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PyGneBbie BbIMyCcKn CTPATEIrnS
W3meHeHue, 6.n.
YTM, % 3Hay. 3afdeH.  3a MecC. YTD BHELLIHWIA PBIHOK
003 46020 76 ! 16 (361) CerofHsl TOH Ha Toprax bymeT 3agaBath cTaTUCTKa 13 CLUA: BbIMAOyT AaHHbIE MO 3aka3aM Ha TOBapbl
Faanpom-11 70 L (10 @7 nanTenbHOro NOML30BaHUSA W MPOAAXKaM HOBOCTPOEK. Mocne CHUKEHMA HakaHyHe eBpoBOHOb! Npw
Cucrema-3 73 4 2 (483)  OTKPbITMM MOTYT MNOKa3aTb OTPULLATENBHYIO AUMHAMUKY. ..eeiiviiieeiiiieaeiiieeaaiieeeaniieeeseniieeaaiieeen cp. 2
ChbipbeBble pPbIHKM BHYTPEHHUW PbIHOK
UameHenve, % MockBa MnaHVpyeT pa3MecTUTb HOBble TpexNeTHWe obnmraumm 53-11 cepum 1 Npueneds 15 Mapg
Hau. sapgeH. 3amec.  YTD py63.0CeronHﬂ C6OCTOVITCF| ayKUMOH no gopasmelternio OO3 25075 ¢ noraweHnem 15 niong 201 52 r.
30070, Sy R o o oD Ha 2] 73 110 T PSPPSR cTp.
Urals, $/6app. 80.9 0.3 42 5.7
S&P C/x npog., uHa. 7412 09 8.0 20.4
HecMmoTps Ha HeKOTOPbIM POCT JIMKBUAHOCT, MeXOaHKOBCKMe CTaBKM BYepa MOOHANUCH A0 6-
JleHeXHbIV pbIHOK MECSYHOrO MakCMMyMa. Mbl OXXWAaeM OanbHENLLEro X POCTa A0 KOHLA HedeNu, Koraa KoMnaHusam
WameHeHme MPEACTOUT BbIMIATUT HAMOT HA TIPUIOBIIB. ...viiuiiiiiiiiieiiieiiee ittt cTp. 3
RUB mnpa. 3Hay. 3afeH. 3aMec. YTD
KopcueTa 5798 1016 78  (254.3)
[enoanTsl B LB 2632  (603) (440) (177.1)  JETCKUA MUP (NR)
Wamenetiue, 6.. DAC ofobpuna 3ansky CbepbaHka Ha npuobpeteHne 25% akumn OAO «[eTckuit Mup — LieHTp».
NDF 1Y, % 420 1 (10)  (228) EAMHCTBEHHbIV BbINYCK SMUTEHTa MeXAY TeM TOPryeTca C JOXOAHOCTbIO Bbile 11% rofoBbIX, v Ha-
MOSPrime OIN, % 346 a7 75 (99) TMHMe rapaHTK MpaBuTenbCctBa MOCKBbI MO BbINAaTE HOMMHAMBHOW CTOUMOCTI Bymar npu 3ToM
MPAKTUHECKI NTHOPUPYETCS.  eeieeiititeetieeateeeenteeasteeeseeeaneea et e easeeeaseeeamee e et e anee e et e aneee et e anneeeeee cTp. 4
WU3meHenue, %
USDRUB %45 04 (08 14 TMK(B/B1/-)
KomnaHus 06bsBMUNa CBOM NPOrHO3bl MO BbIpyYKe U EBITDA B Tekylilem rogy, nossonatoLme caenatb
NHpeKcbl BbIBOJ, O TOM, 4TO HaLLM OXWAAHWA — COKpalleHne AOoNroBov Harpyskm B 2010 r. B TepMyHax YncTbIn
UameHeHue, 6.n. Aonr/EBITDA o ypoBHS HuxXe 4 — obpeTaloT Bce Gonee TBepAylo Mo4By. PasmelleHHbIN HeaBHO
6. S FET TR yio  Bbinyck TMK BO- 1 oueHeH cnpaBefinBo, XAemM HOBOrO NpedioXeHns oonnrauvn. .............. crp. 4
Russia 30 - UST 10 153.0 @) (25) ® THK-BP (BBB-/BAA2/BBB-)
EMBI + Spread 2734 65 (347 (21.1)

KomnaHus onybnnkoBana B LENoM MO3UTMBHbIE OMepaLoHHbIE U HEKOTOpbIe (hVMHAHCOBbIE MOKa3a-
Tenn 3a lll kBaptan n 9 mecaues 2010 r. EBITDA yBenuymnace nvwb Ha 8,55% w coctaBuiia
7,2 mnpAa. ponn. OTHoweHWe dpurHaHcosoro gonra k EBITDA 3a 9 mecaues 2010 r. cHm3mnocb ¢ 0,78
1o 0,65, Ho MoxeT BbipacT 10 0,8 K KoHLy 2010 r. Mbl He BUAXM NOTeHLMana pocra B eBpoobnn-

NHpukaTuBHbIE canpepabl
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s g;g Buepa Fitch Ratings noBbICUNO perTUHr TaTTenekom ¢ «B+» o «BB-». DTOT Lar OTPaXaeT CHUXeHWe
38 270 P1CKOB PedHaHCMPOBaHNS B CBSI3N C CYLLECTBEHHbIM YMEHbLUEHWEM 0N KpaTKOCPO4HOW 33007~
s b5 KeHHocTV — o 31% oT duHaHcoBoro gonra. Mol He OX1Aaem CyLUECTBEHHOrO BMAHMSA Ha bymary

13-3a KpalHe HN3KOW NUKBUIOHOCTU AMHCTBEHHOMO Bbinycka TaTrenekom-4.
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HoBoctn 1 KOMMEHTapun, OTHOCALUMECA K PbIHKY aKkuuin, CM. B HalleM eXxegHeBHOM W3gaHuu
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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

Cratuctuka no CLUA 3apact TOH Topram. AMeprKaHcKmne 1 eBponenckmne MHAEKChbl 3aBepLUMN BYEPALLHIO TOProBYIO CECCUIO
pa3HOHaMNpPaBeHHO: NepBble BbIPOCIY B cpefHeM Ha 0,2%, BTopble CHM3MANCL Ha 0,5%. Y4acTHUKM eBPONeNCKMX PbIHKOB He
00paTUV H1 ManenLero BHUMaHUs Ha To, 4To o utoram Ill keapTana BBI BenvkobpuTaHum Bbipoc Ha 0,8%, BABOE NpeBbICUB
nporHosbl. Cratnctnka no CLUA nopgepxana ONTUMUCTUYECKMI HAaCcTPOM MHBECTOPOB, MOCKOMbKY TakXXe OKasanacb fydile
NporHo3o8. HaeKc noTpedbutensckoro foBepust B okTabpe nogHancs fo 50,2 nyHkTa, Torha Kak oXuaancs pocT rokasarens oo
49,9 nyHkTa. OnybnmkoBaHHas B4Yepa OTYETHOCTb aMEPUMKAHCKMX KOMMaHui 3a Il KBapTan oCTaBMiIa MHBECTOPOB B
pacTepsHHOCTU: pe3ynbTatbl IBM 1 Ford okasanucb nydlle MpOrHO3HbIX, TOrAA Kak psfa CTanenuterHbix komnaHu CLLUA
nokasanu yoObIToK. Buepa amepukaHckas BanioTa ykpennsnacb, napa eBpo/gonnap Aocturna yposHa 1,39 eBpo/moni.
[OXOOHOCTU OeCATUNETHUX Ka3zHavyenckmx obnuraumin Bblpocnn Ha 7 6.n. o 2,63%. CerofHs Ha AMHAMUKKY TOProB NMoBAMseT
nybnvkaums [OaHHbIX O 3aKa3aX Ha TOoBapbl AJIUTENIbHOTO TMOJSIb30BaHWsS 3a CEeHTAOpb — KOHCeHCyc-mporHo3 Bloomberg
npennonaraeT pocTt nokasatend Ha 1,6% 3a mecau,. lNpuBnedyeT BHYMAaHWE NHBECTOPOB WM CTaTUCTUKA NPOLAAX Ha NepBUYHOM
PbIHKE HeOBVXXMMOCTU. Oxmpaetcs pocT mx 4muana Ao 300 Tbic. Y4nTbiBas OTAMYHbIE LAaHHbIE MO MPOAAXaM XWIbA Ha
BTOPWYHOM PbIHKE, MOXHO MPEeANONOXUTb, YTO CErOfHA CTaTUCTUKA BHOBb NOpadyeT MHBECTOPOB.

EBpoGoHAbI ONsATb NopA, paBneHneM. Buepa cnpen MHAMKATMBHOMO CyBepeHHOro Bbinycka Russia’30 cy3unca Ha 5 6.n. go 153
0.M., HO rMaBHbIM 0Opa3oM 3a c4eT pocta poxopgHocte 10UST — ueHa Russia’30 cHu3umnace Ha 22 6.n. go 120,5% ot
HOMWHana. [pyrne cyBepeHHble BbIMyCKM TakXke MPOAEMOHCTPUPOBANM CHUXKEHME KOTMPOBOK MpuMepHO Ha 20 6.M.
KopropaT/BHbIA CErMeHT BHOBb Dbl BO BNACTW NpofaBLoB. EBpoobnuraumm fasnpomMa B cpefiHem notepsinn B LeHe 30 O.n.
EBpoobnuraumm NYKOWIa nocnenosanu 3a lasnpomom u nogetesenu: Lukoil’22 — Ha 35 6.n. go 105,5% oT HoMWHana. YTo
Kacaetcs (hMHAHCOBOro CekTopa, To B eBpoobnuraumsax Anbda-baHka BYepa cosepllanmcb HebomblUMe MOKYMKKM, TOrAa Kak
eBpoboHAabl PCXB, BTE 1 Coepbarka felesenn. Ha a3naTckmx pbiHKax CerofHs yTpoM HeT eAMHOM TeHAEHUMN, a LeHbl Ha HedhTb
1N Pblo4epcbl Ha amepuKaHckme (OHOOBblE WMHOEKCHbI CHUXAIOTCA, Y4TO AOSKHO MPUBECTU K OTKPbITUIO TOPros B Poccuum
CHVDKEHUEM.

Onbra CTepuHa, sterinaoa@uralsib.ru

BHYTpPEHHMM PbIHOK

MockBa 3aHumaet 15 mnppg, py6. Kak HegaBHO CTano M3BECTHO, B YeTBepr, 28 OKTAOPS, NPaBUTENbLCTBO MOCKBbI MiaHupyeT
pa3mecTuTb obnmraumm 53-ro Bbinycka ¢ morawleHvemM 1 ceHTabps 2013r. Ha 15 mnpa pyb. MnaBa Mockomsanma Cepreit
MaxoMOB 3asBWS1, YTO OPWUEHTUP AOXOAHOCTW MO HOBOMY BbINYyCKy cocTaBnseT 6,55-6,65%. Ha daHHbIM MOMEHT KpuBas
foxoaHocTen obnuraumin MockBbl HeogHOPoAHa. Mo HalwmMM pacyeTaMm, AopaLms HOBOro, 53-ro Bbinycka paBHseTcs 2,3 roaa,
n bymara OoskHa pacnonaratecs mexgy 54-m (moxogHocTb 6,16%, Owopaums 1,65 roga) v 62-M (goxodHocTs 6,7 % npu
niopaumnn 2,75 ropa) BbinyckaMn Mocksbl. Takim 0O6pa3oM, CNpaBeanBbIv YPOBEHb OXOAHOCTV HOBOTO BbIMycKa COCTaBNseT
6,48%, 4TO Npefnonaraer Npemuio B pasmepe 7 6.M. K HUXHEW rpaHuLe 0OBbABNEHHOrO AManasoHa. Mbl AyMaeM, YTO CMeHa
MOCKOBCKOIO MpaBUTeNIbCTBa €ABa JIN MOBMAMSET Ha UTOMM ayKLMOHA U CNPOC OyAeT HEMoXMM, Tak Kak BbICOKOKAYeCTBEHHbIE
3aeMLLMKM BCerga npuenekatesibHbl 419 MHBECTOPOB.

Ha aykuuoHe no O®3 npemunsi manosepositHa. CerogHa MuHMUH NNaHVpyeT NPOBECTM ayKLMOH No gopasmelleHnio O3
25075 c noraweHunem 15 mions 2015 r. Ha 30 mnpg py6. MocnenHnin pa3 MuHduH gopasmeltan O®3 25075 ase Hepenu
Ha3af, M aykUMOH Mpoluen BecbMa YCMeLHO: yaanocb pa3MecTMTb MoYTW BCe 3ammaHupoBaHHble 15 mnpg pyb., a cnpoc
coctaBun 35 mnpa py6., bnarogaps 4eMy MuHnbuH pasmectn OD3 gaxe Ha 1 0.1, HUXKe [OXOAHOCTU OyMaru B mpefblayLwnii
TOProsbIn AeHb. Mbl iymaem, 4To cerogHs MuHMUHY eaBa N yaacTcs NOBTOPWUTL yCnex ABYXHeAeNbHOW OaBHOCTM, TaK Kak
YPOBEHb JIMKBUAHOCTU 3aMeTHO CHM3MIca. Micxoas 13 onybnmkoBaHHOroO opueHTMpa, MUHMWH 0XX1aaeT OXOOHOCTb B iMana3oHe
6,85-6,95%. MNocne nybnnkaumMm opreHTMpa COCTOANOCh HECKONBKO Caenok no npopaxe OM3 25075, 1 foxoAHOCTb Bymarn no
MTOraM TOProBOM Ceccun Bblpocna A0 6,92%. Takmum 00pa3om, npefocTaBneHvie MPeMuM Ha CerofHsLHEM ayKLMoHe
ManoBepoATHO.

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbI PbIHOK

CTaBKU MeXX06aHKOBCKOro KpeantToBaHUA Ha 6-MecsiYHOM MaKcnmyme

0O6bem NINKBNOHOCTM HEeCKOJIbKO yBenmn4unnicd, BOCCTaHaB/IMBAACb MOC/ie HalloroBbIX nnatexen B noHemenbHUK. CTaBKW
MeX0aHKOBCKOro KpeontoBaHMA, TeM He MeHee, OOCTUTTIN CaMbIX BbICOKMX 3a rnodienHne wectb MecAaueB 3HaYeHUM, U Mbl
oXuaaem ganbHemnLwero nx POCTa K KOHLLY Heaenn, NoCKOJibKy KOMMaHMAM NpeCcTOWT BblilJlaTa Hafora Ha I'Ipl/l6bIJ'Ib.

OcTaTKm Ha KopcHeTax KpeamnTHbIX opraHmsaumi B LB Beipocnn Ha 101,6 mnpg py6. 4o 579,8 mnph py6., Aeno3ntsl 6aHKOB
yMeHbLUMIMC Ha 60,3 mnpa py6. oo 263,2 mnpa pyd. MiHAnKaTMBHas ogHoAHeBHas ctaBka MosPrime npubasuna 37 6.n. u
coctaBuna 3,46%, OOCTUIHYB MakCMMamnbHOrO C KOHUA anpens 3HadeHus. ObObem cpenok LB mno onepaumsm PEMO-
KpeamToBaHus coctaBun 452 MnH pyb., 4To Ha 266 MnH pyb. Gonblie, Yem B npeablayllyto ceccuio. CTaBka OfHOOHEBHOMO
PEMO coctaBuna 5,17%, 4to Ha 3 0.M. Bbillie, YeM B MpeablayLLyIo CeCChio 1 BIM3KO K MANCKMM YPOBHSIM.

Buepa ponnap ykpennsncs, MNoTallMB BHU3 CbipbeBble KOTMPOBKWM M pybnb: poccuinckas BamoTa noTepsna 15 koneek mo
OTHOLLIeHWNIO K loNNapy 3a AeHb (Kypc 3akpbitis Ha MMBB coctasumn 30,39 py6./nonn.), Ho yKpenunacs No OTHOLLEHMIO K eBPO
Ha 13 koneek fo 42,27 py6./eBpo. CTOMMOCTb OMBANIOTHOM KOP3MHbI BbIpoca Ha 2 konerkn fo 35,74 py6. Obbem Topros B
nape pybnb-gonnap Ha MMBB coctaBun 10,3 Mnpa OONA., 4To Ha 4,3% Gorblie, 4eM 3a npedblaylilyio ceccuio. CeroaHs Toprm
Mo pybno OTKPOIOTCS, CKOPEee BCETO, HUXE YPOBHEN BYEPALLIHEro 3akpbITUs, 1 B TedeHue AHs OyayT ocTaBaThCs Mo4 AaBEHUEM
HU3KMX LieH Ha HedTb M OTpULATENBHOW AMHAMUKM (DOHOOBbIX MHAEKCOB. Mbl OXMOAEM, YTO CerofHA HalMoHanbHas BanioTa
Oypet ToprosaTbcs B AvanasoHe 30,4-30,5 py6./nonn.

