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CTpaternsa BHyTPeHHero pblHKa
Py6nb 3aMeTHO yKpenuricsa 3a nocneagHow Heaenro

AKTMBHOCTb TOProB Ha BartOTHOM pbliHKE B MATHMLY CHM3MMacb, 060POT B Cekuumn pybnb-gonnap ¢ pacdetamu 3aBTpa
coctaBun Bcero USD2.6 mnpa. Kypc pybnsi kK GuBantoTHOM KOP3WHE HECKONbKO OTAANWIICs OT YPOBHSA MOKynku BaHka
Poccum 1 no ntoram gHsa coctasun 36.36. Bmecte ¢ Tem, cnegyeT OoTMETUTb, YTO Ha (hOHe AanbHewnwero yxyalweHus
BHELUHNX (DaKTOPOB CyLLECTBEHHOro ocnabneHus pybnsa He npowusowro. B uenom e 3a Hepento pybnb 3ameTHO
yKpenuncs npotuB Kop3uHbl BanoT (¢ 36.45 o 36.36). Mpu atom BaHk Poccumn BnepBble C UIOHA MpUHMMAn yyactue
B TOprax, COepXuBasi pocT Kypca pyons, v, no Hawmm, oueHKam, MononHumn pesepBbl npuMepHo Ha USD3.5-4.0 mnpa.
CraBkn NDF Ha npowealwei Hegene cHuamnuck nodtn Ha 100 6. n., a COOTBETCTBYOLUIA FOA0BOM OPUEHTUP COCTaBMI
no utoram NATHULLI okoro 9.40%

CTaBKM feHeXHOoro PbIHKa CHU3NINNCb

Mpopaxun BanioTel bavky Poccum n noctynneHve pacxogoB GrogxeTa B 6GaHKOBCKyD cCMCTeMy B Hadvane mecsua
crnoco6CcTBOBany Hopmanu3auuMu CuUTyauuMnm Ha [AEHEXHOM pbiHKe. B NaTHMLY CTaBKM OEHEXHOro pbiHKa OMyCTUIUCH
0o 5-6%, a o6bem 3avmcTBOBaHU GaHKOB Ha aykumoHax npsmoro PEMO banka Poccum coctasmn okono 70 mnpa py6.
npu nuMmuTe perynatopa Ha ypoBHe 100 mnpg py6. KomdopTHas cuTyaums ¢ NUKBMAHOCTBIO AOMMKHA COXPaHUTBLCS
Kak MMHUMYM [0 HacTynfeHus creayoLero nepmoaa HanoroBbix NnaTexen.

Oxugaem ganbHenwwero CHWXeHUusa AoxXoaAHoCcTen

Ha pbiHke pybneBbix obnuraumii Ha npowefllen Hegerne Habmoganock pannv KOTUPOBOK, NOAAEPXKaHHOE peLUeHVEM
BaHka Poccun CHM3NTL KntoyeBble CTaBkM B CeAbMOM pa3 B TeKylem rogy, a Takke KOMMEHTapusmu perynsitopa
0 HaMepeHUn NPOJOIKUTL MOHKEHWE CTABOK B AanbHenweM. B pesynbTtate no utoram Hegenu JOXo4HoCTM Hanbonee
NUKBUOHBIX BbIMYCKOB MEPBOro 3LIenioHa CHu3unuMcb Ha 25-80 6. n. OuHamuky nydwe pblHKa MpPOAEMOHCTPUPOBAnu
obnurauumn Mocksbl: JoXoAHOCTb Bbinycka MockBa-56 coctaBuna B nATHUULY 12.17% npotuB 12.95% B Havane Hegenw.
Bo BTOpOV MOMOBUHE OHSI KOTUPOBKW LONTOBLIX MHCTPYMEHTOB OTOLUMM OT MaKCUMaribHbIX 3Ha4YeHWN, OOCTUTHYTbIX
B Hayane TOProBOW CECCWU; BMOSMHE BEPOSITHO, YTO Ha (POHE yXyALEHMS CUTyauuu Ha BHELUHWUX PbIHKax OTAENbHble
MHBECTOPbI NPeanoyTyT 3admkcmpoBaTb MpubbiNb Ha TeKywmx ypoBHAX. Bmecte ¢ Tem, Mbl nomaraem, 4to nocne
KOTOPOro nepuoga KOHCONMAauMmn pannu Ha pbiHKe pybnesbix obnuraumn, ckopee BCero, NPOAOIDKUTCSA (CM. HaLl OT4eT
«PbIHOK obnueayuli: mokynad umnu rnpouzpaelusb!» oT NepBOro okTabps.).

MockBa npeanoyntaeT o6nuraunamM MexoIooKeTHbIN KpeauT

[ononHuTenbHyo noadepkky obnuraumam MockBbl MOryT okasaTb MnaHbl Mockom3ariMa CyLeCTBEHHO OrpaHu4uTb
HOBblE 3aMMCTBOBAHMSA Ha pbiHKe pybneBbiX AOMroBbix 006A3aTeNnbCTB 4O KOHUA roga. MNpeacepatens Mockom3sarima
C.lMaxoMOB B WHTEPBLIO B MATHULY MOSICHMN, 4TOo MockBa nNaHUpyeT nonyYnMTb MEeXOMKETHbIN  KpeanuT
y MuHucTepcTtBa pmHaHcoB no ctaeke 1/4 oT ctaBku pecpmHaHcupoBaHust banka Poccumn (10%) B o6beme 16.5 mnpa py6.
Mocne npuBnevyeHus kpeaMTa 06bEM HEVUCNOMHEHHOW NPOrpaMMbl 3aUMCTBOBaHUIA COCTaBUT BCErO OKono 4 mnpg pyo.
(06wt obvem nporpammbl Ha 2009 r. — 136 mnpa py6.). Ho n pa3smelyeHve obnuraumin B 3ToM obbeme noka
nog BonpocoM. [JoxoaHOCTb AOMroBbIX MHCTPYMeHTOB MockBbl B HacToswee Bpemsa coctaBnsieT 10-12% B 3aBucumocTn
OT CcpokoB obpalleHusi. Hambonee MHTepecHbl, Ha Halw B3rnsAg, Bbinyckn MockBa-62 n MockBa-56, 4OXOQHOCTb KOTOPbIX
paBHa 11.93% u 12.17% coOTBETCTBEHHO.
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CTpaTterus BHelLHero pbiHKa
MnaHoBoe pa3ovyapoBaHue

OTueT no pbiHKy Tpyaa CLUA 3a ceHTabpb oxmaaemo pasoyapoBan yYacTHUKOB pbiHKa: ypoBeHb 6e3paboTuubl BbIpoC
0o 9.8%, 4To ABNAeTCA MakcuMarnbHbIM 3HadeHnem ¢ 1983 r. PoHAOBbIE MHOEKCHI OTpearnpoBan Pe3kUM CHIDKEHNEM
B NnepBble MWHYTbl nocrne nybnukauum otyeta, HO MO utoram NATHUUBLI nageHne S&P 500 coctasuno scero 0.5%.
CpenaHHble B BbIxOAHble komMmeHTapun H. PybuHn BHOBb HacTpavBaloT pbiHKM Ha koppekumio. OH cymTaeT, 4To pannm
Ha PMHaAHCOBLIX PbIHKAX 3aLLMO CIAMLLKOM Aarneko 1 TeKyLuMe YPOBHM KOTUPOBOK MIIOX0 COOTHOCSTCS C NMPOrHO3UpyeMbIMU
MeAfEeHHbIMW TeMnaMmn BOCCTAHOBMEHUS MUPOBOW 3KOHOMMKW U CMOCOGCTBYOT OOPasoBaHWMIO HOBbIX My3bIPEN.
MoaBepraTe COMHEHUIO MHEHWE YBa)KaeMOro 3KOHOMWCTA BpSA NI YMECTHO, HO BCe e CTOMT OTMETUTb, YTO rnaBHas
npuyunHa TekyLero pannm — Hanuune Gonbluoro obbema AeleBo MKBMOHOCTM — Noka ocTaeTcs B cune. bonee Toro,
nocnefHue cnabble 9KOHOMUYECKME MoKa3aTenu, O4eBUAHO, 3aCTaBAT MOHETapHble BNacTu BCEro Mupa NoBpeMeHUTb
CO CBOpayvMBaHMEM MEPOMNPUATUA MO SKOHOMUYECKOMY CTUMYNUPOBAHWUIO KaK MUHUMYM [0 TMOSBAEHUS «3ereHbiX
pPOCTKOB» BTOpPOro ypoxasi. Ha Haw B3rnsg, B yCnoBusX M36bITOYHOW NMMKBUAHOCTU KOPPEKUMS Ha (HOHOOBLIX PbIHKaX
BpSAS N MOXeT ObITb rny6oKoN.

HoBoe npeanoxenne KO CLUA

OKOHOMUWYECKOWN CTAaTUCTUMKN Ha MNPEACTOsLEe Hedene BbIXOAWUT He CIIMLLIKOM MHOro. M3 Hambonee BaXHbIX AaHHbIX
OTMETUM CEroAHSALLHION NMyOnMkauui OAMHAMUKM UHOEKCa OeNOBOM aKTMBHOCTU B HENPOM3BOACTBEHHOM cekTope ISM,
a Takke nokasatenu ToproBoro GanaHca CLUA 3a aBryct, koTopble BbIZyT B NATHUUY. [laBneHne Ha [OXOLHOCTU
6a30BbIX aKTMBOB MOryT OKasaTb MMaHbl aMepUKaHCKOro kasHayenctBa npoBecTn aykumoHel KO CLUA ob6wmm
HOMUHanbHbIM 06beMom USD78 mnpg. B yacTHocTw, uHBectopam OyayT npenrioxeHbl TpexneTtHue obsizatenbcrsa
B 06beme USD39 mnpa, gecAatunetHne B o6beme USD20 mnpa v TpuauaTtuneTHue B obbeme USD12 mnpa. Cnepyet
OTMEeTUTb, OAHaKo, 4To cnpoc Ha aykumoHax KO CLUA B nocnegHee Bpemsi yCTOMYMBO BbICOKMM, nockonbky ®PC CLUA
npoaosmKaeT NporpaMmMy BblKyna LeHHbIX Bymar.

Cnpoc B pOCCUICKOM CermMeHTe eBpooGnuraumim coxpaHsietTcs

CyLLeCTBEHHOrO CHWXEHUSI KOTUPOBOK POCCUNCKMX eBpoobnuraumin Ha doHe nybnukaummn cnabblX AaHHbLIX MO PbIHKY
Tpyga CLIA He npowusowro. lMpogaxu B cepeavHe AHA Obinu KpaTKOBPEMEHHbIMW, @ B KOHLE TOProBOW ceccun
MHOUKaTUBHLIA Bbinyck Poccusa 30 npubasun B ueHe okoro 0.5 n. n., 3akpbiBwuch Ha ypoBHe 110.0. MNpogomkatoT
AEMOHCTpMpOBaTh ANHAMUKY nydlle pbiHka Bbinyckn Evraz Group un Cesepctanu, Bbinyck Evraz 13 B naTHMUY nokynanu
Ha ypoBHe 97.75. Kpome Toro, uHBectopbl npuobpetanu Bbinyck [MpomceasebaHk 13 no ueHe 100.5. OtcytctBre
NPeaoXeHUst HOBbIX eBpoobnuraumnii u HU3kU ypoeeHb doxogHocter KO CLUA, Ha Haw B3rnsg, 6naronpusitcTeyroT
AanbHenLweMy COKpaLLEeHUo KpeauTHbIX CNp3JoB.

EMBI+ Global 485.6 0.050 0.62 94.1 339.0 -3.00
ApreHTuHa 101.0 0.34 2.14 53.5 792.0 -5.00
Bpasunus 741.8 0.00 0.36 70.6 249.0 -2.00
Mekcuka 4222 -0.12 -0.080 347 216.0 -1.00
Poccust 532.1 0.62 2.11 131.5 276.0 -12.0
RUBI CORP 235.7  0.0050 0.87 97.8 498.0 -1.00
OAP 177.2 0.020 -0.44 315 212.0 -2.00
Typuus 328.9 0.20 -0.14 50.9 306.0 -5.00
YkpanHa 2318 -0.35 -0.67 124.0 910.0 11.0
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HoTbl White Nights Ha kpeauTbl Masnpomy ¢ noraweHuem B 2014 r.: BO3MOXeH N1 JOCPOYHbIN
BbIKyn?

Wpnanackas doHgoBasi Gupxka coobwmna 30 ceHTabpsa, 4to [@3npoM MOMHOCTBIO MOracuri KpeouT B pasmepe
USD600 mnH, nonyyeHHbin ot GPB Credit Risk Management (SPV lasnpombaHka), KOTOpbIA BbICTYNan B KayecTBe
obecneyveHns no BeinyweHHbIM B anpene 2009 r. HoTam ¢ noraweHnem B Mapte 2014 r. (kog ISIN: XS0422451517).
[aHHbln kpeanT Obin 4YacTblo NakeTa pUHAHCUpPOBaHWSA, npuBrevyeHHoro [asnpomom Anst nokynku 20% akuuii
asnpomHedTn B anpene 2009 r. (MFa3npom Takke nonyyun kpeamTel oT CbepbaHka Ha USD3 mnpa n Poccenbxo3banka
Ha cymmy USD600 mnH). Bce TpuM KOMMOHEHTa UMeNW OAMHAKOBblE MapamMeTpbl: CPOK MoralleHus yYepes nsitb NeT
1 MPOLIEHTHYIO cTaBKy Ha ypoBHe 10%.

MoraweHne [asnpomom kpeauta GPB Credit Risk Management, HecMOTpA Ha OTCyTCTBME NPSAMOro BrMSHUSA
Ha TOPryOLWMECS Ha PbIHKE MHCTPYMEHTbI C MPUBA3KOWM K KPeAMTHOMY pucky Fa3npoma, BCe XXe BbI3bIBAOT HEKOTOPbLIE
BOMPOCblI OTHOCWUTENBbHO [AOCPOYHOrO MOralleHWs OBYX KPeaWTOB, KOTOpble BbICTYNawT obecneyeHneM Mno HoTam,
BbinyLeHHbIM Yepe3d SPV BTB Kanutana White Nights B.V. (¢ norawennem B 2014 r., koabl ISIN: XS0416535820
1 XS0420135443). Ecnv 3TM onaceHusi onpaBAaloTcsi, HOTbl (DAKTUYECKM OKaszanucb Obl OT3bIBHbIMM (TOT hakT,
YTO MO YCMNOBUSAM BbiNycka HOTbl (QOpMaribHO TaKOBbIMU He SIBMSOTCS, HE WMMEEeT 3HayeHWusl, Ha Hall B3rnsg).
BoilweynomsHyTble KpeauTbl B HacTosiliee BpeMsi 06xoasitcss [a3anpomy ouveHb A0Oporo: Mo 3anmam obLien CymMmoMn
USD1.3 mnpg KoMnaHum npuxoamtcs BbinnadmBaTb npoueHTol no ctaBke 10.5%, Torga kak ctaBka LIBOR pocTturna
abCconoTHOrO UCTOPUYECKOTO MUHMMYMa (CTaBka MSTUNETHUX MPOLEHTHBIX CBOMOB cocTaBnsieT 2.5%), a naATtuneTHue
CDS Ha puck Nasnpoma Toprytotca Ha ypoBHe Hwke 300 6. n. CormacHO ycrnoBusIM KpeauTHOro Aorosopa, [asnpom
MOXET AOCPOYHO BbINMATUTbL KPeAUT B MONTHOM 06bemMe, 3apyymBLLMCH MUCbMEHHBIM cornacuem kpeauTopa. Ecnv takoe
cornacve OyaeT nomyyeHo, MoralleHne KpeawTa, O4YeBMAHO, OyaeT KpalHe HEBLIrOAHbIM NS AepXaTerneh HoT,
B HacTosILLee BPEMS TOPryLMXCA Ha ypoBHe okono 114% oT HomuHana.
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Mbl NOBTOPHO M3y4nnv AOKYMEHTaLUMIO MO BbIMYCKy W, B 4AaCTHOCTW, [OTOBOP AOBepuTenbHOro ynpaeneHus (Master Trust
Deed c nonpaskamu, BHeCEHHbIMU 26 ceHTsi6ps 2007 r.) no nporpaMme 3MUTEHTA, Yepe3 KOTOPYH Obln OCyLLEeCTBrEH
BbIMYCK HOT. [JaHHbIN [OroBOp He BXOAMN B COCTaB CTaHAAPTHOrO Maketa AOKYMEHTOB, NPeACTaBMEHHOro yYaCTHUKaMm
pblHKa B Mpeagsepun BbiNycka HOT B obpalleHve. BaxHoO, 4TO CTPYKTypoW, BblAaBLUEn KpeauT, sBnseTcs
HenocpencteeHHo White Nights B.V., a He BTB unu BTB Kanutan. lNonHomouns, nepedaHHble [OBEpPUTENbLHOMY
ynpasnsiowemy (B AaHHOM crydae TMF) B OTHOLUEHWM KpeauTa, BbICTynatoLlero obecneyeHmem no Hotam, BKHOYAOT
cBoboaHoe ncnonHeHne Nboro npasa, NpMHagnexaiero kpeanTopy. [loBepuTenbHbIv YNpaBnsoLwWwmin, Kak 3To 06bI4HO
nponcxoanT B NOAOBGHLIX CUTyaumsax, MOXeT AaBaTb CBOE Corflacue TOMbKOo B TOM Cry4ae, eCnn CYnTaeT, YTo AenCTBuA
He HaHecCyT CyllecTBEeHHOro yuiepba WHTepecaMm pepxartenen HoT. besycnosHO, [OBepuTENbHOMY YynpaBnsiowemy
3anpeLLeHo BbICTyNaTb NPOTUB YPE3BbIYANHOIO PeLleHns AepxXaTenen HOT B criydae cosbiBa Ux cobpaHuns Ansa NpuHATUS
nopgobHoro pelenns. B uenom, yunTbiBas XOPOLUYIO penyTauuio AOBEPUTENbHOrO YNpaBsioWwero M CTaHAapTHYHO
hOpMYynMpPOBKY A0roBOopa [[OBEPUTENLHOrO YMpaBieHNs, Mbl CYMTAEM PUCKM OOCPOYHOrO MOralleHUs HOT YUCTO
TeopeTnyeckumu. Kpome Toro, cnegyet oTMeTUTb, YTO BO3MOXHOCTb AOCPOYHOrO norawieHns kpeguta GPB Credit Risk
Management B no6oe BpeMs M NO YCMOTPeHWO 3aemiimka 6e3 HeobxoaMMOCTW MOMyvyeHuss cormacus Kpegutopa —
B oTnnyme ot kpeamutoB White Nights B.V. — 6bina npegycMoTpeHa ycnosusiMu Boinycka. 1o Bce BepoAaTHOCTH, NO 3TON
NpUYnHE OH 1 He Obin pa3meLLeH Ha PblHKe.
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KommeHTapum npeacenarens npaBsneHus BTA BaHka o npouecce pecTpyKTypusaumum

