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PybneBble BbINycKn CTPATETVS
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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

BHeWHUH PbIHOK

CraTuctuka rno PpbiHKY TpyAa HeCKONbKO pa3o4yapoBana. BuyepallHWi [eHb 0OKas3anca He CaMbiM  YAayHbIM - Ond
MeXAyHapOAHbIX (OMHAHCOBbIX PbIHKOB: EBPOMeNCKNe 1 aMepuKaHCKme NHAEKChI 3aBEPLUNIN CECCUMIO HEBOMBLUMM CHUXEHNEM.
Pa3zoyapoBasiv HOBOCTU C PbiHKa TpyHda: YMCIO aMepuKaHLEeB, BrepBble 0bOpaTMBLLMXCS 3a nocobuem no GespaboTuue, Ha
NPOLUSION Hefene HeoXWOAaHHO BbIPOCNO Ha 12 Thic. — A0 465 ThiC., TOrAa Kak OXWAanocb, YTO MokasaTenb He WM3MEHWUTCA.
Mexay Tem, CTaTuCTMKa MO PbIHKY HEABMXMMOCTM OKa3anacb HEMHOMO fydlle MPOrHO30B: MPOLAXW LOMOB Ha BTOPUYHOM
pbIHKE B aBrycTe BbIpOCNN Ha 7,6%, Toraa Kak oxXmaanoch yBennyenue Ha 7,1%. 3a B4epallHWI TOPro.eln AeHb GanaHc B nape
Jonnap,/eBpo HeCKONbKO N3MEHWIICS B MOMb3Yy aMepUKaHCKOM BantoTbl, OAHAKO KOTMPOBKM OCTannCcb Heaneko ot oTMeTku 1,33
fonn./eBpo. JOXOAHOCTU AeCATUNETHUX Ka3Havenckmx obnmraLmm npakTmyeckn He M3MeHUIUCb, OCTaBLLNCL Ha YpoBHe 2,54%,
O[HAaKO CEerofHA Ha MX OMHAMUKY OKAXeT BVAHME o4YepelHOW payHA Bbikyna co cTopoHbl MOPC. Ha nATHWMYHOE HacTpoeHue
MNHBECTOPOB OyaAyT BAUSATL AaHHble O MPOAAXKax AOMOB Ha NMEepPBMYHOM PbIHKE U 3aKa3ax Ha TOBapbl AJIUTESIbHOIO MOb30BaHMS.
Mo oLeHKaM aHanuTUKOB, ONpPOLLEHHbIX Bloomberg, npogaxu [oMoB B aBrycte Mornm Belpactt Ha 6,9%, a 3akasbl Ha TOBapbl
OJINTENBHOMO NOMb30BaHUA — CHU3UTLCA Ha 1%.

B cermeHTe eBpPOGOHOOB onATb npogaxu. Cnped WHOMKATUBHONO CyBepeHHOro BbiMycka Russia’30 no-npexHemy
NpakTUYeCKN He MEHSINCS, OCTaBLUUCL Ha ypoBHe 182 6.M., AOXOAHOCTM Kak AeCATUNETHMX Ka3Hadenckx obnunraumn CLUA, Tak
1 Bbinycka Russia’30 3aMepnn Ha MecTe. B KOpnopaTUBHOM CermMeHTe MHBECTOPbI Db KpariHe HeaKTMBHbI, HO Npeobnafant
npofdaxu. EBpoobnuraumm BTb VTB'35 Buepa nopewesenn Ha 7 ©.n., mx ueHa gocturna 102,5% ot HOMWHana, a apyrue
Oymarn 0OaHka ocTanncb BOMAM3M ypOBHEM MpedblaylIero TOProBoro AHA. YTO KacaeTcs oCTanbHbIX MNpefacTaBuTenen
rHaHcoBoro cektopa, 1o Sberbank’17, HefaBHO BbIWEAWIME HA PbIHOK, CHM3MAMUCL Ha 10 6.n. go 99,6% OT HOMMKHana,
Sberbank’13 nopewesenn Ha 12 6.n. no 106,4%. EBpoobnuraumn CeBepcTani MPOAOIXKWUAN CHUXKeHWe: Severstal'13 n
Severstal' 14 onyctununck Ha 24 6.n. n 13 6.n. go 109,3% 1 109,1% cooTBeTCTBEHHO. EBpooGAMraLmmn FasnpomMa npakTn4eckn
He M3MEHUNNCh B LIEHE, ML KKOPOTKMEY BbIMYCKW HEMHOIO nogelleBeni. A3mMaTckme pbiHKM CErogHs YTPOM CHUXAIOTCS nocne
nyBavKaummy CTaTUCTUKI MO aMePUKAHCKOMY PbIHKY TPYAQ, a (hblodepchbl Ha aMepuKaHcKmne hoHA0BbIE MHOEKCh AEMOHCTPUPYIOT
He3HaYUTeNbHbIM POCT. Mbl XAEM CHUXEHWSA B Ha4ane TOProB Ha POCCUMCKMX MNOWaaKax, y4nTbIBas, YTO HeEPTb AelleBEeT U He
CMOXET 0Ka3aTb UM MOALEPXKY.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

FoccekTop Ge3 TpeHpa. PoCCMIMCKMIA pbIHOK rocobnuraumii BYepa nommancs obLepbIHOYHBIM HACTPOEHUAM, 3aKPbIBLLNCH
pa3HoHanpaeneHHo. O6bEM TOProB 3HAYUTENBHO yMan Mocie NpPoBedeHUs ayKLUMOHOB, HO BCe Xe cocTaBun 747 MiH pyb.
Jlnpepamn pocta ctann O®3 46020, nogHsswmnecs Ha 110 6.n., a nuaepamu nageHuns — OM3 25063. OgHako cnepyet
OTMETUTb, 4YTO 0De Oymary He o4eHb JIMKBUAHbI. Mbl MO-MPeXHEMY PeKOMeHOyeM WHBeCTopaM obpaTtuTb BHUMaHWE Ha
Hanbonee nukesmaHble OM3 ¢ Alopaumen 3-5 net. Ham Hpasatca OD3 26203, OP3 25075 n OP3 25071: 3tn Oymaru
He TONbKO SBASIOTCH OOHUMMW M3 CaMbIX NIMKBUOHbBIX B CEKTOPE, HO U NpeanaralT BecbMa NpUBReKaTesbHble NPeMUU K KPUBOM
poxofaHocten OP3.

Cocrosanca aykumoH OBP. Byepa Lb popa3smewian HeflaBHO BbinyweHHble OBP-15 ¢ norawernnem 15 mapta 2011 r.
MHBecTopam Obinu npennoxeHsl OBP Ha 50 mnpa py6., ooHako LB yaanocsk pasmecttb Bcero 617 MnH pyb. npn obbeme
cnpoca 1,8 mnpa pyb. CTaBka oTceveHns coctaBuna 3,9%, YTO HECKOMbKO HUXe CTaBku 3,92%, cnoxusllencs npn aebiote
Oymary OBe Hepenn Hasad. Mbl yxe OTMeYanu, 4TO CYMTaeM pasmelleHue npu ctaBke 3,92% BecbMa BbIFOLHbIM 15
perynaTopa. Bnpoyem, Torga ns smmccum B 1 TpAH py0O. Obino pa3meLLeHo Tonbko 620 Mapa pyd. — BEPOATHO, MMEHHO NO3TOMY
LLB BepHyncs K KpynHbIM oObemMam Npun NpoBefeHNn ayKLMOHOB, Yero He Habnioganocs nocniegHue Tpu Mecsua.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

YPOBEHb NIMKBUOHOCTUN HE3HaYNTEeNbHO CHU3WUIICA, PaBHO KakK U Me>X0aHKOBCKMe CTaBKU

YpoBeHb IMKBUAHOCTM COKPATUACA, HO He3Ha4uTenbHO. OCTaTkM Ha KopcyeTax KpeamTHbIX opraHmnsaumi B LIb B4epa Bbipocn
Ha 30,2 mnpa py6. oo 542 mnpa pyb., a Aeno3ntsl 6aHKOB cokpaTUnnck Ha 35,3 Mnpa pyd. n coctasunm 608,6 mnpL py6.
COBOKYMHbIA 06bEM NMKBUIOHOCTU cokpatuics Ha 5,1 mnpg pyb. fo 1,15 TpnH py6. CraBky MexX0aHKOBCKOrO KPeLMTOBaHMS
CHUXaNUCh, MHOMKATUBHAA ofHOAHEBHas cTaBka MosPrime notepsna 2 6.n. 1 coctaBuna 2,71%.

Obbem chenok no onepaunsam PEMO-KpeantoBaHUs yMeHbWMACS Ha 1 MIph pyO. Mo CpaBHEHMIO C MpefblayLlen ceccuein ao
174 mnH py6. CtaBka ogHodHeBHoro PEMO cHM3mnack Ha 3 6.n. 10 5,07 %.

LB onybnunkoBan cBegeHUst 0 COCTOSHUM MEXAYHAPOAHbIX 3aMacoB Ha 17 CeHTAOPS — OHW yBENMYMIUCH Ha 5,6 MNpA Ao, 3a
Hepfenio 1 coctasunn 481,3 mnpg A0N.