CoBokynHble cpeacTBa 6aHkoB B LB PD, mnppg, py6.,

1 ogHoaHeBHas ctaBka MosPrime, % Kypc py6./nonn. v ueHa 6appens HedTu Brent, ponn.
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru
HaTtanus bepe3uHa, berezinana@uralsib.ru
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KOPMOPATUBHbIE COBbITUA

Aercxkun mmp (NR)
Mpopaxa 6noknakera Coepb6aHKy ogobpeHa DAC

25% + 1 akumsa. Buepa HOBOCTHble areHTCTBa coobmnu, 4to MefdepanbHas aHTMMOHOMNOMbHAs cnyxba ofobpuna 3assky
CbepbaHka Ha nprobpeteHne 25% nntoc 1 obbikHoBeHHOM akummn OAO «[etckui mup — LieHTp» y ADK «Cuctemar.

HoBocTb monoxwutenbHa Afis OGNMrauMOHHOrO BbIMycka 3MUTEHTa. Py6nesbin Bbinyck [MLLeHTp-1, Haxopawwmics B
obpatieHmm ¢ aBrycta 2005 1. (1), B nocneqHee BpeMs TOProeasncs Ha HebonbLUMX 06beMax C 4OXOAHOCTbIO nopsaka 11,25% Ha
yeTbipe ¢ HeboMbLINM roaa. Mbl He MPOBOAUM CUCTEMATUHECKMIA KPEAUTHBIV aHanu3 [JeTckoro Mupa, nockosbKy KOMMAaHMs He
npefacrTaBnseT Ha PerynspHoM OCHOBE KOHCOMMAOMPOBAHHYIO OTYETHOCTb, OOHAKO CO CTOPOHbI BbIFASAMT TaK, Y4TO TeKyLiMin
YpOBEHb [OXOAHOCTM OyMaru He OTpaXaeT He TONbKO oXuaalolleecs BxoxaeHne Cbepbarka B KanuTan AM, HO 1 Hannyne
rapaHTUM NpaBmnTenbCcTBa MOCKBbLI MO BbINAaTeE HOMUHAMBHOW CTOMMOCTU Bbinycka. CoBeTyeM MHBECTOPaM B3rMsAHYTb Ha Bymary
MOBHMMaTEeNbHEE — Mbl cHMTaeM puck «aodek» ADK «CuctemMa» B LIeNIOM NpUBReKaTeSibHbIM, a AaHHbI Bbinycke obnagaeT elle
1N ABYMS CYLLEECTBEHHBIMU «NogcnactutensMm». OCHOBHoM npobnemoit bymarn, KOHeYHO, ABNSETCA HU3Kas IMKBUOHOCTb.

FapaHTnsa npasutenbcrBa IMockBbl. HaNOMHUM, YTO B COOTBETCTBUU C NMOCTaHOBMeHWEM npasutenscTea Mockebl N2700-T1T1
[enaptameHT hmHaHCcoB ropoda 21 ceHTabpsa 2005 roma npegoctaBun OAO «[leTckui Mup — LieHTp» 6e30T3bIBHYIO rapaHTUIo
no obnuraynoHHomy Bbinycky OMLleHTp-1 B pa3mepe 1,15 mnphn pyb., 4TO COOTBETCTBYET HOMMWHANbHOMY OObemy
BbINyLLEeHHbIX Bymar.

Amutpunt yakuH, CFA, dudkindi@uralsib.ru

TNMK (B/B1/-)

KomMmnaHus 06bsBMna NporHo3bi No Bbipyyke v EBITDA B Tekywiem rogy

TMK oxmpaeT BblpyuyKy Ha ypoBHe 5,5 mnpa ponn., peHtabenbHoctb no EBITDA nopsianka 16-18%. Mo cnoBam
reHepanbHoro ampektopa TMK AnekcaHmpa LLvpsieBa, 06beM OTrpy30K KOMMaHWUM B Tekyllem roay Bo3pacteT Ha 30% no
cpaBHeHWio ¢ 2009 r., 4To AoMKHO No3BoNMUTL TMK Nony4nTs BeIpYHKY Ha ypoBHe 5,5 Mnpa Aonn. Taknm obpa3om, yBenmdeHne
BbIPYYKM MO CPaBHEHWIO C MPOLLbIM FOAOM COCTaBUT BHyLIUTENbHble 59%. PeHTabenbHoCTb Mo EBITDA B TekyLleM rogy Takxe
LLOMKHa 3aMeTHO YyHWUTLCS, LOCTUTHYB 16—18% (npoTne 11% B 2009 r.). Halum oxmaaHus no Bbipyyke v peHTabenbHoCTH
no EBITDA TMK coctaBnstoT 5,8 Mnpa gonn. U 16,7% cooTBETCTBEHHO, YTO AOBONBHO OM3KO K NPOrHo3am, 0ObABNEHHbIM
B4yepa MeHemxmeHToM TMK. MpenBaputenbHas oueHka prHaHCOBbIX Nokasatenen TMK no3sonser caenatb BbiBOA, O TOM, YTO
HalW OXWOAHWA MO COKPALLEeHMIO OONrOBOM Harpyskv KOMNaHWW B TepMuHax Yuctbii gonr/EBITDA po ypoBHA Huxe 4
obpeTatoT Bce Oonee TBEPAYIO MOYBY.

Pa3melueHHbIN HegaBHO Bbinyck TMK-BO1 oLeHeH cnpaBe4iMBo; Mbl He UCKJTlOYaeM HOBOIO MpeasiodXeHus obnurauum.
YCTaHOBNEHHBIN KYMOH Ha ypoBHe 8,85% TpaHCnMpyeTcs B OXOOHOCTb K odepTe Ha ypoBHe 9,05%, 4TO COOTBETCTBYET YPOBHIO,
Ha KOTOPOM TOPIYIOTCS BbINYCKM COMOCTaBUMbIX MO KPeAUTHbIM penTuHram Medena (B1) v EBpasa (B/B1/B+). Ha Haw B3rnsg,
Bbinyck TMK oLeHeH cnpaBeaivBo, U Mbl HE BUAMM MPUHMH 18 ONepexatoLLero pocrta ero Kotmposok. Kcratu, meHegxkmeHT TMK
HEe WCKIOYaEeT, Y4TO 0 KOHLA rofia KOMMaHWs BHOBb MOXET BbINTU Ha PbIHOK MyONMYHbIX 3aMMCTBOBaHWN AJ1st pechHAHCUPOBaHNS
CBOEro KOPOTKOro 1OAra, Tak YTO MOXHO OXMAaTh NMosiBNEHMs MHAOPMaLIMM O HOBbIX Pa3MeLLEHMsX yxke B brnivikaniuee Bpems. (Y
KOMMaHMM eCTb TPW 3aPerncTprpOBaHHbIX BbiMycka brpKeBbix 0bnmraumn obLmm obbeMom 25 Mnpg py6.).

Mapus PagyeHko, radchenkomg@uralsib.ru
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THK-BP (BBB-/Baa2/BBB-)

Hennoxwue pe3ynbratbl 3a 9 mecsiues 2009 r., eBpoobnurauum oueHeHbl cnpaseninBo

Poct po6GbluM U cHMXKeHWe peHTabenbHOCTU. Buepa komnaHus onybnnkoBana B LENOM MO3UTMBHbIE OMepauMoHHbIE U
HekoTopble (rHaHcoBble nokasatenn 3a lll kBaptan n 9 mMecaues 2010 r. llo ntoram 9 mecauesB rofa KoMnaHWA rnokasana
yBenmyeHne obbeMoB L0DObIMN — CpefHeCYTOYHOe MPOW3BOACTBO XUAKNX YrNEBOAOPOLOB W rasa yBenuymnock Ha 3,4% 1o
1,734 MnH 6.H.3/cyT. OTMETUM, YTO AOMS ra3a NPoAosIXKaeT pacTu. Mo UToram nepuoga oHa yBenmymnacbk Ha 6,7 %00 208 Tbic.
0.H.3./cyT. B Ill kBapTane ObINO 3aKNOYEHO [OATOCPOYHOE COorflalleHme ¢ Fa3npPoMOM O LOCTyMe K ra3oTpaHCMopPTHOW cUcTeMe
MOHOMOJNCTa C MeCTopoXaeHUs PocnaH, 4To No3BONsAeT HafeaTbCsa Ha AaNbHelllee yBenvYeHne 1onmv rasa B obuieM obbeme
[00bI4n. OCHOBHOW BKaf, B POCT LOXOLOB BHeCa BnaronpuatHas cUTyaums Ha MMPOBOM pbiHKe HedTn — cpefHsas LeHa Urals
yBenuyunace Ha 34,1% po 75,9 nonn./Gapp., B pe3ynbTaTe Yero Bblpydka nogHsnack Ha 30% go 32,1 mnpg fonn. OcHoBHOe
[laBreHve Ha onepauMoHHyo 3hdEKTMBHOCTE B OTHETHOM Mepuode, Kak M B 0DOLleM Mo oTpacsun, oKasanu yBenuYMBLUNECS
3KCMOPTHbIE MOLWAVHbI U Hanoru. B ymcne no3nTnBHbIX PakTOPOB OTMETUM, HTO KOMMaHUW yOaeTcs yaepXMBaTb Nog KOHTPONEM
onepaunoHHble N aOMUHUCTPATUBHbIE PacXOdbl, KoTopble 3a 9 Mecaues 2010 r. Bbipociv b Ha 17 % npu TOM 4TO 8% M3 HNX
— 3TO UHGNAUMOHHas cocTanstoulas. B ntore EBITDA yBennynnach Ha 8,55% u coctaBuna 7,2 mMnapa. AoSS., a peHTabenbHOCTb
no EBITDA cHu3mnace ¢ 26,9% 3a 9 mecaues 2009 r. no 22,5% B oT4eTHOM nepuope. M3-3a oTpuuatensHoro sddekta
KYPCOBbIX Pa3HWLL, U KPYMHbIX Pa30oBbIX yObITKOB Y1CTas Npnbbifb BeIpocna nnwb Ha 5,15% ao 3,9 mnpa gonn.

CHMXXeHMe A0NroBon Harpysku... Ha korel, Il kBapTtana 2010 r. koMnaHWs cokpaTuna COBOKYNHbIN gonr Ha 10,2% no 6,3
MIpA AOSN., @ YACTBIN JONT yMeHbluuncs Ha 12,4% 0o 4,6 Mnpa. pyb. 3T0 NO3BONMNO CHNU3UTL OTHOLLIEHWE (MHAHCOBOrO fosra
kK EBITDA 3a 9 mecaueB 2010 r. ¢ 0,78 go 0,65. KomnaHua npofonxaeT nNpuaepXMBaTbCa MNOMUTUKM, HaMpPaBleHHOW Ha
YANMHEHNE Cpoka 00s3aTeNbCTB — A0MS KPAaTKOCPOYHbIX 3aMMOB B JOSIre CHU3MNack A0 16%. PUckoB petHaHCUPOBAHNS Mbl
He BUAMM — 0ObeM AeHeXHbIX CpefiCTB Ha BanaHce NOKPbIBAET KPAaTKOCPOUHble 0bs3aTenscTBa Oonee Yem 1,7 pasa. Beinnatel no
noralieHnsam obs3aTenbCcTB pacnpefeneHbl JOCTaTOYHO PaBHOMEPHO Ha Gnumxanwuve 10 net. [Mo3aToMy maxe B clydae
HEBO3MOXHOCTM MOJSTY4UTb HOBbIE KPEAUTBI — HTO KpariHe ManoBepOSTHO yHUTbIBAsS MaclITabbl U pelTUHI KoMnaHum — THK-BP
He COCTaBWT TPYAa NOracuTb BeCb AOMT M3 CODCTBEHHbIX CPEACTB.

..BPEMEeHHOe, HO HOBbIA KpeauT He npeacTaBnsieT yrposbl. B oKTAOpe KOMMAHWS MNpWBAeKna TpexyeTHUA
CUHOMUMPOBAHHBIM KPeauT A1 MOKYMKW BEHEeCY3NbCKMX aKTWMBOB MaTepUMHCKOW KoMnauuu BP Ha cymmy 2 mnpg  ponn. no
[OBOJIbHO HM3Kown ctaBke— LIBOR+1,75 n.n. Mo Hallen oueHke, ecnn Obl AaHHbIN KpeduT Obi Obl B3AT 40 OTYETHOW AaThl, TO
nokasatenb duH. Jonr/ EBITDA yeennymncs 6bi ¢ 0,65 o 0,9. Mbl cuntaeM, Y4TO HEKOTOPOE yBeNMYeHMe [OATOBOM Harpy3Kkim
HEKPUTUYHO NS KPEAMTHOrO Ka4ecTBO KOMMaHWW 1 BPSL, NN NOBNEYET 3a CODOM HeraTMBHbIE LENCTBUS CO CTOPOHbI MUPOBbIX
PEUTUHIOBbLIX areHTCTB. Mbl nonaraemM, 410 Mo UTOraM rofa MOXHO OXMAATb BO3BPALLEHWMA OONrOBOW Harpy3kKM Ha ypOBeHb
Hadvana 2010 r. B parioHe 0.8.

MepcnekTnB noka He BUAHO. EBpoobnuraumm THK-BP, Toprysice B nocnegHee Bpemsi € npemunin okono 20-25 6.1. K KpnBom
Fa3npoMa, Ha Hall B3rnsf, OLeHeHbl JOCTAaTOYMHO CrpaBefMBO 0e3 CyLIeCTBEHHOro MoTeHLUMana K CyXXeHWio cnpefos. Ham
bonee NHTEPeCHbI ANNHHbIE eBpoboHabl Jlykorna — Lukoil’19 v Lukoil'22.

KnioueBble nHaHCcOBblE NOKa3aTenun
TNK-BP GAAP, mnpg gonn.

2008 9M2009 2009 9M2010  9M2010 / 9M2009, % 9M2010 /2009, %

Bbipyuka 51,9 247 348 321 29,89

OnepauoHHble 3aTpaTbl 52 29 41 35 18,03

EBITDA 10,1 6,7 9,0 72 8,55

Yucras npubbinb 53 37 50 39 515

EBITDA, % 19,5 26,9 25,9 225

Yucras npubbink, % 10,2 14,9 14,3 121

®uH. lonr, B T.u.: 8,0 7,0 7,0 6,3 (10,23)
Yucras 3a[0MKeHHOCTb 71 53 53 46 (12,44)
Kpatkocp. 3aitmbl / ®[] 0,24 0,21 0,20 0,16

®uH. fonr / EBITDA * 0,79 0,79 0,78 0,65

* @ 200080M UCYUCITEHUU

VICTOYHUWKIN: OTYETHOCTb KOMNaHWM, OLiEeHKa ypancm6a

tOpuvi Fon6aH, golbanyv@uralsib.ru
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GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

27 okT6ps Nopazmeuerne OD3-25075 (30 mapg pyb.).

28 okTabps Pa3meLleHne MockBa-31053 (15 mnpg py6.). Pasmelerne EEPP-08 (7 mnppg py6.). OdepTa
Kacnuickas SHeprus OuHaHc-1 (1 mapga py6.). Odepta YTM3-3 (8 mnpa pyb.). OdepTa baHk
Coi03-3 (2 mnpg py6.). Oepta MBPP-3 (3 Mnpg py6.). OcepTa MpomTpakTop-MDuHaHC-3
(5 mMnpg py6.).

29 okTs0pS Pa3smetueHme OCK ESC-07 (5 mnpg pyb.). Pasmelerme GCK ESC-09 (5 mnpa pyo.).
Pa3melleHne OCK ESC-11 (10 mnpa pyb.). Odepta XKuncoumnoteka-OuHaHc-3
(1,5 mnpa py6.). OdepTa Pasrynan-Puranc-5 (2 mapga py6.). Morawexwve Mpynna Pasrynsin BO-
15 (0,5 mnpa py6.).

1 Hos1OpA Pa3melleHue EBpasXonamHr GuHarc-02 (10 mapg py6.). Pasmelerve EspasXonanHr GurHaHc-
04 (5 mnpa pyb.). Odepta TexHonorum insmHra Musect-1 (1,75 mnpga py6.).

2 Hosbps PasmelleHne PoccenbxosbaHk 5O-06(10 mnpg pyb.). OdepTa XaHTbl-MaHCUNCKMUIA BaHK- 1
(3 Mnpa py6.). Norawerue LieHtpTenekom-2010 (115 mnH gonn.).

3 Hosbp# Odepra TpaHcaspo-1 (3 mnpa py6.).

4 Honbps Morawwexve Mpynna Pasrynam 6O-15 (0,5 mnpg py6.).

5 Hos0ps OdepTa A-UHxmHMpnHrHBecT-1 (1,75 mnpa py6.).

6 HosIOpPS MoraweHwne Mirax Group 2010-2 (150 mnH gonn.).

9 HosbpS MoralueHue ViBaHoBckas obnactb-34001 (1 mnpg pyob.).

10 Hos1OpsA MoraweHwne PXO-6 (10 mnpa py6.). Morawenne Benropoackas obnacts-31001 (2 mnpg py6.).

11 Hos1OpA Ocbepta OuHaHcoBas koMmnaHus HY-1 (1 mnpa py6.).

12 HosOpA OdepTa tOxHas hoHoosas koMmnanmsa-1 (0,9 mnpa pyob.).

15 Hos10pA Pa3meLleHne PBK-PuHaHc-03(3 mnpg py0.). Ocepta BTE-Nn3unHr GuHaHc-1 (8 mnpg pyo.).
Moratuerwve Masnpom-2010, JPY (10 mnpa an. neH.).

