dk YPAACUIB | K3NUTAN

Fixed Income Daily

‘ PYBNEBBIE BbINYCKU

YTM, % 3Hau.
003 46020 9.3
l"asnpom-4 75
Ork-2 10.3

WUam., 6.n.
3a AieHb 3a mec. YTD
9 (213) 15
28 (77) (385)
(35) (116)  (1660)

‘ CbIPbEBBIE PbIHKU

3Hau.

3onoto, $/yHuus 1059.5
Urals, $/6app. 74.8
S&P MeTannbl, uHa. 1525.2
S&P C/x npoa., UHA. 588.5

DEHEXHbIN PbIHOK

RUB mnpa. 3Hau.
PENO B LB 28.9
Kopcueta 582.6
[enosnTsl B LIB 362.4
NDF 1Y, % 7.89
MOSPrime ONN, % 5.85
USDRUB 29.24
6.n. 3Hav.
Russia 30 - UST 10 223.0
EMBI + Spread 334.6
iTRAXX HY 693.5

Usm., %
3a eHb 3a mec. YTD
1.3 5.7 205
0.9 11.6 78.9
0.6 9.1 63.0
33 10.8 0.7)

Usm.
3a ieHb 3a mec. YTD
(13.9) (40.7)  (445.1)
246 125 (4443)
435 722 2258
WU3m., 6.n.
10 (165) (2061)
(47) (48) (135)
Usm., %
04 (0.8) 0.3
WUam., 6.n.
3a aeHb 3a mec. YTD
(5) (40)  (569)
1.3 (13.6) (389.9)
- - (778.3)

MHOUKATUBHBIE CNIPEADI

900
800
700
600
500
400
300 +

N W W N - —

600

400

200
L0

13.03.09
02.04.09

22.04.09
12.05.09

Russia 30 - US 10 (neB. ocb)
Jlykoin 4 - Gazprom 13 (npaB. ocb)

‘ UHAOAUKATOPBbI AEHEXXHOIO PbIHKA

1200
1000
800
600
400
200

RUB mnpa.

0

04.06.09
24.06.09
14.07.09 4

Ocrarku Ha K/c
——— MOSPrime ON

03.08.09

02.10.09
22.10.09 A

[ [leno3. B LB (ne.. ocb)
——NDF 1Y (npas. ocb)

CTPATErma
BHeWHUA pbIHOK
BnaronpuaTHaa cTaTMcTuka obepHyna nageHue BCNATb cmp. 2
Poccumnckue 6oHgbl 63 eguHOro TpeHpa cmp. 2
BHYTpEeHHUHA PbIHOK
Py6nb orctynaer Bcnep 3a He(pTbIO cmp. 3
Mosautuea ot LB xBatnno HeHaponro cmp. 3
MpepnoxxeHue Ha «nNepBuUYKe» Bce npubbiBaer cmp. 3

JAEHEXHbIA PbIHOK

JInkBUAHOCTbL Ha NnogbemMe cmp. 4

KOPMOPATUBHBLIE COBbITUA

P> (BBB/Baa1/BBB)

KomnaHusi pa3amecTUT HOBbIe BbIMYCKU cmp. 5

HOBOCTU BKPATLE

IOTK (B/B1/NR) n LleHtpTenekom (BB-/NR/B+) — S&P 1M3MeHMNo NporHo3 no peiTuHry
IOTK («B») ¢ HeraTMBHOro Ha CTabusbHbIA U MOBLICUIO HA OOHY CTyneHb PeNTUHr LleH-
TpTenekoma — ¢ «B+» go «BB-». B uncne ocHOBHbIX NONOXUTENbHBIX (PAKTOPOB areHT-
CTBO yKa3blBaeT Ha yny4lleHne NMKBMOHON NO3ULMKM SMUTEHTOB, YCrneLwHoe pedrHaHCK-
poBaHWe KpaTKOCPOYHOW 3aJ0MMKEHHOCTU WU MOMOXUTENbHbIA CBOOOAHBIA OEHEXHbIV
NnoToK y obeux komnaHuii. Mbl NpoaomkaeM CoxpaHsaTb MO3UTUBHBLIN B3rNsg Ha KpeauT-
Hble npocpunm komnaHni MPK. Cpegu nx obnuraumii Mbl ceivac oTgaem npeanoyTeHme
Bbinycky C3T-6 (YTP11,2%)

TOProBbIE UAEU

< PybneBble obnvraumMm Ka4eCTBEHHbIX AMUTEHTOB MpUBIeKaTenbHbl AMsi MOKYNKM Npu cnpege
k ctaBkam PEINO 6onee 250 6.n. Cpeaun Takux obnuraumin — cpeaHecpoyHble Bbinycku OP3,
Fasnpom-13, Masnpom-11, PXXO-10, MINop-62, Ml op-63, a tarke OanbcBA3b-5, C3T-6, APK
Cucrema-2, AkpoHn-2, JIK Ypancu6-2.

< HoBble obnuraumm PocbaHka BbIMAAAT HELOOLEHEHHbIMM B CermMeHTe Oymar MHBECTULIMOHHOMN
KaTeropuu, npegnaras 4oxoaHocTb Bbilwe YTP12% k nonytoparogoson dodepte

< TNokynatb 6aHkoBCkune pybnesble obnuraunm NMeTtpokommepu-6, -7, MBPP-5 Ha oxvaaHuax nx
BKNtoyeHust B cnmcok PETMO LIB.

< Bbinyckn URSA’M0E 1 URSA’11 BbIrMAAsT npuBrekatenbHO NpU TEKyLEM MONOXUTENbHOM
cnpege K kpuBou goxogHocTten MOM-6aHka.

< Bbinycku TNK-BP BbirnsasT Hanbonee HegooLeHEeHHbIMY cpeam Gymar MHBECTULIMOHHON KaTe-
ropun GEM. Gazprom’18 gewe oTHocutensHO Petrobras’17.

< BaHkoBckue Bbinycku Russian Standard Bank’10, AlfaBank’13, Promsvyazbank’13 otcranu
OT pblHKa B cErMeHTe Gymar ¢ pentuHrom kateropum «BB/Bay.

< TNokynatb eBpoobnuraunm Sinek'15, Bbirmagsawme gewweBo Ansi CBoMx penTuHros (-/Ba1/BBB-),
npegnaras goxogHoctb 6onee YTP10%

RuUSSIAN INFORMER

HoBocTu 1 KOMMeHTapum, oTHOCSILLMECH K PbIHKY aKuui, CM. B HalleM exenHeB-
HoMm usgaHum Russian Informer.

®UHAHCOBAS KOPMOPALIUA «YPAJICUB»

TenedoH
Be6-cant
AHanuTMKm
OTgen npogax

7 (495) 788-0888
www.uralsibcap.ru
researchQ@uralsib.ru
sales@uralsib.ru
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Crparerunsa

BHEWHMM PbIHOK

BnaronpuaTHaa cTaTucTuka o6epHyna nageHue
BCNATb

BnaronpusaTHas makpocTtaTuTUCTUKa, onybnukoBaHHas Byepa B CLUA, obpatu-
na BCNSATb MATHWYHOE MadeHune Ha pblHKax akuuin passuTbix cTpaH. Bce onyb-
NMKOBaHHblE AaHHble (MHOEKC akTMBHOCTM B obpabatbiBatowemM cektope (ISM
Manufacturing) 3a okTs6pb, AaHHblE MO pacxodamM Ha CTPOUTENLCTBO U MHAEKC
npeaBapuTenbHbIX NpoAax AOMOB 3a CeHTSI0pb) Okasanucb CyLeCTBEHHO
nyyuwe oxugaHui pbliHka. B utore nHgekc S&P n Dow Jones B noHegenbHUK
nogpocnu Ha 0,7-0,8%, cbipbe Takke gopoxano (HedpTb WTI Beipocna B LeHe
Ha 1,5%). Bonee cylecTBEHHOMY NoAbLEMY Ha PbIHKax akuMin npensTcreoBan
HeraTMBHbIN MHMOPMALMOHHBIA (OOH, CIOXUBLUMACA BOKPYr amMepUKaHCKOro
6aHKkoBckoro cektopa. OTMEeTM B YaCTHOCTM UCK O 4OBPOBONLHOM HaHKPOTCT-
Be, noaaHHbii CIT Group B npolwealune BbIXOOHbIE, @ TaKKe 3asBneHus npea-
ctaButenen ®PC o noTeHumanbHbIX NOTepsix GaHKOB B MepBylo oyvepedb MO
KpeamTam Ha KOMMEPYECKYH HeOBWKMMOCTb, B pe3yrnbTaTe Yero HeKoTopble 13
HUX MOrYT CTOSKHYTbCSl C HEexBaTKoOW KanuTana. HecmoTtps Ha obwwmii poct
cnpoca Ha pUCKOBble aKTUBbI B MOHeOENbHUK, LIEHOBOE CHUXEHWE KasHaudewn-
CKux obnurauunii BYepa oka3anoCb HeCyLLeCTBEHHbIM — AOXOAHOCTb AEeCsiTu-
neTHeln HOTbI Nogpocna 3a AeHb nuwb Ha 1 6.n. go YTM3,41%. Mo Bcen Buau-
MOCTW, Mpexae YemM npuHUMaTb TOproBble peLleHus, 60MbLIMHCTBO
WHBECTOPOB NpeanoYnTaloT AoXAaTbCA UTOrOB 3aBTpaLLHero 3acegaHuns ®PC.

Poccunuckue 6oHpbl 63 eguHOro TpeHpa

MokynaTenbCcKoro axuoTaxa Ha pbliHkax gonroe GEM Byepa He Habntoganoce,
Kak He Habnaanock U arpeccuBHbIX pacnpogax BO Bpemsi CYLLECTBEHHOro
CHWXEHUS MMPOBBIX (POHAOBLIX NSOWAAoK B NATHWULY. B noHegenbHUK cnpef
EMBI+ octancs B6nv3n ypoBHel npeapiayliero aHs ( okono 321 6.n.).

Poccuiickne cyBepeHHble Bymarn Havanu Hefento yMepeHHbIM LieHOBbIM pocC-
TOM — KOTUPOBKM Russia’30 K MOMEHTY 3aKpblTUS B NOHEeAENbHUK CTOANM Ha 18
0.n. BbilWwe, Yem B NATHULY — Yy oTMeTkn B 111,1% OT HOMUHana, cyBepeHHbIN
cnpeg cysuncd Ha 3 6.n. go 227 6.n.

B koprnopaTuBHOM cermeHTe eOvHOM OUHaMUKM KOTUPOBOK BYepa He CIOXM-
1nocb, U NpU OOBOSIBHO HU3KOW TOProBOW aKTUBHOCTM GONbLIMHCTBO Bymar 3a-
BEPLUUNN [AEHb LEHOBbIMWU MoTepsMu. OnuHHble BbiNycku asnpoma ynanu B
ueHe npunbnuantensHo Ha 15-30 6.n. MNpy 3TOM KOTUPOBKM Gymar aMuTEHTa,
HOMMHMPOBAHHbIX B €BPO, HanpoTUB NOAPOCHMW, OTPa3uB yKpenneHne no3numn
€[NHOM eBPONENCKON BantoTbl Ha pbiHKe Forex.

Haubonee akTWBHbIE TOPr BHOBL BbINK cocpeaoToYeHsl B Gymarax JTYKOWNa.
Mpun atom, ecnu kopoTkui Bbinyck Lukoil’14 cymen usbexatb arpeccuBHbIX
npoaax, CHWXeHue KoTupoBok B Bbinyckax Lukoil’17 n Lukoil’19 coctasuno
okono 0,5-1 n.n., B pe3ynbTaTe Yero OHW MOYTU «Iernu» Ha KPUBYK AOXOAHO-
cten Nasnpoma.

CmaHucnae boxeHko, bozhenkosv@uralsib.ru

BHYTpeHHMM pPbIHOK

Py6bnb orctynaer Bcnep 3a HedTbIO

AKTMBHOCTb Y4aCTHMKOB BalilOTHbIX TOProB BYepa Oblna 3aMeTHO HWXe Mo
CpaBHeHUIo C I'IpOIJJJ'IOIZ Hegenemn, o 4em cBuaeTenbCcTByeT o6bem TOpros, co-

W3meHenue kpuBoii NDF gonn./py6. - LIBOR
YTM, %

. . [iopaupa, et

a A

npen. AeHb 1 Hegens 1 mecsy

MemouHurku: Bloomberg
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CTaBMBLUMIA NULWb 2,7 MNPA AOMM. — NOYTU BABOE HWXKe ToproBoro obopota B
nsaTHULY. CToMmocTb GmBantoTHOW KopauHbl LIB yBennunnack Ha 15 koneek o
35,49 py6., a gonnap ykpenuncs Ha 13 koneek go 29,18 py6./gonn., 4to crano
CNeACTBMEM CHWXEHWS LeH Ha HedTb OO oTMeTkn 75 pgonn./6app. MNMoBbiweHne
cnpoca Ha BaniTy 6bINO CBA3aHO TakkKe C MorawleHMeM BHELLUHEro Kopropa-
TMBHOro gonra. B yactHocTn, Ha cerogHs Ha3Ha4yeHo noralieHve BbiMycka eB-
poobnuraumn BTE HomuHanom 800 mnH gonn. Mo Hawum Habnogenunsm, LI
He NpU1LLNOCh BMELUMBATBLCS B X0, BYEPALLHMX TOProB.

Mo HaleMy MHEHUIO, B KpAaTKOCPOYHON NepCrnekTVBe LieHbl Ha HedTb ByayT oc-
TaBaTbCA NoA AABNEHUEM KOPPEKLMOHHBIX HacTPOEHU Ha BHELUHUX PbIHKaXx,
yTO GyaeT noaaepxuBaTb CTOMMOCTb GUBanNOTHON KOp3uHbl LIB. Tem He MeHee
Mbl CYMTaEM BEpPOSITHOCTb FNyOOKOW KOPPEKUUM LieH Ha HedTb U, Kak CreacT-
BUWE, Kypca pybnsi HEBbICOKOM.

Mo3auTtmMea or LB xBaTnuno HeHaponro

Mo3NTUBHOrO HACTPOs, CMOXMBLUErOCs Ha pblHke obnuraumi B pesynbTaTe
aencteun LleHTpanbHoro 6aHka, okasanocb HeAOoCTaTO4YHO, YTOObl MPOTUBO-
CTOATb OOLMM KOPPEKLMOHHLIM HACTPOEHUSIM, OXBATMBLUMM PbIHKW aKUMin 1
cbipbs. B nepBom awwenoHe Hambonee akTUBHbIE NPOAAXM NPOLUMM B BbIMyCKax
PX0-12 (-85 6.n.), P>KA-10 (-80 6.n.) n NaanpomHedTL-3 (- 2 n.n.). Noa pas-
NneHveM NpoAaBLIOB Haxoaunucb Takke Bbinyckun MM op-61 n MIop-50, noge-
wesesLwume Ha 50 6.n.

Bo BTOpOM 3LIenoHe ueHoBble NOTepU ObINM HECKONBKO HUXE, YEM B CETMEHTE
BbICOKOKa4YeCTBEHHbIX 06nuraumii, 4To obycrnoBneHo pasHuLeln B NMKBUAHOCTHU.
B TenekoMMyHVKaLuMOHHOM CEKTOpEe LIeHOBbIM MOBLILLEHNEM 3aBEPLUUN OEHb
Bbinyckn MTC-5 n COJJIEPC-2. MNpoaasubl npeobnaganv B ANWMHHBIX Gymarax
CnbmeTurHBECTa, KOTOPbIE CHU3UNUCL B LieHe 00 98% oT HoMuHana. Takke no-
Tepsanu B LeHe nopsaka 30 6.n. seinyckn BO CeBepctanb-1, BO KOTK-1,

Mpepno)xeHue Ha «nepBuYKe» Bce npubbiBaer

Buepa PX[ (BBB/Baa1/BBB) npuHsana pelueHvie o pa3MeLLeHun BbiMyckoB 06-
nvraumii cymmapHbiM HomuHanom 200 mnpg py6., npyyem MOfoBMHA 3TOM
CYMMbI NMPUXOAUTCA Ha BupxeBble obnuraumm ¢ norawleHvem yepes Tpu roga, a
ocTarnbHasi YacTb — Ha ANUHHble obnuraumm co cpokamu obpalueHust 10-15
net. Peructpauus BbinyckoB B PCOP HameyeHa Ha HOs16pb. Ho HenocpeacT-
BEHHO [0 KOHUa roga komnaHus OyaeTt pasmeliate Gymarn TONbKO Ha CymMMy
30-40 mnpga py6. HecmoTpsi Ha peATUHIM UHBECTULMOHHOIO YPOBHS U KBA3WCYy-
BEPEHHbIN CTaTyC 3MWUTEHTa, Mbl CHMTAEM, YTO MO HOBBLIM BbIMyCkam AOSHKHA
ObITb MpeAnoxeHa NpemMus K pblHKY, pasmep koTopow byaeT 3aBuceTb OT 00b-
ema, NpoaaBaeMoro B pbiHOK. B HacTosawmn momeHT obnurauumn PXK[, ¢ gropa-
LMen OKOmno Tpex feT TOPrylTca ¢ AOXOAHOCTbI0 Ha ypoBHe YTM10,2-10,3%.
OnuHHble obnuraumn PXX[, ckopee Bcero, OyayT pasmeLuaTbCs CO CTaBKOM Ky-
noHa, npuesisaHHon k ctaeke PEIMO LB (no aHanorun ¢ obpaljatowmmcs Bbi-
nyckom PXK[-14), cpeamn KpynHeix 6aHkoB. HanoMHUM, 4To 0 nnaHax pasmelLe-
HUa obnuraumii Jo KoHua roga obbsBrsAno 6onblioe YMCIO KavyeCTBEHHbIX
3aeMwymkoB, B ToM 4ucne Mocksa (110 mnpg py6.), AtomaHepronpom (195
mnpa py6.), bawHedTs (50 mnpa py6.).