Mpencepnatens npaeneHns BTA Banka A. CangeHoB caenan psg KOMMeHTapueB O npouecce PecTpykTypusauuv gonra,
coobwatoT areHTcTBa Reuters n MHTepdakc-KasaxcraH.

e  BaHk cTpemMuTCca HaWTU KOMNPOMMKCC C KpeamTopamu: kak cooblmn r-H CangeHos, no pacyetam 6aHka, B crnyyae
NCMNONHEHNs NPeasioKEeHHOro KpeamTopamm nnaHa perynsatopHele TpebosaHmsa 6yayT cobnofeHsl, HO HaunHas
c 2011 r. TpeboBaHMe K ypoOBHIO 0bLLEe [OCTAaTOYHOCTM KanuTana GyaeT HapyLleHo, No3TOMY B AOMTOCPOYHOW
nepcnekTMee 0GaHK MOXeT 0Ka3aTbCA HEXM3HeCMOCOOHbIM. OTO BbI3bIBAET Y HAC HEKOTOPble COMHEHWS:
cormacHo nnasy, npegcrasneHHomy BTA BaHKOM, yCrnoBusi AOCTAaTOMHOCTM Kanutana MoryT ObiTb BbINOMHEH®I,
ToNbKO ecnu obsA3aTenbHbIe pesepsbl (MO AaHHbIM Npe3eHTauuy 6aHka) 6yayT 3HauYMTENbHO COKpaLLEHbI.

e [-H CanpgeHoB Takke OTMETWM, YTO 06sA3aTenbCTBa N0 TOProBOMy (hMHAHCMPOBaHMIO ByaoyT CTPYKTYpUpPOBaHbI
B hopmMe OTAENbHOW OMNuUMU B COOTBETCTBMM C NPEArioXeHMeM kpeautopoB. [MpaBuTenbcTBo KasaxcraHa,
ofHako, He cornacHo c TpeboBaHMEM KpeaMTOpOB O MNpPefoCTaBMEHNM TOCYAAPCTBEHHBLIX rapaHTui
no ykasaHHbIM 06s13aTenbCcTBaM. PecTpykTypu3aums 06a3aTenbCTB No TOProBoMy MHAHCMPOBAHWIO B paMKax
OTAENbHOro onumoHa (6e3 cnucaHWs CyMMbl [Onra, C YBENIMYEHWEM CPOKa MOraleHust U C  HU3KUMMU
NPOLEHTHLIMX CTaBkamu) npegnonaraeT, 4To ANs OPYrMX KpeauTopoB AOMmkeH ObiTb npeaycMoTpeH Gonee
BbICOKWI [UCKOHT.

e BTA baHKk Takke He TrOTOB aHHynMpoBaTb CYLIECTBYIOLUME akuMK, Kak 3Toro TpebyloT KpeauTopsbl.
MpaButenscTBO Yepes cdoHa «Campyk-KasbiHa» npegoctaBuno 6aHKky kanuTan B pasmepe 212.1 mnpg TeHre,
nonyunB 75.1% akumi. CrnepoBaTenbHO, YMEHbLUEHNE CyLlecTBylowero cobcteeHHoro kanutana BTA baHka
nosnekno 6bl HemeaneHHoe npm3HaHue yobiTkoB dhoHaoM «Campyk-KasbiHay.

B uenom, kommeHTapuu r-Ha CangeHoBa BHOBb CBMAETENbCTBYHOT O 3HAYMTENbHOM PACXOXAEHUN TOYEK 3peHus
KpegutopoB 1 camoro BTA baHka. Ha Haw B3rnsag, neperoBopHble no3vumn BTA BaHka ropasgo cunbHee, u, ckopee
BCEro, OKOHYaTenbHble YCMOBUS PECTpPyKTypusauum OyayT Onvxke K nepBoHa4YanbHOMY npeanoxeHuto 6OaHka,
a He kpeauTopoB. [lo cnosam npegcepnatens A®H E. BaxmytoBon, perynatop yTBepaun npegsapuTenbHbIA nnaH
PECTPYKTYpU3aLumn, a CpoK MNpPEeACTaBEeHUsI OKOHYaTemNbHbIX YCMOBUIA Ha3HavyeH Ha cegbMoe pJekabps. OpHako
Kak nokasbiBaeT pa3BuTne cobbituii ¢ BTA baHkoM 1 AnbsiHc BaHkoM, cpoku MoryT GbiTb BECbMa MMOKUMY U cOBUraThbCs.
Hanpumep, no pelleHnto cyna, YTBEPAMBLUENOo pecTpykTypusauuio AnbsHc baHka, 6aHk gormkeH Obin HanpaBuTb
aepxarenam HOT yBedoMmreHne o6 obuem cobpaHum n MemMopaHaym O pecTpykTypu3aumm He nosgHee 30 ceHTabps,
O[JHaKO Ha KOHeL, MPOLLIIOW HEAENU 3TOrO eLle He NPOU30LLIIO.
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JInkBugHoCTb
Tekywiee Mpenbipyuiee
WHaukatop | 3HaueHue 3HaveHue WU3meHeHue
nokasarens | nokasarens
MH,E[VIKaTOpr JINKBUAHOCTU

OcTaTku CpefCTB Ha Kop. cyeTax kpeanTHbIX opratuaauui B LB PO (no PO), mnpa pyb. 526.7 503.4 233 A
OcTatku CpefcTB Ha Kop. cyeTax kpeauT. opr. B LI PO (MockoBckuii perioH), Mnpa pyb. 386.8 350.5 36.3 A
OcTaTku [ieHeXHbIX CPeACTB KPeauT. Opr. Ha AenoanTHbIX cyetax B LIb PO, mnpg py6. 195.1 2232 281V
Canbpo onepauuit LIb PO ¢ 6aHkoBckum cekTopom, Mipg pyo. -56.7 -28.0 287V
3ornoToBantoTHble peaepsbl Poccuiickoit Peaepauyn, USD mnpa 4127 4117 1.00 A
[leHexxHas macca, Mnpa pyo. 4026.8 40554 286 V¥
[eHeXHbIN pbIHOK
Craskv no kpeauty "overnight" (% rogosbix) * 5.0/6.0 6.0/8.0 Hig -
EUBOR - 6 mecsiLeB 1.00 1.00 -0.0062 V¥
LIBOR - 6 month 0.60 062 0017 ¥
MosPrimeRate - 1 mecs - % rogosbix 8.92 896 -0.040 V
MosPrimeRate - 2 mecsia - % rogosbix 9.43 952 -0090 Vv
MosPrimeRate - 3 mecsua - % rogoBbIx 10.3 104 010 Vv
MosPrimeRate - 6 mecsija - % rogosbIx 115 1.7 017V
PEMNO
AykuvoHHoe fopaametienne OBP - cpenHeB3BeLLeHHast cTaska (% rofoBbix)*** 10.8 113 054V
Mpsimoe PEMO cpokom Ha 1 ieHb - CpeAHeB3BeLLeHHas cTaBka (% rogoBbIx)* 7.32 7.33 -0.0079 ¥
IMpsimoe PEMO cpokom Ha 1 aeHb - 06beM caenok, Mipa py6.** 69.6 78.1 849 V¥
FOREX
EUR/USD 1.4590 1.4531  0.0059 A
OdmumanbHblit kypc EUR/RUB (LIE PO) 43.8154 43.8245 -0.0091 V¥
OdprumansHbi kype USD/RUB (LB PO) 30.1240 30.0621 0.062 A
O6bem ToproB Ha BantoTHOM pbiHke (MMBB) — pacyeTbl ¢ NOCTaBKOM «CeroaHs» - B MIH. gonnapos CLUA 776.9540 723.0690 539 A
06bem Topros Ha BamoTHOM pbiHke (MMBE) — pacyeThl C NOCTaBKoi «3aBTpay - B MiH. fonnapos CLUA 2,605.6090 3,255.6540 6500 V¥
BecnocTaBoyHblit popeapaHbii koHTpakt RUB/USD, % cTaska (180 aHei)* 8.90/9.30 9.30/9.60 Hig -
[onrosoi pbiHok - (MMBB)
06beM TOProB KOPMOPATUBHBIMM 1 MYHULMNANBHBIMM 0BnmraLmsimu (Bkniodas PTIC), Mipga py6.* 17.0 18.2 120 v
06bem B1pKeBbIX TOProB (CyBEPeHHble pyGneBble 3aMMCTBOBAHWS), MIpA py6.* 3.87 443 -0.56 ¥

* [laHHble 3a NOCneaHu TOproBbIi AeHb.
** Tlo utoram aykuyoHa 3a 02.10.2009.
***TNo utoram aykupoHa 3a 01.10.2009.

CblpbeBble ToBapbl

Mokasatens | Egumam.  Llewa Msmeuneuue U3m.3a o/r:enemo, MsM.sibmecﬂu, U3m.3a 'rpo/:q mecsua, C Havana roaa no :;:eronuﬂmuuﬁ DeHb,
Hedb
BRENT USD/bpn 67.6 -0.79 3.49 2.00 4.20 61.9
URALS USD/6pn 66.9 -1.39 4.29 1.00 1.80 584
MeTannb!
3ornoto USD/yHy.  1004.8 0.51 1.07 1.00 8.00 14.8
Hukenb USD/r 17 285.0 -0.80 2.28 -4.50 5.10 47.7
3aroToBKku cTanu Usbir 435.0 - -1.14 -1.10 8.40 20.0
Cepebpo USD/yHu, 16.3 -0.12 0.37 -0.20 214 45.0

AntomMuHuit USDr_ 1770.0 -2.96 -0.65 -2.30 10.0 174
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[JoxogHocTb py6neBbix o6nuraumn

03 25057 100.00 0.12 7.60 -42.83 - - 0.30 20.01.10 7.40 40817 70.00 BBB/Baa1/BBB
003 25059 95.93 0.00 9.81 0.99 - - 124  19.01.11 6.0 41000 - BBB/Baa1/BBB
03 25061 98.75 -0.17 8.23 32.75 - - 058 050510 580 42513  6.91 BBB/Baa1/BBB
003 25062 93.72 -0.04 10.52 3.93 - - 151 040511 580 27092 - BBB/Baa1/BBB
0d3 25063 93.32 0.1 10.11 -5.78 - - 197 091111 620 20000 10.20 BBB/Baa1/BBB
003 25064 104.02 -0.36 10.29 18.53 - - 2.00 18.01.12 1190 55000  0.00 BBB/Baa1/BBB
003 25065 10550 0.39 10.50 -14.11 - - 292 27.03.13 12.00 31000 - BBB/Baa1/BBB
003 25066 100.80 -0.50 10.43 33.38 - - 159 06.07.11 1055 19665 20564 BBB/Baa1/BBB
003 25067 102.89 0.01 10.58 -0.62 - - 258 17.10.12 11.30 15000 1234.08 BBB/Baa1/BBB
003 25068 104.50 0.50 11.08 -13.95 - - 382 200814 1200 5000  0.00 BBB/Baa1/BBB
003 25069 101.33  0.03 10.53 -1.25 - - 261 19.09.12 10.80 10000 101.33 BBB/Baa1/BBB
013 25070 100.21 0.04 10.12 -2.46 - - 185 28.09.11 10.00 10000 91344 BBB/Baa1/BBB
003 26178 90.56 0.00 110.69 301.83 - - 0.13  20.11.09  2.00 5 - BBB/Baa1/BBB
003 26198 88.50 0.94 10.55 -40.46 - - 273 021112 6.00 42117 - BBB/Baa1/BBB
003 26199 9040 0.10 10.50 -4.34 - - 252 110712 610 40291 22,60 BBB/Baa1/BBB
003 26200 87.98 0.00 10.32 0.29 - - 334 170713 6.10 28784 - BBB/Baa1/BBB
03 26201 96.10 0.00 7.91 0.07 - - 352 16.10.13 655 13866 - BBB/Baa2/BBB
003 26202 101.96 0.19 11.14 -5.26 - - 402 171214 1120 10000 152.95 BBB/Baa1/BBB
003 46002 96.21 0.05 10.30 -2.97 - - 1.94 08.08.12 800 62000 48.10 BBB/Baa1/BBB
003 46003 100.95 0.00 8.87 -0.55 - - 0.76  14.07.10 10.00 18649 - BBB/Baa1/BBB
003 46005 38.10 0.00 11.92 0.40 - - 856  09.01.19 - 27471 - BBB/Baa1/BBB
003 46010 93.05 0.00 8.23 0.20 - - 1155 17.0528 0.00 30000 - BBB/Baa1/BBB
0d3 46011 84.00 0.00 8.87 0.25 - - 1021 20.0825 0.00 30000 - BBB/Baa1/BBB
00346012 70.00 0.00 7.78 0.1 - - 1277 05.09.29 195 40000 - BBB/Baa1/BBB
003 46014 89.50 0.37 10.90 -14.21 - - 319 290818 800 58290 248 BBB/Baa1/BBB
003 46017 82.18 0.25 11.17 -6.70 - - 493 03.08.16 800 80000 39.17 BBB/Baa1/BBB
00346018 76.96 -6.54 11.34 127.01 - - 6.96 241121 850 128975 - BBB/Baa1/BBB
003 46019 55.00 0.00 10.90 0.48 - - 6.50 20.03.19 0.00 26000 - BBB/Baa1/BBB
003 46020 65.45 0.00 11.24 0.00 - - 948 06.02.36 6.90 116911 - BBB/Baa1/BBB
003 46021 72.50 0.00 11.44 0.07 - - 6.14 08.08.18 7.00 92794 - BBB/Baa1/BBB
003 46022 60.00 0.00 12.99 0.02 - - 745 19.0723 750 28223 - BBB/Baa1/BBB
093 48001 97.00 0.00 1113 0.04 - - 480 311018 10.50 24099 - BBB/Baa1/BBB
ABH AMPO 10 9133 000 26.82 12.44 1899 1,889 049 29.03.10 6.00 2500 - AA-/Aa1/AA
AgToBa3b-1 62.51-36.99 203.14 18609.36 19532 19,521 049 02.04.10 15.00 800  0.00 - [Caall -
AK BAPC-3 100.60 0.08 12.29 -16.14 440 417 04.05.10 0.54 251011 13.10 3000 120.72 -- [Ba2/BB
AK BAPC-4 101.12  0.10 11.09 -21.01 323 302 26.04.10 052 15.10.13 13.00 5000 - -- [Ba2/BB
AnbsHcOuH-1 3210 0.00 42418 294.27 41611 41,574 28.06.10 0.68 20.06.12 8.76 3000 - -
BanT/HBb-1 10040 0.00 16.11 -0.36 822 801 03.05.10 054 26.04.11 16.00 1000 - -- B3/ --
BaHk Mockesl 09 101.30 0.00 - - - - 013 251109 725 5000 - -- /Baa1/BBB-
BaHk Mocksbl-1 99.40 0.00 11.70 0.23 350 306 06.08.10 0.80 29.07.11 10.64 10000 - -- |Baa1/BBB-
baHk MocksblI-2 100.00 0.00 11.98 -0.14 433 455 12.0210 0.34 01.0213 11.75 10000 - -- |Baa1/BBB-
BaHk Coto3-3 100.00 0.00 16.60 0.11 821 763 28.10.10 0.96 02.05.11 16.00 2000 - B-/Caal/ -
BaHk Cotos-4 106.00 0.00 - - - - - 230211 1490 3000 - B-/Caal/ -
BBPP 100.25 0.00 - - - - 0.02 11.10.09 10.00 575 - - [Bal/--
BospoxaeHue-1 98.90 0.11 12.03 -27.96 429 433 042 03.03.10 895 3000 0.1 BB-/Ba3/ --
BTb 08 99.78 0.00 12.44 0.01 203 200 262 281112 12.00 30000 - BBB/Baa1/BBB
BTb 24-1 100.00 0.00 11.82 0.30 244 196 1.77 051011 975 6000 - BBB/Baa1/BBB
BTb 24-2 100.20 0.00 11.22 -0.71 355 374 150210 036 050213 1160 10000 - BBB/Baa1/BBB
BTb 24-3 99.80 -0.20 11.06 33.45 305 272 08.06.10 0.64 29.0513 1050 6000 10.98 BBB/Baa1/BBB
BTB 24-4 99.75 0.00 12.49 -0.06 419 372 01.09.10 0.87 20.02.14 1185 8000 - BBB/Baa1/BBB
BTb-5 103.20 0.12 9.31 -27.29 144 124 26.0410 053 17.10.13 15.00 15000 47.22 BBB/Baa1/BBB
BTB-6 102.97 0.04 9.58 -6.81 145 102 16.07.10 0.74 06.07.16 1325 10000 13.75 BBB/Baa1/BBB
l"asnpomb 10 98.19 0.00 12.62 3.66 492 500 0.38 220210 725 10000 - BB+/Baal/ -
lasnpomb-1 94.00 -1.03 12.50 95.82 373 320 127 270111 740 5000  0.00 BB+/Baal/ -
aanpomb-4 101.10 0.00 3.74 -16.39 -185 -233 23.11.09 013 151112 1225 20000 - BB+/Baa1/ -
a3npomb-5 100.12 0.00 11.50 -1.31 567 524 30.11.09 015 221112 1225 20000 - BB+/Baa1/ --
I'nobakc-1 52.00 0.00 36351 382.34 35573 35,570 045 150310 9.00 2000 - ] e ]
I no6akc-OuH-1 100.00 0.00 15.50 0.23 763 740 27.0410 053 26.04.11 15.00 4000 - ]
[ensTaKpeanT-1 98.50 0.00 17.19 16.56 1120 1,081 016 011209 7.09 1500 - Withdrawn/Baa2/ --
EBPP 10 96.19 -0.10 9.93 9.97 130 74 145 201210 6.50 2000 - AAA/Aaa/AAA
EBPP 12 92.83 -0.21 9.51 11.19 -37 61 218 140212 6.00 2000 - AAA/AaalAAA
EBPP-01 101.36  0.06 - - - - 059 120510 1151 5000 - AAA/AaalAAA
EBPP-02 10249 0.09 - - - - 155 21.0411 000 5000 130.16 AAA/AaalAAA
EBPP-03 102.45 0.00 - - - - 193 07.0911 0.00 7500 - AAA/Aaa/AAA
EBPP-05 101.62 -0.05 - - - - 439 09.04.14 1200 5000 - AAA/AaalAAA
3ancubkombaHk-1 100.00 0.00 11.29 -0.03 187 147 180 15.09.11 11.00 1500 - B-/ -/ -
3enuT-3 10245 0.12 11.98 -24.31 405 378 14.0510 057 09.11.11 16.00 3000 - -- /Ba3/B+
3eHnT-4 101.99 0.00 12.20 -1.79 439 422 047 06.04.10 16.00 3000 - -- [Ba3/B+
3eHnT-5 99.76 -0.03 11.52 21.93 529 498 10.12.09 0.18 04.06.13 10.00 5000 12840 -- [Ba3/B+
3eHuT-6 101.39  0.00 13.35 -0.74 524 484 08.0710 072 01.07.14 1500 3000 29.20 -- [Ba3/B+
KBEPeHKan-1 97.01 137 2357 -418.71 1583 1,588 041 020310 1450 2000 5.01 B-/B3/B-
KBEPeHKan-2 10025 0.25 12.34 -967.25 801 834 19.10.09 0.03 04.04.12 2200 3000 25.06 B-/B3/B-
KBPexKan-3 10156 -0.60 2345 103.89 1543 1,508 18.06.10 0.64 06.06.12 2500 4000 939.65 B-/B3/B-
Keap-3 99.64 -0.11 14.74 4215 713 748 02.02.10 030 220711 12.80 1500 23.80 -- B2/ --
KNT-2 85.00 0.00 59.83 29.48 5202 57195 047 230310 13.00 2000 - Withdrawn/Caa2/ --
KMB-BaHk-2 99.99 0.00 15.23 -0.16 920 882 05.12.09 0.17 30.11.11 15.00 3400 - -- |Baa3/ --
Kpaiinsectb-1 100.00 0.00 14.16 -0.13 594 549 17.08.10 0.81 05.08.11 13.75 600 - B/--/--
Kpeaut EBpona-1 99.50 0.00 11.78 1.24 413 436 0.34 03.02.10 10.00 3500 - - [Bal/--
Macrepb-3 100.00 0.00 17.21 -0.69 1118 1,080 11.12.09 0.17 30.11.11 17.00 1200 - -/--/B
MEPP-2 100.00 0.00 15.87 -0.15 804 793 05.04.10 049 28.03.13 1500 3000 - -- [B2/B+
MBPP-3 101.20 0.10 14.49 -11.51 606 551 28.10.10 0.98 23.0413 1500 3000 0.76 - [B2/B+
MEPP-4 100.80 0.00 13.32 -1.60 557 560 09.03.10 042 27.0214 1500 5000 - -- [B2/B+
MEBPP-5 100.68 0.16 14.34 -25.84 630 595 21.06.10 0.66 12.06.14 15.00 5000 - - [B2/B+
MexIpomb-1 100.00 0.00 12.82 -0.38 594 591 30.12.09 024 03.01.18 1265 3000 - BB-/B1/B
M3 BaHk-1 40.00 0.00 98 905.49 1 303 389.48 9889 996 9,889,948 013 17.11.09 11.65 800 - ]
MWA-3 95.50 0.00 14.02 1.72 573 525 06.09.10 0.87 24.0212 795 1500 - - [Ba2/ --
MWA-4 99.84 0.00 13.22 1.13 483 429 211010 095 01.10.15 9.00 2000 - - [Ba2/ --
MWA-5 100.50 0.00 13.45 -0.19 530 486 29.07.10 0.76 17.07.14 1350 2000 - - [Ba2/ --
MKB-4 99.35 0.68 16.10 -58.83 723 670 135 15.03.11 1500 2000 476.88 - /B1/B
MKB-5 99.80 0.90 15.90 -184.55 802 778 05.05.10 054 25.04.12 1500 2000 752.53 ]
MKB-6 100.00 1.06 16.56 -148.28 833 787 16.08.10 0.82 07.08.12 16.00 2000 0.8 - /B1/B



