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CbipbeBbie pbIHKY BHYTPEHHWI PbIHOK

WsmeHenune, %

MUHPUH HEMHOTO YANWHWUA Alopaunio: BMecTo wectunetHnx OM3 26206 cerofHs WMHBECTOpaM

3Hay. 3afJeH. 3aMec. YTD T

npennoxat cemunetHe O3 26204. MNocnegHne bonee NUKBUAHLI. Pa3melleHve nponaet 6es npe-
3onoto, $/yHuus 1,786.3 (0.5) 9.1 25.7

MWW KO BTOPU4HOMY PbIHKY, HO cnpoc ByaeT noafepskaH 3a cHeT noraweHns OM3 25063, Mpemus no
Urals, $/6app. 149 02 9.9 246 craBke KymnoHa TpexneTHWX obnumraumin MHT BaHka K ctaBke MosPrime no TpexMeciyHbIM KpeamTam
S&P Metannbl, uHg.  1,607.1 0.2 16 (193) coctaBuna 145 6.n. Taknm obpa3om, CTaBKa KyrnoHa HOBOTo Bbinycka obnuraumin MHI baHka okaxert-
S&P C/x npoA., HA. 728.7 12 55 (11.8) CA Ha ypoBHe 8,24% ............................................................................................................. cTp. 3
JleHe>XXHbIN PbIHOK

N3meHenne

RUB mnpa. 3Hay. 3aAeH. 3a wec. YTD  BaHku JomXHbI BepHyTb 201 MApa py6. MUHMUHY, 0fHaKO 3TOT OTTOK BYAEeT HaCTUYHO KOMMEHCUPO-
REPO in CBR 380.9 19741 3094 9504615  BaH CpedCTBAMMU, PA3MELLEHHbIMN MUHUCTEPCTBOM BYepa. JINKBUIOHOCTL pacTeT, a ctaskv MBK cHu-
Corr Accounts 5560  12.9 80  @387) >kaloTca. CerofHA Mbl He OXMAAEM 3HAYUTEIBHOrO CHXKEHMA YPOBHA JIMKBUOHOCTY, NO3TOMY CTaBKM
Deposits in CBR 1527 373 @86)  (4805) MBK MOTYT YNMACTD ELUE HEMHOTO. ittt et e ettt e ettt e e e e e ettt e e e e et e e e e e e e neeeeeeas crp. 5

W3meHeHue, 6.0.

MOSPrime ONN, % 5.15 m 72 340
Vamencne, % AnboA-BAHK (BB-/BA1/BB+)
USDRUB 3032 (0.7) 6.3) 07 KpvBas eBpoboHaoB OaHKa BbIFAAUT BeCbMa MpuBIeKaTenbHO NOCIe LLeHOBOrO BOCCTAHOBNEHWA B
Bymarax MHBECTULIMOHHOTO ypoBHA. CneayeT 0cobo oTMeTTs ALFARU'15 kak BbIMyCK, B yMEPEHHOM
NHaeKcbl CTeneHn NoABePXKeHHbIN PbIHOYHOMY PUCKY, HO MPeAiaraloumnin XopoLLyio NPemMuio K KopropaTtvs-
VaMeteTe. 6 o HbIM BOHAAM C bonee HU3KUMU PENTUHFAMU, HanpuMep K EVRAZ'15. .. cp. 7
6.n. 3Hay. 3a[eH.  3a Mec. yio POCBAHK (BB+/BAA2/BBB+)
Russia 30 - UST 10 280 12 (76) 75 BaHK NpefnaraeT pblHKY [iBa HOBbIX BbiMycka GUpP>KeBbIX 0bnMraLmii cyMMapHsiM oobemom 15 mnpg pyo.
EMBI + Spread 385.9  (104)  (64.2) 974 OpWeHTMpbI MO A0XOAHOCTU K OhepTe Yepes 1,5 rofa coctasnaioT 8,65-9,15% 1 npednaratoT npemmio K
kpueon OD3 nopsaka 190—240 6.n. YunTbisas HeAoCTaTKM B (OHAHCOBOM npoduine PocbaHka, Mbl C4u-
TaeM NPensIoXeHNE MHTEPECHBLIM TOSTbKO B BEPXHEN MOMOBUHE OOBSBNEHHOTO OPUEHTMPA. ......... cTp. 8
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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

OGocTpeHne NoAUTUYECKOro Kpusuca B Utanum - BepnyckoHn roToB yMTU B OTCTaBKY. Bcref 3a rpeveckyM npemMbep-
MUHKUCTPOM [eoprrocom lNMananapey o roTOBHOCTM YWTW B OTCTaBKY 3asBWU W npemMbep-MUHUCTP UTanum CunbBrMo bepnyckoHw.
PeluMMOCTb UTasTbIHCKOTO NMpemMbepa 00bACHAETCS TeM, HYTO HakaHyHe MpaBsLlas Koanuuus Npyu rofocoBaHu B NapiamMeHTe no
MCNoNHeHWIo OloaXeTa He cMorfla HabpaTb OOMbLIMHCTBA TOMOCOB, XOTA 3aKOHOAATENM W OA0OPWMAN OTYeT, TeM CaMbiM
nopaepXxas npaBuTenbCcTBO. OQHUM M3 yCIOBMM OTCTaBKM MPEMbEP-MUHUCTPA ABASETCA MNPUHATME MNapiaMeHTOM Mep
OI0XKETHOM SKOHOMUM, Ha KOTOpPbIX HacTamBaeT EC. TemM BpemMeHeM cripefbl UTANbIHCKMX BOHA0B MPOAOMXMAN PaCLUMPATLCS,
OOHOBMB UCTOpPUYECKME MAaKCUMyMbl UM MOAJIMB Macsla B OrOHb MOMMUTUYECKOrO KpuW3mca B CTpaHe. Ha Haw B3rnag,
copMMpoBaTh B VITanum NpaBUTENbCTBO, KOTOPOe OyAeT B COCTOSAHMN peLlmTb NPobnemMy CToMb MraHTCKoro rocfonra — 3afjada
He 13 nerkux. Mbl nonaraem, 4To OCTpas MOMUTUYECKAs CUTYaLMA Pa3pellnTcs He CKOpPO U WHBECTOpaM elle npencrouT
NepeXmTb MHOFO HEMPUATHLIX MOMEHTOB, @ 3HAYUT MEPUOLAMYECKMX BCMIIECKOB AOXOAHOCTEN rocbymar Wtanum nsbexatsb He
yaactca. OgHako pelleHvie CunbBro bepnyckoHW yMTW B OTCTaBKY BbI3Bano MOMOXMUTENbHYIO PeakUMio Ha PbiHKax, a eamHas
eBporenckas BaslloTa YBEPeHHO 3akpenunach Bbile otMeTku 1,38 ponn/espo. Tenepb OCHOBHOE BHMMaHWe MHBECTOPOB,
CKOpee BCero, CMecTuTca Ha Mtanunio, Nockonbky Mpeuuns, o4eBUOHO, NONy4nT noMollb. CerofHs npoaosxXaTca neperosopbl o
COCTaBe HOBOrO MPaBUTENbCTBA [PeLmmn, Ha MOCT MPeMbep-MUHUCTPa NpeTeHayeT ObiBWIMIA rnaBa LIb Jlykac Managemoc. Takum
0bpa3om, B OTCYTCTBME BaXKHOW MaKpPOCTAaTUCTUKM PbIHKM CKOHLIEHTPUPYIOTCS Ha NOAUTUYECKMX CobbITUAX B EBpone, 4To Oyaet
33[,aBaTb BEKTOP ABMXKEHUA NHOEKCOB.

ToueuHble NOKYNKU B eBPO6GOHAAX MPOAOIKUIUCH. AKTMBHOCTb TOPrOB BO BTOPHMK BHOBb Oblfla HEBLICOKOW, KaK ClefcTBue,
LeHbl M3MEHUNNCb He3HayuTenbHo. MatuneTHnin CDS-cnpen Poccuy Cy3mncs BCEro Ha HeCKONbKO 0a3MCHbIX MYHKTOB WM MO
ntoram oHs coctasun 211 6.n. Cnpen, cyBepeHHoro Bbinycka Russia’30 k 10 UST notepsan 7 6.n. n cokpatunca o 203 6.1.: Ha
(poHe MO3WTMBHOrO HaCTPOA WMIPOKOB Ha aMepmKaHCKMX (OHAOBLIX MNOLAAKaX AOXOOAHOCTU OEeCATUNETHUX Ka3HaYemcKmx
obnuraummn Beipocniv fo 2,08%. B cyBepeHHOM CermMeHTe pbiHKa POCCUMNCKMX eBPODOHAOB LeHbl B CPelHEM MOBBLICUANCL Ha
15 6.n., a Genumapk Russia’30 nogopoxan Ha 18 6.1., Taknum 0bpa3om, LeHa Bbinycka Bbipocsia 4o 119,6% ot HomuHana (YTM
4,12%). OCHOBHasi 4aCTb KOPMOPATMBHbLIX BbIMYCKOB 3akpbinack B rMoce, OAHAaKO B OOMbLIMHCTBE Cry4aeB poOCT Obin
HebonbLIMM. B NepBOM 3LUenoHe To4eyHble MOKYMKM COBepLUanych B Bbinyckax RSHB'18 n GAZPRU'20, koTopble Nofopoxanm
MOYTM Ha MOMMPOLEHTHBIX MYHKTa, HEeMMoxo Bbirnagen n GAZPRU'15 n GAZPRU'18. 13 BaHKoBCKMX DymMar MHBECTULMOHHOMO
YPOBHA 3aMeTHbIN POCT NPOAEeMOHCTPMpoBan Bbinyck VIB NW'15 (+80 6.n.). Mbl pekoMeHOoBanu 3Ty Oymary Heckomnbko
Hefenb Hasan B 0630pe ¢ HalwMMK BaHKOBCKMMK pPeKOMeHAAUMAMM, Tak KakK Ha TOT MOMEHT cnpef K Bbinycky VTB'15 xoTs u
Havan Cy>xaTbCs, HO BCe ellle OCTaBancs B cpeAHeM Ha 50 6.n. wwpe, Yem [0 Hayana asrycra. Cenyac noTeHUMan Cy>XeHus
cnpepa elle He ncHepnaH u coctaBnset nopaaka 30 0.M., NO3TOMY Halla pekoMeHAaLms nokynatb Bbinyck VIB NW'15 octaeTtcs
B cune. Cpenu Bymar BTOPOro 3LenoHa NpoaoKManch NoKynkn B BbiMyckax Anpochkl, BYepa CrpPOCOM MOMb30Bancs BbiMyck
ALRSRU'14 (+47 6.1.), Hennoxo cMoTpenuck HekoTopble Bbinycki JTYKOWMSa, a umerHo LUKOIL 17, LUKOIL'19 1 LUKOIL'22. B
LNMHHBIX BbINycKax BbiMnenkoMa, nocie HeckoNbKMX [HeW 3aMeTHOro pocTa, npousolna dukcaums npubbinm, 3ato
MOBTEL'20 npubasun noytn 1 n.n. M3 6aHkoBckmx Oymar BTOPOro 3LefloHa OTMETUM CyOOpPAMHMPOBaHHbIA Bbinyck RUSB'15
(YTM 10,9%), nogopoxaswwmin no4ty Ha 1,6 n.n. Beinyck RUSB'15 Mbl CHMTaeM WHTEPECHOW CrekynsaTUBHOW naeen U no-
npexHeMy pekoMeHAyeM ero K Mokynke, a KpeaUTHbIY Npoduib SMUTEHTA Mbl OLIEHVBAEM KakK BeCbMa yCTOMYMBbIA. CerogHs
YTPOM PbIHKN A3UM LEMOHCTPUPYIOT POCT nocie nybnukaumMm AaHHbIX O 3aMepfieHun UHGnaumm B Kintae, dblodepchbl Ha
aMepUKaHCKME MHIOEKChl HAXOAATCS B HEOOMbLWOM MUHYCe. 10 HalleMy MHEHWIO, Y POCCUIMCKOTO PbIHKA eCTb LWaHChl Ha4YaTb AeHb
B HebosbLLOM nuTloce.

Onbra CTepuHa, sterinaoa@uralsib.ru
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BHYTPEHHMM PbIHOK

MuHMbUH: 3aMeHa Ha 6Gonee ANNHHBLIMG U NUKBUAHBIA BbINycK. CerofiHsa COCTOMTCH TPaAMUMOHHBIA ayKUMOH Mo
nopasmetyeHuio O3 MuHduHoM. CornacHo M3HavanbHOMY MaHy, (UHAHCOBOE BEAOMCTBO AOMKHO OblNo Lopa3mellaTb
wectunetHre O®M3 26206 obbemom 10 Mnpa pyb., OAHAaKO MNapamMeTpbl aykKUMOHa HEeCKOfbKO W3MEeHWnMcb. Bmecto
LWecTuneTHen aopaummn MuUHMOUH pelwmnn HEMHOMO «yANNHUTBLCS», NPeaSIOXMB CerofHs MHBECTOPaM CEMUNETHUI Bbinyck OD3
26204 Takxe Ha 10 mnpg pyb. Ecnm Hepenio Hasad MUWHGUH cokpallan Alopaumio Ha aykKUMOHe, TO B 3TOT pa3 CUTyaLus
obpatHas. Ha Haw B3rnsag, pelweHwe MuHbWHA, KOTOPbLIM paHee yxe 3asBfsfi O TOM, YTO MPWUAEPXMBAETCA CTpaTernm
YOJIMHEHNS [jopaumy CBoero noptdens, oOycrnoBneHo elle U Tem, 4To cnpoc Ha OM3 cerogHs AomKeH ObITb MopdepaH
3annaHNPOBaHHbIM TakXe Ha CerofiHa norawleHnem Bbinycka O®3 25063 Ha 30 mnpg pyO. BnonHe BeposiTHO, YTO CerofHs
OyneT pa3melleHa Oonblias YacTb NpeasioxeHus. K ToMy xe ceMuneTHUiA Beinyck OM3 26204 saBnsetcs 6onee MMKBUAHBIM, YeM
wectuneTHU OP3 26206, 4To BbirofHee MHBecTopam. Obbem OM3 26204 B obpalleHnm coctaenseT 137,7 mnpa pyb., Torna
kak OD3 26206 — 78,5 mnppg pyd. CooTBeTCTBEHHO, BUA-acK cnpef nepBoro paeeH nopsgka 10 6.n., a BToporo — noytn 25 6.n.
Ecnm nocmoTpeTb Ha rpaduk, NpeacTaBieHHbIA HXeE, TO BUAHO, 4TO Bbinyck OM3 26204 cenyac NexxuT NpsMo Ha Kpreon. Mpu
3TOM cnpef, K pybneBbIM CBOMaM cenyac coctasnsieT nopsgka 90 6.n., Torga kak B Havane aBrycra TekyLlero rofa oH Obin B
parioHe 50 6.n. JNWHHbIN KOHEL, KPUBOW Cemvac BbIMMAAUT HECKOMbKO NepenpodaHHbiM, HO MOKa BHELIHWE PUCKM [OCTAaTOHHO
BbICOKM, a YpOBeHb CBODOAHOWM NMKBULAHOCTU HU30K, MHBECTOPbI ByayT n3beratb ANMHHOW Llopaumn. Byepa Bnvxe K KOHUY
TOProBoW Cceccum caenkm no Beinycky OM3 26204 coBepLuanmch C LOXOAHOCTLIO B AnanasoHe 8,15-8,20%, Toraa kak MuHduH
OPVIEHTUPYETCA Ha JOXOAHOCTb, paBHYylo 8,05-8,15%), 3T0 3Ha4UT, 4TO CerofHs NpemMmnn o1 PUHAHCOBOIO BEAOMCTBA XOAaTb He
npuxoamTCs. MIHBeCTopam, roToBbIM B3fiTb Ha Cebsl PbIHOYHBLIA PUCK, Mbl PEKOMEHAYEM MPUHATL y4acTUe B A0Pa3MeLLeHNN
Bbinycka O3 26204, sBAAOLLIErocs OAHUM 13 Hanbornee NpuBReKaTeNbHbIX U IMKBUAHBIX CPEAN ANIMHHbBIX Oymar.

O®d3 26204 npegnaraloT npemutio B pa3mepe 90 6.n. K pybneBbIM cBonam
KpuBas goxonHoctet OD3 1 KpuBas pybneBbiX CBOMOB
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Mpemus no craBke kynoHa obGaurauun UHIE BaHka coctaBuna 145 6.n. k ctaBke MosPrime no TpexmecsiyHbIM
KpepuTam, 0AHaKo BbINYCK MHTEPECHbIM BCE XKe He Ha3oBellb. Byepa 3aKpbinack KHMra 3a9BOK Ha pasMeLLeHne TpeXIETHUX
obnuraumn sTopon cepum UHT Bbaxka (Baal) obbemom 5 mapa pyb. baHk pasmeliaeT dnoaTep, CTaBka KynoHa npues3aHa K
TpexmMecs4Hown cTaBke MosPrime nnoc npemus, koTopas No pesynbtatam OykbunamHra cnoxunace Ha yposHe 145 6.n., 4to
COOTBETCTBYET MPUOAM3NTENBHO CepefiMHe MapKeTMpyeMoro AuanasoHa, pasHoro 125-175 6.n. Byepa ctaBka MosPrime no
TPEeXMecaYHbIM KpeamTaM paBHAnack 6,79%. Takum obOpa3oM, CTaBka MepBOro KymoHa coctaBuT 8,24%. Ha Haw B3rnsag,
BbIMYCK HeMb3s Ha3BaTb MHTEPECHbBIM AJ1S MHBECTOPOB. B Havane aBrycrta TpexMecsidHbin MosPrime Obii nodTty Ha 250 6.1. Huxe,
N Mbl OXMAAEM, YTO YXXe K KOHLY HblHEeLHero rofa CraBKM LEHEXHOro PblHKa MOryT BEpPHYTbCA K NETHUM YPOBHAM: 3TO
NPOM30MAET 33 CHET PE3KOr0 POCTa rOCPACXOLOB Y CONPSAKEHHOMO C 3TUM MOBbILLIEHWNA NTMKBUAHOCTU. [INs CpaBHeHWS, No3aByepa
3aKpblnack KHWra 3asBok Ha obnuraumm BocbMom cepumn OaHka «enbtakpeant» (Baa2). Beinyck nmeet odepTy Yepes Tpu roga
M CTaBKy KymnoHa, paBHyto 8,33%. lNpu 3TOM PenTUHT y aMuccum A2. TeM MHBECTOPaM, KOTOPbIE 3aMUHTEPECOBaHbI B MOKYMKe
Oymar C nnaBaloLWMM KynoHOM, Mbl peKoMeHayeM obpaTtuTb BHUMaHWe Ha Bbinyck XK@ bark 5O-01, npemus no KOTopoMy
coctasnsieT 290 6.n. Ham HpaBuTCa KpedWTHbIM Npotdunb baHka XK®, KOTOpbIA Mbl OLeHMBaeM Kak yCTOMYMBBIY, a odepTa no
BbINycky B anpene 2012 r sBnseTcs LONONHUTENbHbBIM MPEeVMYLLECTBOM A MHBECTOPOB.
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PasmelleHue 3aemMuimKa HOMep oAumH. Buepa Obina 3akpbiTa KHWra 3asBOK Ha y4acTve B pa3MeLLeHMM HOBOrO BbiMycka
0bnMralMin ofHOrO M3 CaMblX HAOEXHbIX POCCUICKMX 3aeMLMKoB. Ma3npom (Baal/BBB/BBB), Yepe3 gouepHIO0 KOMMaHMIo
00O «la3npom Kanutan», ycnewHo pa3mMectun TpexnetHme obnuraumm obbemoM 15 mnpa pyb. ¢ odepTon Yepes rog nog
7.5% ronosbix (OpreHTUp JoxodHOCTU coctaenan 7,12-7,64%), 4To cooTBeTCTBYeT npemMun B pasmepe 100-110 6.n. K
kpvBon OM3 1 Kk kpmBoM asnpoma, pybnesble BbiMycky KOTOPOrO HAaXOAATCH Ha CNpaBefMBbIX YPOBHAX. CNpoc Ha bymaru,
COrNacHO 3asiBNEeHNSM OpPraHM3aTopoB pa3MeLleHns, coctasmn 20 mnpg pyb. YCTaHOBUBLUAACS [OXOLHOCTh BbIFISAWT, Ha Hall
B3rNs4, O4eHb NPYBReKaTeNbHOM, YYUTbIBasA KBa3MCyBEPEHHbIV CTaTyC 3aeMLLMKa WU KOPOTKMI CPoK obpalleHus Bbinycka. bymara
OyLeT MHTepecHa npex/e BCero 6onee KOHCEPBATUBHBLIM MHBECTOPAM, HE CKITOHHBIM MPUHUMATL Ha Ce0s CyLLLECTBEHHbIE PUCKU.

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

JINKBMAHOCTb BOCCTAaHABNINBAETCA

CeropHsa 6aHKM Bo3BpawaloT cpeactBa MuHMUHY. Biepa ypoBeHb NIMKBMOHOCTM BbIPOC: OCTaTKM Ha KOpCYeTax KpeauTHbIX
opraHusaumm B baHke Poccum yeenuumnncb Ha141,9 mnpa py6. 0o 697,9 mnpg pyb., xota aeno3ntsl aHkos B LIb cokpaTunmce
Ha 13,8 mnpa py6. oo 138,9 mnpa pyd. CtaBk MBK nnbo He nameHunach, nnbo notepsnn 1 6a3mncHbIN NyHKT. MHAMKaTUBHAS
cTaBka MosPrime no oAHOLHEBHbIM KPeAMTaM CTana UCKOHEHMEM W MoKa3ana caMoe 3Ha4YMTeNlbHOe CHMXKeHMe — Ha 7 6.n. fo
5,15%. OaHoaHeBHas ctaBka MBK ynana Huxe ctaBku PEMO ¢ LB PO, 1 TeM He MeHee obbemM 3TMx onepaumin bonee yem
YABOWCS MO CPaBHEHWIO C pe3yfnbTaTaMy Mpedblayllen ceccum, coctaBne 381 mnpa pyd. Buepa MuHUCTEpCTBO PUHAHCOB
npegnoxwuno 205 mnpg py6. Ans pasmelleHms Ha 6aHKOBCKMX Aeno3unTax, CNpoc Co CTOPOHbI BaHkos foctur 180 mnpga pyo., v
TakMM 0DOpa3oM Obln HUXKe NpPednoXeHUs, HTO MOXET ObITb MPU3HAKOM BOCCTAHOBNEHWS NMKBUAHOCTU. CerofHs GaHKy [OMKHbI
BepHYTb MuHMcTepcTBy 201,17 mnpn pyb. C Aeno3nToB, OA4HAKO 3TOT OTTOK OyAeT 4YaCTMYHO KOMMEHCMPOBAH CPefcTBaMu
BYEpALLUHEro pa3mMeLLeHns], MO3TOMY Mbl He OXWMAAEM 3HAYUTENBHOTO MafLEeHUs YPOBHS NNKBULHOCTU. TakMM 0OpasoMm, CTaBKM

MEK, BepoATHO, NpoaosiKaT CHUXeHMe.

