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PyGneBbie BbIMyCcKn CTPATEIMSA
W3meHehue, 6.n.
YTM, % 3Hay. 3afeH. 3aMec. YTD BHELLHWN PbIHOK
003 46020 76 3 M G710 Topru Ha MMPOBBIX PbIHKaX aKLMIA 1 cerofHs NponayT 6e3 ocobblx naen. OXmnaaeTcs, 4To onybnmnKko-
T'a3npom-11 73 6) (44)  (172)  BaHHaf cerofHs okoH4aTenbHas oueHka BBl eBpo3oHbl 3a | kBapTan 2010r. He M3MEHUTCS NO CpaB-
Cucrema-3 76 (29) (62) (453) HEHWMIO C MPEABIAYLLMU. ettt et et et e e e e e e e eeens cTp. 2
BHYTPEHHUW PbIHOK

CbipbeBble pbIHKU .
3aBTpa Ha aykumoHe OBP LleHTpanbHbI OaHK MpeafioXuT nHeectopam 25 mnpa pyb. Mockonbky

pa3MeLlaemMbli 00BbEM 3HAYUTENBHO HIXKE, YeM Ha NMpeablayLLIMX ABYX ayKLUMOHAaX, Mbl OXWAAEM, HTO
3wad. saped. samec.  YID  ||F ynacTcA pasmecTUTb 3HAYUTENbHYIO €ro YacTb, TeM 6osiee YTo YpoBeHb NMKBUAHOCTU B CUCTeMe
3onoto, $/yHums 1192.6 (1.4) (2.2) 87 MO-MPEXHEMY BBICOK. ..ttt e e e e e et e et s e e e aa e r e s e aa e et e aaaaas crp. 2

Urals, $/6app. 701 (17) 05  (84)

WU3meHenue, %

S&P C/x npog., MHA. 5124 (0.6) 73 (16.8)
YpoBeHb NMKBUOHOCTU OOCTAaTOYHO BbLICOK, YTO CMOCOOCTBYET CHUXEHMIO MPOLEHTHbIX CTaBOK MO
LeHeXHbIN PbIHOK MBK. [leHexHble cpencTa B BUae He33anorosbix kpeantos LB noctynar B 6aHKOBCKylo cucTemMy ce-
UsmeHenve rOAHs, OAHaKo Mx 06beM OyaeT HMXe TOro, KOTOpbI DaHKaM NpeACcTOUT BepHYTb LieHTpobaHKy, 1 Mbl
HE OXMAAEM KakKoro-mbo M3MEHEHUS YPOBHS NIMKBULHOCTU. ....oiuiiiiiiiaiieeiieaiie e cp. 3
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
Kopcueta 600.0 65.7 168 (234.1)
[Lenoautsl 8 LIB 6918 (335  (145) 2515 Cy3K(-/B1 /)
WU3meHeHue, 6.0. -
KpynHenwas yrnegobbisatolas komnaHua B Poccumn CYSK Bo3BpaLLaeTcs Ha pbiHOK pybnesbix 06nu-
NDF 1Y, % 4.15 1 (25)  (233)  raumi 1 pas3mMeLLaeT 3aeM obbemoM 10 mnpa pyb. MNpennoxeHne BbIFMSAUT MHTEPECHBIM Onmxe K
MOSPrime OIN, % 264 1) 14 (181) CepefuHe 0603Ha4eHHOrO OPraHM3aTOPAMM AMAMA30HA. ....ovoieviiieieiaieeie e, cTp. 4
LECTITIIEY i) MEXNPOMBAHK (CC/CAA2 /C)
CEPRE Y 21l e, Gl BaHk Hanpasun gepxatensm espoobnuraumn coobuierve o gedonte (default notice), He noracue
VHOeKCb BYepa Bbinyck 1B *10. MpennonoxuTensHo, Brafenblam dymar OyoeT npefioxeHo NpoasiuTb CPoK
A MX ODpaLLeHVs Ha OAMH rofl, COXPaHWB CTaBKY KyMoHa Ha npexHem yposHe (9% ). MNpemun fepxarte-
WU3menenwe, 6.n. JIAM 1 HYaCTUYHOTO MOTaLlleHMUA HOMMHANA HE MPEAMONATAETCH. wevvvvreeerieieeeiieeeeaiieeenineeeeeneees cTp. 4
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 239.0 4 - 83
EMBI + Spread 359.4 (0.1) 59 650 RUSSIAN INFORMER
HoBoCTM M KOMMEHTapuW, OTHOCALMECH K PbIHKY akuui, CM. B HaleM eXeOHEeBHOM W3[aHuu
MHpuKaTUBHbIe cripeabl Russian Informer.
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Ucemovyruku: PTC, MMBE, Bloomberg, ouexku YPA/ICUba

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

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

BHeWHVH PbIHOK

Bypetr onyb6nukoBaHa OKOH4YaTenbHas oueHKa BBl eBpo30Hbl, HakaHyHe €eBpPO aKTUBHO poc. Buyepa rnobanbHble
(POHOOBbIE MHAEKCHI HECKONbKO MOAPOCIN, MHBECTOPbI B NMpeadBepuy Cce3oHa KoprnopatuBHow otyeTHocTn B CLUA ckynanm
nofeLleBeBLUVe B MoCNefAHee Bpems akTuBbl. Kak Mbl 1 npefnonaranu, MHOEKC OenoBOW akTUBHOCTM B HeobpabaTbiBaloLLEeM
CEeKTOpe OKa3zancs HMXe OXMAAHWM, 13-3a Yero aMepmuKaHCKme PbIHKM akLmiA 3HA4YNTENbHO COaBMM TeMMbI POCTa, 3aKPbIBLUMCH
B HebonbLlIOM Mtoce. EBPO BYEpa NPOJOIKMUI POCT, MOACTYNMBLUVCH B XOLEe TOPros K oTMeTKe 1,26 eBpo,/Oonn., HO CEeroaHs B
npeaasepun nNyonukaumMm okoHdaTenbHom oleHkM BB 30HbI eBpo 3a | kBapTtan 2010 r. eBponenckas BanioTa CHMXAaeTcs B
cToumocT. OXMAAETCs, YTO OKOHYaTeNbHas oleHKa pocTa BBl eBpo3oHbl 3a | kBapTtan 2010r. octaHeTcs 6e3 n3mMeHeHU Ha
yposHe 0,2%. CerofHs Topru Ha pbiHKax, CKopee BCero, nponayT 6e3 0coObiX TOProBbIX UAEN.

OCTOPOXKHble MOKYMNKU POCCUNCKUX eBPOBOHA0B. Ha (hoHe pocTa MUPOBbIX PbIHKOB Y MHBECTOPOB MPOCHYNCS anmneTuT K
pucky: CDS cnpefpl Ha OOMAMM Pa3BUBAIOLLMXCA CTPaH Cy3UNNCb. YBENMYMAACh U TOProBas akTMBHOCTb B CEKTOPE POCCUMCKMX
eBpoboHAoB. LleHa wnHAaukaTMBHOro Bbinycka Russia’30 nogpocna Ao 113,11% 0T HOMWHaNa, YTO MO3BOMAUIO Cpeay
noxopHocten k 10 UST cokpatutbest Ha 11 6.n. o 235,6 0.n. Ha choHe pocTa KOTMPOBOK HePTU MHBECTOPbI ckynann bymaru
HedTerasoBoro cektopa: Gazprom’'22 nogopoxan Ha 0,4 6.n. 4o 96,8% ot HomunHana, Gazprom'16 Ha 0,42 6.n. 0o 101,13%,
Monb30BaNnCh CNPocom eBpoboHabl THK-BP.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

Ha ouepean aykumoH OBP. KoTnpoBkK HedTW, NofdHsBLIMeCs BYepa Oonee yem Ha 2%, No3Bonuam pyomio yKpenutbes K
OVBaNOTHOM KOP3MHE, CTOMMOCTb KOTOpoW onyctinace ¢ 34,71 po.34,66 pyb. 3aBTpa baHk Poccun nnaHupyeT nposectu
o4epenHoOW ayKLMOH No pa3melleHntio OBP. PbiHky ByneT npennoxeH obbem 25 Mnpa pyo., Bbinyck norawaetcs 15.12.2010 .
TakvmM 06pa3om, NPeacTOALLMA ayKUMOH CTaHET 25-M MO CHeTy B HbIHELLHEM rofly: 13 yXe NpoBefdeHHbIX 24 ayKLUMOHOB YeTbipe
NpW3HaHbl HecocToaBLIMMKUCS. C Havana rofla CyMMapHbIi obbeM pa3melleHnin coctaBun 1,252 TpnH py6. npu COBOKYMHOM
nnaHvpoBasLieMcs obbeme 2,485 TpnH py6. MNpu 3ToM B nocsiefHve ABe Heaenn 1ioHs 0b6beMbl pasMelleHnin 3HaYUTeNIbHO
BO3POC/IN, YTO CIYXMWT NOATBEPXAEHMEM U3bATUS LIB M3OBITOYHOM NMKBUIAHOCTM C pbiHKa. Ha nocnefHMX ABYX ayKUMOHax no
OBP LB pa3mecTn nnwb NATYIO YacTb NpeasiokeHus. N10CKobKy 3aBTpa pa3MellaeTcst 3Ha4YNTeNTbHO MEeHbLLMN 00beM, YeM Ha
npedbloywmx ABYX ayKUMOHaX, He UcKIo4eHo, YTo LB yaactca npofatb MHBECTOPAM CYLLLECTBEHHYIO HacTb NPeasIoXeHns, Tem
Oonee 4YTO ypoBEHb NIMKBUAHOCTU B CUCTEME MO-MpeXHeMy BbicOK. C MOMEHTa MOCielHero pasMelleHus chenku no dymaru
COBEpLUANNCh TOSIbKO OOMH OeHb, B pe3ysibTaTe 4ero AOXOAHOCTL onyctunace ¢ 4,11% 0o 4,05%.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

BaHKM NpoaoKalT NoJaBaTh 3asBKM HA Nony4yeHue KpeauToB oT LleHTpobGaHka

Buepa LleHTpobaHk pa3mectun 1,4 Mnpg pyb. 13 npeanoxXeHHbIx 2 MAPA pyo. B BUAE NATUHEAENbHbIX 6€33aN0roBbIX KpeanToB.
Cpentss ctaBka gocturna 11,39%, yBenuumBlWKCG Ha 14 ©.n. C Npendblayllero aykKLUMoHa, COCTOSBLUErocs Heaeno Hasag,.
AyKUWOH, OpraHW30BaHHbI MUH(MUHOM MO pa3MelleHnio DIoOOXKETHbIX CPeAcTB Oblfl OTMEHEH M3-3a OTCYTCTBUS 3asiBOK.
(AYKUMOH OTMEHSAETCA YyKe B TPETUI pas.)

YpoBeHb JIMKBUAHOCTU JOCTaTOYHO BbICOK, YTO CMOCOOCTBYET CHUXEHMIO MPOLEHTHbIX cTaBok no MBK. CraBka MosPrime mo
OOHOOHEBHbIM KpeamTamM onyctinack Ha 11 6.n. 0o 2,64%. OcTaTki Ha KopcHeTax KpeauTHbIX ydpexaeHnin B LIb Beipocnn Ha
65,7 Mnpa py6. po 600 Mipa pyd, Toraa kak Aeno3nTbl CHU3MAKCG Ha 33,5 mnpg py©o. Ao 91,8 mnpga py6b.

O6bem onepaumn PEMO c LB coctaBun 3,2 mnpg py6., 4to Ha 2,3 Mnpa pyO. Bbilwe npefblaylien ceccun. CpefiHsas CTaBka
ocTanacb Ha yposHe 5,07 %.

Buepa kypc gonnapa k pyonio Ha MMBB cHu3mncs Ha 10 koneek fo 31,06 pyb./nonn. Kypc eBpo k pybnio yBenuyunca Ha
5 koneek [o 39,1 py0./eBpo. CerofiHs npu OTKPbITUM CECCUU OXMIAETCS ocflabneHne pybns k ponnapy: hoHOOBbIE PbIHKM

cerofiHs OTKPbIIUCb B MUHYCE, a LeHbl Ha HethTb CHUXKalOTCA. Mbl 0XnoaeM, 4To Kypc Aonnapa K pybnio cerofHs COCTaBUT
31,1 py6./monn.

