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PYBNEBBIE BbINYCKU CTPATErus

U3m., 6.n. BHewHn pbIHOK
YTM, % 3Hay.  3ajeHb 3a mec. YTD
003 46020 123 ) 8 N cHOBa pbIHOYHbIE aHOManNuu cmp. 2
FERiEEs 99 (26) (24)  (149) YTpeHHee pannu Ha pbiHke UST cmp. 2
LleHtpTen-4 -384 (2 213) (4808) (5408) P . 6
OorKk-2 136 (93) (1329) OCCMUUCKMEe OymMmarm oTbirpanm
pocCT UeH Ha HedTb cmp. 2
CbIPLEBBLIE PbIHKU
Wam,, % BHYTpEeHHUH pbIHOK
3Ha4y.  3a JeHb 3a Mec. YTD Py6nb cTabuneH cmp. 3
3onoto, $/yHuus 940,7 (0,1) (0,8) 7,0
Urals, $/6app. 727 a9 102 738 HepaBHOMEpHbIA POCT KOTUPOBOK cmp. 3
S&P MeTannbl, uHa. 1442,0 0,2 1,7 541
S&P Clx oo MH“ 5181 (02 09 76 Bbinycku MeTpokoMmmepua pasMelieHbl
POA. . : 08) : (76) no BepXHeun rpaHuue o6 bABNEeHHOro opueHTupa cmp. 3
JEHEXHbIX PbIHOK
WU3m
RUB mnpa. 3Hay.  3apeHb 3a Mec. YTD JEHEXHbIXA PbIHOK
PEMO 8 LB 45,0 4.8 185 (4290
=l (*8) (1290) Jdo KoOHUua mecsia 3HAYUMTEesNIbHOro oTToKa cpeacrTs
Kopcyeta 454,0 (34,3) (21,3) (572,9) He NpeaBMANTCA cmp. 5
[enoauTsl B LIB 230,1 (39,4) 494 93,5
W3m., 6.n.
NDF 1Y, % 12,23 56 (34) (1627) M
MOSPrime OIN, % 8,00 @®) 6 80 AKPOIKOHOMMKA
Wam, % Mronbckasa cTaTuCTUKa oTpaxkaert
USDRUB 31,84 00 HauMHalWeecA BOCCTAHOBNIEeHMe cmp. 5
WUam., 6.n.
6. v, sagews  sawec.  YID KOPNOPATUBHBIE COBbITUA
E:Asleia:sSo-uiﬂo 3830 ) (24)  (409) MPCK lOra (NR)
+ Sprea 3027 12 (289) (3318)
TRAXX HY o ’ > ) 3amaHuymMBOe npearnoxeHue Ha NePBUYHOM PbIHKe cmp. 6
BbenoH (NR)
WHONKATUBHBIE CNPEAbI Komnanusi npegnaraeT pecTpykTypusauuio cmp. 7

400
TOProBbIE UOEUN

200 < B ycnoBusx Tekyluen BonaTUbHOCTM LEH Ha HedTb poccuiickue eBpoobnuraumm Ka4ecTBeH-

HbIX 3MUTEHTOB, B YacTHocTM Russia 30, Gazprombank 15, TransNeft 18, LUKOIL 17, VTB

ha 18 1 MTS 12, 6yayT 4eMOHCTPMPOBaTh NOBLILLEHHYIO BONATUIBHOCTb.

§ < PybneBble obnurauum ka4eCcTBEHHbIX AMUTEHTOB, BKIMOYEHHbIE B crincok PENMO LB, npvBnekatensHbl

=2 st NoKynku npu cnpege k ctaskam PEMO 6onee 500 6.n. Cpeay Takux obnuraumin — PXKA-16, MMop-
50, Ml op-58, BTB-JlusuHr-2, a tacke MTC-4, PycCT-8, JIK Ypancu6-2.

< MeHbluen BoNaTunbHOCTU Ha rnobanbHbIX pbiHKax ByayT noasepxeHbl eBpoobnuraumMn HeBbl-
COKOW Alopaumu, TOpryoLwmnecs ¢ LUMPOKMM CNpeaoM K cyBepeHHow kpusow (6onee 600 6.n.), B

yacTtHocTu Raspadskaya 12, Russian Standard Bank 10.
MUHAUKATOPbI AEHEXXHOIO PbIHKA

1200 4 RUB mripa.
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Russia 30 - US 10 (neB. ocb)
Jlykoiin 4 - Gazprom 13 (npaB. oCb)
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600 15 HoBocTtu 1 KOMMEHTapuu, oTHocsALlneCcHA K PbIHKY aKLlMVI, CM. B HalleM exegHeB-
400 10 HoM u3gaHum Russian Informer.
200 5
0+ T T T T T T T T 0
g 2 8 3 8 8 3 &8 &
S 8 3§ 3 &§ 8 § 5 &
© [ce) ~ ~ N~ © w0 «© w
N ~ o N ~ o N ~ o
OcraTki Ha K/c [ [lenos. B L|B (neB. ocb)
MOSPrime O/N NDF 1Y (npas. ocb)
®UHAHCOBAS KOPMOPALIUA «YPAJICUB»
Tenedion 7 (495) 788-0888 21 Asrycra 2009 r.
Beb6-canrt www.uralsibcap.ru
AHanuUTUKun research@uralsib.ru

OTpen npopgax sales@uralsib.ru



Fixed Income Daily

OhYPAI\CI/IB | KanMTAN

Crparerusa

BHEWHMMA PbIHOK

M cHoBa PbIHOYHbLIE aHOMaANMUM

YnyuweHns B NpoMbIlLNEHHON cdepe (0 YeM CBMAETENLCTBOBANO onybnumko-
BaHHOe BYepa 3HaveHve PunagenbUCKOro MHAeKca AenoBon akTMBHOCTU B
obpabaTbiBaloLLleM CEeKTOpe) M Hemmnoxve pesynbTaTbl KUTAWCKMX KOMMaHWM,
obHapodoBaHHbIe HakaHyHe, nogdepXanv NogbeM amepuKaHCKOro pbiHKa ak-
unn (S&P BeIpoc Ha 1,1%), npogomkasLMACa BYepa TpeTui aeHb noapsad. Es-
ponetckue hoHOOBbIE MHAEKCHI Takke AeMOHCTpUpoBanu BYepa pocT bnaro-
[apsi XOpoLUeln OTYETHOCTW €BPOMENCKUX KOMNaHuh. Takum obpasom, pbIHKU
aKuMA OTMaxHynuCb OT HeAeNbHOro yBenuUYeHus uncna nepBuyHbIX obpalle-
HWIA 3a nocobusmn no G6espaboTuue B CLUA, HEB3Mpasi HA TO YTO KOHCEHCYC-
MpPOrHo3, HanpoTWB, Npegnonaran CHWxeHne nokasartens. B To xe Bpems ue-
HOBOW POCT Ka3Hayenckmx obnuraumin otpasunn obecrnokoeHHOCTb NHBECTOPOB
OTHOCWUTENBHO BCE elle TSXKEeNoW CuTyauuMum Ha aMepuKaHCKOM pbiHKe Tpyada
(HOXOOHOCTL AeCATUNETHEN HOTbI K 3aKpbITUIO OCHOBHbLIX ToproB B CLUA B yeT-
Bepr onyctunace Ha 4 6.n. go YTM3,42%). MNpn atom npeacTosimne Ha cne-
ayowen Hegene pasmelleHns UST HoBbix cepun (109 mnpg gonn.) urpanu
NULLb BTOPOCTENEHHYIO POrb NPU onpeaeneHn LeHoBOW AMHAMMUKN Ka3Hayen-
ckux bymar.

YTpeHHee pannm Ha pbiHke UST

CerogHsa yTpoMm asvaTCcKuMe PbIHKW aKLMIA, NMOXOXe, BEPHYNUCb K CYpOBOW pe-
anbHOCTM — BONbBLUMHCTBO UHOEKCOB YCTPEMMUITUCH BHW3 BMECTE C aMepUKaH-
CKUMK pblodepcamm, KOTUPOBKM KOTOPbIX OMYCTUITUCh K HACTOSILLLEMY MOMEHTY
npubnunautensHo Ha 0,6%. Mpu aTOM LEHOBOW POCT Kas3HAYEWCKUX HOT YCKO-
puncs — ¢ yTpa 10Y UST onyckanacb 0O MECSYHbIX MUHUMYMOB [OXOOHOCTU
(YTM3,37%), yemy cnocobcTBoBanu Takke npoweglmve B Bloomberg coobuue-
HMS O TOM, YTO KUTaNCKME BNAcTM HaMepeHbl Y)KECTOUUTb TPeboBaHMA K Kanu-
Tany 6aHkoB. CerogHs pbiHOYHbIE HACTPOEHWUst OyayT onpenensitbCs TaKke
JaHHbIMU O Mpojaxax AOMOB Ha BTOpWMYHOM pbiHKe CLUA u BbicTynneHnem
rnaebl PPC beHa BepHaHke Ha koHdepeHUun B KaH3ace, NOCBALLEHHON ypo-
KaMm ¢hMHaHCOBOro Kpuanca u cnocobam ero NpeogoneHus.

Poccumnckue 6ymaru orbirpanm
pocT ueH Ha HedTb

Poccuiickne eBpoobnurauum BYepa OTbIrpbIBanu NOAbEM LEH Ha HedpTb AHEM
paHee. KotupoBku Bbinycka Russia 30 B ueTBepr mogpocnv npuMepHO Ha
50 6.n. po 101,3 /101,5% oT HoMuHana. B pe3ynbTate LLEHOBOro pocta KasHa-
YenckMx obnuraumin cyBepeHHbIn cnpeq He namenuncs (okorno 387 6.n.), natu-
netHue CDS Ha puck Poccun 3a geHb nogewesenu npumepHo Ha 10 6.n. (go
284/2916.n.).

B kopnopatuBHOM cermeHTe Gymaru neporo swenoHa (Fasnpoma, THK-BP,
TpaHcHedTM) B LIeNOM MOoKa3anu Takylo Xe LEHOBYH AMHAMUKY, KaK CyBepeH-
Hble Bbinyckn (+ 25 — 50 6.n.), a ToproBas akTMBHOCTb OCTaBariaCb HU3KOWN —
nepuop oTnyckoB AaeT o cebe 3HaTb. Cpeau Gymar BTOPOro allerioHa oTMeve-
Hbl Npogaxu B Bbinycke Severstal 13. B nocnegHee Bpems atu 6ymarn gemoH-
CTpPMpOBanu onepexarwLwuii LEHOBOW POCT, HO BYepa OMnycTurnach B LeHe npu-
mepHo Ha 13 6.n. (95,8% oT HOomwuHana). Jlyywe pbiHKa BbIFMSAEN BbIMYyCK
Vimpelcom 18, KOTMPOBKM KOTOPOTrO 3a A€Hb BbIpocnM Bornee Yyem Ha 1 n.n.

WU3meHeHue kpuBon NDF ponn./py6. - LIBOR
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Memoyruku: Bloomberg
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YunTtbiBasi CHUXEHWE KOTUPOBOK HEdTU Ha (POHe HeraTMBHbIX HACTPOEHWUA Ha
PbIHKaX aKLM CEroAHs YyTPOM, B NATHULY poccuiickue Bymarn moryT caatb no-
31UMK, 3aBOEBaHHbIE HaKaHyHe.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pbIHOK

Py6nb ctabuneH

Xoa TOproB Ha BamntOTHOM pbiHKE BYepa MOSMHOCTbIO MOBTOPSAN TOT, YTO UMeEn
mecTo B cpeay. o BnusHMem pocTta ueH Ha HedTb U ocnabneHws gonnapa Ha
MMPOBbIX PbIHKaX, MPOM3OLIeAMX B TO BpeMsl, Korda POCCUICKME MroLlagku
6bINM 3aKpbIThl, OMBaMOTHAs KOp3WHa BYepa OTKPbINach Ha 25 Korneek Huxke
YPOBHS 3aKpbITUSA NpeabiayLlero ToproBoro AHA. OgHako yaepxatbcs Ha 3Toun
OTMeTKe He CMorna 1 Mo utoram ceccuy gopocna Ao yposHs 37,9 py6., 4To Bcero
Ha 4 Konewku Hxke YpoBHA 3akpbiTusa B cpeny. CtaBku NDF B cpegHem onycTu-
nvcek Ha 50 6.n., CTOMMOCTb ro40BOrO BanoTHOrO KoOHTpakTa coctasuna 11,55%.

HepaBHOMEpHbIA POCT KOTUPOBOK

HecmMoTpsa Ha OTTOK NMKBUOHOCTMW, CBSI3aHHbLIA C NPOAOSIKAKLWMMUCA Hanoro-
BbIMU NNaTeXXamMn, KOTUPOBKU 6onbLlIMHCTBA obnuraumin BYepa BbIPOCIN.

Cpenu BbINycKOB MEPBOro 3LUENoHa KPYMHbIE MOKYMKWM BYepa MpoLunn B cpea-
HecpoyHoM Bbinycke MIop-61 (+25 6.n.), rae obopoT 6bin 6nm3ok k 1 mMnpa
py6. Opyrve Bbinyckn MoOCKBbI Takke 3aBepLUMNN [eHb POCTOM KOTUPOBOK, B
yacTHoctM Ml op-44 1 Ml op-50 npubasunn 1,61 n.n. u 11 6.n. cooTBETCTBEH-
Ho. MasnpomHedTbL-3 Bbipocna Ha 33 6.n., Masnpom-4 n BTB-5 3akpenunucb
Ha paHee JOCTUrHYTbIX YPOBHSIX.

Bo BTOpOM 3LlenoHe BbiCOKME OObEMbl MPOXOAWSM B CEKTOpPE TENeKOMOB,
KOTK-5 n OTK-3 B ntore nogopoxanu Ha 41 n 3 6.n. cootBeTcTBeHHO, C3Ten-3
n MTC-5, HanpoTuB, CHM3UNNCb Ha 16 n 27 6.n. TpexneTHWe GupxeBble 06NK-
raumm NIYKOWIa nocrne nocTeneHHOro CHWKEHUSI [0 YPOBHS HOMMHana, Ha-
OntogaBLUerocs B nocnegHne aHu, Buyepa npmbasmnm B LeHe okono 20 6.n. Bbl-
nyck OFK-2 01 nogopoxan Ha 42 6.n.

B cermeHTe rocyaapcTBeHHbIX 06nurauuii Belcokasi ToproBasi akTMBHOCTb Gbina
oTMeyeHa B Bbinyckax O®3-25066 n OP3-25065, noxogHocTb 060mx cTana Ha
3 6.1. HWKe, YeM HakaHyHe.

Boinycku lNMeTpokoMmmepua pasmeLweHbl
no BepxXHem rpaHmue o6 bABNeHHOro opueHTupa

Buyepa Ha MMBB nipowno pasmelleHune Bbinyckos NeTpokommepu-6 n MNeTtpo-
KoMmMmepu-7 obbemom 3 mnpa pyb. kaxabin. Mo Bbinycky MeTpokommepu-6
poxopHocTb coctaBuna YTP14,87% (ctaBka kynoHa 14,36%) k odepTe yepes
oAauH rod, no Bbeinycky [Metpokommepu-7 — YTP15,45% (cTtaBka KynoHa
14,90%) k odbepTe 4epes nontopa roga. Cyas no cocraBy cmHaukata 6aHKoB,
a TakkKe Mo YPOBHIO AOXOAHOCTEW, KOTOpble OKa3anucb Gnn3Kn K BEpXHEN rpaHn-
Lie OPUEHTMPOBOYHOIO AMana3oHa, O6bABNEHHOrO opraHu3aropamu 3anma, pas-
MeLleHve, No BCeN BUOAMMOCTM, HOCUMO PbIHOYHBIA XapakTep. OMUTEHT MOSHOo-
CTbl0O COOTBETCTBYET YCMOBUSAM AMNS BKIOYEHWUS €ro HOBbIX BbIMYCKOB B CMMCOK
PEMNO LB n kotmpoBaneHbIin nuct «A1» MMBB, u Mbl paccumTbiBaeMm, YTO BKITO-
YeHue coctouTcst B Grivbkanwem Oyayuwem. CnoxvBlunecs 4OXOOHOCTU AenatoT
H6ymaru npvBnekaTenbHbIMM 1151 OCYLLECTBIEHUs cTpaTerum «carry trade».
Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
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AdeHeXHbIN pbIHOK

ﬂo KOHLIa MmecsAla 3HAUMTEeJNIbHOro oTrokKka
cpeancTB He npeasmManTCcAH

[o KoHua crnegyoLen Heaenu 3Ha4YNTENbHOIO OTTOKA CPeacTB U3 GaHKOBCKOM
CUCTEMbI HE OXWOAETCS, TakK YTO NPOLIEHTHbIE CTaBKM Ha MeXOaHKOBCKOM pblH-
Ke, Kak Mbl oxugaem, nonayT BHU3. Buepa ungnkatneHasa ctaska MosPrime no
O[HOOHEBHbLIM KpeauTam coctaBuna 8%, notepsie 8 6.n. 3a geHb. B noHegenb-
HuK LleHTpobaHk npoBegeT ayKuMoH no 6e33anoroBbiM KpeauMTaMm CpPOKOM Ha
OOWH rof, 1 CnpocC Ha 3TN cpeacTBa, BEPOSATHO, OyAeT BbICOKUM.

