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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

Ewie oguH nioxoun AeHb ANs pbIHKOB. Buepa rnobanbHbie GoHA0BbIE MHAEKCh CHUXANMNCh, MOBOAbI! 415 ONTUMM3Ma UCCAKIN:
onyOnVKOBaHHbIM MHAEKCa AeNIOBOM akTMBHOCTM B 0bpabatbiBalolieM cektope (ISM-manufacturing) okasancs Hvxe nporHosa,
ynaB [0 56,2 nyHkToB. lNocne nybnukaumm nHaekca ISM nokyrnku B 10-1eTHMX Ka3Ha4Yemckmx obnuraumsx ctanv HabupaTb
cnny, LOXOLHOCTM ByMar yCTpeMUINCh K YPOBHIO 2,9%, OfHaKO 3aBepLUMIN TOProBYIO Ceccuto B panoHe 2,95%. CerogHs bynet
onybnmnkKoBaHa CTaTuUCTMKa Mo pbiHKy Tpyaa B CLLUA — cormacHo oueHKaM aHanuTWKOB, B WMIOHE CUTyaLMsi TaM HECKOJSIbKO
YXYALWMNAck MO CPaBHEHMIO C MaeM U ypoBeHb Ge3paboTuubl noBbickncs 0o 9,8% c 9,7%. V13-3a BO3pOCLINX onaceHumn
OTHOCUTENIbHO 3aMefNeHNs POCTa KMTANCKOM SKOHOMUKI U HEraTUBHOM AMHAaMUKM nHaekca ISM manufacturing 8 CLUA ueHbl Ha
HedTb oNycTMAMCL O OTMeTKM 73 gonn./Oapp. [axe 30010TO, KOTOPOe TPAaAMLMOHHO ABASETCH 3aLUMTHBIM MHCTPYMEHTOM,
BYepa nojelueseno Ha 3%.

EBpoO coBepLuM/T MOLLHbIN PbIBOK. EBPO NPOA0NKMA OTbINPbIBaTh XOPOLUME pe3ybTaThl aykuMoHoB ELLB 1 Bbipoc ¢ 1,22 ponn.
cpasy ao 1,24 gonn., npuyemM Ha choHe nafeHust eBponencknx dupx. bykBasibHO Mo3aBYepa eBpOonenckue PbIHKU BOCMPSN
OyXOM nocne aykumoHa ELLB, yBepoBaB, 4To HeAoCTaTKa NMMKBUOHOCTU MOXHO OyaeT n3bexatb, Ho BYepa TpexmecsyHbi LIBOR,
paccymTbIBaeMbIV B €BPO, MOAHANCA 4O MaKCMMAnbHOro 3a nocnenHve OeBaTb Mecaues 3HaveHnd — 0,72%. 3ameTMm, 4To npu
pacyeTe cTaBkM LIBOR yunTbIBalOTCSH AaHHbIE, NpefocTaBnsemble 16 GaHKaMm NepBoro sulefloHa, No3ToMy pearibHas CTOMMOCTb
JleHer Ans GaHKOB BTOPOrO M TPETbEro 3LIENIOHOB CyLLeCTBEHHO Bbille. [oBbileHMe cTaBku LIBOR curHanmsmpyeT He TOSbKO O
BO3MOXHOW HeXBaTKe MIMKBUAHOCTU, HO 1 O BMOJHE BEPOSTHOM YBEIMYEHMM pUCKa KpU3Mca JoBepus B BaHKOBCKOWM c1MCTEME B
npeaasepun NyonmkaLmm cTpecc-TectoB. Buepa drHaHCoBbIe BNacTV MicnaHum NpoBenn ayKUMOH MO pa3MeLLeHNo NATUNETHNX
obnuraumm Ha cymmy 3,5 MApA. eBpo, W yTpeHHee 3asBieHne Moody's 0 BO3MOXHOM MOHUXEHUW PeNTUHIa CTpaHbl ObINo
COBCEM HEKCTATW. HecMOoTpsi Ha BbICOKMIM CMPOC, CTOMMOCTb 3aWMCTBOBAHWIW A/ CTPaHbl MO CPABHEHWIO C NpedblayWnm,
MaNCKMM, ayKLUMOHOM BbIpocna Ha 12 6.n. go 3,65%. B uione VcnaHusa fonxHa noracuTb 3af0/MKEHHOCTL B pa3mepe 24,7
MIIpA. eBpO, 1, eClin CTOMMOCTb 3aMMCTBOBAHWI NPOAOIXMUT PacTi, TO rocyfapcTBy OyaeT Bce TpyaHee obCnyXmBaTb JOIT.

LWar Bnepep, war Hasapg. BcnenctBve cunbHOro nNafeHUs UeH Ha HedTb NpoAaxkm CyBepeHHoOro Bbinycka Russia’30
BO30OHOBUNUCH, CNpef K AeCATUNEeTHUM KasHavenckum obnuraumam CLLUA BHOBb pacwmpuncs Ha 12 6.n. go 250,3 6.n. B
KOpnopaTMBHOM cekTope Ha Hebornblinx obbeMax Oonblie BCero MoAelleBeni AMMHHbIE BbINYCKN HedTerasoBoro Cektopa:
Gazprom '37 (102 6.n.), Gazprom ‘34 (94 6.n.), Gazprom ‘19 (71 6.n.), Lukoil '22 (86 6.n.) n Lukoil ‘19 (86 6.1.).

Onbra CTepuHa, sterinaoa@uralsib.ru

B3b npeanoXun cnpaseaiBYIo NpeMuto K cyBepeHHon KpuBon. COorfacHo NociefHNUM JaHHbIM HOBOCTHbIX NEHT, BYepa
B3b (BBB/Baal/BBB) pa3mectun nebioTHble gecsatuneTHne espoobnuraumm B obbeme 1 MApg AONM., NPEAsoXMB NPeMUIO K
kpuBon UST B pa3mepe 400 6.m., 4TO O3HayaeT OOXOAHOCTb Ha ypoBHe YTM6,9%. TakuMm 0Opa3om, CMOXMBLLAS B XO[ne
pa3MeLleHUs NPeMUs K POCCUIMCKONM CyBEpPeHHOM KpnBoW cocTaBmna nopsaka 110 6.0. (k Beinycky Russia’20 npemus coctaBuna
npumepHo 140 ©6.n.). B ULENOM AaHHbIN ypoBeHb AOXOOHOCTM Mo Gymaram BObBa npeacTaBnseTcs Ham CnpaBeavBbiM, B
4aCTHOCTW y4WTbIBas MpolUefllee HakaHyHe pa3MelleHve naTuneTHux eepoboHpos CbHepbarka (NR/Baal/BBB) (amuTeHT
NpeanoXmn npemMuio K CyBepeHHon Kpneol Ha ypoeHe 100 ©.n. 1 okono 110 6.n. K BbiNycky Russia’15). Ecnn cpaBHMBaThL
KpeauTHble npodunn B3ba mn COepbaHka, TO MOCTEAHWM, Ha HalW B3rMSL, BbIMSAWT NpednodTUTeSibHee, HeCMOTps Ha
NOEHTWYHbIE KPeaMTHble PenTuHrM (B YacTHocTn, COepbaHK MMeeT nydlle AMBEPCUDULMPOBAHHYIO CTPYKTYpY aKTVMBOB U
NacCMBOB M 3HAYUTENBHO NPEBOCXOAMT BOBb Mo pa3mepy akTMBOB). B TO Xe Bpems AaHHOe CpaBHEHME He BMONHE KOPPEKTHO,
NOCKoMbKy B3B He koMMepyeckas opraHusaums, a MHCTUTYT pa3BuTUa. C pbIHOYHOW TOYKWM 3peHuns y obnuraumn BOba aga
3HAYMMBbIX NPEMMYLLECTBA MO CPaBHEHMIO C HOBbIM BbinyckoM CHbepbaHka. NepBoe — OHM NOTEHLMANIbHO MOTYT ObITb BKITIOYEHI
B pacyeT nHAaekca EMBI (B3b B otnunyme oT Coepbarka Ha 100% KOHTPONMPYETCs rocyAapcTBOM). BTopoe NpenmyLLecTBO B TOM,
4TO CTPYKTypa Bbinycka BDba (114a 1 REGs) oTKpbiBaeT OOCTyn K obnvraumsm ans 6onee WMpoOKOro Kpyra MHBECTOPOB, YTO
NO3BONSAET PAaCcCHMTLIBATL Ha Bonee BbICOKYIO NIMKBUAHOCTL OyMar Ha BTOPUYHbIX TOprax. B 4mcne KnoYeBbIX pUCKOB, CBA3aHHbIX
C MHBECTMpOBaHMeM B obnuraumm Boba, Mbl XoTenu Obl OTMETUTb BbICOKYIO BEPOSTHOCTb NMPEANIOXEHUS Psfia HOBbIX BbIMyCKOB
CO CTOPOHbI 3MUTEHTA (CyTb AedTenbHOCT BDBa B oTimymne ot CobepbaHka nogpasymesaeT hrHaHCMPOBaHMe NMPenMyLLLeCTBEHHO
3a CYeT npuBMeYeHns onToBOro GOHAMPOBaHNS). icxoas 13 BbllLecka3aHHOro, Mbl MoflaraeM, YTO CrpaBefvBas npemus no
pUCKy BOba OTHOCUTENBHO POCCUINCKOM CyBEPEHHOWN KPUBOW A0MKHA HECKOMBbKO MpeBbIWaTh NPeMumio, KoTopyio TpebyeT pbIHOK
3a puck CbepbaHka, HO He Oonee 4emM Ha 30 6.n. Mpw BbIxo4e LOXOAHOCTU 3a Npefernbl YKa3aHHOro AMana3oHa Mbl CHMTaeM
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LenecoobpasHbiM yBenMuMBaTh No3vumn B Oymarax BDBa. Hawe 6Oonee nogpobHOe MHeHMe O KpeauMTHOM KavecTse 1
CNpaBenMBOM YPOBHE LOXOLHOCTU eBpoobnuraumin BOba byaet oTpaxeHo B CrneumanbHOM KOMMEHTapUM, KOTOPbIN BbIAET
B TeYeHMe [Hs.

