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PyGneBble BbiMyckn

W3meHenme, 6.0.

YTM, % 3Hay. 3ajJeH. 3a Mec. YTD
00346020 84 (36) 22 47
lasnpom-11 75 4 (48) 9)
BbimMnen kom-6/7 9.5 (5) (22) 101
CblprBble PbIHKUN
WU3meHenue, %
3Hay. 3a AeH. 3a Mec. YTD
3onoto, $/yHuns 1,720.7 0.6 8.0 21.1
Urals, $/6app. 109.7 0.3 0.3) 19.0
S&P Metannbl, uHg. 1,757.9 2.0 134 (11.8)
S&P C/x npoga., uHa. 700.0 0.7 2.0 (15.2)
HEHE)KHbII?l PbIHOK
W3meHeHne
RUB mnpga. 3Hay. 3a JeH. 3a Mec. YTD
REPO in CBR 3999 (66.8) 456 850,712
Corr Accounts 6594  (65.9) 36.0 (335.3)
Deposits in CBR 1275 (68.2) 25.0 (505.7)
W3meHenme, 6.0,
NDF 1Y, % 5.90 6 (27) 99
MOSPrime ONN, % 6.03 18 (22) 428
W3meHenune, %
USDRUB 30.23 (1.6) (3.9 (1.0)
NHpekcbl
W3meHenme, 6.0,
6.n. 3Hay. 3adeH. 3a Mec. YTD
Russia 30 - UST 10 229.0 5) (33) 76
EMBI + Spread 408.0 1.2 0.3) 119.5
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CTPATEIrMA

BHELLHWIA PbIHOK

Buepa pocT poccuickmx eBpoboHA0B BO30OHOBUICS NMOCTE HEKOTOPOW MNay3bl B Havane Hepenn. Xo-
POLUMM CMPOCOM MOMb30BaNMNCh AJIMHHbIE ByMarn KBa3ncyBepeHHbIX 0aHKOB U HedTaHOW cekTop. Bo
BTOPOM 3LUenoHe nnampoBani Bbinyckn VimpelCom. CerofHs poccuimckme Topro.ble NAoWwankyu Mo-
YT OTKPbITECS HEOOMBLUMM CHUXEHMEM. B LEeHTpe BHUMaHUS [lopTyranus, nposogsilas nepBuyHoe
pa3mMeLleHne KPaTKOCPOYHbIX 0bnuraumin. [laHHble Mo pbIHKY HeABUMXMUMOCTL CLLIA — nageHve LeH Ha
BTOPUYHOM PbIHKe Ha 3,67 % 3a rof, — MeXAy TeM He CNOCODCTBYIOT ONTUMU3MY. cTp. 2

BHYTPEHHUU PBIHOK

MWHDWH Ha ayKuMoHe NpennoxuT gecstunetHne OM3 26205 Ha 35 mnpa py0., ANViHHas glopauus 1
BHYLUMTENbHBI OObEeM CTaHYT NPOBEPKOM A PbiHKA, KOTOPYIO, Kak Mbl LlyMaeM, pblHOK Mponaer.
EABP (BBB/A3/BBB) MOHW3WU OPUEHTUP MO CEMWUIETHUM 0DnuraumsamM ¢ AByxneTHen ocepTon Ao
8,75-9,25%, NpepdnoxeHne COXpaHWo npuenekaTensHocTb. Pocbark (BB+/Baa2 /BBB+) BTopu4HO
pa3meLLaeT BbiNyck A3 Ha 3,6 Mnpa pyOd., BEpXHSAS rpaHMLa OpUEHTMPa COOTBETCTBYET BTOpVNHOgMy
[0V PSPPSR cTp.

CUTyaums C NMUKBUOHOCTBIO CTAOMAN3NPYETCS B, 3@ OKOHYAHNEM Meprofa HAIOroBbIX MiaTexen.
CraBkut MBK ynanu fo ABYXHeAenbHOro MUHMMyMa. Mbl nonaraeM, 4To TeHAEHUMSA K yydLIeHWo
B OnvXanLee Bpems COXpaHnTCs. cTp. 5

CornacHo onybsrMkoBaHHbIM PoccTaToM daHHbIM, B 2011 1. poct BB coctaBun 4,3%. Kntovesble
pakTopbl He N3MEHUNUCH — 3TO BbICOKME LieH Ha HedTb 1 XOPOLLWI BHYTPEHHWI cnpoca. Mbl oxuaa-
eM, 410 B 2012 r. 3KOHOMMYECKMM POCT 3aMeanmTcs Ao 2,8%, 0AHaKO He NUCKTIIOYaeM, YTO MPOrHO3
MOXET 0Ka3aTbCs CIIMLLKOM KOHCEPBaTUBHBIM. cp. 7

CBEPBAHK (-/BAA1/BBB)

BaHK pa3MecTnn NAaTUNETHNI U OeCATUNeTHUI Bbinyckn LPN obbemom 1 mnpa gonn. n 500 mMnH gonn.
COOTBETCTBEHHO C AoxoaHocTaIMn 4,95% u 6,125%. lMpemus KO BTOPUHHOMY PblHKY COCTaBUma
BecbMa CKpOMHble 15 6.1., Tak 4To pa3MellieHne cTano ans CoepbaHka o4eHb ycrnelHbIM. Mbl cimTa-
eM 0ba pa3MellleHHbIX BbIMycka NpMBReKaTeNnbHbIMN Ha BTOPUYHOM PbIHKE, MOCKOSbKY NpuaepXmBa-
€MCsi MO3UTMBHOIO B3rNsAAa Ha BECb CEMMEHT @BPOOOHIOB. ..veivvviiceieeeiieeieeeiee e eiee e cTp. 8

B3b (BBB/BAA1/BBB)

BaHk nnaHuWpyeT B heBpane pasMecTuTb Ha JIOKarbHOM PbIHKE TPEXNIETHWI BbIMyck obnunraumim obbe-
mMomM 500 miH gonn. o Bbinycky ¢ oepTon Yepes OAMH rOf, OPUEHTUP MO AOXOAHOCTU HAXOAUTCS B
AvanasoHe 3,9-4,15%. [aHHbIN MHCTPYMEHT NO3BONNT MOSyYUTb NpUBAeKaTenbHyto pybnesyto oo-
XOLHOCTb, NPEMUA OTHOCUTESNIBHO PbIHKa EBPOOOHAOB TakXe AOCTAaTO4HO MHTePEeCHas. ........... cp. 10

POCCENbX036AHK (BAA1/BBB)

CerofHsa OaHK HauMHaeT cOOp 3asBOK Ha y4acTMe B Pa3MELLEHNM HOBOTO BbiNycka obnuraumm cepum
BO-2 obvemom 5 mnpg pyb. 1 c odpepTon Hepes nontopa roga. OpUEHTUP MO AOXOAHOCTU HAXOAMTCS
B OmanasoHe 8,42-8,68%, 4to cooTBeTCTBYET Crnpedy Kk OP3, pasHomy 170-190 6.n. Wcxomsa 13
[LOXOOHOCTEN Ha BTOPUYHOM PbIHKE, MpensiokeHVe MOXET NPefcTaBNsTb MHTepeC NuUlb Gnnxe K
BEPXHeW rpaHuLLe Op1eHTMpa. cp. 11

CEBEPCTANb (BB/BA2 /BB-)

KomnaHus onybnmnkoBana yMepeHHO HeraTuBHbIe onepauMoHHble pe3ynbTathl 3a 4 kB. 2011 r. Pyb-
neBble obnMraumMm KoMnaHuK yCTynatoT B npuBnekaTensHoctn bymaram HITMK. EBpoboHabl Cesep-
CTanu npuenexkartesbHbl. cp. 12

reynna JICP (-/B2/B)

I'pynna JICP npeacraBmna yMepeHHO NoONOXMUTENbHbIE onepaLyoHHble pe3ynbtatel 3a 2011 r. MNpogaxu Ha
OCHOBHOM pPbIHKE KOMMaHM — B MacCoBOM cermeHTe CaHkT-I1eTepbypra — BbIpocv noqty Bagoe. Oonn-
raumm KoMnaHum, ToprytoLmecs co cnpenom 500-550 6.n. kK OD3 BHOBb NprBReKaTenbHbI. cp. 12

Pycrnapo (BB+/BA1/BB+)

Pyclvapo onybnuvkoBana KBapTanbHylo OTYETHOCTb 3@ 3 KB. @ TakxXke pe3ynbTaThl 3a 9 mec. 2011 1.,
OKasaBLUMeCs HeCKOJIbKO Xy>XKe HallMX MPOrHo30B B 4acTu Bblpy4ku 1 EBITDA. Jonrosas Harpyska
HecyLlecTBeHHO yBenuyunacb — o 0,8 B TepmuHax Jonr/EBITDA. JlokafbHble BbINMyCKM Manonpu-
BriEKaTESNIbHbI, OAHAKO EBPOOOH MOKET ObITh MHTEPECEH. ...iiiiiiiiiiiieie et crp. XX

WHTepHeT: www.uralsibcap.com |

Bloomberg: USIB <Go>

HacToswwi 6ionneteHb npeaHasHayeH VCKNIOYUTENbHO A5 MHOPMALIMOHHBIX Lienei. Hu npu kaknx obcToaTenbcTBax 31T GlonneTeHb He AOMKeH UCNOMb30BaTLCA MK paccMaTpMBaTLCA Kak oepTa 1nv npepioxe-
HWe fenaTb oepTbl. HECMOTPS Ha TO, YTO [aHHbBIN MaTepuan Gbin NOArOTOBMEH C MakCUMasbHOM TllaTenbHOCTbo, YPAJICUB He JaeT HUKaKMX MPAMBIX UK KOCBEHHbIX 3aBEPEHUI VAV TapaHTWiA B OTHOLLIEHWI AOCTO-
BEPHOCTW 1 NOMIHOTbI BKIIOYEHHOW B BlonneTteHb nHdopMaumun. Hu YPAJICUB, HI areHTbl KOMNaHWUm v apunmpoBaHHble 1L He HeCyT HKaKoM OTBETCTBEHHOCTM 3a NloOble MpsiMble UM KOCBEHHbIE YObITKM OT
MCMONb30BaHWsA HacTosiLLero OlonneTeHs Unn cofepallencs B Hem MHbopMmaLmn. Bce npasa Ha GlonneteHb npuHaanexar 000 «YPAJICUB Kanutan», 1 cofepxallascs B HeM MHPOPMALIMs He MOXET BOCMPOU3BO-
LNTbCA MK PacnpoCTpaHsTLCs 6e3 NpeABapUTENbHONO MMCbMeHHOTo paspelueHus. © YPAJICUB Kanutan 2011
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CTPATEIrNA

BHeWHVH PbIHOK

Mpeuuns u MopTyranusa nNpoao/mKalT HeraTMBHOE BAMAHWE Ha PbIHKW. [peuns 1 4acTHble KPeoUTOpbl MPW yHacTum
repMaHCkMX U eBPOMencKMXx (PUHAHCOBbLIX BAACTEM MPOAOIKAIOT 3aTAHYBLUMACA TOPr MO YCIOBUSM pecTpykTypmsaumm. OT
KpeamMTopoB TpebyloT cornacus Ha elle Oonbliee ChMCaHWe U CHWXKEHVE MPOUEHTHbIX BbIMAT MO PecTpyKTypUpPOBaHHLIM
obnuraumam. Ckopee BCEro, eBPONencKmMe BNaCTU NPUNOXaT BCE YCUNS, YTOObI 3aCTaBUTb KPeAMTOPOB NOANNCATL CornalleHmne
[0 Havana akTMBHOW KaMmnaHWM No BblIOOpaM B rpeyeckuin napraMeHT, Ha3Ha4deHHbIX Ha anpenb. [MopTyranus, npoBoasLias
CerofiHa nNepBMYHOE pa3MeLlleHne KPaTKOCPOYHbIX OBnMraummn, Takke OCTaeTcs B UEHTPe BHWMAaHUA: HEeCMOTps Ha
ONTUMUNCTNYECKME 3aBIIEHNS ee NPABUTENBCTBA, PbIHOK OXWAAET HOBOrO 3Tana NomoLn oT EBpocoto3a 1 pecTpyKTypm3aLmm no
rpeyeckoMy CLEHapUIO, OOXOOHOCTb MO ABYXIETHUM ODAMraumsaM CTpaHbl yXKe COCTaBnseT nodtn 22%. [JaHHble Mo pbiHKY
HenBwvxMocTy CLLIA, oTpasmBlIMe NageHue LieH Ha BTOPUYHOM pbiHke Ha 3,67 % 3a rof, Takxe He gobaBunv ontmmmsMa —
nafeHve NPOAOMKAETCS yXXe MAThb JIET 1N OKa3blBAET CEPbe3HOe HeraTMBHOE BUSHME Ha aMepUKaHCKUIA DaHKOBCKUIA CEKTOP U
CTPOUTENBCTBO. TEM He MeHee B LIeNIOM HACTPOW Y4aCTHMKOB PbIHKA CKOpee CMOKOWHbIN, MOCKOSIbKY BCE HEraTMBHblE HOBOCTM
ObIN OXMAAEMbI, HO LS YCTOMYMBOIO PoCTa NoTpedyeTcs MpopbiB B PELUEHNM EBPOMENCKNX JONroBbIX Npobnem, nnbo HoBble
NO3UTVBHbIE AAHHbIE MO aMepPUKaAHCKON SKOHOMUKE.

EBpoGOHAbI BO30OHOBMAM POCT. [ocne HeOOoMbLLIOW Nay3bl, UMeBLUE MECTO B CAMOM Hayane Hefenu, Ha pbIHOK eBPOOOHA0B
BEPHYNIMCb MOKYMaTenu, ofHako Crpef CyBepeHHoro Boinycka Russia’30 k 10 UST octancs HeM3MeHHbIM Ha ypoBHe 238 6.M.:
noxoaHocTb 10UST BHOBb cHM3mnack — ¢ 1,85% o 1,8%, a ueHa Russia’30 (YTM 4,2%) yBenuumnace Ha 20 6.n. 1o 118,7%
OT HOMMWHana, MoSIHOCTBbIO OThIFPaB MOTepU MpefblayLlero AHs. B CyBepeHHOM CermMeHTe NMAEPOM pocTa CTanun eBpoOoHAbI
Russia’20 (YTM 4,3%), nopopoxaswue Ha 35 6.n. Cpean Bymar c penTMHrom «BBB» XOpOLUMM CMPOCOM MOJb30BaNMCh
eBpoobNMraumMm KBasmcysepeHHbix Gankos: VTB'35 (YTP 5,4%) npubasunu B ueHe 60 6.n., a SBERRU'21 (YTM 5,9%)
nogopoxanu Ha 80 6.n. — 3MUTEHT BYepa pa3mMecTu ABa HOBbIX BbIMycka, NATU- N AECATUNETHUI, CYMMapHbIM obbemoM 1,5
MIPL 80N, (CM. OTAEMNbHbIN KOMMEHTaPUI HUXe). TakKe 3aMeTHbIN POCT nokasan Bbinyck RSHB'21 (YTP 7,4%), nprbasmBLUNiA
B UeHe noytv 1 .M. Ha kprBoW Masnpoma oTMedancs cnpoc Ha Bbinyckn GAZPRU'34 (YTM 6,6%) n GAZPRU'37 (YTM 6,6%) —
OHW nogopoxkani Ha 80 1 60 6.n. cooTBeTCTBEHHO. Cpeam ByMar C MHBECTULMOHHbBIM PEUTUHIOM MOMNYSAPHOCTLIO NMOMb30BaNMChH
Takxke TMENRU'18 (YTM 5,5%) v TMENRU'20 (YTM 5,6%), KOTUPOBKIM KOTOPbIX MOACKOHMUM COOTBETCTBEHHO Ha 60 1 50
6.n., n LUKOIL'20 (YTM 5,7%) n LUKOIL'22 (YTM 5,9%), npnbasmelive B LeHe 50 n 65 6.n. Bo BTOpOM 3LienoHe B
MeTanyprm4eckoM CeKTope XOPOLUMIA CNpoC Habnodancs Ha Bbinycku EBpasa, B YacTHOCTM cemMuneTHMEe eBPOOOHAL! SMUTEHTA
npnbaeunn 45 1 60 6.n. Mbl pekoMeHA0BaNM 3T Bymaru K nokynke ¢ y4etoM xopotuert npemin K CHMFRU' 17 (YTM 7%), n
Halla pekomeHdaums octaetcs B cune. CToMT ckasaTb n nNpo espoboHabl VimpelCom (Bbinycku VIP'21 (YTM 8,3%) u VIP'22
(YTM 8,3%) Buepa mopopoxanu eule Ha 1 n.n.). B camom Hayane ropga, Korha AOXOAHOCTb AMMHHbBIX Oymar smuTeHTa
npesbiwana 10%, Mbl peKOMeHLOBaNM VX K NMOKYMNKe B HaLEeXAe Ha OonepexaloLlee BOCCTaHOBMIEHME 1 OKa3anuch npasbl. Ha
Hall B3ra4, NOTeHUMan AANbHENLLEro CHUXEHNS [OXOAHOCTN coxpaHsaeTca. CerofHs poCCUMCKMe TOProeble NoLwwankm MoryT
OTKPbITHCS B HEOONBLIOM MUHYCE Ha (POHE HEKOTOPOrO CHUXKEHWS Ha a3uaTCKMx OupKax, blovepchl Ha aMepUKaHCke UHAEKCbI
B HaCTosLLee BpeMs TakXe B OTPULLATENbHOWN 30He.

AHTOH Tabax, CFA, tabakhav@uralsib.ru
Onbra CtepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

Hapexpa Ha npemuto Ha aykumoHe Od3. Ha cerogHsALHeM ayKuoHe MUHMUH NpeanoxXunT MHBECTOPaM CaMbl ANIMHHbIA 113
[IOPa3MeLLAoLLNXCS BbINyckoB: aecatunetHe OP3 26205 (YTM 8,3%). Ob6beM npeanioxeHus Takxe DyaeT BHYLINTEbHbIM U
coctaBuT 35 mnpg py6. npotve 20 Mnpg pyb. Ha NpedblayLmx ayKUmMOoHax, Tak YTO pe3ynbTaTtbl aykumoHa ByayT ocobeHHo
BaXXHbIMW C TOYKW 3peHUst OLEHKWN COCTOSIHUS pbiHKa. CTOMb ASIVMHHOW AOpauMmn Ha ayKUMOHax He Habnioganocb AOBOJSIbHO
JaBHO: B npepplaylimn pa3 MuHbuH fopasmewan OD3 26205 B cepeamnHe HosOps, MpuyeM KpanHe HeymavyHo — W3
npednoxeHHbix 10 Mnpa pyb. yoanocs npoaaTb Oymar Tonbko Ha 2,1 Mnpg py0. (cnpoc coctasmn 2,3 mnpgd pyd). JoxogHocTb
MO LieHe OTCeYeHNs PaBHANACh LOXOOHOCTM MO CpefHeB3BeLleHHON LieHe 1 coctaBuna 8,45%. C Tex nop cuTyauus Ha pbiHKe
HECKOMbKO yNyylmnack, BYepa BbiMyck nogopoxan Ha 80 6.n. U AOXOAHOCTb MO CPeLHEB3BELUEHHOW LEHe Mo UToram AHs
coctaBuna 8,25%. brnvixe K Bevepy OnAbl BbICTaBASNUCH Ha ypoBHe 8,3 %), Y4TO COOTBETCTBYET HMXHEN rpaHuLie 0ObABIEHHOrO
opueHTupa 8,3-8,4%. Takum 00pa3om, cerofHs MUHMDUH MOXET NPefoCTaBUTb MHBECTOPAM MPEMMUIO KO BTOPUHHOMY PbIHKY,
YTO BbIFNAANT YMECTHbIM Ha (hOHE LNIMHHON AI0PaLLN U BHYLLUTENBHOTO 06beM NPELNOXEHNS. YYUTbIBas O4eHb XOPOLLMIA CNPOC
Ha NpeablayLmx aykumoHax no OM3, NpeBbICUBLUNN OXMAAHWS YYaCTHUKOB, CErOAHS Y MUHUCTEPCTBA €CTb LWAaHC Pa3sMecTuTb
BeCb 3ariaHVpOBaHHbIM 00bEM, K TOMY e TepuoL HasoroBbIX MfaTeXen 3aBepllieH, W JIMKBULHOCTb [LOSKHa
BOCCTaHaBNMBaTbCA. Ha Haw B3rnag, y4acTBoBaTb B ayKLMOHE VIMEET CMbIC/ NNLWb CNeKYNATUBHO HAaCTPOEHHbIM MHBECTOPaM,
PacCyMTbIBAIOLLMM Ha MPEMMIO KO BTOPUYHOMY PbIHKY. Mbl cyMTaeM, 4TO cemdac Hambonee npefnoyTUTENbHOW CTaBKOW
ABNAOTC OymMarn ¢ [fdlopauven nopsgka Tpex JeT, MOCKOSbKY COKpalleHue HakiioHa KPWBOWM, MO Hallel OLeHKe, He
NpefocTaBAsfeT f4OCTaTOYHOW KOMMEHCaUMM 3@ PbIHOYHbBIN PUCK, OAHAKO B AOATOCPOYHOW MEepCnekTVBe O/IVIHHbIE BbiNyCKM B
NPUHLMNE MHTEPECHBI.

EABP CHM3UN OpueHTMp, HO NMpeasioXXeHue No-npexHemy npusnekartenbHo. EABP (BBB/A3/BBB) nposoanT cbop 3asBok
Ha pa3MeLLEeHNe KNacCnyecknx ceMmneTHnx obnuraummn cepumn 01 obbemom 5 Mnpg py6. Mo BbINycKy NpenycMoTpeHa odepTa
Yyepes fABa roga. KHura 3aasok, oTkpbiTasg 30 aHBaps, 3akpbiBaetca yxe cerofHa B 16.00 McK, TO eCTb Ha OAMH AeHb paHblue
3an1aHMPOBAHHOIO CPOKa. VI3Ha4arbHO OPUEHTUP MO CTaBKe KyroHa Haxoauncs B ananasoHe 9,0-9,5%, 410 COOTBETCTBOBASIO
poxogHoctn k odepte 9,31-9,84%. Byepa sMuUTEHT CHU3UN opueHTup o 8,75-9,25%, 4TOo COOTBETCTBYET AOXOAHOCTU K
AByxneTHen odepte 8,94-9,46%. Takum 0Opa3oM, HOBbLIM OPUEHTVP NpefnofaraeT Npemuio B AnanasoHe 15-65 0.n. ko
BTOPWYHOMY PbIHKY. B HalleM cneupmansHOM KOMMeHTapuy oT 20 AHBAPSA Mbl PEKOMEHO0BANM MHBECTOPaM MPUHMMATL yHacTne
B Pa3MeLLEeH M, OTMETMB, YTO NPeaIoXeHNe BbIrMAANT MHTEPECHbBIM Ha BCeM AManasoHe. [ocne NOHMXEHNS OpUEHTUPA HOBbIN
BbINyck EABP He yTpaTun npuBnekaTenbHoCTh, Nockonbky npemus k bymaram PCXB (Baa1/BBB) coctaBnset MuHumym 10 6.0,

PocbaHK npoBefeT BTOpUYHOE pasmelleHue Bbiycka A3 Ha cymmy 3,6 mnpp py6. MHorve 3MUTEHTbI pelunnm
BOCMO/b30BaThCs BNAronpUATHOM PIHOYHOM KOHBIOHKTYPOW M 3aHATb Ha pbiHKe. Hanborbluyio akTMBHOCTb MPOSBAAIOT OaHKM:
TaK, B4epa PocbaHk (BB+/Baa2 /BBB+), poccuiickoe nofpasneneHue dpaHuy3ckoro Societe Generale, OTKpbIn KHUTY 3asiBOK Ha
BTOpPUYHOE pa3MelleHve obnuraumi cepum A3 obbeMom 3,6 Mipa pyd. MepBryHOe pa3MelleHre Bbinycka Ha 5 Mnpg pyb. ¢
noralieHnem B Hosibpe 2013 r. npomsowno B Hosbpe 2009 r. MHAMKATUBHbIA OMaNa3oH LeHbl BTOPUYHOMO pa3mMelleHms
coctasnaetr 96,34-96,94%, 41O COOTBETCTBYET AOXOAHOCTM K noraweHuio 9,0-9,4%. Ha BTOPUYHOM pbIHKE LOXOOHOCTb
Bbinycka PocbaHk A3 coctaBnsiet 9,4%, 4TO COOTBETCTBYET BEpPXHEW rpaHMUe 3asBfieHHOro Auana3oHa. Ha Haw B3rnag,
npennoxeHne PocbaHka Hemb3s Ha3BaTb NPUBMEKATENbHbLIM, K TOMY e BbINyCK HEMMKBUAEH.

CM. Ha cnefyioLLen CTpaHuLe.



BropuyHoe pasmeleHne PocbaHka Ha3BaTb NpuBeKaTenbHbIM CTOXHO
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MpeabiayLme NyonmMkaumm no Teme:
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Ob630p AONTOBbIX PbIHKOB
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UcTo4Hmk: MMBb

www.uralsibcap.ru/products /download /111109 _FID.pdf?docid=11825&lang=ru

Onbra CTepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

Mpu3Haku yny4ywueHnsa

Craskm MBK ynann BnepBble 3a aBe Hegenu. C OKOHYaHWEM Mepvoda HanoroBbIX NaTexen, NUKBUAHOCTb Hayana
BOCCTaHaBnMBaTbcs. Obbem cpefcTB Ha cyeTax B LB yBenuumncs v npesbicvn 1 TpnH pyb. OCTaTkM Ha KopcyeTax KpeamTHbIX
opraHu3aumm B baHke Poccum cokpatunmncs Ha 79,5 mnpa py6. ao 724,7 mnpp py6., a aenosutsl 6aHkoB B LIb Bbipocin Ha 210,2
MApA pyd. 8o 375,7 mnpa pyb. CTaBkM Mo MeXOaHKOBCKMM KpeamMTaM MOLLAN BHW3 BrepBble C CepeamHbl HBaps, B YaCTHOCTY,
MHOMKaTMBHaA cTaBka MosPrime no ogHOLHEBHbIM KpeauTam ynana cpasy Ha 60 6.M. oTHOCUTeNbHO NpedbiayLlen ceccum Ao
5,49%. [pyrve ctaBku MBK (Bce ©e3 WCKIOHeHUs) Takxke OMyCTUAMCH, MPU 3TOM KPaTKOCPOYHble CTaBKM MOKa3aan camoe
3HAYUTENBHOE CHUXKEHWE, a LLeCTUMEeCsYHas OnyCT1nach MeHblle BCero, notepss nuub 1 6.n. (7,21%). Byepa MuHUCTEPCTBO
rHaHcoB pa3mectno 10 Mipa pyb. BpeMeHHO cBOOOAHbIX BIOAXKETHBIX CPeACTB Ha DaHKOBCKME AEnO3UThl CPOKOM Ha 4 Mecsiua.
Cnpoc npeBbickn NpefnoxeHne 1 goctur 17 mnpg pyb., a cpeaHsas ctaBka nobuna ABYXNETHUM pekopa, NOBbICUBLUMCE A0 8,39%.
CpencTBa OyoyT nepeBefieHbl Ha cHeTa BAHKOB CErofiHs, OAHAKO 3Ta CyMMa He CTOfb 3HauMTeNbHasi, YTOObl NMOBAUATL Ha OOLLMA
obbeM cpefcTB Ha cyetax B LIB. Bce elle BbicokmMiA CMpOC Ha AOMNGOHAMPOBaHME IBHO FOBOPWUT O TOM, YTO HaMpPsXXEHHOCTb B
OaHKOBCKOW CUCTEMe BCe elle coxpaHsieTcs. Perynatop orpaHuumn obbem onepaumin PEMO 20 mnpa py6., ofHaKo Cipoc Ha
OAHOAHEBHblE CHENKM BYETBEPO MpeBbICUN ycTaBneHHble 10 mnpa py6. O6bem 7-OHEBHbIX KPeLWTOB He MPEeBbICU MVMWT.
OpHoaHeBHasi cTaBka PEMO npakTuyecky He M3MeHWnach, YBeNVHMBLLWCL NWlb Ha 1 6.n. Ao 6,09%. Mbl nonaraem, 4To B
KpaTKOCPOYHOM MepcrekTMBe CpoC Ha [LOMOMHUTENbHbIE CPeaCTBa OyAeT Naaathb, a BMecTe C HUM 1 cTaBkin MBK.

