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HOBOCTU BKPATLE

MOM-Bank (BB/Ba1/BB-) n Anbda-bank (BB/Ba1/BB-) — ArentctBo Fitch noHusuno
penTuHrm oboux GaHkoB ¢ «BB» go «BB-». MpuunmHbl cTaHgapTHble: 3Ha4MTeNnbHOEe
obecueHeHne KpeauTHbIX NopTdenen, puckn, CBA3aHHbIE C CYLLECTBEHHbIM BamtoTHbLIM

USDRUB 3341 (0,5) 69) 146

MEO KpeauToBaHueM, 1 obliee yxydlleHue onepaumoHHon cpedbl. B Luenom Mbl pasgensem
6.n. QR R GRS YD mHeHue Fitch o ToMm, yTo Ha nokasatenv MIOM-BaHka n Anbta-baHka HeraTyBHO BMseT
Russia30-UST10 5520 ®) (138)  (240) MUPOBO (PUHAHCOBLIN KPU3NC, OAHAKO KPeaMTOCMOCOBHOCTb 3TWX 6aHOKB, OAHUX U3
EMBI + Spread 6434 (398) (486)  (810) KPYMHEMNLINX YaCTHbIX POCCUNCKMX KpeOWUTHbIX OpraHu3aumii, He Bbi3blBaeT Y Hac onace-
ITRAXX HY 13280 @38)  (191,3) (1438)

HUA. Mbl He nckoyaem, Yto Moody’s Bckope nocriegyeT npumepy Fitch, yuuTbiBas, 4yto
Mo COMOCTaBUMOW LUKane Tekyline penTuHrim obomx aMmMTeHToB no Bepcun Moody’s yxe
MHAWKATUBHBIE CNPEADI Ha [Be CTyneHu Bbille, Yem y Fitch.
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URSA 10, koTOpble MMEIOT crnpe B HECKONbKO NPOLEHTHbIX NYHKTOB K cTaBkam NDF.
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Crparerusa

BHEWHMM PbIHOK

7Y UST pasameuwieHsb! 6e3 npemum...

Cnpoc Ha BYepalLlHeM ayKLMOHEe MO CEMUIIETHUM KasHavyenckum HoTam obbe-
MOM 24 mMnpa Oonn. npesbicun npeanoxeHue B 2,52 pasa, Toraa kak B xoge
npeabigyLiero aykumoHa no 6ymaram gaHHOW CPOYHOCTU (Mecsil, Has3ag) npe-
BbiLLEHME Crpoca Hag npeanoxeHvem pasHsinacb 2,11. [JoxogHOCTb MO LeHe
oTceyeHuns coctasuna YTM2,384%, 4To COOTBETCTBYET YPOBHIO JOXOAHOCTM
Ha BTOPWYHOM pblHKE, TO €CTb NPemMun NpegocTaBneHo He bbino. OTcyTcTBME
npemMun ObINO JOCTUrHYTO 3a cyeT cHukeHus (¢ 38,7% Ha npedbigyluem ayk-
umoHe Ao 28%) obbema Gymar npofaHHbIX MHOCTPaHHLIM MHBecTopaMm. B ue-
NOM pasMeLLeHnst KasHavenckmx bymar Ha TekyLlen Hegene MOXHO NpusHaTb
ycneLuHbIMU, CNPOC MO-NPeXHeMy B AABa-TpY pa3a NpeBbIlaeT npeanoxeHve, a
POCT AOXOAHOCTEN OrpaHnyeH noTeHumanbHbIM1M nHTepseHumnamn ®PC.

-.nnogaep>xaB BTOPUUHDbINA pbiHOK UST

OTcyTCTBME NPEMUU HA ayKUMOHE MO pa3MeLLeHU0 ceMuneTHux bymar noa-
Aepxarno BTOpUYHbIA pbiHOK UST, HECMOTPS Ha MO3UTUBHYIO AMHAMUKY PbIHKA
akuun. B pesynbTate AOXOOHOCTb AecATUNeTHen bymarn cHusunack Ha 4 6.n.
0o YTM2,74%, npu 3TOM HaKMoH KpuBoW goxogHocten UST He maMeHuncs.
PesynbTathl cerogHsawHero aykumoHa ®PC no BbIKyny ABYX- U TPEXMETHUX HOT
OynyT cerogHs onpenensitb LEHOBYO AMHaMuKy pbiHka UST. Mbl He uckntoya-
€M pocTa HaknoHa KpuBow goxogHocten UST.

PoiHok Tpyaa CLUA ocTtaercs B «kHOKpayHe»

MoctynueBwas Byepa 13 CLUA makposkoHOMMYeCKasa cTaTUCTMKA Nokasana, vYto
cuTyaumus ¢ 6espaboTuuen B CTpaHe NpoAoshkKaeT yxXyawaTbCs, a 3Ha4uT, on-
TMMU3M Ha (POHOOBLIX PbIHKAX, BbI3BAHHbIA BOCCTAHOBIIEHMEM PbIHKA aMepu-
KaHCKOTO XWIbsl, SIBMSIETCA HECKONbKO MpexaeBpeMeHHbIM. Yucno nwogen,
NPOAOIMKALWMX nony4daTtb nocobusi no 6e3paboTuue, 3a Hepern, 3aBepLUnB-
wytoca 15 mapta, gocturno 5,56 MrH YenoBek No cpaBHeHWO ¢ 5,438 MNH Hefe-
nen paHee. Bbipocno 1 uncno nepBuYHbIX obpalleHnin no 6espadboTuue.

Buepa Takke Obinm onybnukoBaHbl AaHHble no BBl CLUA 3a IV ksaptan 2008 .
CHwXeHue nokasaTtens B rodOBOM BblpakeHun cocTtaBuno 6,3%, B TO Bpems
KaK pbIHOK OXupan CHwxeHus Ha 6,6%. HecmoTps Ha npeackasyemo cnaboe
3Ha4veHue 3a IV kBapTan, no utoram 2008 r. BB CLUA Bce-Takv nokasan poct
Ha 1,1%, rnaBHbIM obpa3om Gnarogaps HanoroBbIM MOCTYMIEHVUAM W BbICOKO-
My o6bemy akcnopTa B | nonyroguu.

CerogHsa oxupaetca nyonvkaums AaHHbIX O NOTPEOUTENLCKNX pacxodax v Oo-
Xxofax HaceneHus 3a goeBpasnb. CornacHo KOHCEHCYC-MPOrHO3Y OXMOAETCH, YTO
poxoabl cHmsaTca Ha 0,1% npw yBennyeHne pacxonoB Ha 0,2%. Oxvagaembii
POCT pacxofoB Mbl CBA3bIBAEM C MOSOXUTENbHLIM U3MEHEHNEM MOTPEOUTENb-
ckon nHgnsaumm B CLUA B npoLuniom mecsue.

PoccMncKMn CermMeHT: KBa3mCcyBepeHHbIXn ponr
BbIFNIAAMUT Nyylle pbiHKa

Ha ¢oHe pocTa CKNOHHOCTU MHBECTOPOB K PUCKY, @ Takke CTaburbHbIX LIEeH Ha
HehTb AONMN pasBMBaKOLLMXCSH CTPaH COXPaHWUMMU NMO3UTMBHYH LEHOBYIO AWHa-
MUKY. Poccuicknii cerMeHT He cTan UCKMYEHUEM, CyBepeHHble eBpoobnura-
uun Russia 30 3akpbinucb Ha ypoBHe 95,79% OT HOMMHana, y4to Ha 79 6.n.
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BbilLE YPOBHSA Mpeablayliero AHs. MNpyu 9TOM CyBepeHHbI cripeq Cy3wuncs Ha
10 6.n. go 550 6.n., YTO cTANo CnNeACTBMEM OMEPEXAIOLLErO CHKEHUSA LOXOA-
HOCTEl poCCUMICKMX Bymar no cpaBHEHUIO C 6a30BbIMY aKTUBaMM.

B koprnopaTMBHOM CermMeHTe MHTEepec Ha MOKynKy AoMuHupoBan B Gymarax
KBa3ncyBepeHHbIX 6aHKOB, B YacTHOCTM Bbinyckn Sberbank 13, RAB 17, RAB
13, Bank of Moscow 13 nogopoxanu 6onee 4em Ha 1 n.n. Takke cnpoc Obin
nposiBrneH K  cybopavHMPOBaHHLIM eBpoobnvraumsim Sberbank 15
(YTM12,8%), koTMpOBKM KOTOpbIX Npnbasunu 6onee 2 n.n. Ha Haw B3rnsg, co-
XpaHsilowWmiica cnpes 3Tux bymar K cTapwmm Jonram SMUTEHTa Ha YpPOBHE
200-300 6.n. BLIMAAUMT HEOBOCHOBAHHO BbICOKUM. Bbinycku Masnpoma BbIrns-
Jenu nydlle pbiHKa B HedpTerasoBoM CEKTOPE, NMOAOPOXaB B CpedHeM Ha 1—
1,5 n.n.

Cpeam Bymar 4yacTHOro cektopa pannv npodorkmnock B Bbinyckax Vimpelcom
13 n Vimpelcom 17, npu atom cnpeg 6ymar Vimpelcom 13 k KpuBO aMUTEH-
Ta yXe Cy3uncst MoYTW 40 Hynsi. B meTannyprinyeckoM cektope pocT nokasanu
TMK 11 n Raspadskaya 12. Ha Haw B3rnsg Bbinyck, Raspadskaya 12 Bbirns-
OWUT HeOoOUEHEHHbIM OTHOCUTENBHO CekTopa, npeafiaras MonoXUTENbHbI
cnpeq k 6onee onvHHBIM Bbinyckam Bbinyckam Severstal 13 n Evraz 13, smu-
TEHTbl KOTOPbIX MMEIOT Gonee BbICOKYH [OMTOBYH Harpy3ky.

Henuc lNopeisall, poryvajdv@uralsib.ru
CmaHucnas boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pPbIHOK

Py6nb ykpenuncsa scnen 3a HedTblO

B nocnegHee Bpemsi pybrnesas CTOMMOCTb GUBAmNOTHOM KOP3WHbI EMOHCTpU-
pyeT BbICOKYK KOPPEensunio ¢ LieHOW Ha HedTb, BYEpaLUHUIA OEHb HE CTan UC-
knoveHneM. PocT HedTAHbIX MHAEKCOB OTpasuncs B ykpenneHun pybns k bua-
BantoTHOW Kop3uHe Ha 25 koneek Ao 38,72 py6. TpeTuii AeHb noaps o6beMbl
CAEenoK Kynnu-npoAaku BanioTbl MagalT u BYepa coctasunu 3,8 mnpg gonn.
OTO CBA3aHO C TeM, YTO M3-3a HECUINbHbIX konebaHuin BantoTHbIX Kypcos, LB,
Ha Haw B3rnsA, BYepa BO3aepXancs OT yyactusd B Toprax. CuTyaums ¢ nuk-
BMAHOCTBLIO OCTaeTcsa 6naronpuAaTHOW, O YeM CBMOETENbCTBYIOT OOAHOOHEBHbLIE
ctaskn MBK, ctabunuavposasLlumecs Ha ypoBHe Huxe 9% rogoBsbix.

PbIHOK COXpaHMI1 NO3UTUBHbIX HACTPOM

Ha doHe BnaronpuaTHOM cUTyauun C NMUKBUAHOCTBIO LieHbl pybneBbix obnura-
LMA BHOBb BbIpOCHU: GOMbLUMHCTBO Gymar nepBoro M BTOPOro 3LUENOHOB 3a-
KpbINUCb B NNtOCE, NP 3TOM aKTUBHOCTb Obina Hke, YeM HakaHyHe. Jlngepom
no obbemy TOproB BHOBb cTanu obnuraumn MM op-59 (YTM14,74%), nopele-
BeBwMe Ha 21 6.n. Mo-Buanmomy, nageHve UeHbl 3TUX obnurauuii CBsi3aHo ¢
dmkcaumen npubbinu, — C MOMEHTa UX JopasMeLleHns Heaenen paHee pocT
koTupoBok npesbicun 1,5 n.n. Takke akTuBHO ToproBanucb bymarn PCXB-7,
BTBE-6 n MlNop-45.

Bo BTOpoM allenoHe uHTepec Ha NOKYMKy NposiBUIICS B Bblnyckax MockoBCKow
obnactn. Kopotkme obnuraumm MocO6n-4 (YTM25%), nopgopoxaBluve Ha
20 6.n., Bce elle BbIMSAAAT AeLleBO OTHOCUTENbHO KpuBow MocobnacTtu. Tak-
e MOKYMK1 Npownu B ANuMHHbIX 6ymarax MocO6n-8 n MocO6n-6, kotopble
nogopoxanu Ha 30 6.n. B TenekoMMyHWKaLMOHHOM CEKTOpe aKTMBHO TOproBa-
nuce obnurauum Boimnenkom-unsect-1 (YTP17,6%) n KOTK-4 (YTM19,4%),
BNpoYeM, KOTUPOBKW OCTaNNCb Ha paHee AOCTUrHYThIX YPOBHSIX.

HoBocTb 0 npoaneHnn Ha aBa Mecsila bpuax-kpeanta Medeny «ypoHunay Ko-
TMpoBkM obnurauuii Meven-2 (YTM21,3%) 6onee yem Ha 1,3 n.n. no ueHam
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3aKpbITUA. A roToBSLasacs gonammcens akumin AnteyHon cetm 36,6 Bbi3Bana
POCT KOTUPOBOK (MpaBAa Ha MarnblX TOproBbix obopoTtax) obnurauuin Anteka
3616 Ha 8 n.n. no 58% ot HoMMHana. AnTeyHas cetb 36,6 (NR) BegeT nepe-
roeopbl ¢ Homoc-baHkom o pecTpykTypusauum kpeauta B 500 mnH py6., nora-
LUEHNE KOTOPOro AOIMKHO ObINO COCTOSATbCA cerofHs («Bedomocmuy). MNapa-
MeTpbl PECTPYKTYpM3auun Nnoka He onpedeneHbl. HecmoTpsa Ha nosiBuBLUMECS
nosaByepa COOOLLEHNsI O CKOPOW OOMSMWCCUM aKUuMiA puTennepa B Momb3y
doHaa Marshall Capital Partners, Mbl No-NpexxHEMY He UCKIOYaeM, 4To aep-
Xartenam obnuraumii AnT36K6 C noralleHnem B MOHe Takke OyaeT npeanoxeHa
PeCTpYKTYpu3aLms.

Mockea yanuHuT gropauuio

3aBepLUnB HECKONMbKO AHEeW Hasan pasmelleHue Bbinycka MIop-59, Mockom-
3aiiM HamepeH 1 anpens BbIATU Ha NEPBUYHBIA PbIHOK C HOBbLIM BbIMYCKOM 00-
nuraumin MFop-58 o6vemom 15 mnpg py6. CtaBka KBapTanbHOro KyrnoHa on-
peneneHa Ha yposHe 10% rogosebix, Aata noraweHus — 1 uoxa 2011 r.

Ha kpuBoi Mocksbl Hanbonee 6nmskuMmn no Atopaummn k 6ymaram MM op-58 se-
nstoTtcs Boinyckn MMop-50 (YTM16,93%) u MINop-45 (17,2%). HecmoTps Ha To,
4YTO cendac KopoTkas pybrneBasi NUKBUAHOCTb HaXoAUTCA Ha KOMOPTHOM
YPOBHe, a KpuBasi BMeHeHHbIX ctaBok NDF Huxe 16%, Mbl COMHeBaeMcs, 4To
MockBe ygactcsi peanu3oBaTb HOBbI BbiNyck 6e3 npemun K pbiHKy. OTa npe-
Musi obycrnoBeneHa ANVHHON Atopauuen (a 3HaunT, 6onee BbICOKMM PbIHOYHbLIM
pUCKOM), @ TakkKe CTaBKOM KynoHa, KoTopasi npeanonaraeT oTpuuaTtenbHyto
Mapxy oTHocuTenbHo ctaBok PEMO LIE. Bo3amoxHo, cnpoc Ha Bbinyck 6yaet
nposiButcs Ha ypoBHe YTM17,5%, koTopbiii obecneunBaeT mapxy 5 n.n. Hag
kpmeon ctaBok NDF ¢ 50-npoLeHTHbIM dhoHaMpoBaHMeM no3vuum B LIB.

