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PyGneBble BbIMyCcKun CTPATEIUS
W3meHehue, 6.n.
YTM, % 3Hay. 3apeH. 3amec. YTD  BHELUHUU PbIHOK
00346020 8.1 2 104 18 y y
. » .3 ) o yy HETANV CAENKM No lpewn, COrnacoBaHHOM Ha NPOLLNION Hedene, BOCPUHIMAIOTCH BCe Gonee Hera-
asnpow- : @ @) T1BHO, a NoAroToBKa K pechepeHayMy B CTpaHe, CKOpee BCero, CTaHeT MCTOYHVKOM MAOXUX HOBOCTEI.
Bemnen kow-6/7 98 23 98 127 PoCCMMCKME eBPODOHAbI Ha4an HOBYIO HEAEMO CO CHUxXeHns LeH. Cpean bymar MHBECTULMOHHOIO
YPOBHsl 3aMeTHO nojelleseny Bbinyckin CoepbaHka, Toraa kak 6oHabl Fasnpoma Bbictosnn. CeroaHs
MNPV OTKPbITUM TOPTOB HETATUBHBIN TPEHL MOXET MPOAOMKUTBCH.  .vevevveveeeeeieeeeeeieeeieene e crp. 2
CbipbeBble PbIHKU P P P perA oA p
Wsmenehue, % BHYTPEHHUI PbIHOK
3Hay. 3afjeH. 3aMecC. YTD - -
3omoro. Sy 749 [17) 56 207 Henens Ha pblHke rocbymar Ha4anacb C pocTa AoXoaHOCTen. [1ecATUNeTHUI Bbinyck OCD3VZ6205, no
D o ' ' ' KOTOpOMY 3aBTpa 3amfnaHWUPOBaH ayKLMOH, NofdelleBen Cpasy Ha 3 .M., O4HaKO Ha KpalHe HU3KMX
Urals, $/6app. 1083 (1.1) 73 175 obopotax. MUHMUH MOXET 3aMEHUTb CErofHS BbIMyCK Ha BONee KOPOTKNM. ...c.ocveoveeeeeeenen.. crp. 5
S&P MeTannbl, uHa. 1,656.7 (1.5) 8.9 (16.9)
S&P C/x npoa., uHa. 720.7 (1.7

B

JeHeXHbIN pbIHOK 5
ypOBEHb JINKBMOHOCTW nocjie 3aBeplieHna neprona HaJloroBbIX rnjatexen no Tpagnummn nosbilla-

anenerye eTcsd, ogHako ctaBkn MBK npakTnyeckn He M3MEeHWUCh, 3@ UCKIIOYEHMEM UHAMKATUBHOM CTaBKM
RUB mnpa. 3Hay. 3aAeH. 3a wec. YTD  MosPrime, koTopas nokasana pocT. CerofHALIHAA Ceccus, BEPOSTHO, NPOMAET CMOKOWMHO, OAHAKO
REPO in CBR 3735 994 1820 8,059,913  y>xxe 3aBTPa OaHKM AOSXKHbI BEPHYTb CpefcTBa MUHMUHY, YTO MOXeT OKasaTb [aBfieHue Ha fINK-
Corr Accounts 545.9  (794)  (30.2)  (448.8)  BUIHOCTD. ouiiiiii e crp. 7
Deposits in CBR 996 (326)  (525)  (533.6)
NDF 1Y, % 6.30 15 (75) 139
MOSPrime O, % 565 14 34 300  BAHK Pycckuii CTAHAAPT (B+/BA3 /B+)

Vamenenne, % BaHk Pycckmin CTaHOapT 06bsBMM O pa3MeLLeHM HOBOW cepui D1pKeBbIx obnuraumin Pycckmnin CtaH-
USDRUB 30.24 15 (6.0) (10) AapT-BO-1 obbemoMm 5 Mnpa pyb., cpokoM obpallieHns Tpu rofa 1 odepTor Hepes rod. KHura 3as-

BOK Ha y4acTue OyaeTt oTkpbiTa C 31 okTsabps no 9 Hos0ps, a NpedBapuTeNbHas AaTa pasMeLLeHns
Ha3Ha4eHa Ha 11 Hosbps. OpueHTUp Mo CTaBke KyrnoHa onpefeneH B ananasoHe 10,50-11,00 % u

NHpekcbl ) /
A VaMeteTe. 6 o cooTBeTCTBYeT 3(DMEKTUBHON AOXOAHOCTM K odepTe Ha yposHe 10,78-11,30%. Cnpasennvsbin
it OPUEHTUP JOXOAHOCTM HAXOAMUTCS BRMXKe K HUXHEN rpaHuLe YKa3aHHOro AMana3oHa. .......... cTp. 9
6.n. 3Hay. 3afdeH. 3aMec. YTD
Russia 30 - UST 10 2160 18 113) 63 TPYNNAYEPKM30BO (B2)
EMBI + Spread 3917 152 (732) 1032 [pynna Yepkn3oBo NpencTasuna onepaLnoHHble pesynbTaTthl 3a 3 k. 2011 T., oTpasvBLUVE TeHAeH-
LIMIO K YNyYLLIEHWIO NOKBAPTaNbHON AVHAMUKM BbIDYYKM Ha (POHE 3HAYUTRNIbHOIO YBeNU4eHNs Npous-
BOACTBA M MOBbLILIEHMS LIEH MO CPAaBHEHMIO C YPOBHAMW rOANYHOM [ABHOCTU. bnaronaps pocTy LeH 1
NHpnkaTnBHbIE cnpepbl CHUXKEHWMIO 3aTpaT Ha KOpMa KOMMaHWS MMEET BO3MOXHOCTb MOBBICUTb PeHTabenbHOCTb 3a 3 KB.
7 B I T PRSP P UUT PRSPPI crp. 10
750 390
650 340 HJIMK (BBB-/BA1 /BBB—)
550 290 HIMK BTOpbLIM CpeaV SMUTEHTOB NEPBOTO 3LUEMIOHA MOMbITAETCA BbINTY Ha PhIHOK NMEPBUYHOrO [OJra.
450 | /_\ 240 Bbinyck BbIFMSOMT NpUBREKaTeNlbHO JaXe Mo HUXHEN rpaHuLe, npednaras npeMumio okono 50 6.M. ko
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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

OeTtanu caenku no Mpeuun BocnpuHMMAlOTCA Bce Gonee HeraTMBHO. PbIHOK U eBpoMenckne MosIUTVKM nepeBapuBatoT
Aetanu caenku no peuun, CornacoBaHHOM Ha npownon Hepene. MNocKonbKy MnaH npegycMaTpyBaeT HOBblE Mepbl XXeCTKOM
3KOHOMUW Kak ycroBue cnucanus 50% rpeveckoro 4acTHOro fdosira M hUHaHCMpOBaHUS Aecduumnta GlopxeTa, npembep-
MUHWUCTP Manaxgpey oObsBWA, Y4TO NOTPeOyeT He TONbKO BOTYMa AOBEPUS B MapfiameHTe (C HeOYeBUAHbIM PEe3yNbTaToM Mpu
GoMblUMHCTBE B TpU rofioca), HO W BceHapoaHoro pedepeHAymMa. PedepeHOym W MOArOTOBKA K HEMY MpPaKTUYecku
rapaHTMpOBaHHO obecneyaT HOBbIN MOTOK HEraTMBHbBIX HOBOCTEN, a OTpMLATENbHBIN UTOr (KpaiHe BEPOSTHBIN C YYETOM PoCTa
yNbTPaneBbiX HACTPOEHMI) MOXET MPUBECTM K TOMY, YTO BECh MiaH yperynMpoBaHus eBponenckoro AoroBoro kpmsuca oynet
COpBaH eLle A0 KOHLUa rofa. Y WMHBECTOPOB MocNe M3yveHus NoApobHOCTEN MnaHa Takxke MOSBMIOCh MHOMO MpeTeH3ul, YTo
LLEMOHCTPUPYET POCT LLOXOAHOCTEN MO fonraMm npobnemHbiX eBponenckmx cTpaH. PakTuiecku Ha pblHKe CYBEPEHHOro Lofra
CKNa[blBAeTCs PEBOMIOLMOHHAS CUTyauus: MONMUTUYECKME OrpaHuYeHns M GOsi3Hb pafvKalbHbIX [OEeUCTBUA He [datoT
eBpONenckMM nnaepam NpPUHATL KOHCONMMAMPOBAHHYIO 1 COanaHCMPOBaHHYO NporpaMMy peLleHus Npobnemsl, a MHBECTOPbI 1
HaceneHne He roToBbl MATU Ha XXepPTBbl PaAM «KYCOYHbIX» MIAaHOB, BbIFOAHbIX B OCHOBHOM €BPOMenckor BiopokpaTum 1 Mano
OTNINYAIOLLMXCS OT TeX, YTO ObINN NpeafioxXeHbl 3a NocfiefHVe TpU rofa. B ycnoBusx HagBuratoLwerocs 3aMeaieHns M1MpPOBOro
3KOHOMUWYECKOro pocTa U NpubnmkaloLmMxcs B psaae BefyLMX eBpOnenckmux CTpaH BbIGOPOB nonmtudeckui dhaktop, ckopee
Bcero, 6yneT OCHOBHbIM HEraTUBHbIM APavBepOM AN pbiHKa Kak MUHUMYM [0 cepeamHbl 2012 1. PelueHre M3BECTHOMO CBOEW
XeCTKom nosuumen PesepsHoro GaHka ABCTPanMM CHU3WUTL NPOLEHTHbIE CTaBkmM (PBA Obinl NepBbiM LIEHTPODAHKOM KPYMHOM
CTPaHbl, HaYaBLUMM YXeCTo4eHWe MOHEeTapHOW nomutuky B 2009 r.) nokasbiBaeT, 4TO OXWMAAHUA HU3KMX TEMMOB POCTa U
CHUXEHUS LIEH Ha Cbipbe YXXe OTPaXkaloTCsl B peLUeHMsX BRacTen B roCyfapcTBax, He CBsS3aHHbIX OOMbLUMM KOMMYECTBOM
MOSINTNHECKNX 00S3aTeNbCTB U BEAYLLMX CAMOCTOATENbHYIO (DMHAHCOBYIO MOMUTUMKY.

CerogHs BecbMa BeposTHO AanbHellliee ABUXeHWEe LeH eBpoOGOHAOB BHM3. Tekyllas Hefdens Kak Afs POCCUMMCKMX
eBpobOOoHAOB, Tak 1 AN GONbLIMHCTBA MUPOBbLIX MAOWALOK HaYanacb CO CHUXeHUs LeH. Poccumnckmn natunetHmun CDS cnpep
pacwmpunca Ha 9 6.n. go 200 6.n. YBenunumncs 1 cnpef cyBepeHHoro Bbinycka Russia’30 k 10 UST — Ha 17 6.n. go 215 6.n.,
NpW 3TOM OCHOBHYIO POJb 3[€Ch ChIrPano CHUXKeHME JOXOAHOCTM KasHavenckix obnuraumin CLLUA (goxogHocts 10 UST ynana Ha
20 6.n. 0o 2,11%). Cam BbIMyck Russia’30 yctosn 1 gaxe nopopoxan Ha 20 6.n. go 118,7% oT HoMWHana (YTM 4,27%),
oCTanbHble OymMarm CyBepeHHOro CErMeHTa BbICTYMUAM MeHee yBepeHHo, noTepsiB B UeHe 10-20 6.n. CunbHee oCTanbHbIX
nopellesen pybnesbi Russia’l8 — Ha 75 6.n. Cpeon Gymar MHBECTMUMOHHOTO YPOBHS OLLYTUMO CHU3MAUCh KOTMPOBKM
BbinyckoB COepbaHka: SBERRU' 21 — Ha 1,2 n.n., SBERRU'17 n SBERRU’ 16 — Ha 60 6.n. MprMepHO CTONbKO e noTepsin
RSHB'16. 13 Bymar ¢ penTrHroMm «BBB» CTOUT OTMETUTb AJIHHbIE BbINYCKW [a3npoMa, KOTopbIM BYepa yOanocb He noaaaTbCs
BOJHE NeccMM3Ma. Bo BTOPOM 3LUenoHe 3aMeTHO nofelleBeny eBpoodnuraummn BeimMnenkoma, B YacTHOCTM koTuposkin VIP'17,
VIP'18, VIP'21 n VIP'22 ynanu Gonee 4eM Ha 1 M.M., HO 3TO He MellaeT HaM PEeKOMEHA0BaTb HEKOTOPbIE M3 HMX K MOKYMKe:
eBpOOOHAbI 3TOrO 3MUTEHTA Mbl MO-MPEXHEMY CYUTAEM HefoOLEeHeHHbIMW. bymarn MeTannypros nogelleseny Ha 30-60 6.n.
13 BaHKOBCKMX Bymar BTOPOro 3llenoHa xopoLlo cebs nokasanu sbinycku PROMBK'18 (+90 6.n.), PROMBK'15 (+20 6.n.) u
BKMOSC'15 (+60 6.n.). CerogHs yTpoM asmatckuve MoWaaKM TOPryloTcs B MUHYCe, Kak 1 dblodepchbl Ha amepukaHckme
doHaoBbIe NoLWanKn.

ToproBble pekoMeHAAUUM B KOPMNOPaTUBHOM CeKTOpe pbliHKa eBpoobnurauui. Hawa obllas Touka 3peHus Ha
POCCUNCKNIA PbIHOK EBPOOBIMIaLIMIA 3aKMIOHAETCA B ClIeYIOLEM.

= [locne BOCCTaHOBREHUS pbiHKa, HabntoaaBLIerocs B nocnefHue HeckonbKo Hefenb, M Gnarogaps CyLecTBEHHOMY POCTy
B KOHLIE NPOLLIOV Hepenu KpeanTHble cnpefbl OLLYTUMO Cy3MIUCh, HO OCTAlOTCS BCE eLlle 3aMeTHO Donee LWMPOKMMU,
4YeM [0 Pacnpondax, HavyaBLIMXCSA B Havane aBrycta. Poccumckime Bymarn KOTMPYIOTCA CO 3HAYUTENbHOM NMpeMuent He
TOJIbKO K YPOBHSIM TPEXMECAYHOW AABHOCTW, HO M K aHANOrMyHbIM OymMaram Apyrvx pa3BUBAIOLLMXCSH PbIHKOB, TaKMX
Kak bpa3sunusa nnn Mekcuka.

m B KOpnopaTMBHOM CErMeHTe POCCUICKOTO PbIHKA Cy>KeHWe CrpefioB B MEPBOM 3LUeNoHe Obino bonee 3aMeTHbIM, HeM BO
BTOpoM. Cnipen, Gymar BTOPOro 3lienoHa K nepBoMy B cpefHem Ha 50—100 6.n. wupe, Y4em Tpyn Mecsala Hasaf, U, Ha
HaLl B3rnafg, COXPaHAET NoTeHUMan AajibHenLWwero Cy>XeHus.

= KpuBas Treasuries obnagaet BeCcbMa OrpaHWYeHHbIM MOTEHLMANOM OBUXeHWs BBepX. KOpPOTKMI KOHeL, OCTaHeTCs
3apVKCMPOBaHHbIM Ha HyNeBOM ypOBHe BcnefctBue obelyaHus OPC He nogHWMaThb cTaBky Ao 2013 r. MNMogbem
LUIMHHOTO KOHLa OyAeT orpaHuyeH onepawmen «TBUCT», KOTOpas NPOLAUTCS Ao cepefiHbl 2012 1.
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PacluMpeHne CnpefoB Ha POCCUMMCKOM pPblHKe ObIiNO BbI3BAHO TOMbKO POCTOM MMWPOBOW MPEMMUKM 3a PUCK, a He
yXyAleHnem dyHOaMeHTanbHbIX MoKa3aTenen POCCUMINCKOM 3KOHOMUKM W KoMmnaHui. Cyds mno  CeHTsOpbCKOoM
CTaTUCTUKE, POCCUICKAsi SKOHOMMKA MPOLOSIKAET pPacTy BMOJHE [OOCTOMHbIMW Temnamu, pocT OonblIMHCTBA
MakporokasaTtenen yckopuncs. Ce3oH KopnopaTUBHOW OTHETHOCTM 3a 3 KB. elle He CTapToBas B NMOSIHOM Mepe, OflHaKo
onepauMoHHble pe3ynbTaTthl OONMbWMHCTBA KOMMAAHUM MEeTanlypruiyeckoro Cektopa YyKasblBaloT Ha COKpalleHue
00beMOB MPOM3BOACTBA KBapTan K kKBapTany (MycTb OT4acTM M BCEACTBME MNAHOBOW OCTAHOBKM MOLLHOCTEN Ha
TexoOCnyXmBaHWe), B TO BPeMS B OCTaSlbHbIX YNOMWUHAEMbIX HaMW CEKTOpax KOMMaHWW, BEPOSTHO, OMNyGAnKyioT

XOPOLYIO OTHETHOCTb.

MoTeHuMan cy)keHNs cnpefoB BO BTOPOM 3LUeroHe cocTaBnseT 50-100 6.n.

Cnpefibl HEKOTOPbIX ByMar BTOPOro 3LiefioHa K nepsomy, 0.1.
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Wicto4Hmkmn: Bloomberg

Kak Oblo OTMEYeHO Bbillie, Mbl He OoXnhaemMm pocta AJIMHHOINO KoHLUa ,EI,OJ'IﬂapOBOl;I KpI/IBOl;I, HanpoTnB, onepauna «TBNCT»
HanpasBJlieHa Ha CHWMXXeHWe ONNMHHbIX CTaBOK. OTO MO3BOMSAET HaM pekoMeHOoBaTb MHBeCTOPaM OJIMHHYIO Alopaunio. C To4KM

3peHUs KpeaMTHOrO KavecTBa peyb UAEeT 0 Bymarax C peMTUHIOM He Huxe «B+».

Pacnapckast (-/B1/B+) — HOBWMHYOK B HalleM CMMCKE exeMecsqHbIX pekomMeHZaumi. B nepuof ¢ Hadana aBrycta Ha
(hoHe 0bOLMX pacnpodax AOXOAHOCTb eANHCTBEHHOrO Haxodsllerocs B obpatllueHun Bbinycka Raspad’12 (YTM 6%)
Bo3pocna Ha 200 6.n. oo 6,00% k noraweHnio B Mae 2012 r., 4To AenaeTt ee ofHOM U3 Hanbonee npuBReKaTeNbHbIX
KPaTKOCPOUHbIX Bymar Ans yaep>XaHua 4o noraweHus npy MUHUMasbHbIX prckax. CNocobHOCTb IMUTEHTA UCMONHUTL
obsizaTenbCcTBa MO BbiNycky eBpoobnuraumi B Mae 2012 . He BbI3bIBAET Yy HAaC COMHEHMUI BBWOY BO3MOXHOCTU
reHepupoBaTh LOCTAaTOYHbIN CBODOLHbIN AEHEXHbIN MOTOK A1 MOKPbLITUS CBOMX PACXOA0B M NoralleHns obsa3aTenseTs,
KoTopble Ha 99% npencTaBneHb! BbiMyckoM eBpoobamnralmn obbemom 300 MIH. fonn.

VimpelCom Ltd (-Ba3/BB-) — LonrocpoyHble bymaru SMUTEHTa OCTaloTCs OAHUMM M3 CaMbIX BbICOKOLOXOAHbIX Cpefm
POCCUMINCKNX eBPOODNMraLmii BTOPOro 3LUENIOHa C YPOBHEM PEUTUHIa HUXe WHBECTULMOHHOIO. B nepuon akTUBHbIX
pacnpofax B KOHLe NeTa — Havasne oCeHW OXOAHOCTb Oymar BeiMnenkoma oTnmyana BbiCOkas BONaTUIbHOCTb Ha hoHe
BCeobLen TypOYneHTHOCTM Ha pblHKax. B HacTosilee BpeMs cnpen K aBryCTOBCKMM 3HaYeHUSIM JOXOLHOCTU ANMHHbIX
BbINYCKOB cocTaBnseT B cpegHem 100 6.n. HoBas MHGoOpMaLMs O BO3MOXHOW nokynke 25% EBpoceTn B pamkax
onuuoHa (CpoK MCMOMHeHWs KOTOpPOro uctekaeT B sHBape 2012 r.) Ha ¢hoHe aKTMBHO MPOBOAMMLIX B TeueHue
nocnefHero roga CAMSHUA U MOrMOLLEHUA MOXET 3aMefnTb NMPOoLEecC 00eLLaHHOMO CHXXEHMS TeBep>Kaa U HeraTMBHO
CKa3aTbCsH Ha KPeaMTHbIX PEUTUHIaX 3MUTEHTa, YCUAMB OMaceHns MHBECTOPOB. Mbl, B CBOIO O4epedb, MPOAOSIXKAEM
OLEeHMBaTh BbIMMENKOM Kak CUIbHOMO 3MUTEHTA, BbICOKOE KpeAWMTHOE KAavyecTBO KOTOPOro OyaeT noadepXuBaTbCs
BO3MOXHOCTbIO reHepUpoBaTh CTabuibHble AeHeXHbIe MOTOKW AMSi CHUXKEHWUS AONTOBOW Harpy3ku B CPeLHECPOYHOM
nepcnektvee. Crpef AOAroCpoYHbIX Oymar BbiMmenkomMa Kk kpumsor THK-BP ocTaeTcs paclumMpeHHbiM 1 obnapjaet
noTeHUManom cyxeHms Ha 50 6.n. K pekoMeHO0BaHHbIM paHee Bbinyckam VIP'18 (YTM 7,9%) n VIP'21 (YTM 8,3%)

Mbl fobasnsem cendac nVIP'22 (YTM 8,4%).

TNK-BP International (BBB-/Baa2/BBB-) — Ha gHsx onybnukoBana LOBOMbHO CUibHble (UHAHCOBbIE Pe3ynbTaThl Mo
nToram gesAtm Mecaues 2011 r. YCTON4MBbIN KpeAUTHbIV NPOdUIb NOAAEPKMNBAETCA BbICOKMM AEHEXHbBIM MOTOKOM OT
OMepaLOHHON [OeATeNlbHOCTM, KOHCEPBATMBHOW WHBECTNIPOrpaMMON U HU3KOW LONroBoW Harpyskon. C aBrycra
IoXoOHOCTb Bymar THK-BP He mpeTeprena CylIeCTBEHHbIX M3MeHeHWN. Mbl pekoMeHayem obpaTiTb BHMMaHMe Ha
AnnHHble Bbinyck TMENRU' 18 (YTM 5,3%) 1 TMENRU'20 (YTM 5,7%), TOoprylolwmecs ¢ HeKOTOpon npemuent K

OCHOBHOW KPVBOMW.
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= JIYKOWN (BBB-/Baa2/BBB-) — npuvBnekaTtensHO BbIMMAAAT AJMHHbIE BbIMYCKM €BPOOOAMUTaLmig JNIYKOWNa: nomumo
pekoMeHaoBaHHOro paHee Bbinycka LKOH'19 (YTM 5,7%), C Hawel TOUKM 3peHus, MHBECTOpaM CTOUT obpaTutb
BHUMaHMe 1 Ha Bymary LKOH’20 (YTM 5,8%) — 3T BbINyCKW TOPIyIOTCS HA YPOBHAX 5,7% 1 5,8 % COOTBETCTBEHHO.
Y4uTbiBas, YTO UCTOPUHECKIN KPEOAUTHBIN pUCK JNIYKOWJ1a Haxoamncs Ha ofHOM ypoBHe nnu paxe Huxe dymar THK-BP,
npemus K cpaBHUMbIM Oymarax THK-BP (BBB-/Baa2 /BBB-) npefctaBnseTcs HeonpaBaaHHoOM.

= HK «AnbsiHc» (B+/B) — LOXOQHOCTb PEKOMEHLOBAHHbIX HAMW paHee eBpOODNMralMin SMUTEHTa 3a NocnefHue Tpu
Mecsilla Bo3pocsa B cpefHem Ha 200 0.1. B HacToslLiee BpeMst ypoBeHb AoxoaHocTn bymarn VOSTOK' 15 (YTM 8,7%)
— OfIMH M3 CaMbIX BbICOKMX B He(TAHOW OTPaCiM, YTO, MO HALLEMY MHEHMUIO, He COOTBETCTBYET KPeaUTHOMY KayecTBy
amuTeHTa. Tak, Npemus K ConocTasmMmomy Boinycky Evraz’15 (YTM 6,9% @ Hosbps 2015), KoTopast ceryac coctasnset
180 6.n., Ha Hall B3rNsA, He AoMKHa npeBblwaTb 100 6.0., y4nTbIBas pasHULY B KPeOUTHbIX PEUTUHIaX 1 (PDUHAHCOBBIX
pesynbTatax Komnanmmza 1 n/r 2011 r.

m Ceepcrans (BB-/Ba2/BB) — eBpoboHAbl CeBepcTanu npednaraloT NpuBnekaTenbHylo LOXOLHOCTb Ha BCEW ANMHe
KpVBOW Mpu KOMMOPTHOM YPOBHE KPELUTHOrO Npoduis 3MUTEHTA U ABNSAIOTCS OAHOW 13 Hanbosnee KOHCEPBATUBHbIX
CTaBOK Cpeaun eBpobOHAO0B POCCUMCKNX METaNYypPrdeckmx KoMmnaHui. Mo KpeamntHbIM MeTpukam CeBepctalib MOXHO
cpaBHUTL ¢ HOBATOKoM, eBpoboH/dbI KOTOPOro (C y4eToM pasHULbl B PENTUHIAaX) TOPryloTcs C AUCKOHTOM B pa3mepe
150 6.n. Takxke CTOUT OTMETUTb, YTO, eCNN Ha pbiHKe pybnesbix 0bAUraLMi, B 3aBUCMMOCTU OT CPOYHOCTU, Crpef,
Oymar EBpasa k CeBepctanu coctaBnsieT He MeHee 100 6.n., TO Ha pbiHKe eBPOOOHAOB OH CYLLECTBEHHO YXe, a Ha
KOPOTKOW Alopauuy 1 BOBCE OTCYTCTBYET, YTO, Ha Hall B3rNsad, He COBCEM OMnpaBAaHo. llocne Hallew aBrycTOBCKOM
pekoMeHaauMn nokynatb 6oHAbl CeBepcTany WX LeHbl CyLIeCTBEHHO Mpoceny Ha doHe oblien pacnpogaxmn n K
HaCTOALLEMY MOMEHTY BOCCTAHOBUAUCH NULLb YaCTUYHO, Kak CNefCTBME, UX AOXOLHOCTb Cemvac BoirnaauT ele Gonee
npuBnekaTeNibHO. B 3TOT pas oToenbHO BbigenseM AnuHHbe Bbinyckn — CHMFRU'16 (YTM 6,8%) n CHMFRU'17
(YTM 7,1%), obnapatolime Hanbonee LWMPOKNM Z-CnpefoMm.

