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PYBNEBBIE BbIMYCKU CTPATErus
Wsm., 6.n. BHeWHUA pbIHOK
YTM, % 3Hay.  3ajeHb 3a mec. YTD
003 46020 126 ) ©9) 351 Mopgpo6HocTy NO NnaHy BbIKyna ,
Fampond i 19) 2 2 KTOKCUYHbIX» aKTUBOB cmp.
LierTpTen-4 15,0 6 5 (63) CrarucTuka no XXunbko NPUATHO yAUBUNA cmp. 2
Oork-2 17,7 (30) (779)  (914)
UST coxpaHunu paBHOBecue cmp. 2
CLIPLEBLIE PbIHKM Mokynkmu B 6ymarax Boimnenkoma cmp. 3
Usm., %
3Ha4y.  3a JeHb 3a Mec. YTD B ~
HYTPEeHHUH PbIHOK
3onoro, $/yHuua 939,5 (1,3) (5.4) 6,8 y7p P
Urals, $/6app. 50,1 47 24 197 CnokoMHasa cutTyauus C NMIMKBUAHOCTLIO... cmp. 3
SHP Merane, Mia. 10008 08 18318 nopaep>KMBaeT KOTUPOBKMN KaYeCTBEeHHbIX py6nesbix 6ymar cmp. 4
S&P C/x npop., uHa. 563,1 0,0 67 (,0) = anep P Py Y p.

JEHEXHbIX PbIHOK

Uam. JAEHEXHbIA PbIHOK
RUB mnpa. 3Ha4y.  3afeHb 3a Mec. YTD
PENO 5 LIE 183 13 (2206) (4559) OT1cyTCcTBME aXXMOTaXHOro cnpoca Ha cpeacrtea LB cmp. 5
Kopcuera 3979 39,2 (21,3)  (629,0)
[enosuTsl B LIB 192,7 10,8 494 56,1
W3m., 6.0, KOPMOPATUBHBLIE COBbITUA
NDF 1Y, % 15,86 (85) (944)  (1264) PEK (S&P: withdrawn)
MOSPrime OIN, % 8,92 8 125) 172
' : ) " (o/ ) OH3KCMM MOXeT cTaTb HOBbIM Bnagenbuem PBK cmp. 6
3M., 70
USDRUB 3320 (0,9) 82 139 BenoH (NR)
TR e
— ®uHaHcoebIll omyem 3a | nonyzodue 2008 a. cmp. 7
3m., 6.1.
6.n. 3Hay.  3a JeHb 3a mec. YTD
Russia30-UST10 6000 3) (57)  (192)
EMBI + Spread 6557 (7.9) (295)  (68.8) TOProBbIE UOEU
ITRAXX HY 13%3  (156,3) (1235)  (75.5) < MokynaTb kopoTkue fonnapoBble eBpoobnurauun Russian Standard Bank 09, TMK 09.

MokynaTb kopoTkue pybriesble eBpoobnuraumn VTB 09, Bank of Moscow 09, UTK 13,
URSA 10, koTOpble MMEIOT crnpes B HECKOSBbKO NPOLEHTHbIX MyHKTOB k cTaBkaM NDF.

<+

MHAOWKATUBHBLIE CNPEObI

900 4, 6.n. 6.n. 600 <+ B ycrnoBusx cTabuIbHbIX LieH Ha HedTb POCCUIICKUI ANWHHBIA CEerMeHT ByaeT onepexaTb pas-

700 400 BUBaIOLLMECS PbIHKW, B KOTOPOM HEA0OLIEHEHbI CrieyoLLmMe BbiMyCKu:

500 200 < Hedrerasosblii cextop: TNK-BP 11, TNK-BP 12, Gazprom 13,

300 ?2 00 < wmetannyprusi: Raspadskaya 12, SeverStal 13, TMK 11;

100 +————— 11— 1+—+—1 400 < TpaHcnopT u «TenekoMbl»: Novorossisky Port 12, Sistema 11, VimpelCom 10, 13;
g § § § é é é § § § g < 6GaHku: TransCreditBank 11, GazpromBank 11, VTB12, 18, Bank of Moscow 13, Rosbank 12,
S 89 08 3 8 B8 3 o A = Russian Standard Bank 10, 11, HCFB 11.

Russia 30 - US 10 (nes. ocb) < TokynaTb KOPOTK/E BbIMyCKN NPUEMMNEMOro KPEAMTHOrO KayecTsa ¢ JOX0AHOCTLIO Bbiwe YTW20%
B pamkax ctpatervm buy & hold (Hanpumep, MocO6n-4, PycCt-7, XK®PB-5, Pyc®uHaHc-3 ¢ odep-
Tamu/noralieHnsaMm Yepes aBa-Tpy Mecsua).

Jlykoiin 4 - Gazprom 13 (npaB. oCb)

UHOUKATOPBLI AEHEXXHOIO PbIHKA

1500 4 RUB mripa.

RUSSIAN INFORMER

HoBocTu M KOMMeHTapum, OTHOCSILLMECS K PbIHKY akUuuil, CM. B HalleM eXegHeB-
HoMm mnsgaHum Russian Informer.
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Crparerusa

BHEWHMMA PbIHOK

Moapo6HocTy No nNnaHy BbiKyna
«TOKCUUHbIX» AKTUBOB

Buepa MuHduH CLUA coobwmn nogpobHOCTM NfaHa no BbIKYMYy «TOKCUYHBIX»
akTMBOB (MepBoHavanbHeiM ob6bemoM 500 mnpg ponn.) ¢ 6anaHcoB GaHKOB,
COrnmacHo KOTopomy u3 ogobpeHHoro elle B okTsbpe ctabunusaumoHHoro na-
keta (TARP) o6bemom 700 mnpg gonn. 6yaet BolgeneHo 75—-100 mnpa gonn.
CyTb nnaHa COCTOMT B BbIKYNe «TOKCUMYHbIX» aKTUBOB Ha GamnaHc crneumanbHo
CO3[aHHbIX YacTHbIX WHBECTULMOHHbIX (DOHAOB, KanuTanm KoTopbix OyaeT
copMMpOBaH Kak 3a cYeT CpedCTB HaroronnaTenbLMKOB, Tak U CPeACTB Ya-
CTHbIX MHBECTOPOB (Ha KaXabli Aornnap 4YacTHbIX MHBECTOpoB ByaeT BblgeneHo
oT 1 0o 4 gonnapoB HanoronnaTenbLMKOB, TO CTb JONS «4aCTHUKOBY B Kanu-
Tane coctasut ot 20% Ao 50%). MNpn aTOM pasmep akTMBOB (POHAOB MOXET B
WwecTb pa3 npesblwatb Mx kanutan. NpegnonaraeTcsi, 4To puHaHCMpOBaHWe
BbIKyrna aKkTMBOB Ha 6anaHc aTmx ¢oHAoB ByaeT OCyLecTBRATLCA 3a CHET Npu-
BreyeHus gonra nog rapaHtuio degepanbHON Kopropauum No CTpaxoBaHMIo
BknagoB (Federal Deposit Insurance Corp. — FDIC). Nogo6Hoe napTHepcTBO
YacCTHbIX MHBECTOPOB WM rocygapcTBa MO3BOMSET CHW3UTb PUCKM Hamoronna-
TenbLUMKOB, AeHbIM KOTOpbIX ByayT y4yacTBOBaTb B KanuTane, a Takke onpege-
NUTb CNpaBeAnuBYIO LieHY BbiKynaemblx akTUBOB (Ans 9TOro npegnonaraercs
HaHATb YeTblpe-NATb YNPaBsoLWmMX KoMnaHui). NMoHATHO, YTO 3PPEKTUBHOCTb
nporpammbl 6yaeT 3aBUCETb OT TOrO, HACKOMNBbKO YCMELUHbIM OKaXeTcsi pa3ve-
LeHne JonroB aTux hoHAOB CPeau YaCTHbIX MHBECTOPOB M Ha KaKUX YCIOBUSAX
6aHkn OyayT roToBbl MPoAaBaTh CBOM NPobnemMHble akTuBbl. Mbl He uckmova-
€M, YTO OCHOBHbIM MOCTaBLLUMKOM JMKBUOHOCTW AN YNOMSIHYTbIX YaCTHbIX
doHaoB ctaHeT ®PC — no cytu, 310 03HavyaeT amuccuto gonnapos. B cnyvae
ycnewHon peanusaumm nnaHa MundpuH n ®PC MoryT yBenuunte 06bem BbIKy-
naemMbIx akT1BOB 40 1 TpnH gonn.

Beino o6baBneHo Takke 06 yBenuyeHun obvema nporpammbl TALF 3a cuet
BKIMHOYEHUS HE TOMbKO HOBbIX, HO U Y& 0OpaLLatoLLMXCsi AONTOBbLIX MHCTPYMEHTOB.

CrarucTuka no >Xunbio npuUATHO yanBMna

[aHHble no npogaxaM Xunbs Ha BTOPUYHOM pbIHKE OKa3anucb fydlle oxuaa-
HWIA: B cbeBpane npoaaxu Bblpocnu Ha 5,1%, B TO Bpems Kak MecsiLeM paHee
ynann Ha 5,3%. Ha coHe cTabunmnsmpoBaBLUMXCHA LEH Ha HEeABUXMMOCTb
(B dheBpane ueHbl noebicunuck Ha 0,4% Ao cpegHero 3HadveHus 165,5 Thic.
[OnNM. 3a OM) POCT NpoJax MOXeT 03Ha4yaTb Havarno BOCCTAHOBMNEHNS amepu-
KaHCKOro pblHKa XUMbs B pe3ynbTaTe OCYLIECTBMEHUS aHTUKPU3WUCHBIX Npo-
rpamm (B YaCTHOCTU CHMXKEHUS CTaBOK MO WMNoTevHbIM Gymaram). OgHako He
WCKIIOYEHO, YTO POCT MPOAaX CBsI3aH MCKIIOYUTENBHO C peanu3aumen npeg-
MeTa 3anora no «4edonTHbIM» UNoTeYHbIM 3aknagHbiM. OQHO3HaYHbIA BbIBOA,
MOXHO Oy[eT caenatb Ha OCHOBAHMWM LAHHbLIX O YMCIEe JOMOB, BbICTABIEHHbIX
Ha npoJaxy.

UST coxpaHunu paBHoBecue

CraTncTiKa No PbIHKY XWUIbS, @ Takke poCT pblHKa akuui (B OTBET Ha nyGnvka-
Um0 nogpobHOCTEN NnaHa no BbIKYMy «TOKCMYHBIX» aKTUBOB) MPUBENM K HEGOSb-
LLIOMY POCTY OOXOOHOCTEN KasHauvernckux obnuraumn CLUA, komneHcMpoBaB nx
CHDKEHME B Hayarne asmaTtcKkom ToproBom ceccun. B pesynbtaTte HoTbl 10Y UST
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WemoyHuku: Bloomberg
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BbIPOCIN B AOXOAHOCTM Ha 2 6n go YTM2,66%, a HaknoH kpueor UST ocTtancs
6e3 usmeHeHus. CerogHa COCTOMTCS @yKUMOH MO pasMELLEHUIO ABYXIETHUX
HOT o6bemom 40 mnpg Jonn., 4To, CKopee BCero, He NMpPMBEAET K POCTY A0X04-
HocTel. OCHOBHbIM haKTOPOM, MOAAEPKUBAIOLLMM KOTUPOBKU AJTUHHBIX Ka3Ha-
YEWNCKMX HOT, ABNATCS NpeacToswme aykumoHbl ®PC no Bbikyny 6ymar UST.

Mokynkmu B 6ymarax Beimnenkoma

Buepa poccuiickuin cyBepeHHbIn AoNT BHOBb criefoBan 3a obuen TeHaeHumen
pa3BMBAIOLLMXCA PbLIHKOB W MoKasan MOMNOXUTENbHYIO LEHOBYH AWHaAMUKYy—
cnpen EMBI+ cyauncs Ha 18 6n go 622 6n. MNogaepxky poccuinckum Bymaram
0OKasblBalT cTabunbHble ueHbl Ha HedpTb (WTI 1 Brent Toprytotcs Bbiwe 50
ponn./6app.). Poccunckne espoobnurauum Russia 30 3aBepLumnu TOProsbiii
AeHb y oTmeTkn 94,5% OT HOMUHana, 4To NoYTK Ha 1 n.n. Bbille YPOBHS 3aKpbl-
TMSA NpeabiayLwero OHs, a CyBepeHHbIA crnpeq Cy3uncs Ha ee Ha 16 6n — go
584 6n, 4TO TaKke oTpakaeT POCT 4OXOOHOCTEN 6a30BbIX aKTUBOB.

B kopnopaTvBHOM cermeHTe OTMETUM (UKCaUMIO NPUOLINM B HEKOTOPLIX Bbl-
nyckax THK (TNK 12 n TNK 17), a Takke obnuraumsax Transneft 12, kotopble
nonbL3oBanncb CNpocoM paHee. Jlyylle octanbHbIX BYepa cmoTpenucb Bymarn
BbiMnenkoma, no4tu BCe M3 KOTOPbIX BbIPOCNU B LieHe, ocobeHHo Vimplecom
16, koTopbIM Npubasun 2 n.n. JOCTUrHYB oTMeTkn 63% oT HomuHana. MNokyna-
Tenbckas akTMBHOCTbL Npeobnagana Ttakke B Bbinycke TMK 11.

Cpenn 6aHKOBCKMX BbIMYCKOB Nyylle pbiHKa Bbirnsagenu dymarn Sberbank 11,
npubasmBliMe B LeHe 2 n.n. Ao 96% oT HommHana. OTMeYeH Takke Cnpoc Ha
bymarn 6aHka «Pycckun CrtaHpapT» — KopoTkui Bbinyck Russian Standard
Bank 09 suepa Toprosancs y otmeTku 87,75% ot HomuHana (YTM 35,6%), uto
Ha 75 6N BbiWwe ypOBHSA MPOLUNOW Hedenu, Korga Mbl NOATBEPAMIIN PEKOMEH-
Aaumio K ero nokynke (nogpobHee cM. exefHeBHbIV KOMeHTapui oT 19 mapTa).

HeHuc lNopsisall, poryvajdv@uralsib.ru
CmaHucnas boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM PbIHOK

CnokKkoMHas cUTyauus C JIMKBUAHOCTLIO ...

BrogpkeTHbIN AedUMUUT U COKpalleHMe BankTHbIX MO3ULMKA NoaaepXuBa-
0T pyb6neByr0 NMUKBUAHOCTb. CuTyauus ¢ pyGrieBoi NMKBUOHOCTLIO OCTaeTCst
KOM()OPTHOM, O YeM CBMOETEeNbLCTBYHT ofHOoAHeBHble cTaBku MDBK, gepxa-
wmecst Hmke 9% roaoBbiXx. OCHOBHBIMM MCTOYHUKaMK MOMOSTHEHNST pybneBon
NMKBUOHOCTM CRyXaT GroMKETHBIN AeUUMT 1 COKpaLLeHne BarntoTHBIX MO3NLUiA
YacTHbIM CekTopoM. OTHOCUTENBHO BbICOKME LiEeHbl HA HE(Th, @ Takke MOAro-
TOBKa K HaroroBbIM NraTtexaM CrnocobCTBYT CTabMNbHOCTM Kypca pybnsa k
OvBanoTHOM kop3nHe (Ha ypoBHe 38,73-38,83 py6.). O6wmin o6bem caenok
Kynnu-npoaaXu Ha BartOTHOM pbiHKE MPeBbICUN 5 Mnpa AONM., YTO CBUAETENb-
CTBYET O BbICOKOM CMpoce Ha pybnu, KOTopbl, Ckopee Bcero, bbin yaoBneTBo-
PEH 3a CYET NPUCYTCTBUS Ha pbiHKe LB B kauyecTBe nokynaTens BantoTbl.