19 Hos0pA OdcpepTa OOBEeAMHEHHbIE KOHAWTEPbI-DrHaHc-1 (3 Mnpg py6.). Ocdepta PXO-9 (15 mnpg, pyob.).

20 Hosbps OdepTta Mirax Group 2011 (180 mnH gonn.). Morawenne NHkom-Tana-2010 (40 mnH gonn. ).

[eHeXHbIN pbIHOK

27 okTs0ps baHku BepHyT LleHTpobaHky 40 Mnpg pyo.

24 Hos0ps BaHku BepHyT LleHTpobarKky 5 Mnpg pyo.

24 Hosbps BaHku BepHyT MuHbuHy 7 Mnpa, pyo.

1 AHBap# LleHTpobaHK npekpaTnT NpefoCcTaBnATh Oe33anorosble KPeanThI
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabiayuier cTaBKa odepTbl /
ocepTbl
MJTH py6. % 0 KynoHa, % KynoHa, % norawieHus
Kacnunckas SHeprus
1000 100 15,8 15,8 29 anpensa 2011
®uHaHc- 1
YTns3-3 8 000 100 10,0 8,0 26 anpena 2011
28.10.10
bank Coto3-3 2 000 100 16,0 7,75 2 man 2011
MBPP-3 3000 100 15,0 7,25 27 okTs6psa 2011
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-duHaHc-5 2 000 100 12,5 0,0 29 anpensa 2011
TexHonornm JlmsmHra
01.11.10 1750 100 15,0 8,5 24 okTabpsa 2014
HBecT- 1
X -M / /
02.11.10 onmeiviaRcamncn 3000 100 13,0 7.0 31 okTsi6ps 2011
OaHK- 1
03.11.10  TpaHcaspo-1 3000 100 16,95 11,95 25 anpens 2012
05.11.10  A-VIHXUHUpUHrHBeCT- 1 1750 100 15,0 8,5 30 okTabps 2014
®uHaHcoBas KOMMaHWA
11.11.10 1000 100 16,0 -
HY-1
tO>xHast hoHaoBas
12.11.10 900 100 15,75 9,0 1 maa 2012
KoMmaHums- 1
15.11.10 BTE-JTM3mMHr ®unHaHC- 1 8 000 100 9,8 -




Fixed Income Daily 27.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku HoxoaHocTb, % .
KynoH, Dop, Petunr
Bbinyck 06Bem, MIH o LleHa | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odiepTbl noraw | opT  noraw (0cH.+PTIC) nokynka = npojaxa = odpT = moraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
TKoHTUH.02 7000 R 925  16.12.10 14.06.12 19.9 98.00 3.00 104.50 10.40 4.7 1.37 TOproBnst
AsaHrapa-03 1500 R 925 12.11.10 10.05.13 30.9 100.80 100.65 100.85 9.08 4.58 2.04 BBB+/Baa3/BB+ | baHku
AMKK 1006 6000 R 8.05 15.11.10 15.11.18 98.1 101.00 5000 100.80 101.00 8.06 2.01 4.08 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.10 15.09.20 120.4 101.34 32808 101.01 101.29 7.33 2.02 4.84 /A3/BBB (buHaHCbI
AMXKK 1606 10000 R 825  15.03.11 15.09.21 132.6 99.56 99.44 99.78 8.57 5.86 5.50 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.10 01.02.12 154 102.40 6.88 2.14 112 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.11 15.10.12 24.0 101.35 101.35 101.65 6.53 1.83 1.31 /A3/BBB (puHaHCbI
AMKK 606 2500 R 740 15.01.11 15.07.14 453 100.19 100.00 101.77 7.52 1.86 2.28 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768  15.01.11 15.07.16 69.6 100.38 | 0.03 100.30 100.80 7.79 1.93 3.26 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 151210 15.03.14] 15.06.18 41.0 93.0 100.35 15674 100.20 100.35 7.69 1.90 2.24 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749  1511.10 15.02.17 76.8 99.98 99.81 100.20 7.7 1.89 321 /A3/BBB (buHaHCbI
And-02 1000 R 16.000 241210 311210, 2112120 20 26.2 101.34 100.80 101.30 6.68 7.87 0.17 Tenekom
AK BAPC-03 10000 R 790 26.04.11 25.10.11 121 101.14 5000 101.00 101.15 6.81 3.90 0.92 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 190411 240412 151013 18.0 362 | 101.81 100.60 10120 | 6.97 404 | 134 BB/Ba3/ Garkv
AKpOH-2 3500 R 1405 24.03.11  26.09.11 19.09.13 11.0 35.3 104.51 60 668 105.50 107.00 8.84 6.70 0.81 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 241110 25.05.12] 20.11.13] 19.0 374 109.10 89 539 108.90 109.15 7.72 6.33 1.30 B+/B1/ cbipbe
Anpoca-20 3000 R 895  28.12.10 23.06.15 56.7 101.40 250 000 101.82 102.00 8.86 220 3.53 B+/Ba3/B+ cbipbe
Anpoca-21 8000 R 825 231210 25.06.13] 18.06.15 32.0 56.5 100.50 55202 100.35 100.85 8.24 2.05 222 B+/Ba3/B+ cbipbe
Anpoca-22 8000 R 825 281210 28.06.13] 23.06.15 33.0 56.7 100.68 100.50 100.75 8.18 2.04 2.23 B+/Ba3/B+ cbipbe
Anpoca-23 7000 R 895  23.12.10 18.06.15 56.5 101.97 588 502 101.97 102.07 8.70 219 3.53 B+/Ba3/B+ cbipbe
ATom3Hnp06 10000 R 750  15.08.11 15.08.14 46.3 100.15 | 0.06 315661 100.10 100.15 744 7.49 3.17 //BBB- aHepreTMka
Aapochnot BO-1 6000 R 7.75  11.04.11 08.04.13 29.8 101.62 50 000 101.25 101.67 7.02 3.80 2.20 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 775  11.0411 08.04.13 29.8 101.75 | 0.01 127 101.25 101.67 6.96 3.80 2.20 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8.100 12.04.11  13.10.11] 09.04.13 12.0 29.9 101.10 19400 101.03 101.15 6.97 4.00 0.88 /Ba3/ GaHku
Bank CaHkT-MeTepbypl 5000 R 750 28.03.11  26.03.12] 23.09.13 17.0 354 100.05 60 500 100.00 100.14 7.60 3.74 1.27 /Ba3/ GaHku
BankMock-1 10000 R 645 28.01.11 29.07.11 9.2 100.00 6.54 3.22 0.70 BBB-/Baal/ GaHku
BankMock-2 10000 R 750 04.0211  11.0211) 01.02.13 4.0 27.6 100.61 4.94 3.72 0.28 BBB-/Baal/ GaHku
BaHkCOH0304 3000 R 9.50  23.02.11 23.02.11 4.0 98.32 96.00 100.65 15.30 5.00 0.28 /Caal/B GaHku
BalwHedTb-01 15000 R 12500 211210 21.1212) 131216 26.0 747 109.00 | 0.20 5002 108.83 108.90 7.98 5.72 1.75 cbipbe
BalHedTb-02 15000 R 12500 211210 21.1212) 131216, 26.0 747 108.80 100 118 108.80 108.90 8.08 5.73 1.75 cbipbe
BalHedTb-03 20000 R 12500 211210 21.1212] 13.12.16) 26.0 74.7 108.90 | 0.10 127 474 108.80 109.00 8.03 5.72 1.75 Ccbipbe
BenoH 02 2000 R 17.000 24.0211  24.0211) 23.0212 4.0 16.2 103.13 100.01 103.48 7.30 8.22 0.31 MeTannyprus
BuHbaHK-2 1000 R 1050, 271010  05.05.11] 29.04.13 6.0 30.5 100.54 9.24 5.24 0.46 /B2/B- GaHku
BB/ MM 206 3000 R 9.00 15.12.10 15.12.10 1.7 100.79 | 0.44 1 100.35 100.80 3.15 4.45 0.13 /Ba3/BB- notpeb. ToB.
BB/ MM 306 5000 R 745  02.03.11 27.02.13 285 100.19 | 0.04 100.10 100.33 7.49 371 2.02 /Ba3/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 7.35 15.04.11 11.10.13 36.0 100.02 285951 100.05 100.16 7.48 3.66 2.52 /Ba3/BB- notpe6. ToB.
BB/ MM 60-02 3000 R 7.35 15.04.11 11.10.13 36.0 100.03 364 223 99.90 100.18 747 3.66 2.52 /Ba3/BB- notpe6. ToB.
BB/ MM BO-03 5000 R 7.35 15.04.11 11.10.13 36.0 100.10 82347 100.05 100.17 744 3.66 2.52 /Ba3/BB- notpeb. ToB.
BB/ MM BO-06 5000 R 790  30.12.10 27.06.13 325 101.00 455 100.80 101.00 761 3.90 2.23 /Ba3/BB- notpe6. ToB.
BB/ MM 60-07 5000 R 790  30.12.10 27.06.13 32.5 101.00 50 100.80 101.00 7.61 3.90 2.23 /Ba3/BB- notpeb. ToB.
BB/ MM BO-08 5000 R 7.35 15.04.11 11.10.13 36.0 100.10 833 397 90.01 100.17 744 3.66 2.52 /Ba3/BB- notpe6. ToB.
BUA AVXK A 9440 R 850 151210 15.03.40 357.8 100.59 100.20 101.40 8.63 211 10.12 A3/ (buHaHCbI
BukTopus®-50-01 2000 R 8.000 15.02.11 12.02.13 28.0 100.00 8.15 3.99 1.96 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925 21.01.11 19.07.13 33.2 104.65 500 000 104.65 104.89 747 441 2.26 /Ba2/BB+ Tenekom
BK-MHBect3 10000 R 15200 11.01.11  14.07.11) 08.07.14, 9.0 45.0 106.35 20838 106.32 106.53 5.94 7413 0.64 /Ba2/BB+ Tenekom
BK-VHBecT6 10000 R 830/ 19.04.11 13.10.15 60.4 /Ba2/BB+ Tenexkom
BK-WHsect7? 10000 R 830 19.04.11 13.10.15 60.4 /Ba2/BB+ Tenexkom
BnrTnkBT-2 3000 R 950  30.11.10 30.11.10 12 100.50 138 100.26 100.50 4.18 4.7 0.09 BB//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  30.11.10 30.11.10 1.2 100.32 | 0.12 25094 100.15 100.32 5.09 4.23 0.09 BB//BB- Tenekom
BnrTnkBT-4 3000 R 12000 071210 11.03.11) 03.09.13 5.0 34.8 102.69 102.02 4.48 291 0.35 BB//BB- Tenekom
BHewwunpb 01 1500 R 14000 171110 221110 1411120 1.0 25.0 101.69 100.00 100.59 6.86 0.08 /B3/B- GaHku
Boct3keb01 1000 R 1250 10.03.11  15.03.11] 07.03.13] 5.0 28.8 101.57 26 151 101.55 101.75 7.92 6.14 0.36 B2/ (buHaHCbI
Boct3kebO5 1000 R 9.000 21.0411  23.0412] 17.10.13] 18.0 36.2 99.98 5015 99.95 99.98 9.15 4.49 1.31 B2/ (buHaHCbI
BTB - 506 15000 R 740 20.01.11 17.10.13 36.2 100.60 76 090 100.50 100.60 7.37 1.83 2.51 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 12.01.11  13.07.12] 06.07.16, 21.0 69.3 100.88 500 100.82 100.88 6.80 1.78 1.52 BBB/Baa1/BBB | GaHku
BTB 24-1-UN 15000 R 9700 151210  20.12.11) 10.12.14) 14.0 50.2 104.14 | 0.04 1 103.00 104.14 5.94 2.32 1.03 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760 171210 15.03.13 29.0 101.27 50 000 101.40 7.20 1.87 2.04 BBB/Baa1/BBB | GaHku
BTb B0O-02 5000 R 760 17.12.10 15.03.13 29.0 101.29 100.00 101.35 719 1.87 2.04 BBB/Baa1/BBB | GaHku
BTB BO-03 10000 R 760 171210 15.03.13 29.0 101.40 101.00 102.45 714 1.87 2.04 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150  06.04.11 05.10.11 115 105.00 1400 105.00 105.10 6.05 5.46 0.86 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 7.35 08.02.11  14.02.11] 05.02.13 4.0 27.8 99.95 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 6.30, 011210 07.06.11] 29.05.13 7.0 315 100.30 20000 98.00 108.00 5.70 313 0.56 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 24.02.11  29.08.12] 20.02.14/ 22.0 404 100.46 75.01 103.00 6.68 342 1.64 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 980 111110 15.11.10/ 06.11.14, 1.0 49.1 100.20 100.00 4.31 2.44 0.05 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 700 11.01.11  14.07.11) 07.07.15 9.0 57.2 100.50 20 100.20 100.50 6.32 1.74 0.61 BBB//BBB (buHaHCbI
BTB-Nua®03 5000 R 750 141210 16.06.11) 07.06.16, 8.0 68.4 100.39 100.05 100.87 6.94 1.86 0.55 BBB//BBB (buHaHCbI
BTB-Nn3®04 5000 R 750 141210 16.06.11] 07.06.16, 8.0 68.4 100.75 | 0.05 5000 100.75 100.90 6.29 1.86 0.55 BBB//BBB (buHaHCbI
BTB-Nus®07 5000 R 970, 08.12.10  10.12.10/ 30.11.16, 2.0 74.2 100.65 100.20 100.69 3.97 240 0.12 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.11.10  09.02.12] 01.08.17, 16.0 824 100.23 | 0.01 24400 100.01 100.30 7.01 1.75 1.1 BBB//BBB (buHaHCbI
BTB-Mn3®09 5000 R 6.65 10.11.10 12.08.11] 02.08.17' 10.0 824 100.14 100.00 100.50 6.58 1.66 0.72 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 26.0411  19.10.17) 13.10.20, 85.0 121.3 100.00 10000 000 7.90 3.94 5.29 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 26.04.11  24.10.13] 13.10.20, 36.0 121.3 100.00 15000 000 6.90 3.44 2.66 BBB/Baa1/BBB | GaHku
a3npHedt3 8000 R 1475 18.01.11  23.07.12] 12.07.16/ 21.0 69.5 113.67 11156 113.70 113.80 6.30 6.47 147 /Baa3/BBB- Cbipbe
lasnpHedtd 10000 R 16.70.  19.04.11  25.04.11] 09.04.19 6.0 102.9 105.40 5471 105.36 105.40 5.05 7.90 0.47 /Baa3/BBB- cbipbe
FA3MPOM A11 5000 R 1375 281210 28.06.11) 24.06.14 8.0 446 122.00 28 456 122.00 122.03 5.62 0.76 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 28.12.10 26.06.12 20.3 111.10 27105 111.07 111.09 6.11 5.89 1.42 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 28.10.10 27.10.11 122 101.05 5.99 345 0.90 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 16.02.11 12.02.14 40.2 100.67 100.50 100.80 712 3.58 2.76 BBB/Baa1/BBB | chbipbe
a3npomb 1 5000 R 710 27.01.11 27.01.11 3.1 100.48 | 0.08 100.51 101.00 5.20 3.52 0.24 /Baa3/BB GaHku
lasnpomb 2 5000 R 6.54/  24.11.10 20.11.13 374 /Baa3/BB GaHku
asnpomb 3 10000 R 565  10.01.11 10.10.11 11.6 /Baa3/BB GaHku
asnpomb 4 20000 R 875 18.11.10 221110/ 15.11.12 1.0 25.0 100.07 /Baa3/BB GaHku

