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Py6neBble BbiNyckun CTPATETUA

W3meHeHue, 6.n.
YTM, % 3HaY. 3afeH.  3a Mec. YTD BHELLIHUIA PBIHOK
LeBdRHR W = #8 POCT aMepUKaHCKOM SKOHOMUKM B | kBapTane 2010 r. Bbin NepecMOTPeH B CTOPOHY NOHUXKEHUS [0
lasnpom-11 73 o ©8)  (177) 2,7%. Ha cammute G-20 nuaepsl BeAyLIMX 3KOHOMUK MUPa NPUHANM PeLLeHMe O CHUXeHWn g -
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BABOE. [TpanchHI HOBOTO BbiNycka Ma3npoMbaHKa BbIMSANT 4OCTaTOYHO arpecCUBHBIM. ... cTp. 2

CbipbeBble pbIHKM BHYTPEHHUI PbIHOK
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PyGreBble 0bnMraummn HaXoaATCs B pexnme KOHCONMMAALNN, U BO3OOHOBNEHNE POCTa 3aBMUCUT B OC-
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Bcnepcreue Boinnat HAMW v akumsos YypoBeHb JIMKBMOAHOCTN HECKOJIbKO CHM3WIICA, a MPOLUEHTHbIe

JeHeXHbIN pbIHOK
ctaBkn no MBK Bblpodin. CeI'OD,Hﬂ KOMNaHNAM NpeacTtodaT BbiMJiaTbl Hajora Ha I'Ipl/l6bIJ'|b, Nno3TOMYy
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npoueHTHble cTaBkKK N0 MBK, BO3MOXHO, MPOOOINIKAT POCT.  ovvniee et eeee e cTp. 4
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD pou POA P p
e o we e KOPMOPATMBHBIECOBBTWMA
Kopcyera 527,3 28,7 10,9  (306,8)
Jenoautsi 8 LB 7242 (19,9) 114 2839 MAM-BAHK (B+/BA2/BB)
W3meHeHue, 6.n.
BaHk onybnvkoBan grHaHCOBble pe3ynbTathl 3a | kBapTan 2010r., oka3aBLIMECs B LENOM HeraTViBHbLIMW,
NDF 1Y, % 4,50 ® (20)  (198) 0CcoBEHHO B 4aCTV AOXOAa OT OCHOBHbIX BAHKOBCKMX omnepaLiin. TeM He MeHee nokasaTenu KanmTanmsa-
MOSPrime OIN, % 2,74 ; (4 am LMK 1 TIMKBUOHOCTW BaHKa OCTaIoTCA OTAMHYHBIMY, HTO MO3BONAET HaM PeKOMEeHAOBaTh MOKYMKy OGymar
TI—— MIM. BmecTe c TeM cneflyeT npeaynpeanTb, HTo AelleBbliX OyMar Ha PbIHKe HE HAUTW. ................ crp. 5
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NHpekcbl -
v 5 CoBeT AMPEKTOPOB PO3HWYHON CeTh «MarHUT» NMpPUHAN pelleHre O BbinnaTe AnBMaeHn0s 3a 2009 1.
SRR B pa3mepe 895 mnH pyb. (29,3 MnH fonn.), 4to coctaenset 10,7% OT NONyHeHHOM 3a rof, YNCTOW
6.n. 3Way. 3aped. 3samec.  YTD Npunbbinu. 3a nepsble TPW MecsLa HblHelHero roga MarHut 3apaboTan 65 MAH 8o, YUCTomn NprbbI-
Russia 30 - UST 10 224.0 R 3 68 N, a 3anac geHe>XXHbIX Cpeacrts Ha Ha4allio rofga CoCTaBndan 'y Hero 371 MIH 4onn., Taknm o6pa30M,

EMBI + Spread 3403 B 23) 458 BbiNNlata OMBWAOEHOOB HE CKaXETCA OTPULATENIbHO Ha JIMKBUOHOCTN KOMIaHUN. TaKOI;IV CKpOMHbII;I
P ! ! ! pa3Mep BbIMJiaT, Ha Halll B3rnaa, o6ycnosneH MacliTabHom MHBECTMLUMNOHHOWM NMPOrpaMmMoun, 3anjiaHn-

poBaHHOM Ha 2010 T.

NHpnkaTnBHbIE cnpepbl j . 3
PentnHroBoe areHTCcTBO Fitch noHM3uno pentrHrn Mexnpombanka ¢ «CCC» fo «C» 1 UCKIIOHMUIO UX

300 4 6.n. 6.n.- 400 13 cnucka Rating Watch «HeratuBHbIN». MoHUXeHWe 00yCnoBneHo TeMm, 4To, No nHdopmaumm Fitch,
MexnpombaHK B HACTOALLMIA MOMEHT, BO3MOXHO, HE OCYLLECTBMAET MOMHOro M CBOEBPEMEHHOMO
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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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CTPATEIrNA

BHeWHVH PbIHOK

Poct amepurKaHCKOM 3KOHOMUKU B | KB. 2010r. coctaBun 2,7%. Kak 1 0Xunaanock, B NATHMLY TOProBasi akTMBHOCTb Obina
HEBbICOKOW, B MOCNEAHUM OeHb Helen PbiHKM B OCHOBHOM CHUXKANMChb. POCCUMCKNI PBIHOK aKLMI ONyCTUACA B cpeaHeM Ha 1%
Ha (oHe pocTa KOTMPOBOK HedTu Bonee Yem Ha 2%. CerofHs yTpoM LieHa Gappens konebnetcs y otmetkn 78,79 ponn. B
nATHULY MuHUcTepcTBo Toproenu CLUA npenctaBuno okoHYaTenbHyto oueHky BB 3a | k. 2010r.: paHee onybnukoBaHHas
oLieHKa Ha ypoBHe 3% Obina mepecMoTpeHa B CTOPOHY MOHMXeHWs A0 2,7%. HoBble OaHHble Mokasanu, 4TO B OTYETHOM
nepuvope poct BBl onpepensncs B Oonbluer CTeMeHW MNOMOMIHEHMEM 3amMacoB, Y4emM MoTpebuTenbckMM cnpocoM. [locne
nyénukaumm otdeta MunuctepctBa Toproenn CLUA, poxomHoctu 10-netHux UST onycTMnmMcb A0 MECSYHOro MWHMMYMa,
coctaBuB 3,09%. 3aT0 MHAEKC NOTPeOUTENBCKMX HACTPOEHUI, PacCyUTbIBaEMbIN MUYUTaHCKMM YHUBEPCUTETOM, B MIOHE BbIPOC
00 76, MakCMManbHOro 3Ha4eHNA 3a NoCNefHMe ABa FOAa, MPEBbICKB KOHCEHCYC-NPOrHO3, PaBHbIn 75,5.

CtpaHbl EC HamepeHbl BABOe CHU3UTb gedununtbl GlogyeToB. OCHOBHbIMU TeMaMu cammmnta G-20 CTanu cokpalleHune
OIOAXETHBIX AeULMTOB 1N HANorM Ha DBaHKOBCKYID cUcTeMy. JInpepbl eBponenckmx ctpaH noobewany k 2013 r. yMeHbLNTb
OloaxeTHble AeduunTbl BABOE. [MNnaHbl MO CTOMb 3HAYUTESILHOMY WX COKPALLEHWIO CBMAETENbCTBYIOT O TOM, YTO OlofXeTHble
NpobneMbl CTAHOBATCA AJ1 MPaBUTENBCTB MPUOPUTETHBIMM, @ CBSA3aHHbIE C COKpaLLeHWeM AePULMTOB ONaceHUst OTHOCUTENIbHO
BO3MOXHOrO 3aMe[NleHNs1 SKOHOMMWNYECKOro pocTa OTXOAAT Ha BTOPOM MnaH. YTo KacaeTcs HanoroobnoxeHums 6aHKOBCKOro
CeKTopa, TO Nuaepbl «ABafUATKM» peLusiv, YTO Kaxnas cTpaHa OyaeT npuHWMaTh pelieHus no AaHHOMY BOMpoCy B
NHANBUIYANbHOM MOpsAAKe, PYKOBOACTBYSACb OCODEHHOCTAMM CBOEN BAHKOBCKOWM CUCTEMBI.

Bnepeau HenpocTasi Hepensa. B kKoHUe NpOLWNON Hedenu AOXOAHOCTM 00S3aTenbCTB Pa3BMBAIOLLUMXCS CTPaH BbIPOCIM, a
foxoaHocT 10-NeTHMX rpedeckux 0bs3aTeNibcTB npeBbicvam 10%, 4TO 3aCTaBNfeT MHBECTOPOB OMacaTbCs BO3MOXHOM
PecTpyKTypM3aummn fonros. Ha Tekyllen Hefene Mbl OXKMAAEM NMPOAOSIXKEHUS POCTa JOXOOAHOCTEN rpeveckmx oba3aTeNbCTs: K
KOHLy HeAenu rpeveckne obnuraumm 6yayT UckiodeHbl 13 ©asbl pacyeTa psana MHAEKCOB, B TOM YMCTe 13 CTOMb NOMyNspHOro y
nHeectopoB Markit iBoxx. MHaekcHble doHabl, pebanaHcnpys cBou noptdenu, dyayT 13baBnsaTbCs oT obnuraum peunn, YTo
noacTerHeT AanbHEMLWIWI POCT OOXOAHOCTeN. HacTynuvBllas Hedens o3HaMeHyeTcsa OonblivM obbemoM nybnnkyemom
CTaTUCTUKM. B YacTHOCTM, cerogHs byayT onybnmkoBaHbl AaHHbIE MO AOXOAAM U pacxofam HaceneHns CLUA 3a man.

OTcyTCcTBUE egUHON TeHAeHUUn B cermeHTe ponros EM. B cektope gonros passuBatowmxca ctpaH n CDS-cnpenos eguHom
IVHaMUKM He Habnopaetca. Cnpen Poccnsa’30 paclwvpuncs Ha 5 6.n. oo 225,9 6.n., ogHako B MATHMLY Cpasy nocne
nybnmMkaumMm nepecMOTPEHHbBIX OaHHbIX MO amepukaHckoMy BBI paclumpeHue cnpepa poctvrano 8 6.n. Mbl noatBepxaaeM
npuBnekaTenbHOCTb eBpoboHA0B Poccms’30 ans Nokynku; cnpaBefnvBbIA AMana3oH cnpefa K 10 UST coctaBnsiet 125-175 6.0.