CoBoOKynmnHble cpeacTBa 6aHKkoB B LIB PD, mnppg, O6bem onepauui PEMO c LIb n ogHoaHeBHbIe
py6., 1 oagHOAHeBHas cTaBka MosPrime, % ctaBku no PEMO n Ha MIBK
CpencrBa 6aHkos B LIb P®, Mnpa.py6. (nes.Luk.) Cnpoc Ha PEMO, mnpa. py6.
. O6bem PEMO c LB, mnpa. py6.
OpHopHeBHas cTaska MosPrime, % (npas.Luk.) 1200 Crasta LS o/n o PENO , % 66
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Py6nb nopopoixan rno oTHOLIEHUIO K Aonnapy u eBpo. Buepa Ha MMBB gonnap v eBpo OTCTYNany CUHXPOHHO, YCTynuB
pybnio no 25 koneek kaxapl. Jonnap 3aBepLumnn ceccuio ¢ pesynstatom 30,18 py6./gonn., a eBpo PUHULLMPOBAN Ha OTMETKE
39,63 pyb./eBpo. buBanioTHas Kop3WHa Takxke nofelleBena Ha 25 koneek Ao 34,43 py6. Kypc gonnapa no OTHOLIEeHWIO K
POCCNINCKOM BanioTe OnycTUCS A0 TPEXMECSAYHOro MUHMMYMa. Moanepxky pyornio B OCHOBHOM OKasanu BHELLHME (akTopbl —
xopolme HoBocTn 13 EC 1 Kutas cnocoOcTBOBanm onTUMUCTMHHOMY HAacTPOIO Ha (POHAOBBIX PbIHKAX W POCTY anmneTuTa K puUcky.
OpfHaKo cerofHs BHelWHWe akTopbl HOCAT rNaBHbIM 0OPa3oM HeraTMBHbIM XapakTep. Mbl oxupaem, 4to pybnb Oygert
ToproBatbcst B Ananasore 30,3-30,4 pyb./nonn.

CM. Ha cnefyiolLLen CTpaHuLe.



Kypc py6./nonn. n nHaekc ponnapa

WHaexc nonnapa (kypc Aonnapa no OTHOLLEHMIO K LIECTH
OCHOBHbIM Bantotam mupa), %

- 33

32

32

L 31

- 31

30

e KypC flonniapa CLUA, py6./ponn. (npas. Luk.)

L L O L
—— ~ v v v—v— OOV OO NN ONONION OO NN NN
B shws e R A R R R
T
DOV DDVDVDVD DOV DDLDVD
O I I A I I I & &k Rk R R R RE RE &
T LOM O v OOLO PO =00 LOMS DY o<t (000 O <HO 00 O <HO 000
= —~ ANNND OO OO v+ v+ NN AN NDH

WcroyHuku: Bloomberg, MMBE

Oﬂb YPAACMIB | K3

Kypc eBpo oTHOCuTenbHO ponnapa CLLUA
n pybns

e [loN111. CLUA/EBPO (M€B. LUK.)

MUTAN

1,42 J Py6./eBpo (npas. LK. [ fég
1,40 - L 43:0
1,38 | 425
1,36 L 420
i ot
132 4 /\ 405
130 - 100
1,28 4 + 39,5
1,26 ——————7—+—+——————— 390

pafibath i alh agh i uihaih g ahaghagia g

s 55555555 RRRRELEEE

CeEI TIPS LgNeqg

WcroyHmku: Bloomberg, MMBE

Hatanbs MaviopoBa, mayorovang@uralsib.ru
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MAKPO3KOHOMMUKA

B 2012 r. TeMnbl pocTa 3KOHOMUKN 3aMeanaTcs

B 2011 r. BB Bblpoc Ha 4,3%... Buepa PoccTtat onybnunkoBan npenpapuTtenibHyto OLEeHKY 3KOHOMMUYeckoro pocta B 2011 ., B
COOTBETCTBMM C KoTopowr BB Bbipoc Ha 4,3% no 54,4 TpnH pyO., YTO COOTBETCTBYET HALUMM OXWOAHWUAM, HO MpeBblllaeT
KOHCEHCYC-NPOrHO3 pbiHKa, paBHbIn 4,1%. MVH3KOHOMpPa3BUTMA NPOrHO3MpPoBano pocT B AnanasoHe 4,2-4,5%. OueHka pocTa
BBM B 2010 r. bbina nosbiweHa ¢ 4% 0o 4,3%.

... 0QHaKo (aKTopbl, CNOCOGCTBOBABLUME POCTY, OCTA/INCL TEMU XKe, YTO U FroAOM paHee. B coOTBETCTBUM C aHANM30M
pocTa BB no cektopam, Hanbonee BbICOKME TEMMbI POCTa Obinv 3aPUKCUPOBaHbI B ceNbCKoM Xo3srcTBe (+16,1% rof K romy),
a Takxxe B pblOHOM NpoMmbitneHHocTH (+13,2%), Toraa Kak rogoM paHee oba 371 ceKTopa NoKasanu OTPULLATENbHYIO OUHAMMKY,
a Ha Moka3aTensx CeNbCKoro X03AMCTBa HEraTMBHO Cka3anach 3acyxa. O4HaKo BAMAHME AaHHbIX CEKTOPOB Ha BBIT HocuT B Lienom
OrpaHUYEHHbIN  XapakTep: Tak, [Ons CenbCckoro xosanctea B BBIM Poccun coctaBnset nopsaka 3,5%, a  pblbHon
NPOMBILLIEHHOCTM — 1 TOrO MeHbLue. KnioyeBble e (akTopbl pOoCTa OCTanucb TEMU Xe, 4TO M B NpedpblayLieM rofdy, OfHaKo
TeMnbl Pa3BUTUSA OTpacen, 3aHMMaloLWMX ropas3fo bGonee 3HauMTenbHble AONM B CTpykType BBIM, oTHocuTensHo 2010 .
3amMednunncb. Tak, TeMrbl PocTa po3Hu4YHom Toproenm (16% BBM) cHMsMAMCL € 6,3% 00 5%, obpabatbiBatoLen
MPOMBILLNIEHHOCTM U HaNMOroBbIX NPOAyKTOB (MpubnusntensHo 14% kaxnbin cermeHT) — ¢ 8,3% 00 6,1% n c 7,8% 0o 6%
COOTBETCTBEHHO, PbiHKa HeasMxmnMocTh (nopsaaka 10%BBM) — ¢ 5,7% 0o 2,6%, TpaHcnopTa U KoMMyHMKaumi (nopsiaka 8%)
- Cc4,8% 0o 2,9%. Temnbl pa3BuTua roccektopa Bolipocsvt € 0,1% no 2,8%, crpoutenibctea — ¢ 3,2% 00 4,8%, pUHaHCOBOro
cekTopa — € MUHyC 2,1% po 3,4%. [lons Kaxporo n3 3tux cektopoB B BBl Poccun coctaBnsieT nopsigka 5%. MNogsoasa vtor,
MOXHO CLlenaTb BbIBOL, YTO KioYeBble (hakTopbl POCTa OCTaNMCh MPeXHUMU. BbiCOKMEe LieHbl Ha HedTb — cpegHsasa ueHa Urals
Bblpocna Ha 40%, — a TakXXe akTMBHOE pa3BUTME KPEAMTOBAHMSA, KOTOpOEe MOALEPXKano BHYTPEHHUI cnpoc (CO CTOPOHbI Kak
YaCTHbIX NAL, TaK 1 KOPMNOPATUBHOMO CEKTOPA), MO3UTUBHO OTPA3UINCh Ha TEMMAx POCTa 3KOHOMUKM Poccmm,

Bnepeau cenbckoe XO3SIMCTBO U CTpoOUTENbCTBO

CrpykTypa BBI1, u3m. rog k rogy, %
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UcTouHmkm: Poccrat

Haw nporHo3 Ha 2012 r. MOXeT oKa3aTbCsl CJIMIWIKOM KOHCepBaTUBHbIM. [10 HawuvM nporHosam, B 2012 r. Temnbl
3KOHOMMYECKOro pocta B Poccmm 3amepnatca oo 2,8%. Halwa mogensb npefycMaTpuBaeT CHYXKEHME CpedHMX LeH Ha HedTb Ha
10% po 98,5 ponn./6Gapp. Ha oHe ocnabneHns MMPOBOro Crpoca, OOYCNOBIEHHOIO, B CBOK O4epeflb, CHUXEHMEM TEMMOB
pOCTa eBPOMNEeNCKOM 3KOHOMUKM. Kpome TOro, Mbl MPOTrHO3MpyeM 3aMefjlieHne pa3BuTusa KpeamtosaHua B 2012 r. HepasHo
BbllUeALIas 3KOHOMMYecKas CTaTUCTMKA MoKasana, YTo eBPOMenckas 3KOHOMMKA MOXET OKa3aTbCs B Nydllen dopme, Hem
0XMOANoCk: LeHbl Ha HedTb OCTAIOTCA Ha KOMMOPTHO BbICOKOM YPOBHE, @ CTPEMUTENbHBIV POCT KPeAUTOBAHNS NMPOLOIIKAETCA.
TakuM 0bpa3zoM, Hall NporHo3 pocta BBIM Ha 2012 . MOXET 0Ka3aTbCs CIMLIKOM KOHCEPBATUBHbBIM.

Anekcevi lessaTos, devyatovae@uralsib.ru
Onbra CTepuHa, sterinaoa@uralsib.ru
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HOBOCTU SMUTEHTOB

CoepGank (-/Baa1/BBB)

BaHK pa3meluaeT ABa BbiNycka eBpoboHA0B Ha 1,5 mnpg gonn.

CpeaHeCcpOYHbIN U ANNHHbIN BbINYCKW. Biepa OaHK 0b6baBMI 0 cOope 3asBOK Ha HOBbIN BbIMycK LPN cpokoM obpallieHns NaTb
neT 1 pasmepom «beHumapk». OpUeHTUP Mo AOXOOHOCTM M3HAYanbHO OaBancs Kak «4yTb Bbile 5%» («low 55%»), ofHako
BMOCNeACTBUM Obil cHMXeH A0 4,95%. YXe BedepoM OaHK OTKPbIT KHUIY Ha elle OAWMH, YyXe OeCATUNETHUM, BbiMyckK,
OPUEHTMPYSA Ha [OXOAHOCTb 6,125-6,375%. B ntore Obinn pa3MelleHbl NATUNETHUIA BbINYCK Ha 1 MNpA A0S, C AOXOAHOCTbIO
4,95% v pecsatunetHu Ha 500 MIH Ao, ¢ 4OXOOHOCTbIO 6,125%, a CyMMapHbIi 0ObeM Cnpoca CoCTaBW nopsaka 3,7 Miph
nonn. Ha npownon Hegene CoepbaHk NPOBOAMN POYA-LIOY CPeAM EBPOMNENCKMX U aMepUKaHCKMX MHBECTOPOB, Y BEPOATHOCTb
TOrO, 4TO pa3MeLLEeHNe COCTOUTCS, Mbl M3HAYallbHO OLEHMBANM Kak IOBOIbHO BbICOKYIO.

BaHK npeanaraet HeGONbLUYIO MPEMUIO KO BTOPUYHOMY PbIHKY. [lOXOOHOCTb MATUMNETHErO BbiNycka NpefnonaraeT cnpep K
CpefHepbiHOYHBIM CcBOMam nopsaka 395 6.m., Torga Kak Byepa gHem (elle A0 pa3MelleHuns) HaxomAWMNcs B oOpaLleHum
BbINyck Sberbank’17 ToproBancs co cnpegom npubnmantenbHo Ha yposHe 380 6.M., 1, TakM 00pa3oM, NpemMms KO BTOPUYHOMY
pbIHKY cocTaBnsieT okono 15 6.n. Cnpen No AecaTuneTHeMy BbiNycKy COCTaBm nopsaka 420 6.0., Toraa Kak Bbinyck Sherbank’2 1
TOProBascs co cnpefoM npumepHo 405 6.1., Tak YTO U B JAHHOM Clly4ae NpemMuns KO BTOPUYHOMY PbIHKY He npeBbicina 15 0.1.
Takum obpasom, ansa CbepbaHka pasMelleHVe MPOLINO, Ha Hall B3rNs4, O4eHb yCrnelHo. HecMoTpsi Ha BeCcbMa CKPOMHYIO
npemuio, Mbl cyuTaeM oba pa3MeLLeHHbIX BbiNycka MpuBReKaTenbHbIMM Ha BTOPUYHOM PbIHKE, MOCKOMbKY NPUAEPXMBaEMCs
MO3WTUBHOMO B3rNfAa Ha BeCb CermMeHT eBpobOHAOB. Mbl Takke He UCK/oYaeM, YTO Mocsie CTOfb YCMewHOoro pasMeLLeHms
npumepy CbepbaHka NocnenyioT Apyrme poccUnMckme SMUTEHTBI. Yke BYepa EABP oObaBMN 0 HamepeHuW B Bnvxkarilee BpeMs
nposect non-deal poya-Lwoy cpeam MHOCTPAHHbIX MHBECTOPOB.

CM. amarpammMy Ha creqyioule CTpaHuLe.



BaHk npepnaraeT HeGoNbLUYIO NPEMUIO KO BTOPUYHOMY PbIHKY
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[lonnapoBble eBPOOOANTaLLMN POCCUIACKMX BAHKOB MO COCTOsHMIO Ha 31 AHBapst 2012 T.
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VctouHuku: Bloomberg, oueHka YPAJICUba

CbepbaHk (Baal/BBB) — YCTOMYMBOCTb K BHELLUHWM BOMHEHWUAM. Pe3ynbTaTthl 3a 3 kB. 1 9 mec. 2011 T.

www.uralsibcap.ru/products /download /111201 _FI_%20Sberbank_3Q11%20Review.pdf?docid=12014&lang=ru

Hagpexaa Mbipcukosa, myrsikovanv@uralsib.ru
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B35 (BBB/Baa1/BBB)

JonnapoBbii 60HA Ha NOKaNbHOM pbIHKe

HoBbiVi BantoTHbIN BbIMYyCK HA POCCUNCKOM GupiKe. Buyepa cTano m3BectHo, 4To BOE nnaHupyeT B dheBpane pasMectiTb Ha
NOKafbHOM PbIHKE TPEXNETHUI BbIMycK obnunraumit obbemom 500 MnH fons. o Bbinycky npefycMoTpeHa otdepTa Yepes oamnH
rofd. B pgekabpe mpownoro rofga 3MUTEHT 3aperncTprpoBan MsTb BbIMYCKOB NOKaflbHbIX OONMraumii, HOMUMHWPOBAHHbLIX B
Jonnapax, obuwmmM obbemMoM 3 MIpA AOMN. W Tenepb npensiaraeT pPbiHKY NepBbiA M3 HUX. JaHHbIA MHCTPYMEHT Ans OaHka He
HoBbIn, B 2009-2010 rr. B3b yxXe pa3Meuan Ha MMBB fonnaposble 60HAbI Ha 0bLyio cymmy 4 MApL OOSS., NOCNeaHuin 13
KOTOpbIX Obin noratueH B 2011 r. OpneHTUp Mo CTaBke KyNoHa HaxoamTcs B Ananasoxe 3,9-4,15%.

[aHHBIA BbINYCK MO3BOMIAT MONYYUTb MpPUBMEKaTesbHYIO PyGneByl0 AOXOAHOCTb. HACKOMbKO Mbl MOHWMAET, OaHHbIN
WNHCTPYMEHT OPUEHTUPOBAH B NEPBYIO O4Yepedb Ha NIOKanbHbIX MHBECTOPOB. 18 yHacTHMKOB C pyOneBbiM POHAMPOBAHMEM 3Ta
Oymara no3BONUT NONy4YUTb O4YeHb NMPUBREKATENbHYIO PyOneByio JOXOAHOCTb. MpK TekylemM NonoXeHnn hopBapaHOM KPUBOW
npeanaraemMble OpPUEHTUPbLI OyayT 3KBMBaANeHTHbl pPybneBon [LOXOAHOCTM, CocCTaBnsiolen nopsaka 9,4-9,65%, uto
npnonmnTenbHo Ha 120—-160 6.1. Bbile, Y4eM O0XOAHOCTM pybneBbix OOHA0B rocOaHKOB COMOCTaBMMOW Alopaumn. ns Tex, y
Koro (oHOMPOBaHWE [LONNAPOBOE, WMHCTPYMEHT TOXe MOXeT MpefcTaBnsTb MHTepec. K mpumepy, LofnapoBble OOHAbI
CbepbaHka 1 PCXB ¢ atopalert okono roga TopryloTcs B HacTosLee BpeMsi C OXOAHOCTbO, paBHOM nopsaka 2,0-2,5%, npw
3TOM CTOMMOCTb NOKaNIbHOM MHMPACTPYKTypbl (pasHuua B JOXOAHOCTM Mexady eBpoboHaom Russia ‘18RUB n Od3-26204)
COCTaBNseT cenyac npumepHo 75 6.n. Taknmm 06pa3om, MOXHO MONYYMTb MPEMUIO HAL, PbIHKOM eBpoobnuraumi B pasmepe
okono 65-140 6.n.

Bbinyck MO3BONMT NMOMY4YUTb NPUBNEKaTenbHYyo pyGneByio OXOAHOCTb

JTokanbHble 0bamraummn rocygapcTBeHHbIXx 6aHKOB Mo cOCTosHMIO Ha 31 AHBapsa 2012 .
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MpeObloywne nybavkaumm no teme:

11 Hosbpsa 2011 r. BSb — CHuxeHve [OXOA0B M PocT pe3epBoB. OT4eTHOCT Mo MC®O 3a 2 kB. 1 1 n/r 2011 .
http://wwwe.uralsibcap.ru/products/download/111111_FI_VEB_2Q11%20Review.pdf?docid=11849&lang=ru

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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Poccenbxo36ank (Baa1/BBB)

HoBoe npeanoXxeHme He CToJib WWefpoe, Kak npeabigyLiee

HoBbii1 Bbinyck 6upxkeBbix obnuraumin. CerogHs Poccenbxo3baHk (PCEX) oTKpbiBaeT KHUTY 3asBOK Ha y4acT1e B pa3MeLLeHun
HOBOTO BbIMycka bupxkeBbIx obnuraunin cepmm 650-02 obbemoM 5 Mnpg pyd. cpokoM obpallieHus TpK rofa 1 ¢ odepTon Yepes
nontopa roga. Coop 3asBoK NpoanuTcs fo 3 deBpans. PasMelleHne Ha OMpe NpeaBapuUTeNbHO 3amniaHNMPOBaHO Ha 7 despans.
Bbinyck oTBeYaeT KpUTepusiM BKIOHEHUs B TomMbGapaHbii cnmucok L. OpreHTUpbl Mo CTaBKe KynoHa HaxoasTcs B AManasoHe
8,25-8,50%, 4yto cooTBeTCTBYET fOXOAHOCTN 8,42-8,68%.

Mpeano)xeHne NHTepecHO GNXKe K BepXHeW rpaHuL,e OpueHTMpa Nno AOXOAHOCTU. [oCneHN U3 pa3MELLEHHBIX N OAMH
N3 CaMblX NMKBUAHbIX BbiNyckoB Poccenbxo3barka — PCXB-15 (YTP 8,72% Ha 21 mMec.) — TopryeTcs B HacTosllee Bpems Co
cnpefiom K kpueon O®3, paBHbIM okono 180 6.1.. OpueHTMpbl No Bbinycky PCXB BO-2 npegnonaraioT cnpef kK OM3 nopsaka
170-190 6.n. Taknm 0Opa3oM, BbIMYCK MOXET MPeAcTaBfsTb MHTEPEC NMUlb BVXKe K BepxXHer rpaHule NpemnoXeHHoro
AvanasoHa. C opyrov CTOPOHbI, MPOLUeAWMEe Ha MPOLWIOV Heaene pasMeLleHns Apyrix rocbaHKoB Mokasasiv, YTO [OaHHble
3MUTEHTBI B HACTOsILLee BPeMs MOSb3YIOTCS XOPOLUMM CMPOCOM, MO3TOMY Mbl He UCKIoYaeM, 4To Poccenbxo3baHKy yaacTcs
3aKpbITb KHUMY MO CTaBke Bnnke K HUXHel rpaHuue. OfHako npy niobor cTaBke U3 NPeasioKeHHOro AmnanasoHa Mbl He BUAMM
noTeHuUMana ans pocta KOTMPOBOK OymMaru Ha BTOPUYHOM PbIHKE.

I'Ipennox(eﬂme npeacTBngaeT nuHtepec 6nuxe K BerHeVI rpaHuye opueHTnpa no goxXxoaHoCTn

JlokanbHble 0bnuraLmm rocyiapcTBeHHbIX 0aHKOB Mo cocTosHWo Ha 31 aHBaps 2012 T.

95 -
® PCXE-06 PCXE-13
® PCXB-14
® PCXB-12
90 -
PCXB-05
TpaHcKpenb-5 o @ PCXB-03 ® BTG 24-11N
= PCXB-07 @ PCXB-15
P : .2 @ ® TpancKpenb-6
2 85 PPXB BO-2 TpancKpeab BO-1 parchpea
g MBEO-2 e IMBBO-1
o PCXB-10
2
® pcxs11 8 o BTEEO2
o 4
g PCXBEO5 o @ BT5506 ® B35-08
S - ® BTEEO-
x BTb6e  ® pexg09 o mMEEOY% 05
5 PCXB 50-6
o ¢ ® @ PCXB-08
=3 BTB 244 “pcyE 01
g 75 1
= ® TpaHcKpenb-2
® BTb-5
70 4
6,5 ; ‘ ; ; ; ‘
0,0 05 1,0 1,5 2,0 25 3,0

MopuduumpoBaHHas Atopaums K onuuoHy/norawenuto, net

WcrouHmkmn: MIMBB, oueHka YPAJICKIba

MpenplayLime nyénvkaumm no Teme:
27 okTsbps 2011r. Poccenbxo3baHk — «MarnosnedatnsioLme pesynbTatel. OT4eTHOCTb 33 1 1/r 2011 r. no MCDO».
http: //www.uralsibcap.ru/products /download/111027 _FI_RSHB_1H11%20Review.pdf?docid=11752&lang=ru

Hapexpaa MbipcukoBa, myrsikovanv@uralsib.ru
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CeBepcrann (BB/Ba2/BB-)

YMepeHHO HeraTtusBHble onepaunoHHble pe3ynbTaTthl 3a 4 kB. 2011 .

B 4 k8. 2011 r. NPOU3BOACTBO CTanu COKPaATUINOCh Ha 6% KBapTan K kBapTany. Buepa CeBepcranb onybnvkosana yMepeHHo
cnabble onepaunoHHble pesynbTaThl 3a 4 k. 2011 r., oTpasuMBWMe nafeHne NPOM3BOACTBA CTann Ha 6% (3aeck n aanee —
KBapTan K kBapTtany). lNageHve obbsAcCHsAeTCA npoBefeHeM paboT No peMoHTy U 0bCyXmnBaHMIo 060pyA0BaHNA Ha POCCUNCKIX
MOLLIHOCTAX (—3%) B TeYeHMe Neproaa 1 CE30HHBIM OCNabieHeM Crpoca Ha aMepUKaHCKOM pbiHke (—14%). O6beMbl Npogax
y KomnaHuum ynann B 4 kB. 2011 r. ewe Oonblie, 4eM MPOM3BOACTBO. Tak, B PoccuM Mpopaxu ropsyekataHon CTanu
cokpatnnmcb Ha 17% Ha oHe NoHMXeHus cnpoca B 4 kB. 2011 r., BOSMOXHO, B CBfA3M C TEM, YTO YacCTb MPOAYKLIMN KOMMAHUA
HanpaBwWna Ha cknadbl € Lenbto npofdaTtb ee B 1 kB. 2012 r. no Bonee BbIFOAHON LieHe.

LleHbl KOMNaHMM CHUXXAIOTCA B COOTBETCTBMWN C PbIHOYHbIM TPEHAOM. HeratvBHbIV MOMEHT 3aK/04aeTcad B TOM, YTO
npogaxu Tpyd Gonbuoro avametpa (TBL) ynanu Ha 35% B 4 k8. 2011 I. BBUIY CHUXEHMS CMPOCa CO CTOPOHbI Masnpoma u
TpaHcHedTU. B Poccnn cpefHAs LieHa KOMMaHUM Ha cTaTb onyctunack Ha 7%, a B CLUA — Ha 4%, 4TO B LIeJIOM COOTBETCTBYET
PbIHOYHbIM TPEHOAM.

EBpoGoHabl CeBepcTany BbIrNaasT NpyBieKaTenbHO. B HAacTosAWMA MOMEHT pybnesble obnuraummn CeBepctany TOPryloTcs ¢
KpeantHbIM cnpefom k OD3 B pasmepe 150 6.1., 4to conocTtaBuMo ¢ bymaramm HJIMK, obnagaiowmmMu bonee BbICOKMMU
penTUHraMu, 1, Kak cneactaue, bonee npvenekaTensHeiMU. EBpoobnuraumm CeBepctanu BoIMaasT MHTEPECHO MO BCE AnMHe
KpVBOW, OOHAKO Mbl MpednoymTaeM eBpoboHabl EBpasa, npepnaraiowme Oonbllylo AOXOAHOCTb MpWU YyTb Boree BbICOKOM
YPOBHE KPEAUTHOIO PUCKa.

