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Py6neBb|e BbIMYyCKU
W3meHeHue, 6.n.

YTM, % 3Hay. 3afdeH. 3aMec. YTD
003 46020 77 - 61 (355)
l"asnpom-11 741 - 1) (195)
Cucrema-3 73 - 9) (485)
CblprBble PbIHKUN
WU3meHeHue, %
3Hay. 3afeH. 3aMec. YTD
3onorto, $/yHuust 1319.1 - 5.8 20.2
Urals, $/6app. 824 - 8.6 7.7
S&P MeTannbl, MHA. 17872 - 72 4.7
S&P C/x npog., uHa. 637.9 - 0.2) 36
HEHe)KHbIVI PbIHOK
WU3meHeHue
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
PENO B LB 0.6 0.3 04  (1138)
Kopcueta 5424 (45.1) 226 (291.7)
[JenoauTsi B LIB 602.2 82.8 (11.2) 1619
WU3meHeHue, 6.0.
NDF 1Y, % 412 - 4 (236)
MOSPrime ONN, % 274 - 9 (171)
WU3meHenue, %
USDRUB 3045 - (0.6) 14
NHpekcbl
WU3meHehue, 6.n.
6.n. 3Hay. 3apdeH. 3aMec. YTD
Russia 30 - UST 10 177.0 - 17 21
EMBI + Spread 301.7 - 0.9 73
NHpnKaTuBHbIE cnpepbl
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Wcmovyruku: PTC, MMBE, Bloomberg, ouexku YPAIICUbBa

Ten.: +7 (495) 723-7020 |

CTPATEIrMA

BHELLIHU PbIHOK

OkTA6pb HavYancs MMPOBLIX MMoLaAKax No-pasHOMY: Ha aMePUKAHCKMX— POCTOM, Ha eBPONENCKUX —
CHUXeHnem. CerofiHs TOH TopramM OyayT 3afaBaTb AaHHbIE O FOTOBALLMXCS CAeNkax Mo npofaxe Aao-
MOB M 3aKa3aM Ha NMpPOMbILLIeHHbIE TOBapbl. EBPOOOHABI B MATHMLY MOKa3anl pocT, OQHAKO CErofHs
Ha OTKPbITUM PbIHKA Mbl OXXWAAeM HeraTMBHOM AUHAMUKM. ..CTp. 2

BHYTPEHHUM PbIHOK

B ceHTAGpe Ha pbIHOK rocbymar BepHynmMChb NokynaTenu, HakinoH Kpmeon goxofHocten OP3 Heckorb-
KO yMeHbLWMncs. Mbl NO-NpexkHeMY pekoMeHLyeM MHBeCTOpaM 00paTuTb BHUMaHMe Ha OdD3 25075,
O®3 26203 n OM3 2507 1. Ha npeacrosilen Hegene coctoutcs aykumMoH OP3 1 pazmMeLLieHne MyHU-
LMNanbHbIX 0bnnraumn. . .Cc1p 2

C HavyanoM MecsLa NMKBUAHOCTb BO30OHOBMA POCT, YTO NMPUBENO K CHUXKEHWNIO CTaBOK MexXDaHKOoB-
CKOTO KPEOLMTOBAHMIN . ..tttk eenennnes crp. 4

VimpELCOM LTD (BB+/BA2 /-)

KomnaHua moxeT 06baBUTL 0 CAenke no nprobpeTeHnio 51% akuun Orascom Telecom n 100% ak-
umin Wind Telecommunicazioni y Harnba Casrpuca, Mbl olieHVBaeM cienky HeraTMsHO, MOCKONbKY
OHa NpuBeeT K yBenuyeHuio nonroeov Harpysku VimpelCom Ltd v He CynnT KOMNaHWM O4eBUOHbIX
cp. 5

RUSSIAN INFORMER

HoBOCTM M KOMVEHTapWK, OTHOCSLMECS K PbHKY aKUMiA, CM B HaleM exefHeBHOM M3gaHum 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

XKpoem cTaTUCTUKIM MO PbIHKY XUibs. MUPOBble hMHAHCOBbIE PLIHKM Ha4anu oKTa0pb Bpa3HoboM: eBponenckie MHAEKChI Mo
NTOram MATHULI HECKOMBbKO CHU3UNUCh, aMepUKaHCKMe YyTb NMOAPOCn, NOBOAOB Af1f Yero Obino AoCTaTouHO. B nepBbin AeHb
MecsiLa Obin onybNMKOBaH CyLEeCTBEHHBIN 0ObeM CTAaTUCTUKM: CEHTAOPBLCKUI MHOEKC AeIOBOW akTUBHOCTM B 0bpabaTbiBaloLLleM
cekTope (ISM Manufacturing) 6bin paBeH 54,4 nyHKTa U NpakTMYeCck COBMaN C OXUAAHUAMMN aHanuTnkos (54,5 nyHkTa). He
Pa3oLWIMCh C NPOrHO3aMi 1 OaHHble Mo pacxogam HaceneHms (poct Ha 0,4% 3a Mecal), OOXObl XXe MpenofHec v NPUATHbIN
clopnpws, nokasas pocT Ha 0,5% 3a Mecau BMecTo oxupaBwmxcs 0,3%. [ecatmneTHue Ka3Hadenckme obnmraumm 3asepmnm
NATHULY NpakTUYeckn 6e3 M3MeHEeHWN, Yero Hemnb3si CkasaTb O eBPOMENCKOM BasioTe, KOTopas Mpodomkana AopoXaTbk: napa
eBpo/ponnap BMMOTHylO Npubnusmnace K otMmeTke 1,38 ponn./eBpo. OcnabneHne amepuKaHCKOW BafioTbl MPMBENO K
JlanbHenwemMy pocTy LieH Ha HedTb, KOTOpble CerofiHa yTpom npesbiwany 81 fgonn./6app. CerofHAWHNA feHb OyaeT He MeHee
HaCbIWEHHbIM COBBLITUSIMN — CaMbIM BaXkKHbIM [l pblHKa CTaHeT nyOnvKaums OaHHbIX O TOTOBALUMXCS CHOENKax Mo npogaxe
nomos B CLLIA, kpome Toro, 0yayT o6bABNeHbl aBryCTOBCKME AaHHble N0 06beMy 3aKa30B Ha NMPOMbILLITIEHHbIE TOBapsbI.

Mokynku B eBpo6oHAAX. B NaTHMLY B cermeHTe eBpoobnuraumi npeobnagann nokynku. Cnpen MHOUKAaTUBHOIO CyBEPEHHOro
Bbinycka Russia’30 cy3uncs Ha 5 6.n. co 182 6.n. go 177 6.n., ueHa bymaru Bbipocna Ha 34 6.n. o 119,9% ot HoMmumHana. B
HedTerasoBoM cektope Ha (oHe pocTa UeH Ha HedTb CambiM OOMbLIMM CNPOCOM MOSMb30BaNMCh Crepyouime bymarn:
Gazprom'37, npunbaBuBLWIMA B LeHe cpasy 108 6.n. go 112,8% oT HomuHana, Gazprom’22 — 138 6.n. go 107,7%,
Gazprom'20 — 72 6.n. go 109,2%. EBpoobnuraumm JNIYKOWNa Takxe pocnu B UeHe: Lukoil'19 nogopoxan Ha 30 6.n. go
109,6% oT HomuHana, Lukoil’22 — Ha 36 6.n. go 104,1% oT HoMMHana. Mokynku B eBpoboHaax CeBepcTanu NPOAONXKNINCH,
NpWBAEKNM BHMMaHWe NokynaTenen 1 espoobnuraumm EBpasa. B prHaHCOBOM ceKTope MHBEeCTOpbI NoKynanu eBpoboHabl PCXB,
CbepbaHka n BTb, Hanbornee akTMBHO — camblil ANWHHBIMA BbiNyck BTE, VTB'35, nogopoxasBwuit Ha 39 6.n. no 103,4% ot
HOMMHana. BONbLUMHCTBO a3MaTCKMX PbIHKOB CErodHs YTPOM pacTeT B OTBET Ha 3asBfeHWe npemMbepa roccoseta KHP o
HamepeHuM obecnevnTb BHYTPEHHWA CNPOC AS MOAAEPXKaHWS SKOHOMUKM CTpaHbl. OAHaKo dblovepcbl Ha amepuKaHcKkme
(hOHI0BbIE MHOEKCH! M LieHbl Ha HedTb HECKONbKO CHU3UIIUCH, TaK YTO TOPrM Ha POCCUMCKMX MOLLAAKAX MOTYT OTKPbIThCA B
MUHycCe.