Bnagumup Tuxomupos, tih_vi@uralsib.ru
JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

CY3K(-/B1/)
He Tonbko yronb

KomnaHus Bo3BpaLyaeTcs Ha pbIHOK py6eBbix obnuraumm

BosBpalleHue Ha pbIHOK py6neBbix 3aumcTBoBaHumn. CYIK, kpynHelwas yrneqobbliBatoLas KomnaHms 8 Poccuun, 9 nions
nnaHWpyeT pa3MecTuTb pybnesble obnuraumm. MapameTpbl BbiNycka npuBedeHbl B Tabnuue cnpaBa. Beinyck obnapaet
KpeaWTHbIM PEMTUHIOM, YTO YAOBNETBOPSET KPUTEPUAM BKItOYeHMs Bymar B ToMOapaHbin cnmncok baHka Poccun. Mo faHHbIM
OpraH13aTopoB, NpUBAEYeHHbIe CpeAcTBa ByayT LeMKOM HanpasfeHbl Ha pedrHaHCMpOoBaHMe AONrOBOro nopThens.

Bbinyck npuBneKaTeneH Npu JOXOAHOCTU Gnuxe K cepeanHe o6o3HaYeHHOro guanasoHa. OpraHn3aTop pasMelleHus
OPWEHTUPYeT Ha CTaBKy KynoHa B AwmanasoHe 9,35-9,85%, 410 cootBeTcTBYeT AoOxo4HOCTM nopsaaka 9,57-10,07% wn
npegnonaraet crnpef K kpuson OD3 B pa3mepe 315-365 6.1n. OpMeHTUPOM [ OLeHKM CNpaBeaSIMBOM LOXOLHOCTM pybnesoro
Bbinycka CY2K, Ha Hal B3rNa4, MOTYT CIy>XXMWTb BbIMYCKM METanyprim4ecknx KOMMNaHum Co CXOXKUMUN KPeaUTHbIMU peuTUHIaMu,
Takmx kak Meden (-/B1/-) v EBpa3 (B/B1/B+), obnuraumm KoTopbix TOPryloTCs NpakTMYecku Ha ypoBHe edMHON KpuBoKr. Ha
Hall B3rNsg, CrNpaBedsiMBas [LOXOLHOCTb 00si3aTenbctB CYDK HaxopuTcs nocepefvHe 0003Ha4YeHHOro [ManasoHa U
COOTBETCTBYET ypoBHIO 9,8-9,9%. BMecTe ¢ TeM Mbl He UCKIIIOYaeM, YTO GnaronpusaTHas pbiHOYHAs KOHBIOHKTYpa, a Takxke
npvemnemMoe KpenutHoe kadectso CYDKa, fonroBas Harpyska KOTOPOro 3Ha4MTENbHO HUKe, Yem y EBpasa n Meyena, OynyTt
CnocobCTBOBaTL Pa3MeLLEeHNIo obnuraLmm no HWXHeW rpaHule amanasoHa. CrnefdyeT Takxke obpaTUTb BHMMaHKE Ha TO, HTO
Bbinyckn EBpaszXonamHr-®uHaHc 1/3 noka He BKto4eHbl B cnmncok PEMO LB, HecMOTps Ha Hanuyme y HUX PenTrHra, YTo BO
MHOIO OOBSCHSET HECKONbKO 3aBbILLIEHHYIO AOXOAHOCTb. Mbl OXMOaeM pPOCTa MX KOTMPOBOK MOCE BKIIOYEHMS B CMMCOK U
npegnonaraem, 4to obnuraumm CYSK nokaxyT CXO4HYI0 AMHAMKKY, TO eCTb OyayT TOproBaThCs ¢ HEBOMbLUMM LVUCKOHTOM MO
LLOXOLHOCTM K 00s13aTenbcTBaM Mevena.

MonHbI KOMMEeHTapKUn byaeT onyonmMKoBaH B bnvxanilee Bpems.
Mapus PagyeHko, radchenkomg@uralsib.ru

Mexnpom6Gank (CC/Caa2/C)

PecTpykTypusauus!

BaHK npu3Han gedont no eBpoobnuraumam. Buepa MexnpombaHk pa3ocnan fepxartensmM cBouMx obnuraumiiz coobuieHne o
nedonte (default notice) no csoum espoobnuraumam Ha 200 MIH €BPO, CPOK MOralleHWs Mo KOTOPbIM HACTyNun BYepa.
MpennoxeHne o pecTpykTypu3aumm 6aHK obeLLaeT NOArOTOBUTL B TeHeHWe ABYX Hefdenb. YToObl OHO BCTYNWUMO B CUITY, 3a HEro
JOMmKHbl OyayT nporonocoBaTh 2/3 pepaTtenert obnuraumir. B pa3ocsiaHHOM MUCbMe COOBWIAeTCs fiMb O TOM, 4TO
MexnpomOaHK NpefnoXuT yBeNNYUTb CPpok obpallieHrs BymMar, ofgHaKo UCTOYHMKIN «BefomMocTen» coobwmnm nspaHuio, Yto B
ntore BGyaeT NpefnoXxeHo yBeNNYUTL CPOK obpalleHns obnuraumin Ha rog, oCTaBMB CTaBKY KyMoHa Ha npexHeM ypoBHe 9%.
Hwvikakom npemmm 3a cornacue nMbo YacTUHHOO NMoralleHns AoNra He npeAnonaraeTcs.

Mono>xeHue pepykaTenen obnUraunin yxypllaeTcs OTHOCUTENbHO MPoYUX KpeauTopoB. Kak coobulanock paHee, MIb
yaanock npoanutb Ao 11 axBapa 2011 r. 6e33anorosbin kpeauTt LB Ha cymmy nopsigka 32 mnpg py0o. (npegoctasume B 3anor
akTBbl OObeAMHEHHON NMPOMBILLNIEHHON Kopropaunn Bnagensua MMB Ceprei Myradesa), a Takxe kpeant BTb B pasmepe 85
MITH OONA., NPVBREYEHHbIV BO BPeMSs KpM3Knca Nod rapaHtim barnka Poccum. Kpome Toro, MayT NeperoBopbl 0 NpefocTaBneHmnm
BaHkom BTb kpegumta MIMB Ha 600 MiIH Joss. o 3anor EHVCENCKON NPOMbILLNIEHHOM KOMMaHWUK. DTO 03HaYaeT, YTo B OT/IMYMe
OT KPYMHbIX DaHKOB, KOTOPble Temepb CTAHOBATCA OOeCneYeHHbIMU KPeAMTOpaMM, MOMOXEHWE W MeperoBOpHble MO3MLMK
Jepxatenen obnumraumin cyllectBeHHo yxyauaetcs. Kpome Toro, B CBA3WM C HeBbINIaTamu no Bbinycky 1I1B “10 BcTynaeT B cuny
NoNoXeHWe o Kpocc-aeconTte oTHOCUTENbHO Bbinycka 1B 13 Ha 200 MnH gonn. MNo3Tomy, Ha Hall B3rnsg, Bnagensuam dymar
NPULAETCA COrNaLaThCA Ha PeCTPYKTYpPr3aLmio.

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

7 vions

8 nons

9 mionsa

12 vions

13 nionsa

14 vions

15 nions

16 nons

21 vionsa

22 wions
26 niong

27 wions

28 mionsa

29 niong

30 viona

JleHeXXHbIN pbIHOK

7 viiong

13 niong
14 niong
15 niong
20 nions
20 wiona
21 niona

26 niona

Jopa3zmeuierne OD3-25071 (20 mnpa py6.). dopasmelieHmne OD3-25074 (20 mnpa pyo.).
PasmelleHne KpacHogap-01 (1,1 mnpa pyo.).

PasmeleHne Pocbark 5O-02 (5 mnpg py6.). Odepta 3eHnT-6 (3 Mnpa py6.). OdepTa Mkc 5
®uHanc-1 (9 mnpg py6.). OdepTa MeTpokommepl-4 (3 mnpg pyO.). MoraweHue PocT-J1amH- 1
(1 Mnpg py6.). Morawenre JomoueHTp-1 (1 mnpg py6.).

Odbepta MuHnnuta-®Puranc-1 (0,5 mnpg pyo.). Morawerne OF0-3 (1,5 mnpa py6.). MoraweHne
MpobusHecbaHk-2010 (3 mnpg py6.). MoraweHne OAK-2010 (200 mnH gonn.).

Ocbepta Homoc-Bark-11 (5 mapg py6.). MorateHue SHeproueHTp-1 (3 mapg py6.). Morauexne
Kysbaccpaspesyrons-2010 (200 maH gonn.).

Odbepta IMAsbAHC — OuHaHc-1 (2 mnpg py6.). Morawenne Muanb-OuHanc-1 (1,5 mnpg pyb.).
MoratueHve Anpoca-2010, ECP (25 mnH gonn.).

Odcbepta KB Keap-3 (1,5 mnpg pyb.). Norawexne ODM3-46003 (45 mnpg pyb.). MoraiueHne
CaHkT-TMeTepbypr-26005 (2 mnpa py6.).

Odbepra NNICP-MHBecT-2 (3 Mnpg pyb.). OdepTa Komoc-Tpynn-1 (2 mnpga pyb.). Ocbeprta BTb-
JnzmHr Gurarc-2 (10 mnpg py6.). MoraweHwe MHnpom-2 (1 mnpa py6.). MoraweHwe
MotopocTtpoutens-®PuHanc-2 (1 mnpg py6.). Morawweruve Mvneukas obnactb-25005

(0,5 mnpa py6.).

PasmMellleHne HoBas nepeBo3oyHas komnaHus-1 (3 mnpg py0.). Odepta BTE-6 (15 mnpa py6b.).

MoraweHwne Pocckat-Kanutan-1 (1,2 mnapg py6.). Morawexme bank Poccua-1 (1,5 mnpa py6.).
MoratueHue KybaHbaHepro-1 (3 mnpg pyo.).

Moratuerne CuHeprunsa-2 (2 mnpa py6.). Morawenne Marnonma-1 (1 mnpg py6.).
OdbepTta Connepc-2 (3 mnpa pyb.).

MoraweHwe Jepxasa-PuHaHc-1 (1 mapa py6.). MoraweHue Ritzio International-2010
(210 mnH gonn.). Morawexme dHen OTK-5 BO-1 (2 mnpga py6.). MoraweHune SHen OrK-5 5O-2
(2 Mnpg py06.).

Odbepta PBK-®uHaHc-1 (1,75 mnpga py6.).

Odepta MexnpombaHk-1 (3 mnpg py6.). OdepTa Xuncoumnoteka-dOuHarc-3 (1,5 mnpg py6b.).
OdbepTta MUA-5 (2 mnpg py6.).

Odbepta Ypanxumnnact-1 (0,5 mnpg py6.). Odepta ABTI-DuHaHc-2 (5 mnpg py6.). MNoraweHwne
Mocksa-41 (10 mpg py6.). MoraweHue CnbakagemumHsect-1 (1 mnpg py6.).

BaHku BepHyT LleHTpobarky 2,1 Mnpa pyo.

LB pa3mecTut nsTMHenenbHble Ge33anorosble KPeLuTbI
BaHku BepHyT LleHTpobarky 10,2 mnpg pyoO.

BbinnaTa CTpaxoBbix B3HOCOB

Boinnata 1/3 HAC 3a Il kBapTan 2010 T.

LB pa3mecTut nsTMHenenbHble Ge33anorosble KPeouThI
BaHku BepHyT LleHTpobaHrky 6,1 Mnpg pyo.