BHYTpeHHWI Ccnpoc Ha pybiib pacTeT Mo Mepe TOro Kak KOMMaHWW rOTOBSATCS K HAJIOrOBbIM MyiaTexam, NpeacrosiimMM Ha OyayLen
Hefene. 3TO CO3AaeT onpefeNieHHyYI0 NOAAEPXKY HALMOHANbHOW BaioTe, KyPC KOTOPOro BYepa NPakTU4eckn He U3MEHWUNCA — Ha
3aKpbiTUe ceccum Ha MMBB oH coctaBun 31,03 py6./monn. (+ 1 kon.). EBpo ocnaben no oTHoWeHWIo K Aonnapy, 1 pybnb
NONY4MN BO3MOXHOCTb OTbIFPaTb 4acTb MOTEPb MO OTHOLIEHMIO K EBPOMenckon BanioTe, npubaBmB 10 Kom. 3a ceccuio u
LOCTUTHYB OTMeTkM 41,41 py6./eBpo. CTOMMOCTb OMBAMIOTHOM KOP3MHbI CHM3WMMAch Ha 5 koneek W coctasuna 35,7 pyo.
CerofHa pybnb OKaxeTcs Mof AABMIEHUEM BHELHMX (DaKTOPOB — CHUXAIOLIMXCA HeMTAHbIX KOTUPOBOK U OTPULIATENIbHOTO
HacTpoeHWs Ha (OHAOBLIX PbIHKaX. Bnpoyem, BHYTPEHHWIM CMPOC Ha pybnb MOXET okasaTb onpefefieHHyl NOAAEepPXKKY
HaLMOHaIbHOW BaoTe, MO3TOMY Mbl OXXMAAEM CErofiHS TOProB y oTMeTkM 31 py6. /mon.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

NMpomceazb6ank (B/Ba3/B+)

Ony6nukoBaHbl nokasartenu 3a | nonyrogue 2010 r. no MCHO

Poct KpeguTHOro noptdens n Mapxu. Byepa Mpomceasbbark (MCE) onybnvkosan B LENOM MONOXMUTENbHYIO (UHAHCOBYIO
oT4eTHOCTb Mo MCDO 3a | nonyrogme 2010 r., KoTopas oTpasuna psag yiaydleHuin. B oT4eTHOM nepuome DaHK mokasan poct
4yncTom nmpoueHTHoM Mapxku (YMNM) npu CHUXEeHWM O0NM NPOCPOHEHHOW 3a[0MKEHHOCTU N COXPAHEHUM KOHCEPBATUBHOIO
noaxofa K pesepBrpoBaHnio. OQHUM K3 Y3KMX MeCT DaHKa Mo-npexXHeMy OCTaeTCsi OTHOCUTENbHO HEBbLICOKAsH Kanutanmsaums,
oflHako noka 6aHk nony4aeT NpUbbINb, 3TO He AOMKHO BbI3bIBaTb ONACEHWI.

[.]

EBpoobnurauum 6aHka npusnekaTenbHbl. B NpefcTaBNeHHON OTHETHOCTM HaLLAM OTPaXkeHWe Mpouv3soLefiie yiaydleHns,
4TO, Ha Hall B3rnsg, AOMKHO OKa3aTb MONOXUTENbHOE BIMSIHME Ha eBpoobnuraumm 6aHka, Ha CTOMMOCTb KOTOPbIX B MPOLLIOM
OKasblBaM [aBJieHMe HeKOoTopble MOMeHTbl B (UMHAHCOBOM mnpodune ©OaHka, Bbi3biBaBLIME OOECMOKOEHHOCTb. Tak,
cybopanHVpoBaHHbI Bbinyck PROMBK ‘16 (Ba3/B) B HacTosAwMI MOMEHT npepafaraeT npemuio 6onee 230 6.n. K KpuBOM
Anbda-baHka. Takxe PROMBK ‘15 cMOTpUTCS 04eHb nHTepecHo (cnpen 6onee 220 6.M.) OTHOCUTENBHO CXOAHbIX MO AopaLmm
eBpoboHoB Homoc-baHka 1 Anbda-baHka.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK
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JleHeXHbIN pbIHOK
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1 aHBaps

PasmeleHne TatHedTb-50-01 (5 Mnpa py6.). Pasmelermve TKC Bank-50-01 (1,6 mnpa py6.).
MorateHme PocbaHk-2010 (300 mnH gonn.).

PasmeleHne Bank CaHkT-MeTepbypr-50-02 (5 mnpg py6.). Morawenne Masnpom-2010 (1 mnpg
eBpo).

Pa3metleHne OCK ESC-06 (10 mnppa pyb.). Pasmelerve OCK ESC-07 (5 mnpa py6.). OdepTa
BaHk Pycckuin ctangapt-7 (5 miapg py6.). Ocepta FCC-1 (5 mnpa pyo.).

Pa3meLLeHue TexHoHVKOSb-®uHaHc-50-03 (2 mnpga py6.). Ocdepta MeTpocTtpoit HBecT- 1
(1,5 mnpa py6.). OdepTa Xuncoumnoteka-PuHarc-3 (1,5 mnpg pyb.).

PasmeleHne CntpoHmnkc-60-02 (3 mnpg py0.). OdepTa HOK-2 (0,4 mnpa py6.). OdbepTa Ain-
TEKO-2 (0,63 mnpg py6.).

MoratweHue MpomcBa3bbaHk-2010 (200 mMnH gonn.).

Pa3melleHue T[ Konenka-60-02 (3 mnpg py0.). MoraieHwe YpansaroHzason-OuHaHC-2
(3 mnpa py6.).

PasmelieHne CnHeprna-6O-01 (3 mnpa pyb.). Moratuerne baHk Pycckmi ctaHgapt-2010
(500 mnH gonn.).

OdepTa EDCK-2 (1 mnpa pyb.).
OdbepTa XK®D-4 (3 mnpg pyo.).

MoratueHne XaHTbl-MaHcmnck CtporPecypc-1 (3 mnpa py6.). MorateHne
CanaBatHedTeoprcmHTes-2010 (2 mapa pyo.).

OdepTa NHBectToprbaHk-4 (1,5 mnpa py6.). MoraweHe MTC-2010 (400 mnH gonn.).
Moratuerve Eqnnas Espona-1 (1,2 mnpg py6.). Moratuerne Pecnybnvka Komn-24006
(0,7 mnpa py6.).

OdepTa baHk PeHeccarc Kanutan-2 (3 mnpg py6.). .). Morawenne AVXK-3 (2,25 mnpa pyb.).

Bbinnata akumzos v HOMN

Bbinnata Hanora Ha nNpuobbinb

baHku BepHyT LleHTpobaHky 15 mnpg pyo.

LleHTpobaHK pa3mecTnT Ge33anorosble KpeauTbl CPOKOM Ha 5 Hefdenb
baHku BepHyT LieHTpobaHky 40 Mnpa pyo.

BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.

BaHku BepHyT MunHbuHy 7 Mnpa, pyo.

