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PYBNEBBIE BbIMYCKU CTPATErusa
W3m., 6.n. BHeWHUA pbIHOK
YTM, % 3Hay.  3ajeHb 3a mec. YTD
003 46020 133 . 196 420 2Y UST paamecTtunuch 6e€3 npemMum K pbiHKY cmp. 2
TERIe 1.2 (26) (63 (19 Peueccus MoXXeT 3aTAHYTbCH,
LentpTen-4 158 84 (250) 16 6aHkm He GyayT HALMOHANU3UPOBAHDI cmp. 2
orK-2 257 15 (214)  (120) .
UST pocT noxogHOCTEeM nog HAaBECOM «NepBUUKU» cmp. 3
CbIPLEBBIE PbIHKU O6ama: 700 MNpA AONM. MOXKET He XBaTUTb cmp. 3
Usm., %
GE Rl SrEs VAR ®ukcauma Nnpubbinm B ANMHHBIX POCCUMUCKUX Gymarax cmp. 3
3ornoTo, $/yHuus 962,7 (2,9) 7,0 95
Urals, $/6app. 414 47 92 (1) BHYyTpEeHHNH PBIHOK
S&P Metannbl, MHa. 874,2 2,0 3,7 6,6
8 (B7) - (66) B nepBOoM 3WeNOHEe CHU3UNaChb IMKBUAHOCTb cmp. 4
S&P C/x npog., uHa. 530,4 0,7 9.8 (105
N Cnyxu nogorpenum MHTepecC K pO3HUYHbLIM CEeTAM cmp. 4
JEHEXHbIX PbIHOK
T MeTannypruyeckue akTMebl B MUHYCe,
RUB wnpa. smau. sagens  samec. YD po3HuuHbIe 6aHKu B nnioce cmp. 4
PEMO 8 LI 2528 1055 (349.5) (2212)
Kopcyeta 4932 1212 (213) (5337)
[enoauTsi 8 LB 109,0 252 494 (27) JAEHEXHbIA PbIHOK
U3m., 6.n.
TR 0 2597 ’ T HanorosBble nnare>xu oTpyuuaTenbHO CKaXXyTCA Ha JIMKBUAHOCTH
MOSPrime OIN, % 10,75 58 (1258) 355 W nopnepxar pyéno cmp. 5
Usm., %
USDRUB 35,84 (0,6) 04) 230

KOPMOPATUBHBIE COBbITUA

Aestonpoussoautenu (NR)

WU3m., 6.n.
6. was. sagess  samec. YD Foc3akas Ha 12,5 mnppg pyo. cmp. 6
Russia 30 - UST 10 690,0 2 @) (102
EMBI + Spread 692,0 (1.1 65 (325)
ITRAXX HY 15193 2,8 60,8 47,5 TOProBbIE UOEU
< Mokynatb kopoTkue eBpoobnuraunn Evraz 09, AlfaBank 09, URSA 10, Russian-
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<+ Tlokynatb kopoTkMe pybnesble eBpoobnrauum VTB 09, Bank of Moscow 09, UTK 13.

200 < TMokynaTb KOPOTKVE BbIMYCKN MPUEMIIEMOTO KPEAUTHOIO KavyecTBa C JOXOAHOCTbIO Bbille
E00 0 YTW20% B pamkax ctpaterum buy & hold (Hanpumep, TFK-4, TTK10-1, TTK-8, OTK-4).
300 .
-200 < B KkayecTBe KOHCEpBATUBHOW CTPaTErMy Mbl PEKOMEHAYEM MOKYMKY KOPOTKUX BbIMyC-
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A N N KOB, BKMOYeHHbIX B cnucok PEMO LIB. Cpean aTMx BbINyCKOB HaMbonbLUy0 AOXOA-
SSsSscc-cc-cddoaz=z=z=<g HOCTb nNpeanaratoT duHaHcoBble Bbinycku JIK Ypancub, a Takke obnurauum 6aHkos
EEmR8LEE8LeEe8eEl YPCA, XK®, «Pycckuin CTaHgapT».
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Crparerusa

BHEWHMMA PbIHOK

2Y UST paamecTtunucob 6e3 npemMmum K pbiHKY

BuepaluHuin aykUMOH MO pa3MelleHunto aByxreTHUX bymar B oobeme 40 mnpg
OOnn. npowen B 4OCTaTOYHO Y3KOM LIEHOBOM AuanasoHe, U B LeNIOM ero Mox-
HO Ha3BaTb ycnelHbIM. BepxHsasi cTaBka oTceYeHns Mo JOXOAHOCTM cocTaBuna
0,961% (B pamMkax yCTaHOBIEHHbIX OPUEHTUPOB), CMPOC NPEBbLICUI NPEAIoXe-
Hue B 2,63 pasa (npu cpegHem ypoBHe 2,33 no ntoram 10 nocrneaHmx aykumo-
HoB). Cnpoc CO CTOPOHbI MHOCTPaHHbIX UHBECTOPOB cocTaBun 27,8%, 4To B
LUenoM Takke COOTBETCTBYET CpeOHEMY 3HAYEHWH0 MOCMNEeOHUX ayKLMOHOB
(29,9%).

Pe3ynbTaTbl CErogHSILLHErO ayKuMOHa MO pasMeLLeHUo MATUNETHUX Gymar B
obbeme 32 mnpa fonn. 6yayT Gonee nokasaTenbHbIMU C TOYKU 3peHUst cnpoca
Ha ANUHHbIe Ge3puckoBble akTUBLI. Mbl MonaraeM, Y4To ceroaHsi KotTupoeku UST
Ha BTOPUYHOM PbIHKE OCTaHYTCS MO AABIIEHUEM «MEPBUYKN».

Peueccua moxer 3aTaHyTbCA, 6aHKM He GyayT
HauMOHaNM3UpPOBaHbI

Bo BuepawHem BbicTynneHun beH bepHaHke copepanocb Mano HOBOW WH-
dopmaumm, n B LIENOM €ro peyb npomsBena HeogHO3HaYHOEe BrevaTneHne Ha
nHBecTopoB. OTMETUM crneayoLme BbickasblBaHus rnaebl PPC:

e Ecnn ¢ nomoLbo NpaBUMTENBCTBEHHbLIX MEpP He yaacTcs cTabunuaun-
poBaTb (OMHAHCOBYIO CUCTEMY, peLieccust MoXeT npoanutbca n B 2010
r. MonHoe BOCCTaAHOBEHNE SKOHOMMKWN MOCIE HbIHELUHEN peLeccum,
BEPOSATHO, 3anmeT bGonee OByX UM Tpex NeT, HO Npu 3TOM CyLLECTBY-
€T BbICOKasi BEPOSATHOCTb 3aBEPLLUEHUS PELLECCUM B HbIHELLHEM FOAY.

e [locnegHne 3sKOHOMWYECKME OLEHKM, No cnoBam bepHaHke, cBupe-
TEeNbCTBYKOT O TOM, 4TO no mtoram 2009 r. BBIM CLUA MOXeT CHU3UTb-
cs Ha 0,5-1,5%. OT0 cTaHeT pe3ynbTaTOM OXWAAEMOro pesKoro na-
JeHns nokasatenss B | momyrogum 3TOro roga W MOCTENEHHOro
BO306HOBNEHNs1 pocTa Bo |l nonyroguu;

e HaunoHanu3aumsa 6aHKOB He B UHTepecax NpaBuTENbCTBA U He SABNS-
eTcsa o6sA3aTenbHbIM YCrOBMEM BOCCTAHOBMEHWS pbiHKa KpeauToBa-
Hus. KpynHenwmne amepukaHckne 6aHku cnocobHbl cTabununsmposatb
cBoe (hMHAHCOBOE MOSMOXEeHWe, a UX TeKyllas Kanutanusauus npe-
BblLLAET YCTAHOBIEHHbIE PErynsaTopoM HOPMaTUBbI.

o O®PC roTtoBa BbiKyrnaTb OONMOCPOYHbIE Ka3Hayenckue bymaru, B cny-
yae ecny 3TO NOMOXET BOCCTAHOBIEHMIO KPEANTHBIX PbIHKOB.

OpHako gonroxaaHHbIX NogpobHOCTEN O BbiKyMne AMMHHBIX Ka3Havyenckux Oy-
mar @PC nHBECTOPbI TaK 1 He yCrblLanm.

CerogHa ®PC HauHeT npoBoauTb CcTpecc-TecTupoBaHme 20 KpynHemwmnx G6aH-
KOB Ha npegMeT TOro, CMOryT MM OHW BbKMTb B Criydae JanbHenLwero yxyaLle-
HMS CMTyauumn B 9KOHOMKMKE, XBaTWUT NM UM KanuTana u 4Tto ByaeT ¢ Ux KpeauT-
HelMn nopTdensmm 6Gonee yem 4epesd roh. Perynatopbl noobelanu
npegoctaBuTb GaHkaM, KOTOpble He NPonayT CTPecc-TeCTbl, MOMOLb B BuAe
KOHBEPTUPYEMbIX NMPUBMIErMPOBAHHbBIX akUMin — N0 Mepe HeobXoaMMOCTU OHU
OyayT nepeBoanTLCSA B OObIKHOBEHHbIE.

WU3menenue kpusoit NDF gonn./py6. — LIBOR
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UST pocTt noxogHOCTEn Nog HAaBEeCOM «NEepPBUUKM

B xope BYepaluHeln TOProBON CECCUMM KasHayerckne obnuraumm He nokasanu
€[VHOW LIeHoBOM AMHamuku. BHavane kotupoBku UST nogpactanu Baonb Bcen
CYBEPEHHOW KpuBOW BBMAY Nybnvkauum oyepedHon cepum HeraTMBHOW CTaTu-
CTUKM — WHOEKC NnoTpebuTenbckoro fosepus B deBpane OGHOBMIT UCTOpUYe-
CKUA MUHUMYM, yraB A0 25 NyHKTOB (4YTO OKa3arocCb HUXe KOHCEHCYC-NPOrHosa
Ha 10 nyHkTOB). OgHaKo 3aTeM LeHbl KadHadenckmx bymar nononanu BHuU3, 3a-
KPbIBLUUCH HWXe npeablaywero AHA. OCHOBHBIMW ABVXYLLMMU CUNaMy CHUXe-
HMS KOTUPOBOK CTanu HaBec NepBUYHbIX pasmMelleHnn UST n nosutmeHasa aw-
Hammka OCHOBHbIX (DOHAOBBIX MHOEKCOB, CMOCO6GCTByOLWAs MpoAaaxam
6e3puncKoBbIX akTMBOB. JTO CTano pesynbTaToM 3aasneHus bewa bepHaHke o
TOM, YTO HaumoHanusauus kpynHenwmx 6aHkos B CLUA manoseposiTHa. B nto-
re, 4OXOOHOCTb AeCATUNETHEN HOTbl BYepa nogpocrna Ha 3 6n, 3akpbIBLUNCH Ha
ypoBHe YTM2,80%, cnpep k AByxneTHuM Gymaram octancs y otmeTku 182 6.n.

O6ama: 700 mnppa ponsn. MOXXeT He XBaTUTb

Buepa, BbicTynas nepep KoHrpeccom, bapak Obama 3asBun, 4To Ans cnaceHus
dumHaHcoBon cuctembl CLUA moxeT notpeboaTecs 6onee 700 mnpa gonn.,
yXe BblAeneHHbIX Ha 3TW Lenu rocygapctsom. OCHOBHOW Lienblo CBOEro Nnaxa,
Obama Ha3blBaeT BOCCTaHOBMEHME KPeaUTHbIX PbIHKOB, Ans Yero notpebyetcs
yCUIneHne KOHTPOMs 3a AesATeNnbHOCTbI MeHeaxepoB 6aHKoB (OAHaKko O Ha-
LMoHanusauum noka pevn He uaeT). B kayecTBe NpuopuTeTOB CBOEN 3KOHOMM-
Yeckon nporpammbl Obama BblOAenNunn cekTopa SHepreTku, 3apaBooOXpaHeHns 1
o6pasoBaHus.

Ha Haw B3rnsg, aTu BbiCKasbiBaHUSA rOTOBAT KOHIpecC K HOBbIM MacLTabHbIM
BIiMBaHUAM CpeCTB B (*)VIHaHCOBbIIZ CEKTOop.

duxkcauma npubbinNm B ANMHHBIX POCCUUCKUX
6ymarax

CyBepeHHble eBpoobnurauum Russia 30 Byepa OTKpbInuch Ha ypoBHe 87% OT
HOMMHana, YTo MOYTU Ha 2 MN.M. HWKE YPOBHSA NpeablayLlero TOproBoro AHs,
O[HaKO 3aTeM B TeYeHWe OHS KOTMPOBKU MOKa3anu MO3WUTUBHYK OUHAMUKY,
nogHsBswuck 0o 88,25% ot HomuHana. Npy 3TOM CyBEpEHHbI cnpes nodTu He
n3MeHuncs, coctaemB 692 6n, 4YTo CBA3AaHO C POCTOM LOXOOHOCTEN Mo Ga3zo-
BbIM aKkTUBaMm. HeraTtuBHyo LIEHOBYIO OMHAMUKY Ha PbIHKE CyBEpPEHHbIX 0bnu-
raumMm B nocrnegHee BpeEMsi Mbl CBA3bIBAEM C HeCTaOWIbHOW cuUTyauuen Ha
CbIpbeBbIX PbIHKaX.

B kopnopaTMBHOM cermeHTe B ANUHHbLIX Oymarax no-npexHemy npeobnagaet
WHTEpPEeC Ha NpoJaxy, B YacTHOCTM dmKcaums npubbiny Npoaormkunach B Bbl-
nyckax VTB 11, Vimpelcom 11, Vimplecom 13, Sberbank 11 n Sberbank 13.
Bymaru TpaHcHedTH, KOTOpble AEMOHCTPUPOBANU CTabUNbHOCTb KOTUPOBOK B
nocrnegHve OHW, 3aKpbiNMMCb POCTOM AoxoAHocTu. Cpean ANMWHHBIX BbIMyCKOB
OvHamuKa nydlle pblHKa no-npexHemy Habnwopaetcs B 6ymarax TNK-BP, ko-
TOpble BbIMMSAAT NPUBREKaTeNbHO Npu coxpaHsioleMcs cnpene 6onee 400 6n
K KpmBon Masnpoma.

B kOpOTKMX BbiMyCckax OTMEYEHa pa3HoHarnpaBlieHHasi LEHOBasA AMHAMMKA, Xy-
Xe pblHKa Bbirmageny obnurauum Beimnenkoma. B nntoce 3akpbinucbk Gymaru
PromsvyazBank 10 Ha oTmeTke 85% OT HOMMHana, 4to Ha 30% BbiLe YPOBHSA
Hayana roga. HanomHMM, 4TO B KOHLE NpOLUMOro roga Mbl onybnukosanu o6-
30p, B KOTOPOM pEKOMEHZ0BaNM cpefHecpoyHble bymarn 6aHka kak Havbonee
HepooueHeHHble B cekTope. Kotuposku 6ymar Russian Standard Bank 10 no-
Ka He MoryT nogHaTbcs Bbiwe 50% OT HOMMHana, Takum o6pa3oM, COXpaHsis
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BO3MOXHOCTb AN MOKYMOK Ha HU3KUX LIeHOBbIX YpOBHSAX. KopoTkve Oymaru
Russian Standard Bank 09 3akpbinnce pocTOM KOTUPOBOK Ha ypoBHe 83% oT
HOMMWHana.

Henuc lNopbigall, poryvajdv@uralsib.ru
CmaHucrnae boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pbIHOK

B nepsom JuWernioHe CHuamnachb JIMKBMAHOCTDb

Bymaru nepBoro allenoHa ToproBanvicb BecbMa HeakTMBHO. KOTMpoBKM KOpPOT-
KMX BbICOKOKA4YeCTBEHHbIX BbIMYCKOB MOAPOCHM, U AOXOOHOCTU CTabununaupo-
Banuck Ha ypoBHe YTW12-14% — npakTtunyeckun 6e3 npemum k ctaBkam PEMO.
B cermeHTe ONMHHBIX BbINyCKOB GONbLUMHCTBO Bymar TOpryloTca B guanasoHe
YTW17-20% u Takke He BbIrMaQaT CNULLKOM NpYBReKaTenbHbIMU, YYnUTbIBas
TEKyLLyl0 CTOMMOCTb [AfIMHHBIX OEHEer W BbICOKME pPbIHOYHbIE pucku. [lo-
BMOUMOMY, GOrnblUyl0 YacTb BbIMYCKOB MEPBOro 3LUENoHa AepXaT KpymnHble
0aHKM, KOTopble MOKa He UCMbITbIBAIOT OCTPON NOTPEOGHOCTU B KOPOTKOW JIMK-
BUAHOCTU, YTO N OOBACHSIET CTabUNbHOCTL KOTMPOBOK.

Cnyxu nogorpenu MHTepec K PO3HUYHbIM CeTAM

Mocrne BYepalLHero U3BecTusi 0 TOM, YTO (paHLy3ckasi po3HMYHasi ceTb Car-
refour moxeT npuobpectn Cegbmori KOHTUHEHT, KOTUPOBKM obnuraumin 7 KoH-
TUHEHT-2 pe3Kko Bbipocnu (Gonee Yem Ha 6 n.n.), o4gHaAKoO ToproBble 0GOPOTHI
ObINM HU3KUMU, @ 3TO 3HAYMT, YTO MHTEpecC K Bymare NposiBNsANM Npexae BCero
MEeIK1e YacTHble MHBEeCTOopbl. VIHTepec MHOCTpaHHOW PO3HWYHOW CETU K poc-
CUINCKOMY PbIHKY mogorpen u cnpoc Ha bymarn X5-1 (YTP26%), koTtopble npu-
GaBunK B LieHe OKoMo 2 .M.