OcTaTkn Ha KopcyeTax KpeauTHbIX yupexaeHun B LIB cokpatunucb Ha 34,3
mnpa py6. oo 454,4 mnpg py6., a 4enoa3ntbl 6aHkoB cHU3uNuUch Ha 39,4 mMnpg,
py6. oo 230,1 mnpg py6. O6bem onepaumn PEMNO ¢ UB cokpatunca Ha 10% no
CpaBHEHUIO C NpeabIayLWUM AHeM 1 cocTaBun 45 mnpa py6.

Buepa kypc pybns k gonnapy Bbipoc Ha 18 koneek go 31,83 py6./gonn., a ce-
roHs MOXeT BHOBb BEPHYTbCS K oTMeTke 32 py6./monn., Tak kak HacTpOeHUst
YYaCTHUKOB pbIHKA CErofHsi MOXHO OXapaKTepu3oBaTb Kak yMEPEHHO HeraTuB-
Hble: UeHbl Ha HedTb CHMXAKTCHA, a MUPOBble (DOHAOBbLIE MHAEKCHI Hayanu
[O€eHb B OTPULIATENBLHOW 30HE.

AnHamuka Tpe6osaHun LB kK 6aHkam

3aponmkeHHocTb 6aHkoB nepeg LIB, mnpg pyo.
Tekywun MakcumanbHbIv

ypoBeHb ypoBeHb U3meHeHue
20.08.2009 27.01.2009

OpHOAHEBHbIE KpeauThbl 0,74 5,31 (4,58)
JlombapaHble KpeanTb! 49,5 34,7 14,8
Mpoune kpeanTs! 527 448 80
Bessanorosble KpeauThl 591 1835 (1.245)
PEMNO 165 763 (599)
Wroro 1333 3087 (1753)

UemouHuku: Bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CniunyeHko, slipchenkola@uralsib.ru
Hamanbsi Matioposa, mayorovang@uralsib.ru
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MakpoakoHOMUKa

Milonbckasa crarucTuka
oTpa)XaetT HauMHawueecs BOCCTaHOBNeHue

B vione akoHOMMYyeckasi aKTUBHOCTb npoAdomKkuna pactu. MakpoakoHoMuye-
ckne gaHHble 3a uonb 2009 r., onybnvkoBaHHble PoccTaTtom BYepa, oTpasunu
ynyylweHe cuTyaumm BO MHOMMX OoTpachnsix 3KoHoMukn Poccumn. EQUHCTBEHHOM
HEMPUSATHON HEOXMAAHHOCTbIO CTano Oornee 3Ha4YUTENbHOE, YeM MPOrHO3NPO-
BarocCb, CHIKEHNE pearbHbIX JOXO40B HaceneHusl, KoTopoe, Ha Hall B3rnsag,
CBSI3aHO rMaBHbIM 00Opa3oM C MOHWXeHWeM Kypca pybnsi. Ony6nuvkoBaHHas
CTaTUCTUKA BKyNne C nokasaTensMu MpOMBbILLNEHHOTO NMPOM3BOACTBA, KOTOPbIE
BbILUNN B Ha4amne HbIHELHeW Hegenu, 4aeT OCHOBaHWS AN YMEPEHHOro onTu-
MU3Ma U NOATBEPXAAET Hally yBepeHHOCTb B TOM, 4To BO || nonyrogun 2009 r.
3KOHOMMYECKOe MOJIOXKEHNe B cTpaHe OyaeTt 3HaumTensHo Gonee GnaronpuaT-
HbIM, Yem B | monyrogum.

MHBECTVIUMVI, CTPOUTENbCTBO U PO3HUYHbIE NpoAaXW. 3aMeaneHne nageHus.
B npolnoM Mecsille CHWXeHWe WHBECTULMIA B OCHOBHOW kanutan 3amennu- Mpu3aHaKku BoCCTaHOBNEHMA
nock, coctaBmB -18,9% OTHOCUTENbHO COOTBETCTBYHOLLENO MPOLUMOrOAHErO Mo-

l'opoBas guHamMuKa B KIYEBbIX oTpacnsx, %
kasatens npotus -20,1% B mnioHe 2009 r. MNpn 3TOM CE30HHOE CHWXEHWNE VHBE-

. nion.09 nioH.09 main.09
CTULUMIA B WIOMNE C YPOBHA npedblgyllero Mecsila okasanocb MeHee MpowsuneHHocs (108) (129) (174)
CYLLIECTBEHHbIM, YeM Mbl oXunaanu: -6,8% npoTus NporHosHbIX -7,9%. Ynyduwa- Po3HIHas! ToproBns 82) (65) (56)
nacb cuTyauusi 1 B ccpepe CTPOMTENbCTBA: CHUXKEHWE OTHOCUTENIbHO YPOBHSI WgecTum (18,9) (20,1) (23,1)
roAM4How gaBHocTu coctaBuno -17,8%, Torga kak B npeabiayliemM MecsiLe no- CTpOUTENLCTBO (17,8) (19,6) (21,9)
kasaTtenb Obin Ha ypoBHe -19,6%. B cermeHTe xe XWUIMULLHOrO CTPOUTENbLCTBA YunuiuHoe CTpoMTensCTso 6,6 (13,0) 32
ObIn 0TMeYeH pocT Ha 6,6% npoTmB nageHust Ha 13% B noHe 2009 r. CekTop MpyaonepeBosku 93) (16,1) (18,0)
rpy30BbIX MEepPeBO30K BbIPOC Ha 9,5% K npeabloylieMy Mmecsuy. PosHuuHble PeanbHble foxoab! (54) (1,0) (13)

NPoAaXn OTHOCUTENLHO NpeabiAyLLEro Mecsila Takke Bbipociv — Ha 1,9%, of- Memosruku: Poccmam

HaKo OTHOCUTENbHO COOTBETCTBYIOLLEro Nepuoda MpoLUNoro roga ynanu Ha
8,2%, Npu TOM 4YTO B WIOHE CHMKEHWEe OTHOCUTeNbHO utoHs 2008 r. 6bino
MEHbLLUM: -6,5%.

PeanbHbie aoxoAabl CHUSUITUCL U3-3a ocnabnexus pyﬁnﬂ. YpoBeHb Ge3pabo-
TULbI B MPOLUSIOM Mecsile ocTancs 6e3 n3aMeHeHUst OTHOCUMTENbHO nokasaTens
3a UIOHb 1 cocTaBun 8,3% —3TO caMblil HU3KUIA NokasaTenb ¢ Aekabpsi npoLusio-
ro roga. Mpu aToM peanbHble pacrnonaraemble JOXOAbl HaceneHus ynanu 6o-
nee CyLLeCTBEHHO, YeM oxwuaarnoch: B utone 2009 r. oHM B CpefHEM OKa3anucb
Ha 5,4% Hwxe, yem B ntone 2008 r., Toraa kak B utoHe 2009 r. CHUXXEeHUe OTHO-
cutenbHo moHs 2008 r. coctaBuno Bcero 1%. Mbl oxuaanu, YTo B OTYETHOM
nepuvoae CHWXeHWE pearnbHbIX JOXOA0B HacerneHve byaeT 3admKcnpoBaHo Ha
ypoBHe 3,5% OTHOCMTENbHO NokasaTensi roAMYHON AAaBHOCTU. B 3HaunTensHom
mMepe 6onee cyLleCTBEHHOE, YEM NPOrHO3MPOBANOCh, CHUXKEHUE pearbHbIX 4Oo-
XO[0B HaceneHusl, No HaweMy MHeHuto, obycrnioBneHo ocrabneHuem kypca
pybns: B utone ctoumoctb 6rBantoTHon kop3uHbl LI B cpegHem Gbina Ha 2%
HWXe, YEM B UIOHE.

Bnadumup Tuxomupos, tih_vi@uralsib.ru
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KopnopaTtuBHblie cobbiTUA

MPCK IOra (NR)

3amaHuMBOe npennoXXeHue Ha NepBUYHOM pbiHKe

Oe6oTHbIN Bbinyck obnurauui MPCK HOra ¢ ¢pmHaHCOBbLIMM KOBeHaHTa-
mu. Buepa pykosoactso MPCK lOra nposeno genosoi 3aBTpak C UHBeCTopa-
MW, NOCBSLLEHHBIV pa3melleHuio eboTHOro obnuraLMoHHOro 3anma KomnaHum
(MPCK HOra-2), ocHoBHble napameTpbl KOTOPOro NpvBedeHbl B Tabnuue crnpa-
Ba. OMUTEHTOM BbICTyNnaeT OCHOBHas onepaunoHHas komnaHus, OAO «MPCK
HOra». KomnaHus npegnonaraet HanpaeuTb okono 40% (2,4 mnpg py6.) npu-
BreYEHHbIX CPeACTB Ha peduHaHCMpPOBaHME KPAaTKOCPOYHOW 3a[0IHKEHHOCTH.
Cpeam ycnoswuii Belnycka OTMETUM Hanmume UHaAHCOBbLIX KOBEHAHTOB, B YacT-
HOCTW OrpaHnyeHne ypoBHS [oNroeon Harpysku (Yuctein gonr/EBITDA He Bbi-
we 4,0). CnepyeT Takke obpaTUTb BHUMAHNE Ha TEOPETUYECKYIO BO3MOXHOCTb
BO3HWKHOBEHMWS AOMNONHMUTENbHON odepThl No Bymare B criyyae Havyana KOHCo-
nupaumm Bcex MPCK nnm o6veanHerns MPCK HOra ¢ Ky6aHbaHepro.

CtpaternyeckM BaXHasi KOMMAaHWUsA, KOHTponupyemas rocyaapcTBOM.
MPCK lOra — anektpoceTeBasi komnaHusi, gencrteytowias B KOxHom ceaepans-
HOM okpyre P®. K kntoyeBbIM COCTaBNSIOWMUM KPeAUMTHOrO nNpocuns aMmuTeHTa
OTHOCATCS NpuHaanexHocTb rocygapctey (51,7% MPCK lOra Haxogutcsa B
cobcTBeHHOCTM rocyaapctBeHHoro MPCK XonguHry) n crtpaternyeckasl Bax-
HocTb komnavum — MPCK lOra ocywectsnsieT nepegady 3MnekTpo3Heprun B
wecTtn cybbektax PO obwein nnowaabo 423 Thic. kB.kM. BaxHo, 4TO ABa
KpYnHeMwnx pernoHa npucyTcTBus komnaHum (PoctoBckasi n AcTpaxaHckas
obnacTu), Ha JOMN KOTOpbIX NpuxoanTcs 63% ee COBOKYMHOW BbIPYYKU, Yxe
nepeBefeHbl Ha TapudHOe perynupoBaHue no cucteme RAB, koTopoe aaet
BO3MOXHOCTb ©0Nee TOYHO OLIEHWUTb OEHEXHble MOTOKU 3MWUTEHTa B Mocre-
aytolne oT4eTHble nepuoapl. MonoxuTensHeIM hakTopoM sBRsieTcs U rmbkas
nHeectnporpamma MPCK HOra, kotopasa Ha 2009-2011 rr. oueHnBaeTcsa B 17,5
Mnpa py6. 1 Npu HEO6GXOAMMOCTU MOXET ObITb COkpalleHa. ATO BbIrOAHO OTNK-
YaeT 3MUTEHTA OT FEHEPUPYIOLLMX KOMMaHWUA, MPUHSBLLUMX Ha cebs KecTkne
WHBECTULUMOHHbLIE 06513aTeNbCTBRA.

B uncne oCHOBHbIX PUCKOB POCT AebuTopckon 3apomkeHHocTu. K ocHoB-
HbIM pUCKam KOMMaHUWM criegyeT OTHECTU BEpPOSTHOCTb AarbHeMLero pocra
[ebUTOpPCKON 3a40IMKEHHOCTN B CBSA3M C HenmnatexXamu CObITOBbIX KOMMaHWM,
YTO MOXET CYLLECTBEHHO MOBMUSTb Ha OEHEeXHble NOTOKN 3IMUTEHTa U yBenu-
4nTb ero notpebHocTn B o6opoTHOM kanutane (B | nonyroamu 2009 r. nebu-
Topckas 3agomkeHHocTs MPCK Ora yBenuuunack Ha 3,1 mnpg py6.). NMomumo
3TOro, Mbl CYATaEM Cepbe3HbIM HEeAOCTaTKOM OTCYTCTBME Y KOMMaHWM OTYeET-
HocTu no MC®O (xoTs, No cnoBaMm aMUTEHTA, OHa HAXOAMTCSA B npolecce noa-
rOTOBKW), @ TaKke KPeguTHOro penTuHra, YTo NpensiTcTByeT BKIOYEHWUo 06nu-
raunn MPCK Ora B cnncok PEIMO UB.

Onsa npoxoxpaeHus ocepTbl, CkOpee Bcero, notpedbyercsa pecdmHaHCcUpo-
BaHue. KomnaHus oxugaet, 4To nocrne pasmelleHusi obnuraumMoHHoro 3anva
ee YncTbI gonr Ha koHel 2009 r gocturHeT 12,4 mnpg py6., yBENMUYMUBLLUCH Ha
36% no cpaBHeHuio ¢ koHuoM | nonyrogums 2009 r. MNporHo3vpyemMblin AeHex-
HbIl MOTOK 3MUTEHTa MNoapas3yMeBaeT MOCTENEHHOE CHWXEHWe OOfroBON Ha-
rpy3ku (Muctein gonr/EBITDA) ¢ nuka Ha ypoBHe 3,8, oxuaatoLlerocs Ha KoHel,
2009 ., po 2.8 Ha koHel 2012 r. MprvHUMas BO BHMMaHMe obbeM pasmellae-
MbIx obnuraumii (6 Mnpg py6.) M NPOrHO3UPYeMyl KOMMaHWEN BENUYUHY
EBITDA no ntoram 2009-2010 rr. (3,2 mnpg py6. u 4 mnpg py6. cooTBeTCT-
BEHHO), Mbl MpeanonaraemM, 4YTo B cryyae npeabsiBreHust Bcero obbema Bbl-
nycka k odepTe Yepes nontopa-gBa roga, KOMNaHUs He CyMeeT akKyMynupo-
BaTb [OCTaTOYHbIN OObEM  [EHEeXHbIX CpeacTB  OT  OnepauuoHHON

WUHdopmaums o Bbinycke

Bbinyck

OMUTEHT

PeittuHr amnenta (S/M/F)
MopywnTens

Obbem

Kynow

CragKa kynoHa (opueHTIp)
[lata pasmetLiesns

Cpok obpaLLeHus

Odpepra

lorawenne

Cnocob pasmeLleH1st

MPCK tOra-2

OAO "MPCK tOra"
NRNRNR

OAQ TICX um. A.A. Tpeyko"
6mmpa py6.
ronyrofoB ot

18- 18,5% rogoBbx
aBryct 2009 1.
5ner

1,5-2rona

2014

Book-building

KnioueBble hmHaHCOBLIE MOKa3aTenyu 3MUTEHTOB

PCBY, mMnH py6.