U3m.

Honrosoit 0 foxop- | W3m.3a HomuHanbHbI fara [wpa- [fara CraBka O6bem = O6bem e
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Honf’u?l;na n.n. % | 6n 6.n. 6.n. | | net | %  MAH.py6. MAH.py6. Fitch)
Mot BaHk-2 100.00 0. d / . 21.12.10 / - [B3/ -
Mot BaHk-3 100.00 0.00 15.49 -0.10 726 680 12.08.10 0.82 07.08.12 15.00 1500 - - [B3/ --
Mockomub-2 99.98 0.00 14.42 -0.14 673 687 17.02.10 0.38 15.02.11 14.00 3000 - -/--/CCC
Mockomub-3 99.60 0.00 17.19 0.39 914 878 17.06.10 0.67 12.06.13 16.00 5000 - --/--/CCC
Homoc-11 10146 0.11 13.26 -17.64 514 474 12.07.10 073 02.07.14 1500 5000 91.31 -- [Ba3/B+
Homoc-9 101.92 0.08 12.38 -13.60 432 396 23.06.10 0.68 14.06.13 15.00 5000 - -- [Ba3/B+
HC-®uHaHc-1 8534 0.00  50.68 15.30 4272 4241 27.0510 0.60 25.05.11 17.00 2000 - - [B3/ -
MepBoGaHk-1 101.00 0.49 12.16 -226.96 530 526 13.01.10 024 29.06.11 1650 1500 - -- [B3/ -
MeTpokommepu-4 102.90 -0.01 11.63 -0.12 352 312 08.07.10 0.72 06.07.11 1550 3000 5.14 B+/Ba3/ --
Ipomce6-5 102.25 0.14 1247 -26.06 452 422 250510 059 17.05.12 16.00 4500  0.15 BB-/Ba2/B+
lpomce6-6 100.74 0.02 11.32 -13.98 466 452 2312.09 022 17.06.13 1475 5000 40.80 BB-/Ba2/B+
NMYPB-1 98.00 0.00 14.81 0.20 597 542 132 09.0311 1250 1250 - - [B3/ -
PABOBaHk 17 74.50 0.00 12.18 0.14 94 91 578 06.06.17 6.90 2000 - AAA/Aaa/AA+
PaidhdarzeHbank-4 101.20 0.00 13.24 -0.06 372 330 08.12.11 1.88 03.12.13 13.50 10000 - BBB/ -- /BBB+
Poccus 6aHk-1 100.50 0.00 14.21 -0.34 604 562 0.77 21.07.10 1450 1500 - -/ - [B-
PCXB-2 97.18 0.64 10.45 -55.15 163 109 130 16.0211 7.85 7000 107.58 -- [Baa1/BBB+
PCXB-3 99.20 -0.17 9.7 49.71 201 213 22.02.10 0.38 09.02.17 7.34 10000  0.04 -- /Baa1/BBB+
PCXB-4 101.75 0.00 10.77 0.16 139 91 071011 1.77  27.09.17 9.75 10000 - -- /[Baa1/BBB+
PCXB-5 100.00 0.00 13.93 0.01 441 399 08.12.11 1.88 27.11.18 1350 10000 - -- /Baa1/BBB+
PCXBb-6 101.00 0.00 12.45 -0.39 418 371 24.08.10 085 09.0218 1335 5000 - -- /[Baa1/BBB+
PCXB-7 10321 0.07 9.27 -12.57 122 87 17.06.10 0.67 05.06.18 13.95 5000 74.83 -- /Baa1/BBB+
PycCrana-5 100.35 15.35 1482 -2291.36 649 600 090 09.09.10 14.75 5000 - B+/Ba3/BB-
PycCrang-6 100.50 0.49 13.83 -153.18 616 634 17.02.10 0.36 09.02.11 15.00 6000 - B+/Ba3/BB-
PycCrana-7 100.02 0.00 15.47 -0.35 766 759 30.03.10 047 20.09.11 15.00 5000 - B+/Ba3/BB-
PyccuHaHc-4 98.91 0.06 11.10 -16.73 342 358 0.36 120210 7.74 4000 14540 BB+/Baa2/ --
Pycb-baHk-2 100.17 0.00 - - - - 22.0210  0.00 2000 - - |B2/ --
Pycb-baHk-3 100.20 0.00 15.25 -0.20 696 649 31.08.10 0.87 31.08.14 1500 2000 - - |B2/ -
Cb 6aHk-2 100.55 0.05 17.18 -8.82 915 880 065 11.06.10 1750 1000  0.15 -- [B3/ -
Cesi3b-baHk-1 10049 -0.26 16.57 21.34 768 709 136 21.0411 16.00 2000 - - [Caa2/ -
CesKasHa-2 79.87 0.00 14.32 2.08 489 453 181 01.08.11 1.00 1500 - -- [Withdrawn/ -
CKB-baHk-1 101.32 032 14.79 -52.62 671 634 0.70 24.06.10 16.00 1000 - -- |B2/B-
ConvpapHocTb-1 100.00 0.00 13.02 -0.75 703 663 0.16  01.12.09 1250 1000 - - [B3/ -
ConvpapHocTb-2 100.00 0.00 15.84 0.11 797 778 0.52  20.04.10 15.00 950  0.61 - [B3/ -
Cnyptb-2 100.00 0.00 15.84 -0.05 782 750 03.06.10 0.64 31.0512 15.00 1000 - - /- [B-
CrpolikpeguT-1 100.00 0.00 14.41 017 621 577 06.08.10 0.80 01.08.11 14.00 1000 - - B3/ -
TatdoHab-4 99.88 0.02 12.27 -14.76 625 586 08.12.09 0.17 01.06.11 1140 1500 - - [B2/ -
TKC BaHk-1 9725 0.00  99.04 53227 9444 9436 23.10.09 0.05 221010 18.00 1500 - -]
TpaHcKpeautb-1 97.55 -0.16 11.28 26.82 321 286 068 15.06.10 729 3000 - BB/Ba1/ -
TpaHcKpegutb-2 103.25 -0.05 12.32 4.09 375 318 231210 1.0 12.06.12 1500 3000 0.85 BB/Ba1/ -
TpaHcKpeautb-3 99.70 -0.10 11.34 41.78 412 428 19.01.10 027 07.07.11 999 5000 209.30 BB/Ba1/ -
YPCA BaHk 10 9325 0.00 3053 15.48 2282 2,288 039 260210 912 5000 - -- [Ba3/B+
YPCA BaHk-5 94.05 0.00 13.92 0.58 450 404 181 181011 10.05 3000 3153 -- [Ba3/B+
YPCA BaHk-7 99.18 0.16 11.43 -55.34 383 417 26.01.10 030 19.0712 840 5000  0.00 -- [Ba3/B+
YPCA BaHk-8 102.70 0.00 9.90 -2.52 206 187 20.0410 0.50 09.04.15 15.00 10000 - -- [Ba3/B+
XKOB-2 10219 0.18 13.99 -34.81 606 579 057 11.0510 1750 3000 2.04 B+/Ba3/ --
XKOB-3 100.64 0.02 14.21 -7.29 642 639 25.03.10 045 16.09.10 15.00 3000 - B+/Ba3/ --
XKob-5 100.76 -3.24 14.24 648.04 637 617 26.04.10 052 17.04.13 15.00 4000 - B+/Ba3/ --
XKOB-6 100.00 0.00 16.09 -0.48 963 940 18.12.09 020 10.06.14 1525 5000 - e
XMB-1 101.00 0.72 2.66 -866.09 -237 -279 06.11.09 0.08 31.1011 1459 3000 6.06 Bt/ -/ -
LleHtplHB-2 100.82 0.18 15.23 -29.37 714 676 02.07.10 0.70 24.06.14 16.00 3000 - ] -
OkcnobaHk-1 99.42 0.00 15.25 2.74 833 832 024 291209 1200 1000 - - [Bal/--
FOHMacTpym-2 101.00 0.00 14.48 -0.81 662 641 051  19.04.10 16.00 1500 - - [Ba2/ -
Mpoune dmHaHCOBbLIE

AVXKK (KO)-2 86.00 3.00 20.39 -280.25 1131 1,076 152 23.0811 9.00 800 1.10 YRS
AVXK Antan 92.00 0.00 31.12 10.64 2327 2,310 0.51 13.0410 11.25 300 0.01 -]~
AMKK-02 100.88 0.00 8.38 -2.30 74 99 033 01.0210 11.00 1500 - BBB/A3)/ -
AMKK-03 97.28 0.00 12.81 0.90 439 385 098 15.10.10 9.40 900 - BBB/A3/ --
AMKK-04 95.65 0.65 11.28 -35.20 150 121 210 01.0212 870 900 76.90 BBB/A3/ -
AVKK-05 92.50 1.50 11.23 -79.02 125 102 227 151012 735 2200 - BBB/A3/ -
AVKK-06 85.36  0.00 12.97 0.33 230 223 315 150714 740 2500 - BBB/A3)/ -
AVDKK-07 83.00 -4.92 12.79 155.44 187 180 406 150716 7.68 4000 - BBB/A3/ --
AMKK-08 84.00 1.50 12.82 -54.09 199 194 374 150618 7.63 5000 16.80 BBB/A3)/ --
AVKK-09 82.37 0.1 12.81 -3.30 189 184 405 150217 749 5000 70.71 BBB/A3/ -
AMKK-10 8153 044 12.79 -12.38 165 165 484 151118 805 6000 122.10 BBB/A3/ -
AVDKK-11 79.30 0.00 13.05 0.10 184 183 540 150920 820 10000 - BBB/A3/ --
AMKK-12 100.42 - - - - 1561213 1325 7000 100.43 BBB/A3)/ --
BVIA AVDKK-A 100.00 0. 00 8.81 0.01 -182 -193 3. 06 15.0340 850 6568 - - |A3/ -
BKM-IuauHr-1 10000 0.00  21.27 -0.82 1571 1,523 20.11.09 0.13 18.05.11 20.00 180 - CCC+/--/C
BTB-ITn3uHr-1 100.33 -0.03 9.35 21.05 399 351 16.11.09 0.11 06.11.14 1210 6769 4245 BBB/ -- /BBB+
BTB-In3nHr-3 102.31 -0.32 10.95 48.56 289 253 17.06.10 0.68 07.06.16 14.00 5000 250.66 BBB/ -- /BBB+
BTB-In3unHr-4 102.45 0.00 10.73 -1.45 267 232 17.06.10 0.68 07.06.16 14.00 5000 - e
MB-UnoTeka-1 92.00 265 13.12 -179.35 363 299 186 291236 800 1466  0.00 -- [Baa2/ --
EsponnaH-1 3528 0.00 29532 132.11 28712 28,666 16.08.10 0.80 11.08.11 1450 2000 - ] -
VA AVXKK 2008-A 100.00 0.00 - - - - 20.0241 1050 7930 - -- [Baal/ -
NAXC PX-1 110.00 0.00 242 -1.87 -617 -672 1.12 08.12.10  11.00 380 - ]
VAPT-1 95.00 0.00 3384 14.87 2619 2,643 02.02.10 0.34 04.08.13 15.00 1000 - -]
Mengenp-1 100.00 0.00 17.53 -0.03 925 876 0.86  01.09.10 16.50 750 - ] -
MOWA-1 78.10 0.00 3873 8.37 3030 2,964 098 211210 9.00 1050 - -]
Homoc-JTnauHr-1 100.00 0.00 12.33 -0.02 315 266 160 08.07.11 1200 3000 - ]
OWXKK-1 80.00 0.00 2376 1.93 1439 1,385 176 21.0212 924 1000 - ]
MMA AKK A 87.00 0.17 15.34 -11.73 598 525 174 15.0239 6.94 1359 3.96 - IA3/ -
MKB-1 100.01 0.00 11.27 -0.02 226 154 146  07.0812 11.00 1000 - ]
MpTex/ua-1 100.15 0.00 12.03 -9.63 723 694 28.10.09 0.07 25.04.11 14.00 130 - -]
PA®-1 100.00 0.00 18.62 -0.40 1091 1,100 04.03.10 0.40 21.02.12 18.00 305 - ]
PeHuHc-1 110.00 0.00 - - - 049  30.03.10 12.00 750 - ] -
PVATO-1 100.05 0.00 14.45 -0.03 392 394 272 03.06.13 13.75 508 - -/
PTK-NuaunHr-5 80.00 0.10  47.79 -11.14 3970 3,926 070 12.08.10 835 900  0.20 -]
TpaHc®uH-M-2 100.00 0.00 11.03 0.00 76 70 250 10.08.12 10.75 1500 - ]
TpaHc®uH-M-3 100.00 0.00 14.46 0.28 529 478 250711 159 10.07.14 1400 1500 - ] -
Ypan/iL-1 9575 1.00  97.08 -238550 9221 9,188 0.07 28.10.09 10.00 1000 - -/
Ypancu6-Jiuauxr-1 10046 0.34 17.89 -56.17 983 945 23.06.10 0.68 29.12.10 18.00 2700 - -/~ [B+
Ypancu6-Jinannr-2 98.60 0.28 18.47 -103.35 1087 1,122 27.01.10 030 21.0711 1299 5000 213 - /- [B+
Ypancu6-Jinanur-3 100.26 0.00 17.85 -0.28 957 910 02.09.10 0.86 23.0212 1750 1500 - -/ - [B+
Ypancu6-Jinaunr-4 100.25 0.00 17.01 -1.25 940 975 28.01.10 0.30 19.01.12 1750 2000 - -]
Ypancu6-Jinanur-5 100.38 0.00 16.55 -1.63 894 929 28.01.10 0.30 19.01.12 1750 3000 - -/ - [B+

OuHBu3lp-1 100.00 0.00  10.21 0.04 208 168 0.73  05.07.10 10.00 3000 - -/



Wam.
LieHa 3a KpeauTHbI# penTuHr
feHb (S&P/Moody's/
3 :
Honf’u?l;na n.n. % | 6n 6.n. . 6. | %  MAH.py6. MAH.py6. Fitch)
XonuHrK-1 100.00 0.00 15.19 -0.27 893 862 0.19  09.12.09