HeHuc lNopsisall, poryvajdv@uralsib.ru
Hadexda Mbipcukosa, myrsikovanv@uralsib.ru

CKpbITBIM «30MOM» HYyXXHa peKanuTanu3auusa

OT4yeTHOCTL GaHKOB He oTpaxaeT peanbHbii ypoBeHb NPL... Mo coobule-
Huo UHTpedrakca, BYepa MUHUCTP cmHaHcoB Anekcen KyapwH 3asBun, 4to
peanbHbI YPOBEHb MPOCPOYEHHBIX KpeaMToB B GaHKOBCKOM cektope PP yxe
cocTtasnseT okono 10%. 3To npoTuBOpPeYUT npenBapuTefibHblM AaHHbIM LB
P®, cornacHo koTopblM Mo uUToram pespanst ypoBeHb NPOCPOYEHHOW 3a4or-
»eHHocTu no BaHkoBckomy cekTopy P® coctasun 3,1% no kpegutam Hedpu-
HaHcoBoMy cekTopy u 4,1% no kpegutam dusnuuam. HanoMHum, 4to paHee
NpaB1TENbLCTBO OLIEHNBANO YpOBEHb MPOCPOYEHHON 3apormkeHHocTn B 10% Ha
KOHeL roga B 6aszoBoM cueHapun n 12% B neccummctndHoM. O peanbHOM
YPOBHE MPOCPOYEHHON 3aJ0/MKEHHOCTU MOXHO CyAUTb MO YacTtoTe AedonToB
Ha pblHKe pybneBbix obnuraumi, kotopas Bbipocna Ao 35,6% cpean amuTeH-
TOB TPeTbEro 3llefioHa B KOHLEe NpoLnoro roga, coctasme B cpegHem 19% 3a
nionb — cpespane. Mpy 3ToM cpeHss YacToTa A4edOnTOB MO PbIHKY 06nurauunii
coctaBnsieT 11%. Bonee nogpo6bHO cM. B HaweMm cneumnanbHOM oTyeTe «3M-
nMpuyeckas BEposiTHOCTb Aedhonta Ha pybneBoM pbiHke» oT 3 mapTa 2009 r.
http://st.finam.ru/ipo/comments/ 090303 F1%20Strateqy Defaults%20Probability.pdf

...MOCKOJbKY «nJloXue» KpeanTbl BbirogHee CKpPbITb, YeM NOKa3aTb. baHk,
umetoWwmn Ha GanaHce Kpeaurt, KOTOprVI HEBO3MOXHO B3bICKaTb B MOJIHOM
obbeme, MoOXeT nMbGo OTHeCTU ero K I'IpOCpO‘-IeHHOVI 3a[l0/KEHHOCTH, NGO
NPONIOHINpoBaTh.

< B nepBom cny4yae G6aHK LOIMKEH YBENUYUTL PE3epBbl HA BO3MOXHbIE MO-
Tepwu, koTopble POPMUPYIOTCS M3 NPUOLINK, YMEHbBLUMB YPOBEHb AOCTa-
TOYHOCTM KanuTana. CHWXeHne 3Toro nokasaTens NPUBOAUT K COKpaLle-
Huto numuToB Ha MBK 1 LUB P® n, cnegosaTtensHO, CHUXaeT NUKBUAHYIO
nosuumio 6GaHka. [locKONbKy «MMOXUX» KPEAWTOB MOXET OKa3aTbCs
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CINULLKOM MHOTO, TO MX MacCoBOe crnucaHue 6e3 MonosiHeHus kanutana
npuBeAeT K paspbiBY NMKBUOHOCTU. MaccoBble crnvcaHus NIoxXmx Kpeau-
TOB NpmBeayT K pOCTy 4Yucna 6aHKp0TCTB B pealibHOM CEeKTope 3KOHOMMU-
KN N CHWXEHUK NPOMBbILUIEHHOro noteHuuana P®, yTo0 npoTnBOpeYnT
HeaBHO OObABMNEHHBIM AHTUKPU3NCHLIM NpuopuTeTam npaBUTesbCTBA.

< Bo BTOpOM cniy4ae, korga 6aHK NPOCTO MPOSIOHTUPYET «MIIOXOW» KpeauT,
YPOBEHb JOCTAaTOMHOCTM Kanutana He MeHsieTcsi, a pedHaHCMpoBaHue
aKTMBa OCYLLECTBMAETCSA 3a CcHeT NMKBMOHOCTU, npedocTtasnsemon LIB (B
YacTHoCTM Ge33anoroBoe KpeavToBaHME), NMpU 3TOM 3aeMLUMK MpOoAor-
KaeT BECTU OMnepauMoHHYI0 AEeATENbHOCTb. TO eCTb B 3TOM CIyvae «u
BOJIKM CbIThbl, M OBUbI Lenbi». [oToBHOCTL LB PP npegoctaBnatb pedum-
HaHCMPOBaHWE Mo 3anor HEepbIHOYHbIX aKTMBOB (HaMpuMep, KpeauToB
Marnomy OusHecy, Bekcenern) cTumynupyet H6aHku K ToOMy, 4YToObl coxpa-
HSATb NIIOXMe akTVBbl Ha GanaHcax.

Mnoxue akTMBbI Ha GanaHcax 6aHKOB — obwasa npob6nema mupoBon u-
HaHcoBOW cucTeMbl... OTMETUM, YTO POBHO Takasi Xe CuTyauus (HexenaHue
6aHKOB paccTaBaTbCA C MIOXVMMM akTMBaMu) CroXunacb BO BCEM MUpe, U
WUMEHHO C Hel oT4yasiHHO 6opeTtcs ®PC, npeanoxuvsLuasi HOBbIM NMaH Mo OYUCT-
ke 6aHKOB OT «TOKCUYHbIX» akTMBOB. [lockonbky LIB P® aBnsieTca oCHOBHbIM
MOCTaBLUMKOM JMKBMAHOCTM B POCCUMCKYHO OGaHKOBCKyD cuctemy, o3abouyeH-
HocTb perynaTtopoB (MuHduHa u LIB) kayecTBoM obecneveHns no npegocTas-
nsemomMmy peduHaHCUpPOBaHWIO BnonHe norumyHa. OgHako B yCNOBUSIX Macco-
BbIX [0edONTOB W CUCTEMHOIO KPEAUTHOrO puUCKa B TPETbEM 3JLUENOHE,
6e360one3HeHHOe M30NMpPOBaHNE TOKCUYHbBIX aKTUBOB BECbMa HeNpocTas 3agava.

...Mepbl pelleHUsA KOTOPOMN NMOXOXN Ha aMepuUKaHcKue... Mbl oTmMeyaem, 4To
6ONbLWMHCTBO Mep, npeanpuHumMaemMbix LleHTpanbHbiMM 6aHkamy kak pasBu-
ThbIX, TAK U pa3BMBaKOLUXCA CTPaH, BO MHOTOM MOXO0XMW APYr Ha Apyra v Konu-
pytoT warn ®PC CLA. B yacTtHocTu, 6e33anoroBoe pedmHaHcupoBaHue B LIB
P® ananornyHo TAF (Term Auction Facility), a kpegutoBaHue nog 3anor aktu-
BOB BO MHOrom HanomuHaeT TALF (Term Asset-Backed Securities Loan
Facility).

...O0HaKoO eCTb U OTNIMYMA — peKanuTanusauusi B OOMeH Ha [OoJroBble
rocoymaru. Mepbl LIB PO, BnpoyeM, umetoT cBon 0COGEHHOCTM B CBSA3M C He-
BO3MOXXHOCTbIO MHOFOKPAaTHOro yBENWYeHus AeHexHoWn 6asbl (B oTnuuue ot
CLIA). AKTBHO 06CYyXaaemblin cnocob pekanMTanusaumm rocygapCcrBoM poc-
cunckmx 6aHkoB nocpeacTBOM OOMeHa Aonu B kanutane Ha AonroBble rocby-
maru (B 4yactHoctn OP3 nnu kakne-nnbo cneumarnbHble BbiNMyCKN) NO3BONSET, C
O[lHOW CTOPOHbI MOMOMHUTL KanuTan 6aHKoB, a C OPYro CTOPOHbI, COXPaHUTb
KOHTpOINnb Hap AeHexHon 6asoi. MNockonbKy rocbymaru, BO3MOXHO, OyayT uc-
Monb30BaHbl B KA4eCTBe 3arora Ans nonyyeHnsa peduHaHcuposaHus B LIB, To
B MpensyloKeHHON cxeme pekanuTanusauuvm GaHKoB 0e3 AeHEeXHOW 3Muccun
He 060MTNCb, OQHAKO AOMONHUTENBHYI0 NMMKBUOHOCTb MOXHO OyaeT B nwobon
MOMEHT M3bATb U3 CUCTEMbI. TO €CTb AeHEeXHas aMUCcusa Ans pekanutanusa-
unm 6aHkoB OyaeT ocyllecTBneHa He HaBcerga, a Ha orpaHuudeHHbIVi nepvog,
YTO NO3BOMUT MUHUMU3NPOBATb WMHMNAUMOHHBIN 3MEKT B AONTOCPOYHOMN
nepcnekTMBe. Hackonbko Mbl MOHMMaeMm, pekanuTanu3auus 6aHkoB no 3Ton
cxeme NpuBedeT K YBENVMYEHMIO KanuTarna nepBoro ypoBHs kak no PCBY, Tak un
no MC®O.

Poct NPL BbIiwe 10% notpebyeTt 30-npoLeHTHOrO yBeNnM4YeHusi Kanvutana B
6aHKoBCKOM cucteMe. 1o gaHHbIM GaHkoB, Ha 1 dheBpans obwmii 06bem GaH-
KOBCKMX KPEAMTOB, NpefocTaBneHHbIX He(PUHAHCOBOMY CEKTOpY (B TOM 4yucne
dusnuuam), coctaenseT 17,4 TpnH pyb., a pasmep cobCTBEHHOro KanuTana —
3,3 TpnH py6. Takum ob6pasom, pocT MPOCPOHEHHOM 3agosmkeHHocTn ¢ 3,1 % fo
10% B cpegHem no OaHKOBCKOW cucTeme NoTpebyeT yBenuyeHus KanuTtana
MUHUMYM Ha 30% Ana noadep)aHusi TEeKyLLero YpoBHS AOCTAaTOYHOCTM Karnu-
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Tana. Cyas no otyeTHocTh 6aHKoB, ny6rmkyemow LB, kBasncyBepeHHble 6aHkm
oTtpaxatT NPL Ha ypoBHe 2—-3%, B TO BpeMs Kak KpynHble YacTHble 6aHku no-
kasbiBatoT NPL Ha ypoBHe 10%. Takum obpasom, B pekanutanusauuv npexage
BCEro HY>XOalTCs KBa3nCyBepPeHHble BaHKu.

Henuc lNopbigall, poryvajdv@uralsib.ru
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AdeHeXHbIN pbIHOK

Py6nb ykpennsercs, NTMKBUAHOCTb cTabunbHa

[MonoxeHne ¢ NMUKBUMOHOCTbI OCcTaeTcs cTabunbHbIM, CTaBKU MeXBaHKOBCKO-
ro pbiHKa cHuxatoTcs. Buepa nHoukatuBHasa ctaBka Mosprime no ogHoOAHEB-
HbIM KpeauTam onyctunack Ha 20 6.n. go 8,63%. O6bem onepauun PEMNO c
LB cHuaunca Ha 1% no cpaBHEHWIO C MNpeabiaylyMM AHEM W COCTaBun
39,7 mnpg pyb6.

B noHegenbHWK NpeacTosaT nnaTtexun no Hanory Ha I'IpVI6bIJ'Ib, TakK YTO B Ha4ane
Heaenn NnMKBUOAHOCTb MOXeT CHU3UTbCA.

OcTtaTtkn kopcyeToB (pMHAHCOBLIX WHCTUTYTOB B LIB cokpatunucb Ha 378
mnpg py6., o6beM genosutos 6aHkoB B LIB Bbipoc Ha 5,1 mnpa py6. oo 255,6
Mnpa py6.

Honnap ocnab B cBA3M co criyxamu, 4To npe3ngeHT bapak O6ama Bckope 06b-
SIBUT O HOBbIX Mepax MOAAEPXKKM amMepuKaHCKoro asTonpomMa. dTo nobyauno
WHBECTOPOB MCKaTb akTMBbl C 6onee BbICOKOWM JoXOAHOCTLO. Kypc eBpo k gon-
napy Bbipoc ¢ 1,35 eBpo/gonn. B4epa Bedepom go 1,357 eBpo/gonn. cerogHs
YTPOM W B TEYEHME [HS, BMOSIHE BO3MOXHO, OOCTUrHeT oTmeTku 1,36 eB-
po/monn. Pybnb ykpenuncsa Ha 17 koneek OTHOCUTENbHO Aonnapa U 3aKkpbincs
Ha ypoBHe 33,41 py6./ponn. buBantoTHas kopavHa LB nopewesena Ha 12 ko-
neek o 38,6 pyb. CerogHsa pybnb npogormkaeT yKpennaTbCcs, ABUrasicb B CTO-
poHy oTmeTkmn 33,3 py6./gonn.

HepenbHas auHamuka Tpeboeanun LUB k 6aHkam
3aponmkeHHocTb 6aHkoB nepeg LIB, mnpg pyo.

26.03.2009 19.03.2009 U3m. 3a Hepenio
OpHoAHeBHbIe KpeauThbl 6,36 0,06 6,30
JlomBapaHble kpeanTbl 25 29 )
Mpoune kpeanTsI m 732 39
Bessanorosble KpeauThl 1685 1761 (76)
PENO 263 232 31
Wroro 2750 2753 3)

MemoyHuku: bark Poccuu

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

MEYERn

MpopneHue G6pupx-Kpegura

Mopatopuin Ha gBa MecsiLa. Buepa Meuen o6bABUMN O TOM, YTO JOTOBOPMIICA
06 oTcpoyke Ha ABa Mecsua nnartexa no rogoBomy Gpuax-kpeanty o6bemom
1,5 mnpg gonn., npuenedyeHHoMy ans nokynku Oriel Resources B 2008 r. o
MHpOpMaLIMN KOMMaHUN, NEPErOBOPbI C HbIHELIHUM CUHAMKATOM 6aHKoB Mpo-
OOIKalTCA, M KOMMNaHWs paccuuTbiBaeT peduHaHcMpoBaTb Opuax-kpeaut
JONrocpoyHbIMM MHCTPYMeHTamMn. HoBas aata nnatexa — 15 mas 2009 r. MNpo-
AneHve Gpuax-kpegnta Meyena dbakTUyeckn ABMNSETCA AOTOBOPEHHOCTbIO C
MHOCTPaHHbIMM BaHkaMn O MOpPaTOPUK Ha BbIMNaThl MO 3TOMY KPeauTy.

OeHbrn BOba 0T03BaHbI, 0AHaKO pechMHaHCMPOBaHUE BO3MOXHO. OueBuaHO,
Meuen nonyuun onobpeHne Ha kpeauT BOba (poccuiickoro 6aHka pasBuTust)
ans peduHaHCMpPOBaHUS CUHUMOMPOBAHHOIO Kpeguta obbemom 1,5 mnpg
gonn. Ha nokynky Oriel, cpok koToporo ncrekan B natHuuy 20 mapta. OgHako,
HacKonbko Mbl NOHMMaeM, Meyen cyen CrMLLKOM BbICOKOW MPOLEHTHYIO CTaBKy
B3ba Libor+8%, a Tawke TpeboBaHus B obecneyeHuto (MO criyxam, akTuBbI
Oriel nntoc 50% Mechel Mining). Mocne 20 mapta B3b, oveBnaHo, oto3san
cBon cpeactsa. Mo nHdpopmaumm «Begomocteny, Meuen moxet noracute 500
MITH Aonn. gonra cenyac n peduHaHcMpoBaTb ocTtaswwmmnca 1 mnpa gonn. k 15
mas. Tekywas npoueHTHas cTaBka Mo KpeduTy Ha nokynky Oriel cocTtaBnset
Libor+2,9%, n Meyen xoten 6bl COXpaHWUTbL ee Ha 3TOM ypoBHe NMMBO He3Hauu-
TenbHO NoBblcUTb A0 Libor+3,3%. Mo Hawemy MHeHuto, cam hakT neperoso-
poB cuHaukaTa 6aHkoB ¢ Meyernom roBoput 0 TOM, YTO y KOMMaHUN eCTb LUaHC
pedurHaHcMpoBaTb KpeauT Mo npuBnekaTenbHON cToumocTu. Beinyck obnura-
unii Meyven-2 o6vemom 5 mnipa py6. (147 mnH gonn.) ¢ ogeptoin B ntoHe 2010 .
BYepa Toprosancsi ¢ 4oxogHocTbio YTP21%, 4TO Mbl cUMTaeM He4OCTaTOYHbLIM
YPOBHEM ANs KOMNaHUW, 06peMeHEHHON CTOMb BbICOKOW [ONTOBOWN Harpy3Komn.

Amumputi CmonuH, smolindv@uralsib.ru
Hadexda Mbipcukosa, myrsikovanv@uralsib.ru

PA3rynsam (NR)
KomnaHua pecTpyktypusupyeT gonrm

MpeanoxeHa pecTpykTypu3auusa no TpeM BbiNyckam o6nuraumn. Buepa
«Pa3srynsn» npoBen BCTpeyy C AepxaTensmu cBoux obnuraumi, B Xxoge KoTo-
POl NPEeAnoXWM UM YCIOBUSA PECTPYKTYpuU3aumm 3aO0rKEeHHOCTH, coobluaet
cerogHsa PBK-Daily. Noka peyb naet TONbKO O PECTPYKTypu3aumm Tpex Bblinyc-
koB Pasrynan-®uHaHc (2-11, 3-11 1 4-iA cepuin), cpokn odepT Mo KOTOPbIM Ha-
ctynatoT B anpene—mae 2009 r. OMUTEHT roToB BbINNaTUTb Aepxatenam oymar
20% 3ag0mKEHHOCTM MO HaCTYNneHun cpoka odepT, ewe 35% yepes rog u oc-
TaBLUYOCA 4YacTb B MMaHOBble CPOKW noraweHus Gymar (COOTBETCTBEHHO B
2011, 2012 n 2013 rr.). CTaBKkK KynoHOB MO BCEM BbIMyCKkaM MNiaHMpyeTcs yc-
TaHOBWUTbL Ha ypoBHe 17% 1 B ganbHeWweM He MeHsiTb. [lepaTenu AOImKHbI
[aTb OTBET AMUTEHTY A0 2 anpens.