Bbipyuka

EBITDA

YcTas npubsine

CoBOKYNHbIA AOAT
KpamkocpodHbiti done
[leHexHble cpedcmea

YueTolit gonr

CobCTBEHHBIN KanuTan

Bcero akmsbl

KoaghpuyueHmbi

Hopma EBITDA, %
EBITDA/npoL, pacx. (X)
Jonr/EBITDA* (x)

Yveoin gonr/EBITDA* (x)
[Jlonr/CobCTBeHHbIN KanuTan (X)

TrK-1

2008
31127
3815
231
4792
2508
1191
3601
63093
79286

12,3
18,9
13
09
0,1

MPCK tOra

N2009 2008 IM2009 20091 2010M
19407 13093 9126 19 812 24851
4157 3135 1575 3190 398
2067 486 -539 42 112
9631 9305 9435 12829 13433
8712 2113 2113 = =
2578 491 320 394 232
7053 8814 9115 12435 13201
65160 21257 20 759 19 814 19611
84744 35693 38 104 38 815 41522

214 239 173 161 160
217 54 21 23 22
16 30 28 40 34
1228 27 38 33
01 04 05 06 07

NemoyHuku: OaHHble komnaHut, oyeHka YPAJICUBa
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OeATENbHOCTW A5 pacveToB C UHBECTOpPaMU U ByAeT BblHYyXAeHa uckatb UC-
TOYHMKM peMHAHCMPOBaHMSA. DTOT PUCK B KAKOW-TO CTEMEHW HUBENMPYETCS
BbICBODOXAEHMEM Yy SMUTEHTA YacTW NMMMWUTOB B HGaHkax nocne pegpuHaHcMpo-
BaHWS KpeanToB 06nuraumMoHHbIM 3aiMOM (OCHOBHbIE BaHKu-kpeauTopbl — Mas-
npombaHk, OprpacbaHk, CbepbaHk, Anbda-baHk) U BbICOKOM BEPOSTHOCTLIO
rocrogaepXkun B cnyyae Heo6XoaMmMocTw.

PekomeHayem yyacTBoBaTb B pa3MelieHum Bbinycka MPCK HOra-2. Ncxo-
[0S VX OPUEHTMPOB OPraHM3aToOpoB MO CTaBKe KyrnoHa, AOXOOHOCTb BbIMycKa K
odbepTe 4epes nonTopa-Aea roga cocrasut YTP18,8-19,4%. OTo nogpasyme-
BaeT npemuio B pasmepe 470-525 6.n. K MHOMKATMBHON OOXOOHOCTM GrM3KOro
no aropaumm Bbinycka TFK-1-2 (YTP14,1%), pa3MeLleHHOro B MHONe HblHELIHEe-
ro roga co ctaBKoWi KyrnoHa 16,99%. C MoMeHTa pasMeLleHus LieHa BbiMycka
TrK-1-2 Beipocrna 6onee 4yem Ha 5 n.n. Mo HawWeMy MHEHMIO, B HACTOSILLUIA MO-
MEHT AaHHbIA BbINyCK ABNSAETCHA IyylM 3TarioHOM Ans OonpefeneHus cnpa-
BEANMBOWN OOXOAHOCTM OebloTHOro Bbinycka obnuraumin MPCK HOra no npuyu-
He KpalHe HM3KOM nUKBMAHOCTM obpawatowmuxca bymar MPCK Ypana wu
MOQJCK. TIK-1 nmeeT cunbHy0 akUMOHEPHY CTPYkTypy (Masnpom n Fortum),
a BBMAY OTCYTCTBUS Y AMUTEHTa KpeauTHoro pentuHra Bbeinyck TMK-1-2 Takke
He BkrtoveH B cnmcok PENMO LB. YuntbiBasi 6onee cnabble kpeanTHble MeTpu-
kn MPCK HKOra no cpaBHeHuto ¢ TIK-1 n npuHMMas BO BHUMaHWE pasHULy B
crneuundmrke GusHeca oByx KoMmnaHui, npemust B pasamepe 150-200 6.n., Ha Haww
B3rNa4, — OOOCHOBaHHas KOMMEHCAUMsA 3a MOBbIWEHHbIN KPEAWUTHBIA pPUCK
MPCK Hra. Ewe 50 6.n. mbl fobaBnsiem Kak NpemMunto 3a NepBUYHOE pasmelle-
Hue. Takum o6pa3om, NoTeHuman CHmkeHNst JoxoaHoctu Bbinycka MPCK HOra-
2 Ha BTOPMYHOM PbIHKE, MO Hallel OLeHKe, cocTaBnseT He meHee 220 6.n. Oa-
Hako [OoxogHOCTb Oymaru nocne pasMelleHWsi, BMOJIHE BEPOATHO, MOXET
ynacTb elle 6onblue, NPMHNUMAas BO BHUMaHWe nposoavmyto LIB nonutuky cHu-
XXEHWS NPOLEHTHBIX CTABOK, YTO NMPU OTHOCUTENBHOW CTabunbHOCTU BankoTHOrO
Kypca pybnsi 6yget cnocobCcTBOBaTh AarnbHEWLIEMY CHWDKEHMWIO JOXOO4HOCTEN
Ha pbiHKe pybnesbix obnurauuin. C y4eToM cueHapus, npegnonararolero pes-
Koe nageHue Kypca pybns u, Kak crneacTBue, CHWXKEHWE MpuBreKaTenbHOCTU
pybneBbIX MHCTPYMEHTOB, MHBECTOPbLI nokynatowue Bbinyck MPCK HOra-2 no-
nyyalT XOpOoLIUiA 3awnTHbIN KynoH (18-18,5%). Mpu aToM BEpoATHOCTb CBOE-
BPEMEHHOIO MCMOMHEHUS SMUTEHTOM CBOMX 00A3aTENbCTB Mbl OLIEHMBAEM Kak
[0CTaTOYHO BbICOKYHO.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

BEnoH (NR)

KoMmnaHua npepnaraeTt pecTpyKTypu3aumio

HepxaTtenam obnurauuin NpeanoXeHo paccpoyuTb BbiNnaTbl Ha ABa ropa.
Buepa BenoH o6baBun odepTy Ans Aepxartenen obnuraumii, B COOTBETCTBUM
C KOTOpOW MpeAnaraeTcs paccpoyuTb BbiKyn Bbinycka BenoH-2 Ha gBa roga.
OdbepTa no BbINycky o6beMom 2 Mnpg py6. fomkHa beina coctosiTbest 31 aBry-
CTa, HO NpeafioXeHHas KOMNaHWeln cxema npegnornaraeT Bblkyn B 3Ty Aaty
Tonbko 15% 3avima, cnegywowme 15% [omkHbI ObITb BbIKYMNMEHbI Yepe3 rof,
nocrne 4Yero KOMMNaHWs BbIKYMUT OCTaBLUYIOCH YacTb 3anima exekBapTanbHbIMU
nnatexamn (15%/15%20%20%). PaHee cTaBka kyrnoHa Obina ycTaHoBreHa
B pa3mepe 17% po despansa 2010 r., cnepytowyto ctaBky benoH o6s3yetcs
YyCTaHOBWUTL Ha ypoBHe He Hke 19%. Kpome TOro, komnaHusa npuHana petue-
HVWe OTNOXWTb BbiNMaTy AumBuaeHZos 3a 2008 r., cymma KOTOpbIX cocTaBnseTt
okono 1,5 mnpg py6., 8o 2011 r. BENoH NPOCUT OTCPOYKY B CBSI3N C HEBO3MOX-
HOCTbO OTBIEYEHUS OEHEXHbIX CPeACTB B CIOXHbIA Mepuog 1 ¢ Lenbo nog-
OEPXKKN NTUKBUOHOCTMU.

Bbicokas ponroBasi Harpyska U Y4cTbIi y6biTok B | nonyroaun 2009 r. Co-
rnacHo coobLLEHNI0 MeHedXXMeHTa KoMnaHun (oT4eTHoCTb 3a |l kBapTan noka

MPCK [Ora-2 - npuBnekaTenbHas MHBECTULMA

25 4

20

[oxogHocTb,

% MPCK 1Ora - 2

<GB

~ 470 - 525 6.n.
A TrK1-2

Kpuas Masnpoma

MecALleB [0 noraleHusa

20 30 40

HNemoyHuku: MMBE, ooueHka YPAIICUbBa
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He 6bina onybnukoBaHa), YMcTbi yobiTok Benona B | nonyrogumn 2009 r. cocta-
Bun 932 mnH py6. Beipydka B faHHOM nepuoge coctasuna 7,3 mnpg pyb., co-
KpaTmBLnCh Ha 45,7% No cpaBHEHUIO C COOTBETCTBYIOLLMM NEPUOAOM NPOLLMIO-
ro roga. Npwu aToM UeHbl Ha yronb anga benowna B | nonyrogmm 2009 r. ynanu Ha
47% c yposHs | nonyrogmmn 2008 r., a aobblya Bbipocna Ha 32%. CornacHo He-
KoHconuampoBaHHon oTyeTHocT OAO «Benon» 3a | kBapTan, obvem gonra u
KpPeamnTopCKOW 3aJ0IMKEHHOCTM KoMnaHum coctaensan 11,3 mnpg py6. PaHee B
HblHeWwHeM rogy benoH 3asBnsan, 4to pedmHaHCMpOBan NOYTUM BCE KPaTKoO-
CpOYHble KpeauTbl — Ha obuyto cymmy 9 mnpg pyb. — 1 paccuuTbiBaeT Ha no-
nyyYeHue rocrapaHTuin B pasmepe 5 mnpa py6, us kotopeix 3,5 mnpg pyb. Ha-
MEpeH HanpaBWTb Ha pacyeTbl C Jepxarenamu obnurauun. OpHako
rocrapaHTum KOMMnaHuemn Tak u He Obinn noryyeHbl. TeM HE MeHee B UIOHEe nep-
BbIi BbINyck obnuraunii benoH-1 o6bemom 1,5 mnpa py6. Obin noraweH B nos-
HOM obbeme.

OepxaTtenu, BepoATHO, COrfacAaTCcsl Ha NpeanoXxeHne KomnaHuu. PelleHune
06 OTCpoYKe MraTexei B CMOXHblE OISl KOMMaHUM BPEMEHAa SIBMNSIETCS BMOJIHE
NOrnYHbIM, Tem Gonee 4YTo K Hemy npuberardT MHOTME YYaCTHWKU OOMroBOro
pbiHKa. MNpeanoxeHne benoHa aBNAeTCA He cambiM LLeAPbIM: Mo CYyTU, Npeana-
raetcsi KpeguTtoBaTb KomnaHuio nog 17%, cpasdy OygeT BbiMayeHO TONbKO
15%, a OCHOBHbIE BbINmaTbl HAYHYTCA NULb Yepes rod. Tem He Mbl nonaraem,
YTO AepxaTenu obnurauuii cornacaTcs Ha 37O npeasiokeHue, MOCKONbKY Cy-
nebHble pa3bupaTenbcTBa MOryT TSHYTbCS ropasgo Aonblie. BaxHbin Bonpoc:
HacKosbKO GbICTPO KOMMaHWM yOacTcs BEPHYTbCS K MpUbbINbHOW AesTenbHo-
ctu. B TeyeHue nocnegHux OHEN KOTUMPOBKM Bbinycka BemoH-2 onyctunucb
¢ 98% 0o 95% ot HomuHana.

Hadex0a Mbipcukosa, myrsikovanv@uralsib.ru

21 Asrycra 2009 r. 8



Fixed Income Daily dePAAcms | KanuTAN

KaneHnpapb npeacroawmx cobbitum

20 aBrycta

21 aBrycta

24 aBrycta

25 aBrycta

26 aBrycta

27 aBrycta

28 aBrycta

31 aBrycta

1 ceHTAGpPS

2 ceHTs0ps

3 ceHTs6ps
7 ceHTs0psA
8 ceHTs6ps
9 ceHTs0ps

10 ceHTs6psA

PaswmelleHnne MeTtpokommepu-6 (3 mnpa py6.). PasmelwieHne Metpokommepu-7 (3 mnpa py6.). MoraweHne
Mkanutan (CtonuyHble ractpoHombi)-1 (1,5 mnH py6.). MNorawexnne Hukocxum-UHBecT-2 (1,5 mnH py6.). MNo-
raweHne HoBble ropnsoHTbl, BO-2 (0,1 MrH py6.).

Odpepta Pann Ninsudr ®uHaHc-1 (0,18 mnpa py6.). OcdepTta Bectep-PuHanc-1 (1,5 mnpa py6.). OcdepTa XKe-
nesobetoH-1 (1 mnpa py6.). Morawenne LleHTpTenekom-4 (5,6 mnH py6.). MNorawenve AINMU-UHBecT-1 (1,5
MIH py6.). MoraweHne HormHcknin panoH-25002 (0,5 mnH py6.).

Pa3wmellenne CuHeprusa-3 (2,5 mnpg py6.). PasmelwierHne Hatyp Mpoaykr - UHBecT-03 (0,9 mnpa pyo.).

Odrepta HM3 um. KysbmuHa-1 (1,2 mnpga py6.). OcbepTta Pycb-BaHk-2 (2 mnpga py6.). MNorawexnne MKX-2 (1 mnH
py6.).

OdpepTta MxxkABTO-2 (2 Mnipg, py6.). Ocdepta CTtponAnbsiHc-1 (0,6 mnpa pyo.).

PasmelyeHne AUXKK-12 (7 mnpg py6.). PasmelwienHne AUXKK-13 (7 mnpg py6.). PaamelueHne AUXKK-14 (7 mnpg,
py6.). PaamelwieHne AUXKK-15 (7 mnpg py6.). Pasmeluenne Pycb-BaHk-3 (2 mnpg py6.). PasmelyeHne MocaHep-
ro B0O-02 (2 mnpg py6.). Ochepta MukosiH -2 (2 mnpg py6.). Morawenne MNasnpom6ank-2009 (50 mnpa gon.).

Odbepta Mexknpom6aHk-1 (3 mnpg py6.). Ocdepta KapaTt-2 (0,5 mnpa py6.). Ocbepta Xuncouunoteka-®uHaHc-
3 (1,5 mnipg pyo.).

Odpepta Benon-2 (3 mnpa py6.). MNoraweHne KaszaHb-31003 (2,3 mnpg py6.). MNoraweHne BaHk MeTpokoMmmepL-
2 (3 mnpa py6.). Morawenne Anteko-1 (0,1 mnpg py6.).

Morawenne ABToMup-®unHaHc-1 (1 mnpg pyo.).

Odepta Makpomup-®uHaHc-1 (1 mnpa py6.). MoraweHne CaHkT-MeTepObypr-26001 (0,6 mnpa py6.). Morawwe-
Hue NM-T3ALU AHepro-4 (2 mnpg pyb.).

Odbepta OM3-5 (1,5 mnpg py6.). Odbepta AMET-cdomHaHc-1 (2 mnpg py6.).
Morawenne JIOMO-3 (1 mnpg py6.).

Odbepta TIK-2, 1 (3,1 mnpa py6.).

Odbepta MeaBeab-®uHaHc-1 (0,75 mnpa py6.).

Odpepta KOHUMUNK-1 (2 mnpg py6.). Ocdepta BonraTenekom-4 (3 mnpg py6.). MNoraweHne BocTok-CepBuc-
®uHaHc-1 (1,5 mnpg py6.). MNorawexne ApkoHnpoaykT-1 (1,2 mnpa pyo6.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

20 aBrycta
24 aBrycra
25 aBrycra
26 aBrycTta
28 aBrycTta

31 aBrycta

Beinnata ogHowv Tpetn HAC 3a |l keapTan 2009 r.