asnpomb 5 20000 R 875 251110 29.11.100 22.11.12 1.0 25.3 /Baa3/BB GaHku
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asnpomHedpts BO-5 |+ 10000 R 715  12.04.11 09.04.13 29.9 | 100.60 100 001 100.10 7.00 3.54 2.14 /Baa3/BBB- cbipbe
asnpomHedpts 5O-6 |+ 10000 R 715  12.04.11 09.04.13 29.9 | 100.60 6500 100.50 100.70 7.00 3.54 214 /Baa3/BBB- cbipbe
[A3OuH 01 5000 R 18.000  08.02.11 08.02.11 35 102.05 | 0.04 1592 101.91 102.10 10.65 8.80 0.26 aBToONpoM
eHepKomn1 2000 R 850 21.12.10 21.06.11 79 JHepreTMka
TuapoOrK-1 5000 R 8.100 291210 29.06.11 8.2 101.40 41216 101.35 101.60 6.02 3.98 0.62 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 1.000  17.03.11 17.03.11 4.7 CTPOUTENLCTBO
noGakcbark 6O-01 5000 R 925 16.02.11  18.02.11] 16.02.13 4.0 28.1 100.85 100.60 100.90 6.37 4.62 0.30 BB//BB- GaHku
no6akcbank 6O-02 5000 R 8100 220111 250112 220713 150 333 | 100.15 100.30 8.06 4.08 1.10 BB//BB- GaHku
rccot 5000 R 925 240311 27.0911 26.03.17 110 781 101.70 5010 101.30 101.75 7.29 4.54 0.84 BB/ MalLLMHOCTP.
roc 02 1500 R 12000 26.04.11 23.04.13 30.3 | 102.42 91.01 11.16 5.84 2.01 TOProBnst
[JlansCe3206 2000 R 760 01.12.10 30.05.12 194 10124 024 97.00 101.30 6.26 3.74 0.82 BB-/Ba3/ Tenekom
[JlansCe3605 1500 R 15000 18.01.11  21.07.11) 17.07.12, 9.0 21.0 | 105.90 16 566 105.85 106.00 6.60 7.06 0.66 Tenekom
[OBTT-0 02 5000 R 7.75  20.01.11 18.07.13 33.2 16.00 2 3.00 16.99 135.54 | 24.15 0.80 TpaHcnopt
[rk-01 5000 R 1050, 11.03.11  18.03.11) 08.03.13, 5.0 28.8 aHepreTMka
IxendchCul1 2000 R 500 21.04.11 20.10.11 12.0 87.54 75.08 100.00 20.48 2.85 0.81 IloTo3BaH TOproBnst
[vken®un-1 3000 R 925  17.03.11 17.03.11 4.7 101.00 490 100.15 101.00 6.68 4.57 0.36 TOProBnst
JMLEHTPo61 1150 R 850  06.12.10 26.05.15 55.8 93.00 16 010 92.50 93.75 10.73 4.61 3.37 TOproBnst
EABP-3 5000 R 1050, 021110 031111 25.10.16, 120 & 73.0 | 105.00 5.38 4.99 0.92 BBB/A3/BBB GaHku
EBPP 0206n 5000 R 374 20.01.11 21.04.11 59 100.50 500 100.50 100.75 2.72 0.93 0.47 AAA/Aaa/AAA | BaHku
EBPP 0306n 7500 R 375 08.12.10 07.09.11 10.5 | 100.57 100.50 100.60 3.12 0.93 0.83 AAA/Aaa/AAA | BaHku
EBPP 0406n 3000 R 346  16.12.10 12.06.14 442 | 100.50 7 100.50 101.00 3.36 0.86 3.30 AAA/Aaa/AAA | BaHku
EBPP 0506n 5000 R 360 12.01.11 09.04.14 42.0 | 100.86 100.41 100.60 3.38 0.89 3.16 AAA/Aaa/AAA | BaHki
Espa3sXona®-1 10000 R 925 250311 220313/ 13.0320 29.0 1142  100.70 = 0.05 393 327 100.71 100.80 9.11 4.58 2.01 B+/B1/B meTannyprus
Espa3sXona®-3 5000 R 925 250311 220313/ 13.0320 29.0 @ 1142  100.70 = 0.05 110703 100.71 100.85 9.11 4.58 2.01 B+/B1/B MeTannyprus
EBpokomM®K5 5000 R 16.00  15.03.11 15.03.11 47 IC/ (hyHaHCHI
EBpoXum-02 5000 R 890 04.01.11  03.07.15] 26.06.18 57.0 = 933 | 102.80 87 885 102.35 102.80 8.16 4.32 3.69 BB//BB XUMUS
ESCK-02 1000 R 8.74  07.04.11 05.04.12 176 aHepreTMka
XKenpopun-1 1500 R 18.00 30.11.10 30.11.10 1.2 100.26 100.01 100.50 15.23 8.95 0.08 (buHaHCbI
XKenpopun-2 2500 R 12000 21.04.11 19.04.12 18.0 97.50 95.00 100.00 14.41 6.14 122 (buHaHCbI
XKenpopun-3 2000 R 13.000 23.03.11 19.09.12 231 101.50 100.00 103.00 12.44 6.39 1.54 (buHaHCbI
)Kene3sobet1 1000 R 10.000  19.11.10 27.05.11 71 NpoM3BOACTBO
3eHuT 306n 3000 R 8.100  10.11.10 09.11.11 126 = 101.61 101.45 101.60 6.57 3.98 0.92 B/Ba3/ GaHku
3eHuT 5060 5000 R 1085 071210  09.12.10/ 04.06.13 1.0 31.7 | 100.65 @ 0.05 21500 100.61 100.67 4.84 5.38 0.12 B/Ba3/ GaHku
3eHuT 6061 3000 R 8.000 04.01.11 050712 01.07.14 21.0 @ 448 @ 101.42 101.20 101.35 7.18 3.93 1.48 B/Ba3/ GaHku
3enut BO-01 5000 R 790 07.0411 11.0411) 07.04.13 6.0 29.8 | 100.82 @ 0.10 100.71 100.82 5.94 3.91 0.43 B/Ba3/ GaHku
3enut 60-02 5000 R 7.75 220311 26.09.12 22.09.13 230 @ 354 @ 100.30 1998 100.25 100.30 7.67 3.83 1.68 B/Ba3/ GaHku
VxAsTo 02 2000 R 18.000  09.12.10 09.06.11 75 aBTONPOM
VIKC5®uH 01 9000 R 795 04.01.11 01.07.14 448 99.40 | 0.30 94790 99.00 99.49 8.30 3.99 294 1/BB- TOproBnst
VIKC50uH 04 8000 R 1846  09.12.10  13.06.11) 02.06.16, 8.0 68.2 | 107.19 | 0.01 1400 107.10 107.19 6.39 8.59 0.55 1/BB- TOproBnst
WHnpom 03 1300 R 950  17.11.10 18.05.11 6.8 50.50 | 0.44 100 50.00 52.00 271.64 9.38 0.14 meTannyprus
Wuterpa®-2 3000 R 16.75  30.11.10 29.11.11 133 | 107.63 106.50 107.99 9.44 7.76 0.90 cepBuC
WHtypuer-2 2000 R 14000 231110 29.07.11] 21.05.13, 9.0 31.3 | 101.30 | 0.80 24031 100.66 101.25 6.69 6.89 0.66 cepBuC
VipkyT BO-01 5000 R 925  15.03.11 10.09.13 35.0 | 101.24 101.00 101.25 8.94 4.56 2.36 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550  02.12.10 28.11.13 376 102.00 JoTo3BaH/B- 3HepreTuka
Wrepad-1 5000 R 10300 231110  30.05.11) 20.11.12) 7.0 252 | 100.87 100.01 101.30 8.64 5.09 0.52 cbipbe
Kapyc.® 01 3000 R 12000 17.03.11 12.09.13 35.1 TOproBnst
Kayctuk 2 850 R 18.000 06.01.11 07.07.11 85 102.50 102.38 102.98 12.67 4.38 0.39 XUMUS
KMB-Bank2 3400 R 11.000  01.12.10 30.11.11 133 | 101.48 9.75 5.40 0.93 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 17.03.11 15.03.12 16.9 | 102.15 10 101.91 102.15 10.54 5.86 1.18 B meTannyprus
Komoclp. 1 2000 R 1350  13.01.11 14.07.11 8.7 c/x
KOMEMKA 02 4000 R 16.50  17.11.10 15.02.12 159 11025 0.5 5 110.00 110.25 8.40 373 1.08 11B- TOproBnst
KOMEMKA 03 4000 R 980 17.11.10 15.02.12 159 | 101.82 101.65 102.25 8.57 2.40 112 //B- TOProBnst
Koneiika 50-01 3000 R 950 25.01.11  30.07.12 23.07.13 21.0 = 334 @ 101.98 31649 101.80 101.95 8.45 2.32 1.52 11B- TOproBnst
Koneiika 60-02 3000 R 9.000 04.01.11 01.10.13 35.7 | 100.10 4510 100.06 100.50 9.27 2.24 2.38 11B- TOproBnst
KpEgpb-02 4000 R 1150  28.12.10 28.06.11 8.2 [/Ba3/ (puHaHCbI
Kyi6A30T1-2 2000 R 8.80  04.03.11 04.03.11 43 100.52 | 0.05 1031 100.51 100.70 7.37 4.36 0.33 XAMUS
JleHCneyCMY BO-2 2000 R 1450  25.11.10 23.05.13 31.3 | 107.00 232 300 107.00 107.49 10.60 3.38 145 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.00 18.12.10 07.12.12 25.8 | 107.00 1601 106.50 107.00 9.60 3.69 0.95 1B CTPOUTENLCTBO
TleHanepr02 3000 R 854  28.01.11 27.01.12 153 | 10195  0.05 5000 101.85 102.50 6.99 4.18 112 /Ba2/ aHepreTMka
TleHaHepro3 3000 R 8.02  20.04.11 18.04.12 180 | 101.35 5000 100.70 747 3.95 1.33 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 925 27.01.11 04.08.11] 23.07.15 9.0 57.7 | 101.02 30 000 100.70 101.10 7.76 4.57 0.70 B-/B2/ (pUHaHCbI
JICP 02 06n 5000 R 1350 03.02.11  08.02.11] 01.08.13 4.0 33.7 | 101.66 @ 0.01 124 101.60 101.99 6.96 6.62 0.27 B-/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 10500 28.12.10  02.07.12  25.06.13 20.0 = 324 | 101.83 101.50 102.00 9.40 5.14 141 B-/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  15.03.11 10.09.13 35.0 | 100.00 1200 99.01 100.19 10.24 4.99 2.31 B-/B2/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 925 13.01.11 14.07.11 8.7 97.50 95.01 99.99 13.39 4.73 0.61 B-/B2/ CTPOUTENLCTBO
TTykoitn306n 8000 R 710 09.12.10 08.12.11 136  101.38 = 0.07 160 993 101.38 101.42 5.88 3.49 1.01 BBB-/Baa2/BBB-  cbipbe
JTykoindo6n 6000 R 740  09.12.10 05.12.13 379 | 101.50 80 294 101.40 101.50 6.97 3.64 2.58 BBB-/Baa2/BBB-  cbipbe
JykoinBO01 5000 R 1335, 07.02.11 06.08.12 21.7 | 111.50 82311 111.55 111.99 6.50 5.97 1.52 BBB-/Baa2/BBB- | cbipbe
TTykoitnB002 5000 R 1335 07.02.11 06.08.12 21.7 | 11150 55238 111.55 111.69 6.50 5.97 1.52 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO03 5000 R 13.35.  07.02.11 06.08.12 21.7 | 11219 111.00 112.00 6.11 5.93 1.52 BBB-/Baa2/BBB-  cbipbe
TykoitnBO04 5000 R 1335 07.02.11 06.08.12 21.7 | 11167 | 017 111.55 112.00 6.40 5.96 1.52 BBB-/Baa2/BBB- | cbipbe
TTykoitnBO05 5000 R 1335 07.02.11 06.08.12 21.7 | 11150 | 0.20 20001 111.49 111.50 6.50 5.97 1.52 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO06 5000 R 920 16.12.10 13.12.12 26.0 | 105.49 100 001 105.01 105.50 6.50 4.35 1.81 BBB-/Baa2/BBB- | Cbipbe
TykoitnBO07 5000 R 920  16.12.10 13.12.12 26.0 | 105.69 105.00 105.50 6.40 4.34 1.82 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.000 28.03.11 28.03.11 5.1 103.00 730 102.53 103.48 12.09 9.30 0.37 MmeTannyprus
Martut BO-01 1000 R 825 14.03.11 09.09.13 35.0 | 100.10 10 590 100.10 100.20 8.37 4.1 2.39 TOProBnst
Marnut BO-02 1000 R 825 14.03.11 09.09.13 35.0 | 100.24 @ 0.14 9090 100.10 100.34 8.32 4.10 240 TOproBnst
Marnut BO-03 1500 R 825 14.03.11 09.09.13 35.0 | 100.22 13 640 100.10 100.30 8.32 411 240 TOproBnst
Marnut BO-04 2000 R 825 14.03.11 09.09.13 35.0 | 100.25 18 380 100.10 100.30 8.31 4.10 2.40 TOproBnst
Martut® 02 5000 R 820  25.03.11 23.03.12 171 100.63 | 0.13 134 100.55 100.88 7.86 4.06 125 TOproBnst
Macrepb-3 1200 R 11.000 011210 10.12.10/ 30.11.11, 2.0 133 | 10066 = 0.06 99.50 100.57 545 oto3gaH// GaHku
MEBPP 0206n 3000 R 850 301210  04.04.11] 28.03.13 5.0 29.5 | 100.87 100.75 101.10 6.40 2.10 0.41 B+/B1/ (buHaHCbI