Onbra CTrepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

BHYTpeHHUI pbIHOK

HaknoH kpuBon ymeHbwunca. CeHTAOPb OKa3anca [as roccekTopa Hemnmoxum MecsueM. Bo-nepsbix, 6Gnaropaps
BO3BPALLEHMIO Ha PbIHOK KPYMHbIX UIPOKOB 3HAYMTENIbHO YBEMNYNIMCE OObeMbl TOProB: CpefHefHEBHOW TOProBbl 0H6opOoT
coctaBun B ceHTbpe nopsaka 500 MiH pyO. Bo-BTOpbIX, B NMepBbI MeCsl, OCEHM Ha pbIHKE BHOBb MOSIBUMIMCH MOKYMaTenn.
HaknoH KprBowm [OXOAHOCTEM 3a MecsiL, yMeHbLUMCSH, 0CODEHHO Ha KOPOTKOM KOHLe, C Alopalen Ao Tpex fneT. PocT cnpoca Ha
kopoTke OD3 1 MeHbLINA MHTepec K ONWHHBIM BymMaram obyc/ioBfieHbl BCMieckoM nHdnaumMu. OAHaKo Halw B3rnsg Ha
ONNHHBINA KOHeL, KPpUBOW He M3MEHUNCH — Mbl CHUTaeM JOXOLHOCTb Ha ypoBHe 6,5% cnpasennneon. Halw Beibop — Oymaru ¢
Jiopauunen Tpu—yeTbipe roaa, npu 3TOM Mbl PEKOMEHAYeM WHBEeCTopam 00patuTb BHMMaHMe Ha OD3 25075 (moxodHoCTb
7,06%, plopaums 3,84 roga), npepnaralolie npemuio B pasmepe 21 6.n. K kpuson, ODP3 26203 (goxomHocTb 7,29%,
nopaunsa 4,54 roga) c npemmen 19 6.n. n OP3 25071 (goxonHocTs 6,88%, Aopaums 3,31 roga) ¢ npemuent 28 6.1.

Cm. rpauk Ha cnenyioLlen cTpaHvLe
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MokynaTenu BepHYNUCb B CeHTAGpe
Kpusas noxogHoctern OM3, XenTbiM UBETOM — KOHeL, aBrycTa, YepHbIM LIBETOM — KOHeL, CEeHTAOPS
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NecmoyuHuku: Bloomberg

HameuyeHo HeckonbKo ayKLMOHOB. Ha npefcrosLlen Hefene CoCTOMTCA HECKOSBbKO ayKLIMOHOB: NOC/e HeelbHOro nepepbiBa
Ha pblHOK OD3 BepHeTC MUHMWH, KPOMe TOro, pa3MecTuT obnuraumm Huxeropoackas oonacts. MUHGWH, Kak 0bbl4HO, byaeT
fopasmeltatb OM3 B cpedy — Ha 3TOT pa3 MHBecTopam byayT npeanoxeHsl OM3 25073 ¢ norawexvem 1 aBrycta 2012 r.
obbemom 35 mnpa pyb. [Jo aykumoHa ByayT onyonukoBaHbl CEHTABPbCKME AaHHbIE MO MHPNSLMM — Mbl MONAraeM, 4To UHAEKC
NnoTPebUTeNbCKMX LieH BbIPOC 3a Mecsl, Ha 0,9%, M 3TO MOXET Bbi3BaTb HOBYIO BOJIHY CMpoca Ha KopoTkue Oymaru.
Huxeropopckas obnactb NpednoXxmT MHBECTOpaM CBOWM obnuraumm B YeTBepr: Ha Oupxe OyaeT pasMelleH HOBbIW BbIMyck
34006 c noraweHvem 7 okTsbps 2015 r. Ha 5 Mnpg py©. Ha AaHHbI MOMEHT y SMUTEHTa HaxoAsATCs B 0OpaLLeHnn TpK Bbimycka
obnuraunm Ha 7,7 mnpg pyo., npuyem cambivi ANMHHBIN U3 HAX SBNSETCS ABYXIETHNM.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

CTaBKN MeXXO0aHKOBCKOro KpeauToBaHUSA NPOAOKAIOT NaaaTh

B NATHULY COBOKynglPl obbem JINMKBNOHOCTN yBeNTNYMIICA Ha 38 Mnpg BnusiHune L,eH Ha HerTb Ha Kypc pyﬁnﬂ

py6. 1 poctmr 1,14 TpnH pyb. OcTaTkm Ha KopcyeTax KPeAUTHbIX Kypc pybnb/nonnap v ueHa bappens Brent, nonn.
opraHusaumm B LIb cokpaTtunucek Ha 45,1 mnpa py6. ao 542,4 mnpa
py0., a neno3uTbl baHkoB B LIb Bbipocnv Ha 82,8 mnpg py6. no 602,2 Liewa ecpru Brent, aonn./6app. (nes. Luk,)
90 - Kypc py6./aonn. CLLA (npas. Lwk.) r28
mMnpL pyb. CTaBkM Ha pbiHKe MeXDaHKOBCKOro  KpeLUTOBaHWS 1 285
85 - 29

CHMU3NNNCb, NHONKATUBHaA OAHOOHEBHAA CTaBKa MosPrime ynana Ha 9

M
©.n. n coctaBuna 2,74%. YpoBeHb NWKBUIOHOCTM, CKOpee BCEro, 80 - ! \‘ ’ /J 30
NPOOOMKNT MOBBILIATLCS, HYTO ODbIYHO MPOUCXOAMT B Hayane Mecsla. 75 P".‘ AW 305
O6beM caenok no onepaumsMm PEMO-KpeanToBaHUA YBEAUYMICS Ha l
312 MnH pyb. Mo CcpaBHEHWIO C NpeablayLlen ceccren n coctasun 595

- 325
MAH pyO. EFEEEEEEEEEEEES
-3 = o o o o s x 1= = e
8§ 8% 2 g8 5T g g R &S
Pybnb B MATHWULY NPOAOIXKMI YKPEneHne No OTHOLWEHWIO K LONNapy, s = = = =
NpvbaBmMB 7 KoMeek 3a Ceccuio, Kypc 3akpbimns Ha MMBB coctaBun
WcmoyHuku: Bloomberg, MMBB
30,48 pyb./ponn. Haubonee 3aMeTHbIM (aKTOPOM  MOJLEPXKKM &

HaLMOHaIbHOWM BaOThl OCTaBaNIMCh KOTUPOBKU HehTU — B MATHMLY CTOMMOCTb Bappens Brent Bbipocsia noytv Ha 2% v JocTurna
83 ponn. C gpyrow CTOpPOHbI, pybnb Tepsn NO3MUMU MO OTHOLLUEHWIO K €BPO, KOTOPbLIN YKPEennseTcs Ha MUPOBLIX PbIHKaX W
OCTAeTCs Ha MakCMMasnbHOM YPOBHE MO OTHOLLUEHWIO K JOJapy 3a nociefHme WecTb MecaueB. Pybnbs notepsan B ctoumocti 11
Komeek Mo OTHOLLEHMIO K eBPOMENCKON BasioTe, KypC 3akpbiTus coctasun 41,98 py6./eBpo. CTOMMOCTb BMBaNOTHOM KOP3MHbI
ocTanach npaktuyeck 6e3 nameHeHU, yBenmuuMBLUMCG Ha 1 Konerky fo 35,62 py6. CerogHs noaaepxky pyonio npogonxkat
0Ka3bIBaTb BbICOKME KOTUPOBKW HeTW, HaLlMOHaNbHas BamioTa MOXET 0CTaTbCs B AManasoHe 30,4-30,5 py6.

JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanes MaviopoBa, mayorovang@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru
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KOPIMOPATUBHbBIE COBbITUA

VimpelCom Ltd (BB+/Ba2/-)

CerogHs MoXeT ObITb 00baBNeHO o0 nokynke Orascom u Wind

MoTeHumanbHas caenka npeacTaBreHa Ha paccMoTpeHue coBeTa AupekTopoB. VimpelCom Ltd MoxeT 00bABUTL O caenke
no npnobpeTeHnio KOHTPONbHOro naketa akumin Orascom Telecom 1 100% akumin Wind Telecommunicazioni y KoMnaHum
Weather Investments, nogkoHTponbHon Harnby CaBupucy, cooOlatoT cerogHsluHne «Begomoctm». CornacHo rasete, Byepa
MeHegxMeHT VimpelCom Ltd npeactaBun cenky Ha pacCMOTPEHWE COBETa AMPEKTOPOB KOMMaHWUK. YCIOBUS NOTEHLMANbHOM
MOKYMKW NMOKa HesACHbI, 0AHaKO No ciyxam, Casmpuc nonyumt 20-npoueHTHyto fonto B VimpelCom Ltd (paHee rosopumnocs o 20—
23%) v feHexHyto cyMMy (paHee coobLianocb o 5 Mnpa gons.).

Mbl cunTaem cpenky puckoBom. B pesynbtaTe caenkm aboHeHTckas ©a3a VimpelCom Ltd moxeT ysenuuntbcst Ao 200 MnH
YenoBek C 69 MJH, HO Mbl CHMTaeM NOKyMKy puckoeor ansa VimpelCom Ltd. lonrosas Harpyska KOMMaHUM MOXET BO3pacTh Ha
17 mnpg, Oonf. € HblHewWwHux 5 mnpg gonn., a otHoweHwe Jonr/OIBDA - go 2,2 ¢ 0,9 no urtoram | nonyrogmsa 2010 r.
MpenmMyLLecTBa NOTEHUMANBHOW CAENKM TakKe Heo4eBUAHbI, Y4MTbIBas LOBOMbHO CNlabble nomumm Wind Ha knoveBoM ans Hee
NTaNbAHCKOM PbIHKE, KOTOPbIV y>Ke [OCTUT HACbILLEHWA, a TakKe NPUHMMAas BO BHMMaHWe npobnemsl Orascom B Anxupe, rae K
KOMMaHWW NPesbsBeHbl HaNoroBble MPETEH3MK, a MPaBUTENbCTBO, NO-BUAMMOMY, XOYET HaLLMOHANM3MPOBaTb €€ akTUBbI.