CToMmocCTb NIUKBUOHOCTU Ha WIeCTb MecsLeB cHM3unachb Ha 1,67 n.n. Bue-
pa cocTosncsa aykumoH Lib P®, B xoge koToporo 6aHku NpuBReKnu wectnuve-
csiuHble KpeauThl 6e3 obecnevennst B 06beme 122,5 mnpg pyb. ns npeanoxex-
Heix 150 mnpa pyb6. — cpeactBa nocTynaT Ha cyeTta OGaHkoOB 3aBTpa.
CpeaHeB3BelLeHHas cTaBka cocTaBuna 16,43%, 4to Ha 1,67 n.n HUXKe, Yem Ha
npegpigyLlieM ayKuMOHe MO pasMEeLLEHU0 LIeCTUMECSYHbIX KPeaMTOoB, COCTO-
saswemcs 20 depans.
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..« MOAAEPXXMBAET KOTUPOBKMU Ka4ueCTBEHHbIX
pybnesbix 6ymar

KauyecTBeHHbIe BbiNycku B nntoce. B nepBom alwlenoHe camble BbICOKUE TOp-
roeble 060pOTLI ObINM BHOBb 3adpukcMpoBaHbl B Bbinyckax MIop-59 (YTM
15,77%) v MIop-45 (YTM 17,35%), koTOpble BYEpa HECKOSBbKO BbIPOCIUN B Lie-
He. Cpeaun Oymar BTOPOro-TPETLEro 3SLUENTIOHOB aKTMBHO TOProBarcs BbIMyCK
HOTK-4 (YTM 19,9% k norawenuto B aekabpe 2009 r.), 3aKpbIBLLUMINCA HE3HAYU-
TenbHbIM NoBbiWeHeM. Mbl cunTaem gaHHy0 Gymary XopoLuen MHBECTULIMOH-
HOV BO3MOXHOCTBIO Cpeau obnurauuin BTOporo awenoHa u3 cnmucka PEMNO LB.
dukcaums npnbeinu Habnganack B ANvHHbIX obnurauyusx JIK Ypancun6-2.

PectpykTypusaumsa/pecontsl — OCHOBHOM MOTUB B TPETbEM 3LUeNIOHe. Ar-
peccvBHble NpoAaxun npownu B Bbinycke 7 KOHTMHEHT-2, nogeluesesLluem 60-
nee yem Ha 4,4 n.n. po 76,07% oT HOMMHana nocne BYepaLlHero coobLieHus o
NpeanoXeHHOM 3MUTEHTOM BbIKyNe C pblHKa OKOMNO 7% 3MUCCUMKU NO LiEHe He
Bbilwe 73% OT HOMMHana n pecTpykTypu3aLmmn ocTanbHOM YacTn SMUCCUM.

B meTtannypruyeckom cektope OTMETUM BbICOKYH) aKTUBHOCTb B Bbinycke Be-
noH-1 (YTM 118% @ 3 utona 2009 r.), koTopbit nogpoc Ha 3,4 n.n. go 86,9%
OT HOMMHana. HecmoTpsa Ha npuBnekaTenbHy0 4OXOAHOCTb Bymarn, y SMUTEH-
Ta HenpocTasi 4ONroBas cuTyauusi, B CBA3M C YEM Mbl PEKOMEHOYEM WUHBECTO-
pam cobnofgaTb OCTOPOXHOCTb B OTHOLLEHWM obnuraumin komnaHum (nogpob-
Hee CM. KpPeaWTHbIA KOMMeHTapui). [o3MTUBHYIO LIEHOBYO OMHaMWUKY B4Yepa
nokasan Takke BbiMyck AMypMeTann-2, nogpoclui B ueHe Ha 1,46 n.n go
16,5% OT HOMMHana (HaNnoOMHWUM, YTO AMUTEHT HaxOAMTCA B CTaauMu COrmaco-
BaHWS YCNOBUI PECTPYKTYpM3aLMmn CBONX AONTOB).

Cpean «gedonTtHbix» Gymar otmeTum poct kotupoBok BO PBK-05 Ha 4.5 n.n.
0o 15% OT HoMMHanbHOM CTOMMOCTU Bcned 3a nybnukauven mHdopmauun o
npegnoxeHnn OHaKCMMa BbIKYNUTb 65-MPOLEHTHYIO AOMNI0 B XONAUHrEe B pam-
Kax pecTpyKkTypusauuv ero 4onros (NoapobHee CM. KpeaUTHBIN KOMMEHTapUN).

Henuc lNopbisall, poryvajdv@uralsib.ru
CmaHucnas boxeHko, bozhenkosv@uralsib.ru
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AdeHeXHbIN pbIHOK

O'rcy'rC'rBue AXMOTAaXXHOro cnpoca

Ha cpeacTtBa LB

Buepa 6aHku npuBneknu LwectumecsyHble 6e3sanoroeble kpegutbl LIB Ha cym-
My 122,5 mnpa gonn. n3 npeanoxeHHelx 150 mnpg py6. CtaBka oTceuyeHusi
okasanacb nuiwb Ha 5 6n Bbile MUHUManbHOW, paBHon 15,5%. Takum obpa-
30M, @XMOTaXHOro Crpoca Ha AononHuTenbsHble cpeacTea LUb He HabnopaeT-
CSl, YTO CBMAETENbCTBYET O CMOKOWHOW CUTyauun C NUKBMAHOCTbIO. CerogHs
LIB npoBegeT ayKUMoH Mo nATuHeAernbHblM 6e33anoroBeiM KpeamTam Ha Cymmy
100 mnpa py6., cnpoc Ha KOTOpble MOXET okasaTbes elle Hke. CTOUMMOCTb
CpeacTB Ha Mex6aHKOBCKOM pblHKE BYepa CHuxanacb: cTaBka Mosprime no
OOHOAHEBHBLIM KpeauTam ynana Ha 8 6n ao 8,92%.

KopcueTta dpuHaHcoBbIx yupexaeHuin B LIB Beipocnn Ha 39,2 mnpg py6., cocta-
BuB 397,9 mnpa py6., AenoanTel 6aHkoB B LIB yBenuuunuck Ha 10,8 mnpg pyo.
no 192,7 mnpa py6. O6bvem onepaunin PEMO ¢ LB Bospoc Ha 8% no cpaBHe-
HUIO C MpeablaylumMm agHem n goctur 18,3 mnpa py6., YTO BCe eLle Huxe ycTa-
HOBMEHHOro Ans YTPeHHUX ayKUMOHOB numuTa, pasHoro 20 mnpa pyo.

My6bnukauus getanei nnaHa no cnaceHuto duHaHcoBor cuctembl CLUA crno-
cobcTBOBana pannu Ha (OHAOBOM pbIHKE M pbiHKE HedTn, ocnabus gonnap.
Kypc amepukaHckon BanioTbl K eBpo ynan go 1,36 eBo/gonn., ogHako B Ha-
CTOSILLMIA MOMEHT 3Ta OTMETKa NpeacTaBnsieTCs HaM NoKarnbHbIM YPOBHEM CO-
npoTuenexus. Buepa py6nb ykpenuncsa Ha 31 koneviky o 33,2 py6./gonn. Mel
ronaraem, YTo cerogHsi Kypc pybnsi octaHeTcst BGNM3n JOCTUTHYTOM BYepa OT-
METKMN.

HepenbHaa puHamuka gonra 6aHkoB nepep LB
3apomkeHHocTb 6aHkoB nepeq LIB, Mnpg py6.

23.03.2009 16.03.2009 Uawm. 3a Hepenio
OpHOAHeBHbIe KpeanTbl 0,08 0,16 (0,08)
TNombapaHble kpeauThbl 25 36 (10)
Tpoune kpeauTbl 764 724 40
Bessarorosble kpeauThbl 1759 1775 (16)
PEMNO 206 100 106
Wroro 2755 2635 120

MUemouHuku: Bark Poccuu

Bnadumup Tuxomupos, tih_vi@uralsib.ru
JleoHud CniunvyeHko, slipchenkola@uralsib.ru
Hamanbsi Matioposa, mayorovang@uralsib.ru
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KopnoparuBHble cobbiTusA

PBK (S&P: WITHDRAWN)

OH3KCUMM MOXeT cTaTbh HOBbIM Bnagensuem PBK

OHakcum moxeTt nonyuutb 65% akumm PBK 3a 35 mnH gonn. Buepa crano
n3BEeCTHO O ToMm, YTo «PeHeccaHc Kanutan» (no mHdopmauumn «KommepcaH-
Tay», aBnsowWmMncas ogHuM 13 kpegutopos PEBEK) HanpaBun kpeautopam m ak-
unoHepam PBK odumumansHoe npeanoxeHve no paspeLleHnto KPU3UCHOW Cu-
Tyauum  BOKPYr  KomnaHuuu, coobwaetr  WHTepdakc. [Npegnoxexuve
nogpasymeBaeT BxoxaeHue rpynnbl OHakcum B kanutan PBK B kayectBe ¢u-
HaHCOBOrO MHBECTOPA, B pesdynbtare KoToporo OHakeum nonyuut 65% ycras-
Horo kanuTana PBK 3a 35 mnH gonn., a PBK cmoxeT HanpaBuTb nony4eHHble
CpeAcTBa Ha YacTUYHOe MorawleHne gonra u hrMHaHCUpoBaHne Tekyllen aes-
TenbHocTW. pynna OH3KCMM paccMmaTpuBaeT CPOK AaHHOW MHBECTULMK OT 0f-
HOro Jo Tpex feT, nocrie Yero nnaHupyeT 3adunKcnpoBaTe NPUOLINb.

HoBoe npeanoxeHue kpeguTopam ... o YCNoOBUAM HOBOTO MPeAnoXeHus,
KpeauTopbl eAMHOBpPeMeHHO nonydaT 8% o6Lieli CyMMbl Aonra AeHEXHbIMU
cpeAcTBaMu, a B OTHOLUEHWM OCTanbHOW 4YacTU 3ad0IMKEHHOCTM UM ByayT
NpeanoXeHbl creaytolLme BapuaHTbl:

e cnucaTtb 45% 3a40MKEeHHOCTU C MoralleHnem ocTaTka Yepes cemb NneT
no ctaske 4% B rop;

nnn

e cnucaTb 65% 3a40MKEHHOCTM C MoralleHneM ocTaTtka Yepes Tpu roga
no ctaeke 4% B rop.

Kpome TOro, B 0OMeH Ha cornacme ¢ JaHHOW CXeMOW KpeauTopbl nonyyaTt npo-
NOPLMOHANbHY 3a00JPKEHHOCTM OO B YBEMMYEHHOM YCTaBHOM KanuTane
PBK (o6was gons kpeagutopoB B 3ToM criydae coctaBuT 10%). Mo coobueHu-
amv PBK, gonr xonguHra Ha Ha4ano roga coctasnsn okosnio 235 MnH gonn. u
ObI1 NOYTM NOJTHOCTLIO CHOPMMPOBAH OBNUrALMOHHBIMUK 3aiMaMu.

. MOXeT ObITb MeHee NpuBreKaTefibHbIM, YeMm npeabiaywee. Okono He-
nenv Hasag «KommepcaHT» coobLwan o Tom, yto PBK npeasapuTtensHo goro-
Bopurica ¢ 6aHkamu-kpeamMTopamm o pectpykTypmsaumm 70% 3a00SmKEHHOCTU
Ha ycnoBusix, Yto 25% ponra 6yayT BeinnayeHsl 4o 2012 r., a octanbHble 75%
— 0o 2014 r. MNpwn aToM paccMaTpvBarnacbk BO3MOXHOCTb KOHBEPTALMM 3300 HKEH-
HOCTV B JONNapoBble obnuraumm co ctaBkol kynoHa 15% rogoBbix. MognucaHne
OKOHYaTerbHbIX JOKYMEHTOB MIlaHMPOBarioch B NMepBoi NoroBuHe anpens. Hosoe
npeanoxeHne ot OH3KCUMa, NpeagycMaTpuBaloLLee CrimcaHne 3HauuTenbHOW Yac-
TN 3a00IMKEHHOCTW, OYEBMOHO MEHEE MpUBIeKaTeNnbHO AN KPeaUTOpOB.

ToproBas aktTuBHocTb B Bbinycke PBK UC-5 (BO). Buepa kotupoBku PBEK
NC-5 (BO) npmnbasmnu 4.5 n.n., gocturHyB 15% OT HOMWHANBHOW CTOMMOCTW.
Mo Bcew BMAMMOCTU, TOProBasi aKTMBHOCTb Gblna Bbi3BaHa UMEHHO Npeanoxe-
HveMm OH3KCMMa, XOTSi Mbl HE UCKIOYaEM, YTO OCHOBHBLIMY MOKyNaTensiMu Mor-
nu BblcTynate 6nu3kue Kk noTeHumanbHoW caenke 6aHku. CormacHo Hawmm
pacyetam, npu nokynke Bbinycka PBK UC-5 (BO) no ueHe 15% ot HommHana
[OXOAHOCTL K ero noraweHuto coctasuT YTM 51% cornacHo nepsomy npegna-
raemomy BapuaHTy n YTM 81% cormacHo BTOpoMy (npwv NornyrogoBbixX Bbinna-
Tax KynoHoB). OTO CMOXHO Ha3BaTb NpUBeKaTeNbHbIMU YCIIOBUSIMU (OCOBEHHO
NpUHUMasi BO BHUMaHWE 4-NPOLEHTHBIN KYMNOH) AaXe C y4eTOM TOro, YTo UHBe-
CTOpbl AOMNOMHUTENBHO NOMy4YaT NPOMOPLMOHANBHYI0 CBOUM MHBECTULIMSIM [0-
nto B kanuTane PBK, a npucytctBne OH3KCMMa B KAQYECTBE KOHTPONMPYHOLLErO
aKUMOHepa ynyylnT KpeauTHbI Npocunb amMUTeHTa. HanomHum, 4to cerogHs
narta norawenua no Boinycky PBK UC-4 (BO) o6bemom 1,5 mnpa py6., no Ko-
TOPOMY Mbl 0XMAAEM TEXHUYECKUIA OeOnT.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru

CtpykTypa ny6nuyHoro gonra PBK

KpeauTHoe obsa3atenbcTBo 06bem,

MIH aonn.
RBC, 2008 (CLN)* 45
RBC, 2009 (CLN) 100
PBK C -4 (BO) 43
PBK 1C -5 (BO) 43
Bcero: 231

Cpok norauuenus

27.12.2008
07.06.2009
24.03.2009
09.07.2009

Memoynuku: CBONDS, ouerku YPAIICUbBa

* - kpeauT oT Barclays 6bIn pecTpyKTypu3upoBaH
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BEnoH (NR)

OnacHaa BenuuMHa pgonra
DPurHarcoBbIn oryer 3a | nonyrogmne 2008 r.

MpubbINb Ha ypoBHe oxuaaHun. Buyepa BenoH onybnukosBan hvHaHCOBLIN
otyet 3a | nonyrogue 2008 r. no MC®O, noka3satenun KOTOPOro He MpPUHECNU
CIOPMpU30B, KPOME PE3KOro yBeNnYeHns ornra KOMnaHuu 1 3atpaTt Ha AucTpu-
Oyumto. Bbipyyka yeenuuunacb Ha 90% c ypoBHs | nonyrogmss 2007 r. go
493 mnH gonn., EBITDA Bospocna Ha 190% po 114 mnH gonn. Yncrasa npu-
ObiNb BbipoCna B WecTb pa3 ¢ 8 mnH gonn. B | nonyrogumn 2007 r. u gocturna
48 mnH gonn. B uenom, onyGnuKOBaHHbIA OTYET HE MMEET OCODOON LIEHHOCTU
ONs pbiHKa, TaK Kak OTYETHbIA Nepuog 3akoHunnca 9 mecsiues Hasad. PaHee be-
NOH Yxe nybnukoBan BbIPYYKy CBOero yrrnegoObiBatowero 6usHeca — 337 mnH
gonn. 3a | nonyrogue 2008 r. BenoH Takke coobLumn, 4To huHaHCOBbIE NokasaTe-
nm 3a Becb 2008 r. ByayT onybnukosaHbl B cepeamHe anpens 2009 r.

[onroBas cutyaumsa ocnoxHunacb. Ha koHew 2007 r. KpaTKOCPOYHbIE 3anM-
cTtBoBaHusa benoHa coctaenanu 188 mnH gonn., a JONroCpoYyHble — 273 MIH
ponn. Kak cnegyet u3 onybnukoBaHHoro 6anaHca (Ha koHey | nmomnyrogus
2008 r.), [ONroCpOYHbIN JONT CoKpaTunca Ao 243 MH JOMM., @ KPaTKOCPOYHbIN
yBenuuuncs noyty sasoe Ao 385 mnH gonn. flonroeas Harpyska, BblpaXkeHHast
oTHoweHnem Oonr/EBITDA, cokpaTtunack ¢ 6,9 no utoram 2007 r. go 2,8, 6na-
rogaps cywiectseHHomy pocty EBITDA. OgHako CHWXeHue OONroBON Harpysku
B OTHOCWUTENbHOM BbIPaXXeHWN He OOIMKHO BBOAWTL B 3abnyxaeHue. B aHBape
KOMMNaHus obbaBMna o ToM, YTO noracuna npumepHo 190 mnH gonn. kpaTko-
cpoyHbIx obasatenscTB B IV kBapTtane 2008 r. dakTuyeckm 3To O3Ha4aeT, 4YTo
BenoHy Tenepb npeacTouT BEpHYTh NpuMepHO 195 MNH AONM. A0 KOHLA MIOHA
2009 r., Bkntoyasa 43 mnH gonn. (1,5 mnpg py6.) B BUuAe noraweHns obnuraumi.
MpyHMMas Bo BHMMaHWe nageHve npogax yrns so || nonyrogum 2008 r. n otpuua-
TeNbHbIA ONepaLvOHHbIA AEHEXHbIN NOTOK KOMMNaHWM B OTYETHOM nepuoge, Mbl
cunTaem, yto 6e3 pedmHaHcupoBaHust benoH Bpsaa Ny cnpaeBuUTCA € TakuM obObe-
Mom Bbinnat. Komnanuo mornu bl nogaepxatb rocygapcteo oo MMK, Ho y Hac
HeT yBepeHHOCT B 3TOoM. KoTupoBku BbinyckoB BenoH-1 n BenoH-2 pocnn no-
CrefHVe Heckomnbko TOoproBbiX AHenW. Mbl Obl pekomeHaoBanu KX nokynaTensm
BCMOMHUTb O JOCTaTOYHO BbICOKOW [ONTOBOM Harpy3ske KoMMnaHum.

