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HacToswwin 6ionneteHb NpeaHasHaueH UCKIOYUTENbHO ANA MHOPMALWOHHBIX Lenel. Hi npu kakux obcTonaTenscTax 3T0T BlonneTeHb He A0MKEH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak odepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO AaHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He AaeT HUKaKMX MPAMBIX U KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHM AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HW areHTbl KOMNaHUm v ap@unmpoBaHHble nLa He HeCyT HKAaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIe YObITKM OT
MCMONb30BaHUsA HacTosILLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexat 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MH(OPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTPaHsTLCS 6e3 NpeABapuTeNbHOro NMCbMEHHOTO paspetleHms. © YPAJICUE Kanutan 2010
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CTPATEIrNA

BHeWHVH PbIHOK

Banoe Hayano Hepenn. MypoBble PUHAHCOBbIE PbIHKW HaYanu Hefeno CHUXeHneM B cpefHeM Ha 0,5%. Buepa Hu B CLUIA, HU
B EBpone He nyGnmnkKoBanocb BaXXHOM MaKpOCTAaTUCTUKM — MPUHMHOM NafeHUs MHOEKCOB CTanv BHOBb BO3HMKLLUME OMaceHus
OTHOCUTESTbHO [OJITOB MPOBMEMHbIX CTpaH eBpo30Hbl. Mo coobuweHmio The Wall Street Journal, ®PC, BO3MOXHO, U3MEHUT
cTpaTervio Mnokynkm obnuraumi Ha Gonee rmbkylo, HO MeHee MacwTabHylo. [peanonaraeTcs, 4To nNporpamma Oynert
HEOrpaHMYeHHOM MO BPEMEHW U CTAHET Y4UTbIBaTb TEMMbI OXMBIIEHUS SKOHOMUKWU. AMEpUKaHckaa BaoTa oTpearMposana Ha
HOBOCTb CHUXXEHWeM: napa eBpo/[onfap Hauenunacs Ha nokoperHue otMeTku 1,35 fosn./eBpo. PelueHre o TakTUKe MOKYMoK,
BO3MOXHO, OyAeT NpUHATO NULLIbL B Hadane Hosbps, koraa coctoutcs cnenyiollee 3acenanme OPC. JoxoaHOCTN AeCATUNETHNX
Ka3Ha4YemcKnx obnuraumin Ha4anum TOpro.yo CECCUIO PE3KUM CHUXEHWEM, OMYCTUBLLUNCL 0 YPOBHS 2,52 %, 04HAKO 3aBepLunnm
[eHb Ha Heckornbko Donee BbICOKOM oTMeTke — 2,54%. CerofiHsa Ha Xo[, TOPro., CKopee BCero, NOBAUAET nybnmkaums nHoekca
NoTpebnTeNbCKON YBEPEHHOCTU 3a CeHTAOPb. OXMAaeTcs, 4To nocsie pocta Ao 53,5 nyHKTa B aBrycte, MHAEKC CHU3UTCS A0 52
nyHkToB. Kpome Toro, BO BTOpPHUK ByaeT onybnmkoBaHo 3HadeHme nHaekca S&P Case Shiller, oTpaxatoulero ueHsl Xxunbs 8 20
KpynHenwmx pernoHax CLUA.

B cermeHTe eBpOoGOHAOB cMellaHHas AnHamwuka. Cnpen MHOMKATMBHOIO CyBEPEHHOro BbinMycka Russia’30 paclumpuncs m
BHOBb BEPHYNCS Ha 0TMeTKy 182 6.1., B OCHOBHOM 3a CHeT CHUMXeHusa goxoaHocten 10 UST. B kopnopaTUBHOM CErMeHTe eiIMHOM
TEHLEHLUMN He CoxXmnock. CaMblin OIVHHBIV BbIMyck eBpoobnuraumn Fasnpoma, Gazprom’37, Bbipoc B LeHe Ha 30 6.n. oo
109,8% oT HoMmHana, Gazprom'34 1 Gazprom'22 nofopoxanu Ha 57 6.n. 1 69 6.n. o 126,2% 1 105,2% COOTBETCTBEHHO.
Espoobnuraumm BTE VTB'35 nogetesenn Ha 3 6.n. go 102,4% oT HomuHana, VTB'18 cHumaunmce Ha 5 6.n. (105,6% ot
HOMMHana). YTo KacaeTcs oCTanbHbIX NpeacTaBMTenel GUHAHCOBOro cektopa, To bymaru Sberbank’17 noppocnu Ha 8 6.n. fo
99,9%, Sberbank’13 notepsnn B UeHe Bcero 2 6.n. n coctaBunn 106,4% oT HoMUHana. EBpoobnuraumm baHka MockBbl
BoM'17 notepsinu 15 6.n. (8o 98,9% OT HOMWHana) 1 CerogHs MoryT NPOAOMKUTL CHXeHWe. EBpoobnuraumm Cesepcranu,
KOTOpble B NocfeHee BPeMs HaXOLAATCA Mo AABNEHNEM, OBUranncb pa3HoHanpasneHHo: Severstal’ 13 cHM3MnUch elle Ha 5 6.n.
1o 109,6%, a Severstal'14 nogpoxanu Ha 26 6.n. o 109,6% oT HOMMHana. A3naTckme pbIHKU CErOAHs YTPOM MAOYT BHW3, HO
dbloYepcbl Ha amMepuKaHckme (OHOOBblE WHOEKCHI BbILWAN B MONOXMUTENBbHYIO 30HY, YTO [LOMXKHO NomepXaTb KOTUPOBKM
POCCUNCKMNX aKTVBOB Ha OTKPLITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEeHHMM PbIHOK

HoBble MyHuUMNanbHble 60HAbI. Huxeropoackas 0bnacTb 7 oKTAOps Ha4yHET pa3MeLLeHne NATUNETHUX obnunraLmii Beinycka
34006 Ha 5 mnppa py6.; kHMra 3asBok oTkpbiBaetcst 30 ceHTadps B 10:00, a 3akpbiTa Oyaet 1 okT6ps B 16:00. MNepBbI KynoH
onpefenseTcs no pesynbrataMm OykOUNAWHra, OpUeHTUP CTaBkM cocTasnsieT 8,5-9%, 2—6-1 KynoHbl NPU3HAKTCA PaBHbIMK
nepBoMy, 7—8-1 KyMOHbl — PaBHbIMK NepBOMYy 3a Bbl4eToM 0,5%, a 9—10-1 KynoHbl — paBHbIMKX MePBOMY 3a BblideToM 1%.
Bbinyck Oyaet amoptuanpyemsim: 30% OyaeT noralleHo B AaTy BbiMaaThl WeCToro KynoHa (3 oktabps 2013 r.), 40% — B gaty
BbIMaTbl BOCbMOro KyroHa (2 oktabpsa 2014 r.) v ewe 30% — B {aTy BbinnaTtbl Oecatoro kyrnoHa (7 oktsabpsa 2015 r.).
MnaHVpyeMbIn BbIMYCK CTaHeT caMbIM AVHHBIM A5 HuxKeropofckom obnact: Ha pbiHKe yxe obpallaloTcsi ee ofHOMeTHMe
OoHabl Ha 2,7 Mnpa pyb. 1 OBa ABYXNETHMX Bbinycka Ha 5,7 mnpa pyo. ObnacTb BbinyckaeT obnnraumm ans hmMHaHCUPOBaHNA
feduumnta OlofkeTa, KOTOPLIN Ha Tekylmi rof 3anfnaHupoBaH B obbeme 8,8 mnpgh pyb. CBou obavraumv HefaBHO Takxke
pasmectunn MockBa 1 CaHkT-TeTepbypr, Gymarv nonb3oBanncb CrpocoM, MO3TOMY Mbl AyMaem, 4YTO W pasMelleHue
Hukeroponckomn obnactyi nponaeT Hemmoxo.

B oxxunpaHum 3acepanunsa LB. CerogHa coctonTcsa 3acegaHue LIb no geHeXXHO-KpeanTHOM NOANTUKE, N ONS YHaCTHUKOB PblHKa
KpamHe BaXXHbl KOMMEHTapuK perynaropa no ero utoram. B nocnegHee Bpems 3aMeTHO YCUAMIUCE onaceHus, 4to Lib nosbicut
CTaBKW U3-3a yCKOpeHUs MHPNauMM. MHeHNS y4aCTHUKOB PbiHKa 1 OULIManbHbIX ML, MO 3TOMY BOMPOCY pa3genvnunce. Mbl no-
NpexHeMy cimMTaeM, 4To B bnmxaniuee Bpems LIB Bpaa N NOBLICKT CTaBKY peduHaHcMpoBaHus (cendac — 7,75%), NOCKONbKY
BCMNIECK MHMMAUMM BbI3BaH HEMOHETapHbIMKU hakTopaMu. borbluoe 3HadyeHWe OyoyT MMeTb Takxke 3asiBNeHus perynstopa o
TeKyLlem COCTOAHUM 3KOHOMUKK PD.

Onbra CrepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

Me>x6aHKOBCKMe CTaBKU pacTyT
Ha (pOHe CoKpaLLAlOLLENCSA N3-3a HANlIOrOBbIX NMilaTeXen NMNKBUAHOCTU

Buepa KomnaHuu ynnatmnm akumsbl v HOMW, a cerogHs UM npefcTouT ynnatuTb Hanor Ha nNpubbinb. YPoBEHb NMKBUAHOCTU
CHU3UICA, Npu4eM 0ObeM ero CHWXeHWs B NMpeaeniax OgHoro AHs ctan Hamboree 3HaYUTeNbHbIM 33 NoCnefHWe ABa Mecsla.
CoBokynHas NMKBMAHOCTb CokpaTunack Ha 86 mnpa pyd., BNpodemM ocTaBWMCh Bbilwe 1 TpnH pyb. OcTaTkm Ha KopcyeTax
KpeauTHbIX opraHm3aumii B LIb cHu3mnuck Ha 46 mnpa py6. no 509 mnpa py6., a aenosutsbl 6aHkoB — Ha 40,6 Mnpa pyb. no
510,8 mnpg py6. CraBkm MexbaHKOBCKOro KpeAUTOBaHMS YBENUHMANCE Ha (DOHE CHUXKAIOLLENCH NMKBUAHOCTU, MHOMKATUBHASA
ofHoAHeBHas ctaBka MosPrime Bblpocna Ha 10 6.n. go 2,81%. CerofHs pOCT CTaBOK MOXET MPOAOMXUTLCS — KakK W
cokpaLLleHMe NUKBUOHOCTY.

