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PyGneBble BbIMyCcKun CTPATETUA
N3meHenue, 6.n.
YTM, % 3Hay. 3a fAeH. 3amec. YTD  BHELLHWUU PbIHOK
00346020 92 113 73 120 .
r " 77 31 M Poccunckme eBpoboHabl OCTaIOTCA NOA, AaBNieHVeM, a KoHBepTupyeMble Bymarn TMK no-npexHemy
asnpow- : i KpanHe HeflooleHeHbl. CerofHs B LEHTpe BHMMaHWs MHBECTOPOB ByaeT obcyxaeHve nnaHos 6ioa-
BbiMnenkom-6/7 9.9 1 @) 143 eTHOro coto3a B EC, a Takxxe faHHble Mo MHPAAUMM B CLLIA. . crp. 2
BHYTPEHHUW PbIHOK
CbipbeBble pbIHKU
Wsmenenne, % Buepa B cermeHTe OM3 cioxmnacs cMelliaHHas aMHaMuKa, ogHako 0ObeMbl TOProB B HEKOTOPbIX BbIMyC-
3Hay. 3a AeH. 3a Mec. YID  Kax Bblpo%nm B pa3bl. [a3npombaHk (BB+/Baa3) MOHM3UN BEPXHIOKO MPaHMLLY OpI/IEHIMpa Ha 25 6.n. oo
3onoro, Slymums 616 @21  ©9) us  8:2578,5%, 4TO COOTBETCTBYET JOXOAHOCTN K TOA0BOM OcbepTe B pasmepe 8,42-8,68%. .......... cp. 3
Urals, $/6app. 1089 17 (40) 18.1
S&P C/x npog., uHa. 6545 06  (74) (20.8) _ _
JIVKBMAHOCTL BLIFNAAMT bosee yCTOMHMBON: CpeAcTBa Ha cdeTax LIb Bbipocnn, a ctaBku MBK cHuzm-
[leHEeXHbIi PbIHOK nncb. Obbem onepaumii PEMNO ¢ perynsTopoM ynars, paBHO Kak M CTaBKM Mo 3TMM onepaumaMm. Cero-
P [HS KOMMaHWAM NpPedcTouT YMaTUTh CTPaxoBble B3HOChI, OAHAKO OTTOK CPeACTB MOXET ObITb KOM-
Wsmenenme NeHCMPOBaH yBennYeHeM OI0KETHbIX PacxofoB, B pesynbTaTte ctaBki MBK Mory octaTbesa bes v3-
RUB mnpa. 3Hay. 3a fAeH. 3amec. YID  MEHEHUU TN HEMHOTO MOLPACTUL. ettt et e e e e a e ens crp. 4
REPO in CBR 3999 (66.8) 456 18,632,284
Deposits in CBR 1290  (976)  (9.0) (504.2)
U3meHeue, 6.n. CBA3b-BAHK (BB/-/BB)
NDF 1Y, % 6.23 & 61 132 [loyepHUn BaHk BOBba npednaraeT pblHKY HOBbIN BbIMYCK KNAacCMYeCckUX OeCATUNETHUX obnuraumm
MOSPrime OIN, % 597 14 93 422 obbemom 5 mnpp py6. MNo BbiNycky NpeaycMoTpeHa odepTa Yepes oaunH rof. OpreHTUp No 4OXOAHO-
TEw——, CTn cocTaBnseT 8,68—8,94%. [1ockonbKy 3TOT OpUEHTUP NpeArnonaraeT NpeMumio B pasmepe b 0—
' 25 6.M. K BepxHeW rpaHuLe pa3MeLLaloLlerocs B HacTosiee BpeMs Bbinycka BTh, Mbl cintaem ero
USDRUB 3169 041 46 38 HEPECUYP @TPECEUBHDBIM.  eiiiieiiiieee ettt e ettt e e et e e et e e e et e ettt e e et e e e ettt e e e st e e e et eeeenneeeeenees cp. 5
MHaeKcbl MArHut (NR)
Wsmenenue, 6.n. B pamkax peanusaumu npas No npermyLlecTBeEHHOMY BbiKyny MarH1T pasmMectun akummn B pasmepe
6.n. 3Hau. 3adeH. 3a Mec. Yo 1,7% HbliHelHero kanuTana (1,6% yBennyeHHoro) Bmecte ¢ fopasMelleHeM Ha OTKPbITOM pPbiHKe
Russi 3TO NPUHECET KOMMNaHnM NpmbnmsmTensHo 475 maH gonn. (125 mnd +350 MiH). HoBOCTb NO3MTUB-
ussia 30 - UST 10 2730 @ 46 120 5 S
Ha 418 (hMHaHCOBOrO NPOWNs KOMMaHUK, OAHAKO HeMTpasibHa Ans ee obnuraumn. ............. cp. 8
EMBI + Spread 4149 33 183 126.3
MTC (BB/BA2/BB+)
WMHavKaTMBHbIE cnpeapl Mo nHdopMaLMM MHPOPMaLMOHHOTO areHTcTBa Debtwire, MTC 65113Ka K Nofy4eHnto paspelueHms ot
NOHIOOHCKOro Cyfa noracuTb B siHape 2012 r. cBon eBpoboHasl 06beMom 400 MIH L0, HaNpsMyio
600 340 MIHBECTOPAM. ..ttt ee ettt ettt ettt et et e e h bt e ettt e ekt e ettt e et et e e e e e cTp. 8

200 A /_\'\\ 2  A®K «CUCTEMA» (BB /BA3/BB-)

400 A®K «Cuctema» otdmTanack 3a 3 k8. 1 9 Mec. 2011 r. no US GAAP. Y4uTbIBasA, Y4TO OCHOBHbIE €04~
350 190 K1» XONAWHra y>e onybnmkosany CBou pesynbTaTkl, MOKa3aTenu KOMNaHuW He npenogHecn 6onb-
300 LUNX CIOPMNPU30B y4acTHMKaM pbiHka. OTHowweHWe YucToin gonr/OIBDA cHusmnocs go 1,5 no nrtoram
250 140 SIHBapsi—CeHTA0ps. Ham Hanbonee nHTepeceH Bbinyck ADK CuctemMa 03, ooiiiiiiiiiiiieee cTp. 9
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MocaHepro npeacTaBmno GurHaHcoBble pe3ynbtatel No MCPO 3a 3 kB. 1 9 mec. 2011 r., KOTOpPbIE,
KaK 1 0XWAanoch, Okasanvck ymMepeHHo cnabbiMu. KosdduumneHt Jonr/EBITDA cHusmncs no ntoram
9mec. 2011 r1.000,6 0,7 8 1 n/r. Mbl HEUTPaNBHO OTHOCKMMCSA K BbIMYCKaM KOMMNAHUN. ... cp. 9

NPKYTCKAS OBJIACTb

WHAnKaTOopb! AEHEXHOrO PbiHKA S&P MOBLICKIO NPOTrHO3 Pa3BUTUA PEVUTUHIA, YYUTLIBAA YNydLLeHe (PUHAHCOBOTO NOMOXEeHWA per1o-
2000 85 Ha. PbIHOYHbIN AONT VIPKYTCKOM OBNACTU HEMMKBULEH. ..ocvvvieeieeceie e crp. 11
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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

EBpona octaeTcsl B LleHTpe BHMMaHusA. HoBocTHoW oH B EBpocoiose, CknagblBaloWMNCa BOKPYr MpoekTa MpeaoKeHHOoro
Fepmarven n OpaHumen OIOOXKETHOro nakTa, OCTaeTcsl KpamHe HeraTMBHbIM. MoMumo LLBeumn n Yexun, C camoro Hadana
He NPOSABMBLUMX 3HTY3Ma3Ma, MPaBUTENbCTBO VpnaHomwn 3afBWNO, 4TO, BO3MOXHO, BecHow 2012 r. BbiHeCceT BOMPOC O
HanoroBoM Colo3e 1 NpebbiBaHMM B eBPO30HEe Ha pedepeHayM, KOTOPbI MOXET NPUBECTU K HeraTUBHOMY pe3ynbTaTy. Monblua
n OUHNFHOMS, MHOrMe rofbl MPOBOAMBLUME YCTOMYMBYIO OIOLXKETHYIO MOMUTUKY, TakXke BbICKa3asM CBOWM COMHEHUS
OTHOCUTESIbHO peasn3yeMoCTV NpeasiaraeMbiX MiaHoB U LOCTaTOYHOCTU KOHTPOSMbHbIX MeXaHW3MOB. [JOXOAHOCTb Ha MepBUYHOM
ayKkumoHe no obnuraumsM UTannm BHOBb BbIPOC/a A0 CAMOrO BbICOKOro YpoBHA ¢ 1997 r. Ha doHe BbICOKOro cnpoca Ha US
Treasuries 1 rocyaapcTBeHHble obnuraumm FepmaHum. EBponerickne HOBOCTUM MPOAOMXKAT AaBWUTb Ha PbIHOK B Onuxkawiuve
Hefenu, faxe HeCMOTPS Ha HeKOTOpOe MpefnpasfHNYHOe 3aTuLlbe. MybnnKyeMble CerofHs M 3aBTpa AaHHble Mo MHMSLMN B
CLLIA — camble BaxkHble Ha TekyLLer Hegene, HO OHW BPsiA v ByayT CEHCALMOHHBIMU.

Poccuiickme eBpoGoHAbI OcTatoTcs nof AaBneHnem. Ha hoHe BANOW AVHAMVKN MUPOBBIX PBIHKOB, @ Tak>Ke CHMXKAIOLLIMXCS
LeH Ha HedTb poccumnckne eBpoOOHAbBI NOKasanu B Cpefly YMepPEeHHyo oTpuLaTenbHyO nepeoleHky. Russia’30 B TedyeHWe aHs
noTepsna B LeHe nopsaka 50 6.1n. 1 TopryeTcs ceryac ¢ BOXOAHOCTbIO 4,75%, 4TO COOTBETCTBYET Cripeay B pa3mepe 280 6.1. K
US10Y. 310T cnpen Ha 8 6.M. WwWnpe 3HaYeHUs BTOPHWKA 1 Ha 706.M. — ypOBHSA NO3anpoLLioro NoHeaenbHMKa, KOrAa Ha pblHke
Ha4yanocb ABMXKEHWe BHM3, MPOAOMKaloLleecs A0 cMx nop. Bcio 3Ty npeMuio B cnpefe MOXHO OTHeCTW Ha cyeT pocTa B P®
Cneundunyecknx pUckoB, NOCKONbKY CYBEPEHHbIN JOAr bpasunum n Mekcrkn TopryeTca cemy4ac Ha Tex Xe YPOBHAX, YTO W
NoNTopbl Hepenu Hasad. log puckamy Mbl B JaHHOM CJlydae MofpasyMeBaeM He TONbKO MONnTUYeckne npobnemsl, HO U
pacTylime noTpebHOCTU NPaBUTENbCTBA B AONTOBOM (MHAHCMPOBaHMU. HanoMHuM, 4to B 1 kB. 2012 1. MUHMWH nnaHupyeT
pa3MecTUTb HOBble CyBepeHHble eBPOOOHALI B MHOCTPAHHOW BasloTe, OPUEHTUPYSCh Ha AnunHy HGonee 10 net. Mpw 3ToM obLWwmiA
06beM HOBOro rocyfapCTBEHHOrO [OSra, KOTOpbIN HeobXoAMMo OyLeT NpuBfeYb B CliefylolwemM rofy, ecim He UCnonb3oBaTh
MMeloLLMecs pe3epBbl, COCTaBNAeT NpubnnsntensHo 1 TpaH pyd. VIMeHHO no3ToMy MUHMWH B nocnefHee BpemMsi NpUHMMAN
aKTVIBHble Mepbl MO Pa3BUTUIO PbIHOYHOM MHPPACTPYKTYPbI, B HaCTHOCTM paspelleHne Ha Toproemio OM3 Ha hoHO0BOV cekLmn C
Hadana 2012 r., a Takxke OXMAAoLWNNCA B cepefivHe roaa 3anyck Toprosnm OD3 yepes Euroclear.

KoHBepTupyemble 6ymarn TMK octatoTca KpariHe HepooueHeHHbIMU. Boinyck TRUBRU'15 (B+/B1) saBnsetca cendac,
HaBepHoe, CaMoW MpWBReKaTeNlbHON AJiIS MOKYMNKK Oymaror B CerMeHTe KOpropaTMBHbBIX eBPOOOHAOB, BKOYas OaHKW. DTu
obnuraummn TopryioTcs cenyac npnbnmantensHo no 94% ot HOMMHaNa — 1 3To NPY TOM YTO MO BbINyCKY NPeayCcMOTPEeH MyT-
OnuMoH B deBpane 2013 r., 4O KOTOPOro OCTaeTCs NULLb YyTb Oonee rofa. MNockonbky Oymara Obia pa3MellieHa B npedblayLwnii
KPU3WNCHBIWN NEpUOA, Yy Hee, HeCMOTPS Ha BO3MOXHOCTb KOHBEpTaLMM, O4eHb HEMnoXou KynoH B pasmepe 5,25% roposbix.
loxonHoctb TRUBRU'15 Kk nyT-onumoHy npeBbiwaeT cerndac 10%, npu 3TomM oHa NpUBAN3nTeNIbHO paBHa JOXOOHOCTM APYroro
Boinycka TMK — TRUBRU'18, oObl4HbIX eBpoboHAoB (6e3 KoHBepTaumm) C mnoraweHvem Yepe3 6 neT. Kak MOXHO Obino
3aMeTUTb, Mbl HUTAE He YNOMSHYIM CTOMMOCTb OMLMOHa Ha KOHBEpPTaLMio, KoTopas No onpefeneHuntio Gonblue Hyns, OgHaKo
MOJSTHOCTbIO UTHOPUPYETCS cervac MHBecTopaMu. A Beab MMeHHO Onarodapst aTomy onumoHy TRUBRU'15 ctounn 117,5% ot
HOMWHana He fanee Kak B anpesne Tekyllero rofa. Takum obpasom, ecnn Kynute BGymary cerdac, TO MOXHO KakK MUHUMYM
MONYYNTb ee [OXOAHOCTb K MyT-OMUMOHY Yepe3 rof, a B CJlydae BO30OHOBMIEHWS POCTa pbiHKa akUUid M3BReYb BbIrogdy W13
noTeHLMasa pocTa 3a CHeT yBENNYEHNA CTOMMOCTM ONUMOHAa Ha KOHBEPTALMIO.

AHTOH Tabax, CFA, tabakhav@uralsib.ru
Amutpunt AyakuH, CFA, dudkindi@uralsib.ru
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BHYTPEHHMM PbIHOK

Topru O®d3 BHOBb npownu 6e3 TpeHpa. locne HeCKONbKUX OHEM CHUXEHWUS BYepa Ha PbIHOK rocOymar BepHYMcb
noKynaTteny, ofHako HEKOTOPbIE BbIMYyCKW MPOAOXKUAN AelleBeTb. Cpasy OTMETUM, H4TO 0ObeMbl TOProB B Hanboree NMKBUAHbIX
bymarax — O®3 26204 n O®3 26206 - BLIPOCAN B pasbl, OAHAKO WX KOTUPOBKM MOBBLICUANCL COBCEM HE3HAYMUTENbHO.
TpexneTtHne OP3 25076 notepsnu B LeHe 47 6.0., YeTbipexnetHne OP3 25075 cHM3UNNCL Ha 1,4 n.n., npuyemM o0beMbI B 3TUX
BbIMyCKax MPEBbICMNIM CPefHee 3HaYeHVe 3a MocnefHWe HecKonbko AHeW. B uenom nonoxurenbHasd LeHoBas AMHaMMKa
Habnofanack B Oymarax ¢ bonee KopoTkon flopauuent. Byepa Pocctat onybnmkoBan TpafWUMOHHbIE AaHHble MO HeLenbHOM
NHONAUMU — MHAEKC noTpebuTenbckmx LeH ¢ 6 no 12 gekabps BHOBb BbipoC Ha 0,1%. Takum obpa3om, C Havana ropa
MHbNSUMS cocTaBuna 5,9%. YXOAAWMA rof MMeeT BCe LIAHChl BOWUTM B UCTOPWIO Kak rof C CaMOW HWU3KOW UHMNAUMen
MOMeHTa pacnaga CoseTckoro Cotoza. Cenyac cnpep natunetHx OM3 k ABeHaALATUMECAHHOM UHMAALMM COCTaBNSET NopaaKa
120 6.n. PeanbHble NONOXWTENbHbIE AOXOAHOCTM — 6Gonbluas pedkocTb, M AAHHOM BO3MOXHOCTBIO MOTMYT BOCMOMb30BaThCS
MHOrVie MHBECTOPbI, 3aVMHTEPEeCOBaHHbIE B COXPaHEHWN CBOWMX CpeacTB. OTMETUM TakXe, Y4TO Mbl He OXWOaeM MOBbILLeHMS
cTaBok Lb B bnvxaniuee Bpems.

Fasnpom6aHK MOHMXAeT OPUEHTUP U 3aKpbiBaeT KHUFY paHblle OOBSABMEHHOro cpoka. B HacToAwMi MOMeHT
Fasnpombark (BB+/Baa3/-) npoBoaMT cOOp 3asiBOK Ha pa3melleHre HOBOrO TPexXIeTHEro BbiMycka OMPXKeBbIX 0bnMraumn
cepum BO-04 obbemom 10 mnpa pyd. M3Ha4anbHO OpUEHTUP MO CTaBKe KyrNOHa HAaxogamncs B AuanasoHe 8,25-8,75%, 4To
COOTBETCTBOBANO JIOXOAHOCTM K odepTe Yepe3 oanH rog B pasmepe 8,42-8,94%. Byepa GaHK MOHM3WUN BEPXHIOO rpaHULy
OpUWEeHTMpa Mo KynoHy Ha 25 6.n. fo 8,25-8,5%, 4To npegnonaraet AMana3oH AOXOLHOCTW K roAoBOM odepTe B MHTepBase
8,42-8,68%. Kpome TOro, KHWra 3asBOK 3aKpOETCH yXe CerofHs, Ha AeHb paHblle 3annaHMpOBaHHOIO Cpoka. B Hawem
exelHeBHOM KOMMEHTapuu oT 13 fekabps Mbl OLEHUNN CMPaBeMBYIO OXOLHOCTb HOBOMO NpeasioxkeHus oT FasnpombaHka —
Onvxe K BepxHen rpaHuLe MapkeTMpyemMoro amanasoHa. BeposTHo, cnpoc Ha Bymary okasancs BbICOKMM, YTO OTHaCT MOXKeT
OBOBACHATBCH OTCYTCTBMEM Donee AOXOMAHbIX anbTepHaTVB Cpedm rocbaHkoB Ha AaHHOM oTpeske Aiopaunn. Kak cnegcteuve,
XOPOLNM anneTUT MHBECTOPOB, MO-BMAMMOMY, W MO3BONWA OPraHM3aTopaM MOHWM3UTb BEPXHIOIO FPaHvLYy OpUeHTMPpa W
cokpaTUTb Mnepuof cOopa 3asBOK. VHBeCcTopaM, KOTOpble 3aMHTEpPecOoBaHbl B MOKyrke Oymar rocbaHKoB, Mbl COBETYEM
NPUCMOTPETLCA K NPOXOASALLEMY B AaHHbIM MOMEHT pa3MelleHnio aeboTHoro seinycka 100-npoueHTHOW «goykmn» BOba MCM
BaHka (BBB/ Baa2), opueHTUp No AOXOAHOCTM KOTOPOro K odepTe Hepes ABa rofa coctaenseT 9,20-9,99%.

Onbra CtepuHa, sterinaoa@uralsib.ru
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OEHEXHbIA PbIHOK

an/I3HaKI/I BOCCTaHOBJ1€eHUA NTUKBUAHOCTU

JINKBUAHOCTb BbIrNAAUT Gonee yctomumBomn. CerofHs NMosBUIMCE HOBbIE MPU3HAKM YIYYLIEHWUS CUTYyaUMU C IMKBUOHOCTBIO.
ObbeM cpeacTB Ha cyetax LB PO npmbnuanncs Kk otmetke B 1 TpnH py6. CraBkv MBK CHU3MAMCL, paBHO Kak M 0bObeMbl
onepaunin PEMO 1 cTaBkK MO HUM. YPOBEHb NIMKBUAHOCTM Cemvac AOCTaTOYEH, HYTO XOPOLIO AN1A Havana nepuona HanorosbIx
nnatexen. OCTaTKM Ha KopcHeTax KPeauTHbIX opraHM3aumm B baHke Poccumn yeennumnumce Ha 37,5 mnpg py6. no 901,7 mnpga
py6., a penosutbl GaHkoB B LIB cokpatvnnch Ha 5,9 mnpa pyo. o 97,3 mnpa py6. CraBkn MexOaHKOBCKMX KpedmToB
M3MEHWIUCb pPa3HOHAMPaBEHHO, OOHAKO CAaMOe 3Ha4YUTeNbHOE CHUXEeHWe MPOAEMOHCTPYpOBana MHAMKATUBHAA CTaBka
MosPrime no ofHoAHEeBHbIM KpeamTam, notepss 23 0.M1. U onyCcTMBLUNCL 10 5,74%. O6bem onepaumi PEMO ¢ LieHTpobaHKoM
ynan Ha 81% OTHOCUTeNbHO MpenblayLien ceccum n coctasun 177,5 mnpg pyd. OgHonHeBHble ctaBkm PEMO Takxke nownm
BHW3, NPW 3TOM CPefHAs CTaBka onycTinack Ha 34 6.n. 10 5,46%. CerofHs C ynnatbl CTPAaxoBblX B3HOCOB HAYMHAETCA Nepuos,
HaNOroBbIX MnaTexewn, YTo CO34acT LOMOMHUTENbHOEe AaBMeHWe Ha NUKBWMAHOCTb. OJHaKo B CKOPOM BPEMEHW OXMOaeTcs
yBenu4eHne OIOLXKETHbIX PAaCcXOAOB M, COOTBETCTBEHHO, MOCTYM/eHMe OOMOMHUTENbHbIX CPeAcTB B OaHKOBCKYIO CUCTEMy, B
pe3synbTate ctaBkm MBK MOryT octatsCd Ha MecTe Ui HeMHOIo NoAPacTU.

CoBOKynMNHble cpeacTBa 6aHKkoB B LIB PD, mnpp, O6bem onepauuin PEMO c LIb n ogHoaHeBHbIe
py6., u ogHOopgHeBHas ctaBka MosPrime, % ctaBku no PEMO n Ha MIBK

O6bem PEMO c LB, mnpg. py6.
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Pyonb oxmpaemo ocnab. Byepa pybnb nonnancs HeraTMBHOMY HacTpolo pbiHKOB M Ha MMBB nofelueBen OTHOCKTENBHO
fonnapa Ha 23 kopenku go 31,82 py6./nonn. C 4pyron CTOPOHbI, eMy yAanocb 0TOPOCUTL eBPO Ha 39 Komneek U 3aKpbITbCs Ha
otMeTke 41,34 py6./eBpo., Takum obOpa3oM, OMBanioTHas KOp3MHa MofelleBena Ha naTb korneek fo 36,1 py6. Ha BanioTHOM
PbIHKe eBPO 0cnab Ha hoHe HeLOBOMLCTBA MHBECTOPOB TEMMAMM Pa3peLLEHWs LONrOBOro kpusmca B EBpone 1 B4epa obBanunncs
[0 MVHMMYyMa C Havana roga — 1,299 ponn./eBpo, 0flHaKO CErofHs eBponenckas BasoTa NposBAseT CTabubHOCTb, BNPOYem
KakK 1 Jonnap, MHOEKC KOTOporo Bblpoc Bcero Ha 0,4% B xofe BYepallHen ceccun. CbipbeBble KOTUPOBKM YLWAN B MUHYC Ha
(hoHe 3aMefiNeHNs pocTa KUTAMCKOW 1 AMNOHCKOM 3KOHOMUK: Brent ynana Ha 4,7 %, a MecsiyHble dbtodepcbl Ha WTI npocenu elue
rnybxe — Ha 5,6 %, 30n0T0 NoTepsno 3,5%, onyCcTMBLIMCL A0 NATUMECSYHOro MnuHMyma 1570 gonn./yHums. CerogHs HedbTb
KoppekTMpyeTcs BBepx: Brent oTbirpana 1,3% go 105,3 ponn./6app., a WTI nogpocna Ha 0,8% u Topryetcs y oTMeTku 95,2
fnonn./6app. CerofHa HacTpoW PbIHKOB MO-NPEXHEMY MEeCCUMUCTUHECKUI, Y Mbl OXMAAEM, HTO PyOb NPOOOIXKUT CHUXEHME U

OyLeT ToproBaThcs B AmanasoHe 31,9-32,0 py©6./gonn.

