekatenbHoimMn PXI-23, Tasnpom-11, PCXB-5 1 -11, BTE-5 n -bO1/5 n MasnpomHedTs-50. B
OaHKOBCKOM CeKTope Xopowo BbiIrnagat Metpokom-5, XK®-7, MBPP-5, BCM6-601, MKB-8 un YpancnbliK-2. Hawnmm
haBopuTamu Takxe siBnsoTca BymMaru MeTannypros, HanpuMep Meyen-bO2 1 -503, EBpas-1, CnbmetuHBecT-1/2. B TpeTbem
3LefIoHe Mbl MPOoJoIIXKaeM pekOMeHO0BaTh BbiMycku VIHTepra-2 v JleHCneyCMY-1, BCe elle faloLime JOXOLHOCTb Bbile 13%.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
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OEHEXHbIA PbIHOK

Ynnata HAC npmuBenu K pocTy CTaBOK Me)X0aHKOBCKOro KpeauToBaHUS

CTaBKM Ha pblHKe MexXOaHKOBCKOro KPeaMTOBaHWS BbIPOCIM Mocne ynnatel KoMnaHuam Tpetn HOC 3a | kBaptan 2010 r.
NHaovkaTvBHas8 ofHoAHeBHas cTaBka MosPrime mpubaBuna 4 6.n. 1 coctaBuna 2,66%. YpoBeHb NUKBUOHOCTM CHU3WICS,
OCTaTKM Ha KOpCYeTax KpeLuTHbIX opraHmsaumi B LIb cokpatunuce Ha 2 mnpg py6. ao 498,6 mnpg pyb., a Aeno3nTbl 6aHKoB —
Ha 18,7 mnpa py6. no 744,1 mnpg pyo.

Obbem caenok LB no onepaumsam PEMO-kpeantoBaHns coctaBun nub 1 MApA pyb., 4To Ha 20% MeHblUe YeM B MpeablayLyio
ceccuio, CpefHss CTaBka octanace Ha yposHe 5,07 %.

CeropHs LIb npoBeneT aykuUMoH Ans pasMelleHus 1 miapd pyb. B NaTMHedenbHbIX Kpeautax 6e3 obecneyeHns, a MUHUCTEPCTBO
rHaHCOB NpenfioxuT GaHkam 40 mnph pyO. K pasMeLleHMIo Ha TpexmecsudHblx Aenosmtax. Cnpoc, ckopee Bcero, byner
HEeBbICOK.

Pybnb BYepa yKpenuncs Ha poHe pocTa HedTsHbIX KOTMPOBOK (LieHa bappens Brent focturana B4epa 79 fons.) U onTMMU3Ma Ha
(hoHIOBbIX pbiHKax. Pybns Ha MMBB nogopoxan Ha 24 Konenkmn no oTHoweHuo K fonnapy fo 30,77 py6./nonn. v Ha 27
Koneek k eBpo fo 38,1 pyb./eBpo. brBanioTHas Kop3nHa nofdeLleBena Ha 26 koneek Ao 34,07 py6. CerogHs asmatckme pbiHKM
yLnu B koppekuuio, bappens Brent Topryetcs y otmeTkmn 77 fonn./6app. Mbl oxxungaem, 4to pybnb Ha4HET ceccuio BHU3 1 byneT
ToproBatbcst B Ananasore 30,8-30,9 pyb./nonn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Tpanckoutennep (NR/Ba2/BB+)

YTBepXaeHa UHBeCTULLMOHHas nporpammMa Ha 2010-2012 rr.

B TeuyeHue Tpex NieT KOMMaHWg NOTPATUT Ha UHBecTULMKM 18,1 Mnppg, py6. Buepa VHTepdaKc co CCbINKOM Ha npecc-cnyxby
KOMMaHW1 coobLmMn, 4To TpaHCKOHTENHep YTBEPAUN MHBECTULMOHHYIO NporpaMmMy Ha 2010-2012 rr. B pa3mepe 18,1 mnpn
py6. B 2009 r. KoMnaHWs Nof, BIMSIHUEM CHUXEHUS CMPOCca Ha KOHTEMHEpHbIe NMepeBo3ku Obina BbIHY>XAeHa Cepbe3Ho ypesaTb
0b6beM nHeecTUUM (0o 3,1 mnpa pyd. npoTue 8,6 Mapa py6. B 2008 r.) 1 Ha TeKyLLMIA rof, NNaHMPoBana nx yBenminTb nLLb
HeCyLLeCcTBEHHO OTHOCUTENbHO YPOBHSA MPOLUNIOrO rofa. JTO O3HadvaeT, YTo B Cllefylolie OBa rofa KanuTtalbHble 3aTpathbl
TpaHCKOHTeMHepa MOryT COCTaBWTb OKOMo 7,5 mMnpp py6. exxerofHo, 4To Huxe ypoBHa 2008 r., Ho Gonee Yem BABOE NPeBbILLAET
nokasatenv 2009-2010 rr.

Eum BoccTaHOBNEHWe cripoca OyAeT Me[ylIeHHbIM, KOMMaHUsi MOXXET He yaepxaTbes B rpaHuuax [donr/EBITDA meHee 2.
He Tak paBHO TpaHCKOHTEMHep OOBABMA O HaMEePEHUW B TeYeHUEe HeCKONbKMX OnuXamwwux NeT COXPaHATb OTHOLUeHVe
Honr/EBITDA B npefienax 2, U3MeHss Npu HEOOXOAUMOCTU pa3Mep MHBECTULIMOHHOW NporpamMmbl. B Havane nioHs KoMnaHus
pa3mecTuna BbiNyck obnuraumii Ha 3 mnpg pyb., n, 4ToDbl MO WMTOram rofa yaepxkaTb AOMrOBYIO Harpysky B >Kenaemom
Iuana3soHe, TpaHCKOHTeMHepy HeobxoaMmo Mo wuToram rofa ysenuyutb EBITDA, mo HawwMm oueHkaM, Ha 30%. OpHako
npefocTaBfeHHble KOMMNaHWen faHHble 3a | KBapTan CBMAETENbCTBYIOT O Gonee MedfleHHOM BOCCTAHOBIIEHUW OMepaLMOHHOM
feaTenbHocTn. Takum obpazoM, NMBO TpaHCKOHEMHep yBepeH B YCKOPEHMW POCTa Crpoca Ha KOHTEMHEpHble NepeBO3KW B
Brnvxariuee Bpems, MO0 Npu YyTBEPXKAEHHOM YPOBHE MHBECTULMIA KOMMAHN NMPUAETCS BbIATA 3@ FpaHuLbl 2 MO OTHOLLEHMIO
Honr/EBTDA, 4To, BNpo4eM, s fodepHert koMnaHum PXXI, coBceM He ABAAETCH KPUTUYHBIM.

HaunHatoTcsi Topru no Bbinycky TpaHCKOHTeNHep-2. CerofHs HelaBHO Pa3MELLEHHbIN BbINyCk TPaHCKOHTEMHEP-2 BbIXOAUT
Ha BTOPUYHbIN PBIHOK. B Havane mecsiua oH Obin pa3melleH ¢ KynoHom 8,8 %), 4To NMpu TeKyLLEeM COCTOSIHMM pbiHKa Npefrnonaraet
npemuio okono 120 6.n. kK kpreon PXI. B To e BpeMsi BbiNyck TpaHCKOHTenHep-1 Topryetcs co cnpenom Bcero 30 6.n. K
KPVBOW CBOEN MaTePUHCKOWM KOMMaHWK, TakiMM 00pa3oMm, C Ha4anoM TOProB Mbl 0XWAaeM pocTa KOTMPOBOK HOBOTO BbIMycKa.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru

Curponukc (-/B3/B-)

HoBoe npeanoxxeHume BbirMmMagnT NHTEPECHbIM

CTaBKa KyrnoHa no BbiNnycky CUTpoHuUKc BO-1 ycTaHOBNEeHa B parioHe HWXHEeN rpaHuLbl OObSABIEHHOro AuarnasoHa.
Buepa CUTPOHMKC pacKpblil CTaBKY MEPBOro KyrnoHa no cBoeMy HOBOMY BbinycKy CUTPOHMKC BO-1, koTopasi Obina ycTaHoBNeHa
SMUTEHTOM Ha ypoBHe 11,75%), 4TO COOTBETCTBYET AOXOAHOCTM K ABYyXNeTHeln odepTe, paBHom YTP12,09%. Takim obOpa3om,
BbIMYCK pa3MeLLaeTcst B palioHe HUXXHeN rpaHuLbl 06bsBeHHoOro ananasoHa 11,5-12,5%. PasmMelleHne Bbinycka Ha MMBB
coctontcs 22 uioHs, Bymara cpasy HayHeT oOpallaTbCsl Ha BTOPWUYHOM pbiHKE. HanoMHWMM, 4YTO HOMMHaIbHbLIN 0ObeMm
obnuraumoHHoro 3armMa CutpoHukc BO-1 coctanseT 2 mnpg pyb., Cpok obpalueHus — Tpu roda. Beinyck ypoBnetBopsieT
YCNOBUWSAIM [NS BKIIOYEHNS B NOMBapAHbIN CncoK 1 cnvcok PEMO LB,