HonroBoi

Ooxoa-| MWsm.3a HomuHanbHbI
MHCTPYMeHT

Moo e [Jlara ”ﬂlopaﬂ [Jata Frasxﬂ 061em {Osbem{

Uua noraweHus KynoHa Bbinycka| TOpPros

cnpag “ Zcnpap| LJ(bepThl

nemua-1 99.00 000 2657 116 1877 1,871 046 240310 2200 600 - B/~ -
nemu-2 99.28 -0.72  23.31 61.08 1432 1,375 140611 144 040914 2100 700 - B/~ -
1Or®uHCepavc-1 10000 000 1577 0.02 727 670 011210 104 200514 1525 900 - -]
IOMK-1 99.87 000  10.69 0.27 293 212 043 280410 1000 440 - -/
HOOK-1 10050 0.00  15.77 0.12 734 676 121110 098 290414 1575 900 - —— -
MHdopMaumMoHHbIe TeXxHoNormun
TlansCessb, 50-5 10450 020 1247 1261 329 219 210711 160 170712 1500 1500 _ 0.0 —T-1B*
CTpoHHKc-1 10310 0.45 = - - = ~ 210010 2200 3000 000 ~/~[B-
Tenaop-1 99.97 000  14.87 0.01 934 886 013 17.11.09 1450 500 - —/=1-
MaLIJMHOCTpOeHMe
ABTOBA-3 9397 000  19.85 389 177 1,140 070 220610 960 5000 - ——
ABTOBA3-4 97.62 000 2377 2.13 1580 1,549 27.0510 060 2005.14 1850 5000 - -
BaroHwmalL-2 9893 000 1712 0.19 856 799 110 151210 1550 1000 1232 -]
Bexa-1 9528 000 2840 8.97 2067 2,071 041 020310 1400 700  0.01 -/
rA3OMH-1 68.57 111 6028 212.09 5158 5100 120 080211 1800 5000 163 ——
MMgpomawC-1 9856 0.01  21.10 13.25 1534 1,489 0.14  24.11.09 9.90 1000 - -]~
r'C Cyxoro-1 100.30 0.12 - - - - - 260317 1700 5000 - ~ /- [BB*
WpkyT-3 96.00 005 1377 7.56 540 491 094 160910 874 3250 - - /Ba2/ -
Kama3-2 9967 000  11.95 0.01 358 309 093 17.09.10 11.25 1500 - ——
Kipos.3a-1 99.00 000  17.89 119 1008 1,001 047 240310 1490 1500 - -/~
KMMO-1 9725 000 1865 395 1087 1,083 045 160310 11.30 1000 - -]
Kpuoren-1 9580 -0.17 3871 14841 3225 3,203 020 151209 1300 1000 14.68 .
KypraHwmauu-1 96.25 000 2548 2.53 1746 1,711 065 10.06.10 1800 2000 - —
1TBP-VHrep-1 8590 000 19837 49276 19254 19,210 0.5 261109 1450 300 0.1 -/~
MotopocTtponTens-2 9151 000 1210 4.46 392 350 0.78 15.07.10 0.10 1000 - -]
O3HA-1 99.80 000 1177 141 555 523 018  08.12.09 1050 500 - -/~
OM3-5 99.50 057  13.73 36.91 439 395 173 300811 1300 1500 995 CCCH [~
OM3-6 99.70 010  12.21 -59.50 612 575 111209 047 310513 1025 1600 - CCCH/ /-
MpoMTpakTop-2 6135 4.58 - - - - - 181011 1075 3000 7586 -]
MpomTpakTop-3 4919 000 8508 9.47 7607 7546 01.0811 146 24.07.13 1800 5000 - -
MpoTok-1 6500 0.00 11603 48.71 10800 10,764 220610 065 120612 16.00 1000 - -]
MTNA-1 9912 000 2368 27.30 183 1,787 0.1 111109 1450 500 - -/~
CarypH-2 8917 376 4961  -141343 4181 4175 230310 047 200911 1650 2000  0.02 —
Caryp-3 9950 000  19.59 3.98 1343 1,309 08.12.09 018 06.06.14 1625 3500 - -
CesCrAsTo 9700 164 1930  -660.03 1169 1,204 030 210110 800 1500 037 -]
CeBCrABTO-2 8845 076 2586  -130.72 1768 1725 2607.10 078 170743 770 3000 047 -/~
TB3-3 66.00 000 64832  1697.58 64176 64,158 201200 021 180610 1550 1000 B —
TparcmaL-2 10115 000  13.93 -3.03 626 643 17.0210 036 100211 17.00 4000 - -
YMMO-2 9389 045 5051  379.01 4399 4379 021 171209 1225 4000 11.31 -]
YOM3-1 10000 000  16.14 0.00 811 776 065 100610 16.00 1000 - -/~
YpanBar3-2 96.50 000 23.25 0.70 1485 1,434 096 051010 1800 3000 - — =~
IMAbsHC-1 10000 000  18.66 -0.03 1054 1014 130710 073 0807.11 1800 2000 ~ -/~
nepromai-1 8848 078 15263  -1093.08 14687 14,642 011209 014 221111 1300 700 086 =f=/=
MeTannypruyeckue u fobbiBarowme
AMypyieT-2 767 0005095065 17487517 5094 292 5,004,299 040 260210 9.15 2000 - —T-1-
Amypuier-3 592 000 53328 21011 52420 52373 152 150411 040 3000 - ==/=
Benox-2 99.50 0.35 - - - - ~ 230212 1700 2000 1594 .
3onCenmra-1 10000 000 1755 0.13 844 792 154 280611 1650 300 100 — =~
3onCenura-2 7891 000 21562 36470 20890 20879 30.12.09 022 211241 1500 500 ~ -/~
3onCenmra-3 10000 000  17.14 -0.01 730 697 060612 215 29.0514 1650 1500 17.00 =f=/=
Kokc-2 96.70 037 1743 -92.85 933 929 220310 046 150312 870 5000 - .
Metcepavic-1 96.62 084 1845  -158.23 1047 1,016 040610 062 230512 1200 1500 281 — =~
Meuer-2 9648 009 1424 1296 617 581 210610 068 120613 840 5000 851 -/~
Meuen-4 10888 030 1594 13.79 603 571 300712 221 210716 19.00 5000 - =f=/=
HulTercroe-3 7300 154 21701 -1937.36 20942 20978 250110 030 16.07.13 1400 1000  0.15 .
HM3-1 3500 0.00 1670.81  3306.50 166312 166,327 037 140210 11.00 1200 - — =~
HOK-3 10000 005  17.66 -6.86 937 889 06.09.10 087 260814 17.00 1000 9270 -/~
PMK-1 87.83 000  40.53 19.29 3270 3,254 049 06.0410 875 3000 - — =~
Pocckar-1 10000 000 2057 -0.66 1297 1,332 260110 030 21.07.10 2000 1200 - — /-
Cesepcrans, BO-1 10262 020 1284  -1260 345 303 220011 178 180912 1400 15000 26527 BB-/Ba3/BB-
TMK-3 9935 015 1167  -4201 398 412 160210 038 150211 960 5000 994 B/B1/ -
y3r1c-1 89.00 000  30.65 8.42 2261 226 066  10.06.10 10.00 1500 - ==~
Vpanonextpomens-1 9630 040 1866 -111.69 1092 1,096 090310 041 280212 825 3000 006 By
YTM3-1 87.51 060 3269  137.60 2463 2427 068 16.06.10 950 3000  0.00 — MWithdrawn/
4yTna-3 9518 209 1561  -247.83 717 661 281010 099 210415 1000 8000 428 - Withdrawn/ -
HepBuxumocTb
AfamanT-2 9000 000 15625 39757 15066 15018 1941109 0.13 200510 16.00 2000 = =y
ApTyr-2 10000 000  18.10 -0.32 1029 1022 310310 047 220312 1700 500  0.49 ~f~/~
ranc-2 9800 000  16.55 2.25 868 848 210410 052 150414 1200 2000 - — MWithdrawn/
FnMocCrp-2 9500 000  36.34 7.23 285 2851 220310 046 17.0311 21.00 4000 - Yy
TpagocTpoit-1 99.50 000 1258 0.69 483 487 110310 042 030311 1100 450 - =l=/=
[les-10r-1 99.90 000  18.86 0.28 1092 1,062 058 180510 18.00 1000 - .
[IKC XC-1 99.93 000 1262 0.66 686 641 0.14 241109 1200 500 - I~
Kenopun-1 9951 000  19.25 0.21 1075 1,017 104 301110 1800 1500 ~ ~f~/~
Kengopun-2 10105 056 1651  -116.69 865 843 040510 051 190412 1800 2500  0.51 =l=/=
Kengopun-3 99.65 000 1357 -0.05 35 322 255 19.09.12 1300 2000 - .
KunCow-1 10000 000 7.0 0.20 234 217 006 221009 7.00 600 - I~
KunCoy-2 10000 000  16.60 0.26 876 856 050 150410 16.00 1500 ~ ~f~/~
KunCou-3 99.38 000  24.32 36.15 1942 1,907 291009 007 2607.11 1390 1500 - =l=/=
KK-1 8467 -0.33 150.76  616.67 14401 14,392 023 241209 2000 1000 079 -
'1(”“""'” Borateipe-  g560 000 6978 5145 6210 6,228 036 110210 11.00 2000 - S E
Nages-1 107.00 700 1084  -289.56 44 48 262 130912 1375 500  69.30 Sy
ncP-1 97.76 045 2479 -279.82 1857 1,825 0.8 081209 10.70 2000 055 -]
1ICP-2 9500 000  25.68 2.52 1754 1,712 150710 074 140711 1700 3000 - iy
TICP-Tpynin-2 96.24 014 2670  -42.04 1904 1,927 090210 034 010813 1325 5000 005 ~IB1/B-
N3Kerpoit-1 9233 000 2382 183 1526 1,469 109 141210 1500 1500 - Ry
Makpomup-1 99.00 0.00 - - - - - 260213 000 1000 - -]
Makpomwp-2 5500 0.00 1037.39  2630.24 103037 103,041 110110 025 03.07.12 1650 1500 - e
MeTpocTpoir 99.95 000  17.82 048 1000 991 300310 048 230911 17.00 1500 - ——
MUAH-les-1 77.00 000 11153 80.69 10379 10,383 041 020310 1300 2000 - Sy
M-Vuaycrpus 1830 -026 21569 31899 20673 20,608 143 160811 1225 1000  0.19 -]
M-MHzycTps-2 99.88 000  21.02 0.23 1360 1,387 180110 028 1007.13 2000 1500 - e

Muans-1 9750 0.00  24.69 15.59 1797 1,786 23.12.09 022 130710 1150 1500 - =[=]-



U3m.

Honrosoit 0 foxop- | W3m.3a HomuHanbHbI fara [wpa- [fara CraBka O6bem = O6bem e
MHCTPYMEHT HeHa A::h HOCTb { AeHb { cnpag “ Zcnpap| LJd)epThI” uus ﬂnorameuua L(ynoua} m,mycka{ TOpros {Kptz.gg}r;ﬁ:g&;@srrur
5 :
Honf’u?l;na n.n. % | 6n 6.n. . 6. | | net | %  MAH.py6. MAH.py6. Fitch)
MOPE-1-1 100.00 15.89 -0.20 825 849 08.02.10 03.08.10 -]~
Moptoh-1 89.71 0.00 45.83 23.60 3810 3,815 03.03.10 041 28.02.11 12.00 500 - ]
HoslHBecT-1 100.00 0.00 14.40 0.01 628 588 15.07.10 0.73  07.07.11 14.00 380 -- -/~
MeHonnakc-2 66.00 -0.12 32830 716.71 32070 32,105 28.01.10 030 19.07.12 1390 2500 0.07 -]
Py6uH-1 99.02 0.00  52.63 386.41 4826 4,863 0.03 13.10.09 1200 1200 - -]~
CranboHa-1 101.00 0.00 10.43 -6.21 371 360 29.12.09 022 18.12.13 15.00 700 - ]
CrpoitAnbsHc-1 97.30 0.00 -- - - - - 230211  0.00 600 - -/~
CTpoitmMoHTax-1 51.00 0.00 254858 11176.26 254209 254,188 22.12.09 020 15.06.11 0.10 1200 - /-]
CrpTplras-2 77.81 -3.01 20.04 181.46 984 974 244 13.0712 849 5000 0.24 -]
CrpTplas-3 99.30 0.00 18.13 1.04 1029 1,009 19.0410 050 11.04.13 16.00 5000 - ] -
CY-155-3 94.04 -0.32 36.59 133.00 2890 2,903 24.02.10 038 15.02.12 16.00 3000 1.09 -/ -- BB+
Catn pynn-1 65.01 0.00 35.13 2.32 2534 2,497 212  15.0512 11.70 1000 - -]
TexHukonb-1 98.35 0.00 27.36 45.10 2203 2,155 011 11.11.09 10.00 1500 -- -/~
TexHukonb-2 99.34 -0.41 18.54 53.53 1021 973 16.09.10 090 07.03.12 17.00 3000 0.01 ]
OuHaHcbl- AM.M-1 94.00 0.00 16.50 0.89 765 712 134 03.03.11 11.00 435 - -]
X-MCtpoiiP-1 100.00 0.00 1876 0.23 1092 1,073 28.04.10 049 13.10.10 18.00 3000 - -]
X-MCrpoinP-2 99.99 -0.01 14.30 3.83 692 717 26.01.10 028 12.07.11 14.00 2000 1.70 -/~
LIYH-2 92.00 0.00 46.67 34.21 3907 3,943 030 20.01.10 11.75 1500 0.12 B/--/--
OHeprovHBe-1 95.00 0.00 18.71 247 1053 1,011 0.77 21.07.10 11.00 400 - -]
HedpterasoBbie
AnbsHc-1 96.80 0.00 16.60 0.13 723 680 176  14.09.11 14.00 3000 -- [
["a3npom-04 100.18 0.10 7.80 -30.41 13 31 036 10.0210 822 5000 66.68 BBB/A3/BBB
l"a3npom-07 99.95 -0.05 7.52 71.21 262 227 007 29.10.09 6.79 5000 2.90 BBB/Baa1/BBB
l"a3npom-08 91.76 -1.12 11.92 69.32 239 200 190 271011  7.00 5000 - BBB/Baa1/BBB
l"a3npom-09 84.00 -1.18 12.41 41.78 158 150 373 120214 723 5000 - BBB/Baa1/BBB
"aanpom-11 107.22 0.56 9.35 -36.21 22 -30 28.06.11 156 24.06.14 13.75 5000 16.08 BBB/Baa1/BBB
l"a3npom-13 104.69 0.34 6.59 -50.18 -151 -190 29.06.10 0.71 26.06.12 13.12 10000 50.51 BBB/Baa1/BBB
["a3npomHedTb-3 108.50 0.28 11.42 -12.33 134 116 23.0712 235 120716 1475 8000 47.99 BBB-/Baad/ --
["a3npomHedTb-4 108.11 -0.45 11.14 31.26 228 166 25.04.11 1.34 09.0419 1670 10000 12.63 BBB-/Baa3/ --
["a3akc-1 74.09 0.00 48.70 8.05 4015 3,958 1.08  13.12.10 14.00 1000 - -]
["a3aHeproceTsb-1 81.00 -0.15 17.72 9.75 757 745 241 20.06.12 8.00 1500 72.90 -/~
["a3aHeproceTb-2 99.80 -0.10 13.92 164.57 909 877 29.10.09 0.07 23.04.13 10.75 1500 33.36 -/~
WHTerpa-2 9865 025  19.99 -161.45 1400 1,361 03.12.09 0.6 29.11.11 1070 3000 - -]
/tepa-®uH-1 10149 0.20 16.90 -36.92 894 862 31.0510 060 20.11.12 1890 5000 6.29 -]
Komnneke-1 400 0.00 -- - - - - 04.02.10 15.50 1000 - -/~
JIYKOWn, 60-01 105.23 0.33 11.45 -14.37 127 115 243 06.08.12 1335 5000 136.80 BBB-/Baa2/BBB-
JiyKowun, 60-02 104.98 -0.02 11.56 0.69 138 126 243 06.0812 1335 5000 220.46 BBB-/Baa2/BBB-
JIYKOWN, 60-03 104.91 0.00 11.59 -0.17 141 129 243 06.08.12 13.35 5000 223.71 BBB-/Baa2/BBB-
JIYKOWn, 60-04 104.58 -0.02 11.73 0.83 155 143 243 06.0812 1335 5000 154.78 BBB-/Baa2/BBB-
JIyKOun, 60-05 104.87 0.51 11.61 -22.13 143 131 243 06.08.12 13.35 5000 167.78 BBB-/Baa2/BBB-
nykown, 60-18 102.90 0.05 8.99 -8.75 88 51 072 220610 1350 5000 25.72 BBB-/Baa2/BBB-
JIYKOWn, 60-19 102.90 0.05 8.99 -9.32 88 51 0.72 220610 1350 5000 25.72 BBB-/Baa2/BBB-
JIyKowun, 60-20 102.50 -0.15 9.56 19.88 145 108 0.72 22.06.10 13.50 5000 0.82 BBB-/Baa2/BBB-
JyKoun-2 99.99 0.01 7.37 -7.31 184 136 013 171109 7.25 6000 8.27 BBB-/Baa2/BBB-
NYKOWN-3 91.89 -0.08 11.71 528 204 172 201 081211 7.10 8000 2.76 BBB-/Baa2/BBB-
JIYKOUIn-4 86.10 -0.20 12.04 7.25 126 119 353 051213 740 6000 - BBB-/Baa2/BBB-
Mapuiickuit HM3-2 100.55 -0.20 17.41 99.88 1089 1,069 28.12.09 021 16.12.10 20.00 1500 - -/~
Mocobnras-1 92.00 0.00 18.66 1.03 967 910 145 17.0511 1200 2500 - -]~
MocoGnraad-2 6526 041 4267 -53.28 3366 3,295 146 240612 925 3000 0.04 -]
HCX-1 100.00 0.00 13.40 0.05 384 343 192 151211 13.00 1000 - e
?axana“c“e‘*’Tem' 9650 000 38.18 4452 3215 3477 047 021209 1250 1500 = =l=fl=
Tonnpom-1 99.95 0.00 21.63 0.20 1378 1,360 0.50  16.04.10 20.00 500 - -/
TpaHcHedTb-1 100.68 0.00 - - - - - 130519 13.75 35000 - BBB/Baal/ -
MoTpebutensckue ToBapbl U PO3HWYHAs TOProBns
7-01 KOHTUHEHT-2 92.00 0.00 21.50 547 1343 1,306 24.06.10 069 14.06.12 7.80 7000 - -]~
AsTOMMP-2 99.74 0.00 127 1.54 -545 -556 31.12.09 022 23.06.10 0.10 2000 - -/~
Anbkop-1 9740 3.39 26.01 -2521.26 1979 1,947 0.18 08.12.09 9.55 1500 0.10 -]~
Anteka 36.6-2 6200 -0.79 5591 119.00 4677 4,610 158 050612 18.00 2000  0.01 -]
Becrep-1 91.00 -9.93 49.28 3646.36 4161 4178 12.02.10 036 11.08.11 1525 1500 - -/~
Bueat-1 80.00 0.00 68.92 34.31 6 106 6,085 051  20.04.10 12.10 1000 - -/~
BukTopus-2 96.89 0.97 20.73 -314.27 1304 1,317 0.38 16.02.10 10.89 1500 0.80 -]~
1B°°T°"'Cep‘3“°’ BO- 9920 000 2159 0.31 1341 1,275 0.78  01.0311 19.00 1000 = =l=f=
[et.mup-LI-1 76.86 5.22 15.19 -184.92 421 414 428 26.05.15 8.50 1150 2.19 -]~
xS Cur-1 100.10 0.24 18.16 -481.85 1350 1,333 05.11.09 0.06 20.10.11 20.00 2000 - CCCH/ -/ -
[Inken-1 84.97 229 23.04 -24143 1413 1,361 138 17.03.11 925 3000 4.65 -]~
MKC 5 96.70 0.70 12.62 -106.91 449 409 08.07.10 0.74 01.0714 760 9000 52.26 BB-/B1/ -
VKC 5-4 108.50 2.05 13.06 -142.06 405 348 13.06.11 146 02.06.16 1846 8000 1.08 -]~
WuTeprpap-1 100.00 0.00 15.50 -0.12 684 627 21.01.11 118 09.07.14 15.00 900 2.90 -]
Kapycenb-1 97.75 0.00 13.15 0.01 246 242 323 120913 12.00 3000 - -/~
KOHTW-PYC-1 96.00 0.00 40.58 54.04 3455 3,417 16.1209 017 02.06.10 10.00 750 - -/~
Koneitka-2 90.00 -8.50 23.89 546.90 1430 1,388 195 15.0212 16.50 4000 0.09 CCCH/ -/ -
Koneiika-3 99.50 -0.50 10.42 25.80 61 33 212 150212 980 4000 - CCCH/ -/ -
KybHusa-1 10048 0.00 15.92 -0.06 521 512 330 20.02.14 15.50 600 - -/~
JlaBepHa-1 100.10 0.00 3.84 -0.09 -401 -416 0.50 08.04.10 4.00 1000 - -/~
M.Buaeo-1 99.62 0.00 15.78 6.62 1021 974 0.13  18.11.09 12.50 2000 - -]~
Martur-2 90.12 0.22 13.42 -11.94 343 326 227 23.0312 820 5000 159.51 -/~
Maxees-1 94.50 0.00 26.87 4.23 1886 1,853 063 03.06.10 16.00 600 - -/~
Mocmapt-1 93.00 0.00 669.89 9648.31 66545 66,567 21.10.09 0.04 12.04.12 17.00 2000 - -]
HTC-1 42.00 0.00 - - - - - 26.04.11 15.00 1000 - -]~
MapkeTXonn-1 125.00 0.00 - - - - 049 01.04.10 13.10 300 - -]
MatapcoH-1 79.79 10.70 23229 -31360.47 22576 22,557 021 171209 1250 2000 32.00 e
Mpotex-1 85.00 0.00 514.06 302244 50897 50,852 06.11.09 0.09 021111 890 5000 95.94 ]
Py6ex-Intoc-1 92.00 0.00 37.09 6.81 2911 2,878 062 01.06.10 20.00 1000 - -1~
Camoxsan-1 10.43 0.00 - - - - - 211009 1450 1500 - -]
CnoptM-1 99.90 0.00 17.99 0.86 1236 1,189 24.11.09 0.13 21.0510 17.00 3000 - e
TexHocuna-1 125.00 0.00 - - - - - 260511 2400 2000 - ]
TOM-Kuura-2 98.00 0.00 33.06 17.65 2677 2,648 10.12.09 019 09.12.10 20.00 1500 - -]~
YdaoinOn-1 78.09 0.00 80.10 43.07 7226 7,207 050 15.04.10 13.00 1500 - [
Xonnpen-1 93.00 1.00 31.29 -278.10 2345 2,334 0.50 01.04.10 13.00 1500 0.02 -1~
9PKO-2 96.83  0.00 31.12 10.73 2351 2,385 031 22.01.10 18.00 1500 - =[]
|-|p0VI3BO,CI,CTBO NPOoAYyKTOB NUTaHMUA U HAaNUTKOB