Oxupaemas pecTpykTypusauus. PecTpykTypusauus gonros Pasrynas 6bina
BMOMHE OXWAAEMOW, y4nTbiBas 0BGpPEeMEHEHHOCTb 3MUTEHTa JoNramu B ycCro-
BUSIX 3aKPbITUSI KPEAMTHBIX PbIHKOB, @ TaKKe CHUXEHUS LieH Ha 3epHoBble 6o-
nee 4yem Ha 46% c neta 2008 r. (BbIpy4ka 3epHOBOro cybxonauHra coctaensana
6onee 70% obLuen BbIpy4kM KoMmnaHum no utoram | nonyrogmsa 2008 r.). Jonro-
Bas Harpyska sMUTEHTa Haxoaunacb Ha KpUTUYECKOM YPOBHE eLle B cepeavHe
npownoro roga (otHoweHne Oonr/EBITDA npesbiwano 10), a no nidopmaumm
«BepomocTeli», CCbiNaloWMXca Ha NpeacTaBATENe KOMMAHWKM, Ha KOHeL,
2008 r. oHa gocturna ypoBHs 14.
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HoBble cpoku ucnonHeHus o6s3aTenbCTB OCTaBMNAIT Bonpockl. Ha Haw
B3rnsg, KOMMNaHusi npegnaraeT He caMble NIIOXMe YCINOBUS PECTPYKTYypusaumm,
€CNny CpaBHUBATb UX C TEMM, KOTOPbIE Mbl B NOCreaHee BpeMsl BUAeNu Ha pbiH-
ke pybneBbix obnuraumn (Hanpvmep, NOCNeAHUMMU YCNOBUSIMU, NPELOXKEHHbI-
Mu gepxatenam obnuraumii PBK nnu Arpukn). XoTs KynoHHas cTaBka sIBHO He
oTpaxkaeT ypoBeHb KpeaWUTHOro pucka amuTeHTa, Pasrynsnm npegnonaraet Bbl-
nnatutb 55% 3a40MKEHHOCTM MO OCHOBHOW YacTW Jofra B TeYeHue roga, 4to
OTHOCWUTENBHO Hennoxo. MpaBaa, yuuTbiBas Tekyllee MHaHCOBOE COCTOSIHUE
KOMMaHuW, Henb3s He 3aJaTbCsl BONPOCOM O TOM, CyMeEET 11 AMUTEHT ncnpas-
HO OCYLUeCTBNSATb MoralleHunsi, a Takke BbINnaTbl MO KYNOHHbIM NnaTexam B
NpeanoXeHHble HoBble Cpokn. OTMETMM, YTO OO KOHUa HblHewHero roga Pas-
rynsito Takke npeacrout ogepTa no Beinycky Pasrynan-®uHaHc-5 o6bemom 2
mnpg pyb. v noraweHue GupxeBbix obnuraunin Ha 7 mnpa pyb, koTopble, no
BCEeW BMAUMOCTM, Takke ByayT peCcTpyKTypu3npoBaHs..

He mncknroyeHO BXOXAeHME KpeAUMTOPOB B KanuTam KomnaHum. OTMeTuMm,
4YTO OpraHM3aTopomMm pasmMelleHnAa No BCeM BblilyCKamM 6VIp)KeBbIX obnurauumn
SMUTEHTa BbICTynan ra3I'IpOM68HK. PaHee Mbl npegnonaranu, 4To AaHHbIE Bbl-
MYCKU Obinn HEepPbIHOYHbIM o6pa30M pa3mMeLlleHbl cpean HeCKOJTbKNUX KPYMHbIX
aepxaTenemnm — 3T0 KOCBEHHO NoATBepXOaeT UHdopmaums cerogHaWwHnx «Be-
[OMOCTEN» CO CCbINIKOW Ha y4acCTHUKOB BYEpaLUHEN BCTpe4n kpeguTtopos. Mbl
He UCKnk4yaeMm, YTO OOUH U3 KPYMHbIX nepxatenenm — cam Fa3np0M6aHK. Teo-
peTn4eckun, B npouecce pecCTpykTtypusaumm 0onros Pa3ryn9m OCHOBHbI€ Kpeau-
TOpPbI BMOJSIHE MOryT Nony4YnTb OOSIN B €e Kanutane, a BO3SMOXHO faXe N KOH-
Tponb. [lepexog KomnaHuM MnoA KOHTPOSb, Hanpumep, KpynHOro rocbaHka
TaKoro Kak Fa3np0M6aHK, 6e3ycnosHo, Mor 6bl npugatb yBepeHHOCTU npo4vnum
KpeauTopam SMUTEHTA, BKoYasa gepxartenen obnvrauuii, u CyLwieCTBeHHO yn-
POCTUTL NpoLecChbl PeCTPpyKTypusaunu.

CmaHucnas boxeHko, bozhenkosv@uralsib.ru
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KaneHnpapb npeacroawmx cobbitum

27 mapTa

30 mapTa

31 mapTa

1 anpens

2 anpens

3 anpens

6 anpens

7 anpens
8 anpens

9 anpens

10 anpens

Odbepta KUT ®uHaHc-2 (2 mnpg pyb.). Morawenve YyBawmnn-25004 (0,75 mnpg py6.). Morawexne Bawnk Met-
pokommepu-2009 (225 mnH gonn.).

Odbepta Cubupckasa CepBucHas Komnanua-2010 (100 mnH gonn.). Ocdepta Kuposckun 3asop-1 (1,5 mnpa
py6.). Obepta Mexnpombank-1 (3 mnpa py6.). Odepta XKuncoumnoreka-®uHaHc-3 (1,5 mnpg py6.). MNMorawe-
Hne MHKOM-®uHaHc-1 (1,25 mnpg py6.).

Odbepta dpkoHnpoaykT-1 (1,2 Mmnpa py6.). MoraweHne Cysap-Kasanb-1 (0,9 mnpa py6.).

Odbepta Bapknaiic Bank-1 (1 mnpg py6.). Odepta AnbbaPuHaHc-2 (2 mnpg py6.). Odepta MeTpocTpon UH-
BecT-1 (1,5 mnpg py6.). MNoraweHue LleHTpanbHbIn Tenerpad-3 (0,7 mnpg py6.). MoraweHne ManpUHBecT-3 (2

mnpg pyo.).

Odbepta HKHX-4 (1,5 mnpg py6.). Ocdbepta MOM-BaHk-3 (6 mnpg py6.). OdepTta Pycckui ctanpaapT-7 (5 mnpg
py6.). Ocbepta CeBkabenb-®uHaHc-3 (1,5 mnpg py6.). Odepta ArMAA-1 (0,062 mnpg pyo.).

Odepta ACMIK-1 (1,5 mnipg py6.). Ocbepta MNpynna MarHesunTt-2 (2,5 mnpg py6.). OcdepTa Pasrynan-®uHaHc-3
(3 mnpg py6.). Obepta AR-TEKO-2 (0,63 mnpa py6.). MoraweHune LleHTp-nHBecT-2009 (175 MnH gonn.).

OdpepTa YpanBaroHsaBoa-®PuHaHc-2 (3 mnpa py6.). Ocdepta MBPP-2 (3 mnpa py6.). MNorawexne PoTtop-2 (0,1
MnpA pyo.).

MoraweHne A6contoT 6aHk-2009 (200 MnH gonn.).
Odpepta KBAPT-cpmuHaHc-1 (0,25 mnpa py0.). OcdpepTta BaHk 3eHnT-4 (3 Mmnipg pyo.).

Odbepta NaBepHa-1 (1 mnpa pyb.). OdbepTta Bank Coro3-2 (2 mnpg py6.). Odepta HaumoHanbHbIM KanuTan-1
(3 mnpg py6.). Obepta Anuc-1 (0,5 mnpa py6.). MNorawerne Oukan Opxuaen-1 (1 mnpg py6.).

Morawenne UPKYT-2009 (125 mnH gonn.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

30 mapTa LB pa3amecTut 6e33anorosbie KpeAnTbl CPOKOM Ha TpU Mecsiua
31 mapTa LI paamecTut 6e33anoroBble KpeauTbl CPOKOM Ha NATb Heaenb
1 anpens BaHku gomxHbl BepHyTb LIB 38 mnpa py6.
8 anpens BaHku gormkHel BepHyTh LIB 75 Mnpg pyo.
15 anpens BaHkn gorkHbl BepHyTb LIB 14 mnpa py6.
Ynnarta ECH, cTpaxoBbix B3HOCOB U MONOBUHbLI aKLN30B

20 anpens Ynnata tpetn HOC 3a | keaptan 2009 r.
22 anpens BaHkn gormkHbl BepHyTb LIB 30 mnpa py6.
27 anpens Ynnata nonoBuHbl akuusos 1 HAMM
28 anpens Ynnata Hanora Ha npuobinb
6 mas BaHku gormkHbl BepHyTb LIB 25 mnpa py6.
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Kanenpapsb ocdepr

Data Bbinyck O6tbem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepyiowien
Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
odepTbl %
27.03.09 KUT duHaHc-2 2000 100 12,0 13,0 23 mapta 2010
Cwubupckas Cep-
BucHas Komna- 100 USD 100 13,75 13,75 28 mapta 2010
Hu=a-2010
30.03.09 K””;)‘g‘_";” s 1500 100 14,9 14,9 24 mapra 2010
MexnpombaHk-1 3000 100 12,65 12,65 30 anpens 2009
’Kuncouunoteka- 1500 100 13.9 13.9 29 anpens 2009
durHaHc-3
31.03.09 OpKoHNpoayKT-1 1200 99,162 17,0 17,0 10 ceHTs0ps 2009
Bapknanc baHk-1 1000 100 8,0 - -
01.04.09 AJ'IbdDa(DMHaHf)-Z 2000 100 13,5 15,0 30 ceHTs16pst 2009
Metpoctpoi 1500 100 11,7 16,0 30 ceHTaBps 2009
MHBecT-1
HKHX-4 1500 100 9,99 10,0 26 mapta 2012
MOM-BaHk-3 6000 100 12,0 12,0 1 okTs16ps1 2009
Pycckuit cTan- 5000 100 12,2 15,0 30 mapra 2010
02.04.09 AapT-7
Ceskatens- 1500 100 16,0 20,0 1 okTsI6ps 2009
durHaHc-3
Srupa-1 60 100 11,0 12,0 1 okTs16psa 2009
ACTOK-1 1500 100 13,0 13,0 31 mapta 2010
rynna Marwe- 2500 100 8,75 19,0 28 mapta 2011
03.04.09 S——
® Y 3000 100 10,99 17,0 16 mapta 2012
MHaHC-3
Air-TEKO-2 630 100 12,5 18,0 -
YpanBaroHsa-
06.04.09 BOI-PUHAHC-2 3000 100 10,5 18,0 4 anpens 2010
MBPP-2 3000 100 11,5 15,0 5 anpensa 2010
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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 39.2 7530/  0.30 131259 74.03 75.30  235.35 5.16 0.07 TOproens
ABTOBA3063 5000 R 960  23.06.09 22.06.10 15.1 90.00 9103 60.01 90.00 19.87 5.32 0.98 aBTONpOM
ABTOBA3064 5000 R 780 26.05.09 28.05.09  20.05.14 20 62.7 93.44 57.86 4.16 0.11 aBTONpOM
AsToMUp®-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 3.0 15.1 99.68 1.30 0.05 0.26 TOproens
Arpukalll 1 1000 R 1350 31.03.09 29.09.09 6.2 notpe6. ToB.
AlpoCoto3 500 R 13.28 21.05.09 21.05.09 19 97.25| 225 85.12 98.30 36.25 3.40 0.11 c/x
Arpoxong 1 1000 R 16.00  17.04.09 24.07.09 4.0 551 -0.30 4.02 7.00 72.40 c/x
Anaman®206 2000 R 16.00 21.05.09 21.05.09, 20.05.10 20 14.0 52.40 5.01 99.80 7.61 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.05.09 15.11.18 1174 67.96/ -2.01 1 67.55 69.99 16.66 2.89 4.18 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 139.7 64.00 4000 60.00 70.00 16.55 3.23 4.58 /A3/BBB (bUHaHCbI
AMKK 206 1500 R 11.00 01.08.09 01.02.10 104 94.49 95.82 100.15 19.01 5.77 0.70 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.04.09 15.10.10 18.9 96.25 14.78 241 0.72 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70  01.05.09 01.02.12 34.7 9443 -0.67 11.46 2.25 2.26 /A3/BBB (bUHaHCbI
AVDKK 506 2200 R 735 15.04.09 15.10.12 433 7563 98.43 19.22 240 220 JA3/BBB (UHaHCbI
AMKK 606 2500 R 740 15.04.09 15.07.14 64.6 74.97 65.00 75.00 16.56 243 2.96 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.04.09 15.07.16 88.9 70.00/ -1.20 24 000 66.00 71.00 16.86 2.711 3.62 /A3/BBB (puHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 60.0 112.3 75.08 66.92 7489 16.81 2.56 3.00 /A3/BBB (buHaHCbI
AMKK 906 5000 R 749 15.05.09 15.02.17 96.1 70.00/ 0.96 1000 58.01 72.99 16.69 261 3.62 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310  28.04.09 050510 25.10.11 14.0 314 98.20/  0.05 38 650 98.10 100.00 15.18 6.65 0.88 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00 21.04.09 15.10.13 55.5 98.00 33000 97.00 100.00 14.06 6.61 2.96 BB/Ba2/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 49 216 -0.75 666 2.16 2.89 415.51 TOproens
Anbkop-01 1500 R 9.55 09.06.09 08.12.09 8.6 95.00 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 6.0 30.1 8510/  0.10 3846 84.20 85.00 52.24 5.23 0.32 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 11.2 30.00/ 0.01 1171 28.00 29.99 313.74 15.21 0.21 MeTannyprus
Amypmet-03 3000 R 1275 17.04.09  21.04.09 15.04.11 1.0 25.0 28.95 1.45 28 096 26.50 29.00 21.96 meTannyprus
AnT3616 06 3000 R 9.89 30.06.09 30.06.09 3.2 58.77) 12.06 8141 58.76 58.77 681.57 8.39 0.03 TOproens
Apkapa-03 1200 R 17.00 02.04.09  09.10.09 31.03.11 7.0 245 079 042 561 0.14 0.79 1073.04 c/x
ApHecTt®-01 600 R 11.00  29.04.09 29.04.09 1.1 NpoM3BOACTBO
BantiHeb-1 1000 R 1350 28.04.09 04.05.09  26.04.11 1.0 254 98.60 16 101 97.50 98.50 27.33 341 0.08 B3/ GaHku
BAHAHA-M-1 1000 R 1200 24.04.09 28.04.09  23.10.09 1.0 7.0 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 16.8 193 0.03 223 1.54 191 297.10 TOproens
BankMock-1 10000 R 9.25 31.07.09 07.08.09 29.07.11 4.0 28.5 97.35 98.00 17.07 4.74 0.31 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 11.0 469 101.52 10.00 9.91 5.80 0.78 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.04.09 09.04.09  05.10.09 0.0 6.4 99.23 99.00 104.00  263.65 4.23 0.01 /Caal/B GaHku
BaHkCOH0303 2000 R 1010 27.04.09  30.04.09  02.05.11 1.0 25.6 97.38 42.68 5.17 0.07 [/Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 20.02.10 23.02.11 11.0 233 105.31 8.72 7.06 0.80 [/Caal/B GaHku
bapeHuesd1 800 R 16.00 06.04.09  09.07.09/ 04.07.11 4.0 21.7 notpeb. Tos
Baxetne-1 1000 R 79.78  20.05.09 26.05.09  19.05.10 20 14.0 99.95 7.98 TOproens
BalukupaH3s 1500 R 830 17.06.09 09.03.11 23.8 99.18 10.00 9.06 2.06 1.67 aHepreTuka
BenoH 01 1500 R 9.10  03.06.09 03.06.09 2.3 79.50/ 1.05 2 467 77.71 79.53 254.00 5.71 0.05 meTannyprus
BenoH 02 2000 R 925 27.08.09 31.08.09  23.02.12 5.0 35.5 60.99) -1.81 1643 58.51 61.00 239.08 7.56 0.13 meTannyprus
Ben®perar1 1000 R 20.00 11.06.09 17.12.09 8.9 50.05 20 50.06 82.99 230.75 9.96 0.20 c/x
BpasepcK 1 500 R 15.00  19.06.09 25.12.09 9.1 83.07 49.20 4.50 0.48 yenyru
BaroHmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 3.0 21.0 82.000 1.92 31000 78.10 82.24 1 160.26 9.21 0.09 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 21.0 86.55 234 651 86.00 89.49 19.28 5.18 1.33 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10/ 27.02.13 18.0 478 99.55 96.03 100.00 15.87 7.51 1.16 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 850 15.06.09 15.03.40 3771 97.30, 0.20 80 008 96.00 97.10 8.97 220 10.03 A3/ (pUHaHCbI
Busat-tuH1 1000 R 1210 21.04.09 20.04.10 13.0 94.79 18.40 6.36 0.83 TOproens
Buktopua®2 1500 R 1089  18.08.09 16.02.10 10.9 75.55| -3.44 491 75.60 78.00 52.91 719 0.57 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10, 19.07.13 10.0 52.5 9410 0.10 90 000 94.10 94.30 17.42 4.80 0.69 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09 03.12.09, 30.11.10 8.0 20.5 98.10 280 98.80 17.20 6.61 0.46 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 20.5 95.00 186 85.00 15.03 4.46 0.75 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09 10.09.09  03.09.13 6.0 54.1 97.50/ 0.70 300 96.90 14.29 2.04 0.40 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 02.09.09 03.03.10 114 91.32) -0.68 89.16 96.50 20.46 4.89 0.76 /Ba3/ GaHku