= TMK (B+/B1/-) - eBpoboHabl TMK npegnaraloT ofvH K3 Haubonee BbICOKMX CMPefoOB B  POCCUMIACKOM
MeTannypruyeckom cektope. KoMnaHus xapakTepmsyeTcs 4OCTaTOMHO BbICOKMM YPOBHEM nieBepmuaxa — 3,3 no YucTbin
ponr/EBITDA Ha koHel, T n/r 2011 r., 4YTO OTHYaCTV KOMMEHCMPYETCA HNU3KOW AOMEeN KPaTKOCPOYHOW 3a40MKEHHOCTU
(13,4%). Mexpy TeMm, OOHUM W3 3asiBNEHHbIX MEHeOXXMEHTOM MPMOPUTETOB SABISETCS COKpalleHWe [OJSIrOBOM
Harpy3ku o 2,0 B CpefHeCcpo4HOW MNepcrnekTVBe, TOrAa Kak COrfacHO HalleMy MporHosy, no utoram 2011 r. ee
3Ha4eHne cHm3uTca no 3,0. MpuenekaTenbHo BbIFAAAT oba Bbinycka — TRUBRU'18 (YTM 8,8%) u ocobeHHo
kKoHBepTupyembln TRUBRU’15 (YTP 6,7%). B Hawem o63ope oT 13 okTabps Mbl pekomeHmosanu TRUBRU'15 k
MOKYMKe; Ha TOT MOMEHT BbIMyCK TOProBanca K odepre Hepes nostopa roga ¢ foxoaHocrbio 10,8% npu LeHe okono
93% o1 HoMKHana. C Tex Nop BbIMyCK CyLLeCTBEeHHO nogopoxan — Ao 98,3% u ynan B goxogHoct Ao 6,7%. Mbl no-
MpeXHeMy CHUTaeM ero npuBfekaTesibHbIM BBUAY TOr0, YTO OYULLEHHAs OT CTOMMOCTM OMUMOHA AOXOAHOCTb Bymaru
HaxoOMTCA CyLLECTBEHHO Bbillle CNpPaBed/IMBOro 3Ha4YeHs. B cnyydae yxyAlleHWs pbIHOYHOW KOHBIOHKTYPbI MOTeHLMan
CHUXeHUs LeHbl bymarn Bcnen 3a ueHor AP TMK npeactaBnseTcs Ham OrpaHWUYeHHbIM, MOCKOSbKY BIIOXEHHbIN
OMLMOH HaxoamTcs «rnyboKo BHE AeHer».

= CoskoMdnoTt (BBB-/Bal1/BBB-) — noaTteepxaaeM Hally CTaBKy Ha KBA3WCyBepeHHbIA CTaTyC 3MUTEHTa. Bbinyck
SCFRU’17 [OOCTaTOMHO CWUMbHO MOCTPadan B Mepuod BONATUMBbHOCTWM, Tak Kak KoMMaHus obnafaer [oBOfbHO
BHYLLMTENbHOM LONroBoW Harpyskon (Ymctein gonr/EBITDA — 5,6). B Toxe Bpems CoBKOMMOT Haxoamtca B 100-
MPOLEHTHOM COBCTBEHHOCTI roCyAapCTBa, FOTOBOMO BIOXMUTb B KOMMAHMIO 4acTb CPefCTB, KOTopble OyayT Bbipy4eHbl OT
3aMNaHMPOBAHHOM Ha Credylolnin rof, npuBatusaummnm 25% akumm. Mpu 31om cenmyac SCFRU'17 (YTM 6,9%)
TOpryetcs Ha OOHOW KPMBOW C yCTyMNaloLlen emMy MO YPOBHIO KPeAUTHbIX perTuHroB CeBepcTanbio U C MpeMunen B
pa3mMepe Gonee 170 6.n. Kk kpmBon THK-BP, Torma kKak B Hayane aBrycta ee pasmep He npesbiwan 20 6.n. Mbl
pekoMeHayem nokynate Bbinyck SCFRU’17 B pacdeTe Ha TO, 4TO KBa3WCyBEPEHHbIM CTaTyc Oymarm Oynet
CNoCODCTBOBATL BOCCTAHOBIIEHMIO €r0 KOTUPOBOK TEMMAaMM, ONepexXatoLMMM CpeaHEPbIHOYHYIO ANHAMUKY.

CM. Tabnuuy Ha cnepyioLLen CTpaHuLe.
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Bymaru c penTUHrom He HXe B+

Hawm pekomMeHOaunm no KoprnopaTnBHbIM eBpOO6J'Il/II'aLI,I/IﬂM

Bobinyck 06bem, KynoH, % fara fara fara LleHa YTP, % YTM,% [opaums  Z-cnpen PeiTuHr
MIH aonn. KynoHa  odhepTbl noraweHus

Fitch  Moody's S&P
RASPAD'12 300 7,50 22.11.11 - 220512 100,8 - 5,96 0,52 549 B+ B1 -
VIP'18 1000 9,13 30.04.12 - 30.04.18 106,2 - 7,88 489 628 - Ba3 BB-
VIP21 1000 7,75 02.02.12 - 020221 96,3 - 8,33 6,32 625 - Ba3 BB-
VIP'22 1500 7,50 01.03.12 - 01.0322 93,8 - 841 6,78 626 - Ba3 BB-
TMENRU'18 1100 7,88 13.03.12 - 13.03.18 1139 - 528 5,03 367 BBB- Baa2 BBB-
TMENRU'20 500 7,25 02.02.12 - 020220 1103 - 5,67 6,17 370 BBB- Baa2 BBB-
LUKOIL'19 600 7,25 05.11.11 - 051119 109,7 - 5,72 5,94 379 BBB- Baa2 BBB-
LUKOIL'20 1000 6,13 09.11.11 - 091120 102,2 - 581 6,68 374 BBB- Baa2 BBB-
VOSTOK'15 350 9,88 11.03.12 - 11.03.15 1034 - 8,66 2,79 787 B - B+
CHMFRU'16 500 6,25 26.01.12 - 26.07.16 97,8 - 6,80 3,95 564 BB- Ba2 BB
CHMFRU'17 1000 6,70 25.04.12 - 251047 98,1 - 7,10 483 558 BB- Ba2 BB
TRUBRU'15 413 525 11.11.11 11.0213  11.02.15 98,3 6,70 - 1,20 596 - B1 B+
TRUBRU'18 500 7,75 27.01.12 - 270118 94,9 - 8,82 471 725 - B1 B+
SCFRU'7 800 5,38 27.04.12 - 271047 92,5 - 6,93 4,98 538 BBB- Baa2 BBB-

Victo4Hmkn: Bloomberg

AHTOH Tabax, CFA, tabakhav@uralsib.ru

Onbra CTepuHa, sterinaoa@uralsib.ru

Haapexaa MbipcukoBa, myrsikovanv@uralsib.ru
AHapevi Kynakos, CFA, FRM, kulakovan@uralsib.ru
TatbsiHa JHenpoBckas, dneprovskata@uralsib.ru

BHYTpPEHHMM PbIHOK

MuHMbUVH, BO3MOXXHO, BHOBb 3aX04eT COKPATUTb AIOPaLUIO Ha ayKLMOoHe. HoBasi Heflens Ha pbiHKe rocbymar ctapTtoBana C
nageHnst KOTMPOBOK, YTO CTaNo Pa3BUTMEM TPEHAA MUPOBBIX PbIHKOB. B cpegHem rocobnuraumm nogelesenn Ha 0,5 n.n., HO
notepu GOMbLUMHCTBA Hamvbonee NMKBUIHbLIX BbIMYCKOB OKa3anMcCb HECKONbKO HuXKe. WCKNIoYEHMEM CPean HUX MO BMOJHE
MOHSATHBIM MPUYMHAM CTanW WeCTUneTHUIM Bbinyck OP3 26206 1 cemunetHnin OD3 26204, nofelleBeBLMe Donee YeM Ha
1 n.n. CerogHs MuHMWH OOBABUT, TOTOB NI OH 3aBTPa MPOBOAMUTL aykKUMOH MNo Jopa3meltermio OP3. CornacHo rpaduky
MHBECTOPaM A0MKeH ObITb MPeLNoXeH AecATUNETHWUI BbiMyck Ha 10 mnpa py0. Peyb naet o OM3 26205, KOTOPbLIN B NOCNEAHUIA
pa3 gopasMellancs B cepefmHe CeHTsOps. Buepa BbiNycK CTan ayTcanfepoMm pbiHKa, NofelleBeB Ha 3 .M., HO Mpu KpanHe
HM3KOM 0OBbemMe TOproB — ObINO MPOAAHO NWLLL HECKONbKO BymMar. Taknum 00pa3oMm, AOXOLHOCTb MO UTOraM BYEPALLHEro AHs
Bblpocna Ha 40 6.n. 0o 8,6%. Ecnn Obl He BYepallHee pe3koe ABMXeHWe B OymMare, WaHCbl PAa3MeCTUTb CTOSMb AMMHHBIV BbINyCK
ObIM Obl HEMIOXMMM, MOCKOJbKY AOXOAHOCTb 8,2% Bcero Ha 10 0.M. Bbile, YeM B cepefuHe CeHTA0ps, Korha npoBOAMIICS
ayKUMOH, HOo pa3Huua B 50 0.n. koHevHo, Gonee cyulectBeHHa. UTak, ecnn cerogHs OM3 26205 He ypacTcs oTbirpaTb HacTb
noTepb NpedblayLero AHs, To MUHMWH BNOSIHE MOXET MO0 OTMEHWUTL ayKUMOH, MO0 3aMeHNTb BbIMyck Ha Donee KOPOTKUI —
M To 1 gpyroe Obino Obl BNonHe forvdHo. Kak nokasana npeaplaylias Hefens, cnpoc Ha O®M3 ectb, nostomy 6onee
LenecoobpasHbiM Obino Gbl COKPATUTL AOPALMIO 1 MPOBECTU ayKLNOH.

OXUBJIeHUe Ha NepBUYHOM PbIHKE: Ha PbIHOK BO3BpalLaeTcsl KBa3suCyBEPEeHHbIN 3aeMLMK. O HaMepeHUn BbIUTK Ha
NepPBUYHbIN PbIHOK AOMFOBOro Kanutana BYepa Takke 0OBbABUA OAWH M3 CaMblX HaAeXHbIX POCCUMCKMX 3aeMLLUMKOB — [a3npoMm
(Baa1/BBB/BBB). B HosiGpe KOMMNaHWUsl MAaHUPYET OTKPbITh KHWUTY 3asBOK Ha pa3mMellieHre HOBOro pybneBoro Bbinycka rasnpom
kanuTtan-3. O0beM smmuccum coctasut 15 mMnpg pyb., Cpok obpalleHns — Tpu rofa ¢ odepTon vepes rof. MapkeTuHr Bymarn
NPOXOANT C OPUEHTMPOM KYMOHa Ha ypoBHe 7,25-7,75%, 4To COOTBETCTBYET 3heKTUBHOM NOXOAHOCTU K OepTe B pamepe
7,38-7,90%. CTpyKTypa HOBOTO BbiMycka HETUMW4YHA AN 3aeMLiMKa — B KayectBe 3MuTeHTa BbicTynaeT OOO «lasnpom
Kanutan» nog nopy4ntenbsctso OAO «[a3npom». OPUEHTUPOBOYHbIM AMANa30H AOXOOHOCTM NpefnaraeT NPeMmio B pasmepe
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80-906.n. k kpwBoW [a3npoma, pybneBble BbIMYCKM KOTOPOrO B HacTosillee BPEeMsi, MO Hallel oueHKe, HaxoasaTcs Ha
CnpaBennvBbIX YPOBHsX. Ha Hall B3rnsg, npefnoxXeHne BbIMMSAUT NpUBReKaTeNbHO 1 Npexae BCero byaet nHTepecHo bornee
KOHCEpBaTUBHbLIM MHBECTOPAM, HE CKITOHHBIM MPUHUMAaTh Ha CeDs CyLLLECTBEHHbIE PUCKU.

Onbra CtepuHa, sterinaoa@uralsib.ru
TaTbaHa [JHenpoBsckas, dneprovskata@uralsib.ru
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OEHEXHbIA PbIHOK

JINKBUAHOCTb HAYNHaeT pacTtn No npowectBuv nepmnoga HanoroBbix nnartexew

JlukBupgHocTb pactet, Ho ctaBku MBK cTosiT Ha mecTe. [eprof HanoroBbIX NaTeXen 3aBepLUNIICS, U YPOBEHb JIMKBUOHOCTY
Hayan nosbiwaTbca. OCTaTKM Ha KopcyeTax KpeamnTHbIX opraHmn3aumin B baHke Poccum Beipocnu Ha 135,4 mnpg pyb. oo 681,3
MIpa pyb., a aeno3utbl 6aHkoB B LIb — Ha 22,4 mnpga py6. oo 122,0 mnpa py6. bonblunHcTBO cTaBok MBK He namMeHnnochb,
O[HAaKO MHAOMKATMBHAA CTaBka Mo OAHOAHEBHbIM KpeauTam MosPrime Bblpocna Ha 14 6.n. u coctaBuna 5,65%. Obbem
onepaumnin PEMO c Ub ocTaeTcs oveHb 6onblimMM — BYepa cnpoc 6aHkos Ha PEMO goctur 373,5 mnpa pyb., 4to Ha 36% Bbille
rokasaTtens npefblayLler ceccum, Npu 3ToM CpefHss OQHOLHEBHas CTaBka cocTaBmna 5,275%, 4to nuwb Ha 1 6.0. Bbille CTaBKM
npeablaywero AHA. Mbl 0XXMaaeM, HTO CEerofHALIHAA Ceccus MPOMAET CMOKOMHO, a POCT NNKBMAHOCTW, TPAAMLUMOHHBIA nocne
3aBepLUEHMs HAJTOrOBbIX MiaTexen, NpUBeLEeT K MOoHMXKeHMo cTaBok MBK. OpHako 3aBTpa H6aHkamM HeobXoaMMO BEpHYTb CO
CBOMX Aeno3nToB cpeacTBa MUHMKMHY, 4TO CO34aCT AaBNeHne Ha NMUKBUAHOCTb. CerogHs MUHNCTEPCTBO (MHAHCOB NPENOXNUT
55 mnph pyb. BpeMeHHo cBOOGOAHbIX OIOAXETHbIX CPeACTB ASf pa3MelleHus Ha OaHKOBCKMX Aemno3uTax, YToObl 3aMecTuTb
3aBTPALLHMIA OTTOK.

CoBoKynHble cpeacTBa 6aHkoB B LB PD, mnpa

py6., 1 ogHOAHeBHas cTaBka MosPrime, % Kypc neHa/ponn.
CpeactBa 6aHkos B LIE PO, Mnpa.pyb. (nes.wwk.) 82 -
OpropHeBHas cTaBka MosPrime, % (npas.Luk.) 81
1600 - r 6,0
80
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79 -
L 50
1200 | 5
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800 -| L35 76
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Wctounmnku: Lb PO WctoqHunku: Bloomberg

Py6nb koppektupyetcs Ha ¢oHe rnobanbHbiX (paKTopoB. Buyepa kypc pybns ynan, nocne Toro kak nobun Makcmym
C Havana ceHTsbps. OCHOBHbIMU MpUYMHAMK OcCnabneHus pybns ABASIOTCS MEeCCMMM3M Ha rnobasibHbIX pbiHKaX, BaNlloTHble
NHTEPBEHUMN SiNOHCKoro LleHTpanbHoro 6aHka, KoTopble MPUBENW K YCUNEHWIO Jofnapa, a Takxke TexXHuYeckas Koppekuums
pybns nocne fonroro neprofa pocta. Buepa Ha MMBB ponnap npnbasun 47 koneek 1 3akpbincs Ha yposHe 30,16 py6./monn.,
ycrnexn eBpo Obinu Gonee CKPOMHbLIMU — POCT BCEro Ha 4 konewrkn fo 42,18 pyb./eBpo. buBanioTHas Kop3MHa Bblpocna Ha
27 koneek 0o 35,57 py6. CerogHs nHAeKC fonnapa npogoimkaet asuratecs seepx (+0,3%) nocne BYepaLLHEro yBenMyeHns Ha
1,9%. EBpO napjaer Ha onaceHmax B OTHOLUEHWW LOSITOBOrO KpU3KMCa eBPO30HbI — BYepa OH notepsan 2,1% npoTtue fonnapa u
cerogHa ynan Ha 0,4% po 1,38 pgonn./eBpo. fINOHCKas MeHa HEMHOro yKpenunacb BCIeL 3a Pe3KMM MafeHuem nocne
NPOBEeAEHHbIX AMNOHCKMM PErynsTopoM BaslOTHbIX MHTEPBEHLMI W TOPryetca Ha ypoBHe 78,1 meHbl/ponn. LleHbl Ha HedTb
CMOTPSAT BHW3, NPOA0SIXKaA TPEHA NpedblayLen ceccun: B4epa Brent onyctmnack Ha 1% U cHu3mnack Ha 1.1% cerogHs no 108
fonn./6app., MUHUMYM € 10 okTAbps, noTepyn MecsuHbIX dblodepcos Ha WTI Obinn He cTonb 3HaumTenbHbl (-0,8% Byepa 1 -
0,3% cerogHs YyTPOM), U B HacTosillee BPeMsi OHU KOTUPYIOTCS y oTMeTkn 92,3 gonn./6app. Mbl oXuaaem, YTO CerofHs
POCCMINCKas BaioTa NPOAOIXKMUT CHUXeHMe 1 ByaeT ToproBaTbcs B Ananasore 30,4-30,5 pyb./nonn.

CM. Ha cneflyioLLen cTpaHuLe.
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Hatanebs MaviopoBa, mayorovang@uralsib.ru
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HOBOCTU SMUTEHTOB

Bank Pycckui Cranpapr (B+/Ba3/B+)

HoBoe npeanoxxeHue 6MpxkeBbIX o6nuraunmn

Pycckun CTaHpaapT BHOBb TeCTUpPYeT pbIHOK pyGneBoro pgonra. Buepa baHk Pycckun CTaHgapT oObaBMN O pa3MelleHnn
HOBOW cepun BupxeBbix obnuraum Pycckmi CtaHgapt-60-1 obbeMoM 5 mnpa pyb., cpokom obpallieHns Tpu rofia 1 odepTomn
yepe3 rof. KHura 3asBOK Ha ydacTue bymeT oTkpbiTa ¢ 31 okTbps no 9 Hosbps, a pa3melleHne NpedBapuUTeSIbHO HaMeYeHo Ha
11 Hos0ps. OpMeHTMp No CTaBKe KyrnoHa onpeaeneH B Anana3oHe 10,50-11,00 % n cooTBeTCTBYET 3hPEKTUBHOM AOXOAHOCTM
K ocepTe Ha ypoBHe10,78-11,30%. C Hayana okTsbps 3TO yXe TpeTbe npepnoxeHne BPC — Ha npownon Hefene GaHK
YCMeLHo pa3MecTun LectumecsyHble ECP Ha cymmy 150 miH. gonn. nod 8,5% (opueHTUp no AOXOAHOCTM cocTasnan 8,75—
9,00%), a 4yTb paHee gopa3MecTun pybnesbi Bbinyck Pycckmin CtaHgapT-8 Ha 3,4 mnpa pyb. ¢ goxomHoctbio 10% npu
aopaunn 0,49 ropga. HoBoCTb O pasMelleHUM He CTana HeoXMAaHHOW. Elle B KOHLEe MPOLUMOro rofa MeHegxXXMeHT DaHka
3asBASAN O FOTOBHOCTW MPUWBMEKaTb B TeKYLLEM FOAY 3aMMCTBOBaHWS ob6beMom Ao 400 MIIH LOMM. Ha BHELHWX pbIHKax W OO
10 mnpg py6. Ha BHYTPEHHEM.

CnpaBeanvBbIA OPUEHTUP JOXOAHOCTM HAaXOAUTCA Gnudke K HUXKHEWN rpaHuLe yKasaHHOro AauanasoHa, UHBecTopam
eCTb M3 Yero BblOMpaTh. [ocne AnnUTENbHOro nepepbiBa NEPBUYHbBIN PbIHOK BHOBL CTafl AOCTYMHbIM ANl MHOTUX 3SMUTEHTOB
(NpenmyLLLIeCTBEHHO BTOPOrO 3LIEN0HA), KOTOPbIe MOCMELIWIN BOCNONb30BaThCs GnaronpusTHbM MOMeHTOM. Ec/v ellie B Havana
Mecsilia NMKBMOHOCTb Ha BTOPUYHOM pblHKE MpakTW4Yecky OTCYTCTBOBana, a BblIOOpP KavecTBeHHbIX NWKBUAOHbIX Oymar
DaHKOBCKOro cekTopa Obln OrpaHUYeHHbIM, TO YXKe CErofHs y4acTHMKaM pbiHKa eCTb 13 Yero BblbpaTb. B HacTosilee Bpems
NPOXOAMT pa3MeLLieHne BoinyckoB OMT-baHka (Ba1/BB), Kpeout EBpona BaHka (Ba3/BB-), baHka 3eHuT (Ba3/B+), a Takxe
JHenbtakpeamt (Baa2). bombluas 4acTb BbINYCKOB Pa3MeLLaeTcss C NpemMmnert KO BTOPUMYHOMY PbIHKY, SMUTEHTbI MpenfaraloT
NpVBeKaTesIbHyO0 JOXOLHOCTb NPV YMEPEHHOM PbIHOYHOM purcke. OpUEHTUPLI HOBOTO BbiMycka Pycckoro CTaHgapTa BbIrnagart
NpuBReKaTeNlbHO Kak Mo OTHOLLEHMIO K TEKYLLMM JOXOAHOCTAM Oymar B ©aHKOBCKOM CEKTOpPE, TakK 1 MO CPaBHEHMIO C HEALABHUMM
pa3MeLLeHVsAMM SMUTEHTA. YTO KacaeTcsi OLeHKM BbiMycka, TO Hambosnee MOAXOAAWMM OPWEHTUPOM [N OMpefeneHuvs
CNpaBefIMBOM JOXOAHOCTN ByMary Pycckmin CtangapT-bO-1 Mbl cinTaem HoBble Bbinyckn OTTM-baHk-60-2,3 1 KpeauTEBpona-
Bo-2. OTI-baHk npeBocxoauT Pycckmin CTaHOapT Mo KPeAUTHOMY KadecTBy, MMeeT boree CUIbHYI0 KOMOWHALIMIO PEUTUHIOB, a
Tak>ke SBNAETCA JOYEPHEN CTPYKTYPOM MHOCTPaHHOW pUHAHCOBOM rpynmbl. C y4eTOM BbilLecka3aHHOro npemums K Bbinycky Gonee
CUNBHOTO KOHKYPEHTA [0MKHA COCTaBNsATb He MeHee 50 6.1.

B To e Bpems Mpu COMOCTaBMMOM KPedMTHOM KadecTBe nmpefnoxeHue Bbinycka KpeautEspona-50-2 (opueHtnp 11,04-
11,30% K odepTe Ha rofl) B pamkax pPa3meLlaeMoro AMana3oHa Bbirnsaaut 6onee 3aMaHYMBO, OHAKO, Y4MTbIBAsH BbICOKMIA
CMpOC Ha KOPOTKMe ByMary Ka4ecTBEHHbIX SMUTEHTOB, Mbl HE UCK/IOHaeM BO3MOXKHOCTM pa3melleHus Bymaru ¢ 6onee HU3KOM
JOXOOHOCTbIO.

Mpenbloywme nybavkaumm no Teme:

6 ceHTAOps 2011 T. BaHk Pycckmm CraHpapT — MocnekpusncHoe npeobpaxeHue. baHK, OTCTaBaBLIMIM OT NUOEPOB BO
Bpems Kpun3suca, [obuncs npeBoCcxoaHbIx pesynbtatos B 1 n/r 2011 r.

http://www.uralsibcap.ru/products/download/110906_FI_RSB_1H11%20Results.pdf?docid=11400&lang=ru

CM. rpaduk Ha cneflyioLlen cTpaHuLe.
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CnpaBep.anbM OPUEHTUP AO0XOAHOCTM HOBOIO BbiNyCKa BbIrMAAUT NpUBJieKaTeslbHO GnnKe K HUXKHeNn rpaHnue guanasoHa

OtnenbHble pybnesble BbiNyCKn 00nMUraLmin poccunckmnx GaHkos
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Fpynna Yepxusoso (B2)

OnepauuoHHble pe3ynbTaThbl 3a 3 KB. 2011 .
AeMOHCTPUPYIOT POCT LieH 1 060bemMa Npou3BOACTBA

Bbipyyka B JonnapoBom BbipaXkeHnM Bbipocna Ha 39% rop, Kk roay. Byepa Mpynna Yepkr30Bo NpeacTaBmiia onepauyoHHble
pe3ynbTatbl 3@ 3 kB. 2011 r., OTpasmBLUME 3HAYUTENbHBIM POCT NPOM3BOACTBA WM CyLLECTBEHHOE NoBblleHue LeH. CoBOKyMnHas
BbIpyYKa yBenmuunace Ha 31% (34ecb v ganee AuHaMyKa pe3ynbTaToB MPeACTaB/ieHa B CPABHEHWN C YPOBHIMU FOANYHOMN
AaBHOCTU, eCiv He yKa3aHo nHoe) po 12,2 mnpa pyb. (B 4onnapoBoMm BbipaxkeHUn — Ha 39% fo 420 mnH gonn.). Beipydka B
cerMeHTe Msica NTULbI NoAHANAck Ha 44% 0o 5 mnpa pyb. bnarogaps PocTy Npou3BoacTBa Ha 44% 0o 68 Thic. T. Bbipyyka B
noApasfeneHnmn CBMHOBOACTBa BO3pocna Ha 34% [0 2 MApA pyOd. B CBA3M C yBENMYEHEM 0ObeMa NPOU3BOACTBA U POCTOM LIEH.
B 1O Xe Bpems poCT BbIpyYKkM B noppasgeneHun msconepepabotkun (Ha 21% po 5,2 mnpg py6.) Obin QOCTUMHYT 3a cyeT
MoBbIWEHNS LieH Ha 16%. Npon3BOACTBO Msica NTULbI U MsiconepepaboTka Tak Xe, Kak 1 paHblle, BHECIU HanbomnbLWMIA BKNa, B
Npofaxu: AoNs 3TUX CerMEeHTOB B ODLLEN CTPYKTYpe Bblpydk cocTaBnsaeT 41% 1 43% COOTBETCTBEHHO.