CoBOKynMHble cpeacTBa 6aHKoB B LIB PD, mnpp, O6bem onepauuin PEMO c LIb n ogHoaHeBHbIe
py6., u ogHOopgHeBHas ctaBka MosPrime, % ctaBku no PEMO n Ha MIBK
Cpenctsa 6aHkos B LIb PO, Mnpa.py6. (nes.wk.) 800 O6wem PEMO ¢ LB, mnpa. py6. 58
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Py6nb BHOBb pacteT. PyOnb NpofoKaeT yKpennsaTbCs No OTHOLIEHMIO K OMBANIOTHOM KOp3WHe C Hadvana Mecsua. Buepa oHa
nofellesena Ha 19 koneek o 35,43 py6. Ha MMBE kypc gonnapa ynan Ha 20 koneek go 30,22 py6./nonn., MUHUMyMa C
Havana Hosbps. PocTy pybnsa cnocobcTeyeT ociabneHe Aonnapa Ha BaMioTHLIX pbiHKax (BYepa MHAEKC Aofnapa CHU3UNCS Ha
0,4%) v noBbllLEHMe LieH Ha HedTb: Brent npubasuna 0,7 %, a MecauHble dblodepcbl Ha WTI nogHsnucb Ha 1,3%. Buyepa eBpo
NoLOpPOXan Mo OTHOLWeHWIO K gonnapy, npubasme 0,4%, ofHako ycTynun 17 Koneek pOCCUCKOM BastoTe, 3aKPbIBLUMCH Ha
oTMeTke 41,79 py6./eBpo. CerofHs Kypcbl €BpO W fonnapa npakTU4eckm He M3MeHUNNCh — eBpPO TopryeTca y oTMeTkm 1,383
ponn./espo. LeHbl Ha HedTb TakXe CTOAT Ha MecTe, OHAKO HaxoOAaTCA Ha AOBOMbHO BbICOKOM ypoBHe: WTI TopryeTtcsa Ha
MaKcVMMyMe C KoHua mions — 97 gonn./6app., a Brent ceidac ctont 115,3 gonn./6app. AnoHcKkas neHa BHOBb yKpennseTcs —
BYepa oHa npubasuna 0,5%, a cerogHs nopgHsnachb eule Ha 0,2% po 77,6 uvedbl/monn. DoOHAOBblE WMHAEKCHI yLIAW B
MONTOXUTENBHYIO 30HY MOCHe TOro, Kak UTalbIHCKUA MpeMbep MUHUCTP C1nbB1O bepnyckoHn o6bABIMIT O CBOEM COrMacuv YITU B
OTCTaBKy. YKPENNeHWIO POCCUINCKON BamoTel OyayT cnocobCTBOBaTL BHELLHME (DaKTOPbl, N Mbl OXMAAEM, YTO CerofiHs pybnb
MPOLOIIXNT POCT U gocTurHeT otMeTkn 30,15-30,20 py6./nonn.



Kypc py6./nonn.
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Kypc eBpo oTHOCuTenbHO ponnapa CLLUA
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Hatanbs MaviopoBa, mayorovang@uralsib.ru
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HOBOCTU SMUTEHTOB

Anbdra-Bank (BB-/Ba1/BB+)

boHpabl 0aHKka - OO0HUN N3 CaMbIX NpUBNeKaTelibHbIX

KapTI/IHa PblHKa eBpooﬁnwraLwlﬁ. B nocnepHee BpeMA BOCCTaHOBJIeHME LeH OOBOJIbHO aKTMBHO LWIO B MEPBOM 3LUeIoHe
pOCCI/Il;ICKl/IX eBpoo6n|/|ra|_L|/|1?1, HO NOKa HeOoCTaTO4YHO 3aTpPOHYo 6yMar|/|, He nMetoune MHBeCTUUMOHHOIO pe|7|Tv1Hra. B aTon
rpynmne Mbl XoTenn Obl B nepByto o4epeb BblOeNTNTb KPMBYIO eBpO6OH,ELOB Aﬂbq)a-EaHKa, BbIMyCKM KOTOPOro 3aMeTHO NIMKBMOHEe
MHOTUNX OPYTrnX N Npn 3TOM NPOLAOSIKaOT TOProBaTbCA C O4EHb XOpOLLIelZ OOXOOHOCTbIO.

Bbigensiem HoTy ¢ noraweHuem B 2015 r. Ha kpvBon GaHka Ham xoTeniocb Obl B MepBylo o4vepefb 0OpaTUTb BHUMaHME
MHBECTOPOB Ha Bbinyck ALFARU’15, KOTOpbIN, C OQHOW CTOPOHbI, HE O4eHb MOABEPXKEH PbIHOYHOMY PUCKY, a C APYrou, BCe elle
npennaraet 4OXOAHOCTb 7,5%, NpeBbILLaoLLY0 YypoBeHb KOHUA aBrycta. Cnpep Oymaru K 4ONNapoBbiM CBOMaM B HacCTOALMIA
MOMEHT paBeH 650 0.1., 4TO NPUBNM3UTENBHO COOTBETCTBYET MUKY, LOCTUrHYTOMY B Mae 2010 r., Toraa kak B anpene 2011 r.
3TOT Noka3satenb coctasnsan 350 6.n. [axe ecnv NpocTo B3rNaHyTb Ha KapTUHY pbiHKa (rpaduk BHK3Y), CTAHOBUTCSH O4EBUIHO,
410 y 6oHAO0B Anbda-baHka o4eHb Mano KOHKYPEHTOB, MOCKOMbKY, eC/IM He CHUTaTb CUITbHO nepenpoaaHHbix bymar RCCF 1 TKC,
Bbllle HMX MO [OXOLHOCTWU TOPrylTCA TOMbKO ManonvkBuaHble CybopAMHMPOBaHHbIe BbiMycky MpomcBszbbaHka, Homoca u
Pycckoro CtaHzapTa, a Takxke HeflaBHUIM febloTaHT pbiHka eBpoobnmraumin — MKB. Bonblie Toro, ALFARU'15 saBnseTcs xopollen
anbTepHaTMBOW, Hanpumep, Bbinycky EVRAZ'15 1 npennaras npemuio K Hemy B pasMepe nopsaka 50 6.n. no oxogHoCTn npu
3aMeTHO Doree BbICOKMX KpeOUTHBIX PEUTUHIaX.

KpeauTHbI npodunb He Bbi3biBaeT onaceHun. OT4eTHOCTb Anbda-baHka 3a 6 mec. 2011 r. (Mbl KOMMEHTMPOBaANU ee B
CEeHTADPE, CM. TUMEPCChIKY HUXE ), XOTS 1 OTNNYANach PSAOM HEraTUBHbIX acNekToB, B YMCIE KOTOPbIX Mbl OTMEHANIN CHUXEHME
YMM » ponu NUKBMAHBIX aKTMBOB, OCTaBanach BecbMa yOedWTENbHOM, YTO MO3BOMSET paccMaTpMBaTh DaHK Kak OAHOro M3
KaHAMOATOB Ha CKOPOe BXOXAEHWE B KPYr 3MUTEHTOB C WMHBECTULMOHHBIM perTUHroM. CocTosiHMe OaHKOBCKOro CekTopa B
LenoM Takxke [0 CMX MOP OLEHMBaNOCh Kak BMOMHe ycToM4yMBoe, Oofiee TOro — BO BTOPOW MOMIOBWMHE HbIHELIHEro rofa
HaMeTUITOCh YCKOPEHME POCTa Kak PO3HNYHBIX, TakK M KOPMOPaTVBHbIX KPeOUTHbIX mopTdenen.

ALFARU'15 Haw ¢paBopuT Ha kpuBon Anbda-baHka

[lonnaposble BbIMyCKN POCCUACKMX OaHKOB
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MpeObloywme nydbavkaumm no Teme:

9 ceHTbps 2011 T. Anba-baHk — CHuxeHue YMM 1 nukBuaHoCTM banaHca. PrHaHcoBble pesynbtateli3a 1 n/r 2011 r.
http: //www.uralsibcap.ru/products /download/110909_FI_Alfa-Bank_1H11%20Results.pdf?docid=11439&lang=ru

Amutpunt AyakuH, CFA, dudkindi@uralsib.ru

Poc6anx (BB+/Baa2/BBB+)
MNpepnoxxeHne NHTEPECHO B BepXHeu MNosIoBMHE OPUEHTUPA NO JOXOAHOCTU

HoBoe npepnoxeHue Ha 15 mnppa py6. baHk npeanaraet pbiHKY
[Ba HOBbIX BblMycka OMpXeBbIx obnuraumn cepumn 60-03 1 50-05
obbemom 10 wmnpa py6. u 5 wMnpg pyb. COOTBETCTBEHHO

KntouyeBble uHaHcoBble Noka3aTenu PocbaHka,
MIH py®o.

(nepsoHavansHo PocbaHk 06bABAN 00 ogHOM Bbinycke Ha 10 mMpa 2009 2010 9mec. 11
pyb.). COop 3asBOK NPOAIUTCA OO Beyepa naTHMUbLI 11 HoAbps,  MC®O (PCBY)
pasmelleHvie Ha MMBB 3annaHMpoBaHo Ha 16 ans BO-03 u 17 “WoTelenpoy, aoxonel 24591 23086 32165
Hosi0pst anst BO-05. Mo 0b6oMM BbinNyckaM npenycMoTpeHbl ohepTbl creie Kowce. A0Xos 4822 4484 4529
[oxop ot onepauuii ¢ u. 6. 1590 1638
Yyepes 1,5 rofa, OpUEeHTUP No KyrnoHy HaxoaouTcs B AnanasoHe 8,47 —
o o [loxog oT onep. ¢ meTannamm (420) (417)
8,95%, 4to cooTBeTcTBYET fOXOAHOCT 8,65-9,15%. l0X08 OT OIEp. G U, BaMOTO 483 552
TpeTuii No pa3sMepy aKTUBOB YacTHbIN 6aHK Poccum. 1 vions Goin  CYMMapHsie onepau, Aoxope! 30070 31681
. OnepauuoHHble pacxoabl (19710) (19939)
3aBepLUeH NPoLEeCC KOHCONMAALMN POCCUMCKNX BAHKOBCKNX aKTUBOB
Societe G e (A+/Aa3/A+) - Poch Pesepabl (26866)  (11540) 5641
i ner HTPOM KOTOPOW CT HK
ociete Leneraie / a / » UEHTPO oTopon cran Focba . Yucras npubbinb (14 369) 624
(obbeomHUnca ¢ BCKB, Takke emy npuHagnexut 100% akumia
PychmHaHc GaHka w [enbtaKpegwrta). Mo Hawwm oueHkam (Ha [IoHEXHEIE CPECTEA 1 SKEHE. 100 926 35597
TeKYLMA MOMEHT [OCTyMHa OT4eTHOCTb BGaHka No MC®O nuWb 3@  Cpeactsa B apyrux Bakikax 69 441 64335
2010 r., KOTOpas He y4WUTbIBaeT pe3ynbTaTbl MPUCOEAMHEHHbLIX  LenHbie Gymaru 14 994 47 027 66 543
0aHKOB), akTMBbl PocOaHka Ha kKoHel, 3 kB. 2011 . cocTaBnanm 813  KpeanTsi v asarcel knuentam 253305 273261 538 122
MApA py6. (Ha OCHOBe AaHHbIX N0 PCBY), 4TO NO3BONANO €My 3aHATh  OCHOBHbIE CpencTsa 19zt 19,504
- [poune akTusbI 11026 14 899
celbMoe MecTo Mo pa3Mepy akTUBOB CPELM BCEX POCCUMCKNX DaHKOB
AKTUBbI 641513 454 623 813 342
n Tpetbe (Nocne Anbca-baHka 1 IOHMKpeanTbaHka) cpeam HacTHbIX
KpeamnTHbIX opraHusaumin. Mpu 3ToM B MacwTabax rpynnsl Societe Cpencrsa Garkos 36 708 27478 177 398
Generale mecto PocbaHka BeCbMa CKPOMHOE: ero akTMBbl COCTaBASIOT Cpencrea duanny 119588 123398 140 908
b nopadka 1,5% OT COBOKYMHbIX aKTMBOB MPYMMbl, @ YUCTAA  Cpenctsa KOpNOPATUBHbIX KIMEHTOB 216 628 165117 244 875
Npunbbinb — okono 0,5% OT YnCToM NpubbLINK rpynnbl 3@ 9 Mec. 2011 Jonrossle LenHsie Gymaru 18160 26836 35688
r. Mpoune obsi3aTenbCTBa 21588 6623
Cy6opanHNpoBaHHbIe 3aiiMbl 15471 20612
KayectBO aKTUBOB Bbi3bliBaeT BOMPOChHI. B otyetHOCT MCDO 3a CoBCTBEHHbIN KanuTan 33370 84 559 117 876
2010 r. PocbaHK He pacKpblBan YpPOBeHb «MNPOCPOYKM», OOHAKO
HOpMa pe3epBMpPOBaHMsA Oblla [OBOMbHO  BbICOKOW, KaK B Koahpuyuenms
abCoMIOTHOM BbIPAXEHUW, TaK M OTHOCUTENbHO APYTMX KPYMHbIX — MCTas npoueTHas Mapxa, % 62 56
YHUBEpCanbHbIX 6aHkoB, — 15,8%. Ha koHel, 3 kB. Mo cTaHpaptam — ROAA% 29) 01
ROAE, % (374) 11
PCBY Hopma pe3epBMpPOBaHUA COCTaBNANa, Mo HaWKM pacyetam,
o o o Hopma pesepaup., % 14,9 15,8 13,6
13,6%, a ypoBeHb «npocpoykmn» — 8,0% (npotne 7,9% Ha Havano
[oxopHocTb kanutana | yposHs, % 79 21,3 14,5
rofa). Tem He MeHee O MOCTENEHHOM YMyHLEHUM Ka4ecTBa akTUBOB O61L1as1 AOXORHOCTS KamuTara, % 137 286
MOXeT CBWUAETENbCTBOBAT  HAYaBLUMUCH B 3TOM FOAY POCNYCK  yoonumumenoaure 753 947 1395
pesepBoB (no PCBY), 4TO [OMXHO TNoOAAepXaTb MOKAa3aTenu  pacxossifoxoms, % 65,5 62,9

npubbInbHOCTM BaHka (B 2010 r. ROAA 1 ROAE cocTasnsnu Bcero
0,1% 1 1,1% COOTBETCTBEHHO).

VICTOYHWKIN: OTHETHOCTL KOMNaHuu, oueHka YPAJICUba

3aBUCUMOCTb OT CPeAcTB MaTePUHCKOWM CTPYKTYpbl owyTuMa. OCHOBbLIBAsfiCb Ha OTYETHOCTU [0YepHMX OaHKOB, Mbl
oLeHMBaeM ponio cpeactB Societe Generale B choHAMPOBaHWUM 0ObedMHeHHOro HGaHka MUHUMYM B 10% (cloga BXoasaT Kak
cybopanHMPOBaHHbIE 3aMbl OT Fpynnbl, BblAaHHble PocbaHky, Tak 1 cpeacTsa, nonyyerHsle LenbtaKpeauTom, OesTefibHOCTb
KOTOPOrO 3aBMCUT OT HUX B 3HAYUTENIbHOM CTemeHu), 4To Ans MacwTaboB PocOaHKa [OBOSIbHO CyWECTBEHHO. lpu 3ToM
OCHOBHbIM MCTOYHUKOM (DOHAMPOBAHMWS OCTAlOTCA CPeCTBa KMMEHTOB, Ha KOTOpble MPUXOAMTCA nopsaka 55% obs3aTenscTs
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GaHka, Torda Kak Ha [OMroBble MHCTPYMEHTbl — OKofo 5%. [laxe C y4eTOM HOBbIX 3aMMoB Ha 20 mnpg py6. (Bksiodas
pa3meLleHHbI Ha AHaxX 6oHA [JenbtaKpeanuTta) Aons NocneqHUxX YBEAUYMTCS, Mo HalWMM OLeHKaM, NpUMepHO A0 8%.

ApekBaTHasi KanuTanusauusi U1 ymepeHHasi NoaBepXKeHHOCTb PbIHOYHOMY pucKy. ocTaTodHOCTb kanuTana PocbaHka
HaxoOMTCA Ha MPUEMSIEMOM YPOBHE: eCiin PacCHmUTbIBaTb MO NMPo-thopMa OTYeTHOCTeN 0ObeanHEHHbIX OAHKOB, TO OTHOLLEHME
CobCTBeHHbIN KanuTan/AKTMBbLI cOCTaBnano Ha 1 okTabps 14,5%. MNpu 3ToM koachduumeHT H1 y PocbaHka Ha 3Ty Xe paty
coctaenan 12,34%, 4to npuMepHo Ha 1 TM.M. HWXE, Yem y OPYrux KPymnHbIX poccumnckmx 6aHkoB (BTB, HOHMkpeawt).
3aBMCMMOCTb MokasaTenen 6aHka oT konebaHWin UHAHCOBBLIX PbIHKOB Mbl TOXE OLEHWBAaEM Kak BeCbMa YMEpEHHYI0 — AONS
LeHHbIX OymMar B akTMBax, MO HalUMM pacyeTam, MOXET COCTaBNfTb OKONo 9%. B To e BpeMs XOTenocb Obl OTMETUTb
NCTOPUYECKN HEBBICOKYIO OMepaLmoHHyto 3ddekTBHOCTL PocbaHka (oTHoweHwe Pacxopbl/Joxonbl B 2010 r. paBHANOCH
63%), KoTopas B CBA3M C PaCXOAaMu Ha 0ObeanHeHVe 1 B NoCnefyoWwmiA Nepuog nepectporkm brsHeca OyaeT HaxoamMTca nog
LaBneHneMm.

Mpepno>xeHne NHTEPeCHO B BepHeN MONIOBUHE 06GbABNEHHOro opueHTUpa. OpUeHTVPbI MO 4OXOAHOCTL ANS ABYX HOBbIX
BbinyckoB PocbaHka npennonaraioT npemuio k Kpusor OD3 B pasmepe 190-240 6.n. lpu 3TOM E€ANHCTBEHHLIA W3
HaxomsLLMXcs B obpalleHnn obnumraum PocbaHka, no KOTOpoMmy B nocsieaHee BpeMs Obinn 3amKCUpOBaHbl XOTb Kakme-To
ToproBble 060poThI, BbiNyck cepun BO-01 Topryetcs co cnpegom k O®3 nopsgka 100 ©.n. Y4mTbiBas HeLoCTaTkKM B
tbrHaHcoBoM mnpodune PocbaHka, a Takke TO 0DCTOATENbCTBO, YTO BCE MOCIEAHWE MEPBUYHbIE PA3MeELLEHNM MPOXOAMIU C
npemMuen Ko BTOPUYHOMY PbiHKY (paBHOM Kak MUHUMYM 50-100 6.n. — gaxe Ans KPynHbIX KOPNOPATUBHBIX SMUTEHTOB), Mbl
CYUTAEM MPELSIOKEHNE NHTEPECHBIM TOJIbKO B BEPXHEN MOSIOBMHE OOBSABNEHHOIO OPUEHTMPA.

MNpuBnekaTenbHO B BepXHeW NofioBUHe opueTupa

PybneBble 0bnMraumm poccnnckinx 6aHkoB No cocTosiHMIo Ha 8 Hosbps 2011 .
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Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru
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Fasnpom Hedro (BBB-/Baa3)

POCT AeHeXHbIX MOTOKOB U peHTabenbHOCTN —
OT4YeTHOCTb 3a 3 KB. U 9 mecsiueB 2011 r. no US GAAP

CKpOMHbIe pe3ynbTaTbl B cerMmeHTe HedTeaobblumn. Buepa Ma3npomM HedTb NpefocTaBmia B LENIOM XOpOoLUMe pe3ynbTaThl 3a
3 kB. 1 9 Mecaues 2011 r. MokasaTenu cermeHTa HedhTefobbI4M 0Ka3aNNCh OXNMAAEMO POBHBLIMU — CyTOYHas Aobbl4a ocTanack B
3 kB. 2011 r. Ha ypoBHe MpefblayLlero kBapTtana — okono 1,13 MIH Bapp. H.3./CyTKK1, OLHAKO 3a cHeT BosblUero KonmyecTsa
[Hen obWmin pe3ynbTaT CerMeHTa BbIpOoC Ha 2% 3a kBapTan [0 93 MiH Gapp. HedTn. Pe3ynbTaThl 38 9 MecsALEeB TekyLLero rofa
OKa3anucb ckpoMHee: 0ObeM A00bIHN NPAKTUYECKN HE M3MEHWICS OTHOCUTENBHO YPOBHS FOANYHOM AABHOCTU U COCTaBMI OKOSO
274 mnH Gapp. HedTW, Torga Kak cyTodHas fobbiba Bbipocna Ha 7% rog k rogy 8o 1,1 MiH 6app. H.3. OcHoBHOe foObiBaloLLee
npeanpusTie HosbpbckHedTeras B 3 kB. 2011 1. nokasano cHuxeHme fobblumn Ha 1% 3a KBapTas, YTo Oblfo KOMMEHCUPOBAHO
OCTanbHbIMW aKTMBaMM, B TOM HUCTIE W 3aBUCUMbIMU KOMMaHuamu (CnaBHedTsb, TOMCKHedTb M ap.). Tasnpom HedTb
noaTBepPXXAAET NnaHbl, NpegycMaTpuBatoLme aoctnxerne k 2020 r. obbema 4oObi4K HedTW Ha ypoBHe 100 MAH T B rof Kak 3a
CYET Pa3BUTUS YXKE UMEIOLLMXCS Y KOMMaHUU MECTOPOXAEHWUI, TaK 1 MyTeM NPUOOpeTeHNsi HOBbIX.

Wpen B oGnuraumsix noka He BUAHO. Ha Hall B3rns, HaxoAslmecs B o0palleHun cemb BbIMyckoB obnmraumin lasnpom HedTm
OLeHEHbI BMOJIHe CNPaBefIMBO: LOXOAHOCTb AMNHHBIX OyMar HEMHOMO yCTynaeT AOXOAHOCTL BbIMyckoB Pyclnapo, a KopoTkme
TopryioTcs ¢ HebonbLwon npemuen Kk GCK. McknoyeHe cocTaBnseT ANMHHbIA [a3npom HedTb 10, cnpef KOTOPOro K KPMBOW
O®d3 — cambl LUIMPOKNIA Cpeamn Bymar smmuTeHTa U coctaBnsieT 100 6.n. OgHako NoTeHUMan cTofb ANMHHOM Bymaru (alopauns
0KOoso 4,8 rofa) B yCNoBMAX HECTADUMBHOTO PbiHKA NPeaCTaBNAETCH HEOYEBUOHbBIM, 1 PEKOMEH0BATL €ro Cernvac K Nokyrnke Mbl
He bynem.

cyLIJ,eCTBeHHbIFI POCT AeHEeXHbIX NOTOKOB NP CHNXKeHn Jonrosowv Harpyskum

KnioyeBble prHaHCOBbIE 1 onepaLMoHHble nokasatenu lasnpom Hedt no US GAAP 3a 3 kB. n 9 mec. 2011 1., mnpa 4onn.

3kB.10 9 mec.10 2010 2xB.11 3kB.10 9 mec.10 3ks.11/ 3ks.11/ 9 mec.11/ 9 mec.11/
2x8. 11, % 3k8.10,% 9 mec.10, % 2010, %

Bbipyuka 84 237 328 11,5 11,6 32,9 08 37,9 388
EBITDA 18 48 6,7 23 2,7 72 16,4 449 51,0
Yucras npubbins 09 25 34 1,2 1,3 4,0 95 47,1 59,5
PentabensHocTb EBITDA, % 21,8 20,0 20,5 19,9 22,9 218
Yucras peHtabensbHoCTb, % 10,8 10,6 10,5 10,6 11,5 12,2
OnepauyoHHbIN AEHEXHBINA NOTOK 2,0 43 54 1,9 24 49 28,5 243 14,4
KanuTtanbHble MHBECTLNM (1,0) (2,4) (3,3) 0,7) (1,1) (2,6) 63,9 9,1 10,8
OcHoBHbIE cpeacTBa 15,3 15,9 17,6 14,7
[leHexHble cpeacTsa 12 1,1 1,5 24,3
[lonrocpoyHble 3aimbl 42 49 53 253
KpaTkocpouHble 3aiimMbl 1,6 17 13 (15,9)
CobCTBEHHbIN KanuTan 19,9 20,8 23,2 16,9
AkTuBbI 30,4 321 34,7 14,2
®uH. gonr, BT.M.: 58 6,6 6,6 141

KpaTKOCPOYHbIE 3aliMbl 16 1,7 13 (15,9)

[101roCPOYHbIe 3aiiMbl 42 4.9 53 25,3
YucTbii gonr 46 55 51 115
KpatkocpouHble 3aimbl / O[] 03 0,3 0,2 (26,3)
®uH. gonr / EBITDA 1,0 1,0 08 (20,2)
Yuerbiii gonr / EBITDA 08 08 0,6 (22,0
EBITDA / MpoueHTb! k ynnate 25,8 18,3 20,0 30,0 32,7 28,7 57,1
Cob6CTBeHHbIN KanuTan / AKTUBbI 0,7 0,6 0,7 24

WICTOYHMKIN. AaHHBIe KoMnaHun, oueHka YPAJTICUba

tOpuvi Fon6aH, golbanyv@uralsib.ru
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Gﬂh YPAACMIB | K3MUTAN

Pecny6nuka Caxa (Axyruna) (BB/-/BB+)

Standard and Poor’s noBbicMno penTuHr o «BB» c n0O3UTUBHbLIM MPOrHO30M

Brog>keTHble MoOKa3aTeNnu OCTalTCA YCTOMYMBLIMU. Byepa areHTCTBO S&P MOBLICMIIO PEUTUHT pervoHa Ao «BB» ¢
NO3UTMBHBLIM MPOrHO30M Pa3BUTUSA. AreHTCTBO OTMETUIIO BbICOKME MoKa3aTenn UCNoNHeHns DloaxeTa pernmoHa, OTHOCUTENIbHO
HU3KWA YpOBeHb [Ofra M MpOdOKAoLYyCa ANBEPCUMUKALMIO SKOHOMUKM. OTMeueHbl Takke BKNag B OlofxkeTHble
NOCTynneHns AOXOA0B OT BOCCTAHOBJ/IEHMS CMpOCa Ha NMPUPOLHbIE Pecypchbl, B H4aCTHOCTW Ha anMasbl, 1 AuBepcndUKaLms
HanoroBov 6a3bl perioHa nocne ocyLIecTBeHUs psa NPOeKToB B HeTera3oBoOM CeKTope.