OcHoBHbIe huHacoBble nokasatenm benoHa no MC®O, mnH. gonn

2006 2007 1 n/ro8 In/r07 % w3m | nir 08/l nir 07
Bbipyyka 396 552 493 260 90
EBITDA 18 67 114 39 192
Yuctas npubbine 48 27 48 8 500
% wn3m | n/r 08/ 2007
CoBoKynHbIA gonr 242 461 628 359 36
Yuc it gonr 27 428 596 346 39
CofbcTBeHHbIN KanmTan 336 384 442 350 15
AKTUBbI 696 1058 1263 836 19
KoaghpuyueHme!
Hopma EBITDA (%) 46 121 231 15.0
EBITDA/Tpou,. pacx 27 53 6.6 9.8
Jonr/EBITDA 13.3 6.9 2.8 4.6
Yvc ot nonr/EBITDA 125 6.4 2.6 4.4
[onr/CobCTBeHHbII KanuTan 07 1.2 1.4 1.0

MemodHuku: OaHHble komnaHuu, oueqkaYPAIICUBa

Hukonat CocHosckull, sosnovskyno@uralsib.ru
Hadex0a Mbipcukosa, myrsikovanv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

24 mapTa

25 mapra

26 mapTa

27 mapTa

30 mapTa

31 mapTa

1 anpens

2 anpens

3 anpens

6 anpens

7 anpens
8 anpens

9 anpens

10 anpens

OdbepTa CatypH-2 (2 mnipg py6.). Odepta MKB-4 (2 mnpa py6.). Morawenne TMK-2 (3 mnpg py6.). MNoraweHve
PBK UC, BO-4 (1,5 mnpa pyo6.).

PasmelyeHne TatcdonabaHk-5 (2 mnpa py6.). MNMorawenne ABTOBA3, BO-2 (1 mnpa py6.).

Odbepta Moco6nTpacTuHsecT-2 (4 mnpa pyb.). Odepta Cutponukc-1 (3 mnpg py6.). Ocdepta Gofra-2011 (1,35
mnpg py6.). MNoraweHne Potop-1 (0,1 mnpa py6.). MoraweHne Courop6ank-1 (0,5 mnpa py6.).

Odrepta KUT ®uHaHc-2 (2 mnpa py6.). MNoraweHvne YyBawma-25004 (0,75 mnpa py6.). MNorawernve Baxk MeT-
pokommepu-2009 (225 mnH gonn.).

Odepta Cnbupckaa CepBucHaa KomnaHusa-2010 (100 mnH gonn.). Ocdepta Knposckun 3aBoa-1 (1,5 mnpa
py6.). Ocbepta Mexnpombank-1 (3 mnpa pyb.). ObepTa XKuncouunoteka-®unHanc-3 (1,5 mnpg py6.). MNorawwe-
Hne UHKOM-®uHaHc-1 (1,25 mnpg py6.).

OdpepTta dpkoHnpoaykT-1 (1,2 mnpg py6.). NoraweHne CyBap-Kaszanb-1 (0,9 mnpa pyb.).

Odepta Bapknanc Bank-1 (1 mnpg py6.). Odepta AnbcpadPuHaHc-2 (2 mnpa pyb.). Ocdepta MeTpocTpon UH-
BecT-1 (1,5 mnpg py6.). MoraweHve LleHTpanbHbin Tenerpad-3 (0,7 mnpa py6.). MNoraweHne ManpUHBecT-3 (2

Mrpa py6.).

Odbepta HKHX-4 (1,5 mnpg py6.). Odepta MAM-BaHk-3 (6 mnpa py6.). Odepta Pycckun ctangapt-7 (5 mnpa
py6.). OcbepTta CeBkabenb-®uHaHc-3 (1,5 mnpg py6.). Odbepta ArMAA-1 (0,062 mnpg py6.).

Odpepta ACMIK-1 (1,5 mnpa py6.). Ocbepta MNpynna MarHesunTt-2 (2,5 mnpg py6.). OcdepTa Pasrynan-®uHaHc-3
(3 mnipa py6.). Odbepta AR-TEKO-2 (0,63 mnppa py6.). MNorawenne LleHTp-nHBecT-2009 (175 MnH gonn.).

OdbepTa YpanBaroHsaBon-®uHaHc-2 (3 mnpg py6.). Odepta MBPP-2 (3 mnpg py6.). MNMorawexne Potop-2 (0,1
mnpa py6.).

MoraweHne A6contoT 6aHk-2009 (200 mnH gonn.).
Odbepta KBAPT-cbuHaHc-1 (0,25 mnpg py6.). OcdbepTta Bank 3eHuTt-4 (3 mnpg py6.).

OdpepTa NaeepHa-1 (1 mnpa py6.). Ocdepta BaHk Cor3-2 (2 mnpa py6.). Odepta HaumoHanbHbIN kKanuTan-1
(3 mnpa py6.). Odbepta dnuc-1 (0,5 mnpg pyb.). MNoraweHne Aukas Opxupen-1 (1 mnpa py6.).

MoraweHne UPKYT-2009 (125 mnH gonn.).

KaneHpapb cob6bITUM AEeHEXHOro pbiHKa

25 mapta

30 mapTa

Bbinnarta akyusos 1 HOMA
BaHku BepHyT LIB 275 mnipa pyo.

BeinnaTta Hanora Ha npubbinb
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Oata Bbinyck O61bem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepnyiowien
Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
odepTbl %
24.03.09 CartypH-2 2000 100 12,5 16,5 23 mapta 2010
e MKB-4 2000 100 11,5 18,0 22 ceHTsA6psa 2009
MocoGnTpacTu- 4000 100 8,99 21,0 26 mapra 2011
BeCT-2
26.03.09 CuTpoHumke-1 3000 100 10,0 22,0 25 mapta 2010
Gofra-2011 1350 100 15,0 15,0 26 mapta 2010
27.03.09 KUT duHaHc-2 2000 100 12,0 13,0 23 mapta 2010
Cubupckas Cep-
BucHasa Komna- 100 USD 100 13,75 13,75 28 mapta 2010
H1a-2010
30.03.09 K”"";‘;‘ﬂ” sa- 1500 100 14,9 14,9 24 mapra 2010
Mexnpom6GaHk-1 3000 100 12,65 12,65 30 anpens 2009
’Kuncouunoreka- 1500 100 13.9 13.9 29 anpens 2009
®duHaHc-3
31.03.09 OpKoHNpoayKT-1 1200 99,162 17,0 17,0 10 ceHTs0ps 2009
bapknawc baHk-1 1000 100 8,0 - -
01.04.09 Anb(*)aCDI/IHaHS:-2 2000 100 13,5 15,0 30 ceHTs6psa 2009
M;T"OCTPOM 1500 100 11,7 16,0 30 ceHTBps 2009
HBecT-1
HKHX-4 1500 100 9,99 10,0 26 mapTa 2012
MOM-BaHk-3 6000 100 12,0 12,0 1 okTsA6ps1 2009
Pycckuit cTan- 5000 100 12,2 15,0 30 mapra 2010
02.04.09 Aapt-7
Ceskaben- 1500 100 16,0 20,0 1 okTsiBpsi 2009
®duHaHCc-3
Srnpa-1 60 100 11,0 12,0 1 okTs16psa 2009
ACMN3K-1 1500 100 13,0 13,0 31 mapTa 2010
ynna Marke- 2500 100 8,75 19,0 28 mapta 2011
03.04.09 = —
® 4 3000 100 10,99 17,0 16 mapTa 2012
MHaHC-3
AiR-TEKO-2 630 100 12,5 18,0 -
YpanBaroHsa-
06.04.09 BO-OUHAHC-2 3000 100 10,5 18,0 4 anpens 2010
MBPP-2 3000 100 11,5 - -
24 Mapra 2009 r. 9
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PbiHOK py6neBbIx obnuravuii

KOPMOPATMBHbIE PYBNEBBIE OBNr ALK

TKoHTUH.02 7000 R 780 18.06.09  23.06.09  14.06.12 3.0 39.3 74.00/ -7.00 3366 74.00 76.50 245.96 5.26 0.07 TOproens
ABTOBA3063 5000 R 960 23.06.09 22.06.10 15.2 90.00 aBTONpOM
ABTOBA3064 5000 R 780 26.05.09 28.05.09  20.05.14 20 62.8 93.44 55.18 4.16 0.12 aBTONpOM
AsToMUpD-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 3.0 15.2 99.68 1.26 0.05 0.27 TOproens
Arpukalll 1 1000 R 1350  31.03.09 29.09.09 6.3 notpe6. ToB.
AlpoCoto3 500 R 13.28 21.05.09 21.05.09 20 98.11 87.01 95.00 27.97 3.38 0.13 c/x
Arpoxong 1 1000 R 16.00  17.04.09 24.07.09 4.1 570 023 100 4.55 5.98 69.98 c/x
Anaman®206 2000 R 16.00 21.05.09 21.05.09, 20.05.10 20 14.1 94.00 89.00 99.00 70.42 4.24 0.10 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.09 15.11.18 117.5 65.10/ -4.65 2002 65.10 69.69 17.68 3.02 4.10 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 139.8 69.00 63.00 70.00 14.94 3.00 4.77 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.08.09 01.02.10 10.5 94.49 94.00 18.94 5.77 0.70 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.09 15.10.10 19.0 96.25 14.73 241 0.72 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.05.09 01.02.12 34.8 94.41 11.46 2.25 2.26 /A3/BBB (buHaHCbI
AVDKK 506 2200 R 735 15.04.09 15.10.12 434 7563 98.43 19.19 240 221 JA3/BBB (UHaHCbI
AMKK 606 2500 R 740 15.04.09 15.07.14 64.7 74.97 72.70 76.00 16.55 243 2.96 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.09 15.07.16 89.0 71.00 6106 69.10 71.00 16.47 2.67 3.65 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 61.0 1124 69.90 45100 69.90 7498 19.21 2.75 291 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.05.09 15.02.17 96.2 67.50 5000 67.40 70.50 17.68 2.70 3.56 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310  28.04.09 050510 25.10.11  14.0 31.5 98.05/ -0.05 40 000 98.00 100.00 15.33 6.66 0.89 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00 21.04.09 15.10.13 55.6 98.00/ -0.10 40000 97.01 100.00 14.06 6.61 297 BB/Ba2/ GEN]
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 5.0 347 047 68 3.00 347 258.65 TOproens
Anbkop-01 1500 R 9.55 09.06.09 08.12.09 8.7 72.50 50.00 95.00 72.71 6.57 0.40 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 6.0 30.2 84.000 1.00 602 83.91 84.00 5551 5.30 0.32 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 113 19.000  3.01 26 810 17.04 18.99 576.92 24.01 0.13 meTannyprus
Amypmet-03 3000 R 1275 17.04.09  21.04.09 15.04.11 1.0 25.1 2290 291 3964 19.31 22.90 27.76 meTannyprus
AnT3616 06 3000 R 9.89 30.06.09 30.06.09 33 47120 012 499 47.11 49.00 10.46 TOproens
Apkapa-03 1200 R 17.00 02.04.09  09.10.09 31.03.11 7.0 24.6 125 -0.15 60 0.52 1.19 678.16 c/x
ApHecTt®-01 600 R 11.00  29.04.09 29.04.09 1.2 NpoM3BOACTBO
bantiHeb-1 1000 R 1350 28.04.09 04.05.09  26.04.11 1.0 25.5 9715/ -1.35 20 000 97.18 98.49 43.42 3.46 0.08 B3/ GaHku
BAHAHA-M-1 1000 R 1200 24.04.09 28.04.09  23.10.09 1.0 71 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 16.9 185  0.29 1274 1.85 242 309.95 TOproens
BankMock-1 10000 R 9.25 31.07.09 07.08.09 29.07.11 5.0 28.6 97.35 16.91 4.74 0.32 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 11.0 470 101.52 9.93 5.80 0.79 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.04.09 09.04.09  05.10.09 1.0 6.5 99.23) 373 85.00 104.00  193.16 4.23 0.02 /Caal/B GaHku
BaHkCOH0303 2000 R 1010 27.04.09  30.04.09  02.05.11 1.0 25.7 97.38 39.81 5.17 0.07 [/Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 20.02.10 23.02.11 11.0 234 105.31 8.77 7.06 0.81 [/Caal/B GaHku
bapeHuesd1 800 R 16.00 06.04.09  09.07.09/ 04.07.11 4.0 27.8 notpeb. Tos
Baxetne-1 1000 R 79.78  20.05.09 26.05.09  19.05.10 20 14.1 99.95 50.00 99.98 7.98 TOproens
BalukupaH3s 1500 R 830 17.06.09  23.03.09 09.03.11 0.0 23.9 99.18 9.05 2.06 1.68 aHepreTuka
BenoH 01 1500 R 9.10  03.06.09 03.06.09 24 85.00/ -1.00 15279 85.00 86.00 143.00 5.34 0.08 meTannyprus
BenoH 02 2000 R 925 27.08.09 31.08.09  23.02.12 5.0 35.6 7290/ -1.09 1157 70.01 72.99  122.56 6.33 0.20 meTannyprus
Ben®perar1 1000 R 20.00 11.06.09 17.12.09 9.0 72.95 3 60.01 73.00 90.47 6.84 0.36 c/x
BpasepcK 1 500 R 15.00  19.06.09 25.12.09 9.2 83.07 48.83 4.50 0.49 yenyru
BaroHmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 3.0 211 81.00 790 80.01 84.00 166.03 9.33 0.09 MalLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 211 86.37) -1.13 234 651 88.05 89.49 19.38 5.20 1.34 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10/ 27.02.13 18.0 47.9 99.56 97.75 100.00 15.86 7.51 1.16 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50 15.06.09 15.03.40 377.2 97.08/ 0.83 80 008 96.00 97.29 8.99 221 10.02 A3/ (buHaHCbI
Busat-tuH1 1000 R 1210 21.04.09 20.04.10 131 94.79 18.36 6.36 0.84 TOproens
Buktopua®2 1500 R 1089  18.08.09 16.02.10 11.0 74.01] -1.56 5201 75.41 80.00 56.09 7.34 0.56 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10, 19.07.13 10.0 52.6 93.55/ -0.20 90 000 93.55 94.57 1817 4.82 0.70 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09 03.12.09, 30.11.10 8.0 20.6 98.10 98.25 17.15 6.61 0.47 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 20.6 90.00 2220 90.01 93.00 2217 4.7 0.70 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09 10.09.09  03.09.13 6.0 54.2 96.91/ -0.09 15.68 2.06 0.40 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 02.09.09 03.03.10 115 92.50/ -0.50 376 92.60 95.65 18.71 4.82 0.78 [/Ba3/ GaHku

BTb - 5 06 15000 R 8.60 23.04.09 27.04.09 17.10.13 1.0 55.6 99.63| -0.01 12 200 99.61 99.63 11.98 2.15 0.08 BBB/Baal/BBB | baHku

