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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

JVHaMVKa PpbIHKOB onpefensieTcsi MaKPOCTaTUCTUKOWM. 13 myOnvKyeMbix CerofHs MakpOAaHHbIX Havbonee BaxHa
CTaTUCTMKA LOXOLOB M PACXO[0B HaceneHms 3a MioHb. CornacHo KOHCEHCYC-NporHo3sy Bloomberg, poct noxonos 3amennuncs oo
0,2% c 0,3% B Mae, pacxofbl, Belpocnv Ha 0,1%, Toraa Kak B Mae 1x Benv4mHa He nameHunacs. CornacHo onybnMkoBaHHbIM B
NATHULY OaHHbIM O BBI 3a 2 kB., pacxofbl LOMOX034MUCTB, (opMMpYioLMe OABe TPeTK amepukaHckoro BBIT, Bbipocnn kpaviHe
He3Ha4nTeNlbHO — Kb Ha 0,1%. Tocne Toro Kak CUMTyauusi C MoBbILLeHMEM fIMMUTA rochofra CTabunmsnposanach, B 4eM
COMHEHWN He OblNo, WMHBECTOPbI MepekiodaT BHMMaHWe Ha 3KOHOMMWYeckue [AaHHble, KOTOopble MoKa Hemnb3s Ha3BaTb
pafy>XHbIMU. Buepa rnobanbHble pbIHKM HaYany TOProByto CECCUIO YBEPEHHBIM POCTOM, BOOAYLLIEBMEHHbIE HOBOCTSIMU 13 benoro
LlOMa, OHaKO OMTUMM3M ObICTPO COLLEN Ha HET Nocne NybAMKaLMK HeyTelUUTENbHbBIX AaHHbIX O MHAEKCe AefIOBON aKTUBHOCTU B
obpabaTbiBatowem cektope (ISM-Manufacturing) 3a uionb, U B pesynbTaTe [eHb Ha TOProBbIX MOLLAAKAX 3aBepLUNCS
nageHveM. OTMeTVMM, YTO COrflacoBaHVe NUMUTA rochofira yxe Obino opgobpeHo [lanaton npepcTaBuTener, MpuyeM C
LLOCTaTO4HO CONMAHbBIM BOMNbLUNMHCTBOM FONIOCOB, W TeNepb Aeno OCTanoch 3a CEHaTOM, KOTOPbIW NPOorofiocyet cerofHs. OnHako
Hanbornee BaXHO TO, YTO PENTUHIOBbIE areHTCTBA, MPO3UBLLUMECS NMOHU3UTL perTUH CLLIA gaxe B cJlydae CornacoBaHus TMMUTA,
noxoxe, nepefymManu, YTo He CTano AN Hac clopnpu3oM. Buepa areHTctBo Moody's 3asBMMO, YTO, CKOpee BCEro, OCTaBUT
PEeWTUHT Ha ypoBHEe «AAA», XOTS U C HEraTUBHBLIM NMPOrHO30M. S&P ellle paHbLLe roBOpuno O NoJOOHbIX NnaHax. Kak yxe He pa3
OTMEYanocb, Mbl He BEPUM, HTO CaMU Xe aMepUKaHCKMe PeNTUHrOBble areHTCTBa NoHW3AT CLLA perTuHr cTpaHbl, Mbl XOEM
pocta poxogHoct 10UST go 4,5% [0 KOHLa TekyLLero roga B KayecTBe KOMMeHCaL MM 3a BO3pOCLUe pUckn. Buepa LOX0AHOCTb
10UST cHUM3MNach Ha 6 O.M. 4o otMeTkn 2,74%.

Poct npopomxuncs, HO BO3MOXeH pa3BOpPOT. Buepa cnpen WMHAOWMKATMBHOINO CyBEPeHHOro BbiMycka Russia’30 k 10UST
ocTancsa Ha otMeTke 134 0.1.: cHuxeHue aoxoaHoct 10UST Bbino KOMAEHCMPOBAHO POCTOM LiEHBI POCCUMICKOro BeHYMapKa Ha
236.n. 8o 119,8 % ot HoMMHana. OcTanbHble BbINMYCKM CyBEPEHHOMO CErMeHTa NoLOPOXanu B cpegHeM Ha 17 6.n. Ha pbliHke
eBpOOOHAOB COXPAHWICS MO3UTUMBHbBIN HACTPOW, BOMPEKMU CHUXEHWMIO KOTMPOBOK Ha MMUPOBbIX Mrolafkax. Bbinyckn
HedTerasoBoro cektopa nNpPoAEMOHCTPUPOBANM CIIeAYIOLLYI0 ANHAMUKY: eBPpoOOHAb! [a3npomMa npubasunv B cpefHem 16 6.1.,
HOBAT3Ka — Ha 20 6.n., THK-BP - Ha 8 6.n., JIYKOW/la — Ha 26 6.n. EspoboHabl EBpasa v CeBepcranu ABWranmch
pa3HoHanpaeneHHo: BymMaru mepBoro MoTepsnn B LeHe B cpefHeM mno 9 6.Mm., Torga Kak BbiMycKW BTOPOW MOLOPOXANU B
cpenHeM Ha 22 6.n. Cpean ©ymar dmHaHcoBoro cektopa 6ymarv BOba BHOBb NMAMPOBanNM, nogopoxas eue Ha 40 6.n.
Bbinyckm PCXB nopgHanuch B LieHe B cpeaHemM Ha 15 6.m., obnuraumm ChbepbaHka nomopoxany B cpeaHeM Ha 11 6.n., bymaru
BTB 3aKkpbinnch B LLeNOM HenTpanbHo. Poccuickme eBpoboHabl 33 NOCNefHME HECKOMNBKO Heflenb Nokasanm AOBOSIbHO Hemnoxyto
LVHaMKKY Ha (hOHE CHUXEHMS rNobanbHbIX PbIHKOB, YTO SBHO MOXET BbI3BaTh XemNaHMe UMPOKOB Kak MUHUMYM 3adrKCMpoBaTh
NpWobINb. A3raTckie NNoLALKM 4EMOHCTPUPYIOT CErofHs CHUXeHWe B cpefHeM Ha 1%, dbloyepchbl Ha aMepuKaHcKe MHAEeKChI
W LieHbl Ha HedbTb HaXoOATCsA B KPACHOW 30He. Mbl 0XknaeM OTKPbITUS TOProB B POCCUM CHUXKEHWEM KOTUPOBOK.

Onbra CtepuHa, sterinaoa@uralsib.ru

BHYTPEHHMM PbIHOK

O®d3 Havanu Hepenio poctoM. Hefens Ha pbiHKe rocOymar Havanacb Ha MaXOpHOW HOTe — B OTBET Ha COODLleHVe O
JOCTVXKEHWNIN KOHCEHCYCa Mo BOMpocy o numute rocgonra CLUA mMupoBblie MHAHCOBbIE PbIHKM, BKIIOYas POCCUNCKMM, MOLLU
BBEpX. Ha pblHKe rocbymar HambOoMbLIMM CMPOCOM MOJb30BaNMCh Oymark ¢ Jlopaument Tpu-naTb JIeT, B YaCTHOCTW,
pekoMeHaoBaHHble Hamy OM3 25077 npnbasunum B ueHe 35 6.n., OP3 26206 — 50 6.n. MOXHO Takxe OTMETUTb Bbinyck OM3
46018, nomopoxaBLnii cpasy Ha 300 6.M., ofHako obbem ToproB B Bymare Obin HEBbICOKMM. Mbl MO-MpexXHeMy oTaaem
npeAnoYTeHMe BbiNyCkam C Alopaumen Tpn-naTb NeT, KOTOpble eCTb CMbICT MOKYNaTb BBUAY KPYTOrO HAaK/IOHa KPUBOWM MMEHHO Ha
3TOM OTpe3Ke, 4YTO MO3BOMSAET MOMyyaTb [OXOH 3@ CHET MPOCTOr0o «CKaTblBaHWA» MO KPWMBOW. MOMWMO NepBbiX OBYX W3
BbllLeHa3BaHHbIX Oymar, Mbl pekoMeHAyeM WHBecTopam Bbinyckn OM3 26203, O®3 26202, OP3 25075 n OD3 25079.
CerofHsl COCTONTCS O4epeHOe 3acefiaHe coBeTa AmpekTopos LB no Bonpocy AeHeXHO-KpeanTHOW NOANTUKK. Bo BHepalLHem
exefHeBHOM 0030pe Mbl MPUBENN apryMeHTbl B MOJib3y TOro, 4to LB cerofHs ocTaBWUT CTaBKy peduHaHCMpoBaHuUs 6e3
N3MEeHEeHWN Ha ypoBHe 8,25%. Cyas No CNOKOWCTBMIO M ONTUMM3MY Ha PbIHKE, MHBECTOPbI TakXKe B 3TOM He COMHEBAIOTCA.
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CtaBKa nepBoro KyrnoHa no ob6nuraumsam A6contotT BaHka coctaBuna 8%. Kak Mmbl yxe coobulany, AbconioT baHk
(Ba3/BB+) npoBoamn pasmeLleHue MATUETHEro BbiMycka NaTon cepumn obbemom 1,8 mnpa pyd. ¢ odepTon Hepes Tpu roaa.
KHura 3asBok 6bina 3akpbita 29 nions, 1 CTaBka NepBOro KyrnoHa Croxmnack Ha ypoBHe 8%. HanoMHUM, M3HaYanbHO OpUEHTUP
Mo CTaBKe KyMnoHa HaxoAuscs B AnanasoHe 8,25%—8,75% rofosbix, 4TO Npefnonarano JOXOOHOCTb K odepTe Ha ypoBHe 8,42—
8,94% u cnpen k kpueon OD3 B pasmepe nopsgka 200-250 6.M., OfHAKO 3aTeM OPUEHTMP Dbl CHUXEH. B Halem
cneumansHoMm o63ope oT 20 uons Mbl yKasblBany, YTO AN OUEHKM MPEeMUM HOBOFO MpPedsiokeHUs OT 3MUTEHTa
OpUEHTMPOBANMCh Ha BbiNyckn OTIM-baHka, Tak Kak ToT 6nmn3ok k AbcomioT baHKy No pa3mepy akTMBOB, Takxe, Kak 1 AbcomoT
BaHK, ABNSeTCs yHMBepCanbHbIM 6aHKOM (C ynopoM Ha Po3HULLY) 1 NoAKOHTposeH BeHrepckon OTP Group € pa3mMepoM akTUBOB
okorno 35 mnpg eBpo. CornacHo Hallen oueHKe, CnpaBennvBas npemus K Bbinycky OTM-baHk-02 coctaBnsna MuHUMym 50 6.1.,
W, Taknum obpasom, HoBOe npeanoxeHne AbconioT baHka CTaHOBUNOCh NPUBMeKaTenbHbIM NPKW CTaBke KyrnoHa oT 8,45% U Bbiwe
(mnoxomHocTb OT 8,63%). Takum 0bpa3om, pasmelleHre ABconioT baHka, nepBoe nocie KpW3mca, MOXHO CHMTaTb BeCbMa
yCneLwHbIM, OAHaKO NOTEHLMaNa CHUXEHNS AOXOAHOCTU Mbl HE BUOWM.

Mybnvkaumm no teme:

http: //www.uralsibcap.ru/products /download/110720_Absolut%20Bank_ Primary % 20Placement.pdf?docid=11041&Ilang=ru

Onbra CTepuHa, sterinaoa@uralsib.ru
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CraBkuy MBK Hayanu cHM>xaTtbcq

CraBkn MBK cHualoTcst Ha (poHe pocTa NIMKBUOHOCTW. VIHOAMKATUBHadA
cTaBka MosPrime no ogHOAHeBHbIM Kpeautam ynana Ha 37 6.n. go
4,66%, HefenbHas CTaBka onycTunace Ha 16 ©.n. go 4,36%, a
LWEeCTUMECAYHAsA He M3MeHMnacb U ocTanack Ha yposHe 4,46%. Kak
0XMOAeTCs, TeHOAEHUMA K CHUXeHWo ctaBok MBK Ha Tekyllen Hepene
coxpaHutcs. CerofHs MUHMUH NpednoxXxuT HGaHkam pa3mecTUTb Ha
JlenosnTtax BpeMeHHO cBoboaHble cpefcTBa Ooaxeta Ha cymmy 10
MIpL py6., OOHAKO CMPOC Ha HMX MOXET OKa3aTbCsl HEBBICOKMM BBUIY
pacTyLien NTUKBUOHOCTL.

Pybnb HayYan nepBylo CECCUIO B TEKYLLEM MeCsiLe Ha MaXKOPHOW HOTe,
0[HaKO OMaceHNsi OTHOCUTENbHO 3aMeffIeHNs PocTa SKOHOMUKK CLLIA
BHEC/IN KOPPEKTMBbLI B OMHAMVKY BallOTHOrO pblHKa, UM MO MTOram
ceccun Ha MMBB py6nb ynan npotue gonnapa go 27,8 py6./monn.,
notepsas 17 koneek. Kypc eBpo CHU3UNCA Ha Ty XXe Benn4mnHy 0o 39,51
py0./eBpo. buBanioTHas Kop3nHa BbIpocna Ha 2 konenku po 33,07
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py0. Mocne pocTa B Havane ceccnn HedhTsHble KOTUPOBKM YCTPEMUIIUCH BHU3 U 3aBEPLUMIN OeHb B OTpULIATENbHOM 30He: Brent
ynana Ha 2,5% o 116 ponn./6app., ceHTabpbckmin dbiodepc WTI onyctuncsa Ha 1,7% po 95 gonn./6app. ViHoekc gonnapa
noBblcnnca Ha 0,6%. CerofHs CUTyaLmMsa CKNagblBAeTCs He B MOMb3y POCCUMMCKON BaMOTbl: LeHbl Ha HeTb CHXKAIOTCS, PaBHO Kak
N MUpPOBble POHAOBbIE MHAEKChl. C Hallen TOYKM 3peHunsi, cerofHa pybnb OyneT ToproBathCs B AuanaszoHe 27,75-27,85
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JleoHug CnunyeHko, slipchenkola@uralsib.ru
Hatanbs MaviopoBa, mayorovang@uralsib.ru

Hatanus bepesuHa, berezinana@uralsib.ru
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HOBOCTU SMUTEHTOB

Pycan (NR)

Pycan Bblgan MaHpaTtbl KPYNHbIM MeXAyHapoAHbIM 6aHKaM Ha opraHu3aLumio
3KCNOpPTHOro Kpeauta Ha 4,75 mnppa gonn.

Pycan 6nmn3oK K 3aKpbITUIO CAENKN MO NPUBMIEYEHUIO KPYMHOro 3KCNOPTHOro KpeauTta. B noHeaensHuK Pycan coobumn o
npefocTaBneHU MaHOATOB KPYMHENWUM MeXAyHapoAHbIM BaHkaM Ha opraHM3aumio NaTUeTHero 3KCMopTHOroO KpeamTta Ha
cymmy 4,75 mnpg gonn. O pelleHnn KOMNaHny NpreieYb 3KCNopTHoe (UHAHCMPOBaHVEe CTano N3BECTHO ellle B KOHLE MIOHS,
Korga ero ogoOpun CoBET AMPEKTOPOB. Torha coobLanoch, YTo cenka Haxo4MTCs Ha COrMacoBaHUM B KPEAUTHbIX KOMUTETAX
0aHKOB. BMAMMO, Ha TeKyLUMN MOMEHT OOMbLUMHCTBO TEXHUYECKMX (OPManbHOCTEN yXe BbIMOMHEHO — KOMMaHWs obellaer
3aKPbITb CAENKY 10 KOHLa ceHTabps 2011 r. MpoLeHTHan cTaBka OyAeT ycTaHOBNEeHa Ha ypoBHe TpexmecsdHbln LIBOR + mapa,
pa3mep KoTopow ByAeT pacCcHmMTbIBaTbLCA eXekBapTallbHO B 3aBUCMMOCTM OT COOTHOLLeHWA KoadduumeHTa HYncTtbivi gonr/EBITDA.
Mpw 3TOM AMana3oH ee OONYCTUMbIX 3HaYeHWn coctasnset 1,75-2,85%, a UCXOAs M3 TeKYLLEro MOMOXEHNS KOMMaHUM Ha
Orvkarniz neprof CTaBka byneT paBHa 2,35%. Kpeout OydeT noralaTtbcs exXekBapTasbHO PaBHbIMU MiaTexXaMu HaunHas C
15-ro Mecsiua C paTbl NpefocTaBneHWs. B TeyeHMe MepBoOro rofa C Hadvana BbIOOPKM CPeACTB KOMMaHWs OyneT obs3aHa
BbINNaTUTb He MeHee 500 MnH fonn. Pycan nnaHnpyeT HanpaBmTb CPeacTBa Npexae BCero Ha noralleHme 300/ KeHHOCTY nepes,
KOHCOPLMYMOM WHOCTPaHHbIX KPEeAMTOPOB, @ M3 OCTaBLUEMCS YacTW CPeACTB KOMMAaHWA HaMepeHa pacnnatmTbCs C rpynnom
OH3KCUM 1 opyrummn poccumckUMm KpeamnuTopamm.

O6nurauumn Pycana no-npexHemy goporu. ObpaliaioLimecs obnnraumm Pycana TopryloTcs co cnpegomM okono 25-30 0.1. K
Oymaram Medyena, 4TO Mbl CHMTAaEM HeLOCTAaTOMHOW KOMMeHcauuen 3a Oonee cnabble nokasatenu KpeauTHOro npocuns
MepBOro, a TakxXe OTCYTCTBUE PEMTUHIOB M O0CTyrma K nomMbapaHomy cnmcky LIB. Takum obpa3om, Mbl cHmMTaeM obnnraumm
nepeoLeHeHHbIMW, OAHAKO OTMEYaeM, YTO B NoCieHee BpeMs CNpes CTan YyTb LUMPE U, BO3MOXHO, OH CKOPO AOCTUIHET CBOErO
CNpaBeaMBOro 3Ha4eHus, KOTOpoe, Mo Halllel oleHKe, cocTaBnseTt okono 40 6.n.

Bonee nogpobHble KOMMEHTaPUMU OTHOCUTENBHO Lienen peMHAHCUPOBAHNUA W NepCrnekTUB KPeanTHOro Npoduns KoOMNaHmum
npuBeeHbl B eXefHeBHbIX KOMMeHTapuax oT 29 1 24 nioHs 2011 r.:

http://www.uralsibcap.ru/products /download/110629_FID.pdf?docid=10924&lang=ru

http://www.uralsibcap.ru/products /download /110624 _FID.pdf?docid=10894&lang=ru

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

Fpynna JICP (-/B2/B)

KomnaHus npeacraBuna xopowine onepaunoHHble nokasartenu 3a |l nonyrogue 2011 r.,
a Fitch nogTBepanno ee pentuHr

MonoxwuTtenbHble pesynbTatbl 3a | nonyrogue 2011 r. pynna JICP obbsBMna pesynbTaTbl CBOEW [eATENbHOCTM 3a
| nonyrogmne 2010 r. B HaTypallbHOM BbIpaXXeHUW. Tak, B CErMeHTe 3MMTHOM HEABMXXMMOCTUM KOMMaHWA CMOrf1a 3akKmioymTb
KOHTPaKTbl Ha MPOAAXy 23 TbIC. KB. M, YTO BblLLE COOTBETCTBYIOLLErO MPOLLNOrOAHEro nokasatens Ha 78%. B Tom yuncne 6binm
3aKJ1I04EHbI KOHTPaKTbI Ha MPOAAXy KBapTMP Y1CTOM NpofaBaemMon niotiaasto 19 Toic. KB. M (+46%). B cermeHTe Macc-Mapke
1 BusHec-knacca rpynna JICP 3aknioymna KOHTPakTbl Ha Npofaxy 94 Teic. KB. M (B CyMMe Mo BCEM pervoHam, rae npucyTcTeyer),
4TO B [1Ba pa3a NPeBOCXOAMT ypoBeHb | nonyroams npounoro roga. Obulas CTOMMOCTb 3aKJIIOHeHHbIX KOHTPAKTOB (B cermeHTe
3NUTHOTO XWIbs N B CErMEHTE MacC-MapKeT 1 BrusHec-knacca) coctaBuna 9,6 mnpg pyo., 4to Ha 83% npeBbilWaeT nokasaTenb
Toro xe nepuoga 2010 r. Mo utoram | nonyroama 2011 r. komnaHua nepegana nokynatensm 19 ToiC. KB. M B CEFMEHTE 3IUTHOM
Hegsuxmnmoctn (+70%), a Takke 91 ThbiC. KB. M B CermMeHTe Macc-MapKeT n busHec-knacca (+146%, y4MTbIBaA MPOLdaxu
NCKMIOYUTENBHO PO3HWYHbBIM KIMeHTaM, 6e3 rocsakasa). OTo [OMIXHO 0Ka3aTb MONOXMUTENbHOE BAUSHME Ha AMHAMUKY BbIPYYKN
no utoram nonyroaus. OObsBEHHbIE HAaTypasnbHble MOKa3aTeNn 3a Nonyroame, CHMMAaIOT HekoTopoe BecroKOoMCTBO B CBS3U C
[OBOJIBHO CKPOMHbBIMW MokasaTtensamu | kBapTana, TPaAMLUMOHHO OTPaXXaloLMMM HeraTMBHOE BO3LAENCTBME CE30HHbIX PakTOpPOB,
a TaKkke OEMOHCTPUPYIOT BOCCTAHOBIIEHNE Ha PbIHKE HEABMXNMOCTU. OObeM CTPOUTENBHO-MOHTaXHbIX PadOT, BbINMOMHEHHbIX
KOMMaHWen, cokpatTnnca Ha 5% Ao 262 TbIC. KB. M, 4TO Oblfio 0OyCNOBEeHO rMaBHbIM 00Pa3oM 39-NPOLEHTHLIM CHUXEHMEM
obbemoB pabot B CaHkT-MeTepbypre. OTo CHUXeHME, B CBOIO o4epedb, MOMMO ObiTb CBA3@HO C YaCTUYHOW MepeopueHTaumen
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NMPOM3BOLACTBEHHbIX MOLLIHOCTEN Ha yooOBNeTBOpeEHNe COOCTBEHHBIX I'IOTpe6HOCTel7I KOMMaHM B CTPOUTENBCTBE Ha CpOHe
pacTyLlero cnpoca Ha HeABVMXXMMOCTb.

