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PYBNEBBIE BbINYCKU CTPATErus

W3m., 6.n. BHeWHUA pbIHOK
YTM, % 3Hay.  3ajeHb 3a mec. YTD
003 45020 102 112 104 MoTpeburenbckas yBepeHHOCTb
Fampond a1 @ 145 (226 nomMorna pbiHKamM akuum cmp. 2
LentpTen-4 108 (48) (344)  (481) AdoxoaHoctu UST noacTtynatoTca K HOBbIM BbiCOTaM cmp. 2
orKk-2 14,9 33 (170) (1 196)
Cnpoc Ha kopoTtkue UST cmp. 3
CbIPLEBBIE PbIHKU Sistema 11 cpeau nuaepos pocTta cmp. 3
Usm., %
3Ha4y.  3a JeHb 3a Mec. YTD B ~
HYTPEeHHUH PbIHOK
3ornoTo, $/yHuus 952,0 (0,7) 42 8,2 yTp p
Urals, $/6app. 605 10 209 447 HeoxupanHoe ocnabneHune pybns cmp. 3
S&P Metannsl, uH 1115,2 1,0 32 19,2 o
" MepBbin 3wenoH c6aBun o6opoTbi cmp. 4
S&P C/x npog., uHA. 629,7 1,7
— oK «CBexue» 6ymaru BTOporo swerioHa ny4we pbiHKa cmp. 4
EHEXHbIN PbIH
BB-3 n MTC-4 coxpaHAIOT NoTeHUuMan pocra cmp. 4
RUB mnpa. 3Hay.  3apeHb 3a mec. YTD OdcbepTy NPONTU BCE npolue cmp. 5
PEMO 8 LI 270 119 (221) (447,0) hepty np potk P
Kopcuera 411,6 19,9 (21,3) (615,3)
[lenoauTsi B LIB 428,7 451 494 2921 -
P DEHEXHbIA PbIHOK
NDF 1Y, % 11,82 152 (272)  (1668) OnTUMN3My HeT Npeaena cmp. 6
MOSPrime OIN, % 7,50 (63) (121) 30
Usm., %
USDRUB
31,30 10 KOPNOPATUBHBIE COEbITUSA
m Meuen (NR)
L Bbinnatbl no 6puax-kpeanTy Ha 1,5 mnpa ponn.
6.n. 3Hay. 3apedb  3amec.  YTD MOryT ObITb NpoAsieHbl Ha cpok fo 3,5 ner cmp. 7
Russia 30 - UST 10 381,0 ) (136)  (411)
EMBI + Spread 4729 : 921) (2516) MocwmapTt (NR)
ITRAXX HY 8125 (03)  (237,8) (659.3) HoBas cdepepanbHasa po3HMyHas ceTb? cmp. 7

MHAWKATUBHBLIE CNIPEObI TOProBbIE UOEU
900 6 6 600

< MokynaTb kopoTkue gonnaposble eBpoobnuraumm Russian Standard Bank 09, TMK 09.

by < Tokynatb KopoTkue pybnesble eBpoobnurauun Bank of Moscow 09, URSA 10, kotopble

200 MMEIT crnpe B HECKOJ1bKO NPOUEHTHbIX NYHKTOB K CTaBKam NDF.

< B ycnoBusix cTabunbHbIX LieH Ha HepTb POCCUNCKMI ONUHHBIA CErMeHT OyaeT onepexaTb pas-

-200 BMBaKwLneca PbIHKK, B KOTOPOM HEOOOLEHEeHbI creyouine BbinyCKA:

00 +—————T—————— 400
2T 8 8 83 8 8 838 g 8 g < Hedrerasosbin cektop: TNK-BP 11, TNK-BP 12, Gazprom 13;
% ; § g g g g g g g < wmetannyprus: Raspadskaya 12, TMK 11;
Russia 30 - US 10 (ries. oce) < TpaHcnopT u «TenekoMbl»: Novorossisky Port 12, Sistema 11;
TNykoiin 4 - Gazprom 13 (npas. ocb) < GaHku: TransCreditBank 11, GazpromBank 11, VTB12, 18, Bank of Moscow 13, Russian

Standard Bank 10, 11, HCFB 11.

UHOUKATOPBLI AEHEXXHOIO PbIHKA

1500 4 RUB mripa.
RUSSIAN INFORMER

HoBocTu M KOMMeHTapumn, OTHOCSILLMECS K PbIHKY akUuMi, CM. B HalleM eXegHeB-
HoMm usgaHum Russian Informer.
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Crparerusa

BHEWHMMA PbIHOK

MorTpeburtenbckan yBepeHHOCTb
noOMOrna pbiHKamM akumm

MotpebuTtenbckan yBepeHHocTb B CLUA pacTerT... BuepalHee MuUHU-pannu
Ha amMmepUKaHCKUX pblHKaxX akLuiA, POCT OCHOBHbIX MHAEKCOB Ha KOTOPbIX COCTa-
Bun 2,4-3,4%, 6bino obycrnoBneHo Tem, YTo onybnMKoBaHHbIA BYepa Nokasa-
Tenb nHgekca notpebutensckoln yBepeHHocT CLUA HamHOro npes3oLuen oxu-
JaHusa. B mae nHagekc Bblpoc Ao 54,9 nyHkTa no cpaBHeHuto ¢ 40,8 nyHkTa B
anpene (KOHCeHCYC-NpOrHo3 CocTaBnsAn nNuilb 42,6 NyHKTa).

. HO TOBOpPUTbL O Hauvasie BOCCTAHOBNEHUA NpexaeBpeMeHHo. [MonuTuka
KpeauTHoro cmsirdeHusi, nposogumast ®PC, npuBena K CHUXEHUIO CTaBOK MO
UMNOTEYHbIM KpeauTam, 4To, 6e3yCrnoBHO, yny4dllaeT HACTPOEHNSI aMepPUKaHLIEB.
OpHako roBopuTb 0 Ha4Yane BoccTaHoBMNeHNs akoHoMmukn CLUA, Ha Haw B3rnsag,
SIBHO MpexaeBpeMeHHO. Tak, Xurbe NPoAoKaeT AelleBETb, COAEPXKUBAsS KO-
HOMWYECKWIN POCT B CTpaHe. Mcxoast u3 onybnukoBaHHoro B4epa uHaekca S&P
Case-Shiller HPI 3a mapT, ueHbl Ha xunbe B 20 kpynHenwmx ropogax CLUA
cHu3unacb Ha 18,7% OTHOCUTENbHO YPOBHS FOAWYHOWM AABHOCTU NO CpaBHe-
Huto ¢ 18,67% B cbeBpane, Npu4eM pbIHOK OXxuaan 6onee CKPOMHOIO CHUKEHUS
MapTOBCKOro nokasatensi — Ha 18,3%.

PbLIHOK XWNbs CUrHanNU3upyeT O HepelleHHbIX npo6nemax. Mbl BUAUM He-
CKOJIbKO OCHOBHbIX MPUYUH NPOAOIIKAOLLEroCs yAeLeBNeHNs1 aMepUKaHCKON
KUNOW HEeABMXUMOCTU. Bo-nepBbiX, CHWXEHME MWMNOTEYHbIX CTaBOK He aaeT
JomkHoro addpekTa, Tak Kak MOMyYUTb MMOTEYHbIN KpeaWuT cTano HaMHOro
TpyOHee; BO-BTOPbIX, HA PbIHKE BCE elle BENUKO NPeasioXeHne OMOB, OTHYX-
OEeHHbIX Mo AedonTHbIM UNOTEYHbIM 3aKknagHbIM; B TpeTbux, 6e3paboTuua Bce
elle NpoaoskaeT pacTu, U 3aMefeHns pocTa Nnoka He HaMe4vaeTcsl, YTO cyxa-
€T Kpyr NoTeHumarnbHbIX Nokynatenew xunbs. CerogHs nybnukyloTcs anpenb-
CKMe faHHble No npogaxam AOMOB Ha BTOopu4HOM pbiHke B CLUA. KoHceHcyc-
nporHo3 npepnonaraeT yBenuyeHve nokasatens o 4,67 mnH gomos ¢ 4,57
MITH B MapTe.

AoxopHoctu UST noacrynatorcs
K HOBbIM BbICOTaM

DoxogHocTb 10Y UST npeBbicuna YTM3,5%... 3a BYepallHMIN OeHb OOXOA4-
HOCTb JeCATUNEeTHeN Ka3Ha4yelcKMin HOoTbl Bbipocna cpady Ha 10 6.n. go YTM
3,53% — camoro BbICOKOro ypoBHSl C HOA6ps npoLunoro roga. NomyMmo pocTa Ha
pblHKax akuui, pacnpogaxam UST cnocobcTBoBanv nepBuYHbIE pasMeLLeHnst
aTon Hegenu (o6wwmit o6bem — 101 mnpa gonn.).

. M MOXeT elle BbIpacTu. B HacTosllee Bpemsi a3nmaTckue PbIHKU aKumiA
oTbirpbiBaloT BYepaLwHuin pocT B CLUA (Nikkei noseicunca Ha 0,9% Hang Seng
— Ha 4,4%), TaK 4YTO MOKa cUTyauus Ha PpblHKax akuui CknagplBaeTcs He B
nonb3y UST.

HekoTopas ctabunusauusa Ha pbiHke UST 3a cuet uHTepBeHuun OPC...
Bo3moxHO, HekoTopasi cTabunusaums goxoaHocten Ha pbiHke UST HacTynuT B
pesynbTaTte WHTEPBEHLMM aMepuKaHCKOro LeHTpobaHka, KOTOpbI npoBenet
ayKUMOH MO BbIKYNY TPEX- U YeTbIpeXneTHUX HoT. Buepa ®PC Bbikynuna kasHa-
yerickne obnurauum, sawmeHHble oT uHdnsAumm (TIPS), Ha cymmy 1,55 mnpg,
[onn. npu o6beme nogaHHbIX MHBECTOpaMK 3asiBOK, paBHOM 8,52 mnpa gonn.

WU3menenue kpusoit NDF gonn./py6. — LIBOR
19 YTM, %

8+ T T
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[topauus, net ;

npea. fieHb =1 jenens 1 mecsu

WcemouHuku: Bloomberg
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... M 3aKPbITUSI KOPOTKMX NO3MLMNA. [OCKONbKY LLIEHOBOE CHWXEHUE Ha PbIHKE
ka3Hayenckmx Bymar HabnogaeTcs yxe HecKoSbKO TOProBblX CECcUin noapsa,
yBenuMuuncs obbem KOpPOTKMX MO3WLMA, KOTOpble, BO3MOXHO, OyayT 3akpbl-
BaTbCA, OKa3blBas nogaepxky kotmposkam UST.

Cnpoc Ha kopotkue UST

B TO e Bpems BYepallHWiA aykumoH no pasmelleHunto 2Y UST obvemom 40
MNpZ4 gonn. npowen ¢ 6onbwnM ycnexom — cnpoc Ha Gymaru npesbicun npea-
noxexuve B 2,94 pasa(nydwmii pesyneTat ¢ ceHTabpsa 2007 r.), a MHOCTpaHHbIE
WHBECTOPbI BbIKYNnnu 54% oT o6bema amuccum, YTo SABNAETCA MakCUMarnbHbIM
nokasartenem c koHua 2006 r. Tem He MeHee Gonee BaXXHbIMW MHAMKATOPaAMMU
cnpoca Ha UST cTaHyT ayKLMOHbI MO AONrocpoyHbIM Bymaram — cerogHs 6yaoyT
pasmewatbca 5Y UST (35 mnpg gonn.), a 3aBTpa — 7Y UST (26 mnpa gonn.).

Sistema 11 cpeau nupeposB pocrta

Jonrn pa3suBaloLWUXCA PbIHKOB NO-NPeXHeMY Bbirmsagenu ny4dwe 6a3oBbix ak-
TMBOB, Pe3ynbTaToOM Yero ctano cyxeHue cnpega EMBI+ Ha 7 6.n. go 461 6.n.
Ha Haw B3rnsag, oCHOBHbIMU (hbakTOpamMu NOALEPXKKM AONTOBbIX PbIHKOB SIBMSi-
I0TCS BbICOKasi BONATUINBbHOCTb HAa PbIHKaX akuMin U U3bbITOK AeLleBor NUKBMA-
HOCTU B KPYMHENLINX MUPOBbIX OaHKax.

Boinyck Russia 30 B yCnoBusX CHWXEHUS (PbHOYEPCOB Ha HEMTb OMyCTUIICS
HWXXe HOMMHara, U OCHOBHLIN 06beM caenok npowen Ha ypoBHe 99,5% oT Ho-
MuHana. MatunetHme CDS Ha puck Poccum BbIpocnv npuMepHo Ha 25 6.n. oo
3156.n.

B KoprnopaTMBHOM CeKkTope ToproBasi akTUBHOCTb Obirnia HeBbICOKoW. KOTUpOBKK
GONbLUMHCTBA CPEAHECPOYHbIX M OJNIMHHbIX BbIMYCKOB 3a [A€Hb HE U3MEHUINCh.
Cnipoc Gbin cocpeaoToYeH NPeumyLLeCTBEHHO B KOPOTKMX Gymarax. B nepeom
3LUEerioHe NpoLM MOKynku B GaHKOBCKMX BbiMyckax, B 4yacTHocTu Bank of
Moscow 09, VTB 09, VTB 11, a Takke B Bbinycke Gazprom 09, ogHako noky-
naTernbcKasi akTMBHOCTb Bblfia HU3KOW.

Bo BTOpOM 3LIeNOHEe OTMEYEH POCT KOTUPOBOK MpuMepHo Ha 80 6.n. B peko-
MeHOOBaHHOM Hamu K nokynke Bbinycke Sistema 11 (YTM 11,5%), coenkn no
KOTOPOMY cOBepLuanuchk B parnioHe 96% OT HoOMuHana. Mbl npogormkaemM cuum-
TaTb Bbinyck Sistema 11 npuBnekaTenbHbIM MO CPABHEHUIO C eBpoobnuraums-
mu MTC (YTM 7-9%). Habnwopgancsa Takke cnpoc Ha Bbinyckn MTC. Xyxe
pblHKa BbIrNsSAenu Gymaru kKoMnaHvuin MeTannyprudeckoro cektopa (Eepas, Ce-
BepcTanb, TMK), koTopble Mo UToram AHsi NoKasany HeraTMBHYH LIEHOBYH Au-
HaMMKy.

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

BHYTpeHHMM pbIHOK

HeoxupaHHoe ocnabneHue pybons

MoBbliweHKe cnpoca Ha gonnapsbl... CnokoicTBMe, HabnogasLweecs Ha Ba-
NIOTHOM pbIHKE B Hadane Hedenu, BYepa CMEHMUOCL pe3kMM ocrnabneHnem
pybns k 6muBantoTHoW Kop3uHe LIB, koTopoe B Havane Toproeow ceccun cocra-
Buno 6onee 41 koneek. CTOMMOCTb KOp3WHbl B pesynbTate Bblpocna o 37
py6., ogHako k 3aBeplueHuto ToproB Ha MMBB cHusunace oo 36,87 py6., 4to
Ha 20 koneek Bbille YPOBHSI 3aKpbITWUsi NpoLurnon Hegenw. MNpu atom pybnb Hau-
6onee cunbHO ocnab No OTHOLLEHMIO K AOMMapy, YTO OTPasurio yKpenneHve
ponnapa k eBpo ¢ 1,40 go 1,39 gonn. O6beM caenok Kynnu-npogaxu BanoTbl
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npesbicun 5 mMnpg Oonn., NpUYeM perynsaTop, no Hawum HabngeHusm, He
NpUHUMan akTMBHOro yyacTus B Toprax. Ctaeku no BantoTHeiM NDF Beipocnu
Ha 70-80 6.n. nuWwb NO cpefHEeCPOYHbIM KOHTpaKkTam (Oonee Tpex MecsueB), a
MO KOPOTKMM KOHTPaKTaMm OCTannCb Ha NPEXHEM YPOBHE.

... CTano crieacTBueM chmkcauumn NnpubbINM BBUAY YKpensneHust gonnapa kK
€Bpo... BO3MOXHO, NpyyMHOI NOBLILLEHMS! CTIPOCa Ha BastoTy cTana dukcaums
NpUGKIM NO PyGNeBbIM NO3ULUAM, NMOJTyYEHHON B peaynbTaTe ocrnabneHust 6u-
BartOTHOWM KOP3WHbI K PyOnto 3a LWEeCTb MOCNedHUX TOProBbix AHen. dukcauus
NpuGLINM No pyGreBbIM NO3MLMSIM, B CBOO odepedb, Gbina obycrnoeneHa ykpe-
nreHueM gonnapa Ha MeXayHapoOHOM BaslloTHOM PbIHKE, a Takke CHUKEHUEM
LUeH Ha HedTb (OKa3aBLUMXCH Ha 3% HWXKe YPOBHS 3aKpbITUS MnpeablayLiero
[HS1) B YCIOBUSIX HUCXOASILLEN LLlEeHOBOW AMHaMMKM HAa MUPOBBIX PbIHKAX aKLMA.

. a Takke oxumpaHum MuHcpMHaA OTHOCUTENbHO LUeH Ha HedTb. [poTuB
pybns cbirpano v 3asBreHve 3aMMyUHUCTpa mHaHcoB PP o Tom, 4TO pocT Le-
Hbl Ha HedbTb Jo 60 gonn./ 6app. pacueHnBaeTcss MMHUHOM Kak KpaTKOCPOY-
Has KOppeKuusl, a MPOrHo3 cpeaHerofoBoON LieHbl HehTW OCTaeTCA Ha YpOBHE
45 ponn./Gapp. YuuTbiBas, YTO C Hayarna 3Toro roga cpefgHss LeHa Ha HedTb
mapku Brent coctaBuna 47,8 ponn./6app., nporHo3 MuHduHa npeacraBnsaeTcs
BMosfiHe 060CHOBAHHbIM.

MepBbin 3wenoHn c6asmn o6opoTbi

CuTyaumsa Ha OEeHEeXHOM pbiHKe NPOAOoIKana pa3BuBaTbCs B YCIOBMAX CHUXE-
HMS CTOMMOCTM pybnesow NMMKBMAHOCTW. B 4acTHOCTW, CTaBku OAHOAHEBHbIX
MBK onyctunuce Ha 60 6.n. go 7,5% rogosbix. HecMoTpsa Ha KOMOPTHbIN
YPOBEHb NMKBMOHOCTU B (DMHAHCOBOMN CUCTEMe, UHTepec K Gymaram nepsoro
3LUenoHa 3aMeTHO CHU3UIICA MO CPaBHEHMIO C NpoLurion Heaenen. Hanpumep,
BYepa Habntoganacb dukcaumsa npubeinu B obnuraunsx Mfop-50 v MIrop-45,
koTopble notepsanu B LeHe 20 n 30 6.n. cooTBeTCTBEHHO Jlyylle pbiHKa BbIrMs-
aenv anuHHele 6ymarn AUXKK-10 (YTM15,9%), nogopoxasLuune Ha 1 n.n.