BTB -6 06 15000 R 860 15.04.09 17.07.09  06.07.16 4.0 88.7 98.82)  0.02 136 151 98.75 98.80 12.85 217 0.28  BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75  08.04.09  13.10.09/ 05.10.11 7.0 30.9 99.97 97.70 99.98 9.74 4.86 049  BBB/Baal/BBB | baHku
BTb24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 11.0 472 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 8.18  03.06.09  09.06.09  29.05.13 3.0 50.9 99.03/ -0.01 98.83 99.00 12.52 4.12 0.19  BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10, 20.02.14 18.0 59.8 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 14.05.09 16.11.09, 06.11.14 8.0 68.5 98.75 9227 98.50 98.75 14.85 3.06 0.51 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 890 14.04.09 16.07.09, 07.07.15 4.0 76.6 98.75| -0.25 13 98.25 99.00 13.49 2.25 0.27 BBB//BBB (buHaHCbI
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 10.8 97.23)  0.02 70633 97.24 97.40 11.90 4.22 0.78 BBB-/A3/BBB cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 4.5 98.75/ -0.05 20 001 98.75 98.84 10.68 3.51 0.34 BBB-/A3/BBB cbipbe
[A3MPOM A7 5000 R 6.79  30.04.09 29.10.09 7.3 96.80/ -3.19 10 96.80 12.82 3.50 0.52 BBB-/A3/BBB cbipbe
[A3MPOM A8 5000 R 7.00 30.04.09 27.10.11 31.6 88.90 6 80.01 89.99 12.46 3.93 2.08 BBB-/A3/BBB cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 59.6 87.00 500 70.00 10.99 4.14 3.71 BBB-/A3/BBB cbipbe
aanpomb 1 5000 R 7.0 30.07.09 27.01.11 22.5 88.72) -0.28 88.50 89.25 14.74 3.99 1.52 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 27.05.09 20.11.13 56.8 [/Baa2/BB+ GEN]
asnpomb 3 10000 R 11.00  13.04.09 10.10.11 31.0 0.01 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 21.05.09 23.11.09 15.11.12 8.0 444 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 28.05.09 26.11.09 22.11.12 8.0 44.7 /Baa2/BB+ GaHku
[A30uH 01 5000 R 18.00  11.08.09 08.02.11 22.9 34970 297 1229 33.05 34.95 127.30 25.66 0.64 aBTONPOM
eHepKomn1 2000 R 925 23.06.09 01.07.09 21.06.11 3.0 27.3 94.64 97.00 99.50 32.28 4.87 0.21 aHepreTMka
TMOPOMALLCY 1000 R 990  26.05.09 24.11.09 8.2 81.00 1 79.30 89.00 50.66 6.09 0.43 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  01.07.09 29.06.11 27.6 84.15/ 0.15 16 610 83.75 84.15 17.47 4.80 1.76 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 17.09.09, 23.03.09  17.03.11 0.0 241 95.99 15650 81.00 95.99 31.99 10.91 0.38 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 11.9 GaHku
rOT3K-2 1500 R 13.00 18.06.09 18.06.09 29 82.50/ 4.50 1180 80.00 82.50 146.43 7.86 0.10 NpoM3BOACTBO
rccot 5000 R 785 26.03.09 28.09.09 26.03.17 6.0 97.5 91.12 29.06 4.30 0.38 BB/ MaLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 54 1221 -2.79 5112 12.20 17.99 43.74 MaLLMHOCTP.

rac 02 1500 R 1075 28.04.09  29.10.09 23.04.13 7.0 49.71  90.00 13 844 89.01 91.00 3212 5.96 0.44 TOproBnsa
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[JlanbCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 15.0 38.8 91.42 90.00 95.00 18.31 4.83 0.90 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 24 99.00/ 0.50 448 98.50 100.00 14.18 4.33 0.17 B+// Tenekom
[OBTr-® 01 1000 R 1450 04.08.09 03.08.10 16.6 54.82 1.00 50.00 83.96 13.19 0.67 TpaHcnopT
[OBTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 4.0 52.6 99.80 69.90 14.78 7.24 0.30 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 9.0 482 95.25| 5.25 80.11 99.00 19.78 5.50 0.60 aHepreTuka
[es.-t0r 01 1000 R 18.00 19.05.09 18.05.10 14.0 0eBEnonMeHT
[enbtakp-1 5000 R 7.09 02.06.09 01.12.09 8.4 [Baal/ GaHku
[enbtaKp-2 2000 R 8.50  27.05.09 30.05.10 144 87.25, 175 21564 86.50 87.25 24.56 243 0.91 [Baal/ GaHku
TxendchCul1 2000 R 13.00 23.04.09 23.04.09 20.10.11 1.0 314 98.26 97.95 37.54 6.60 0.06 /ICCC+ TOproens
[nken®uh-1 3000 R 9.25  17.09.09 17.03.11 241 60.01/ -3.89 18 58.02 64.00 44.53 7.68 1.25 TOproens
JMLEHTPo61 1150 R 8.50 05.06.09 26.05.15 75.2 60.00 10 080 57.20 60.49 21.07 7.02 3.58 TOproens
[lomoveHTp1 1000 R 20.00 09.07.09 08.07.10 15.7 74.04 55.18 1347 0.73 TOproens
[JlbimKon6lp1 800 R 0.10 01.05.09 30.10.09 74 notpeo. ToB.
EBPP 0106n 5000 R 2425 13.05.09 12.05.10 138 10450 -0.35 50 104.52 104.75 2121 5.79 0.83 AAA/Aaa/AAA GaHku

EBPP 02061 5000 R 28.50  23.04.09 21.04.11 253 104.50 -0.20 700 28.18 6.80 1.23 AAA/Aaa/AAA | BaHki

EBPP 03061 7500 R 21.67 . 10.06.09 07.09.11 299 10425 -0.25 100 104.35 20.92 5.18 1.63 AAA/Aaa/AAA | BaHku
EBpokomM®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 3.0 14.8 10.000  4.00 4 3.50 10.00 79.78 [/Caa2/ (buHaHCbI
EBpokom®K3 3000 R 16.00  19.06.09 18.06.10 15.1 6.00 85 121 6.55 132.97 [/Caa2/ (buHaHCbI
Epokom®K5 5000 R 16.00  15.09.09 15.03.11 241 6.50 -2.29 169 6.04 8.00 626.99 122.74 0.15 [/Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  16.04.09 14.10.10 19.0 TOproens
ESCK-02 1000 R 8.74 09.04.09 13.04.09  05.04.12 1.0 37.0 100.000 943 1 89.55 99.70 7.09 4.36 0.05 aHepreTMka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 3.0 20.6 93.72] -1.28 95.30 96.99 48.14 6.65 0.15 (buHaHCbI
XKenpopun-2 2500 R 1349 23.04.09 05.05.09  19.04.12 1.0 374 97.95/ 1.95 4119 97.01 97.97  30.04 6.87 0.09 (buHaHCbI
XKenpopun-3 2000 R 13.00 25.03.09 19.09.12 425 (buHaHCbI
)Kene3sobet1 1000 R 14.00 22.05.09 22.05.09 27.05.11 2.0 26.5 74.00 -14.00 116 70.04 84.97  598.28 4.72 0.02 npou3BOACTBO
HKuncou®-2 1500 R 13.00 16.04.09  28.04.09 15.04.10 1.0 129 9530/ 0.25 497 94.10 95.50 7412 6.80 0.06 (buHaHCbI
KK-OuHaHc1 1000 R 20.00 18.06.09 24.12.09 9.2 79.95/ 13.95 27 55.00 79.95 65.91 6.24 0.43 CTPOUTENLCTBO
3aslpoccO1 1000 R 13.75 16.04.09  16.04.09 22.04.10 1.0 13.2 23.98 598 2 11.00 22.99 14.30 notpe6. ToB.
3eHuT 306n 3000 R 9.90 13.05.09  15.05.09/ 09.11.11 20 32.0 99.19) -0.11 55300 99.22 99.50  15.69 4.98 0.12 B/Ba3/ GaHku

3eHuT 4060 3000 R 1250 05.04.09 08.04.09  06.04.10 1.0 12.6 92.00 B/Ba3/ GaHku

3eHuT 506n 5000 R 10.00 09.06.09  10.12.09, 04.06.13 9.0 51.1 96.45 -0.55 96.76 97.00 15.85 5.17 0.60 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.00 11.06.09  26.08.09  09.06.11 5.0 26.9 59.98 860 30.00 59.96  254.69 14.96 0.11 aBTONpOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 16.0 64.2 85.90/ 0.21 105 009 84.50 86.00 21.64 4.41 1.01 TOproens
Wnkomllaga2 1400 R 15.05.09 12.02.10 10.9 0.21 2 260 0.15 0.21 TOproens
WukomIlapa3 2000 R 11.00 12.06.09 12.06.09  10.06.11 3.0 27.0 132, 0.02 477 0.95 1.32 207.73 TOproens
WHkom®uHO1 1250 R 1350 28.03.09 28.03.09 0.2 99.00/  1.00 17 744 81.00 99.20 125.86 6.84 0.01 NeBenonmeHT
WHnpom 02 1000 R 13.00 16.07.09 15.07.10 16.0 50.17 30.34 70.00 97.47 12.92 0.60 meTannyprus
Wunpom 03 1300 R 13.00 20.05.09 19.11.09 18.05.11 8.0 26.2 67.00 700 64.50 68.00 108.08 9.68 0.30 MeTannyprus
Wurerpa®-2 3000 R 10.70 02.06.09  03.12.09 29.11.11 8.0 32.7 91.00/ 3.50 1275 89.95 91.00 26.96 5.86 0.53 cepBuC
Wutypuer-1 1000 R 9.00 22.04.09 21.04.10 13.1 71.00 100 70.50 71.00 51.18 6.32 0.66 CcepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 18.1 91.81 82.00 91.00 15.67 4.75 1.23 /Ba2/ MalLLMHOCTP.
Vipk3Hepro1 5000 R 1550 04.06.09 07.12.09, 28.11.13 9.0 57.0 100.01 15.73 7.73 0.58 /B2/B- aHepreTuka
Wrepad-1 5000 R 1040 26.05.09 01.06.09, 20.11.12 20 44.6 97.20/ -1.95 3 97.80 98.50  26.54 5.34 0.15 cbipbe
Kamaz-®uH2 1500 R 11.25  18.09.09 17.09.10 18.1 85.97 aBToONpOM
Kamex[on 3 500 R 1410 04.06.09 04.06.09 24 3150/ 8.0 354 27.05 40.98 11.04 11B- CTPOUTENLCTBO
Kapyc.® 01 3000 R 12.00 17.09.09  17.09.09, 12.09.13 6.0 54.5 98.31 16.34 6.09 0.42 TOproens
Kupos.3a1 1500 R 1490 25.03.09 30.03.09 24.03.10 0.0 122 95.74 862.86 7.76 0.00 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00 20.09.09 27.03.09, 23.03.10 0.0 122 99.17 93.89 6.61 0.01 /Caa2/CCC+ GaHku
KMB-Bbank2 3400 R 15.00 03.06.09  08.06.09/ 30.11.11 3.0 32.7 74.00 50.00 98.00 345.90 10.11 0.05 JoTo3BaH/ GaHku
Kmnn®un 01 1000 R 1550 06.08.09 04.02.10 10.6 TOproens
KMMO-0uHO1 1000 R 11.30  15.09.09 16.03.10 11.9 98.54 100.00 13.35 5.72 0.84 MalLLMHOCTP.
Kokc 01 3000 R 8.95 16.07.09 16.07.09 3.8 93.50 2251 96.00 98.00 34.53 4.77 0.23 meTannyprus
Koxke 02 5000 R 870 17.09.09 22.03.10 15.03.12 120 36.3 84.00/ -0.45 1190 85.20 89.10  30.08 5.16 0.75 meTannyprus
Komoclp. 1 2000 R 15.00 16.07.09  16.07.09,  14.07.11 4.0 281 74.00/ -8.50 153 70.01 83.99 19115 10.11 0.11 clx
KOMEWKA 02 4000 R 16.50 | 20.05.09 15.02.12 353 9978/ 0.28 96.00 100.00 17.65 412 198 JICCC+ ToproBnst
KOMEMKA 03 4000 R 9.80 20.05.09 19.08.09  15.02.12 5.0 35.3 95.19 97.00 101.00 36.48 2.57 0.30 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09  16.06.11 3.0 27.2 99.78 60.01 99.00 12.68 6.75 0.24 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 10.6 /Bat/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09 28.06.11 9.0 27.6 /Bat/ (buHaHCbI
KybaHbaH-1 3000 R 785 22.07.09 21.07.10 16.2 aHepreTuka
Kyib6A30T1-2 2000 R 8.80  04.09.09 04.03.11 23.7 75.26 78.00 84.00 271.37 5.83 1.42 XMMUS
JlaBepHa 01 1000 R 16.00 09.04.09  09.04.09  08.04.10 1.0 12.7 100.00 TOproens
TleHaHepr02 3000 R 8.54 31.07.09 27.01.12 34.7 76.00 500 7414 77.00 20.97 5.60 2.07 aHepreTuka
JleHaHepro3 3000 R 8.02 22.04.09 18.04.12 374 73.000 0.25 1750 72.50 73.50 21.25 5.48 2.15 aHepreTMka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 55 98.00 142 91.50 100.00 24.67 9.31 0.36 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09 09.02.10, 01.08.13 11.0 53.1 50.38/ -12.61 45.11 59.99  150.39 13.11 0.34 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 8.7 51.51] -4.49 230 53.00 59.50 182.21 10.36 0.24 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09 16.07.09/ 14.07.11 4.0 28.1 77.91 78.00 82.00 136.29 5.34 0.13 B/B3/ CTPOUTENLCTBO
TTykoitn206n 6000 R 725 19.05.09 17.11.09 8.0 97.88) 047 97.00 98.75 10.95 3.69 0.57  BBB-/Baa2/BBB- | cbipbe
JTykoitn306n 8000 R 710 11.06.09 08.12.11 33.0 82.30 50 000 82.35 94.99 15.89 4.30 2.10 | BBB-/Baa2/BBB- | cbipbe
Tlykoitndo6n 6000 R 740 11.06.09 05.12.13 57.3 77.00 175 50 000 76.00 78.00 14.78 4.79 336 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 875  28.03.09 03.04.09 28.03.11 0.0 245 60.00 7.23 meTannyprus
Martut® 02 5000 R 8.20 27.03.09 23.03.12 36.5 71.99] 049 457 69.70 71.99 22.43 5.68 2.06 TOproens
Martonus-1 1000 R 18.00 23.04.09 28.07.09, 22.07.10 4.0 16.2 96.89 29.72 4.63 0.26 TOproens
MaupWHs-03 2000 R 11.15  01.04.09 01.04.09 0.3 70.50/ 4.50 2146 68.03 70.50 7.89 meTannyprus
Mapta®u 2 1000 R 12.00  06.06.09 06.12.09 8.6 TOproens
Mapta®ut 3 2000 R 15,50 02.08.09 02.08.11 28.7 TOproens
Macrepb-3 1200 R 13.75 03.06.09 15.06.09  30.11.11 3.0 32.7 98.94 17.07 6.93 0.20 B/l GaHku

MEBPP 0206n 3000 R 11,50 02.04.09  06.04.09 28.03.13 0.0 48.9 99.75 30 002 99.75 100.00 1558 2.87 0.03 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 10.00 28.04.09  30.04.09 23.04.13 1.0 49.7 99.20 18.42 2.51 0.09 B+/B1/ (buHaHCbI
Mauaeod-01 2000 R 1250 20.05.09 18.11.09 8.0 TOproens