MpuenekatenbHas npousBopHas KpeauTHoro pucka ADK «Cuctembi». [lpemMus B [OXOOHOCTW, CIOXMBLUAACS Npw
pa3melleHun obnuraumin CutpoHnke BO-1, Kk GnamM3komMy Mo Awopaunn Bbinycky CUcTeMa-2 COCTaBASET UCXOAS U3 TeKyLIMX
KOTMPOBOK nopsaka 440 6.n. Mbl cyMTaeM Takylo MPeMuio M3DLITOYHOW KOMMEeHcaumer 3a KpeauTHbI puck CUTPOHMKCA K
Oymaram MaTepUHCKON KOMMaHWW. Pa3HMLA B KPEAUTHBIX PEUTUHIaxX ABYX SMUTEHTOB COCTABASET TPW CTYMeHM, YTO, MO HaLLeMy
MHEeHMIO, LOMXKHO OTpaxaTbCs B Npemun pasmepoM 75-100 6.n., u ewe nopsaka 200 6.n. ctout fobaBuTb C y4eTOM
NOALEPXKKN CO CTOPOHbI MAaTEPUHCKOW KOMMaHWK, 3akN1afblBaeMOM B TeKyLLmMe perTUHrM CUTPOHMKCA, a Takke 3a bonee HM3KYyIo
NNKBUIHOCTb 00NMraumin B cpaBHeHMM ¢ Bbinyckamum ADK «Cuctema» 1 Gonee BbICOKUIN ANCKOHT MPU MCMOMb30BaHWM LOSTOBbIX
NHCTpyMeHTOB CUTPOHMKCa B onepaumsx PEMO Lb. Takum obpa3om, cnpaBennivBbiv pasMep npemMum K Boinycky CuctemMa-2 Mbl
oueHnBaeM B 275-300 6.n. Kak Mbl c4MTaem, mokynka Bbinycka CUTpoHUKC BO-1 — nHTEpecHast ToproBas BO3MOXHOCTb B
nepBylo oyepefb B pamKkax peanvsaumm ctpatervm buy and hold. Haw ©onee nogpobHbIi aHanm3 KpeamuTHOro npoduns
CUTPOHWMKCa CM. B cneumanbHOM KoMMeHTapum oT 11 mioHsa 2010 r.: «CuTpoHukc: CTaBka Ha MHHOBaLMWY.

CraHucnas boxeHko, bozhenkosv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

22 nioHst Odbeprta MpoToH-DuHaHc-1 (1 mnpa pyo.). Ocdepta Kopnopaums CTpoiMoHTax- 1
(1,2 mnpg py6.). Moratwenwne Jykonn BO-18 (5 mnpg py6.). Morawexue Jlykonn BO-19
(5 mnpa py6.). Morawerue JSlykonn BO-20 (5 mnpa py6.). Morawwerve GCK E3C-2
(7 mnpg py6.). MoraweHwe ABToBa3-3 (5 mnpa py6.). MoraweHue CesepcTansTpaHc-2010
(175 mMnH gonn.).

23 nioHst Odepta JIK Ypancnb-1 (2,7 mnpa py6.). OdepTa Homoc-baHk-9 (5 mnpg py6.). MoratieHvie
AsToMUp-DuUHaHC-2 (2 mnpa pyo.).

24 nioHst Odbepta Cenbmon KoHTuHeHT-2 (7 mipg py6.). Ocdepta MTC-3 (10 mapg py6.). Odepta YMMO-
3 (3 Mnpa py6.). NoraweHne HoBocubupck-31004 (1,5 mnpa pyo.). NoraweHne CKB-BbaHK-1
(1 mnpg py6.).

JleHeXHbIN pbIHOK

22 nioHA LB pa3mecTuT naTHeOenbHble 6e33anorosble KpeamTbl
23 vioHA BaHKW BonXkHbI BepHYTb MUHMbUHY 7 Mnpg pyo.
25 nioHs Ynnata akuw3os v HOMW
28 nioHn LLb pa3mecTT Ge33anorosble KpeanTbl CPOKOM Ha TpY Mecsila
28 nioHn Hanor Ha npuObInb
29 nioHsa LB pa3mecTnT naTUHenenbHble 6e33anoroBbie KpeauTbI
KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
MpoToH-OurHaHC- 1 1000 100 16,0 9,0 12 nioHsa 2012
22.06.10
CTpovIMOHTax- 1 1200 100 0,1 - 15 mioHs 2011
JIK Ypancm6-1 2 700 100 18,0 - 29 pexkabps 2010
23.06.10
Homoc-6aHk-9 5000 100 15,0 7,0 22 vioHs 2011
CenbMont KOHTUHEHT-2 7 000 100 7,8 9,25 14 mioHsa 2012
24.06.10 MTC-3 10 000 100 8,7 - -
YMIO-3 3000 100 18,0 10,0 14 vioHs 2012
Mpynna Arpokom- 1 1500 100 13,0 10,0 24 nekabps 2010
Onnoc-1 2 000 100 13,5 - -
25.06.10
Monwnnnact-1 1000 100 19,0 19,0 21 nioHsa 2011
tOHUTann-1 1500 100 18,0 - -




Fixed Income Daily 22.06.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925 16.12.10 24.06.10 14.06.12, 0.0 24.2 105.22 10.01 96.99 4.38 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 35.2 100.05 | 0.05 5000 100.00 100.20 9.44 4.61 2.36 BBB+/Baa3/BB+ | baHku
ABTOBA3063 5000 R 960  22.06.10 22.06.10 0.1 100.04 5.82 4.78 0.01 aBTONpoOM
ABTOBA3064 5000 R 0.100 231110 26.05.11] 20.05.14/ 11.0 417 89.00 86.00 92.00 13.36 0.06 0.83 aBTONpOM
AsTomMup®-2 2000 R 0.100  23.06.10 23.06.10 0.2 TOproBnst
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 102.4 100.55 | 1.75 440725 99.75 100.56 8.17 2.02 4.32 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 124.7 100.98 | 1.13 165 996 99.51 100.99 747 2.05 5.06 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 4.0 101.44 54 028 100.06 101.60 5.00 2.31 0.30 /A3/BBB (buHaHCbI
AMKK 406 900 R 870,  01.08.10 01.02.12 19.8 101.47 103.00 104.15 7.95 2.16 141 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 28.3 100.50 30 000 100.60 101.70 7.24 1.82 1.58 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 49.6 98.18 96.00 8.33 1.88 249 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 74.0 100.00 1 98.00 99.99 7.90 1.92 345 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.09.10 15.03.14] 15.06.18 46.0 97.3 99.99 | 0.99 229 626 99.02 100.00 7.85 1.92 2.52 /A3/BBB (buHaHCbI
AVDKK 906 5000 R 749 15.08.10 15.02.17 81.1 99.02 436 200 99.02 99.54 7.98 191 3.46 JA3/BBB (UHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.1212 7.0 30.6 101.85 12.12 7.83 0.44 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 16.5 100.61 | 0.11 3005 100.75 100.99 7.54 3.92 121 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 23.0 40.5 100.50 | 0.10 50 000 2.74 101.00 8.02 4.09 161 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13/ 16.0 39.6 107.16 2041 107.16 107.50 8.05 6.54 1.09 B+// cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 24.0 41.7 109.10 23 000 109.00 109.40 8.79 6.33 1.62 B+// cbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 15.1 100.01 95.01 101.00 14.43 6.98 1.00 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 10.0 meTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 24.8 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 95 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.2 100.14 100.25 100.65 7.70 3.86 245 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 34.2 10043 | 0.18 100.50 100.64 7.58 3.85 245 BB+// TpaHcnopT
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 104 60.52 19.03 102.00 104.92 4.53 0.39 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 18 TOproBNst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 16.0 34.2 100.70 8000 100.70 101.00 7.63 4.01 117 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 2.0 135 101.01 1.54 5.25 0.13 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 8.0 32.0 101.21 3.10 543 3.70 0.60 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 25.10.10  28.10.10/ 02.05.11/ 4.0 10.6 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 8.3 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 12.7 2.02 notpe6. Tos
BalukupaH3s 1500 R 8.300 10.09.10 09.03.11 8.8 98.05 JHepreTuka
BalwHedTb-01 15000 R 12500 22.06.10 21.1212] 13.12.16, 31.0 79.0 107.76 9.15 5.78 1.95 cbipbe
BalHedTb-02 15000 R 12500 22.06.10 21.1212] 13.12.16, 31.0 79.0 107.38 9.32 5.80 1.94 cbipbe
BalHedTb-03 20000 R 1250 22.06.10 21.12.12] 13.12.16/ 31.0 79.0 107.79 9.13 5.78 1.95 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12, 8.0 205 105.54 105.00 108.99 8.53 8.03 0.61 MeTannyprus
BuHGaHK-2 1000 R 10500 271010  05.05.11] 29.04.13 11.0 34.9 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 6.0 78.03 27 72.02 82.99 91.90 9.90 0.26 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 6.0 101.51 | 0.01 692 101.50 101.80 5.94 4.42 0.47 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13] 3.0 32.8 103.26 | 0.05 101.51 105.00 7.24 0.21 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 362.1 100.03 242 8.69 2.14 10.19 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 2.0 32.3 100.90 100.50 100.90 6.88 6.18 0.15 B-l/ TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 37.6 104.05 250 000 104.00 105.00 7.90 4.43 247 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 13.0 494 109.05 40100 108.90 109.35 6.34 6.95 0.92 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 55 100.05 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 55 100.77 100.30 6.85 421 0.42 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 9.0 39.1 104.24 0.01 6.01 2.87 0.67 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 141112 5.0 293 102.39 99.99 102.10 791 6.82 0.40 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13 9.0 33.1 102.12 | 0.02 101.55 102.56 9.41 6.10 0.65 B3/ (buHaHCbI
BTb - 5 06 15000 R 740 22.07.10 17.10.13 40.6 99.30 162 887 99.35 99.90 7.86 1.86 2.74 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 1.0 73.7 101.67 | 0.97 248 000 100.66 101.67 3.25 0.08 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700  15.09.10  20.12.11] 10.12.14, 18.0 54.5 104.15 28 041 104.10 104.70 6.85 2.32 1.33 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 334 100.20 166 752 100.11 100.25 7.73 1.89 2.32 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 334 100.10 200 796 100.11 100.24 7.78 1.89 2.32 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.09.10 15.03.13 334 100.24 124198 100.12 100.24 7.72 1.89 2.32 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 15.8 106.10 16 665 105.85 106.50 6.61 5.40 1.15 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10 14.02.11) 05.02.13 8.0 32.1 1.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13] 12.0 35.9 100.25 100.00 6.01 313 0.90 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 2.0 44.8 101.41 30 900 101.43 101.62 3.92 5.83 0.20 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 5.0 534 101.56 | 0.01 24 805 100.45 101.65 5.81 241 0.38 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 1.0 61.5 100.76 155 000 100.00 100.70 2.65 3.46 0.07 BBB//BBB (buHaHCbI
BTB-Mn3®03 5000 R 750 14.09.10 16.06.11] 07.06.16, 12.0 72.7 100.60 | 0.06 135897 100.60 100.74 6.98 1.86 0.87 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10 16.06.11] 07.06.16, 12.0 T2.7 100.55 112588 100.50 110.51 7.04 1.86 0.87 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 6.0 78.6 101.50 | 0.05 10 000 101.41 101.52 6.54 2.38 0.44 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 26.0 73.9 115.50 | 0.35 71959 115.20 115.50 6.71 6.37 1.69 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19. 10.0 107.2 109.30 | 0.30 36 674 109.10 109.30 513 7.62 0.77 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  29.06.10  28.06.11) 24.06.14  12.0 48.9 122.15 22563 122.00 122.37 5.61 1.01 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12 0.0 246 112.30 | 0.05 11 895 112.30 112.35 5.82 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 16.5 101.30 87 101.25 101.50 6.07 3.44 124 BBB/Baa1/BBB | chbipbe
FA3MPOM A9 5000 R 723  18.08.10 12.02.14 445 100.90 | 0.30 7652 99.00 100.90 7.06 3.57 3.00 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 74 100.95 499 000 101.00 101.10 5.56 3.51 0.56 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 4.7 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 16.0 6.01 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 5.0 294 101.28 100.40 5.54 4.31 0.41 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110 221112 5.0 296 100.20 /Baa3/BB GaHku
asnpomHedTs BO-5 10000 R 715  12.10.10 09.04.13 34.2 99.80 | 0.05 435013 99.50 99.80 7.35 3.57 2.39 cbipbe
asnpomHedTs 50-6 10000 R 715  12.10.10 09.04.13 34.2 99.50 435011 99.50 99.90 7.48 3.58 2.39 Ccbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 7.8 99.82 14 225 99.82 99.95 19.00 8.99 0.51 aBToNpoM
enepKomn1 2000 R 12000 22.06.10  30.06.10/ 21.06.11 0.0 12.3 aHepreTMka

MmapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11 12.5 103.60 | 2.00 10 350 101.63 103.40 4.53 3.90 0.93 /Baa3/BBB- 3HepreTuka
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 3.0 9.1 53.50 7.01 100.00 0.93 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 8.0 325 101.22 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 3.0 824 | 101.90 30 369 101.00 102.15 7.65 7.34 0.25 BB/ MalLLMHOCTP.
roc 02 1500 R 12000  26.10.10 23.04.13 34.7 85.00 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 23.7 | 100.73 | 0.68 100.70 710 3.76 1.14 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11  17.0712 130 @253 | 108.19 107.61 109.64 7.10 6.91 0.93 Tenekom
[BTr-® 01 1000 R 1450  03.08.10 03.08.10 15 27.50 10.00 44.99 26.30 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13, 1.0 37.5 13.99 1 12.00 13.99 51.68 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13 9.0 33.1 24.01 aHepreTuka
[IxendchCul1 2000 R 500 21.10.10 20.10.11 16.3 99.77 5.01 93.50 5.24 2.50 124 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 9.1 100.00 | 049 4800 100.00 100.50 9.42 4.61 0.66 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 60.1 88.50 | 0.50 500 88.00 89.70 11.96 4.84 3.63 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 0.7 23.01 TOProBnst
EABP-3 5000 R 1050 021110 031111 25.10.16, 17.0 | 77.4 | 104.83 104.75 105.76 6.74 5.00 1.26 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 10.2 | 100.70 100.80 101.05 3.58 1.08 0.80 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 149 | 100.88 100.80 101.05 3.44 1.02 1.16 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 370 16.09.10 12.06.14 485 | 100.50 100.00 101.00 3.61 0.92 3.60 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 464 99.85 100.00 101.00 4.32 1.05 3.37 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.03.20 34.0 @ 1185 9910 @ 025 423 582 98.85 99.69 9.85 4.65 2.23 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 240910 22.03.13] 13.0320 34.0 @ 1185 98.76 138430 98.75 99.69 10.00 4.67 2.23 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 9.0 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 39 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 219 22.01 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 55 101.00 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 224 97.17 90.00 100.30 14.24 6.16 1.46 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 27.5 | 100.00 90.01 13.40 6.48 1.74 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 2.0 114 4.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 170 | 101.27 41387 101.26 101.35 7.25 3.99 1.25 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 6.0 36.1 102.26 105700 102.26 102.35 5.93 5.29 0.45 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 1.0 491 100.57 | 0.07 60 001 100.47 100.55 293 744 0.05 B/Ba3/ GaHku
3enut 6O-01 5000 R 790 07.10.10 11.04.11/ 07.04.13 10.0 = 34.1 100.85 25 861 100.85 101.03 6.80 3.93 0.74 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 11.9 aBToONpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14, 1.0 491 100.26 90 098 100.12 227 3.78 0.05 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11  02.06.16/ 12.0 = 725 | 111.22 6520 110.00 111.22 6.44 8.28 0.89 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 09 39.55 38.70 40.40 16.39 meTannyprus
Wunpom 03 1300 R 950  17.11.10 18.05.11 111 48.83 30.12 89.96 143.77 9.70 0.36 meTannyprus
WHterpa®-2 3000 R 16.75  30.11.10 29.11.11 176 | 104.00 63 104.11 104.40 14.06 8.03 117 CepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 3.0 100.66 100.33 6.03 4.33 0.23 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 42.0 95.21 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10300 23.11.10  30.05.11) 20.11.12) 120 & 295 @ 100.35 0.05 4000 100.50 100.90 9.96 5.12 0.84 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 3.0 100.50 aBToONpoOM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 394 TOproBnst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 128 | 101.00 78 100.30 101.00 17.00 4.44 0.44 XUMUS
KMB-BaHk2 3400 R 11.00,  01.12.10 30.11.11 17.7 5.01 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 16.09.10 15.03.12 21.2 | 102.00 & 2.00 200 101.50 103.00 10.97 5.87 143 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 1.0 13.0 22.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 20.2 | 108.16 105.01 109.00 11.52 3.80 1.33 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 20.2 99.50 98.00 101.00 10.52 2.46 1.40 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10  01.07.10/ 16.06.11 0.0 121 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 125 | 103.79 7.73 5.52 0.88 [/Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 21.07.10 21.07.10 11 100.10 | 0.07 154 100.10 100.60 6.73 3.91 0.08 aHepreTMka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 8.6 100.14 100.40 100.50 8.74 4.38 0.63 XUMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 357 | 101.48 101.52 101.97 14.41 3.56 1.64 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  21.06.10 07.12.12 301 | 103.72 13.82 3.80 1.13 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 196 | 10160 = 0.10 52 746 101.45 102.30 7.60 4.19 1.39 /Ba2/ JHepreTuka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 22.3 | 101.00 146 550 100.50 101.00 7.56 3.96 1.60 aHepreTMka
JICP 02 06n 5000 R 1350, 05.08.10  08.02.11/ 01.08.13 8.0 38.0 | 102.75 13500 102.50 102.80 8.88 6.55 0.56 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 1.0 13.0 25.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 179 | 10239 054 10 246 102.00 102.60 5.46 3.46 1.35 BBB-/Baa2/BBB- | cbipbe
TTykoitndo6n 6000 R 740  09.12.10 05.12.13 422 | 10025 025 7206 99.36 100.25 745 3.68 2.90 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  09.08.10 06.08.12 26.0 | 112.85 25100 112.60 112.80 6.89 5.90 1.75 BBB-/Baa2/BBB-  Cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 26.0 | 112.80 15100 112.60 112.80 6.92 5.90 1.75 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 26.0 | 11240 112.80 113.70 711 5.92 1.74 BBB-/Baa2/BBB- | cbipbe
JTykoiinbO04 5000 R 13.35  09.08.10 06.08.12 26.0 | 112.70 100 112.50 113.70 6.97 5.91 1.74 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO05 5000 R 13.35  09.08.10 06.08.12 26.0 | 11223 112.50 112.85 7.20 5.93 1.74 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 30.3 | 102.63 50 000 104.40 105.00 8.17 4.47 211 cbipbe
JTykoitnBO07 5000 R 920 16.12.10 13.12.12 30.3 | 104.97 32015 104.00 105.10 711 4.37 2.13 cbipbe
TykoiinBO18 5000 R 1350  22.06.10 22.06.10 0.1 100.34 -14.30 13.42 0.01 BBB-/Baa2/BBB- | cbipbe
JlykoiinBO19 5000 R 1350  22.06.10 22.06.10 0.1 100.31 -12.21 13.42 0.01 BBB-/Baa2/BBB- | cbipbe
JTykoitnb020 5000 R 1350  22.06.10 22.06.10 0.1 100.31 -12.21 13.42 0.01 BBB-/Baa2/BBB- | Cbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10, 28.03.11 0.0 9.4 102.30 1540 102.30 102.79 9.36 MmeTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 21.5 | 100.50 5276 100.50 100.75 8.04 4.07 153 TOproBnst
Martonus-1 1000 R 19.00 22.07.10 22.07.10 11 6.00 TOProBNst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 6.0 17.7 | 100.06 99.00 102.28 109.45 5.48 0.23 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 01.07.10 04.04.11 28.03.13 10.0 = 338 | 100.85 6000 100.78 100.95 747 2.10 0.71 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13] 4.0 34.7 | 101.55 100 000 101.50 103.50 10.73 3.68 0.32 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14, 9.0 450 | 101.63 = 0.03 101.35 101.70 6.98 4.61 0.65 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 16.12.10  21.06.10/ 12.06.14 0.0 485 | 100.10 = 0.15 10 000 100.01 100.14 411 0.01 B+/B1/ (buHaHCbI