Amutpusi CmonuH, smolindv@uralsib.ru
BaneHTuHa boromonosa, bogomolovava@uralsib.ru
AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru

Fpynna JICP (-/B2/B)

KomnaHus ony6nukoBana onepauuoHHble pe3ynbTaTtbl 3a 4 kB. 2011 .

Mo ntoram ropga NpoJaXu B cerMmeHTe Macc-mapkeT B CaHKT-eTepOypre BbIpociv noyTu B ABa pas3a. B 4 k. 2011 r.
Mpynna JICP 3akno4mna HoBble KOHTPaKTbl Ha MPOAAXY 13 TbIC. KB. M 3IMTHOM HEABMXMMOCTU Ha K/IOYEBOM A1 KOMMNaHWUU
pblHke CaHKT-TeTepbypra, 4To Ha 63 % Bbille nokasaTtens 3 kB. 2011 r. Bcero xe 3a 2011 r. KoMnNaHWsa Npogana okono 45 Thic.
KB. M 3IUTHON HedBMXUMOCTU (+34% K ypoBHI0 2010 r.). ObLLas CTOMMOCTb 3aK/IOHEHHbIX KOHTPAKTOB B CEKTOPE 3MUTHOWM
HeLBUXIMOCTUM 3a rofl, Bbipocna Ha 38% [0 6,9 mnpa pyd. B cektope maccoBon HefBuxXMMOcCTU CaHKT-MeTepOypra npoaaxm
KoMnaHum B 4 kB. 2011 . CHU3MAUCh Ha 32% K 3 kB. 2011 1. 10 57 TbIC. KB. M, OFJHAKO 3TO BO MHOIOM OOBACHSETCS BbICOKOW
©a3on. 3a Becb 2011 1. NpoAaxmM KOMMaHWM B [AAHHOM CermMeHTe BbIpOCIM MoYTW BOBoe — Ha 95% — Ao 186 ThiC. KB. M.
CoBOKyMHasi CTOMMOCTb 3aKJIIOYEHHbIX KOHTPAKTOB B CErMeHTe MacCoBOro >Xunbsi B CaHKT-leTepbypre yBenuumnach Ha
NPaKTNYeCKM Ha Ty e BennyuHy (98%) no 13,1 mnppg pyb, Takmum 06pa3om, pocT LieH Obil MUHMManbHbIM. Mexay Tem, 00bem
nepeaady HeABMXMMOCT B cerMeHTe Macc-mMapkeT B CaHKT-[eTepbypre 3a rof cHM3uncs Ha 33% 1o 157 Tbic. KB. M, 4TO, MO
33ABMIEHVIO KOMMAaHWKM, COOTBETCTBYET rpaduKy peannsaumm npoekToB, OAHAKO MOXET HeraTBHO CKa3aTbCA Ha AMHaMuke
BbIPYYKM B KPaTKOCPOYHOW NepcnekTuBe.

HamBbiclive Temmnbl pocTa — Ha HOBbIX PbIHKaX. OObeM 3aKJOYEHHbIX KOHTPAKTOB Ha MPOLAXWM HEABMXMMOCTU B
EkaTepuHOypre Bbipoc 3a 2011 . Ha 125% [0 72 ThiC. KB. M, B TO BpeMsi Kak 00LLas CTOMMOCTb KOHTPAKTOB Bblpocna Ha 143 %
o 3,7 mnpg pyb. Havnydwyio anHaMuKy nokasafl camblii MOSIOLOW PbIHOK Afi KOMMNaHuM — B MockBe 0ObeM MpogaHHoM
HeaBuXUMocT B 2011 . yBenmumncs Ha 813% [0 37 ThiC. KB. M, a 00Las CTOMMOCTb 3aK/TlOHeHHbIX KOHTPAKTOB COCTaBuna 2,3
Mnpa pyo. HanomHum, 4to B 2011 r. B Mockse «go4dka» Mpynnbl JICP 3akiodmnna BTOPOM KOHTPAKT C MUHNCTEPCTBOM ODOPOHBI
P® Ha CTpomUTEnbCTBO XMoro kommnekca B ConHedHoropeke. Mo ntoram 2011 r. kak B EkatepnHOypre, Tak n B Mockse 06bem
nnoLaan, nepedaHHorn nokynaTtensm, CHU3UNCA Ha 27 % (35 TbiC. KB. M) 1 67% (5 TbiC .KB. M.) COOTBETCTBEHHO.

CTpouTenbHbIA CerMeHT M CerMeHT OOLLeCTPOUTENbHbIX U HepyaHbIX MaTepuanoB MoKasanu yMepeHHbIN PocT.
Pe3ynbTaTbl CTPOUTENILHOIO CerMeHTa OKasalucb HeuTpanbHbiMM — 3a Becb 2011 r. npegnpuatua Mpynnel JICP nepepnanu
3aKa34ymkam 653 Tbic. kB. M (+10%) OOMOB 13 COOPHOrO Xene3obeToHa, 13 KOTopblx 167 TbiC. KB. M ObINO NepenaHo B 4 KB.
2011 1. (=17% Kk ypoeHio 3 kB. 2011 r.). B cermeHTe 00LLECTPOUTENBHBIX 1 HEPYOHbIX MaTepmanos B 2011 r. 3admKcMpoBaH
poCT 00ObEeMOB peanv3almm Nno BCeM BMAAM Npomykummn B cpefHeM oT 10 go 30% (Hanbonee cyllectBeHHbIn — no XBU — Ha
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36% 00 463 ThiC. KyD. M, U LWebHI0 — Ha 37% [0 5432 TbiC KyD. M.), 4TO OTHACTV OBBACHAETCSA NPUOOPETEHMEM HOBbIX aKTVUBOB.
Mpuv 3TOM pe3ynbTaThl cermeHTa B 4 kB. 2011 1. okaszanuce cnabee, Yem B NpedplayLlem KBapTane.

O6nurauum Mpynnbi JICP BHOBb NpuBnekaTenbHbl. OnybnmnkoBaHHble pe3ynbTaTbl B LENOM HOCAT NMONOXMUTENbHbIV XapakTep
— He3Ha4MTenbHOEe KBapTalbHOE CHUWXEHWe moKa3aTener OTHOCUTENbHO OOBACHAETCH CUMbHBIMK  pe3ynbTataMi 3 KB.
Obnuraumnm Mpynnbl JICP 4OCTaTO4HO LUMPOKO NpefACcTaBneHbl Ha pbiHKe (4715 KOMMNaHWUKM CTPOUTENBHOM OTPaCsIvY), HO BCE XXe He
OTNINYAIOTCH BbICOKOW NMKBMOHOCTBIO. 3a MocniefHve Mecsubl KpeduTHbIA cnpeq Bymar k OD3 paclumpuncs co cpegHero
3HayeHus B 350 6.n. go 500-550 6.n., Gnarofaps 4emy BbINyckW KOMMNAHWW CTanu BbIMNAAETb NPUBIeKaTelbHO. PekoMeHayem
NPUCMOTPETLCS K BbiMyckam cepun 2, BO-3 1 BO-5 (nocneaHve aBa B fekabpe Takxe Obifv BKIOHEHb! B TOMOApAHbINA CNIMCOK
LL6 P®). AnbTepHaTmBom Oymaram pynnel JICP B LlaHHOM CeKkTope MOryT NOC/y>XKMTb aMOPTU3aLLMOHHbIe Bbinyckn JleHCneuCMY,
TOPryloLWmMecs: Ha COMOCTaBMMOM YPOBHe [OXOAHOCTM, HECMOTPS Ha bonee KOHCEPBATUBHLIA KpedWTHbIN NPpoduib SMUTEHTa
(Hanpumep oTHowweHWe YucTeld fonr/EBITDA no wtoram 1 n/r 2011 . JleHCneuCMY coctasuno 1,7 npoTtue 3,9 y Tpynnbl
JICP).

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru

Pycrnapo (BB+/Ba1/BB+)

Henoka3aTtenbHas otyeTHOCTb o MC®PO 3a 3 kB. n 9 mec. 2011 r.;
obnurauun manonpusneKaTesnbHbl

MepBble KBapTasnbHble pe3ynbTaTbl. Buepa Pyclnapo onybnmnkoBana kBapTanbHylo OTYETHOCTb 3@ 3 KB. @ TakxKe pe3ynbTaThl 3a
9 mec. 2011 r., OKasaBLUMECS HECKOMbKO Xy>Xe HallMX MPOrHO30B B 4acTu Bbipydks wm EBITDA. [Mo Hawemy MHeHuio,
npencraBfieHHas OTYETHOCTb He COBCEM aeKBAaTHO OTPaXKaeT peanbHOe MOSIoXeHWe Aen B KOMMaHUU, Tak Kak ¢ 1 KB. MpoLuioro
rofla B oT4eTHOCTWM [pynnbl nepectan KOHCONMMAMPOBATLCH CObITOBbIE akTMBbI, nepedaHHble MHTep PAO ESC. Kpome Toro,
pe3ynbTatbl KoHcoNMaaummn PAO 3C BocToka CTaHyT U3BECTHbI TOMIbKO Nnocne Nybnmkaumm UTOroBom OTHETHOCTM 3a Becb 2011 T.
CornacHo AaHHbIM, He YHUTLIBAIOLMM BblObITUE aKTUBOB, BbIpyYKa KOMMaHUM B OTYETHOM KBapTasne onyctunace Ha 65% (3geco
v ganee — rof k rody) 1o 32 mnpa py6. (Haw nporHos — 33 mnpa py6.), a 3a 9 Mec. nokasatesb CHM3UNCA Ha 34% 1o 197 mnpa
py0., Torna kak mbl oxugann 198 mnpg gonn. B 1o xe Bpems Bbipyyka C y4eTOM BbIObIBLUMX aKTMBOB B OTHETHOM KBapTase
noBbicvnach Ha 18% fo 32 mnpg py0., yBennumslunch Ha 13% 3a 9 mec. 2011 1. go 1071 mnpg py©. YBenunyeHve Bbipyykm
OTHOCUTESIbHO YPOBHEN roAMYHOW AaBHOCT OOBSACHAETCS Kak NONOXMUTENBHOM LLeHOBOW IMHAMUKOW PbIHKA «Ha CyTKM Bnepemy,
TaK U yBeNuYeHeM BbIpabOTKM 3MEKTPO3HEpPruM B CBA3WM C BOCCTAHOBReHMeM obopyaoBaHus Ha CasHo-LLyweHckon MC.
HesHaumTenbHbIM pocT ponra Pycfugpo - pno 49 mnpg pyb. — Ha ¢oHe cHuxeHus 12M EBITDA ctan npuynHom
HeCyLLLeCTBEHHOIO NOBbILEHWS LONTOBOM Harpy3km 3a 9 mec. 2011 r. go 0,8 B TepmuHax [Jonr/EBITDA.

(-]

JlokanbHble BbIMYCKU ManonpuBieKaTesfbHbl, OfHAaKO €BPOOOHA, MOXET ObiTb MHTepeceH. [1Ba NoKanbHbIX BbiMycka
PycTnapo HU3KONMKBUAHBI M TOPryIOTCH NMPaKTUYeCckn Ha ofHOM ypoBHe ¢ bymaramu OCK ESC (BBB/Baa2), koTopas obnagaet
Oonee BbICOKMMW PEUTUMHIAMU WU OTAMYaeTCa Oonbluer Lofien y4acTus roCydapcTBa B YCTaBHOM KanuTane. YTo kacaetcs
pybnesoro eBpoboHaa RusHydro'15, ToprytoLerocs ¢ 4OXoAHOCTbIO 8,88 %, 3a nocnenHee BpeMs NpPemmns Bbinycka K HEMHOTO
bonee ONMHHBIM JIOKanbHLIM 0ONMrauMsaM Obila NPAKTUYECKM TMKBUAMPOBAHA, HYTO He OCTaBIISeT CyLIECTBEHHOrO NMoTeHuMarna
pocTa KOTMPOBOK. TeM He MeHee, flaxe Ternepb eBpoOoHAb! PycTMapo npefnaraoT O4HY U3 CaMblX BbICOKMX LOXOLHOCTEN Cpefm
pyOneBbIX eBpoOOnMraLmin KBa3nCyBepPEHHbIX 3aeMLLUMKOB M MOTYT ObITb MHTEPECHbI MHBECTOPaM, AeNaloLliM CTaBKy Ha pocT
pyons u CTpeMsALLMMCS AMBEPCUDULMPOBATL NOPTdeNs rocoymar.

MonHbIN KOMMeHTapui ByaeT onybnmnkoBaH B Onvixanilee Bpems.

tOpuvi Fon6aH, golbanyv@uralsib.ru
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Jonrosow pbIHOK
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1 deBpans Oopa3meleHne OD3- 26205 (35 mappa py6b.). Morawenne AVXKK-04 (0,9 mnpa pyO.).
2 beBpans MoraweHwe TatdoHAbaHK-2012 (225 mnH gonn.).
3 cbespans PasmeleHne EABP-01 (5 mnpa py6b.).
7 cbeBpans Pa3meLteHwve baHk 3eHnT-50-04 (3 Mnpg pyb.). Pa3mellieHne BIB-nn3nHr-06 (10 mnpg, pyo6. ).
9 cbeBpansa Pa3melueHue Tene2-CaHkT-Metepbypr-05 (4 mnpg pyb.). Odepta BTE-Nn3mHr OGuHaHc-08
(5 mnpa py6.).
10 cheBpans Ocbepta Poptym-02 (5 mnpg pyo.).
13 cheBpans OdcbepTa BTB 24-02 (10 mapg pyo.).
14 deBpans OdepTta JTOKO-baHk 6O-01 (2,5 mnpg pyo.).
15 deBpans MoraweHwne Konewnka-02 (4 mnpg py6.). MoraweHwue Konenka-03 (4 mapga py6.). Morawenne CY-
155 Kanutan-03 (3 mnpa py6.).
17 despans Odeprta Aned-bark-01 (1 mnpg pyb.).
JeHeXHbIn
PbIHOK
08 eBpans BaHKM LonXHbI BepHYTb MUHGUHY 20 Mnpg pyo.
15 eBpans Bbinnara ctpaxoBbix B3HOCOB
15 dpeBpans BaHKM LonXHbI BepHYTb MUHGUHY 10 Mnpg pyo.
20 ceBpans Boimnata 1/3 HOC3a 4 k.. 2011 .
22 despans BaHkM gonxHbl BepHYTb MuHbuHy 100 Mipg py©.
27 eBpans Beinnata HAMW v akum3os
28 eBpans Bbinnata Hanora Ha nNpubbIb
29 tbeBpansa BaHKM fonXHbI BepHYTb MUHGUHY 127 Mmnpp, pyo.
KANEHOAPb ODEPT
Jata O6bem LleHa CraBKa HoBas [aTta cnepytowen
obepTs! Bbinyck Bbinycka, odepTbl, npeablayuier cTaBKa odepTbl /
MJTH py6. % OKyrnoHa, %  KynoHa, % noraiueHusa
09.02.12  BTB-JIn3uHr GurHaHc-08 5000 100 7,05 7,8 7 aBrycra 2012
10.02.12  ®optym-02 5000 100 6,5 6,5 8 asrycta 2012
13.02.12  BTb 24-02 10 000 100 4,5 7,75 5 ceBpans 2013
14.02.12  NOKO-baHk BO-01 2500 100 8,5 9,8 7 cbeBpans 2013
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PbiHOK py6neBbix o6nurauui
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DOara Mecsiues go Kotuposku OoxoaHocTb, %

Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop

% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
TKoHTUH-2 7,000 R 850  14.06.12 14.06.12 44 96.50 100.00 Motpe6. yen.
Uranium-1 16,500 R 9.75  06.06.12 05.12.16 24.11.21 58.2 1179 99.41 100.40 mra
AGconioT-5 1,800 R 800 01.02.12 30.07.14 270716 30.0 53.9 BB+/Ba3/ OuHaHCI
ABarapa-3 1,500 R 800 11.05.12 18.05.12 10.05.13 36 15.3 100.00  0.00 2,037 99.90 100.00 8.09 7.86 0.26 oT3BaH/B2/ OuHaHCbI
ABTOBA3-4 5,000 R 0.10  22.05.12 24.05.12 20.05.14 37 21.6 Bl MatumHocTp. 1 np.
AsTonop-1 3,000 R 975 04.12.12 29.11.16 58.0 100.25 100.75 CTpouTenscTBo
AlpoCoto3-2 1,500 R 17.00 28.03.12 28.03.12 1.9 CenbeK. X03.
AMDKK 2011 1-1 2,258 R 9.00 15.02.12 15.02.44 384.8 OuHaHCbI
AVKK 2011 1-2 1129 R 300 15.02.12 15.02.44 384.8 OuHaHC!
AMDKK 2011 2-1 7457 R 825 15.03.12 15.09.43 379.7 /Baa3/ OuHaHCbI
AVKK 2011 2-2 7457 R 6.00 15.03.12 15.09.43 379.7 [Baa3/ OuHaHCbI
AVDKK-04 900 R 870 01.02.12 01.02.12 0.0 [Baa1/BBB OuHaHCI
AVDKK-05 1320R 7.35  15.04.12 15.10.12 8.5 99.90 5,000 99.85 99.99 7.711 7.33 0.64 /Baa1/BBB OuHaHCbI
AVDKK-06 2,000 R 740 15.04.12 15.07.14 295 /Baa1/BBB OuHaHCbI
AVDKK-07 4,000 R 768  15.04.12 15.07.16 53.5 97.30 100.00 [Baa1/BBB OuHaHCbI
AVDKK-08 5,000 R 763 15.03.12 25.03.14 15.06.18 258 76.5 99.25 = 0.58 300 96.20 99.89 8.46 8.22 7.61 1.22 /Baa1/BBB OuHaHCbI
AVDKK-09 5,000 R 749  15.02.12 15.02.15C 15.0217 365 60.6 99.68 044 240 97.26 7.87 7.84 7.40 1.87 /Baa1/BBB OUHaHCbI
AVDKK-10 6,000 R 805 15.02.12 15.11.18 815 98.50 709 98.50 8.75 8.03 324 [Baa1/BBB OuHaHC!
ADKK-11 10,000 R 820 15.03.12 15.09.20 103.6 98.00 175 98.00 102.00 8.96 8.28 3.94 /Baa1/BBB OuHaHCbI
ADKK-12 7,000 R 10.75  15.06.12 15.12.13 225 103.50 5,000 103.17 104.00 10.25 /Baa1/BBB OuHaHCbI
AVDKK-13 7,000 R 1075  15.04.12 15.04.18 745 112.00 113.00 [Baa1/BBB OuHaHCI
ADKK-14 7,000 R 10.75  15.05.12 15.05.23 135.5 114.40 115.29 /Baa1/BBB OuHaHCbI
AVDKK-15 7,000 R 10.75  15.03.12 15.09.28 199.6 114.90 115.70 /Baa1/BBB OuHaHCbI
AVDKK-16 10,000 R 825 15.03.12 15.09.21 115.6 98.30 13,585 96.30 98.30 8.85 8.30 493 [Baa1/BBB OuHaHC!
AMDKK-17 8,000 R 9.05 15.04.12 15.04.22 1225 102.50 103.00 /Baa1/BBB OuHaHCbI
AVDKK-18 7,000 R 800 15.04.12 18.04.16 15.07.23 506 1375 94.00 /Baa1/BBB OuHaHCbI
AVDKK-19 6,000 R 770 15.02.12 19.05.15 151125 396 165.6 97.00 101.00 [Baa1/BBB OuHaHCI
AVDKK-20 5,000 R 860 15.03.12 15.12.27 190.6 98.50 101.10 /Baa1/BBB OuHaHCbI
AVDKK-23 14,000 R 794  15.06.12 19.06.12 15.12.29 46 2146 /Baa1/BBB OuHaHCbI
And-2 1,000 R 1275 22.06.12 21.12.12 10.7 100.19 70,443 100.02 100.19 1287 1256 076 Mepva
Axbapc-5 5,000 R 825 17.04.12 24.04.12 15.10.13 28 205 100.05 100.25 BB/B1/ OuHaHCbI
AKpOH-2 3,500 R 820 22.03.12 19.09.13 19.6 97.61 99.40 B+/B1/ Xum. npom.
AKpOH-3 3,500 R 13.85  23.05.12 25.05.12 20.11.13 38 2.7 101.80 101.99 B+/B1/ Xum. npom.
AkpoH-4 3,750 R 7.95  29.05.12 29.05.14 18.0521 279 1116 90.01 97.90 B+/B1/ Xum. npom.
AKpOH-5 3750 R 795  29.05.12 29.05.14 18.0521 279 1116 90.00 98.00 B+/B1/ Xum. npom.
Anpoca-20 3,000 R 895 27.03.12 23.06.15 40.7 10094 0.14 39,001 100.95 101.50 8.91 8.79 270 BB-/Ba3/BB- mra
Anpoca-21 8,000 R 825 22.03.12 25.06.13 18.06.15  16.8 40.6 100.70  0.05 32,000 100.70 101.50 7.93 8.12 1.22 BB-/Ba3/BB- mra
Anpoca-22 8,000 R 825 27.03.12 28.06.13 23.06.15 169 40.7 100.70 | 0.01 245,953 100.71 100.80 7.94 8.13 1.23 BB-/Ba3/BB- mra
Anpoca-23 7,000 R 895  22.03.12 18.06.15 40.6 10098 = 0.18 60,000 100.95 101.15 8.89 8.78 269 BB-/Ba3/BB- mra
Anbghabatk-1 5,000 R 825 07.02.12 06.02.14 02.02.16  24.2 48.1 BB+/Ba1/BB OuHaHCbI
AnbchabaHk-2 5,000 R 9.25  08.06.12 11.06.13 021216 16.3 58.1 100.63  0.03 181,110 100.61 100.65 8.92 9.07 1.18 BB+/Ba1/BB OUHaHCbI
AnbsicHK BO-1 5,000 R 925 07.02.12 04.02.14 242 99.66 = 0.16 360 93.01 99.79 9.66 8.89 1.64 BI/B+ Hecbtb 1 ras
AnbsiHcHK-3 5,000 R 9.75  31.07.12 01.08.13 210720 180 101.7 100.00 100,000 99.28 101.30 9.99 9.75 1.30 BI/B+ Hethtb 1 ras
AnbsiHcHK-4 5,000 R 885 12.06.12 09.06.16 01.06.21 52.3 1121 90.50 399 90.00 93.00 12.03 9.65 3.23 BI/B+ Hechtb 1 ras
AnbsiHcHK-6 7,000 R 885 15.06.12 15.06.16 04.06.21 52.5 1122 85.02 92.00 BI/B+ Hedbtb 1 ras
AwvypMetann-7 1,380 R 18.00  31.03.12 30.06.12 5.0 mra
AnT3616-2 800 R 18.00  06.03.12 05.06.12 41 100.95 9,398 100.82 101.00 1415 1736 0.19 GapmaLieBTika
Atom3H[pom-6 10,000 R 750 15.08.12 15.08.14 305 96.00 99.90 //BBB- OneKTposHepr.
Aspocpnot 50-1 6,000 R 7.75  09.04.12 08.04.13 142 100.00 5,000 100.00 100.10 7.88 7.57 1.05 BB+// Tpaxcnopt
Aspocpnot 50-2 6,000 R 7.75  09.04.12 08.04.13 142 100.00  0.00 5,025 100.00 100.20 7.88 7.57 1.05 BB+// Tpaxcnopt
Aapoakcnpecc-1 3,500 R 11.00  20.07.12 13.01.17 59.5 TpaHcnopt
BantHBb-2 1,500 R 9.00 15.03.12 20.03.12 10.09.15 1.6 433 B3/ OuHaHCbI
BaHkMocksbl-2 10,000 R 755 03.02.12 01.02.13 121 BBB-/Ba2/ OuHaHch!
BaHkCMe BO-1 5,000 R 825 10.04.12 09.04.13 14.3 otagaH/Ba3/ OuHaHch!
BakCI6 6O-2 5,000 R 750  26.03.12 27.03.12 23.09.13 18 19.8 99.91 99.98 ot3BaH/Ba3/ OuHaHCbI
BankCM6 604 3,000 R 850  14.06.12 17.12.12 121213 10.6 224 oT3BaH/Ba3/ OuHaHCh!
BauwHettb 5O-1 10,000 R 9.35  05.06.12 05.12.13 021214 222 341 100.77 | 0.02 303,972 100.71 100.79 9.07 9.15 1.57 Hedbtb 1 ras
BauwHeTb-1 15,000 R 1250 19.06.12 22.12.12 13.12.16 107 58.5 103.85 103.92 Hetbtb 1 ra3
BauwHedTb-2 15,000 R 1250  19.06.12 22.12.12 131216 107 58.5 103.31 103.97 Hetbtb 1 ras
BawHedts-3 20,000 R 1250  19.06.12 221212 131216 107 58.5 103.69 103.80 Hecbtb 1 ras
Benok-2 2,000 R 0.01  23.02.12 23.02.12 0.8 99.00 99.50 mra
Bunbark 5O-1 3,000 R 985  20.06.12 25.12.12 20.12.14 108 347 100.00 245,000 10.06 9.74 0.79 0T3BaH/B2/B- | duHaHChl
BuHbaHk-2 1,000 R 8.85 28.04.12 29.04.13 14.9 99.51 ot3gaH/B2/B- OuHaHch!
BK EBpaaus-1 5,000 R 840  27.06.12 27.06.16 20.06.18  52.9 76.7 95.00 325 95.01 96.50 10.07 8.77 3.38 BB/ Hetbtb 1 ra3
BHNM Napuba-1 2,000 R 770  27.03.12 29.03.14 259 99.30 99.40 1/BBB OuHaHCbI
BB BO-1 3,000 R 735 13.04.12 17.10.12 11.10.13 8.5 204 Jot3gan/otaBaH  Motpeb. ToB.
BB BO-2 3,000 R 735 13.04.12 17.10.12 11.10.13 8.5 204 101.00 Jot3gan/otsBaH  MoTpeb. ToB.
BB BO-3 3,000 R 735 13.04.12 17.10.12 11.10.13 8.5 204 Jot3gan/oTaBaH  MoTpeb. ToB.
BB BO-6 5,000 R 790 28.06.12 27.06.13 16.9 100.00 Jot3gan/otaBaH  Motpeb. ToB.
BB BO-7 5,000 R 790 28.06.12 27.06.13 16.9 Jot3gan/otsBaH  MoTpeb. ToB.
BB BO-8 5,000 R 735 13.04.12 17.10.12 11.10.13 8.5 204 Jot3gan/otsBaH  MoTpeb. ToB.
BBO-3 5,000 R 745 29.02.12 27.02.13 12.9 99.05 5,000 98.55 99.10 8.56 7.29 0.94 Jot3gan/otaBaH  MoTpeb. ToB.
BIWA AVKK-1 3752 R 850 15.03.12 15.03.40 337.7 100.60 101.00 /Ba3/ OuHaHCbI
Bukropust 5O-1 2,000 R 8.00 14.02.12 12.02.13 124 ot3BaH// Motpeb. yen.
BK WHeect-1 10,000 R 925 20.07.12 19.07.13 176 101.19 5,000 101.10 101.90 8.54 9.12 1.29 /Ba3/BB Tenexom
BK WHeect-3 10,000 R 740  10.07.12 08.07.14 292 97.00 0.15 115,053 96.66 98.98 8.99 7.60 2.07 /Ba3/BB Tenexom
BK WHeecT-6 10,000 R 830 17.04.12 13.10.15 444 29,300 96.65 97.75 /Ba3/BB Tenexom
BK WHeecrt-7 10,000 R 830 17.04.12 13.10.15 444 96.71 4 96.70 97.30 9.58 8.38 2.90 /Ba3/BB Tenexom
Brewnpbark 50-1 3,000 R 11.75  30.05.12 05.12.12 30.11.13 102 220 10024 0.14 300,048 100.10 10015  11.72 1149 072 B2/B OuHaHCbI
Brewnpbakk-1 1,500 R 1050  16.05.12 14.11.12 9.5 99.25 345,002 99.00 99.75 1180 1035  0.68 B2/B OuHaHCbI
BopokaHanCM6-1 2,000 R 8.80 13.06.12 09.12.15 46.3 101.00 /Baa2/BB+ Motpe6. yen.
Boct3kenp 5O-1 1,000 R 750 08.03.12 07.03.13 13.2 B1/ OuHaHch!
Bocrdkenp 60-2 2,000 R 1050  29.03.12 01.10.12 25.09.14 8.0 318 99.98 | 0.01 45,000 99.93 100.10 = 10.76 1014 0.57 B1/ OuHaHCb
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Bocrdkenp BO-5 2,000 R 9.00 19.04.12 24.04.12 17.10.13 28 205 99.70 100.10 B1/ OuHaHCb
BTB 24-11N 15,000 R 865 14.03.12 10.12.14 343 99.60 101.00 BBB/Baat/ot3BaH  BuHaHChI
BTB 24-2 10,000 R 450  07.02.12 13.02.12 05.02.13 0.4 122 BBB/Baal/ot3BaH  DuHaHCHI
BTB 24-3 6,000 R 560 30.05.12 05.06.12 29.05.13 41 15.9 99.15 BBB/Baal/otagaH  ®uHaHCh!
BTB 24-4 8,000 R 6.90 23.02.12 29.08.12 20.02.14 6.9 247 99.55 100.49 BBB/Baat/ot3BaH  duHaHChI
BTB BO-1 5,000 R 760  16.03.12 15.03.13 134 99.91 207,650 99.78 99.98 7.90 7.53 1.00 BBB/Baa1/BBB  ®uHaHchI
BTE 60-2 5,000 R 760  16.03.12 15.03.13 134 99.87 218,000 99.70 100.00 7.94 7.54 1.00 BBB/Baa1/BBB  ®uHaHchI
BTE 50-5 10,000 R 760 16.03.12 15.03.13 134 99.87 140,000 99.70 99.95 7.94 7.54 1.00 BBB/Baa1/BBB  ®uHaHchl
BTE 50-6 10,000 R 850  23.03.12 28.12.12 19.12.14 109 346 100.66  0.00 306,312 100.65 100.67 7.95 8.37 0.80 BBB/Baa1/BBB ~ ®uHaHchI
BTE BO-7 10,000 R 795  27.04.12 01.02.13 23.01.15 121 35.8 100.11 869,881 100.04 100.07 8.07 7.93 0.89 BBB/Baa1/BBB  ®uHaHchI
BTB Nnauhr-1 3692 R 710 09.02.12 14.05.12 06.11.14 34 332 99.96 2,300 99.85 100.00 744 6.99 0.25 BBB//BBB OuHaHCbI
BTB Muautr-2 5385 R 645 10.04.12 10.01.13 07.07.15 113 412 98.75 98.90 BBB//BBB OuHaHCbI
BTB Muaukr-3 3462 R 6.90 13.03.12 11.09.13 07.06.16  19.4 52.2 97.85 325,001 97.85 99.50 8.88 6.99 1.19 BBB//BBB OuHaHCbI
BTB Muaukr-4 3462 R 6.65 13.03.12 13.03.1¢ 07.06.1€ 134 52.2 98.60 99.40 BBB//BBB OUHaHCbI
BTB Muautr-7 3846 R 815 07.03.12 04.06.14 301116 28.1 58.0 100.00  0.00 100 99.90 100.50 8.40 8.05 1.56 BBB//BBB OuHaHC!
BTB Muaur-8 4615 R 7.05  07.02.12 08.02.12 01.08.17 0.3 66.0 BBB//BBB OuHaHCbI
BTB Muaur-9 4615 R 7.00 08.02.12 02.08.17 66.1 BBB//BBB OuHaHCbI
BTBE-5 15,000 R 740  19.04.12 17.10.13 205 100.43 20 99.10 100.46 7.32 7.35 1.51 BBB/Baa1/BBB  ®uHaHchI
BTB-6 15,000 R 720 11.04.12 13.07.12 06.07.16 54 53.2 99.88  0.06 133,597 99.82 99.90 7.68 7.18 0.41 BBB/Baa1/BBB  ®uHaHchI
B3B JnaunHr-01 5,000 R 850 12.07.12 14.07.15 020720 414 101.1 BBB//BBB OuHaHCbI
B3B JuanHr-03 5,000 R 750  13.04.12 16.04.14 02.0421 265 110.1 90.00 99.69 BBB//BBB OuHaHCI
B3B JnauHr-04 5,000 R 860 13.04.12 13.04.16 02.04.21 50.4 110.1 95.00 97.95 BBB//BBB OuHaHCbI
B3B JuanHr-05 5,000 R 860 13.04.12 13.04.16 02.04.21 50.4 110.1 97.50 97.95 BBB//BBB OuHaHCbI
B3B JuanHr-08 5,000 R 880 01.05.12 31.10.14 19.10.21 33.0 116.7 99.97 = 0.07 25,048 99.90 100.00 9.00 8.61 2.24 BBB//BBB OuHaHCbI
B36 JuanHr-09 5,000 R 880  02.05.12 03.11.14 20.10.21 33.1 116.7 99.95 127,015 100.00 100.10 9.01 8.62 225 BBB//BBB OuHaHCbI
B3B-06 10,000 R 790 24.04.12 21.10.17 131020 687 104.5 95.00 125,002 94.85 95.50 9.24 8.13 419 BBB/Baa1/BBB  ®uHaHchl
B3B-08 15,000 R 6.90 24.04.12 24.10.13 131020 2038 104.5 9948 098 1 97.35 99.48 7.35 6.81 1.52 BBB/Baa1/BBB  ®uHaHchI
B3B-09 15,000 R 790  29.03.12 25.03.16 18.0321 4938 109.6 95.87 490,000 96.32 96.99 9.32 8.02 3.21 BBB/Baa1/BBB  ®uHaHchI
B3B-10 15,000 R 850 03.04.12 29.09.16 21.09.21 56.0 115.8 BBB/Baa1/BBB ~ ®uHaHchI
TasnpHedpts 6O-5 10,000 R 715  10.04.12 09.04.13 143 99.80 = 0.10 26,221 99.50 99.95 7.45 7.01 1.06 /Baa3/BBB- Hecbtb 1 ras
lasnpHedpts 60-6 10,000 R 715 10.04.12 09.04.13 143 99.75 132,662 99.50 100.00 7.50 7.01 1.06 /Baa3/BBB- Hetbtb 1 ras
[asnpHed1b-03 8,000 R 1475  17.07.12 23.07.12 12.07.16 5.7 534 103.35 103.55 /Baa3/BBB- Hetbtb 1 ra3
lasnpHedtb-04 10,000 R 820 17.04.12 16.04.18 09.0419 745 86.3 97.30 087 65,000 97.20 98.00 8.96 8.23 445 /Baa3/BBB- Hedbtb 1 ras
lasnpHed1b-08 10,000 R 850 07.02.12 02.02.16 48.1 99.70 28,773 99.70 100.40 8.77 8.19 3.07 /Baa3/BBB- Hedbtb 1 ras
lasnpHedp1b-09 10,000 R 850 07.02.12 08.02.16 26.01.21 483 107.9 99.61 47 95.70 100.07 8.80 8.20 3.07 /Baa3/BBB- Hetbtb 1 ra3
lasnpHedptb-10 10,000 R 890 07.02.12 05.02.18 26.01.21 722 107.9 100.00 101.30 /Baa3/BBB- Hedbtb 1 ras
lasnpom-09 5,000 R 723 15.02.12 12.02.14 244 98.74 200 97.81 99.70 8.07 7.08 1.73 BBB/Baa1/BBB  Hethtb 1 ras
[asnpom-11 5,000 R 13.75  26.06.12 24.06.14 288 113.61 48,191 113.05 114.00 7.58 1196  1.97 BBB/Baa1/BBB  Hethtb 1 ras
lasnpom-13 10,000 R 1312 26.06.12 26.06.12 48 10248 0.02 18,759 102.47 102.60 6.85 1265 038 BBB/Baa1/BBB  Hethtb 1 ras
lasnpomK-3 15,000 R 7.50  10.05.12 14.11.12 06.11.14 9.5 332 100.22 | 0.01 189,784 100.20 100.23 7.31 7.36 0.70 BBB/Baa1/BBB  Hethtb 1 ras
r3c-1 1,500 R 800 20.06.12 20.06.12 46 92.00 100.20 OneKTpoaHepr.
rac-2 1,500 R 1200  24.04.12 23.04.12 147 95.00 101.9¢ OneKTpoaHepr.
naeHasflopora-3 8,000 R 1130 19.11.12 30.10.28 2011 97.00 CTpouTenscTBo
noGakc 6O-1 5,000 R 830 16.02.12 16.02.13 126 99.65 1,870 97.10 99.65 8.84 8.02 0.91 BB//BB OuHaHCbI
InoGakc 60-2 5,000 R 990 22.07.12 2207.13 177 20,000 100.31 101.30 BB//BB OuHaHCI
noGakc 60-3 3,000 R 810  08.06.12 13.06.12 08.12.13 44 223 99.99 1,365 99.95 100.15 8.24 8.00 0.33 BB//BB OuHaHCbI
noGakc 60-4 3,000 R 6.95 01.02.12 03.08.12 01.08.14 6.1 30.0 BB//BB OuHaHCbI
noGakc 60-5 2,000 R 810 08.06.12 13.06.12 08.12.13 44 223 99.55 100.05 BB//BB OuHaHCI
noGakc 60-6 2,000 R 6.95 01.02.12 03.08.12 01.08.14 6.1 30.0 BB//BB OuHaHCbI
MB BO-1 10,000 R 7.75  08.06.12 08.12.13 223 98.90 99.16 /Baa3/BB+ OuHaHCbI
M6 6O-2 10,000 R 6.75 18.07.12 23.07.13 18.07.14 177 296 76,848 97.90 98.30 [Baa3/BB+ OuHaHCb
M6 60-4 10,000 R 850  20.06.12 24.12.12 201214 108 347 100.60 147,000 100.50 100.69 7.92 8.37 0.80 /Baa3/BB+ OuHaHCbI
IMB Unotexa 879 R 800 29.03.12 29.12.36 299.1 99.90 50,000 99.61 99.95 8.25 795 | 10.07 OuHaHCbI
IMB Unotexa2-1 4,348 R 750  25.02.12 25.06.41 353.0 100.79 | 0.16 10,000 100.00 103.00 841 744 1062 OuHaHCI
Me-2 5,000 R 6.54  23.05.12 20.11.13 217 /Baa3/BB+ OuHaHCbI
rMe-4 20,000 R 6.85 17.05.12 15.11.12 9.5 /Baa3/BB+ OuHaHCbI
IMB-5 20,000 R 6.85 24.05.12 22.11.12 9.7 [Baa3/BB+ OuHaHCb!
CC 6O-1 3,000 R 825 22.06.12 25.12.12 201213 108 227 BB/ MatuurocTp. 1 np.
[CC BO-2 3,000 R 750 24.04.12 25.04.12 22.04.14 28 26.7 98.00 BB/ MaLuuHocTp. 1 p.
rcC BO-3 3,000 R 825 24.04.12 24.04.13 220414 148 26.7 99.85 BB/ MauuocTp. 1 np.
rcc-1 5,000 R 7.00 22.03.12 26.03.17 61.8 98.00 100.00 BB/ MaLuurocTp. 1 np.
[BrK-1 5,000 R 7.75  09.03.12 08.03.13 13.2 B3/ OneKTpoaHepr.
[IBTT -2 5,000 R 7.75  19.07.12 18.07.13 176 Tpaxcnopt
[IBTr-3 1,050 R 17.00  01.03.12 29.08.13 189 Tpaxcnopt
[JlenbraKpeaut-6 5,000 R 720 20.06.12 25.06.14 15.06.16 28.8 525 96.15  0.25 2,000 95.90 96.20 9.23 743 2.02 /Baa2/oT3saH OuHaHch!
[JlenbraKpeaut-8 5,000 R 8.33  09.05.12 12.11.14 02.11.16 334 571 /Baa2/oT3saH OuHaHch!
[llepxapa AKB-1-06 300 R 1025  15.02.12 20.08.12 13.08.14 6.6 304 99.84 100.10 OuHaHCb
[noc-1 2,000 R 6.00 19.06.12 19.06.12 46 mra
M LienTp-1 1,150 R 850  05.06.12 26.05.15 39.8 92.50 94.00 Morpe®. yen.
EABP-3 5,000 R 750  01.05.12 31.10.13C 251016 21.0 56.8 98.20  0.00 160,000 98.20 98.40 8.81 7.50 1.51 BBB/A3/BBB OuHaHCbI
EABP-4 5,000 R 770 14.02.12 13.02.14 06.02.18 245 723 97.75 98.40 BBB/A3/BBB OuHaHCbI
EBPP-4 3,000 R 707  15.03.12 12.06.14 284 100.50 101.00 A3/ OuHaHC!
EBPP-5 5,000 R 7.06  11.04.12 09.04.14 263 100.50 100.80 A3/ OuHaHCbI
EEPP-6 3,500 R 0.01  29.09.12 28.09.18 80.0 A3/ OuHaHCbI
EBPP-7 3,500 R 0.01  29.09.12 28.09.18 80.0 A3/ OuHaHCbI
EBPP-9 1,000 R 0.50  16.06.12 15.06.16 52.5 A3/ OuHaHCbI
EspaaXonauHr-1 10,000 R 925 23.03.12 26.03.13 13.0320 138 974 100.60  0.30 129,000 100.50 100.79 8.86 8.90 0.99 BB-/B1/B+ mra
EspaaXonauhr-2 10,000 R 9.95  30.04.12 28.10.15 191020 449 104.7 30,000 99.37 99.74 BB-/B1/B+ mra
EspaaXonauhr-3 5,000 R 925 23.03.12 26.03.13 13.0320 138 974 100.79 290,003 100.51 100.79 8.67 8.89 0.99 BB-/B1/B+ mra
EspaaXonaur-4 5,000 R 9.95  30.04.12 28.10.15 191020 449 104.7 99.00 100.94 BB-/B1/B+ mra
EspaaXonaur-5 5,000 R 840  07.06.12 03.06.16 27.05.21 52.1 11.9 92.00 95.94 BB-/B1/B+ mrg
EspaaXonauhr-7 15,000 R 840  05.06.12 01.06.16 25.05.21 52.0 1118 92.01 95.50 BB-/B1/B+ mra