CraHucnaB boxeHko, bozhenkosv@uralsib.ru

BHYTpEeHHMM PbIHOK

OBP He nonb3oBanucb cnpocom. Byepa LIb nposen aykumoH no pasmelleHmio OBP N24-14-21BR1-0 ¢ norawenuem 15
Zekabps 2010r.; pa3meltaembii 06bemM paBHsancs 50 mnpa. pyd. OfHaKo CNpoC 0Kasancs CyLLeCTBEHHO HUXe MPefioXeHNs 1
coctaBun 23,8 Mnpa. pyod., Takmm obpa3om perynsTopy yoanocb pasmectutb Bcero 10,1 mnpa. pyo. B xome aykumoHa
CpefHeB3BeLLeHHas LOXOLHOCTb MO LieHe oTceveHns coctasuna 4,13%, AOXOLHOCTb NO cpefiHeB3BelleHHon ueHe — 4,11%, 1o
ecTb LB npeanoxun y4acTHMKaM CKPOMHYio npemuio B pasmepe 2 6.M., pa3mectu Bcero 20% obbema. MpedblayLuimi ayKumoH
no pasmeliermio OBP coctosnca 17 wmioHs, B ToT pa3 LIb gan yd4actHukam npemuio B pasmepe 3 6.n., a cnpoc B 1,7 pasa
npeBbICUN NPEASIOXEHME, NPU TOM YTO YPOBEHb MMKBUAHOCTM B GaHKOBCKOW CUCTEME He CIIMLLKOM OTAMYancs OT TeKyLLEero.
MTorn nocnefHero aykuMOHa OTPakaloT 3HAYUTENBHO CHM3MBLUMECS OObeMbl TOProB B AaHHOW Oymare mocie npenblayLllero
pa3MelLLeHns 1 0BLLYIO HM3KYIO TOProBYIO aKTUBHOCTb B CEKTOPE.

LB nocreneHHO cBOpayMBaeT aHTUKPU3UCHbIE Mepbl. B paMKax 3aBepLUeHNs aHTUKPU3NCHOW MpPOorpaMmbl LleHTpanbHbIn
OaHK npuoctaHaBnmeaet ¢ 1 okTabps 2010 r. npoBefeHMe ayKUMOHOB MO MPEAOCTaBMEHNIO KPeOUTHbIM OpraH13aLmsm
Oe33anorosbIx KpeAMTOB Ha Cpok Bonee NaTV Hefenb, a ¢ 1 aHBaps 2011 r. — Ha BCe Cpoku. [laHHbIM MeXaHW3M Obln BBEAEH B
LencTBMe B nepuog ocTpor asbl Kpu3nMca W CnocoOCTBOBaN MpPeofofieHMIo CUCTEMHOrO  AeduumTa  NUMKBULHOCTU.
3a[0/KeHHOCTb 6aHKOB MO [aHHOMY MHCTPYMEHTY AOCTUIIa MWKa Ha ypoBHe 1,9 TprH. pyb. B deBpane 2009 r. 1 B HaCTOSALLMN
MOMEHT cHM3unack fo 50 mnpa. py6. CToUT OTMETUTb, YTO Ha MWKe 3af0MIKEHHOCTN MUHMMAanbHas NMPOLEHTHas CTaBka Mo
OAHHOMY WHCTpYMeHTy npeBbiwana 17%, cemdac xe ctaBkm onyctunmce Ao 11%. [MockonbKy HeCKOonbKo OHeW Hasag
npencraButeny LIB yxe 3asBnsam 0 NOCTENEHHOM CBOPaYMBaHMM aHTUKPU3MCHBIX Mep, HOBOCTb Oblna 0XXmnAaeMon 1 He okasana
CYLLLeCTBEHHOr 0 BUAHUA Ha PbIHOK.

Onbra CtepuHa, sterinaoa@uralsib.ru
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LB npekpaTtuT Bbigavy 6e33anoroebix KpeauToB B HbIHELWHEM roay

LleHTpobaHK 00bsBMA O TOM, 4YTO He OydeT npenocTaBnsTb
naTMHeaenbHble 0Oe33anoroBble KpeauTbl ¢ 1 okTabps 2010 r.,
ac 1daHBapa 2011 r. Bbigada 6e33anoroBbix KpeautoB ByaeT u BoBce
npekpalleHa. CNpoc co CTOPoHbl OaHKOB Ha Be33anorosble kpeauTs! LIb
nocne Kpu3nca CyLWecTBEHHO CHM3MMCA, TO ecTb npobrem
JIKBUOHOCTBIO BO3HUKHYTb HE JLOJTKHO.

C

Byepa ypoBeHb NMKBUAHOCTM BbIPOC: OCTAaTKM Ha KOPCHeTax KPeaUTHbIX
ydpexneHnin B LIb cokpatunuce Ha 29,7 mnpg pyo. o 572,1 mnpg
py0., a Ieno3unTkl BbIpocsv Ha 41 mnpa, py6. Ao 678 mnpa pyd. CtaBku
Ha pbliHke MBK Takxe ynanu. MHoukatmeHas ctaBka MosPrime no
OHOOHEBHbIM KpeamTaM CHM3Mnacb Ha 17 6.n. 10 2,67%.

O6bem onepaunn PEMO c LB coctasun 2,3 mnpg py6., 4to Ha 0,4

MIpL pyD. HUXEe ypOoBHS Mnpedplaylien ceccun. Mpu 3TOM cpeHsis
CTaBKa octanacb Ha yposHe 5,09%.

Buepa pybnb ykpenun cBou No3vumu K Jonnapy Ha doHe ocnabneHus

3aponkeHHOCTb 6aHKOB nepep, LIb BepHynacb
Ha AOKPU3UCHDbIN YPOBEHb

[onr KpeauTHbIX yupexaeHun nepen LB,

MIpA, pyo.
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UecmouHuku: LU

nocneHero Ha MMPOBbLIX PbIHKax. B pe3ynbTaTe Kypc fonnapa K pybnio cHu3uncs Ha 6 koneek go 31,195 py6./gonn. Ha MMBB.
Kypc eBpo K pybnio BeIpocC Ha 4 konerkn fo 38,67 pyb./espo. CerogHs pybnb MOXeT caaTh NO3ULMU NOC/e NafeHNs LeHbl Ha
HedTb U Ha DOHe HeraTMBHbIX HAaCTPOEHWI Ha OHOOBLIX pbiHKaX. Kypc aonnapa K pybnto, BoO3MOXHO, AocturHeT 31,3-31,4

py0./ponn.

AnHamunka Tpe6oBaHum LIb k 6aHkam

3afomKkeHHoCTb BaHKoB nepen LI, mnppa, py6.

Tekywuit ypoBeHb MakcumanbHbIi ypoBeHb

1 uion 2010 27 5B 2009

OpHoAHEeBHbIE KpeauThbl 0,2 53
TNom6apaHble KpeanTs! 59 34,7
[Mpoune kpeauTbl 133,7 4478
Bessanorosble kpeanTbl 50,3 18355
Wroro 190,1 23233

WU3meHeHune

(5.1)
(28,8)

(314,1)
(17852)
(2133,2)

VictouHmku: baHk Poccumn

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

EspoXum (BB/NR/BB)

PenTtnHroBsoe areHTcTBO S&P NnoaTBEpANNO KPEeAUTHDIVN PEUTUHT KOMMAaHUN
Ha ypoBHe BB

PenituHr nopreepyaeH. KHUra 3asBok no py6neBbiM oGnuraumnsiM 3akpbiBaeTcsl CerogHs. PENTUHIOBOe areHTCTBO S&P
MOOTBEPANIO KPELAUTHbI PEUTUHT KOMMaHWM Ha ypoBHe «BB» co cTabuibHbIM MPOrHO30M, OTMETMB BbLICOKME MOKa3aTenm
JINKBUAHOCTN KOMMAaHWUW, €€ KOHCEPBATMBHYIO (PUHAHCOBYIO MOMUTUKY M COXPAHAIOLLEECS KOHKYPEHTHOE MPenMyLLecTBO Mo
3aTpaTaM. CerofHa 3aKpbIBaeTCs KHWMra 3asBOK Ha npuobpeTteHue pybnesbix obnuraumii EBpoXnma obbvemom 5 mnpa pyo. Ha
CPOK BOCEMb NeT € NATUNEeTHe odepTton. OpraHmM3aTop pa3MeLLEeHNs OPUEHTMPYET Ha CTaBKY KymnoHa B AnanasoHe 9,25-9,75%,
4YTO COOTBETCTBYET [OOXOAHOCTM nopsaka 9,49-9,99%. Wcxoas M3 yCTOMYMBOrO KpeduTHoro npoduns EBpoXuma w
NpVBNeKaTeNbHOro YpoBHs goxogHoctn (cnpen Kk Kpmeon O®M3 Ha ypoBHe 280-320 6.M.), Mbl CYMTaeM BbIMyCK
npuvBnekaTeNlbHbIM Jaxe B Clly4ae pa3MeLleHus Mo HUXHEN rpaHuLe 0b603Ha4YeHHOro AmanasoHa. MoapobHee Hall B3rnag Ha
KpeauTHbi npocdunb EBpoXMMa npedcTaBneH B KOMMEHTapUM K pa3MelleHnio obnuvraumii oT 16 anpens «EBpoXum.
KayecTBEHHbIN [OAT, NYCTb U Ha HEMPUBBIYHO DOMBLLIOW CPOKY.

Mapus PagyeHko, radchenkomg@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

2 nions Odepra KB LieHTp-nHBecT-2 (3 Mnpg pyo.).

5 viona Odbepra MepBobark-1 (1,5 mnpg pyo.). Morawenme OMK-2 - 1 (5 mnpg pyb.). MoraweHne
®uHaHcbmsHecTpynn-1 (3 mapa py6.).

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

7 vionst PasmelleHue KpacHogap-01 (1,1 mnpg pyo.).

8 nions Odcbepta 3eHnT-6 (3 Mnpa pyb.). Odepta Ukc 5 OuHarc-1 (9 mnpa py6.). OdepTa
MeTpokoMmepu-4 (3 mnpg py6.). Morawexne PocT-NanH-1 (1 mapga py6.). MoraweHne
HomoueHTp-1 (1 mnpa py6.).

9 nions Odbepta MuHnnuta-®Puranc-1 (0,5 mnpg pyo.). Morawerme OFO-3 (1,5 mnpa py6.). Morawexne
MpobursHecbark-2010 (3 mnpa py6.). MoraweHre OAK-2010 (200 maH gonn.).