LleHTpobaHK npekpaTuT NpefoCTaBnsaTh 6€33anorosbie KpeauTh
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KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MITH py6. % O KyrnoHa, %  KynoHa, % norawueHmns
BaHk Pyccknm ctaHgapT-7 5000 100 7,8 7,5 20 ceHTsbps 2011
28.09.10
rcc-1 5000 100 15,0 9,25 27 ceHTbps 2011
MeTpoctpon MHBecT- 1 1500 100 10,5 7,0 25 mapta 2011
29.09.10
X - -
. ancounnotexa-OuHanc- - o 100 9,0 9,0 29 okTs6ps 2010
HOK-2 400 100 15,5 10,0 22 ceHTbps 2011
30.09.10
An-TEKO-2 630 100 12,5 12,5 30 pekabps 2010
11.10.10  E3CK-2 1000 100 8,74 - -
12.10.10  XK® baHk-4 3000 100 14,0 - -
14.10.10  VHBecTTOpProaHk-4 1500 100 14,5 - -
15.10.10 PeneccaHc Kanutan-2 3000 100 22,0 - -
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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 21.0 98.01 20.00 105.00 10.35 4.7 145 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 32.0 100.67 100.55 100.80 9.15 4.58 213 BBB+/Baa3/BB+ | baHku
ABTOBA3064 5000 R 0100 231110  26.05.11) 20.05.14, 8.0 445 91.28 90.58 91.99 14.67 0.06 0.58 aBToONpoM
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 99.2 99.76 1000 99.28 99.80 8.35 2.03 4.14 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 151210 15.09.20 1215 99.91 300 99.76 99.90 7.64 2.05 4.90 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 133.7 99.74 99.30 99.70 8.54 5.85 5.59 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.7 100.19 100.20 100.49 6.32 2.37 0.06 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.10 01.02.12 16.5 100.16 103.00 103.40 8.85 219 118 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 25.1 101.02 | 0.02 100.80 101.50 6.82 1.83 1.37 /A3/BBB (buHaHCb!
AMKK 606 2500 R 740  15.10.10 15.07.14 46.4 100.19 7.53 1.86 2.32 /A3/BBB (puHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.7 99.68 40 99.68 100.10 8.00 1.94 3.27 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 94.1 99.61 20000 99.60 99.84 8.02 191 2.32 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  15.11.10 15.02.17 77.9 99.35 98.97 99.33 7.90 1.90 3.28 /A3/BBB (puHaHCbI
And-02 1000 R 16.000 241210 311210, 211212 3.0 2713 102.08 | 0.13 100.00 101.25 7.00 7.82 0.25 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 132 101.50 4 99.00 101.25 6.54 3.88 0.97 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 19.10.10 24.04.12] 15.10.13] 19.0 37.3 101.23 100.00 101.50 745 4.06 1.37 BB/Ba3/ GaHku
AKpOH-2 3500 R 1405 24.03.11  26.09.11) 19.09.13 12.0 36.4 107.20 15 366 107.35 107.46 6.52 6.54 0.92 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13) 20.0 38.5 110.00 57 057 109.25 110.50 7.46 6.28 1.39 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 57.8 99.86 9.29 2.23 3.51 B+/Ba3/B+ Cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 34.0 57.6 99.70 292999 99.70 99.90 8.60 2.06 2.30 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 57.6 100.09 100.00 100.24 9.23 2.23 3.58 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 8.95 23.12.10 18.06.15 57.6 100.09 100.00 100.24 9.23 2.23 3.58 B+/Ba3/B+ Cbipbe
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 215 meTannyprus
ATom3Hnp06 10000 R 750  15.08.11 15.08.14 474 100.00 | 0.10 193 001 99.90 100.00 7.49 7.50 3.25 //BBB- aHepreTMKa
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.9 100.74 100.55 101.70 743 3.84 2.20 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 30.9 101.18 101.03 102.00 7.24 3.82 220 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 72 100.86 9.81 272 0.52 B3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 8.100 121010  13.10.11] 09.04.13/ 13.0 31.0 101.00 251 800 98.00 7.18 4.00 0.93 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 10.3 100.00 46.00 102.00 6.54 3.22 0.78 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 5.0 28.7 100.61 5.56 3.72 0.36 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 1.0 74 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 5.1 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 95 3.00 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 5.6 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.8 108.50 | 0.14 19 640 108.40 108.50 8.39 5.74 1.83 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 27.0 75.8 108.45 | 0.04 54 500 108.22 108.50 8.42 5.75 1.83 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212] 131216/ 27.0 75.8 108.50 6728 108.40 108.50 8.39 5.74 1.83 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 5.0 173 104.20 103.50 104.89 6.82 8.14 0.40 MeTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 7.0 31.6 100.54 98.00 100.75 9.44 524 0.54 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 2.8 80.00 334 77.63 80.00 195.49 9.66 0.08 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 2.8 100.75 12 696 100.75 5.65 4.46 0.22 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 29.6 100.43 99.91 100.74 7.38 3.70 21 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 33.6 100.69 | 0.04 154 140 100.55 100.69 7.76 3.91 2.31 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 33.6 100.65 57499 100.55 100.69 7.77 3.91 2.31 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.9 100.48 250 000 18.02 100.50 8.64 21 10.20 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 29.1 100.00 33.00 100.11 8.15 3.99 2.04 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 343 105.15 | 0.15 500 000 104.70 105.38 7.32 4.39 2.35 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 10.0 46.1 107.81 107.00 107.50 5.12 7.03 0.73 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 2.3 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 2.3 100.64 | 0.14 100.50 100.70 5.01 421 0.18 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 6.0 35.9 103.02 102.50 524 2.90 0.43 BB//BB- Tenekom
BHewwunpb 01 1500 R 1400 171110 221110/ 141112 2.0 26.1 101.58 100.00 101.45 3.08 6.87 0.16 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13] 6.0 29.9 102.70 101.20 102.20 6.36 6.07 0.44 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 37.3 99.98 1000 013 99.71 99.98 7.62 1.84 2.54 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10 13.07.12] 06.07.16, 22.0 70.4 100.50 34638 100.51 100.64 7.06 1.79 1.58 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14, 15.0 51.3 103.30 6.95 2.34 1.1 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 30.1 100.73 | 0.03 5000 100.65 100.98 7.48 1.88 212 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.12.10 15.03.13 30.1 100.73 | 0.03 47016 100.73 100.98 7.48 1.88 212 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 30.1 100.75 | 0.05 113170 100.70 100.75 747 1.88 212 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 126 105.95 149703 105.55 105.70 5.56 541 0.91 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11 14.0211] 05.02.13 5.0 28.9 99.90 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.12.10  07.06.11/ 29.05.13 9.0 32.6 100.30 15000 100.00 105.00 5.78 313 0.65 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14, 24.0 415 99.90 300 4.44 99.90 7.02 3.44 1.72 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 151110/ 06.11.14 2.0 50.2 100.75 345 101.00 3.93 243 0.14 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 7.00 121010  14.07.11] 07.07.15 10.0 58.3 100.45 166 200 100.30 100.50 6.49 1.74 0.69 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 9.0 69.5 100.95 | 0.35 100.70 100.90 6.16 1.85 0.64 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 750 141210 16.06.11] 07.06.16, 9.0 69.5 100.79 20 200 100.30 100.79 6.41 1.86 0.63 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/ 30.11.16, 3.0 75.3 101.11 100.62 100.99 4.25 2.39 0.20 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 17.0 83.5 100.10 | 0.05 2690 100.00 100.10 7413 1.76 1.20 BBB//BBB (buHaHCbI
BTB-N3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17 11.0 83.5 100.12 99.75 100.50 6.62 1.66 0.81 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 22.0 70.6 114.70 | 0.34 25490 114.35 114.75 6.11 6.41 1.55 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 104.0 106.25 5397 106.16 106.30 5.32 7.84 0.52 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11] 24.06.14 9.0 45.7 122.03 15 280 121.96 122.04 5.62 0.84 BBB/Baa1/BBB | cbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 214 112.03 | 0.13 16 362 111.96 112.00 5.90 5.84 151 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 133 101.26 101.20 101.55 5.87 345 0.99 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 413 100.45 100.30 100.50 7.20 3.59 2.84 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 4.2 100.98 100.75 101.10 4.23 3.51 0.33 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54  24.11.10 20.11.13 38.5 /Baa3/BB GaHku
aanpomb 3 10000 R 579  11.10.10 10.10.11 12.7 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 151112 2.0 26.1 100.28 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110 221112 20 26.4 100.05 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 31.0 100.15 30 167 100.16 100.60 7.21 3.56 2.14 /Baa3/BBB- cbipbe

a3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 31.0/ 10043 100.20 100.50 7.08 3.55 215 /Baa3/BBB- Chipbe