Takke 0 NnaHax BbINTU Ha NEPBUYHbLINA PbIHOK 06BbsABUNA KOMNaHUst «pkyT» (-
/Ba2/-) ¢ Bbinyckamu H6ymar HomuHanom 22,5 mnpg py6. YunuTbiBasi BbICOKUM
cnpoc Ha 6ymaru ¢ petuHrom kateropun «BB», Bymaru MpkyTa, ckopee Bcero,
HangyT BbICOKMA CMpOC, OCOOEHHO NpUW YCNOBWUM MPedoCTaBMNeHus Npemum K
PbIHKY.

HeHuc lNopsisall, poryvajdv@uralsib.ru
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AdeHeXHbIN PbIHOK

JikBnpHOCTb Ha NnogbemMe

YpoBeHb NMMKBUAHOCTW NPOAOIKaET pacTy nocne TpaguLMOHHOTO CHUXKEHWS B
KOHUe Mecsua. OcTaTky Ha KopcyeTax KpeauTHbIX opraHu3aumnin B baHke Poc-
cuu Bblpocnn Ha 24,6 mnpa py6. — go 582,6 mnpa py6., a 4eno3uTtsbl yBenuyu-
nuck Ha 43,5 mnpa py6. — go 362,4 mnpa py6. CtaBku Mex6aHKOBCKOro kpeau-
TOBaHWUsi COOTBETCTBEHHO CHU3MNucb. OgHoaHeBHas ctaBka MosPrime
coctaBuna 5,85%, cHusmsLmcb Ha 47 6.n. Cnpoc 6aHKOB Ha AONOMHUTENbHOE
(bOHAMPOBaHUE CHUXKAETCS: BYepa OHM BbiGpanu nuwe 11,7 mnpa pyo. ns
npeanoxeHHbix LIB 20 mnpg py6. natnHeaenbHbIX HeobecneyYeHHbIX KpeanToB.
CpepnHsist ctaBka aykumoHa coctaBuna 11,3%, 4to Ha 17 6.n. MeHblLLUe, YeM Ha
npegblayLemM aykumMoHe Ha npolunon Hegene. O6vem PEMNO-kpeautos, npe-
pocTaeneHHbix LIB, coctasun Buepa 28,9 mnpg py6., ymeHbwmBLMCh Ha 33%
OTHOCUTENBHO NpeablayLlen CecCcum.

Pybnb BYepa cnaben, cnegys ykpenneHuio gonnapa: notepss 20 koneek 3a
AeHb, KypcC Ha 3akpblTne Topros coctasun 29,26 py6./gonnap. CerogHst gonnap
MOXeT cAaTb YacTb 3aHATbIX NO3MLUMIA Ha DOHE YBENNYEHN NHTepeca UHBe-
CTOpPOB K 6oree pMckoBaHHbIM akTMBaM, NOSTOMY Mbl OXUAAEM YKPENneHus
pybns go yposHsi 29,1 py6./gonnap.

AuvnHnamuka ponra 6aHkoB nepep LB
Donr 6aHkoB neped LIB P®, mnppa pyo6.
Tekywmun MakcumanbHbin ~ WU3meHenne

02.11.09 27.01.09
OpHoaHeBHbIe KpeanTbl 2,26 5,31 (3,05)
ObecneyeHHble KpeauTbl 27,6 34,7 (7,1)
[poune kpeauTbl 422 448 (26)
HeobecneyeHHble KpeauTbl 260 1835 (1575)
PENO 79 763 (684)
nioilo 791 3087 (2 296)

Nemoyruk: LB PO

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

0O6bem ponra 6aHkoB nepep LB
CHMXKaeTca
3apomkeHHocTb 6aHkoB nepeg LIB, mnpg py6.
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KopnoparuBHblie cobbiTusa

P)X[i (BBB/BAA1/BBB)

Komnauusa Pa3MecTUT HOBbI€ BbINMYCKM

PXX[ nnaHupyeT Ao koHua 2010 r. npuBneysb 200 mnpa py6. Ha pbiHKe 06-
nuraumun. CoseT gupektopos PXK[ yTBepaun nporpammy pasmelleHuss pybne-
BbIX obnuraumn obwmm obvemom 200 mnpa py6. MNonosBuHa 3TOro obbema
(100 mnpg py6.) 6yneT npeacTtaBneHa BOCEMbIO BbinyckaMu TpexneTHux oup-
XeBbIx obnuraumn, Kotopble 6yayT 3apermcTpupoBaHbl B HOsibpe, ocTaBLuascs
CyMMa — CEMbIO BbiMyckamu HeobecneyeHHbIx 0bnurauuii ¢ noraweHnemM yepes
10-15 neT, KoTopble GyayT 3aperncTpupoBaHbl B Aekabpe-aHBape. [Jo koHUa
roga PXX[ nnanupyet pa3mecTtutb obnuraummn Ha 30—40 mnpg py6., 4To yBenu-
ynT gonr komnanum o 330-340 mnpa py6. OctaBwmecs obnuraumm (BO3MOX-
HO, Aaxe He B NOonHoM obbeme) 6yayT pasmeLleHbl B CrieaytoLem rogy.

YnyuweHue cTpykTypbl gonra. B atom rogy PX[ yxe npuBnekna Ha pblHKe
obnurauuii 115 mnpg py6., 4TO NO3BONUIIO KOMMaHWM COKPATUTL A0S0 KpaTKo-
cpoyHoro pgonra ¢ 56% po 18%. MNpu aTtom gons obnuraumii yBenuuunacb ¢
27% po 68% kpeauTHOro noptdpens. MNMoMuUMO NNaHUMpPyeMoro npuBrevYeHns
pononHuteneHoro gonra B pasmepe 30—40 mnpa py6., ocTaBLUMeCs BbIMYCKM
obnurauuii 6yayT pasmeLlaTbes € Lenbio pedMHaHCMPOBaHNS 3a40MKEHHOCTMH,
TaK Kak B HacTosilee BpeMs AarbHeWLMin pocT AONra KOMMaHUM orpaHuyeH
koBeHaHTamu no 6aHkoBckuM kpeauTaM. KomnaHusa coobimna Takke, Y4To Ha-
MepeHa AOCTMYb OOroBOPEHHOCTU C KPeaUTopamy O CHSITUM KOBEHaHToB. [1o
Haluel oLeHKe, Mocne HOBbIX pa3MelleHuid gonrosas Harpyska PXX[ B Tepmu-
Hax Oonr/EBITDA coctaBuT okorno 1,6. BonblWMHCTBO 13 NpeAcTaBneHHbIX Ha
obnmraumoHHoOM pbiHKe BbinyckoB PXK[ nmetoT cpoku odepTbl/noraweHns Ao
Tpex neT, NO3TOMY, Mbl CYUTAEM, YTO, HECMOTPSI HA MUHUMarbHbIE PUCKN pe-
hMHaHCUpPOBaHMs, NPU pa3MeLLeH KOMMNaHUM NPUAETCA NPeaoKUTb NPEMUIO
KO BTOPUYHOMY pbIHKY (NnogpobHee cM. pasgen «CTpaTtervs»).

Hadexda Mbipcukosa, myrsikovanv@uralsib.ru
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Kanenpapb npepcroawmx cobbitum

3 Hos6ps
4 HosI6ps

5 Hos6ps

6 Hos6ps
9 HosBps
10 Hos10ps

11 HOsIGps

13 HOsA6pS
14 HOsGpPs
16 Hos10ps
17 Hos6ps

18 HOsA6pPS
19 HOsGpPs

20 Hosbps

23 Hosabps

24 Hos10ps

25 Hos16ps

27 Hos16pst
30 Hos16ps

PasmelweHne EABP-3 (5 mnpg py6.). Pasmelwenne HITMK-BO-05 (10 mnpa py6.). PasmelwieHne PocbaHk-A3 (5
mnpga py6.). PaameleHne Pocbank-A5 (5 mnipg pyo.).

MoraweHne BawkopTocTaH-25005 (1 mnpa py6.).

PasmelyeHve YpanceasbuHndopm-60-01 (1 mnpa py6.). Pasmewenne A-UnxnunpunrhueecTt-01 (1,75 mnpg
py6.). PasaveweHne Bonrorpaa-34004 (1,1 mnpg py6.). Pasmewernve TpaHcKpegut®aktopuur-02 (1,5 mnpa
py6.). OcbepTta XaHTbI-MaHcumckumn 6aHk-1 (3 mnpg py6.). Morawenne Copyc-1 (1,2 mnpg pyo.).

Odbepta MpoTek PunHaHc-1 (5 mnpg py6.). Ocbepta NMusaom-1 (1 mnpg pyb.).
MoraweHne Tomckas o6nacTb-34026 (0,9 mnpa pyo6.).

Odbepta BocTtokuemeHT-1 (0,8 mnpa py6.). MNoraweHne CanaBaTHedTeoprcuHTes-2 (3 mnpg pyb.). Morawenune
AuplOHunou-1 (1,5 mnpa py6.). Morawenne CaxapHaa Komnauua-1 (2 mnpa py6.).

Odbepta CUBYP Xongunr-1 (1,5 mnpg py6.). MNorawenve KB LUeHTp-UHBecT-1 (1,5 mnpg py6.). MNoraweHve
TexHoHUKOIb-®uHaHc-1 (1,5 mnpg py6.). Morawenne NTNA-Punanc-1 (0,5 mnpa py6.).

MoraweHne UmnakcbaHk-3 (1,3 mnpa py6.).
MoraweHne TBepckas o6nactn-34001 (1,9 mnpa py6.).
Odbepta BTB-NMuauHr ®unHaHc-1 (8 mnpg pyo6.). MoraweHne PTM-2009 (55 mnH gonn.).

OdepTta TepHa-thpuHaHc-2 (1,5 mnpg py6.). MNorawenune Nykonn-2 (6 mnpa py6.). MoraweHne TeH3op-PuHaHc-1
(0,5 mnpa py6.). MoraweHne Mockosckuin 3anoroBbiv 6aHk-1 (0,8 mnpa py6.). MNoraweHve Pycckaa Megua-
rpynna-1 (0,5 mnpa py6.). Morawenne PeHeccaHc Kanutan-2009 (250 mnH gonn.).

Odbepta M.Bugeo ®uHaHc-1 (2 mnpg py6.). Odhepta OX3-unBect-1 (0,9 mripg pyb.).

Odbepta ApamaHT-®uHaHc-2 (2 mnpg py6.). Odepta UHnpom-3 (1,3 mnpg pyb6.). Ocbepta MapHac-M-2 (1 mnpg
py6.). Norawenne Mpynna Pasrynsan, 6O-11 (1 mnpg py6.). MNoraweHne BoctokuemeHT-1 (0,8 mnppg py6.). MNMo-
raweHne AIIPOCA-2009, ECP (200 mnH gonn.).

Odbepta NeHCneuCMY-2010 CLN (100 mnH gonn.). OcdepTta Kopnopauus xene3obetoH-1 (1 mnpg py6.). MNo-
raweHne O®P3-26182 (6,05 mnpg py6.). Morawenne OP3-26178 (5,04 mnpa pyb.). MoraweHne Poccumnckum
Bank Pa3Butna-2009 (4 mnppa py6.).

OdbepTa YpancesasbuHdpopm-6 (2 mnpg pyb.). Ocdepta Masnpombank-4 (20 mnpg py6.).

Odbepta CnoptmacTtep ®uHaHc-1 (3 mnpg py6.). Ocdepta Baxetne - 1, 1 (1 mnpa py6.). MNoraweHne TeH3op
XabapoBckumn kpan-31006 (1 mnpa py6.). Morawenne Muagpomawcepsuc-1 (1 mnpg py6.). Morawenne OKC
®doHpa xunuuwHoro crpoutensctea PB-1 (0,5 mnpa py6.).

Odbepta AHeproCrpon-®uHaHc-1 (1,5 mnppg py6.). MNoraweHve Bank CaHkT-MeTep6ypr-2009 (125 mnH gonn.).
MoraweHne Bank MocksbI-2009 (5 mnpa py6.).

Odbepta Mexxnpom6aHk-1 (3 mnpg py6.). Ocdeprta XKuncoumnorteka-®uHaHc-3 (1,5 mnpa py6.).
Odbepta MNaznpom6aHk-5 (20 mnpa py6.).

KaneHpapb co6bITUM AEeHEXXHOro pbiHKa

03 Hos16ps JlomGapgHble aykumoHsl LIB cpokom Ha 2 Hepenu, 3 mecsaua, 6 mecsues, 1 rog
05 Hos16ps BaHku JormkHbl BepHYTb 25 mnpa py6. MuHdpuHy
BaHku gomxkHbl BepHyTb 19,5 mnpa py6. LieHTpoGaHky
JenosutHble aykumoHbl LIb cpokoM Ha 4 Hepgenu 1 3 mecsaua
10 Hos6ps JlombapgHble aykumnoHsl LIB cpokom Ha 2 Hegenu 1 3 mecsaua
11 HosAGpSA BaHkun gormkHbl BepHYTh 36,2 mnpa pyb. LieHTpo6aHky
BaHku gormkHbl BepHyTb 42,1 Mmnpg py6. MuHduHy
BaHku JormkHbl BEpHYTb 22,7 mnpg pyb. B dooHz XKKX
12 HosGps JenoauntHble aykumoHbl LIB cpokom Ha 4 Hegenu 1 3 mecsaua
16 HosGps Ynnarta ECH u ctpaxoBbix B3HOCOB, 1/2 akunsos
17 HoA6ps JlomGapgHble aykumoHbl LIB cpokom Ha 2 Hegenu u 3 mecsaua
3 HOAb6ps 2009 r. 6
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18 Hos6ps BaHku gormkHbl BepHyTb 15 mnpa py6. LieHTpobaHky

BaHku formkHbl BepHyTb 15 mnpa py6. MuHdpuHy

19 HosGps JenosutHble aykumoHbl LIB cpokoM Ha 4 Hepgenu 1 3 mecsaua
20 HoAbps Ynnara 1/3 HAC 3a Il keaptan 2009 r.

24 HosA6ps JlomGapgHble aykumoHsl LIB cpokom Ha 2 Hegenu u 3 mecsaua
25 Hos6ps Ynnara 1/2 akuyusos, HOMA

BaHkun gormkHbl BepHyTh 86,3 Mnpa py6. LieHTpobaHky
BaHku gormkHbl BepHYTb 1 Mnpa py6. B dhoHa YKKX
26 Hos16ps OenoantHble aykumoHbl LIB cpokom Ha 4 Hegenu 1 3 mecsaua

30 Hos6ps YnnaTa Hanora Ha npubbinb

3 HoaAb6ps1 2009 r. V4
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Kanenpapsb ocdepr

OaTa Bbinyck O61beM BblI- LleHa odpep- CrtaBka npeabl- HoBas cTtaBka [ata cneayiowen
odepTbl nycka, MInH Tbl, % Aylero KynoHa, KynoHa, %  odepTbl / noraweHus
pyo. %
XaHThbl-
05.11.09 MaHcuiicknin 6aHk- 3000 100 14,0 13,0 2 Hos16ps1 2010
1
MpoTtek-1 5000 100 8,9 12,0 2 Hos16ps 2011
06.11.09 Musoom-1 1000 100 16,0 1,0 22 anpens 2010
PaguvoneT-2 2000 100 16,5 - aecdonT
11.11.09 CUBYP XonguHr-1 1500 100 77 10,47 1 Hosbps 2012
16.11.09 BTB-Jlnankr du- 8000 100 12,1 9,8 15 HosiBpst 2010
HaHc-1
17.11.09 TepHa-puHaHc-2 1500 100 12,0 1,0 4Hos6ps 2011
ApamaHT-®PuHaHc-2 2000 100 16,0 - -
19.11.09 WHnpom-3 1300 100 16,0 13,0 -
MapHac-M-2 2000 100 10,8 - nedonTt
NeHCneuCMY-
20.11.09 2010 (CLN) 2000 100 12,0 12,0 20 aBrycrta 2010
XXene3obeToH-1 1000 100 17,0 - -
YpancBsasbuH-
23.11.09 cpopm-6 2000 100 13,0
rasnpombaHk-4 20000 100 12,25 - -
CnopTtmactep du- ) )
24.11.09 HAHC-1 3000 100 17,0
Baxetne — 1-1 1000 100 16,0 - -
3 HoaAb6ps1 2009 r. 8
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PbiHOK py6neBbIx obnuravuii