Onbra CTrepuHa, sterinaoa@uralsib.ru

Fasnpom6GaHK xou4eT 3aHATb 6e3 npemun. Debtwire co ccoinkon Ha npepctasuteneit Masnpombatika (BB/Baa3/-) coobuymn
HeKoTopble NMOAPOBHOCTI rOTOBSLLErocs DaHKOM pa3MelLeHKs eBpoobnmraumii. Fa3npoMbaHK pPaccHMTbIBAET BLIMTU Ha PbIHOK
[l0 Hayana ce3oHa NleTHMX OTMYCKOB , — Tak1MM 0DpPa3oM, pa3MeLLeHne, Mo BCeN BUAMMOCTU, COCTOUTCS B TeYEHWEe CeaytoLLero
Mecsua. MpenBaputenbHble NapamMeTpbl 3arMa: 0b6beM oT 500 MAH gonn. Ao 1 MApA Honn., CPoK — NsTb NEeT, LOXOAHOCTb —
6,5% wnn Hke. Mbl nonaraem, YTO MOCPEACTBOM pa3MelleHMs HOBbIX Oymar lasnpombaHK HamepeH peduHaHCMpoBaTb
BbINyck eBpoboHaoB Gazprombank'10 o6bemom 500 MIH LWBEMLAPCKMX (PaHKOB C MoralleHeM B aBrycre HbiHellHero roga. B
HacTosiLLlee BpeMsl Ha pbiHKe 0DpaLLaeTcs aHaNorMYHbIA MO CPOYHOCTM pa3mellaemMoMy Bbinyck Gazprombank'15 obbemom 1
MIpA [ONM., KOTOPbIM B HACTOSALMIA MOMEHT NpeafiaraeT JOXOAHOCTb K noraleHuio Ha yposHe YTM6,55%. TakiM obpa3om,
Fa3npoMbaHK MnaHMpyeT pa3mMecTuTb HoBble Bymaru 6e3 npeMmm Ko BTOPUYHOMY PbIHKY. B LENoM Mbl OLEHMBaeM MpancuHr
HOBOrO BbINyCKa Kak [OCTaTOMHO arpeccuBHbIN. Gazprombank'15 cerdac BbIrNSQUT LOPOrMM, B YaCTHOCTM OTHOCUTENBHO
OnmsKkoro K Hemy Mo gopaunn sbinycka VIB'35 (YTP6,32% @ 02 wmions 2010 r.), y4nTbiBas, Y4TO PasHMLA B KPeOUTHbIX
PEerTUHIa ABYX SMUTEHTOB COCTaBNAET Be CTyNeHW 1, MNo-HalleMy MHEHWNIO, [LOMXHA OTpaxkaTbca B npeMum nopsaka 50 6.n. B To
Xe BpeMsi Mbl He UCKIlodaeM, 4To [a3npoMObaHK CMOXET 3aHsTb MO Kenaemylo [OXOLHOCTb. Ha rnobanbHbix KpegmTHbIX
PbIHKaX Mo-NpexHeMy 13bbITOK NMKBUAHOCTM, a NPEANoXeHMEe HOBbIX eBPOOOAMraLmii OT POCCUMCKMX SMUTEHTOB NMOKa BeCbMa
OrpaHMYeHHO, 4TO, KaK Mbl CYMTAEM, LOJSIXKHO OKa3blBaTb MOAAEPKKY CNPOCYy Ha HoBble Bymaru GaHka npu GnaronpusTHom
PbIHOYHOW KOHBIOHKTYpPE.

CraHucnas boxeHko, bozhenkosv@uralsib.ru
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BHYTpPEeHHMM PbIHOK

KoHconunpauums. Mocne HeOONbLWIOW NMOHMXKATENBHOW KOPPEKLMM YeTBEPra KOPMOPATMBHbIA CErMEHT MPOCTO CTOSN Ha MecTe B
NATHULY, KOHCONMMAMPYACh NPY YMEPEHHOW TOPrOoBOM aKTUBHOCTW. YHaCTHVKM pbiHKa COBEPLUany TakTU4eckre nepectpoeHns B
cBouvx noptdensx. HeCMOTPS Ha 4acTo HeyCTOMYMBBIN BHELUHUI (POH, HaM KaXeTcs Hem3bexHbIM, 4To B Bnunxaniine mecsupl
LOXOAHOCTV LJIMHHBIX pybneBbIXx 0Onuraumin MPOAoMKaT MOCTENEHHOe CHUXEHWE. YCTOMYMBLIN pyOrb, MOAAepXMBaeMbI
CTabunbHBIMK LieHaMK Ha HedTb, a Tak)Ke HMU3KMe CTaBKM [eHEXHOro pbiHKa, AepXXalumecs BNAOTHYIO K CTaBkaM Mo Aeno3ntam
LIB, coxpaHsioT akTyanbHoWM naeto carry trade, kotopasi Oy[eT rnaBeHCTBOBATL, MOKA HE BO3HWKHET yrpo3a pocTa CTaBok baHka
Poccun. B HacToAWMM MOMEHT Mbl He BUAMM MNepCnekTMB Af19 3TOr0 Mo KpavHen Mepe, B npegenax Il keaprana.
COOTBETCTBEHHO, Mbl MO-MPEXHEMY PEKOMEHAyeM WHBECTOpaM MpofofxaTb nokynku. Cpean Oymar C  perTvHramm
MHBECTULMOHHOIO YPOBHA Mbl CHMTaeM npuenekatensHeiMu PX[-23, BTh-5, BTB-BO1/2, PCXB-8/9 w Jlykomn-4. B
OaHKoBCKOM cekTope xopowo Bbirnaadt XK®-7, MAM-B01, AKBAPC-4, MBPP-5 n BCM6-6O1. Cpean Gonee [OXOAHbLIX
DaHKoBCkMX OymMar mbl npegnoyntaem YpancmbflK-2, CKb-504 u MKB-8. Hawumm daBoputamm BO BTOPOM 3LUEMOHE,
KOHe4YHo, ocTaloTcsi Bymary meTtannyproB, a MMeHHo Meyen-bO2 wn -503, EBpas-1, CubOMeTuHBecT-1/2 u, pasymeeTcs,
obnuraumn bawHedT. B TpeTbeM 3LiefioHe Mbl MPOLOSIKaeM PeKOMEeHLOBaTb BbIMyCK WHTerpa-2, a Takxke HedaBHO
pa3MeLLleHHbIn CUTPOHWUKC-BO 1, KOTOPbIN B HAaCTOALLMIN MOMEHT TOPryeTcst CO CNpeaoM B pasMepe nopsaka 375 0.1, K Kpusom
AODK «Cuctema», Tora Kak crpaBefnnBbii criped Mbl oleHnBaemM B 300 6.1.

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

CHMXXeHne NNKBNAHOCTN B pe3ynbTtaTte HaNoroBbix nnarexen

B nATHMUy koMnaHuu Bbinnatuny HOAMW v akum3bl. YpoBeHb NMKBUOHOCTU CHU3UICA, a NPOLLEeHTHble cTaBkm no MBK Bo3pocnu,
0[1HaKO OCTaNUCb Ha A0BOJSIbHO HWM3KOM ypoBHe. OCTaTkM Ha KopcyeTax KpedUTHbIX ydpexaeHun B LIb cokpatunuch Ha 92,4
mMnpg py6. no 434,9 mnpp pyb., a oeno3ntsl CHU3MAKUCL Ha 33,4 mnpa py6. go 690,8 mnpa py6. CraBka MosPrime mno
OOHOOHEBHbIM KpeauTaM MOAHANack Ha 4 0.n. fo 2,74%. CerogHs KOMMaHUAM NPenCTOUT BbINAaTUTb Hanor Ha npuobinb,
MO3TOMY YPOBEHb JIMKBUAHOCTU MOXET CHU3UTCA elle Honee CyLecTBeHHO, a cTaBku no MEK npogonxat pacTu.

O6bembl onepaumin PEMO ¢ LIb ocTaloTca HU3KMMK: B NATHULY OHM cocTaBunn 413 Mmnpd pyd, 4to Ha 12% HuXe nokasaTens
npeablayLien ceccnn,

B naTHMUY Kypc gonnapa K pyonio Ha MMBB octancsa Ha yposHe 31,1 py0./ponn., Toraa kak Kypc eBpo k pybnio BbIpoc Ha 2
konewnku 1o 38,25 py0./eBpo. CTOMMOCTb OMBAIOTHOM KOP3UWHbI OCTaNach NpakTnyieckn 6e3 n3MeHeHnn, NpUbaBuB NMLLb OAHY
konewnky — 8o 34,31 py0. B nATHMUY LeHbl Ha HedTb NOWNKW BBEPX W noamepxanu pyons. LleHa Ha Brent Bbipocna bonee yem Ha
2% w npesbicuna 74 ponn./6app., 4TO OOJXKHO CErofHs BKyrne C ocnabneHveMm [ofnapa Ha MUPOBbIX PbIHKaX OKas3aTb
noanepxky pyonio. Kypc gonnapa kK pybsio ceronHs MoxeT cH13uTbes go 31-30,9 py6./nonn.

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

MAM-Bank (B+/Ba2/BB)

HeBaxHble gaHHble 3a | kBapTtan 2010r.,
[0X0A OT OCHOBHbIX 0QHKOBCKUX OMnepaLm HMXXe 0XXupaHumn

Ony6nukoBaHa oT4eTHOCTb 3a | kBapTan 2010 r. B MVHYBLYIO NATHULY OAMH M3 KPYMHEMLUNX POCCUMCKMX HaCTHbIX BaHKOB
onybnnkoBan gurHaHcoBble pe3ynbTtaThl | kBapTana 2010 r. no MCDO n nposen TenethoHHYO KOHhEPEHLMIO A1 HBECTOPOB.
Pe3ynbTaThbl OKa3anucb XyXe, 4eM MOXHO Obino oXmuaaTb, 0COOEHHO B 4acTW [OX0f4a OT OCHOBHbIX OAaHKOBCKMX Omnepauuit.
BmecTe ¢ Tem BaHKy yaanoch 13bexaTb YACTOro KBapTabHOro yobiTka brnarofaps npubbinv oT onepaLmii C LeHHbIMK BymMaramu.
TeM BpeMeHeM [0CTaTO4HOCTb KanuTana v MMKBMAHOCTb ocTatoTcs y MM BbICOKMMMU.

MbI no-npe>xHeMy peKoMeHAyeM MoKyrnaTb o6nurauum 6aHka, XoTsl OHM MOTYT OKa3aTbCsl HeAeleBbIMU. HecMoTps Ha
OTHOCUTENbHO cCnabble pe3ynbTatel | KBapTana, Mbl NO-MpexHeMy cyuTaem obnavraumm MIOM-baHka ogHUMUK K3
npvBReKaTeNbHbIX cpeam 0bs3aTenbcTB poccnnckmx GaHkoB. Kak cnefcTBue, Mbl peKOMeHAyeM WMHBEeCTOpaM akKyMynmMpoBaThb
bymarn GaHka B NopTdensx, ofHako Cpok obpatleHus espoobnuraumin MIAM Hesenvk (Bce oHM norawatotcs 8 2011 1.), 1
NOTOMY OHW [OBOJSIbHO HW3KOMMKBUAHbLI. Jly4lwM K3 BbINYCKOB, BEPOSATHO, CfledyeT cymTath Aonnaposbin MDM'11 ¢
noraweHnem B fekabpe 2011 r. n LoXoaHOCTbIO 6,5%. KcTaTh, pyKOBOLACTBO DaHKa COOBLWMMO, YTO paccMaTpMBAET BapUaHTbI
pedrHaHCMpoBaHUA 0053aTeNbCTB Kak Ha BHYTPEHHEM, TakK M Ha BHEWHEM pbiHKax. Hanbonblumin mMHTepec M3 pybneBbIx
obnuraumn MAM-baHka npeactaenset Bbinyck MAM-B0O-1 ¢ noxogHocTbio 8,1% Ha 2,5 rofga. JaHHbIN BbiNyck Obi OOHUM 13
Hawmx HaBopuTOB B OAHKOBCKOM CEKTOPE, HO B MOCNeAHee BPeMs OH Mokasasn OT/MYHYIO AMHAMUKY W Tenepb KOTUPYeTCs Ha
ypoBHe 110% OT HOMWHana. TeM He MeHee Mbl peKoMeHIyeM ModyMaTb O MOKyrKe 3TUX obnuraumi. B 1o xe Bpems, ecimv
paccMaTpMBaIOTCA  B3aMMOUCKIIOHalOLWMEe BO3MOXHOCTM, TO MOXHO MNOCOBETOBAaTb W Ny4llve BapuaHTbl, Hanpumep,
pacnonaratlownncs nobnmsoctn XKPOB-7, KOTOPbIA TOPryeTcs ¢ AOXOAHOCTLIO 8,65% Ha ABa rofa.