KANEHAOAPb ODEPT
ara Obbem LleHa CraBka HoBas [aTta cnepyiowen
obepTbI Bbinyck BbiNycka, odepTbl, npeablayLLer cTaBKa odepTbl /
MJH py6. % O KYynoHa, %  KynoHa, % norawueHus
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 3eHuT-6 3000 100 15,0 - -
08.07.10  Wkc 5 ®uHaHc-1 9000 100 7,6 - -
MNeTpokommepL-4 3000 100 15,5 - -
09.07.10 MuHnnuTta-OurHaHc- 1 500 100 16,0 20,0 22 anpensa 2011
12.07.10 Homoc-baHk-11 5000 100 15,0 - -
13.07.10 SMANbLAHC — QrHaAHC- 1 2 000 100 18,0 - -
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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 14.06.12 23.8 105.58 | 7.58 98.00 5.90 4.37 173 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 34.8 100.20 100.00 100.25 9.37 4.60 2.33 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 11.0 473 88.74 86.00 91.49 14.24 0.06 0.79 aBToONpoM
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 102.0 100.39 4990 99.80 100.34 8.20 2.02 4.28 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 124.3 98.55 | 0.53 99.90 100.49 7.95 210 4.98 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 136.5 100.00 10000 000 8.49 5.83 5.81 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 3.6 101.48 100.26 101.60 4.35 2.31 0.28 /A3/BBB (buHaHCbI
AMKK 406 900 R 870, 01.08.10 01.02.12 19.4 101.80 | 0.78 103.00 104.00 7.70 215 1.38 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 279 101.25 | 075 5800 100.50 101.50 6.76 1.81 1.56 /A3/BBB (buHaHCb!
AVDKK 606 2500 R 740 15.07.10 15.07.14 492 98.34 97.00 8.27 188 | 246 JA3/BBB MHaHChI
AVXKK 706 4000 R 768 15.07.10 15.07.16 736 | 10011 | 0.1 97.80 99.95 7.87 191 3.42 JA3/BBB MHaHChI
AVKK 806 5000 R 763 1509.10 15.03.14  15.06.18  45.0 9.9 97.80 4200 98.85 99.60 8.74 197 | 246 JA3/BBB UHaHChI
AVDKK 906 5000 R 749 15.08.10 15.02.17 80.7 99.00 100 97.39 99.00 7.99 1.91 343 JA3/BBB MHaHChI
And-02 1000 R 16.000 241210 311210, 211212 6.0 30.2 102.24 577823 101.90 102.24 11.00 7.80 0.45 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 16.1 100.95 100.90 101.00 7.25 3.90 118 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 22.0 40.1 100.04 2 100.04 100.99 8.30 4.1 1.57 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 23.09.10  26.09.11) 19.09.13/ 15.0 39.2 106.70 1682 106.70 107.29 8.28 6.57 1.06 B+// cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 23.0 413 109.45 1096 003 109.40 109.50 8.51 6.31 1.59 B+// cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 60.6 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 36.0 60.5 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 60.5 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 60.5 B+/Ba3/B+ cbipbe
AnbsiHc-01 3000 R 1400  15.09.10 14.09.11 14.7 101.00 55 98.01 101.00 13.46 6.91 0.98 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 9.6 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 244 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 9.1 clx
Aapochnor BO-1 6000 R 7.75  11.10.10 08.04.13 33.8 100.75 | 0.25 10001 100.47 100.75 745 3.84 242 BB+// TpaHcnopt
Aapochnot 60-2 6000 R 7.75  11.10.10 08.04.13 33.8 100.74 | 0.44 200 002 100.00 100.74 745 3.84 242 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 10.0 100.00 991 99.01 101.00 1145 2.74 0.70 B3/ GaHku
BAHAHA-M-2 1500 R 1150 12.08.10 12.08.10 14 TOproBnst
BaHk CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 16.0 33.8 100.75 124 896 100.65 100.74 7.57 4.01 1.14 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 1.0 131 100.50 10 000 2.00 3.61 5.28 0.10 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10 11.02.11) 01.02.13 8.0 31.6 100.60 10 000 3.10 6.35 3.72 0.56 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11 4.0 10.2 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 79 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 05.07.10 04.07.11 12.3 notpe6. Tos
BalukupaH3s 1500 R 8.30 10.09.10 09.03.11 8.4 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 13.12.16) 30.0 78.6 107.50 335474 107.45 107.50 9.22 5.80 2.03 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212)  13.12.16, 30.0 78.6 107.50 | 0.29 545798 107.45 107.50 9.22 5.80 2.03 cbipbe
BalwHedTb-03 20000 R 1250 211210 21.1212] 13.12.16) 30.0 78.6 107.48 1045 362 107.46 107.50 9.23 5.80 2.03 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12, 8.0 20.1 105.75 | 0.05 48 754 105.90 106.00 7.80 8.02 0.58 meTannyprus
BuHGaHK-2 1000 R 10500 27.10.10  05.05.11] 29.04.13, 10.0 345 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 56 90.00 2 65.40 81.99 45.69 8.59 0.32 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 151210 15.12.10 56 101.00 99 100.50 101.70 6.86 4.44 043 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13 2.0 324 103.50 102.00 105.00 7.23 0.19 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 361.7 100.03 4.00 8.69 2.14 10.16 A3/ (bUHaHCbI
Buktopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13 2.0 31.9 101.15 1 101.15 3.61 6.16 0.13 Bl TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 37.2 104.29 500 000 103.75 104.25 7.79 4.42 245 /Ba2/BB+ Tenekom
BK-MHBecT3 10000 R 1520 13.07.10 14.07.11] 08.07.14/ 13.0 49.0 109.31 30001 108.80 109.32 5.83 6.93 0.89 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 5.1 100.50 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 5.1 100.94 98.10 6.27 4.20 0.39 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13] 8.0 38.7 103.55 | 0.05 1.00 103.40 6.76 2.89 0.63 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 141112 5.0 289 101.57 14000 100.01 101.55 9.55 6.87 0.36 B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13 9.0 32.7 102.08 101.80 102.20 9.32 6.11 0.62 B3/ (buHaHCbI
BTb - 5 06 15000 R 740  22.07.10 17.10.13 40.2 99.80 | 0.50 217 823 99.00 99.80 7.68 1.85 2.71 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16, 1.0 73.3 100.35 373 000 100.34 100.35 3.57 3.29 0.04 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700  15.09.10  20.12.11] 10.12.14, 18.0 54.1 104.70 | 0.20 2 104.60 104.70 6.38 2.31 1.30 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 17.09.10 15.03.13 33.0 101.15 | 1.20 1 99.85 101.15 7.32 1.87 2.30 BBB/Baa1/BBB | GaHku
BTB BO-02 5000 R 760  17.09.10 15.03.13 33.0 100.00 31500 99.80 100.00 7.82 1.90 2.29 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.09.10 15.03.13 33.0 100.15 | 0.15 250 002 99.91 100.15 7.75 1.89 2.29 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 15.4 106.28 | 0.03 92 369 105.92 106.73 6.34 5.40 112 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 10.08.10  14.02.11) 05.02.13 8.0 31.7 105.00 100.00 110.00 3.46 0.62 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30. 01.12.10  07.06.11] 29.05.13, 11.0 35.5 100.26 100.00 110.00 5.98 313 0.87 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14/ 2.0 444 101.09 | 0.06 108 766 101.07 101.09 4.29 5.84 0.16 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14, 5.0 53.0 110.10 | 8.70 143 451 102.00 222 0.44 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 0.0 61.1 100.66 | 0.31 221200 100.35 100.45 347 0.04 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 14.09.10 16.06.11] 07.06.16, 12.0 72.3 100.77 | 0.27 20 003 100.50 100.77 6.75 1.86 0.84 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750  14.09.10 16.06.11] 07.06.16, 12.0 72.3 100.60 460 000 100.60 100.88 6.96 1.86 0.84 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970,  08.09.10  10.12.10/ 30.11.16, 5.0 78.2 101.40 5495 101.59 6.52 2.38 0.41 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10 23.07.12] 12.07.16/ 25.0 73.5 115.20 | 0.09 89730 115.11 115.24 6.75 6.38 1.66 /Baa3/BBB- cbipbe
lasnpHedt4 10000 R 16.700  19.10.10  25.04.11)  09.04.19. 10.0 106.8 109.10 | 0.20 218 553 108.85 109.10 4.93 7.63 0.74 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14 12.0 48.5 121.91 27275 122.04 122.05 5.62 1.04 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 13120 28.12.10 26.06.12 242 112.64 | 0.19 54 505 112.48 112.64 6.37 5.81 1.72 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 16.1 102.00 900 101.77 102.00 5.48 342 121 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 441 97.70 1 97.61 100.80 8.13 3.69 293 BBB/Baa1/BBB | cbipbe
a3npomb 1 5000 R 710 29.07.10 27.01.11 7.0 100.81 499 000 100.66 102.00 5.72 3.51 0.53 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 413 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 15.6 90.00 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12, 5.0 29.0 101.28 5.26 4.31 0.38 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 5.0 292 100.20 /Baa3/BB GaHku
asnpomHedTs BO-5 10000 R 715  12.10.10 09.04.13 33.8 100.00 | 0.30 16 001 99.50 100.00 7.27 3.56 2.36 cbipbe
asnpomHedTs 5O-6 10000 R 715  12.10.10 09.04.13 33.8 99.85 | 0.80 100 000 99.30 99.85 7.33 3.57 2.36 Cbipbe