EBpoXum-2 5,000 R 890 03.07.12 03.07.15 26.06.18 = 411 76.9 99.00 99.79 BB//BB Xvm. npom.
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EspoXum-3 5,000 R 825 23.05.12 23.11.15 141118 458 815 97.10 97.50 BB//BB Xum. npom.
ES3CK-2 1,000 R 8.74  05.04.12 05.04.12 21 OnekTpoaHepr.
XKenpopun-2 2,500 R 12.00 19.04.12 19.04.12 26 98.57 OuHaHch!
Xenpopun-3 2,000 R 13.00 21.03.12 19.09.12 76 99.55 102.55 OuHaHch!
3ancu6 50-1 2,000 R 9.75  22.06.12 27.12.12 20.06.14 109 286 100.45 1B OuHaHCbI
3apeyHas-01 3,000 R 10.80  29.06.12 12.01.15 211218 354 82.7 mra
3enut 6O-1 5,000 R 710  07.04.12 11.04.12 07.04.13 23 142 99.83 99.92 B+/Ba3/ OuHaHCbI
3eHut 60-2 5,000 R 7.75  22.03.12 26.09.12 22.09.13 7.9 19.7 99.49 37,000 99.45 99.52 8.74 7.58 0.57 B+/Ba3/ OuHaHCbI
3eHut 6O-3 3,000 R 875 15.05.12 19.11.12 15.11.14 9.6 335 100.00 4,000 99.95 100.09 8.86 8.59 0.26 B+/Ba3/ OuHaHCI
3eHut 60-6 5,000 R 725  26.05.12 28.11.12 26.05.14 9.9 278 99.00 225,498 98.85 99.09 8.69 7.23 0.74 B+/Ba3/ OuHaHCbI
3eHuT-5 5,000 R 750  05.06.12 07.06.12 04.06.13 42 16.1 99.79 | 0.05 14,873 99.67 99.75 8.25 743 0.32 B+/Ba3/ OuHaHCbI
3eHuT-6 3,000 R 800 03.07.12 05.07.12 01.07.14 5.1 29.0 10,001 99.85 99.95 B+/Ba3/ OuHaHCbI
3onCenura-3 1,500 R 16.50  31.05.12 06.06.12 29.05.14 42 219 100.80 mra
3CO-1 5,000 R 875  05.06.12 29.04.1€ 13.05.31 51.0 2315 99.20 100.1C CTpouTensCTBO
3Ch-2 5,000 R 875  05.06.12 29.04.16 13.05.31 51.0 2315 99.20 100.10 CTpouTensCcTeo
WAB1-1 2932R 895  10.05.12 10.08.44 390.6 OuHaHCbI
WAB1-2 1,140 R 10.08.44 390.6 OuHaHCbI
WAPT-1 1,000 R 850 31.07.12 04.08.13 18.1 1.00 OuHaHC
WKC5-1 9,000 R 7.95  03.07.12 01.07.14 29.0 99.00 14,995 99.40 8.59 7.98 2.06 1B+ Morpe®. ycn.
WKC5-4 8,000 R 7.75  07.06.12 06.06.14 02.06.16  28.2 52.1 96.70 97.38 1B+ Morpe®. yen.
WheToprb BO-1 2,000 R 960 25.05.12 01.06.12 25.11.13 40 218 99.90 195,022 93.00 100.00  10.09 9.44 0.29 B2/ OuHaHC!
WHeToprb-4 1,500 R 9.00 08.04.12 08.10.12 8.3 B2/ OuHaHch!
WnrbaHk-1 5,000 R 773  16.04.12 23.07.14 29.7 99.00 100.25 /Baat/ OuHaHch!
WHrBank-2 5,000 R 8.22 10.02.12 18.11.14 336 /Baal/ OuHaHch!
WHTypuct-2 2,000 R 14.00  22.05.12 25.05.12 21.05.13 38 15.6 100.10 | 0.10 102,000 99.95 100.14 | 13.93 1362  0.27 Morpe®. ycn.
Wpkyt BO-1 5,000 R 925 13.03.12 10.09.13 193 101.35 92,001 100.50 101.35 8.50 8.82 1.37 [Ba2/ MaLuuHocTp. 1 np.
Wpk3Hepro 6O-1 3,000 R 7.60  10.04.12 08.04.14 26.2 JoT3Ban/oT3BaH  ONeEKTPO3Hepr.
Wpk3Hepro-1 5,000 R 156,50  31.05.12 28.11.13 219 JoT3Ban/oT3BaH  3neKTpO3Hepr.
Wrepa®-1 5,000 R 850 22.05.12 20.11.12 9.7 97.01 100.00 Hedtb 1 ras
Kamaa 5O-1 2,000 R 9.00 18.06.12 19.12.12 16.1213 106 225 99.45 100.00 MauuwHocTp. 1 p.
Kama3 60-2 3,000 R 860 07.02.12 04.02.14 242 97.50 1 97.50 100.00 10.25 8.46 1.64 MatuurocTp. 1 np.
Kapycenb-1 3,000 R 1200 15.03.12 12.09.13 194 1B+ Motpe6. yen.
Kacn3Heprusi-1 1,000 R 1250 24.04.12 27.04.12 23.10.12 29 8.7 98.01 99.10 Hedtb 1 ras
KBAOPA-1 5,000 R 8.00 31.05.12 31.05.12 4.0 OnekTpoaHepr.
KEAP BO-1 1,500 R 925  28.06.12 09.01.13 28.06.14 113 289 98.25 2,001 96.96 98.95 11.62 9.33 0.79 B2/ OuHaHCbI
KWUT dunancKan-2 4,000 R 11.00 12.06.12 10.06.14 28.3 100.00 BlotaBan/oT3BaH  OUHAHCHI
Koke 50-2 5,000 R 870  30.05.12 28.05.14 279 95.10 4,958 95.00 95.10 1145 9.01 1.90 B2/B mra
Koke-2 5,000 R 1200  15.03.12 15.03.12 14 99.99 100.80 B2/B mra
Komoc 5O-1 1,500 R 11.00  19.07.12 17.07.14 295 97.07 043 10 96.64 1348 1129 134 CenbCK. X03.
Koneitka 5O-1 3,000 R 950 24.04.12 30.07.12 23.07.13 6.0 177 100.45 20,000 100.35 100.50 8.81 9.44 0.44 1B+ Morpe®. ycn.
Koneitka 50-2 3,000 R 9.00 03.04.12 01.10.13 20.0 99.15 99.90 1B+ Morpe®. yen.
Koneitka-2 4,000 R 16.50  15.02.12 15.02.12 0.5 100.37 330 100.38 100.3¢ 7.48 1590  0.04 1B+ Motpe®. ycn.
Koneitka-3 4,000 R 980 15.02.12 15.02.12 0.5 100.05 100.13 1B+ Motpe®. ycn.
Kpaiiheb 6O-1 1,500 R 925 19.04.12 23.10.12 19.04.14 8.7 26.6 98.75 99.00 B+//B+ OUHaHCbI
KpenEspb 5O-1 5,000 R 810 27.04.12 27.04.14 269 97.00 8,000 92.00 97.50 9.84 8.17 1.86 BB-/Ba3/ OuHaHCI
KpenEspb-6 4,000 R 830 21.02.12 22.08.12 18.02.14 6.7 246 100.50 = 045 14,680 99.80 100.50 7.49 7.97 0.50 BB-/Ba3/ OuHaHCbI
KyabaccOHepro-1 10,000 R 8.05 25.06.12 25.06.14 14.06.21 28.8 1125 OnekTpoaHepr.
Kya6accOHepro-2 5,000 R 870  26.04.12 26.04.16 15.04.21 50.9 1105 95.11 96.00 OneKTposHepr.
Ky#bbiwesasor-4 2,000 R 8.60 12.04.12 21.04.14 07.04.16 26.7 50.2 95.52 95.79 Xum. npom.
eHCneuCMY 6O-2 1,500 R 1450  23.02.12 23.05.13 157 103.28 90,000 102.60 102.98 10.91 1368  0.73 1B CTpouTensCcTeo
eHCneuCMY-1 800 R 16.00  12.03.12 07.12.12 102 103.75 300 103.60 103.75 9.85 15.11 0.53 1B CTpouTensCcTeo
JleH3Hepro-3 3,000 R 8.02 18.04.12 18.04.12 26 100.22 100.28 Ba2/ OneKTposHepr.
IOKO Bakk BO-1 2,500 R 850  09.02.12 14.02.12 06.02.14 0.5 242 100.01  0.06 337,318 100.01 100.04 8.84 8.17 0.03 B+/B2/ OUHaHCbI
JIOKO Batk-5 2,500 R 810 26.07.12 02.08.12 23.07.15 6.0 4.7 99.88 50,002 99.80 99.96 8.53 8.10 0.45 B+/B2/ OuHaHCI
JICP BO-1 1,500 R 10.50  26.06.12 02.07.12 25.06.13 5.0 16.8 100.18 100.62 B/B2/ CTpouTensCcTeo
JICP BO-2 2,000 R 10.00  13.03.12 10.09.13 193 99.70 100 99.20 99.67 1045 9.66 1.33 B/B2/ CTpouTensCcTBo
JICP BO-3 2,000 R 950  22.03.12 20.03.14 256 94.73 1,637 94.51 94.75 12.75 9.68 1.69 B/B2/ CTpouTenscTeo
NCP BO-5 2,000 R 847  26.07.12 24.07.14 298 B/B2/ CTpouTenscTBo
NcP-2 5,000 R 980 02.02.12 05.02.13 01.08.13 122 18.0 B/B2/ CTpouTensCcTeo
Tykoitn 5O-1 5,000 R 13.35  06.02.12 06.08.12 6.2 103.03 20 103.03 103.19 7.38 1220 045  BBB-/Baa2/BBB- Hedptburas
Tykoitn 50-2 5,000 R 13.35  06.02.12 06.08.12 6.2 103.15 10,000 103.03 103.22 713 1218 = 045  BBB-/Baa2/BBB- Hedtb nras
Tykoitn 50-3 5,000 R 13.35  06.02.12 06.08.12 6.2 103.02 103.30 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn 5O-4 5,000 R 13.35  06.02.12 06.08.12 6.2 103.15 87,493 103.10 103.20 713 1218 045  BBB-/Baa2/BBB- Hedptburas
Tykoitn 5O-5 5,000 R 13.35  06.02.12 06.08.12 6.2 103.15 53,488 103.03 103.32 713 1218 045  BBB-/Baa2/BBB- Hedtb ura3
Tykoitn 50-6 5,000 R 920 14.06.12 13.12.12 104 101.50 101.89 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn BO-7 5,000 R 920 14.06.12 13.12.12 104 101.68 100,000 101.40 101.75 7.28 8.94 0.79  BBB-/Baa2/BBB- Hethtb U ra3
Tykoitn-4 6,000 R 740  07.06.12 05.12.13 222 99.90  0.02 4,100 99.90 99.95 7.59 7.33 162 = BBB-/Baa2/BBB- Hedtburas
M WHp-2 1,500 R 1075 11.07.12 10.07.13 173 45.08 257 63 44.00 47.00 99.55 2354  0.66 CTpouTensCcTBo
Martut 5O-1 1,000 R 825 12.03.12 09.09.13 193 99.40 99.60 Mortpe®. yen.
Martut 50-2 1,000 R 825 12.03.12 09.09.13 19.3 99.00 Motpeb. yen.
Martut 50-3 1,500 R 825 12.03.12 09.09.13 193 99.40  0.00 450 99.40 99.60 8.83 8.04 1.37 Morpe®. yen.
Martut 5O-4 2,000 R 825 12.03.12 09.09.13 193 99.50 300 99.40 99.59 8.76 8.03 1.37 Mortpe®. yen.
Martut 50-5 5,000 R 8.00 02.03.12 28.02.14 25.0 97.00 Motpeb. yen.
Martut 50-6 5,000 R 775 24.04.12 22.04.14 26.7 98.00 98.75 Motpeb. yen.
Martut-2 5,000 R 820 23.03.12 23.03.12 17 100.04  0.00 39,300 100.01 100.05 7.95 7.96 0.13 Morpe®. yen.
Maxpomup-1 1,000 R 28.02.12 26.02.13 12.9 CTpouTenscTBo
MBPP-2 3,000 R 7.00 29.03.12 28.03.13 139 98.70 B+/B1/ OuHaHCbI
MBPP-3 3,000 R 825 24.04.12 23.04.13 147 100.00 B+/B1/ OuHaHCI
MBPP-4 5,000 R 6.00 01.03.12 05.03.12 27.02.14 1.1 249 100.00 B+/B1/ OuHaHCbI
MBPP-5 5,000 R 950  14.06.12 17.12.12 12.06.14 106 284 100.10 100.49 B+/B1/ OuHaHCbI
M[M Batk 6O-1 5,000 R 1275  31.05.12 29.11.12 10.0 103.31 103.65 BB/Ba2/BB- OuHaHCI
MM Batk 60-2 5,000 R 815 23.03.12 21.03.14 256 104.00 BB/Ba2/BB- OuHaHCbI
M[M Batk 60-4 5,000 R 9.50  16.06.12 20.12.12 16.12.14 107 345 100.15 100.84 BB/Ba2/BB- OuHaHCbI
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MM BaHk-7 5,000 R 1175 19.07.12 19.07.12 5.6 10178 0.15 1,039 101.60 101.84 7.92 1150 043 BB/Ba2/BB- OuHaHCb
MM Batk-8 10,000 R 9.00 12.04.12 09.07.13 09.0415 173 383 100.00 100.50 BB/Ba2/BB- OuHaHCbI
Mepgens-2 1,000 R 1250 27.02.12 03.09.12 22.08.16 71 54.7 OuHaHch!
MertanKomb B50-1 1,500 R 870  02.02.12 02.02.13 02.08.14 121 30.0 B3/ OuHaHCbI
MetanKomb-1 900 R 9.40  29.05.12 26.11.13 219 B3/ OuHaHCh!
MetannCepguc-1 1,500 R 9.00 23.05.12 23.05.12 37 90.02 100.70 Motpeb. yen.
Meuyen BO-1 5,000 R 810 11.05.12 09.11.12 9.3 99.75 111,100 99.35 99.75 8.59 7.98 0.70 B1/ mra
Meuyen 60-2 5,000 R 9.75 13.03.12 12.03.13 133 99.93 1,000 99.90 100.50 10.04 9.40 0.95 B1/ mra
Meuen 60-3 5,000 R 9.75  25.04.12 24.04.13 148 100.20 37,940 100.20 101.27 9.78 9.49 1.06 B1/ mra
Meuen-02 5,000 R 740  13.06.12 12.06.13 164 97.50  0.50 1 96.01 97.50 9.60 7.51 1.20 B1/ mra
Meuen-04 5,000 R 19.00  26.04.12 30.07.12 21.07.16 6.0 53.7 105.30 258 105.16 105.27 7.98 18.00 044 B1/ mra
Meuen-05 5,000 R 1250  17.04.12 19.10.12 09.10.18 8.6 80.3 102.58 603 102.00 102.69 8.99 1213 063 B1/ mra
Meuen-13 5,000 R 10.00  06.03.12 03.09.15 250820 431 102.9 97.20 158,514 96.95 98.75 11.26 9.88 267 B1/ mra
Meuen-14 5,000 R 10.00  06.03.12 03.09.1¢ 250820 431 102.8 97.05 139,002 97.01 98.97 11.31 9.89 2,67 B1/ mra
Meuen-15 5,000 R 825 21.02.12 20.02.14 09.0221 247 108.4 96.00 99.90 B1/ mra
Meuen-16 5,000 R 825 21.02.12 20.02.14 09.02.21 247 108.4 96.00 99.90 B1/ mra
Meuen-17 5,000 R 840  07.06.12 06.06.16 27.05.21 52.2 111.9 92.00 45,393 92.02 93.00 11.04 9.01 329 B1/ mra
Meuen-18 5,000 R 840  07.06.12 06.06.16 27.05.21 52.2 119 92.00 154,791 92.00 93.00 11.04 9.01 329 B1/ mra
Meuen-19 5,000 R 840  12.06.12 09.06.16 01.06.21 52.3 1121 96.50 4 96.00 97.14 9.61 8.60 3.36 B1/ mra
MMWA-1 220 R 10.00  24.03.12 20.09.12 7.7 95.01 107.00 [Ba2/ OuHaHCbI
MWA-3 1,500 R 725 23.02.12 23.02.12 0.8 [Ba2/ OuHaHCbI
MWA-4 2,000 R 7.35  05.04.12 18.10.12 01.10.15 8.6 44.0 /Ba2/ OuHaHCb
MWA-5 2,000 R 790  19.04.12 25.07.13 170714 178 295 [Ba2/ OuHaHCbI
Mukosih-2 2,000 R 1350 09.02.12 24.02.12 07.02.13 0.8 123 MotpeG. ToB.
Mupakc-4 1444 R 17.00  17.03.12 17.09.12 76 21.51 39.50 ot3BaH/ot3gan/  CTpouTenscTBo
Muparopr BO-1 3,000 R 875 31.07.12 17.07.14 29.07.14 295 29.9 Motpeb. ToB.
Muparopr-1 2,500 R 6.00 02.02.12 02.08.12 6.0 Motpeb. ToB.
MKB BO-1 3,000 R 850  22.02.12 01.03.13 220214 130 248 98.79 600 98.35 98.79 9.95 8.29 0.91 B+/B1/ OuHaHCbI
MKB BO-4 5,000 R 800 15.04.12 19.10.12 15.04.14 8.6 26.5 98.99 6,456 98.76 99.00 9.70 7.89 0.63 B+/B1/ OuHaHCbI
MKB BO-5 5,000 R 920 23.06.12 23.06.14 287 9525 = 0.36 101,650 95.20 95.50 11.85 9.56 1.95 B+/B1/ OuHaHCI
MKB-5 2,000 R 740  25.04.12 25.04.12 2.8 99.70 100.00 B+/B1/ OuHaHCbI
MKB-6 2,000 R 940  07.02.12 07.08.12 6.2 B+/B1/ OuHaHCbI
MKB-7 2,000 R 976  17.07.12 14.07.15 414 100.25 100.55 B+/B1/ OuHaHC!
MKB-8 3,000 R 9.00 11.04.12 08.04.15 38.2 99.50 6 99.50 8.80 B+/B1/ OuHaHCbI
MMK BO-1 5,000 R 6.90 17.05.12 15.11.12 9.5 BB+/Ba3/otagaH  MI[l
MMK BO-3 5,000 R 647  22.03.12 26.03.12 19.09.13 18 19.6 99.85 99.95 BB+/Ba3/otagaH  MI[]
MMK BO-4 5,000 R 765 01.03.12 27.02.14 249 90.00 100.80 BB+/Ba3/otagaH Ml
MMK BO-5 8,000 R 765 05.04.12 04.04.13 14.1 99.95 175,637 99.60 100.25 7.83 747 1.04 BB+/Ba3/otaga M1
MMK BO-6 5,000 R 720 120712 10.07.14 293 96.45 49,000 95.90 97.00 9.04 744 2.08 BB+/Ba3/otagaH  MI[l
MMK BO-7 5,000 R 725 24.07.14 22.07.14 29.7 BB+/Ba3/otagaH Ml
MOWA-3 4,000 R 7.75  14.06.12 14.06.14 284 OuHaHCbI
MoitbaHk-3 1,500 R 10.00  07.02.12 07.08.12 6.2 97.50 100.3C B3/ OuHaHC!
MoitbaHk-5 5,000 R 10.00  19.04.12 23.04.12 16.04.15 27 385 100.70 B3/ OuHaHCbI
Mocwmapr-1 2,000 R 12.04.12 12.04.12 24 2.00 90.00 Motpe6. yen.
Moco6nraz®-2 1,200 R 925 24.06.12 24.06.12 48 98.51 1,405 98.72 98.99 13.59 9.30 0.35 OneKTpoaHepr.
Moccenbnpom-2 1,500 R 1225 12.04.12 20.04.12 10.04.14 26 26.3 CenbeK. X03.
MoctpaHcasTo-1 3225R 11.80  19.06.12 18.12.12 10.6 IloT3Ban TpaHcnopt
MocaHepro-2 5,000 R 765 23.02.12 29.02.12 18.02.16 1.0 48.6 100.01 145,060 100.01 100.05 7.50 7.40 0.06 1IBB OneKTpoaHepr.
MocaHepro-3 5,000 R 1025 01.06.12 06.12.12 28.11.14 10.2 339 92.11 103.60 1/1BB OnekTpoaHepr.
MOJK-1 6,000 R 6.35 26.04.12 25.07.13 178 BB+//BB OneKTpoaHepr.
Mn CeXf-1-06 2,500 R 800 24.05.12 07.05.26 1713 Morpe®. yen.
MPCK Ypana-1 1,000 R 8.60 22.05.12 22.05.12 37 OnekTpoaHepr.
MPCK tOra-2 6,000 R 810 28.02.12 26.08.14 30.8 98.00 100.00 OneKTpoaHepr.
MTC-1 10,000 R 7.00 19.04.12 17.10.13 205 98.00 100.00 BB+/Ba2/BB Tenexom
MTC-2 10,000 R 7.75  24.04.12 20.10.15 44.6 97.47 117 1 96.01 97.43 8.74 7.78 2,97 BB+/Ba2/BB Tenexom
MTC-3 10,000 R 800 19.06.12 20.06.13 12.06.18  16.6 76.4 100.34 201,198 99.85 100.25 7.87 7.90 1.23 BB+/Ba2/BB Tenexom
MTC-4 15,000 R 760 15.05.12 13.05.14 274 98.26 18,331 98.10 98.19 844 7.33 1.91 BB+/Ba2/BB Tenexom
MTC-5 15,000 R 1425  24.07.12 26.07.12 19.07.16 5.8 53.6 102.99 162,127 103.00 103.04 7.40 12.91 0.45 BB+/Ba2/BB Tenexom
MTC-7 10,000 R 870 15.05.12 07.11.17 69.3 97.80  0.02 374,117 97.62 97.97 941 8.73 417 BB+/Ba2/BB Tenexom
MTC-8 15,000 R 815 15.05.12 13.11.15 031120 454 105.2 95,000 97.00 97.60 BB+/Ba2/BB Tenexom
H Nexck-3 1,000 R 1400  17.07.12 16.07.13 175 99.25 36 98.80 99.25 1542 1403 079 mra
HauKan BO-3 500 R 820 25.06.12 23.06.14 28.7 OuHaHch!
HauKan 6O-4 500 R 820 25.06.12 23.06.14 28.7 OuHaHCh!
HayCranp-1 1,500 R 10.00  09.03.12 15.03.12 11.03.14 14 253 100.15 100.25 B3/ OuHaHCbI
HauCraHa® BO-1 2,000 R 10.50  04.05.12 02.05.14 270 B3/ OuHaHch!
HWA BTB-1 4,634 R 1050  26.02.12 26.02.39 325.1 [Bat/ OuHaHC!
HWA BTB-2 2,027 R 26.02.12 26.02.39 325.1 /Bat/ OuHaHCbI
HKHX-4 1,500 R 10.00  26.03.12 26.03.12 18 97.51 B+/B1/ Xum. npom.
HAMK BO-1 5,000 R 9.75  05.06.12 04.12.12 10.1 101.78 1,928 97.00 102.40 7.65 9.44 0.76 ~ BBB-/Baa3/BBB- Mr[]
HNMK BO-2 5,000 R 875  20.06.12 21.06.13 171214 167 346 101.14 239,998 101.00 101.15 8.01 8.57 122 = BBB-Baa3/BBB- M
HNMK BO-3 5,000 R 875 20.06.12 21.06.13 171214 167 346 101.14 58,010 100.60 101.20 8.01 8.57 122 = BBB-Baa3/BBB- M
HNMK BO-5 10,000 R 10.75  01.05.12 30.10.12 9.0 102.38 34,558 102.20 102.37 7.52 1023 067  BBB-/Baa3/BBB- Mr[]
HNMK BO-6 10,000 R 7.75  06.03.12 05.03.13 1341 99.99 22,000 100.00 100.50 7.90 7.52 0.96 = BBB-/Baa3/BBB- Mr[]
HNMK BO-7 10,000 R 895 15.05.12 11.11.14 334 10120 0.05 10,000 101.20 101.25 8.63 8.68 228  BBB-/Baa3/BBB- Mr[
Hosarak 50-1 10,000 R 750  26.06.12 25.06.13 16.8 99.60 7,000 99.60 99.99 7.95 748 125  BBB-/Baad/BBB- Hedb nras
Hosukom BO-1 3,000 R 850 07.07.12 12.07.13 07.07.14 174 292 98.08 30,799 97.00 98.48 10.21 8.62 1.24 B2/ OuHaHCbI
Hosukom-1 2,000 R 9.00 25.05.12 01.06.12 25.11.13 40 218 100.15 1,500 100.00 8.61 8.84 0.29 B2/ OuHaHCbI
HOK-3 1,000 R 1250  28.02.12 26.08.14 30.8 mra
Homoc 60-1 5,000 R 7.00 24.02.12 28.02.12 24.02.14 0.9 248 99.99 | 0.01 12,000 99.90 100.00 717 6.79 0.06 BB/Ba3/ OuHaHCbI
Homoc 60-2 5,000 R 800 18.04.12 22.04.13 18.10.14 147 326 98.50 BB/Ba3/ OuHaHCbI
Homoc-09 5,000 R 6.25 15.06.12 20.06.12 14.06.13 46 164 99.25 99.50 BB/Ba3/ OuHaHCI
Homoc-11 5,000 R 740 04.07.12 09.07.12 02.07.14 5.3 29.0 99.79 100 99.71 99.79 8.05 7.38 0.39 BB/Ba3/ OuHaHCbI