[MonHbIVi KOMMeHTapuii by et onybkoBaH B bvxavilee Bpems.

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

28 nioHa

29 nioHsn

30 vioHs

1 nions
2 viiona

5 viona
6 nons
7 vions

8 nons

9 nions

[eHeXHbIN pbIHOK

28 ntoHs
28 nioHsn

29 nioHsa

Odepta Cnbupckmn beper — GuHaHc-1 (1,5 mnpa py6.). Odepta AnbaHc QrHaHC- 1
(3 mMnpg py6.). MoraweHwe baHk PeHeccaHc Kanutan-2010 (300 mnH gonn.). MoraweHue Ak
Bapc Bank-2010 (250 mnH gonn.).

Pa3melueHue Mpynna JICP BO-1 (1,5 mnppa py6.). PasmelteHne HOBAT3IK BO-1 (10 mnpga py6.).
PasmellieHne Pycb-bark-4 (3 mnpg py6.). OdepTa CtanbdoHa-HeasmxmmocTs- 1

(0,6 mnpa py6.). OdepTa Mexnpombark-1 (3 mapg py6.). Odepta Xuncoumnoteka-DurHaHc-3
(1,5 mnpg py0.). ObepTta Masnpom-13 (10 mnpga pyb.). MoralueHve baHk Pycckmi CTaHOapT-
2010 (400 miH gonn.).

Ocbepta MeHepupyoLas komnanua-1 (2 mnpg py6.). Odepta GNK-2013 (150 mnH gonn.).
MoraweHue bank Pycckuin Crangapt-2010 (12,5 mnpa py6.).

OdbepTa Kocmoc — @uHarc-1 (2 mnpa py6.). MoraweHwe BTB Kanutan-2010 (30 mnH gonn.).
Odepra KB LieHTp-nHBecT-2 (3 Mnpg pyo.).

Odbepra MepeobaHk-1 (1,5 Mnpd py6.). Morawermne OTK-2 - 1 (5 mapga py6.). Morawexne
®uHaHcbmsHecTpynn-1 (3 mapa py6.).

MoraweHue YPCA baHk-2010 (30 maH gonn.). MoraweHue MexnpombaHk-2010
(200 mnH gonn.).

PasmeteHue KpacHogap-01 (1,1 mipg pyo.).

Ocbepta 3eHnT-6 (3 Mnpa pyb.). Odepta Uk 5 OuHaHc-1 (9 mnpa py6.). OdepTa
MeTpokoMmepu-4 (3 mnpg py6.). Morawexmne PocT-NanH-1 (1 mapga py6.). MoraweHne
HomoueHTp-1 (1 mnpa py6.).

Odbepta MuHnnuta-Puranc-1 (0,5 mnpg py6.). Morawwerne OFO-3 (1,5 mnpa py6.). Morawexne
MpobursHecbark-2010 (3 mnpa py6.). MoraweHue OAK-2010 (200 M+ gonn.).

LLb pa3mecTT Ge33anorosble KpeanTbl CPOKOM Ha TpY Mecsila
Hanor Ha nprbbinb

b Pa3MecTuT NaTnHenesbHble Oe33anorosble KpeouThbl



Gﬂh YPAACMIB | K3MUTAN

KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
odepTh Bbinyck BbiMycka, odepTbl, nNpeabigyLier cTaBKa odepTbl /
MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
28.06.10 AnbsiHc OUHaHC- 1 3000 100 8,75 - nedont
E;?Bbj:;;jgm_ 1 600 100 9,0 7,0 28 pexabps 2010
29.06.10 MexxnpombaHk- 1 3000 100 13,25 13,25 27 viona 2010
XKuncoumnoteka-®uHaHc-3 1500 100 9,0 9,0 29 miona 2010
rasnpom-13 10 000 100 13,12 13,12 26 nioHa 2012
o E;':Aenzv:;y:?*aﬂ 2000 100 12,0 8,5 21 miora 2011
OJIK-2013 Usb150 100 10,0 10,0 30 nioHa 2013
01.07.10 Kocmoc — OuHaHc- 1 2000 100 17,0 10,2 16 nioHs 2011
02.07.10 LleHTp-mHBeCT-2 3000 100 16,0 9,25 29 nioHa 2012
05.07.10 MepBobaHK- 1 1500 100 16,5 9,5 29 nioHa 2011
baHk 3eHunT-6 3000 100 15,0 - -
08.07.10  Ukc 5 OuHaHC-1 9000 100 7,6 -
MNeTpokommepL-4 3000 100 15,5 - -
09.07.10 MuHnanTa-OurHaHc- 1 500 100 16,0 20,0 22 anpens 2011
12.07.10 Homoc-baHk-11 5000 100 15,0 - -
13.07.10  3MAnbAHC — OurHaHC- 1 2000 100 18,0 - -



Fixed Income Daily 28.06.10
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 24.0 100.00 5084 1.00 9.08 4.61 1.70 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 35.0 100.25 3000 100.00 100.25 9.35 4.60 2.35 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 11.0 475 89.50 87.00 92.00 12.92 0.06 0.82 aBToONpoOM
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 102.2 100.60 31680 100.31 100.69 8.16 2.02 4.30 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 124.5 100.50 100.01 101.14 7.56 2.06 5.04 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 38 101.48 54028 100.26 4.63 2.31 0.29 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70.  01.08.10 01.02.12 19.6 101.47 103.00 103.70 7.94 2.16 1.39 /A3/BBB (puHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 28.1 99.90 100.35 101.70 7.62 1.83 1.56 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.07.10 15.07.14 494 98.34 97.00 8.27 1.88 248 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.07.10 15.07.16 73.8 100.00 1000 99.50 99.98 7.90 1.92 3.44 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763  15.09.10 15.03.14] 15.06.18 45.0 97.1 99.25 23500 98.90 99.45 8.15 1.94 2.50 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.08.10 15.02.17 80.9 99.00 24550 99.00 99.45 7.99 191 3.44 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 25.06.10 311210/ 21.1212 6.0 30.4 101.85 12.00 7.83 0.43 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 16.3 101.50 | 051 8 99.00 101.39 6.81 3.88 1.20 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13] 22.0 40.3 100.00 33501 100.02 101.35 8.33 411 1.59 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 23.09.10 26.09.11] 19.09.13/ 15.0 39.4 107.42 | 0.07 106.00 107.59 7.75 6.52 1.08 B+// cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 23.0 415 109.24 | 0.04 181 109.00 109.24 8.67 6.32 1.60 B+// cbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 37.0 60.7 100.00 8000 000 8.47 2.06 248 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 60.7 100.00 7000 000 9.25 2.23 3.73 B+/Ba3/B+ Ccbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 149 100.01 97.00 101.00 14.42 6.98 0.99 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 9.8 MeTannyprus
Amypmet-07 6000 R 18.000  30.06.10 30.06.12 24.6 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 9.3 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 34.0 99.80 40001 100.60 100.85 7.83 3.87 243 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 34.0 100.98 | 0.23 639 000 100.10 100.90 7.36 3.83 244 BB+// TpaHcnopt
bantiHeB-1 1000 R 11.000 27.07.10 26.04.11 10.2 98.50 95.00 102.00 13.54 2.78 0.70 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 1.6 TOproBnst
Bank CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 16.0 34.0 100.60 | 0.05 1500 100.60 100.75 7.70 4.01 1.16 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 1.0 133 101.01 100.60 0.32 5.25 0.12 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 8.0 31.8 101.21 5.37 3.70 0.58 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 251010  28.10.10/ 02.05.11/ 4.0 104 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 8.1 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 125 2.02 notpe6. Tos
BalukupaH3s 1500 R 8.30 10.09.10 09.03.11 8.6 98.71 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 13.12.16, 30.0 78.8 107.50 106 939 107.50 107.70 9.24 5.80 2.04 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 13.12.16) 30.0 78.8 107.50 499 614 107.55 107.70 9.24 5.80 2.04 cbipbe
BalHedTb-03 20000 R 1250 211210 21.1212] 13.12.16/ 30.0 78.8 107.50 5400 107.50 107.70 9.24 5.80 2.04 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11] 23.02.12, 8.0 20.3 105.54 105.00 106.49 8.33 8.03 0.59 meTannyprus
BuHGaHK-2 1000 R 10500 271010  05.05.11] 29.04.13 10.0 34.7 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 5.8 79.03 72.00 83.48 89.81 9.78 0.25 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 58 101.50 200 501 101.51 101.55 5.84 4.42 0.45 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13 2.0 32.6 53.00 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 361.9 100.03 217 8.69 2.14 10.18 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 2.0 321 100.88 100.45 100.90 6.39 6.18 0.14 B-l/ TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 374 104.30 37027 103.95 104.30 7.79 4.42 246 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 13.0 49.2 108.80 234776 108.75 109.25 6.46 6.97 0.90 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 53 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 53 100.94 98.10 6.37 4.20 0.41 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 9.0 38.9 103.54 | 0.04 102.00 6.90 2.89 0.65 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 5.0 291 102.39 100.00 102.00 7.66 6.82 0.38 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11) 07.03.13, 9.0 329 102.09 101.20 102.30 9.38 6.10 0.63 B3/ (buHaHCbI
BTb - 5 06 15000 R 740  22.07.10 17.10.13 404 99.30 162 887 98.30 99.30 7.86 1.86 2.72 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 1.0 735 100.45 248 000 100.57 101.00 4.55 3.29 0.06 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700  15.09.10  20.12.11) 10.12.14, 18.0 54.3 104.15 11000 104.10 104.20 6.82 2.32 1.32 BBB/Baa1/BBB | GaHku
BTBb BO-01 5000 R 760 17.09.10 15.03.13 33.2 100.00 155519 99.55 100.05 7.82 1.90 2.30 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 33.2 100.04 114 026 99.50 100.04 7.80 1.89 2.31 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.09.10 15.03.13 33.2 100.00 357 568 99.51 100.05 7.82 1.90 2.30 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 15.6 106.29 | 0.18 106 000 106.25 106.50 6.40 5.40 113 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 10.08.10  14.02.11) 05.02.13 8.0 31.9 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13] 12.0 35.7 52.50 5.00 100.00 111.06 5.98 0.44 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 2.0 44.6 101.18 412 000 101.15 101.30 4.46 5.84 0.18 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 5.0 53.2 101.43 | 0.08 101.35 5.98 241 0.36 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 1.0 61.3 100.60 155 000 100.45 100.60 220 347 0.06 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750  14.09.10 16.06.11] 07.06.16, 12.0 72.5 100.65 | 0.15 264 162 100.61 100.75 6.91 1.86 0.85 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750  14.09.10 16.06.11] 07.06.16, 12.0 725 100.70 | 0.10 84071 100.50 100.75 6.85 1.86 0.85 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 6.0 784 101.60 33000 101.50 101.65 6.18 2.38 0.43 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16/ 25.0 73.7 115.30 18 835 115.20 115.73 6.76 6.38 1.67 /Baa3/BBB- Cbipbe
asnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19, 10.0 107.0 109.07 5000 109.01 109.20 5.19 7.64 0.76 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375  29.06.10  28.06.11) 24.06.14  12.0 48.7 122.69 5.59 1.00 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 29.06.10  29.06.10/ 26.06.12 0.0 244 112.94 5.79 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 16.3 101.64 13 101.64 102.00 5.79 343 122 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723  18.08.10 12.02.14 443 100.73 100.10 100.80 712 3.58 2.98 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 7.2 101.10 499 000 100.80 5.25 3.50 0.55 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54  24.11.10 20.11.13 415 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 15.8 80.00 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 5.0 29.2 101.28 5.40 4.31 0.39 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 5.0 294 100.20 /Baa3/BB GaHku
asnpomHedTs BO-5 10000 R 715 12.10.10 09.04.13 34.0 99.65 40 005 99.52 99.75 742 3.58 237 cbipbe
asnpomHedTs 50-6 10000 R 715  12.10.10 09.04.13 34.0 99.50 300 092 99.50 100.33 7.48 3.58 2.37 cbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 76 100.00 3865 99.96 100.04 18.67 8.98 0.49 aBToNpoM
eHepKomn1 2000 R 850 211210  30.06.10/ 21.06.11 0.0 121 aHepreTMka