ToproBblii

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
% KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || ocopT | nmoraw | Tekyw ner FIN/S
KOPMOPATUBHBIE PYBNEBBIE OBNMUrALUU
TKoHTUH.02 7000 R 780 17.12.09 24.06.10, 14.06.12 8.0 31.9 94.58 92.00 17.38 411 0.54 TOproens
ABTOBA3063 5000 R 960 22.12.09 22.06.10 7.8 90.92 86.03 95.81 27.33 5.26 0.49 aBTONpOM
ABTOBA3064 5000 R 1850 24.11.09 27.05.10/ 20.05.14 7.0 55.4 98.83 97.00 10146 | 21.55 9.33 0.44 aBTONpOM
AsToMUp®-2 2000 R 0.10 23.12.09 23.06.10 79 TOproens
Anaman®206 2000 R 16.00 19.11.09  19.11.09/ 20.05.10 1.0 6.7 90.00 CTPOUTENLCTBO
AMKK 1006 6000 R 8.05 15.11.09 15.11.18 110.1 85.01 | -2.19 389 638 86.00 88.61 11.87 2.39 4.30 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820 15.12.09 15.09.20 1324 82.00 200 000 82.00 88.97 11.60 2.49 4.87 /A3/BBB (buHaHCbI
AMKK 206 1500 R 11.00  01.02.10 01.02.10 31 101.38 310 000 100.25 102.50 5.55 547 0.24 /A3/BBB (buHaHCbI
AMKK 306 2250 R 940 15.01.10 15.10.10 1.7 98.20 | 0.69 1 98.01 11.90 241 0.83 /A3/BBB (buHaHCbI
AMKK 406 900 R 8.70 01.11.09 01.02.12 27.5 95.31 11.54 2.30 1.81 /A3/BBB (buHaHCbI
AMKK 506 2200 R 7.35 15.01.10 15.10.12 36.0 91.48 11.90 2.03 1.99 /A3/BBB (buHaHCbI
AMKK 606 2500 R 740 15.01.10 15.07.14 57.3 87.00 199 500 87.00 94.00 12.39 2.14 2.80 /A3/BBB (buHaHCbI
AMKK 706 4000 R 768 15.01.10 15.07.16 81.7 86.01 2 86.01 88.37 11.88 2.25 3.66 /A3/BBB (buHaHCbI
AVDKK 806 5000 R 763 151209 15.03.14) 15.06.18 530 @ 1050 | 8751 | 021 566 270 87.35 89.49 | 1246 217 | 278 JA3/BBB (UHaHCbI
AMKK 906 5000 R 749 15.11.09 15.02.17 88.8 87.00 1000 85.50 86.99 11.37 217 3.61 /A3/BBB (buHaHCbI
AK BAPC-03 10000 R 1310 27.04.10  05.05.10/ 25.10.11 6.0 24.2 100.64 99.00 101.15 11.54 6.49 0.46 BB/Ba3/ GaHku
AK BAPC-04 5000 R 13.00 20.04.10 15.10.13 482 100.96 101.35 13.08 6.42 2.84 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 25.03.10 26.09.11) 19.09.13 23.0 473 100.50 | -0.35 1691 100.50 101.27 14.12 6.97 1.50 cbipbe
Anbkop-01 1500 R 9.55  08.12.09 08.12.09 1.3 97.43 80.00 38.59 4.89 0.08 TOproens
AnbsHc-01 3000 R 14.00 17.03.10 14.09.11 22.8 78.00 7 78.01 96.24 3242 8.95 125 cbipbe
Amypmet-02 2000 R 915 26.02.10 26.02.10 4.0 meTannyprus
Amypmet-03 3000 R 0.10  16.04.10 15.04.11 17.7 meTannyprus
Amypmet-07 6000 R 18.00 31.12.09 30.06.12 325 meTannyprus
Apkapa-03 1200 R 01.04.10 31.03.11 172 1.30 1.01 102 1.30 1.99 c/x
bantlHeb-1 1000 R 16.00 26.01.10  04.05.10/ 26.04.11 6.0 18.1 100.25 | 0.25 95.00 100.20 15.75 3.98 0.43 B3/ GaHku
BAHAHA-M-2 1500 R 1150 11.02.10 12.08.10 95 TOproens
BankMock-1 10000 R 1064 29.01.10  06.08.10/ 29.07.11 9.0 21.2 99.87 10.79 5.31 0.67 BBB-/Baal/ GaHku
BankMock-2 10000 R 11.75 05.02.10 12.02.10/ 01.02.13 4.0 39.7 BBB-/Baal/ GaHku
BaHkCOH0303 2000 R 16.00 26.04.10  28.10.10/ 02.05.11 12.0 18.3 /Caal/B GaHku
BaHkCOH0304 3000 R 1490 17.02.10  22.02.10/ 23.02.11 4.0 16.0 [/Caal/B GaHku
bapeHuesd1 800 R 20.00 04.01.10 04.07.11 204 108.98 0.11 14.63 4.58 1.27 notpe6. Tos
Baxetne-1 1000 R 16.00 18.11.09 24.11.09/ 19.05.10 1.0 6.7 94.99 90.00 99.98 162.76 945 0.03 TOproens
BalukupaH3s 1500 R 830 14.12.09 09.03.11 16.5 aHepreTuka
BenoH 02 2000 R 17.00 25.02.10 28.02.11] 23.02.12 16.0 28.2 102.50 | 0.15 754 102.30 102.50 15.22 8.27 1.06 meTannyprus
Ben®perar1 1000 R 20.00 17.12.09 17.12.09 1.6 12.03 221 20.00 44.64 clx
BpasepcK 1 500 R 15.00 25.12.09 25.12.09 19 89.00 80.00 98.00 139.57 4.20 0.06 yenyru
BaroHmau 2 1000 R 1550 16.12.09 15.12.10 13.7 95.15 96.50 99.00 21.51 8.12 0.84 MaLUMHOCTP.
BB/ MM 206 3000 R 9.00 16.12.09 15.12.10 13.7 98.50 98.00 100.50 10.70 4.56 0.96 /Ba3/BB- notpe6. ToB.
BB/ MM 306 5000 R 15.00 03.03.10  03.09.10/ 27.02.13 10.0 40.5 103.62 103.80 104.10 10.53 7.22 0.73 /Ba3/BB- notpeb. ToB.
BUA AXKK A 9440 R 8.50  15.12.09 15.03.40 369.8 100.03 8.69 212 10.13 A3/ (puHaHCbI
Busat-tmH1 1000 R 1210 20.04.10 20.04.10 5.7 TOproens
Buktopua®2 1500 R 1089 16.02.10 16.02.10 36 97.85 | -0.15 1300 95.53 97.90 19.26 5.55 0.25 TOproens
BK-MHeect1 10000 R 9.05 220110 26.01.10/ 19.07.13 3.0 453 100.10 152 000 100.02 100.05 8.29 4.51 0.22 /Ba3/BB+ Tenekom
BK-MHBect3 10000 R 1520 12.01.10 14.07.11] 08.07.14 21.0 571 107.02 | -0.48 40002 107.01 107.25 10.80 7.08 1.36 /Ba3/BB+ Tenekom
BnrTnkBT-2 3000 R 13.00 01.12.09 03.12.09, 30.11.10 1.0 132 100.00 2020 100.00 100.40 12.54 6.48 0.08 BB-//BB- Tenekom
BnrTnkBT-3 2300 R 8.50  01.12.09 30.11.10 13.2 98.93 97.40 10.70 4.28 0.50 BB-//BB- Tenekom
BnrTnkBT-4 3000 R 1200 08.12.09 11.03.11] 03.09.13 17.0 46.8 101.71 100.00 10.99 2.94 113 BB-//BB- Tenekom
Boapoxa 01 3000 R 8.95 03.03.10 03.03.10 41 99.63 | 0.28 68 000 99.35 100.00 10.26 4.48 0.31 /Ba3/B+ GaHku
BTb - 5 06 15000 R 1500 21.01.10 26.04.10/ 17.10.13 6.0 48.3 103.23 | 0.15 185 325 103.00 103.23 8.08 3.62 0.44 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 1325 13.01.10 16.07.10/ 06.07.16 9.0 814 103.00 142 329 103.00 103.29 9.03 3.21 0.63 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 11,50 07.04.10 05.10.11 235 100.00 16 000 100.20 11.82 5.73 1.59 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 1160 09.02.10  15.02.10/ 05.02.13 4.0 39.8 100.00 BBB/Baa1/BBB | GaHku
BTb24 03 6000 R 10.50 1 02.12.09  08.06.10/ 29.05.13 7.0 436 100.22 100.50 10.05 5.22 0.53 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 11.85 25.02.10  01.09.10/ 20.02.14 10.0 52.5 100.00 5800 98.00 11.92 591 0.72 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 1210 12.11.09  16.11.09/ 06.11.14 1.0 61.1 100.24 | 0.04 100.15 100.35 4.19 3.01 0.04 BBB//BBB (bUHaHCbI
BTB-Nua®02 10000 R 1400 12.01.10 07.07.15 69.2 102.72 100 000 102.30 105.00 2524 3.40 2.00 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 1400 15.12.09 17.06.10/ 07.06.16 8.0 80.4 102.00 2040 102.50 102.99 10.97 342 0.55 BBB//BBB (buHaHCbI
BTB-Nna®04 5000 R 14.00 15.12.09 17.06.10/ 07.06.16 8.0 80.4 102.36 102.00 10.34 341 0.55 BBB//BBB (bUHaHCbI
[asnpHedt3 8000 R 1475 19.01.10  23.07.12] 12.07.16 33.0 81.6 111.50 45000 111.00 111.50 10.00 6.60 2.08 /Baa3/BBB- cbipbe
[asnpHedtd 10000 R 16.70 1 20.04.10  25.04.11) 09.04.19 18.0 114.9 110.00 51010 109.21 110.00 9.38 7.57 1.26 /Baa3/BBB- cbipbe
[A3MPOM A11 5000 R 1375 29.12.09 28.06.11] 24.06.14 20.0 56.6 114.30 | -0.04 180 001 114.20 114.38 4.74 6.00 1.42 BBB-/Baal/BBB | cbipbe
[A3MPOM A13 5000 R 1312 29.12.09 29.06.10 26.06.12 8.0 32.3 107.40 | -0.10 465 307 107.30 107.40 1.84 6.09 0.62 BBB-/Baal/BBB | cbipbe
[A3MPOM A4 5000 R 822 10.02.10 10.02.10 34 100.28 | 0.08 35835 100.17 100.28 7.26 4.09 0.26 BBB-/Baal/BBB | cbipbe
[A3MPOM A8 5000 R 7.00 29.04.10 27.10.11 24.2 97.02 | 3.02 94.00 95.00 8.85 3.60 1.74 BBB-/Baal/BBB | cbipbe
[A3MPOM A9 5000 R 723 17.02.10 12.02.14 52.2 90.05 | -2.95 1 90.05 93.77 10.40 4.00 3.33 BBB-/Baal/BBB | cbipbe
aanpomb 1 5000 R 710 28.01.10 27.01.11 15.1 97.30 499 600 95.60 97.50 9.65 3.64 1.09 /Baa2/BB+ GaHku
a3npomb 2 5000 R 6.54  25.11.09 20.11.13 494 /Baa2/BB+ GaHku
asnpomb 3 10000 R 11.00 11.01.10 10.10.11 23.7 98.35 [/Baa2/BB+ GaHku
asnpomb 4 20000 R 1225 19.11.09 23.11.09, 151112 1.0 371 100.68 100.35 101.00 -0.06 6.07 0.06 /Baa2/BB+ GaHku
asnpomb 5 20000 R 1225 26.11.09 26.11.09) 221112 1.0 37.3 100.30 /Baa2/BB+ GaHku
[A3OuH 01 5000 R 18.00  09.02.10 08.02.11 155 87.00 6378 86.00 87.00 33.32 10.32 0.86 aBTONpOM
eHepKomn1 2000 R 1200 2212.09 30.06.10, 21.06.11 8.0 20.0 aHepreTuka
TMOPOMALLCY 1000 R 9.90  24.11.09 24.11.09 0.8 99.26 98.90 99.50 21.97 4.97 0.06 MaLUMHOCTP.
TnapoOrK-1 5000 R 8.10  30.12.09 29.06.11 20.2 96.50 | -0.60 5535 96.50 96.90 10.70 4.18 1.40 /Baa3/BBB- aHepreTuka
nMocCrp-2 4000 R 21.00 18.03.10, 22.03.10, 17.03.11 5.0 16.8 99.00 CTPOUTENLCTBO
MOB3KC 01 2000 R 9.00 15.03.10 15.03.10 4.5 GaHku
rccot 5000 R 15.00 25.03.10  23.09.10/ 26.03.17 11.0 90.1 101.32 | 0.07 101.00 101.50 13.79 7.38 0.76 BB/ MaLLMHOCTP.
rac 02 1500 R 1200 27.04.10 23.04.13 424 96.35 75.03 99.99 13.79 6.21 2.58 TOproens
[lanbCe3206 2000 R 885 0212.09 04.06.10/ 30.05.12 7.0 314 98.30 98.50 99.30 12.62 4.49 0.44 B+// Tenekom
[JlansCe3605 1500 R 1500 19.01.10 21.07.11] 17.07.12 21.0 33.0 106.99 5 105.06 107.99 10.66 6.99 1.38 Tenekom
[OBTr-® 01 1000 R 1450 02.02.10 03.08.10 9.2 1850 | -1.49 15.00 21.99 948.00 = 39.09 0.06 TpaHcnopT
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PbiHOK py6neBbIx obnuravuii

Bobinyck

06bem,
MIH

KynoH,

%

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (nposonxeHue)

[OBTr-0 02
ArK-01
[es.-t0r 01
[enbtakp-1
[enbTaKp-2
TxendchCul1
[Oukendun-1
JIMLIEEHTP0o61
[lomoLieHTp1
EBPP 0106n
EBPP 0206n
EBPP 0306n
EBPP 0406n
EBPP 0506n
EBpokom®K2
Epokom®K3
EBpokom®K5
EBPOMA-01
ESCK-02
XKenpopun-1
XKenpopun-2
XKenpopun-3
XKenesobet1
HKuncou®-2
KK-®uHanct
3aslpoccO1
3enut 306n
3eHuT 406n
3enut 506n
3enut 6o6n
WxAsTo 02
VIKC5®uH 01
VIKC5®uH 04
Wunpom 02
Wunpom 03
Wuterpa®-2
Wutypuer-1
WPKYT-0306
Vipk3Hepro1
Wrepad®-1
Kamas-®un2
Kapyc.® 01
Kayctuk 2
Kupos.3a1
KAT®uHB-02
KMB-BaHk2
Kmnndun 01
KMMO-0uHO1
Kokc 02
Komoclp. 1
KOMEMKA 02
KOMEMKA 03
Kocmoc®un1
KpEgpb-01
KpEgpb-02
Ky6aHbaH-1
Kyi6A3oT-2
JlaBepHa 01
TleHanepr02
TleHaHepro3
JICP 02 06n
JICP-MHB 01
JICP-MhB 02
JTykoitn206n
TTykoitn306n
Tlykoindo6n
JTykoinbO01
TykoitnB002
TykoitnBO03
JTykoitnbO04
TykoitnBO05
TykoiinBO18
JTykoitnBO19
TykoitnB020
Mareaunt 2
Marnut® 02
Marxonus-1
Macrepb-3
MEBPP 0206n
MEBPP 0306n
MEBPP 0406n
MEBPP 0506n

5000 R
5000 R
1000 R
5000 R
2000 R
2000 R
3000 R
1150 R
1000 R
5000 R
5000 R
7500 R
3000 R
5000 R
3000 R
3000 R
5000 R
1200 R
1000 R
1500 R
2500 R
2000 R
1000 R
1500 R
1000 R
1000 R
3000 R
3000 R
5000 R
3000 R
2000 R
9000 R
8000 R
1000 R
1300 R
3000 R
1000 R
3250 R
5000 R
5000 R
1500 R
3000 R

850 R
1500 R
1000 R
3400 R
1000 R
1000 R
5000 R
2000 R
4000 R
4000 R
2000 R
3500 R
4000 R
3000 R
2000 R
1000 R
3000 R
3000 R
5000 R
2000 R
3000 R
6000 R
8000 R
6000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
5000 R
2500 R
5000 R
1000 R
1200 R
3000 R
3000 R
5000 R
5000 R

14.50
10.50
18.00

7.09

8.50
16.00

9.25

8.50
20,00
1151

8.52
11.09
10.41

8.58
16.00
16.00
16.00
11.00

8.74
18.00
18.00
13.00
17.00
16.00
20.00
18.00
16.00
16.00
10.00
15.00
18.00

7.60
18.46
13.00
13.00
10.70

9.00

8.74
15.50
18.90
11.25
12,00
18.00
7430
13.00
15.00
15.50
11.30

8.70
18.00
16.50

9.80
17.00
10.00

9.00

7.85

8.80

400

8.02
13.25
10.70
17.00

7.25

7.10

7.40
13.35
13.35
13.35
13.35
13.35
13.50
13.50
13.50
19.00

8.20
19.00
17.00
15.00
15.00
15.00
15.00.

21.01.10!
12.03.10
17.11.09
01.12.09!
25.11.09
22.04.10
18.03.10
06.12.09!
07.01.10!
11.11.09
21.01.10
09.12.09!
17.12.09
13.01.10
10.12.09
18.12.09
16.03.10
15.04.10
08.04.10!
01.12.09!
22.04.10
24.03.10°
20.11.09!
15.04.10
24.12.09
14.01.10
11.11.09
06.04.10°
08.12.09!
05.01.10!
10.12.09
05.01.10!
10.12.09
14.01.10
18.11.09
01.12.09!
21.04.10
18.03.10
03.12.09!
24.11.09
19.03.10
18.03.10
07.01.10!
24.03.10!
23.03.10!
02.12.09!
04.02.10!
16.03.10
18.03.10
14.01.10
18.11.09
18.11.09
17.12.09
03.02.10!
29.12.09
20.01.10!
05.03.10!
08.04.10!
29.01.10!
21.04.10
04.02.10!
08.12.09!
14.01.10
17.11.09
10.12.09
10.12.09
08.02.10!
08.02.10!
08.02.10!
08.02.10!
08.02.10!
22.06.10!
22.06.10!
22.06.10!
28.03.10!
26.03.10!
21.01.10!
02.12.09!
31.12.09
26.01.10!
04.03.10!
17.12.09

30.07.10!
17.12.09

22.04.10

13.04.10

04.05.10!

20.11.09

14.05.10

10.12.09
08.07.10!

06.07.10!
13.06.11

19.11.09
03.12.09!

07.12.09
29.05.10!

07.12.09

22.03.10!
15.07.10

01.07.10!

31.12.09

09.02.10!

