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

BHeWHVH PbIHOK

PenTvHr MpnaHpun BHOBb MOHMKEH. BuepallHVIn feHb npollen ANl MUPOBbIX (PUHAHCOBLIX PbIHKOB 03 3aMeTHbIX
N3MEHEHWNI: aMepUKaHCKMe NHAEKChbl OCTaNMCh Ha YPOBHAX, AOCTUMHYTbIX HakaHyHe, eBPOMencKmne e HeckonbKo MOAPOCM,
Jaxe HeCMOTPSA Ha BYepaLLHee NMOHUXEHWe areHTCTBOM Fitch kpeaWUTHOro pentuHra ipnaHamm Ha ofHy CTyneHb — C «AA» fo «A
+» C HeraTMBHbIM NMPOrHO30M. Byepa e ¢ npenynpexXgeHnemM O BO3MOXHOM MOHWMXEHWUWU PenTUHra VipnaHamm BbICTYyNMNO
areHTCcTBOo Moody's, KOTOpOe B KOHLE Miofs NMOCNeHNM U3 «OONbLION TPOMKMY areHTCTB MOHU3UIIO PENTUHE CTpaHbl € «Aal» go
«Aa2» co cTabunbHbIM NPOrHO30M. S&P nepecMoTpeno penTuHr MpnaHamm Lo yposHs AA B MIOHE NPOLLNOro rofa, a Bcieq 3a
HUM, B HOsIbpe, 00 «AA-» CHM3MNO penTuHr 1 Fitch. B pesynbTaTe okasanocs, 4To Fitch — Hanbornee neccMmMCcTUYecK HaCTPOEHO
NO OTHOLWeEHMIO K VipnaHamm, ero penTuHr Ha ABe CTyneHn Huxe oueHku Moody's 1 Ha ogHy — S&P. EBponelickas BanioTa, Kak u
eBponenckme MHAEKCbI, MPOUTHOPMPOBaNa CHUXEHWe MPAaHACKOro penTnHra, npeogones otMeTky 1,39 gonn./eBpo. Kak Mbl
y>Xe oTMeYanu, amepukaHckme pbiHKM 3aKPbITUCh HEMTPaNbHO, HO TOProBas CeCcCns OTIMYanach NOBbLILLEHHOW HEPBO3HOCTBIO, U
TONbKO ONMXe K 3aKpbITUIO MHAEKChl MOAPOCAU C AHEBHbIX MWHUMYMOB. [PUYMHOM BONATUABHOCTM CTanM HEBaXHble
mokasaTenu oT4eta areHTcTBa ADP o 3aHsiTocT B CLUA. B pe3ynbTaTe Yero AOXOLHOCTU AECATUNIETHUX Ka3Ha4YecKnx obnmraumia
Ha4anu pesko CHMXAaTbCs 1 B XOA4e TOProB nepeceknv oTMeTky 2,37 %, 04HaKO 3aBepLUMN AeHb HECKOMBKO Bbille — Ha YPOBHe
2,4%. CerogHsa rnaBHbIM COObITMEM AHSA CTaHeT 3acefiaHue ELIE n KOMMeHTapuu perynstopa O COCTOSIHUM 3KOHOMWKK EC.
Kpome TOro, TpaauumMoHHO Ans YeTBepra OyayT onybnmMKoBaHbl HefenbHble AaHHble O YMcCie obpalleHnia 3a NocobusmMmn no
Oe3paboTiie M aBrycToBckasi CTaTUCTMKA MOTPeOUTENbCKOrO KpeduToBaHMsA. [locse 3aKkpbiTMs TOProB Ha amMepUKaHCKMUX
niolLaaKax, Kak BCcerfa nepsown, otymtaeTcs 3a lll ksapTan komnanusa Alcoa.

Mokynku npeobnapanu. Byepa cnpel WHAMKATUMBHOIO CyBEPEHHOro Bbimycka Russia’30 npakTuyecku He K3MeHuncs,
OCTaBLUNCb Ha ypoBHe 175 6.M., LeHa Bymarn nogHsnacb Ha 42 6.n. go 120,7% OT HOMWHana. B KOpnopaTMBHOM CerMeHTe
npeobnafany nokynku. Ha cdoHe ocnabneHns aMepurKaHCKON BamioTbl LeHbl Ha HedTb YBEPEHHO MepellarHynn oTMmeTky 83
ponn./6app., 4To, 0e3ycnoBHO, NOALEPXMBAET KOTMPOBKW Oymar HedTerazoBoro cektopa. [o4yTn BCe eBpoobnvraumm
Fa3npomMa nosnb30BaNnNCh CMPOCOM, NCKITIOHEHMEM CTany NNLLb Ba Bbinycka: Gazprom'37 nofeluesen Ha 28 6.n. go 112,6% ot
HoMMHana, Gazprom’20 CHU3WUNCA B LieHe Ha 27 6.n. 0o 109%. B espoobnurauusax NIYKOWMa nuaepom pocta cran Lukoil'22,
NoOopOXaBWMI Ha 65 6.n. 4o 105,9% oT HoMuHana. Cpeam Gymar hMHAHCOBOro CekTopa MoKynanuncs espoodnuraumm PCXB,
MpomceasbbaHka, BTE 1 CbepbaHka. BepHynmce nokynatenn u B eBpoobnuraumm baHka MockBbl, KOTOpble pacnpoaaBannch
n3-3a OTCTaBKM M3pa MockBbl tOpus JlyxxkoBa, BoM’17 Byepa Bblpocnn B LieHe Ha 44 6.n no 99,3%. A3natckme pbiHKK
OEMOHCTPUPYIOT PasHOHAaMPaBlieHHYI0 AMHaMWKY, TOr4a Kak KOTUMPOBKWM (hblOYepCoB Ha amepukaHckue (OHAOBble MHAEKChI
NIYT BHM3. Mbl OX1AaeM, 4TO B POCCUM TOProBas Ceccusi MOXET Ha4aTbCs C HEOOBLLIOTO CHUXEHNS.

PasmewieHne BTB cocTosinocb ¢ HebGONbLIOW MNpemMuert KO BTOPUYHOMY PbIHKY. Buepa BTB pasmectun Bbimyck
LecaTuneTHMx espoobnunraumi Ha 1 mapg gonn. co cnpefom 410 6.n. K cpegHepbIHOYHbIM CBOMaM, YTO COOTBETCTBYeT
IOXOOHOCTU 6,55%. Pa3mellleHne npolunio ¢ npemuen nopsgka 15 6.M. KO BTOPUYHOMY PbIHKY. [pu 3TOM OT TpaHuwa c
noralleHnem 4epes 5,5 neT ObINO pelleHO OTKas3aTbCi — Kak Mbl Monaraem, 41obbl pa3mecTTb Oonee ASVMHHbBIA TPaHLW Mo
HUXHEW rpaHunLe n3HadanbHo oObsBAEHHOro opueHTupa B 410—425 6.n. k cBonaM. Hannyne HebonbLION NpemMuu, Ha Hall
B3rnsg, OOYC/OBNEHO YacTbIMU pPasMeLLeHVSIMU 3MUTEHTa Ha 3apyOeXHbIX [OONTOBbIX PbIHKAX: B MapTe OaHK BbIMyCTUS
eBpoobnuraummn Ha 1,25 Mnpa fonn., a NetoM Obinn pa3meLlieHbl 6oHabl B CrHranypckux gonnapax (400 MiH) 1 WBENLAPCKMX
dpaHkax (400 mnH). Ona cpaBHerus: gonr COepbaHKa MpencTaBieH Ha pbiHKe eBPOOBNUraLuin B 3HAYUTENIbHO MEHbLLIEM
obbeme, 4TO 0ObIMHO No3BONsAeT BGaHKy pa3MeLlaTbCs C AUCKOHTOM KO BTOPUYHOMY PbIHKY. TekyLMI cnpes Mexay Bbinyckamu
CbepbaHka 1 BTb coctaBnsieT nopsigka 70 6.m.

Onbra CtepuHa, sterinaoa@uralsib.ru
Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru



Gﬂh YPAACMIB | K3MUTAN

BHYTPEHHMM PbIHOK

AyKUMOH npoluen yaa4yHo. Buepa coctoanca aykumoH no gopasmelteHnio O®3 25073 ¢ noraweHnem 1 asrycra 2012 r.,
MHBECTOpaM ObIn NpefioxeHsbl bymary Ha obLyto cymmy 35 Mapg py6. Kak Mbl 1 0XMAanu, aykKLMOH NpoLlen BeCbMa yaa4uHo:
cnpoc coctasun 57 mnpg py6., n MuHduH cmor npueneds 34,5 mnpg py6. JoXOAHOCTb MO LieHe oTceveHns coctaBina 5,63%,
4yTO npennonaraer npeMuio B pasmMepe 4 0.M. K LOXOAHOCTM Oymarv B MpeaploylLiiin TOProBbli AeHb — BeCcbMa HEMIoxo.
OTMETUM, YTO nocsieHee Bpems MUHUCTEPCTBO pa3meltano OM3 npaktnyeckn 6e3 npeMuii: cnpoc Ha Bymaru 3HauUTenbHO
BbIpOC, a 3abnaroBpemeHHas nybnmkaLms OpPUEHTUPOB MO LOXOAHOCTX NMOMOraeT y4acTHMKaM ayKLMOHOB BbICTaBNATb 3asiBKM,
COOTBETCTBYIOLWME OXMAAHMAM MuHdUHa. Byepa o6bemM TOproB B cerMeHTe rocobnumraumi coctaBun 36 mnaph pyb. — Ttoxe
XOPOLWWIM nokasaTtenb. EOMHOM TeHOEeHUMW B XOOe CecCUM He CNOXMNOCb, HO ntobumblie Hammn OP3 25075 n OD3 26203
nofopoxanu —Ha 13 6.Mm. 1 23 6.1. COOTBETCTBEHHO.

B3b 3aHuMaeT. B3b nnaHnpyeT pa3mecTuTb ABa BbiNycka LeCATUNeTHMX obnuraumi: 6-1 cepun Ha 10 mnpg py6. n 8-11 cepun
Ha 15 mnpa py6. KHMrv 3asBok oTKpbiBatoTcs 13 okTabps, 3akpbiThl OyayT 21 okTA0PSA, a pa3MeLleHme JONXKHO COCTOATbCS 26
okTa6ps. OpreHTUp cTaBkm 1-ro KynoHa obnunraumin 6-n cepun — 8,25-8,5% ronossbix, 8-n cepun — 7,25-7,5% ropossbix. Mo
obnuraumam 6-n cepum NPeaycMoTpeHa CeMUNETHAS oepTa Ha LOCPOYHbIM BbIKYM, N0 OBANraLMAM 8-11 CepUn — TPEXNETHSA.
BSby npucBoeHbl perTuHr Baal/BBB/BB+, B HacTOALMM MOMEHT Ha pbiHKe ODpalLaloTCs AecsTUNETHWE eBpoobaMraumm
OaHka Ha 1,6 Mnpa gonn. u pybnesble obnuraumm Ha 2 mapg py6. ¢ norawennem B anpene 2011 r. CNpoc Ha HOBble BbIMYCKM
B3ba, kak Mbl iyMaeM, OyAeT BbICOKMM, Y4YUTbIBasi KBA3UCYBEPEHHDIN CTATyC 3aeMLLMKa.

