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Py6neBb|e BbIMYyCKU
W3meHehue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 76 - 6 (363)
l"asnpom-11 741 (1) (7) (197)
Cucrema-3 73 - (21) (485)
CblprBble PbIHKUN
WU3meHeHue, %
3Ha4y. 3ajeH. 3aMec. YTD
3onoto, $/yHuust 13084 (0.1) 49 19.2
Urals, $/6app. 80.9 1.7 9.4 5.7
S&P Metannbl, uHA. 17708 (0.3) 10.0 37
S&P C/x npoa., uHa. 661.0 (1.7) 9.0 74
HEHE)KHbII?l PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.3 0.1 0.1) (114.2)
Kopcueta 587.5 (51.2) 189  (246.6)
[JenoauTsi B LIB 5194 88.3 (13.7) 79.1
WU3meHeHue, 6.0.
NDF 1Y, % 4.37 21 15 (211)
MOSPrime ONN, % 2.83 (3) 8 (162)
WU3meHenue, %
USDRUB 30.54 0.4 (0.9) 1.7
NHpekcbl
W3meHeHue, 6.n.
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 181.0 (4) (13) 25
EMBI + Spread 304.5 (0.9) (21.1) 10.1
NHpnKaTuBHbIE canpepabl
f;g 6.n. 6.n. 390
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CTPATEIrMA

BHELLIHU PbIHOK

EBponeickme 1 ameprkaHCKMe MoWanKkn 3aBeplnnm AeHb HeOONMbLUMM CHUXEHWEM, NHBECTO-
pbl pUKCMpOBanu NpuobINb. PEUTUHT VCnaHWM CHUXeH, a ABYM MpnaHAckMM OaHkam noHago-
OUTCH DONONHUTENbHbLIM KanuTan. MaTHUUa OyaeT He MeHee HacCbILeHHbIM OHEeM Af1s PbIHKOB, B
LleHTpe BHUMaHUS MHOEKC [eNOBOW aKTUBHOCTM B 0OpabaTbiBalolWeM CeKTOpe, a TakXe AOX04bl U
pacxonbl HaceneHus CLUA. Cesepctanb (BB-Ba3/B+) yanuHAeT CPOKM WU CHUXAET CTOMMOCTb
BAVIMCTBOBAHMM ..ttt ettt et e ettt oot e e s ettt e cTp. 2

BHYTPEHHUM PbIHOK

BvMM-bunnb-[laHH pa3meLlaeT YeTbipe TPEXNETHUX BbiMycka CyMMapHbiM obbemMoM 14 mMnpg pyb.
AyKUMOH OBP NPOLLEN AOBOMBHO YCTMELLIHO. 1..uiiiiiiieeeeeeeiiiiiiee e e e e e ettt e e e e e e ettt aae e e e e eiieeiaaaeaanns cTp. 2

CTaBKM MeXOaHKOBCKOrO KPeAMTOBAaHUS CHMXAIOTCS MO Mepe pocTa NIMKBUAHOCTU. C CerofHsLWHero
AHa LIb npekpatlaeT npefocrasneHvie NaTMHeaeNbHbIX 6e33a10roBbIX KPeAWTOB CBA3W C YNyHLLEHUEM
COCTOAHMS DAHKOBCKOM CUCTEMBI. ...ttt ettt ee et e et eae e ee et e st e eat et e e ee e eeeneas cp. 4

BAHK MOCKBbI (-/BAA1/BBB-)

Byepa Bevepom baHk MockBbl onybnnkosan otdetHocTb o MCPO 3a | nonyrogme 2010 r., koTopas
0Tpaswuna nonoXmTeNbHble TEHOAEHUMN, HAMETUBLUMECS B POCCUINCKOM DaHKOBCKOW CUCTEME C Hayana
HbIHEeLHero roga. Ho HecMoTps Ha ynydlweHns, NybnmnkaLums oT4eTHOCTI, Ha Halll B3rNs, He OKaXxeT
BIVSIHMS Ha HAXOOALWMECS B OOPALLEHNM €BPOOBIUTALMM OaHKA. .. ..oveeeeeeiiieiieeiieeiie e cp. 5

Bbinyck obnuraumin MKBE-8 nepeBefieH B KOTUPOBANbHbINA CMIUCOK AT.

CraBKa o4epeaHOro KyrnoHa rno sbinycky obnuraumin PXXI-14 (c nnasalowmmMm KyroHamm) bbina ycra-
HOBJeHa Ha ypoBHe 9,87 %.

RUSSIAN INFORMER

HoBocTM M KOMMEHTapuu, OTHOCALMECH K PbIHKY akuuid, CM. B HalleM eXegHeBHOM W3JaHuu
Russian Informer.

Bloomberg: USIB <Go>

WHTepHeT: www.uralsibcap.com |

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

BHeWHVH PbIHOK

MNpotnBopeuuBbie aaHHble n3 CLUA wn EBponbl. EBponenckme 1 amepriKaHCKME PbIHKW 3aBEPLUMIM BYEPaLLUHWM LeHb
HEKOTOPbIM CHUXEHMEM, TOrAa Kak pOCCUMCKME MHAEKCHI, HanpoTuB, NpubaBman No UToraMm TOProBour ceccnm B cpefHeM 1%
Gnarogaps pocTy LeH Ha HedTb Bbilwe 80 ponn./6app. CeHTaOpbckoe pannn S&P 500 cTano Hanbonee AMHaMUYHbIM € 19391,
POCT MHAEeKCa 3a MecsiL, cocTaBun 8,8%, 1 NOTOMY MHOrVe MHBECTOPbI Mpefno4ny ukCcMpoBaTth NpMbbinb. Yetsepr Obin Gorat
HOBOCTSIMW, KaK XOPOLUMM, TaK W MAoXumu. [eHb Havancs ¢ Toro, 4to areHTcTtBo Moody's MOHWM3UNO KPEeLUTHbI PEUTUHT
McnaHum Ha opHy cTyneHb Ao «Aal» ¢ «Aaa», OfHaKo 3TO CoObITWe, napafokcanbHbiM 0Opa3oM, CTano MoBOLOM ANf
ONTUMM3MA: MHOTME OXWMAANN, YTO PEUTUHT OydeT CHUXeH Ha ABe cTyneHu. K Tomy xe Moody's cTano nocnegHumM 13 Tpex
areHTCTB, NNWMBLIMM MCNaHMIO HaWBbICLIEro KPeaMTHOro penTuHra. OAHako OTAenbHble HOBOCTM M3 EBpomnbl oMpaymnm
HacTpoeHue MHBecTopoB: Mpnanackmi LB coobwmn, 4to ABym aHkam, Anglo Irish Bank u Allied Irish, MoxeT noHanobutbcs
LOMOJSIHUTENbHBIN Kanutan B pa3mMepe 14,4 mnpn espo. C Apyron CTOPOHbI, CTaTUCTMKA, onybnukoBaHHas B CLUA, 6Gbina
HeMNMoXon: CHavana CTano n3BecTHo, 4to MuHuctepcrteo Toproenu CLLIA nepecmoTpeno oueHky BB 3a Il kBapTan TekyLero roga
B CTOPOHY HEKOTOpOro nosbieHus— ¢ 1,6% o 1,7%. Jlydlwe nporHo3oB okasanacb CTaTUCTMKa M Mo obpalleHnsm 3a
nocobusamMu no 6e3paboTuLie, YNCNO KOTOPBIX CHU3MMOCL Ha 16 ThiC., TOrAa Kak 0Xmnaanoch CoKpaLlleHne NnLlb Ha 5 Tbic. Haekc
PMI Toe oKasasncs ny4lle oXuaaHui, a onybnmkoBaHHbIN CErofHs YyTPOM TOT Xe UHAeKC Nno KuTato nokasarn, 4to CeHTAOPbCKUM
POCT A,eNOBOV aKTUBHOCTM B 0OpabaThIBalOLLEM CEKTOPE 0Ka3ancs CaMblM ObICTPLIM 3a HeTbipe MecsaLLa.

MaTHMUA OypeT HacbiWweHa cobbITUAMMN. MATHMLA OyEeT He MeHee HacbILeHHOW cobbiTuaMn. B CLUA cerogHs nyGnukytoTcs
JaHHble MO JOXOA4aM M pacxofaM HaceneHus 3a aBrycT — OXWAAETCA, Y4TO MepBblv NokasaTenb BblpoC Ha 0,3% 3a mecsu, a
BTOpor — Ha 0,4%. byneT onybnMkoBaH MHAEKC NOTPeOUTENbCKOro ONTUMM3Ma, HO 0coboe BHMMaHWe MHBECTOPbI 00paTaAT Ha
MHOEKC [eI0OBOM akTMBHOCTU B obpabaTbiBatoem cektope (ISM-Manufacturing), KoTopbin SBASETCH OAHUM 13 OMepeXaloLmx
nHamkaTopoB. COrnacHO KOHCEHCYC-NPOrHo3y areHTcTBa Bloomberg, nokasatens onyctutcs o 54,5 nyHkTa ¢ 56,3 nyHKTa.
NHpekca PMI, yxe onybnnkoBaHHbi B CLUA 1 Kintae, cerogHs Oynet obHapoaoBaH B 30He eBpo. Kpome Toro, B EBpone BbIaeT
B CBET CTaTUCTMKA MO PbIHKY TPYAA, @ UMEHHO ypoBeHb Oe3paboTuubl 3a aBryct. BBuay ctonb 60MbLIOro MacCcuMBa CTaTAaHHbIX
BHELLHWE PbIHKM OYLyT CerofiHa 3afaBaTb TOH TOPraM Ha POCCUMCKMX nnoluaakax. Cnpes MHANKATUBHOrO CyBePEHHOrO BbIMycka
Russia’30 BYepa NpakTU4ecku He M3MEHWIICS, OCTaBLLMChL Ha ypoBHe 182 6.1., LeHa bymaru nogpocna Ha 12 6.n. 1o 119,5% ot
HOMWHana. Byepa B KOPNOPaTMBHOM CErMeHTe OTMeYeH POCT KOTMPOBOK; WMHBECTOPbI CKynanu espoboHmbl [a3npoma,
C6epbarka, JTYKOWMNa, 3ametHo nogpocnn 6ymarm Ceepcranut. Mblodepchl Ha aMepuKaHckoe MoHO0BbIE UHAEKCh! BbILLAW B
MAOC, YTO OKAXET NOAAEPXKKY POCCUMCKMM NNOLLAAKAM MPW OTKPBITUN.