CM. Ha cnenyioLe cTpaHuLe.
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Kypc eBpo oTHOCuTenbHO ponnapa CLLUA

Kypc py6./nonn. n nHaekc ponnapa n pybns
VHaeke gonnapa (kypc Aonnapa fo OTHOLIEHWIO K LIECT
OCHOBHbIM BANIOTaM Mupa), % 142 ] e [l0N111. CLLA/EBPO (N1€B. LUIK.) - 40,0
81— Kypc ponnapa CLUA, py6./sonn. (npa.. Luk.) 33 140 J Py6/espo (npa. k) 408
80 ' L 41,0
- 32 1,38 4
79 4 t 415
7 | L 31 1,36 - L 420
77 ] | %0 1.34 L 425
76 1,32 4 L 430
75 r® 1,30 \ 435
e .
§ 33 3888585888 ¢ ¢ & & 8338355558888 8&E%
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WcroyHmku: Bloomberg, MMBE UcroyHmkm: Bloomberg, MMBB

HaTtanbsa MaviopoBa, mayorovang@uralsib.ru



HOBOCTU SMUTEHTOB

Cea3b-Bank (BB/-/BB)
OpI/IEHTI/Ipr BbIMNMAAAT HECKOJIbKO arpeccMBHO

BosBpalueHue Ha NokasnbHbIN pPbIHOK. Byepa CBA3b-baHK OTKpbIN
KHAFY 3afBOK Ha y4YacTMe B pa3MELLeHWM HOBOMo BbIMycKa
Knaccuyeckux obnuraumin cepum 03 obbemoM 5 mnpa py6. Mo
BbIMYCKYy MpefycMoTpeHa odepTa 4Yepe3 OOWH rof, OPUMEeHTUPbI Mo
CTaBke KyrnoOHa HaxogsTcs B AuanasoHe 8,5-8,75%, udto
cooTBeTCTBYeT poxodHoctn 8,68-8,94%. VYpoBeHb KpedWTHbIX
PEVTUHIOB 3MUTEHTa MO3BOMAET BK/IOHYUTL BbINYCK B NOMOapAHbIN
cnvcok LB, Y CBa3b-baHka Oonblie HeT B obpalleHun pyoneBbIx
obnuraunmn, npegplayLWMn  BbiNyck Obin  MoralleH B anpene
HbIHELLIHero rofa.

KopnopaTnBHbIi GaHK cpegHero pa3mepa, NMOAKOHTPOJSIbHbIN
B3By. CBs3b-baHk BxoauT B TOM-25 poccnincknx HaHKoB, pasmep
ero aktmeoB — 206 mnpg py6. (no PCBY Ha 1 Hosbps). B 2008 1. B
pamkax npouenypbl CaHaumm KoHTponb Hag CBA3b-baHkoM nepeluen
K B3by, 4TO NO3BONMAO PEUTMHIOBLIM areHTCTBaM MpPUCBOUTb
NepBOMY [OCTaTO4HO BbICOKME AN1A ero (DMHAHCOBOrO MOMOXEHMS
KpeauTHble peTuHrn («BB» oT S&P 1 Fitch). OcHoBol busHeca HaHka
ABNAETCA KPEAMTOBAHME KOPMOPaTUBHbIX KIAMEHTOB, Ha PO3HMLY
npUXoaouTCca Nnb 9,2% BblAaHHbLIX KPeauUToB. B TO Xe Bpems Mbl
OTMEYaeM BbICOKYIO KOHLEHTPauuio KpeauTHoro noptdens no
KPYMHbIM  33aeMLUMKaM: KPeauTbl TPeM KPYMHeWWWM KAVEeHTaM
coctaBnaT 28,4% COBOKYMHOrO MopTdens, KpeauTbl elle OecATr
KpynHenwmm — 25,3%, 410 OenaeT 3aBUCMMOCTb On3Heca BaHka oT
3TNX 3aeMLLMKOB YPe3BblHaNHO BbICOKOW.

KauyecTBo akTUBOB yny4LLaeTcsl, MapXKa U peHTabenbHOCTb HU3KMe.
3a npolwefwee C MOMeHTa cCaHauuMu Bpemsi ©OaHKy y[anocb
pa3obpatbCcsi C  Ka4ecTBOM OONA  MPOCPOYEHHbIX ¥
NHOMBUAYaNbHO 0beclieHeHHbIX KpeamUToB CHM3unacs ¢ 44% B 2009
r.no 9,3% s 2010 r., Hopma pe3epsnpoBaHMs Ha KoHel, 1 n/r 2011
r. cocTaBuna cpefHue ans cektopa 6,0%. Npu 3TOM ypoBEHb YUCTOM
npoueHTHOM Mapxu CBA3b-baHka Ha MPOTAXEHWUWM nocnegHWx net
OCTaeTcs  JOBOJIbHO 3,6-3,7%, paBHO KaKk U
onepauyoHHas 3PdeKTMBHOCTL — OTHoWeHWe Pacxopbl/doxoabl
konebnetcs B npepenax 75-85%. Kak cnepcteune, 2010 r. BaHk
3aKOHYMN ¢ yObITKOM, a no utoram 1 n/r 2011 r. nokasan 6nm3Kyio K
MUHUMYMY peHTabenbHoOCTb KanuTana u aktmeo — 1,7% u 0,2%
COOTBETCTBEHHO.

aAKTMBOB!

HN3KUM  —
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KnioyeBble q)I/IHa HCOBbI € NMoKa3aTtenun

Cesazb-baHka

MCQO, MnH py6.

Yncble npoL. foxoab!
Yncble Kommee. Joxombl
[Joxop ot onep. ¢ LeH. Gym.
[oxop ot onepaLui ¢ uH. Ban.
[oxop ot nepeoww uH. Ban.
CymmapHble onepal. OX.
OnepaLoHHble pacxoabl
Pesepabl

Yucras npubsinb

[leH. cp-Ba ¥ 3KBMB.
Cpeacrtea B 6aHkax
LieHHble Gymarn
Kpenutbl knveHTam
OcHoBHble CpeficTBa
Mpoune akmebl
AKBbI

Cpencrea GaHkoB
Cpencrsa gmanieckix nuLy
Cpencrea kopn. KIMEHTOB
[onrosble LieHHsle Gymarv
Mpoumne obs3arenscTea
Cy6opavHup. 3aiiMbl
CobeTBeHHbIN KanuTan

Koaghpuuuenmsi

Yucras npou, Mapxa, %
ROAA, %

ROAE, %

Mpocpouka, %

Mpocpod. MuHanen, obecl.
kpeauTbl, %

Hopma pesepsup., %
[lloctat. kanmTana | yposhs, %
Obiyas gocrar. kanutana, %
Kpenurbi/lenosutsl
Pacxonbi/oxoabl, %

2009
3780
655
10 295
692
(1984)
13747
(4 695)
(21218)
(71 302)

32 410
1176
28 M1
50 549
983
1498
115 557

4101
7028
4267
13724
812
26104
21118

36

6,9

440
334
236
469

1017
34,1

2010
4742
953
1852
(180)
121
7847
(5713)
26
(118)

27 443
9691
47 387
78 042
939
2333
165 836

7217
13 657
84 642
3517

619
25 507
20 677

38
()
(0.6)
0.1

9,3
89
17,6
35,6
79,4
72,8

3 mec.11
1359
182

465
(224)
238
2049
(1424)
7

604

27 745
9398
36 176
85790
R4
2917
163 010

3180
14 292
96 204

2015

601
25517
21201

39
1,5
1,5
H.A.

H.O.

6,8
18,9
37,8
71,6
69,5

6 mec.11
2742
358

116

(65)

84
3367
(2 875)
(200)
180

15090
4831
42 564
99 101
1029
3242
165 857

6925
14 288
% 977

2721

719
25459
20 768

37
0,2
1,7
H.4.

H.4.

6,0
16,0
32,0
90,7
85,4

WICTOYHUKM: OTHE THOCTb KOMIaHuy, oeHka YPATICUba

OcHoBa ¢0Hp,v|posaHm| — cpeacrtBa KJIMEeHTOB. 3aBncnMoCTb CBA3b-baHka OT ONTOBbLIX MCTOYHWKOB q)OH,EI,I/IpOBaHI/IFI ABNAETCA

04eHb HW3KOW, MOCKOJIbKY OCHOBHOM 00beM CpefAcTB AN PUHAHCMPOBAHUS COBCTBEHHOW AEATENIbHOCTM OaHK MpWBREKaeT y
CBOWX KJIMEHTOB, UX AONS cocTaBnseT 75% obs3atenscTs OaHka. Eule 18% npuxoamtcs Ha cybopanHMpoBaHHble KpeauTbl BOba
c norawennem B 2019-2020 rr. C opyron CTOPOHbI, CPEACTBA AECATU KPYMHENLLMX KITMEHTOB COCTABAAOT 3Ha4uTeNbHble 44,4%
OT COBOKYMHbIX. Y4MTbIBAS TakxKe BbICOKYIO KOHLEHTPaUMIO KpeanTHOro noptdens 6aHka no Kpeamtam KpynHeNWMM KIneHTam,
ero 4enTenbHOCTb B BbICOKOW CTeMeHU 3aBA3aHa Ha OTHOLLIEHMAX C HECKOMBbKVMM KPYMHbIMY KOMMAHUAMMU.

BbicOKMEe [0CTaTOYHOCTb Kanwutana v NUMKBUAHOCTb. Cpean CUMbHBbIX CTOPOH (MHAHCOBOro npoduns Ceasb-baHka Mbl
OTMEYaeM BbICOKME A0CTAaTOMHOCTb Kanutana (32%) v NMKBMAHOCTL OanaHca (OeHexHble cpedcTBa coctaBnsioT 9,1% ot
aKTMBoB OaHKa 1 ¢ BOMbLUMM 3aMacoM MOKPbLIBAIOT 0DA3aTENbCTBA MO OONITOBbLIM LieHHLIM Bymaram). B To e Bpems B TeKyLmMX

6
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YCIIOBUSIX CTPYKTYpa akTUBOB DaHKa MpefcTaBfseTcs HaM AOBOSIbHO PUCKOBOM, MOCKOSbKY 25,7 % akTMBOB DaHKa MpUXoamTcs
Ha LieHHble Bymaru, KoTopble MOryT CTaTb UCTOYHWKOM HeraTMBHOW nepeoLeHkn Bo 2 n/r 2011 r. XoTs BblCOKas KanuTtanmsaums
ocTaBnsieT 6aHKy onpeaeneHHbI 3anac NPOYHOCTH.

OpureHTUpbI BbIMMAAAT HECKONbKO arpeccMBHO. B LienioM Mbl oLeHrBaeM puHaHCoBbIM Npodunb CBA3b-baHka Kak AOBOMIBHO
YA3BUMBIN 1 B BbICOKOW CTEMeHU 3aBUCUMBbIA OT noanep>Xku B3ba. Mo3ToMy opueHTUpbl MO AOXOAHOCTW, NpeanonaraloLme
npemMuio Bcero nuiib 0—25 6.0. K BepXHEW rpaHuLIe pa3MeLLaiollerocs B HacTosLee BpeMs Bbinycka BTE, npeactaBnsoTcs Ham
Yyepecyyp arpeccmBHbIMW. BmecTe € TeM Mbl He KCKIoYaeM, YTO AaHHbIA BbIMyCK MOXET HaWTW CNpoOC Yy WMHBECTOPOB, He
MPUHUMAIOLLMX BO BHUMaHMe CaMOCTOATENbHbIV KPEAUTHBIN NPOMUIb SMUTEHTA U OPUEHTUPYIOLLMXCA UCKIIIOYUTENBHO Ha ero
CBfA3b C Kopnopaumen BIb.

OpI/IeHTI/Ipr BbIrNAaAT HECKOJIbKO arpecCcMuBHO

PybneBble obnuraumm 6aHKoB No cocTosHMio Ha 13 gekabpsa 2011 T.

1 o
30 @ BHewnpBank-1
o KE[P BO-1
@ TarcoHab BO-3
® Brewnpbatk 5O-1
20 © Peand o Kpaive 50
' MKB 50-4
® Pocgopbatk-1
® PICB-3
® TatdoHab-6
OTN BaHk-2
Bocrdkenp B0-2 ® MKB 5O-1 b
TaTd)OHqE.EO-1 ® © CKEEEO4
10 1 ® PenKan-2 ® Cynoctpb-3
= ® © /uBToprb BO-1
g Boct3kenp 5O-5 ® OTM bark 50-3
H ® CKb b BO-5
5 ® Tpomcsb 50-3
5 ® PycCrang BO-1 »
g ° I'n063KcEO-1. PICE4
2 ® HauCraHg-1
S 10,0 - ® JIOKO baHk-5
€ ® Hosukom-1
; ® XKob 50-1 ® TKE-2
- ® MOM BaHk-8 MCN B
g ® TarcoHpb-5 MKE-6 . PocBaHEBO-S ) Cl Bak Nensakpeur-6
] 4 ® ¢ KpenEspb-6
g MKBS o CkBBBOS XKOB BO-3 AnsbaBatic
= BauCM6E0-2 ® LientplHe BO-5
3 ﬂeTpOKOMM?JJL{-5 o LlentplHs 50-1 o Paiibbaiiser-4 ® PCXB-14
90 7 KOB-6"Caaap-Bank-03 | goMeEE-b CX5-05
0 TOKO Bark 5O-1_ @ 3enut BO-3 EAEP-3 §CXB05 ¢ EABP@ TparcKpens-6 ® PCXE-12
e ® 9 Homoc-11 BaHkCI6 6O-4 CXB-03
(] J(KG’ a [
PycCrann-8 SHILT-5 3enuT 50-6 Hofloc-12  ©PCXE-
Asanrapa-3 o ¢ o6 o MOM Bark BO-1 ® TpaxcKpeab 50-1
Mepeobark 50-1 ) o eHTPIHE-Z bMHB-08 T o ® PCXB-07
P Mpowcab-5 PyCd)VIH;gg M: PCXB-08 Homoc 50-2 ® [T5 BO-1
3ewTEO-1 ¢ @ Homoc-09 o PCXB-11 @ 53508 ® HauKan50-3 oPCXE-13
°
Howoo B0- MAM Bare-7 PycdmHB 50-01
80 1 ® BankMockebl-2 o ® BTES
o6k BO-3 pexE B0-50 PCXE-09 g BTE EO-5
Tno6ake 602 o AxBapc-5 ® [letpokommepy-7 502 o mMBgO-2
° ® ® PCXB BO-1
PCXBB0-6  PocBatik 5O-1
BTE-6 @ @ BTb24-4
7,0 T T T T T )
0,0 05 1,0 1,5 2,0 25 3,0

MopauduumpoBaHHas Atopauus k ocepre/noraweHuio, ner

UctoyHmkn: MMBB, oueHka YPATICYIba

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru



Gﬂh YPAACMIB | K3MUTAN

Maruut (NR)

Bnaropgaps peanmsauum npenmMyLLecTBeHHbIX NpaB
KOMMNaHus npusBneyeT Ha 125 mnH gonn. 6onblue

CoBOKYMHbIN 06beM NpuBneyYeHHbIX nocpeacTtBoM SPO cpepncTB coctaBuT 475 MAH ponin. Buepa po3HuyHas cetb MarHut
NoABeNa UTOrW peanms3aumm npas Mo NperMyLLecTBEHHOMY Bblkymna akLmi, MOCae Yero 3aBepLunna fopasmelleHne. B pamkax
peanu3aumm npemMyLLEeCTBEHHbIX MpaB KoMMaHns pa3mectut 1 468 634 0OblKHOBEHHbIE aKLMW OOMNONHUTENbHOMO BbiMycka
(1,7% HbiHelwHero kanutana, i 1,6% yBenuyeHHOro) no ueHe 85 mons. 3a akumio (0OMeHHbIM Kypc 3acnKCMpoBaH Ha
yposHe 30,8486 py6./monn.). CyMMa NpUBMEYeHHbIX CPEACTB MOXET AOCTUrHYTb 125 MnH ponn. (obwmn obbem 3asBoK Ha
peanu3aumio NperMyLLECTBEHHbBIX Npas cocTasu 2 596 333 akuuu). PaHee MarHT 0ObsIBUS, HTO Ha OTKPLITOM PbiHKE MMeeTCs
Cnpoc Ha 4,12 MAH aKumMin HoBOro Bbinycka (4,6 % yctaBHoro kanutana v 4,4% yBenu4eHHoro), 3To MOXeT NPUHECTU KOMMaHWN
350 MAH Jonn. npu LeHe AopasMelleHuns 85 monn. 3a akumio. COOTBETCTBEHHO, B OOLUEM CHOXHOCTU MOCTYMNeHUs oT
ZOM3MUCCUM MOTYT COCTaBUTb okono 475 mnH gons. (125 mnH +350 MnH). OcTaBlIMECs Hepa3MeLLeHHbIMU HOBblE aKLN 13
3aperncTprpoBaHHbix 10,8 MnH GyayT aHHYIMPOBaHbI.

HoBocTb MO3UTMBHas, HO HeWTpanbHO AnsA obnuraumm. HoBocTb 006 yBenMYeHWM oObema MpPUBREKaeMbIX CPencTB
no3nTMBHA ANS KpeguTHOro npoduns MarHuta, MOCKOnbKy BCe 3TW CpedcTBa MOMAYT Ha peanu3aumio WMHBECTULMOHHOW
nporpammsbl Ha 2012 r., oO6bem KOTopow 3annaHnpoBaH B pa3mepe 1,0—1,4 mnpa gonn. CornacHo HalmMM nporHo3am, EBITDA
KomnaHum B 2012 r. coctaBut 1,38 Mnpa Aons., — TakMm 00pa3oM, yxe B CieflylolweM rogy KOMMaHms CMOXEeT HavaTb CHXATb
[ONroBYlO Harpy3ky, KoTopas B CNefcTBME BbICOKOW MHBECTULIMOHHOM aKTMBHOCTY MarHuta Bbipoc/ia 3a NocnefHue nontopa
rofa NpakTU4YecKn C HyneBoro 3HaveHnsa 0o 2,3. B To ke Bpems MonoxuTtenbHble Ans KoMnaHum ntorn SPO edBa nn okaxyT
BNMSHME Ha KOTMPOBKWM ee obnuraumii BBUAY WX OYeHb HWU3KOW NMKBUOHOCTU. EAMHCTBEHHbIN BbINYCK, B KOTOPOM CAENKM
NPOXOAAT [OCTAaTOYHO PErynspHo, — 370 MarHuT-2 ¢ noralleHvem B MapTe criefytoLero roga. lNpwy goxogHoctn nopsaka 8,7 %
Mbl CHUTaeM BbIMyCK NPUBMEKATENbHbIM ANS YAEPXKaHWS 00 NoralleHus, O4HAaKo COMHEBAEMCS, YTO Ha PbIHKE MOXHO HaNTK
OonblUon 06BbEM 3TUX 0bnUraumn.

Hagexaa MeipcukoBa, myrsikovanv@uralsib.ru

IMITC (BB/Ba2/BB+)

TexHnuyeckoro pecdonta no MTS'12, ckopee Bcero, yaacrcs nsbexarb

Hdep>xaTtenu eBpoOGOHAOB MOIYT B3J,0XHYTb CMOKOMHO. [10 AaHHbIM MHMDOPMaLIMOHHOrO areHTcTBa Debtwire, MTC 6rnm3ka K
NONy4YeHWIO OT NOHAOHCKOrO CyAa pa3pelleHus noracutb B sHBape 2012 r. ceon eBpoboHAbl obbemom 400 MNH Lon.
HanpsIMylo MHBECTOPaM, MUHYs apecToBaHHble cyeTa MTS Finance. HanomHMM, 4To Npobnembl BO3HUKIM Y KOMMaHWUN B Havane
HbIHELWHero rofa, Korga Bbicokvn cyn JIoHOOHa 3aMopo3wn akTvBbl «godkm» MTS Finance B obecnevenve ncka Nomihold
Securities no Bonpocy BbiNnatel YyTb Oonee 200 MAH JONA., KOTOpble, MHEHWUIO UCTUA, NpuduTatoTca ¢ MTC 3a ocTaBLuMecs
49%Tarino Limited, BnageBLUe Koraa-To KUPrM3cknm cOToBbIM onepaTtopoM Bitel.

KomnaHusa He Gpocuna MHBeCTOpPOB. TakmMm 00Opa3oMm, BO3HWMKMA OMAcHOCTb Toro, 4To MTC He ymacTcs HW BbIMAATUTbL
KYMOHHbIMA [OXO[, HU BOBPEMS MoracuTb CBOW BbiNyck MTS'12, 4To BbI3BaNo Obl HACTymneHWe Kpocc-aedonToB No Apyrum
obs3aTenbCcTBaM KoMnaHuu. OfHAKO KOMMaHWs OnepaTMBHO MPUHSMIa Mepbl K HeLOMNYLLEHWIO TEXHNHYeCKMX AedONITOB: BOBpPeMs
BblMnayMBana KynoHbl Yepes DaHK-areHT 1 LoroBopunack 00 0OTMeHe KOBEHAHTOB MO CBOMM OBAMraLMsiM, NPeanoXmB NPeMuio
nepxatensm eBpoobnumraumn. Kpome Toro, etle 3umont MTC 3asBuna, 410 ecnn aaxe aktmebl MTS Finance, Yepes KoTopyto
NpPOXoAsT BbIMnaTbl N0 eBPOOOHAAM, He ByyT Pa3MOPOXKeHbI 40 NOraLleHus, TO KOMNaHUA NoCTapaeTcs BbINNaTUTb MHBECTOPaM
NX CpefcTBa HanpsaMylo. Tenepb 3TOT BapUaHT CTAHOBUTCA PeanbHbIM, W, COOTBETCTBEHHO, CHWUMAIOTCH PUCKU TEXHUYECKOrO
nedonra.

MpeObloylime Nydbamkaumm no Teme:

22 Hos0ps 2011 T. MTC — CunbHble kBapTanbHble pesynbTaTbl. OT4eTHOCTL Mo US GAAP 3a 3 kB. 1 9 mec. 2011 T.

http://www.uralsibcap.ru/products /download/111122_FI_MTS_9M11%20Review.pdf?docid=11925&lang=ru

tOpuvi FonbaH, golbanyv@uralsib.ru
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ADK «Cucreman» (BB/Ba3/BB-)

LonroBas Harpy3Ka nNpoaoskaeT CHMXKaTbcs. IHTepecHbl obnurauum cepumn 03

OTyeTHOCTb Ge3 ciopnpu3oB. Buepa ADK «Cuctema» ot4mTanach 3a 3 kB. U 9 Mec. 2011 r. no US GAAP. YuuTbiBasi, 41O
OCHOBHbIE «[04KN» XONIAMHIA yXXe onybNIMKOBanM pe3ynbTaTthl, MoKasaTenu KOMMaHUM He npenofHecn 6oMbLIMX Clopnpr3oB
Yy4aCTHUKaM pblHKa. KOHCONMMAMPOBaHHas BbIpy4Ka B OTHETHOM KBapTasie yBenniumnacs b Ha 0,4% 3a kBapTan v Ha 23 % rog,
K rogy 4o 9 mnpg oonn., a 3a 9 mec. Tekyllero roga — Ha 26% rog kK rogy Ao 25,6 mapa gonn. JIeBUHYO OO0 B BbIpyyke MO-
npexHeMy 3aHvMaeT Ou3Hec-efuHWUa «ba3oBble akTBbl». CoBoKynHas gons bawHedTn n MTC B KOHCONMAMPOBAHHOM
Bbipyyke 3a 3 kB. 2011 r. coctaBuna 86%. Kak cneacteume, faxe HebGoOMblLIOE CHUXEHWE Bblpydky ballHedT B OTHETHOM
kBaptane (-1,4% 3a kBapTay) NpVBeNoO K 3aMedJIeHMIO PoCTa COOTBETCTBYIOLLEro nokasatens Cuctemsl. B To xe Bpems
pe3ynbTaTbl HanpasneHUs «Pa3BMBalOLLMECH aKTMBbI», MOKA3aBLUEro CHMXXeHWe Bbipydkn Ha 1,5% 3a kBaptan go 1078 miH
JONN., He OKasanM CyWeCTBEHHOrO BIIMSHWUS Ha KOHCONMMAMPOBAHHbIE MOKasaTenu XonaMHra B CBA3W C HebOoNbWMMU
MacliTabamu B13Heca B laHHOM CermeHTe.

L]

HeGonbwon noteHuuan AMK Cuctema 03. PeHTabenbHOCTb CTabuIM3MpoBanacb, Ha oHe PocTa AeHEeXHbIX MOTOKOB
[LONroBasi Harpyska MOCTEMNEeHHO CHUMXAeTcs. PyKOBOACTBO KOMMaHWMM 3asBWUMO, YTO B Onukanllee BpeMs KPYMHbIX
NpUobpeTeHNA He NPedBUMANTCS, MPOoAaBaTh Kakve-nMbo pa3BMBAIOLLMECS aKTMBbI XONAMHI TakkKe MoKa He MuaHupyer.
OTCyTCTBYET AACHOCTb M B BOMPOCE NOTEeHLMAaNbHOW Npofaxun naketa bawHedtn nHammnckor ONGC, 4To Morno Obl COKPaTUThL
pacxofbl CUCTEMbI Ha Pa3BUTME MECTOPOXAEHUI UM. Tpebca 1 TuToBa. M3 YeTbipex obpallalolmMxcs BbIMyckoB HaM Hanboree
nHTepeceH ADK Cuctema 03, TOprylowmmcs ¢ JOXOAHOCTbIO okono 8,5% u alopauven okono 0,9 roga. YumtbiBas peruTuHr
3MUTEHTa Ha ypoBHe «BB» 1 [,OCTAaTOMHO KOPOTKYIO Alopaumio Oymaru Takas LOXOAHOCTb BbIFMSANT CIMLLKOM BblCOKOW. Kpome
TOro, Ha Halw B3rAsg, BbiNyck obnagaeT MOTeHUManoM pocTa KOTMPOBOK, WM, COOTBETCTBEHHO, CHUXKEHWS LOXOAHOCTEW A0
KPWBOW, Ha KOTOPOW TOPryloTCs ABa APYrX BbiNycKa, TO eCTb Kak MUHUMYM Ha 50 6.1.

MpenbioyLime nydnvkaumm no teme:
22 Hosabpsi. MTC — CunbHble KBapTanbHble pe3ynbTaTtbl. OT4eTHOCTL Mo US GAAP 3a 3 kB. 1 9 mec. 2011 .

http://www.uralsibcap.ru/products/download/111122_ FI_MTS_9M11%20Review.pdf?docid=11925&lang=ru

9 nekabps. bawHedTb — KpeamTHoe Ka4ecTBO MOBbILLAETCSA, HOBbIN BbIMYCK MHTepeceH. OTHETHOCTb 3a 3 KB. M 9 mec. 2011 1. no
MC®O.

http://www.uralsibcap.ru/products /download/111209_FI_Bashneft 3Q11%20Results.pdf?docid=12093&lang=ru

7 nexabps. CUTPOHUKC — Oxumpaaemo cnabble pesynbTaTbl, 06nmraummn HenpuenekatenbHbl. OTY4eTHOCTb 3a 3 KB. 9 Mec. 2011 T.
no US GAAP

http: //www.uralsibcap.ru/products /download /111207 _FI_Sitronics_3Q11%20Review.pdf?docid=12069&lang=ru

MonHbIN KOMMEHTapWn ByaeT onybnrKoBaH B Onvxarliee Bpems.