MnapoOrK-1 5000 R 8.10/  30.06.10: 29.06.11 12.3 100.20 3057 100.69 102.86 8.04 4.03 0.88 /Baa3/BBB- 3HepreTMka




Fixed Income Daily 28.06.10
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 89 54.00 8.00 100.00 0.92 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 8.0 32.3 101.20 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 3.0 82.2 | 102.05 85068 98.00 102.00 6.56 7.33 0.23 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 26.10.10 23.04.13 34.5 86.03 2 85.00 19.39 6.96 2.01 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 235 | 100.73 2.37 7.10 3.76 113 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11, 17.07.12 130 @ 251 107.76 107.50 110.00 7.40 6.94 0.91 Tenekom
[BTr-¢ 01 1000 R 1450  03.08.10 03.08.10 1.3 26.23 17.56 34.90 27.56 TpaHcnopt
[OBTr-0 02 5000 R 1450  22.07.10  30.07.10/ 18.07.13, 1.0 37.3 13.00 400 12.00 14.00 55.62 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13 9.0 329 25.01 aHepreTMka
[IxeindchCul1 2000 R 500 21.10.10 20.10.11 16.1 99.77 6.00 91.00 5.24 2.50 1.22 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925  16.09.10 17.03.11 89 100.30 14744 100.21 100.50 8.97 4.60 0.65 TOproBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 59.9 88.72 88.25 89.25 11.90 4.83 3.62 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 0.5 TOProBnst
EABP-3 5000 R 1050 021110 031111 25.10.16, 17.0 | 77.2 | 104.80 100 000 105.10 105.99 6.72 5.00 125 BBB/A3/BBB BaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 10.0 | 100.98 100.00 321 1.08 0.78 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 14.7 | 100.88 100.00 343 1.02 1.14 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 370 16.09.10 12.06.14 483 | 100.70 2 100.00 101.00 3.56 0.92 3.58 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 46.2 99.85 100.00 101.00 4.32 1.05 3.35 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.0910 22.03.13] 13.03.20 33.0 & 118.3 @ 98.50 69 579 98.00 99.19 10.12 4.68 2.21 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 33.0 @ 118.3  98.60 15299 98.00 99.19 10.07 4.68 221 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 8.8 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 3.7 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 217 23.01 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 53 101.00 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 22.2 97.17 90.00 100.50 14.26 6.16 1.45 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 27.3 | 100.00 3.24 13.40 6.48 1.72 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 2.0 1.2 5.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 168 | 101.28 101.20 101.40 7.23 3.99 1.23 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 6.0 359 | 102.25 105700 102.15 102.24 5.77 5.29 0.44 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 0.0 489 | 100.35 20 000 100.30 100.38 3.57 745 0.04 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10 11.04.11) 07.04.13 10.0 & 339 | 100.85 9300 100.85 100.94 6.77 3.93 0.73 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 1.7 aBToONpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14, 0.0 489 | 100.21 90 098 10.15 110.00 1.18 3.78 0.03 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11  02.06.16/ 12.0 = 723 | 110.40 18 844 110.30 110.75 7.09 8.34 0.87 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 0.7 4049 | 1549 6250 40.49 65.00 16.01 meTannyprus
Wunpom 03 1300 R 950  17.11.10 18.05.11 109 48.83 26.00 44.00 147.04 9.70 0.35 meTannyprus
WHterpa®-2 3000 R 16.75  30.11.10 29.11.11 174 | 104.76 1342 104.76 105.03 13.40 7.97 117 CepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 28 100.83 | 0.03 100.30 100.80 5.07 4.32 0.22 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 418 95.10 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10300 23.11.10  30.05.11) 20.11.12) 11.0 | 29.3 & 100.33 = 0.33 100.15 100.70 9.96 5.12 0.82 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 2.8 100.50 aBToONpoOM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 39.2 TOproBnst
Kayctuk 2 850 R 18.000  08.07.10 07.07.11 126 | 101.50 559 101.50 101.89 15.84 4.42 043 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 17.5 | 100.00 2 6.00 11.29 5.48 122 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200 16.09.10 15.03.12 21.0 | 101.90 460 999 100.01 103.00 11.03 5.87 141 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 1.0 12.8 23.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 20.0 | 108.16 105.01 108.00 11.47 3.80 1.31 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 20.0 99.50 98.00 101.00 10.52 2.46 1.38 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10  01.07.10/ 16.06.11 0.0 11.9 CTPOUTENLCTBO
KpEgpb-02 4000 R 11,50 29.06.10 28.06.11 123 | 103.79 7.68 5.52 0.87 /Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 09 100.00 100.01 100.20 7.86 3.91 0.07 aHepreTMka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 8.4 100.42 100.27 100.50 8.30 4.37 0.62 XAMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 355 | 10250 @ 0.15 818 102.20 102.77 13.80 3.53 1.64 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 29.9 | 103.75 2 103.67 103.85 13.76 3.80 1.16 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 194 | 101.70 = 085 130 474 101.27 102.00 7.52 4.19 1.37 /Ba2/ JHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 221 100.65 120 282 98.20 101.10 .77 3.97 1.58 aHepreTMKa
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13 8.0 37.8 | 10251 | 0.01 500 102.50 102.75 9.17 6.57 0.55 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 1.0 12.8 65.01 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 17.7 1 101.72 101.90 102.29 5.94 3.48 1.33 BBB-/Baa2/BBB- | cbipbe
TTykoitndo6n 6000 R 740  09.12.10 05.12.13 42.0 | 100.00 15030 99.10 100.00 7.54 3.69 2.88 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  09.08.10 06.08.12 258 | 112.00 50 001 112.00 113.70 7.27 5.94 1.72 BBB-/Baa2/BBB-  cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 258 | 112.90 152 501 112.00 113.70 6.82 5.90 173 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 258 | 11270 8230 112.00 113.50 6.92 591 173 BBB-/Baa2/BBB- | cbipbe
JykoitnbO04 5000 R 13.35  09.08.10 06.08.12 258 | 112.41 112.00 113.70 7.07 5.92 1.73 BBB-/Baa2/BBB-  cbipbe
TykoitnBO05 5000 R 13.35  09.08.10 06.08.12 258 | 11223 205708 112.30 113.10 7.16 5.93 173 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 30.1 105.15 | 0.25 258 106 105.00 105.15 7.02 4.36 212 cbipbe
JTykoitnBO07 5000 R 920 16.12.10 13.12.12 30.1 105.00 | 0.10 362 485 105.00 105.15 7.08 4.37 212 Ccbipbe
Marteaut 2 2500 R 19.000 28.09.10 25.06.10 28.03.11 0.0 9.2 102.40 147 102.40 102.75 9.35 MeTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 21.3 | 100.30 12057 100.30 100.40 8.16 4.08 151 TOproBnst
Martonus-1 1000 R 19.00 22.07.10 22.07.10 0.9 6.00 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 6.0 175 | 100.42 98.10 102.15 112.57 5.46 0.22 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10  04.04.11] 28.03.13 9.0 33.6 | 100.91 7.36 2.10 0.70 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 4.0 345 | 102.50 800 102.50 103.10 7.55 3.65 0.31 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14, 9.0 448 | 101.65 110 101.35 101.65 6.90 4.61 0.64 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211 12.06.14 180 @483 @ 10030 = 0.10 5205 100.10 100.30 8.13 4.10 1.32 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 29.6 | 110.40 52 000 110.25 110.50 8.12 5.76 2.01 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 29.06.10 311210/ 03.01.18 6.0 91.7 CCC/B3/BB- GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11 23.0512 110 233 99.90 19.50 100.15 1.1 5.49 0.82 TOproBnst
Meuyen 206 5000 R 850 151210  20.06.11/ 12.06.13 12.0 @ 36.1 100.30 | 0.15 39 250 100.21 100.30 8.22 4.22 0.89 /B1/ meTannyprus
Meuen 406 5000 R 19.000 29.07.10  30.07.12, 21.07.16 260 740 = 118.61 = 0.1 1000 118.95 119.10 9.39 3.99 1.62 B1/ MeTannyprus
Meuen 506 5000 R 1250 20.07.10  18.10.12] 09.10.18 28.0 & 101.0 = 106.65 @ 0.10 12500 105.65 106.65 9.58 2.92 1.84 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 17.0 | 290 @ 10560 @ 0.53 50 000 105.00 105.80 8.29 5.90 1.20 /B1/ meTannyprus

Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 331 10024 0.09 3654 100.15 100.24 9.87 485 218 B1/ meTannyprus
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Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 345 | 100.25 @ 0.10 24201 100.00 100.25 9.87 4.85 2.28 B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12, 2.0 20.3 5.00 [/Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250  08.07.10 21.10.10/ 01.10.15 4.0 64.2 5.00 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.07.10 29.07.10/ 17.07.14, 1.0 495 | 101.13 5.01 102.80 3.33 0.10 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 14.6 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12  07.02.13) 20.0 & 320 | 109.30 108.00 110.00 7.30 6.16 1.39 notpe6. Tos
M-MHAYCTP 1000 R 1225 17.08.10 16.08.11 13.9 45.00 | 6.00 4074 37.11 45.00 132.55 13.57 0.43 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10, 10.07.13 1.0 371 58.52 57.00 91.00 13.63 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 1.0 25.7 | 101.29 100.30 100.80 7.40 9.35 0.11 notpe6. To.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 8.8 105.25 1305 105.25 7.50 711 0.64 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12) 10.0 & 224 | 100.09 99.90 8.33 4.23 0.78 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 2.0 258 | 10145 98.00 101.30 4.01 7.86 0.14 B-/B1/ GaHku
MKB 0806n 3000 R 9.70, 13.10.10 19.10.11] 08.04.15 16.0 & 583 @ 100.69 @ 0.19 6010 100.50 100.69 9.18 4.80 1.14 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 5.0 292 | 10169 @ 0.12 101.30 101.70 5.07 4.63 0.39 oto3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 16.12.11) 121212 18.0 @ 30.1 104.37 | 017 172 005 104.10 104.37 6.62 4.63 1.32 oTo3BaH/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 33.8 | 100.00 460 003 99.90 100.05 7.79 3.82 2.34 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13 2.0 32.6 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 0.0 24.7 41.00 2.00 80.00 12.16 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 6.0 (puHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 14.7 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 484 (buHaHCbI
MolibaHk 5 5000 R 1296 211010 25.04.11  16.04.15 10.0 = 586 | 100.82 12.03 6.41 0.72 B3/ GaHku
MOPE-M 01 1000 R 1550  03.08.10 03.08.10 13 52.00 4.00 100.00 14.86 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 79 GaHku
Mockomub-3 5000 R 1.00 151210 16.12.100 12.06.13 6.0 36.1 100.00 6 15.41 1.00 0.50 0.48 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 4.0 219 47.60 5.20 90.00 893.68 0.01 0.03 TOproBnst
Mocobras®2 3000 R 9.25  25.06.10 24.06.12 244 92.50 18.16 5.01 0.80 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 10.9 yenyru
MocobnTp-2 4000 R 20.000 24.09.10 26.03.11 9.2 /ID (huHaHCh!
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 30.3 /Icc TpaHcnopT
MocsaHepro1 5000 R 1250 14.09.10 13.09.11 149 | 107.00 25 550 106.90 107.50 6.54 5.82 1.07 1/BB- JHepreTuka
MocaHepro2 5000 R 765 26.08.10 01.03.12 18.02.16, 21.0 = 688 | 100.83 102 000 99.01 101.00 715 3.78 147 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14) 30.0 & 539 | 106.25 129799 106.15 106.35 749 4.81 2.07 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 21 101.63 101.01 105.50 1.92 5.62 0.17 1/BB- JHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13 140 @ 376 @ 101.31 101.35 102.98 7.70 2.22 1.00 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 146 | 100.50 95.03 7.74 3.99 1.06 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 23.3 JHepreTMka
MPCK Ora 2 6000 R 1750, 31.08.10 01.09.11  26.08.14 14.0 = 508 | 110.40 252 284 110.40 110.70 8.20 7.90 1.00 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 404 97.08 97.11 100.00 8.17 3.60 2.75 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 64.8 98.35 | 0.21 98.00 100.50 8.30 3.93 4.07 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 36.0 = 97.0 | 100.65 356 489 100.65 100.85 7.89 3.96 2.52 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14 11.0 = 47.3 | 109.20 126 000 109.15 109.28 5.83 15.30 0.85 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 250 @ 739 @ 11363 0.03 516 786 113.45 113.55 6.96 12.51 1.65 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000 27.09.10 26.03.12 214 75.03 80.00 31.20 6.64 121 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 29.8 | 104.47 104.10 106.00 7.86 4.65 2.07 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 28.6 | 107.80 114 000 107.65 107.85 7.21 4.97 1.98 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 32.8 | 100.67 100.00 100.95 7.60 3.84 2.26 BB+/Ba1/BBB-  meTannyprus
HOMOC 118 5000 R 15000 07.07.10  12.07.10/ 02.07.14, 1.0 49.0 | 100.38 = 0.03 14 893 100.32 100.38 3.01 745 0.05 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 79 102.05 | 0.40 101.95 102.50 6.30 4.64 0.59 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 120 362 & 100.08  0.03 265 442 100.00 100.09 6.94 3.49 0.91 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 10.2 96.94 | 594 202 91.49 96.95 19.93 7.72 0.67 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 104 | 101.90 5.00 9.32 5.63 0.76 /B2/B- (puHaHCbI
O6KoHa®-01 3000 R 300 171110 191110/ 16.05.12, 5.0 231 Bl notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.0413 17.0 = 343 | 103.00 6.00 12.02 7.26 1.16 B/l notpe6. ToB.
OrK-2 0106 5000 R 7.70.  05.07.10 05.07.10 0.4 100.08 134 841 100.08 100.12 4.98 3.92 0.03 JHepreTuka
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 6.0 178 aHepreTMka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 11 100.63 500 100.63 100.69 5.07 6.04 0.09 /Ba3/ aHepreTMKa
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 24.0 = 36.3 | 100.50 138 750 100.46 100.69 7.34 3.72 1.76 /Ba3/ JHepreTMka
OrkK-5 60-2 2000 R 12200 27.07.10 27.07.10 11 100.71 | 0.01 4080 100.63 100.71 4.19 6.04 0.09 [/Ba3/ aHepreTMKa
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 154 | 106.60 104.01 107.10 6.82 5.73 1.1 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 22.2 99.77 92.51 124.00 7.52 3.62 1.60 JHepreTuka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 0.5 49.90 329 50.00 55.00 15.99 clx
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11  31.05.13 120 & 357 | 101.25 90.00 105.00 11.68 6.40 0.83 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 144 | 100.00 101.00 106.00 13.38 6.48 0.96 1/B- MalLUMHOCTP.
MapHac-M 2 1000 R 950  19.08.10 17.11.11 17.0 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11  24.04.13 10.0 = 345 | 100.00 31701 100.25 100.70 10.15 4.99 0.75 B3/ GaHku
MepBobaHk1 1500 R 16.50 28.06.10  05.07.10/ 29.06.11 0.0 12.3 | 100.70 8.32 0.03 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 0.0 126 | 100.33 305 499 100.29 100.40 715 0.04 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 30.0 = 547 | 107.95 109.50 109.99 9.31 5.92 2.03 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10/ 22.08.12] 2.0 263 | 101.85 101.35 101.75 241 7.07 0.16 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 21.08.10 24.0211] 22.08.12, 8.0 26.3 | 105.30 4358 105.35 105.40 6.53 7.09 0.60 /Ba3/B+ GaHku
Monmnnact1 1000 R 19.000 21.12.10 21.06.11 121 75.50 50.00 101.00 57.76 12.55 0.60 XUMUS
MpomcB6-05 4500 R 7.75  19.11.10 18.05.12 23.1 100.38 | 0.03 2672 100.20 100.49 7.67 3.85 1.67 B+/Ba2/oTo3BaH | baHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 16.0 50.54 46.10 54.99 67.85 0.01 0.78 MaLLMHOCTP.
MpoMTp0306 5000 R 18.000 28.07.10 28.01.11] 24.07.13 7.0 375 68.90 371 67.53 69.99 121.13 13.03 0.24 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 03.11.10 02.11.11 16.5 105.00 TOproBnst
MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 24.0 MalLLKHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 95 clx
Pasrynsind2 2000 R 17.000  28.09.10 27.09.11 15.3 | 102.50 100.00 104.99 15.24 8.27 1.00 c/x
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 21.0 99.90 4 91.00 17.74 8.48 1.28 clx
Pasrynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 11.0 354 = 100.01 90.50 104.00 17.26 8.48 0.76 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 4.0 40.6 2.01 c/x