«CBexxue» 6ymaru BTOporo swenoHa
nyyuie pbiHKa

Bo BTOpOM 3llenoHe OCHOBHasi TOproBasi akTMBHOCTb Oblna cocpedoToyeHa B
Bbinyckax MTC-4, BB[1-3, A®K Cucrtema-1 n YPCA-3, X5-1, npuuem nyuiie
pblHKa BbIMMSAENUM HegaBHO pa3MelleHHbI Beinyck MTC-4 (+80 6.n.) n npo-
AaHHble obpaTHo B pbiHOK 6ymarn BBA-3 (+90 6.n.). CnpocoM nosb3oBanucb
Takke Bbinycku JIK Ypancu6-1 u JIK Ypancu6-2, nogopoxasLune Ha 20 6.n. u
50 6.n. PocTom koTupoBok Ha 50 6.n. 3akpbinuce n 6ymarn Kb PenKan-3.

BB1-3 u MTC-4 coxpaHAIIOT noTeHuuan pocra

OcHoBHol chakTop pocTa koTupoBok 6ymar BBA-3 (YTP14,6%) — npucytcteue
B cnuckax «A1» n PEMO LB — npogomkut cnocoOCTBOBaThL CYXEHWI0 crnpeaa
aTnMx 6ymar k 6onee anvHHomMy Bbinycky BB[-2 oo HyneBoro ypoBHsi. Bymaru
MTC-4 (YTP16,22%) noka He BKIOYEHbI B 3TV CMUCKM, YTO ByaeT orpaHu4m-
BaTb MOTEHLMAN pocTa Ux KOTUPOBOK (B YaCTHOCTW, CyxeHue crnpefa k bonee
KOPOTKMM BbINyckaM amuTeHTa). Tekywui cnpeg MTC-4 k 6nuskum no gropa-
unn Gymaram nepsoro awenoHa Pycluapo-1 (KkoTopble Takke He BKIOYEHbI B
cnuckmn) npesbiwaet 130 6.n., u, Ha Haw B3NS4, CIAULWKOM LUMPOK, y4MTbiBas
pasHuLy B KpeaAUTHbIX pEATUHrax aMUTEHTOB Nno Bepcun S&P Bcero nub B 0f-
HYy CTyneHb.
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OdhepTy npouTtH BCE npowe
Buyepa coctoanack odepTta no Bbinycky lNMpomcBasbbaHk-5 HoMuHanom 4,5
mnpa py6., B xoge kotopow amuteHTy (BB-/Ba2/B+) npuwnocb BbIKYyNUTb
47,8% Bbinycka. CTaBka KynoHa Ha nepuog nocne odepTbl Obina ycTaHoBneHa
Ha ypoBHe 16% rogosbix. Cyas no Tomy, 4TO LeHa Oymar Bbinycka Ha BTOpUY-
HOM pbiHKe Ha 20 6.n. NpeBbIWaeT HOMKHaN, UHBECTOPbI OLEHMBAKT CripaBes-
NVBYIO KOMMEHCAUMIO 3a KpeOWUTHbIM PUCK 3MUTEHTa C Alopauuen rog B
YTM16,4%. B HacTosiLumin MOMeEHT BbibOp pybrneBbix obnuraunii ¢ pemTUHIOM
He Hmke «BB-» ¢ goxogHocTbio Bbiwe YTM16% Becbma orpaHvyeH gaxe B
6aHKOBCKOM CEKTOpe, YTO NoBbIWAEeT npvBnekarensHocTb bymar MpomcBA3b-
BaHk-5, 0co6eHHO NpMHMMas BO BHUMaHWE UX NPUCYTCTBME B cnunckax «Al1» n
PENO UB.

Henuc lNopbigali, poryvajdv@uralsib.ru
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AdeHeXHbIN pbIHOK

OnTMMM3My HeT npepena

CerogHs 6aHKkM JOMMKHbI MoracuTb 3agosmkeHHocTb nepen LIB B pasvepe 14,9
mnpg pyb., HO, C APYroi CTOPOHbI, MOTFYT Nony4nTb B Buae 6e33anorosbix Kpe-
avToB 64,4 mnpg py6. Buepa 6aHkun npusneknu B Buage 6e33anoroBbix kpeau-
ToB LUb cpokom Ha nstb Hegenb 19,7 mnpa pyb. n3 npegnoxeHHsix 20 mnpa
py6. nog npoueHTHYIo cTaBky Bbiwe 14%. MNpWToK cpeacTB NOAAEPXKUT NUKBUA-
HOCTb, TaK YTO MPOLEHTHbIE CTaBKM Ha MeXOaHKOBCKOM pbIHKE, BEPOSITHO, OC-
TaHyTca Hwke 8%. Buyepa crtaBka Mosprime no oAHOAHEBHbLIM KpeauTam Co-
ctaBuna 7,5%, cHM3MBLIUCE Ha 63 6.M. NO CPaBHEHMIO C NPEeAbIAYLLUM OHEM. .

PybneBol NMMKBMOHOCTb MO-NPEeXHeMy BrofiHe gocTaToyHo. OcTaTkvM Ha Kopc-
yeTax 6aHkoB B LI Bbipocnu Ha 19,9 mnpg py6. no 411,6 mnpg py6., oeno3nTsl
yBenuunnucb Ha 45,1 mnpa py6. n coctasunu 840,3 mnpa py6. O6bem onepa-
umin PENMO c UB goctur Buepa 27,1 mnpg py6., ysenuumsmck Ha 80% oTHO-
CUTenbHO NoHedenbHUKa.

HecMoTps Ha BuyepallHee ocnabnenune pybnsa po 31,4 py6./gonn., cerogHs
poccuiickas HauMoHanbHas BanioTa, BEPOSITHO, yKpenuTcs Gnarogapsi ontu-
MU3MY Ha MUPOBbIX PbIHKAX M BO3POCLUEN CKITOHHOCTU K pUCKYy nocrne nybnuka-
uun Gornee BbLICOKOrO, YEM OXWMAANOCh, 3HAYEHUST MHOEKCA MOTPebUTENbLCKON
yBepeHHocTn B CLUA. LleHbl Ha HeTb Takke JOCTUIMN PEKOPAHOro 3a LWecTb
MecsiLeB YpPOBHs, npeBbicuB 62 gonn./6app., 4To obecneynt poccUMcKoMy
PbIHKY 1 py6nio JOMONHUTENbLHY NoadepXKy. Mbl oXxuaaem, YTo CerofHs Kypc
pybnsi k gonnapy coctasut 31 py6./gonn.

AnHamuka Tpe6osanHun LB Kk 6aHkam

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

ypoBeHb ypoBeHb U3meHeHue
26.05.2009 27.01.2009

OpHOAHEBHbIE KpeauThbl 0,28 5,31 (5,03)
JlombapaHble KpeanTb! 326 34,7 @1
Mpoune kpeanTbl 695 448 247
Bessanorosble KpeauThl 871 1835 (965)
PENO 198 763 (565)
Wroro 1797 3087 (1290)

UemouHuku: Bark Poccuu

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

MeJEen (NR)

Boinnarsl no 6pupx-kpeauty Ha 1,5 mnpa ponn.
mMoryT 6bITb NpoaneHbl Ha cpok pao 3,5 ner

I'Ionyqel-lo npuHUuMnuanbHoe cornacue OT CUHAMKATa 3anagHbIX 0aHKoB.
Buepa Meuen BbinycTun npecc-penus, B KOTOPOM NpegcTaBui NogpobHOCTH
pedurHaHcmpoBaHusa Gpuax-kpeguta B pasmepe 1,5 mnpg gonn., npvBneveH-
HOro KoMnaHuewn Ha nokynky 6puTtaHckon Oriel Resources B Mae npoLunoro ro-
pa. CornacHo COOOLLEHMI0, KOMNaHWsl AOCTUIMa MPUHUMNMAaNbLHOrO cornate-
HMUA C  CuWHOMKATOM  3anagHbix 0aHkoB 06  OCHOBHbIX  YCIOBMSIX
pedrHaHCMpOBaHMSA OaHHOrO kpeauta Ha cpok go 3,5 net. Jarta noralweHus
KpeauTa noka nepeHeceHa ycrnoBHO Ha 15 uions, n B Te4eHne aTux AByX Mecs-
ueB B6aHkM — y4yaCTHUKM cMHAMKaTa OyayT OCyLLecTBNSATb BHYTPEHHWE npole-
Aypbl, CBsA3aHHble ¢ ogobpeHneM cornaweHus. HanomHum, 4to paHee «Bepo-
MOCTU» CO CCbITIKOW Ha CBOM WCTOYHUKM YxXe cooblann O OOCTUXEHUU
[OroBopeHHoCcTM Mexay Meuyenom u cuHgmkaTtoMm 6aHKoOB, O4HAKO AeTanu W3-
BeCTHbI He 6binu (cM. FI Daily ot 15 mas 2009 e.).

OOnuraummM KoMnaHuM nepeoueHeHbl. Mel nonaraem, 4to Meyeny ygacrtcs
nepeHecTu BbINNaTy Gpuox-kpeauTa Ha Gonee oTg4aneHHbIn cpok. Toraa B Te-
KyLLlemM rogy evi ocTaHeTCsi BbIMNaTuUTb kpegutopam ewe 1,7 mnpg gonn., no-
NOBUHA M3 KOTOPbIX NMPUXOAUTCA Ha BO30OHOBMSIEMblE KPEAUTHbIE NNHWUMK, Npe-
[OCTaBreHHbIe NPeEMMYLLECTBEHHO POCCUACKMMU rOCYAapCTBEHHbIMU GaHKamu.
B cdeBpane Meueny ynanocb npmenevb kpeaut Ha 1 mnpa gonn. ot Masnpo-
GaHka, u, Kak paHblue coobwanu «Begomoctuy, 500 MnH gonn. U3 HUX Mornu
6bITe NOTPaYeHbl Ha YacTMYHOe norawleHve Gpuax-kpeauta. Mbl cuutaem, 4To
Yy KOMMaHWM He AOIMKHO BO3HWKHYTb Mpobnem ¢ noraweHvem gonra B 2009 r.
B kayecTBe 04HOro U3 MCTOYHMKOB MOTYT cTaTb GupxeBble obnuraumm —y Me-
Yena 3apernctpupoBaHo bupxeBble 15 BbinyckoB Ha obuyo cymmy 30 mnpg
py6. OgHako fonroBasi Harpy3ka KOMNaHWM ocTaeTcsl Ype3BblYaiHO BbICOKON —
nokasatens Jonr/EBITDA, no Hawwum oueHkam, B 2009 r. moxeTt goctnyb 10.
Ha atom ¢poHe Bbinyck Meuven-2 (YTP 17,5%), KOTOpbIN TOpryeTcs Ha O4HOM
ypoBHe € Bymaramu kayecTBEHHOro BTOPOro 3LIefioHa, MpPeAcTaBnseTcs Ham
HeonpaBAaHHO AOPOrMM.

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru

MocmAPT (NR)

Hosasa dbepepanbHas po3HUYHaA ceTb?

C6epbaHk NpodMHaHCHUpYeT CO3AaHWe HOBOW PO3HUYHOW CeTU. CBepbaHk
COBMECTHO C YfIEHOM coBeTa AMpeKTopoB U coenagenbueM APK «Cuctema»
EBreHnem HoBMLKMM HamepeH CO34aTb HOBbIM PO3HUYHLIA XONAMHI Ha Oase
aktmBoB «MocmapT» u «Annuy», coobLliaeT cerogHa «KoMMepcaHT» CO CCblifl-
KO Ha CBOM UCTOYHUMKM. Coenka npegnonaraeT, YTO KOHTPOSbHbIA Ui 6nms-
KA K koHTporbHoMy nakeT 3A0 «MocmapTt» kynut HoBuukuin, a CbepbaHk
npodunHaHCMpyeT cOernKy, a Takke BHECET B XONAWMHI MOMELLEHUsI KpacHosp-
CKoro putennepa Annu obuien nnowaabko okono 250 ThiC. KB. M., KOTOpbIe ne-
pewnu k 6aHKky B pe3ynbTaTe HECnoCoOHOCTU CeTM pacniaTtuTbCs MO Kpeau-
TaM. MonyunTt nu C6epbaHKk 4OM B HOBOM XOJIAMHIE WM COXPaHWUT CTaTyc
KpeguTopa, noka HeusBecTHo. OgHaKo y HOBOro COOCTBEHHMKA OyayT o6si3a-
TenbCTBa noracutb gonrn oboux putennepoB nepen C6epbaHKOM, KOTOPbLIV
TaKkke SBMSETCA OCHOBHbIM kpeautopom MocMmapTa (MO AaHHbIM U3L4aHUS,
ccbinarowlerocs Ha Ton-MeHemkepa MocmapTa, obWwmMiA OONT CeTU Ha KOHel,
2008 r. coctaensan okono 3,6 mnpg pyo6.).
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Momoxet nu CoepbaHk obcnyxnBaTb AONroBble 00s3aTeNnbCTBa? Kak coob-
wanu paHee npeactasutenu MocmapTta, B cepeavHe anpensi B obpalleHun
Haxogunocb okono 44% Beinycka obnuraumii MocmapT-1 o6bemom 2 mnpAa
py6. (T.e. okono 880 mnH py6.), XOTs1 B OKTSAGpe NpoLUMoro roga KoMnaHus Bbi-
Kynuna no odpepTte BbINycK NOYTK B NOMHOM O0ObeMe (Ha Hall B3rnsg, 3a cuyet
cpeactB CbepbaHka). Torga e B anpene MocmapT OoMycTUN TEXHUYECKUIA
nedonT, 3a4epXkaB Ha OAMH AeHb BbINMaTy KyrnoHa U pacnnaTtuBLUKCh, MO Ha-
Wwemy npeanosioXkeHuto, onaTb e He 6e3 nomowm C6epbaHka. MNpu aTom no-
SBNANUCH coobLleHuss o roToBsielica nepedade MuHumMyM 50% akumin 3A0
«MocmapT» oaHoW 13 govepHux komnaHuin CoepbaHka, OfHAKo B HACTOSLLMIA
MOMEHT cpernka npuobpena HoBble opMbl. baHk paHblue okasbiBan BCsiye-
CKY0 NOAZEPXKKY pUTennepy, He gonyckasi ero 6aHKpOTCTBA, OAHAKO OYEBUAHO,
4YTO €ero uenb — Bo3BpaLlleHne COGCTBEHHbIX CpeacTB. [103TOMY He UCKIHYEHO,
4YTO NPU BO3HWMKHOBEHWUM Y KOMMaHUu npobnem c obecnyxuBaHuem ny6nmyHoro
Jonra gepxaTtenam obnuraunii MoxeT OblTb NPeANOXeHa PECTPYKTypusauust —
TakK B HacTosiLLee BPeMs MOCTYNalT MHorve, Aaxe 6onee KpynHble KOMMaHWK.

Hadex0a Mbipcukosa, myrsikovanv@uralsib.ru
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KaneHpapb npeacroawmx cobbitum

28 mas

29 mas

1 NoHSA

2 NIOHSA

3 NoHA

4 nioHsa

5 noHs

8 noHA
9 noHA

10 nioHsa

11 noHs

12 nioHsa

Paswmewenne PXA-12 (15 mnpg py6.). Ocdepta ABTOBA3-4 (5 mnpa py6.). Odepta CeBkabenb-PuHaHc-4 (2
mnpa py6.). Odpeprta XKuncoumnoteka-®unanc-3 (1,5 mnpa pyo.).

Odbepta MexxgyHapoaHbin MpombiwneHHbIi Bank-1 (3 mnpa py6.). MoraweHne Pycckui UnoTeuHbin BaHk-
2009 (140 mnH gonn.).

Odepta Cneuctpon-2, 1 (2 mnpa py6.). Odbepta Utepa ®uHaHc-1 (5 mnpa py6.). MNorawexHve TpaHckanuTan-
6aHk-1 (0,8 mnpga py6.).

Odpepta TexHocuna-UuBecT-1 (2 mnpa pyb6.). Odhepta CBOGOAHBLIN cokon-3 (1,2 mnpa py6.). OcdepTta ATOM-
ctponakcnoptT-®uHaHc-1 (1,5 mnpg py6.). Odpeprta HaumoHanbHbin kanutan-2 (3 mnpa py6.). MNorawexne EB-
poceTb-2 (3 mnipg pyo.).

Morawenne Mulr-®unHaHc-1 (1 mnpa py6.). Morawexve Benon-PuHaHc-1 (1,5 mnpa py6.). MNorawerne Adanbce-
Ba3b-3 (1,5 mnpa py6.). MoraweHne O®3-28005 (9 mnpa pyo.).

Odbepta PocuHtep PectopaHTc-3 (1 mnpg py6.). Ocdepta PbIGUHCKMI kabenbHbIM 3aBoA-1 (1 mnpg pyo.).
Odepta BaHk CnypTt-2 (2 mnpg py6.). Ocdepta KOTK-2013 (3,5 mnpg py6.). MoraweHne Kamckass ponuHa-
®uHaHc-3 (0,5 mnpa py6.). Morawenne MKB-2 (1 mnpa py6.). MoraweHne YPCA Bank-3 (3 mnpg py6.). MNorawwe-
Hne ABTOBAS3, BO-4 (1 mnpza py6.).

Odpepta MNpynna YepkusoBo-1 (2 mnpg py6.). Odepta MetanncepBuc-puHaHc-1 (1,5 mnpg py6.). OcepTta
Apkapa-4 (1,5 mnpa py06.).

Odbepta KMB-BaHk-2 (3,4 mnpg py6.). MNorawexve PBK UC-2009 (100 mnH gonn.).
Odpepta BTB 24-3 (6 mnpa py6.). Morawenne HytpuuBecTtxonauur-1 (1,2 mnpg pyo.).

Odbepta LeHTp-unBect-1 (1,5 mnpa py6.). Odepta TrK-4-1 (5 mnpa py6.). Ocbepta TatdhoHnabaHk-4 (1,5 mnpa
py6.).