MeTrannypruueckue akTtuBbl B MUHYyCe,
po3HMuUHbIEe 6aHKM B nnroce

CekTop meTannypruyeckmx Oymar ocrtancs nog AaBfeHWeM NnpoaaBLOB, B Ya-
CTHOCTU, LeHbl BbinyckoB Meyven-2, BenoH-1 n YTN3 cHuaunuce Gonee yem
Ha 1 n.n.

Jlyywe pbiHka nosenu cebs BbINyckn po3HMYHbLIX 6aHkoB «Pycckuii CtaHgapT»
n XK®, nHTepec K KOTOpbIM Mbl CBA3bIBAEM C HEAABHUM YCMNELUHbIM NMPOXOXAe-
H1eMm yepes odepty 6ymar PycCT-6.

Henuc lNopbigali, poryvajdv@uralsib.ru

25 ®espana 2009 r. 4



Fixed Income Daily

OhYPAI\CI/IB | KanMTAN

AdeHeXHbIN pbIHOK

HanoroBble nnareXu oTpMuaTesnibHO CKaXXyTCA
Ha NUKBMAHOCTU U nopaepkart py6nb

CeropHs 6aHkm BepHyT LIB co cBoux genosutos 313 mnpg pyb. v BHOBb nony-
yaT ot perynatopa 310 mnpg py6. B Buge 6e33anorosbix kpeauToB. CerogHs
komnaHusam npegctosaT nnatexu no HAMW u akumsam, Tak 4TO Mbl OXuaaem
AeduumTa NUKBUOHOCTU Ha pbiHKE. 3TO, BEPOATHO, NPUBEAET K MOBLILLEHUIO
NPOLIEHTHBIX CTaBOK Ha pbiHke MBK n okaxeT nopgaepxky pyonio.

OcTtaTtku Ha kopcyeTax b6aHkoB B LIB BYepa Bbipocnu Ha 121 mnpg py6. u goc-
Turnu 493 mnppg py6., a aeno3utsbl 6aHkoB B LB yBenuuunuck Ha 25 mnpa pyo.
8o 109 mnpg py6. O6bem onepaumn PEIO c LB Beipocn Ha 72% oTHocUTENb-
HO npedblaywero AHa u coctaBun 253 mnpa py6., Y4TO NO-MPEXHEMY Hbke
cnpoca (349 mnpg py6.). Buepa Habnopancs pocT MPOLEHTHbIX CTaBOK Ha
pbiHke MBK: cTtaBka Mosprime no ogHOAHEBHbIM KpeauTam Bbipocna Ha 58 6n
n pocturna 10,75%.

Mo utoram OHS poccuiickasi BanoTa ykpenunacbk B pesyrnbraTe ocnabneHus
Jonnapa 1 BO3pOCLLEro cnpoca Ha pyonu B npeaaBepun HanoroBbIxX NraTexei.
Kypc oonnapa k pybnto cHusuncs ¢ 36,26 py6./gonn. go 35,98 py6./gonn. Ha
MMBB. Mbl oxugaem, 4To cerogHsl pyonb yaepXuT nosvuuu n gonnap oyaet
KoTupoBaTbCs HUXe 36 py6./gonn.

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

AsTtonprounssoguTtenu (NR)

Focszakas Ha 12,5 mnppa py6.

OcHOBHbIMM nonyyatensamu cpepcTB moryT ctatb Kamas, ABToBA3 u
FA3. Kak coobwatT «Begomoctn», NpuHATO pelleHne BblaenuTb deaepanb-
HbIM BegoMcTBaM 13 BlompkeTa gononHuTensHo 12,5 mnpg py6. Ha nononHeHue
nx aBTOMOOUMbHBIX NapkoB. Npy 3TOM NepeyeHb 3aKkynaemow TEXHWKWU Tpaau-
UMOHHO OrpaHu4eH aBTOMOOWUNSIMW, NPOM3BEAEHHbIMW Ha TeppuTopun PO.
B npowunom rogy ocHoBHasi [onst 3aKyrnok npuwnacek Ha npoaykumio KAMAS3a,
ABTOBA3a 1 NA3a, 1, ckopee Bcero, BblgeneHHble B 3TOT pa3 cpeacTsa byayTt
CHOBa pacnpegeneHbl Mexay AaHHbIMU KOMMaHUSMN.

UcnonHeHue ob6sA3aTenbLCTB No obnurauusim nog BonpocoM. Bee BbileHa-
3BaHHblE KOMMaHWN XapaKTepU3YIOTCS BbICOKOW AOMrOBON Harpy3kon (cymmap-
Hbll 06beM mMx obnuraumn B obpalieHun coctaenset 19,5 mnpg py6., 14,5
Mnpa py6. u3 KOTopbIX JOMKHbI ObITb MoraweHsl B 2009 r.). Takke BCce OHM B
nepuop Kpuanca CTONKHYIIUCh C PE3KUM CHUXKEHUEM Crpoca M 3aToBapuBaHu-
em. MNMoaToMy o4eBMAHO, YTO HOBbIX 3aKa30B OyaeT HeoCTaTOYHO, YTOObLI 00-
nerunTb gonrosoe 6pems aBTonpoussogutenei. Mpynna A3 yxe HaxoauTcs B
COCTOSIHUM TexHuyeckoro pAedonta no Bbinycky FA3-®uHaHc-1 o6bemom
5 mnpa py6. Hambonblwyto o6ecnokoeHHOCTb Yy Hac Bbi3biIBAeT CMOCOOHOCTb
ABTOBA3a rcnonHute odepTy no Bbinycky ABToBA3-4 Ha 5 mnpa pyb. B Mae
(kpoMe TOro, KOMMaHWM NpeacTouT MoracuTb ABa Bbinycka GupxeBbix obnura-
UM cymMmapHbiM obbemom 2 mnpa py6. B mapte u mae). CoBCTBEHHbIX
CpeacTB KOMMaHWKM Ans 3Toro Bpsig Ny OyaeT 4OCTaTOYHO, U YCMELIHOE MPOXo-
xaeHune odepThl, Ha Haw B3rnsag, byaeT 3aBuceTb OT xenaHusa rocbaHkoB npe-
poctaBuTe ABTOBA3yY nomolub.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

25 deBpans

26 desBpans

27 deBpans

2 mapTa
3 mapTa
4 mapTa

5 mapTa

6 mapTa

10 mapTa

11 mapTa
12 mapTa

13 mapTa

16 mapTa

Odbepta Poccenbxo36aHk-6 (5 mnpg py6.). MNorawexve AMK Or0-2 (1,2 mnpg py6.).

Paswvewenne BTB 24-4 (8 mnpg py6.). Ocdepta CY-155 Kanutan-3 (3 mnpa py6.). Odepta Xuncouunorteka-
®uHaHc-3 (1,5 mnpg py6.). Morawenne OM3-4 (0,9 mnpa py6.). MNorawernne BMK-®unanc-1 (0,2 mnpg py6.).
Morawenne Amypmetann-1 (1,5 mnpa py6.). MNoraweHve MenbHUYHBbIN KOMGUHAT B CokonbHukax-1 (1 mnpg
py6.).

Odbepta Mkanutan-1 (1,5 mnpg py6.). Odepta TrK-6-UHBect-1 (2 mnpg pyb.). Ocbepta MexayHapoaHbIn
MpombiwneHHbIn BaHk-1 (3 mnpg py6.). Morawenne Met3aBoa um. A.K. CepoBa-1 (2 mnpa pyb6.).

Morawenne KBK Yepemywkn-1 (0,7 mnpg py0.). MNMoraweHne CutpoHmkc-2009 (200 mnH gonn.).
Odbepta UckpacodT-2 (0,3 mnpa py6.). Ocdepta CALL NebepaHcknin-2 (1,5 mnpg pyo.).
Odbepta Makpomup-®uHanc-1 (1 mnpg pyb6.). Odepta MopToH-PCO-1 (0,5 mnpg py6.).

OdepTta PbIGMHCKMIA KabenbHbIN 3aBoa-1 (1 mnpa py6.). Odepta CALL Amelside-2010 (71 mnH gonn.). Mo-
raweHne AnbsiHc Pycckui Tekctunb-2 (1 mnpg pyob.).

Odbepta BBA MN-3 (5 mnpa py6.). MoraweHne Tanocto-®uHaxc-1 (1 mnpa pyo.).

Odpepta MUA-3 (1,5 mnpa py6.). Ocbepta MUAH-OeBenonmeHT-1 (2 Mnipg py6.). MNorawexve KOTanp-PuHaHc-2
(1 mnpa py6.).

Odbepta NIOMO-3 (1 mnipa py6.). MorawexHne O®3-27026 (16 mnpa pyo6.).
OdepTta Bexa-UnuBecT-1 (0,7 mnpg py6.). MNorawenne Makeu — Mpynn-1 (3 mnpg py6.).

Odepta IpkoHnpoaykT-1 (1 mnpg py6.). Ocdepta TpaHcKoHTenHep-1 (3 mnpa py6.). OdepTta MpapocTpon-
MuBecT-1 (0,45 mnpg py6.). Odpepta MYPB-PuHaHc-1 (0,25 mnpg py6.).

Odpepta Mob6akco6aHk-1 (2 mnpg py6.). Odepta Bnagnpom6bank-1 (0,2 mnpa py6.). Ocdepta A®PK Cucrema-1
(6 mnpg py6.). MoraweHne ko Tenekom-2009 (1,5 mnpa gonn.). MNorawexnve BTB-2009-2 (1 mnpa espo.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

25 deBpans BaHkn gormxkHbl BepHyTb LieHTpobaHky 313 mnpg pyo.
Bbinnata akumsos n HAOMA
2 mapTa ABaHCOBbIE NNAaTEXW NO Hanory Ha Npuobbinb
11 mapTa BaHku gorxkHbl BepHyTb LieHTpobaHky 143 mnpg pyo.
30 mapTa Beinnata ECH, ctpaxoBbix B3HocoB 1 50% akum3oB
25 despans 2009 r. 7
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Data Bbinyck O6tbem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepyiowien
Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
odepTbl %
25.02.09 PO%‘;GHT:QO?" 5000 100 8,75 13,35 24 agrycra 2010
CY-195 Kanw- 3000 100 13,0 16,0 17 dpespans 2010
26.02.09 X
uncoumnorexa- 1500 100 13,9 13,9 30 mapTa 2009
duHaHc-3
Mkanutan-1 1500 100 8,6 8,6 20 aBrycta 2009
TrK-6-NHBecTt-1 2000 100 10,0 12,0 23 ceBpans 2010
27.02.09 MexayHapoaHbin
[MpoMBbILLIIEHHBIN 3000 100 12,65 12,65 30 gekabps 2009
BaHk-1
03.03.09 WckpacodpT-2 300 101 13,3 13,3 2 mapTa 2010
o NeGenaHckunin-2 1500 100 (CALL) 23,6  Mosprime+1,43% 2 mapTa 2010
Makpomup-
04.03.09 duHanc-1 1000 100 14,0 - -
MopToH-PCO-1 500 100 11,5 12,0 3 mapTa 2010
PbI6uHcKkuin ka-
05.03.09 6eanb|117| 3aBoa- 1000 100 10,75 - -
Amelside-2010 71 USD 100 (CALL) 22,0 22,0 5 ceHTA6psa 2010
06.03.09 BB MN-3 5000 100 9,3 - -
MWNA-3 1500 100 7,95 7,95 6 ceHT6ps 2010
10.03.09 MINAH- 2000 100 13,0 13,0 2 mapra 2010
[NesenonmeHT-1
11.03.09 JIOMO-3 1000 100 15,5 18,5 5 ceHTsA6ps 2009
12.03.09 Bexa-WUHBecT-1 700 100 14,0 - -
OpKOHNpoAyKT-1 1200 100 17,0 - -
Tpai‘;’;‘f:”e“' 3000 100 9,5 16,5 12 mapra 2010
13.03.09 [EE———
panoctp 450 100 11,0 . 12 mapTa 2010
MHBecT-1
MYPB-PuHaHc-1 1250 100 12,5 - -
25 despans 2009 r. 8
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7Cont 02 7000 R 780 18.06.09 18.06.09  14.06.12 40 4021 8045 446 5416 78.01 8045 114.11 4.83 0.15 retailers/trade
ADAMANF-02 2000 R 16.00 21.05.09 21.05.09  20.05.10 3.0 150 94.84 90.00 99.68  46.39 421 0.16 construction
AgrikaPP 1 1000 R 1350  31.03.09 29.09.09 72 240 040 241 245 2.80 280.50 consumer goods
AGROHOLD 1 1000 R 16.00  17.04.09 24.07.09 5.0 6.50 317 1843 4.00 6.50 61.37 agriculture
AGROSOUZ 500 R 1328 21.05.09 21.05.09 29 9140 -1.59 85.11 97.70 66.73 3.62 0.14 agriculture
AIGK-02 1500 R 11.00  01.08.09 01.02.10 114 100.15 94.50 11.10 545 0.82 IA3/BBB Financial
AIGK-03 2250 R 940 15.04.09 15.10.10 199 9546 92.01 95.00 15.38 243 0.78 /A3/BBB Financial
AIGK-04 900 R 870 01.05.09 01.02.12 357 9510 33217 11.10 223 2.34 IA3/BBB Financial
AIGK-05 2200 R 735 15.04.09 15.10.12 4431 74.00 15 74.00 78.50 19.88 245 225 IA3/BBB Financial
AIGK-06 2500 R 740 15.04.09 15.07.14 656  68.99  1.99 68.10 19.18 2.64 291 /A3/BBB Financial
AIZHK-10 6000 R 8.05  15.05.09 15.11.18 1184 7488 13.88 60.00 65.00 14.37 262 446 /A3/BBB Financial
AIZHK-11 10000 R 820 15.03.09 15.09.20 1407 6596  3.95 57.70 67.71 15.86 307 459 /A3/BBB Financial
AIZHK-7 4000 R 768  15.04.09 15.07.16 89.9  66.09 63.40 75.58 18.31 2.87 3.60 /A3/BBB Financial
AIZHK-8 5000 R 763 150309 150314 15.06.18  62.0 1133 7128 66.00 7299 18.38 264 293 IA3/BBB Financial
AIZHK-9 5000 R 749 15.05.09 15.02.17 971 6420 270 170 000 63.57 67.39 18.97 2.84 3.54 IA3/BBB Financial

AK BARS-03 10000 R 1310 28.04.09 27.04.10 251011 14.0 324 97.00 16.60 6.73 0.92 BB/Ba2/ banks