®durHaHcoBOE NONOXEHNE PernoHa, ckopee BCero, MPOAOIDKUT ynyywaTtbes. Mbl 0XXnaaem OanbHeNLIero pocta HanoroBbIx
noxofos B 2011 r. U ncnonHeHws Glogxeta (Lo onepaunn ¢ LONFOM) C CYLECTBEHHbIM NMPOMULMUTOM, B OCHOBHOM 3a CHeT
YBENVYEHNST HANoroBbIX 0oxofoB no mtoram 9 mec. 2011 r. Ha 32,7% ropf k rogy. CylwlecTBeHHyl0O OO0 AOMra PernoHa
COCTaBASIOT rOCYAapPCTBEHHbIE rapaHTUM U MeXOIofKeTHble KpeamTbl, B TO BpeMsi KakK MpAMOW OONr NpefcTaBfieH YeTbipbMs
BbiNyckaMu obnuraumini Ha cymmy 8,5 mnpg. pyb., mnnm 11% OT NporHo3MpyemMbix A0X0O0B (C ydeToM emdepasbHbIX
TpaHcdepTos) Akytnm 8 2011 1.

PentuHr no Bepcun Fitch no-npexxHeMy Ha ofHy cTyneHb Bbiwe. Obpallalowmecs obnuraumm pecnybnmky foCTaToyHO
NNKBUIHbI WU NPUBNEKaTeNbHbI AN MHBECTOPOB, OCODEHHO Ha BCMecke OXOAHOCTEN HblHELHEN OCeHbIO. AKYTUS, CKOpee BCero,
OyLeT BbIXOAWTb Ha PbIHOK 3aMMCTBOBaHUIM B 2012 1. KpoMe Toro, BO3MOXEH BbIXOL, Ha PIHOK HOBbIX 3MUTEHTOB, CBA3aHHbIX C
Pecnybnukon Caxa (SIkyTvs), B HaCTHOCTW pa3MelleHne MHMPACTPYKTYPHbIX obnuraumii unm 3amMoB ropoaa Sikytcka. Mocne
MOBbILWEHNS perTUHra pecnybnmnky areHTCTBOM S&P OH 0oCTaeTcs Ha ofHY CTyneHb Huxe, YeM y Fitch, HO HoBble pelueHWs Mo
penTVHraM, BepOsTHO, NocnenytoT y>xe 8 2012 1.

AHTOH Tabax, CFA, tabakhav@uralsib.ru
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GAR YPAACMIB | K3MUTAN

KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

9 HoAbpS

10 Hos10pA

11 Hos0pA
14 Hosbps
15 Hos0pA
16 HOs1OpA
17 Hos0pA
18 Hos0ps
21 Hosbps
22 Hosbps
23 HosAbps
27 Hosbps

JleHeXHbIn
pbIHOK

9 Hos6ps

15 Hos0ps
16 HOsIOpA
21 Hosbps
23 Hosbps
25 Hosbps
28 Hosbps
30 Hosbps

PasmelleHne OenstaKpenut 08-UM (5 mnpa pyb.). Odeprta Poctenekom - Ypan 50-01
(1 mnpa py6.). Morawerve OP3-25063 (30 mnpg py6.). MoraweHne baHk 3eHnT-03
(3 mMnpg py6.).

Pa3meLueHwue Masnpom kanutan-03 (15 mnpg py0.). PasmeteHne NHI BaHk (EBpasms)-02
(5 Mnpg py6.). PasmelleHne Tene2-CaHkT-Metepbypr-07 (6 mnpa pyb.). OdepTa
TexHoHUKOSb-®uHaH-02 (3 mapg py6.). Morawenne AUXKK-2011 CLN (2,6 mnpg py6.).

PasmellieHne Pycckmin ctanaapt-60-01 (5 mnpa py6.). Odepta Meven 50-01 (5 mnpa pyo.).
MoraweHue CoepbaHk-2011 (750 mrH gonn.).

PasmelleHne HITMK-B0-07 (10 mnpg py0.). PasmelleHne 3eHnt 5O-03 (3 mnpg pyo.).
MoralueHwe YPCA BaHk-2011 (300 MrH eBpo).

MorateHwe Poctenekom-02 (2 mnpa py6.). MorateHune Maprac-M-02 (1 mnpa pyb.).
MoraweHne AJTIPOCA-2011 (ECP) (200 mnH gonn.).

Odcbepta BHewnpombark-01 (1,5 mnpg py6.). Odeprta MeHonnakc GurHaHc-2 (2,5 mnpg pyo.).
MoratueHve SHepromMat-OuHarc-01 (0,7 mnpa pyb.).

MoraweHve AnagywkH ®uHarc-02 (1 mnpg pyob.).

MoratueHne CuTpoHmkc-2011 (CLN) (230 mnH gonn.).

BaHKk1 fonkHbl BepHYTb MuHbUHY 201 Mnpg pyo.
Ynnata CTpaxoBblX B3HOCOB

BaHKk1 fonkHbl BepHYTb MuHbrHy 50 Mnpg pyo.
Ynnata 1/3 HOC3a 3 ks. 2011 .

BaHKk1 fonkHbl BepHYTb MuHbUHY 95 Mnpg pyo.
Ynnata HOMW n akum3os

Ynnata Hanora Ha NpuobIb

BaHKM LoNXHbI BePHYTb MUHGDUHY 38 Mnpg pyo.
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Oﬂh YPAACMIB | K3MUTAN

KANEHAAPb ODEPT
ara O6bem LleHa CraBKa HoBas [ata cnepytowen
otbepTbI Bbinyck Bbinycka, odepThl, npeppiayuier cTaBKa odepTbl /

P MJTH py6. % O KyrnoHa, %  KynoHa, % noraiueHusa
10.11.11 TexHoHWKO/1b-®uHaHc-02 3000 100 13,5 13,5 7 Mapta 2012
11.11.11 Meyen 6O-01 5000 100 12,5 8,0 9 Hosbps 2012

BHelwnpombaHk-01 1500 100 9,0 -
21.11.1
MeHonnske GuHaHC-2 2500 100 0 0 -
PXAO-12 15000 100 14,9 -
28.11.11
BTE-2012 30000 100 6,85 6,85 28 HosAbps 2012
29.11.11 Matpuua OrHaHc-03 700 100 15,0 -
TpaHcrascepsuc-01 3000 100 7,75 -
TKC BaHk 5O-02 1500 100 16,5 -
MeTkomMbaHK-01 900 100 9,4 -
01.12.11
5Y UST +
Pycckunin ctanpapT-2016 200 gonn. 100 9,75 1 nekabps 2016
665,10.0.
MO3K- 01 6 000 100 6,35 6,35 25 mona 2013
Pasrynan-duHaHc-04 3000 100 17,0 -
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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 72 95.01 Motpe6. yen.
AGconioT-5 1,800 R 800 01.02.12 30.07.14 270716 327 56.6 BB+/Ba3/ OUHaHCbI
ABaHrapa-3 1,500 R 8.00 11.11.11 18.05.12 10.05.13 6.3 18.0 ot3gaH/B2/ OuHaHch!
ABTOBA3-4 5,000 R 010  22.11.11 24.05.12 20.05.14 6.5 30.4 90.01 5 90.01 95.15 2177 0.11 0.44 B-// MauuuocTp. 1 np.
AlpoCoto3-2 1,500 R 17.00 28.12.11 28.03.12 46 95.00 CenbeK. X03.
AVKK 2011 2-2 7457 R 6.00 15.12.11 15.09.43 382.5 [Baa3/ OuHaHCI
AVDKK-04 900 R 870 01.02.12 01.02.12 2.8 99.85 100.70 /Baa1/BBB OuHaHCbI
AVDKK-05 1320R 7.35  15.01.12 15.10.12 1.2 100.20 101.25 /Baa1/BBB OuHaHCbI
AVDKK-06 2,000 R 740  15.01.12 15.07.14 322 92.00 99.00 [Baa1/BBB OuHaHCI
AVDKK-07 4,000 R 768  15.01.12 15.07.16 56.3 97.00 112 95.56 97.99 9.12 7.88 2.46 /Baa1/BBB OuHaHCbI
AVDKK-08 5,000 R 763 15.12.11 25.03.14 15.06.18 285 79.3 98.00 3.00 1 96.03 98.00 9.27 8.78 7.70 1.39 /Baa1/BBB OuHaHCbI
AVDKK-09 5,000 R 749 151111 15.02.15C 15.0247 393 63.3 [Baa1/BBB OuHaHCI
AVDKK-10 6,000 R 805 15.11.11 15.11.18 84.3 /Baa1/BBB OuHaHCbI
AVDKK-11 10,00C R 820 15.12.11 15.09.2( 106.3 95.00 /Baa1/BBB OuHaHCbI
AVDKK-12 7,000 R 1075 15.12.11 15.12.13 252 107.00 108.00 [Baa1/BBB OuHaHCbI
ADKK-13 7,000 R 10.75  15.04.12 15.04.18 773 114.60 115.14 /Baa1/BBB OuHaHCbI
AVDKK-14 7,000 R 1075 15.11.11 15.05.23 138.3 /Baa1/BBB OuHaHCbI
AVDKK-15 7,000 R 1075  15.03.12 15.09.28 2024 116.50 117.50 [Baa1/BBB OuHaHC!
AVDKK-16 10,000 R 825 15.12.11 15.09.21 118.3 98.99 | 0.01 2,000 99.50 100.20 8.71 8.23 5.05 /Baa1/BBB OuHaHCbI
AVDKK-17 8,000 R 9.05 15.01.12 15.04.22 125.3 100.41 59 100.80 103.00 9.29 8.96 5.48 /Baa1/BBB OuHaHCbI
AVDKK-18 7,000 R 800 15.01.12 18.04.16 150723 534 1403 96.00 98.75 [Baa1/BBB OuHaHC!
AMDKK-19 6,000 R 770 15.11.11 19.05.15 151125 423 168.4 /Baa1/BBB OuHaHCbI
AVDKK-20 5,000 R 860 15.12.11 15.12.27 193.3 98.50 101.10 /Baa1/BBB OuHaHCbI
And-2 1,000 R 1125 231211 30.12.11 21.12.12 17 134 99.80 100.10 Mepva
Axbapc-5 5,000 R 825 17.04.12 15.10.13 232 100.30 100.70 BB/Ba3/ OuHaHCbI
AKpOH-2 3,500 R 820 22.03.12 19.09.13 224 95.11 100.00 B+/B1/ Xum. pom.
AKpOH-3 3,500 R 1385  23.11.11 25.05.12 20.11.13 6.5 244 103.00 B+/B1/ Xum. npom.
AkpoH-4 3,750 R 795 29.11.11 29.05.14 18.05.21 30.7 1144 97.50 98.50 B+/B1/ Xum. npom.
AKpOH-5 3,750 R 795 29.11.11 29.05.14 18.05.21 30.7 1144 97.50 B+/B1/ Xum. pom.
Anpoca-20 3,000 R 895 27.12.11 23.06.15 435 102.14 209,202 101.25 101.50 8.52 8.68 287 BB-/Ba3/BB- mra
Anpoca-21 8,000 R 825 22.12.11 25.06.13 18.06.15 196 433 100.65 25 100.65 100.95 8.05 8.1 1.40 BB-/Ba3/BB- mro
Anpoca-22 8,000 R 825 27.12.11 28.06.13 23.06.15  19.7 435 100.60 100.85 BB-/Ba3/BB- mra
Anpoca-23 7,000 R 895 22.12.11 18.06.15 433 101.02 | 0.02 100,129 101.25 101.30 8.90 8.76 2.84 BB-/Ba3/BB- mra
Anbghabatik-1 5,000 R 825 07.02.12 06.02.14 02.02.16  27.0 50.9 98.70  0.30 100,002 96.90 99.00 9.09 8.19 1.88 BB+/Ba1/BB-  ®uHaHCbl
AnbsicHK BO-1 5,000 R 9.25 07.02.12 04.02.14 269 98.16 139,998 97.01 98.40 1043 9.21 1.84 BI/B+ Hecbtb 1 ras
AnbsiHcHK-3 5,000 R 975 31.01.12 01.08.13 210720 208 104.5 98.01 101.19 BI/B+ Hecbtb 1 ras
AnbsiHcHK-4 5,000 R 885 13.12.11 09.06.16 01.06.21 55.1 114.8 90.00 1 92.00 96.99 12.07 9.46 3.28 BI/B+ Hetbtb 1 ras
AnbsiHcHK-6 7,000 R 885 16.12.11 15.06.16 04.06.21 55.3 114.9 91.74 696 92.00 92.99 11.51 9.29 3.31 BI/B+ Hethtb 1 ras
AwypMetann-7 2,100 R 18.00 31.12.11 30.06.12 7.7 mra
Ant3616-2 1,200 R 18.00  06.12.11 05.06.12 6.9 98.74 12,467 98.70 98.89 2398 1767 025 GapmalieBTika
ATomOH[pom-6 10,000 R 750 15.08.12 15.08.14 332 95.00 58 90.00 98.00 9.61 775 2.33 //BBB- OneKTpoaHepr.
Aspocpror 5O-1 6,000 R 7.75  09.04.1Z 08.04.1¢ 17.0 98.75 100.4C BB+// TpaHcnopt
Aspodpnot 50-2 6,000 R 7.75  09.04.12 08.04.13 17.0 99.00 100.49 BB+// TpaHcnopt
BantHeB-2 1,500 R 9.00 15.03.12 20.03.12 10.09.15 44 46.1 B3/ OuHaHCbI
BaHkMocksbl-2 10,000 R 755 03.02.12 01.02.13 14.8 99.35 100.35 BBB-/Ba2/ OuHaHch!
BaHkCMG BO-1 5,000 R 825 10.04.12 09.04.13 17.0 or3saH/Bad/ OuHaHch!
BakCr6 6O-2 5,000 R 750  26.03.12 27.03.12 23.09.13 46 225 100.00  0.10 122,122 99.80 100.00 7.61 743 0.35 oT3BaH/Ba3/ OuHaHCbI
BahkCr6 6O-4 3,000 R 850 15.12.11 17.12.12 121243 133 252 100.90 oraeaH/Ba3/ OuHaHCbI
BauwHeTb-1 15,000 R 1250 20.12.11 22.12.12 131216 135 61.2 104.69 204 100.01 105.06 8.15 1142 095 Hecbtb 1 ra3
BauwHedTb-2 15,000 R 1250  20.12.11 22.12.12 131216 135 61.2 95.00 104.90 Hedhtb 1 ras
BawHedts-3 20,000 R 1250 20.12.11 221212 131216 135 61.2 104.90 1,000 103.81 104.90 7.95 1140 095 Hedbtb 1 ras
Beno-2 2,000 R 0.01  23.02.12 23.02.12 35 93.52 97.00 mra
BuHbaHk-2 1,000 R 8.85 28.04.12 29.04.13 17.7 99.60 5 99.09 100.01 8.86 oT38aH/B2/B- OuHaHch!
BK EBpaaus-1 5,000 R 840  28.12.11 27.06.16 20.06.18  85.7 794 95.00 97.90 BB/ Hedbtb 1 ras
BHM Mapu6a-1 2,000 R 770 27.03.12 29.03.14 28.7 /1BBB OuHaHch!
BB BO-1 3,000 R 735 13.04.12 17.10.12 11.10.13 1.3 231 100.05 Jot3gan/oTaBaH  MoTpeb. ToB.
BB BO-2 3,000 R 735 13.04.12 17.10.12 11.10.13 11.3 231 100.03 Jot3gan/otaBaH  Motpeb. ToB.
BB BO-3 3,000 R 735 13.04.12 17.10.12 11.10.13 11.3 231 Jot3gan/oTsBaH  MoTpeb. ToB.
BB BO-6 5,000 R 790 29.12.11 27.06.13 19.6 Jot3gan/oTsBaH  MoTpeb. ToB.
BB BO-7 5,000 R 790 29.12.11 27.06.13 19.6 89.99 99.99 Jot3gan/otaBaH  Motpeb. ToB.
BB BO-8 5,000 R 735 13.04.12 17.10.12 11.10.13 11.3 231 100.05 Jot3gan/otsBaH  MoTpeb. ToB.
BBO-3 5,000 R 745  29.02.12 27.02.13 15.7 91.00 99.00 Jot3gan/oTsBaH  MoTpeb. ToB.
BIWA AVKK-1 3752 R 850 15.12.11 15.03.40 340.4 101.15 101.70 [Ba3/ OuHaHCb!
Bukropust 5O-1 2,000 R 8.00 14.02.12 12.02.13 15.2 ot3BaH// Motpeb. yen.
BK WHeect-1 10,000 R 925 20.01.12 19.07.13 204 101.80  0.00 343,011 101.75 101.95 8.24 8.85 145 /Ba3/BB Tenexom
BK WHeect-3 10,000 R 740  10.01.12 08.07.14 320 95.99 = 0.09 243,400 95.43 96.99 9.33 7.52 220 /Ba3/BB Tenexom
BK WHeect-6 10,000 R 830 17.04.12 13.10.15 472 96.00 160,148 95.75 96.49 9.77 8.60 3.10 /Ba3/BB Tenexom
BK WHeecrt-7 10,000 R 830 17.04.12 13.10.15 472 95.65 944 95.70 95.75 9.89 863 3.10 /Ba3/BB Tenexom
Brewnpbatk 50-1 3,000 R 930  30.11.11 06.12.11 30.11.13 0.9 248 99.86 = 0.06 212 99.85 100.00 1178 8.94 0.05 B2/B OuHaHC!
Brewnpbatk-1 1,500 R 9.00 16.11.11 21.11.11 14.11.12 04 12.2 /B2/B OuHaHch!
BopokananCM6-1 2,000 R 8.80 14.12.11 09.12.15 491 101.00 /Baa2/BB+ Motpeb. yen.
Bocr3kenp BO-1 1,000 R 750 08.03.12 07.03.13 15.9 B1/ OuHaHch!
Bocrdkenp 6O-2 2,000 R 1050  29.03.12 01.10.12 25.09.14 108 346 99.95 20 99.52 99.95 10.81 1039 078 B1/ OuHaHCbI
Bocrdkenp BO-5 2,000 R 9.00 19.04.12 24.04.12 17.10.13 5.5 233 99.59 99.95 B1/ OuHaHCbI
BTB 24-11N 15,000 R 970  14.12.11 20.12.11 10.12.14 14 371 100.33 | 0.1 55 100.22 100.33 6.42 9.53 0.09  BBB/Baal/oT3BaH ®uHaHCHI
BTB 24-2 10,000 R 450  07.02.12 13.02.12 05.02.13 32 15.0 99.30 BBB/Baat/ot3BaH  duHaHCHI
BTB 24-3 6,000 R 560  30.11.11 05.06.12 29.05.13 6.9 187 99.25 BBB/Baal/ot3BaH  duHaHChI
BTB 24-4 8,000 R 6.90 23.02.12 29.08.12 20.02.14 9.7 215 99.70 100.10 BBB/Baal/ot3BaH  DuHaHCHI
BTB BO-1 5,000 R 760  16.12.11 15.03.13 16.2 95.00 100.20 BBB/Baa1/BBB  ®uHaHchI
BTE B0-2 5,000 R 760 16.12.11 15.03.13 16.2 98.00 100.25 BBB/Baa1/BBB  ®uHaHchI
BTE 60-5 10,000 R 760 16.12.11 15.03.13 16.2 100.10 1 100.10 100.25 7.73 7.51 1.19 BBB/Baa1/BBB  ®uHaHchI
BTB finauhr-1 4,308 R 710 10.11.11 14.05.12 06.11.14 6.2 36.0 BBB//BBB OuHaHCbI
BTB Muaukr-2 6,154 R 645 10.01.12 10.01.13 07.07.15  14.1 44.0 99.05 100.52 BBB//BBB OuHaHCbI