Odgepta MaxeeB ®uHaHc-1 (0,6 mnpa py6.). OdepTta XKengopunoteka-1 (1,5 mnpg py6.). MNorawexne Bonro-
rpagckas obnactb-26001 (0,6 mnpa py6.).

Odrepta Mactep-baHk-3 (1,2 mnpg py6.). Ocdepta UHkom-NMapa-3 (2 mnpg py6.). lMorawenne Yrnemer-
Tpenanur(Meuen)-1 (3 mnpg py6.).

KaneHpapb co6bITUM AEeHEXHOro pbiHKa

28 mas
3 VioHs
10 nioHA
15 nioHsa
17 nionsa
22 nions
24 vnions
25 nioHs
29 nioHs
1 nons
3 vionsA

3 nons

Bbinnata Hanora Ha npubbIns

BaHku BepHyT 384,5 mnppg py6. LIB P®
BaHku BepHyT 17,6 mnpa py6. L PO
BeinnaTa cou. Hanora, cTpa3oBbIx Nnarexen, 1/2 akunsos
Banku BepHyT 313,7 mnpa py6. LI P®
Beinnata 1/3 HOC 3a | keto 2009 r.
BaHku BepHyT 32,1 mnpa py6. Lib PO
BeinnaTta HOMW, 1/2 akunsos
BeinnaTa Hanora Ha NpuGbIb

BaHku BepHyT 14,9 mnpa py6. L PO
BaHku BepHyT 14,3 mnpa py6. L PO
BaHku BepHyT 64,6 mnpa py6. Lib PO
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Kanenpapsb ocdepr

OaTa Bbinyck O61bem Bbinyc- LleHa CrtaBka npeabl- HoBasa cTtaBka DaTa cnepnyiowen
odepTbl Ka, MInH py6. odepTbl, %  Ayllero KynoHa, KynoHa, %  odepTbl / noraweHus
0,
0
ABTOBA3-4 5000 100 7.8 18,5 27 mas 2010
CeBkabernb-
28.05.09 OUHAHC-4 2000 100 13,75 12,5 25 aBrycra 2009
YKuncoumnorexa- 1500 102 13,9 13,9 29 nioHs 2009
dunHaHc-3
29.05.09 Mexnpo6aHk-1 3000 100 12,65 12,65 30 unoHsa 2009
01.06.09 Cneuctpon-2, 1 2000 100 19,0 - nedont
o Ntepa ®rHaHc-1 5000 100 10,4 18,9 29 mas 2010
Textoouna- 2000 100 12,5 24,0 1 mions 2010
HBecT-1
CBOGI?C,?,;-%IVI co- 1200 100 21,0 18,0 pecTpyKTypusaums
02.06.09 ATOMCTpPOM3KC-
P 1500 100 7,75 7,75 24 mas 2011

nopt-®mHaHc-1

HauwnoHanbHbIN

3000 100 12,0 12,5 20 mas 2011
kanutan-2
PocurTep Pec- 1000 100 12,0 18,0 3 mioHs 2010
TOpaHTCc-3
PbIGUHCKMI Ka-
04.06.09 6enbHbIN 3aBo- 1000 100 19,0 19,0 4 mapta 2010
1
Bank CnypTt-2 1000 100 13,25 15,0 3 noHa 2010
KOTK-2013 (CLN) 3500 100 9,0 9,5 4 yioHa 2011
Yepknsoso-1 2000 100 8,85 17,0 4 pekabps 2012
MeTanncepsuc-
05.06.09 cpvHaHC-1 1500 100 12,0 12,0 4 masna 2010
Apkaga-4 1500 102 17,5 17,5 pecTpykTypusauns
08.06.09 KMB-BaHk-2 3000 100 15,0 - -
09.06.09 BTB 24-3 6000 100 8,18 10,5 8 noHsa 2010
KB LlenTp- 1500 99 16,0 16,0 11 HosiBps 2009
nHBecT-01
10.06.09 TrK-4, 1 5000 100 76 - -
TatdoHabaHk-4 1500 100,5 11,4 11,4 8 nekabps 2009
MaxeeB1¢MHch- 600 100 151 ) )
11.06.09 K
engopunoTeka- 1500 100 12,5 ) )
12.06.09 MHkom-Iaga-3 2000 100 11,0 - negont
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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 1.0 37.2 85.01/ -1.93 38549 85.01 8710 731.29 4.58 0.01 TOproens
ABTOBA3063 5000 R 960 23.06.09 22.06.10 131 94.21 52.00 96.30 16.25 5.08 0.86 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 28.05.09, 20.05.14 0.0 60.7 94.00 aBTONpOM
AsToMUpD-2 2000 R 0.10 24.06.09  02.07.09  23.06.10 1.0 13.1 0.01 TOproens
Arpukalll 1 1000 R 13.50 1 29.09.09 29.09.09 4.2 5.31 3.75 6.87 126.78 notpe6. ToB.
Arpoxong 1 1000 R 16.00 24.07.09 24.07.09 20 6.100 035 60 6.10 6.65 70.43 clx
Anaman®206 2000 R 16.00 20.08.09 19.11.09 20.05.10 6.0 12.0 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.08.09 15.11.18 115.3 71.00 287917 70.51 71.99 15.77 2.86 4.23 /A3/BBB (bUHaHCbI
AMKK 1106 10000 R 820 15.06.09 15.09.20 137.7 70.98 67.01 70.50 14.43 291 4.68 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.08.09 01.02.10 8.4 94.62 97.20 100.00 20.61 5.76 0.55 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.07.09 15.10.10 16.9 92.75 93.80 95.00 16.18 2.53 112 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70  01.08.09 01.02.12 32.7 95.00 11.32 2.31 2.16 /A3/BBB (buHaHCbI
AVDKK 506 2200 R 735 15.07.09 15.10.12 413 8405 -0.04 150 82.00 84.05 15.00 218 221 JA3/BBB hMHaHChI
AVKK 606 2500 R 740 15.07.09 15.07.14 62.5 7755/ 1.15 689 252 77.20 80.00 15.73 2.38 2.92 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.07.09 15.07.16 86.9 71.01 24000 72.51 74.00 16.69 2.70 3.58 /A3/BBB (buHaHCbI
AMKK 806 5000 R 763 15.06.09 15.03.14 15.06.18 58.0 110.2 74.33 72.51 76.89 17.48 2.59 2.83 /A3/BBB (puHaHCbI
AMKK 906 5000 R 749 15.08.09 15.02.17 94.1 74.00 560 000 72.01 74.95 15.39 2.55 3.65 /A3/BBB (buHaHCbI

AK BAPC-03 10000 R 1310 27.10.09  05.05.10 25.10.11  11.0 294 99.35 100.00  14.00 6.58 0.80 BB/Ba2/ GaHku

AK BAPC-04 5000 R 13.00  20.10.09 15.10.13 53.4 99.79| -0.21 100.00 13.48 6.50 3.03 BB/Ba2/ GaHku
AMMU-MuB-1 1500 R 18.00 21.08.09 21.08.09 29 1.000  0.20 21113 1.00 1.30 897.50 TOproens
Anbkop-01 1500 R 9.55 09.06.09 08.12.09 6.5 93.02 8.55 92.00 25.59 5.12 0.41 TOproens
AnbsiHc-01 3000 R 892 16.09.09  18.09.09/ 14.09.11 4.0 28.0 91.15/ -0.35 5049 91.11 91.20 45.40 4.88 0.22 cbipbe
Amypmet-02 2000 R 9.15  28.08.09 26.02.10 9.2 27100 -0.89 1350 26.00 27.99 515.82 16.83 0.12 meTannyprus
Amypmet-03 3000 R 0.10  16.10.09 15.04.11 23.0 25.05 1010 25.05 26.10 108.57 0.20 0.90 meTannyprus
Amypmet-07 6000 R 18.00  30.09.09 30.06.12 37.7 meTannyprus
AnT3616 06 3000 R 9.89 30.06.09 30.06.09 1.2 3751 -279 3014 37.53 38.00 13.15 TOproens
Apkapa-03 1200 R 17.00 01.10.09  09.10.09,  31.03.11 5.0 22.5 346 -047 872 3.00 347 245.00 c/x
bantlHeb-1 1000 R 16.00 28.07.09 04.05.10, 26.04.11 11.0 23.3 99.08 17.84 4.03 0.75 B3/ GaHku
BAHAHA-M-1 1000 R 12.00 23.10.09 23.10.09 5.0 TOproens
BAHAHA-M-2 1500 R 11,50 13.08.09 12.08.10 14.8 060 -0.12 121 0.58 0.64 955.67 TOproens
BankMock-1 10000 R 9.25 31.07.09 07.08.09/ 29.07.11 2.0 26.5 99.80/ -0.05 99.50 9.49 4.62 0.18 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 07.08.09 12.02.10, 01.02.13 9.0 449 101.70 9.15 5.79 0.63 BBB-/Baal/ GaHku
BaHkCOH0302 2000 R 8.37 05.10.09 05.10.09 44 /Caal/B GaHku
BaHkCOH0303 2000 R 16.00 26.10.09  28.10.10 02.05.11 17.0 23.5 100.00 16.52 7.98 113 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 19.08.09 22.02.10,  23.02.11 9.0 213 /Caal/B GaHku
BapeHuesd1 800 R 16.00 06.07.09  09.07.09  04.07.11 1.0 25.6 100.00 352 15.60 3.99 0.10 notpe6. Tos
baxetne-1 1000 R 16.00 18.11.09  26.05.09, 19.05.10 0.0 11.9 99.95 50010 70.00 99.95 18.37 8.98 0.42 TOproens
BalukupaH3s 1500 R 830 17.06.09 09.03.11 21.7 99.18 9.10 2.06 1.52 aHepreTuka
BenoH 01 1500 R 910 03.06.09 03.06.09 03 97.98 -0.02 166.27 463 001 MeTannypris
BenoH 02 2000 R 925 27.08.09 31.08.09 23.0212 3.0 334 84.80 10 867, 83.61 84.80  99.88 544 013 MeTannypris
Bendperar 1000 R || 2000 11.06.09 17.12.09 68 4182 181 39.63 44.00 504.04 1192 0.8 clx
BpasepcK 1 500 R 15.00  19.06.09 25.12.09 71 yenyru
Barotmau 2 1000 R 1515 17.06.09  19.06.09, 15.12.10 1.0 18.9 96.80/ -1.10 38072 96.26 96.91 81.57 7.80 0.04 MaLLMHOCTP.
BB/ MM 206 3000 R 9.00 17.06.09 15.12.10 18.9 94.00/ -0.05 36 710 93.00 94.00 13.84 4.77 1.25 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 02.09.09 03.09.10 27.02.13 16.0 458 100.90 3617 594 100.86 100.98  14.59 741 1.02 /Ba3/BB- notpe6. ToB.
BUA AXKK A 9440 R 8.50  15.06.09 15.03.40 375.0 99.03 98.95 99.20 8.79 216 10.02 A3/ (bUHaHCbI
Busat-tmH1 1000 R 1210 20.10.09 20.04.10 11.0 TOproens
Buktopuad®2 1500 R 1089  18.08.09 16.02.10 8.9 9225/ 0.25 21508 92.25 92.30 24.23 5.89 0.56 TOproens
BK-MHeect1 10000 R 9.05 24.07.09 26.01.10 19.07.13 8.0 50.5 96.90 0.10 75 000 96.66 97.00 14.33 4.66 0.57 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 02.06.09  03.12.09, 30.11.10 6.0 184 99.07 16.02 6.54 0.32 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50 02.06.09 30.11.10 184 97.38 12.64 4.35 0.63 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 799 09.06.09  10.09.09  03.09.13 4.0 52.0 99.75 8500 99.25 99.75 8.99 2.00 0.26 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 02.09.09 03.03.10 94 97.00 100 97.01 97.80 13.56 4.60 0.66 [/Ba3/ GaHku

BTB - 506 15000 R 15.00 23.07.09 26.04.100 17.10.13 11.0 53.5 10216 -0.14 245000 102.16 102.23 12.87 3.66 0.77 BBB/Baal/BBB | baHku

BTb - 6 06 15000 R 860 15.07.09  17.07.09  06.07.16 2.0 86.6 99.93 142 329 99.89 99.93 9.02 2.15 0.13 BBB/Baal/BBB | baHku
BTb24 01 6000 R 9.75  07.10.09  13.10.09/ 05.10.11 5.0 28.7 99.97 99.30 99.70 9.58 4.86 0.35 BBB/Baal/BBB | baHku
BTb24 02 10000 R 1160 11.08.09 15.02.10, 05.02.13 9.0 45.0 100.02 11.58 5.78 0.62  BBB/Baal/BBB | baHku
BTE24 03 6000 R 8.18  03.06.09  09.06.09  29.05.13 0.0 48.8 99.91)  0.05 7.10 4.08 0.04 BBB/Baal/BBB | baHku
BTb24 04 8000 R 11.85 27.08.09 01.09.10, 20.02.14 15.0 57.7. 100.50 399 11.56 5.88 1.06  BBB/Baal/BBB  GaHku
BTB-Nuad01 8000 R 1210 13.08.09 16.11.09, 06.11.14 6.0 66.3 99.50/ 0.18 5600 99.20 99.50 13.59 3.03 0.41 BBB//BBB (buHaHCbI
BTB-Nua®02 10000 R 8.90 14.07.09 16.07.09 07.07.15 2.0 744 99.28 95.00 99.75 14.55 2.24 0.12 BBB//BBB (buHaHCbI
lasnpHedtd 10000 R 16.70  20.10.09  25.04.11/ 09.04.19  23.0 1202 104100 -0.14 40619 104.10 104.39  14.53 8.00 148 cbipbe
[A3MPOM A4 5000 R 822 12.08.09 10.02.10 8.7 99.45 495 658 99.45 99.55 9.21 4.12 0.63  BBB-/Baa1/BBB | cbipbe
[A3MPOM A6 5000 R 6.95 06.08.09 06.08.09 24 99.78/  0.07 50 906 99.74 99.78 8.17 347 0.18  BBB-/Baa1/BBB | cbipbe
[A3MPOM A7 5000 R 6.79  29.10.09 29.10.09 5.2 99.00 1 98.73 99.99 9.42 342 0.39 BBB-/Baa1/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.10.09 27.10.11 29.5 89.00 1.00 103 002 88.00 90.00 12.77 3.92 199 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 19.08.09 12.02.14 574 80.66 78.00 94.00 13.22 4.47 345 BBB-/Baa1/BBB | cbipbe
aanpomb 1 5000 R 710 30.07.09 27.01.11 204 86.48 81.01 91.95 17.36 4.09 1.33 /Baa2/BB+ GaHku
asnpomb 2 5000 R 6.54 27.05.09 20.11.13 54.6 /Baa2/BB+ GENT]
asnpomb 3 10000 R 11.00 13.07.09 10.10.11 28.9 /Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09  23.11.09, 15.11.12 6.0 423 /Baa2/BB+ GaHku
[asnpomb 5 20000 R 1225 28.05.09 26.11.09, 22.11.12 6.0 425 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00 11.08.09 08.02.11 20.8 4425 -0.43 13185 43.81 44.25 103.28 20.28 0.65 aBTONPOM
eHepKomn1 2000 R 9.25  23.06.09 01.07.09, 21.06.11 1.0 25.2 97.74 99.00 99.75  34.29 4.72 0.07 aHepreTuka
TMOPOMALLCY 1000 R 990 24.11.09 24.11.09 6.1 90.10 28477 90.10 92.00 35.76 5.48 0.37 MaLLMHOCTP.
mapoOrK-1 5000 R 8.10  01.07.09 29.06.11 25.5 89.00 20271 89.00 89.19 14.87 4.54 1.65 /Baa3/BBB- aHepreTMka
nMocCrp-2 4000 R 21.00 17.09.09, 21.09.09  17.03.11 4.0 22.0 93.00 91.00 95.00 50.14 11.26 0.22 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 13.09.09 15.03.10 9.8 GaHku
rOT3K-2 1500 R 13.00 18.06.09 18.06.09 0.8 90.00/ 1.60 5 91.01 95.99 447.58 7.20 0.01 npou3BOACTBO
rccot 5000 R 785 24.09.09 28.09.09  26.03.17 4.0 95.4 97.00 0.15 2 97.00 98.00 17.59 4.04 0.29 BB/ MaLLMHOCTP.