BTb - 5 06 15000 R 8.60 23.04.09 27.04.09 17.10.13 1.0 55.5 99.73| -0.03 64 425 99.73 99.80 11.03 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 88.6 98.91) 0.03 142 862 98.89 98.91 12.63 217 0.27 BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75  08.04.09  13.10.09/ 05.10.11 7.0 30.8 99.98 10 96.51 99.98 9.72 4.86 0.48  BBB/Baal/BBB | baHku
BTE24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 11.0 471 10.00 BBB/Baa1/BBB | GaHku
BTB24 03 6000 R 8.18  03.06.09  09.06.09  29.05.13 20 50.8 99.30/ 0.10 5000 99.20 99.30 11.24 411 0.18'  BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10, 20.02.14 17.0 59.7 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 14.05.09 16.11.09, 06.11.14 8.0 68.4 98.75 23899 98.00 98.75 14.88 3.06 0.50 BBB//BBB (bUHaHCbI
BTB-Nua®02 10000 R 890 14.04.09 16.07.09, 07.07.15 4.0 76.5 98.99/ 049 14 282 98.75 98.99 12.71 2.24 0.27 BBB//BBB (buHaHCbI
FA3MPOM A4 5000 R 822 12.08.09 10.02.10 10.7 97.65 0.19 25 864 97.41 97.84 11.38 4.20 0.77 BBB-/A3/BBB cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 44 98.90/ -0.05 20 001 98.81 98.90 10.30 3.50 0.33 BBB-/A3/BBB cbipbe
[A3MPOM A7 5000 R 6.79  30.04.09 29.10.09 7.2 97.02 97.51 98.90 12.48 3.49 0.51 BBB-/A3/BBB cbipbe
FA3MPOM A8 5000 R 7.00 30.04.09 27.10.11 315 85.00 80.00 89.99 14.61 411 2.02 BBB-/A3/BBB cbipbe
[A3MPOM A9 5000 R 7.23 19.08.09 12.02.14 59.5 87.00 139 88.00 96.00 11.00 4.14 3.71 BBB-/A3/BBB cbipbe
aanpomb 1 5000 R 7.0 30.07.09 27.01.11 224 88.70 303 86.07 88.70 14.79 3.99 151 [/Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 27.05.09 20.11.13 56.7 /Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00  13.04.09 10.10.11 30.9 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 21.05.09 23.11.09 15.11.12 8.0 443 /Baa2/BB+ GaHku
asnpomb 5 20000 R 1225 28.05.09 26.11.09, 22.11.12 8.0 44.6 [/Baa2/BB+ GaHku
[A30uH 01 5000 R 18.00  11.08.09 08.02.11 22.8 37.00/ -1.00 20070 37.00 38.99 119.58 24.26 0.67 aBTONPOM
eHepKomn1 2000 R 925 23.06.09 01.07.09, 21.06.11 3.0 27.2 94.64 97.01 99.50  33.03 4.87 0.20 aHepreTuka
TMOPOMALLCY 1000 R 990  26.05.09 24.11.09 8.1 82.50 80.00 85.00 47.11 5.98 0.43 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  01.07.09 29.06.11 27.5 85.00 31271 84.40 85.00 16.94 4.75 1.76 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 17.09.09 21.09.09  17.03.11 6.0 24.0 95.09 81.00 95.00 34.68 11.01 0.36 CTPOUTENLCTBO
NOB3KC 01 2000 R 9.00 13.09.09 15.03.10 11.8 GaHku
OT3K-2 1500 R 13.00 18.06.09 18.06.09 2.8 82.00 220 79.17 82.90 159.64 7.90 0.09 NpoM3BOACTBO
rccot 5000 R 785 24.09.09 28.09.09  26.03.17 6.0 974 96.00 50 458 87.00 96.70  16.83 4.08 0.44 BB/ MaLLMHOCTP.
[T-T3L| 406 2000 R 10.71  02.09.09 02.09.09 53 16.50. -0.99 2383 16.12 17.99 32.36 MaLLMHOCTP.

rac 02 1500 R 10.75 28.04.09  29.10.09 23.04.13 7.0 496 9200 -1.00 7500 92.00 93.00 27.62 5.83 0.44 TOproBnsa
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[JlanbCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 14.0 38.7 95.00 182 85.00 14.26 4.64 0.92 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 2.3 98.90 0.29 1248 98.90 99.60 15.02 4.33 0.16 B+// Tenekom
[OBTr-® 01 1000 R 1450  04.08.09 03.08.10 16.5 50.00 36 50.00 75.00 98.37 14.46 0.61 TpaHcnopT
[BTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 4.0 52.5 50.00 100 20.00 70.00 710.17 14.46 0.04 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 9.0 48.1 90.00 13 83.00 95.00 29.73 5.82 0.55 aHepreTuka
[es.-t0r 01 1000 R 18.00 19.05.09 18.05.10 13.9 0EeBenonMeHT
[enbtakp-1 5000 R 7.09 02.06.09 01.12.09 8.3 /Baal/ GaHku
[enbtaKp-2 2000 R 8.50  27.05.09 30.05.10 143 86.74/ 0.22 85.20 86.80 25.32 244 0.90 [Baal/ GaHku
TixendchCul1 2000 R 13.00 23.04.09 23.04.09 20.10.11 1.0 31.3 98.26 97.95 4042 6.60 0.06 /ICCC+ TOproens
[vken®uh-1 3000 R 9.25  17.09.09 17.03.11 24.0 59.00/ -1.00 250 60.00 64.50 46.04 7.82 1.23 TOproens
JMLIEEHTPo61 1150 R 8.50 05.06.09 26.05.15 75.1 58.50/ -1.75 6100 58.50 61.00 21.77 7.20 3.52 TOproens
[lomoveHTp1 1000 R 20.00  09.07.09 08.07.10 15.6 74.04 55.39 1347 0.73 TOproens
[lbimKon6lp1 800 R 0.10 01.05.09: 30.10.09 73 notpe6. ToB.
EBPP 0106n 5000 R 2425 13.05.09 12.05.10 13.7 104.65 647 104.45 104.65 21.00 5.78 0.82 AAA/Aaa/AAA GaHku

EBPP 02061 5000 R 28.50  23.04.09 21.04.11 252 10496  0.46 27.83 6.77 1.23 AAA/Aaa/AAA | BaHki

EBPP 03061 7500 R 21.67 . 10.06.09 07.09.11 29.8 10480 0.55 20.59 5.16 1.63 AAA/Aaa/AAA | BaHku
EBpokomM®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 3.0 14.7 6.50 -4.50 488 6.40 710 122.74 [/Caa2/ (buHaHCbI
EBpokom®K3 3000 R 16.00  19.06.09 18.06.10 15.0 491 041 4 2.00 8.99 162.49 [/Caa2/ (buHaHCbI
Epokom®K5 5000 R 16.00  15.09.09 15.03.11 24.0 870, 0.70 514 6.05! 8.70 469.38 91.70 0.21 /Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  16.04.09 14.10.10 18.9 TOproens
ESCK-02 1000 R 8.74 1 09.04.09 13.04.09  05.04.12 1.0 36.9 96.81 50.00 102.05 4.50 0.02 aHepreTuka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 3.0 20.5 97.00 1.70 17 087, 95.80 98.00 27.84 6.43 0.16 (buHaHCbI
XKenpopun-2 2500 R 1349 23.04.09 05.05.09  19.04.12 1.0 37.3 98.50/ 1.48 5020 98.06 98.50  25.06 6.83 0.09 (buHaHCbI
XKenpopun-3 2000 R 13.00 23.09.09 19.09.12 424 99.65 99.30 100.00 13.56 6.50 2.56 (buHaHCbI
)Kene3sobet1 1000 R 14.00 22.05.09 22.05.09 27.05.11 2.0 26.4 87.00/ -1.99 1195 76.00 87.89 176.26 4.01 0.06 NpoM3BOACTBO
HKuncou®-2 1500 R 13.00 16.04.09  28.04.09 15.04.10 1.0 12.8 95.50 330 95.50 96.80 77.14 6.79 0.05 (buHaHCbI
KK-OuHaHc1 1000 R 20.00 18.06.09 24.12.09 9.1 61.00/ -4.01 726 60.00 69.98 144.00 8.17 0.29 CTPOUTENLCTBO
3aslpoccO1 1000 R 13.75 16.04.09  16.04.09 22.04.10 1.0 13.1 1450 -2.50 1694 11.02 15.00 23.64 notpe6. ToB.
3eHuT 306n 3000 R 9.90 13.05.09  15.05.09/ 09.11.11 20 31.9 99.30 55300 99.30 99.50 1512 4.97 0.12 B/Ba3/ GaHku

3eHuT 4060 3000 R 1250 05.04.09 08.04.09  06.04.10 0.0 125 98.00 B/Ba3/ GaHku

3eHuT 506n 5000 R 10.00 09.06.09  10.12.09, 04.06.13 9.0 51.0 96.75 280 96.75 97.00 1540 5.15 0.59 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.00 11.06.09  26.08.09  09.06.11 5.0 26.8 59.97 45.01 57.00 262.16 14.97 0.11 aBToONpOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 16.0 64.1 86.28/ 1.28 159 700 86.05 86.28 21.29 4.39 1.01 TOproens
Wnkomllapa2 1400 R 15.05.09 12.02.10 10.8 024 0.08 11102 0.19 0.23 TOproens
WukomIlapa3 2000 R 11.00 12.06.09 12.06.09  10.06.11 3.0 26.9 107 021 2280 0.84 1.07 256.26 TOproens
NHkoMOuHO1 1250 R 13.50  28.03.09 28.03.09 0.1 99.46 185.76 6.80. 0.00. 0EeBenonMeHT
WHnpom 02 1000 R 13.00 16.07.09 15.07.10 15.9 60.79 60.00 63.20 69.44 10.66 0.70 meTannyprus
Wunpom 03 1300 R 13.00 20.05.09 19.11.09 18.05.11 8.0 26.1 64.59) 1.59 65.00 67.00 121.73 10.04 0.28 meTannyprus
Wuterpa®-2 3000 R 10.70 . 02.06.09  03.12.09, 29.11.11 8.0 32.6 91.90 0.90 91.00 92.00 2535 5.80 0.53 cepBuC
Wutypuer-1 1000 R 9.00 22.04.09 21.04.10 13.0 69.82 69.60 72.00 54.01 6.43 0.64 CepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 18.0 88.00 374 88.01 101.00 19.22 4.95 1.18 /Ba2/ MaLLMHOCTP.
VipkOHepro1 5000 R 1550 04.06.09  07.12.09, 28.11.13 9.0 56.9 100.01 10.00 15.73 7.73 0.57 /B2/B- aHepreTuka
Wrepad-1 5000 R 1040 26.05.09 01.06.09, 20.11.12 20 445 9710/ -0.32 500 97.50 99.19  27.99 5.34 0.14 cbipbe
Kamaz-®uH2 1500 R 11.25  18.09.09 17.09.10 18.0 aBToONpOM
Kamex[on 3 500 R 1410 04.06.09 04.06.09 2.3 50.00 97 38.00 50.00 6.95 11B- CTPOUTENLCTBO
Kapyc.® 01 3000 R 12.00 17.09.09 17.09.09, 12.09.13 6.0 54.4 98.31 100.00  16.40 6.09 0.41 TOproens
Kupos.3a1 1500 R 7430 23.09.09 30.03.09 24.03.10 0.0 121 95.74 7.76 MaLLMHOCTP.
KAT®uHB-02 1000 R 13.00 20.09.09 27.03.09, 23.03.10 0.0 121 99.17 1.00 853.87 6.61 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 03.06.09  08.06.09 30.11.11 2.0 32.6 97.90 JoTo3BaH/ GaHku
Kmnn®un 01 1000 R 1550 06.08.09 04.02.10 10.5 TOproens
KMMO-0uHO1 1000 R 11.30  15.09.09 16.03.10 11.8 99.00 99.99 12.80 5.69 0.84 MaLLMHOCTP.
Koxkc 01 3000 R 8.95 16.07.09 16.07.09 3.7 97.00 19 894 97.00 99.12 20.25 4.60 0.26 meTannyprus
Koxke 02 5000 R 870 17.09.09 22.03.10/ 15.03.12 120 36.2 95.65/ 9.65 106 968 86.30 9490 13.90 4.54 0.85 meTannyprus
Komoclp. 1 2000 R 1500 16.07.09 16.07.09/ 14.07.11| 40 280  65.35 70.01 80.00 | 339.75 1144 0.07 clx
KOMEMKA 02 4000 R 16.50 20.05.09 15.02.12 352 100.000 1.00 69 864 96.00 100.00 17.54 4.1 1.98 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 20.05.09 19.08.09  15.02.12 5.0 35.2 95.19 97.00 101.00 37.08 2.57 0.29 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09  16.06.11 3.0 271 99.78 60.01 90.00 12.64 6.75 0.24 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 10.5 /Bat/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09 28.06.11 9.0 2715 /Bat/ (buHaHCbI
KybaHbaH-1 3000 R 785 22.07.09 21.07.10 16.1 aHepreTuka
Kyi6A30T1-2 2000 R 8.80 04.09.09 04.03.11 23.6 80.00 137 707 78.02 83.00 23.21 5.48 1.46 XMMUS
JlaBepHa 01 1000 R 16.00 09.04.09  09.04.09  08.04.10 0.0 12.6 100.00 TOproens
TleHanepr02 3000 R 8.54 31.07.09 27.01.12 34.6 8147, 647 114 944 76.02 80.00 17.74 5.23 213 aHepreTuka
JleHaHepro3 3000 R 8.02 22.04.09 18.04.12 37.3 75.52) 1.52 2261 72.51 75.99 19.78 5.30 2.18 aHepreTuka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 54 98.70 94.01 99.90 22.79 9.24 0.36 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09 09.02.10, 01.08.13 11.0 53.0 60.00 48.12 60.00 105.63 11.01 0.41 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 8.6 5710/ -0.90 1000 55.00 58.00 146.40 9.34 0.27 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09 16.07.09/ 14.07.11 4.0 28.0 85.00 500 80.02 86.00 82.54 4.90 0.17 B/B3/ CTPOUTENLCTBO
ITykoitn206n 6000 R 725 19.05.09 17.11.09 79 98.00 0.50 600 97.67 98.00 10.78 3.69 0.57  BBB-/Baa2/BBB- | cbipbe
JTykoitn306n 8000 R 710 11.06.09 08.12.11 32.9 82.00 -12.99 50 000 80.01 90.00 16.08 4.32 2.09 BBB-/Baa2/BBB- | cCbipbe
Tlykoindo6n 6000 R 740 11.06.09 05.12.13 57.2 75.80/ 1.80 50 000 75.00 75.90 15.24 4.87 333 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 875  28.03.09 03.04.09 28.03.11 0.0 244 60.00 7.23 meTannyprus
Martut® 02 5000 R 820 27.03.09 23.03.12 36.4 70.55 2341 5.80 2.03 TOproens
Martonus-1 1000 R 18.00 23.04.09 28.07.09, 22.07.10 4.0 16.1 96.89 29.98 4.63 0.25 TOproens
MaupWHs-03 2000 R 11.15 01.04.09 01.04.09 0.2 meTannyprus
Mapta®u 2 1000 R 12.00  06.06.09 06.12.09 8.5 TOproens
Mapta®ut 3 2000 R 1550  02.08.09 02.08.11 28.6 TOproens
Macrepb-3 1200 R 13.75 03.06.09 15.06.09  30.11.11 3.0 32.6 98.94 17.18 6.93 0.19 B/l GaHku

MEBPP 0206n 3000 R 11,50 02.04.09  06.04.09 28.03.13 0.0 48.8 99.71 18.13 2.88 0.02 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 10.00 28.04.09  30.04.09 23.04.13 1.0 49.6 99.211 -0.74 99.10 99.95 19.01 251 0.08 B+/B1/ (buHaHCbI
Mauaeo®-01 2000 R 1250 20.05.09 18.11.09 79 TOproens

MITC-04 06 1500 R 710 22.04.09 22.04.09 09 99.03 99.21 99.80 21.73 3.58 0.06 /Ba3/BB- Tenexkom




Fixed Income Daily 27.03.09 Gﬁb YPANCUB | KannNTAn

p

4

PbiHOK py6neBbIx obnuravuii

KOPMOPATVBHbIE PYBNEBBIE OBNIUI ALY (npopomxkeHue)