Mpemusa k MTC onpaBpaHHa. [ocne MOsIBNEHWs CIYXOB O CAENKe B aBrycre crnpefbl Mexay espoobnuraumsamu MTC u
VimpelCom Ltd pacwmpunmce Ao 30 6.0. 1 OCTaloTCA Ha 3TOM YpOBHe B HacTosLlee BpeMsi. Koraa nofHon yBepeHHOCTM B TOM,
YTO CAeNKa BCe-Takh COCTOMTCS, He ObIo, Mbl pEKOMEHA0BANM NOKynaTh Ha TOT MOMEHT nofellesesLUMe Bbinycky VimpelCom
Ltd. OpHako Tenepb SICHOCTU OTHOCUTENIbHO CAENKW CTano Gosblie, U Mbl CHMTAEM OMpaBAaHHbIMK Tekylwme cnpeabl K MTC
(BBMAY pPa3HULbI B 4ONTOBON Harpy3ke KOMMaHWM, BO3HMKalOWen B pe3ynbTaTte caenku). CerofiHs Mbl He UCKITIOHaeM CHUXeHMs
KoTMpoBOK 6oHAoB VimpelCom Ltd Ha doHe NOCTyNMBLUMX HOBOCTEN.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

4 okTA0pA

5 okTa6ps

7 okTabps

11 okTs6ps
12 okTA0pA
13 okT56ps

14 okT56ps

15 okTA0pA
JleHeXXHbIN pbIHOK

27 okTabps
24 Hos0ps
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.).

BaHku BepHyT LieHTpobaHKy 40 Mnpa pyO.
BaHku BepHyT LleHTpobaHky 5 Mnpg pyo.
BaHku BepHyT MunHbUHY 7 Mnpa, pyo.

LleHTpobaHK npekpaTnT NpeaocTaBnaTh Oe33anorosble KpeanTh
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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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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 20.7 105.00 1 19.07 105.00 5.77 4.39 1.50 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.7 100.67 100.55 100.85 9.15 4.58 21 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.9 100.30 | 0.15 101 000 99.91 100.30 8.22 2.02 413 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 121.2 111.26 | 12.76 100.01 100.34 5.48 1.84 5.10 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.03.11 15.09.21 1334 99.30 3020 99.21 99.30 8.62 5.87 5.56 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940  15.10.10 15.10.10 0.5 100.19 100.10 100.30 443 237 0.04 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.10 01.02.12 16.3 100.16 102.50 103.50 8.85 2.19 1.16 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 24.8 101.35 | 0.25 100.70 101.50 6.57 1.83 1.35 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 46.1 100.19 98.08 101.15 7.53 1.86 2.30 /A3/BBB (buHaHCb!
AMKK 706 4000 R 768  15.10.10 15.07.16 70.5 99.63 99.55 99.99 8.02 1.94 3.25 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.8 99.70 6030 99.67 99.91 7.98 191 2.30 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 77.6 99.30 10 000 99.03 99.39 7.92 1.90 3.26 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 271 101.96 | 0.06 101.50 101.90 6.70 7.82 0.23 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 13.0 99.91 2 99.01 101.09 8.14 3.94 0.93 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 37.0 101.24 100.00 101.50 743 4.06 1.35 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 36.1 107.26 | 0.01 107.00 107.24 6.29 6.53 0.90 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12) 20.11.13) 20.0 38.2 110.21 109.50 110.49 7.25 6.27 1.38 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 57.5 100.17 | 0.17 75001 100.00 9.21 2.23 3.58 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 574 100.10 | 0.15 121724 100.00 100.10 8.43 2.06 2.28 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.17 265001 100.12 100.30 9.20 2.23 3.56 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 574 100.17 265001 100.12 100.30 9.20 2.23 3.56 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 15.08.14 471 100.00 | 0.09 491999 100.00 100.05 7.49 7.50 3.23 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.7 100.57 100.50 101.85 7.50 3.84 247 BB+// TpaHcnopt
Aapochnot 5O-2 6000 R 7.75  11.10.10 08.04.13 30.7 101.21 | 0.03 101.25 101.50 7.22 3.82 2.18 BB+// TpaHcnopt
BantiHeb-1 1000 R 11.000  26.10.10 26.04.11 6.9 100.86 9.75 2.72 0.50 B3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 8.100 1210.10  13.10.11] 09.04.13/ 13.0 30.7 101.05 | 0.10 9807 100.95 101.05 711 4.00 0.91 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 36.3 100.15 256 498 100.03 100.24 7.53 3.73 1.33 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 10.0 100.00 70.00 102.00 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 5.44 3.72 0.34 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 4.8 [/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 75.5 108.70 62 198 108.70 108.85 8.26 573 1.81 cbipbe
BalHedTb-02 15000 R 12500 211210  21.1212) 131216, 27.0 75.5 108.65 300 005 108.50 108.79 8.28 5.74 1.81 cbipbe
BalwHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 27.0 75.5 108.74 | 0.04 272623 108.74 108.80 8.24 5.73 1.81 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211] 23.0212 5.0 17.0 103.60 103.30 103.89 7.79 8.18 0.37 meTannyprus
BuHGaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 7.0 314 100.54 98.00 102.00 9.39 5.24 0.52 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 25 80.00 431 79.50 83.57 22525 9.66 0.06 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 25 100.65 9987 100.61 100.65 5.78 4.46 0.19 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 29.3 100.00 61800 99.91 100.00 7.58 3.72 2.08 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 33.3 100.65 | 0.05 134 000 100.60 .77 3.91 2.29 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 33.3 100.60 27200 100.60 100.72 7.79 3.92 2.29 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.6 100.54 18.02 100.65 8.63 21 10.18 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 28.8 100.00 33.00 100.00 8.15 3.99 2.02 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 341 105.00 500 000 101.76 105.25 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 45.9 107.00 240 636 106.50 107.00 5.88 7.08 0.71 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 2.0 100.49 100.00 100.98 6.45 4.7 0.15 BB//BB- Tenekom
BnrTnkBT-3 2300 R 850  30.11.10 30.11.10 20 100.52 100.00 101.00 5.29 4.22 0.16 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 35.6 103.02 | 0.02 102.35 102.80 4.90 2.90 0.41 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 2.0 258 101.58 100.40 101.25 1.48 6.87 0.14 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13 6.0 296 102.27 | 0.27 101.55 102.00 7.04 6.10 0.42 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 371 100.00 | 0.01 3000 99.73 100.00 761 1.84 2.52 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 13.10.10  13.07.12] 06.07.16, 22.0 70.2 100.76 100.65 100.83 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 51.0 103.50 50 103.00 104.25 6.72 2.34 1.09 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.9 101.00 | 0.18 54011 101.00 102.95 7.35 1.88 2.10 BBB/Baa1/BBB | GaHku
BTB B0-02 5000 R 760 17.12.10 15.03.13 29.9 100.79 101.00 101.95 7.44 1.88 2.10 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.9 100.99 | 0.19 50 009 101.00 101.80 7.35 1.88 2.10 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.10.10 05.10.11 12.3 105.93 5.46 541 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 0.37 3.58 0.37 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 011210  07.06.11] 29.05.13 8.0 324 100.30 100.00 101.75 5.76 313 0.63 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 413 99.75 | 0.25 2 4.45 99.95 710 345 1.69 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 11.11.10 151110/ 06.11.14 2.0 49.9 100.73 | 048 3.03 243 0.12 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 7.00 121010  14.07.11] 07.07.15 10.0 58.0 100.45 100.45 100.60 6.47 1.74 0.67 BBB//BBB (buHaHCbI
BTB-Nn3®03 5000 R 750 141210 16.06.11) 07.06.16, 9.0 69.2 100.71 113212 100.70 100.85 6.50 1.86 0.61 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 750 141210 16.06.11] 07.06.16, 9.0 69.2 100.88 201 100.70 100.90 6.22 1.85 0.61 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/ 30.11.16, 2.0 75.1 100.84 100.40 5.06 240 0.18 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 17.0 83.2 100.10 50 001 100.00 100.27 7413 1.76 118 BBB//BBB (buHaHCbI
BTB-M3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 83.2 100.00 99.50 100.50 6.77 1.66 0.78 BBB//BBB (buHaHCbI
a3npHedt3 8000 R 1475  18.01.11  23.07.12] 12.07.16/ 22.0 70.4 114.38 29387 114.35 114.38 6.19 6.43 153 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 103.7 106.05 | 0.04 1451 106.06 106.20 525 7.85 0.50 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11] 24.06.14 9.0 454 121.92 13 835 121.98 121.99 5.62 0.82 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 211 111.75 55705 111.75 111.90 5.98 5.85 148 BBB/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 13.0 101.50 101.65 101.85 5.61 3.44 0.97 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 41.0 100.41 | 0.06 100.35 100.48 7.21 3.59 2.82 BBB/Baa1/BBB | chbipbe
[aanpomb 1 5000 R 710 27.01.11 27.01.11 39 100.86 | 0.10 100.65 101.20 441 3.51 0.31 /Baa3/BB GaHku
lasnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 382 /Baa3/BB GaHku
aanpomb 3 10000 R 579  11.10.10 10.10.11 125 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 151112 20 259 100.24 /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 30.7 100.10 11264 100.10 100.40 7.23 3.56 2.12 /Baa3/BBB- cbipbe