[T-TOL 406 2000 R 1071 02.09.09 02.09.09 33 2459 041 37 25.00 25.90 21.72 MaLLKHOCTP.
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rac 02 1500 R 10.75 27.10.09  29.10.09, 23.04.13 5.0 476 96.98/  0.08 96.82 97.80  19.03 5.53 0.36 TOproens
[JlansCe3206 2000 R 885 03.06.09 04.06.10, 30.05.12 12.0 36.7 97.11 12.50 4.54 0.79 B+// Tenekom
[JlansCe3306 1500 R 8.60 03.06.09 03.06.09 0.3 99.84 16.41 4.29 0.02 B+// Tenekom
[BTr-® 01 1000 R 1450  04.08.09 03.08.10 145 20.62) 0.59 19.33 21.90 366.37 35.07 0.20 TpaHcnopT
[OBTr-0 02 5000 R 1450 23.07.09 29.07.09, 18.07.13 20 50.5 20.00 188 21.00 29.99 36.15 TpaHcnopT
[rk-01 5000 R 1050 11.09.09  17.12.09, 08.03.13 7.0 46.1 91.98 85.00 98.97 3043 5.69 0.42 aHepreTuka
[es.-t0r 01 1000 R 18.00  17.11.09 18.05.10 119 0eBenonMeHT
[enbtakp-1 5000 R 7.09 02.06.09 01.12.09 6.3 [Baal/ GaHku
[enbtaKp-2 2000 R 850 27.05.09 30.05.10 12.3 92.81 19.62 2.28 0.80 [Baal/ GaHku
[IxendchCul 1 2000 R 20.00 22.10.09, 22.10.09, 20.10.11 5.0 29.2 86.80 63.20 69.75 11.49 0.24 /ICCC+ TOproens
[vken®uh-1 3000 R 9.25  17.09.09 17.03.11 22.0 69.75| 0.25 757 69.75 73.50 35.29 6.61 122 TOproens
JMLIEEHTPo61 1150 R 8.50 05.06.09 26.05.15 73.0 72.000 1.00 1 70.30 72.00 16.54 5.85 3.72 TOproens
[lomovieHTp1 1000 R 20.00  09.07.09 08.07.10 13.6 71.60 60.00 83.20 65.82 13.93 0.57 TOproens
[ObimMKon6lMp1 800 R 010 30.10.09 30.10.09 5.2 notpeb. ToB.
EBPP 01061 5000 R 1479 12.08.09 12.05.10 11.7 . 103.95 230 103.75 103.90 10.83 3.55 0.82 AAA/Aaa/AAA | BaHku

EBPP 02061 5000 R 16.40  23.07.09 21.04.11 23.2 103.89 103.80 104.00 14.78 3.94 144 AAA/Aaa/AAA | BaHkn

EBPP 03061 7500 R 21.67  10.06.09 07.09.11 278 103.88 -0.12 103.90 104.05 20.99 5.20 148 AAA/Aaa/AAA | BaHku

EBPP 05061 5000 R 15.70  15.07.09 09.04.14 59.3 101.85 30 000 101.75 102.37, 16.03 3.84 297 AAA/Aaa/AAA | BaHku
EBpokomM®K2 3000 R 16.00 11.06.09  16.06.09, 10.06.10 1.0 12.7 8.99 1 1.03 6.70 88.74 [/Caa2/ (buHaHCbI
EBpokoM®K3 3000 R 16.00  19.06.09 18.06.10 129 229 220 2 1.03 219 348.38 [/Caa2/ (buHaHCbI
Egpokom®K5 5000 R 16.00  15.09.09 15.03.11 219 550 230 656 3.05 5.98 72275  145.06 0.11 [/Caa2/ (buHaHCbI
EBPOMA-01 1200 R 11.00  15.10.09 14.10.10 16.9 TOproens
ESCK-02 1000 R 8.74 | 08.10.09 13.04.10/ 05.04.12 11.0 34.8 96.81 12.90 4.50 0.76 aHepreTuka
XKenpopun-1 1500 R 1250 02.06.09 11.06.09, 30.11.10 1.0 184 99.64 14.30 6.26 0.04 (bUHaHCbI
XKenpopun-2 2500 R 18.00 22.10.09 04.05.100 19.04.12 11.0 35.3 99.67 95.00 99.50 18.54 9.01 0.75 (buHaHCbI
XKenpopun-3 2000 R 13.00 23.09.09 19.09.12 404 99.65 99.30 100.00 13.55 6.50 242 (bUHaHCbI
)Kene3sobet1 1000 R 17.00 21.08.09 21.08.09  27.05.11 3.0 244 85.00/ 2.51 275 80.00 94.99  133.22 4.99 0.10 NpoM3BOACTBO
Kuncou®-2 1500 R 16.00  15.10.09 15.04.10 10.8 91.76 28.75 8.69 0.66 (buHaHCbI
KK-OuHaHc1 1000 R 20.00 18.06.09 24.12.09 71 68.81 65.00 68.00 135.95 7.25 0.23 CTPOUTENLCTBO
3aslpoccO1 1000 R 18.00  16.07.09 22.04.10 11.0 6.00 -1.00 1 5.03 9.00 74.80 notpe6. ToB.
3eHuT 3060 3000 R 16.00 11.11.09 14.05.10 09.11.11  12.0 299 101.00 0.34 29 000 101.00 10110 15.29 7.90 0.81 B/Ba3/ GaHku

3eHuT 4060 3000 R 16.00  05.10.09 06.04.10 105 101.20 50 100.80 101.20 14.92 7.93 0.72 B/Ba3/ GaHku

3eHuT 5060 5000 R 10.00 09.06.09  10.12.09 04.06.13 7.0 49.0 98.05 15554 98.05 98.15 14.20 5.08 0.45 B/Ba3/ GaHku
WxAsTo 02 2000 R 18.00 11.06.09 26.08.09/ 09.06.11 3.0 24.8 13.74. -2.23 11.00 16.49 65.30 aBTONPOM
VIKC5®uH 01 9000 R 760 07.07.09 06.07.10, 01.07.14 140 62.1 90.20/ -0.64 205 800 90.00 90.50 18.44 4.20 0.89 TOproens
WukomIlapa2 1400 R 14.08.09 12.02.10 8.7 072, 0.03 151 0.37 0.72 TOproens
Wukomllaga3 2000 R 11.00 12.06.09 12.06.09/ 10.06.11 1.0 24.8 0.01 1502 0.01 27420.00 TOproens
WHnpom 02 1000 R 13.00 16.07.09 15.07.10 13.8 56.75 33.03 75.00 90.43 11.42 0.53 meTannyprus
Wunpom 03 1300 R 13.00 18.11.09  19.11.09  18.05.11 6.0 241 69.31 36.01 75.00 140.95 9.35 0.20 meTannyprus
Wuterpa®-2 3000 R 10.70 02.06.09  03.12.09/ 29.11.11 6.0 30.6 91.73] -0.27 3000 92.00 93.00 30.75 5.82 0.38 CepBuC
Wutypuer-1 1000 R 9.00 21.10.09 21.04.10 11.0 89.83 98.00 2317 5.00 0.72 cepBuC
WPKYT-0306 3250 R 8.74 17.09.09 16.09.10 15.9 95.99 90.50 99.88 12.49 4.54 1.1 /Ba2/ MaLLMHOCTP.
VipkOHepro1 5000 R 1550 04.06.09 07.12.09, 28.11.13 6.0 549 100.01 15.72 7.73 0.43 JoTo3BaH/B- aHepreTuka
Wrepad-1 5000 R 1890 24.11.09 01.06.09, 20.11.12 0.0 425 99.90 5100 99.90 100.10 6.28 9.43 0.02 cbipbe
Kama3z-®uH2 1500 R 11.25  18.09.09 17.09.10 16.0 aBToONpOM
Kamckfon 3 500 R 14.10  04.06.09 04.06.09 0.3 47.01 -1.99 294 47.01 49.00 7.40 /1B~ CTPOUTENLCTBO
Kapyc.® 01 3000 R 1200 17.09.09  17.09.09, 12.09.13 4.0 52.3 90.00 300 85.01 90.00  56.02 6.65 0.20 TOproens
Kupos.aa1 1500 R 7430 23.09.09 24.03.10 10.1 MalLLMHOCTP.
KAT®uHB-02 1000 R 13.00  20.09.09 23.03.10 10.0 99.17 14.52 6.61 0.69 /Caa2/CCC+ GaHku
KMB-Bank2 3400 R 15.00 03.06.09  08.06.09  30.11.11 0.0 30.6 99.88 12.81 749 0.03 JoTo3BaH/ GaHku
Kmnn®un 01 1000 R 1550 06.08.09 04.02.10 8.5 TOproens
KMMO-®uHO1 1000 R 11.30  15.09.09 16.03.10 9.8 79.50 65.00 94.00 48.84 7.09 0.52 MaLUMHOCTP.
Kok 01 3000 R 895 16.07.09  27.05.09  16.07.09 0.0 1.7 97.13 97.00 98.75 4.60 meTannyprus
Kokc 02 5000 R 870 17.09.09 220310 150312 100 341  90.00 90.00 93.00 23.78 482 065 MeTannypris
Komoclp. 1 2000 R 15.00 16.07.09  16.07.09/ 14.07.11 20 26.0 88.00 85 76.23 89.99 173.49 8.50 0.05 clx
KOMEMKA 02 4000 R 16.50 19.08.09 15.02.12 33.2 99.64 50.00 17.74 413 1.90 /ICCC+ TOproens
KOMEMKA 03 4000 R 980 19.08.09  19.08.09  15.02.12 3.0 33.21 100.00 150 100.25 102.00 29.85 244 0.18 /ICCC+ TOproens
Kocmoc®uH1 2000 R 1350 18.06.09  02.07.09/ 16.06.11 1.0 25.0 94.12 50.00 99.00 93.19 715 0.05 CTPOUTENLCTBO
KpEgpb-01 3500 R 10.00  05.08.09 03.02.10 84 /Ba3/ (buHaHCbI
KpEgpb-02 4000 R 9.00 30.06.09 31.12.09 28.06.11 7.0 254 [/Ba3/ (buHaHCbI
Ky6aHbaH-1 3000 R 785 22.07.09 21.07.10 14.0 aHepreTuka
Kyi6A3oT-2 2000 R 8.80  04.09.09 04.03.11 21.6 79.96 75.00 88.00 24.52 5.49 1.31 XMMUS
IlaBepHa 01 1000 R 4.00 08.10.09 08.04.10 10.6 95.00 TOproens
TleHaHepr02 3000 R 8.54  31.07.09 27.01.12 32.5 79.50/ -0.60 650 79.10 80.37 19.46 5.36 1.96 aHepreTuka
TleHaHepro3 3000 R 8.02 21.10.09 18.04.12 35.3 77.98 7669 77.00 77.98 18.92 5.13 217 aHepreTuka
JIOMO 03 1000 R 18.50 05.09.09 05.09.09 34 96.15/  1.15 95.00 99.99 36.17 9.49 0.20 MaLLMHOCTP.
JICP 02 06n 5000 R 1325 06.08.09  09.02.10, 01.08.13 9.0 50.9 80.33 79.00 80.99 54.67 8.22 0.44 B/B3/ CTPOUTENLCTBO
JICP-AHB 01 2000 R 10.70  02.06.09 08.12.09 6.5 81.73 61.56 6.53 0.31 B/B3/ CTPOUTENLCTBO
JICP-NHB 02 3000 R 835 16.07.09  16.07.09/ 14.07.11 20 26.0 97.00 105 96.12 9849 33.94 4.29 0.10 B/B3/ CTPOUTENLCTBO
JTykoitn206n 6000 R 725 17.11.09 17.11.09 5.8 98.34| -1.01 22304 98.12 99.35 11.19 3.68 0.43  BBB-/Baa2/BBB- | Cbipbe
TTykoitn306n 8000 R 710 11.06.09 08.12.11 30.9 87.52) -0.23 87.05 89.47 1345 4.04 2.00 BBB-/Baa2/BBB- | cbipbe
Tlykoindo6n 6000 R 740 11.06.09 05.12.13 55.1 79.50/ -0.50 6358 79.10 79.50 14.07 4.64 323 BBB-/Baa2/BBB- | cbipbe
Marteaut 2 2500 R 19.00  28.09.09 28.03.11 224 81.75/ -0.25 2588 80.75 81.99 35.80 11.72 1.15 meTannyprus
Martut® 02 5000 R 820 25.09.09 23.03.12 344 80.50/ 2.50 1 78.01 80.49 17.92 5.08 213 TOproens
Martonus-1 1000 R 18.00 23.07.09 28.07.09, 22.07.10 20 14.1 TOproens
Mapta®u 2 1000 R 12.00  06.06.09 06.12.09 6.5 TOproens
Mapta®ut 3 2000 R 15,50 02.08.09 02.08.11 26.6 TOproens
Macrepb-3 1200 R 13.75 03.06.09 15.06.09  30.11.11 1.0 30.6 97.39 68.95 7.04 0.03 B/l GaHku
MEBPP 0206n 3000 R 15.00 02.07.09 05.04.10, 28.03.13 10.0 46.7  100.00 10 000 99.90 100.00 15.64 3.74 0.70 B+/B1/ (buHaHCbI
MEBPP 0306n 3000 R 15.00 28.07.09 28.10.10/ 23.04.13 170 476 99.68 300 000 16.08 3.75 112 B+/B1/ (buHaHCbI
Mauaeo®-01 2000 R 1250 18.11.09 18.11.09 59 2.00 TOproens

MITC-05 06 1500 R 16.00 24.11.09  27.05.09  25.05.10 0.0 121 101.00 5338 101.00 105.00 7.90 /Ba3/BB- Tenexom
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MAOM-Bank03 6000 R 12.00 01.10.09 01.10.09 43 BB/Ba1/BB GENTT]
MexTpomb-1 3000 R 1265 28.06.09  30.06.09, 03.01.18 1.0 1048 100.00 11.97 6.34 0.08 GaHku
Mertceps-®1 1500 R 1200 27.05.09 05.06.09 23.05.12 0.0 36.4 99.85 6.87 5.99 0.02 TOproens
Meuyen 206 5000 R 840 17.06.09 21.06.10, 12.06.13 13.0 49.3 91.30/ -0.70 28 260 91.50 91.97 18.31 4.59 0.85 meTannyprus
Meuven TO-1 3000 R 550 12.06.09 12.06.09 0.6 99.50 1 99.50 99.70 17.18 2.76 0.04 meTannyprus
MWA-306 1500 R 795 28.05.09 06.09.10, 24.0212 16.0 33.5 92.06 15.52 215 1.04 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 9.00 09.07.09 22.10.09, 01.10.15 5.0 77.3 93.71 27.23 2.40 0.32 /Ba2/ (buHaHCbI
MWA-506 2000 R 10.30 23.07.09 23.07.09, 17.07.14 20 62.6 94.21 98.66 99.89  60.48 2.73 0.10 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00  01.09.09 02.03.10 9.3 0eBenonMeHT
Mur-o 02 3000 R 12.00 08.09.09 11.09.09/ 06.09.11 4.0 27.8 MaLUMHOCTP.
Mul-® o6bn. 1000 R 785 03.06.09 03.06.09 0.3 99.27/ -0.03 48.85 3.94 0.02 MaLLMHOCTP.
MukosiH-206 2000 R 1190 13.08.09 27.08.09, 07.02.13 3.0 451 99.15/ -0.20 98.00 13.90 5.98 0.22 notpe6. Tos
M-MHAYCTP 1000 R 1225 18.08.09 16.08.11 271 15.29 469 14.77 15.29 207.12 39.95 0.45 CTPOUTENLCTBO
M-WHaycTp2 1500 R 1500 15.07.09  15.07.09, 10.07.13 20 50.2 52.00 1 50.00 57.00 14.38 CTPOUTENLCTBO
Mupakc 02 3000 R 1099 17.09.09 17.09.09 3.8 38.99) -0.01 742 38.61 39.00 14.06 CCClCat/ CTPOUTENLCTBO
Mupartoprd1 2500 R 1450 06.08.09  07.08.09, 02.08.12 2.0 38.8 80.32 75.00 88.99 225.76 9.00 0.06 notpe6. Tos.
MuTnang-01 1000 R 1350 18.08.09 16.02.10 8.9 4200 0.90 240 6.00 80.14 notpe6. ToB.
MW3Nb- 01 1500 R 16.50 14.07.09  20.07.09, 13.07.10 20 13.8 88.80 87.00 95.00 142.45 9.26 0.06 NeBenonmeHT
MKB 0206n 1000 R 11,50 04.06.09 04.06.09 0.3 99.95 3367 99.90 99.95 13.65 5.74 0.02 B-/B1/ GaHku

MKB 0306n 2000 R 15.00 17.06.09  23.06.09, 16.06.10 1.0 129 99.18 23.86 7.54 0.06 B-/B1/ GENTT]

MKB 0406n 2000 R 18.00 15.09.09  22.09.09 15.03.11 4.0 219 100.10 9000 99.95 10010 17.04 8.97 0.28 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.10.09  05.05.10 25.04.12 11.0 35.5 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 01.09.09 02.09.09 26.02.13 3.0 45.7 NeBenonmeHT
MM-®uH 02 1500 R 16.50 07.07.09  08.07.09, 03.07.12 1.0 37.8 NeBenonmeHT
MOWA 1500 R 9.00 21.06.09 21.12.10 19.1 (buHaHCbI
MOWA 02 3000 R 799 06.09.09 07.09.11 27.8 (buHaHCbI
MOWA 03 5000 R 7.75 14.06.09 14.06.14 61.5 (buHaHCbI
MOWTK-01 3000 R 9.00 26.09.09 26.09.09 4.1 79.99] 3.10 15 260 78.06 79.99 109.41 5.64 0.16 /ISD (buHaHCbI
MOPE-M 01 1000 R 1550 04.08.09  10.08.09, 03.08.10 3.0 145 95.14 80.00 44.00 8.12 0.14 NeBenonmeHT
Mockomub-2 3000 R 1400 18.08.09  16.02.10/  15.02.11 9.0 21.0 GEN]
Mockomub-3 5000 R 8.70 17.06.09  18.06.09  12.06.13 1.0 49.3 98.73 65.00 99.50 31.75 4.39 0.05 GaHku
MOCMAPT® 1 2000 R 17.00 15.10.09  21.10.09 12.04.12 5.0 35.1 82.71 40.48 84.99 85.12 10.25 0.22 TOproens
Mocobras®2 3000 R 9.25  25.06.09 24.06.12 37.5 64.00 100 64.01 66.99 38.19 7.25 1.25 cepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 24.0 73.02 60.03 86.00 33.77 8.20 1.33 yenyru
Mocobnp-2 4000 R 21.00 24.09.09 26.03.11 22.3 50.00 769 48.26 51.90 88.27 20.94 0.76 1/ISD (buHaHCbI
MocTpAsT®1 7500 R 1280 23.06.09 24.12.09 18.12.12 7.0 434 79.74 65.05 9442 67.07 8.01 0.32 /Icc TpaHcnopT
MocaHepro1 5000 R 754 15.09.09  15.09.09/ 13.09.11 4.0 28.0 99.30 73 000 99.25 10.08 3.79 0.28 1/BB- aHepreTMka
MocaHepro2 5000 R 765, 27.08.09 01.0312 18.02.16 34.0 82.0 86.57) -0.43 87.00 89.99 14.04 4.41 217 1/BB- aHepreTuka
MOSCK-01 6000 R 8.05 08.09.09 06.09.11 27.8 89.30 22940 87.02 96.00 14.11 4.50 1.83 aHepreTuka
MPCK Yp.01 1000 R 8.15 2411.09 26.05.10 22.05.12 120 36.4 99.00 aHepreTuka
MTC 01 10000 R 14.01 22.10.09 23.0410 17.10.13 11.0 53.5| 100.20 100.10 100.20  14.16 6.97 0.77 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01  27.10.09  27.04.100 20.10.15 11.0 779 100.20 100.00 100.20 0 14.21 6.97 0.78 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 23.06.09 22.06.10 12.06.18 13.0 110.1 94.25 16721 94.25 95.25 1520 4.60 0.88 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75 18.05.10 19.05.11/ 13.05.14 240 60.4 | 100.90 5447 122 100.85 100.90 16.13 16.56 1.58 BB+/Ba2/BB Tenekom
Hacriowa3K1 1000 R 1450 19.06.09 18.12.09 6.9 c/x
HWUKOCXMM 2 1500 R 11.25  20.08.09 20.08.09 29 53.00/ 4.00 686 52.60 53.00 5.70 XMMUS
HXTON 02 2200 R 11.75  16.06.09 15.12.09 6.8 92.00 1 90.01 92.00 30.19 6.37 0.40 XMMUS
HKHX-04 06 1500 R 10.00  28.09.09 26.03.12 34.5 99.98 10.25 4.99 2.27 B/B1/ XMMUS
HOMOC 78 3000 R 9.25 16.06.09 16.06.09 0.7 99.93/  0.05 614 064 99.88 99.92 10.55 4.62 0.05 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 19.08.09  22.02.10  16.02.11 9.0 21.0 100.00 100.00 15.18 7.48 0.62 B+/Ba3/ GaHku
HOMOC 98 5000 R 9.75 19.06.09  24.06.09  14.06.13 1.0 49.3 99.92/  0.02 45000 99.85 99.92 9.15 4.87 0.07 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.10.09  30.10.09/  26.04.11 5.0 23.3 69.20 168.20 10.81 0.16 TOproens
HytpWHB106 1200 R 11.00  09.06.09 09.06.09 0.5 17.000 -7.80 1 16.36 23.90 16.13 IloTo3BaH notpe6. ToB.
HOK-3 2000 R 18.00 27.10.09  05.05.10 03.05.11 11.0 23.6 98.43 20.40 9.12 0.74 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 7.70 18.11.09 19.05.10/ 16.05.12 12.0 36.2 82.66/ -0.45 83.00 85.00 3143 4.64 0.73 notpeb. ToB.
06KoHa®-02 3000 R 1500 21.10.09 221111 17.0413 300 474 81.00 60.00 102.00 26.88 9.23 1.65 notpe6. ToB.
OrK-2 0106 5000 R 7.70 02.07.09 05.07.10 135 93.30/ -0.30 1696 93.31 93.77 14.94 4.12 0.92 aHepreTuka
OrK-3 06 3000 R 820 12.06.09  19.06.09/ 09.12.11 1.0 30.9 aHepreTuka
OrK-5 06-1 5000 R 750 01.10.09  05.10.09/ 29.09.11 4.0 28.5 99.15/  0.53 220 98.90 99.15 9.91 3.77 0.33 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 2210.09 29.0410 19.0412 11.0 35.3 94.15 2282 94.10 94.90 14.87 4.00 0.79 aHepreTuka
Oro-arpo-3 1500 R 15.00 03.07.09  03.07.09, 09.07.10 1.0 13.6 31.00 16 24.03 31.00 24.13 c/x