KOpui FronbaH, golbanyv@uralsib.ru

Moc3uepro (BB/-/-)

Ony6nukoBaHbl pe3ynbTaTtbl 3 KB. 1 9 mec. 2011 r. no MCPO. O6nuraumm HeMHTepecCHbl

CnabbIi POCT MO OTHOLUEHUIO K YPOBHAM roaM4YHOM AAaBHOCTU. Byepa MocaHepro npeactaBmno uHaHCOBbIE pe3ynbTaThl Mo
MC®O 3a 3 kB. 1 9 Mec. 2011 r., KOTOpble, KaK U OXWMAANOCh, OKa3anucb yMepeHHo cnabbiMu. Bbipyyka B Mione—ceHTabpe
CHM3MNacb MO OTHOWEHMIO K npedbiaylieMy kBaptany Ha 21% po 23,4 mnph pyb., 4TO OObBACHAETCS 3HAYUTENbHbIM
CoKpalLlieHVeM noTpebneHns Kak Tenna, Tak 1 SNeKTPO3HePrn Nof BAVSIHMEM CE30HHbIX hakTopoB (3 KB. TPagMLUMOHHO Gonee
Tennbii). Mo oTHowweHuo K 3 kB. 2010 r. Bbipy4Ka NOBbICUNACh NKLLb Ha 3% Ha (hOHe OYeHb XXapKOoro aBrycra NpPOLWIoro roga,
OLLHaKO CHMXXeHMe MPOLaX 3MeKTPO3IHeprun Ha 6% rof K rofly Obilo KOMMEHCMPOBaHO POCToM TapudoB. 3a 9 mec. 2011 1.
Bblpydka MocaHepro Bo3pocna Ha 16% rop k rogy. B xone TenedoHHOM KOHMepPeHUMN PyKOBOACTBO KOMMAHUM NOATBEPAUIIO
MnaHbl yBENUYUTb BbIPYYKY MO UTOraM Tekyllero roga Ha 11% no 161 mnpg pyo.

Pe3koe napeHue peHTabenbHoctn no EBITDA. EBITDA koMnaHWM 3a MIONb—CeHTAOPb yMeHblMnack Ha 59% Ha doHe
CHWXKEHUA TEMMOB COKPaLLeHNs onepaLoHHbIX PacxofoB. Tak, MaTepuanbHble 3aTpaTthl CHU3UAUCHL NWLWb Ha 13% 3a kBapTasn Ao
15,8 mnpg py6., a 3aTpaTthl Ha NepcoHan — Ha 6% [0 2 Mnpg pyb. M xoTs npun conocTaBneHn C YPOBHAMM roAMYHOW AaBHOCTU
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CUTYyaLUS BbITIALNT HECKOMBbKO Ny4Lle, NoBoAb! AN ONTUMM3Ma BCe paBHO OTCyTCTBYIOT — B 3 KB. 2011 r. EBITDA cokpatunach
Ha 32% rof k rogy no 1,2 mnpa pyo., yBenuyMBLKCE 3a SIHBapb—CeHTAOPb Ha 42% rog k rogy Ao 16,7 mnpa pyo. Yncrbiv
yObIToK B 3 kB. 2011 1. cHM3mncsa Ha 11% 3a kBapTan 1 Ha 88% rog k rogy Ao 102 mMnH pyb., rmaBHbIM 0bpa3om Grnaroaaps
HaJIOrOBbIM JIbrOTaM.

JeHeXxHble MOTOKM UCCAKAIOT, @ YACTbIN AOAr oTpuuaTenbHbIN. ONepauLroHHbIV AEHEXHbIN NMOTOK 33 OTYETHbLIN KBapTan
yMeHbLIMIC Ha 32% wn coctasun 6,7 mnph pyb., 4TO B OCHOBHOM OOYC/IIOBIEHO Pe3KMM POCTOM OBOPOTHOrO KamnuTana.
Kansnoxenuns B 3 kB. 2011 . 0XXMAAEMO yBENUYUAUCL A0 8 MNP pyb., U Mbl HE OXnaaeM UX Pe3Koro nageHus B 4 KB., Tak Kak
B rogoBOM OlofxeTe KOMMaHWM Ha 3TW Lenu BbldeneHo nopsaka 19 mnpg pyb., a no wmtoram 9 Mec. Tekyllero ropa
n3pacxonosaHo 10,2 mnpa pyb. B 310 CBA3M CBOBOAHbLIN AEHEXHbIV MOTOK NO-NPeXHeMY HaXOAMTCS B OTPULLATENIbHOW 30He —
ero 3HaveHune 3a 9 mec. 2011 r. coctaBuo MUHYC 2,6 Mnpa py0. MNMoka3aTenb COBOKYMHOro AeHEeXHOro noToka Takxke oCTaeTcs
oTpuuaTenbHbiM — MUHYC 4,9 Miph py6. 3a oT4HeTHbIN KBapTan gonr MocaHepro cokpatuncs Ha 15% po 14,9 mnpg py6., 4to
MO3BOJSIUNO YMEHbLUNTL 3HaYeHWe ko duumenta Jonr/EBITDA go 0,6 no utoram 9 mec. 2011 r. ¢ 0,7 B 1 n/r, HECMOTPA Ha
CHUXXEHWEe omnepaunoHHOM peHTabenbHoCTU. CTOUT OTMETUTb, YTO YUCTbIA AONT KOMMAHWM CHOBa CTan OTPUUATENbHbIM Y
COCTaBMN MUHYC 8,5 Mnpa pyo.

HenTtpanbHo ana obnurauun. /13 nsyx obpallalowmxcs BbiNyckoB Donee Unu MeHee HOPMarbHOM NIMKBUAHOCTHIO Obnagaet
Tonbko MocaHepro 02, Toprylowmmnca ¢ LOXOOHOCTbIO okono 6,5% k odepTte B koHue despans 2012 r. Mbl HeUTpanbHO
OTHOCMMCS K 3TOM Bymare BBMAY ee KOPOTKOWM AOPALIMM U He O4YeHb BbICOKMX JOXOLHOCTY.

CHUXXeHue peHTaGeanocwl, CTabunbHO HU3Kas [AoNroeas Harpyska

Krntoyesble hrHaHCcoBbIe Noka3aTenu MocaHepro no MC®O 3a 3 k8. 1 9 mec. 2011 r., mnpg pyb.

3kB.10 9 mec.10 2010 2xB.11 3kB.11 9 mec.11 3«kB.11/ 3kB.11/ 9 mec.11/
2xB.11, % 3«B.10, % 9 mec.10, %

Bbipyuka 23 98 145 30 23 113 (21) 3 16
EBITDA 2 12 20 3 1 17 (59) (32) 43
Yucrasi npubbinb (1) 3 9 (0) (0) 8 (11) (88) 129
PentabenbHoctb EBITDA, % 8 12 14 10 5 15
Yucras pentabenbHocTb, % 4) 3 6 (0) (0) 7
OcHoBHble cpeacTea 181 177 186 5
[leHexHble cpeacTea 28 19 23 23 (17)
CobCTBeHHbIN KanuTan 194 201 201 (0)
[lonrocpoyHble 3anMbl 12 12 10 (23)
KpatkocpouHble 3aiiMbl 5 5 5 4
[Jonr, B T.4.: 17 17 18 15 (15) (1)
KpaTKOCPOYHbIE 3aliMbl 5 5 5 5 4
[0NrOCPOYHbIE 3aiiMbl 12 12 12 10 (23)
Yuerbiit gonr 17 (12) (1) (8) 475
KpaTkocpoyHble 3aimbl / Jonr 0,3 0,3 04
[onr/ EBITDA 11 08 0,6
Yucteint gonr / EBITDA 14 (0,6) 0,3)
EBITDA / MpovueHTbl k ynnate 0,7 48 8,2 12 05 6,8
TekyLlas NUKBUAHOCTL 24 2,8
CobCTBeHHbIN kanuTan / AKTUBbI 08 08

WICTOYHMKIN: OTYETHOCTL KOMIaHuu, oleHka YPAJICVba

tOpuvi FonbaH, golbanyv@uralsib.ru
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Mpkyrckan o6onacrs (BB/-/-)

S&P noBbIWaeT NPOrHO3 pasBUTUSA PENTUHIA A0 NO3UTUBHOIO
C y4eTOM yny4LlueHUs G104 KeTHbIX NoKa3aTenen

Biop)keTHble MokasaTenu obnacTy NpoAoKaloT ynydlaTtbes. AreHTcTBo Standard & Poor’s MoBbICMIO MPOrHO3 Pa3BUTUSA
penTuHra Mpkytckom Obnactu o NMO3UTUBHOMO, MOATBEPAMB PEUTUHT Ha ypoBHe «BB». OO ynyyleHnn KpeouTHOro Kadectsa
pernoHa CBUAETENbCTBYIOT COKpalleHMe [oNra, BbICOKME mokasaTenu cobupaemoct Hanoros B 2009-2011 rr. u
OXMAAIOLLEeecs COXPaHeHVe MOIOXMNTENbHbIX TEHAEHLMN.

MoBbiweHNe PeTUHIOB U MPOrHO30B MO POCCUNCKNM CyGdepepanbHbiM 3aeMLLMKaM — TPeHA, NocneaHuX MecsueB
coxpaHsieTcs. PelleHve B oTHOLWEHUW VpKyTckon obnacTti npofosnkaeTr obLMI TpeHA, K NOBbLILWEHNIO PENTUHIOB POCCUMINCKIX
pernoHoB 1 ropoaos B 2011 r. HamnoMHWUM, 4TO U penTUHT MpkyTckon obnactin Obin noaHsaT ¢ «BB-» no «BB» B nioHe 2011 r.
OCHOBHbIM (hakTOPOM pUCKa ANs PernoHa OCTaeTCst BbICOKas 3aBUCMMOCTb OT HedTenepepabaTbiBaloLLeN MHOYCTPUM, HO MOKa
YTO pe3ynbTaThl DIOAXKETHON NONNTUKM 0DNACTM YKa3bIBaOT Ha BO3MOXHOE MOBbILLEHWE PerTUHIa B OnvxKanLme Mecsubl.

PblHOYHbIN pgonr MpKyTckon obnactu HenuvkBUAEH U ObICTPo coKpaliaeTcs. VpkyTckas obnactb AOCTaTOMHO ObICTPO
aMopTM3MpYeT JONT: B KOHLLE AeKabps noraliaeTcsi OamH 13 AByX 0OpaLLaloLLmMXCs BbIMyCcKOB 00NacTHbIX 00nmraumin, a octatok
npumMepHo B 800 MnH py0b. Oynet noraweH B 2012 r. Bmecte ¢ Tem fo 2015 rr. pernmoHy npefactouT Bbinnata OloaXKeTHbIX
KpeawWToB, MPefOCTaBNeHHbIX 00NacTv BO BpeMs kpmsmca 20082009 rr. 3amellieHre X obnuraumsMmn npefcTaBnseTcs BeCbMa
BEPOATHbIM CLieHapreM. OXMAaeMOe MOBbILLIEHWE PENTUHIA MOXET CO3[aTb LOMONHUTENbHBIN CTUMYN ANS BbIXOAa 00nacTi Ha
PbIHOK 1 CHUXXEHWS NMOTEHLMANIbHOM CTOMMOCTM 3aMMCTBOBAHMI, OAHAKO Mbl HE AiyMaeM, YTO 3TO MPOU3OMAET B HACTyMNatoLLEeM
rogdy.

AHTOH Tabax, CFA, tabakhav@uralsib.ru
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KANEHAAPb NMPEACTOSALLUX COBbITUN

Jonrosow pbIHOK

15 nekabps

16 nekabps

19 nekabps

20 pekabps

21 nexkabps

22 pekabps

23 nekabps

25 nekabps
26 nexkabps
27 nexabps

29 pekabps

30 pekabps

JleHeXHbIn
pbIHOK

15 nekabps
16 nekabps
20 pnekabps
21 pexkabps
26 fnekabps
28 nekabps
28 nekabps

PasmeltieHre Komun-32010 (2,1 mnpa pyb.). Morawerve MAM Bank 2011-A (225 MnH eBpo).
MoraweHve MM BaHk 2011-B (200 mnH gonn.). MoraweHne Anbda-bark 2011-B

(230 MnH eBpo). MoratueHme Anbta-baHk 2011-C (260 mnH gonsn.). MoraweHne Mpynna
Pasrynan 50-09 (2 mnpg py6.). MoraweHne HCX-dpuHaHc-01 (1 Mapa py6.).

Pa3melleHve MM BaHk-50-04 (5 mnpga pyb.). Odepta TpaHcDuH-M-04 (0,5 mnpa py6.).
Odbepta TpaHc®uH-M-05 (0,5 mnpa py6.). Ocdepta TpaHcPuH-M-06 (0,5 mnpa py6.). OdepTa
TpaHc®duH-M-07 (0,5 mnpa pyb.). Odepta TpaHcduH-M-09 (0,5 mnppa py6b.).

Ocbepta MEBPP-05 (5 mnpg pyb.). Odbepta TpaHcDumH-M-08 (0,5 mnpga py6.). OdepTa
TpaHc®uH-M-10 (0,5 mnpa pyb.). OdepTa TpaHcOuH-M-11 (0,5 mnpg py6.). MorawweHne
Mocksa-50 (15 mnpg py6.). Morawerne AJTIPOCA-2011 ECP (200 maH gosnn.).

Pa3meLLeHwe a3npombaHk-60-04 (10 mnpg py6.). Ocepta BTB 24-51M (15 mnpa py6.).

PasmelieHre MCT Bank-01 (5 mnpa py6.). PasmetleHme Bonorogckas obnacts-34002
(2,51 mnppg py6.). MNorawetne 3onoto Cenurpapa-02 (0,5 mnppa py6.). MoraweHne AMT BAHK-
2011 (100 mnH gonn.).

OdbepTa TathoHabaHk-07 (1 mnpa py6.). Morawerne Tomck-34002 (0,5 mnpa pyo.).
MoratueHre XMAQO-25006 (2 mnpg pyo.).

PasmelueHue BTB BO-06 (10 mnpa py6.). PasmeuieHne JIK Kapkage-02 (1,5 mnpa py0.). OdepTa
OnnOoC-01 (2 mnpa py6b.).

MoraweHne NpkyTckast obnacts-31007 (1,57 mnpa py6.).
MoratueHne Tomckas 06nactb-34030 (3,2 mnpa py6b.).
Odepta FCC BO-01 (3 Mnpg pyb.). OdbepTa CranbdoHa-HensmxmnmocTts-01 (0,6 mnpa pyob.).

Odbepta An® — Mepnmallpecca-02 (1 mnpg py6.). Odepta MNpsmble nHBecTULMK-DUHaHC-01
(0,5 mnpg pyo.).

Odepta MHK-01 (3 Mnpa py6.). OdepTa EBpotmHaHchI-Heasmximmocts-01 (1,1 mnpg py6.).
OdepTa EBpoturHaHCbl-Heasmximmoctb-03 (1,5 mnpg py6.). Morawexne MDM Bank-2011
(130 mnH gonn.).

Bbinnata CTpaxoBbIX B3HOCOB

MoralueHve obnuraumm baHka Poccnm

Buinnata 1/3 HOC3a 3 k. 2011 .

BaHKu fonXHbl BepHYTb MHGUHY 220,7 Mnpg, py6.
Bbimnata HAOMW v akum3os

Bbinnata Hanora Ha npuobbinb

BaHKku fonxXHbl BepHYTb MUHGUHY 54,1 Mnpa, py6.
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KANEHAAPb ODEPT
Jata Obbem LleHa CraBka HoBas [aTta cnepyiowen
Bbinyck BbInycKa, odepThl, npeabigyuier cTaBKa odepTbl /
ocepTbl
MJIH py6. % 0 KynoHa, % KynoHa, % noraweHus
19.12.11 MBPP-05 5000 100 8,25 9,5 17 nekabps 2012
20.12.11 BTB 24- 5UM 15000 100 9,7 8,5 10 pekabps 2014
22.12.11 TatdoHabaHk-07 1000 100 8,75 10,0 14 pexabps 2012
23.12.11 OnMocC-01 2 000 100 6,0 6,0 19 mioHs 2012
FCCBO-01 3000 100 8,25 8,25 21 pekabps 2012
27.12.11
CranborA- 599 100 5.0 -
HeoBrxmmocTb-01
An®-02 1000 100 11,25 12,75 21 nekabps 2012
29.12.11 MpsamMble NHBECTULMN -
P 500 100 12,0 -
®uHaHc-01
MHK-01 3000 100 16,7 -
EBpodmHaHChI-
1100 100 5,0 -
30.12.11 HensuxmmMocTb-01 '
E -
BPOPUHAHCHI 1500 100 3.0 i