Fixed Income Daily 24.09.10
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)
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 4.6 102.43 11817 102.43 102.62 11.45 8.76 0.34 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 9.0 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 9.3 101.80 | 0.15 5 101.30 101.80 5.72 3.97 0.70 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 58 72.50 45.00 99.99 97.53 0.69 0.24 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 5.0 29.2 | 100.85 30700 100.85 101.08 7.05 4.62 0.38 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 344 | 100.60 15000 100.15 101.05 7.70 4.06 1.19 BB//BB- GaHku
rcco1 5000 R 925 24.03.11 23.09.10 26.03.17 0.0 79.2 | 100.90 2342 100.53 100.90 8.35 4.57 0.91 BB/ MaLUMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 314 | 102.50 100.00 102.00 11.15 5.84 1.98 TOproBnst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 20.5 | 101.53 13.14 6.08 373 0.91 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 1500 18.01.11  21.07.11, 17.07.12) 10.0 & 221 107.37 107.15 107.40 5.68 6.97 0.75 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 343 19.99 9 13.00 19.99 108.90 19.33 1.01 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11/ 08.03.13 6.0 29.9 aHepreTMka
[IxendchCul 1 2000 R 500 21.10.10 20.10.11 13.1 95.00 90.00 100.00 10.27 2.62 0.94 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 58 100.40 453 100.10 100.40 8.55 4.59 0.44 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.9 91.49 91.30 91.70 11.16 4.68 343 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16] 14.0 = 741 105.00 104.95 105.00 5.77 4.99 1.01 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 7.0 100.78 | 0.18 100.00 2.53 0.96 0.55 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 116 | 100.86 = 0.21 34.00 2.86 0.93 0.92 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 346  16.12.10 12.06.14 453 | 100.69 100.00 101.00 3.30 0.86 3.39 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 431 100.86 100.00 101.00 3.52 0.92 3.20 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925  24.09.10 22.03.13] 13.0320 30.0 & 1153 @ 99.42 9.74 4.64 1.99 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 24.09.10 22.03.13] 13.03.20 30.0 & 1153 @ 99.42 9.74 4.64 1.99 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 58 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 0.7 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 58.0 @ 944 @ 10280 0.35 62 200 102.40 103.00 8.17 4.32 3.78 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 18.7 aHepreTuka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 23 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 19.1 100.01 90.00 100.50 12.34 5.98 1.25 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 24.2 | 100.00 90.01 13.42 6.48 1.60 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 8.2 28.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 13.7 | 10155 @ 0.19 33 625 101.37 101.55 6.75 3.98 1.00 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 3.0 32.8 | 101.00 105700 101.00 101.15 5.72 5.36 0.20 B/Ba3/ GaHku
3eHuT 606N 3000 R 8.00 04.01.11 050712 01.07.14 220 459 @ 101.14 101.10 101.15 741 3.94 1.56 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 7.0 30.9 | 100.81 100.80 100.95 6.31 3.93 0.50 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 240 365 @ 10017 @ 0.7 629 695 100.10 100.17 7.76 3.84 1.76 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 8.6 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 45.9 99.25 150 092 98.80 99.25 8.35 3.99 3.02 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 9.0 69.3 | 108.54 108.25 108.54 5.95 8.48 0.64 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 79 48.80 33.13 88.99 230.97 9.71 0.18 MeTannyprus
Wnterpa®-2 3000 R 16.75  30.11.10 29.11.11 144 | 107.00 52 105.63 108.00 10.54 7.81 0.97 CepBuC
WHtypucr-2 2000 R 14000 23.11.10 29.07.11  21.05.13 100 & 324 | 100.10 25970 100.10 100.48 9.07 6.97 0.72 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 36.1 10045 | 0.05 5002 100.20 100.65 9.28 4.59 243 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 1550  02.12.10 28.11.13 387 102.50 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12, 8.0 26.3 | 101.57 100.00 101.75 7.76 5.06 0.61 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 36.2 TOproBnst
Kayctuk 2 850 R 18.00 07.10.10 07.07.11 9.6 101.60 | 0.50 1000 101.36 101.60 14.61 4.42 0.34 XUMUS
KMB-Bank2 3400 R 11.00  01.12.10 30.11.11 144 101.01 10.30 543 1.01 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 17.03.11 15.03.12 18.0 | 102.10 200 101.80 102.10 10.70 5.86 1.26 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.8 99.95 2 50.00 14.29 6.74 0.68 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 170  110.34 110.26 111.00 8.84 373 1.16 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 170 | 101.76 101.70 102.50 8.72 240 121 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13] 23.0 & 345 | 101.60 6838 101.26 101.60 8.75 2.33 1.56 1/B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 9.3 /Ba3/ (buHaHCbI
Kyib6A30T1-2 2000 R 8.80  04.03.11 04.03.11 54 100.98 100.41 101.00 6.62 4.34 0.42 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 324 | 108.00 234 107.50 107.99 10.19 3.35 1.54 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 269 | 107.30 @ 0.05 96 107.30 107.60 9.83 3.68 1.03 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 164 | 102.25 10756 102.11 102.25 6.86 4.16 1.20 /Ba2/ aHepreTMKa
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 19.1 101.73 100.77 103.37 6.95 3.93 1.36 /Ba2/ JHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 040811 23.07.15 100 @ 588 | 100.45 10 000 100.70 100.95 8.65 4.59 0.77 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 5.0 34.8 | 102.00 800 101.90 102.10 7.63 6.60 0.35 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 28.12.10  02.07.12] 25.06.13 220 & 335 @ 101.90 0.5 65 001 101.50 102.00 9.42 5.14 1.49 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000 15.03.11 10.09.13 36.1 100.35 | 0.07 100.00 100.25 10.10 4.97 2.39 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.8 97.50 95.01 99.99 12.96 4.73 0.69 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 147 | 10143 @ 023 134 299 101.03 101.45 5.93 3.49 1.09 BBB-/Baa2/BBB-  cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 39.0 | 102.00 & 1.02 1 100.23 102.00 6.80 3.62 2.67 BBB-/Baa2/BBB- | cbipbe
IykoinBO01 5000 R 1335, 07.02.11 06.08.12 228 | 112.00 7358 112.00 112.60 6.53 5.94 1.60 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  07.02.11 06.08.12 228 | 11247 112.00 112.85 6.28 5.92 1.60 BBB-/Baa2/BBB- | cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 228 | 11285 112.00 113.00 6.07 5.90 161 BBB-/Baa2/BBB- | cbipbe
TykoiinBO04 5000 R 1335, 07.02.11 06.08.12 228 | 11225 112.00 112.85 6.40 5.93 1.60 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 228 | 11274 112.00 112.89 6.13 5.90 1.61 BBB-/Baa2/BBB- | cbipbe
IykoitnBO06 5000 R 920  16.12.10 13.12.12 271 105.21 105.00 105.73 6.74 4.36 1.89 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 271 105.34 105.00 105.74 6.68 4.35 1.90 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.09.10 24.09.10/ 28.03.11 0.0 6.2 103.46 9.26 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 36.1 99.78 99.50 100.05 8.51 4.12 247 TOproBnst
Marnut BO-02 1000 R 825  14.03.11 09.09.13 36.1 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 36.1 100.23 33.00 100.15 8.33 411 248 TOProBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 36.1 100.00 10 000 33.10 100.10 8.42 411 248 TOproBnst
Martut® 02 5000 R 820  24.09.10 23.03.12 182 | 100.63 7.90 4.06 1.28 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11, 3.0 144 | 101.07 3 100.00 101.07 343.87 543 0.05 oto3BaH// GaHku
MBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13 6.0 30.6 | 101.15 6.24 210 0.48 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 1.0 31.4 | 100.90 80 100.01 100.90 4.7 371 0.09 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14 6.0 418 | 101.15 101.05 101.40 6.64 4.63 0.42 B+/B1/ (buHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 453 100.35 100.15 100.50,  8.02 4.10 1.09 B+/B1/ (hyHaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 11.9 | 102,53 101.00 11.50 6.81 0.85 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 26.6 | 11015 | 0.15 138 305 109.70 110.15 7.76 5.77 1.78 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210, 03.01.18 3.0 88.6 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 20.3 99.90 1000 99.11 99.90 11.02 5.49 0.60 TOproBnst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 60.0 = 120.8 = 100.90 = 0.90 199 000 100.00 101.55 9.99 4.94 3.64 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15] 25.08.20 60.0 = 120.8 10040 025 99 389 100.20 100.40 10.13 4.97 3.64 /B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 33.1 101.15 | 0.15 11136 100.01 101.15 6.82 4.19 0.67 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16/ 230 709 @ 11780 034 1 117.48 117.80 8.68 4.02 1.46 B1/ meTannyprus
Meuyen 506 5000 R 1250 19.10.10  18.10.12  09.10.18 25.0 & 97.9 | 106.45 5510 106.51 107.00 9.32 293 1.67 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 259 @ 10535 035 213 626 105.30 105.35 7.61 5.92 0.98 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 30.0 | 101.75 @ 1.68 59814 100.50 101.90 9.14 4.78 2.06 B1/ MeTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 315 | 101.70 | 0.20 10 367 101.00 101.70 9.20 4.78 2.07 B1/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 17.3 | 102.50 100.00 105.00 5.51 1.76 1.29 [/Ba2/ (buHaHCbI
MIA-406 vn 2000 R 1250 07.10.10, 21.10.10/ 01.10.15 1.0 & 61.1 | 100.60 100.00 105.00 310 | 0.08 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14, 10.0 = 464 @ 100.94 100.00 101.89 6.22 1.83 0.77 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 11.6 MaLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.0212  07.02.13 17.0 & 289 | 108.50 107.00 110.00 6.86 6.20 124 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 109 38.00 50 37.03 39.89 239.62 16.07 0.25 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 4.0 34.0 54.54 5.03 90.00 619.40 13.03 0.04 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 58 103.75 | 0.10 235000 103.55 103.75 6.93 721 0.44 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 19.3 | 100.20 100.55 100.90 7.99 4.23 0.55 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 22.8 | 101.05 50 655 100.90 101.05 8.96 4.64 1.60 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 220 @ 585 | 100.85 235 100.60 100.85 9.35 4.83 1.55 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.10.10 19.10.11/ 08.04.15 13.0 | 553 | 100.95 2 100.95 101.10 8.76 4.79 0.92 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 26.1 100.70 301975 100.65 100.90 4.48 4.68 0.16 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 150 @ 27.0 @ 104.03 364 276 104.00 104.20 6.29 4.65 1.09 oTo3BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 18.0 @ 364 | 100.00 5000 000 6.53 3.23 1.37 oto3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 30.8 | 100.98 231352 100.85 101.30 7.35 3.78 2.12 0T038aH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 296 2.00 [fieBenonmeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 4.0 216 19.00 3 6.27 49.00 20.34 [fieBenonmeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 3.0 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 11.6 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 453 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 7.0 55.5 | 100.26 36.00 101.20 12.58 6.44 0.49 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.8 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 3.0 33.1 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 1.0 18.9 2.02 TOProBAst
Mocobras®2 3000 R 925 241210 24.06.12 213 93.05 | 0.05 1364 92.80 93.05 15.86 4.96 1.06 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 79 yenyru
Mocobnp-2 4000 R 20.00 24.09.10 26.03.11 6.1 /ID (huHaHCHI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 272 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 11.8 | 104.00 16 780 105.55 106.40 8.30 5.99 0.87 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 18.0 @ 658 | 100.95 100.80 103.11 6.96 3.78 129 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14, 27.0 @ 50.9 | 106.75 105.51 106.90 6.94 4.79 1.85 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11] 25.07.13 11.0 | 345 101.71 101.01 103.38 6.77 221 0.79 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 116 | 101.55 101.00 102.99 6.44 3.95 0.88 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 20.2 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750 01.03.11  01.09.11] 26.08.14 11.0 478 @ 109.00 020 35046 108.80 109.00 743 8.01 0.84 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 37.3 99.13 99.01 100.99 745 3.52 2.54 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.8 99.11 99.11 99.49 8.12 3.90 3.84 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 33.0 = 940 @ 101.74 101.46 101.95 7.40 3.92 2.30 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11/ 13.05.14, 8.0 443 | 106.70 57 345 106.61 106.88 5.69 15.66 0.62 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16, 220 @ 709 | 11245 95427 112.40 112.45 6.76 12.64 1.61 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20 35.0 & 119.6 101.24 3347 101.21 101.25 943 4.80 2.32 BB+ cbipbe
HKHX-04 06 1500 R 10.000  27.09.10 26.03.12 18.3 81.87 26.78 6.09 1.06 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.8 | 105.61 105.50 106.00 7.07 4.60 1.86 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 25.6 | 107.68 @ 0.17 107.65 107.74 6.88 4.98 1.75 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.8 | 101.42 101.27 101.58 7.23 3.81 2.12 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 335 | 101.30 1130 834 101.32 101.48 7.09 3.69 2.34 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111 09.07.12 02.07.14 220 @ 459 @ 100.15 61 100.05 100.15 7.38 3.68 1.57 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13 28.08.17| 36.0 @ 844 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 49 101.71 101.60 101.80 5.17 4.66 0.38 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11) 14.06.13 9.0 33.2 | 100.00 1 100.55 100.59 6.97 3.49 0.68 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 34.7 | 100.01 41000 100.00 100.05 711 3.49 244 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 584 | 101.20 20 464 100.00 101.20 9.01 2.28 2.10 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 7.2 93.94 94.00 96.00 2843 7.96 0.43 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 74 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 3.00 171110 191110/ 16.05.12, 2.0 20.0 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.04.13 140 312 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 3.0 14.7 JHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13) 21.0 = 333 | 101.40 1 100.72 101.40 6.72 3.69 1.54 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 124 | 106.05 300 106.05 106.30 6.11 5.76 0.88 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 19.1 100.00 97.81 125.00 7.38 3.62 1.37 JHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13, 9.0 32.7 | 101.00 100.00 11.45 6.42 0.61 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 114 101.00 100.05 105.00 12.16 6.42 0.81 11B- MaLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 14.0 notpe6. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11) 24.04.13 7.0 31.5 | 100.90 8.48 4.94 0.53 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 9.3 100.64 100.40 100.90 8.77 4.73 0.68 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.5 99.59 99.10 99.84 5.61 2.52 0.73 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 27.0 @ 517 | 110.24 52.01 7.82 5.80 1.83 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 233 | 100.88 200 100.50 100.88 7.38 3.85 1.68 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 233 | 103.70 13 000 103.51 103.70 5.56 7.20 0.40 /Ba3/B+ GaHku