Onbra CTepuHa, sterinaoa@uralsib.ru

CeBepcranb (BB-Ba3/B+) yAnMHSAET CPOKM U CHUXKAET CTOMMOCTb 3aMMCTBOBaHWN. Byepa KomnaHwWs obbsBWaa, HTO
HaMepeHa BbIKyNu1Tb HYacTb Norawatolerocs B vionie 2013 1. Bbinycka eBpoobnuraumi SeverStal'13 B o6beme 1o 450 MnH gonn.
(To ecTb 36% BbiNycKa), NPV 3TOM Pa3MeCTVB NATUNETHNIA BbiNyck LPN, MapkeTuHr koToporo CeBepcTalb HavHeT 7 okTabps. Ha
Hal B3rsif, 3TO BMOJSIHE JIOTMYHBINM Lar, KOTOPbIA MO3BOIUT KOMMAHUU CHU3WUTb CTOMMOCTb ODCITY>XXKMBAHWUS [ofira — CTaBka
KynoHa Bbinycka SeverStal’13 Ha ypoBHe 9,75% B TeKyLUMX YCNOBUSAX BbIMMAOUT SIBHO 3aBbILEHHOM — a TakXe MO3BOMUT
cbanaHcMpoBaTh rpacuvk noraweHns [ofra, y4mtbiBas, 4To Ha 2013 T. MPUXOOMTCS MOralleHWe 3HaYUTeNbHOW 4YacTu
3afiomkeHHocT Ceepctanu (2,5 mnpg gonn. npy obulem obbeme fonra Ha ypoBHe 6,3 MpA LONN. Ha CepefnHy TekyLlero
roga). MuH1manbHas LeHa Bblkyra ycTaHoBNeHa Ha ypoBHe 109,75% OT HOMUHanNa, MakciMmarnbHas cootsetcrayet 112,75% u
OyLeT onpefeneHa B xoe MOAVMULIMPOBAHHOMO rofNaHACKOro aykumoHa. Takxe npefycMoTpeHa NpemMus 3a paHHee cornacue
B pasmepe 30 gonn. 3a bymary (Mnm 3%). Cpok nogaynm 3asBok ucTekaeT 27 okTabps. MpuHUMas BO BHUMaHMe, 4YTO B
HaCTOSALLMI MOMEHT Bbinyck SeverStal'13 koTupyetcs Ha ypoBHe 110,5% (kcTaTh, 3a nocnieHve OBe HeOenm ero KOTUPOBKM
BbIPOCN Ha 1%), BbIKyN Aaxe MO MUHMMANbHO YCTAaHOBMEHHOW LieHe BbIFMSAMT MpMBMeKaTenbHbiM — C y4eTOM npeMun 3a
paHHee cornacue NToroBas MUHMMasbHasa LeHa Bblkyna coctaBuT 112,75%, 4To 3aMeTHO MpeBbILLaeT TekyLLMe KOTUPOBKMU.

Mapus Pag4eHko, radchenkomg@uralsib.ru

BHYTpPEHHMM PbIHOK

14 mnpp py6. ans BBA. Buepa Bumm-bunnb-LaHH OTKPbIT KHUMY 3afBOK Ha pa3MeLLeHme Cpa3y YeTbIPeX TPEXIETHUX BbINyCKOB
obnuraumm cymmapHsiM odbemoM 14 Mnpg py6. ViHBecTopam npepnaralotcs Boinyckn 1-3-in cepui Ha 3 Mapga pyo. Kaxabin, a
Tak>Xe BOCbMOW BbINyck Ha 5 mnpa py6. Mo 6ymaram npenycMoTpeHa odepTa Yepes ABa roga. KymnoH BbinnavyMBaeTcs pas3 B
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MONIrofa, NMepBbIN—4HETBEPTLIA OMPeLensTcs No pesynbTatam bykOMnamMHra, a NaTbIi—LUIeCTON YCTaHaBIMBAIOTCA 3MUTEHTOM.
OpwveHT1p No KynoHy coctaBnseT 7,5-7,75%, 4To COOTBETCTBYET MpefnofsiaraeMon AOXOAHOCTM K noraweHuio 7,64-7,9%.
DMUTEHTY NPUCBOEHBI PenTUHI «Ba3» no Bepcun Moody's 1 «BB-» no Bepcun S&P. lMpennonaraetcs BklodeHue Gymar B
KOTUpPOBasbHbIN cnucok A1. Ha AaHHbIM MOMEHT y BuMM-Bunnb-[aHHa obpallatoTcs YeTbipe Bbinycka Ha obLlyio cymmy 18
Mnpa pyb., mpuYeM OAaMH M3 HKX, Ha 3 Mnpa py0., OyaeT norawleH B fOekabpe Tekyllero roga, a ocTanbHble SBAAOTCA
TpexneTHNMU. MNoapoOHbI 0030p 0 pa3MeLLeHU KOMMaHKM ByaeT onybnmkoBaH B Gnivxarillee Bpems.

OBP nonb3oBanucb cripocom. Byepa LIb popasmewan OBP-15 ¢ norawenvem B cepeguHe mMapta 2011 r. NpennoxeHHbIN
0bbeM, 5 mnpg pyb., Obifl CyLIECTBEHHO MeHblle, 4eM Ha aykuuoHe HedenbHol gasHocTy (50 mnpg py6.). LB ymanoch
npwveneds 3,2 mapg pyd. npu cnpoce 7,6 mnpa pyb., a LOXOAHOCTb MO LieHe OTCeYeHUsa coctaBuna 3,85%, YTO COOTBETCTBYET
PbIHOYHBIM YPOBHSAM. AYKLIMOH MpoLUeN ropa3fo ycneliHee, Yem Heaento Hasaf: perynarop CMor pa3mecTuUTb OOoMbLUYo YacTb
3annaHnMpoBaHHoro obbemMa no Gonee HuM3kon ctaBke. OQHAKO CreflyeT OTMETUTb, YTO 3a Hefemnto onycTuiack U AOXOOHOCTb
OyMaru Ha pbiHKe, a NpeanaraBlLUNNCS Ha NpeapblayLem aykKumoHe obbem Obin CULLIKOM BEMUK.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

A eHe)XXHbIN PbIHOK
Poct JIMKBUJHOCTU NPpNBOAUT K CHNXXE€HUIO ME)KGaHKOBCKI/IX CTaBOK

ypOBeHb JINKBNAHOCTM  pacTeT BTOpOI?I OeHb noaopan, a CraBku

MexnayHapopgHble pe3epsbl LB, mnppa aonn.
MexX0aHKOBCKOrO  KpeaMTOBaHWSi,  COOTBETCTBEHHO,  CHUXKAIOTCS.

CoBOKyrMHas NMKBMAHOCTL npeBbicuna 1,1 TpnH py6. OcTatkm Ha 5500 -
KOpcYeTax KPeOuTHbIX OpraHM3aLmnin CHU3UANCL Ha 51,2 Mapg py6. oo 5300 4
510,0 - 487.7

587,5 mnpga pyb., HO 0eno3nTbl OaHKOB yBeNnu4MAnCL Ha 88,3 Mnpa 4900 |
py6. po 519,4 wmnpa py6. WMHOMKATMBHAs OAHOAHeBHas CTaBKa 4700
MosPrime notepsana 3 6.n. n coctaBuna 2,83%. Mbl oxuaaem izgg
NPOLOMKEHUS pPOCTa NUKBMAHOCTU. OBbEM cCAenok Mo onepauusm 410'0:
PEMO-kpeantoBaHust BbIpoC Ha 121 MIH py6., gocturHys 283 MiH 3900
py6. CraBka opHopgHeBHoro PEMO cHW3mnace Ha 4 6.n. fgo Zgg )
MWHMMaJIbHOrO 3a ABa MecaLa 3HadeHus 5,02%. 8 g 2 g 2 2

N ~N N N ~N N

S g ] s g ]
C ceropgHawHero  pgHa LB npekpawaer  npepnoctasneHve ] s ] o ] ]
NATUHeOeNbHbIX 0e33anoroBbiXx KPeAUTOB, MOCKONbKY OaHKOBCKas Yicmouruk: L5 PO
CUCTeMa BbIMMAAMT ropasao nyylle 1 bonee He HYXXOAETCA B 3TOW Mepe
NOLAEPXKKMN.

LIb onybnunkoBan faHHble 0 MeXAyHapOOHbIX pe3epBax Mo COCTOAHMIO Ha 24 CeHTAOPS — 3a HeLlenio OHWM BbIPOCIN Ha 6,4 MnpA,
ponn. no 487,7 Mnp4 oonn.

Py6nb BYepa Heckonbko 0cnab Mo OTHOLLEeHWIO K AOoMfapy, HEeCMOTPS Ha POCT KOTUPOBOK HedTW. HaumoHanbHas BanioTa
notepsina 13 Kkoneek Mo OTHOLWeEHWIO K Aonnapy (Kypc 3akpbitvs Ha MMBE coctasun 30,55 py6./nonn.). EBpo npogonkun
yKpenneHue, npvbasme BYepa 37 Komeek No oTHOLWeHWo K pybnio fo 41,79 py0./eBpo. CeroaHs pybiio oKaxyT NognepxkKy
LleHbl Ha HedTb, OCTalOLMECs Ha ABYXMECAYHOM MakcMyMe (Bappens Brent Topryetcs Bbille 82 10N.) 1 MOXET YKPenuTbCs [0
30,5- 30,4 py6./ponn., Ho, CKopee BCEro, NPOLOIIXKUT TEPSATh NMO3ULMM MO OTHOLLEHMIO K EBPO.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbsa MaviopoBa, mayorovang@uralsib.ru
Hatanus bepe3suHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

Banxk Mockebi (-/Baa1/BBB-)

YnyudweHus B paMmKax obLieoTpacneBbiX TEHAEHLUUN; oNyGnnKoBaHa OTYETHOCTb Mo
MC®O 3a |l nonyrogue 2010 .