TpyAHOOOBACHUMBIN X0oA, Bumm-Bunnb-[laHHa — KoMnaHus BbikynaeT Bbinyck BBMA-3. BvMM-bunnb-[laHH BbiCTaBUn
ochepTy Ha LOCPO4HbIN BbIKYN pybneBbix obnunraumin cepum 03 B konmyectse He 6onee 2,845 MiH WTYK Mo LeHe He Bbiwe 100%
oT HOMWHana. [ata Bbikyna — 15 okTabps. B Havane ceHTabps KOMMAaHWs yxXe UCHonHMIa odepTy Mo AaHHOMY BbIMyCKy,
BbIKYNuB OyMaru Ha 2,156 Mnpa pyb. U3 HaXOAMBLUMXCSA Ha TOT MOMEHT B obpatleHnn 3 mnpg py6. Bnocnepctsmm obnvraumm,
no-snaMMomy, Gbinv BHOBb NPOAaHbl «B PbIHOK» — YaCTHbIM 0OpPa3oM, MOCKONbKy MyBANYHOrO NpeafiokeHus O BTOPUYHOM
pa3melleHnn He 6bino. CTaBka KynoHa no BB -3 ycTaHoBreHa Ha ypoBHe 7,45% po noralwerus B coeBpane 2013 1., 4TO HUXe
OPUEHTMPOB MO KYNMoHaM pasmellaeMblx B HacTosllee Bpems YeTblpex BbinyckoB BB (7,50-7,75% 0o odepTbl Yepes ABa
roga). Mbl He BUOMM NIOTVKWU B AENCTBUSX KOMMAHWUU: CKopee el cnefosano Obl BbikynaTb Bbinyck BB[-2 C noraweHviem B
Zlekabpe HbIHeLLHEero roaa, KynoH rno KoTopoMy coctaBnsieT 9% — 3To No3BoNMNO Obl et 0CBOOOANTE NTUMUTLI NOA NPeAcTosLme
pa3melteHns. OdurumanbHoe OObICHEHME KOMMaHWen CBOUX LEeNCTBUKM, NpuBOAMMOe WHTepdakcoM, 3BYYMT Tak: «3ameHa
KOPMOpaTVBHbIX 0bNMraumn OMpPXKEBbIMK, MOCKONBbKY KOPMOpaTVBHble OOHAbI Gonee CHNOXHbI B YNPaBleHUW U MO HUM
Heobxoamnmo oT4mTbiBaThCs B DCDOP». Bonee Toro, areHTCTBO NPUBOANT 3asBNeHUs npeactaButenet BUMm-bunib-[1aHHa o ToM,
YTO CTaBKa KymoHa Mo OWpXeBbIM ObAMrauMaM MNAaHWPYeTCs HWxe, 4Yem Tekyuwlas no BB[-3, a 370 He cooTBeTCTByeT
OOBSABNEHHBIM OpUEHTUPaAM. ECniv OHa B LEMCTBUTENBHOCTM OKAXEeTCs HUXKE, 3TO 3acTaBUT HaC YCOMHUTLCA B «PbIHOYHOCTUY
pa3meLleHns, MOCKobKy Npu 6obLLIOM oObeMe NpeasioXeHus 0bMraumii OT KOMAAHUM OUCKOHT K Tekyllein kpueoln BB He
BrnofHe onpasnaH. OfHAKO Tenepb CTAHOBUTCA MOHATHO, 3a4eM BB[ pasmMellaeT HoBble BbiNycku Ha 14 Mnpa py6. (452 MnH
[loNA.): 5TOT 0O6beM Kak pa3 COOTBETCTBYET CyMMe MPeACTOsLIMX noraleHnn obnuraumin (C y4eTom obbsaBEeHHOM odepTbl) Ha
187 MAH SONN. U CUHOANUMPOBAHHOMO KpeamTa Ha 250 mMnH gonn.

Onbra CTepuHa, sterinaoa@uralsib.ru
Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBUAHOCTb Ha ABYXHeAeNbHOM MaKCMMyMe

YpoBeHb NMMKBUAHOCTM AOCTUT MaKCMManbHOrO 3HaveHus ¢ 20 ceHTAbps, Koraa KoMnaHuM NPUCTYNUAK K ynnaTe CeHTabpbCKmx
HanoroB. OCTaTKM Ha KopcyeTax KpeamTHbIX opraHm3aumii B LB Bbipocnv Ha 19,7 mnpa py6. no 486,9 mnppa pyo., a Aeno3unTbl
GarkoB — Ha 10,9 mnpp py6. no 725,8 mnpn  py6. CraBkM MeXOaHKOBCKOrO KPEAMTOBAHUS MPOAOIXKMIM CHUXEHWE,
NHOMKATMBHAs8 OOHOAHEBHAs CTaBKa CHM3MNach Ha 4 6.n. Ao 2,65%. Oba aykumoHa npsmoro PEMO Gbinn oTMmeHeHs! LB 3a
OTCYTCTBMEM 3asIBOK. Mbl OXUMAAEM, HTO CUTyaUMs C IMKBUAHOCTBIO MPOAOIIKAT YIyHLIaThCs B DVKanLLne HeCKOMbKO AHEN.

Py6nb B4epa NPOLOMXKMA LOPOXKaTb Ha hOHE PacTyLLMX LEeH Ha HeTb 1 ocnabneHns gonnapa no OTHOLLEHWIO K eBPO 4O CaMOro
HM3KOro 3a nocnefHue BOCEMb MeCALEB 3HaveHns. Poccumckas BamoTa ykpenunacb Ha 20 Koreek no OTHOLEHUIO K Jonapy
(kypc 3akpbitns Ha MMBB coctasun 29,89 py6./0onn.) n Ha 16 Koneek — no oTHoLeHWto K eBpo (41,41 py6./eBpo). OObem
TOproB B nape pyonb-gonnap Ha MMBB B4epa AOCTUM MaKCMMAnbHOMO C cepeanHbl CeHTA0pPA ypoBHA — 10,8 Mnpa AONA., YTO Ha
1,6% BbIWe, YeM B npepblayLlyto ceccunto. C Hadana okTabps pybb BbIpoC Ha 2,16% No oTHOLEHWIO K gonnapy 1 Ha 0,9% no
OTHOLLIEHNIO K eBpo. CTOMMOCTb BUBAIOTHOM KOP3MHbI BYepa CHM3UIack Ha 18 koneek 1 aocturna 35,07 pyb.; Taknum obpa3om,
C Havana okTabps oHa nofellesena Ha 1,5%. LleHa Gappens Hed TV Mapku Brent foctmrna cerogHsa yTpoM 85 fonn., 4To oKaxeT
noanepxky pyonio — Mbl OXUAAEM, HTO CErofiHs OH OyAeT TOproBaTbcs HUxXe oTMeTkM 30 py©./gonn.

Bbicokasi TMKBUAHOCTb MPUBOAUT K CHMKEHUIO LieHbl Ha HedTb U Kypc py6ns
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KANEHOAPb NPEACTOALLMX COBbITUN
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Pa3meLleHne Huxeropopckas o6n-34006 (5 mnpg pyb.). Pasmelyerve CnHepruns-60-01
(3 Mnpg py6.). NoraweHue BaHk Pycckmnin ctanoapt-2010 (500 miH gonn.).

Pa3melleHme CutpoHunkc-50-02 (3 mnpg pyb.). Odepta EDCK-2 (1 mnpga pyo.).
Pa3meLeHme Cb baHk-04 (1,5 mnpg py6.). Odepta XKD-4 (3 mnppg pyb.).

Hopasmeuierne OD3-25072 (15 mapa pyb.). JopasmeleHmne OD3-25075 (15 mapg pyo.).
MoratueHue XaHTbl-MaHcuick CTponPecypc-1 (3 mnpa py6.). MoratueHne
CanaBatHedTeoprcmHTes-2010 (2 mapa pyo.).

OdcpepTa UHBecTTOproaHk-4 (1,5 mnpg py6.). MorawenHne MTC-2010 (400 mnH gonn.).
Moratuerve Eqmnas Espona-1 (1,2 mnpg py6.). Moraluerne Pecnybnvka Komn-24006
(0,7 mnpa py6.).

PasmeltieHve BB MM 5O-01 (3 mnpg py6.). Pasmeterve BB MM 50-02 (3 mnpg pyo.).
Pa3melueHne BB MM 60-03 (3 mnpg py6.). PasmeleHne BB MM BO-08 (5 mnppa pyb.). OdepTa
BaHk PeHeccaHc Kanutan-2 (3 mnpg py6.). Morawenne AVXK-3 (2,25 mnpg py0.).

MorateHne MexpermoHanbHas nunotedHas komnaHus (1 mnpg py6.).
OdepTa ALIBK-MHBecT-3 (1,5 Mnpa pyob.).

Pa3melueHue BoimnenKom-MHeecT-6 (10 mnpa pyb.). PasmelueHme Pecnybnmka Komum-34009
(2,1 Mnpg py0.).

[Nopasmeuerne OP3-25072 (9,5 mnpp py6b.). dopasmelteHmre OD3-26203 (15,5 mnpa pyo.).
Odbepta MocmapT-®uHarc-1 (2 mnpg py6.). Odepta M-UHayctpms-2 (1,5 mnpg pyo.).

Odepta MNA-4 (2 mnpg pyo.).
OdbepTa baHk Pycckuin ctangapt-8 (5 mnpg py6.). MoraweHwe TKC Bank-1 (1,5 mnpa py6.).
Ocbepta TeHzop-DuHaHc BO-1 (0,3 mpa pyo.).

Odbepta Kacnumckas SHeprms GuHaHc-1 (1 mnpg py6.). Odepta HTM3-3 (8 mnpa pyb.). OdepTa
BaHk Coto3-3 (2 mnpp py6.). Ocdepta MBEPP-3 (3 mnpg py6.). Odepta MpomTtpaktop-PrHaHC-3
(5 mnpa py6.).

Odbepta Xuncoumnoteka-PuHaHc-3 (1,5 mnpa py6.). Ocepta Pasrynain-OuHaHC-5
(2 mnpa py6.). Morawexue Mpynna Pasrynam BO-15 (0,5 mnpg py6.).

OdepTa TexHonorm fnsnHra Mueect-1 (1,75 mnpg pyo.).

OdepTa XaHTbl-MaHcuickmnin 6aHk-1 (3 mnpa py6.). Morawenne LeHtpTenekom-2010
(115 mnH gonn.).

Odepra TpaHcaspo-1 (3 mnpa pyb.).
MoratueHwve Mpynna Pasrynain 60-15 (0,5 mnpa py6.).

BaHku BepHyT LieHTpobaHKy 40 Mnpa pyO.
BaHku BepHyT LleHTpobaHky 5 Mnpp pyo.
BaHku BepHYT MUHMUHY 7 Mnpg pyo.

LleHTpobaHK npekpaTnT NpefocTaBnaTh Oe33anorosble KPeanThl



Gﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % noraweHus

11.10.10 E3CK-2 1000 100 8,74 8,74 5 anpensa 2012
12.10.10 XKO baHk-4 3000 100 14,0 7.1 12 okT0ps 2011
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 ALIBK-WHBecT-3 1500 100 9,5 8,0 14 anpensa 2011

MocmapT-®rHaHCc- 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 okTs0psa 2012
22.10.10 Pycckmnin Ctanpapt-8 5000 100 14,0 7,75 13 anpena 2012

K .