PaiipchaiiaeH-4 10000 R 1350 071210 08.12.11  03.12.13) 18.0 | 41.9 | 108.90 150 001 108.80 109.25 7.04 6.18 1.28 BBB+/Baa1/BBB- | GaHku
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PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 1.0 131 102.00 10 000 2119 104.00 9.29 0.10 yenyru
PenKan-2 3000 R 22.00/ 09.10.10, 15.10.10, 04.04.12. 4.0 21.7 | 103.35 5593 103.00 103.35 9.64 10.56 0.28 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12) 120 & 238 @ 10035 027 16 126 100.11 100.35 12.22 6.18 0.85 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 5.2 100.00 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 29.8 | 105.03 105.45 110.35 7.25 4.46 2.09 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 4.6 100.06 10 101.20 7.28 3.66 0.36 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 28.9 | 100.64 101.00 103.49 7.38 3.74 2.05 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  07.07.10 06.07.11 126 © 103.00 0.10 20 102.70 103.30 5.54 4.12 0.92 BBB/Baa1/BBB | TpaHcnopt
PX[0-0906n 15000 R 0.100 171110 191110/ 13.11.13 5.0 413 | 100.08 97.50 100.00 0.05 0.41 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 450 | 12445 629 402 124.40 124.58 7.46 6.01 2.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 65.8 99.90 96.00 100.30 7.97 3.89 4.16 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111 16.05.19 17.0 = 108.3 @ 112.00 2200 111.85 112.00 6.00 6.63 1.26 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 11.46  09.09.10 06.03.14 45.0 | 104.52 5901 104.30 104.52 10.21 5.47 2.76 BBB/Baa1/BBB | TpaHcnopt
PX0-1406n 15000 R 11.06.  12.10.10 07.04.15 58.3 | 105.32 105.51 105.83 9.87 524 3.46 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1284 28.06.10 261212  20.06.16, 31.0 & 729 | 107.10 8.13 5.98 1.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11  05.06.17 12.0 = 84.6 | 108.55 82425 108.50 108.73 5.24 6.58 0.89 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02°  26.07.10 24.07.13] 16.07.18 38.0 & 98.1 111.46 111.10 111.64 8.87 5.82 2.34 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14  15.07.19 50.0 @ 1103 @ 114.14 114.00 114.34 9.19 5.78 292 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 26.07.10 27.07.11  08.07.24 13.0 @ 170.9 @ 108.32 108.00 108.54 5.54 6.22 0.95 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15] 16.01.25 56.0 @ 177.3 = 10520 0.20 203 890 105.20 105.30 7.76 4.27 3.51 BBB/Baa1/BBB | TpaHcnopt
Poc6aHk-A3 5000 R 12000 041110 16.05.11  06.11.13  11.0 = 410 = 10470 @ 0.01 33643 104.70 104.99 6.22 575 0.81 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11] 07.11.14 110 = 532 & 10484 0.15 103.66 104.70 6.06 5.74 0.81 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10 10.02.13] 29.01.20, 32.0 & 116.9 @ 102.93 102.60 103.57 7.86 4.36 2.16 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 32.0 & 116.9 @ 103.15 102.60 103.57 7.76 4.35 217 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 7.85 18.08.10 16.02.11 79 101.83 24755 101.83 101.90 5.06 1.92 0.60 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14) 09.02.17, 44.0 @ 80.7 | 104.67 103.31 105.50 7.88 441 2.88 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10 071011,  27.09.17 16.0 = 884 | 106.30 2 7.00 6.36 5.39 1.14 BBB/Baat/ GaHku
Poccenxb 5 10000 R 1350 071210 08.12.11  27.11.18 18.0 = 102.6 A 100.00 2 100.20 13.89 6.73 1.20 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 120 = 968 & 100.90 = 0.10 17 000 100.53 100.90 5.99 341 0.91 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 26.11.12)  14.11.19 30.0 & 1143 10580 027 95 800 105.70 105.85 7.54 4.76 2.05 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10.100  25.11.10  26.11.12] 14.11.19 30.0 = 1143 = 10599 @ 0.04 105.81 105.90 745 4.75 2.05 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10, 1.0 05 TOproBnst
PTK-NA3 5¢ 2250 R 8.35  12.08.10 12.08.10 16 9845 | 0.10 1304 98.27 98.45 21.34 4.23 0.11 (buHaHCbI
PycMacna-2 1000 R 1.00  30.09.10 29.03.12 21.5 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11 14.06.12 120 @ 240 99.36 1.36 93.00 98.00 12.10 251 0.85 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 56 100.85 101.50 106.00 11.35 6.43 0.42 cbipbe
PycCraHa-5 5000 R 14.75  09.09.10 09.09.10 26 102.62 16.01 2.20 747 0.21 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 7.7 102.02 102.00 102.30 751 5.25 0.56 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 3.0 15.1 99.74 16.01 8.35 3.90 0.24 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12 4.0 22.0 | 102.06 49 008 102.06 102.30 6.78 6.84 0.31 B+/Ba3/B+ GaHku
Pbi6kab-1 1000 R 0.01  31.08.10 03.03.11] 28.02.12 8.0 20.5 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10  23.03.11) 20.09.11 9.0 15.1 95.36 2.00 99.98 18.55 5.78 0.61 MalLLKHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 48.1 50.55 210 99.00 36.16 9.86 2.24 MalLLMHOCTP.
CB-®uHaHc! 1500 R 0.100  20.09.10  25.06.10/ 18.06.12 0.0 24.2 notpe6. ToB.
Cgeo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 5.0 111 80.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 100 | 102.73 2.00 13.04 3.88 0.68 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 15.0 & 27.2 | 108.70 288 000 108.30 108.79 6.67 6.42 1.08 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 322 | 104.44 100 000 104.30 105.00 8.01 4.66 2.16 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  20.08.10 15.02.13 322 | 104.31 96 104.32 104.60 8.06 4.66 2.16 B+/Ba3/BB- Ccbipbe
CesKab 03 1500 R 1050 29.06.10 27.03.12 214 54.21 62.57 4.83 0.92 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 354 9.50 8.00 11.00 21098 = 21.00 0.51 NpoM3BOACTBO
CesCTABTO2 3000 R 7700 21.07.10 26.07.10/ 17.07.13 1.0 37.3 | 100.11 51 100.11 100.15 5.21 3.84 0.08 aBTONpOM
C3Tenex306 3000 R 860  26.08.10 24.02.11 8.2 100.85 54 274 100.62 6.85 213 0.42 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.09.10 08.12.11 17.7 | 100.52 100.50 103.70 7.83 2.01 1.00 BB//BB- Tenekom
C3Tenek506 2000 R 649  24.08.10 21.05.13 354 | 100.00 100 100.00 100.50 757 162 | 218 BB//BB- Tenexom
C3Tenex606 3000 R 1170, 04.08.10 09.08.11) 24.07.19 140 @ 110.6 & 107.55 90 380 107.45 6.84 2.71 0.99 BB//BB- Tenexom
Cubmps-01 2300 R 18.000 20.07.10  29.06.10/ 17.07.12, 0.0 25.1 100.50 447 100.55 101.00 8.93 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14/ 10.10.19, 53.0 = 113.2 @ 110.40 50011 110.30 110.39 10.69 6.10 3.07 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14  10.10.19, 53.0 = 113.2 @ 110.00 74100 110.30 110.45 10.80 6.12 3.06 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 2.8 101.26 101.03 111.10 4.18 4.80 0.22 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11] 08.08.13 14.0 = 38.0 @ 10460 185 5000 2.24 104.60 5.32 4.53 1.01 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 28.7 6.00 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 0.9 98.00 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 8.0 50.5 99.00 99.00 113.98 11.75 5.04 0.58 notpe6. ToB.
Cunteppa 1 3000 R 1750,  05.08.10  09.08.10/ 01.08.13 2.0 37.8 | 101.37 100.50 102.00 4.86 8.61 0.12 Tenekom
Cuctlanc 1 3000 R 8,50  12.10.10 08.04.14 46.1 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 46.4 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 329 | 104.37 180 011 104.55 105.20 8.07 4.66 221 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12 12.08.14 26.0 @ 50.3 | 113.70 483171 113.70 113.95 7.83 6.47 1.7 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 04.12.12] 241116, 300 @ 782 @ 11025 0.75 75000 110.20 110.35 791 5.65 2.02 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 17.700  21.09.10 21.09.10 3.0 100.10 51302 100.11 103.49 17.59 8.82 0.21 B-/B3/ Tenekom
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 18.0 @ 359 & 10050 025 100 299 100.10 100.50 9.56 4.86 1.28 B-/B2/ GaHku
COPYC KAM2 1500 R 08.07.10 05.04.12 21.7 TOproBnst
C1Wupyctpt 1000 R 08.07.10 07.07.11 126 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 25.0 94.40 1.09 887 93.50 94.40 11.96 4.48 1.66 CTPOUTENLCTBO
CtpTpras03 5000 R 8.50  14.10.10 11.04.13 341 64.50 29.01 100.00 29.33 6.57 1.87 CTPOUTENLCTBO
CY-155 306 3000 R 1550  18.08.10 24.02.11) 15.02.12 8.0 20.0 99.10 | 0.15 5437 99.00 99.10 17.06 7.80 0.54 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12 3.0 26.7 | 102.61 100.00 102.50 3.75 8.26 0.20 B3/ GaHku
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 23.0 95.00 1330 95.00 97.00 15.35 6.14 1.50 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 28.7 | 100.05 95.00 100.00 8.39 411 2.00 Tenekom