O6bemM onepaumi no caenkam PEMO-kpeomToBaHMs Bo3poc Ha 305 MAH pyD. MO CpaBHEHWIO C Mpenblayllen ceccuern W
coctasun 555 mnH gonn. Craska ogHogHesHoro PEMNO octanack Ha yposHe 5,06%.

CerogHs UB P® npoemeT aykumoH no  pasmelleHunio 600 MnH pyb. B naTMHedenbHbIX KpeauTax 6e3 obecneveHus.
MpeObloylwme aykKuMoHbl Obii OTMEHeHbl 3a OTCYTCTBMEM 3asiBOK, HO CErofHs BO3MOXHO OXMBEHME Cnpoca Ha ¢oHe
BPEMEHHOIO COKPALLEHWS NUKBUOHOCTA.

Buepa pybsib yKpenuics no OTHOLWEHWIO Kak K AoMapy, Tak 1 eBpo. AMepukaHckas BaioTa notepsna 27 koneek (ee Kypc Ha
3aBeplueHne ceccun Ha MMBE coctasun 30,51 py6./ponn.), a esponenickas — 19 koneek (41,2 py6./espo). CToMMocTb
OVBaNOTHOM KOP3MHbI YMeHbLIMNach Ha 23 konenkn Ao 35,32 pyb. Taknum obpa3oM, pybrib BEPHYNCS K YPOBHAM, KOTOpble
3aHVMan fo ocnabnenus Ha npolunon Hefene. CerogHs HaUMOHanbHas BanioTa, CKOpee BCEro, YAEePXKMT 3aHATbIe MO3U1LMM, XOTA
MOXeT noTepstb 5—10 koneek 1 cHM3MTLC fo 30,6 pyb./0onn. Ha oHe HEKOTOPOW HEPBO3HOCTM Ha (POHAOBbIX PbIHKAX U
CHUXXeHNs HedbTAHbIX KOTUPOBOK (ceroaHs yTpom bappens Brent onyctuncs Hike oTMeTkn B 78 gonn./6app.).

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

HMTN (BB+/Ba1/NR)

HeraTtusHoe coob6uieHne ot Moody's

PerTMHI NocTaBneH Ha NepecMoTpP C BO3MOXXHOCTbIO MOHMXEHUS. Buepa MexayHapoaHoe areHTcTBo Moody's noctaBuno
Ha MepecMoTp PEeMTUHI KOMMaHWM «Bal» C BO3MOXHOCTbIO MOHMXeHUs. OCHOBaHWEM [N 3TOro Mocslyxuna obbsBneHHas
HMTM nokynka TpyUMOPCKOro nopTta, MOCKOMbKY Y areHTCTBa Moka HEeT SCHOCTM OTHOCUTENbHO Heobxoaumoro obbema U
NCTOYHNKOB (DMHAHCUPOBaHMS NOKYMKW. AreHTCTBO TakXKe BbICKa3blBaeT OrnaceHus no noBofy TOro, YTo B MOHe KOMMaHus Obina
NCKITIOYEHA M3 CMICKA CTPaTerm4eckmx NpeanpuaTUm, 3aTo B aBrycTe BHeCeHa B NepeyeHb 00bekToB Oyayluen npueatmaumm.
Tenepb Moody's NpeacTonT peLnTb, HaCKOJbKO OMNpaBAaHHbIM ObINlo MOBbILLEHME PENTUHIA Ha OAHY CTYMEHb 3@ MOTEHUMANbHYIO
noaaepskKy rocyfapcrea. PemTMHIM Bbinycka eBpoodnuraumin NMCP 12 Takke NnofBeprHyTcs nepecmMoTpy.

B3rnap Ha eBpooGnMrauuy HemTpanbHbIA. XOTH C MOMeHTa 0ObsABMEHWS O MoKynke MprUMOpPCKoOro nopta eBpoodnuraLmn
NMCP '12 (YTM4,71%) nogetuesenn nodty Ha 80 6.n. (0o 103,55%), Mbl He CKIMOHHbI PAaCCMaTPUBATL 3TO Kak BO3MOXHOCTb
LNs MOKYMNKK, Aaxe HECMOTPS Ha Moka KOHCepBaTMBHYIO AONTOBYIO Harpy3sky koMnaHuu (Yuctbin gonr/EBITDA Ha yposHe 0,7
no utoram | kBaptana). OnaceHnss OTHOCUTENbHO NPOAAXM roCyapCTBOM CBOEM A0MM B KOMMAHMM MOXET U farblie TONKaTb
KOTMPOBKM BbIMyCKa BHW3, MOCKOSbKY HEKOTOPbIE YYaCTHWMKU pblHKa rOTOBbI MPUODPeTaTh PUCK UCKTIOYUTENBHO KOMMaHWN C
rocyy4actmem. OfHaKO KOTUPOBKM BbIMycka NOKa elle faneku OT HOMWHana, No KOTOPOMY [LOfIXKEH OCYLLECTBAATLCS BbIKYN Dymar
B CJly4ae COKpaLLleH1s ONV npaBuTenscTsa B kKanutane HMTI.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru

TpancHed T (BBB/Baa1/BBB)

HeﬁTpaanaﬂ C TOYKU 3peHns Donrosov Harpy3kn otT4eTHOCTb 3a Il KBapTan

OGLwee yxyplleHue nokasartenen. Buepa TpaHcHedTb onybnmkoBana yMepeHHo HerateHble B HacTv OMY pe3ynbTathl 3a I
kBaptan 2010 r. u | nonyrogne no MCPO. Bbipyyka komnaHum gocturna 105 mnpa pyb. (208,2 mnpa py0. 3a nonyroaue),
yBENUYMBLLNCL Ha 29% rof K rogy v Ha 2,6% kBapTan K kBapTany. EBITDA coctaBuna 51 mnpg py6. (109,6 mnpa pyb. 3a
nonyrogme), NPOLEMOHCTPMPOBAB POCT Ha 9,3 % rof, K rofy, HO CHM3MBLLNCL Ha 11,3% OTHOCUTENbHO NpedbIayLLEero KBapTana.
YumcTas NpubbInb cokpatnnack Ha 42,2% rof K rogy W Ha 41,2% kBapTan K kBapTtany — go 20,5 mnpg py6. (55,3 mnpa pyb. 3a
nonyrogme). CHuxeHne EBITDA oTHOCUTENbHO YPOBHEN NpedblayLero KBapTana CBA3aHo C 45-NpoLeHTHbIM POCTOM 3aTparT Ha
PEMOHT U TeXHUYeCcKoe 06CITy>XKMBAHME 1 MOYTY TPEXKPATHLIM YBENNYEHEM PAacXO0B Ha NepeBo3Ky HehTU KeNne3HOLOPOXHbIM
TpaHcnoptoM. [lo BBOZ@ B 3KCMyaTaumio cTposiierocst ydactka BCTO ot CkoBopoamHo Oo KosbMuHO (B KoHue 2013 r.)
TpaHcHedTb JOMKHa AOCTaBAATb HedTb B MOPT KO3bMMHO MO Xene3Hom Aopore U NnaTuUTb Kak 3a MepeBOo3kK, Tak U 3a apeHay
UMCTepH. Tapud Ha XXenesHodopoXHble nepesosky (2400 pyb.) NoyTV B ABa pasa NPEBbILLAET Tapud Ha TPaHCMOPTUPOBKY
HedTV no BCTO (1598 py6.), NoaToMy B HAacTosLLEe BPEMSA AaHHOE HanpaBieHue AesTenbHOCTM NPUHOCKT TpaHCHedTH yObITKM.
OpHako BCTO 3aHWMaeT cpaBHUTENbHO Hebonblylo foMo B OM3Hece KOMMaHWUM, W TpaHCHepTW yoaeTcs MnoALepXMBaTbh
[IOBOMNbHO BbICOKME MOKa3aTesy onepaumoHHon peHtabenbHocTn (33%) u peHTabenbHocTy no EBITDA (49%). Mo wutoram |l
KBapTana TpaHcHedhTb NoHecsa yobITKM OT KypCoBbIX pa3HuL, B pa3mepe 19 mnpa pyb. (B | kBapTane Ta e CTaTbsl MpUHeCNa el
noxof B pa3mMepe 11 mnpg py6.), 4To oTpULLATENBHO CKa3anoch Ha NPUBLINM 1 MPUBENO K CHUXEHWIO YNCTOM peHTabenbHOCTU C
34% B | kBaptane 2010 r. no 19% Bo Il kBaptane 2010 r. OgHako 370 BbINO OTYACTM KOMMNEHCUPOBAHO COKpPALLEHUEM
(DMHaAHCOBBIX YObITKOB MO MTOraM KBapTana.

Ha ponrosom ¢poHTe 6e3 nepemeH. B | nonyrogmm 2010 r. TpaHCHedTb He OCYLLIECTBASANA HOBbIX KPYMHbIX 3aMMCTBOBAHNN.
COBOKYMHbIN JONT KOMMAaHWUM Ha OTHETHYIO AaTy yBenuyuncs Ha 4,4% OTHOCUTENbHO KOHLA | KBapTana 1 coctasun 564,8 mnpg
py6., oTHoweHwe Jonr/EBITDA ocTanocb Henm3MeHHbIM Ha ypoBHe 2,5. Mbl He npuaaemM 0coboro 3HaveHWs nokasaTento 41CToro
[lonra KOMMaHuM, KoTopbin 3a Il kBapTan BbIpoC Ha 3,3% fo 288,9 mnph py0., Tak Kak 3HauyuTenbHas OeHeXHas no3uums
amuTeHTa (276 Mnph pyb. Mo COCTOSHMIO Ha OTYETHYIO AaTy) OOBACHAETCH TeM, 4To TpaHcHedTb NPOCTO He ycnena BAOXWUTb
NPpVBJIeYeHHbIE paHee CPefCTBa B peanusyemMble WMHBECTULMOHHbIE MPOeKTbl. Kak MO3MTUBHbLIN (akTop cliefyeT OTMETUTb
yBenu4eHne cBoOOLHOro [eHexXHoro notoka TpaHcHedTv o 7,1 mnpg pyb. ¢ 0,5 mnpg pyb. B npeaploylieM kBapTane,
HEeCMOTPSA Ha POCT KanBNOXEHUN Ha 53,5%.
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®durHaHcoBble pe3ynbTaTbl TpaHcHedTH, MCDO, MnH py6.