AK BARS-04 5000 R 13.00 21.04.09 15.10.13 56.5 ~ 97.00 14.37 6.68 3.02 BB/Ba2/ banks
Alkor-01 1500 R 9.55 09.06.09 08.12.09 9.6 95.80 retailers/trade
ALPI-INV-1 1500 R 18.00  21.08.09 21.08.09 59 0.01 1 0.01 89750.00 retailers/trade
ALYANS-01 3000 R 892 18.03.09 18.09.09  14.09.11 7.0 311 63.92 -1.08 65.00 68.59 ' 140.85 6.96 0.22 commodities
AMURMET-01 1500 R 9.80 26.02.09 26.02.09 0.1 metals
AMURMET-02 2000 R 915  27.02.09 26.02.10 12.2 16.72,  -0.08 589.63 27.28 0.1 metals
APT3616 3000 R 9.89  30.06.09 30.06.09 42 4001 -5.95 2 40.01 44.99 12.32 retailers/trade
ARKADA-03 1200 R 17.00 02.04.09 01.10.09, 31.03.11 7.0 255 431 071 220 201 196.68 agriculture
ARNESTF-01 600 R 11.00 | 29.04.09 29.04.09 2.1 manufacturing
AvtomirF-2 2000 R 010 24.06.09 02.07.09 23.06.10 40 16.1 99.68 1.01 0.05 0.35 retailers/trade
AVTOVAZ-03 5000 R 780 26.05.09 26.05.09 20.05.14 3.0 637 9344 90.80 40.85 4.16 0.18 auto industry
AVTOVAZ-03 5000 R 9.60  23.06.09 22.06.10 16.1 83.02 71.05 95.00 27.06 5.77 0.98 auto industry
Bakhetle-1 1000 R 79.78  20.05.09 26.05.09  19.05.10 3.0 150  99.96 -37.14 7.98 0.40 retailers/trade
BaltinvB-1 1000 R 1350 28.04.09 28.04.09  26.04.11 20 264 9347 -1.58 94.00 95.00 68.07 3.60 0.10 B3/ banks
BANANA-M-1 1000 R 1200 24.04.09 28.04.09  23.10.09 2.0 8.0 retailers/trade
BANANA-M-2 1500 R 1150 13.08.09 12.08.10 17.8 049 0.5 1095 0.49 1170.20 retailers/trade
BankMosk-1 10000 R 925 31.07.09 07.08.09 29.07.11 5.0 295 99.10 97.00 11.24 4.65 0.40 BBB-/Baat/ banks
BankMosk-2 10000 R 1175 07.08.09 05.02.10, 01.0213 12.0 479 101.52 10.30 5.80 0.84 BBB-/Baat/ banks
BASHKIREN3V 1500 R 830 19.03.09 23.03.09 09.03.11 1.0 248 9950 0.75 1014 99.50 99.60 14.64 2.06 0.06 energy
BelFregat-1 1000 R 20.00  12.03.09 17.12.09 99 4502 49.00 57.00 247.10 11.08 0.20 agriculture
BELON-01 1500 R 910  03.06.09 03.06.09 33 7500 -5.00 8838 74.85 75.00 207.70 6.05 0.09 metals
BELON-02 2000 R 925 260209 27.08.09 23.02.12 6.0 365 7150 112.93 6.45 0.22 metals
Brazers 01 500 R 15.00  20.03.09 25.12.09 10.1 83.07 45.69 4.50 0.53 service
Energomash-04 2000 R 10.71  04.03.09 02.09.09 63 3399 599 1 2411 32.99 7771.711 15.71 0.05 heavy machinery
GAZ-04 5000 R 822 12.08.09 10.02.10 117, 9750 040 31613 97.50 97.69 11.33 4.20 0.85 BBB-/A3/BBB | commodities
GAZ-06 5000 R 6.95  06.08.09 06.08.09 54 9898 048 62000 98.21 98.96 9.53 3.50 041 BBB-/A3/BBB | commodities
GAZ-07 5000 R 6.79  30.04.09 29.10.09 82 97.89 97.00 98.20 10.32 3.46 0.60 BBB-/A3/BBB | commodities
GAZ-08 5000 R 7.00 30.04.09 27.10.11 325 8399 77.01 89.88 14.94 4.16 2.09 BBB-/A3/BBB | commodities
GAZ-09 5000 R 723 19.08.09 12.02.14 605 ~ 69.99 67.10 96.99 16.92 5.15 3.50 BBB-/A3/BBB | commodities
GAZFIN 01 5000 R 18.00  11.08.09 08.02.11 238 2650 -2.49 1275 25.26 28.50 167.83 33.87 0.55 auto industry
GazpromB 1 5000 R 710 30.07.09 27.01.11 234 8781 72.02 92.00 15.12 4.03 1.58 [Baa1/BB+ banks
GazpromB 2 5000 R 6.54 27.05.09 20.11.13 57.7 /Baa1/BB+ banks
GazpromB 3 10000 R 11.00  13.04.09 10.10.11 31.9 /Baa1/BB+ banks
GazpromB 4 20000 R 1225 21.05.09 19.11.09  15.11.12 9.0 45.3 [Baa1/BB+ banks
GazpromB 5 20000 R 1225 28.05.09 26.11.09 22.11.12 9.0 45.6 [Baa1/BB+ banks
GenerComp1 2000 R 925 23.06.09 23.06.09 21.06.11 4.0 282 9464 97.00 99.50  29.17 4.87 0.25 energy

GES 02 1500 R 1075  28.04.09  29.10.09 23.04.13 8.0 506  80.00 7408 77.50 80.00 5441 6.70 0.42 retailers/trade
GLMOSSTR-2 4000 R 1300 19.03.09 23.03.09 17.03.11 1.0 250 95.99 5 81.00 9599 88.35 6.75 0.04 construction
Globex 2000 R 10.00  14.03.09 15.03.10 12.8 banks
G-0GK-01 5000 R 810  01.07.09 29.06.11 285 7825 0.5 141 78.31 79.99 21.20 5.16 1.75 /Baa3/BBB- energy
GOTEK-2 1500 R 13.00  18.06.09 18.06.09 38 5200 1000 52.00 78.99 757.66 12.46 0.04 manufacturing
HIDROMASHS1 1000 R 9.90  26.05.09 24.11.09 9.1 80.00 heavy machinery
SOUZ Bank02 2000 R 837 050409 09.04.09 05.10.09 1.0 74 10097 80.82 102.00 38.16 4.16 0.09 [/Caa1/B banks

SOUZ Bank03 2000 R 1010 27.04.09  30.04.09 02.05.11 20 266 100.00 99.00 971 5.04 0.16 [/Caa1/B banks

SOUZ Bank04 3000 R 1490 19.08.09 24.02.09  23.02.11 0.0 243 105.31 3000 000 9.32 7.06 0.87 /Caa1/B banks
SUKHOY 5000 R 785 260309 28.09.09 26.03.17 7.0 984 8922 87.10 92.90  30.79 4.39 0.44 BB/ heavy machinery
VAGONMASH 1 1000 R 1515 17.06.09  19.06.09 15.12.10 40 220 77.00 150 70.01 79.80 ' 157.52 9.81 0.12 heavy machinery
VIAAIGK A 9440 R 850 15.03.09 15.03.40 378.1 94.00 1250 185 92.52 94.00 9.32 223 9.61 A3/ Financial
VIKTORIYAF2 1500 R 10.89  18.08.09 16.02.10 119 69.99  1.99 251 62.04 69.99 61.71 7.76 0.59 retailers/trade
Vivat-fin1 1000 R 1210 21.04.09 20.04.10 140 9479 17.97 6.36 0.90 retailers/trade
VK-Invest1 10000 R 9.05 2407.09 26.01.10 19.07.13| 11.0 535 9257 173 998 92.12 92.57  18.85 4.88 0.76 /Ba3/BB+ telecom
VLGTLKVT-2 3000 R 1300 02.06.09 03.12.09  30.11.10 9.0 215 947 90.30 23.34 6.84 0.50 BB-//BB- telecom
VLGTLKVT-3 2300 R 850  02.06.09 30.11.10 215 9011 -2.89 12 000 82.00 20.97 4.70 0.77 BB-//BB- telecom
VLGTLKVT-4 3000 R 799 10.03.09 10.09.09  03.09.13 7.0 55.1 97.00 94.00 97.00 14.46 2.05 0.46 BB-//BB- telecom
Vozrozhd 01 3000 R 8.95 04.03.09 03.03.10 124 8448 -1.52 29.28 5.28 0.73 [Ba3/ banks
VTB-04 5000 R 8.80  19.03.09 19.03.09 08 9985 0.05 20005 99.83 99.85 11.35 4.39 0.06/ BBB/Baal/BBB | banks
VTB-05 15000 R 860 23.0409 27.04.09 17.10.13 2.0 56.5 9944 0.4 394 99.01 9945 11.88 2.16 0.15| BBB/Baal/BBB | banks
VTB-06 15000 R 860 150409 17.07.09  06.07.16 5.0 896 9867 047 6491 98.12 98.68 12.54 217 0.34| BBB/Baal/BBB | banks

VTB24 01 6000 R 975 08.0409 13.10.09  05.10.11 8.0 318 99.98 93.50 100.00 973 4.86 055/ BBB/Baal/BBB | banks

VTB24 02 10000 R 1160 11.08.09 15.02.10, 05.0213 12.0 48.11 100.05 11.67 5.78 0.85/ BBB/Baal/BBB | banks

VTB24 03 6000 R 8.18 03.06.09 03.06.09 29.05.13 3.0 518 9860 0.5 15816 98.60 98.70  13.94 4.14 0.24| BBB/Baal/BBB | banks
VTB-LeasF01 8000 R 1210 14.05.09 16.11.09  06.11.14 9.0 694  98.50 50 98.00 15.07 3.06 0.57 BBB//BBB Financial
VTB-LeasF02 10000 R 890 14.0409 16.07.09 07.07.15 5.0 775 98.50 12 000 97.00 98.69 1341 225 0.34 BBB//BBB Financial
WBD-02 3000 R 9.00 17.06.09 15.12.10 220 8714 100 000 83.01 89.50 18.36 5.15 141 /Ba3/BB- consumer goods

WBD-03 5000 R 930 04.03.09 06.03.09 27.02.13 0.0 488 9985 0.35 400 99.60 99.85 13.29 4.64 0.02 /Ba3/BB- consumer goods
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CrEuropaBank-1 3500 R 10.00  05.08.09 03.02.10 11.5 /Batl Financial
CrEuropaBank-2 4000 R 9.00 30.06.09 31.12.09, 28.06.11 10.0 28.5 /Bat/ Financial
DALSVZ-02 2000 R 885 03.06.09 04.06.10, 30.05.12 16.0 39.7 91.60 240 79.00 91.60 17.54 4.82 0.97 B+// telecom
DALSVZ-03 1500 R 8.60  03.06.09 03.06.09 3.3 99.06/ 1.06 98.50 99.45 12.46 4.33 0.24 B+// telecom
DeltaCr-1 5000 R 7.09 02.06.09 01.12.09 9.3 [Baal/ banks
DeltaCr-2 2000 R 8.50  25.02.09 30.05.10 15.3 80.49 32.19 2.63 0.89 [Baal/ banks
Dev.-Ug 01 1000 R 18.00  19.05.09 18.05.10 14.9 99.94 18.77 8.98 0.93 development
DIKSI-finance1 3000 R 9.25  19.03.09 17.03.11 25.0 54.81 50.01 53.50 50.30 8.41 1.16 retailers/trade
DMCentr-1 1150 R 8.50 05.06.09 26.05.15 76.1 45.63 44.01 47.90 28.72 9.24 3.18 retailers/trade
Domocentr1 1000 R 20.00  09.07.09 08.07.10 16.6 73.93 53.66 13.49 0.79 retailers/trade
DVTG-F 01 1000 R 1450  04.08.09 03.08.10 175 55.02 79.82 13.14 0.72 transport
DVTG-F 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 5.0 53.5 99.80 14.88 7.24 0.37 transport
DymKolbPr1 800 R 0.10  01.05.09 30.10.09 8.3 consumer goods
EBRD 020bl 5000 R 28.50  23.04.09 21.04.11 262 107.90 -0.30 6001 107.65 107.90 25.87 6.58 1.32 AAA/Aaa/AAA banks
EBRD-03 7500 R 22.00 11.03.09 07.09.11 30.8 106.64 -0.82 11001 106.50 106.85 19.99 5.14 1.62 AAA/Aaa/AAA | banks
EBRR-01 5000 R 24.25  13.05.09 12.05.10 147 107.35, -0.80 16 100 107.08 107.35 18.54 5.63 0.91 AAA/Aaa/AAA | banks
EurocomFK2 3000 R 16.00 11.06.09  11.06.09, 10.06.10 4.0 15.7 2.00 1 2.00 242 398.90 [/Caa2/ Financial
EurocomFK3 3000 R 16.00  19.06.09 18.06.10 16.0 6.50 -0.99 2 6.50 122.74 [/Caa2/ Financial
EVROPA-01 1200 R 11.00  16.04.09 14.10.10 19.9 retailers/trade
IGAVTO-02 2000 R 18.00 11.06.09 09.06.11 27.8 51.78) 1478 2 51.80 67.27 17.33 1.04 auto industry
INKOMFINO1 1250 R 13.50 28.03.09 28.03.09 11 60.00/  5.00 1661 55.00 62.00 11.28 development
INKOMLADA2 1400 R 15.05.09 12.02.10 11.8 0.98 121 0.98 retailers/trade
INKOMLADA3 2000 R 11.00 13.03.09  12.06.09  10.06.11 4.0 279 0.100 -0.06 110 0.10 2742.00 retailers/trade
INPROM 02 1000 R 13.00 16.07.09 15.07.10 16.9 55.00 2.00 35 53.00 56.00 79.29 11.78 0.70 metals
INPROM 03 1300 R 13.00 20.05.09 18.11.09/ 18.05.11 9.0 271 53.70/ -0.40 20 3% 57.99 166.42 12.07 0.26 metals
IntegraF-1 2000 R 10.50 1 20.03.09 20.03.09 0.8 99.01/  2.06 98.08 98.75 21.75 5.29 0.05 services
IntegraF-2 3000 R 10.70 02.06.09  03.12.09 29.11.11 9.0 33.6 74.00) -4.23 68.00 79.99 64.29 721 0.45 services
Inturist-1 1000 R 9.00 22.04.09 21.04.10 14.0 91.91 21.91 69.00 70.00 17.70 4.88 0.92 services
IrkEnergo1 5000 R 1550 04.06.09 07.12.09, 28.11.13 10.0 57.9 100.03 25000 15.73 7.73 0.64 /B2/B- energy
IRKUT-03 3250 R 8.74 19.03.09 16.09.10 19.0 84.00 140 84.00 22.46 5.19 1.16 /Ba2/ heavy machinery
IteraF-1 5000 R 1040 26.05.09 01.06.09, 20.11.12 3.0 45.5 97.00 97.00 99.00 22.90 5.35 0.22 commodities
JFC G1 2000 R 13.00 23.04.09 23.04.09 20.10.11 20 32.3 98.26 98.00 25.74 6.60 0.13 /ICCC+ retailers/trade
KAMAZ-FIN2 1500 R 11.25  20.03.09 17.09.10 19.0 auto industry
KamskDolina 03 500 R 1410 06.03.09 04.06.09 3.3 3712 1.08 32.00 4224 9.37 1/B- construction
KARUS F 01 3000 R 1200 19.03.09  17.09.09, 12.09.13 7.0 55.4 98.31 80.00 15.79 6.09 0.46 retailers/trade
Kirov zd1 1500 R 1490 25.03.09 30.03.09 24.03.10 1.0 131 97.00 95.00 99.00 53.86 7.66 0.06 heavy machinery
KITFINBANK-2 1000 R 12.00 20.03.09 27.03.09, 23.03.10 1.0 13.1 /Caa2/CCC+ banks
KMB-Bank2 3400 R 15.00 03.06.09  03.06.09  30.11.11 3.0 33.6 98.50 90.00 98.99 21.67 7.59 0.22 JoTo3BaH/ banks
KMPO-Fin01 1000 R 11.30  17.03.09 16.03.10 12.8 98.54 99.00 13.22 5.72 0.86 heavy machinery
KOKS 01 3000 R 8.95 16.07.09 16.07.09 4.7 89.00 88.00 46.76 5.01 0.26 metals