MrTC-05 06 1500 R 710 26.05.09 27.05.09  25.05.10 20 14.2 98.50/ 1.20 99 98.51 99.50 16.84 3.59 0.14 /Ba3/BB- Tenekom
MAM-Bank03 6000 R 1200 02.04.09 02.04.09 01.10.09 0.0 6.3 BB/Ba1/BB GaHku
MexTpomb-1 3000 R 1265 28.06.09 30.03.09, 03.01.18 00 106.8 GaHku
Mertceps-®1 1500 R 1200 27.05.09 05.06.09 23.05.12 2.0 38.5 98.80/ 1.30 1500 97.40 99.55 17.43 6.06 0.16 TOproens
Meuen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 15.0 51.3 87.60/ -0.40 82595 87.78 87.99 21.08 4.78 0.97 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 26 9745 045 97.10 97.80 18.86 2.81 0.18 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10 24.02.12 18.0 35.5 98.74 9.02 2.01 1.26 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.04.09 22.10.09 01.10.15 7.0 79.3 94.02/ 0.04 13000 90.00 100.00 21.16 2.39 0.46 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.04.09 23.07.09, 17.07.14 4.0 64.6 93.95/ -0.20 96.00 99.00 34.07 2.73 0.24 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 01.09.09 02.03.10 114 0eBEnonMeHT
Mur-o 02 3000 R 1200 08.09.09 11.09.09  06.09.11 6.0 29.8 MaLLMHOCTP.
Mul-® o6bn. 1000 R 785 03.06.09 03.06.09 2.3 96.75| 0.25 435 96.53 96.75 27.97 4.04 0.15 MaLLMHOCTP.
MukosiH-206 2000 R 11.90 13.08.09 27.08.09, 07.02.13 5.0 471 92.80 90.00 32.37 6.39 0.32 notpe6. Tos
M-MHOYCTP 1000 R 1225 18.08.09 16.08.11 29.1 21.00 249 19.00 22.99 145.56 29.09 0.70 CTPOUTENLCTBO
M-WHayctp2 1500 R 15.00 15.07.09  15.07.09, 10.07.13 4.0 52.2 59.00/ -1.80 2480 59.00 75.00 513.15 12.68 0.05 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 5.8 36.10  1.60 5305 36.30 36.99 824.62 15.18 0.05 CCC/Cat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09, 02.08.12 4.0 40.8 99.00 90.00 17.89 7.30 0.31 notpe6. Tos.
MuTnang-01 1000 R 1350 19.05.09 16.02.10 10.9 15.00 0.01 30.00 22.43 notpe6. ToB.
MW3Nb-® 01 1500 R 16.50  14.07.09  20.07.09, 13.07.10 4.0 15.8 77.50 70.00 85.00 152.19 10.62 0.13 NeBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 2.3 98.99 1078 98.80 99.15 1747 5.79 0.16 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09 16.06.10 3.0 14.9 98.35 98.14  21.99 7.60 0.20 B-/B1/ GaHku

MKB 0406n 2000 R 18.00 15.09.09 22.09.09/ 15.03.11 6.0 24.0 99.44 -0.06 20 000 99.40 99.95 19.39 9.03 0.41 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09 26.02.13 5.0 478 NeBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 3.0 39.8 90.20 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 21.2 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 29.8 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 63.5 (buHaHCbI
MOWTK-01 3000 R 9.00 27.03.09 26.09.09 6.1 /IcC (bUHaHCbI
MoHeTka®d-1 1000 R 1250 14.05.09 14.05.09 1.6 TOproens
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 5.0 16.5 95.14 31.25 8.12 0.28 NeBenonmeHT
Mockomub-2 3000 R 14.00 18.08.09 16.02.10 15.02.11  11.0 23.0 GaHku
Mockomub-3 5000 R 870 17.06.09  18.06.09  12.06.13 3.0 51.3 87.22 93.00 96.00  94.06 4.97 0.12 GaHku
MOCMAPT® 1 2000 R 17.00 16.04.09  21.10.09, 12.04.12 7.0 371 84.38 61.01 85.00 57.70 10.05 0.33 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 39.5 57.00/ -6.50 103 54.50 65.50 44.26 8.14 1.29 CepBuC
Mocobnra3a1 2500 R 12.00 16.05.09 17.05.11 26.1 80.00 12 65.03 80.00 26.00 7.52 1.46 yenyru
MocobnTp-2 4000 R 21.00 24.09.09 26.03.09  26.03.11 0.0 243 80.00 1 20.00 77.90 3849 13.09 1.23 /Icc (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 9.0 454 /IcC TpaHcnopT
MocaHepro1 5000 R 754 15.09.09 15.09.09/ 13.09.11 6.0 30.0 97.30/ -0.55 40215 97.21 98.00 14.06 3.86 0.42 1/BB- aHepreTuka
MocaHepro2 5000 R 765 27.08.09 01.0312 18.02.16 36.0 84.0 81.50 1.00 2000 72.00 81.50 16.33 4.68 2.26 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 29.8 81.86/ -1.14 82.05 96.00 18.22 4.90 1.90 aHepreTuka
MPCK Yp.01 1000 R 8.15  26.05.09 26.05.10, 22.05.12 14.0 384 97.71  0.21 98.01 98.50  10.50 4.16 1.00 aHepreTuka
MTC 01 10000 R 14.01 23.04.09 23.0410 17.10.13 13.0 55.5 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 28.04.09 27.0410 20.10.15 13.0 80.0 100.05 99.90 100.20 14.41 6.98 0.87 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 23.06.09 22.06.10, 12.06.18 15.0 112.2 91.94/ -0.56 243126 92.21 93.99 16.73 4.72 1.01 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450 19.06.09 18.12.09 8.9 c/x
HWUKOCXMM 2 1500 R 11.25 14.05.09 20.08.09 4.9 30.00/  3.00 4 465 27.02 30.00 9.35 XMMUS
HXTOM 02 2200 R 11.75  16.06.09 15.12.09 8.8 80.01/ -0.01 81.00 94.00 52.80 7.32 0.45 XMMUS
HKHX-04 06 1500 R 999 30.03.09 02.04.09  26.03.12 0.0 36.5 99.98 6.76 4.98 0.02 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 2.7 99.10/  0.01 5911 99.01 99.10 13.72 4.65 0.20 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09 22.02.10, 16.02.11 11.0 23.11 100.00 100.00 15.28 7.48 0.76 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75 19.06.09  24.06.09  14.06.13 3.0 514 98.95 10 256 98.90 98.95 13.98 4.91 0.22 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 28.04.09 04.05.09 26.04.11 1.0 254 65.00/ 15.00 55.00 75.00 11.51 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 25 19.88  -0.11 506 17.51 19.89 13.79 lloTo3BaH notpe6. ToB.
HOK-3 2000 R 13.00 28.04.09 28.04.09  03.05.11 1.0 25.6 98.33) -0.17 98.00 99.75  34.92 6.59 0.07 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 20.05.09 19.05.10/ 16.05.12 14.0 38.2 notpeb. ToB.
06KoHa®-02 3000 R 1040 22.04.09 24.04.09 17.04.13 1.0 494 99.58 99.10 100.90 1545 5.21 0.07 notpe6. ToB.
OrkK-2 0106 5000 R 7.70  02.07.09 05.07.10 15.5 89.50/ -0.25 5505 89.51 90.00 17.90 4.29 1.03 aHepreTuka
OrK-3 06 3000 R 820 12.06.09  19.06.09/ 09.12.11 3.0 32.9 aHepreTuka
OrK-5 06-1 5000 R 750 02.04.09 05.10.09 29.09.11 6.0 30.6 97.00/ -0.50 377 95.03 98.00 13.86 3.86 0.45 /Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 23.04.09 29.0410 19.0412 130 37.3 94441 434 89 90.30 9444 1346 3.99 0.91 aHepreTuka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 3.0 15.7 15.00 6 12.00 15.50 49.86 clx

OM3 - 6 06 1600 R 1025 05.06.09 11.12.09, 31.05.13 9.0 50.9 9110 0.10 1000 88.00 98.00 25.70 5.61 0.55 /ICCC+ MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09 30.08.11 5.0 29.6 91.10/ -0.03 5324 90.76 96.00 34.32 4.82 0.33 /ICCC+ MaLLMHOCTP.
Opxuaes 01 1000 R 13.00  09.04.09 09.04.09 0.5 18.95 -6.55 29734 16.00 18.94 17.10 TOproens
MABA 02 06 1000 R 1250 04.05.09  06.05.09  21.10.11 1.0 31.3 58.32 -16.20 2062 58.41 71.99 5.28 clx

MapHac-M 2 1000 R 1080 21.05.09 19.11.09 17.11.11 8.0 32.2 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 8.9 TOproens
MepeoBaHk1 1500 R 1275 27.06.09  06.07.09  29.06.11 3.0 275 98.00/  3.00 5000 93.00 98.00 19.96 6.52 0.23 GaHku
MeTpokom62 3000 R 8.50  31.08.09 31.08.09 5.3 97.52| -0.03 97.32 97.49 15.11 4.37 0.38 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 23.04.09 06.11.09 22.04.10 8.0 13.1 TOproens
nv3 01 1200 R 1200 21.04.09 21.07.09 39 93.20/ -0.30 2 92.40 94.00 40.22 321 0.22 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09  21.06.11 3.0 27.2 45.00 40.00 49.99 16.62 XMMUS
MPBB-5 1000 R 8.69  29.04.09 29.04.09 1.1 98.43 99.00 100.00 28.10 4.40 0.07 GaHku
Mpomce6-05 4500 R 799 21.05.09 26.05.09  18.05.12 20 38.3 99.26/ -0.23 99.01 99.50 1214 4.01 0.15 B+/Ba3/BB- GaHku
MpoMTp0206 3000 R 10.75 21.04.09  27.10.09  18.10.11 7.0 31.2 47.06 40.11 54.00 297.60 11.39 0.14 MaLLMHOCTP.
MpomMTp0306 5000 R 12.00 29.07.09 03.08.09 24.07.13 4.0 52.7 53.00 2.00 108 54.00 54.50 537.40 11.29 0.06 MaLUMHOCTP.
Mpotek®duH1 5000 R 890 06.05.09 26.11.09 02.11.11 8.0 31.7 73.68 77.21 71.06 6.02 0.37 TOproens
MpoToH®uH1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 15.0 39.1 68.72 60.10 11.61 0.69 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 6.5 90.00 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 6.3 90.00 clx

Cronractp 1500 R 8.60  20.08.09 20.08.09 49 TOproens
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Pa3r.60-05 500 R 26.11.37 01.10.09 6.3 90.00 c/x
Pa3r.60-06 500 R 26.11.37 08.10.09 6.5 90.00 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 9.1 c/x
Pa3r.60-11 1000 R 26.11.37 19.11.09 79 90.00 c/x
Paarynaind2 2000 R 1200 31.03.09 14.04.09  27.09.11 1.0 30.5 81.92 7.30 c/x
Paarynaind3 3000 R 17.00 18.09.09  03.04.09 16.03.12 0.0 36.2 32.00/ -3.00 1107 32.01 39.99 26.49 c/x
Pasrynsitd4 3000 R 11.70  27.05.09 27.05.09, 22.05.13 2.0 50.6 71.00 40.00 50.00 668.63 8.22 0.02 c/x
Paarynaind5 2000 R 1450 29.04.09  30.10.09, 23.10.13 7.0 55.7 clx
Paitcpbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213  33.0 57.1 100.28 10.00 13.77 6.71 199 BBB+/Baal/BBB | GaHku

PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 35 12120 -2.38 401 11.06 12.00 90.43 1/ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09 21.07.11 4.0 28.2 98.03/ 3.03 1010 94.01 99.75  18.05 6.10 0.29 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 114 85.00/  3.00 142 81.00 85.00 31.31 8.51 0.68 B-/B1/B- GaHku
PenKan-2 3000 R 11.66 14.04.09 21.04.09 04.04.12 1.0 36.8 98.60/ 0.10 3066 98.11 98.60 31.38 5.86 0.05 B-/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09  06.06.12 3.0 38.9 93.05/ 0.51 57 045 93.06 93.80  50.20 7.33 0.16 B-/B1/B- GaHku
PECTOPAHC3 1000 R 1200 29.05.09 04.06.09 26.11.10 20 20.3 80.52) -9.48 70.00 89.00 229.79 743 0.06 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 8.4 97.75/ -1.00 98.11 12.14 4.25 0.60 BBB/A3/BBB TpaHcnopT
PX[-0606n 10000 R 7.35 13.05.09 10.11.10 19.8 92.09 86.48 92.50 13.29 3.98 1.34 BBB/A3/BBB TpaHcnopT
PX[-0706n 5000 R 755 13.05.09 07.11.12 441 93.00 1.00 201 93.00 103.00 10.14 4.05 2.84 BBB/A3/BBB TpaHcnopT
PX[-0806n 20000 R 8.50 08.07.09 06.07.11 21.7 87.75| 0.25 686 278 87.51 87.75 15.59 4.83 1.79 BBB/A3/BBB TpaHcnopT
PX[-0906n 15000 R 1350 20.05.09 21.05.10 13.11.13 140 56.4 | 100.25 100 100.05 100.25 13.59 6.72 0.93 BBB/A3/BBB TpaHcnopT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 60.2 99.90 BBB/A3/BBB TpaHcnopT
PX[-1106n 15000 R 1350 27.05.09 28.05.10 18.11.15 14.0 80.9 1 100.20 100.00 100.20 13.64 6.72 0.95 BBB/A3/BBB TpaHcnopT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 60.2 99.90 BBB/A3/BBB TpaHcnopT
PMK-®UH 01 3000 R 8.75  07.04.09 06.04.10 125 70.00 110 60.00 74.99 55.29 6.23 0.61 meTannyprus
Poccenxb 2 7000 R 7.85  20.05.09 16.02.11 231 89.06 82.53 92.00 15.36 2.20 1.52 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 734 20.08.09 220210 09.02.17 11.0 95.9 95.92/  0.09 200 000 95.75 95.92 1246 3.82 0.80 BBB/Baal/ GaHku
Poccenxb 4 10000 R 9.75 08.04.09  09.10.09  27.09.17 70 1036 101.15 7.57 4.81 0.48 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 08.12.11) 27.11.18 33.0 117.8 100.00 100.00 13.91 6.73 1.99 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 30 1119 99.43/ -0.02 96 000 99.43 9945 11.11 4.16 0.20 BBB/Baal/ GaHku
PocT-MaitH1 1000 R 1450  09.07.09 08.07.10 15.6 89.90 870 50.06 74.00 25.44 8.04 0.94 TOproens
PTK-NN3 5¢ 2250 R 8.35 13.08.09 12.08.10 16.8 80.11 81.00 34.44 5.20 0.75 (bUHaHCbI
Py6MncPer1 1000 R 20.00  02.06.09 01.06.10 144 TOproBnsa
PycMacna-2 1000 R 15.00 02.04.09 08.04.100 29.03.12 13.0 36.6 notpe6. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 3.0 39.2 75.000 7.99 12513 70.01 76.00 270.94 4.22 0.06 notpeb. To..
PyccHedptb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 9.0 20.8 85.96 68.01 95.00 38.10 6.96 0.50 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09, 09.09.10 6.0 17.7 94.88) -1.12 96.00 98.00 25.89 6.83 0.38 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09 17.02.10/ 09.02.11  11.0 22.8 9742 -0.57 93.10 94.50 18.66 7.68 0.72 BB-/Ba2/B+ GaHku
PycCraHg-7 5000 R 15.00 22.09.09  02.04.09  20.09.11 0.0 30.3 99.71 1.02 11.47 7.50 0.02 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 17.04.09  23.10.09 13.04.12 7.0 371 31.00 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450 21.04.09 20.10.09 6.9 9.00 99 4.00 9.00 80.33 npou3BOACTBO
PycduHanc3 4000 R 755 13.05.09 13.05.09 1.6 99.10 69 5.00 99.16 15.03 3.80 0.11 /Baa2/BB+ GaHku
PycduHancd 4000 R 7.74 14.08.09 12.02.10 10.8 92.08 92.30 92.50 18.56 4.19 0.73 [/Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 5.0 111 96.88 92.00 21.46 6.47 0.34 B2/ GEN]
Pbi6kab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 20 35.6 59.00 1 20.00 61.00 8.03 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450  22.04.09 21.10.09 7.0 TOproens
CaHWHTBpt02 4000 R 8.00 13.08.09 13.08.09 4.7 96.00 5 95.00 95.85 20.14 4.16 0.32 notpe6. ToB.
CAHOC-0206 3000 R 10.00  12.05.09 10.11.09 76 93.00/ -2.00 110 94.52 95.49 23.75 5.36 0.49 XMMUS
CarypHHMO2 2000 R 16.50 20.09.09 21.03.10 20.09.11 120 30.3 98.00 49.00 100.00 19.74 8.44 0.79 MalLLMHOCTP.
CarypHHMO3 3500 R 16.25  07.06.09  09.12.09 06.06.14 9.0 63.3 69.96 45.92 94.00 9391 11.64 0.34 MaLUMHOCTP.
CaxapKo 01 2000 R 14.00 12.05.09 10.11.09 76 20.00 10.00 30.00 34.90 c/x
CaxatpHar1 1500 R 1250  03.06.09 02.12.09 8.4 yenyru
CB-®uHaHc1 1500 R 1325 22.06.09 26.06.09 18.06.12 3.0 39.3 50.01 notpe6. ToB.
Cgo6Coxkon3 1200 R 21.00 26.05.09 02.06.09 24.05.11 20 26.3 69.97 3.34 97.50  611.11 14.96 0.03 NpoM3BOACTBO
Cesi3bbak1 2000 R 890 2304.09 27.0409 210411 10 252 9925 0.0 32348 99.25 99.35  17.52 224 007 [Caa2/ Garku
CesKab 03 1500 R 16.00 31.03.09 02.04.09 27.03.12 0.0 36.6 96.92 447.24 4.12 0.00 NpoM3BOACTBO
CesKab 04 2000 R 13.75 26.05.09 28.05.09 21.05.13 20 50.6 60.00 905 55.17 60.00 5.71 NpoM3BOACTBO
CesCTABTO 1500 R 8.00 23.07.09 21.01.10 10.0 88.46 81.01 95.00 25.66 4.51 0.64 aBToONpOM
CesCTABTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 16.0 52.5 58.00/  3.00 500 54.53 59.00 64.35 6.62 0.76 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 114 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 23.3 89.80 17.70 2.39 1.16 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  11.06.09 08.12.11 32.9 86.00 1500 10.00 86.00 17.97 2.35 147 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 26.05.09 01.06.10, 21.05.13 14.0 50.6 99.14 98.76 100.50 16.51 3.77 0.94 BB-//BB- Tenekom
Cubmpb-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 4.0 40.3 50.00/ -24.75 924 41.05 50.00 836.23 17.95 0.03 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  17.09.09 16.09.10 18.0 88.50 85.01 91.99 19.95 5.49 117 B+// Tenekom
CuGTnk-706 2000 R 8.65 20.05.09 20.05.09 18 99.50 1353 99.51 99.72 12.27 4.34 0.13 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09 18.02.10/ 08.08.13 11.0 53.2 95.50 5500 95.45 95.79  15.61 5.09 0.76 B+// Tenekom
CHBYPXong1 1500 R 7.70 07.05.09 11.11.09 01.11.12 8.0 43.9 95.16 10.00 16.46 4.03 0.52 BB/Ba2/ XMMUS
CuHeprus-1 1000 R 1250 22.04.09 22.04.09 0.9 100.00 98.20 12.55 6.23 0.07 notpe6. ToB.
CuHeprusi-2 2000 R 10.70  23.07.09 22.10.09, 22.07.10 7.0 16.1 89.93 27.76 5.93 0.44 notpe6. ToB.
Cunteppa 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 5.0 53.0 96.00 1835 94.02 97.00 2345 5.71 0.30 Tenekom
Cucrema-01 6000 R 19.00  10.09.09 15.03.10 07.03.13  12.0 481 100.75  0.25 127 350 100.70 100.84  18.70 9.40 0.78 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 22.09.09 26.03.09 21.09.10 0.0 18.1 9749 049 2965 561 95.01 98.50 25.55 11.25 1.07 B-l/ Tenekom
CKB-6aHk 1 1000 R 1260 18.06.09  29.06.09 24.06.10 3.0 15.2 97.80/ -0.60 2661 96.20 97.80  21.59 3.21 0.21 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 1 29.04.09 28.10.09 7.2 72.35 -2.65 72.00 85.00 91.34 7.24 0.29 XMMUS
CMAPTC 03 1000 R 1410 31.03.09 29.09.09 6.2 92.06/ -0.94 34.66 7.64 0.35 Tenekom
CHX3 ouH 1 1000 R 12.00 31.03.09 29.09.09 6.2 63.49 172.57 9.43 0.17 XMMUS
Coppyx®-1 2500 R 1045 23.04.09 22.10.09 7.0 53.36 35.01 49.50 229.15 9.77 0.16 c/x