Mpomca6-05 4500 R 7.75  19.11.10 18.05.12 20.1 | 100.96 50.01 7.24 3.83 144 B+/Ba2/oTo3BaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 13.0 77.16 67.00 94.98 2748 0.01 0.84 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 345 91.93 | 044 23105 91.41 91.93 49.60 9.76 0.23 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 135 18.01 TOproBnst
MpodbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 340 @ 58.6 98.05 235 98.00 98.05 11.58 5.34 2.22 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.4 7.01 clx
Paarynaind2 2000 R 17.000 28.09.10 27.09.11 12.3 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 18.0 | 101.50 100.04 102.99 16.44 8.35 117 c/x
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 8.0 324 | 101.05 99.03 103.00 15.27 8.39 0.56 clx
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 37.5 3.01 clx
Paitcbhaitaen-4 10000 R 1350 071210 08.12.11  03.12.13 150 = 389 | 108.10 25436 108.10 108.27 6.45 6.23 1.05 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 10.0 | 100.20 9300 95.00 101.00 10.61 4.73 0.72 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12 1.0 186 « 10065 0.5 209 100.61 100.65 4.97 10.84 0.06 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 9.0 20.7 | 101.95 371 101.95 102.20 9.53 6.08 0.64 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 21 100.40 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 26.8 | 106.25 @ 0.27 106.06 106.20 6.41 441 1.88 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 1.6 100.46 | 0.02 179 836 100.43 100.46 3.80 3.65 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 259 | 10219 | 040 101.85 102.08 6.53 3.68 1.83 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 95 102.30 107 045 102.20 102.30 5.52 4.14 0.72 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 19.11.10/ 13.11.13 2.0 38.2 99.79 99.27 99.55 1.45 0.05 0.15 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 420 | 12455  0.10 2290 124.38 124.65 7.00 6.00 2.69 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 62.7 | 101.28 | 0.28 5185 101.00 101.28 7.63 3.84 3.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 = 1052 @ 110.35 110.05 110.25 5.65 6.73 1.03 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 420 | 103.94 75000 103.80 104.00 8.84 4.80 2.76 BBB/Baa1/BBB | TpaHcnopT
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.2 | 104.90 25000 104.85 104.94 9.93 5.26 3.23 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 261212 20.06.16/ 28.0 = 69.9 | 107.05 1000 107.10 107.40 7.81 5.20 1.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17 9.0 81.6 | 106.15 | 0.15 106.04 106.15 5.55 6.73 0.65 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 24.01.11 240713 16.07.18 340 @ 95.1 111.34 110.67 111.00 6.92 5.06 2.33 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19 47.0 @ 107.2 @ 11345 278 113.31 113.55 7.52 5.05 2.98 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.9 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215 16.01.25 53.0 @ 1743 @ 105.99 187 766 105.99 106.30 747 4.23 3.44 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12] 21.06.13 21.0 | 334 | 100.53 100.53 100.60 717 3.69 1.54 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 34.0 | 101.09 100.00 101.30 7.70 3.99 2.34 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 8.0 38.0 | 103.65 8215 103.60 103.90 5.70 5.80 0.58 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11/ 07.11.14 8.0 50.2 | 103.61 @ 0.01 103.60 103.78 5.76 5.81 0.58 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 220 586 & 100.00 0.15 730 99.85 100.00 10.18 4.99 1.54 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 = 113.8 @ 103.85 281618 103.01 103.80 7.30 4.32 2.04 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 29.0 & 113.9 = 103.75 = 0.15 473 096 103.65 104.00 7.35 4.33 2.04 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 49 101.39 100.60 4.39 1.93 0.38 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 41.0 @ 77.7 | 104.60 134 660 104.60 104.94 7.81 441 2.77 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11, 27.09.17 13.0 = 854 | 105.78 60 000 105.25 106.10 5.71 5.42 0.91 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 150 & 99.6 | 100.00 99.50 13.84 6.73 0.98 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 9.0 93.7 | 101.08 100.05 101.10 5.38 3.40 0.68 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 111.3 | 105.70 421013 105.70 105.90 7.30 4.76 1.82 BBB/Baat/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 26.0 @ 111.3 @ 105.87 105.70 106.00 721 4.76 1.82 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 24.0 @ 357 | 100.25 100 001 100.20 100.25 7.16 3.58 1.72 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 240 @357 @ 100.28 = 0.03 214 652 100.20 100.30 7.14 3.58 1.72 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 11.0 = 349 & 10024 = 0.09 100.10 100.38 11.78 5.97 0.71 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 9.0 21.0 99.29 99.00 100.00 12.80 2.51 0.64 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 26 95.98 101.01 36.17 6.75 0.16 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 4.6 101.40 24 600 101.10 101.40 7.04 5.29 0.36 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750 22.03.11 28.09.10/ 20.09.11 0.0 121 67.16 34.01 100.30 5.57 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 1.0 189 | 100.43 1500 100.35 100.43 5.08 6.95 0.07 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.0912 14.09.15 240 @ 60.6 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 770 23.03.11 18.09.12, 15.09.15 240 @ 60.6 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 5.0 174 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 121 98.74 | 0.69 97.50 99.98 14.05 5.56 0.44 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 451 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 34.6 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 211 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 8.1 30.00 npou3BOACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 7.0 103.41 103.00 105.89 10.18 3.86 0.50 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11  18.09.12) 120 = 242 | 107.60 49 859 107.51 107.65 6.08 6.49 0.90 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 29.2 | 10550 | 0.50 517 000 105.00 105.30 7.34 4.61 2.04 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 29.2 | 104.94 104.78 105.18 7.60 4.63 2.03 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.09.10 27.03.12 18.4 51.96 771.37 5.04 0.74 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 324 8.99 0.16 251 8.40 8.98 147.33 1.08 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 5.1 101.08 100.35 101.60 6.12 2.12 0.39 BB//BB- Tenekom
C3Tenex406 2000 R 810  09.12.10 08.12.11 147 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 324 | 100.04 100.00 100.40 6.91 1.46 2.00 BB//BB- Tenekom
C3Tenex606 3000 R 11.700  03.11.10  09.08.11] 24.07.19 11.0 A 1075 10785 0.05 107.01 5.17 2.70 0.80 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 221 108.36 108.46 109.39 13.07 8.28 141 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14/  10.10.19, 50.0 & 110.1 @ 111.55 = 0.05 57437 111.56 111.70 10.20 6.04 2.86 meTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19 50.0 @ 110.1 = 111.61 | 0.11 65213 111.55 111.61 10.18 6.03 2.86 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 11.0 | 35.0 | 102.20 102.85 103.20 6.99 4.64 0.80 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 25.7 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10.00 21.02.11  24.02.11 18.08.14, 50 | 475 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 34.8 82.75 6.86 0.01 2.67 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 431 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 433 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.9 | 105.90 @ 0.10 63 754 105.90 105.99 721 4.59 2.09 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14 230 @ 473 | 113.70 16 139 113.70 113.74 7.02 6.47 1.60 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 27.0 @ 751 110.55 | 0.04 41500 110.50 110.70 7.28 5.64 1.81 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 1150 211210 26.06.12) 18.06.13) 21.0 = 333 | 102.45 0.20 3371 102.05 102.45 10.35 5.72 145 B-/B3/ Tenexkom