15.07.10

11.12.09
05.04.10°
28.10.10
05.03.10!
21.06.10

18.07.13
08.03.13
18.05.10
01.12.09
30.05.10
20.10.11
17.03.11
26.05.15
08.07.10
12,0510
210411
07.09.11
12.06.14
09.04.14
10.06.10
18.06.10
15.03.11
14.10.10
05.04.12
301110
19.04.12
19.09.12
27.05.11
15.04.10
24.12.09
220410
09.11.11
06.04.10
04.06.13
01.07.14
09.06.11
01.07.14
02.06.16
15.07.10
18.05.11
201111
21.04.10
16.09.10
28.11.13
20.11.12
17.09.10
12,00.13
07.07.11
24.03.10
23.03.10
30.11.11
04.02.10
16.03.10
15.03.12
14.07.11
15.02.12
15.02.12
16.06.11
03.02.10
28.06.11
210710
04.03.11
08.04.10
27.01.12
18.04.12
01.08.13
08.12.09
14.07.11
17.11.09
08.12.11
05.12.13
06.08.12
06.08.12
06.08.12
06.08.12
06.08.12
22.06.10
22.06.10
22.06.10
28.03.11
23.03.12
220710
30.11.11
28.03.13
23.04.13
27.02.14
12.06.14

9.0
20

6.0

6.0

6.0

7.0

1.0

8.0

20.0

1.0
1.0

1.0
7.0

5.0
9.0

8.0

20

3.0

9.0

M M

471
205

;
p—

Liena obbem, wr
(0cH.+PIIC) nokynka | npopaxa || odppt | noraw | Tekyw

17.49 13.00 2198 4134
9764 | 014 97.00 98.00 1723 | 217
9988 | 003 99.90 10035 || 16.90 7.99
89.81 | -0.17 88.50 89.99 1869 | 514
7368 7201 7450 1639 | 582
100.75 120 10050 | 100.75 1042 | 285
100.70 20 10070 | 100.85 825 | 211
100.86 10070 | 100.85 914 | 235
101.26 10030 | 101.00 1045 | 256
101.00 1500 10055 | 101.25 857 | 212
0.90
0.40
002 | 008 26199 0.03 0.10 39890.00
99.41 99.01 106.00 1943 | 9.03
10146 3000 98.01 14.26 8.85
99.65 99.30 100.00 1357 | 650
8950 | 9.50 84.00 95.00 | 659.65 474
100.00
89.50 | -0.50 1983 89.06 90.30 14865 | 6.00
132 | 067 30 156 268 340.00
102.90 10265 | 10293 || 10.39 7.75
10234 | 0.1 10225 | 102.35 1054 | 7.84
10010 | 003 6259 99.95 10005 || 862 498
102.55 60 200 10255 | 10275 || 11.16 7.29
976 | 525 21 460 7.87 54560 | 9196
98.02 | -0.04 50 000 98.00 9848 | 10.94 387
10982 | 0.18 50 000 11050 | 11089 || 11.83 8.38
45.00 12 45.00 50.03 25156 | 14.40
4999 941 47.00 4999 1297
99.00 1 98.98 9900 | 2213 5.39
93.54 93.00 97.99 2567 | 480
97.48 97.30 97.84 1216 | 447
99.50
10282 | 107 10150 | 10280 || 13.70 9.17
8890 | 090 32891 88.01 88.60 3468 | 505
90.00
282
96.31 97.25 98.70 || 19.43 450
98.50 2124 9.11
10325 | 045 98.62 125.00 1564 | 398
99.00 98.00 100.00 1070 | 247
9520 | 115 41281 95.22 96.00 1562 | 41
9000 | 150 170018 89.27 90.00 1820 | 488
92.50 48314 9225 94.50 1284 | 460
92.00 7 92.00 9240 1220 | 435
97.75 | -0.40 150 98.11 975 | 2211 6.76
99.25 200 98.51 99.40 1847 | 558
99.28 18.80 8.54
100.09 | -0.02 50 10010 | 10019 537 | 361
95.99 445000 93.50 97.00 944 | 369
9150 | -0.40 198 002 90.00 90.99 1022 | 403
11200 | 400 192 999 10800 | 108.80 857 | 594
108.39 57 000 10800 | 11200 1004 | 614
108.09 26 000 10800 | 110.00 1047 | 616
108.52 40000 10800 | 109.00 999 | 613
109.10 14 999 10800 | 109.99 975 | 610
10280 | 0.15 22189 10280 | 10320 864 | 1310
10280 | 0.14 38700 10280 | 102.90 864 | 1310
103.00 | 002 45095 10280 | 102.90 832 | 1307
9999 | -0.01 1301 99.96 100.02 2010 | 958
92.75 52700 92.60 92.75 1240 | 441
98.01 2392 | 483
100.00 1 100.00 151.29 8.48
100.00
10225 | 025 5500 10201 | 10250 || 13.08 366
10135 | 055 45000 10086 | 10150 || 10.96 7.38
101.90 | 040 25000 10145 | 10190 || 11.86 7.34

Aop,
eT

=

0.48
041
1.10
3.58

0.46
1.29
1.56
3.34
344

0.81
0.44
217
0.01

0.06

0.45
0.39
0.10
0.59
0.12
0.60
1.25
0.19

0.08
0.38
0.76

0.47

0.70

0.33
0.55
1.65
1.85

0.61
1.08

1.81
2.03
0.23
0.09
0.56
0.05
1.77
3.16
218
214
214
215
215
0.59
0.59
0.59
1.07
1.96
0.56
0.04

0.83
0.31

Peittunr
FIMIS

[Baat/
[Baat/
IIcCC+

AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA
AAA/AaalAAA

ICl

ICl

ICl

B/Ba3/
B/Ba3/
B/Ba3/
B/Ba3/

[Ba2/
foTo3BaH/B-

[Caa2/CCC+
JoTo3BaH/

IIcCC+
/ICCC+

[Bad/
[Ba3/

B-/B3/
B-/B3/
B-/B3/

BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-
BBB-/Baa2/BBB-

otoaBaH/
B+/B1/
B+/B1/
B+/B1/
B+/B1/

CekTtop

TpaHcnopT
aHepreTuka
[}eBENONMEHT
GaHku

GaHku
TOproens
TOproens
TOproens
TOproens
GaHku

GaHku

GaHku

GaHku

GaHku
(buHaHCbI
(buHaHCbI
(buHaHCbI
TOproens
aHepreTuka
(buHaHCbI
(buHaHCbI
(buHaHCbI
NPOU3BOACTBO
(buHaHCbI
CTPOUTENLCTBO
notpe6. ToB.
GaHku

GaHku

GaHku

GaHku
aBTONpPOM
TOproens
TOproens
MeTannyprus
MeTannyprus
cepauc
cepauc
MaLLUHOCTP.
aHepreTuka
cbipbe
aBTONpPOM
TOproens
XUMUst
MaLLUHOCTP.
GaHku

GaHku
TOproens
MaLLUHOCTP.
MeTannyprus
c/x

TOproens
TOproens
CTPOUTENLCTBO
(buHaHCbI
(buHaHCbI
aHepreTuka
XUMUst
TOproens
aHepreTuka
aHepreTuka
CTPOUTENLCTBO
CTPOUTENLCTBO
CTPOUTENLCTBO
chipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
cbipbe
MeTannyprus
TOproens
TOproens
GaHku
(buHaHCbI
(buHaHCbI
(buHaHCbI
(buHaHCbI
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Bbinyck 061em, MIH Kynou LleHa o6bem, wr Piop, R CekTop
KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopgaxa || opt | noraw | Tekyw et FIN/S

KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

MrTC-05 06 1500 R 16.00 24.11.09 25.05.10 6.9 100.60 100.50 104.00 14.36 7.93 0.26 /Ba3/BB- Tenekom
MexTpomb-1 3000 R 1265 28.12.09 27.11.09, 03.01.18 1.0 99.6 || 100.00 146 721 -42.22 6.34 0.13 GaHku
Mertceps-®1 1500 R 1200 25.11.09 04.06.10, 23.0512 7.0 31.2 96.49 | -149 95.51 97.98 18.76 6.20 0.47 TOproens
Meuyen 206 5000 R 840 16.12.09 21.06.10/ 12.06.13 8.0 44.0 97.80 112 180 97.26 97.99 12.20 4.28 0.55 meTannyprus
Meuyen 406 5000 R 19.00 28.01.10  30.07.12. 21.07.16 33.0 = 81.9 || 114.00 110.17 114.20 1345 4.16 1.98 meTannyprus
Meuyen 506 5000 R 1250 19.01.10  18.10.12] 09.10.18 36.0 & 108.9 | 99.50 = 0.01 242 000 99.30 100.00 13.30 3.13 222 meTannyprus
MWA-306 1500 R 795 26.11.09 06.09.10 24.02.12 100 @ 282 97.21 96.20 11.63 2.04 0.74 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 1250 07.01.10 211010, 01.10.15 120 & 721 99.94 100.00 101.00 12.65 3.12 0.82 /Ba2/ (buHaHCbI
MWA-506 2000 R 1350 21.01.10 29.07.10, 17.07.14 9.0 574 || 100.73 100.50 102.50 12.69 3.34 0.64 /Ba2/ (buHaHCbI
MWAH-[es-1 2000 R 13.00 | 02.03.10 02.03.10 41 0EeBenonmMeHT
Mur-o 02 3000 R 0.10  09.03.10 06.09.11 225 MalLLMHOCTP.
MukosiH-206 2000 R 1850 11.02.10  25.02.10/ 07.02.13 4.0 39.9 || 100.36 101.80 102.50 15.46 9.19 0.28 notpe6. Tos
M-MHAYCTP 1000 R 1225 16.02.10 16.08.11 21.8 1899 = 0.86 2843 18.70 18.99 217.83 | 32.16 0.42 CTPOUTENLCTBO
M-WHaycTp2 1500 R 20.00 13.01.10, 18.01.10, 10.07.13 3.0 45.0 99.88 19.72 9.98 0.18 CTPOUTENLCTBO
Mupartoprd1 2500 R 19.00 04.02.10  05.08.10/ 02.08.12 9.0 33.6 || 100.00 1366 99.00 101.00 19.74 9.47 0.60 notpe6. Tos.
MuTnang-01 1000 R 1350 17.11.09 16.02.10 3.6 12.00 4.10 19.89 28.06 notpeb. ToB.
MU3Mb-0 01 1500 R 1150 12.01.10  23.12.09, 13.07.10 2.0 85 98.00 NeBenonmeHT
MKB 0306n 2000 R 15.00 16.12.09 16.06.10 76 100.15 | 0.15 100.00 15.19 747 0.52 B-/B1/ GaHku

MKB 0406n 2000 R 15.00 16.03.10 15.03.11 16.7 || 101.38 100.00 101.50 14.30 7.38 1.1 B-/B1/ GaHku

MKB 0506n 2000 R 15.00 28.04.10  05.05.10/ 25.04.12 6.0 30.3 || 100.09 100.30 101.50 14.77 747 0.44 B-/B1/ GaHku

MKB 0606n 2000 R 16.00 09.02.10  16.08.10 07.08.12 10.0 & 33.7 || 101.00 11078 99.50 101.50 14.72 7.90 0.66 B-/B1/ GaHku
MM-®uH 01 1000 R 1400 02.03.10  02.03.10/ 26.02.13 4.0 40.5 NeBenonmeHT
MM-®uH 02 1500 R 16.50 05.01.10 11.01.10/ 03.07.12 2.0 32.6 94.90 NeBenonmeHT
MOWA 1500 R 9.00 21.12.09 21.12.10 139 (buHaHCbI
MOWA 02 3000 R 799 08.03.10 07.09.11 22.6 (buHaHCbI
MOWA 03 5000 R 7.75 13.12.09 14.06.14 56.3 (buHaHCbI
MOPE-M 01 1000 R 1550 02.02.10  08.02.10/ 03.08.10 3.0 9.2 neBenonmeHT
Mockomub-2 3000 R 14.00 16.02.10  16.02.10/ 15.02.11 4.0 15.8 GaHku
Mockomub-3 5000 R 15.00 16.12.09 17.06.10/ 12.06.13 8.0 44.0 GaHku
MOCMAPT® 1 2000 R 0.01 15.04.10 20.10.10, 12.04.12 120 298 88.24 1.01 95.00 13.74 0.01 0.86 TOproens
Mocobras®2 3000 R 9.25  24.12.09 24.06.12 32.3 82.69 | 0.39 1226 82.70 83.90 23.33 5.58 121 CepBuC
Mocobnra3a1 2500 R 1200 14.11.09 17.05.11 18.8 92.15 90.01 94.29 18.84 6.49 115 yenyru
Mocobnp-2 4000 R 21.00  26.03.10 26.03.11 171 /ID (hyHaHCh!
MocTpAsT®1 7500 R 1280 22.12.09 2412.09 181212 20 38.2 97.50 /IcC TpaHcnopT
MocaHepro1 5000 R 1250 16.03.10 13.09.11 22.8 || 104.00 5000 103.60 104.20 10.34 5.99 1.55 1/BB- aHepreTuka
MocaHepro2 5000 R 765 250210 01.0312 18.02.16 280 @ 76.7 94.00 15270 93.16 94.00 10.83 4.06 1.94 1/BB- aHepreTuka
MocaHeprobO-2 2000 R 1145 25.02.10 26.08.10 10.0 || 100.79 100.35 10.65 5.66 0.72 1/BB- aHepreTMka
MOSK-01 3500 R 18.00 28.01.10 11.02.10/ 25.07.13 3.0 455 1 10225 @048 64 007 102.01 102.30 7.76 4.39 0.26 BB+// aHepreTuka
MOSCK-01 6000 R 8.05 09.03.10 06.09.11 225 92.42 94.20 96.76 13.17 4.34 153 aHepreTuka
MPCK Yp.01 1000 R 815 2411.09 26.05.10/ 22.05.12 7.0 31.2 aHepreTuka
MTC 01 10000 R 14.01 22.0410 23.0410, 17.10.13 6.0 483 | 102.30 102.00 102.50 9.11 6.83 0.44 BB+/Ba2/BB Tenekom
MTC 02 10000 R 14.01 27.0410 27.0410/ 20.10.15 6.0 72.7 || 101.84 101.80 104.00 10.32 6.86 0.44 BB+/Ba2/BB Tenekom
MTC 03 4000 R 870 2212.09 220610, 12.06.18 8.0 | 1049 | 99.54 99.20 100.00 9.64 4.36 0.57 BB+/Ba2/BB Tenekom
MTC 04 15000 R 16.75 18.05.10 19.05.11/ 13.05.14 19.0 = 552 | 108.10 -0.15 40 309 108.10 108.50 10.61 15.45 1.28 BB+/Ba2/BB Tenekom
MTC 05 15000 R 1425 27.07.10 26.07.12] 19.07.16 330 @ 818 | 106.51 -0.74 10 107.25 107.75 11.27 13.34 215 BB+/Ba2/BB Tenekom
Hacrowa3K1 1000 R 1450 18.12.09 18.12.09 1.6 c/x

HXTON 02 2200 R 11.75  15.12.09 15.12.09 15 98.20 | -1.20 3 98.30 99.50 28.38 5.97 0.10 XMMUS
HKHX-04 06 1500 R 10.00 29.03.10 26.03.12 29.3 50.00 B/B1/ XMMUS
HOMOC 118 5000 R 1500 06.01.10 12.07.10/ 02.07.14 8.0 56.9 | 101.96 @ -0.04 101.95 102.20 11.98 7.34 0.59 B+/Ba3/ GaHku
HOMOC 88 3000 R 15.00 17.02.10  22.02.10/ 16.02.11 4.0 158 || 101.28 101.22 101.40 10.24 7.38 0.28 B+/Ba3/ GaHku
HOMOC 98 5000 R 15.00 18.12.09  23.06.10 14.06.13 8.0 441 102.15 200 101.95 102.15 11.40 7.32 0.55 B+/Ba3/ GaHku
HTC-01 1000 R 15.00 27.04.10  30.10.09/ 26.04.11 0.0 18.1 43.79 42725 0.50 100.00 | 111.86 17.08 0.63 TOproens
HOK-3 2000 R 18.00 27.04.10  05.05.10/ 03.05.11 6.0 18.3 95.00 /B2/B- (buHaHCbI
O6KoHa®-01 3000 R 770 18.11.09  19.05.10/ 16.05.12 7.0 31.0 97.21 2 97.21 13.52 3.95 0.47 notpe6. ToB.
06KoHa®-02 3000 R 1500 21.0410 22.11.11) 17.0413 250 = 422 | 100.00 14.92 748 || 160 noTpe. ToB.
OrK-2 0106 5000 R 7.70 31.12.09 05.07.10 8.3 98.27 | 0.20 52793 98.02 99.03 10.63 3.91 0.60 aHepreTuka
OrkK-3 06 3000 R 775 111209 17.12.09 09.12.11 2.0 25.7 aHepreTuka
OrK-5 6O-1 2000 R 1220 26.01.10 27.07.10 9.0 102.16 101.77 102.00 9.27 5.95 0.65 /Ba3/ aHepreTuka
OrK-5 60-2 2000 R 1220 26.01.10 27.07.10 9.0 102.00 101.50 102.27 9.51 5.96 0.65 [/Ba3/ aHepreTuka
OrK-5 06-1 5000 R 1225 01.04.10 29.09.11 233 | 10322 | 017 103.00 103.80 10.61 5.92 1.58 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 755 220410 29.0410/ 19.04.12 6.0 30.1 98.51 92.54 10.69 3.82 0.45 aHepreTMka
Oro-arpo-3 1500 R 16.00 01.01.10 09.07.10 8.4 16.00 = 0.81 1206 14.83 17.83 49.86 c/x

OM3 - 6 06 1600 R 1025 04.12.09 11.12.09 31.05.13 1.0 436 99.00 18.16 5.16 0.10 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.00 02.03.10 30.08.11 22.3 99.50 11000 50.01 13.73 6.52 1.46 1/B- MaLLMHOCTP.
MABA 02 06 1000 R 31.10.09 21.10.11 24.0 c/x
MapHac-M 2 1000 R 1080 19.11.09  19.11.09, 17.11.11 1.0 24.9 notpe6. ToB.
MepeoBaHk1 1500 R 16.50  27.12.09  05.07.10/ 29.06.11 8.0 20.2 | 10144 @ -0.27 101.70 102.50 14.29 8.16 0.56 GaHku
MeTpokom64 3000 R 1550 03.01.10  08.07.10/ 06.07.11 8.0 20.5 || 102.89 @ 0.27 102.61 102.97 9.26 6.97 0.60 /Ba3/B+ GaHku
MeTpokom66 3000 R 1436 19.02.10  25.08.10, 22.08.12 10.0 = 342 | 101.71 = 031 65373 101.71 101.90 1221 7.08 0.70 /Ba3/B+ GaHku
MeTpokom67 3000 R 1490 19.02.10 24.02.11] 22.08.12 16.0 @ 34.2 | 10293 -0.32 102.90 103.27 12.64 7.26 1.08 /Ba3/B+ GaHku
NBAOM 01 1000 R 1.00 220410 06.11.09 22.04.10 0.0 58 50.00 0.01 100.00 1.00 TOproens
Monunnact1 1000 R 19.00 22.12.09 21.06.11 20.0 85.00 78.00 92.00 33.90 11.15 1.02 XMMUS
Mpomce6-05 4500 R 16.00 20.11.09 25.05.10/ 18.05.12 7.0 31.0 || 103.00 | 0.30 53 102.65 103.00 10.26 7.75 0.48 B+/Ba3/B GaHku
MpoMTp0206 3000 R 0.01 20.04.10 18.10.11 23.9 78.21 32.12 88.99 13.32 0.01 1.74 MaLLMHOCTP.
MpoMTp0306 5000 R 18.00 27.01.10 28.01.11 24.07.13 150 @ 454 50.02 | 0.02 611 51.02 54.99 114.66 17.94 0.50 MaLLMHOCTP.
Mpotek®duH1 5000 R 890 04.11.09 26.11.09/ 02.11.11 1.0 244 || 100.00 1.65 4.44 0.07 TOproens
MpoToH®uH1 1000 R 16.00 15.12.09 22.06.10 12.06.12 8.0 31.9 MaLLMHOCTP.
Pa3r.60-11 1000 R 26.11.37 19.11.09 0.7 c/x
Paarynaind2 2000 R 17.00 30.03.10  15.04.10/ 27.09.11 6.0 23.2 78.99 3 66.02 78.99 93.23 10.73 0.24 clx
Paarynaind3 3000 R 17.00 19.03.10 16.03.12 28.9 7452 | -4.46 70.04 79.00 36.03 11.38 144 c/x
Pasrynsind4 3000 R 17.00 25.11.09 02.06.11 22.05.13 19.0 @ 433 69.43 70.11 87.99 51.14 12.21 0.86 c/x