LleHbl noBbiwaloTcs, 06beM nNponsBoacTBa pactet. B 3 kB. 2011 r. NpoM3BOACTBO MsACa MTULbI YBENMYMBANOCH 3a CYeT
OpraHM4yeckoro pocta obbemoB Ha nTuuedepMax B bpsHcke, a Takke 3a c4eT Bknaga Moccensnpoma B 2011 r. Beuay
COKpALLEHNSt MMMOPTa U HN3KOMO YPOBHS 3aMacoB pybneBble LieHbl Ha MACO MTULbI MOBLICMANCL Mo 1Toram 3 kB. 2011 1. Ha
1,5% kBapTan kK kBapTany nocie 1,9-NpoueHTHOro pocta BO 2 KB., HO MPW 3TOM OCTaNuCb Ha YPOBHE FOAMYHOW OABHOCTU.
MpON3BOACTBO CBUHMHbBI BO3POCNIO Ha 22% rofd K rofdy, Xota U C Hu3kon Gasbl 3 kB. 2010 r., koraa Ha obbeMe npopdax
CKa3anuncb HebnaronpuaTHble MOrofHble YCroBuMs. Ha hoHe BO3pocLlero cnpoca Ha rotoByto NPoayKUMio Yepkmn3oBa 13 cermeHTa
MsiconepepadoTkn 06beMbl BbIPOCN Ha 4,5%, a LieHbl NOBLICUANCH Ha 16%.

Mo3utmBHble oxupanus Ha 2 n/r 2011 r. CokpalleHne MMMOpTa W MOBbIWEHWE CNpoca, a TakXkKe OrpaHnYyeHHoe
NpeanoXeHne CBUHWHbI HA PbiHKe NO3BONUAK Tpynne YepKn3oBO OTHACTU NEepeNioXmTb POCT 3aTpaT (B TedeHue npedblayLimx
KBapTanoB) Ha mnotpebuTener — MoCpeacTBOM MOBLIWEHWUS LieH. YCKOpeHWe pocTa BbIPYYKM OTHOCMTENbHO MpeablayLlero
KBapTasna 3a C4eT yBennyeHus obbema NpoM3BOLACTBA 1 MOBLILLIEHWS LieH, a TakKe TeHAEHLUMS K CHUXEHMIO LIeH Ha KOpMa MoryT
NpW1BECTM K NOBbILLIEHWIO peHTabenbHOCT Mo uToram 3 kB. 2011 . OTHOCUTENbHO NpedblayLlero kBapTana. B uenom komnaHms
nokasana pocT A0M1apOoBOM BbIPYYKM B OANYHOM UcHMcneHmmn 3a 9 MecsaueB 2011 r. Ha 3,4 n.n., NPeBbICMB KOHCEHCYC-MPOrHO3
Bloomberg no wtoram roga Ha ypoBHe 26,1%, Mo3TOMYy, MO HaweMy MHEHWIO, MybnvKaums pes3ynbTaToB MOXET Bbi3BaTb
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MO3NTUBHYIO PEaKLMIO PbIHKA. O6J'II/IFaLLI/Il/I KOMMNaHNW NMPaKTN4eCKN HENMMKBUOHbI, M, Ha Hall B3rnan, He NpeacTaBlidioT MHTepeca
ONA MHBECTOPOB.

Hapexaa Mbipcukosa, myrsikovanv@uralsib.ru

HJIVIK (BBB-/Ba1/BBB-)

Ewie oaHO pa3meLl,eHne B NepBOM 3LUEJIOHEe C BHYLUUTEIbHOMN NpeMuen

HIMK pa3smectut 6oHAabl Ha 10 mnpa py6. B noHeaenbHWk HIIMK oTKpbIn KHUMY 3asBOK Ha pa3MeLleHme HOBOro Bbinycka
OupxeBbIx obnuraum cepum 6O-07 obbemom 10 mrph py6. Cpok obpalleHus BbiMycka COCTaBUT TPW rofda, NMpu 3TOM B
3aBUCKMMOCTI OT pe3ynbTaToB cbopa 3asBOK MO BbINMYCKY MOXET ObiTb yCTaHOBNEHa NonyToparofoBas odepTta. HaoMKaTMBHan
CTaBKa KymnmoHa, MapkeTupyemas opraHusatopamu, coctasnseT 8-8,5% npw pasmelleHun C odepTon, 4TO NoapasymMeBaeT
JoxodHocTb Kk odepte 8,16-8,68%, unu 8,75-9,25% npn pas3melleHnn 0e3 odepTbl, YTO [OMXKHO COOTBETCTBOBATb
IOXOOHOCTM K MoralleHuio Ha ypoBHe 8,94-9,46%. KHura 3asBok OyaeT 3akpbita 10 Hosbps B 15:00, a TexHMyeckoe
pa3MelleHune nporaeT 15 Hosbps 2011 r.

Bbinyck npeasaraeT cylecTBeHHY0 NPeMuio KO BTOPUYHOMY PbIHKY. B HacTosawmi momeHT HITIMK Ha pbiHKe ny6nmMyHoro
Jonra npeacTaBneH TpeMs BbiMyckammn D1pXeBbIx obnuraumii obumm obbemomM 25 Mnpa pyb., mpy TOM 4TO AlopaLs caMoro
ONMHHOMO K3 Hux cocTaenseT 1,35 roga. C nNompaBKOW Ha HEBBLICOKYIO JIMKBUOHOCTb OTMETMM, YTO CPEAHAs BenuyMHa
kpeautHoro cnpepa kK O®3 cocrasnseT okono 50-70 6.n. npotme 80—90 6.n. 4O Havana akTMBHbIX PACNpPOdax POCCUMCKMX
akTMBOB, YTO MPeLCTaBAANOCH HaM Oofee onpaBAaHHbIM, WCXOAS W3 Yero CnpaBednMBas [OXOLHOCTb obnuraumm npwm
pa3MelleHum 6e3 ohepTbl HAXOAMTCA Ha ypoBHe 8,4%, a ¢ odepTon — 7,6%. Takium 06pa3oM, MHANKATMBBI OPraH1M3aToOPOB Mo
LLOXOAHOCTM BbIrNAAAT Oonee Yem npuvBnekatensHo. Mbl CHUTaeM, YTO BbIMYCKM WHTEPECHbI ANf y4acTUs U OXMAAEM, YTO
pa3MeLLeHVe COCTOUTCA MO HUXKHEW rpaHuLe AMana3oHa. XOpOoLMM OPUEHTUPOM SBASETCA HeaBHee pa3MeLLeHre CXOXero no
MeTpuKaM U penTuHram Bbinycka 6oHaoB OCK, KOTOpbIA BBUAY YXYOLIMBLUMNCS KOHBIOHKTYPbI Takxke MpoLUesn Npu CONMAHOM
NpPeMmnK KO BTOPUHHOMY PbIHKY, YTO eLLle Napy MecsLeB Ha3ag A% SMUTEHTOB NEPBOIo 3LUENOHa ckopee ObiNo NCKIIYeHVEM.

HoBbin Bbinyck HIIMK npegnaraet cyLiecTBeHHYIO NPeMUto KO BTOPUYHOMY PbIHKY
Pybnesble obnuraumm HIAMK, 31.10.2011
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UcrouHmkn: MMBb, Bloomberg, pacyetsl YPAJICUba
Mpenplaylive nyénvkaumm no Teme:
26 aBrycta 2011. HIIMK — [lyx KoHcepBaTM3Ma. Bbicokve duHaHcoBble pesynbtathl 3@ 2 kB. 2011 r. no US GAAP,

HW3KMIM NpOrHo3 Ha 3 kB. 2011 r.

http://www.uralsibcap.ru/products /download/110826_FI_NLMK_2Q11%20Review.pdf?docid=11269&lang=ru

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

Jonrosow pbIHOK

2 Hos0ps
4 Honbps

7 Hosbps
9 HoAbpS

10 Hos0ps

11 Hos0pA

GAR YPAACMIB | K3MUTAN

Ocbepra tOrnHBecTpervoH-01 (0,9 mnpa py6.). Morawexne Mpotek GurHaHc-01 (5 mapa pyo.).

MoraweHwve TepHa-durHaH-02 (1,5 mnpg pyb.). MoraweHne NOK POA-UNHBecT-01

(0,6 mnpg pyo.).

OdbepTa buHbaHK-2 (1 Mipg pyb.).

Odbepta Poctenekom - Ypan 50-01 (1 mapg py6.). MoraweHne OP3-25063 (30 mapa pyo.).

MoraweHune baHk 3eHnT-03 (3 Mnpa py6b.).

Odbepta TexHoOHUKOJb-®uHaH-02 (3 mnpa py6.). Morawexne ANXK-2011 CLN (2,6 mnpa

py6.).

Odepta Meyen 5O-01 (5 mnpg pyo.).

JeHeXHbIn

PbIHOK
2 Hos0ps BaHKM foNXHbI BepHYTb MUHGUHY 97,2 mnpg, pyo.
9 Hos0ps BaHKk1 gonxHbl BepHYTb MuHbUHY 201 Mnpg, pyo.
15 Hos0ps Ynnata CTpaxoBblx B3HOCOB
16 Hos0pA BaHkM fonXHbl BepHYTs MunHGKHY 50 Mnpg, pyo.
21 Hosbps Ynnata 1/3 HOC3a 3 k8. 2011 T.
23 Hosbps BaHku fonXHbl BepHYTs MUHGKUHY 95 Mnpg, pyo.
25 HosAbps Ynnata HOMW n akum3os
28 Hosbps Ynnata Hanora Ha Npubbinb
30 Hos0pst BaHK1 fonkHbl BepHYTb MuHbUHY 38 Mnpg pyo.
KANEHOAPb ODEPT
Jara O6bem LleHa CraBKa HoBas [ata cnepytowen
obe Bbinyck Bbinycka, odepTbl, npeabiayuier cTaBKa odepTbl /
Tbl
P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
02.11.11 tOrvHBecTpernoH-01 900 100 13,75 -
07.11.11 BuHGaHK-2 1000 100 8,85 -
O P -
09.11.11  OPepraPocrenexom 1000 100 10,8 .
Ypan bO-01
T HWNKOJ1b- -
10.11.11 OeZXHO buranc 3000 100 13,5 13,5 7 mapta 2012
1M1 Meyen BO-01 5000 100 12,5 -
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PbiHOK py6neBbix o6nurauui

dfb YPAACUB | K3NUTAN

DOara Mecsiues go Kotuposku OoxoaHocTb, %

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

% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
TKoHTUH-2 7,000 R 875 15.12.11 14.06.12 75 95.01 Motpe6. yen.
AGconioT-5 1,800 R 800 01.02.12 30.07.14 27.07.16  33.0 56.9 BB+/Ba3/ OUHaHCbI
ABanrapa-3 1,500 R 800 11.11.11 18.05.12 10.05.13 6.6 183 99.90 1 99.50 100.15 8.36 7.72 0.47 or3eaH/B2/ OuHaHC!
ABTOBA3-4 5,000 R 010  22.11.11 24.05.12 20.05.14 6.8 30.6 90.01 94.98 B-// MauuuocTp. 1 np.
AlpoCoto3-2 1,500 R 17.00 28.12.11 28.03.12 49 90.00 CenbeK. X03.
AVKK 2011 2-2 7457 R 6.00 15.12.11 15.09.43 382.8 [Baa3/ OuHaHCI
AVDKK-04 900 R 870 01.11.11 01.02.12 3.1 /Baa1/BBB OuHaHCbI
AVDKK-05 1320R 7.35  15.01.12 15.10.12 15 100.20 400 100.21 101.00 7.32 7.31 0.87 /Baa1/BBB OuHaHCbI
AVDKK-06 2,000 R 740  15.01.12 15.07.14 325 91.00 [Baa1/BBB OuHaHCI
AVDKK-07 4,000 R 768  15.01.12 15.07.16 56.5 95.00 2,884 95.01 98.97 9.96 8.06 245 /Baa1/BBB OuHaHCbI
AVDKK-08 5,000 R 763 15.12.11 25.03.14 15.06.18 288 79.5 100.00 404,153 96.70 99.15 7.85 7.85 7.56 144 /Baa1/BBB OuHaHCbI
AVDKK-09 5,000 R 749  15.11.11 15.02.15C 15.0247 396 63.6 93.02 100.20 [Baa1/BBB OuHaHCI
AVDKK-10 6,000 R 805 15.11.11 15.11.18 846 96.00 99.00 /Baa1/BBB OuHaHCbI
AVDKK-11 10,00C R 820 15.12.11 15.09.2( 106.6 95.00 100.0C /Baa1/BBB OuHaHCbI
AVDKK-12 7,000 R 1075 15.12.11 15.12.13 255 108.00 5 106.93 108.00 9.59 [Baa1/BBB OuHaHCbI
ADKK-13 7,000 R 10.75  15.04.12 15.04.18 775 115.00 116.15 /Baa1/BBB OuHaHCbI
AVDKK-14 7,000 R 1075 15.11.11 15.05.23 138.5 115.65 116.75 /Baa1/BBB OUHaHCbI
AVDKK-15 7,000 R 1075  15.03.12 15.09.28 202.7 116.00 [Baa1/BBB OuHaHC!
AVDKK-16 10,000 R 825 15.12.11 15.09.21 118.6 96.51 98.99 /Baa1/BBB OuHaHCbI
AMDKK-17 8,000 R 9.05 15.01.12 15.04.22 125.6 103.98 260,997 101.05 8.66 8.67 5.58 /Baa1/BBB OuHaHCbI
AVDKK-18 7,000 R 800 15.01.12 18.04.16 150723 536 140.5 98.70 314,963 96.00 100.00 8.62 8.08 348 [Baa1/BBB OuHaHCI
AMDKK-19 6,000 R 770 15.11.11 19.05.15 151125 426 168.6 99.75 900,000 93.00 100.50 8.01 7.60 2.85 /Baa1/BBB OuHaHCbI
AVDKK-20 5,000 R 860 15.12.11 15.12.27 193.6 /Baa1/BBB OuHaHCbI
And-2 1,000 R 1125 231211 30.12.11 21.12.12 20 137 185,000 99.80 100.15 Mepva
Axbapc-5 5,000 R 825 17.04.12 15.10.13 235 100.00 1,601 99.50 101.00 8.23 BB/Ba3/ OuHaHCbI
AKpOH-2 3,500 R 820 22.03.12 19.09.13 22.7 98.50 258 98.50 106.80 9.28 8.25 1.62 B+/B1/ Xum. pom.
AKpOH-3 3,500 R 1385  23.11.11 25.05.12 20.11.13 6.8 247 103.50 104.00 B+/B1/ Xum. npom.
AkpoH-4 3,750 R 795 29.11.11 29.05.14 18.05.21 30.9 114.6 98.00 99.00 B+/B1/ Xum. npom.
AKpOH-5 3,750 R 795 29.11.11 29.05.14 18.05.21 30.9 114.6 99.00 50,000 98.00 100.90 8.56 7.77 212 B+/B1/ Xum. pom.
Anpoca-20 3,000 R 895 27.12.11 23.06.15 438 101.60 = 0.09 42 95.00 101.40 8.70 8.74 2.88 BB-/Ba3/BB- mra
Anpoca-21 8,000 R 825 22.12.11 25.06.13 18.06.15 ~ 19.8 436 100.77 | 0.00 67,106 100.50 100.90 7.97 8.12 142 BB-/Ba3/BB- mra
Anpoca-22 8,000 R 825 27.12.11 28.06.13 23.06.15 199 438 100.90 = 0.52 104,055 100.50 100.90 7.89 8.1 144 BB-/Ba3/BB- mra
Anpoca-23 7,000 R 895  22.12.11 18.06.15 436 101.25 | 0.01 160,001 101.10 101.30 8.82 8.76 2.86 BB-/Ba3/BB- mra
Anbghabatik-1 5,000 R 825 07.02.12 06.02.14 02.02.16  27.3 51.1 99.23  0.12 28 98.75 99.25 8.81 8.16 1.91 BB+/Ba1/BB-  ®uHaHCbl
AnbsicHK BO-1 5,000 R 9.25 07.02.12 04.02.14 272 98.97 037 105,000 96.01 98.99 9.99 9.15 1.87 BI/B+ Hechtb 1 ras
AnbsiHcHK-3 5,000 R 975 31.01.12 01.08.13 210720 210 104.7 100.80 2 98.00 101.09 9.44 9.45 147 BI/B+ Hecbtb 1 ras
AnbsiHcHK-4 5,000 R 885 13.12.11 09.06.16 01.06.21 55.3 115.1 98.05 253,112 92.00 98.00 9.60 8.73 342 BI/B+ Hecbtb 1 ras
AnbsiHcHK-6 7,000 R 885 16.12.11 15.06.16 04.06.21 55.5 115.2 94.50 75,000 94.00 96.00 10.64 9.05 3.38 BI/B+ Hecbtb 1 ras
AwypMetann-7 2,100 R 18.00 31.12.11 30.06.12 8.0 mrg
AnT3616-2 1,200 R 18.00  06.12.11 05.06.12 7.2 98.55 799 98.60 98.98 2437 1778 027 GapmaljeBTHka
Atom3HMpom-6 10,000 R 750  15.08.12 15.08.14 335 99.00 479,283 90.00 100.90 7.89 7.46 240 1/BBB- OneKTpoaHepr.
Aspodpnot 50-1 6,000 R 7.75  09.04.12 08.04.12 173 100.5C 5 98.50 100.5C 7.51 7.68 1.29 BB+// TpaHcnopt
Aspodpnot 50-2 6,000 R 7.75  09.04.12 08.04.13 173 100.60 5 95.02 100.60 743 767 1.29 BB+// TpaHcnopt
BantHeB-2 1,500 R 9.00 15.03.12 20.03.12 10.09.15 46 46.4 B3/ OuHaHCbI
BankMockBbI-2 10,000 R 7.55  03.02.12 01.02.13 15.1 100.25 1 99.05 100.25 7.46 7.40 112 BBB-/Ba2/ OuHaHCI
BaHkCMe BO-1 5,000 R 825 10.04.12 09.04.13 17.3 95.00 or3saH/Bad/ OuHaHch!
BakCr6 6O-2 5,000 R 750  26.03.12 27.03.12 23.09.13 49 228 10061 0.56 33 100.65 6.01 7.40 0.38 oT3BaH/Ba3/ OuHaHCbI
BahkCr6 6O-4 3,000 R 850 15.12.11 17.12.12 121243 136 254 95.75 100.69 oraeaH/Ba3/ OuHaHC!
BawHeTb-1 15,000 R 1250  20.12.11 22.12.12 13.12.16 137 61.5 106.15  1.17 40 104.95 106.05 6.87 1129 098 Hetbtb 1 ra3
BauwHedTb-2 15,000 R 1250  20.12.11 22.12.12 131216 137 61.5 104.52 105.00 Hethtb 1 ras
BauwHedts-3 20,000 R 1250  20.12.11 2214212 131216 137 61.5 104.50 105.20 Hedbtb 1 ras
Beno-2 2,000 R 0.01  23.02.12 23.02.12 38 93.02 97.49 mra
BuHbaHk-2 1,000 R 8.85 28.04.12 29.04.13 18.0 97.50 101.00 oT38aH/B2/B- OuHaHch!
BK EBpaaus-1 5,000 R 840  28.12.11 27.06.16 20.06.18 559 79.7 98.52 14,000 90.02 99.00 8.98 8.29 3.51 BB/ Hedbtb 1 ras
BHIM Napuba-1 2,000 R 770 27.03.12 29.03.14 289 97.20 102.00 1/BBB OuHaHCbI
BB BO-1 3,000 R 735 13.04.12 17.10.12 11.10.13 11.6 234 Jot3gan/otsBaH  MoTpeb. ToB.
BB BO-2 3,000 R 735 13.04.12 17.10.12 11.10.13 11.6 234 102.00 Jot3gan/otaBaH  MoTpeb. ToB.
BB BO-3 3,000 R 735 13.04.12 17.10.12 11.10.13 11.6 234 Jot3gan/otsBaH  MoTpeb. ToB.
BB BO-6 5,000 R 790 29.12.11 27.06.13 19.9 100.00 Jot3gan/oTaBaH  MoTpeb. ToB.
BB BO-7 5,000 R 790 29.12.11 27.06.13 19.9 Jot3gan/otaBaH  MoTpeb. ToB.
BB BO-8 5,000 R 735 13.04.12 17.10.12 11.10.13 11.6 234 Jot3gan/otsBaH  MoTpeb. ToB.
BBO-3 5,000 R 745  29.02.12 27.02.13 15.9 98.21 98.50 Jot3gan/oTaBaH  MoTpeb. ToB.
BIWA AVKK-1 3752 R 850 15.12.11 15.03.40 340.7 101.40 101.95 [Ba3/ OuHaHCI
Bukropust 5O-1 2,000 R 8.00 14.02.12 12.02.13 15.5 ot3BaH// Motpeb. yen.
BK WHeect-1 10,000 R 925 20.01.12 19.07.13 206 101.90 045 20,300 101.65 102.00 8.19 8.86 147 /Ba3/BB Tenexom
BK WHeect-3 10,000 R 740  10.01.12 08.07.14 323 98.27 @ 1.23 170,006 96.05 98.69 8.29 7.36 2.24 /Ba3/BB Tenexom
BK WHeect-6 10,000 R 830 17.04.12 13.10.15 474 96.22 140,001 95.70 96.50 9.69 8.60 3.13 /Ba3/BB Tenexom
BK WHeect-7 10,000 R 830 17.04.12 13.10.15 474 95.70  0.05 381,350 95.70 96.95 9.86 8.65 312 /Ba3/BB Tenexom
Brewnpbatk 50-1 3,000 R 930  30.11.11 06.12.11 30.11.13 1.2 25.0 99.95 150,000 99.70 100.00 9.97 8.95 0.07 B2/B OuHaHCI
Brewnpbatk-1 1,500 R 9.00 16.11.11 21.11.11 14.11.12 0.7 125 97.50 100.24 /B2/B OuHaHch!
BopoxananCrie-1 2,000 R 880 14.12.11 09.12.15 493 101.00  1.94 5 101.00 8.68 844 3.15 /Baa2/BB+ Morpe®. yen.
Bocr3kenp 5O-1 1,000 R 7.50  08.03.12 07.03.13 16.2 92.00 100.00 B1/ OuHaHCI
Bocrdkenp 6O-2 2,000 R 1050  29.03.12 01.10.12 25.09.14  11.0 348 99.95 1 99.56 99.95 10.82 1041 0.80 B1/ OuHaHCbI
Bocrdkenp 6O-5 2,000 R 9.00 19.04.12 24.04.12 17.10.13 5.8 236 99.20 3 99.11 99.37 11.07 9.05 0.42 B1/ OuHaHCbI
BTB 24-11N 15,000 R 970  14.12.11 20.12.11 10.12.14 16 373 100.31 21,327 100.31 100.80 7.24 9.55 0.11  BBB/Baal/oTsBaH ®uHaHChI
BTB 24-2 10,000 R 450  07.02.12 13.02.12 05.02.13 35 15.2 99.30 BBB/Baal/ot3BaH  duHaHCHI
BTB 24-3 6,000 R 560  30.11.11 05.06.12 29.05.13 7.2 18.9 99.20 BBB/Baal/ot3BaH  duHaHChI
BTB 24-4 8,000 R 6.90 23.02.12 29.08.12 20.02.14  10.0 217 99.70 100.30 BBB/Baal/ot3BaH  duHaHCHI
BTB BO-1 5,000 R 760  16.12.11 15.03.13 16.5 101.00 101.80 BBB/Baa1/BBB  ®uHaHchl
BTE 60-2 5,000 R 760 16.12.11 15.03.13 16.5 99.45 76,005 100.10 101.00 8.27 7.57 1.20 BBB/Baa1/BBB  ®uHaHchI
BTE B0-5 10,000 R 760  16.12.11 15.03.13 16.5 100.11 25,409 100.10 100.40 7.73 7.52 1.21 BBB/Baa1/BBB  ®uHaHchI
BTB finauhr-1 4,308 R 710 10.11.11 14.05.12 06.11.14 6.4 36.2 100.10 | 0.20 5 99.80 100.10 7.05 6.98 0.41 BBB//BBB OuHaHCbI
BTB Muaukr-2 6,154 R 645 10.01.12 10.01.13 07.07.15 = 144 442 99.05 100.05 BBB//BBB OuHaHCb
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BTB Muaukr-3 3846 R 6.90 13.12.11 11.09.13 07.06.16 224 55.3 100.00 5 99.15 100.00 7.08 6.84 1.29 BBB//BBB OuHaHCbI
BTB Muaukr-4 3846 R 6.65 13.12.11 13.03.13 07.06.16  16.4 55.3 99.60 1 99.50 99.60 7.20 6.62 1.02 BBB//BBB OuHaHCbI
BTB Muautr-7 4231 R 6.85 07.12.11 09.12.11 30.11.16 13 61.1 100.00 BBB//BBB OuHaHCI
BTB Muaur-8 4615 R 7.05  08.11.11 08.02.12 01.08.17 33 69.1 BBB//BBB OuHaHCbI
BTB /usuHr-9 4615 R 7.00 09.11.11 02.08.17 69.1 BBB//BBB OuHaHCh!
BTBE-5 15,000 R 740  19.01.12 17.10.13 236 99.28 3377 99.70 100.18 8.03 744 1.70 BBB/Baa1/BBB  ®uHaHchI
BTB-6 15,000 R 720 11.01.12 13.07.12 06.07.16 84 56.2 100.40 8,136 100.37 100.39 6.77 714 0.64 BBB/Baa1/BBB  ®uHaHchI
B3B JnaunHr-01 5,000 R 850 12.01.12 14.07.15 020720 444 104.1 BBB//BBB OuHaHCbI
B3B JnanHr-03 5,000 R 750  13.04.12 16.04.14 02,0421 295 11341 99.21 1,980,599 98.50 99.25 8.01 7.53 210 BBB//BBB OuHaHC!
B3B JnanHr-04 5,000 R 860 13.04.12 13.04.16 02.04.21 53.5 1131 98.51 2,221 98.51 98.85 9.22 8.69 345 BBB//BBB OuHaHCbI
B3B JnanHr-05 5,000 R 860 13.04.12 13.04.16 02.04.21 53.5 1131 98.50 2,000 95.05 98.50 9.22 8.70 345 BBB//BBB OuHaHCbI
B3B-06 10,000 R 790 24.04.12 21.10.17 131020 717 107.5 98.01 | 0.01 1 97.40 98.95 8.50 8.05 447 BBB/Baa1/BBB  ®uHaHchI
B3B-08 15,000 R 6.90 24.04.12 24.10.13 131020 238 107.5 98.62 280,005 98.39 99.60 7.81 6.99 1.74 BBB/Baa1/BBB  ®uHaHchl
B3B-09 15,00C R 790 29.03.12 25.03.1€ 18.03.21 52.8 112.6 96.90 248,000 96.78 97.90 8.95 8.09 3.46 BBB/Baa1/BBB  ®uHaHchI
B3B-10 15,000 R 850 03.04.12 29.09.16 21.09.21 59.0 118.8 BBB/Baa1/BBB  ®uHaHchI
lasnpHedpts 60-5 10,000 R 715 10.04.12 09.04.13 173 100.10 | 0.00 5 99.70 100.10 7.20 712 1.30 /Baa3/BBB- Hetbtb 1 ra3
TasnpHedpts 650-6 10,000 R 715 10.04.12 09.04.13 173 100.50 101.00 /Baa3/BBB- Hetbtb 1 ras
lasnpHed1b-03 8,000 R 1475  17.01.12 23.07.12 12.07.16 8.7 56.4 105.75 51,550 105.65 105.70 6.43 13.41 0.64 /Baa3/BBB- Hedbtb 1 ras
lasnpHedp1b-04 10,000 R 820 17.04.12 16.04.18 09.0419 776 89.3 96.02 101.29 /Baa3/BBB- Hedbtb 1 ras
lasnpHedp1b-08 10,000 R 850 07.02.12 02.02.16 51.1 100.25 116,434 95.00 100.25 8.60 8.32 3.31 /Baa3/BBB- Hetbtb 1 ras
lasnpHedp1b-09 10,000 R 850 07.02.12 08.02.16 26.01.21 51.3 11.0 50,000 98.00 100.25 /Baa3/BBB- Hedbtb 1 ras
lasnpHed1b-10 10,000 R 890 07.02.12 05.02.18 26.01.21 75.3 111.0 97.51 101.95 /Baa3/BBB- Hechtb 1 ras
[asnpom-09 5,000 R 723 15.02.12 12.02.14 215 99.65 102.90 BBB/Baa1/BBB  Hedtb nras
[asnpom-11 5,000 R 1375 271211 24.06.14 318 11548 0.00 1,084 115.30 115.50 7.35 1144 2.09 BBB/Baa1/BBB  Hethtb 1 ras
lasnpom-13 10,000 R 1342 27.12.11 26.06.12 7.9 104.53 280 104.51 104.76 6.02 1203 059 BBB/Baa1/BBB  Hethtb 1 ras
r3c-1 1,500 R 800 21.12.11 20.06.12 7.7 99.90 4,320 95.00 101.49 8.30 7.78 0.57 OneKTpoaHepr.
rac-2 1,500 R 1200 24.04.12 23.04.13 178 93.00 104.00 OneKTpoaHepr.
nasHasfJopora-3 8,000 R 500 21.11.11 30.10.28 204.1 CTpounTenscTBo
InoGakc 6O-1 5,000 R 830 16.02.12 16.02.13 15.6 97.00 100.30 BB//BB- OuHaHCbI
noGakc 60-2 5,000 R 810 22.01.12 25.01.12 2207.13 28 20.7 100.00 101.00 BB//BB- OuHaHC!
noGakc 60-3 3,000 R 810  08.12.11 13.06.12 08.12.13 74 253 100.00 100.45 BB//BB- OuHaHCbI
noGakc 60-4 3,000 R 6.95 01.02.12 03.08.12 01.08.14 9.1 33.0 BB//BB- OuHaHCbI
noGakc 60-5 2,000 R 810 08.12.11 13.06.12 08.12.13 74 253 100.00 BB//BB- OuHaHCI
InoGakc 60-6 2,000 R 6.95 01.02.12 03.08.12 01.08.14 9.1 33.0 BB//BB- OuHaHCbI
M6 BO-1 10,000 R 7.75  08.12.11 08.12.13 253 100.00 5 99.00 100.00 7.89 7.52 1.79 /Baa3/BB+ OuHaHCbI
M6 60-2 10,000 R 6.75 18.01.12 23.07.13 18.07.14 207 326 99.85 @ 1.14 5 98.60 99.85 6.95 6.63 1.51 [Baa3/BB+ OuHaHCI
B Unotexa 879 R 800 29.12.11 29.12.36 302.2 99.90 100.45 OuHaHCbI
IMB Unotexa2-1 3934 R 750  25.11.11 25.06.41 356.1 100.00 102.00 OuHaHCbI
MB-2 5,000 R 6.54  23.11.11 20.11.13 247 [Baa3/BB+ OuHaHC!
rMe-4 20,000 R 6.85 17.11.11 15.11.12 125 /Baa3/BB+ OuHaHCbI
MB-5 20,000 R 6.85 24.11.11 22.11.12 128 /Baa3/BB+ OUHaHCbI
CcC BO-1 3,000 R 825 23.12.11 271211 20.12.12 19 257 100.2C 5 100.2C 6.86 8.00 0.14 BB/ MauuuocTp. 1 np.
[CC BO-2 3,000 R 750 24.04.12 25.04.12 22.04.14 5.8 29.7 100.00 5 87.00 100.00 7.64 7.49 0.45 BB/ MaLuuHocTp. 1 p.
rCcC BO-3 3,000 R 825 24.04.12 24.04.13 220414 178 29.7 99.40 99.55 BB/ MatuuHocTp. 1 np.
rcc-1 5,000 R 7.00 22.03.12 26.03.17 64.9 99.99 BB/ MauuurocTp. 1 np.
[IBrK-1 5,000 R 7.75  09.03.12 08.03.13 16.2 99.00 B3/ OneKTpoaHepr.
[IBTT -2 5,000 R 7.75  19.01.12 18.07.13 206 TpaHcnopt
[IBTr-3 1,050 R 17.00  01.03.12 29.08.13 220 Tpaxcnopt
[llenbrakpeaut-6 5,000 R 720 211211 25.06.14 15.06.16 318 55.5 97.53 10,317 96.05 97.10 8.43 7.19 220 /Baa2/oT3saH OuHaHch!
[lepxasa AKB-1-06 300 R 1025  15.02.12 20.08.12 13.08.14 9.7 334 OuHaHCh!
[mnoc-1 2,000 R 6.00 20.12.11 23.42.11 19.06.12 17 76 mra
M LienTp-1 1,150 R 850  06.12.11 26.05.15 428 94.00 1 89.00 94.00 10.83 8.72 273 Morpe®. yen.
EABP-3 5,000 R 1050  01.11.11 03.11.11 25.10.16 0.1 59.9 BBB/A3/BBB OuHaHCbI
EABP-4 5,000 R 770 14.02.12 13.02.14 06.02.18 275 75.3 99.50 1 98.50 99.50 8.09 7.62 1.95 BBB/A3/BBB OuHaHCI
EBPP-4 3,000 R 514  15.12.11 12.06.14 314 100.00 101.00 A3/ OuHaHCb!
EBPP-5 5,000 R 641  11.01.12 09.04.14 293 100.00 101.00 A3/ OuHaHCbI
EEPP-6 3,500 R 0.01  29.09.12 28.09.18 83.0 A3/ OuHaHCI
EBPP-7 3,500 R 0.01  29.09.12 28.09.18 83.0 A3/ OuHaHCbI
EBPP-9 1,000 R 0.50  16.06.12 15.06.16 55.5 A3/ OuHaHCbI
EspaaXonauHr-1 10,000 R 925 23.03.12 26.03.13 13.0320 1638 1005  100.68 220,344 100.50 100.70 8.90 9.10 1.22 BB-//B+ mra
EspaaXonauhr-2 10,000 R 9.95  30.04.12 28.10.15 19.1020 479 107.7 100.00 48 98.50 101.00  10.20 9.95 3.07 BB-//B+ mra
EspaaXonauhr-3 5,000 R 925 23.03.12 26.03.13 13.0320 1638 100.5 100.69 7,000 100.55 100.70 8.89 9.10 1.22 BB-//B+ mra
EspaaXonaur-4 5,000 R 9.95  30.04.12 28.10.15 191020 479 107.7 97.01 106.40 BB-//B+ mra
EspaaXonaur-5 5,000 R 840  08.12.11 03.06.16 27.05.21 55.1 114.9 97.70 406 96.55 97.70 9.22 8.32 345 BB-//B+ mra
EspaaXonauhr-7 15,000 R 840  06.12.11 01.06.16 25.05.21 55.1 114.9 94.00 100,000 96.60 97.75 10.31 863 3.39 BB-//B+ mra
EspoXum-2 5,000 R 890 03.01.12 03.07.15 26.06.18  44.1 79.9 100.50 6 95.00 100.50 8.92 8.61 287 BB//BB Xum. npom.
EspoXum-3 5,000 R 825 23.11.11 23.11.15 141118 4838 845 95.10 99.99 BB//BB Xum. npom.
EJ3CK-2 1,000 R 8.74  05.04.12 05.04.12 52 OneKTposHepr.
XKenpopun-2 2,500 R 12.00 19.04.12 19.04.12 5.6 98.51 OuHaHch!
XKenpopun-3 2,000 R 13.00 21.03.12 19.09.12 10.7 99.51 103.55 OuHaHch!
3ancu6 50-1 2,000 R 9.75  23.12.11 27.12.12 20.06.14 139 317 99.80 1B OuHaHCbI
3enut 6O-1 5,000 R 710  07.04.12 11.04.12 07.04.13 54 172 99.85 1 99.65 99.85 7.58 7.08 0.40 B+/Ba3/ OuHaHCb
3eHut 602 5,000 R 7.75  22.03.12 26.09.12 22.09.13 109 228 99.50 9,400 99.40 99.64 8.50 7.72 0.81 B+/Ba3/ OuHaHCbI
3eHut 60-6 5,000 R 725  26.11.11 28.11.12 26.05.14  13.0 30.8 98.67 150,001 98.50 98.90 8.75 712 0.94 B+/Ba3/ OuHaHCbI
3eHuT-3 3,000 R 8.10  09.11.11 09.11.11 0.3 B+/Ba3/ OuHaHch!
3eHuT-5 5,000 R 7.50  06.12.11 07.06.12 04.06.13 7.2 19.1 99.74 1,000 99.60 99.74 8.09 7.30 0.54 B+/Ba3/ OuHaHCbI
3eHuT-6 3,000 R 800 03.01.12 05.07.12 01.07.14 8.2 320 100.00  0.05 2 99.75 100.00 8.13 7.80 0.61 B+/Ba3/ OuHaHCbI
3onCenura-2 500 R 1500 21.12.11 21.12.11 17 99.04 119.00 mra
3onCenura-3 1,500 R 16.50  01.12.11 06.06.12 29.05.14 7.2 30.9 100.52 104.97 mra
3CO-1 5,000 R 875 06.12.11 29.04.16 13.05.31 540 2345 99.60 100.50 CTpouTensCcTBo
3ch-2 5,000 R 875 06.12.11 29.04.16 13.05.31 540 2345 99.60 100.50 CTpouTensCcTBo
WAPT-1 1,000 R 850 31.01.12 04.08.13 AR 1.00 OuHaHCbI