Fitch nogTBepanno penTUHr komnaHmn. OLHOBPEMEHHO C NyOnvKaLmer onepaLmMoHHbIX NoKasaTtenen cTano N3BECTHO O TOM,
YTO perTuHroBoe areHTCcTBO Fitch noaTBepanno pentuHr Mpynnsl JICP Ha ypoBHe «B» ¢ nporHozom «CTabunbHbin». Takxke Fitch
NOATBEPAMIO Ha yPOBHe «B» npuoputeTHble HeobecneyeHHble PENTUHIM MO 0BPaLLAIOLLIMMCS HeTbipeM BbiMyckaM obnuraumi
KOMMaHUN 1 NMPUCBOMUIIO TaKOW Xe PENTUHI HOBOMY BbiNycky cepun BO-5. MNMoaTeepxkaeHe peUTUHIOB aHaNUTUKN areHTCTBa
000CHOBBIBAIOT NpUemMneMon NMKBMAHOCTbIO JICP, a Takke C CUAbHBbIMW NO3ULMAMY KOMMaHUM Ha PbiHKe OeBeflionMeHTa u
CTpolMaTepuanoB. HamoMmHuM, 4To paHee, B MapTe, Fitch moBbicMNo pelTUHT OedonTa aMmuTeHTa C «B-» Ao «B», oTMeTuB
yny4ylweHvie CTPYKTYpPbl KanuTana v NMKBUAHOM NO3MumMmn KoMnaHum. CyLecTBeHHbIM JocTvxXeHnem Mpynnbl JICP ctano yoayHoe
pedVHaHCMPOBaHWe KPeoUTOB, KOTOPOE MPMBENO K CHVXEHWMIO LONW KPaTKOCPOYHOW 3a[0/MKEHHOCTU Ha koHel, 2010 r. go
12,6% ¢ 29,3% Ha koHel, | nonyroama 2010 .

OGpaluatolmecs BbiMycky COXPaHAIOT NMPUBNEKaTeNbHOCTb. B HACTOALLMA MOMEHT 0OpaLLlaloLiMecs BbiMycky oOnumraumn
Mpynnbl JICP ToprytoTcs co cpegHuM cnpefoM K kpueon OMD3 Ha yposHe 220-230 6.n. HYyTb Honbluni cnipef, Npefnaratot bonee
LNVIHHbIE BbINyckun — cepuii 5O-3 1 BO-5, KOTOpble 1 BbITAAAT B HACTOSLLMA MOMEHT MHTEpecHee. B pamkax Hallero 6asoBoro
cLueHapus No UToram TekyLLero roga Mbl XAeM YMEPEHHOro poCTa AOSITOBOM Harpy3ku B TepMumHax Ymctein gonr/EBITDA ¢ 3,5
Ha KoHel, 2010 1. go 3,6-3,7. OaHako oObsBNEHHbIE HaTypalibHble MoKa3aTenm roBopsT 0, BO3MOXHO, Horee BbICOKOM YpOBHE
[OXOO0B KOMMAHWN OTHOCWUTENIbHO MPOrHO3HOrO, YTO MOXET MPUBECTV K MOHWXKEHWIO Hallero MporHo3a pocta AOnroBou
Harpysku. B 3ToM cBS3M 0OnMraummM KOMMAHUWM COXPAHSIOT MPUBNEKATENIbHOCTb, OOHAKO CTOWUT LOXAAThCH (DUHAHCOBbIX
pe3ynbTaTos 3a nosyrogue.

C 6onee noapobHbIM aHAIM30M KOMMaHUU MOXHO 03HAKOMUWTBCS B HALLIMM KOMMEHTapUK K pasMeLlieHnto bO-5:

http: //www.uralsibcap.ru/products /download/110726_LSR_Primary.pdf?docid=11065&Ilang=ru

AHgpevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

2 aBrycra

3 aBrycra
4 aBrycra
5 aBrycra
10 aBrycra

11 aBrycra

12 aBrycra
16 aBrycra
18 aBrycra
22 aBrycra
23 aBrycra
25 aBrycra
26 aBrycra
29 aBrycra

30 aBrycra

31 aBrycra
1 ceHTAbPS
5 ceHTAOpS

6 ceHTAbps

7 ceHTA0pS

8 ceHTabps

PasmeltieHme OTIM-bank BO-01 (5 mnpa py6.). PasmelieHne MetkombaHk-50-01
(1,5 mnpga py6.). PasmelleHne Mupatopr @uHaHc-60-01 (3 mnpg py6.). OdepTa MnoteyHoe
AreHTcTBO Pecnybnukm Tatapctad-1 (1 mnpga py6b.).

PasmeleHne AbconioT baHk-05 (1,8 mnpg py6b.).

Odepra JIOKO-bark-5 (2,5 mnpa py6b.).

Odbepta Mupatopr ®uHanc-1 (2,5 mnpg pyb.). Morawexne KpannHsectbark-1 (0,6 mapa pyo.).
Morawexuve BTE-2011 (750 mnH CHF.).

Odbepta BTB-JTn3mHr GuHaHc-9 (5 mapg py6.). Odepta MOIK-1 (6 mnppa py6.). MoraweHue
Camapckas 0bnactb-25003 (4,5 mnpg py6.). Morawwerve Bectep-@unaHc-1 (1,5 mnpg pyo.).
MoraweHwe EBpornaH-1 (2 mnpa py0.). Morawenme XKO BaHk-2011 (450 MaH gonn.).

OdbepTa Goptym-2 (5 Mnpa py6.).

Odeprta PTK-IM3NHI BO-1 (1,5 mnpg pyb.). Morawernne M-Unayctpus-1 (1 mnpg pyo.).
OdbepTa Poctenekom-1 (2 mnpg py6.).

Moratuerne Hatyp Mpoaykt — NHeect-3 (0,9 mnpa py6.).

MoraweHue AVMXKK KO-2 (1 mnpg py6.).

Ocbepta benoH-PuHaHc-2 (2 mnpa pyo.).

OdbepTa Mengenb-®PuHaHc BO-1 (1 mnpg py6.).

MoratueHune Kanyxckas obnacts-34002 (1,3 mnpa pyob.).

MoraweHue Poctenekom-7 (3 mnpg py6.). Morawerne OM3-5 (1,5 mnpa py6.). MoraweHwe TIK-
2,1 (3,087 mnpa py6b.).

Odbepta Makpommp-DuHaHc-1 (1 mapg py6b.).
OdbepTa MPCK tOra-2 (6 mnpg py6.). Odepta AMET-duHaHc-1 (2 mnpga py6.).
MoraweHwe TK @uHaHc-2 (1 mnpg pyb.).

MoraweHwe Bonrorpafckas obnacte-34003 (1 mnpg py0.). MoraweHwe KOHUMUITK GuHaHc- 1
(2 mnpa py6.). MorateHvie Mul-@uHaHc-2 (3 mapg py6.). Morawenne MO3CK-1 (6 mnpa pyb.).

MoraweHve MOWA-2 (3 mnpg py6b.). Morawenwue EBPP-3 (7,5 mnpg pyo.).
OdepTa Cb baHk-3 (1,5 mnpg pyo.).



GAR YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
VinoTe4yHoe AreHTCTBO
02.08.11 1000 100 8,0 8.5 31 aHBapa 2012
Pecnybnuku TaTapcTaH- 1
04.08.11 JTOKO-baHk-5 2500 100 9,25 8,1 26 viona 2012
05.08.11 MwupaTtopr GrHaHC- 1 2500 100 11,0 6,0 2 aBrycra 2012
BTE-Nn3nHr OrHaHc-9 5000 100 6,65 7.0 5 deBpansa 2014
11.08.11
MO3K-1 6 000 100 9,0 6,35 25 niona 2013
12.08.11 TrK-10-2 5000 100 7.6 6,5 8 peBpana 2012
16.08.11 PTK-NTM3NHI BO-1 1500 100 12,0 11,5 7 aBrycta 2012
18.08.11 Poctenekom-1 1500 100 9,5 -
25.08.11 benoH-®urHaHc-2 2 000 100 17.0 23 tespana 2012
26.08.11 Mepaenb-®uHaHc BO-1 1000 100 14,0 -
31.08.11 Makpomup-®rHaHc- 1 1000 100 7,75 -
MPCK tOra-2 6 000 100 17,5 -
01.09.11
AMET-durHaHC- 1 2000 100 8,5 8,5 22 aBrycta 2013
08.09.11 CBb baHk-3 1500 100 9,25 -
PXO-13 15000 100 10,0 -
12.09.11
SnemMeHT JIN3nHr-2 700 100 11,5 -
TexHOHNKOb-®PurHaHc-2 3000 100 13,5 -
15.09.11
A
Cunbupckas ArpapHas 1000 100 170 )
Mpynna-2
19.09.11 CNBYP XonguHr-2 30000 100 13,5 -
20.09.11 M36 JIn3uHr-3 500 100 14,0 -
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PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBkun DoxogHocTb, % .
KynoH, Dop, Peitunr
Bbinyck 06Lem, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | opT  noraw (ocH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN
7KoHTUH.02 7000 R 875 151211 14.06.12 10.6 95.07 Toproena
AsaHrapa-03 1500 R 8.00 111111  11.0512) 10.05.13, 9.0 21.6 100.38 100.31 100.45 7.60 3.97 0.70 GaHku
AMKK 1006 6000 R 8.05 15.08.11 15.11.18 88.8 101.55 100.50 102.60 7.88 2.00 3.61 /A3/BBB (buHaHCbI
AMKK 1106 10000 R 820  15.09.11 15.09.20 111.1 101.80 2000 100.21 103.40 7.06 2.03 4.43 /A3/BBB (buHaHCbI
AMKK 1606 10000 R 825  15.09.11 15.09.21 123.3 99.98 99.16 100.79 8.51 2.08 5.22 /A3/BBB (buHaHCbI
AMKK 1706 8000 R 9.05  15.10.11 15.04.22 130.3 105.20 300 000 104.00 106.00 8.47 217 5.71 /A3/BBB (buHaHCbI
AMKK 1806 7000 R 8.00 15.10.11  15.04.16/ 15.07.23  57.0 145.5 101.61 836 011 102.00 7.81 1.98 3.68 /A3/BBB (puHaHCbI
AMKK 2006 5000 R 860  15.09.11 15.12.27 199.3 101.62 100.50 102.75 8.68 213 791 /A3/BBB (buHaHCbI
AVKK 406 900 R 870/ 01.11.11 01.02.12 6.1 101.40 652 101.40 102.15 5.99 216 | 047 JA3/BBB MHaHChI
AVDKK 506 2200 R 735 15.10.11 15.10.12 147 | 10147 123993 101.50 101.90 6.22 183 | 1.10 JA3/BBB hMHaHChI
AVKK 606 2500 R 740/ 15.10.11 15.07.14 360 | 101.65 40000 97.00 102.00 6.83 184 | 211 JA3/BBB MHaHChI
AVKK 706 4000 R 768 15.10.11 15.07.16 603 | 101.32 | 052 100.70 101.95 742 191 273 JA3/BBB MHaHChI
AVDKK 806 5000 R 763 1509.11 15.03.14) 15.06.18 32.0 83.7 98.50 JA3/BBB hMHaHChI
AVXKK-A19 6000 R 7.70, 15.08.11  15.05.15] 15.11.24/ 46.0 161.8 101.16 900 000 7.55 1.92 3.04 /A3/BBB
And-02 1000 R 1125 231211 231211 2112120 5.0 16.9 100.92 30 000 100.61 101.24 8.96 5.56 0.36 Tenekom
AK BAPC-03 10000 R 790  25.10.11 25.10.11 2.8 100.63 | 0.03 100.46 100.80 5.16 3.91 0.22 BB/Ba3/ GaHku
AK BAPC-04 5000 R 825 18.10.11  24.0412) 15.10.13, 9.0 26.9 101.24 100.50 101.99 6.35 4.06 0.67 BB/Ba3/ GaHku
AKpOH-2 3500 R 14.05 220911  26.09.11 19.09.13 2.0 26.0 101.10 31 101.10 101.25 5.70 6.93 0.14 B+/B1/ cbipbe
AKpOH-3 3500 R 1385 231111 25.05.12] 20.11.13] 10.0 28.1 105.82 105.00 106.65 6.40 6.53 0.74 B+/B1/ cbipbe
AkpoH-4 3750 R 795 291111 29.05.14] 18.0521 34.0 119.3 100.35 1 100.26 102.00 7.94 3.95 2.37 cbipbe
AKpOH-5 3750 R 795 291111 29.05.14] 18.0521 34.0 119.3 100.26 100 933 100.35 100.80 7.98 3.95 2.37 cbipbe
Anpoca-20 3000 R 8.95  27.09.11 23.06.15 474 105.45 | 0.05 150 300 105.17 105.49 7.53 212 3.09 BB-/Ba3/BB- cbipbe
Anpoca-21 8000 R 825 220911 25.06.13] 18.06.15 23.0 472 102.80 53 537 102.70 102.80 6.78 2.00 1.65 BB-/Ba3/BB- cbipbe
Anpoca-22 8000 R 825 27.09.11  28.06.13] 23.06.15 23.0 474 102.60 100 500 102.60 102.80 6.93 2.00 1.66 BB-/Ba3/BB- cbipbe
Anpoca-23 7000 R 8.95  22.09.11 18.06.15 472 105.45 | 0.10 102 400 105.17 105.49 7.52 212 3.08 BB-/Ba3/BB- cbipbe
Anbda-baHk-01 5000 R 825 09.08.11  04.02.14] 02.02.16/ 31.0 54.9 BB+/Ba1/BB- GaHku
AnT3616-2 06 2000 R 18.000  06.09.11 05.06.12 10.3 101.24 | 0.05 64 438 101.12 101.20 16.04 4.43 0.39 TOproBnst
ATOM3HNPO6 10000 R 750  15.08.11 15.08.14 37.0 101.05 | 0.25 463 833 99.80 101.15 7.10 7.42 247 //BBB- JHepreTMka
Aapochnot BO-1 6000 R 7.75  10.10.11 08.04.13 20.5 102.10 260001 101.00 102.10 6.42 3.78 153 BB+// TpaHcnopt
Aapochnot BO-2 6000 R 7.75  10.10.11 08.04.13 20.5 101.65 101.10 102.20 6.70 3.80 153 BB+// TpaHcnopt
Bank CaHkT-MeTepbypl 5000 R 8100 111011  13.10.11] 09.04.13 2.0 20.6 100.35 13000 100.30 100.47 6.11 4.03 0.19 /Ba3/ GaHku
BaHk CaHkT-MeTepbypl 5000 R 750 26.09.11  26.03.12] 23.09.13 8.0 26.1 100.55 13500 100.50 100.67 6.71 3.72 0.59 [/Ba3/ GaHku
Bank CaHkT-MeTepbypl 3000 R 850 151211 13.1212] 121213 17.0 28.8 101.98 | 0.08 101.80 102.17 7.07 4.16 122 /Ba3/ GaHku
BankMock-2 10000 R 7.55  05.08.11 01.02.13 18.3 BBB-/Ba2/ GaHku
BalwHedTb-01 15000 R 12500 201211 21.1212) 131216, 17.0 65.4 107.50 51149 107.50 107.83 6.80 5.80 123 cbipbe
BaluHedTb-02 15000 R 12500 201211 21.1212) 131216, 17.0 65.4 107.60 575 107.57 108.00 6.72 5.79 123 cbipbe
BalHedTb-03 20000 R 12500 201211 21.1212)  13.12.16) 17.0 65.4 107.62 5100 107.52 107.77 6.71 5.79 1.23 cbipbe
BenoH 02 2000 R 17.000  25.08.11 23.02.12 6.9 100.50 5 100.13 100.44 16.61 8.44 0.45 MeTannyprus
BuHGaHK-2 1000 R 885 28.10.11  28.0412) 29.04.13 9.0 21.2 101.75 98.50 105.00 6.48 4.36 0.68 /B2/B- GaHku
BKEBpaaus1 5000 R 840 281211  27.06.16/ 20.06.18  60.0 83.8 Cbipbe
BHM Mapu6a-01 2000 R 7.700  27.09.11 29.03.14 324 101.38 101.20 101.55 7.24 3.79 2.24 //BBB- GaHku
BB/ MM 306 5000 R 745 31.08.11 27.02.13 19.2 101.50 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-01 3000 R 735 141011 1210.12] 11.10.13] 15.0 26.7 100.00 JoTo3BaH/BB- notpeb. ToB.
BB/ MM B0-02 3000 R 7.35 141011 1210.12] 11.10.13] 15.0 26.7 100.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-03 3000 R 735 141011 1210.12] 11.10.13] 15.0 26.7 100.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-06 5000 R 790 29.12.11 27.06.13 23.2 101.50 100.00 103.00 7.16 3.88 1.68 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-07 5000 R 790 291211 27.06.13 23.2 100.00 JoTo3BaH/BB- notpe6. ToB.
BB/ MM BO-08 5000 R 735 141011 1210.12] 11.10.13] 15.0 26.7 100.00 JoTo3BaH/BB- notpe6. ToB.
BUA AVXKK A 9440 R 8.50  15.09.11 15.03.40 348.5 102.40 A3/ (puHaHCbI
BukTopusd®-50-01 2000 R 8.00 16.08.11 12.02.13 18.7 oto3gaH// TOproBnst
BK-MHeect1 10000 R 925  20.01.12 19.07.13 239 104.75 349 240 104.75 104.95 6.74 4.40 173 /Ba3/BB- Tenekom
BK-MHBect3 10000 R 740  10.01.12 08.07.14 35.7 100.50 368 156 100.50 100.53 7.34 3.67 2.50 /Ba3/BB- Tenekom
BK-MHBecT6 10000 R 830  18.10.11 13.10.15 51.1 102.75 | 0.15 20 247 102.60 103.00 7.66 4.03 3.31 /Ba3/BB- Tenekom
BK-MHBect7 10000 R 830  18.10.11 13.10.15 51.1 102.61 | 0.01 206 879 102.00 7.70 4.03 3.31 /Ba3/BB- Tenekom
BHewwunpb 01 1500 R 9.00 161111 211111 141112 4.0 15.7 97.52 95.03 100.00 17.84 4.60 0.26 /B2/B GaHku
BopokaHan Cn6-1 2000 R 880 14.12.11 09.12.15 53.0 102.00 86 252 102.15 8.41 4.30 3.40 cepBuC
Boct3keb01 1000 R 750  08.09.11 07.03.13 195 100.00 B2/ GaHku
Boct3keb05 1000 R 9.000 20.10.11  23.04.12] 17.10.13 9.0 26.9 101.14 14 000 101.10 101.30 7.34 4.44 0.66 B2/ GaHku
BTB - 506 15000 R 740  20.10.11 17.10.13 26.9 101.31 392 507 101.31 103.49 6.93 1.82 1.92 BBB/Baa1/BBB | GaHku
BTb - 6 06 15000 R 720 121011 13.07.12] 06.07.16, 12.0 60.0 101.40 54 163 101.35 101.40 5.75 1.77 0.87 BBB/Baa1/BBB | GaHku
BTE 24-1-UN 15000 R 9.700 14.09.11  20.12.11] 10.12.14, 5.0 40.9 101.46 101.41 101.50 5.56 2.38 0.36 BBB/Baa1/BBB | GaHku
BTB BO-01 5000 R 760  16.09.11 15.03.13 19.7 102.55 | 0.60 67 999 101.50 103.60 6.07 1.85 144 BBB/Baa1/BBB | GaHku
BTB B0O-02 5000 R 760  16.09.11 15.03.13 19.7 101.50 67 001 101.50 102.97 6.78 1.87 143 BBB/Baa1/BBB | GaHku
BTB B0O-05 10000 R 760  16.09.11 15.03.13 19.7 102.75 | 0.90 135999 101.50 104.00 5.94 1.84 144 BBB/Baa1/BBB | GaHku
BTb24 01 6000 R 1150, 05.10.11 05.10.11 22 101.22 101.15 101.30 4.49 5.66 0.17 BBB/Baa1/BBB | GaHku
BTb24 02 10000 R 450/ 09.08.11 07.0212 05.02.13 6.0 185 BBB/Baa1/BBB | GaHku
BTE24 03 6000 R 560 30.11.11  30.05.12] 29.05.13, 10.0 222 99.71 BBB/Baa1/BBB | GaHku
BTb24 04 8000 R 6.90 25.08.11 29.08.12] 20.02.14/ 13.0 311 100.80 BBB/Baa1/BBB | GaHku
BTB-Nuad01 8000 R 710 11.08.11  14.05.12] 06.11.14, 10.0 39.8 100.80 BBB//BBB (buHaHCbI
BTB-Mua®02 10000 R 645 111011  08.01.13] 07.07.15 18.0 479 99.85 BBB//BBB (buHaHCbI
BTB-Nu3®03 5000 R 6.90 13.09.11  10.09.13] 07.06.16, 26.0 59.1 100.15 100.05 100.25 6.98 172 1.50 BBB//BBB (buHaHCbI
BTB-Nua®04 5000 R 6.65  13.09.11  12.03.13] 07.06.16, 20.0 59.1 100.10 | 0.10 305 000 99.95 100.15 6.73 1.66 124 BBB//BBB (buHaHCbI
BTB-Mu3®07 5000 R 6.85 07.09.11 071211 30.11.16, 4.0 64.9 100.65 100.40 100.90 5.04 1.70 0.33 BBB//BBB (buHaHCbI
BTB-Nn3®08 5000 R 7.05 09.08.11  09.02.12] 01.08.17 6.0 731 BBB//BBB (buHaHCbI
BTB-Nn3®09 5000 R 6.65 10.08.11  12.08.11/ 02.08.17 0.0 731 100.03 6538 100.00 100.15 4.55 1.66 0.03 BBB//BBB (buHaHCbI
B3b-06 10000 R 790 251011  19.10.17] 13.10.20, 76.0 112.0 100.30 100 032 101.00 101.68 7.84 3.93 4.74 BBB/Baa1/BBB | GaHku
B3B-08 15000 R 6.90 251011  24.10.13] 13.10.20, 27.0 112.0 100.35 88 000 100.00 6.72 343 2.00 BBB/Baa1/BBB | GaHku
B3B-09 15000 R 790 29.09.11 24.03.16/ 18.03.21 57.0 117.2 101.74 | 0.36 542 803 101.40 101.75 7.58 3.87 3.61 BBB/Baa1/BBB | GaHku
BOB-uanHr-01 5000 R 850 12.01.12  09.07.15] 02.07.20, 48.0 108.6 BBB//BBB+ (buHaHCbI
BOB-NuanHr-03 5000 R 750 141011 11.0414] 02.0421 33.0 17.7 101.00 30 000 101.00 101.10 721 3.70 2.28 BBB//BBB+ (buHaHCbI
BOB-NuanHr-04 5000 R 860  14.10.11  08.04.16/ 02.04.21 57.0 17.7 104.35 | 0.85 103.70 105.00 7.62 411 3.61 BBB//BBB+ (buHaHCbI