KOKS 02 5000 R 870 19.03.09 18.03.10/ 15.03.12 13.0 37.2 85.00 1900 85.00 271.37 5.10 0.78 metals
Komplex-finance 01 1000 R 1550 06.08.09 04.02.10 115 retailers/trade
KomsGr. 1 2000 R 15.00 16.07.09  16.07.09,  14.07.11 5.0 29.0 71.23) -2.76 59.21 82.99 171.50 10.50 0.14 agriculture
KOPEYKA 02 4000 R 16.50 20.05.09 15.02.12 36.2 98.99 0.99 3244 95.00 99.00 18.05 4.16 2.03 /ICCC+ retailers/trade
KOPEYKA 03 4000 R 9.80 20.05.09 19.08.09  15.02.12 6.0 36.2 95.00/ -4.05 1 95.00 100.00 32.68 2.57 0.36 /ICCC+ retailers/trade
KosmosFin1 2000 R 1350 18.06.09  18.06.09/ 16.06.11 4.0 28.1 95.54 31.19 7.05 0.24 construction
Kubanenergo-1 3000 R 785 22.07.09 21.07.10 171 energy
KUYBAZOT-2 2000 R 8.80 06.03.09 04.03.11 24.6 75.35 26.64 5.82 1.40 chemicals
LAVERNA 01 1000 R 16.00 09.04.09  09.04.09 08.04.10 1.0 13.6 100.00 retailers/trade
Lebednsk-2 1500 R 23.60  03.03.09 02.03.10 124 [/Ba3/ consumer goods
LNRG-2 3000 R 8.54  31.07.09 27.01.12 35.6 63.00/ -0.90 82 63.00 64.25 29.78 6.76 1.96 energy
LNRG-3 3000 R 8.02 22.04.09 18.04.12 38.3 62.00 22744 59.00 63.00 28.31 6.45 2.05 energy
LOMO-03 1000 R 1550 09.03.09 11.03.09,  05.09.09 0.0 6.4 96.82) -0.16 90.11 98.98 137.94 7.90 0.02 heavy machinery
LSR-02 5000 R 1325 06.08.09 09.02.10, 01.08.13 12.0 54.0 48.02 627 48.02 64.99  149.96 13.76 0.36 B/B3/ construction
LSR-Inv-01 2000 R 10.70  02.06.09 08.12.09 9.6 43.000  1.00 35 43.00 44.99 226.94 12.41 0.23 B/B3/ construction
LSR-Inv-02 3000 R 835 16.07.09  16.07.09/ 14.07.11 5.0 29.0 75.08/ -5.92 63.01 75.00 124.89 5.55 0.17 B/B3/ construction
LUKOIL-02 6000 R 725 19.05.09 17.11.09 8.9 97.25 53 000 98.00 99.14 11.56 3.72 0.64 BBB-/Baa2/BBB- | commodities
LUKOIL-03 8000 R 710 11.06.09 08.12.11 33.9 82.82 78.03 94.99 15.39 4.27 2.18 BBB-/Baa2/BBB- | commodities
LUKOIL-04 6000 R 740 11.06.09 05.12.13 58.2 78.77 50 000 75.00 80.00 14.03 4.68 346 BBB-/Baa2/BBB- | commodities
Magnezit 2 2500 R 875 28.03.09 28.03.09 28.03.11 1.0 254 71100 -5.90 156 433 71.02 73.50 6.10 metals
MAGNITF 02 5000 R 820 27.03.09 23.03.12 374 5715 1.20 45 571.717 62.00 33.02 7.16 1.90 retailers/trade
Magnoliya-1 1000 R 18.00 23.04.09 28.07.09, 22.07.10 5.0 171 96.89 27.89 4.63 0.32 retailers/trade
MAIR-Inv-3 2000 R 11.15  01.04.09 01.04.09 1.2 69.85 -9.15 10 60.02 69.85 7.96 metals
MAKSIG 01 3000 R 10.00  12.03.09 12.03.09 0.5 97.50/  1.50 32 96.40 97.50 91.08 5.11 0.02 metals
MARTAFIN 2 1000 R 12.00 06.06.09 06.12.09 9.5 retailers/trade
MARTAFIN 3 2000 R 15,50 02.08.09 02.08.11 29.6 retailers/trade
MasterBank-3 1200 R 13.75 03.06.09 15.06.09/ 30.11.11 4.0 33.6 98.93 98.00 -6.48 0.32 B/l banks
Metzavod 2000 R 8.75  27.02.09 27.02.09 0.1 99.52/ -0.08 90.64 4.38 0.00 metals
MGTS-04 1500 R 710 22.04.09 22.04.09 19 99.00 98.60 99.90 14.08 3.58 0.14 /Ba3/BB- telecom
MGTS-05 1500 R 710 26.05.09 27.05.09  25.05.10 3.0 15.2 97.75 96.50 99.00 17.08 3.62 0.21 /Ba3/BB- telecom
MvideoF-01 2000 R 1250 20.05.09 18.11.09 8.9 retailers/trade
X5Fin 01 9000 R 760 07.07.09 06.07.10, 01.07.14 17.0 65.1 8140 1.93 334 380 77.01 81.35 25.93 4.66 1.03 retailers/trade
ZavGross01 1000 R 13.75 16.04.09  16.04.09 22.04.10 20 14.1 1850 4.78 15.00 22.00 18.53 consumer goods
ZENIT-03 3000 R 990 13.05.09  13.05.09/ 09.11.11 3.0 329 97.84 200 000 97.01 99.25 2149 5.04 0.18 B/Ba3/ banks
ZENIT-04 3000 R 1250 05.04.09 06.04.10 135 99.67 94.50 13.20 6.29 0.91 B/Ba3/ banks
ZENIT-05 5000 R 10.00  09.06.09 10.12.09/ 04.06.13 10.0 52.0 92.99 89.21 98.28  20.84 5.36 0.63 B/Ba3/ banks
Zheldorip-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 4.0 215 92.95 -0.65 1385 91.53 94.75 4239 6.71 0.20 Financial
Zheldorip-2 2500 R 1349 23.04.09 05.05.09  19.04.12 20 38.3 95.00 049 2502 95.00 96.49  44.08 7.08 0.13 Financial
Zheldorip-3 2000 R 13.00 25.03.09 19.09.12 434 99.65 99.30 100.00 13.55 6.50 248 Financial
Zhelezobet1 1000 R 1400 22.05.09 22.05.09  27.05.11 3.0 274 66.99 1 45.18 67.00 514.20 521 0.04 manufacturing
ZhilsotsF-2 1500 R 13.00 16.04.09  28.04.09 15.04.10 20 13.8 85.04 80.00 85.00 173.22 7.62 0.06 Financial
ZHK-finance-1 1000 R 20.00 19.03.09 24.12.09 10.1 79.00 7 55.01 78.95 64.10 6.31 0.46 construction
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MDM-Bank03 6000 R 12.00 02.04.09 01.10.09 7.3 BB/Ba1/BB banks
Meatland-01 1000 R 1350 19.05.09 16.02.10 11.9 53.00 1 75.00 127.06 6.35 0.40 consumer goods
MECHEL TD-1 3000 R 550 12.06.09 12.06.09 3.6 91.00/ -4.00 484 93.00 95.01 44.63 3.01 0.20 metals
MECHEL-02 5000 R 840 17.06.09 21.06.10, 12.06.13 16.0 52.3 78.50/ -0.50 20 000 78.51 80.00 31.10 5.34 0.95 metals
Metallservice-F1 1500 R 1200 27.05.09 27.05.09, 23.05.12 3.0 39.5 99.45 418 97.50 99.50 14.58 6.02 0.22 retailers/trade
MezhPromB-1 3000 R 1265 28.06.09 27.02.09, 03.01.18 00 1078 99.79 6.36 banks

MIA-03 1500 R 795 26.02.09 09.03.09 24.02.12 0.0 36.5 97.51 105.11 2.03 0.02 /Ba2/ Financial
MIA-05 2000 R 10.30 23.04.09 23.07.09, 17.07.14 5.0 65.6 93.90 88.88 99.40  29.26 2.74 0.31 /Ba2/ Financial
MIA-4ob ip 2000 R 9.00 09.04.09 22.10.09 01.10.15 8.0 80.3 97.20 10 000 97.20 1364 2.31 0.56 /Ba2/ Financial
MIAN-Dev-1 2000 R 13.00 03.03.09 03.03.09, 02.03.10 0.0 124 development
Miel-F 01 1500 R 16.50 14.07.09  14.07.09, 13.07.10 5.0 16.8 89.98 development
MIG-F 1000 R 785 03.06.09 03.06.09 33 92.80/ -2.19 90.11 95.50 4143 4.22 0.19 heavy machinery
MiG-F 02 3000 R 12.00 10.03.09  11.09.09/ 06.09.11 7.0 30.8 heavy machinery
M-INDUSTR 1000 R 1225 18.08.09 16.08.11 30.1 22.00/ -1.40 19.00 25.00 135.82 27.76 0.78 construction
M-INDUSTR2 1500 R 15.00 15.07.09  15.07.09, 10.07.13 5.0 53.2 95.27 92.50  30.57 7.85 0.30 construction
MiratorgF1 2500 R 1450 06.08.09  07.08.09 02.08.12 5.0 418 99.79 15.41 7.24 0.39 consumer goods
Mirax 3000 R 1099 19.03.09 17.09.09 6.8 18.96. -0.04 17.95 19.97 28.90 Ccc/B3/ construction
Mkapital-1 1500 R 8.60  20.08.09 20.08.09 59 retailers/trade
MKB 020bl 1000 R 11,50 04.06.09 04.06.09 3.3 99.00/  4.00 2000 96.00 99.30 15.74 5.79 0.24 B-/B1/ banks

MKB 03obl 2000 R 15.00 17.06.09  23.06.09, 16.06.10 4.0 15.9 99.81 15.21 749 0.28 B-/B1/ banks

MM-Fin 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 4.0 40.8 development
MOESK-01 6000 R 8.05 10.03.09 06.09.11 30.8 77.00) -2.99 2 72.00 78.00 21.08 5.21 1.82 energy

MOIA 1500 R 9.00 21.06.09 21.12.10 22.2 Financial

MOIA 02 3000 R 799 07.03.09 07.09.11 30.8 Financial

MOIA 03 5000 R 7.75 14.06.09 14.06.14 64.5 100.00 Financial
MOITK-01 3000 R 9.00 27.03.09 26.09.09 71 44.08 /icc Financial
MOITK-02 4000 R 899 26.03.09 26.03.09 26.03.11 1.0 25.3 21.00 -10.20 195 20.01 24.97 21.46 /Icc Financial
MonetkaF-1 1000 R 1250 14.05.09 14.05.09 26 retailers/trade
MORE-P 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 6.0 175 85.36 62.78 9.06 0.28 development
MOSKOMCB-2 3000 R 14.00 18.08.09 16.02.10 15.02.11  12.0 24.0 banks
MOSKOMCB-3 5000 R 870 17.06.09  17.06.09  12.06.13 4.0 52.3 87.34 85.52 91.00 67.22 4.97 0.18 banks
MOSMARTF 1 2000 R 17.00 16.04.09  21.10.09, 12.04.12 8.0 38.1 75.00 61.00 89.00 82.16 11.30 0.33 retailers/trade
Mosoblgaz1 2500 R 12.00 16.05.09 17.05.11 271 67.46 48.02 86.89 36.78 8.92 1.38 service
MOSOBLGAZF-02 3000 R 9.25  25.06.09 24.06.12 40.5 52.50 120 50.01 60.00 49.05 8.83 1.28 services
MosTrAvtF1 7500 R 1280 23.06.09 24.12.09 18.1212 10.0 46.4 80.00 /Icc transport

MRSK Ur.01 1000 R 815 26.05.09 26.05.10 22.05.12 15.0 394 96.39 90.01 98.27 11.61 4.22 1.07 energy
MSNG-01 5000 R 754 17.03.09  15.09.09/ 13.09.11 7.0 31.0 97.48 901 95.40 9748 1273 3.86 0.48 /BB energy
MSNG-02 5000 R 765 26.02.09 01.0312 18.02.16 37.0 85.0 77.36) -0.39 18.38 4.93 218 1IBB energy

MTS-1 10000 R 14.01 23.04.09 23.0410 17.10.13  14.0 56.5 BB+/Ba2/BB Financial

MTS-2 10000 R 14.01 28.04.09 27.04.10 20.10.15 14.0 81.0 99.85 99.50 100.20  14.60 7.00 0.94 BB+/Ba2/BB Financial

MTS-3 4000 R 870 23.06.09 22.06.10, 12.06.18 16.0, 113.2 90.02) 1.02 900 000 87.76 89.00 18.19 4.82 1.06 BB+/Ba2/BB Financial
NastushazK1 1000 R 1450 19.06.09 18.12.09 9.9 agriculture
NFK-3 2000 R 13.00 28.04.09 28.04.09 03.05.11 20 26.6 92.05 93.01 94.00 79.15 7.04 0.10 /B2/B- Financial
NIKOSHIM 2 1500 R 11.25 14.05.09 20.08.09 59 2144, -1.05 12 21.50 22.44 13.08 chemicals

Nitol 2200 R 11.75 16.06.09  17.03.09, 15.12.09 1.0 9.8 91.50/ -1.00 64 90.01 91.50 181.25 6.40 0.02 chemicals
NKNH-04 1500 R 999 30.03.09 02.04.09  26.03.12 1.0 37.5 97.86 99.00 99.40 3417 5.09 0.08 B+/B1/ chemicals
NOMOS 7V 3000 R 9.25 16.06.09 16.06.09 3.7 98.00 0.30 12479 97.50 98.00 16.69 4.7 0.26 B+/Ba3/ banks

NOMOS 8V 3000 R 15.00 19.08.09 24.02.09  16.02.11 0.0 241 99.34 2849 341 99.50 16.14 7.53 0.82 B+/Ba3/ banks

NOMOS 9V 5000 R 9.75  19.06.09  19.06.09  14.06.13 4.0 52.4 97.23 300 000 96.50 98.00 19.95 5.00 0.26 B+/Ba3/ banks

NTS-01 1000 R 15.00 28.04.09 04.05.09  26.04.11 20 26.4 2347 30.00 31.87 retailers/trade
NUTRINV-01 1200 R 11.00  10.03.09 09.06.09 35 55.00/ 15.00 107 30.03 45.00 789.00 4.99 0.03 1/ISD consumer goods
ObKonditeryF-01 3000 R 7.70 20.05.09 19.05.10/ 16.05.12 15.0 39.2 52.00 48.01 86.34 7.38 0.62 consumer goods
ObKonditeryF-02 3000 R 1040 22.04.09 24.04.09 17.04.13 20 50.4 97.56 97.01 98.97  27.66 5.32 0.13 consumer goods
0GK-2 5000 R 7.70 02.07.09 05.07.10 16.5 81.74/ 0.24 3719 81.31 81.74 25.68 4.70 1.03 energy

OGK-3 3000 R 820 12.06.09 12.06.09/ 09.12.11 4.0 33.9 energy

OGK-5 5000 R 750 02.04.09 05.10.09 29.09.11 7.0 31.6 95.03) -2.74 83 95.06 97.74  16.86 3.94 0.51 [/Ba3/ energy

OGK-6 01 5000 R 755 23.04.09 220410 19.0412 140 38.3 90.50/  3.00 85001 81.01 90.50  17.62 4.16 0.93 energy
0GO-AGRO-2 1200 R 1295 25.02.09 25.02.09 0.0 agriculture
0GO-AGRO-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 4.0 16.7 960 -6.40 5236 12.00 77.91 agriculture
OMZ-05 1500 R 8.80  03.03.09 03.09.09 30.08.11 6.0 30.6 9150/ 1.24 26 560 91.00 91.50  29.05 4.80 0.39 /ICCC+ heavy machinery
OMZ-06 1600 R 1025 05.06.09 11.12.09, 31.05.13 10.0 51.9 91.50/ 1.24 26 560 91.00 91.50 2341 5.59 0.62 /ICCC+ heavy machinery
ORHIDEYA 01 1000 R 13.00  09.04.09 09.04.09 15 33.00/ -2.01 8 32.00 41.99 9.82 retailers/trade
Parnas M 1000 R 1080 21.05.09 19.11.09 17.11.11 9.0 33.2 consumer goods
Paterson 1 2000 R 1250 19.03.09 17.12.09 9.9 retailers/trade
PAVA-2 1000 R 1250 04.05.09 06.05.09  21.10.11 20 32.3 78.85/ 0.05 75.00 79.55 278.90 3.91 0.05 agriculture
Permenergo1 1000 R 815 26.05.09 250510 220512 15.0 394 energy
Pervobank1 1500 R 12.75 27.06.09  06.07.09/ 29.06.11 4.0 28.5 92.73] -0.57 93.01 97.00 37.65 6.89 0.26 banks
PETROKOMB1 3000 R 8.50  01.03.09 31.08.09 6.3 94.54/ -0.76 21.19 4.51 0.41 /Ba3/B+ banks

PIVDOM 01 1000 R 16.00 23.04.09 16.11.09, 22.04.10 9.0 14.1 retailers/trade
PMZ 01 1200 R 12.00 21.04.09 21.07.09 4.9 88.01 88.50 91.00 54.84 3.40 0.26 heavy machinery
Poliplast1 1000 R 15.00 23.06.09 26.06.09  21.06.11 4.0 28.2 53.28/ 8.27 45.01 54.99 610.55 14.04 0.05 chemicals
PRBB-5 1000 R 8.69 29.04.09 29.04.09 21 94.34 92.00 99.00 50.21 4.59 0.12 banks
Promsvyazbank-05 4500 R 799 21.05.09 21.05.09  18.05.12 3.0 39.3 98.50/  0.50 2 97.60 99.00 15.07 4.04 0.20 B+/Ba3/BB- banks
PROMTR-02 3000 R 10.75 21.04.09  27.10.09  18.10.11 8.0 32.2 75.00 700 67.00 70.19 715 0.38 heavy machinery
PROMTR-03 5000 R 1200 29.07.09 03.08.09 24.07.13 5.0 53.7 50.00 50.00 50.50 434.76 11.97 0.08 heavy machinery
ProtekFin1 5000 R 890 06.05.09 04.11.09 02.11.11 8.0 32.7 73.61 1.1 72.51 80.00 69.94 6.03 0.39 retailers/trade
ProtonFin1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 16.0 40.1 68.72 57.35 11.61 0.75 heavy machinery
Razg.BO-02 2000 R 26.11.37 08.10.09 75 agriculture
Razg.BO-04 500 R 26.11.37 01.10.09 7.3 agriculture
Razg.BO-05 500 R 26.11.37 01.10.09 7.3 agriculture

Razg.BO-06 500 R 26.11.37 08.10.09 75 agriculture
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Raiffeisen-1 10000 R 1350 09.06.09 08.12.11 03.1213  34.0 58.1 100.02 13.90 6.73 206 BBB+/Baa1/BBB | banks
Razg.BO-07 2000 R 26.11.37 24.12.09 10.1 agriculture
Razg.BO-11 1000 R 26.11.37 19.11.09 8.9 agriculture
RAZGULY-2 2000 R 1200 31.03.09 31.03.09/ 27.09.11 1.0 31.5 97.57 89.00 99.60 43.11 6.13 0.07 agriculture
RAZGULYAYF3 3000 R 1099 20.03.09 20.03.09, 16.03.12 1.0 37.2 88.98/ 3.98 138 86.01 87.90 501.96 6.16 0.01 agriculture
RAZGULYAYF4 3000 R 1170 27.05.09 27.05.09, 22.05.13 3.0 51.6 79.99 1.99 10 75.03 79.99 163.84 7.29 0.10 agriculture
RAZGULYAYF5 2000 R 1450 29.04.09 30.10.09, 23.10.13 8.0 56.7 agriculture
RBC IS BO4 1500 R 1225 24.03.09 24.03.09 0.9 023 -0.07 996 0.24 0.45 5311.30 1/ISD telecom

RBC IS BO5 1500 R 1099 09.07.09 09.07.09 45 1.85 1.50 2.20 592.43 1/ISD telecom
RenCap-1 2000 R 7230 03.03.09 02.03.10 124 59.100  2.10 115 59.50 61.99 32.86 12.23 0.68 B-/B1/B- banks
RenCap-2 3000 R 1166 14.04.09  14.04.09 04.04.12 20 37.8 91.90/ -0.60 946 91.80 91.90 104.16 6.29 0.07 B-/B1/B- banks
RenCap-3 4000 R 13.75 16.06.09  16.06.09  06.06.12 4.0 39.9 80.90/ -2.30 12 586 81.90 81.93 123.14 8.43 0.14 B-/B1/B- banks
RESTORANS3 1000 R 12.00 29.05.09 04.06.09 26.11.10 3.0 21.3 63.49 57.01 72.00 454.85 9.43 0.05 service
RMK-FIN 01 3000 R 8.75  07.04.09 06.04.10 135 55.43 69.01 87.83 7.87 0.54 metals
RosT-Line1 1000 R 1450  09.07.09 08.07.10 16.6 69.88 812 69.89 51.94 10.35 0.82 retailers/trade
RSHB 2 7000 R 7.85  20.05.09 16.02.11 241 98.80/ -0.73 80.26 99.49 8.79 1.98 1.70 BBB/Baa2/ banks