MBPP 0306n 3000 R 725 250111  28.10.100 23.04.13 0.0 30.3/ 100.46 100.00 100.18 1.80 B+/B1/ (hyHaHChI
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AnbsiHc-01 3000 R 14.000 16.03.11 14.09.11 108 | 102.53 101.50 105.00 11.18 6.81 0.77 BB+ cbipbe
MEBPP 0406n 5000 R 940  03.03.11  07.03.11) 27.02.14 4.0 40.7 | 101.05 100.90 101.05 6.19 4.64 0.34 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 825 161210 191211, 12.06.14 14.0 @ 442 @ 100.40 200 100.37 100.60 7.94 4.10 1.01 B+/B1/ (buHaHCbI
MOM-Bank 50-01 5000 R 1275 02.12.10 29.11.12 255 | 110.98 110.00 110.35 7.14 5.73 1.71 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 1325 291210 311210/ 03.01.18, 2.0 87.5 D/Caa2/D GaHku
Mertceps-®1 1500 R 11.000 241110 03.06.11) 23.05.12 7.0 19.2 99.95 1500 99.80 99.94 10.90 5.49 0.52 TOproBnst
Meuen 1306 5000 R 10.000 08.03.11  03.09.15 25.08.20 59.0 & 119.7 @ 101.50 @ 0.93 520 001 101.00 101.50 9.82 4.91 3.57 /B1/ meTannyprus
Meuen 1406 5000 R 10.000 08.03.11  03.09.15 25.0820 59.0 = 119.7 @ 101.20 020 344 507 101.00 101.39 9.90 4.93 3.57 B1/ meTannyprus
Meuen 206 5000 R 850 151210  20.06.11) 12.06.13 8.0 32.0 | 101.00 & 0.05 168 409 100.80 101.00 6.81 4.20 0.59 B1/ meTannyprus
Meuyen 406 5000 R 19.00 28.10.10  30.07.12 21.07.16/ 21.0 = 69.8 | 118.07 8.04 4.01 1.39 /B1/ meTannyprus
Meuen 506 5000 R 1250 18.01.11  18.10.12  09.10.18 24.0 = 968 | 107.70 140 500 107.41 107.80 8.47 2.89 1.65 B1/ meTannyprus
Meuenb0-01 5000 R 1250 121110 111111 091112 13.0 @ 248 | 10548 104.80 105.25 7.08 591 0.90 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  15.03.11 12.03.13 28.9 | 102.50 517 101.92 102.50 8.74 4.74 1.99 /B1/ meTannyprus
Meuenb0-03 5000 R 975 27.10.10 24.04.13 304 | 102.38 8.86 475 | 200 B/ MeTannyprus
MWA-306 1500 R 725 2511.10 24.02.12 16.2 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 735 06.01.11  18.10.12 01.10.15 24.0 | 60.0 | 100.43 7.16 1.82 1.73 /Ba2/ (buHaHCbI
MWA-506 2000 R 740 20.01.11  28.07.11) 17.07.14, 9.0 453 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  08.03.11 06.09.11 105 MalLLMHOCTP.
MukosiH-206 2000 R 1350  10.02.11  24.02.12, 07.02.13] 16.0 = 27.8 | 110.00 109.00 111.00 5.28 6.12 1.18 notpe6. Tos
M-MHOYCTP 1000 R 1225 15.02.11 16.08.11 9.8 36.17 | 4.07 4 32.27 35.99 302.90 16.89 0.19 CTPOUTENLCTBO
M-WHayctp2 1500 R 1425 120111 17.01.11] 10.07.13 3.0 329 63.67 2.01 99.00 656.49 11.16 0.03 CTPOUTENLCTBO
MKB 0406n 2000 R 15.000 15.03.11 15.03.11 4.7 102.85 5050 102.71 103.00 7.40 7.27 0.36 B-/B1/ GaHku
MKB 0506n 2000 R 850 271010  05.05.11) 25.04.12. 6.0 182 | 100.20 7.90 4.23 0.46 B-/B1/ GaHku
MKB 0606n 2000 R 940  08.02.11 07.08.12 21.7 | 101.75 10 101.75 8.48 4.61 153 B-/B1/ GaHku
MKB 0706n 2000 R 9.76.  18.01.11  24.07.12] 14.07.15 21.0 @ 574 | 100.40 50 429 100.40 100.45 9.61 4.85 147 B-/B1/ GaHku
MKB 0806n 3000 R 970, 13.04.11  19.10.11/ 08.04.15 120 = 542 | 100.85 100.71 100.85 8.78 4.80 0.88 B-/B1/ GaHku
MMK BO-01 5000 R 945 181110 221110/ 15.11.12, 1.0 250 | 100.25 157 095 100.25 100.65 4.59 4.70 0.07 oTo3Ban/Ba3/BB  MeTannyprus
MMK B0-02 10000 R 9700 151210 161211 121212 140 @ 259 @ 103.70 = 0.10 75003 103.57 103.70 6.33 4.66 1.01 oT03BaH/Ba3/BB  MeTannyprus
MMK B0-03 5000 R 647 240311  26.03.12 19.09.13 17.0 | 353 | 100.00 105 000 99.85 100.05 6.52 3.23 129 oto3gan/Ba3/BB  MeTannyprus
MMK B0O-05 8000 R 765 07.04.11 04.04.13 29.7 | 10150 @ 0.15 400 000 101.40 101.50 7.09 3.76 212 oTo3Ban/Ba3/BB  MeTannyprus
MM-®uH 01 1000 R 7.75 01.03.11 020311 26.02.13 4.0 28.5 2.00 [fieBenonmMeHT
MM-®uH 02 1500 R 7.75 040111 10.01.11) 03.07.12, 3.0 20.5 0.61 199 0.61 3.96 633.44 [fieBenonmMeHT
MOWA 1500 R 9.00 21.12.10 21.12.10 19 (buHaHCbI
MOWA 02 3000 R 799  08.03.11 07.09.11 10.5 (buHaHCbI
MOWA 03 5000 R 7.75 141210 14.06.14 442 (buHaHCbI
MoiibaHk 5 5000 R 1296 21.04.11  25.0411) 16.04.15 6.0 54.4 101.30 B3/ GaHku
Mockomub-2 3000 R 12000 15.02.11 15.02.11 3.7 GaHku
Mockomub-3 5000 R 1.00 151210 161210 12.06.13 2.0 32.0 GaHku
MOCMAPT® 1 2000 R 0.01  14.04.11 12.04.12 178 28.50 2.00 55.01 135.85 0.02 0.62 TOproBnst
Mocobras®2 3000 R 9.25 241210 24.06.12 20.2 93.00 207 92.25 93.20 16.39 4.96 0.98 CepBuC
Mocobnra3a1 2500 R 1200 15.11.10 17.05.11 6.8 yenyru
MocobnTp-2 4000 R 20.000 26.03.11 26.03.11 5.0 /ID (huHaHCh!
MocTpAsTd1 7500 R 1180  21.12.10 18.12.12 26.1 /icc TpaHcnopT
MocaHepro1 5000 R 1250 15.03.11 13.09.11 10.7 | 105.84 103.28 105.75 5.68 5.89 0.81 1/BB- aHepreTMka
MocaHepro2 5000 R 765 24.0211 01.0312 18.02.16 16.0 @ 64.7 @ 101.10 375 101.01 101.35 6.78 3.77 121 1/BB- aHepreTMKa
MocaHepro3 5000 R 1025 03.12.10 06.12.12] 28.11.14 26.0 = 498 @ 106.55 = 0.06 65 000 106.51 106.80 6.91 4.80 1.77 1/BB- JHepreTMka
MOSK-01 3500 R 9.000 28.10.10 11.08.11/ 25.07.13) 10.0 = 334 @ 101.77 6.41 220 0.71 BB+// aHepreTMka
MOSCK-01 6000 R 8.05  08.03.11 06.09.11 105 | 101.12 101.35 101.49 6.79 3.97 0.79 aHepreTMka
MPCK Yp.01 1000 R 860 23.11.10 22.05.12 19.1 83.01 JHepreTuka
MPCK tOra 2 6000 R 1750 01.03.11  01.09.11] 26.08.14 10.0 @ 46.7 @ 108.15 0.15 31315 108.16 108.29 741 8.07 0.75 aHepreTMka
MTC 01 10000 R 7.00 21.04.11 17.10.13 36.2 99.31 273 5196 99.10 99.37 7.39 3.51 2.55 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75  26.04.11 20.10.15 60.7 | 101.00 4901 99.21 101.00 7.65 3.83 3.93 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 211210 20.06.13] 12.06.18 32.0 & 929 | 102.25 102.15 102.47 7.16 3.90 2.22 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  17.05.11  19.05.11) 13.05.14, 7.0 432 | 10570 = 0.05 77434 105.56 105.70 5.77 15.80 0.53 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 26.07.11  26.07.12. 19.07.16/ 21.0 = 698 | 112.20 1591 112.06 112.25 6.56 12.67 1.53 BB+/Ba2/BB Tenekom
HK AnbsiHc-03 5000 R 9.75 01.02.11  02.08.13] 21.07.20 34.0 @ 1185 101.70 20000 101.70 101.80 9.21 4.78 2.24 BB+ cbipbe
HKHX-04 06 1500 R 10.000 28.03.11 26.03.12 172 87.06 B/B1/ XUMUS
HIMK-BO-01 5000 R 9.75  07.12.10 04.12.12 25.7 | 105.80 102.08 6.86 4.60 1.78 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  02.11.10 30.10.12 245 | 107.00 2 107.00 107.80 7.08 5.01 1.67 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  08.03.11 05.03.13 28.7 | 101.65 99.00 101.80 710 3.80 2.04 BB+/Ba1/BBB-  meTannyprus
HOBATSK BO-1 10000 R 750  28.12.10 25.06.13 324 | 101.49 95 000 101.40 101.49 6.99 3.68 2.25 BBB-/Ba2/BBB- | cbipbe
HOMOC 118 5000 R 740 050111  09.07.12] 02.07.14 21.0 @ 448 @ 100.22 100.10 100.30 7.32 3.68 149 BB-/Ba3/ GaHku
HOMOC 128 5000 R 4262 220211 28.08.13  28.08.17) 350 & 833 | 100.69 100.60 100.90 5.97 4.23 242 BB-/Ba3/ GaHku
HOMOC 88 3000 R 9.50  16.02.11 16.02.11 38 101.39 101.15 101.42 4.94 4.67 0.30 BB-/Ba3/ GaHku
HOMOC 98 5000 R 700 171210 22.06.11] 14.06.13 8.0 32.1 100.53 | 0.01 100.37 100.51 6.09 347 0.60 BB-/Ba3d/ GaHku
HopHukens 50-03 15000 R 7.00 01.02.11 30.07.13 33.6 | 100.17 80001 100.17 100.30 7.04 3.48 2.36 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925 14.01.11 10.07.15 57.3 | 101.99 30 000 101.65 102.00 8.62 2.26 2.08 TpaHcnopt
HTC-01 1000 R 15.000 26.04.11 26.04.11 6.1 90.50 4790 85.09 95.00 4118 8.26 0.35 TOproBnst
HOK-3 2000 R 11,50, 03.05.11 03.05.11 6.3 101.40 1000 101.30 101.50 8.86 5.87 0.48 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 300 171110 19.11.10/ 16.05.12, 1.0 18.9 B/l notpeb. ToB.
06KoHa®-02 3000 R 15000 20.04.11 221111, 17.04.13 130 @ 30.1 B/l notpe6. ToB.
OrkK-3 06 3000 R 7.75 101210  16.12.10/ 09.12.11 2.0 13.6 aHepreTMka
OrK-5 6O-15 4000 R 750 211210 21.06.12] 18.06.13 20.0 & 322 | 100.90 24 987 100.70 101.25 7.00 3.71 1.45 /Ba3/ JHepreTuka
OrK-5 06-1 5000 R 1225 31.03.11 29.09.11 11.3 | 105.75 16 105.00 105.75 5.86 5.78 0.85 /Ba3/ aHepreTMka
OrK-6 0106 5000 R 725 21.0411 19.04.12 18.0 | 100.00 97.10 101.20 7.38 3.62 1.33 aHepreTMka
OM3 - 6 06 1600 R 13.000 03.12.10  09.06.11/ 31.05.13] 8.0 31.6 | 102.00 99.00 105.00 9.44 6.36 0.54 /1B~ MaLUMHOCTP.
OM3-5 06 1500 R 13.000 01.03.11 30.08.11 10.3 | 101.00 75.00 104.50 12.01 6.42 0.73 11B- MalLLKHOCTP.
MapHac-M 2 1000 R 950  18.11.10 17.11.11 129 notpeb. ToB.
MepBobark 5O-01 1500 R 10.000 271010  29.04.11] 24.04.13 6.0 304 | 100.85 8.31 4.94 0.45 B3/ GaHku
MepBobank1 1500 R 950  28.12.10 29.06.11 8.2 100.63 100.00 101.00 8.66 4.73 0.60 B3/ GaHku
MeTpokomb4 3000 R 500 04.01.11 06.07.11 8.4 99.42 90.00 99.80 5.94 2.52 0.64 /Ba3/B+ GaHku
MeTpokomb5 5000 R 1275 181210 191212 211214 260 @ 506 | 110.49 95.00 110.50 7.51 5.78 1.75 /Ba3/B+ GaHku

MeTpokom66 3000 R 7.75  20.02.11 22.08.12 222 | 100.87 75.05 101.00 7.35 3.85 1.60 /Ba3/B+ GaHku
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Metpokom67 3000 R 1490 20.02.11  24.0211] 22.08.12 4.0 222 | 102.90 181 102.90 103.60 547 7.26 0.31 /Ba3/B+ GaHku
Mpomce6-05 4500 R 7.75  19.11.10 18.05.12 19.0 = 101.04 100.90 101.00 715 3.82 1.36 B+/Ba2/oTo3BaH | GaHku
MpoMTp0206 3000 R 0.01  19.04.11 18.10.11 11.9 72.99 1 67.02 89.00 37.99 0.01 0.71 MalLLMHOCTP.
MpomTp0306 5000 R 18.000 26.01.11  28.01.11] 24.07.13 3.0 334 88.64 88.53 88.97 84.66 10.12 0.14 MaLUMHOCTP.
Mpotek®uH1 5000 R 1200 03.11.10 02.11.11 124 TOproBnst
MpodbMeansd-1 3000 R 1050  20.01.11  23.07.13, 16.07.15 330 @575 99.00 | 0.10 32377 98.50 99.00 11.17 5.29 215 Tenekom
Paarynsind2 2000 R 17.000  29.03.11 27.09.11 11.2 | 102.00 100.00 104.00 15.09 8.31 0.77 clx
Paarynaind3 3000 R 17.000 18.03.11 16.03.12 16.9 88.00 70.00 106.00 29.88 9.63 0.98 clx
Paarynsitd4 3000 R 17000 241110 02.06.11] 22.05.13 7.0 313 99.00 41 90.00 102.95 18.98 8.56 0.47 clx
Pasrynsind5 2000 R 1250 271010 29.10.10/ 23.10.13] 0.0 36.4 clx
Paitpbaitaen-4 10000 R 1350 071210 081211 03.12.13 140 @ 378 | 107.10 107.11 107.50 6.83 6.29 0.96 BBB+/Baa1/BBB- | 6aHku
PBK®uHaHc1 1750 R 9.50  20.01.11 21.07.11 89 101.00 6600 75.00 103.00 9.52 4.69 0.65 yenyru
PenKan-2 3000 R 10.50  08.04.11 04.04.12 175 | 10025 = 0.21 985 99.81 100.20 10.57 5.19 1.24 B-/B1/B- GaHku
PenKan-3 4000 R 1250 111210 17.06.11] 06.06.12 8.0 196  101.80 = 0.05 872 101.82 101.92 9.35 6.09 0.56 B-/B1/B- 6BaHku
PECTOPAHC3 1000 R 9.75  26.11.10 26.11.10 1.0 11B- yenyru
PX[ BO-01 15000 R 940  08.12.10 05.12.12 25.7 | 106.00 105 001 105.80 106.12 6.41 4.42 1.79 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 735 10.11.10 10.11.10 05 100.08 163 400 100.09 100.14 5.36 3.66 0.04 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  10.11.10 07.11.12 248 | 102.31 101.87 102.17 6.42 3.68 1.75 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  05.01.11 06.07.11 8.4 101.95 | 0.20 52 380 101.85 101.95 5.65 4.16 0.64 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 0100 171110 191110/ 13.11.13 1.0 371 99.43 99.51 99.80 9.18 0.05 0.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  10.03.11 06.03.14 409 | 12459 @ 0.07 269 803 124.39 124.40 6.81 6.00 261 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 24.11.10 18.11.15 61.6 | 102.06 @ 0.05 10 000 102.00 102.24 7.44 3.81 3.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1206n 15000 R 1490 251110 281111  16.05.19 13.0 = 104.1 @ 109.35 60 000 109.30 109.42 5.86 6.80 0.94 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 10.000  10.03.11 06.03.14 40.9 | 104.00 80 103.89 104.20 8.78 4.79 2.68 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.87  12.04.11 07.04.15 54.1 104.69 5000 104.69 104.88 8.76 4.70 341 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1116, 271210 261212 20.06.16, 26.0 = 688 | 107.65 234720 107.65 107.95 7.38 5.17 1.80 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 131210  13.06.11] 05.06.17, 8.0 80.5 | 105.15 805291 105.15 105.32 5.94 6.80 0.56 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 11.300 24.01.11 240713  16.07.18 33.0 = 940 | 111.37 110.72 111.05 6.78 5.06 2.24 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 1150 24.01.11  23.07.14  15.07.19 46.0 @ 106.1 @ 114.20 271 114.11 114.45 7.22 5.02 2.90 BBB/Baa1/BBB | TpaHcnopT
PX[-1906n 15000 R 1350 24.01.11  27.07.11 08.07.24 9.0 & 166.8 105.72 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 03.02.11  05.02.15] 16.01.25 52.0 @ 173.2 @ 110.15 355 107.00 107.20 6.32 4.07 3.40 BBB/Baa1/BBB | TpaHcnopt
Poc6ank BO-01 5000 R 740 241210 27.06.12) 21.06.13) 20.0 @ 323 | 101.10 100.60 100.90 6.78 3.67 147 BBB+/Baa3/BB+ | baHku
Poc6ank 5O-02 5000 R 8.000 08.01.11 08.07.13 329 | 101.55 2000 101.05 102.00 7.48 3.97 2.26 BBB+/Baa3/BB+ | baHku
PocbaHk-A3 5000 R 1200 04.11.10 16.05.11/ 06.11.13 7.0 36.9 | 103.30 | 0.09 20 000 103.10 103.29 5.34 5.82 0.50 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 12000 04.11.10 16.05.11) 07.11.14, 7.0 491 103.25 50615 103.10 103.30 5.44 5.83 0.50 BBB+/Baa3/BB+ | GaHku
PocroccTpax-1 4000 R 10.000 20.01.11  23.07.12, 16.07.15 210 575 99.80 | 0.20 151 99.60 99.75 10.30 5.00 145 (buHaHCbI
Poccenxb 10 5000 R 9.000 09.02.11  10.02.13] 29.01.20 28.0 & 112.7 @ 104.20 104.00 104.25 7.06 4.31 1.96 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 10.02.11  11.02.13] 30.01.20, 28.0 @ 112.8 104.24 0.04 136 104.00 104.25 7.05 4.30 1.96 BBB/Baa1/ GaHku
Poccenxb 2 7000 R 785 17.11.10 16.02.11 38 100.50 101.00 6.34 1.95 0.29 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 17.0211  17.02.14) 09.02.17, 40.0 @ 766 @ 105.16 172973 105.15 105.30 7.57 4.39 2.69 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150  06.04.11 071011 27.09.17 120 @ 843 | 105.30 105.00 105.60 5.69 5.44 0.87 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 071210 081211 27.11.18 14.0 = 985 | 100.00 100.01 13.85 6.73 0.90 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 6.90 141210 16.06.11/ 05.06.18 8.0 92.6 | 100.70 100.05 101.07 5.78 342 0.59 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 251110 261112 141119 250 @ 110.2 @ 106.15 11000 105.65 106.75 6.95 4.74 1.74 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 251110 261112 141119 25.0 @ 110.2 @ 106.76 11750 106.10 106.40 6.64 4.72 1.75 BBB/Baa1/ GaHku
Poccenxb 50O-01 5000 R 720 02.03.11 31.08.12] 28.08.13 22.0 = 346 @ 100.50 130 000 100.45 100.55 7.00 3.57 1.63 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 020311 31.08.12] 28.08.13 220 @ 346 @ 100.50 300 001 100.45 100.55 7.00 3.57 1.63 BBB/Baa1/ GaHku
PTK-Muaunr 60-01 1500 R 1200 08.02.11  16.08.11/ 06.08.13 10.0 & 338 ' 100.00 0.10 100 003 99.90 100.02 12.07 5.98 0.62 (buHaHCbI
PycMope 06 2000 R 10.000 16.12.10  20.06.11/ 14.06.12 8.0 19.9 97.05 94.00 100.10 17.27 2.57 0.54 notpeb. ToB.
PyccHedtb1 7000 R 13.00 10.12.10 10.12.10 15 101.97 100.21 102.45 -2.75 6.36 0.13 cbipbe
PycCraHg-6 6000 R 10.75  09.02.11 09.02.11 35 101.25 101.03 101.37 6.37 5.29 0.27 B+/Ba3/B+ GaHku
PycCraHa-7 5000 R 750  22.03.11 20.09.11 11.0 | 100.00 2000 99.91 100.03 7.63 3.74 0.82 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  15.04.11 13.04.12 178 | 100.18 75.00 99.99 7.76 3.86 1.31 B+/Ba3/B+ GaHku
PycduHanc8 2000 R 7700 21.03.11  17.09.12] 14.09.15 230 @ 59.5 @ 100.85 0.10 10114 100.70 100.85 7.34 3.81 1.67 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7.70. 23.03.11 18.09.12] 15.09.15 23.0 | 59.5 | 100.70 37 100 100.50 100.90 742 3.81 1.67 /Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01  30.11.10  03.03.11/ 28.02.12, 4.0 16.3 50.25 0.50 100.00 611.62 0.00 0.05 NpoM3BOACTBO
CarypHHMO2 2000 R 11.000 21.03.11  23.03.11) 20.09.11 5.0 11.0 99.50 290 98.50 99.50 12.46 5.51 0.36 MalLLMHOCTP.
CarypHHMO3 3500 R 10.000  06.12.10 06.06.14 44.0 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 28.01.11 26.07.13 335 | 101.93 | 043 102.00 103.00 11.67 5.97 211 yenyru
CB-®uHaHc! 1500 R 0100 201210  20.06.11/ 18.06.12 8.0 20.0 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 231110 23.11.100 24.05.11 1.0 7.0 40.01 npou3BOACTBO
CesizbbaHk1 2000 R 16.000  20.01.11 21.04.11 59 104.00 80 104.00 105.00 7.73 3.84 0.44 B1/ GaHku
Cesepcranb 50-01 15000 R 14000 22.03.11  20.09.11 18.09.12, 11.0 = 231 106.57 | 0.08 106.21 106.59 6.47 6.55 0.82 B+/Ba3/BB- cbipbe
Cesepcranb 5O-02 10000 R 9.75  18.02.11 15.02.13 28.1 105.36 | 0.36 13600 105.00 105.45 7.31 4.62 1.95 B+/Ba3/BB- cbipbe
Cesepcranb BO-04 5000 R 9.75  18.02.11 15.02.13 28.1 105.39 84 104.43 105.39 7.30 4.61 1.95 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 28.12.10 27.03.12 173 NpoM3BOACTBO
C3Tenex306 3000 R 860 25.11.10 24.02.11 4.0 101.00 90 550 100.51 101.00 5.65 2.12 0.31 BB//BB- Tenekom
C3Tenex406 2000 R 8.100  09.12.10 08.12.11 136 | 100.88 100.02 101.75 710 2.00 0.71 BB//BB- Tenekom
C3Tenex506 2000 R 587  23.11.10 21.05.13 31.3 | 100.00 5000 99.08 100.02 6.97 1.46 1.92 BB//BB- Tenekom
C3Tenex606 3000 R 1170 03.11.10  09.08.11/ 24.07.19, 10.0 = 1064 @ 106.95 13 444 106.55 107.03 5.61 2.73 0.71 BB//BB- Tenekom
Cubmps-01 2300 R 18.000 18.01.11 17.07.12 21.0 | 110.00 2390 109.51 110.38 11.74 8.16 1.35 TpaHcnopt
CubmeTnHO1 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 & 109.0 = 112.93 146 412 112.90 113.00 9.72 5.96 297 MeTannyprus
CubmeTnH02 10000 R 1350 21.04.11  20.10.14  10.10.19, 48.0 = 109.0 & 113.00 1430 406 112.90 113.00 9.70 5.96 297 meTannyprus
Cu6Tnk-806 3000 R 950  10.02.11  11.08.11/ 08.08.13 10.0 & 339 | 101.79 100.08 103.50 7.24 4.65 0.72 BB/ Tenekom
CHBYPXong1 1500 R 1047 04.11.10 01.11.12 24.6 BB/Ba2/ XUMUS
CuHeprus BO-01 3000 R 9.75 07.04.11  04.10.12] 03.10.13] 24.0 | 358 | 100.00 500 100.10 100.14 9.98 4.86 1.64 B/l notpe6. ToB.
CuHeprusi-3 2500 R 10.000 21.02.11  24.0211] 18.08.14 4.0 46.4 | 100.50 78 75.00 8.29 4.96 0.31 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  03.02.11 01.08.13 33.7 83.71 6.65 0.01 2.59 Tenekom
Cuctlanc 1 3000 R 8.50  12.04.11 08.04.14 42.0 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 850  19.04.11 15.04.14 422 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  10.03.11 07.03.13 28.8 | 105.60 26233 105.60 106.15 7.26 4.60 2.00 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 15.02.11  14.08.12] 12.08.14 220 @ 462 @ 113.03 0.5 18 955 113.02 113.03 7.04 6.51 151 BB-/Ba3/BB Tenekom