2008 2009 | kB. I kB. WU3m. 3arog, %
2010 2009

Bbipyuka 274977 351051 102 785 85190 20,7
EBITDA 160 798 216 419 58 096 56 150 35
Yucrasi npubbinb 72067 121867 34 834 19208 814
Onepal. AeH. NOTOK 119 657 163 776 41864 37269 12,3
KanenoxeHust (130 021) (203 273) (41 407) (35100) 18,0
CB0o6OAHbI AEH. MOTOK (10 364) (39 497) 457 2169 (78,9)

WU3m. 3a kB., %

CoBokynHbIit gonr 255737 553 288 540 906 - (2,2)
Kpamxkocpoyrblii done 64 140 11 336 12 499 - 10,3
[leHexHble cpedcmea 60 565 283 658 261 266 - (7,9
YucTblit gonr 195172 269 630 279 640 - 37

CobCTBeHHbI kanuTan 559 897 681396 716 230 - 51

AKTuBbI 963 129 1419747 1472775 - 37

PettabenbHocTb no EBITDA, % 58,5 61,6 56,5 65,9

EBITDA/Mpou. pacxoabl 15,8 12,7 14,3 134

[Jlonr/EBITDA* 1,6 2,6 25 -

YueToiit ponr/EBITDA* 12 12 1,3 -

[Donr/Co6eTB. kanuTan 0,5 08 0,8 -

* EBITDA paccumtaHa 3a nocienHve 12 mecsaues

WICTOYHMKN: flaHHbIE KoMMaHuu, oueHka YPAJICUba

Cnpep, kK KpuBol Fasnpoma cyxaetcs. EBpoobnmraumm TpaHcHedTN TPaAMLUMOHHO TOProBanmnch C AUCKOHTOM B pasMepe
okono 40-60 6.n. K kpuBOW JoxofAHocTel lasnpoma (BBB/Baal/BBB), 4T0o Mbl 0DbsCHSEM B MEpBYiO ovepefb MeHbLIMM
npennoxeHnem HoBbix Bymar TpaHcHedTVM 1 KX Gonee HU3KOW NUKBMAHOCTbIO. OfHAko 3a nocnedHWe napy Mecsues 3TOT
LVCKOHT Hayas nocTerneHHO COKpaLlaThCs U Ternepb BapbupyeTcs oT 5 0.M. Ha KOPOTKOM KOHLe KprBon Ao 30 6.1. Ha AIMHHOM.
Ha pbiHke CDS Takke Mpou3oLwWno cyxeHue: natunetHne CDS Ha puck TpaHCHedTn ceryac KOTUPYIOTCA Ha ypoBHe 215 0.n.
npoTuB 245 0.n. 3a puck lasnpoma (B uione cnpeg Mmexmy HUMK cocTaBnsn 50 6.n.). MosToMy nenas BbiGop Mexay
eBpoObMraumMaMM  OBYX 3SMUTEHTOB, Mbl OTAaeM rnpefnodTeHne 6oree BbICOKOLOXOAHbIM U NIMKBUAHBIM  [OMTOBbIM
obs3aTenbcTBaM Fasnpoma.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru
Anekcevi KokuH, kokinav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

28 ceHTAbpS

29 ceHTAbpPS

30 ceHTs6ps

4 okTA0pA
5 okTs0ps

7 okTabps

11 okTA0pA
12 okTA0pA
13 okTA0pA

14 okTa0pA

15 okTA0pA
JleHeXXHbIN pbIHOK

28 ceHTsbps
29 ceHTAbpPS
1 okT0OpS
27 okTabps
24 Hos0ps
24 Hos0ps

1 AHBaps

Pa3metueHme OCK ESC-06 (10 mapp pyb.). Pasmelere GCK ESC-08 (10 mnpa pyo.).
Pa3melleHne OCK ESC-10 (10 mnpg pyb.). Odepta baHk Pycckmin ctaHgapT-7 (5 mnpg py6.).
Odepra MCC-1 (5 mnpga pyb.).

Pa3meLLeHme TexHoHVKOSb-®uHaHc-50-03 (2 mnpg py0.). Ocdepta MeTtpoctpoit MHBecT- 1
(1,5 mnpa py6.). OdepTa Xuncoumnoteka-PuHarc-3 (1,5 mnpa pyb.).

Pa3melueHue EBPP-06 (3,5 mapg py6.). PasmelleHure EBPP-07 (3,5 mnpa py6.). PasmelueHne
CntpoHmkc-50-02 (3 Mnpa py6.). Odepta HOK-2 (0,4 mnpga pyb.). Ocdepta An-TEKO-2
(0,63 mnpa py6.).

MoratueHue MpomceazbbaHk-2010 (200 mnH gonn.).

PasmelueHue T[] Konenka-60-02 (3 mnpg py0.). MorateHue YpansaroHzasom-OuHaHC-2
(3 mnipa py6.).

PasmelleHne Huxeropoackas 065-34006 (5 mnpa pyb.). PasmeleHne CuHeprmsa-60O-01
(3 Mnpa py0.). MoraweHue baHk Pycckmnin ctaHoapt-2010 (500 maH gonn.).

Odepta ESCK-2 (1 mnpg py6.).
Odcpepta XKD-4 (3 mnpg pyob.).

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.).
Morawexwue EauHas Espona-1 (1,2 mnpa py6.). Morawexne Pecnybnunka Komn-24006
(0,7 mnpa py6.).

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

BbinnaTa Hanora Ha npyobInb

BaHku BepHyT LieHTpobaHKy 15 Mnpa pyo.

LleHTpobaHk pa3MecTnT Ge33anorosble KpeLuTbl CPOKOM Ha 5 Hefenb
BaHku BepHyT LieHTpobaHKy 40 Mnpa pyO.

BaHku BepHyT LleHTpobaHky 5 Mnpg pyo.

BaHku BepHYT MUHMUHY 7 Mnpg pyo.

LleHTpobaHK npekpaTnT NpeaocTaBnaTh Oe33anorosble KPeanThl
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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 20.9 100.00 495 500 5.10 105.00 9.00 4.61 1.46 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.9 100.67 | 0.12 100.55 100.80 9.15 4.58 212 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 99.0 100.04 | 0.15 175557 99.80 99.95 8.29 2.03 413 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 1214 98.42 100.00 100.39 7.94 2.08 4.86 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 133.5 99.74 99.30 99.50 8.54 5.85 5.58 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.6 100.19 100.11 100.40 5.61 237 0.05 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.10 01.02.12 16.4 100.16 33.00 103.60 8.85 2.19 117 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 25.0 101.02 101.00 101.50 6.81 1.83 1.36 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 46.2 100.19 99.99 101.15 7.53 1.86 2.31 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.6 99.57 1000 99.48 100.04 8.03 1.94 3.26 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.9 99.70 1099 99.60 99.84 7.98 191 2.31 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 77.8 99.27 | 0.30 500 98.97 99.33 7.92 1.90 3.27 /A3/BBB (buHaHCbI
Aud-02 1000 R 16.000 241210 311210/ 211212 3.0 272 | 10140 24 101.50 101.90 | 9.30 787 | 024 Tenexom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 131 101.49 5 99.01 101.25 6.54 3.88 0.96 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 371 101.15 60 000 100.00 101.25 7.50 4.07 1.36 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 36.3 106.50 10 022 102.01 107.19 7.16 6.58 0.90 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12) 20.11.13) 20.0 38.3 110.05 109.10 110.35 7.39 6.28 1.38 B+/B1/ cbipbe
Anpoca-20 3000 R 8.95  28.09.10 23.06.15 571.7 99.86 9.29 2.23 3.50 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 57.5 99.75 100 001 99.76 100.00 8.58 2.06 2.29 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895 23.12.10 18.06.15 57.5 100.07 25994 100.06 100.20 9.23 2.23 3.57 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895 23.12.10 18.06.15 57.5 100.07 25994 100.06 100.20 9.23 2.23 3.57 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000  30.09.10 30.06.12 214 meTannyprus
ATom3HNp06 10000 R 750  15.08.11 15.08.14 473 99.95 | 0.20 548 505 99.90 99.95 7.51 7.50 3.24 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.8 100.70 101.10 101.45 745 3.84 219 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 30.8 101.18 101.15 101.41 7.24 3.82 2.19 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 7.0 100.86 99.08 9.78 2.72 0.51 B3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 8.100 1210.10  13.10.11] 09.04.13/ 13.0 30.8 101.00 3610 100.90 101.20 747 4.00 0.92 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 36.4 100.00 5000 000 7.64 3.74 1.34 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 10.2 100.00 46.01 102.00 6.54 3.22 0.77 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 5.0 28.6 100.61 5.50 3.72 0.36 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 1.0 7.2 95.01 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 5.0 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 9.3 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 5.4 34.01 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.6 108.50 | 0.01 115229 108.40 108.50 8.37 5.74 1.82 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 27.0 75.6 108.50 | 0.10 586 108.40 108.50 8.37 5.74 1.82 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 27.0 75.6 108.50 | 0.10 67 404 108.40 108.50 8.37 5.74 1.82 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 5.0 171 103.80 103.41 104.19 7.53 8.17 0.38 meTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 7.0 315 100.54 98.00 101.50 9.41 5.24 0.53 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 26 81.23 1.23 14 76.01 83.85 189.25 9.52 0.08 MaLUMHOCTP.
BB/ MM 206 3000 R 9.000 15.12.10 15.12.10 26 100.85 148 100.48 100.85 5.00 4.45 0.21 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 29.5 100.43 99.91 100.59 7.38 3.70 2.10 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 33.5 100.70 143 000 100.70 100.90 7.75 3.91 2.30 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 33.5 100.79 | 0.07 107 620 100.70 100.79 7.7 3.91 2.31 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.7 100.50 40 000 100.25 100.60 8.64 21 10.19 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 29.0 100.00 33.00 100.00 8.15 3.99 2.03 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 34.2 104.10 500 000 104.10 105.48 7.74 4.43 2.33 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 10.0 46.0 107.84 | 0.64 107.20 107.44 4.95 7.03 0.72 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 21 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 21 100.54 100.22 100.70 5.36 4.22 0.17 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 6.0 35.7 103.02 102.40 5.07 2.90 0.42 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 2.0 26.0 101.58 33.00 101.40 2.34 6.87 0.15 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 6.0 29.7 100.50 4990 33.00 102.10 11.27 6.20 0.42 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 37.2 99.98 112 99.75 99.98 7.62 1.84 2.53 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10  13.07.12] 06.07.16, 22.0 70.3 100.70 130 219 100.50 100.85 6.93 1.78 1.57 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14, 15.0 51.2 103.30 103.11 103.70 6.93 2.34 1.10 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 30.0 100.56 184 000 100.60 100.88 7.56 1.88 21 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.12.10 15.03.13 30.0 100.79 184 952 100.60 100.79 745 1.88 2.1 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 30.0 100.84 | 0.11 76 001 100.65 100.84 742 1.88 211 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50  06.10.10 05.10.11 124 105.65 | 0.15 70100 104.00 105.79 5.81 543 0.89 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11 14.0211] 05.02.13 5.0 28.7 102.50 100.00 105.00 0.50 3.58 0.38 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.12.10 07.06.11] 29.05.13 8.0 325 100.30 650 100.00 105.00 5.77 313 0.64 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 414 99.85 700 99.70 99.85 7.05 345 1.70 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14 2.0 50.0 100.75 3.44 243 0.13 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 7.00 12.10.10  14.07.11] 07.07.15 10.0 58.1 100.45 210000 8.47 100.50 6.48 1.74 0.68 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 141210 16.06.11/ 07.06.16, 9.0 69.3 100.70 4817 100.55 100.70 6.53 1.86 0.62 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 141210 16.06.11] 07.06.16, 9.0 69.3 100.66 | 0.36 81 100.05 100.87 6.60 1.86 0.62 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/  30.11.16, 2.0 75.2 100.80 294 568 100.70 100.85 5.53 240 0.19 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 17.0 83.3 100.05 100.05 100.50 747 1.76 118 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 11.0 83.4 100.00 99.50 100.50 6.78 1.66 0.80 BBB//BBB (puHaHCbI
asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 22.0 70.5 114.85 1010 114.35 114.84 5.98 6.40 154 /Baa3/BBB- cbipbe
asnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 103.9 106.30 | 0.13 14000 106.20 106.30 5.03 7.83 0.51 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 9.0 45.5 122.08 3788 121.97 122.10 5.62 0.83 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 213 111.95 20 626 111.90 111.95 5.90 5.84 1.50 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 132 101.65 | 0.10 351 101.55 101.88 5.48 343 0.98 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 411 100.45 100.30 100.50 7.20 3.59 2.83 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 41 100.94 | 0.24 10 000 100.71 100.85 4.26 3.51 0.32 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 383 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 12.6 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 151112 20 26.0 101.35 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 20 26.2 100.05 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 30.8 100.50 16 112 100.10 102.00 7.05 3.55 2.14 /Baa3/BBB- Cbipbe