Ynnata akumsos v HAMA
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26 nions LleHTpobaHK pa3mecTT Be33anorosble KPeAnThl CPOKOM Ha 3 MecsiLia
28 miona YnnaTa Hanora Ha npubbinb
28 niona BaHku BepHyT LleHTpobarky 59,2 mnpg pyoO.
KANEHOAPb ODEPT
ara Obbem LleHa CraBKa HoBas [aTta cnepyiowen
odepTh BbInyck BbiMycka, odepTbl, nNpeabigyLier cTaBKa odepTbl /
MJH py6. % O KYynoHa, %  KynoHa, % norawiueHus
BaHk 3eHuT-6 3000 100 15,0 8,0 5 uiona 2012
08.07.10 ke 5 OuHaHc-1 9000 100 7,6 7,95 1 mions 2014
MNeTpokommepL-4 3000 100 15,5 5,0 6 niona 2011
09.07.10 MuHnnnTta-OurHaHc- 1 500 100 16,0 20,0 22 anpens 2011
12.07.10 Homoc-baHk-11 5000 100 15,0 7,4 9 niona 2012
13.07.10 SMANbLAHC — QUHaHC- 1 2 000 100 18,0 11,0 8 mona 2011
14.07.10 KB Kegp-3 1500 100 12,8 12,8 22 viona 2011
NCP-WuBecT-2 3000 100 17,0 - 14 viona 2011
15.07.10  Komoc-Tpynn-1 2 000 100 18,0 - 21 miona 2011
BTE-JMM3UHr QUHaHC-2 10000 100 14,0 7.0 14 viona 2011
16.07.10  BTb-6 15 000 100 13,25 - -
26.07.10  Connepc-2 3000 100 7,7 - -
28.07.10 PBK-®DuHaHc- 1 1750 100 19,0 - -
MexnpombaHk- 1 3000 100 13,25 13,25 31 pekabps 2010
29.07.10 ;K”“CO”””OTEKa@”HaHC' 1500 100 13,9 9,0 30 asrycra 2010
MWA-5 2000 100 13,5 - -
Ypanxumnnacr-1 500 100 12,75 - -
30.07.10
OBTI-®uHaHc-2 5000 100 14,5 - -




Fixed Income Daily 07.07.10
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 14.06.12 23.7 105.58 98.00 104.99 5.88 4.37 1.72 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 34.7 100.13 3501 100.00 100.20 9.40 4.61 2.32 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0.100 231110  26.05.11] 20.05.14, 11.0 472 88.74 86.00 91.49 14.47 0.06 0.78 aBToONpoM
AMKK 1006 6000 R 8.05 15.08.10 15.11.18 101.8 99.85 5120 98.50 99.85 8.33 2.03 4.26 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.10 15.09.20 124.2 98.55 97.02 100.99 7.94 2.10 497 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825 15.03.11 15.09.21 136.3 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.07.10 15.10.10 34 101.48 100.25 4.1 2.31 0.26 /A3/BBB (puHaHCbI
AMKK 406 900 R 8.70.  01.08.10 01.02.12 19.2 101.81 101.50 105.50 7.68 2.15 1.37 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.07.10 15.10.12 27.8 101.25 10 000 100.00 6.76 1.81 1.54 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.07.10 15.07.14 49.0 98.34 97.00 8.28 1.88 245 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.07.10 15.07.16 734 100.11 93.20 100.00 7.87 191 341 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763  15.09.10 15.03.14] 15.06.18 45.0 96.7 98.54 98.75 99.40 8.44 1.95 246 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.08.10 15.02.17 80.6 98.25 260 302 98.25 98.85 8.21 1.92 3.40 /A3/BBB (puHaHCbI
And-02 1000 R 16.000 241210 311210, 211212 6.0 30.0 102.12 101.80 102.40 1.1 7.81 0.44 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 15.9 100.50 99.00 101.99 7.62 3.92 1.16 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 22.0 39.9 100.50 100.17 101.24 8.01 4.09 1.56 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405  23.09.10 26.09.11) 19.09.13/ 15.0 39.1 107.20 2690 107.00 107.50 7.79 6.54 1.05 B+// cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 23.0 411 109.00 251170 107.22 109.49 8.72 6.34 1.58 B+// cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 60.5 B+/Ba3/B+ Ccbipbe
Anpoca-21 8000 R 825 23.09.10 25.06.13] 18.06.15 36.0 60.3 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 60.3 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95  23.09.10 18.06.15 60.3 B+/Ba3/B+ cbipbe
AnbsiHc-01 3000 R 14000  15.09.10 14.09.11 145 101.89 | 0.89 5 95.01 101.89 12.58 6.85 0.98 BB+ cbipbe
Amypmet-03 3000 R 0.100  15.10.10 15.04.11 95 meTannyprus
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 242 meTannyprus
Apkapa-03 1200 R 30.09.10 31.03.11 9.0 clx
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 33.6 100.15 100.05 100.75 7.69 3.86 240 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 33.6 100.30 | 0.15 99.75 100.75 7.63 3.85 240 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000 27.07.10 26.04.11 9.8 99.86 95.00 101.00 11.65 2.75 0.69 B3/ GaHku
BAHAHA-M-2 1500 R 11,50  12.08.10 12.08.10 13 TOproBnst
BaHk CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 16.0 33.6 102.00 | 1.40 900 100.20 100.75 6.50 3.96 1.14 B/Ba3/ GaHku
BankMock-1 10000 R 1064 30.07.10  06.08.10/ 29.07.11 1.0 13.0 100.51 242 5.28 0.08 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 06.08.10  11.02.11) 01.02.13 7.0 314 100.61 6.31 3.72 0.55 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 25.10.10  28.10.10/ 02.05.11 4.0 10.0 /Caal/B GaHku
BaHkCOH0304 3000 R 9.50  18.08.10 23.02.11 7.8 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 121 10.00 notpe6. Tos
BalukupaH3s 1500 R 8.30 10.09.10 09.03.11 8.2 10.00 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 13.12.16) 30.0 784 107.70 | 0.05 27764 105.65 107.70 9.11 5.79 2.02 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212)  13.12.16, 30.0 784 107.65 8803 107.40 107.65 9.13 5.79 2.02 cbipbe
BalwHedTb-03 20000 R 1250 211210 21.1212] 13.12.16) 30.0 78.4 107.60 | 0.20 7157 107.46 107.60 9.16 5.79 2.02 cbipbe
BenoH 02 2000 R 17.000 26.08.10 28.02.11) 23.02.12, 8.0 19.9 105.67 101.00 106.00 7.74 8.02 0.57 meTannyprus
BuHbaHK-2 1000 R 1050, 271010  05.05.11) 29.04.13, 10.0 343 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 54 75.50 | 0.50 70.01 80.99 116.46 10.24 0.21 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 54 101.30 20 050 101.15 103.00 6.08 4.43 0.42 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15000 01.09.10  03.09.10/ 27.02.13 2.0 32.3 101.50 3 100.75 101.50 5.16 7.37 0.16 /Ba3/BB- notpe6. ToB.
BB/ MM 5O-06 5000 R 790  30.12.10 27.06.13 36.3 100.02 130 500 99.90 100.00 8.05 3.94 2.51 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 36.3 100.00 27500 99.80 100.05 8.06 3.94 251 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.09.10 15.03.40 361.5 100.03 4.00 8.69 2.14 10.15 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 1250 17.08.10  17.08.10/ 12.02.13] 1.0 31.8 100.88 100.25 100.85 4.87 6.18 0.11 B-l/ TOproBnst
BK-MHeect1 10000 R 925  23.07.10 19.07.13 37.0 104.72 300 000 103.80 104.20 7.62 4.40 244 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 1520 13.07.10 14.07.11] 08.07.14, 12.0 48.8 108.80 129173 108.80 108.99 6.22 6.97 0.87 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 4.9 100.51 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 49 100.94 100.30 6.20 4.20 0.38 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 07.09.10 11.03.11] 03.09.13 8.0 38.5 102.72 101.69 103.50 7.95 291 0.61 BB//BB- Tenekom
BHewwnpb 01 1500 R 14000 171110 221110/ 14.11.12 5.0 28.8 102.07 100.01 101.70 8.01 6.84 0.35 /B3/B- GaHku
Boct3keb01 1000 R 1250 09.09.10 15.03.11] 07.03.13, 8.0 325 102.10 1000 102.10 102.40 9.22 6.10 0.61 B3/ (buHaHCbI
BTB -5 06 15000 R 740  22.07.10 17.10.13 40.0 98.50 69 437 98.56 99.70 8.16 1.87 2.68 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 14.07.10 16.07.10/ 06.07.16/ 0.0 731 100.23 248 000 100.23 100.25 3.15 3.30 0.03 BBB/Baa1/BBB | GaHku
BTb 24-1-UN 15000 R 9700  15.09.10  20.12.11) 10.12.14, 18.0 54.0 104.30 11000 103.50 104.10 6.64 2.32 129 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  17.09.10 15.03.13 32.8 100.50 | 0.50 73182 99.40 100.25 7.60 1.89 2.28 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.09.10 15.03.13 32.8 100.10 | 0.05 242 926 99.00 100.10 7.78 1.89 2.28 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760  17.09.10 15.03.13 32.8 100.10 | 0.10 102 991 100.00 100.23 7.78 1.89 2.28 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 15.2 106.16 | 0.16 106.00 106.50 6.39 5.40 1.10 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 10.08.10  14.02.11] 05.02.13 7.0 31.5 102.50 100.00 105.00 2.98 3.55 0.58 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 6.30. 011210  07.06.11] 29.05.13, 11.0 35.3 100.26 100.00 105.00 5.98 313 0.86 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85  26.08.10  01.09.10/ 20.02.14, 2.0 442 101.03 100.96 101.12 4.02 5.85 0.15 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 12.08.10 15.11.10/ 06.11.14 4.0 52.8 101.00 6000 1.00 6.89 242 0.33 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14000 13.07.10  15.07.10/ 07.07.15 0.0 60.9 100.56 347 0.03 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 750  14.09.10 16.06.11] 07.06.16, 12.0 721 101.00 | 0.35 50 605 100.80 101.00 6.47 1.85 0.83 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 14.09.10  16.06.11] 07.06.16, 12.0 721 100.61 100.10 101.00 6.93 1.86 0.82 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 9.70.  08.09.10  10.12.10/ 30.11.16, 5.0 78.0 101.49 | 0.02 101.37 101.50 6.19 2.38 0.40 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475 20.07.10  23.07.12] 12.07.16, 25.0 73.3 115.20 10801 115.11 115.30 6.70 6.38 1.65 /Baa3/BBB- cbipbe
asnpHedt4 10000 R 16.700  19.10.10  25.04.11]  09.04.19/ 10.0 106.7 109.10 157 680 109.02 109.20 4.75 7.63 0.73 /Baa3/BBB- Ccbipbe
FA3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 12.0 483 122.20 | 0.30 107 408 121.90 122.20 5.61 1.03 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 241 112.75 | 0.15 5738 112.65 112.79 6.27 5.80 1.7 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 16.0 101.50 1442 101.50 101.90 5.87 3.44 1.19 BBB/Baa1/BBB | cbipbe
[A3MPOM A9 5000 R 723 18.08.10 12.02.14 439 100.40 1494 99.00 100.40 7.22 3.59 2.95 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 29.07.10 27.01.11 6.9 100.81 499 000 100.61 5.69 3.51 0.52 /Baa3/BB GaHku
lasnpomb 2 5000 R 6.54/ 24.11.10 20.11.13! 411 /Baa3/BB GaHku
asnpomb 3 10000 R 6.30 12.07.10 10.10.11 154 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 15.11.12 5.0 288 101.28 100.40 513 4.31 0.36 /Baa3/BB GaHku
asnpomb 5 20000 R 875 251110 291110/ 221112 5.0 29.0 100.20 /Baa3/BB GaHku

Ta3npomHethTb 50-5 10000 R 715/ 12.10.10 09.04.13 336/ 99.74 99.50 100.00 7.38 3.57 2.35 Chipbe