BIb-uanHr-05 5000 R 860 14.10.11  08.04.16. 02.04.21 57.0 177 103.70 BBB//BBB+ (hrHaHChI




G“A'D YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii KotupoBku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleda | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
[A3MPOM A11 5000 R 1375 271211 24.06.14 353 | 120.00 19709 119.85 120.06 6.20 5.71 2.36 BBB/Baa1/BBB | chbipbe
[A3MPOM A13 5000 R 1312 271211 26.06.12 11.0 | 107.00 42 106.76 107.20 5.15 6.11 0.83 BBB/Baa1/BBB | chbipbe
[A3MPOM A8 5000 R 7.00 27.10.11 27.10.11 29 100.55 15000 100.28 101.00 4.66 347 0.23 BBB/Baa1/BBB | chbipbe
[A3MPOM A9 5000 R 723 17.08.11 12.02.14 309 | 102.02 100.06 103.99 6.45 3.53 215 BBB/Baa1/BBB | cbipbe
asnpomb 2 5000 R 654 23.11.11 20.11.13! 28.1 /Baa3/BB GaHku
asnpomb 3 10000 R 6.17  10.10.11 10.10.11 23 /Baa3/BB GaHku
asnpomb 4 20000 R 785 17.11.11 15.11.12 15.7 /Baa3/BB GaHku
asnpomb 5 20000 R 685 241111 221112 16.0 /Baa3/BB GaHku
asnpomb 60-01 10000 R 7.75  08.12.11 08.12.13 28.7 | 101.88 101.71 102.05 6.98 3.81 2.04 /Baa3/BB GaHku
lasnpomb 60-02 10000 R 6.75 18.01.12  22.07.13] 18.07.14] 240 @ 36.1 100.30 | 0.06 20 020 100.20 100.30 6.66 3.39 1.76 /Baa3/BB GaHku
asnpomHedpts BO-5 |+ 10000 R 715  11.10.11 09.04.13 20.6 101.00 /Baa3/BBB- cbipbe
asnpomHepts BO-6 | 10000 R 715  11.10.11 09.04.13 20.6 | 101.52 | 0.03 101.40 101.65 6.27 3.51 1.50 /Baa3/BBB- cbipbe
[a3npomHedTb-10 10000 R 890 09.08.11  30.01.18/ 26.01.21 79.0 | 1155 @ 105.60 5000 105.60 105.80 7.94 4.20 4.56 /Baa3/BBB- cbipbe
[asnpomHedTb-3 8000 R 1475 17.01.12  23.07.12 12.07.16, 120 @ 60.2 | 108.35 100 026 108.35 108.68 5.69 6.79 0.89 /Baa3/BBB- cbipbe
[asnpomHedTb-4 10000 R 820 18.10.11  10.04.18/ 09.04.19/ 81.0 = 936 | 100.23 1 100.30 101.99 8.32 4.08 4.77 /Baa3/BBB- cbipbe
[a3npomHedTb-8 10000 R 8.50  09.08.11 02.02.16 549 | 103.70 251434 103.65 104.35 7.66 4.09 3.44 /Baa3/BBB- cbipbe
[asnpomHedTs-9 10000 R 850  09.08.11 020216/ 26.01.21 55.0 @ 1155 104.10  0.05 122 388 102.21 106.00 7.55 4.07 345 /Baa3/BBB- cbipbe
nasHas gopora-03 8000 R 500 211111 30.10.28 210.0 TpaHcnopt
noGakcbark 6O-01 5000 R 830 16.08.11 16.02.13 188 | 102.00 0.60 8745 95.03 102.00 7.03 4.04 1.34 BB//BB- GaHku
no6akcbark 6O-02 5000 R 8100 220112 250112 22.07.13 6.0 24.0 | 100.85 100.80 100.90 6.24 4.05 0.46 BB//BB- GaHku
no6akcbark 6O-03 3000 R 8.10. 081211  13.06.12 08.12.13 11.0 = 287 | 100.18 99.11 101.25 7.89 4.05 0.79 BB//BB- GaHku
noGakcbark 6O-04 3000 R 6.95 01.02.12 03.08.12 01.08.14 12.0 | 36.5 & 100.00 3000 000 7.03 3.50 0.93 BB//BB- GaHku
no6akcbark 6O-05 2000 R 810, 081211 13.06.12 08.12.13 11.0 = 287 @ 101.12 101.00 101.25 6.71 4.02 0.80 BB//BB- GaHku
no6akcbark 5O-06 2000 R 6.95 01.02.12 03.08.12/ 01.08.14 120 @ 36.5 @ 100.00 2000 000 7.03 3.50 0.93 BB//BB- GaHku
pynna Pa3r.60-09 2000 R 26.11.37 15.12.11 45 clx
rccot 5000 R 925 220911 27.0911) 26.03.17 2.0 68.8 102.00 BB/ MalLLMHOCTP.
[CC 60-01 3000 R 825 231211 231211 20.12.13 5.0 29.1 96.79 92.58 101.00 17.64 4.25 0.34 BB/ MaLLMHOCTP.
[CC 60-02 3000 R 750 251011  24.0412] 22.04.14 9.0 33.2 90.03 BB/ MaLLMHOCTP.
[CC 60-03 3000 R 825 251011  23.04.13] 22.04.14 210 332 @ 101.10 0.10 10 000 100.86 101.10 7.69 4.07 1.50 BB/ MalLLMHOCTP.
rac 02 1500 R 12000 25.10.11 23.04.13 21.0 92.00 TOproBnst
[OBTr-0 02 5000 R 7.75 19.01.12 18.07.13 23.9 TpaHcnopt
[rk-01 5000 R 7.75  09.09.11 08.03.13 195 aHepreTMka
[enbTaKp-6 5000 R 720 211211 25.06.14 15.06.16/ 350 @ 59.3 | 100.38 61316 99.90 100.50 7413 3.58 247 [Baal/ GaHku
[IxendchCul1 2000 R 5.00 20.10.11 20.10.11 27 98.75 /loTo3BaH TOproens
JMLEHTPo61 1150 R 850  06.12.11 26.05.15 46.5 99.00 1 99.00 99.50 9.00 4.33 3.02 TOproBNst
EABP-3 5000 R 1050, 011111 031111 25.10.16, 3.0 63.7 | 101.20 31002 101.20 101.30 5.58 5.17 0.25 BBB/A3/BBB GaHku
EABP-4 5000 R 770 16.08.11  11.02.14] 06.02.18 31.0 794  101.35 @ 0.01 25000 101.33 101.38 7.10 3.79 219 BBB/A3/BBB GaHku
EBPP 0306n 7500 R 421 07.09.11 07.09.11 12 100.12 100.00 100.25 3.00 1.05 0.10 AAA/Aaa/AAA | BaHkn
EBPP 0406n 3000 R 421 15.09.11 12.06.14 349 | 100.50 100.00 101.00 4.09 1.04 2.60 AAA/Aaa/AAA | BaHkn
EBPP 0506n 5000 R 4.24)  12.10.11 09.04.14 32.7 | 100.68 100.35 101.00 4.03 1.05 245 AAA/Aaa/AAA | BaHku
EBPP 0906n 1000 R 050  16.06.12 15.06.16 59.3 GaHku
EspasXona®-1 10000 R 925 23.09.11  22.03.13] 13.03.20, 20.0 @ 104.9 @ 103.03 102.02 104.04 7.38 4.48 141 BB-/B1/B MeTannyprus
EspasXona®-2 10000 R 995 311011  28.10.15] 19.10.20 52.0 & 1122  106.80 @ 0.25 146 610 105.55 106.80 8.17 4.64 3.25 BB-/B1/B MeTannyprus
EspasXona®-3 5000 R 925 23.09.11  22.03.13] 13.03.20, 20.0 @ 104.9 @ 102.70 101.01 104.40 7.60 4.49 141 BB-/B1/B meTannyprus
EspasXona®-4 5000 R 995 311011  28.10.15] 19.10.20 52.0 @ 1122 @ 106.80 110 001 105.50 106.60 8.17 4.64 3.25 BB-/B1/B meTannyprus
Espa3sXona®-5 5000 R 840 081211  06.06.16/ 27.0521 59.0 @ 119.6 99.90 meTannyprus
EspasXona®-7 15000 R 840 06.12.11  06.06.16/ 25.0521 59.0 = 119.5 100.80 = 0.40 143774 99.90 102.11 8.34 4.16 373 meTannyprus
EspoXum-02 5000 R 890 03.01.12 03.07.15] 26.06.18 48.0  84.0 @ 103.48 349 999 103.00 103.95 7.84 4.29 3.26 BB//BB XAMUS
EBpoXum-03 5000 R 825 231111 181115 141118 520 @ 887 | 101.10 100.70 101.50 7.95 4.07 3.52 BB//BB XAMUS
ESCK-02 1000 R 8.74  06.10.11 05.04.12 8.3 aHepreTuka
XKenpopun-2 2500 R 12000 20.10.11 19.04.12 8.7 100.18 100.15 100.22 12.00 5.97 0.62 (buHaHCbI
XKengopun-3 2000 R 13.000 21.09.11 19.09.12 13.8 100.00 (pUHaHCbI
3anCu6 650-01 2000 R 975 231211 271212 20.06.14 17.0 @ 35.1 100.50 400 100.15 101.00 9.46 4.84 122 GaHku
3eHuT 306N 3000 R 8.100  09.11.11 09.11.11 33 100.60 89 806 100.55 100.65 5.89 4.01 0.26 B+/Ba3/ GaHku
3eHuT 5060 5000 R 750 06.12.11  05.06.12] 04.06.13 10.0 & 224 | 100.72 87 500 100.65 100.80 6.71 3.71 0.78 B+/Ba3/ GaHku
3eHuT 6061 3000 R 8.00 03.01.12 050712 01.07.14 110 355 @ 101.30 30001 101.15 101.30 6.58 3.94 0.85 B+/Ba3/ GaHku
3enut BO-01 5000 R 710 071011 07.04.12] 07.04.13 8.0 20.5 | 100.55 80 100.48 100.53 6.35 3.54 0.63 B+/Ba3/ GaHku
3enut 50-02 5000 R 7.75 220911 26.09.12] 22.09.13 140 @ 26.1 100.96 50 000 100.91 101.00 6.91 3.87 1.03 B+/Ba3/ GaHku
3enut 60-06 5000 R 725 261111 281112 26.05.14 16.0 @ 343 | 100.30 3000 100.30 100.43 712 3.64 1.19 B+/Ba3/ GaHku
3C[H-01 5000 R 875 06.12.11  02.06.16/ 13.05.31 59.0 = 240.8 @ 103.25 882 103.25 103.60 8.07 4.23 3.72 TpaHcnopt
3C[-02 5000 R 8.75 06.12.11  02.06.16/ 13.05.31 59.0 & 240.8 @ 103.32 103.25 103.40 8.05 4.22 3.72 TpaHcnopt
VIKC5®uH 01 9000 R 795 03.01.12 01.07.14 35.5 100.10 1B+ TOproBnst
VIKC50uH 04 8000 R 7.75 081211  05.06.14/ 02.06.16/ 35.0 & 58.9 | 100.40 30 000 99.50 101.30 7.73 3.85 240 1B+ TOproBnst
VHBecTToprbank 6O-0° 2000 R 960 251111 250512/ 25.11.13 100 & 282 | 101.10 100.70 101.50 8.32 4.79 0.73 GaHku
WHIBakk 01 5000 R 499 15.10.11 23.07.14 36.2 AA/Aa2/AA GaHku
Wuterpa®-2 3000 R 16.75  29.11.11 29.11.11 4.0 103.12 102.90 103.34 7.01 8.10 0.31 cepBuC
WHtypuct-2 2000 R 14000 221111 250512 21.05.13 100 = 220 | 102.70 659 102.52 102.99 10.54 6.80 0.71 CepBuC
VipkyT BO-01 5000 R 925  13.09.11 10.09.13 25.7 | 101.83 100.01 103.65 8.45 4.53 1.76 /Ba2/ MalLLKHOCTP.
Vipk3Hepro 50-01 3000 R 760  11.10.11 08.04.14 32.7 | 100.30 5000 100.30 761 3.78 2.26 JoTo3BaH/B- aHepreTMka
VipkOHepro1 5000 R 1550/  01.12.11 28.11.13! 283 104.08 JoT03BaH/B- 3HepreTuka
Wrepad-1 5000 R 850 22.11.11 20.11.12 15.9 99.00 81 99.00 100.49 9.53 4.28 1.14 cbipbe
Kama3 BO-01 2000 R 9.00 191211 171212 16.1213 17.0 = 289 @ 10185 025 23259 100.10 7.70 441 122 aBToONpoOM
Kama3 60O-02 3000 R 8.60  09.08.11 04.02.14 30.6 | 102.05 70 000 101.70 102.25 7.83 4.20 2.07 aBTONpOM
Kapyc.® 01 3000 R 12000  15.09.11 12.09.13 25.8 98.00 TOproBnst
Kenp-60-01 1500 R 925 281211 281212 28.06.14 17.0 = 354 | 100.22 100.20 100.25 9.27 4.63 123 B2/ (buHaHCbI
KUTOuH Kanutan-2 4000 R 11.00,  13.12.11 10.06.14 348 /Caa2/CCC+ GaHku
KMB-BaHk2 3400 R 11.00,  30.11.11 30.11.11 4.0 JoTo3BaH/ GaHku
Koxke 02 5000 R 12000 15.09.11 15.03.12 76 102.30 /B2/B meTannyprus
Kokc-B0O-02 5000 R 8.70.  30.11.11 28.05.14 344 | 101.70 | 045 25000 101.10 8.17 4.26 2.34 /B2/B meTannyprus
Komoclp-60-01 1500 R 11.000  19.01.12 17.07.14 36.0 99.90 180 002 99.90 100.03 11.36 5.49 1.75 c/x
KOMEMKA 02 4000 R 16.50  17.08.11 15.02.12 6.6 105.15 2508 105.15 105.29 6.92 3.91 0.48 IloTo3BaH TOproBnst
KOMEMKA 03 4000 R 9.80/ 17.08.11 15.02.12 6.6 101.51 /loTo3BaH TOproens

Koneitka 50-01 3000 R 950 251011 300712 230713 120 241 10211 2500 102.11 102.30 7.33 2.32 0.90 IloTo3BaH TOproenA