Pa3rynaind5 2000 R 17.00 28.0410 30.10.09) 23.1013 0.0 | 485 c/x
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KOPMOPATUBHBIE PYBIEBBIE OBNIUTALIUM (npogonxeHue)

Paitcpbaitaen-4 10000 R 1350 08.12.09 081211  03.1213 26.0 = 498 ' 101.20 13.19 6.65 1.60 BBB+/Baa1/BBB- | baHku
PBK®uHaHc1 1750 R 19.00 21.01.10 28.07.10 21.07.11 9.0 21.0 | 103.58 @ -0.42 103.00 104.50 13.71 9.15 0.61 yenyru
PenKan-1 2000 R 1450  02.03.10 02.03.10 41 98.03 | 048 6048 97.91 98.30 21.66 7.38 0.28 CCC/B1/B- GaHku
PenKan-2 3000 R 22.00 11.04.10 15.10.10, 04.04.12 12.0 = 29.6 = 101.59 14 937 100.60 101.60 20.68 10.74 0.75 CCC/B1/B- GaHku
PenKan-3 4000 R 25.00 14.12.09 18.06.10, 06.06.12 8.0 31.7 | 10223 | 0.23 6612 102.01 102.23 21.41 1213 0.48 CCC/B1/B- GaHku
PECTOPAHC3 1000 R 18.00 27.11.09  03.06.10, 26.11.10 7.0 131 99.53 | 0.03 99.05 99.50 19.14 9.02 0.46 yenyru
PX[-0306n 4000 R 8.33 02.12.09 02.12.09 11 100.22 100.10 100.34 5.85 4.14 0.08 BBB/Baa1/BBB | TpaHcnopt
PX[-0606n 10000 R 735 11.11.09 10.11.10 125 98.55 | 0.15 3878 98.55 98.75 9.04 3.72 0.90 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755 11.11.09 07.11.12 36.8 90.00 | -3.00 120 000 90.20 93.50 11.90 4.18 2.36 BBB/Baa1/BBB | TpaHcnopt
PX[-0806n 20000 R 8.50  06.01.10 06.07.11 20.5 99.00 | 0.25 510 000 98.30 99.00 9.35 4.28 143 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 1350 18.11.09  21.05.10/ 13.11.13 7.0 492 110271 | -0.39 25000 102.85 103.09 8.43 6.55 0.48 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.00 11.03.10 06.03.14 529 | 117.40 @ -0.30 240 437 117.20 117.40 10.21 6.37 3.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 1350 25.11.09 28.05.10/ 18.11.15 7.0 73.7 || 103.05 | 0.05 101 102.70 103.05 7.98 6.53 0.50 BBB/Baa1/BBB | TpaHcnopt
PX0-1206n 15000 R 1490 26.11.09 281111 16.0519 250 @ 116.2 | 109.85 -0.24 406 044 109.51 109.89 9.71 6.76 1.62 BBB/Baa1/BBB | TpaHcnopT
PX[-1306n 15000 R 13.88  11.03.10 06.03.14 529 | 101.95 @ 0.15 1 101.45 101.95 13.70 6.79 2.96 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 1340 13.04.10 07.04.15 66.2 || 101.80 50 003 101.35 101.80 13.34 6.56 3.55 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1425 28.12.09 261212 20.06.16 38.0 @ 80.8 | 101.07 -0.93 100.82 14.26 7.03 222 BBB/Baa1/BBB | TpaHcnopt
PX[-1606n 15000 R 1433 14.12.09 13.06.11/ 05.06.17 20.0 = 925 | 10720 -0.30 900 107.20 107.40 9.63 6.66 1.31 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 14.05 25.01.10 24.07.13] 16.07.18 450 @ 106.0 | 101.71 102.50 13.87 6.89 2.58 BBB/Baa1/BBB | rpaHcnopt
PX[-1806n 15000 R 1425  25.01.10 23.07.14 15.07.19 58.0 @ 118.2 | 101.39 102.50 14.29 7.01 3.05 BBB/Baa1/BBB | paHcnopt
PX[-1906n 15000 R 1350 25.01.10 27.07.11, 08.07.24 210 @ 178.8 105.00 BBB/Baa1/BBB | TpaHcnopt
PMK-®WH 01 3000 R 8.75  06.04.10 06.04.10 5.3 93.67 | -0.33 94.07 96.45 26.56 4.66 0.34 meTannyprus
Poccenxb 2 7000 R 785 18.11.09 16.02.11 15.8 97.96 98.10 98.49 9.88 2.00 112 BBB/Baal/ GaHku
Poccenxb 3 10000 R 7.34 18.02.10  22.02.10/ 09.02.17 4.0 88.6 99.85 | -0.05 60 000 99.88 99.95 7.67 3.66 0.29 BBB/Baat/ GaHku
Poccenxb 4 10000 R 1150 07.04.10 071011,  27.09.17 240 @ 96.3 ' 102.79 102.65 103.25 10.09 5.58 1.62 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 08.12.09 081211  27.11.18 26.0 = 110.5 | 100.00 100.00 13.90 6.73 1.59 BBB/Baat/ GaHku
Poccenxb 7 5000 R 1395 15.12.09 17.06.10 05.06.18 8.0 | 104.7 | 103.38 50 000 103.19 103.20 8.34 6.73 0.55 BBB/Baa1/ GaHku
PocT-faitH1 1000 R 0.10, 07.01.10  17.07.10/ 08.07.10 9.0 8.4 TOproens
PTK-NA3 5¢ 2250 R 835 11.02.10 12.08.10 95 80.03 | -0.47 7473 79.95 80.38 53.01 5.20 0.41 (buHaHCbI
Py6MncPer1 1000 R 20.00 01.12.09 01.06.10 71 98.00 TOproens
PycMacna-2 1000 R 1500 01.04.10 08.04.10/ 29.03.12 5.0 294 14.60 1006 8.11 15.45 51.23 notpeb. ToB.
PycMope 06 2000 R 18.00 17.12.09 21.06.10, 14.06.12 8.0 31.9 63.58 25.05 102.10 | 147.10 7.06 0.24 notpe6. ToB.
PyccHedptb1 7000 R 1200 11.12.09 17.12.09, 10.1210 2.0 135 99.46 | -0.04 98.00 99.99 15.04 6.02 0.11 cbipbe
PycCraHa-5 5000 R 1475 11.03.10 09.09.10 10.5 || 100.05 15.16 7.35 0.72 BB-/Ba2/B+ GaHku
PycCraHg-6 6000 R 15.00 10.02.10  17.02.10/ 09.02.11 4.0 15.6 || 100.02 100.60 14.25 7.48 0.26 BB-/Ba2/B+ GaHku
PycCraHa-7 5000 R 15.00 23.03.10  01.04.10/ 20.09.11 5.0 23.0 || 100.50 2743 99.80 100.80 13.19 744 0.37 BB-/Ba2/B+ GaHku
PycCraHg-8 5000 R 1400 16.04.10 221010, 13.04.12 120 @ 299 BB-/Ba2/B+ GaHku
PycduHancd 4000 R 7.74 12.02.10 12.02.10 35 96.99 99.40 99.90 19.70 3.98 0.24 /Baa2/BB+ GaHku
PycbbaHk-2 2000 R 1450 22.02.10 22.02.10 3.8 10045 | -0.07 1 100.45 100.55 13.23 7.24 0.28 B2/ GaHku
Pbibkab-1 1000 R 19.00 01.12.09 04.03.10/ 28.02.12 4.0 284 npou3BOACTBO
CAHOC-0206 3000 R 10.00  10.11.09 10.11.09 0.4 99.89 13.90 4.99 0.03 XMMUS
CarypHHMO2 2000 R 16,50 21.03.10 21.03.10/ 20.09.11 5.0 23.0 95.88 93.51 96.00 30.27 8.63 0.30 MalLLMHOCTP.
CarypHHMO3 3500 R 16.25  06.12.09  09.12.09/ 06.06.14 1.0 56.0 51.75 5.00 98.50 15.66 MaLLMHOCTP.
CaxapKo 01 2000 R 14.00 10.11.09 10.11.09 0.4 c/x
CaxaTpHer1 1500 R 1250 02.12.09 02.12.09 11 yenyru
CB-®uHaHc1 1500 R 1.00 211209 25.06.10 18.06.12 8.0 32.1 notpe6. ToB.
Ceo6Cokon3 1200 R 18.00 24.11.09 231110 24.0511 130 190 74.29 0.01 90.99 59.09 12.08 0.58 NpoM3BOACTBO
CesizbbaHk1 2000 R 16.00 21.01.10 21.04.11 17.9 |1 100.70 101.00 105.98 16.38 3.96 115 B2/ GaHku
Cesepcranb 50-01 15000 R 14.00 23.03.10 20.09.11/ 18.09.12 23.0 & 35.1 104.00 | -0.30 591153 103.80 104.00 11.90 6.71 1.53 B+/Ba3/BB- cbipbe
CesKab 03 1500 R 1050 29.12.09 27.03.12 29.3 48.00 1.00 95.00 57.46 545 1.26 NpoM3BOACTBO
CesKab 04 2000 R 10.75  24.11.09 21.05.13 433 16.50 | -0.45 554 16.50 17.99 127.22 16.24 0.76 NpoM3BOACTBO
CeBCTABTO 1500 R 8.00 21.01.10 21.01.10 2.8 98.50 | -0.10 98.15 98.99 15.33 4.05 0.20 aBTONpOM
CesCtABTO2 3000 R 7.70 20.01.10 26.07.10/ 17.07.13 9.0 452 9110 | 0.59 10 91.11 92.00 22.28 421 0.59 aBTONpOM
C3JIK-®uH-1 1000 R 11,50 02.03.10 02.03.10 41 NpoM3BOACTBO
C3Tenex306 3000 R 8.60 26.11.09 24.02.11 16.1 98.89 98.50 99.96 10.33 217 0.75 BB-//BB- Tenekom
C3Tenex406 2000 R 8.10  10.12.09 08.12.11 25.6 97.04 95.46 97.00 10.94 2.08 112 BB-//BB- Tenekom
C3Tenex506 2000 R 1351 2411.09 01.06.10, 21.0513 7.0 433 | 100.58 100.01 100.70 12.58 3.35 0.50 BB-//BB- Tenekom
C3Tenex606 3000 R 11.70 . 04.11.09  09.08.11] 24.07.19 220 @ 118.5| 103.30 -0.25 11.28 2.82 143 BB-//BB- Tenekom
Cubups-01 2300 R 18.00 19.01.10  29.05.10/ 17.07.12 7.0 33.0 87.62 | 0.62 86.50 88.75 34.64 10.24 0.40 TpaHcnopT
CubmeTnHO1 10000 R 1350 22.04.10  20.10.14/ 10.10.19 61.0 = 1211 98.60 = 0.60 354 876 98.30 98.60 14.36 6.83 3.29 meTannyprus
CubmeTnH02 10000 R 1350 22.04.10  20.10.14/ 10.10.19 61.0 & 1211 9850 @ 0.25 485 453 98.10 98.50 14.39 6.84 3.28 meTannyprus
Cu6Tnk-606 2000 R 9.75  18.03.10 16.09.10 10.7 99.62 97.60 1045 4.88 0.78 B+// Tenekom
Cu6Tnk-806 3000 R 975 11.0210  18.02.10/ 08.08.13 4.0 45.9 | 100.00 99.85 100.30 9.26 4.86 0.28 B+// Tenekom
CWBYPXona1 1500 R 7.70, 05.11.09 11.11.09/ 01.11.12 0.0 36.6 99.81 9.91 3.85 0.03 BB/Ba2/ XMMUS
CuHeprusi-2 2000 R 1070 21.01.10 22.07.10 8.8 notpe6. ToB.
CuHeprusi-3 2500 R 1000 22.02.10 24.02.11, 18.08.14 16.0 @ 584 notpe6. ToB.
Cunteppa 1 3000 R 1750 04.02.10  09.08.10/ 01.08.13 9.0 45.7 |1 10340 @ -0.05 200 103.26 103.70 12.83 8.44 0.65 Tenekom
Cuctlanc 1 3000 R 15.00 13.04.10 15.04.10 08.04.14 6.0 54.0 3.02 cccl CTPOUTENLCTBO
Cuctlanc 2 2000 R 1200 20.04.10 21.04.10 15.04.14 6.0 54.3 0.05 cccl CTPOUTENLCTBO
Cucrema-01 6000 R 19.00 11.03.10  15.03.10/ 07.03.13 5.0 40.8 || 10340 @ 0.20 6 103.11 103.40 9.06 9.16 0.34 BB-/Ba3/BB Tenekom
Cucrema-02 20000 R 1475 16.02.10 14.08.12] 12.08.14 340 582 | 10625 0.30 533 140 106.00 106.25 12.39 6.92 2.08 BB-/Ba3/BB Tenekom
CUTPOHUMKC1 3000 R 22.00 23.03.10 25.03.10 21.09.10 5.0 10.9 || 103.15 1 103.15 103.49 13.65 10.64 0.35 Bl Tenekom
CKB-6aHk 1 1000 R 16.00 17.12.09 24.06.10 79 102.09 | 0.09 95.00 102.55 13.17 3.91 0.55 B-/B2/ GaHku
COPYC KAM1 1200 R 16.00  05.11.09 05.11.09 0.2 TOproens
COPYC KAM2 1500 R 07.01.10 05.04.12 29.6 TOproens
CneyCrp2 1 2000 R 19.11.09 20.05.10 6.7 24.16 0.12 40.00 CTPOUTENLCTBO
CIK 06.01 1000 R 14.00 24.11.09 25.05.10 6.9 TOproens
C1Wupyctpt 1000 R 1450 07.01.10 11.01.10, 07.07.11 2.0 20.5 18.70 | -1.30 601 18.70 29.90 38.66 CTPOUTENLCTBO
CrpTpras02 5000 R 849 15.01.10 13.07.12 32.9 82.50 | 0.49 207 82.50 83.78 17.49 5.13 2.02 CTPOUTENLCTBO
CrpTpras03 5000 R 16.00 15.04.10  19.04.10 11.04.13 6.0 42.0 || 100.25 1245 99.50 100.15 15.58 7.96 0.40 CTPOUTENLCTBO

CY-155 306 3000 R 16.00 17.0210 17.02.10, 15.0212 4.0 279 9721 | 021 170 97.21 97.40 2745 8.21 0.24 CTPOUTENLCTBO
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CynocTpb-2 1000 R 1750 11.12.09 11.06.10 75 101.50 | 0.25 2500 101.50 15.30 8.60 0.50 B3/ GENTT]
CynocTpb-3 1500 R 17.00  08.03.10  09.09.10, 03.09.12 ' 10.0 @ 346 100.63 100.00 101.00 16.59 8.42 0.70 B3/ GaHku
Catnlpynn1 1000 R 11.70 . 17.11.09 15.05.12 30.9 91.00 2.00 452 87.00 91.00 16.80 6.41 1.83 CTPOUTENLCTBO
Tarttenekom 4 1500 R 16.00 05.11.09 11.05.10/ 01.11.12 6.0 36.6 102.39 11.10 7.79 0.44 Tenekom