Fixed Income Daily 24.09.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 343 10115 | 0.15 705 100.57 101.15 12.35 6.16 215 aBToNpoM
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 150 @ 329 101.50 81999 101.45 101.73 8.53 4.82 1.06 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 18.7 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 9.6 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 22.0 90.00 6786 89.11 90.00 15.56 4.70 145 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 31.0 91.02 90.06 91.97 13.13 4.66 1.98 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 5.0 17.0 98.90 1136 98.81 98.90 18.17 7.82 0.36 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 23.7 100.08 98.00 100.15 -0.04 1.95 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 118.8 @ 100.75 10417 100.70 100.75 9.19 4.63 227
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 20.0 97.23 97.00 98.20 14.07 6.00 1.30 CTPOUTENLCTBO
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 25.7 100.97 100.00 100.90 7.89 4.07 1.78 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 8.4 103.01 0.01 103.00 103.90 8.53 6.29 0.61 B2/ GaHku
TardoHab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12] 6.0 18.2 101.81 0.01 101.35 101.85 712 5.39 0.48 B2/ GaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 6.0 29.6 101.00 500 99.90 101.88 8.65 5.53 0.42 B2/ BaHku
Tardonab 7 1000 R 1375 171210 2312100 141212 3.0 271 101.50 33 101.50 101.90 6.68 6.76 0.23 B2/ GaHku
TB3 BO-01 2000 R 7.00 151210 24.06.11] 12.06.13 9.0 33.1 MaLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.0312 11.03.14 180 @ 422 102.99 3 102.40 102.99 6.41 4.12 1.33 aHepreTMka
TrK-102 5000 R 1699  04.01.11 110711 01.07.14 100 @ 459 108.20 | 0.20 1200 107.81 108.39 6.02 7.83 0.72 aHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 5.0 28.9 JHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 36.3 B/l aHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 114 99.65 99.55 101.50 7.26 3.38 0.86 B/l aHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 20.5 18.01 JHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 36.0 842 99.96 0.11 99.71 100.00 8.45 4.14 2.46 aHepreTMka
TrK-6MHB-1 2000 R 10500 231110 28.02.11) 21.02.12 5.0 172 102.12 5.21 2.56 0.40 aHepreTMKa
TrK-8 01 3500 R 880 11.11.10 10.05.12 19.8 JHepreTuka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 350 @ 83.7 99.85 99.75 99.98 8.30 4.04 242 aHepreTMka
TepHa-® 02 1500 R 1.000  05.11.10 04.11.11 13.6 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 8.2 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 6.0 17.7 100.38 6.24 3.48 043 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 34.6 107.00 1.50 4915 106.25 107.75 1747 9.37 1.93 (buHaHCbI
TMK-03 06n 5000 R 9.80  15.02.11 15.02.11 4.8 101.35 | 0.05 1321 101.35 101.48 6.38 4.82 0.37 /B1/B NpoM3BOACTBO
Tonknura-2 1500 R 20.00 09.12.10 09.12.10! 26 TOproena
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13 1.0 375 100.99 7000 100.91 101.50 5.04 8.37 0.11 TpaHcnopt
TpaHcKoHT1 3000 R 9.50  01.03.11 26.02.13 29.6 104.82 104.50 104.90 743 4.52 2.07 BB+/Ba2/ TpaHcnopT
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 57.2 103.16 | 0.37 102.70 103.00 8.00 4.25 3.10 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210, 12.06.12, 3.0 20.9 102.22 102.50 4.44 7.32 0.24 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 9.6 103.52 103.16 103.35 5.72 4.96 0.72 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 35.1 100.08 251501 100.20 100.35 8.02 3.96 242 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 434 100.70 10 000 100.70 102.10 8.18 4.08 2.83 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 4.7 98.00 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 57.0 @ 105.1 @ 104.98 101.75 111.80 8.38 9.26 3.57 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 184 102.20 7.27 4.24 1.30 aHepreTMka
YIMK-Y3Mo1 3000 R 825 01.03.11 28.02.12 174 meTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 21.0 99.84 100.30 101.00 10.34 4.99 144 MalLLKHOCTP.
YpanBar302 3000 R 11,50 05.10.10 05.10.10 0.4 98.50 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 3.2 99.65 99.40 99.90 743 3.12 0.25 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 10.0 104.35 119 854 104.36 104.51 9.06 6.93 0.73 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 173 109.48 109.00 109.95 9.42 7.52 1.20 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 16.1 109.20 | 045 107.75 108.75 9.14 7.53 112 B+// (bUHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12 4.0 16.1 102.10 105243 101.75 102.10 7.66 6.96 0.30 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 13.0 103.35 | 0.11 43994 103.22 103.40 6.85 4.85 0.94 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 22.2 107.41 103.06 107.65 7.45 5.46 1.55 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 55.3 101.00 7409 100.25 101.30 8.92 4.44 3.39 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110 09.11.11 01.11.12 140 @ 257 104.25 6.77 5.16 0.99 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 14.0 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 179 101.15 | 0.05 18 300 17.03 7.37 4.19 0.88 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 30.8 101.37 100.00 102.00 7.73 3.69 1.92 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30.  07.10.10 06.10.11 12.6 101.60 | 0.10 96 687 101.55 101.75 5.76 3.58 0.93 /Baa2/BBB JHepreTuka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11) 12.06.13 9.0 33.1 100.53 100.45 100.92 7.16 4.04 0.66 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 1.0 12.8 10045 | 0.04 25687 55.00 100.60 4.61 347 0.06 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 130 @ 312 101.06 3200 101.06 101.17 7.30 2.01 0.95 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12, 23.04.15 20.0 @ 558 102.04 101.85 102.35 7.79 220 1.38 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 0.7 99.94 45.00 99.00 9.41 4.12 0.05 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 11.01.11 12.07.11 9.7 33.01 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 220 @ 457 100.21 100.25 100.50 9.27 4.60 1.50 B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 114 102.00 600 101.70 102.60 6.50 4.55 0.67 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 8.3 103.77 15000 103.60 103.90 7.10 6.13 0.61 notpeb. To..
YTN3 0306 8000 R 10.000 28.10.10 28.10.10, 21.04.15 1.0 55.7 95.50 JoTo3BaH/ npou3BoaCTBO
YTn3 60-01 5000 R 16.50 071210 08.12.11 04.1212 150 @ 26.8 106.00 | 0.20 453 105.85 105.99 11.24 7.76 0.99 JoTo3BaH/ NpoM3BOACTBO
JitptOHPPA01 2000 R 16.12.10 16.12.10 2.8 9.00 9 2.00 18.75 TpaHcnopt
Onemlnz-02 2300 R 21.00 09.12.10 14.06.11  04.09.14 9.0 48.1 105.97 105.50 107.99 1241 4.94 0.61 (buHaHCbI
OMAnbsHe 1 2000 R 07.01.11 08.07.11 9.6 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 8.0 JHepreTuka
tOHuKpeanbaHk-05 5000 R 750  08.03.11  03.09.13 01.09.15 36.0 @ 60.1 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000 08.03.11 06.09.11 11.6 notpe6. ToB.
tOTK 60-01 2000 R 11.000  20.10.10 211011 17.10.12) 130 @252 103.93 103.80 104.00 7.31 2.64 0.94 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 25.2 107.05 106.25 107.30 791 2.66 1.7 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 20.5 100.56 3750 100.20 7.82 3.97 1.46 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 2.7 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 30.5 102.60 | 0.35 11.78 3.04 191 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 30.5 103.39 | 0.39 11.39 3.01 1.92 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  08.03.11 03.09.13 35.9 100.40 100.00 100.50 8.26 4.10 2.46 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 17.7 103.63 103.05 104.25 7.54 4.96 1.20 BB/ 3HepreTuka
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BalukopT606 1500 R 8.02  30.11.10 30.11.10 23 100.68 145001 95.00 100.69 4.31 3.97 0.18 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 20.0 10119+ 0.69 100.60 100.90 6.54 3.82 0.91 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 875 08.12.10 04.06.14 450 | 100.90 7.92 432 2.29 1/BB- MyHULMNanbHbIi
BopoHex063 500 R 1025 27.12.10 27.06.11 9.2 103.22 100.00 105.60 5.91 4.95 0.69 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 21 100.45 110 100.30 100.40 4.09 2.32 0.16 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 133 100.84 6.47 2.55 0.58 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 26.4 101.35 100.13 102.80 8.14 247 1.05 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 113 100.92 345 7.35 2.03 0.84 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.6 102.91 100.35 745 219 1.62 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 33.6 | 104.90 7.85 2.40 1.86 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 198 | 101.73 8.08 4.80 0.89 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.4 106.20 =~ 0.20 10 000 105.72 106.10 4.79 4.47 0.41 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 6.8 100.75 20 001 100.75 100.85 5.76 3.80 0.36 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 6.8 100.75 20001 100.75 100.85 5.76 3.80 0.36 BB-// MyHULMNANbHbBIV
KOMW 78 06 1000 R 9.00 23.11.10 221113 38.5 | 100.64 99.14 103.87 7.94 4.51 220 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 63.2 95.54 95.51 97.70 7.98 3.92 3.64 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 271 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.9 105.35 123 330 105.25 105.35 6.42 2.70 1.08 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 25 102.00 6 486 101.51 4.22 6.85 0.20 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 51.1 116.01 6507 116.02 117.24 7.53 5.26 3.15 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 31 101.69 100.70 101.75 3.34 4.93 0.25 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.6 101.10 54 233 100.70 101.10 7.30 3.99 3.11 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 57.8 100.71 100.35 100.60 7.36 3.98 3.72 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 214 103.25 11000 102.90 103.69 6.11 3.88 1.56 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1426 = 92.91 47 601 92.90 93.09 7.97 4.32 715 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.9 99.17 0.37 6205 99.02 99.17 7.60 4.04 491 BBB/Baa1/BBB | MyHULynanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 15.0 103.30 = 0.01 3000 103.10 103.30 5.26 3.88 112 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.8 103.00 18 000 102.95 103.01 6.19 3.85 1.74 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 73.0 99.65 32444 99.61 99.65 7.50 3.98 4.59 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 8.4 103.04 2 103.10 103.49 5.57 242 0.64 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 32.8 122.19 18 000 121.57 122.90 6.16 3.06 217 BBB/Baa1/BBB | MyHuLunanbHbIi