HelTpanbHas Ansi KOTMPOBOK 0GNMraLmin oTYeTHOCTb. Byepa BedepoM baHk MockBbl onybnnkosan ot4eTHocTs o MCPO 3a
| nonyroame 2010 r., koTOpas OTPa3wuna MoMOXMUTENbHbIE TEHAEHUMM, HAMETUBLLIMECS B POCCUMCKON BAaHKOBCKOM cucTeMe C
Havana HblHELWHero roga. Ho HecMoTps Ha ynydweHus, nyonvkaums OTYeTHOCTW, Ha Hall B3rfsd, He OKaXeT BIUSHWA Ha
Haxoaswmecs B obpalleHny eBpoobnuraummn 6aHka, NOCKONbKY B HACTOsLLEe BPEMSI OCHOBHbBIM (DAaKTOPOM M3MEHEHWUS UX LieH
BbICTYMaeT HOBOCTHOW (POH BOKpPYr BblOOpa KaHAMAaTypbl HOBOrO M3pa MOCKBbI, MOCKONbKY OaHK OOCIy>XMBaeT OCHOBHbIe
MaTeXHbIe MOTOKN FOPOACKOrO NPAaBUTENbCTBA U CBA3AHHbIX C HUM KOMMaHWIA.

Poct noptdens kpeautoB. Cpeam MONOXUTENBHBIX WU3MEHEHUA KPeauTHOro npoduns OGaHka OTMEeTUM pPOCT BanoBOro
KpeaMUTHOro nopTdens OTHOCUTENBHO YPOBHSA Hadana rofa Ha 8,1% o 624,4 mnph pyd. PocT Obin obecneyeH akTmBM3aLmen
KOPMOPaTUBHOrO KpeanToBaHUA: NopTdenb KOPropaTUBHbLIX KNMEeHTOB yBenuuuncs Ha 10,7% no 541,6 mnpa py6., Toraa Kak
PO3HWUYHbIE KPeAUTbI MPOLOSIXKMIM COKPALLATLCs, CHU3MBLIMCH Ha 8,6% [0 68,3 Mmnpa pyb. KavecTBo nopTtdens HecyLecTBeHHO
YXYAWNAOCh: O0NS NPOCPOYHEHHOW 33[0NKEeHHOCTM cocTaBuna 4,2% npotve 3,94% Ha Havano roga. lpu 3ToM OaHK
NPOAOIIKAET MPULAEPKMBATLCA KOHCEPBATMBHOMO MOAXOAA K PE3ePBMPOBAHMIO, YBEMYMB HOPMY PE3epB1POBAHNSA B OTHETHOM
nepuoge o 8,4% c 7,5% no wtoram 2009 r. Bmecte ¢ TeM OTYMCAIEHUst B pe3epBbl BO Il KBapTana Haydany COKpalLlaTbCs,
coctaBuB 4 mnpg pyd. npotus 5 mnpn pyb. B | kBapTane 3toro roga. Habniopatoueecs B 3KOHOMUKE CHUXEHME CTOMMOCTH
boHAMpOoBaHMA NO3BONMNO OaHKy YBENUHYUTL YUCTYIO MPOLEHTHYIO MapXy [0 5,21%, 4TO OYeHb [axe Hennoxo Ans
KoprnopaTuBHOro 6aHka.

Kanutannsaumsa Ha cpepgHem ypoBHe. Cpey Mpo4uX MOMOXMUTENbHbIX U3MEHEHWI OTMETMB MPOLOIIKAIOLLEECs ynyylleHne
onepauynoHHOM 3hDMEKTUBHOCTL NP LOBOSIbHO HWU3KOM OTHOLLEeHUW Pacxodbl/Joxoael B 28,8% npotve 30,8% B 2009 1. n
36,2% B | nonyrognn 2009 r. Yuctas npubbIib 3a@ OTYETHbIA Mepuop, CocTaBuna 6 mnph pyb. npotvue 655 mMnH py6. B |
nonyrogun 2009 r. OfHako 13-3a pocTta aktmeoB (Ha 3,4% wnnn 27,5 mnpa py0.) LOCTaTOYHOCTb KanuTana cHM3mMnach Ha 1,1
n.n. po 17,8%, a QOCTaTOMHOCTb KanuTana | ypoBHS ocTanacb NPakTU4eckW HeusMeHHoW B pasmepe 12,3%. DTU ypoBHU
CYUTAIOTCS CPEAHMMM, OAHAKO MOCKOMbKY OaHK HayYan AeMOHCTPMPOBaTh CTabMnM3aLUMIo KavyecTBa akTMBOB, a Takxke fBMsSeTCs
NPUOBbINLHLIM, OHW Bonee YemM KOM(OPTHbI.

PasMelLeHHbIN B Havane 3Toro roga Bbinyck BKMOSC'15 (YTM 6,25%) npeafaraet cemyac npemuio B pasmepe 70 6.M. K
aHanorn4HeiM no Awopaumn espoboHnam BTB, 4TO Mbl cyMTaeM oOnpaBAaHHbIM B CBA3U C HESACHOCTbIO OTHOCWUTENBHO
NONNTUNHECKOW CUTYaLLMK B CTONNLLE.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru



GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

4 okTA0pA

5 okTa6ps

7 okTabps

11 okTs6ps
12 okTA0pA
13 okT56ps

14 okT56ps

15 okTA0pA
JleHeXXHbIN pbIHOK

1 okTH0pA

27 okTs0ps
24 Hosbps
24 Hosbps

1 aHBaps

MoratueHme Mpomceazbbark-2010 (200 mnH gonn.).

PasmelleHne T Konenka-50-02 (3 mnpa py6.). MoraweHne YpansaroHsaBon-OuHaHc-2
(3 Mnpg py6.).

Pa3meLueHne Huxeropopckas o6n-34006 (5 mnpg pyb.). Pasamelyerve CnHepruns-60-01
(3 Mnpg py6.). NoraweHue Baxk Pycckmnin ctanaapt-2010 (500 miH gonn.).

OdcbepTa EDCK-2 (1 Mnpg py6.).
Ocbepta XKD-4 (3 mnpga py6.).

MorateHve XaHTbi-MaHcuinck CtpornPecypc-1 (3 mapa py0.). MorateHve
CanaBaTtHedTeoprcnHTes-2010 (2 mnpg pyo.).

Odbepta MHBecTToproaHk-4 (1,5 mnpg pyb.). Morawenne MTC-2010 (400 MAH fonn.).
MoralueHwve EamHas EBpona-1 (1,2 mnpa py6.). Morawexune Pecnybnuka Komn-24006
(0,7 mnpg pyo.).

OdbepTa baHk PeHeccaHc Kanwtan-2 (3 mnpg py6.). .). MoraweHue AUXKK-3 (2,25 mnpg py6.).

LleHTpobaHK pa3mecTnT Ge33anorosble KpeauTbl CPOKOM Ha 5 Heflenb
baHku BepHyT LleHTpobaHky 40 Mnpg pyo.

BaHku BepHyT LleHTpobaHKy 5 Mnpa pyo.

BaHku BepHyT MuHbuHy 7 Mnpa, pyo.

LleHTpobaHK npekpaTuT NpefoCTaBnsaTh 6€33anorosbie KPeauTh



Gﬂh YPAACMIB | K3MUTAN

KANEHOAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MITH py6. % OKYynoHa, %  KynoHa, % noraweHus

11.10.10  E3CK-2 1000 100 8,74 8,74 5 anpensa 2012
12.10.10  XK® baHk-4 3000 100 14,0 - -
14.10.10 MHBecTToprbaHk-4 1500 100 14,5 9,5 14 okT0ps 2011
15.10.10 PeHeccaHc KanuTtan-2 3000 100 22,0 10,5 4 anpenga 2012
18.10.10  ALBK-WHBecT-3 1500 100 9,5 - -

MocmapT-®rHaHc- 1 2 000 100 0,1 0,1 13 okT0ps 2011
20.10.10

M-WHgycTpus-2 1500 100 14,25 14,25 21 pexkabpsa 2010
21.10.10  MWA-4 2 000 100 12,5 7,35 4 okT0psa 2012
22.10.10 Pycckunin Ctanpapt-8 5000 100 14,0 - -