G“A'D YPANCUIB | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06beM, MIH ” Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
Koneiika 50-02 3000 R 9.00 04.10.11 01.10.13 264 | 10245 2940 102.45 102.55 7.99 219 1.84 IloTo3BaH TOproBnst
KpaiiuHeecT6aHk 606-1 1500 R 925 191011 19.10.12) 19.04.14, 150 @ 33.1 100.05 5000 100.20 9.39 4.64 1.06 GaHku
KpEspb 50-01 5000 R 8.100 27.10.11 27.04.14 33.3 101.00 [/Ba3/ GaHku
KpEgpb-06 4000 R 830 23.08.11 21.08.12] 18.02.14 13.0 @ 311 101.45 101.35 101.55 6.96 4.24 0.93 /Ba3/ GaHku
Ky3baccaHepro®-1 10000 R 8.05 261211  26.06.14] 14.06.21 350 @ 1202 100.38 @ 0.38 535991 100.00 101.00 8.03 4.00 243 aHepreTMka
Ky3baccaHepro®-2 5000 R 870 271011  21.04.16/ 15.0421 58.0 @ 118.2 @ 100.25 188 901 100.20 100.45 8.82 4.33 3.58 aHepreTMka
Kyi6A3oT-4 2000 R 8.60  13.10.11 07.04.16 57.0 | 100.95 40 937 100.55 100.95 8.52 4.25 3.56 XUMUS
JleHCneyCMY BO-2 2000 R 1450 25.08.11 23.05.13 22.0 | 107.88 107.75 108.00 7.73 3.35 1.02 B CTPOUTENLCTBO
JleHCneyCMY-1 2000 R 16.000  14.09.11 07.12.12 16.5 | 107.00 120 001 107.00 107.11 7.67 3.69 0.75 B CTPOUTENLCTBO
TleHaHepr02 3000 R 8.54  27.01.12 27.01.12 6.0 101.38 101.26 101.50 5.72 4.20 0.46 /Ba2/ aHepreTuka
TleHaHepro3 3000 R 8.02  19.10.11 18.04.12 8.7 101.52 40298 101.50 101.80 5.88 3.94 0.66 /Ba2/ aHepreTMka
JIOKOBaHk 5 2500 R 810 26.01.12 04.08.11) 23.07.15 0.0 484 | 100.06 147 000 100.05 100.10 4.04 0.01 B-/B2/ GaHku
JIOKOBaHk 5O-01 2500 R 850 11.08.11  09.02.12] 06.02.14 6.0 30.7 | 100.50 100.45 100.55 7.65 4.22 0.47 B-/B2/ GaHku
JICP 02 06n 5000 R 980 04.08.11 310113, 01.08.13 180 244 B/B2/ CTPOUTENLCTBO
JICP BO-01 1500 R 1050 271211 02.07.12] 25.06.13 11.0 @ 231 102.88 102.80 102.95 715 5.09 0.84 B/B2/ CTPOUTENLCTBO
JICP B0-02 2000 R 10.000  13.09.11 10.09.13 25.7 | 103.90 1000 103.80 104.30 8.11 4.80 1.75 B/B2/ CTPOUTENLCTBO
JICP B0-03 2000 R 950  22.09.11 20.03.14 32.1 102.75 100 000 102.80 103.10 8.48 4.61 2.14 B/B2/ CTPOUTENLCTBO
JICP BO-05 2000 R 847  26.01.12 24.07.14 36.3 | 100.01 | 0.01 103 440 100.00 100.40 8.64 4.22 248 B/B2/ CTPOUTENLCTBO
JTykoitn306n 8000 R 710  08.12.11 08.12.11 4.3 100.86 100.63 101.10 4.63 3.51 0.34 BBB-/Baa2/BBB-  Cbipbe
Tlykoindo6n 6000 R 740 08.12.11 05.12.13 28.6 | 101.90 1 101.70 102.24 6.62 3.62 2.04 BBB-/Baa2/BBB- | cbipbe
JykoinBO01 5000 R 13.35  08.08.11 06.08.12 124 | 107.50 347 474 107.01 108.00 5.73 6.19 0.88 BBB-/Baa2/BBB- | cbipbe
JTykoitnb002 5000 R 13.35  08.08.11 06.08.12 124 | 107.56 107.01 108.10 5.68 6.19 0.88 BBB-/Baa2/BBB-  cbipbe
TlykoitnBO03 5000 R 13.35  08.08.11 06.08.12 124 107.75 34000 107.01 108.40 5.48 6.18 0.88 BBB-/Baa2/BBB- | cbipbe
TykoitnBO04 5000 R 13.35  08.08.11 06.08.12 124 | 107.50 107.01 108.00 5.73 6.19 0.88 BBB-/Baa2/BBB- | cbipbe
JTykoitnBO05 5000 R 13.35  08.08.11 06.08.12 124 | 107.70 110 004 107.05 108.00 5.53 6.18 0.88 BBB-/Baa2/BBB-  Cbipbe
TykoitnBO06 5000 R 920 15.12.11 13.12.12 16.7 | 104.42 100 000 104.25 104.60 5.87 4.39 124 BBB-/Baa2/BBB- | cbipbe
TykoitnBO07 5000 R 920 151211 13.12.12 16.7 | 104.40 88 000 104.10 105.00 5.89 4.39 123 BBB-/Baa2/BBB- | cbipbe
Martut BO-01 1000 R 825  12.09.11 09.09.13 25.7 102.50 TOProBAst
Marnut BO-02 1000 R 825  12.09.11 09.09.13 25.7 102.40 TOproBnst
Marnut BO-03 1500 R 825  12.09.11 09.09.13 25.7 TOproBnst
Marxut 5O-04 2000 R 825  12.09.11 09.09.13 25.7 | 101.50 100.51 102.49 7.60 4.05 1.79 TOproBnst
Marnut BO-05 5000 R 8.000 02.09.11 28.02.14 314 | 101.62 101.30 101.95 743 3.92 215 TOproBnst
Marnut BO-06 5000 R 7.75  25.10.11 22.04.14 33.2 | 100.80 30 000 100.50 100.85 7.55 3.83 2.29 TOproBnst
Martut® 02 5000 R 820  23.09.11 23.03.12 7.8 101.52 | 0.12 101.50 101.54 5.83 4.03 0.59 TOproBnst
Macrepb-3 1200 R 8.00 30.11.11 30.11.11 4.0 100.15 100.00 100.30 7.62 3.98 0.31 oto3gaH// GaHku
MEBPP 0206n 3000 R 7.00  29.09.11 28.03.13 20.2 100.10 B+/B1/ GaHku
MEBPP 0306n 3000 R 725 251011  27.10.11) 23.04.13 3.0 21.0 | 100.00 99.01 101.00 7.25 1.81 0.22 B+/B1/ GaHku
MEBPP 0406n 5000 R 6.000 01.09.11 01.03.12] 27.02.14, 7.0 314 100.10 B+/B1/ GaHku
MEBPP 0506n 5000 R 825 151211 191211 12.06.14, 5.0 349 | 100.60 100.50 100.70 6.48 4.09 0.36 B+/B1/ GaHku
MOM-Bank 50-01 5000 R 1275 01.12.11 29.11.12 16.2 | 107.40 3000 107.40 107.60 6.94 5.92 117 BB/Ba2/B+ GaHku
MIM-Baxk 50-02 5000 R 8.15  23.09.11 21.03.14 321 101.30 | 0.30 212400 101.40 101.70 7.74 4.01 219 BB/Ba2/B+ GaHku
MexTpomb-1 3000 R 30.12.11 03.01.18 78.2 D/Caa2/D GaHku
Mertceps-®1 1500 R 9.00 23.11.11 23.05.12 9.9 97.35 95.00 99.70 12.89 4.61 0.70 TOproBnst
Meuen 1306 5000 R 10.000 06.09.11  03.09.15 25.08.20 50.0 = 1104 = 106.10 = 0.10 105.50 106.70 8.37 4.70 3.10 B1/ meTannyprus
Meuen 1406 5000 R 10.000 06.09.11  03.09.15] 25.08.20 50.0 = 1104 = 10598 @ 047 105.70 106.25 8.40 4.70 3.09 B1/ MeTannyprus
Meuen 1506 5000 R 825 23.08.11 18.02.14) 09.02.21 31.0 & 116.0 = 100.85 50 002 100.85 101.40 8.03 4.08 2.1 /B1/ meTannyprus
Meuyen 1606 5000 R 825  23.08.11 18.02.14/ 09.02.21 31.0 @ 116.0 @ 100.85 1 100.85 101.40 8.03 4.08 211 B1/ MeTannyprus
Meuyen 1706 5000 R 840 081211  06.06.16/ 27.0521 59.0 @ 119.6 = 100.65 94 581 100.60 8.38 4.16 373 MeTannyprus
Meuen 1806 5000 R 840 081211  06.06.16/ 27.05.21 59.0 & 119.6 = 100.60 250 001 100.85 101.05 8.40 4.16 3.73 meTannyprus
Meuen 206 5000 R 740 141211 12.06.13 22.7 | 100.35 5 100.35 100.60 7.32 3.68 1.64 B1/ meTannyprus
Meuen 406 5000 R 19.000 271011 30.07.12] 21.07.16, 120 @ 605 @ 11232 0.2 1160 112.32 112.33 6.11 4.22 0.88 /B1/ meTannyprus
Meuyen 506 5000 R 1250 18.10.11  18.10.12  09.10.18 15.0 & 87.5 | 107.10 43008 106.90 107.19 6.48 291 1.08 /B1/ meTannyprus
Meuen-1906 5000 R 840 131211  09.06.16/ 01.06.21 59.0 = 119.7 = 100.80 = 0.15 50 000 100.60 8.35 4.16 3.74 MeTannyprus
Meuenb0-01 5000 R 1250 111111 1141110 0911120 3.0 155 | 102.02 101.86 102.18 5.12 6.11 0.27 B1/ meTannyprus
Meuenb0-02 5000 R 9.75  13.09.11 12.03.13 196 | 103.70 94 103.70 104.25 7.40 4.69 1.38 /B1/ meTannyprus
Meuenb0-03 5000 R 9.75  26.10.11 24.04.13 211 104.40 | 0.65 104.15 104.65 712 4.66 1.50 B1/ meTannyprus
MWA-306 1500 R 725  25.08.11 24.02.12 6.9 /Ba2/ (buHaHCbI
MWA-406 un 2000 R 7.35 06.10.11  18.10.12) 01.10.15 15.0 @ 50.7 /Ba2/ (buHaHCbI
MWA-506 2000 R 790 201011 18.07.13 17.07.14 240 @ 36.0 /Ba2/ (buHaHCbI
Mur-¢ 02 3000 R 0.100  06.09.11 06.09.11 12 MalLLMHOCTP.
MukosiH-206 2000 R 1350 11.08.11  24.0212] 07.02.13] 7.0 185 | 102.50 102.00 103.00 8.09 6.57 0.49 notpeb. Tos
M-MHOYCTP 1000 R 1225  16.08.11 16.08.11 05 19.88 474 18.65 19.86 30.72 CTPOUTENLCTBO
M-WHayctp2 1500 R 1075  11.01.12 10.07.13 23.6 25.94 3 17.00 19.99 141.22 | 20.66 0.67 CTPOUTENLCTBO
MKB 0506n 2000 R 740  26.10.11 25.04.12 8.9 100.15 800 99.98 7.29 3.68 0.67 B+/B1/ GaHku
MKB 0606n 2000 R 940  09.08.11 07.08.12 124 B+/B1/ GaHku
MKB 0706n 2000 R 976 17.01.12  24.0712] 14.07.15 120 481 101.50 101.40 101.60 8.11 4.80 0.88 B+/B1/ GaHku
MKB 0806n 3000 R 970 121011 19.10.11] 08.04.15 3.0 449 | 100.44 42 500 100.42 100.44 6.79 4.82 0.20 B+/B1/ GaHku
MKB BO-01 3000 R 850 220811 220213 22.02.14 190 312 99.90 19 364 99.85 99.90 8.75 4.22 1.33 B+/B1/ GaHku
MKB B0-04 5000 R 8.00 1510.11 191012 15.04.14 150 @ 329 99.46 10 000 99.45 99.55 8.56 4.03 1.07 B+/B1/ GaHku
MKB B0-05 5000 R 920 23.12.11 23.06.14 35.2 99.90 | 0.15 20 800 99.80 99.90 9.45 4.62 2.36 GaHku
MMK BO-01 5000 R 6.90 17.11.11 15.11.12 15.7 | 10055 @ 0.25 130 002 100.20 100.75 6.54 342 117 oTo3Ban/Ba3/BB+ | Metannyprus
MMK B0-02 10000 R 970 141211 161211 121212 5.0 166 | 101.59 154 702 101.50 101.59 5.26 4.76 0.36 oto3gan/Ba3/BB+ | Metannyprus
MMK 50-03 5000 R 647 220911 26.03.12] 19.09.13 8.0 26.0 | 100.35 @ 0.02 100 003 100.30 100.50 5.88 3.22 0.60 0T03BaH/Ba3/BB+ | Metannyprus
MMK BO-04 5000 R 765 01.09.11 27.02.14 314 | 101.29 250 97.37 101.50 7.22 3.77 2.16 oTo3Ban/Ba3/BB+ | Metannyprus
MMK BO-05 8000 R 765  06.10.11 04.04.13 204 | 100.50 99.00 102.00 745 3.80 1.46 oTo3BaH/Ba3/BB+ | Metannyprus
MMK B0-06 5000 R 720 12.01.12 10.07.14 35.8 | 100.15 60 001 100.35 7.27 3.58 2.51 0T03BaH/Ba3/BB+  meTannyprus
MMK BO-07 5000 R 725 240112 22.07.14 36.2 | 100.25 @ 0.10 50 001 99.91 7.28 3.61 2.54 oTo3BaH/Ba3/BB+  meTannyprus
MM-®uH 01 1000 R 7.75 30.08.11  30.08.11/ 26.02.13 1.0 19.2 [fieBenonmMeHT
MM-®uH 02 1500 R 03.01.12 03.07.12 11.2 [leBENonMeHT
MOWA 02 3000 R 799  07.09.11 07.09.11 12 (buHaHCbI
MOWA 03 5000 R 7.75 141211 14.06.14 34.9 (buHaHCbI
MoiibaHk 5 5000 R 10.000 20.10.11  19.04.12] 16.04.15 9.0 45.1 B3/ GaHku

Mockomub-3 5000 R 10.00/ 14.12.11 12.06.13 22.7 B-l/ GaHku




G“A'D YPANCUIB | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxogHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06beM, MIH o Lleda | Mam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomxeHue)
MOCMAPT® 1 2000 R 0.01 131011 19.10.11) 12.04.12, 3.0 85 1.81 TOproBnst
Mocobras®2 3000 R 925 241211 24.06.12 10.9 99.17 99.04 99.30 10.48 4.65 0.79 cepBuC
MocTpAsT®1 7500 R 11.80  20.12.11 18.12.12 16.8 /icc TpaHcnopT
MocsaHepro1 5000 R 1250 13.09.11 13.09.11 14 101.03 | 0.03 100.51 101.55 3.61 6.17 0.11 /BB JHepreTuka
MocaHepro2 5000 R 765 250811 010312 18.02.16, 7.0 554 | 100.88 100.35 101.40 5.93 3.78 0.53 1/BB aHepreTuka
MocaHepro3 5000 R 1025 021211 061212 28.11.14) 16.0 = 405 & 105.35 105.00 105.70 6.02 4.85 121 1I1BB aHepreTuka
MOSK-01 3500 R 6.35 271011 11.08.11] 25.07.13 0.0 241 99.35 98.50 100.20 23.65 1.59 0.02 BB+//BB JHepreTuka
MOSCK-01 6000 R 8.05  06.09.11 06.09.11 12 100.38 | 0.03 100.06 100.70 413 4.00 0.10 aHepreTMka
MPCK Yp.01 1000 R 860 22.11.11 22.05.12 9.8 90.00 aHepreTuKa
MPCK Ora 2 6000 R 1750 30.08.11  01.09.11] 26.08.14 1.0 374 | 100.90 16 971 100.07 100.89 5.49 8.65 0.08 JHepreTuka
MTC 01 10000 R 7.000 20.10.11 17.10.13 26.9 | 100.00 30 034 98.00 100.10 711 3.49 1.92 BB+/Ba2/BB Tenekom
MTC 02 10000 R 7.75 251011 20.10.15 514 | 101.00 = 0.02 29022 100.45 101.50 7.60 3.83 3.36 BB+/Ba2/BB Tenekom
MTC 03 4000 R 8.00 201211  20.06.13] 12.06.18 23.0 @ 836 @ 10223 073 52 100.10 6.81 3.90 1.66 BB+/Ba2/BB Tenekom
MTC 04 15000 R 760 15.05.12 13.05.14 339 | 101.22 20 114 101.21 102.00 7.08 749 | 241 BB+/Ba2/BB | Tenekom
MTC 05 15000 R 1425 240712 26.0712 19.07.16 120 @ 60.5 | 108.00 81484 107.93 108.00 5.60 13.16 0.93 BB+/Ba2/BB Tenekom
MTC 07 10000 R 870 15.11.11 07.11.17 76.3 | 104.40 | 040 876 947 104.00 105.65 7.95 4.16 4.55 BB+/Ba2/BB Tenekom
MTC 08 15000 R 8.15 151111 121115 03.11.20 520 @ 112.7 @ 102.60 102.50 102.70 7.56 3.96 3.40 BB+/Ba2/BB Tenekom
HauKan-60-03 500 R 820 26.12.11 23.06.14 352 | 100.00 99.25 100.74 8.37 4.09 242 (buHaHCbI
HauKan-50-04 500 R 820 26.12.11 23.06.14 352 | 100.00 99.25 100.74 8.37 4.09 242 (buHaHCbI
HayCranpapt-01 1500 R 10.000 08.09.11  09.03.12] 11.03.14, 7.0 31.8 | 100.60 100.51 100.70 9.12 4.98 0.53 GaHku
HK AnbsiHe BO-01 5000 R 9.25  09.08.11 04.02.14 30.6 | 102.75 3442 102.75 102.80 8.18 4.49 2.04 BB+ cbipbe
HK AnbsiHc-01 3000 R 14.000  14.09.11 14.09.11 15 100.76 100.02 101.50 7.50 6.93 0.11 BB+ Ccbipbe
HK AnbsiHc-03 5000 R 9.75 02.08.11 020813 21.07.20 24.0 @ 109.2 BB+ cbipbe
HK AnbsiHc-04 5000 R 885 131211  10.06.16/ 01.06.21 59.0 @ 119.7 cbipbe
HK AnbsiHc-06 5000 R 885 16.12.11  15.06.16/ 04.1220 59.0 @ 113.8 cbipbe
HKHX-04 06 1500 R 10.000  26.09.11 26.03.12 79 90.06 B/Ba3/ XUMUS
HIMK-BO-01 5000 R 9.75  06.12.11 04.12.12 164 | 104.96 104.75 105.18 5.93 4.63 121 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-05 10000 R 10.75  01.11.11 30.10.12 152 | 105.90 239 576 105.90 105.98 5.85 5.06 1.1 BB+/Ba1/BBB-  meTannyprus
HIMK-BO-06 10000 R 7.75  06.09.11 05.03.13 19.4 50 000 BB+/Ba1/BBB-  meTannyprus
HOBATOK BO-1 10000 R 750 271211 25.06.13 231 102.08 100 000 101.25 102.15 6.42 3.66 1.69 BBB-/Ba2/BBB- | cbipbe
HosukomGaHk-01 2000 R 9.00 241111 250512 25.11.13 100 & 282 | 101.05 100.86 101.24 7.77 4.46 0.74 B2/ GaHku
HosukombaHk-5O-01 3000 R 850 07.01.12  07.07.13 07.07.14 240 357 99.99 25000 99.86 100.05 8.68 4.28 1.67 B2/ GaHku
HOMOC 118 5000 R 740 04.01.12 09.07.12 02.07.14  11.0 = 355 | 100.68 100.55 100.80 6.64 3.66 0.86 BB-/Ba3/ GaHku
HOMOC 128 5000 R 850 24.08.11 28.08.13] 28.08.17 25.0 & 740 | 101.43 100.01 102.85 7.86 4.20 1.74 BB-/Ba3/ GaHku
HOMOC 98 5000 R 625 161211  15.06.12, 14.06.13 11.0 228 99.99 210 99.75 99.99 6.35 3.12 0.81 BB-/Ba3/ GaHku
HOMOC BO-01 5000 R 700 24.08.11 24.0212] 24.02.14 7.0 31.3 | 100.62 & 0.22 100.55 100.70 5.94 345 0.52 BB-/Ba3/ GaHku
HopHukens 50-03 15000 R 7.00 02.08.11 30.07.13 243 BBB-/Baa2/BBB-  meTannyprus
HIMK-1 3000 R 925  14.10.11 10.07.15 480 | 102.58 102.00 103.15 8.16 2.25 1.81 TpaHcnopt
HC-pwH.-60-01 2000 R 10500  04.11.11 02.05.14 33.5 103.05 GaHku
HOK-50-01 2000 R 10.000  15.10.11 15.04.14 329 | 100.55 21500 100.50 100.80 10.01 4.99 2.16 /B2/B- (puHaHCbI
OAK-01 46280 R 8.000 13.09.11 17.03.20 105.0 NpoM3BOACTBO
O6KoHa®-01 3000 R 1075 16.11.11 16.05.12 9.6 B/l notpe6. ToB.
06KoHa®-02 3000 R 10500 191011 221111 17.04.13 4.0 20.8 B/l notpe6. ToB.
0O6opoHnpom-01 21091 R 8.00 21.10.11 24.04.20 106.3 MalLLMHOCTP.
OrkK-3 06 3000 R 750 09.12.11 09.12.11 43 3HepreTuka
OrK-5 6O-15 4000 R 750 201211 21.06.12] 18.06.13 11.0 | 229 @ 101.50 49 500 101.10 101.60 5.78 3.68 0.82 /Ba3/ JHepreTMka
OrK-5 6O-18 5000 R 710 28.12.11 25.06.14 353 | 100.25 100.00 100.50 712 3.53 248 aHepreTMka
OrK-5 06-1 5000 R 1225 29.09.11 29.09.11 20 101.40 | 0.14 101.09 101.70 3.48 6.02 0.16 [/Ba3/ aHepreTuka
OrK-6 0106 5000 R 725  20.10.11 19.04.12 8.7 101.00 JHepreTMka
OM3 - 6 06 1600 R 13.000 021211 021211 31.05.13 4.0 223 | 100.83 99.01 102.65 10.59 6.43 0.30 11B- MalLLMHOCTP.
OM3-5 06 1500 R 13.000  30.08.11 30.08.11 1.0 100.50 31 100.01 100.58 6.52 6.45 0.08 11B- MalLLKHOCTP.
OTN baHk-02 2500 R 825  27.09.11 25.03.14 322 | 101.15 10810 100.92 101.15 791 4.07 2.20 BB/Ba1/ GaHku
MapHac-M 2 1000 R 9.50  18.08.11 17.11.11 36 notpe6. ToB.
Mepsobatk 5O-01 1500 R 8100 26.10.11  25.04.12] 24.04.13 9.0 211 100.50 100.05 100.95 7.50 4.02 0.66 B3/ GaHku
Mepsobark 6O-02 1500 R 8.50  13.10.11 10.04.14 32.8 99.99 10 000 99.95 100.00 8.68 4.24 2.21 B3/ GaHku
MeTpokomb5 5000 R 1275 1941211 191212 211214 170 @ 413 108.15 /Ba3/B+ GaHku
MeTpokomb6 3000 R 7.75  22.08.11 22.08.12 129 | 101.30 101.10 101.50 6.56 3.84 0.94 /Ba3/B+ GaHku
MeTpokom67 3000 R 7.000 22.08.11 22.08.12 12.9 /Ba3/B+ GaHku
Mouta-01 7000 R 825 27.09.11 250314 22.03.16 320 565 @ 10145  0.11 72196 101.40 101.46 7.78 4.06 220 yenyru
Mpomcs6 5O-03 5000 R 8.60  09.08.11 04.02.14 306 BB-/Ba2/oTo3BaH | GaHku
Mpomce6-05 4500 R 775 181111 18.05.12 9.7 101.10 226 715 101.20 101.43 6.39 3.82 0.73 BB-/Ba2/oT03BaH | GaHku
Mpomce6-06 5000 R 825 08.12.11 17.06.13 229 | 101.79 104 587 101.65 101.90 719 4.04 1.64 BB-/Ba2/oTo3BaH | BaHKu
MpoMTp0206 3000 R 0.01  18.10.11 18.10.11 26 98.00 97.01 99.00 9.90 0.00 0.20 MalLLMHOCTP.
MpomTp0306 5000 R 1125 25.01.12 24.07.13 241 99.92 | 243 2926 888 95.39 98.50 11.62 5.61 1.64 MaLLMHOCTP.
Mpotek®uH1 5000 R 12000 02.11.11 02.11.11 31 99.51 98.51 100.51 14.30 6.01 0.22 TOproBnst
MpodMeansd-1 3000 R 10500 19.01.12  23.07.13] 16.07.15 240 @ 482 @ 10345 045 1220 103.11 103.59 8.68 5.06 1.69 Tenekom
Pa3r.60-13 1000 R 26.11.37 13.06.12 10.6 c/x
Pa3r.60-16 3000 R 1200 091111 071112 07.05.14 150 @ 337 99.80 2250 99.77 100.00 12.51 6.00 1.06 clx
Paarynaind2 2000 R 17.000  27.09.11 27.09.11 19 100.63 100.01 101.25 12.82 8.42 0.14 c/x
Pasrynaind3 3000 R 17.000  16.09.11 16.03.12 7.6 102.88 102.02 103.75 12.35 8.24 0.52 c/x
Pasrynaind4 3000 R 231111 22.05.13 22.0 84.74 70.00 99.49 9.59 1.65 c/x
Pasrynaind5 2000 R 261011 26.10.11)  23.10.13, 3.0 271 clx
PaitthchaitaeH BO-7 5000 R 750  30.11.11 27.11.13 28.3 | 101.30 101.00 101.60 7.00 3.69 2.01 BBB+/Baa3/BBB | GaHku
Paitpbaitaen-4 10000 R 1350 06.12.11 081211 03.12.13 4.0 285 | 102.84 @ 0.04 50 001 102.75 102.84 5.10 6.55 0.34 BBB+/Baa3/BBB | GaHku
PBK®uHaHc3 3000 R 9.00 141111 141113 09.11.15 28.0 & 520 | 102.70 1300 101.70 103.00 7.80 4.37 1.94 BB-// yenyru
PenKan-2 3000 R 10.50.  06.10.11 04.04.12 8.2 101.40 | 0.05 1010 101.26 101.40 8.47 5.14 0.60 B/B3/B GaHku
PenKan-3 4000 R 925  08.12.11 06.06.12 103 | 10042 @ 0.03 13388 100.30 100.43 8.89 4.57 0.76 B/B3/B GaHku
PX[ BO-01 15000 R 940 071211 05.12.12 164 | 104.98 104.90 105.05 5.58 4.46 122 BBB/Baa1/BBB | TpaHcnopt
PX[-0706n 5000 R 755  09.11.11 07.11.12 155 | 102.54 102.39 102.70 5.52 3.67 1.16 BBB/Baa1/BBB | TpaHcnopt
PX[-0906n 15000 R 6.90 16.11.11 13.11.13 27.8 | 10115 200 700 101.00 101.15 6.45 3.40 2.00 BBB/Baa1/BBB | TpaHcnopt
PX[-1006n 15000 R 15.000  08.09.11 06.03.14 31.6 | 12072 | 0.17 189 692 120.57 120.72 6.32 6.20 2.05 BBB/Baa1/BBB | TpaHcnopt
PX[-1106n 15000 R 780 23.11.11 18.11.15 52.3 | 101.95 174 180 101.90 102.00 7.39 3.82 3.44 BBB/Baa1/BBB | TpaHcnopt