Ta3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 308/ 100.43 100.23 100.53 7.08 3.55 2.14 /Baa3/BBB- Chipbe
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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 45 102.67 | 0.32 448 102.35 102.55 10.54 8.74 0.33 aBToNpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.9 aHepreTMka
TnapoOrK-1 5000 R 8.100 291210 29.06.11 9.2 101.86 | 0.55 2 101.25 101.85 5.60 3.96 0.70 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 5.7 72.50 45.00 99.99 100.63 0.69 0.23 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 5.0 29.1 101.06 | 0.06 901 100.90 101.05 6.43 4.61 0.37 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 343 | 100.52 100.15 101.00 7.76 4.06 118 BB//BB- GaHku
rccot 5000 R 925 24.0311 27.0911 26.03.17 120 @791 100.80 2330 101.00 101.20 8.45 4.58 0.90 BB/ MaLLMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 31.3 | 102.50 90.60 102.00 11.15 5.84 1.97 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 204 | 101.60 1000 97.01 101.65 5.98 373 0.90 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 15000 18.01.11  21.07.11) 17.07.12) 100 & 220 @ 107.37 = 1.09 106.30 107.35 5.56 6.97 0.74 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 34.2 20.00 1 11.66 19.98 109.26 19.32 1.00 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13, 6.0 29.8 aHepreTMka
[IxendchCul1 2000 R 500 21.10.10 20.10.11 12.9 66.50 33.00 100.00 55.06 3.75 0.65 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 5.7 100.00 300 100.00 100.50 9.45 4.61 0.43 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.7 91.61 0.11 22317 91.60 91.74 11.13 4.68 3.42 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 13.0 = 74.0 | 104.90 60 104.95 105.00 5.82 4.99 1.00 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.9 100.78 100.00 2.50 0.96 0.54 AAA/Aaa/AAA | BaHkn
EBPP 0306n 7500 R 375 08.12.10 07.09.11 11.5 | 100.86 34.00 2.86 0.93 0.91 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 45.1 100.69 100.00 101.00 3.30 0.86 3.38 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 43.0 | 100.86 100.00 101.00 3.52 0.92 3.19 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 220313/ 13.0320 30.0 @ 1152  99.80 815730 99.58 99.82 9.56 4.62 2.08 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20 30.0 @ 1152 9980 @ 0.10 543 903 99.57 99.80 9.56 4.62 2.08 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 56 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 0.6 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 58.0 & 943 | 102.80 50 000 102.02 102.78 8.17 4.32 3.77 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 185 aHepreTMka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 21 101.00 100.00 102.00 12.07 8.89 0.16 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 19.0 = 100.01 92.01 100.50 12.34 5.98 1.25 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 241 100.00 90.01 13.42 6.48 1.59 (buHaHCbI
Kene3sobet1 1000 R 10000  19.11.10 27.05.11 8.1 28.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 136 | 101.40 8 101.40 101.60 6.88 3.98 0.99 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.7 | 100.95 249 100.92 101.00 5.70 5.36 0.19 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 220 458 @ 101.15 5500 101.10 101.30 7.40 3.94 1.55 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 7.0 30.8 | 100.85 225015 100.85 100.90 6.20 3.93 0.49 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12] 22.09.13 240 @ 364 @ 100.15 125000 100.12 100.20 7.77 3.84 1.75 B/Ba3/ GaHku
VixAsTo 02 2000 R 18.000 09.12.10 09.06.11 85 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 45.8 99.00 50 002 98.15 99.00 8.43 4.00 3.01 1/BB- TOProBAst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 9.0 69.2 | 108.15 500 108.15 108.50 6.31 8.51 0.63 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 78 48.80 29.00 88.99 237.15 9.71 0.18 MeTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 143 | 107.40 1000 107.00 107.40 10.12 7.78 0.97 CepBuC
WHtypucr-2 2000 R 1400 231110 29.07.11) 21.05.13 100 & 322 @ 101.00 0.50 41825 100.56 100.95 7.81 6.91 0.72 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 36.0 | 100.68 & 0.38 340 555 100.45 100.68 9.18 4.58 242 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 1550  02.12.10 28.11.13 386 100.53 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12, 8.0 26.2 | 101.53 | 0.1 101.25 101.85 7.79 5.06 0.60 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 36.0 TOproBnst
Kayctuk 2 850 R 18.00 07.10.10 07.07.11 9.4 101.18 16 101.05 101.70 15.70 4.44 0.33 XUMUS
KMB-Bank2 3400 R 11.00  01.12.10 30.11.11 143 | 101.01 10.29 543 1.00 JoTo3BaH/ GaHku
Koke 02 5000 R 12000 17.03.11 15.03.12 178 | 102.10 230 101.89 102.10 10.68 5.86 125 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.7 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 169 = 11034 = 0.09 110.25 111.00 8.78 373 115 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 169 | 101.85 70 000 101.50 102.50 8.63 240 1.20 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13] 22.0 @ 343 | 10145 128 101.30 101.60 8.84 2.33 1.55 //B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 9.1 [/Ba3/ (buHaHCbI
Kyi6A3oT-2 2000 R 8.80  04.03.11 04.03.11 53 101.00 10 006 100.55 100.80 6.50 4.34 0.41 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 32.3 | 107.95 428 107.10 107.95 10.19 3.35 1.53 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.7 | 107.30 479 107.30 107.35 9.77 3.68 1.02 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 16.2 | 101.90 3523 101.85 102.20 7413 4.18 1.19 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 19.0 = 101.60 150 101.30 101.66 7.03 3.94 1.35 /Ba2/ aHepreTuka
JIOKOBatHk 5 2500 R 925 27.01.11 04.0811 23.07.15 10.0 @ 587 | 100.95 15000 100.86 100.95 8.00 4.57 0.77 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 346 | 102.00 @ 0.05 30083 101.92 102.20 745 6.60 0.34 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.12.10  02.07.12 25.06.13 21.0 = 334 | 101.84 101.50 102.00 9.45 5.14 1.48 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 36.0 | 100.25 @ 0.20 2450 100.00 100.24 10.14 4.97 2.38 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.7 97.50 95.01 99.99 13.01 4.73 0.68 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 146 | 101.26 501 101.27 101.42 6.07 3.50 1.08 BBB-/Baa2/BBB-  cbipbe
Tlykoindo6n 6000 R 740  09.12.10 05.12.13 38.8 | 100.97 40954 100.31 100.97 7.18 3.66 2.65 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 226 | 11250 305 666 112.25 112.55 6.22 5.92 1.59 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 226 | 11247 25000 112.00 113.00 6.24 5.92 1.59 BBB-/Baa2/BBB-  cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 226 | 11285 25000 112.25 112.99 6.03 5.90 1.60 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 226 | 11225 80 958 112.00 113.00 6.36 5.93 1.59 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 1335, 07.02.11 06.08.12 226 | 112.74 | 0.06 112.25 112.89 6.09 5.90 1.60 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 269 | 10520 @ 0.19 105.00 105.92 6.74 4.36 1.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 269 | 105.34 105.00 105.93 6.67 4.35 1.89 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000  28.09.10 28.03.11 6.1 103.46 12.32 9.26 0.41 meTannyprus
Martut BO-01 1000 R 825  14.03.11 09.09.13 35.9 99.96 30 000 99.91 100.00 8.44 4.12 2.46 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 35.9 99.98 99.90 100.05 8.43 4.12 246 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 359 | 100.05 5 99.90 100.04 8.40 4.1 247 TOproBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 359 | 100.00 37507 99.91 100.05 8.42 411 246 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 18.1 100.61 | 0.11 775 100.61 100.79 791 4.06 1.32 TOproBnst
Macrepb-3 1200 R 11.000 01.12.10  10.12.10/ 30.11.11 2.0 143 | 101.30 @ 027 100.00 101.01 373.70 5.42 0.04 oto3gaH// GaHku
MEBPP 0206n 3000 R 850  30.09.10 04.04.11) 28.03.13 6.0 304 | 101.15 6.19 2.10 0.47 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13 1.0 31.3 | 100.91 | 0.06 100.01 100.85 3.26 371 0.08 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14 5.0 416 | 101.28 10 000 101.10 101.28 6.26 4.63 0.42 B+/B1/ (buHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 451 100.34, 0.19 100.15 100.50, 8.02 4.10 1.08 B+/B1/ (hyHaHChI
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 11.7 | 102,53 102.01 105.00 11.46 6.81 0.84 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 26.5 | 110.10 1542 109.50 110.10 7.76 5.78 1.77 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 88.5 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 20.1 99.90 495 99.11 99.90 11.01 5.49 0.59 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 60.0 & 120.7 = 100.01 299 002 100.01 101.50 10.24 4.99 3.62 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15, 25.08.20 60.0 @ 120.7 10040 & 0.01 107 8%4 100.20 100.39 10.13 4.97 3.63 /B1/ meTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 33.0 | 101.20 | 0.05 802 101.05 101.20 6.71 4.19 0.66 /B1/ meTannyprus
Meuen 406 5000 R 19.000 28.10.10  30.07.12 21.07.16, 220 @ 708 | 117.78 11500 117.50 117.80 8.64 4.02 145 B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12] 09.10.18 25.0 & 978 @ 107.34 =023 217 106.01 107.34 8.82 2.90 1.67 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 258 | 105.50 159 311 105.00 105.49 742 5.91 0.97 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 299 | 101.85 57 001 101.74 102.00 9.09 4.77 2.05 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 31.3 | 102.00 & 0.50 129 008 101.65 102.00 9.06 4.77 2.07 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 17.2 | 102.50 100.00 105.00 5.49 1.76 1.28 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 1250 07.10.10, 21.10.10/ 01.10.15 1.0 & 61.0 | 100.60 100.00 105.00 310 | 007 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14 10.0 = 463 @ 100.94 100.00 101.89 6.20 1.83 0.76 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 115 MaLLMHOCTP.