a3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 30.7/ 10052 100.19 101.65 7.04 3.55 213 /Baa3/BBB- Chipbe
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 43 102.10 | 0.10 8969 102.11 102.20 12.00 8.79 0.32 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.8 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 9.0 101.36 19416 101.36 101.65 6.27 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 99.99 103.94 0.69 0.22 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 5.0 29.0 | 101.05 @ 0.05 90 001 101.00 101.05 6.37 4.62 0.36 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 160 342 @ 100.70 020 150 001 100.60 100.65 761 4.06 117 BB//BB- GaHku
rcco1 5000 R 925 24.0311 27.09.11/ 26.03.17 120 @ 789 | 101.30 36 434 101.25 101.38 7.88 4.55 0.90 BB/ MaLUMHOCTP.
rac 02 1500 R 12000  26.10.10 23.04.13 31.2 | 10242 11.18 5.84 1.96 TOproBnst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 20.2 | 101.56 97.00 101.70 6.01 373 0.89 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 1500 18.01.11  21.07.11) 17.07.12 100 & 218 @ 107.32 0.12 106.08 107.00 5.50 6.97 0.73 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 34.0 14.99 10.00 19.98 139.26 | 25.78 0.81 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13 6.0 29.6 aHepreTuka
[IxendchCul 1 2000 R 5.00/ 21.10.10 20.10.11 12.8 /loTo3BaH TOproens
[vken®un-1 3000 R 925 17.03.11 17.03.11 56 100.50 45 100.15 100.66 8.26 4.59 0.42 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.6 91.70 | 0.10 50 91.65 91.70 11.10 4.67 341 TOproBnst
EABP-3 5000 R 1050 021110 031111  25.10.16/ 13.0 = 73.9 | 105.00 104.95 104.99 5.68 4.99 0.99 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.7 100.65 15000 100.50 100.75 2.72 0.96 0.53 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 114 | 100.55 7000 100.50 100.75 3.19 0.93 0.89 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 3.37 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 @ 115.0 @ 100.18 @ 0.18 1124 353 99.91 100.19 9.38 4.60 2.07 B+/B1/B meTannyprus
EspasXona®-3 5000 R 925 25.03.11 22.03.13 13.03.20 30.0 @ 115.0 100.19 ' 0.21 189 902 99.93 100.19 9.37 4.60 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 0.4 TOproBnst
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 58.0 & 942 | 102.30 601221 102.00 102.85 8.29 4.34 3.76 BB//BB XAMUS
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 19.04.12 189 | 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 79 28.01 NpoM3BOACTBO
3eHuT 3060 3000 R 8.100  10.11.10 09.11.11 135 | 101.45 2500 101.45 101.60 6.82 3.98 0.98 B/Ba3/ GaHku
3eHuT 506n 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 32.6 | 100.91 47 450 100.91 101.00 5.62 5.36 0.18 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 04.01.11 050712 01.07.14 210 456 @ 101.21 = 0.6 101.15 101.28 7.35 3.94 1.54 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11] 07.04.13 6.0 30.6 | 100.88 6.10 3.93 0.48 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311  26.09.12] 22.09.13 240 362 @ 10023 @ 0.13 71000 100.15 100.23 7.72 3.83 174 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 45.6 99.25 570 105 98.11 99.25 8.35 3.99 3.00 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 8.0 69.0 | 10854 @ 0.19 320 002 108.30 108.39 5.58 8.48 0.62 1/BB- TOproBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 76 48.80 50.00 89.99 243.70 9.71 0.17 MeTannyprus
Wnterpa®-2 3000 R 16.75  30.11.10 29.11.11 14.1 107.50 | 0.02 26 107.50 107.74 9.96 7.77 0.96 CepBuC
WHtypuer-2 2000 R 1400 231110 29.07.11) 21.05.13 100 = 321 100.35 28108 100.31 100.99 8.59 6.96 0.71 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 35.8 | 100.65 @ 0.10 3000 100.60 100.70 9.19 4.58 241 /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 26.0 | 101.53 98.35 101.74 7.74 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 9.3 101.75 | 0.05 100 101.20 101.99 13.93 441 0.32 XUMUS
KMB-Bank2 3400 R 11.00  01.12.10 30.11.11 142 101.01 10.28 543 0.99 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 17.7 | 102.00 101.89 102.05 10.75 5.87 124 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.5 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 16.7 | 110.34 110.26 110.95 8.72 373 1.14 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 16.7 | 101.81 101.50 102.25 8.65 240 1.19 11B- TOproBnst
Koneiika 50-01 3000 R 950 26.10.10  30.07.12] 23.07.13] 22.0 @ 342 | 101.65 7000 101.35 101.65 8.70 2.33 1.54 1/B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 9.0 /Ba3/ (buHaHCbI
Kyi6A3oT1-2 2000 R 8.80  04.03.11 04.03.11 5.1 100.98 100.55 100.95 6.49 4.34 0.40 XUMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 32.2 | 107.30 101 107.30 107.99 10.56 3.37 151 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 26.6 | 107.29 19 960 107.15 107.75 9.72 3.68 1.01 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  28.01.11 27.01.12 16.1 102.00 5000 101.80 102.20 7.04 4.18 118 /Ba2/ aHepreTMka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 188 | 102.04 97.00 102.00 6.72 3.92 1.35 /Ba2/ JHepreTuka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 10.0 = 585 | 100.90 1500 100.80 100.95 8.05 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 | 102.20 209 102.01 102.20 6.68 6.59 0.33 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 10500 281210  02.07.12] 25.06.13 21.0 = 333 @ 101.74 =024 101.50 102.00 9.51 5.15 147 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 35.8 | 100.30 @ 0.10 2790 100.01 100.30 10.12 4.97 2.37 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 95 97.50 95.01 99.99 13.05 4.73 0.67 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 144 10145  0.06 500 002 101.12 101.40 5.89 3.49 1.07 BBB-/Baa2/BBB-  cbipbe
Tlykoiindo6n 6000 R 740  09.12.10 05.12.13 38.7 | 101.32 1702 101.30 101.93 7.05 3.64 2.65 BBB-/Baa2/BBB- | cbipbe
JTykoinBO01 5000 R 1335, 07.02.11 06.08.12 225 | 112.80 | 0.80 50 064 112.35 112.70 6.02 5.90 1.59 BBB-/Baa2/BBB-  cbipbe
JTykoitnb002 5000 R 13.35.  07.02.11 06.08.12 225 | 11240 100 000 112.35 112.75 6.24 5.92 1.58 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 225 | 11285 112.35 112.45 5.99 5.90 1.59 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 225 | 11233 112.35 112.75 6.28 5.93 1.58 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 225 | 11254 112.35 112.40 6.16 5.92 1.58 BBB-/Baa2/BBB-  cbipbe
TykoitnBO06 5000 R 920  16.12.10 13.12.12 26.8 | 105.20 105.00 105.72 6.72 4.36 1.87 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 26.8 | 105.01 105.00 105.75 6.82 4.37 1.87 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 59 103.35 1716 103.40 103.50 12.40 9.27 0.43 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 35.8 | 100.06 40 860 100.01 100.10 8.39 411 2.46 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 35.8 | 100.00 10 000 99.95 100.06 8.42 411 246 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 35.8 | 100.10 | 0.10 59 091 99.90 100.08 8.38 4.1 2.46 TOProBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 35.8 | 100.00 122 493 99.90 100.08 8.42 411 2.46 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 18.0 | 100.70 929 100.62 100.70 7.84 4.06 1.32 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11 2.0 142 | 101.32 @ 0.39 100.01 100.93 | 414.86 541 0.04 oto3gaH// GaHku
MBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 6.0 30.3 | 100.95 @ 0.15 1250 100.82 101.25 6.55 210 0.47 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 1.0 31.2 | 100.69 & 047 1 100.20 100.65 4.52 371 0.07 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14, 5.0 415 | 101.20 102 101.15 101.20 6.37 4.63 0.40 B+/B1/ (buHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 450 100.10 5 100.10 100.60, 8.24 411 1.07 B+/B1/ (hUHaHChI
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 116 | 102,53 99.01 11.42 6.81 0.83 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 263 | 11010 | 0.25 2350 109.90 110.25 7.73 5.78 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 99.85 1599 99.11 99.85 11.09 5.49 0.58 TOproBnst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 60.0 = 120.5 100.35 0.05 339 027 100.00 100.35 10.14 4.97 3.62 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15] 25.08.20 60.0 = 120.5 100.30 = 0.10 512018 100.20 100.30 10.15 4.97 3.62 /B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 32.8 | 101.02 | 0.07 8051 101.02 101.10 6.95 4.20 0.65 /B1/ meTannyprus
Meuen 406 5000 R 19.000 28.10.10  30.07.12  21.07.16, 220 @ 70.7 | 117.40 26 800 117.43 117.69 8.80 4.04 144 B1/ meTannyprus
Meuyen 506 5000 R 1250 19.10.10  18.10.12] 09.10.18 25.0 & 97.7 @ 107.28 = 0.23 63510 106.95 107.28 8.83 2.90 1.66 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 140 @ 257 @ 10535 035 158 776 105.00 105.35 7.52 5.92 0.96 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 298 | 101.14 100.82 101.70 9.43 4.81 2.04 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 31.2 | 101.31 98 999 101.35 102.00 9.37 4.80 2.05 B1/ meTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 17.0 | 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 11.3 MaLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.0212  07.02.13 17.0 = 287 | 110.00 109.00 111.00 5.66 6.12 124 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 10.6 39.00 4021 34.04 39.49 237.57 15.66 0.24 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 12.01.11  17.01.11] 10.07.13] 4.0 33.8 53.04 5.21 90.00 794.32 13.40 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 55 103.65 | 0.20 1460 103.45 103.65 6.76 7.22 0.42 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 191 100.20 100.55 100.95 7.97 4.23 0.53 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 22.5 | 100.97 100.80 101.00 9.00 4.64 1.58 B-/B1/ GaHku
MKB 0706n 2000 R 976 18.01.11 240712 14.07.15 220 @ 582 | 100.65 101 100.60 100.90 9.47 4.84 1.53 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10  19.10.11) 08.04.15 13.0 = 550 @ 101.10 = 0.15 1500 100.90 101.10 8.59 4.78 0.90 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 259 | 100.45 153 964 100.41 100.55 5.50 4.69 0.14 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 150 @ 268 | 103.95 420001 103.85 104.05 6.30 4.65 1.07 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12 19.09.13 180  36.1 100.00 50 000 100.00 100.20 6.53 3.23 1.35 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 30.5 | 101.30 101.00 101.35 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 0.02 28.90 465.79 6.18 0.05 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 2.7 (buHaHCbI
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
MoiibaHk 5 5000 R 1296 211010 25.04.11] 16.04.15 7.0 55.3 | 100.30 | 0.10 90.00 101.30 12.48 6.44 0.47 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 4.6 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 3.0 32.8 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 1.0 18.6 50.95 1.90 100.00 0.01 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 211 93.00 | 047 258 92.61 93.00 16.02 4.96 1.04 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 | 106.07 50 000 105.75 106.60 5.92 5.88 0.87 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 655 | 100.97 101.10 101.40 6.93 3.78 127 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14, 27.0 = 506 @ 106.93 = 0.33 106.15 107.15 6.82 4.78 1.83 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11) 25.07.13 10.0 = 343 @ 102.02 0.02 2 95.01 101.80 6.32 2.20 0.78 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 11.3 | 101.25 15000 100.91 101.55 6.75 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 | 109.00 190 001 108.81 109.00 7.20 8.01 0.82 aHepreTMka