Fixed Income Daily 09.11.2011
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
BTB Muaukr-3 3846 R 6.90 13.12.11 11.09.13 07.06.16  22.1 55.0 98.20 100.20 BBB//BBB OuHaHCbI
BTB Muaukr-4 3846 R 6.65 13.12.11 13.03.13 07.06.16  16.1 55.0 99.25 99.30 BBB//BBB OuHaHCbI
BTB Muautr-7 4231 R 6.85 07.12.11 09.12.11 30.11.16 1.0 60.8 100.03 BBB//BBB OuHaHCI
BTB Muaur-8 4615 R 7.05  07.02.12 08.02.12 01.08.17 3.0 68.8 100.20 141 100.05 100.20 6.38 7.04 0.23 BBB//BBB OuHaHCbI
BTB Nuaukr-9 4615 R 7.00 09.11.11 02.08.17 68.8 BBB//BBB OuHaHch!
BTBE-5 15,000 R 740  19.01.12 17.10.13 233 99.90 95,725 99.24 99.90 767 7.38 1.69 BBB/Baa1/BBB  ®uHaHchI
BTB-6 15,000 R 720 11.01.12 13.07.12 06.07.16 8.2 56.0 100.50 = 0.09 152,780 100.42 100.49 6.59 713 0.62 BBB/Baa1/BBB  ®uHaHchl
B3B nankr-01 5,000 R 850 12.01.12 14.07.15 02.07.20 442 103.9 BBB//BBB OuHaHCbI
B3B JuanHr-03 5,000 R 750  13.04.12 16.04.14 02.0421 293 112.9 98.99 550 97.00 99.00 8.12 7.54 2.08 BBB//BBB OuHaHCI
B3B JnanHr-04 5,000 R 860 13.04.12 13.04.16 02.04.21 53.2 112.9 96.70 1,201 95.05 99.99 9.76 8.84 3.40 BBB//BBB OuHaHCb
B3B JnanHr-05 5,000 R 860 13.04.12 13.04.16 02.04.21 53.2 112.9 98.00 2,000 97.00 98.00 9.37 8.72 342 BBB//BBB OuHaHCbI
B3B JnanHr-08 5,000 R 880 01.05.12 31.10.14 19.10.21 358 1194 BBB//BBB OuHaHCI
B3B JnanHr-09 5,000 R 880  02.05.12 03.11.14 20.10.21 35.9 119.5 BBB//BBB OuHaHCbI
B3B-06 10,00C R 790 24.04.12 21.10.17 13.10.2C 715 107.2 98.17 | 0.09 2 93.12 98.90 8.47 8.02 4.45 BBB/Baa1/BBB  ®uHaHchI
B3B-08 15,000 R 6.90 24.04.12 24.10.13 131020 235 107.2 98.30 56,150 97.00 99.70 8.01 7.00 1.72 BBB/Baa1/BBB  ®uHaHchl
B3B-09 15,000 R 790  29.03.12 25.03.16 18.03.21 52.6 1124 96.80 9,051 96.69 96.80 8.99 8.09 343 BBB/Baa1/BBB  ®uHaHchI
B3B-10 15,000 R 850 03.04.12 29.09.16 21.09.21 58.8 1185 BBB/Baa1/BBB  ®uHaHchI
TasnpHedpts 6O-5 10,000 R 715  10.04.12 09.04.13 17.0 100.00 100,000 95.00 100.15 7.21 7.1 1.28 /Baa3/BBB- Hecbtb 1 ras
TasnpHedpts 60-6 10,000 R 715 10.04.12 09.04.13 17.0 95.00 101.00 /Baa3/BBB- Hedbtb 1 ras
[asnpHedTb-03 8,000 R 14.75  17.01.12 23.07.12 12.07.16 8.5 56.2 105.16 105.75 /Baa3/BBB- Hedtb 1 ras
lasnpHedptb-04 10,000 R 820 17.04.12 16.04.18 09.0419 773 89.1 94.51 99.46 /Baa3/BBB- Hecbtb 1 ras
lasnpHedp1b-08 10,000 R 850 07.02.12 02.02.16 50.9 99.97 15,157 98.80 100.00 8.68 8.33 3.29 /Baa3/BBB- Hethtb 1 ra3
lasnpHed1b-09 10,000 R 850 07.02.12 08.02.16 26.01.21 51.1 1107 99.80 61,797 95.10 100.00 8.73 8.34 3.29 /Baa3/BBB- Hecbtb 1 ras
TasnpHedtb-10 10,000 R 890 07.02.12 05.02.18 26.01.21 75.0 1107 98.89 885 98.70 99.00 9.34 8.80 439 /Baa3/BBB- Hedbtb 1 ras
lasnpom-09 5,000 R 723 15.02.12 12.02.14 272 98.10 102.50 BBB/Baa1/BBB  Hethtb 1 ras
[asnpom-11 5,000 R 1375 27.12.11 24.06.14 315 115.33 | 0.00 307 115.10 115.77 7.36 1143 207 BBB/Baa1/BBB  Hethtb 1 ras
lasnpom-13 10,000 R 1342 27.12.11 26.06.12 76 104.40 104.76 BBB/Baal1/BBB  Hethtb 1 ras
r3c-1 1,500 R 800 21.12.11 20.06.12 74 99.55 296 99.55 101.49 8.93 7.80 0.55 OneKTpoaHepr.
rac-2 1,500 R 1200  24.04.12 23.04.13 175 95.00 OneKTpoaHepr.
nasHasfJopora-3 8,000 R 500 21.11.11 30.10.28 203.9 96.00 4 96.00 4.96 CTpouTenscTBo
noGakc 6O-1 5,000 R 830 16.02.12 16.02.13 15.3 97.00 101.00 BB//BB- OuHaHCbI
InoGakc 60-2 5,000 R 810 22.01.12 25.01.12 2207.13 26 204 100.00 100.55 BB//BB- OuHaHCbI
noGakc 60-3 3,000 R 810 08.12.11 13.06.12 08.12.13 7.2 25.0 100.00 100.49 BB//BB- OuHaHC!
InoGakc 60-4 3,000 R 6.95 01.02.12 03.08.12 01.08.14 8.8 328 BB//BB- OuHaHCbI
InoGsakc 60-5 2,000 R 810 08.12.11 13.06.12 08.12.13 7.2 25.0 100.49 BB//BB- OuHaHCbI
noGakc 60-6 2,000 R 6.95 01.02.12 03.08.12 01.08.14 8.8 328 BB//BB- OuHaHC!
M6 6O-1 10,000 R 7.75  08.12.11 08.12.13 25.0 98.99 168,372 98.85 99.20 8.45 7.58 1.76 /Baa3/BB+ OuHaHCbI
M6 60-2 10,000 R 6.75 18.01.12 23.07.13 18.07.14 205 323 98.50 50,000 98.10 99.00 7.85 6.71 148 /Baa3/BB+ OUHaHCbI
[MB Unotexa 879 R 800 29.12.11 29.12.36 301.9 99.80 100.35 OuHaHC!
MB Mnoteka2-1 3934 R 750 25.11.11 25.06.41 355.8 OuHaHch!
MB-2 5,000 R 6.54 23.11.11 20.11.13 244 /Baa3/BB+ OuHaHCbI
rme-4 20,00C R 685 17.11.11 15.11.12 123 [Baa3/BB+ OuHaHCb!
MB-5 20,000 R 6.85 24.11.11 22.11.12 125 /Baa3/BB+ OuHaHCbI
CC BO-1 3,000 R 825 23.12.11 27.12.11 20.12.13 16 254 100.25 BB/ MatuuHocTp. 1 p.
[CcC BO-2 3,000 R 750  24.04.12 25.04.12 22.04.14 5.6 295 BB/ MauuurocTp. 1 np.
rcC B6O-3 3,000 R 825 24.04.12 24.04.13 220414 175 295 99.05 134,358 99.00 99.60 9.16 8.30 1.28 BB/ MatuurocTp. 1 np.
rcc-1 5,000 R 7.00 22.03.12 26.03.17 64.6 98.00 575 980 98.00 100.00 7.08 BB/ MatuuHocTp. 1 p.
[IBrK-1 5,000 R 7.75  09.03.12 08.03.13 16.0 B3/ OneKTpoaHepr.
[BTT -2 5,000 R 7.75  19.01.12 18.07.13 20.3 Tpaxcnopt
[IBTr-3 1,050 R 17.00  01.03.12 29.08.13 217 Tpaxcnopt
[JlenbraKpenut-6 5,000 R 720 211211 25.06.14 15.06.16 316 558] 96.20 96.50 /Baa2/oT3saH OuHaHch!
[llepxasa AKB-1-06 300 R 1025  15.02.12 20.08.12 13.08.14 94 332 OuHaHch!
[noc-1 2,000 R 6.00 20.12.11 23.12.11 19.06.12 15 74 mra
M LienTp-1 1,150 R 850  06.12.11 26.05.15 426 89.01 | 0.01 72 89.01 93.99 12.80 9.17 265 Motpe®. yen.
EABP-3 5,000 R 750  01.05.12 25.10.16 59.6 BBB/A3/BBB OuHaHCbI
EABP-4 5,000 R 770  14.02.12 13.02.14 06.02.18  27.2 75.0 98.50 6,300 98.40 99.00 8.61 7.68 1.92 BBB/A3/BBB OuHaHCbI
EBPP-4 3,000 R 514  15.12.11 12.06.14 311 10025 0.00 50 100.00 100.70 5.09 A3/ OuHaHC!
EBPP-5 5,000 R 641  11.01.12 09.04.14 29.0 100.05 100.70 A3/ OuHaHCbI
EEPP-6 3,500 R 0.01  29.09.12 28.09.18 82.7 A3/ OuHaHCbI
EBPP-7 3,500 R 0.01  29.09.12 28.09.18 82.7 A3/ OuHaHCbI
EBPP-9 1,000 R 0.50  16.06.12 15.06.16 55.3 A3/ OuHaHCbI
EspaaXonauHr-1 10,000 R 925 23.03.12 26.03.13 13.0320 166 100.2 100.06 105,513 100.06 100.67 9.40 9.14 1.19 BB-//B+ mra
EspaaXonauHr-2 10,000 R 9.95  30.04.12 28.10.15 19020 477 1074 10091 239 41,893 99.01 99.95 9.90 9.84 3.07 BB-//B+ mra
EspaaXonauhr-3 5,000 R 925 23.03.12 26.03.13 13.0320 166 100.2 100.00 100.50 BB-//B+ mra
EspaaXonaur-4 5,000 R 9.95  30.04.12 28.10.15 191020 477 1074 97.06 101.00 BB-//B+ mra
EspaaXonaur-5 5,000 R 840  08.12.11 03.06.16 27.05.21 54.9 1147 92.50 424 96.75 97.49 10.78 8.75 3.36 BB-//B+ mra
EspaaXonauhr-7 15,000 R 840  06.12.11 01.06.16 25.05.21 54.8 114.6 90.01 58 92.95 93.00 11.57 8.98 3.31 BB-//B+ mra
EspoXum-2 5,000 R 890 03.01.12 03.07.15 26.06.18 438 79.6 98.50 99.90 BB//BB Xum. npom.
EspoXum-3 5,000 R 825 23.11.11 23.11.15 141118 485 84.3 95.01 96.99 BB//BB Xum. npom.
EJ3CK-2 1,000 R 8.74  05.04.12 05.04.12 4.9 OneKTposHepr.
XKenpopun-2 2,500 R 12.00 19.04.12 19.04.12 54 98.51 101.00 OuHaHch!
XKenpopun-3 2,000 R 13.00 21.03.12 19.09.12 104 99.51 103.47 OuHaHch!
3ancu6 50-1 2,000 R 9.75  23.12.11 27.12.12 20.06.14 136 314 1B OuHaHCbI
3eHut 6O-1 5,000 R 710 07.04.12 11.04.12 07.04.13 5.1 17.0 99.55 50,350 99.50 99.75 8.37 7.09 0.38 B+/Ba3/ OuHaHCbI
3eHut 502 5,000 R 775  22.03.12 26.09.12 220913 106 225 99.55 100,000 99.35 99.55 845 7.1 0.79 B+/Ba3/ OuHaHCI
3eHut 60-6 5,000 R 725  26.11.11 28.11.12 26.05.14 127 30.6 98.60 98.84 B+/Ba3/ OuHaHCbI
3enuTt-3 3,000 R 8.10  09.11.11 09.11.11 0.0 B+/Ba3/ OuHaHch!
3eHuT-5 5,000 R 750  06.12.11 07.06.12 04.06.13 7.0 189 99.56 62,230 99.56 99.69 845 7.30 0.51 B+/Ba3/ OuHaHCbI
3eHuT-6 3,000 R 800 03.01.12 05.07.12 01.07.14 7.9 318 99.96 | 0.01 27,000 99.80 99.95 8.20 7.79 0.58 B+/Ba3/ OuHaHCbI
3onCenura-2 500 R 1500 21.12.11 21.12.11 14 99.18 119.99 mra
3onCenura-3 1,500 R 16.50  01.12.11 06.06.12 29.05.14 6.9 30.7 100.53 105.00 mra
3CO-1 5,000 R 875 06.12.11 29.04.16 13.05.31 53.7 2343 99.80  0.30 150,000 99.10 100.00 9.00 8.45 3.36 CTpouTensCcTBo

3Ca-2 5,000 R 875 06.12.11 29.04.16 13.05.31 53.7 2343 99.10 100.00 CrpoutenscTeo
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% KynoHa odhepTbl noraw opT  noraw obbem, wr nokynka = npogaka odpT noraw  Tekyw ~ MNeT FiMis
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
WAPT-1 1,000 R 850 31.01.12 04.08.13 209 1.00 OuHaHCb
WKC5-1 9,000 R 795  03.01.12 01.07.14 318 97.00 119 90.00 100.00 9.46 797 217 1B+ Morpe®. yen.
WKC5-4 8,000 R 7.75  08.12.11 06.06.14 02.06.16  30.9 54.8 98.00 100.00 1B+ Morpe®. yen.
WHeToprb BO-1 2,000 R 960  25.11.11 01.06.12 25.11.13 6.8 246 99.90  0.15 103 99.75 99.90 10.01 9.20 0.47 B2/ OuHaHCbI
WueToprb-4 1,500 R 9.00 08.04.12 08.10.12 11.0 B2/ OuHaHch!
WHrbaHk-1 5,000 R 724 15.01.12 23.07.14 325 99.00 /Baal/ OuHaHch!
Whrerpa-2 3,000 R 16.75  29.11.11 29.11.11 0.7 100.47 4,070 100.16 100.64 8.26 1553 0.05 Hecbtb 1 ra3
Whresa-2 3400 R 11.00 30.11.11 30.11.11 0.7 /Baa3/ OuHaHch!
Whtypuct-2 2,000 R 1400 221111 25.05.12 21.05.13 6.5 184 99.01 | 0.01 2,189 98.88 98.99 16.60 1328 043 Morpe®. ycn.
Wpkyt BO-1 5,000 R 925 13.03.12 10.09.13 221 100.50 101.30 Ba2/ MatumHocTp. 1 np.
Wpk3Hepro 6O-1 3,000 R 7.60 10.04.12 08.04.14 29.0 97.00 98.50 JoT3BanH/oT3BaH  OneEKTPO3Hepr.
Wpk3Hepro-1 5,000 R 15650  01.12.11 28.11.13 24.7 104.22 JoT3Ban/oT3BaH  OneKTpO3Hepr.
Wrepad-1 5,000 R 850 22.11.11 20.11.12 124 95.00 21 95.11 99.48 14.32 8.59 0.85 Hedbtb 1 ras
Kamas 5O-1 2,000 R 9.00  19.12.11 19.12.12 16.12.1% 134 25.3 98.00 101.0C MaLuHocTp. 1 np.
Kamas BO-2 3,000 R 860 07.02.12 04.02.14 26.9 97.50 101.20 MatumHocTp. 1 np.
Kapycenb-1 3,000 R 1200 15.03.12 12.09.13 222 1B+ Motpeb. yen.
Kacn3Heprusi-1 1,000 R 1250 24.04.12 27.04.12 23.10.12 5.6 11.5 89.00 100.00 Hedtb 1 ras
KBALIPA-1 5,000 R 800 01.12.11 31.05.12 6.7 98.00 100.20 OneKTpoaHepr.
KEAP 6O-1 1,500 R 925  28.12.11 09.01.13 28.06.14 141 317 97.00 97.90 B2/ OuHaHCbI
KWUT dunancKan-2 4,000 R 11.00 13.12.11 10.06.14 311 BlotaBan/oT3BaH  DUHAHCHI
Koke 50-2 5,000 R 870  30.11.11 28.05.14 30.6 97.01 59 97.01 97.99 10.30 8.63 2.04 B2/B mra
Koke-2 5,000 R 1200  15.03.12 15.03.12 42 100.02 102.00 B2/B mra
Komoc BO-1 1,500 R 11.00 19.01.12 17.07.14 323 94.00 100.09 CenbeK. X03.
Koneitka 5O-1 3,000 R 950 24.01.12 30.07.12 23.07.13 8.7 205 99.00 99.70 1B+ Morpe®. yen.
Koneitka 50-2 3,000 R 9.00 03.01.12 01.10.13 228 97.37 99.95 1B+ Morpe®. yen.
Koneiika-2 4,000 R 16.50  16.11.11 15.02.12 33 1B+ Motpe6. yen.
Koneiika-3 4,000 R 9.80 16.11.11 15.02.12 83 1B+ Motpeb. yen.
Kpaiiheb 6O-1 1,500 R 925 19.04.12 23.10.12 19.04.14 115 294 90.00 99.94 B+/B OuHaHCbI
KpenEspb 5O-1 5,000 R 810 27.04.12 27.04.14 296 94.00 97.00 BB-/Ba3/ OuHaHCbI
KpenEspb-6 4,000 R 830 21.02.12 22.08.12 18.02.14 9.5 274 21,000 99.00 99.69 BB-/Ba3/ OuHaHCI
Kyabacc3Hepro-1 10,000 R 8.05 26.12.11 25.06.14 14.06.21 316 115.3 95.00 100.00 OneKTposHepr.
Kya6accOHepro-2 5,000 R 870  26.04.12 26.04.16 15.04.21 536 113.3 95.11 378 95.10 96.00 10.34 9.12 340 OneKTposHepr.
Kyitbbiesasor-4 2,000 R 860 12.04.12 21.04.14 07.0416 294 53.0 95.10 27 95.10 95.35 11.25 8.99 1.9 Xum. npom.
eHCneuCMY 6O-2 1,800 R 1450  24.11.11 23.05.13 185 102.50 428 101.11 104.00 1208 1375 076 1B CTpouTensCcTeo
NeHCneuCMY-1 1,200 R 16.00 13.12.11 07.12.12 13.0 103.38 300 103.00 103.57 1030 1512 051 13} CTpouTensCcTBo
JlendHepro-2 3,000 R 854  27.01.12 27.01.12 26 100.33 150,050 100.07 101.90 7.03 8.31 0.20 [Ba2/ OneKTpoaHepr.
JleH3Hepro-3 3,000 R 8.02 18.04.12 18.04.12 53 100.26 100.60 Ba2/ OneKTposHepr.
JIOKO Bakk BO-1 2,500 R 850  09.02.12 14.02.12 06.02.14 32 27.0 98.00 100.25 B+/B2/ OuHaHCbI
JIOKO Batk-5 2,500 R 810 26.01.12 02.08.12 23.07.15 8.8 445 98.30 119,999 97.00 10.87 8.05 0.63 B+/B2/ OuHaHC!
JICP BO-1 1,500 R 1050  27.12.11 02.07.12 25.06.13 78 19.6 10020 0.08 10 100.15 100.75  10.38 1009 055 B/B2/ CTpouTensCcTeo
JICP BO-2 2,000 R 10.00  13.03.12 10.09.13 221 98.56 103.60 B/B2/ CTpouTensCcTeo
JICP BO-3 2,000 R 950  22.03.12 20.03.14 284 96.00 96.80 B/B2/ CTpouTensCcTeo
NCP BO-5 2,000 R 847  26.01.12 24.07.14 325 B/B2/ CTpouTenscTBo
NicP-2 5,000 R 980  02.02.12 05.02.13 01.08.13  15.0 208 99.41 20,000 98.50 99.20 10.56 9.61 1.05 B/B2/ CTpouTensCcTBo
Tyoitn 5O-1 5,000 R 13.35  06.02.12 06.08.12 8.9 104.56 105.49 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn 50-2 5,000 R 13.35  06.02.12 06.08.12 8.9 104.79 107,200 104.56 105.15 6.73 1234 067  BBB-/Baa2/BBB- Hedb nras
Tykoitn 5O-3 5,000 R 13.35  06.02.12 06.08.12 8.9 104.55 105.50 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn 5O-4 5,000 R 13.35  06.02.12 06.08.12 8.9 104.55 105.50 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn 5O-5 5,000 R 13.35  06.02.12 06.08.12 8.9 104.55 105.15 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn 50-6 5,000 R 920 15.12.11 13.12.12 132 101.61 102.55 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn BO-7 5,000 R 920 15.12.11 13.12.12 132 95.00 103.50 BBB-/Baa2/BBB-  Hethtb 1 ra3
TNykoitn-3 8,000 R 710 08.12.11 08.12.11 1.0 100.24 5,869 100.14 100.22 413 6.88 0.08 = BBB-/Baa2/BBB- Hethtb U ra3
TNykoitn-4 6,000 R 740  08.12.11 05.12.13 249 100.00 100.99 BBB-/Baa2/BBB-  Hethtb 1 ra3
M WHg-2 1,500 R 1075  11.01.12 10.07.13 201 25.00 29.00 CTpouTensCTBo
Martut 650-1 1,000 R 825 12.03.12 09.09.13 221 100.60 Morpe®. ycn.
Martut 50-2 1,000 R 825 12.03.12 09.09.13 221 Motpeb. yen.
Martut 50-3 1,500 R 825 12.03.12 09.09.13 221 Motpe6. yen.
Marut 50-4 2,000 R 825 12.03.12 09.09.13 221 Motpeb. yen.
Martut 50-5 5,000 R 8.00 02.03.12 28.02.14 21.7 96.20 98.80 Motpeb. yen.
Marut 50-6 5,000 R 775  24.04.12 22.04.14 29.5 95.20 97.99 Motpeb. yen.
Martut-2 5,000 R 820 23.03.12 23.03.12 45 99.99 32,021 99.40 100.00 8.35 8.12 0.34 Morpe®. yen.
Makpomup-1 1,000 R 28.02.12 26.02.13 15.6 CTpouTensCTBo
Macrepbahk-3 720 R 8.00 30.11.11 30.11.11 0.7 100.10 oT3BaH// OuHaHCh!
MBPP-2 3,000 R 7.00  29.12.11 28.03.13 16.6 100.10 B+/B1/ OuHaHCb
MBPP-3 3,000 R 825 24.01.12 23.04.13 175 100.34 2,000 98.50 100.30 8.24 8.20 1.28 B+/B1/ OuHaHCbI
MBPP-4 5,000 R 6.00 01.03.12 05.03.12 27.02.14 39 217 100.12 B+/B1/ OuHaHCI
MBPP-5 5,000 R 825 15.12.11 19.12.11 12.06.14 1.3 311 100.03 100.17 B+/B1/ OuHaHCbI
MAM Batk 6O-1 5,000 R 1275 01.12.11 29.11.12 127 104.30 104.88 BB/Ba2/B+ OuHaHCbI
MAM Batk 60-2 5,000 R 815 23.03.12 21.03.14 284 100.00 101.50 BB/Ba2/B+ OuHaHCI
MM BaHk-7 5,000 R 1175 19.01.12 19.07.12 84 102.10 103.65 BB/Ba2/B+ OuHaHCbI
MM Bank-8 10,000 R 9.00 12.04.12 09.07.13 09.04.15  20.0 41.0 100.07  0.26 349 100.07 10025 1046 9.17 8.94 143 BB/Ba2/B+ OuHaHCbI
Mepgenp-2 1,000 R 1250 28.11.11 03.09.12 22.08.16 9.9 575 OuHaHch!
MeranKomb 50-1 1,500 R 870  02.02.12 02.02.13 02.08.14 149 328 B3/ OuHaHCbI
MeranKomb-1 900 R 940  29.11.11 01.12.11 26.11.13 0.8 246 98.50 100.29 B3/ OuHaHCbI
MetannCepguc-1 1,500 R 9.00 23.11.11 23.05.12 6.5 Motpeb. yen.
Meuyen BO-1 5,000 R 1250  11.11.11 09.11.12 121 B1/ mra
Meuen 60-2 5,000 R 9.75  13.03.12 12.03.13 16.1 101.60 80 100.15 101.37 8.63 9.46 147 B1/ mra
Meuen 60-3 5,000 R 975  25.04.12 24.04.13 175 100.15 100.55 B1/ mra
Meuen-02 5,000 R 740  14.12.11 12.06.13 19.1 97.60  0.10 68,937 97.60 98.48 9.25 7.36 1.36 B1/ mra
Meuen-04 5,000 R 19.00  26.01.12 30.07.12 21.07.16 8.7 56.4 107.42 108.98 B1/ mra
Meuen-05 5,000 R 1250  17.01.12 19.10.12 09.10.18 114 83.1 103.91 1,100 103.40 103.90 8.38 1195 083 B1/ mra
Meuen-13 5,000 R 10.00  06.03.12 03.09.15 25.0820 459 105.6 100.00  1.00 1 97.01 100.00 ~ 10.24 9.83 291 B1/ mra
Meuen-14 5,000 R 10.00  06.03.12 03.09.15 250820 @ 45.9 105.6 97.19 101.48 B1/ mra
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Meuen-15 5,000 R 825 21.02.12 20.02.14 09.0221 275 112 95.51 226,600 90.02 97.00 10.78 848 1.88 B1/ mra
Meuen-16 5,000 R 825 21.02.12 20.02.14 09.0221 275 112 95.50 100,000 91.00 97.00 10.78 848 1.88 B1/ mra
Meuen-17 5,000 R 840  08.12.11 06.06.16 27.05.21 55.0 1147 94.63 1,272 96.75 10.13 8.56 3.39 B1/ mra
Meuen-18 5,000 R 840  08.12.11 06.06.16 27.05.21 55.0 1147 96.75 99.30 B1/ mra
Meuen-19 5,000 R 840 13.12.11 09.06.16 01.06.21 55.1 114.8 94.01 99.30 B1/ mra
MMWA-1 220R 1000 25.12.11 20.09.12 104 98.12 102.79 [Ba2/ OuHaHCI
MMWA-3 1,500 R 725 241111 23.02.12 35 [Ba2/ OuHaHCbI
MWA-4 2,000 R 7.35  05.01.12 18.10.12 01.1015 113 46.8 [Ba2/ OuHaHCbI
MWA-5 2,000 R 790  19.01.12 25.07.13 170714 205 323 [Ba2/ OuHaHCI
Mukosih-2 2,000 R 1350  09.02.12 24.02.12 07.02.13 36 15.0 90.00 MotpeG. T0B.
Mupakc-4 1483 R 17.00  17.12.11 17.09.12 10.3 30.01 39.98 ot3saH/ot3ean/  CTpouTenscTBO
Muparopr BO-1 3,000 R 875 31.01.12 17.07.14 29.07.14 323 32.7 Motpeb. ToB.
Muparopr-1 2,500 R 6.00 02.02.12 02.08.12 8.8 98.60 99.99 Motpeb. ToB.
MKB BO-1 3,000 R 850  22.02.12 01.03.12 22.02.14 15.7 275 99.45 2 99.00 9.14 8.39 113 B+/B1/ OuHaHCbI
MKB BO-4 5,000 R 800 15.04.12 19.10.12 15.04.14 114 292 96.20 33,990 95.01 97.50 12.79 8.27 0.81 B+/B1/ OuHaHCbI
MKB BO-5 5,000 R 920 23.12.11 23.06.14 315 93.56 678 93.50 94.00 1249 9.48 2.04 B+/B1/ OuHaHCbI
MKB-5 2,000 R 740  25.04.12 25.04.12 5.6 98.93 100.00 B+/B1/ OUHaHCbI
MKB-6 2,000 R 940  07.02.12 07.08.12 9.0 99.55 100.25 B+/B1/ OuHaHC!
MKB-7 2,000 R 9.76  17.01.12 14.07.15 442 100.05 25,000 99.55 100.25 9.47 B+/B1/ OuHaHCbI
MKB-8 3,000 R 9.00 11.04.12 08.04.15 41.0 99.00 100.00 B+/B1/ OuHaHCbI
MMK BO-1 5,000 R 6.90 17.11.11 15.11.12 123 91.01 BB+/Ba3/otagan  MI[l
MMK B0-2 10,000 R 9.70  14.12.11 16.12.11 12.12.12 1.2 132 100.24 53,481 100.33 100.42 7.20 9.32 0.09 BB+/Ba3/otagaH Ml
MMK BO-3 5,000 R 647  22.03.12 26.03.12 19.09.13 46 224 99.40 100.00 BB+/Ba3/otaga  MI[}
MMK BO-4 5,000 R 765 01.03.12 27.02.14 217 101.15 | 11.15 25 95.01 101.15 7.22 7.46 1.9 BB+/Ba3/otaan  Mr[l
MMK BO-5 8,000 R 765  05.04.12 04.04.13 16.9 100.00 = 5.57 700 95.80 101.74 7.79 7.60 1.25 BB+/Ba3/otagaH M1
MMK BO-6 5,000 R 720 12.01.12 10.07.14 321 94.50 95.00 BB+/Ba3/otagaH M1
MMK BO-7 5,000 R 725 240112 2207.14 324 BB+/Ba3/otaga  MI[l
MOWA-3 4,000 R 775 14.12.11 14.06.14 312 OuHaHCbI
MoitbaHk-3 1,500 R 10.00  07.02.12 07.08.12 9.0 100.10 B3/ OuHaHCbI
MoitbaHk-5 5,000 R 10.00  19.04.12 23.04.12 16.04.15 55 413 101.30 B3/ OuHaHC!
Mocmapt-1 2,000 R 12.04.12 12.04.12 5.1 1.81 Motpeb. yen.
Moco6nraz®-2 1,200 R 925 241211 24.06.12 75 97.04  0.04 43,123 97.04 97.37 14.81 9.21 0.53 OneKTposHepr.
Moccenbnpom-2 1,500 R 1225 12.04.12 20.04.12 10.04.14 54 29.1 CenbeK. X03.
MoctpaHcasTo-1 4,200 R 11.80  20.12.11 18.12.12 13.3 lloT3BaH Tpaxcnopt
MocaHepro-3 5,000 R 765 23.02.12 29.02.12 18.02.16 3.7 514 100.35 25,000 100.10 100.40 6.48 7.51 0.28 11BB OneKTpoaHepr.
MocaHepro-4 5,000 R 1025  02.12.11 06.12.12 28.11.14 13.0 36.7 102.60 1/IBB OneKTposHepr.
MOJK-1 6,000 R 6.35  26.01.12 25.07.13 20.5 BB+//BB OneKTpoaHepr.
Mn CeXf-1-06 2,500 R 800 24.11.11 07.05.26 174.0 Morpe®. yen.
MPCK Ypana-1 1,000 R 860 22.11.11 22.05.12 6.4 OneKTposHepr.
MPCK tOra-2 6,000 R 810 28.02.12 26.08.14 336 96.14 98.25 OneKTpoaHepr.
MTC-1 10,000 R 7.00 19.04.12 17.10.13 233 97.07 BB+/Ba2/BB Tenexom
MTC-2 10,00C R 775  24.04.12 20.10.1€ 474 95.49 9,081 95.00 96.00 9.34 8.09 3.16 BB+/Ba2/BB Tenexom
MTC-3 10,000 R 800 20.12.11 20.06.13 12.06.18 194 79.2 90.00 101.50 BB+/Ba2/BB Tenexom
MTC-4 15,000 R 760 15.05.12 13.05.14 30.1 98.18  0.19 124,930 97.70 98.41 8.40 7.46 213 BB+/Ba2/BB Tenexom
MTC-5 15,000 R 1425  24.07.12 26.07.12 19.07.16 8.6 56.4 104.89  0.09 33,460 104.84 104.89 6.82 1307 066 BB+/Ba2/BB Tenexom
MTC-7 10,000 R 870 15.11.11 07.11.17 720 98.57 792 98.51 99.48 9.22 847 421 BB+/Ba2/BB Tenexom
MTC-8 15,000 R 815 15.11.11 13.11.15 03.11.20 482 107.9 98.20 6 98.00 98.37 8.88 7.98 3.09 BB+/Ba2/BB Tenexom
H Neck-3 1,000 R 1400 17.01.12 16.07.13 203 95.70 99.50 mra
HauKan 60-3 500 R 820 26.12.11 23.06.14 315 99.25 100.74 OuHaHCbI
HauKan 6O-4 500 R 820 26.12.11 23.06.14 315 99.25 100.74 OuHaHCbI
HauCrang-1 1,500 R 10.00  09.03.12 15.03.12 11.03.14 42 28.1 99.81 252,390 99.80 10030  10.78 9.85 0.30 B3/ OuHaHCI
HayCrana® BO-1 2,000 R 10.50  04.05.12 02.05.14 298 104.01 300,000 8.86 10.08 207 B3/ OuHaHCbI
HWA BTB-1 4,634 R 1050  26.11.11 26.02.39 327.8 /Bat/ OuHaHCbI
HWA BTB-2 2,027 R 26.11.11 26.02.39 327.8 [Bat/ OuHaHCI
HKHX-4 1,500 R 10.00  26.03.12 26.03.12 46 98.00 B+/B1/ Xum. npom.
HAMK BO-1 5,000 R 9.75  06.12.11 04.12.12 129 100.37 6 99.50 9.59 9.33 092  BBB-/Baa3/BBB- Mr[]
HNMK BO-5 10,000 R 10.75  01.05.12 30.10.12 17 103.34  0.16 31,694 103.30 103.35 7.28 1038 089  BBB-/Baa3/BBB- Mr[]
HNMK BO-6 10,000 R 7.75  06.03.12 05.03.13 15.9 90.01 101.00 BBB-/Baa3/BBB- | Mr[
Hosarak 50-1 10,000 R 750  27.12.11 25.06.13 19.6 100.01 101.49 BBB-/Baa3/BBB-  Hethtb 1 ras
Hosukom BO-1 3,000 R 850 07.01.12 12.07.13 07.07.14  20.1 320 98.00 99.99 B2/ OuHaHCI
Hosukom-1 2,000 R 9.00 24.11.11 01.06.12 25.11.13 6.8 246 99.27 7,500 98.00 10.66 8.71 0.47 B2/ OuHaHCbI
HOK-3 1,000 R 1250  28.02.12 26.08.14 336 mra
Howmoc 6O-1 5,000 R 7.00 24.02.12 28.02.12 24.02.14 37 276 100.00 18,290 99.30 100.25 7.07 6.90 0.28 BB/Ba3/ OuHaHCb!
Homoc 60-2 5,000 R 800 18.04.12 22.04.13 18.10.14 175 35.3 BB/Ba3/ OuHaHCbI
Homoc-09 5,000 R 625 16.12.11 20.06.12 14.06.13 74 19.2 99.00 7,000 98.70 99.60 8.12 6.16 0.54 BB/Ba3/ OuHaHCbI
Homoc-11 5,000 R 740  04.01.12 09.07.12 02.07.14 8.0 318 99.89 2,800 99.20 99.89 7.69 7.22 0.59 BB/Ba3/ OuHaHC!
Homoc-12 5,000 R 850  23.02.12 28.08.13 280817 217 69.7 99.97 BB/Ba3/ OuHaHCbI
HopHukenb 50-3 15,000 R 7.00 31.01.12 30.07.13 20.7 99.50  0.80 550 99.44 99.50 744 6.90 1.51 BB+/Ba2/BBB-  Mr[]
HIK-1 2,400 R 925 13.01.12 12.10.12C 10.07.15 1141 441 Tpaxcnopt
HMNO CarypH-3 3,500 R 850 06.12.11 08.12.11 06.06.14 1.0 30.9 1.00 MatumHocTp. 1 np.
HCX-1 1,000 R 13.00  15.12.11 15.12.11 1.2 Hechtb 1 ra3
H®K Batk 6O-1 2,000 R 10.00  15.04.12 18.10.12 15.04.14 113 292 97.50 481 96.00 98.10 13.31 1019 081 B3/B OuHaHCI
OAK-1 46,280 R 8.00 13.03.12 17.03.20 100.3 MatumHocTp. 1 np.
O6KoHauTep-1 3,000 R 1075  16.11.11 16.05.12 6.2 Bl Motpeb. ToB.
O6KoHauTep-2 3,000 R 1050  18.04.12 20.04.12 17.04.13 5.4 173 Bl MotpeG. ToB.
OBopoHnpom-1 21,091 R 8.00 20.04.12 24.04.20 101.6 MatumHocTp. u np.
OrK3-1 3,000 R 750  09.12.11 09.12.11 1.0 OneKTposHepr.
OrKe-1 5,000 R 725 19.04.12 19.04.12 54 OneKTposHepr.
OM3-6 1,600 R 13.00  02.12.11 08.12.11 31.05.13 1.0 187 100.21 101.00 1IB- MauuocTp. 1 np.
OtkpbiTne-01 5,000 R 9.00 17.04.12 14.10.14 35.2 100.00  0.00 75,000 9.17 8.95 242
OTM Bak 5O-1 5,000 R 795  31.01.12 29.07.14 32.7 BB/Ba1/ OuHaHC!
OTN Bakk 50-3 4,000 R 10.50  03.05.12 03.11.12 30.10.14 119 35.7 100.00 1,320,001 100.00 100.09  10.77 1049 087 BB/Ba1/ OuHaHCbI