TB3 03 1000 R 1550 18.12.09  29.12.09 18.06.10 2.0 7.7 100.39 100.00 100.40 10.24 7.70 0.15 MaLLMHOCTP.
TrK-101 4000 R 7.75  16.03.10  18.03.10/ 11.03.14 5.0 53.1 99.20 520 98.00 103.00 10.02 3.90 0.35 aHepreTuka
TrK-102 5000 R 1699  05.01.10 11.07.11 01.07.14 210 @ 56.8 108.03 | -0.22 7000 108.10 108.39 11.79 7.84 1.32 aHepreTMka
TrK-10 061 3000 R 760 17.12.09 17.06.10 7.7 95.75 91.50 100.00 15.42 3.96 0.53 aHepreTuka
TrK-10 062 5000 R 9.75  10.02.10  12.02.10/ 06.02.13 4.0 39.8 99.73 95.00 10.71 4.88 0.26 aHepreTuka
TrK-4 06.1 5000 R 760 03.12.09 09.06.10/ 31.05.12 7.0 31.5 96.12 96.20 99.00 14.76 3.94 0.51 aHepreTMka
TrK-6MnB-1 2000 R 1200 24.11.09 26.0210, 21.0212 4.0 28.1 98.00 95.00 101.00 19.39 3.05 0.27 aHepreTuka
TrK-8 01 3500 R 880 12.11.09 10.05.12 30.8 aHepreTuka
TepHa-® 02 1500 R 1200 06.11.09 17.11.09/ 04.11.11 1.0 245 NpoM3BOACTBO
TexMuect-1 2000 R 2400 26.11.09. 01.06.10 26.05.11 7.0 19.1 TOproens
TexHukonb® 3000 R 17.00 11.03.10  31.08.10, 07.03.12 100 @ 286 100.04 530 000 98.01 101.00 7.53 8.47 0.74 npou3BOACTBO
TMK-03 06n 5000 R 960 16.02.10  16.02.10/ 15.02.11 4.0 15.8 99.93 99.53 99.90 9.99 4.79 0.27 /B1/B NpoM3BOACTBO
THUKOMb-®1 1500 R 10.00 11.11.09 11.11.09 0.4 NpoM3BOACTBO
TOAIM-®uHO1 2000 R 10.12.09 10.12.09 14 yenyru
TonkHura-2 1500 R 20.00 10.12.09, 10.12.09 09.12.10 1.0 135 58.80 19.60 98.00 16.96 TOproens
TpaHcaapo-1 3000 R 16.95 28.04.10 03.11.10, 23.10.13 120 @ 485 TpaHcnopT
TpaHcKoHT1 3000 R 16.50  02.03.10 12.03.10/ 26.02.13 4.0 40.5 102.74 | 0.04 86 002 102.40 102.75 7.56 8.01 0.34 BB+/Ba2/ TpaHcnopT
TpancKpen1 3000 R 729 15.12.09 15.06.10 7.6 98.35 0.25 150 000 98.30 99.49 10.31 3.70 0.55 /Ba1/BB GaHku
TpatcKpen2 3000 R 15.00 15.12.09 231210 12.06.12 140 @ 319 103.50 75000 103.60 105.00 11.64 7.23 0.94 /Ba1/BB GaHku
TpancKpend 5000 R 999 07.01.10 19.01.10/ 07.07.11 3.0 20.5 100.00 | -0.05 42420 100.15 100.20 8.58 4.98 0.20 /Ba1/BB GaHku
TpaHcmalw-2 3000 R 17.00 11.02.10  17.02.10/ 10.02.11 4.0 15.6 101.30 100.70 101.30 11.70 8.37 0.27 MaLUMHOCTP.
TpaHcHedTb-01 35000 R 13.75 24.05.10  20.05.15 13.05.19 68.0 @ 116.1 | 101.07 8300 100.70 110.50 13.40 13.57 3.55 /Baa1/BBB cbipbe

TTC 01 1000 R 16.00 10.11.09  09.02.10/ 17.08.10 3.0 9.7 TOproens
TioMeHaHpr2 2700 R 7.70 01.04.10 02.04.10/ 29.03.12 5.0 294 98.25 -0.55 98.60 99.00 12.35 3.91 0.38 aHepreTuka
YIMK-YaMo1 3000 R 825  02.03.10 09.03.10/ 28.02.12 4.0 284 meTannyprus
YMMO 2 4000 R 1225 17.12.09 17.12.09 16 98.00 -0.15 5399 98.01 98.20 30.12 6.23 0.10 MalLLMHOCTP.
YMMO 3 3000 R 18.00 17.12.09 24.06.10, 14.06.12 8.0 31.9 MaLUMHOCTP.
YpanBar302 3000 R 18.00 31.03.10  04.04.10/ 05.10.10 5.0 113 MaLLMHOCTP.
Ypancu6IiK1 2700 R 18.00 23.12.09 23.06.10, 29.12.10 8.0 142 100.50 2 100.50 101.25 17.75 8.93 0.51 B+// (buHaHCbI
Ypancu6lK2 5000 R 1299 21.01.10 21.01.10, 21.07.11 3.0 21.0 99.40 0.39 31020 99.11 99.49 16.10 6.52 0.20 B+// (bUHaHCbI
Ypancu6llK3 1500 R 1750 25.02.10  01.09.10, 23.02.12 100 @ 282 101.00 1.00 10 100.01 101.00 16.38 8.64 0.68 B+// (buHaHCbI
Ypancu6lK4 2000 R 1750 21.01.10 27.01.10, 19.01.12 3.0 27.0 101.00 100 100.00 101.25 12.14 8.64 0.22 B+// (buHaHCbI
Ypancu6Ks 3000 R 1750 21.01.10 27.01.10/ 19.01.12 3.0 27.0 100.21 100.00 101.25 15.66 8.71 0.21 B+// (pUHaHCbI
YPCABaHk 5 3000 R 10.05  20.04.10 18.10.11 23.9 95.10 0.05 95.00 96.00 13.37 5.27 161 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 840 21.01.10 26.01.10/ 19.07.12 3.0 33.1 99.50 -0.10 99.45 99.80 10.22 421 0.22 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 15.00 15.04.10 15.04.10/ 09.04.15 6.0 66.2 102.72 | 0.02 100.00 8.97 7.28 0.42 B+/Ba3/ GaHku

YpCW cep06 2000 R 13.00 19.11.09  23.11.09, 17.11.11 1.0 24.9 100.10 B+//B+ Tenekom
YpCW cep07 3000 R 16.00 16.03.10  18.03.10/ 13.03.12 5.0 28.8 103.00 9020 102.31 103.00 7.70 7.75 0.35 B+//B+ Tenekom
YpCW cep08 2000 R 960 07.04.10 12.04.10/ 03.04.13 5.0 4.7 100.41 99.75 100.50 8.51 477 0.41 B+//B+ Tenekom
YdpaoitnOn-1 1500 R 13.00 15.04.10 15.04.10 56 80.00 TOproens
®CK EQC-02 7000 R 825  22.12.09 22.06.10 7.8 99.85 -0.65 99 426 100.00 100.24 8.65 4.12 0.57 /Baa2/BBB aHepreTuka
OCK EQC-04 6000 R 7.30 08.04.10 06.10.11 23.5 96.32 8 95.30 96.80 9.64 3.78 1.67 /Baa2/BBB aHepreTMka
®CK EQC-05 5000 R 720 01.12.09 01.12.09 11 100.15 1572 100.05 100.15 545 3.58 0.08 /Baa2/BBB aHepreTuka
XK® Bahk-2 3000 R 1750 10.11.09 11.05.10 6.4 102.16 | 0.16 13.54 8.54 0.43 /Ba3/B+ GaHku

XK® BaHk-3 3000 R 15.00 17.12.09 18.03.10/ 16.09.10 5.0 10.7 100.85 | 0.15 5173 100.70 100.85 13.25 3.71 0.33 /Ba3/B+ GaHku

XK® Bank-4 3000 R 1400 13.01.10  18.10.10, 12.10.11 120 @ 237 100.11 14.40 3.49 0.80 /Ba3/B+ GaHku

XK® BaHk-5 4000 R 1500 20.01.10  26.04.10/ 17.04.13 6.0 422 101.00 505 101.00 13.03 3.70 0.42 /Ba3/B+ GaHku
X-MCrpoitP1 3000 R 18.00 14.04.10  28.04.10/ 13.10.10 6.0 11.6 100.00 23 600 100.00 101.00 17.28 8.98 0.42 CTPOUTENLCTBO
X-MCrpoiiP2 2000 R 1400 12.01.10 26.01.10, 12.07.11 3.0 20.7 100.00 90.00 100.00 11.93 6.98 0.21 CTPOUTENLCTBO
LleHTp-unB1 1500 R 16.00 11.11.09 11.11.09 0.4 100.22 | 0.07 100.00 100.25 9.01 8.00 0.03 B1/ GENT]
LleHTp-nHB2 3000 R 16.00 29.12.09  02.07.10/ 24.06.14 8.0 56.6 101.90 30 000 101.30 13.09 7.83 0.56 /B1/ GaHku
LlentpTen-5 3000 R 9.30 02.03.10 30.08.11 22.3 98.40 0.05 98.19 98.94 10.89 4.7 113 BB+ Tenekom

LIYH 02 06n 1000 R 11.75  20.01.10 20.01.10 27 97.00 7 96.95 97.49 27.60 6.04 0.18 B CTPOUTENLCTBO
Yepkusoso1 2000 R 17.00 01.12.09 04.12.09/ 31.05.11 1.0 19.3 99.84 -0.02 1670 99.75 100.00 17.47 8.49 0.08 notpe6. ToB.
YTn3 0106 3000 R 950  16.12.09 16.06.10 76 95.50 10 000 94.80 95.50 18.06 4.96 0.51 B1/ NpoM3BOACTBO
YTN3 0306 8000 R 10.00 27.04.10 281010, 21.04.15 120 @ 66.6 96.94 3.84 86.51 97.00 13.77 5.14 0.85 B1/ NpoM3BOACTBO
LLlancKan1 1000 R 23.12.09 22.06.11 20.0 2.70 2.10 3.30 800.02 0.18 TOproens
JitptOHMoHO1 1500 R 11.00  10.11.09 10.11.09 0.4 TpaHcnopT
QitptOHPPA01 2000 R 17.12.09 16.12.10 13.7 17.70 0.50 34.90 363.70 0.24 TpaHcnopT
OMAnbsiHe 1 2000 R 18.00 08.01.10  13.07.10/ 08.07.11 9.0 20.5 MaLLMHOCTP.
OHeproCr-1 1500 R 1475 20.11.09  25.11.09, 20.05.11 1.0 18.9 aHepreTuka
OHeprLleHT 3000 R 25.00 07.01.10 08.07.10 8.4 41.77 1.10 57.47 348.06 = 29.84 0.13 aHepreTuka
J0KO-02 06 1500 R 18.00 22.01.10 22.01.10 2.8 59.64 19.37 99.90 878.68 15.05 0.02 notpe6. ToB.
ONKONH1 1000 R 10.00 20.01.10 28.04.10 6.0 (buHaHCbI
tOHuacTpym2 1500 R 16.00  19.04.10 19.04.10 5.7 101.80 GENTT]
FOHUMMnK 01 2000 R 14.00  09.03.10 06.09.11 22.5 99.70 89.95 98.01 14.66 7.00 145 notpe6. ToB.
tOHUTaiin-01 1500 R 18.00 23.12.09 25.06.10, 22.06.11 8.0 20.0 19.60 1 21.00 99.00 45.79 NpoM3BOACTBO
IOTK BO-01 2000 R 11.00 20.01.10 211011, 17.10.12 240 @ 36.1 100.80 | 0.50 641000 100.50 100.70 10.94 272 1.62 /B1/B Tenekom

IOTK BO-04 1000 R 1140 21.01.10 18.10.12 36.1 100.10 | -0.10 99.00 100.45 11.85 2.84 2.28 /B1/B Tenekom
OTK-04 06. 5000 R 10.00  09.12.09 09.12.09 13 100.16 | -0.04 64 500 100.06 100.25 8.73 249 0.10 /B1/B Tenekom
OTK-05 06. 2000 R 755 0212.09 04.06.10, 30.05.12 7.0 314 97.97 -0.28 98.99 11.39 3.84 0.52 /B1/B Tenekom
t0Taiip-® 03 2000 R 16.00 15.12.09  18.12.09/ 14.1210 2.0 13.7 TpaHcnopT

AkyTeKaH02 1200 R 17.00 11.03.10 22.03.10, 08.03.12 5.0 28.7 100.96 101.00 42.54 8.40 0.27 BB/ aHepreTuka



Fixed Income Daily 03.11.09 Gﬁb YPANCUB | KannTAn

PbiHOK py6neBbIx obnuravuii

u

Boinyck 06bem, MIH KYSOH' Liexa obbem, wr Piop, R CekTop
% KynoHa | odepTbl othpt (ocH.+PTIC) nokynka | npopaxa || odpt | noraw | Tekyw ner FIN/S

FOCYOAPTCBEHHBIE U MYHULIMMATbHBIE OBJIUFALIAK

BalukopT606 1500 R 8.02 01.12.09 30.11.10 132 97.65 @ -0.85 97.75 98.75 10.62 4.10 0.93 /Ba1/BB+ MyHULMNanbHbIA
Bonrorp061 700 R 9.00 17.12.09 17.06.10 7.7 BB//BB- MyHULMNanbHbIi
BonrorpO64 1000 R 795 17.11.09 15.05.12 30.9 96.00 1500 81.00 95.99 10.39 413 1.58 BB//BB- MyHULMNanbHbIA
BopoHex063 500 R 1025 28.12.09 27.06.11 20.2 96.89 96.50 100.97 12.90 5.28 1.25 MyHULMNAnbHbIA
VpkO6n31-1 1500 R 8.00 17.12.09 17.12.09 1.6 99.75 « -0.20 5709 99.75 99.95 10.21 2.00 0.12 1B+ MyHULMNanbHbIA
VpkO6n31-3 3000 R 6.75  25.11.09 241110 13.0 96.00 1 96.00 98.00 14.96 243 0.48 1B+ MyHULMNanbHbIA
VipkO6n31-4 1200 R 7.25  20.01.10 26.05.10 6.9 94.57 94.41 100.00 18.55 248 0.47 1B+ MyHULMNanbHbIA
VpkO6n31-5 2200 R 820 23.02.10 26.10.11 24.2 95.21 5.18 92.11 95.70 12.34 2.88 1.1 1B+ MyHULMNAnbHbIA
VpkO6n31-6 3800 R 920 23.11.09 22.11.12 37.3 93.95 93.53 96.50 14.23 2.68 124 1B+ MyHULMNanbHbIA
KanyxO6n-2 1300 R 8.50  30.11.09 29.08.11 22.3 92.93 91.65 95.00 14.09 2.28 1.28 BB-// MyHULMNanbHbIA
Kanyx06n-3 1000 R 915 02.12.09 29.11.12 375 90.33 82.53 93.00 13.86 2.52 213 BB-// MyHULMNanbHbIA
KanyxO6n-4 1500 R 1021 30.12.09 26.06.13 445 85.01 BB-// MyHULMNanbHbIi
Kapenus 11 800 R 990 12.11.09 10.05.12 30.8 94.98 89.01 97.75 14.43 5.20 1.09 BB-// MyHULaNanbHbIi
Kapenus 12 1000 R 19.05 03.12.09 02.06.11 19.3 107.54 = -0.71 106.62 107.85 12.37 4.42 0.91 BB-// MyHULananbHbIA
Kapenus 2 1000 R 787 15.04.10 14.04.11 17.7 95.97 98.00 11.50 4.09 112 BB-// MyHULMNanbHbIA
KOMMW 68 06 700 R 10.50 14.04.10 14.10.10 11.6 99.47 = -0.03 520 95.11 11.39 5.26 0.84 BB/Ba2/ MyHULMNanbHbIA
KOMW 78 06 1000 R 9.00 23.11.09 221113 495 92.94 70.01 95.00 11.07 4.88 2.69 BB/Ba2/ MyHULMNanbHbIA
KOMM 88 06 1000 R 750 05.03.10 03.12.15 74.2 76.76 70.02 83.50 13.36 4.87 3.86 BB/Ba2/ MyHULMNanbHbIA
KpacHoaKp2 1500 R 7.00 18.12.09 14.12.12 38.0 BB//BB MyHULMNanbHbI
leHO6n-206 800 R 14.01  09.12.09 08.12.10 135 || 103.10 101.20 105.00 11.23 6.78 0.91 BB//BB MyHULMNanbHbIA
leH06n-306 1300 R 1225 11.12.09 05.12.14 62.1 102.09 101.00 105.00 11.75 5.98 3.40 BB//BB MyHULMNanbHbIA
Mrop38-06 5000 R 10.00  26.12.09 26.12.10 14.1 100.06 200 000 100.95 101.92 10.17 5.01 0.99 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop39-06 4800 R 8.00 21.01.10 21.07.14 57.5 92.00 0.37 100 000 90.00 92.52 10.02 4.38 3.55 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop41-06 5000 R 8.00 30.01.10 30.07.10 9.1 99.26 99.55 100.40 9.22 4.06 0.67 BBB/Baa1/BBB | MyHuLnanbHbIi
Mrop44-06 5000 R 8.00 24.12.09 24.06.15 68.8 90.76 0.73 100 000 90.50 90.60 9.93 4.42 4.08 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop45-06 15000 R 8.00 27.12.09 27.06.12 324 96.31 46913 96.31 96.73 9.83 4.16 217 BBB/Baa1/BBB | MyHuULunanbHbii
Mrop49-06 25000 R 8.00 14.12.09 14.06.17 92.8 89.88 88.00 91.00 9.52 4.46 5.12 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop50-06 15000 R 8.00 18.12.09 18.12.11 26.0 98.00 8000 97.75 98.25 9.25 4.09 1.78 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop54-06 15000 R 8.00 05.03.10 05.09.12 34.7 96.00 102 301 95.71 96.35 9.69 4.13 2.34 BBB/Baa1/BBB | MyHuULynanbHbii
Mrop56-06 20000 R 8.00 22.03.10 22.09.16 84.0 88.75 0.26 4150 87.50 87.77 9.93 4.47 4.85 BBB/Baa1/BBB | MyHuLynanbHbii
Mrop58-06 15000 R 10.00  01.12.09 01.06.11 19.3 101.70 = 0.10 101 100.88 101.85 9.13 245 1.34 BBB/Baa1/BBB | MyHuLynanbHbIi
Mrop59-06 15000 R 10.00  15.12.09 15.03.10 45 100.75 = -0.05 751 100.75 100.90 8.16 247 0.34 BBB/Baa1/BBB | MyHuULMnanbHbIi
Mrop61-06 15000 R 15.00  03.12.09 03.06.13 437 117.38 6800 116.00 116.85 9.59 3.19 2.60 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop62-06 20000 R 16.00  08.12.09 08.06.14 56.1 116.30 = -0.69 353 103 116.10 116.30 9.92 343 3.14 BBB/Baa1/BBB | MyHuULynanbHbIi
Mrop63-06 15000 R 15.00 10.12.09 10.12.13 50.1 118.88 1170 001 117.85 118.89 9.75 3.15 2.90 BBB/Baa1/BBB | MyHuLynanbHbIi
Moc.06n.58 12000 R 10.00  30.03.10 30.03.10 5.0 99.90 1356 99.77 99.90 10.47 4.99 0.38 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.68 12000 R 9.00 20.04.10 19.04.11 179 94.67 0.67 1160 94.01 95.98 13.53 4.74 1.24 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.78 16000 R 8.00 21.04.10 16.04.14 54.3 8276  -0.24 150 900 82.76 83.50 13.68 4.82 3.31 /B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.88 10000 R 9.00 15.12.09 11.06.13 44.0 9150 = -0.29 392 620 90.56 91.90 13.59 4.90 1.90 [B3/oTo3BaH MyHULMNanbHbIA
Moc.06n.98 33000 R 18.10  16.11.09 15.03.12 28.9 | 106.50 5435 105.75 106.50 13.77 7.92 1.20 /B3/oTo3BaH MyHULMNanbHbIA
HuxropO6n3 2000 R 795 22.04.10 20.10.11 24.0 90.00 2477 90.00 95.00 16.06 4.40 125 BB/Ba2/ MyHULMNANbHbIA
HuxropO6n4 2700 R 850 27.11.09 17.11.12 371 94.41 85.00 96.85 12.71 4.46 1.20 BB/Ba2/ MyHULMNanbHbIA
003 25057 40817 R 740 20.01.10 20.01.10 2.7 100.16 = -0.04 21100 100.13 100.20 6.83 1.84 0.21 BBB+/Baa2/BBB | roc. Gymaru