acnunckas SHeprns 1000 100 15.8 ) i

®uHaHc-1

YTns-3 8 000 100 10,0 - -
28.10.10

Bbank Coto3-3 2000 100 16,0 - 2 Maa 2011

MBPP-3 3000 100 15,0 - -

MpomTpakTop-drHaHC-3 5000 100 18,0 18,0 26 aHBapsa 2011

XKuncoumnoteka-dOrHaHC-

3 1500 100 9,0 9,0 26 niona 2011
29.10.10

Pasrynan-OuHaHc-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 20.6 98.00 8.00 105.00 10.37 4.7 142 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 31.6 100.71 100.55 100.85 9.13 4.58 2.09 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.7 100.25 25000 100.30 100.45 8.24 2.02 4.12 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 1211 100.25 120 202 100.25 101.10 7.56 2.04 4.87 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 133.2 99.58 | 0.08 99.27 99.67 8.56 5.86 5.56 /A3/BBB (buHaHCb!
AMKK 306 2250 R 940  15.10.10 15.10.10 0.3 100.15 | 0.02 100.07 100.49 3.32 2.37 0.02 /A3/BBB (buHaHCb!
AMKK 406 900 R 870, 01.11.10 01.02.12 16.1 102.80 10 103.00 103.55 6.63 2.13 117 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.10 15.10.12 24.7 101.40 2571 100.50 101.69 6.53 1.83 1.34 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740  15.10.10 15.07.14 45.9 100.19 98.08 101.15 7.52 1.86 2.28 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.10.10 15.07.16 70.3 100.04 | 0.24 2049 99.81 100.11 7.89 1.94 3.24 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 42.0 93.6 99.73 129 000 99.73 100.09 7.97 191 2.28 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 715 99.63 | 0.15 4500 99.50 99.99 7.82 1.90 3.25 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210/ 21.1212 3.0 26.9 101.50 98 101.50 101.80 8.15 7.86 0.22 Tenekom
AK BAPC-03 10000 R 790  26.10.10 25.10.11 12.8 101.02 50 020 99.01 101.00 6.99 3.90 0.93 BB/Ba3/ BaHku
AK BAPC-04 5000 R 825 191010 24.04.12] 15.10.13) 19.0 36.8 100.96 | 0.01 99.97 101.49 7.62 4.08 1.33 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 24.03.11  26.09.11] 19.09.13 12.0 36.0 106.00 9 102.01 107.00 7.52 6.61 0.87 B+/B1/ cbipbe
AKpoH-3 3500 R 1385 241110 25.05.12] 20.11.13) 20.0 38.0 110.21 109.15 110.34 7.20 6.27 1.36 B+/B1/ cbipbe
Anpoca-20 3000 R 895 281210 23.06.15 574 101.40 | 1.10 975 001 100.46 101.20 8.86 2.20 3.58 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 33.0 57.2 101.00 | 0.50 752 301 100.25 100.50 8.03 2.04 2.28 B+/Ba3/B+ cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 33.0 574 100.15 504 000 100.16 100.55 8.42 2.05 2.28 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 57.2 100.45 5034 100.50 101.50 9.13 222 3.55 B+/Ba3/B+ cbipbe
Amypmet-07 6000 R 18.000 31.12.10 30.06.12 211 meTannyprus
ATom3Hnp06 10000 R 750  15.08.11 15.08.14 47.0 100.18 | 0.08 20 000 100.06 100.35 744 7.49 3.22 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.10.10 08.04.13 30.5 100.58 7.50 3.84 2.16 BB+// TpaHcnopt
Aapochnot 6O-2 6000 R 7.75  11.10.10 08.04.13 30.5 101.33 747 3.81 217 BB+// TpaHcnopt
bantiHeb-1 1000 R 11.000  26.10.10 26.04.11 6.7 100.86 99.08 9.71 272 0.49 B3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 8.100 12.10.10  13.10.11) 09.04.13) 12.0 30.5 100.99 12490 101.00 101.20 7.16 4.00 0.90 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 18.0 36.1 100.20 | 0.05 104 850 100.20 100.23 7.49 3.73 1.32 /Ba3/ GaHku
BankMock-1 10000 R 645  28.01.11 29.07.11 9.9 100.00 6.54 3.22 0.75 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 4.0 28.3 100.61 42.04 5.36 3.72 0.33 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.000 251010  28.10.10/ 02.05.11 1.0 6.9 /Caal/B GaHku
BaHkCOH0304 3000 R 950  23.02.11 23.02.11 4.7 /Caal/B GaHku
BapeHuesd1 800 R 20.00/ 03.01.11 04.07.11 9.0 1.10 notpe6. Tos
BalukupaH3s 1500 R 8.30 09.12.10 09.03.11 5.1 34.01 JHepreTuka
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216, 27.0 75.3 109.15 | 0.54 184 551 108.90 109.15 8.01 5.71 1.80 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 27.0 75.3 108.51 532 000 108.83 109.08 8.32 5.74 1.80 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212] 131216/ 27.0 75.3 108.70 | 0.05 648 903 108.70 109.00 8.23 5.73 1.80 cbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 5.0 16.8 103.10 103.12 104.00 8.77 8.22 0.36 MeTannyprus
BuHGaHK-2 1000 R 1050, 27.10.10  05.05.11] 29.04.13 7.0 31.2 100.54 99.00 100.69 9.37 524 0.50 /B2/B- GaHku
BaroHmau 2 1000 R 1550  15.12.10 15.12.10 2.3 79.90 1334 75.01 79.99 251.40 9.67 0.06 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 23 100.75 5920 100.51 100.90 5.01 4.46 0.18 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 29.2 100.07 99.71 99.99 7.55 371 2.07 /Ba3/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 33.2 100.80 20778 100.60 100.85 7.70 3.91 2.28 /Ba3/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790  30.12.10 27.06.13 33.2 100.80 120 000 100.75 100.85 7.70 3.91 2.28 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 850  15.12.10 15.03.40 358.4 100.50 10 000 18.02 100.65 8.64 21 10.16 A3/ (buHaHCbI
Bukropus®-50-01 2000 R 8.000 15.02.11 12.02.13 28.7 100.00 33.00 100.00 8.15 3.99 2.01 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 33.9 105.20 | 0.20 500 000 104.50 105.27 7.28 4.38 2.32 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11] 08.07.14, 9.0 457 106.80 25000 106.69 106.85 5.98 710 0.69 /Ba2/BB+ Tenekom
BnrTnkBT-2 3000 R 9.50  30.11.10 30.11.10 1.8 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 18 100.50 1929 100.20 100.50 5.11 4.22 0.14 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 354 102.50 | 0.15 2000 102.22 102.50 5.93 2.92 0.40 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110/ 1411120 2.0 25.7 101.69 | 1.29 100.01 100.70 6.86 0.13 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11) 07.03.13] 5.0 294 101.85 3880 33.00 101.89 7.86 6.12 0.41 B2/ (buHaHCbI
BTB - 506 15000 R 740  21.10.10 17.10.13 36.9 100.35 5064 100.15 100.35 747 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 70.0 100.83 6.85 1.78 1.54 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14] 15.0 50.9 103.30 103.00 104.25 6.87 2.34 1.07 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.7 100.83 101.00 101.30 742 1.88 2.09 BBB/Baa1/BBB | GaHku
BTB B0-02 5000 R 760 17.12.10 15.03.13 29.7 100.90 101.00 101.30 7.39 1.88 2.09 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.7 101.02 | 0.02 101.00 101.30 7.33 1.88 2.09 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150 06.04.11 05.10.11 121 105.93 105.50 105.65 5.39 541 0.92 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11  14.02.11] 05.02.13 4.0 284 101.00 1 100.00 101.00 4.20 3.63 0.34 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 01.12.10  07.06.11/ 29.05.13 8.0 32.2 100.75 | 0.74 1 100.00 100.75 5.04 3.12 0.62 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 23.0 411 101.00 601 4.44 101.00 6.37 341 1.69 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 15.11.10/ 06.11.14, 1.0 49.7 100.73 217 243 0.11 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 121010 14.07.11) 07.07.15 9.0 57.8 100.45 6.46 1.74 0.65 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 8.0 69.0 100.76 100.85 100.95 6.39 1.86 0.60 BBB//BBB (buHaHCbI
BTB-Nn3®04 5000 R 750 141210 16.06.11] 07.06.16, 8.0 69.0 100.89 100.85 100.95 6.18 1.85 0.60 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/ 30.11.16, 2.0 74.9 100.70 1083 100.65 100.75 5.51 240 0.17 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 16.0 83.0 100.10 100 003 100.10 100.27 7413 1.76 1.16 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 83.1 BBB//BBB (buHaHCbI
[asnpHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16, 22.0 70.2 11415 | 0.15 20616 114.29 114.30 6.26 6.44 1.52 /Baa3/BBB- cbipbe
lasnpHedtd 10000 R 16.700  19.10.10  25.04.11) 09.04.19 7.0 103.6 105.85 2905 105.77 106.00 5.35 7.87 0.49 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 13.75 281210 28.06.11) 24.06.14 9.0 452 122.22 | 021 267 062 122.14 122.22 5.61 0.81 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 21.0 111.90 8838 111.81 111.90 5.84 5.85 147 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00  28.10.10 27.10.11 129 101.50 101.15 101.69 5.59 3.44 0.96 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 40.8 100.43 100.50 100.79 7.20 3.59 2.81 BBB/Baa1/BBB | chbipbe
aanpomb 1 5000 R 710 27.01.11 27.01.11 3.8 100.86 100.64 100.90 4.29 3.51 0.30 /Baa3/BB GaHku
[asnpomb 2 5000 R 6.54/  24.11.10 20.11.13! 38.0 /Baa3/BB GaHku
asnpomb 3 10000 R 579  11.10.10 10.10.11 12.3 /Baa3/BB GaHku
asnpomb 4 20000 R 875 181110 221110/ 15.11.12 2.0 25.7 100.22 /Baa3/BB GaHku
[asnpomb 5 20000 R 875 251110 291110 221112 20 259 100.05 /Baa3/BB GaHku
a3npomHedTs 5O-5 10000 R 715  12.10.10 09.04.13 30.5 100.85 | 0.25 96 733 100.60 101.00 6.89 3.54 2.12 /Baa3/BBB- Ccbipbe