MIM-Baxk 60-01 5000 R 1275 02.12.10 29.11.12 298 | 11035 | 0.35 256 504 109.90 110.35 8.18 5.76 2.02 BB/Ba2/B+ GaHku
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MexTpomb-1 3000 R 1325 29.06.10 311210, 03.01.18 7.0 91.9 33.00 CCC/B3/BB- GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11 23.05.12 120 235 99.90 | 0.10 22900 99.60 100.00 11.12 5.49 0.84 TOproBnst
Meuen 206 5000 R 850 151210 21.06.10/ 12.06.13 0.0 36.3 | 100.10 128 131 100.10 100.14 4.23 0.01 B1/ meTannyprus
Meuen 406 5000 R 19.000 29.07.10  30.07.12] 21.07.16/ 260 @ 742 @ 11920 068 25 118.76 119.20 9.16 3.97 1.64 /B1/ meTannyprus
Meuen 506 5000 R 1250 20.07.10  18.10.12  09.10.18/ 28.0 & 101.2 & 106.30 165 100 106.30 106.84 9.77 293 1.85 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 0911120 17.0 | 29.2 | 104.87 105.00 105.87 8.90 5.94 121 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 33.3 | 100.25 | 0.05 184 603 100.20 100.25 9.86 4.85 219 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 34.7 99.95 420003 99.95 100.50 10.00 4.86 2.30 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 3.0 20.5 5.02 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250  08.07.10 21.10.10/ 01.10.15 4.0 64.4 5.01 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22,0710 29.07.10/ 17.07.14, 1.0 49.7 | 101.13 5.01 102.80 112 3.33 0.11 [/Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 14.8 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12,  07.02.13] 21.0 = 322 | 109.30 107.00 109.50 7.35 6.16 1.40 notpeb. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 141 3550 | 0.50 5841 34.00 35.87 185.22 17.21 0.35 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 1.0 37.3 58.38 5.01 13.67 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 2.0 259 | 101.30 100.20 101.15 8.74 9.35 0.12 notpe6. Tos.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 9.0 105.30 14000 104.80 105.30 7.59 710 0.66 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12 11.0 | 226 @ 100.09 99.50 103.00 8.33 4.23 0.79 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 2.0 26.0 | 101.30 9500 101.00 101.90 6.11 7.88 0.15 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10  19.10.11] 08.04.15 16.0 = 585 & 100.50 @ 0.35 24251 100.03 100.44 9.35 4.81 1.16 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 5.0 294 | 101.69 100.00 101.80 5.24 4.63 0.41 oTo3Ban/Ba3/BB  MeTannyprus
MMK 50-02 10000 R 9700 151210 16.12.11) 121212 18.0 & 30.3 | 103.74 103.60 104.40 711 4.66 1.33 0T03BaH/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 34.0 99.85 | 0.15 133 406 99.70 99.99 7.85 3.82 2.35 oTo3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13 2.0 32.8 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12] 1.0 249 41.00 2.00 80.00 12.16 [fieBenonmMeHT
MOWA 1500 R 9.000 21.06.10 21.12.10 6.2 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 149 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 48.6 (puHaHCbI
MoiibaHk 5 5000 R 1296 211010 25.04.11  16.04.15 10.0 = 588 | 100.82 100.50 102.47 12.06 6.41 0.73 B3/ GaHku
MOPE-M 01 1000 R 1550  03.08.10 03.08.10 15 52.00 4.00 100.00 14.86 [fieBenonmeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 8.1 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 6.0 36.3 15.41 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 4.0 221 47.60 5.20 90.00 789.18 0.01 0.04 TOproBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 246 92.50 18.02 5.01 0.82 CepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 111 89.91 9.91 82.00 89.99 26.53 6.69 0.70 yenyru
MocobnTp-2 4000 R 20.000 24.09.10 26.03.11 94 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  22.06.10 18.12.12 305 /IcC TpaHcnopT
MocaHepro1 5000 R 1250  14.09.10 13.09.11 15.1 106.94 106.70 107.70 6.66 5.83 1.08 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12 18.02.16 21.0 = 69.0 = 101.00 1540 100.40 110.05 7.05 3.78 149 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 06.12.12] 28.11.14] 30.0 & 54.1 106.30 | 0.60 105 202 106.05 106.30 7.49 4.81 2.09 1/BB- JHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 23 101.63 101.01 105.50 2.72 5.62 0.18 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 140 & 378 @ 101.31 95.01 102.48 7.72 2.22 1.01 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 148 | 100.50 99.01 102.00 7.74 3.99 1.08 aHepreTMka
MPCK Yp.01 1000 R 860  23.11.10 22.05.12 235 83.01 aHepreTMka
MPCK tOra 2 6000 R 1750 31.08.10  01.09.11] 26.08.14 150 = 51.0 @ 11060 0.04 32791 110.60 110.84 8.15 7.89 1.01 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 40.6 96.10 97.10 99.99 8.53 3.63 2.76 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 65.0 | 100.00 2 98.50 100.00 7.90 3.86 4.10 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 22.06.10 22.06.10/ 12.06.18 0.0 97.2 | 100.67 4.31 0.02 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14 11.0 = 475 | 109.50 42 054 109.36 109.50 5.70 15.26 0.87 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12 19.07.16, 26.0 @ 74.1 11345 | 0.10 63 579 113.26 113.90 7.10 12.53 1.66 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 21.6 75.03 80.02 31.01 6.64 123 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 30.0 | 105.50 300 001 105.00 110.05 7.40 4.61 2.10 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 288 | 107.90 060 88412 107.65 107.90 719 4.97 2.00 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 33.0 | 100.65 100.57 100.85 761 3.84 2.28 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 1500 07.07.10, 12.07.10/ 02.07.14 1.0 = 492 | 100.55 57 385 100.56 10063 | 3.36 744 | 0.06 BB-/Ba3/ Barku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 8.1 102.40 | 040 100.00 5.83 4.63 0.61 BB-/Ba3d/ GaHku
HOMOC 98 5000 R 700 171210 23.06.10/ 14.06.13 0.0 36.4 | 100.24 100.02 100.20 3.48 0.02 BB-/Ba3d/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 104 90.62 95.01 96.49 29.90 8.25 0.63 TOproBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 106 | 101.90 5.00 9.36 5.63 0.77 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 19.11.10/ 16.05.12, 5.0 23.3 98.98 4.01 5.51 151 0.40 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 20.10.10 221111 17.04.13 17.0 = 345 | 103.00 6.00 12.06 7.26 117 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 0.6 100.18 | 0.06 74 976 100.12 100.18 3.77 3.92 0.04 aHepreTMka
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 6.0 18.0 aHepreTMKa
OrK-5 6O-1 2000 R 12200 27.07.10 27.07.10 1.3 100.85 2001 100.70 4.09 6.03 0.10 /Ba3/ JHepreTuka
OrK-5 60-2 2000 R 12200 27.07.10 27.07.10 13 101.47 100.64 100.85 -1.46 6.00 0.11 /Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 156  106.75 = 045 7848 106.50 106.75 6.76 5.72 112 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 224 99.78 92.51 125.00 7.51 3.62 1.62 JHepreTuka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 0.7 41.00 35.00 47.00 19.46 clx
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11'  31.05.13 120 & 359 | 100.88 100.00 12.14 6.42 0.84 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 146 | 100.00 20.03 13.37 6.48 0.98 /1B~ MaLUMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 172 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11  24.04.13 10.0 & 347 | 100.35 1599 100.35 100.80 9.70 4.97 0.76 B3/ GaHku
MepeoBaHk1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 1.0 125 | 100.70 = 045 8.32 0.05 B3/ GaHku
MeTpokom64 3000 R 1550  05.07.10  08.07.10/ 06.07.11 1.0 128 | 100.50 = 0.01 12000 100.48 100.53 714 0.06 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214, 30.0 & 549 | 109.13 10 000 107.00 110.99 8.81 5.86 2.06 /Ba3/B+ GaHku
MeTpokom66 3000 R 14360 21.08.10 25.08.10/ 22.08.12] 2.0 26.5 | 101.42 1700 101.42 101.84 5.70 7.10 0.18 /Ba3/B+ GaHku
Metpokom67 3000 R 1490 21.08.10 24.0211] 22.08.12, 8.0 26.5 | 10547 30001 105.41 105.79 6.47 7.08 0.61 /Ba3/B+ GaHku
Monunnact1 1000 R 19.00  21.12.10 21.06.11 12.3 XMUs
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 23.3 | 100.20 6500 100.30 100.50 7.78 3.86 1.68 B+/Ba2/oTo3BaH | baHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 16.2 70.81 4261 99.00 29.54 0.01 1.03 MalLLMHOCTP.