Homoc-12 5,000 R 850 23.02.12 28.08.13 28.0817 = 189 66.9 99.10 50,000 99.10 99.65 9.33 8.27 1.32 BB/Ba3/ OuHaHch!
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HopHukenb 50-3 15,000 R 7.00 31.07.12 30.07.13 18.0 99.10 12,022 99.25 99.45 7.79 7.06 1.34 BB+/Ba2/BBB-  Mr[]
HIMK-1 2,250 R 925 13.04.12 12.10.12C 10.07.15 84 413 98.50 99.95 Tpaxcnopt
HMO Caryph-3 3,500 R 800 06.06.12 06.12.12 06.06.14  10.2 282 1.00 MauuwocTp. 1 np.
H®K Batk BO-1 2,000 R 10.00  15.04.12 18.10.12 15.04.14 8.6 265 98.25 98.75 /B3/B OuHaHCbI
OAK-1 46,280 R 800 13.03.12 17.03.20 97.6 100.00 MaLuuHocTp. 1 p.
O6KoHautep-1 3,000 R 10.75 16.05.12 16.05.12 35 Bl Motpeb. ToB.
O6KoHautep-2 3,000 R 10.50 18.04.12 20.04.12 17.04.13 26 14.5 Bl Motpeb. ToB.
OGopoHnpom-1 21,091 R 8.00 20.04.12 24.04.20 98.8 MatumHocTp. 1 np.
OrKe-1 5,000 R 725 19.04.12 19.04.12 26 OneKTposHepr.
OM3-6 1,600 R 825 01.06.12 31.05.13 16.0 11B- MatumHocTp. 1 np.
OtkpbiTne-01 5,000 R 9.00 17.04.12 14.10.14 324 99.95 = 0.86 95,000 100.00 9.18 8.78 2.21 OuHaHCbI
OTkpbiTHe-02 5,000 R 10.75 28.06.12 31.12.13 22.12.16 23.0 58.8 OuHaHch!
OTN Bakxk 50-1 5,000 R 7.95  31.07.12 29.07.14 29.9 BB/Ba2/ OuHaHCbI
OTNM Bakk 6O-3 4,000 R 1050  03.05.12 03.11.12 30.10.14 9.1 33.0 100.7C 101.2C BB/Ba2/ OuHaHCbI
OTN Bakk-2 2,500 R 825 27.03.12 25.03.14 2538 94.82 1,264 94.79 95.50 11.31 8.45 1.75 BB/Ba2/ OuHaHCI
Mepsobark 5O-1 1,500 R 810  25.04.12 02.05.12 24.04.13 3.0 14.8 100.20 B3/ OuHaHCbI
Mepsobak 50-2 1,500 R 850 12.04.12 18.10.12 10.04.14 8.6 263 99.74 39,000 99.75 9.06 8.31 0.62 B3/ OuHaHCbI
MeTpokommepL-5 5,000 R 1275  19.06.12 24.12.12 211214 108 347 103.85 450,010 92.00 104.25 8.29 1210 0.79 [Ba3/B+ OuHaHC!
MeTpokommepL-6 3,000 R 775 21.02.12 22.08.12 6.7 99.79 735,011 99.50 99.85 8.29 751 0.50 /Ba3/B+ OuHaHch!
MeTpokommepLi-7 3,000 R 7.00 21.02.12 22.08.12 6.7 99.00 100.00 /Ba3/B+ OuHaHCh!
MWA AKK-1 688 R 6.94 15.02.12 15.02.39 3247 99.65 100.10 [Bat/ OuHaHCI
Monunnacr-2 800 R 1225 13.03.12 14.09.12 11.03.14 75 25.3 98.90 99.50 Xum. npom.
MoutaPoc 7,000 R 825 27.03.12 28.03.14 220316 259 497 98.70 3 99.00 99.20 9.12 8.12 1.79 Morpe®. yen.
Mpomcsb BO-3 5,000 R 8.60 07.02.12 04.02.14 242 BB-/Ba2/otagaH  duHAHCHI
Mpomceb-5 4,500 R 775 17.05.12 17.05.12 35 99.96 100.01 BB-/Ba2/otagaH  duHAHCHI
Mpomceb-6 5,000 R 825 18.06.12 17.06.13 16.5 99.30 99.69 BB-/Ba2/otagaH  duHAHCHI
MpomTpaktop-3 5,000 R 1125 25.07.12 24.07.13 17.8 94.05 95.30 MatumHocTp. 1 np.
MpoToH®-1 1,000 R 9.00 12.06.12 12.06.12 44 MatumHocTp. u np.
MpodMepaua-1 3,000 R 1050  19.07.12 23.07.13 16.07.15 177 415 98.87 486 97.23 99.00 11.68 1058 124 1B+ Megva
Paarynsit 50-16 3,000 R 1200  09.05.12 14.11.12 07.05.14 9.5 212 CenbCk. X03.
Pasrynsit-3 3,000 R 17.00 16.03.12 16.03.12 15 99.00 100.85 CenbeK. X03.
Pasrynsit-4 3,000 R 23.05.12 22.05.13 15.7 56.50 92.00 CenbeK. X03.
Pasarynsit-5 2,000 R 0.00 25.04.12 23.10.13 20.7 CenbeK. X03.
PaitdpdpaiizeH 5O-7 5,000 R 750  30.05.12 27.11.13 219 97.90 BBB+/Baa3/BBB  ®uHaHCb!
Paiicppaiizen-4 10,000 R 875 05.06.12 03.12.13 221 100.00 100.45 BBB+/Baa3/BBB | duHaHch!
PA® IuanHr 1,000 R 1250 21.02.12 21.02.12 0.7 OuHaHch!
Prc 6-3 2,000 R 950  28.02.12 01.03.12 31.08.14 1.0 31.0 100.10 615 100.05 100.11 8.16 9.12 0.07 B2/ OuHaHCbI
Prc 64 3,000 R 875 30.06.12 03.07.13 03.07.15  17.1 411 98.55  0.05 37,580 97.51 98.70 10.10 8.81 1.23 B2/ OuHaHCbI
Pemnytbmatu-1 2,300 R 850  26.04.12 20.10.16 56.7 99.41 100.90 MatumHocTp. 1 np.
PexKan 60-3 3,000 R 9.90  05.02.12 12.08.13 05.08.14 184 30.1 B/B3/B OuHaHCbI
PenKan-2 3,000 R 1050  04.04.12 04.04.12 241 100.25 525 100.25 100.30 9.08 1043 0.16 B/B3/B OuHaHCbI
PenKan-3 4,000 R 925  06.06.12 06.06.12 42 99.95 983 99.90 99.95 9.55 9.13 0.32 B/B3/B OuHaHC!
PX0 BO-1 15,000 R 940  06.06.12 05.12.12 102 101.72 10,000 101.71 101.92 7.38 9.11 0.77 BBB/Baa1/BBB  TpaHcnopt
PX0-07 5,000 R 7.55  09.05.12 07.11.12 9.2 100.30 500 100.25 100.62 7.25 7.40 0.70 BBB/Baa1/BBB  TpaHcnopt
PX0-09 15,000 R 6.90 16.05.12 13.11.13 214 98.71 55 98.75 98.90 7.82 6.89 1.57 BBB/Baa1/BBB  TpaHcnopt
PX0-10 15,000 R 15.00  08.03.12 06.03.14 252 11434 0.14 166 114.20 114.43 7.61 1247 167 BBB/Baa1/BBB  TpaHcnopt
PXD0-11 15,000 R 780 23.05.12 18.11.15 45.6 98.09 10,002 97.91 98.20 8.57 7.83 3.05 BBB/Baa1/BBB  TpaHcnopt
PX0-12 15,000 R 010  24.05.12 16.05.19 875 97.60 98.53 BBB/Baa1/BBB  TpaHcnopt
PX0-13 15,000 R 0.10  08.03.12 06.03.14 252 99.05 100.30 BBB/Baa1/BBB  TpaHcnopt
PX0-14 15,000 R 9.98  10.04.12 12.04.12 07.04.15 24 38.2 100.60  0.04 28,000 100.53 100.63 6.79 9.63 0.18 BBB/Baa1/BBB  TpaHcnopt
PX0-15 15,000 R 10.38  25.06.12 26.12.12 20.06.16  10.8 52.7 102.09 19,900 102.06 102.12 8.06 1007 081 BBB/Baa1/BBB  TpaHcnopt
PX0-16 15,000 R 790  11.06.12 07.06.16 05.06.17 = 52.2 64.2 98.06 57,002 97.93 98.12 8.62 7.97 342 BBB/Baa1/BBB  TpaHcnopt
PX0-17 15,000 R 1062  23.07.12 23.07.13 16.07.18  17.7 775 90.00 BBB/Baa1/BBB  TpaHcnopt
PX0-18 15,000 R 1082  23.07.12 23.07.14 150719 297 89.5 105.63 10,896 105.20 842 1022  2.06 BBB/Baa1/BBB  TpaHcnopt
PX0-19 10,000 R 815 23.07.12 18.07.18 08.07.24 776 149.3 97.00 100.50 BBB/Baa1/BBB  TpaHcnopt
PX0-23 15,000 R 9.00 02.02.12 05.02.15 16.0125 362 155.6 BBB/Baa1/BBB  TpaHcnopt
Puan/uauHr 2,000 R 8.50 22.06.12 19.12.14 346 OuHaHch!
PK KasHaueit-1 3,000 R 10.50 25.05.12 28.11.12 20.11.15 9.9 45.7 OuHaHch!
PMB-3 1,100 R 1050  23.03.12 23.09.13 19.8 100.00 B3/ OUHaHCbI
PMK-3 3,000 R 1040  19.06.12 20.12.13 151245 227 46.5 97.00 100.75 mra
PMK-4 5,000 R 9.00 07.06.12 10.06.14 02.06.16  28.3 52.1 92.51 99.98 mra
Pocbatk 50-1 5,000 R 740  25.06.12 27.06.12 25.06.13 49 16.8 99.85 1,000 99.70 99.85 791 7.36 0.37 BBB+/Baa2/BB+  ®uHaHChI
Pocbatk 50-2 5,000 R 800 08.07.12 08.07.13 172 100.00 183,000 99.30 100.70 8.15 7.96 1.27 BBB+/Baa2/BB+  ®uHaHChI
Pocbatk 50-3 10,000 R 895  16.05.12 20.05.13 16.11.14 156 335 100.34  0.13 48,300 100.40 100.49 8.83 8.76 113 BBB+/Baa2/BB+  ®uHaHChI
PocbaHk-A3 5,000 R 6.90  06.05.12 06.11.13 212 96.45  0.06 30,000 94.21 96.94 9.32 7.03 1.52 BBB+/Baa2/BB+  ®uHaHchI
PocBaHk-A5 5,000 R 740 06.05.12 07.11.14 332 BBB+/Baa2/BB+  ®uHaHchl
PocBoaKak-3 3,000 R 9.00 14.05.12 14.11.13 09.11.15 215 453 95.01 99.95 BB-// Morpe®. ycn.
PocrocCrpax-1 4,000 R 10.00  19.07.12 23.07.12 16.07.15 5.7 415 100.33 367 100.00 100.48 9.46 9.93 0.43 OUHaHCbI
PocrocCrpax-2 5,000 R 1050  10.05.12 13.11.12 02.11.17 9.4 69.1 99.55 | 0.05 27,462 99.50 10083  11.38 1030 067 OuHaHCI
Pocaopbatk-1 1,050 R 11.50  08.06.12 12.12.12 09.12.13 104 22.3 B3/ OuHaHch!
PocHaHo-1 8,000 R 890  27.06.12 20.12.17 70.7 95.92 2,588 95.70 97.99 10.07 9.20 422 11BB+ OyHaHCbI
PocHato-2 10,000 R 890 27.06.12 20.12.17 70.7 95.90 100 95.70 96.50 10.07 9.20 422 1/BB+ OuHaHCI
PocHaHo-3 15,000 R 890  27.06.12 20.12.17 70.7 95.91 17,572 95.70 99.00 10.07 9.20 4.22 11BB+ OuHaHCbI
PocTenekom-01 2,000 R 6.60 09.02.12 08.08.13 18.2 /IBB+ Tenekom
PocTenexom-03 600 R 850 13.03.12 13.03.12 14 105.75 1/BB+ Tenekom
PocTenekom-04 2,000 R 6.50 04.04.12 03.04.13 141 /IBB+ Tenekom
PocTenexom-05 400 R 7.60  30.05.12 30.05.12 39 101.99 104.97 1/BB+ Tenekom
PocTenekom-06 2,000 R 7.80 30.05.12 30.05.12 39 /IBB+ Tenekom
PocTenekom-08 2400 R 6.65 06.03.12 03.09.13 19.1 100.49 /IBB+ Tenekom
PocTenekom-10 3,000 R 8.93 21.02.12 21.05.13 15.6 99.61 100.20 /IBB+ Tenekom
PocTenekom-11 3,000 R 11.70  01.02.12 24.07.19 89.8 /IBB+ Tenekom
PocTenekom-13 2,000 R 6.50 18.04.12 17.10.12 8.5 /IBB+ Tenekom
PCr-1 3,000 R 1075  21.03.12 25.12.12 18.06.14 108 286 98.10  0.83 10 97.10 97.98 13.70 1082  0.74 CTpouTensCcTeo
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PCXb 6O-1 5,000 R 720 29.02.12 31.08.12 28.08.13 7.0 18.9 99.66 99.77 BBB/Baat/ OuHaHCb
PCXb BO-5 10,000 R 720 29.02.12 30.08.12 28.08.13 7.0 18.9 99.69 6,200 99.64 99.77 7.89 7.01 0.52 BBB/Baat/ OuHaHCbI
PCXb 6O-6 10,000 R 6.60 01.05.12 04.05.12 29.10.13 3.1 209 99.70 154,588 99.71 99.80 7.93 6.51 0.23 BBB/Baat/ OuHaHC!
PCXB-03 10,000 R 925  16.02.12 17.02.14 09.02.17 246 60.4 22,000 100.25 101.39 BBB/Baat/ OuHaHCb!
PCXB-04 10,000 R 750  04.04.12 27.09.17 67.9 103.00 BBB/Baat/ OUHaHCbI
PCXB-05 10,000 R 875 05.06.12 04.12.13 271118 221 81.9 100.25 100.39 BBB/Baat/ OuHaHCI
PCXB-06 5,000 R 780 17.02.12 19.08.14 09.02.18  30.6 724 89.90 100.00 BBB/Baat/ OuHaHCbI
PCXB-07 5,000 R 6.85 12.06.12 12.06.13 05.06.18  16.4 76.2 98.05 59,821 98.00 98.20 8.56 6.92 1.21 BBB/Baat/ OuHaHCbI
PCXB-08 5,000 R 1010  24.05.12 26.11.12 14.11.19 9.9 935 101.70 102.04 BBB/Baat/ OuHaHCI
PCXB-09 5,000 R 1010 24.05.12 26.11.12 14.11.19 9.9 935 101.60 101.95 BBB/Baat/ OuHaHCb
PCXB-10 5,000 R 9.00 08.02.12 08.02.13 29.01.20 123 96.0 101.10 25,000 100.85 8.01 8.54 0.89 BBB/Baat/ OuHaHCbI
PCXB-11 5,000 R 9.00 09.02.12 11.02.13 300120 124 96.0 101.00  0.00 211,914 100.85 101.00 8.12 8.55 0.89 BBB/Baat/ OuHaHC!
PCXB-12 5,000 R 770  12.07.12 13.07.15 01.07.21 414 1131 95.50 96.93 BBB/Baat/ OuHaHCbI
PCXB-13 5,000 R 770 13.07.12 14.07.1¢ 02.07.21 414 1131 90.00 1 95.50 99.95 11.60 8.52 2.74 BBB/Baa1/ OuHaHCbI
PCXB-14 10,000 R 770  10.07.12 08.07.15 29.0621 412 113.0 96.50 = 0.50 20,099 95.50 97.00 9.10 7.94 2.81 BBB/Baat/ OuHaHC!
PCXB-15 10,000 R 875 08.05.12 07.11.13 261021 212 116.9 100.16 8,800 100.30 100.45 8.82 8.56 1.51 BBB/Baat/ OuHaHCbI
PTK Muaunr 60-1 1,050 R 1150  07.02.12 14.08.12 06.08.13 6.4 182 99.15 23,250 99.00 99.25 14.16 1099 034 OuHaHCbI
PTK-3 5,000 R 11.00  19.01.15 25.01.15 04.01.27 358 179.2 OuHaHCI
PYCAN Bpartck-7 15,000 R 830 01.03.12 03.03.14 220218 25.1 728 94.14 312,412 94.00 94.40 11.88 8.50 1.68 mra
PYCAN Bpatck-8 15,000 R 850 16.04.12 15.04.15 05.04.21 385 110.2 91.96 052 400,846 91.56 91.90 11.90 9.00 248 mra
Pycluapo-01 10,000 R 800 23.04.12 22.04.16 12.04.21 50.7 1104 97.00 33 97.21 98.00 9.06 8.07 328  BB+/otagaH/BB+  JnekTpoaHepr.
Pycluppo-02 10,000 R 8.00 23.04.12 22.04.16 12.04.21 50.7 110.4 97.11 98.50 BB+/oT3gaH/BB+  OnekTpoaHepr.
PycckveMacna-2 1,000 R 1.00  29.03.12 29.03.12 1.9 Motpeb. ToB.
PycckoeMope-1 2,000 R 1200  15.03.12 14.06.12 44 100.50 = 0.09 1 99.52 100.50 1100 1176 033 MotpeG. ToB.
PycCranp BO-1 5,000 R 11.00  11.05.12 16.11.12 07.11.14 9.5 332 101.56 5,005 101.36 101.48 9.03 1058 0.69 B+/Ba3/B+ OuHaHCbI
PycCraHg-8 5,000 R 7.75  13.04.12 13.04.12 24 99.72  0.05 740,005 99.91 99.97 9.30 7.60 0.18 B+/Ba3/B+ OuHaHCbI
Pyccunb 60-01 4,000 R 715  04.07.12 09.07.13 04.07.14 173 29.1 98.40 1 98.45 98.55 8.53 723 1.27 [Baa3/otsBaH  ®uHaHCHI
PycduHb-08 2,000 R 7.70  19.03.12 24.09.12 14.09.15 78 43.5 100.00 /Baa3/otsBaH  DuHaHCbI
PycduHB-09 2,000 R 7.70  20.03.12 25.09.12 15.09.15 78 43.5 100.00 /Baa3/otsBaH  DuHaHCbI
PycduHb-10 2,000 R 790 15.05.12 19.11.13 10.11.15  21.6 45.3 /Baa3/otsBaH  DuHaHCbI
PycduHb-11 2,000 R 790 16.05.12 20.11.13 111115 217 454 99.90 /Baa3/otsBaH  DuHaHCbI
CaxaTpHer-2 2,500 R 1220 27.07.12 26.07.13 178 100.19  0.19 408 100.00 100.10 1242 1216 125 Hedhtb 1 ras
Ces3bb-3 5,000 R 850  21.06.12 24.12.12 09.12.21 108 1184 BB/B1/BB OuHaHCbI
Cesepcrans 50-1 15,000 R 750  20.03.12 18.09.12 76 99.89 123,976 99.89 99.92 7.81 7.31 0.57 BB-/Ba2/BB mra
Cesepcrans 60-2 10,000 R 9.75  17.02.12 15.02.13 125 101.90 200,000 101.00 102.25 7.96 9.17 0.90 BB-/Ba2/BB mra
Cesepcrans 50-4 5,000 R 975 17.02.12 15.02.13 125 100.90 102.00 BB-/Ba2/BB mra
Cegkab-3 1,500 R 10.50  27.03.12 27.03.12 1.8 MatumHocTp. 1 np.
CeHatopYK-1 1,500 R 10.00  18.05.12 18.05.12 36 CTpouTensCTBo
C3KK-3 5,000 R 1115 20.04.12 09.10.20C 26.09.31 1044  236.0 CTpouTensCcTeo
C3KK-4 5,000 R 1115 20.04.12 09.10.20C 26.09.31 1044  236.0 CTpouTensCcTeo
CubmpbAsua-1 2,300 R 18.00 17.07.12 17.07.12 55 103.01 103.49 TpaHcnopt
Cu6MeT/tHB-1 10,00C R 1350  19.04.12 20.10.14 10.10.1¢ 326 924 109.1€ 376,212 109.1€ 109.28 9.80 1195 2.09 BB-/B1/B+ mra
Cu6MeTlHB-2 10,000 R 1350  19.04.12 20.10.14 10.10.19 326 924 109.16 | 0.11 370,008 109.15 109.23 9.80 1195  2.09 BB-/B1/B+ mra
CUBYP X-1 1,500 R 1047  03.05.12 01.11.12 9.0 BB/Ba2/ Xum. npom.
CUBYP X-3 30,000 R 925 16.03.12 21.03.12 13.03.15 16 374 BB/Ba2/ Xum. npom.
CUBYP X4 30,000 R 7.30  16.03.12 17.09.12 13.03.15 76 374 BB/Ba2/ Xum. npom.
CUBYP X-5 30,000 R 800 16.03.12 18.03.13 13.03.15 135 374 BB/Ba2/ Xum. pom.
CuHeprust 5O-1 3,000 R 9.75  05.04.12 06.10.12 03.10.13 8.2 20.1 99.90 100.50 Bl MotpeG. ToB.
CuHeprus-3 2,500 R 8.00 20.02.12 18.08.14 30.6 B/l Motpeb. ToB.
CuctemaAdK-1 6,000 R 9.75  08.03.12 07.03.13 132 101.95 1,502 101.42 101.95 8.00 9.21 0.95 BB-/Ba3/BB Tenexom
CuctemaA®K-2 20,000 R 1475  14.02.12 17.08.12 12.08.14 6.5 304 103.79 | 0.02 11,581 103.71 103.79 7.54 1334 047 BB-/Ba3/BB Tenexom
CuctemaA®K-3 19,000 R 1250  31.05.12 04.12.12 241116 10.1 57.8 103.20 103.96 BB-/Ba3/BB Tenexom
CuctemaA®K-4 13,500 R 765 20.03.12 15.03.16 495 98.43 376 97.03 98.50 8.46 7.56 229 BB-/Ba3/BB Tenexom
Cucremalanc-1 3,000 R 8.50 10.04.12 08.04.14 26.2 orsgan/otaBaH/  CTpouTenbCTBO
Cucremalanc-2 2,000 R 850 17.04.12 15.04.14 265 ot3saH/ot3ean/  CTpouTenscTBO
CuTpoHmke BO-1 2,000 R 1175 19.06.12 25.06.12 18.06.13 48 16.6 99.12 100.24 B-/IB3/ TexHonorn
CuTpoHuke 5O-2 3,000 R 10.75  09.04.12 15.10.12 07.10.13 85 202 98.50 = 0.35 39 98.16 98.49 13.46 1056  0.58 B-/B3/ TexHonorun
CKB B 60-3 3,000 R 9.15  29.05.12 04.06.12 26.11.13 441 219 100.06 140 99.80 100.19 9.09 9.00 0.30 B/B1/ OuHaHCbI
CKB b 604 2,000 R 10.75  06.06.12 10.12.12 05.06.13  10.3 16.1 100.80 100.90 B/B1/ OuHaHCbI
CKB B 60-5 2,000 R 825 12.04.12 16.10.12 10.04.14 85 263 99.95 303 98.00 99.96 847 8.05 0.62 B/B1/ OuHaHCI
CKB b 60-6 2,000 R 850 10.07.12 12.07.13 08.07.14 174 292 97.50 98.35 B/B1/ OuHaHCbI
Connepc 50-2 2,000 R 13.00  02.05.12 07.05.12 01.05.13 32 15.0 100.80 9,065 100.58 100.82 9.79 1250 023 MaLuuHocTp. 1 np.
Connepc-2 3,000 R 1250  18.07.12 17.07.13 175 102.00 7,270 101.75 102.00 127 1220 124 MauuwHocTp. 1 np.
CnKasaHb-3 1,000 R 14.00  10.05.12 17.05.12 08.05.14 35 272 100.00 Motpeb. yen.
CrpKpea 6O-1 1,000 R 990 28.07.12 28.07.12 28.07.14 5.9 299 B3/ OuHaHCbI
CrpKpen 60-2 1,000 R 990 28.07.12 28.07.12 28.07.14 5.9 299 B3/ OuHaHCI
CrpTpaHclas-2 5,000 R 849  13.07.12 13.07.12 54 98.65 0.7 10,000 98.76 99.00 11.97 8.57 0.40 CTpouTenscTBo
CrpTpaHclas-3 5,000 R 850 12.04.12 11.04.13 14.3 97.63 5 96.99 99.99 10.92 8.48 1.02 CTpouTensCTBo
CY155-3 3,000 R 1270 15.02.12 15.02.12 0.5 99.70 252,774 99.70 99.77 2078 1204  0.03 CTpouTenscTeo
Cynoctpb 6O-01 2,000 R 9.75  03.03.12 07.03.12 03.03.14 1.2 251 99.80 1,000 99.65 99.95 12.22 9.39 0.08 B3/ OuHaHCbI
Cynoctpb-3 1,500 R 10.00  05.03.12 03.09.12 71 101,000 99.50 100.00 B3/ OuHaHCbI
Cynoctpb-4 1,500 R 10.00  10.04.12 13.04.12 08.10.13 24 203 99.13 1 99.13 99.89 15.07 9.78 0.17 B3/ OuHaHCbI
CY3K duHaHc-1 10,000 R 9.35  06.07.12 10.07.13 26.0620 173 100.9 10114 0.77 50,301 101.01 101.19 8.66 9.19 1.25 /Ba3/ mra
Catnlpynn-1 1,000 R 1170 15.05.12 15.05.12 35 99.82 100.20 CTpouTensCTBo
TatHedpTb BO-1 5,000 R 725 23.03.12 20.09.13 19.7 98.50 101.10 BB/Ba2/otasaH  Hethtb 1 ra3
TatTenekom-2 1,500 R 8.25 03.05.12 01.11.12 9.0 BB-// Tenekom
Taronnb 5O-1 2,000 R 9.50  28.06.12 05.07.12 26.12.13 5.1 2238 99.65 0.15 10 99.62 99.99 10.62 9.45 0.37 B2/ OuHaHCbI
Targonab 60-2 2,000 R 875 19.04.12 25.10.12 17.04.14 8.8 265 98.65 = 0.30 67,000 98.51 99.49 11.01 8.65 0.63 B2/ OuHaHC!
Targonab 60-3 2,000 R 1225  31.05.12 05.12.12 271114 102 339 100.97 69,701 100.92 10099  11.25 1189 072 B2/ OuHaHCbI
Targonnb-5 2,000 R 850 21.03.12 21.03.12 16 100.12 1 99.66 100.12 763 8.24 0.13 B2/ OuHaHCbI
Targonnb-6 2,000 R 875 28.02.12 05.03.12 26.02.13 1.1 129 99.85 5 99.85 100.11 10.84 8.45 0.07 B2/ OuHaHC!
Targonnb-7 1,000 R 10.00  15.06.12 14.12.12 105 100.10 100.20 B2/ OuHaHCbI
TB3 BO-1 2,000 R 6.50 13.06.12 12.06.13 16.4 MatumHocTp. 1 np.
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Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop

% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
TrK1-1 4,000 R 850 13.03.12 15.03.12 11.03.14 14 253 100.15 2,986 100.07 100.30 7.18 8.22 0.11 OneKTpoaHepr.
TrK1-2 5,000 R 6.70  03.07.12 09.07.13 01.07.14 173 29.0 91.00 99.40 OneKTpoaHepr.
TrK1-3 2,000 R 10.30  26.06.12 14.12.21 1185 OneKTpoaHepr.
TrK2 6O-1 5,000 R 9.00 20.03.12 17.09.13 19.6 97.50 1 93.21 97.50 10.98 8.93 1.35 ccell OneKTpoaHepr.
TrK5-1 5,000 R 875 13.04.12 18.10.13 06.10.17  20.6 68.2 99.10 100.00 OneKTpoaHepr.
TrK6 WHeect-1 2,000 R 750 21.02.12 21.02.12 0.7 98.50 OneKTposHepr.
TrK6-1 5,000 R 830 01.03.12 02.09.13 240817 191 66.8 98.91 99.80 OneKTpoaHepr.
TrK9-1 7,000 R 810 13.02.12 15.08.13 07.0817 185 66.2 98.40 1 98.40 99.07 9.45 7.93 1.29 OneKTpoaHepr.
Tene2 CIM6-1 5,000 R 840  22.06.12 22.06.16 11.06.21 52.7 1124 95.00 3,650 94.51 96.99 10.07 8.76 3.36 Tenexom
Tene2 ClM6-2 5,000 R 840  22.06.12 22.06.16 11.06.21 52.7 1124 93.70 95.75 Tenexom
Tene2 CIM6-3 3,000 R 840  22.06.12 22.06.16 11.06.21 52.7 1124 95.17 17,431 94.52 95.99 10.02 8.74 337 Tenexom
TexHukons BO-1 1,500 R 1350 14.03.12 11.09.13 194 CTpouTenscTBo
TexHukons BO-2 2,500 R 13.00 22.03.12 24.09.12 19.09.13 7.8 19.6 CTpouTensCTBo
TexHukonb-2 3,000 R 13.50  07.03.12 07.03.12 1.2 98.00 100.1¢ CTpouTensCcTeo
TexHokabenb-1 1,000 R 0.00 28.02.12 28.02.12 0.9 MatumHocTp. 1 np.
TK duHanc BO-1 500 R 10.50 27.06.12 25.06.14 288 TpaHcnopt
TK ®uHaHc BO-2 500 R 10.50  27.06.12 25.06.14 28.8 TpaHcnopt
TKB-2 1,800 R 815  20.03.12 24.09.12 15.03.16 78 495 98.00 B1/ OuHaHCI
TKC B 6O-1 1,600 R 1422 23.03.12 20.09.13 19.7 100.60 = 0.42 47 100.10 100.99 1424 1346 127 B/B2/ OuHaHCbI
TKC B BO-2 1,500 R 16.50  29.05.12 26.11.13 219 102.50  0.00 1,015 102.31 102.50 1539 1566  1.39 B/B2/ OuHaHCbI
TKC B BO-3 1,500 R 14.00  21.02.12 22.08.12 18.02.14 6.7 246 100.17 23,614 100.02 10035  14.09 1316 0.46 B/B2/ OuHaHC!
TKC B-2 1400 R 20.00 27.07.12 28.07.13 179 109.26  0.04 1 109.20 109.44 1338 1826  1.20 B/B2/ OuHaHCbI
TMK BO-1 5,000 R 885 24.04.12 22.10.13 20.7 99.35  0.35 50,000 96.10 99.95 9.46 8.70 1.46 B1/B+ mra
TpaxcAapo-1 3,000 R 1185  25.04.12 03.05.12 23.10.13 3.1 20.7 100.36 8915 100.35 10040  10.34 1145 0.2 Tpaxcnopt
TpaHcKoHT-1 3,000 R 9.50 28.02.12 26.02.13 12.9 101.40 101.80 BB+/Ba3/ TpaHcnopt
TpaHcKoHT-2 3,000 R 880 07.06.12 04.06.15 40.1 10019 0.19 12,000 100.05 100.29 8.90 8.67 215 BB+/Ba3/ Tpaxcnopt
TpatcKpenb BO-1 5,000 R 780 17.05.12 17.11.13 216 98.50 99.00 [Ba1/BBB- OuHaHC!
TpancKpenb-2 3,000 R 6.90 12.06.12 12.06.12 44 99.50 100.20 /Ba1/BBB- OuHaHCbI
TpancKpenb-5 3,000 R 790 10.02.12 12.08.13 184 99.10 99.65 /Ba1/BBB- OuHaHCbI
TpaxcKpenb-6 4,000 R 825 19.04.12 17.04.14 265 98.25 100.00 [Ba1/BBB- OuHaHCI
TpancKpend-1 1,500 R 12.00 11.06.12 11.06.12 43 OuHaHch!
TpaHcKpea®-2 1,500 R 12.00 03.05.12 01.11.12 9.0 OuHaHch!
TpaxcMaLX 6O-1 3,000 R 6.50  26.07.12 23.01.14 23.8 MatumHocTp. 1 np.
TpaHcHetTb-1 35,000 R 10.00  21.05.12 20.05.15 13.05.19 39.6 874 104.50 104.99 /Baa1/BBB Hedtb 1 ras
TpaHcHetTb-2 35,000 R 9.75  09.10.12 08.10.15 01.10.19 = 443 92.1 100.50 /Baa1/BBB Hedtb 1 ras
TpaHcHe(Tb-3 65,000 R 1015 26.09.12 26.09.15 18.09.19 439 916 110.55 957,965 11045 110.60 6.77 8.90 2.96 [Baa1/BBB Hedbtb 1 ras
TpaHcdunM BO-12 500 R 850 29.02.12 27.08.14 30.9 OuHaHch!
TpancdunM BO-13 500 R 850 29.02.12 27.08.14 30.9 OuHaHch!
TpaHcduHM-02 1,500 R 1075 10.02.12 10.08.12 6.3 100.00 459,130 1102 1023 045 OuHaHCI
TpaHcOuHM-03 1,500 R 8.50 12.07.12 10.07.14 29.3 OuHaHch!
TpaHcOuHM-04 300 R 9.50  06.06.12 14.12.12 03.12.14 10.5 34.1 OuHaHch!
TpaHcduHM-05 300 R 950  06.06.12 14.12.12 03.12.14 105 341 OuHaHCb!
TpaHcOuHM-06 500 R 9.50  06.06.12 14.12.12 03.12.14 10.5 341 OuHaHch!
TpaHcOuHM-07 500 R 9.50  06.06.12 14.12.12 03.12.14 10.5 34.1 OuHaHCh!
TpancduHM-08 340 R 950  07.06.12 17.12.12 03.1215 106 46.1 OuHaHC!
TpaHcOuHM-09 340 R 9.50  07.06.12 17.12.12 03.12.15 10.6 46.1 OuHaHch!
TpancduHM-10 500 R 9.50  07.06.12 17.12.12 03.1215 106 46.1 100.00  0.00 1,750 9.70 9.37 0.75 OuHaHCbI
TpaHc®uHM-11 500 R 950  07.06.12 17.12.12 03.1215 106 46.1 100.00  0.00 1,750 9.70 9.37 0.75 OuHaHCb
TpaHcOuHM-15 1,000 R 8.50 27.02.12 22.08.16 16.08.21 54.7 1146 OuHaHch!
TpaHcOuHM-16 1,000 R 970  22.05.12 27.11.14 09.11.21 339 174 OuHaHch!
TpaHcduHM-17 1,000 R 970  29.05.12 04.12.14 16.11.21 341 1176 OuHaHCI
TiomeHbOHepro-2 2,700 R 870  29.03.12 29.03.12 1.9 98.80 OneKTpoaHepr.
YBPuP-2 2,000 R 950  29.04.12 05.11.12 01.05.14 9.2 27.0 98.00  0.00 5,049 97.92 98.25 12.72 9.46 0.64 fot3paH/B OuHaHCbI
YMMO-3 3,000 R 10.00  14.06.12 14.06.12 44 99.50 100.37 MauuuHocTp. 1 p.
YpanBarox3-1 3,000 R 925 14.06.12 16.12.12 07.12.17 10.5 70.3 99.50 100.00 MatwmHocTp. 1 np.
YpanBarox3-2 3,000 R 895 28.02.12 30.08.13 20.02.18 19.0 72.7 97.26 98.00 MatumHocTp. 1 np.
Ypankanuit BO-1 50,000 R 825 20.02.12 17.02.14 24.6 Xum. npom.
Ypancu6 JIK 50-1 1,500 R 9.50  02.03.12 28.02.14 25.0 99.61 = 0.01 1,700 99.50 99.65 10.26 9.39 0.91 BB-// OuHaHCbI
Ypancu6 JIK 60-2 2,000 R 1150  16.04.12 12.01.15 354 101.40 BB-// OuHaHCbI
Ypancu6 JIK 60-3 1751 R 950  01.05.12 29.10.13 209 99.49 502,667 99.50 99.90 1044 9.55 0.86 BB-// OuHaHCb!
Ypancu6 fIK 60-4 2,500 R 850  05.04.12 03.07.14 29.1 97.80 98.62 BB-// OuHaHCbI
Ypancu6 fIK-3 1,500 R 16.50  23.02.12 23.02.12 0.8 100.63 100.90 BB-// OuHaHCbI
Ypan3nMepp-1 3,000 R 825 28.02.12 28.02.12 0.9 mra
dopmart-1 1,000 R 17.00  08.03.12 11.06.12 06.12.12 43 10.2 CTpounTenscTBo
doptym-2 5,000 R 6.50 08.02.12 06.02.13 12.2 OneKTposHepr.
®CK ESC-06 10,000 R 715  27.03.12 27.09.13 150920 199 103.6 99.35 = 0.00 40,001 99.25 99.45 7.1 7.02 144 [Baa2/BBB OneKTpoaHepr.
®CK ESC-07 5,000 R 750  27.04.12 26.10.15 16.1020 448 104.6 96.25 96.95 /Baa2/BBB OneKTpoaHepr.
®CK ESC-08 10,000 R 715  27.03.12 27.09.13 150920 199 103.6 99.30 276,127 99.30 99.45 7.75 7.03 144 /Baa2/BBB OneKTpoaHepr.
®CK ESC-09 5,000 R 799  27.04.12 24.10.17 16.1020 688 104.6 96.60 97.15 [Baa2/BBB OneKTpoaHepr.
®CKESC-10 10,000 R 7.75  27.03.12 25.09.15 15.09.20 438 103.6 97.30 98.00 /Baa2/BBB OneKTpoaHepr.
®CK E3C-11 10,000 R 799 27.04.12 241017 16.1020  68.8 104.6 97.00 025 2,500 96.60 97.15 8.85 8.06 422 /Baa2/BBB OneKTpoaHepr.
®CKESC-13 10,000 R 850 03.07.12 22.06.21 1128 97.00 043 619,476 96.51 97.50 9.18 8.70 6.01 [Baa2/BBB OneKTpoaHepr.
®CKESC-15 10,000 R 875 26.04.12 29.10.14 121023 329 1404 101.06  0.16 514,432 100.80 101.15 8.50 847 2.24 /Baa2/BBB OneKTpoaHepr.
®CKESC-18 15,000 R 850  11.06.12 16.06.14 271123 285 142.0 100.73  0.00 415,002 100.70 100.78 8.31 8.34 2.00 /Baa2/BBB OneKTpoaHepr.
®CKESC-19 20,000 R 795 19.07.12 19.07.18 06.07.23 776 137.2 [Baa2/BBB OneKTpoaHepr.
XK®B 5O-1 3,000 R 9.88 24.04.12 27.04.12 22.04.14 29 26.7 100.25 100.35 BB-/Ba3/otaBaH  duHaHCh
XKoB BO-3 4,000 R 790 24.04.12 25.10.13 220414 208 26.7 98.53  0.55 70,295 98.25 98.45 9.12 8.01 149 BB-/Ba3/otaBaH  duHaHCh
XK®B-5 4,000 R 850 18.04.12 17.04.13 145 100.00 1,000,015 99.00 100.25 8.77 847 1.07 BB-/Ba3/otaBaH  duHaHChbI
XKoB-6 5,000 R 7.75  13.03.12 14.12.12 10.06.14 105 283 99.75  0.35 705,212 99.40 99.60 8.29 7.69 0.77 BB-/Ba3/otaBaH  duHaHChl
XKoB-7 5,000 R 9.00 26.04.12 02.05.12 23.04.15 3.0 38.7 100.15 100.30 BB-/Ba3/otaBaH  duHaHChl
XM BaHk-2 3,000 R 6.25 13.06.12 14.06.12 12.06.13 44 16.4 98.00 99.55 [Ba3/oT3BaH OuHaHC!
LienTpltHe BO-1 1,500 R 840  19.06.12 19.12.12 17.06.14 106 285 99.25 99.65 /Ba3/ OuHaHCbI
LieTpltHB BO-5 1,000 R 840  19.06.12 19.12.12 17.06.14 106 285 99.65  0.10 2 99.55 99.65 9.00 8.35 0.79 /Ba3/ OuHaHCbI
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KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
LieTpliHB-2 3,000 R 925  26.06.12 29.06.12 24.06.14 49 288 100.35 100.60 /Ba3/ OuHaHCb
Yepkusoso 6O-3 3,000 R 825 11.05.12 08.11.13 213 97.54 98.24 B2/ Motpeb. ToB.
YTn3 6o-1 5,000 R 1250  05.06.12 07.06.12 04.12.12 42 10.1 100.55 47,466 100.51 10067  11.02 1220 031 [ot3BaH/ mra
4ytn3-3 8,000 R 800 24.04.12 26.04.12 21.04.15 28 38.7 Jot3paH/ mra
Onem/ua-2 2,300 R 14.00  08.03.12 11.09.12 04.09.14 74 311 99.68 100.60 11B- OuHaHCbI
OHen BO-15 4,000 R 750  19.06.12 21.06.12 18.06.13 47 16.6 100.13 136,277 100.05 100.25 7.25 743 0.36 [Ba3/ OneKTpoaHepr.
Onen 60-18 5,000 R 710  27.06.12 25.06.14 288 96.00 /Ba3/ OneKTposHepr.
NN Oaitmong HMK-1- 600 R 8.00 05.04.12 03.04.14 26.1 Motpeb. ToB.
tOHmKkpeuT BO-1 5,000 R 9.00 13.06.12 16.12.13 101214 225 343 BBB+//BBB OuHaHCI
tOHuKpeauT-14M 5,000 R 820 14.03.12 07.09.16 55.3 BBB+//BBB OuHaHch!
OHuKpeawT-4 10,000 R 7.00 15.05.12 16.11.12 10.11.15 9.5 453 98.00 100.50 BBB+//BBB OuHaHCbI
OHMKpeawT-5 5,000 R 7.50  06.03.12 06.09.13 01.09.15  19.2 43.0 97.95 100.00 BBB+//BBB OuHaHC!
10T3itp® BO-1 1,500 R 1250  27.03.12 26.03.13 138 100.01 106.00 Tpaxcnopt
10T3itp® BO-2 1,500 R 1250 27.03.12 26.03.12 13.8 105.6¢ 331 100.01 7.50 11.69 1.00 TpaHcnopt
10T3itp® BO-3 1,500 R 945  22.03.12 19.12.13 226 Tpaxcnopt
10T3itpd BO-4 1,500 R 9.00 28.03.12 26.03.14 258 91.52 95.99 Tpaxcnopt
10T3itp® BO-5 1,500 R 9.00 28.03.12 26.03.14 258 93.00 96.50 Tpaxcnopt
10T 3itp--5 1,500 R 950  26.04.12 21.07.16 53.7 Tpaxcnopt
AxSHepro BO-1 3,000 R 825 06.03.12 03.09.13 19.1 99.00 101.00 BB/ OneKTposHepr.