OTN Bakk-2 2500 R 825 27.03.12 25.03.14 285 94.00 98.30 BB/Ba1/ OuHaHCh!
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MNapHacM-2 1,000 R 950 17.11.11 17.11.11 0.3 Motpeb. ToB.
MeHonnakc-2 2,500 R 1400 211111 21.11.11 28.11.14 0.4 36.7 81.91 1,816 82.80 85.00  25352.60 25.09 8.89 0.00 CTpouTensCcTBo
MepBo6axk 5O-1 1,500 R 8.10  25.04.12 02.05.12 24.04.13 5.8 175 B3/ OuHaHch!
Mepsobatk 50-2 1,500 R 850 12.04.12 18.10.12 10.04.14 113 29.1 100.00 B3/ OuHaHCbI
MeTpokommepL-5 5,000 R 1275 19.12.11 24.12.12 211214 135 374 104.66 40,000 104.66 105.50 844 1163 0.95 /Ba3/B+ OuHaHCbI
MeTpokommepL-6 3,000 R 775  21.02.12 22.08.12 9.5 100.99 /Ba3/B+ OuHaHCh!
MeTpokommepLi-7 3,000 R 7.00 21.02.12 22.08.12 9.5 100.50 /Ba3/B+ OuHaHch!
MMA AKK-1 688 R 6.94 15.11.11 15.02.39 3275 /Bat/ OuHaHCbI
Monunnact-2 800 R 1225 13.03.12 14.09.12 11.03.14 102 28.1 99.50 100,002 98.61 99.50 13.26 1208 072 Xum. npom.
MoutaPoc 7,000 R 825 27.03.12 28.03.14 220316 286 52.5 98.90 99.15 Morpe®. yen.
Mpomcsb 50-3 5,000 R 860 07.02.12 04.02.14 26.9 98.10 51,998 97.50 98.99 9.78 8.58 1.86 BB-/Ba2/otagaH  duHaHChl
Mpomcsb-5 4,500 R 775 171111 17.05.12 6.3 99.51 27,070 99.50 99.80 8.91 751 0.46 BB-/Ba2/otagaH  duHAHCHI
Mpomceb-6 5,000 R 825 19.12.11 17.06.13 19.3 99.60 BB-/Ba2/otagaH  duHAHCHI
MpomTpakTop-3 5,000 R 1125  25.01.12 24.07.12 20.5 97.23 | 1219 470 85.02 89.00 13.51 11.20 1.37 MaLumHocTp. 1 np.
MpoToH®-1 1,000 R 9.00 13.12.11 12.06.12 71 63.00 MatumHocTp. 1 np.
MpodMenua-1 3,000 R 1050  19.01.12 23.07.13 16.07.15 = 205 443 97.78 255 95.37 98.75 12.32 1040  1.38 1B+ Meava
Pasarynsit 50-13 1,000 R 14.12.11 13.06.12 12 72 CenbeK. X03.
Paarynsit 50-16 3,000 R 1200  09.11.11 14.11.12 07.05.14 122 30.0 CenbCK. X03.
Pasrynsit-3 3,000 R 17.00 16.03.12 16.03.12 42 98.52 101.78 CenbeK. X03.
Paarynsii-4 3,000 R 0.00 23.11.11 01.12.11 22.05.13 0.8 184 95.00 99.00 CenbCK. X03.
Pasarynsit-5 2,000 R 0.00 25.04.12 23.10.13 235 CenbCK. X03.
Paiippaiizeq 5O-7 5,000 R 750 30.11.11 27.11.13 247 95.00 101.75 BBB+/Baa3/BBB | duHaHch!
Paiicppaiizen-4 10,000 R 1350  06.12.11 07.12.11 03.12.13 1.0 249 100.48 170,890 100.50 100.55 7.04 12.71 0.07  BBB+/Baad/BBB  ®uHaHChI
PA® InanHr 1,000 R 1250 21.02.12 21.02.12 35 OuHaHch!
Prc 63 2,000 R 950  28.02.12 01.03.12 31.08.14 37 338 99.80 60,220 98.30 99.95 10.34 9.35 0.28 B2/ OuHaHCbI
Prc 64 3,000 R 875 30.12.11 03.07.13 03.07.15 198 438 98.00 99.93 B2/ OuHaHCbI
Pemnytbmatu-1 2,300 R 850  26.04.12 20.10.16 59.4 MatumHocTp. 1 np.
PexKan 60-3 3,000 R 9.90  05.02.12 12.08.13 05.08.14  21.1 329 B/B3/B OuHaHCbI
PenKan-2 3,000 R 1050  04.04.12 04.04.12 49 99.84  0.17 139 99.85 100.06 1116 1042 036 B/B3/B OuHaHCbI
PenKan-3 4,000 R 925 08.12.11 06.06.12 6.9 98.83 = 0.09 819 98.82 98.95 11.69 9.01 0.50 B/B3/B OuHaHCI
PX0 BO-1 15,000 R 940  07.12.11 05.12.12 129 102.65 0.1 20,002 102.55 102.80 6.91 8.82 0.95 BBB/Baa1/BBB  TpaHcnopt
PX0-07 5,000 R 7.55  09.11.11 07.11.12 12.0 100.74 101.03 BBB/Baa1/BBB  TpaHcnopt
PX0-09 15,000 R 6.90 16.11.11 13.11.13 242 BBB/Baa1/BBB  TpaHcnopt
PX0-10 15,000 R 15.00  08.03.12 06.03.14 279 116.24  0.15 11,297 116.05 116.25 7.40 1263 1.89 BBB/Baa1/BBB  TpaHcnopt
PXD0-11 15,000 R 780  23.11.11 18.11.15 484 97.69 10,011 97.70 97.84 8.67 7.70 3.13 BBB/Baa1/BBB  TpaHcnopt
PX0-12 15,000 R 1490 241111 28.11.11 16.05.19 0.7 90.3 100.34 23,755 100.35 100.44 6.89 1391 0.04 BBB/Baa1/BBB  TpaHcnopt
PXO-13 15,000 R 0.10  08.03.12 06.03.14 279 97.13 102.00 BBB/Baa1/BBB  TpaHcnopt
PX0-14 15,000 R 998  10.04.12 12.04.12 07.04.15 5.1 41.0 101.21 144,200 101.36 101.50 7.1 9.79 0.39 BBB/Baa1/BBB  TpaHcnopt
PX0-15 15,000 R 1050  26.12.11 26.12.12 20.06.16  13.6 55.4 102.69 103.00 BBB/Baa1/BBB  TpaHcnopt
PX0-16 15,000 R 790 12.12.11 07.06.16 05.06.17  55.0 66.9 97.96 30,280 98.20 98.40 8.62 7.81 3.50 BBB/Baa1/BBB  TpaHcnopt
PXO-17 15,000 R 1080  23.01.12 23.07.13 16.07.18 205 80.3 104.85 105.16 BBB/Baa1/BBB  TpaHcnopt
PX0-18 15,00 R 11.00  23.01.12 23.07.14 15.07.1¢ 325 923 107.7¢ 108.0¢ BBB/Baa1/BBB  TpaHcnopt
PX0-19 10,000 R 815 23.01.12 18.07.18 08.07.24 804 152.1 97.00 101.11 BBB/Baa1/BBB  TpaHcnopt
PX0-23 15,000 R 9.00 02.02.12 05.02.15 16.01.25  39.0 158.4 10220 0.10 152,605 102.20 102.30 8.37 8.61 2.60 BBB/Baa1/BBB  TpaHcnopt
Puan/uauHr 2,000 R 8.50 23.12.11 19.12.14 374 OuHaHch!
PK Kasnaueit-1 3,000 R 1050 25.11.11 28.11.12 20.11.15 12.7 484 OuHaHch!
PMB-3 1,100 R 1050  23.03.12 23.09.13 225 100.10 B3/ OuHaHCbI
PMK-3 3,000 R 1040  20.12.11 20.12.13 151215 254 492 97.02 468 97.01 98.00 12.39 1030 166 mra
PMK-4 5,000 R 9.00 08.12.11 10.06.14 02.06.16  31.1 54.8 95.02 386 95.01 97.80 11.59 9.11 2.03 mra
Pocbatk 50-1 5,000 R 740  25.12.11 27.06.12 25.06.13 76 19.6 100.30  0.00 20,000 100.01 100.40 7.00 7.18 0.57 BBB+/Baa2/BB+  ®uHaHchl
Pocbatk 50-2 5,000 R 800 08.01.12 08.07.13 20.0 100.18 70,002 99.50 100.15 8.03 7.78 144 BBB+/Baa2/BB+  ®uHaHChI
PocbaHk-A3 5,000 R 6.90  06.05.12 06.11.13 240 96.05  0.50 60,001 99.97 9.31 7.18 1.74 BBB+/Baa2/BB+  ®uHaHChI
PocbaHk-A5 5,000 R 740 06.05.12 07.11.14 36.0 BBB+/Baa2/BB+  ®uHaHch!
PocBoaKar-3 3,000 R 9.00 14.11.11 14.11.13 09.11.15 242 48.1 95.00 100.00 Motpe®. yen.
PocrocCtpax-1 4,000 R 10.00 19.01.12 23.07.12 16.07.15 85 443 99.40 99.90 OuHaHch!
PocrocCtpax-2 5,000 R 1050 10.11.11 13.11.12 02.11.17 12.2 719 OuHaHch!
Pocpopbatk-1 1,050 R 1050  08.12.11 13.12.11 09.12.13 1.2 251 99.01 100.50 B3/ OuHaHCbI
PocHaHo-1 8,000 R 890  28.12.11 20.12.17 734 97.54 57 97.35 97.50 9.66 8.83 421 11BB+ OuHaHCbI
PocHaHo-2 10,000 R 890 28.12.11 20.12.17 734 97.35 97.50 /IBB+ OuHaHch!
PocHato-3 15,000 R 890 28.12.11 20.12.17 734 97.32 | 0.00 614 97.30 97.38 9.71 8.85 4.26 11BB+ OuHaHCI
PocTenekom-01 2,000 R 6.60 09.02.12 08.08.13 210 99.00 /IBB+ Tenekom
PocTenexom-02 400 R 10.50  17.11.11 17.11.11 0.3 1/BB+ Tenekom
PocTenexom-03 600 R 850 13.03.12 13.03.12 41 1/BB+ Tenekom
PocTenekom-04 2,000 R 6.50 04.04.12 03.04.13 16.8 100.00 /IBB+ Tenekom
PocTenexom-05 800 R 7.60 30.11.11 30.05.12 6.7 1/BB+ Tenekom
PocTenekom-06 2,000 R 780 30.11.11 30.05.12 6.7 /IBB+ Tenekom
PocTenekom-08 2400 R 6.65 06.12.11 03.09.13 219 100.49 /IBB+ Tenekom
PocTenekom-09 1,000 R 8.10  08.12.11 08.12.11 1.0 101.50 /IBB+ Tenekom
PocTenekom-10 3,000 R 691 22.11.11 21.05.13 184 /IBB+ Tenekom
PocTenexom-11 3,000 R 1170 01.02.12 24.07.19 925 10540 0.90 879 105.00 105.89 1100  11.08 435 11BB+ Tenexom
PocTenekom-13 2,000 R 6.50 18.01.12 17.10.12 1.3 /IBB+ Tenekom
PCr-1 3,000 R 1075 211211 25.12.12 18.06.14 136 313 95.91 530 95.90 97.25 15.62 11.05 091 CTpouTenscTeo
PCXb BO-1 5,000 R 720 29.02.12 31.08.12 28.08.13 9.8 217 100.00 100.30 BBB/Baat/ OuHaHCbI
PCXb BO-5 10,000 R 720 29.02.12 30.08.12 28.08.13 9.7 217 99.01 100.20 BBB/Baat/ OuHaHCbI
PCXb 6O-6 10,000 R 6.60 01.05.12 04.05.12 29.10.13 5.9 237 99.89 7,587 98.00 6.95 6.60 0.45 BBB/Baat/ OuHaHCI
PCXB-03 10,000 R 925 16.02.12 17.02.14 09.02.17 274 63.1 101.00 102.75 BBB/Baat/ OuHaHCbI
PCXB-04 10,000 R 750  04.04.12 27.09.17 70.7 98.00 1 101.10 7.60 BBB/Baat/ OuHaHCbI
PCXB-05 10,000 R 1350  06.12.11 08.12.11 27.11.18 1.0 84.7 100.10 BBB/Baat/ OuHaHCI
PCXB-06 5,000 R 780 17.02.12 19.08.14 09.02.18 334 75.1 100.50 BBB/Baat/ OuHaHCbI
PCXB-07 5,000 R 6.85 13.12.11 12.06.13 05.06.18  19.1 78.9 98.70 99.30 BBB/Baat/ OUHaHCbI
PCXB-08 5,000 R 1010 24.11.11 26.11.12 141119 126 9.3 102.50 11,800 101.70 102.95 7.69 9.43 0.90 BBB/Baat/ OuHaHCI
PCXB-09 5,000 R 1010 24.11.11 26.11.12 141119 126 9.3 102.95 BBB/Baat/ OuHaHCbI
PCXB-10 5,000 R 9.00 08.02.12 08.02.13 29.01.20 151 9.8 101.76 86,870 101.40 101.80 7.62 8.66 1.10 BBB/Baat/ OuHaHCb
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PCXB-11 5,000 R 9.00 09.02.12 11.02.13 30.01.20 152 9.8 101.76 230,870 101.05 101.80 7.62 8.66 1.1 BBB/Baat/ OuHaHCb
PCXB-12 5,000 R 770 12.01.12 13.07.15 01.07.21 = 442 115.8 98.10 128,097 96.50 97.90 848 7.66 293 BBB/Baa1/ OuHaHCbI
PCXB-13 5,000 R 770 13.01.12 14.07.15 020721 442 115.9 96.50 98.00 BBB/Baat/ OuHaHC!
PCXB-14 10,000 R 770 10.01.12 08.07.15 29.06.21 440 115.8 96.50 97.20 BBB/Baat/ OuHaHCb!
PCXB-15 10,000 R 875 08.05.12 07.11.13 261021 240 119.7 100.00 10,000,000 8.94 8.75 1.72 BBB/Baat/ OUHaHCbI
PTK Muaunr 60-1 1,050 R 1150 07.02.12 06.08.13 209 97.25 98.98 OuHaHCI
PYCAN Bpartck-7 15,000 R 830 01.03.12 03.03.14 220218 278 75.6 95.25 = 1.23 10 94.61 95.25 10.95 8.57 1.90 mra
PYCAN Bpartck-8 15,000 R 850 16.04.12 15.04.15 05.0421 412 113.0 93.50 305 94.40 94.45 11.11 9.04 271 mra
Pycluapo-01 10,000 R 800 23.04.12 22.04.16 12.04.21 53.5 1132 97.15 | 0.12 591 96.96 98.79 8.98 8.21 349  BB+/otaaH/BB+  OnekTpoaHepr.
Pycluppo-02 10,000 R 8.00 23.04.12 22.04.16 12.04.21 535 113.2 97.33 3 96.50 97.50 8.93 8.19 349 BB+/oT3gaH/BB+  OnekTpoaHepr.
PycckneMacna-2 1,000 R 1.00  29.03.12 29.03.12 4.7 Motpeb. ToB.
PycckoeMope-1 2,000 R 1200 15.12.11 14.06.12 72 99.00 1,011 98.06 101.43 1447 1A 0.51 MotpeG. ToB.
PycCraHg-8 5,000 R 7.75  13.04.12 13.04.12 5.2 99.65 70,020 99.60 99.70 8.76 7.74 0.40 B+/Ba3/B+ OuHaHCbI
PycduHb BO-01 4,000 R 715 04.01.12 09.07.12 04.07.14 20.0 319 16,002 98.35 99.85 /Baa3/oT3Ban OuHaHch!
PycduHb-08 2,000 R 7.70  19.03.12 24.09.12 14.09.15 10.6 46.2 99.25 99.95 /Baa3/otsBaH  DuHaHCbI
PycduHb-09 2,000 R 7.70  20.03.12 25.09.12 15.09.15 10.6 46.3 99.25 100.00 /Baa3/otsBaH  DuHaHCbI
PycduHb-10 2,000 R 790 151111 19.11.13 101115 244 48.1 /Baa3/otsBaH  DuHaHCbI
PyccuHb-11 2,000 R 790 16.11.11 20.11.13 111115 244 48.1 100.00 /Baa3/otsBaH  DuHaHCbI
CaxarpHer-2 2,500 R 1220 27.01.12 26.07.13 206 98.17 13 98.60 99.99 1385  12.01 1.36 Hecbtb 1 ras
Cesepcrans 50-1 15,000 R 750  20.03.12 18.09.12 104 100.37 | 0.02 317,566 100.34 100.37 7.16 7.40 0.79 BB-/Ba2/BB mra
Cesepcrans 50-2 10,000 R 975 17.02.12 15.02.13 153 102.80 103.70 BB-/Ba2/BB mra
Cesepcrans 50-4 5,000 R 9.75  17.02.12 15.02.13 15.3 102.80 103.10 BB-/Ba2/BB mra
Cegkab-3 1,500 R 1050  27.12.11 27.03.12 46 MatumHocTp. 1 np.
CeHatopYK-1 1,500 R 10.00 18.11.11 18.05.12 6.3 CTpouTenscTBo
C3KK-3 5,000 R 1115 20.04.12 09.10.20C 26.09.31 1071 2388 CTpouTensCcTeo
C3KK-4 5,000 R 1145 20.04.12 09.10.20C 26.09.31 1071 2388 CTpouTensCcTBo
CubmpbABma-1 2,300 R 18.00 17.01.12 17.07.12 8.3 104.00 234 101 103.00 103.99 1205 1643 058 Tpaxcnopt
Cun6MeTlHB-1 10,000 R 1350  19.04.12 20.10.14 10.10.19 354 95.1 110.84  0.24 472,873 109.90 109.99 941 1210 231 BB-//B+ mra
Cu6MeTlHB-2 10,000 R 1350  19.04.12 20.10.14 10.10.19 354 95.1 109.74 034 889 109.90 109.99 9.84 1222 2.30 BB-//B+ mra
CUBYP X-1 1,500 R 1047 03.05.12 01.11.12 1.8 BB/Ba2/ Xum. npom.
CUBYP X-3 30,000 R 925 16.03.12 21.03.12 13.03.15 44 40.1 BB/Ba2/ Xum. npom.
CUBYP X4 30,000 R 730  16.03.12 17.09.12 13.03.15 103 40.1 BB/Ba2/ Xum. npom.
CUBYP X-5 30,000 R 800 16.03.12 18.03.13 13.03.15 163 40.1 BB/Ba2/ Xum. npom.
CuHeprust 5O-1 3,000 R 9.75  05.04.12 06.10.12 03.10.13  10.9 2238 97.02 99.70 Bl MotpeG. ToB.
CuHeprus-3 2,500 R 8.00 20.02.12 18.08.14 333 B/ Motpeb. ToB.
CuctemaA®K-1 6,000 R 9.75  08.03.12 07.03.13 159 101.00 103.19 BB-/Ba3/BB Tenexom
CuctemaA®K-2 20,000 R 1475  14.02.12 17.08.12 12.08.14 9.3 33.1 105.81 | 0.1 377,109 105.70 105.95 6.92 13.51 0.69 BB-/Ba3/BB Tenexom
CuctemaA®K-3 19,000 R 1250  01.12.11 04.12.12 241116 129 60.6 105.05 55,000 104.99 105.35 7.59 11.31 0.91 BB-/Ba3/BB Tenexom
CuctemaA®K-4 13,500 R 765 20.03.12 15.03.16 52.2 95.00 59 95.01 98.99 9.83 7.97 246 BB-/Ba3/BB Tenexom
Cucremalanc-1 3,000 R 8.50 10.04.12 08.04.14 29.0 ot3BaH/ot3ean/  CTpouTenscTBO
Cucremalanc-2 2,000 R 8.50 17.04.12 15.04.14 29.2 ot3saH/ot3gaH/  CTpouTenscTBO
CurpoHmke BO-1 2,000 R 176 20.12.11 25.06.12 18.06.1¢ 76 19.3 98.84 558 98.50 99.88 14.20 1137 051 B-/B3/ TexHonorum
CurpoHuke 50-2 3,000 R 10.75  09.04.12 15.10.12 07.10.13 1.2 23.0 97.52 98.48 B-/B3/ TexHonoruu
CKB B 60-3 3,000 R 9.15  29.11.11 04.06.12 26.11.13 6.9 246 99.21 99.88 B/B1/ OuHaHCbI
CKB b 504 2,000 R 980 07.12.11 12.12.11 05.06.13 1.1 189 100.05 100.45 B/B1/ OuHaHC!
CKB B 60-5 2,000 R 825 12.04.12 16.10.12 10.04.14 113 29.1 97.50 98.00 B/B1/ OuHaHCbI
CKB B 60-6 2,000 R 850 10.01.12 12.07.13 08.07.14  20.1 320 98.50 97,843 96.00 98.50 9.70 8.39 141 B/B1/ OuHaHCbI
Connepc 50-2 2,000 R 13.00  02.05.12 07.05.12 01.05.13 6.0 178 100.72 | 0.13 1,024 100.69 10173 11.74 1288 043 MauuuHocTp. 1 np.
Connepc-2 3,000 R 1250  18.01.12 17.07.13 203 101.05 9,037 101.02 101.10 1212 1192 136 MatuuocTp. 1 p.
CnKasaHb-3 1,000 R 14.00  10.11.11 17.05.12 08.05.14 6.3 30.0 Motpeb. yen.
CrpKpea 6O-1 1,000 R 990 28.01.12 28.07.12 28.07.14 8.6 326 B3/ OuHaHCbI
CrpKpen 60-2 1,000 R 990 28.01.12 28.07.12 28.07.14 8.6 326 B3/ OuHaHCbI
CrpTpaHclas-2 5,000 R 849  13.01.12 13.07.12 8.2 96.54  0.06 2,911 96.40 96.64 14.44 8.56 0.58 CTpouTenscTBo
CrpTpaHclas-3 5,000 R 850  12.04.12 11.04.13 1741 104.12 1517 100 94.00 105.00 5.52 8.12 1.29 CTpouTenscTBo
CY155-3 3,000 R 1270 15.02.12 15.02.12 33 9520 | 0.01 11,576 95.21 95.44 3466 1295  0.20 CTpouTensCcTeo
Cynoctpb 6O-01 2,000 R 9.75  03.03.12 07.03.12 03.03.14 39 278 98.35 40,000 98.59 99.58 15.70 9.74 0.27 B3/ OuUHaHCbI
Cynoctpb-3 1,500 R 10.00  05.03.12 03.09.12 9.9 B3/ OuHaHCh!
Cynoctpb-4 1,500 R 10.00  10.04.12 13.04.12 08.10.13 5.2 23.0 99.00 0.26 630 98.23 99.00 12.85 1002 037 B3/ OuHaHCbI
CY3K ®duHaHc-1 10,000 R 9.35  06.01.12 10.07.13 26.06.20  20.1 103.7 101.58 66,613 101.45 101.65 847 8.93 141 /Ba3/ mra
Catnlpynn-1 1,000 R 1170 15.11.11 15.05.12 6.2 99.30  0.01 191 99.16 99.30 13.56 1115 043 CTpouTenscTBo
TatHedhTb BO-1 5,000 R 725 23.03.12 20.09.13 224 98.50 101.00 BB/Ba2/ot3saH | Hethtb v ra3
TatTenekom-2 1,500 R 8.25 03.05.12 01.11.12 11.8 95.01 BB-// Tenekom
Taronnb 5O-1 2,000 R 950  29.12.11 05.07.12 26.12.13 79 256 97.00 99.65 B2/ OuHaHCI
Targonnb 60-2 2,000 R 875 19.04.12 25.10.12 17.04.14 116 293 98.99  0.16 40,000 96.00 99.39 10.13 8.80 0.84 B2/ OuHaHCbI
Targonnb-5 2,000 R 850 21.03.12 21.03.12 44 99.60 100.00 B2/ OuHaHCbI
Targonnb-6 2,000 R 875 28.02.12 05.03.12 26.02.13 39 15.6 99.00 100.00 B2/ OuHaHCb!
Targonnb-7 1,000 R 875 16.12.11 22.12.11 14.12.12 14 132 99.80 100.25 B2/ OuHaHCbI
TB3 BO-1 2,000 R 6.50 14.12.11 12.06.13 19.1 MatumHocTp. 1 np.
TrK1-1 4,000 R 850 13.03.12 15.03.12 11.03.14 42 28.1 100.61 100.67 OneKTpoaHepr.
TrK1-2 5,000 R 6.70  03.01.12 09.07.13 01.07.14  20.0 318 93.20 99.90 OneKTpoaHepr.
TrK2 6O-1 5,000 R 9.00 20.03.12 17.09.13 223 98.30 84,451 96.60 98.95 10.26 9.04 1.57 ccell OneKTpoaHepr.
TrK5-1 5,000 R 875 13.04.12 18.10.13 06.10.17 233 71.0 100.85 10,001 97.50 100.00 843 8.62 1.66 OneKTpoaHepr.
TrK6 WHeect-1 2,000 R 750 221111 21.02.12 35 98.10 OneKTposHepr.
TrK6-1 5,000 R 830 01.03.12 02.09.13 240817 218 69.6 100.10 1 98.80 100.10 8.40 8.17 1.56 OneKTpoaHepr.
TrK9-1 7,000 R 810 13.02.12 15.08.13 07.0817 212 69.0 99.90 | 1.10 1 98.30 99.85 8.32 7.96 1.52 OneKTpoaHepr.
Tene2 CM6-1 5,000 R 840  23.12.11 22.06.16 11.06.21 55.5 115.2 90.59 78,007 93.98 94.00 11.36 8.96 3.37 Tenexom
Tene2 ClM6-2 5,000 R 840  23.12.11 22.06.16 11.06.21 55.5 115.2 93.00 47,142 93.98 94.45 10.61 8.74 3.40 Tenexom
Tene2 Cl6-3 3,000 R 840  23.12.11 22.06.16 11.06.21 55.5 115.2 91.75 918 93.98 11.00 8.85 3.38 Tenexom
TexHukons BO-1 1,500 R 13.50 14.03.12 11.09.13 221 CTpouTenscTBo
TexHukons 5O-2 2,500 R 13.00 22.03.12 24.09.12 19.09.13 10.6 24 CTponTenscTBo
TexHukonb-2 3,000 R 13.50  07.03.12 07.03.12 39 CTpouTenscTBo
TexHokabenb-1 1,000 R 0.00 29.11.11 28.02.12 37 MatumHocTp. 1 np.
TK duHanc BO-1 500 R 1050 28.12.11 25.06.14 316 TpaHcnopt
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TK dunanc 5O-2 500 R 10.50  28.12.11 25.06.14 31.6 TpaHcnopt
TKB-2 1,800 R 815 20.03.12 24.09.12 15.03.16 106 52.2 98.00 100.79 B1/ OuHaHCbI
TKC B BO-1 1,600 R 1422 23.03.12 20.09.13 224 100.85 0.40 6 98.36 101.18 1413 1385 147 B/B2/ OuHaHCI
TKC B B0-2 1,500 R 16.50  29.11.11 01.12.11 26.11.13 0.8 246 10024 0.04 60,508 100.24 10033 12.11 1535 0.05 B/B2/ OuHaHCbI
TKC B BO-3 1,500 R 1400  21.02.12 22.08.12 18.02.14 9.5 274 99.17 | 0.32 64 99.01 99.16 15.64 13.71 0.65 B/B2/ OuHaHCbI
TKC B-2 1400 R 20.00 26.01.12 28.07.13 20.6 10842 0.16 5 108.41 108.99 1476 1753 129 B/B2/ OuHaHCI
TMK BO-1 5,000 R 885 24.04.12 22.10.13 235 98.50 99.50 B1/B+ mra
TpaHcAapo-1 3,000 R 1185  25.04.12 03.05.12 23.10.13 5.8 235 100.34  0.13 2,128 100.25 10093  11.36 1176 042 Tpaxcnopt
TpaHcKoHT-1 3,000 R 950  28.02.12 26.02.13 15.6 102.00 102.51 BB+/Ba3/ TpaHcnopt
TpancKonT-2 3,000 R 8.80 08.12.11 04.06.15 42.9 99.90 100.40 BB+/Ba3/ TpaHcnopt
TpaxcKpenb BO-1 5,000 R 780 17.11.11 171113 243 98.60 99.90 /Ba1/BB+ OuHaHch!
TpancKpenb-2 3,000 R 6.90 13.12.11 12.06.12 71 99.81 /Ba1/BB+ OuHaHch!
TpaxcKpenb-5 3,000 R 7.90  10.02.12 12.08.13 211 99.40 102.00 /Ba1/BB+ OuHaHCbI
TpaHcKpeab-€ 4,000 R 8.25 19.04.12 17.04.14 29.3 98.90 99.30 /Ba1/BB+ OuHaHch!
TpancKpend-1 1,500 R 12.00 121211 11.06.12 71 OuHaHch!
TpaHcKpead-2 1,500 R 12.00 03.05.12 01.11.12 11.8 OuHaHch!
TpaxcMauX 6O-1 3,000 R 6.50 26.01.12 23.01.14 26.5 MatumHocTp. 1 np.
TpaHcHeTb-1 35,000 R 10.00 21.05.12 20.05.15 13.05.19 424 90.2 106.81 240,999 97.61 107.95 7.69 8.97 2.82 [Baa1/BBB Hecbtb 1 ras
TpaHcHedTb-2 35,000 R 9.75  09.10.12 08.10.15 01.10.19 | 47.0 94.8 /Baa1/BBB Hedtb 1 ras
TpaHcHe(Tb-3 65,000 R 1015 26.09.12 26.09.15 18.09.19 466 9.4 110.30 640,002 110.00 110.60 7.01 9.11 3.16 /Baa1/BBB Hecbtb 1 ras
TpaHc®unM BO-12 500 R 850  29.02.12 27.08.14 336 OuHaHCh!
TpancdunM BO-13 500 R 850  29.02.12 27.08.14 336 OuHaHch!
TpaHcOuHM-02 1,500 R 10.75  10.02.12 10.08.12 9.1 OuHaHch!
TpaHcOuHM-03 1,500 R 8.50 12.01.12 10.07.14 321 OuHaHch!
TpaHcOuHM-04 35 R 11.00  07.12.11 16.12.11 03.12.14 1.2 36.9 OuHaHCh!
TpaHcOuHM-05 350 R 11.00  07.12.11 16.12.11 03.12.14 12 36.9 OuHaHCh!
TpancduHM-06 500 R 11.00  07.12.11 16.12.11 03.12.14 1.2 36.9 OuHaHCI
TpaHcOuHM-07 500 R 11.00  07.12.11 16.12.11 03.12.14 1.2 36.9 OuHaHch!
TpaHcOuHM-08 380 R 11.00  08.12.11 19.12.11 03.12.15 13 48.9 OuHaHCh!
TpancduHM-09 380 R 11.00  08.12.11 19.12.11 03.12.15 13 489 OuHaHCbI
TpaHcOuHM-10 500 R 11.00  08.12.11 19.12.11 03.12.15 1.3 48.9 OuHaHch!
TpaHcOuHM-11 500 R 11.00  08.12.11 19.12.11 03.12.15 13 48.9 OuHaHch!
TpaHcOuHM-15 1,000 R 8.50 27.02.12 22.08.16 16.08.21 575 1173 OuHaHch!
TiomeHbOHepro-2 2,700 R 870  29.03.12 29.03.12 4.7 99.50 100.95 OnekTpoaHepr.
YBPuP-2 2,000 R 950  29.04.12 05.11.12 01.05.14 119 298 99.11 153,826 97.80 98.34 10.75 9.56 0.86 foT3paH/B- OuHaHCbI
YMMO-3 3,000 R 1000 15.12.11 14.06.12 7.2 100.50 = 0.50 37 97.51 100.60 9.30 9.57 0.53 MauuurocTp. 1 np.
YpanBaron3-1 3,000 R 925 15.12.11 16.12.12 071217 133 73.0 9891  0.88 10,648 98.20 99.20 10.57 9.02 0.93 MaLuuocTp. 1 np.
YpanBaron3-2 3,000 R 895  28.02.12 30.08.13 20.02.18 217 75.5 99.00  0.00 1 98.95 99.00 9.78 8.89 1.53 MatuuocTp. 1 np.
Ypankanuit BO-1 50,000 R 825 20.02.12 17.02.14 274 Xum. npom.
Ypancu6 JIK 50-1 1,667 R 950  02.12.11 28.02.14 21.7 99.99 | 0.73 50,000 99.50 99.75 9.85 9.34 1.00 BB-// OuHaHCbI
Ypancu6 fIK 60-3 2,000 R 950  31.01.12 29.10.13 237 100.00  0.00 5 99.75 100.00 9.84 9.48 0.95 BB-// OuHaHCbI
Ypancu6 JIK 50-4 2,750 R 850  05.01.12 03.07.14 318 98.70 99.39 BB-// OuHaHC!
Ypancu6 fK-3 1,500 R 16.50  23.02.12 23.02.12 35 102.35 103.25 BB-// OuHaHCbI
Ypancu6 fK-4 2,000 R 16.50  19.01.12 19.01.12 24 102.30 500 101.64 102.28 459 1538 0.19 BB-// OuHaHCbI
Ypancu6 JIK-5 3,000 R 850 19.01.12 19.01.12 24 100.10 100.39 BB-// OuHaHC!
Ypan3nMepb-1 3,000 R 825 28.02.12 28.02.12 37 90.01 mra
dopmart-1 1,000 R 17.00  08.12.11 20.12.11 06.12.12 14 13.0 CTponTenscTBo
doprym-2 5,000 R 6.50  08.02.12 06.02.13 15.0 OneKTposHepr.
®CK ESC-06 10,000 R 715  27.03.12 27.09.13 15.09.20 227 106.3 99.45 4,300 99.30 99.95 7.60 713 1.65 /Baa2/BBB OneKTpoaHepr.
®CK ESC-07 5,000 R 750  27.04.12 26.10.15 16.1020 476 107.3 96.00 96.72 /Baa2/BBB OneKTpoaHepr.
®CK ESC-08 10,000 R 7145  27.03.12 27.09.13 150920 227 106.3 99.45 102,492 99.30 99.76 7.60 713 1.65 [Baa2/BBB OneKTpoaHepr.
®CK ESC-09 5,000 R 799  27.04.12 241017 16.1020 716 107.3 97.45  0.19 1 96.75 97.45 8.73 8.18 4.44 /Baa2/BBB OneKTpoaHepr.
®CKESC-10 10,000 R 7.75  27.03.12 25.09.15 15.09.20  46.6 106.3 97.75 108,850 98.10 98.20 8.62 7.86 312 /Baa2/BBB OneKTpoaHepr.
®CK E3C-11 10,000 R 799  27.04.12 24.10.17 16.1020 716 107.3 9745  0.18 1 96.75 97.45 8.73 8.18 4.44 [Baa2/BBB OneKTpoaHepr.
®CKESC-13 10,000 R 850 03.01.12 22.06.21 115.5 95.50 352 96.00 101.00 9.42 8.64 5.93 /Baa2/BBB OneKTpoaHepr.
®CK ESC-15 10,000 R 875 26.04.12 29.10.14 121023 357 1432 /Baa2/BBB OneKTpoaHepr.
®CKESC-19 20,000 R 795 19.01.12 19.07.18 06.07.23 804 140.0 [Baa2/BBB OneKTpoaHepr.
XK®B 6O-1 3,000 R 968  24.01.12 27.04.12 22.04.14 5.6 295 100.10 100.30 BB-/Ba3/otaBaH  duHaHChl
XKob BO-3 4,000 R 790 24.01.12 25.10.13 220414 236 295 98.00 98.75 BB-/Ba3/otaBaH  duHaHChbl
XK®B-5 4,000 R 850 18.01.12 17.04.13 173 95.00 99.99 BB-/Ba3/otaBaH  duHaHChbl
XKoB-6 5,000 R 7.75  13.12.11 14.12.12 10.06.14 132 311 95.00 99.00 BB-/Ba3/otaBaH | duHaHChl
XKoB-7 5,000 R 9.00 26.01.12 02.05.12 23.04.15 5.8 415 40,261 100.10 100.40 BB-/Ba3/otaBaH  duHaHCh
XM BaHk-2 3,000 R 625 14.12.11 14.06.12 12.06.13 72 191 98.00 105.00 [Ba3/oT3BaH OuHaHC!
LieTpltHe BO-1 1,500 R 840  20.12.11 19.12.12 17.06.14 134 313 99.70 5,000 99.30 99.80 8.86 8.16 0.97 /Ba3/ OuHaHCb!
LieTpltHB BO-5 1,000 R 840  20.12.11 19.12.12 17.06.14 134 313 99.30 99.70 [Ba3/ OuHaHCbI
LieTpliHB-2 3,000 R 925 27.12.11 29.06.12 24.06.14 7.7 315 100.75 101.05 [Ba3/ OuHaHCbI
Yepkusoso 6O-3 3,000 R 825 11.11.11 08.11.13 240 B2/ Motpeb. ToB.
4Tn3 60-1 5,000 R 16.50  06.12.11 08.12.11 04.12.12 1.0 129 100.34  0.05 11,090 100.11 10032 11.85 1538 0.07 fot3paH/ mra
4ytn3-3 8,000 R 800 24.04.12 26.04.12 21.04.15 5.6 414 95.21 100.00 [ :ET mra
Onem/ua-2 2,300 R 1200  08.12.11 04.09.14 339 85.00 100.00 11B- OuHaHCbI
OHen BO-15 4,000 R 750  20.12.11 21.06.12 18.06.13 74 193 100.36 53,740 100.25 100.60 6.99 7.26 0.56 [Ba3/ OneKTpoaHepr.
OHen BO-18 5,000 R 710 28.12.11 25.06.14 316 96.00 98.50 [Ba3/ OneKTpoaHepr.
OHepromalud-1 700 R 13.00 22.11.11 22.11.11 0.5 13.00 100.10 MatumHocTp. 1 np.
NN Oaitmong HMK-1- 600 R 8.00 05.04.12 03.04.14 288 Motpeb. ToB.
tOHuKpeauT-11M 5,000 R 820 14.03.12 07.09.16 58.0 BBB+//BBB- OuHaHchI
tOHuKpeauT-4 10,000 R 700 15.11.11 16.11.12 10.11.15 12.3 48.1 BBB+//BBB- OuHaHch!
OHMKpeauT-5 5,000 R 7.50  06.03.12 06.09.13 01.09.15  22.0 458 99.50 1 84.48 99.50 7.94 744 1.59 BBB+//BBB- OuHaHCbI
10T3itp® BO-1 1,500 R 1250  27.12.11 26.03.13 16.6 97.16 103.99 Tpaxcnopt
10T3itp® BO-2 1,500 R 1250 27.12.11 26.03.13 16.6 99.51 104.83 Tpaxcnopt
10T3itpd BO-3 1,500 R 945  22.12.11 19.12.13 254 102.51 359,055 8.40 9.11 177 Tpaxcnopt
10T3itp® BO-4 1,500 R 9.00 28.12.11 26.03.14 286 94.00 97.00 Tpaxcnopt
10T3itp® BO-5 1,500 R 9.00 28.12.11 26.03.14 286 95.01 99.25 Tpaxcnopt
HOT3iip-0-5 1,500 R 9.50 26.01.12 21.07.16 56.4 TpaHcnopt
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PbiHOK py6neBbix obnuraumm