Kacnumnckasa SHeprng 1000 100 158 ] i

®urHaHc-1

4YTM3-3 8000 100 10,0 - -
28.10.10 BaHk Colo3-3 2 000 100 16,0 - 2 Masn 2011

MBPP-3 3000 100 15,0 - -

MpomTpakTop-®rHaHC-3 5000 100 18,0 18,0 26 aHBaps 2011

X - -

. hncoupnorera-GuiaRc- 4 g 100 9,0 9,0 26 vions 2011
29.10.10

Pasrynan-dOuHaHc-5 2 000 100 12,5 - -
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IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 20.8 98.01 4.24 105.00 10.36 4.7 143 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.8 100.67 100.55 100.75 9.15 4.58 21 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.9 100.15 | 0.05 197 424 100.01 100.40 8.26 2.03 413 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 121.3 98.50 341653 101.00 102.49 7.92 2.08 4.85 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 1334 99.40 2000 99.30 99.40 8.60 5.87 5.57 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.5 100.19 100.35 100.40 4.81 237 0.04 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.10 01.02.12 16.3 100.16 100.00 103.50 8.85 2.19 1.16 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 24.9 101.10 2 100.80 101.55 6.75 1.83 1.35 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 46.1 100.19 7.52 1.86 2.30 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.5 99.63 98 230 99.59 99.99 8.02 1.94 3.25 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.8 99.65 99.60 99.84 8.00 191 2.30 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 7.7 99.33 500 99.13 99.39 791 1.90 3.26 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 271 101.90 2100 101.85 101.90 7.04 7.83 0.23 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 13.0 101.49 9 99.01 101.10 6.53 3.88 0.95 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 37.0 101.24 | 075 100.00 101.44 743 4.06 1.35 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 36.2 107.25 1150 107.00 107.25 6.32 6.53 0.90 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13) 20.0 38.2 110.25 236 000 110.33 110.35 7.23 6.26 1.38 B+/B1/ cbipbe
Anpoca-20 3000 R 895  28.12.10 23.06.15 57.6 100.00 47 059 100.01 100.50 9.25 2.23 3.58 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 574 99.95 | 0.05 197 005 99.95 100.00 8.49 2.06 2.28 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.30 | 0.05 115001 100.06 100.25 9.17 222 3.57 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.30 | 0.05 115001 100.06 100.25 9.17 222 3.57 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000 31.12.10 30.06.12 21.3 meTannyprus
ATom3Hnp06 10000 R 750  15.08.11 15.08.14 472 99.91 143 002 99.91 100.00 7.52 751 3.24 //BBB- aHepreTuKa
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.7 101.10 60 350 101.10 101.39 7.27 3.82 218 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 30.7 101.18 60 000 101.15 101.38 7.24 3.82 2.18 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 6.9 100.86 9.76 2.72 0.50 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 1210.10  13.10.11] 09.04.13/ 13.0 30.7 100.95 4046 101.05 101.10 721 4.00 0.91 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 36.3 100.15 90 499 100.15 100.20 7.53 3.73 1.33 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 10.1 100.00 71.00 102.00 6.54 3.22 0.76 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211] 01.02.13 4.0 285 100.61 70.00 5.46 3.72 0.35 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 1.0 71 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 49 [/Caal/B GaHku
BapeHuesd1 800 R 20.00/ 04.10.10 04.07.11 9.2 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 5.3 34.01 aHepreTMka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.5 108.75 527715 108.73 108.75 8.24 5.73 1.81 cbipbe
BalHedTb-02 15000 R 12500 211210  21.1212) 131216, 27.0 75.5 108.65 | 0.08 406 106 108.65 108.80 8.28 5.74 1.81 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 27.0 75.5 108.70 | 0.11 920 091 108.65 108.70 8.26 5.73 1.81 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 5.0 17.0 104.46 | 0.97 104.00 104.93 5.67 8.12 0.38 MeTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 7.0 314 100.54 99.00 100.98 9.40 5.24 0.52 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 25 81.00 342 78.02 84.35 203.39 9.54 0.07 MaLUMHOCTP.
BB/ MM 206 3000 R 9.000 15.12.10 15.12.10 25 100.72 3937 100.71 100.72 5.48 4.46 0.20 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 294 100.10 33551 99.91 100.10 7.54 371 2.08 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 334 100.60 162 338 100.65 100.70 7.79 3.92 2.30 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 334 100.65 149 001 100.70 100.75 .77 3.91 2.30 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.6 100.54 18.03 100.60 8.63 211 10.18 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 28.9 100.00 33.00 100.00 8.15 3.99 2.02 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 341 105.00 500 000 105.00 105.09 7.37 4.39 2.33 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 10.0 45.9 107.10 131578 107.19 107.20 5.78 7.08 0.71 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 2.0 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8,50  30.11.10 30.11.10 20 100.52 99.11 5.33 4.22 0.16 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 35.6 103.00 1 102.35 103.00 4.99 2.90 0.42 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 2.0 259 101.58 100.40 101.10 1.71 6.87 0.14 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13, 6.0 296 102.00 2 101.30 101.99 7.69 6.11 0.42 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 371 99.99 150 000 99.94 99.99 761 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 70.2 100.76 37679 100.72 100.84 6.89 1.78 1.56 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 15.0 51.1 103.59 1 103.55 103.60 6.65 2.33 1.09 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.9 100.82 232000 102.60 102.65 743 1.88 2.10 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760 17.12.10 15.03.13 29.9 100.80 200 000 101.43 101.48 7.44 1.88 2.10 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.9 100.80 282 640 101.43 101.47 744 1.88 210 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.10.10 05.10.11 12.3 105.93 5.48 541 0.89 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 735 08.02.11 14.0211] 05.02.13 5.0 28.6 102.48 99.95 105.00 0.42 3.58 0.37 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 011210  07.06.11] 29.05.13 8.0 324 100.30 10 500 100.00 105.00 5.76 313 0.63 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.0211  29.08.12] 20.02.14/ 23.0 413 99.50 1 4.44 99.99 7.25 3.46 1.69 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14 2.0 49.9 100.25 1501 100.00 100.55 715 2.44 0.12 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 7.00 121010  14.07.11] 07.07.15 10.0 58.0 100.45 100.45 100.65 6.48 1.74 0.67 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 9.0 69.2 100.95 | 0.20 100 012 100.75 100.90 6.12 1.85 0.62 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 750 141210 16.06.11] 07.06.16, 9.0 69.2 100.80 | 0.10 100.70 100.87 6.36 1.86 0.62 BBB//BBB (puHaHCbI
BTB-Nus®07 5000 R 970, 081210  10.12.10/  30.11.16, 2.0 75.1 101.41 1 3.82 100.50 2.14 2.38 0.19 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 705 09.11.10  09.02.12] 01.08.17, 17.0 83.2 100.30 128 705 100.00 100.30 6.96 1.75 118 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17  11.0 83.3 100.00 99.50 100.50 6.77 1.66 0.79 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475  18.01.11  23.07.12] 12.07.16, 22.0 70.4 114.38 124 654 114.35 114.38 6.21 6.43 153 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 103.8 106.01 151204 106.01 106.30 5.38 7.86 0.50 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 9.0 454 122.00 33118 122.00 122.07 5.62 0.82 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 212 111.85 225011 11.77 111.85 5.93 5.85 149 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 131 101.50 101.65 105.00 5.61 3.44 0.97 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 41.0 100.35 | 0.10 19 000 100.26 100.49 7.23 3.59 2.82 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 4.0 100.76 35075 100.65 101.50 4.75 3.51 0.31 /Baa3/BB GaHku
asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 382 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 125 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 151112 20 25.9 100.24 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110/ 221112 20 26.1 100.05 /Baa3/BB GaHku
asnpomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 30.7 10041 | 0.01 14 496 100.54 100.55 7.09 3.55 213 /Baa3/BBB- Cbipbe

Ta3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 30.7/ 100.55 104302 100.45 101.65 7.03 3.54 213 /Baa3/BBB- Chipbe