Cucrema-03 19000 R 12500 021210 041212 241116/ 260 @ 740 @ 110.11 56 315 110.28 110.29 7.30 5.66 1.72 BB-/Ba3/BB Tenexkom
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CesCtABTO2 3000 R 1250 19.01.11 17.07.13 33.2 101.15 1 101.00 101.10 12.33 6.16 2.07 aBToNpoM
Cutponuke BO-1 2000 R 1150 211210 26.06.12, 18.06.13 20.0 @ 322 102.00 3600 101.00 102.00 10.60 5.74 1.36 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 1075 11.0411 151012 07.10.13 240 @ 359 99.93 3000 99.90 100.20 10.98 5.36 1.64 B-/B3/ Tenekom
CKb-6aHk BO-04 2000 R 980 08.12.10 121211 05.06.13 140 @ 31.8 101.64 | 0.14 101.00 101.50 8.29 4.81 0.98 B/B2/ GaHku
COPYC KAM2 1500 R 06.01.11 05.04.12 176 TOproBnst
C1Wupyctpt 1000 R 06.01.11 07.07.11 85 CTPOUTENLCTBO
CrpTpras02 5000 R 849 14.01.11 13.07.12 20.9 85.85 43 055 85.60 85.85 19.31 4.93 1.33 CTPOUTENLCTBO
CrpTpras03 5000 R 850  14.04.11 11.04.13 29.9 85.50 25 85.08 89.97 16.47 4.96 1.93 CTPOUTENLCTBO
CY-155 306 3000 R 1550 16.02.11  24.0211) 15.02.12] 4.0 15.9 96.15 1504 95.51 96.15 28.87 8.04 0.26 CTPOUTENLCTBO
CynocTpb-3 1500 R 07.03.11 03.09.12 22.6 100.15 100.11 100.20 -0.08 1.86 B3/ GaHku
CYSK duHanc-01 10000 R 935 07.01.11  10.07.13] 26.06.20 33.0 & 1177 @ 101.70 = 020 100 000 101.62 101.72 8.76 4.58 2.20
Catnlpynn1 1000 R 11700 16.11.10 15.05.12 18.9 98.50 10 95.81 98.78 13.19 5.92 123 CTPOUTENLCTBO
TatHedpTb 50-01 5000 R 725 25.03.11 20.09.13 35.3 100.45 20 000 100.40 100.55 7.20 3.60 248 B+// cbipbe
Tartenekom 4 1500 R 825 04.11.10 01.11.12 246 | 101.00 140 97.02 101.00 7.85 407 | 170 Tenexom
Tardonab 4 1500 R 13.000 01.12.10 01.06.11 7.3 103.60 66 103.50 103.85 6.83 6.26 0.53 B2/ GaHku
Tardonab 5 2000 R 11.000 23.03.11  29.03.11] 21.03.12] 5.0 171 101.95 | 0.25 5000 99.95 102.00 5.89 5.38 0.40 B2/ GaHku
Tardonab 6 2000 R 11200 01.03.11  07.03.11] 26.02.13 4.0 285 101.30 30 000 99.90 101.69 7.06 5.51 0.34 B2/ GaHku
Tardonab 7 1000 R 1375 171210 2312100 1412120 2.0 26.0 101.35 100.00 101.15 3.69 6.76 0.15 B2/ GaHku
TB3 BO-01 2000 R 700 151210 24.06.11] 12.06.13 8.0 32.0 MaLUMHOCTP.
TrK-101 4000 R 850 15.03.11  15.03.12 11.03.14, 17.0 @ 411 101.90 9 101.90 102.80 712 4.16 124 aHepreTuka
TrK-102 5000 R 1699  04.01.11  11.07.11] 01.07.14, 9.0 448 107.08 | 0.28 150 060 106.80 107.20 6.27 791 0.63 aHepreTuka
TrK-10 062 5000 R 760 09.02.11  11.02.11] 06.02.13 4.0 27.8 JHepreTuka
TrK-2 6O-01 5000 R 9.000 22.03.11 17.09.13 35.2 99.76 99.50 100.03 9.30 4.50 237 B/l aHepreTuka
TrK-2-01 4000 R 6.75  01.03.11 30.08.11 10.3 99.89 0.01 1100 99.89 99.97 6.99 3.37 0.77 B/l aHepreTuka
TrK-4 06.1 5000 R 8.00 02.12.10 31.05.12 19.4 98.01 JHepreTuka
TrK-5-01 5000 R 875 15.04.11  16.10.13 06.10.17 36.0 @ 84.6 100.55 1980 103 100.50 100.60 8.68 4.34 246 aHepreTuka
TrK-6-01 5000 R 830 03.03.11  03.09.13] 24.08.17 350  83.1 100.06 99.91 100.05 8.40 4.14 2.37 aHepreTMka
TrK-6UHB-1 2000 R 10500 23.11.10 28.02.11) 21.02.12] 4.0 16.1 102.30 108 95.00 102.30 3.25 2.56 0.32 JHepreTuka
TrK-8 01 3500 R 880 11.11.10 10.05.12 18.7 aHepreTMka
TrK-9-01 7000 R 8.100 14.0211  15.08.13 07.08.17 340 826 100.09 | 0.07 100.00 100.10 8.20 4.04 2.34 aHepreTuka
TepHa-® 02 1500 R 1.00,  05.11.10 04.11.11 125 NpoM3BOACTBO
TexWHecT-1 2000 R 7.00 25.11.10 26.05.11 71 45.00 1 11.01 32247 7.76 0.13 TOproBnst
TexHukonb® 3000 R 7.00 10.03.11  10.03.11] 07.03.12, 4.0 16.6 100.00 105.00 7.09 3.49 0.34 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 25.01.11 28.07.13 33.5 110.60 1250 110.01 111.23 15.68 9.07 1.89 (buHaHCbI
TMK BO-01 5000 R 8.85  26.04.11 22.10.13 36.4 100.00 5000 000 9.05 441 247 /B1/B NpoM3BOACTBO
TMK-03 o6n 5000 R 980  15.02.11 15.02.11 37 101.00 | 0.10 11419 100.96 101.05 6.50 4.84 0.29 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 16.95  27.10.10  03.11.10/ 23.10.13] 0.0 36.4 100.61 8.40 0.03 TpaHcnopt
TpatcKoHT1 3000 R 950  01.03.11 26.02.13 285 104.83 6524 104.63 104.93 7.34 4.52 1.98 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80  09.12.10 04.06.15 56.1 103.14 102.69 103.10 7.99 4.25 3.01 BB+/Ba2/ TpaHcnopt
TpatcKpen2 3000 R 15000 141210 231210/ 12.06.12] 2.0 19.8 101.25 49 101.15 101.35 4.64 7.39 0.15 /Ba1/BB GaHku
TpatcKpen3 5000 R 10.30.  06.01.11 07.07.11 85 102.81 9060 102.81 102.90 6.18 5.00 0.63 /Ba1/BB GaHku
TpancKpen5 3000 R 790  09.02.11 12.08.13 34.0 101.08 | 0.18 100.55 101.15 7.60 3.92 2.35 /Ba1/BB GaHku
TpaHcKpen6 4000 R 825 21.04.11 17.04.14 423 101.44 100.45 102.10 7.92 4.06 2.86 /Ba1/BB GaHku
TpaHcmalw-2 4000 R 6.75  10.02.11 10.02.11 36 99.90 MalLLMHOCTP.
TpaHcHedTb-01 35000 R 9.75  23.05.11  20.05.15/ 13.05.19, 56.0 @ 104.0 = 105.22 111.80 8.30 9.24 3.49 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70. 31.03.11 29.03.12 173 102.06 101.50 102.10 7.27 4.25 1.27 JHepreTuka
YIMK-YaMo1 3000 R 825 01.03.11 28.02.12 16.3 MeTannyprus
YMMO 3 3000 R 10000  16.12.10 14.06.12 19.9 100.02 10.22 4.99 1.36 MalLLMHOCTP.
Ypancu6IK1 2700 R 6.00 29.12.10 29.12.10 21 99.99 99.00 100.10 6.08 3.11 0.16 B+// (buHaHCbI
Ypancu6lK2 5000 R 1450 20.01.11 21.07.11 8.9 104.15 | 0.13 72 104.08 104.39 8.68 6.94 0.65 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  24.02.11 23.02.12 16.2 108.93 108.75 109.74 9.38 7.55 112 B+// (buHaHCbI
YpancublK4 2000 R 16.50  20.01.11 19.01.12 15.0 108.51 107.80 108.60 9.22 7.58 1.03 B+// (buHaHCbI
Ypancu6Ks 3000 R 1425 20.01.11  20.01.11) 19.01.12, 3.0 15.0 101.70 101.50 102.00 6.84 6.99 0.22 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05  19.04.11 18.10.11 11.9 100.00 80 852 103.10 103.25 10.30 5.01 0.86 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 11.75  20.01.11 19.07.12 211 105.20 83171 106.90 107.40 8.62 5.57 1.45 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 14.04.11 09.04.15 54.2 101.70 3784 101.50 102.00 8.72 441 3.46 B+/Ba3/ GaHku
YpCW BO-01 1000 R 1080 04.11.10  09.11.11  01.11.12 130 @ 246 100.11 0.11 189 009 100.12 100.27 10.79 5.38 0.87 BB-//B+ Tenekom
YpCW cep06 2000 R 1050 18.11.10 17.11.11 12.9 101.50 BB-//B+ Tenekom
YpCW cep07 3000 R 850  15.03.11 13.03.12 16.8 101.90 3000 102.00 6.32 4.16 0.81 BB-//B+ Tenekom
YpCW cep08 2000 R 750  06.04.11 03.04.13 29.7 101.16 101.25 7.85 3.70 191 BB-//B+ Tenekom
OCK EQC-04 6000 R 7300 07.04.11 06.10.11 115 101.40 101.40 101.49 5.84 3.59 0.88 /Baa2/BBB JHepreTMka
®CK EQC-06 10000 R 715 29.03.11  26.09.13] 15.09.20 36.0 @ 1204 @ 100.53 100.45 100.50 7.05 3.55 2.50 /Baa2/BBB aHepreTMka
®CK EQC-08 10000 R 715  29.03.11  26.09.13] 15.09.20 36.0 & 1204 @ 100.55 = 0.05 100.45 100.50 7.04 3.54 2.50 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75 29.03.11  24.09.15] 15.09.20 60.0 & 1204 @ 101.10 705513 101.02 101.10 7.61 3.82 3.87 /Baa2/BBB JHepreTuka
XaHTMaHbark-02 3000 R 785 151210 16.06.11] 12.06.13 8.0 32.0 100.32 100.60 100.77 7.40 4.05 0.58 /Ba3/B+ GaHku
XK® Bank-4 3000 R 710 12.01.11 12.10.11 1.7 100.00 99.85 100.01 7.29 1.77 0.87 /Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.01.11  19.10.11/ 17.04.13 120 @ 30.1 100.85 1509 100.85 100.94 7.44 2.02 0.89 /Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 28.10.10  30.04.12 23.04.15 180 @ 547 102.17 7.62 220 1.30 /Ba3/B+ GaHku
X-MCrpoiiP2 2000 R 10000  11.01.11 12.07.11 8.6 CTPOUTENLCTBO
LleHTp-nHB2 3000 R 925 281210 29.06.12 24.06.14 20.0 @ 446 102.00 52 336 100.47 102.48 8.05 4.52 143 /B1/ GaHku
LlentpTen-5 3000 R 9.30  01.03.11 30.08.11 10.3 100.00 4 100.01 101.97 9.48 4.64 0.56 B//BB- Tenekom
Yepkusoso1 2000 R 1275 30.11.10 31.05.11 72 103.80 103.25 103.50 6.21 6.12 0.53 notpe6. ToB.
YTM3 0306 8000 R 10.00. 28.10.10 28.10.10, 21.04.15 0.0 54.6 JoTo3BaH/ nNpou3BOACTBO
YTn3 60-01 5000 R 16.50 071210  08.12.11 04.1212 140 @ 257 106.14 | 0.28 3013 105.85 106.09 10.70 7.75 0.91 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 21.00 09.12.10, 14.06.11  04.09.14 8.0 47.0 105.87 106.00 106.20 11.26 4.95 0.54 (buHaHCbI
OHeproCr-1 1500 R 1200 19.11.10 20.05.11 6.9 3HepreTuka
tOHuKpeambaHk-05 5000 R 750 08.03.11  03.09.13, 01.09.15 350 @ 59.0 100.50 51000 100.40 100.50 743 3.72 242 /Ba3/B+ GaHku
FOHUMMnK 01 2000 R 14.000  08.03.11 06.09.11 105 100.45 98.13 102.77 13.82 6.95 0.73 notpe6. ToB.
IOTK BO-01 2000 R 11.000  19.01.11 211011 17.10.12] 12.0 @ 241 104.15 65 000 104.00 6.72 2.63 0.89 /B1/B Tenekom
IOTK BO-04 1000 R 1140 20.01.11 18.10.12 241 105.85 | 0.05 150 105.50 105.85 8.42 2.68 1.66 /B1/B Tenekom
FOTK-05 06. 2000 R 780 01.12.10 30.05.12 19.4 100.61 100.10 101.14 7.78 3.96 1.38 /B1/B Tenekom
t0Taiip-® 03 2000 R 1400 14.12.10 14.12.10 1.6 TpaHcnopt

t0Taitp-® BO-1 1500 R 1250 28.12.10 26.03.13 294 103.48 100.00 103.70 11.29 3.01 1.90 TpaHcnopT