[ara Mecsiues fo Kotuposku [oxoaHocTb, %
Bbinyck 06BeM, MH Kynow, Lesa = Mam. Toprosuri fiop, Peiimunr CekTop
% KynoHa othepTsl noraw  odpr  noraw O6BeM, WT  nokynka npogaxa oQpT  noraw  Tekyw ~ NeT FIMIS
KOPMOPATUBHBIE PYEJIEBbIE OBNIUFALIM
fK3Hepro 5O-1 3000R | 825 060312 | 030943 | 219 | 9000 | 10250 | BB/ GnexTpoanepr.
AGHepro-2 90R 1030 08.03.12 080312 40 10000 10145 BB/ SneTposHepr.
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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
rOCYAAPCTBEHHbIE U MYHULIUMNAJIbHBIE OBJIUTALIUA
Benapycb-1 7,000 R 870 22.12.11 20.12.12 134 89.21 500 89.32 89.78 2117 9.63 0.88 /B3/B- loc.
BonrO6n-10 3,000 R 8.00 09.11.11 04.05.16 53.9 BB-//oT3BaH MyHuy.
BonrO6n-4 300 R 755  15.11.11 15.06.12 6.2 BB-//B+ MyHu.
BonrO6n-7 400 R 933 13.12.11 12.06.12 7.1 100.06 BB-//BB- MyHu.
BonrO6n-9 2,000 R 825 07.12.11 04.06.14 30.9 99.00 102.50 BB-//oT3BaH MyHuy.
Bonrorpan-4 715 R 1750  06.02.12 07.11.12 12.0 108.00 109.90 [Ba3/ MyHu.
Bonrorpaa-5 1,000 R 950 22.12.11 17.12.15 49.3 101.94 104.65 [Ba3/ MyHuy.
BopoxexO6n-4 900 R 9.00 26.12.11 25.06.12 76 98.55 101.60 MyHu.
WpkO6n-31006 1,064 R 9.15  23.11.11 22.11.12 125 100.05 101.70 1IBB MyHu.
WpkO6n-31007 313R 10.00  25.12.11 25.12.11 15 100.35 3 100.30 7.34 9.77 0.12 11BB MyHu.
KasaHb-6 1,000 R 1200 08.12.11 08.12.11 1.0 99.80 100.50 B+// MyHu.
KasaHb-7 2,000 R 875 21.12.11 17.12.14 373 100.04 76,500 100.02 101.50 9.01 8.65 142 B/ MyHu.
KanyxO6n-3 1,000 R 895 01.12.11 29.11.12 12.7 97.25 BB-//oT3BaH MyHuy.
KanyxO6n-4 600 R 1001 28.12.11 26.06.12 19.6 98.00 104.0C BB-//oT3BaH MyHu.
Kanyx06n-5 2,500 R 820 24.11.11 19.05.16 54.4 100.50 101.80 BB-//oT3BaH MyHu.
Kapenusi-11 320R 970  10.11.11 10.05.12 6.0 BB-// MyHuy.
Kapenus-13 2,000 R 991 221211 18.06.15 433 101.00 BB-// MyHu.
Komu-7 1,000 R 800 23.11.11 221113 245 97.00 101.00 BB/Ba2/ MyHu.
Komu-8 1,000 R 7.00 04.03.12 03.12.15 489 92.01 98.00 BB/Ba2/ MyHu.
Komm-9 2,100 R 750 18.04.12 18.10.14 35.3 98.00 101.00 BB/Ba2/ MyHu.
KpacHopap-1 1,100 R 850 04.01.12 03.07.13 19.8 98.00 Ba2/ MyHuu.
KpacHoaKp-2 1,125R 6.00 16.12.11 14.12.12 13.2 BB/Ba1/BB MyHuy.
KpacHoaKp-3 4,000 R 830 27.03.12 27.09.14 347 100.00 101.00 BB/Ba1/BB MyHu.
KpacsipKp-4 7140R 1089 10.11.11 08.11.12 12.0 BB+/Ba2/BB+  MyHu.
leHO6n-3 1,300 R 1200  09.12.11 05.12.14 36.9 99.01 111.98 BB//BB MyHuw.
TuneyO6n-6 750 R 898 07.12.11 05.06.13 18.9 95.00 0T38aH//BB MyHuy.
Mocksa-39 10,000 R 800 21.01.12 21.07.14 324 100.00 100.33 BBB/Baa1/BBB ~ MyHuL.
Mocksa-44 20,000 R 800 24.12.11 24.06.15 435 92.01 100.49 BBB/Baa1/BBB  MyHuL.
Mocksa-45 15,000 R 800 27.12.11 27.06.12 76 101.15 60,000 97.01 101.20 6.20 7.69 0.58 BBB/Baa1/BBB  MyHuu.
Mocksa-48 30,000 R 800 11.12.11 11.06.22 1272 90.70 91.19 BBB/Baa1/BBB  MyHuu.
Mocksa-49 25,000 R 800 14.12.11 14.06.17 67.2 96.93 335 97.70 98.15 7.97 7.99 4.20 BBB/Baa1/BBB  MyHuu.
Mocksa-50 15,000 R 800 18.12.11 18.12.11 1.3 100.28 45,289 100.29 100.38 5.39 7.74 0.10 BBB/Baa1/BBB  MyHuL.
Mocksa-53 15,000 R 800 01.03.12 01.09.13 218 98.50 100.81 BBB/Baa1/BBB  MyHuL.
Mocksa-54 15,000 R 800 05.03.12 05.09.12 9.9 100.30 100.95 BBB/Baa1/BBB  MyHuu.
Mocksa-56 20,000 R 800 22.03.12 22.09.16 58.5 95.82 96.85 BBB/Baa1/BBB  MyHuL.
Mockea-61 30,000 R 1500  03.12.11 03.06.13 18.8 112.52 113.20 BBB/Baa1/BBB  MyHuu.
Mocksa-62 35,000 R 1400  08.12.11 08.06.14 31.0 113.05 150,055 112.87 113.35 7.49 1243 2.05 BBB/Baa1/BBB  MyHuu.
Mocksa-63 20,000 R 15.00  10.12.11 10.12.13 25.1 115.10 116.49 BBB/Baa1/BBB  MyHuL.
Mocksa-64 40,000 R 1400  16.11.11 16.11.15 483 117.50 400 115.00 117.50 7.57 127 293 BBB/Baa1/BBB  MyHu.
Mocksa-66 30,000 R 875 23.11.11 23.11.18 846 100.50 105.00 BBB/Baa1/BBB  MyHuL.
MocO6n-7 16,000 R 800 18.04.12 16.04.14 29.3 98.99 19,398 98.71 99.10 8.64 8.05 2.07 [B1/oT3BaH MyHu.
MocO6n-8 12,35C R 9.00 13.12.11 11.06.1¢ 191 101.0C | 0.50 1,787 100.8€ 101.0C 8.05 8.60 0.85 [B1/oT3Ban MyHu.
MocO6n-9 13,200 R 1790  15.03.12 15.03.12 42 103.80 50 103.80 105.00 6.82 16.91 0.33 [B1/B- MyHu.
HwxropO6n-4 1,350 R 800 21.11.11 17.11.12 123 99.01 100.65 B+// MyHu.
HwxropO6n-5 2,100 R 13.00 26.11.11 02.12.12 128 103.00 104.00 B+l MyHu.
HwxropO6n-6 5,000 R 850  05.04.12 07.10.15 47.0 99.10 99.95 B+// MyHu.
0$3-25063 30,000 R 6.20  09.11.11 09.11.11 0.0 99.99 8,637 10.19 6.11 0.00 BBB/Baa1/BBB  [oc.
0d3-25064 45,000 R 1190  18.01.12 18.01.12 23 101.32 49,500 101.50 5.13 1167 0.9 BBB/Baa1/BBB  [oc.
0$3-25065 46,000 R 1200 28.12.11 27.03.13 16.6 106.90 107.30 BBB/Baa1/BBB  [oc.
0d3-25067 45,000 R 1130 18.01.12 17.10.12 1.3 104.60 104.80 BBB/Baa1/BBB  [oc.
0$3-25068 45,000 R 1200  22.02.12 20.08.14 334 111.70 58,961 111.50 111.90 7.40 1051 225 BBB/Baa1/BBB  [oc.
0$3-25069 45,000 R 10.80  21.03.12 19.09.12 104 103.80 103.99 BBB/Baa1/BBB  [oc.
0d3-25071 80,000 R 810  30.11.11 26.11.14 36.6 102.00  0.00 1 101.90 102.49 7.49 767 249 BBB/Baa1/BBB  [oc.
0$3-25072 150,000 R 715  25.01.12 23.01.13 145 100.71 | 0.26 50,802 100.66 100.74 6.63 6.96 1.09 BBB/Baa1/BBB  [oc.
0$3-25073 150,000 R 6.85 01.02.12 01.08.12 8.8 100.64  0.04 38,110 100.50 100.64 6.01 6.69 0.67 BBB/Baa1/BBB  [oc.
0$3-25075 150,000 R 6.88 18.01.12 15.07.15 442 97.81 98.15 BBB/Baa1/BBB  [oc.
0$3-25076 150,000 R 710 15.03.12 13.03.14 28.1 99.92  0.02 128,398 99.90 100.00 7.26 7.03 2.03 BBB/Baa1/BBB  [oc.
013-25077 150,000 R 7.35  25.01.12 20.01.16 50.4 9849 020 265,019 98.47 98.65 7.92 7.31 3.35 BBB/Baa1/BBB  [oc.
0$3-25078 100,000 R 6.70  08.02.12 06.02.13 15.0 10019 0.04 188,052 100.15 100.23 6.64 6.58 113 BBB/Baa1/BBB  [oc.
0$3-25079 150,000 R 7.00 07.12.11 03.06.15 428 97.90 2 98.10 98.50 7.83 6.93 2.89 BBB/Baa1/BBB  [oc.
0$3-26199 44,000 R 6.10  11.01.12 11.07.12 8.1 10025 0.23 1,278 100.00 100.25 5.84 6.06 0.63 BBB/Baa1/BBB  [oc.
0$3-26200 50,000 R 6.10 18.01.12 17.07.13 20.3 98.99 0.14 35,279 98.85 99.25 6.91 6.14 1.51 BBB/Baa1/BBB  [oc.
0$3-26201 47,000 R 6.55 18.01.12 16.10.13 233 101.85 BBB/Baa1/BBB  [oc.
0$3-26202 40,000 R 1120 211211 17.12.14 373 110.75 1 110.75 111.00 7.50 9.98 247 BBB/Baa1/BBB  [oc.
0$3-26203 150,000 R 6.90 08.02.12 03.08.16 56.9 9641 025 83,59 96.41 96.50 797 7.03 3.74 BBB/Baa1/BBB  [oc.
0$3-26204 120,000 R 750  22.03.12 15.03.18 76.2 97.44 599,101 97.50 97.55 8.18 7.62 472 BBB/Baa1/BBB  Toc.
0$3-26205 150,000 R 760  25.04.12 14.04.21 1133 9.12  0.37 30,001 96.50 97.10 8.37 7.88 6.30 BBB/Baa1/BBB  [oc.
0$3-26206 150,000 R 740 21.12.11 14.06.17 67.2 97.48  0.04 261,999 97.55 97.60 8.12 7.36 4.19 BBB/Baa1/BBB  [oc.
0$3-46018 133,000 R 800 07.12.11 24.11.21 1206 BBB/Baa1/BBB  [oc.
0d3-46019 26,000 R 0.00 28.03.12 20.03.19 88.4 74.10 BBB/Baa1/BBB  [oc.
0$3-46020 135,000 R 6.90 15.02.12 06.02.36 291.2 83.30 34,575 83.00 89.00 8.74 8.12 9.83 BBB/Baa1/BBB  [oc.
0$3-46022 45,000 R 6.50 18.01.12 19.07.23 1404 81.00 90.00 BBB/Baa1/BBB  Toc.
0®3-48001 24,09 R 7.00  09.11.11 31.10.18 83.8 BBB/Baa1/BBB  [oc.
Psi306n-1 2,100 R 880 01.12.11 27.11.14 36.7 99.80 100.50 B+// MyHu.
CamapO6n-4 5,000 R 6.98 21.12.11 20.06.12 74 99.70 100.00 [Ba1/BB+ MyHu.
CamapO6n-5 3735R 930  22.12.11 19.12.13 254 101.43 102.00 /Ba1/BB+ MyHuw.
CamapO6n-6 1819 R 1500 11.11.11 10.05.13 18.0 /Ba1/BB+ MyHu.
CamapO6n-7 12,200 R 749  07.12.11 30.11.16 60.8 96.80 1 96.56 96.80 8.92 7.64 261 [Ba1/BB+ MyHu.
Clletep6ypr-1 10,000 R 776 24.11.11 19.11.15 484 97.00 102.00 BBB/Baa1/BBB  MyHuL.
TeepO6n-09 3,000 R 1250  15.12.11 12.06.14 311 105.16 107.50 1B+ MyHu.
TeepO6n-10 3,000 R 850  20.12.11 15.12.15 492 99.40 1,001 99.40 99.90 8.98 8.45 294 1B+ MyHu.
Tomck-2 200 R 1760 221211 22.12.11 14 101.50  0.00 79 101.10 101.50 5.08 16.96 0.1 MyHu.
Tomck-3 800 R 1063 26.12.11 23.06.14 315 102.35 | 0.44 6 101.90 102.35 9.00 1026 143 MyHu.
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TomckO6n-4 800 R 7.00  26.12.11 26.12.11 16 100.15 38,355 100.00 100.15 5.85 6.81 0.12 11BB- MyHu.
TomckO6n-5 1,050 R 7.00 17.12.11 17.12.12 133 100.40 100.80 11BB- MyHu.
TomckO6n-7 1,500 R 1300 27.11.11 27.11.13 247 100.00 105.00 11BB- MyHu.
Yamypusi-2 2,500 R 840 17.01.12 15.07.12 8.2 100.10 101.50 BB+/Bat/ MyHuw.
Yamyptusi-4 2,000 R 870 25.11.11 25.11.15 48.6 100.05 100.50 BB+/Bat/ MyHuu.
Yopa-1 750 R 9.00 27.12.11 24.12.13 255 97.00 11BB- MyHu.
Xakacusi-1 1,200 R 820 23.11.11 25.08.13 216 95.00 101.50 BB-// MyHu.
XMAO-6 2,000 R 1000 221211 224211 14 100.30 100.70 /Baa3/BBB- MyHu.
XMAO-7 2,000 R 1040 221211 20.12.12 134 103.50 104.50 /Baa3/BBB- MyHu.
XMAO-8 2,000 R 1080  22.12.11 19.12.13 254 106.00  0.00 30,000 105.90 106.90 7.81 9.81 1.75 /Baa3/BBB- MyHu.
YysaLuus-6 1,000 R 724 17.01.12 17.04.12 5.3 100.00 101.10 [Ba2/ MyHu.
YyBavuums-7 1,000 R 9.16  06.12.11 04.06.13 189 99.05 102.00 [Ba2/ MyHu.
Yysaluus-8 1,000 R 800 14.12.11 15.06.14 312 99.00 101.50 [Ba2/ MyHuw.
AkyTus-1 1,500 R 795 120112 11.04.1% 171 99.00 BB+/oT3BaH/BB  MyHuu.
SAkytns-2 1,750 R 780  19.01.12 17.04.14 293 100.25 9 100.10 100.65 7.89 7.75 1.84 BB+/ot3BaH/BB  MyHu.
Axytus-3 2,500 R 795 20.11.11 20.05.16 544 97.10 98.93 BB+/oT3saH/BB  MyHuu.
Akytns-9 2,000 R 9.75  22.12.11 19.09.13 224 101.50 2 101.51 103.00 8.69 9.49 1.05 BB+/ot38aH/BB  MyHuL.
Ap06n-09 3,000 R 825 17.11.11 16.05.13 182 99.00 103.15 BB-// MyHu.