PX[-1206n 15000 R 1490 241111 281111 16.05.19 4.0 948 | 103.45 2 103.14 103.40 3.65 7.18 0.31 BBB/Baa1/BBB | TpaHcnopT




G“A'D YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
PX[-1306n 15000 R 10.000  08.09.11 06.03.14 31.6 100.64 700 100.35 100.64 9.94 4.95 2.06 BBB/Baa1/BBB | TpaHcnopt
PX[-1406n 15000 R 9.75  11.10.11 07.04.15 448 103.15 60 009 102.89 103.20 8.92 4.7 2.85 BBB/Baa1/BBB | TpaHcnopt
PX[-1506n 15000 R 1050 261211 261212 20.06.16, 17.0 = 59.5 106.55 525003 106.16 106.48 5.62 491 1.26 BBB/Baa1/BBB | TpaHcnopT
PX[-1606n 15000 R 790 121211  06.06.16/ 05.06.17 59.0 @ 71.2 102.10 | 0.16 767 219 102.05 102.30 7.51 3.86 3.81 BBB/Baa1/BBB | TpaHcnopt
PX[-1706n 15000 R 10800 23.01.12  24.07.13 16.07.18 240 @ 847 108.82 108.75 108.90 6.07 4.95 173 BBB/Baa1/BBB | TpaHcnopt
PX[-1806n 15000 R 11.00 23.01.12  23.07.14, 15.07.19 36.0 @ 96.8 113.55 3381 113.45 113.69 6.04 4.83 249 BBB/Baa1/BBB | TpaHcnopt
PX[-1906n 15000 R 8.15 23.01.12 16.07.18] 08.07.24  85.0 | 157.5  100.54 100.10 100.97 8.21 4.04 5.03 BBB/Baa1/BBB | TpaHcnopt
PX[-2306n 15000 R 9.000 04.08.11  05.02.15 16.01.25 43.0 @ 163.9 BBB/Baa1/BBB | TpaHcnopt
PK Ka3Haueir-01 3000 R 1050 251111 2311120 20.11.15 160 @ 524 B/B1/ GaHku
PMK-chuHanc-03 3000 R 1040 201211 171213 151215 29.0 @ 532 103.58 103.20 103.95 8.89 5.01 1.98 cbipbe
PMK-cbuHanc-04 5000 R 9.00 081211 10.06.14, 02.06.16 350 @ 58.9 100.75 | 0.08 293 343 100.50 100.85 8.84 4.46 2.35 cbipbe
Poc6ark BO-01 5000 R 740 231211 27.0612, 21.06.13 11.0 @ 23.0 101.65 463 101.65 101.70 5.51 3.65 0.84 BBB+/Baa3/BB+ | baHku
Poc6ank 50-02 5000 R 8.000 08.01.12 08.07.13 23.6 102.69 10 000 102.68 102.73 6.60 3.93 1.71 BBB+/Baa3/BB+ | baHku
PocbaHk-A3 5000 R 6.90  05.11.11 06.11.13 27.6 100.52 100.05 101.00 6.75 3.44 1.97 BBB+/Baa3/BB+ | baHku
Poc6aHk-A5 5000 R 740  05.11.11 07.11.14 39.8 101.10 51514 100.70 714 3.67 2.72 BBB+/Baa3/BB+ | GaHku
PocroccTpax-1 4000 R 10.000 19.01.12 23.07.12] 16.07.15 120 @ 482 101.61 0.11 4832 101.35 101.90 8.31 4.91 0.88 (puHaHCbI
PocroccTpax-2 5000 R 1050 101111 1211120 021117 160 @ 76.2 100.09 59 997 100.09 102.79 10.58 5.23 1.09 (buHaHCbI
PocflopbaHk-1 1050 R 1050, 08.12.11 081211 09.12.13] 4.0 28.7 100.32 100.00 100.65 9.51 5.25 0.34 GaHku
PocHaHo-1 8000 R 8.90 28.12.11 20.12.17 77.8 (buHaHCbI
PocHaHo-2 10000 R 890 28.12.11 20.12.17 77.8 (buHaHCbI
PocHaHo-3 15000 R 890 28.12.11 20.12.17 77.8 (buHaHCbI
Poccenxb 10 5000 R 9.000 10.08.11  10.02.13] 29.01.20 19.0 | 1034 = 104.20 25000 103.99 104.50 6.12 4.31 1.33 BBB/Baa1/ GaHku
Poccenxb 11 5000 R 9.000 11.08.11  11.02.13] 30.01.20 19.0 | 103.5 10420 @ 024 163 400 103.95 104.50 6.12 4.31 1.33 BBB/Baa1/ GaHku
Poccenxb 12 5000 R 7700 120112 13.07.15] 01.07.21 480 1207 10149 = 049 285002 101.00 101.50 7.37 3.78 3.23 BBB/Baa1/ GaHku
Poccenxb 13 5000 R 770 13.01.12  14.07.15] 02.07.21 480 | 120.8 101.40 = 040 202 001 101.00 101.50 7.40 3.79 3.24 BBB/Baa1/ GaHku
Poccenxb 14 10000 R 7.700 10.01.12  09.07.15 29.06.21 480 | 1207 = 101.50 = 0.50 614 136 101.00 101.50 7.38 3.78 3.22 BBB/Baa1/ GaHku
Poccenxb 3 10000 R 925 18.08.11  17.0214, 09.02.17 310 @673 105.60 105.20 106.00 6.90 4.37 2.10 BBB/Baa1/ GaHku
Poccenxb 4 10000 R 1150 051011 07.10.11] 27.09.17 2.0 75.0 BBB/Baa1/ GaHku
Poccenxb 5 10000 R 1350 06.12.11 081211 27.11.18 4.0 89.2 99.50 BBB/Baa1/ GaHku
Poccenxb 6 5000 R 780 19.08.11  17.08.14] 09.02.18 37.0 @ 795 BBB/Baa1/ GaHku
Poccenxb 7 5000 R 685 131211  11.06.13] 05.06.18 23.0 @ 83.3 100.48 31421 100.45 100.55 6.68 3.40 1.66 BBB/Baa1/ GaHku
Poccenxb 8 5000 R 10100 241111 2611120 141119 16.0 @ 1009 = 105.20 6000 104.95 105.23 5.95 4.79 118 BBB/Baa1/ GaHku
Poccenxb 9 5000 R 10100 241111 2611120 141119 16.0 = 1009 = 105.38 104.95 105.82 5.80 4.78 118 BBB/Baa1/ GaHku
Poccenxb 50-01 5000 R 720 31.08.11 31.0812 28.08.13 130 @ 253 101.30 BBB/Baa1/ GaHku
Poccenxb BO-05 10000 R 720 31.08.11 31.0812 28.08.13 130 253 101.45 150 000 101.30 101.55 5.84 3.54 0.98 BBB/Baa1/ GaHku
Poccenxb BO-06 10000 R 660 01.11.11 040512 29.10.13, 9.0 273 100.85 | 0.19 820 002 100.60 100.85 543 3.26 0.70 BBB/Baa1/ GaHku
Poctenexom-01 3000 R 950 11.08.11  11.08.11/ 08.08.13 0.0 24.6 100.21 10 000 100.14 100.20 1.76 4.73 0.03 BB+//BB- Tenekom
Pocrenexom-02 2000 R 1050 17.11.11 17.11.11 36 BB+//BB- Tenexkom
Pocrenexom-03 3000 R 850 13.09.11 13.03.12 75 101.15 BB+//BB- Tenexkom
Pocrenexom-04 2000 R 7.50/  05.10.11 03.04.13 204 BB+//BB- Tenexkom
Poctenekom-05 2000 R 760  30.11.11 30.05.12 101 101.33 43 101.50 5.29 3.74 0.54 BB+//BB- Tenekom
Pocrenexom-06 2000 R 780 30.11.11 30.05.12 101 102.00 BB+//BB- Tenexkom
Pocrenexom-07 3000 R 9.30  30.08.11 30.08.11 1.0 BB+//BB- Tenexkom
Pocrenexom-08 3000 R 6.65  06.09.11 03.09.13 255 BB+//BB- Tenexkom
Pocrenexom-09 2000 R 810/  08.09.11 08.12.11 43 101.30 BB+//BB- Tenexkom
Pocrenexom-10 2000 R 6.31  23.08.11 21.05.13 220 BB+//BB- Tenexkom
Pocrenexom-11 3000 R 1170,  03.08.11  09.08.11 240719 0.0 971 BB+//BB- Tenexkom
Pocrenexom-13 2000 R 11.000 191011 211011 171012 3.0 14.8 BB+//BB- Tenexkom
Poctenexom-14 1000 R 1140 20.10.11 18.10.12 14.8 102.00 4381 100.12 102.40 9.99 2.79 1.05 BB+//BB- Tenekom
PCT-®uHanc 01 3000 R 1075  21.09.11 251212 18.06.14 17.0 = 35.1 100.10 23161 100.10 100.20 10.97 2.68 118 (buHaHCbI
PTK-Muaunr 60-01 1500 R 12000 09.08.11  16.08.11/ 06.08.13 0.0 245 100.25 101 100.06 100.25 0.35 5.97 0.04 (buHaHCbI
Pycan Bpatck-7 15000 R 830 01.09.11 22.02.18 79.9 100.60 | 0.05 39573 100.45 100.59 8.35 411 4.64 Mertannyprus
Pycan Bpatck-8 15000 R 850 171011 13.04.15 05.0421 450 @ 117.8 10020 = 0.5 757 701 100.16 100.20 8.61 4.23 293 Mertannyprus
Pycruapo-01 10000 R 8.000 241011  18.04.16/ 12.0421 57.0 @ 118.1 @ 10242 1550 257 102.33 102.44 7.52 3.90 3.68 /Baa3/BBB- aHepreTMka
Pyclruopo-02 10000 R 8.00 241011 18.04.16/ 12.0421 57.0 @ 118.1 @ 102.25 588 020 101.50 102.50 7.56 3.90 3.67 /Baa3/BBB- JHepreTuka
PycMope 06 2000 R 12000 15.09.11 14.06.12 10.6 101.35 | 0.05 43 101.12 101.35 10.76 2.95 0.75 notpe6. ToB.
PycCraHa-7 5000 R 750 20.09.11 20.09.11 1.7 100.26 20 000 100.17 100.35 5.57 373 0.13 B+/Ba3/B+ GaHku
PycCraHg-8 5000 R 7.75  14.10.11 13.04.12 85 100.76 100.70 100.83 6.70 3.84 0.64 B+/Ba3/B+ GaHku
PycduHanc10 2000 R 790 151111 191113 10.11.15 28.0 @ 521 [/Baa2/BB+ GaHku
Pycdunanc11 2000 R 790 161111 201113 111115 280 @ 521 /Baa2/BB+ GaHku
PycduHanc8 2000 R 770 19.09.11  17.09.12] 14.09.15 14.0 @ 50.2 102.00 /Baa2/BB+ GaHku
PycduHanc9 2000 R 7700 20.09.11  18.09.12, 15.09.15 14.0 @ 50.2 /Baa2/BB+ GaHku
PyctuHanc-50-01 4000 R 715 04.01.12  08.07.13] 04.07.14 240 356 100.50 | 0.10 41000 100.50 100.60 6.94 3.59 172 [/Baa2/BB+ GaHku
Pbibkab-1 1000 R 0.01/  30.08.11 28.02.12 7.0 Npou3BOACTBO
CarypHHMO2 2000 R 925 20.09.11 20.09.11 1.7 99.74 99.04 100.44 11.33 4.65 0.12 MalLLKHOCTP.
CarypHHMO3 3500 R 850 061211 06.12.11) 06.06.14, 4.0 34.7 1.00 MaLLMHOCTP.
CaxaTpHer2 2500 R 12200 27.01.12 26.07.13 24.2 101.27 38778 101.27 101.90 11.80 6.01 1.63 yenyru
CB-®uHaHc1 1500 R 19.09.11 18.06.12 10.7 notpe6. ToB.
Cesepcranb 50-01 15000 R 14000 20.09.11  20.09.11] 18.09.12, 2.0 13.8 101.15 167 184 101.13 101.20 5.40 6.90 0.13 BB-/Ba2/BB cbipbe
Cesepcranb 5O-02 10000 R 9.75  19.08.11 15.02.13 18.8 105.20 26 300 104.76 106.20 6.26 4.62 1.33 BB-/Ba2/BB cbipbe
Cesepcranb BO-04 5000 R 9.75  19.08.11 15.02.13 18.8 104.76 BB-/Ba2/BB cbipbe
CesKab 03 1500 R 1050 27.09.11 27.03.12 8.0 NpoM3BOACTBO
Cubmpb-01 2300 R 18.00 17.01.12 17.07.12 1.7 106.58 106.17 107.00 10.88 8.42 0.83 TpaHcnopt
CubmeTnHO1 10000 R 1350 201011 20.10.14, 10.10.19 39.0 = 99.7 116.20 37401 115.60 116.22 7.83 5.79 248 MeTannyprus
CubmeTnH02 10000 R 1350 201011 20.10.14, 10.10.19 39.0 = 99.7 116.05 53 051 116.05 116.22 7.88 5.80 248 MeTannyprus
CUBYPXong1 1500 R 1047 03.11.11 01.11.12 15.3 BB/Ba2/ XUAMUS
CuHeprus BO-01 3000 R 9.75  06.10.11 041012 03.10.13 14.0 @ 265 101.98 101.70 102.25 8.10 477 1.03 B/l notpe6. ToB.
CuHeprusi-3 2500 R 8.00 22.08.11 18.08.14 371 B/l notpe6. ToB.
Cunteppa 1 3000 R 0.01  04.08.11 01.08.13 244 Tenekom
Cuctlanc 1 3000 R 850  11.10.11 08.04.14 32.7 oto3gaH// CTPOUTENLCTBO
Cuctlanc 2 2000 R 8.50  18.10.11 15.04.14 329 oto3gaH// CTPOUTENLCTBO
Cucrema-01 6000 R 9.75  08.09.11 07.03.13 19.5 105.05 53727 104.80 105.10 6.47 4.63 1.38 BB-/Ba3/BB Tenekom

Cucrema-02 20000 R 1475 16.08.11 14.08.12) 12.08.14/ 13.0 @ 36.9 108.75 19502 108.75 108.90 6.02 6.76 0.89 BB-/Ba3/BB Tenexkom