LB P® pacnpegenuT rogoBble HeobecnevyeHHble KpeauThbl

LI P® pacnpegenuT naTuHeaensHble HeobecnevyeHHbIe KpeauThbl
BaHku BepHyT LI PP 25 mnpa py6.

BeinnaTa Hanora Ha NpuGbIb

LB P® pacnpeaenvT natuHeaenbHble HeobecneveHHble KpeauTbl

21 Asrycra 2009 r. 9
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Kanenpapsb ocdepr

Darta Bbinyck O6bem BbI- LleHa odpep- CraBka npeabl- HoBas ctaBka [arta cnepytoluen
odepTbl nycka, MiH Tbl, % AyLWero KynoHa, KynoHa, % odepTbl / noraweHuns
py6. %
Porin Tsmir Gu- 180 100 185 20,0 20 HosBps 2009
21.08.09 Bectep-®uHaHc-1 1500 100 15,25 15,25 12 dpeBpans 2010
Kene3obeToH-1 1000 100 17,0 17,0 20 Hos16ps 2009
HMS3 um. Kysbmu-
25.08.09 a1 1200 100 13,0 11,0 14 cpespans 2010
Pycb-BaHk-2 2000 100 12,5 14,5 22 cbeBpans 2010
MABTO-2 2000 100 18,0 18,0 aedonTt
26.08.09 CTponAnbsaHc-1 600 100 10,5 - -
27.08.09 MwukosiH-2 2000 100 11,9 18,5 26 despans 2010
KapaT-2 500 100 21,0 21,0 22 pekabps 2009
28.08.09 MexnpombaHk-1 3000 100 12,65 12,65 30 pnekabpsa 2009
JKuncoumnorexa- 1000 100 13,9 13,9 29 cenTsbps 2009
duHaHc-3
31.08.09 BbenoHn-2 2000 100 9,25 17,0 28 dheBpans 2011
02.09.09 Makpomup- 2000 100 14,0 - -
durHaHc-1
M3-5 15 10 8 - -
03.09.09 oMs 00 0 8
AMET-cunHaHc-1 2000 100 12,5 12,5 2 ceHTAbps 2010
21 Asrycra 2009 r. 10
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PbiHOK py6neBbIx obnuravuii

u

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
% KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw e FIMIS

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

=
3

TKoHTUH.02 7000 R 780 17.12.09 24.06.10/ 14.06.12 10.0 343 85.06 15 86.14 92.99 30.80 4.57 0.63 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 10.2 87.00 54 867 85.26 94.60 29.91 5.50 0.63 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 9.0 57.8 95.50 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 10.2 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 13 0.01 notpe6. ToB.
Anaman®206 2000 R 16.00 19.11.09  19.11.09/ 20.05.10 3.0 9.1 18.02 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 112.5 77.98 | 048 28 000 75.01 78.99 13.76 2.60 4.31 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.09.09 15.09.20 134.8 74.50 73.01 74.57 13.52 277 4.70 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00 01.02.10 01.02.10 55 99.50 5 100.99 12.50 5.57 0.40 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.10.09 15.10.10 14.0 95.83 93.70 98.50 14.04 247 0.96 /A3/BBB (buHaHCbI
AMKK 406 900 R 870 01.11.09 01.02.12 29.8 201600 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.10.09 15.10.12 384 89.69 346 982 86.00 90.99 12.52 2.07 21 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.10.09 15.07.14 59.7 83.62 | -0.38 82.20 83.90 13.53 2.23 2.87 /A3/BBB (buHaHCbI
AVKK 706 4000 R 768 15.10.09 15.07.16 84.0 77.89 76.61 81.99 1442 | 249 | 360 JA3/BBB (UHaHCbI
AMKK 806 5000 R 763 15.09.09 15.03.14] 15.06.18 56.0 1074 79.94 78.11 83.93 15.39 241 2.78 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 91.2 80.06 | 0.06 76.26 80.10 13.49 2.36 3.65 /A3/BBB (puHaHCbI
AK BAPC-03 10000 R 1310 27.10.09  05.05.10/ 25.10.11 9.0 26.5 100.14 | -0.11 100.00 100.15 12.81 6.52 0.60 BB/Ba3/ GaHku

AK BAPC-04 5000 R 13.00 20.10.09 15.10.13 50.6 100.07 13.38 6.48 2.83 BB/Ba3/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 0.0 TOproens
Anbkop-01 1500 R 9.55 08.12.09 08.12.09 37 96.83 88.01 97.20 21.81 4.92 0.25 TOproens
AnbsiHc-01 3000 R 892 16.09.09 18.09.09/ 14.09.11 1.0 25.2 98.20 | -1.18 172 98.11 98.90 35.10 4.53 0.06 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 6.3 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 20.1 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 34.8 meTannyprus
Apkapa-03 1200 R 17.00 01.10.09  09.10.09/ 31.03.11 2.0 19.6 0.01 clx
BantiHeb-1 1000 R 16.00 27.10.09  04.05.10/ 26.04.11 9.0 20.5 99.74 20.50 100.30 16.94 4.00 0.58 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 21 TOproens
BAHAHA-M-2 1500 R 11,50 11.02.10 12.08.10 11.9 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 12.0 236 99.87 10.85 5.31 0.84 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10  12.02.10/ 01.02.13 6.0 42.0 BBB-/Baal/ GEMT]
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 15 93.94 93.00 75.26 4.47 0.07 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10/ 02.05.11 14.0 20.7 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10  22.02.10/ 23.02.11 6.0 184 /Caal/B GaHku
bapeHuesd1 800 R 20.00  05.10.09 04.07.11 22.8 101.02 0.01 20.76 4.94 1.30 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 3.0 9.1 96.56 93.12 100.00 35.80 9.30 0.19 TOproens
BalukupaH3s 1500 R 8.30 15.09.09 09.03.11 18.9 aHepreTuka
BenoH 02 2000 R 925 27.08.09 31.08.09/ 23.02.12 0.0 30.6 97.79 117.81 4.72 0.01 meTannyprus
Ben®perar1 1000 R 20.00  10.09.09 17.12.09 4.0 19.52 | -10.48 9.30 29.75 25.54 c/x
BpasepcK 1 500 R 15.00  18.09.09 25.12.09 4.2 100.00 yenyru
Barotmau 2 1000 R 1550 16.12.09 15.12.10 16.1 83.30 85.01 90.00 34.37 9.28 0.90 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 16.1 96.24 45000 95.00 96.25 12.51 4.66 112 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09  03.09.10/ 27.02.13 13.0 429 102.39 102.03 102.49 12.77 7.30 0.83 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50 15.09.09 15.03.40 3722 100.03 8.69 214 10.09 A3/ (buHaHCbI
Busat-tnH1 1000 R 1210 20.10.09 20.04.10 8.1 TOproens
Buktopuad®2 1500 R 1089 16.02.10 16.02.10 6.0 9495 | 2.85 36 94.00 94.95 23.49 5.72 0.40 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 5.0 476 98.72 | -0.18 6403 98.72 99.00 12.25 4.57 0.39 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 23.0 59.4 10245 | -0.20 140 980 102.55 102.70 14.09 7.40 149 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09, 30.11.10 4.0 15.6 99.42 15.32 6.52 0.25 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.12.09 30.11.10 15.6 97.48 | -0.07 97.00 97.70 12.33 4.35 0.67 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 08.09.09 10.09.09/ 03.09.13 1.0 49.2 100.03 | 0.03 99.60 99.90 6.83 1.99 0.05 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95  02.09.09 03.03.10 6.5 98.07 | 0.07 97.95 98.30 13.19 4.55 0.45 /Ba3/ GaHku

BTb - 5 06 15000 R 15.00 22.10.09 26.04.10/ 17.10.13 8.0 50.6 102.40 | 0.08 247 545 102.35 102.45 11.52 3.65 0.59 BBB/Baa1/BBB | GaHku

BTB -6 06 15000 R 1325 14.10.09 16.07.10/ 06.07.16 11.0 83.7 101.36 | -0.04 142 329 101.25 101.36 12.06 3.26 0.76 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 2.0 25.9 98.00 BBB/Baa1/BBB | GaHku
BTE24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 6.0 422 100.02 11.48 5.78 0.44 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50 1 02.12.09  08.06.10/ 29.05.13 10.0 459 100.00 10.51 5.24 0.70 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10/ 20.02.14 13.0 54.8 100.50 11.45 5.88 0.85 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 12.11.09 16.11.09/ 06.11.14 3.0 63.5 100.35 | 0.05 18 320 100.35 100.44 10.49 3.01 0.22 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 14.00  13.10.09 07.07.15 71.6 101.69 101.50 101.84 24.87 343 2.10 BBB//BBB (buHaHCbI
BTB-Mu3®03 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 10.0 82.8 101.59 101.50 101.70 12.39 3.44 0.69 BBB//BBB (buHaHCbI
BTB-Nnad04 5000 R 14.00 15.09.09  17.06.10/ 07.06.16 10.0 82.8 101.56 101.50 102.20 1243 3.44 0.69 BBB//BBB (buHaHCbI
asnpHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 36.0 83.9 103.60 | 0.10 265121 103.61 103.80 13.58 710 247 /Baa3/BBB- cbipbe
[asnpHedtd 10000 R 16.70 1 20.10.09  25.04.11) 09.04.19 20.0 117.3 105.99 | -0.01 106.00 106.30 12.84 7.86 1.30 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 23.0 59.0 102.90 | 0.05 10 000 102.86 102.94 12.29 6.66 1.49 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10/ 26.06.12 10.0 34.7 102.10 | 0.20 146 980 102.00 102.05 10.73 6.41 0.75 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 58 99.34 | 0.01 37 846 99.34 99.37 9.90 413 0.43 BBB-/Baal/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 2.3 99.70 | 0.05 17 418 99.50 8.48 3.40 0.18 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 26.6 91.79 90.20 91.85 11.65 3.80 1.80 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 54.6 79.00 74.01 84.00 14.11 4.56 3.35 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 175 93.14 299 600 90.02 92.90 12.84 3.80 1.23 /Baa2/BB+ GaHku
aanpomb 2 5000 R 6.54 25.11.09 20.11.13 51.8 [/Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00  12.10.09 10.10.11 26.0 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09/ 15.11.12 3.0 39.4 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 26.11.09 26.11.09, 221112 3.0 39.7 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 179 7025 | 0.25 1313 69.50 70.20 54.41 12.78 0.86 aBToONpOM
eHepKomn1 2000 R 12.00 22.12.09 30.06.10/ 21.06.11 10.0 223 aHepreTMka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 32 94.50 | -1.00 93.50 95.50 35.74 5.22 0.19 MaLLMHOCTP.
TnapoOrK-1 5000 R 8.10  30.12.09 29.06.11 22.6 91.55 | -0.20 16 418 91.40 91.99 13.82 441 153 /Baa3/BBB- aHepreTuka
nMocCtp-2 4000 R 21.00 17.09.09, 21.09.09 17.03.11 1.0 19.1 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 6.9 GaHku
rccot 5000 R 785 24.09.09 28.09.09, 26.03.17 1.0 92.5 99.23 | 0.23 99.05 99.60 14.87 3.94 0.09 BB/ MaLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 0.4 20.01 | -6.68 600 20.20 23.99 26.69 MaLLMHOCTP.

rac 02 1500 R 1075 27.10.09  29.10.09  23.04.13 2.0 44.71 98.69 42318 98.60 99.32 18.15 543 0.16 TOproBnsa
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MEBPP 0406n 5000 R 15.00 03.09.09  05.03.10/ 27.02.14 7.0 55.1 101.80 100 100.80 101.80 11.69 7.35 0.45 B+/B1/ (buHaHCbI
MEBPP 0506n 5000 R 15.00 17.12.09 21.06.10 12.06.14 10.0 A 586 ' 100.18 20000 100.00 100.25 15.03 747 0.70 B+/B1/ (buHaHCbI
MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 9.3 101.10 14.01 7.89 0.44 /Ba3/BB- Tenekom
MAM-Bank03 6000 R 12.00 01.10.09 01.10.09 14 BB/Ba1/BB GaHku
MexTpomb-1 3000 R 1265 28.12.09 28.09.09 03.01.18 1.0 | 101.9 | 100.00 -15.66 6.34 0.13 GaHku
Mertceps-®1 1500 R 1200 25.11.09 04.06.10, 23.05.12 100 @ 336 95.00 | -0.10 30 1.00 19.53 6.30 0.63 TOproens
Meuyen 206 5000 R 840 16.12.09 21.06.10, 12.06.13 100 @ 464 95.00 320 92.50 95.00 15.35 441 0.71 meTannyprus
Meuen 406 5000 R 19.00 29.10.09  30.07.12, 21.07.16 36.0 @ 842 meTannyprus
MWA-306 1500 R 795 27.08.09 06.09.10 24.0212 130 @ 306 94.51 14.14 2.10 0.87 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 08.10.09 22.10.09/ 01.10.15 2.0 744 99.92 99.00 100.00 7.66 2.25 0.16 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 22.10.09 29.07.10 17.07.14 11.0 = 59.7 || 100.00 99.95 100.00 13.90 3.37 0.78 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 01.09.09 02.03.10 6.5 0EeBenonmeHT
Mur-o 02 3000 R 1200 08.09.09 11.09.09/ 06.09.11 1.0 24.9 MaLUMHOCTP.
MukosiH-206 2000 R 1850 11.02.10  27.08.09/ 07.02.13 0.0 422 96.26 | -4.24 100.05 100.50 | 502.31 9.58 0.00 notpeb. Tos
M-MHOYCTP 1000 R 1225 16.02.10 16.08.11 24.2 21.30 1.90 2219 20.01 21.50 175.98 | 28.68 0.58 CTPOUTENLCTBO
M-WHaycTp2 1500 R 20.00 13.01.10, 18.01.10, 10.07.13 5.0 473 84.56 | -15.44 0.01 78.82 11.79 0.23 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 09 23.00 | 0.05 464 22.56 23.97 23.83 C/Catl CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 04.02.10  05.08.10, 02.08.12 120 @ 359 99.11 | -0.01 90.00 21.03 9.56 0.76 notpe6. To.
MuTnang-01 1000 R 1350 17.11.09 16.02.10 6.0 9.87 6.87 29 241 15.00 34.10 notpeb. ToB.
MU3Mb-0 01 1500 R 1150 12.01.10  23.12.09, 13.07.10 4.0 109 98.45 113 5.82 0.34 NeBenonmMeHT
MKB 0306n 2000 R 15.00 16.12.09 16.06.10 10.0 || 100.43 97.00 14.86 745 0.69 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09 22.09.09/ 15.03.11 1.0 19.1 100.11 | -0.18 8900 99.93 100.60 12.94 8.96 0.08 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10/ 25.04.12 9.0 32.6 || 100.04 3000 14.98 7.48 0.58 B-/B1/ GaHku