OM3 - 6 06 1600 R 1025 05.06.09 11.12.09, 31.05.13 7.0 48.9 94.03) -2.97 96.20 97.00 2332 5.44 0.42 /ICCC+ MaLLMHOCTP.
OM3-5 06 1500 R 880 01.09.09 03.09.09 30.08.11 3.0 275 96.01) -1.74 899 96.10 98.90 2578 4.57 0.22 /ICCC+ MaLLMHOCTP.
MABA 02 06 1000 R 19.00 02.08.09 04.08.09 21.10.11 2.0 29.3 99.99 8003 95.80 99.97  19.74 4.68 0.16 c/x
MapHac-M 2 1000 R 1080 20.08.09 19.11.09 17.11.11 6.0 30.2 notpe6. ToB.
MarapcoH 1 2000 R 1250 18.06.09 17.12.09 6.8 TOproens
MepeoBaHk1 1500 R 12.75 27.06.09  06.07.09/ 29.06.11 1.0 25.5 99.50 99.71 99.95 14.82 6.42 0.10 GaHku
MeTpokom62 3000 R 8.50 31.08.09 31.08.09 3.2 99.67 2000 98.75 99.20 9.92 4.28 0.24 /Ba3/B+ GaHku
NBAOM 01 1000 R 16.00 22.10.09  06.11.09, 22.04.10 5.0 11.0 TOproens
nv3 01 1200 R 12.00 21.07.09 21.07.09 19 96.50/  1.00 250 96.00 96.50 41.49 3.10 0.11 MaLLMHOCTP.
Monunnact1 1000 R 15.00 23.06.09 26.06.09  21.06.11 1.0 25.2 38.000 3.3 24786 35.71 39.96 19.68 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09  26.05.09 18.05.12 0.0 36.3 10045 042 3353 869 100.30 100.54 15.86 7.94 0.83 B+/Ba3/BB- GaHku
MpomMTp0206 3000 R 10.75 20.10.09  27.10.09/  18.10.11 5.0 29.2 42.00 35.01 69.00 739.28 12.76 0.05 MaLLMHOCTP.
MpoMTp0306 5000 R 1200 29.07.09 03.08.09 24.07.13 20 50.7 53.00 150 48.35 52.00 11.29 MaLLMHOCTP.
Mpotek®uH1 5000 R 890 04.11.09 26.11.09, 02.11.11 6.0 29.7 84.91 80.01 97.00 49.38 5.23 0.34 TOproens
[poToH®uH1 1000 R 16.00 16.06.09 22.06.10, 12.06.12 13.0 371 MaLLMHOCTP.
Pa3r.60-02 2000 R 26.11.37 08.10.09 45 c/x
Pa3r.60-04 500 R 26.11.37 01.10.09 43 c/x
Pa3r.60-05 500 R 26.11.37 01.10.09 4.3 clx
Pa3r.60-06 500 R 26.11.37 08.10.09 45 c/x
Pa3r.60-07 2000 R 26.11.37 24.12.09 71 c/x

Cronractp 1500 R 8.60 20.08.09 20.08.09 29 TOproens
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Pa3r.60-11 1000 R 26.11.37 19.11.09 59 c/x
Paarynaind2 2000 R 17.00 29.09.09 15.04.100 27.09.11 11.0 28.5 54.50 44.01 64.99 135.83 15.55 0.35 c/x
Paarynaind3 3000 R 17.00  18.09.09 16.03.12 34.2 46.000  2.00 1621 43.02 45.99 66.39 18.43 1.19 c/x
Paarynsind4 3000 R 11.70 27.05.09 27.05.09, 22.05.13 0.0 48.6 51.76 11.27 c/x
Paarynaind5 2000 R 1450 28.10.09  30.10.09, 23.10.13 5.0 53.7 c/x
Paitcpdbaitaen-4 10000 R 1350 09.06.09 08.12.11 03.1213 31.0 5511 100.01  0.01 13.92 6.73 1.84 BBB+/Baal/BBB  GaHku

PBK 1C BO5 1500 R 1099 09.07.09 09.07.09 15 18.15 -0.85 145 16.30 18.50 60.39 /ISD Tenekom
PBK®uHaHc1 1750 R 1200 23.07.09  30.07.09 21.07.11 20 26.2 97.05/ -1.35 160 97.00 99.50  30.35 6.17 0.14 yenyru
PenKan-1 2000 R 7230 01.09.09 02.03.10 9.3 9225/ 0.26 63 92.00 92.20 7.02 7.84 0.69 CCC/B1/B- GEN]
PenKan-2 3000 R 22.00 12.10.09 19.10.09 04.04.12 5.0 34.8 99.00/ 1.50 40 050 97.50 99.00 24.85 11.02 0.32 CCC/B1/B- GaHku
PenKan-3 4000 R 13.75 16.06.09  23.06.09 06.06.12 1.0 36.9 99.00/ 0.95 12574 99.00 99.10  25.11 6.89 0.06 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 1200 29.05.09 04.06.09 26.11.10 0.0 18.3 87.56 6.83 yenyru
PX[-0306n 4000 R 8.33 03.06.09 02.12.09 6.3 98.83 10.98 4.20 0.45  BBB/Baal/BBB | TpaHcropT
PX0-0606n 10000 R 735 11.11.09 10.11.10 17.8 93.00/ 0.80 15 92.25 93.00 13.16 3.94 124 BBB/Baal/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 42.0 91.34 9.34 20 000 79.03 99.94 10.89 4.12 278  BBB/Baal/BBB | TpaHcnopT
PX[-0806n 20000 R 8.50 08.07.09 06.07.11 25.7 91.00 0.27 64 716 91.00 91.55 13.98 4.66 1.67 BBB/Baal/BBB | tpaHcnopt
PX[-0906n 15000 R 1350 18.11.09 21.05.10 13.11.13 120 544 10065 0.24 50011 100.36 100.65 13.11 6.69 0.84  BBB/Baal/BBB | TpaHcnopT
PX[-1006n 15000 R 15.00  10.09.09 06.03.14 58.2 100.30 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 27.05.09 28.05.10 18.11.15 12.0 78.9 1 100.29 13.54 6.71 0.80  BBB/Baal/BBB | TpaHcropT
PX[-1306n 15000 R 15.00  10.09.09 06.03.14 582 10040  0.20 50232 100.25 100.40 15.41 745 3.02 BBB/Baal/BBB | TpaHcnopT
PX[-1406n 15000 R 15.00  13.10.09 07.04.15 714 10030 -0.10 4 100.30 100.50 15.46 7.46 350 BBB/Baal/BBB | TpaHcnopT
PMK-®WH 01 3000 R 8.75  06.10.09 06.04.10 10.5 77.00 1435 76.50 77.00 48.03 5.67 0.57 meTannyprus
Poccenxb 2 7000 R 785 19.08.09 16.02.11 21.0 91.56/  0.06 62 000 91.26 91.56 14.09 2.14 1.42 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 7.34 20.08.09 220210  09.02.17 9.0 93.9 96.70 6 260 96.65 96.70  12.32 3.78 0.65 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 9.75  07.10.09  09.10.09,  27.09.17 50 1015/ 101.75 4.84 4.78 0.36 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 09.06.09 081211 27.11.18 31.0 1157 100.00 100.00 13.92 6.73 1.84 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 830 16.06.09  16.06.09  05.06.18 1.0 109.9 99.86 99.97 110.00  10.90 4.14 0.05 BBB/Baa1/ GaHku
PocT-flaitH1 1000 R 1450  09.07.09 08.07.10 13.6 17.00 843 16.00 17.00 506.56 42.53 0.13 TOproens
PTK-NA3 5¢ 2250 R 8.35 13.08.09 12.08.10 14.8 7619, -0.11 78.00 80.00 48.26 5.46 0.55 (buHaHCbI
Py6MncPer1 1000 R 20.00 02.06.09 01.06.10 124 TOproens
PycMacna-2 1000 R 15.00 01.10.09  08.04.10, 29.03.12 11.0 34.6 550  0.01 246 5.61 6.10 135.98 notpe6. ToB.
PycMope 06 2000 R 1270 18.06.09  22.06.09  14.06.12 1.0 37.2 99.64/ 1.08 100 99.65 99.77 16.60 3.18 0.06 notpe6. ToB.
PyccHedtb1 7000 R 1200 12.06.09 17.12.09, 10.12.10 7.0 18.8 93.99 100 85.00 94.00 25.06 6.37 0.42 cbipbe
PycCraHa-5 5000 R 13.00 10.09.09  17.09.09, 09.09.10 4.0 15.7 98.01 8 98.05 98.99 19.73 6.61 0.26 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 12.08.09  17.02.10/  09.02.11 9.0 20.8 | 100.00 94.80 96.50  15.06 7.48 0.60 BB-/Ba2/B+ GaHku
PycCraHa-7 5000 R 15.00 22.09.09 01.04.10, 20.09.11 10.0 28.2 99.92 100.00 1515 7.48 0.70 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 15.00 16.10.09  23.10.09, 13.04.12 5.0 35.1 BB-/Ba2/B+ GaHku
PycTekc 3 1200 R 1450 20.10.09 20.10.09 49 1224, 3.03 5.50 18.99 59.04 NpoM3BOACTBO
PycduHancd 4000 R 7.74 14.08.09 12.02.10 8.7 95.09/ 0.09 60 030 95.11 95.79 15.74 4.06 0.60 [/Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1250 23.08.09 25.08.09 22.02.10 3.0 9.1 98.48 98.20 100.05 19.30 6.36 0.21 B2/ GaHku
Pbibkab-1 1000 R 19.00 02.06.09 04.06.09 28.02.12 0.0 33.6 NpoM3BOACTBO
CAMOXBAN-1 1500 R 1450 21.10.09 21.10.09 49 TOproens
CaHWHTBpt02 4000 R 8.00 13.08.09 13.08.09 26 98.40 400 98.31 16.23 4.05 0.19 notpe6. ToB.
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 5.6 98.27 98.25 98.99 14.47 5.07 0.40 XMMUS
CarypHHMO2 2000 R 16.50 20.09.09 21.03.10 20.09.11  10.0 28.2 98.200 2.20 70.00 97.00 19.80 8.43 0.65 MalLLMHOCTP.
CarypHHMO3 3500 R 16.25 07.06.09  09.12.09 06.06.14 7.0 61.2 93.54| -1.47 87.08 99.99  32.00 8.71 0.38 MaLUMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 5.6 15.50 6.00 25.00 45.04 c/x
CaxatpHar1 1500 R 1250  03.06.09 02.12.09 6.3 yenyru
CB-®uHaHc1 1500 R 1325 22.06.09 26.06.09 18.06.12 1.0 37.3 notpeb. ToB.
Cgeo6Cokon3 1200 R 18.00 24.11.09  02.06.09  24.05.11 0.0 243 66.00 30.00 102.00 13.60 Npou3BOACTBO
CesizbbaHk1 2000 R 16.00  23.07.09 21.04.11 23.2 99.99 98.01 99.00 16.98 3.99 1.42 [/Caa2/ GaHku
CesKab 03 1500 R 20.00 30.06.09 01.10.09, 27.03.12 4.0 34.5 99.87 75.01 99.80  21.56 4.99 0.28 npoM3BOACTBO
CesKab 04 2000 R 1250 25.08.09 28.05.09 21.05.13 0.0 48.5 66.63 51.00 60.00 4.68 NpoM3BOACTBO
CeBCTABTO 1500 R 800 23.07.09 21.01.10 80 8650 050 1050 86.50 87.80 34.89 461 047 aBTONPOM
CesCTABTO2 3000 R 7.70 22.07.09 26.07.10, 17.07.13 14.0 50.4 77.00/ -1.00 240 75.36 77.00 3553 4.99 0.81 aBTONPOM
C3JIK-®uH-1 1000 R 11,50 01.09.09 02.03.10 9.3 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 28.05.09 24.02.11 213 94.53 13.96 2.27 1.06 BB-//BB- Tenekom
C3Tenex4o6 2000 R 8.10  11.06.09 08.12.11 30.9 91.25 -0.25 89.00 99.00 14.57 2.21 1.39 BB-//BB- Tenekom
C3Tenex506 2000 R 15.00 25.08.09 01.06.10, 21.05.13 120 485 100.45 250 100.21 100.79  15.04 3.72 0.84 BB-//BB- Tenekom
Cubmps-01 2300 R 18.00 21.07.09 21.07.09, 17.07.12 20 38.3 65.00 5.00 289 60.01 68.00 13.81 TpaHcnopT
Cu6Tnk-606 2000 R 9.75  17.09.09 16.09.10 15.9 96.50 900 95.70 96.50 13.11 5.04 1.10 B+// Tenekom
Cu6Tnk-806 3000 R 9.75  13.08.09  18.02.10  08.08.13 9.0 51.2 97.70 56 002 97.20 97.70 1325 4.98 0.63 B+// Tenekom
CHBYPXong1 1500 R 7.70 0511.09  11.11.09 01.11.12 6.0 418 95.01 90.00 99.50  20.09 4.04 0.38 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 10.70 23.07.09 22.10.09, 22.07.10 5.0 14.1 94.44 19.80 5.65 0.33 notpeb. ToB.
Cunteppa 1 3000 R 11.00 06.08.09  10.08.09, 01.08.13 3.0 50.9 98.55 98.31 98.80 18.31 5.57 0.18 Tenekom
Cuctlanc 1 3000 R 15.00 13.10.09  15.04.10 08.04.14 11.0 59.3 CTPOUTENLCTBO
Cuctlanc 2 2000 R 12.00 20.10.09 21.04.100 15.04.14 11.0 59.5 CTPOUTENLCTBO
Cucrema-01 6000 R 19.00  10.09.09 15.03.10 07.03.13  10.0 46.0 102.63  0.03 471188 102.63 102.74 1561 9.23 0.66 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 22.09.09 21.09.10 16.1 100.00 200 100.30 101.00 23.08 10.97 0.96 B-l/ Tenekom
CKB-baHk 1 1000 R 1260 18.06.09  29.06.09 24.06.10 1.0 13.1 99.80 1724 99.50 99.80  11.07 3.15 0.08 B-/B2/ GaHku
CnBcTekno2 1200 R 10.50 28.10.09 28.10.09 5.2 86.89) 11.89 79.50 84.50 53.75 6.03 0.28 XMMUS
CMAPTC 03 1000 R 1410 29.09.09 29.09.09 4.2 98.58/  0.08 572 98.45 98.69 19.17 7413 0.29 Tenekom
CHX3 ouH 1 1000 R 12.00  29.09.09 29.09.09 4.2 90.00/  4.00 192 90.00 94.50 51.42 6.65 0.23 XMMUS
Coppyx®-1 2500 R 1045 22.10.09 22.10.09 5.0 82.00 2.00 7314 82.01 82.50 79.05 6.36 0.23 c/x

COPYC KAM1 1200 R 16.00  06.08.09 05.11.09 54 TOproens
COPYC KAM2 1500 R 09.07.09 05.04.12 34.8 TOproens
CneyCrp2 1 2000 R 19.11.09,  01.06.09°  20.05.10 0.0 12.0 0.01 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 121 0.01 TOproens
CroptM-0-1 3000 R 17.00 20.11.09 24.11.09, 21.05.10 6.0 12.0 TOproens
C1WHpyctpt 1000 R 1450 09.07.09 10.07.09, 07.07.11 20 25.7 16.06. 2.05 14.00 18.11 45.03 CTPOUTENLCTBO

CrpTpras02 5000 R 849 17.07.09 13.07.12 38.1 70.06 70.00 72.30 2347 6.04 213 CTPOMTENLCTBO



Fixed Income Daily 27.05.09 ’ -- \ Gﬁb YPAACUIB | KaNUTAN
74y

PbiHOK py6neBbIx obnuravuii

KOPMOPATVBHbIE PYBNEBBIE OBNIUI ALY (npopomxkenue)