TatchoHnb 4 1500 R 13.000  01.12.10 01.06.11 114 10415 106 862 104.10 104.15 8.46 6.22 0.84 B2/ GaHku
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Tardonab 5 2000 R 11.000 220910 29.03.11) 21.03.12, 9.0 212 102.16 102.05 102.20 791 5.37 0.68 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10  07.03.11) 26.02.13, 9.0 32.6 102.10 | 0.10 5850 102.05 102.40 7.93 547 0.62 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 141212 6.0 30.1 102.50 102.70 103.00 8.24 6.69 0.46 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11 12.06.13 120 @ 36.1 MaLLMHOCTP.
TrK-101 4000 R 850  14.09.10 15.03.12 11.03.14 210 452 101.99 70008 2.30 101.99 7.35 4.16 1.50 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 130 @ 489 110.05 | 0.05 14 242 109.90 110.05 6.74 7.70 0.88 aHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 2.0 31.9 98.01 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 2.0 144 102.55 101.70 102.70 3.69 8.75 0.20 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 23.6 17.01 aHepreTMka
TrK-6MnB-1 2000 R 1050 24.08.10 28.02.11) 21.02.12 8.0 20.2 101.90 100 95.00 7.57 2.57 0.62 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 229 aHepreTMka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 16.6 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 11.2 56.00 17.01 95.00 102.91 6.23 0.44 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 2.0 20.7 101.03 100.10 8.39 0.25 NpoM3BOACTBO
TMK-03 06n 5000 R 980 17.08.10 15.02.11 79 101.82 3652 101.56 102.00 6.96 4.80 0.58 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 5.6 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 4.0 40.6 102.90 | 0.10 1484 102.85 103.00 7.83 8.21 0.33 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 32.6 104.53 104.65 105.17 7.74 4.53 2.20 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 09.12.10 04.06.15 60.2 101.72 | 0.06 439 200 100.95 101.80 8.48 4.31 3.31 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12, 6.0 24.0 104.78 | 0.08 87 802 104.55 104.78 4.51 7.14 0.48 /Ba1/BB GaHku
TpaHcKpend 5000 R 10.30.  08.07.10 07.07.11 126 103.62 | 0.01 150 000 103.60 104.15 6.73 4.96 0.90 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 46.4 97.75 95.00 100.50 9.15 4.21 3.02 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11 2.0 7.7 100.48 99.90 100.50 4.33 4.22 0.14 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 60.0 = 108.2 @ 104.48 101.77 105.10 8.58 9.31 3.79 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22] 17.08.10 17.08.10 18 TOProBNst
TiomeHaHpr2 2700 R 8.70  30.09.10 29.03.12 215 106.70 | 5.00 79 000 102.00 106.00 4.75 4.07 1.57 aHepreTMka
YIMK-YaMo1 3000 R 825  31.08.10 28.02.12 20.5 MeTannyprus
YMMO 3 3000 R 10.000 16.12.10  24.06.10/ 14.06.12 0.0 24.0 100.37 1904 055 99.00 101.80 10.03 4.97 1.67 MaLUMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 34 MalLLMHOCTP.
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 6.3 99.75 30 99.26 99.97 6.60 3.12 0.48 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 13.1 105.22 | 0.23 58 477 104.86 105.22 9.48 6.87 0.89 B+// (buHaHCbI
Ypancu6lK3 1500 R 1750 26.08.10  01.09.10/ 23.02.12, 2.0 20.3 102.50 102.50 109.00 2.59 8.51 0.18 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 19.1 110.00 108.00 112.00 9.71 7.48 125 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 22.07.10 20.01.11] 19.01.12] 7.0 19.1 103.00 102.52 103.10 8.94 6.90 0.50 B+// (puHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 16.0 103.70 6800 101.31 103.90 747 4.83 117 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 25.2 108.15 59 620 107.00 108.20 7.58 5.44 1.69 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 58.3 100.24 7.00 9.13 4.48 3.61 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11  01.11.12 17.0 @ 287 104.40 1510 104.41 104.70 7.38 5.16 121 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 17.0 102.12 8.14 513 0.81 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 20.9 100.96 100.01 101.55 7.56 4.20 0.86 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 33.8 100.02 99.95 101.00 8.32 3.74 2.14 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30 07.10.10 06.10.11 15.6 101.74 50 000 101.65 5.95 3.58 1.16 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 120  36.1 /Ba3/B+ GaHku
XK® Bahk-3 3000 R 750  16.09.10 16.09.10 28 100.34 99.92 100.60 6.13 1.86 0.22 /Ba3/B+ GaHku
XK Bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 4.0 15.8 100.20 3400 101.86 102.64 13.34 3.48 0.27 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 19.10.11 17.04.13 160 @ 343 99.50 500 99.50 101.00 8.83 2.04 1.15 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12, 23.04.15 230 @ 58.8 101.00 5000 100.95 101.05 8.63 2.22 1.57 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 37 99.90 15.50 8.70 4.12 0.28 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10 27.07.10/ 12.07.11 1.0 12.8 100.00 24.01 5.76 4.99 0.08 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 16.000 29.06.10  02.07.10/ 24.06.14, 0.0 487 101.18 7.88 0.03 B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 144 102.40 86 000 2.87 6.22 4.53 0.72 B//BB- Tenekom
Yepkusoso1 2000 R 1275  30.11.10 31.05.11 114 104.08 104.11 104.30 8.28 6.11 0.84 notpeb. ToB.
YTN3 0306 8000 R 10.000 28.10.10  28.10.10/ 21.04.15 4.0 58.7 52.00 3.00 101.00 601.51 9.59 0.05 JoTo3BaH/ NpoM3BOACTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 180 @ 298 105.05 21249 105.05 105.30 12.92 7.83 1.19 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 121 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 58 2.20 0.50 3.90 TpaHcnopt
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 1.0 126 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 11.0 3HepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 05 1.00 0.89 2 0.02 2.92 1253.40 aHepreTMka
tOHMMunK 01 2000 R 14000  07.09.10 06.09.11 14.6 97.01 notpe6. ToB.
tOHuTaiin-01 1500 R 12000 221210 25.06.10, 22.06.11 0.0 121 99.98 5.98 0.00 NpoM3BOACTBO
lOTK BO-01 2000 R 11.00 21.07.10 211011 17.10.12 160 @ 282 104.39 104.50 7.65 2.63 1.14 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 28.2 107.93 107.50 7.86 2.63 1.90 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 23.5 100.50 100 100.25 100.50 7.87 3.97 1.69 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 141210 14.12.10 58 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 29.06.10 26.03.13 33.5 100.82 1271 3.09 2.05 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250 29.06.10 26.03.13 33.5 100.78 12.73 3.09 2.05 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 208 102.89 103.30 105.72 8.48 4.99 1.36 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02  30.11.10 30.11.10 53 100.65 100.60 101.10 6.57 3.97 0.41 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 23.0 99.32 98.00 8.44 3.89 1.12 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 48.0 100.70 310 100.00 100.65 8.09 4.33 2.52 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 28.06.10 27.06.11 12.3 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 5.1 100.50 1280 100.03 4.76 219 0.23 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.06.10 26.10.11 16.3 99.84 8.16 2.58 0.59 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 294 101.50 2 101.00 101.50 8.09 3.03 1.1 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 144 99.68 100.00 101.50 8.88 210 0.82 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 29.6 101.09 101.00 102.75 8.64 2.23 1.80 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.06.10 26.06.13 36.6 | 102.10 8.43 2.49 1.04 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 229 102.38 99.00 102.50 7.88 477 112 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 114 105.95 17 560 105.50 106.50 6.71 4.48 0.45 BB-// MyHUL@NanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 9.8 100.38 7205 100.38 109.99 715 3.81 0.59 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 9.8 100.38 7205 100.38 109.99 715 3.81 0.59 BB-// MyHULMNANbHbBIV
KOMM 68 06 700 R 1050 14.10.10 14.10.10 37 101.00 920 4.00 7.20 521 0.29 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 416 100.44 97.00 102.98 8.14 4.52 243 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 66.3 95.36 90.10 98.00 8.03 3.94 373 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 30.1 94.80 33.16 342 1.31 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 28.9 105.60 4500 105.50 106.20 7.10 2.69 1.27 BB+/Ba2/BB+
leHO6n-206 800 R 1401 08.12.10 08.12.10 56 104.74 103.29 103.99 3.50 6.67 0.44 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 54.2 115.75 1075 115.50 116.00 7.83 5.28 3.37 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.06.10 26.12.10 6.2 102.63 4.74 4.86 0.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 49.6 101.03 95.00 101.90 7.38 3.93 3.22 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 12 100.35 100.35 4.38 3.95 0.10 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 60.9 100.43 747 3.99 3.95 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.000 27.06.10 27.06.12 245 | 10297 6.50 3.87 172 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 145.7 = 95.29 0.80 8000 90.00 95.33 7.66 421 745 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 84.9 99.85 1905 789 99.00 99.85 7.50 4.02 5.14 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 18.1 103.25 = 0.05 269 285 103.11 103.25 5.77 3.88 1.35 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 26.8 102.41 101.98 103.09 6.69 3.94 1.89 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.000 22.09.10 22.09.16 76.1 100.60 100.32 100.60 7.33 4.01 4.66 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 114 104.75 = 025 3000 104.25 104.70 4.87 241 0.86 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 35.8 123.10 15000 123.04 123.40 6.49 3.07 2.33 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 48.2 123.15 110 031 123.14 123.40 7.02 3.07 2.96 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 422 125.90 020 477775 125.60 129.00 6.74 3.00 2.66 BBB/Baa1/BBB | MyHULynanbHbIi
Moc.o6n.68 12000 R 9.000 19.10.10 19.04.11 100 | 101.75 @ 0.05 22029 101.75 101.80 6.86 441 0.75 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 46.4 98.50 1080 267 97.51 98.73 8.64 4.05 3.05 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.000 14.12.10 11.06.13 36.1 102.14 10 101.80 102.14 8.02 4.39 1.80 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 21.0 | 112.65 112.70 113.00 7.34 744 1.09 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 16.1 100.25 100.00 101.20 7.62 3.95 0.80 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 29.2 | 100.40 555 100.40 7.86 4.07 124 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 7.0 101.11 0.11 990 084 100.70 4.19 1.50 0.54 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 19.1 110.39 1150 000 110.30 111.95 5.07 2.69 1.37 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000  30.06.10 27.03.13 33.6 115.20 1 115.20 115.30 6.12 2.60 2.23 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 126 BBB/Baa1/BBB |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 28.2 112.07 7582 590 112.00 112.40 5.82 2.51 1.94 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 50.6 118.85 160 941 118.85 118.95 6.84 5.04 3.14 BBB/Baa1/BBB  |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 154 106.18 770 340 106.11 106.54 4.94 4.70 1.14 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 53.9 104.75 50 500 104.65 104.70 6.95 3.86 3.56 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 31.5 | 10270 | 0.05 33001 102.55 102.70 6.09 3.60 221 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 25.6 102.82 1218 000 102.09 102.30 5.49 345 1.85 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 28.7 100.57 47 000 100.00 101.00 5.72 5.97 2.08 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 24.9 100.36 817 301 100.70 101.15 6.04 1.52 1.81 BBB/Baa1/BBB |roc. Gymaru
003 26202 10000 R 11200 22.09.10 17.12.14 546 | 117.40 24010 117.40 17.75 6.85 238 | 343 BBB/Baa1/BBB ' roc. Gymaru
003 46002 62000 R 8.000 11.08.10 08.08.12 25.9 102.52 103.50 104.20 6.14 3.89 1.22 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 0.7 10045 = 0.05 100.37 1.70 4.96 0.05 BBB/Baa1/BBB  |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 99.6 100.62 1238 042 101.88 7.01 3.96 3.86 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 744 99.30 65 000 99.00 99.75 6.98 1.88 4.35 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 241121 139.0 © 99.85 75000 99.90 100.15 7.30 212 6.83 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 1064 = 70.52 1321173 70.60 72.00 7.66 5.48 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 311.9 | 95.09 2113 658 94.60 95.90 747 3.62 10.81 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 98.9 94.21 5881875 92.00 94.00 6.88 3.70 5.60 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 52 101.08 100.00 7.22 4.84 0.40 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82)  09.09.10 09.09.10! 26 100.29 100.11 5.53 1.70 0.20 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 12.08.10 11.08.11 13.8 100.93 = 0.03 124 000 101.00 6.91 1.88 1.02 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 24.2 98.47 98.60 100.19 8.05 1.77 1.74 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30  23.09.10 19.12.13 425 | 10243 102.90 103.65 7.89 2.26 1.40 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 13.08.10 10.05.13 35.0 116.00 128 589 115.75 117.00 7.54 3.22 1.95 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 341 100.60 1183 100.65 101.00 7.80 1.97 1.54 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80  26.08.10 26.05.11 11.2 101.00 101.12 101.85 7.52 217 0.64 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 7.00  26.06.10 26.12.11 18.3 99.49 7.68 3.51 0.88 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 171212 30.2 98.78 100.50 100.70 7.93 3.55 151 B MyHULananbHbIA
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 41.7 108.29 107.50 109.49 8.09 3.14 1.58 B MyHUL@NanbHbI
Yamypus-2 1500 R 840  17.07.10 15.07.12 25.1 101.60 = 0.35 306 235 100.52 101.60 7.68 4.10 1.74 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 041210 05.06.11 115 | 100.94 101.00 6.92 3.88 0.87 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 221 99.70 21634 99.01 100.00 7.67 1.87 1.57 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 35.9 103.50 © 0.40 8 102.00 103.50 7.77 227 2.09 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  22.07.10 17.04.14 46.4 100.10 2120 100.10 100.30 7.98 1.94 217 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75  23.09.10 19.09.13 394 105.00 27 620 104.50 105.50 7.82 2.32 2.15 BB//BB- MyHULMNaNbHbIA
Ap06n-06 2000 R 6.50  19.10.10 19.04.11 10.0 100.00 4539 100.01 6.58 3.24 0.56 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/  19.08.10 16.05.13 352 | 100.30 99.60 101.50 8.40 2.1 218 BB-// MyHULMNanbHbI