Fixed Income Daily 07.07.10
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)
asnpomHedpts BO-6 |+ 10000 R 715 121010 09.04.13 33.6 99.25 99.50 99.99 7.59 3.59 2.34 cbipbe
[A3OuH 01 5000 R 18.00  10.08.10 08.02.11 7.3 100.20 4311 100.14 100.20 18.29 8.96 0.47 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 1.7 aHepreTMka
mapoOrKk-1 5000 R 8.100 29.12.10 29.06.11 120 | 102.01 10410 102.01 102.30 6.05 3.96 0.91 /Baa3/BBB- JHepreTMka
nMocCrp-2 4000 R 1.00 16.09.10 20.09.10 17.03.11. 3.0 85 4.00 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.08.10  18.02.11) 16.02.13 8.0 31.9 | 101.26 101.20 101.35 747 4.53 0.56 BB//BB- GaHku
rcco1 5000 R 15000 23.09.10 23.09.10/ 26.03.17, 3.0 81.9 | 102.02 | 0.17 17.01 101.95 5.56 7.33 0.21 BB/ MaLUMHOCTP.
rac 02 1500 R 12000 26.10.10 23.04.13 341 85.00 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 23.2 | 100.74 100.70 7.07 3.76 1.10 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 20.07.10 21.07.11 17.07.12 13.0 @ 248 | 107.40 5650 107.40 109.99 7.55 6.96 0.88 Tenekom
[OBTr-® 01 1000 R 1450  03.08.10 03.08.10 1.0 21.50 3.00 40.00 33.63 TpaHcnopt
[OBTr-0 02 5000 R 1450 22.07.10  30.07.10/ 18.07.13 1.0 37.0 14.00 38 12.01 15.44 51.64 TpaHcnopt
[rk-01 5000 R 1050 10.09.10  18.03.11/ 08.03.13] 9.0 32.6 27.01 JHepreTMka
[IxendcbCul1 2000 R 500  21.10.10 20.10.11 15.7 99.77 71.80 92.00 525 2.50 1.19 /loTo3BaH TOProBNst
[vken®un-1 3000 R 925  16.09.10 17.03.11 85 100.20 375 100.11 100.30 9.11 4.60 0.62 TOproBnst
[MLEEHTP061 1150 R 8.50  06.12.10 26.05.15 59.5 89.10 | 0.50 14 201 89.10 89.70 11.80 4.81 3.60 TOproBnst
[lomoLieHTp1 1000 R 20.00/ 08.07.10 08.07.10 0.1 TOproBnst
EABP-3 5000 R 1050, 021110 031111 25.10.16, 16.0 = 76.8 | 104.89 104.70 105.25 6.57 4.99 122 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 4.38)  22.07.10 21.04.11 9.7 101.02 100.00 101.00 3.11 1.08 0.76 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 4.13]  08.09.10 07.09.11 143 | 100.93 3.00 3.36 1.02 1.1 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 370 16.09.10 12.06.14 479 | 100.50 100.00 101.00 3.61 0.92 3.55 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 421 14.07.10 09.04.14 45.8 99.95 100.00 101.00 4.29 1.05 3.32 AAA/Aaa/AAA | BaHku
Espa3sXona®-1 10000 R 925  24.0910 22.03.13] 13.0320 33.0 @ 118.0  98.60 10 98.40 98.80 10.08 4.68 218 B+/B1/B MeTannyprus
Espa3sXona®-3 5000 R 925  24.0910 22.03.13] 13.0320 33.0 @ 118.0  98.75 18 000 98.00 99.18 10.01 4.67 218 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  14.09.10 15.03.11 8.4 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 34 TOproBnst
ESCK-02 1000 R 8.74  07.10.10 05.04.12 213 25.01 aHepreTMka
XKenpopun-1 1500 R 18.00 30.11.10 30.11.10 49 100.00 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 21.8 97.17 90.01 100.50 14.28 6.16 142 (buHaHCbI
XKenpopun-3 2000 R 13.000 22.09.10 19.09.12 26.9 | 100.00 3.00 13.40 6.48 1.70 (buHaHCbI
)Kene3sobet1 1000 R 12000 20.08.10  20.08.10/ 27.05.11 2.0 10.9 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 164 | 101.30 6000 101.30 101.33 719 3.99 1.20 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 5.0 355 | 102.00 105700 102.00 102.10 6.00 5.30 0.41 B/Ba3/ GaHku
3eHuT 6061 3000 R 15000 06.07.10  08.07.10/ 01.07.14, 0.0 486 | 100.35 745 0.01 B/Ba3/ GaHku
3enut BO-01 5000 R 790 071010  11.0411) 07.04.13, 9.0 33.6 | 100.99 & 0.09 35975 100.80 100.99 6.53 3.92 0.70 B/Ba3/ GaHku
VixAsTo 02 2000 R 18.000 09.12.10 09.06.11 113 aBToNpoM
VIKC5®uH 01 9000 R 760 06.07.10  06.07.10/ 01.07.14, 0.0 486 | 100.03 3.79 0.00 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10 13.06.11) 02.06.16, 11.0 = 720 @ 11038 238 108.15 111.26 6.77 8.34 0.84 1/BB- TOproBnst
WHnpom 02 1000 R 13.00 15.07.10 15.07.10 0.3 52.11 71 2142 52.10 69.00 12.44 meTannyprus
WHnpom 03 1300 R 9.50  17.11.10 18.05.11 10.6 46.72 36.50 50.00 166.91 10.14 0.31 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 171 105.99 | 0.97 17 551 105.52 106.00 12.32 7.88 115 cepBuC
WPKYT-0306 3250 R 8.74  16.09.10 16.09.10 24 100.50 100.58 100.99 6.20 4.34 0.19 /Ba2/ MaLLKHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 414 95.00 JoTo3BaH/B- 3HepreTuka
Wrepad®-1 5000 R 10300 23.11.10  30.05.11) 20.11.12) 11.0 = 290 = 10166 0.5 100.22 102.05 8.32 5.05 0.81 cbipbe
Kamaz-®uH2 1500 R 1125 17.09.10 17.09.10 25 100.60 aBToONpoM
Kapyc.® 01 3000 R 12000  16.09.10 12.09.13 38.8 TOProBnst
Kayctuk 2 850 R 18.000 08.07.10 07.07.11 122 101.30 = 0.10 16.13 4.43 0.40 XAMUs
KMB-BaHk2 3400 R 11.00,  01.12.10 30.11.11 171 3.00 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000  16.09.10 15.03.12 20.6 | 101.88 99.76 11.02 5.87 1.38 meTannyprus
Komoclp. 1 2000 R 18.000 15.07.10  15.07.10/ 14.07.11 0.0 125 25.01 c/x
KOMEMKA 02 4000 R 16.50  18.08.10 15.02.12 19.7 | 109.91 100.05 110.00 10.15 3.74 1.30 /ICCC+ TOproBnst
KOMEMKA 03 4000 R 9.80 18.08.10 15.02.12 19.7 99.52 98.05 101.00 10.51 2.46 1.35 /ICCC+ TOproBnst
Kocmoc®uH1 2000 R 10200 16.12.10 16.06.11 115 16.01 CTPOUTENLCTBO
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 11.9 | 103.79 7.56 5.52 0.89 /Ba3/ (buHaHCbI
KybaHbaH-1 3000 R 785 21.07.10 21.07.10 0.5 100.00 600 100.00 100.10 7.86 3.91 0.04 JHepreTuka
Kyi6A30T1-2 2000 R 8.80  03.09.10 04.03.11 8.1 100.40 2320 100.25 100.50 8.30 4.37 0.59 XAMUS
JleHCneyCMY BO-2 2000 R 1450  26.08.10 23.05.13 35.1 103.00 16123 103.01 103.40 13.48 3.51 1.62 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  19.09.10 07.12.12 29.5 | 104.60 @ 0.09 104.31 104.75 12.98 3.77 1.14 1B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  30.07.10 27.01.12 19.0 = 101.46 99.80 101.70 7.67 4.20 1.34 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.10.10 18.04.12 21.8 | 100.07 98.20 101.05 8.12 4.00 1.55 aHepreTuka
JICP 02 06n 5000 R 1350  05.08.10  08.02.11/ 01.08.13] 7.0 374 | 102.60 102.50 102.90 8.79 6.56 0.52 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 281210  02.07.12  25.06.13 24.0 = 36.2 | 100.00 40000 100.00 100.50 10.69 5.24 1.67 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 17.000 15.07.10  15.07.10/ 14.07.11 0.0 125 28.01 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 174 102.01 102.00 103.00 5.69 3.47 1.30 BBB-/Baa2/BBB-  cbipbe
TTykoiindo6n 6000 R 740  09.12.10 05.12.13 416 | 10015  0.16 4700 99.99 100.15 7.48 3.68 2.86 BBB-/Baa2/BBB- | cbipbe
TykoinBO01 5000 R 13.35  09.08.10 06.08.12 254 | 11250 260 800 112.50 112.70 6.94 5.92 1.70 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  09.08.10 06.08.12 254 | 112.80 150 000 112.50 114.00 6.79 5.90 1.70 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 13.35  09.08.10 06.08.12 254 | 11240 130 000 112.50 113.30 6.99 5.92 1.70 BBB-/Baa2/BBB-  cbipbe
TykoitnBO04 5000 R 13.35  09.08.10 06.08.12 254 | 11255 100 800 112.15 112.80 6.92 5.92 1.70 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  09.08.10 06.08.12 254 | 11240 50 000 112.50 112.95 6.99 5.92 1.70 BBB-/Baa2/BBB-  cCbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 29.7 | 104.60 100 000 104.52 105.00 7.24 4.38 2.09 cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 29.7 | 104.60 @ 040 200 000 104.53 105.10 7.24 4.38 2.09 cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 3.0 8.9 102.25 2101 102.21 103.96 9.37 0.31 meTannyprus
Martut® 02 5000 R 820  24.09.10 23.03.12 20.9 99.63 | 0.08 99.65 100.00 8.60 4.10 148 TOproBnst
Martonus-1 1000 R 19.000 22.07.10 22.07.10 0.6 6.00 TOproBnst
Macrepb-3 1200 R 11.000 01.12.10  10.12.10/  30.11.11 5.0 171 100.51 100.45 121.95 5.46 0.19 oto3gaH// GaHku
MBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13, 9.0 33.2 | 10091 100.30 101.20 7.31 2.10 0.68 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 27.07.10  28.10.10/ 23.04.13 4.0 341 102.36 101.50 102.80 7.27 3.65 0.28 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940  02.09.10 07.03.11] 27.02.14 8.0 444 1 101.10 5000 101.01 101.10 7.65 4.64 0.60 B+/B1/ (puHaHCbI
MBPP 0506n 5000 R 825 16.12.10 191211, 12.06.14 18.0 @ 479 @ 100.13 100.00 100.30 8.25 411 129 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 29.3 | 110.00 212910 110.00 110.25 8.25 5.78 1.98 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 6.0 91.3 0.01 C/Caa2/CC GaHku