Hepnsmxmmoctb-03
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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 6.0 Motpe6. yen.
Uranium-1 16,500 R 9.75  06.06.12 05.12.16 24.11.21 59.8 1194 99.50 100.50 mra
AGconioT-5 1,800 R 800 01.02.12 30.07.14 270716 315 55.5 BB+/Ba3/ OuHaHCI
AgaHrapa-3 1,500 R 8.00 11.05.12 18.05.12 10.05.13 5.1 16.9 99.90 oT3BaH/B2/ OuHaHch!
ABTOBA3-4 5,000 R 010  22.05.12 24.05.12 20.05.14 5.3 292 90.01 95.99 B-// MatuuHocTp. 1 np.
AsToop-1 3,000 R 975 04.12.12 29.11.16 59.6 CTpouTenscTBo
AlpoCoto3-2 1,500 R 17.00 28.12.11 28.03.12 35 CenbeK. X03.
AMDKK 2011 2-1 7457 R 825 15.12.11 15.09.43 381.3 /Baa3/ OuHaHCbI
AVKK 2011 2-2 7457 R 6.00 15.12.11 15.09.43 381.3 [Baa3/ OuHaHCI
AVDKK-04 900 R 870 01.02.12 01.02.12 1.6 99.80 100.70 /Baa1/BBB OuHaHCbI
AVDKK-05 1320R 7.35  15.01.12 15.10.12 10.1 99.91 100.15 /Baa1/BBB OuHaHCbI
AVDKK-06 2,000 R 740  15.01.12 15.07.14 31.0 99.33 | 0.00 64,000 99.33 7.98 7.36 1.78 [Baa1/BBB OuHaHCbI
AVDKK-07 4,000 R 768  15.01.12 15.07.16 55.1 97.30 100.10 /Baa1/BBB OuHaHCbI
AVDKK-08 5,000 R 763 15.12.11 25.03.14 15.06.1¢ 274 78.1 /Baa1/BBB OuHaHCbI
AVDKK-09 5,000 R 749 15.02.12 15.02.15C 15.0247 3841 62.1 93.00 98.19 [Baa1/BBB OuHaHCbI
AVDKK-10 6,000 R 805 15.02.12 15.11.18 83.1 95.00 99.25 /Baa1/BBB OuHaHCbI
AVDKK-11 10,000 R 820 15.12.11 15.09.20 105.1 /Baa1/BBB OuHaHCbI
AVDKK-12 7,000 R 1075  15.12.11 15.12.13 241 [Baa1/BBB OuHaHC!
ADKK-13 7,000 R 10.75  15.04.12 15.04.18 76.1 113.80 250 113.60 114.60 9.30 /Baa1/BBB OuHaHCbI
AVDKK-14 7,000 R 10.75  15.05.12 15.05.23 137.1 115.85 116.70 /Baa1/BBB OuHaHCbI
AVDKK-15 7,000 R 1075  15.03.12 15.09.28 201.2 116.50 117.30 [Baa1/BBB OuHaHC!
AVDKK-16 10,000 R 825 15.12.11 15.09.21 171 /Baa1/BBB OuHaHCbI
AMDKK-17 8,000 R 9.05 15.01.12 15.04.22 1241 102.08 | 1.61 6,195 100.40 102.00 8.98 8.74 5.42 /Baa1/BBB OuHaHCbI
AVDKK-18 7,000 R 800 15.01.12 18.04.16 150723 522 1391 94.00 100.00 [Baa1/BBB OuHaHCI
AVDKK-19 6,000 R 770 15.02.12 19.05.15 1511256 412 167.2 90.00 98.00 /Baa1/BBB OuHaHCbI
AVDKK-20 5,000 R 860 15.12.11 15.12.27 192.2 /Baa1/BBB OuHaHCbI
AVDKK-23 14,000 R 15.06.12 17.01.12 15.12.29 1.1 216.2 [Baa1/BBB OuHaHCI
And-2 1,000 R 1125 231211 30.12.11 21.12.12 0.5 123 99.80  0.00 250 99.80 10015 17.33 1334 1070  0.04 Meava
Axbapc-5 5,000 R 825 17.04.12 24.04.12 15.10.13 43 221 100.00 100.24 BB/B1/ OuHaHCbI
AKpOH-2 3,500 R 820 22.03.12 19.09.13 212 94.51 101.00 B+/B1/ Xum. npom.
AKpOH-3 3,500 R 13.85  23.05.12 25.05.12 20.11.13 54 232 100.51 102.84 B+/B1/ Xum. npom.
AkpoH-4 3750 R 795  29.05.12 29.05.14 18.0521 = 295 1132 97.00 98.00 B+/B1/ Xum. npom.
AKpOH-5 3750 R 7.95  29.05.12 29.05.14 18.0521 295 1132 97.05 100.90 B+/B1/ Xum. npom.
Anpoca-20 3,000 R 895 27.12.11 23.06.15 423 100.20 39,627 100.16 100.45 9.18 8.76 275 BB-/Ba3/BB- mra
Anpoca-21 8,000 R 825 22.12.11 25.06.13 18.06.15 184 421 10,000 100.27 100.56 BB-/Ba3/BB- mra
Anpoca-22 8,000 R 825 27.12.11 28.06.13 23.06.15 185 423 100.48 30,001 100.25 100.54 8.15 8.07 1.32 BB-/Ba3/BB- mra
Anpoca-23 7,000 R 895 22.12.11 18.06.15 421 100.20 2,805 100.20 100.35 9.18 8.75 2.74 BB-/Ba3/BB- mra
Anbghabatk-1 5,000 R 825 07.02.12 06.02.14 02.02.16 258 497 9840  0.02 2,000 98.20 98.40 9.28 8.15 1.79 BB+/Ba1/BB OuHaHCbI
AnbchabaHk-2 5,000 R 925  08.06.12 11.06.13 021216 17.9 59.7 BB+/Ba1/BB OuHaHC!
AnbsicHK BO-1 5,000 R 9.25 07.02.12 04.02.14 25.7 95.99 93,221 93.01 98.90 11.72 9.32 1.73 BI/B+ Hecbtb 1 ras
AnbsiHcHK-3 5,000 R 9.75  31.01.12 01.08.13 210720 196 103.3 10025 0.00 1 97.00 99.94 9.79 9.39 1.36 BI/B+ Hechtb 1 ras
AnbsiHcHK-4 5,000 R 885  12.06.12 09.06.1€ 01.06.21 539 1137 91.80 1 85.01 91.80 11.54 9.64 3.37 BI/B+ Hecbtb 1 ras
AnbsiHcHK-6 7,000 R 885 16.12.11 15.06.16 04.06.21 54.1 113.8 BI/B+ Hethtb 1 ras
AwvypMetann-7 2,100 R 18.00 31.12.11 30.06.12 6.5 mra
Ant3616-2 800 R 18.00  06.03.12 05.06.12 5.7 100.44 13,078 100.32 100.48 1773 1785 029 GapmalieBTIka
Atom3HMpom-6 10,000 R 750  15.08.12 15.08.14 321 98.00 20 90.00 98.00 8.34 7.46 221 1/BBB- OneKTpoaHepr.
Aspocpriot 5O-1 6,000 R 7.75  09.04.12 08.04.13 15.8 99.70 4,000 99.72 99.86 8.14 767 147 BB+// TpaHcnopt
Aspodpnot 50-2 6,000 R 7.75  09.04.12 08.04.13 15.8 99.80 85,019 97.00 99.98 8.06 7.66 147 BB+// Tpaxcnopt
BantHBB-2 1,500 R 9.00 15.03.12 20.03.12 10.09.15 32 449 B3/ OuHaHCb
BaHkMocksbl-2 10,000 R 755 03.02.12 01.02.13 13.6 BBB-/Ba2/ OuHaHch!
BaHkCMe BO-1 5,000 R 825 10.04.12 09.04.13 15.8 100.50 otagaH/Ba3/ OuHaHch!
BakCr6 6O-2 5,000 R 750  26.03.12 27.03.12 23.09.13 34 213 99.60 99.80 ot3BaH/Ba3/ OuHaHCbI
BaHkCMG 6O-4 3,000 R 8.50 15.12.11 17.12.12 121213 121 24.0 or3saH/Bad/ OuHaHch!
BauwHetb 5O-1 10,000 R 9.35  05.06.12 05.12.13 021214 237 356 99.98 = 0.05 299,890 99.93 99.96 9.58 9.33 1.68 Hedbtb 1 ras
BawHeTb-1 15,000 R 1250 20.12.11 22.12.12 13.12.16 123 60.0 103.70 104.59 Hecbtb 1 ra3
BauwHedTb-2 15,000 R 1250 20.12.11 22.12.12 131216 123 60.0 95.01 104.59 Hetbtb 1 ra3
BawHedts-3 20,000 R 1250 20.12.11 2212.12 131216 123 60.0 104.22 2,610 104.24 104.25 8.24 1134 086 Hecbtb 1 ras
Beno-2 2,000 R 0.01  23.02.12 23.02.12 2.3 96.51 99.00 mra
BuHbaHk-2 1,000 R 8.85 28.04.12 29.04.13 16.5 100.45 oT38aH/B2/B- OuHaHch!
BK EBpaaus-1 5,000 R 840  28.12.11 27.06.16 20.06.18 545 782 90.00 93.00 BB/ Hecbtb 1 ras
BHNM Napuba-1 2,000 R 770 27.03.12 29.03.14 275 101.40 1/BBB OuHaHCbI
BB BO-1 3,000 R 735 13.04.12 17.10.12 11.10.13 10.1 219 Jot3gan/otaBaH  MoTpeb. ToB.
BB B0O-2 3,000 R 735 13.04.12 17.10.12 11.10.13 10.1 219 Jot3gan/otaBaH  MoTpeb. ToB.
BB BO-3 3,000 R 735 13.04.12 17.10.12 11.10.13 10.1 219 Jot3gan/otsBaH  MoTpeb. ToB.
BB BO-6 5,000 R 790 29.12.11 27.06.13 184 Jot3gan/oTaBaH  MoTpeb. ToB.
BB BO-7 5,000 R 790 29.12.11 27.06.13 184 Jot3gan/otaBaH  Motpeb. ToB.
BB BO-8 5,000 R 735 13.04.12 17.10.12 11.10.13 10.1 219 Jot3gan/otsBaH  MoTpeb. ToB.
BBO-3 5,000 R 745  29.02.12 27.02.13 14.5 Jot3gan/oTaBaH  MoTpeb. ToB.
BIA AVKK-1 3752R 850 15.12.11 15.03.40 339.3 [Ba3/ OuHaHC!
Bukropust 5O-1 2,000 R 8.00 14.02.12 12.02.13 14.0 ot3BaH// Motpeb. yen.
BK WHeect-1 10,000 R 925 20.01.12 19.07.13 19.2 101.50 101.90 /Ba3/BB Tenexom
BK WHeect-3 10,000 R 740  10.01.12 08.07.14 30.8 94.81 95.49 /Ba3/BB Tenexom
BK WHeect-6 10,000 R 830 17.04.12 13.10.15 46.0 95.52  0.14 344,972 95.01 95.75 9.96 8.57 3.01 /Ba3/BB Tenexom
BK WHeecr-7 10,000 R 830 17.04.12 13.10.15 46.0 93.71 70,207 95.00 95.75 10.59 8.74 2.98 /Ba3/BB Tenexom
Brewnpbatk 50-1 3,000 R 1175 30.05.12 05.12.12 301113 117 236 99.46 99.95 B2/B OuHaHCI
Brewnpbatk-1 1,500 R 10.50 16.05.12 14.11.12 11.0 96.60 99.80 /B2/B OuHaHch!
BopokaHanCM6-1 2,000 R 8.80 13.06.12 09.12.15 479 100.99 /Baa2/BB+ Motpeb. yen.
Boct3kenp 6O-1 1,000 R 7.50 08.03.12 07.03.13 14.8 100.00 B1/ OuHaHch!
Bocrdkenp 6O-2 2,000 R 1050  29.03.12 01.10.12 25.09.14 9.6 334 99.60 99.70 B1/ OuHaHCb
Bocrdkenp 6O-5 2,000 R 9.00 19.04.12 24.04.12 17.10.13 43 221 99.25 99.65 B1/ OuHaHCbI
BTB 24-11N 15,000 R 865 14.03.12 20.12.11 10.12.14 0.2 35.9 95.00 BBB/Baal/ot3BaH  DuHaHCEI
BTB 24-2 10,000 R 450  07.02.12 13.02.12 05.02.13 20 138 BBB/Baat/ot3BaH  BuHaHCHI
BTB 24-3 6,000 R 560 30.05.12 05.06.12 29.05.13 5.7 175 BBB/Baal/otaBaH  ®uHaHChl
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BTB 24-4 8,000 R 6.90 23.02.12 29.08.12 20.02.14 8.5 263 99.75 = 0.05 50,002 7.39 6.77 0.63 = BBB/Baal/oTsBaH  ®uHaHChI
BTB BO-1 5,000 R 760  16.12.11 15.03.13 15.0 BBB/Baa1/BBB  ®uHaHchI
BTE B0-2 5,000 R 760  16.12.11 15.03.13 15.0 BBB/Baa1/BBB  ®uHaHchl
BTE 60-5 10,000 R 760  16.12.11 15.03.13 15.0 BBB/Baa1/BBB  ®uHaHchl
BTB Nuauhr-1 3692 R 710 09.02.12 14.05.12 06.11.14 5.0 348 100.00  0.00 9,500 100.00 7.28 7.05 0.37 BBB//BBB OuHaHCbI
BTB Muautr-2 6,154 R 645 10.01.12 10.01.13 07.07.15 129 428 99.40 BBB//BBB OuHaHCI
BTB Muaukr-3 3462 R 6.90 13.03.12 11.09.13 07.06.16  20.9 53.8 98.50 99.00 BBB//BBB OuHaHCbI
BTB Muaukr-4 3462 R 6.65 13.03.12 13.03.13 07.06.16  15.0 53.8 98.80 99.00 BBB//BBB OuHaHCbI
BTB Muautr-7 3846 R 815 07.03.12 04.06.14 301116 29.7 59.6 BBB//BBB OuHaHCI
BTB Muaur-8 4615 R 7.05  07.02.12 08.02.12 01.08.17 18 67.6 100.00 115,430 99.98 100.00 7.21 7.00 0.14 BBB//BBB OuHaHCb
BTB Nuaukr-9 4615 R 7.00 08.02.12 02.08.17 67.7 BBB//BBB OuHaHch!
BTBE-5 15,000 R 740  19.01.12 17.10.13 2241 99.04 50 99.05 99.70 8.20 7.39 1.59 BBB/Baa1/BBB  ®uHaHchI
BTB-6 15,000 R 720 11.01.12 13.07.12 06.07.16 7.0 54.8 100.03 39,49 99.99 100.05 7.33 7.1 0.52 BBB/Baa1/BBB  ®uHaHchl
B3B JnaunHr-01 5,000 R 850 12.01.12 14.07.1¢ 02.07.20C 430 102.7 BBB//BBB OUHaHCbI
B3B JuanHr-03 5,000 R 750  13.04.12 16.04.14 02.0421 281 117 90.00 99.00 BBB//BBB OuHaHCbI
B3B JnaunHr-04 5,000 R 860 13.04.12 13.04.16 02.04.21 52.0 117 97.99 162 95.00 97.50 9.38 8.65 3.33 BBB//BBB OuHaHCbI
B3B JnanHr-05 5,000 R 860 13.04.12 13.04.16 02.04.21 52.0 117 95.00 96.85 BBB//BBB OUHaHCbI
B3B JnanHr-08 5,000 R 880 01.05.12 31.10.14 19.10.21 346 118.3 99.98 500 99.65 99.85 9.00 8.71 2.36 BBB//BBB OuHaHC!
B3B JnanHr-09 5,000 R 880  02.05.12 03.11.14 20.10.21 347 118.3 99.75 57,882 99.78 99.80 9.09 8.73 2.36 BBB//BBB OuHaHCbI
B3B-06 10,000 R 790 24.04.12 21.10.17 131020 703 106.1 94.06  0.00 604 93.01 94.95 9.45 8.30 430 BBB/Baa1/BBB  ®uHaHchI
B3B-08 15,000 R 6.90 24.04.12 24.10.13 131020 224 106.1 96.80 150,101 95.10 98.58 8.99 7.06 1.61 BBB/Baa1/BBB  ®uHaHchI
B3B-09 15,000 R 790  29.03.12 25.03.16 18.03.21 514 112 94.01 96.18 BBB/Baa1/BBB  ®uHaHchl
B3B-10 15,000 R 850 03.04.12 29.09.16 21.09.21 57.6 1173 97.00 BBB/Baa1/BBB  ®uHaHchI
TasnpHedpts 6O-5 10,000 R 715  10.04.12 09.04.13 15.8 95.00 100.15 /Baa3/BBB- Hedbtb 1 ras
TasnpHedpts 60-6 10,000 R 715 10.04.12 09.04.13 15.8 99.20 101.00 /Baa3/BBB- Hedbtb 1 ras
lasnpHed1b-03 8,000 R 1475  17.01.12 23.07.12 12.07.16 7.3 55.0 10463 0.03 108,329 104.60 104.67 6.72 1333 052 /Baa3/BBB- Hedbtb 1 ras
lasnpHedp1b-04 10,000 R 820 17.04.12 16.04.18 09.04.19  76.1 87.9 10020 240 20 96.26 97.75 8.32 8.08 4.62 /Baa3/BBB- Hecbtb 1 ras
lasnpHedp1b-08 10,000 R 850 07.02.12 02.02.16 49.7 99.88 043 64,686 95.00 99.98 8.71 8.27 3.20 /Baa3/BBB- Hethtb 1 ras
lasnpHedp1b-09 10,000 R 850 07.02.12 08.02.16 26.01.21 499 109.5 99.90  0.00 56,330 95.00 99.90 8.71 8.26 3.20 /Baa3/BBB- Hechtb 1 ras
lasnpHedtb-10 10,000 R 890 07.02.12 05.02.18 26.01.21 738 109.5 95.02 99.89 /Baa3/BBB- Hedbtb 1 ras
[asnpom-09 5,000 R 723 15.02.12 12.02.14 26.0 97.01 99.95 BBB/Baa1/BBB  Hedtb 1 ras
[asnpom-11 5,000 R 1375 271211 24.06.14 30.3 112.00 25 112.00 114.48 8.56 1162 195 BBB/Baa1/BBB  Hethtb U ras
lasnpom-13 10,000 R 1312 27.12.11 26.06.12 6.4 103.50 20,001 103.51 103.69 6.44 1197 047 BBB/Baa1/BBB  Hethtb 1 ras
lasnpomK-3 15,000 R 7.50  10.05.12 14.11.12 06.11.14  11.0 348 100.14 = 0.05 310,000 100.11 100.15 7.46 744 0.82 BBB/Baa1/BBB  Hethtb 1 ras
r3c-1 1,500 R 800 21.12.11 20.06.12 6.2 99.96 046 124 98.51 100.00 8.24 7.7 0.46 OneKTpoaHepr.
rac-2 1,500 R 1200 24.04.12 23.04.13 16.3 92.00 104.99 OnekTpoaHepr.
naeHasfJopora-3 8,000 R 1130 19.11.12 30.10.28 202.7 CTpouTenscTBo
noBakc 6O-1 5,000 R 830 16.02.12 16.02.13 14.1 99.38 750 99.38 9.04 8.13 1.03 BB//BB OuHaHCbI
InoGakc 60-2 5,000 R 810 22.01.12 25.01.12 2207.13 14 193 99.95 100.10 BB//BB OuHaHCbI
InoBakc 60-3 3,000 R 810  08.06.12 13.06.12 08.12.13 6.0 238 99.95 100.50 BB//BB OuHaHCbI
noGakc 60-4 3,000 R 6.95 01.02.12 03.08.12 01.08.14 7.7 316 BB//BB OuHaHCbI
noGakc 60-5 2,000 R 810  08.06.12 13.06.12 08.12.12 6.0 238 100.0C BB//BB OuHaHC!
noGakc 60-6 2,000 R 6.95 01.02.12 03.08.12 01.08.14 7.7 316 BB//BB OuHaHCbI
M6 BO-1 10,000 R 7.75  08.06.12 08.12.13 238 99.05 025 146,816 99.05 99.10 8.45 7.81 173 /Baa3/BB+ OuHaHCbI
M6 6O-2 10,000 R 6.75 18.01.12 23.07.13 18.07.14 193 311 98.45 98.55 [Baa3/BB+ OuHaHCI
MB Wnotexa 879 R 8.00 29.12.11 29.12.36 300.7 99.31 99.80 OuHaHch!
IMB Unotexa2-1 4,348 R 750  25.12.11 25.06.41 354.6 100.00 102.00 OuHaHCbI
MB-2 5,000 R 6.54  23.05.12 20.11.13 232 [Baa3/BB+ OuHaHCI
rMe-4 20,000 R 6.85 17.05.12 15.11.12 1.1 /Baa3/BB+ OuHaHCb
MB-5 20,000 R 6.85 24.05.12 22.11.12 1.3 /Baa3/BB+ OuHaHCbI
cC 6O-1 3,000 R 825 23.12.11 27.12.11 20.12.13 0.4 242 100.01 BB/ MauuuocTp. 1 p.
[CC BO-2 3,000 R 750  24.04.12 25.04.12 22.04.14 44 283 BB/ MatuuocTp. 1 np.
rcC BO-3 3,000 R 825 24.04.12 24.04.13 220414 163 283 BB/ MatuuocTp. 1 np.
rcc-1 5,000 R 7.00 22.03.12 26.03.17 63.4 99.98 BB/ MatuuHocTp. 1 np.
[BrK-1 5,000 R 7.75  09.03.12 08.03.13 14.8 B3/ OneKTposHepr.
[IBTT -2 5,000 R 7.75  19.01.12 18.07.13 191 Tpaxcnopt
[IBTr-3 1,050 R 17.00  01.03.12 29.08.13 205 Tpaxcnopt
[lenbrakpeaut-6 5,000 R 720 211211 25.06.14 15.06.16 304 54.1 95.00 95.68 /Baa2/oT3saH OuHaHch!
[lenbrakpegwt-8 5,000 R 8.33  09.05.12 121114 02.11.16 35.0 58.7 /Baa2/oT3saH OuHaHch!
[llepxapa AKB-1-06 300 R 1025  15.02.12 20.08.12 13.08.14 8.2 320 OuHaHCI
[mnoc-1 2,000 R 6.00 20.12.11 23.12.11 19.06.12 0.3 6.2 mra
1M LienTp-1 1,150 R 850  05.06.12 26.05.15 414 93.02 600 91.00 93.99 11.29 9.12 273 Mortpe®. yen.
EABP-3 5,000 R 750  01.05.12 31.10.13C 25.10.16 226 58.4 97.75 30,000 97.60 97.80 9.01 7.60 1.62 BBB/A3/BBB OuHaHC!
EABP-4 5,000 R 770 14.02.12 13.02.14 06.02.18  26.0 738 97.84 97.90 BBB/A3/BBB OuHaHCbI
EBPP-4 3,000 R 514  15.12.11 12.06.14 30.0 A3/ OuHaHCbI
EBPP-5 5,000 R 641  11.01.12 09.04.14 218 99.80 100.70 A3/ OuHaHCbI
EEPP-6 3,500 R 0.01  29.09.12 28.09.18 815 A3/ OuHaHCbI
EBPP-7 3,500 R 0.01  29.09.12 28.09.18 815 A3/ OuHaHCbI
EBPP-9 1,000 R 0.50  16.06.12 15.06.16 54.1 A3/ OuHaHCb
EspaaXonauhr-1 10,000 R 925  23.03.12 26.03.13 13.0320 154 99.0 99.63 297,547 100.15 100.40 9.77 9.09 1.10 BB-/B1/B+ mra
EspaaXonauhr-2 10,000 R 9.95  30.04.12 28.10.15 191020 465 106.3 98.10 100,043 97.01 98.10 10.83 1002 294 BB-/B1/B+ mra
EspaaXonauHr-3 5,000 R 925 23.03.12 26.03.13 13.0320 154 99.0 100.00 100.40 BB-/B1/B+ mra
EspaaXonaur-4 5,000 R 9.95  30.04.12 28.10.15 19.1020 465 106.3 50,000 97.01 104.99 BB-/B1/B+ mra
EspaaXonaur-5 5,000 R 840  07.06.12 03.06.16 27.05.21 53.7 1135 94.32 204 94.25 95.25 10.26 8.89 344 BB-/B1/B+ mra
EspaaXonauhr-7 15,000 R 840  05.06.12 01.06.16 25.05.21 53.6 1134 94.25 95.25 BB-/B1/B+ mra
EspoXum-2 5,000 R 890 03.01.12 03.07.15 26.06.18 426 784 98.69 269 4 96.50 98.69 9.56 8.67 2.73 BB//BB Xum. npom.
EspoXum-3 5,000 R 825 23.05.12 23.11.15 141118 473 83.1 95.00 97.00 BB//BB Xum. pom.
ESCK-2 1,000 R 874  05.04.12 05.04.12 37 OneKTpoaHepr.
XKenpopun-2 2,500 R 12.00 19.04.12 19.04.12 42 98.51 OuHaHch!
Xenpopun-3 2,000 R 13.00 21.03.12 19.09.12 9.2 99.51 103.09 OuHaHch!
3ancu6 50-1 2,000 R 9.75  23.12.11 27.12.12 20.06.14 125 30.2 99.70 1B OuHaHCI
3enut 6O-1 5,000 R 710 07.04.12 11.04.12 07.04.13 39 15.8 99.75  0.15 3,500 99.60 99.75 8.02 7.02 0.29 B+/Ba3/ OuHaHCbI

3enut 6O-2 5,000 R 775 22.03.12 26.09.12 22.09.13 9.4 213 99.26 99.50 B+/Ba3/ OuHaHch!
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3eHut 6O-3 3,000 R 875 15.05.12 19.11.12 151114 1.2 35.1 99.80 100.05 B+/Ba3/ OuHaHCb
3eHut 50-6 5,000 R 725  26.05.12 28.11.12 26.05.14 115 294 98.77 3,658 98.60 98.90 8.80 7.31 0.86 B+/Ba3/ OuHaHCbI
3eHuT-5 5,000 R 750  05.06.12 07.06.12 04.06.13 5.8 177 99.56 105,841 99.51 99.57 8.63 7.52 0.44 B+/Ba3/ OuHaHCI
3eHuT-6 3,000 R 800 03.01.12 05.07.12 01.07.14 6.7 30.6 99.60 99.75 B+/Ba3/ OuHaHCbI
3onCenura-2 500 R 1500 211211 21.12.11 0.2 mra
3onCenura-3 1,500 R 16.50  31.05.12 06.06.12 29.05.14 5.8 295 100.88 107.71 mra
3CO-1 5,000 R 875  05.06.12 29.04.16 13.05.31 525 2331 99.10 100.00 CTpouTensCcTeo
3Ch-2 5,000 R 875 05.06.12 29.04.16 13.05.31 525 2331 99.10 100.00 CTpouTensCcTeo
WAPT-1 1,000 R 850 31.01.12 04.08.13 19.7 1.00 OuHaHCI
WKC5-1 9,000 R 7.95  03.01.12 01.07.14 30.6 100.00 4 99.99 8.10 7.68 211 1B+ Morpe®. ycn.
WKC5-4 8,000 R 7.75  07.06.12 06.06.14 02.06.16  29.8 53.7 97.00 99.89 1B+ Morpe®. yen.
WheToprb BO-1 2,000 R 960 25.05.12 01.06.12 25.11.13 5.6 234 99.56 9,858 99.50 99.64 10.89 9.59 0.40 B2/ OuHaHC!
WueToprb-4 1,500 R 9.00 08.04.12 08.10.12 9.8 B2/ OuHaHch!
WHrbaHk-1 5,000 R 724  15.01.12 23.07.14 313 99.00 100.0C /Baal/ OuHaHch!
WHrbank-2 5,000 R 822 10.02.12 18.11.14 352 /Baal/ OuHaHch!
WHTypuct-2 2,000 R 14.00  22.05.12 25.05.12 21.05.13 54 172 99.23 245 99.10 99.70 16.45 1399 038 Morpe®. yen.
Wpkyt BO-1 5,000 R 925 13.03.12 10.09.13 20.9 101.03 | 0.01 464,496 100.90 101.25 8.77 8.95 149 [Ba2/ MatuurocTp. 1 p.
Wpk3Hepro 6O-1 3,000 R 7.60  10.04.12 08.04.14 27.8 97.50 JoT3Ban/oT3BaH  OneEKTPO3Hepr.
Wpk3Hepro-1 5,000 R 156,50  31.05.12 28.11.13 235 105.05 JoT3BanH/oT3BaH  OneKTPO3Hepr.
Wrepad-1 5,000 R 850 22.05.12 20.11.12 11.2 97.54 99.53 Hedtb 1 ras
Kamas BO-1 2,000 R 9.00 19.12.11 19.12.12 16.12.13 12.2 241 MatumHocTp. u np.
Kamas 6O-2 3,000 R 8.60 07.02.12 04.02.14 25.7 95.00 99.00 MatumHocTp. u np.
Kapycenb-1 3,000 R 1200 15.03.12 12.09.13 21.0 1B+ Motpeb. yen.
Kacn3Heprusi-1 1,000 R 1250 24.04.12 27.04.12 23.10.12 44 10.3 Hedtb 1 ras
KBAOPA-1 5,000 R 8.00 31.05.12 31.05.12 5.6 OneKTpoaHepr.
KEAP BO-1 1,500 R 925 28.12.11 09.01.13 28.06.14 129 30.5 96.50 97.50 B2/ OuHaHCbI
KWUT dunancKan-2 4,000 R 11.00 12.06.12 10.06.14 29.9 100.00 0.00 250 11.30 11.00 2.02 BlotaBan/oT3BaH  DUHAHCHI
Koke 50-2 5,000 R 870  30.05.12 28.05.14 295 96.70 105,248 95.02 96.88 10.51 8.97 2.04 B2/B mra
Koke-2 5,000 R 1200  15.03.12 15.03.12 3.0 99.88 101.00 B2/B mra
Komoc 5O-1 1,500 R 11.00  19.01.12 17.07.14 311 95.02 618 93.00 99.89 14.81 11.06  1.36 CenbCK. X03.
Koneitka 5O-1 3,000 R 950 24.01.12 30.07.12 23.07.13 75 193 99.02 100.49 1B+ Morpe®. ycn.
Koneitka 50-2 3,000 R 9.00 03.01.12 01.10.13 216 98.86 20,710 97.61 99.50 10.05 8.95 1.50 1B+ Morpe®. yen.
Koneitka-2 4,000 R 16.50  15.02.12 15.02.12 241 101.23 12,657 101.11 101.35 9.50 1610  0.16 1B+ Morpe®. ycn.
Koneitka-3 4,000 R 980 15.02.12 15.02.12 2.1 99.81 100.22 1B+ Morpe®. yen.
Kpaiiheb 6O-1 1,500 R 925 19.04.12 23.10.12 19.04.14 103 282 97.44 1,276 97.00 97.50 12.87 9.36 0.73 B+/B+ OuHaHCbI
KpenEspb 5O-1 5,000 R 810 27.04.12 27.04.14 284 92.00 97.00 BB-/Ba3/ OuHaHCb
KpenEspb-6 4,000 R 830 21.02.12 22.08.12 18.02.14 8.3 262 99.17 250 99.17 99.64 9.77 8.16 0.61 BB-/Ba3/ OuHaHCbI
KysbaccOHepro-1 10,000 R 8.05 26.12.11 25.06.14 14.06.21 304 1141 95.00 99.00 OnekTpoaHepr.
Kya6accOHepro-2 5,000 R 870 26.04.12 26.04.16 15.04.21 524 11241 95.16 168 95.10 96.00 10.35 9.03 3.31 OneKTpoaHepr.
Ky#bbiwesasor-4 2,000 R 8.60 12.04.12 21.04.14 07.04.16 = 282 51.8 94.71 95.29 Xum. npom.
JleHCneuCMY BO-2 1,500 R 1450  23.02.12 23.05.13 17.3 102.50 103.75 B CTpouTensCTBo
NeHCneuCMY-1 800 R 16.00  12.03.1Z 07.12.12 1.8 102.3€ 103.0C 1B CTpouTenscTeo
leHdHepro-2 3,000 R 854  27.01.12 27.01.12 14 100.18 39,499 100.20 100.45 7.02 8.26 0.11 [Ba2/ OneKTpoaHepr.
eHdHepro-3 3,000 R 802 18.04.12 18.04.12 41 100.38 038 673 100.15 100.30 6.96 7.89 0.32 [Ba2/ OneKTpoaHepr.
JIOKO Bakk BO-1 2,500 R 850  09.02.12 14.02.12 06.02.14 20 258 100.15 2 99.95 100.15 7.55 8.25 0.15 B+/B2/ OuHaHCI
JIOKO Batk-5 2,500 R 810 26.01.12 02.08.12 23.07.15 76 433 97.00 99.60 B+/B2/ OuHaHCbI
JICP BO-1 1,500 R 1050  27.12.11 02.07.12 25.06.13 6.6 184 100.15 100.74 B/B2/ CTpouTensCcTBo
JICP BO-2 2,000 R 10.00  13.03.12 10.09.13 209 10041 061 232 97.85 100.00 9.96 9.72 1.46 B/B2/ CTpouTensCcTeo
JICP BO-3 2,000 R 950  22.03.12 20.03.14 272 94.39 2,664 94.27 94.50 12.78 9.84 1.81 B/B2/ CTpouTensCcTeo
NICP BO-5 2,000 R 847  26.01.12 24.07.14 313 B/B2/ CTponTenscTBo
NIcP-2 5,000 R 980 02.02.12 05.02.13 01.08.13 138 19.6 97.80 522,132 97.81 98.00 12.26 9.67 0.95 B/B2/ CTpouTensCcTeo
Tykoitn 50-1 5,000 R 13.35  06.02.12 06.08.12 7.8 104.09 136,003 104.08 104.14 6.86 1227 058  BBB-/Baa2/BBB- Hedb nra3
Tykoitn 5O-2 5,000 R 13.35  06.02.12 06.08.12 7.8 104.07 104.14 BBB-/Baa2/BBB-  Hethtb 1 ras
Tykoitn 5O-3 5,000 R 13.35  06.02.12 06.08.12 78 104.09 165,000 104.08 104.10 6.86 1227 058  BBB-/Baa2/BBB- Hedptbnras
Tykoitn 5O-4 5,000 R 13.35  06.02.12 06.08.12 7.8 104.15 7,400 104.08 104.14 6.76 1227 058  BBB-/Baa2/BBB-  Hedtb nra3
Tykoitn 5O-5 5,000 R 13.35  06.02.12 06.08.12 7.8 104.09 104.15 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn 5O-6 5,000 R 920 15.12.11 13.12.12 12.0 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn BO-7 5,000 R 920 15.12.11 13.12.12 12.0 BBB-/Baa2/BBB-  Hethtb 1 ra3
Tykoitn-4 6,000 R 740  07.06.12 05.12.13 237 99.90 4,000 99.15 101.24 7.59 7.40 174 = BBB-/Baa2/BBB- Hedb nra3
M WHg-2 1,500 R 1075  11.01.12 10.07.13 18.9 16.25 28.80 CTpouTensCTBo
Martut 650-1 1,000 R 825 12.03.12 09.09.13 20.9 100.04 Morpe®. ycn.
Marut 50-2 1,000 R 825 12.03.12 09.09.13 20.9 Motpeb. yen.
Martwut 50-3 1,500 R 825 12.03.12 09.09.13 209 100.60 Morpe®. yen.
Marut 60-4 2,000 R 825 12.03.12 09.09.13 20.9 99.50 Motpeb. yen.
Martut 60-5 5,000 R 8.00 02.03.12 28.02.14 26.5 90.00 Motpe6. yen.
Martut 50-6 5,000 R 775 24.04.12 22.04.14 28.3 95.01 97.30 Motpeb. yen.
Martut-2 5,000 R 820 23.03.12 23.03.12 33 99.90 1,184 99.84 100.10 8.68 8.06 0.25 Morpe®. yen.
Makpomup-1 1,000 R 28.02.12 26.02.13 14.5 CTponTensCTBo
MBPP-2 3,000 R 7.00  29.12.11 28.03.13 155 98.55 B+/B1/ OuHaHC!
MBPP-3 3,000 R 825 24.01.12 23.04.13 16.3 100.05 B+/B1/ OuHaHCbI
MBPP-4 5,000 R 6.00 01.03.12 05.03.12 27.02.14 27 265 99.75 B+/B1/ OuHaHCbI
MBPP-5 5,000 R 825 15.12.11 19.12.11 12.06.14 0.2 30.0 B+/B1/ OuHaHC!
MAM Batk 6O-1 5,000 R 1275  31.05.12 29.11.12 15 103.55 12,000 103.26 103.60 9.00 1226 0.86 BB/Ba2/BB- OuHaHCbI
MM Batk 60-2 5,000 R 815 23.03.12 21.03.14 272 100.00 BB/Ba2/BB- OUHaHCbI
MIM BaHk-7 5,000 R 1175 19.01.12 19.07.12 72 101.76 7873 101.60 101.90 8.82 11.04 052 BB/Ba2/BB- OuHaHCbI
MM Batk-8 10,000 R 9.00 12.04.12 09.07.13 09.04.15 188 39.8 98.09 220 99.00 10.62 9.91 9.03 1.33 BB/Ba2/BB- OuHaHCbI
Megnseab-2 1,000 R 1250 27.02.12 03.09.12 22.08.16 8.7 56.3 OuHaHch!
MertanKomb B50-1 1,500 R 870  02.02.12 02.02.13 02.08.14 137 316 B3/ OuHaHCI
MetanKomb-1 900 R 9.40  29.05.12 26.11.13 234 B3/ OuHaHch!
MetannCepguc-1 1,500 R 9.00 23.05.12 23.05.12 53 99.00 100.70 Motpeb. yen.
Meuyen BO-1 5,000 R 810 11.05.12 09.11.12 109 99.37 99.99 B1/ mra
Meuen 60-2 5,000 R 9.75  13.03.12 12.03.13 149 99.48 214,477 99.60 100.05 10.44 9.56 1.06 B1/ mra
Meuyen 60-3 5,000 R 9.75  25.04.12 24.04.13 16.3 99.65 100.60 B1/ mra