Mrop62-06 20000 R 15.000 08.12.10 08.06.14 451 12170 | 024 325012 121.75 121.92 6.96 3.07 2.82 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15000  10.12.10 10.12.13 39.1 123.43 124.05 124.99 7.00 3.03 249 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop66-06 110 000 R 8.75  23.11.10 23.11.18 99.4 105.96 25600 105.95 105.97 8.05 2.08 5.50 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.o6n.68 12000 R 9.000 19.10.10 19.04.11 6.9 101.18 60 145 101.18 101.35 6.95 4.44 0.51 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 434 97.98 0.40 42 97.59 97.98 8.86 4.07 2.81 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 33.1 101.00 = 0.10 7490 101.00 101.33 8.56 4.44 1.55 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 180 | 109.75 2 109.86 110.00 7.81 7.64 0.85 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 131 100.60 30 100.60 101.30 6.86 3.94 0.58 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 26.2 | 101.10 2500 100.00 101.10 7.06 4.05 1.02 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 39 100.85 100 100 100.69 100.80 3.48 151 0.31 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 13.7 101.60 4990 101.60 101.68 4.82 1.52 1.04 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 16.1 109.10 1566 357 108.95 109.01 4.83 272 117 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 30.5 | 113.80 70001 113.85 113.95 6.17 2.63 2.05 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 95 104.85 51985 104.85 105.08 4.29 2.51 0.72 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 25.2 111.07 11236 411 110.95 111.15 5.71 2.54 1.75 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 476 118.40 80 000 118.30 118.45 6.69 5.05 3.06 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 12.3 10545 = 0.05 100 001 105.30 105.45 4.49 4.73 0.91 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.8 104.78 9844 348 104.75 104.95 6.88 3.86 3.33 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 284 10243 = 0.15 4502 102.30 102.40 6.10 3.48 2.05 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 22.6 102.15 © 0.05 2425 102.05 102.15 5.69 3.34 1.67 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.5 99.12 0.09 14 000 99.00 99.12 7.22 3.33 3.85 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 25.7 99.98 99.00 100.50 6.00 6.00 1.84 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 219 100.95 = 0.05 9787 100.83 100.92 5.66 151 161 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 34.3 100.31 20 000 99.75 100.40 6.12 1.52 243 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 515 | 116.68 150 281 116.60 116.70 6.82 2.39 3.28 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 714 97.90 13331 442 97.90 97.97 7.48 3.65 4.53 BBB/Baa1/BBB |roc. Gymaru
003 46002 62 000 R 8.000 09.02.11 08.08.12 22.8 10346 = 0.04 103.42 103.50 4.84 3.86 1.04 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 96.6 99.00 601 99.00 100.00 7.30 3.52 5.64 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 714 98.07 3571 960 97.47 98.50 7.24 191 4.18 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 136.0 = 98.77 9540 764 97.55 98.90 741 2.14 6.72 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 1033 | 71.93 985 955 71.28 72.19 7.63 525 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3089 | 93.60 1.10 3 92.30 93.50 761 3.68 10.86 BBB/Baa1/BBB |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.9 91.94 6028 575 90.15 91.40 7.29 3.80 5.52 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 21 100.83 2000 100.83 101.00 4.92 4.85 0.17 BB/ MyHULMNaNbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 10.7 100.00 2 100.07 101.50 7.81 1.90 0.79 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 21.2 99.83 98.51 100.70 7.27 1.74 1.54 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 394 103.26 207 344 103.25 103.49 6.92 2.25 121 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 32.0 114.10 5 115.10 116.18 7.68 3.28 1.78 /Ba1/BB+ MyHULMNANbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 31.0 101.85 4 100.50 101.80 6.84 1.95 1.35 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 8.2 101.67 101.50 102.20 6.38 2.16 0.62 BB//BB- MyHULMNANbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 15.3 100.17 100.05 100.50 6.86 3.50 0.69 B MyHULANanbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 27.2 | 100.52 6.72 3.49 1.30 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.7 108.35 104.00 109.25 7.24 3.14 141 B MyHULAnanbHbIiA
Yamypus-2 1500 R 840 17.01.11 15.07.12 22.0 101.00 3000 100.71 101.75 7.94 4.19 1.57 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 35.6 100.92 100.44 101.00 8.01 2.02 2.07 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 85 100.90 = 0.17 30679 100.75 100.97 6.59 3.88 0.64 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749  19.10.10 17.04.12 191 102.50 = 6.00 1540 98.03 1111 5.69 1.82 1.40 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.8 /Ba2/ MyHULMNaNbHbIA
SAkyT-07 06 2500 R 780  21.10.10 17.04.14 434 100.07 99.08 100.99 8.00 1.94 1.98 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 36.4 105.11 104.70 105.25 7.55 2.31 1.97 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.9 100.50 = 0.25 1 100.25 100.45 5.13 3.23 0.34 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 322 | 101.03 0.53 101.40 101.75 8.00 2.10 2.01 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 9.0 | 10294 | 0.04 5.14 449 0.70 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 267 | 108.18 | 0.02 6.20 474 1.91 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 214 | 10533 | 0.11 4.99 3.89 1.60 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 9.0 | 335 | 107.25 | 0.10 4.31 0.73 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.12.15 3.0 | 634 | 100.30 7.06 430 0.20 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 546 | 10340 @ 0.16 7.10 387 3.73 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 | 781 | 100.10 8.54 4.31 1.30 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 85.3 | 100.23 722.76 | 3.95 0.00 BB/Ba1/B+ GaHku
Alliance QOil-15 350 § 988  11.03.11 11.03.15 54.3 BI/B+ chipbe
Alrosa-14 500 § 888  17.11.10 17.11.14 50.5 | 109.28 6.30 4.06 3.39 B+/Ba3/B+ Cblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 241 100.87 2.34 3.66 0.17 BBB-/Baat/ GaHKu
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 54 | 100.55 4.84 6.22 0.44 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 321 | 104.66 541 3.50 233 BBB-/Baat/ GaHkun
BoM-15 300 § 750 26.41.1C  25.114C 261115 20 | 630 | 98.98 | 0.8 13.52 3.79 0.16 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 543 | 10145 6.32 3.30 381 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.7 | 9941 | 0.03 6.97 343 5.13 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 193 | 9962 | 088 9.51 223 0.67 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 323 | 10370 | 0.02 6.21 3.74 233 /Ba3/ GaHkmn
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 1.3 CTPOUTENCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 489 | 109.09 = 0.10 4.86 3.38 3.38 BBB/A3/BBB BaHku
Eurochem12 300 § 788  21.03.11 21.09.12 243 | 103.83 5.81 3.79 1.83 BB//BB Xumus
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 315 | 10572 0.03 6.43 4.20 2.22 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 625 | 104.53 7.18 3.95 4.04 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 923 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 321 /Caal/D Chlpbe
Gazprom-10 1000 € 780 27.09.10 27.09.10 0.1 100.00 7.37 7.80 0.01 BBB/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 1.8 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 71 BBB/Baa1/BBB |cblpbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 269 | 10375 | 0.05 2.76 439 2.06 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.10 15.11.12 261 | 96.55 4.60 1.50 2.03 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 29.7 | 11275 | 0.10 4.08 4.27 219 BBB/Baa1/BBB |cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 37.8 | 106.21 434 6.20 271 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 344 1 10320 | 0.00 3.31 218 263 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 31.0 | 108.00 | 0.00 4.01 3.40 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 34.7 | 109.36 4.00 343 2.56 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 417 | 10387 | 0.05 3.76 4.84 3.09 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.11 31.07.14 469 | 113.30 445 3.66 3.31 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 50.0 | 104.94 = 0.09 3.99 5.1 3.57 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 571 | 105.87 4.40 5.55 4.09 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813  04.02.11 04.02.15 532 | 11427 2.80 7.1 3.66 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 221110 22.11.16 75.1 BBB/Baa1/BBB |cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 79.1 | 102.8¢ = 0.00 4.55 4.99 5.44 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 86.6 | 103.25 4.83 5.27 5.69 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 90.0 | 108.36 | 0.04 5.14 6.10 5.78 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 919 | 11543 027 5.61 3.53 5.58 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 19.0 | 1045 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1139 | 107.21 | 036 4.81 3.36 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 1394 | 104.12 6.01 313 8.06 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.10, 28.04.14  28.04.34 440 | 2873 | 12517 | 0.05 142 344 3.1 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3275 | 109.01 | 0.57 6.57 334 | 1223 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 88 | 103.55 2.99 3.85 0.70 /Baa3/BB GaHku
Gazprombank-13 500 § 793 28.12.10 28.06.13 336 | 106.50 5.37 3.72 244 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 515 | 101.17 5.93 2.23 3.64 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.03.11 23.09.15 60.9 | 102.05  0.02 6.02 3.18 423 /Baa3/BB GaHkun
Gazstream-13 647 § 563  22.01.11 22.07.13 344 | 10334 | 0.08 4.36 272 2.58 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 9.0 | 10412 5.23 5.28 0.70 [Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 10.7 | 104.94 591 5.60 0.83 /Ba3/B+ GaHkun
11B-13 200 $ 11.00  15.02.11 15.02.13 292 C/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 1.9 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 9.0 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 134 | 9250 | 175 16.96 5.00 0.95 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75/  26.10.10 26.04.12 19.4 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 50.1 | 10642 @ 0.07 4.64 3.00 354 = BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 816 | 10519 | 0.20 5.42 3.02 536 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 111.0 | 108.73 | 0.03 5.99 3.33 6.57 = BBB-/Baa2/BBB-  cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1425 | 10352 | 0.09 6.23 322 7.98 = BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11  10.03.16 6.0 | 665 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 100 | 10411 | 0.02 4.62 4.68 0.79 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 59 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 12.8 | 103.97 | 0.07 2.56 6.20 0.98 BBB/Baa1/BBB  myHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 740 | 10228 @ 0.6 4.57 4.95 5.04 BBB/Baa1/BBB  MyHMUMnamnbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 0.7 | 100.25 3.93 4.18 0.06 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.01.11 28.01.12 164 | 105.54 3.74 3.79 1.27 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 1187 | 113.91 6.18 3.79 6.86 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 192 | 107.32 3.80 5.59 1.26 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 3.0 | 639 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 201 | 10369 | 0.01 4.64 3.38 1.52 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 272 | 10638 | 0.16 6.14 435 1.97 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.8 | 103.99 = 0.05 7.78 421 3.93 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 13.0 = 74.0 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 124 TOproBns