AnapyLKknH-2 98.50 0.10 23.96 -58.21 1817 1,773 02.12.09 0.15 23.11.11 1230 1000 - -]~
BapeHLies-1 103.98 0.00 18.47 -0.34 947 885 146 04.07.11 20.00 800 - ]

BopoaunHo-1 9500 000  40.89 4347 3440 3419 020 16.12.09 1050 2500 - -/



Wam.
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Uua noraweHus KynoHa Bbinycka| TOpPros

cnpag “ Zcnpap| LJd)epThl

Bpasepck-1 97.00 27493 2529 2522 023 251209 500 iy
BG1-2 9762 030 1145 2826 283 228 114 151210 900 3000 -~ BB-/Ba3/ -
BG]1-3 10350 005  11.14 730 284 236 030910 088 270213 1500 5000 - BB-/Ba3/ -
[lomoLeHTp-1 12496 0.00 - - - - 072 080710 2000 1000 - gy
Wrrypucr-1 9600 050 1759 11434 o1 951 053 210410 900 1000 3663 )]~
Kapar-2 9925 000 3511 5155 3028 2997 301009 007 221209 2100 50 - iy
Mrkost-2 10200 000 1291 452 53 540 250210 036 070213 1850 2000 - I~
HatypMponykT-3 6700 000 6629 856 5761 5694 119 220811 1950 900 - Sy
OBKoHzTepbi-1 9470 170 1762  -339.01 94 935 210510 061 160512 770 3000 - /=B
OBKoHaTepI-2 10000 000 1554 010 667 606 220411 135 170413 1500 3000 - ~/~B
OX3-1 9000 000 15718 41742 15162 15,114 043 181109 1450 900 - .
Muegow-1 9998 000 16.44 312 1178 1162 06.1109 006 220410 1600 1000 - ) -
PecropaTc-3 9900 025 2051 4725 1253 1222 030610 061 261110 1800 1000  0.00 -]~
PycMope-1 10215 000 1556 153 750 715 210610 068 140642 1800 2000 - iy
Cubwpokni Beper-1 9775 000 426 121 384 421 250610 072 180642 100 1500 - )=
Cueprys-2 9500 000 17765 118012 17298 17,282 221009 006 220740 1070 2000 - By
CnapraKT[i-2 9994 006 1776 5.00 888 835 136 220311 1700 1000  0.02 -]~
Xoprexc-1 9550 000  15.90 024 614 584 280212 208 140813 1300 1000 - iy
Yepkuoso-1 10145 000 789  -1431 189 150 041209 016 310541 1700 2000 - )=
OHMMANK- 1 10000 0.00 1447 011 513 469 174 060911 1400 2000 - .
PervoHanbHble 1 MyHuuunanbHbIe
BakopTOCTanS 9983 016 1003 16733 290 449 009 0417109 802 1000 - BB+/Ball~
BalKopTOCTaH-5 9700 010 1111 10.75 253 199 110 301110 802 150 - BB+/Bal
Benrop.o6n.-2006 9138 038 1335 2379 385 346 187 194041 788 1020 - - Ball -
Benrop.o6n -3 906 005 1280 449 428 374 106 101140 838 2000 -~ ~ [Ball -
Benrop.o6n.-5 8370 020 1439 821 376 314 305 140513 823 1500 - -~ [Ball -~
Borrorp.o6n.-1 9811 000 1218 189 M 375 068 170610 900 70 - BB~/ -
Bonrorp.06n-3 9752 002 1266 6.58 468 439 061 190510 810 550 - BB/ /-
Bomrorp.o6n.-34003 10135 000  13.72 041 489 427 132 0609.11 1470 1000 - BB/ /-
Borrorp.o6.-4 9200 100 1284  -6531 U1 29 181 150512 795 800 221 BB/ /-
Bonrorp.06n.-7 8300 000 2301 211 1391 1322 154 120612 963 1000 - BB/ /-
Borrorpan-2 9960 005 1146 2747 481 467 022 211209 915 600 - ~ Bad) -
BopoHex.o61.-3 9450 025 1439 1904 53 473 159 270611 1025 500 - By
Bopotex o6 4 8850 000 1587 046 576 561 237 250612 1000 1000 - )]~
Vloaroecka o034 9620 000 1530 278 721 659 065 091110 850 750 - l ]
VpkyT.06n.31-1 9943 000 1177 389 55 505 021 171209 850 195 - B/
VpkyT.06n.31-3 9500 096 1587 18729 788 731 062 241110 675 1020 - B/
VpkyT 06 31-4 9650 174 1358  -32461 557 52 064 260510 725 300 002 B/~
VpkyT.06n.31-5 9450 250 1396  -294.70 518 456 102 261011 820 1375 - B/
VpkyT.06n 31-6 9150 000 1603 102 01 62 148 221112 920 2660 - B/
Kanwblkus-1 9580 071 1771 10187 s 89 085 240810 1150 300 - By
Kanyx.06n.-3 8935 000 1425 014 399 391 250 291112 915 1000 -  Withdrawn/~/BB-
Kanysk.ob1.-4 9210 000 1591 063 663 588 168 260613 1021 1200 -  Withdrawn/~/BB-
Kapenis-1 9723 000 1372 339 587 55 051 020610 765 350 - -/~ [BB-
Kapenus-11 9800 000 1097 010 % 16 227 100512 990 800 - ~ I~ [BB-
Kapenus-12 10645 045 1385 44561 528 467 110 020641 1905 1000  0.19 Sy
Kapenws-2 9600 200 1243 24231 405 312 095 140411 787 1000 845 |~ [BB-
Kowwn-6 9850 030 1248  -33.90 408 352 095 141040 1150 700 - - [Ba2/BB
Kown-7 8850 000 1276 001 213 210 305 224113 900 1000 - ~ /Ba2/BB
Kowu-8 7724 661 1315 22911 a1 207 445 031215 750 1000 4081 - [Ba2/BB
KocTpom.o6n -5 8562 000 17.64 098 815 175 203 201212 900 3000 - .
KpacHogap p.-2 9987 000 665 0,04 330 358 224 141212 700 1500 - BB/ - /BB
Kyprat.oon - 9900 000  14.96 710 843 823 021 174209 925 500  0.99 iy
TleH.o6.-2 10200 050 1247 4942 391 334 109 081210 1401 800 - BB/ /BB
TleH.o6n.-3 9508 168 1377 4995 292 281 381 051214 1225 1300 313 BB/ - /BB
fiuneL.06n.-4 9535 080 1209 7204 330 267 129 190741 795 1050 - ~/~ BB
fluneL.o6n.-5 9625 000 1260 191 a4 402 077 150740 740 500 - ~/~/BB
uneL.o6n -6 9240 030 1366 1981 414 356 188 050613 898 1500 - ~/-/BB
Marapah-7 9800 025 1386  -43.53 585 553 064 310510 1000 360  0.06 iy
Maraga#-8 9905 045 1503 12003 21 T2 043 110310 1200 600 692 -l -
MO-5 9821 025 1438 6070 655 644 049 300310 1000 6000 761  Withdrawn/B3/
MO-6 9290 151 1478 -127.30 583 527 141 190411 900 12000 465  Withdrawn/B3/ -
MO-7 7888 120 1504  -49.68 23 410 364 160414 800 16000 887  Withdrawn/B3/~
MO-8 8835 057 1521 3212 509 495 221 110613 900 17100 13392  Withdrawn/B3/~
MO-9 10522 010 1486 8,10 589 508 143 150312 1810 33000 -  Wihdrawn/B3) -
Moc-38 10054 054 973 4958 108 53 146 261210 1000 5000 - BBB/Baat/BBB
Moc-39 8600 066 1185 2111 % 8 395 210714 800 10000  0.86 BBB/Baa/BBB
Moc-41 9916 018 926 2325 105 61 080 300710 800 10000 19.67 BBB/Baal/BBB
Moc-44. 8361 046 1187  -13.25 &2 78 450 240615 800 20000 171 BBB/Baa1/BBB
Moc-45 9338 015 1114 7,05 “ 8 245 270612 800 15000 153.10 BBB/Baat/BBB
Moc-49 7863 050 1208  -1249 86 83 552 140617 800 235  0.01 BBB/Baa/BBB
Moc-50 9443 033 1119 1906 150 118 202 181211 800 15000 77210 BBB/Baat/BBB
Moc-54 9245 015 122 701 79 84 264 050912 800 15000  9.25 By
Moc-56 7965 031 1216 8.26 % % 530 220916 800 20000 26366 BBB/Baal/BBB
Moc-58 9958 007 1068 499 157 107 154 010611 1000 15000 787.0 BBB/Baa/BBB
Moc-59 10054 016 904 3766 121 125 044 150310 1000 15000 126 BBB/Baat/BBB
Moc-61 107.14 -394 1314 13855 255 254 289 030613 1500 11930 60852 BBB/Baat/BBB
Moc-62 10944 058 1193  -A7.19 M7 14 348 08.0614 1600 35000 12604 By
Hinxerop.o6.-3 9500 000 1327 130 478 372 103 201041 820 2000 - - Caa3/BB-
Hinkerop o6 -4 9390 108 1279 8546 77 284 147 174112 850 2700 - - ICaa3/BB-
HoBocw6,.061.-14 9675 010 1228 1415 3% 32 089 241210 814 2000 - ~/~/BB
HoBocH6.0611.-5 9994 010 804 5616 158 135 020 151209 750 312 - ~/~/BB
HoBocpok-4 9770 010 1227  -1480 418 380 071 240610 840 1500 19.54 BB -/ -
Me3.061.-1 10005 -004 789 13171 3B/ 389 003 131009 940 400 - ~/~/BB
MeHs.06.-2 9999 000  9.97 0,01 199 122 062 264110 980 1000 - ~ /- /BB
Caniap.o6n -2 900 045 1187 5605 33 304 091 090910 682 2000 096 BB+/Bal
Caviap.o6n -3 9140 000 1351 079 418 374 172 110811 760 4500 - BB+/Ball -
Caviap.o6n -4 8576 125 1399 67.36 376 370 247 200612 698 5000 - BB+/Bal -
Caviap.o6n -5 0207 098 1454 6519 504 455 186 191243 930 8300 046 BB+/Bal -
Caxa (kyr)-8 8901 000 2298 392 1261 1373 094 260511 880 2500 - BB/~ /BB
Caxa(FkyT) 8830 280 1263  -118.37 200 201 302 110413 795 2500 44.25 BB/ - /BB
Teep.o6n-34005 10160 039 1469  -28.46 556 499 156 261213 1500 4000 54254 B4/~
Tomck.06.-3 9970 010 904 9220 378 330 010 094109 600 450 - B/ -
TomcK 064 9330 020 1368 2259 508 418 112 261211 700 750 123 B/~ -