MTC 01 10000 R 7.00 21.10.10 17.10.13 371 99.13 99.01 100.50 7.46 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 3.82 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 33.0 & 937 @ 102.01 101.28 102.47 7.28 3.91 2.28 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11/ 13.05.14, 8.0 440 | 106.41 136 707 106.38 106.41 5.78 15.70 0.60 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16, 220 @ 706 @ 11225 0.10 351349 112.30 112.38 6.79 12.66 1.59 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 350 & 1194 101.33 = 0.18 262 535 101.25 101.75 9.38 4.80 2.30 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 18.1 87.11 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.5 | 105.61 105.00 106.00 7.04 4.60 1.84 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 253 | 107.50 95 107.50 107.95 6.93 4.99 173 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 29.5 | 101.60 20 001 101.00 101.95 7.14 3.80 2.10 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 333 | 101.55 69 764 101.55 101.65 6.98 3.68 2.32 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111 09.07.12] 02.07.14 220 @ 457 @ 100.05 5000 100.00 100.25 744 3.69 1.55 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13 28.08.17, 35.0 & 84.1 100.29 190 002 100.10 100.29 7.08 4.25 245 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 4.6 101.40 112998 101.35 101.65 5.75 4.67 0.36 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 9.0 329 | 100.45 1251 100.46 100.65 6.30 347 0.66 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 344 | 100.05 189 701 100.00 100.05 7.10 3.49 242 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 58.1 101.00 60 701 100.00 101.29 9.10 2.28 2.08 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 6.9 95.00 85 94.51 96.00 26.43 7.87 0.42 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 71 /B2/B- (pUHaHCbI
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 @ 310 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 3.0 145 aHepreTuka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13) 21.0 /= 33.0 | 101.00 909 101.05 101.30 6.96 3.70 151 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 121 106.28 105.00 106.29 5.75 5.75 0.91 [/Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.10.10 19.04.12 18.9 | 100.00 97.50 101.00 7.38 3.62 1.35 JHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 8.0 324 | 101.00 38.00 105.70 11.40 6.42 0.59 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 111 101.00 38.01 104.70 1213 6.42 0.79 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 13.7 notpeb. ToB.
Mepsobark 5O-01 1500 R 10.000 271010  29.04.11) 24.04.13 7.0 31.2 | 100.71 100.75 100.88 8.78 4.95 0.51 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 9.0 100.50 500 100.50 101.20 8.94 4.74 0.66 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.3 99.59 52.00 99.84 5.62 2.52 0.71 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 27.0 @ 514 | 109.89 110.30 110.55 7.95 5.82 1.81 /Ba3/B+ GaHku
MeTpokom66 3000 R 7.75  20.02.11 22.08.12 23.0 | 100.89 100.25 100.99 7.36 3.85 1.66 /Ba3/B+ GaHku
Metpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 23.0 | 10351 | 040 103.15 103.40 5.53 7.22 0.38 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 19.8 © 100.95 2 100.95 101.10 7.24 3.83 142 B+/Ba2/oTo3BaH  GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 12.7 77.16 65.00 89.99 2813 0.01 0.82 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 34.2 90.00 | 075 630 89.17 90.00 61.63 9.97 0.20 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 132 90.00 TOproBnst
MpocbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 340 @ 583 98.11 0.21 97.00 97.90 11.56 5.34 2.20 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.2 7.01 c/x
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 120 | 100.00 79 100.00 104.00 17.72 8.48 0.81 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 17.7 11000 = 7.00 2 100.00 105.00 9.71 7.7 1.23 c/x
Paarynsitd4 3000 R 17.000 241110 02.06.11] 22.05.13 8.0 32.1 101.00 99.01 102.99 15.28 8.39 0.54 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13 1.0 37.3 3.01 clx
Paitbbaitaen-4 10000 R 1350 071210  08.12.11  03.12.13) 14.0 = 386 | 107.80 9509 107.00 108.30 6.59 6.24 1.03 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 950  20.01.11 21.07.11 9.8 100.20 7120 95.00 10.63 4.73 0.70 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 0.0 184 | 100.30 11108 100.27 100.30 4.60 10.88 0.04 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210 17.06.11] 06.06.12 9.0 20.5 | 10245 | 0.60 3 101.74 102.13 8.68 6.05 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 26.5 | 105.95 100 105.95 106.20 6.53 4.42 1.85 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 1.3 100.30 34 820 100.30 100.38 4.57 3.65 0.10 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 25.6 | 102.10 30 000 101.92 102.19 6.57 3.69 1.81 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 9.3 102.20 | 0.15 30974 101.90 102.15 5.57 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 98.08 99.55 2.21 0.05 0.13 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 417 | 12435 99 517 124.25 124.35 7.02 6.01 2.67 BBB/Baa1/BBB | TpaHcnopT
PX[-1106n 15000 R 780 241110 18.11.15 62.5 | 10147 10170 101.25 101.75 7.58 3.83 3.93 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 = 105.0 @ 109.70 267 408 109.93 109.98 6.05 6.77 1.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 41.7 | 103.75 8770 103.25 103.98 8.90 4.81 2.74 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 55.0 | 104.20 574 817 104.20 104.58 8.92 5.29 3.30 BBB/Baa1/BBB | TpaHcnopT
PX[-1506n 15000 R 1116 271210 261212, 20.06.16/ 27.0 = 69.6 | 107.38 1809 107.05 108.38 7.62 5.18 1.86 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210 13.06.11] 05.06.17 8.0 81.3 | 105.90 2 99.00 5.64 6.75 0.63 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11300 24.01.11 240713 16.07.18 340 948 @ 11136 049 110.25 111.35 6.89 5.06 2.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19 46.0 @ 107.0 @ 113.85 1355 112.50 113.85 7.38 5.04 2.96 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.6 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215 16.01.25 53.0 @ 174.0 @ 105.65 197 028 106.65 106.77 7.56 4.25 341 BBB/Baa1/BBB | TpaHcnopT
Poc6ank 5O-01 5000 R 740 241210 27.06.12 21.06.13 210 @ 33.1 100.60 1 100.35 100.60 712 3.69 1.52 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 33.7 | 100.92 100.75 101.10 7.76 4.00 2.32 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 8.0 37.7 | 103.36 140 103.36 103.53 5.96 5.82 0.56 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11] 07.11.14, 8.0 49.9 | 103.56 @ 0.06 103.36 103.50 5.63 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 99.87 | 0.02 607 99.80 99.87 10.26 4.99 1.52 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 & 113.6 @ 103.94 103.57 104.00 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 @ 103.82 103.01 104.13 7.30 4.32 2.02 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 4.6 101.39 | 0.64 100.75 4.18 1.93 0.36 BBB/Baal/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.0214] 09.02.17 410 @774 @ 10500 0.97 256 219 104.11 105.00 7.66 4.39 2.75 BBB/Baal/ GaHku
Poccenxb 4 10000 R 1150  06.10.10 071011/ 27.09.17, 12.0 @ 85.1 105.01 6.37 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 | 101.08 100.05 101.00 5.32 3.40 0.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 111.0 = 106.00 59 002 105.85 106.74 7412 4.75 1.81 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110  26.11.12) 141119 26.0 @ 111.0 = 106.00 0.15 1675 105.90 107.50 712 4.75 1.81 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13 23.0 @ 354 @ 100.30 102 000 100.30 100.40 7413 3.58 1.70 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 23.0 @ 354 | 100.26 159 503 100.30 100.39 715 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 = 347 @ 100.18 = 0.07 11195 100.09 100.22 11.85 5.97 0.69 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11] 14.06.12, 9.0 20.7 91.00 notpe6. ToB.
PyccHedptb1 7000 R 13.000 10.12.10 10.12.10 2.3 101.45 101.01 104.00 5.27 6.39 0.18 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 44 101.32 40003 101.32 101.50 7.03 5.29 0.34 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 11.8 100.00 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 1.0 18.7 | 100.10 8 100.05 100.28 7.54 6.97 0.05 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.0311 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 @ 60.3 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11] 28.02.12 5.0 172 50.02 0.05 100.00 | 421.98 0.00 0.08 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 11.8 99.00 98.00 99.99 13.54 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 26.07.13 343 | 10340 | 0.55 18 900 102.60 103.38 11.04 5.88 219 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 20.9 notpe6. ToB.
Cgeo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 78 30.00 npou3BoACTBO
CesizbbaHk1 2000 R 16.00 21.10.10 21.04.11 6.7 103.41 103.00 105.89 9.94 3.86 0.48 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11  18.09.12) 12.0 & 239 | 107.00 175240 107.34 107.35 6.54 6.52 0.88 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 28.9 | 105.10 52434 105.10 105.30 7.50 4.63 2.01 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 28.9 | 105.38 20 105.00 105.40 7.37 4.61 2.02 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 18.1 20.00 33 2.51 19.99 271.27 13.09 0.33 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10 21.05.13 321 5.55 6912 5.75 7.69 199.19 0.88 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 49 101.28 | 0.28 101.00 101.25 545 212 0.37 BB//BB- Tenekom
C3Tenex4o6 2000 R 8.100  09.12.10 08.12.11 144 101.05 100.00 102.10 6.99 2.00 0.77 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 32.1 100.05 99.10 100.42 6.92 1.46 1.98 BB//BB- Tenekom
C3Tenex606 3000 R 11700 03.11.10  09.08.11] 24.07.19, 10.0 & 107.3 @ 10764 024 4570 107.10 107.64 5.26 2.71 0.77 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 21.8 | 10945 @ 045 138 108.70 109.44 12.31 8.20 140 TpaHcnopt
CubmeTnHO1 10000 R 1350 211010 20.10.14] 10.10.19, 49.0 = 109.9 11220 020 165 376 112.10 112.20 9.99 6.00 2.85 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/  10.10.19, 49.0 = 109.9 @ 111.80 136 169 112.10 112.15 10.11 6.02 2.85 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 10.0 & 34.7 @ 102.42 101.85 103.50 6.65 4.62 0.79 BB/ Tenekom
CHBYPXong1 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 5.0 472 | 101.50 99.01 104.00 5.99 4.91 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 2.66 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 428 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 43.1 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 29.6 | 105.60 224 995 105.60 105.97 7.33 4.60 2.07 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14 230 470 @ 11355 0.10 56 459 113.53 113.57 7.02 6.48 1.58 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 041212 241116, 26.0 @ 749 | 11045 49 002 110.50 110.53 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 = 33.0 | 102.02 0.02 653 102.06 102.75 10.62 5.74 142 B-/B3/ Tenexkom