COPYC KAM1 1200 R 16.00  07.05.09 05.11.09 75 TOproens
COPYC KAM2 1500 R 13.00 09.04.09 13.04.09 05.04.12 1.0 36.9 TOproens
CneyCrp2 1 2000 R 19.00 21.05.09 01.06.09, 20.05.10 20 14.0 84.00 CTPOUTENLCTBO

CrK 06.01 1000 R 14.00  26.05.09 25.05.10 14.2 TOproBnsa
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CnoptM-0-1 3000 R 17.00 22.05.09 23.05.09 21.05.10 20 14.0 TOproens
C1WHpyctpt 1000 R 1450 09.07.09  10.07.09, 07.07.11 4.0 27.8 296 0.9 102 1.1 2.79 244.26 CTPOUTENLCTBO
CrpTpras02 5000 R 849 17.07.09 13.07.12 40.2 67.46/ 2.46 58.11 68.90 24.42 6.28 2.25 CTPOUTENLCTBO
CtpTpras03 5000 R 1125 16.04.09  20.04.09 11.04.13 1.0 49.2 97.79| -0.21 70 692 97.27 97.80 49.78 5.74 0.04 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09 17.02.10 15.02.12 11.0 35.2 93.49 88.00 95.00 25.90 8.53 0.68 CTPOUTENLCTBO
CynocTpb-1 1500 R 985 02.07.09 02.07.09 33 94.96/ -0.04 95.10 96.00 32.76 517 0.20 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09  17.06.09, 11.06.10 3.0 14.7 96.32) -0.18 96.80 97.00 30.73 6.21 0.17 B3/ GaHku
Catnlpynn1 1000 R 11.70 0 19.05.09  19.05.09, 15.05.12 20 38.2 63.60/ 3.60 259 53.09 63.60 9.17 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00  07.05.09 01.11.12 439 99.70 6900 99.00 99.55 16.74 8.00 2.32 Tenekom
Tardonab 3 1500 R 11.75  19.05.09 19.05.09 18 98.90/  0.80 379 98.87 98.90 20.80 2.96 0.12 B2/ GaHku

TB3 03 1000 R 10.00 19.06.09  30.06.09 18.06.10 3.0 15.0 94.00 968 90.00 97.00 37.16 5.30 0.19 MalLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14 120 60.4 91.75/  0.75 9000 91.11 99.00 17.97 4.21 0.81 aHepreTuka
TrK-10 061 3000 R 760 18.06.09 22.06.09  17.06.10 3.0 14.9 98.15/  0.09 250 98.18 98.30 15.79 3.86 0.21 aHepreTMka
TrK-10 062 5000 R 9.75 12.08.09  14.08.09  06.02.13 5.0 471 98.00 201 91.00 99.00 15.62 4.96 0.33 aHepreTMka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 3.0 38.7 98.00/ 0.40 89 97.75 98.00 17.73 3.87 0.18 aHepreTuka
TrK-6MHB-1 2000 R 1200 26.05.09 26.02.10 21.02.12 11.0 354 99.50 13.07 3.01 0.78 aHepreTuka
TrK-8 01 3500 R 880 14.05.09  18.05.09, 10.05.12 20 38.0 97.53 95.71 24.54 4.09 0.12 aHepreTuka
TepHa-® 02 1500 R 1200 08.05.09 17.11.09  04.11.11 8.0 31.8 Npou3BOACTBO
TexVHecT-1 2000 R 1250 28.05.09  02.06.09 26.05.11 2.0 26.4 85.00 75.01 95.00 158.41 7.33 0.07 TOproens
TexHukonb® 3000 R 9.70  10.09.09  17.09.09  07.03.12 6.0 35.9 78.00/ 4.00 4391 70.04 80.00 83.67 6.20 0.26 NpoM3BOACTBO
TMK-03 o6n 5000 R 960 18.08.09 16.02.10/ 15.02.11 11.0 23.0 92.51 92.02 94.00 19.95 5.18 0.73 /Ba3/B+ npoM3BOACTBO
THWKOSb-d1 1500 R 1510 13.05.09 15.05.09, 11.11.09 2.0 7.7 NpoM3BOACTBO
TOAM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 3.0 8.6 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09 09.12.10 3.0 20.8 90.00 2 70.00 9249 92.77 11.08 0.11 TOproens
TpaHcKoHT1 3000 R 16.50 01.09.09 12.03.10 26.02.13 12.0 478 100.00 1 99.60 100.20  16.66 8.23 0.79 BB+/Ba2/ TpaHcnopT
TpatcKpen1 3000 R 729 16.06.09 15.06.10 149 93.00 1000 87.80 93.00 14.14 3.91 1.02 /Ba1/BB GaHku
TpatcKpen2 3000 R 728 16.06.09  25.06.09  12.06.12 3.0 39.1 98.75/ -0.05 1206 98.60 98.73  12.04 3.68 0.22 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/ 07.07.11  10.0 27.8 96.49, -0.01 200 852 96.20 96.44  14.75 5.16 0.69 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09 17.02.10 10.02.11  11.0 229 98.06 96.50 98.00 19.99 8.64 0.71 MaLLMHOCTP.
TTC 01 1000 R 16.00 12.05.09  09.02.10, 17.08.10 11.0 17.0 98.68 18.83 4.04 0.69 TOproens
TioMeHaHpr2 2700 R 7.70 02.04.09 020410/ 29.03.12 120 36.6 90.83 18.72 4.23 0.81 aHepreTMka
YIMK-Y3Mo1 3000 R 825, 01.09.09 09.03.10/ 28.02.12 120 35.6 meTannyprus
YMMO 2 4000 R 1225 18.06.09 17.12.09 8.9 78.00/ -0.50 1 75.00 78.00 58.66 7.83 0.44 MaLLMHOCTP.
YpanBar392 3000 R 10.50 01.04.09  06.04.09, 05.10.10 0.0 18.6 98.14 93.93 5.34 0.02 MaLUMHOCTP.
Ypan/iLl-01 1000 R 10.00 22.04.09 28.10.09 7.2 94.62 100 94.62 99.98 21.02 5.27 0.47 (puHaHCbI
Ypancu6IiK1 2700 R 1160 24.06.09 24.06.09 29.12.10 3.0 214 96.00 13000 95.60 96.35 31.25 6.02 0.19 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.100 21.07.11 10.0 28.2 80.20 1059 79.82 80.20 48.73 8.08 0.53 B+// (pUHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10, 23.0212 17.0 35.5 100.35 100.00 101.00 17.73 8.70 112 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 34.3 100.22 100.00 101.00 17.49 8.71 0.68 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 10.0 34.3 100.27 100.00 101.00 17.42 8.70 0.68 B+// (buHaHCbI
YPCABaHk 3 3000 R 9.60 04.06.09 04.06.09 2.3 99.10/  0.05 200 99.06 99.10 14.82 4.83 0.17 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 21.04.09 18.10.11 31.2 82.50/ -0.50 102 82.16 84.00 19.87 6.07 1.82 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10, 19.07.12 10.0 404 92.74 93.02 96.90 18.73 4.52 0.69 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 1119 16.04.09  21.04.09 09.04.15 1.0 73.5 98.09 97.00 99.99 41.52 5.69 0.05 B+/Ba3/ GaHku

YpCH cep06 2000 R 13.00 21.05.09 23.11.09 17.11.11 8.0 32.2 982 500 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09 18.03.10/ 13.03.12 12.0 36.1 99.76 950 000 16.83 8.00 0.80 B+//BB- Tenekom
YpCH cep08 2000 R 960 08.04.09 12.04.10 03.04.13 13.0 49.0 91.34 78 000 92.03 19.88 5.24 0.81 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00 16.04.09 21.04.09 15.04.10 1.0 12.8 95.55 90.00 99.80 ' 103.59 6.78 0.04 TOproens

®CK EQC-02 7000 R 8.25 23.06.09 22.06.10 15.1 92.12) -1.78 93.15 96.00 16.03 4.47 1.02 /Baa2/BBB aHepreTMka
OCK EQC-04 6000 R 7.30 09.04.09 06.10.11 30.8 82.43 35000 80.95 93.00 16.65 4.42 1.92 /Baa2/BBB aHepreTuka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 8.3 97.70 25000 97.45 97.50 11.03 3.68 0.60 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 9.25 12.05.09 15.05.09 11.05.10 2.0 13.7 98.90 0.10 5000 98.55 99.00 17.60 4.66 0.12 /Ba3/B+ GaHku

XK® Bahk-3 3000 R 15.00 18.06.09  18.03.10/ 16.09.10 12.0 18.0 100.14 129 000 15.69 3.74 0.80 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 15.04.09  14.10.09 12.10.11 7.0 31.0 97.00 5000 96.90 97.30  20.18 3.34 0.44 /Ba3/B+ GaHku

XK Bak-5 4000 R 1250 22.04.09 240409 17.0413 10 494 99.70,  0.03 15 000 99.51 99.70 | 16.25 312 007 /Ba3/B+ Garku
X-MCrpoitP1 3000 R 13.00 15.04.09 29.04.09, 13.10.10 1.0 18.9 92.50/ 345 90.03 94.00  142.08 7.01 0.04 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 14.07.09 26.01.10, 12.07.11  10.0 279 98.90/ -0.15 80.02 15.31 7.06 0.69 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00  02.04.09 01.04.10 124 TOproens
LleHTp-unB1 1500 R 16.00 12.05.09  10.06.09, 11.11.09 3.0 7.7 98.75| -0.02 97.51 98.78  11.39 8.12 0.18 B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 49 99.70/ -0.05 200817 99.43 99.70 15.02 6.94 0.35 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 29.6 46.00 10.00 82.00 71.72 10.08 0.95 B//B+ Tenekom

LIYH 02 06n 1000 R 11.75  22.07.09 20.01.10 10.0 86.00 73.00 99.00 34.95 6.81 0.59 B CTPOUTENLCTBO
Yepkusoso1 2000 R 8.85 02.06.09 05.06.09 31.05.11 20 26.5 90.00 386 89.00 90.00 83.90 4.90 0.11 notpe6. ToB.
YTn3 0106 3000 R 9.50  17.06.09 16.06.10 14.9 88.79 83.51 89.00 21.26 5.34 0.95 /B1/ npou3BOACTBO
YTN3 0306 8000 R 10.00 28.04.09 27.10.09, 21.04.15 7.0 73.9 90.00 300 86.52 90.00 27.62 5.54 0.44 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 16.00 24.06.09 02.07.09  22.06.11 3.0 273 36.82 21.67 TOproens
JitptOHMoH01 1500 R 11.00  12.05.09 10.11.09 7.6 TpaHcnopT
QitptOHPPA01 2000 R 1400 18.06.09  25.06.09 16.12.10 3.0 21.0 070, -0.20 797 0.65 0.70 997.29 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 4.0 27.8 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 22.05.09 25.11.09/ 20.05.11 8.0 26.2 100.00 14.89 7.36 0.55 aHepreTMka
OHeprLleHT 3000 R 22.00 09.07.09 08.07.10 15.6 89.00 15002 5.00 93.80 38.64 12.39 0.81 aHepreTuka
J0K0-02 06 1500 R 18.00 24.07.09 22.01.10 10.1 74.08 49.15 99.00 71.86 12.12 0.45 notpe6. ToB.
ONKONH1 1000 R 16.00 22.04.09 22.04.09 28.04.10 1.0 13.3 97.73 5.00 57.89 4.08 0.05 (buHaHCbI
tOHuacTpym2 1500 R 14.00 18.04.09  23.04.09 19.04.10 1.0 13.0 98.88) -0.62 99.20 100.00 28.29 710 0.06 GaHku
FOHUMMnK 01 2000 R 9.75 08.09.09  10.09.09/ 06.09.11 6.0 29.8 71.000 232 611 69.00 71.00 130.41 6.85 0.20 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09 22.06.11 3.0 27.3 49.90 42.03 49.97 13.09 NpoM3BOACTBO
OTK-03 06. 3500 R 8.50 10.04.09 10.10.09 6.6 95.20/ -0.05 12331 95.20 95.64 18.46 4.48 0.44 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 8.6 96.60/ -0.05 179 482 96.50 96.65 19.23 2.58 0.37 /B1/B Tenekom
OTK-05 06. 2000 R 755 03.06.09 04.06.10/ 30.05.12 14.0 38.7 88.00 400 000 87.21 88.49 20.15 4.28 0.94 /B1/B Tenekom
t0Taitp-® 03 2000 R 16.00 16.06.09  18.12.09, 14.12.10 9.0 20.9 TpaHcnopT