Tomck.06n.-5 98.54 0.00 7.90 -0.05 -203 -232 222 171212 8.00 1400 B/ -/ -



TomckAam-1 96.20 010 1584 22.50 786 757 061 200510 875 200  0.00 [0
gﬁg";;a”ﬁ”ac“" 10002 000 1359 -0.16 420 339 178 271143 1375 2500 - B/ /-
Yamyprsi2 87.00 058 1470  -30.12 46 439 248 150712 840 1500 - - /Bal/ -
Yamyprus-3 10004 000 11417 -0.01 51 49 343 130713 1090 1000 - - [Batl -
Yeba-2006 99.34 000  11.80 4.16 524 506 021 181209 838 500 — BB/ -/
Xabap.kp.-6 9890 000 1529 15.01 953 908 0.14 241109 7.00 400 - -
UyBatuus-5 9275 000 1319 0.86 406 356 156 050611 7.85 1000 - - /Ba2/ -
Uysauumsi-6 8850 050  13.34 2822 34 315 228 170412 774 1000 - - /Ba2/ -
Yysauwnsi-7 88.00 000  14.67 0.34 412 417 275 040613 966 1000 — - /Ba2/ -
SkyTus-6 99.72 022  11.06 -55.60 329 304 043 130510 10.00 1200 - BB-/ - /BB
SkyTwsi-7 8500 103 1428  -49.21 372 364 278 170414 780 2500 1.70 BB-/-- /BB
Sp.06n.-6 9458 048 12,69 -54.03 425 340 100  19.0411 700 1500 - /- IBB-
Sp.o6n.-7 9875 009 1030  -2263 257 257 040 300310 675 3150 178 -/ - IBB-
Sip.o6n.-8 9350 052  14.37 -43.78 539 482 144 300611 925 1870 -/ - BB-
Spocnasnib-1 99.00 004 1417 -1846 765 745 021 171209 9.00 200 - -f=f=
ArpoKom-1 9500 000 4743 3757 4074 4,061 251200 022 210611 1800 1500 - oy ey
Arpocoio3-2 9500 000  31.33 7.1 2351 2341 31.0310 048 280312 1700 1500 = =ll={|=
Komoc-1 99.35 000  19.67 0.1 1154 1,112 26.07.10 0.74 210711 1800 2000 - Sy
Muparopr-1 10005 005  19.70 -7.45 1149 1105 06.08.10 080 020812 19.00 2500 — = /=]
Moccenbpon-2 98.65 -010  20.71 24.78 1287 1267 260410 050 10.04.14 17.00 1500 - -/~
Hacriouwa3K-1 7700 000 27426 54507 26770 26,752 021 181209 1450 1000 - -]
Oro-arpo-3 4975 0.02 19172 101.84 18363 18322 17.07.09 071 09.07.10 1600 1500  0.19 Sy
Paarynsii-2 6565 0.65 177.24  -44525 16940 16,930 150410 049 27.0941 1700 2000 17.07 ===
Coapyxectso-1 98.00 050 57.12  -111059 5246 5229 006 221009 1045 2500  0.33 -/
ApKTen-2 10003 000  14.13 0.34 630 611 190410 049 090412 1375 1000 — =]
BonraTen-2 99.50 000  16.48 5,63 1049 1,009 031209 0.6 30.11.10 1300 1800 - BB-/ - /BB-
BonraTen-3 98.75 000  10.76 0.87 276 215 063 301110 850 1380 - BB-/ - /BB-
BonraTen-4 10011 016 1245 12.94 361 306 110311 133 030913 1200 3000 - BB-/ -- /BB-
Boimnenkon-1 9960 030 1060  -10361 299 333 260110 031 190713 9.05 10000 - BB+/Ba2/ -
Bbimnenkow-3 10568 -017  11.87 10.20 2712 220 140711 158 0807.14 1520 10000 11519 BB+/Ba2/ -
[lansCasiab-2 9838 038 1208  -71.10 415 382 040610 057 300512 885 2000 — /- [B+
MTC-5 10132 000 1268 277 499 480 038 250510 1600 600 - BB-/Ba3/ -
MTC-1 10200 -0.38 1043 71.00 256 235 260410 052 17.10.13 1401 10000 = BB/Ba2/BB+
MTC-2 10240 000  9.77 -1.94 188 165 29.0410 054 20.10.15 14.01 10000 - BB/Ba2/BB+
MTC-3 99.32 004  9.90 6.05 181 144 240610 070 120618 870 10000 181.68 BB/Ba2/BB+
MTC-4 107.00 004  11.62 180 258 207 19.0511 148 130514 1675 15000 16362 BB/Ba2/BB+
MTC-5 10387 000 1248 -0.20 226 219 2607.12 246 19.06.16 1425 15000 14884 BB/Ba2/BB+
Hayka-Casigb-1 109.00 0.00 ~ - - - 27.0613 1500 400 -/~
C3T-3 9756 025 1187  -3060 354 291 090 240211 860 3000 — BB-/ -- /BB-
C3T-4 96.00 000  11.71 0.64 288 204 132 081241 810 2000 - BB/ - /BB-
C3T-6 10186 004  12.33 -2.36 309 260 09.08.11 165 240719 1170 3000 21.59 BB/ - /BB-
Cu6Ten-6 98.30 020  12.01 24.66 364 315 093 160910 975 2000 0.1 /- [B+
Cu6Ten-8 9970 020 1082  -6001 315 332 180210 036 080813 975 2000 = /- [B¥
Cunteppa-1 10297 008  14.02 -12.08 582 537 09.0810 080 010813 1750 3000 4860 -/~
Cucrema-1 10356 006  10.71 -19.65 204 293 150310 044 07.0313 1900 6000 11534 BB/B1/BB-
Cicrema-2 10460 014 1318 -6.35 302 288 170812 241 120814 1475 20000243357 BB/B1/BB-
TarTenexom-4 10125 085 1412 15867 621 596 100510 056 011112 1600 1500 /- [B+
YpCh-6 10000 000  13.09 -0.56 750 702 2511.09 013 174111 1300 2000 - BB/ - B+
YpCh-7 10295 083 937 18589 158 155 180310 045 130312 1600 3000 - BB/ - /B+
YpCh-8 99.77 000  10.32 0.45 249 233 120410 049 030413 960 2000 - BB/ - /B+
UTK-5 9717 042 1187  -3581 302 240 133 300811 930 3000 9433 B+/ /B
I0TK 13 (CLN) 80.00 000 2580 2.80 1673 1621 040611 151 040613 900 3500 B/B1/ -
I0TK-3 10000 000  7.99 -0.61 372 399 002 101009 800 3500 = B/B1/ -
I0TK-4 10000 000  10.33 052 407 377 019 091209 1000 1250 561 B/B1/ -
I0TK-5 9750 025 1185  -4131 383 350 040610 065 300512 755 2000 - B/B1/ -
Rail 12 8925 000  19.00 247 7028 951 122 300612 838 4692 - BBB/Baa/BBB
PX0-03 10008 000  7.92 -0.33 189 151 047 021209 833 4000 = BBB/Baa1/BBB
PX[-06 96.58 042  10.98 4552 47 1R 105 101110 7.35 10000 29.94 BBB/Baa1/BBB
PX[-07 9837 000 832 0.08 223 215 274 071112 755 5000 — BBB/Baa1/BBB
PX[-08 96.75 015  10.83 -10.02 161 114 164  06.07.11 850 20000 - BBB/Baa1/BBB
PXII-09 10274 023 907  -4091 111 81 210510 060 131113 1350 15000 7.35 BBB/Baa/BBB
PXI-10 11040 -016  12.26 440 152 142 342 060314 1500 15000 179.52 BBB/Baal/BBB
PXO-11 10285 015 902  -2653 103 72 280510 062 18.11.15 1350 15000 - BBB/Baa1/BBB
PX[-12 10762 093  11.10 4920 164 118 281111 184 160519 1490 15000 642.11 BBB/Baa1/BBB
PXO-13 100.90 0.05 = = = = 06.03.14 1383 15000 BBB/Baa1/BBB
PX-14 100.95 0.25 - - 514 070415 1500 15000 - BBB/Baa1/BBB
PX[-15 10122 007 032 -1.65 4097 1,101 629 200616 14.25 15000 — BBB/Baa1/BBB
PXI-16 10540 030  11.02 -20.62 195 141 130611 151 050619 1433 15000 - BBB/Baal/BBB
PXI-17 10179 0.00 E = = E ~ 1607.18 1405 15000 = BBB/Baa1/BBB
PX[-18 10140 0.00 - - - 15.07.19 1425 15000 - BBB/Baa1/BBB
PX[-19 10425 000  11.12 -0.39 191 142 27.07.41 164 0807.24 1350 10000 BBB/Baa1/BBB
TpaHCKoHT-1 10235 -005  10.75 8.72 301 306 120310 041 260213 1650 3000 002 /- [BB*
Yere-flyra-1 900 175 2347 63069 1580 1,598 036 110210 990 600 033 i
10Taiip-3 100.30 000  14.61 253 815 793 181209 020 141210 16.00 2000 - -
BMY-T 9490 000 4569 3873 3900 3,888 022 221209 1600 1500 B o
Kaycrik-02 9026 536 3324  -93099 2495 2415 087 070711 1800 850 ~  Withdrawn/ -/ -
Kyii6A30T-2 8800 400 1969 41302 1081 1,029 135 040311 880 2000 00 —ll
Huton-2 9816 030 2223 18790 1578 1,555 020 151209 11.75 2200 - Sy
HKHX-4 97.88 000  11.30 0.04 13 115 225 260312 1000 1500 — - /B1/B
Hodbvic-2 9850 000 27.94 10.76 2145 2123 020 161209 19.00 1000 - Sy
Monvnniact-1 9020 318 2809  -300.75 1909 1,850 146 210611 19.00 1000 — ===
CAHOC-2 99.70 006  13.01 -58.19 123 0.1 101109 10.00 3000 - Sy
CAXO-1 10055 010 2042  -1982 1245 1215 27.0510 061 210512 2000 2000 - il
Cubyp-1 9930 011 1589  -10632 1076 1031 11.11.09 009 011112 770 1500 12.81 - Ba2/BB
%4 97.00 000  29.78 1146 2218 2253 280110 030 21.0111 1650 500 — ===
ATOMCTOKA 9900 000 858 0.14 51 102 155 2405611 775 1500 - oy p
BawkipaHepro-3 9660 000  11.35 047 246 1% 136 09.0311 830 1500 — ===
FerepKowmn-1 9970 000 1277 0.14 469 432 010710 069 210611 1200 2000 -]
MMapoOrK-1 9542 001 1135 -0.59 215 168 162 290611 810 5000 13175  BBB-/Baa3/BBB-



U3m.

Honrosoi 0 foxop-| W3m.3a HomuHanbHbIA - fara [wpa- [fara CraBka O6bem = O6bem e
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Honfu:;na n.n. % | 6n 6.n. . | net | %  MAH.py6. MAH.py6.
[rk-1 95.00 0.00 14.98 0.67 18.03.11 08.03.13 -]~
ESCK-2 100.00 0.00 8.76 -0.10 456 476 12.10.09 0.02 050412 874 1000 - -/~
WpkyTckaepro-1 9952 000 1884 425 1278 1241 07.1200 017 281113 1550 5000 - ‘ihdrawn/Withdrawn/
JleHanepro-2 90.60 0.06 13.82 -2.94 402 375 211 27.0112 854 3000 1047 -
JleHaHepro-3 88.62 0.10 13.90 -4.68 393 370 225 180412 802 3000 40.07 -/~
MocsaHepro, O-2 100.50 -0.30 11.12 37.81 282 235 0.87 26.08.10 1145 2000 2.51 BB-/ -/ -
MocaHepro-1 101.51 -0.01 11.94 0.59 255 213 178  13.09.11 1250 5000 20.30 BB-/ -/ -
MocaHepro-2 91.75 0.00 12.03 043 212 192 23.0212 221 18.0216 765 5000 - BB/ -/ -
MO3K-1 102.12 -0.19 11.67 57.93 406 435 11.0210 0.31 250713 1800 6000 2459 -- | - BB+
MO3JCK-1 9245 0.81 12.97 -54.04 354 315 181 06.0911 805 6000 0.15 -- [Ba2/ --
MOgCK-J'ImMHr 100.00 0.00 9.17 0.02 67 -25 105 250412 888 4368 - -]
MPCK Ypan-1
(MepmaHepro-1) 99.40 0.00 9.31 0.50 131 101 26.05.10 0.62 22.0512 8.15 1000 - EYEYES
MPCK tOra-2 101.48 -0.06 17.22 3.90 794 746 01.09.11 168 26.08.14 1750 6000 520.93 -]
OrK 2-1 74.96 0.00 59.06 21.86 509 5,056 072 01.0710 7.70 5000 3.90 /-]
OrK 5-1 101.33 0.54 11.81 -32.82 236 197 183  29.09.11 1225 5000 278.26 -- /Ba3/ -
OrK 6-1 97.70 0.00 12.31 2.30 442 421 29.0410 054 19.0412 7.55 5000 - EYEYES
OrK-5, 6O-1 100.90 -0.28 11.27 37.05 308 264 079 270710 1220 2000 5.04 -]
OrkK-5, 60-2 100.90 -0.40 11.27 53.98 308 264 079 270710 1220 2000 5.04 -]
TrK10-1 97.00 0.00 12.48 1.80 441 405 069 17.06.10 7.60 3000 - -/~
TrK10-2 98.28 0.00 15.30 412 763 781 12,0210 036 06.0213 9.75 5000 - [~
TrK1-1 98.60 -0.16 11.29 41.44 350 347 18.03.10 045 11.0314 7.75 4000 0.68 -]
TrK1-2 106.79 0.16 12.92 -10.96 381 328 11.0711 154 01.07.14 1699 5000 6.67 EYEYES
TrK 2-1 103.30 0.21 14.46 -27.69 617 569 07.09.10 0.87 30.08.11 18.00 4000 10.43 e
TrK4-1 96.00 -0.06 1452 12.57 650 617 09.06.10 065 31.0512 7.60 5000 - s
TrK 6-1 99.50 -0.40 13.97 116.13 626 636 26.02.10 0.39 21.02.12 1200 2000 0.08 -]
TrK 8-1 99.00 0.00 8.61 0.05 -145 -162 233 10.05.12 8.00 3500 - [~
TomMeHb3Hepro-2 97.90 -0.20 12.56 48.44 472 461 02.0410 050 29.0312 770 2700 14.68 -]
®CK-2 98.00 0.00 11.49 1.09 340 303 070 220610 825 7000 - BBB/Baa2/ -
OCK- 9350 0.28 11.29 -17.01 183 141 183 06.10.11 730 6000 14.02 BBB/Baa2/ --
®CK-5 100.01 1.1 747 -122.62 118 79 016 011209 720 5000 15.00 BBB/Baa2/ -
OHeproCrpoit-1 100.00 0.00 56.53 60.54 4994 4976 241209 021 20.0511 14.75 1500 - -]
AkyTckaHepro-2 100.25 -0.80 16.97 205.98 920 919 22.03.10 044 09.0312 17.00 1200 0.30 - /- /BB
Opyrve

Anwlpeiic-1 110.00 0.00 411 -5.42 -391 -426 25.06.10 0.65 07.06.12 19.00 300 2.68 -]
ACIM3K-1 125.00 0.00 - - - - 049 31.03.10 13.00 1500 - EYEYES
ALIBK-3 7400 0.00 104.80 55.43 9696 9,678 19.04.10 050 14.0411 17.00 1500 - -]
BocrokuemeHT-1 97.74 -0.25 31.21 280.74 2562 2,514 0.13  19.11.09 11.00 800 - BV
Hanyp-1 99.05 0.00 15.30 0.03 654 599 14.02.11 126 05.02.13 14.00 520 - -]~
JKenesobeToH-1 8251 0.00 379.09 1292.93 37347 37,299 20.11.09 0.3 27.0511 17.00 1000 - EYEYES
KAPO-1 98.24 0.00 26.58 11.20 1989 1977 022 22.12.09 17.00 700 - e
Kocmoc-1 80.00 0.00 61.61 18.51 & 8l 5320 01.07.10 066 16.06.11 17.00 2000 - SR
JIP-1 106.01 2.58 11.08 -109.40 87 80 246 17.07.12 13.75 500 0.48 -]
MWK-1 100.00 0.00 15.46 -0.31 772 777 041  01.03.10 15.00 500 - -/~
PBK-1 101.76 -0.09 - - - - - 210711 19.00 1750 461.99 -- [ -- IBB-
Pbi6Ka6-1 100.00 0.00 20.33 -0.15 1260 1,266 04.03.10 040 28.02.12 19.00 1000 - SR
Canagatcrekno-2 98.02 -0.41 4459 890.21 3972 3,939 0.07 28.10.09 10.50 1200 0.50 -]~
CeBKab-3 60.00 0.00 40.32 3.06 3051 3,021 212 27.0312 1050 1500 - =]
CeHartop-1 9499 0.00 28.74 4.55 2079 2,049 01.06.10 059 18.05.12 18.00 1000 - e
TAN®-1 99.85 0.00 8.76 -0.11 41 -7 092 09.09.10 842 4000 - /-]~
TepHa-2 67.93 0.00 4950.05 50 038.55 494489 494,443 17.11.09 0.10 04.11.11 12.00 1500 - -
TK ®un-2 100.00 0.00 12.98 -0.08 362 319 1.76  05.09.11 12.60 1000 - -
YHUKYM 99.00 0.00 23.99 7.20 1753 1,731 0.20 15.12.09 18.00 1000 - e
Annc 100.00 0.00 25.46 1.06 1659 1,605 31.03.11 135 20.09.12 18.50 500 - e
FOHuTainn-1 100.00 45.09 18.65 -15374.00 1059 1,021 25.06.10 0.68 22.06.11 18.00 1500 4.30 e

* B kavectBe KKI (kntoueBoi KprBOM AOXOOHOCTY) UCMOMNb3ayeTest kpusas goxoaHoct O3



JoxoaHocTb eBpoobnuraumm

[Honrosoi . U3m. 3a
MHCTPYMEHT AeHb ‘\nlopauvm\ . Z- . Z- | MOraweHus KynoHa BbInycka PeATHHF
'HomuHanbHbIM cnpan HoMuHanbHbI cnpon (S&P/Moody's/
Fitch

Ho:fu‘:l;na[ nn. | 6n. = ner  6n.  6n.|  6n 6N I . =

Cnp3pa k cyBepeHHoH
} Crpan kKO CIA | Mlata Crasxj‘ O6beM | KpeauTHbIit

BHewHue poccuﬂcxwe CyBepeHHbIe JoJIroBble 0693.

Aries 09 10131 0.00 571 10887 0.05 S 7607 1615 251009 7.750 1000 EUR _ AAA/Aaal -
Aries 14 12800 0.00 350 026 410 41 18 157 138 251014 9.600 2436 USD  AAA/Aaal -
MuHuH-VI| 99.15 -0.01 352 083 156 20 3 285 299 140511 3.000 1750 USD Sy
Pocanst 10 102.24 0.00 349 352 048 S 33 335 310310 8250 313USD BBB/Baal/BBB
Pocanst 18 157.54 0.20 338 183 641 - 68 26  24.07.18 11.000 3466 USD BBB/Baal/BBB
Poccns 28 169.19 -1.09 637 671 961 = 302 262 24.06.28 12.750 2500 USD BBB/Baal/BBB
Poccns 30 109.98 -0.12 586 179 615 - - 324 275  31.03.30 7.500 17 296 USD BBB/Baa1/BBB
Poccuiickue kopnopaTuBHbIle eBpooburaumm