G“A'D YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
Bbinyck o Lleha | Mam. o6bem, wr CekTop
MIH % KynoHa = odepThl = noraw | odpT  noraw (0cH+PIC) nokynka | npogaka = ocpT | noraw = Tekyw | TeT Finis
KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
Cucrema-03 19000 R 1250 011211 0412120 241116 160 @ 64.7 107.85 | 5.85 107.00 108.70 6.29 5.78 1.19 BB-/Ba3/BB Tenekom
Cucrema-04 19500 R 765  20.09.11 15.03.16 56.3 101.26 100.02 102.50 715 3.77 1.92 BB-/Ba3/BB Tenekom
Cutponuke BO-1 2000 R 1150 201211 26.06.12) 18.06.13 11.0 @ 229 101.98 | 0.88 2 101.11 101.97 9.40 5.74 0.80 B-/B3/ Tenekom
CutpoHuke BO-2 3000 R 10.75  10.10.11  15.10.12  07.10.13] 150 @ 26.6 100.82 100.65 100.99 10.07 5.32 1.03 B-/B3/ Tenekom
CKB-6aHk BO-03 3000 R 915 291111 29.0512 26.11.13) 100 @ 283 101.19 59 602 101.00 101.20 7.76 4.51 0.75 B/B2/ GaHku
CKB-6aHk BO-04 2000 R 980 071211 121211) 05.06.13 4.0 225 100.80 52000 100.75 100.90 7.25 4.85 0.34 B/B2/ GaHku
CKB-6aHk BO-05 2000 R 825 13.10.11 111012 10.04.14 150 @ 328 100.06 | 0.01 60 000 100.05 100.10 8.35 4.1 1.05 B/B2/ GaHku
CKb-6aHk BO-06 2000 R 850 10.01.12  12.07.13] 08.07.14 240 @ 357 100.10 | 0.09 50 000 100.00 100.20 8.58 4.23 1.68 B/B2/ GaHku
Connepc 60-02 2000 R 13.000 0211.11  07.05.12] 01.05.13, 9.0 213 103.18 102.86 103.49 8.55 6.28 0.68 aBTONpOM
Connepc2 3000 R 1250  18.01.12 17.07.13 23.9 106.02 903 105.80 106.75 9.28 5.88 1.65 aBTONPOM
COPYC KAM2 1500 R 06.10.11 05.04.12 8.3 TOproBnst
CrpKpeaBO1 1000 R 990 280112 01.0812] 28.07.14 120 | 364 @ 99.85 99.00 10070 | 10.20 500 | 0.89 GaHki
CrpKpeaB02 1000 R 990 280112 01.08.12] 28.07.14 120 | 364 GaHki
CrpTpras02 5000 R 849  13.01.12 13.07.12 11.6 96.80 0.02 533 96.50 96.96 12.51 4.37 0.83 CTPOUTENLCTBO
CrpTpras03 5000 R 8.50  13.10.11 11.04.13 20.6 94.15 88.31 99.99 12.80 4.50 1.39 CTPOUTENLCTBO
CY-155 306 3000 R 12700 17.08.11 15.02.12 6.6 99.00 0.27 7122 98.61 99.00 15.19 6.40 0.44 CTPOUTENLCTBO
CynocTpb BO-01 2000 R 9.75 03.09.11  03.03.12] 03.03.14, 7.0 31.5 98.50 60 98.80 98.97 12.82 4.99 0.50 B3/ GaHku
CynocTpb-3 1500 R 925  05.09.11  05.09.11/ 03.09.12, 1.0 133 99.20 1300 99.01 100.00 18.48 4.65 0.08 B3/ GaHku
CYSK duHanc-01 10000 R 9.35 06.01.12  10.07.13] 26.06.20 24.0 | 108.4 @ 104.00 436 746 102.01 104.15 717 4.48 1.69 Ccbipbe
Catnlpynn1 1000 R 11700 151111 15.05.12 9.6 10040 | 0.31 361 99.83 100.40 11.41 5.81 0.68 CTPOUTENLCTBO
TatHedpTb 5O-01 5000 R 725  23.09.11 20.09.13 26.0 101.18 | 042 299 999 100.76 101.60 6.75 3.57 1.85 B+// cbipbe
Tarttenekom 4 1500 R 825 03.11.11 01.11.12 15.3 100.26 100.01 100.50 8.18 4.10 1.1 Tenekom
Tardonab 5 2000 R 850  21.09.11 21.03.12 7.8 100.32 99.95 100.70 8.10 4.22 0.57 B2/ GaHku
TardoHab 6 2000 R 875 30.08.11 28.0212] 26.02.13 7.0 19.2 100.41 99.90 100.92 8.15 4.34 0.52 B2/ GaHku
Tardonab 7 1000 R 875 161211 221211 141212 5.0 16.7 100.25 99.90 100.60 7.84 4.35 0.36 B2/ GaHku
Tatthonab 60-01 2000 R 950 291211 28.06.12 26.12.13 110 @ 293 100.95 | 045 360 99.90 100.95 8.55 4.69 0.82 B2/ GaHku
TatthoHab 60-02 2000 R 875 201011 18.10.12 17.04.14 150 @ 33.0 100.07 460 99.90 100.35 8.86 4.36 1.06 B2/ GaHku
TB3 BO-01 2000 R 6.50 14.12.11 12.06.13 22.7 MaLLMHOCTP.
TrK-101 4000 R 850 13.09.11  15.03.12] 11.03.14, 8.0 31.8 101.35 100.80 101.90 6.26 4.18 0.57 aHepreTMka
TrK-102 5000 R 6.70. 03.01.12  02.07.13 01.07.14 230 355 99.50 99.00 100.00 710 3.36 1.70 aHepreTMka
TrK-10 062 5000 R 760 10.08.11  10.08.11/ 06.02.13 0.0 18.5 JHepreTuka
TrK-2 6O-01 5000 R 9.000  20.09.11 17.09.13 25.9 100.29 50 481 100.11 100.29 9.03 4.47 1.77 cccl aHepreTuka
TrK-2-01 4000 R 6.75  30.08.11 30.08.11 1.0 100.00 cccl aHepreTMka
TrK-4 06.1 5000 R 8.00 01.12.11 31.05.12 10.1 JHepreTuka
TrK-5-01 5000 R 875 141011 16.10.13 06.10.17 27.0 @ 753 10240 | 0.25 102.25 102.55 7.63 4.26 1.87 aHepreTMka
TrK-6-01 5000 R 830 01.09.11  03.09.13 24.08.17 250 738 101.30 4 101.30 101.65 7.70 4.09 1.77 aHepreTMka
TrK-6MnB-1 2000 R 750  23.08.11 21.02.12 6.8 JHepreTuka
TrK-8 01 3500 R 880  10.11.11 10.05.12 9.4 aHepreTuka
TrK-9-01 7000 R 8.10, 15.08.11  15.08.13 07.08.17 250 733 101.25 2100 101.30 101.45 7.53 3.99 172 aHepreTMKa
Tene2-01 5000 R 840 231211 22.06.16/ 11.06.21 60.0 & 120.1 = 101.21 1996 101.21 101.98 8.24 4.14 3.78 BB+// Tenekom
Tene2-02 5000 R 840 231211  22.06.16/ 11.0621 60.0 @ 1201 = 10140 = 0.13 50480 101.00 101.40 8.19 413 3.78 BB+// Tenekom
Tene2-03 3000 R 840 231211 220616/ 11.06.21 60.0 & 120.1 = 102.00 @ 0.78 134 058 100.80 8.03 411 3.78 BB+// Tenekom
TepHa-® 02 1500 R 1.00  04.11.11 04.11.11 32 NpoM3BOACTBO
TexHukonb® 3000 R 1.00  08.09.11 07.03.12 7.3 100.25 1 99.20 100.50 0.59 0.50 0.59 NpoM3BOACTBO
TKCBaHk 02 1400 R 20.00/ 26.01.12 28.07.13 24.2 113.00 558 113.10 113.69 12.81 8.87 1.55 GaHku
TKCBaHk 5O-01 1600 R 1422 23.09.11 20.09.13 26.0 102.39 250 102.40 103.69 13.30 6.92 1.62 GaHku
TKCBaHk BO-02 1500 R 16500 291111 291111 26.11.13] 4.0 283 101.35 106 101.35 101.96 12.38 8.12 0.29 GaHku
TKCBaHk BO-03 1500 R 14000 23.08.11  21.08.12] 18.02.14 13.0 @ 311 101.79 78 311 101.21 101.79 12.49 6.86 0.86 GaHku
TK®uHaHc 5O 1 500 R 1050  28.12.11 25.06.14 35.3 (buHaHCbI
TK®uHaHc 5O 2 500 R 1050 28.12.11 25.06.14 35.3 (buHaHCbI
TMK BO-01 5000 R 885  25.10.11 22.10.13 271 103.00 106 555 102.80 103.10 7.49 4.28 1.89 /B1/B NpoM3BOACTBO
TpaHcaapo-1 3000 R 1185  26.10.11  25.04.12] 23.10.13 9.0 271 102.50 8623 102.40 102.61 8.40 5.76 0.65 TpaHcnopt
TpaxcKanutan-2 1800 R 8.15  20.09.11  18.09.12, 15.03.16 14.0 @ 56.3 100.50 | 0.50 3000 100.50 100.95 7.82 4.04 1.00 B1/ GaHku
TpaHcKoHT1 3000 R 9.50  30.08.11 26.02.13 19.2 104.69 104.43 104.95 6.42 4.53 1.36 BB+/Ba2/ TpaHcnopt
TpaHcKoHT2 3000 R 8.80 08.12.11 04.06.15 46.8 104.00 48 103.67 104.00 7.46 4.22 2.56 BB+/Ba2/ TpaHcnopt
TpancKpen 6O-1 5000 R 780 171111 17.11.13 28.0 101.65 205110 101.65 101.75 7.03 3.80 1.98 /Ba1/BB+ GaHku
TpatcKpen2 3000 R 6.90 13.12.11 12.06.12 105 100.25 /Ba1/BB+ GaHku
TpancKpen5 3000 R 790 11.08.11 12.08.13 24.7 101.79 100 002 101.35 102.05 7.06 3.89 1.73 /Ba1/BB+ GaHku
TpancKpen6 4000 R 825  20.10.11 17.04.14 33.0 102.65 | 0.05 102.30 103.00 7.28 4.01 2.27 /Ba1/BB+ GaHku
TpaHcmaw 50-01 3000 R 6.50  26.01.12 23.01.14 30.2 MaLLMHOCTP.
TpaHcHedTb-01 35000 R 10.000 21.05.12 20.05.15] 13.05.19 46.0 @ 947 /Baa1/BBB cbipbe
TpaHcHedTb-02 35000 R 9.75  11.10.11 01.10.19 99.4 /Baa1/BBB cbipbe
TpaHcHedTb-03 65000 R 990 28.09.11 25.09.15 18.09.19 51.0 @ 99.0 111.10 4833 111.10 111.30 6.73 8.89 3.17 /Baa1/BBB cbipbe
TioMeHaHpr2 2700 R 8.70  29.09.11 29.03.12 8.0 101.55 101.00 102.10 6.34 4.27 0.60 JHepreTMka
YBPuP-02 2000 R 950 291011 29.10.12 01.05.14 150 @ 335 99.78 99.55 100.00 9.90 477 1.07 11B- GaHku
YB3-1 3000 R 925 151211 131212 07.1217 170 @773 101.22 | 013 100.70 101.75 8.44 4.56 1.20 MaLLKHOCTP.
YB3-2 3000 R 8.95 30.08.11 27.08.13 20.02.18 25.0 @ 79.8 101.00 322 340 100.80 101.05 8.59 4.42 1.72 MaLLMHOCTP.
YIMK-Y3Mo1 3000 R 825  30.08.11 28.02.12 7.0 meTannyprus
YMMO 3 3000 R 10000 15.12.11 14.06.12 10.6 100.17 MalLLKHOCTP.
Ypankanuit 5O-01 50000 R 825  22.08.11 17.02.14 31.0 102.40 1.50 101.30 103.50 7.21 4.02 219 BB//BB XAMUS
Ypancu6liK 60-01 2000 R 950  02.09.11 28.02.14 314 101.98 101.85 102.10 8.13 2.32 1.14 B+// (buHaHCbI
Ypancu6/K 50-03 3000 R 9.50  02.08.11 29.10.13 2713 B+// (buHaHCbI
Ypancu6/K 60-04 3000 R 8.50  06.10.11 03.07.14 35.6 100.52 100.40 100.65 8.38 2.11 1.33 B+// (buHaHCbI
Ypancu6lK3 1500 R 16.50  25.08.11 23.02.12 6.9 105.58 105.15 106.00 6.36 7.79 0.50 B+// (buHaHCbI
Ypancu6lK4 2000 R 16.50  19.01.12 19.01.12 57 104.70 104.36 105.05 6.24 7.86 0.44 B+// (buHaHCbI
Ypancu6Ks 3000 R 8.50 19.01.12 19.01.12 5.7 100.80 100.71 100.90 6.83 4.20 0.44 B+// (bUHaHCbI
YPCABaHk 5 3000 R 10.05  18.10.11 18.10.11 26 100.68 100.18 101.17 6.83 4.98 0.20 B+/Ba3/ GaHku
YPCABaHk 7 5000 R 1175 19.01.12 19.07.12 11.8 102.97 100.49 105.45 8.66 5.69 0.86 B+/Ba3/ GaHku
YPCABaHk 8 10000 R 9.000 13.10.11  09.07.13] 09.04.15 24.0 @ 449 103.00 50 000 103.05 103.50 6.35 4.36 1.67 B+/Ba3/ GaHku
OCK EQC-04 6000 R 730 06.10.11 06.10.11 22 100.41 75 364 100.41 100.60 5.00 3.62 0.17 /Baa2/BBB aHepreTuka
®CK EQC-06 10000 R 715  27.0911  26.09.13 15.09.20 26.0 @ 111.1 @ 101.65 4433 101.50 102.00 6.40 3.51 1.87 /Baa2/BBB aHepreTuka
®CK EQC-07 5000 R 750 281011  27.10.15 16.10.20 52.0 | 1121 = 100.31 1.31 1207 954 100.50 100.98 7.53 3.73 3.39 /Baa2/BBB JHepreTMka

®CK EQC-08 10000 R 745 27.0911  26.09.13) 15.09.20 26.0 @ 1111 = 101.60 3733 101.50 102.00 6.42 3.51 1.87 /Baa2/BBB 3HepreTuka




Gh YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupoku DoxogHocTb, % .
06bem, | KynoH, Dop, PedTuHr
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KOPMOPATUBHbIE PYBJIEBbIE OBJIUFALINN (npopomkeHue)
®CK EQC-09 5000 R 799 281011 241017/ 16.1020 76.0 & 1121 = 100.80 50 100.80 101.25 7.75 3.85 4.61 /Baa2/BBB aHepreTMka
®CK EQC-10 10000 R 7.75  27.0911  24.09.15 15.09.20 50.0 @ 1111 10190 = 0.15 205 000 101.65 101.90 7.33 3.79 3.30 /Baa2/BBB aHepreTuka
®CK EQC-11 5000 R 799 281011 241017/ 16.1020 76.0 & 1121 = 100.55 90 000 100.50 101.25 8.02 3.96 4.57 /Baa2/BBB aHepreTMka
®CK EQC-13 10000 R 8.50  03.01.12 22.06.21 1204 = 10350 @ 0.35 2674 657 103.35 103.65 8.14 4.10 6.38 /Baa2/BBB JHepreTuka
®CK EQC-19 20000 R 795 19.01.12 18.07.18] 06.07.23  85.0 & 1452 @ 100.60 1921 462 100.65 100.90 7.98 3.94 5.07 /Baa2/BBB aHepreTMKa
XaHTMaHbatk-02 3000 R 625 141211 13.06.12, 12.06.13 11.0 227 /Ba3/B+ GaHku
XK® Batk 60-01 3000 R 718  25.10.11 22.04.14 33.2 100.25 100.10 100.40 7.27 1.79 2.33 BB/Ba3/B+ GaHku
XK® Batk 5O-03 4000 R 790 251011 221013, 22.04.14 270 @ 332 100.38 99.90 100.85 7.94 1.96 191 BB/Ba3/B+ GaHku
XK Bank-4 3000 R 710 12.10.11 12.10.11 24 100.26 100.20 100.33 5.85 1.76 0.19 BB/Ba3/B+ GaHku
XK® BaHk-5 4000 R 8.15 19.10.11  19.10.11] 17.04.13 3.0 20.8 100.40 1100 100.40 100.56 6.42 2.02 0.20 BB/Ba3/B+ GaHku
XK® BaHk-6 5000 R 775 13.09.11 111212 10.06.14 17.0 @ 34.8 100.92 100.85 101.00 7.22 191 121 BB/Ba3/B+ GaHku
XK® Bank-7 5000 R 9.000 271011  30.04.12] 23.04.15 9.0 454 101.95 101.75 102.15 6.33 2.20 0.69 BB/Ba3/B+ GaHku
LleHTp-uHB.60-01 1500 R 840 201211 201212 17.06.14 17.0 @ 35.0 100.43 100.31 100.55 8.18 417 1.23 /B1/ GaHku
LleHTp-unB.60-05 1000 R 840 201211 201212 17.06.14 17.0 @ 35.0 100.40 300 100.31 100.40 8.21 417 123 B1/ GaHku
LleHTp-nHB2 3000 R 925 271211 29.06.12 24.06.14 110 353 101.30 | 0.20 27788 101.21 101.35 7.80 4.55 0.82 B1/ GaHku
Yepkuaoso 50-03 3000 R 825 11.11.11 08.11.13 21.7 100.28 | 0.01 1 100.10 100.28 8.27 4.10 1.93 B2/ notpeb. ToB.
YTM3 0306 8000 R 800 251011 24.0412 21.0415 9.0 & 453 96.01 JoTo3BaH/ npou3BoACTBO
YTn3 60-01 5000 R 16.50 06.12.11 081211 04.1212 4.0 16.4 102.40 700 102.40 102.55 9.29 8.03 0.32 JoTo3BaH/ NpoM3BOACTBO
Onemlnz-02 2300 R 11,50 08.09.11 04.09.14 37.7 100.02 | 0.03 100.00 100.05 11.99 2.87 2.33 (buHaHCbI
tOHuKpeanbaHk-04 10000 R 700 151111 161112 10.11.15 16.0 @ 52.1 101.10 100.60 101.61 6.14 345 147 BB/Ba3/B+ GaHku
tOHuKpeanbaHk-05 5000 R 750 06.09.11  03.09.13, 01.09.15 25.0 @ 49.7 101.18 101.02 101.35 7.00 3.70 1.80 BB/Ba3/B+ GaHku
tOHMMunK 01 2000 R 14.00/  06.09.11 06.09.11 1.2 notpeb. ToB.
tOraiip-® 05 1500 R 950  27.10.11 21.07.16 60.5 TpaHcnopt
0Taitp-® BO-1 1500 R 1250 27.09.11 26.03.13 20.1 107.50 1000 107.20 107.60 7.84 2.90 1.40 TpaHcnopt
0Taitp-® B0-2 1500 R 1250 27.09.11 26.03.13 20.1 107.30 150 107.20 107.50 7.97 2.90 1.40 TpaHcnopt
0Taitp-® BO-3 1500 R 945 22.09.11 19.12.13 29.0 103.18 102.50 103.85 8.22 2.28 1.98 TpaHcnopt
OTaitp-® BO-4 1500 R 9.000 28.09.11 26.03.14 32.3 10115 | 0.10 360 101.00 101.50 8.78 2.22 218 TpaHcnopt
0Taitp-® BO-5 1500 R 9.000 28.09.11 26.03.14 32.3 101.25 | 0.15 101.10 101.40 8.74 2.22 2.18 TpaHcnopt
SAkyTckan BO-01 3000 R 825  06.09.11 03.09.13 255 101.98 101.51 102.44 7.34 4.03 1.78 BB/ aHepreTMka

AkyTcKaH02 1200 R 10.30/  08.09.11 08.03.12 73 102.20 101.75 102.65 6.60 5.03 0.54 BB/ 3HepreTMka