ApO6n-10 3,000R 8.00 17.01.12 15.04.14 292 100.00 101.00 BB-// MyHu.
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EBPOOBJIUTALN
AkBars-12 280 § 1025  03.12.11 03.12.12 129 104.96 104.51 105.41 541 9.37 0.97 BB/Ba3/ OuHaHCb
AlfaBank-12 500 § 820 25.12.11 25.06.12 76 102.50  0.00 102.00 103.00 4.16 7.90 0.60 BB+/Ba1/BB+  duHaHchl
AlfaBank-13 400 § 925 24.12.11 24.06.13 195 105.97 105.47 106.47 5.36 845 1.46 BB+/Ba1/BB-  ®uHaHCbl
AlfaBank-15 600 § 800 18.03.12 18.03.15 403 101.83 | 0.31 101.33 102.33 7.37 7.77 2.88 BB+/Ba1/B+ OuHaHCbI
AlfaBank-17 02 300 § 864 220212 2202.12C 220217 35 63.6 9225 125 91.50 93.00 39.18 9.18 0.24 B+/Ba2/BB+ OuHaHCbI
AlfaBank-17 09 1,000 § 788 25.03.12 25.09.17 70.6 99.19 | 0.58 98.71 99.67 8.05 7.86 459 BB/Ba1/B+ OuHaHCI
AlfaBank-21 1,000 § 7.75  28.04.12 28.04.21 1137 9480  0.26 94.27 95.34 8.56 8.16 6.51 BB/Ba1/BB- OuHaHCbI
AllianceOQil-15 350 § 988  11.03.12 11.03.15 40.1 103.01  0.05 102.39 103.64 8.81 9.44 217 BI/B+ Hetbtb 1 ras
Alrosa-14 500 § 888 17.11.11 17.11.14 36.3 109.59 047 109.14 110.04 5.39 7.80 2.56 B+/Ba3/BB- mra
Alrosa-20 1,000 § 7.75  03.05.12 03.11.20 107.9 10343 | 0.1 102.91 103.95 7.23 7.57 6.44 BB-/Ba3/BB- mra
BoM-13 500 § 734 131111 13.05.13 18.1 10351 0.10 103.06 103.97 4.90 6.85 1.38 BBB-/Ba2/ OuHaHCbI
BoM-15 03 750 § 6.70  11.03.12 11.03.15 40.1 10154 0.19 101.08 102.00 6.18 6.53 293 BBB-/Ba2/ OuHaHC!
BoM-15 11 300 § 597  25.11.11 25.11.15 48.6 95.25  0.38 94.07 96.43 7.34 6.09 342 BBB-/Ba3/ OuHaHCbI
BoM-17 400 $ 6.81  10.11.11 10.05.12C 10.05.17 6.0 66.1 95.50 | 0.00 94.00 97.00 16.44 7.83 6.88 0.45 BBB-/Ba3/ OUHaHCbI
BusinessAl-12 558 R 888 25.01.12 25.04.12 5.6 OuHaHch!
CreditEurB-13 300 § 7.75 201111 20.05.12 20.05.13 6.4 184 BB-/Ba3/ OuHaHCbI
EBRD-12 2,000 R 6.00 14.02.12 14.02.12 32 99.72 99.61 99.84 6.92 5.76 0.25 A3/ OuHaHCbI
EurDevBank-14 500 § 7.38  29.03.12 29.09.14 347 106.74 106.25 107.23 4.85 6.86 258 BBB/A3/BBB OuHaHC!
Eurochem-12 300 § 788  21.03.12 21.03.12 44 101.39 101.07 101.70 4.03 7.69 0.36 BB//BB Xum. npom.
Evraz-13 1,300 § 888 24.04.12 24.04.13 175 105.30 | 0.21 104.98 105.61 5.07 8.40 1.37 BB/B2/B+ mra
Evraz-15 750 § 825 10.11.11 10.11.15 48.1 104.64 048 104.08 105.19 6.91 7.59 3.26 BB-/B2/B+ mra
Evraz-18 6.75% 850 § 6.75  27.04.12 27.04.18 7.7 9393 037 93.37 94.50 7.97 717 5.09 BB-/B2/B+ mra
Evraz-18 9.5% 550 § 950 24.04.12 24.04.18 776 10751 0.69 106.90 108.13 7.99 8.81 4.82 BB/B2/B+ mra
Gallery-13 175§ 1043 15.11.11 15.05.12C 15.05.13 6.2 182 [oT3BaH/B- Mepva
Gazp-12 EUR 1,000 € 456 09.12.11 09.12.12 1341 102.30 | 0.1 102.12 102.49 241 4.38 1.03 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-12 JPY 30,000 ¥ 289  15.11.11 15.11.12 123 BBB/Baa1/BBB  Hethtb U ra3
Gazp-13 4.505% 122% 451 18.01.12 2207.13 204 BBB/Baa1/BBB  Hethtb U ras
Gazp-13 5.625% 646 § 563  21.01.12 2207.13 204 102.56 101.86 103.25 4.05 543 1.59 BB+/Baa1/BBB  Hedbtb nra3
Gazp-13 6.58% 800 £ 6.58  30.04.12 31.10.13 238 104.74 | 0.01 104.21 105.26 4.10 6.27 1.81 BBB/Baa1/BBB  Hethtb U ras
Gazp-13 7.343% 400 $ 734 11.04.12 11.04.13 1741 10599 | 0.09 105.47 106.50 3.02 6.89 1.35 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-137.51% 500 § 751 31.01.12 31.07.13 20.7 107.61 107.05 108.16 295 6.77 1.61 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-13 9.625% 1,750 § 963  01.03.12 01.03.13 157 108.93 | 0.21 108.55 109.32 2.66 8.69 1.23 BBB/Baa1/BB-  Hedptb nra3
Gazp-14 02 780 € 503  25.02.12 25.02.14 276 103.87  0.04 103.46 104.28 3.25 4.68 2.09 BBB/Baa1/BBB  Hethtb U ras
Gazp-14 03 500 § 1050 111211 08.03.14 28.0 114.73 114.25 115.21 3.87 9.02 2.07 BBB/Baa1/BBB  Hethtb U ras
Gazp-14 07 1,250 § 813  31.01.12 31.07.14 327 11120 023 110.74 111.66 3.76 7.08 243 BBB/Baa1/BBB  Hethtb U ras
Gazp-14 10 700 € 536  31.10.12 31.10.14 358 10544 0.4 105.02 105.86 341 5.07 274 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-15 02 850 € 813  04.02.12 04.02.15 38.9 11242 0.15 111.65 112.59 4.05 6.87 273 BBB/Baa1/BBB  Hethtb U ras
Gazp-15 06 1,000 € 588  20.05.12 01.06.15 428 106.01 | 0.01 105.50 106.52 4.01 5.58 312 BBB/Baa1/BB-  Hedptb v ra3
Gazp-15 11 1,000 § 509 29.11.11 29.11.15 48.7 10465 043 104.18 105.12 384 476 3.58 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-16 1,350 § 621  22.11.11 22.11.16 60.5 107.46 = 0.10 107.03 107.90 4.54 5.63 4.22 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-17 03 500 € 514  22.03.12 22.03.17 64.5 103.84  0.18 103.28 104.41 431 4.80 451 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-17 11 500 € 544  07.03.12 02.11.17 719 10467 0.02 104.14 105.1¢ 461 5.23 498 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-18 EUR 1,200 € 6.61 13.02.12 13.02.18 75.3 10847 0.17 107.59 108.75 5.13 6.02 4.95 BBB/Baa1/BBB  Hethtb 1 ras
Gazp-18 USD 1,100 § 815 11.04.12 11.04.18 7741 1747 040 116.65 117.68 4.99 6.92 5.09 BBB/Baa1/BBB  Hethtb U ras
Gazp-19 2,250 § 925 23.04.12 23.04.12 23.04.19 5.5 89.5 12497 021 124.43 125.50 517 7.38 5.61 BBB/Baa1/BBB  Hethtb U ras
Gazp-20 568 § 720 01.02.12 01.02.20 9.9 11052 0.56 109.93 1.1 3.51 6.40 279 A-/Baa1/BBB  Hedbtb nra3
Gazp-22 1,300 § 6.51  07.03.12 07.03.22 124.0 106.69  0.09 106.14 107.23 5.65 6.04 7.49 BBB/Baa1/BBB  Hethtb U ras
Gazp-34 1,200 § 863  28.04.12 28.04.14 280434 297 26938 123.12 122.54 123.70 6.63 6.99  11.01  BBB/Baal/BBB- Hethtburas
Gazp-37 1,250 § 729 16.02.12 16.08.37 309.5 10717 | 0.23 106.61 107.73 6.70 6.70 = 11.83 BBB/Baa1/BBB  Hethtb 1 ras
Gazprombank-13 500 § 793 20.12.11 28.06.13 19.7 106.17  0.06 105.80 106.54 3.93 7.60 1.50 /Baa3/BB OuHaHCbI
Gazprombank-14 1,000 § 625 15.12.11 15.12.14 372 103.08  0.06 102.57 103.60 5.16 5.92 274 [Baa3/BB+ OuHaHCI
Gazprombank-15 1,000 § 6.50 23.03.12 23.09.15 46.5 103.13 | 0.02 102.61 103.64 5.61 6.25 3.37 /Baa3/BB OuHaHCbI
Gazprombank-16 120 § 7.35 08.05.12 08.05.16 54.0 /Baa3/BB+ OuHaHCh!
GPBM-46 51 € 25.11.11 25.12.46 421.8 /Ba2/BBB OuHaHCI
HCFB-14 500 § 7.00 18.03.12 18.03.14 283 99.20  0.10 98.43 99.97 7.37 6.99 212 BB-/Ba3/otaBaH  duHaHChl
11B-13 200 $ 11.00  19.02.12 19.02.13 15.4 B/B1/oT3BaH OuHaHCh!
Koks-16 350 § 775 23.12.11 23.06.16 55.5 92.75 | 1.15 92.11 93.39 9.73 8.10 3.65 [B3/B- mra
KZOSRU-11 200 $ 10.00  19.03.12 19.03.15 403 Cllot3sa Xum. npom.
LenSpetsSMU-15 150 $ 975  09.11.11 09.11.15 48.1 B CTponTensCTBo
Lukoil-14 900 § 6.38  05.05.12 05.11.14 35.9 106.83  0.17 106.51 107.15 3.93 5.96 272  BBB-/Baa2/BBB- Hedburas
Lukoil-17 500 § 6.36  07.12.11 07.06.17 67.0 107.08  0.37 106.62 107.54 4.89 5.79 459  BBB-/Baa2/BBB- Hedtburas
Lukoil-19 600 § 725  05.05.12 05.11.19 96.0 109.68  0.27 109.22 110.14 5.72 6.61 6.12  BBB-/Baa2/BBB- Hethtb ura3s
Lukoil-20 1,000 § 6.13  09.11.11 09.11.20 108.1 101.73 | 0.16 101.30 10217 5.87 5.85 6.67  BBB-/Baa2/BBB- Hethtb ura3
Lukoil-22 500 § 6.66 07.12.11 07.06.22 127.0 106.73  0.24 106.25 107.21 5.80 6.08 745 = BBB-/Baa2/BBB- Hethtb U ra3
MBRD-16 60 $ 793 10.03.12 10.03.16 52.1 88.42 85.00 91.84 11.38 8.84 3.46 B+/B2/ OuHaHCbI
MCB-14 200 $ 825 05.02.12 05.08.14 329 B+/B1/ OuHaHCI
Metallolnv-16 750 § 6.50 21.01.12 21.07.16 56.4 BB-/Ba3/ mra
Moscow-16 408 € 506 20.10.12 20.10.16 59.4 10121 0.13 100.80 101.63 4.86 5.07 428 BBB/Baa1/BBB  MyHuL.
MTS-12 400 § 800 28.01.12 28.01.12 27 10092  0.04 100.77 101.08 3.75 7.76 0.22 BB+/Ba2/BB Tenexom
MTS-20 750 § 863  22.12.11 22.06.20 103.5 109.71 | 0.87 109.18 110.23 7.10 7.64 5.98 BB+/Ba2/BB Tenexom
NKNH-12 34§ 1200  20.04.12 20.04.12 54 101.96 100.75 103.16 748 1170 043 B+/Ba3/ Xum. npom.
NKNH-15 200 $ 850 22.12.11 2212.15 495 98.64 96.12 101.17 9.24 8.35 1.76 B+/B1/ Xum. npom.
NMTP-12 300 § 7.00 171111 17.06.12 6.3 100.88 100.51 101.25 5.28 6.72 0.50 /Ba2/BB+ Morpe®. yen.
NOMOS-12 200 $ 925 17.12.11 17.12.12 133 105.10  0.07 104.64 105.56 447 8.51 1.02 BB/Ba3/ OuHaHCbI
NOMOS-13 400 $ 6.50 21.04.12 21.10.13 234 10052 0.09 100.07 100.97 6.21 6.45 1.80 BB/Ba3/ OuHaHCI
NOMOS-15 350 § 875 21.04.12 21.10.15 474 100.14 99.56 100.71 8.71 8.70 3.27 BB-/B1/ OuHaHCbI
NOMOS-16 125§ 9.75  20.04.12 20.04.12C 20.10.16 54 59.4 BB/B1/ OuHaHCbI
Novatek-16 600 § 533  03.02.12 03.02.16 50.9 10351 | 0.10 103.04 103.98 441 5.08 372  BBB-/Baa3/BBB- Hehtburas
Novatek-21 650 § 6.60 03.02.12 03.02.21 111.0 10544 0.18 104.97 105.91 5.83 6.16 6.81 BBB-/Baa3/BBB-  Hethtb 1 ras
PromSvyazB-12 200 § 963  23.11.11 23.05.12 6.5 102.00 101.50 102.50 5.81 9.05 0.50 B+/Ba3/B OuHaHCbI
PromSvyazB-13 150 § 1075  15.01.12 15.07.13 202 106.93  0.04 106.40 107.46 6.34 9.75 1.50 BB-/Ba2/BB- OuHaHCI
PromSvyazB-14 500 $ 6.20 25.04.12 25.04.14 296 97.28  0.13 96.75 97.82 7.42 6.36 2.23 BB-/Ba2/oT3BaH  PuHaHCbI