MukosiH-206 2000 R 1350 10.02.11  24.0212 07.02.13 17.0 @ 28.8 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.8 3749 | 049 4 35.27 37.49 249.10 16.29 0.24 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 4.0 33.9 55.00 200 55.00 90.00 645.58 12.92 0.04 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 56 103.69 103.50 103.69 6.87 721 043 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 19.2 | 100.20 100.55 100.95 7.98 4.23 0.54 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 22.7 | 101.05 | 0.25 6000 100.76 101.05 8.96 4.64 1.59 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11 240712 14.07.15 220 @ 584 | 100.69 100.60 100.89 9.44 4.83 154 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 13.0 @ 55.1 101.00 | 0.05 600 101.00 101.10 8.70 4.79 0.91 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 26.0 | 100.70 = 0.10 51300 100.60 100.79 4.13 4.68 0.15 0T038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211, 121212 150 @ 269 & 103.98 104.05 104.24 6.30 4.65 1.08 oTo3BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 18.0 & 36.3 | 100.10 50 000 100.00 100.20 6.45 3.22 1.36 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 30.7 | 101.25 70 000 101.25 101.35 7.23 3.77 2.1 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 294 2.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11] 03.07.12, 4.0 215 62.57 8.00 28.99 430.57 6.18 0.05 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.8 (bUHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 115 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 452 (buHaHCbI
MoiibaHk 5 5000 R 1296 211010 25.04.11) 16.04.15 7.0 554 | 100.26 36.00 101.30 12.57 6.44 0.48 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.7 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 3.0 33.0 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 1.0 18.8 191 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 21.2 93.00 569 92.72 93.10 15.97 4.96 1.05 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 7.7 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 6.0 /ID (hyHaHChI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 271 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 11.7 | 106.05 303 359 106.05 106.10 6.02 5.88 0.88 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 65.7 | 100.95 101.00 101.39 6.95 3.78 1.28 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10 061212 28.11.14) 27.0 = 508 | 106.75 105.25 106.85 6.92 4.79 1.84 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11] 25.07.13 11.0 | 344 = 101.71 101.01 103.00 6.74 221 0.78 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 115 | 101.38 25005 101.20 101.49 6.62 3.96 0.87 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 20.1 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 11.0 = 476 | 108.80 1856 108.01 109.13 7.54 8.02 0.83 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 37.2 99.13 99.01 99.99 7.45 3.52 2.53 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.6 99.11 99.11 99.50 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 = 938 | 101.88 4000 101.69 101.90 7.34 3.92 2.29 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11] 13.05.14, 8.0 441 106.40 14158 106.40 106.60 5.96 15.70 0.60 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16 220 @ 70.7 | 112.20 7128 112.20 112.44 6.85 12.67 1.60 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20, 35.0 @ 119.5 101.20 5800 101.20 101.25 9.44 4.80 2.31 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 18.2 81.87 87.06 26.90 6.09 112 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.6 | 105.61 105.50 106.00 7.06 4.60 1.85 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 255 | 107.65 52 621 107.60 107.68 6.88 4.98 1.74 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.7 | 101.42 40 000 101.02 103.08 7.23 3.81 2.1 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 334 | 10145 61732 101.40 101.52 7.02 3.69 2.33 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 220 458 @ 10020 0.05 6783 100.05 100.20 7.35 3.68 1.56 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13  28.08.17) 36.0 @ 842 | 100.45 148 000 100.10 100.35 747 4.24 2.46 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 4.7 101.71 101.65 101.80 5.04 4.66 0.37 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 9.0 33.0 | 100.65 @ 0.65 32001 100.50 100.66 6.02 347 0.68 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 34.6 | 100.00 100 000 100.00 100.06 712 3.49 243 BBB-/Baa2/BBB-  meTanmnyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 58.2 | 100.97 @ 0.07 100.00 101.30 9.12 2.28 2.09 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 7.0 95.00 20 93.00 95.00 26.21 7.87 043 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 7.3 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 191110/ 16.05.12, 2.0 19.9 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111, 17.04.13 140 @ 311 100.00 B/l notpeb. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 3.0 14.6 JHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13) 21.0 = 332 & 10120 040 1 101.10 101.20 6.84 3.70 1.52 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 30.09.10 29.09.11 122 | 106.28 5.81 5.75 0.87 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 19.0 | 100.00 97.56 101.30 7.38 3.62 1.36 JHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 8.0 32.6 | 101.00 38.01 11.42 6.42 0.60 11B- MalLLKHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 112 | 101.00 38.01 12.15 6.42 0.80 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 13.9 notpeb. To..
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 7.0 31.3 | 100.75 30 000 100.70 101.00 8.73 4.95 0.52 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 9.2 100.64 100.40 101.00 8.75 4.73 0.67 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.4 99.59 99.20 99.84 5.61 2.52 0.72 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 27.0 @ 515 | 110.20 51 110.20 110.50 7.82 5.80 1.82 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 23.2 | 100.65 100.50 100.93 7.51 3.86 1.67 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 23.2 | 103.20 5175 103.20 103.70 6.55 7.24 0.38 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 200 | 100.95 52000 100.80 101.00 7.24 3.83 143 B+/Ba2/oTo3BaH | GaHku
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IV YPANACMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 129 77.16 64.00 94.99 27.80 0.01 0.83 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 344 91.47 91.00 91.94 52.83 9.81 0.22 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 134 18.01 TOproBnst
MpocbMeansd-1 3000 R 1050  20.01.11  23.07.13] 16.07.15 340 @ 584 98.20 | 0.20 8871 97.00 98.20 11.52 5.33 2.21 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.3 7.01 clx
Pasrynaind2 2000 R 17.000  28.09.10 27.09.11 122 c/x
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 17.9 | 103.00 2 95.01 103.00 15.18 8.23 1.18 c/x
Pasrynsitd4 3000 R 17.000 241110 02.06.11] 22.05.13 8.0 323 | 101.00 | 21.00 99.01 102.99 15.32 8.39 0.55 clx
Pasrynaitd5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 374 3.01 clx
Paitcbcbaitaen-4 10000 R 1350 071210 08.12.11  03.12.13) 150 @ 388 | 108.00 65 000 108.00 108.05 6.48 6.23 1.04 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 9.9 100.20 9998 99.00 101.00 10.62 4.73 0.72 yenyru
PenKan-2 3000 R 22.00/ 09.10.10, 15.10.10, 04.04.12. 1.0 185 | 100.48 5857 100.45 100.47 4.73 10.86 0.05 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210  17.06.11] 06.06.12 9.0 20.6 | 102.05 5015 101.93 102.05 9.34 6.07 0.63 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 20 100.03 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 26.7 | 106.10 85000 106.00 106.15 6.47 4.42 1.87 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 15 100.45 59101 100.34 100.45 3.56 3.65 0.12 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 257 | 101.74 215001 99.00 102.09 6.76 3.70 1.82 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 9.4 102.30 100.00 102.39 547 4.14 0.71 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 19.11.10/ 13.11.13 2.0 38.1 99.27 5348 99.28 99.55 5.28 0.05 0.14 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 419 | 12450 192019 124.50 124.55 7.00 6.01 2.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 62.6 | 10146 @ 0.18 101.00 101.75 7.59 3.83 3.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 = 105.1 @ 109.95 44 500 109.92 110.00 5.91 6.76 1.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 419 | 103.94 48 998 103.94 104.00 8.84 4.80 2.75 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.1 104.93 104.10 105.00 9.92 5.26 3.22 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 26.12.12] 20.06.16/ 27.0 = 698 @ 108.35 0.65 100 107.40 108.38 717 5.14 1.88 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11) 05.06.17, 9.0 814 | 106.06 140 107 99.00 106.10 5.55 6.74 0.64 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 340 @ 950 | 11143 110.00 111.25 6.88 5.06 2.32 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19 46.0 @ 107.1 @ 114.06 113.52 113.75 7.34 5.03 297 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 100 @ 167.8 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215 16.01.25 53.0 @ 1742 10644 029 399771 106.35 106.44 7.35 4.22 343 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12] 21.06.13] 21.0 | 333 | 100.53 100.60 100.70 717 3.69 1.54 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 33.8 | 100.70 10 000 100.65 101.29 7.86 4.00 2.33 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11/ 06.11.13 8.0 379 | 103.50 50 300 103.50 103.74 5.84 5.81 0.57 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11/ 07.11.14 8.0 50.1 103.62 | 0.02 103.37 103.74 5.64 5.81 0.57 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 220 @ 584 99.75 11000 99.71 99.90 10.34 5.00 1.52 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 = 113.7 = 103.85 0.12 171 156 103.70 103.85 7.29 4.32 2.02 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 29.0 | 113.7 = 103.79 = 0.06 70515 103.70 103.95 7.32 4.32 2.03 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 4.7 101.39 101.00 4.29 1.93 0.37 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 410 @ 776 @ 104.40 121813 104.36 104.83 7.87 4.42 2.76 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10  07.10.11] 27.09.17 120 @ 852 @ 105.01 105.00 106.00 6.42 5.46 0.89 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 150 & 994 | 100.00 100.00 13.85 6.73 0.97 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 9.0 93.6 | 101.08 100.05 101.10 5.35 3.40 0.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 111.2 | 105.75 61993 105.75 105.88 7.26 4.76 1.81 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 26.11.12) 141119 260 @ 111.2 10573 = 0.03 105.75 106.00 7.27 4.76 1.81 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 230 355 10028 0.04 208 458 100.26 100.29 7.14 3.58 1.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 230 @ 355 @ 100.26  0.06 200 002 100.26 100.30 715 3.58 1.70 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 1200 08.02.11  16.08.11  06.08.13 11.0 = 34.8 | 100.10 10 100.09 100.22 11.97 5.98 0.70 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 9.0 20.9 99.29 100.00 12.83 2.51 0.63 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 25 101.02 101.01 7.83 6.42 0.19 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 45 101.53 101.15 101.30 6.56 5.28 0.35 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750 220311 28.09.10/ 20.09.11 0.0 11.9 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010 22.10.10/ 13.04.12] 1.0 188 | 100.25 4000 100.20 100.31 6.34 6.96 0.06 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.0912 14.09.15 240 604 [/Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11  18.09.12 15.09.15 24.0 @ 60.5 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 30.11.10  03.03.11] 28.02.12 5.0 173 1.00 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 11.9 98.99 98.00 99.98 13.51 5.54 0.43 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000 06.12.10 06.06.14 449 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 344 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 21.0 notpe6. ToB.