Metceps-01 1500 R 11.000 241110 03.06.11 23.05612 1100 229  99.90 2290 19.50 99.90 11.10 5.49 0.80 TOproenA
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Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 120 & 358 | 100.25 840 100.25 100.30 8.26 4.23 0.87 /B1/ meTannyprus
Meuen 406 5000 R 19.000 29.07.10  30.07.12] 21.07.16, 250 @ 736 @ 11889 040 28889 118.21 118.90 9.12 3.98 1.59 B1/ meTannyprus
Meuen 506 5000 R 1250 20.07.10  18.10.12] 09.10.18 28.0 & 100.6 = 106.48 @ 0.87 2615 106.10 106.60 9.62 293 1.81 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 160 @ 286 | 105.20 104.51 105.30 8.51 5.92 117 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  14.09.10 12.03.13 32.7 | 100.05 @ 0.05 1 99.50 100.05 9.95 4.86 215 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 341 99.70 10 000 99.25 100.00 10.11 4.88 225 /B1/ MeTannyprus
MWA-306 1500 R 795 26.08.10 06.09.10/ 24.02.12 2.0 20.0 100.00 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 08.07.10 21.10.10/ 01.10.15 4.0 63.8 | 100.52 9.40 3.10 0.26 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 220710 29.07.10/ 17.07.14, 1.0 491 100.89 100.20 100.75 3.34 0.07 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10,  07.09.10 06.09.11 14.3 MaLUMHOCTP.
MukosiH-206 2000 R 1350 12.08.10 24.02.12  07.02.13) 20.0 = 316 | 109.30 108.50 110.00 719 6.16 1.36 notpe6. Tos
M-MHOYCTP 1000 R 1225 17.08.10 16.08.11 136 40.00 | 3.67 1697 36.26 40.99 164.52 15.27 0.36 CTPOUTENLCTBO
M-WHayctp2 1500 R 16.000 14.07.10  14.07.10/ 10.07.13] 0.0 36.7 51.44 50.00 95.00 15.51 CTPOUTENLCTBO
Muparoprd1 2500 R 19.00 050810 05.08.10/ 020812 10 & 253 | 100.00 2500 100.00 10045 | 19.11 947 | 007 noTpe6. Tos.
MKB 0406n 2000 R 15.000  14.09.10 15.03.11 8.4 105.28 105.05 105.40 7.14 710 0.62 B-/B1/ GaHku
MKB 0506n 2000 R 8,50 27.10.10  05.05.11/ 25.04.12/ 10.0 | 22.0 | 100.09 100.00 101.05 8.31 4.23 0.75 B-/B1/ GaHku
MKB 0606n 2000 R 16.00 10.08.10  16.08.10/ 07.08.12 1.0 255 | 101.44 100.70 101.50 113 7.86 0.11 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 16.0 & 57.9 | 100.20 15000 100.10 100.25 9.59 4.83 1.1 B-/B1/ GaHku
MMK BO-01 5000 R 945 18.11.10 221110/ 15.11.12 5.0 28.8 | 101.55 | 0.05 101.33 102.00 5.09 4.64 0.36 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 18.0 & 29.7 | 104.00 154 800 104.05 104.20 6.83 4.65 129 oto3gan/Ba3/BB  MeTannyprus
MMK BO-05 8000 R 765 07.10.10 04.04.13 33.5 | 100.24 100.00 100.25 7.69 3.81 2.31 oto3gan/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 10.000 31.08.10  01.09.10/ 26.02.13] 2.0 32.2 0.10 [fieBenonmMeHT
MM-®uH 02 1500 R 10.000 06.07.10  07.07.10/ 03.07.12, 0.0 243 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 56 (buHaHCbI
MOWA 02 3000 R 799  07.09.10 07.09.11 14.3 (puHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 48.0 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010  25.04.11  16.04.15 10.0 = 582 | 100.82 100.00 103.00 11.98 6.41 0.69 B3/ GaHku
MOPE-M 01 1000 R 1550  03.08.10 03.08.10 1.0 52.00 4.00 100.00 14.86 [fieBenonmMeHT
Mockomub-2 3000 R 1200 17.08.10 15.02.11 75 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 5.0 35.8 16.01 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12 4.0 216 47.60 5.20 90.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 24.0 9220 | 0.01 350 92.00 92.22 15.73 5.00 125 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 10.5 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 8.8 /ID (h1HaHChI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 29.9 /icc TpaHcnopT
MocaHepro1 5000 R 1250 14.09.10 13.09.11 145 | 107.63 107.10 107.55 5.85 5.79 1.05 1/BB- aHepreTMka
MocaHepro2 5000 R 765 26.08.10 01.03.12] 18.02.16/ 20.0 A 68.5 | 100.66 95.00 110.05 7.26 3.79 144 //BB- JHepreTuka
MocaHepro3 5000 R 1025 03.12.10 061212  28.11.14) 30.0 & 536 | 106.17 105.00 106.00 7.49 4.81 2.04 1/BB- aHepreTMKa
MocaHeprobO-2 2000 R 1145  26.08.10 26.08.10 1.7 100.99 6200 100.86 101.05 4.36 5.65 0.14 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 29.07.10 11.08.11] 25.07.13] 13.0 & 37.2 @ 101.33 7.64 2.22 0.97 BB+// JHepreTuka
MOSCK-01 6000 R 8.05 07.09.10 06.09.11 143 | 101.70 3096 99.08 101.95 6.61 3.95 1.05 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 229 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750, 31.08.10 01.09.11  26.08.14 14.0 = 504 | 110.25 50 110.35 110.45 8.11 7.92 0.97 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 40.0 97.46 97.11 99.70 8.04 3.58 273 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 64.4 98.24 99.50 100.00 8.33 3.93 4.03 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 36.0 = 96.6 | 100.75 61778 100.75 101.00 7.84 3.96 2.49 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11  13.05.14 11.0 = 46.9 | 108.99 115 860 108.99 109.08 5.72 15.33 0.82 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.0710 26.07.12. 19.07.16, 25.0 = 735 | 113.40 52534 113.15 113.40 6.99 12.53 1.62 BB+/Ba2/BB Tenekom
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 21.0 75.03 80.64 31.56 6.64 1.19 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 294 | 10524 | 034 104.75 105.80 7.48 4.62 2.05 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 1075 02.11.10 30.10.12 283 | 10755 0.5 397735 107.30 107.53 7.28 4.98 1.95 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  07.09.10 05.03.13 32.5 | 100.60 5100 100.30 100.60 7.63 3.84 2.23 BB+/Ba1/BBB-  metannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 36.2 | 100.00 64 800 100.00 100.05 7.64 3.74 2.52 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 15000 07.07.10  12.07.10/ 02.07.14 0.0 486 | 100.34 745 0.02 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  18.08.10 16.02.11 75 102.03 101.85 102.20 6.18 4.64 0.56 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11) 14.06.13 120 @ 358 | 100.15 1000 100.12 100.20 6.85 3.48 0.89 BB-/Ba3/ GaHku
HTC-01 1000 R 15.000  26.10.10 26.04.11 9.8 93.00 24 75.01 93.99 26.50 8.04 0.61 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 10.1 101.90 5.00 9.23 5.63 0.73 /B2/B- (bUHaHCbI
O6KoHa®-01 3000 R 300 171110 191110/ 16.05.12, 5.0 22.7 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.0413 17.0 @ 339 | 103.00 6.00 11.95 7.26 113 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 5.0 174 JHepreTuka
OrK-5 BO-1 2000 R 12200 27.07.10 27.07.10 0.7 100.50 5000 100.46 100.50 3.75 6.05 0.06 [/Ba3/ aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 24.0 = 36.0 & 100.20 24230 100.25 100.30 7.50 373 173 [/Ba3/ aHepreTMka
OrK-5 60-2 2000 R 1220 27.07.10 27.07.10 0.7 100.50 5000 100.45 100.50 3.75 6.05 0.06 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 150 | 106.61 105.34 107.40 6.68 5.73 1.08 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 21.8 99.77 93.10 124.00 7.52 3.62 1.57 aHepreTMka
Oro-arpo-3 1500 R 16.000  09.07.10 09.07.10 0.1 79.90 | 23.90 204 60.00 77.88 9.98 c/x
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11] 31.05.13 11.0 = 354 @ 10260 250 3000 100.24 107.50 10.00 6.32 0.82 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 31.08.10 30.08.11 140 | 101.00 23.01 12.37 6.42 0.95 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  19.08.10 17.11.11 16.7 notpeb. ToB.
Mepsobatk 5O-01 1500 R 10.000 271010  29.04.11) 24.04.13 100 = 34.1 100.55 100.30 100.65 9.40 4.96 0.72 B3/ GaHku
MepBobank1 1500 R 950 281210  05.07.10/ 29.06.11 0.0 120 | 100.35 198 913 100.02 100.35 9.32 4.75 0.88 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11  08.07.10/ 06.07.11 0.0 122 | 100.32 99.00 100.00 2.50 0.01 /Ba3/B+ GaHku
MeTpokom65 5000 R 1275 181210 191212 211214, 30.0 = 543 | 109.15 109.15 109.50 8.72 5.86 2.02 /Ba3/B+ GaHku
MeTpokom66 3000 R 14360 21.08.10 25.08.10/ 22.08.12] 2.0 26.0 | 101.18 | 0.08 82125 101.18 101.30 4.60 712 0.13 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 21.08.10 24.02.11] 22.08.12 8.0 26.0 | 105.40 14011 105.40 105.55 5.99 7.09 0.57 /Ba3/B+ GaHku
Monunnact1 1000 R 19.00  21.12.10 21.06.11 1.7 31.00 XMMUs
Mpomcs6-05 4500 R 7.75  19.11.10 18.05.12 22.8 | 100.35 436 100.20 100.49 7.68 3.85 1.64 B+/Ba2/oTo3BaH | GaHku
MpomTp0206 3000 R 0.01  19.10.10 18.10.11 15.7 52.04 49.10 54.99 66.08 0.01 0.78 MaLLMHOCTP.
MpomTp0306 5000 R 18.000 28.07.10 28.01.11] 24.07.13 7.0 37.2 69.98 1.98 50 69.00 69.98 122.37 12.82 0.23 MalLLKHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 16.2 25.02 TOproBnst

MpoToH®MH1 1000 R 9.00 14.12.10 12.06.12 23.6 1.00 MaLLMHOCTP.
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Pa3r.60-15 500 R 26.11.37 04.04.11 9.1 c/x
Paarynaind2 2000 R 17.000  28.09.10 27.09.11 15.0 96.70 92.50 100.90 21.07 8.77 0.92 clx
Paarynaind3 3000 R 17.000  17.09.10 16.03.12 20.7 92.50 clx
Paarynsitd4 3000 R 17.000 241110 02.06.11/ 22.05.13 11.0 & 35.1 100.01 93.10 100.99 17.22 8.48 0.74 c/x
Pasrynaind5 2000 R 1250 271010 29.10.10/ 23.10.13] 4.0 40.2 3.00 c/x
Paitpcbaitaen-4 10000 R 1350 071210 081211 03.12.13 17.0 @ 416 @ 111.19 108.60 5.28 6.06 1.27 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 19.000 22.07.10 28.07.10 21.07.11 1.0 12.7 | 100.00 10 000 19.66 105.00 14.09 9.47 0.05 yenyru
PexKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12 3.0 213 | 103.30 | 0.10 319 103.02 103.25 8.51 10.56 0.26 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11) 06.06.12 120 & 234 @ 100.78 = 0.46 28510 100.50 100.77 11.68 6.15 0.82 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 4.8 99.00 yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 295 | 105.35 95001 105.21 105.55 7.08 4.45 2.07 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 43 101.07 73 662 101.07 101.25 4.27 3.63 0.34 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 285 | 10097 | 0.25 100.85 101.02 7.21 3.73 2.03 BBB/Baa1/BBB | TpaHcnopt
PXX0-0806n 20000 R 8,50  07.07.10 06.07.11 122 | 102.62 5.86 413 0.89 BBB/Baa1/BBB | TpaHcnopT
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 5.0 40.9 98.20 9998 98.36 98.50 5.06 0.05 0.36 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  09.09.10 06.03.14 447 | 12410 @ 032 3120 124.02 124.10 7.51 6.03 2.72 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 2411.10 18.11.15 654 | 100.10 5204 100.10 7.92 3.88 413 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111 16.05.19 17.0 @ 107.9 @ 111.80 79 465 111.80 112.08 5.96 6.65 123 BBB/Baa1/BBB | TpaHcnopT
PX[-1306n 15000 R 1146 09.09.10 06.03.14 447 | 104.60 10 000 104.55 104.86 10.17 5.46 2.73 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 57.9 | 10579 | 0.14 111 000 105.75 105.80 9.74 521 3.44 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16, 30.0 & 726 @ 10845 085 35000 107.61 107.92 7.48 5.13 2.08 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11,  05.06.17 11.0 = 842 | 108.27 4320 108.18 108.49 5.26 6.60 0.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 13.02.  26.07.10 240713  16.07.18 37.0 = 978 | 111.00 61000 110.69 111.00 9.00 5.85 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1322 26.07.10 23.07.14  15.07.19, 49.0 @ 109.9 @ 114.44 114.25 114.50 9.08 5.76 2.90 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 26.07.10 27.07.11  08.07.24 13.0 @ 170.6 @ 108.32 108.30 108.62 5.32 6.22 0.92 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 05.08.10  05.02.15/ 16.01.25 56.0 @ 177.0 = 105.21 104.79 105.00 7.75 4.27 3.48 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12 21.06.13 240 @ 36.1 100.10 | 0.15 80001 100.00 100.07 7.46 371 1.74 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A3 5000 R 1200 04.11.10 16.05.11  06.11.13] 10.0 = 40.7 | 104.55 1423 104.55 104.79 6.20 5.75 0.78 BBB+/Baa3/BB+ | GaHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11  07.11.14 100 = 529 | 104.50 50 001 104.50 104.80 6.26 5.76 0.78 BBB+/Baa3/BB+ | baHku
Poccenxb 10 5000 R 9.000 11.08.10  10.02.13] 29.01.20 32.0 & 116.5 103.33 103.01 103.38 7.67 4.34 2.14 BBB/Baat/ GaHku
Poccenxb 11 5000 R 9.000 12.08.10 11.02.13] 30.01.20, 32.0 @ 116.5 103.46 0.36 30 000 102.60 103.38 7.62 4.34 215 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785  18.08.10 16.02.11 75 101.84 101.50 101.90 4.90 1.92 0.58 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 19.08.10  17.02.14) 09.02.17, 44.0 @ 804 | 104.50 11148 104.50 104.60 7.92 441 2.85 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11] 27.09.17, 150 @ 88.0 = 106.01 6.48 541 1.1 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 17.0 @ 1022 @ 100.00 100.00 13.88 6.73 117 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 120 = 964 @ 101.10 100.50 100.90 573 3.40 0.88 BBB/Baal/ GaHku
Poccenxb 8 5000 R 10100  25.11.10 261112 141119 29.0 = 114.0 = 105.55 100 000 105.00 106.00 7.62 4.77 2.02 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12) 141119 29.0 @ 1140 10573 = 023 105.70 105.90 7.54 4.76 2.02 BBB/Baal/ GaHku
PocT-MaitH1 1000 R 0.10,  08.07.10  17.07.10/ 08.07.10, 0.0 0.1 TOproBnst
PTK-NA3 5¢ 2250 R 8.35 12.08.10 12.08.10 1.3 98.90 | 0.15 2649 98.75 98.90 20.13 4.21 0.09 (pUHaHCbI
PycMacna-2 1000 R 1.000  30.09.10 29.03.12 211 notpe6. ToB.
PycMope 06 2000 R 10.000 16.09.10  20.06.11, 14.06.12 120 @ 237 99.34 19.52 100.00 1217 2.51 0.82 notpe6. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 53 101.72 102.10 104.00 9.02 6.37 0.40 cbipbe
PycCraHa-5 5000 R 1475 09.09.10 09.09.10 22 102.67 15.69 101.70 -0.02 7.16 0.18 B+/Ba3/B+ GaHku
PycCraHg-6 6000 R 10.75  11.08.10 09.02.11 7.3 102.07 101.90 102.40 7.26 525 0.54 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 780 21.09.10 28.09.10/ 20.09.11 3.0 14.7 99.74 15.51 8.40 3.90 0.21 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 221010/ 13.04.12, 4.0 216 | 102.10 65 957 102.00 102.15 5.92 6.84 0.28 B+/Ba3/B+ GaHku
Pbibkab-1 1000 R 0.01  31.08.10 03.03.11) 28.02.12 8.0 20.1 1.08 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000  20.09.10 23.03.11] 20.09.11 9.0 14.7 95.36 93.01 99.98 18.85 5.78 0.58 MaLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 417 50.55 2.10 99.00 36.31 9.86 221 MalLLMHOCTP.
CB-®uHaHc! 1500 R 0100  20.09.10 20.06.11, 18.06.12 120 @ 23.8 notpe6. ToB.
Ceo6Cokon3 1200 R 18.000 23.11.10 231110/ 24.05.11 5.0 10.8 95.00 43 95.00 35.09 9.45 0.29 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00 22.07.10 21.04.11 9.7 102.91 2.00 104.98 12.65 3.88 0.66 B2/ GaHku
Cesepcranb 50-01 15000 R 14000 21.09.10  20.09.11 18.09.12 150 & 26.9 | 108.45 1227 107.90 108.65 6.71 6.44 1.05 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  20.08.10 15.02.13 31.9 | 104.39 | 0.04 54 000 104.20 104.65 8.01 4.66 2.13 B+/Ba3/BB- Ccbipbe
Cesepcranb BO-04 5000 R 9.75  20.08.10 15.02.13 31.9 | 10440 @ 0.20 9000 104.10 114.10 8.01 4.66 213 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.09.10 27.03.12 21.0 75.00 | 10.00 2 38.01 75.00 32.89 3.49 1.19 NpoM3BOACTBO
CesKab 04 2000 R 8.00 24.08.10 21.05.13 35.0 9.00 813 9.01 9.99 22346 @ 2217 0.46 NpoM3BOACTBO
CesCtABTO2 3000 R 770 21.0710 26.07.10 17.07.13, 1.0 36.9 | 100.00 5573 98.00 100.00 5.87 3.84 0.05 aBToNpoM
C3Tenex306 3000 R 860  26.08.10 24.02.11 7.8 101.20 17 000 101.01 101.20 5.84 212 0.40 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.10.  09.09.10 08.12.11 174 | 100.52 100.00 103.70 7.82 2.01 0.97 BB//BB- Tenekom
C3Tenex506 2000 R 649  24.08.10 21.05.13 35.0 | 100.03 96.50 101.00 7.57 1.62 2.15 BB//BB- Tenekom
C3Tenex606 3000 R 11.70,  04.08.10  09.08.11 24.07.19, 13.0 = 110.2 @ 107.80 100 000 107.46 107.80 6.48 2.7 0.97 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 20.07.10 29.07.10/ 17.07.12] 1.0 248 | 10245 078 194 101.83 102.66 8.76 0.08 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14  10.10.19, 52.0 & 112.8 @ 109.90 61016 109.80 110.05 10.82 6.13 3.04 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14) 10.10.19, 52.0 & 112.8 @ 110.05 020 5350 109.90 110.05 10.77 6.12 3.04 meTannyprus
Cu6Tnk-606 2000 R 9.75  16.09.10 16.09.10 24 101.05 100.82 110.83 4.40 4.81 0.19 BB/ Tenekom
Cu6Tnk-806 3000 R 950 12.08.10 11.08.11/ 08.08.13 13.0 & 37.7 | 102.36 100.77 7.35 4.63 0.96 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 28.3 14.00 BB/Ba2/ XUMUS
CuHeprusi-2 2000 R 10.70.  22.07.10 22.07.10 0.6 97.01 notpe6. ToB.
CuHeprusi-3 2500 R 10.000 23.08.10 24.02.11] 18.08.14 8.0 50.2 99.00 99.00 108.98 11.82 5.04 0.55 notpe6. ToB.
Cunteppa 1 3000 R 1750,  05.08.10  09.08.10/ 01.08.13 1.0 374 | 101.05 63 100.74 101.05 4.32 8.64 0.09 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 45.8 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 46.0 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  09.09.10 07.03.13 325 | 10475 | 0.01 3815 104.10 104.70 7.89 4.64 218 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 17.08.10 14.08.12 12.08.14 26.0 = 50.0 | 113.65 165715 113.51 113.65 7.76 6.47 1.69 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 290 @ 778 | 110.15 276 830 110.12 110.25 7.90 5.66 2.00 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 17.700  21.09.10 21.09.10 26 104.95 102.30 103.00 -4.87 8.41 0.22 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 980 08.12.10 12.12.11) 05.06.13 18.0 | 355 | 100.30 1 100.03 100.30 9.70 4.87 1.25 B-/B2/ GaHku
COPYC KAM2 1500 R 08.07.10 05.04.12 213 TOproBnst
C1WHpyctpt 1000 R 08.07.10 07.07.11 122 CTPOUTENLCTBO
CrpTpras02 5000 R 849  16.07.10 13.07.12 246 95.30 | 2.00 61693 93.11 94.89 11.45 4.44 1.64 CTPOUTENLCTBO