#N/A

PbIHOK pyGneBbix o6nurauunmn

d‘b YPANCUIBE | K3MUTAN

[ara Mecsues ao Toprobiii KotupoBku LoxoaHocTb, %
06bem, | KynoH, P Dop, PeitnHr
Bbinyck Llena WUzm. obbem, wr CekTop
MIH % KynoHa = odepTsl = noraw | o¢pT  noraw (0cH+PMIC) nokynka | npogaxa = odpr = noraw = Tekyw | €T Finis

KOPMOPATUBHBIE PYBJIEBbIE OBJIUF AL (npopomxeHune)

10Taitp-® BO-2 1500 R 1250 28.12.10 26.03.13 294 | 103.20 19010 103.25 103.75 1143 3.02 1.89 TpaHcnopT
Akytckan BO-01 3000 R 825 08.03.11 03.09.13 348 | 100.24 98.96 100.50 832 4.10 238 BB/ JHepreTika
SAkyTCKaH02 1200 R 1030, 10.03.11 08.03.12 166 | 103.68 7.29 4.95 1.12 BB// JHepreTika




Fixed Income Daily 27.10.10
IV YPANCMIE | K3nuTAN

PbIHOK pybneBbIx o6nuraumm
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rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
BalukopT606 1500 R 8.02  30.11.10 30.11.10 12 100.20 5960 100.01 100.20 5.89 3.99 0.09 /Ba1/BB+ MyHULMNanbHbIA
BonrorpO64 1000 R 7.75  16.11.10 15.05.12 18.9 100.62 99.00 101.00 7.08 3.84 0.82 1/BB- MyHULMNanbHbIA
Bonrorp069 2000 R 8.75  08.12.10 04.06.14 439 100.75 100.51 101.20 7.95 4.33 220 1/BB- MyHULMNanbHbI
BopoHex063 500 R 1025 27.12.10 27.06.11 8.1 101.20 = 1.80 10 101.01 103.25 8.51 5.05 0.59 MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  24.11.10 24.11.10 1.0 100.19 © 0.19 266 709 100.01 100.19 4.46 2.33 0.08 B MyHULMNANbHbIA
VpkO6n31-5 2200 R 7.700  24.02.11 26.10.11 122 100.10 48 250 100.00 100.10 7.76 2.57 0.76 B MyHULMNANbHbIA
VipkO6n31-6 3800 R 9.15  23.11.10 22.11.12 25.3 101.69 100.17 102.78 7.70 2.46 0.97 B MyHULMNanbHbIA
KanyxO6n-2 1300 R 840  29.11.10 29.08.11 10.2 100.91 33642 100.95 101.05 7.22 2.03 0.76 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.05 02.12.10 29.11.12 255 | 102.92 99.50 104.00 7.36 219 1.54 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1011 29.12.10 26.06.13 32.5 | 105.03 100.00 115.10 7.69 2.40 1.82 BB-// MyHULMNAnbHbIA
Kapenus 11 800 R 980 11.11.10 10.05.12 18.7 101.81 101.81 102.68 7.82 4.80 0.81 BB-// MyHULananbHbIiA
Kapenus 12 1000 R 19.05  02.12.10 02.06.11 7.3 104.65 = 0.15 13 206 104.08 104.60 5.60 4.54 0.32 BB-// MyHULananbHbIi
Kapenus 2 1000 R 767 14.04.11 14.04.11 5.7 100.70 © 0.30 11970 100.40 100.60 6.21 3.80 0.44 BB-// MyHULMNanbHbIA
Kapenus 2 1000 R 767 140411 14.04.11 57 | 100.70 | 0.30 11970 100.40 100.60 6.21 380 | 044 BB-// MYHALVMNATbHbIR
KOMW 78 06 1000 R 9.00 23.11.10 221113 374 100.37 100.51 104.00 8.02 4.52 212 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 7.50  05.03.11 03.12.15 62.1 94.28 94.60 110.96 8.35 3.97 3.54 BB/Ba2/ MyHULMNanbHbIA
KOMMW 98 06 2100 R 7.75  19.04.11 18.10.14 484 98.94 98.91 99.25 7.95 3.90 2.88 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 6.50 17.12.10 14.12.12 26.0 98.50 BB/Ba1/BB MyHULMNANbHbIA
KpacHfApKp4 10200 R 1139 11.11.10 08.11.12 24.8 104.47 104.45 104.55 6.85 2.72 0.99 BB+/Ba2/BB+ MyHULMNanbHbIA
leH06n-206 800 R 1401 08.12.10 08.12.10 14 100.76 = 0.06 30 000 100.74 101.10 7.36 6.93 0.11 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 10.12.10 05.12.14 50.0 116.04 300 116.03 117.46 744 5.26 3.07 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.000  26.12.10 26.12.10 2.0 101.19 | 044 100.51 101.10 2.79 4.96 0.16 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop39-06 4800 R 8.00 21.01.11 21.07.14 455 | 102.11 102.20 102.40 6.96 3.95 3.04 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop44-06 5000 R 8.000 241210 24.06.15 56.7 101.81 0.56 101.25 102.30 7.05 3.94 3.66 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop45-06 15000 R 8.00 27.12.10 27.06.12 20.3 103.14 2400 103.15 103.25 6.08 3.89 147 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop48-06 30000 R 8.00 11.12.10 11.06.22 1415 = 9457 94.00 94.50 7.72 4.24 712 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop49-06 25000 R 8.00 14.12.10 14.06.17 80.8 99.91 90 100.00 100.25 744 4.01 4.83 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.10 18.12.11 13.9 102.70 221124 102.30 102.83 5.60 3.91 1.03 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.000 05.03.11 05.09.12 22.7 102.90 102.60 102.90 6.16 3.86 1.65 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop56-06 20000 R 8.00 22.03.11 22.09.16 71.9 100.31 0.07 99.86 100.10 7.34 3.96 4.52 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop58-06 15000 R 10.000  01.12.10 01.06.11 7.3 103.00 50 960 102.95 103.00 4.96 242 0.55 BBB/Baa1/BBB | MyHULynanbHbii
Mrop61-06 15000 R 15.000 03.12.10 03.06.13 31.7 121.74 120.90 121.55 6.06 3.07 2.08 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop62-06 20000 R 15.00 08.12.10 08.06.14 44.0 121.90 121.85 121.89 6.72 3.07 2.74 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop63-06 15000 R 15.000  10.12.10 10.12.13 38.0 124.22 124.00 124.99 6.54 3.01 242 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop66-06 110000 R 875 23.11.10 23.11.18 98.3 106.23 106.00 106.80 8.00 2.08 542 BBB/Baa1/BBB | MyHuULMnanbHbii
Moc.o6n.68 12000 R 9.000 19.04.11 19.04.11 58 101.05 10 043 101.05 101.37 6.84 4.44 0.45 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16 000 R 8.000 20.04.11 16.04.14 423 99.86 0.40 6698 99.06 99.84 8.21 4.00 2.86 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 14.12.10 11.06.13 32.0 | 102.00 21699 101.86 102.10 7.89 4.40 148 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.000  10.04.11 15.03.12 169 | 11199 | 049 111.01 112.45 7.55 7.49 1.06 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 7.70  21.04.11 20.10.11 120 | 100.80 1000 100.00 101.10 6.96 3.81 0.90 B+/oTo3BaH/ MyHULMNanbHbIA
HuxropO6n4 2700 R 825 241110 17.11.12 25.1 101.30 100.01 6.75 4.04 0.94 B+/oTo3BaH/ MyHULMNanbHbIA
003 25059 41000 R 6.100  19.01.11 19.01.11 28 100.69 = 0.10 200 000 3.14 151 0.23 BBB/Baa1/BBB  |roc. Gymaru
003 25063 30000 R 6200 10.11.10 09.11.11 126 101.65 3497 101.50 101.65 4.64 1.52 0.96 BBB/Baa1/BBB |roc. Gymaru
003 25064 45000 R 11900 19.01.11 18.01.12 15.0 108.89 2 107.59 108.89 4.51 2.72 1.1 BBB/Baa1/BBB  |roc. Gymaru
003 25065 46000 R 12000 29.12.10 27.03.13 294 114.15 5000 114.10 114.15 5.82 2.62 2.02 BBB/Baa1/BBB |roc. Gymaru
003 25066 40000 R 10.55  05.01.11 06.07.11 8.4 104.61 501370 104.29 104.75 3.83 2.51 0.65 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.01.11 17.10.12 241 111.08 7261912 110.80 111.00 547 2.54 1.7 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 23.02.11 20.08.14 465 | 119.01 7363 589 118.47 118.68 6.41 5.03 2.99 BBB/Baa1/BBB  |roc. Gymaru
003 25070 44 947 R 10.000  30.03.11 28.09.11 11.2 104.94 393 806 104.78 104.90 4.52 4.75 0.86 BBB/Baa1/BBB  |roc. Gymaru
003 25071 39165 R 8.100 01.12.10 26.11.14 49.7 10545 = 0.03 1 105.35 106.40 6.66 3.83 3.26 BBB/Baa1/BBB  |roc. Gymaru
003 25072 66 830 R 715  26.01.11 23.01.13 273 102.90 = 0.05 1 102.88 102.93 5.83 3.46 1.97 BBB/Baa1/BBB |roc. Gymaru
003 25073 55991 R 6.85  02.02.11 01.08.12 215 | 102.25 180 816 102.24 102.27 5.57 3.34 1.58 BBB/Baa1/BBB  |roc. Gymaru
003 25075 30000 R 6.88  19.01.11 15.07.15 574 100.30 100 000 100.20 100.40 6.92 3.29 3.78 BBB/Baa1/BBB  |roc. Gymaru
003 26198 42117 R 6.000 03.11.10 02.11.12 24.6 100.40 3500 100.40 100.68 5.78 5.98 1.76 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.01.11 11.07.12 20.8 101.04 = 0.07 300 000 101.01 101.05 5.58 1.50 1.55 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.100  19.01.11 17.07.13 33.2 100.36 212385 100.00 101.40 6.09 1.52 2.38 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 221210 17.12.14 50.4 117.25 425 117.05 117.25 6.58 2.38 3.20 BBB/Baa1/BBB  |roc. Gymaru
003 26203 25000 R 6.90  09.02.11 03.08.16 70.3 99.45 106 051 99.40 99.45 7.14 3.59 4.47 BBB/Baa1/BBB  |roc. Gymaru
003 46002 62000 R 8.000 09.02.11 08.08.12 217 103.30 88 305 103.15 103.30 4.73 3.86 0.96 BBB/Baa1/BBB |roc. Gymaru
003 46014 43717 R 7.00 09.03.11 29.08.18 95.5 99.00 80 000 100.00 7.30 3.52 5.55 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 750  10.11.10 03.08.16 70.3 98.44 3320 961 97.10 99.00 713 1.90 4.10 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.50  08.12.10 24121 1349 = 98.44 9736 711 97.52 99.00 744 2.15 6.63 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 30.03.11 20.03.19 102.2 | 7256 2960 679 71.30 7277 7.59 5.17 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90  09.02.11 06.02.36 307.8 | 92.56 3756 186 92.50 93.90 7.7 3.72 10.70 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 16.02.11 08.08.18 94.8 91.86 4758 195 91.01 93.39 7.30 3.80 5.44 BBB/Baa1/BBB  |roc. Gymaru
CamapO6n 3 4500 R 760 111110 11.08.11 9.6 10118+ 0.08 101.00 101.10 6.20 1.87 0.72 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 4 5000 R 6.98 22.12.10 20.06.12 20.1 100.03 98.54 100.00 7.14 1.74 1.46 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9300 23.12.10 19.12.13 38.3 102.95 = 0.06 7500 102.55 102.95 7.01 225 112 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 1500 12.11.10 10.05.13 30.9 114.30 45 114.40 116.10 7.28 3.27 1.70 /Ba1/BB+ MyHULMNaNbHbIA
Caxa(fkyT) 2500 R 795 13.01.11 11.04.13 29.9 101.76 100.02 101.60 6.83 1.95 1.29 BB//BB- MyHULMNANbHbIA
CaxafikyT-8 2500 R 880  25.11.10 26.05.11 71 101.10 12235 101.01 101.10 7.02 217 0.53 BB//BB- MyHULMNaNbHbIA
Tomck.06-4 1001 R 700 26.12.10 26.12.11 142 100.05 67 305 100.05 100.60 7.02 3.51 0.60 B MyHULAnanbHbIiA
Tomck.06-5 1400 R 7.00 17.12.10 17.12.12 26.1 100.52 100.20 100.60 6.70 3.49 1.22 B MyHULANanbHbIiA
Tomck.06-7 2500 R 1350  27.11.10 27.11.13 37.6 107.36 106.52 108.20 7.55 3.17 1.32 B MyHULananbHbIA
YamypTua-2 1500 R 840 17.01.11 15.07.12 209 | 101.78 101.60 102.10 7.40 4.16 149 /Bat/ MyHULMNaNbHbIA
Xakacus-1 1200 R 820 24.11.10 25.08.13 345 | 101.04 100.00 101.85 7.94 2.02 1.99 MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.10 05.06.11 74 100.40 2900 100.10 100.40 7.28 3.90 0.55 /Ba2/ MyHULMNaNbHbIA
Yysawwms-06 1000 R 724 18.01.11 17.04.12 18.0 99.80 360 99.76 1111 7.59 1.81 1.31 /Ba2/ MyHULMNaNbHbIA
Yysawms-07 1000 R 941 07.12.10 04.06.13 31.7 102.29 100.59 103.99 8.12 2.29 1.81 /Ba2/ MyHULMNanbHbIA
AkyT-07 06 2500 R 780 20.01.11 17.04.14 423 100.55 99.53 101.59 7.80 1.93 242 BB//BB- MyHULMNaNbHbIA
FAkyT-09 06 2000 R 9.75 231210 19.09.13 35.3 105.00 940 105.00 105.80 751 2.32 1.89 BB//BB- MyHULMNaNbHbIA
ApO6n-06 2000 R 6.50  19.04.11 19.04.11 5.8 100.50 © 0.50 4006 100.00 101.06 5.50 3.22 0.46 BB-// MyHULMNanbHbIA