Fixed Income Daily 28.06.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm
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EBPOOBJIUTALN
Ak bars-10 250 § 825  28.06.10 28.06.10 0.1 100.00 8.09 412 0.01 BB/Ba3/ GaHku
Ak bars-11 300 § 9.25  20.12.10 20.06.11 120 | 10250 = 0.01 6.60 451 0.94 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 298 | 105.38 7.78 4.86 213 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.06.10 25.06.12 244 | 102.32 6.94 4.01 1.76 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 925 241210 24.06.11 24.06.13 120 | 365 & 104.40 470 443 0.96 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210, 09.12.10  09.1215 6.0 | 665 | 100.12 | 0.06 8.33 431 0.44 BB/Ba1/B+ GaHkun
Alfa-Bank-15_03_18 600 § 8.00  18.09.10 18.03.15 57.6 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 200 @ 812 | 98.10 9.89 4.40 147 BB/Ba1/B+ BaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 574 B/B+ Cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 536 | 106.20 | 0.28 7.20 4.18 3.60 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 52 | 101.90 2.81 362 0.42 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 84 | 100.73 5.04 6.21 0.68 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 351 | 103.57 5.97 3.54 2.56 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.11.4C 251115 50 | 66.0 | 99.61 843 3.76 0.40 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.09.10 11.03.15 574 | 99.10 6.92 3.38 391 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 83.7 | 9741 | 0.5 7.29 349 5.34 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.07.10 25.04.12 224 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 354 | 100.31 7.62 3.86 2.54 /Ba3/ GaHkun
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 43 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 51.9 | 106.01 5.76 348 3.59 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.10 21.09.12 273 | 102.80 6.50 3.83 2.00 BB//BB Xumus
Evraz-13 1050 § 8.88) 24.10.10 24.04.13 345 | 102.51 7.86 4.33 244 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 65.5 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 95.4 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 35.1 /Caal/D Chblpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 32 10148 | 0.00 1.93 7.69 0.26 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 48 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 10.1 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 30.0 | 10366  0.10 2.96 4.40 230 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 29.2 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 327 BBB/Baa1/BBB |cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 408 | 10447 | 020 5.01 6.30 293 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 375 | 10278 3.54 219 281 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 341 | 106.14 4.96 3.46 249 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 37.8 | 107.55 067 4.85 349 270 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 447 | 10383 | 0.00 3.85 4.84 3.33 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.07.10 31.07.14 499 | 109.07 | 0.07 5.73 3.74 3.39 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 530 | 104.06 4.26 5.15 3.80 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 60.1 | 105.27 4.60 5.58 433 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 56.2 | 114.99 2.90 7.07 3.90 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 781 | 101.25 5.97 3.07 5.21 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 82.1 | 100.62 4.96 5.10 5.66 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 89.6 | 101.82 5.07 5.34 5.92 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 930 | 104.12 5.83 6.34 5.96 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 949 | 108.90 6.66 3.74 5.74 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 220 | 107.5 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 117.0 | 102.66 6.25 351 2.74 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.10 07.03.22 1425 | 96.25 6.98 3.38 7.86 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 47.0 | 2903 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 3305 | 9973 | 0.58 7.31 365 | 1144 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 1.7 | 100.03 6.23 3.26 0.13 /Baa3/BB GaHkun
Gazprombank-11 300 § 797 15.12.10 15.06.11 119 | 10335 | 046 4.42 3.86 0.94 /Baa3/BB GaHkun
Gazprombank-13 500 § 793 28.06.10 28.06.13 36.7 | 103.96 6.46 3.82 2.56 /Baa3/BB GaHkun
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 639 = 99.78 6.55 3.26 432 /Baa3/BB GaHkun
Gazstream-13 647 § 563  22.07.10 22.07.13 375 | 101.81 4.98 2.76 2.74 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 120 | 104.12 6.62 5.28 0.93 /Ba3/B+ BaHku
HCFB-11-2 450 § 1175 11.08.10 11.08.11 138 | 104.81 7.22 5.60 1.01 /Ba3/B+ GaHkmn
11B-10-2 200 € 9.00  06.07.10 06.07.10 0.4 76.19 11.81 CCC/B3/BB- GaHku
11B-13 200 § 11.00  15.08.10 15.02.13 322 | 5281 | 262 4224 1041 173 CCC/B3/BB- BaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 5.0 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 12.0 TOproBns
KuzbasRazrezugol-10 200§ 9.00 12.07.10 12.07.10 0.6 99.90 | 0.01 10.82 4.50 0.05 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 164 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 224 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 532 | 104.98  0.10 5.09 3.04 376 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 84.7 | 101.22 6.14 3.14 5.55 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 114.0 | 102.75 6.85 3.53 6.70 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1455 | 97.81 6.93 3.40 808 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 888 10.09.10 10.03.11  10.03.16 9.0 | 695 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 13.4 | 10340 6.42 472 0.98 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 945/ 20.09.10 20.03.11 9.0 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 15.8 | 104.26 | 0.06 3.02 6.19 1.22 BBB/Baa1/BBB  MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 770 | 10261 | 0.16 4.52 4.93 5.28 BBB/Baa1/BBB MyHMUMnanbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 37 | 10154 324 412 0.30 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.07.10 28.01.12 194 | 10429 = 0.01 5.16 384 145 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 121.7 | 103.15 | 0.16 7.65 4.18 6.89 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 222 | 105.65 6.00 5.68 148 B/B1/ XuMms
NKNH-15 200 § 850 221210 221210 221215 6.0 | 669 B/B1/ Xumms
NMTP-12 300 § 7.00  17.11.10 17.05.12 234 | 102.71 547 341 1.75 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.10 17.12.12 30.2 | 105.20 4.40 BB-/Ba3/ (DUHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 64.8 = 97.86 9.26 447 410 B-B1/ (UHaHCbI

NOMOS-16 125§ 9.75| 20.10.10 20.10.11  20.10.16 16.0 = 77.0 BB-/Ba3/ (hMHaHCbI
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OAK-10 200 § 10.00  08.07.10 08.07.10 0.5 MauuwHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.10 0.5 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 18 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 15.4 TOproBns
Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 34 100.98 4.66 8.42 0.27 B+/Ba2/otoseaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 16.1 | 10293 | 0.05 6.39 4.25 1.22 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200 § 9.63 23.11.10 23.05.12 233 | 101.73 8.62 4.73 1.71 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 150713 130 372 | 110.08 1.14 4.88 0.98 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 599 | 109.09 10.34 5.84 3.64 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 12.50  31.07.10 31.01.18 92.6 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 233 | 99.02 8.06 3.79 1.74 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 337 | 98.81 17112 | 6578 | 045 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 124 | 98.83 14.27 6.58 0.90 [Caat/CCC ToproBns
Rosbank-12 130§ 9.000 01.07.1C 01.07.12 246 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 53 | 101.76 2.73 3.38 0.42 BBB/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 225 | 104.25 3.80 6.01 1.76 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 352 | 105.84 4.98 3.39 259 BBB/Baa1/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.10 25.03.13 335 | 99.70 761 3.76 240 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 433 | 105.78 5.32 3.37 3.04 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 483 | 112.66 541 3.99 3.36 BBB/Baa1/ BaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 150 = 76.0 | 98.94 7.87 3.52 1.15 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 839 = 99.13 6.46 3.18 5.48 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 9.5 = 106.87 @ 0.12 6.62 363 5.91 BBB/Baa1/ GaHKu
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 84 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 59.0 = 96.88 435 1.87 4.36 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 984 | 137.20 5.28 4.01 5.62 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 119.9 | 96.56 5.46 2.59 7.59 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2192 | 167.75 | 1.75 6.37 3.80 9.30 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.10 31.03.30 2407 | 112.38 2000 5.40 3.34 5.67 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 35 B+/Ba3/B+ GaHku
RusStandard-10-2 400 § 849  29.06.10 29.06.10 0.2 | 100.00 8.31 4.24 0.01 B+/Ba3/B+ GaHkun
RusStandard-11 350 § 863  05.11.10 05.05.11 105 | 99.29 9.48 434 0.80 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.1215 6.0 | 66.7 | 95.96 18.06 4.62 0.44 B+/Ba3/B+ GaHkun
RusStandard-16 200 § 9.75  01.12.10 01.12.16 784 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 825 = 98.82 5.95 2.94 5.46 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 16.9 | 103.63 323 2.86 1.33 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 352 | 10545 445 3.07 2.62 GaHkun
Sberbank-13-2 500 § 647 02.07.10 02.07.13 36.8 | 10544  0.06 452 3.07 2.66 BaHku
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 56.4 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 37.7 | 106.93 7.21 4.56 2.57 B+/Ba3/BB- Cblpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 465 | 104.88 7.74 4.41 3.15 B+/Ba3/BB- cbipbe
Sibirtelecom-11 CLN 90§ 770, 24.10.1C 24.04.11 10.1 BB/ Tenekom
SINEK-15 250 § 770 03.08.10 03.08.15 62.2 | 101.09 744 381 4.05 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 7.3 | 103.30 3.21 430 0.56 BB-/Ba3/BB Tenexom
Tatfondbank-12 08 12.00  02.02.11 02.02.12 19.6 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 § 9.75  03.07.10 03.07.10 0.3 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 13.3 | 103.52 6.61 4.83 1.00 B1/B npOK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 13.0 | 103.19 3.79 3.33 1.00 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 273 | 102.10 5.12 3.00 204 = BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 33.1 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 56.1 | 10045 @ 0.05 6.13 3.1 386 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 73.9 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 82.0 = 98.62 6.88 3.36 526 = BBB-/Baa2/BBB-  cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 940 | 10475 7.06 3.76 566 = BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 7.25  02.08.10 02.02.20 117.0 | 101.00 | 1.00 7.10 3.59 6.67 = BBB-/Baa2/BBB- | cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 5.6 Tenexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 86.0 = 99.62 11.52 5.28 4.60 B1/ GaHkm
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 122 | 10412 | 0.02 470 4.32 0.96 /Ba1/BB GaHkun
Transneft-12 500 § 6.10  27.06.10 27.06.12 245 | 104.44 3.79 2.92 1.83 /Baa1/BBB chipbe
Transneft-12-2 700 € 538  27.06.10 27.06.12 245 | 103.89 3.36 2.59 1.85 /Baa1/BBB [
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 38.0 | 108.37 478 3.55 2.71 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 45.0 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 989 | 115.70 6.21 3.76 5.80 /Baa1/BBB Cbipbe
Trust-12 CLN 20 § 1150  06.09.10 06.09.12 268 | 8250 21.90 6.97 1.72 B-/Caat/ GaHku
URSA-11-1 130 § 12.00  30.06.10 30.12.11 185 | 106.97 = 0.06 7.07 5.61 1.31 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 17.0 | 104.07 @ 047 5.10 7.98 1.29 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11  04.06.13 120 = 359 /B1/B Ternexom
Vimpelcom-11 300 § 838  22.10.10 22.10.11 16.2 | 105.99 3.70 3.95 1.25 [Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 34.7 | 105.63 6.18 3.96 2.50 [Ba2/BB+ Ternexom
Vimpelcom-16 600 § 825 23.11.10 23.05.16) 720 | 10373 7.46 3.98 4.62 /Ba2/BB+ Ternekom
Vimpelcom-18 1000 § 913/ 30.10.10 30.04.18 956 | 107.96 = 0.08 7.75 4.23 5.57 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.06.10 27.06.17 85.3 B3/ GaHku
VTB N-W-15 400 § 6.20  29.09.10 29.09.15 64.1 | 10001 @ 0.26 6.20 3.10 437 BBB/Baat/ GaHku
VTB-11 450 § 750 12.10.10 12.10.11 158 | 105.09 = 0.01 3.46 3.57 1.23 BBB/Baal1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 124 | 104.92 323 7.86 0.93 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 286 | 103.23 5.13 3.20 2.14 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200  28.11.10 28.11.12 296 | 99.81 12.08 6.01 2.04 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 56.2 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 57.1 | 10063 @ 0.25 6.30 3.21 3.92 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 68.7 | 101.02 4.00 421 4.96 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 36.0 | 965 & 103.00 5.75 3.34 262 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020710 020715 02.07.35 61.0 = 3046 | 99.76 6.31 3.13 4.13 BBB/Baa1/BBB | 6aHku
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