Fixed Income Daily 15.12.2011

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
Meuen-02 5,000 R 740  13.06.12 12.06.13 18.0 96.02 97.99 B1/ mra
Meuen-04 5,000 R 19.00  26.01.12 30.07.12 21.07.16 7.5 55.3 106.41 106.60 B1/ mra
Meuen-05 5,000 R 1250  17.01.12 19.10.12 09.10.18  10.2 81.9 103.14 28,236 103.01 103.59 8.86 1189 073 B1/ mra
Meuen-13 5,000 R 10.00  06.03.12 03.09.15 250820 447 104.4 100.73 | 3.24 30,006 91.04 101.00 9.99 9.67 2.83 B1/ mra
Meuen-14 5,000 R 10.00  06.03.12 03.09.15 250820 @ 447 104.4 96.50  0.00 1,150 95.33 99.00 1148 1008 278 B1/ mra
Meuen-15 5,000 R 825  21.02.12 20.02.14 09.0221 263 110.0 95.00 97.95 B1/ mra
Meuen-16 5,000 R 825 21.02.12 20.02.14 09.02.21 = 26.3 110.0 95.20 12,764 95.20 96.00 11.05 844 1.79 B1/ mra
Meuen-17 5,000 R 840  07.06.12 06.06.16 27.05.21 53.8 1135 95.02 218 94.00 96.00 10.04 8.83 345 B1/ mra
Meuen-18 5,000 R 840  07.06.12 06.06.16 27.05.21 53.8 1135 94.00 96.00 B1/ mra
Meuen-19 5,000 R 840  12.06.12 09.06.16 01.06.21 53.9 1137 94.00 99.00 B1/ mra
MMWA-1 220 R 1000 25.12.11 20.09.12 9.2 90.00 104.99 [Ba2/ OuHaHCbI
MWA-3 1,500 R 725  23.02.12 23.02.12 23 [Ba2/ OuHaHCI
MWA-4 2,000 R 7.35  05.01.12 18.10.12 01.1015  10.2 45.6 [Ba2/ OuHaHCbI
MWA-5 2,000 R 790 19.01.12 25.07.12 17.07.14 194 311 [Ba2/ OuHaHCbI
MukosiH-2 2,000 R 1350  09.02.12 24.02.12 07.02.13 24 138 90.00 MotpeG. ToB.
Mupakc-4 1483 R 17.00  17.12.11 17.09.12 9.1 ot3BaH/oT3ean/  CTpouTenscTBO
Muparopr BO-1 3,000 R 875 31.01.12 17.07.14 29.07.14 311 315 Motpeb. ToB.
Muparopr-1 2,500 R 6.00 02.02.12 02.08.12 76 107.55 240 547 Motpeb. ToB.
MKB BO-1 3,000 R 850  22.02.12 01.03.13 220214 146 263 95.71 98.78 B+/B1/ OuHaHCbI
MKB BO-4 5,000 R 800 15.04.12 19.10.12 15.04.14 102 28.0 9751  0.16 9,124 97.11 97.70 1147 8.10 0.73 B+/B1/ OuHaHCbI
MKB BO-5 5,000 R 920 23.12.11 23.06.14 30.3 93.30 2,485 92.80 93.00 12.75 9.42 1.95 B+/B1/ OuHaHCI
MKB-5 2,000 R 740  25.04.12 25.04.12 44 98.80 100.00 B+/B1/ OuHaHCbI
MKB-6 2,000 R 940  07.02.12 07.08.12 7.8 97.00 100.25 B+/B1/ OuHaHCbI
MKB-7 2,000 R 976  17.01.12 14.07.15 43.0 100.10 B+/B1/ OuHaHC!
MKB-8 3,000 R 9.00 11.04.12 08.04.15 39.8 96.00 100.00 B+/B1/ OuHaHCbI
MMK BO-1 5,000 R 6.90 17.05.12 15.11.12 1.1 99.00 41,238 92.12 99.49 8.20 6.93 0.84 BB+/Ba3/otagaH  MI[1
MMK BO-2 10,000 R 13.06.12 16.12.11 12.12.12 0.1 12.0 BB+/Ba3/otagaH  MI[l
MMK BO-3 5,000 R 647  22.03.12 26.03.12 19.09.13 34 212 99.86  0.04 147,149 99.85 99.90 7.07 6.38 0.25 BB+/Ba3/otaan Ml
MMK 5O-4 5,000 R 765 01.03.12 27.02.14 26.5 90.00 100.95 BB+/Ba3/otaga  MI[1
MMK BO-5 8,000 R 765 05.04.12 04.04.13 157 90.00 99.20 BB+/Ba3/otagaH  MI[]
MMK BO-6 5,000 R 720 12.01.12 10.07.14 30.9 96.53 044 70,000 92.00 97.00 8.92 7.23 213 BB+/Ba3/otsan Ml
MMK BO-7 5,000 R 725 24.01.12 22.07.14 313 BB+/Ba3/otaga  MI[l
MOWA-3 4,000 R 7.75  14.06.12 14.06.14 30.0 OuHaHCI
MoitbaHk-3 1,500 R 10.00  07.02.12 07.08.12 78 99.90 B3/ OuHaHCbI
MoitbaHk-5 5,000 R 10.00  19.04.12 23.04.12 16.04.15 43 40.1 B3/ OuHaHCbI
Mocwmapr-1 2,000 R 12.04.12 12.04.12 39 1.81 Motpe6. yen.
Moco6nraz®-2 1,200 R 925 24.12.11 24.06.12 6.3 96.51 9,736 96.55 96.73 17.06 9.17 043 OnekTpoaHepr.
Moccensnpom-2 1,500 R 1225 12.04.12 20.04.12 10.04.14 42 279 CenbeK. X03.
MoctpaHcasTo-1 4,200 R 11.80  20.12.11 18.12.12 12.2 lloT3Ban TpaHcnopt
MocaHepro-2 5,000 R 765 23.02.12 29.02.12 18.02.16 25 50.2 10022 0.06 49,950 100.17 6.52 7.46 0.18 /IBB OneKTposHepr.
MocaHepro-3 5,000 R 1025  01.06.12 06.12.12 281114 118 355 102.90  0.12 1,500 102.57 102.90 7.21 9.93 0.88 11BB OneKTpoaHepr.
MOJK-1 6,000 R 6.35  26.01.12 25.07.1% 194 BB+//BB OneKTpoaHepr.
Mn CeXf-1-06 2,500 R 800 24.05.12 07.05.26 172.9 Motpe®. yen.
MPCK Ypana-1 1,000 R 8.60 22.05.12 22.05.12 53 98.01 OneKTpoaHepr.
MPCK tOra-2 6,000 R 810 28.02.12 26.08.14 324 92.00 97.65 OneKTpoaHepr.
MTC-1 10,000 R 7.00  19.04.12 17.10.13 221 BB+/Ba2/BB Tenexom
MTC-2 10,000 R 775  24.04.12 20.10.15 46.2 97.07 1 95.60 96.90 8.84 7.90 3.09 BB+/Ba2/BB Tenexom
MTC-3 10,000 R 800 20.12.11 20.06.13 12.06.18 182 78.0 90.00 99.80 BB+/Ba2/BB Tenexom
MTC-4 15,000 R 760  15.05.12 13.05.14 29.0 98.33 037 24,880 97.75 98.40 8.36 7.40 2.04 BB+/Ba2/BB Tenexom
MTC-5 15,000 R 1425  24.07.12 26.07.12 19.07.16 74 55.2 103.98 83,540 103.96 104.02 7.16 1302 057 BB+/Ba2/BB Tenexom
MTC-7 10,000 R 870 15.05.12 07.11.17 70.8 97.38 | 0.69 1,569 95.01 97.28 9.50 8.87 428 BB+/Ba2/BB Tenexom
MTC-8 15,000 R 815 15.05.12 13.11.15 03.11.20  47.0 106.8 96.95 095 515 95.76 96.70 9.30 8.35 3.1 BB+/Ba2/BB Tenexom
H Nexck-3 1,000 R 1400  17.01.12 16.07.13 19.1 97.15 1 97.20 99.00 1770 1362 083 mra
HauKan 6O-3 500 R 820 26.12.11 23.06.14 30.3 99.25 100.74 OuHaHCI
HauKan 60-4 500 R 820 26.12.11 23.06.14 30.3 99.25 100.74 OuHaHCbI
HauCranp-1 1,500 R 10.00  09.03.12 15.03.12 11.03.14 3.0 269 99.85 100.25 B3/ OuHaHCbI
HauCraxa® BO-1 2,000 R 1050 04.05.12 02.05.14 28.6 B3/ OuHaHch!
HWA BTB-1 4,634 R 1050  26.12.11 26.02.39 326.7 /Bat/ OuHaHCbI
HWA BTB-2 2,027 R 26.12.11 26.02.39 326.7 [Bat/ OuHaHCbI
HKHX-4 1,500 R 10.00  26.03.12 26.03.12 34 91.00 B+/B1/ Xum. npom.
HAMK BO-1 5,000 R 9.75  05.06.12 04.12.12 1.7 101.90 10,000 101.70 102.22 7.83 9.55 0.88 = BBB-/Baa3/BBB- Mr[]
HNMK BO-5 10,000 R 10.75  01.05.12 30.10.12 10.6 103.07 55,000 103.00 103.05 7.19 1030 080  BBB-/Baa3/BBB- Mr[]
HNMK BO-6 10,000 R 7.75  06.03.12 05.03.13 147 90.00 100.20 BBB-/Baa3/BBB-  Mr[
HAMK BO-7 10,000 R 895 15.05.12 11.11.14 349 100.10 | 0.01 152,560 100.10 100.25 9.10 8.88 239  BBB-/Baa3/BBB- Mr[
Hosarak 50-1 10,000 R 750  27.12.11 25.06.13 184 95.10 101.50 BBB-/Baa3/BBB-  Hethtb 1 ras
Hosukom BO-1 3,000 R 850 07.01.12 12.07.13 07.07.14 189 30.8 97.00 100.00 B2/ OuHaHC!
Hosukom-1 2,000 R 9.00 25.05.12 01.06.12 25.11.13 5.6 234 99.00 99.90 B2/ OuHaHCbI
HOK-3 1,000 R 1250  28.02.12 26.08.14 324 mra
Howmoc 6O-1 5,000 R 7.00 24.02.12 28.02.12 24.02.14 25 264 99.80 103,360 99.85 8.1 6.87 0.18 BB/Ba3/ OuHaHC!
Homoc 60-2 5,000 R 800 18.04.12 22.04.13 18.10.14 163 342 99.00 100.00 BB/Ba3/ OuHaHCbI
Homoc-09 5,000 R 6.25 16.12.11 20.06.12 14.06.13 6.2 18.0 BB/Ba3/ OuHaHCbI
Homoc-11 5,000 R 740  04.01.12 09.07.12 02.07.14 6.8 30.6 99.00 99.60 BB/Ba3/ OuHaHCI
Homoc-12 5,000 R 850  23.02.12 28.08.13 28.08.17 205 68.5 100.50 50,000 99.05 99.94 8.33 8.24 1.46 BB/Ba3/ OuHaHCbI
HopHukenb 50-3 15,000 R 7.00 31.01.12 30.07.13 195 99.00 99.80 BB+/Ba2/BBB-  Mr[]
HIK-1 2,400 R 925 13.01.12 12.10.12C 10.07.15  10.0 429 98.00 99.75 Tpaxcnopt
HMNO CarypH-3 3,500 R 8.00 06.06.12 06.12.12 06.06.14 11.8 29.8 1.00 MatumHocTp. 1 np.
HCX-1 1,000 R 13.00 15.12.11 15.12.11 0.0 Hethtb 1 ras
H®K Batk 6O-1 2,000 R 10.00  15.04.12 18.10.12 15.04.14 102 28.0 96.50 97.00 /B3/B OuHaHCI
OAK-1 46,280 R 8.00 13.03.12 17.03.20 99.2 MatumHocTp. 1 np.
O6KoHautep-1 3,000 R 10.75  16.05.12 16.05.12 5.1 Bl Motpeb. ToB.
O6KoHauTep-2 3,000 R 1050  18.04.12 20.04.12 17.04.13 42 16.1 Bl MotpeG. ToB.
OGopoxnpom-1 21,091 R 8.00 20.04.12 24.04.20 100.4 MatumHocTp. 1 np.
OrKe-1 5,000 R 725 19.04.12 19.04.12 4.2 OneKTposHepr.
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OM3-6 1,600 R 825 01.06.12 31.05.13 17.6 11B- MatumHocTp. 1 np.
OTkpbITHe-01 5,000 R 9.00 17.04.12 14.10.14 34.0 99.75 300,000 9.27 8.90 232 OuHaHch!
OTM Bak 5O-1 5,000 R 795  31.01.12 29.07.14 315 BB/Ba2/ OuHaHC!
OTN Bakk 60-3 4,000 R 10.50  03.05.12 03.11.12 30.10.14  10.7 346 100.05 135,000 100.05 100.10 | 10.68 1037 0.78 BB/Ba2/ OuHaHCbI
OTN Bakk-2 2,500 R 825 27.03.12 25.03.14 274 94.30 1,790 94.00 97.28 11.45 8.59 1.87 BB/Ba2/ OuHaHCbI
Mepaobatk 5O-1 1,500 R 810 25.04.12 02.05.12 24.04.13 46 16.3 99.40 99.90 B3/ OuHaHCI
Mepsobatk 50-2 1,500 R 850 12.04.12 18.10.12 10.04.14 102 219 95.37 309,498 99.94 15.13 8.78 0.70 B3/ OuHaHCbI
MeTpokommepL-5 5,000 R 1275 19.12.11 24.12.12 21.12.14 124 36.3 /Ba3/B+ OuHaHCh!
MeTpokommepL-6 3,000 R 775  21.02.12 22.08.12 8.3 100.40 /Ba3/B+ OuHaHCh!
MeTpokommepLi-7 3,000 R 7.00 21.02.12 22.08.12 8.3 99.00 1 100.19 8.68 6.92 0.62 /Ba3/B+ OuHaHch!
MA AKK-1 688 R 6.94 15.02.12 15.02.39 326.3 99.30 99.70 /Bat/ OuHaHCbI
Monunnact-2 800 R 1225 13.03.12 14.09.12 11.03.14 9.0 269 98.30 = 0.02 10 98.00 98.30 15.20 1208 062 Xum. npom.
MoutaPoc 7,000 R 825 27.03.12 28.03.14 220316 275 51.3 98.14 955 98.10 106.00 9.37 8.26 1.91 Morpe®. ycn.
Mpomcsb 6O-3 5,000 R 860 07.02.12 04.02.14 25.7 96.90 36 96.90 97.30 10.50 8.61 1.76 BB-/Ba2/otaBaH  duHaHCh
Mpomcsb-5 4,500 R 775 17.05.12 17.05.12 5.1 99.51 245 99.75 99.83 9.13 7.74 0.39 BB-/Ba2/otagaH  duHAHCHI
Mpomceb-6 5,000 R 825 19.12.11 17.06.13 18.1 BB-/Ba2/otagaH  duHAHCHI
MpomTpaktop-3 5,000 R 1125 25.01.12 24.07.13 19.3 88.06 819 88.00 88.28 21.30 12.18 1.19 MatumHocTp. 1 np.
MpoToH®-1 1,000 R 9.00 12.06.12 12.06.12 6.0 77.77 MatumHocTp. u np.
MpodMenaua-1 3,000 R 1050  19.01.12 23.07.13 16.07.15 193 43.1 95.05 3,840 91.05 98.99 14.55 1058  1.26 1B+ Meava
Pasarynsit 50-13 1,000 R 13.06.12 6.0 CenbeK. X03.
Paarynsit 50-16 3,000 R 12.00  09.05.12 14.11.12 07.05.14  11.0 288 134,067 98.52 99.99 CenbCk. X03.
Pasarynsit-3 3,000 R 17.00 16.03.12 16.03.12 31 99.50 101.00 CenbeK. X03.
Pasarynsit-4 3,000 R 23.05.12 22.05.13 17.3 77.00 95.00 CenbeK. X03.
Pasarynsit-5 2,000 R 0.00 25.04.12 23.10.13 223 CenbeK. X03.
Paiicpcpaiizeq O-7 5,000 R 7.50  30.05.12 27.11.13 235 100.47 BBB+/Baa3/BBB | duHaHch!
Paiicppaiize-4 10,000 R 875 05.06.12 03.12.13 237 100.00 75,000 99.15 8.94 8.73 170 = BBB+/Baa3/BBB  duHaHChl
PA® InauHr 1,000 R 1250 21.02.12 21.02.12 23 OuHaHch!
Prc 6-3 2,000 R 950  28.02.12 01.03.12 31.08.14 26 326 100.09 44,439 100.00 100.20 9.13 9.23 0.19 B2/ OuHaHCbI
Prc 6-4 3,000 R 875 30.12.11 03.07.13 03.07.15 186 426 98.00 99.93 B2/ OuHaHCbI
Pemnytbmatu-1 2,300 R 850  26.04.12 20.10.16 58.3 99.41 100.90 MatumHocTp. u np.
PexKan 60-3 3,000 R 9.90  05.02.12 12.08.13 05.08.14  20.0 317 B/B3/B OuHaHCbI
PenKan-2 3,000 R 1050  04.04.12 04.04.12 37 100.00  0.17 7,222 99.98 100.08 1067 1030 028 B/B3/B OuHaHCbI
PenKan-3 4,000 R 925  06.06.12 06.06.12 5.8 9893 | 0.18 4,000 98.74 98.99 11.94 9.34 0.43 B/B3/B OuHaHC!
PX0 6O-1 15,000 R 940  06.06.12 05.12.12 1.7 102.35 25,168 102.35 102.60 6.99 9.17 0.89 BBB/Baa1/BBB  TpaHcnopt
PX0-07 5,000 R 7.55  09.05.12 07.11.12 108 100.61 100.91 BBB/Baa1/BBB  TpaHcnopt
PX0-09 15,000 R 6.90 16.05.12 13.11.13 23.0 98.56 25 98.56 98.67 7.87 6.96 1.69 BBB/Baa1/BBB  TpaHcnopt
PX0-10 15,000 R 15.00  08.03.12 06.03.14 26.7 12133 6.76 595,829 114.50 115.00 4.84 1197 185 BBB/Baa1/BBB  TpaHcnopt
PXD0-11 15,000 R 780 23.05.12 18.11.15 472 97.50 97.78 BBB/Baa1/BBB  TpaHcnopt
PX0-12 15,000 R 010  24.05.12 16.05.19 89.1 96.01 100.00 BBB/Baa1/BBB  TpaHcnopt
PX0-13 15,000 R 0.10  08.03.12 06.03.14 26.7 98.00 98.35 BBB/Baa1/BBB  TpaHcnopt
PX0-14 15,000 R 998  10.04.12 12.04.12 07.04.15 39 39.8 101.08 6,019 101.09 101.17 6.60 9.70 0.30 BBB/Baa1/BBB  TpaHcnopt
PX0-15 15,00 R 1050  26.12.11 26.12.12 20.06.1€ 124 54.2 102.5C | 0.10 75,002 102.3¢ 102.4C 8.08 9.78 0.89 BBB/Baa1/BBB  TpaHcnopt
PX0-16 15,000 R 790  11.06.12 07.06.16 05.06.17  53.8 65.8 97.23 10,000 96.00 97.25 8.85 8.12 3.54 BBB/Baa1/BBB  TpaHcnopt
PXO-17 15,000 R 1080  23.01.12 23.07.13 16.07.18 193 79.1 104.00 104.31 BBB/Baa1/BBB  TpaHcnopt
PX0-18 15,000 R 11.00  23.01.12 23.07.14 150719 313 91.1 106.32 1,248 106.13 106.45 841 9.95 2.08 BBB/Baa1/BBB  TpaHcnopt
PX0-19 10,000 R 815 23.01.12 18.07.18 08.07.24  79.2 150.9 97.00 101.15 BBB/Baa1/BBB  TpaHcnopt
PX0-23 15,000 R 9.00 02.02.12 05.02.15 16.01256 378 157.2 101.64 5,628 101.60 101.88 8.56 8.58 2.50 BBB/Baa1/BBB  TpaHcnopt
Puan/uauHr 2,000 R 8.50 23.12.11 19.12.14 36.2 OuHaHch!
PK KasHaueit-1 3,000 R 1050 25.05.12 28.11.12 20.11.15 11.5 47.2 OuHaHch!
PMB-3 1,100 R 1050  23.03.12 23.09.13 213 99.68 100.00 B3/ OuHaHCbI
PMK-3 3,000 R 1040  20.12.11 20.12.13 151215 242 48.1 96.01 99.99 mra
PMK-4 5,000 R 9.00 07.06.12 10.06.14 02.06.16  29.9 53.7 92.92 600 90.00 93.00 12.79 9.67 2.01 mra
Pocbatk 50-1 5,000 R 740  25.12.11 27.06.12 25.06.13 6.4 184 99.50 100.05 BBB+/Baa2/BB+  ®uHaHchI
PocbaHk 50-2 5,000 R 8.00 08.01.12 08.07.13 18.8 BBB+/Baa2/BB+  ®uHaHchl
Pocbatk 50-3 10,000 R 895 16.05.12 20.05.13 16.11.14 172 35.1 99.85 049 9 99.35 99.85 9.26 8.90 1.24 BBB+/Baa2/BB+  ®uHaHChI
PocbaHk-A3 5,000 R 6.90 06.05.12 06.11.13 228 BBB+/Baa2/BB+  ®uHaHch!
PocbaHk-A5 5,000 R 740 06.05.12 07.11.14 348 96.99 BBB+/Baa2/BB+  ®uHaHchl
PocBoaKar-3 3,000 R 9.00 14.05.12 14.11.13 09.11.15  23.0 46.9 99.30 2,246 95.00 99.75 9.62 9.00 1.63 BB-// Morpe®. yen.
PocrocCrpax-1 4,000 R 1000  19.01.12 23.07.12 16.07.15 7.3 431 99.19 | 0.78 3,549 98.64 99.55 11.73 9.69 0.51 OuHaHCbI
PocrocCrpax-2 5,000 R 1050  10.05.12 13.11.12 021117 110 70.7 98.53 = 0.33 66 98.40 99.99 12.61 1055  0.78 OuHaHC!
Pocpopbatk-1 1,050 R 1150  08.06.12 12.12.12 09.1213 120 239 99.01 100.50 B3/ OuHaHCbI
PocHaHo-1 8,000 R 890 28.12.11 20.12.17 723 97.00 97.28 /IBB+ OuHaHch!
PocHaHo-2 10,000 R 890 28.12.11 20.12.17 723 97.00 97.28 11BB+ OuHaHCI
PocHaHo-3 15,000 R 8.90 28.12.11 20.12.17 723 96.91 97.10 /IBB+ OuHaHch!
PocTenekom-01 2,000 R 6.60 09.02.12 08.08.13 19.8 99.26 /IBB+ Tenekom
PocTenexom-03 600 R 850 13.03.12 13.03.12 3.0 /IBB+ Tenekom
PocTenekom-04 2,000 R 6.50 04.04.12 03.04.13 15.6 88.70 98.80 /IBB+ Tenekom
PocTenexom-05 400 R 7.60  30.05.12 30.05.12 55 1/BB+ Tenekom
PocTenexom-06 2,000 R 780  30.05.12 30.05.12 55 100.45 50,000 100.40 100.46 6.90 7.74 0.43 1/BB+ Tenexom
PocTenekom-08 2400 R 6.65 06.03.12 03.09.13 20.7 100.49 /IBB+ Tenekom
PocTenexom-10 3,000 R 893  21.02.12 21.05.13 172 100.65 65 100.00 100.65 8.82 11BB+ Tenexom
PocTenekom-11 3,000 R 1170 01.02.12 24.07.19 914 102.50 103.30 11BB+ Tenexom
PocTenekom-13 2,000 R 6.50 18.01.12 17.10.12 10.1 /IBB+ Tenekom
PCr-1 3,000 R 1075 21.12.11 25.12.12 18.06.14 124 30.1 95.18 2,501 95.10 96.00 16.96 11.01 0.81 CTpouTensCcTBo
PCXB BO-1 5,000 R 720 29.02.12 31.08.12 28.08.13 8.6 205 99.80 99.85 BBB/Baat/ OuHaHCb!
PCXb BO-5 10,000 R 720 29.02.12 30.08.12 28.08.13 8.5 205 32,000 99.10 99.78 BBB/Baat/ OuHaHCbI
PCXb 6O-6 10,000 R 6.60 01.05.12 04.05.12 29.10.13 47 225 99.74 7,000 99.70 99.94 741 6.57 0.35 BBB/Baat/ OuHaHCbI
PCXB-03 10,000 R 925 16.02.12 17.02.14 09.02.17  26.2 61.9 101.50 = 0.60 50,020 100.70 101.00 8.65 8.85 1.81 BBB/Baat/ OuHaHCI
PCXB-04 10,000 R 7.50  04.04.12 27.09.17 69.5 100.00 900,001 100.00 7.39 BBB/Baat/ OuHaHCbI
PCXB-05 10,000 R 875 05.06.12 04.12.13 271118 237 83.5 99.91 195,996 99.86 100.00 8.99 8.74 1.70 BBB/Baat/ OuHaHCbI
PCXB-06 5,000 R 780 17.02.12 19.08.14 09.02.18 322 739 99.96 BBB/Baat/ OuHaHCI
PCXB-07 5,000 R 6.85  12.06.12 12.06.13 05.06.18  18.0 778 98.50  0.67 85 98.46 98.50 8.09 6.95 1.34 BBB/Baat/ OuHaHCbI
PCXB-08 5,000 R 1010 24.05.12 26.11.12 141119 114 95.1 100.75 102.47 BBB/Baa1/ OuHaHCbI