CrpTpraso3 5000 R 8.50/ 14.10.10: 11.04.13 33.7 65.55 31.11 99.99 28.70 6.46 1.86 CTPOUTENLCTBO
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CY-155 306 3000 R 1550  18.08.10 24.02.11) 15.02.12 8.0 19.7 98.50 88 98.32 98.50 18.24 7.85 0.51 CTPOUTENLCTBO
CynocTpb-3 1500 R 17.000  06.09.10  09.09.10/ 03.09.12/ 2.0 26.4 101.63 100.00 102.30 6.95 8.34 0.17 B3/ GaHku
Catnlpynn1 1000 R 11700 16.11.10 15.05.12 22.7 96.07 20.01 14.65 6.07 148 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 28.3 100.05 1.01 102.01 8.39 4.1 1.97 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 11.0 104.10 104.00 104.30 8.36 6.23 0.81 B2/ GaHku
TardoHnab 5 2000 R 11.000 220910 29.03.11/ 21.03.12, 9.0 20.8 102.30 1 102.00 102.30 7.58 5.36 0.66 B2/ GaHku
TardoHab 6 2000 R 11200 31.08.10 07.03.11] 26.02.13 8.0 32.2 102.31 102.05 102.21 7.44 5.46 0.60 B2/ GaHku
Tardonab 7 1000 R 1375 171210 231210, 141212 6.0 298 10212 | 012 101.00 102.90 8.72 6.71 0.43 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11 12.06.13 120 358 MalLLKHOCTP.
TrK-101 4000 R 850 14.09.10 15.03.12 11.03.14] 21.0 @ 4438 101.76 2.69 101.00 747 4.16 147 JHepreTuka
TrK-102 5000 R 1699  06.07.10 11.07.11 01.07.14 120 @ 486 109.54 6.97 7.73 0.85 aHepreTMka
TrK-10 062 5000 R 9.75 11.08.10  13.08.10/ 06.02.13 1.0 31.6 aHepreTMka
TrK-2-01 4000 R 18.000 31.08.10  07.09.10/ 30.08.11/ 2.0 14.0 102.55 101.56 102.05 1.39 8.75 0.17 B/l JHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 23.2 95.00 aHepreTMka
TrK-6MnB-1 2000 R 10500 24.08.10 28.02.11) 21.02.12 8.0 19.9 101.63 101.20 102.00 7.87 2.58 0.59 aHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 22.5 JHepreTuka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 16.2 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 10.8 56.00 17.01 95.00 107.07 6.23 0.42 TOproBnst
TexHukonb® 3000 R 17.000  09.09.10  31.08.10/ 07.03.12] 2.0 204 101.05 | 0.15 20 100.65 101.05 8.39 0.23 NpoM3BOACTBO
TMK-03 06n 5000 R 980 17.08.10 15.02.11 75 101.93 | 0.03 101.86 102.25 6.64 4.79 0.56 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 52 TOproBnst
TpaHcaapo-1 3000 R 16.95  27.10.10  03.11.10/ 23.10.13] 4.0 40.2 102.98 91 102.11 102.96 6.75 8.21 0.31 TpaHcnopt
TpaHcKoHT1 3000 R 950  31.08.10 26.02.13 32.2 104.53 104.45 104.96 7.72 4.53 217 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 59.8 101.25 6200 101.00 101.50 8.61 4.33 3.27 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 6.0 236 104.40 75000 104.31 104.89 4.65 7.16 0.45 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  08.07.10 07.07.11 122 103.62 6.63 4.96 0.88 /Ba1/BB GaHku
TpancKpen6 4000 R 825  21.10.10 17.04.14 46.1 100.04 | 0.04 99.98 100.10 8.40 411 3.02 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 8.50 12.08.10 18.08.10/ 10.02.11 1.0 7.3 100.48 99.90 100.50 3.30 4.22 0.12 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 59.0 & 107.8 @ 104.98 104.50 105.10 8.44 9.26 3.77 /Baa1/BBB cbipbe
TTC 01 1000 R 21.22)  17.08.10 17.08.10 14 TOproBnst
TioMeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 211 101.78 100.00 102.60 7.72 4.26 1.50 JHepreTuka
YIMK-Y3Mo1 3000 R 825  31.08.10 28.02.12 20.1 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 23.7 100.37 99.50 101.90 10.02 4.97 1.64 MalLLMHOCTP.
YpanBar302 3000 R 11,50  05.10.10 05.10.10 3.1 95.50 MaLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 59 99.36 160 143 98.71 100.00 7.50 313 0.45 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450  22.07.10 21.07.11 12.7 104.75 77590 104.61 104.84 9.82 6.90 0.86 B+// (buHaHCbI
Ypancu6IlK3 1500 R 17500 26.08.10  01.09.10/ 23.02.12] 2.0 19.9 102.75 100.01 110.00 8.49 0.16 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  22.07.10 19.01.12 18.8 109.00 100.01 110.50 10.30 7.55 121 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 220710 20.01.11 19.01.12 7.0 18.8 103.00 1000 102.60 103.25 8.66 6.90 0.47 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 15.7 103.40 36 279 103.42 103.75 7.35 4.85 1.14 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  22.07.10 19.07.12 24.8 107.99 107.20 107.95 761 545 1.67 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 58.0 100.24 100.00 100.65 9.13 4.48 3.58 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10 09.11.11 01.11.12 160 @ 283 104.74 103.50 7.04 5.14 1.19 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 16.7 102.12 8.05 513 0.78 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  14.09.10 13.03.12 20.6 101.15 101.02 101.85 7.31 4.19 0.84 BB-//B+ Tenekom
YpCW cep08 2000 R 7.50  06.10.10 03.04.13 334 100.66 6.00 8.03 3.72 2.12 BB-//B+ Tenekom
OCK EQC-04 6000 R 730 07.10.10 06.10.11 15.3 101.90 | 0.15 50 000 101.60 101.93 5.78 3.57 1.14 /Baa2/BBB aHepreTMka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11 12.06.13 120 358 /Ba3/B+ GaHku
XK® Bank-3 3000 R 750  16.09.10 16.09.10 24 100.15 1 100.15 6.90 1.87 0.19 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 14.07.10  18.10.10/ 12.10.11, 4.0 155 102.10 50 000 100.75 102.10 6.04 342 0.26 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 21.07.10 19.10.11 17.04.13 160 @ 339 100.87 98.00 102.59 7.64 2.01 113 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 29.07.10  30.04.12 23.04.15 220 @ 584 100.92 | 0.02 100.30 101.00 8.67 2.22 1.54 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 33 99.90 17.01 8.73 4.12 0.25 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 13.07.10  27.07.10/ 12.07.11 1.0 124 100.00 26.01 3.64 4.99 0.06 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 240 @ 483 100.05 | 0.05 30 091 99.50 100.10 9.40 4.61 1.70 /B1/ GaHku
LlentpTen-5 3000 R 9.30, 31.08.10 30.08.11 14.0 101.51 73700 101.57 103.40 7.33 4.57 0.68 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 11.0 104.09 103.90 104.00 8.11 6.11 0.81 notpe6. ToB.
YTN3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 4.0 58.4 95.01 JoTo3BaH/ npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 17.0 @ 294 104.80 6100 104.81 105.00 13.04 7.85 117 JoTo3BaH/ NpoM3BOACTBO
LLlancKan1 1000 R 22.12.10 22.06.11 1.7 TOproBnst
JitptOHPPA01 2000 R 16.12.10 16.12.10 55 2.08 0.52 3.65 TpaHcnopt
Onemlnz-02 2300 R 21.00/ 09.09.10, 14.06.11  04.09.14 11.0 = 50.7 102.30 262 102.06 102.30 19.24 5.12 0.73 (buHaHCbI
OMAnbsHe 1 2000 R 18.000 09.07.10  13.07.10/ 08.07.11 0.0 12.3 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 10.6 3HepreTuka
OHeprLleHT 3000 R 25.00/ 08.07.10 08.07.10 0.1 aHepreTMka
FOHUMMnK 01 2000 R 14000  07.09.10 06.09.11 143 98.00 notpe6. ToB.
tOHuTaiin-01 1500 R 1200 22.12.10 22.06.11 1.7 99.98 12.37 5.98 0.83 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 21.07.10 211011 17.10.12 160 @ 278 104.39 104.50 7.57 2.63 112 /B1/B Tenekom
IOTK BO-04 1000 R 1140 22.07.10 18.10.12 27.9 106.56 107.50 8.48 2.67 1.86 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 23.2 100.11 100.00 8.10 3.98 1.66 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 141210 14.12.10 54 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 33.2 100.56 100.21 100.67 12.83 3.10 2.08 TpaHcnopt
t0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 33.2 101.00 | 0.30 4160 100.50 101.50 12.62 3.08 2.09 TpaHcnopt