PromSvyazB-15 200 $ 1275 27.11.11 27.05.15 426 109.92 109.01 110.82 9.40 11.03 272 B+/Ba3/ot3BaH  ®uHaHCHI
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PromSvyazB-16 200 $ 11.25  08.01.12 08.07.16 56.0 105.53 104.46 106.60 9.74 10.29 349 B+/Ba3/ot3BaH  OuHaHCHI
PromSvyazB-18 100 § 1250  31.01.12 31.01.13C 31.01.18 148 748 106.63 113 105.25 108.00 6.75 1099 1122 11 B+/Ba3/B OuHaHCbI
Raspadskaya-12 300 § 750 221111 22.05.12 6.4 100.99 100.74 101.24 5.60 7.18 0.51 B+/B1/ mra
RBCIRU-15 140 $ 7.00 06.05.12 06.05.15 419 /loTaBaH Megva
RBCIRU-18 140 $ 6.00 06.05.12 06.05.18 78.0 lloTaBaH Megva
Red Arrow-12 12570 R 838  30.12.11 30.06.12 7.7 100.18 | 0.00 99.92 100.45 8.07 8.29 0.62  BBB/Baa2/BBB+  TpaHcnopt
Renaissance-16 325§ 11.00  21.04.12 22.04.14 21.0416 295 53.5 81.45 79.94 82.95 2105 1712 1342 197 B/B3/B OuHaHCbI
RenCap-13 250 § 13.00 01.04.12 01.04.13 16.8 B-/B3/B OuHaHch!
Rosbank-12 130 § 10.14  01.01.12 01.07.12 78 BBB+/Baa2/BB+  ®uHaHChl
RSHB 13 30,000 R 750  25.03.12 25.03.13 16.5 99.95 99.63 100.27 7.53 744 1.28 BBB/Baat/ OuHaHCbI
RSHB 14 06 1,000 § 9.00 11.12.11 11.06.14 311 11073 0.23 110.24 111.23 4.56 7.87 2.26 BBB/Baat/ OuHaHCbI
RSHB-12 750 F 6.26  30.04.12 30.04.12 5.7 BBB/Baat/ OuHaHC!
RSHB-13 700 § 718 16.11.11 16.05.13 182 10553 0.13 105.15 105.91 342 6.59 1.40 BBB/Baat/ OuHaHCbI
RSHB-14 01 750 § 713 140112 14.01.14 26.2 105.7C  0.07 105.2C 106.1¢ 4.36 6.60 1.98 BBB/Baa1/ OuHaHCbI
RSHB-16 03 20,000 R 870 17.03.12 17.03.16 52.3 99.14 | 0.10 98.81 99.48 8.94 8.67 3.52 BBB/Baat/ OuHaHCbI
RSHB-17 1,250 § 6.30  15.11.11 15.05.17 66.2 10445 0.1 103.92 104.98 5.36 5.86 4.51 BBB/Baat/ OuHaHCbI
RSHB-18 1,000 § 775 29.11.11 29.05.18 78.7 11124 049 110.72 111.75 5.67 6.76 5.04 BBB/Baat/ OUHaHCbI
RSHB-21 800 § 6.00 03.12.11 03.06.16 C 03.06.21 54.9 114.9 95.51 | 0.06 94.96 96.06 717 6.12 3.81 BBB-/Baa2/ OuHaHC!
RusHydro-15 20,000 R 7.88  28.04.12 28.10.15 41.7 96.24  0.00 95.79 96.69 9.02 8.16 3.32 BB+/oT3BaH/BB+  OnekTpoaHepr.
Russia-15 2,000 $ 363 29.04.12 29.04.15 4.7 10226 0.08 101.95 102.58 2.93 3.54 3.25 BBB/Baa1/BBB  [oc.
Russia-18 RUB 90,000 R 785  10.03.12 10.03.18 76.1 10360 0.12 103.31 103.88 713 7.49 490  BBB/Baal/BBB+ [oc.
Russia-18 USD 3,466 $ 11.00  24.01.12 24.07.18 80.5 141.09  0.15 140.60 141.57 3.97 7.62 5.02 BBB/Baa1/BBB  [oc.
Russia-20 3,500 $ 500 29.04.12 29.04.20 101.8 105.96 0.18 105.62 106.29 4.16 471 6.91 BBB/Baa1/BBB  [oc.
Russia-28 2,500 § 1275 241211 24.06.28 199.7 175.07 174.59 175.55 5.70 7.09 8.88 BBB/Baa1/BBB  Toc.
Russia-30 17,7117 § 750  31.03.12 31.03.30 2209 11969 0.18 119.61 119.78 4.12 6.18 5.56 BBB/Baa1/BBB  [oc.
RusStandB-15 200 § 773 16.12.11 16.12.15 493 89.75 = 1.58 87.52 91.98 10.89 8.33 327 B+/Ba2/B+ OuHaHCbI
RusStandB-16 200 $ 975 01.12.11 01.12.11C 01.12.16 0.8 60.8 B+/Ba3/B+ OuHaHCI
RZD-17 1,500 § 5.74  03.04.12 03.04.17 64.9 105.07 104.68 105.46 4.67 543 4.61 BBB/Baa1/BBB  TpaHcnopt
RZD-31 GBP 650 £ 749  25.03.12 25.03.31 232.7 99.77 | 0.07 99.16 100.38 7.51 744 | 10.05 BBB/Baa1/BBB  TpaHcnopt
Sberbank-11 750 § 593  14.11.11 14.11.11 0.2 100.06 100.00 100.13 2.04 5.76 0.02 BBB/A3/ OuHaHCI
Sberbank-13 05 500 § 648  15.11.11 15.05.13 182 105.09  0.17 104.69 105.49 3.03 5.99 141 BBB/A3/ OuHaHCbI
Sberbank-13 07 500 § 647  02.01.12 02.07.13 19.8 105.27 017 104.94 105.60 3.16 6.01 1.54 BBB/A3/ OuHaHCbI
Sberbank-14 400 F 350 12.11.11 12.11.14 36.2 99.01 98.19 99.84 3.85 341 271 BBB/A3/ OuHaHCI
Sberbank-15 1,500 § 550 07.01.12 07.07.15 44.0 10370 0.08 103.20 104.20 439 5.21 3.25 BBB/A3/ OuHaHCbI
Sberbank-17 1,250 § 540 24.03.12 24.03.17 64.5 101.96  0.15 101.46 102.47 4.98 5.26 4.60 BBB/A3/ OuHaHCbI
Sberbank-21 1,000 § 572 16.12.11 16.06.21 115.3 98.04 031 97.55 98.54 5.99 5.70 712 BBB/A3/ OuHaHCb!
Severstal-13 1,250 § 9.75  29.01.12 29.07.13 20.7 10759 0.15 107.11 108.06 5.09 8.84 1.56 B+/Ba2/BB mra
Severstal-14 375§ 925 19.04.12 19.04.14 294 10825 044 107.78 108.72 5.59 8.51 218 B+/B2/B+ mra
Severstal-16 500 § 6.25 26.01.12 26.07.16 56.6 BB-/Ba2/BB mra
Severstal-17 1,000 § 6.70  25.04.12 25.10.17 716 97.78  0.92 97.21 98.35 7.16 6.84 4.82 BB-/Ba3/BB- mra
SINEK-15 250 § 770 13.01.12 03.08.12 03.08.15 8.8 448 103.89 102.53 105.24 2.34 6.41 7.24 0.71 BBB-/Ba1/BB+  Hedptb v ra3
SlavinvBank-1* 238 9.88 21.12.11 21.12.11 14 B-/B1/D OuHaHch!
SovKomFlot-17 800 § 538 27.04.12 27.10.17 7 9210 049 91.34 92.87 7.03 5.93 496  BBB-/Baa3/BBB-  TpaHcnopt
SPB Bank-17 100 § 1050  25.01.12 25.07.12C 25.07.17 8.5 68.6 94.73 92.75 96.70 1864 1179 1074 063 oT3BaH/Ba3/ OuHaHCbI
TatfondB-12 225§ 1200  02.02.12 02.02.12 28 101.12 100.75 101.50 6.95 1150 023 B2/ OuHaHCI
TCB-17 100 § 1051 18.03.12 18.09.12C 18.07.17 104 68.4 93.91 89.33 98.49 19.04 1090  0.70 B2/ OuHaHCbI
TKS B-14 175§ 1150  21.04.12 21.04.14 294 91.50 90.00 93.00 1580 1249  2.02 B/B2/ OuHaHCbI
TMK-18 500 $ 775  27.01.12 27.01.18 747 93.16  0.39 92.41 93.90 9.22 8.13 468 B1/B+ mra
TNK BP-12 500 § 6.13  20.03.12 20.03.12 44 101.56 = 0.03 101.38 101.74 1.82 5.98 0.36 ~ BBB-/Baa2/BBB- Hethtb U ras
TNK BP-13 600 § 750  13.03.12 13.03.13 16.1 105.66  0.05 105.18 106.14 317 7.02 1.28 BBB-/Baa2/BB+  Hedpb 1 ra3
TNK BP-15 500 § 6.25 02.02.12 02.02.15 38.9 106.36 0.2 105.91 106.80 412 5.75 288  BBB-/Baa2/BBB- Hedrburas
TNK BP-16 1,000 § 750  18.01.12 18.07.16 56.4 11156 0.14 111.07 112.04 472 6.59 391 BBB-/Baa2/BBB-  Hethtb 1 ra3
TNK BP-17 800 § 6.63 20.03.12 20.03.17 64.4 108.18  0.06 107.65 108.71 4.87 6.07 449  BBB-/Baa2/BBB- Hedtburas
TNK BP-18 1,100 § 788  13.03.12 13.03.18 76.2 114.62 114.08 115.15 5.14 6.80 5.03 BBB-/Baa2/BB+  Hedpb 1 ra3
TNK BP-20 500 § 725  02.02.12 02.02.20 9.9 110.74 | 0.04 110.19 111.30 5.60 6.43 6.17 = BBB-/Baa2/BBB- Hethtb U ra3
Transneft-12 EUR 700 € 538 27.12.11 27.06.12 76 101.51 101.13 101.89 2.99 5.20 0.61 /Baa1/BBB Hechtb 1 ras
Transneft-12 USD 500 $ 6.10 27.12.11 27.06.12 76 10229 0.05 102.04 102.54 244 5.84 0.61 [Baa1/BBB+ Hecbtb 1 ras
Transneft-13 600 § 770 07.02.12 07.08.13 21.0 108.04  0.02 107.61 108.47 2.94 7.00 1.62 /Baa1/BBB Hethtb 1 ra3
Transneft-14 1,300 § 567  05.03.12 05.03.14 219 105.03  0.19 104.59 105.47 3.40 5.35 2.16 /Baa1/BBB Hetbtb 1 ras
Transneft-18 1,050 § 870 07.02.12 07.08.18 81.0 12345 047 122.53 123.77 4.66 6.94 5.20 [Baa1/BBB Hecbtb 1 ras
TRUST-12 208 11.50  06.03.12 06.09.12 10.0 0T3BaH/0T3BaH/0T3BaH PUHAHCHI
URSA-11 EUR 300 € 830 16.11.11 16.11.11 0.3 BB-/Ba2/B+ OuHaHCbI
URSA-11 USD 130 § 1200 30.12.11 30.12.11 17 BB/Ba2/B+ OuHaHCb
UTK-13 3,500 R 9.00 05.12.11 04.06.13 18.9 lotsBan/oTaBaH  Tenekom
VEB Leasing-16 400 $ 513  27.11.11 27.05.16 546 98.79  0.12 98.38 99.19 543 5.07 3.92 BBB//BBB OuHaHCbI
VEB-16 CHF 400 F 375 17.02.12 17.02.16 514 97.92  0.13 97.20 98.64 429 3.73 3.76 BBB/Baa1/BBB  ®uHaHchI
VEB-17 USD 600 § 545  22.11.11 221117 725 101.31 | 0.00 100.81 101.81 5.19 5.25 4.98 BBB/Baa1/BBB  ®uHaHchI
VEB-20 1,600 § 6.90 09.01.12 09.07.20 104.1 107.05  0.19 106.56 107.54 5.85 6.31 6.42 BBB/Baa1/BBB  ®uHaHchI
VEB-25 USD 1,000 § 6.80 22.11.11 22.11.25 168.6 10411 0.1 103.61 104.60 6.35 6.34 8.81 BBB/Baa1/BBB  ®uHaHchI
Vimpelcom-13 1,000 § 838 24.04.12 30.04.13 177 105.50 | 0.1 105.27 105.72 4.49 8.20 1.39 /Ba3/BB Tenexom
Vimpelcom-14 200§ 437 29.12.11 29.06.14 31.7 96.83 95.95 97.71 4.54 /Ba3/BB Tenekom
Vimpelcom-16 02 500 $ 649  02.02.12 02.02.16 50.9 96.78 96.31 97.25 7.39 6.59 3.56 [Ba3/BB+ Tenexom
Vimpelcom-16 05 600 § 825 23.11.11 23.05.16 54.5 10330 0.18 102.85 103.76 7.38 7.70 3.62 /Ba3/BB Tenexom
Vimpelcom-17 500 § 6.25 01.03.12 01.03.17 63.8 94.50 047 94.09 94.91 7.52 6.47 432 /Ba3/BB Tenexom
Vimpelcom-18 1,000 § 9.13  30.04.12 30.04.18 778 104.58 104.15 105.01 8.20 8.71 4.86 /Ba3/BB Tenexom
Vimpelcom-21 1,000 § 7.75  02.02.12 02.02.21 110.9 94.75 94.36 95.14 8.58 8.00 6.28 /Ba3/BB+ Tenexom
Vimpelcom-22 1,500 § 750  01.03.12 01.03.22 1238 92.16 91.73 92.60 8.66 791 6.73 /Ba3/BB Tenexom
VostExpr-17 439 11.00 271211 27.06.17 67.7 B1/ OuHaHCh!
VTB NW-15 400 $ 501  29.03.12 29.09.15 46.7 96.30 081 95.38 97.22 6.09 517 3.45 BBB-/Baa2/BBB | duHaHch!
VTB-12 RUB 30,000 R 6.85 28.11.11 28.11.11 28.11.12 0.7 127 BBB/Baa1/BBB  ®uHaHchI
VTB-12USD 1,200 § 6.61  30.04.12 31.10.12 1.8 10352 0.07 103.16 103.89 292 6.38 0.95 BBB/Baa1/BBB ~ ®uHaHchl
VTB-13 CHF 400 F 4.00  16.08.12 16.08.13 213 100.17 99.92 100.41 3.89 3.96 1.67 BBB/Baa1/BBB  ®uHaHchl

VTB-14 SGD 300 S$ 340 06.12.11 06.06.14 30.9 BBB/Baa1/BBB  ®uHaHch!
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VTB-15 1,250 § 647  04.03.12 04.03.15 39.8 10323 0.23 102.78 103.68 5.39 6.19 2.94 BBB/Baa1/BBB  ®uHaHchI
VTB-16 500 € 425  15.02.12 15.02.16 51.3 10069  0.03 99.94 101.44 4.08 4.09 3.71 BBB/Baa1/BBB  ®uHaHchI
VTB-18 02 750 § 6.32 220212 22.02.18 75.6 99.86 = 0.14 99.36 100.36 6.34 6.24 5.06 BBB/Baa1/BBB  ®uHaHchI
VTB-18 05 2,000 $ 6.88  28.11.11 28.05.13 29.05.18 186 78.7 104.08  0.07 103.64 104.51 439 6.10 5.92 143 BBB/Baa1/BBB  ®uHaHchI
VTB-20 1,000 § 6.55 13.04.12 13.10.20 107.2 98.03  0.09 97.60 98.46 6.87 6.54 6.43 BBB/Baa1/BBB ~ ®uHaHchI

VTB-35 1,000 § 625 30.12.11 30.06.15 30.06.35 437 283.9 101.13  0.26 100.61 101.65 5.90 6.16 6.05 3.15 BBB/Baa2/BBB  ®uHaHch!
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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 CogepxXallencs B HeM nHbopmauun. 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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