RSHB 3 10000 R 734 20.08.09 18.0210/ 09.02.17  12.0 96.9 93.90 89.51 99.50  14.70 3.90 0.84 BBB/Baa2/ banks

RSHB 4 10000 R 9.75  08.04.09  09.10.09  27.09.17 80 1046 101.15 88.00 7.86 4.81 0.56 BBB/Baa2/ banks

RSHB 5 10000 R 1350 09.06.09 08.12.11) 27.11.18 340 118.8 100.00 100.00 13.91 6.73 2.06 BBB/Baa2/ banks

RSHB 7 5000 R 830 16.06.09  16.06.09  05.06.18 40 1129 97.93 98.40 99.30 15.93 4.23 0.26 BBB/Baa2/ banks
RTK-LIZ 5S 2250 R 8.35 13.08.09 12.08.10 17.8 82.31 80.00 29.27 5.06 0.85 Financial
RubezhPlus1 1000 R 20.00  02.06.09 01.06.10 15.4 retailers/trade
RUSBANK-1 1400 R 10.00  19.03.09 19.03.09 0.8 99.75/  2.20 21573 99.03 99.74 14.29 5.00 0.06 B2/ banks
RusBank-2 2000 R 1250 23.08.09 25.08.09 22.02.10 6.0 121 89.78 83.66 95.00 39.94 6.98 0.36 B2/ banks
Rusfinans 04 4000 R 7.74  14.08.09 12.02.10 11.8 81.97 81.02 89.99 33.00 4.7 0.71 /Baa2/BB+ banks
Rusfinans3 4000 R 755 13.05.09 13.05.09 26 97.00/ -0.50 138 001 96.79 98.50 23.72 3.88 0.17 [/Baa2/BB+ banks
RusMasla-2 1000 R 15.00 02.04.09 08.04.10, 29.03.12 14.0 37.6 2400 370 2 16.50 23.00 341.87 31.16 0.19 consumer goods
RusMore ob 2000 R 1270 19.03.09  18.06.09, 14.06.12 4.0 40.2 66.26/ -3.75 57.01 75.50  323.46 4.78 0.07 consumer goods
RUSSNEFT1 7000 R 1200 12.06.09 17.12.09, 10.12.10 10.0 21.8 86.02 80.00 92.00 35.26 6.96 0.57 commodities
RusSt-05 5000 R 13.00 12.03.09  17.09.09 09.09.10 7.0 18.7 92.00/ 0.07 200 000 91.50 92.70  31.05 7.05 0.40 BB-/Ba2/B+ banks
RusSt-06 6000 R 15.00 12.08.09 17.02.10/ 09.02.11  12.0 23.8 98.88 84.01 99.00 16.63 7.56 0.81 BB-/Ba2/B+ banks
RusSt-07 5000 R 1220 24.03.09 02.04.09 20.09.11 1.0 31.3 99.08/ 0.31 1 99.16 99.41 19.31 6.14 0.08 BB-/Ba2/B+ banks
RusSt-08 5000 R 15.00 17.04.09  23.10.09 13.04.12 8.0 38.1 70.00 BB-/Ba2/B+ banks
RUSTEKS 2 1000 R 12.75 05.03.09 05.03.09 0.3 2200 -0.26 773 2.50 288.98 manufacturing
RUSTEKS 3 1200 R 1450 21.04.09 20.10.09 79 383 -2.16 131 3.83 188.77 manufacturing
RVKFinance1 1750 R 1200 23.07.09  30.07.09 21.07.11 5.0 29.2 90.05 87.00 100.00 4249 6.64 0.30 service
RZD-03 4000 R 8.33 03.06.09 02.12.09 9.4 97.43) -0.87 97.20 98.30 12.24 4.26 0.67 BBB/A3/BBB transport
RZD-06 10000 R 7.35 13.05.09 10.11.10 20.8 90.79| -1.71 39 500 65.01 92.50 14.00 4.04 1.40 BBB/A3/BBB transport
RzD-07 5000 R 755 13.05.09 07.11.12 451 81.39 20 000 51.00 106.99 14.67 4.63 2.76 BBB/A3/BBB transport
RZD-08 20000 R 8.50 08.07.09 06.07.11 28.7 89.00/ -0.85 529 900 85.76 90.84 14.62 4.76 1.88 BBB/A3/BBB transport
RZD-09 15000 R 1350 20.05.09 21.05.10 13.11.13 150 574 100.04 100.00 10020 13.81 6.73 1.00 BBB/A3/BBB transport
RZD-11 15000 R 1350 27.05.09 28.05.10 18.11.15 15.0 81.9 100.36 100.00 10020 13.51 6.71 1.02 BBB/A3/BBB transport
SakharCo 01 2000 R 14.00 12.05.09 10.11.09 8.6 29.40 agriculture
Sakhatrnfg1 1500 R 1250  03.06.09 02.12.09 94 service
Samokhval-1 1500 R 1450 22.04.09 21.10.09 8.0 retailers/trade
SANOS-02 3000 R 10.00  12.05.09 10.11.09 8.6 88.35 3 98.30 31.34 5.64 0.52 chemicals
SATURNNPO2 2000 R 1250 21.03.09 24.03.09  20.09.11 1.0 31.3 98.00 120 97.80 98.00 42.98 6.36 0.05 heavy machinery
SATURNNPO3 3500 R 16.25 07.06.09 06.12.09 06.06.14  10.0 64.3 85.50 2 85.50 95.50 43.14 9.53 0.52 heavy machinery
SB-Finance1 1500 R 1325 23.03.09 22.06.09 18.06.12 4.0 40.3 98.00 consumer goods
SEVKAB 03 1500 R 16.00 31.03.09  02.04.09 27.03.12 1.0 37.6 95.62 1405 80.01 95.50  78.39 417 0.06 manufacturing
SEVKAB 04 2000 R 1375 26.05.09 28.05.09 21.05.13 3.0 51.6 57.50 51.01 64.00 903.25 5.96 0.02 manufacturing
SEVSTAVTO 1500 R 8.00 23.07.09 21.01.10 11.0 84.07) -3.93 84.00 88.00 31.32 4.74 0.68 auto industry
SEVSTAVTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 170 53.5 62.00 200 60.00 62.00 52.99 6.19 0.88 auto industry
Sibir-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 5.0 413 38.51 1.51 35.03 41.98 23.31 transport
SIBTLK-06 2000 R 9.75  19.03.09 16.09.10 19.0 88.00/ -2.00 86.00 90.00 19.89 5.52 1.18 B+// telecom
SIBTLK-07 2000 R 8.65 20.05.09 20.05.09 2.8 99.26/ -0.04 99.00 99.68 12.18 4.34 0.21 B+// telecom
SIBTLK-07 3000 R 9.75  13.08.09 18.02.10/ 08.08.13 12.0 54.2 87.77) -4.64 86.50 9241 2575 5.54 0.76 B+// telecom
SIBURHold1 1500 R 7.70 07.05.09  11.11.09 01.11.12 9.0 44.9 95.15 20 000 15.46 4.04 0.60 BB/Ba2/ chemicals
Sinergiya-1 1000 R 1250 22.04.09 22.04.09 19 85.12 90.00 99.98 201.81 7.32 0.05 consumer goods
Sinergiya-1 2000 R 10.70  23.07.09 22.07.10 171 93.43 16.73 5.71 114 consumer goods
Sinterra 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 6.0 54.0 92.05 92.70 93.55 32.92 5.96 0.34 telecom
Sistema-01 6000 R 940 12.03.09 16.03.09, 07.03.13 1.0 49.1 99.59!  0.30 46 000 99.21 99.60 16.13 4.73 0.05 BB-/Ba3/BB telecom
Sitroniks1 3000 R 10.00 24.03.09 26.03.09, 21.09.10 1.0 19.1 9530/ 0.30 6 140 95.51 95.98  92.08 5.23 0.04 B-l/ telecom
SKB-Bank 1 1000 R 1260 19.03.09 18.06.09 24.06.10 4.0 16.2 95.00/ 2.80 5 92.50 95.00  33.40 3.31 0.23 B-/B2/ banks
SLVSTEKLO2 1200 R 10.50 29.04.09 28.10.09 8.2 7519 -0.31 70.00 75.70 69.26 6.96 0.38 chemicals
SMARTS 03 1000 R 1410 31.03.09 31.03.09, 29.09.09 1.0 7.2 93.99/ -0.01 90.00 97.98 110.26 7.48 0.05 telecom
SNHZ FIN 1 1000 R 12.00 31.03.09 29.09.09 7.2 45.70 1140 46.00 59.99 317.50 13.09 0.13 chemicals
SodruzhF-1 2500 R 1045 23.04.09 22.10.09 8.0 51.50 50.00 53.00 203.68 10.12 0.20 agriculture
Sorus 1200 R 16.00  07.05.09 05.11.09 85 retailers/trade
SORUS CAP2 1500 R 13.00 09.04.09 13.04.09 05.04.12 2.0 37.9 retailers/trade
SpetsStroy2 1 2000 R 19.00 21.05.09 21.05.09, 20.05.10 3.0 15.0 99.00 24.34 9.57 0.19 construction
SPK 01 1000 R 14.00  26.05.09 25.05.10 15.2 97.43 16.96 7.16 0.98 retailers/trade
Sportmaster-F-1 3000 R 17.00 22.05.09 23.05.09 21.05.10 3.0 15.0 98.97 22.04 8.56 0.20 retailers/trade
Stindustr1 1000 R 1450 09.07.09  10.07.09, 07.07.11 5.0 28.8 72.02) 13.02 4720 | 171.84 10.04 0.14 construction
STRTRGAZ02 5000 R 849 17.07.09 13.07.12 412 55.00 3000 52.711 55.00 33.17 7.70 2.1 construction
SunintBru-2 4000 R 8.00 13.08.09 13.08.09 5.7 93.50 70 93.50 95.00 24.89 4.27 0.37 consumer goods
Svyazbank1 2000 R 890 2304.09 230409 21.0411 20 262 9708 -0.90 20 952 97.34 9820 31.34 229 0.12 [Caa2/ banks
SZLK-Fin-1 1000 R 11,50 03.03.09 02.03.10 124 manufacturing
SZTELEK-03 3000 R 8.60 26.02.09 24.02.11 243 89.00 17.97 241 1.20 BB-//BB- telecom
SZTELEK-04 2000 R 8.10 12.03.09 08.12.11 33.9 92.79 240 000 76.80 82.00 12.79 218 1.61 BB-//BB- telecom

SZTELEK-05 2000 R 15.00 26.05.09 25.05.10, 21.0513 15.0 516 9295 400 90.77 92.95 2342 4.02 0.94 BB-//BB- telecom
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AirUnRRDO1 2000 R 1400 18.06.09  25.06.09 16.12.10 4.0 22.0 0.01 transport
Centr-Inv1 1500 R 16.00 12.05.09  10.06.09, 11.11.09 4.0 8.7 98.15 98.17 . 15.21 8.17 0.25 B1/ banks
CENTRTEL-4 5623 R 13.80 21.08.09 21.08.09 59 99.35/ -0.34 405 384 99.41 99.96 15.80 6.96 0.42 BB+ telecom
CENTRTEL-5 3000 R 9.30 03.03.09 30.08.11 30.6 BB+ telecom
ChanceCap1 1000 R 16.00 24.06.09 02.07.09  22.06.11 4.0 28.3 36.82 21.67 retailers/trade
Chelyabenergo1 600 R 840 14.05.09 13.05.10 14.8 energy
CHERKIZOVO1 2000 R 8.85 02.06.09 05.06.09 31.05.11 3.0 27.5 88.50/ 7.50 82.00 94.99 67.56 4.99 0.16 consumer goods
CHTPZ-01 3000 R 9.50  17.06.09 16.06.10 15.9 82.00 2.00 7500 82.00 83.50 28.41 5.78 0.96 B1/ manufacturing
CHTPZ-03 8000 R 10.00 28.04.09 27.10.09, 21.04.15 8.0 74.9 93.00 18 000 83.65 92.99 1941 5.36 0.54 B1/ manufacturing
CUN-02 1000 R 11.75 |  22.07.09 20.01.10 11.0 86.00 73.00 99.00 32.87 6.81 0.66 B construction
EFKO-02 1500 R 18.00 24.07.09 22.01.10 111 74.26 59.42 99.00 66.44 12.09 0.52 consumer goods
EMAlliance 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 5.0 28.8 heavy machinery
Energostroy-1 1500 R 1475 22.05.09 20.11.09/ 20.05.11 9.0 27.2 100.00 15.19 7.36 0.61 energy
EnergyCentr 3000 R 22.00 09.07.09 08.07.10 16.6 89.03 95.39 37.76 12.39 0.88 enerqy
EYRUNIONO1 1500 R 11.00  12.05.09 10.11.09 8.6 transport
Finansbank 01 3500 R 10.00  05.08.09 03.02.10 11.5 /Bat/ banks

FSK-02 7000 R 8.25  23.06.09 22.06.10 16.1 90.53 4000 92.11 93.90 17.15 4.54 1.08 /Baa2/BBB energy

FSK-04 6000 R 7.30 09.04.09 06.10.11 31.8 80.00 11 800 78.00 80.00 17.82 4.55 1.97 /Baa2/BBB energy

FSK-05 5000 R 720 02.06.09 01.12.09 9.3 96.10 96.10 96.50 13.06 3.74 0.66 /Baa2/BBB energy

HKF BANK-2 3000 R 925 12.05.09 15.05.09  11.05.10 3.0 14.7 97.00 96 000 96.02 97.50 24.80 4.76 0.18 /Ba3/B+ banks

HKF BANK-3 3000 R 3241 19.03.09 23.03.09 16.09.10 1.0 19.0 98.61 98.55 -16.79 3.29 0.09 /Ba3/B+ banks

HKF BANK-4 3000 R 13.00 15.04.09 14.10.09/ 12.10.11 8.0 32.0 95.00 23.41 341 0.50 /Ba3/B+ banks

HKF BANK-5 4000 R 1250 22.04.09 22.04.09 17.04.13 20 50.4 98.00 450 000 98.00 99.00 2843 3.18 0.12 /Ba3/B+ banks
H-MStroyR1 3000 R 13.00 15.04.09 29.04.09, 13.10.10 20 19.9 94.51 75.10 95.00 50.51 6.86 0.12 construction
H-MStroyR2 2000 R 14.00 14.07.09 26.01.10, 12.07.11 11.0 28.9 89.24 80.01 29.26 7.82 0.68 construction
Holiday-1 1500 R 13.00  02.04.09 01.04.10 134 retailers/trade
Setl Group 1000 R 11.70 0 19.05.09  19.05.09, 15.05.12 3.0 39.2 69.00/ -5.90 1752 69.00 70.99  473.54 8.46 0.04 construction
STRTRGAZ03 5000 R 1125 16.04.09  20.04.09 11.04.13 2.0 50.2 96.20/ -1.80 25 96.20 97.50 41.60 5.83 0.11 construction
SU-155-03 3000 R 16.00 19.08.09  26.02.09, 15.02.12 0.0 36.2 96.81 1 86.00 96.81 8.24 construction
SudostrB-1 1500 R 9.85  02.07.09 02.07.09 43 93.00  2.00 8306 91.10 93.00 34.90 5.28 0.26 B3/ banks
SudostrB-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 4.0 15.7 95.00 6272 92.01 96.00 31.31 6.30 0.24 B3/ banks
TALOSTOF-1 1000 R 10.00  06.03.09 06.03.09 0.3 96.70/  0.20 490 96.15 96.70 254.02 5.16 0.01 consumer goods
TATFONDB 3 1500 R 11.75  19.05.09 19.05.09 2.8 97.00/ 1.49 5203 96.36 97.39 28.11 3.02 0.18 B2/ banks
TATTELEKOM 4 1500 R 16.00  07.05.09 01.11.12 44.9 telecom
Tehlnvest-1 2000 R 1250 28.05.09 28.05.09  26.05.11 3.0 274 78.00 66.01 90.00  189.15 7.99 0.09 retailers/trade
TekhNIKOLF 2000 R 9.70 12.03.09  10.09.09  07.03.12 7.0 36.9 63.00/ -4.00 5010 63.11 67.99 157.41 7.68 0.20 manufacturing
Terna-F 02 1500 R 1200 08.05.09 17.11.09/ 04.11.11 9.0 32.8 manufacturing
TGK-1 4000 R 7.75, 17.03.09 16.03.10, 11.03.14 13.0 61.4 88.09 259 116 87.99 21.98 4.39 0.82 energy

TGK-10 3000 R 760 18.06.09  18.06.09  17.06.10 4.0 15.9 97.50 1 97.55 97.70  16.65 3.89 0.27 energy

TGK-10 ob2 5000 R 9.75  12.08.09  14.08.09  06.02.13 6.0 48.1 99.64 98.03 98.50 10.70 4.88 0.42 energy

TGK-4 5000 R 760 04.06.09 04.06.09 31.05.12 3.0 39.7 97.00 96.26 98.98 20.11 3.91 0.23 energy

TGK-6 2000 R 1200 26.05.09 27.02.09 21.02.12 0.0 36.4 99.50 84.02 3.01 0.00 energy