Ta3npomHethTb 50-6 10000 R 715/ 12.10.10 09.04.13 305/ 100.85 0.25 46050  100.55 101.65 6.89 3.54 212 /Baa3/BBB- Chipbe
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck N LleHa | Mam. ob6bem, wr CekTop
MnH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PIIC) nokynka | npogaxa = odpr = noraw = Tekyw | TNeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 42 102.00 3401 102.00 102.15 12.05 8.80 0.31 aBToONpoM
eHepKomn1 2000 R 850 211210 21.06.11 8.6 aHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 89 101.50 823 101.38 101.70 6.03 3.98 0.67 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 54 72.50 45.01 99.99 108.35 0.69 0.21 CTPOUTENLCTBO
noGakcbank 6O-01 5000 R 925 16.02.11  18.02.11) 16.02.13 4.0 28.8 | 100.98 @ 0.05 8819 100.87 100.97 6.45 4.62 0.35 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220111 250112 220713 16.0 340 & 100.20 100 003 100.20 100.40 8.02 4.08 115 BB//BB- GaHku
rcco1 5000 R 925 24.0311 27.0911/ 26.03.17 120 @ 788 | 101.27 38 376 101.27 101.35 7.89 4.55 0.88 BB/ MaLUMHOCTP.
rac 02 1500 R 12000 26.10.10 23.04.13 31.0 | 10242 90.58 11.18 5.84 1.94 TOproBnst
[JlansCe3206 2000 R 760 011210 30.05.12 20.1 101.56 97.01 101.70 5.99 373 0.88 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 1500 18.01.11  21.07.11 17.07.12 10.0 = 21.7 | 106.50 100 106.10 107.10 6.39 7.02 0.71 Tenekom
[OBTr-0 02 5000 R 7.75  20.01.11 18.07.13 33.9 13.96 8.03 19.89 148.15 | 27.68 0.76 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11] 08.03.13 5.0 29.5 aHepreTMka
[IxendchCul1 2000 R 500 21.10.10 20.10.11 12.6 66.50 33.00 100.00 56.48 3.75 0.63 /loTo3BaH TOproBnst
[vken®un-1 3000 R 925 17.03.11 17.03.11 54 100.50 154 100.20 101.00 8.22 4.59 0.41 TOProBNst
JMLIEEHTP061 1150 R 850  06.12.10 26.05.15 56.4 91.70 600 91.50 91.70 1.1 4.67 3.40 TOproBnst
EABP-3 5000 R 1050 021110 031111 25.10.16/ 13.0 = 73.7 | 105.00 2 104.95 105.00 5.62 4.99 0.98 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 3.88  21.10.10 21.04.11 6.6 100.65 100.00 2.69 0.96 0.52 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 11.2 | 100.62 34.00 3.10 0.93 0.88 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 346  16.12.10 12.06.14 448 | 100.69 100.35 101.00 3.30 0.86 3.36 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 374  13.10.10 09.04.14 427 | 100.86 3.52 0.92 3.17 AAA/Aaa/AAA | BaHkn
Espa3sXona®-1 10000 R 925 250311 22.03.13] 13.0320 30.0 @ 1149 100.70 = 0.26 344 008 100.41 100.70 9.12 4.58 2.06 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 25.03.11 22.03.13] 13.03.20, 30.0 @ 1149 100.70 = 0.30 613 430 100.40 100.70 9.12 4.58 2.06 B+/B1/B meTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 53 IC/ (huHaHCh!
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 58.0 = 94.0 | 102.10 102.30 102.80 8.34 4.35 3.74 BB//BB XAMUS
ESCK-02 1000 R 8.74  07.10.10 05.04.12 18.2 JHepreTuka
XKenpopun-1 1500 R 18.000 30.11.10 30.11.10 18 (buHaHCbI
XKenpopun-2 2500 R 1200 21.10.10 19.04.12 18.7 | 100.01 95.00 100.50 12.34 5.98 122 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 23.8 | 100.00 90.01 13.41 6.48 1.57 (buHaHCbI
)Kene3sobet1 1000 R 10000  19.11.10 27.05.11 78 28.01 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 133 | 101.55 17 000 101.55 101.65 6.71 3.98 0.97 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 2.0 324 | 10091 21790 100.91 100.96 5.21 5.36 0.17 B/Ba3/ GaHku
3eHuT 606n 3000 R 8.00 04.01.11 050712 01.07.14 210 455 10130 0.15 2550 101.16 101.30 7.29 3.94 1.52 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.10.10  11.04.11) 07.04.13 6.0 30.5 | 100.88 6.05 3.93 0.46 B/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220311 26.09.12] 22.09.13 240 @ 36.1 100.22 | 0.07 420 199 100.15 100.24 7.73 3.84 1.73 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000 09.12.10 09.06.11 8.2 aBToONpoM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 455 99.75 | 0.25 474101 99.75 8.18 3.97 3.00 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11/ 02.06.16/ 8.0 68.9 | 108.00 10 000 107.70 108.00 6.12 8.52 0.61 1/BB- TOProBnst
Wunpom 03 1300 R 950  17.11.10 18.05.11 75 48.80 35.03 80.00 25243 9.71 0.16 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 140 | 10740 090 13 107.40 107.79 9.98 7.78 0.95 cepBuC
WHtypuct-2 2000 R 1400 231110 29.07.11  21.05.13 10.0 = 31.9 | 100.40 19 356 100.41 101.06 8.42 6.95 0.70 CepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 357 | 100.58 & 0.03 364 200 100.75 100.82 9.22 4.58 240 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 02.12.10 28.11.13 383 101.60 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 8.0 259 | 10091 | 0.89 101.00 102.04 8.72 5.09 0.57 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.7 TOproBnst
Kayctuk 2 850 R 18.000  07.10.10 07.07.11 9.1 XAMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 140 @ 101.01 10.27 5.43 0.98 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 175 | 102.00 101.89 10.73 5.87 1.23 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 9.4 clx
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 166 11033 = 0.08 110.35 110.85 8.65 3.73 113 1/B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 166 = 101.81 101.75 102.25 8.64 240 118 11B- TOproBnst
Koneiika 50-01 3000 R 950  26.10.10  30.07.12) 23.07.13) 220 @ 340 @ 101.75 44013 101.72 101.85 8.63 2.33 153 11B- TOproBnst
Koneiika 50-02 3000 R 9.000 04.01.11 01.10.13 364 | 100.75 | 0.75 250 002 100.26 100.60 9.00 2.23 244 1/B- TOProBnst
KpEgpb-02 4000 R 1150 28.12.10 28.06.11 8.8 /Ba3/ (buHaHCbI
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 5.0 100.70 1 100.45 100.70 712 4.36 0.38 XAMus
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 32.0 | 107.57 107.60 108.99 10.36 3.36 1.50 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 264 | 107.20 18 107.20 107.83 9.73 3.68 1.00 B CTPOUTENLCTBO
TleHanepr02 3000 R 8.54  28.01.11 27.01.12 159 | 102.10 101.65 6.94 417 117 /Ba2/ aHepreTuka
JleHaHepro3 3000 R 8.02  20.10.10 18.04.12 18.7 | 101.98 = 068 101.30 103.39 6.75 3.92 1.33 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.0811 23.07.15 100 @ 584 | 101.05 119 300 100.65 101.19 7.83 4.56 0.75 B-/B2/ (buHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 343 | 10216 | 0.18 5581 101.96 102.16 6.52 6.59 0.32 B-/B2/ CTPOUTENLCTBO
JICP B0O-01 1500 R 1050 281210 02.07.12] 25.06.13] 21.0 & 33.1 101.50 7500 101.50 102.00 9.66 5.16 1.45 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 35.7 | 100.35 420 100.00 100.35 10.10 4.97 2.36 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 9.4 97.50 95.01 99.99 13.12 4.73 0.66 B-/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710 09.12.10 08.12.11 143 | 101.40 3000 101.01 101.50 5.92 3.49 1.06 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740  09.12.10 05.12.13 385 | 101.25 | 0.25 1931 101.10 101.25 7.07 3.64 2.63 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 223 | 11219 112.30 112.40 6.31 5.93 1.57 BBB-/Baa2/BBB- | cbipbe
JTykoitnB002 5000 R 13.35.  07.02.11 06.08.12 223 | 11230 | 0.30 54 136 112.30 112.39 6.24 5.93 1.57 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO03 5000 R 1335, 07.02.11 06.08.12 223 | 11236 | 0.36 112.30 112.39 6.21 5.92 1.57 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 1335, 07.02.11 06.08.12 223 | 11233 | 023 112.30 112.39 6.23 5.93 1.57 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35.  07.02.11 06.08.12 223 | 11220 | 0.20 25098 112.30 112.39 6.30 5.93 1.57 BBB-/Baa2/BBB-  Cbipbe
TlykoitnBO06 5000 R 920 16.12.10 13.12.12 26.6 | 105.65 140 006 105.50 105.70 6.49 4.34 1.87 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 16.12.10 13.12.12 26.6 | 105.65 89729 105.50 105.65 6.49 4.34 1.87 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 58 103.50 103.23 103.59 11.84 9.25 0.42 meTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 35.6 | 100.20 & 0.20 2900 100.05 100.20 8.34 411 244 TOproBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 35.6 | 100.20 & O0.11 10 000 100.05 100.20 8.34 411 244 TOproBnst
Marnut 5O-03 1500 R 825 14.03.11 09.09.13 35.6 | 100.03 100.05 100.20 8.40 4.1 244 TOproBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 35.6 | 100.15 | 0.15 70780 100.05 100.15 8.36 411 244 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 178 | 10080 = 0.14 76 837 100.65 100.85 7.75 4.06 1.30 TOproBnst
Macrepb-3 1200 R 11.000 011210  10.12.10/ 30.11.11 2.0 140 | 101.24 99.59 100.84 | 483.11 5.42 0.03 oto3gaH// GaHku
MBPP 0206n 3000 R 850 301210  04.04.11) 28.03.13 6.0 30.1 100.95 100.80 101.15 6.49 2.10 0.46 B+/B1/ (buHaHCbI
MBPP 0306n 3000 R 15000 26.10.10  28.10.10/ 23.04.13, 1.0 31.0 | 100.68 100.01 100.60 2.31 3.72 0.06 B+/B1/ (buHaHCbI
MEBPP 0406n 5000 R 940 03.03.11  07.03.11] 27.02.14 5.0 413 | 101.34 2 101.01 101.34 5.91 4.62 0.39 B+/B1/ (puHaHCbI

MBPP 0506n 5000 R 825 161210 191211 12.06.14 150 448 100.75 0.55 92 599 100.45 100.75 7.64 4.08 1.06 B+/B1/ (h1HaHChI
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 114 | 102,53 99.01 11.38 6.81 0.82 BB+ cbipbe
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 26.2 | 109.97 @ 0.37 109.80 110.35 .77 5.78 1.75 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18 3.0 88.2 C/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11/ 23.05.12] 8.0 19.8 99.90 2010 99.60 99.90 11.01 5.49 0.57 TOproBnst
Meuyen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 60.0 = 1204 @ 100.50 = 0.20 100 950 100.50 103.00 10.10 4.96 3.61 B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15  25.08.20 60.0 & 1204 & 100.30 500 100.50 100.84 10.15 4.97 3.61 B1/ MeTannyprus
Meuyen 206 5000 R 850 151210  20.06.11) 12.06.13 9.0 32.7 | 101.00 | 0.10 1750 100.90 101.10 6.95 4.20 0.64 /B1/ meTannyprus
Meuen 406 5000 R 19.000 281010  30.07.12] 21.07.16, 220 @ 705 @ 11760 020 173610 117.60 117.70 8.61 4.03 143 /B1/ meTannyprus
Meuen 506 5000 R 1250 19.10.10  18.10.12  09.10.18 25.0 & 97.5 | 107.60 9560 106.63 107.96 8.63 2.90 1.65 /B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 09.11.12 13.0 @ 255 | 105.10 69 035 105.10 105.27 7.70 5.93 0.94 /B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 296 | 10222 | 0.32 60 021 101.90 102.49 8.90 4.76 2.03 B1/ meTannyprus
Meuenb0-03 5000 R 9.75  27.10.10 24.04.13 31.0 | 101.71 495 402 101.72 101.99 9.18 4.78 2.04 B1/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 16.9 100.00 /Ba2/ (buHaHCbI
MIA-406 vn 2000 R 1250 07.10.10/ 21.10.10/ 01.10.15 0.0 | 60.7 | 100.60 310 | 0.05 /Ba2/ (UHaHCbI
MWA-506 2000 R 740 211010 28.07.11 17.07.14 10.0 = 46.0 & 100.94 100.00 101.89 6.16 1.83 0.74 /Ba2/ (buHaHCbI
Mur-o 02 3000 R 0.10.  08.03.11 06.09.11 11.2 MaLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.0212  07.02.13 17.0 = 285 | 110.00 5.59 6.12 122 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 105 30.85 2270 30.85 31.49 351.92 19.80 0.18 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1425 12.01.11  17.01.11] 10.07.13 3.0 33.6 70.00 | 10.00 290 55.00 90.00 285.49 10.15 0.07 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 53 103.66 | 0.16 103.30 103.44 6.47 7.22 0.41 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12, 7.0 189 | 100.20 100.60 101.05 7.96 4.23 0.52 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 224 | 100.97 100.82 101.35 9.00 4.64 1.57 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.0712) 14.07.15 220  58.1 100.75 | 0.05 183 752 100.70 101.00 9.40 4.83 1.52 B-/B1/ GaHku
MKB 0806n 3000 R 9700 13.10.10 19.10.11/ 08.04.15 13.0 = 54.8 | 100.95 8.73 4.79 0.89 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12 2.0 25.7 | 100.50 6685 100.40 100.65 4.68 4.69 0.12 0T03BaH/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 150 @ 266 & 103.98 = 0.03 103.79 104.25 6.23 4.65 1.06 oto3gan/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311 26.03.12] 19.09.13 180 & 36.0 = 100.11 570 100.11 100.15 6.44 3.22 1.34 oto3gan/Ba3/BB  MeTannyprus
MMK B0-05 8000 R 765 07.10.10 04.04.13 304 | 101.30 7.20 3.77 2.09 0T03BaH/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311/ 26.02.13 5.0 291 2.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 04.01.11  10.01.11) 03.07.12, 3.0 212 1446 = 894 0.02 28.91 26.71 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 25 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 1.2 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 449 (buHaHCbI
MoiibaHk 5 5000 R 1296 211010 25.04.11) 16.04.15 7.0 55.1 100.30 36.00 101.30 12.47 6.44 0.46 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 44 GaHku
Mockomub-3 5000 R 1.00 151210 1612100 12.06.13 2.0 32.7 GaHku
MOCMAPT® 1 2000 R 0.01 141010  20.10.10/ 12.04.12. 0.0 18.5 2.00 TOproBnst
Mocobras®2 3000 R 925 241210 24.06.12 20.9 92.90 19500 92.61 92.90 16.19 4.96 1.02 cepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 74 yenyru
Mocobnp-2 4000 R 20.00, 26.03.11 26.03.11 5.7 /ID (huHaHChI
MocTpAsTd1 7500 R 11.80  21.12.10 18.12.12 26.8 /Icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 114 | 105.95 15000 105.90 106.40 5.96 5.88 0.86 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 17.0 = 654 @ 101.20 5335 101.17 101.40 6.74 3.77 1.26 1/BB- aHepreTMka
MocaHepro3 5000 R 1025 03.12.10  06.12.12] 28.11.14 260 = 50.5 @ 107.00 123 13100 107.00 107.10 6.76 4.78 1.82 1/BB- aHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13) 10.0 @ 34.1 101.87 | 0.02 101.50 102.00 6.46 2.20 0.76 BB+// aHepreTMka
MOSCK-01 6000 R 8.05 08.03.11 06.09.11 112 | 10350 = 2.00 6550 100.03 102.90 4.16 3.88 0.86 JHepreTuka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 19.8 83.01 aHepreTMka
MPCK Ora 2 6000 R 1750 01.03.11  01.09.11] 26.08.14 11.0 473 @ 108.85 040 24 863 108.50 109.04 7.22 8.02 0.81 aHepreTuka
MTC 01 10000 R 7.00 21.10.10 17.10.13 36.9 99.13 99.01 99.50 7.46 3.52 2.51 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.10.10 20.10.15 61.3 99.95 250 99.11 99.95 791 3.87 3.82 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210  20.06.13] 12.06.18 33.0 = 935 | 101.85 44 101.85 102.47 7.34 3.92 227 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11/ 13.05.14, 8.0 438 | 106.35 22 880 106.15 106.35 5.65 15.71 0.58 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12] 19.07.16 220 @ 704 @ 11250 029 79 376 112.20 112.48 6.60 12.63 1.58 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.0211  02.08.13] 21.07.20 34.0 @ 119.2 101.85 0.40 284 393 101.65 102.00 9.16 4.77 2.29 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 179 87.06 B/B1/ XAMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 26.3 | 105.61 105.25 106.10 7.03 4.60 1.82 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 252 | 107.90 80 000 107.90 108.00 6.70 4.97 1.72 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 294 | 101.80 40 001 101.33 102.00 7.04 3.80 2.09 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 281210 25.06.13 33.1 101.57 100.81 101.60 6.97 3.68 2.31 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12 02.07.14  21.0 = 455 @ 100.18 100.05 100.25 7.36 3.68 1.54 BB-/Ba3d/ GaHku
HOMOC 128 5000 R 4262 22.02.11 28.08.13 28.08.17) 35.0 | 83.9 | 100.55 0.30 90 045 100.31 100.55 6.79 4.24 2.44 BB-/Ba3/ GaHku
HOMOC 88 3000 R 950  16.02.11 16.02.11 44 101.52 101.35 101.60 5.27 4.67 0.35 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 9.0 32.7 99.90 1 100.45 100.50 7412 3.49 0.65 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 343 | 100.29 @ 0.15 1239 801 100.22 100.29 7.00 3.48 241 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  15.10.10 10.07.15 57.9 | 101.49 411457 101.50 101.88 8.87 2.27 2.07 TpaHcnopt
HTC-01 1000 R 15.000  26.10.10 26.04.11 6.7 94.00 810 94.00 94.50 2917 7.96 0.40 TOproBnst
HOK-3 2000 R 11,50  26.10.10 03.05.11 7.0 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 191110/ 16.05.12, 1.0 19.6 B/l notpe6. ToB.
06KoHa®-02 3000 R 1500 201010 221111 17.04.13 140 @ 308 100.00 B/l notpe6. ToB.
OrK-3 06 3000 R 7.75 101210 16.12.10/ 09.12.11 2.0 14.3 JHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12 18.06.13 21.0 & 329 @ 101.13 101.00 101.40 6.87 3.70 1.50 [/Ba3/ aHepreTMka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 119 | 106.28 105.20 106.20 5.66 5.75 0.90 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  21.10.10 19.04.12 18.7 | 100.00 97.41 101.30 7.38 3.62 1.34 JHepreTuka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13 8.0 323 | 101.00 & 0.95 11.36 6.42 0.58 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 109 | 101.00 38.01 12.11 6.42 0.78 11B- MalLLMHOCTP.
MapHac-M 2 1000 R 9.50  18.11.10 17.11.11 13.6 notpe6. ToB.
Mepsobatk 5O-01 1500 R 10.000 271010 29.04.11] 24.04.13 7.0 31.0 | 100.85 40 000 100.85 100.90 8.48 4.94 0.50 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 89 100.63 100.60 101.20 8.74 4.73 0.65 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 9.1 99.25 50 99.00 99.50 6.12 2.53 0.69 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214, 270 @ 512 | 110.35 32000 110.30 110.60 7.69 5.79 1.80 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  20.02.11 22.08.12 229 | 100.89 7.36 3.85 1.65 /Ba3/B+ GaHku
MeTpokomb7 3000 R 1490 20.02.11  24.0211] 22.08.12 5.0 229 | 103.00 35322 102.50 103.30 6.54 7.25 0.36 /Ba3/B+ GaHku

Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 19.7 © 100.95 300 100.95 101.10 7.24 3.83 141 B+/Ba2/oTo3BaH | GaHku
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MpoMTp0206 3000 R 0.01  19.10.10 18.10.11 126 77.16 68.50 89.88 28.55 0.01 0.80 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 4.0 341 90.94 5010 89.90 90.94 58.51 9.87 0.20 MalLLMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 131 98.00 TOproBnst
MpocbMeansd-1 3000 R 1050 20.01.11  23.07.13] 16.07.15 34.0 = 58.1 98.08 97.90 98.50 11.58 5.34 219 Tenekom
Pa3r.60-15 500 R 26.11.37 04.04.11 6.0 7.01 c/x
Paarynaind2 2000 R 17.000  29.03.11 27.09.11 11.9 | 102.00 100.00 104.00 15.25 8.31 0.81 clx
Paarynaind3 3000 R 17.000  18.03.11 16.03.12 176 | 105.00 115 101.25 105.00 13.50 8.07 1.18 c/x
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 8.0 32.0 | 101.00 99.01 102.99 15.24 8.39 0.53 c/x
Paarynaind5 2000 R 1250 271010 29.10.10/ 23.10.13, 1.0 371 5.00 clx
Paitbbaitaen-4 10000 R 1350 071210 08.12.11  03.12.13) 14.0 @ 385 | 107.80 80 000 107.65 108.00 6.51 6.24 1.02 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 9.6 100.00 10.93 4.74 0.69 yenyru
PenKan-2 3000 R 22.00 09.10.10, 15.10.10, 04.04.12. 0.0 182 | 100.22 10.89 0.02 B-/B1/B- GaHku
PexKan-3 4000 R 1250 111210  17.06.11] 06.06.12] 8.0 20.3 | 102.03 = 0.03 1902 101.71 102.03 9.25 6.08 0.61 B-/B1/B- GaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 1.7 100.04 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 264 | 106.17 106.08 106.30 6.40 4.42 1.84 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 7.35 10.11.10 10.11.10 1.2 100.30 122 100.22 100.35 417 3.65 0.09 BBB/Baa1/BBB | TpaHcnopt
PX[0-0706n 5000 R 755  10.11.10 07.11.12 254 | 102.25 178 995 102.26 102.40 6.48 3.68 1.80 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 850  05.01.11 06.07.11 9.1 101.90 20426 101.90 102.15 5.93 4.16 0.69 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0.100 171110  19.11.10/ 13.11.13 1.0 37.8 99.72 | 045 99.27 99.55 245 0.05 0.12 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 416 | 12460 025 670273 124.51 124.65 6.92 6.00 2.66 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 623 | 101.79 | 0.27 11737 101.60 101.87 7.51 3.82 3.92 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 251110 281111  16.05.19 14.0 = 104.8 @ 109.76 143 594 109.76 109.81 5.90 6.77 0.99 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 416 | 103.90 378 103.84 104.15 8.84 4.80 273 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 11.06.  12.10.10 07.04.15 54.8 | 104.43 8.85 5.28 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116 271210 26.12.12] 20.06.16/ 27.0 = 69.5 &= 108.37 = 0.92 44 000 107.40 107.90 712 5.14 1.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11) 05.06.17, 8.0 81.1 105.75 | 0.05 38419 105.60 105.80 5.70 6.76 0.62 BBB/Baa1/BBB | TpaHcnopT
PX[-1706n 15000 R 11300 240111 240713 16.07.18 340 @ 947 & 111.36 110.72 111.05 6.87 5.06 2.29 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1150 24.01.11  23.07.14 15.07.19 46.0 @ 106.8 @ 113.66 27 164 113.66 113.95 743 5.04 2.95 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 10.0 @ 167.5 107.08 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11 050215/ 16.01.25 53.0 @ 173.9 @ 106.80 35295 106.75 107.25 7.24 4.20 341 BBB/Baa1/BBB | TpaHcnopt
Poc6ark 5O-01 5000 R 740 241210 27.06.12] 21.06.13) 21.0 @ 33.0 @ 100.70 = 0.05 17 000 100.63 100.75 7.05 3.68 151 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 33.5 | 100.92 100.75 101.30 7.76 4.00 2.31 BBB+/Baa3/BB+ | baHku
Poc6aHk-A3 5000 R 12000 04.11.10 16.05.11) 06.11.13 7.0 37.6 | 103.35 924 103.35 103.44 5.85 5.82 0.55 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11/ 07.11.14, 7.0 498 | 103.43 124 098 103.37 103.43 5.71 5.82 0.55 BBB+/Baa3/BB+ | baHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12] 16.07.15 220 @ 58.1 99.87 807 99.85 99.87 10.26 4.99 1.50 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20, 29.0 = 1134  104.34 = 0.10 200 002 104.20 104.34 7.04 4.30 2.01 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 29.0 & 1134 104.30 = 0.05 203 000 104.20 104.30 7.06 4.30 2.01 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 44 100.90 | 0.10 115998 100.90 100.95 5.44 1.94 0.34 BBB/Baat/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.02.14) 09.02.17 410 @773 | 105.37 1568 123 105.27 105.40 7.52 4.38 2.74 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 06.04.11  07.10.11] 27.09.17, 120 @ 849 @ 105.01 105.00 106.00 6.30 5.46 0.92 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 14.0 = 99.1 100.00 100.20 13.85 6.73 0.95 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 8.0 93.3 | 101.07 | 1.02 100.05 100.75 5.31 3.40 0.64 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 26.0 @ 110.9 = 105.96 105.60 106.79 712 4.75 1.79 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 26.0 @ 1109 = 105.92 106.00 106.80 7.14 4.76 1.79 BBB/Baa1/ GaHku
Poccenxb 5O-01 5000 R 720 020311 31.08.12 28.08.13 23.0 @ 352 | 100.42 25000 100.50 100.60 7.06 3.58 1.68 BBB/Baal/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 23.0 @ 352 | 100.45 320 100.50 100.55 7.04 3.57 1.68 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 12000 08.02.11  16.08.11/ 06.08.13 10.0 = 345 @ 100.15 0.06 430 100.15 100.20 11.88 5.98 0.67 (buHaHCbI
PycMope 06 2000 R 10.000 161210  20.06.11] 14.06.12, 9.0 20.6 95.10 90.20 100.00 20.24 2.62 0.57 notpe6. ToB.
PyccHedtb1 7000 R 13.000 10.12.10 10.12.10 22 101.50 110 101.02 101.50 4.41 6.39 0.17 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 4.2 101.35 2300 100.98 101.35 6.79 5.29 0.32 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 116 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 14000 151010  22.10.10/ 13.04.12] 1.0 18.5 | 100.02 7510 100.06 100.15 741 6.98 0.04 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 24.0 @ 60.1 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.700 23.03.11 18.09.12, 15.09.15 240 @ 60.2 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01 30.11.10  03.03.11] 28.02.12 5.0 17.0 50.26 0.51 100.00 | 445.74 0.00 0.07 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 6.0 11.6 99.05 98.11 99.99 13.46 5.54 0.40 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 446 5.00 MalLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 341 100.00 9723 102.50 103.00 12.55 6.08 2.14 yenyru
CB-®uHaHc! 1500 R 0.100 201210  20.06.11/ 18.06.12, 9.0 20.7 notpe6. ToB.
Cgo6Coxkon3 1200 R 18.00 231110 23.11.100 24.05.11 2.0 7.7 30.00 npou3BoACTBO
CesisbbaHk1 2000 R 16.00 21.10.10 21.04.11 6.6 104.00 974 103.00 105.39 8.60 3.84 0.47 /B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12) 120 = 238 | 107.15 10299 107.14 107.15 6.27 6.52 0.87 B+/Ba3/BB- cbipbe
Cesepcranb BO-02 10000 R 9.75  18.02.11 15.02.13 28.8 | 10535 | 0.32 188 067 105.50 105.60 7.37 4.62 2.00 B+/Ba3/BB- cbipbe
Cesepcranb 5O-04 5000 R 9.75  18.02.11 15.02.13 28.8 | 10545 | 0.35 20137 104.37 105.55 7.32 4.61 2.00 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 179 NpoM3BOACTBO
CesKab 04 2000 R 23.11.10° 21.05.13! 31.9 npou3BoaCTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 4.7 101.25 | 0.01 1500 100.02 101.25 541 212 0.36 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 143 | 102.10 28 100.00 102.00 5.62 1.98 0.77 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 31.9 | 100.05 99.08 100.42 6.92 1.46 1.97 BB//BB- Tenekom
C3Tenex606 3000 R 11.70  03.11.10  09.08.11/ 24.07.19, 10.0 & 107.1 @ 107.16 = 0.17 5000 107.08 107.80 5.74 2.72 0.76 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 21.7 | 109.34 108.75 109.50 12.34 8.21 1.39 TpaHcnopt
CumeTnHO1 10000 R 1350 211010 20.10.14) 10.10.19, 49.0 = 109.7 = 11273 = 043 457 436 112.56 112.70 9.82 5.97 2.84 MeTannyprus
CubmeTnH02 10000 R 1350 211010  20.10.14/ 10.10.19/ 49.0 & 109.7 = 11260 @ 0.30 849 077 112.56 112.70 9.86 5.98 2.84 meTannyprus
Cu6Tnk-806 3000 R 950 10.02.11  11.08.11/ 08.08.13 10.0 & 346 @ 102.52 101.75 103.50 6.48 4.62 0.77 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 25.2 BB/Ba2/ XAMUS
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 5.0 471 100.40 265078 99.03 8.85 4.97 0.36 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 343 83.71 6.52 0.01 2.65 Tenekom
Cuctlanc 1 3000 R 850  12.10.10 08.04.14 427 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  19.10.10 15.04.14 429 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 294 | 10599 | 0.02 103 001 105.64 105.99 7413 4.59 2.06 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12 12.08.14) 23.0 @ 469 & 11342 9102 113.41 113.42 7.03 6.48 1.56 BB-/Ba3/BB Tenekom
Cucrema-03 19000 R 1250 021210 04.12.12] 241116, 260 @ 747 @ 11048 @ 0.16 181001 110.41 110.48 7.23 5.64 1.77 BB-/Ba3/BB Tenekom