WKC5-1 9,000 R 795 03.01.12 01.07.14 320 98.90 1B+ Motpeb. ycn.
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WKC5-4 8,000 R 7.75  08.12.11 06.06.14 02.06.16 ~ 31.2 55.1 100.00 5 98.00 100.00 7.90 7.52 2.16 1B+ Motpe®. yen.
WHeToprb BO-1 2,000 R 960  25.11.11 01.06.12 25.11.13 7.0 249 99.90 50,001 99.90 10.00 9.22 0.49 B2/ OuHaHCbI
WhBToprb-4 1,500 R 9.00 08.04.12 08.10.12 13 B2/ OuHaHC!
WHrbaHk-1 5,000 R 724 15.01.12 23.07.14 327 100.10 100.50 /Baat/ OuHaHch!
Whrerpa-2 3,000 R 16.75  29.11.11 29.11.11 1.0 99.24 100.75 Hedtb 1 ras
Whresa-2 3400 R 11.00 30.11.11 30.11.11 1.0 /Baa3/ OuHaHch!
WHTypuct-2 2,000 R 1400 221111 25.05.12 21.05.13 6.8 187 99.43 | 0.11 288 99.30 99.69 15.62 1326 046 Morpe®. ycn.
Wpkyt BO-1 5,000 R 925 13.03.12 10.09.13 224 100.85 101.50 Ba2/ MatumHocTp. 1 np.
Wpk3Hepro BO-1 3,000 R 7.60  10.04.12 08.04.14 29.3 98.50  0.12 60,005 95.00 98.90 8.46 7.68 2.08 JoT3Ban/oT3BaH  OneEKTPO3Hepr.
Wpk3Hepro-1 5,000 R 15650  01.12.11 28.11.13 25.0 104.22 JoT3BaH/oT3BaH  OneKTPO3Hepr.
Wrepad-1 5,000 R 850 22.11.11 20.11.12 12.7 95.51 100.50 Hedtb 1 ras
Kamas 5O-1 2,000 R 9.00 19.12.11 19.12.12 16.1213 136 255 101.00 5 100.00 101.00 8.20 863 0.99 MauuurocTp. 1 np.
Kama3 60-2 3,000 R 860 07.02.12 04.02.14 272 100.46 13 98.00 101.20 8.54 8.40 1.91 MaLuurocTp. 1 np.
Kapycenb-1 3,000 R 1200 15.03.12 12.09.1% 224 1B+ Motpeb. ycn.
KacnOeprus-1 1,000 R 1250  24.04.12 27.04.12 23.10.12 5.9 1.8 90.02 100.00 Hecbtb 1 ras
KBALPA-1 5,000 R 800 01.12.11 31.05.12 7.0 97.00 100.20 OneKTpoaHepr.
KEAP BO-1 1,500 R 925 28.12.11 09.01.13 28.06.14 143 31.9 97.50 12,000 97.00 97.60 11.92 9.19 0.98 B2/ OuHaHCbI
KWUT dunancKan-2 4,000 R 11.00 13.12.11 10.06.14 313 BloTaBan/oT3BaH  DUHAHCHI
Koke 50-2 5,000 R 870  30.11.11 28.05.14 30.9 98.89 15,002 97.85 99.25 9.40 8.49 2.08 B2/B mra
Koke-2 5,000 R 1200  15.03.12 15.03.12 45 100.02 102.00 B2/B mra
Komoc BO-1 1,500 R 11.00 19.01.12 17.07.14 325 100.00 CenbCK. X03.
Koneitka 5O-1 3,000 R 950 24.01.12 30.07.12 23.07.13 9.0 20.7 99.81 | 0.01 1,795 99.80 10090  10.13 9.50 0.65 1B+ Morpe®. ycn.
Koneitka 50-2 3,000 R 9.00 03.01.12 01.10.13 23.0 97.37 100.00 1B+ Morpe®. yen.
Koneitka-2 4,000 R 16.50  16.11.11 15.02.12 35 102.33 29,616 102.06 102.49 8.62 15.61 0.26 1B+ Morpe®. ycn.
Koneitka-3 4,000 R 980 16.11.11 15.02.12 35 100.08 100.57 1B+ Morpe®. ycn.
Kpaiiheb 6O-1 1,500 R 925 19.04.12 23.10.12 19.04.14 118 296 97.40 17,000 96.50 98.25 12.53 9.47 0.84 B+/B OuHaHCbI
KpenEspb 5O-1 5,000 R 810 27.04.12 27.04.14 299 99.33 6 95.00 100.00 8.58 8.15 212 BB-/Ba3/ OuHaHCI
KpenEspb-6 4,000 R 830 21.02.12 22.08.12 18.02.14 9.7 276 99.37 | 0.05 56,003 99.10 99.55 9.31 8.22 0.72 BB-/Ba3/ OuHaHCbI
KysbaccOHepro-1 10,000 R 8.05 26.12.11 25.06.14 14.06.21 318 115.5 95.00 97.79 OneKTpoaHepr.
Kya6accOHepro-2 5,000 R 870 26.04.12 26.04.16 15.04.21 53.9 1136 94.00 157 100.00  10.68 9.25 341 OneKTpoaHepr.
Kyitbbiwesasor-4 2,000 R 860 12.04.12 21.04.14 07.0416  29.7 53.3 95.70 2,000 95.00 95.65 10.92 8.95 2.02 Xum. npom.
NeHCneuCMY 6O-2 1,800 R 1450 241111 23.05.13 187 106.06 5 103.10 106.06 7.98 1334 082 1:] CTpouTensCcTeo
TeHCneuCMY-1 1,200 R 16.00 13.12.11 07.12.12 132 103.03 103.60 1B CTpouTenscTeo
TleH3Hepro-2 3,000 R 854 27.01.12 27.01.12 29 100.65 35,700 100.45 101.90 5.81 8.30 0.23 Ba2/ OnekTpoaHepr.
JleH3Hepro-3 3,000 R 8.02 18.04.12 18.04.12 5.6 100.25 100.87 [Ba2/ OnekTpoaHepr.
JIOKO Bakk BO-1 2,500 R 850  09.02.12 14.02.12 06.02.14 35 213 99.65 = 0.00 245,851 99.20 99.50 9.96 8.37 0.25 B+/B2/ OuHaHCI
JIOKO Bakk-5 2,500 R 810 26.01.12 02.08.12 23.07.15 9.1 447 99.51 | 0.69 121,555 98.55 99.60 8.96 7.97 0.66 B+/B2/ OuHaHCbI
JICP BO-1 1,500 R 1050  27.12.11 02.07.12 25.06.13 8.1 19.8 101.05 5 100.16 101.05 8.97 1003 058 B/B2/ CTpouTensCcTBo
JICP BO-2 2,000 R 10.00  13.03.12 10.09.13 224 98.51 99.50 B/B2/ CTpouTensCcTBo
JICP BO-3 2,000 R 950  22.03.12 20.03.14 286 96.80  0.04 20,178 96.00 96.80 11.36 9.71 1.95 B/B2/ CTpouTensCcTeo
NICP BO-5 2,000 R 847  26.01.12 24.07.14 328 B/B2/ CTponTensCTBo
NcP-2 5,000 R 980  02.02.12 05.02.12 01.08.12 15.2 21.0 98.51 99.80 B/B2/ CTpouTensCcTeo
Tyoitn 5O-1 5,000 R 13.35  06.02.12 06.08.12 9.2 104.90 23 105.05 105.25 6.77 1236 069  BBB-/Baa2/BBB- Hedtburas
Tykoitn 50-2 5,000 R 13.35  06.02.12 06.08.12 9.2 105.08 15,056 105.00 105.25 6.53 1234 069  BBB-/Baa2/BBB- Hedb ura3
Tykoitn 5O-3 5,000 R 13.35  06.02.12 06.08.12 9.2 105.05  0.00 35,438 105.00 105.25 6.57 1235 069  BBB-/Baa2/BBB- Hedptburas
Tykoitn 5O-4 5,000 R 13.35  06.02.12 06.08.12 9.2 105.05 23,005 105.00 105.45 6.57 1235 069  BBB-/Baa2/BBB-  Hedtb ura3
Tykoitn 5O-5 5,000 R 13.35  06.02.12 06.08.12 9.2 105.05 2,351 105.00 105.25 6.57 1235 069  BBB-/Baa2/BBB- Hedtb ura3
Tykoitn 5O-6 5,000 R 920 15.12.11 13.12.12 134 102.11 102.65 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn BO-7 5,000 R 920 15.12.11 13.12.12 134 103.00 5 101.90 103.00 6.47 8.64 0.99  BBB-/Baa2/BBB- Hethtb U ra3
TNykoitn-3 8,000 R 710 08.12.11 08.12.11 1.2 10021 0.04 41,947 100.16 100.21 5.04 6.89 0.10  BBB-/Baa2/BBB- Hethtb U ra3
TNyxoitn-4 6,000 R 740  08.12.11 05.12.13 252 100.50 55 99.25 101.25 7.26 7.16 180  BBB-/Baa2/BBB- Hedb nra3
M WHp-2 1,500 R 1075 11.01.12 10.07.13 203 25.54 48 17.99 26.49 166.85 3735  0.50 CTpouTensCcTeo
Martut 50-1 1,000 R 825 12.03.12 09.09.13 223 99.50 45,000 99.00 100.60 8.72 8.20 1.60 Morpe®. yen.
Martwut 50O-2 1,000 R 825 12.03.12 09.09.13 223 99.00 Mortpe®. yen.
Martwut 50-3 1,500 R 825 12.03.12 09.09.13 223 99.00 100.60 Morpe®. yen.
Martut 504 2,000 R 825 12.03.12 09.09.13 223 99.00 100.60 Morpe®. ycn.
Martut 50-5 5,000 R 800 02.03.12 28.02.14 28.0 100.00 9 97.00 100.00 8.15 7.90 1.9 Morpe®. yen.
Marut 60-6 5,000 R 775 24.04.12 22.04.14 29.7 97.50 99.00 Motpeb. yen.
Martut-2 5,000 R 820 23.03.12 23.03.12 47 100.25 27471 100.21 100.35 7.65 8.1 0.37 Morpe®. ycn.
Makpomup-1 1,000 R 28.02.12 26.02.13 15.9 CTpouTenscTBo
Macrepbahk-3 720 R 8.00 30.11.11 30.11.11 1.0 100.15 ot3BaH// OuHaHCh!
MBPP-2 3,000 R 7.00  29.12.11 28.03.13 16.9 100.00 200,001 7.18 6.96 1.26 B+/B1/ OuHaHCbI
MBPP-3 3,000 R 825 24.01.12 23.04.13 178 B+/B1/ OuHaHCI
MBPP-4 5,000 R 6.00 01.03.12 05.03.12 27.02.14 441 219 B+/B1/ OuHaHCbI
MBPP-5 5,000 R 825 15.12.11 19.12.11 12.06.14 16 314 10028 0.23 2 100.05 100.30 5.93 7.98 0.12 B+/B1/ OuHaHCbI
MAM Batk 6O-1 5,000 R 1275 01.12.11 29.11.12 13.0 104.52 5449 103.76 104.75 845 11.61 0.92 BB/Ba2/B+ OuHaHCI
MAM Batk 60-2 5,000 R 815 23.03.12 21.03.14 287 100.00 101.50 BB/Ba2/B+ OuHaHCbI
MM BaHk-7 5,000 R 1175 19.01.12 19.07.12 8.6 102.57 4,002 102.45 103.80 8.1 1110 064 BB/Ba2/B+ OuHaHCbI
MIM Batk-8 10,000 R 9.00 12.04.12 09.07.13 09.04.15  20.3 413 10020 0.05 116,555 99.85 10020  10.36 9.13 8.94 145 BB/Ba2/B+ OuHaHC!
Megseab-2 1,000 R 1250 28.11.11 03.09.12 22.08.16 10.1 57.8 OuHaHch!
MertanKomb B50-1 1,500 R 870 02.02.12 02.02.13 02.08.14  15.1 33.1 B3/ OuHaHCbI
MertanKomb-1 900 R 940  29.11.11 01.12.11 26.11.13 1.0 249 99.50 1 99.76 101.00  16.28 9.09 0.07 B3/ OuHaHCI
MetannCepguc-1 1,500 R 9.00 23.11.11 23.05.12 6.7 93.51 100.70 Motpeb. yen.
Meuyen BO-1 5,000 R 1250 11.11.11 09.11.12 123 100.14 20,247 100.06 100.22 11.79 B1/ mra
Meuen 60-2 5,000 R 975  13.03.12 12.03.13 164 103.89 1 100.80 103.89 6.82 9.27 1.21 B1/ mra
Meuen 60-3 5,000 R 9.75  25.04.12 24.04.13 178 100.35 102.10 B1/ mra
Meuen-02 5,000 R 740 141211 12.06.13 194 97.95 5,280 98.00 98.40 8.97 7.35 1.39 B1/ mra
Meuen-04 5,000 R 19.00  26.01.12 30.07.12 21.07.16 9.0 56.7 108.00 108.88 B1/ mrg
Meuen-05 5,000 R 1250  17.01.12 19.10.12 09.10.18 116 83.3 104.00 111,070 103.55 104.00 8.38 1197 085 B1/ mra
Meuen-13 5,000 R 10.00  06.03.12 03.09.15 250820  46.1 105.9 100.00 2 99.80 10199  10.24 9.85 2.93 B1/ mra
Meuen-14 5,000 R 10.00  06.03.12 03.09.15 250820  46.1 105.9 99.02 1,105 99.14 10097 1057 9.95 292 B1/ mrg
Meuen-15 5,000 R 825 21.02.12 20.02.14 09.02.21 21.7 114 96.80 115,201 90.01 96.80 10.07 8.39 1.92 B1/ mra
Meuen-16 5,000 R 825 21.02.12 20.02.14 09.02.21 21.7 114 96.80 13,000 95.70 96.80 10.07 8.39 1.92 B1/ mra
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Meuen-17 5,000 R 840  08.12.11 06.06.16 27.05.21 55.2 114.9 96.70 97.50 B1/ mra
Meuen-18 5,000 R 840  08.12.11 06.06.16 27.05.21 55.2 114.9 96.65 97.50 B1/ mra
Meuen-19 5,000 R 840 13.12.11 09.06.16 01.06.21 55.3 1151 94.01 98.99 B1/ mra
MMWA-1 220 R 1000  25.12.11 20.09.12 107 102.55 2,023 98.01 100.00 7.20 9.66 0.80 [Ba2/ OuHaHCbI
MMWA-3 1,500 R 725 241111 23.02.12 38 [Ba2/ OuHaHCbI
MWA-4 2,000 R 7.35  05.01.12 18.10.12 01.1015 116 47.0 [Ba2/ OuHaHCI
MWA-5 2,000 R 7.90  19.01.12 25.07.13 17.07.14 208 325 [Ba2/ OuHaHCbI
Mukosih-2 2,000 R 1350  09.02.12 24.02.12 07.02.13 38 153 101.00 102.00 MotpeG. ToB.
Mupakc-4 1483 R 17.00 17.12.11 17.09.12 10.6 40.00 10 20.01 37.95 284.00 4043 0.19 orsgan/otaBaH/  CtpouTenbCcTBO
Muparopr BO-1 3,000 R 875 31.01.12 17.07.14 29.07.14 325 329 Motpeb. ToB.
Muparopr-1 2,500 R 6.00 02.02.12 02.08.12 9.1 98.58 99.99 Motpeb. ToB.
MKB BO-1 3,000 R 850 22.02.12 01.03.13 220214 16.0 218 99.49 B+/B1/ OuHaHC!
MKB B0-4 5,000 R 800 15.04.12 19.10.12 15.04.14 116 295 97.70 10,000 96.11 97.70 10.85 8.16 0.85 B+/B1/ OuHaHCbI
MKB BO-5 5,000 R 920 23.12.11 23.06.14 318 94.74 551 93.25 94.65 11.88 9.39 2.08 B+/B1/ OuHaHCbI
MKB-5 2,000 R 740  25.04.12 25.04.12 5.8 99.92 12 100.00 7.1 7.40 0.45 B+/B1/ OuHaHCbI
MKB-6 2,000 R 940  07.02.12 07.08.12 9.2 99.16 6 99.15 102.00 10.80 9.28 0.67 B+/B1/ OuHaHCbI
MKB-7 2,000 R 9.76  17.01.12 14.07.15 444 10225 2.10 30,001 99.00 102.25 9.29 B+/B1/ OuHaHCbI
MKB-8 3,000 R 9.00 11.04.12 08.04.15 413 99.00 100.00 B+/B1/ OuHaHC!
MMK BO-1 5,000 R 6.90 17.11.11 15.11.12 125 93.33 BB+/Ba3/otagaH M1
MMK BO-2 10,000 R 970  14.12.11 16.12.11 12.12.12 15 134 10040 0.00 50,000 100.41 100.45 6.30 9.32 0.11 BB+/Ba3/otagaH  MI[1
MMK BO-3 5,000 R 647  22.03.12 26.03.12 19.09.13 48 227 10049 069 201 99.74 100.00 5.24 6.39 0.37 BB+/Ba3/otagar  MI[l
MMK 5O-4 5,000 R 765 01.03.12 27.02.14 279 100.90 5 90.01 100.90 7.35 7.49 2.01 BB+/Ba3/otagan M1
MMK BO-5 8,000 R 765 05.04.12 04.04.13 171 101.75 6 100.00 101.75 6.44 748 1.29 BB+/Ba3/otagaH  MI[1
MMK BO-6 5,000 R 720 120112 10.07.14 323 95.75 85,700 94.00 100.00 9.21 7.35 2.23 BB+/Ba3/otaga  MI[l
MMK BO-7 5,000 R 725  24.01.12 22.07.14 32.7 BB+/Ba3/otaaH Ml
MOWA-3 4,000 R 7.75 141211 14.06.14 315 OUHaHCbI
MoitbaHk-3 1,500 R 10.00  07.02.12 07.08.12 9.2 98.19 100.10 B3/ OuHaHC!
MoitbaHk-5 5,000 R 10.00  19.04.12 23.04.12 16.04.15 5.8 415 B3/ OuHaHCbI
Mocwmapr-1 2,000 R 12.04.12 12.04.12 54 1.81 Motpeb. yen.
Moco6nras®-2 1,200 R 925 24.12.11 24.06.12 78 97.01 1,209 97.05 97.48 14.68 9.23 0.55 OneKTpoaHepr.
Moccenbnpom-2 1,500 R 1225 12.04.12 20.04.12 10.04.14 5.7 29.3 CenbeK. X03.
MoctpaHcasTo-1 4,200 R 11.80  20.12.11 18.12.12 13.6 lloT3Ban TpaHcnopt
MocaHepro-3 5,000 R 765 23.02.12 29.02.12 18.02.16 4.0 51.6 100.20 101.00 /IBB OneKTposHepr.
MocaHepro-4 5,000 R 1025  02.12.11 06.12.12 281114 132 37.0 10323 0.03 7 103.50 104.00 7.22 9.54 0.95 11BB OneKTpoaHepr.
MOJK-1 6,000 R 6.35 26.01.12 25.07.13 208 BB+//BB OneKTpoaHepr.
Mn CeXf-1-06 2,500 R 800 24.11.11 07.05.26 1743 Mortpe®. yen.
MPCK Ypana-1 1,000 R 860 22.11.11 22.05.12 6.7 OnekTpoaHepr.
MPCK tOra-2 6,000 R 810 28.02.12 26.08.14 339 92.00 100.00 OneKTpoaHepr.
MTC-1 10,000 R 7.00 19.04.12 17.10.13 236 95.01 BB+/Ba2/BB Tenexom
MTC-2 10,000 R 7.75  24.04.12 20.10.15 477 98.10 052 2 97.00 98.00 8.49 7.89 3.21 BB+/Ba2/BB Tenexom
MTC-3 10,000 R 800 20.12.11 20.06.13 12.06.18 197 794 99.96 BB+/Ba2/BB Tenexom
MTC-4 15,00 R 760 15.05.12 13.05.14 304 97.86 125,35C 97.00 98.50 8.54 7.50 2.14 BB+/Ba2/BB Tenexom
MTC-5 15,000 R 1425  24.07.12 26.07.12 19.07.16 8.8 56.6 105.05 41,740 104.93 105.19 6.81 13.09 068 BB+/Ba2/BB Tenexom
MTC-7 10,000 R 870 15.11.11 07.11.17 723 99.10  0.54 1 97.60 99.00 9.09 844 4.24 BB+/Ba2/BB Tenexom
MTC-8 15,000 R 815 15.11.11 13.11.15 03.11.20 485 108.2 98.33 53,541 98.40 99.50 8.84 7.99 3.1 BB+/Ba2/BB Tenexom
H Nexck-3 1,000 R 1400  17.01.12 16.07.13 20.5 99.37 | 0.02 568 96.01 99.00 1507 1354  0.96 mra
HauKan 60-3 500 R 820 26.12.11 23.06.14 318 99.25 100.74 OuHaHCbI
HauKan 50-4 500 R 820 26.12.11 23.06.14 318 99.25 100.74 OuHaHCI
HayCranp-1 1,500 R 10.00  09.03.12 15.03.12 11.03.14 45 283 99.80 100.00 B3/ OuHaHCbI
HayCrana® BO-1 2,000 R 1050  04.11.11 02.05.14 30.0 104.03 699 8.86 9.62 1.9 B3/ OuHaHCbI
HWA BTB-1 4,634 R 1050  26.11.11 26.02.39 328.1 [Bat/ OuHaHCI
HWA BTB-2 2,027 R 26.11.11 26.02.39 328.1 /Bat/ OuHaHCbI
HKHX-4 1,500 R 10.00  26.03.12 26.03.12 48 98.00 B+/B1/ Xum. npom.
HAMK BO-1 5,000 R 9.75  06.12.11 04.12.12 132 102.45 100,000 103.00 7.50 9.17 0.96  BBB-/Baa3/BBB- Mr[]
HNMK BO-5 10,000 R 1075 01.11.11 30.10.12 12.0 BBB-/Baa3/BBB- | Mr[
HNMK BO-6 10,000 R 7.75  06.03.12 05.03.13 16.1 101.00 1 100.30 101.00 7.07 7.59 1.21 BBB-/Baa3/BBB- | Mr[
Hosarak 50-1 10,000 R 750  27.12.11 25.06.13 19.8 100.01 101.50 BBB-/Baa3/BBB-  Hethtb 1 ra3
Hosukom BO-1 3,000 R 850 07.01.12 12.07.13 07.07.14 204 322 100.00 1 98.00 100.00 8.67 8.28 144 B2/ OuHaHCbI
Hosukom-1 2,000 R 9.00 24.11.11 01.06.12 25.11.13 7.0 249 99.47 261,039 98.00 99.47 10.21 8.70 0.49 B2/ OuHaHCbI
HOK-3 1,000 R 1250  28.02.12 26.08.14 339 mrg
Homoc 6O-1 5,000 R 7.00 24.02.12 28.02.12 24.02.14 39 278 99.92 3,505 99.90 99.98 7.34 6.92 0.30 BB/Ba3/ OuHaHCbI
Homoc 60-2 5,000 R 800 18.04.12 22.04.13 18.10.14 177 35.6 100.00  0.04 500,000 100.00 100.10 8.16 7.98 1.30 BB/Ba3/ OuHaHCbI
Homoc-09 5,000 R 625 16.12.11 20.06.12 14.06.13 7.7 195 99.10 99.35 BB/Ba3/ OuHaHCI
Homoc-11 5,000 R 740  04.01.12 09.07.12 02.07.14 8.3 321 99.56 3,000 99.56 99.88 8.22 7.26 0.61 BB/Ba3/ OuHaHCbI
Homoc-12 5,000 R 850 23.02.12 28.08.13 280817 219 70.0 99.00 100.00 BB/Ba3/ OuHaHCbI
HopHukenb 50-3 15,000 R 7.00 31.01.12 30.07.13 21.0 100.00 1,160,033 99.80 100.00 7.1 6.88 1.54 BB+/Ba2/BBB-  Mr[]
HIK-1 2400 R 925 13.01.12 12.10.12C 100715 114 443 101.99 Tpaxcnopt
HMNO CarypH-3 3,500 R 850 06.12.11 08.12.11 06.06.14 1.2 312 1.00 MatumHocTp. 1 np.
HCX-1 1,000 R 13.00  15.12.11 15.12.11 15 Hecbtb 1 ras
H®K Batk BO-1 2,000 R 10.00  15.04.12 18.10.12 15.04.14 116 295 96.00 99.00 /B3/B OuHaHCbI
OAK-1 46,280 R 800 13.03.12 17.03.20 100.6 100.00 1,000 8.16 7.92 5.73 MauuuHocTp. 1 nip.
O6KoHautep-1 3,000 R 1075 16.11.11 16.05.12 6.5 Bl Motpeb. ToB.
O6KoHautep-2 3,000 R 10.50 18.04.12 20.04.12 17.04.13 5.7 17.6 Bl Motpeb. ToB.
OBopoHnpom-1 21,091 R 8.00 20.04.12 24.04.20 101.9 MatumHocTp. 1 np.
OrK3-1 3,000 R 750  09.12.11 09.12.11 1.3 98.50 OneKTpoaHepr.
OrKe-1 5,000 R 725 19.04.12 19.04.12 5.6 OneKTpoaHepr.
OM3-6 1,600 R 13.00  02.12.11 08.12.11 31.05.13 1.2 19.0 98.51 103.00 1IB- MaLuwHocTp. 1 nip.
OtkpbiTne-01 5,000 R 9.00 17.04.12 14.10.14 355
QTN Baxk BO-1 5,000 R 795 31.01.12 29.07.14 329 BB/Ba1/ OuHaHch!
OTN Bakk-2 2,500 R 825 27.03.12 25.03.14 288 96.28 5,002 95.50 98.30 10.28 8.50 2.00 BB/Ba1/ OuHaHCbI
MapHacM-2 1,000 R 950 17.11.11 17.11.11 0.6 Motpeb. ToB.
MeHonnakc-2 2,500 R 14.00 21.11.11 21.11.11 28.11.14 0.7 37.0 82.01 86.00 CTpouTenscTBo