Fixed Income Daily 15.12.2011

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
PCXB-09 5,000 R 1010 24.05.12 26.11.12 141119 114 95.1 102.00 102.33 BBB/Baat/ OuHaHCb
PCXB-10 5,000 R 9.00 08.02.12 08.02.13 29.01.20 139 97.6 101.20 BBB/Baat/ OuHaHCbI
PCXB-11 5,000 R 9.00 09.02.12 11.02.13 30.01.20  14.0 97.6 100.70 100,000 98.00 101.00 8.51 8.67 1.00 BBB/Baat/ OuHaHCI
PCXB-12 5,000 R 770  12.01.12 13.07.15 01.07.21  43.0 114.6 97.20 5 96.20 96.95 8.81 767 2.83 BBB/Baat/ OuHaHCbI
PCXB-13 5,000 R 770  13.01.12 14.07.15 02.07.21  43.0 1147 95.50 98.94 BBB/Baat/ OuHaHCbI
PCXB-14 10,000 R 770 10.01.12 08.07.15 29.06.21 428 114.6 96.90 090 30,000 96.00 96.95 8.92 7.69 2.82 BBB/Baat/ OuHaHC!
PCXB-15 10,000 R 875 08.05.12 07.11.13 261021 228 1185 99.99 283,636 99.96 100.09 8.94 8.68 1.63 BBB/Baat/ OuHaHCbI
PTK MuauHr 60-1 1,050 R 1150  07.02.12 14.08.12 06.08.13 8.0 19.8 98.01 99.00 OuHaHCbI
PYCAN Bpartck-7 15,000 R 830 01.03.12 03.03.14 220218 266 744 93.26 3,535 93.01 9349 12.19 8.68 1.79 mra
PYCAN Bpartck-8 15,000 R 850  16.04.12 15.04.15 05.0421  40.0 118 91.06 328,104 91.50 91.99 12.16 9.20 259 mra
Pyclugpo-01 10,000 R 8.00 23.04.12 22.04.16 12.04.21 52.3 112.0 97.03 98.00 BB+/oT3gaH/BB+  OnekTpoaHepr.
Pycluapo-02 10,000 R 800 23.04.12 22.04.16 12.04.21 52.3 112.0 97.01 2 90.01 97.01 9.03 8.15 340  BB+/otagaH/BB+  JnekTpoaHepr.
PycckueMacna-2 1,000 R 1.00  29.03.12 29.03.12 35 Motpeb. ToB.
PycckoeMope-1 2,000 R 1200 15.12.11 14.06.1% 6.0 Motpeb. ToB.
PycCranp BO-1 5,000 R 11.00  11.05.12 16.11.12 07.11.14 111 348 100.88  0.05 55,476 100.70 10090  10.19 1080  0.80 B+/Ba3/B+ OuHaHCI
PycCraHg-8 5,000 R 7.75  13.04.12 13.04.12 4.0 99.82  0.10 32,380 99.71 99.91 843 7.66 0.31 B+/Ba3/B+ OuHaHCbI
PycduHb BO-01 4,000 R 715  04.01.12 09.07.13 04.07.14 18.8 30.7 98.50 99.54 /Baa3/otsBaH  DuHaHCbI
PycduHb-08 2,000 R 7.70  19.03.12 24.09.12 14.09.15 94 45.0 /Baa3/otsBaH  ®uHaHCbI
PycduHb-09 2,000 R 7.70  20.03.12 25.09.12 15.09.15 94 45.1 /Baa3/otsBaH  DuHaHCbI
PyctuHb-10 2,000 R 790 15.05.12 19.11.13 101115 23.2 46.9 100.00 /Baa3/otsBaH  DuHaHCbI
Pyccunb-11 2,000 R 790 16.05.12 20.11.13 111115 232 46.9 /Baa3/otsBaH  DuHaHCbI
CaxarpHer-2 2,500 R 1220 27.01.12 26.07.13 194 98.99 683 98.50 99.50 1330 1178 128 Hedbtb 1 ras
Cesepcrans 50-1 15,000 R 750  20.03.12 18.09.12 9.2 100.01  0.00 3,500 99.97 99.99 7.60 7.37 0.69 BB-/Ba2/BB mra
Cesepcrans 50-2 10,000 R 975 17.02.12 15.02.13 14.1 102.03 20,000 101.85 102.35 8.04 9.27 1.03 BB-/Ba2/BB mra
Cesepcrans 50-4 5,000 R 9.75  17.02.12 15.02.13 14.1 95.01 102.10 BB-/Ba2/BB mra
Cegkab-3 1,500 R 1050  27.12.11 27.03.12 34 MatumHocTp. 1 np.
CeHatopYK-1 1,500 R 10.00  18.05.12 18.05.12 5.1 CTpouTenscTBo
C3KK-3 5,000 R 1145 20.04.12 09.10.20C 26.09.31 1059 2376 CTpouTensCcTeo
C3KK-4 5,000 R 1145 20.04.12 09.10.20 C 26.09.31 1059 2376 CTpouTensCcTBo
CubmpbABMa-1 2,300 R 18.00 17.01.12 17.07.12 741 102.02 7 102.02 103.89 1474 1647 048 Tpaxcnopt
Cun6MeTlHB-1 10,000 R 1350 19.04.12 20.10.14 101019 342 93.9 108.89 183,874 108.60 109.05 = 10.07 1247 2.2 BB-/B1/B+ mra
Cu6MeTlHB-2 10,000 R 1350  19.04.12 20.10.14 101019 342 93.9 30,000 108.50 108.90 BB-/B1/B+ mra
CUBYP X-1 1,500 R 1047 03.05.12 01.11.12 10.6 BB/Ba2/ Xum. npom.
CUBYP X-3 30,000 R 925 16.03.12 21.03.12 13.03.15 32 39.0 BB/Ba2/ Xum. npom.
CUBYP X4 30,000 R 7.30  16.03.12 17.09.12 13.03.15 9.1 39.0 BB/Ba2/ Xum. npom.
CUBYP X-5 30,000 R 800 16.03.12 18.03.13 13.03.15 1541 39.0 BB/Ba2/ Xum. npom.
Cuheprust 5O-1 3,000 R 9.75  05.04.12 06.10.12 03.10.13 9.8 217 99.10  0.10 50,000 98.51 99.95 11.20 9.66 0.71 Bl MotpeG. T0B.
CuHeprus-3 2,500 R 8.00 20.02.12 18.08.14 322 B/l Motpeb. ToB.
CuctemaA®K-1 6,000 R 9.75  08.03.12 07.03.13 148 101.25 10 101.25 102.36 8.82 9.39 1.07 BB-/Ba3/BB Tenexom
CuctemaA®K-2 20,000 R 1475  14.02.12 17.08.12 12.08.14 8.1 320 104.40 20,210 104.40 104.52 7.97 1350  0.59 BB-/Ba3/BB Tenexom
CuctemaA®K-3 19,000 R 1250  31.05.12 04.12.12 241116 117 59.4 104.04 229 164,436 103.80 104.50 8.20 1196  0.86 BB-/Ba3/BB Tenexom
CuctemaA®K-4 13,50C R 765  20.03.12 15.03.1€ 51.1 96.83 1,462 94.60 97.25 9.10 7.76 239 BB-/Ba3/BB Tenexom
Cucremalanc-1 3,000 R 8.50 10.04.12 08.04.14 278 ot3saH/ot3ean/  CTpouTensCcTBO
Cucremalanc-2 2,000 R 8.50 17.04.12 15.04.14 28.0 ot3saH/ot3gan/  CTpouTensCTBO
CurpoHuke BO-1 2,000 R 1175 20.12.11 25.06.12 18.06.13 6.4 18.1 98.11 98.99 B-/B3/ TexHonorum
CuTpoHmke 5O-2 3,000 R 10.75  09.04.12 15.10.12 07.10.13  10.1 218 97.42 186 97.34 98.46 14.64 1082 0.69 B-/IB3/ TexHonorum
CKB B 60-3 3,000 R 9.15  29.05.12 04.06.12 26.11.13 5.7 234 100.00 622 99.95 100.05 9.34 9.12 0.42 B/B1/ OuHaHCbI
CKB b 504 2,000 R 10.75  06.06.12 10.12.12 05.06.13  11.9 17.7 99.70 100.20 B/B1/ OuHaHCI
CKB B 60-5 2,000 R 825 12.04.12 16.10.12 10.04.14 1041 219 98.68 50,003 98.20 98.49 10.17 8.24 0.73 B/B1/ OuHaHCbI
CKB B 60-6 2,000 R 850 10.01.12 12.07.13 08.07.14 189 30.8 96.20 98.35 B/B1/ OuHaHCbI
Connepc 50-2 2,000 R 13.00  02.05.12 07.05.12 01.05.13 48 16.6 100.80  0.00 4,097 100.81 10128 11.02 12.71 0.35 MauuurocTp. 1 np.
Connepc-2 3,000 R 1250  18.01.12 17.07.13 19.1 101.85  0.26 2,585 101.50 101.89 1149 1169 128 MatuuocTp. 1 np.
CnKasaHb-3 1,000 R 14.00  10.05.12 17.05.12 08.05.14 5.1 28.8 100.00 Motpeb. yen.
CrpKpea 6O-1 1,000 R 990 28.01.12 28.07.12 28.07.14 75 315 B3/ OuHaHCbI
CrpKpen BO-2 1,000 R 990 28.01.12 28.07.12 28.07.14 75 315 B3/ OuHaHch!
CrpTpaHclas-2 5,000 R 849  13.01.12 13.07.12 7.0 97.03 30,057 96.93 97.29 14.44 8.44 0.49 CTponTenscTBo
CrpTpaHclas-3 5,000 R 850  12.04.12 11.04.13 15.9 90.06 99.99 CTpouTenscTBo
CY155-3 3,000 R 1270 15.02.12 15.02.12 241 98.24 | 0.01 2,899 98.21 98.68 2454 1240 0.4 CTpouTensCcTeo
Cynoctpb 6O-01 2,000 R 9.75  03.03.12 07.03.12 03.03.14 28 26.6 99.00  0.00 500 98.42 99.25 14.86 9.58 0.19 B3/ OuHaHCbI
Cynoctpb-3 1,500 R 10.00  05.03.12 03.09.12 8.7 99.00 B3/ OuHaHCh!
Cynoctpb-4 1,500 R 10.00  10.04.12 13.04.12 08.10.13 4.0 218 99.00 1,000 98.51 99.00 13.58 9.93 0.28 B3/ OuHaHCbI
CY3K ®uHaHc-1 10,000 R 9.35  06.01.12 10.07.13 260620 189 102.5 101.23 1,058 101.00 101.39 8.66 8.88 1.32 /Ba3/ mra
Catnlpynn-1 1,000 R 1170 15.05.12 15.05.12 5.0 99.00 99.98 CTpouTenscTBo
TatHedhTb BO-1 5,000 R 725 23.03.12 20.09.13 212 98.25 BB/Ba2/ot3asaH | Hechtb 1 ra3
TatTenekom-2 1,500 R 8.25 03.05.12 01.11.12 10.6 99.19 100.46 BB-// Tenekom
Targonab 5O-1 2,000 R 950  29.12.11 05.07.12 26.12.13 6.7 244 99.21 164 98.80 99.55 11.33 9.17 0.46 B2/ OuHaHC!
Targonnb 60-2 2,000 R 875 19.04.12 25.10.12 17.04.14 104 28.1 99.47 1,114 96.00 98.45 9.61 8.68 0.75 B2/ OuHaHCbI
Taronab 60-3 2,000 R 1225  31.05.12 05.12.12 271114 117 355 100.10  0.09 55,400 100.05 100.15 1249 1218 0.83 B2/ OuHaHCbI
Targonab-5 2,000 R 850 21.03.12 21.03.12 32 99.91 182 99.66 99.99 8.95 8.34 0.25 B2/ OuHaHC!
Targonnb-6 2,000 R 875 28.02.12 05.03.12 26.02.13 27 145 99.50 100.00 B2/ OuHaHCbI
Taronnb-7 1,000 R 875 16.12.11 22.12.11 14.12.12 0.3 12.0 B2/ OuHaHCbI
TB3 BO-1 2,000 R 6.50  13.06.12 12.06.13 18.0 MauuuHocTp. 1 nip.
TrK1-1 4,000 R 850 13.03.12 15.03.12 11.03.14 3.0 269 100.36 5,000 100.00 100.40 7.05 8.29 0.23 OneKTpoaHepr.
TrK1-2 5,000 R 6.70  03.01.12 09.07.13 01.07.14 188 30.6 93.05 99.70 OneKTpoaHepr.
TrK2 6O-1 5,000 R 9.00 20.03.12 17.09.13 211 93.01 96.00 ccell OneKTpoaHepr.
TrK5-1 5,000 R 875 13.04.12 18.10.13 06.10.17 = 22.2 69.8 98.60 99.40 OneKTpoaHepr.
TrK6 WHeect-1 2,000 R 750 21.02.12 21.02.12 23 98.00 OneKTpoaHepr.
TrK6-1 5,000 R 830 01.03.12 02.09.13 240817 206 68.4 99.00 99.75 OneKTpoaHepr.
TrK9-1 7,000 R 810 13.02.12 15.08.13 07.08.17  20.1 67.8 98.81 194 98.50 99.05 9.07 7.98 142 OneKTpoaHepr.
Tene2 CM6-1 5,000 R 840  23.12.11 22.06.16 11.06.21 54.3 114.0 97.50 140,003 94.50 95.00 9.29 8.28 337 Tenexom
Tene2 Cl6-2 5,000 R 840  23.12.11 22.06.16 11.06.21 54.3 114.0 94.50 101.00 Tenexom
Tene2 ClM6-3 3,000 R 840  23.12.11 22.06.16 11.06.21 54.3 114.0 9122 022 200 94.50 95.99 11.21 8.82 3.28 Tenexom
TexHukons BO-1 1,500 R 13.50 14.03.12 11.09.13 209 CTpouTenscTBo
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TexHukons BO-2 2,500 R 13.00 22.03.12 24.09.12 19.09.13 94 21.2 CTpouTensCTBo
TexHukonb-2 3,000 R 13.50  07.03.12 07.03.12 28 93.00 CTpouTenscTBo
TexHokabenb-1 1,000 R 0.00 28.02.12 28.02.12 25 MatumHocTp. u np.
TK duHanc BO-1 500 R 1050 28.12.11 25.06.14 304 TpaHcnopt
TK ®uHaHe BO-2 500 R 1050 28.12.11 25.06.14 304 TpaHcnopt
TKB-2 1,800 R 815 20.03.12 24.09.12 15.03.16 9.4 51.1 98.00 100.00 B1/ OuHaHC!
TKC B 6O-1 1,600 R 1422 23.03.12 20.09.13 212 99.50 100.66 B/B2/ OuHaHCbI
TKC B BO-2 1,500 R 16.50  29.05.12 26.11.13 234 10147 0.09 1,026 101.02 101.49 1619 1615  1.50 B/B2/ OuHaHCbI
TKC B B0-3 1,500 R 1400  21.02.12 22.08.12 18.02.14 8.3 262 98.79 2411 99.12 99.20 16.45 1358  0.56 B/B2/ OuHaHCb
TKC B-2 1400 R 20.00 26.01.12 28.07.13 195 108.00 0.64 251 108.00 108.25 1476 1729 120 B/B2/ OuHaHCbI
TMK BO-1 5,000 R 885 24.04.12 22.10.13 223 99.50  0.00 2,000 90.00 100.00 9.35 8.79 1.59 B1/B+ mra
TpaxcAapo-1 3,000 R 1185  25.04.12 03.05.12 23.10.13 46 223 100.01 97,881 99.70 100.00 12,07 1166 033 Tpaxcnopt
TpaHcKoHT-1 3,000 R 9.50 28.02.12 26.02.13 14.5 101.89 102.40 BB+/Ba3/ TpaHcnopt
TpaHcKoHT-Z 3,000 R 880 07.06.12 04.06.1¢ 41.7 99.75 | 0.30 2 99.25 99.75 9.10 8.81 2.26 BB+/Ba3/ TpaHcnopt
TpancKpenb BO-1 5,000 R 780 17.05.12 171113 231 98.50 98.70 /Ba1/BBB- OuHaHch!
TpancKpenb-2 3,000 R 6.90 12.06.12 12.06.12 6.0 /Ba1/BBB- OuHaHch!
TpancKpenb-5 3,000 R 790 10.02.12 12.08.13 20.0 99.95 30,002 99.40 100.30 8.08 7.70 144 /Ba1/BBB- OuHaHCbI
TpaxcKpenb-6 4,000 R 825 19.04.12 17.04.14 28.1 100.00 /Ba1/BBB- OuHaHCI
TpancKpend-1 1,500 R 12.00 11.06.12 11.06.12 5.9 OuHaHch!
TpaHcKpead-2 1,500 R 12.00 03.05.12 01.11.12 10.6 100.00 OuHaHch!
TpaxcMauX 6O-1 3,000 R 6.50  26.01.12 23.01.14 25.3 MatumHocTp. u np.
TpaHcHe(Tb-1 35,000 R 10.00  21.05.12 20.05.15 13.05.19 412 89.0 10579 2.74 46,000 105.65 106.00 7.97 8.98 2.72 /Baa1/BBB Hechtb 1 ras
TpaHcHedTb-2 35,000 R 9.75  09.10.12 08.10.15 01.10.19 = 458 93.6 /Baa1/BBB Hedtb 1 ras
TpaHcHeTb-3 65,000 R 1015 26.09.12 26.09.15 18.09.19 454 93.2 110.31 3,110 109.77 110.78 6.94 9.03 3.08 [Baa1/BBB Hecbtb 1 ras
TpaHcdunM BO-12 500 R 850  29.02.12 27.08.14 324 OuHaHch!
TpaHcdunM BO-13 500 R 850  29.02.12 27.08.14 324 OuHaHCh!
TpaHcOuHM-02 1,500 R 10.75  10.02.12 10.08.12 79 OuHaHch!
TpaHcOuHM-03 1,500 R 8.50 12.01.12 10.07.14 309 OuHaHch!
TpaHcOuHM-04 300 R 9.50  06.06.12 16.12.11 03.12.14 0.1 35.7 OuHaHCh!
TpaHcOuHM-05 300 R 9.50  06.06.12 16.12.11 03.12.14 0.1 35.7 OuHaHCh!
TpaHcOuHM-06 500 R 9.50  06.06.12 16.12.11 03.12.14 0.1 35.7 OuHaHCh!
TpaHcOuHM-07 500 R 9.50  06.06.12 16.12.11 03.12.14 0.1 357 OuHaHCh!
TpaHcOuHM-08 340 R 9.50  07.06.12 19.12.11 03.12.15 0.2 41.7 OuHaHCh!
TpaHcOuHM-09 340 R 9.50  07.06.12 19.12.11 03.12.15 0.2 41.7 OuHaHch!
TpaHcOuHM-10 500 R 9.50  07.06.12 19.12.11 03.12.15 0.2 41.7 OuHaHCh!
TpaHcOuHM-11 500 R 9.50  07.06.12 19.12.11 03.12.15 0.2 41.7 OuHaHCh!
TpaHcOuHM-15 1,000 R 8.50 27.02.12 22.08.16 16.08.21 56.3 116.2 OuHaHch!
TpaHcOuHM-16 1,000 R 970  22.05.12 271114 09.11.21 355 118.9 OuHaHch!
TpaHcOuHM-17 1,000 R 970  29.05.12 04.12.14 16.11.21 35.7 119.2 OuHaHch!
TiomeHbOHepro-2 2,700 R 870  29.03.12 29.03.12 35 100.05 214 100.10 100.55 8.62 8.54 0.27 OneKTpoaHepr.
YBPuP-2 2,000 R 950  29.04.12 05.11.12 01.05.14 108 286 96.71 97.99 fot3paH/B- OuHaHCbI
YMMO-3 3,000 R 1000  15.12.11 14.06.12 6.0 MauuuHocTp. 1 np.
YpanBarox3-1 3,000 R 925 15.12.11 16.12.12 07.12.17 121 718 MatumHocTp. 1 np.
YpanBaron3-2 3,000 R 895  28.02.12 30.08.13 20.02.18 205 743 97.00 89 97.00 97.50 11.21 8.99 142 MaLuurocTp. 1 p.
Ypankanuit BO-1 50,000 R 825 20.02.12 17.02.14 26.2 Xum. npom.
Ypancu6 JIK 50-1 1,500 R 9.50  02.03.12 28.02.14 265 99.15 99.95 BB-// OuHaHCbI
Ypancu6 fIK 60-3 2,000 R 950  31.01.12 29.10.13 225 100.00 250 99.65 100.00 9.84 9.39 0.86 BB-// OuHaHCbI
Ypancu6 JIK 60-4 2,750 R 850 05.01.12 03.07.14 30.6 98.50 98.75 BB-// OuHaHCI
Ypancu6 fIK-3 1,500 R 16.50  23.02.12 23.02.12 23 101.84 5,883 101.69 102.75 6.77 1544 0.8 BB-// OuHaHCb
Ypancu6 fK-4 2,000 R 16.50  19.01.12 19.01.12 1.2 100.85 101.05 BB-// OuHaHCbI
Ypancu6 JIK-5 3,000 R 850 19.01.12 19.01.12 1.2 10028 0.00 3,112 100.20 100.28 5.60 8.20 0.09 BB-// OuHaHC!
Ypan3nMepb-1 3,000 R 825 28.02.12 28.02.12 25 91.00 mra
dopmart-1 1,000 R 17.00  08.03.12 11.06.12 06.12.12 59 11.8 CTponTenscTBo
doptym-2 5,000 R 6.50  08.02.12 06.02.13 13.8 OneKTposHepr.
®CK ESC-06 10,000 R 715  27.03.12 27.09.13 150920 215 105.1 98.75 99.10 /Baa2/BBB OneKTpoaHepr.
®CK ESC-07 5,000 R 750  27.04.12 26.10.15 16.1020 464 106.2 95.65 96.20 /Baa2/BBB OneKTpoaHepr.
®CK ESC-08 10,000 R 715  27.03.12 27.09.13 150920 215 105.1 150,000 98.75 99.05 [Baa2/BBB OneKTpoaHepr.
®CK ESC-09 5,000 R 799  27.04.12 24.10.17 16.1020 704 106.2 96.00 96.45 /Baa2/BBB OneKTpoaHepr.
®CKESC-10 10,000 R 7.75  27.03.12 25.09.15 15.09.20 454 105.1 97.30 97.38 /Baa2/BBB OneKTpoaHepr.
®CKESC-11 10,000 R 799  27.04.12 24.10.17 16.1020 704 106.2 96.00 96.45 [Baa2/BBB OneKTpoaHepr.
®CKESC-13 10,000 R 850 03.01.12 22.06.21 1143 85.00 100.00 /Baa2/BBB OneKTpoaHepr.
®CK ESC-15 10,000 R 875 26.04.12 29.10.14 121023 345 142.0 100.25 121,665 100.25 100.30 8.86 863 235 /Baa2/BBB OneKTpoaHepr.
®CKESC-18 15,000 R 850  11.06.12 16.06.14 271123 301 1435 [Baa2/BBB OneKTpoaHepr.
®CKESC-19 20,000 R 7.95  19.01.12 19.07.18 06.07.23  79.2 138.8 /Baa2/BBB OneKTpoaHepr.
XK®B 5O-1 3,000 R 968 24.01.12 27.04.12 22.04.14 44 283 100.04 100.10 BB-/Ba3/otaBaH  duHaHChl
XKoB BO-3 4,000 R 790 24.01.12 25.10.13 220414 224 283 97.80 8,500 97.80 98.20 9.52 7.99 1.58 BB-/Ba3/otaBaH  duHaHChl
XKOB-5 4,000 R 8.50 18.01.12 17.04.13 16.1 100.00 BB-/Ba3/otaeaH  duHAHCHI
XKoB-6 5,000 R 7.75  13.03.12 14.12.12 10.06.14 120 299 99.40 4,600 99.39 8.65 7.80 0.89 BB-/Ba3/otaBaH  duHaHChl
XKoB-7 5,000 R 9.00 26.01.12 02.05.12 23.04.15 46 403 100.15 100.40 BB-/Ba3/otaBaH  duHaHChI
XM BaHk-2 3,000 R 6.25 13.06.12 14.06.12 12.06.13 6.0 18.0 98.00 105.00 /Ba3/oT3BaH OuHaHCb
LlenTpWHB BO-1 1,500 R 840 20.12.11 19.12.12 17.06.14 12.2 30.1 /Ba3/ OuHaHCh!
LlenTpltHB BO-5 1,000 R 840  20.12.11 19.12.12 17.06.14 122 30.1 [Ba3/ OuHaHC!
LieHTpliHB-2 3,000 R 925 27.12.11 29.06.12 24.06.14 6.5 30.3 100.30 100.80 /Ba3/ OuHaHCbI
Yepkuoso 6O-3 3,000 R 825 11.05.12 08.11.13 22.8 97.20 97.89 B2/ Motpeb. ToB.
YTn3 6O-1 5,000 R 1250  05.06.12 07.06.12 04.12.12 5.8 1.7 10042 040 1,095 100.05 10090  11.89 1241 0.43 [ot3paH/ mra
4ytns3-3 8,000 R 800 24.04.12 26.04.12 21.04.15 44 40.2 95.21 Jot3paH/ mra
Onem/ua-2 2,300 R 14.00  08.03.12 11.09.12 04.09.14 8.9 32.7 100.00 100,000 99.61 10059 1475 1397 062 1IB- OuHaHCbI
OHen BO-15 4,000 R 750  20.12.11 21.06.12 18.06.13 6.2 18.1 99.91 100.28 [Ba3/ OneKTpoaHepr.
Onen 60-18 5,000 R 710  28.12.11 25.06.14 304 96.00 97.50 /Ba3/ OnekTpoaHepr.
NN Oaitmong HMK-1- 600 R 8.00 05.04.12 03.04.14 276 Motpeb. ToB.
tOHmkpeuT BO-1 5,000 R 9.00 13.06.12 16.12.13 101214 2441 35.9 100.00 5,000,000 9.20 9.00 1.7 BBB+//BBB OuHaHCb!
tOHuKpeauT-14M 5,000 R 820 14.03.12 07.09.16 56.8 BBB+//BBB OuHaHch!
tOHuKpeawT-4 10,000 R 7.00  15.05.12 16.11.12 101145 1141 46.9 98.00 101.00 BBB+/BBB OuHaHCbI
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DOara Mecsiues go