TGK-8 3500 R 880 14.05.09  14.05.09, 10.05.12 3.0 39.0 97.53 95.00 99.50 19.74 4.09 0.18 energy

TMEN-2 2700 R 7.70 02.04.09 01.0410, 29.03.12 13.0 37.6 85.000 0.95 250 85.50 85.75 2543 4.52 0.83 energy

TMK-02 3000 R 760 24.03.09 24.03.09 0.9 99.51 40000 98.01 99.99 14.51 3.81 0.07 /Ba3/B+ manufacturing
TMK-03 5000 R 960 18.08.09 16.02.10/ 15.02.11 12.0 24.0 88.56/ -5.44 89.66 93.95 24.70 5.40 0.76 /Ba3/B+ manufacturing
TNIKOIL-F1 1500 R 1510 13.05.09  13.05.09, 11.11.09 3.0 8.7 manufacturing
TOAP-Fin01 2000 R 16.00 11.06.09  15.06.09, 10.12.09 4.0 9.6 service
TopKniga-2 1500 R 20.00 11.06.09 12.03.09 09.12.10 1.0 21.8 78.00/  3.00 26 50.03 78.00 12.79 retailers/trade
TransKred1 3000 R 729 16.06.09 15.06.10 15.9 87.50/  3.00 470 000 87.21 88.00 19.33 4.15 1.05 /Ba1/BB banks
TransKred2 5000 R 999 09.07.09 07.01.10, 07.07.11 11.0 28.8 93.84/ -0.16 18 000 79.01 94.81 18.71 5.31 0.71 /Ba1/BB banks
TransKred2 3000 R 7.28 16.06.09  16.06.09  12.06.12 4.0 40.1 97.45 682 460 97.34 97.99 16.65 3.72 0.26 /Ba1/BB banks
TRANSMASH-2 3000 R 17.00 13.08.09 17.02.10/ 10.02.11  12.0 23.9 98.50 2590 100.00 19.31 8.61 0.79 heavy machinery
TransTS 01 1000 R 16.00 12.05.09  09.02.10, 17.08.10 12.0 18.0 98.68 18.70 4.04 0.76 retailers/trade
TVZ-03 1000 R 10.00 19.06.09  19.06.09 18.06.10 4.0 16.0 77.76] -2.24 71.52 84.00 140.79 6.41 0.13 heavy machinery
UfaoilOP-1 1500 R 13.00 16.04.09 21.04.09 15.04.10 20 13.8 97.88 60.00 99.00 28.00 6.62 0.12 retailers/trade
UGMK-UEMO1 3000 R 825  03.03.09 020310 28.02.12 120 36.6 metals

ULKFIN1 1000 R 16.00 22.04.09 22.04.09 28.04.10 2.0 14.3 96.85 71.00 43.01 4.12 0.11 Financial
UMPO 2 4000 R 1225 18.06.09 17.12.09 9.9 80.00 78.01 81.00 48.77 7.64 0.52 heavy machinery
UNIASTRUM2 1500 R 1400 18.04.09  18.04.09 19.04.10 20 14.0 97.00/ -0.50 2 97.10 98.50 39.34 7.24 0.10 banks
UNIMILK-01 2000 R 9.75  10.03.09  10.09.09/  06.09.11 7.0 30.8 6589, -1.11 65.51 66.99  137.03 7.38 0.22 consumer goods
UniTile-01 1500 R 1310 24.06.09 26.06.09  22.06.11 4.0 28.3 49.00 4200 4521 68.59  796.09 13.33 0.04 manufacturing
URALLC-01 1000 R 10.00 22.04.09 28.10.09 8.2 94.00 49 93.91 99.97 20.83 5.30 0.54 Financial
URALSI LK1 2700 R 1160 24.06.09 24.06.09 29.12.10 4.0 224 93.50/ 2.39 250 92.18 93.39 36.62 6.19 0.24 B+// Financial
URALSI LK2 5000 R 1299 23.07.09 21.01.100 21.07.11 11.0 29.2 73.70  1.20 53973 73.12 73.69 60.00 8.79 0.55 B+// Financial
URALSI LK4 2000 R 1750 23.07.09 27.01.100 19.01.12 11.0 35.3 100.25 100.10 101.00 17.56 8.70 0.75 B+// Financial
URALSI LK5 3000 R 1750 23.07.09 27.01.100 19.01.12 11.0 35.3 100.27 100.00 101.00 17.53 8.70 0.75 B+// Financial
URALVAGZF2 3000 R 1050 01.04.09 01.04.09, 05.10.10 1.0 19.6 96.00 96.03 98.50 64.41 545 0.06 heavy machinery
URSA3 3000 R 960  04.06.09 04.06.09 33 97.10 9027 97.10 97.99 21.88 4.93 0.22 B+/Ba3/ banks

URSA 5 3000 R 10.05 21.04.09 18.10.11 32.2 63.00/ -2.00 1220 62.50 63.00 34.19 7.95 1.64 B+/Ba3/ banks

URSA7 5000 R 840 23.07.09 26.01.10, 19.07.12 11.0 414 8740/ -0.35 100 000 86.70 87.50 25.82 4.79 0.71 B+/Ba3/ banks

URSA 8 10000 R 1119 16.04.09  16.04.09 09.04.15 20 74.5 98.06 40000 97.81 99.00 27.32 5.69 0.11 B+/Ba3/ banks

URSI ser 06 2000 R 13.00 21.05.09 23.11.09 17.11.11 9.0 33.2 99.97 1965 000 85.00 100.00 13.20 6.48 0.63 B+//BB- telecom

URSI ser 07 3000 R 840 17.03.09  17.03.09, 13.03.12 1.0 371 99.84 10 000 85.00 11.36 4.20 0.05 B+//BB- telecom

URSI ser 08 2000 R 960 08.04.09 07.04.10, 03.04.13 140 50.0 91.72 017 80.77 92.00 18.91 5.22 0.88 B+//BB- telecom
UTEYR-F 03 2000 R 16.00 16.06.09 15.12.09 14.12.10 10.0 21.9 transport

UTK 04 5000 R 10.00  11.03.09 09.12.09 9.6 95.000 0.75 100 000 95.00 95.90 21.67 2.62 0.42 /B1/B telecom

UTK-03 3500 R 8.50 10.04.09 10.10.09 76 93.03 110 000 92.25 95.00 21.53 4.58 0.50 /B1/B telecom

UTK-05 2000 R 755 03.06.09 02.06.10/ 30.05.12 15.0 39.7 83.66 400 000 84.01 85.00 24.42 4.50 0.97 /B1/B telecom

YAEN-2 1200 R 859 120309 23.03.09 08.03.12 1.0 36.9 98.53 99.00 27.84 4.35 0.06 BB/ energy
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BASHKORT-05 1000R || 802 06.05.09 04.11.09 84| 9585 30000 9590 9680 1500 417 059  /Ba1BB+ | muni
BASHKORT-06 1500 R || 802 0206.09 30.11.10 215 8975 1536] 446 142 /BalBB+  muni
CHUVASHIYA-04 TS0R || 1233 27.03.09 27.03.09 10/ 10000 99.90  100.00 1238 618 0.08 /Ba2/ muni
CHUVASHIYA-05 1000R || 7.85 05.06.09 05.06.11 277 7118 6752 7999 2680 553 162 /Ba2/ muni
CHUVASHIYA-06 1000R || 774 21.0409 17.04.12 383 60.00 -0.01 5501 7200 2942 322 207 /Ba2 muni
CHuvashiya-07 1000R || 966 10.03.09 04.06.13 520 5726 5251 6399 31100 420 219 1Ba2/ muni
HABAROVSKG 1000R || 700 24.05.09 24.11.09 9.1 100.00 710 347 068 muni
IRKOBL31-01 1500 R || 850 19.03.09 17.12.09 99 99.00 350 9500 9750 1029 214 049 1B+ muni
IRKOBL31-03 3000R || 725 2503.00 24.11.10 213 9610 6.10 196 008 1194 246 078 1B+ muni
IRKOBL31-04 1200R || 750 20,0509 26.05.10 152 9558/ 658 100.00 1459) 256 061 1B+ muni
IRKOBL31-05 2200R || 820| 24.06.09 26.10.11 325 9500 1 94.00 1226 289 123 1B+ muni
IRKOBL31-06 3800R || 920| 1504.09 22.11.12 456 100.35 2336 604 924 359 162 1B+ muni
IvObI34-1 1000R || 900 120509 09.11.10 208 9892 7300 9195 1003 227 094 muni
KALUGOBL-02 1300R || 850 020309 29.08.1 305 9623 1107 220, 154 BB/ muni
KALUGOBL-03 1000R || 915 19.05.09 29.11.12 458 7685 5810 60.00 7500 1949 297 243 BB-// muni
KALUGOBL-04 1500 R || 1031 01.04.09 26.06.13 528 60.01 BB-// muni
KOMI-06 T00R || 1150 140409 1410.10 199 9542 10000 1462 601 129 BB/Ba2/ muni
KOMI-07 1000R || 900 23.05.09 221113 577 9070 6801 97.23 1160 492 314 BB/Ba2/ muni
KOMI-08 1000R || 800 050309 03.12.15 824 50.00 60.00 2391 798 332 BB/Ba2/ muni
KrasnodKr2 1500 R || 790 19.0600] 190609 141212 40 463  98.02 96.02  99.90| 1497 402 027 BBIBB muni
LENOBL-02 800 R || 1401 10.06.09 08.12.10 217 9893 1521 706 139 BB/BB muni
LENOBL-03 1300 R || 1225 12.06.09 05.12.14 703 77.08 158 7585 8499 1955 792 332 BBIBB muni
LipetskObl5 500R || 740 16.07.09 15.07.10 169 9223 1386 384 1.7 BB// muni
MOS-38 5000R || 1000| 26.06.09 26.12.10 23 10145 932 492 155 BBB/Baal/BBB | muni
MOS-39 4800R | 800 21.07.09 21.07.14 658 8157 747 715 7300 1288| 486 385 BBB/Baal/BBB | muni
MOS-41 5000R || 800| 3007.09 30.07.10 174 9428 10050 1288) 421 121 BBB/BaalBBB | muni
MOS-44 5000R || 800| 2406.09 24.06.15 70 7411 100 000 60.04 8000 1439) 538 418 BBB/Baal/BBB | muni
MOS-45 15000 R || 800 27.06.09 27.06.12 406 8775 375 701 8400 1300/ 455 259 BBB/Baal/BBB | muni
MOS-47 5000R || 800| 2804.09 28.04.09 21 99.89 -0.06 9975 9996 891 198 016 BBB/Baal/BBB | muni
MOS-49 25000R || 800| 14.06.09 14.06.17 101.1 BBB/Baal/BBB | muni
MOS-50 15000 R || 800 18.06.09 18.12.11 32 9518 1169 1025 419 230 BBB/Baal/BBB | muni
MOS-59 15000 R || 10.00 15.03.09 15.03.10 128 9504 -0.01 26246 9500 9504 1607 260 085 BBB/Baal/BBB | muni
MosObl-04 9600 R || 11.00| 21.04.09 21.04.09 19 812|003 9977 9813 9830 2590 280 012 /B3/SD muni
MosObl-05 12000 R || 10.00 31.03.09 30.03.10 133 8500/ 1.00 3502 8460 9000 2843 587 079 /B3/SD muni
MosObl-06 12000R || 900 21.04.09 19.04.11 261 6850 -1.50 50000 68.10 6919 3200 655 143 /B3/SD muni
MosObl-07 16000 R | 800 220409 16.04.14 626 5100 090 306 600 5010 5149 73 782 292 /B3/SD muni
MosObl-08 10000 R || 9.00 16.06.09 11.06.13 523 6050 -1.10 1279 524 6050 6173 M8 742 159 /B3/SD muni
MosObl-09 33000R || 1810| 30.05.09 15.03.12 372 100.10 400, 10000  100.10 1879 842 158 /B3/SD muni
NIGGOROBL-03 2700R || 850| 30.05.09 171142 454 8350 180 000 7500 90.00 1865 505 160 BB/Ba2/ muni
NIGGOROBL-03 2000R || 820| 23.04.09 20.10.11 323 90.00 140 8101 90.00 1539 454 135 BB/Ba2/ muni
NovosibO-14 2000R || 814| 27.03.09 24.12.10 223 10000 BB-// muni
NOVSIB-03 1000R || 1200 14.07.09 14.07.09 47, 100.00 500 98.85 10000 1227 602, 034 11BB- muni
OFZ 25057 40817TR| 740 220409 20.01.10 110 9725 055 16 945 9720 9774 1106 190 079 BBB+Baa2/BBB | gov.
OFZ 25059 41000R || 610 220409 19.01.11 231 9003 -0.46 848 381 8302 9040 1260, 169 159 BBB+Baa2/BBB | gov.
OFZ 25060 41000R || 580 290409 29.04.09 21| 9945 0.1 27025 9945 9954 928 145 016 BBB+/Baa2iBBB | gov.
OFZ 25061 42513R | 580 06.05.09 05.05.10 145 9315 1649 761 9300 9487 1261 155 1.03 BBB+Baa2/BBB | gov.
OFZ 25064 7000R || 1190| 2204.09 18.01.12 33 99.00 1289 300 218 BBB+Baa2/BBB | gov.
OFZ 26198 217TR| 600 031109 02.11.12 49 7737 137734 7724 8000 1428) 776 290 BBB+Baa2/BBB | gov.
OFZ 26199 40291R | 610 150409 11.07.12 411 8085 215638 7852 8428 1389 188 264 BBB+Baa2/BBB | gov.
OFZ 27026 16000 R | 600 11.03.09 11.03.09 05 99.88 0.03 28580 99.88 9997 922 150 004 BBB+Baa2iBBB | gov.
OFZ 46002 62000R || 900| 1208.09 08.08.12 420 9100 -390 5001 91.00 9185 1250 493 216 BBB+Baa2/BBB |gov.
OFZ 46003 37298 R || 1000| 15.07.09 14.07.10 168 9835/ 005 11000 9831 9850 1238] 507 075 BBB+Baa2/BBB | gov.
OFZ 46014 58200 R || 900| 11.03.09 29.08.18 1158 8789 7758 9000 1134 511 307 BBB+Baa2/BBB | gov.
OFZ 46017 80000R || 800/ 130509 03.08.16 906 749 72000 69.00 7890 1301 266 460 BBB+Baa2/BBB | gov.
OFZ 46018 128975R || 850 11.03.09 24.11.21 1552 80.00 110 7300 7500 1075 265 641 BBB+Baa2/BBB | gov.
OFZ 46019 26000 R 01.04.09 20.03.19 1225 5504 60.00 9.92 650 BBB+Baa2/BBB | gov.
OFZ 46020 M7213R || 690 120809 06.02.36 381 5769 806 500 5300 7590 1275|596 778 BBB+Baa2/BBB | gov.
OFZ 46021 89137 R || 750| 19.08.09 08.08.18 1151 6656 40200 5152 9190 1286 562 559 BBB+Baa2/BBB | gov.
Penzaobi2 1000R | 980 27.0509 26.11.10 213 %72 173028 1309 503 103 BB// muni
SAHA(YAKUT) 2500R || 7.95| 16.04.09 11.04.13 502 7795 198 164 268 6752 7795 1847 254 225 BB//BB- muni
SakhaYakut-8 2500R || 880| 260209 26.05.11 274 BB//BB- muni
SAMAROBL-02 1500 R || 682 120309 09.09.10 187 10093 632 168 137  /BalBB+ | muni
SAMAROBL-03 4500R | 760 140509 11.08.11 299 94.00 6501 85.00 1081 202 203 /BalBB+  muni
SAMAROBL-04 5000R || 698| 2503.09 20.06.12 404 6852 6301 7402 2181 254 235 [BatlBB+ | muni
SAMAROBL-05 8300R || 930| 2603.09 19.12.13 586 7875 5840 8100 2139, 294 186  /BalBB+ | muni
TomskAdm1 500R || 9.00 210509 20.05.10 150 9699 94.00 1344 231 068 muni
TomskAdm2 500 R || 18.00  26.03.09 22.12.11 344 muni
TVEROBL-06 1900 R || 740, 13.05.09 1411.09 88 B+ muni
Udmurtia-2 1500 R || 840 17.07.09 15.07.12 412 6898 110000 5102 8695 2299 604| 236 muni
Ufa06 500 R || 840 19.06.09 18.12.09 99 8925 0.5 13 000 87.51 2501 470 063 1B+ muni
VolgogrOb4 1000R | 815 19.0509 15.05.12 392 7580 74.00 2517 536 139 BB//BB- muni
VOLGOGROBL1 700R || 1000 18.06.09 17.06.10 159 BB//BB- muni
VORONEGOB-02 500 R || 1200 18.06.09 18.06.09 38 101.06 9870 10342 857 595 029 muni
VORONEGOB-03 500 R || 1025 29.06.09 27.06.11 284 8029 5500 97.98 2312, 637, 160 muni
Yakut 06 2000R || 1000| 14.05.09 13.05.10 148 9685 10050 1486 258 070 BB//BB- muni
Yakut 07 2500R || 7.80| 23.04.09 17.04.14 626  63.11 642 6320 7325 2460 308 241 BB//BB- muni
YAROBL-04 1000R || 1000 26.05.09 26.05.09 300 9939 -0.11 9950 9990 1278 504 022 BB-// muni
YAROBL-06 2000R || 7.50| 21.04.09 19.04.11 261 80.00 7500 8995 2318 468 123 BB-// muni