MpomTp0306 5000 R 18.00 28.07.10 28.01.11 240713 7.0 377 65.64 3924 65.64 69.97 135.35 13.67 0.24 MaLLKHOCTP.
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MpoTexk®un1 5000 R 1200 03.11.10 02.11.11 16.7 18.01 Toproena
MpoToH®MH1 1000 R 9.000 141210 22.06.10 12.06.12, 0.0 24.2 95.00 MalLLMHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 9.7 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 155 | 101.00 100.00 102.00 16.68 8.39 1.00 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 21.2 99.91 90.00 17.73 8.48 129 c/x
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 120 356 @ 100.01 98.00 105.00 17.27 8.48 0.78 clx
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 4.0 40.8 3.00 c/x
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13) 18.0 @ 421 108.76 108.70 109.25 721 6.19 129 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 22,0710 28.07.10, 21.07.11 1.0 13.3 | 103.00 10 000 98.01 104.00 9.20 0.12 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 4.0 219 | 10343 10 499 103.26 103.43 10.01 10.55 0.30 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210  18.06.10/ 06.06.12 0.0 240 | 100.19 | 0.09 19270 100.10 100.18 1243 6.19 0.86 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 54 99.90 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 30.0 | 105.50 21000 105.00 105.50 7.06 4.44 2.1 BBB/Baa1/BBB | TpaHcnopt
PX0-0606n 10000 R 7.35 10.11.10 10.11.10 4.8 101.26 101.00 4.15 3.62 0.38 BBB/Baa1/BBB | TpaHcnopT
PX[-0706n 5000 R 755  10.11.10 07.11.12 29.1 101.50 1 100.50 101.79 6.97 371 2.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 128 | 102.11 102.01 6.48 4.15 0.93 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 191110/ 13.11.13 5.0 415 98.50 1.50 1 97.00 99.00 3.75 0.05 0.41 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 452 | 12445  0.05 101 504 124.40 124.60 7.49 6.01 2.76 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 66.0 | 100.02 95.20 101.10 7.94 3.89 417 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 28.11.11) 16.05.19 18.0 1085 11200 0.10 33500 111.60 112.10 6.09 6.63 127 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 452 | 104.32 8851 103.85 104.40 10.28 5.48 277 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 58.5 | 105.30 50 955 105.31 105.90 9.88 5.24 3.47 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1284  28.06.10 261212 20.06.16, 31.0 = 73.1 107.10 8.16 5.98 2.00 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 1433 131210 13.06.11  05.06.17 120 @ 84.8 | 108.65 117 108.41 108.70 5.28 6.58 0.91 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02  26.07.10 240713, 16.07.18 38.0 = 983 | 111.40 111.00 112.00 8.91 5.83 2.35 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10  23.07.14] 15.07.19 50.0 = 1105 11414 034 114.00 115.02 9.20 5.78 2.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11  08.07.24 13.0 @ 171.1 @ 108.32 1.00 5.64 6.22 0.96 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10 05.02.15] 16.01.25 56.0 @ 177.5 10540 0.20 55975 105.20 105.60 7.7 4.26 3.53 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11  06.11.13 11.0 = 412 | 104.74 103.60 105.19 6.28 5.74 0.83 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 11.0 = 534 | 104.84 103.63 104.85 6.17 5.74 0.83 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10 10.02.13] 29.01.20, 32.0 & 117.1 @ 102.93 102.61 104.00 7.87 4.36 2.18 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 32.0 & 117.1 @ 103.30 154 000 102.75 104.00 7.7 4.34 219 BBB/Baat/ GaHku
Poccenxb 2 7000 R 785 18.08.10 16.02.11 8.1 101.67 101.70 102.06 5.38 1.92 0.62 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14] 09.02.17, 450 @ 80.9 @ 104.65 0.02 151 104.40 104.65 7.89 4.41 2.89 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150,  06.10.10  07.10.11,  27.09.17 16.0 = 886 | 106.67 100.00 6.13 5.38 1.16 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 18.0 & 102.8 @ 100.00 100.00 13.90 6.73 121 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 120 & 97.0 @ 10085 0.25 19932 100.60 100.85 6.06 341 0.92 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 26.11.12) 141119 30.0 & 1145 10580 @ 0.37 100 000 105.50 106.25 7.55 4.76 2.06 BBB/Baal/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 30.0 = 1145  105.80 10325 105.50 106.25 7.55 4.76 2.06 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10 1.0 0.7 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 18 98.05 2590 98.05 98.14 23.06 4.25 0.12 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 217 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  21.06.10/ 14.06.12, 0.0 24.2 96.00 92.00 100.00 2.60 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 58 100.85 101.50 109.50 1143 6.43 0.43 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 28 102.62 3.00 3.06 747 0.22 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 79 102.02 101.90 102.30 7.60 5.25 0.58 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 3.0 15.3 99.74 1.00 8.32 3.90 0.26 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12, 4.0 222 | 102.30 18 500 102.15 102.45 6.42 6.82 0.32 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 9.0 20.7 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 9.0 15.3 95.36 93.01 99.98 18.39 5.78 0.62 MalLLKHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 483 211 MalLLKHOCTP.
CB-®uHaHc! 1500 R 1.000 21.06.10, 25.06.10 18.06.12 0.0 244 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.0511 5.0 11.3 11.00 npou3BoACTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 102 | 102.73 13.11 3.88 0.70 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11/ 18.09.12 150 & 274 @ 108.60 @ 0.15 26 856 108.57 108.75 6.84 6.43 1.09 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 324 | 104.60 @ 0.05 243 202 104.41 104.85 7.95 4.65 218 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 324 | 10465 @ 0.10 74999 104.40 104.65 7.93 4.65 218 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  29.06.10 27.03.12 21.6 54.21 8.29 117.30 62.05 4.83 0.94 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 35.6 9.05 8.00 11.50 219.02 = 22.04 0.49 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10 17.07.13, 1.0 37.5 | 100.05 100.04 100.12 6.21 3.84 0.10 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 8.4 100.91 100.57 6.79 212 0.44 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 179 | 101.15 100.02 7.22 2.00 1.02 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 35.6 | 100.04 = 0.04 100.00 102.99 7.55 1.62 219 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  04.08.10  09.08.11/ 24.07.19, 14.0 = 110.8 @ 107.46 107.45 6.99 2.7 1.00 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.06.10/ 17.07.12, 0.0 253 | 100.75 | 0.40 49 100.45 100.75 8.91 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14/ 10.10.19, 53.0 & 1134  111.00 0.10 2045 110.76 111.07 10.52 6.06 3.09 MeTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14/ 10.10.19, 53.0 & 1134 = 11095 0.17 16 000 110.75 110.95 10.54 6.07 3.09 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 3.0 101.10 3000 101.13 101.25 5.21 4.81 0.23 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 14.0 = 382 | 102.50 30 000 101.26 104.50 7.31 4.62 1.01 BB/ Tenekom
CWBYPXong1 1500 R 1047 04.11.10 01.11.12 28.9 6.00 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 11 98.01 notpe6. ToB.
CuHeprus-3 2500 R 10.000 23.08.10 24.02.11) 18.08.14 8.0 50.7 99.00 99.00 107.99 11.71 5.04 0.59 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13 2.0 38.0 | 101.38 100.70 102.70 6.19 8.61 0.13 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 46.3 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 46.6 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 33.1 104.91 104.59 105.00 7.86 4.63 2.23 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10  14.08.12] 12.08.14 26.0 @ 50.5 @ 11410 020 145630 114.12 114.20 7.68 6.45 173 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210  04.1212) 241116, 300 @ 784 @ 11065 029 70400 110.55 110.69 7.76 5.63 2.04 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 17.700  21.09.10 21.09.10 3.2 102.91 100.14 104.49 6.22 8.58 0.24 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 9.80 081210 121211/ 05.06.13 18.0 @ 36.1 100.28 | 0.23 100.10 100.45 9.74 4.87 129 B-/B2/ GaHku
CKB-6aHk 1 1000 R 16.00 24.06.10 24.06.10 0.2 96.00 40 96.00 4.47 B-/B2/ GaHku
COPYC KAM2 1500 R 08.07.10 05.04.12 21.9 TOproBnst
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C1Wupyctpt 1000 R 08.07.10 07.07.11 12.8 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.2 93.25 9280 93.50 94.24 12.65 4.54 1.66 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 343 64.06 28.11 100.00 29.58 6.62 1.88 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11] 15.02.12 8.0 20.2 99.09 563 820 98.93 99.09 17.05 7.80 0.55 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 3.0 26.9 102.20 1 101.85 102.20 6.45 8.30 0.21 B3/ GaHku
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 23.2 95.58 55.00 99.00 14.93 6.10 1.52 CTPOUTENLCTBO
Tartenekom 4 1500 R 825  04.11.10 01.11.12 289 | 100.05 95.00 100.14 8.39 411 | 202 Tenekom
TarchoHab 4 1500 R | 1300 01.12.10 01.06.11 116 | 10410 | 1.28 75582 104.00 104.15 8.60 623 | 0.85 B2/ GaHKi
TarchoHab 5 2000 R | 11.000 2209100 29.03.11) 21.0312 90 | 214 | 10215 | 0.18 119 357 102.10 10220 | 7.99 537 | 070 B2/ GaHKi
TarchoHab 6 2000 R | 1120 31.08.100 07.03.11) 260213 90 | 328 101.88 89 866 101.88 10400 | 8.33 548 | 064 B2/ GaHki
TarchoHab 7 1000 R | 1375 171210/ 231210 141212 60 & 303 | 10251 102.01 10310 | 841 669 | 047 B2/ GaHKi
TB3 60-01 2000 R 700 151210/ 240611 120613 120 | 363 0.01 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10  15.03.12] 11.03.14 210 | 454 = 10210 | 0.70 9 101.00 101.85 | 7.29 415 | 152 aHepreTUka
TrK-102 5000 R 1699  06.07.10 11.07.11) 01.07.14, 13.0 = 491 110.00 | 0.10 133 900 109.90 110.14 6.93 7.70 0.89 aHepreTMka
TrK-10 062 5000 R 975 11.08.10  13.08.10/ 06.02.13 2.0 32.1 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11/ 3.0 14.6 102.72 102.10 102.60 3.96 8.74 0.21 B/l JHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 23.8 95.00 aHepreTMka
TrK-6MnB-1 2000 R 1050, 24.08.10 28.02.11) 21.02.12 8.0 204 101.58 101.20 102.00 8.14 2.58 0.63 aHepreTMKa
TrK-8 01 3500 R 880 11.11.10 10.05.12 23.1 JHepreTuka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 16.8 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 114 56.00 16.01 96.00 100.79 6.23 0.46 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12] 2.0 20.9 101.03 15.65 8.39 0.27 NpoM3BOACTBO
TMK-03 obn 5000 R 9.80  17.08.10 15.02.11 8.1 101.60 | 0.07 19 540 101.60 101.69 7.39 4.81 0.60 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 58 52.00 TOproBnst
TpaHcaapo-1 3000 R 16.95  27.10.10  03.11.10/ 23.10.13] 5.0 40.8 103.10 | 0.02 14001 103.10 103.39 7.69 8.20 0.35 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 32.8 105.00 | 0.40 500 104.65 7.55 4.51 222 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 60.4 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 6.0 242 104.98 104.57 105.00 4.45 712 0.49 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  08.07.10 07.07.11 12.8 103.60 150 000 102.70 6.80 4.96 0.92 /Ba1/BB GaHku
TpancKpen6 4000 R 825  21.10.10 17.04.14 46.6 100.00 99.10 100.90 8.42 411 3.06 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 8,50 12.08.10 18.08.10/ 10.02.11 2.0 79 100.48 99.90 100.50 4.74 4.22 0.16 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 60.0 = 1084 @ 104.48 101.76 105.50 8.58 9.31 3.80 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22) 17.08.10 17.08.10 20 TOproBnst
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 21.7 101.87 12 800 101.00 101.80 7.69 4.26 1.54 JHepreTMka
YIMK-YaMo1 3000 R 825  31.08.10 28.02.12 20.7 MeTannyprus
YMMO 3 3000 R 10.000 16.12.10  24.06.10, 14.06.12, 0.0 242 100.37 99.15 100.30 4.97 0.02 MalLLMHOCTP.
YpanBar3®2 3000 R 11,50  05.10.10 05.10.10 3.6 95.01 MaLLMHOCTP.
Ypancu6IiK1 2700 R 18.000 23.06.10  23.06.10/ 29.12.10, 0.0 6.5 100.40 8.94 0.02 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 133 104.80 11525 104.62 104.95 9.97 6.90 0.90 B+// (buHaHCbI
Ypancu6llK3 1500 R 17500 26.08.10  01.09.10/ 23.02.12] 2.0 20.5 102.50 100.05 110.00 3.72 8.51 0.20 B+// (puHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 19.3 109.75 107.50 112.00 9.95 7.50 1.26 B+// (buHaHCb!
Ypancu6Ks 3000 R 1425 220710 20.01.11] 19.01.12 7.0 19.3 103.00 102.50 103.50 9.09 6.90 0.51 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 16.2 103.95 | 0.11 1637 103.95 104.40 7.00 4.82 118 B+/Ba3/ GaHku
YPCABatk 7 5000 R | 1175  22.07.10 19.07.12 254 | 10800 | 0.17 400 107.00 108.00 7.69 545 | 171 B+/Ba/ GaHKi
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 58.5 100.24 7.01 9.13 4.48 3.62 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 17.0 @ 289 104.26 104.06 105.50 7.53 5.16 1.23 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 172 102.12 5.01 8.18 5.13 0.82 BB-//B+ Tenekom
YpCW cep07 3000 R 850  14.09.10 13.03.12 211 101.00 92 368 101.10 101.55 7.54 4.20 0.88 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 34.0 100.05 300 6.01 8.30 3.74 2.16 BB-//B+ Tenekom
®CK EQC-02 7000 R 825  22.06.10 22.06.10 0.1 100.20 9.1 411 0.01 /Baa2/BBB aHepreTMka
OCK EQC-04 6000 R 7.30 07.10.10 06.10.11 15.8 101.75 | 0.05 50 000 101.50 104.75 5.96 3.58 118 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 120 @ 36.3 /Ba3/B+ GaHku
XK® Bahk-3 3000 R 750  16.09.10 16.09.10 3.0 100.34 99.92 6.24 1.86 0.23 /Ba3/B+ GaHku
XK bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 4.0 16.0 102.00 62 102.00 102.65 7.50 342 0.30 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 19.10.11] 17.04.13 16.0 @ 345 100.64 99.19 100.85 7.86 2.02 117 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12 23.04.15 230 @ 59.0 101.15 115003 101.10 101.35 8.54 2.22 1.59 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 39 99.90 15.60 100.00 8.69 4.12 0.30 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 1.0 13.0 100.00 23.01 100.00 6.43 4.99 0.10 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14 0.0 48.9 101.18 7.88 0.04 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 146 102.25 16 600 102.26 102.50 6.48 4.54 0.73 B//BB- Tenekom
Yepkusoso1 2000 R 1275  30.11.10 31.05.11 11.6 104.06 104.11 104.40 8.38 6.11 0.85 notpe6. ToB.
YTn3 0306 8000 R 10.000 28.10.10  28.10.10/ 21.04.15 4.0 58.9 98.00 95.01 101.00 16.22 5.09 0.31 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 180 @ 30.0 105.20 | 0.05 29 356 105.05 105.20 12.85 7.82 121 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 23.06.10 22.06.11 12.3 TOProBnst
QitptOHPPA01 2000 R 16.12.10 16.12.10 6.0 5.50 1.00 10.00 TpaHcnopt
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 1.0 12.8 MalLLMHOCTP.
OHeproCr-1 1500 R 12000 19.11.10 20.05.11 11.2 3.01 JHepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 0.7 3.00 445 3.00 3.99 417.80 aHepreTMka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 14.8 94.02 notpe6. ToB.
tOHUTaiin-01 1500 R 18.000 23.06.10  25.06.10/ 22.06.11 0.0 12.3 99.98 13.94 8.98 0.02 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.10 211011 17.10.12 160 @ 284 104.39 7.70 2.63 1.16 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 284 107.93 7.88 2.63 191 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 23.7 99.98 100.00 101.10 8.17 3.99 1.70 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 14.12.10 14.12.10 6.0 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 29.06.10 26.03.13 33.7 101.00 1.00 22400 100.01 101.50 12.62 3.08 2.06 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 29.06.10 26.03.13 33.7 100.99 69 311 100.75 101.49 12.63 3.08 2.06 TpaHcnopt