Boinyck 06beM, MIH Kynow,

% KynoHa othepTbl noraw otpT  noraw
KOPMOPATUBHbLIE PYBJIEBbIE OBJITALLN
OHMKpeauT-5 5,000 R 750  06.03.12 06.09.13 01.09.15  20.8 44.6
10T3itp® BO-1 1,500 R 1250 271211 26.03.13 154
10T3itp® BO-2 1,500 R 1250  27.12.11 26.03.13 154
10T3itp® BO-3 1,500 R 945  22.12.11 19.12.13 242
10T3itpd BO-4 1,500 R 9.00 28.12.11 26.03.14 274
10T3itp® BO-5 1,500 R 9.00 28.12.11 26.03.14 274
10T 3itp--5 1,500 R 950  26.01.12 21.07.16 55.3
AxdHepro BO-1 3,000 R 825 06.03.12 03.09.13 20.7
SAkdHepro-2 960 R 10.30  08.03.12 08.03.12 28

100.00
104.49

93.50
98.99

OuHaHCh!
TpaHcnopt
TpaHcnopt
Tpacnopt
TpaHcnopt
TpaHcnopt
TpaHcnopt
OneKTposHepr.
OneKTposHepr.
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% 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 20.12.12 122 /B3/B- loc.
BonrO6n-10 3,000 R 8.00 09.05.12 04.05.16 52.7 98.50 99.40 BB-//oT3BaH MyHuy.
BonrO6n-4 300 R 7.55  15.05.12 15.06.12 5.0 99.50 BB-//B+ MyHu.
BonrO6n-7 400 R 9.33  12.06.12 12.06.12 6.0 100.30 BB-//BB- MyHu.
BonrO6n-9 2,000 R 825 06.06.12 04.06.14 29.7 99.00 99.50 BB-//oT3BaH MyHuy.
Bonrorpan-4 715 R 1750  06.02.12 07.11.12 108 10947 | 1.13 800 108.01 109.20 7.09 1577 0.79 [Ba3/ MyHu.
Bonrorpaa-5 1,000 R 950 221211 17.12.15 48.1 /Ba3/ MyHuy.
BopoxexO6n-4 900 R 9.00 26.12.11 25.06.12 6.4 100.50 44 100.50 101.25 8.17 8.60 0.47 MyHu.
WpkO6n-31006 798 R 9.15  14.04.12 22.11.12 13 97.10 101.60 1IBB MyHu.
WpkO6n-31007 313R 10.00 25.12.11 25.12.11 0.4 96.00 11BB MyHu.
KasaHb-7 2,000 R 875 21.12.11 17.12.14 36.1 B+// MyHuy.
KanyxO6n-3 700 R 885 01.03.12 29.11.12 11.5 100.00 BB-//oT3BaH MyHuu.
KanyxO6n-4 600 R 1001 28.12.11 26.06.13 184 100.50 104.60 BB-//oT3BaH MyHu.
KanyxO6n-5 2,500 R 820  23.02.1Z 19.05.1€ 53.2 99.90 103.9C BB-//oT3BaH MyHuL.
Kapenus-11 240R 9.70  10.05.12 10.05.12 49 100.70 101.15 BB-// MyHu.
Kapenus-13 2,000 R 991  22.12.11 18.06.15 421 BB-// MyHu.
Kapenus-14 1,000 R 9.99  01.06.12 30.11.16 59.6 100.70  0.10 1 100.60 100.70 9.83 9.89 2.23 BB-// MyHu.
Komu-7 1,000 R 800 23.05.12 221113 233 99.25 100.50 BB/Ba2/ MyHu.
Komu-8 1,000 R 7.00 04.03.12 03.12.15 477 90.00 94.00 BB/Ba2/ MyHu.
Komm-9 2,100 R 750 18.04.12 18.10.14 342 98.00 101.00 BB/Ba2/ MyHu.
KoctpO6in-4 4,000 R 950  23.02.12 17.11.16 59.2 96.94 046 3 96.52 96.93 11.19 9.75 228 B+l MyHu.
KpacHopap-1 1,100 R 850 04.01.12 03.07.13 18.6 98.00 100.75 Ba2/ MyHuy.
KpacHoaKp-2 1,125R 6.00 16.12.11 14.12.12 12.0 BB/Ba1/BB MyHuy.
KpacHoaKp-3 4,000 R 830 27.03.12 27.09.14 335 99.85 100.60 BB/Ba1/BB MyHu.
KpacHspKp-4 4,080 R 10.64  09.02.12 08.11.12 108 102.75 102.90 BB+/Ba2/BB+  Myhu.
KpacHspKp-5 9,000 R 9.50  05.06.12 29.11.16 59.6 100.78 = 0.49 208,956 100.22 100.30 9.10 941 2,07 BB+/Ba2/BB+  Myhu.
eHO6n-3 1,300 R 1200  08.06.12 05.12.14 35.7 106.50 109.49 BB//BB MyHu.
TuneyO6n-6 750 R 898  06.06.12 05.06.13 17.7 100.80 oT38aH//BB MyHuy.
Mocksa-39 10,000 R 800 21.01.12 21.07.14 312 98.62 10,690 92.00 99.32 7.99 7.86 2.16 BBB/Baa1/BBB  MyHuL.
Mocksa-44 20,000 R 800 24.12.11 24.06.15 423 92.01 98.50 BBB/Baa1/BBB  MyHuu.
Mocksa-45 15,000 R 800 27.12.11 27.06.12 6.4 100.75 10,001 100.66 100.95 6.65 7.66 0.49 BBB/Baa1/BBB  MyHuL.
Mocksa-48 30,000 R 800 11.06.12 11.06.22 126.0 91.00  0.04 1 90.05 90.90 8.13 8.78 6.87 BBB/Baa1/BBB  MyHuu.
Mocksa-49 25,000 R 800 14.06.12 14.06.17 66.0 BBB/Baa1/BBB ~ MyHuu.
Mocksa-50 15,000 R 800 18.12.11 18.12.11 0.1 BBB/Baa1/BBB  MyHuL.
Mocksa-53 15,000 R 800 01.03.12 01.09.13 20.6 98.50 101.38 BBB/Baa1/BBB  MyHuu.
Mocksa-54 15,000 R 800 05.03.12 05.09.12 8.7 100.60 29,940 100.01 100.80 6.54 7.78 0.67 BBB/Baa1/BBB  MyHu.
Mocksa-56 20,000 R 800 22.03.12 22.09.16 57.3 91.28 96.60 BBB/Baa1/BBB  MyHuL.
Mocksa-60 30,000 R 15.00  28.02.12 28.11.12 15 BBB/Baa1/BBB  MyHuL.
Mocksa-61 30,000 R 15.00  03.03.12 03.06.13 17.7 111.20 11,000 110.16 111.70 7.1 1343 126 BBB/Baa1/BBB  MyHuu.
Mocksa-62 35,000 R 14.00  08.03.12 08.06.14 298 111.30 111.90 BBB/Baa1/BBB  MyHuu.
Mocksa-63 20,000 R 15.00  10.03.12 10.12.13 239 115.12 116.00 BBB/Baa1/BBB  MyHuL.
Mocksa-64 40,00C R 13.00  16.05.12 16.11.1¢ 474 115.0C 117.5C BBB/Baa1/BBB  MyHuL.
Mocksa-66 30,000 R 879 23.02.12 23.11.18 834 10437 1.26 500 103.55 104.39 8.38 BBB/Baa1/BBB  MyHuL.
MocO6n-7 16,000 R 800 18.04.12 16.04.14 28.1 98.03  0.33 50,637 98.00 98.35 9.14 8.06 1.97 /Ba3/oT3BaH MyHu.
MocO6n-8 12,350 R 9.00 12.06.12 11.06.13 179 100.64 9,050 100.50 100.68 8.39 8.94 0.79 [Ba3/oT3BaH MyHu.
MocO6n-9 13,200 R 1790  15.03.12 15.03.12 3.0 102.70 11,695 102.65 102.85 6.92 16.80  0.24 /Ba3/B- MyHu.
HwxropO6n-4 810 R 7.75  20.05.12 17.11.12 111 99.00 39 99.00 100.60 9.08 7.79 0.83 B+// MyHu.
HwxropO6n-5 1,200 R 1275  25.05.12 02.12.12 11.6 10520 | 0.20 3 104.50 105.20 7.22 1205 088 B+l MyHu.
HwxropO6n-6 5,000 R 850  05.04.12 07.10.15 45.8 99.95 20 99.01 99.75 848 8.37 230 B+// MyHuw.
HwxropO6n-7 8,000 R 995 17.05.12 16.11.16 59.1 100.35 100.99 B+// MyHu.
0$3-25064 45,000 R 1190  18.01.12 18.01.12 1.2 100.67 BBB/Baa1/BBB  [oc.
0$3-25065 46,000 R 1200  28.12.11 27.03.13 154 106.60 106.75 BBB/Baa1/BBB  [oc.
0b3-25067 45,000 R 1130 18.01.12 17.10.12 10.1 104.00 156,475 104.05 6.54 1069  0.76 BBB/Baa1/BBB  [oc.
0$3-25068 45,000 R 1200  22.02.12 20.08.14 322 11160 | 0.55 1 111.10 111.65 7.29 1041 216 BBB/Baa1/BBB  [oc.
0$3-25069 45,000 R 10.80  21.03.12 19.09.12 9.2 10320 0.00 195,255 103.20 104.30 6.53 1022 0.70 BBB/Baa1/BBB  [oc.
0d3-25071 80,000 R 810 30.05.12 26.11.14 354 102.00  0.00 1 101.30 102.00 747 7.92 249 BBB/Baa1/BBB  [oc.
0$3-25072 150,000 R 715  25.01.12 23.01.13 133 100.70 | 0.00 1 100.55 100.70 6.58 6.91 1.00 BBB/Baa1/BBB  [oc.
0$3-25073 150,000 R 6.85 01.02.12 01.08.12 76 100.28 | 0.01 59,014 100.28 100.80 6.47 6.66 0.58 BBB/Baa1/BBB  [oc.
0$3-25075 150,000 R 6.88 18.01.12 15.07.15 43.0 97.03 450,005 96.90 97.95 8.00 6.89 291 BBB/Baa1/BBB  [oc.
0$3-25076 150,000 R 710 15.03.12 13.03.14 21.0 99.49 500,979 99.67 99.75 748 7.01 1.94 BBB/Baa1/BBB  [oc.
0d3-25077 150,000 R 7.35  25.01.12 20.01.16 49.2 98.31 10,001 98.15 98.50 7.99 7.21 3.25 BBB/Baa1/BBB  [oc.
0$3-25078 100,000 R 6.70  08.02.12 06.02.13 138 99.81 215,200 100.05 100.15 6.98 6.56 1.03 BBB/Baa1/BBB  [oc.
0$3-25079 150,000 R 7.00  06.06.12 03.06.15 4.7 98.02 026 64,023 97.90 98.00 7.81 713 291 BBB/Baa1/BBB  Toc.
0$3-26199 44,000 R 6.10  11.01.12 11.07.12 6.9 99.98 100.05 BBB/Baa1/BBB  [oc.
0$3-26200 50,000 R 6.10 18.01.12 17.07.13 19.1 99.15 40,000 99.25 6.83 6.09 142 BBB/Baa1/BBB  [oc.
0$3-26201 47,000 R 6.55 18.01.12 16.10.13 2241 98.00 BBB/Baa1/BBB  [oc.
0$3-26202 40,000 R 1120 211211 17.12.14 36.1 109.50 1 109.50 110.60 7.86 9.99 237 BBB/Baa1/BBB  [oc.
0$3-26203 150,000 R 6.90 08.02.12 03.08.16 55.7 95.74  0.19 226,501 95.76 96.20 8.17 7.03 364 BBB/Baa1/BBB  [oc.
0$3-26204 120,000 R 750  22.03.12 15.03.18 75.1 96.95 = 0.04 1,695,002 96.87 96.95 8.29 7.60 4.62 BBB/Baa1/BBB  Toc.
0$3-26205 150,000 R 760  25.04.12 14.04.21 1121 95.26 90,213 94.90 96.00 8.51 7.89 6.19 BBB/Baa1/BBB  [oc.
0$3-26206 150,000 R 740 21.12.11 14.06.17 66.0 9712 0.06 1,971,001 97.00 97.15 8.22 7.33 4.09 BBB/Baa1/BBB  [oc.
0$3-46018 133,000 R 800 07.03.12 24.11.21 1194 BBB/Baa1/BBB  [oc.
0$3-46019 26,000 R 0.00 28.03.12 20.03.19 87.2 74.00 BBB/Baa1/BBB  [oc.
0$3-46020 135,000 R 6.90 15.02.12 06.02.36 290.0 71.90 88.00 BBB/Baa1/BBB  [oc.
0$3-46022 45,000 R 6.50 18.01.12 19.07.23 139.2 80.00 86.50 BBB/Baa1/BBB  Toc.
0®3-48001 24,09 R 6.50 07.11.12 31.10.18 826 BBB/Baa1/BBB  [oc.
Psi306n-1 2,100 R 855 31.05.12 27.11.14 35.5 99.00 99.80 B+// MyHu.
CamapO6n-4 5,000 R 6.98 21.12.11 20.06.12 6.2 [Ba1/BB+ MyHu.
CamapO6n-5 3735R 930  22.12.11 19.12.13 242 10140 0.13 6,550 101.10 101.40 7.36 8.98 0.61 /Ba1/BB+ MyHu.
CamapO6n-6 1819 R 15.00  10.02.12 10.05.13 16.9 108.00 1,000 108.00 109.50 9.18 1372 118 [Ba1/BB+ MyHu.
CamapO6n-7 12,200 R 749  07.03.12 30.11.16 59.6 96.00 19,742 95.35 96.00 9.28 7.79 2.56 [Ba1/BB+ MyHu.
CsepanO6n-1 2,000 R 9.27  13.03.12 11.12.16 60.0 100.04  0.04 236,193 100.05 100.18 9.48 9.26 230 Jot3pan/BB MyHu.

Clletep6ypr-1 10,000 R 776 24.05.12 19.11.15 472 97.00 102.00 BBB/Baa1/BBB  Mynuu.
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TeepO6n-09 3,000 R 1250  15.12.11 12.06.14 30.0 1B+ MyHu.
TeepO6n-10 3,000 R 850  20.12.11 15.12.15 48.1 1B+ MyHu.
Tomck-2 200R 1760 221211 224211 0.3 MyHu.
Tomck-3 800 R 1063 26.12.11 23.06.14 30.3 101.73 | 0.32 256,288 101.50 101.79 9.33 1022 134 MyHu.
TomckO6n-4 800 R 7.00  26.12.11 26.12.11 0.4 100.01 | 0.01 10,000 100.00 100.25 6.69 6.78 0.03 1/BB- MyHu.
TomckO6n-5 1,050 R 7.00 17.12.11 17.12.12 1241 1/BB- MyHu.
TomckO6n-7 1,000 R 1200  27.02.12 27.11.13 235 103.00 105.00 11BB- MyHu.
Yamyptusi-2 2,500 R 840 17.01.12 15.07.12 7.0 100.20 100.80 BB+/Bat/ MyHu.
Yamyprusi-4 2,000 R 860 25.05.12 25.11.15 474 100.00 103.00 BB+/Ba1/ MyHu.
Yamyptusi-5 2,000 R 1015  31.05.12 24.11.16 59.4 101.00 103.00 BB+/Ba1/ MyHuw.
Yipa-1 750 R 9.00 27.12.11 241213 244 100.00 102.50 1/BB- MyHu.
Xakacusi-1 1,200 R 820 22.02.12 25.08.13 204 99.50 101.75 BB-// MyHu.
XMAO-6 2,000 R 1000 221211 22.12.11 0.3 /Baa3/BBB- MyHuw.
XMAO-7 2,000 R 1040 221211 20.12.12 122 /Baa3/BBB- MyHuw.
XMAO-8 2,000 R 1080 22.12.11 19.12.13 242 /Baa3/BBB- MyHu.
YysaLuus-6 1,000 R 724 17.01.12 17.04.12 441 100.10 | 0.00 1,659 100.05 100.10 7.1 7.15 0.32 [Ba2/ MyHuw.
YysaLums-7 800 R 891  06.03.12 04.06.13 177 94.00 101.00 [Ba2/ MyHu.
YyBaluums-8 1,000 R 7.75  14.03.12 15.06.14 30.0 99.00 101.50 [Ba2/ MyHu.
AxyTusi-1 1,500 R 795 12.01.12 11.04.13 15.9 90.00 BB+/oT3saH/BB  Myhuu.
Axytus-2 1,750 R 7.80 19.01.12 17.04.14 28.1 98.00 99.39 BB+/oT3saH/BB  MyHuu.
Axytus-3 2,500 R 795  20.02.12 20.05.16 53.2 97.00 98.93 BB+/oT3saH/BB  MyHuu.
Axytus-9 2,000 R 975 221211 19.09.13 212 BB+/oT3saH/BB  MyHuu.
Ap06n-09 3,000 R 825 16.02.12 16.05.13 171 99.50 100.30 BB-// MyHu.