YAROBL-07 3500 R 750 31.03.09 30.03.10 13.3 92.00 1054 92.00 95.45 16.77 2.03 0.83 BB-// muni
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Absolut Bank-09 200 $ 8.75  07.04.09 07.04.09 14 98.00 0.00 26.39 4.46 0.11 A-/Baa3/ banks
Absolut Bank-10 175 § 9.13 | 30.03.09 30.03.10 133 92.35 0.01 17.00 4.94 0.95 A-/Baa3/ banks

Ak bars-10 250 $ 8.25 28.06.09 28.06.10 16.3 90.57, -1.33 16.31 4.56 1.19 BB/Ba2/ banks

Ak bars-11 300 $ 9.25  20.06.09 20.06.11 28.2 7156 -0.97 26.35 6.46 1.82 BB/Ba2/ banks
Alfa-Bank-09 400 $ 7.88 10.04.09 10.10.09 76 99.12 0.01 9.32 3.97 0.58 BB/Baa2/BB- banks
Alfa-Bank-12 500 $ 820 25.06.09 25.06.12 40.6 69.99 0.04 2117 5.86 2.58 BB/Baa2/BB- banks
Alfa-Bank-13 400 $ 925 24.06.09 24.06.11 24.06.13 28.0 52.7 72.56 0.27 25.54 6.37 1.84 BB/Baa2/BB- banks
Alfa-Bank-15 225 § 863 09.06.09 091210/ 09.12.15 22.0 82.6 59.83 42.89 721 1.34 BB/Baa2/BB- banks
Alfa-Bank-17 300 $ 864 2208.09 220212 220217 36.0 97.3 49.67 38.30 8.69 2.14 BB/Baa2/BB- banks
Alrosa-14 500 $ 8.88 17.05.09 17.11.14 69.7 67.50 -0.04 18.24 6.57 3.84 /Ba2/BB commodities
Bank St-Petersburg-09 125§ 9.50 25.05.09 25.11.09 9.1 92.94 19.97 5.11 0.66 B+/Ba3/ banks
BinBank-09 200 $ 9.50 18.05.09 18.05.09 2.8 80.00 133.32 5.94 0.14 B-/IB banks
BoM-09 250 $ 8.00 28.03.09 28.09.09 7.2 100.00 0.36 7.97 4.00 0.55 BBB/A3/ banks
BoM-09 RUB 5000 R 725 25.05.09 25.11.09 9.1 81.00 38.54 4.47 0.61 BBB/A3/ banks
BoM-10 300 $ 7.38 26.05.09 26.11.10 213 93.78 0.59 11.36 3.93 1.56 BBB/A3/ banks
BoM-11CHF 250 C 6.25 04.03.09 04.03.11 24.6 78.00 0.50 19.62 8.02 1.66 BBB/A3/ banks
BoM-13 500 $ 7.34 13.05.09 13.05.13 51.3 64.57,  -3.07 20.19 5.68 313 BBB/A3/ banks
BoM-15 300 $ 750 25.05.09 251110 25.11.15 21.0 82.2 52.78| -0.51 51.42 711 1.27 BBB/A3/ banks
BoM-17 400 $ 6.81 10.05.09 10.05.17 99.9 4482 -0.34 21.30 7.59 4.65 BBB/A3/ banks
Business Alliance-12 8323 R 8.88 25.04.09 25.04.12 38.5 60.00 57.37 3.70 0.84 Financial
Centr-Invest-09 CLN 175 § 9.00 03.04.09 03.04.09 13 96.50 44.77 4.66 0.09 B1/ banks
Credit Europe Bank-10 250 $ 750 13.04.09 13.04.10 13.8 99.04/  -0.09 8.39 3.79 1.04 /Bat/ banks
DON-Story-10 CLN 150 $ 10.00  01.05.09 01.11.10 20.5 construction
Energomash-10 150 § 9.50  05.04.09 05.04.10 135 49.76 89.26 9.55 0.69 heavy machinery
Eurochem-12 300 $ 7.88 21.03.09 21.09.12 43.5 62.22 24.26 6.33 2.59 BB-//BB- chemicals
Evraz-09 300 $ 10.88 03.08.09 03.08.09 53 100.50 0.35 9.67 541 0.42 /Ba2/BB- metals
Evraz-13 1050 § 8.88 24.04.09 24.04.13 50.7 60.91 -0.78 24.28 7.28 2.87 BB/Ba3/BB- metals
Evraz-15 750 $ 8.25 10.05.09 10.11.15 81.7 59.56/  -0.59 19.21 6.93 4.21 BB/Ba3/BB- metals
Evraz-18 550 $ 9.50  24.04.09 24.04.18 111.5 52.60 -0.64 21.55 9.03 4.38 BB/Ba3/BB- metals
Gallery-13 CLN 175 § 1013 12.05.09 12.05.13 51.3 32.50 49.28 15.58 2.19 [/Caal/B- commodities
Gazbank-10 CLN 100 $ 9.75  15.05.09 17.05.10 14.9 B2/ banks
Gazprom-09 700 $ 10.50 21.04.09 21.10.09 80 10291 -0.15 5.90 5.10 0.62 /A3/BBB commodities
Gazprom-10 1000 € 780 27.09.09 27.09.10 19.3 99.32  -0.35 8.06 7.85 1.46 BBB-/A3/BBB commodities
Gazprom-10 JPY 20000 Y 263 15.05.09 15.11.10 21.0 BBB/A3/BBB commodities
Gazprom-12 1000 € 456  09.12.09 09.12.12 46.1 81.07, -0.67 10.62 5.62 3.33 BB+/A3/BBB commodities
Gazprom-12 JPY 30000 Y 289 15.05.09 15.11.12 453 BBB/A3/BBB commodities
Gazprom-13 1750 § 963 01.03.09 01.03.13 48.9 90.27, -0.05 12.79 5.33 3.03 /A3/BBB commodities
Gazprom-13 GBP 800 G 6.58 31.10.09 31.10.13 57.0 7491  -0.51 13.77 8.78 3.74 BBB/A3/BBB commodities
Gazprom-13-2 1222 451 22.07.09 22.07.13 53.6 99.79  -0.10 4.56 2.26 3.95 BBB/A3/BBB commodities
Gazprom-13-5 400 $ 7.34 11.04.09 11.04.13 50.2 81.33) -2.86 13.36 4.51 3.24 BBB/A3/BBB commodities
Gazprom-13-6 500 $ 751 31.07.09 31.07.13 53.9 81.51 -1.40 13.13 4.61 3.53 BBB/A3/BBB commodities
Gazprom-14 780 € 503 25.02.09 25.02.14 60.9 99.79.  -0.10 5.02 5.04 4.22 BBB/A3/BBB commodities
Gazprom-14-2 700 € 536 31.10.09 31.10.14 69.2 67.77,  -0.70 13.46 791 4.48 BBB/A3/BBB commodities
Gazprom-15 1000 € 588 01.06.09 01.06.15 763 6826 038 13.28 861 461 /A3/BBB commodities
Gazprom-16 1350 $ 621 220509 22.11.16 943 6886 -0.83 12.63 451 543 BBB-/A3/BBB | commodities
Gazprom-17 500 € 514 22.03.09 22.03.17 983 5679 -0.04 14.08 904/ 545  BBB-/A3/BBB | commodities
Gazprom-17 1250 $ 720 01.08.09 01.02.20 1331 81.31  -0.80 14.01 443 279 BBB/BBB+ | commodities
Gazprom-17-2 500 € 544 02.11.09 02.11.17 1058 5691 061 13.95 956 597  BBB/A3/BBB | commodities
Gazprom-18 1200 € 661 13.02.10 13.02.18 1092 61.09 008 1418/ 1081 599  BBB/A3BBB | commodities
Gazprom-18-2 1100 $ 815  11.04.09 11.04.18 1114 7275 -051 13.40 560 551  BBB/A3/BBB | commodities
Gazprom-22 1300 $ 651 07.03.09 07.03.22 158.6| 59.58  0.39 13.04 546 683  BBB-/A3/BBB | commodities
Gazprom-34 1200 § 863 28.04.09 28.04.34 3065 8104 -0.52 10.83 532 857 JA3/BBB commodities
Gazprom-37 1250 § 729 16.02.17 16.08.37 346.7 56.67, -0.15 6.48 643 18.37 BBB/A3/BBB commodities
Gazprombank-10 CHF 500 C 6.53 13.08.09 13.08.10 17.8 89.00 15.15 3.67 1.32 /A3/BBB- banks
Gazprombank-10 RUB 10000 R 7.25  22.08.09 22.02.10 121 86.00 23.88 4.22 0.87 /A3/BBB- banks
Gazprombank-10-2 700 $ 365 06.04.09 06.04.10 135 90.54 13.14 0.97 1.03 /A3/BBB- banks
Gazprombank-11 300 $ 797 15.06.09 15.06.11 28.0 86.46 2.67 15.12 4.61 1.96 /A3/BBB- banks
Gazprombank-13 500 $ 793 28.06.09 28.06.13 52.8 72.07) -0.81 17.34 5.50 3.29 /A3/BBB- banks
Gazprombank-15 1000 § 6.50 23.03.09 23.09.15 80.1 63.36 15.60 513 4.54 /A3/BBB- banks
Gazstream-13 647 $ 563 22.07.09 22.07.13 53.6 89.66 0.09 8.48 3.14 3.76 BBB/A3/BBB commodities
HCFB-10 200 $ 9.50 11.04.09 11.04.10 13.7 76.50 -1.50 36.62 6.21 0.89 /Ba3/B+ banks
HCFB-11 500 $ 11.00 20.06.09 20.12.09, 20.06.11  10.0 28.2 80.46 0.06 4118 6.84 0.66 /Ba3/B+ banks
HCFB-11-2 450 § 11.75 11.08.09 11.0210 11.08.11 120 29.9 76.66, -0.38 43.94 7.66 0.76 /Ba3/B+ banks
11B-09 100 § 9.50 31.07.09 31.07.09 5.2 62.00 160.66 7.66 0.24 B/B1/BB- banks
1IB-10 150 § 9.50 12.08.09 12.02.10 11.8 B/B1/BB- banks
11B-10-2 200 € 9.00 06.07.09 06.07.10 16.6 B/B1/BB- banks
Income-Lada-10 CLN 40 % 10.00  20.05.09  20.05.09 20.11.10 3.0 211 retailers/trade
Income-Lada-11 CLN 38 $ 16.00 23.03.09 231209 20.06.11 10.0, 282 retailers/trade
Irkut-09 CLN 125§ 8.25 10.04.09 10.04.09 15 95.88 0.67 4412 4.30 0.10 /Ba2/ heavy machinery
KuzbasRazrezugol-10 200 $ 9.00 12.07.09 12.07.10 16.8 58.47 55.82 7.70 1.01 B3/ metals
KZOSRU-11 200 $ 9.25  30.04.09 30.10.11 32.6 47.000  -1.00 4520 9.84 1.78 11B- chemicals
LenSpetsSMU-12 CLN 100 § 9.75 | 26.04.09 26.04.09 26.04.12 20 38.6 B construction
Loko-Bank-09 3000 R 10.50 24.07.09 24.07.09 5.0 B/B2/ banks
Loko-Bank-10 100 § 10.00  01.03.09 01.03.10 12.3 61.90 67.43 8.08 0.69 B/B2/ banks
Lukoil-17 500 $ 6.36 07.06.09 07.06.17 100.8 7474 012 11.09 4.25 5.82 BBB-/Baa2/BBB- | commodities
Lukoil-22 500 $ 6.66  07.06.09 07.06.22 161.7 69.36 -0.18 11.12 4.80 7.50 BBB-/Baa2/BBB- | commodities
MBRD-091 100 § 8.80 29.06.09 29.06.09 4.2 B+/B1/ banks
MBRD-161 60 $ 8.88  10.03.09 10.03.11/ 10.03.16  25.0 85.7 3490 -0.07 76.83 12.72 147 B+/B1/ banks
MDM-10 425 % 7.77 |  25.07.09 25.01.10 11.2 97.61 0.00 10.55 3.98 0.86 BB/Ba1/BB banks
MDM-11 200 $ 9.75 21.07.09 21.07.11 29.2 69.49  -0.56 27.96 7.02 1.87 BB/Ba1/BB Financial
Megafon-09 375§ 8.00 10.06.09 10.12.09 96 10048  -0.06 7.34 3.98 0.75 BB+/Ba2/ telecom

MKB-09 100 § 10.25 21.04.09 21.10.09 80 79.97 49.21 6.41 0.50 B/B1/ banks
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Bank TuranAlem-09
Mirax-10

Mirax-11

Moscow-11
Moscow-16

MTS-10

MTS-12

NKNH-15

NMTP-12
NOMOS-09
NOMOS-10
NOMOS-16
Nornickel-09
0AK-10
Petrocom-09-1
Petrocom-09-2
ProbusinessBank-10
ProbusinessBank-10-2
Prodimex-11 CLN
Promsvyazbank-10
Promsvyazbank-11
Promsvyazbank-12-2
Promsvyazbank-13
Promsvyazbank-18
Raspadskaya-12
RBC-09 CLN
Renaissance-09
Renaissance-09 RUB
Renaissance-09-2
Renaissance-09-3
ROLF-10 CLN
Rosbank-09
Rosbank-09 RUB
Rosbank-12
RosEvroBank-09
Rosselkhozbank-10
Rosselkhozbank-10 CHF
Rosselkhozbank-12 CHF
Rosselkhozbank-13
Rosselkhozbank-14
Rosselkhozbank-16
Rosselkhozbank-17
Rosselkhozbank-18
RTM-09 CLN
RTM-11 CLN
Russia-10

Russia-18

Russia-28

Russia-30
RusStandard-09
RusStandard-10
RusStandard-10-2
RusStandard-11
RusStandard-15
RusStandard-16
Sberbank-11
Sberbank-13
Sberbank-13-2
Sberbank-15
Severstal-13
Severstal-14
SeverstalTrans-10 CLN
Sibirtelecom-11 CLN
SINEK-15

Sisfin-11

Soyuz Bank-10
Sunway-09 CLN
Tatfondbank-10
Tekhnosila-10 CLN
TMK-09

TMK-11

TNK-11

TNK-12

TNK-13

TNK-16

TNK-17

TNK-18

TNT-10
TransCapitalBank-10
TransCapitalBank-17

100 $
100 $
180 §
374 €
407 €
400 $
400 $
200 $
300 $
150 §
200 $
125§
500 $
200 $
225 §
425§
3000 R
80 $
100 $
200 $
225 §
200 $
150 §
100 $
300 §
100 §
250 §
1000 R
10§
10§
250 $
300 §
7000 R
130 §
80 $
350 §
375 C
150 C
700 $
750 §
500 $
1250 §
1000 $
55 §
125§
2966 $
3466 $
2500 $
21218 §
400 €
500 $
400 $
350 $
200 $
200 $
750 $
500 $
500 $
1000 §
1250 §
375 §
175 §
0 $
250 $
350 §
125§
50 $
0%
100 $
300 $
600 $
500 $
500 $
600 $
1000 §
800 $
1100 §
60 $
175 §
100 $

9.88
13.50
9.45
6.45
5.06
8.38
8.00
8.50
7.00
8.25
8.19
9.75
713
10.00
8.00
8.75
9.75
12.50
10.25
8.50
8.75
9.63
10.75
12.50
7.50
9.50
8.75
14.50
12.00
12.00
8.25
9.75
8.00
9.00
9.00
6.88
3.58
6.26
718
713
6.97
6.30
775
15.00
12.00
8.25
11.00
12.75
7.50
6.83
7.50
8.49
8.63
8.88
9.75
5.93
6.48
6.47
6.23
9.75
9.25
8.50
7.70
7.70
8.88
9.38
10.13
9.75
9.75
8.50
10.00
6.88
6.13
7.50
7.50
6.63
7.88
9.25
9.13
10.51

21.06.09
28.05.09
20.03.09
12.10.09
20.10.09
14.04.09
28.07.09
22.06.09
17.05.09
12.05.09
02.08.09
20.04.09
30.03.09
24.06.09
27.03.09
17.06.09
09.07.09
18.08.09
03.04.09
04.10.09
20.04.09
23.05.09
15.07.09
31.07.09
22.05.09
07.06.09
17.05.09
11.04.09
18.06.09
27.06.09
28.06.09
24.03.09
30.03.09
01.07.09
19.05.09
29.05.09
29.03.09
30.04.09
16.05.09
14.07.09
21.03.09
15.05.09
29.05.09
16.05.09
04.03.09
31.03.09
24.07.09
24.06.09
31.03.09
16.09.09
07.04.09
29.06.09
05.05.09
16.06.09
01.06.09
14.05.09
15.05.09
02.07.09
11.08.09
29.07.09
19.04.09
22.06.09
24.04.09
03.08.09
28.07.09
16.08.09
23.05.09
26.04.09
03.07.09
29.03.09
29.07.09
18.07.09
20.03.09
13.03.09
18.07.09
20.03.09
13.03.09
08.06.09
10.05.09
18.07.09

20.03.09!