AkyTckaH02 1200 R 10.30  09.09.10 08.03.12! 21.0 101.80 101.50 103.75 9.26 5.04 1.36 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02  30.11.10 30.11.10 55 100.92 = 032 570 100.72 101.27 6.00 3.96 0.43 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 232 99.32 98.01 8.43 3.89 1.14 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 482 100.65 @ 0.15 51750 100.20 100.65 8.12 4.34 2.53 1/BB- MyHULMNaNbHbIA
BopoHex063 500 R 1025  28.06.10 27.06.11 125 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 53 100.50 100.50 101.00 4.89 219 0.25 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 16.5 99.84 8.15 2.58 0.60 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 29.6 101.26 95.81 8.32 3.04 112 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 146 99.55 418 101.00 102.00 9.04 2.10 0.84 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 29.8 102.15 5005 100.20 102.50 8.08 221 1.82 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 36.8 102.10 © 0.10 49 650 102.00 102.50 8.45 249 1.06 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 231 102.38 102.00 102.20 791 477 1.14 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 116 106.32 105.99 106.80 6.36 4.47 0.47 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 10.0 100.48 99.58 119.51 7.00 3.81 0.60 BB-// MyHULMNanbHbIA
KOMM 68 06 700 R 1050, 14.10.10 14.10.10 39 | 101.95 100.00 436 516 | 0.31 BB/Ba2/ MYHALVMNAmbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 418 100.00 98.01 101.49 8.32 4.54 244 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  04.09.10 03.12.15 66.5 92.25 92.11 96.80 8.90 4.08 3.70 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 30.3 94.80 0.01 32.89 342 1.32 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39  12.08.10 08.11.12 29.1 105.55 100 126 105.55 105.95 718 2.69 129 BB+/Ba2/BB+
JleHO6n-206 800 R 1401  08.12.10 08.12.10 5.8 104.74 103.40 103.96 3.86 6.67 0.46 BB//BB MyHULMNaNbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 54.4 116.00 = 1.00 2677 115.50 7.78 5.27 3.38 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 6.4 102.79 = 0.04 200 000 102.62 103.00 4.59 4.85 0.48 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 49.8 101.70 = 0.55 301002 100.71 102.19 7.18 3.90 3.24 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 14 100.53 100.41 3.32 3.95 0.11 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.000 24.06.10 24.06.15 61.1 100.43 7.48 3.97 3.81 BBB/Baa1/BBB | MyHULunanbHbii
Mrop45-06 15000 R 8.00 27.06.10 27.06.12 24.7 103.01 87 000 103.01 103.49 6.49 3.87 1.73 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1459 = 95.50 1.00 100 004 95.00 95.49 7.63 4.20 747 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 85.1 100.01 0.65 1155 083 99.80 100.02 747 4.01 5.16 BBB/Baa1/BBB | MyHULunanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 18.3 103.50 5.62 3.88 1.37 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 27.0 102.84 3 102.53 103.45 6.49 3.92 191 BBB/Baa1/BBB | MyHULynanbHbii
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 76.3 10046 = 1.36 843312 99.11 100.57 7.36 4.01 4.67 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 11.6 104.75 = 025 25251 104.55 104.94 4.96 241 0.88 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 36.0 123.30 15011 123.15 123.30 6.46 3.07 2.34 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 484 123.60 = 0.05 852 025 123.45 123.60 6.93 3.06 2.98 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 424 125.44 125.60 126.50 6.91 3.01 2.67 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 102 | 10155 @ 0.15 66 204 101.40 101.55 7.16 4.42 0.76 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 46.6 97.48 0.08 52 97.11 97.48 8.98 4.09 3.05 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 36.3 | 101.31 101.50 102.00 8.48 4.43 1.80 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 21.2 | 11219 112.16 112.70 7.84 747 1.10 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 16.3 | 100.16 = 0.06 100.10 100.90 7.74 3.96 0.82 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 294 | 100.04 @ 0.04 100.01 102.00 8.15 4.09 1.25 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  21.07.10 19.01.11 72 101.18 990 084 100.10 4.12 1.50 0.56 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 19.3 110.40 123 862 110.25 110.50 513 2.69 1.38 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 33.8 115.30 140 115.10 115.30 6.11 2.60 2.24 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 12.8 BBB/Baa1/BBB  |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 284 11220 = 025 50 000 112.00 112.75 5.80 251 1.96 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 50.8 119.00 =~ 0.01 1 118.50 119.03 6.82 5.03 3.16 BBB/Baa1/BBB  |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 15.6 106.48 2898 171 106.75 4.76 4.68 1.16 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 54.1 104.55 1 104.55 104.85 7.01 3.86 3.57 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715 28.07.10 23.01.13 31.7 102.47 2188 826 102.60 6.20 3.61 2.22 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 25.8 102.30 72599 102.00 102.40 5.76 347 1.86 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 28.9 100.55 77 000 5.73 5.97 2.09 BBB/Baa1/BBB |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 25.1 100.65 10 000 100.50 100.98 5.89 151 1.83 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 23.06.10 17.12.14 54.8 117.70 913 117.50 117.60 6.78 2.37 3.37 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.00 11.08.10 08.08.12 26.1 102.48 129 993 103.00 103.75 6.19 3.89 123 BBB/Baa1/BBB  |roc. Gymaru
0®3 46003 18649 R 10.00  14.07.10 14.07.10 09 | 10048 100.40 3.14 49 | 007 BBB/Baa1/BBB ' roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 99.8 101.25 = 055 1 105.97 6.86 3.94 3.90 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 74.6 99.10 3758 884 98.60 99.50 7.03 1.89 4.36 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24.11.21 139.2 1 100.29 | 0.13 315 855 100.20 100.40 7.24 2.11 6.86 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 106.6 = 72.00 350 001 70.20 71.50 7.26 5.53 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3121 95.90 5 94.73 95.90 7.39 3.59 10.88 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 99.1 94.21 4611495 92.00 94.00 6.88 3.70 5.61 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 54 101.08 100.90 7.32 4.84 0.41 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82/  09.09.10 09.09.10! 28 100.29 100.32 5.64 1.70 0.22 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 12.08.10 11.08.11 14.0 100.00 1421 100.01 102.00 7.82 1.90 1.02 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98/  23.06.10 20.06.12! 244 98.47 8.04 1.77 1.72 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.300 24.06.10 19.12.13 427 10243 © 033 101.85 103.04 761 2.26 118 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.000 13.08.10 10.05.13 35.2 115.23 114.02 116.95 7.92 3.25 1.96 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 34.3 100.65 100.30 101.00 7.78 1.97 155 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80  26.08.10 26.05.11 114 100.61 101.00 101.70 8.15 218 0.65 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.06.10 26.12.11 18.5 99.49 7.67 3.51 0.90 B MyHUL@nanbHbIi
Tomck.06-5 1400 R 700 17.12.10 17.12.12 304 98.85 0.05 516 98.60 98.85 7.88 3.55 1.53 B MyHUL@nanbHbIi
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 419 108.29 107.50 109.49 8.14 3.14 1.59 B MyHUL@NanbHbIiA
Yomypus-2 1500 R 840  17.07.10 15.07.12 25.3 101.25 = 0.60 100 306 99.25 101.25 7.88 4.1 1.75 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 1.7 100.50 1521 100.10 100.70 743 3.90 0.88 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 22.3 98.40 97.01 100.00 8.49 1.90 1.58 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 36.1 101.90 1008 101.92 102.50 8.52 2.30 2.08 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  22.07.10 17.04.14 46.6 100.20 2000 100.00 100.50 7.94 1.94 218 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75  24.06.10 19.09.13 39.6 104.65 7.98 2.32 212 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 10.2 100.02 100.00 100.25 6.55 3.24 0.58 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/  19.08.10: 16.05.13 354 | 100.30 99.60 101.30 8.40 211 220 BB-// MyHULMNanbHbI