[A30uH 01 5000 R 18.00  10.08.10 08.02.11 74 99.97 26437, 100.01 100.18 18.74 8.98 0.48 aBToNpoOM
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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)
enepKomn1 2000 R 850 211210 30.06.10 21.06.11 0.0 11.9 101.20 3HepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 121 101.55 3051 100.32 103.20 6.58 3.98 0.92 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.00, 16.09.10, 20.09.10 17.03.11. 3.0 8.7 52.00 4.00 100.00 0.96 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10 18.02.11] 16.02.13 8.0 32.1 101.35 | 10.05 1016 002 101.35 7.07 4.53 0.57 BB//BB- GaHku
rccot 5000 R 15000 23.09.10  23.09.10/ 26.03.17, 3.0 82.0 | 101.88 1 101.80 101.89 6.71 7.34 0.22 BB/ MalLLMHOCTP.
rac 02 1500 R 1200 26.10.10 23.04.13 34.3 85.00 TOproBnst
[lanbCe3206 2000 R 760 01.12.10 30.05.12 23.3 | 100.70 15954 100.70 711 3.76 1.1 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11  17.0712 13.0 @ 249 | 107.76 107.00 110.00 7.29 6.94 0.90 Tenekom
[OBTr-¢ 01 1000 R 1450  03.08.10 03.08.10 11 25.14 10.28 40.00 28.76 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 1.0 371 1795 | 495 157 12.11 17.95 40.28 TpaHcnopt
[rk-01 5000 R 1050, 10.09.10  18.03.11/ 08.03.13 9.0 32.7 27.01 aHepreTMka
TxendchCul1 2000 R 500 21.10.10 20.10.11 15.9 99.77 7.00 92.00 5.24 2.50 121 IloTo3BaH TOproBnst
[vken®un-1 3000 R 9.25  16.09.10 17.03.11 8.7 100.65 2341 100.25 100.65 8.43 4.58 0.64 TOProBnst
JIMLIEHTP061 1150 R 850  06.12.10 26.05.15 59.7 88.50 525 88.60 88.85 11.98 4.84 3.60 TOProBNst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 0.3 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 16.0 = 77.0 | 105.30 2 104.70 105.50 6.30 4.97 1.23 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 438/ 22.07.10 21.04.11 9.8 101.05 40 000 100.90 101.15 3.09 1.08 0.77 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 4.13)  08.09.10 07.09.11 145 | 100.88 100.75 101.00 342 1.02 113 AAA/Aaal/AAA | BaHku
EBPP 0406n 3000 R 370 16.09.10 12.06.14 48.1 100.55 100.05 101.05 3.60 0.92 3.56 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 421 14.07.10 09.04.14 46.0 99.95 100.01 100.40 4.29 1.05 3.34 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925 24.09.10 22.03.13] 13.0320 33.0 @ 1181  99.05 @040 253 377 98.64 99.05 9.88 4.66 2.20 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20, 33.0 @ 1181 9899 = 049 98.50 99.05 9.90 4.66 2.20 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 8.6 IC/ (hyHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 35 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 21.5 25.01 JHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 5.1 100.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 22.0 97.17 90.00 100.50 14.27 6.16 144 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 271 100.00 3.00 13.40 6.48 1.71 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 2.0 11.0 2.00 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 166  101.26 = 0.06 111901 101.26 101.34 7.23 3.99 122 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13] 5.0 357 | 10211 | 0.05 105 700 102.05 102.11 5.90 5.30 0.42 B/Ba3/ GaHku
3eHuT 606n 3000 R 15000 06.07.10  08.07.10/ 01.07.14 0.0 48.7 | 100.35 745 0.02 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.04.11) 07.04.13 10.0 = 33.7 | 100.87 258 002 100.85 100.90 6.72 3.93 0.71 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.000  09.12.10 09.06.11 115 aBTONPOM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14, 0.0 48.7 | 100.00 6925 99.50 100.06 761 3.79 0.02 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11) 02.06.16, 12.0 = 721 110.45 102 077 110.15 110.45 6.85 8.33 0.85 1/BB- TOproBnst
WHnpom 02 1000 R 13.000 15.07.10 15.07.10 0.5 4150 | 3.49 1283 41.65 55.00 15.62 meTannyprus
Wunpom 03 1300 R 950  17.11.10 18.05.11 10.7 50.00 | 9.39 990 35.00 50.00 143.73 9.47 0.35 meTannyprus
Wurerpa®-2 3000 R 16.75  30.11.10 29.11.11 172 | 10542 097 42 336 104.21 105.43 12.82 7.92 1.16 cepBuC
WIPKYT-0306 3250 R 8.74  16.09.10 16.09.10 26 100.70 | 0.10 2112 100.36 100.70 541 4.33 0.20 /Ba2/ MaLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 41.6 95.00 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110 30.05.11) 20.11.12) 11.0 & 291 101.68 | 1.42 10103 100.26 101.85 8.33 5.05 0.82 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 26 100.60 aBToONpoOM
Kapyc.® 01 3000 R 1200 16.09.10 12.09.13 39.0 TOproBnst
Kayctuk 2 850 R 18.000 08.07.10 07.07.11 124 | 101.50 1999 101.50 101.89 15.74 4.42 0.42 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 173 100.00 JoTo3BaH/ GaHku
Koxke 02 5000 R 1200  16.09.10 15.03.12 20.8 | 101.00 1800 101.00 103.00 11.64 5.92 1.39 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 0.0 126 25.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 19.8 | 109.90 105.01 110.00 10.22 3.74 1.31 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 980  18.08.10 15.02.12 19.8 99.52 98.05 101.00 10.50 246 1.37 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 10200 161210  01.07.10/ 16.06.11 0.0 1.7 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 121 103.79 0.01 7.61 5.52 0.90 /Ba3/ (puHaHCbI
Ky6aHbaH-1 3000 R 785 21.07.10 21.07.10 0.7 100.15 100.05 100.30 5.19 3.91 0.06 aHepreTuka
Kyi6A3oT-2 2000 R 8.80  03.09.10 04.03.11 8.2 100.50 10 000 100.35 100.50 8.16 4.37 0.61 XAMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 353 | 102.65 @ 0.63 476 412 102.60 102.70 13.70 3.52 1.62 1B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00  19.09.10 07.12.12 29.7 | 10410 | 0.10 124 928 104.31 104.54 1343 3.79 115 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  30.07.10 27.01.12 19.2 | 101.46 101.65 101.90 7.68 4.20 1.36 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 21.9 | 100.70 217 99.00 100.95 7.73 3.97 1.57 JHepreTuka
JICP 02 06n 5000 R 1350 05.08.10  08.02.11/ 01.08.13 7.0 37.6 | 103.00 & 0.50 555 102.51 103.00 8.20 6.54 0.54 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12] 25.06.13 240 @ 364 @ 100.50 = 0.50 18431 100.00 100.50 10.40 521 1.69 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 0.0 12.6 28.00 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 175 | 102.00 29250 101.51 102.23 5.71 347 1.32 BBB-/Baa2/BBB- | cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 418 | 100.00 30 100.01 100.25 7.54 3.69 2.87 BBB-/Baa2/BBB- | cbipbe
JTykoinbO01 5000 R 13.35  09.08.10 06.08.12 25.6 | 112.80 @ 0.20 209 991 112.40 112.80 6.83 5.90 1.72 BBB-/Baa2/BBB-  Cbipbe
TykoitnB002 5000 R 13.35  09.08.10 06.08.12 256 | 11370 | 1.10 369 800 112.40 113.70 6.39 5.86 172 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO03 5000 R 13.35  09.08.10 06.08.12 25.6 | 113.00 @ 040 564 229 112.40 113.00 6.73 5.89 172 BBB-/Baa2/BBB- | cbipbe
JTykoitnbO04 5000 R 13.35  09.08.10 06.08.12 25.6 | 112.80 @ 0.20 350 819 112.50 112.80 6.83 5.90 1.72 BBB-/Baa2/BBB-  Cbipbe
TTykoitnBO05 5000 R 13.35  09.08.10 06.08.12 256 | 112.65 @ 0.05 382 640 112.45 112.65 6.90 591 172 BBB-/Baa2/BBB- | cbipbe
TykoitnBO06 5000 R 920  16.12.10 13.12.12 29.9 | 105.11 101.10 105.00 7.02 4.36 21 cbipbe
JTykoitnBO07 5000 R 920 16.12.10 13.12.12 29.9 | 105.00 13 500 101.10 105.10 7.07 4.37 2.1 cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 3.0 9.0 102.50 | 045 79 800 102.02 102.50 9.34 0.32 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 211 100.35 | 0.05 8 99.50 100.35 8.13 4.08 1.50 TOproBnst
Martonus-1 1000 R 19.00 22.07.10 22.07.10 0.7 6.00 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 5.0 17.3 | 100.44 100.50 100.80 117.62 5.46 0.20 oto3gaH// GaHku
MBPP 0206n 3000 R 850 01.07.10  04.04.11) 28.03.13, 9.0 334 | 10091 7.34 210 0.68 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 4.0 343 | 102.70 4295 102.15 103.50 6.53 3.64 0.30 B+/B1/ (pUHaHCbI
MEBPP 0406n 5000 R 940  02.09.10  07.03.11) 27.02.14 8.0 446 | 101.35 10001 101.20 101.35 7.30 4.62 0.62 B+/B1/ (buHaHCbI
MBPP 0506n 5000 R 825 161210 191211 12.06.14 18.0 @ 48.1 100.08 13900 100.00 100.08 8.30 411 1.30 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 294 | 110.00 1147 110.00 110.25 8.27 5.78 1.99 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 6.0 91.5 0.01 C/Caa2/CC GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12 11.0 = 231 99.90 19.50 100.00 11.10 5.49 0.81 TOproBnst
Meuyen 206 5000 R 850 151210  20.06.11] 12.06.13 120 @ 359 @ 10095 0.70 4355 100.15 100.95 7.48 4.20 0.88 /B1/ meTannyprus