AkOHepro-2 960 R 10.30  08.03.12 08.03.12 1.2 100.27 100.50 BB/ OneKTposHepr.
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DOara Mecsiues go Kotuposku OoxoaHocTb, %
Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop
% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
rOCYAAPCTBEHHbIE U MYHULIUMNAJIbHBIE OBJIUTALIUA
Benapycb-1 7,000 R 870 22.03.12 20.12.12 107 96.10 040 250 96.10 96.49 14.11 8.96 0.75 /B3/B- loc.
BonrO6n-04 300 R 755  15.05.12 15.05.12 35 99.00 100.10 BB-//B+ MyHu.
BonrO6n-07 400 R 933  12.06.12 12.06.12 44 100.25 100.80 BB-//BB- MyHu.
BonrO6n-09 2,000 R 825  06.06.12 04.06.14 28.1 99.00 100.60 BB-//oT3BaH MyHu.
BonrO6n-10 3,000 R 8.00 09.05.12 04.05.16 51.1 97.50 98.45 BB-//oT3BaH MyHuy.
Bonrorpap-4 715 R 17.50  06.02.12 07.11.12 9.2 /Ba3/ MyHuu.
Bonrorpaa-5 1,000 R 9.50 22.03.12 17.12.15 46.6 /Ba3/ MyHuy.
BonorQ6n-1 2510R 1065  21.03.12 14.12.16 58.5 102.23 135,532 102.21 102.40 1022 1030 256 oT3BaH/Ba2/B+  MyHu.
BopoxexO6n-4 900 R 9.00 25.06.12 25.06.12 48 100.01 100.70 MyHu.
WpkO6n-31006 798 R 9.15  14.04.12 22.11.12 9.7 96.00 101.00 11BB MyHuw.
KasaHb-7 1,700 R 875 21.03.12 17.12.14 346 99.00 100.79 B+// MyHu.
KasaHb-8 2,000 R 800 28.03.12 21.12.16 58.7 B+l MyHu.
KanyxO6n-3 700 R 8.85 01.03.12 29.11.12 10.0 100.06 101.50 BB-//oT3BaH MyHuy.
KanyxO6n-4 600 R 10.01  28.03.12 26.06.12 16.8 101.5C BB-//oT3BaH MyHuL.
Kanyx06n-5 2,500 R 820 23.02.12 19.05.16 51.6 100.75 = 0.00 1 99.75 100.75 8.20 8.02 3.01 BB-//oT3BaH MyHu.
Kapenus-11 240 R 9.70  10.05.12 10.05.12 33 100.51 BB-// MyHu.
Kapenus-13 2,000 R 9.71  22.03.12 18.06.15 40.6 101.35 BB-// MyHu.
Kapenus-14 1,000 R 9.99  01.06.12 30.11.16 58.0 102.00 102.48 BB-// MyHu.
Komu-07 1,000 R 800 23.05.12 221113 217 99.30 100.90 BB/Ba2/ MyHu.
Komn-08 1,000 R 7.00 04.03.12 03.12.15 46.1 93.01 93.50 BB/Ba2/ MyHu.
Komu-09 2,100 R 750  18.04.12 18.10.14 326 97.00 101.00 BB/Ba2/ MyHu.
Komu-10 2,100 R 950  15.06.12 15.12.14 345 100.40 100.90 BB/Ba2/ MyHuw.
KoctpO6in-4 4,000 R 950  23.02.12 17.11.16 57.6 99.24 59 99.10 99.25 10.18 9.40 219 B+// MyHu.
KpacHopap-1 1,100 R 850 04.07.12 03.07.13 1741 98.00 100.75 Ba2/ MyHuu.
KpacHoaKp-2 750 R 6.00 15.06.12 14.12.12 10.5 BB/Ba1/BB MyHuy.
KpacHoaKp-3 4,000 R 830 27.03.12 27.09.14 31.9 99.97 100,000 99.50 100.05 8.30 8.07 1.81 BB/Ba1/BB MyHu.
KpacHsipKp-4 4,080 R 1064 09.02.12 08.11.12 9.3 102.05 102.45 BB+/Ba2/BB+  Myhu.
KpacHspKp-5 9,000 R 9.50  05.06.12 29.11.16 58.0 101.55 799 100.57 101.58 8.67 9.22 1.96 BB+/Ba2/BB+  Myhu.
eHO6n-3 1,300 R 1200  08.06.12 05.12.14 342 104.95 109.45 BB//BB MyHu.
Tuney06n-6 750 R 898  06.06.12 05.06.13 16.1 95.00 101.29 oT3gaH//BB MyHuu.
Mocksa-39 10,000 R 800 21.07.12 21.07.14 29.7 99.25 100.00 BBB/Baa1/BBB  MyHuL.
Mocksa-44 20,000 R 800 24.06.12 24.06.15 408 92.01 100.00 BBB/Baa1/BBB  MyHuu.
Mocksa-45 15,000 R 800 27.06.12 27.06.12 49 100.50 170,964 100.50 100.75 6.82 7.90 0.38 BBB/Baa1/BBB  MyHuL.
Mocksa-48 30,000 R 800 11.06.12 11.06.22 1244 90.00 120,000 89.01 90.39 8.28 8.78 6.72 BBB/Baa1/BBB  MyHuL.
Mocksa-49 25,000 R 800 14.06.12 14.06.17 64.5 96.16 52 96.01 98.00 8.13 8.23 4.15 BBB/Baa1/BBB  MyHuL.
Mocksa-53 15,000 R 800 01.03.12 01.09.13 19.0 100.00 60,000 99.50 100.40 717 7.74 1.38 BBB/Baa1/BBB ~ MyHuu.
Mocksa-54 15,000 R 800 05.03.12 05.09.12 7.2 100.20 9,941 100.15 100.29 6.91 7.73 0.54 BBB/Baa1/BBB  MyHuL.
Mocksa-56 20,000 R 800 22.03.12 22.09.16 55.8 96.85 0.15 1,000 96.60 96.85 8.01 8.02 363 BBB/Baa1/BBB  MyHuL.
Mocksa-60 30,000 R 15.00  28.02.12 28.11.12 9.9 BBB/Baa1/BBB ~ MyHuL.
Mockea-61 30,000 R 15.00  03.03.12 03.06.13 16.1 110.00 110.60 BBB/Baa1/BBB  MyHuL.
Mocksa-62 35,000 R 14.00  08.03.12 08.06.14 282 111.95 48,957 111.80 111.98 7.38 1228 1.90 BBB/Baa1/BBB  MyHuu.
Mocksa-63 20,00C R 15.00  10.03.12 10.12.1¢ 223 115.01 1,396 114.44 11548 6.53 12.80 1.54 BBB/Baa1/BBB  MyHuL.
Mocksa-64 40,000 R 13.00  16.05.12 16.11.15 455 115.63 2 115.00 117.30 7.82 1099 288 BBB/Baa1/BBB  MyHuL.
Mocksa-66 30,000 R 879 23.02.12 23.11.18 81.8 103.18 106.00 BBB/Baa1/BBB  MyHuL.
MocO6n-7 16,000 R 800 18.04.12 16.04.14 265 98.50 12 98.50 99.10 8.94 7.94 1.86 [Ba3/oT3BaH MyHu.
MocO6n-8 12,350 R 9.00 12.06.12 11.06.13 16.3 100.80  0.25 384,922 100.80 100.94 7.99 8.82 0.67 /Ba3/oT3BaH MyHuw.
MocO6n-9 13,200 R 1790  15.03.12 15.03.12 14 100.40 101.33 /Ba3/B- MyHu.
HwxropO6n-4 810 R 775  20.05.12 17.11.12 9.6 100.30 24,249 98.00 100.40 747 761 0.72 B+l MyHu.
HwxropO6n-5 1,200 R 1275  25.05.12 02.12.12 10.1 10430 0.03 152,834 104.00 104.40 7.46 1196 075 B+// MyHu.
HwxropO6n-6 5,000 R 850  05.04.12 07.10.15 442 98.90 99.65 B+// MyHu.
HwxropO6n-7 8,000 R 995 17.05.12 16.11.16 57.6 10140 0.00 30,266 101.35 10143 9.54 9.62 2.55 B+// MyHu.
0d3-25065 46,000 R 1200  28.03.12 27.03.13 138 106.56  0.08 100,000 106.50 106.56 6.21 1114 1.02 BBB/Baa1/BBB  [oc.
0d3-25067 45,000 R 1130 18.04.12 17.10.12 8.5 103.55 103.69 BBB/Baa1/BBB  [oc.
0$3-25068 45,000 R 1200  22.02.12 20.08.14 30.6 111.47 89,000 111.42 111.50 713 1028  2.04 BBB/Baa1/BBB  [oc.
0$3-25069 45,000 R 10.80  21.03.12 19.09.12 76 102.85 102.95 BBB/Baa1/BBB  [oc.
0d3-25071 80,000 R 810 30.05.12 26.11.14 339 10244 0.19 39,000 102.35 102.62 7.25 7.80 2.38 BBB/Baa1/BBB  [oc.
0$3-25072 150,000 R 715  25.07.12 23.01.13 1.8 100.96 = 0.04 125,001 100.96 100.98 6.22 7.07 0.91 BBB/Baa1/BBB  [oc.
0$3-25073 150,000 R 6.85 01.02.12 01.08.12 6.0 10040 0.00 357,310 100.40 100.43 6.11 6.60 0.46 BBB/Baa1/BBB  [oc.
0$3-25075 150,000 R 6.88 18.07.12 15.07.15 415 98.64 10,002 98.50 98.64 747 6.96 291 BBB/Baa1/BBB  [oc.
0$3-25076 150,000 R 710 15.03.12 13.03.14 254 100.83 043 286,508 100.40 100.45 6.78 6.86 1.83 BBB/Baa1/BBB  [oc.
0d3-25077 150,000 R 7.35  25.07.12 20.01.16 477 99.84  0.14 521,006 99.75 99.85 7.53 7.35 3.27 BBB/Baa1/BBB  [oc.
0$3-25078 100,000 R 6.70  08.02.12 06.02.13 122 100.58  0.04 386,101 100.57 100.58 6.19 6.46 0.91 BBB/Baa1/BBB  [oc.
0$3-25079 150,000 R 7.00  06.06.12 03.06.15 40.1 99.05 = 0.16 252,510 98.85 99.10 7.45 6.99 2.80 BBB/Baa1/BBB  [oc.
0d3-26199 44,000 R 6.10  11.04.12 11.07.12 5.3 100.05 100.12 BBB/Baa1/BBB  [oc.
0$3-26200 50,000 R 6.10  18.04.12 17.07.13 175 99.80 0.13 215,000 99.55 99.80 6.39 6.10 1.32 BBB/Baa1/BBB  [oc.
0$3-26201 47,000 R 6.55 18.04.12 16.10.13 205 99.00 101.54 BBB/Baa1/BBB  Toc.
0$3-26202 40,000 R 1120 21.03.12 17.12.14 346 110.53 220,000 110.55 110.60 7.31 1002 233 BBB/Baa1/BBB  [oc.
0$3-26203 150,000 R 6.90 08.02.12 03.08.16 54.1 97.65  0.30 52,503 97.55 98.00 7.66 6.84 3.54 BBB/Baa1/BBB  [oc.
0$3-26204 120,000 R 750  22.03.12 15.03.18 735 99.02  0.18 1,700,204 98.90 99.14 7.85 7.37 453 BBB/Baa1/BBB  [oc.
0$3-26205 150,000 R 760  25.04.12 14.04.21 1105 96.86  0.80 284,553 96.63 96.70 8.25 7.69 6.10 BBB/Baa1/BBB  [oc.
0$3-26206 150,000 R 740  20.06.12 14.06.17 64.5 99.04  0.36 475,804 98.92 99.15 7.76 741 417 BBB/Baa1/BBB  [oc.
0$3-46018 133,000 R 800 07.03.12 24.11.21 179 BBB/Baa1/BBB  [oc.
0®3-46019 26,000 R 0.00 28.03.12 20.03.19 85.6 75.10 BBB/Baa1/BBB  [oc.
0$3-46020 135,000 R 6.90 15.02.12 06.02.36 2884 78.90 89.00 BBB/Baa1/BBB  [oc.
0$3-46022 45,000 R 6.50 18.07.12 19.07.23 137.7 8365 = 0.39 10,001 82.65 89.89 8.40 7.75 7.20 BBB/Baa1/BBB  [oc.
0®3-48001 24,099 R 6.50 07.11.12 31.10.18 81.0 BBB/Baa1/BBB  [oc.
Psi306n-1 2,100 R 855 31.05.12 27.11.14 33.9 99.80 100.40 B+// MyHuw.
CamapO6n-4 5,000 R 6.98  21.03.12 20.06.12 46 100.08  0.17 500 99.51 100.08 6.93 6.92 0.36 [Ba1/BB+ MyHu.
CamapO6n-5 3735R 930 22.03.12 19.12.13 226 100.80 4,410 100.80 101.08 8.01 9.13 0.50 /Ba1/BB+ MyHuw.
CamapO6n-6 1819 R 15.00  10.02.12 10.05.13 15.3 108.30 109.20 /Ba1/BB+ MyHu.
CamapO6n-7 12,200 R 749  07.03.12 30.11.16 58.0 97.55 | 0.14 10,000 97.30 97.70 8.69 7.59 246 [Ba1/BB+ MyHu.
CsepanO6n-1 2,000 R 9.27  13.03.12 11.12.16 58.4 101.43 110,000 101.30 101.50 8.85 9.03 220 Jot3ean/BB MyHu.
Clletep6ypr-1 10,000 R 776 24.05.12 19.11.15 45.6 95.00 102.03 BBB/Baa1/BBB  MyHuu.




Fixed Income Daily 01.02.2012
IV YPANCUIE | KanunTAN

PbIHOK pyGneBbix o6nuraumm

DOara Mecsiues go Kotuposku OoxoaHocTb, %
Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop
% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis

rOCYAAPCTBEHHbIE U MYHULIUMNAJIbHBIE OBJIUTALIUA

TeepO6n-09 3,000 R 1250  15.03.12 12.06.14 284 105.55 65,002 97.01 107.00 8.92 1166 1.31 1B+ MyHu.
TeepO6n-10 3,000 R 850 20.03.12 15.12.15 46.5 96.88 2,104 96.26 97.69 9.90 8.69 2.76 1B+ MyHu.
Tomck-3 800 R 1063  26.03.12 23.06.14 287 101.72 | 0.12 68 101.60 101.72 9.18 1034 125 MyHu.
TomckO6n-5 700 R 7.00 17.06.12 17.12.12 10.6 100.40 100.80 11BB- MyHuw.
TomckO6n-7 1,000 R 1200  27.02.12 27.11.13 219 102.50 105.00 11BB- MyHu.
Yamyprusi-2 2,500 R 840 15.07.12 15.07.12 55 100.35 25 100.20 100.35 7.74 8.34 0.42 BB+/Bat/ MyHu.
Yamyprusi-4 2,000 R 860  25.05.12 25.11.15 45.8 100.40 100.90 BB+/Bat/ MyHu.
Yamyptusi-5 2,000 R 1015  31.05.12 24.11.16 57.8 102.87  0.02 3,000 102.50 103.00 9.39 9.71 279 BB+/Bat/ MyHu.
Yopa-1 750 R 9.00 26.06.12 24.12.13 228 100.00 102.00 11BB- MyHu.
Xakacusi-1 1,200 R 820 22.02.12 25.08.13 18.8 99.25 101.15 BB-// MyHuw.
XMAO-7 2,000 R 1040  21.06.12 20.12.12 107 102.85 4,800 102.41 103.05 714 1000 081 /Baa3/BBB- MyHu.
XMAO-8 2,000 R 10.80  21.06.12 19.12.13 226 105.00 106.00 /Baa3/BBB- MyHu.
Yysaluus-6 1,000 R 724 17.04.12 17.04.12 25 99.90 1,010 99.90 100.10 7.94 7.23 0.20 [Ba2/ MyHu.
YysaLuuns-7 800 R 891  06.03.12 04.06.12 16.1 100.0C 101.2€ [Ba2/ MyHuw.
YyBalums-8 1,000 R 775  14.03.12 15.06.14 285 98.00 101.65 [Ba2/ MyHu.
Akytns-1 1,500 R 7.95  12.04.12 11.04.13 143 10040  0.15 604,890 99.00 101.50 7.55 7.89 0.63 BB+/ot38aH/BB  MyHu.
Akytns-2 1,750 R 780  19.04.12 17.04.14 265 100.00  0.05 5,009 99.25 100.00 8.03 7.78 1.66 BB+/ot3BaH/BB  MyHu.
Axytus-3 2,500 R 795  20.02.12 20.05.16 51.6 98.25 98.93 BB+/oT3gaH/BB  MyHuu.
Akytns-9 2,000 R 9.75  22.03.12 19.09.13 19.6 101.75 68 101.57 101.75 8.10 9.48 0.87 BB+/ot38aH/BB  MyHu.
Ap06n-09 3,000 R 825 16.02.12 16.05.13 155 99.70 101.00 BB-// MyHu.