G“A'D YPANCUIBE | K3MUTAN

PbIHOK pybneBbIx o6nuraumm

DOara MecsiueB go Toprossiii Kotupokun DoxoaHocTb, % .
KynoH, Diop, Peitunr
Bbinyck 06bem, MIH ” Lleda | Wam. o6bem, wr EIMIS CekTop
o KynoHa | odepTbl noraw | odpT = noraw (0cH.+PTIC) nokynka = npopaxa odpT = noraw | Tekyw ner
rOCYAAPCTBEHHbBIE U MYHULIUNAJIbHBIE OBJIUTALIUA
Benapycb-01 7000 R 870  22.09.11 20.12.12 16.9 93.50 0.45 3050 93.20 93.50 14.66 2.32 1.14 /B3/B roc. Gymaru
Bonrorp06-34005 3000 R 8.00 09.11.11 04.05.16 57.9 100.92 100.75 101.10 744 3.95 292 1/BB- MyHULMNanbHbI
BonrorpO64 1000 R 715 151111 15.05.12 9.6 1/BB- MyHULMNanbHbIi
BonrorpO69 2000 R 825 07.12.11 04.06.14 34.6 101.85 101.00 102.70 6.95 4.04 1.68 1/BB- MyHULMNANbHbI
VpkO6n31-5 2200 R 7.70  26.10.11 26.10.11 29 100.65 100.30 101.00 4.97 2.56 0.22 /BB MyHULMNANbHbIA
VpkO6n31-6 3800 R 9.15  15.08.11 221112 16.0 102.22 101.95 102.50 5.86 2.99 0.62 1/BB MyHULMNanbHbIA
KasaHb07 2000 R 8.75  21.09.11 15.12.14 411 102.30 10 000 102.20 103.00 7.38 2.13 1.67 MyHULMNANbHbI
KanyxO6n-2 1300 R 840  29.08.11 29.08.11 09 100.25 500 100.00 100.25 4.51 2.04 0.07 BB-// MyHULMNANbHbIA
Kanyx06n-3 1000 R 8.95  01.09.11 29.11.12 16.2 102.80 102.70 102.90 6.18 217 0.92 BB-// MyHULMNAnbHbI
KanyxO6n-4 1500 R 10.01  28.09.11 26.06.13 23.2 102.35 100.00 104.70 8.42 244 121 BB-// MyHULMNANbHbI
KanyxO6n-5 2500 R 820  25.08.11 19.05.16 58.4 102.54 = 0.04 2800 102.40 102.65 7.70 1.99 3.36 BB-// MyHULMNANbHbIA
Kapenus 11 800 R 9700 10.11.11 10.05.12 9.4 102.52 102.30 102.75 5.74 4.72 0.60 BB-// MyHULananbHbIi
Kapenus 3 2000 R 991 22.09.11 18.06.15 472 105.10 104.00 106.20 7.23 2.35 1.80 BB-// MyHULaNanbHbI
KOMM 78 06 1000 R 8.00 23.11.11 22.11.13 28.1 101.00 BB/Ba2/ MYHULMNANBHbINA
KOMM 88 06 1000 R 750  04.09.11 03.12.15 52.8 95.52 93.55 97.49 7.98 3.94 2.98 BB/Ba2/ MyHULMNANbHbIA
KOMW 98 06 2100 R 7.75  19.10.11 18.10.14 39.1 100.85 100.00 101.70 711 3.85 2.29 BB/Ba2/ MyHULMNANbHbI
KpacHfApKp4 10200 R 1089 11.08.11 08.11.12 155 | 103.95 134 001 103.95 104.15 591 2.61 0.76 BB+/Ba2/BB+ MyHULMNANbHbI
leH06n-306 1300 R 1200/ 09.12.11 05.12.14 40.7 111.75 BB//BB MyHULMNanbHbIi
Mrop39-06 4800 R 8.00 21.01.12 21.07.14 36.2 102.41 0.16 102.15 102.67 6.55 3.94 2.55 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop44-06 5000 R 8.00 241211 24.06.15 474 100.80 57010 101.00 101.20 7.14 3.98 3.20 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop45-06 15000 R 8.00 27.12.11 27.06.12 11.0 102.00 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop48-06 30000 R 8.00 11.12.11 11.06.22 1322 1 92.35 92.20 92.50 7.96 4.34 6.96 BBB/Baa1/BBB | MyHuULunanbHbIi
Mrop49-06 25000 R 8.00 14.12.11 14.06.17 71.5 98.84 98.32 99.35 7.56 4.06 4.48 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop50-06 15000 R 8.00 18.12.11 18.12.11 4.6 101.40 2000 101.00 101.50 4.28 3.96 0.36 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop53-06 15000 R 8.000 01.09.11 01.09.13 254 102.38 102.00 102.75 6.15 3.94 1.80 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop54-06 15000 R 8.000 05.09.11 05.09.12 134 102.40 37900 102.00 102.45 5.33 3.94 0.99 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop56-06 20000 R 8.000 22.09.11 22.09.16 62.6 99.60 0.16 132103 99.40 99.50 7.37 4.05 3.97 BBB/Baa1/BBB | MyHULunanbHbIi
Mrop61-06 15000 R 15.000  03.09.11 03.06.13 224 116.58 116.32 116.85 5.58 3.24 1.54 BBB/Baa1/BBB | MyHULynanbHbIi
Mrop62-06 20000 R 14.000  08.09.11 08.06.14 34.7 117.50 608 503 117.50 117.68 6.39 3.00 227 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop63-06 15000 R 15.000  10.09.11 10.12.13 28.7 120.10 55000 120.06 120.80 5.96 3.15 1.92 BBB/Baa1/BBB | MyHULMnanbHbIi
Mrop66-06 110000 R 8.75  23.08.11 23.11.18 89.0 107.30 BBB/Baa1/BBB | MyHuULynanbHbIi
Moc.06n.78 16000 R 8.00 19.10.11 16.04.14 33.0 101.93 = 043 1710 397 101.80 101.93 7.33 3.91 2.27 [/B1/oTo3BaH MyHULMNANbHbI
Moc.06n.88 10000 R 9.00 13.12.11 11.06.13 22.7 | 102.60 20015 102.50 102.60 6.88 4.37 112 /B1/oto3BaH MyHULMNANbHbIA
Moc.06n.98 33000 R 18.000 27.09.11 15.03.12 76 102.70 100.00 105.40 11.71 8.16 0.38 /B1/oT03BaH MyHULMNANbHbI
HuxropO6n3 2000 R 7.700  20.10.11 20.10.11 2.7 100.50 5500 100.40 100.60 5.39 3.82 0.21 B+/oTo3BaH/ MyHULMNANbHbI
HuxropO6n4 2700 R 8.00 21.11.11 17.11.12 158 | 101.65 9629 101.00 101.67 5.76 3.90 0.74 B+/oTo3BaH/ MyHULMNANbHbI
003 25063 30000 R 6.20 10.08.11 09.11.11 33 100.62 = 0.00 130 000 100.57 100.67 3.97 1.54 0.26 BBB/Baa1/BBB  |roc. Gymaru
003 25064 45000 R 11900 19.10.11 18.01.12 5.7 437 294 BBB/Baa1/BBB |roc. Gymaru
003 25065 46000 R 12000 28.09.11 27.03.13 20.1 110.50 2222 658 110.45 110.55 543 2.7 144 BBB/Baa1/BBB  |roc. Gymaru
003 25067 45000 R 11.300  19.10.11 17.10.12 14.8 107.33 | 0.02 106 000 107.27 107.35 5.13 2.62 1.09 BBB/Baa1/BBB  |roc. Gymaru
003 25068 45000 R 12000 24.08.11 20.08.14 372 | 116.12 2792 427 116.00 116.25 6.22 515 | 242 BBB/Baa1/BBB | roc. Gymaru
003 25070 44947 R 10.000  28.09.11 28.09.11 19 1204 450 100.94 BBB/Baa1/BBB |roc. Gymaru
003 25071 80000 R 8.100  30.11.11 26.11.14 404 105.37 3134 202 105.25 105.50 6.38 3.83 2.78 BBB/Baa1/BBB |roc. Gymaru
003 25072 150 000 R 715  25.01.12 23.01.13 18.0 102.55 = 0.02 121100 102.50 102.59 541 3.48 1.36 BBB/Baa1/BBB  |roc. Gymaru
003 25073 150 000 R 6.85  03.08.11 01.08.12 122 101.90 40000 101.80 101.96 4.95 3.35 0.91 BBB/Baa1/BBB  |roc. Gymaru
003 25075 137604 R 6.88  18.01.12 15.07.15 48.1 100.55 = 0.14 131002 100.54 100.61 6.83 341 3.30 BBB/Baa1/BBB  |roc. Gymaru
003 25076 136261 R 710 15.09.11 13.03.14 31.8 10240 = 0.10 115 656 102.41 102.44 6.18 4.54 222 BBB/Baa1/BBB |roc. Gymaru
003 25077 97232 R 7.35 25.01.12 20.01.16 54.4 101.80 = 035 637 098 101.70 101.80 6.99 3.60 3.64 BBB/Baa1/BBB  |roc. Gymaru
003 25078 99736 R 6.70.  10.08.11 06.02.13 185 | 101.87 296 340 101.90 101.95 5.47 3.40 1.35 BBB/Baa1/BBB  |roc. Gymaru
003 25079 10000 R 7.00 07.12.11 03.06.15 46.7 101.00 = 0.14 495021 101.00 101.08 6.81 3.59 3.18 roc. Gymaru
003 26198 42117 R 6.000 03.11.11 02.11.12 15.3 100.89 © 0.09 145000 100.85 100.98 5.23 5.95 1.14 BBB/Baa1/BBB |roc. Gymaru
003 26199 44000 R 6.10  12.10.11 11.07.12 115 | 101.15 50 000 101.05 101.50 4.93 1.50 0.88 BBB/Baa1/BBB  |roc. Gymaru
003 26200 50000 R 6.10  19.10.11 17.07.13 23.9 100.62 567 518 100.25 101.00 5.89 151 1.76 BBB/Baa1/BBB  |roc. Gymaru
003 26202 40000 R 11200 21.09.11 17.12.14 411 115.06 = 0.15 139 900 115.02 115.05 6.37 243 2.70 BBB/Baa1/BBB |roc. Gymaru
003 26203 139560 R 6.90 10.08.11 03.08.16 61.0 99.62 0.32 93 187 99.45 100.10 711 3.45 3.90 BBB/Baa1/BBB  |roc. Gymaru
003 26204 63488 R 750  22.09.11 15.03.18 80.6 100.85 @ 0.40 333036 100.80 100.95 7.46 371 4.85 BBB/Baa1/BBB  |roc. Gymaru
003 26205 17213 R 760  26.10.11 14.04.21 118.1 1 100.20 5 100.25 101.00 7.7 4.07 6.40 BBB/Baa1/BBB  |roc. Gymaru
003 26206 11736 R 740 211211 14.06.17 715 | 100.80 ' 0.50 226 951 100.65 100.80 7.36 3.94 4.49 roc. Gymaru
003 46002 46500 R 8.000 10.08.11 08.08.12 124 101.64 101.50 101.77 4.83 3.92 0.48 BBB/Baa1/BBB  |roc. Gymaru
003 46014 29145 R 7.00  07.09.11 29.08.18 86.2 97.85 0.65 266 151 97.70 97.85 7.54 3.57 5.00 BBB/Baa1/BBB |roc. Gymaru
003 46017 80000 R 7.00 10.08.11 03.08.16 61.0 98.37 6846 953 98.00 98.75 711 1.77 3.60 BBB/Baa1/BBB  |roc. Gymaru
003 46018 128934 R 8.000 07.09.11 24121 125.6 = 96.00 3.00 13021 95.00 97.00 7.72 2.08 6.28 BBB/Baa1/BBB |roc. Gymaru
003 46019 26000 R 28.03.12 20.03.19 92.9 74.80 2 74.00 76.50 8.16 4.42 BBB/Baa1/BBB  |roc. Gymaru
003 46020 116911 R 6.90 10.08.11 06.02.36 2985 | 90.60 0.35 1 89.00 92.70 7.92 3.80 10.23 BBB/Baa1/BBB  |roc. Gymaru
003 46021 9279 R 7.00 17.08.11 08.08.18 85.5 90.25 0.50 60 001 89.70 90.40 7.58 3.87 4.90 BBB/Baa1/BBB  |roc. Gymaru
Ps306n-01 2100 R 880 011211 27.11.14 405 | 10232 | 0.12 102.20 102.45 710 4.29 2.16 MyHULMNANbHbI
CamapO6n 3 4500 R 760  11.08.11 11.08.11 0.3 100.09 730 100.05 100.10 4.32 1.89 0.03 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 35007 12200 R 749  07.09.11 30.11.16 64.9 100.40 77 500 100.40 101.50 7.56 1.86 2.86 MyHULMNANbHbI
CamapO6n 4 5000 R 6.98  21.09.11 20.06.12 10.8 101.05 100.90 101.20 5.88 172 0.82 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 5 8300 R 9.300  22.09.11 19.12.13 29.0 10348 « 0.07 103.40 103.55 5.99 2.24 0.95 /Ba1/BB+ MyHULMNANbHbI
CamapO6n 6 2425 R 15.000 12.08.11 10.05.13 21.6 111.20 42 945 110.70 111.20 5.55 2.52 1.16 /Ba1/BB+ MyHULMNANbHbI
Cankr-TeTepbypr-01 10000 R 776 241111 19.11.15 524 | 101.85 101.50 102.20 7.38 3.80 3.44 BBB/Baa2/BBB | MyHuLiananbHbii
Caxa(fkyT) 2500 R 795  13.10.11 11.04.13 20.6 101.70 454 101.00 102.50 6.21 1.95 0.86 BB//BB- MyHULMNANbHbI
Tomck.06-4 1001 R 700 26.12.11 26.12.11 49 100.54 100.42 100.65 5.69 3.49 0.38 1/BB- MyHUL@nanbHbI
Tomck.06-5 1400 R 700 171211 171212 16.8 100.90 100.80 101.00 6.18 3.48 0.96 1/BB- MyHUL@nanbHbI
Tomck.06-7 2500 R 13.000 27.08.11 27.11.13 28.3 107.10 25284 106.50 107.09 6.45 3.06 1.14 1/BB- MyHULaNanbHbI
YamypTus-2 1500 R 840 17.01.12 15.07.12 116 | 101.88 101.25 102.50 6.44 4.16 0.88 /Bat/ MyHULMNANbHbIA
YomypTus-4 2000 R 870 25.11.11 25.11.15 52.6 103.80 = 0.70 160 103.60 103.80 747 4.22 2.88 /Bat/ MyHULMNANbHbIA
Xakacus-1 1200 R 820 24.08.11 25.08.13 25.2 101.18 100.10 102.25 7.62 2.02 1.39 MyHULMNANbHbI
Yysawwms-06 1000 R 724 18.10.11 17.04.12 8.7 101.30 = 0.30 714 100.00 101.15 547 1.78 0.66 /Ba2/ MyHULMNANbHbIA
Yysawmsa-07 1000 R 9.16.  06.09.11 04.06.13 224 102.38 101.20 103.55 7.35 2.23 121 /Ba2/ MyHULMNANbHbIA
Yysawms-08 1000 R 8.000 14.09.11 15.06.14 35.0 101.35 101.15 101.55 7.29 1.97 241 MyHULMNANbHbI
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FOCYAAPCTBEHHBIE U MYHULIUNAJIbHBIE OBJIUTALUAW (MPOAOJIXKEHUE)
Akyt-07 06 2500 R 7.80 20.10.11 17.04.14 330 | 102.00 @ -0.10 3725 101.80 102.00 6.96 1.91 1.85 BB//BB- MyHULMNanbHbIi
Akyt-09 06 2000 R 975 22.09.11 19.09.13 260 @ 10478 104.60 104.95 6.49 232 1.30 BB//BB- ]
SAkyT-35003 2500 R 795 20.08.11 20.05.16 585 | 102.25 1412 102.10 102.35 742 1.96 325 BB//BB- MyHULMNanbHbIi
$pO6n-09 3000 R 825 18.08.11 16.05.13 218 | 102.72 102.30 103.15 6.39 2.00 134 BB-// n
SApO6n-34010 3000 R 8.00  18.10.11 15.04.14 329 | 10175 005 101.50 102.00 714 1.96 2.09 BB-// ]