MKB 0606n 2000 R 16.00  09.02.10 16.08.10/ 07.08.12 12.0 @ 36.1 B-/B1/ GaHku
MM-®uH 01 1000 R 14.00 01.09.09 02.09.09/ 26.02.13 0.0 429 NeBenonmeHT
MM-®uH 02 1500 R 16.50 05.01.10  11.01.10/ 03.07.12 5.0 34.9 27.50 0.01 55.00 29.91 NeBenonmeHT
MOWA 1500 R 9.00 21.12.09 21.12.10 16.3 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 24.9 (buHaHCbI
MOWA 03 5000 R 7.75 13.12.09 14.06.14 58.6 (buHaHCbI
MOWTK-01 3000 R 9.00 26.09.09 26.09.09 12 1260 | -10.84 1268 8.64 13.80 35.81 /icc (buHaHCbI
MOPE- 01 1000 R 1550 02.02.10  08.02.10/ 03.08.10 6.0 11.6 NeBenonmeHT
Mockomub-2 3000 R 1400 16.02.10  16.02.10/ 15.02.11 6.0 18.1 GEMT]
Mockomub-3 5000 R 1500 16.12.09 17.06.10, 12.06.13 10.0 @ 464 99.55 16.07 751 0.68 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09 21.10.09/ 12.04.12 2.0 32.2 87.50 80.00 95.00 143.46 9.69 0.07 TOproens
Mocobras®2 3000 R 925 24.12.09 24.06.12 34.6 62.82 | -0.97 3461 62.52 63.50 43.72 7.34 1.10 cepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 21.2 82.79 82.51 92.50 26.22 7.23 123 yenyru
Mocobnp-2 4000 R 21.00  24.09.09 26.03.11 19.4 7.00 -2.70 429 6.01 9.70 805.17 | 149.59 == 0.06 /IcC (buHaHCbI
MocTpAsT®1 7500 R 1280 2212.09 2412.09 181212 4.0 405 100.00 /Icc TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09/ 13.09.11 1.0 25.1 99.76 | -0.09 2700 99.75 99.84 11.13 3.77 0.06 1/BB- aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.03.12 18.02.16 31.0 @ 79.1 90.40 87.00 94.90 12.48 4.22 2.00 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 24.9 92.09 90.00 93.40 12.94 4.36 1.64 aHepreTuka
MPCK Yp.01 1000 R 8.15 2411.09 26.05.10/ 22.05.12 9.0 33.5 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.04.10 17.10.13 8.0 50.6 || 101.44 99.70 102.00 11.94 6.89 0.57 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.10.09  27.04.10/ 20.10.15 8.0 75.1 101.33 99.70 1221 6.89 0.58 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 2212.09 22.06.10, 12.06.18 10.0 @ 1073 | 9720 @ -0.69 87217 97.20 97.55 12.66 4.46 0.73 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75  18.05.10 19.05.11/ 13.05.14 21.0 @ 576 | 10460 0.15 5000 104.45 104.60 13.44 15.97 141 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 36.0 = 84.2 | 100.64 -0.45 334 969 100.50 100.64 13.93 14.12 2.26 BB+/Ba2/BB Tenekom
Hacrowa3K1 1000 R 1450 18.12.09 18.12.09 4.0 c/x

HXTON 02 2200 R 11.75  15.12.09 15.12.09 39 96.33 | -0.02 96.00 96.35 25.51 6.08 0.26 XMMUS
HKHX-04 06 1500 R 10.00  28.09.09 26.03.12 31.6 B/B1/ XMMUS
HOMOC 118 5000 R 1500 06.01.10 12.07.10 02.07.14 11.0 = 59.2 /| 100.70 15000 100.67 100.79 14.35 743 0.75 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 17.02.10 22.02.10/ 16.02.11 6.0 18.2 || 101.00 1500 100.75 101.00 12.91 7.40 0.45 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10 14.06.13 10.0 = 465 ' 101.27 101.20 101.40 13.48 7.38 0.71 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/ 26.04.11 2.0 20.5 TOproens
HOK-3 2000 R 18.00 27.10.09  05.05.10/ 03.05.11 9.0 20.7 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 18.11.09  19.05.10/ 16.05.12 9.0 33.3 92.42 92.00 94.00 19.92 4.15 0.60 notpe6. ToB.
06KoHa®-02 3000 R 15.00 21.10.09 221111 17.0413 27.0 = 445 | 100.00 14.96 748 1.66 notpe6. ToB.
OrK-2 0106 5000 R 7.70 31.12.09 05.07.10 10.6 95.60 | 0.60 27 437 95.36 95.80 13.59 4.02 0.75 aHepreTuka
OrkK-3 06 3000 R 775 111209 17.12.09 09.12.11 4.0 28.0 aHepreTuka
OrK-5 6O-1 2000 R 1220 26.01.10 27.07.10 114 | 100.05 0.05 100 010 100.00 100.05 12.49 6.08 0.80 [/Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 26.01.10 27.07.10 11.4 |1 100.00 100 260 100.00 100.05 12.55 6.08 0.80 /Ba3/ aHepreTuka
OrK-5 06-1 5000 R 750 01.10.09  05.10.09/ 29.09.11 2.0 25.7 99.65 | 0.25 3570 99.65 99.75 9.81 3.75 0.11 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.04.12 8.0 324 96.29 | 0.83 93.65 96.50 13.53 3.91 0.59 aHepreTuka
Oro-arpo-3 1500 R 16.00 01.01.10 09.07.10 10.8 2449 | -0.51 22.00 40.00 490.34 = 32.58 0.14 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09 31.05.13 4.0 46.0 98.00 7 98.00 99.00 17.02 5.22 0.26 11B- MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09/ 30.08.11 0.0 24.7 99.95 4847 99.00 99.88 8.91 4.39 0.04 11B- MalLLMHOCTP.
MABA 02 06 1000 R 31.10.09 21.10.11 26.4 99.97 24.00 89.00 0.01 217 c/x
MapHac-M 2 1000 R 1080 19.11.09  19.11.09, 17.11.11 3.0 273 notpe6. ToB.
MepeoBaHk1 1500 R 16.50 27.12.09  05.07.10, 29.06.11 11.0 @ 226 99.80 99.50 100.50 1712 8.29 0.71 GENT]
MeTpokom62 3000 R 8.50  31.08.09 31.08.09 0.4 99.99 | 0.04 314124 99.85 99.99 8.88 4.26 0.03 /Ba3/B+ GaHku
MeTpokom64 3000 R 1550 03.01.10  08.07.10/ 06.07.11 11.0 228 || 101.25 -0.61 30330 101.30 101.70 12.78 7.08 0.75 /Ba3/B+ GaHku
MeTpokom66 3000 R 1436 19.02.10 25.08.10 22.08.12 12.0 @ 36.6 ' 100.00 3000 000 14.72 7.20 0.85 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 19.02.10 24.02.11 22.08.12 18.0 @ 36.6 ' 100.00 3000 000 15.35 747 1.22 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 3.0 8.2 125.00 TOproens
Monunnact1 1000 R 19.00 22.12.09 21.06.11 22.3 78.50 | -3.50 73.01 84.00 39.28 12.07 1.1 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09  25.05.10/ 18.05.12 9.0 334 || 101.55 57727 101.60 101.75 13.87 7.86 0.64 B+/Ba3/B+ GaHku
MpoMTp0206 3000 R 10.75 20.10.09  27.10.09/ 18.10.11 2.0 26.3 58.00 | -2.00 973 55.05 57.99 9.24 MaLLMHOCTP.
MpoMTp0306 5000 R 18.00 27.01.10 28.01.11 24.07.13 180 @ 478 5193 | -11.20 13985 41.08 62.78 95.35 17.28 0.65 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09/ 02.11.11 3.0 26.8 95.30 95.59 98.00 27.60 4.66 0.21 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09 22.06.10, 12.06.12 100 @ 342 MaLLMHOCTP.

Paar.50-02 2000 R 26.11.37 08.10.09 1.6 c/x



Fixed Income Daily 21.08.09 db YPANCUB | KannNTAn

PbiHOK py6neBbIx obnuravuii

n
Y Lena

N Dop, Petunr
Bbinyck 06vem, maul| =, o6bem, Wt CekTop
% KynoHa | odepTbl qupT (ocH.+PTIC) nokynka | npopgaxa || opt | noraw | Tekyw ne FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

3

Pa3r.60-04 500 R 26.11.37 01.10.09 14 c/x
Pa3r.60-05 500 R 26.11.37 01.10.09 14 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 16 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 3.0 0.01 c/x
Paarynaind2 2000 R 17.00 1 29.09.09 15.04.10/ 27.09.11 8.0 25.6 35.74 6.50 64.98 463.71 23.72 0.10 c/x
Paarynaind3 3000 R 17.00  18.09.09 16.03.12 31.3 60.01 0.01 81 60.01 64.89 49.53 1413 124 c/x
Pasrynsitd4 3000 R 17.00 25.11.09 02.06.11 22.05.13 220 @ 457 60.00 15922 60.00 68.98 61.81 14.13 0.91 c/x
Paarynaind5 2000 R 1450  28.10.09  30.10.09/ 23.10.13 2.0 50.8 clx
Paitcpbaitaen-4 10000 R 1350 08.12.09 08.12.11  03.1213 280 & 522 ' 101.36 13.16 6.64 1.77 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10. 21.07.11 11.0 = 233 || 100.00 19.50 9.47 0.75 yenyru
PenKan-1 2000 R 1450 01.09.09 02.03.10 6.5 96.77 96.70 97.60 22.32 747 0.41 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 12.10.09 19.10.09 04.04.12 2.0 31.9 || 100.60 & 0.20 145 100.50 100.70 15.68 10.84 0.14 CCC/B1/B- GaHku
PexKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 10.0 = 34.0 | 101.50 @ -0.38 730 101.50 101.93 23.59 12.21 0.62 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09  03.06.10, 26.11.10 100 @ 154 90.25 80.00 100.50 35.07 9.94 0.55 yenyru
PX[-0306n 4000 R 8.33 02.12.09 02.12.09 35 99.65 99.45 100.00 9.75 417 0.26 BBB/Baa1/BBB | TpaHcnopT
PX[-0606n 10000 R 735 11.11.09 10.11.10 14.9 95.00 | 0.10 21310 94.70 95.00 12.18 3.86 1.04 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 39.2 87.50 | 0.15 82.62 89.00 12.75 4.30 251 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8,50 06.01.10 06.07.11 22.8 93.70 10 567 93.26 93.60 12.73 4.52 1.56 BBB/Baa1/BBB | rpaHcnopt
PX[0-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 9.0 515 | 101.60 @ -0.30 50 000 101.65 101.80 11.37 6.63 0.65 BBB/Baa1/BBB | paHcnopt
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 553 || 10425 @ -1.15 4100 104.25 104.80 14.18 747 2.87 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 25.11.09 28.05.10/ 18.11.15 9.0 76.0 | 101.86 @ -0.04 101.60 102.00 11.06 6.61 0.66 BBB/Baa1/BBB | TpaHcnopT
PX[-1206n 15000 R 1490 26.11.09 281111 16.0519 280 @ 118.5| 103.80 -0.19 120 000 103.70 103.90 13.24 7.16 1.73 BBB/Baa1/BBB | TpaHcnopt
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 55.3 || 100.30 504 100.30 100.50 15.45 7.46 2.81 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 68.5 || 100.30 8 100.30 100.69 15.46 7.46 3.29 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212 20.06.16 41.0 @ 83.2 || 100.30 100.00 100.50 14.60 7.08 2.38 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11  05.06.17 22.0 @ 949 ' 102.65 382 651 102.65 102.88 13.02 6.96 144 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 1405 25.01.10 240713  16.07.18 48.0 ' 1084  100.20 470 100.15 100.20 14.45 6.99 273 BBB/Baa1/BBB | TpaHcnopT
PX[-1806n 15000 R 1425 25.01.10 23.07.14 15.07.19 60.0 = 120.5 & 100.25 49001 100.20 100.25 14.66 7.09 3.20 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 1350 25.01.10 27.07.11) 08.07.24 240 @ 181.2 100.30 BBB/Baa1/BBB | TpaHcnopt
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 76 88.91 87.00 92.70 31.39 491 0.46 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 18.2 94.25 | 0.50 120 000 93.75 94.00 12.68 2.08 1.26 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 18.0210  22.02.10/ 09.02.17 6.0 91.0 98.50 340129 98.02 98.30 10.55 3.72 0.46 BBB/Baal/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09/ 27.09.17 2.0 98.7 99.80 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 08.12.11 27.11.18 28.0 @ 112.9 | 100.00 13.90 6.73 1.76 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10  05.06.18 10.0 & 107.0 | 102.20 50 000 101.70 102.30 11.24 6.81 0.71 BBB/Baa1/ GaHku
PocT-MaitH1 1000 R 0.10 07.01.10 17.07.10, 08.07.10 11.0 @ 10.7 TOproens
PTK-NA3 5¢ 2250 R 8.35 11.02.10 12.08.10 11.9 80.01 76 80.01 84.74 41.83 5.20 0.58 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 95 TOproens
PycMacna-2 1000 R 1500 01.10.09  08.04.10/ 29.03.12 8.0 31.7 5.00 4.00 5.99 149.73 notpe6. ToB.
PycMope 06 2000 R 18.00 17.09.09 21.06.10, 14.06.12 100 @ 343 98.89 85.01 20.66 4.54 0.64 notpe6. ToB.
PyccHedtb1 7000 R 1200 11.12.09 17.12.09, 10.1210 4.0 15.9 97.26 95.00 98.40 21.33 6.15 0.27 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09/ 09.09.10 1.0 12.8 || 100.17 4600 99.99 100.17 747 6.47 0.07 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 10.02.10  17.02.10/ 09.02.11 6.0 179 97.71 99.99 20.43 7.65 0.41 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 22.09.09 01.04.10, 20.09.11 7.0 254 98.10 100.00 18.53 7.62 0.48 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09/ 13.04.12 2.0 32.2 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74  12.02.10 12.02.10 59 93.97 96.00 98.00 22.72 4.1 0.39 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09, 22.02.10 0.0 6.2 99.77 26.45 6.28 0.01 B2/ GaHku
Pbibkab-1 1000 R 19.00 01.09.09 04.03.10/ 28.0212 7.0 30.7 88.00 1 80.00 95.00 53.41 5.38 0.33 NpoM3BOACTBO
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 2.7 99.15 | -0.05 151 99.15 99.40 14.25 5.03 0.20 XMMUS
CarypHHMO2 2000 R 16.50 1 20.09.09 21.03.10/ 20.09.11 7.0 254 85.00 80.00 90.00 54.81 9.73 0.35 MaLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 4.0 58.4 97.50 95.00 99.99 25.96 8.31 0.24 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00  10.11.09 10.11.09 2.7 c/x
CaxaTpHar1 1500 R 1250 02.12.09 02.12.09 35 yenyru
CB-®uHaHc! 1500 R 1.00 21.09.09 25.06.10 18.06.12  10.0 @ 344 75.01 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.0511 150 214 93.44 6.00 88.99 25.69 9.60 0.90 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00  22.10.09 21.04.11 20.3 || 100.19 101.00 16.83 3.98 127 [/Caa2/ GaHku
CesKab 03 1500 R 20.00 29.09.09 01.10.09 27.03.12 1.0 31.7 97.37 81.99 50.60 5.12 0.08 NpoM3BOACTBO
CesKab 04 2000 R 12,50  25.08.09 21.05.13 45.7 NpoM3BOACTBO
CesCTABTO 1500 R 8.00 21.01.10 21.01.10 5.1 92.02 | -2.44 1 92.13 93.96 31.53 4.34 0.32 aBToONpOM
CesCtABTO2 3000 R 770 20.01.10 26.07.10, 17.07.13 11.0 @ 476 80.05 | 0.05 179 79.50 80.02 37.30 4.80 0.66 aBToONpOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 6.5 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 27.08.09 24.02.11 184 96.37 | -0.03 63 900 96.23 96.45 12.90 222 0.88 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.09.09 08.12.11 28.0 92.00 | 3.00 40 80.00 93.99 14.85 219 121 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 25.08.09 01.06.10. 21.05.13 10.0 = 45.7 || 100.00 15.47 3.74 0.63 BB-//BB- Tenekom
C3Tenex606 3000 R 1170 04.11.09  09.08.11) 24.07.19 240 @ 120.8 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 19.01.10  31.08.09, 17.07.12 0.0 354 83.39 85.01 94.00 10.76 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  17.09.09 16.09.10 13.1 97.75 10 000 97.85 98.00 12.39 4.97 0.89 B+// Tenekom
Cu6Tnk-806 3000 R 975 11.0210  18.02.10/ 08.08.13 6.0 483 98.85 6850 98.71 99.00 1217 4.92 0.44 B+// Tenekom
CHBYPXong1 1500 R 770 0511.09 11.11.09/ 01.11.12 3.0 39.0 98.30 12000 98.30 15.43 3.90 0.20 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10  22.10.09/ 22.07.10 2.0 11.2 notpe6. ToB.
Cunteppa 1 3000 R 1750  04.02.10  09.08.10/ 01.08.13 12.0 & 48.1 10240 | -0.15 16 600 102.40 102.74 15.08 8.52 0.81 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10/ 08.04.14 8.0 56.4 CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.10.09 21.04.10/ 15.04.14 8.0 56.6 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 10.09.09  15.03.10/ 07.03.13 7.0 432 1 103.10 @ -0.04 20 386 103.02 103.10 13.16 9.19 0.46 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10 14.08.12 12.08.14 36.0 @ 60.6 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 22.00 22.09.09 25.03.10 21.09.10 7.0 13.2 || 102.99 4 102.30 102.99 16.87 10.65 0.47 B-l/ Tenekom
CKB-6aHk 1 1000 R 16.00  17.09.09 24.06.10 10.3 || 100.00 100.00 100.20 16.95 3.99 0.67 B-/B2/ GaHku
CnscTekno2 1200 R 10.50 28.10.09 28.10.09 2.3 97.06 | -0.94 93.01 99.00 28.86 5.40 0.15 XMMUS
CMAPTC 03 1000 R 1410 29.09.09 29.09.09 1.3 100.00 32 100.00 100.50 14.20 7.03 0.10 Tenekom
CHX3 ouH 1 1000 R 12.00 29.09.09 29.09.09 13 98.00 | 0.03 1 98.00 100.00 33.65 6.11 0.08 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 21 96.00 | 0.90 1321 95.01 97.97 38.92 543 0.12 clx

COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 26 TOproens

COPYC KAM2 1500 R 08.10.09! 05.04.12 32.0 TOproBnsa
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CneuCrp2 1 2000 R 19.11.09 20.05.10 9.1 24.95 2.00 539.90 0.12 CTPOMTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 9.3 TOproens
C1WHpyctpt 1000 R 1450 07.01.10 11.01.10, 07.07.11 5.0 229 15.06 20.00 27.00 48.01 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 35.3 77.51 76.00 78.00 19.80 5.46 2.14 CTPOUTENLCTBO
CrpTpras03 5000 R 16.00 15.10.09  19.04.10/ 11.04.13 8.0 443 100.00 95.51 100.00 16.26 7.98 0.54 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 17.02.10  17.02.10/ 15.02.12 6.0 30.3 93.70 -1.30 3000 91.00 93.70 32.98 8.51 0.37 CTPOUTENLCTBO
CynocTpb-2 1000 R 1750 11.12.09 11.06.10 9.8 98.92 100.00 100.97 19.77 8.82 0.64 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 33.3 70.00 -9.00 21 65.01 77.00 30.05 8.33 174 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09  11.05.10/ 01.11.12 9.0 39.0 101.50 98.00 102.49 13.82 7.86 0.60 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09/ 18.06.10 4.0 10.1 100.00 97.01 14.55 7.73 0.31 MaLLMHOCTP.
TrK-101 4000 R 7.75  15.09.09 18.03.10/ 11.03.14 7.0 55.5 97.20 950 96.20 97.25 13.27 3.98 0.49 aHepreTuka
TrK-102 5000 R 1699 05.01.10 11.07.11 01.07.14 230 @ 59.2 105.35 | -0.20 1000 105.35 105.50 13.99 8.04 147 aHepreTuka
TrK-10 061 3000 R 760 17.12.09 17.06.10 10.0 95.25 94.50 96.00 14.34 3.98 0.70 aHepreTMka
TrK-10 062 5000 R 975 100210 120210, 06.02.13 6.0 | 422 | 99.75 90.51 10.44 487 | 044 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10, 31.05.12 100 @ 33.8 90.92 86.07 95.77 2123 417 0.64 aHepreTuka
TrK-6MHB-1 2000 R 1200 25.08.09 26.02.10/ 21.02.12 6.0 30.5 98.63 15.41 3.03 0.43 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 33.1 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09, 04.11.11 3.0 26.9 Npou3BOACTBO
TexVHecT-1 2000 R 2400 26.11.09 01.06.10, 26.05.11 10.0 = 21.5 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09/ 07.03.12 1.0 31.0 99.45 -0.05 11263 99.30 99.45 15.04 4.86 0.07 npoM3BOACTBO
TMK-03 o6n 5000 R 960 16.02.10  16.02.10/ 15.02.11 6.0 18.1 98.30 -0.10 16 320 98.01 98.30 13.71 4.87 0.43 /B1/B NpoM3BOACTBO
THWKOSb-d1 1500 R 10.00  11.11.09 11.11.09 2.8 npoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 37 yenyru
TonkHura-2 1500 R 20.00 10.12.09, 10.09.09 09.12.10 1.0 15.9 90.04 80.01 99.20 199.94 11.08 0.02 TOproens
TpaHcKoHT1 3000 R 16.50  01.09.09 12.03.10/ 26.02.13 7.0 429 102.04 102.15 102.40 12.16 8.06 0.46 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 15.12.09 15.06.10 10.0 95.30 0.25 236 600 95.30 95.40 13.96 3.81 0.70 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 16.0 @ 342 101.40 | 0.10 80 000 101.40 105.00 13.98 7.38 1.08 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 5.0 22.9 99.16 0.15 14 665 99.03 99.16 11.60 5.02 0.37 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 6.0 18.0 100.90 1000 100.70 100.90 15.01 8.40 0.43 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 13.75  24.05.10  20.05.15/ 13.05.19 70.0 = 1184 | 10030 @ -0.02 100.25 100.70 13.62 13.67 371 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 6.0 121 TOproens
TiomeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 8.0 31.7 96.71 7000 96.61 96.85 13.81 3.97 0.52 aHepreTuka
YIMK-Y3M01 3000 R 825 01.09.09 09.03.10/ 28.02.12 7.0 30.7 meTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 4.0 90.89 1.89 2932 89.80 90.89 49.83 6.72 0.22 MaLUMHOCTP.
YMMNO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 100 @ 343 MaLLMHOCTP.
YpanBar302 3000 R 18.00 30.09.09 04.04.10/ 05.10.10 8.0 13.7 MaLLMHOCTP.
Ypan/L-01 1000 R 10.00  28.10.09 28.10.09 2.3 93.00 33 92.11 93.00 59.54 5.57 0.12 (buHaHCbI
Ypancu6IK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 100 @ 165 100.25 | -0.15 1000 100.16 100.45 18.33 8.95 0.68 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 5.0 23.3 98.16 0.01 22456 98.16 98.30 18.39 6.60 0.36 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10, 23.02.12 130 @ 30.6 100.12 100.01 100.50 17.83 8.72 0.77 B+// (bUHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10  27.01.10, 19.01.12 5.0 294 100.45 20 000 100.00 100.50 16.27 8.69 0.38 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 21.01.10 27.01.10, 19.01.12 5.0 294 100.11 0.11 100.00 100.50 1747 8.72 0.37 B+// (buHaHCbI
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 26.3 92.55 -0.45 85 92.55 93.35 14.65 541 1.68 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10/ 19.07.12 5.0 35.5 96.21 98.25 98.50 18.27 4.35 0.37 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10/ 09.04.15 8.0 68.6 100.30 110.00 14.93 7.46 0.54 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09 23.11.09/ 17.11.11 3.0 27.3 100.00 12.64 6.48 0.23 B+//B+ Tenekom

YpCW cep07 3000 R 16.00 15.09.09 18.03.10/ 13.03.12 7.0 31.2 101.99 | 0.10 13 585 101.42 101.99 12.48 7.82 0.48 B+//B+ Tenekom

YpCW cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 8.0 441 98.65 0.20 34000 98.50 99.35 11.93 4.85 0.55 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 79 65.00 TOproens

®CK EQC-02 7000 R 825 22.12.09 22.06.10 10.2 98.18 134 426 97.91 98.18 10.82 4.19 0.74 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 25.9 91.15 1.15 80 006 90.00 90.70 12.50 3.99 173 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 34 99.20 186 695 99.15 99.50 10.32 3.62 0.26 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 1750 10.11.09 11.05.10 8.8 101.05 | 0.01 2405 101.00 101.15 16.41 8.64 0.59 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.09.09  18.03.10/ 16.09.10 7.0 131 102.22 99.50 99.98 11.41 3.66 0.49 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 14.10.09  14.10.09/ 12.10.11 2.0 26.1 100.00 99.65 100.08 13.56 3.24 0.13 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 21.10.09 26.04.10, 17.04.13 8.0 445 99.83 -0.17 99.50 99.95 15.82 3.75 0.56 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.10/ 13.10.10 8.0 14.0 99.75 -0.05 19.96 99.80 18.08 9.00 0.54 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10/ 12.07.11 5.0 23.0 100.00 13.12 6.98 0.38 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 28 100.85 12.19 7.95 0.20 B1/ GaHku
LleHTp-nHB2 3000 R 16.00 29.12.09 02.07.10, 24.06.14 11.0 = 59.0 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 0.0 100.11 -21.78 6.91 0.00 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 24.7 95.40 95.00 95.18 13.14 4.86 122 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 5.1 93.00 93.00 32.99 6.30 0.32 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 4.0 21.6 99.50 -0.50 99.00 100.00 18.86 8.52 0.24 notpeb. ToB.
YTn3 0106 3000 R 950  16.12.09 16.06.10 10.0 87.00 -0.59 1005 86.75 87.00 30.20 5.44 0.61 B1/ npou3BOACTBO
YTn3 0306 8000 R 10.00 27.10.09  27.10.09/ 21.04.15 2.0 69.0 90.05 -1.95 124 757 90.30 92.81 7147 5.54 0.11 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 224 5.96 -4.04 150 5.15 5.96 363.68 0.40 TOproens
JitptOHMoH01 1500 R 11.00  10.11.09 10.11.09 2.7 TpaHcnopT
QitptOHPPA01 2000 R 17.12.09 16.12.10 16.1 5.64 1.50 9.79 771.73 0.15 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10 13.07.10, 08.07.11 ' 11.0 @ 229 MaLUMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09, 20.05.11 3.0 213 aHepreTuka
OHeprLleHt 3000 R 25.00 07.01.10 08.07.10 10.7 26.50 12.01 40.99 50148 = 47.04 0.13 aHepreTuka
J0KO0-02 06 1500 R 18.00 22.01.10 22.01.10 5.2 94.00 notpeb. ToB.
ONKONH1 1000 R 10.00 21.10.09 28.04.10 8.4 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 8.1 GaHku
FOHUMMnK 01 2000 R 9.75  08.09.09 10.09.09/ 06.09.11 1.0 24.9 99.40 -0.10 657 99.40 99.59 20.38 4.89 0.05 notpeb. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10 22.06.11 100 @ 224 99.72 54.13 18.98 9.00 0.68 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 1.7 99.75 0.03 157 253 99.66 99.85 9.94 4.02 0.13 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.09.09 09.12.09 3.7 99.24 -0.01 98.90 99.60 13.16 2.51 0.26 /B1/B Tenekom
FOTK-05 06. 2000 R 755 0212.09 04.06.10 30.05.12 100 @ 33.8 96.05 84912 96.05 97.05 13.30 3.92 0.68 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 4.0 16.0 TpaHcnopT

AkyTcKaH02 1200 R 17.00 10.09.09 22.03.10, 08.03.12 7.0 31.0 99.68 99.55 101.55 || 36.53 8.50 0.40 BB/ aHepreTMka
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BalukopT506 1000 R 8.02 04.11.09 04.11.09 25 99.55 99.80 99.95 10.40 4.02 0.19 [Ba1/BB+ MyHULMNanbHbIi
BaLukopT606 1500 R 8.02 01.12.09 30.11.10 15.6 95.45 312627 95.00 95.75 12.29 4.19 1.09 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 9.00 17.12.09 17.06.10 10.0 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 33.3 86.35 85.00 88.00 16.28 4.59 1.65 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 225 93.00 30 000 90.00 98.97 15.52 5.50 1.39 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 17.09.09 17.12.09 4.0 98.50 36 97.45 99.90 13.34 2.02 0.28 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 24.11.10 15.4 95.64 93.00 13.44 244 0.65 1B+ MyHULMNANbHbI
VpkO6n31-4 1200 R 750 24.09.09 26.05.10 9.3 94.86 91.00 99.00 15.24 2.75 0.64 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.10.09 26.10.11 26.6 92.10 93280 92.10 92.70 15.97 2.98 0.98 1B+ MyHULMNanbHbIA
VipkO6n31-6 3800 R 920 23.11.09 22.11.12 39.7 93.39 87.00 95.00 14.15 2.70 141 1B+ MyHULMNAnbHbIA
KanyxO6n-2 1300 R 850 31.08.09 29.08.11 24.6 89.76 60 90.00 92.00 17.97 2.36 1.06 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 9.15  02.09.09 29.11.12 39.9 85.57 @ -0.23 80.06 85.99 16.00 3.10 218 BB-// MyHULMNaNbHbIA
KanyxO6n-4 1500 R 1021 30.09.09 26.06.13 46.9 85.01 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 990 12.11.09 10.05.12 331 | 9350 89.00 98.00 1512 | 528 | 125 BB-// MYHULaNaNbHbIA
Kapenus 12 1000 R 19.05 03.09.09 02.06.11 21.7 104.95 = 0.15 33153 104.40 104.95 15.71 4.53 1.01 BB-// MyHULananbHbIiA
Kapenus 2 1000 R 7.87 15.10.09 14.04.11 20.1 96.00 92.45 95.50 11.96 4.09 0.95 BB-// MyHULMNanbHbIA
KOMM 68 06 700 R 11,50 14.10.09 14.10.10 14.0 95.29 101.50 15.79 6.05 0.92 BB/Ba2/ MyHULMNanbHbIA
KOMMW 78 06 1000 R 9.00 23.11.09 221113 51.8 86.47 85.50 87.50 13.48 525 2.78 BB/Ba2/ MyHULMNanbHbIA
KOMMW 88 06 1000 R 8.00 04.09.09 03.12.15 76.5 71.59 65.03 77.50 14.98 5.60 3.73 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 404 99.80 21.50 3.50 2.08 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  09.12.09 08.12.10 15.8 100.25 = 0.25 50 240 99.01 100.40 14.22 6.97 1.06 BB//BB MyHULMNanbHbIA
JleHO6n-306 1300 R 1225 11.12.09 05.12.14 64.4 97.50 4.50 91.81 98.70 13.05 6.26 3.50 BB//BB MyHULMNANbHbIA
TluneuxO6n5 500 R 710 14.01.10 15.07.10 11.0 94.08 = -0.42 91.55 14.82 3.76 0.77 BB/ MyHULMNanbHbIA
Mrop38-06 5000 R 10.00 26.12.09 26.12.10 16.4 98.25 200 000 97.95 98.50 11.74 5.10 1.14 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 59.9 79.34  -0.36 100 000 79.31 80.35 14.01 5.08 3.53 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 115 98.00 1375 97.75 98.25 10.53 4.12 0.84 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 7.1 77.45 0.95 357 997 77.29 77.45 13.67 5.18 4.01 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 34.7 88.80 0.30 133 500 88.72 88.80 13.20 4.52 2.26 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 95.2 74.01 0.91 72.80 73.20 13.24 5.42 491 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 28.3 90.70 0.40 813 209 90.40 91.30 13.13 4.42 1.88 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop54-06 15000 R 8.00 05.09.09 05.09.12 371 87.69 = -0.20 10 647 87.65 87.70 13.28 4.60 2.32 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.09.09 22.09.16 86.3 73.35 0.35 205016 72.85 73.35 13.86 5.50 4.45 BBB/Baa1/BBB | MyHuULnanbHbii
Mrop58-06 15000 R 10.00  01.09.09 01.06.11 217 97.00 15000 96.74 97.25 1243 2.60 144 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop59-06 15000 R 10.00  15.09.09 15.03.10 6.9 99.97 = -0.08 500 99.97 100.08 10.43 2.52 0.50 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop61-06 15000 R 15.00  03.09.09 03.06.13 46.1 10543 = 0.1 958 018 105.11 105.50 1413 3.59 2.53 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop62-06 20000 R 16.00  08.09.09 08.06.14 58.4 104.10 = 1.59 60 103.20 104.28 13.86 3.87 3.00 BBB/Baa1/BBB | MyHULunanbHbii
Mrop63-06 15000 R 15.00  10.09.09 10.12.13 52.4 106.34 = 0.59 2 106.30 106.34 14.08 3.56 2.80 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.06n.58 12000 R 10.00  29.09.09 30.03.10 74 97.80 = -0.01 13000 97.51 97.80 14.32 5.10 0.51 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 20.2 90.86 2900 90.86 91.70 16.01 4.94 1.32 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16 000 R 8.00 21.10.09 16.04.14 56.7 76.00 3.44 1550 76.10 76.73 15.99 5.25 3.22 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 46.4 85.01 170 207 84.73 85.79 16.86 5.28 1.98 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 31.3 | 103.77 @ -0.22 103.50 104.49 16.09 8.12 1.33 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 26.4 93.68 14.14 4.36 1.00 BB/Ba2/ MyHULMNaNbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 39.5 93.50 85.00 94.00 12.94 4.51 1.37 BB/Ba2/ MyHULMNanbHbIA
003 25057 40817 R 740 21.10.09 20.01.10 5.1 99.20  -0.20 280 99.30 99.40 9.69 1.86 0.38 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  21.10.09 19.01.11 17.2 94.40 10 540 93.50 94.90 10.81 1.61 1.23 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 8.6 97.55 6650 97.65 9.76 148 0.63 BBB+/Baa2/BBB | roc. Gymaru