Fixed Income Daily 01.10.10
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 44 102.00 3107 102.00 102.35 12.35 8.80 0.32 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.8 101.10 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 9.1 101.44 | 0.09 215514 101.43 101.59 6.17 3.98 0.68 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 5.6 72.50 45.00 99.99 103.10 0.69 0.23 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 5.0 29.0 | 101.00 185801 100.85 101.05 6.52 4.62 0.36 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 342 | 100.50 450 003 100.20 100.50 7.78 4.06 117 BB//BB- GaHku
rccot 5000 R 925 240311 27.09.11] 26.03.17 120 @ 790 @ 101.30 0.5 98 902 101.35 101.40 7.89 4.55 0.90 BB/ MaLUMHOCTP.
rac 02 1500 R 1200 26.10.10 23.04.13 31.2 | 10242 97.50 11.18 5.84 1.96 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 20.3 | 101.56 6.01 373 0.89 BB-/Ba3/ Tenekom
[lansCe3605 1500 R 1500 18.01.11  21.07.11 17.07.12 10.0 = 219 | 107.20 652 106.51 107.20 5.68 6.98 0.73 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 341 16.00 12.00 19.99 132.01 24.16 0.85 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11/ 08.03.13, 6.0 29.7 aHepreTMka
[IxendchCul1 2000 R 500 21.10.10 20.10.11 12.8 66.50 33.00 100.00 55.53 3.75 0.65 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 56 100.37 100.10 101.14 8.57 4.60 0.42 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.6 91.60 5000 91.65 91.70 1113 4.68 341 TOproBnst
EABP-3 5000 R 1050 021110 031111  25.10.16/ 13.0 = 73.9 | 105.00 104.95 104.99 5.69 4.99 0.99 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.8 100.71 | 0.01 100.76 261 0.96 0.54 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 114 | 100.68 100.60 3.04 0.93 0.90 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 45.0 | 100.69 100.05 101.00 3.30 0.86 3.38 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 429 | 100.86 100.40 101.00 3.52 0.92 3.18 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 30.0 @ 1151 @ 100.00 0.9 464 833 99.99 100.01 9.46 4.61 2.07 B+/B1/B MeTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20 30.0 @ 1151 @ 99.98 @ 048 261116 99.96 99.99 9.47 4.61 2.07 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00 15.03.11 15.03.11 55 IC/ (huHaHCh!
EBPOMA-01 1200 R 11.000  14.10.10 14.10.10 05 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 58.0 & 942 | 102.83 31091 102.50 102.85 8.16 4.32 3.76 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 184 aHepreTMKa
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 20 (buHaHCbI
XKenpopun-2 2500 R 12000 21.10.10 19.04.12 18.9 | 100.01 92.01 100.50 12.34 5.98 124 (bUHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 24.0 | 100.00 90.01 13.42 6.48 1.58 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 8.0 28.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 135 | 10155 @ 0.15 12177 101.45 101.55 6.73 3.98 0.99 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.6 | 100.95 @ 0.01 13000 100.92 101.05 5.48 5.36 0.18 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 04.01.11 050712 01.07.14 21.0 457 @ 101.15 106 002 101.20 101.25 7.39 3.94 1.54 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10 11.04.11] 07.04.13 6.0 30.7 | 100.88 6.11 3.93 0.48 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12] 22.09.13 240 @ 363 | 100.10 115501 100.17 100.22 7.80 3.84 1.74 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 8.4 aBToNpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 45.7 98.96 99.29 99.30 8.44 4.01 3.00 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 9.0 69.1 108.35 | 0.17 321081 108.05 108.35 5.90 8.50 0.62 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 7.7 105.18 920 26.02 89.99 122 4.50 0.60 MeTannyprus
Wnterpa®-2 3000 R 16.75  30.11.10 29.11.11 142 | 10748 @ 0.98 5400 107.50 107.99 10.00 7.77 0.96 CepBuC
WHtypucr-2 2000 R 1400 231110 29.07.11) 21.05.13 100 = 321 10045 | 0.05 28488 100.32 100.50 8.47 6.95 0.71 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 359 | 100.55 3952 100.65 100.70 9.23 4.59 242 /Ba2/ MalLLMHOCTP.
VipkOHepro1 5000 R 1550  02.12.10 28.11.13 385 101.52 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12, 8.0 26.1 101.53 97.30 101.79 7.76 5.06 0.59 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.9 TOproBnst
Kayctuk 2 850 R 18.00 07.10.10 07.07.11 9.3 101.70 | 0.20 295 101.15 101.75 14.11 441 0.32 XUMUS
KMB-Bank2 3400 R 11.00  01.12.10 30.11.11 142 101.01 10.29 543 0.99 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 17.7 | 102.00 101.89 102.10 10.75 5.87 124 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.6 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 168 | 110.34 110.26 110.95 8.74 373 115 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 168 = 101.81 101.51 102.25 8.66 240 1.19 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13 220 @ 342 @ 10147 @ 0.12 101.45 101.67 8.82 2.33 1.54 //B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 9.0 /Ba3/ (buHaHCbI
Kyib6A30T1-2 2000 R 8.80  04.03.11 04.03.11 52 100.98 100.85 100.90 6.51 4.34 0.40 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 322 | 107.58 | 0.08 8112 108.94 108.99 10.40 3.36 1.52 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.6 | 107.29 | 0.09 51682 107.20 107.94 9.74 3.68 1.01 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 16.1 102.19 | 0.19 834 101.80 102.19 6.89 417 1.18 /Ba2/ aHepreTMKa
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 189 | 102.04 101.01 103.00 6.72 3.92 1.35 /Ba2/ JHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 100 @ 586 | 100.85 100.80 100.95 8.12 4.57 0.76 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 345 | 10225 | 0.25 30 102.01 102.24 6.59 6.58 0.34 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 28.12.10  02.07.12  25.06.13 21.0 = 333 | 101.50 394 101.50 102.00 9.67 5.16 147 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 359 | 100.20 4810 100.10 100.15 10.16 4.98 2.37 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.6 97.60 95.20 99.99 12.90 4.73 0.68 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 145 | 101.39 525 004 101.35 101.40 5.95 3.49 1.08 BBB-/Baa2/BBB- | cCbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 38.7 | 10143 | 043 18 100.28 101.93 7.01 3.64 2.65 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 225 | 112.00 151302 112.69 112.90 6.47 5.94 1.58 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 1335 07.02.11 06.08.12 225 | 11240 112.74 112.75 6.25 5.92 1.59 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 225 | 11285 112.30 112.45 6.00 5.90 1.59 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 225 | 11233 112.30 112.75 6.29 5.93 1.58 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 1335 07.02.11 06.08.12 225 | 11265 75002 112.64 112.65 6.11 5.91 1.59 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO06 5000 R 920 16.12.10 13.12.12 26.8 | 105.20 105.74 105.79 6.73 4.36 1.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 26.8 | 105.01 105.70 105.75 6.82 4.37 1.88 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 6.0 103.50 | 045 266 103.50 103.73 12.11 9.25 0.44 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 358 | 10758 @ 7.3 1 100.10 100.15 5.50 3.82 2.54 TOproBnst
Marnut BO-02 1000 R 825  14.03.11 09.09.13 358 | 107.58 @ 7.58 1 100.00 100.05 5.50 3.82 2.54 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 35.8 | 100.00 65931 100.00 100.05 8.42 4.1 2.46 TOproBnst
Marnut BO-04 2000 R 825  14.03.11 09.09.13 35.8 | 100.05 @ 0.05 90 920 100.00 100.05 8.40 411 2.46 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 18.0 | 100.75 24 094 100.77 100.79 7.80 4.06 1.32 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11 2.0 142 | 100.93 1 100.75 100.93 | 413.56 543 0.04 oto3BaH// GaHku
MBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 6.0 30.3 | 100.80 251 100.80 101.25 6.88 2.10 0.47 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 1.0 31.2 | 100.22 700 100.22 100.69 11.34 373 0.07 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14, 5.0 415 | 10120 = 0.05 50 060 101.20 101.25 6.39 4.63 0.41 B+/B1/ (pUHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 450 100.65  0.55 612498 100.50 100.65 7.74 4.09 1.08 B+/B1/ (h1HaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 116 | 102,53 99.01 105.00 1143 6.81 0.83 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 264 | 109.85 321114 110.00 110.20 7.86 5.79 1.76 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 88.4 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 20.0 99.93 | 0.03 300 99.11 99.93 10.96 5.49 0.58 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.6 = 100.30 235113 100.29 100.30 10.15 4.97 3.62 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 120.6 = 100.20 671386 100.12 100.20 10.18 4.98 3.62 B1/ meTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 329 | 100.95 @ 0.04 38 241 100.96 101.10 7.06 4.20 0.65 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16, 220 @ 70.7 @ 117.75 030 94105 117.74 117.75 8.61 4.02 144 B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12]  09.10.18 25.0 & 97.7 @ 107.05 0.15 182812 107.04 107.09 8.96 291 1.66 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 257 | 105.00 355 041 105.00 105.25 7.86 5.94 0.96 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 29.8 | 101.86 = 0.06 46 500 101.85 101.89 9.08 4.77 2.04 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 31.2 | 101.90 20016 101.50 101.90 9.10 4.77 2.06 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 171 102.50 100.00 105.00 5.48 1.76 1.27 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 1250 07.10.10/ 21.10.10/ 01.10.15 1.0 & 60.9 | 100.60 310 | 0.06 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14, 10.0 = 462 @ 100.94 100.00 101.89 6.18 1.83 0.75 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 114 MaLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.0212  07.02.13 17.0 = 287 | 110.00 300 110.00 112.00 5.67 6.12 124 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.7 36.25 35.01 37.49 266.39 16.85 0.23 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 4.0 33.8 60.00 100 6.00 90.00 493.06 11.84 0.05 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 55 103.45 2 103.60 103.65 7.26 7.23 0.42 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 19.1 100.20 100.55 100.95 7.98 4.23 0.53 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 22.6 | 100.97 100.80 101.05 9.00 4.64 1.58 B-/B1/ GaHku
MKB 0706n 2000 R 976  18.01.11 240712 14.07.15 220 @ 583 | 100.90 76 100.60 100.90 9.31 4.82 154 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.10.10 19.10.11/ 08.04.15 13.0 | 55.0 | 100.95 51 100.93 101.10 8.74 4.79 0.90 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 259 | 100.60 7520 100.50 100.60 4.53 4.68 0.14 oT038aH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 970, 151210 161211 121212 150 @ 268 @ 104.00 0.02 120 000 103.99 104.00 6.26 4.65 1.08 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 180 @362 @ 10024 024 30001 100.00 100.24 6.35 3.22 1.36 oTo3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 30.6 | 101.30 86 002 100.87 101.35 7.20 3.77 2.10 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 293 2.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 3.0 214 62.52 7.50 19.90 456.88 6.18 0.05 [fieBenonmeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.7 (puHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 114 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 451 (buHaHCbI
MoliibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 7.0 55.3 | 100.20 20 000 36.00 101.30 12.68 6.45 0.48 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.6 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 3.0 32.9 GaHku
MOCMAPT® 1 2000 R 0.01  14.10.10  20.10.10/ 12.04.12. 1.0 18.7 1.90 TOProBAst
Mocobras®2 3000 R 925 241210 24.06.12 211 9253 | 0.07 3572 92.53 92.99 16.48 4.99 1.03 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 76 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 59 /ID (huHaHCHI
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 27.0 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 116 | 10620 0.15 136 076 106.07 106.20 5.80 5.87 0.87 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 656 | 100.97 101.00 101.45 6.93 3.78 1.27 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 031210 061212  28.11.14, 27.0 @ 50.7 | 106.60 6704 106.90 106.95 6.98 4.80 1.83 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13 10.0 = 34.3 | 102.00 1992 101.50 102.00 6.36 220 0.78 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 114 | 101.50 100.91 101.50 6.46 3.96 0.86 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 20.0 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750, 01.03.11  01.09.11  26.08.14 11.0 = 475 | 109.00 263932 108.80 108.98 7.23 8.01 0.82 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 371 99.13 99.01 99.99 7.45 3.52 2.52 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.5 99.11 99.11 99.49 8.12 3.90 3.83 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 33.0 & 937 @ 102.01 101.70 102.22 7.28 3.91 2.29 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11/ 13.05.14, 8.0 440 | 106.50 804 593 106.35 106.50 5.69 15.68 0.60 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12 19.07.16 220 @ 706 & 11215 201552 112.25 112.35 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 & 1194  101.15 21230 101.25 101.30 9.46 4.81 2.30 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 18.1 87.06 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.5 | 105.61 105.89 105.90 7.05 4.60 1.84 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 254 | 107.84 @ 0.14 61402 107.70 107.85 6.76 4.97 1.74 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.6 | 101.75 | 0.35 20011 101.57 101.75 7.07 3.80 2.10 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 333 | 101.99 @ 0.59 24100 101.45 101.60 6.80 3.67 2.33 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 220 457 @ 10024 0.04 2750 100.05 100.24 7.32 3.68 1.56 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 4262 22.0211 28.08.13 28.08.17, 35.0 & 84.1 100.30 206 001 100.23 100.30 7.1 4.25 245 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 4.6 101.45 30003 101.55 101.70 5.65 4.67 0.36 BB-/Ba3d/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 9.0 329 | 100.65 1937 100.45 100.63 6.01 347 0.67 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 345 | 100.05 @ 0.01 164 377 100.00 100.05 7.10 3.49 242 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 58.1 101.00 | 0.10 60 058 100.90 101.29 9.10 2.28 2.08 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 6.9 95.06 | 0.05 94.10 96.00 26.26 7.87 0.42 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 7.2 101.40 1000 33.00 9.17 5.66 0.51 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 191110/ 16.05.12, 2.0 19.8 B/l notpe6. ToB.
06KoHa®-02 3000 R 15000 201010 221111 17.04.13 140 @ 31.0 @ 109.07 6.50 1 100.00 5.60 6.86 0.98 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 3.0 145 JHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 21.0 @ 33.1 101.29 2 101.00 101.30 6.78 3.69 1.52 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 121 106.40 1 104.42 106.40 5.64 5.74 0.92 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 18.9 | 100.00 100.00 101.30 7.38 3.62 1.35 JHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 8.0 325 | 101.00 38.02 11.40 6.42 0.59 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 111 101.00 38.03 104.80 1213 6.42 0.79 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 13.8 notpeb. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 7.0 31.2 | 100.85 102 100.72 100.85 8.52 4.94 0.51 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 9.1 100.64 100.40 101.20 8.74 4.73 0.66 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.3 99.59 99.30 99.84 5.62 2.52 0.71 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 27.0 @ 514 | 11025 20425 110.25 110.50 7.78 5.80 1.81 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 231 100.89 100.55 100.99 7.36 3.85 1.66 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 231 103.11 873 103.40 103.80 6.60 7.24 0.38 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 199 © 101.00 0.05 5101 100.95 101.10 721 3.83 142 B+/Ba2/oTo3BaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 12.8 77.16 61.13 94.99 28.05 0.01 0.82 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 343 89.25 | 0.15 6206 88.76 89.25 65.26 10.06 0.20 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 133 18.01 TOproBnst