CrpTpras03 5000 R 16.00 15.10.09  19.04.100 11.0413 11.0 472 97.76 92.00 99.00 19.43 8.16 0.72 CTPOUTENLCTBO
CY-155 306 3000 R 16.00 19.08.09  17.02.10, 15.02.12 9.0 33.2 95.01 92.02 98.00 25.05 8.40 0.56 CTPOUTENLCTBO
CynocTpb-1 1500 R 9.85  02.07.09 02.07.09 1.2 99.45 98.75 99.70 15.80 4.94 0.09 B3/ GaHku
CynocTpb-2 1000 R 12.00 12.06.09 17.06.09, 11.06.10 1.0 12.7 99.68 99.60 99.90 15.02 6.00 0.05 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 36.2 90.00 2 80.00 90.00 16.70 6.48 2.20 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10 01.11.12 120 418 10045 0.05 11000 100.33 100.55 15.82 7.94 0.80 Tenekom

TB3 03 1000 R 10.00 19.06.09  30.06.09 18.06.10 1.0 12.9 98.00 500 98.00 98.50 31.18 5.09 0.07 MaLLMHOCTP.
TrK-101 4000 R 7.75, 15.09.09 18.03.10/ 11.03.14  10.0 58.3 95.00 2 95.00 98.83 14.93 4.07 0.69 aHepreTuka
TrK-10 061 3000 R 760 18.06.09 22.06.09  17.06.10 1.0 129 99.75  0.25 7780 99.75 99.85 10.05 3.80 0.07 aHepreTuka
TrK-10 062 5000 R 9.75  12.08.09  14.08.09  06.02.13 3.0 45.1 99.60 8 98.03 99.70  11.57 4.88 0.20 aHepreTuka
TrK-4 06.1 5000 R 760 04.06.09 10.06.09  31.05.12 0.0 36.7 99.73 5056 99.73 99.75 11.54 3.80 0.04 aHepreTuka
TrK-6MnB-1 2000 R 1200 25.08.09 26.02.10, 21.02.12 9.0 334 99.22 0.01 13.62 3.02 0.65 aHepreTuka
TrK-8 01 3500 R 8.80 12.11.09 10.05.12 36.0 97.53 9.16 4.09 2.46 aHepreTMka
TepHa-® 02 1500 R 1200 06.11.09  17.11.09  04.11.11 6.0 29.7 NpOW3BOACTBO
TexWHecT-1 2000 R 1250 28.05.09  02.06.09  26.05.11 0.0 243 98.52 122.46 6.33 0.01 TOproens
TexHukonb® 3000 R 9.70 10.09.09  17.09.09,  07.03.12 4.0 33.9 91.00  1.00 1466 90.10 91.00 46.95 5.32 0.21 npou3BOACTBO
TMK-03 o6n 5000 R 960 18.08.09  16.02.10/  15.02.11 9.0 21.0 9585 0.35 21920 94.50 95.85 16.40 4.99 0.61 /B1/B+ NpoM3BOACTBO
THUKOMb-d1 1500 R 10.00 11.11.09 11.11.09 5.6 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 16.00 11.06.09  15.06.09, 10.12.09 1.0 6.6 yenyru
TonkHura-2 1500 R 20.00 11.06.09 11.06.09 09.12.10 1.0 18.7 89.99 45.00 978.47 11.08 0.00 TOproens
TpatcKoHT1 3000 R 16.50 01.09.09 12.03.10 26.02.13  10.0 45.7 102.98 1.38 101.60 102.05 12.19 7.99 0.67 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 16.06.09 15.06.10 12.8 93.80 40 000 93.20 93.60 14.27 3.88 0.88 /Ba1/BB GaHku
TpatcKpen2 3000 R 728 16.06.09  25.06.09  12.06.12 1.0 371 99.70 16 800 99.70 99.90 8.94 3.64 0.08 /Ba1/BB GaHku
TpatcKpen3 5000 R 999 09.07.09 19.01.10/  07.07.11 8.0 25.7 97.80 40155 97.75 97.90 13.52 5.09 0.55 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 13.08.09  17.02.10/  10.02.11 9.0 20.8 98.70/  0.30 1945 97.40 99.80  19.34 8.59 0.58 MaLLMHOCTP.
TTC 01 1000 R 16.00 11.08.09  09.02.10 17.08.10 9.0 14.9 TOproens
TiomeHaHpr2 2700 R 7.70 01.10.09  02.04.10/ 29.03.12 10.0 34.6 94.00/ -0.50 5 94.20 95.00 16.02 4.08 0.72 aHepreTMka
YIMK-Y3M01 3000 R 825  01.09.09 09.03.10/ 28.02.12 10.0 33.6 meTannyprus
YMMO 2 4000 R 1225 18.06.09 17.12.09 6.8 72.90 134 72.46 72.90 97.58 8.38 0.26 MalLLKHOCTP.
YpanBar392 3000 R 18.00 30.09.09 04.04.100 05.10.10 10.0 16.6 98.14 95.00 21.15 9.14 0.67 MaLLMHOCTP.
Ypan/iL-01 1000 R 10.00  28.10.09 28.10.09 5.2 97.78 96.01 99.55 16.11 5.30 0.37 (pUHaHCbI
Ypancu6bliK1 2700 R 1160 24.06.09 24.06.09 29.12.10 1.0 194 99.70 46 510 99.65 99.80 15.75 5.80 0.07 B+// (bUHaHCbI
Ypancu6lK2 5000 R 1299 23.07.09 21.01.100 21.07.11 8.0 26.2 9420 021 51152 93.70 9420 24.16 6.88 0.50 B+// (puHaHCbI
Ypancu6llK3 1500 R 1750 27.08.09 01.09.10 23.02.12 15.0 334 100.32 100.00 100.50  17.64 8.70 0.98 B+// (pUHaHCbI
Ypancu6lK4 2000 R 1750 23.07.09 27.01.10, 19.01.12 8.0 32.3 100.13 100.00 100.50  17.46 8.72 0.54 B+// (bUHaHCbI
Ypancu6Ks 3000 R 1750 23.07.09 27.01.10, 19.01.12 8.0 32.3 100.10 810 100.00 100.50  17.52 8.72 0.54 B+// (puHaHCbI
YPCABaHk 3 3000 R 9.60 04.06.09 04.06.09 0.3 99.85  0.01 122 400 99.81 99.85 16.19 4.79 0.02 B+/Ba3/ GaHku
YPCABaHk 5 3000 R 10.05 20.10.09 18.10.11 29.2 85.85 -0.02 20599 85.60 85.90 18.28 5.84 1.82 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 23.07.09 26.01.10 19.07.12 8.0 38.3 96.24| -0.01 18 902 95.40 96.24  14.76 4.35 0.57 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.10.09  15.04.10. 09.04.15 11.0 71.5 98.78 91.43 99.11 17.15 7.57 0.73 B+/Ba3/ GaHku

YpCU cep06 2000 R 13.00 19.11.09  23.11.09 17.11.11 6.0 30.2 100.00 13 542 99.90 10010 13.12 6.48 0.44 B+//BB- Tenekom
YpCU cep07 3000 R 16.00 15.09.09 18.03.10/ 13.03.12  10.0 341 101.48 101.70 14.30 7.86 0.68 B+//BB- Tenekom
YpCU cep08 2000 R 960 07.10.09 12.04.10/ 03.04.13 11.0 46.9 97.64| -0.36 97.01 12.72 4.90 0.76 B+//BB- Tenekom
YdpaoitnOn-1 1500 R 13.00 15.10.09 15.04.10 10.8 95.34 94.00 19.77 6.80 0.72 TOproens
®CK EQC-02 7000 R 8.25  23.06.09 22.06.10 131 98.00 99 426 91.00 98.50 10.51 4.20 0.92 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.10.09 06.10.11 28.8 88.77 35000 85.00 89.00 13.37 4.10 1.92 /Baa2/BBB aHepreTMka
®CK EQC-05 5000 R 720 02.06.09 01.12.09 6.3 98.45 -0.02 25000 98.40 98.60 10.61 3.65 0.45 /Baa2/BBB aHepreTuka
XK® BaHk-2 3000 R 1750 10.11.09 11.05.10 1.7 100.100  0.02 17136 100.10 100.14, 18.11 8.72 0.78 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 18.06.09 18.03.10/ 16.09.10  10.0 15.9 99.15 410 99.00 99.15  17.12 3.77 0.65 /Ba3/B+ GaHku

XK® Bank-4 3000 R 13.00 15.07.09  14.10.09 12.10.11 5.0 29.0 101.46 99.40 99.60 9.40 3.19 0.35 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 15.00 22.07.09 26.04.10 17.0413 11.0 474 98.42 20 000 97.00 100.00 17.74 3.80 0.73 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.10.09  28.04.100 13.10.10 11.0 16.8 100.00 80.06 100.00 17.97 8.98 0.74 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 14.07.09 26.01.10 12.07.11 8.0 25.9 92.75 89.01 98.50 27.18 7.53 0.50 CTPOUTENLCTBO
XonnaduH1 1500 R 13.00 01.10.09 01.04.10 10.3 TOproens
LleHTp-unB1 1500 R 16.00 11.11.09  10.06.09, 11.11.09 0.0 5.6 99.56 99.40 100.00  -24.94 8.06 0.06 /B1/ GaHku
LlentpTen-4 5623 R 13.80 21.08.09 21.08.09 29 100.700  0.10 72216 100.65 100.70 10.83 6.87 0.22 BB+ Tenekom
LlentpTen-5 3000 R 9.30 01.09.09 30.08.11 2715 92.50 89.01 92.50 14.78 5.01 1.40 BB+ Tenekom

LIYH 02 o6n 1000 R 11.75  22.07.09 20.01.10 8.0 85.50 73.00 98.00 4242 6.85 0.44 B CTPOUTENLCTBO
Yepkusoso1 2000 R 885 02.06.09 05.06.09 31.05.11 0.0 245 98.25| -0.25 286 97.81 98.25 98.61 4.49 0.01 notpe6. ToB.
YTn3 0106 3000 R 9.50  17.06.09 16.06.10 129 92.89, -0.11 88.00 93.00 17.84 5.10 0.84 B1/ NpoM3BOACTBO
YTM3 0306 8000 R 10.00 27.10.09  27.10.09 21.04.15 5.0 71.9 95.00 4299 91.00 95.88 18.80 5.25 0.36 /B1/ NpoM3BOACTBO
LLlancKan1 1000 R 16.00 24.06.09 02.07.09  22.06.11 1.0 25.2 94.11 1.00 5.00 98.97 8.48 0.05 TOproens
JitptOHMoHO1 1500 R 11.00  11.08.09 10.11.09 5.6 TpaHcnopT
JitptOHPPA01 2000 R 14.00 18.06.09  25.06.09 16.12.10 1.0 19.0 1.000 -0.98 0.01 1.99 698.10 TpaHcnopT
OMAnbsiHe 1 2000 R 1350 10.07.09  14.07.09, 08.07.11 20 25.8 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09  20.05.11 6.0 241 aHepreTMka
OHeprLieHT 3000 R 22.00  09.07.09 08.07.10 13.6 70.14 94.92 77.08 15.73 0.53 aHepreTuka
Q0KO0-02 06 1500 R 18.00 24.07.09 22.01.10 8.0 91.78 45.50 95.00 35.20 9.78 0.46 notpe6. ToB.
ONKONH1 1000 R 10.00 22.07.09 28.04.10 1.2 (buHaHCbI
tOHuacTpym2 1500 R 16.00  18.10.09 19.04.10 10.9 98.68 98.00 100.20 18.35 8.13 0.73 GaHku
FOHUMMnK 01 2000 R 9.75  08.09.09  10.09.09/ 06.09.11 4.0 27.8 95.00/ -0.60 860 95.00 96.00 30.22 5.12 0.22 notpe6. ToB.
tOHUTaiin-01 1500 R 1310 24.06.09 26.06.09  22.06.11 1.0 25.2 64.31) -5.68 15 68.00 69.49 10.16 NpoM3BOACTBO
OTK-03 06. 3500 R 8.00 10.10.09 10.10.09 4.6 98.000 0.15 261 97.71 97.85 14.04 4.09 0.33 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  10.06.09 09.12.09 6.6 98.56 98.56 99.00 16.11 2.53 0.24 /B1/B Tenekom
OTK-05 06. 2000 R 755 03.06.09 04.06.10, 30.05.12 12.0 36.7 93.78/  0.13 14.75 4.01 0.84 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 16.06.09  18.12.09 14.12.10 7.0 18.9 TpaHcnopT

AkyTekaH02 1200 R 17.00 10.09.09 22.03.10, 08.0312 10.0 339  100.07 100.20 100.99 29.84 8.47 0.60 BB/ aHepreTMka
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BaLukopT506 1000 R 8.02 04.11.09 04.11.09 54 99.20 798 98.70 99.20 10.13 4.03 0.40 /Ba1/BB+ MyHULMNanbHbIA
BaLukopT606 1500 R 8.02 02.06.09 30.11.10 184 /Ba1/BB+ MyHULMNanbHbIi
Bonrorp0O61 700 R 10.00  18.06.09 17.06.10 129 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 36.2 87.56/ -0.94 79.51 89.00 14.78 4.53 1.88 BB//BB- MyHULMNanbHbIA
BopoHex062 500 R 12.00 18.06.09 18.06.09 0.8 99.80 99.85 100.25 15.46 6.03 0.06 MyHULMNanbHbIA
BopoHex063 500 R 1025 29.06.09 27.06.11 254 87.00 85.00 92.00 19.25 5.88 1.46 MyHULMNanbHbIA
V1BO6n34-1 1000 R 8.50  11.08.09 09.11.10 17.7 93.50 0.10 2665 91.50 93.50 18.39 2.27 0.66 MyHULMNanbHbIA
VpkO6n31-1 1500 R 8.00 18.06.09 17.12.09 6.8 99.99 97.40 100.00 8.26 2.00 0.28 1B+ MyHULMNAnbHbIA
VpkO6n31-3 3000 R 725 22.07.09 241110 18.2 96.73 90.00 11.52 244 0.71 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 750 24.09.09 26.05.10 12.2 94.77 90.60 13.59 2.75 0.86 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 24.06.09 26.10.11 294 89.50 89.61 89.95 19.12 3.06 0.92 1B+ MyHULMNAnbHbIA
VpkO6n31-6 3800 R 920 15.08.09 22.11.12 425 100.37 85.00 100.01 9.22 3.06 1.56 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  01.06.09 29.08.11 27.5 87.65 18.52 242 1.23 BB-// MyHULMNAnbHbIA
Kanyx06n-3 1000 R 9.15 02.09.09 29.11.12 428 81.17 0.17 80.00 81.45 17.80 3.27 2.33 BB-// MyHULMNANbHbIV
KanyxO6n-4 1500 R 1031 01.07.09 26.06.13 49.7 85.00 BB-// MyHULMNanbHbIi
KOMMW 68 06 700 R 11,50 14.10.09 14.10.10 16.9 93.00 90.00 96.00 17.32 6.20 1.1 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 54.7 85.00 5.00 1 71.01 85.00 13.87 5.34 2.98 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 8.00 04.09.09 03.12.15 794 67.00 8 67.11 70.00 16.45 5.99 3.84 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 790 19.06.09 19.06.09 14.12.12 1.0 433 99.65 13.62 3.95 0.06 BB//BB MyHULMNanbHbIA
leHO6n-206 800 R 14.01  10.06.09 08.12.10 18.7 98.92 96.01 102.00 15.36 7.06 147 BB//BB MyHULMNanbHbIA
leHO6n-306 1300 R 1225 12.06.09 05.12.14 67.3 89.26/ -0.75 88.51 90.00 15.50 6.84 3.34 BB//BB MyHULMNanbHbIA
JluneuxO6n5 500 R 710 16.07.09 15.07.10 13.8 89.77 18.12 3.94 0.92 BB/ MyHULMNaNbHbIA
Mrop38-06 5000 R 10.00  26.06.09 26.12.10 19.3 97.96 1 96.61 97.96 11.76 5.09 129 BBB/Baal/BBB | MyHMUMNanbHbIRA
Mrop39-06 4800 R 8.00 21.07.09 21.07.14 62.7 85.25 77.05 78.13 11.88 4.65 368  BBB/Baal/BBB | MyHuLMnanbHblit
Mrop41-06 5000 R 8.00 30.07.09 30.07.10 14.3 96.00 0.20 580 95.80 96.00 12.05 4.13 1.00  BBB/Baal/BBB | MyHMUMNanbHbIRA
Mrop44-06 5000 R 8.00 24.06.09 24.06.15 74.0 73.20 110 100 72.92 73.40 14.88 545 393  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop45-06 15000 R 8.00 27.06.09 27.06.12 37.6 85.14| -0.08 114913 85.00 85.14 14.58 4.68 233 BBB/Baal/BBB | MyHuLMnanbHblit
Mrop49-06 25000 R 8.00 14.06.09 14.06.17 98.0 67.50 0.50 3219 67.01 67.50 15.00 5.91 466 BBB/Baa1/BBB | MyHULMnanbHbii
Mrop50-06 15000 R 8.00 18.06.09 18.12.11 31.2 87.20/ -0.50 974 000 87.15 87.59 14.61 4.58 198  BBB/Baal/BBB | MyHMLMN@nbHbIRA
Mrop54-06 15000 R 8.00 05.09.09 05.09.12 39.9 83.14 0.04 545771 82.95 83.15 15.02 4.85 248  BBB/Baal/BBB | MyHuuMnanbHblit
Mrop58-06 15000 R 10.00  01.06.09 01.06.11 24.5 93.25/ -0.05 14.63 2.70 157 BBB/Baal/BBB | MyHMUMN@nbHbIRA
Mrop59-06 15000 R 10.00  15.06.09 15.03.10 9.8 98.43 0.03 469 316 98.36 98.48 12.63 2.56 0.68  BBB/Baal/BBB | MyHuLMnanbHblit
Moc.o6n.58 12000 R 10.00  29.09.09 30.03.10 10.3 96.48/ -0.02 41040 96.22 96.48 15.06 5.17 0.71 [B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.68 12000 R 9.00 20.10.09 19.04.11 23.1 88.00  0.99 3001 87.17 88.00 17.30 5.10 1.50 /B3/oTo3BaH MyHULMNanbHbIA
Moc.o6n.78 16000 R 8.00 21.10.09 16.04.14 59.5 7110/ 0.10 17 70.80 72.94 17.62 5.61 3.35 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 16.06.09 11.06.13 49.2 82.34/ -0.01 190 568 81.90 82.34 18.86 5.45 1.78 [/B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  30.05.09 15.03.12 34.1  100.25 18.72 8.41 1.37 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 820 22.10.09 20.10.11 29.2 93.25 92.55 13.62 4.38 122 BB/Ba2/ MyHULMNanbHbIA
HuxropO6n4 2700 R 8.50 30.05.09 17.11.12 424 89.07 15.59 4.73 145 BB/Ba2/ MyHULMNanbHbIA
Hoscub 306 1000 R 12.00 14.07.09 14.07.09 1.6 99.96 100.10 100.39 12.40 6.02 0.12 1/BB- MyHULMNanbHbIA
Hoecn60-14 2000 R 8.14 26.06.09 241210 19.2 93.95 93.00 94.90 13.94 2.16 1.05 BB-// MyHULMNanbHbIA
003 25057 40817 R 740 22.07.09 20.01.10 8.0 99.61 99.50 99.85 8.25 1.85 0.59 BBB+/Baa2/BBB | roc. bymaru