22.12.10

20.10.11

18.08.09

15.07.11

21.09.11

16.12.10

11.02.10

22.06.09
24.10.09

21.12.09
28.05.10
20.03.11
12.10.11
20.10.16
14.10.10
28.01.12
22.12.15
17.05.12
12.05.09
02.02.10
20.10.16
30.09.09
08.07.10
27.03.09
17.12.09
09.07.10
18.08.10
29.09.11
04.10.10
20.10.11
23.05.12
15.07.13
31.01.18
22.05.12
07.06.09
17.11.09
11.10.09
18.06.09
27.06.09
28.06.10
24.09.09
30.09.09
01.07.12
19.05.09
29.11.10
29.03.10
30.04.12
16.05.13
14.01.14
21.09.16
15.06.17
29.05.18
16.11.09
04.03.11
31.03.10
24.07.18
24.06.28
31.03.30
16.09.09
07.10.10
29.06.10
05.05.11
16.12.15
01.12.16
14.11.11
15.05.13
02.07.13
11.02.15
29.07.13
19.04.14
22.06.10
24.04.11
03.08.15
28.01.11
16.02.10
23.05.09
26.04.10
03.07.10
29.09.09
29.07.11
18.07.11
20.09.12
13.03.13
18.07.16
20.03.17
13.03.18
08.12.10
10.05.10
18.07.17

220

320

6.0

29.0

31.0

220

12.0

40

1101

102.2

27.50
98.49
91.00
70.00
97.00
97.39
85.00
74.00
75.02
68.11
57.23
58.01
59.06
55.00

103.07
122.75
127.39
88.51
81.62

45.00
37.46
25.06
26.00
91.50
82.41
82.00
67.02
58.06
57.84
64.01

50.09
79.59
72.50

94.63
67.84
88.00
79.69
78.76
63.34
58.24
59.63

73.63
25.55

0.04
-0.18

-1.03

0.07.

-0.04

0.00
-0.10

0.91

-1.89

-0.02

0.14
2.00
3.00
-0.21
-1.45
-2.53
-0.27
-0.92

-0.17
-0.16
-0.37
-1.54

1.50

-55.05
0.96

-0.48
-0.52
-0.81
0.45
0.38
-0.06
0.41

0.09
-0.13

0.35
-0.78
0.09
0.21
-0.70
0.96
-0.17
-0.14

0.15
3.28

Ay

50000

100.00

45.31

37.70

36.90

24.24

32.81

115.89

54.60

206.61
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16.37

8.84
11.98

15.54

19.83
15.38
13.95

7.54
74.42
13.45
13.73
63.29

19.60
23.81
32.50

28.15

143.66
14.67
25.00
2212
2247

8.49
19.19
16.86
15.43
16.97

15.50
16.52
130.38

3.01
7.58
9.60
9.69
46.15

83.74
66.53

44.76

9.54
11.89
11.88

26.32
23.88

22.87
2247
47.73

18.34
29.41
12.83
13.47
14.63
16.16
16.02
16.66

38.20
46.46

5.19

10.50
6.85
777

4.83
743
497
4.19
4.31
8.80
3.57

4.02
4.55
8.86
6.94

10.05
6.12
8.59
7.03

6.49

15.00
248
440
6.43
464
353
422
8.46
478
523
6.09
543
6.56
6.74

4.00
4.48
5.00
4.24
8.36

9.43
11.51
17.71
18.75

324

3.93

3.94

4.65

8.40

8.00

6.64

7.69
5.58
6.47

4.49
7.37
391
3.84
4.76
5.92
5.69
6.60

6.20
20.58

0.74

2.35
573

243
1.35
2.56
0.20
0.86
1.83
0.56

0.09
0.74
0.97
0.41

1.39
2.04
2.24
1.88

240

0.71
0.30
0.52
2.55
0.21
1.60
0.96
2.55
3.28
3.68
191
5.33
5.31
0.42

0.58
6.16
8.18
5.18
0.46

0.88
1.37
0.96
2.55
2.39
343
3.55
0.74
3.00
3.28
0.16

4.07
1.61
0.77

0.53
1.87
2.09
2.92
313
4.88
5.08
5.08

0.95
249

B-/B1/
B/B2/
B/B2/
BBB+/Baa1/BBB+
BBB+/Baa1/BBB+
/Ba2/BB-
/Ba2/BB-
B+/B1/
[Ba1/BB+
B+/Ba3/
B+/Ba3/
B+/Ba3/
BBB-/Baa2/

/Ba3/B
/Ba3/B+
B-l/
B-l/

B+/Ba2/BB-
B+/Ba2/BB-
B+/Ba2/BB-
B+/Ba2/BB-
B+/Ba2/BB-
/Ba3/B+
licce
BB-/Ba3/BB-
BB-/Ba3/BB-
BB-/Ba3/BB-
BB-/Ba3/BB-
/B2/BB-
[Ba2/
A-/Baa3/BB+
A-/Baa3/BB+
B1/
BBB+/A3/
BBB+/A3/
BBB+/A3/
BBB+/A3/
BBB+/A3/
BBB+/Baa1/
BBB+/A3/
BBB+/A3/

BBB+/Baa1/BBB
BBB+/Baa1/BBB
BBB+/Baa1/BBB
BBB+/Baa1/BBB
BB-/Ba2/BB-
BB-/Ba2/B+
BB-/Ba2/BB-
BB-/Ba2/BB-
/Ba3/B
BB-/Ba2/BB-
BBB+/A2/
BBB+/A2/
BBB+/A2/
BBB+/A2/
/Ba2/BB
/Ba2/BB
[Ba3/
B+/

[Bat/
/Ba3/B+
/B2/B
1/B-

B2/

/B1/BB-
/Ba3/B+
[Baa2/BB+
BBB-/Ba2/BB+
BBB-/Ba2/BB+
/Baa2/BB+
/Baa2/BB+
BBB-/Ba2/BB+

B2/
B2/

banks
construction
construction
muni

muni

telecom
telecom
chemicals
services
banks
Financial
Financial
commodities
heavy machinery
banks
Financial
Financial
Financial
retailers/trade
banks

banks

banks

banks

banks
commodities
telecom
banks

banks

banks

banks
retailers/trade
banks

banks

banks

banks

banks

banks

banks

banks

banks

banks

banks

banks
retailers/trade
retailers/trade
gov.

gov.

gov.

gov.

banks

banks

banks

banks

banks

banks

banks

banks

banks

banks
commodities
commodities
transport
telecom
Financial
telecom
banks
retailers/trade
Financial
retailers/trade
manufacturing
manufacturing
commodities
commodities
commodities
commodities
commodities
commodities
telecom
banks

banks
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Amount
outst., min|

rub.

Coupon|
rate, %

- e

| Volume traded,
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REUNT]

TransCreditBank-10 || 400 $ || 7.00] 16.05.00 16.05.10| 149 9259 1373 378 110]  BazeB  |banks
TransCreditBank-11 350 $ 9.0( 23.06.09 25.06.11 28. 85.86 16.49 5.2 1.9 /Ba3/BB banks
Transneft-12 500 $ 6.1§| 27.06.09 27.06.4 40.3 85.57 11.41 35 2.8! IA2/BBB+ commodities
Transneft-12-2 700 € 5.3 27.06.09 27.06.1 40. 83.48 11.46 3.2 2.8 IA2/BBB+ commodities
Transneft-13 600 $ 7.70 | 07.08.09 07.08.1 54. 84.16 12.44 4.5 3.5 IA2/BBB+ commodities
Transneft-14 1300 § 5.63| 05.03.09 05.03.13 61.3 73.49 13.01 3.8 3.9 IA2/BBB+ commodities
Transneft-18 1050 § 8.7 07.08.09 07.08.1 115.1 76.77 13.04 5.6 5.7 IA2/BBB+ commodities
Trust-09 150 § 9.25 05.04.09 05.10.0° 7. B-/B2/ banks
Trust-10 200 $ 9.3a| 29.05.09 29.05.13 15.3 B-/B2/ banks
Trust-12 CLN 20§ 11.50 | 06.03.09 06.09.1 43, B-/B2/ banks
URSA rub 10 5000 R 9.13| 26.02.09 26.02.1 12. 71.00: 54.92 6.4 0.5¢ B1/ banks
URSA-09 351§ 9.00 12.05.09 12.05.0! 2. 99.50 11.26 4.53 0.23 B+/Ba3d/ banks
URSA-10 EUR 400 € 7.00 21.05.09 21.05.1 15.1 85.08 20.77 8.2 1.0 B+/Ba3/ banks
URSA-11-1 130 § 12.00| 30.06.09 30.12.11 34, B+/Ba3d/ banks
URSA-11-2 300 € 830 16.11.09 16.11.11 33. 76.64. 19.25 10.8 2.2! B+/Ba3/ banks
UTK-13 CLN 3500 R 9.00 04.06.09 04.06.09/ 04.06.1 30 52 77.00 130.91 s.d 0.1% /B1/B telecom
VIP-09 450 § 10.00 | 16.06.09 16.06.0: 3.7, 10068 -0.0 767 49 0.3 /Ba2/BB+ elecom
VIP-10 300 § 8.00 11.08.09 11.02.1q 11.3 9590/ 0.0 12.64 41 0.8 [Ba2/ elecom
VIP-11 300 $ 8.38  22.04.09 22.10.11 32. 83.22] 0.05 16.39 5.0 2.1 /Ba2/BB+ elecom
VIP-13 1000 $ 8.3 30.04.09 30.04.1 50. 68.11 19.95 6.1 3. [Ba2/BB+ elecom
VIP-16 600 $ 8.23 23.05.09 23.05.13 88.3 58.71 -0.02 18.94 7.0: 4.4 /Ba2/BB+ elecom
VIP-18 1000 $ 9.1 30.04.09 30.04.1 111. 57.65 19.05 7.91 4.7 /Ba2/BB+ elecom
Vostok Express Bank-| | 5400 R 9.88 03.07.09 03.07.0 4. B3/ banks
Vostok Express Bank- 43 % 11.03 27.06.09 27.06.13 101 a B3/ banks

VTB 24-09 500 $ 3.8 07.03.09 07.12.0 9. 93.41 12.96 1.0: 0.7 BBB+/A2/BBB+  banks

VTB N-W-15 400 $ 6.20 29.03.09 29.09.1 80. 55.88 0.1 17.84 5.5! 44 BBB+/A3/ banks
VTB-09 RUB 10000 R 700 13.04.09 13.04.03 1.3 98.00 ] 22.44 35 0.1 BBB+/A2/BBB+ | banks
VTB-09-3 800 § 480  02.05.09 02.11.0 8. 95.60/ 0.0 11.70 1.2 0. BBB+/A2/BBB+  banks
VTB-10 GBP 300 G 6.3 15.03.09 15.03.1 12. 88.88/ -1.6 18.03 71 091 BBB+/A2/BBB+ | banks
VTB-11 450 § 7.53 12.04.09 12.10.11 32.3 90.07 0.13 12.00 4.13 2 Zi BBB+/A2/BBB+  banks
VTB-11-2 1000 € 8.2! 30.06.09 30.06.11 28. 88.81/ 0.0 13.64 9.2 1.9 BBB+/A2/BBB+  banks
VTB-12 1200 $ 661 30.04.00 30.10.1 48 7823 00 1442, 422 298 BBB+A2BBB+ | banks
VTB-12-2 RUB 30000 R 12.0 28.05.09 28.11.1 45 99.81 12.05 6.01 2.8 BBB+/A2/BBB+  banks
VTB-15 750 $ 6.3 04.08.09 04.02.10.  04.02.1 12.0 72. 64.81/ -0.1 62.67 6.0: 0.7 BBB+/A2/BBB+  banks
VTB-16 500 € 4.2! 15.02.100  15.02.11  15.02.1 240 84! 8401 041 13.61 5.0¢ 181 BBB+/A2/BBB+  banks
VTB-18 2000 $ G.Ba| 28.05.09 29.05.13 112.1 68.79 0.03 12.69 5.03 S.QJ BBB+/A2/BBB+  banks
VTB-35 1000 $ 6.25 30.06.09 30.06.10 30.06.35  16.0, 320. 5852 -0.9 52.93 5. 1.02| BBB+A2/BBB+ | banks
Zenit-09 200 $ 875 27.04.09 27.10.09 82 9854 053 1100 444 062 B/Ba3/ banks
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busnec-AenapraMeHT O onepanuaM C AOATOBBIMM MHCTPYMEHTAMM

UcnonHutenbHbIN AUPEKTOP, pyKoBoAUTENb AenapTaMeHTa
Bopuc MH3bypr, GinzburgBl@uralsib.ru

Busnec-6A0K IPOAQXK B TOProBAM

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
Enena [oBraHb, cT. BULE-npe3vaeHT, dov_en@uralsib.ru Bsayecnas Yanos, Tpengep, chalovvg@uralsib.ru

EkatepuHa N'y6buHa, cT. BULE-npe3naeHT, gubinaea@uralsib.ru
Omutpuia Monos., BuLe-npe3unaeHT, popovdv@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, HauYanbHWK oTAena, tim_gg@uralsib.ru Kcenms XapuTorosa, ananuTyk, kharitonovko@uralsib.ru
Hatanbs NpuweHkoBa, Bed. cneumanucT, grischenkovane@uralsib.ru Anekceli HekylumH, aHanuTuk, chekushinay@uralsib.ru

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

AHaAnTHYECKOE YyIIPaBACHHE

PykoBoauTenb ynpaBneHus
KoHcTaHTuH YepHbiweB, che_kb@uralsib.ru

JonroBble o6A3aTenLCTBa MeTtannyprus/lopHoao6biBaloLasi MPOMbILIIEHHOCTb
Jenvc Mopbigait, poryvajdv@uralsib.ru Mavikn Kagara, kavanaghms@uralsib.ru
Cranucnas BoxeHko, bozhenkosv@uralsib.ru Amutpuir Cmonmk, smolindv@uralsib.ru
Hapexnaa Mbipcukosa, myr_nv@uralsib.ru Hukonan CocHoBckuin, sosnovskyno@uralsib.ru
Crtparerus/lonutuka BaHku
Kpuc Yudep, cweafer@uralsib.ru Jleonnp CrnivnyeHko, slipchenkola@uralsib.ru
Jleonnp Cnunuenko, slipchenkola@uralsib.ru Hatanes Marioposa, mai_ng@uralsib.ru
SKOHOMMKa Heasuxumoctb
Bnagvnmup Tuxomumpos, tih_vi@uralsib.ru Anbpap Barabos, vagabovem@uralsib.ru

Hatanbs Manoposa, mai_ng@uralsib.ru MPOMBILLNEHHBI CeKTOp

Hed1b 1 ras AnHa KynpusHoBa, kupriyanovaa@uralsib.ru
BukTtop MuwHsikoB, mishnyakovvv@uralsib.ru WpwuHa UpTeroga, irtegovais@uralsib.ru
Muxaun 3aHo3uH, zanozinmy@uralsib.ru Hatanbs CopokuHa, sorokinani@uralsib.ru
OHepreTuka MoTpe6uTtensckuii cekTop

MartBen Tawu, tai_ma@uralsib.ru
AnekcaHpp CenesHes, seleznevae@uralsib.ru

TenekommyHukaunn/Meana/UiHpopmaLMOHHbIE TEXHONOTUM
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

KoHcTaHTuH Benos, belovka@uralsib.ru

Onecs Bnacosa, vlasovaoca@uralsib.ru

Hatanua CmupHoBa, smirnovana@uralsib.ru

AHanus pbIHOYHbIX JAHHbIX

AHngpeit BorgaHosud, bogdanovicas@uralsib.ru
Bacunun Odertapes, degtyarevwm@uralsib.ru
Bnagumup Kocsiko, kosyakovvs@uralsib.ru

PepaktupoBaHue/nonurpadus/nepesoa

[xoH Yonuw (aHrn. 13.), walshj@uralsib.ru, KOnus MpokoneHko, pro_ja@uralsib.ru, AHapei MaTturopckui, pya_ae@uralsib.ru,
HataH MapgeHep (aHrn. s13.), gardenern@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru, EBreHuit NpuHkpyr, grinkruges@uralsib.ru
KaponaitH Meccekap, messekark@uralsib.ru

OusanH
AHgpewi 'oH4apoB, goncharovai@uralsib.ru

HacToswuii GionneTteHb npefHasHauYeH UCKMIOYMTENbHO ANst MHGOPMALMOHHbIX Lieneit. Hu npu kakux 06CTosTenbCTBax 3T0T GlonneTeHb He AOoKeH
MCMONb30BaThCA UMK paccMaTpuBaTLCS Kak oepTa unu npeanoxexHne Aenatb odepTbl. HECMOTPS Ha TO, YTO AaHHbLI MaTepuan 6bin NoAroToBNeH
C MakcMmManbHoW TwaTtensHocTblo, YPAIICUB He gaeT HMkakux NpsiMbiX UK KOCBEHHbIX 3aBEPEHWIA UMW rapaHTUIN B OTHOLLEHWW JOCTOBEPHOCTMN
1 NOMHOTBI BKIOYEHHOM B BronneTeHb uHopmauun. Hu YPAIICUB, Hu areHTbl KoMnaHum unv acddunmupoBaHHble niLa He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a NoGble NPsIMbIE U KOCBEHHbIE YObITKM OT UCMOMb30BaHUS HacTosLero GionneTeHs unu cogepxallencs B HeM MHopmaLmn.

Bce npaBa Ha 6tonneteHb npuHaanexat OO0 «YPAJICUB Kanutany», u coaepxallascst B HeM UHOpMaLmUs He MOXET BOCNPOU3BOANTLCS U
pacnpocTpaHaTbca 6e3 npeaBapUTeNLHOrO NUCbMEHHoro paspeluerus. © YPAJICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJICUB»

25 ¢espa.rm 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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