003 25059 41000 R 6.10  20.01.10 19.01.11 149 98.25 0.25 1 98.00 98.25 7.83 1.55 1.10 BBB+/Baa2/BBB | roc. Gymaru

003 25061 42513 R 580 04.11.09 05.05.10 6.2 99.50 0.25 5 99.50 6.97 145 0.47 BBB+/Baa2/BBB | roc. Gymaru

003 25064 45000 R 11.90  20.01.10 18.01.12 27.0 107.00 = 0.10 60 002 106.90 107.00 8.68 2.77 1.83 BBB+/Baa2/BBB ' roc. Gymaru

003 25065 46000 R 12.00 30.12.09 27.03.13 415 || 11350 | 3.30 1 109.95 110.30 7.69 2.64 2.66 BBB+/Baa2/BBB | roc. Gymaru

003 25066 40000 R 10.55 06.01.10 06.07.11 20.5 BBB+/Baa2/BBB | roc. Gymaru

003 25067 39517 R 11.30  20.01.10 17.10.12 36.1 107.10 = -0.05 1001 107.00 107.60 8.84 2.63 2.36 BBB+/Baa2/BBB | roc. Gymaru

003 25068 44817 R 1200 24.02.10 20.08.14 58.5 || 11240 75001 112.30 112.70 8.97 5.32 3.48 BBB+/Baa2/BBB | roc. Gymaru

003 25070 10000 R 10.00 31.03.10 28.09.11 23.3 102.98 = 0.18 41000 102.80 102.98 8.45 4.84 1.64 BBB+/Baa2/BBB | roc. Gymaru

003 26198 42117 R 6.00 03.11.09 02.11.12 36.6 93.20 0.20 43 93.05 93.20 8.66 6.44 2.46 BBB+/Baa2/BBB | roc. Gymaru

003 26199 40291 R 6.10  13.01.10 11.07.12 32.8 94.30 0.25 120 001 94.15 94.35 8.76 161 229 BBB+/Baa2/BBB | roc. Gymaru

003 26202 10000 R 1120 23.12.09 17.12.14 62.5 | 110.50 136 923 110.30 110.70 8.93 2.53 3.67 BBB+/Baa2/BBB | roc. Gymaru

003 46002 62 000 R 8.00 10.02.10 08.08.12 33.8 100.00 1 98.90 99.40 8.15 3.99 1.73 BBB+/Baa2/BBB | roc. Gymaru

003 46003 18649 R 10.00 13.01.10 14.07.10 8.6 101.16 = -0.19 10 200 101.30 101.50 8.40 4.93 0.63 BBB+/Baa2/BBB | roc. Gymaru

003 46014 58290 R 8.00 10.03.10 29.08.18 1075 | 9375 3001 93.27 94.90 9.36 4.26 3.00 BBB+/Baa2/BBB | roc. Gymaru

003 46017 80000 R 8.00 11.11.09 03.08.16 82.3 90.55 14 89.75 90.55 9.05 2.20 4.53 BBB+/Baa2/BBB | roc. Gymaru

003 46018 128934 R 850 09.12.09 241121 146.9 | 88.00 0.50 2224 384 87.50 88.01 9.26 241 6.60 BBB+/Baa2/BBB | roc. Gymaru

003 46019 26000 R 31.03.10 20.03.19 114.3 65.00 BBB+/Baa2/BBB | roc. Gymaru

003 46020 116911 R 6.90 10.02.10 06.02.36 319.8 | 80.50 20 78.00 80.50 9.03 4.28 9.88 BBB+/Baa2/BBB | roc. Gymaru

003 46021 9279 R 7.00 17.02.10 08.08.18 106.8 || 81.43 81.60 85.00 9.41 4.29 5.68 BBB+/Baa2/BBB | roc. Gymaru

Mex3aobn2 1000 R 980 27.11.09 26.11.10 131 98.68 98.75 99.20 12.60 5.01 0.48 BB/ MyHULMNanbHbIA
CamapO6n 2 1500 R 6.82 10.12.09 09.09.10 10.5 97.28 96.56 97.99 10.55 1.75 0.76 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 3 4500 R 760 12.11.09 11.08.11 217 93.59 80.00 1215 2.02 147 /Ba1/BB+ MyHULMNanbHbIi
CamapO6n 4 5000 R 6.98 23.12.09 20.06.12 32.1 86.00 200 000 85.00 91.60 14.04 2.02 2.10 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 5 8300 R 9.30 24.12.09 19.12.13 50.4 95.50 100 000 94.00 96.00 12.42 243 1.60 /Ba1/BB+ MyHULMNanbHbIA
CamapO6n 6 2425 R 15.00 13.11.09 10.05.13 429 10719+ -0.31 105.00 110.00 12.40 3.49 2.20 /Ba1/BB+ MyHULMNanbHbIA
Caxa(fkyT) 2500 R 795 14.01.10 11.04.13 420 89.69 0.19 89.50 92.50 13.63 221 1.93 BB//BB- MyHULMNANbHbIA
Caxafikyt-8 2500 R 8.80 26.11.09 26.05.11 19.1 97.20 97.00 100.00 12.52 2.26 0.80 BB//BB- MyHULMNanbHbIA
Tomek 1 500 R 875 19.11.09 20.05.10 6.7 97.56 = -0.44 97.00 98.25 13.83 224 0.47 MyHULMNAnbHbIA
Tomck.06-4 1001 R 7.00 26.12.09 26.12.11 26.2 9464  -0.07 94.47 94.93 12.64 371 0.93 11B- MyHULananbHbIi
Tomck.06-5 1400 R 8.00 17.12.09 17.12.12 38.1 98.49 98.40 98.69 7.92 4.07 1.99 /1B~ MyHULananbHbIi
Tomck.06-7 2500 R 13.75 27.11.09 27.11.13 49.6 100.52 = -0.36 13.23 345 151 11B- MyHULaNanbHbIi
Yamypus-2 1500 R 840 17.01.10 15.07.12 33.0 91.50 100 91.50 94.98 12.53 4.63 214 MyHULMNAnbHbIA
Y®A-200606 500 R 840 18.12.09 18.12.09 1.6 99.52 99.60 99.90 12.28 4.21 0.12 1B+ MyHULMNanbHbIA
Yysawms-05 1000 R 785 04.12.09 05.06.11 194 93.27 19.80 13.02 4.20 1.31 /Ba2/ MyHULMNANbHbIA
Yysawwms-06 1000 R 749 19.01.10 17.04.12 30.0 90.01 80.90 12.65 2.07 2.00 /Ba2/ MyHULMNanbHbIA
Yysawms-07 1000 R 9.66  08.12.09 04.06.13 438 92.01 78 92.01 96.00 12.89 2.62 2.38 /Ba2/ MyHULMNanbHbIA
FAkyT-06 06 2000 R 10.00 12.11.09 13.05.10 6.5 99.70 1300 99.71 101.00 11.29 2.50 0.32 BB//BB- MyHULMNANbHbIA
AkyT-07 06 2500 R 780 21.01.10 17.04.14 54.3 88.00 20133 87.00 88.00 13.00 221 247 BB//BB- MyHULMNanbHbIA
ApO6n-06 2000 R 7.00 20.04.10 19.04.11 179 94.66 91.50 95.80 11.69 3.69 1.09 BB-// MyHULMNanbHbIA

ApO6n-07 3500 R 6.75  29.12.09 30.03.10 5.0 99.15 0.10 3550 98.90 99.30 9.72 1.70 0.30 BB-// MyHULMNanbHbI
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Absolut Bank-10 175 § 913/ 30.03.10 30.03.1C 5.0 A-/Baa3/ GaHku

Ak bars-10 250 § 825 28.12.09 28.06.1C 8.0 BB/Ba3/ GaHKu

Ak bars-11 300 § 925 20.12.09 20.06.11 19.9 BB/Ba3/ GaHKun
Alfa-Bank-12 500 § 820 25.12.09 25.06.12 323 BB-/Baa2/B+ | GaHku
Alfa-Bank-13 400 $ 925/ 241209 240611 240612 200 444 BB-/Baa2/B+ | GaHku
Alfa-Bank-15 225§ 863 09.1209 09.1210 09.121% 140 @ 744 BB-/Baa2/B+ | GaHku
Alfa-Bank-17 300 § 864 220210 220212 22.0217 28.0 & 89.1 BB-/Baa2/B+ | GaHku
Alrosa-14 500 $ 8.88 17.11.09 17.11.14 61.5 B/Ba3/BB Cbipbe

Bank St-Petersburg-09 125§ 950 25.11.09 25.11.0¢ 0.9 B/Ba3/ GaHku

Bank TuranAlem-09 100 $ 9.88 21.12.09 21.12.0¢ 1.7 B-/B1/ GaHku
BoM-09 RUB 5000 R 725 25.11.09 25.11.0¢ 0.9 BBB/Baa1/ GaHku
BoM-10 300 § 738 26.11.09 26.11.1C 13.1 BBB/Baat/ GaHkun
BoM-11CHF 250 C 6.25  04.03.10 04.03.11 16.3 BBB/Baat/ GaHku
BoM-13 500 § 734 13.11.0¢ 13.05.12 43.0 BBB/Baat/ GaHKun
BoM-15 300 § 750/ 251109 251110 25.11.1& 130 @ 739 BBB/Baa1/ GaHkun
BoM-17 400 $ 6.81 10.11.09 10.05.17 91.6 BBB/Baa1/ GaHku
Business Alliance-12 8323R 8.88  25.01.10 25.04.12 30.3 (bMHaHCbI
Credit Europe Bank-10 250 § 750 13.04.10 13.04.1C 55 [Bat/ GaHku
DON-Stroy-10 CLN 150 $ 10.00  01.11.09 01.11.1C 12.2 CTPOUTENbCTBO
Energomash-10 150 § 950 05.04.10 05.04.1C 52 MaLLUHOCTP.
EURDEV-14 500 § 738 29.03.10 29.09.14 59.8 BBB/A3/BBB GaHkun
Eurochem12 300 $ 7.88) 21.03.10 21.09.12 35.2 BB-//BB- XMMUS
Evraz-13 1050 § 8.88 24.04.10 24.04.12 424 BB-/B1/B+ meTannyprus
Evraz-15 750 $ 825 10.11.09 10.11.18 734 BB-/B1/B+ meTannyprus
Evraz-18 550 § 950 24.04.10 24.04.1€ 103.3 BB-/B1/B+ meTannyprus
Gallery-13 CLN 175§ 1013 12.12.09 12.05.12 43.0 [Caal/D Cblpbe
Gazbank-10 CLN 100 § 975 16.11.09 17.05.1C 6.6 B2/ GaHkun
Gazprom-10 1000 € 7.80  27.09.10 27.09.1C 11.1 BBB-/Baa1/BBB | cbipbe
Gazprom-10 JPY 20000 Y 263 15.11.09 15.11.1C 12.7 BBB/Baa1/BBB | [cblpbe
Gazprom-11 CHF 500 C 9.00  23.04.10 23.04.11 18.0 BBB-/Baa1/BBB | cbipbe
Gazprom-12 1000 € 4.56| 09.12.09 09.12.12 379 BB+/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289/ 15.11.09 15.11.12 371 BBB/Baa1/BBB | [cbipbe
Gazprom-13 1750 § 963 01.03.10 406 /Baa1/BBB Cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.09 48.7 BBB/Baa1/BBB | [cblpbe
Gazprom-13-2 12228 451 22.01.10 454 BBB/Baa1/BBB | [cbipbe
Gazprom-13-5 400 § 734 11.04.10 420 BBB/Baa1/BBB | [cbipbe
Gazprom-13-6 500 $ 751 31.01.10 45.7 BBB/Baa1/BBB | [cblpbe
Gazprom-14 780 € 503  25.02.10 52.6 BBB/Baa1/BBB | [cbipbe
Gazprom-14_07_31 1250 $ 813  31.01.10 57.8 BBB/Baa1/BBB | [cbipbe
Gazprom-14-2 700 € 536 31.10.09 60.9 BBB/Baa1/BBB | [cblpbe
Gazprom-15 1000 € 588  01.06.10 68.0 /Baa1/BBB Cbipbe
Gazprom-15_02_0: 850 € 8.13)  04.02.1C 64.1 BBB/Baa1/BBB | [cblpbe
Gazprom-16 1350 § 621 22.11.09 22.11.1€ 86.0 BBB-/Baa1/BBB | (cbipbe
Gazprom-17 500 € 514 22.03.10 22.03.17 90.0 BBB-/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544 02.11.09 02.11.17 975 BBB/Baa1/BBB | [cblpbe
Gazprom-18 1200 € 6.61  13.02.10 13.02.1€ 100.9 BBB/Baa1/BBB | [cblpbe
Gazprom-18-2 1100 § 815 11.04.10 11.04.1€ 102.8 BBB/Baa1/BBB | [cbipbe
Gazprom-19 2250 $ 925/ 23.0410 230412 23.041¢ 30.0 1154 BBB/Baa1/BBB | cbipbe
Gazprom-20 1250 § 720/ 01.02.10 01.02.2C 124.9 BBB/Baa1/BBB+ | cbipbe
Gazprom-22 1300 § 6.51) 07.03.10 07.03.22 150.4 BBB-/Baa1/BBB | cbipbe
Gazprom-34 1200 863 28.04.10 28.04.34 298.2 /Baa1/BBB Cbipbe
Gazprom-37 1250 § 729 16.02.10 16.08.37 3384 BBB/Baa1/BBB | [cblpbe
Gazprombank-10 CHF 500 C 6.53  13.02.10 13.08.1C 9.6 /Baa2/BBB- GaHku
Gazprombank-10 RUB 10000 R 725 22.02.10 22.02.1C 338 /Baa2/BBB- GaHku
Gazprombank-10-2 700 $ 365 11.01.10 06.04.1C 53 /Baa2/BBB- GaHku
Gazprombank-11 300 § 797 15.12.09 15.06.11 19.8 /Baa2/BBB- GaHku
Gazprombank-13 500 $ 793 28.12.09 28.06.12 446 /Baa2/BBB- GaHku
Gazprombank-15 1000 § 6.50 23.03.10 23.09.1¢ 71.8 /Baa2/BBB- GaHku
Gazstream-13 647 § 563 2201.10 22.07.18 454 BBB/A3/BBB Cbipbe
HCFB-10 200 § 950 11.04.10 11.04.1C 54 /Ba3/B+ GaHkun
HCFB-11 500 § 11000 20.12.09  20.12.09 20.06.11| 2.0 | 19.9 /Ba3/B+ GaHkun
HCFB-11-2 450 § 1175 11.02.10  11.02.10  11.08.11| 30 | 217 [Ba3/B+ GaHKm

11B-10 150 § 950 12.02.10 12.02.1C 35 B/B1/BB- GaHku
11B-10-2 200 € 9.00  06.07.10 06.07.1C 8.3 B/B1/BB- GaHkun
Income-Lada-10 CLN 408 10.00  20.11.09 20.11.1C 12.9 Toprons
Income-Lada-11 CLN 388 16.00 23.12.09  23.12.09  20.06.11| 2.0 19.9 Toprosns
KuzbasRazrezugol-10 200 § 9.00/ 12.01.10 12.07.1C 8.5 B3/ meTannyprus
KZOSRU-11 200 $ 925 30.04.10 30.10.11 243 IloTo3BaH XMMUS
LenSpetsSMU-12 CLN 100 $ 975/ 26.04.10 26.04.12 30.3 B CTPOUTENCTBO
Loko-Bank-10 100 § 10.00  01.03.10 01.03.1C 4.1 B/B2/ GaHkun
Lukoil-14 900 § 6.38) 05.05.10 05.11.14 61.1 BBB-/Baa2/BBB- | cbipbe
Lukoil-17 500 § 6.36| 07.12.09 07.06.17 926 BBB-/Baa2/BBB- | cbipbe
Lukoil-19 900 § 725/ 05.05.10 05.11.1¢ 121.9 BBB-/Baa2/BBB- | cbipbe
Lukoil-22 500 § 6.66 07.12.09 07.06.22 153.4 BBB-/Baa2/BBB- | cbipbe
MBRD-16 60 § 888 10.03.10 10.03.11  10.03.1€ 17.0 774 B+/B1/ GaHku
MDM-10 425 § 777, 25.01.10 25.01.1C 29 BB/Ba1/BB GaHkun
MDM-11 200 § 975 21.01.10 21.07.11 21.0 BB/Ba1/BB (UHaHCbI
Megafon-09 375§ 8.00/ 10.12.09 10.12.0¢ 14 BB+/Ba2/ Tenexkom
Mirax-10 100 $ 13.50  28.11.09 28.05.1C 7.0 B/B2/ CTPOUTENbCTBO
Mirax-11 180 § 945 20.03.10 20.03.11 16.9 B/B2/ CTPOUTENbCTBO
Moscow-11 374 € 645  12.10.10 12.10.11 23.7 BBB+/Baa1/BBB+ | MyHMLMnanbHblit
Moscow-16 407 € 5.06  20.10.10 20.10.1€ 84.9 BBB+/Baa1/BBB+ | MyHuMLMnanbHblit