dfb YPAACUB | K3NUTAN

PbIHOK eBpooGnurauunm

DOara Mecsiues go Kotuposku DOoxoaHocTb, %

Beinyck O6uew, Kynon, % LUena | Mam. Toprosuri fiop, Peiimunr Cexrop

MIH KynoHa | odepTol = noraw | odpT | noraw obem, wr nokynka | npojaxa = odpT | noraw | Tekyw = NeT FiMis
EBPOOBJIUTALN
Ak bars-12 225§ 1025  03.12.11 03.12.12 16.3 | 108.34 3.80 473 1.25 BB/Ba3/ GaHku
Alfa-Bank-12 500 § 820  25.12.11 25.06.12 11.0 | 10419 | 0.06 343 3.94 0.87 BB+/Ba1/BB-  GaHku
Alfa-Bank-13 400 $ 925 241211 24.06.13 231 | 10844 | 0.12 4.55 4.26 1.74 BB+/Ba1/BB-  GaHku
Alfa-Bank-15_03_18 600 § 800  18.09.11 18.03.15 442 | 107.05 | 0.02 5.81 3.74 3.06 BB+/Ba1/BB-  GaHku
Alfa-Bank-17 300 § 864 220811 220212 220217 7.0 | 67.7 & 10218 | 0.32 4.62 422 0.53 BB+/Ba1/BB-  GaHku
Alfa-Bank-17_09_25 1000 § 788  25.09.11 25.09.17 749 | 10562 @ 0.10 6.74 3.73 474 BB+/Ba1/BB-  GaHku
Alfa-Bank-21 1000 § 7.75  28.10.11 28.04.21 118.6 | 10213 | 0.37 6.52 3.79 6.69 BB+/Ba1/BB-  GaHku
Alliance Qil-15 350 § 9.88  11.09.11 11.03.15 439 | 11029 | 0.00 6.62 448 295 BI/B+ cblpbe
Alrosa-14 500 § 888  17.11.11 17.11.14 401 | 11492 | 0.17 3.99 3.86 2.86 BB-/Ba3/BB- chipbe
Alrosa-20 1000 § 7.75  03.11.11 03.11.20 1127 | 11053 | 0.44 6.23 3.51 6.59 BB-/Ba3/BB- Chlpbe
Bank St-Petersburg-17 100 § 1050 25.01.12 25.07.17 728 | 10327 | 0.01 10.92 5.08 428 [Ba3/ BaHKu
BoM-13 500 § 7.34 134111 13.05.13 217 | 105.26 4.24 348 1.65 BBB-/Ba2/ GaHku
BoM-15 300 § 750  25.11.11 25.11.15 526 | 100.07 7.48 3.75 3.58 BBB-/Ba2/ GaHku
BoM-15_03_11 750 § 6.70  11.09.11 11.03.1¢ 439 | 10562 | 0.19 497 317 312 BBB-/Ba2/ GaHku
BoM-17 400 $ 6.81  10.11.11 10.05.17 70.3 | 10054 | 0.27 6.69 3.38 4.65 BBB-/Ba2/ GaHku
Credit Europe Bank-13 300 $ 775 20.11.11 20.05.13 219 /Ba3/ GaHku
EURDEV-14 500 § 7.38  29.09.11 29.09.14 385 | 110.66 3.76 333 278 BBB/A3/BBB GaHKm
Eurochem12 300§ 788  21.09.11 21.09.12 139 | 102.95 5.16 3.82 1.06 BB//BB Xumust
Evraz-04_18 850 § 6.75  27.10.11 27.04.18 82.0 | 100.66 = 0.20 6.62 3.35 5.26 BB-/B1/B meTannyprus
Evraz-13 1050 § 8.88  24.10.11 24.04.13 211 | 108.81 3.57 4.08 1.58 BB-/B1/B meTannyprus
Evraz-15 750 § 825 10.11.11 10.11.15 521 | 110.73 5.40 372 3.57 /Ba3/BB- meTannyprus
Evraz-18 550 § 9.50 24.10.11 24.04.18 819 | 11559 6.59 411 4.98 BB-/B1/B meTannyprus
Gazprom-12 1000 € 456 09.12.11 09.12.12 16.5 | 102.18 | 0.00 2.86 4.46 1.29 BBB/Baa1/BBB | cbipbe
Gazprom-12 JPY 30000 Y 289  15.11.11 15.11.12 15.7 | 100.67 2.36 144 1.25 BBB/Baa1/BBB | cbipbe
Gazprom-13 1750 § 9.63  01.09.11 01.03.13 193 | 11159 | 0.01 2.14 4.31 144 BBB/Baa1/BBB | cbipbe
Gazprom-13 GBP 800 G 6.58  31.10.11 31.10.13 274 | 106.89 | 0.00 3.30 6.16 2.04 BBB/Baa1/BBB | cbipbe
Gazprom-13-2 12228 451 22.01.12 220713 240 BBB/Baa1/BBB |cbipbe
Gazprom-13-5 400 $ 7.34 111011 11.04.13 206 | 10852 | 0.00 219 3.38 1.58 BBB/Baa1/BBB | cbipbe
Gazprom-13-6 500 § 751 31.01.12 31.07.13 243 | 11014 | 0.03 2.28 341 1.88 BBB/Baa1/BBB | cbipbe
Gazprom-14 780 € 503  25.02.12 25.02.14 31.3 | 10433 | 0.01 321 4.82 239 BBB/Baa1/BBB | cbipbe
Gazprom-14_07_31 1250 § 813  31.01.12 31.07.14 365 | 114.30 3.20 3.63 270 BBB/Baa1/BBB | cbipbe
Gazprom-14-2 700 € 536  31.10.11 31.10.14 396 | 10571 | 0.09 344 5.07 2.92 BBB/Baa1/BBB | cbipbe
Gazprom-15 1000 € 588  01.06.12 01.06.15 467 | 106.89 | 0.12 3.86 5.50 3.46 BBB/Baa1/BBB | cbipbe
Gazprom-15_02_04 850 € 813  04.02.12 04.02.15 428 | 11387 | 0.11 1.74 714 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-15_11_29 1000 § 509  29.11.11 29.11.15 52.7 | 106.16 & 0.29 3.54 240 3.85 BBB/Baa1/BBB | cbipbe
Gazprom-16 1350 § 621  22.11.11 22.11.16 64.7 | 11026 | 0.20 4.04 2.82 4.50 BBB/Baa1/BBB | cbipbe
Gazprom-17 500 € 514 22.03.12 22.03.17 68.7 | 10344 | 0.09 4.38 4.96 4.86 BBB/Baa1/BBB | cbipbe
Gazprom-17-2 500 € 544  02.11.11 02.11.17 762 | 10464 @ 0.08 451 520 5.17 BBB/Baa1/BBB |cblpbe
Gazprom-18 1200 € 6.61  13.02.12 13.02.18 796 | 11064 @ 0.11 4.62 5.97 5.31 BBB/Baa1/BBB | cbipbe
Gazprom-18-2 1100 § 815  11.10.11 11.04.18 815 | 12098 @ 0.17 448 3.37 5.21 BBB/Baa1/BBB | cbipbe
Gazprom-19 2250 925 231011 23.0412 230419 9.0 | 941 12881 | 022 3.59 0.81 BBB/Baa1/BBB | cbipbe
Gazprom-2C 1250 § 7200 01.02.12 01.02.2C 1035 | 112.88 | 1.08 3.07 3.19 3.08 BBB/Baa1/BBB | cbipbe
Gazprom-22 1300 § 6.51  07.09.11 07.03.22 129.0 | 110.15 | 0.82 5.25 2.96 7.58 BBB/Baa1/BBB | cbipbe
Gazprom-34 1200 § 863  28.10.11 28.04.14 28.04.34 330 2769 127.87 | 021 337 2.51 BBB/Baa1/BBB | cbipbe
Gazprom-37 1250 § 729  16.08.11 16.08.37 317.1 1 111.95 6.34 326 | 11.98 BBB/Baa1/BBB | cbipbe
Gazprombank-13 500 § 793 28.12.11 28.06.13 232 | 108.70 | 0.02 3.20 3.65 1.77 /Baa3/BB GaHku
Gazprombank-14 500 $ 6.25 15.12.11 15.12.14 411 | 105.55 446 2.96 3.01 /Baa3/BB GaHku
Gazprombank-15 1000 § 6.50  23.09.11 23.09.15 505 | 10572 @ 0.07 4.95 3.07 3.55 /Baa3/BB GaHku
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 58.1 /Baa3/BB GaHku
Gazstream-13 647§ 563  22.01.12 22.07.13 240 | 10408 @ 0.08 347 270 1.86 BBB/Baa1/BBB | cbipbe
HCFB-11-2 450 § 1175 11.08.11 11.08.11 0.3 BB/Ba3/B+ GaHkm
HCFB-14 500 § 7.00  18.09.11 18.03.14 320 | 10335 | 0.04 5.61 3.39 233 BB/Ba3/B+ GaHku
11B-13 200 $ 11.00  15.08.11 15.02.13 18.8 D/Caa2/D GaHku
Koks-16 350 § 7.75 2314211 23.06.16 596 | 102.22 7.20 3.79 4.00 B2/B meTannyprs
KZOSRU-11 200 § 9.25  30.10.11 30.10.11 3.0 RD/ID XuMus
LenSpetsSMU-15 150 § 9.75/  09.08.11 09.11.15 520 B CTPOUTENbCTBO
Lukoil-14 900 § 6.38  05.11.11 05.11.14 39.7 | 109.88 | 0.06 3.16 2.90 292 = BBB-/Baa2/BBB- |cbipbe
Lukoil-17 500 § 6.36  07.12.11 07.06.17 712 | 10956 | 0.15 4.48 2.90 487 | BBB-/Baa2/BBB- |cbipbe
Lukoil-19 600 § 725 05.11.11 05.11.19 1006 | 11216 | 0.35 5.40 323 6.22 = BBB-/Baa2/BBB-  cbipbe
Lukoil-20 800 § 6.13  09.11.11 09.11.20 1129 | 10443 | 0.28 5.51 293 6.98 chlpbe
Lukoil-22 500 § 6.66  07.12.11 07.06.22 1321 | 107.46 | 0.46 5.72 3.10 7.72 | BBB-/Baa2/BBB-  cbipbe
MBRD-16 60 § 10.38 10.09.11 10.03.16 56.1 | 9893 | 0.13 10.67 5.24 344 B+/B1/ GaHku
Metalloinvest-16 750 § 6.50 21.01.12 21.07.16 60.5 | 101.04 = 0.15 6.25 322 419 BB-/Ba3/ meTannyprus
Moscow-11 374 € 6.45  12.10.11 12.10.11 24 100.87 1.93 6.39 0.20 BBB/Baa1/BBB MyHMUMnamnbHbii
Moscow-16 407 € 5.06  20.10.11 20.10.16 636 | 10206 = 0.03 4.55 4.96 4.45 BBB/Baa1/BBB  MyHMUMnamnbHbIi
MTS-12 400 $ 800 28.01.12 28.01.12 6.0 | 102.68 248 3.90 0.49 BB+/Ba2/BB Tenexom
MTS-20 750 § 863 221211 22.06.20 108.3 | 115.02 | 0.16 5.85 3.75 6.56 BB+/Ba2/BB Ternexom
NKNH-12 101§ 12.00  20.10.11 20.04.12 88 | 10315 | 0.16 -0.90 3.88 0.55 B/Ba3/ XuMus
NKNH-15 200 § 850 221211 22.12.15 535 | 9850 | 0.54 9.23 432 2.02 B/Ba3/ Xumust
NMTP-12 300 § 7.00  17.11.11 17.05.12 9.7 | 102.84 | 0.02 3.34 3.40 0.76 /Ba1/BB+ CcepBuC
NOMOS-12 200 § 925  17.12.11 17.12.12 16.8 | 106.72 418 433 1.29 BB-/Ba3/ GaHku
NOMOS-13 400 $ 6.50  21.10.11 21.10.13 271 | 101.86 5.59 3.19 2.02 BB-/Ba3/ GaHkun
NOMOS-15 350 § 875  21.10.11 21.10.15 514 | 105.83 712 413 344 B-B1/ GaHkm
NOMOS-16 125§ 975 20.10.11] 20.10.11  20.10.16/ 3.0 | 636 | 101.75 | 0.00 1.70 479 0.22 BB-/Ba3/ GaHkm
Novatek-16 600 § 533 03.08.11 03.02.16 549 | 10494 0.5 411 2.54 3.90 BBB-/Ba2/BBB-  |cbipbe
Novatek-21 650 § 6.60  03.08.11 03.02.21 115.8 | 107.45 | 0.33 4.99 3.07 6.96 BBB-/Ba2/BBB- | cbipbe
Promsvyazbank-11 2258 8.75  20.10.11 20.10.11 27 101.10 = 0.01 3.62 4.33 0.22 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-12-2 200§ 9.63  23.11.11 23.05.12 9.9 103.49 5.16 4.65 0.77 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-13 150 § 10.75  15.01.12 15.07.13 238 | 110.53 5.03 4.86 1.77 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-14 500 $ 6.20 25.10.11 25.04.14 333 | 100.27 6.09 3.07 244 BB-/Ba2/oTo3BaH | baHku
Promsvyazbank-15 200§ 1275 27.11.11 27.05.15 465 | 118.19 721 5.39 3.04 BB-/Ba2/oTo3BaH | baHku

Promsvyazbank-16 200 § 11.25  08.01.12 08.07.16 60.1 | 114685 020 7.63 4.91 3.83 BB-/Ba2/oTo3BaH | baHku
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Promsvyazbank-18 100 $ 1250 31.01.12 31.01.18 792 | 110.07 11.32 5.68 441 BB-/Ba2/oTo3BaH | baHku
Raspadskaya-12 300 § 750 221111 22.05.12 9.8 102.58 4.20 3.66 0.77 /B1/B+ Cbipbe
Renaissance-16 325§ 11.00  21.10.11 21.04.16 57.5 | 101.01 10.71 5.44 3.52 B/B3/B GaHku
RenCap-13 225§ 13.00  01.10.11 01.04.13 203 | 106.37 8.79 6.11 1.44 B/B3/B GaHku
Rosbank-12 130 § 9.00  01.01.12 01.07.12 1.2 BBB+/Baa3/BB+ | GaHku
Rosselkhozbank-12 CHF 150 C 6.26  30.04.12 30.04.12 9.1 102.90 = 0.00 2.28 6.09 0.74 BBB/Baat/ GaHku
Rosselkhozbank-13 700 § 718 16.11.11 16.05.13 218 | 107.70 | 0.01 2.74 3.33 1.67 BBB/Baat/ GaHku
Rosselkhozbank-13 RUB 30000 R 750  25.09.11 25.03.13 201 | 10210 | 0.18 6.13 367 1.50 BBB/Baa1/ BaHku
Rosselkhozbank-14 750 § 713 14.01.12 14.01.14 299 | 108.79 | 0.02 3.36 3.28 2.26 BBB/Baa1/ GaHku
Rosselkhozbank-14-2 1000 § 9.00  11.12.11 11.06.14 348 | 11476 | 0.04 3.53 3.92 2.54 BBB/Baat/ GaHku
Rosselkhozbank-16 500 § 6.97  21.09.11 21.09.11  21.09.16 2.0 & 626 = 100.38 | 0.00 417 347 0.14 BBB/Baa1/ GaHku
Rosselkhozbank-16 RUB 32000 R 870  17.09.11 17.03.16 56.3 | 10469 | 0.11 748 4.16 368 BBB/Baa1/ GaHkm
Rosselkhozbank-17 1250 § 6.30  15.11.11 15.05.17 705 | 108.01 | 0.44 470 2.92 4.81 BBB/Baat/ GaHkm
Rosselkhozbank-1t 1000 § 775 294111 29.05.1¢ 831 11665 | 0.50 4.85 3.32 5.36 BBB/Baat/ GaHku
Rosselkhozbank-21 800 § 6.00  03.12.11 03.06.21 119.8 | 101.79 | 0.25 5.76 2.95 7.32 BBB/Baat/ GaHku
RusHydro-15 20000 R 7.88  28.10.11 28.10.15 516 | 10222 0.01 7.38 3.86 3.38 /Baa3/BBB- 3HepreTuka
Russia-15 2000 $ 363 29.10.11 29.04.15 456 | 103.50 | 0.08 264 175 3.46 BBB/Baa1/BBB |roc. Gymarn
Russia-18 3466 $ 11.00  24.01.12 24.07.18 85.0 | 14354 | 0.29 3.83 3.83 5.29 BBB/Baa1/BBB |roc. Gymarn
Russia-18 RUB 90 000 R 7.85  10.09.11 10.03.18 804 | 10571 | 0.29 6.76 3.71 5.00 BBB/Baa1/BBB |roc. Gymarn
Russia-20 3500 $ 500  29.10.11 29.04.20 106.5 | 10559 = 0.09 423 237 7.01 BBB/Baa1/BBB |roc. Gymarn
Russia-28 2500 $ 1275 24.12.11 24.06.28 2057 | 17862 | 0.11 5.53 3.57 9.22 BBB/Baa1/BBB |roc. Gymarn
Russia-30 21218 § 7.50  30.09.11 31.03.30 2272 | 119.83 | 0.23 4.09 3.13 5.49 BBB/Baa1/BBB |roc. Gymarn
RusStandard-15 200 § 888  16.12.11 16.12.15 533 | 101.39 848 438 3.54 B+/Ba3/B+ BaHku
RusStandard-16 200 $ 9.75  01.12.11 01.12.16 65.0 = 10122 @ 047 10.82 4.82 391 B+/Ba3/B+ GaHku
RZD-17 1500 § 574  03.10.11 03.04.17 69.1 | 10752  0.33 423 267 AT7 BBB/Baa1/BBB  |TpaHcnopt
RZD-31 GBP 350 G 424 25.09.11 25.03.31 2392 101.86 | 0.05 742 368 9.98 BBB/Baa1/BBB  |TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 35 | 101.38 1.09 2.92 0.28 BBB/Baat/ GaHkm
Sberbank-13 500 § 648  15.11.11 15.05.13 218 | 107.99 1.92 3.00 1.68 BBB/Baat/ GaHku
Sberbank-13-2 500 § 647 02.01.12 02.07.13 234 | 10821 | 0.03 2.08 2.99 1.81 BBB/Baa1/ GaHkm
Sberbank-14 CHF 400 C 350  12.11.11 12.11.14 40.0 | 10220 | 0.01 217 342 3.04 GaHkm
Sberbank-15_07 1500 § 550  07.01.12 07.07.15 479 | 106.12 | 0.12 3.81 259 3.52 BBB/Baat/ GaHku
Sberbank-17 1000 § 540  24.09.11 24.09.17 749 | 10461 0.23 453 2.58 5.12 BBB/Baat/ GaHku
Sberbank-21 1000 § 572 16.12.11 16.06.21 1202 | 100.82 = 045 5.59 2.84 743 GaHku
Severstal-13 1250 § 9.75  29.01.12 29.07.13 243 | 11160 | 0.04 3.66 437 1.83 BB-/Ba2/BB Chlpbe
Severstal-14 375§ 9.25  19.10.11 19.04.14 331 | 11262 0.00 427 411 238 BB-/Ba2/BB chipbe
Severstal-16 500 § 6.25  26.01.12 26.07.16 60.7 | 101.36 | 0.45 5.93 3.08 4.24 BB-/Ba2/BB cbipbe
Severstal-17 1000 § 6.70  25.10.11 25.10.17 75.9 | 10281 | 042 6.15 3.26 497 BB-/Ba2/BB Chipbe
SINEK-15 250 § 770 03.08.11 03.08.15 488 | 108.90 5.21 3.54 3.34 BBB-/Bat/ (UHaHCbI
Sovkomflot-17 800 $ 538  27.10.11 27.10.17 76.0 | 101.19 | 055 5.15 2.66 5.18 BBB-/Baa2/BBB-  tpaHcrnopt
TCS Finance-14 175§ 1150 21.10.11 21.04.14 331 | 103.00 | 0.01 10.20 5.58 2.24 GaHku
TMK-18 500 $ 7.75  27.01.12 27.01.18 79.0 @ 10491 028 6.31 3.69 5.09 /B1/B npon3BoACTBO
TNK-12 500 § 6.13  20.09.11 20.09.12 139 | 103.0C = 0.02 3.40 2,97 1.08 BBB-/Baa2/BBB- |cbipbe
TNK-13 600 § 750  13.09.11 13.03.13 19.7 | 108.30 224 3.46 150 | BBB-/Baa2/BBB- | cbipbe
TNK-15 500 § 6.25  02.08.11 02.02.15 427 | 109.60 | 0.05 3.32 2.85 308 = BBB-/Baa2/BBB- | cbipbe
TNK-16 1000 § 750  18.01.12 18.07.16 604 | 11438 | 0.08 4.26 3.28 419 = BBB-/Baa2/BBB- |cbipbe
TNK-17 800 § 6.63  20.09.11 20.03.17 686 | 109.98 = 0.09 4.60 3.01 463 | BBB-/Baa2/BBB- |cbipbe
TNK-18 1100 § 788  13.09.11 13.03.18 80.5 = 116.06 = 0.15 4.99 3.39 513 | BBB-/Baa2/BBB- | cbipbe
TNK-20 500 § 725 02.08.11 02.02.20 1036 | 11220 | 0.21 544 323 6.25 = BBB-/Baa2/BBB- | cbipbe
TransCapitalBank-17 100 § 1051 18.01.12 18.07.17 726 | 102.01 | 0.02 11.23 5.15 425 B1/ GaHku
Transneft-12 500 § 6.10  27.12.11 27.06.12 11.0 | 104.13 149 293 0.88 /Baa1/BBB cbipbe
Transneft-12-2 700 € 538  27.12.11 27.06.12 11.0 | 10219 291 263 0.88 /Baa1/BBB cbipbe
Transneft-13 600 § 7.70  07.08.11 07.08.13 246 | 111.04 2.08 347 1.83 /Baa1/BBB chipbe
Transneft-14 1300 § 567 05.09.11 05.03.14 316 | 10715 0.00 279 265 237 /Baa1/BBB Cbipbe
Transneft-18 1050 § 870,  07.08.11 07.08.18 854 | 12479 025 4.54 349 529 /Baa1/BBB Cbipbe
URSA-11-1 130 § 12.00  30.12.11 30.12.11 50 | 103.34 3.77 5.81 0.41 B+/Ba3/ GaHkm
URSA-11-2 300 € 830  16.11.11 16.11.11 36 | 101.08 | 0.02 431 8.21 0.29 B+/Ba3/ BaHkm
UTK-13 CLN 3500 R 9.00  04.12.11 04.06.13 224 /B1/B Tenexom
VEB-16 CHF 400 C 375  17.02.12 17.02.16 554 | 10043 = 0.00 3.61 3.73 4.12 BBB/Baa1/BBB  |GaHku
VEB-17 600 § 545 22.11.11 221117 768 | 10339 | 0.18 4.82 264 5.26 BBB/Baa1/BBB  |GaHku
VEB-20 1600 § 6.90  09.01.12 09.07.20 108.8 | 109.47 | 0.71 5.54 3.15 6.71 BBB/Baa1/BBB  |GaHku
VEB-25 1000 § 6.80  22.11.11 22.11.25 1742 | 10549 @ 073 6.21 3.22 9.11 BBB/Baa1/BBB  |GaHku
Vimpelcom-11 300 § 838  22.10.11 22.10.11 27 | 10144 1.89 413 0.22 /Ba3/BB- Ternexom
Vimpelcom-13 1000 § 838  30.10.11 30.04.13 213 | 107.74 3.75 3.89 1.60 /Ba3/BB- Tenexom
Vimpelcom-14 200 § 425 29.09.11 29.06.14 354 | 10143 3.74 1.05 270 /Ba3/BB- Tenexom
Vimpelcom-16 600 $ 825 231111 23.05.16 586 | 110.07 @ 0.15 5.82 375 3.94 /Ba3/BB- Tenexkom
Vimpelcom-16_02_02 500 § 649  02.08.11 02.02.16 549 | 10377 5.54 3.13 3.76 /Ba3/BB- Tenexom
Vimpelcom-17 500 $ 6.25| 01.03.12 01.03.17 68.0 | 100.88 = 0.31 6.06 417 4.64 /Ba3/BB- Tenexkom
Vimpelcom-18 1000 § 9.13  30.10.11 30.04.18 821 | 11330 | 0.11 6.64 4.03 5.02 /Ba3/BB- Ternexom
Vimpelcom-21 1000 § 7.75  02.08.11 02.02.21 115.8 | 10385 = 0.08 7.22 3.74 6.46 /Ba3/BB- Ternexom
Vimpelcom-22 1500 § 7.50  01.03.12 01.03.22 128.8 | 100.50 = 0.23 743 5.02 7.19 /Ba3/BB- Ternexom
Vostok Express Bank-17 438 11.00  27.12.11 27.06.17 719 B2/ GaHku
VTB N-W-15 400 $ 6.20  29.09.11 29.09.15 50.7 | 99.96 6.21 3.10 3.55 BBB/Baat/ GaHkm
VTB-11 450 § 750  12.10.11 12.10.11 24 | 101.13 1.71 3.71 0.20 BBB/Baa1/BBB  |GaHku
VTB-12 1200 § 6.61  30.10.11 30.10.12 152 | 10536 = 0.06 2.23 3.14 1.19 BBB/Baal1/BBB  |GaHku
VTB-12-2 RUB 30000 R 1200 28.11.11 28.11.12 16.2 BBB/Baa1/BBB  |GaHku
VTB-13 CHF 350 C 4.00  16.08.11 16.08.13 249 | 102.08 | 0.04 291 3.92 1.90 BBB/Baa1/BBB  |GaHku
VTB-15 750 § 782 04.08.11 04.02.15 428 BBB/Baa1/BBB  |GaHku
VTB-15_03_04 1250 § 647  04.09.11 04.03.15 437 | 10642 | 0.02 451 3.04 312 BBB/Baa1/BBB  |GaHku
VTB-16 500 € 425 15.02.12 15.02.16 553 | 101.26 @ 0.16 3.90 4.20 4.07 BBB/Baa1/BBB  |GaHku
VTB-18 2000 $ 6.88  28.11.11 28.05.13 29.05.18 22.0 | 83.1 | 106.88 297 322 1.71 BBB/Baa1/BBB  |GaHku
VTB-18_02_22 750 § 6.32  22.08.11 22.02.18 79.9 | 10373 | 0.33 5.62 3.04 5.20 BBB/Baal1/BBB  |GaHku

VTB-Leasing-16 400 $ 513/ 27.05.12 27.05.16 58.7 | 10231 | 0.08 4.53 5.01 421 BBB//BBB (hMHaHCbI
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VTB-20 1000 § 6.55  13.10.11 13.1020 1120 | 102.87 | 047 6.14 3.18 6.75 BBB/Baal1/BBB  6aHkn
463 2.96 3.45 BBB/Baal1/BBB  6aHkn

VTB-35 1000 § 625 020112 020715 020735 480 2912 10575 -0.35
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