AxyTcKaH02 1200 R 10.30.  09.09.10 08.03.12! 204 103.73 7.85 4.95 1.34 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02  30.11.10 30.11.10 49 100.80 2000 100.75 101.15 6.06 3.97 0.38 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 227 99.32 98.00 8.44 3.89 1.09 1/BB- MyHULMNanbHbIi
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 417 100.57 100.00 100.70 8.13 4.34 249 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 11.9 101.36 = 4.36 97.02 105.70 8.96 5.04 0.88 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  21.07.10 24.11.10 4.7 100.24 134 000 100.16 100.25 5.71 219 0.20 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 15.9 100.57 747 2.56 0.78 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 920 15.08.10 22.11.12 29.0 101.29 100.00 8.25 3.04 1.08 B MyHULMNANbHbIA
KanyxO6n-2 1300 R 840  30.08.10 29.08.11 14.0 100.74 99.19 101.80 7.58 2.08 0.80 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05  02.09.10 29.11.12 29.3 101.15 98.00 103.00 8.60 2.23 1.77 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 36.2 | 102.38 9.25 2.46 2.03 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 225 | 102.39 7.82 477 1.09 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05  02.09.10 02.06.11 111 105.85 = 0.30 105.25 106.00 6.12 4.49 0.42 BB-// MyHULANanbHbIA
Kapenus 2 1000 R 767 14.10.10 14.04.11 9.4 100.44 100.40 102.00 7.01 3.81 0.56 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 94 | 10044 100.40 102.00 7.01 3.81 0.56 BB-// MYHULVMNATbHbIR
KOMM 68 06 700 R 1050 14.10.10 14.10.10 34 101.67 = 067 101.25 111.30 4.36 5.18 0.26 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.000 23.11.10 22.11.13 412 100.74 97.25 102.99 8.00 4.50 2.40 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750  04.09.10 03.12.15 65.9 95.36 89.00 98.00 8.03 3.94 3.70 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 29.8 95.52 33.09 3.39 129 BB/Ba1/BB MyHULMNANbHbIA
KpacHfApKp4 10200 R 11.39.  12.08.10 08.11.12 28.6 105.78 | 0.48 105.45 106.00 6.87 2.68 1.25 BB+/Ba2/BB+
leHO6n-206 800 R 1401 08.12.10 08.12.10 52 10453 = 1.21 103.25 3.26 6.68 0.41 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 10.12.10 05.12.14 53.8 115.67 112.00 115.70 7.82 5.28 3.34 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 58 102.50 102.54 103.00 4.68 4.89 0.46 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.07.10 21.07.14 492 100.50 = 0.20 1000 100.30 101.30 7.53 3.95 3.18 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop41-06 5000 R 8.000 30.07.10 30.07.10 0.8 100.34 100.27 100.49 297 3.95 0.07 BBB/Baa1/BBB | MyHuULMnanbHbii
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 60.5 | 100.71 0.73 100.56 101.00 7.40 3.98 3.93 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 241 102.83 © 0.03 40000 103.00 103.20 6.56 3.90 1.76 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1453 @ 94.15 305 94.20 94.65 7.82 4.26 7.39 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 84.5 99.80 552 400 99.80 100.00 7.50 4.02 5.12 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 17.7 103.07 100 000 102.75 103.19 5.85 3.89 1.32 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop54-06 15000 R 8.000 05.09.10 05.09.12 26.4 102.30 102.00 102.82 6.73 3.94 1.86 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop56-06 20000 R 8.00 22.09.10 22.09.16 75.7 100.39 100.20 100.35 7.37 4.02 4.63 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000  01.09.10 01.06.11 11.0 104.36 500 104.45 104.70 5.14 242 0.83 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop61-06 15000 R 15.000  03.09.10 03.06.13 355 | 12244 @ 374 122.00 123.35 6.65 3.09 2.29 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop62-06 20000 R 15.000  08.09.10 08.06.14 478 12248 @ 0.28 487 337 122.00 123.30 715 3.09 2.93 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop63-06 15000 R 15.000  10.09.10 10.12.13 418 12576 = 0.21 12517 126.07 6.73 3.01 2.63 BBB/Baa1/BBB | MyHuLunanbHbii
Moc.o6n.68 12000 R 9.000 19.10.10 19.04.11 9.6 101.94 = 0.14 133 101.83 101.94 6.52 4.40 0.72 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.00 20.10.10 16.04.14 46.0 97.52 46 97.81 97.99 8.97 4.09 3.01 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 357 | 101.90 & 040 16 001 101.50 101.85 8.13 4.40 1.76 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 20.6 | 11259 112.40 112.75 715 745 1.06 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 21.10.10 20.10.11 15.7 | 100.23 100.42 100.90 7.63 3.96 0.78 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 28.9 | 100.33 98.10 7.90 4.08 121 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10  21.07.10 19.01.11 6.6 101.10 = 0.07 25000 100.60 101.33 4.09 1.50 0.51 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190  21.07.10 18.01.12 18.7 110.20 = 0.01 150 000 110.20 5.07 2.69 1.34 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 33.2 115.06 5061 963 114.60 116.06 6.12 2.60 2.26 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 1055 07.07.10 06.07.11 122 BBB/Baa1/BBB  |roc. Gymaru
003 25067 39517 R 11.300  21.07.10 17.10.12 27.8 111.94 9732 882 111.00 112.94 5.82 2.52 191 BBB/Baa1/BBB  |roc. Gymaru
003 25068 44817 R 12000 25.08.10 20.08.14 50.2 118.44 9999 506 118.46 118.79 6.91 5.05 3.1 BBB/Baa1/BBB |roc. Gymaru
003 25070 10000 R 10.000  29.09.10 28.09.11 15.0 106.13 642 389 105.95 106.10 4.87 4.70 1.1 BBB/Baa1/BBB  |roc. Gymaru
003 25071 20000 R 8.100 01.12.10 26.11.14 53.5 | 104.12 1010 969 103.25 104.25 712 3.88 3.52 BBB/Baa1/BBB  |roc. Gymaru
003 25072 45000 R 715  28.07.10 23.01.13 311 102.20 50 058 102.18 102.20 6.30 3.62 217 BBB/Baa1/BBB  |roc. Gymaru
003 25073 45000 R 6.85  04.08.10 01.08.12 25.3 101.90 2000 101.84 101.94 5.95 3.48 1.81 BBB/Baa1/BBB |roc. Gymaru
003 26198 42117 R 6.00 03.11.10 02.11.12 284 100.39 96 99.10 100.90 5.80 5.98 2.05 BBB/Baa1/BBB  |roc. Gymaru
003 26199 40291 R 6.10  14.07.10 11.07.12 24.6 100.50 106 954 100.46 100.90 5.97 151 1.78 BBB/Baa1/BBB  |roc. Gymaru
003 26202 10000 R 11200 22.09.10 17.12.14 54.2 117.05 75000 117.00 117.10 6.91 2.38 3.40 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62 000 R 8.00 11.08.10 08.08.12 255 | 102.53 20 000 6.09 3.89 1.19 BBB/Baa1/BBB  |roc. Gymaru
003 46003 18649 R 10.000 14.07.10 14.07.10 0.3 100.31 100.20 -2.43 4.97 0.02 BBB/Baa1/BBB  |roc. Gymaru
003 46014 58290 R 8.000 08.09.10 29.08.18 99.2 100.62 1238 042 105.97 7.00 3.96 3.83 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  11.08.10 03.08.16 74.0 99.17 0.67 3256 962 98.00 98.90 7.01 1.89 4.32 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.09.10 24121 138.7 | 99.95 0.15 7208 256 99.16 99.84 7.28 212 6.81 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 106.0 = 70.52 698 955 7.70 545 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 11.08.10 06.02.36 3116 | 95.05 1754 365 93.70 94.75 747 3.62 10.77 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 18.08.10 08.08.18 98.5 94.21 4611495 85.00 6.88 3.70 5.57 BBB/Baa1/BBB |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 4.8 101.08 100.80 7.01 4.84 0.37 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82)  09.09.10: 09.09.10! 22 100.38 100.30 477 1.69 0.17 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 3 4500 R 760 12.08.10 11.08.11 134 100.91 100.90 103.01 6.90 1.88 0.99 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98  22.09.10 20.06.12 23.9 98.49 97.31 100.20 8.05 1.77 1.7 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9.300  23.09.10 19.12.13 421 102.55 62 999 102.60 102.95 7.77 2.26 1.37 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500  13.08.10 10.05.13 34.7 115.99 114.00 117.00 7.46 3.22 1.93 /Ba1/BB+ MyHULMNANbHbIA
Caxa(SkyT) 2500 R 795 15.07.10 11.04.13 33.7 100.64 = 0.04 100.60 100.95 .77 1.97 151 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 26.08.10 26.05.11 10.8 101.00 101.30 7.46 217 0.61 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 18.0 99.45 56 99.60 99.94 7.74 3.53 0.88 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 171212 29.9 98.78 100.20 100.60 7.94 3.55 149 B MyHULANanbHbIiA
Tomck.06-7 2500 R 1350  27.08.10 27.11.13 414 108.34 106.70 109.49 7.97 3.14 1.56 B MyHUL@NanbHbIA
Yomyptus-2 1500 R 840  17.07.10 15.07.12 247 | 10157 100.00 101.50 7.69 4.10 1.7 /Bat/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 1.2 100.94 = 0.02 100.90 6.88 3.88 0.84 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  20.07.10 17.04.12 21.7 100.00 370 98.50 100.00 7.48 1.87 1.55 /Ba2/ MyHULMNANbHbIA
Yysawms-07 1000 R 941 07.09.10 04.06.13 355 | 102.76 100.00 103.00 8.09 2.28 2.05 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780  22.07.10 17.04.14 46.1 99.75 345 1877 99.50 99.75 8.15 1.95 213 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75  23.09.10 19.09.13 39.1 104.20 5300 104.50 105.28 8.15 2.33 2.12 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 9.6 100.16 99.30 6.29 3.24 0.54 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 19.08.10 16.05.13 349 | 100.32 50000 100.30 101.40 8.39 2.1 2.16 BB-// MyHULMNanbHbI