MITC-04 06 1500 R 710 22.04.09 22.04.09 1.0/ 99.03  0.02 99.35 99.80 20.19 3.58 0.07 /Ba3/BB- Tenexkom
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MrTC-05 06 1500 R 710 26.05.09 27.05.09  25.05.10 20 143 98.81/  0.01 97.10 99.50 14.38 3.58 0.16 /Ba3/BB- Tenekom
MAM-Bank03 6000 R 1200 02.04.09 02.04.09, 01.10.09 0.0 6.4 BB/Ba1/BB GaHku
MexTpomb-1 3000 R 1265 28.06.09 30.03.09, 03.01.18 0.0 106.9 GaHku
Mertceps-®1 1500 R 1200 27.05.09 05.06.09 23.05.12 2.0 38.6 99.00/ 1.45 350 97.00 99.30  16.09 6.04 0.17 TOproens
Meyen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 15.0 514 85.00 0.30 1711 85.10 86.80  24.05 4.93 0.95 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 2.7 95.55 95.60 98.00 29.15 2.87 0.17 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10 24.02.12 18.0 35.6 98.74 75.00 9.01 2.01 1.27 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.04.09 22.10.09 01.10.15 7.0 794 96.39 15.86 2.33 0.49 [/Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.04.09 23.07.09, 17.07.14 4.0 64.7 93.92 93.10 99.00 33.58 2.73 0.24 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 01.09.09 02.03.10 115 0eBEnonMeHT
Mur-o 02 3000 R 1200 08.09.09 11.09.09  06.09.11 6.0 29.9 MaLLMHOCTP.
Mul-® o6bn. 1000 R 785 03.06.09 03.06.09 24 9582/ 1.33 95.15 96.50 33.27 4.08 0.15 MalLLMHOCTP.
MukosiH-206 2000 R 1190 13.08.09 27.08.09, 07.02.13 5.0 472 92.80 92.50 31.98 6.39 0.32 notpeb. Tos
M-MHOYCTP 1000 R 1225 18.08.09 16.08.11 29.2 22.50 150 800 18.01 26.99 136.11 27.15 0.74 CTPOUTENLCTBO
M-WHayctp2 1500 R 15.00 15.07.09  15.07.09, 10.07.13 4.0 52.3 63.47 50.00 80.00 370.43 11.78 0.07 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 59 3450/ 6.50 636 34.00 34.99 882.09 15.88 0.05 CCC/Cat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09, 02.08.12 5.0 40.9 99.00 90.00 17.84 7.30 0.32 notpe6. Tos.
MuTnang-01 1000 R 1350 19.05.09 16.02.10 11.0 20.50 1.00 39.99 641.58 16.42 0.10 notpe6. ToB.
MWU3STb-0 01 1500 R 16.50  14.07.09  20.07.09, 13.07.10 4.0 15.9 77.50/ 0.50 70.00 85.00 147.64 10.62 0.13 NeBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 24 98.70/  2.70 2903 98.01 98.70 18.91 5.81 0.17 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09 16.06.10 3.0 15.0 98.35/ 0.05 95.00 97.85 21.78 7.60 0.21 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09 24.03.09 15.03.11 0.0 241 99.96/ -0.08 30 99.80 99.96 8.98 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09  26.02.13 5.0 479 neBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 4.0 39.9 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 21.3 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 29.9 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 63.6 (buHaHCbI
MOWTK-01 3000 R 9.00 27.03.09 26.09.09 6.2 /IcC (pUHaHCbI
MoHeTka®d-1 1000 R 1250 14.05.09 14.05.09 1.7 TOproens
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 5.0 16.6 95.14 30.94 8.12 0.29 NeBenonmeHT
Mockomub-2 3000 R 14.00 18.08.09 16.02.10 15.02.11  11.0 23.1 GaHku
Mockomub-3 5000 R 870 17.06.09  18.06.09  12.06.13 3.0 514 94.50 16 90.00 94.50  37.06 4.59 0.17 GaHku
MOCMAPT® 1 2000 R 17.00 16.04.09  21.10.09, 12.04.12 7.0 37.2 84.38 61.01 85.00 57.04 10.05 0.34 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 39.6 55.00 0.50 20 54.50 59.98 46.82 8.43 1.26 CepBuC
Mocobnra3a1 2500 R 1200 16.05.09 17.05.11 26.2 74.50 60.01 89.00 30.67 8.07 1.40 yenyru
Mocobnp-2 4000 R 899 26.03.09 26.03.09 26.03.11 0.0 244 /icc (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 9.0 45.5 39.16 3.33 75.00 293.57 16.30 0.18 /IcC TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09/ 13.09.11 6.0 30.1 98.20 40215 95.00 98.00 11.81 3.83 0.43 1/BB aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.0312 18.02.16 36.0 84.1 80.50 7640 79.50 8049 16.85 4.74 2.26 1/BB aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 29.9 81.11) -1.39 81.50 84.00 18.68 4.95 1.89 aHepreTuka
MPCK Yp.01 1000 R 8.15  26.05.09 26.05.10 22.05.12 14.0 38.5 98.00 2881 95.00 98.80  10.20 4.15 1.01 aHepreTuka
MTC 01 10000 R 14.01 23.04.09 23.0410 17.10.13 13.0 55.6 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 28.04.09 27.0410 20.10.15 13.0 80.1/ 100.05 99.90 100.20 14.41 6.98 0.88 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 23.06.09 22.06.10, 12.06.18 15.0 112.3 91.90/ -0.10 329 550 91.90 93.89 16.72 4.72 1.01 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450  19.06.09 18.12.09 9.0 c/x
HWUKOCXMM 2 1500 R 11.25 14.05.09 20.08.09 5.0 30.000 4.97 3961 25.16 30.05 9.35 XMMUS
HXTON 02 2200 R 11.75  16.06.09 15.12.09 8.9 80.00 1418 79.81 94.00 52.32 7.32 0.46 XMMUS
HKHX-04 06 1500 R 999 30.03.09 02.04.09  26.03.12 0.0 36.6 99.98 7.73 4.98 0.02 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 2.8 98.95 0.15 204 98.81 98.95 14.29 4.66 0.20 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10 16.02.11 11.0 23.2 100.00 100.00 15.29 7.48 0.77 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75  19.06.09  24.06.09  14.06.13 3.0 51.5 98.50/ -0.20 300 000 98.66 98.90 15.86 4.94 0.22 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 28.04.09 04.05.09 26.04.11 1.0 25.5 50.00/ 40.00 40 20.00 69.69 14.96 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 26 1111 -2.00 406 12.50 16.00 24.68 IloTo3BaH notpe6. ToB.
HOK-3 2000 R 13.00 28.04.09 28.04.09  03.05.11 1.0 25.7 97.85 -0.35 97.50 98.20  39.40 6.62 0.07 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 20.05.09 19.05.10/ 16.05.12 14.0 38.3 85.00 notpe6. ToB.
06KoHa®-02 3000 R 1040 22.04.09 24.04.09 17.04.13 1.0 49.5 99.58 99.10 100.00 14.97 5.21 0.08 notpe6. ToB.
OrkK-2 0106 5000 R 7.70  02.07.09 05.07.10 15.6 89.60/ 0.35 20620 89.10 89.60 17.74 4.28 1.04 aHepreTuka
OrK-3 06 3000 R 820 12.06.09  19.06.09/ 09.12.11 3.0 33.0 aHepreTuka
OrK-5 06-1 5000 R 750 02.04.09 05.10.09 29.09.11 7.0 30.7 97.00 15000 96.76 98.00 13.76 3.86 0.46 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 23.04.09 29.0410 19.0412 130 374 88.82) -1.90 90.01 92.99  20.06 4.24 0.87 aHepreTuka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 3.0 15.8 15.00 8 8.00 15.00 49.86 c/x

OM3 - 6 06 1600 R 1025 05.06.09  11.12.09, 31.05.13 9.0 51.0 94.87 97.50  18.60 5.39 0.58 /ICCC+ MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09 30.08.11 5.0 29.7 91.34/ -0.86 88.00 95.30  33.06 4.80 0.34 /ICCC+ MaLLMHOCTP.
Opxuaes 01 1000 R 13.00  09.04.09 09.04.09 0.6 3797 9.97 498 30.11 37.97 8.54 TOproens
MABA 02 06 1000 R 1250 04.05.09  06.05.09  21.10.11 1.0 314 55.00 -22.80 985 55.00 77.99 5.60 clx
MapHac-M 2 1000 R 1080 21.05.09 19.11.09 17.11.11 8.0 32.3 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 9.0 TOproens
MepeoBaHk1 1500 R 1275 27.06.09  06.07.09  29.06.11 4.0 27.6 97.00/ -2.40 95.00 99.50  24.00 6.59 0.23 GaHku
Mepmanep01 1000 R 815 26.05.09 26.05.10 22.05.12 14.0 38.5 aHepreTuka
MeTpokom62 3000 R 8.50 31.08.09 31.08.09 54 97.40 37 900 97.26 97.49 15.31 4.38 0.38 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 23.04.09 06.11.09 22.04.10 8.0 132 75.00 50.00 100.00 83.49 10.64 0.31 TOproens
nm3 01 1200 R 12.00 21.04.09 21.07.09 4.0 93.15 21598 90.98 95.00 39.69 3.21 0.23 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09 21.06.11 3.0 27.3 39.98/ -0.02 30.00 49.95 18.71 XMMUS
MPBB-5 1000 R 869 29.04.09 29.04.09 1.2 98.43 99.10 100.00 26.43 4.40 0.08 GaHku
Mpomce6-05 4500 R 799 21.05.09 26.05.09 18.05.12 20 384 99.35| 0.05 5010 99.11 99.35 11.38 4.01 0.16 B+/Ba3/BB- GaHku
MpomMTp0206 3000 R 10.75 21.04.09 27.10.09/ 18.10.11 7.0 31.3 4876,  4.76 44.03 53.50 268.12 10.99 0.15 MaLUMHOCTP.
MpomTp0306 5000 R 1200 29.07.09 03.08.09 24.07.13 4.0 52.8 50.16/ -2.84 935 50.17 53.95 611.18 11.93 0.05 MaLLMHOCTP.
Mpotek®uH1 5000 R 890 06.05.09 26.11.09 02.11.11 8.0 31.8 73.68 78.01 70.15 6.02 0.38 TOproens
[poToH®uH1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 15.0 39.2 68.72 59.80 11.61 0.69 MaLUMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 6.6 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 6.4 c/x

Cronractp 1500 R 8.60 20.08.09 20.08.09 5.0 TOproens
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Pa3r.60-05 500 R 26.11.37 01.10.09 6.4 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 6.6 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 9.2 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 8.0 c/x
Paarynaind2 2000 R 1200 31.03.09 14.04.09  27.09.11 1.0 30.6 81.92 7.30 c/x
Paarynaind3 3000 R 17.00 18.09.09  03.04.09 16.03.12 0.0 36.3 40.00 66 39.00 40.00 21.19 c/x
Pasrynsitd4 3000 R 11.70  27.05.09 27.05.09, 22.05.13 2.0 50.7 71.00 20.00 72.00 604.70 8.22 0.02 c/x
Paarynaind5 2000 R 1450 29.04.09  30.10.09, 23.10.13 7.0 55.8 clx
Paitcpbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213  33.0 57.2 100.28 13.77 6.71 200/ BBB+/Baal/BBB | GaHku

PBK 1C BO4 1500 R 1225 24.03.09 24.03.09 0.0 1/ISD Tenekom
PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 36 18.000 6.50 9003 16.55 21.00 60.89 1/ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09 21.07.11 4.0 28.3 94.03) -3.97 94.10 97.00 3241 6.36 0.27 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 11.5 79.90/ 0.90 4 78.00 79.90 40.84 9.05 0.64 B-/B1/B- GaHku
PenKan-2 3000 R 1166 14.04.09  21.04.09  04.04.12 1.0 36.9 98.15/ -0.15 1800 98.01 98.15  36.56 5.89 0.06 B-/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09 06.06.12 3.0 39.0 9210/  0.85 11116 91.30 92.35 54.89 7.40 0.16 B-/B1/B- GaHku
PECTOPAHC3 1000 R 12.00 29.05.09 04.06.09 26.11.10 2.0 204 65.38/ -10.62 70.00 78.00 753.67 9.15 0.02 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 8.5 97.73| -0.02 10 000 97.74 98.50 1213 4.25 0.60 BBB/A3/BBB TpaHcnopT
PX[-0606n 10000 R 7.35 13.05.09 10.11.10 19.9 93.00 5000 86.48 92.80 12.56 3.94 1.36 BBB/A3/BBB TpaHcnopT
PX[-0706n 5000 R 7.55 13.05.09 07.11.12 442 92.00 200 92.00 94.00 10.50 4.09 2.84 BBB/A3/BBB TpaHcnopT
PX[-0806n 20000 R 8.50  08.07.09 06.07.11 27.8 86.74/ -0.76 516 278 86.36 88.00 16.20 4.89 1.79 BBB/A3/BBB TpaHcnopT
PX[-0906n 15000 R 1350 20.05.09 21.05.10 13.11.13 140 56.5 100.25 25255 100.10 100.24 13.59 6.72 0.94 BBB/A3/BBB TpaHcnopT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 60.3 99.90 BBB/A3/BBB TpaHcnopT
PX[-1106n 15000 R 1350 27.05.09 28.05.10 18.11.15 14.0 81.0 100.20 5000 99.95 100.20 13.65 6.72 0.96 BBB/A3/BBB TpaHcnopT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 60.3 99.91 BBB/A3/BBB TpaHcnopT
PMK-®WH 01 3000 R 8.75  07.04.09 06.04.10 12.6 86.52 60.01 69.94 25.64 5.04 0.77 meTannyprus
Poccenxb 2 7000 R 7.85  20.05.09 16.02.11 23.2 92.00 2659 86.01 92.00 13.25 213 1.56 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 20.08.09 220210 09.02.17 11.0 96.0 95.55/ 0.10 200 000 95.45 95.75  12.90 3.83 0.80 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  08.04.09  09.10.09  27.09.17 70 103.7 101.15 88.00 7.60 4.81 0.49 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 081211 27.11.18 33.0 117.9 100.00 100.00 13.91 6.73 2.00 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 30 1120 99.30/ -0.09 300 99.31 9949  11.62 417 0.21 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 1450  09.07.09 08.07.10 15.7 68.40 10.00 49.73 56.77 10.57 0.75 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 16.9 80.11 81.00 34.23 5.20 0.76 (buHaHCbI
Py6MncPer1 1000 R 20.00  02.06.09 01.06.10 145 TOproens
PycMacna-2 1000 R 15.00 02.04.09 08.04.10, 29.03.12 13.0 36.7 10.02 20.00 40.00 74.64 notpeb. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 3.0 39.3 72.58| -3.42 71.00 85.00 307.43 4.36 0.06 notpe6. ToB.
PyccHedptb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 9.0 20.9 85.96/ 0.96 81.00 90.00 37.79 6.96 0.51 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09, 09.09.10 6.0 17.8 94.85 -0.15 95.58 25.77 6.83 0.39 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09 17.02.10 09.02.11  11.0 229 97.96 2276 90.91 95.99  17.90 7.64 0.74 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 1220 24.03.09  02.04.09  20.09.11 0.0 304 99.71 1245 6.10 0.02 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 17.04.09  23.10.09 13.04.12 7.0 37.2 70.10 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450  21.04.09 20.10.09 7.0 865 6.44 2.30 15.00 83.58 NpoM3BOACTBO
PycduHanc3 4000 R 755 13.05.09 13.05.09 1.7 99.00 7870 98.50 99.00 15.39 3.80 0.12 /Baa2/BB+ GaHku
PycduHancd 4000 R 7.74 14.08.09 12.02.10 10.9 92.00 92.40 94.00 18.58 4.20 0.74 /Baa2/BB+ GEN]
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 5.0 11.2 96.88 91.15 99.00 21.30 6.47 0.35 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 20 35.7 88.00 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450  22.04.09 21.10.09 71 TOproens
CaHWHTBpto2 4000 R 8.00 13.08.09 13.08.09 4.8 93.00 6000 93.00 96.00 29.92 4.29 0.30 notpe6. ToB.
CAHOC-0206 3000 R 10.00  12.05.09 10.11.09 7.7 95.00/ -0.50 253 94.52 95.50 19.49 5.25 0.51 XMMUS
CarypHHMO2 2000 R 16.50  20.09.09 24.03.09/ 20.09.11 0.0 30.4 98.05 83.20 100.00 8.44 MaLUMHOCTP.
CarypHHMO3 3500 R 16.25  07.06.09  09.12.09  06.06.14 9.0 63.4 93.20 2 91.20 9498 28.77 8.74 0.52 MalLLMHOCTP.
CaxapKo 01 2000 R 14.00 12.05.09 10.11.09 7.7 22.50 10.00 35.00 31.03 c/x
CaxaTpHor1 1500 R 1250 03.06.09 02.12.09 8.5 yenyru
CB-®uHaHc1 1500 R 1325 22.06.09 26.06.09 18.06.12 3.0 394 10.00 1 15.00 33.03 notpe6. ToB.
Ceo6Cokon3 1200 R || 2100 260509 02.06.09 240511 20 264 6997 3.34 98.00 | 561.70 1496 0.03 NPOUIBOACTBO
CesizbbaHk1 2000 R 8.90 23.04.09 27.04.09 21.04.11 1.0 25.3 99.15/  0.65 9753 98.45 99.00 18.00 2.24 0.08 [/Caa2/ GaHku
CesKab 03 1500 R 16.00 31.03.09  02.04.09 27.03.12 0.0 36.7 96.92 1.92 243.52 4.12 0.01 NpoM3BOACTBO
CesKab 04 2000 R 13.75 26.05.09 28.05.09 21.05.13 20 50.7 59.75| 12.75 8506 58.50 60.00 5.74 NpoM3BOACTBO
CeBCTABTO 1500 R 8.00 23.07.09 21.01.10 10.1 88.46 75.00 100.15 25.48 4.51 0.65 aBTONPOM
CesCtABTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 16.0 52.6 57.00 4620 56.20 57.00 66.18 6.74 0.76 aBTONpOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 115 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 234 89.80/ -0.20 17.65 2.39 117 BB-//BB- Tenekom
C3Tenex4o6 2000 R 8.10  11.06.09 08.12.11 33.0 85.50/ -0.50 86.00 18.32 2.36 147 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 26.05.09 01.06.10, 21.05.13 14.0 50.7 98.44/ -0.06 98.51 100.30 17.25 3.80 0.94 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 4.0 40.4 45.50 42.00 48.99 19.73 TpaHcnopT
Cu6Tnk-606 2000 R 9.75 17.09.09 16.09.10 18.1 90.00 88.01 91.99 18.48 5.40 1.19 B+// Tenekom
CuGTnk-706 2000 R 8.65 20.05.09 20.05.09 19 99.50/ -0.19 263 99.51 99.71 12.08 4.34 0.14 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09 18.02.10/ 08.08.13 11.0 53.3 95.03 94.85 9518  16.20 5.12 0.76 B+// Tenekom
CHBYPXong1 1500 R 7.70 07.05.09 11.11.09 01.11.12 8.0 44.0 95.16 16.35 4.03 0.53 BB/Ba2/ XMMUS
CuHeprus-1 1000 R 1250 22.04.09 22.04.09 1.0 100.000 0.50 98.50 12.56 6.23 0.07 notpe6. ToB.
CuHeprusi-2 2000 R 10.70 23.07.09 22.10.09, 22.07.10 7.0 16.2 89.88 622 27.65 5.94 0.45 notpe6. ToB.
Cunteppa 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 5.0 53.1 96.00 15 96.50 97.50  23.19 5.71 0.31 Tenekom
Cucrema-01 6000 R 19.00 10.09.09 15.03.10 07.03.13  12.0 482 100.94 -0.31 100.50 101.20 1847 9.39 0.79 BB-/Ba3/BB Tenekom
CUTPOHMKC1 3000 R 10.00 24.03.09 26.03.09, 21.09.10 0.0 18.2 97.20 5.13 B-l/ Tenekom
CKB-6aHk 1 1000 R 1260 18.06.09  29.06.09  24.06.10 3.0 15.3 96.00/ -0.57 1711 96.00 98.00  30.05 3.27 0.21 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 1 29.04.09 28.10.09 7.3 68.00/ -4.00 1022 65.00 70.00 110.58 7.70 0.27 XMMUS
CMAPTC 03 1000 R 1410 31.03.09 29.09.09 6.3 93.00 1 90.00 93.00 31.71 7.56 0.37 Tenekom
CHX3 ouH 1 1000 R 12.00 31.03.09 29.09.09 6.3 65.00 900 60.05 77.00 156.86 9.21 0.19 XMMUS
Coppyx®-1 2500 R 1045 23.04.09 22.10.09 71 53.36 40.00 45.00 22415 9.77 0.17 c/x