Fixed Income Daily 22.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-10 250 § 825  28.06.10 28.06.10 0.3 | 100.09 4.87 412 0.03 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.06.10 20.06.11 122 | 10245 @ 0.01 6.69 451 0.91 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 300 | 10520 @ 0.07 7.88 4.87 215 BB/Ba3/ GaHkun
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 246 | 10231 | 0.00 6.95 4.01 1.77 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 925 240610 24.06.11 24.06.13 120 | 367 & 103.54 5.62 447 0.93 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210, 09.12.10  09.1215 6.0 | 66.7 | 100.09 = 0.03 842 431 0.46 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 57.8 BB/Ba1/B+ GaHku
Alfa-Bank-17 300 § 864 220810 220212 220217 200 @ 814 | 9818 | 0.5 9.83 4.40 148 BB/Ba1/B+ GaHkm
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 57.6 B/B+ Cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 538 | 104.55  0.03 7.64 4.24 3.60 B+/Ba3/B+ Cblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 54 | 101.91 2.96 3.62 0.43 BBB-/Baat/ GaHKu
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 86 | 100.46 5.45 6.22 0.69 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 35.3 | 103.60 5.96 3.54 2.58 BBB-/Baat/ GaHkun
BoM-15 300 § 750 26.41.1C  25.114C  26.11.15 50 | 662 | 99.69 | 0.04 8.23 3.76 0.42 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 576 | 99.01 6.94 3.38 3.92 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 839 | 9746 7.28 349 5.36 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 22.6 (bMHaHCbI
Credit Europe Bank-13 300 $ 775 20.11.10 20.05.13 356 | 100.14 7.69 3.87 2.56 [Ba3/ GaHku
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 45 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 521 | 104.50 6.16 3.53 3.60 BBB/A3/BBB GaHku
Eurochem12 300§ 788 21.09.10 21.09.12 275 | 10270 | 0.08 6.56 3.83 2.01 BB//BB Xumus
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 347 | 102.59 7.84 4.33 2.46 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 65.7 | 99.50 8.36 4.15 4.24 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.10 24.04.18 956 | 101.25 038 9.27 4.69 5.40 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 35.3 /Caal/D Chblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 34 | 10165 1.68 767 0.27 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 5.0 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.3 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 30.2 | 10332 0.07 312 4.41 2.31 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 294 BBB/Baa1/BBB |cblpbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 329 | 107.00 6.74 4.50 2.32 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 41.0 | 104.15 5.12 6.32 2.95 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 37.7 | 102.62 3.60 2.19 2.82 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 343 | 105.87 5.08 347 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 380 | 107.23 = 0.05 497 3.50 271 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 449 | 10347 | 0.09 3.95 4.86 3.35 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.07.10 31.07.14 50.1 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 532 | 10379 | 0.23 4.34 517 3.82 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 60.3 = 105.04 = 041 4.66 5.59 434 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 564 | 11457 | 0.26 3.01 7.09 391 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 783 | 100.75 6.07 3.08 5.22 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 823 99.73 0.17 5.1 5.15 5.67 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 89.8 | 10046 = 0.20 5.29 5.42 5.92 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 932 | 103.90 @ 0.33 5.86 6.36 5.98 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 951 | 108.71 | 0.39 6.69 3.75 5.75 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 220 | 107.7 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 1172 | 102.18 6.43 3.52 275 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.10 07.03.22 142.7 | 97.50 6.82 3.34 791 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 47.0 | 2905 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 330.7 | 99.00 7.37 368 | 1141 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 19 | 100.25 4.81 3.26 0.15 /Baa3/BB GaHkun
Gazprombank-11 300 § 797 15.12.10 15.06.11 124 | 103.00 4.83 3.87 0.95 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.06.10 28.06.13 36.9 | 104.35 6.33 3.80 2.58 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 64.1 | 100.58 6.37 323 434 /Baa3/BB GaHkun
Gazstream-13 647 § 563 220710 22.07.13 37.7 | 10157 | 0.12 5.07 277 275 BBB/Baa1/BBB |cblpbe
HCFB-11 500 § 11.00  20.06.10 20.06.11 122 | 103.75 7.07 5.30 0.90 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 14.0 | 104.76 7.33 561 1.03 /Ba3/B+ GaHkun
11B-10-2 200 € 9.00  06.07.10 06.07.10 0.6 97.88 | 044 54.01 9.20 0.04 CCC/B3/BB- GaHkun
11B-13 200 $ 11.00  15.08.10 15.02.13 324 | 8544 18.12 6.44 2.07 CCC/B3/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 52 TOproBns
Income-Lada-11 CLN 388 18.00  23.06.10 20.06.11 12.2 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 0.8 99.85 | 0.01 11.07 451 0.06 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 166 | 9150 | 475 16.41 5.06 1.20 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 226 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 534 | 104.16 5.30 3.06 378 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 84.9 | 100.79 6.21 3.15 556 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 114.2 | 103.00 6.81 3.52 6.72 = BBB-/Baa2/BBB-  cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1457 | 97.31 6.99 342 808 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.09.10 10.03.11  10.03.16 9.0 | 69.7 | 100.12 8.66 443 0.68 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 13.3 | 103.51 6.36 471 0.99 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 945/ 20.09.10 20.03.11 9.2 40.00 184.98 1181 0.37 ICat/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 16.0 | 104.22 | 0.05 3.09 6.19 1.24 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 772 | 101.98 = 0.01 4.64 4.97 5.29 BBB/Baa1/BBB | MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 39 10173 | 0.01 2,92 412 0.32 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.07.10 28.01.12 196 | 10398 | 0.15 5.38 3.85 1.46 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 1219 | 102.06 | 0.46 22266  4.22 0.02 BB+/Ba2/BB Tenexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 224 | 105.72 6.01 5.68 1.50 B/B1/ XuMus
NKNH-15 200 § 850 220610 221210 221215 6.0 | 671 | 90.50 29.88 470 0.42 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 233 | 10232 | 0.13 5.70 342 1.77 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 304 | 10495 0.2 4.41 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 65.0 = 98.30 9.15 445 412 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16/ 16.0 | 77.2 | 101.50 | 0.24 8.52 4.80 1.22 BB-/Ba3/ (DUHaHCbI