MpodbMeansd-1 3000 R 1050  20.01.11  23.07.13] 16.07.15 340 @ 583 97.90 120 97.85 97.90 11.66 5.35 2.20 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.2 7.01 clx
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 121 102.00 100.00 104.00 15.30 8.31 0.83 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 17.8 | 103.00 4 99.20 103.00 15.17 8.23 117 c/x
Paarynaitd4 3000 R 17000 241110 02.06.11] 22.05.13 8.0 322 | 101.00 99.01 102.99 15.30 8.39 0.55 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 37.3 3.01 clx
Paitcbbaitaen-4 10000 R 1350 071210 08.12.11  03.12.13) 14.0 = 387 | 107.90 11227 108.05 108.10 6.52 6.24 1.03 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 9.8 100.20 9160 95.00 101.00 10.63 4.73 0.71 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 0.0 184 | 100.39 2115 100.36 100.39 3.56 10.87 0.04 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 9.0 20.5 | 101.85 756 101.94 101.99 9.60 6.09 0.62 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 19 100.03 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 26.6 | 106.05 106.17 106.22 6.48 4.42 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 14 100.30 700 643 100.28 100.39 4.63 3.65 0.11 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 25.6 | 102.07 101.99 102.00 6.58 3.69 1.82 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 9.3 102.05 214001 102.00 102.14 5.78 4.15 0.70 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110 19.11.10/ 13.11.13 2.0 38.0 99.72 99.27 99.55 2.16 0.05 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 418 | 12445 025 516 877 124.33 124.45 7.00 6.01 2.67 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 241110 18.11.15 62.5 | 101.57 101.47 101.75 7.56 3.83 3.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 = 105.0 & 109.95 109.90 109.97 5.85 6.76 1.01 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 418 | 10394 0.9 103.90 104.03 8.83 4.80 2.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.0 | 104.59 32100 104.50 104.59 8.82 5.27 3.30 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210  26.12.12) 20.06.16/ 27.0 = 69.7 @ 107.87 @ 0.17 107.69 107.70 7.39 5.16 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17 9.0 81.3 | 105.90 2 106.00 106.05 5.68 6.75 0.63 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 240111 240713  16.07.18 340 @ 949 | 110.87 10025 111.19 111.20 7.08 5.08 2.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14] 15.07.19 46.0 @ 107.0 11470 1.05 69 802 113.84 113.85 7.14 5.00 297 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.7 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15/ 16.01.25 53.0 @ 1741  106.72 = 0.07 887 002 106.67 106.72 7.27 4.20 343 BBB/Baa1/BBB | TpaHcnopT
Poc6ank 5O-01 5000 R 740 241210 27.06.12] 21.06.13] 21.0 | 332 | 100.59 100.60 100.70 7413 3.69 1.53 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.00 08.01.11 08.07.13 33.7 | 101.10 5425 100.02 101.10 7.69 3.99 2.32 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 8.0 37.8 | 103.36 3160 103.36 103.55 5.99 5.82 0.56 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11/ 07.11.14 8.0 50.0 | 103.50 1385 103.36 103.50 5.76 5.81 0.56 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 220 @ 583 99.85 | 0.03 9258 99.81 99.85 10.27 4.99 1.52 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 & 113.6 @ 103.95 48 042 103.90 103.95 7.24 4.32 2.02 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 29.0 & 113.6 @ 104.15 4 104.10 104.15 715 4.31 2.02 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 171110 16.02.11 4.6 100.75 13 107.00 5.96 1.94 0.36 BBB/Baat/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214) 09.02.17 410 @ 775 @ 104.03 173 884 104.05 104.99 7.99 4.43 2.75 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.10.10 07.10.11) 27.09.17, 12.0 @ 85.1 105.01 106.00 107.00 6.38 5.46 0.88 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 14.0 & 99.3 | 100.00 100.00 13.85 6.73 0.96 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 9.0 93.5 | 101.08 100.90 101.09 5.33 3.40 0.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 26.11.12) 141119 260 @ 1111 106.00 0.15 75229 105.90 106.00 712 4.75 1.81 BBB/Baat/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 26.0 @ 111.1 | 105.85 25240 105.87 106.00 7.20 4.76 1.81 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12] 28.08.13 230 & 354 @ 10041 20000 100.33 100.40 7.06 3.58 1.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 02.03.11 31.08.12] 28.08.13 230 @ 354 @ 10035 0.10 1005 100.33 100.40 7.10 3.58 1.70 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11] 06.08.13 11.0 = 34.7 = 100.11 1 100.05 100.11 11.95 5.98 0.69 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 9.0 20.8 90.05 1 90.04 120.00 29.72 2.77 0.54 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 24 102.03 4932 101.01 104.00 244 6.35 0.19 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 44 101.20 101.25 101.40 7.40 5.30 0.34 B+/Ba3/B+ GaHku
PycCraHg-7 5000 R 750  22.03.11 20.09.11 11.8 | 100.04 79999 100.00 7.59 3.74 0.89 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 1.0 18.7 | 10029 = 0.09 20 000 100.24 100.29 4.64 6.96 0.06 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.0912 14.09.15 240 @ 60.3 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 23.03.11 18.09.12, 15.09.15 240 @ 60.4 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 5.0 17.2 50.50 | 49.50 1.01 100.00 | 404.86 0.00 0.08 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 11.8 99.04 98.10 99.98 13.42 5.54 0.42 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 448 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 34.3 | 102.85 60 001 102.55 103.50 11.28 5.91 2.18 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 20.9 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 79 30.00 npou3BoACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 6.8 103.41 50.00 105.89 9.97 3.86 0.48 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11  18.09.12 12.0 = 240 | 107.40 181425 107.39 107.40 6.14 6.50 0.89 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 29.0 | 10548 | 0.63 277 403 105.00 7.33 4.61 2.02 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 29.0 | 105.40 12258 104.30 105.40 7.36 4.61 2.02 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 18.1 20.00 28 20.05 24.99 270.61 13.09 0.34 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 32.1 8.02 7.05 8.99 159.96 1.02 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 49 101.00 7744 101.10 101.24 6.20 2.12 0.37 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 145 | 102.10 9 101.00 102.10 5.67 1.98 0.78 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 32.1 100.05 100.00 100.42 6.92 1.46 1.99 BB//BB- Tenekom
C3Tenex606 3000 R 1170 03.11.10  09.08.11/  24.07.19, 10.0 = 107.3 | 107.40 2800 107.00 107.35 5.56 2.72 0.77 BB//BB- Tenekom
Cubmpb-01 2300 R 18.000 18.01.11 17.07.12 219 | 109.00 @ 0.79 400 108.90 109.45 12.60 8.23 140 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14) 10.10.19, 49.0 = 109.9 = 11200 0.15 135105 111.90 112.00 10.05 6.01 2.85 meTannyprus
CubmeTnH02 10000 R 1350 211010 20.10.14/ 10.10.19 49.0 @ 109.9 = 112.00 = 0.01 284 003 111.90 112.00 10.05 6.01 2.85 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 10.0 & 34.8 @ 102.42 101.85 103.10 6.66 4.62 0.79 BB/ Tenekom
CWBYPXong1 1500 R 1047 04.11.10 01.11.12 254 BB/Ba2/ XUMUS
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 5.0 473 | 101.00 99.01 103.00 7.32 4.94 0.38 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 345 83.71 90.00 6.48 0.01 2.67 Tenekom
Cuctlanc 1 3000 R 8.50  12.10.10 08.04.14 429 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 431 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.6 | 105.90 @ 0.30 204 399 105.55 106.02 719 4.59 2.07 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14, 23.0 @ 471 11345 | 0.04 76 926 113.42 113.45 7.08 6.48 1.58 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 27.0 @ 749 | 11045 257 001 110.49 110.53 7.28 5.64 1.79 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 1150 211210 26.06.12) 18.06.13 21.0 = 33.1 | 102.00 120 101.45 102.00 10.64 5.74 143 B-/B3/ Tenexkom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 34.0 100.85 880 100.85 101.10 12.48 6.18 213 aBToNpoM
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 150 @ 326 101.63 | 0.38 101.25 101.75 8.39 4.81 1.04 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 184 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 9.3 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 217 89.05 224 874 88.75 89.05 16.35 4.75 143 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 30.8 91.02 90.06 91.97 13.17 4.66 1.97 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 5.0 16.8 98.75 934 98.62 98.75 18.68 7.83 0.34 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 235 99.90 30503 100.15 100.20 0.05 1.93 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 118.6 = 101.00 = 0.5 220872 101.05 101.10 9.08 4.62 2.26
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.8 98.42 96.00 96.99 13.19 5.93 1.29 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  25.03.11 20.09.13 36.2 100.09 201871 100.05 100.14 7.35 3.61 2.54 B+// cbipbe
Tattenekom 4 1500 R 825 04.11.10 01.11.12 254 100.97 100.80 7.88 4.07 1.76 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 8.1 103.00 7151 103.10 103.45 8.42 6.29 0.59 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 179 & 101.95 4 101.78 10195 | 6.66 538 | 046 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 29.3 101.53 3230 101.53 101.83 7.22 5.50 0.40 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 3.0 26.9 101.59 4268 101.40 101.60 5.70 6.75 0.22 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 9.0 32.9 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 180 @ 419 103.00 8 101.00 102.98 6.38 4.12 1.31 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 9.0 45.7 108.10 150 108.09 108.10 5.89 7.84 0.70 JHepreTuka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 28.7 95.00 aHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 36.1 99.98 99.95 100.00 9.21 4.49 244 B/l aHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 111 99.93 99.95 100.00 6.94 3.37 0.84 B/l JHepreTMka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 20.3 18.01 aHepreTMka
TrK-6-01 5000 R 830 03.03.11  03.09.13 24.08.17 36.0 @ 84.0 112.00 | 12.25 1 99.70 100.05 3.92 3.70 2.56 aHepreTMKa
TrK-6MnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 5.0 17.0 102.30 4 102.20 102.30 4.51 2.56 0.39 JHepreTMka
TrK-8 01 3500 R 880 11.11.10 10.05.12 19.6 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 350 @ 834 99.82 99.70 99.95 8.31 4.05 240 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 133 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 79 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 175 100.02 98.60 99.90 7.06 349 0.41 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 344 110.00 | 0.25 195 109.50 109.99 16.06 9.12 1.94 (buHaHCbI
TMK-03 o6n 5000 R 9.80  15.02.11 15.02.11 4.6 10144 | 024 163 101.20 101.44 5.95 4.82 0.36 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 23 TOproBnst
TpaHcaapo-1 3000 R 16.95 27.10.10  03.11.10/ 23.10.13] 1.0 37.3 101.00 100 100.91 101.10 2.59 8.37 0.09 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 293 104.80 1623 104.38 104.80 742 4.52 2.05 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.9 102.95 10 102.70 102.95 8.06 4.26 3.08 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 3.0 20.7 102.13 | 0.03 102.10 102.59 3.97 7.32 0.22 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 9.3 103.23 150 000 103.29 103.34 6.00 4.97 0.70 /Ba1/BB GaHku
TpaHcKpen5 3000 R 790  09.02.11 12.08.13 34.9 10045 | 0.18 480 000 100.20 100.65 7.86 3.94 241 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.10.10 17.04.14 432 100.90 849 100.76 101.60 8.11 4.08 2.81 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 44 99.90 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 56.0 @ 104.9 = 104.98 104.25 104.90 8.38 9.26 3.55 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 18.2 101.00 24171 101.01 102.15 8.14 4.30 1.33 aHepreTMKa
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 172 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.8 100.50 2000 100.30 100.60 9.89 4.96 143 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 3.0 99.73 99.56 99.90 719 3.12 0.23 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.8 104.30 | 0.03 200 640 104.30 104.39 9.00 6.93 0.71 B+// (buHaHCbI
Ypancu6liK3 1500 R 16.50  24.02.11 23.02.12 17.0 108.90 1000 222 109.00 9.76 7.56 118 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 15.9 109.20 107.75 108.70 9.04 7.53 1.10 B+// (puHaHCbI
Ypancu6lKs 3000 R 1425 20.01.11  20.01.11) 19.01.12 4.0 15.9 102.07 101.75 102.15 7.34 6.96 0.29 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 12.8 103.25 67 000 103.45 103.50 6.90 4.85 0.92 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.9 107.00 10 825 107.30 107.32 7.65 5.48 1.53 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 55.1 101.37 5648 101.37 101.50 8.81 4.43 3.37 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110 091111 01.11.12 140 254 104.25 104.00 6.71 5.16 0.97 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 13.8 101.50 1 101.50 8.12 5.16 0.56 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 17.7 101.64 102.00 6.79 417 0.87 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.10.10 03.04.13 30.5 101.43 7.70 3.69 1.90 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30.  07.10.10 06.10.11 124 101.58 | 0.03 64 003 101.60 102.50 5.76 3.58 0.91 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 121.3 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 121.3 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 61.0 @ 121.3 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 9.0 329 100.64 100.85 100.90 6.97 4.04 0.64 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 1.0 126 100.41 0.10 100.30 100.35 1.76 3.48 0.05 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 130 @ 31.0 101.15 | 0.02 3102 100.95 101.15 719 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 @ 555 102.00 151 102.15 102.20 7.81 220 1.37 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 95 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 210 @ 454 100.26 100.20 100.50 9.23 4.60 1.48 /B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 111 102.10 1.10 5160 102.00 102.25 6.27 4.54 0.65 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 8.1 103.81 103.60 103.90 6.88 6.12 0.60 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 1.0 55.5 95.50 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212 140 @ 265 105.78 1249 105.78 105.95 11.37 7.78 0.97 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.12.10, 14.06.11  04.09.14 9.0 478 105.98 | 0.17 105.80 106.15 12.15 4.94 0.60 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 7.7 3HepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 36.0 @ 59.9 100.05 2533 008 100.00 100.10 7.62 3.74 248 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000 08.03.11 06.09.11 114 notpe6. ToB.