COPYC KAM1 1200 R 16.00  07.05.09 05.11.09 7.6 TOproens
COPYC KAM2 1500 R 13.00 09.04.09 13.04.09 05.04.12 1.0 37.0 TOproens
CneyCrp2 1 2000 R 19.00 21.05.09 01.06.09, 20.05.10 20 14.1 85.00 CTPOUTENLCTBO

Cr1K 06.01 1000 R 14.00  26.05.09 25.05.10 14.3 TOproBnsa



Fixed Income Daily 24.03.09 ’ -- \ Gﬁb YPAACUIB | KaNUTAN
74y

PbiHOK py6neBbIx obnuravuii

KOPMOPATVBHbIE PYBNEBBIE OBNIUI ALY (npopomxkenue)

CnoptM-0-1 3000 R 17.00 22.05.09 23.05.09 21.05.10 20 14.1 98.97 24.00 8.56 0.14 TOproens
C1WHpyctpt 1000 R 1450 09.07.09  10.07.09, 07.07.11 4.0 279 0.03 -14.97 7315 0.10 3.00 24100.00 CTPOUTENLCTBO
CrpTpras02 5000 R 849 17.07.09 13.07.12 40.3 59.80 55.00 58.99 29.75 7.08 213 CTPOUTENLCTBO
C1pTpras03 5000 R 1125 16.04.09  20.04.09 11.04.13 1.0 49.3 98.00/ -0.69 44 97.25 98.50 41.24 5.72 0.05 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09 17.02.10 15.02.12 11.0 35.3 9349 349 90.00 94.00 25.82 8.53 0.69 CTPOUTENLCTBO
CynocTpb-1 1500 R 9.85  02.07.09 02.07.09 34 94.93) -0.07 94.00 97.00 32.19 5.17 0.21 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 3.0 14.8 97.50/ -2.00 2 96.10 96.50 23.70 6.14 0.19 B3/ GaHku
Catnlpynn1 1000 R 11.70 1  19.05.09  19.05.09, 15.05.12 20 38.3 73.16) -0.74 37 600 69.01 74.90 752.28 7.97 0.02 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00  07.05.09 01.11.12 44.0 99.70 4555 99.25 99.55 16.74 8.00 2.33 Tenekom
TardoHnab 3 1500 R 11.75  19.05.09 19.05.09 19 98.60/ -0.30 783 98.60 98.75 22.68 2.97 0.13 B2/ GaHku

TB3 03 1000 R 10.00 19.06.09  30.06.09, 18.06.10 3.0 15.1 89.02) -2.98 140 90.03 95.00 65.82 5.60 0.16 MalLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14 120 60.5 90.36 83.00 99.00 19.76 4.28 0.81 aHepreTuka
TrK-10 061 3000 R 760 18.06.09  22.06.09  17.06.10 3.0 15.0 98.40/ 0.40 6573 98.02 98.29 14.37 3.85 0.22 aHepreTuka
TrK-10 062 5000 R 9.75 12.08.09  14.08.09  06.02.13 5.0 472 99.67 97.00 98.00 10.71 4.88 0.36 aHepreTuka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 3.0 38.8 98.16 97.60 97.80  16.47 3.86 0.18 aHepreTuka
TrK-6MHB-1 2000 R 1200 26.05.09 26.02.10 21.02.12 11.0 35.5 99.50 13.06 3.01 0.78 aHepreTuka
TrK-8 01 3500 R 880 14.05.09  18.05.09, 10.05.12 20 38.1 97.53 95.30 23.66 4.09 0.12 aHepreTuka
TepHa-® 02 1500 R 1200 08.05.09 17.11.09  04.11.11 8.0 31.9 Npou3BOACTBO
TexVHecT-1 2000 R 1250 28.05.09  02.06.09 26.05.11 2.0 26.5 TOproens
TexHukonb® 3000 R 9.70  10.09.09  17.09.09  07.03.12 6.0 36.0 67.00/ -3.00 9 68.01 69.99  148.64 7.22 0.20 npoM3BOACTBO
TMK-02 o6n 3000 R 760 24.03.09 24.03.09 0.0 99.59 356.70 3.81 0.00 /Ba3/B+ NpoM3BOACTBO
TMK-03 06n 5000 R 960 18.08.09 16.02.10/ 15.02.11 11.0 23.1 91.27/ -0.73 91.51 93.00 21.69 5.24 0.72 /Ba3/B+ NpoM3BOACTBO
THUKOMb-d1 1500 R 1510 13.05.09  15.05.09, 11.11.09 20 7.8 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 3.0 8.7 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09' 09.12.10 3.0 20.9 90.00 3 47.48 95.00 89.56 11.08 0.12 TOproens
TpaHcKoHT1 3000 R 16.50 01.09.09 12.03.10 26.02.13 12.0 479 99.49/ -0.01 8041 99.16 10047 17.31 8.27 0.79 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 16.06.09 15.06.10 15.0 93.000 275 2000 89.01 93.00 14.10 3.91 1.03 /Ba1/BB GEN]
TpatcKpen2 3000 R 7.28 16.06.09  25.06.09 12.06.12 3.0 39.2 98.90 958 88.00 98.90 11.24 3.67 0.23 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/ 07.07.11  10.0 279 96.55 11987, 96.00 96.55 14.62 5.16 0.70 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09  17.02.10/ 10.02.11  11.0 23.0 98.00 20 96.05 99.00  20.06 8.65 0.72 MaLLMHOCTP.
TTC 01 1000 R 16.00 12.05.09  09.02.10, 17.08.10  11.0 171 98.68 80.00 18.82 4.04 0.70 TOproens
TiomeHaHpr2 2700 R 7.70 02.04.09 020410/ 29.03.12 120 36.7 88.99 3.96 65003 87.01 90.50 21.06 4.31 0.80 aHepreTuka
YIMK-Y3M01 3000 R 825  01.09.09 09.03.10/ 28.02.12 120 35.7 meTannyprus
YMMO 2 4000 R 1225 18.06.09 17.12.09 9.0 79.50/  0.50 1127 78.00 79.50 54.03 7.68 0.46 MaLLMHOCTP.
YpanBar392 3000 R 10.50 1 01.04.09  06.04.09, 05.10.10 0.0 18.7 98.14 90.00 98.50 71.59 5.34 0.02 MalLLKHOCTP.
Ypan/iLl-01 1000 R 10.00 22.04.09 28.10.09 7.3 97.26 94.55 99.97 15.44 513 0.50 (buHaHCbI
Ypancu6IK1 2700 R 1160 24.06.09 24.06.09 29.12.10 3.0 21.5 96.00/  0.06 7041 95.52 96.48  30.60 6.02 0.20 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.100 21.07.11 100 28.3 80.00/ -1.00 19318 80.00 80.70 48.82 8.10 0.54 B+// (buHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10, 23.02.12 18.0 35.6 100.35 100.00 101.00 17.73 8.70 112 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 344 100.22 100.00 101.00 17.50 8.71 0.69 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 344 100.27 100.00 101.00 17.43 8.70 0.69 B+// (buHaHCbI
YPCABaHk 3 3000 R 9.60 04.06.09 04.06.09 24 98.85/ 0.10 33155 98.81 98.95 16.03 4.84 0.17 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 21.04.09 18.10.11 31.3 80.57) -0.43 80.72 82.00 21.08 6.22 1.81 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10, 19.07.12 10.0 40.5 92.50/ -0.50 2568 92.50 93.00 19.00 4.53 0.69 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 1119 16.04.09  21.04.09 09.04.15 1.0 73.6 98.09 95.07 99.99 38.04 5.69 0.06 B+/Ba3/ GaHku

YpCH cep06 2000 R 13.00 21.05.09 23.11.09 17.11.11 8.0 32.3 1792 500 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09 18.03.10/ 13.03.12 120 36.2 99.76 2950 000 16.84 8.00 0.81 B+//BB- Tenekom
YpCU cep08 2000 R 960 08.04.09 12.04.10, 03.04.13 13.0 49.1 91.34 78 000 90.16 19.80 5.24 0.82 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00 16.04.09 21.04.09 15.04.10 1.0 12.9 95.55 90.00 99.97  91.57 6.78 0.04 TOproens
®CK EQC-02 7000 R 8.25  23.06.09 22.06.10 15.2 93.05/ 0.64 2 93.05 97.00 15.03 4.42 1.03 /Baa2/BBB aHepreTMka
OCK EQC-04 6000 R 7.30 09.04.09 06.10.11 30.9 82.00 20 000 81.10 93.00 16.88 4.44 1.93 /Baa2/BBB aHepreTMka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 8.4 97.50/  0.10 5043 97.28 97.70 11.31 3.68 0.61 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 9.25 12.05.09 15.05.09  11.05.10 20 13.8 98.90/ 0.05 5000 98.76 98.90 17.12 4.66 0.12 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 18.06.09  23.03.09, 16.09.10 0.0 18.1 100.25 49933 15.56 3.73 0.81 /Ba3/B+ GaHku

XK® bank-4 3000 R 13.00 15.04.09  14.10.09/ 12.10.11 7.0 31.1 97.00 3110 96.50 97.00 20.08 3.34 0.45 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 1250 22.04.09 24.04.09 17.04.13 1.0 49.5 99.44/ -0.01 99.53 99.64 19.39 313 0.07 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 13.00 15.04.09 29.04.09, 13.10.10 1.0 19.0 94.13) 313 92.01 96.00 92.57 6.89 0.05 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 14.00 14.07.09 26.01.10, 12.07.11  10.0 28.0 99.00/ -0.01 170 84.01 90.00 15.16 7.05 0.70 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00 02.04.09 01.04.10 125 95.00 TOproens
LleHTp-unB1 1500 R 16.00 12.05.09  10.06.09, 11.11.09 3.0 7.8 98.74 10 000 97.86 98.74  11.64 8.12 0.19 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 5.0 99.70/ -0.02 108 817 99.71 99.97 15.01 6.94 0.36 B//B+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 29.7 95.00 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  22.07.09 20.01.10 10.1 86.00 73.00 99.00 34.72 6.81 0.59 B CTPOUTENLCTBO
YensGapr1 600 R 840 14.05.09 13.05.10 13.9 aHepreTMka
Yepkusoso1 2000 R 885 02.06.09 05.06.09 31.05.11 20 26.6 90.00 600 89.50 94.00 80.11 4.90 0.11 notpe6. ToB.
YTn3 0106 3000 R 9.50  17.06.09 16.06.10 15.0 84.53 1.3 5260 84.01 86.00 26.28 5.60 0.92 B1/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 28.04.09 27.10.09 21.04.15 7.0 74.0 86.30 0.80 85.50 87.49 36.65 5.78 0.42 /B1/ NpoM3BOACTBO
LLlancKan1 1000 R 16.00 24.06.09 02.07.09  22.06.11 3.0 274 36.82 0.01 45.00 21.67 TOproens
JitptOHMoH01 1500 R 11.00 12.05.09 10.11.09 7.7 TpaHcnopT
JitptOHPPA01 2000 R 14.00 18.06.09  25.06.09 16.12.10 3.0 211 0.01 -0.49 200 0.01 69810.00 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 4.0 279 MalLLMHOCTP.
OHeproCr-1 1500 R 1475 22.05.09 25.11.09  20.05.11 8.0 26.3 100.00 14.89 7.36 0.56 aHepreTuka
OHeprLieHT 3000 R 22.00 09.07.09 08.07.10 15.7 93.00 aHepreTuka
J0KO0-02 06 1500 R 18.00 24.07.09 22.01.10 10.2 74.08 49.15 99.00 71.31 1212 0.46 notpe6. ToB.
ONKONH1 1000 R 16.00 22.04.09 22.04.09 28.04.10 1.0 134 97.73| -2.27 53.25 4.08 0.05 (buHaHCbI
tOHuacTpym2 1500 R 14.00 18.04.09 23.04.09 19.04.10 1.0 13.1 99.00/ -0.50 1496 97.11 99.99 2513 7.09 0.07 GaHku
FOHUMMnK 01 2000 R 9.75  08.09.09  10.09.09/ 06.09.11 6.0 29.9 70.01) -3.43 250 70.00 73.99  134.50 6.94 0.20 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09  22.06.11 3.0 274 40.000 -1.99 2907 39.75 49.99 16.33 NpoM3BOACTBO
OTK-03 06. 3500 R 8.50 10.04.09 10.10.09 6.7 95.00/  0.60 549 94.58 95.00 18.76 4.49 0.45 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 8.7 96.35| 0.05 121939 96.13 96.35 19.76 2.59 0.38 /B1/B Tenekom
FOTK-05 06. 2000 R 755 03.06.09 04.06.10, 30.05.12 15.0 38.8 86.50/ -1.50 86.25 88.00 21.84 4.35 0.94 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 16.06.09  18.12.09 14.12.10 9.0 21.0 TpaHcnopT