Meuen 406 5000 R 19.000 29.07.10 30.07.12) 21.07.16/ 25.0 738/ 118.30 118 410 118.02 11849 948 4.00 1.60 B1/ meTannyprus
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Meuen 506 5000 R 1250 20.07.10  18.10.12  09.10.18 28.0 & 100.8 @ 106.49 101 105.70 106.49 9.64 293 1.83 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 114111 09.11.12 17.0 @ 288 @ 10530  0.30 543 946 105.00 105.80 8.47 5.92 118 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 329 | 100.00 115 050 99.70 100.00 9.98 4.86 2.16 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 34.3 99.60 50 000 99.90 99.99 10.15 4.88 2.26 /B1/ meTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12, 2.0 20.1 102.00 99.00 105.00 1.94 0.19 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250  08.07.10 21.10.10/ 01.10.15 4.0 64.0 | 100.52 @ 0.07 9.56 3.10 0.27 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.07.10 29.07.10/ 17.07.14, 1.0 493 | 101.11 99.00 102.80 3.33 0.08 /Ba2/ (pUHaHCbI
Mur-¢ 02 3000 R 0.10,  07.09.10 06.09.11 144 MalLLMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12  07.02.13) 20.0 = 318 | 109.30 108.00 110.00 7.24 6.16 1.38 notpe6. Tos
M-MHAYCTP 1000 R 1225 17.08.10 16.08.11 13.7 4343 1895 38.00 45.94 142.72 14.06 0.40 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.00 14.07.10  14.07.10/ 10.07.13] 0.0 36.9 58.52 57.00 99.00 13.63 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.000 05.08.10  05.08.10/ 02.08.12 1.0 255 | 101.83 1000 100.20 101.20 0.41 9.30 0.10 notpe6. To.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 8.6 105.28 105.40 105.50 7.29 7.10 0.63 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11/ 25.04.12) 10.0 = 222 | 100.09 100.00 100.60 8.32 4.23 0.76 B-/B1/ BaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 2.0 256 | 101.44 101.40 101.50 2.63 7.86 0.12 B-/B1/ GaHku
MKB 0806n 3000 R 9.70 13.10.10. 19.10.11/ 08.04.15 16.0 & 58.1 100.60 110 100.30 100.60 9.25 4.81 113 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 5.0 29.0 | 10160 = 0.39 140 000 101.26 101.60 5.1 4.64 0.38 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 18.0 & 29.9 | 104.00 173 000 104.12 104.20 6.86 4.65 1.31 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 33.6 | 100.25 @ 0.25 73523 100.01 100.25 7.68 3.80 2.33 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13 2.0 324 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 0.0 245 40.50 2.00 79.00 12.31 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 5.8 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 145 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 482 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11  16.04.15 10.0 = 584 | 100.82 12.00 6.41 0.70 B3/ GaHku
MOPE-M 01 1000 R 1550  03.08.10 03.08.10 11 52.00 4.00 100.00 14.86 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 7.7 GaHku
Mockomub-3 5000 R 1.00 151210 16.12.100 12.06.13 6.0 35.9 16.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12, 4.0 217 4710 5.20 89.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 242 92.39 9706 90.31 92.39 15.52 4.99 1.26 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 10.7 yenyru
Moco6nTp-2 4000 R 20.00, 24.09.10 26.03.11 9.0 1D (hMHaHCbI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 30.1 1.00 /Icc TpaHcnopT
MocsaHepro1 5000 R 1250 14.09.10 13.09.11 147 | 106.90 = 0.39 11146 106.75 107.20 6.54 5.83 1.05 1/BB- JHepreTuka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 20.0 = 68.6 | 100.66 100.15 110.04 7.26 3.79 1.46 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14) 30.0 & 53.7 | 106.25 301 105.30 106.25 747 4.81 2.06 1/BB- aHepreTMka
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 19 101.49 140 002 101.01 101.25 1.82 5.62 0.15 1/BB- JHepreTuka
MOSK-01 3500 R 9.000 29.07.10 11.08.11/ 25.07.13 14.0 = 374 @ 101.35 3 101.35 101.55 7.64 221 0.98 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 144 | 100.50 100.50 101.50 7.73 3.99 1.05 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 231 JHepreTuka
MPCK tOra 2 6000 R 1750, 31.08.10 01.09.11  26.08.14 14.0 = 506 | 110.35 50 696 110.35 110.50 8.13 791 0.98 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 40.2 97.53 5000 97.12 100.00 8.01 3.58 2.74 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 64.6 98.26 4995 98.00 100.00 8.32 3.93 4.05 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 36.0 = 968 & 10097 @ 0.12 632 262 100.62 100.97 7.76 3.95 251 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11) 13.05.14, 11.0 @ 471 109.15 | 0.08 66 393 108.42 109.20 5.70 15.30 0.84 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.0710 26.07.12. 19.07.16, 25.0 @ 737 | 113.20 804 543 113.40 113.49 7413 12.55 1.63 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 21.2 75.03 90.00 31.39 6.64 1.20 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 29.6 | 10545 1 105.45 106.00 7.40 4.61 2.07 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 284 | 108.00 & 0.20 307 204 107.65 108.00 7.09 4.96 1.97 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 32.6 | 100.58 & 0.08 100.50 100.70 7.64 3.84 225 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 36.4 | 100.08 & 0.08 2929 179 100.03 100.09 761 3.74 2.54 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 15000 07.07.10 12.07.10/ 02.07.14 0.0 488 | 100.34 745 0.03 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 7.7 102.29 40 502 101.85 102.30 5.82 4.63 0.58 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 120 @ 36.0 & 100.15 0.10 5000 100.00 100.20 6.85 3.48 0.90 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 10.0 90.45 87.04 93.00 30.75 8.27 0.60 TOProBnst
HOK-3 2000 R 1150 26.10.10 03.05.11 102 | 101.90 5.00 9.27 5.63 0.74 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 19.11.10/ 16.05.12, 5.0 229 99.80 199 705 6.00 3.50 1.50 0.38 B/l notpe6. ToB.
O6KoHad-02 3000 R 15000 20.10.10 221111, 17.04.13] 17.0 @ 341 108.94 | 8.94 1 6.00 7.31 6.86 1.20 B/l notpe6. ToB.
OrkK-2 0106 5000 R 7.70,  05.07.10 05.07.10 0.2 100.09 113 3.92 0.01 aHepreTuka
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 6.0 176 aHepreTMka
OrK-5 6O-1 2000 R 12200 27.07.10 27.07.10 0.9 100.55 28771 100.56 100.65 4.60 6.05 0.07 /Ba3/ JHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 24.0 @ 36.1 100.25 84 640 100.20 100.49 7.48 373 1.74 [/Ba3/ aHepreTMka
OrkK-5 60-2 2000 R 12200 27.07.10 27.07.10 0.9 100.57 48 642 100.56 100.57 4.33 6.05 0.07 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 152 | 107.05 200 106.75 107.05 6.37 5.71 1.10 /Ba3/ JHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 22.0 99.77 92.58 124.00 7.52 3.62 1.58 aHepreTMka
Oro-arpo-3 1500 R 16.00  09.07.10 09.07.10 0.3 40.02 | 3.12 15 40.02 59.80 19.93 clx
OM3 - 6 06 1600 R 13.00 03.12.10  09.06.11' 31.05.13 11.0 = 355 | 101.25 2.84 11.64 6.40 0.82 1/B- MaLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 142 | 100.00 22.01 107.00 13.38 6.48 0.95 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 950  19.08.10 17.11.11 16.8 notpe6. ToB.
MepBobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 100 = 343 & 100.80 @ 0.30 907 120 100.31 100.80 9.08 4.95 0.74 B3/ GaHku
MepBobank1 1500 R 950 281210  05.07.10/ 29.06.11 0.0 121 100.50 | 0.51 1 100.01 100.50 4.74 0.02 B3/ GaHku
MeTpokomb4 3000 R 1550  05.07.10  08.07.10/ 06.07.11 0.0 124 100.32 715 0.03 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 30.0 = 545 | 109.48 20 002 107.00 109.55 8.60 5.84 2.03 /Ba3/B+ GaHku
MeTpokomb6 3000 R 14360 21.08.10 25.08.10/ 22.08.12/ 2.0 26.1 101.30 29001 101.16 101.30 4.67 711 0.15 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 21.08.10 24.0211] 22.08.12, 8.0 26.1 10540 | 0.20 87 000 105.30 105.40 6.17 7.09 0.58 /Ba3/B+ GaHku
Monunnact1 1000 R 19.00  21.12.10 21.06.11 11.9 50.01 XUMUs
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 229 | 10040 @ 0.20 1207 100.26 100.49 7.65 3.85 1.65 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 15.8 52.00 | 3.00 49.01 54.99 65.30 0.01 0.79 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 28.07.10 28.01.11] 24.07.13 7.0 37.3 70.00 1.45 9 70.00 70.90 118.99 12.82 0.24 MaLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 16.3 105.00 TOproBnst
MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 23.8 0.01 MalLLKHOCTP.
Pa3r.60-15 500 R 26.11.37 04.04.11 9.3 5.00 c/x

Pasrynaind2 2000 R 17.00  28.09.10 27.09.11 15.1 97.00 90.01 104.00 20.72 8.74 0.93 clx
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Paarynaind3 3000 R 17.000  17.09.10 16.03.12 20.8 92.01 c/x
Pasrynaind4 3000 R 17000 241110 02.06.11] 22.05.13 11.0 352 & 100.01 91.00 102.49 17.24 8.48 0.75 clx
Pasrynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 4.0 404 3.00 clx
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13 180 & 417 @ 11120 2.00 84 402 109.05 109.15 5.34 6.05 1.28 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 220710 28.07.10, 21.07.11 1.0 129 | 100.00 10 000 98.00 104.00 14.99 9.47 0.07 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 4.0 215 | 103.22 502 103.01 103.30 9.40 10.57 0.27 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11  06.06.12 12.0 & 236 | 100.20 11312 100.20 100.27 12.39 6.19 0.83 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 5.0 99.90 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 29.6 | 105.60 @ 0.40 14000 105.00 105.60 6.98 4.44 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 44 100.95 101.50 101.69 4.72 3.63 0.35 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 28.7 | 100.00 592 703 101.00 102.00 7.69 3.76 2.03 BBB/Baa1/BBB | TpaHcnopT
PX[-0806n 20000 R 8,50  07.07.10 06.07.11 124 | 102.62 5.89 413 0.90 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110  19.11.10/ 13.11.13 5.0 411 99.92 1.92 98.00 100.00 0.30 0.05 0.39 BBB/Baa1/BBB | TpaHcnopt
PXX0-10060 15000 R 15.000  09.09.10 06.03.14 448 | 12430 030 102 340 124.20 124.30 7.48 602 | 274 BBB/Baa1/BBB | TpaHcriopt
PX[-1106n 15000 R 780 241110 18.11.15 65.6 99.90 96.00 100.25 7.97 3.89 4.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 28.11.11) 16.05.19 17.0 = 108.1 @ 112.00 0.10 45 500 111.90 112.00 5.90 6.63 1.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 1146 09.09.10 06.03.14 448 | 104.52 100 003 104.00 104.52 10.20 547 2.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 58.1 105.83 113 002 105.30 105.83 9.73 5.21 345 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210  26.12.12] 20.06.16/ 30.0 & 727 @ 10762 0.14 29 000 107.10 108.45 7.87 5.17 2.09 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11  05.06.17 12.0 = 844 | 109.00 1 108.47 109.00 4.62 6.56 0.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02.  26.07.10 24.07.13] 16.07.18 37.0 = 979 = 11161 225900 111.10 111.64 8.79 5.82 2.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10  23.07.14] 15.07.19 49.0 @ 110.1 @ 11430 050 1000 114.00 114.34 9.13 5.77 291 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350  26.07.10  27.07.11  08.07.24 13.0 @ 170.7 & 108.32 108.00 108.54 5.42 6.22 0.94 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10 05.02.15/ 16.01.25 56.0 @ 177.1 @ 105.19 50101 105.10 105.19 7.75 4.27 3.49 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12 21.06.13 240 @ 36.2 99.95 565 566 100.05 100.10 7.55 3.71 1.76 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 1200 04.11.10 16.05.11/ 06.11.13 11.0 = 408 @ 10465 0.10 355902 104.02 104.65 6.18 5.75 0.80 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14  11.0 = 53.0 | 104.40 1401 104.02 104.40 6.47 5.76 0.80 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.00 11.08.10 10.02.13] 29.01.20, 32.0 & 116.7 @ 103.00 12001 103.00 103.35 7.82 4.36 2.15 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 32.0 & 116.7 @ 103.40 2 103.40 103.50 7.65 4.34 2.16 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  18.08.10 16.02.11 7.7 101.99 1 100.00 101.99 4.72 1.92 0.59 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 19.08.10 17.02.14] 09.02.17| 44.0 @ 80.5 | 104.45 20128 104.31 104.45 7.94 4.42 2.86 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11,  27.09.17 150 @ 882 | 106.00 10 000 105.00 6.55 541 112 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 18.0 & 1024 & 100.00 100.00 13.89 6.73 118 BBB/Baat/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 12.0 & 96.6 | 101.50 1 101.00 101.50 5.31 3.39 0.90 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 26.11.12) 141119 29.0 = 1141 10635 0.70 40001 106.25 106.35 7.27 4.74 2.04 BBB/Baal/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12) 141119 29.0 @ 1141 10580 020 20001 105.75 105.80 7.52 4.76 2.04 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10, 08.07.10  17.07.10/ 08.07.10 1.0 0.3 TOproBNst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 14 98.58 | 0.04 682 98.41 98.58 21.91 4.22 0.10 (buHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 213 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11'  14.06.12 12.0 & 238 | 100.00 6 20.00 100.00 11.36 2.49 0.84 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 54 102.00 6830 101.40 109.00 8.49 6.36 0.41 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 24 102.67 | 1.47 100.86 101.70 0.96 7.16 0.19 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 75 102.07 101.90 102.40 7.34 525 0.55 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 3.0 149 99.74 16.00 8.37 3.90 0.23 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12, 4.0 21.8 | 102.25 501 102.00 102.25 5.78 6.83 0.29 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01 31.08.10 03.03.11] 28.02.12 8.0 20.3 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11) 20.09.11 9.0 149 95.36 93.00 98.99 18.71 5.78 0.59 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 479 210 MaLLMHOCTP.
CB-®uHaHc1 1500 R 0.100  20.09.10 20.06.11/ 18.06.12 120 @ 24.0 notpeb. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.0511 5.0 10.9 80.00 Npou3BoACTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 9.8 102.91 102.00 104.99 12.72 3.88 0.67 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10 20.09.11/ 18.09.12/ 150 & 27.0 @ 108.70 = 0.30 1061 456 108.10 108.70 6.58 6.42 1.06 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  20.08.10 15.02.13 32.0 | 104.45 138 002 104.40 104.45 7.99 4.66 2.14 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 320 | 10441 116 002 104.40 104.45 8.01 4.66 2.14 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.09.10 27.03.12 21.2 61.10 80.00 94.90 51.10 4.28 1.04 NpoM3BOACTBO
CesKab 04 2000 R 8.000 24.08.10 21.05.13 35.2 11.50 1678 9.00 11.50 179.93 17.35 0.61 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10, 17.07.13, 1.0 371 100.00 2600 99.95 100.00 6.23 3.84 0.07 aBToNpoM
C3Tenex306 3000 R 8.60  26.08.10 24.02.11 8.0 100.86 100.56 101.90 6.75 213 0.41 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.09.10 08.12.11 175 | 10052 @ 0.52 101.00 103.70 7.82 2.01 0.98 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 352 | 100.00 1 100.01 101.00 7.58 1.62 2.16 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  04.08.10  09.08.11/ 24.07.19, 14.0 = 1104 = 107.55 @ 0.09 107.50 6.77 2.71 0.98 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 20.07.10  29.07.10/ 17.07.12, 1.0 249 | 101.20 @ 0.69 10 006 101.20 101.99 8.87 0.08 TpaHcnopt
CumeTnHO1 10000 R 1350 211010 20.10.14) 10.10.19, 52.0 & 113.0 = 109.70 = 0.09 255278 109.70 109.82 10.88 6.14 3.04 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19, 52.0 & 113.0 = 109.75 = 0.05 186 537 109.75 109.85 10.87 6.13 3.04 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 26 101.05 | 0.05 100.96 101.45 4.75 4.81 0.20 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11) 08.08.13 14.0 = 37.8 @ 10250 047 8400 102.50 7.24 4.62 0.98 BB/ Tenekom
CWBYPXona1 1500 R 1047 04.11.10 01.11.12 28.5 6.00 BB/Ba2/ XAMUS
CuHeprusi-2 2000 R 10.700  22.07.10 22.07.10 0.7 96.00 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 8.0 50.3 99.00 99.00 119.00 11.79 5.04 0.56 notpe6. ToB.
Cunteppa 1 3000 R 1750  05.08.10  09.08.10/ 01.08.13 1.0 37.6 | 101.10 32558 100.89 101.15 5.46 8.63 0.10 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 459 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.10.10 15.04.14 46.2 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 32.7 | 104.25 201345 104.20 104.75 8.11 4.66 2.19 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12] 12.08.14, 26.0 @ 50.1 113.74 | 0.29 274 547 113.64 113.78 7.76 6.47 1.70 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 30.0 @ 780 | 110.10 504 564 110.15 110.17 7.94 5.66 2.01 BB-/Ba3/BB Tenekom
CUTPOHUKC1 3000 R 17.700  21.09.10 21.09.10 2.8 103.50 | 0.01 6 101.41 103.49 215 8.53 0.22 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 980 081210 121211/ 05.06.13 18.0 = 357 | 100.30 80 850 100.25 100.50 9.70 4.87 1.26 B-/B2/ GaHku
COPYC KAM2 1500 R 08.07.10 05.04.12 215 TOproBnst
C1WHayctpt 1000 R 08.07.10 07.07.11 124 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 24.8 93.80 140 102 228 93.90 94.00 12.36 4.51 1.63 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 33.9 65.00 30.00 99.99 29.05 6.52 1.86 CTPOUTENLCTBO
CY-155 306 3000 R 1550 18.08.10 24.02.11] 15.02.12 8.0 19.8 98.82 31429 98.32 98.99 17.60 7.82 0.52 CTPOUTENLCTBO