ApO6n-09 3000 R 850/ 18.11.10 16.05.13 31.1 | 10161 99.61 102.90 7.68 2.08 1.93 BB-// MyHULMNanbHbI
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Ak bars-11 300 § 9.25  20.12.10 20.06.11 79 | 102.98 453 449 0.62 BB/Ba3/ GaHku
Ak bars-12 2258 1025  03.12.10 03.12.12 256 | 10879 | 0.05 5.75 471 1.83 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.10 25.06.12 203 | 10549 | 0.06 472 3.89 1.52 BB/Ba1/B+ GaHkun
Alfa-Bank-13 400 $ 9.25 241210 24.06.11 24.06.13 80 | 324  109.36 | 0.01 423 0.66 BB/Ba1/B+ GaHku
Alfa-Bank-15 225§ 863  09.1210 09.12.10  09.1215 1.0 | 623 BB/Ba1/B+ GaHku
Alfa-Bank-15_03_18 600 § 800  18.03.11 18.03.15 535 | 10414 | 0.11 6.89 384 3.65 BB/Ba1/B+ GaHkun
Alfa-Bank-17 300 § 864 220211 220212 220217 16.0 @ 77.0 BB/Ba1/B+ GaHkun
Alfa-Bank-17_09_25 1000 § 788  25.03.11 25.09.17 84.2 BB/Ba1/B+ GaHku
Alliance Qil-15 350 § 9.88  11.03.11 11.03.15 53.2 BI/B+ chblpbe
Alrosa-14 500 § 888 17.11.10 17.11.14 494 | 110.83 5.84 4.00 3.31 B+/Ba3/B+ Chlpbe
BoM-10 300 § 7.38  26.11.10 26.11.10 1.0 | 10037 | 0.00 2.80 367 0.08 BBB-/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.11 04.03.11 43 | 100.46 477 6.22 0.35 BBB-/Baat/ GaHkun
BoM-13 500 § 7.34  13.11.10 13.05.13 31.0 | 10442 5.45 3.51 2.24 BBB-/Baat/ GaHku
BoM-15 300 § 750 25.41.1C)  256.11.4C 251116 1.0 | 619 | 99.07 19.42 3.78 0.07 BBB-/Baat/ GaHku
BoM-15_03_11 750 § 6.70  11.03.11 11.03.15 53.2 BBB-/Baat/ GaHku
BoM-17 400 $ 6.81  10.11.10 10.05.17 79.6 | 9943 6.92 342 5.04 BBB-/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.01.11 25.04.12 182 | 98.88 10.52 224 0.72 (bMHaHCbI
Credit Europe Bank-13 300 § 7.75  20.11.10 20.05.13 31.2 | 10356 0.02 6.23 3.74 2.24 /Ba3/ GaHkm
DON-Stroy-10 CLN 150 $ 10.00  01.11.10 01.11.10 0.2 CTPOUTENbCTBO
EURDEV-14 500 § 7.38  29.03.11 29.09.14 478 | 110.71 437 333 341 BBB/A3/BBB GaHku
Eurochem12 300 § 7.88/ 21.03.11 21.09.12 232 BB//BB XMMUS
Evraz-13 1050 § 8.88 24.04.11 24.04.13 304 | 107.41 5.65 413 2.24 B+/B1/B meTannyprus
Evraz-15 750 § 825 10.11.10 10.11.15 614 /Ba3/BB- meTannyprus
Evraz-18 550 § 950, 24.04.11 24.04.18 912 | 11362 712 418 547 B+/B1/B meTannyprus
Gallery-13 CLN 175§ 1043 12.12.10 12.05.13 31.0 /Caal/D Chblpbe
Gazprom-10 JPY 20000 Y 263 15.11.10 15.11.10 0.7 BBB/Baa1/BBB |cbipbe
Gazprom-11 CHF 500 C 9.00  23.04.11 23.04.11 6.0 | 10317 | 0.00 2.38 8.72 0.49 BBB/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456 09.12.10 09.12.12 258 | 103.78 | 0.02 2.68 439 1.97 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.10 15.11.12 250 | 9945 | 0.00 317 145 1.95 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 963  01.03.11 01.03.13 286 | 11391 | 001 3.40 422 211 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.10 31.10.13 36.7 | 106.69 4.12 6.17 2.62 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.11 22.07.13 333 | 10346 @ 0.06 317 218 2.54 BBB/Baa1/BBB | cbipbe
Gazprom-13-5 400 $ 7.34  11.04.11 11.04.13 299 | 109.34 3.35 3.36 2.26 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.11 31.07.13 336 | 110.87 3.35 3.39 248 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.11 25.02.14 406 | 10416 | 0.12 364 4.83 3.00 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 $ 8.13  31.01.11 31.07.14 458 BBB/Baa1/BBB |cbipbe
Gazprom-14-2 700 € 536 31.10.10 31.10.14 489 | 104.89 | 0.01 3.98 5.11 348 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 5.88  01.06.11 01.06.15 56.0 = 10556 = 0.03 445 5.56 4.00 BBB/Baa1/BBB |cbipbe
Gazprom-15_02_04 850 € 813 04.02.11 04.02.15 521 | 114.00 2.76 713 3.57 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 6.21  22.11.10 22.11.16 740 | 107.00 4.87 2.90 4.94 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514  22.03.11 22.03.17 78.0 | 102.55 461 5.01 5.35 BBB/Baa1/BBB |cbipbe
Gazprom-17-2 500 € 544 02.11.1C 02.11.17 855 | 103.32 481 5.26 5.60 BBB/Baa1/BBB |cbipbe
Gazprom-18 1200 € 6.61  13.02.11 13.02.18 889 | 109.27 4.99 6.04 5.70 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.04.11 11.04.18 90.8 | 116.80 5.38 349 5.71 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 230411 23.0412 230419 180 | 1034 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720 01.02.11 01.02.20 112.8 | 107.81 4.56 3.34 2.90 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.03.11 07.03.22 138.3 | 106.25 5.75 3.06 8.02 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 863  28.10.10 28.04.14 28.04.34 430 | 2862  126.00 1.05 342 3.03 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729 16.02.11 16.08.37 326.4 | 109.89 6.50 332 | 1219 BBB/Baa1/BBB | cbipbe
Gazprombank-11 300 § 797 15.12.10 15.06.11 7.7 10341 2.52 3.85 0.61 [Baa3/BB GaHku
Gazprombank-13 500 $ 793 28.12.10 28.06.13 325 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.10 15.12.14 50.4 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50 23.03.11 23.09.15 59.8 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.11 22.07.13 333 | 104.08 4.03 2.70 2.50 BBB/Baa1/BBB | cbipbe
HCFB-11 500 § 11.00  20.12.10 20.06.11 7.9 | 104.00 4.66 5.29 0.61 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.11 11.08.11 96 | 104.49 5.84 5.62 0.74 /Ba3/B+ GaHku
11B-13 200 § 11.00  15.02.11 15.02.13 28.1 D/Caa2/D GaHku
Income-Lada-10 CLN 408 10.00  20.11.10 20.11.10 0.8 TOproBns
Income-Lada-11 CLN 388 18.00  23.12.10 20.06.11 79 Toproens
KZOSRU-11 200 § 9.25  30.10.10 30.10.11 123 RD/ID XuMus
LenSpetsSMU-12 CLN 100 $ 9.75  26.04.11 26.04.12 18.3 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.10 05.11.14 49.0 | 108.02 @ 0.03 419 2.95 346 = BBB-/Baa2/BBB-  cbipbe
Lukoil-17 500 § 6.36  07.12.10 07.06.17 80.5 | 106.58 517 2.98 528 = BBB-/Baa2/BBB- | cbipbe
Lukoil-19 600 § 7.25  05.11.10 05.11.19 109.9 | 110.74 5.71 3.27 6.51 BBB-/Baa2/BBB- |cbipbe
Lukoil-22 500 § 6.66  07.12.10 07.06.22 1414 | 105.54 5.99 3.15 7.93 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 $ 888 10.03.11] 10.03.11  10.03.16 4.0 | 654 B+/B1/ GaHku
MDM-11 200 § 9.75  21.01.11 21.07.11 8.9 BB/Ba2/B+ (UHaHCbI
Mirax-11 180 § 9.45/  20.03.11 20.03.11 438 ICatl CTPOUTENbCTBO
Moscow-11 374 € 6.45  12.10.11 12.10.11 11.7 | 104.02 2.16 6.20 0.95 BBB/Baa1/BBB  MyHMUMnamnbHbIi
Moscow-16 407 € 5.06  20.10.11 20.10.16 729 | 10229 @ 0.01 4.57 4.95 5.20 BBB/Baa1/BBB MyHMUMnamnbHbIi
MTS-12 400 $ 800  28.01.11 28.01.12 153 | 105.85 | 0.04 3.20 3.78 1.18 BB+/Ba2/BB Ternexom
MTS-20 750 § 863 221210 22.06.20 1176 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.04.11 20.04.12 18.1 B/B1/ Xumus
NKNH-15 200 § 850 221210 221210 221215 20 | 628 B/B1/ Xumus
NMTP-12 300 § 7.00  17.11.10 17.05.12 19.0 | 103.30 478 3.39 143 [Ba1/BB+ cepBuC
NOMOS-12 200 § 9.25  17.12.10 17.12.12 26.1 BB-/Ba3/ (UHaHCbI
NOMOS-13 400 $ 6.50  21.04.11 21.10.13 36.4 BB-/Ba3/ (UHaHCbI
NOMOS-15 350 § 875  21.04.11 21.10.15 60.7 B-B1/ (UHaHCbI
NOMOS-16 125§ 9.75  20.04.11] 20.10.11  20.10.16 12.0 = 729 BB-/Ba3/ (UHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.11 29.09.11 1.3 TOproBns

Promsvyazbank-11 225§ 875 20.04.11 20.10.11 120 | 104.09 = 0.04 445 420 0.

©

4 B+/Ba2/oto3BaH | GaHku
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Promsvyazbank-12-2 200§ 9.63 23.11.10 23.05.12 19.2 | 105.32 6.03 4.57 1.40 B+/Ba2/otoseaH | GaHku
Promsvyazbank-13 150 § 10.75  15.01.11  15.07.11] 15.07.13 9.0 331 | 11027 | 0.16 4.88 0.71 B+/Ba2/otoseaH | GaHku
Promsvyazbank-15 200§ 12.75  27.11.10 27.05.15 558 | 114.13 8.92 5.59 337 B+/Ba2/otoseaH | GaHku
Promsvyazbank-16 200 § 11.25  08.01.11 08.07.16 694 | 108.96 9.19 5.16 411 B+/Ba2/otosaH | GaHku
Promsvyazbank-18 100 § 1250 31.01.11 31.01.18 885 | 110.12 11.30 5.68 4.65 B+/Ba2/otoseaH | GaHku
Raspadskaya-12 300 $ 750 22.11.10 22.05.12 19.1 /B1/B+ Cbipbe
RenCap-13 225§ 13.00  01.04.11 01.04.13 296 B-/B1/B- GaHku
ROLF-11 150 § 13.00  05.11.10 30.06.11 82 | 10156 | 0.00 10.60 6.40 0.60 [Caat/CCC ToproBns
Rosbank-12 130 § 9.00  01.01.11 01.07.12 205 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.11.10 29.11.10 1.1 10049 | 0.00 145 342 0.09 BBB/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.11 30.04.12 184 | 103.75 = 0.40 362 6.04 143 BBB/Baa1/ GaHkm
Rosselkhozbank-13 700 § 718 16.11.10 16.05.13 311 | 107.36 411 3.34 2271 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 7.50  25.03.11 25.03.13 294 | 101.67 | 0.03 6.73 3.69 217 BBB/Baat/ GaHku
Rosselkhozbank-1¢ 750 § 743 14.01.11 14.01.14 39.2 | 108.07 4.40 3.30 2.83 BBB/Baat/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.10 11.06.14 441 | 11484 451 3.92 3.05 BBB/Baat/ GaHkun
Rosselkhozbank-16 500 § 6.97  21.03.11 21.09.11  21.09.16 11.0 = 719 | 100.13 | 0.00 6.80 348 0.86 BBB/Baat/ GaHku
Rosselkhozbank-17 1250 § 6.30  15.11.10 15.05.17 798 | 105.97 5.21 297 5.23 BBB/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.10 29.05.18 924 | 11428 543 3.39 5.69 BBB/Baat/ GaHku
RTM-11 CLN 125§ 12.00  04.12.10 04.03.11 43 ToproBns
Russia-15 2000 $ 363 29.10.10 29.04.15 549 | 10260 | 0.01 3.00 177 4.07 BBB/Baa1/BBB  |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.11 24.07.18 94.3 | 14455 420 3.80 5.61 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 5.00  29.10.10 29.04.20 115.8 | 104.98 4.36 238 7.40 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.10 24.06.28 215.0 | 184.55 5.31 345 941 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218% 750  31.03.11 31.03.30 2365 | 120.51 3000 000 417 3.1 5.89 BBB/Baa1/BBB |roc. Gymarn
RusStandard-11 350 § 863  05.11.10 05.05.11 64 | 10128 | 0.00 6.10 4.26 0.49 B+/Ba3/B+ GaHkun
RusStandard-15 200 $ 888 16.12.10 16.12.10 16.12.15 20 | 626 = 97.31 29.52 4.56 0.12 B+/Ba3/B+ GaHku
RusStandard-16 200 $ 9.75  01.12.10 01.12.16 743 | 99.00 1113 492 422 B+/Ba3/B+ GaHkun
RZD-17 1500 § 574/  03.04.11 03.04.17 784 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.11.10 14.11.11 128 | 104.02 = 0.01 2.04 2.85 1.00 GaHkm
Sberbank-13 500 § 648  15.11.10 15.05.13 31.1 | 106.50 3.78 3.04 229 GaHkun
Sberbank-13-2 500 § 647 02.01.11 02.07.13 32.7 | 106.53 3.88 3.04 242 GaHkun
Sberbank-15_07 1500 § 550  07.01.11 07.07.15 57.2 | 103.28 471 2.66 4.05 GaHkun
Sberbank-17 1000 § 540  24.03.11 24.09.17 84.2 | 10045 5.32 269 5.68 GaHkun
Severstal-13 1250 § 9.75  29.01.11 29.07.13 336 | 110.85 5.45 4.40 239 B+/Ba3/BB- Chblpbe
Severstal-14 375§ 9.25  19.04.11 19.04.14 424 11137 5.61 4.15 2.99 B+/Ba3/BB- cblipbe
Severstal-17 1000 § 6.70  25.04.11 25.10.17 85.2 | 10050 = 0.65 6.61 3.33 5.52 B+/Ba3/BB- cblpbe
Sibirtelecom-11 CLN 90§ 770, 24.04.11 24.04.11 6.0 BB/ Tenekom
SINEK-15 250 § 770 03.02.11 03.08.15 58.1 | 106.34 = 0.04 6.14 362 3.92 BBB-/Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.11 28.01.11 3.1 101.96 147 435 0.25 BB-/Ba3/BB Tenexom
Sovkomflot-17 800 $ 538  27.04.11 27.10.17 85.3 TpaHcnopT
Tatfondbank-12 0% 12.00  02.02.11 02.02.12 15.5 B2/ (bMHaHCbI
TMK-11 600 § 10.00  29.01.11 29.07.11 9.2 | 10407 4.46 4.80 0.72 /B1/B npoK3BOACTBO
TNK-11 500 § 6.88  18.01.11 18.07.11 88 | 10326 | 0.02 2.33 3.33 0.70 = BBB-/Baa2/BBB-  cbipbe
TNK-12 500 § 6.13  20.03.11 20.09.12 232 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.03.11 13.03.13 29.0 BBB-/Baa2/BBB- |cbipbe
TNK-15 500 § 6.25  02.02.11 02.02.15 520 | 106.45 4.57 2.94 369 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.11 18.07.16 69.7 BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.03.11 20.03.17 779 BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 7.88  13.03.11 13.03.18 89.8 BBB-/Baa2/BBB- |cbipbe
TNK-20 500 § 725 02.02.11 02.02.20 112.9 BBB-/Baa2/BBB- |cbipbe
TNT-10 60 $ 9.25  08.12.10 08.12.10 14 Tenexom
TransCapitalBank-17 100 $ 10.51  18.01.11 18.07.17 81.9 /B1/ GaHku
TransCreditBank-11 350 § 9.00 23.12.10 25.06.11 8.1 /Ba1/BB GaHku
Transneft-12 500 $ 6.10,  27.12.10 27.06.12 203 /Baa1/BBB Cbipbe
Transneft-12-2 700 € 538  27.12.10 27.06.12 20.3 /Baa1/BBB Cbipbe
Transneft-13 600 $ 7.70,  07.02.11 07.08.13 339 /Baa1/BBB Cbipbe
Transneft-14 1300 § 567 05.03.11 05.03.14 40.9 /Baa1/BBB Cbipbe
Transneft-18 1050 § 8.70,  07.02.11 07.08.18 94.7 /Baa1/BBB Cblpbe
Trust-12 CLN 20§ 1150 06.03.11 06.09.12 227 CCC/Caat/ GaHkm
URSA-11-1 130 § 12.00  30.12.10 30.12.11 143 B+/Ba3/ GaHkm
URSA-11-2 300 € 830 16.11.10 16.11.11 129 B+/Ba3/ GaHkun
UTK-13 CLN 3500 R 9.00 041210, 04.06.11 04.06.13 7.0 & 317 B1/B Ternexom
VEB-20 1600 § 6.90  09.01.11 09.07.20 118.1 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.04.11 22.10.11 120 | 10535  0.01 2.85 3.98 0.96 /Ba2/BB+ Tenexom
Vimpelcom-13 1000 § 8.38/  30.10.10 30.04.13 30.6 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825 23.11.10 23.05.16 67.9 | 109.88 6.13 3.75 4.36 [Ba2/BB+ Ternexom
Vimpelcom-18 1000 § 9.13/  30.10.10 30.04.18 914 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.10 27.06.17 81.2 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.03.11 29.09.15 60.0 = 9585 | 0.00 7.21 323 4.14 BBB/Baat/ GaHku
VTB-11 450 § 750  12.04.11 12.10.11 117 | 10492 @ 0.02 2.30 3.57 0.93 BBB/Baa1/BBB  |GaHku
VTB-11-2 1000 € 825  30.06.11 30.06.11 82 | 103.87 2.38 7.94 0.67 BBB/Baa1/BBB  |GaHku
VTB-12 1200 6.61  30.10.10 30.10.12 245 | 106.80 3.10 3.09 1.84 BBB/Baa1/BBB  |GaHku
VTB-12-2 RUB 30000 R 12.00  28.11.10 28.11.12 255 | 99.88 12.06 6.01 1.72 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 342 BBB/Baal1/BBB  |GaHku
VTB-15 750 § 782 04.02.11 04.02.15 52.1 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.03.11 04.03.15 530 | 104.34 5.33 3.10 3.75 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.11 15.02.16 64.6 | 100.35 413 4.24 463 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88 28.11.10 28.05.13 29.05.18 320 = 924 & 106.09 = 0.02 4.36 324 231 BBB/Baal1/BBB  |GaHku
VTB-20 1000 § 6.55  13.04.11 13.10.20 121.3 | 100.39 6.50 3.26 7.23 BBB/Baa1/BBB  |GaHku

VTB-35 1000 § 6.25| 020111 020715 02.07.35 57.0 = 3005 | 102.79 5.56 3.04 3.96 BBB/Baa1/BBB | 6aHku
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