MepBobaHk 5O-1 1,500 R 8.10  25.04.12 02.05.12 24.04.13 6.0 17.8 B3/ OuHaHch!




Fixed Income Daily 01.11.2011
IV YPANCUIE | KanunTAN

PbiHOK py6neBbix o6nurauui

DOara Mecsiues go Kotuposku OoxoaHocTb, %

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

% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
Mepeobatk 50-2 1,500 R 850 12.04.12 18.10.12 10.04.14 116 293 99.95 B3/ OuHaHCb
MeTpokommepL-5 5,000 R 1275 19.12.11 24.12.12 21.12.14 13.8 37.7 92.00 105.49 /Ba3/B+ OuHaHCh!
MeTpokommepL-6 3,000 R 775  21.02.12 22.08.12 9.7 101.20 5 99.25 101.20 6.29 7.55 0.75 /Ba3/B+ OuHaHCh!
MeTpokommepLi-7 3,000 R 7.00 21.02.12 22.08.12 9.7 /Ba3/B+ OuHaHch!
MWA ADKK-1 688 R 6.94 15.11.11 15.02.39 327.7 99.65 100.20 [Bat/ OUHaHCbI
Monunnact-2 800 R 1225 13.03.12 14.09.12 11.03.14 105 283 99.00 = 0.00 22 98.60 99.00 13.92 1218 0.73 Xum. npom.
MoutaPoc 7,000 R 825 27.03.12 28.03.14 220316 289 52.7 98.48 196,165 99.00 99.75 9.16 8.31 2.02 Morpe®. yen.
Mpomcsb 5O-3 5,000 R 860 07.02.12 04.02.14 272 99.56  1.39 163,007 96.00 98.49 9.00 847 1.90 BB-/Ba2/otaBaH | duHaHChl
Mpomceb-5 4,500 R 775 171111 17.05.12 6.5 99.71 494 99.50 99.97 8.46 751 049 BB-/Ba2/otaBaH  duHAHCHI
Mpomcab-6 5,000 R 825 19.12.11 17.06.13 19.6 100.55 23 99.25 100.60 8.03 7.97 1.40 BB-/Ba2/otaBaH | duHaHCh
MpomTpaktop-3 5,000 R 1125 25.01.12 24.07.13 20.8 85.00 350 85.01 88.98 23.31 12.79 1.27 MatumHocTp. 1 np.
Mpotek 5,000 R 1200 02.11.11 02.11.11 0.1 Motpe6. yen.
MpoToH®-1 1,000 R 9.00 13.12.11 12.06.12 74 MatumHocTp. 1 np.
MpodMepaua-1 3,000 R 1050 19.01.12 23.07.12 16.07.1¢ 20.7 445 99.55 99.70 1B+ Megva
Pasrynsit 50-13 1,000 R 14.12.11 13.06.12 14 74 CenbeK. X03.
Paarynsit 50-16 3,000 R 1200 09.11.11 14.11.12 07.05.14 125 30.2 98.51 100.00 CenbCK. X03.
Pasarynsit-3 3,000 R 17.00 16.03.12 16.03.12 45 98.51 101.88 CenbeK. X03.
Paarynsit-4 3,000 R 0.00 23.11.11 01.12.11 22.05.13 1.0 187 11.00 CenbCK. X03.
Pasrynsit-5 2,000 R 25.04.12 23.10.13 238 CenbeK. X03.
Paiicppaiizeq O-7 5,000 R 750  30.11.11 27.11.13 249 99.30 101.75 BBB+/Baa3/BBB | duHaHch!
Paiicpcparizen-4 10,000 R 1350  06.12.11 07.12.11 03.12.13 12 251 100.73 35 100.64 100.75 5.90 1272 009  BBB+/Baad/BBB  ®uHaHChI
PA® Nnanxr 1,000 R 1250 21.02.12 21.02.12 37 OuHaHch!
Prc 6-3 2,000 R 950  28.02.12 01.03.12 31.08.14 40 34.0 99.97 19 98.01 100.00 9.74 9.35 0.30 B2/ OuHaHCbI
Prc 64 3,000 R 875  30.12.11 03.07.13 03.07.15  20.1 441 99.89 1 99.00 99.89 9.00 8.51 142 B2/ OuHaHCI
PemnyTbmatw-1 2,300 R 850 26.04.12 20.10.16 59.7 MatumHocTp. 1 np.
PexKan 60-3 3,000 R 990  05.02.12 12.08.13 05.08.14 214 332 B/B3/B OuHaHCbI
PenKan-2 3,000 R 1050  04.04.12 04.04.12 5.1 99.79 32413 99.70 99.85 1128 1045 038 B/B3/B OuHaHC!
PenKan-3 4,000 R 9.25  08.12.11 06.06.12 7.2 98.76 64,030 98.75 99.20 11.74 9.03 0.52 B/B3/B OuHaHCbI
PX0 6O-1 15,000 R 940  07.12.11 05.12.12 132 102.72 54,353 102.44 102.75 6.89 8.83 0.97 BBB/Baa1/BBB  TpaHcnopt
PX0-07 5,000 R 7.55  09.11.11 07.11.12 123 100.74 101.03 BBB/Baa1/BBB  TpaHcnopt
PX0-09 15,000 R 6.90 16.11.11 13.11.13 245 99.34 21,363 95.00 99.40 7.38 6.73 1.75 BBB/Baa1/BBB  TpaHcnopt
PX0-10 15,000 R 15.00  08.03.12 06.03.14 282 116.75 133,521 115.50 116.75 7.24 12.61 1.91 BBB/Baa1/BBB  TpaHcnopt
PXD0-11 15,000 R 780  23.11.11 18.11.15 48.6 98.35 191,550 98.10 98.20 8.46 767 3.16 BBB/Baa1/BBB  TpaHcnopt
PX0-12 15,000 R 1490 241111 28.11.11 16.05.19 0.9 90.5 100.57 3315 100.54 100.57 5.98 1392 0.06 BBB/Baa1/BBB  TpaHcnopt
PX0-13 15,000 R 0.10  08.03.12 06.03.14 282 97.06 BBB/Baa1/BBB  TpaHcnopt
PX0-14 15,000 R 998  10.04.12 12.04.12 07.04.15 54 412 101.49 101.55 BBB/Baa1/BBB  TpaHcnopt
PX0-15 15,000 R 1050  26.12.11 26.12.12 20.06.16 139 55.7 102.87 | 0.1 56,000 102.90 103.01 7.98 9.86 1.00 BBB/Baa1/BBB  TpaHcnopt
PX0-16 15,000 R 790 12.12.11 07.06.16 05.06.17  55.3 67.2 98.01 249,015 97.93 97.94 8.60 7.82 3.52 BBB/Baa1/BBB  TpaHcnopt
PXO-17 15,000 R 10.80  23.01.12 23.07.13 16.07.18 207 80.5 105.16 2,400 105.16 105.22 7.68 9.99 147 BBB/Baa1/BBB  TpaHcnopt
PX0-18 15,000 R 11.00  23.01.12 23.07.14 15.07.19 = 327 925 108.14 13,500 107.50 108.15 7.77 9.90 221 BBB/Baa1/BBB  TpaHcnopt
PX0-19 10,000 R 815 23.01.12 18.07.18 08.07.24  80.6 152.4 98.00 1.00 3,000 90.00 101.10 8.73 8.13 476 BBB/Baa1/BBB  TpaHcnopt
PX0-23 15,00 R 9.00  02.02.12 05.02.1€ 16.01.2¢ 39.2 158.7 102.34 20,008 102.38 102.4C 8.32 8.61 262 BBB/Baa1/BBB  TpaHcnopt
Puan/lnanHr 2,000R 850 23.12.11 19.12.14 37.6 99.38 3 8.91 8.30 251 OuHaHCh!
PK KasHaueit-1 3,000 R 1050 25.11.11 28.11.12 20.11.15 13.0 48.7 OuHaHch!
PMB-3 1,100 R 1050  23.03.12 23.09.13 228 100.10 B3/ OuHaHC!
PMK-3 3,000 R 1040  20.12.11 20.12.13 151215 257 495 98.00 100.86 mra
PMK-4 5,000 R 9.00 08.12.11 10.06.14 02.06.16 313 55.1 92.81 mra
Pocbatk 50-1 5,000 R 740  25.12.11 27.06.12 25.06.13 79 19.8 100.27 4,250 100.20 100.30 7.07 7.19 0.59 BBB+/Baa2/BB+  ®uHaHChI
Pocbatk 50-2 5,000 R 800 08.01.12 08.07.13 20.3 100.00 101.61 BBB+/Baa2/BB+  ®uHaHChI
PocbaHk-A3 5,000 R 6.90 05.11.11 06.11.13 242 BBB+/Baa2/BB+  ®uHaHchl
PocBaHk-A5 5,000 R 740 05.11.11 07.11.14 36.3 BBB+/Baa2/BB+  ®uHaHchl
PocBoaKar-3 3,000 R 9.00 14.11.11 14.11.13 09.11.15 245 483 100.94  1.94 106,005 92.01 8.66 8.56 1.68 Morpe®. yen.
PocrocCrpax-1 4,000 R 10.00  19.01.12 23.07.12 16.07.15 8.7 445 99.35 2 98.71 99.99 11.22 9.79 0.62 OuHaHCbI
PocrocCrpax-2 5,000 R 1050  10.11.11 13.11.12 021117 125 724 99.53 4,970 100.00 10049  11.29 1005 085 OuHaHCI
Pocaopbatk-1 1,050 R 1050  08.12.11 13.12.11 09.12.13 14 253 99.85 2,880 99.01 100.00  12.09 1009  0.09 B3/ OuHaHCbI
PocHaHo-1 8,000 R 890 28.12.11 20.12.17 737 97.83 98.02 /IBB+ OuHaHch!
PocHaHo-2 10,000 R 890 28.12.11 20.12.17 73.7 99.32 | 1.62 3,100 98.08 98.35 9.25 8.70 432 11BB+ OuHaHCbI
PocHaHo-3 15,000 R 890  28.12.11 20.12.17 73.7 97.80  0.10 1,601 97.58 97.85 9.59 8.83 429 11BB+ OuHaHCbI
PocTenexom-01 2,000 R 6.60 09.02.12 08.08.13 213 98.10 5,000 95.00 98.50 8.10 6.63 1.34 11BB+ Tenexom
PocTenexom-02 400 R 10.50  17.11.11 17.11.11 0.6 1/BB+ Tenekom
PocTenexom-03 600 R 850 13.03.12 13.03.12 44 1/BB+ Tenekom
PocTenekom-04 2,000 R 6.50 04.04.12 03.04.13 171 100.00 /IBB+ Tenekom
PocTenexom-05 800 R 7.60 30.11.11 30.05.12 70 1/BB+ Tenekom
PocTenekom-06 2,000 R 780 30.11.11 30.05.12 7.0 /IBB+ Tenekom
PocTenexom-08 2,400 R 6.65 06.12.11 03.09.13 221 100.00 1,000 100.49 6.81 6.58 0.98 11BB+ Tenexom
PocTenexom-09 1,000 R 810 08.12.11 08.12.11 1.2 100.00 1/BB+ Tenexom
PocTenekom-10 3,000 R 6.91 22.11.11 21.05.13 18.7 100.00 /IBB+ Tenekom
PocTenekom-11 3,000 R 1170 02.11.11 24.07.19 928 /IBB+ Tenekom
PocTenekom-13 2,000 R 6.50 18.01.12 17.10.12 11.6 /IBB+ Tenekom
PCr-1 3,000 R 1075 21.12.11 25.12.12 18.06.14 1338 316 96.75 6,000 96.36 97.50 14.62 1098  0.94 CTpouTensCcTeo
PCXb 6O-1 5,000 R 720 29.02.12 31.08.12 28.08.13  10.0 219 100.40 100.60 BBB/Baat/ OuHaHCbI
PCXB BO-5 10,000 R 720 29.02.12 30.08.12 28.08.13  10.0 219 10025 0.04 1 100.15 100.25 6.99 7.10 0.76 BBB/Baat/ OuHaHCI
PCXb 6O-6 10,000 R 6.60 01.11.11 04.05.12 29.10.13 6.1 240 BBB/Baat/ OuHaHCbI
PCXB-03 10,000 R 925 16.02.12 17.02.14 09.02.17 276 63.4 102.90 2 101.80 104.00 7.99 8.83 1.93 BBB/Baat/ OuHaHCbI
PCXB-04 10,000 R 750  04.04.12 27.09.17 70.9 100.25 2 99.90 101.50 744 BBB/Baat/ OuHaHCb!
PCXB-05 10,000 R 1350  06.12.11 08.12.11 27.11.18 1.2 85.0 90.00 BBB/Baat/ OuHaHCbI
PCXB-06 5,000 R 780 17.02.12 19.08.14 09.02.18 336 75.4 100.50 BBB/Baat/ OuHaHCbI
PCXB-07 5,000 R 6.85 13.12.11 12.06.13 05.06.18  19.4 79.2 99.00  0.00 201 98.75 99.00 7.65 6.74 141 BBB/Baat/ OuHaHCI
PCXB-08 5,000 R 1010 24.11.11 26.11.12 141119 129 9.5 102.73 450,808 102.77 102.84 7.51 9.43 0.92 BBB/Baat/ OuHaHCbI
PCXB-09 5,000 R 1010 24.11.11 26.11.12 141119 129 9.5 102.97 360,010 102.80 102.99 7.21 9.41 0.93 BBB/Baat/ OuHaHCbI
PCXB-10 5,000 R 9.00 08.02.12 08.02.13 29.01.20 153 99.0 101.45 102.00 BBB/Baat/ OuHaHCI
PCXB-11 5,000 R 9.00  09.02.12 11.02.13 30.01.20 154 99.1 101.30 101.95 BBB/Baat/ OuHaHCbI