Anpoca 14 97.85 0.27 941 689 407 452 609 749 728 171114 8875 500 usp indrawn/Bad/
BbiMnenkom 10 102.19 -0.04 159 632 034 457 143 148 148  11.0210 8000 300USD  BB+Ba2 -
BbiMnenkom 11 106.16 -0.38 516 1859  1.86 129 194 434 442 221011 8375 300USD  BB+/Ba2/-
BbiMnenkom 13 104.42 062 695 1925  3.06 253 367 551 543 300413 8375 1000USD  BB+/Ba2 -
BbiMnenkom 16 102.30 0.8 780 1690 5.0 242 444 547 513 230516 8250 600USD  BB+/Ba2 -
BbiMnenkom 18 105.08 -1.44 828 2282 596 250 482 571 523 300418 9125 1000USD  BB+/Ba2/ -
Faanpowm 09 100.32 -0.02 219 611 0.04 83 81 218 217 211009 10500 700 USD BBB/Baal/BBB
Faanpom 10 104.81 -0.05 271 329 097 - - 154 199  27.09.10 7.800 1000 EUR BBB/Baa1/BBB
Faanpom 12 100.49 -0.19 439 665 292 SIS 233 268 091212 4560 1000 EUR BBB/Baal/BBB
(FZ%%%%Z)” 103.29 -0.08 249 458 163 427 73 178 160  22.07.3 4505 523 USD BBB/Baa1/BBB
{;%”2%‘32)")13 101.30 -0.21 468 1472 140 103 146 409 375 220713 5625 239USD BBB/Baal/BBB
{;%1%%2”)13 106.19 -0.25 538 737 307 95 210 393 388  11.04.13 7.343 400 USD BBB/Baal/BBB
Faanpom 13 (7.51%)  106.28 -0.20 565 546 336 108 236 406 400 310713 7510 500USD BBB/Baal/BBB
{;%”2%%2”)13 111.48 0.21 585 619 298 146 258 444 441 010313 9625 1750 USD BBB/Baal/BBB
Faanpom 14 (5.03%)  99.20 -0.17 523 446 392 E— 286 311 250214 5030 780 EUR BBB/Baal/BBB
(rsa_g%ﬁ%/?)” 98.19 -0.08 578 202 434 - - 330 351 311014 5364 700 EUR BBB/Baal/BBB
Faanpom 15 99.09 -0.09 606 187 487 I 344 367 010615 5875 1000 EUR BBB/Baal/BBB
Faanpowm 16 96.10 -0.28 691 52 570 126 355 442 404 221116 6212 1350 USD BBB/Baal/BBB
Faanpom 17 93.84 -0.04 619 078  6.16 B 329 341 220317 5136 500 EUR BBB/Baal/BBB
Faanpom 17 (544%) 9369 0.28 647 -471 635 - - 354 360 021117 5440 500 EUR BBB/Baal/BBB
Faanpowm 18 99.52 -0.01 667 014 641 E— 374 380 130218 6.605 1200 EUR BBB/Baal/BBB
(rgﬂ%%/“o”)w 105,63 -0.56 725 851 614 139 379 463 416 110418 8146 1100 USD BBB/Baal/BBB
Faanpom 20 103.05 -0.60 622 1836  3.18 174 281 472 406 010220 7201 870 USD BBB+/--/BBB+
Faanpom 22 91.80 -0.31 754 409 847 223 249 430 399 07.0322 6510 1300 USD BBB/Baal/BBB
Faanpowm 34 109.12 -0.96 629 2309 377 154 299 451 436 280434 8625 1200USD BBB/Baal/BBB
Faanpowm 37 9451 078 777 12 77 39 363 423 395 160837 7.88 1250 USD BBB/Baal/BBB
Espas 13 97.49 -0.28 973 974 299 533 645 831 82 240413 8875 1300USD  BB-Ba3/BB
Espas 15 97,64 0.22 876 479 473 355 542 653 626 101115 8250 750 USD  BB-Ba3/BB
Espas 18 97.85 -1.14 988 2020 576 419 642 736 686 240418 9500 700USD  BB-Ba3/BB
Espoxum 12 97.66 -0.28 896 1320 227 490 572 792 799 21.0312 7.875 300 USD BB/ -- /BB
Kasaboprouktea 11 60.00 0.00 3905 782 178 447 - 3815 3818  30.10.11 9.250 200 USD CCl-IC
Kowrex 11 1000 000 24377 4460  1.13 24,024 24 058 2433124325  19.06.11 10000 150 USD Gy
KysbacPaspeayrone 9816 0.00 1154 089 074 820 843 1127 1136 120710 9000 200 USD - B3] -

) BBB-
TNyoin 17 97.62 -1.00 676 1707  6.04 94 338 416 377 07.0617 63% 500USD g oecc
Tyoin 22 93.86 -1.86 7M1 2355 841 216 226 417 384 07.0622 6656 500 USD ,BaaZIEEEj
Merador 09 101.10 -0.03 163 693 017 145 137 157 156 101209 8000 375USD BB+Ba2/BB+
MTC 10 104.54 0.10 379 849 096 3 65 342 356 141010 8375 400USD  BB/Ba2/BB+
MTC 12 104.29 -0.41 598 1847 213 198 274 501 509 280112 8000 400USD  BB/Ba2/BB+
HKHX 15 89.47 0.00 1574 116 158 1200 1254 1506 1517 221245 8500 200 USD - /B1/B
HMT 12 98.37 0.19 770 832 237 359 445 661 664 170512 7000 300USD  BB+Bal/-
Pacnaackas 12 98.14 -0.35 830 1531 236 420 505 721 723 220512 7500 300 USD - B1/B+
Porbd) 10 77.46 0.08 4853 152 070 4520 4543 4829 4836 280610 8250 250USD  CCCH --/-
Cesepcrans 13 101.29 047 933 1472 322 483 605 781 772 290713 9750 1250 USD  BB-/Ba3/BB-
Cesepcrans 14 101.35 -0.56 888 1507 365 418 557 715 697 190414 9250 375USD  BB-/Ba3/BB-
Cithex 15 108.01 18.61 464 76034 257 4 138 344 346 030815 7.700 250USD  --/Ba1/BB+
Cicrema 11 103.41 -0.24 611 1822 125 253 294 559 574 280111 8875 350USD  BB/B1/BB-
TMK 11 100.32 0.20 979 1219 167 601 658 906 917  29.07.11 10.000 600 USD B/B1/ -
THK-BP 12 99.24 0.07 646 317 231 239 32 541 549 200312 6125 500 USD BB/Baa2/BBB-
THK-BP 17 9297 -0.92 789 1723 592 213 452 533 497 200317 6625 800USD BB/Baa2/BBB-
THK-BP 11 101.48 -0.04 598 225 168 219 277 524 537 180711 6875 500 USD BB/Baa2/BBB-
THK-BP 13 101.84 0.29 689 944 308 245 361 543 542 130313 7500 600 USD BB/Baa2/BBB-
THK-BP 16 98.55 -0.87 778 1681 534 229 442 538 504 180716 7.500 1000 USD BB/Baa2/BBB-
THK-BP 18 98.44 -1.37 813 2278 627 342 469 547 506 130318 7.875 1100 USD BB/Baa2/BBB-
(Tspggﬁﬁ/fﬁ”“z 99.30 -0.01 565 041 257 - - 375 417 270612 5381 700EUR  BBB/Baall-
&pﬁgng)‘*”“z 102.84 0.12 497 451 251 80 172 381 385 27.0612 6.103 500USD  BBB/Baal/-
TparcHedTs 13 106.60 -0.17 575 469 337 118 246 416 410  07.0813 7700 600USD  BBB/Baal/--
TpaHcHedTs 14 97.88 -1.05 623 2776 394 139 292 437 431 050314 5670 1300USD  BBB/Baal/--
TparcHedTs 18 109.89 -1.93 7472175 639 361 363 447 404  07.0818 8700 1050 USD  BBB/Baall--

Poccuiickue 6aHKOBCkUe eBpoobnmraumu

AGConioT Gark 10 10257 023 368 5029 048 % 62 354 354 300310 9125 175USD - /Baad/BBB
AK Bapc BaHk 10 100.71 -0.06 720 75 071 387 410 695 702 280610 8250 250USD  -/Ba2/BB
AK Bapc Bk 11 9912 0.00 981 020 157 608 661 913 924 200611 9250 300USD  -/Ba2/BB
Arbchabari 12 97.47 0.13 926 577 243 513 601 814 816 250612 8200 500USD  BB-/Baf/BB-
Anbchabarik 13 99.46 -0.04 958 279 160 583 638 888 900 240613 9250 400USD  BB-/Baf/BB-
BakK 3eHut 09 100.50 0.00 024 22456 006 - ~ -~ 271009 8750 200USD  --/Ba3/B+
Bakk Mockebl 10 102.73 -0.08 487 653 1.08 137 172 443 458 261110 7375 300USD - /Baal/BBB-
BakK Mockasl 13 99.95 -0.28 735 906 3.4 288 406 586 580 130513 7.335 500 USD -/Baa/BBB-
ﬁz:g,?ﬁ%?og 100.50 -0.50 559 35120 0.3 253 259 554 554 251109 9501 125USD - Ba3B
BTG 11 103.99 -0.17 538 851 184 152 216 457 465 121011 7500 450 USD BBB/Baal/BBB

BTB 12 100.45 -0.26 644 944 2.75 216 318 515 514  31.10.12 6.609 1200 USD BBB/Baal/BBB
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BTG 18 98.92 -0.45 721 1431 3.20 570 564  29.05.18 6.875 2000 USD BBB/Baal/BBB
BTG 35 93.70 -0.76 677 656  12.49 -94 270 316 288  30.06.35 6.250 1000 USD BBB/Baa1/BBB
Faanpombak 11 101.99 -3.22 669 19732 158 296 349 601 613 150611 7.970 300USD  BB+/Baal/--
Fasnpombarik 13 101.59 -0.15 743 470 325 292 415 500 584 280613 7.933 500USD  BB+Baall-
Faanpombatk 15 95,67 0.12 741 262 500 208 407 511 492 230915 6500 1000USD  BB+Baall-
Kpeaur Espona 10 101.13 0.20 526 3805 050 202 219 511 511 130410 7.500 250 USD - [Bat/ -
TNoko-Bark 10 100.50 0.00 866 -1.05 040 547 562 854 853  01.03.10 10.000 100 USD - IB2/B
MM Batk 10 10113 0.00 390 -392 030 76 90 380 380 250110 7.765 425USD  BB-/Bat1/BB-
MM Bakk 11 99.92 -0.04 978 243 165 601 658 906 917 210711 9750 200USD  BB-/Ba1/BB-
g‘;’/o"‘)”pm"'sa”" 0 g 1344 2030 075 - - 1200 1250 060710 9000 200EUR  BB-/B1B
(“geg'é/';')pw'Ba"" B 99.50 0.00 1093 115 035 77791 1082 1081 120210 9500 150 USD BB-/B1/B
Homoc 10 10054 0.08 641 2519 032 326 340 630 630 020210 818 200 USD - [Ba3/B+
ge;gg;f;wepu % 40100 000 350 748  0.19 41 50 343 342 171209 8750 425 USD B+/Ba3/
Mpomcesasakk 10 10071 0.01 774 146 097 429 460 736 753 041010 8500 200USD  BB-Ba2/B+
MpomcasiasGaH 11 99.37 0.01 909 -025 183 524 587 828 835 201011 8750 225USD  BB-Ba2/B+
¥ﬁ°M°B“3b6a“K 12 96.49 0.04 119 146 230 12 79 1014 1014 230512 9625 200USD  BB-/Ba3B-
Mpomcesasbank 13 10023 0.07 1058 -439 162 683 738 988 998  1507.13 10750 150 USD  B+/Ba2/B+
PeHeccaHc 09 100.00 0.00 860 017 0.1 555 560 856 856  17.11.09 8750 250USD B+ --/CCC
Peneccarc 10 91.50 0.00 2257 494 071 1924 1947 2232 2240  27.06.10 9500 300 USD B-/B3/B-
PCXE 10 103.98 -0.10 330 787 110 21 15 286 301 291110 6875 350 USD --/Baal/BBB+
PCXE 13 10352 0.31 607 939 317 160 279 457 452 160513 7.175 700USD --/Baal/BBB+
PCXb 14 102.98 -0.55 632 1448 372 158 302 456 448 140114 7125 750USD --/Baal/BBB+
PCXB 17 95.84 0.82 701 1440 597 123 364 444 404 150517 6.299 1250 USD --/Baal/BBB+
PCXE 18 103.82 -0.94 715 1429 635 324 365 447 403 29.0518 7.750 1000 USD --/Baal/BBB+
Zyg;,ga"”am 10 9552 0.03 1240 213 098 894 926 1202 1218 07.10.10 7.500 500 USD  B+/Ba3/BB-
mé%ﬂZ')*”apT 10 97.53 001 1208 022 071 875 898 1183 1191 290610 8485 400USD  B+/Ba3/BB-
Pyc.Crangapr 11 94,57 0.02 1251 -0.51 145 883 932 1189 1200 050511 8625 350USD  B+/Ba3/BB-
Cbepbatk 11 103.86 0.17 399 802 197 8 77 312 321 141111 5930 750 USD - IA3/BBB
C6epBark 13 102.86 -0.31 559 937 320 110 231 408 403 150513 6480 500USD  --/A3/BBB
(Ct;ﬁfgg.,‘jo';" 13 102.68 -0.49 566 1439 333 10 237 408 404 020713 6468 500 USD - IA3/BBB
CrasuBect 09 51.50 0.00 69852157290  0.22 69 541 69 552 6984369843 211209 9.875 100 USD - [B1/B+
TarchonaGark 10 99.06 -0.15 1152 2978 053 828 845 1136 1137 260410 9.750 200 USD - [B2] -
Tparckanuran 10 98.78 0.02 1128 -158 057 801 820 1110 1112 100510 9125 175USD - [B1/ -
Iga”Cer“”TEa”" 10126 0.01 486 -334 059 159 178 467 471 160510 7.000 400USD  BB/Bal/-
Iﬁ’a“c'(pe””TBa”" 103.24 0.05 695 355 159 321 375 626 637 250611 9.000 350USD  BB/Bal/-
YPCABak 10 (7%)  100.17 -0.05 662 884 062 - - 556 603 210510 7.000 400 EUR - [Ba3/B+
2’12%%3“" 1 10298 -0.12 1045 598 197 653 722 957 962 301211 12000 130USD  -/Ba3/B+
éf’a‘%}j)Ea”" " 100,99 -0.03 776 164 190 - - 615 661 161111 8300 300EUR  —/Bad/B+
XKOB 10 99.50 0.00 1052 137 049 729 745 1038 1038  11.0410 9500 200 USD B+/Ba3/ -
XKOB 11 (11%) 100.84 0.01 664 -11.16  0.20 355 364 657 656  20.06.11 11.000 500 USD B+/Ba3/ -
XKOB 11 (11.75%) 101.60 -0.33 970 4043 0.82 632 658 939 951  11.08.11 11.750 450 USD B+/Ba3/ -
CLN
OAK 10 96.95 0.02 1433 454 073 7100 1123 7407 1414 08.07.10 10.000 200 USD oy oy
Mpogumexc 11 99.89 -0.03 1031 165 1.86 645 711 950 960  06.10.11 10.250 100 USD =f=l=
KaneHpaapb
HaTa CoBbiTHe Bnuﬂuue;:un: KsB.VIAHOCTI:,

05.10.2009 Odpepta Ha Bblkyn no obnuravum Or'K 5-1 5006.7
Bbinnata kynoHa u norawenue obnuraumit bank Coto3-2 2083.9

Bbinnata kynoHa no obnuraumsm 3enur-4 240.7

Bbinnara kynoHa no obnuraumsm bapeHues-1 39.9

06.10.2009 Bbinnata kynoHa v noravuenue obnuraumit TypaHAnem-1 3115.9
Beinnata kynoHa no obnuraumsm PMK-1 130.9

07.10.2009 Bbinnata kynoHa no obnuraumsm PCXb-4 486.2
Bbinnarta kynoHa no obnurauusm BTB 24-1 291.7

Brinnarta kynoHa no obnurauusm YpCl-8 95.7

08.10.2009 OdbepTa Ha Bbikyn no obnuraumun PCXB-4 10003.2
Beinnarta kynona no obnuraymsm ®CK-4 2184

Brinnarta kynoHa no obnuraumsm MUA-4 449

Brinnata kynoHa no obnuraumsm E9CK-2 43.6

Beinnata kynoHa no obnuraumsm NlasepHa-1 20.0

Brinnarta kynoHa no obnuraumsm Copyc-2 -

09.10.2009 Odeprta Ha Bblkyn no obnurauum Apkaga-3 1200.0
OdpepTa Ha Bbikyn no obnurauuy AsToBasb-1 802.3

10.10.2009 Bbinnara kynoHa v noratuexue obnurauuit FOTK-3 3640.4
11.10.2009 Bbinnata kynoHa v noravenve obnurauuit BEPP 589.5
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2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009

ABeHI0 PuHaHc-1
AgeHto-OnHaHc-1
Asunakomnanns Cubnpb-2
ABTOBAS, 50-10
ABTOBAS, 5O-5
ABTOBAS, 50-6
ABTOBAS, BO-7
ABTOBAS, 50-8
ABTOBAS, 50-9
ATPOANBAHC-1
ArPOIMPOMKPEAWT Kb-1
ArponpomkpeaunT-1
Al'poCotos-2

AnamaHT-3

AnamanT-4
AnamaHT-duHaHc-3
AnamaHT-OuHaHc-4
Anmupan-nanHr-2

AlK Oro-4

AnteyHas ceTb 36.6, 5O-01
AT Tpang-1

AtnaHT-M-2
barikandapm-1
Bantuiickuin 6eper-1

BaHk 3eHnT-6

BaHk 3eHnt-7

baHk KasaHckuir-1

Bank Peneccanc Kanntan-4
Bank PeneccaHc Kanntan-5
BaHk Poccus-2

batk Pycckuit ctaHgapT-10
BaHk Pycckuin ctaHgapt-9
BaHk CaHkT-INeTepbypr-2
BaHk Coto3-5

Bark Ypanbckuit PuHaHcosbIn [Jom-1
BapaHurHCKI anekTpoMexaHyeckui 3asop-1
Bparck

BTA BaHk (Poccus)-3

BTA BaHk (Poccus)-4

BB M-4

BB/ Mr-5
BukTopus-®uHarc-3
Buktopua-OuHaHc-4
BukTopua-®uHaHe-5
BonromocT-1

BTB-/anHr ®uHaHc-3
BTB-IanHr ®uHaHc-4
BTB-Jn3uHr ®nHaHc-5
BTB-Jn3nHr ®uHaHc-6
l"a3npom HedTb-1

["a3npom HedTb-2
[a3npom HedTb-3
[a3npom HedTb-4
la3npom HedTb-5
'a3npom-10

a3npom-11

[a3npom-12

a3npom-13

a3npom-14
[a3aHepronpombaHk-1
InascTpon-OuHaHe-3
[NMOBAKCBAHK-2
MOB3KCBAHK-3

l'opog Banalunxa MockoBckolt 06nacti-25001
['opoackoi cynepmapkeT-2
PY30MOBWIb-1

I'pynna Komnawui MAK-6
I'pynna Komnaruit MIAK-7
I'pynna Komnanuit MIAK-8
'pynna MarHeant-3
I'pynna Pasrynsit, 5O-10
I'pynna Pasrynsi, 50-12
I'pynna Pasrynsi, 50-13
'pynna Pasrynsi, BO-15
I'pynna Pasrynsit, 5O-8
I'pynna Pasrynsit, 5O-9
3epHoBas komnanus Hactiowa-2
VKC 5 ®UHAHC-4

VKC 5 ®UHAHC-5
MMNNIO3UA-ONHAHC-2

VinoteuHas kopnopauyst Mockosckoit obnactv (MKMO)-1

MekutumuemenT-3

KAA [lomopenoeo -3
Kamckas gonuHa-®uHaHc-4
Kacnuiickast QHeprust GuHaHc-1
KB MUA (OAO)-6

Kb LeHTp-nHBeCT-2
KT-Kanuran-1
Kopnopauus POC-1
KPEQWT EBPOIMA BAHK-3
KybaHbaHepro-2