003 25059 41000 R 6.10  22.07.09 19.01.11 20.1 94.50 15600 93.70 95.25 10.10 1.61 143 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 05.08.09 05.05.10 115 97.09 995 852 96.50 99.02 9.36 149 0.84  BBB+/Baa2/BBB | roc. bymaru

003 25064 7000 R 1190 22.07.09 18.01.12 322 100.20, -0.05 48 201 100.15 100.26 12.34 2.96 2.04 BBB+/Baa2/BBB | roc. bymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 41.9 86.60 3000 85.00 86.30 10.84 6.93 2.78 | BBB+/Baa2/BBB | roc. bymaru

003 26199 40291 R 6.10  15.07.09 11.07.12 38.1 89.00 22800 84.58 88.48 10.66 1.7 2.56 | BBB+/Baa2/BBB | roc. Gymaru

003 46002 62000 R 9.00 12.08.09 08.08.12 39.0 94.44 223 351 94.00 94.70 11.02 4.75 1.98 BBB+/Baa2/BBB | roc. Gymaru

003 46003 37298 R 10.00  15.07.09 14.07.10 138 100.38 171015 100.00 100.50 9.54 4.97 0.55 BBB+/Baa2/BBB | roc. bymaru

003 46014 58290 R 9.00  09.09.09 29.08.18 112.7 87.09 36 856 87.25 87.50 11.70 5.15 296 BBB+/Baa2/BBB | roc. bymaru

003 46017 80000 R 8.00 12.08.09 03.08.16 87.5 81.72 105 000 52.08 82.00 11.22 244 464 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 8.50 10.06.09 24.11.21 152.2 77.71 245 480 75.50 77.40 11.19 2.73 6.26 BBB+/Baa2/BBB | roc. bymaru

003 46019 26000 R 31.03.10 20.03.19 119.5 4751 660 000 55.00 12.70 6.02 BBB+/Baa2/BBB | roc. bymaru

003 46020 116911 R 6.90  12.08.09 06.02.36 3251 69.32 533 1051 889 63.00 65.00 10.58 496 883 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 750 19.08.09 08.08.18 112.0 73.78 56 200 98.00 11.08 5.07 5.60 BBB+/Baa2/BBB | roc. bymaru

Mex3aobn2 1000 R 980 27.05.09 26.11.10 18.3 96.53 14.11 5.04 0.80 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 11.06.09 09.09.10 15.7 93.62 88.00 12.81 1.82 1.09 /Ba1/BB+ MyHULMNANbHbIA
CamapO6n 3 4500 R 760 13.08.09 11.08.11 26.9 92.06 89.00 90.25 12.26 2.06 1.82 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  24.06.09 20.06.12 374 79.81 70.01 16.25 218 2.33 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.30 25.06.09 19.12.13 55.6 87.25| -0.75 1200 87.00 88.00 16.75 2.66 1.80 /Ba1/BB+ MyHULMNANbHbIA
Caxa(fkyT) 2500 R 795 16.07.09 11.04.13 472 84.40 77.12 85.88 15.60 2.35 217 BB//BB- MyHULMNaNbHbIA
Caxafikyt-8 2500 R 8.80 28.05.09 26.05.11 243 94.90 13.55 2.31 112 BB//BB- MyHULMNANbHbIA
TsepO6n 06 1900 R 740 12.08.09 14.11.09 5.7 B+// MyHULMNanbHbIi
Tomcek 1 500 R 8.75  20.08.09 20.05.10 12.0 92.11 85.01 94.69 18.73 2.37 0.80 MyHULMNaNbHbIA
Tomck.06-3 900 R 6.00 09.11.09 09.11.09 5.6 94.65 96.02 96.50 19.58 3.20 0.38 11B- MyHULananbHbIiA
Tomck.06-4 1001 R 7.00 26.06.09 26.12.11 315 87.82 74 87.42 87.82 16.93 3.98 1.20 11B- MyHULananbHbIiA
Tomck.06-5 1400 R 8.00 17.06.09 17.12.12 434 100.00 12 98.40 98.69 7.34 3.99 2.31 /1B~ MyHUL@NanbHbIi
Tomck.06-7 2500 R 13.75 27.05.09 27.11.13 549 100.01 13.75 3.35 1.76 11B- MyHULananbHbIi
TomckAoM 2 500 R 18.00  25.06.09 22.12.11 31.3 MyHULMNanbHbIA
Yamypus-2 1500 R 840 17.07.09 15.07.12 38.2 73.75 69.01 78.49 21.05 5.65 2.20 MyHULMNanbHbIA
Y®A-200606 500 R 840 19.06.09 18.12.09 6.9 97.49 93.01 13.56 4.30 0.48 1B+ MyHULMNanbHbIA
Xabaposckb 1000 R 7.00 24.11.09 24.11.09 6.1 94.88) -0.12 95.00 99.00 19.03 3.72 0.42 MyHULMNanbHbIA
Yysawms-05 1000 R 7.85  05.06.09 05.06.11 24.7 89.65 86.01 90.00 14.36 4.39 1.60 /Ba2/ MyHULMNanbHbIA
Yysawwms-06 1000 R 7.74 21.07.09 17.04.12 35.2 80.17 78.01 86.69 1712 241 219 [/Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  09.06.09 04.06.13 49.0 78.98 78.50 82.00 18.48 3.05 245 /Ba2/ MyHULMNanbHbIA
AkyT-06 06 2000 R 10.00  13.08.09 13.05.10 1.7 97.76 97.55 13.66 2.55 0.68 BB//BB- MyHULMNanbHbIA
AkyT-07 06 2500 R 780 23.07.09 17.04.14 59.6 85.01) -0.04 71.01 85.00 13.72 2.29 2.70 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.10.09 19.04.11 231 89.50 3000 88.45 89.60 15.94 3.90 1.16 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 7.50  30.06.09 30.03.10 10.3 95.25 57 040 95.10 95.25 14.32 1.96 0.64 BB-// MyHULMNanbHbI
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Absolut Bank-10 175§ 913/ 30.09.09 30.03.1C 10.3 10087,  0.03 8.01 452/ 079 A-/Baa3/ GaHkmn

Ak bars-10 250 § 825 28.06.09 28.06.1C 133 9479, 0.05 13.54 435 0.9 BB/Ba2/ GaHku

Ak bars-11 300 § 925 20.06.09 20.06.11 252 8504 022 18.25 544 168 BB/Ba2/ GaHkun
Alfa-Bank-09 400 § 7.88) 10.10.09 10.10.0¢ 46 9955 -0.03 9.09 396 036  BB-/Baa2/BB- | GaHku
Alfa-Bank-12 500 § 820 25.06.09 25.06.12 375 8564 073 14.10 479| 248  BB-/Baa2BB- [6aHku
Alfa-Bank-13 400 $ 925/ 240609 240611 240613 250 497  88.78  0.86 15.78 5.21 171  BB-/Baa2/BB- | GaHku
Alfa-Bank-15 225§ 863 09.06.09 09.1210 09.121% 190 796 BB-/Baa2/BB- | GaHku
Alfa-Bank-17 300 § 864 220809 220212 220217 330 943 BB-/Baa2/BB- | GaHku
Alrosa-14 500 § 8.88 17.11.09 17.11.14 66.7) 8148 059 13.80 545  4.04 B/Ba3/BB Cblipbe
Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 6.1 B/Ba3/ GaHku
Bank TuranAlem-09 100 § 9.88 21.06.09 21.12.0¢ 70 B-/B1/ GaHku
BoM-09 RUB 5000 R 725  25.11.09 25.11.0¢ 6.1 BBB/Baat/ GaHkun
BoM-09 usd 250 § 8.00/ 28.09.09 28.09.0¢ 42 10120  0.04 4.38 395 033 BBB/Baat/ GaHkun
BoM-10 300§ 738 26.11.0¢ 26.11.1C 18.3  100.8€| -0.03 6.76 366 140 BBB/Baat/ GaHKun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 216 9500  0.50 9.20 6.58  1.64 BBB/Baat/ GaHkun
BoM-13 500 § 734 13.11.09 13.05.12 483 8954 017 10.64 410, 330 BBB/Baat/ GaHku
BoM-15 300 § 750/ 251109 251110 251118 180 794 7636 172 27.88 491 1.26 BBB/Baa1/ GaHku
BoM-17 400 $ 6.81/ 10.11.09 10.05.17 969/ 6750 272 13.62 504 544 BBB/Baat/ GaHkun
Business Alliance-12 8323 R 8.88  25.07.09 25.04.12 35.5 76.00  0.00 34.35 2.92 0.95 (bMHaHCbI
Credit Europe Bank-10 250 § 750/ 13.10.09 13.04.1C 10.7. 10012 -0.83 7.34 374 083 [Bat/ GaHKun
DON-Stroy-10 CLN 150 § 10.00  01.11.09 01.11.1C 17.5 CTPOUTENbCTBO
Energomash-10 150 § 9.50 05.10.09 05.04.1C 10.5  49.76 116.31 9.55 0.52 MaLLNHOCTP.
Eurochem12 300 § 7.88) 21.09.09 21.09.12 405 BB-//BB- XMMUs
Evraz-09 300 $ 10.88  03.08.09 03.08.0¢ 23 10097  -0.02 5.47 5.38 0.18 /Ba2/BB- meTannyprus
Evraz-13 1050 § 8.88 24.10.09 24.04.13 476 79.58  -0.04 16.10 5.58 3.04 BB/Ba3/BB- meTannyprus
Evraz-15 750 § 825 10.11.09 10.11.18 78.6 7197 040 15.22 573 449 BB/Ba3/BB- meTannyprus
Evraz-18 550 § 950 24.10.09 24.04.1€ 108.5 7160  -0.56 15.47 6.63 5.20 BB/Ba3/BB- meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 482 3250 51.30 1558  2.25 /Caal/D Cblpbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 11.9 B2/ GaHku
Gazprom-09 700 § 10.50  21.10.09 21.10.0¢ 49 10294 -0.05 3.08 510 040 /Baa1/BBB Chipbe
Gazprom-10 1000 € 7.80  27.09.09 27.09.1C 163 10320 -0.04 5.16 756 123 BBB-/Baal/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 17.9 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 23.2 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 4.56| 09.12.09 43.1 9345  -0.46 6.58 4.88 3.17  BB+/Baal/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289 15.11.09 42.3 BBB/Baa1/BBB | [cblpbe
Gazprom-13 1750 § 963 01.09.09 458 10261 -0.32 8.79 4.69 3.05 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 540 8678 -0.32 10.17 758  3.61 BBB/Baal/BBB | cbipbe
Gazprom-13-2 12228 451 22.07.09 506/ 10097 -0.08 425 2.23 370 BBB/Baal/BBB | cbipbe
Gazprom-13-5 400 § 734 11.10.09 472 97.06 -0.24 8.24 3.78 327 BBB/Baal/BBB | cbipbe
Gazprom-13-6 500 $ 751 31.07.09 50.9 96.32 -0.08 8.56 3.90 342 BBB/Baal/BBB | cbipbe
Gazprom-14 780 € 503  25.02.10 579 85.10  -0.66 8.82 591 4.07| BBB/Baa1/BBB |cbipbe
Gazprom-14-Z 700 € 536  31.10.0¢ 66.1 8432 -0.52 8.94 6.36 444 BBB/Baal/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.09 732 8482 -0.53 9.07 693  4.62 /Baa1/BBB Cbipbe
Gazprom-16 1350 § 621/ 22.11.09 22.11.1€ 912| 8410 -0.20 9.20 369 568 BBB-/Baal/BBB | cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 95.2 76.07  -0.84 9.40 6.75 6.08 BBB-/Baal/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.09 02.11.17 102.7 76.03  -0.74 9.50 7.16 6.19  BBB/Baal/BBB | cbipbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 106.2) 82.34 -0.09 9.46 802 625 BBB/Baal/BBB | cbipbe
Gazprom-18-2 1100 § 815 11.10.09 11.04.1€ 1081 9039  -0.99 9.79 451 599 BBB/Baal/BBB | (cbipbe
Gazprom-19 2250 § 925/ 231009 230412 23.041¢ 350 1206 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720/ 01.08.09 01.02.2C 1301 9372 113 9.35 384 286 BBB/Baal/BBB+ | cbipbe
Gazprom-22 1300 § 6.51) 07.09.09 07.03.22 1556 7678  1.32 9.72 424| 772 BBB-Baal/BBB | (cbipbe
Gazprom-34 1200 § 863 28.10.09 28.04.34 3034 9944  -0.59 8.68 434 10.08 /Baa1/BBB Cblpbe
Gazprom-37 1250 § 729 16.08.09 16.08.37 3436 7443 -2.09 10.02 490, 950 BBB/Baal/BBB | (cbipbe
Gazprombank-10 CHF 500 C 6.53  13.08.09 13.08.1C 14.8 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10 000 R 725 22.08.09 22.02.1C 9.1 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 06.07.09 06.04.1C 10.5 /Baa2/BBB- GaHku
Gazprombank-11 300 $ 797 15.06.09 15.06.11 250 96.05  0.29 10.15 4.15 1.77 /Baa2/BBB- GaHku
Gazprombank-13 500 § 793  28.06.09 28.06.12 498 9152 026 10.54 433 325 /Baa2/BBB- GaHkun
Gazprombank-15 1000 § 6.50 23.09.09 23.09.1¢ 770 /Baa2/BBB- GaHku
Gazstream-13 647§ 563 22.07.09 22.07.18 506/ 9692 -0.32 6.48 290, 357 BBB/A3/BBB Cblpbe
HCFB-10 200 § 950/ 11.10.09 11.04.1C 107, 91.00,  2.00 21.25 522 077 /Ba3/B+ GaHkun
HCFB-11 500 § 1100 20.06.09 20.12.09 20.06.11| 7.0, 252  96.25 18.21 571 050 [Ba3/B+ GaHKun
HCFB-11-2 450 § 1175 11.08.09 11.02.10 11.08.11| 9.0/ 269  86.03) 0.02 35.56 6.83 057 [Ba3/B+ GaHku
11B-09 100 § 950/ 31.07.09 31.07.0¢ 22 9891 15.46 480 0.7 B/B1/BB- GaHku
11B-10 150 § 950 12.08.09 12.02.1C 87 8047 4422 590  0.56 B/B1/BB- GaHkun
11B-10-2 200 € 9.00  06.07.09 06.07.1C 135 7956 0.3 31.38 1131, 0.87 B/B1/BB- GaHku
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 18.1 Toprons
Income-Lada-11 CLN 388 16.00 23.06.09 23.12.09  20.06.11 70 252 Toprons
KuzbasRazrezugol-10 200§ 9.00/ 12.07.09 12.07.1C 13.7 B3/ meTannyprus
KZOSRU-11 200 § 925 30.10.09 30.10.11 296  40.00 0.0 58.44 1156 1.60 1IB- Xumus
LenSpetsSMU-12 CLN 100 § 975/ 26.10.09 26.04.12 355 B CTPOUTENbCTBO
Loko-Bank-09 3000 R 1050 24.07.09 24.07.0¢ 20 B/B2/ GaHkun
Loko-Bank-10 100 § 10.00  01.09.09 01.03.1C 9.3 B/B2/ GaHkun
Lukoil-17 500 § 6.36| 07.06.09 07.06.17 97.8| 8469 -1.03 9.08 375 577 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66/ 07.06.09 07.06.22 158.7 7592 -0.91 10.00 438 7.53 BBB-/Baa2/BBB- | (cbipbe
MBRD-09 100 § 8.80 29.06.09 29.06.0¢ 11, 9975 -0.04 1141 441 0.09 B+/B1/ GaHkun
MBRD-16 60 § 888/ 10.09.09 10.03.11 10.03.1€ 220 827  55.00 49.52 807 129 B+/B1/ GaHKu
MDM-10 425§ 777 25.07.09 25.01.1C 81 10013  0.30 7.54 388 062 BB/Ba1/BB GaHku
MDM-11 200 § 975 21.07.09 21.07.11 262 9036 0.32 15.14 540 178 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.06.09 10.12.0¢ 6.6 10157  0.01 5.01 394 051 BB+/Ba2/ Tenexom