AkyTekaH02 1200 R 17.00  10.09.09 22.03.10, 08.0312 12.0 35.9 97.80 -0.95 98.75 99.50  30.80 8.67 0.72 BB/ aHepreTuka
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BalukopT506 1000 R 8.02 06.05.09 04.11.09 74 96.84 97.30 97.80 14.00 413 0.52 [Ba1/BB+ MyHULMNanbHbIi
BaLukopT606 1500 R 8.02 02.06.09 30.11.10 20.5 85.00 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp0O61 700 R 10.00  18.06.09 17.06.10 14.9 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 8.15  19.05.09 15.05.12 38.2 85.91 81.00 90.00 17.25 4.73 1.48 BB//BB- MyHULMNanbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 2.8 99.48 99.01 101.00 14.64 6.05 0.20 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 274 88.90 1.00 504 81.00 88.74 17.30 5.75 1.63 MyHULMNanbHbIA
V1BO6n34-1 1000 R 9.00 12.05.09 09.11.10 19.8 89.35 3.25 80.00 93.00 22.62 2.51 0.75 MyHULMNanbHbIA
VipkO6n31-1 1500 R 8.00 18.06.09 17.12.09 8.9 98.22 95.50 97.50 1243 2.03 0.42 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 725 22.07.09 241110 20.3 98.88/ 18.88 86.00 93.00 8.34 2.39 0.89 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 7.50 20.05.09 26.05.10 14.2 97.81 93.05 94.00 11.34 2.50 0.56 1B+ MyHULMNAnbHbIA
VpkO6n31-5 2200 R 820 24.06.09 26.10.11 31.5 97.72| 12.72 80.00 95.00 10.08 2.80 1.19 1B+ MyHULMNanbHbIA
VpkO6n31-6 3800 R 920 15.04.09 22.11.12 446 100.31 80.00 9.26 3.59 1.54 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 29.5 80.50 2967 77.01 80.75 23.97 2.63 1.28 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 9.15  19.05.09 29.11.12 44.8 7150/ -4.98 19754 58.02 76.48 22.77 3.19 2.28 BB-// MyHULMNANbHbIV
KanyxO6n-4 1500 R 10.31  01.04.09 26.06.13 51.8  100.00 10.54 2.57 1.59 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 11,50 14.04.09 14.10.10 18.9 95.50 350 95.50 100.00 14.70 6.00 121 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.05.09 221113 56.7 85.00 12 67.01 87.50 13.71 5.25 2.98 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 814 70.00 14 58.01 72.00 15.22 5.73 4.06 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 3.0 453 98.50 98.75 15.06 4.00 0.20 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  10.06.09 08.12.10 20.7 89.68 22.65 7.79 1.23 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 12.06.09 05.12.14 69.3 78.58 85.00 88.00 19.05 7.77 3.28 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 16.07.09 15.07.10 15.9 84.00 BB/ MyHULMNanbHbIi
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 213 92.00 3 92.00 98.60 15.93 542 139 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 64.8 82.66/ 10.67. 71.01 74.70 12.59 4.80 379 BBB/Baal/BBB | MyHuuMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 16.4 93.48 91.01 99.00 13.89 4.24 113 BBB/Baal/BBB | MyHMUMNanbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 76.0 68.00 100 000 68.00 70.00 16.52 5.87 396  BBB/Baal/BBB | MyHuLMnanbHblit
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 39.6 79.12 91857 78.91 79.12 17.21 5.04 240 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop47-06 5000 R 8.00 28.04.09 28.04.09 1.1 99.99 0.09 6521 99.95 100.18 8.32 1.97 0.08 BBB/Baal/BBB | MyHuLMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 100.1 60.25 0.15 192 000 60.10 60.25 17.25 6.62 457 BBB/Baa1/BBB | MyHuLMnanbHbii
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 33.2 82.44 0.04 24 880 77.40 82.44 16.84 4.84 207  BBB/Baal/BBB | MyHuuMnanbHbilit
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 11.8 96.50/ -0.05 228 000 96.50 96.72 14.66 2.61 0.81 BBB/Baa1/BBB | MyHuLynanbHbIi
Moc.o6n.48 9600 R 11.00 21.04.09 21.04.09 0.9 99.20 0.21 20473 99.20 99.37 24.36 2.76 0.06 /B3/SD MyHULMNanbHbIA
Moc.o6n.58 12000 R 10.00  31.03.09 30.03.10 12.3 92.62 19.15 5.38 0.79 /B3/SD MyHULMNanbHbIi
Moc.o6n.68 12000 R 9.00 21.04.09 19.04.11 25.1 79.00 68 016 76.50 79.50 23.44 5.68 1.48 /B3/SD MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 22.04.09 16.04.14 61.6 57.00 1.00 25999 55.02 58.50 24.01 7.00 3.00 /B3/SD MyHULMNaNbHbI
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 51.3 71.00 2.00 71750 71.00 71.10 26.11 6.32 1.73 /B3/SD MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 36.2 99.97 100.01 100.10 18.87 8.43 1.51 /B3/SD MyHULMNanbHbIA
HuxropO6n3 2000 R 820 23.04.09 20.10.11 31.3 91.00 300 91.00 94.00 14.91 4.49 1.28 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 444 85.30 81.00 87.00 17.69 4.94 1.55 BB/Ba2/ MyHULMNanbHbIA
Hoscub 306 1000 R 12.00 14.07.09 14.07.09 3.7 99.87 99.26 100.00 12.68 6.02 0.27 1/BB- MyHULMNanbHbIA
Hoscn60-14 2000 R 8.4 27.03.09 24.12.10 213 BB-// MyHULMNanbHbIi
003 25057 40817 R 740 22.04.09 20.01.10 10.0 98.00 0.00 67 702 97.50 98.00 10.34 1.88 0.72 BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.04.09 19.01.11 221 91.99 2540 91.70 91.99 11.48 1.65 1.54  BBB+/Baa2/BBB | roc. Gymaru

003 25060 41000 R 580 29.04.09 29.04.09 11 99.77 0.02 50 095 99.74 99.77 8.52 145 0.09 BBB+/Baa2/BBB | roc. bymaru

003 25061 42513 R 580 06.05.09 05.05.10 135 95.73 0.53 96 435 95.20 95.73 10.28 151 0.97 BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 11.90 22.04.09 18.01.12 34.3 99.00 12.90 3.00 211 BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 439 82.00 4.25 9100 81.00 84.48 12.46 7.32 2.88 BBB+/Baa2/BBB | roc. bymaru

003 26199 40291 R 6.10  15.04.09 11.07.12 40.1 78.85 -3.15 1146 500 82.00 86.48 15.03 1.93 254 BBB+/Baa2/BBB | roc. bymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 41.0 91.80 481821 91.50 93.50 12.26 4.89 2.10 | BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 15.8 99.70 856 99.40 99.80 10.63 5.00 0.69 BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 114.8 86.82 291860 78.11 89.96 11.75 517 310 BBB+/Baa2/BBB | roc. bymaru

003 46017 80000 R 8.00 13.05.09 03.08.16 89.6 85.91| 10.64 399 521 70.00 87.72 10.14 2.32 4.77 | BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 10.06.09 24.11.21 154.2 72.48 0.48 1645 72.00 74.00 12.30 2.92 6.17 BBB+/Baa2/BBB | roc. bymaru

003 46019 26 000 R 01.04.09 20.03.19 121.5 55.04 35.00 48.00 10.04 6.41 BBB+/Baa2/BBB | roc. bymaru

003 46020 116911 R 6.90 12.08.09 06.02.36 327.1 57.43 1699 270 53.00 70.00 12.81 5.99 7.68 BBB+/Baa2/BBB | roc. bymaru

003 46021 9279 R 750 19.08.09 08.08.18 1141 65.69 378 900 97.90 13.10 5.69 549 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.05.09 26.11.10 20.3 95.40 80.00 14.70 5.09 0.94 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 17.7 96.16 80.00 10.03 1.77 1.27 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 3 4500 R 760 14.05.09 11.08.11 28.9 86.00 62 000 77.00 91.00 15.50 2.20 1.87 /Ba1/BB+ MyHULMNAnbHbIA
CamapO6n 4 5000 R 6.98  24.06.09 20.06.12 394 74.02 64 72.00 83.00 18.90 2.35 241 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 5 8300 R 9.30 25.06.09 19.12.13 57.6 83.05 10 000 79.00 83.90 18.89 2.79 1.89 /Ba1/BB+ MyHULMNANbHbI
Caxa(fkyT) 2500 R 795 16.04.09 11.04.13 49.2 88.88/ 10.88 70.01 78.00 13.01 2.23 2.33 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 26.4 90.75 25000 86.00 16.64 242 122 BB//BB- MyHULMNANbHbIA
TsepO6n 06 1900 R 740 13.05.09 14.11.09 7.8 B+// MyHULMNanbHbIi
Tomek 1 500 R 9.00 21.05.09 20.05.10 14.0 89.01 89.00 97.00 29.39 2.52 0.50 MyHULMNANbHbIA
Tomck.06-3 900 R 6.00  09.05.09 09.11.09 76 93.50 0.50 29 800 93.20 93.70 18.14 3.18 0.52 11B- MyHULananbHbIiA
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 33.5 87.00/ -2.80. 1000 86.79 88.80 16.64 4.01 1.35 //B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 454 98.56 98.40 98.69 7.97 4.05 245 11B- MyHULananbHbIiA
Tomck.06-7 2500 R 13.75 27.05.09 27.11.13 56.9 100.02 13.80 3.35 1.90 11B- MyHULananbHbIiA
TomckAam 2 500 R 18.00  25.06.09 22.12.11 334 0.01 MyHULMNanbHbIA
Yamyptus-2 1500 R 840 17.07.09 15.07.12 40.2 69.50 57.01 81.99 22.98 5.99 2.29 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 8.9 95.00 342 95.00 96.00 16.48 4.41 0.61 1B+ MyHULMNanbHbIA
Xabaposckb 1000 R 7.00 24.05.09 24.11.09 8.1 99.43 8.03 3.49 0.60 MyHULMNanbHbIA
Yysawms-04 750 R 12.33 1 27.03.09 27.03.09 0.0 99.95 33.49 6.18 0.00 /Ba2/ MyHULMNanbHbIA
Yysawms-05 1000 R 785 05.06.09 05.06.11 26.7 80.18 81.00 90.00 20.26 4.91 1.65 /Ba2/ MyHULMNanbHbIA
Yysawms-06 1000 R 7.74  21.04.09 17.04.12 37.3 89.42| -0.08 70.01 88.00 12.10 2.16 241 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 51.0 69.99 57 70.00 74.00 22.93 3.44 245 /Ba2/ MyHULMNAnbHbIA
FAkyT-06 06 2000 R 10.00  14.05.09 13.05.10 13.8 96.70/  -0.30. 214 97.05 15.58 2.58 0.62 BB//BB- MyHULMNAnbHbIA
AkyT-07 06 2500 R 7.80 23.04.09 17.04.14 61.6 81.88 55.01 80.00 14.83 2.38 2.74 BB//BB- MyHULMNanbHbIA
ApO6n-04 1000 R 10.00  26.05.09 26.05.09 20 99.75 99.71 100.00 11.69 5.03 0.15 BB-// MyHULMNAnbHbIA
ApO6n-06 2000 R 750 21.04.09 19.04.11 25.1 89.95 1000 84.01 89.95 14.66 4.16 1.27 BB-// MyHULMNAnbHbIA
ApO6n-07 3500 R 750 31.03.09 30.03.10 12.3 97.99 9.66 191 0.81 BB-// MyHULMNanbHbI
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Absolut Bank-09 200 § 875 07.04.09 07.04.0¢ 0.4  98.00 86.49 446 0.02 A-/Baa3/ GaHkmn
Absolut Bank-10 175§ 913/ 30.03.09 30.03.1C 1231 9345 001 16.41 488 087 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.06.09 153 91.01 16.43 453 110 BB/Ba2/ GaHkun

Ak bars-11 300 § 925 20.06.09 272 101.06 8.71 458 1.94 BB/Ba2/ GaHkun
Alfa-Bank-09 400 $ 7.88| 10.04.09 66 9942 -0.04 9.00 39 050 BB/Baa2/BB- | [GaHku
Alfa-Bank-12 500 § 820 25.06.09 396/ 7474 017 18.95 549 254 BB/Baa2/BB- | [GaHku
Alfa-Bank-13 400 $ 925 24.06.09 24.06.11 270 517 7981 007 20.95 580 181 BB/Baa2/BB- | [GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.12.10 210 816 BB/Baa2/BB- | [GaHku
Alfa-Bank-17 300 § 864 220809 220212 350, 96.3 BB/Baa2/BB- | [GaHku
Alrosa-14 500 § 8.88 17.05.09 68.7| 70.64 17.20 6.28 381 /Ba2/BB Cblpbe
Bank St-Petersburg-09 125§ 950 25.05.09 8.1 B+/Ba3/ GaHku
BinBank-09 200 § 950 18.05.09 18 80.00 24064 594 007 B-IB GaHku
BoM-09 RUB 5000 R 7.25  25.05.09 25.11.0¢ 8.1 BBB/Baat/ GaHkun
BoM-09 usd 250 § 8.00| 28.03.0¢ 28.09.0¢ 6.2 100.21 751 399 047 BBB/Baat/ GaHKun
BoM-10 300 § 738  26.05.09 26.11.1C 203 98.30 8.48 375 150 BBB/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 236 85.00 15.23 736 174 BBB/Baat/ GaHku
BoM-13 500 § 734 13.05.09 13.05.12 503| 7042 17.73 521 312 BBB/Baat/ GaHku
BoM-15 300 § 750/ 250509 251110 25.11.1& 200 812  59.63 4418 629 1.4 BBB/Baat/ GaHkun
BoM-17 400 $ 6.81 10.05.09 10.05.17 989 47.92 20.05 710 469 BBB/Baat/ GaHku
Business Alliance-12 8323R 8.88  25.04.09 25.04.12 375 65.00 51.49 341 0.81 (bvHaHCbI
Centr-Invest-09 CLN 175§ 9.00/ 03.04.09 03.04.0¢ 0.3 B1/ GaHkun
Credit Europe Bank-10 250 § 750/ 13.04.09 13.04.1C 128 9953/ 0.14 7.97 377 096 /Bat/ GaHkun
DON-Stroy-10 CLN 150 § 10.00  01.05.09 01.11.1C 19.5 CTPOUTENCTBO
Energomash-10 150 § 950 05.04.09 05.04.1C 125 4976 97.28 9.55 0.61 MaLLNHOCTP.
Eurochem12 300 $ 7.88) 21.09.09 21.09.12 425 BB-//BB- XMMUS
Evraz-09 300 § 10.88  03.08.09 03.08.0¢ 43 10221 4.46 5.32 0.34 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.04.09 24.04.12 497 65.61 22.08 676  2.86 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.05.09 10.11.18 80.7 62.68 18.15 658  4.20 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.04.09 24.04.1€ 110.5 57.37 19.78 828 451 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.05.09 12.05.12 50.3 [Caat/CCC+ Cbipbe
Gazbank-10 CLN 100 § 9.75 15.05.09 17.05.1C 13.9 B2/ GaHkun
Gazprom-09 700 § 10.50  21.04.09 21.10.0¢ 7.0 102.81 5.40 511 053 IA3/BBB cbipbe
Gazprom-10 1000 € 780 27.09.09 27.09.1C 183 100.55 7.22 7.76) 138 BBB-/A3/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.05.09 20.0 BBB/A3/BBB Cbipbe
Gazprom-12 1000 € 456, 09.12.09 451| 8173 10.51 558 3.4 BB+/A3/BBB Cblpbe
Gazprom-12 JPY 30000 Y 289 15.05.09 44.3 BBB/A3/BBB Cbipbe
Gazprom-13 1750 § 9.63  01.09.09 479 95.97 10.91 5.01 3.16 /A3/BBB Cblpbe
Gazprom-13 GBP 800 G 6.58  31.10.09 56.0  77.39 13.03 850  3.68 BBB/A3/BBB Cblpbe
Gazprom-13-2 12228 451 22.07.09 52.6| 100.03 4.50 225 386 BBB/A3/BBB Cbipbe
Gazprom-13-5 400 $ 734 11.04.09 492 8842 10.96 415 323 BBB/A3/BBB Cblpbe
Gazprom-13-6 500 § 751 31.07.09 529/ 88.26 10.96 425 351 BBB/A3/BBB Chlpbe
Gazprom-14 780 € 503  25.02.1C 59.9 7543 11.58 667 414 BBB/A3/BBB Cbipbe
Gazprom-14-2 700 € 536  31.10.09 31.10.14 682 7525 11.28 713 450 BBB/A3/BBB chblipbe
Gazprom-15 1000 € 588  01.06.09 01.06.1¢ 753 74.98 11.46 784 464 IA3/BBB Cblipbe
Gazprom-16 1350 § 621/ 22.05.09 22.11.1€ 933 7438 11.30 418/ 546  BBB-/A3/BBB | (cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 97.3  65.03 11.89 790 6.04 BBB-/A3/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 104.8|  65.70 11.70 828  6.12 BBB/A3/BBB Cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 108.2|  70.65 11.84 935  6.16 BBB/A3/BBB Cblpbe
Gazprom-18-2 1100 § 815 11.04.09 11.04.1€ 1101 8283 11.22 492/ 570 BBB/A3/BBB cblpbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 1321 89.27 10.88 403 291 BBB//BBB+ Cblipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 1576 66.08 11.64 493 744  BBB-/A3/BBB | [cbipbe
Gazprom-34 1200 § 863 28.04.09 28.04.34 3055/  90.09 9.68 479 9417 IA3/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3457 66.12 11.29 551  8.80 BBB/A3/BBB Cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 16.8 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.08.09 22.02.1C 111 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365  06.04.09 06.04.1C 12.5 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.06.09 15.06.11 270 9148 12.46 436/ 1.90 /Baa2/BBB- GaHku
Gazprombank-13 500 § 793  28.06.09 28.06.12 518 79.36  3.85 14.60 500 329 /Baa2/BBB- GaHkun
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 79.1 /Baa2/BBB- GaHku
Gazstream-13 647§ 563 22.07.09 22.07.18 526/ 9422 7.20 298 371 BBB/A3/BBB Chbipbe
HCFB-10 200 § 950 11.04.09 11.04.1C 127, 80.25 3345 592 082 /Ba3/B+ GaHkm
HCFB-11 500 § 11000 20.06.09 20.12.09 20.06.11| 9.0 272 8325 39.24 661 059 /Ba3/B+ GaHku
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.08.11| 110/ 289 7581 48.73 7.75 068 [Ba3/B+ GaHku
11B-09 100 § 950 31.07.09 31.07.0¢ 42 6490 185.78 732 018 B/B1/BB- GaHku
11B-10 150 § 950 12.08.09 12.02.1C 10.8 B/B1/BB- GaHKu
11B-10-2 200 € 9.00  06.07.09 06.07.1C 15.6 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.05.09  20.05.09  20.11.1C 20 2041 Toprons
Income-Lada-11 CLN 388 16.00 23.06.09 23.12.09  20.06.11 9.0/ 272 Toprons
Irkut-09 CLN 1258 825 10.04.09 10.04.0¢ 05 9882 0.0 41.07 417/ 0.03 [Ba2/ MaLMHOCTP.
KuzbasRazrezugol-10 200 $ 9.00/ 12.07.09 12.07.1C 15.8 B3/ meTannyprus
KZOSRU-11 200 § 925 30.04.09 30.10.11 316/ 2750 -12.50 78.48 16.82) 1.34 11B- Xumus
LenSpetsSMU-12 CLN 100 $ 975/ 26.0409 26.04.09 26.04.1Z 1.0 37.6 B CTPOUTENCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 4.0 B/B2/ GaHkun
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 1.3 B/B2/ GaHKu
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 998 7781 10.45 408 580 BBB-/Baa2/BBB- | (cbipbe
Lukoil-22 500 § 6.66 07.06.09 07.06.22 160.7. 7518 10.10 443 767 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 32 99.03 12.62 444 0.24 B+/B1/ GaHKu
MBRD-16 60 $ 888 10.09.09 10.03.11  10.03.1€ 240 847 B+/B1/ GaHku
MDM-10 425 § 777 25.07.09 25.01.1C 102, 97.96 10.37 39 077 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.07.09 21.07.11 282 7358 025 25.49 662  1.82 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 86 100.77 6.84 397 066 BB+/Ba2/ Ternexom