ApO6n-10 3,000R 8.00 17.04.12 15.04.14 265 99.00 99.27 BB-// MyHu.
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AkBars '12 280 § 1025  03.06.12 03.12.12 10.1 104.65 0.01 104.30 104.99 451 9.56 0.80 BB/B1/ OuHaHCb
AlfaBank 12 500 § 820 25.06.12 25.06.12 48 102.00 101.50 102.50 323 8.06 0.40 BB+/Ba1/BB OuHaHCbI
AlfaBank 13 400 § 925 24.06.12 24.06.13 16.8 106.51  0.24 106.18 106.84 438 8.55 1.31 BB+/Ba1/BB OuHaHCI
AlfaBank '15 600 § 800 18.03.12 18.03.15 375 10348  0.13 103.04 103.92 6.74 7.36 267 BB+/Ba1/BB OuHaHCbI
AlfaBank 17 02 300 § 864 220212 2202.12C 220217 0.7 60.8 91.08 90.38 91.78 | 234.08 8.69 0.03 BB/Ba2/B+ OuHaHCbI
AlfaBank 17 09 1,000 § 788  25.03.12 25.09.17 67.9 101.16 | 0.33 100.69 101.63 761 744 439 BB+/Ba1/BB OuHaHCI
AlfaBank 21 1,000 § 7.75  28.04.12 28.04.21 111.0 96.04  0.36 95.49 96.60 8.37 7.81 6.31 BB+/Ba1/BB OuHaHCbI
AllianceOil '15 350 § 988  11.03.12 11.03.15 373 10436 0.53 103.80 104.93 8.24 8.90 2.56 BI/B+ Hetbtb 1 ras
Alrosa '14 500 § 888 17.05.12 17.11.14 336 11015 | 0.23 109.83 110.46 493 7.85 245 B+/Ba3/BB- mra
Alrosa ‘20 1,000 § 7.75  03.05.12 03.11.20 105.2 103.69 = 0.52 103.29 104.09 717 7.34 6.23 BB-/Ba3/BB- mra
BoM'13 500 § 7.34  13.05.12 13.05.13 154 10371 0.03 103.39 104.04 431 6.90 1.21 BBB-/Ba2/ OuHaHCbI
BoM '15 03 750 § 6.70  11.03.12 11.03.15 373 10276 0.21 102.40 103.11 5.71 6.20 272 BBB-/Ba2/ OuHaHC!
BoM '15 11 300 § 597  25.05.12 25.11.15 45.8 95.09  0.25 94.33 95.85 7.46 6.15 3.30 BBB-/Ba3/ OuHaHCbI
BoM 17 400 $ 6.81  10.05.12 10.05.12C 10.05.17 33 63.3 92.75 | 0.00 92.00 93.50 36.17 8.53 7.15 0.24 BBB-/Ba3/ OUHaHCbI
BusinessAl 12 2719R 888 25.04.12 25.04.12 28 OuHaHch!
CreditEurB 13 300 § 7.75  20.05.12 20.05.12 20.05.13 36 15.6 BB-/Ba3/ OuHaHCbI
EBRD '12 2,000 R 6.00 14.02.12 14.02.12 0.5 A3/ OuHaHCbI
EurDevBank '14 500 § 7.38  29.03.12 29.09.14 320 107.82  0.38 107.21 108.42 423 6.57 237 BBB/A3/BBB OuHaHC!
Eurochem '12 300 § 788 21.03.12 21.03.12 16 100.75 | 0.01 100.50 100.99 2.37 7.45 0.14 BB//BB Xum. npom.
Evraz'13 1,300 § 888 24.04.12 24.04.13 14.8 105.31  0.00 104.97 105.64 4.38 8.14 1.15 BB/B2/B+ mra
Evraz '15 750 § 825 10.05.12 10.11.15 453 105.37 | 047 104.92 105.82 6.61 7.62 3.18 BB-/B2/B+ mra
Evraz'18 6.75% 850 § 6.75  27.04.12 27.04.18 74.9 9452 044 94.11 94.93 7.87 6.93 4.88 BB-/B2/B+ mra
Evraz '18 9.5% 550 § 950 24.04.12 24.04.18 748 107.39  0.60 106.95 107.82 7.96 8.54 4.61 BB/B2/B+ mra
Gallery-13 175 % 10.13  15.05.12 15.05.12C 15.05.13 3] 15.5 loT3BaH/B- Megua
Gazp 12 EUR 1,000 € 456  09.06.12 09.12.12 103 102.02 | 0.02 101.81 102.24 2.16 4.41 0.83 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '12 JPY 30,000 ¥ 289  15.05.12 15.11.12 9.5 100.58  0.09 100.49 100.68 213 2.83 0.78 BBB/Baa1/BBB  Hethtb U ras
Gazp '13 4.505% 122% 451 18.07.12 2207.13 17.7 BBB/Baa1/BBB  Hethtb U ras
Gazp '13 5.625% 646 § 563  21.07.12 2207.13 177 102.90  0.16 102.38 103.43 3.58 5.46 141 BB+/Baa1/BBB  Hedbtb nra3
Gazp '13 6.58% 800 £ 6.58  30.04.12 31.10.13 21.0 105.04 | 0.21 104.61 105.46 361 6.17 1.60 BBB/Baa1/BBB  Hethtb U ras
Gazp '13 7.343% 400 $ 734 11.04.12 11.04.13 143 10546 0.08 105.05 105.87 2.66 6.72 113 BBB/Baa1/BBB  Hethtb 1 ras
Gazp'137.51% 500 § 751 31.07.12 31.07.13 18.0 107.25  0.30 106.85 107.65 2.55 7.00 143 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '13 9.625% 1,750 § 963  01.03.12 01.03.13 13.0 10751 0.03 107.20 107.82 2.54 8.35 1.01 BBB/Baa1/BB-  Hedptb v ra3
Gazp '14 02 780 € 503 25.02.12 25.02.14 249 10430 0.04 103.90 104.70 2.85 443 1.88 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '14 03 500 § 1050 11.03.12 08.03.14 252 113.62 113.22 114.02 3.73 8.90 1.89 BBB/Baa1/BBB  Hethtb U ras
Gazp '14 07 1,250 § 813  31.07.12 31.07.14 30.0 11042 0.26 110.02 110.81 3.72 7.36 2.28 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '14 10 700 € 536  31.10.12 31.10.14 33.0 105.30 | 0.01 104.89 105.71 3.31 5.03 2.52 BBB/Baal1/BBB  Hethtb 1 ras
Gazp 15 02 850 € 813  04.02.12 04.02.15 36.2 11221 023 11.73 112.70 3.75 5.07 2.52 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '15 06 1,000 € 588  20.05.12 01.06.15 40.0 10711 027 106.66 107.57 3.53 5.40 2.92 BBB/Baa1/BB-  Hedptb nra3
Gazp '15 11 1,000 § 509 29.05.12 29.11.15 46.0 10367 0.02 103.25 104.08 4.04 4.83 344 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '16 1,350 § 6.21  22.05.12 22.11.16 57.8 107.79 017 107.39 108.20 439 5.65 4.12 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '16 4.95% 1,000 § 495  23.05.12 23.05.16 51.7 102.83  0.18 102.49 103.17 422 473 3.83 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '17 02 500 € 514  22.03.12 22.03.17 61.7 10466 0.24 104.2C 105.12 411 462 430 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 17 11 500 € 544  07.03.12 02.11.17 69.1 10465 0.22 104.15 105.15 4.58 5.03 476 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 18 EUR 1,200 € 6.61 13.02.12 13.02.18 725 109.34 029 108.88 109.81 4.86 5.42 475 BBB/Baa1/BBB  Hethtb U ras
Gazp '18 USD 1,100 § 815  11.04.12 11.04.18 744 11744 017 116.95 117.93 4.85 6.70 4.87 BBB/Baa1/BBB  Hethtb U ras
Gazp 19 2,250 § 925 23.04.12 23.04.12 23.04.19 27 86.8 12341 033 122.74 123.49 5.35 7.21 5.38 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 20 568 § 720 01.02.12 01.02.20 9.1 10899 0.5 108.50 109.48 3.77 0.00 2.54 A-/Baa1/BBB  Hedbtb nra3
Gazp 21 5.99% 600 $ 6.00 23.07.12 23.01.21 107.8 102.35  0.18 102.01 102.69 5.66 5.82 6.89 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '22 1,300 § 6.51  07.03.12 07.03.22 1212 106.11 | 0.36 105.67 106.56 5.70 5.83 7.26 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '34 1,200 § 863 28.04.12 28.04.14 280434 269 2671 12373 082 123.20 124.26 6.58 6.77 = 10.82  BBB/Baal/BBB- Hethtburas
Gazp '37 1,250 § 729  16.02.12 16.08.37 306.7 10947 0.60 108.97 109.98 6.52 6.06 11.75  BBB/Baal/BBB  Hedptburas
Gazprombank '13 500 § 793 20.06.12 28.06.13 16.9 10643 0.12 106.12 106.74 3.20 7.69 1.33 /Baa3/BB OuHaHCbI
Gazprombank '14 1,000 § 6.25 15.06.12 15.12.14 345 10239 0.05 102.06 102.73 5.33 6.01 259 /Baa3/BB+ OUHaHCbI
Gazprombank '15 1,000 § 650  23.03.12 23.09.15 438 103.56 = 0.15 103.11 104.02 5.42 6.02 3.16 [Baa3/BB OuHaHCI
Gazprombank 16 120 § 7.35  08.05.12 08.05.16 51.3 /Baa3/BB+ OuHaHch!
GPBM '46 51€ 25.02.12 25.12.46 4191 /Ba2/BBB OuHaHCbI
HCFB '14 500 § 7.00 18.03.12 18.03.14 255 10156 = 0.14 101.25 101.86 6.19 6.58 1.91 BB-/Ba3/otaBaH  duHaHCh!
1IB'13 200 § 11.00  19.02.12 19.02.13 12.7 B/B1/oT3BaH OuHaHch!
Koks '16 350 § 7.75  23.06.12 23.06.16 52.8 9265 040 92.03 93.26 9.84 8.23 3.58 /B3/B- mra
KZOSRU 11 200 $ 10.00  19.03.12 19.03.15 376 CllotaBaH Xum. npom.
LenSpetsSMU '15 150 § 975  09.02.12 09.11.15 453 96.69 94.69 98.68 11.49 8.96 1.87 B CTpouTenscTBo
Lukoil '14 900 § 6.38  05.05.12 05.11.14 332 106.81  0.04 106.48 107.14 3.75 5.82 250 = BBB-/Baa2/BBB- Hethtb U ra3s
Lukoil 17 500 § 6.36  07.06.12 07.06.17 64.2 10647 032 106.09 106.86 4.96 5.87 450  BBB-/Baa2/BBB- Hedhtburas
Lukoil '19 600 § 725  05.05.12 05.11.19 93.2 110.26 = 0.40 109.86 110.66 5.60 6.41 5.91 BBB-/Baa2/BBB-  Hethtb 1 ra3
Lukoil '20 1,000 § 6.13  09.05.12 09.11.20 105.4 10325  0.50 102.83 103.67 5.65 5.79 6.67  BBB-/Baa2/BBB- Hethtb U ra3
Lukoil '22 500 § 6.66  07.06.12 07.06.22 1243 105.58  0.65 105.14 106.01 5.92 6.20 744  BBB-/Baa2/BBB- Hethtb uras
MBRD 16 60 § 793 10.03.12 10.03.16 493 88.76 87.01 90.51 1142 8.42 3.25 B+/B2/ OuHaHCb
MCB '14 200 § 825 05.02.12 05.08.14 30.1 B+/B1/ OuHaHCbI
Metallolnv '16 750 § 650 21.07.12 21.07.16 53.7 95.56 = 0.37 95.06 96.07 7.68 6.75 3.79 BB-/Ba3/ mra
Moscow '16 408 € 506  20.10.12 20.10.16 56.7 101.36 | 0.10 101.12 101.61 4.80 4.99 4.07 BBB/Baa1/BBB  MyHuL.
MTS 20 750 § 863  22.06.12 22.06.20 100.8 11318 0.56 112.78 113.57 6.55 7.50 6.05 BB+/Ba2/BB Tenexom
NKNH '12 348 1200  20.04.12 20.04.12 26 101.29 100.27 102.32 5.80 132 022 B+/Ba3/ Xum. npom.
NKNH '15 160 § 850  22.06.12 22.12.15 46.7 B+/B1/ Xum. npom.
NMTP 12 300 § 7.00 17.05.12 17.06.12 35 100.77 100.57 100.96 428 6.78 0.29 [Ba2/BB+ Morpe®. yen.
NOMOS '12 200 $ 925 17.06.12 17.12.12 10.6 10548 0.17 105.03 105.92 287 8.61 0.85 BB/Ba3/ OuHaHCI
NOMOS '13 400 § 6.50  21.04.12 21.10.13 20.7 101.83  0.19 101.54 102.11 5.36 6.19 1.59 BB/Ba3/ OuHaHCbI
NOMOS '15 350 § 875 21.04.12 21.10.15 447 101.85  0.10 101.48 102.22 8.15 8.29 3.07 BB-/B1/ OuHaHCbI
NOMOS '16 125§ 975 200412  20.04.12C 20.10.16 26 56.7 BB/B1/ OuHaHC!
Novatek '16 600 § 533  03.02.12 03.02.16 48.1 10269  0.32 102.39 103.00 4.58 3.37 350 = BBB-/Baa3/BBB- Hethtb U ra3s
Novatek ‘21 650 § 6.60 03.02.12 03.02.21 108.2 105.18 045 104.79 105.56 5.85 4.06 6.59 = BBB-/Baa3/BBB- Hethtb U ra3s
PromSvyazB '12 200 § 963  23.05.12 23.05.12 3.7 B+/Ba3/B OuHaHCh!
PromSvyazB '13 150 § 10.75  15.07.12 15.07.13 175 107.21 | 0.06 106.92 107.51 5.51 9.92 1.35 BB-/Ba2/BB- OuHaHCbI

PromSvyazB '14 500 $ 6.20 25.04.12 25.04.14 268 98.18 97.88 98.48 7.08 6.14 2.02 BB-/Ba2/oT3BaH  PuHaHCbI




Fixed Income Daily 01.02.2012
IV YPANCUIE | KanunTAN

PbIHOK eBpooGaurauunmn

DOara Mecsiues go Kotuposku OoxoaHocTb, %

Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop

% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
EBPOOBJIUTALN
PromSvyazB 15 200 $ 12.75  27.05.12 27.05.15 39.8 110.30 109.78 110.83 9.07 11.23 267 B+/Ba3/ot3BaH  OuHaHCHI
PromSvyazB '16 200 $ 11.25  08.07.12 08.07.16 53.3 106.55 0.13 105.88 107.23 9.40 10.42 3.46 B+/Ba3/ot3BaH  OuHaHCHI
PromSvyazB '18 100 § 1250  31.07.12 31.01.13C 31.01.18 120 721 103.72 | 0.08 103.25 104.19 8.54 1162 1205 093 B+/Ba3/B OuHaHCI
Raspadskaya '12 300 § 750  22.05.12 22.05.12 3.7 100.71 | 0.13 100.50 100.93 5.05 7.28 0.30 B+/B1/ mra
RBCIRU 15 140 $ 7.00 06.05.12 06.05.15 39.2 lloTaBaH Megva
RBCIRU '18 140 § 6.00 06.05.12 06.05.18 75.2 Ilot3gaH Mepva
Red Arrow 12 12570 R 838  30.03.12 30.06.12 5.0 10042 0.08 100.08 100.75 7.34 8.28 040 = BBB/Baa2/BBB+  TpaHcnopt
Renaissance '16 325§ 11.00 21.04.12 22.04.14 210416 26.7 50.7 B/B3/B OuHaHCh!
RenCap '13 250 § 13.00 01.04.12 01.04.13 14.0 100.05 0.05 99.00 101.10 1288 1226  1.01 B-/B3/B OuHaHCI
Rosbank '12 130 § 1014 01.07.12 01.07.12 5.0 BBB+/Baa2/BB+  uHaHChl
RSHB '12 750 F 6.26 30.04.12 30.04.12 3.0 100.61 100.36 100.86 368 5.95 0.24 BBB/Baat/ OuHaHCbI
RSHB 13 30,000 R 750  25.03.12 25.03.13 138 10017 | 047 100.00 100.33 7.31 7.16 1.06 BBB/Baat/ OuHaHCI
RSHB '13 700 § 718 16.05.12 16.05.13 155 105.55  0.08 105.24 105.87 2.76 6.64 1.23 BBB/Baat/ OuHaHCbI
RSHB '14 01 750 § 713 140712 14.01.14 235 105.4C  0.03 104.9€ 105.82 421 6.70 1.82 BBB/Baa1/ OuHaHCbI
RSHB 14 06 1,000 § 9.00 11.06.12 11.06.14 283 11040 0.04 110.03 110.76 431 8.00 212 BBB/Baat/ OuHaHCbI
RSHB '16 03 20,000 R 870 17.03.12 17.03.16 495 100.39 | 0.12 100.18 100.60 8.57 8.22 3.31 BBB/Baat/ OuHaHCbI
RSHB 17 1,250 § 6.30 15.05.12 15.05.17 63.5 10463 0.24 104.21 105.04 5.28 5.89 443 BBB/Baat/ OUHaHCbI
RSHB '18 1,000 § 775  29.05.12 29.05.18 75.9 111.83 | 049 111.37 112.28 5.51 6.79 5.00 BBB/Baat/ OuHaHC!
RSHB 21 800 § 6.00 03.06.12 03.06.16 C 03.06.21 52.1 1121 9472 1.04 94.25 95.19 744 6.22 3.70 BBB-/Baa2/ OuHaHCbI
RusHydro 15 20,000 R 7.88  28.04.12 28.10.15 44.9 9740 023 97.06 97.74 8.69 7.83 3.1 BB+/oT3gan/BB+  dnekTpoaHepr.
Russia '15 2,000 § 363  29.04.12 29.04.15 38.9 10215 0.08 101.86 102.43 292 348 3.02 BBB/Baa1/BBB  [oc.
Russia '18 RUB 90,000 R 785  10.03.12 10.03.18 733 103.57 | 0.1 103.39 103.76 7.1 7.18 469  BBB/Baal/BBB+ [loc.
Russia '18 USD 3,466 $ 11.00  24.07.12 24.07.18 778 139.66 = 0.11 139.00 140.33 3.99 7.82 4.98 BBB/Baa1/BBB  [oc.
Russia 20 3,500 $ 500 29.04.12 29.04.20 99.0 10497 035 104.65 105.29 428 4.65 6.68 BBB/Baa1/BBB  Toc.
Russia 28 2,500 $ 1275  24.06.12 24.06.28 196.9 17557 | 0.29 174.99 176.15 5.63 7.16 9.01 BBB/Baa1/BBB  [oc.
Russia '30 17,7117 $ 750  31.03.12 31.03.30 2181 11865  0.20 118.58 118.73 4.19 6.19 5.32 BBB/Baa1/BBB  Toc.
RusStandB '15 200 $ 773 16.06.12 16.12.15 46.5 9143  0.14 90.65 92.21 10.46 8.30 3.20 B+/Ba2/B+ OuHaHCI
RusStandB 16 200 § 9.75  01.06.12 01.12.16 58.1 89.91 89.14 90.68 1258 1056 = 3.62 B+/Ba3/B+ OuHaHCbI
RZD"17 1,500 § 574  03.04.12 03.04.17 62.1 10413 0.14 103.78 104.49 4.82 5.33 438 BBB/Baa1/BBB  TpaHcnopt
RZD '31 GBP 650 £ 749  25.03.12 25.03.31 2299 10028 0.06 99.83 100.73 7.46 7.4 9.85 BBB/Baa1/BBB  TpaHcnopt
Sberbank '13 05 500 § 648  15.05.12 15.05.13 15.5 10541 0.02 105.16 105.66 2.19 6.01 1.23 BBB/A3/ OuHaHCbI
Sberbank '13 07 500 § 647  02.07.12 02.07.13 17.0 105.58 105.33 105.82 244 6.06 1.36 BBB/A3/ OuHaHCbI
Sberbank '14 400 F 350 121112 12.11.14 334 10120 | 0.1 100.94 101.46 3.04 342 260 BBB/A3/ OuHaHCI
Sberbank 15 1,500 § 550 07.07.12 07.07.15 412 104.01 103.70 104.33 4.23 5.23 3.1 BBB/A3/ OuHaHCbI
Sberbank 17 1,250 § 540 24.03.12 24.03.17 61.8 102.57 102.28 102.85 4.83 5.07 439 BBB/A3/ OuHaHCbI
Sberbank '21 1,000 § 572  16.06.12 16.06.21 1126 99.00 0.78 98.70 99.29 5.85 5.69 712 BBB/A3/ OuHaHCb!
Severstal '13 1,250 § 9.75  29.07.12 29.07.13 179 10731 0.05 107.06 107.57 4.62 9.03 1.40 B+/Ba2/BB mra
Severstal '14 375§ 925 19.04.12 19.04.14 26.6 108.33  0.08 107.98 108.69 5.21 8.23 1.97 B+/B2/B+ mra
Severstal '16 500 § 6.25 26.07.12 26.07.16 53.9 9847 030 98.04 98.90 6.65 6.31 3.85 BB-/Ba2/BB mra
Severstal 17 1,000 § 6.70  25.04.12 25.10.17 68.8 98.77 | 0.17 98.33 99.21 6.96 6.58 4.61 BB-/Ba3/BB- mra
SINEK 15 250 § 770  13.07.12 03.08.12 03.08.15 6.1 421 BBB-/Ba1/BB+  Hedptb v ra3
SovKomFlot '17 800 § 538  27.04.12 27.10.17 68.9 90.57 = 0.19 90.11 91.03 742 5.95 472 BBB-/Baa3/BBB-  TpaHcnop1
SPB Bank '17 100 § 1050  25.07.12 25.07.12C 25.07.17 5.8 65.8 93.38 91.62 95.13 2677 1218 1116 043 oT3BaH/Ba3/ OuHaHCbI
TatfondB '12 225§ 1200  02.02.12 02.02.12 0.1 B2/ OuHaHCbI
TCB'7 100 § 1051 18.03.12 18.09.12C 18.07.17 76 65.6 B2/ OuHaHCI
TKS B '14 175§ 1150  21.04.12 21.04.14 26.7 9.73  0.23 95.25 98.21 1320 1137 1.84 B/B2/ OuHaHCbI
TMK'18 500 § 7.75  27.07.12 27.01.18 719 9416 0.35 93.59 94.73 9.03 8.18 4.65 B1/B+ mra
TNK BP '12 500 § 6.13  20.03.12 20.03.12 1.6 100.77 100.53 101.00 0.47 5.83 0.14  BBB-/Baa2/BBB- Hethtb uras
TNK BP '13 600 § 750  13.03.12 13.03.13 134 10548 0.02 105.14 105.82 248 6.76 1.05 BBB-/Baa2/BB+  Hedb 1 ra3
TNK BP '15 500 § 6.25 02.02.12 02.02.15 36.1 105.14 104.76 105.51 4.40 2.89 265  BBB-/Baa2/BBB- Hedtburas
TNK BP '16 1,000 § 750  18.07.12 18.07.16 53.6 110.04 039 109.61 11048 4.96 6.76 3.81 BBB-/Baa2/BBB-  Hethtb 1 ra3
TNK BP 17 800 § 6.63  20.03.12 20.03.17 61.6 106.27  0.36 105.80 106.74 5.21 5.97 426  BBB-/Baa2/BBB- Hedtburas
TNK BP '18 1,100 § 788  13.03.12 13.03.18 734 112.08  0.60 111.68 112.48 5.52 6.68 478 BBB-/Baa2/BB+  Hedpb v ra3
TNK BP 20 500 § 725 02.02.12 02.02.20 96.1 11027 | 0.54 109.84 110.70 5.63 3.18 594  BBB-/Baa2/BBB- Hethtb uras
Transneft '12 EUR 700 € 538  27.06.12 27.06.12 49 101.12 | 0.01 100.92 101.31 259 5.26 0.40 /Baa1/BBB Hecbtb 1 ras
Transneft'12 USD 500 § 6.10  27.06.12 27.06.12 49 101.89  0.07 101.63 102.15 1.40 5.92 0.41 /Baa1/BBB+ Hetbtb 1 ras
Transneft'13 600 § 770 07.02.12 07.08.13 182 107.56 107.20 107.92 258 5.93 1.40 [Baa1/BBB Hedbtb 1 ras
Transneft '14 1,300 § 567  05.03.12 05.03.14 25.1 105.01 104.55 105.47 317 5.13 1.94 /Baa1/BBB Hedhtb 1 ras
Transneft 18 1,050 § 870 07.02.12 07.08.18 782 122.21 121.61 122.81 470 5.90 497 /Baa1/BBB Hetbtb 1 ras
TRUST 12 2089 11.50  06.03.12 06.09.12 72 0T3BaH/0T3BaH/OT3BaH PUHAHCHI
UTK"13 3,500 R 9.00 04.06.12 04.06.13 16.1 Jot3Ban/oTaBaH  Tenekom
VEB '16 CHF 400 F 375 17.02.12 17.02.16 48.6 99.26  0.04 98.60 99.92 3.95 343 3.56 BBB/Baa1/BBB  ®uHaHchI
VEB'17 USD 600 § 545  22.05.12 224117 69.8 101.71 | 047 101.32 102.10 5.10 5.26 4.89 BBB/Baa1/BBB ~ ®uHaHchl
VEB 20 1,600 § 6.90  09.07.12 09.07.20 101.3 106.15 049 105.76 106.55 5.96 6.44 6.39 BBB/Baa1/BBB  ®uHaHchI
VEB '25 USD 1,000 § 6.80 22.05.12 22.11.25 165.8 10127 032 100.80 101.73 6.65 6.57 8.80 BBB/Baa1/BBB  ®uHaHchI
VEB Leasing '16 400 $ 513  27.05.12 27.05.16 51.9 98.89 = 0.10 98.50 99.28 541 5.09 3.79 BBB//BBB OuHaHCI
Vimpelcom '13 1,000 § 838 24.04.12 30.04.13 15.0 105.06  0.05 104.80 105.32 4.12 8.08 147 /Ba3/BB Tenexom
Vimpelcom '14 200 $ 458  29.03.12 29.06.14 289 9822  0.02 97.22 99.21 4.61 /Ba3/BB Tenexom
Vimpelcom '16 02 500 $ 649  02.02.12 02.02.16 48.1 99.54  0.30 99.14 99.95 6.62 3.16 3.37 [Ba3/BB+ Tenexom
Vimpelcom '16 05 600 § 825 23.05.12 23.05.16 51.7 105.81  0.38 105.38 106.23 6.67 7.62 3.57 /Ba3/BB Tenexom
Vimpelcom '17 500 § 6.25 01.03.12 01.03.17 61.0 97.19 | 081 96.77 97.60 6.91 6.00 412 /Ba3/BB Tenexom
Vimpelcom '18 1,000 § 9.13  30.04.12 30.04.18 75.0 106.65 0.63 106.23 107.07 7.76 8.38 4.67 /Ba3/BB Tenexom
Vimpelcom ‘21 1,000 § 7.75  02.02.12 02.02.21 108.2 9.73  1.10 96.42 97.04 8.27 3.85 6.10 /Ba3/BB+ Tenexom
Vimpelcom '22 1,500 § 750  01.03.12 01.03.22 1211 9424 1.04 93.91 94.58 8.35 7.36 6.56 /Ba3/BB Tenexom
VostExpr 17 438 11.00  27.06.12 27.06.17 64.9 B1/ OuHaHCh!
VTB'12 RUB 30,000 R 6.85  28.05.12 28.11.12 9.9 BBB/Baa1/BBB  ®uHaHchI
VTB'12 USD 1,200 § 6.61 30.04.12 31.10.12 9.0 10326 0.02 103.01 103.52 2.19 6.30 0.73 BBB/Baa1/BBB  ®uHaHchI
VTB '13 CHF 400 F 400 16.08.12 16.08.13 185 10135 0.08 101.11 101.58 3.08 3.86 1.46 BBB/Baa1/BBB ~ ®uHaHchI
VTB'14 SGD 300 S$ 340  06.06.12 06.06.14 282 BBB/Baa1/BBB  ®uHaHchI
VTB'15 1,250 § 647  04.03.12 04.03.15 371 10431 | 0.21 103.96 104.65 4.94 5.87 272 BBB/Baa1/BBB  ®uHaHchI
VTB'16 500 € 425 15.02.12 15.02.16 485 100.15  0.08 99.11 101.18 422 3.81 349 BBB/Baa1/BBB  ®uHaHchl
VTB '18 02 750 § 6.32  22.02.12 22.02.18 728 100.50 = 0.12 100.07 100.93 6.21 5.84 4.84 BBB/Baa1/BBB  ®uHaHchI

VTB '18 05 2,000 § 6.88  28.05.12 28.05.13 29.0518 159 75.9 103.82 103.53 104.11 3.87 6.13 6.49 1.26 BBB/Baa1/BBB  ®uHaHch!
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DOara Mecsiues go Kotuposku OoxoaHocTb, %
Boinyck 06beM, MIH Kynow, LieHa = MUam. Toproswii Pop, Peiiruur Cekrtop
% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
EBPOOBJIUTALN
VTB 20 1,000 § 6.55 13.04.12 13.10.20 104.5 98.84 051 98.47 99.21 6.74 6.39 6.23 BBB/Baa1/BBB  ®uHaHchI
VTB '35 1,000 § 6.25 30.06.12 30.06.15 30.06.35 410 2811 102.70  0.60 102.24 103.16 5.37 6.03 6.05 3.04 BBB/Baa2/BBB  ®uHaHchI
VTBNW'15 400 $ 501 29.03.12 29.09.15 44.0 95.74 | 0.23 95.32 96.15 6.33 5.05 323 BBB-/Baa2/BBB  duHaHch!
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ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

NcnonHuTenbHbIN AUPEKTOP, PyKOBOAUTE b AenapTaMeHTa
Bopuc M'vH30ypr, ginzburgbi@uralsib.ru

YnpasneHue npoaax v TOproean
PykoBoguTtenb ynpasneHus

Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax
EneHa [JosraHb, dov_en@uralsib.ru
AHHa Kapnosa, karpovaam@uralsib.ru

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

Omutpun Monos, popovdv@uralsib.ru
Anekceinn Cokonos, sokolovav@uralsib.ru
[3Hnan @enbumaH, feltsmand@uralsib.ru

YnpaeneHue no pbiHKaM AONITOBOro Kanutana

KopnopaTuBHble BbiINycku

ApTtemmin Camonnos, samojlovaa@uralsib.ru
BukTop OpexoB, ore_vv@uralsib.ru
Anekcen YekywnH, chekushinay@uralsib.ru

PernoHanbHbie BbINYyCcKUN
Kunpunn MeaHos, ivanovkv@uralsib.ru
AnekcaHgp Maprees, margeevas@uralsib.ru

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

Hatanbs IpuiieHkoBa, grischenkovane@uralsib.ru
Onbra CrenaHeHko, stepanenkooa@uralsib.ru

AHanuTunyeckoe ynpaslieHue

PykoBopguTens ynpaBneHus

KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

Onpekuua aHanmsa fonrosbiX UHCTPYMEHTOB
PykosoauTens Amutpum OyakuH, dudkindi@uralsib.ru

JonroBble obsi3aTenbCcTBa

Omutpun QyokuH, dudkindi@uralsib.ru
Hapexnaa MbipcrkoBa, myrsikovanv@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

AHppen Kynakos, kulakovan@uralsib.ru
TaTbsiHa [JHenpoBckas, dneprovskata@uralsib.ru

CrpaTerus
Bsivecnas CmonbsiHMHOB, smolyaninovv@uralsib.ru
NeoHng Cnnnyerko, slipchenkola@uralsib.ru

JKOHOMMUKA
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