CutpoHmke 50-1 2000 R 1150 211210 26.06.12) 18.06.13) 21.0 & 329 & 102.31 0.25 102.01 102.75 10.42 5.73 142 B-/B3/ Tenexkom
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
CesCtABTO2 3000 R 1250 19.01.11 17.07.13 33.8 101.15 | 0.01 201 100.86 101.14 12.34 6.16 212 aBToNpoM
CKB-6aHk BO-04 2000 R 980 081210 121211 05.06.13 140 @ 324 101.63 101.25 101.75 8.37 4.81 1.03 B/B2/ GaHku
COPYC KAM2 1500 R 07.10.10 05.04.12 18.2 TOproBnst
C1WHayctpt 1000 R 06.01.11 07.07.11 9.1 CTPOUTENLCTBO
CrpTpras02 5000 R 849  14.01.11 13.07.12 215 87.48 2261 86.10 87.48 17.66 4.84 1.40 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.10.10 11.04.13 30.6 90.48 90.06 90.90 13.49 4.68 1.94 CTPOUTENLCTBO
CY-155 306 3000 R 1550  16.02.11  24.02.11] 15.02.12 5.0 16.6 98.70 1188 98.70 98.80 18.92 7.83 0.32 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 23.3 100.15 98.00 100.30 -0.08 191 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 34.0 @ 1184 10150 = 0.15 105 000 101.42 101.60 8.86 4.59 225
Catnlpynn1 1000 R 11.700  16.11.10 15.05.12 19.6 96.97 272 33.00 96.98 14.32 6.02 1.26 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  25.03.11 20.09.13 36.0 100.33 583 030 100.26 100.40 7.25 3.60 2.53 B+// cbipbe
Tarttenekom 4 1500 R 825 04.11.10 01.11.12 25.2 100.97 7.88 4.07 1.75 Tenekom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 79 102.82 243 102.72 103.50 8.60 6.30 0.57 B2/ GaHku
Tatdonab 5 2000 R | 11.000 230311 290311 210312 60 | 177 & 10162 30 945 101.61 10179 | 7.2 540 | 044 B2/ GaHki
TardoHab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 5.0 29.1 101.62 27 400 101.55 101.73 6.83 5.50 0.39 B2/ GaHku
Tardonab 7 1000 R 13.75 171210 231210/ 141212 3.0 26.7 101.77 100.00 101.65 4.25 6.74 0.20 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 9.0 32.7 MalLLMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14 180 @ 417 103.00 5 99.01 102.98 6.35 4.12 1.30 aHepreTMka
TrK-102 5000 R 16.99 04.01.11  11.07.11] 01.07.14, 9.0 455 107.93 | 0.18 107.63 107.95 5.88 7.85 0.68 JHepreTMka
TrK-10 062 5000 R 760 09.02.11  11.0211) 06.02.13 4.0 285 24.01 aHepreTMka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 35.9 98.55 150 000 97.00 100.10 9.80 4.55 241 B/l aHepreTMka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 10.9 99.50 60 99.20 100.00 7.46 3.38 0.82 B/l JHepreTuka
TrK-4 06.1 5000 R 8.000 02.12.10 31.05.12 20.1 18.01 aHepreTuka
TrK-6-01 5000 R 830 03.03.11  03.09.13, 24.08.17 350 @ 83.8 100.15 | 0.10 37001 100.10 100.25 8.37 413 242 aHepreTMka
TrK-6UHB-1 2000 R 1050 23.11.10 28.02.11) 21.02.12] 5.0 16.8 102.19 95.00 102.15 4.54 2.56 0.37 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 194 aHepreTuka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 350 @ 832 100.25 | 0.20 290 000 100.20 100.25 8.13 4.03 2.39 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 13.1 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 7.7 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11/ 07.03.12, 5.0 173 100.00 98.00 105.00 7.10 349 0.40 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 34.2 109.00 8 596 109.01 109.74 16.49 9.20 1.92 (buHaHCbI
TMK-03 obn 5000 R 9.80  15.02.11 15.02.11 44 100.95 38832 100.87 101.00 747 4.84 0.34 /B1/B NpoM3BOACTBO
TonkHura-2 1500 R 20.00/ 09.12.10 09.12.10 21 35.00 TOproBnst
TpaHcaapo-1 3000 R 16.95  27.10.10  03.11.10/ 23.10.13] 1.0 371 100.80 1926 100.81 100.85 217 8.38 0.07 TpaHcnopt
TpatcKoHT1 3000 R 950  01.03.11 26.02.13 29.1 104.71 104.48 105.00 745 4.52 2.03 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.7 102.22 468 000 103.00 103.18 8.28 4.29 3.05 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 3.0 20.5 101.87 | 0.02 225 101.87 101.95 4.35 7.34 0.20 /Ba1/BB GaHku
TpancKpend 5000 R 10.30.  06.01.11 07.07.11 9.1 103.15 29900 103.05 103.35 6.01 4.98 0.69 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 34.7 10045 | 0.10 425 800 100.45 101.00 7.86 3.94 2.39 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825  21.10.10 17.04.14 43.0 101.25 21300 101.00 101.35 7.99 4.06 2.80 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 6.75  10.02.11 10.02.11 4.2 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15] 13.05.19 56.0 @ 104.7 = 104.87 = 0.02 104.50 105.00 8.40 9.27 3.54 /Baa1/BBB cbipbe
TiomeHaHpr2 2700 R 870 31.03.11 29.03.12 18.0 102.15 101.60 102.70 7.27 4.25 1.32 aHepreTMKa
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 17.0 MeTannyprus
YMMO 3 3000 R 10000 16.12.10 14.06.12 20.6 99.85 98.01 101.00 10.33 4.99 141 MalLLMHOCTP.
Ypancu6IiK1 2700 R 6.00 29.12.10 29.12.10 2.8 99.78 99.42 100.14 7.04 3.11 0.22 B+// (puHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 9.6 104.28 1593 104.30 104.45 8.91 6.93 0.70 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  24.02.11 23.02.12 16.8 108.90 109.00 109.99 9.68 7.56 1.16 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  20.01.11 19.01.12 15.7 109.20 107.75 108.70 8.95 7.53 1.09 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12 4.0 15.7 101.99 20 101.75 101.99 7.22 6.97 0.27 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.10.10 18.10.11 126 103.10 53194 103.10 103.27 7.00 4.86 0.90 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 21.7 106.90 83130 106.90 107.30 7.68 5.48 1.52 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.10.10 09.04.15 54.9 101.79 8.70 441 3.36 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11 01.11.12 130 @252 100.98 100.46 100.65 9.90 5.33 0.92 BB-//B+ Tenekom
YpCW cep06 2000 R 1050  18.11.10 17.11.11 13.6 BB-//B+ Tenekom
YpCW cep07 3000 R 8.50  15.03.11 13.03.12 175 101.55 100.00 102.05 6.86 417 0.85 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 30.3 101.43 17.03 101.50 7.70 3.69 1.96 BB-//B+ Tenekom
OCK EQC-04 6000 R 7.30. 07.10.10 06.10.11 12.2 101.62 5.69 3.58 0.90 /Baa2/BBB JHepreTuka
®CK EQC-06 10000 R 715  29.03.11  26.09.13 15.09.20 36.0 @ 121.1 /Baa2/BBB aHepreTMKa
®CK EQC-08 10000 R 715  29.03.11  26.09.13 15.09.20 36.0 @ 121.1 /Baa2/BBB aHepreTuka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15 15.09.20 60.0 & 121.1 /Baa2/BBB JHepreTMka
XaHTMaHbark-02 3000 R 785 151210 16.06.11) 12.06.13 8.0 32.7 100.70 | 0.30 100.40 100.90 6.86 4.04 0.63 /Ba3/B+ GaHku
XK® bank-4 3000 R 14000 13.10.10  18.10.10/ 12.10.11, 0.0 124 100.24 0.84 3.48 0.03 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 20.10.10 19.10.11, 17.04.13 130 @ 30.8 101.13 | 0.03 100.96 101.12 719 2.01 0.92 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12, 23.04.15 19.0 @ 553 102.24 102.05 102.40 7.62 219 1.35 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000 11.01.11 12.07.11 9.3 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 210 @ 452 100.40 17 962 100.40 100.50 9.14 4.59 147 B1/ GaHku
LlentpTen-5 3000 R 9.300  01.03.11 30.08.11 10.9 102.13 100.51 102.30 6.15 4.54 0.64 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 79 103.50 50 103.50 103.80 7.23 6.14 0.58 notpe6. ToB.
YTM3 0306 8000 R 10.00 28.10.10 28.10.10, 21.04.15 1.0 55.3 95.50 JoTo3BaH/ Npou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 140 @ 263 105.90 | 0.18 6875 105.86 105.95 11.18 .77 0.96 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00/ 09.12.10, 14.06.11  04.09.14 8.0 476 106.25 | 0.25 2 105.80 106.20 11.48 4.93 0.58 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 75 3HepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 350 @ 59.7 100.60 390 001 100.35 100.75 7.40 3.72 247 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000 08.03.11 06.09.11 1.2 98.08 notpe6. ToB.
IOTK BO-01 2000 R 11.000 201010 211011, 17.10.12 13.0 @ 247 104.01 103.00 105.00 7.10 2.64 0.91 /B1/B Tenekom
IOTK BO-04 1000 R 1140 21.10.10 18.10.12 24.8 106.45 101.90 106.80 8.17 2.67 1.68 /B1/B Tenekom
OTK-05 06. 2000 R 780 01.12.10 30.05.12 20.1 100.50 18 260 100.40 101.41 7.86 3.97 143 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 2.3 TpaHcnopt
t0Taiip-® BO-1 1500 R 1250 28.12.10 26.03.13 30.1 103.04 | 0.02 103.02 103.64 11.54 3.02 1.94 TpaHcnopt
l0Taiip-® BO-2 1500 R 1250 28.12.10 26.03.13 30.1 103.10 103.21 103.55 11.51 3.02 1.94 TpaHcnopt
SAkyTckaH 5O-01 3000 R 8.25  08.03.11 03.09.13 354 100.25 | 0.05 40 000 100.15 100.40 8.32 4.10 243 BB/ JHepreTuka

AkyTcKaH02 1200 R 10.30/  10.03.11 08.03.12! 17.3 103.70 85 547 103.50 103.85 741 4.95 1.16 BB/ 3HepreTMka