PCXB-12 5,000 R 770 12.01.12 13.07.15 01.07.21 444 116.1 98.17 = 0.15 5,909 97.00 98.50 8.45 7.66 2.96 BBB/Baa1/ OuHaHch!
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PCXB-13 5,000 R 770 13.01.12 14.07.15 02.07.21 444 116.1 98.00 31,000 97.90 98.50 8.51 7.68 2.96 BBB/Baat/ OuHaHCb
PCXB-14 10,000 R 770 10.01.12 08.07.15 29.06.21 443 116.0 97.95 3,889 97.00 98.40 8.53 7.68 2.95 BBB/Baat/ OuHaHCbI
PTK Muaunr 60-1 1,050 R 1150 07.02.12 06.08.13 212 97.51 45 97.51 98.49 1149 OuHaHCI
PYCAN Bpartck-7 15,000 R 830 01.03.12 03.03.14 220218 281 75.8 95.18 1,595 95.01 95.94 10.97 8.60 1.92 mra
PYCAN Bpartck-8 15,000 R 850 16.04.12 15.04.15 05.0421 415 1132 94.94 820,071 96.00 97.00 10.54 8.92 275 mra
Pycluapo-01 10,000 R 800 23.04.12 22.04.16 12.04.21 53.8 1135 9849 099 956,040 96.02 98.49 8.59 8.1 353  BB+/otagaH/BB+  JnekTpoaHepr.
Pycluapo-02 10,000 R 800 23.04.12 22.04.16 12.04.21 53.8 1135 97.52  0.02 435,994 96.50 97.99 8.87 8.19 352  BB+/otagaH/BB+  JnekTpoaHepr.
PycckueMacna-2 1,000 R 1.00  29.03.12 29.03.12 49 Motpeb. ToB.
PycckoeMope-1 2,000 R 1200  15.12.11 14.06.12 75 99.98 = 0.98 1 98.00 99.98 1257 1182 053 MotpeG. ToB.
PycCraHg-8 5,000 R 7.75  13.04.12 13.04.12 54 99.59 99,380 99.60 99.70 8.87 7.75 0.42 B+/Ba3/B+ OuHaHCbI
PycduHb BO-01 4,000 R 715  04.01.12 09.07.13 04.07.14 | 203 321 98.85 99.70 /Baa3/otsBaH  DuHaHCbI
Pyccunb-08 2,000 R 770 19.03.12 24.09.12 14.09.15 108 46.5 99.80 = 0.09 41,018 99.95 8.08 7.65 0.80 [Baa3/otsBaH  ®uHaHCHI
Pycunb-09 2,000 R 770 20.03.12 25.09.12 15.09.15 108 46.5 99.80 30,318 100.00 8.08 7.65 0.80 [Baa3/oTsBaH  ®uHaHCHI
Pycunb-10 2,000 R 790 15.11.11 19.11.1¢ 10.11.1¢ 24.7 484 99.00 6,437 101.0C 8.62 7.70 1.71 [Baa3/oTsBak  ®uHaHCHI
Pycunb-11 2,000 R 790 16.11.11 20.11.13 11115 247 484 99.00 952 100.00 8.62 7.70 1.7 [Baa3/otsBaH  ®uHaHChI
CaxartpHer-2 2,500 R 1220 27.01.12 26.07.13 208 100.04 68,840 98.01 101.35 12.51 1182 140 Hetbtb 1 ra3
Cesepcrans 50-1 15,000 R 750  20.03.12 18.09.12 10.6 100.44 411 100.35 100.40 7.09 741 0.81 BB-/Ba2/BB mra
Cesepcrans 50-2 10,000 R 975 17.02.12 15.02.13 15.6 103.43 56,806 102.70 103.70 7.04 9.25 1.15 BB-/Ba2/BB mrg
Cesepcrans 60-4 5,000 R 9.75  17.02.12 15.02.13 15.6 102.70 103.95 BB-/Ba2/BB mra
Cegkab-3 1,500 R 1050  27.12.11 27.03.12 49 MatumHocTp. 1 np.
CeHatopYK-1 1,500 R 10.00 18.11.11 18.05.12 6.6 CTpouTenscTBo
C3KK-3 5,000 R 1145 20.04.12 09.10.20 C 26.09.31 1074 239.0 CTpouTensCcTeo
C3KK-4 5,000 R 1145 20.04.12 09.10.20C 26.09.31 1074 239.0 CTpouTensCcTeo
CubmpbAsua-1 2,300 R 18.00 17.01.12 17.07.12 85 102.81 104.00 TpaHcnopt
Cun6MeTltHB-1 10,000 R 1350 19.04.12 20.10.14 101019 357 95.4 110.38 | 0.72 160,009 109.95 111.00 9.62 1219 2.33 BB-//B+ mra
Cu6MeTlHB-2 10,000 R 1350  19.04.12 20.10.14 101019 357 95.4 110.07 10,899 109.70 110.20 9.74 1222 2.32 BB-//B+ mra
CUBYP X-1 1,500 R 1047 03.11.11 01.11.12 1241 BB/Ba2/ Xum. npom.
CUBYP X-3 30,000 R 925 16.03.12 21.03.12 13.03.15 47 404 BB/Ba2/ Xum. npom.
CUBYP X-4 30,000 R 7.30  16.03.12 17.09.12 13.03.15 106 404 BB/Ba2/ Xum. npom.
CUBYP X-5 30,000 R 800 16.03.12 18.03.13 13.03.15 166 404 BB/Ba2/ Xum. npom.
CuHeprust 5O-1 3,000 R 9.75  05.04.12 06.10.12 03.10.13 112 23.1 99.00 101.50 Bl MotpeG. ToB.
CuHeprus-3 2,500 R 8.00 20.02.12 18.08.14 336 B/l Motpeb. ToB.
CuctemaA®K-1 6,000 R 9.75  08.03.12 07.03.13 16.2 102.90 1 101.75 102.90 7.58 9.35 1.19 BB-/Ba3/BB Tenexom
CuctemaA®K-2 20,000 R 1475  14.02.12 17.08.12 12.08.14 9.6 334 105.57 46,000 105.93 105.99 7.45 1358 0.70 BB-/Ba3/BB Tenexom
CuctemaA®K-3 19,000 R 1250  01.12.11 04.12.12 241116 132 60.9 10520 0.30 140 104.20 105.58 7.53 1133 093 BB-/Ba3/BB Tenexom
CuctemaA®K-4 13,500 R 765 20.03.12 15.03.16 52.5 100.23 2 90.00 100.00 7.70 7.57 255 BB-/Ba3/BB Tenexom
Cucremalanc-1 3,000 R 8.50 10.04.12 08.04.14 293 ot3saH/ot3ean/  CTpouTenscTBO
Cucremalanc-2 2,000 R 8.50 17.04.12 15.04.14 295 ot3BaH/otagan/  CTpouTenscTBO
CuTpoHmke BO-1 2,000 R 1175 20.12.11 25.06.12 18.06.13 78 19.6 98.62 99.99 B-/B3/ TexHonorun
CurpoHuke 50-2 3,000 R 10.75  09.04.12 15.10.12 071013 115 232 98.19 | 0.39 4 97.81 98.19 13.25 10.88 081 B-/IB3/ TexHonorum
CKB B 60-3 3,000 R 9.15  29.11.11 04.06.12 26.11.13 7.1 249 99.70 361,000 99.35 99.89 9.90 8.84 0.51 B/B1/ OuHaHCbI
CKB b 504 2,000 R 980 07.12.11 12.12.11 05.06.12 14 192 100.08 2,500 100.08 10048 9.32 9.43 0.09 B/B1/ OuHaHCI
CKB B 60-5 2,000 R 825 12.04.12 16.10.12 10.04.14 115 293 97.56 97.99 B/B1/ OuHaHCbI
CKB B 60-6 2,000 R 850 10.01.12 12.07.13 08.07.14 204 323 99.41 349,700 97.40 98.50 9.07 8.33 1.44 B/B1/ OuHaHCbI
Connepc 5O-2 2,000 R 13.00 02.11.11 07.05.12 01.05.13 6.2 18.0 MatunHocTp. 1 np.
Connepc-2 3,000 R 1250  18.01.12 17.07.13 20.5 101.54 | 0.01 1,165 101.50 101.60 179 1190 138 MatuurocTp. 1 np.
CnKasaHb-3 1,000 R 1400 10.11.11 17.05.12 08.05.14 6.5 30.2 100.01 Morpe®. yen.
CrpKpea 6O-1 1,000 R 990 28.01.12 28.07.12 28.07.14 8.9 329 B3/ OuHaHCI
CrpKpen 60-2 1,000 R 9.90 28.01.12 28.07.12 28.07.14 8.9 329 B3/ OuHaHCb
CrpTpaHclas-2 5,000 R 849  13.01.12 13.07.12 84 96.59 442 96.31 96.64 14.17 8.57 0.60 CTponTensCTBo
CrpTpaHclas-3 5,000 R 850  12.04.12 11.04.13 174 95.00 22 93.88 99.69 12.76 8.91 1.23 CTpouTenscTBo
CY155-3 3,000 R 1270 15.02.12 15.02.12 35 94.83 2,852 94.78 95.06 34.71 13.03 022 CTpouTensCcTeo
Cynoctpb 6O-01 2,000 R 9.75  03.03.12 07.03.12 03.03.14 42 28.1 98.53 240 97.60 98.65 14.73 9.74 0.30 B3/ OuHaHCbI
Cynoctpb-3 1,500 R 10.00  05.03.12 03.09.12 10.1 99.00 101.00 B3/ OuHaHCI
Cynoctpb-4 1,500 R 10.00  10.04.12 13.04.12 08.10.13 54 233 98.49 1 98.49 98.98 14.04 1010 0.39 B3/ OuHaHCbI
CY3K duHaHc-1 10,000 R 9.35  06.01.12 10.07.13 26.0620 203 103.9 101.80  0.25 181 101.35 101.85 8.33 8.93 143 /Ba3/ mra
Catnlpynn-1 1,000 R 1170 15.11.11 15.05.12 6.5 99.00 99.25 CTpouTenscTBo
TatHedhTb BO-1 5,000 R 725 23.03.12 20.09.13 22.7 98.60 101.00 BB/Ba2/ot3saH | Hethtb v ra3
TatTenekom-2 1,500 R 825 03.11.11 01.11.12 121 BB-// Tenekom
Taronab 5O-1 2,000 R 950  29.12.11 05.07.12 26.12.13 8.2 259 9944 152 19,804 97.00 99.95 10.63 9.26 0.58 B2/ OuHaHCI
Targonab 60-2 2,000 R 875 19.04.12 25.10.12 17.0414 118 296 99.72 43,602 96.50 99.50 9.26 8.75 0.87 B2/ OuHaHCbI
Targonnb-5 2,000 R 850 21.03.12 21.03.12 47 100.00 200,005 99.32 100.00 8.64 8.42 0.36 B2/ OuHaHCbI
Targonnb-6 2,000 R 875 28.02.12 05.03.12 26.02.13 441 15.9 100.50 100 99.00 100.50 7.26 8.58 0.31 B2/ OuHaHCI
Targonnb-7 1,000 R 875 16.12.11 22.12.11 14.12.12 17 135 100.00 10,000 99.80 100.00 8.79 847 0.12 B2/ OuHaHCbI
TB3 BO-1 2,000 R 6.50 14.12.11 12.06.13 194 MatumHocTp. 1 np.
TrK1-1 4,000 R 850 13.03.12 15.03.12 11.03.14 45 283 100.67 1,500 100.67 100.75 6.69 8.35 0.34 OneKTpoaHepr.
TrK1-2 5,000 R 6.70  03.01.12 09.07.13 01.07.14 203 320 93.01 99.80 OneKTpoaHepr.
TrK2 BO-1 5,000 R 9.00 20.03.12 17.09.13 226 99.00 025 5 98.20 99.00 9.81 9.00 1.60 ccell OneKTpoaHepr.
TrK5-1 5,000 R 875 13.04.12 18.10.13 06.10.17 236 712 99.30 1 97.50 100.85 9.36 8.78 1.67 OneKTpoaHepr.
TrK6 Weect-1 2,000 R 750 221111 21.02.12 37 97.01 OneKTposHepr.
TrK6-1 5,000 R 830 01.03.12 02.09.13 240817 221 69.8 98.90 2,000 98.80 100.10 9.15 8.28 1.57 OneKTpoaHepr.
TrK9-1 7,000 R 810 13.02.12 15.08.13 07.0817 215 69.3 98.75 2,001 98.25 99.70 9.06 8.06 1.53 OneKTpoaHepr.
Tene2 CM6-1 5,000 R 840  23.12.11 22.06.16 11.06.21 55.8 1154 95.50 99.00 Tenexom
Tene2 ClM6-2 5,000 R 840 23.12.11 22.06.16 11.06.21 55.8 1154 9410 025 590 95.50 95.75 10.27 8.65 344 Tenexom
Tene2 Cl6-3 3,000 R 840  23.12.11 22.06.16 11.06.21 55.8 1154 95.50 Tenexom
TepHa®uHaHc-2 1,500 R 1.00  04.11.11 04.11.11 0.1 CTpouTenscTBo
TexHukons BO-1 1,500 R 13.50 14.03.12 11.09.13 224 CTponTensCTBo
TexHukons 6O-2 2,500 R 13.00 22.03.12 24.09.12 19.09.13 10.8 22.7 87.00 CTpouTenscTBo
TexHukonb-2 3,000 R 13.50  07.03.12 07.03.12 42 93.00 CTpouTenscTBo
TexHokabenb-1 1,000 R 0.00 29.11.11 28.02.12 39 MatumHocTp. 1 np.
TK duHanc BO-1 500 R 1050 28.12.11 25.06.14 318 TpaHcnopt
TK ®uHaHc BO-2 500 R 1050 28.12.11 25.06.14 318 TpaHcnopt
TKB-2 1,800 R 815  20.03.12 24.09.12 15.03.16 108 52.5 100.50 | 1.50 1 98.00 100.50 7.68 8.04 0.80 B1/ OuHaHCbI
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TKC B 6O-1 1,600 R 1422 23.03.12 20.09.13 22.7 96.32 101.94 B/B2/ OuHaHCb
TKC B BO-2 1,500 R 16.50  29.11.11 01.12.11 26.11.13 1.0 249 10039 0.04 49,171 100.30 10045 ~ 11.36 1538 0.07 B/B2/ OuHaHCbI
TKC B BO-3 1,500 R 1400  21.02.12 22.08.12 18.02.14 9.7 276 99.09 298 99.01 99.09 15.73 1376 067 B/B2/ OuHaHCI
TKC B-2 1400 R 20.00 26.01.12 28.07.13 20.9 10895 073 159 108.52 109.00 1447 1751 1.31 B/B2/ OuHaHCbI
TMK BO-1 5,000 R 885 24.04.12 22.10.13 237 99.50 19,430 98.35 101.00 9.34 8.88 1.70 B1/B+ mra
TpaxcAapo-1 3,000 R 1185  25.04.12 03.05.12 23.10.13 6.1 238 100.50 1,120 100.65 10079 11.05 177 044 Tpaxcnopt
TpaHcKoHT-1 3,000 R 9.50 28.02.12 26.02.13 15.9 102.00 102.51 BB+/Ba3/ Tpaxcnopt
TpaHcKoHT-2 3,000 R 880 08.12.11 04.06.15 43.1 100.40 1 99.95 100.40 8.82 847 2.28 BB+/Ba3/ Tpaxcnopt
TpatcKpenb B5O-1 5,000 R 780 17.11.11 17.11.13 246 100.00 1 99.35 100.00 7.95 7.53 173 [Ba1/BB+ OuHaHC!
TpancKpenb-2 3,000 R 6.90 13.12.11 12.06.12 74 99.81 /Ba1/BB+ OuHaHch!
TpancKpenb-5 3,000 R 790 10.02.12 12.08.13 214 99.40 101.00 /Ba1/BB+ OuHaHCbI
TpaxcKpenb-6 4,000 R 825 19.04.12 17.04.14 296 98.90 102.00 [Ba1/BB+ OuHaHCb!
TpancKpend-1 1,500 R 12.00 12.12.11 11.06.12 74 OuHaHch!
TpaHcKpend-Z 1,500 R 12.00  03.11.11 01.11.12 121 OuHaHch!
TpaxcMaLX 6O-1 3,000 R 6.50  26.01.12 23.01.14 26.8 MatunHocTp. 1 np.
TpaHcHethTb-1 35,000 R 10.00  21.05.12 20.05.15 13.05.19  42.6 90.4 97.80 111.00 /Baa1/BBB Hedtb 1 ras
TpaHcHe(Tb-2 35,000 R 9.75  09.10.12 08.10.15 01.10.19 473 95.1 103.05 7,000 8.79 941 3.16 /Baa1/BBB Hechtb 1 ras
TpaHcHe(Tb-3 65,000 R 1015 26.09.12 26.09.15 18.09.19 469 9%4.7 110.68 420,002 110.84 110.85 6.92 9.09 3.19 [Baa1/BBB Hecbtb 1 ras
TpaHcduHM BO-12 500 R 850 29.02.12 27.08.14 339 OuHaHch!
TpancdunM BO-13 500 R 850 29.02.12 27.08.14 339 OuHaHch!
TpaHcOuHM-02 1,500 R 10.75  10.02.12 10.08.12 93 OuHaHch!
TpaHcOuHM-03 1,500 R 8.50 12.01.12 10.07.14 323 OuHaHch!
TpaHcOuHM-04 350 R 11.00  07.12.11 16.12.11 03.12.14 15 371 OuHaHch!
TpaHcOuHM-05 350 R 11.00  07.12.11 16.12.11 03.12.14 1.5 371 OuHaHCh!
TpaHcOuHM-06 500 R 11.00  07.12.11 16.12.11 03.12.14 15 371 OuHaHch!
TpaHcOuHM-07 500 R 11.00  07.12.11 16.12.11 03.12.14 15 371 OuHaHCh!
TpaxcduHM-08 380 R 11.00  08.12.11 19.12.11 03.12.15 16 49.1 OuHaHCI
TpaHcOuHM-09 380 R 11.00  08.12.11 19.12.11 03.12.15 1.6 49.1 OuHaHCch!
TpaHcOuHM-10 500 R 11.00  08.12.11 19.12.11 03.12.15 1.6 49.1 OuHaHCh!
TpaHc®uHM-11 500 R 11.00  08.12.11 19.12.11 03.12.15 1.6 49.1 OuHaHCI
TpaHcOuHM-15 1,000 R 8.50 27.02.12 22.08.16 16.08.21 578 1176 OuHaHch!
TiomeHbOHepro-2 2,700 R 870  29.03.12 29.03.12 49 100.20 100.95 OnekTposHepr.
YBPuP-2 2,000 R 950  29.04.12 05.11.12 01.05.14 122 30.0 98.22 10,002 96.51 99.40 11.76 9.67 0.87 [oT3BaH/B- OuHaHCbI
YMMNO-3 3,000 R 1000  15.12.11 14.06.12 7.5 97.51 100.62 MaLuuHocTp. 1 np.
YpanBaron3-1 3,000 R 925 15.12.11 16.12.12 071217 135 733 98.87 16,000 98.70 99.09 10.59 9.04 0.95 MaLuuHocTp. 1 np.
YpanBaron3-2 3,000 R 895  28.02.12 30.08.13 20.02.18 220 75.7 97.97 322,956 98.95 99.00 10.44 9.00 1.54 MauuurocTp. 1 np.
Ypankanuit BO-1 50,000 R 825 20.02.12 17.02.14 276 Xum. npom.
Ypancu6 JIK 50-1 1,667 R 950  02.12.11 28.02.14 28.0 99.00 1 99.30 100.25 10.82 9.45 1.01 BB-// OuHaHCbI
Ypancu6 JIK 60-3 2,250 R 950  01.11.11 29.10.13 24.0 BB-// OuHaHC!
Ypancu6 fIK 60-4 2,750 R 850  05.01.12 03.07.14 321 99.40  0.30 1 98.95 99.40 9.26 8.50 1.21 BB-// OuHaHCbI
Ypancu6 fIK-3 1,500 R 16.50  23.02.12 23.02.12 38 102.50 103.25 BB-// OuHaHCbI
Ypancu6 JIK-4 2,000 R 16.50  19.01.12 19.01.12 26 101.7€ 102.3C BB-// OuHaHC!
Ypancu6 JIK-5 3,000 R 850 19.01.12 19.01.12 26 100.10 50,005 100.11 100.45 8.09 8.29 0.20 BB-// OuHaHCbI
Ypan3nMepb-1 3,000 R 825 28.02.12 28.02.12 39 95.00 mra
dopmar-1 1,000 R 17.00  08.12.11 20.12.11 06.12.12 1.6 13.2 CTpouTenscTBo
doptym-2 5,000 R 6.50  08.02.12 06.02.13 15.3 OnekTpoaHepr.
®CK ESC-06 10,000 R 715  27.03.12 27.09.13 150920 229 106.6 100.00  0.15 263,750 99.75 99.89 7.21 7.10 1.68 /Baa2/BBB OneKTpoaHepr.
®CK EQC-07 5,000 R 750  27.04.12 26.10.15 16.1020 479 107.6 97.20 2,500 97.00 97.70 8.52 7.1 323 [Baa2/BBB OneKTpoaHepr.
®CK ESC-08 10,000 R 715  27.03.12 27.09.13 15.09.20 229 106.6 100.08 350,353 99.40 100.10 7.23 7.10 1.68 /Baa2/BBB OneKTpoaHepr.
®CK ESC-09 5,000 R 799 27.04.12 241017 16.1020 718 107.6 97.00 97.70 /Baa2/BBB OneKTpoaHepr.
®CKESC-10 10,000 R 7.75  27.03.12 25.09.15 15.09.20 4638 106.6 98.51 99.25 [Baa2/BBB OneKTpoaHepr.
®CK ESC-11 10,000 R 799  27.04.12 241017 16.1020 718 107.6 97.50 2,500 97.00 97.70 8.71 8.19 4.46 /Baa2/BBB OneKTpoaHepr.
®CKESC-13 10,000 R 850 03.01.12 22.06.21 115.8 98.50 99.49 /Baa2/BBB OneKTpoaHepr.
®CK EQC-15 10,000 R 875 26.04.12 29.10.14 121023  36.0 1435 [Baa2/BBB OneKTpoaHepr.
®CKESC-19 20,000 R 7.95  19.01.12 19.07.18 06.07.23  80.6 140.3 /Baa2/BBB OneKTpoaHepr.
XKoB 5O-1 3,000 R 24.01.12 27.04.12 22.04.14 5.9 29.7 100.14 | 0.01 33,500 100.11 100.15 7.32 0.45 BB-/Ba3/otaBaH  duHaHChl
XKob BO-3 4,000 R 790 24.01.12 25.10.13 220414 238 29.7 98.06 98.80 BB-/Ba3/otaBaH  duHaHChl
XKoB-5 4,000 R 850 18.01.12 17.04.13 176 100.00 1 98.50 100.00 8.77 848 1.28 BB-/Ba3/otaBaH | duHaHChl
XKoB-6 5,000 R 775  13.12.11 14.12.12 10.06.14 135 313 99.20 0.10 2,000 98.00 99.00 8.78 7.73 0.98 BB-/Ba3/otaBaH  duHaHCh
XKoB-7 5,000 R 9.00 26.01.12 02.05.12 23.04.15 6.0 418 100.25 | 0.01 1 100.20 100.24 8.74 8.97 0.44 BB-/Ba3/otaBaH  duHaHChI
XM BaHk-2 3,000 R 6.25 14.12.11 14.06.12 12.06.13 75 194 100.00 500 98.00 105.00 6.33 6.11 0.57 /Ba3/oT3BaH OuHaHCbI
LiexTpltHe BO-1 1,500 R 840  20.12.11 19.12.12 17.06.14 136 316 99.50 1 99.10 99.50 9.05 8.19 0.99 /Ba3/ OuHaHCbI
LienTpltHB BO-5 1,000 R 840  20.12.11 19.12.12 17.06.14 136 316 99.10 99.50 [Ba3/ OuHaHC!
LieTpliHB-2 3,000 R 925 27.12.11 29.06.12 24.06.14 8.0 318 101.05 1 100.70 101.05 7.69 8.88 0.59 /Ba3/ OuHaHCbI
Yepkusoso 6O-3 3,000 R 825 11.11.11 08.11.13 243 97.90 98.40 B2/ Motpeb. ToB.
YTn3 6o-1 5,000 R 16.50  06.12.11 08.12.11 04.12.12 1.2 132 100.30 535 100.31 10035  13.33 1544 0.09 [ot3BaH/ mra
4ytn3-3 8,000 R 800 24.04.12 26.04.12 21.04.15 5.9 4.7 95.21 100.00 Jot3gaH/ mra
Onem/ua-2 2,300 R 1200 08.12.11 04.09.14 342 99.97 | 0.98 2,790 85.03 102.89 11.80 11B- OuHaHCbI
OHen BO-15 4,000 R 750  20.12.11 21.06.12 18.06.13 7.7 19.6 100.76 70,007 100.50 100.80 6.34 7.25 0.58 [Ba3/ OneKTpoaHepr.
OHen BO-18 5,000 R 710 28.12.11 25.06.14 318 99.00 5 96.00 99.00 7.66 7.00 2.23 /Ba3/ OneKTpoaHepr.
OHepromalu®-1 700 R 13.00 22.11.11 22.11.11 0.7 100.10  0.02 10 100.00 100.09 11.28 12.29 0.05 MatumHocTp. 1 np.
3N faitmoxa HIK-1- 600 R 800 05.04.12 03.04.14 29.1 MotpeG. ToB.
tOHuKpeauT-11N 5,000 R 820 14.03.12 07.09.16 58.3 BBB+//BBB- OuHaHch!
OHuKpeawT-4 10,000 R 7.00 15.11.11 16.11.12 101115 126 484 98.50 101.20 BBB+//BBB- OuHaHCbI
OHMKpeauT-5 5,000 R 7.50  06.03.12 06.09.13 01.09.15 222 46.1 97.75 BBB+//BBB- OuHaHCbI
10T3itp® BO-1 1,500 R 1250  27.12.11 26.03.13 16.8 97.05 105.81 Tpaxcnopt
10T3itp® BO-2 1,500 R 1250 271211 26.03.13 16.8 102.00 105.00 TpaHcnopt
10T3itp® BO-3 1,500 R 945  22.12.11 19.12.13 256 103.80 615 7.72 9.02 1.81 Tpaxcnopt
10T3itpd BO-4 1,500 R 9.00 28.12.11 26.03.14 288 97.94 6 97.40 98.99 10.35 9.11 1.96 Tpaxcnopt
10T3itpd BO-5 1,500 R 9.00 28.12.11 26.03.14 288 94.02 3 94.02 96.50 1244 9.49 1.92 Tpaxcnopt
10T 3itp--5 1,500 R 950  26.01.12 21.07.16 56.7 Tpaxcnopt
AkdHepro BO-1 3,000 R 825 06.03.12 03.09.13 221 102.00 1 98.38 102.00 7.19 7.99 1.61 BB/ OneKTpoaHepr.
AkOHepro-2 960 R 10.30  08.03.12 08.03.12 4.2 100.61 BB/ OneKTposHepr.
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Benapycb-1 7,000 R 870 22.12.11 20.12.12 137 90.79 591 90.03 90.30 19.02 9.49 0.91 /B3/B- loc.
BonrO6n-10 3,000 R 8.00 09.11.11 04.05.16 54.1 97.75 98.70 BB-//oT3BaH MyHuy.
BonrO6n-4 300 R 755  15.11.11 15.06.12 6.5 98.45 BB-//B+ MyHu.
BonrO6n-7 400 R 933 13.12.11 12.06.12 74 100.30 BB-//BB- MyHu.
BonrO6n-9 2,000 R 825 07.12.11 04.06.14 311 99.00 102.70 BB-//oT3BaH MyHuy.
Bonrorpap-4 880 R 17.80  07.11.11 07.11.12 12.3 [Ba3/ MyHuu.
Bonrorpaa-5 1,000 R 950 22.12.11 17.12.15 49.6 101.94 104.65 /Ba3/ MyHuy.
BopoxexO6n-4 900 R 9.00 26.12.11 25.06.12 7.8 101.65 1,032 98.55 101.85 6.45 8.59 0.59 MyHu.
WpkO6n-31006 1,064 R 9.15  23.11.11 22.11.12 128 99.75 101.79 1IBB MyHu.
WpkO6n-31007 313R 10.00 25.12.11 25.12.11 18 100.28 11BB MyHu.
KasaHb-6 1,000 R 1200 08.12.11 08.12.11 1.2 100.60 1 99.70 100.80 6.26 1173 0.10 B+// MyHu.
KasaHb-7 2,000 R 875 21.12.11 17.12.14 376 100.00 102.50 B+l MyHu.
KanyxO6n-3 1,000 R 895 01.12.11 29.11.12 13.0 99.50 102.20 BB-//oT3BaH MyHuy.
KanyxO6n-4 600 R 1001  28.12.11 26.06.12 19.9 97.25 104.0C BB-//oT3BaH MyHuL.
Kanyx06n-5 2,500 R 820 24.11.11 19.05.16 54.6 101.00 102.00 BB-//oT3BaH MyHu.
Kapenus-11 320R 9.70  10.11.11 10.05.12 6.3 100.73 750 100.75 101.30 7.95 9.21 0.36 BB-// MyHu.
Kapenus-13 2,000 R 991 22.12.11 18.06.15 436 101.35 103.00 BB-// MyHu.
Komu-7 1,000 R 800 23.11.11 221113 248 100.00 30,255 99.00 100.00 8.15 7.73 1.33 BB/Ba2/ MyHu.
Komu-8 1,000 R 7.00 04.03.12 03.12.15 49.1 91.50 94.19 BB/Ba2/ MyHuw.
Komm-9 2,100 R 750  18.04.12 18.10.14 35.6 98.01 100.00 BB/Ba2/ MyHu.
KpacHopap-1 1,100 R 850 04.01.12 03.07.13 20.1 99.70 Ba2/ MyHuu.
KpacHoaKp-2 1,125R 6.00 16.12.11 14.12.12 13.5 BB/Ba1/BB MyHuy.
KpacroaKp-3 4,000 R 830 27.03.12 27.09.14 349 100.00 101.00 BB/Ba1/BB MyHu.
KpacHsipKp-4 7140R 1089 10.11.11 08.11.12 123 102.55 0.36 5 102.00 102.55 6.24 1037 054 BB+/Ba2/BB+  Myhu.
NeHO6n-3 1,300 R 1200 09.12.11 05.12.14 37.2 104.01 112.99 BB//BB MyHu.
TuneyO6n-6 750 R 898 07.12.11 05.06.13 19.2 100.00 0T38aH//BB MyHuu.
Mocksa-39 10,000 R 800 21.01.12 21.07.14 32.7 99.77 | 0.17 155 99.70 102.00 7.51 7.84 229 BBB/Baa1/BBB  MyHuu.
Mocksa-44 20,000 R 800 24.12.11 24.06.15 4338 98.25 99.00 BBB/Baa1/BBB  MyHuL.
Mocksa-45 15,000 R 800 27.12.11 27.06.12 7.9 101.30 211 102.30 102.50 6.02 7.69 0.60 BBB/Baa1/BBB  MyHuu.
Mocksa-48 30,000 R 800 11.12.11 11.06.22 1274 90.82 | 0.11 476,000 89.93 90.65 8.17 8.52 6.68 BBB/Baa1/BBB  MyHuu.
Mocksa-49 25,000 R 800 14.12.11 14.06.17 67.5 96.83  1.33 460 95.35 96.75 7.99 8.01 4.22 BBB/Baa1/BBB  MyHuu.
Mocksa-50 15,000 R 800 18.12.11 18.12.11 16 10047 = 0.07 5 100.37 100.47 4.36 7.73 0.13 BBB/Baa1/BBB  MyHuL.
Mocksa-53 15,000 R 800 01.03.12 01.09.13 2241 101.70 2,005 98.50 102.00 6.29 7.77 1.63 BBB/Baa1/BBB  MyHuL.
Mocksa-54 15,000 R 800 05.03.12 05.09.12 102 100.90 5,000 100.65 100.75 6.39 7.83 0.78 BBB/Baa1/BBB  MyHuu.
Mocksa-56 20,000 R 800 22.03.12 22.09.16 58.8 98.00 1.23 2 96.50 99.00 7.73 8.09 387 BBB/Baa1/BBB  MyHuu.
Mockea-61 30,000 R 15.00  03.12.11 03.06.13 191 113.67 3,982 114.00 114.97 6.07 1293 135 BBB/Baa1/BBB  MyHuu.
Mocksa-62 35,000 R 1400  08.12.11 08.06.14 313 113.45 114.25 BBB/Baa1/BBB  MyHuu.
Mocksa-63 20,000 R 1500  10.12.11 10.12.13 253 115.97 4 116.00 116.49 6.99 1270 172 BBB/Baa1/BBB  MyHuL.
Mocksa-64 40,000 R 1400  16.11.11 16.11.15 48.6 116.00 117.50 BBB/Baa1/BBB  MyHu.
Mocksa-66 30,000 R 875 23.11.11 23.11.18 848 100.50 105.95 BBB/Baa1/BBB  MyHuu.
MocO6n-7 16,000 R 800 18.04.12 16.04.14 295 98.84 125,060 98.61 98.90 8.71 8.07 2.09 [B1/oT3BaH MyHu.
MocO6n-8 12,35C R 9.00 13.12.11 11.06.1¢ 194 100.7C 4,000 100.8C 101.28 8.40 8.64 0.87 [B1/oT3Ban MyHu.
MocO6n-9 13,200 R 1790  15.03.12 15.03.12 45 103.52 105.00 /B1/B- MyHu.
HwxropO6n-4 1,350 R 800 21.11.11 17.11.12 126 99.01 102.05 B+// MyHu.
HwxropO6n-5 2,100 R 13.00 26.11.11 02.12.12 1341 104.00 300 103.85 104.00 6.43 1187 058 B+// MyHu.
HwxropO6n-6 5,000 R 850  05.04.12 07.10.15 472 99.00 99.95 B+// MyHu.
0$3-25063 30,000 R 6.20  09.11.11 09.11.11 0.3 100.12 BBB/Baa1/BBB  [oc.
0d3-25064 45,000 R 1190  18.01.12 18.01.12 26 101.47 100 101.65 5.10 1168 021 BBB/Baa1/BBB  [oc.
0$3-25065 46,000 R 1200 28.12.11 27.03.13 16.9 107.25 107.50 BBB/Baa1/BBB  [oc.
0d3-25067 45,000 R 1130 18.01.12 17.10.12 11.6 104.90 58,383 104.80 104.90 6.17 1073 087 BBB/Baa1/BBB  Toc.
0$3-25068 45,000 R 1200  22.02.12 20.08.14 337 111.80 150,001 111.60 111.90 7.40 1052 227 BBB/Baa1/BBB  [oc.
0$3-25069 45,000 R 10.80  21.03.12 19.09.12 10.7 103.97 44,089 103.85 103.99 6.22 1027 081 BBB/Baa1/BBB  [oc.
0d3-25071 80,000 R 810  30.11.11 26.11.14 36.9 102.10 87 102.10 102.49 7.46 7.68 2.51 BBB/Baa1/BBB  [oc.
0$3-25072 150,000 R 715  25.01.12 23.01.13 148 100.73 73,995 100.65 100.75 6.62 6.97 1.1 BBB/Baa1/BBB  Toc.
0$3-25073 150,000 R 6.85 01.02.12 01.08.12 9.0 100.55 155,000 100.62 100.65 6.17 6.70 0.69 BBB/Baa1/BBB  [oc.
0d3-25075 150,000 R 6.88  18.01.12 15.07.15 445 98.19 75,118 97.90 98.19 7.58 6.87 3.04 BBB/Baa1/BBB  [oc.
0$3-25076 150,000 R 710 15.03.12 13.03.14 284 99.84 319,935 99.70 99.80 7.30 7.05 2.05 BBB/Baa1/BBB  [oc.
0d3-25077 150,000 R 7.35  25.01.12 20.01.16 50.7 98.97 1,208 98.55 98.80 7.78 7.28 3.37 BBB/Baa1/BBB  [oc.
0$3-25078 100,000 R 6.70  08.02.12 06.02.13 153 100.20 1,202 100.10 100.19 6.63 6.59 1.15 BBB/Baa1/BBB  [oc.
0$3-25079 150,000 R 7.00 07.12.11 03.06.15 431 98.30 10,399 98.20 98.29 7.69 6.92 292 BBB/Baa1/BBB  Toc.
0$3-26199 44,000 R 6.10  11.01.12 11.07.12 84 100.10 45,000 99.95 100.30 6.08 6.07 0.65 BBB/Baa1/BBB  [oc.
0$3-26200 50,000 R 6.10  18.01.12 17.07.13 205 98.93 115 98.66 98.85 6.94 6.15 1.53 BBB/Baa1/BBB  [oc.
0$3-26201 47,000 R 6.55 18.01.12 16.10.13 235 99.50 101.85 BBB/Baa1/BBB  Toc.
0$3-26202 40,000 R 1120 211211 17.12.14 376 110.78 15,134 110.80 111.05 7.52 1000 249 BBB/Baa1/BBB  [oc.
0$3-26203 150,000 R 6.90 08.02.12 03.08.16 57.1 96.54  0.04 149,004 96.70 96.80 7.93 7.03 3.76 BBB/Baa1/BBB  [oc.
0$3-26204 120,000 R 750  22.03.12 15.03.18 76.5 97.74 187,491 97.45 97.50 8.1 7.61 474 BBB/Baa1/BBB  [oc.
0$3-26205 150,000 R 760  25.04.12 14.04.21 1135 94.66 6 94.05 98.00 8.61 8.02 6.28 BBB/Baa1/BBB  [oc.
0$3-26206 150,000 R 740 211211 14.06.17 67.5 97.49 662,257 97.55 97.57 8.12 7.37 421 BBB/Baa1/BBB  [oc.
0$3-46018 133,000 R 800 07.12.11 24.11.21 1209 BBB/Baa1/BBB  [oc.
0b3-46019 26,000 R 0.00 28.03.12 20.03.19 88.7 79.00 79.50 BBB/Baa1/BBB  [oc.
0$3-46020 135,000 R 6.90 15.02.12 06.02.36 2914 89.50 552 83.50 89.00 8.04 758 | 10.31 BBB/Baa1/BBB  [oc.
0$3-46022 45,000 R 6.50 18.01.12 19.07.23 140.7 90.00 460 81.00 91.00 7.40 7.08 7.37 BBB/Baa1/BBB  [oc.
0$3-48001 24,099 R 7.00  09.11.11 31.10.18 84.1 BBB/Baa1/BBB  [oc.
Psi306n-1 2,100 R 880 01.12.11 27.11.14 36.9 100.50 101.00 B+// MyHu.
CamapO6n-4 5,000 R 6.98 21.12.11 20.06.12 7.7 100.00 100.59 [Ba1/BB+ MyHu.
CamapO6n-5 3735R 930  22.12.11 19.12.13 256 102.00  0.00 9,600 101.50 102.00 6.88 9.03 0.73 /Ba1/BB+ MyHu.
CamapO6n-6 1819 R 1500 11.11.11 10.05.13 183 114.00  3.00 1 109.00 114.00 5.49 1279 129 /Ba1/BB+ MyHu.
CamapO6n-7 12,200 R 749 071211 30.11.16 61.1 9.89 029 183,001 96.72 96.99 8.88 7.64 263 [Ba1/BB+ MyHu.
Clletep6ypr-1 10,000 R 776 24.11.11 19.11.15 487 97.00 102.00 BBB/Baa1/BBB  MyHuL.
TeepO6n-09 3,000 R 1250  15.12.11 12.06.14 314 105.02 108.50 1B+ MyHu.
TeepO6n-10 3,000 R 850  20.12.11 15.12.15 495 100.06 5,000 99.50 100.35 8.75 841 297 1B+ MyHu.
Tomck-2 200 R 1760 221211 22.12.11 17 101.22 MyHu.
Tomck-3 800 R 1063 26.12.11 23.06.14 318 102.00 10 101.81 102.00 9.26 1032 145 MyHu.
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TomckO6n-4 800 R 7.00  26.12.11 26.12.11 18 100.14 100.45 11BB- MyHu.
TomckO6n-5 1,050 R 7.00 17.12.11 17.12.12 136 100.40 100.80 11BB- MyHu.
TomckO6n-7 1,500 R 1300 27.11.11 27.11.13 249 104.00 105.60 11BB- MyHu.
Yamyptusi-2 2,500 R 840 17.01.12 15.07.12 85 100.11 101.45 BB+/Bat/ MyHuy.
Yamyprusi-4 2,000 R 870 25.11.11 25.11.15 489 100.00 100.50 BB+/Bat/ MyHu.
Yopa-1 750 R 9.00 27.12.11 24.12.13 258 97.10 102.00 11BB- MyHu.
Xakacusi-1 1,200 R 820 23.11.11 25.08.13 218 95.20 102.48 BB-// MyHu.
XMAO-6 2,000 R 1000 221211 224211 17 48,085 100.50 101.20 /Baa3/BBB- MyHu.
XMAO-7 2,000 R 1040 221211 20.12.12 137 103.50 104.50 /Baa3/BBB- MyHu.
XMAO-8 2,000 R 1080  22.12.11 19.12.13 256 105.90 106.90 /Baa3/BBB- MyHuw.
YysaLuus-6 1,000 R 724 17.01.12 17.04.12 5.6 101.10  0.00 435 99.22 101.10 491 714 0.44 [Ba2/ MyHu.
Yysavums-7 1,000 R 9.16  06.12.11 04.06.13 191 102.49 40 100.00 101.50 6.80 8.82 1.01 [Ba2/ MyHu.
Yysaluus-8 1,000 R 800 14.12.11 15.06.14 315 95.00 101.50 /Ba2/ MyHu.
AkyTus-1 1,500 R 795 120112 11.04.1% 174 100.0C 101.0C BB+/oT38aH/BB-  MyHuy.
SAkytns-2 1,750 R 780  19.01.12 17.04.14 296 100.45 20,308 100.10 100.50 7.79 7.75 1.87 BB+/ot3BaH/BB-  MyHu.
Axytus-3 2,500 R 795 20.11.11 20.05.16 54.7 97.40 98.93 BB+/oT3gaH/BB-  MyHuu.
Akytns-9 2,000 R 9.75  22.12.11 19.09.13 227 102.30 10,000 102.00 103.00 7.99 9.43 1.08 BB+/ot3BaH/BB- | Myhu.
Ap06n-09 3,000 R 825 17.11.11 16.05.13 185 99.10 101.30 BB-// MyHu.