Cgo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 8.0 30.00 npou3BoaCTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 6.9 103.41 103.04 105.50 10.06 3.86 0.49 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12 120 @241 107.45 86 076 107.53 107.55 6.15 6.50 0.89 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 29.1 104.70 176 234 105.00 105.43 7.70 4.64 2.02 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 29.1 105.06 104.55 105.43 7.53 4.63 2.02 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 10.50  28.09.10 27.03.12 18.2 51.96 77.94 5.04 0.73 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 32.2 8.54 8.10 8.99 153.06 1.05 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 5.0 101.25 | 0.24 6000 101.01 101.27 5.61 212 0.38 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 146 | 101.10 100.00 102.19 6.95 2.00 0.78 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 32.2 | 100.00 207 99.10 100.10 6.94 1.46 1.99 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  03.11.10  09.08.11' 24.07.19, 11.0 = 1074 @ 107.85 107.20 108.00 5.09 2.70 0.78 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 22.0 | 108.18 257 108.21 109.43 13.15 8.30 1.40 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14  10.10.19, 49.0 = 110.0 @ 111.80 560 435 111.60 111.80 10.12 6.02 2.86 meTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/  10.10.19, 49.0 = 110.0 & 111.50 202732 111.60 111.80 10.21 6.04 2.85 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11) 08.08.13 11.0 = 349 @ 10250 1.00 8732 102.20 103.30 6.59 4.62 0.80 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 255 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10.00 21.02.11  24.02.11 18.08.14 50 | 474 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 34.6 82.75 83.00 6.89 0.01 2.66 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 43.0 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 432 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.7 | 105.85 100 105.75 105.85 7.22 4.59 2.08 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14) 230 @ 472 @ 113.60 48 945 113.48 113.60 7.03 6.47 1.59 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 27.0 @ 750 | 11045 62 135 110.46 110.54 7.30 5.64 1.80 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 1150 211210 26.06.12) 18.06.13 21.0 = 33.2 | 10245 102.25 102.45 10.34 5.72 144 B-/B3/ Tenexkom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 341 101.20 | 0.10 7522 101.15 101.20 12.32 6.16 2.14 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 150 @ 327 101.50 7256 101.25 101.50 8.52 4.82 1.05 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 185 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 9.4 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 21.8 90.05 0.80 204 274 90.05 90.45 15.56 4.70 144 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 30.9 91.02 90.06 91.97 13.15 4.66 1.97 CTPOUTENLCTBO
CY-155 306 3000 R 1550 16.02.11  24.02.11) 15.02.12 5.0 16.9 98.94 0.14 1020 98.78 98.94 18.09 7.81 0.35 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 23.6 100.16 9500 98.00 100.16 -0.08 1.94 B3/ GaHku
CYSK ®uHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 118.7 = 10085 = 0.13 257 416 100.85 100.90 9.15 4.62 2.26
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.9 99.74 1.54 94.00 97.99 12.21 5.85 1.31 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 36.3 100.05 | 0.05 887 442 100.01 100.10 7.36 3.61 2.55 B+// cbipbe
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 255 100.97 97.02 101.00 7.88 4.07 1.77 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 8.2 103.01 103.15 103.40 8.46 6.29 0.60 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 180 10181 10150 101.80 | 7.02 539 | 047 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 294 101.85 52577 101.70 101.99 6.55 5.48 0.41 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 3.0 27.0 101.92 101.40 101.79 4.59 6.73 0.23 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 9.0 33.0 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 180 @ 420 103.00 6 101.00 102.98 6.39 4.12 1.32 aHepreTMka
TrK-102 5000 R 16.99  04.01.11 110711 01.07.14 100 @ 458 108.00 22 500 107.85 108.29 6.12 7.84 0.70 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 5.0 28.8 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 36.2 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 11.2 99.65 0.10 99.20 100.00 7.27 3.38 0.85 B/l aHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 204 18.01 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13] 24.08.17 36.0  84.1 99.96 99.75 100.00 8.45 4.14 245 aHepreTMka
TrK-6MnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 5.0 171 102.20 | 0.20 17 000 101.50 102.20 4.88 2.56 0.40 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 19.7 aHepreTMka
TrK-9-01 7000 R 8.100 14.02.11  15.08.13] 07.08.17 350 @ 835 99.85 0.15 99.75 99.95 8.30 4.04 241 aHepreTMka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 134 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 8.0 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 176 100.00 | 0.01 10 34.00 100.00 711 3.49 0.42 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 34.5 109.25 | 0.75 2020 109.00 109.25 16.41 9.18 1.94 (buHaHCbI
TMK-03 o6n 5000 R 9.80  15.02.11 15.02.11 4.7 101.49 1 101.20 101.49 5.90 4.82 0.36 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 24 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 1.0 374 100.90 | 0.09 82 100.90 101.14 4.67 8.38 0.10 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 294 104.82 104.47 124.98 742 4.52 2.06 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 57.0 103.05 10001 102.75 103.05 8.03 4.26 3.08 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 3.0 20.8 102.81 0.01 15 102.00 102.81 1.57 7.28 0.23 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 9.4 103.40 | 0.04 103.20 103.34 5.81 4.97 0.71 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 35.0 100.20 2371 100.05 100.20 7.97 3.95 241 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 433 100.70 50 004 100.65 102.10 8.18 4.08 2.82 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 45 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 57.0 @ 105.0 = 104.98 8.38 9.26 3.56 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 8.70.  30.09.10 29.03.12 18.3 102.20 7.26 4.24 129 aHepreTMKa
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 173 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.9 99.84 98.01 10.34 4.99 143 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 3.1 99.85 27 99.43 99.85 6.66 3.11 0.24 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.9 104.30 23020 104.30 104.49 9.06 6.93 0.72 B+// (buHaHCbI
Ypancu6llK3 1500 R 16.50  24.02.11 23.02.12 171 109.44 109.00 109.89 9.39 7.52 1.19 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 16.0 109.20 107.75 108.75 9.08 7.53 1.1 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 200111 20.01.11) 19.01.12 4.0 16.0 102.07 | 0.12 101.75 102.09 7.52 6.96 0.29 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 129 10340 | 0.10 2112 75.00 103.69 6.77 4.85 0.93 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 22.0 107.38 | 0.18 64 500 107.35 107.40 7.44 5.46 1.54 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.00 14.10.10 09.04.15 55.2 101.10 10452 101.10 101.35 8.89 4.44 3.38 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110  09.11.11 01.11.12 140 @ 255 104.25 100.00 6.74 5.16 0.98 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 13.9 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 178 101.64 18.00 6.81 417 0.88 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 30.6 101.43 100.02 101.99 7.70 3.69 191 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30.  07.10.10 06.10.11 125 101.60 101.60 101.75 5.75 3.58 0.92 /Baa2/BBB JHepreTuka
XaHTMaHbatk-02 3000 R 785 151210 16.06.11) 12.06.13 9.0 33.0 100.53 100.50 100.90 715 4.04 0.65 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 1.0 12.7 100.80 15 55.00 100.80 3.46 0.06 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11/ 17.04.13] 13.0 = 311 101.16 | 0.10 30 000 101.01 101.17 719 2.01 0.94 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12) 23.04.15 19.0 @ 556 101.75 26 600 101.75 102.15 7.99 220 1.37 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 825  13.10.10 13.10.10 0.5 99.94 33.00 99.00 9.71 4.12 0.04 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 10.000 11.01.11 12.07.11 9.6 33.01 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 210 @ 455 100.50 | 0.50 450 100.25 100.50 9.08 4.59 149 /B1/ GaHku
LlextpTen-5 3000 R 9.300  01.03.11 30.08.11 1.2 102.48 101.60 103.56 5.74 4.53 0.66 B//BB- Tenekom
Yepkusoso1 2000 R 1275  30.11.10 31.05.11 8.2 103.81 103.60 103.90 6.95 6.12 0.60 notpe6. ToB.
YTN3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 1.0 55.6 95.50 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 071210 08.1211 04.1212 150 @ 266 105.61 29090 105.65 105.90 11.56 7.79 0.98 JoTo3BaH/ NpoM3BOACTBO
JitptOHPPA01 2000 R 16.12.10 16.12.10 2.7 4.92 1.00 8.85 TpaHcnopt
Onemlnz-02 2300 R 21.00 09.12.10 14.06.11  04.09.14 9.0 479 106.00 14 106.00 106.75 12.22 4.94 0.60 (buHaHCbI
OMAnbsHe 1 2000 R 07.01.11 08.07.11 95 MalLLMHOCTP.
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 7.8 3HepreTuka
tOHuKpeanbaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 36.0  60.0 /Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.000 08.03.11 06.09.11 115 100.00 notpe6. ToB.
tOTK 6O-01 2000 R 11.000  20.10.10 211011 17.10.12 13.0 @ 25.0 103.81 3100 100.01 104.20 7.39 2.64 0.93 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 25.1 107.05 106.25 107.20 7.89 2.66 1.70 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 204 100.56 7.82 3.97 145 /B1/B Tenekom
t0Taitp-® 03 2000 R 1400 14.12.10 14.12.10 26 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.09.10 26.03.13 304 102.60 11.78 3.04 1.90 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.09.10 26.03.13 304 103.39 11.38 3.01 191 TpaHcnopt
SAkyTckaH BO-01 3000 R 825  08.03.11 03.09.13 35.7 100.25 | 0.25 5 99.90 100.20 8.32 4.10 245 BB/ JHepreTuka