AkyTcKaH02 1200 R 17.00  10.09.09  23.03.09, 08.03.12 0.0 36.0 97.55 1000 001 97.36 100.00 31.04 8.69 0.73 BB/ 3HepreTMka
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BaLukopT506 1000 R 8.02  06.05.09 04.11.09 75 96.87) -0.33 97.30 97.50 13.87 413 0.53 /Ba1/BB+ MyHULMNanbHbIA
BalukopT606 1500 R 8.02 02.06.09 30.11.10 20.6 85.00 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 10.00  18.06.09 17.06.10 15.0 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 8.15  19.05.09 15.05.12 38.3 85.91) -3.99 81.80 90.00 17.22 4.73 1.49 BB//BB- MyHULMNanbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 29 99.48 99.01 101.00 14.56 6.05 0.21 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 275 80.30 84.89 23.51 6.36 1.54 MyHULMNanbHbIA
V1BO6n34-1 1000 R 9.00 12.05.09 09.11.10 19.9 99.04 94.00 9.94 2.27 0.87 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 18.06.09 17.12.09 9.0 97.50 10 96.00 97.50 14.11 2.05 0.42 1B+ MyHULMNANbHbIA
VpkO6n31-3 3000 R 725 25.03.09 241110 204 98.61 8.89 240 0.75 1B+ MyHULMNanbHbIA
VpkO6n31-4 1200 R 7.50 | 20.05.09 26.05.10 14.3 97.81 11.30 2.50 0.57 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.06.09 26.10.11 31.6 98.47 88.00 95.00 9.44 2.78 121 1B+ MyHULMNanbHbIA
VpkO6n31-6 3800 R 920 15.04.09 22.11.12 447 100.31 1850 000 85.00 9.26 3.59 1.55 1B+ MyHULMNANbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 29.6 80.49 15 77.50 80.49 23.91 2.63 1.29 BB-// MyHULMNaNbHbIA
Kanyx06n-3 1000 R 9.15  19.05.09 29.11.12 44.9 67.00/ -2.00 21 55.02 71.98 25.60 3.40 221 BB-// MyHULMNANbHbIV
KanyxO6n-4 1500 R 10.31  01.04.09 26.06.13 51.9 100.00 10.54 2.57 1.59 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.04.09 14.10.10 19.0 95.50 3001 90.00 98.70 14.68 6.00 1.22 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.09 221113 56.8 96.97 65.51 85.00 9.55 4.60 3.16 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 81.5 51.02) -2.98 60.00 70.00 2347 7.86 3.55 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 3.0 454 98.50 14.81 4.00 0.21 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  10.06.09 08.12.10 20.8 89.68 70.50 98.00 22.62 7.79 1.23 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 12.06.09 05.12.14 69.4 78.58 80.01 89.99 19.05 7.77 3.28 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 16.07.09 15.07.10 16.0 92.22 83.00 14.23 3.84 1.10 BB/ MyHULMNaNbHbIA
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 214 93.35 92.60 99.30 14.89 5.34 141 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 64.9 82.03 7.03 72.01 74.50 12.78 4.84 379 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 16.5 93.48 91.60 100.00 13.86 4.24 114 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 76.1 75.99 100 000 65.11 73.49 13.85 5.25 416 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 39.7 78.81 0.04 199 652 78.80 78.81 17.35 5.06 241 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop47-06 5000 R 8.00 28.04.09 28.04.09 1.2 99.90 100 600 99.90 99.95 9.28 1.98 0.09 BBB/Baal/BBB | MyHuLMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 100.2 59.80 0.01 112 000 59.79 59.95 17.40 6.67 456 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 33.3 82.15 50010 82.14 82.15 16.99 4.86 2.08' BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 11.9 95.61 0.06 180 000 95.59 95.61 15.76 2.64 0.81 BBB/Baa1/BBB | MyHuULynanbHbii
Moc.o6n.48 9600 R 11.00 21.04.09 21.04.09 1.0 98.90 0.01 5924 98.70 98.90 27.66 2.77 0.06 /B3/SD MyHULMNanbHbIA
Moc.o6n.58 12000 R 10.00  31.03.09 30.03.10 124 92.62 19.08 5.38 0.79 /B3/SD MyHULMNanbHbIi
Moc.o6n.68 12000 R 9.00 21.04.09 19.04.11 25.2 76.79 5.69 1011 74.00 76.79 25.22 5.84 1.46 /B3/SD MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 22.04.09 16.04.14 61.7 51.90 0.75 35753 50.50 51.99 26.98 7.69 2.88 /B3/SD MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 514 63.51] -0.49 91 64.00 64.49 32.55 7.07 1.58 /B3/SD MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 36.3 99.97 100.00 100.10 18.87 8.43 1.51 /B3/SD MyHULMNanbHbIA
HuxropO6n3 2000 R 820 23.04.09 20.10.11 314 90.00 86.01 94.34 15.70 4.54 1.28 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 445 85.30 81.00 87.00 17.66 4.94 1.56 BB/Ba2/ MyHULMNanbHbIA
Hoscub 306 1000 R 12.00 14.07.09 14.07.09 3.8 99.88 99.05 99.85 12.64 6.02 0.28 1/BB- MyHULMNanbHbIA
Hoecn60-14 2000 R 814 27.03.09 24.12.10 214 BB-// MyHULMNanbHbIi
003 25057 40817 R 740 22.04.09 20.01.10 10.1 97.95 -0.20 80 000 97.80 98.10 10.38 1.88 0.73 BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.04.09 19.01.11 22.2 92.00/ -0.40 81000 92.00 92.25 1145 1.65 154 BBB+/Baa2/BBB | roc. Gymaru

003 25060 41000 R 580 29.04.09 29.04.09 12 99.75|  -0.05 9501 99.65 99.75 8.54 145 0.09 BBB+/Baa2/BBB | roc. bymaru

003 25061 42513 R 580 06.05.09 05.05.10 13.6 95.39 1719 303 95.50 96.20 10.61 1.52 0.98 BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 11.90 22.04.09 18.01.12 34.4 99.00 12.90 3.00 212 BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 44.0 79.39) -5.11 870174 78.50 84.10 13.55 7.56 2.85 BBB+/Baa2/BBB | roc. bymaru

003 26199 40291 R 6.10  15.04.09 11.07.12 40.2 80.09 1114 400 82.70 85.10 14.41 1.90 2.56 | BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 411 91.80 227 217 90.20 95.00 12.25 4.89 211 BBB+/Baa2/BBB | roc. bymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 15.9 99.88 0.39 50 000 99.70 99.85 10.37 4.99 0.70  BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 114.9 86.82 76.30 89.70 11.75 5.17 311 BBB+/Baa2/BBB | roc. bymaru

003 46017 80000 R 8.00 13.05.09 03.08.16 89.7 77.49 367 961 62.00 89.00 12.32 2.58 459 BBB+/Baa2/BBB | roc. bymaru

003 46018 128934 R 8.50  10.06.09 24.11.21 154.3 70.60 56 200 70.00 89.30 12.73 3.00 6.10 BBB+/Baa2/BBB | roc. bymaru

003 46019 26000 R 01.04.09 20.03.19 1216 55.04 30.00 55.00 10.03 6.42 | BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 327.2 57.43 1399 606 54.75 74.00 12.81 5.99 7.68 BBB+/Baa2/BBB | roc. bymaru

003 46021 927% R 750 19.08.09 08.08.18 114.2 65.69 204 200 59.27 98.00 13.10 5.69 550 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.05.09 26.11.10 204 95.40 90.35 14.67 5.09 0.95 BB/ MyHULMNANbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 17.8 96.16 86.01 10.01 1.77 1.28 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 14.05.09 11.08.11 29.0 87.26 5.26 80.01 90.00 14.72 247 1.89 /Ba1/BB+ MyHULMNAnbHbI
CamapO6n 4 5000 R 6.98  25.03.09 20.06.12 395 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 5 8300 R 9.30  26.03.09 19.12.13 57.7 81.10 -3.40 20.13 2.86 1.82 /Ba1/BB+ MyHULMNanbHbIi
Caxa(fkyT) 2500 R 795 16.04.09 11.04.13 49.3 77.00 700 75.00 79.99 19.25 2.57 217 BB//BB- MyHULMNanbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 26.5 89.38) -1.37 75.00 17.84 2.46 121 BB//BB- MyHULMNanbHbIA
TeepO6n 06 1900 R 740 13.05.09 14.11.09 79 B+// MyHULMNanbHbIi
Tomek 1 500 R 9.00 21.05.09 20.05.10 14.1 89.30 90.00 95.00 28.51 251 0.52 MyHULMNanbHbIA
Tomck.06-3 900 R 6.00  09.05.09 09.11.09 7.7 94.00 9003 92.50 94.50 16.99 3.17 0.53 11B- MyHUL@NanbHbIiA
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 33.6 85.75 1000 85.54 17.65 4.07 1.34 //B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 45.5 98.56 98.40 98.69 7.97 4.05 2.46 11B- MyHUL@NanbHbIiA
Tomck.06-7 2500 R 13.75 27.05.09 27.11.13 57.0 100.02 13.80 3.35 191 11B- MyHUL@NanbHbIiA
TomckAam 2 500 R 18.00  26.03.09 22.12.11 33.5 MyHULMNanbHbIA
Yamypus-2 1500 R 840 17.07.09 15.07.12 40.3 67.25 51.01 83.49 24.36 6.19 2.26 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 9.0 95.00 92.00 95.00 16.39 4.41 0.62 1B+ MyHULMNanbHbIA
Xabaposckt 1000 R 7.00 24.05.09 24.11.09 8.2 99.43 8.02 3.49 0.61 MyHULMNAnbHbI
Yysawms-04 750 R 12.33 1 27.03.09 27.03.09 0.1 99.95 17.25 6.18 0.01 /Ba2/ MyHULMNaNbHbIA
Yysawms-05 1000 R 785 05.06.09 05.06.11 26.8 80.18 80.01 85.90 20.22 4.91 1.66 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74  21.04.09 17.04.12 374 75.00 5.00 94 501 70.01 79.90 19.54 2.57 2.23 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 51.1 63.23 65.00 69.50 2713 3.81 2.33 /Ba2/ MyHULMNanbHbIA
AkyT-06 06 2000 R 10.00  14.05.09 13.05.10 139 96.51 94.10 98.00 15.83 2.58 0.62 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.04.09 17.04.14 61.7 81.88) -3.02 67.01 83.50 14.82 2.38 2.75 BB//BB- MyHULMNanbHbIA
ApO6n-04 1000 R 10.00  26.05.09 26.05.09 21 99.55 510 99.55 99.88 12.86 5.04 0.16 BB-// MyHULMNanbHbIA
ApO6n-06 2000 R 750 21.04.09 19.04.11 25.2 82.50 82.00 89.45 21.40 4.53 1.19 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 750 31.03.09 30.03.10 124 97.99 9.64 1.91 0.82 BB-// MyHULMNanbHbIi
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Absolut Bank-09 200 § 875 07.04.09 07.04.0¢ 05 ~ 98.00 0.0 67.70 446  0.03 A-/Baa3/ GaHkmn
Absolut Bank-10 175§ 913/ 30.03.09 30.03.1C 124 9251 0.00 17.45 493 0.88 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.06.09 154 90.01]  1.53 17.35 458 110 BB/Ba2/ GaHkun

Ak bars-11 300 § 925 20.06.09 273 6747 -32.90 30.21 686  1.71 BB/Ba2/ GaHkun
Alfa-Bank-09 400 $ 7.88) 10.04.09 6.7 9941 008 8.98 396 051 BB/Baa2/BB- | [GaHku
Alfa-Bank-12 500 § 820 25.06.09 397, 7363 -0.11 19.50 557 254 BB/Baa2/BB- | [GaHku
Alfa-Bank-13 400 $ 925 24.06.09 24.06.11 270 518 7993 029 20.83 579  1.82 BB/Baa2/BB- | [GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.12.10 210 817 BB/Baa2/BB- | [GaHku
Alfa-Bank-17 300 § 864 220809 220212 360, 9.4 BB/Baa2/BB- | [GaHku
Alrosa-14 500 § 8.88 17.05.09 688 69.09 029 17.75 642 379 /Ba2/BB Cblpbe
Bank St-Petersburg-09 125§ 950 25.05.09 82 B+/Ba3/ GaHku
BinBank-09 200 § 950 18.05.09 19 80.00 22337 594 007 B-IB GaHkun
BoM-09 RUB 5000 R 7.25  25.05.09 25.11.0¢ 8.2 BBB/Baat/ GaHku
BoM-09 usd 250 § 8.00| 28.03.0¢ 28.09.0¢ 6.3 10024  0.02 7.51 399 048 BBB/Baat/ GaHKun
BoM-10 300 § 738  26.05.09 26.11.1C 204 9809 -0.05 8.61 376 150 BBB/Baat/ GaHku
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 237 8400 -0.50 15.87 744 174 BBB/Baat/ GaHkun
BoM-13 500 § 734 13.05.09 13.05.12 504 66.59 044 19.44 551 3.8 BBB/Baa1/ GaHKu
BoM-15 300 § 750/ 250509 251110 25.11.1% 200 813 5530 -0.87 49.86 6.78  1.21 BBB/Baat/ GaHku
BoM-17 400 $ 6.81/ 10.05.09 10.05.17 99.0/ 4438 038 2161 767 455 BBB/Baat/ GaHkun
Business Alliance-12 8323R 8.88  25.04.09 25.04.12 376 66.00 49.34 3.36 0.83 (bMHaHCbI
Centr-Invest-09 CLN 175§ 9.00/ 03.04.09 03.04.0¢ 0.4 B1/ GaHku
Credit Europe Bank-10 250 § 750/ 13.04.09 13.04.1C 129 9549 297 12.18 393 094 /Bat/ GaHkun
DON-Stroy-10 CLN 150 § 10.00  01.05.09 01.11.1C 19.6 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.09 05.04.1C 126 49.76 96.44 9.55 0.62 MaLLUHOCTP.
Eurochem12 300 $ 7.88)  21.09.09 21.09.12 426 BB-//BB- XMMUS
Evraz-09 300 $ 10.88  03.08.09 03.08.0¢ 44 10152 0.01 6.49 5.36 0.35 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.04.09 24.04.12 498 6361 175 23.09 698  2.84 BB/Ba3/BB- meTannyprs
Evraz-15 750 § 825 10.05.09 10.11.18 80.8 62.17 1.1 18.33 664 419 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.04.09 24.04.1€ 110.6 54.87 1.50 20.71 866  4.41 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.05.09 12.05.12 504| 32.50 49.88 1558 2.1 [Caa1/CCC+ Cbipbe
Gazbank-10 CLN 100 § 9.75 15.05.09 17.05.1C 14.0 B2/ GaHku
Gazprom-09 700 § 10.50  21.04.09 21.10.0¢ 74 10273 0.08 5.61 511 054 IA3/BBB Cblipbe
Gazprom-10 1000 € 780  27.09.09 27.09.1C 184 10036  0.14 7.35 777 139 BBB-/A3/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.09 20.1 BBB/A3/BBB Cblpbe
Gazprom-12 1000 € 456, 09.12.09 452 8143 0.04 10.61 560  3.25 BB+/A3/BBB Cipbe
Gazprom-12 JPY 30000 Y 289 15.05.09 444 BBB/A3/BBB Cbipbe
Gazprom-13 1750 § 9.63 01.09.09 48.0 9374 059 11.65 5.13 3.15 /A3/BBB Cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.09 56.1 7570  0.55 13.60 869 367 BBB/A3/BBB cblpbe
Gazprom-13-2 12228 451 22.07.09 527/ 100.07  0.18 4.49 225 387 BBB/A3/BBB Cbipbe
Gazprom-13-5 400 § 734 11.04.09 493 8635 077 11.67 425 322 BBB/A3/BBB Cblpbe
Gazprom-13-6 500 $ 751 31.07.09 53.0 86.05  0.39 11.67 4.36 3.50 BBB/A3/BBB Cbipbe
Gazprom-14 780 € 503  25.02.1C 60.0 7333  0.82 12.23 685  4.12 BBB/A3/BBB cbipbe
Gazprom-14-2 700 € 536  31.10.09 31.10.14 683 7110 044 12.50 754 445 BBB/A3/BBB chblipbe
Gazprom-15 1000 € 588  01.06.09 01.06.1¢ 754 7087 047 12.60 829 458 IA3/BBB Cblipbe
Gazprom-16 1350 § 621/ 22.05.09 22.11.1€ 934 7124 098 12.06 436/ 540  BBB-/A3/BBB | (cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 974 6069 051 13.04 846 595  BBB-/A3/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 1049 6096 1.03 12.89 892  6.01 BBB/A3/BBB Cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 1083  65.74) 205 13.00 1005  6.04 BBB/A3/BBB Cblpbe
Gazprom-18-2 1100 § 815 11.04.09 11.04.1€ 1102 7878 115 12.06 517 5.60 BBB/A3/BBB cblpbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 1322 8651 047 11.95 416, 285 BBB//BBB+ Cblipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 157.7 6321 1.87 12.24 515 730  BBB-/A3/BBB | cbipbe
Gazprom-34 1200 § 863 28.04.09 28.04.34 3056 8567  0.05 10.22 503 885 /A3/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3458 6173  0.70 12.08 590 832 BBB/A3/BBB Cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 16.9 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.08.09 22.02.1C 11.2 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365  06.04.09 06.04.1C 12.6 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.06.09 15.06.11 271 8974 0.0 1343 4441 190 /Baa2/BBB- GaHku
Gazprombank-13 500 $ 793  28.06.09 28.06.12 519 75.21 0.23 16.20 5.27 3.25 /Baa2/BBB- GaHku
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 79.2 /Baa2/BBB- GaHku
Gazstream-13 647§ 563 22.07.09 22.07.18 527 9225 007 7.76 305 370 BBB/A3/BBB Chbipbe
HCFB-10 200 § 950 11.04.09 11.04.1C 128 8225 1.00 30.46 578 084 /Ba3/B+ GaHkm
HCFB-11 500 § 1100  20.06.09 20.12.09 20.06.11| 9.0/ 273 8202 152 41.34 6.71 059 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.09  11.02.10  11.08.11| 110/ 290 7567, 0.03 48.64 776 0.68 /Ba3/B+ GaHku
11B-09 100 § 950 31.07.09 31.07.0¢ 43 5990 224.88 793 017 B/B1/BB- GaHku
11B-10 150 § 950 12.08.09 12.02.1C 109 5750 87.69 826  0.60 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.09 06.07.1C 157 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.05.09  20.05.09  20.11.1C 20 202 Toprons
Income-Lada-11 CLN 388 16.00 23.06.09 23.12.09  20.06.11 9.0/ 273 Toprons
Irkut-09 CLN 1258 825 10.04.09 10.04.0¢ 06 9840  0.10 45.37 419 0.04 [Ba2/ MaLMHOCTP.
KuzbasRazrezugol-10 200 $ 9.00/ 12.07.09 12.07.1C 15.9 B3/ meTannyprus
KZOSRU-11 200 § 925 30.04.09 30.10.11 31.7|  47.00 46.26 984 170 11B- XuMus
LenSpetsSMU-12 CLN 100 $ 975/ 26.0409 26.04.09 26.04.1Z 1.0 37.7 B CTPOUTENbCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 441 B/B2/ GaHkun
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 114 B/B2/ GaHKm
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 999/ 7625 057 10.79 417/ 577 BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66 07.06.09 07.06.22 160.8 7406  0.59 10.29 449 762 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 33 9805 0.00 16.39 449, 0.25 B+/B1/ GaHkm
MBRD-16 60 § 888/ 10.09.09 10.03.11 10.03.1€ 240 848  37.50 74.01 1183 1.27 B+/B1/ GaHku
MDM-10 425 § 777 25.07.09 25.01.1C 10.3 9747  0.06 10.98 398 078 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.07.09 21.07.11 283 6880 -0.20 29.07 709 179 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 87 10049  0.01 7.26 398 067 BB+/Ba2/ Tenexom