ApO6n-10 3,000R 8.00 17.01.12 15.04.14 295 100.10 101.00 BB-// MyHu.
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AkBars-12 280 § 1025  03.12.11 03.12.12 1341 105.08  0.09 104.60 105.56 5.36 9.09 1.00 BB/Ba3/ OuHaHCb
AlfaBank-12 500 § 820 25.12.11 25.06.12 7.8 10263 0.12 102.00 103.26 4.06 7.76 0.62 BB+/Ba1/BB+  duHaHchl
AlfaBank-13 400 § 925 24.12.11 24.06.13 19.8 106.37 | 0.00 105.87 106.87 5.15 8.28 149 BB+/Ba1/BB-  ®uHaHCbl
AlfaBank-15 600 § 800 18.03.12 18.03.15 40.6 102.24 101.78 102.71 7.23 7.70 2.90 BB+/Ba1/B+ OuHaHCbI
AlfaBank-17 02 300 § 864 220212 2202.12C 220217 3.7 63.8 92.25 91.00 93.50 36.83 9.11 0.26 B+/Ba2/BB+ OuHaHCbI
AlfaBank-17 09 1,000 § 788 25.03.12 25.09.17 70.9 99.75 99.17 100.32 7.92 7.78 4.61 BB/Ba1/B+ OuHaHCI
AlfaBank-21 1,000 § 7.75  28.04.12 28.04.21 114.0 96.62 96.10 97.14 8.27 7.97 6.57 BB/Ba1/BB- OuHaHCbI
AllianceOQil-15 350 § 988  11.03.12 11.03.15 403 103.66  0.03 102.50 104.81 8.58 9.33 2.80 BI/B+ Hetbtb 1 ras
Alrosa-14 500 § 888 17.11.11 17.11.14 36.6 109.29 108.79 109.79 7.37 B+/Ba3/BB- mra
Alrosa-20 1,000 § 775 03.11.11 03.11.20 108.2 103.98 103.49 104.48 7.14 4.90 6.24 BB-/Ba3/BB- mra
BoM-13 500 § 734 131111 13.05.13 184 103.56  0.04 103.06 104.05 4.89 6.33 1.40 BBB-/Ba2/ OuHaHCbI
BoM-15 03 750 § 6.70  11.03.12 11.03.15 403 102.42 101.86 102.99 5.89 6.43 2.96 BBB-/Ba2/ OuHaHC!
BoM-15 11 300 § 597  25.11.11 25.11.15 489 9581 057 94.50 97.13 7.16 5.82 344 BBB-/Ba3/ OuHaHCbI
BoM-17 400 $ 6.81  10.11.11 10.05.12C 10.05.17 6.3 66.3 97.03  0.03 96.01 98.04 12.76 747 6.11 0.48 BBB-/Ba3/ OUHaHCbI
BusinessAl-12 558 R 888 25.01.12 25.04.12 58 OuHaHch!
CreditEurB-13 300 § 7.75 201111 20.05.12 20.05.13 6.6 18.6 BB-/Ba3/ OuHaHCbI
EBRD-12 2,000 R 6.00 14.02.12 14.02.12 35 99.76 99.63 99.88 6.67 5.71 0.27 A3/ OuHaHCbI
EurDevBank-14 500 § 7.38  29.03.12 29.09.14 35.0 BBB/A3/BBB OuHaHC!
Eurochem-12 300 § 788  21.03.12 21.03.12 47 101.62 101.24 102.00 3.60 7.63 0.38 BB//BB Xum. npom.
Evraz-13 1,300 § 888 24.04.12 24.04.13 178 10548 0.02 105.18 105.78 8.35 BB/B2/B+ mra
Evraz-15 750 § 825 10.11.11 10.11.15 484 104.79 104.25 105.33 6.86 6.83 3.28 BB-/B2/B+ mra
Evraz-18 6.75% 850 § 6.75  27.04.12 27.04.18 779 94.98 94.36 95.60 7.74 7.06 5.13 BB-/B2/B+ mra
Evraz-18 9.5% 550 § 950 24.04.12 24.04.18 778 109.03 108.38 109.68 8.65 BB/B2/B+ mra
Gallery-13 175 % 1013 15.11.11 15.05.12C 15.05.13 6.5 185 loT3BaH/B- Megua
Gazp-12 EUR 1,000 € 456 09.12.11 09.12.12 133 102.16 = 0.03 101.93 102.39 2.57 427 1.05 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-12 JPY 30,000 ¥ 289 151111 15.11.12 125 100.20 99.89 100.50 2.69 2.66 1.01 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-13 4.505% 122% 451 18.01.12 2207.13 20.7 BBB/Baa1/BBB  Hethtb U ras
Gazp-13 5.625% 646 § 563  21.01.12 2207.13 20.7 102.73 102.19 103.27 3.96 5.36 1.62 BB+/Baa1/BBB  Hedbtb nra3
Gazp-13 6.58% 800 £ 6.58  30.04.12 31.10.13 24.0 104.72 104.31 105.14 4.14 6.28 1.83 BBB/Baa1/BBB  Hethtb U ras
Gazp-13 7.343% 400 $ 734 11.04.12 11.04.13 174 106.21 105.68 106.74 291 6.84 1.38 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-137.51% 500 § 751 31.01.12 31.07.13 21.0 107.77 107.25 108.29 292 6.85 1.63 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-13 9.625% 1,750 § 963  01.03.12 01.03.13 16.0 108.74 108.33 109.16 8.65 BBB/Baa1/BB-  Hedptb nra3
Gazp-14 02 780 € 503  25.02.12 25.02.14 219 103.88  0.09 103.38 104.37 4.65 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-14 03 500 § 1050 111211 08.03.14 282 114.67 114.22 115.11 3.94 8.82 2.09 BBB/Baa1/BBB  Hethtb U ras
Gazp-14 07 1,250 § 813  31.01.12 31.07.14 33.0 111.36 110.86 111.85 3.74 717 244 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-14 10 700 € 536  31.10.12 31.10.14 36.0 105.19 | 0.03 104.62 105.77 3.51 5.10 2.76 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-15 02 850 € 813  04.02.12 04.02.15 39.2 11221 | 0.01 1M11.71 112.71 6.80 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-15 06 1,000 € 588  20.05.12 01.06.15 43.0 106.03 105.53 106.53 4.01 5.55 3.14 BBB/Baa1/BB-  Hedptb v ra3
Gazp-15 11 1,000 § 509 29.11.11 29.11.15 49.0 104.23 103.73 104.73 3.95 4.62 3.60 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-16 1,350 § 621  22.11.11 22.11.16 60.8 107.96 107.50 108.41 4.44 5.36 4.25 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-17 03 500 € 514  22.03.12 22.03.17 64.7 103.74 103.21 104.27 434 477 453 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-17 11 500 € 544  02.11.11 02.11.17 721 104.92 104.3¢ 105.4€ 457 2.56 4.84 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-18 EUR 1,200 € 6.61 13.02.12 13.02.18 75.5 108.25 107.72 108.77 5.96 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-18 USD 1,100 § 815 11.04.12 11.04.18 774 11729 024 116.81 117.78 497 6.88 5.11 BBB/Baa1/BBB  Hethtb U ras
Gazp-19 2,250 § 925 23.04.12 23.04.12 23.04.19 5.8 89.8 125.08  0.08 124.56 125.61 7.34 BBB/Baa1/BBB  Hethtb U ras
Gazp-20 568 § 720 01.02.12 01.02.20 99.1 110.48 109.94 111.02 6.34 A-/Baa1/BBB  Hedbtb nra3
Gazp-22 1,300 § 6.51  07.03.12 07.03.22 1243 105.97 105.50 106.43 5.73 6.04 7.49 BBB/Baa1/BBB  Hethtb U ras
Gazp-34 1,200 § 863  28.04.12 28.04.14 280434 299 27041 12523 0.39 124.60 125.85 6.84 BBB/Baa1/BBB-  Hethtb 1 ra3
Gazp-37 1,250 § 729 16.02.12 16.08.37 309.7 109.10 067 108.43 109.77 6.53 BBB/Baa1/BBB  Hethtb 1 ras
Gazprombank-13 500 § 793 20.12.11 28.06.13 19.9 106.60 106.10 107.10 3.71 743 1.52 /Baa3/BB OuHaHCbI
Gazprombank-14 1,000 § 625 15.12.11 15.12.14 375 103.53 103.03 104.03 5.01 5.77 2.76 [Baa3/BB+ OuHaHCI
Gazprombank-15 1,000 $ 6.50 23.03.12 23.09.15 46.8 103.58 103.07 104.08 6.19 /Baa3/BB OuHaHch!
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 54.3 /Baa3/BB+ OuHaHCh!
GPBM-46 51 € 25.11.11 25.12.46 42241 /Ba2/BBB OuHaHCI
HCFB-14 500 § 7.00 18.03.12 18.03.14 286 100.03 99.21 100.85 6.89 BB-/Ba3/otaBaH | duHaHChbl
11B-13 200 $ 11.00  19.02.12 19.02.13 15.7 B/B1/oT3BaH OuHaHCh!
Koks-16 350 § 775 23.12.11 23.06.16 55.8 93.96 93.36 94.55 9.37 7.86 3.68 [B3/B- mra
KZOSRU-11 200 § 10.00  19.03.12 19.03.15 40.6 10244 | 0.00 100.05 104.84 9.13 9.58 2.80 ClloTaBa Xum. npom.
LenSpetsSMU-15 150 $ 975  09.11.11 09.11.15 483 B CTpouTenscTBo
Lukoil-14 900 § 6.38  05.11.11 05.11.14 36.2 106.92 106.53 107.31 391 463 267  BBB-/Baa2/BBB- Hedhtburas
Lukoil-17 500 § 6.36  07.12.11 07.06.17 67.3 107.50 107.04 107.96 4.81 5.62 4.61 BBB-/Baa2/BBB-  Hethtb 1 ras
Lukoil-19 600 § 725  05.11.11 05.11.19 96.2 109.69 109.25 110.13 5.72 5.12 594  BBB-/Baa2/BBB- Hethtb U ra3
Lukoil-20 1,000 § 6.13  09.11.11 09.11.20 1084 102.18 101.76 102.59 5.81 5.18 6.70  BBB-/Baa2/BBB- Hethtb U ra3
Lukoil-22 500 § 6.66 07.12.11 07.06.22 1273 106.91 106.40 107.42 5.77 5.91 747 = BBB-/Baa2/BBB-  Hethtb U ra3
MBRD-16 60 $ 793 10.03.12 10.03.16 52.3 B+/B2/ OuHaHCbI
MCB-14 200 $ 825 05.02.12 05.08.14 332 B+/B1/ OuHaHCI
Metallolnv-16 750 § 6.50 21.01.12 21.07.16 56.7 BB-/Ba3/ mra
Moscow-16 408 € 506 20.10.12 20.10.16 59.7 101.02 100.64 101.40 5.07 BBB/Baa1/BBB  MyHuL.
MTS-12 400 § 800 28.01.12 28.01.12 29 101.19 101.00 101.38 295 7.66 0.24 BB+/Ba2/BB Tenexom
MTS-20 750 § 863  22.12.11 22.06.20 103.8 109.54 108.96 110.12 712 7.51 6.00 BB+/Ba2/BB Tenexom
NKNH-12 34§ 1200  20.04.12 20.04.12 5.7 102.04 100.84 103.25 743 1165 046 B+/Ba3/ Xum. npom.
NKNH-15 200 $ 850 22.12.11 2212.15 49.7 98.65 = 0.00 9.13 101.17 8.20 B+/B1/ Xum. npom.
NMTP-12 300 § 7.00 171111 17.06.12 6.5 101.01 | 0.00 100.51 101.51 5.06 6.32 0.52 /Ba2/BB+ Morpe®. yen.
NOMOS-12 200 § 925 17.12.11 17.12.12 136 105.56 105.05 106.07 413 8.31 1.05 BB/Ba3/ OuHaHCbI
NOMOS-13 400 $ 6.50 21.04.12 21.10.13 237 100.93 100.44 101.42 5.98 6.39 1.83 BB/Ba3/ OuHaHCI
NOMOS-15 350 § 875 21.04.12 21.10.15 477 101.26 100.65 101.87 8.36 8.57 3.30 BB-/B1/ OuHaHCbI
NOMOS-16 125§ 9.75  20.04.12 20.04.12C 20.10.16 5.7 59.7 BB/B1/ OuHaHCbI
Novatek-16 600 § 533  03.02.12 03.02.16 51.2 10343 102.92 103.93 443 5.03 375  BBB-/Baa3/BBB- Hethtburas
Novatek-21 650 § 6.60 03.02.12 03.02.21 1112 104.64 104.10 105.17 5.94 6.15 6.82  BBB-/Baa3/BBB- Hethtb U ra3
PromSvyazB-12 200 § 963  23.11.11 23.05.12 6.7 10225 0.00 102.00 102.50 5.45 8.65 0.53 B+/Ba3/B OuHaHCbI
PromSvyazB-13 150 § 1075  15.01.12 15.07.13 205 107.03 106.55 107.50 6.32 9.63 1.52 BB-/Ba2/BB- OuHaHCb
PromSvyazB-14 500 $ 6.20 25.04.12 25.04.14 298 9829 005 97.89 98.69 6.95 6.27 2.26 BB-/Ba2/oT3BaH  PuHaHCbI