OAK-10 200 § 10.00  08.07.10 08.07.10 0.7 MatumHocTp.
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ProbusinessBank-10 3000R 9.75/  09.07.10 09.07.10 0.7 98.25 42.25 4.96 0.05 B-Il (hMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 20 98.50 2168 6.34 0.15 Bl (bMHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 15.6 TOproBns
Promsvyazbank-10 200 § 850, 04.10.10 04.10.10 3.6 100.98 4.86 8.42 0.29 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 16.3 | 10273 | 0.03 6.57 4.26 1.24 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 235 | 101.73 | 0.1 8.63 4.73 1.72 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.13 13.0 | 374 & 111.08 | 0.05 0.40 4.84 1.00 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 60.1 | 110.50 = 0.12 10.00 5.77 3.67 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250  31.07.10 31.01.18 928 | 109.17 1148 572 4.70 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 235 | 9884 | 0.02 8.16 3.79 1.75 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 339 | 9871 | 046 167.39 | 6585 | 047 B-/B1/B- GaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 126 | 99.06 14.01 6.56 0.92 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.07.10 01.07.12 248 | 102.00 791 4.41 1.76 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-1( 350 § 6.88  29.11.1C 29.11.1C 55 | 101.9¢ | 0.02 2.46 3.37 0.44 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 227 | 104.25 3.82 6.01 178 BBB/Baat/ GaHkun
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 354 | 106.01 493 3.38 2.61 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.09.10 25.03.13 337 | 9954 | 0.22 7.68 3.77 242 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 435 | 106.08 5.23 3.36 3.06 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 485 | 113.06 = 0.01 5.32 3.98 3.37 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 150 = 762 = 99.20 | 0.03 763 351 1.16 BBB/Baa1/ BaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 841 | 9969 | 081 6.35 3.16 5.50 BBB/Baat/ GaHkm
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 96.7 | 106.82 = 0.07 6.63 3.63 5.93 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 8.6 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 592 | 9742 | 0.2 428 1.87 438 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 986 | 136.00 5.44 4.04 5.62 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1204 | 97.22  0.07 5.37 257 7.62 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.10 24.06.28 2194 | 168.00 | 0.75 6.36 3.80 8.98 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2409 | 11325 | 062 18323 138 5.27 3.31 5.71 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 37 B+/Ba3/B+ GaHku
RusStandard-10-2 400 $ 849  29.06.10 29.06.10 04 | 10000 & 0.25 8.32 4.24 0.03 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 107 | 9951 | 0.07 9.20 433 0.82 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 6.0 & 669 = 96.26 | 0.15 17.08 461 0.46 B+/Ba3/B+ GaHkmn
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 786 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 82.7 | 99.08 | 0.07 5.90 293 5.48 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 174 | 10379 = 0.03 3.15 2.86 1.34 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 354 | 105.39 448 3.07 263 GaHku
Sberbank-13-2 500 § 647 02.07.10 02.07.13 37.0 | 10543 @ 0.05 453 3.07 268 GaHkun
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 56.6 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 379 | 106.68 7.31 4.57 259 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.10 19.04.14 46.7 | 105.31 | 043 7.62 439 317 B+/Ba3/BB- Cblpbe
SeverstalTrans-10 CLN 175 § 850/ 22.06.10 22.06.10 0.1 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770, 24.10.1C 24.04.11 10.3 BB/ Tenekom
SINEK-15 250 § 770 03.08.10 03.08.15 624 | 100.51 7.58 3.83 4.06 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 75 | 10331 | 0.00 3.35 430 0.58 BB-/Ba3/BB Tenexom
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 19.8 | 101.50 1056 @ 11.82 | 144 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 0.5 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 135 | 103.61 6.57 4.83 1.01 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 132 | 10285 @ 0.03 4.15 3.34 1.01 BBB-/Baa2/BBB- |cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 275 | 10210 | 0.03 5.12 3.00 2.06 = BBB-/Baa2/BBB- |cbipe
TNK-13 600 § 7.50  13.09.10 13.03.13 333 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 56.3 = 99.93 | 0.61 6.26 3.13 387 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 741 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 822 9775 7.05 3.39 526 = BBB-/Baa2/BBB-  cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 942 | 10275 7.40 383 564 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 1172 | 9875 | 125 743 3.67 6.64 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 5.8 Tenexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 86.2 = 9811 | 0.03 11.84 5.36 459 B1/ GaHku
TransCreditBank-11 350 § 9.00  23.06.10 25.06.11 124 | 104.19 4.69 4.32 0.94 /Ba1/BB GaHkun
Transneft-12 500 $ 6.10,  27.06.10 27.06.12 247 | 10447 | 014 3.79 2.92 1.85 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 247 | 103.69 348 2.59 1.87 /Baa1/BBB chipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 382 | 10842  0.19 4.77 3.55 272 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 452 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 99.1 | 11555 6.23 3.76 5.82 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.09.10 06.09.12 21.0 B-/Caat/ GaHkun
URSA-11-1 130§ 12.00  30.06.10 30.12.11 18.7 | 106.90 = 0.01 7.16 5.61 1.33 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 17.2 | 103.01 5.88 8.06 1.30 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210  04.06.11  04.06.13 12.0 | 36.1 /B1/B Ternexom
Vimpelcom-11 300 § 838  22.10.10 22.10.11 164 | 106.00 = 0.06 3.75 3.95 1.26 [Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 349 | 10576 @ 0.13 6.15 3.96 2.51 [Ba2/BB+ Ternexom
Vimpelcom-16 600 § 825 23.11.10 23.05.16) 722 | 10349 | 0.5 7.51 3.99 4.63 /Ba2/BB+ Ternekom
Vimpelcom-18 1000 § 9.13 30.10.10 30.04.18 958 | 10763  0.16 7.81 4.24 5.58 [Ba2/BB+ Tenexom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 85.5 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 64.3 = 99.62 6.28 3.11 4.38 BBB/Baat/ GaHku
VTB-11 450 § 750  12.10.10 12.10.11 16.0 | 10511 0.03 349 3.57 1.24 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 126 | 104.97 3.25 7.86 0.94 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 288 | 10329 | 0.1 5.11 3.20 2.16 BBB/Baa1/BBB  |GaHku
VTB-12-2RUB 30000 R 1200 28.11.10 28.11.12 298 | 99.81 12.08 6.01 2.05 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 56.4 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 57.3 | 99.92 @ 0.7 6.48 324 3.94 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 68.9 | 100.97 4.01 421 4.99 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 36.0 | 96.7 & 102.92 5.78 3.34 264 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020710 020715 02.07.35 61.0 = 304.8 | 99.09 6.46 3.15 4.14 BBB/Baa1/BBB | 6aHku
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