Fixed Income Daily 04.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 34.0 101.15 | 0.30 4528 101.05 101.15 12.34 6.16 213 aBToNpoM
CKb-6aHk BO-04 2000 R 980 081210 121211 05.06.13 150 @ 326 101.63 101.25 101.75 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 88.50 3296 87.90 88.50 16.79 4.78 142 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 30.8 91.02 90.06 91.97 13.17 4.66 1.96 CTPOUTENLCTBO
CY-155 306 3000 R 1550 16.02.11  24.02.11) 15.02.12 5.0 16.7 98.80 0.05 3321 98.75 98.90 18.55 7.82 0.34 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 234 100.15 | 0.25 98.00 100.20 -0.08 1.93 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 1185 101.18 = 0.18 667 750 101.00 101.20 9.00 4.61 2.26
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.7 98.42 91.35 97.80 13.20 5.93 1.29 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725 25.03.11 20.09.13 36.2 100.17 | 0.08 337314 100.12 100.18 7.31 3.61 2.54 B+// cbipbe
Tartenekom 4 1500 R 825  04.11.10 01.11.12 254 | 100.97 7.88 407 | 176 Tenekom
TarchoHab 4 1500 R | 13.00 01.12.10 01.06.11 81 | 10298 6373 103.05 103.40 8.43 629 | 059 B2/ GaHki
Tardonab 5 2000 R 11.000 23.03.11  29.03.11) 21.03.12 6.0 179 101.81 101.60 101.80 6.93 5.39 0.46 B2/ BaHku
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 29.3 101.60 | 0.07 2 101.60 101.82 7.03 5.50 0.40 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 3.0 26.8 101.77 | 0.18 101.45 101.65 4.81 6.74 0.22 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 9.0 32.8 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 180 @ 419 101.54 99.00 102.98 7.46 417 1.30 aHepreTMKa
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 9.0 45.6 107.94 107.85 108.11 6.06 7.85 0.69 JHepreTuka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 28.6 93.01 aHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 36.1 100.00 1 99.98 100.00 9.20 4.49 244 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 111 99.90 250 050 99.85 100.00 6.98 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 99.88 99.65 100.00 8.48 4.14 243 aHepreTMka
TrK-6MnB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12 5.0 16.9 102.19 95.00 4.75 2.56 0.39 JHepreTuka
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 99.90 2 99.70 99.99 8.28 4.04 240 aHepreTMka
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, 5.0 174 100.02 98.00 100.00 7.06 3.49 0.41 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 344 110.55 | 0.55 9 109.36 110.55 15.80 9.07 1.94 (buHaHCbI
TMK-03 o6n 5000 R 9.80  15.02.11 15.02.11 4.6 101.20 1201 100.60 101.20 6.58 4.83 0.35 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 23 343 TOproBnst
TpaHcaapo-1 3000 R 16.95 271010  03.11.10/ 23.10.13] 1.0 37.3 100.99 100.91 101.05 2.29 8.37 0.09 TpaHcnopt
TpaHcKoHT1 3000 R 950  01.03.11 26.02.13 29.3 104.84 | 0.04 99.00 104.75 7.40 4.52 2.05 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.9 103.17 | 0.22 102.08 102.95 7.99 4.25 3.08 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 3.0 20.7 101.95 60 000 101.90 102.54 4.62 7.34 0.22 /Ba1/BB GaHku
TpaHcKpend 5000 R 10.30.  06.01.11 07.07.11 9.3 103.25 | 0.02 103.23 103.43 5.95 4.97 0.70 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 34.9 100.65 | 0.20 2 100.30 100.65 7.78 3.94 241 /Ba1/BB GaHku
TpancKpen6 4000 R 825  21.10.10 17.04.14 431 101.25 | 0.35 226 002 101.10 101.20 7.99 4.06 2.82 /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  104.98 104.50 105.00 8.38 9.26 3.55 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 18.2 102.10 1.10 15132 101.56 102.15 7.32 4.25 1.34 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 20.7 99.85 100.20 100.80 10.33 4.99 142 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 3.0 99.73 99.46 100.00 7.20 3.12 0.23 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.8 104.25 202122 104.25 104.40 9.05 6.94 0.71 B+// (buHaHCbI
Ypancu6liK3 1500 R 16.50  24.02.11 23.02.12 17.0 108.90 109.50 109.70 9.75 7.56 118 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 15.8 109.20 107.75 108.75 9.02 7.53 1.10 B+// (puHaHCbI
Ypancu6lKs 3000 R 1425 20.01.11  20.01.11) 19.01.12 4.0 15.8 102.04 1 101.75 102.04 7.38 6.96 0.28 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 12.7 103.30 | 0.05 68 656 103.00 103.30 6.84 4.85 0.92 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.9 107.00 7100 107.00 107.40 7.65 5.48 1.53 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 55.0 101.15 2 101.30 101.50 8.88 4.44 3.37 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 041110  09.11.11  01.11.12 130 @ 254 101.50 1277 596 100.41 101.20 9.38 5.30 0.94 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 13.7 43.00 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 176 100.00 2 100.00 103.15 8.67 4.24 0.85 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 12.3 101.70 | 0.12 53 003 101.60 101.70 5.63 3.58 0.91 /Baa2/BBB aHepreTMka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 121.2 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 121.2 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 61.0 @ 121.2 /Baa2/BBB JHepreTuka
XaHTMaHbaHk-02 3000 R 785 151210 16.06.11) 12.06.13 9.0 32.8 100.64 100.45 100.90 6.97 4.04 0.64 /Ba3/B+ GaHku
XK® Bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11 1.0 125 100.25 12 400 100.24 100.26 4.50 3.48 0.04 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 130 @ 31.0 101.15 2953 101.02 101.15 719 2.01 0.93 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12 23.04.15 19.0 @ 555 102.24 | 0.24 37952 102.15 102.35 7.63 219 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 @ 454 100.26 100.25 100.50 9.23 4.60 1.48 /B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 111 102.00 7353 102.00 102.20 6.41 4.55 0.65 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 8.1 103.81 103.60 103.90 6.86 6.12 0.59 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 1.0 55.4 95.51 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210 081211 04.1212 140 @ 265 105.61 37 105.71 105.97 11.51 7.79 0.97 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.12.10 14.06.11  04.09.14 9.0 478 105.98 105.80 106.15 12.11 4.94 0.59 (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 @ 59.9 100.10 | 0.05 155001 100.10 100.20 7.60 3.74 248 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  08.03.11 06.09.11 113 notpe6. ToB.
IOTK BO-01 2000 R 11.000  20.10.10 211011, 17.10.12 13.0 @ 249 104.01 103.00 104.79 715 2.64 0.92 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 24.9 107.49 120 106.50 107.49 7.63 2.64 1.70 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 20.2 100.56 100.50 7.81 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 30.2 103.05 107 862 102.90 103.65 11.55 3.02 1.95 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 30.2 10345 | 0.25 157 180 102.75 103.45 11.35 3.01 1.96 TpaHcnopt
SAkyTckaH BO-01 3000 R 8.25  08.03.11 03.09.13 35.6 100.39 | 0.29 98.95 100.18 8.26 4.10 244 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 175 | 103.60 103.05 104.25 7.52 4.96 1.18 BB/ 3HepreTMka
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IV YPANCMIE | K3nuTAN
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BalukopT606 1500 R 8.02/ 30.11.10 30.11.10! 2.0 100.49 7000 100.25 4.99 3.98 0.16 [Ba1/BB+ MyHULMNanbHbI
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.7 100.56 7221 100.55 7.20 3.84 0.88 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 447 100.59 100.10 101.25 8.04 4.34 227 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 9.0 103.22 100.00 105.60 5.78 4.95 0.67 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 18 100.38 100.30 100.43 4.19 2.33 0.14 B MyHULMNaNbHbIA
VpkO6n31-5 2200 R 7.70.  25.10.10 26.10.11 13.0 101.40 1 97.00 101.40 547 2.54 0.57 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 26.1 100.01 186 986 100.00 102.79 9.41 2.51 1.01 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 111 100.92 44000 97.50 102.00 7.32 2.03 0.82 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.3 102.91 100.23 104.75 743 219 1.60 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 33.3 105.00 20 000 100.00 105.35 7.78 240 1.88 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 19.6 101.66 101.72 102.88 8.12 4.81 0.87 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.1 105.06 2 105.06 105.75 6.80 4.52 0.38 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.5 100.85 11000 100.10 100.84 5.36 3.79 0.34 BB-// MyHULMNaNbHbIA
Kapenus 2 1000 R 767 141010 14.04.11 65 | 100.85 11000 100.10 100.84 5.36 379 | 034 BB-// MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 38.3 100.64 100.14 104.86 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 96.99 7.98 3.92 3.62 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.8 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 25.6 105.22 105.05 105.39 6.44 2.70 1.06 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 2.3 102.21 101.11 2.03 6.84 0.18 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.9 116.19 7065 115.90 116.19 7.46 5.26 313 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 29 101.01 5599 100.53 101.45 5.63 4.96 0.22 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.3 101.65 = 0.20 15328 101.40 102.91 712 3.97 3.10 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 57.6 99.91 2 100.40 100.50 7.56 4.01 3.69 BBB/Baa1/BBB | MyHuLnanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 21.2 103.25 20002 102.80 103.30 6.09 3.88 1.54 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1424 94.10 0.10 870018 93.80 94.10 7.80 4.26 747 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 81.6 99.55 15000 99.31 99.60 7.52 4.03 4.89 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 14.8 10310+ 0.20 259223 102.80 103.14 5.39 3.89 1.10 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 235 | 102.75 108 094 102.75 102.85 6.31 3.86 1.71 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 72.8 99.50 24480 99.60 99.70 7.53 3.99 4.57 BBB/Baa1/BBB | MyHULynanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 8.1 103.00 = 0.08 165 286 103.01 103.28 5.49 242 0.61 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop61-06 15000 R 15.000  03.12.10 03.06.13 325 | 12219 121.50 122.90 6.09 3.06 2.15 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 15.00  08.12.10 08.06.14 449 121.80 = 0.10 30410 121.80 121.84 6.89 3.07 2.80 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15000  10.12.10 10.12.13 38.9 124.07 124.00 124.50 6.75 3.01 248 BBB/Baa1/BBB | MyHuLunanbHbii
Mrop66-06 110 000 R 8.75 23.11.10 23.11.18 99.2 106.15 © 0.19 494700 105.04 106.15 8.02 2.08 5.48 BBB/Baa1/BBB | MyHuULunanbHbIi
Moc.o6n.68 12000 R 9.00 19.10.10 19.04.11 6.7 101.20 38195 101.20 101.29 6.84 4.43 0.49 [B3/oto3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 431 97.90 1182 364 98.00 98.17 8.89 4.08 2.79 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 32.8 | 101.00 110 429 100.90 101.00 8.55 4.44 1.53 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 17.7 109.95 = 0.05 150 111 109.95 110.10 7.39 7.62 0.83 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 128 | 100.70 100.70 101.40 6.64 3.94 0.56 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 259 | 100.73 100.00 101.10 7.39 4.06 0.99 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 37 100.69 773146 100.70 100.85 3.85 151 0.29 BBB/Baa1/BBB |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 135 | 101.62 44 036 101.62 101.75 4.77 1.52 1.02 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 15.8 108.91 0.01 1466 915 108.05 109.09 4.87 2.72 1.14 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 30.3 114.15 1 114.00 114.24 5.98 2.62 2.08 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  06.10.10 06.07.11 9.3 104.90 = 0.10 7500 104.60 104.90 4.04 251 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 24.9 111.08 40 000 110.95 111.24 5.65 2.54 1.73 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 473 118.30 2 118.45 118.54 6.69 5.06 3.04 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 121 105.31 157 126 105.25 105.30 4.52 4.74 0.93 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.6 104.77 8747 907 105.00 105.20 6.87 3.86 3.31 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 28.2 102.68 = 0.1 2 102.60 102.68 5.98 347 2.03 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 22.3 102.28 588 102.20 102.28 5.60 3.34 1.65 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.3 99.82 0.32 158 546 99.73 99.82 7.04 3.30 3.84 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 254 100.06 100.00 100.90 5.96 6.00 1.82 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 21.6 101.03 = 0.05 865 101.00 101.03 5.60 1.50 1.59 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 34.0 100.31 20 000 100.00 100.75 6.12 1.52 241 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 51.3 117.00 = 022 131215 117.00 117.05 6.71 2.39 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 711 98.70 0.21 26078 98.78 98.80 7.30 3.62 4.52 BBB/Baa1/BBB |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 22.6 103.49 4760 103.39 103.48 4.75 3.85 1.02 BBB/Baa1/BBB  |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 96.3 98.45 2401 98.45 99.00 7.40 3.54 5.60 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 711 97.79 4505 272 97.10 99.00 7.30 191 4.15 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 135.7 | 98.44 9648 239 98.50 99.00 7.46 215 6.69 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 103.1 71.93 1598 275 71.96 72.19 7.66 5.23 BBB/Baa1/BBB |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3086 | 92.70 978 92.70 93.00 7.70 371 10.77 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.6 91.40 4708 495 90.75 91.58 7.40 3.82 5.49 BBB/Baa1/BBB |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 19 100.66 100.32 101.00 5.35 4.86 0.15 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 105 | 101.50 10 660 100.11 101.58 5.92 1.87 0.79 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.9 98.51 2 98.51 100.70 8.15 1.77 151 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 39.2 103.38 = 0.18 2402 103.00 103.40 6.78 224 1.19 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 31.7 116.02 114.01 116.51 6.68 3.22 1.78 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 30.8 102.00 98.08 102.50 6.71 1.94 1.33 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 79 101.63 = 0.03 10 000 93.00 102.20 6.36 2.16 0.60 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 7.00 26.12.10 26.12.11 15.0 100.25 100.00 100.50 6.73 3.50 0.67 B MyHULananbHbIi
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.9 100.52 100.20 100.60 6.72 3.49 1.28 1B MyHUL@nanbHbIi
Tomck.06-7 2500 R 1350 27.11.10 27.11.13 384 108.35 99.96 107.90 715 3.14 1.40 B MyHULananbHbIiA
Yamypua-2 1500 R 840 17.01.11 15.07.12 21.8 101.80 10 000 101.65 102.00 743 4.16 1.56 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 35.3 100.50 2 100.50 111.50 8.21 2.03 2.05 MyHULMNANbHbIA
Yysawms-05 1000 R 785 041210 05.06.11 8.2 100.89 100.01 101.50 6.57 3.88 0.62 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 749 19.10.10 17.04.12 18.8 100.00 = 0.10 40430 100.00 745 1.87 1.35 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 32.6 100.00 /Ba2/ MyHULMNanbHbIA
SAkyT-07 06 2500 R 780  21.10.10 17.04.14 431 100.50 5500 100.30 100.48 7.78 1.94 1.96 BB//BB- MyHULMNanbHbIA
AkyT-09 06 2000 R 9.75 231210 19.09.13 36.1 105.20 105.15 105.40 7.48 2.31 1.96 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.7 10040 « 0.40 1 100.00 100.40 5.35 3.23 0.32 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 319 | 101.13 101.00 102.00 7.94 2.10 1.99 BB-// MyHULMNanbHbI