Kynev cpuHaHc-1
JI'91yanb-GuHanc-1
JI'O1yanb-GuHaHc-2
JIBP-MHTepTpena-2
JI3NHITIONHT-1

RPN AENNONNNENNPREROORNNNOODW A2 22 a2 BB BRBRANNN_SCNNNNAEAENENOORARNOCODRA RN EAERRARARRERBRBNNNNNAEARANNOLONERNNON 2RO RARROON 2NN

3500.0
3500.0
2300.0
1000.0
1000.0
1000.0
1000.0
1000.0
1000.0
300.0
1500.0
1500.0
1500.0
3000.0
2000.0
3000.0
2000.0
350.0
1500.0
1000.0
1000.0
3000.0
800.0
1000.0
5000.0
3000.0
1000.0
5000.0
5000.0
3000.0
5000.0
5000.0
3000.0
2000.0
1200.0
500.0
350.0
5000.0
3000.0
3000.0
3000.0
2000.0
3000.0
4.000.0
2000.0
5000.0
5000.0
5000.0
5000.0
5000.0
7000.0
8000.0
10 000.0
5000.0
5000.0
5000.0
5000.0
10 000.0
10 000.0
3000.0
5000.0
3000.0
2000.0
400.0
2000.0
1000.0
5000.0
4.000.0
3000.0
3000.0
2000.0
1000.0
1000.0
500.0
2000.0
2000.0
2000.0
8000.0
8000.0
1000.0
3000.0
2000.0
3000.0
2000.0
1000.0
2000.0
3000.0
1500.0
1000.0
4.000.0
4000.0
1500.0
1500.0
1500.0
1000.0
1000.0



2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009
2009

Bpemsi pazmeleHus T

Bbinyck

Mactep-baHk-4

MBEPP-4

MBPP-5
M-MHAYCTPUA-3
MWP-®uHarc-3

Mot BaHk-3

MockoBckuit KpeauTHbIit 6aHk-5
MockoBckuit KpeauTHbii GaHk-6
Moccenbnpom ®uHaHc-2
MocaHepro-3

MocaHepro-4
MoToBMAMXMHCKIE 3aBOAbI-2
HOK-®uHarc-1
HOMOC-BAHK-10
HOMOC-BAHK-11
HopmaH-ACT-1
Hopma-®uHaHc-1

OrK-5, 60-1

OrkK-5, 60-2

OrK-5, 60-3

OrK-5, 60-4

O3HA-1
OprCtpoit-®OuHanc-1
[nacTuk-Guranc-1
[MonsipHbIN kBapy-1
IMpembep-JuanHr GuHaHc-1
[MpobuaHechaHk-6
IMporpecc-Hesa JInanHr-3
[MpomcBsiabbaHk-7
lpomcBs3bOaHK-8
[MpomcBsabbaHk-9
MTMA-®rHaHe-2
PaiicpcharizeHbaHk-1
PaiddaiizeHbank-2
PariddarizeHbaHk-3
PaiichchaiizeHbaHK-5
PaiidhcpaiizeHbaHk-6
PAM®Y[-1

PA®-JTn3nHr ®uHanc-1
PBEKC, 1

PXA-10

PX0-12

PocbaHk-2

Poc6aHk-3

Pocbak-4

Pocbark-5

POCBEE O®UC-1
Py6ex-Tntoc PervioH-3
Pycckas nuauHrosas komnaHns—®uHaxc-1
Pycckas nosa-1

CAM-MB-1

Cb BaHk-3

Cbepbark Poccum-1
C6epbark Poccum-2
Cbepbark Poccim-3
C6epbatk Poccim-4
Cbepbark Poccum-5
C6epbark Poccum-6
CAC-Mauw-1
CeBepo-3anagHblit Tenekom-6
C3HK-XonauHr-1

CUAN-1

Cubvpckas ArpapHas pynna-2
CnIxunCu duHaHc-1
CuHeprus-3
Cucrema-Tanc-1
Cucrema-Tanc-2
CKB-baHk-2

CKB-BaHk-3
C-NomxmncTnk-1
CobuHOaHK-2

CONNEPC, 50-1
CONINEPC, BO-2
CONNEPC, BO-3
CONNEPC, 50-4
CONNEPC, BO-5

CIK-2

ClNK-3

CrapbaHk-1

CroineHckas Huea-®uHanc-1
TrK-1-2

T[ EBpoceTb-3

TpaHc Hadta PuHaHc-1
TPAHCASPO-®uHaHchI-2
TpaHcKpeautbaHk-4
TpaHcPuH-M-3
TtomeHbaHeprobaHk-1

YK Poccuiickue CneuparnbHble Cnnasbl-1
YMMO-3

YPCA BaHk-10

YPCA BaHk-9

®ryn Hro wm. C.A. llasoukuHa-1
®uHaHcbusHec pynn-3
OuHaHc-NuaunHr (PIIK)-1
®uHaHc-NuauHr (PJIK)-2
OuHCTPOISTN3NHT-1
Xannena Fong ®uHaHc-2
XK baHk-6

LIYH IleHCneuCMY-3

Cpok obpaleHus, net

BAEBEAENNNODNONNONNAORERENNNNNERWOWREARNNNER A A2 BN NNEERERANNNONOCODOORERRANNONNNNNENOREARANORARNNOMNERRALERARERRBRDRANWONNNNNNE NN AEEREREREREDRANDNDNDNNDLWOIOS

0O6bem,
MITH pyo.

2000.0
5000.0
5000.0
1500.0
2500.0
1500.0
2000.0
2000.0
1500.0
5000.0
5000.0
2500.0
1000.0
5000.0
5000.0
300.0
700.0
2000.0
2000.0
2000.0
2000.0
1500.0
2000.0
1500.0
500.0
300.0
2000.0
1000.0
5000.0
5000.0
5000.0
1000.0
7500.0
7500.0
5000.0
10 000.0
10 000.0
1000.0
1000.0
2500.0
15000.0
15 000.0
5000.0
5000.0
5000.0
5000.0
500.0
2000.0
1000.0
1000.0
1000.0
1500.0
10 000.0
10 000.0
10 000.0
10 000.0
10 000.0
10 000.0
1000.0
3000.0
1000.0
1200.0
1000.0
2500.0
2500.0
3000.0
2000.0
2000.0
2000.0
500.0
4000.0
1000.0
1000.0
1000.0
1000.0
1000.0
1500.0
1500.0
2000.0
1000.0
5000.0
5000.0
2000.0
3000.0
10 000.0
1500.0
700.0
1500.0
3000.0
5000.0
5000.0
2000.0
3000.0
2500.0
1500.0
1000.0
750.0
5000.0
2000.0



0O6bem,

Bpems pasmeluenus Bbinyck [ Cpok obpaleHus, net s
2009 Okenept-PuHaHc-1 2 1500.0
2009 OnemeHT JIanHr-2 4 2300.0
2009 OPKOHMPOLYKT-2 B 2000.0
2009 OCTAP-ONHAHC-1 2 3000.0
2009 OranoH6aHK-1 2 1500.0
2009 FOHWKpeauT baHk-3 4 10 000.0
2009 OTalp-PuHaHc-4 3 2500.0
KnioueBble noxogHOCTU pyGneBbix oGnuraummn
YpoBeHb JOXOAHOCTU Ha KpuBon O3

| Mopauns _ Tekywas | 1wmec.Hasan  6wec.Hasan |  Mhctpyment  [Morawenve | [loxoaHoctb  [liopauns |
1108 8.94% 9.7%% 10.42% 003 25057 20.01.2010
2roga 9.93% 10.77% 11.06% 003 26198 02.11.2012 10 55% 2 73
3roga 10.50% 11.34% 11.43% 003 46017 03.08.2016 11.17% 4.93
4 topa 10.91% 11.74% 11.73% 003 46018 24.11.2021 11.34% 6.96
5 net 11.16% 11.92% 11.98% 003 46020 06.02.2036 11.24% 9.48
6 net 11.26% 11.84% 12.19%
7 net 11.36% 11.76% 12.37%
8 et 11.43% 11.75% 12.52%
9 net 11.46% 11.80% 12.65%
10 net 11.48% 11.85% 12.76%
11 net 11.50% 11.89% 12.87%

YPOBeHb AOXOAHOCTU HA MOCKOBCKOU KPUBOM
| Mopauns  Tekywas | 1wmec.Hasaq  6wec.Hasan | _ Mhcrpyment  [Morawenve | [loxogHoctb  [liopauns |
1108 6.53% 6.06% 5.82% 27.06.2012
2rofa 6.71% 6.13% 6.34% Moc-44 24.06.2015 11 87% 4 50
3roga 6.82% 6.33% 6.51% Moc-49 14.06.2017 12.08% 5.52
4 ropa 6.89% 6.55% 6.56%
5 net 6.73% 6.72% 6.56%
6 net 6.52% 6.87% 6.55%
7 net 6.46% 6.98% 6.57%
8 net 6.63% 7.08% 6.52%
9 net 7.10% 717% 7.23%
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© 2009 OO0 «PeHeccaHc Kanutan- ®uHaHcoBbln KoHcynbTaHT» (nanee «PKy»). Bce npaBa 3awyiieHbl. HacTtoswas ny6nukauust Hocut
VCKIMIOYUTENBHO MHPOPMALIMOHHBIN XapakTep U He SABNSeTCA NPeanoXeHWeM O MpOoAaXe MW MOMbITKOW €O CTOpoHbl PK kynutb nmu
npodaTb Kakue-nubo UeHHble Oymaru, Ha KoTopble B MybrnvKauuMm MOXeT codepXaTbCs CCbiflika, UNM npefocTaBuTb Kakue-nmbo
MHBECTULMOHHbIE PEKOMEHZAUMU unu ycnyr. Takve npeanoXeHus MoryT ObiTb caenaHbl UCKIYUMTENBbHO B COOTBETCTBUU C
NPUMEHNMbIM  3aKoHoAaTenbCTBOM. [lpolnas [OXOOHOCTb He SBNSeTCs nokasaTeneM [AOXOAHOCTU WHBecTMUuuMin B Oyayluem.
Hactoswasa nybnukaums ocHoBaHa Ha MHGOPMaLuM, KOTOPYH Mbl CYATaeM HafeXHOW, OAHAKo Mbl He YyTBEpXAaeM, 4YTO Bce
npuBedeHHbIe CBeaeHUst abcomioTHO TOYHbL. Mbl He Hecem OTBETCTBEHHOCTM 3a WCMOMb30BaHWE KIMEHTaMu UHdOopMaumm,
coaepXallencs B HacTosLwen nyénukauum, a Takke 3a onepauuu ¢ LeHHbIMM Bymaramu, ynomuHarowmmmcs B Hel. Mbl He 6epem Ha
cebs 06sA3aTenbCcTBO perynspHo OGHOBMATbL WMHpopMauMio, KOTOpas COAEPXUTCA B HacToswen nybnukauum wunu ucnpaensiTe
BO3MOXHble HeTOYHOCTU. PK 1 ero adhdunmnpoBaHHble nuua, AMpekTopa, NapTHepbl U COTPYAHUKU, B TOM YMCre nvua, yyacTByloLme B
NOArOTOBKE M BbIMYCKE 3TOro Matepuana, MMelT MpaBo MoKynaTe W npogaBaTh YNOMWHAOLWMECS B MaTepuane ueHHble bymaru un
Npon3BoAHbIE MHCTPYMEHTbl OT HuX. Ha ueHHble Gymarm HOMWHMpPOBaHHblE B WMHOCTPaHHOW BaniloTe MOryT OKa3blBaTb BIUsIHWE
06MeHHbIe KypCbl BamntoT, U3MEHEHMNE KOTOPbIX MOXET Bbl3BaTb CHUKEHWE CTOMMOCTU MHBECTULMIA B 3TU akTUBbI. VIHBECTMpoBaHve B
poccuinckue LeHHble Bymarn HeceT 3HaYUTENbHbIA PUCK U MHBECTOPbI OOMKHbI NMPOBOAUTL COOCTBEHHOE MCCIeAOBaHUE HaAeXHOCTU
3MUTEHTOB.

PackpbiTne nHcpopmauumn

rlOLI,TBep)KJJ,eHI/Ie aHaINMUTUKOB N OTKa3 OT OTBETCTBEHHOCTU

HacTosawmn oT4eT NOAroTOBMEH aHANUTUKOM (amu), Ybe MMS (4bM MMEeHa) ykasaHOo (bl) Ha TUTYSIbHOM FIMCTE HACTOSILLero oTyeTta C
Lenblo NpefocTaBneHnsa CnpaBoOYHOW MHAOPMauMM O KOMMaHWM WUnn KoMnaHusx (cobupatenbHo «Komnauusa») u LeHHbIX Bymar,
ABNAIOLMXCA NpegMeTamMn HacTosiwero otyeta. Kaxabli aHanMTUK noaTBepXKaaeT, YTo BCe MO3ULMKM, WU3MNOXEHHble B HacTosLweM
oTyeTe B OTHOLIEHUM KakoW-nMMBO LEeHHOW Bymarn unmn SMUTEHTa, TOYHO OTpaxaroT NNYHbIe B3rMSAbl 3TOr0 aHanmuTUKa KacaTernbHO
nob0oro aHanM3npyemMoro aMmUTeHTa/LleHHon Bymaru.

JTiobble pekoMeHgauMu WM MHEeHWsl, NpeAcTaBreHHble B HacTosILLEeM OTYyeTe, SBMSATCS CYXAEHWEM Ha MOMEHT nybnukauum
HacTosilero otyeta. HacTtoswwmin otyeT Obin noarotoBrneH He3aBucumo oT KomnaHuum, u niobble pekomeHgauum U MHeHWUs,
NpeacTaBreHHble B HAaCTOSLLEM OTYETE, OTPAXAKT UCKITIOUYUTENBHO TOYKY 3peHus aHanuTuka. Mpu Bcen oCTOpOXHOCTU, cobnogaemon
ans obecneyeHnst TOYHOCTU U3MOXKEHHbIX PaKTOB, CNpPaBeasIMBOCTM U KOPPEKTHOCTM NPELCTaBMeHHbIX PeKoMeHaauMin U MHEHUI, HU
oaMH 13 aHanutukoB, KomnaHus, ee gupekTopa v COTPYAHWKM HE yCTaHaBnuBanu NOASIMHHOCTb COAEpXaHWs HaCTOsILLEero oTyeTa W,
COOTBETCTBEHHO, HW OAMH M3 aHanuTuMkoB, KomnaHus, ee OupeKkTopa W COTPYOHWKU HE HEeCyT KaKoW-nMbo OTBETCTBEHHOCTM 3a
coAepXXaHue HacTosILLero oT4yeTa, B CBA3M C YeM MHdopMauums, NpeacTaBlieHHasi B HACTOSILLEM OTYeTe, HE MOXET CYMTaTbCs TOYHOM,
cnpaBeasimBon U NOSIHON.

Hu ogHO NMUO He HeceT Kakon-NMMbo OTBETCTBEHHOCTU 3a Kakne-nubo noTepu, BO3HUKLLME B pe3ynbTare Kakoro-nmbo Mcnonb3oBaHusi
HACTOSALLEro oTyeTa UM ero coaepXkaHusi, nMMb0o BO3HUKLLIME B KaKOM-NMOO CBA3WM C HACTOSALWMM OT4yeToM. Kaxabln aHanuTuk w/vnu
CBSI3aHHbIE C HAMW f1La MOT NPEANPUHATL EACTBUSI B COOTBETCTBUM NGO MCMONb30BaTh MHAOPMALIMIO, COAEpXKaLLyloCs B HAaCTOSILLEM
oTyeTe, a Takke pesynbTaTbl aHaNUTUYECKoW pPaboTbl, HA OCHOBAHUWM KOTOPbIX COCTaBMEH HACTOSALWMIA OTYET, OO ero nybnukaumu.
MHdopmaums, npeacTaBneHHas B HACTOSALLEM AOKYMEHTE, HE MOXET CIY>XUTb OCHOBAHWEM NSt MPUHATUS MHBECTULMOHHBIX PeLLeHn
nobbiM ero nonyvaTeneMm UNM MHbIM NULOM B OTHOLIEHUWM LEeHHbIX Bymar KomnaHun. Hactosiwmin oT4eT He SBNSIETCS OLEHKOW
cToumocTn bu3Heca KomnaHun, ee akTMBOB NUBO LeHHbIX Bymar gns uenemn, npesyCMOTPEHHbIX 3aKOHOAATenbCTBOM Poccuiickomn
depgepaunm n nHbix ctpad CHI™ B cdhepe AeATENbHOCTM MO OLEHKE CTOMMOCTM.

Kaxabln aHanuMTuK NOATBEPXKAAET, YTO HMKaKas YacTb NOMyYeHHOro Bo3HarpaXaeHust He bbina, He ABNAeTCA U He OyaeT cBsi3aHa NpsMo
UMM KOCBEHHO C OnpefesieHHON pekoMeHAaumen (AM1) Unu MHeHWeM (siMun), npeacTaBlieHHbIMM B AaHHOM oT4yeTe. BosHarpaxaeHve
aHanuTMkaMm onpefensieTcsa B 3aBUCMMOCTM OT AEeATENbHOCTM W YCNyr, HanpaBlieHHbIX Ha obecrneyeHve BbIrOAbI WHBECTOpaM,
saBnsowmMcs knueHtamm Renaissance Securities (Cyprus) Limited, RenCap Securities, Inc., Renaissance Capital Limited, a Tarke
[0YepHUX KomnaHui («®Pupmar). Kak M Bce cOTpyAHUKM PUPMbI, aHanMTUKM MOMyYaloT BO3HarpaXKgeHue B 3aBUCUMOCTM OT
peHTabenbHOCTM AesiTenbHOCTU OUPMbI, KOTOpas BKIOYAET BbIPYYKY OT BEAEHUsI MPOYMX BMAOB AEeSTENbHOCTU NOAPa3AeneHnsMu
DUpMmBbI.

Kaxgpin aHanuTuk, adunupoBaHHble KOMNaHuM nMMbo MHbIE NUUa SIBASKOTCS UMW MOTYT SIBNATLCS YNeHamu rpynnbl aHaeppanTepos B
OTHOLLEHUW npeanaraemblX K npopaxe LUeHHbIXx bymar KomnaHnuu. Kaxgbin aHanutvk umeeT npaBo B Oyayuiem yyacTBoBaTb B
nybrnvyHoOM Bbinycke LieHHbIX Bymar KomnaHuu.