MTS-10 400 $ 838 14.04.10 14.10.1C 11.6 /Ba2/BB- Tenekom



Fixed Income Daily 03.11.09 db YPANCUIB | K3NUTAN

PbIHOK eBpooGnuraummn

Kotuposku [oxoaHocTs, %

ToproBblit [op, PeittuHr
Cextop
. il M - i

Boinyck OCLeu: Kynon, %
MIH KynoHa | odepTsl ocpt

EBPOOBNUrALIUK

MTS-12 400 $ 8.00 28.01.10 28.01.12 273 [Ba2/BB- Tenexom
NKNH-15 200 § 850 221209 221210 22121% 140 748 B+/B1/ Xumus
NMTP-12 300 § 7.00)  17.11.09 17.05.12 31.0 [Ba1/BB+ cepBuC
NOMOS-10 200 § 819/ 02.02.10 02.02.1C 32 B+/Ba3/ (UHaHCbI
NOMOS-16 125§ 975/ 200410 20.10.11  20.10.1€ 240 849 B+/Ba3/ (UHaHCbI
OAK-10 200 § 10.00  24.12.09 08.07.1C 8.4 MatuuHocTp.
Petrocom-09-2 4258 875 17.12.09 17.12.0¢ 16 /Ba3/B+ (bvHaHCbI
ProbusinessBank-10 3000 R 9.75  09.01.10 09.07.1C 84 Bl (bMHaHCbI
ProbusinessBank-10-2 80§ 1250  18.02.10 18.08.1C 9.7 Bl (bvHaHCbI
Prodimex-11 CLN 100 $ 10.25  03.04.10 29.09.11 233 Toprosns
Promsvyazbank-10 200§ 850 04.10.10 04.10.1C 1.3 B+/Ba2/B GaHku
Promsvyazbank-11 2258 875 20.04.10 20.10.11 240 B+/Ba2/B GaHku
Promsvyazbank-12-2 200 § 9.63 23.11.09 23.05.12 31.2 B+/Ba2/B GaHku
Promsvyazbank-1¢ 150 § 1075 15.01.1C)  15.07.11  15.07.13 21.0 @ 45.1 B+/Ba2/B 6aHku
Promsvyazbank-18 100 $ 1250 31.01.10 31.01.1¢ 100.5 B+/Ba2/B GaHku
Raspadskaya-12 300 $ 750 22.11.09 22.05.12 31.2 /Ba3/B+ Cblpbe
Renaissance-09 250 § 875 17.11.09 17.11.0¢ 0.6 CCC/Ba3/BB- | baHkm
ROLF-10 CLN 250 § 825 28.12.09 28.06.1C 8.0 [Caat/BB- ToproBns
Rosbank-12 130 § 9.00/ 01.01.10 01.07.12 325 A-/Baa3/BB+ GaHku
Rosselkhozbank-10 350 § 6.88) 29.11.09 29.11.1C 13.2 BBB+/Baa1/ GaHku
Rosselkhozbank-10 CHF 375C 358 29.03.10 29.03.1C 5.0 BBB+/Baa1/ GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.10 30.04.12 30.4 BBB+/Baat/ GaHkun
Rosselkhozbank-13 700 $ 718 16.11.09 16.05.12 431 BBB+/Baa1/ GaHku
Rosselkhozbank-14 750 § 713 14.01.10 14.01.14 51.2 BBB+/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00/ 11.12.09 11.06.14 56.2 BBB+/Baa1/ GaHku
Rosselkhozbank-16 500 § 697/ 210310 21.09.11 21.09.1€ 230 839 BBB+/Baat/ GaHKu
Rosselkhozbank-17 1250 § 6.30) 15.11.09 15.05.17 91.8 BBB+/Baa1/ GaHku
Rosselkhozbank-18 1000 § 775 29.11.09 29.05.1€ 104.4 BBB+/Baa1/ GaHku
RTM-09 CLN 55§ 15.00  16.11.09 16.11.0¢ 0.6 ToproBns
RTM-11 CLN 125§ 1200 04.12.09 04.03.11 16.3 ToproBns
Russia-10 2966 $ 825 31.03.10 31.03.1C 5.1 BBB+/Baa1/BBB | roc. bymarn
Russia-18 3466 $ 11.00  24.01.10 24.07.1¢ 106.3 BBB+/Baa1/BBB | roc. bymarn
Russia-28 2500 $ 1275 24.12.09 24.06.2¢ 2271 166.01 | -5.39 6.56 384 9.17 | BBB+Baal/BBB |roc. Gymarn
Russia-30 21218§ 750/ 31.03.10 31.03.3C 2486 | 113.00 | 225 5.40 3.32 6.00 | BBB+Baa1/BBB |roc. Gymarn
RusStandard-10 500 $ 750/ 07.04.10 07.10.1C 114 BB-/Ba2/B+ GaHku
RusStandard-10-2 400 $ 849 29.12.09 29.06.1C 8.1 BB-/Ba2/BB- GaHkm
RusStandard-11 350 § 863 05.11.09 05.05.11 18.4 BB-/Ba2/BB- GaHku
RusStandard-15 200 § 888 16.12.09 16.1210 16.121% 140 @ 746 /Ba3/B GaHKu
RusStandard-16 200 § 975 01.12.09 01.12.1€ 86.3 BB-/Ba2/BB- GaHkmn
Sberbank-11 750 § 593 14.11.09 14.11.11 248 BBB+/A3/ GaHku
Sberbank-13 500 § 6.48 15.11.09 15.05.12 431 BBB+/A3/ GaHKu
Sberbank-13-2 500 § 6.47| 02.01.1C 02.07.12 447 BBB+/A3/ GaHku
Sberbank-15 1000 § 623 11.0210 11.0210 11.021% 30 & 643 BBB+/A3/ GaHkun
Severstal-13 1250 § 975/ 29.01.10 29.07.18 456 B+/Ba3/BB- Cbipbe
Severstal-14 375§ 925 19.04.10 19.04.14 544 B+/Ba3/BB- Cbipbe
SeverstalTrans-10 CLN 175 § 850 22.12.09 22.06.1C 78 /Ba3/ TpaHcnopT
Sibirtelecom-11 CLN 90§ 770) 24.04.10 24.04.11 18.0 B+l Tenekom
SINEK-15 250 § 770/ 03.02.10 03.08.1¢ 70.1 /Bat/ (DUHaHCbI
Sisfin-11 350 § 8.88 28.01.10 28.01.11 15.2 /Ba3/B+ Tenekom
Soyuz Bank-10 125§ 938 16.02.10 16.02.1C 3.6 B2/B GaHKu
Tatfondbank-10 08 975 26.04.10 26.04.1C 59 B2/ (bMHaHCbI
Tekhnosila-10 CLN 100 $ 975/ 03.01.10 03.07.1C 8.2 Toprons
TMK-11 600 $ 10.00/  29.01.10 29.07.11 212 /B1/BB- npon3BoACTBO
TNK-11 500 § 6.88 18.01.10 18.07.11 209 /Baa2/BB+ cbipbe
TNK-12 500 § 6.13|  20.03.10 20.09.12 35.2 BBB-/Ba2/BB+ | cbipbe
TNK-13 600 § 750 13.03.10 13.03.12 41.0 BBB-/Ba2/BB+ | cbipbe
TNK-16 1000 § 750 18.01.10 18.07.1€ 81.8 /Baa2/BB+ Cbipbe
TNK-17 800 § 6.63 20.03.10 20.03.17 89.9 /Baa2/BB+ Cblpbe
TNK-18 1100 § 7.88) 13.03.10 13.03.1€ 101.9 BBB-/Ba2/BB+ | cbipbe
TNT-10 60 $ 925 08.12.09 08.12.1C 13.5 Tenexom
TransCapitalBank-10 175 § 913/  10.11.09 10.05.1C 6.4 B2/ GaHku
TransCapitalBank-17 100 $ 10.51  18.01.10 18.07.17 93.9 B2/ GaHku
TransCreditBank-10 400 § 7.00) 16.11.09 16.05.1C 6.6 /Ba3/BB GaHku
TransCreditBank-11 350 § 9.00| 23.12.09 25.06.11 20.1 /Ba3/BB GaHku
Transneft-12 500 $ 6.10) 27.12.09 27.06.12 324 /Baa1/BBB+ Cbipbe
Transneft-12-2 700 € 538  27.12.09 27.06.12 324 /Baa1/BBB+ Cbipbe
Transneft-13 600 $ 770/ 07.02.10 07.08.12 45.9 /Baa1/BBB+ Cbipbe
Transneft-14 1300 § 567 05.03.10 05.03.14 529 /Baa1/BBB+ Cbipbe
Transneft-18 1050 § 870/ 07.02.10 07.08.1¢ 106.8 /Baa1/BBB+ Cbipbe
Trust-10 200 § 938 29.11.09 29.05.1C 7.0 B-/Caat/ GaHKu
Trust-12 CLN 20§ 11.50  06.03.10 06.09.12 347 B-/Caat/ GaHku
URSA rub 10 5000 R 913 26.02.10 26.02.1C 40 B1/ GaHku
URSA-10 EUR 400 € 7.00  21.05.10 21.05.1C 6.8 B+/Ba3/ GaHku
URSA-11-1 130§ 1200 30.12.09 30.12.11 26.4 B+/Ba3/ GaHKu
URSA-11-2 300 € 830  16.11.09 16.11.11 249 B+/Ba3/ GaHku
UTK-13 CLN 3500 R 9.00 04.12.09 04.06.11 04.06.1 19.0 = 438 /B1/B Ternexom
VEB-1 2000 $ 224 02.12.09 03.06.1C 7.2 | 100.00 223 1.12 0.58 BBB/Baa1/BBB | [6aHku
Vimpelcom-10 300 $ 800 11.02.10 11.02.1C 35 Ba2/ Tenexkom
Vimpelcom-11 300 $ 838 22.04.10 22.10.11 241 /Ba2/BB+ Tenexkom
Vimpelcom-13 1000 § 838 30.04.10 30.04.12 426 /Ba2/BB+ Tenexkom
Vimpelcom-16 600 $ 825 23.11.09 23.05.1€ 79.9 /Ba2/BB+ Tenexkom
Vimpelcom-18 1000 § 9.13|  30.04.10 30.04.1¢ 103.5 /Ba2/BB+ Tenexkom

Vostok Express Bank-17 43§ 11.00  27.12.09 27.06.17 93.2 B3/ GaHku
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VTB 24-09 500 § 382 07.12.09 07.12.0¢ 13 BBB+/A2/BBB+ | GaHku
VTB N-W-15 400 $ 620 29.03.10 29.09.18 720 BBB+/Baa2/ GaHKu
VTB-09-3 800 § 480 02.11.09 02.11.0¢ 0.1 BBB/Baa11/BBB | GaHku
VTB-10 GBP 300 G 6.33  15.03.10 15.03.1C 45 BBB/Baa11/BBB | GaHku
VTB-11 450 § 750 12.04.10 12.10.11 237 BBB/Baa11/BBB | GaHku
VTB-11-2 1000 € 825  30.06.10 30.06.11 203 BBB/Baa11/BBB | GaHku
VTB-12 1200 § 6.61  30.04.10 30.10.12 36.5 BBB/Baa11/BBB | GaHku
VTB-12-2 RUB 30000 R 1200 28.11.09 28.11.12 375 BBB/Baa11/BBB | GaHku
VTB-15 750 § 6.32  04.02.10 04.02.10 04.02.15| 30 | 64.1 BBB/Baa11/BBB | GaHku
VTB-16 500 € 425 15.02.10 15.02.1€ 76.6 BBB/Baa11/BBB | GaHku
VTB-18 2000 $ 6.88 28.11.09 28.05.13  29.05.1€| 44.0 | 104.4 BBB/Baa11/BBB | GaHku

VTB-35 1000 § 625/ 020110 020715 02.07.3¢ 69.0 = 3125 BBB/Baa11/BBB | GaHku
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busnec-AenapraMeHT IO onepanyuaM C AOATOBBIMM MHCTPYMEHTAMM

WcnonHuTenbHbIN AUPEKTOP, PyKOBOAMTENb AenapTaMeHTa
Bopwuc MH36ypr, GinzburgBl@uralsib.ru

Busnec-6A0K IPOAQXK B TOProOBAM

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

YnpaBneHue npogax YnpaBneHue Toprosnu
Koppapo TaBemua, aupekTop, taveggiac@uralsib.ru AHgper bopucos, cT. Tperaep, bor_av@uralsib.ru
EneHa [doBraHb, cT. BULE-Npe3naeHT, dov_en@uralsib.ru Bsiuecnas Yanos, Tpeiigep, chalovvg@uralsib.ru

AHHa Kapnoga, cT. BuUe-npe3ngeHT, karpovaam@uralsib.ru
Omutpuii Monos., BuLe-npe3naeHT, popovdv@uralsib.ru
Kamunna WapadyTavHoBa, knueHTckuin MeHeaxkep, sharafutdika@uralsib.ru

Busnec-6A0k o PBIHKAM AOATOBOI'O KartmTaAa

ConpoBoxaeHue NPoeKToB .
ApTemunit Camoiinos, BuLe-NpeanaeHT, samojlovaa@uralsib.ru Buktop Opexos, BuLe-npesuaeHT, ore_vv@uralsib.ru
lMo3senb TUMOLLKMHA, HaYanbHUK oTaena, tim_gg@uralsib.ru Anexcelt HekylunH, aHanuTuk, chekushinay@uralsib.ru
Hatanbs NpuweHkoBa, Bed. cneumanucT, grischenkovane@uralsib.ru

anuHa MNygeima, rn. cneumanucT, gud_gi@uralsib.ru

AnHa KomoBa, rn. cneunanuct, komovaav@uralsib.ru

AHaAUTHYECKOE YyIIPaBACHHE

PykoBoauTenb ynpasneHus
KoHcTaHTuH YepHbiwes, che_kb@uralsib.ru

HdonroBble o6a3aTenbcTBa TenekommyHukauuu/Megual/
Omutpui OyakuH, dudkindi@uralsib.ru WUHdopmaumnoHHbIe TexHonormm
[Oenuc MopbiBai, poryvajdv@uralsib.ru KoHcTtaHTuH YepHbiwes, che_kb@uralsib.ru
Cranucnae boxeHko, bozhenkosv@uralsib.ru KoHcTaHTuH Benos, belovka@uralsib.ru
Hapgexaa MeipcukoBa, myr_nv@uralsib.ru

CrpaterusiMonutika MuHepanbHble yaobpeHus/MawmHocTpoeHue/TpaHcnopT

AnHa KynpusHoBa, kupriyanovaa@uralsib.ru

Kpuc Yudep, cweafer@uralsib.ru WpuHa UpTeroaa, irtegovais@uralsib.ru

Tleonnp CnvnyeHko, slipchenkola@uralsib.ru

DKOHOMMKA MNoTpebuTtensckuin cekrop/HeaBxmmocTb
Bnagumup Tuxomupos, tih_vi@uralsib.ru Hukuta LWsep, shvedne@uralsib.ru
Hatanbs MaviopoBa, mai_ng@uralsib.ru BaHku
HedTb 1 ras Jleonng CrnmnyeHko, slipchenkola@uralsib.ru
BukTtop MuwHsikoB, mishnyakovvv@uralsib.ru Hartanbst MaropoBa, mai_ng@uralsib.ru

Mwuxamn 3aHo3uH, zanozinmy@uralsib.ru
AHanu3 pbIHOYHbIX AaHHbIX

AHngpew borgaHoBuy, bogdanovicas@uralsib.ru
Bacunuin [lertapes, degtyarevvm@uralsib.ru
Bnagnmup KocskoB, kosyakovvs@uralsib.ru

OHepreTuka
MatBen Tawu, tai_ma@uralsib.ru
AnekcaHpp CenesHes, seleznevae@uralsib.ru

MeTtannyprus/lopHogo6biBaloLasi MPOMbILLIIEHHOCTb
Marwikn KaBaHa, kavanaghms@uralsib.ru

OmuTpuin CMmonumH, smolindv@uralsib.ru

Hukonan CocHoBckui, sosnovskyno@uralsib.ru

PepakTtupoBaHue/nonurpadgus/nepesos

[xoH Yonuw (aHrn. 13.), walshj@uralsib.ru, Anppei MaTturopckuia, pya_ae@uralsib.ru,
TumoTtun Xann, hallt@uralsib.ru Onbra CumkuHa, sim_oa@uralsib.ru,
Mon Oe ButT, dewittpd@uralsib.ru Esrenun MpuHkpyr, grinkruges@uralsib.ru

Hannun XaspoHtok, khavronyukdo@uralsib.ru

OusanH
AnrenuHa LabapuHoBa, shabarinovav@uralsib.ru

HacToswuii GionneteHb npefHasHaYeH UCKMIOYMTENbHO ANst MHGOPMAaLMOHHbIX Lieneit. Hy npu kakux o6CTosTensCTBax 3ToT GlonneTeHb He AOoMmKeH
MCMONb30BaThCA UMK paccMaTpuUBaTLCS kak obepTa Unu NpeanoxeHne Aenatb odepTbl. HECMOTPS Ha TO, YTO AaHHbLI MaTepuan 6bin NOAroToBNEH
C MakcMmanbHoN TwaTtensHocTblo, YPANICUB He faeT HMKakux NpsiMbiX U KOCBEHHbIX 3aBEPEHUIA UMW rapaHTUN B OTHOLLEHWW JOCTOBEPHOCTMN
M NOMHOTBI BKIOYEHHOM B GlonneTeHb uHopmauun. Hu YPAJICUB, Hu areHTbl KoMnaHum unv addunmpoBaHHble nuua He HecyT HUKaKoi OTBETCT-
BEHHOCTY 3a NoGble NPsiMble UMM KOCBEHHbIE YObITKM OT MCMONb30BaHUS HacTosLLero GlonneTeHs Unu cogepxalleiics B HeM UHgopmaLmm.

Bce npaBa Ha GtonneTeHb npuHaanexat OO0 «YPAJICUB Kanutany», u cogepxaluascs B HeM MH(OpMaLms He MOXET BOCNPOU3BOANTLCS UK
pacnpocTpaHaTbes 6e3 NnpeaBapUTenbLHOro NMCbMeHHoro paspeluenusi. © YPANCUB Kanutan 2009

®UHAHCOBASA KOPMOPALIUA «YPAJNICUB»
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Beb6-cant www. uralsibcap.ru
AHanNnUTUKmn research@uralsib.ru

OTpen npopgax sales@uralsib.ru
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