Cypoctpb-3 1500 R 17.000 06.09.10  09.09.10, 03.09.12 2.0 265 | 101.62 0.07 102.20 102.30 7.69 8.34 0.18 B3/ GaHku




Fixed Income Daily 02.07.10
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Catnlpynn1 1000 R 11700 16.11.10 15.06.12 228 96.07 19.01 14.64 6.07 1.50 CTPOMTENLCTBO
Tattenekom 4 1500 R 825 04.11.10 01.11.12 285 100.05 95.00 101.44 8.39 411 1.99 Tenekom
Tardonab 4 1500 R 13.00 01.12.10 01.06.11 1.2 104.25 3000 104.05 104.30 8.26 6.22 0.82 B2/ GaHku
Tardonab 5 2000 R 11.000 22.09.10 29.03.11/ 21.03.12] 9.0 21.0 102.20 3719 102.05 102.97 7.78 5.37 0.67 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10  07.03.11) 26.02.13 8.0 324 124.00 | 14.17 69 038 102.00 124.00 4.50 0.82 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 141212 6.0 29.9 103.00 100 99.90 103.00 6.96 6.66 0.45 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11 12.06.13 120 @ 359 0.01 MaLLMHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14 21.0 @ 450 102.00 15544 101.00 102.00 7.33 4.16 148 aHepreTMka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 130 @ 487 109.60 | 0.25 170 894 109.51 109.60 7.03 7.73 0.86 aHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 1.0 31.7 JHepreTuka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11 2.0 142 102.55 101.68 102.35 2.52 8.75 0.18 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 234 98.00 aHepreTMka
TrK-6UnB-1 2000 R 1050 24.08.10 28.02.11] 21.02.12 8.0 20.0 101.70 160 053 100.50 102.00 7.82 2.57 0.60 JHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 22.7 aHepreTuka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 16.4 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 11.0 56.00 17.00 95.00 105.15 6.23 0.43 TOProBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12, 2.0 205 100.00 140 80.00 100.95 8.48 0.23 NpoM3BOACTBO
TMK-03 obn 5000 R 980  17.08.10 15.02.11 7.7 101.90 291468 101.81 102.00 6.76 4.80 0.57 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 54 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 4.0 404 102.03 | 0.13 102.11 103.00 10.00 8.28 0.31 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  31.08.10 26.02.13 324 104.45 2000 104.00 104.52 7.76 4.54 218 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 09.12.10 04.06.15 60.0 101.49 108 013 101.00 101.50 8.54 4.32 3.29 BB+/Ba2/ TpaHcnopT
TpatcKpen2 3000 R 15000 141210 231210, 12.06.12, 6.0 238 104.88 | 048 13300 104.46 104.88 3.95 713 0.46 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  08.07.10 07.07.11 124 103.62 6.68 4.96 0.89 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 46.2 100.00 50 000 99.70 100.35 8.41 4.1 3.04 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 850 12.08.10  18.08.10/ 10.02.11 2.0 75 100.48 99.90 100.50 3.82 4.22 0.13 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 60.0 @ 108.0 = 105.10 597 724 101.76 105.10 8.42 9.25 3.78 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22) 17.08.10 17.08.10 1.6 TOproBnst
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 213 101.80 | 0.10 51002 101.80 102.00 7.7 4.26 151 aHepreTMka
YIMK-Y3Mo1 3000 R 825  31.08.10 28.02.12 20.3 meTannyprus
YMMO 3 3000 R 10.000  16.12.10 14.06.12 23.8 100.37 | 0.87 99.85 101.80 10.02 4.97 1.66 MaLUMHOCTP.
YpanBar3¢2 3000 R 1150 05.10.10 05.10.10! 32 MaLLKHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 6.1 99.99 29 98.75 99.99 6.10 3.1 0.47 B+// (buHaHCbI
YpancublK2 5000 R 1450  22.07.10 21.07.11 12.9 104.65 1004 104.65 104.95 9.99 6.91 0.88 B+// (buHaHCbI
Ypancu6lK3 1500 R 1750 26.08.10  01.09.10/ 23.02.12, 2.0 20.1 102.75 101.80 110.00 8.49 0.17 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 18.9 109.00 100.01 109.00 10.34 7.55 123 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 22.07.10 20.01.11] 19.01.12 7.0 18.9 102.96 102.80 103.25 8.87 6.90 0.48 B+// (pUHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 15.8 103.51 65 663 103.50 103.75 7.29 4.84 115 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 25.0 108.00 | 0.50 444 107.90 108.00 7.63 545 1.68 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 58.1 100.24 7.00 9.13 4.48 3.59 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 17.0 @ 285 104.88 4600 104.60 105.30 6.96 513 1.20 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 16.8 102.12 102.80 8.09 513 0.79 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 20.7 101.02 51411 101.03 101.85 748 4.20 0.85 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 33.6 100.66 100.00 101.00 8.03 3.72 213 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.10.10 06.10.11 154 101.65 50 000 101.90 101.95 6.01 3.58 115 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 120 @ 359 /Ba3/B+ GaHku
XK® BaHk-3 3000 R 750  16.09.10 16.09.10 26 100.15 1 4.00 6.95 1.87 0.20 /Ba3/B+ GaHku
XK Bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 4.0 15.6 101.85 100.92 102.00 7.29 343 0.27 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 191011/ 17.04.13] 16.0 @ 34.1 100.87 1.22 100.75 100.85 7.65 2.01 1.14 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12 23.04.15 220 @ 58.6 101.05 | 0.05 51 100.85 101.05 8.59 222 1.56 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 35 99.90 17.01 8.72 4.12 0.26 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 1.0 12.6 100.00 26.01 4.82 4.99 0.07 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 020710/ 24.06.14 0.0 485 101.00 1.00 1 100.01 100.89 4.57 /B1/ GaHku
LlentpTen-5 3000 R 9.30 31.08.10 30.08.11 142 103.40 1.00 1 102.01 103.40 4.82 4.49 0.72 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 11.2 104.08 103.90 104.30 8.19 6.11 0.82 notpeb. ToB.
YTn3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 4.0 585 3.00 JoTo3BaH/ pou3BoaCTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 180 @ 296 104.30 997 104.30 104.65 13.48 7.89 117 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 11.9 TOProBNst
QitptOHPPA01 2000 R 16.12.10 16.12.10 56 5.26 0.51 10.00 TpaHcnopt
Onemlnz-02 2300 R 21.00/ 09.09.10, 14.06.11  04.09.14 12.0 = 50.9 102.75 | 0.14 949 102.40 102.75 18.70 5.10 0.74 (buHaHCbI
OMAnbsiHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 0.0 124 MaLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 10.8 3HepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 0.3 10.00 8.00 3 1.80 10.00 125.34 aHepreTMka
tOHMMunK 01 2000 R 14.000  07.09.10 06.09.11 14.4 97.05 notpeb. ToB.
tOHuTaiin-01 1500 R 1200 221210 22.06.11 11.9 99.98 15.50 102.00 12.38 5.98 0.84 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.10 211011 17.10.12 160 @ 28.0 104.39 104.35 761 2.63 113 /B1/B Tenekom
I0TK BO-04 1000 R 1140 22.07.10 18.10.12 28.0 107.93 107.50 108.00 7.83 2.63 1.88 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 23.3 100.50 2100 100.00 7.87 3.97 1.68 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 141210 14.12.10 56 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 33.3 100.40 | 0.10 78 234 101.15 101.24 12.91 3.10 2.09 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 33.3 101.10 18 693 101.00 101.10 12,57 3.08 210 TpaHcnopt

AkyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 206 103.75 1100 103.00 103.75 7.86 4.95 1.35 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02  30.11.10 30.11.10 5.1 100.95 13200 100.77 101.00 5.76 3.96 0.40 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 228 99.32 98.00 8.44 3.89 1.1 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 875  08.12.10 04.06.14 478 | 10057 | 0.07 8.14 434 250 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 27.12.10 27.06.11 121 102.98 5 95.01 105.89 7.21 4.96 0.90 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 49 100.49 5 100.24 100.49 4.66 219 0.22 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 16.1 101.99 2 99.80 102.00 5.44 2.52 0.81 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9200 15.08.10 22.11.12 29.2 100.00 1 100.00 101.80 9.43 3.08 1.07 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 142 100.80 6495 100.85 102.00 7.52 2.08 0.82 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 294 101.15 97.00 102.90 8.60 2.23 1.78 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 36.4 102.50 10 002 101.65 102.70 9.20 2.46 2.04 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 22.7 | 102.39 7.84 4.77 1.1 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 1.2 106.00 = 0.10 100 105.21 106.10 6.17 4.48 0.44 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 9.6 100.44 100.37 102.00 7.02 3.81 0.57 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 96 | 10044 100.37 102.00 7.02 3.81 057 BB-// MYHALVMNATbHbIR
KOMM 68 06 700 R 1050 14.10.10 14.10.10 35 101.81 100.25 4.16 5.17 0.28 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.10 22.11.13 414 100.74 97.50 101.95 8.01 4.50 242 BB/Ba2/ MyHULMNaNbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 66.1 95.36 90.10 98.00 8.03 3.94 3.72 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 29.9 94.80 1.00 98.00 33.44 342 129 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 28.7 105.50 129 105.50 105.85 712 2.69 1.26 BB+/Ba2/BB+
leHO6n-206 800 R 1401 08.12.10 08.12.10 54 103.35 = 0.15 2000 103.35 6.27 6.76 0.42 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 54.0 115.67 112.00 116.00 7.84 5.28 3.35 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 6.0 102.50 @ 0.09 102.50 103.00 4.84 4.89 0.47 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 494 101.73 173 4992 99.09 101.73 747 3.90 3.21 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 1.0 100.34 = 0.06 100.34 100.50 3.78 3.95 0.08 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 60.7 100.62 = 1.09 100.56 100.95 7.42 3.99 3.94 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 243 103.50 = 123 5 102.99 103.50 6.20 3.88 1.77 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1455 @ 95.22 94.40 94.90 7.67 421 744 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 84.7 99.88 0.18 3256 851 99.45 99.89 7.49 4.02 5.13 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 179 103.15 © 0.10 1510 102.62 103.15 5.81 3.89 1.34 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 26.6 102.60 28 251 101.80 102.60 6.58 3.93 1.88 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.00 22.09.10 22.09.16 75.9 100.25 110 102 100.25 100.35 7.40 4.02 4.64 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 1.2 104.95 = 065 233710 104.40 104.95 4.55 240 0.85 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 35.6 12250 = 0.01 655 537 122.50 122.55 6.66 3.09 2.31 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 48.0 122.50 254 008 122.55 122.65 747 3.09 2.94 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 42.0 124.75 100 002 124.75 125.65 7.06 3.03 2.64 BBB/Baa1/BBB | MyHuLunanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 9.8 101.90 = 020 253180 101.80 102.00 6.62 4.40 0.73 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 46.2 98.06 15 98.40 98.42 8.79 4.07 3.03 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 359 | 10215 | 040 101.50 101.90 8.00 4.39 1.78 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 208 | 11235 | 0.10 2 112.35 112.85 745 7.46 1.07 /B3/oTo3BaH MyHULMNanbHbIA
HuropO6n3 2000 R 795  21.10.10 20.10.11 159 | 100.25 100.42 101.20 7.61 3.95 0.79 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 29.0 | 100.33 | 033 100.00 101.50 791 4.08 122 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10 21.07.10 19.01.11 6.8 101.11 3000 212 100.58 4.14 1.50 0.52 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 18.9 110.20 440 281 110.15 110.20 5.13 2.69 1.35 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 334 116.00 7 115.20 116.00 5.78 2.58 2.28 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 124 BBB/Baa1/BBB  |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 28.0 112.75  0.77 254 088 111.90 112.75 5.48 2.50 1.93 BBB/Baa1/BBB |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 50.4 118.70 = 0.01 41061 118.50 118.59 6.86 5.04 3.13 BBB/Baa1/BBB  |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 15.2 106.49 712943 106.15 106.49 4.62 4.68 113 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 53.7 104.25 10 000 104.05 104.25 7.08 3.87 3.54 BBB/Baa1/BBB |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 313 102.32 640 001 102.30 102.35 6.25 3.62 219 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 254 101.85 660 011 101.85 102.04 5.98 3.48 1.82 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 28.5 | 100.27 300 001 100.45 100.50 5.86 5.98 2.06 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 24.7 100.50 24000 100.50 100.79 5.97 151 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 22.09.10 17.12.14 544 | 11715 | 005 240 600 117.05 117.20 6.90 238 | 341 BBB/Baa1/BBB | roc. Gymaru
003 46002 62 000 R 8.00 11.08.10 08.08.12 25.7 102.53 17 500 105.00 6.11 3.89 1.20 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 05 100.31 100.26 1.86 497 0.04 BBB/Baa1/BBB  |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 99.4 100.62 1238 042 100.00 101.25 7.01 3.96 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 74.2 98.80 11 96.00 99.00 7.10 1.89 4.32 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24121 138.8 = 99.60 101 99.60 99.80 7.34 213 6.81 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 106.2 = 70.52 688 955 72.00 7.68 5.46 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 311.7 | 96.57 1 94.21 94.80 7.33 3.56 10.89 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 98.7 94.21 4611495 91.50 92.77 6.88 3.70 5.58 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 5.0 101.08 100.00 711 4.84 0.38 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82  09.09.10 09.09.10 24 100.38 100.35 100.60 4.92 1.69 0.18 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 3 4500 R 760 12.08.10 11.08.11 13.6 100.75 13668 100.75 100.90 7.07 1.88 1.00 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 24.0 100.20 = 0.20 18 97.18 99.00 7.05 174 1.74 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9.30  23.09.10 19.12.13 423 103.30 © 0.80 79 002 102.00 103.30 7.26 2.24 1.39 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 6 2425 R 1500 13.08.10 10.05.13 34.8 115.50 © 0.40 3 114.00 116.70 7.7 3.24 1.93 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.07.10 11.04.13 33.9 101.00 8 100.00 101.00 7.54 1.96 153 BB//BB- MyHULMNanbHbIA
CaxafikyT-8 2500 R 8.80 26.08.10 26.05.11 11.0 101.00 101.30 101.70 7.49 217 0.62 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 18.1 99.75 0.30 99.45 99.94 7.40 3.52 0.90 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 171212 30.0 98.78 100.20 100.60 7.93 3.55 1.50 B MyHULananbHbIi
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 415 | 108.34 108.50 109.49 8.01 3.14 1.57 B MyHULANanbHbIi
Yamyptus-2 1500 R 840  17.07.10 15.07.12 24.9 101.45 1 100.52 101.45 7.76 411 1.72 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 113 100.94 100.80 101.00 6.90 3.88 0.85 [/Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 21.9 100.00 = 0.17 2000 98.55 100.00 7.48 1.87 1.56 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 35.7 102.90 46 106 100.00 103.50 8.04 2.28 2.06 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.07.10 17.04.14 46.2 99.98 0.98 24 365 99.00 100.50 8.04 1.94 215 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75  23.09.10 19.09.13 39.2 105.30 2 104.50 105.30 7.67 2.31 2.14 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 9.8 100.16 = 0.16 99.59 101.70 6.30 3.24 0.55 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 8.50/  19.08.10 16.05.13 350 | 100.00 1 99.60 101.40 8.53 212 217 BB-// MyHULMNanbHbI