Fixed Income Daily 07.07.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %
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MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw &= NeT FiMis
EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 11.7 | 103.05 = 0.01 5.92 449 0.91 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 294 | 106.10 | 0.07 743 4.83 211 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 240 | 10286 @ 0.34 6.63 3.99 1.80 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 120 = 362 | 10458 @ 0.25 437 442 0.93 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.12.15 50 | 66.1 | 100.09 8.37 431 0.41 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.10 18.03.15 57.2 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220810 220212 220217 200 @ 808 | 9884 | 0.3 9.40 437 144 BB/Ba1/B+ GaHku
Alliance Oil-15 350 § 9.88/ 11.09.10 11.03.15 57.0 B/B+ Cbipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 532 | 106.39 714 417 3.57 B+/Ba3/B+ chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 48 | 101.77 279 3.62 0.39 BBB-/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 8.1 101.10 444 6.18 0.65 BBB-/Baat/ GaHku
BoM-13 500 § 7.34 13.11.10 13.05.13 348 | 10337 | 0.05 6.03 3.55 253 BBB-/Baat/ GaHkun
BoM-15 300 § 750 251110 251110 25.11.15 50 | 656 & 99.68 | 0.02 8.31 3.76 0.37 BBB-/Baat/ GaHkun
BoM-15_03_11 750§ 6.70  11.09.1C 11.03.1¢ 57.0 | 98.64 7.04 3.40 3.87 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 834 | 9726 @ 0.4 7.32 3.50 5.31 BBB-/Baat/ GaHku
Business Alliance-12 8323 R 8.88  25.07.10 25.04.12 220 = 9825 11.33 2.26 0.73 (bMHaHCbI
Credit Europe Bank-13 300 § 775 20.11.10 20.05.13 350 | 10051 0.1 7.55 3.86 2.52 [Ba3/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 4.0 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 516 | 105.68 5.84 349 3.56 BBB/A3/BBB GaHkun
Eurochem12 300 § 788 21.09.10 21.09.12 27.0 | 103.01 6.39 3.82 1.97 BB//BB XuMus
Evraz-13 1050 § 888  24.10.10 24.04.13 341 | 10246 @ 0.11 7.87 433 241 B+/B1/B meTannyprs
Evraz-15 750 § 825 10.11.10 10.11.15 65.1 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 95.0 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 347 [Caal/D chlpbe
Gazprom-10 1000 € 7.80  27.09.10 27.09.10 28 | 101.38 | 0.00 1.62 7.69 0.23 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 44 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 9.7 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 296 | 10352 | 0.02 3.00 4.40 221 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 28.8 BBB/Baa1/BBB |cbipbe
Gazprom-13 1750 § 9.63  01.09.10 01.03.13 323 | 11150 4.94 432 230 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 405 | 10414 | 001 5.1 6.32 2.90 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.10 22.07.13 371 | 10269 @ 0.01 3.56 219 278 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 33.7 | 106.36 | 0.09 4.86 345 246 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.10 31.07.13 374 | 107.54 @ 002 4.83 349 2.67 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 444 | 103.71 387 4.85 3.30 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.07.10 31.07.14 496 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 526 | 104.04 | 0.06 4.26 5.16 3.77 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 59.7 | 10472 0.03 471 5.61 429 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 558 | 11458 @ 0.02 2.96 7.09 387 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.10 22.11.16 7 BBB/Baa1/BBB |cblpbe
Gazprom-17 500 € 514 22.03.11 22.03.17 81.7 | 10058 & 0.03 497 5.1 5.63 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 89.2 | 101.71 5.08 5.35 5.88 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 927 | 10422 | 0.04 5.81 6.34 5.94 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 946 | 109.38 | 0.38 6.58 3.72 5.71 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 220 1071 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720  01.08.10 01.02.20 116.6 | 10431 | 046 5.68 3.45 2.76 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51]  07.09.10 07.03.22 142.1 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 § 863  28.10.10 28.04.14  28.04.34 46.0 & 2899 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.08.10 16.08.37 330.1 BBB/Baa1/BBB |cblpbe
Gazprombank-10 CHF 500 C 6.53  13.08.10 13.08.10 13 99.97 6.73 327 0.10 /Baa3/BB GaHku
Gazprombank-11 300 § 797 15.12.10 15.06.11 115 | 10331 | 0.02 435 3.86 0.91 /Baa3/BB GaHkmn
Gazprombank-13 500 § 793 28.12.10 28.06.13 36.3 | 103.54 6.60 3.83 263 /Baa3/BB GaHkun
Gazprombank-15 1000 § 6.50  23.09.10 23.09.15 635 = 99.67 6.57 3.26 429 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.07.10 22.07.13 371 1 10193 | 017 493 2.76 271 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 117 | 10444 | 017 6.15 5.27 0.90 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.08.10 11.08.11 134 | 104.84 | 0.00 7.09 5.60 0.99 [Ba3/B+ GaHku
11B-10-2 200 € 9.00  06.07.10 06.07.10 0.0 | 100.00 843 9.00 0.00 C/Caa2/CC GaHkm
11B-13 200 § 11.00  15.08.10 15.02.13 319 | 6940 @ 878 28.32 7.92 1.88 C/Caa2/CC GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 46 TOproBns
Income-Lada-11 CLN 388 18.00  23.09.10 20.06.11 "7 Toproens
KuzbasRazrezugol-10 200 § 9.00 12.07.10 12.07.10 0.2 99.98 | 0.01 10.09 4.50 0.02 B3/ meTannyprus
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 16.1 RD/ID Xumms
LenSpetsSMU-12 CLN 100 $ 9.75/  26.10.10 26.04.12 220 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 528 | 10519 | 0.13 5.03 3.03 3.74 | BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 84.3 | 10156 = 0.29 6.08 3.13 552 | BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 1137 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1452 | 9835 | 0.34 6.86 3.38 806 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888  10.09.10 10.03.11  10.03.16 80 | 692 | 99.92 8.97 444 0.63 B+/B1/ GaHku
MDM-11 200 § 9.75  21.07.10 21.07.11 12.7 | 10357 | 0.05 6.16 471 0.95 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.09.10 20.03.11 8.6 ICatl CTPOUTENCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 155 | 104.04 | 0.01 3.1 6.20 1.19 BBB/Baa1/BBB  MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 766 | 10246 = 0.06 4.55 4.94 525 BBB/Baa1/BBB  MyHMUMnanbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 34 | 10148 | 003 2.90 413 0.27 BB+/Ba2/BB Tenexkom
MTS-12 400 $ 800  28.07.10 28.01.12 19.4 | 104.30 5.10 384 142 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 121.3 | 103.63 7.58 4.16 6.87 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 21.8 | 105.50 5.98 5.69 145 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 6.0 | 665 B/B1/ XuMms
NMTP-12 300 § 7.00  17.11.10 17.06.12 227 | 10297 | 0.00 5.30 3.40 1.72 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 9.25  17.12.10 17.12.12 299 | 10532 | 0.04 439 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 64.5 = 9845 9.12 444 4.08 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 16.0 | 76.6 | 100.75 9.10 4.84 147 BB-/Ba3/ (UHaHCbI

OAK-10 200 § 10.00  08.07.10 08.07.10 0.1 MatumHocTp.
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ProbusinessBank-10 3000R 9.75/  09.07.10 09.07.10 0.1 99.50 59.85 4.90 0.01 B-Il (hMHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.08.10 18.08.10 15 99.50 16.50 6.28 0.1 Bl (bMHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 15.0 TOproBns
Promsvyazbank-10 200 § 850, 04.10.10 04.10.10 3.0 101.47 | 0.01 2.38 8.38 0.24 B+/Ba2/otosaH | GaHku
Promsvyazbank-11 2258 875  20.10.10 20.10.11 15.7 | 10275 6.48 4.26 1.19 B+/Ba2/otosaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 229 | 102.09 8.39 471 1.68 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.07.10  15.07.11] 15.07.13 120 | 369 & 11026 | 0.15 0.71 4.88 0.96 B+/Ba2/otosaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 596 | 108.60 10.45 5.87 3.60 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 596 | 108.60 10.45 5.87 3.60 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 § 12.50  31.07.10 31.01.18 922 | 109.08 11.50 573 4.66 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 229 | 9922 | 0.1 7.95 378 1.7 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 334 | 99.19 178.18 | 6553 | 042 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 120 | 9892 | 0.00 14.20 6.57 0.88 /Caat/CCC ToproBns
Rosbank-12 130§ 9.000 01.01.11 01.07.12 242 | 100.0C 9.00 450 1.78 BBB+/Baa3/BB+  GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 49 | 101.72 | 0.01 2.52 3.38 0.40 BBB/Baa1/ GaHkun
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 222 | 105.40 3.13 5.94 1.74 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 349 | 10563  0.04 5.04 3.40 2.56 BBB/Baa1/ BaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.10 25.03.13 331 | 9936 | 0.02 7.76 3.77 237 BBB/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.10 14.01.14 430 | 10559 | 0.03 5.36 3.37 3.01 BBB/Baat/ GaHkmn
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 479 | 11240 5.45 4.00 3.33 BBB/Baat/ BaHku
Rosselkhozbank-16 500 § 6.97  21.09.10 21.09.11  21.09.16 150 = 757 = 99.01 | 0.14 7.83 3.52 1.12 BBB/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 835 | 99.00 6.48 3.18 5.44 BBB/Baat/ GaHkun
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 9.2 | 106.75 6.64 363 5.88 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.09.10 04.03.11 8.1 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 586 = 96.50 4.44 1.88 433 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.07.10 24.07.18 98.0 | 138.51 5.11 397 5.61 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1195 | 96.50 5.46 259 7.56 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2188 | 96.50 10812 13.26 6.61 6.80 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 7.50  30.09.10 31.03.30 2403 | 112.92 5.31 3.32 5.66 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 3.1 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 104 | 9945 | 0.07 9.30 4.34 0.78 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 50 | 663 | 96.12 18.25 4.62 0.41 B+/Ba3/B+ GaHkun
RusStandard-16 200§ 9.75  01.12.10 01.12.16 78.0 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.10 03.04.17 821 | 9843 | 0.36 6.02 2.95 543 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 16.6 | 103.75 = 0.01 3.09 2.86 1.30 GaHkmn
Sberbank-13 500 § 648  15.11.10 15.05.13 348 | 105.65 4.36 3.07 259 GaHkun
Sberbank-13-2 500 § 647  02.01.11 02.07.13 364 | 105.38 453 3.07 271 GaHkun
Sberbank-15_07 1000 § 550  07.01.11 07.07.15 60.9 = 99.97 | 0.07 43575 275 0.00 GaHku
Severstal-13 1250 § 9.75  29.07.10 29.07.13 37.3 | 10744 | 0.11 7.01 4.54 2.55 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 461 | 105.36 | 0.07 7.59 439 312 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 9.8 BB/ Tenekom
SINEK-15 250 § 770 03.08.1C 03.08.1¢ 61.8 | 10117 | 0.18 742 3.80 4.02 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.10 28.01.11 6.9 | 102.97 349 431 0.53 BB-/Ba3/BB Tenexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 192 | 101.75 1036 | 1179 | 140 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.07.10 29.07.11 13.0 | 10340 6.64 4.84 0.97 /B1/B NpoK3BOACTBO
TNK-11 500 § 6.88  18.07.10 18.07.11 126 | 103.05 3.84 3.34 0.97 | BBB-/Baa2/BBB- | cbipbe
TNK-12 500 § 6.13  20.09.10 20.09.12 269 | 102.10 5.10 3.00 2.01 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 7.50  13.09.10 13.03.13 327 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.08.10 02.02.15 55.8 | 99.97 6.26 3.13 382 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 7.50  18.07.10 18.07.16 735 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.10 20.03.17 81.7 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.09.10 13.03.18 93.6 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 02.08.10 02.02.20 116.6 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 5.2 Ternexom
TransCapitalBank-17 100 § 1051 18.07.10 18.07.17 85.7 = 97.74 11.93 5.38 4.54 B1/ GaHkun
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 118 | 104.05 = 0.01 4.64 432 0.93 /Ba1/BB BaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 241 | 10454 3.70 292 1.86 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 241 | 10387 | 0.01 3.34 2.59 1.87 /Baa1/BBB Chlpbe
Transneft-13 600 $ 7.70,  07.08.10 07.08.13 376 | 10847 @ 0.02 4.72 3.55 2.68 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567, 05.09.10 05.03.14 446 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.08.10 07.08.18 985 | 115.59 6.22 3.76 5.78 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.09.10 06.09.12 265 B-/Caat/ GaHkun
URSA-11-1 130 § 12.00  30.12.10 30.12.11 184 | 106.95 = 0.06 6.99 5.61 1.36 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 16.6 | 10356 = 0.07 541 8.02 1.25 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 11.0 = 355 B1/B Ternexom
VEB-20 1000 § 6.90  09.01.11 09.07.20 1219 | 101.30 = 047 227.75 | 341 0.02 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 158 | 105.83 3.72 3.96 1.22 /Ba2/BB+ Ternekom
Vimpelcom-13 1000 § 838  30.10.10 30.04.13 343 | 10575 6.12 3.96 247 [Ba2/BB+ Ternexom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 716 | 104.18 7.36 3.96 4.59 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 95.2 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 85.0 B3/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 63.7 | 100.00 6.20 3.10 434 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 155 | 104.75 3.63 3.58 1.20 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 120 | 10476 = 0.00 324 7.88 0.97 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 283 | 103.06 = 0.02 5.19 3.21 211 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 292 | 9981 12.08 6.01 2.01 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.10 04.02.15 55.8 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.09.10 04.03.15 56.8 | 100.33 6.38 322 3.89 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 684 | 101.05 0.02 3.99 421 4.94 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 350 @ 962 | 103.17 | 041 5.67 3.33 259 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 61.0 = 3043 | 99.74 = 0.19 6.31 3.13 423 BBB/Baa1/BBB | 6aHku
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