MKB-09 100 § 10.25  21.04.09 21.10.0¢ 741 79.97 55.09 6.41 0.43 B/B1/ GaHku
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Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 9.1 B-/B1/ GaHku
Mirax-10 100 $ 13.50  28.05.09 28.05.1C 14.4 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/  20.09.09 20.03.11 242 4500 60.59 10.50 1.37 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.09 12.10.11 31.1 95.66  0.03 8.21 6.74 2.28 BBB+/Baal/BBB+ | MyHMUMNAmbHbIA
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 923 66.81  0.07 11.61 7.58 5.68 BBB+/Baal/BBB+ | MyHMUMNAMbHbIA
MTS-10 400 $ 838  14.04.09 14.10.1C 19.0 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 347 8841 043 12.99 452 240 /Ba2/BB- Tenexom
NKNH-15 200 § 850 2206.09 221210 22.12.18| 210/ 822 B+/B1/ Xumus
NMTP-12 300 § 7.00 17.05.09 17.05.12 384 7458 051 17.89 469, 252 [Ba1/BB+ cepBuC
NOMOS-09 150 § 825 12.05.09 12.05.0¢ 17 B+/Ba3/ GaHkun
NOMOS-10 200 § 819  02.08.09 02.02.1C 105 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 975 20.04.09 20.10.11  20.10.1€| 31.0] 923 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.03.09 30.09.0¢ 64 99.97| 0.07 7.19 356 048 BBB-/Baa2/ Cblpbe
Nutritek-0¢ 50 § 9.00| 17.04.0¢ 17.04.0¢ 0.8 1ISD notpeG. Tos
OAK-10 200 § 10.00)  24.06.09 08.07.1C 157 72.50 78.22 6.90 087 MatuuHocTp.
Petrocom-09-1 225§ 800  27.03.09 27.03.0¢ 0.1 99.50 58.23 402/ 0.01 /Ba3/B GaHku
Petrocom-09-2 425 § 875  17.06.09 17.12.0¢ 90 9849 -0.02 10.90 444 068 [Ba3/B+ (UHaHCbI
ProbusinessBank-10 3000 R 9.75  09.07.09 09.07.1C 15.8 57.50 61.92 8.48 0.92 Bl (bvHaHCbI
ProbusinessBank-10-2 80 § 1250 18.08.09 18.08.09 18.08.4C 50 171  90.00 41.70 6.94 033 B-// (DUHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.09 29.09.11 30.7 Toprons
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 18.7 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 8.75  20.04.09 20.10.11 314 7754 093 20.37 564 202 B+/Ba2/BB- GaHku
Promsvyazbank-12-2 200 $ 963  23.05.09 23.05.12 386 5747 0.03 31.88 837 218 B+/Ba2/BB- GaHKm
Promsvyazbank-13 150 § 1075 15.07.09 150711 150745 280 525 7968 1.17 2246 6.75  1.83 B+/Ba2/BB- GaHkm
Promsvyazbank-18 100 $ 12.50  31.07.09 31.01.1¢ 107.9 B+/Ba2/BB- GaHku
Raspadskaya-12 300 § 750 22.05.09 22.05.12 385 5975 -0.11 27.26 6.28 235 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 950/ 07.06.09 07.06.0¢ 25 licce Tenexom
Renaissance-09 250 § 875 17.05.09 17.11.0¢ 8.0 BB-/Ba3/BB- GaHku
Renaissance-09 RUB 1000 R 14.50  11.04.09 11.10.0¢ 6.7 BB-/Ba3/BB- GaHku
Renaissance-09-2 10$ 12.00  18.06.09 18.06.0¢ 29 BB-/Ba3/BB- GaHku
Renaissance-09-3 10§ 12.00  27.06.09 27.06.0¢ 32 BB-/Ba3/BB- GaHku
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 154 27.50 153.56 1500  0.64 /B2/BB- ToproBns
Rosbank-09 300 § 9.75  24.03.09 24.09.0¢ 6.2 99.53/ -0.01 11.81 245 023 [Ba2/ GaHkm
Rosbank-09 RUB 7000 R 8.00  30.03.09 30.09.0¢ 6.4 A-/Baa3/BB+ | GaHkun
Rosbank-12 130 § 9.00  01.07.09 01.07.12 39.9  70.00 2239 643 247 A-/Baa3/BB+ | [GaHku
RosEvroBank-09 80 § 9.00  19.05.09 19.05.0¢ 19 9850 18.94 457 0.4 B1/ GaHkm
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 205/ 9838 -0.19 791 349 152 BBB+/Baat/ GaHkun
Rosselkhozbank-10 CHF 375C 358  29.03.09 29.03.1C 124 89.00 15.56 403/ 091 BBB+/Baa1/ GaHKu
Rosselkhozbank-12 CHF 150 C 6.26  30.04.09 30.04.12 378  73.00 17.65 858 246 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 $ 718  16.05.09 16.05.12 50.5 7925 1.01 13.92 4.53 3.25 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 58.6 7554 190 14.33 472 3.70 BBB+/Baa1/ GaHku
Rosselkhozbank-1¢ 500 § 6.97  21.09.0¢ 21.09.11 21.09.1€ 300  913| 6187 244 29.66 563  1.98 BBB+/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30) 15.05.09 15.05.17 99.2 66.51 0.76 13.11 474 5.50 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ 11.8|  69.61 180 13.65 557 559 BBB+/Baat/ GaHKun
RTM-09 CLN 55 § 15.00)  16.05.09 16.11.0¢ 79 ToproBns
RTM-11 CLN 125§ 12.00)  04.06.09 04.03.11 237 ToproBns
Russia-10 2966 $ 825  31.03.09 31.03.1C 124 10237 -0.02 3.56 403/ 049 BBB+Baal/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 1137 12821 033 6.86 429/ 6.17 BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2344 13248/ 0.55 9.13 481 828 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 750 31.03.09 31.03.3C 2559 9456/ 0.64 10147 572 8.49 397 533 BBB+Baal/BBB | roc. Gymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 59 8550/ 0.50 1.7 798 040 BB-/Ba2/BB- GaHkun
RusStandard-10 500 § 750/ 07.04.09 07.10.1C 18.8 BB-/Ba2/B+ GaHkmn
RusStandard-10-2 400 $ 849 29.06.09 29.06.1C 154 100.18  0.20 8.32 4241 116 BB-/Ba2/BB- GaHkun
RusStandard-11 350 § 863  05.05.09 05.05.11 258| 4350 1.00 58.37 9.91 1.37 BB-/Ba2/BB- GaHkm
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1f 210 820/ 2550 119.36 1740, 0.90 /Ba3/B GaHkmn
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 937 26.00, 0.50 4497 1875 247 BB-/Ba2/BB- GaHKm
Sberbank-11 750 § 593  14.05.09 14.11.11 322 9376/ 0.73 8.62 316 233 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.05.09 15.05.1% 50.5  92.95 1.37 8.53 349 345 BBB+/A3/ GaHkun
Sberbank-13-2 500 § 647  02.07.09 02.07.12 521 8963 1.50 9.47 361 355 BBB+/A3/ GaHku
Sberbank-15 1000 § 623 11.08.09 11.0210 11.02.1€| 11.0, 717  68.95 1.01 55.08 452 068 BBB+/A3/ GaHkm
Severstal-13 1250 § 9.75  29.07.09 29.07.12 530 6437 081 23.16 757 3.2 /Ba2/BB Cblpbe
Severstal-14 375§ 9.25  19.04.09 19.04.14 618 59.58/ 0.07 23.20 776 3.23 /Ba2/BB Cblipbe
SeverstalTrans-10 CLN 175 § 850 220609 2206.09 22.06.1C 3.0 15.2 7371 0.04 180.43 5.77 0.13 [Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770 240409 241009 240411 70/ 254 B+// Tenexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 775 55.00 20.74 700 413 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 225/ 8910 023 15.89 498 159 [Ba3/B+ Tenexom
Soyuz Bank-10 125§ 938 16.08.09 16.02.1C 11.0 B2/B GaHku
Sunway-09 CLN 50 § 1013 23.05.09 23.05.0¢ 20 11B- Toprons
Tatfondbank-10 0% 9.75  26.04.09 26.04.1C 133 50.00 90.85 975 067 B2/ (UHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.09 03.07.1C 15.6 Toprons
TMK-09 300 § 850  29.03.09 29.09.0¢ 6.3 96.02 0.00 16.85 4431 046 [B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 286| 6584 087 31.63 759 178 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 282 9064 041 11.58 379 203 /Baa2/BB+ Cblpbe
TNK-12 500 § 6.13 20.09.09 20.09.12 426 8410 -0.17 11.81 364 299 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 484| 8264 -0.09 13.26 454 323 BBB-/Ba2/BB+ | [cbipbe
TNK-16 1000 § 7.50  18.07.09 18.07.1€ 89.1  71.19] -0.07 13.89 527  4.98 /Baa2/BB+ Cbipbe
TNK-17 800 § 6.63  20.09.09 20.03.17 97.3  66.22) -0.07 13.71 500 550 /Baa2/BB+ Cblipbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 109.2| 7017, 0.90 13.76 561 566  BBB-/Ba2/BB+ | cbipbe
TNT-10 60 § 925/ 08.06.09 08.12.1C 20.8 Tenexom
TransCapitalBank-10 175§ 913 10.05.09 10.05.1C 138/  55.50 73.35 822 076 B2/ GaHKu

TransCapitalBank-17 100 § 10.51  18.07.09 18.07.17 101.3 3053  0.00 40.15 1722 2.80 B2/ GaHku
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TransCreditBank-10 400 § 700 160509 16.05.1 143 /Ba3/BB Garim
TransCreditBank-11 350 § 9.0( 23.06.09 25.06.1 27. /Ba3/BB GaHkn
Transneft-12 500 $ 6.13 27.06.09 27.06.12 39.7 /A2/BBB+ bIpbe
Transneft-12-2 700 € 5.3 27.06.09 27.06.12 39.7 IA2/BBB+ bIpbe
Transneft-13 600 § 7.7 07.08.09 07.08.12 533 IA2/BBB+ bipbe
Transneft-14 1300 § 5.6 05.09.09 05.03.14 60.3 IA2/BBB+ bIpbe
Transneft-18 1050 § 8.7( 07.08.09 07.08.1€ 114.1 /A2/BBB+ bIpbe
Trust-09 150 § 925 05.04.09 05.10.0¢ 65 47.90 216.74 966  0.24 B-/B2/ 6anku
Trust-10 200 $ 9.3 29.05.09 29.05.1 14.4 B-/B2/ GaHkn
Trust-12 CLN 208 11.5 06.09.09 06.09.12 421 B-/B2/ GaHkn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 1.3 B1/ GaHKun
URSA-09 3518 9.00 12.05.09 12.05.0¢ 17 B+/Ba3/ Ganku
URSA-10 EUR 400 € 7.0 21.05.09 21.05.1 14.1 B+/Ba3/ GaHkn
URSA-11-1 130§ 30.06.0¢ 30.12.1 33. B+/Ba3/ Garkn
URSA-11-2 300 € 16.11.09 16.11.1 323 B+/Ba3/ GaHkn
UTK-13 CLN 3500 R 9.00 04.06.09 0406.09 040643 20 511  80.00 161.66 562/ 0.1 B1/B Ternexkom
Vimpelcom-09 450 § 10.00,  16.06.09 16.06.0¢ 28 10054 0.07 749 4.93 022 [Ba2/BB+ Terekom
Vimpelcom-10 300§ 8.0( 11.08.09 11.02.1 10. 96.28 -0.19 12.55 41 081 Ba2/ Tenekom
Vimp 11 300 § 8.3 22.04.09 221041 31. 8542 -0.07 15.42 490 210 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 838 30.04.09 30.04.12 50. [Ba2/BB+ Terekom
Vimpelcom-16 600 $ 8.23 23.05.09 23.05.1€ 873 6117 1.1 18.13 674 441 /Ba2/BB+ Tenexkom
Vimp 18 1000 § 9.1 30.04.09 30.04.1¢ 110. /Ba2/BB+ Tenexkom
Vostok Express Bank-09 RUB 5400 R Q.Bﬂ 03.07.09 03.07.0¢ 3. B3/ GaHku
Vostok Express Bank-17 438 11.0 27.06.09 27.06.17 100. B3/ GaHku
VTB 24-09 500 § 3.82| 07.06.09 07.12.0¢ 8. BBB+/A2/BBB+ | baHku
VTB N-W-15 400 $ 620  29.03.09 29.09.1¢ 79. 59.86 163 16.47 518 447 BBB+/Baa2/ GaHkn
VTB-09 RUB 10000 R 700 13.04.09 13.04.0¢ 0.3 BBB+/A2/BBB+ | GaHkn
VTB-09-3 800 § 480  02.05.09 02.11.0¢ 7. 97.25 -0.12 9.62 123 057 BBB+/A2/BBB+ | |6aHkn
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1 11 9456 -0.13 12.20 6.70 0.93 BBB+/A2/BBB+ | baHku
VTB-11 450 § 750 12.04.09 12.10.1 313 92.08 047 11.14 407 21 BBB+/A2/BBB+ | baHku
VTB-11-2 1000 € 8.25  30.06.09 30.06.1 27. 9145 071 12.39 9.02 191 BBB+A2/BBB+ | GaHku
VTB-12 1200 6.61  30.04.09 30.10.12 43. 7974 1.08 13.95 414 291| BBB+A2/BBB+ | GaHku
VTB-12-2 RUB 30000 R 12.0 28.05.09 28.11.12 44, 99.78 12.06 6.01 280 BBB+/A2/BBB+ | 6aHkn
VTB-15 750 § 6.3 04.08.09 040210 040218 110 71 65.01 67.90 6.01 0.63  BBB+/A2/BBB+ | 6aHkn
VTB-16 500 € 4.2! 15.02.10 15.02.1€ 84, 86.99 0.7 6.56 4.8 5.83| BBB+A2/BBB+ | GaHku
VTB-18 2000 $ 6.8 28.05.09 280513 29.05.1¢ 51.0 111.3 7483 070 15.22 4.53 3.27| BBB+/A2/BBB+ | GaHku
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.35 150 319, 6279 -0.11 48.84 4.9 097  BBB+/A2/BBB+ | baHku
Zenit-09 200§ 8.7! 27.04.09 27.10.0¢ 73 9892 012 10.65 442 054 B/Ba3/ GaHkn
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busnec-AenapraMeHT O onepanuaM C AOATOBBIMM MHCTPYMEHTAMM

UcnonHutenbHbIN AUPEKTOP, pyKoBoAUTENb AenapTaMeHTa
Bopuc MH3bypr, GinzburgBl@uralsib.ru
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PykoBoauTenb 6usHec-6noka
Cepren Wemapgos, she_sa@uralsib.ru

YnpaBneHue npoaax YnpaBneHue ToproBnun
Koppapo Tasemua, gupekTop, taveggiac@uralsib.ru Angpei Bopucos, cT. Tpeiigep, bor_av@uralsib.ru
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