AkyTcKaHO2 1200 R 10.30/  10.03.11 08.03.12! 17.6 103.63 103.05 104.00 7.52 4.96 1.19 BB/ 3HepreTMka
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BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 21 100.67 = 0.02 100.00 4.14 397 0.17 /Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.9 101.19 100.50 100.90 6.52 3.82 0.90 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 449 101.00 664 431 100.00 101.00 7.88 4.32 2.28 1/BB- MyHULMNaNbHbIA
BopoHex063 500 R 1025 27.12.10 27.06.11 9.1 103.22 98.01 105.60 5.85 4.95 0.68 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 19 100.37 100.11 4.46 2.33 0.15 B MyHULMNanbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 131 100.84 97.01 101.50 6.44 2.55 0.57 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 26.2 101.35 100.13 102.80 8.13 247 1.04 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 1.2 100.92 97.50 7.33 2.03 0.83 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.5 | 10291 744 219 1.62 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.09.10 26.06.13 334 | 104.90 7.84 2.40 1.85 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 19.7 BB-// MyHULANanbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.3 106.06 = 0.06 105.72 105.85 4.76 4.48 0.40 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.10.10 14.04.11 6.6 100.76 100.10 100.95 5.67 3.80 0.35 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 6.6 100.76 100.10 100.95 5.67 3.80 0.35 BB-// MyHULMNANbHbBIV
KOMW 78 06 1000 R 9.00 23.11.10 221113 384 100.64 99.14 103.87 7.94 4.51 219 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 63.1 95.51 40 95.51 97.70 7.99 3.92 3.63 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 27.0 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.8 105.10 212 800 105.02 105.50 6.60 2.70 1.07 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 24 102.21 101.01 2.67 6.84 0.19 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 51.0 117.74 4470 115.00 118.00 7.07 5.19 3.16 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 3.0 101.66 15 100.80 101.60 3.17 4.93 0.24 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.4 101.19 100.70 101.30 7.27 3.99 3.10 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 571.7 100.71 100.40 100.63 7.35 3.98 371 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 213 103.25 = 0.07 52150 102.87 103.50 6.10 3.88 1.55 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 142.5 = 94.58 1.18 164 044 93.41 94.58 7.73 4.24 7.20 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.7 99.17 1941 99.05 99.17 7.60 4.04 4.89 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 149 103.20 50 000 103.06 103.29 5.33 3.89 1.1 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.6 102.95 80 001 102.33 103.35 6.21 3.85 1.72 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 72.9 99.65 0.05 374 99.60 99.65 7.50 3.98 4.58 BBB/Baa1/BBB | MyHULunanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 8.2 103.15 40 000 102.80 103.38 5.33 242 0.63 BBB/Baa1/BBB | MyHULnanbHbii
Mrop61-06 15000 R 15.000  03.12.10 03.06.13 32.7 122.19 121.52 122.90 6.13 3.06 2.16 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 1500  08.12.10 08.06.14 45.0 121.80 = 0.05 101 204 121.01 121.80 6.91 3.07 2.81 BBB/Baa1/BBB | MyHULynanbHbii
Mrop63-06 15000 R 15000  10.12.10 10.12.13 39.0 124.05 40 000 123.75 124.25 6.78 3.02 249 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop66-06 110 000 R 8.75  23.11.10 23.11.18 99.3 105.97 = 0.02 9444 105.70 105.97 8.05 2.08 5.49 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.o6n.68 12000 R 9.000 19.10.10 19.04.11 6.8 101.35 2640 101.26 101.35 6.60 443 0.50 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 432 97.70 815598 97.52 97.70 8.96 4.08 2.80 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 329 | 101.00 33 101.00 101.14 8.56 4.44 1.54 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.00 22.10.10 15.03.12 178 | 109.97 109.75 110.05 7.48 7.62 0.84 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 129 | 100.70 100.60 101.35 6.67 3.94 0.57 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 26.1 101.07 5100 98.12 101.07 7.08 4.05 1.00 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 38 100.70 10 000 100.75 3.89 151 0.30 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 136 101.77 810922 101.55 101.68 4.65 1.52 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 15.9 109.06 2144 355 108.93 109.01 4.81 272 1.16 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.09.10 27.03.13 304 114.00 90 000 113.86 114.00 6.06 2.62 2.04 BBB/Baa1/BBB  |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 9.4 105.50 © 0.40 1600 104.89 105.10 3.35 249 0.71 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 25.0 111.00 2900 110.90 111.15 5.72 2.54 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 474 11843 © 0.05 35001 118.40 118.44 6.67 5.05 3.06 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  29.09.10 28.09.11 122 10542 = 0.08 5000 105.33 105.42 4.46 4.73 0.90 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.7 104.78 68 000 104.75 105.90 6.88 3.86 3.32 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 28.3 10244 = 0.05 57 501 102.38 102.50 6.10 3.48 2.04 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 225 | 102.25 32661 102.11 102.15 5.62 3.34 1.66 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.4 99.22 0.08 93 000 99.17 99.22 7.20 3.32 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 25.6 100.25 10 000 100.50 5.86 5.98 1.83 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 21.8 100.95 88013 100.90 100.98 5.66 151 1.60 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 34.1 100.31 248 394 99.50 100.40 6.12 1.52 242 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 514 116.75 = 0.05 11000 116.66 116.75 6.79 2.39 3.27 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 7.2 98.20 0.13 116 334 98.15 98.20 741 3.64 4.52 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 22.7 103.46 103.42 103.58 4.81 3.86 1.03 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 96.4 99.03 50 000 99.00 99.64 7.29 3.52 5.62 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 7.2 97.80 31164 97.47 99.00 7.30 191 4.16 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 135.9 | 98.00 7000 97.50 98.50 7.53 2.16 6.69 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26 000 R 30.03.11 20.03.19 1032 1 71.93 1710013 71.28 72.19 7.64 5.24 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3088 | 93.31 4987 392 92.50 93.22 7.64 3.69 10.82 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.7 91.94 4758 195 90.10 91.58 7.29 3.80 5.51 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 20 100.90 100.80 101.00 417 4.84 0.16 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 10.6 100.40 262 303 100.41 101.60 7.31 1.89 0.79 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 211 99.83 98.52 100.70 7.27 1.74 1.53 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 39.3 10347 = 020 74 334 103.20 103.59 6.73 2.24 1.20 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 31.9 116.02 115.10 116.45 6.72 3.22 1.79 /Ba1/BB+ MyHULMNaNbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 30.9 101.85 ' 0.35 2280 99.88 101.85 6.83 1.95 1.34 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 8.0 101.67 93.00 102.20 6.34 2.16 0.61 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 15.2 100.12 10 161 100.12 100.55 6.93 3.51 0.68 B MyHULananbHbIA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 271 100.52 100.20 100.60 6.72 3.49 1.30 B MyHULAnanbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.6 108.35 107.15 108.00 7.20 3.14 1.40 B MyHUL@nanbHbIi
YamypTua-2 1500 R 840 17.01.11 15.07.12 21.9 101.36 = 1.30 100.00 101.70 7.7 4.18 1.56 /Bat/ MyHULMNaNbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 354 100.94 100.95 101.35 8.00 2.02 2.06 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 8.4 101.10 7 100.60 101.10 6.26 3.87 0.63 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 18.9 102.50 = 3.9 3505 98.01 1111 5.68 1.82 1.39 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.7 102.50 100.00 105.00 8.07 2.29 1.88 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 433 100.07 99.09 100.99 8.00 1.94 1.97 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 36.3 105.00 1300 105.00 105.45 7.59 2.32 1.96 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.8 100.48 1700 100.00 100.45 5.15 3.23 0.33 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 321 | 10112 101.50 102.00 7.95 2.10 2.00 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 89 | 103.01 | 0.00 4.99 449 0.69 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 266 | 10847 | 032 6.04 472 1.91 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 212 | 105.46 4.89 3.89 1.59 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 9.0 | 334 | 10746 @ 0.14 430 0.72 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 633 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 544 | 10341 7.10 387 3.72 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 @ 780 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 85.2 BB/Ba1/B+ GaHkmn
Alliance Qil-15 350 § 988  11.03.11 11.03.15 54.2 BI/B+ chipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 504 | 10941 0.2 6.25 4.06 3.38 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 20 | 100.77 259 3.66 0.16 BBB-/Baat/ BaHkm
BoM-11CHF 250 C 6.25 ~ 04.03.11 04.03.11 53 | 100.55 4.81 6.22 0.43 BBB-/Baat/ GaHkmn
BoM-13 500 § 7.34  13.11.10 13.05.13 320 | 104.84 0.2 5.33 3.50 2.32 BBB-/Baat/ GaHkun
BoM-15 300§ 750 25.41.1C)  25.11.4C  25.11.1E) 20 | 628 | 98.90 14.47 3.79 0.15 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 54.2 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.6 = 98.94 7.01 344 5.12 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 19.2 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 322 | 103.64 6.23 3.74 2.32 [Ba3/ GaHkm
DON-Stroy-10 CLN 150 § 10.00  01.11.10 01.11.10 12 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.09.10 29.09.14 488 | 109.26 = 0.05 4.80 3.38 337 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88/ 21.03.11 21.09.12 242 BB//BB XMMUS
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 31.3 | 105.99 6.32 4.19 2.22 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 62.3 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.10.10 24.04.18 922 | 111.90 7.42 4.24 5.30 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 31.9 /Caal/D Chblpbe
Gazprom-10 1000 € 26.11.37 27.09.10 0.0 BBB/Baa1/BBB |cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 16 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 6.9 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 268 | 103.66 2.80 4.40 2.05 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 260 @ 9656 | 0.01 4.60 1.50 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.03.11 01.03.13 295 | 113.04 3.94 4.26 218 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 37.7 | 10653 | 0.31 423 6.18 270 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 343 | 10325 3.29 218 262 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 309 | 108.38 3.85 3.39 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 346 | 10960  0.15 3.90 343 2.55 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 416 | 10389 @ 0.06 3.75 4.84 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 46.8 BBB/Baa1/BBB |cblpbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 498 | 104.88 4.00 5.1 3.56 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 56.9 | 10578 | 0.04 442 5.55 4.08 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 8.13  04.02.11 04.02.15 530 | 114.02 2.85 713 3.64 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 749 | 105.38 5.18 295 5.00 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 789 | 10287 @ 0.09 4.56 4.99 543 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.10 02.11.17 86.4 | 10333 | 0.01 4.82 5.26 5.68 BBB/Baa1/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.9 | 10837 @ 0.11 5.14 6.10 5.77 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 918 | 11622 0.15 5.49 3.50 5.59 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 § 9.25 231010 23.04.12 23.04.19 19.0 | 1043 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 113.8 | 107.44 | 0.02 473 3.35 297 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 139.3 | 10525 | 0.69 5.87 3.09 8.07 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863 281010 28.04.14  28.04.34 440 | 2871 | 12625 | 0.57 1.13 342 3.1 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 327.3 | 109.78 | 0.30 6.51 332 | 1227 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 87 | 103.50 2.99 3.85 0.69 /Baa3/BB GaHku
Gazprombank-13 500 $ 793  28.12.10 28.06.13 335 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 51.3 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50, 23.03.11 23.09.15 60.7 /Baa3/BB GaHku
Gazstream-13 647 § 563  22.01.11 22.07.13 343 | 10342 | 0.05 4.32 272 2.57 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 89 | 104.09 5.20 5.28 0.69 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.11 11.08.11 106 | 104.91 5.87 5.60 0.82 [Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 29.1 C/Caa2/D GaHkun
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 18 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.9 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 133 RD/ID XuMus
LenSpetsSMU-12 CLN 100 § 9.75/  26.10.10 26.04.12 19.2 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 50.0 | 106.27 4.68 3.00 353 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 815 | 105.12 543 3.02 534 | BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 725 05.11.10 05.11.19 110.9 | 108.86 5.97 3.33 6.56 = BBB-/Baa2/BBB-  cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1424 | 103.41 6.24 322 7.96 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11  10.03.16 50 | 664 | 100.02 | 0.06 8.82 4.44 0.43 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.01.11 21.07.11 9.9 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 58 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.10 12.10.11 12.7 | 104.02 247 6.20 0.97 BBB/Baa1/BBB MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 738 | 10230 | 0.5 4.57 4.95 5.03 BBB/Baa1/BBB  MyHMUMnanbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 06 | 100.25 | 0.00 2,94 418 0.05 BB+/Ba2/BB Tenexom
MTS-12 400 $ 800  28.01.11 28.01.12 16.3 | 10552 | 0.02 3.72 3.79 1.26 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 1185 BB+/Ba2/BB Ternexom
NKNH-12 1018 12.00  20.10.10 20.04.12 19.0 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 30 | 637 B/B1/ XuMus
NMTP-12 300 § 7.00  17.11.10 17.05.12 19.9 | 103.55 472 3.38 1.51 [Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 271 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.7 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 13.0 = 7338 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  29.09.10 29.09.11 12.2 TOproBns