003 25064 7000 R 1190 21.10.09 18.01.12 294 101.60 384 986 101.60 101.78 11.60 292 1.90 BBB+/Baa2/BBB | roc. Gymaru

003 25065 31000 R 12.00  30.09.09 27.03.13 438 BBB+/Baa2/BBB | roc. Gymaru

003 25066 10000 R 10.55 07.10.09 06.07.11 22.8 BBB+/Baa2/BBB | roc. Gymaru

003 25067 15000 R 11.30  21.10.09 17.10.12 38.5 99.69 0.09 69 367 99.60 99.69 11.92 2.39 240 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 39.0 85.00 11137 82.00 85.00 11.87 7.06 2.54 BBB+/Baa2/BBB | roc. ymaru

003 26199 40291 R 6.10  14.10.09 11.07.12 35.2 87.29 5000 74.99 87.70 11.80 1.74 2.36 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 8.00 10.02.10 08.08.12 36.1 93.25 115000 91.05 95.00 11.89 4.28 1.83 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00 13.01.10 14.07.10 10.9 100.08 10 000 10.13 4.98 0.80 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 109.9 || 87.37 88 000 86.00 87.35 11.68 5.14 2.75 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 84.7 78.58 374 72.00 79.98 12.14 2.54 4.47 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 09.09.09 24.11.21 149.3 || 7538 | -1.57 2422 282 74.00 75.04 11.67 2.81 6.12 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26 000 R 31.03.10 20.03.19 116.6 55.00 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 3222 64.97 5567 053 54.75 64.95 11.33 5.30 8.58 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 7.00 17.02.10 08.08.18 109.2 || 78.86 10 200 59.73 98.00 9.94 4.42 5.80 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 154 97.54 93.50 100.00 13.68 5.07 0.64 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.09.09 09.09.10 12.8 92.62 94.10 94.50 15.29 1.84 0.88 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 12.11.09 11.08.11 24.0 90.01 -0.29 90.25 14.14 2.10 1.61 /Ba1/BB+ MyHULMNaNbHbIA
CamapO6n 4 5000 R 6.98 23.09.09 20.06.12 345 82.35 71.01 85.00 15.53 211 219 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 5 8300 R 9.30 24.09.09 19.12.13 52.7 90.41 9.40 44 905 90.41 90.94 15.35 2.56 1.67 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 453 100.99 = 0.79 11551 100.90 100.99 15.13 3.70 2.29 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 15.10.09 11.04.13 443 82.46 78.02 86.00 17.37 240 1.97 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 8.80 27.08.09 26.05.11 215 95.47 13.81 2.30 0.94 BB//BB- MyHULMNaNbHbIA
Tomcek 1 500 R 8.75 19.11.09 20.05.10 9.1 94.78 92.50 96.00 17.14 2.30 0.62 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 27 98.60 98.60 98.70 12.86 3.07 0.20 11B- MyHUL@nanbHbIA
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 28.6 90.50 4800 90.01 90.69 15.88 3.88 1.06 11B- MyHUL@nanbHbIA
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 40.5 98.61 98.30 98.45 7.89 4.07 217 //B- MyHULananbHbIi
Tomck.06-7 2500 R 13.75 27.08.09 27.11.13 52.0 || 100.00 13.66 347 161 11B- MyHUL@nanbHbIA
YamypTus-2 1500 R 840 17.01.10 15.07.12 35.3 81.55 1000 81.50 84.75 17.35 5.19 2.20 MyHULMNanbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 4.0 9842 « -0.08 97.50 98.50 13.83 4.26 0.29 1B+ MyHULMNaNbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 21.8 90.07 86.50 94.00 14.82 4.35 1.46 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74  20.10.09 17.04.12 324 84.00 80.50 87.76 15.59 2.30 2.07 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  08.09.09 04.06.13 46.1 86.99 0.74 152 028 85.00 87.00 14.99 2.77 242 /Ba2/ MyHULMNanbHbI
FAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 89 99.50 1 98.55 99.30 11.38 251 0.49 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 22.10.09 17.04.14 56.7 80.11 73.01 89.80 16.44 243 245 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 20.2 93.39 89.50 93.89 13.38 3.74 0.98 BB-// MyHULMNanbHbI

ApO6n-07 3500 R 7.000 29.09.09 30.03.10 74 97.07 | -0.03 97.05 97.25 13.27 1.80 0.45 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913/ 30.09.09 30.03.1C 74 | 10113 0.00 717 451 0.57 A-/Baa3/ GaHkmn

Ak bars-10 250 § 825 28.12.09 28.06.1C 104 || 100.15 | -0.07 8.04 4.12 0.80 BB/Ba3/ GaHku

Ak bars-11 300 § 925 20.12.09 20.06.11 223 | 9651 | 0.00 11.40 479 1.61 BB/Ba3/ GaHkun
Alfa-Bank-09 400 § 7.88) 10.10.09 10.10.0¢ 1.7 1| 10025 = 0.00 5.99 3.93 0.14 BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.12.09 25.06.12 347 | 96.00 @ 042 9.84 427 244 BB-/Baa2/BB- | GaHku
Alfa-Bank-13 400 $ 925/ 241209 240611 240613 220 468 | 9798 @ 073 1047 472 1.63 BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.12.09 09.1210 09.121% 16.0 = 76.7 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 310 914 BB-/Baa2/BB- | GaHku
Alrosa-14 500 § 8.88 17.11.09 17.11.14 638 | 98.09 = 002 9.34 452 4.01 B/Ba3/BB Chbipbe
Bank St-Petersburg-09 125 § 950 25.11.09 25.11.0¢ 32 B/Ba3/ GaHku

Bank TuranAlem-09 100 § 9.88 21.12.09 21.12.0¢ 41 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 32 BBB/Baat/ GaHkun
BoM-09 usd 250 § 8.00/ 28.09.09 28.09.0¢ 1.3 1| 10049 = 0.00 3.23 3.98 0.10 BBB/Baat/ GaHkmn
BoM-10 300 § 738 26.11.0¢ 26.11.1C 154 1| 10272 = 0.03 5.12 3.59 1.18 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 18.7 || 98.00 7.50 6.38 143 BBB/Baa1/ GaHkun
BoM-13 500 § 734 13.11.09 13.05.12 454 | 97.09 | -0.04 8.25 3.78 3.13 BBB/Baat/ GaHku
BoM-15 300 § 750/ 251109 251110 25.11.1% 150 = 763 | 91.90 = 0.00 14.73 4.08 1.12 BBB/Baat/ GaHku
BoM-17 400 $ 6.81/ 10.11.09 10.05.17 940 | 8323 @ 052 9.97 4.09 5.55 BBB/Baat/ GaHkun
Business Alliance-12 8323 R 8.88  25.10.09 25.04.12 326 (bMHaHCbI
Credit Europe Bank-10 250 § 750/ 13.10.09 13.04.1C 7.9 | 10091 0.00 6.02 3.72 0.61 [Bat/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.09 01.11.1C 14.6 CTPOUTENbCTBO
Energomash-10 150 $ 9.50 05.10.09 05.04.1C 7.6 MaLLUHOCTP.
Eurochem12 300 § 7.88) 21.09.09 21.09.12 37.6 BB-//BB- XMMUs
Evraz-13 1050 § 8.88 24.10.09 24.04.12 448 | 9050 | 262 12.14 4.90 2.92 BB-/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 75.8 BB-/Ba3/BB- meTannyprus
Evraz-18 550 § 950/ 24.10.09 24.04.1€ 105.6 BB-/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 454 [Caal/D Chblipbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 9.0 B2/ GaHkmn
Gazprom-09 700 $ 10.50  21.10.09 21.10.0¢ 21 101.27 | -0.01 2.88 5.18 0.17 /Baa1/BBB Cbipbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 134 || 10445 | 0.12 3.57 747 1.01 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 15.1 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00 23.04.10 23.04.11 204 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 456, 09.12.09 09.12.12 402 || 9757 | 022 5.30 4.67 297 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 15.11.12 39.4 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 963 01.09.09 430 | 107.96 | 027 7.04 4.46 2.87 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 511 | 9569 & 0.21 7.66 6.88 347 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.10 47.7 | 103.01 | 0.5 3.67 2.19 3.57 BBB/Baa1/BBB | [cblpbe
Gazprom-13-5 400 § 734 11.10.09 443 | 10267 | 049 6.50 3.58 3.09 BBB/Baa1/BBB | [cblpbe
Gazprom-13-6 500 $ 751 31.01.10 480 | 10231 | 0.18 6.82 3.67 337 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 550 || 9433 | 044 6.41 5.33 3.92 BBB/Baa1/BBB | [cblpbe
Gazprom-14_07_31 1250 $ 813  31.01.10 60.2 || 102.85 063 7.54 4.04 4.01 BBB/Baa1/BBB | [cbipbe
Gazprom-14-2 700 € 536 31.10.0¢ 63.3 94.29 0.50 6.58 5.69 4.31 BBB/Baa1/BBB | [cbipbe
Gazprom-15 1000 € 588  01.06.10 704 || 9430 @ 038 6.98 6.23 481 /Baa1/BBB Cbipbe
Gazprom-15_02_04 850 € 813 04.02.10 66.5 | 10529 @ 0.35 5.60 3.98 447 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621 22.11.09 884 | 87.07 @ 044 8.64 3.57 5.50 BBB-/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 924 || 8497 | 0.9 7.68 6.04 5.99 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 99.9 || 8498 | 0.04 7.85 6.40 6.14 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 1033 1| 90.15 | 0.58 8.09 7.33 6.18 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.09 105.2 | 97.38 | 0.83 8.58 4.18 5.90 BBB/Baa1/BBB | [cblpbe
Gazprom-19 2250 $ 925/ 231009 23.04.12 178 BBB/Baa1/BBB | [cblpbe
Gazprom-20 1250 § 720/ 01.02.10 127.2 | 10054 = 0.77 7.03 3.58 3.15 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51) 07.09.09 152.7 | 7969 | 0.35 9.28 4.08 7.60 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.10.09 28.04.34 300.6 || 103.75 8.26 416 | 1013 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729/ 16.02.10 16.08.37 3408 | 7954 = 1.01 9.36 458 | 1021 BBB/Baa1/BBB | cbipbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 11.9 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.08.09 22.02.1C 6.2 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 05.10.09 06.04.1C 76 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 221 1 10092 | -1.01 741 3.95 1.65 /Baa2/BBB- GaHkun
Gazprombank-13 500 § 793 28.12.09 28.06.12 469 | 98.06 | 0.30 8.53 4.04 322 /Baa2/BBB- GaHKun
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 742 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 22.01.10 22.07.18 47.7 | 10029 | 0.32 5.54 2.80 3.46 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950 11.10.09 11.04.1C 78 98.30 12.29 4.83 0.58 /Ba3/B+ GaHku
HCFB-11 500 § 1100 20.12.09  20.12.09  20.06.11| 4.0 | 223 | 9997 | -0.16 10.99 5.50 0.32 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.02.10  11.02.10 11.0811| 6.0 | 240 | 9657 | 0.0 19.63 6.08 0.43 /Ba3/B+ GaHku
11B-10 150 § 950 12.02.10 12.02.1C 59 96.72 | 025 16.92 491 0.44 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.10 06.07.1C 107 | 94.05 @ -0.95 16.10 9.57 0.81 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 15.2 Toprons
Income-Lada-11 CLN 388 16.00 23.09.09 23.12.09 20.06.11| 4.0 223 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.01.10 12.07.1C 10.9 B3/ meTannyprus
KZOSRU-11 200 § 925/ 30.10.09 30.10.11 26.7 | 46.75 52.99 9.89 1.46 1D Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.10.09 26.04.12 327 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 6.4 B/B2/ GaHkun
Lukoil-17 500 § 6.36| 07.12.09 07.06.17 949 || 9494 | 063 7.21 3.35 593 | BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66 07.12.09 07.06.22 1558 | 9150 | 0.66 7.1 364 8.17 | BBB-/Baa2/BBB- | (cbipbe
MBRD-16 60 $ 888 10.09.09 10.03.11  10.03.1€ 19.0 = 79.8 B+/B1/ GaHku
MDM-10 425 § 777, 25.01.10 25.01.1C 5.3 BB/Ba1/BB GaHkm
MDM-11 200 § 975 21.01.10 21.07.11 233 | 99.00 | 007 10.33 4.92 1.70 BB/Ba1/BB (DUHaHCbI
Megafon-09 375§ 8.00/ 10.12.09 10.12.0¢ 3.7 | 10127 @ 0.00 3.75 3.95 0.30 BB+/Ba2/ Tenexom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 9.4 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945/  20.09.09 20.03.11 19.2 B/B2/ CTPOUTENbCTBO