Promsvyazbank-10 200 § 8.50,  04.10.10 04.10.10 0.4 100.12 4.26 8.49 0.03 B+/Ba2/otoseaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 13.1 | 10417 472 4.20 0.99 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 203 | 103.89 | 0.01 7.10 463 1.48 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 100 | 342 & 109.92 | 0.23 4.89 0.79 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 569 | 11022 0.13 9.96 5.78 342 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 705 | 10474 0.12 10.14 5.37 4.14 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 896 | 108.71 11.58 5.75 471 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 § 750  22.11.10 22.05.12 202 | 103.24 543 3.63 1.52 B1/B+ cblpbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 30.7 | 10342 269.99 6285 | 0.17 B-/B1/B- GaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 93 | 10150 | 0.7 10.92 6.40 0.68 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 216 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 22 | 100.98 149 3.40 0.18 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 195 | 105.00 = 1.50 2.98 5.96 1.52 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 322 | 10724 | 0.05 425 3.35 2.36 BBB/Baat/ GaHkm
Rosselkhozbank-13 RUE 3000C R 750 25.09.1C 25.03.1% 305  1005¢ | 0.13 7.24 3.73 217 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 403 | 107.25 473 3.32 291 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 452 | 113.84 4.88 3.95 3.13 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 12.0 | 73.0 | 100.62 6.31 3.46 0.95 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 80.9 | 103.68 5.63 3.04 5.29 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 935 | 112.34 5.74 345 5.75 BBB/Baat/ GaHku
RTM-11 CLN 125§ 1200 04.12.10 04.03.11 54 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 56.0 = 10062 = 0.07 348 1.80 4.15 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 954 | 142.93 445 3.85 5.68 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.9 | 10343 = 045 4.56 242 7.46 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2161 | 18122 | 0.15 5.52 3.52 9.40 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  30.09.10 31.03.30 2376 | 118.80 | 0.10 15050 000 437 3.16 5.63 BBB/Baa1/BBB  |roc. Gymarn
RusStandard-10 500 $ 750, 07.10.10 07.10.10 0.5 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 75 | 10143 | 047 6.21 425 0.58 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 3.0 | 637 | 9540 30.67 4.65 0.20 B+/Ba3/B+ GaHkun
RusStandard-16 200§ 9.75  01.12.10 01.12.16 754 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 795 | 104.31 4.96 278 5.29 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 139 | 10399 = 0.03 2.36 2.85 1.09 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 322 | 106.46 3.88 3.04 238 GaHku
Sberbank-13-2 500 § 647 02.01.11 02.07.13 338 | 106.44 3.99 3.04 2.51 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 58.3 | 102.40 493 268 413 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 85.3 | 99.63 91897 | 271 0.00 BaHku
Severstal-13 1250 § 9.75  29.01.11 29.07.13 347 | 109.37 | 0.03 6.11 4.46 246 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.10 19.04.14 435 | 109.09 6.36 4.24 2.94 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 71 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 59.2 | 10521 0.26 6.43 3.66 4.00 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 42 | 102.18 2.50 4.34 0.34 BB-/Ba3/BB Tenexom
Tatfondbank-12 08§ 12.00  02.02.11 02.02.12 16.6 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 10.3 | 103.9¢ 5.13 4.81 0.81 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 99 | 103.20 2.89 3.33 0.79 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 243 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 30.1 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 53.1 | 105.10 | 0.01 493 297 3.77 | BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 708 | 110.10 5.45 341 469 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 79.0 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 90.9 | 11175 5.91 3.52 5.71 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 114.0 | 108.00 = 0.50 6.11 3.36 6.79 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 25 Ternexom
TransCapitalBank-17 100 § 1051 18.01.11 18.07.17 83.0 = 9857 11.80 5.33 4.58 B1/ GaHkun
TransCreditBank-11 350 § 9.00  23.12.10 25.06.11 9.2 | 10402 | 0.11 348 433 0.72 /Ba1/BB BaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 214 | 10473 3.31 291 1.65 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 214 | 104.05 | 0.05 3.00 2.58 1.66 /Baa1/BBB cblpbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 350 | 11023 0.01 3.90 349 257 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 420 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.02.11 07.08.18 95.8 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 238 CCC/Caat/ GaHku
URSA-11-1 130 § 12.00  30.12.10 30.12.11 154 | 107.95 5.42 5.56 1.16 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 140 | 10384 = 0.15 470 7.99 1.05 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 80 & 328 B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 119.2 | 108.52 5.75 3.18 7.10 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 134 | 105.63 3.03 3.96 1.01 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 31.7 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 69.0 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13 30.10.10 30.04.18 925 | 113.30 6.85 4.03 5.42 /Ba2/BB+ Ternexom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 82.3 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 61.1 | 9640 = 0.05 7.06 322 410 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 128 | 105.14 | 0.02 2.52 3.57 0.99 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 93 | 10412 2.72 7.92 0.76 BBB/Baal1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.10 30.10.12 256 | 10547 | 0.10 387 3.13 1.92 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 266 @ 99.81 12.08 6.01 1.80 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 353 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 53.2 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.11 04.03.15 541 | 103.30 | 0.01 5.62 3.13 3.83 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.7 | 10065 = 0.08 4.07 422 472 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.10 28.05.13 29.05.18 330 935 | 10564 @ 031 4.61 3.25 240 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 58.0 | 301.6 | 102.55 0.49 5.63 3.05 4.04 BBB/Baa1/BBB | 6aHku
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