Mirax-10 100 $ 13.50  28.05.09 28.05.1C 12.2 B/B2/ CTPOUTENCTBO
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Mirax-11 180 § 945/  20.09.09 20.03.11 221 45.00 65.22 10.50 1.21 B/B2/ CTPOUTENLCTBO
MKB-09 100 § 1025 21.10.09 21.10.0¢ 49 B/B1/ GaHKu
Moscow-11 374 € 645  12.10.09 12.10.11 29.0 98.67  0.16 6.93 6.54 2.12 BBB+/Baal/BBB+ | MyHMUMNambHbIi
Moscow-16 407 € 5.06  20.10.09 20.10.1€ 90.1 81.89  0.06 8.27 6.18 5.77 BBB+/Baal/BBB+ | MyHMUMNAmbHbIA
MTS-10 400 $ 838  14.10.09 14.10.1C 169 10169 0.28 7.06 412 1.8 [Ba2/BB- Tenexom
MTS-12 400 $ 800  28.07.09 28.01.12 326 9710, 0.18 9.24 412 229 [Ba2/BB- Tenexom
NKNH-15 200 § 850 2206.09 221210 22.12.18| 19.0 80.0 B+/B1/ Xumus
NMTP-12 300 § 700  17.11.09 17.05.12 362  86.61 -0.04 12.53 404/ 255 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819  02.08.09 02.02.1C 84 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 9.75  20.10.09 20.10.11  20.10.1€| 29.0,  90.1 B+/Ba3/ (UHaHCbI
Nornickel-09 500 § 713 30.09.09 30.09.0¢ 42 10047  0.00 5.71 355  0.34 BBB-/Baa2/ Chlipbe
OAK-10 200 § 10.00)  24.06.09 08.07.1C 136 8450 0.0 71.23 592 077 MauuuHocTp.
Petrocom-09-2 425 § 875  17.06.09 17.12.0¢ 6.8  99.84/ 0.03 9.02 438 051 /Ba3/B+ (UHaHCbI
ProbusinessBank-1( 3000 R 9.75  09.07.0¢ 09.07.1C 136 69.50 4791 7.01 0.83 B/l (buHaHCbI
ProbusinessBank-10-2 80 § 1250, 18.08.09 18.08.09 18.08.4C 30 150  90.00 65.39 6.94 017 B-// (UHaHCbI
Prodimex-11 CLN 100 § 1025 29.09.09 29.09.11 285  99.82 10.37 513 201 ToproBns
Promsvyazbank-10 200§ 850 04.10.09 04.10.1C 16.5 B+/Ba2/BB- GaHku
Promsvyazbank-11 225§ 875  20.10.09 20.10.11 292/ 8611 0.11 15.92 508  2.02 B+/Ba2/BB- GaHku
Promsvyazbank-12-2 200 § 9.63  23.11.09 23.05.12 364 7575 0.04 20.94 6.35 236 B+/Ba2/BB- GaHkun
Promsvyazbank-13 150 § 1075 15.07.09 150711 150713 260 504 ~ 87.28 -0.78 18.17 616  1.72 B+/Ba2/BB- GaHKm
Promsvyazbank-18 100 $ 1250  31.07.09 31.01.1¢ 105.7 B+/Ba2/BB- GaHku
Raspadskaya-12 300 $ 750 22.11.09 22.05.12 36.4 8465 041 13.95 4.43 2.53 /Ba3/B+ Cbipbe
RBC-09 CLN 100 § 9.50  07.06.09 07.06.0¢ 0.4 licce Tenexom
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 58 CCC/Ba3/BB- | 6aHkm
Renaissance-09 RUB 1000 R 1450, 11.10.09 11.10.0¢ 46 CCC/Ba3/BB- | GaHku
Renaissance-09-2 108§ 12.00  18.06.09 18.06.0¢ 0.8 CCC/Ba3/BB- | baHkm
Renaissance-09-3 108 1200  27.06.09 27.06.0¢ 1.1 CCC/Ba3/BB- | baHkm
ROLF-10 CLN 250 § 825  28.06.09 28.06.1C 133 2501 -0.01 200.62) 1649 046 [Caat/BB- ToproBns
Rosbank-09 300 § 9.75  24.06.09 24.09.0¢ 40 101.02  1.16 4.68 241 020 [Ba2/ GaHKm
Rosbank-09 RUB 7000 R 800  30.09.09 30.09.0¢ 42 A-/Baa3/BB+ | [GaHku
Rosbank-12 130 § 9.00  01.07.09 01.07.12 37.7  65.00 26.16 6.92 225 A-/Baa3/BB+ | GaHku
Rosselkhozbank-10 350 § 6.88  29.05.09 29.11.1C 184 10026 -0.02 6.69 343 136 BBB+/Baat/ GaHkm
Rosselkhozbank-10 CHF 375C 358  29.03.10 29.03.1C 102, 96.89 -0.36 7.38 370 081 BBB+/Baat/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 357 9425 -0.75 8.38 6.64 264 BBB+/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.09 16.05.1% 484| 9564 -0.14 8.49 375 336 BBB+/Baat/ GaHKu
Rosselkhozbank-14 750 § 713 14.07.09 14.01.14 56.5 9622 078 8.12 3.70 3.76 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 6.97 21.09.09 21.09.11 21.09.1€ 280 892 8543 0.18 14.58 408  2.00 BBB+/Baat/ GaHkun
Rosselkhozbank-17 1250 § 6.30  15.11.09 15.05.17 97.0 87.94 215 841 358  6.00 BBB+/Baat/ GaHKu
Rosselkhozbank-18 1000 § 7.75  29.05.09 29.05.1€ 109.7| 91.98 026 9.07 421/ 6.00 BBB+/Baat/ GaHkm
RTM-09 CLN 55 § 15.00)  16.08.09 16.11.0¢ 5.8 ToproBns
RTM-11 CLN 125§ 12.00)  04.06.09 04.03.11 216 ToproBns
Russia-1C 2966 $ 825  30.09.0¢ 31.03.1C 103 10348 -0.19 2.35 399 058 BBB+/Baal/BBB | roc. Gymaru
Russia-18 3466 $ 11.00)  24.07.09 24.07.1€ 1115 14480 0.28 4.88 380  6.25 BBB+/Baal/BBB | roc.Gymaru
Russia-28 2500 $ 1275 24.06.09 24.06.2¢ 2323 146.26| -1.25 7.98 436/ 861 BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 7.50  30.09.09 31.03.3C 2538 100.16/ -0.23 96.00 747 374 569 BBB+Baal/BBB | roc.Gymaru
RusStandard-09 400 € 6.83  16.09.09 16.09.0¢ 38  96.00 20.15 711 028 BB-/Ba2/BB- GaHkun
RusStandard-10 500 § 750  07.10.09 07.10.1C 16.6 BB-/Ba2/B+ GaHKu
RusStandard-10-2 400 $ 849 29.06.09 29.06.1C 133 8046 0.0 30.86 527 088 BB-/Ba2/BB- GaHku
RusStandard-11 350 § 863  05.11.09 05.05.11 236 6893 149 31.10 6.26  1.55 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.06.09 16.12.10 16.12.1E| 19.0 79.8| 59.00  6.19 49.68 752 110 [Ba3/B GaHKu
RusStandard-16 200 § 9.75  01.06.09 01.12.1€ 915 BB-/Ba2/BB- GaHkun
Sberbank-11 750 § 593  14.11.09 14.11.11 301 98.99/ -0.19 6.38 300 226 BBB+/A3/ GaHku
Sberbank-13 500 § 648  15.11.09 15.05.1% 483 96.22 -0.02 7.60 337 342 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 647 02.07.09 02.07.12 499/ 9581 0.02 7.68 338 343 BBB+/A3/ GaHkm
Sberbank-15 1000 § 6.23 11.08.09 11.02.10 11.0218 9.0 696 86.84 0.07 27.88 359 061 BBB+/A3/ GaHku
Severstal-13 1250 § 9.75  29.07.09 29.07.12 50.8  81.16 -0.51 16.10 6.01 3.7 /Ba2/BB Cbipbe
Severstal-14 375§ 9.25  19.10.09 19.04.14 59.6 8266 0.24 14.28 560 3.5 /Ba2/BB Cbipbe
SeverstalTrans-10 CLN 175 § 850 220609 22.06.09 22.06.1C 1.0 13.1 7814 0.08 874.55 5.44 0.01 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 7700 241009 241009 240411 50/ 233 B+// Tenexom
SINEK-15 250 § 7.70  03.08.09 03.08.1¢ 753 66.50 1.33 16.55 579 422 /Bat/ (UHaHCbI
Sisfin-11 350 § 888  28.07.09 28.01.11 204| 9559 0.15 11.84 464 146 /Ba3/B+ Ternexom
Soyuz Bank-10 125§ 9.38  16.08.09 16.02.1C 8.9 B2/B GaHKm
Tatfondbank-10 0% 975 26.10.09 26.04.1C 11.2 B2/ (bvHaHCbI
Tekhnosila-10 CLN 100 $ 9.75/ 03.07.09 03.07.1C 134 Toprons
TMK-09 300 § 850  29.09.09 29.09.0¢ 42 9752 019 16.14 436 0.32 [B1/BB- npOK3BOACTBO
TMK-11 600 § 10.00)  29.07.09 29.07.11 265 7810/ -0.52 23.37 640 1.7 [B1/BB- npoK3BOACTBO
TNK-11 500 § 6.88  18.07.09 18.07.11 261 9754 -0.22 8.14 352 1.90 /Baa2/BB+ Cblpbe
TNK-12 500 § 613 20.09.09 20.09.12 404| 93.02 -0.10 8.58 329 288 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750  13.09.09 13.03.1% 462 9424 030 9.33 398 316  BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 7.50  18.07.09 18.07.1€ 87.0 8372 -0.25 10.82 448  5.06 /Baa2/BB+ Cblpbe
TNK-17 800 § 6.63  20.09.09 20.03.17 952 7869 -0.10 10.72 421/ 560 [Baa2/BB+ Cbipbe
TNK-18 1100 § 788 13.09.09 13.03.1€ 107.1| 8317 043 10.89 473| 583 BBB-/Ba2/BB+ | (cbipbe
TNT-10 60 § 9.25  08.06.09 08.12.1C 18.7 Tenexom
TransCapitalBank-10 175§ 913 10.11.09 10.05.1C 116 8859  0.01 23.08 515 084 B2/ GaHKm
TransCapitalBank-17 100 § 1051 18.07.09 18.07.17 99.2  33.16/ -2.34 37.77 1585  2.82 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 11.8 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00/ 23.06.09 25.06.11 253 /Ba3/BB GaHku
Transneft-12 500 $ 6.10)  27.06.09 27.06.12 37.6 /Baa1/BBB+ Cbipbe

Transneft-12-2 700 € 538  27.06.09 27.06.12 37.6 /Baa1/BBB+ Cbipbe
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Transneft-13 600 $ 7.70|  07.08.09 07.08.12 514 /Baat/BBB+ | coipbe
Transneft-14 1300 § 5. 05.09.09 05.03.14 5&(1:' [Baa1/BBB+ bpbe
Transneft-18 1050 § 8.73 07.08.09 07.08.1€ 12, /Baa1/BBB+ bipbe
Trust-09 150 § 925 05.10.09 05.10.0¢ 44 47.90 372.95 966  0.12 B-/Caat/ Gank
Trust-10 200 $ 938 29.05.09 29.05.1 123 B-/Caat/ GaHkn
Trust-12 CLN 208 1150, 06.09.09 06.09.12 40.0 B-/Caat/ Gankn
URSA rub 10 5000 R 9.1 26.08.09 26.02.1 9.2 B1/ GaHKu1
URSA-10 EUR 400 € 700 21.05.10 21.05.1 120 B+/Ba3/ Gankn
URSA-11-1 130 § 1203 30.06.09 30.12.1 31 B+/Ba3/ Ganku
URSA-11-2 300 € 8.3 16.11.09 16.11.1 30;1 B+/Ba3/ 6ank
UTK-13 CLN 3500 R 9.00 04.06.09 0406.09 04.06.13 0.0 49 80.00 5.6 B1/B Terekom
\fmpeloom -09 450 § 10.0 16.06.09 16.06.0¢ 0.7 100.44 0.0 2.04 4.9 0.0 [Ba2/BB+ Ternexkom

10 300 § 8.0 11.08.09 11.02.1 8.7 100.08 0.0 7.85 4.00 0.63 [Ba2/ Ternexkom
\fmpeloom -1 300§ 838  22.10.0¢ 22101 29. 95.76/ 0.1 1041 43 241 [Ba2/BB+ Ternexkom
Vimpelcom-13 1000 § 8.3 30.10.09 30.04.12 47. j /Ba2/BB+ Tenekom
Vimp 16 600 $ 825  23.11.09 23.05.1€ 851 8326 0.1 11.84 495 4.9 /Ba2/BB+ Ternexkom
Vimpelcom-18 1000 § 9.1 30.10.09 30.04.1¢ 108. /Ba2/BB+ Tenekom
Vostok Express Bank-09 RUB 5400 R 9.8 03.07.09 03.07.0¢ 1. B3/ GaHku
Vostok Express Bank-17 438 11.0 27.06.09 27.06.17 98. B3/ GaHku
VTB 24-09 500 § 382 07.06.09 07.12.0¢ 6. BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620/ 29.09.09 29.09.1¢ 77. 7819 1.27 11.07 3.9 4.85 BBB+/Baa2/ Gank
VTB-09-3 800 $ 480 02.08.09 02.11.0¢ 5. 98.98| 0.1 7.28 1.221 0.42| BBB+/A2/BBB+ | baHku
VTB-10 GBP 300 G 633 15.03.10 15.03.1 9. 98.37) -0.02 8.29 6. 0.77  BBB+/A2/BBB+ | baHkm
VTB-11 450 § 750 12.10.09 12.10.1 29. 9977 0.04 7.60 3.7 212, BBB+/A2/BBB+ | GaHku
VTB-11-2 1000 € 825  30.06.09 30.06.1 255 10017 0.09 7.99 824| 1.80 BBB+A2/BBB+ | |6aHku
VTB-12 1200 § 661 30.10.09 30.10.12 41. 94.19| -0.08 8.60 351| 297 BBB+/A2/BBB+ [6aHku
VTB-12-2RUB 30000R 1200, 28.05.09 28.11.12 423 99.79/ -0.02 12.08 6.01| 264 BBB+A2/BBB+ |6aHku
VTB-15 750 § 632 040809 040210 040215 80  69. 82.77)  0.17 39.44 472| 056 BBB+A2/BBB+ | |6aHku
VTB-16 500 € 4.2 15.02.10 15.02.1€ 819/ 9321 0.2 541 4.5 5.73| BBB+/A2/BBB+ | GaHkn
VTB-18 2000 $ 6.88 280509 280513 29.05.1¢ 49.0 109.7 8923 281 10.22 3.83 3.24| BBB+/A2/BBB+ | GaHkn
VTB-35 1000 § 6.25 30.06.09 30.06.10 30.06.35 130 3177 7957 -0.53 29.37 3.9 091 BBB+/A2/BBB+ | baHku

Zenit-09 200 $ 875  27.10.09 27.10.0¢ 51 99.92/ 0.00 8.92 438 040 B/Ba3/ GaHku




Fixed Income Daily a“hvpmcws | KanuTAR

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 ToproBnu
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
Kamunna WapadyTtamHosa, knneHTcknin MeHeaxep, sharafutdika@uralsib.ru

Busuec-6A0K o PBRIHK2M AOATOBOI'O KaltuTaAa

COI'IPOBO)KAEHVIE NpPoeKToB

ApTemuii Camoinos, BuLe-Npe3unaeHT, samojlovaa@uralsib.ru BukTop Opexos, BuLe-npesnaeHT, ore_vv@uralsib.ru
Mosenb TUMOLKUHA, HauanbHUK oTAena, tim_gg@uralsib.ru KceHus XaJpMTOHOBa, aHanuTuK, kharltonqvko@urals!b.ru
HaTanbs MpULLeHKORA, Bef. cneumanucT, grischenkovane@uralsib.ru Anekceit HekylumnH, aHanuTik, chekushinay@uralsib.ru

[anuna MNygeima, rn. cneumanuceT, gud_gi@uralsib.ru
AHHa KomoBa, rn. cneumanuct, komovaav@uralsib.ru

AHaAUTHYECKOE YIIPABACHHE

PykoBoauTenb ynpaBneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

HonroBble o6sA3aTenLcTBa TenekommyHukauuun/Meaguna/lHcpopMaLMOHHbIE TEXHONOMMKN
Oenuc MopekiBan, poryvajdv@uralsib.ru KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru
Cranucnae boxeHko, bozhenkosv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru

Hapexaa MelpcukoBa, myr_nv@uralsib.ru
MuHepanbHble yao6peHus/MalumHocTpoeHue

Crtparerus/lonutuka AxHa KynpusiHoBa, kupriyanovaa@uralsib.ru
Kpuc Yudep, cweafer@uralsib.ru WpwuHa UpTeroga, irtegovais@uralsib.ru

Tleonnp Cnvnyenko, slipchenkola@uralsib.ru AsTomobunecTpoenmelTpaHcnopT

JOKOHOMMKa Hatanbs CopokuHa, sorokinani@uralsib.ru
Bnapumup Tuxomupos, tih_vi@uralsib.ru

o - . HepBuxumoctb
Hatanbsi MaiopoBa, mai_ng@uralsib.ru A

AHHa KynpusiHosa, kupriyanovaa@uralsib.ru
HedTb 1 ras

BukTtop MuwHsiko, mishnyakovvv@uralsib.ru
Mwuxawmn 3aHo3uH, zanozinmy@uralsib.ru

MoTpebuTenbLCKu cekTop
HaTtanua CmupHoBa, smirnovana@uralsib.ru

BaHkun
SHepreTuka Jleonng Cnunyenko, slipchenkola@uralsib.ru
MatBen Taiy, tai_ma@uralsib.ru Hartanbst Manopogsa, mai_ng@uralsib.ru

AnekcaHgp CenesHes, seleznevae@uralsib.ru
AHanu3 pbIHOYHbIX AAHHbIX

MeTtannyprusi/IopHoao6bIBalowWwas NPOMbILLNEHHOCTb Anpipei borgaHosiy, bogdanovicas@uralsib.ru
Marikn KaaHa, kavanaghms@uralsib.ru Bacunun Jertsipes, degtyarevvm@urals!b.ru
OmuTpuin CMmonuH, smolindv@uralsib.ru Bnagumup Kocsiko, kosyakovvs@uralsib.ru
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HacToswuii GlonneTeHb npefHasHayYeH UCKIMIoYMTENbHO ANt MHGOPMaLMOHHbIX Lieneit. Hy Npu kakux o6CToATeNbCTBaX 3TOT GlonneTeHb He JOIKEH
1CMonb30BaTbCA UMM paccMaTpuBaThCst kak opepTa Unv npeanoxeHue Aenatb opepTbl. HECMOTPS Ha TO, YTO AaHHbI MaTepuan Gbil NOAroTOBMEH
C MakcMMarnbHo TwaTtenbHocTbio, YPAJICUB He aaeT HUKakux NpsMbIX UM KOCBEHHbIX 3aBEPEHUIA UMW rapaHTUii B OTHOLLEHWUW OCTOBEPHOCTH
1 NOMHOTbI BKINOYeHHOM B BlonneTeHb nHdopmauun. Hn YPAJICUB, Hu areHTbl KoMnaHum unv acddunupoBaHHble niLia He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a NtoGble NMPsiIMble UM KOCBEHHbIE YOBITKM OT UCMONb30BaHUSI HacTosLLero GlofineTeHs Unu cogepxallencs B HeM UHopMaLmm.

Bce npaBa Ha 6lonneteHb npuHagnexaTt OO0 «YPAJICUB Kanutany, n cogepxaluascsi B HeM MHGopMaLms He MOXET BOCMPOVU3BOANUTLCSA UK
pacnpocTpaHsaTbcst 6e3 npeaBapuTENbHOTO MMCbMEHHOTO paspeluerusi. © YPANICUB Kanutan 2009
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