Fixed Income Daily 04.10.10
IV YPANCUIE | KanunTAN
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 87 | 102.95 5.00 449 0.68 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 265 | 108.59 5.97 472 1.90 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 211 | 105.38 4.92 3.89 1.58 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 9.0 | 332 | 108.14 4.28 0.72 BB/Ba1/B+ GaHkmn
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 632 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 543 | 104.03 6.93 384 3.72 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 85.0 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 988  11.03.11 11.03.15 54.1 BI/B+ cblpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 50.3 | 109.94 | 0.28 6.11 4.04 3.37 B+/Ba3/B+ cblpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 19 | 100.73 2.55 3.66 0.15 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 5.1 100.41 5.10 6.23 0.41 BBB-/Baat/ GaHku
BoM-13 500 § 7.34  13.11.10 13.05.13 31.8 | 104.80 | 0.15 5.34 3.50 2.31 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.114C 261115 20 | 627 | 98.74 | 0.06 16.14 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 10.05.17 804 | 9857 7.08 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 | 10372 0.02 6.19 3.74 2.31 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 1.0 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 486 | 11063 | 0.11 444 3.33 348 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88) 21.03.11 21.09.12 240 BB//BB XMMUS
Evraz-13 1050 § 8.88/ 24.10.10 24.04.13 312 | 10746 @ 067 5.70 413 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 | 103.72 2.76 4.40 2.04 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 259 | 9839 | 001 3.68 147 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 294 | 11370 | 028 3.65 423 217 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 375 | 106.74 | 0.19 4.15 6.16 2.69 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 342 | 10325 3.28 218 261 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34 111010 11.04.13 308 | 109.26 | 0.13 348 3.36 225 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 345 | 11027 @ 0.14 3.65 3.40 2.54 BBB/Baa1/BBB |cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 414 | 10404 @ 0.08 3.70 4.84 3.07 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 46.6 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 497 | 10516 | 0.18 3.93 5.10 3.55 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 56.8 | 10598 @ 0.16 4.37 5.54 4.07 BBB/Baa1/BBB |cblpbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 529 | 11438 | 0.06 275 7.10 364 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 748 | 10712 | 0.2 4.86 2.90 5.01 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 788 | 10319 | 0.18 4.50 4.98 5.42 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 86.3 | 103.7¢ = 0.14 4.74 5.24 5.68 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 89.7 | 109.77 | 0.66 4.92 6.02 5.77 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 916 | 117.75 061 5.26 346 5.60 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 | 109.21 | 072 4.18 3.30 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 139.2 | 107.75 | 1.38 5.58 3.02 8.1 BBB/Baa1/BBB | cbipbe
Gazprom-34 12008 863  28.10.10 28.04.14  28.04.34 44.0 | 287.0  127.00 0.93 3.40 3.10 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 3272 | 11283 | 1.08 6.29 323 | 1244 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 86 | 10361 | 0.19 275 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 | 10418 | 0.27 4.03 270 2.56 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 87 | 10412 5.07 5.28 0.68 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 105 | 104.83 5.90 5.60 0.81 /Ba3/B+ GaHku
11B-13 200 $ 11.00  15.02.11 15.02.13 289 C/Caa2/D GaHku
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 8.7 TOproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 1341 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 | 106.80 = 0.15 4.54 2.98 352 = BBB-/Baa2/BBB- cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 814 | 10555 0.23 5.36 3.01 534 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 110.7 | 109.56 | 0.30 5.88 3.31 6.56 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1422 | 10413 | 0.36 6.15 3.20 797 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 888 10.03.11] 10.03.11 10.03.16 50 | 662 B+/B1/ GaHkun
MDM-11 200 § 9.75  21.01.11 21.07.11 9.8 BB/Ba2/B+ (DUHaHCbI
Mirax-11 180 § 945/ 20.03.11 20.03.11 5.7 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 125 | 104.10 | 0.04 2.36 6.20 0.96 BBB/Baa1/BBB  MyHMUMnanbHbli
Moscow-16 407 € 5.06  20.10.10 20.10.16 73.7 | 10237 4.55 4.95 5.02 BBB/Baa1/BBB  MyHMUMnamnbHbli
MTS-10 400 $ 838  14.10.10 14.10.10 04 | 100.25 | 0.00 1.40 418 0.04 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 16.1 | 105.64 | 0.00 3.60 3.79 1.25 BB+/Ba2/BB Tenexom
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/ Xumms
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 | 10364 = 0.01 4.65 3.38 1.50 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 269 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.5 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10 20.10.11  20.10.16 13.0 | 737 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 1241 TOproBns