Fixed Income Daily 07.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiit KotupoBku DHoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06bem, MIH o Leda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | odpT = noraw (ocH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  30.11.10 30.11.10 18 100.30 10 000 100.01 100.35 6.00 3.99 0.14 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 19.6 100.65 1 100.65 101.00 7.09 3.84 0.87 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 446 100.59 100.00 101.15 8.04 4.34 2.25 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 8.8 103.22 101.01 105.60 5.70 4.95 0.66 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 1.6 100.32 75202 100.02 100.32 441 2.33 0.13 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.70,  25.10.10 26.10.11 12.8 100.20 160 97.01 100.70 7.53 2.57 0.54 B MyHULMNanbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 25.9 101.65 100.12 101.65 7.82 2.46 1.02 B MyHULMNaNbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 109 100.92 97.50 7.30 2.03 0.81 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 26.2 102.92 100.23 104.00 741 219 1.59 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 33.1 105.31 0.31 100.00 105.50 7.61 2.39 1.88 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 980  11.11.10 10.05.12 194 101.66 101.00 102.88 8.09 4.81 0.85 BB-// MyHULananbHbIi
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 8.0 105.30 15 105.30 105.50 5.78 4.51 0.38 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.3 100.81 5.39 3.79 0.33 BB-// MyHULMNANbHbIA
Kapenus 2 1000 R 767  14.10.10 14.04.11 6.3 100.81 5.39 3.79 0.33 BB-// MYHULMNANBHbINA
KOMW 78 06 1000 R 9.00 23.11.10 221113 38.1 100.45 6001 99.50 100.45 8.01 4.52 217 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 62.8 95.54 0.53 94.12 95.50 7.98 3.92 3.61 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.7 BB/Ba1/BB MyHULMNanbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 255 | 105.00 7000 104.87 105.00 6.58 2.70 1.04 BB+/Ba2/BB+ MyHULMNanbHbIA
JleHO6n-206 800 R 1401 08.12.10 08.12.10 21 102.21 101.00 113 6.84 0.17 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.7 113.14 1 114.31 115.98 8.28 5.40 3.08 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000 26.12.10 26.12.10 2.7 101.20 100.61 101.25 4.49 4.96 0.21 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 46.1 102.11 0.41 96 520 102.10 102.50 6.98 3.95 3.09 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 24.12.10 24.06.15 574 100.75 © 0.19 745426 100.75 101.00 7.34 3.98 3.69 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 21.0 103.30 © 0.05 26 144 102.82 103.42 6.04 3.88 1.52 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1422 1 94.24 0.04 94.00 94.50 7.78 4.26 7.16 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 814 99.90 0.40 94 588 99.50 99.90 745 4.01 4.88 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 146 102.75 273 960 102.40 102.95 5.66 3.90 1.08 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 23.3 103.19 | 044 44613 102.80 103.10 6.05 3.84 1.70 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop56-06 20000 R 8.000 22.03.11 22.09.16 72.6 99.50 50 002 99.74 99.75 7.53 3.99 4.56 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop58-06 15000 R 10.000 01.12.10 01.06.11 79 102.95 48 540 102.78 103.03 547 242 0.60 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop61-06 15000 R 1500  03.12.10 03.06.13 324 122.19 121.60 121.80 6.05 3.06 2.13 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop62-06 20000 R 1500  08.12.10 08.06.14 447 121.95 433431 121.90 122.04 6.82 3.07 2.79 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 38.7 12425 = 0.10 38803 124.10 125.00 6.66 3.01 247 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 8.75 23.11.10 23.11.18 99.0 106.01 105.75 107.00 8.04 2.08 5.47 BBB/Baa1/BBB | MyHuULunanbHbii
Moc.06n.68 12000 R 9.000 19.10.10 19.04.11 6.5 101.29 = 0.07 28888 101.01 101.29 6.60 4.43 0.48 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.000 20.10.10 16.04.14 429 98.30 0.20 161491 98.25 98.30 8.75 4.06 278 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 326 | 10112 | 0.17 11516 101.12 101.24 8.47 4.44 1.52 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000 22.10.10 15.03.12 175 | 109.97 110.00 110.50 7.24 7.62 0.82 [B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795  21.10.10 20.10.11 126 | 100.70 423 100.70 101.40 6.62 3.94 0.55 B+/oTo3BaH/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 825 24.11.10 17.11.12 25.8 | 100.70 41 98.10 101.00 741 4.06 0.98 B+/oTo3BaH/ MyHULMNaNbHbIA
003 25059 41000 R 6.10.  20.10.10 19.01.11 35 100.74 95543 100.74 100.77 3.55 151 0.27 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 133 101.63 50 000 101.60 101.75 4.74 1.52 1.01 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 1190 20.10.10 18.01.12 15.6 108.80 10001 108.80 108.96 4.88 273 113 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 30.1 114.07 200 000 114.30 114.45 5.98 2.62 2.07 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 1055 05.01.11 06.07.11 9.1 104.98 14 500 104.65 104.98 3.82 2.50 0.70 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  20.10.10 17.10.12 24.7 111.15 34001 111.15 111.20 5.58 2.53 1.72 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 471 118.90 = 0.15 25114 118.81 118.95 6.51 5.03 3.04 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44947 R 10.000  30.03.11 28.09.11 11.9 105.26 = 0.01 5700 105.10 105.26 4.49 4.74 0.91 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 50.4 104.72 8421585 105.45 105.50 6.88 3.86 3.30 BBB/Baa1/BBB |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 28.0 103.01 0.19 2 102.88 102.97 5.81 3.46 2.02 BBB/Baa1/BBB  |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 222 102.28 34633 312 102.25 102.28 5.59 3.34 1.64 BBB/Baa1/BBB |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 58.1 100.25 50 001 100.15 100.35 6.93 3.29 3.83 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 25.3 100.06 200 000 100.90 5.96 6.00 1.80 BBB/Baa1/BBB  |roc. Gymaru
003 26199 44000 R 6.10  13.10.10 11.07.12 215 | 101.05 49 350 101.05 101.09 5.58 1.50 1.58 BBB/Baa1/BBB |roc. Gymaru
003 26200 50000 R 6.10.  20.10.10 17.07.13 33.8 100.70 © 0.20 9750 100.00 100.75 5.95 151 240 BBB/Baa1/BBB |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 511 117.20 80133 117.15 117.20 6.65 2.38 3.25 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 70.9 99.35 0.10 11986 98.70 99.46 7.16 3.60 4.52 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 224 103.42 100 833 103.35 103.45 4.78 3.86 1.01 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.00  09.03.11 29.08.18 96.1 99.00 61000 98.00 99.25 7.30 3.52 5.60 BBB/Baa1/BBB  |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 70.9 98.29 3694 983 98.00 99.00 718 1.90 4.15 BBB/Baa1/BBB |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24.11.21 135.6 = 98.44 9098 266 98.50 99.00 7.46 2.15 6.68 BBB/Baa1/BBB  |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 1029 = 7256 0.37 1444 955 71.28 7277 751 5.23 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 3085 | 93.39 4910 492 93.00 96.00 7.63 3.68 10.81 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 95.4 92.00 0.60 180 000 91.75 92.10 7.28 3.79 5.49 BBB/Baa1/BBB  |roc. Gymaru
Mex3aobn2 1000 R 9.75  26.11.10 26.11.10 1.7 100.56 100.31 100.80 5.68 4.86 0.13 BB/ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 111110 11.08.11 10.3 101.40 2747 101.40 101.55 6.02 1.87 0.77 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.8 100.03 98.51 100.50 7.14 1.74 151 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 39.0 103.00 10022 103.00 103.45 7.07 2.25 117 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 31.6 116.02 114.01 116.35 6.63 3.22 1.77 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.10.10 11.04.13 30.6 | 102.00 6.70 1.94 1.32 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 880  25.11.10 26.05.11 7.7 101.67 101.00 102.20 6.24 2.16 0.58 BB//BB- MyHULMNanbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 149 100.25 100.02 100.50 6.72 3.50 0.65 B MyHULananbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.8 100.52 100.20 100.50 6.71 3.49 1.27 B MyHUL@NanbHbIA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 38.3 | 108.35 710 3.14 1.38 B MyHULANanbHbIiA
Yomyptus-2 1500 R 840 17.01.11 15.07.12 21.6 101.80 5000 101.70 101.95 742 4.16 1.54 /Bat/ MyHULMNanbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 35.1 101.04 100.65 101.85 7.95 2.02 2.04 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 8.1 100.89 100.01 101.10 6.54 3.88 0.60 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 749 19.10.10 17.04.12 18.6 99.99 98.51 1111 745 1.87 1.34 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 324 102.00 100.00 104.00 8.31 2.30 1.85 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780  21.10.10 17.04.14 43.0 100.34 99.58 100.90 7.86 1.94 1.95 BB//BB- MyHULMNanbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 36.0 105.25 3352 105.05 105.43 745 2.31 1.94 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 6.50  19.10.10 19.04.11 6.5 100.30 2215 99.49 100.30 5.62 3.23 0.30 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 318 | 101.13 99.99 102.00 7.94 210 1.98 BB-// MyHULMNanbHbI




Fixed Income Daily 07.10.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [HoxopaHocTk, %

Beinyck O6uew, Kynow, % LUena | MUam. Toprosuri fiop, Peiimunr Cekrop
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EBPOOBJIUTALN
Ak bars-11 300 § 9.25  20.12.10 20.06.11 86 | 103.00 4.85 449 0.67 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 263 | 108.66 5.91 472 1.88 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 209 | 10551 | 0.06 4.81 3.89 1.57 BB/Ba1/B+ GaHku
Alfa-Bank-13 400 § 9.25 241210 24.06.11 24.06.13 9.0 | 331 | 109.16 & 0.38 4.24 0.71 BB/Ba1/B+ GaHkun
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 20 | 63.0 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 541 | 10450 @ 0.09 6.81 3.83 3.71 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 17.0 | 777 BB/Ba1/B+ GaHku
Alfa-Bank-17_09_25 1000 § 788 25.03.11 25.09.17 84.9 BB/Ba1/B+ GaHkmn
Alliance Qil-15 350 § 988  11.03.11 11.03.15 53.9 BI/B+ chipbe
Alrosa-14 500 § 888 17.11.10 17.11.14 50.1 | 11078 | 0.21 5.88 4.01 3.36 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 1.7 | 100.63 278 3.66 0.14 BBB-/Baat/ BaHkm
BoM-11CHF 250 C 6.25 ~ 04.03.11 04.03.11 50 | 101.01 | 051 364 6.19 0.40 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 31.7 | 10492 | 0.06 5.28 3.50 230 BBB-/Baat/ GaHkun
BoM-15 300§ 750 26.41.1C  25.114C 261115 20 | 625 | 99.18 | 025 13.61 3.78 0.13 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 53.9 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 80.3 | 9931 | 044 6.94 343 5.10 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.10.10 25.04.12 18.9 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 31.9 | 103.66 6.21 3.74 229 /Ba3/ GaHkun
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 0.9 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 485 | 11091 | 0.05 4.36 3.32 347 BBB/A3/BBB BaHkun
Eurochem12 300 § 7.88) 21.03.11 21.09.12 239 BB//BB XMMUS
Evraz-13 1050 § 8.88) 24.10.10 24.04.13 31.0 | 10826 = 0.35 5.36 4.10 2.20 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 62.0 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50, 24.10.10 24.04.18 91.9 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 316 /Caal/D Chlpbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 13 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00 23.04.11 23.04.11 6.6 | 103.53 2.37 8.69 0.54 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 265 | 10387 | 0.01 2.68 439 2.02 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.10 15.11.12 257 | 9845 | 0.05 3.66 147 2.00 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 292 | 11401 0.10 349 422 2.16 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 374 | 106.90 = 0.06 4.09 6.16 268 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 340 | 10335 0.12 324 218 2.60 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.10.10 11.04.13 306 | 10962 @ 0.29 3.32 3.35 2.24 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.01.11 31.07.13 343 | 11077 | 0.38 3.46 3.39 2.53 BBB/Baa1/BBB |cblpbe
Gazprom-14 780 € 503  25.02.11 25.02.14 413 | 10440 @ 0.13 3.59 4.82 3.06 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813 31.01.11 31.07.14 465 | 114.06 422 364 328 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.10 31.10.14 495 | 10551 | 0.09 3.83 5.08 3.54 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.11 01.06.15 56.6 | 10644 = 0.19 427 5.52 4.06 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 527 | 11501 | 0.7 259 7.06 363 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 746 | 10826 081 4.65 2.87 5.01 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.11 22.03.17 786 | 103.36 | 0.16 447 497 541 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 86.1 | 104.1¢ = 0.23 467 5.22 5.67 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 896 | 110.38 | 0.30 4.83 5.98 5.77 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.10 11.04.18 915 | 11873 037 5.11 343 5.60 BBB/Baa1/BBB |cbipbe
Gazprom-19 2250 $ 925 231010 23.04.12 23.04.19 19.0 | 104.0 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 113.5 | 108.97 4.24 3.30 2.98 BBB/Baa1/BBB | cbipbe
Gazprom-22 13008 6.51  07.03.11 07.03.22 139.0 BBB/Baa1/BBB |cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14  28.04.34 430 & 2868 | 12940 @ 0.10 0.32 3.33 3.10 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 327.0 | 11258 6.31 324 | 1242 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 84 | 103.40 2.96 3.85 0.66 /Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 332 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 51.0 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 60.4 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 340 | 10425 0.4 4.00 2.70 2.55 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 86 | 104.12 4.96 5.28 0.66 /Ba3/B+ GaHkm
HCFB-11-2 450 § 1175 11.02.11 11.08.11 103 | 104.74 591 561 0.80 /Ba3/B+ GaHkun
11B-13 200 § 11.00  15.02.11 15.02.13 288 C/Caa2lD GaHkm
Income-Lada-10 CLN 40§ 10.00  20.11.10 20.11.10 15 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 8.6 TOproBns
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 13.0 RD/ID Xumus
LenSpetsSMU-12 CLN 100 $ 9.75  26.10.10 26.04.12 18.9 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 497 | 10741 0.18 437 297 351 BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 81.2 | 106.58 | 0.06 5.18 2.98 534 = BBB-/Baa2/BBB- cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 1106 | 111.07 5.67 3.26 6.57 = BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1421 | 10587 | 0.65 5.95 3.14 800 = BBB-/Baa2/BBB- cbipbe
MBRD-16 60 § 888 10.03.11 10.03.11 10.03.16 50 | 66.1 B+/B1/ GaHku
MDM-11 200 $ 9.75  21.01.11 21.07.11 9.6 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 55 ICatl CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 124 | 10414 | 0.03 221 6.19 0.95 BBB/Baa1/BBB  MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.10 20.10.16 735 | 10235 | 0.03 4.56 4.95 5.00 BBB/Baa1/BBB MyHMUMnanbHbii
MTS-10 400 $ 838  14.10.10 14.10.10 0.3 | 100.09 422 4.18 0.02 BB+/Ba2/BB Ternexom
MTS-12 400 $ 800  28.01.11 28.01.12 16.0 | 10592 | 0.14 3.34 3.78 1.24 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221210 22.06.20 118.2 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.10 20.04.12 187 B/B1/ XuMus
NKNH-15 200 § 850 221210 221210 221215 30 | 634 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 196 | 103.73 | 0.08 4.57 3.37 148 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 268 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.10.10 21.10.15 61.4 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.10  20.10.11  20.10.16 13.0 & 735 BB-/Ba3/ (UHaHCbI

Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 11.9 TOproBns




Fixed Income Daily 07.10.10
IV YPANCUIE | KanunTAN

PbIHOK eBpooGnurauunm

DOata Mecsiues go Kotuposku [OoxopaHocTs, %

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

MIH KynoHa | odepTol = noraw | opT | noraw obbem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Promsvyazbank-11 2258 875 20.10.10 20.10.11 126 | 104.14 462 4.20 0.96 B+/Ba2/otoseaH | GaHku
Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 198 | 10518 | 0.26 6.23 4.58 1.46 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 9.0 338 | 11011 0.02 4.88 0.76 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200 § 12.75  27.11.10 27.05.15 565 | 11331 1.05 9.16 5.63 341 B+/Ba2/otosaH | GaHku
Promsvyazbank-16 200§ 1125 08.01.11 08.07.16 701 | 107.33 | 0.31 9.56 524 4.14 B+/Ba2/otoseaH | GaHku
Promsvyazbank-18 100 $ 1250 31.01.11 31.01.18 89.1 | 110.38 11.26 5.66 4.70 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 19.8 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 30.3 B-/B1/B- GaHkm
ROLF-11 150 § 13.00  05.11.10 30.06.11 89 | 10153 | 0.01 10.78 6.40 0.65 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 211 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 18 | 100.76 = 0.02 1.63 341 0.15 BBB/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 19.4 | 103.00 = 0.05 4.18 6.08 148 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 31.8 | 107.92  0.06 3.95 3.32 233 BBB/Baat/ GaHku
Rosselkhozbank-13 RUE 3000C R 750 25.03.11 25.03.1% 30.0  101.92 | 0.50 6.64 3.68 2.22 BBB/Baat/ GaHku
Rosselkhozbank-14 750 § 713 14.01.11 14.01.14 399 | 10867 @ 0.12 4.26 3.28 2.89 BBB/Baat/ GaHkun
Rosselkhozbank-14-2 1000 § 9.00 11.12.10 11.06.14 448 | 11572 | 0.11 433 3.89 3.1 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 120 = 726 = 100.81 6.08 3.46 0.91 BBB/Baa1/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 804 | 10585  0.28 5.24 2.98 5.28 BBB/Baat/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.11.10 29.05.18 931 | 11428 @ 0.60 5.44 3.39 5.74 BBB/Baat/ GaHku
RTM-11 CLN 125§ 1200 04.12.10 04.03.11 5.0 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 555 | 101.97 | 0.76 3.16 178 412 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 94.9 | 14457 | 0.24 423 3.80 5.66 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.10 29.04.20 1164 | 10551 = 0.46 429 237 7.46 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 2157 | 184.45 | 069 5.33 3.46 9.43 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 $ 7.50  31.03.11 31.03.30 2372 | 120.74 | 042 4.16 3.1 5.95 BBB/Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750,  07.10.10 07.10.10 0.0 B+/Ba3/B+ GaHku
RusStandard-11 350 § 863  05.11.10 05.05.11 70 10171 | 001 5.58 4.24 0.55 B+/Ba3/B+ GaHkun
RusStandard-15 200 § 888 16.12.10 16.12.10 16.12.15 2.0 | 632 = 96.34 | 0.06 29.19 4.61 0.17 B+/Ba3/B+ GaHkun
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 749 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.04.11 03.04.17 79.0 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 135 | 104.02 | 0.02 2.23 2.85 1.05 GaHku
Sberbank-13 500 § 648  15.11.10 15.05.13 31.7 | 10691 | 0.10 367 3.03 235 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 333 | 106.94  0.09 3.78 3.02 248 GaHkmn
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 57.8 | 10378 | 0.14 4.60 265 411 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 848 | 101.00 0.28 5.23 267 5.75 GaHkmn
Severstal-13 1250 § 9.75  29.01.11 29.07.13 342 | 11110 5.44 439 244 B+/Ba3/BB- chipbe
Severstal-14 375§ 9.25  19.10.10 19.04.14 430 | 11157 | 0.13 5.60 4.14 293 B+/Ba3/BB- Chlpbe
Sibirtelecom-11 CLN 90§ 770, 24.10.10 24.04.11 6.7 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 58.7 | 106.35 6.16 3.62 397 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 38 | 10220 @ 0.06 1.74 434 0.31 BB-/Ba3/BB Ternexom
Tatfondbank-12 0§ 12.00  02.02.11 02.02.12 16.1 B2/ (UHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 9.9 | 10412 | 0.02 476 4.80 0.77 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 95 | 10328 | 0.00 2,62 3.33 0.76 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 238 | 103.75 411 295 1.83 | BBB-/Baa2/BBB- | cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 296 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 52.7 | 106.96 @ 0.24 4.46 2.92 3.75 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 704 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 786 | 107.52 5.24 3.08 525 = BBB-/Baa2/BBB- | cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 90.5 | 114.10 5.54 345 5.71 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 02.02.11 02.02.20 1135 | 110.38 5.79 328 6.79 = BBB-/Baa2/BBB-  cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 241 Tenexom
TransCapitalBank-17 100 § 10.51  18.01.11 18.07.17 82.6 B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 8.7 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 210 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 21.0 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 345 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 415 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 95.4 /Baa1/BBB Cbipbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 234 CCC/Caat/ BaHku
URSA-11-1 130 § 12.00  30.12.10 30.12.11 15.0 B+/Ba3/ GaHku
URSA-11-2 300 € 830 16.11.10 16.11.11 135 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 041210 04.06.11 04.06.13 80 & 324 B1/B Tenexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 118.8 BBB/Baal1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.10 22.10.11 12.7 | 105.68 2.81 3.96 0.97 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 838/  30.10.10 30.04.13 31.2 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.10 23.05.16 685 | 11071 024 5.98 373 4.42 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 92.1 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 81.9 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 60.6 = 96.28 = 0.06 7.10 3.22 419 BBB/Baat/ GaHku
VTB-11 450 § 7.50  12.10.10 12.10.11 124 | 105.15 2.35 3.57 0.95 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 89 | 10426 0.06 2.29 791 0.72 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 252 | 106.02 | 0.23 3.56 312 1.88 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 261 | 99.88 12.05 6.01 1.77 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 348 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.7 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647 04.03.11 04.03.15 53.7 | 10448 @ 044 5.31 3.09 3.80 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 65.3 | 100.97 = 0.06 4.00 421 4.69 BBB/Baal1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 931 | 106.08 | 0.00 4.41 324 2.36 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 580 ' 3012 | 102.97 5.53 3.04 4.01 BBB/Baa1/BBB | 6aHku




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu
NcnonHuTenbHbIV AUNPEKTOp, pyKoBoguUTe b genaptamMmeHTa

Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproenn

PykoBopguTens ynpasneHus

Cepren LLlemapnos, she _sa@uralsib.ru

YnpasneHue npopax

Koppagno TaBeaxua, taveggiac@uralsib.ru
EneHa JosraHb, dov_en@uralsib.ru

AHHa Kapnosa, karpovaam@uralsib.ru
Omutpui Mono., popovdv@uralsib.ru
I3Hran @enbuMaH, feltsmand@uralsib.ru

ExkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

YnpasneHue Toprosnu

AHppen bopucos, bor_av@uralsib.ru
Bsauvecnas Yanos, chalovvg@uralsib.ru
HaTanba Xpabposa, khrabrovann@uralsib.ru

anaBneHme Nno pblIHKaM JOJITOBOIro Kanurtana

KopnopaTuBHble BbINyckn

ApTtemun Camomnos, samojlovaa@uralsib.ru
BuikTop OpexoB, ore_vv@uralsib.ru

Hapbs CoHiolwkmHa, sonyushkinada@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru

PernoHanbHble BbINyCcKn
Kunpwunn MeaHos, ivanovkv@uralsib.ru
Anekcanap Maprees, margeevas@uralsib.ru

COﬂpOBO)KJJ,eHVIe NnpoekToB

lNo3enb TUMOLLKKMHA, tim _gg@uralsib.ru

FanuHa Nyaeima, gud_gi@uralsib.ru

Hatanbs MpuieHkoBa, grischenkovane@uralsib.ru
AHnToH Kynakos, kulakovak@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
Pykoeoautens Omutpunin QynkuH, dudkindi@uralsib.ru

3amecTuTtenb pykoBoauTena ynpasineHus

JonroBble obs3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Mapwus PagdeHko, radchenkomg@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

Crparerus/Monutuka

Kpuc Yudep, cweafer@uralsib.ru

Bsdecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru
JNeoHna Cnnnyerko, slipchenkola@uralsib.ru

JKOHOMUKaA

Anekcen [lesaToB, devyatovae@uralsib.ru
Hatanbs MariopoBa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BbaHkn

NeoHng Cnnnyerko, slipchenkola@uralsib.ru
HaTtanbs Manoposa, mai_ng@uralsib.ru
Hatanusa bepesuHa, berezinana@uralsib.ru

AHanus PbIHOYHbIX AaHHbIX

Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

AHMMUNCKUN 93bIK

[IxoH Yonw, walshj@uralsib.ru,
Tumotn Xann, hallt@uralsib.ru
Mon e Butr, dewittpd@uralsib.ru
Xuccam Natud, latifh@uralsib.ru

AunzanH
AHrenvHa LLlabapuHoBsa, shabarinovav@uralsib.ru

Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
MpwviHa bynkumHa, bulkinaiv@uralsib.ru

DneKTpo3HepreTuka
Martsen Tanu, tai_ma@uralsib.ru
AnekcaHap CenesHes, seleznevae@uralsib.ru

Metannyprus /FopHopo6biBaloLLas MPOMbILLNEHHOCTb

Omutpun CmonuH, smolindv@uralsib.ru
Hukonan CocHoBckmi, sosnovskyno@uralsib.ru

TenekommyHukauum/Mepna /
NHdpopmaLMoHHbIe TeXHoNnormm
KoHcTaHTUH YepHbiwes, che kb@uralsib.ru
KoHctaHTuH Benos, belovka@uralsib.ru
MwuHepanbHble ypobpeHus/
MalumHocTpoeHune /TpaHcnopT

AHHa KynpusHoBa, kupriyanovaa@uralsib.ru
WpwvHa WpTerosa, irtegovais@uralsib.ru
MoTpebuTtenbcknin cekTop /HeaBmxmMmMocTb
TurpaH OraHecsH, hovhannisyan@uralsib.ru
Hukwura LLBen, shvedne@uralsib.ru

PepakTopckas rpynna

Pycckun a3bik

AHzpen MaTuropckmn, pya_ae@uralsib.ru
EBreHun MpuHkpyr, grinkruges@uralsib.ru
Onbra CuMKMHa, sim_oa®@uralsib.ru

HaHnun XaspoHtok, khavronyukdo@uralsib.ru
MonvHa BopobbeBa, vorobievapa@uralsib.ru
ExaTepuHa Tpoduneesa, trofileevaeg@uralsib.ru

Hactoswumin GlonneteHb npeaHasHavyeH WCKMIOYUTENBHO AN MHAPOPMALMOHHbBIX Lienel. Hu npu Kakux oOCTOSTenbCTBax OH He LOMKEH WMCMOonb30BaThCs WK
paccMaTpmMBaThCA Kak odepTa MNmM npeanoxeHue Aenatb odepTbl. HECMOTPS Ha TO YTO AaHHbIA MaTepuan Obln NOArOTOBMEH C MaKCMManbHOW TLLATENbHOCTbIO,
YPANICWB He [aeT HUKaKMX NMPAMbIX U KOCBEHHbIX 3aBePeHNI NN rapaHTUA B OTHOLLEHNW AOCTOBEPHOCTM 1 NOMHOTHLI BKAOYEHHOW B BlonneteHb MHbopmaumnm.
Hu YPAJICWIB, HM areHTbl KOMMaHum unv apduimpoBaHHble IMLA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ MIODbIe NMPSMbIE UM KOCBEHHBIE YOBITKM OT UCMOMb30BaHNS
HacTosLlero GlonneTeHs UK cogepxallencs B HeM nHdopmaumm. Bce npasa Ha OionneTteHb npuHagnexar OO0 «YPAJICVB Kanutan», n cofepxaliascs B Hem
MHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS MW PACNpPOCTPaHATLCA 6e3 NpeaBapuTeNibHOro NMCbMEHHOTO paspelueHns. © YPANCUE Kanutan 2010
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