IOTK BO-01 2000 R 11.000 201010 211011 17.10.12 13.0 @ 249 104.79 4 104.00 104.79 6.37 2.62 0.94 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 25.0 107.03 106.90 107.60 7.88 2.66 1.70 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 20.3 100.56 99.50 101.11 7.82 3.97 144 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 25 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.12.10 26.03.13 30.3 103.10 19 469 103.00 103.55 11.52 3.02 1.96 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 30.3 103.20 | 0.19 8251 103.00 103.50 11.47 3.02 1.96 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  08.03.11 03.09.13 35.6 100.10 70 000 100.00 100.10 8.38 4.1 244 BB/ JHepreTMka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 175 | 103.60 0.10 103.25 104.25 7.53 4.96 1.18 BB/ 3HepreTuka
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BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 2.0 100.66 1 100.10 4.01 397 0.16 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.8 101.19 100.60 100.90 6.51 3.82 0.89 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 448 100.59 100.10 102.00 8.05 4.34 2.27 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 9.0 103.22 104.99 105.00 5.80 4.95 0.68 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 18 100.44 220 100.24 100.48 3.86 2.32 0.14 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 13.0 115.00 1 97.00 101.00 -13.53 2.24 0.74 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 26.1 10144 = 143 100.10 102.79 8.03 247 1.03 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 111 100.92 97.50 7.32 2.03 0.82 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.4 102.91 102.00 103.75 744 219 1.61 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 33.3 105.50 = 0.45 326 250 100.01 115.50 7.53 2.39 1.89 BB-// MyHULMNanbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 19.6 101.72 100 000 101.72 102.88 8.06 4.80 0.87 BB-// MyHULAnanbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.2 105.72 58 599 105.20 106.00 5.29 4.49 0.39 BB-// MyHUL@nanbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.5 100.76 100.15 100.80 5.63 3.80 0.34 BB-// MyHULMNANbHbI
Kapenus 2 1000 R 767 141010 14.04.11 65 | 100.76 100.15 100.80 5.63 380 | 0.34 BB-// MYHULVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 38.3 100.64 = 150 101.00 104.87 7.93 4.51 218 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 63.0 95.54 95.51 97.71 7.98 3.92 3.63 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.9 BB/Ba1/BB MyHULMNanbHbIA
KpacHfipKp4 10200 R 1139 11.11.10 08.11.12 25.7 105.35 © 0.10 100 285 105.33 105.35 6.34 2.70 1.06 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 2.3 102.21 102.00 2.20 6.84 0.18 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.9 116.04 115.01 117.45 751 5.26 313 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10000 26.12.10 26.12.10 29 101.65 101.10 101.49 2.99 4.93 0.23 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.3 10145 = 0.10 164 619 101.42 101.45 719 3.98 3.10 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop44-06 5000 R 8.000 241210 24.06.15 57.6 100.71 100.40 100.59 7.35 3.98 371 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 21.2 103.30 © 0.09 3 103.32 103.34 6.06 3.88 1.54 BBB/Baa1/BBB | MyHULynanbHbii
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1424 94.00 0.50 535995 93.51 94.00 7.81 4.27 747 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.6 99.55 0.35 6425 99.21 99.55 7.52 4.03 4.89 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 14.8 102.90 751 103.00 103.15 5.57 3.90 1.10 BBB/Baa1/BBB | MyHULnanbHbIi
Mrop54-06 15000 R 8.00 05.03.11 05.09.12 235 | 103.15 1172 102.70 103.15 6.09 3.85 1.72 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 72.8 99.26 99.70 100.20 7.58 4.00 4.57 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 8.1 102.92 36 955 103.28 103.30 5.63 242 0.62 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop61-06 15000 R 15.000  03.12.10 03.06.13 32.6 122.19 121.50 122.90 6.10 3.06 2.15 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 1500  08.12.10 08.06.14 449 12170 0.05 57331 121.67 121.69 6.93 3.07 2.80 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 38.9 124.07 123.90 124.15 6.75 3.01 248 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop66-06 110000 R 8.75 23.11.10 23.11.18 99.2 105.96 65 000 105.04 106.20 8.05 2.08 5.48 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 6.7 101.30 37826 101.11 101.30 6.65 443 0.50 [B3/oto3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.10.10 16.04.14 431 98.12 0.32 317 668 97.99 98.17 8.81 4.07 2.80 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 328 | 101.05 @ 020 22500 100.85 101.24 8.52 4.44 1.54 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 17.7 | 109.90 150 002 109.98 110.00 747 7.63 0.84 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 128 | 115.00 1 100.65 101.40 -13.24 345 0.75 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 26.0 | 100.73 98.10 101.10 7.40 4.06 0.99 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 37 100.69 150 000 100.75 100.77 3.87 151 0.29 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 135 | 101.65 @ 0.05 10 101.55 101.65 4.75 1.52 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 15.8 108.90 = 0.05 65 196 108.95 108.97 4.89 272 115 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 30.3 114.24 = 017 1 114.20 114.25 5.95 2.62 2.09 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 9.3 104.80 3569 104.85 104.90 4.20 251 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 24.9 111.08 8901 043 111.15 111.18 5.66 2.54 1.74 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 473 11847 = 0.02 90 118.45 118.46 6.65 5.05 3.05 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 121 105.33 = 0.03 3000 105.25 105.31 4.51 4.73 0.93 BBB/Baa1/BBB |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.6 104.77 7945 989 104.75 6.87 3.86 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 28.2 102.57 = 0.00 3 102.53 102.57 6.03 3.48 2.03 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 224 102.24 = 0.00 3455 876 102.15 102.25 5.62 3.34 1.65 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.3 99.50 0.03 108 000 99.50 99.58 713 3.32 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 255 | 100.06 100 000 100.25 5.96 6.00 1.82 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.100  13.10.10 11.07.12 217 100.98 = 0.01 1 101.00 101.01 5.63 151 1.59 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 34.0 100.31 370 000 99.50 100.45 6.12 1.52 242 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 51.3 116.78 = 0.18 100 002 116.75 116.87 6.77 2.39 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 7.1 98.49 0.09 36 600 98.41 98.63 7.35 3.63 4.52 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 22.6 10342 © 0.00 103.42 103.59 4.82 3.86 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 96.3 99.64 0.64 1 99.20 99.64 718 3.50 5.63 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 711 98.25 1352 98.00 98.25 719 1.90 4.16 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 135.8 | 98.97 1 98.50 98.97 7.38 2.14 6.71 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 103.1 71.93 1444 955 71.28 7219 7.65 5.23 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 308.7 | 93.50 500 93.25 93.50 7.62 3.68 10.83 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.6 91.57 15250 91.55 7.36 3.81 5.50 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 19 100.74 100.49 101.00 4.88 4.85 0.15 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 105 | 101.58 377 060 101.57 101.58 5.83 1.87 0.79 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 21.0 100.50 1 98.51 100.50 6.84 1.73 1.53 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 39.2 103.20 3 103.20 103.34 6.94 225 1.19 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 31.8 116.60 1 115.60 116.60 6.42 321 1.79 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 30.8 102.06 259 509 98.09 102.50 6.67 1.94 1.34 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 79 101.60 10001 101.10 102.20 6.42 2.16 0.60 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 15.1 100.25 100.00 100.50 6.73 3.50 0.67 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 27.0 100.52 100.20 100.60 6.72 3.49 1.29 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350 27.11.10 27.11.13 38.5 | 108.35 7.16 3.14 1.40 B MyHULananbHbIi
Yamypus-2 1500 R 840 17.01.11 15.07.12 21.8 | 101.36 101.78 101.80 7.7 4.18 1.56 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 35.3 101.50 © 0.10 20 100.95 101.50 7.73 2.01 2.06 MyHULMNanbHbIA
Yysawwms-05 1000 R 785 04.12.10 05.06.11 8.3 100.89 100.01 101.50 6.57 3.88 0.62 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 18.8 99.90 140 30 000 99.90 102.00 7.52 1.87 1.36 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.6 100.25 2 102.01 104.00 9.25 2.34 1.85 /Ba2/ MyHULMNaNbHbIA
SAkyT-07 06 2500 R 780  21.10.10 17.04.14 432 100.06 100.30 101.60 8.00 1.94 1.96 BB//BB- MyHULMNANbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 36.2 105.20 105.00 105.45 7.49 2.31 1.96 BB//BB- MyHULMNANbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.7 100.00 1010 100.39 100.40 6.59 3.24 0.31 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 320 | 102.00 253 100 99.61 102.00 7.52 2.08 2.00 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 88 | 102.98 | 0.02 4.98 449 0.68 BB/Ba3/ GaHku
Ak bars-12 225§ 1025  03.12.10 03.12.12 265 | 108.64 5.95 472 1.90 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820 25.12.10 25.06.12 211 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 9.0 | 333 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 632 BB/Ba1/B+ GaHkm
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 54.3 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 | 779 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 85.1 BB/Ba1/B+ BaHkun
Alliance Qil-15 350 § 988  11.03.11 11.03.15 54.1 BI/B+ chlpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 50.3 | 109.66 = 0.07 6.18 4.05 3.37 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 19 | 100.74 2.52 3.66 0.15 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 52 | 100.55 478 6.22 0.42 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 319 | 10465  0.03 5.40 3.50 2.31 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.114C 261115 20 | 627 | 9868 | 0.04 16.40 3.80 0.14 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 54.1 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.5 = 98.60 7.07 3.45 5.10 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 19.1 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 321 | 10370 @ 0.02 6.20 3.74 2.31 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 1.1 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 487 | 11051 | 0.13 447 3.34 348 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.11 21.09.12 241 BB//BB XMMUS
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 312 | 106.79 = 0.40 5.98 4.16 2.21 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 62.2 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 92.1 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 318 /Caal/D Chlpbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 15 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 6.8 BBB/Baa1/BBB |cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 267 | 103.79 | 0.07 273 439 2.04 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 259 | 9838 | 126 3.69 147 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 294 | 11342 0.14 3.77 4.24 247 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 376 | 106.56 421 6.18 2.69 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 342 | 10334 | 0.06 3.25 218 261 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 308 | 109.13 | 0.08 3.54 3.36 225 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 345 | 11013 | 033 3.70 341 2.54 BBB/Baa1/BBB  |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 415 | 10396 | 0.11 3.73 4.84 3.07 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 46.7 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 497 | 10499 | 0.09 3.97 5.11 3.55 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 56.8 = 105.82 @ 0.16 441 5.55 4.07 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 529 | 11432 0.78 217 7.1 364 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 748 | 107.00 4.88 2.90 5.01 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 788 | 103.00 = 0.09 453 4.99 543 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 86.3 | 1036t  0.26 4.76 525 5.68 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.8 | 109.11 | 0.24 5.02 6.05 5.77 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 917 | 1714 029 5.35 348 5.59 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 19.0 | 1042 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 1137 | 10849 | 0.28 4.40 3.32 2.99 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 139.2 | 106.38 | 0.17 5.74 3.06 8.08 BBB/Baa1/BBB | cbipbe
Gazprom-34 12008 863  28.10.10 28.04.14  28.04.34 440 | 287.0 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3272 | 11175 | 0.86 6.37 326 | 1238 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 86 | 103.42 3.04 3.85 0.68 /Baa3/BB GaHKu
Gazprombank-13 500 $ 793 28.12.10 28.06.13 334 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 51.2 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 60.6 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 342 | 10391 | 0.08 413 271 2.56 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 88 | 104.12 5.09 5.28 0.68 /Ba3/B+ GaHkun
HCFB-11-2 450 § 175 11.02.11 11.08.11 105 | 104.84 5.90 5.60 0.81 [Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.11 15.02.13 29.0 C/Caa2/D GaHkm
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 1.7 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.8 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 132 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 19.1 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 499 | 106.65 = 0.07 4.58 2.99 352 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 814 | 10532 | 0.05 5.40 3.02 534 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 110.8 | 109.25 | 0.21 5.92 3.32 6.56 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 142.3 | 103.78 | 0.30 6.20 3.21 7.96 = BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11 10.03.16 50 | 663 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 9.8 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 5.7 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 12.6 | 104.06 241 6.20 0.96 BBB/Baa1/BBB  MyHMUMnanbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 73.7 | 10237 | 0.05 4.55 4.95 5.02 BBB/Baa1/BBB MyHMUMnamnbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 0.5 | 100.24 | 0.00 1.96 418 0.04 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 16.2 | 105.64 | 0.08 361 3.79 1.25 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 1184 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 189 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 30 | 636 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 19.8 | 103.63 | 0.00 4.66 3.38 1.50 /Ba1/BB+ cepBuC
NOMOS-12 200 $ 925  17.12.10 17.12.12 27.0 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.6 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 13.0 | 737 BB-/Ba3/ (DUHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 121 TOproBns

Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 0.1 B+/Ba2/otoseaH | GaHku
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EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.10.10 20.10.11 128 | 10414 | 0.02 468 4.20 0.97 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 200 | 10431 | 0.04 6.80 461 147 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 100 | 340 & 109.94 | 0.03 4.89 0.77 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 56.7 | 110.74 = 0.01 9.81 5.76 3.40 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 703 | 10525  0.30 10.02 5.34 413 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 89.3 B+/Ba2/otosaH | GaHku
Raspadskaya-12 300 § 750 22.11.10 22.05.12 20.0 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.10.10 01.04.13 30.5 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 9.1 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 213 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 20 | 100.87 1.54 341 0.16 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 19.3 | 103.55 3.85 6.05 1.50 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 320 | 10748 @ 0.05 4.14 3.34 2.34 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 302 101.0¢ | 0.13 7.02 371 224 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 401 | 107.65 | 0.00 459 3.31 2.90 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 450 | 114.83 | 0.01 459 3.92 312 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 120 = 728 = 100.73 | 0.04 6.18 3.46 0.93 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 80.6 = 10442 | 0.11 5.49 3.02 5.28 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 933 | 11246 5.72 3.45 5.74 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 5.2 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 55.7 | 100.72 345 1.80 413 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 95.1 | 14341 0.00 4.38 3.84 5.66 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.6 | 104.07 = 0.14 447 240 7.45 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2159 | 181.98 | 0.50 547 3.50 9.40 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2374 | 11952 | 0.12 4.34 3.14 5.93 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750  07.10.10 07.10.10 0.2 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 72 10169 | 0.00 5.69 4.24 0.56 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 3.0 | 634 | 96.10 28.82 4.62 0.18 B+/Ba3/B+ GaHkun
RusStandard-16 200§ 9.75  01.12.10 01.12.16 75.1 B+/Ba3/B+ GaHku
RZD-17 1500 § 574 03.10.10 03.04.17 79.2 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 13.7 | 10401 | 0.03 2.28 2.85 1.07 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 319 | 10668  0.10 3.78 3.04 237 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 335 | 106.71 | 0.11 387 3.03 249 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 580 | 10272 @ 0.03 4.85 268 4.12 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 850 | 99.99 | 0.02 5.40 270 5.75 GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 344 11058 | 0.62 5.65 4.41 245 B+/Ba3/BB- [
Severstal-14 375§ 9.25  19.10.10 19.04.14 432 | 11058 | 0.71 5.90 4.18 2.94 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.9 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 589 | 10625 1.34 6.18 3.62 3.99 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 40 | 10220 | 0.06 2.09 434 0.32 BB-/Ba3/BB Ternexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 16.3 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 101 | 104.07 = 0.06 492 4.80 0.79 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 9.7 | 103.26 2.72 3.33 0.77 | BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 240 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 298 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 52.9 | 10590 @ 0.14 473 2.95 3.76 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 70.6 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 788 | 106.38 5.44 3.1 525 = BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 90.7 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725  02.02.11 02.02.20 1137 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 23 Tenexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 82.8 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 8.9 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 212 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 21.2 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 347 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 M7 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 95.6 /Baa1/BBB Cblpbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 236 CCC/Caat/ GaHku
URSA-11-1 130 § 12.00  30.12.10 30.12.11 152 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 137 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 80 | 326 B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 119.0 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 129 | 10566 = 0.00 291 3.96 0.99 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/ 30.10.10 30.04.13 314 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 68.7 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 92.3 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 82.1 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 60.8 = 96.30 = 0.09 7.09 322 421 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 126 | 105.15 242 3.57 0.97 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 9.1 10417 | 0.03 2.52 7.92 0.74 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 254 | 10568 | 0.05 3.75 3.13 1.90 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 263 | 99.88 12.05 6.01 1.79 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 35.0 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.9 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 539 | 10362 @ 0.00 5.53 312 3.81 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.5 | 100.90 = 0.04 4.02 421 470 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 933 10598 | 0.13 4.46 324 238 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 58.0 | 301.4 | 103.05 0.26 5.51 3.03 4.03 BBB/Baa1/BBB | 6aHku
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