Promsvyazbank-10 200§ 850, 04.10.10 04.10.10 0.1 B+/Ba2/otoseaH | GaHku
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Promsvyazbank-11 2258 875 20.10.10 20.10.11 128 | 104.12 4.69 4.20 0.97 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 200 | 10466 | 0.35 6.58 4.60 147 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 100 | 33.9 & 109.91 4.89 0.77 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 566 | 111.01 028 9.74 5.74 3.40 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 702 | 10572 047 9.92 5.32 413 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 89.3 | 109.62 11.40 570 4.70 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 20.0 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 30.4 B-/B1/B- GaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 9.1 101.49 10.87 6.40 0.66 [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 | 100.88 | 0.01 1.37 341 0.16 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 192 | 101.15 5.38 6.19 148 BBB/Baa1/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 31.9 | 10746 4.15 3.34 2.34 BBB/Baat/ GaHkun
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 302 101.1C | 0.02 7.01 3.7 2.23 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 40.0 = 107.68 | 0.03 4.58 3.31 2.90 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 450 | 114.87 | 0.04 4.58 3.92 312 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 120 = 727 = 100.81 | 0.08 6.09 3.46 0.93 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30 15.11.10 15.05.17 80.6 = 10459 = 0.17 5.46 3.01 5.28 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 932 | 11252 0.06 5.71 344 5.73 BBB/Baat/ GaHkun
RTM-11 CLN 125§ 1200  04.12.10 04.03.11 5.1 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 55.7 | 100.94 = 0.22 3.40 1.80 413 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 951 | 14353 | 0.13 4.36 3.83 5.66 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 116.6 | 10435  0.28 4.44 240 7.46 BBB/Baa1/BBB  |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2159 | 18245 | 047 5.44 349 9.42 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 % 7.50  31.03.11 31.03.30 2374 | 119.86 | 0.34 6000 000 429 3.13 5.94 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 | 10168 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 = 96.12 | 0.02 29.00 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 14.11.11 136 | 103.99 230 2.85 1.07 GaHkun
Sberbank-13 500 § 648  15.11.10 15.05.13 319 | 10672 0.04 3.76 3.04 2.36 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 335 | 106.71 | 0.00 387 3.03 249 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 58.0 | 102.83 | 0.11 4.82 267 4.12 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 85.0 | 100.05 = 0.06 5.39 270 5.75 BaHku
Severstal-13 1250 § 9.75  29.01.11 29.07.13 344 | 11088 | 0.29 5.54 4.40 245 B+/Ba3/BB- chlpbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 432 | 111.01 | 043 5.77 417 2.94 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.8 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 589 | 10647 @ 0.22 6.13 3.62 3.99 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 40 | 10243 | 023 1.34 433 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 29.07.11 100 | 104.0¢ = 0.02 4.88 4.80 0.78 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 9.7 | 103.25 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 52.8 | 106.18 = 0.29 4.66 2.94 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 78.7 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 82.7 /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 06.09.12 235 CCC/Caat/ GaHkm
URSA-11-1 130 § 12.00  30.12.10 30.12.11 152 B+/Ba3/ GaHkm
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 | 10572 | 0.06 2.85 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 82.0 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 60.8 = 96.36 = 0.06 7.08 322 421 BBB/Baa1/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 125 | 105.16 = 0.02 2.40 3.57 0.97 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 9.1 104.19 | 0.01 248 7.92 0.74 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 253 | 10572 | 0.04 3.72 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 1.78 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/Baal1/BBB  |GaHku
VTB-15_03_04 1250 § 6.47  04.03.11 04.03.15 538 | 103.67 @ 0.06 5.52 312 3.81 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.4 | 100.87 4.02 421 470 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 932  106.10 | 0.12 442 324 238 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 625 020111 020715 02.07.35 58.0 | 301.3 | 103.44 0.39 5.42 3.02 4.03 BBB/Baa1/BBB | 6aHku
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Omutpun Myw, pushds@uralsib.ru
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Ln3aiiH MonvHa Bopobbesa, vorobievapa@uralsib.ru
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