MKB-09 100 § 10.25  21.10.09 21.10.0¢ 21 B/B1/ GaHku
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Moscow-11 374 € 645  12.10.09 12.10.11 26.1 | 103.57 4.60 6.23 1.93 | BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 873 || 9124 | 0.2 6.53 5.55 5.68 || BBB+/Baa1/BBB+ | MyHuuMnanbHblit
MTS-10 400 $ 838  14.10.09 14.10.1C 14.0 || 10276 = 0.13 5.84 4.08 1.06 [Ba2/BB- Tenexom
MTS-12 400 $ 800 28.01.10 28.01.12 297 || 10319 | 0.19 6.56 3.88 2.19 /Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 22.121f 16.0 @ 772 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 334 | 96.10 @ 0.16 8.62 364 2.39 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.02.10 02.02.1C 5.5 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75 20.10.09  20.10.11  20.10.1€ 26.0 = 87.3 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 14 | 10024 = -0.11 4.83 3.55 0.11 BBB-/Baa2/ Cbipbe
OAK-10 200 § 10.00)  24.12.09 08.07.1C 107 MaLuuHocTp.
Petrocom-09-2 4258 875 17.12.09 17.12.0¢ 4.0 100.58 = 0.01 6.86 4.35 0.31 /Ba3/B+ (bvHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 10.8 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 12.50  18.02.10 18.08.1C 121 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 1025 29.09.0¢ 29.09.11 257 | 99.94 | 0.08 10.33 513 1.78 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 13.7 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 8.75  20.10.09 20.10.11 264 || 95.31 | 0.00 11.24 459 1.86 B+/Ba2/BB- GaHkun
Promsvyazbank-12-2 200 $ 963 23.11.09 23.05.12 336 | 91.00 @ 027 13.63 5.29 2.26 B+/Ba2/BB- GaHKmn
Promsvyazbank-13 150 § 1075 15.01.10 15.07.11 15.07.1% 230 = 475 | 9564 & 0.6 1341 5.62 1.64 B+/Ba2/BB- GaHkun
Promsvyazbank-18 100 § 1250, 31.01.10 31.01.1€ 1029 | 9492 | 079 14.22 6.58 4.94 B+/Ba2/BB- GaHku
Raspadskaya-12 300 § 750 22.11.09 22.05.12 335 | 9444 024 9.84 3.97 237 /Ba3/B+ Cbipbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 3.0 CCC/Ba3/BB- | baHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 17 CCC/Ba3/BB- | 6aHku
ROLF-10 CLN 250 § 825  28.12.09 28.06.1C 104 || 67.50 62.71 6.11 0.63 [Caat/BB- ToproBns
Rosbank-09 300 § 9.75  24.09.09 24.09.0¢ 12 | 100.25 7.08 243 0.09 [Ba2/ GaHkm
Rosbank-09 RUB 7000 R 8.00  30.09.09 30.09.0¢ 14 A-/Baa3/BB+ | GaHku
Rosbank-12 130 § 9.00 01.01.10 01.07.12 349 A-/Baa3/BB+ | [GaHku
Rosselkhozbank-10 350 § 6.88  29.11.09 29.11.1C 155 || 102.88 = 0.07 452 3.34 1.20 BBB+/Baat/ GaHkm
Rosselkhozbank-10 CHF 375 C 358  29.03.10 29.03.1C 74 98.70 | -0.05 5.70 3.63 0.59 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 32.8 | 100.00 6.15 6.26 245 BBB+/Baat/ GaHKu
Rosselkhozbank-13 700 $ 718 16.11.09 16.05.12 455 || 99.95 | -0.02 719 3.59 3.17 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 536 | 99.30 @ 0.26 7.31 3.59 3.69 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.09 11.06.14 585 | 106.36 = 0.05 7.40 423 3.83 BBB+/Baat/ GaHkm
Rosselkhozbank-16 500 § 6.97  21.09.09 21.09.11 21.09.1€| 25.0 = 863 || 9357 | 0.16 1048 3.72 1.82 BBB+/Baat/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.09 15.05.17 942 | 8985 @ 0.15 8.09 3.50 5.80 BBB+/Baa1/ GaHkun
Rosselkhozbank-18 1000 § 775 29.11.09 29.05.1€ 106.8 | 97.05 & 0.18 8.22 3.99 6.12 BBB+/Baat/ GaHKm
RTM-09 CLN 55§ 15.00)  16.11.09 16.11.0¢ 29 3524 | -0.01 10.88 ToproBns
RTM-11 CLN 125§ 12.00)  04.09.09 04.03.11 187 ToproBns
Russia-10 2966 $ 825  30.09.09 31.03.1C 74 1 10240 @ 0.00 1.54 4.03 0.35 | BBB+/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.01.10 24.07.1€ 108.7 || 13840 = 0.15 5.50 397 6.19 | BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2294 | 14712 | 042 7.90 433 8.79 | BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 250.9 || 10127 | 041 26903 454 7.21 3.70 5.51 BBB+/Baa1/BBB | roc. Gymarn
RusStandard-0¢ 400 € 6.83  16.09.0¢ 16.09.0¢ 0.9 99.88 | 0.00 8.09 6.83 0.07 BB-/Ba2/BB- GaHku
RusStandard-10 500 § 750  07.10.09 07.10.1C 138 BB-/Ba2/B+ GaHkun
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 104 | 96.01 & 022 13.53 442 0.78 BB-/Ba2/BB- GaHKm
RusStandard-11 350 § 863  05.11.09 05.05.11 208 || 89.91 | -0.14 15.55 4.80 1.46 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.12.10 16.12.1E  16.0 | 77.0 | 71.80 | -0.02 37.81 6.18 1.05 /Ba3/B GaHkmn
RusStandard-16 200 § 9.75  01.12.09 01.12.1€ 88.7 | 7173 17.60 6.80 439 BB-/Ba2/BB- GaHKu
Sberbank-11 750 § 593  14.11.09 14.11.11 272 || 10222 | 0.15 4.87 2.90 2.05 BBB+/A3/ GaHkun
Sberbank-13 500 § 648  15.11.09 3 455 || 100.63 | 0.14 6.28 3.22 3.22 BBB+/A3/ GaHkmn
Sberbank-13-2 500 § 647 02.01.10 471 1| 100.81 | 0.18 6.23 3.21 3.35 BBB+/A3/ GaHKu
Sberbank-15 1000 § 623  11.02.10  11.02.10 . 66.7 | 98.90 & 0.08 863 3.15 0.46 BBB+/A3/ GaHkm
Severstal-13 1250 § 9.75  29.01.10 29.07.1% 48.0 || 96.09 | 093 11.00 5.07 3.16 B+/Ba3/BB- Cblipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 56.8 | 9343 | 0.50 11.08 4.95 3.54 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 10.2 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 24.0411 20 | 204 B+// Tenexom
SINEK-15 250 § 770 03.02.10 03.08.1¢ 725 | 7509 | 0.07 14.00 5.13 4.36 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.01.10 28.01.11 175 | 101.71 | 0.12 7.59 4.36 1.33 /Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.02.10 16.02.1C 6.0 B2/B GaHku
Tatfondbank-10 0% 975 26.10.09 26.04.1C 8.3 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 10.6 Toprosns
TMK-09 300 § 850  29.09.09 29.09.0¢ 1.3 | 100.12 | 0.00 7.21 4.24 0.10 /B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.01.10 29.07.11 236 | 9535 | 0.29 12.77 5.24 1.69 /B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.01.10 18.07.11 232 | 10051 | 0.03 6.58 342 1.76 /Baa2/BB+ cbipbe
TNK-12 500 § 613 20.09.09 20.09.12 376 | 96.86 @ 0.05 7.28 3.16 2.68 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750 13.09.09 13.03.1% 434 || 9845 | -0.01 8.00 381 2,97 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750  18.01.10 18.07.1€ 841 | 9195 @ 0.18 9.09 4.08 5.18 /Baa2/BB+ cbipbe
TNK-17 800 § 6.63  20.09.09 20.03.17 92.3 | 86.93 | 0.20 9.04 3.81 5.52 /Baa2/BB+ cbipbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 1042 || 9184 & 026 9.28 429 5.79 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.12.09 08.12.1C 15.8 Tenexom
TransCapitalBank-10 175 § 9.13|  10.11.09 10.05.1C 8.8 B2/ GaHku
TransCapitalBank-17 100 § 1051 18.01.10 18.07.17 96.3 | 8250 15.12 6.37 4.83 B2/ GaHkun
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 9.0 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00) 23.12.09 25.06.11 225 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 347 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 347 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 483 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.09.09 05.03.14 55.3 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 109.1 /Baa1/BBB+ Cbipbe
Trust-09 150 § 9.25  05.10.09 05.10.0¢ 15 91.90 89.70 5.03 0.09 B-/Caat/ GaHkun
Trust-10 200 § 938  29.11.09 29.05.1C 9.4 B-/Caat/ GaHKu
Trust-12 CLN 20§ 1150 06.09.09 06.09.12 371 B-/Caat/ GaHKu

URSA rub 10 5000 R 9.13|  26.08.09 26.02.1C 6.3 B1/ GaHku
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URSA-10 EUR 400 € 700  21.05.10 21.05.1C 9.1 B+/Ba3/ GaHkun
URSA-11-1 130§ 1200 30.12.09 30.12.11 287 B+/Ba3/ GaHKu
URSA-11-2 300 € 830  16.11.09 16.11.11 273 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11  04.06.1Z| 22.0 | 46.1 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 9.6 BBB/Baa1/BBB | [GaHku
Vimpelcom-10 300 $ 800 11.02.10 11.02.1C 58 101.40 = 0.05 4.99 3.94 0.46 [Ba2/ Tenexkom
Vimpelcom-11 300 § 838 22.10.09 22.10.11 264 | 10246 | 0.15 712 4.09 1.91 /Ba2/BB+ Ternexom
Vimpelcom-13 1000 § 838 30.10.09 30.04.12 45.0 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 § 825 23.11.09 23.05.1€ 823 | 9318 024 9.64 443 491 [Ba2/BB+ Tenexom
Vimpelcom-18 1000 § 9.13|  30.10.09 30.04.1¢ 105.8 /Ba2/BB+ Tenexkom
Vostok Express Bank-17 438 11.00  27.12.09 27.06.17 95.6 B3/ GaHku
VTB 24-09 500 § 3.82| 07.09.09 07.12.0¢ 36 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 6.20) 29.09.09 29.09.1¢ 744 | 9442 | 017 7.35 3.28 4.84 BBB+/Baa2/ GaHku
VTB-09-3 800 § 480  02.11.0¢ 02.11.0¢ 25 99.8¢ | 0.00 5.39 1.20 0.20 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 6.9 | 10012 | 0.07 5.94 6.32 0.55 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750/ 12.10.09 12.10.11 26.1 | 10241 | -0.02 6.28 3.66 1.91 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 226 || 104.03 | 0.02 5.80 7.93 1.74 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61/ 30.10.09 30.10.12 389 | 96.09 = 0.14 8.02 344 2.76 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200  28.11.09 28.11.12 39.9 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32| 040210 040210 040212 6.0 | 665 | 9788 & 0.05 12.88 3.99 0.43 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.10 15.02.1€ 790 | 9660 @ 0.04 4.81 4.40 5.54 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88| 28.11.09 28.05.13 29.05.1¢ 46.0 = 106.8 | 93.75 & 0.93 8.85 3.67 3.18 BBB/Baa11/BBB | GaHku
VTB-35 1000 § 625 020110 020715 02.07.3¢ 71.0 = 3149 | 86.01 = 0.90 9.40 363 4.66 BBB/Baa11/BBB | GaHku

Zenit-09 200 § 875 27.10.09 27.10.0¢ 23 | 10049 | 0.00 5.98 435 0.18 B/Ba3/ GaHku
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busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

McnonHuTenbHbIN QUPEKTOP, PyKOBoAUTENb AenapTaMeHTa
Bopwuc MH36ypr, GinzburgBl@uralsib.ru

Busnec-6A0K IIPOAQXK B TOPrOBAM

PykoBoauTtenb 6usHec-6noka
Cepren Wemapgos, she_sa@uralsib.ru

YnpaBneHue npoaax YnpaBneHue ToproBnun
Koppapo Tasemuna, aupekTop, taveggiac@uralsib.ru Aungpei bopucos, cT. Tpeigep, bor_av@uralsib.ru
EneHa [doBraHb, cT. BULE-Npe3naeHT, dov_en@uralsib.ru Bsiuecnae Yanos, Tperigep, chalovvg@uralsib.ru

EkaTepuHa 'ybuHa, cT. BuLEe-npe3naeHT, gubinaea@uralsib.ru
Omutpuii Monos., BULe-npe3naeHT, popovdv@uralsib.ru
Kamunna WapadyTavHosa, knueHTckuin MeHeaxep, sharafutdika@uralsib.ru

Busnec-6A0K Mo pEIHKaM AOATOBOTO KAITUTAAQ

ConpoBoxaeHue NPOEKTOB

ApTemuii Camoinos, BuLie-Npe3unaeHT, samojlovaa@uralsib.ru BukTop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
lMo3enb TUMOLLKUHA, HauanbHWK oTAena, tim_gg@uralsib.ru Kcenms XapuTorosa, aHanuTyk, kharitonovko@uralsib.ru
Hatanbs NpuieHkoBa, Bed. cneuumanucT, grischenkovane@uralsib.ru Anekceli HekylumH, aHanuTuk, chekushinay@uralsib.ru

[anuna MNygeima, rn. cneumanucT, gud_gi@uralsib.ru
AnHa Komoga, rn. cneunanuct, komovaav@uralsib.ru

AHaAuTHYECKOE YIIPAaBACHHE

PykoBoauTens ynpaBneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

[donroBble 06s13aTenbcTBa TenekommyHukauuu/Megual/
[enuc MopbiBain, poryvajdv@uralsib.ru WUHdpopmaLnoHHbIe TEXHONOIUN
Cranucnas boxeHko, bozhenkosv@uralsib.ru KoHcTtaHTuH YepHbiwes, che_kb@uralsib.ru
Hapexaa MeipcukoBa, myr_nv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru
Crtparerus/lonutuka

MuHepanbHble yao6penusa/MawmHocTpoeHune/TpaHcnopT
AxHa KynpusiHoBa, kupriyanovaa@uralsib.ru
WpwuHa UpTeroea, irtegovais@uralsib.ru

Kpuc Yudpep, cweafer@uralsib.ru
INeonnp Cnvnyenko, slipchenkola@uralsib.ru

OKOHOMMKa .
Bnaaummup Tuxomupos, tih_vi@uralsib.ru MoTpe6uTenbckui cektop/HeaBMKMMOCTL
Hatarnba Maiopoea, mai_ng@uralsib.ru Hartanua CmupHoBa, smirnovana@uralsib.ru

Hukuta LB hvedn ralsib.rt
HedTb u ras a lsen, shvedne@uralsib.ru

BukTtop MuwHsiko, mishnyakovvv@uralsib.ru BaHku
Mwuxamn 3aHo3uH, zanozinmy@uralsib.ru Jleonng Cnunyenko, slipchenkola@uralsib.ru
JHepreTnka Hartanbs Maroposa, mai_ng@uralsib.ru

MatBei Taiiy, tai_ma@uralsib.ru

. AHanus pbIHOYHbIX AAaHHbIX
AnekcaHgp CenesHes, seleznevae@uralsib.ru P

AHpgpen borgaHosuy, bogdanovicas@uralsib.ru
MeTannyprusi/lopHoAo6bIBalOLWaA NPOMbILLNEHHOCTb Bacunun Odertapes, degtyarevwvm@uralsib.ru
Marnkn KasaHa, kavanaghms@uralsib.ru Bnagumup Kocsiko, kosyakovvs@uralsib.ru
OmuTpuii CmonuH, smolindv@uralsib.ru

Hukonan CocHoBckun, sosnovskyno@uralsib.ru

PepaktupoBaHue/nonurpacusa/nepeson

[xoH Yonuw (aHrn. s13.), walshj@uralsib.ru, KOnus MpokoneHko, pro_ja@uralsib.ru, AHgpei MNsaTuropckuin, pya_ae@uralsib.ru,
TumoTtun Xann, hallt@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru, EBrenuii N'puHkpyr, grinkruges@uralsib.ru
Mon fe Butr, dewittpd@uralsib.ru

OunzanH
AxrenuHa LLlabapuHoBa, shabarinovav@uralsib.ru

Hacroswuit 6lonneTeHb NpegHasHavYeH UCKIIYMTENBHO ANs MHGOPMaLMOHHBIX Lieneit. Hu npu kakux o6cTosTensbcTBax aToT GlonneTeHb He AoIKeH
1CMonb30BaTbCA UMM paccMaTpuBaThCst kak opepTa Unv npeanoxeHne Aenatb opepTbl. HECMOTPS Ha To, YTO AaHHbI MaTepuan Gbil NOArOTOBMEH
C MakcMMarnbHo TwaTtenbHocTbio, YPAJIICUB He aaeT HUKakux NpAMbIX UM KOCBEHHbIX 3aBEPEHUI UMW rapaHTUii B OTHOLLEHWUW OCTOBEPHOCTU
1 NOMHOTbI BKINOYeHHOM B BlonneTteHb nHopmauun. Hn YPAJICUB, Hu areHTbl KoMnaHum unv acddunmupoBaHHble niLia He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a Ntobble NpsiMble U KOCBEHHbIE YObITKW OT MCMONb30BaHUSA HacTosLLero BionneTeHs Unu coaepxatlencs B Hem MHdopMaLumu.
Bce npaBa Ha GionneteHb npuHagnexat OO0 «YPAJICUB Kanutany», n cogepxaluascsi B HeM MHGopMaLms He MOXeT BOCMPOVU3BOANUTLCSA UK
pacnpocTpaHsaTbcst 6e3 npeaBapuTENbHOTO NMCbMEHHOTO paspeluerusi. © YPANICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJICUB»

21 ABrycra 2009 r. TenedoH 7 (495) 788-0888
BeG6-cant www. uralsibcap.ru
AHanuUTUKM research@uralsib.ru

OTaen npopax sales@uralsib.ru
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