PromSvyazB-15 200 $ 1275 27.11.11 27.05.15 429 109.95  0.19 108.87 111.04 9.39 10.64 274 B+/Ba3/ot3BaH  ®uHaHCHI
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PromSvyazB-16 200 $ 11.25  08.01.12 08.07.16 56.3 106.17 105.45 106.88 9.57 10.10 3.51 B+/Ba3/ot3BaH  OuHaHCHI
PromSvyazB-18 100 § 1250  31.01.12 31.01.13C 31.01.18  15.1 75.1 107.88  0.87 106.75 109.00 5.86 1073 1126 113 B+/Ba3/B OuHaHCbI
Raspadskaya-12 300 § 750 221111 22.05.12 6.7 100.82 = 0.06 100.52 101.11 5.95 6.88 0.53 B+/B1/ mra
RBCIRU-15 140 $ 7.00 06.11.11 06.05.15 422 /loTaBaH Megva
RBCIRU-18 140 $ 6.00 06.11.11 06.05.18 78.2 lloTaBaH Megva
Red Arrow-12 12570 R 838  30.12.11 30.06.12 8.0 BBB/Baa2/BBB+  TpaHcnopt
Renaissance-16 325§ 11.00  21.04.12 22.04.14 21.0416 297 53.7 82.50 80.01 84.99 2031 1669 1321 200 B/B3/B OuHaHCbI
RenCap-13 250 § 13.00 01.04.12 01.04.13 17.0 B-/B3/B OuHaHch!
Rosbank-12 130 § 10.14  01.01.12 01.07.12 8.0 BBB+/Baa2/BB+  ®uHaHChl
RSHB 13 30,000 R 750  25.03.12 25.03.13 16.8 100.04 99.70 100.37 7.45 7.39 1.30 BBB/Baat/ OuHaHCbI
RSHB 14 06 1,000 § 9.00 11.12.11 11.06.14 314 1147 110.67 111.68 4.41 7.66 2.28 BBB/Baat/ OuHaHCbI
RSHB-12 750 F 6.26  30.04.12 30.04.12 6.0 100.88 100.39 101.37 438 6.02 0.48 BBB/Baat/ OuHaHC!
RSHB-13 700 § 718 16.11.11 16.05.13 185 105.61 105.08 106.13 3.40 6.18 142 BBB/Baat/ OuHaHCbI
RSHB-14 01 750 § 713 140112 14.01.14 26.5 106.38 105.82 106.87 4.07 6.48 2.01 BBB/Baa1/ OUHaHCbI
RSHB-16 03 20,000 R 870 17.03.12 17.03.16 52.6 99.98 99.68 100.29 8.55 BBB/Baat/ OuHaHCbI
RSHB-17 1,250 § 6.30  15.11.11 15.05.17 66.5 104.68 104.18 105.18 5.31 5.46 4.54 BBB/Baat/ OuHaHCbI
RSHB-18 1,000 § 775 29.11.11 29.05.18 79.0 111.29 110.78 111.80 5.67 6.53 5.06 BBB/Baat/ OUHaHCbI
RSHB-21 800 § 6.00 03.12.11 03.06.16 C 03.06.21 55.1 115.2 96.64 96.09 97.18 6.86 5.87 384 BBB-/Baa2/ OuHaHC!
RusHydro-15 20,000 R 7.88  28.04.12 28.10.15 47.9 97.18 96.74 97.62 8.05 BB+/oT3gaH/BB+  OnekTpoaHepr.
Russia-15 2,000 $ 363 29.04.12 29.04.15 42.0 102.02 101.68 102.35 3.53 BBB/Baa1/BBB  [oc.
Russia-18 RUB 90,000 R 785  10.03.12 10.03.18 76.3 103.41 103.15 103.67 7.45 BBB/Baa1/BBB+ loc.
Russia-18 USD 3,466 $ 11.00  24.01.12 24.07.18 80.8 140.86  0.00 140.26 141.46 4.01 7.56 5.04 BBB/Baa1/BBB  [oc.
Russia-20 3,500 $ 500 29.04.12 29.04.20 102.0 104.63 104.30 104.96 475 BBB/Baa1/BBB  [oc.
Russia-28 2,500 § 1275 241211 24.06.28 199.9 17413 173.65 174.62 7.01 BBB/Baa1/BBB  [oc.
Russia-30 17,7117 § 750  31.03.12 31.03.30 22141 11872 | 0.21 118.63 118.82 427 6.28 5.55 BBB/Baa1/BBB  [oc.
RusStandB-15 200 § 773 16.12.11 16.12.15 495 9161  0.13 90.09 93.13 8.00 B+/Ba2/B+ OuHaHCbI
RusStandB-16 200 $ 975 01.12.11 01.12.11C 01.12.16 1.0 61.1 90.25 = 0.00 88.00 92.50 17044 1238 1000  0.05 B+/Ba3/B+ OuHaHCI
RZD-17 1,500 § 5.74  03.04.12 03.04.17 65.1 105.50 105.04 105.96 4.58 5.38 4.64 BBB/Baa1/BBB  TpaHcnopt
RZD-31 GBP 650 £ 749  25.03.12 25.03.31 2329 100.92 100.27 101.57 7.31 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 0.5 100.12 100.00 100.24 229 5.35 0.04 BBB/A3/ OuHaHCI
Sberbank-13 05 500 § 648  15.11.11 15.05.13 185 105.21 104.88 105.55 5.59 BBB/A3/ OuHaHCbI
Sberbank-13 07 500 § 647  02.01.12 02.07.13 20.1 105.41 105.06 105.76 3.1 5.92 1.56 BBB/A3/ OuHaHCbI
Sberbank-14 400 F 350 12.11.11 12.11.14 36.4 98.70 = 0.00 97.97 99.42 3.96 3.14 273 BBB/A3/ OuHaHCI
Sberbank-15 1,500 § 550 07.01.12 07.07.15 442 104.18 103.70 104.67 4.25 5.11 3.27 BBB/A3/ OuHaHCbI
Sberbank-17 1,250 § 540 24.03.12 24.03.17 64.8 102.14 101.71 102.56 4.94 5.22 4.63 BBB/A3/ OuHaHCbI
Sberbank-21 1,000 § 572 16.12.11 16.06.21 115.6 98.24 97.87 98.60 5.96 5.57 7.4 BBB/A3/ OuHaHCb!
Severstal-13 1,250 § 9.75  29.01.12 29.07.13 209 107.46 106.93 107.98 5.20 8.77 1.58 B+/Ba2/BB mra
Severstal-14 375§ 925 19.04.12 19.04.14 296 107.98 107.45 108.52 5.72 8.49 2.20 B+/B2/B+ mra
Severstal-16 500 § 6.25 26.01.12 26.07.16 56.9 BB-/Ba2/BB mra
Severstal-17 1,000 § 6.70  25.04.12 25.10.17 719 98.07 97.47 98.67 7.10 6.79 4.84 BB-/Ba3/BB- mra
SINEK-15 250 § 770 13.01.12 03.08.12 03.08.15 9.1 45.1 104.07 102.63 105.51 2.23 6.35 714 0.73 BBB-/Ba1/BB+  Hedhtb v ra3
SlavinvBank-1" 238 9.88 21.12.11 21.12.11 1.7 B-/B1/D OuHaHch!
SovKomFlot-17 800 § 538 27.04.12 27.10.17 719 92.50 91.77 93.22 6.94 5.91 499  BBB-/Baa3/BBB-  TpaHcnopt
SPB Bank-17 100 § 1050  25.01.12 25.07.12C 25.07.17 8.8 68.8 94.61 92.66 96.56 1854 1180 1065  0.65 oT3BaH/Ba3/ OuHaHCbI
TatfondB-12 225§ 1200  02.02.12 02.02.12 3.1 101.00  0.63 100.76 101.24 7.72 1142 025 B2/ OuHaHCI
TCB-17 100 § 1051 18.03.12 18.09.12C 18.07.17 106 68.6 91.62 89.00 94.25 22.26 1120 0.70 B2/ OuHaHCbI
TKS B-14 175§ 1150  21.04.12 21.04.14 29.7 91.63 162 90.00 93.26 1569 1243 2.04 B/B2/ OuHaHCbI
TMK-18 500 $ 775  27.01.12 27.01.18 75.0 94.86 94.00 95.71 8.83 791 472 B1/B+ mra
TNK BP-12 500 § 6.13  20.03.12 20.03.12 46 10151 | 0.01 101.03 102.00 2.15 5.95 0.38 = BBB-/Baa2/BBB- Hethtb U ra3
TNK BP-13 600 § 750  13.03.12 13.03.13 16.4 105.61 105.13 106.10 3.26 6.98 1.30 BBB-/Baa2/BB+  Hedpb 1 ra3
TNK BP-15 500 § 6.25 02.02.12 02.02.15 39.1 106.19 105.70 106.68 4.19 5.71 290  BBB-/Baa2/BBB- Hedhtburas
TNK BP-16 1,000 § 750  18.01.12 18.07.16 56.6 1147 110.64 11.71 4.82 6.53 393  BBB-/Baa2/BBB- Hethtb U ra3
TNK BP-17 800 § 6.63 20.03.12 20.03.17 64.7 108.05 107.52 108.58 4.90 6.05 451 BBB-/Baa2/BBB-  Hethtb 1 ras
TNK BP-18 1,100 § 788  13.03.12 13.03.18 76.4 113.83 113.31 114.36 5.28 6.80 5.04 BBB-/Baa2/BB+  Hedpb 1 ra3
TNK BP-20 500 § 725  02.02.12 02.02.20 99.2 110.28 109.67 110.88 5.67 6.40 6.18 = BBB-/Baa2/BBB- Hethtb U ra3
Transneft-12 EUR 700 € 538 27.12.11 27.06.12 79 101.58 101.29 101.86 2.94 5.11 0.63 /Baa1/BBB Hechtb 1 ras
Transneft-12 USD 500 $ 6.10 27.12.11 27.06.12 79 102.50  0.03 102.05 102.95 222 5.73 0.64 [Baa1/BBB+ Hecbtb 1 ras
Transneft-13 600 § 770 07.02.12 07.08.13 212 108.55  0.07 108.04 109.06 270 6.91 1.64 /Baa1/BBB Hedbtb 1 ras
Transneft-14 1,300 § 567  05.03.12 05.03.14 28.1 105.34 104.92 105.76 3.28 5.30 2.18 /Baa1/BBB Hetbtb 1 ra3
Transneft-18 1,050 § 870 07.02.12 07.08.18 81.3 122.72 121.99 123.45 473 6.90 5.22 [Baa1/BBB Hecbtb 1 ras
TRUST-12 208 11.50  06.03.12 06.09.12 10.2 0T3BaH/0T3BaH/0T3BaH PUHAHCHI
URSA-11 EUR 300 € 830 16.11.11 16.11.11 0.5 100.00  0.00 99.50 100.50 7.46 7.21 0.04 BB-/Ba2/B+ OuHaHCbI
URSA-11 USD 130 § 1200 30.12.11 30.12.11 20 101.06 100.89 101.24 5.40 1142 016 BB/Ba2/B+ OuHaHC!
UTK-13 3,500 R 9.00 05.12.11 04.06.13 19.1 JotsBan/otaBaH  Tenekom
VEB Leasing-16 400 $ 513  27.11.11 27.05.16 54.9 99.69 99.33 100.06 5.20 4.84 3.95 BBB//BBB OuHaHCbI
VEB-16 CHF 400 F 375 17.02.12 17.02.16 51.6 98.03 97.94 98.11 425 3.69 3.78 BBB/Baa1/BBB  ®uHaHchI
VEB-17 USD 600 § 545  22.11.11 221117 728 101.86 101.43 102.30 5.09 4.99 5.00 BBB/Baa1/BBB  ®uHaHchl
VEB-20 1,600 § 6.90 09.01.12 09.07.20 104.4 108.24 107.77 108.71 5.68 6.16 6.46 BBB/Baa1/BBB  ®uHaHchI
VEB-25 USD 1,000 § 6.80 22.11.11 22.11.25 168.9 105.02 104.51 105.53 6.26 6.01 8.86 BBB/Baa1/BBB  ®uHaHchI
Vimpelcom-13 1,000 § 838 24.04.12 30.04.13 18.0 105.49 105.10 105.87 8.21 /Ba3/BB Tenexom
Vimpelcom-14 200 § 437 29.12.11 29.06.14 320 97.27 96.39 98.15 4.44 /Ba3/BB Tenexom
Vimpelcom-16 02 500 $ 649  02.02.12 02.02.16 51.1 98.50 97.99 99.00 6.90 6.42 3.60 [Ba3/BB+ Tenexom
Vimpelcom-16 05 600 § 825 23.11.11 23.05.16 54.8 104.81 104.28 105.34 7.28 /Ba3/BB Tenexom
Vimpelcom-17 500 § 6.25 01.03.12 01.03.17 64.0 95.34 94.82 95.85 7.31 6.36 435 /Ba3/BB Tenexom
Vimpelcom-18 1,000 § 9.13  30.04.12 30.04.18 78.0 106.19 105.66 106.72 8.59 /Ba3/BB Tenexom
Vimpelcom-21 1,000 § 7.75  02.02.12 02.02.21 111.2 96.27 95.76 96.78 8.33 7.81 6.33 /Ba3/BB+ Tenexom
Vimpelcom-22 1,500 § 750  01.03.12 01.03.22 1241 93.78 93.45 94.11 841 7.73 6.80 /Ba3/BB Tenexom
VostExpr-17 438 11.00 271211 27.06.17 67.9 B1/ OuHaHCh!
VTB NW-15 400 $ 501 29.03.12 29.09.15 47.0 95.64 94.34 96.94 5.18 BBB-/Baa2/BBB | duHaHch!
VTB-12 RUB 30,000 R 6.85 28.11.11 28.11.11 28.11.12 0.9 13.0 BBB/Baa1/BBB  ®uHaHchI
VTB-12 USD 1,200 § 6.61  30.04.12 31.10.12 12.0 103.80 103.34 104.25 273 6.37 0.97 BBB/Baa1/BBB ~ ®uHaHchl
VTB-13 CHF 400 F 4.00  16.08.12 16.08.13 215 100.23 | 0.01 99.97 100.48 3.85 3.94 1.69 BBB/Baa1/BBB  ®uHaHchI

VTB-14 SGD 300 S$ 340 06.12.11 06.06.14 31.2 96.88 96.24 97.51 3.46 BBB/Baa1/BBB  ®uHaHChl
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PbIHOK eBpooGaurauunmn

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

EBPOOBJIUTALN

VTB-15 1,250 § 647  04.03.12 04.03.15 40.1 104.07 103.69 104.44 5.12 6.10 2.96 BBB/Baa1/BBB  ®uHaHchI
VTB-16 500 € 425  15.02.12 15.02.16 516 100.88 100.32 101.45 4.03 4.05 3.74 BBB/Baa1/BBB  ®uHaHchI
VTB-18 02 750 § 6.32 220212 22.02.18 75.8 100.42 99.98 100.85 6.23 6.16 5.09 BBB/Baa1/BBB  ®uHaHchI
VTB-18 05 2,000 $ 6.88  28.11.11 28.05.13 29.05.18 189 79.0 104.84 104.41 105.27 391 5.96 5.68 1.46 BBB/Baa1/BBB  ®uHaHchI
VTB-20 1,000 § 6.55 13.04.12 13.10.20 107.5 98.68 98.22 99.13 6.51 BBB/Baa1/BBB  ®uHaHchI

VTB-35 1,000 § 625 30.12.11 30.06.15 30.06.35 440 2842 10345 044 102.88 104.02 5.92 BBB/Baa2/BBB  ®uHaHch!




ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproean

PykoBoauTtenb yrnpasneHunsa
Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax YnpasneHue Toprosnu
Enena [losranb, dov_en@uralsib.ru Bsyecnas Yanos, chalovvg@uralsib.ru
AnHa Kapnosa, karpovaam@uralsib.ru ' Hatanbs Xpabposa, khrabrovann@uralsib.ru
EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru Anekcangp nebos, glebovav@uralsib.ru
Amurtpui Monos, popovdv@uralsib.ru AnekcaHpp [oTkuH, dotkinas@uralsib.ru
Anekcen Cokoros, sokolovav@uralsib.ru

OaHnan @enbuman, feltsmand@uralsib.ru

YnpasneHue nNo pbiIHKaM A0JIFOBOro Kanurtana

KopnopaTuBHble BbINycku

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

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

Hatanbs MpuileHkoBa, grischenkovane@uralsib.ru

PervoHanbHble BbINyckM Onbra CrenaHeHko, stepanenkooa@uralsib.ru

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

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTH YepHbiwes, che _kb@uralsib.ru

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

3amecTuTenb pyKoBoguTensa yrnpasneHus
Badecnas CMonbsHMHOB, smolyaninovv@uralsib.ru

JonroBble obs3aTenbCcTBa

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

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

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

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

JKOHOMMUKA

Anekcen [lesitoB, devyatovae@uralsib.ru
Hatanes Manoposa, mai_ng@uralsib.ru
Onbra CrepuHa, sterinaoa@uralsib.ru

BaHkn

JNeonuna CnnnyeHko, slipchenkola@uralsib.ru
HaTtanbs Manopoga, mai_ng@uralsib.ru
Hatanus bepesuHa, berezinana@uralsib.ru

AHanus pbIHOYHbIX JAaHHbIX

Bsvecnas CMonbsaHMHOB, smolyaninovv@uralsib.ru
Bacunun dertapes, degtyarevwm@uralsib.ru
Omutpun Myw, pushds@uralsib.ru

Makcum HeploBecoB, nedovesovmv@uralsib.ru

AHIMMNCKNNA A3bIK

[xoH Yonu, walshj@uralsib.ru,
TumoTn Xann, hallt@uralsib.ru
Mon e BuTT, dewittpd@uralsib.ru
Xnccam Natud, latith@uralsib.ru

AnsanH
AHrenvHa LLlabapuHoBga, shabarinovav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

tOnusa Hosu4yeHkoBa, novichenkova@uralsib.ru
CraHucnas KoHapaTbes, kondratievsd@uralsib.ru

dneKTpo3HepreTuka
Martsen Tainu, tai_ma@uralsib.ru
MBaH PybuHoB, rubinoviv@uralsib.ru

Mertannyprus /FopHopo6biBaloLLas MPOMBbILLNEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru
BaneHTrHa Boromonosa, bogomolovava@uralsib.ru

TenekommyHukauun/Mepna /UT
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru
KoHcTaHTH benos, belovka@uralsib.ru
Hukonan Opsykos, dyachkovna@uralsib.ru

MwuHepanbHble ypobpeHus/
MalumHocTpoeHue /TpaHcnopT
[eHnc Bopuunk, vorchikdb@uralsib.ru
ApTteMm EropeHkoB, egorenkovag@uralsib.ru

MoTpebuTtenbcknin cektop/HeasmxmmocTb
Turpax OraHecsiH, hovhannisyan@uralsib.ru
AnekcaHap LenectoBny, shelestovich@uralsib.ru

PepakTopckas rpynna

Pycckni 93bIK

AHppen Matnropckuia, pya_ae@uralsib.ru
EBreHun IpuHkpyr, grinkruges@uralsib.ru
Onbra CMKKMHa, sim_oa@uralsib.ru

AHHa Pa3uHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru
Anekcen CmopofumH, smorodinay@uralsib.ru

HacToawmn GlonneteHb npepHasHaveH WCKMIOYUTENBHO ANS MHMOPMALMOHHBIX Lenen. Hu npu Kakmx oBCTOATeNbCTBAX OH He AOMKEH WCMOMNb30BaThbCH WK
paccMaTpmBaThCs Kak odepTa UM npeafioxeHve fenatb odeptbl. HECMOTPS Ha TO YTO AaHHbIN MaTepuan Obln NOArOTOBMEH C MakCMManbHOM TLLATENBHOCTbIO,
YPAJICUB He faeT HMKaKWX NPSMbIX MM KOCBEHHbIX 3aBEPEHWIA WAV rapaHTU B OTHOLLEHWW [AOCTOBEPHOCTM W MOMIHOTbI BKIIOYEHHON B BlonneteHb MHpopMaLmn.
Hu YPANICVIB, HW areHTbl KOMMaH1m nnv apduamMpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3@ Nobble NPsiMble N KOCBEHHBIE YObITKM OT MCMOMb30BaHNs
HacToswlero BlonneTeHs UK CogepXallencs B HeM nHbopmaumn. Bce npasa Ha Oonnetersb npuHagnexar 000 «YPAJICUB Kanutan», n cofepXalascs B Hem
NHMOPMaLLMA HE MOXET BOCMPOM3BOAMTLCS U PACNpPOCTPaHATLCA 6e3 NpefBapuTeNbHOro NMCbMeHHoro paspellueHns. © YPANCKE Kanutan 2011
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