Promsvyazbank-10 200 § 8.50, 04.10.10 04.10.10 0.2 B+/Ba2/otoseaH | GaHku
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PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

Beinyck O6uew, Kynow, % Uena | Uam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.10.10 20.10.11 129 | 10413 472 4.20 0.98 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 201 | 10426 | 0.09 6.85 462 1.48 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 150713 100 | 341 = 109.88 | 0.01 4.89 0.78 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 56.8 | 11059 = 0.38 9.86 5.76 341 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 704 | 104.81 10.12 5.37 413 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 89.4 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 201 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 30.6 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 92 | 10133 | 0.00 1113 6.42 0.67 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 214 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 241 100.88 1.74 341 0.17 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 194 | 104.45 3.30 6.00 1.51 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 321 | 107.28 | 0.01 423 3.34 235 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 30.3 | 10098 | 0.11 7.08 3.72 224 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 402 | 107.33 470 3.32 2.90 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 451 | 114.03 | 0.12 4.82 3.95 312 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 12.0 | 729 | 100.63 6.30 3.46 0.94 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 80.7 10415 | 0.22 5.54 3.02 5.28 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 934 | 11234 | 0.05 5.74 3.45 5.74 BBB/Baat/ GaHku
RTM-11 CLN 125§ 1200 04.12.10 04.03.11 5.3 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 558 | 100.80 = 0.16 343 1.80 4.14 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 95.2 | 143.11 442 3.84 5.67 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.7 | 103.99 = 042 448 240 7.46 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 216.0 | 181.60 | 0.19 5.49 351 9.40 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 $ 7.50  30.09.10 31.03.30 2375 | 11941 | 050 4.28 3.14 5.64 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 0.3 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 7.3 10173 | 037 5.66 4.24 0.57 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 30 | 635 @ 96.14 | 037 27.84 4.62 0.19 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 752 | 9550 11.92 5.11 4.26 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 79.3 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 13.8 | 103.94 = 0.00 237 2.85 1.08 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 320 | 106.41 3.89 3.04 237 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 336 | 10643 0.02 3.99 3.04 2.50 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 58.1 | 10266 @ 0.12 4.87 268 413 GaHku
Sberbank-17 1000 § 540  24.03.11 24.09.17 85.1 | 99.87 | 0.08 5.42 270 5.76 BaHku
Severstal-13 1250 § 9.75  29.01.11 29.07.13 345 | 109.64 6.00 445 246 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 433 | 109.61 | 0.26 6.20 4.22 2.94 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 70 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 59.0 | 105.11 6.45 3.66 3.99 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 41 102.14 | 0.00 243 4.34 0.33 BB-/Ba3/BB Ternexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 164 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 102 | 1039¢ = 0.02 5.07 4.81 0.80 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 98 | 10351 | 0.34 245 3.32 0.78 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 241 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 299 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 530 | 10537 @ 0.16 4.86 297 3.76 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 70.7 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 789 | 105.62 5.58 3.14 526 = BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 90.8 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 113.8 | 108.75 = 0.34 6.01 3.33 6.79 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 § 9.25  08.12.10 08.12.10 24 Ternexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 829 /B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 9.0 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 213 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 213 /Baa1/BBB Cblpbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 34.8 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 418 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 95.7 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 237 CCC/Caat/ GaHkm
URSA-11-1 130 § 12.00  30.12.10 30.12.11 153 B+/Ba3/ GaHkun
URSA-11-2 300 € 830 16.11.10 16.11.11 13.8 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 80 & 327 B1/B Tenexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 1191 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 13.0 | 105.63 = 0.00 2.98 3.96 1.00 /Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 315 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 68.8 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 924 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 822 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.10 29.09.15 60.9 = 9657 @ 0.23 7.02 3.21 4.09 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 12.7 | 105.10 2.51 3.57 0.98 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 9.2 | 104.09 2,68 7.93 0.75 BBB/Baal1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 255 | 10553 | 0.04 3.83 3.13 1.91 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 264 | 99.88 12.05 6.01 1.79 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 400  16.08.11 16.08.13 35.1 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 53.0 BBB/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.11 04.03.15 540 | 10356 @ 0.15 5.55 312 3.82 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.6 | 100.85 = 0.27 4.03 421 471 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 32.0 | 934 | 105.60 4.62 3.26 238 BBB/Baal1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 580 ' 3015 | 102.43 5.66 3.05 4.03 BBB/Baa1/BBB | 6aHku
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PepakTopckas rpynna

AHIMMUNCKNNA A3bIK Pycckunm a3bIk
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AnsanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru
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