MKB-09 100 § 10.25  21.04.09 21.10.0¢ 7.0 B/B1/ GaHku
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Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 9.0 B-/B1/ GaHku
Mirax-10 100 $ 13.50  28.05.09 28.05.1C 14.3 B/B2/ CTPOUTENCTBO
Mirax-11 180 § 945/  20.09.09 20.03.11 241 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.09 12.10.11 31.0 95.65 8.22 6.74  2.27 BBB+/Baa1/BBB+ | MyHMLMNanbHblit
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 922 67.97 11.32 745 5.70 BBB+/Baal/BBB+ | MyHMUMNAMbHbIA
MTS-10 400 $ 838  14.04.09 14.10.1C 189 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 346 89.99 12.27 444 240 /Ba2/BB- Ternexom
NKNH-15 200 § 850 220609 221210 22.12.18| 210 821 B+/B1/ Xumus
NMTP-12 300 § 7.00 17.05.09 17.05.12 383 7559 17.40 463 252 [Ba1/BB+ cepBuC
NOMOS-09 150 § 825 12.05.09 12.05.0¢ 1.6 B+/Ba3/ GaHkun
NOMOS-10 200 § 819  02.08.09 02.02.1C 104 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 975 20.04.09 20.10.11  20.10.1€| 31.0] 922 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.03.09 30.09.0¢ 6.3 100.01 7.10 356 048 BBB-/Baa2/ Cblpbe
Nutritek-0¢ 50 § 9.00  17.04.0¢ 17.04.0¢ 0.7 1ISD notpeG. Tos
OAK-10 200 § 10.00)  24.06.09 08.07.1C 156  75.00 74.96 667  0.88 MatuuHocTp.
Petrocom-09-1 225§ 800  27.03.09 27.03.0¢ 0.0 /Ba3/B GaHku
Petrocom-09-2 4258 875 17.06.09 17.12.0¢ 8.9 99.50 9.44 4.40 0.67 /Ba3/B+ (bvHaHCbI
ProbusinessBank-10 3000 R 9.75  09.07.09 09.07.1C 15.7 Bl (bvHaHCbI
ProbusinessBank-10-2 80§ 1250 18.08.09  18.08.09  18.08.1C 5.0 17.0 Bl (bMHaHCbI
Prodimex-11 CLN 100 § 10.25  03.04.09 29.09.11 30.6 Toprosns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 18.6 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 8.75  20.04.09 20.10.11 31.3 8049 18.65 544 203 B+/Ba2/BB- GaHkun
Promsvyazbank-12-2 200 $ 963  23.05.09 23.05.12 385  61.00 29.36 789 222 B+/Ba2/BB- GaHku
Promsvyazbank-13 150 § 1075 15.07.09 150711 150743 280 524 8212 046 20.88 6.54  1.84 B+/Ba2/BB- GaHku
Promsvyazbank-18 100 $ 12.50  31.07.09 31.01.1€ 107.8 B+/Ba2/BB- GaHku
Raspadskaya-12 300 $ 750 22.05.09 22.05.12 384 6232 081 25.59 6.02 237 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 9.50  07.06.09 07.06.0¢ 24 licce Tenexom
Renaissance-09 250 § 875 17.05.09 17.11.0¢ 79 BB-/Ba3/BB- GaHku
Renaissance-09 RUB 1000 R 1450, 11.04.09 11.10.0¢ 6.6 BB-/Ba3/BB- GaHKm
Renaissance-09-2 108 12.00  18.06.09 18.06.0¢ 28 BB-/Ba3/BB- GaHku
Renaissance-09-3 10§ 12.00  27.06.09 27.06.0¢ 3.1 BB-/Ba3/BB- GaHku
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 153 28.00 152.04 1473 064 /B2/BB- ToproBns
Rosbank-09 300 § 9.75  24.06.09 24.09.0¢ 6.1 99.92 10.11 2441 035 [Ba2/ GaHku
Rosbank-09 RUB 7000 R 8.00  30.03.09 30.09.0¢ 6.3 A-/Baa3/BB+ | GaHku
Rosbank-12 130§ 9.00  01.07.09 01.07.12 39.8 A-/Baa3/BB+ | [GaHku
RosEvroBank-09 80§ 9.00/ 19.05.09 19.05.0¢ 18 B1/ GaHku
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 204| 98.26 8.00 350 152 BBB+/Baat/ GaHkmn
Rosselkhozbank-10 CHF 375C 358  29.03.09 29.03.1C 123/ 91.00 13.30 394 091 BBB+/Baat/ GaHKu
Rosselkhozbank-12 CHF 150 C 6.26  30.04.09 30.04.12 37.7 8215 13.27 762 254 BBB+/Baat/ GaHkm
Rosselkhozbank-13 700 § 718 16.05.09 16.05.1% 504 8234 12.80 436/ 3.28 BBB+/Baat/ GaHkun
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 58.5 78.66 13.27 453 3.73 BBB+/Baa1/ GaHku
Rosselkhozbank-1¢ 500 § 6.97  21.09.0¢ 21.09.11 21.09.1€ 300 912/ 62.94 28.87 554  1.99 BBB+/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30  15.05.09 15.05.17 9.1 7039 12.12 447/ 558 BBB+/Baat/ GaHkun
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ M7 7184 13.11 539 565 BBB+/Baat/ GaHku
RTM-09 CLN 55§ 15.00)  16.05.09 16.11.0¢ 78 ToproBns
RTM-11 CLN 125§ 12.00)  04.06.09 04.03.11 236 ToproBns
Russia-10 2966 $ 825  31.03.09 31.03.1C 123 10244 001 3.35 403/ 049 BBB+Baal/BBB |roc. Gymarn
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 1136| 13047 1.4 6.58 422| 620 BBB+Baal/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2343 13505 1.38 8.91 472| 838 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218$ 750 31.03.09 31.03.3C 2558 95.75/ 0.62 3551 07C 96.00 8.27 392 537 BBB+Baal/BBB | roc. Gymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 58  89.00 32.67 767 041 BB-/Ba2/BB- GaHkmn
RusStandard-10 500 $ 750/ 07.04.09 07.10.1C 18.7 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.06.09 29.06.1C 153/ 60.50 56.19 701 092 BB-/Ba2/BB- GaHKu
RusStandard-11 350 § 863  05.05.09 05.05.11 257 4751 52.64 9.08 141 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1f 210  819| 26.00 117.95 17.07)  0.90 /Ba3/B GaHku
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 936 26.00 44.99 1875 2.46 BB-/Ba2/BB- GaHKu
Sberbank-11 750 § 593  14.05.09 14.11.11 321 95.90 7.67 309 233 BBB+/A3/ GaHkun
Sberbank-13 500 § 648  15.05.09 15.05.1% 504  93.83 8.27 345 345 BBB+/A3/ GaHkun
Sberbank-13-2 500 § 647  02.07.09 02.07.1% 520 9122 8.99 354 355 BBB+/A3/ GaHKu
Sberbank-15 1000 § 623 11.08.09 11.02.10 11.0215 11.0 716 7412 45.12 420/ 0.70 BBB+/A3/ GaHku
Severstal-13 1250 § 9.75  29.07.09 29.07.12 52.9  66.09 2232 738 3.04 /Ba2/BB Cblpbe
Severstal-14 375§ 9.25  19.04.09 19.04.14 61.7  66.07 20.27 700 335 /Ba2/BB Cbipbe
SeverstalTrans-10 CLN 175 § 850 220609 2206.09 22.06.1C 3.0 15.1 7425  0.04 182.54 5.72 0.12 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770 240409 241009 240411 70/ 253 B+// Ternexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 774 5483 20.83 702 412 [Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 224|  89.95 15.33 493 158 [Ba3/B+ Tenexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 109 B2/B GaHkun
Sunway-09 CLN 50 § 1013 23.05.09 23.05.0¢ 1.9 11B- Toprons
Tatfondbank-10 08 975 26.04.09 26.04.1C 13.2 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.09 03.07.1C 15.5 Toprons
TMK-09 300 § 850  29.03.09 29.09.0¢ 62  96.30 16.38 441 045 [B1/BB- npoK3BOACTBO
TMK-11 600 § 10.00  29.07.09 29.07.11 285 68.75 29.32 721 179 [B1/BB- npoU3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 281| 91.04 11.38 378 202 /Baa2/BB+ Cblpbe
TNK-12 500 § 6.13  20.09.09 20.09.12 425 8479 11.55 361 298 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 483 84.10 12.73 446/ 324 BBB-/Ba2BB+ | [cbipbe
TNK-16 1000 § 7.50  18.07.09 18.07.1€ 80.0. 73.62 13.24 509 5.2 /Baa2/BB+ Cblpbe
TNK-17 800 § 6.63  20.09.09 20.03.17 97.2.  69.68 12.80 476 557 [Baa2/BB+ Cblpbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 1091 71.97 13.32 547 571  BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 9.25  08.06.09 08.12.1C 20.7 Ternexom
TransCapitalBank-10 175§ 913 10.05.09 10.05.1C 137 7542 793 37.92 6.05  0.88 B2/ GaHKun

TransCapitalBank-17 100 § 10.51  18.07.09 18.07.17 1012 2762 -2.00 43.65 1903 258 B2/ GaHku
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PbiHok eBpoobnuraumi
Mecaues ao Floxonnoc‘rb %

BnTe 06bem, e % ToproBblit ﬂlop, PentnHr et

MIH KynoHa oq)ep'rhl oq)p'r obbem, wr nokynka | npogaxa || odppt TeKyu.| FIM/S
TransCreditBank-10 400 700 160509 16.05.1 139 /BayBB | Ganiw
TransCreditBank-11 350 § 9.0( 23.06.09 25.06.1 27. /Ba3/BB GaHkn
Transneft-12 500 $ 6.13 27.06.09 27.06.12 393 /A2/BBB+ bIpbe
Transneft-12-2 700 € 5.3 27.06.09 27.06.12 39. IA2/BBB+ bIpbe
Transneft-13 600 $ 7.70|  07.08.09 07.08.12 53. IA2/BBB+ bIpbe
Transneft-14 1300 § 567| 05.09.09 05.03.14 60.. IA2/BBB+ bIpbe
Transneft-18 1050 § 8.7( 07.08.09 07.08.1€ 114. /A2/BBB+ bIpbe
Trust-09 150 § 925 05.04.09 05.10.0¢ 64 60.000 2.00 140.23 77| 029 B-/B2/ GaHKun
Trust-10 200 $ 9.3 29.05.09 29.05.1 14.3 B-/B2/ GaHkn
Trust-12 CLN 208 11.5 06.09.09 06.09.12 420 B-/B2/ GaHkn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 1.2 B1/ GaHKun
URSA-09 3518 9.00 12.05.09 12.05.0¢ 1. B+/Ba3/ Ganku
URSA-10 EUR 400 € 7.0 21.05.09 21.05.1 143 B+/Ba3/ GaHkn
URSA-11-1 130§ 30.06.0¢ 30.12.1 33 B+/Ba3/ Garkn
URSA-11-2 300 € 16.11.09 16.11.1 322 B+/Ba3/ GaHkn
UTK-13 CLN 3500 R 9.00 04.06.09 0406.09 040643 20 51.0  80.00 170.35 562| 0.10 B1/B Ternexkom
Vimpelcom-09 450 § 10.00,  16.06.09 16.06.0¢ 27 10047 7.70 498 021 [Ba2/BB+ Ternexom
Vimpelcom-10 300 $ 8.03 11.08.09 11.02.1 107, 97.33 11.27 411 0.81 Ba2/ Tenexkom
Vimp 11 300 § 8.3 22.04.09 221041 31.3| 86.87 14.68 482 210 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 838 30.04.09 30.04.1% 49, [Ba2/BB+ Tenexom
Vimpelcom-16 600 $ 8.2 23.05.09 23.05.1€ 87. 63.48 17.34 6.50 447 /Ba2/BB+ Tenekom
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-17 439 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 $ 6201 29.03.09 29.09.12 79. 63.83 15.13 4.8 4.5 BBB+/Baa2/ | [6aHku
VTB-09 RUB 10000 R 700 13.04.09 13.04.0¢ Oa BBB+/A2/BBB+ | GaHkn
VTB-09-3 800 $ 480  02.05.09 02.11.0¢ 7. 97.64 8.98 1.2 057  BBB+/A2/BBB+ | baHku
VTB-10 GBP 300 G 633 15.03.10 15.03.1 1. 95.68 10.98 6.6: 092/ BBB+/A2/BBB+ | baHkm
VTB-11 450 § 750 12.04.09 12.10.1 313 93.62 10.42 4, Oj 2.13‘ BBB+/A2/BBB+ | baHku
VTB-11-2 1000 € 8.25  30.06.09 30.06.1 27. 93.23 11.46 8.8 1.9: BBB+/A2/BBB+ | baHku
VTB-12 1200 6.61  30.04.09 30.10.12 43. 81.62 13.19 4.0¢ 29 BBB+/A2/BBB+ | baHku
VTB-12-2 RUB 30000 R 12.0 28.05.09 28.11.12 44, 99.78 12.06 6.01 2.8 BBB+/A2/BBB+ | baHku
VTB-15 750 § 632 040809 040210 04.021% 100 71 65.88 66.44 5.9 0.62| BBB+/A2/BBB+ | baHku
VTB-16 500 € 4.2! 15.02.10 15.02.1€ 839  89.16 6.14 AT 5.8 BBB+/A2/BBB+ | baHku
VTB-18 2000 $ 6.8 28.05.09 280513 29.05.1¢ 510 1117 76.70. 14.50 4.43 3.2 BBB+/A2/BBB+ | baHku
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.35 150 319.7  66.72 43.05 4.6 099 BBB+/A2/BBB+ | baHku

Zenit-09 200 § 875 27.04.09 27.10.0¢ 72 9942/ 043 9.77 440, 0.54 B/Ba3/ GaHku
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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, EBrenuit N'puHkpyr, grinkruges@uralsib.ru
KaponaitH Meccekap, messekark@uralsib.ru

HacToswuii GlonneTteHb npefHasHayYeH UCKMIOYMTENbHO ATt MHGOPMaLMOHHbIX Lieneit. Hu npu kakux o6CTosTenbCTBax aT0T GlonneTeHb He JOIDKeH
MCMONb30BaThCA UMK paccMaTpuBaTLCS Kak obepTa unu npeanoxexHne Aenatb odepTbl. HECMOTPS Ha TO, 4TO AaHHbLI MaTepuan 6bin NoAroToBNeH
C MakcMmManbHoN TwaTtensHocTblo, YPATICUB He gaeT HMkakux NpsiMbiX U KOCBEHHbIX 3aBEPEHWIA UMW rapaHTUIN B OTHOLLEHWW JOCTOBEPHOCTMN
1 NOMHOTBI BKIOYEHHON B BronneTeHb uHopmauun. Hu YPAIICUB, Hu areHTbl KoMnaHum unv acddunmpoBaHHble niLa He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a NoGble NPsiMble UINN KOCBEHHbIE YOBITKM OT UCMOSIb30BaHUS HacTosLLero GlonneTeHs unu cogepxallecs B HeM UHdopmaLmm.

Bce npaBa Ha 6tonneteHb npuHagnexat OO0 «YPAJICUB Kanutan», u coaepxallasncs B HeM MH(OPMaLUa He MOXET BOCNPOU3BOANTLCS U
pacnpocTpaHsaTbes 6e3 npeaBapUTEeNbLHOrO NUCbMEHHOro paspeluerus. © YPAJICUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJICUB»

27 Mapra 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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