Fixed Income Daily 02.07.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 118 | 103.04 = 0.11 5.98 449 0.92 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 296 | 106.03 748 4.83 212 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 242 | 10262 | 0.20 6.77 4.00 1.81 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 12.0 | 363 | 104.47 4.55 443 0.94 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10 09.12.15 50 | 663 | 100.16 8.24 431 0.42 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 574 | 99.25 8.19 4.03 3.78 BB/Ba1/B+ GaHkmn
Alfa-Bank-17 300 § 864 220810 220212 220217 20.0 | 81.0 & 98.81 9.42 437 145 BB/Ba1/B+ GaHkun
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 57.2 B/B+ Cbipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 534 | 10629 @ 0.08 717 418 3.58 B+/Ba3/B+ cbipbe
BoM-10 300 § 7.38  26.11.10 26.11.10 50 | 101.80 2.87 3.62 0.40 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 82 | 101.00 4.62 6.19 0.66 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 349 | 10345 6.00 3.54 2.54 BBB-/Baat/ GaHku
BoM-15 300 § 750 251110, 251110 251115 50 | 658 | 99.74 | 0.5 8.14 3.76 0.39 BBB-/Baat/ GaHkun
BoM-15_03_11 750 § 6.70  11.09.1C 11.03.1¢ 57.2 | 99.01 | 0.5 6.95 3.38 3.89 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 835 | 9740 7.29 3.50 5.33 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.07.10 25.04.12 22.2 (bMHaHCbI
Credit Europe Bank-13 300 § 775 20.11.10 20.05.13 352 | 100.51 @ 0.02 7.55 3.86 2.53 [Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 41 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 51.7 | 105.67 5.84 349 3.57 BBB/A3/BBB GaHku
Eurochem12 300 § 788 21.09.10 21.09.12 271 | 103.02 6.39 3.82 1.98 BB//BB XuMus
Evraz-13 1050 § 8.88 24.10.10 24.04.13 343 | 10247 @ 0.77 7.87 4.33 242 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 65.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 95.2 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 349 [Caal/D chlpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 30 | 101.36 2.04 7.70 0.24 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 46 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 9.9 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 29.8 | 10356 @ 0.03 3.00 4.40 2.28 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 290 | 96.24 4.58 1.50 225 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 325 | 11135 5.02 432 231 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 406 | 104.32 5.06 6.31 2.92 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 37.3 | 10274 3.55 219 279 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 339 | 10647 @ 0.10 4.83 345 248 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.07.10 31.07.13 376 | 107.62 4.81 3.49 268 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 445 | 103.74 387 4.85 3.32 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.07.10 31.07.14 497 | 109.49 561 3.73 3.38 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 52.8 | 103.99 4.28 5.16 3.78 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 59.9 | 105.09 = 0.08 4.64 5.59 431 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 56.0 | 114.69 2.95 7.08 3.88 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 779 | 102.00 5.83 3.04 5.20 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 81.9 | 10059 & 0.09 4.96 5.11 5.64 BBB/Baa1/BBB | cbipbe
Gazprom-17-Z 500 € 544 02.11.1C 02.11.17 894 | 101.8C @ 0.15 5.07 5.34 5.90 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 928 | 10447 | 0.02 5.82 6.34 5.95 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 94.7 | 10952 | 0.19 6.56 3.72 5.73 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 220 | 107.3 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.08.10 01.02.20 116.8 | 104.13 | 0.33 5.75 3.46 277 BBB/Baa1/BBB |cblpbe
Gazprom-22 13008 6.51  07.09.10 07.03.22 142.3 | 96.50 6.95 337 7.85 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 28.10.10 28.04.14  28.04.34 47.0 = 290.1 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 330.3 BBB/Baa1/BBB |cblpbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 15 | 100.02 6.28 3.26 0.12 /Baa3/BB GaHku
Gazprombank-11 300 § 797 15.12.10 15.06.11 117 | 10342 @ 0.01 429 3.85 0.92 /Baa3/BB GaHkmn
Gazprombank-13 500 § 793 28.12.10 28.06.13 36.5 | 103.67 6.56 3.83 2.64 /Baa3/BB GaHkun
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 63.7 = 99.78 6.55 3.26 430 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.10 22.07.13 37.3 | 10194 | 0.10 493 2.76 272 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 11.8 | 103.81 6.87 5.30 0.92 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 136 | 104.74 723 561 1.00 [Ba3/B+ GaHkm
11B-10-2 200 € 9.00  06.07.10 06.07.10 0.2 69.44 12.96 C/Caa2/CC GaHkun
11B-13 200 $ 11.00  15.08.10 15.02.13 320 | 6281 33.28 8.76 1.83 C/Caa2/CC GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 48 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 118 TOproBns
KuzbasRazrezugol-10 200 § 9.00 12.07.10 12.07.10 0.4 99.96 | 0.01 10.07 4.50 0.03 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 16.2 RD/ID XuMms
LenSpetsSMU-12 CLN 100 $ 9.75/  26.10.10 26.04.12 222 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 530 | 105.31 | 0.05 5.00 3.03 3.75 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 845 | 10152 0.02 6.08 313 554 | BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 1138 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1453 | 98.65 6.82 3.37 808 | BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.09.10 10.03.11  10.03.16 80 | 693 | 99.94 8.93 444 0.64 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.07.10 21.07.11 129 | 10348 6.30 471 0.96 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 8.8 ICatl CTPOUTENCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 15.6 | 104.07 3.13 6.20 1.21 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 768 | 102.40 4.56 4.94 5.26 BBB/Baa1/BBB  myHMUMnamnbHbIi
MTS-10 400 $ 838  14.10.10 14.10.10 35 | 10146 3.22 413 0.28 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.07.10 28.01.12 19.2 | 104.31 5.12 384 143 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 1215 | 10340 7.61 417 6.88 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 220 | 105.50 6.03 5.69 147 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 6.0 | 667 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.06.12 229 | 10295 | 0.08 5.33 3.40 1.74 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 30.0 | 10541 439 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 646 | 9846 = 0.64 9.12 4.44 4.09 B-B1/ (UHaHCbI

NOMOS-16 125§ 9.75| 20.10.10 20.10.11  20.10.16 16.0 = 76.8 BB-/Ba3/ (h1HaHCbI
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OAK-10 200 § 10.00  08.07.10 08.07.10 0.3 MauuwHocTp.
ProbusinessBank-10 3000 R 9.75  09.07.10 09.07.10 0.3 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 16 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  29.09.10 29.09.11 15.2 TOproBns
Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 32 101.48 264 8.38 0.26 B+/Ba2/otoseaH | GaHku
Promsvyazbank-11 2258 875 20.10.10 20.10.11 159 | 10285 | 0.18 6.43 4.25 1.21 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200 § 9.63 23.11.10 23.05.12 231 | 10207 | 0.24 8.41 4.72 1.69 B+/Ba2/otosaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 150713 130 | 370 @ 11074 | 0.71 0.41 4.85 0.97 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 59.7 | 108.73 10.43 5.86 3.62 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 12.50  31.07.10 31.01.18 924 | 109.12 11.50 573 4.67 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 231 99.25 7.93 378 1.72 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 335 | 99.00 17491 | 6566 | 044 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 122 | 98.82 14.30 6.58 0.89 /Caat/CCC ToproBns
Rosbank-12 130§ 9.000 01.07.1C 01.07.12 244 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 5.1 101.64 2.85 3.38 0.41 BBB/Baat/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 223 | 10490 | 065 342 5.97 1.75 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 350 | 105.70 5.02 3.40 257 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.10 25.03.13 333 | 99.37 7.75 3.77 238 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 431 | 105.74 | 0.08 5.32 3.37 3.02 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 481 | 11261 | 0.05 541 4.00 3.34 BBB/Baa1/ BaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 150 = 758 = 99.08 | 0.02 7.76 3.52 113 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 83.7 | 9937 | 049 6.41 317 5.46 BBB/Baat/ GaHkun
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 96.3 | 107.38 | 0.49 6.54 361 5.90 BBB/Baa1/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 8.2 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 588 = 96.75 4.38 1.87 4.34 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 982 | 13867 @ 0.04 5.09 3.97 5.62 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 5.00 29.10.10 29.04.20 119.7 BBB/Baa1/BBB |roc. 6ymaru
Russia-28 2500 $ 1275 24.12.10 24.06.28 219.0 | 167.50 6.38 3.81 9.28 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.10 31.03.30 2405 11267 | 0.26 6000 000 5.35 3.33 5.66 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 33 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 103 | 9945 = 0.01 9.29 4.34 0.79 B+/Ba3/B+ GaHku
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 6.0 & 665 @ 96.16 | 0.07 17.89 4.62 0.42 B+/Ba3/B+ GaHkmn
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 782 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574 03.10.10 03.04.17 823 | 98.65 5.98 2.94 5.45 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 16.7 | 103.84 = 0.10 3.05 2.86 1.31 BaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 350 | 106.04 422 3.06 2.60 GaHkun
Sberbank-13-2 500 § 647 02.07.10 02.07.13 36.6 | 106.08 429 3.05 265 GaHkun
Sberbank-15 1000 § 6.23  11.08.10 11.02.15 56.2 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 375 | 10744 | 024 7.02 4.54 2.56 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 46.3 | 105.34 | 046 7.60 439 3.13 B+/Ba3/BB- Cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 9.9 BB/ Tenekom
SINEK-15 250 § 770 03.08.1C 03.08.1¢ 62.0 = 101.2¢ | 0.02 741 3.80 4.04 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 71 102.98 = 0.02 3.60 431 0.55 BB-/Ba3/BB Tenexom
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 19.4 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/  03.07.10 03.07.10 0.1 TOproBns
TMK-11 600 § 10.00  29.07.10 29.07.11 134 | 10346 6.62 4.83 0.98 B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 128 | 103.14 3.80 3.33 0.98 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 274 | 10223 | 0.06 5.05 3.00 203 = BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 329 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 559 | 99.97 | 0.22 6.26 313 384 = BBB-/Baa2/BBB- cbipbe
TNK-16 1000 § 750  18.07.10 18.07.16 737 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 81.8 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788 13.09.10 13.03.18 938 | 104.25 714 3.78 563 = BBB-/Baa2/BBB-  cbipbe
TNK-20 500 § 725 02.08.10 02.02.20 116.8 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 5.4 Ternexkom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 858 = 98.14 11.84 5.36 4.56 B1/ BaHku
TransCreditBank-11 350 § 9.00  23.12.10 25.06.11 120 | 104.04 471 432 0.94 /Ba1/BB GaHkm
Transneft-12 500 $ 6.10  27.12.10 27.06.12 243 | 10453 3.72 2.92 1.87 /Baa1/BBB Cblpbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 243 | 10389 | 0.05 3.34 2.59 1.88 /Baa1/BBB chipbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 37.8 | 108.28 479 3.56 2.69 /Baa1/BBB Cbipbe
Transneft-14 1300 § 5.67| 05.09.10 05.03.14 448 | 102.65 4.87 2.76 324 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870/  07.08.10 07.08.18 98.7 | 11568 6.21 3.76 579 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.09.10 06.09.12 26.6 B-/Caat/ GaHku
URSA-11-1 130 § 12.00  30.12.10 30.12.11 18.3 | 106.97 7.02 5.61 1.37 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 16.8 | 10344 = 0.07 5.52 8.02 1.27 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 11.0 = 357 /B1/B Ternexom
Vimpelcom-11 300 § 838  22.10.10 22.10.11 16.0 | 105.94 3.68 3.95 1.23 /Ba2/BB+ Ternekom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 345 | 105.63 6.17 3.96 248 [Ba2/BB+ Ternexom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 71.8 | 10425  0.08 7.35 3.96 461 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.10 30.04.18 954 | 107.62 @ 0.00 7.80 4.24 5.55 /Ba2/BB+ Ternexom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 85.1 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 63.9 | 100.00 = 0.25 6.20 3.10 4.36 BBB/Baat/ GaHkun
VTB-11 450 § 7.50  12.10.10 12.10.11 156 | 104.91 3.55 3.57 1.21 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 122 | 10498 = 0.02 3.09 7.86 0.98 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 284 | 103.12 517 3.20 213 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 294 | 99.81 12.08 6.01 2.02 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 56.0 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.09.10 04.03.15 56.9 | 100.38 6.37 322 391 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425  15.02.11 15.02.16 685 | 101.14 | 0.21 3.98 4.20 4.95 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 350 = 963 = 103.38 | 0.20 5.60 3.32 2.60 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625 020710 020715 02.07.35 61.0 = 3044 | 99.97 @ 0.18 6.26 3.13 412 BBB/Baal1/BBB | 6aHku
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