ApO6n-10 3,000R 8.00 17.01.12 15.04.14 28.0 99.02 99.80 BB-// Myru.
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AkBars '12 280 § 1025  03.06.12 03.12.12 1.7 10457 0.03 104.00 105.14 5.35 9.77 0.92 BB/B1/ OuHaHCb
AlfaBank 12 500 § 820 25.12.11 25.06.12 6.4 101.54 101.02 102.05 5.23 791 0.50 BB+/Ba1/BB+  duHaHchl
AlfaBank 13 400 § 925 24.12.11 24.06.13 183 105.40 104.89 105.92 5.51 843 1.37 BB+/Ba1/BB OuHaHCI
AlfaBank '15 600 § 800 18.03.12 18.03.15 39.1 101.13 100.72 101.53 7.60 7.76 2.78 BB+/Ba1/B+ OuHaHCbI
AlfaBank 17 02 300 § 864 220212 2202.12C 220217 23 62.4 88.00 0.00 87.00 89.00 89.74 9.52 0.13 B+/Ba2/BB+ OuHaHCbI
AlfaBank 17 09 1,000 § 788  25.03.12 25.09.17 69.4 94.50 94.00 95.00 9.12 8.18 444 BB/Ba1/B+ OuHaHCI
AlfaBank 21 1,000 § 7.75  28.04.12 28.04.21 1125 88.77  0.08 88.15 89.39 9.59 8.63 6.28 BB/Ba1/BB- OuHaHCbI
AllianceOil '15 350 § 988  11.03.12 11.03.15 38.9 100.59 100.02 101.15 9.65 9.57 2,66 BI/B+ Hetbtb 1 ras
Alrosa '14 500 § 888 17.05.12 17.11.14 35.1 108.56 = 0.06 108.11 109.01 5.65 8.13 257 B+/Ba3/BB- mra
Alrosa ‘20 1,000 § 7.75  03.05.12 03.11.20 106.8 99.56 99.10 100.02 7.82 7.81 6.28 BB-/Ba3/BB- mra
BoM'13 500 § 7.34  13.05.12 13.05.13 17.0 10295  0.02 102.37 103.53 5.14 7.08 1.33 BBB-/Ba2/ OuHaHCbI
BoM '15 03 750 § 6.70  11.03.12 11.03.15 38.9 98.29 97.79 98.79 7.30 6.70 2.81 BBB-/Ba2/ OuHaHC!
BoM '15 11 300 § 597  25.05.12 25.11.15 474 93.13 | 0.13 91.64 94.62 8.03 6.39 341 BBB-/Ba3/ OuHaHCbI
BoM 17 400 $ 6.81  10.05.12 10.05.12C 10.05.17 49 64.9 9350  0.00 92.00 95.00 24.53 8.32 7.23 0.36 BBB-/Ba3/ OUHaHCbI
BusinessAl 12 558 R 888 25.01.12 25.04.12 44 OuHaHch!
CreditEurB 13 300 § 7.75  20.05.12 20.05.12 20.05.13 5.2 172 BB-/Ba3/ OuHaHCbI
EBRD '12 2,000 R 6.00 14.02.12 14.02.12 2.0 A3/ OuHaHCbI
EurDevBank '14 500 § 7.38  29.03.12 29.09.14 335 105.32 104.83 105.81 5.30 6.90 248 BBB/A3/BBB OuHaHC!
Eurochem '12 300 § 788 21.03.12 21.03.12 32 101.09 023 100.74 101.44 3.74 7.65 0.26 BB//BB Xum. npom.
Evraz'13 1,300 § 888 24.04.12 24.04.13 16.3 104.51 104.04 104.99 5.39 8.39 1.27 BB/B2/B+ mra
Evraz '15 750 § 825 10.05.12 10.11.15 46.9 101.19 100.67 101.71 7.89 8.09 327 BB-/B2/B+ mra
Evraz'18 6.75% 850 § 6.75  27.04.12 27.04.18 76.5 8946  0.13 88.99 89.92 8.96 747 4.94 BB-/B2/B+ mra
Evraz '18 9.5% 550 § 950 24.04.12 24.04.18 76.4 102.68 102.27 103.09 8.93 9.13 4.67 BB/B2/B+ mra
Gallery-13 175 % 10.13  15.05.12 15.05.12C 15.05.13 5.0 17.0 loT3BaH/B- Megua
Gazp 12 EUR 1,000 € 456  09.06.12 09.12.12 1.9 101.83 101.63 102.04 2,68 448 0.95 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '12 JPY 30,000 ¥ 289  15.05.12 15.11.12 1.1 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '13 4.505% 122% 451 18.01.12 2207.13 193 BBB/Baa1/BBB  Hethtb U ras
Gazp '13 5.625% 646 § 563  21.01.12 2207.13 193 101.92 101.41 102.43 4.36 543 149 BB+/Baa1/BBB  Hedbtb nra3
Gazp '13 6.58% 800 £ 6.58  30.04.12 31.10.13 226 10442 0.06 103.90 104.94 4.14 6.25 1.72 BBB/Baa1/BBB  Hethtb U ras
Gazp '13 7.343% 400 $ 734 11.04.12 11.04.13 159 104.50 104.05 104.94 3.82 6.94 1.25 BBB/Baa1/BBB  Hethtb 1 ras
Gazp'137.51% 500 § 751 31.01.12 31.07.13 19.6 105.86 105.36 106.37 3.75 6.76 1.50 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '13 9.625% 1,750 § 963  01.03.12 01.03.13 14.6 106.87 106.39 107.34 3.78 8.78 113 BBB/Baa1/BB-  Hedptb nra3
Gazp '14 02 780 € 503 25.02.12 25.02.14 264 102.13 101.66 102.60 3.99 474 1.98 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '14 03 500 § 1050  11.03.12 08.03.14 26.8 112.15 111.66 112.64 473 9.35 2.01 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '14 07 1,250 § 813  31.01.12 31.07.14 316 107.77 107.32 108.22 493 7.18 2.31 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '14 10 700 € 536  31.10.12 31.10.14 346 103.44 102.98 103.90 4.07 5.14 263 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 15 02 850 € 813  04.02.12 04.02.15 37.7 108.82 108.27 109.37 5.01 7.02 2.60 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '15 06 1,000 € 588  20.05.12 01.06.15 416 103.14 102.58 103.71 4.83 5.70 3.00 BBB/Baa1/BB-  Hedptb nra3
Gazp '15 11 1,000 § 509 29.05.12 29.11.15 475 100.03 99.58 100.47 5.08 5.08 3.54 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '16 1,350 § 6.21  22.05.12 22.11.16 59.3 102.71 102.29 103.14 5.57 6.03 421 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '16 4.95% 1,000 § 495  23.05.12 23.05.16 53.3 98.56 98.16 98.95 5.32 5.01 3.92 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '17 02 500 € 514  22.03.12 22.03.17 63.3 101.51 101.0€ 101.9€ 4.80 4.88 438 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 17 11 500 € 544  07.03.12 02.11.17 70.7 101.32 100.85 101.80 5.26 5.38 4.84 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 18 EUR 1,200 € 6.61 13.02.12 13.02.18 741 104.90 104.40 105.40 5.73 6.17 4.81 BBB/Baa1/BBB  Hethtb U ras
Gazp '18 USD 1,100 § 815  11.04.12 11.04.18 75.9 112.10 111.59 112.61 5.83 7.18 4.94 BBB/Baa1/BBB  Hethtb U ras
Gazp 19 2,250 § 925 23.04.12 23.04.12 23.04.19 43 88.3 118.61 118.11 119.12 6.07 7.711 5.44 BBB/Baa1/BBB  Hethtb 1 ras
Gazp 20 568 § 720 01.02.12 01.02.20 97.7 105.87 105.29 106.45 4.99 6.63 2.58 A-/Baa1/BBB  Hedbtb nra3
Gazp 21 5.99% 600 § 6.00 23.01.12 23.01.21 1094 98.25 97.82 98.68 6.26 6.08 6.89 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '22 1,300 § 6.51  07.03.12 07.03.22 1228 101.25 100.78 101.72 6.34 6.32 7.29 BBB/Baa1/BBB  Hethtb 1 ras
Gazp '34 1,200 § 863 28.04.12 28.04.14 28.0434 285 2686 116.57 115.93 117.21 149 713 7.33 218 BBB/Baa1/BBB-  Hethtb 1 ras
Gazp '37 1,250 § 729  16.02.12 16.08.37 308.3 102.08 101.46 102.70 6.98 BBB/Baa1/BBB  Hethtb 1 ras
Gazprombank '13 500 § 793 20.12.11 28.06.13 185 10549 | 0.11 105.07 105.92 4.10 7.59 1.40 /Baa3/BB OuHaHCbI
Gazprombank '14 1,000 § 6.25 15.12.11 15.12.14 36.1 100.96 100.59 101.34 5.90 6.00 262 /Baa3/BB+ OUHaHCbI
Gazprombank '15 1,000 § 650  23.03.12 23.09.15 453 101.42 100.99 101.85 6.09 6.32 3.26 [Baa3/BB OuHaHCI
Gazprombank 16 120 § 7.35  08.05.12 08.05.16 52.8 /Baa3/BB+ OuHaHch!
GPBM '46 51€ 250 25.12.11 25.12.46 4207 /Ba2/BBB OuHaHCbI
HCFB '14 500 § 7.00 18.03.12 18.03.14 271 99.27 98.73 99.81 7.35 6.93 2.02 BB-/Ba3/otaBaH  duHaHCh!
1IB'13 200 § 11.00  19.02.12 19.02.13 14.2 B/B1/oT3BaH OuHaHch!
Koks '16 350 § 775  23.12.11 23.06.16 54.3 90.02 80.47 90.56 10.58 8.27 3.52 /B3/B- mra
KZOSRU 11 200 $ 10.00  19.03.12 19.03.15 39.2 CllotaBaH Xum. npom.
LenSpetsSMU '15 150 § 975  09.02.12 09.11.15 46.9 B CTpouTensCTBo
Lukoil '14 900 § 6.38  05.05.12 05.11.14 348 105.82 105.39 106.25 421 5.99 262  BBB-/Baa2/BBB- Hethtb U ras
Lukoil 17 500 § 6.36  07.06.12 07.06.17 65.8 102.24 101.82 102.65 5.87 6.21 458  BBB-/Baa2/BBB- Hedhtburas
Lukoil '19 600 § 725  05.05.12 05.11.19 9.8 104.46 104.01 104.91 6.52 6.89 595  BBB-/Baa2/BBB- Hethtb U ra3
Lukoil '20 1,000 § 6.13  09.05.12 09.11.20 106.9 97.72 97.29 98.15 6.47 6.23 6.71 BBB-/Baa2/BBB-  Hethtb 1 ra3
Lukoil '22 500 § 6.66  07.06.12 07.06.22 125.9 100.45 99.91 100.99 6.60 6.62 746  BBB-/Baa2/BBB- Hehtb ura3
MBRD '16 60 § 793 10.03.12 10.03.16 50.9 B+/B2/ OuHaHCb
MCB '14 200 § 825 05.02.12 05.08.14 317 B+/B1/ OuHaHCbI
Metallolnv '16 750 § 650 21.01.12 21.07.16 55.3 BB-/Ba3/ mra
Moscow '16 408 € 506  20.10.12 20.10.16 58.3 101.22 | 0.01 100.91 101.54 4.85 5.05 4.18 BBB/Baa1/BBB  MyHuu.
MTS '12 400 $ 800 28.01.12 28.01.12 15 BB+/Ba2/BB Tenexom
MTS 20 750 $ 863 22.12.11 22.06.20 102.3 107.60 0.1 107.13 108.08 741 7.72 5.85 BB+/Ba2/BB Tenexom
NKNH '12 348 12.00  20.04.12 20.04.12 42 10158 0.04 100.43 102.73 7.28 11.61 0.34 B+/Ba3/ Xum. pom.
NKNH '15 200 § 850 22.12.11 22.12.15 483 98.16  0.15 95.84 100.47 9.56 8.32 1.66 B+/B1/ Xum. mpom.
NMTP '12 300 $ 7.00 17.05.12 17.06.12 5.1 100.74 100.49 100.99 5.20 6.91 0.41 [Ba2/BB+ Motpe®. yen.
NOMOS 12 200 $ 925 17.12.11 17.12.12 121 104.26 103.60 104.91 4.87 8.50 0.92 BB/Ba3/ OuHaHCbI
NOMOS '13 400 $ 6.50 21.04.12 21.10.13 223 100.00 99.52 100.49 6.49 6.44 1.70 BB/Ba3/ OuHaHCbI
NOMOS '15 350 § 875 21.04.12 21.10.15 46.3 9961 | 0.01 99.13 100.09 8.87 8.67 317 BB-/B1/ OuHaHC!
NOMOS '16 125§ 9.75  20.04.12 20.04.12C 20.10.16 42 58.3 BB/B1/ OuHaHCbI
Novatek '16 600 § 533  03.02.12 03.02.16 49.7 100.40 99.91 100.90 5.21 5.20 360  BBB-/Baa3/BBB- Hethtburas
Novatek ‘21 650 § 6.60 03.02.12 03.02.21 109.8 101.22 100.59 101.85 6.42 6.37 6.64  BBB-/Baa3/BBB- Hethtburas
PromSvyazB '12 200 § 963  23.05.12 23.05.12 5.3 101.75 | 0.00 101.38 102.13 5.54 941 0.43 B+/Ba3/B OuHaHCbI

PromSvyazB '13 150 § 10.75  15.01.12 15.07.13 19.0 106.76 106.45 107.06 6.20 9.67 1.40 BB-/Ba2/BB- OuHaHch!
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PromSvyazB '14 500 $ 6.20 25.04.12 25.04.14 284 96.37  0.02 95.87 96.88 7.91 6.38 213 BB-/Ba2/ot3BaH  ®UHaHChI
PromSvyazB 15 200 $ 1275 27.05.12 27.05.15 414 109.88  0.22 109.11 110.66 9.33 11.54 278 B+/Ba3/ot3BaH  OuHaHCHI
PromSvyazB '16 200 $ 1125  08.01.12 08.07.16 54.8 104.75 104.28 105.21 9.93 1026  3.38 B+/Ba3/otaBaH  BuHaHChI
PromSvyazB '18 100 § 1250  31.01.12 31.01.13C 31.01.18 136 736 104.50  0.00 104.00 105.00 8.20 144 121 1.01 B+/Ba3/B OuHaHCbI
Raspadskaya '12 300 § 750  22.05.12 22.05.12 5.3 100.59 100.31 100.86 6.11 742 0.43 B+/B1/ mra
RBCIRU '15 140 § 7.00  06.05.12 06.05.15 40.7 Ilot3gaH Mepva
RBCIRU '18 140 § 6.00 06.05.12 06.05.18 76.8 Ilot3BaH Megva
Red Arrow '12 12570 R 8.38  30.12.11 30.06.12 6.5 BBB/Baa2/BBB+  TpaHcnopT
Renaissance '16 325§ 11.00  21.04.12 22.04.14 21.0416 283 52.3 B/B3/B OuHaHCI
RenCap '13 250 § 13.00  01.04.12 01.04.13 15.6 B-/B3/B OuHaHch!
Rosbank '12 130 § 10.14  01.01.12 01.07.12 6.6 BBB+/Baa2/BB+  ®uHaHChI
RSHB '12 750 F 6.26  30.04.12 30.04.12 45 100.64 100.37 100.91 442 5.99 0.36 BBB/Baat/ OuHaHCI
RSHB 13 30,000 R 750  25.03.12 25.03.13 154 98.98 98.75 99.22 8.34 7.45 1.18 BBB/Baat/ OuHaHCbI
RSHB '13 700 § 718 16.05.12 16.05.1% 171 104.0¢ 103.64 104.54 4.18 6.86 1.34 BBB/Baa1/ OuHaHCbI
RSHB '14 01 750 § 713 140112 14.01.14 251 103.98 103.46 104.49 5.09 6.66 1.87 BBB/Baat/ OuHaHCbI
RSHB 14 06 1,000 § 9.00 11.06.12 11.06.14 29.9 108.42 107.96 108.87 5.35 8.30 2.24 BBB/Baat/ OuHaHCbI
RSHB '16 03 20,000 R 870 17.03.12 17.03.16 51.1 98.30 97.98 98.62 9.18 8.66 341 BBB/Baat/ OUHaHCbI
RSHB '17 1,250 § 6.30 15.05.12 15.05.17 65.1 100.51 100.01 101.01 6.18 6.24 451 BBB/Baat/ OuHaHC!
RSHB '18 1,000 § 7.75  29.05.12 29.05.18 775 106.89 106.39 107.40 6.43 7.23 5.07 BBB/Baat/ OuHaHCbI
RSHB '21 800 § 6.00 03.06.12 03.06.16 C 03.06.21 53.7 1137 88.20 87.66 88.74 9.28 6.79 3.77 BBB-/Baa2/ OuHaHCbI
RusHydro 15 20,000 R 7.88  28.04.12 28.10.15 46.5 9483  0.02 94.30 95.37 9.50 8.22 321 BB+/oT3BaH/BB+  OnekTpoaHepr.
Russia '15 2,000 $ 363  29.04.12 29.04.15 405 100.41 100.09 100.73 349 3.59 3.14 BBB/Baa1/BBB  [oc.
Russia '18 RUB 90,000 R 785 10.03.12 10.03.18 749 102.45 102.22 102.68 7.35 7.51 479  BBB/Baal/BBB+ loc.
Russia '18 USD 3,466 $ 11.00  24.01.12 24.07.18 794 137.73 137.00 138.46 437 7.75 4.89 BBB/Baa1/BBB  Toc.
Russia 20 3,500 $ 500 29.04.12 29.04.20 100.6 102.25 101.91 102.59 4.67 4.86 6.76 BBB/Baa1/BBB  [oc.
Russia 28 2,500 $ 1275 241211 24.06.28 198.5 170.61 169.95 171.27 5.97 7.22 8.69 BBB/Baa1/BBB  Toc.
Russia '30 17,717 § 750  31.03.12 31.03.30 2197 114.94 114.86 115.03 4.82 6.38 5.34 BBB/Baa1/BBB  [oc.
RusStandB '15 200 § 773 16.12.11 16.12.15 48.1 89.97 88.26 91.69 10.88 8.24 317 B+/Ba2/B+ OuHaHCbI
RusStandB '16 200 § 9.75  01.06.12 01.12.16 59.6 88.18 87.05 89.30 13.06  11.01 3.72 B+/Ba3/B+ OuHaHCbI
RZD"17 1,500 § 574  03.04.12 03.04.17 63.7 100.01 99.61 100.42 5.73 5.67 447 BBB/Baa1/BBB  TpaHcnopt
RZD '31 GBP 650 £ 749  25.03.12 25.03.31 2315 97.81 024 97.24 98.37 7.53 BBB/Baa1/BBB  TpaHcnopt
Sberbank '13 05 500 § 648  15.05.12 15.05.13 17.0 105.03 104.67 105.39 2.84 6.14 1.35 BBB/A3/ OuHaHCbI
Sberbank '13 07 500 § 647  02.01.12 02.07.13 18.6 105.02 104.64 105.40 312 5.99 144 BBB/A3/ OuHaHCI
Sberbank 14 400 F 350 12.11.12 12.11.14 35.0 99.99 | 0.08 99.76 100.22 3.50 349 2.72 BBB/A3/ OuHaHCbI
Sberbank 15 1,500 § 550 07.01.12 07.07.15 428 101.33 100.87 101.79 5.08 5.30 3.13 BBB/A3/ OuHaHCbI
Sberbank 17 1,250 § 540 24.03.12 24.03.17 634 99.00 98.49 99.51 5.62 5.39 448 BBB/A3/ OuHaHCb!
Sberbank '21 1,000 § 572 16.12.11 16.06.21 114.1 9547 0.02 95.00 95.95 6.36 5.82 6.97 BBB/A3/ OuHaHCb
Severstal 13 1,250 § 9.75  29.01.12 29.07.13 195 107.00 106.58 107.42 5.20 8.81 1.46 B+/Ba2/BB mra
Severstal '14 375§ 925 19.04.12 19.04.14 282 107.07 106.56 107.59 5.97 8.53 2.08 B+/B2/B+ mra
Severstal '16 500 § 6.25 26.01.12 26.07.16 55.4 BB-/Ba2/BB mra
Severstal 17 1,000 § 6.70  25.04.12 25.10.17 70.4 93.53 93.00 94.06 8.1 7.09 4.67 BB-/Ba3/BB- mra
SINEK '15 250 § 770 13.01.12 03.08.12 03.08.1¢ 7.7 437 10497 0.07 104.1€ 105.77 6.05 712 3.06 BBB-/Ba1/BB+  Hedhtb v ra3
SlavinvBank 11 238 9.88 21.12.11 21.12.11 0.2 B-/B1/D DuHaHCh!
SovKomFlot 17 800 § 538 27.04.12 27.10.17 70.5 87.88 87.23 88.54 8.01 6.17 482  BBB-/Baa3/BBB-  TpaHcnopt
SPB Bank '17 100 $ 10.50  25.01.12 2507.12C 25.07.17 74 67.4 ot3BaH/Ba3/ OuHaHCh!
TatfondB '12 225§ 1200  02.02.12 02.02.12 16 100.46 100.00 100.92 8.27 1144 0413 B2/ OuHaHCbI
TCB"17 100 § 1051 18.03.12 18.09.12C 18.07.17 9.2 67.2 B2/ OuHaHCbI
TKS B'14 175§ 1150  21.04.12 21.04.14 282 90.02 88.04 92.00 1678 1254  1.92 B/B2/ OuHaHC!
TMK'18 500 § 7.75  27.01.12 27.01.18 735 86.88 86.15 87.61 10.72 8.63 4.49 B1/B+ mra
TNK BP '12 500 § 6.13  20.03.12 20.03.12 32 10119 0.06 100.93 101.45 1.63 5.97 0.26 ~ BBB-/Baa2/BBB- Hethtb U ras
TNK BP '13 600 $ 750  13.03.12 13.03.13 15.0 104.88 104.39 105.38 3.46 7.02 147 BBB-/Baa2/BB+  Hedptb 1 ra3
TNK BP '15 500 § 6.25  02.02.12 02.02.15 37.7 103.61 103.11 104.12 4.99 5.87 277  BBB-/Baa2/BBB- Hedtburas
TNK BP '16 1,000 § 750  18.01.12 18.07.16 55.2 105.97 105.49 106.46 5.99 6.88 377  BBB-/Baa2/BBB- Hethtb U ra3
TNK BP '17 800 § 6.63  20.03.12 20.03.17 63.2 10217 101.62 102.71 6.13 6.39 434  BBB-/Baa2/BBB- Hedhtburas
TNK BP '18 1,100 § 788  13.03.12 13.03.18 75.0 107.32 106.80 107.84 6.43 7.20 4.85 BBB-/Baa2/BB+  Hedpb v ra3
TNK BP 20 500 § 725  02.02.12 02.02.20 97.7 103.18 102.71 103.64 6.73 6.85 596  BBB-/Baa2/BBB- Hethtb U ra3
Transneft'12 EUR 700 € 538 27.12.11 27.06.12 6.4 10123 | 0.04 100.94 101.52 3.07 5.19 0.51 [Baa1/BBB Hedbtb 1 ras
Transneft'12 USD 500 § 6.10  27.12.11 27.06.12 6.4 10225 0.02 102.03 102.46 1.87 5.81 0.52 /Baa1/BBB+ Hetbtb 1 ra3
Transneft 13 600 § 770 07.02.12 07.08.13 19.8 107.65 107.18 108.13 2.90 6.98 1.52 /Baa1/BBB Hetbtb 1 ra3
Transneft '14 1,300 § 567  05.03.12 05.03.14 26.7 104.03 103.57 104.49 3.76 5.37 2.06 [Baa1/BBB Hecbtb 1 ras
Transneft 18 1,050 § 870 07.02.12 07.08.18 79.8 12151 0.26 120.79 122.22 4.87 6.98 5.09 /Baa1/BBB Hethtb 1 ras
TRUST 12 208 11.50  06.03.12 06.09.12 8.8 0T3BaH/0T3BaH/0T3BaH PUHAHCHI
URSA '11 USD 130 § 1200 30.12.11 30.12.11 0.5 BB/Ba2/BB- OuHaHC!
UTK"13 3,500 R 9.00 04.06.12 04.06.13 17.7 Jot3Ban/oTaBaH  Tenekom
VEB '16 CHF 400 F 375 17.02.12 17.02.16 50.2 97.07 96.33 97.80 453 3.74 3.65 BBB/Baa1/BBB  ®uHaHchl
VEB '17 USD 600 § 545  22.05.12 2214117 713 98.17 | 0.22 97.65 98.68 5.82 5.53 498 BBB/Baa1/BBB  ®uHaHchI
VEB 20 1,600 § 6.90  09.01.12 09.07.20 102.9 101.77 | 0.27 101.26 102.27 6.63 6.59 6.24 BBB/Baa1/BBB  ®uHaHchI
VEB '25 USD 1,000 § 6.80 22.05.12 22.11.25 167.4 96.56  0.06 96.09 97.03 7.19 7.01 8.77 BBB/Baa1/BBB  ®uHaHchI
VEB Leasing '16 400 $ 513  27.05.12 27.05.16 535 96.08 = 0.08 95.63 96.54 6.14 5.32 3.90 BBB//BBB OuHaHC!
Vimpelcom '13 1,000 § 838 24.04.12 30.04.13 16.5 104.53 104.17 104.89 491 8.21 1.29 /Ba3/BB Tenexom
Vimpelcom '14 200 $ 437 29.12.11 29.06.14 30.5 94.62 93.07 96.18 4.62 /Ba3/BB Tenexom
Vimpelcom '16 02 500 $ 649  02.02.12 02.02.16 49.7 93.53 93.04 94.01 8.37 6.77 344 [Ba3/BB+ Tenexom
Vimpelcom '16 05 600 § 825 23.05.12 23.05.16 53.3 99.19 98.78 99.61 847 8.28 3.63 /Ba3/BB Tenexom
Vimpelcom '17 500 § 6.25 01.03.12 01.03.17 62.6 89.44 88.95 890.94 8.81 6.78 417 /Ba3/BB Tenexom
Vimpelcom '18 1,000 § 9.13  30.04.12 30.04.18 76.6 97.54 97.04 98.05 9.65 9.25 4.67 /Ba3/BB Tenexom
Vimpelcom ‘21 1,000 § 7.75  02.02.12 02.02.21 109.7 85.64 85.15 86.12 10.20 8.76 5.98 /Ba3/BB+ Tenexom
Vimpelcom '22 1,500 § 750  01.03.12 01.03.22 122.6 83.89 83.45 84.33 10.06 8.59 6.42 /Ba3/BB Tenexom
VostExpr 17 439 11.00 271211 27.06.17 66.5 B1/ OuHaHCh!
VTB'12 RUB 30,000 R 6.85  28.05.12 28.11.12 15 BBB/Baa1/BBB  ®uHaHchI
VTB'12 USD 1,200 § 6.61 30.04.12 31.10.12 10.6 10247 | 0.00 102.06 102.89 3.70 6.40 0.85 BBB/Baa1/BBB  ®uHaHchI
VTB '13 CHF 400 F 400 16.08.12 16.08.13 20.1 99.93 99.76 100.10 4.03 3.95 1.57 BBB/Baa1/BBB  ®uHaHchI
VTB'14 SGD 300 S$ 340  06.06.12 06.06.14 298 BBB/Baa1/BBB  ®uHaHchI

VTB'15 1,250 § 6.47  04.03.12 04.03.15 38.7 100.27 99.82 100.73 6.37 6.33 2.82 BBB/Baa1/BBB  ®uHaHchl
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PbIHOK eBpooGaurauunmn

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

EBPOOBJIUTALN

VTB'16 500 € 425  15.02.12 15.02.16 50.1 10020 0.00 99.34 101.05 421 410 361 BBB/Baa1/BBB  ®uHaHchl
VTB'18 02 750 § 6.32 220212 22.02.18 744 95.38 94.90 95.86 7.25 6.49 491 BBB/Baa1/BBB  ®uHaHchI
VTB '18 05 2,000 § 6.88  28.05.12 28.05.13 29.05.18 175 775 102.67 102.26 103.08 4.95 6.36 6.68 1.37 BBB/Baa1/BBB  ®uHaHchl
VTB 20 1,000 § 6.55  13.04.12 13.10.20 106.1 9369  0.09 93.22 94.15 7.58 6.80 6.25 BBB/Baa1/BBB  ®uHaHchI
VTB '35 1,000 § 6.25 30.12.11 30.06.15 30.06.35 425 2827 98.15 97.61 98.69 6.84 6.40 6.19 3.04 BBB/Baa2/BBB  ®uHaHchI

VTBNW'15 400 $ 501 29.03.12 29.09.15 455 9433  0.08 93.37 95.28 6.73 5.25 3.34 BBB-/Baa2/BBB  ®uHaHchl
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ﬂenapTameHT no onepaunsam C AoJIroBbiIM1M MHCTPyMeHTaMu

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

YnpasneHue npoaax v TOproean

PykoBoauTtenb yrnpasneHunsa
Cepren LLlemapnoB, she _sa@uralsib.ru

YnpasneHue npopax

EneHa [JosraHb, dov_en@uralsib.ru

AHHa Kapnosa, karpovaam@uralsib.ru

EkatepuHa KoyemasoBa, kochemazovaea@uralsib.ru

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

YnpaeneHue no pbiHKaM AONITOBOro Kanutana

KopnopaTuBHble BbiINycku

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

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

ConpoBoXAeHne NpPoeKToB

Mo3enb TUMOLWKKMHA, tim_gg@uralsib.ru

FanvHa lNyobiMa, gud _gi@uralsib.ru

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

AHanuTunyeckoe ynpaslieHue

PykoBoguTenb yrnpasneHus
KoHcTaHTnH YepHbiwes, che _kb@uralsib.ru

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

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

JonroBble obsi3aTenbCcTBa

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

fOpuit fonbaH, golbanyv@uralsib.ru

AHTOH Tabax, tabakhav@uralsib.ru

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

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

JKOHOMMUKA

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

BaHkn

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

AHanus pbIHOYHbIX JAaHHbIX

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

Makcum HeploBecoB, nedovesovmv@uralsib.ru

AHIMNNCKUN A3bIK

[>xoH Yonuw, walshj@uralsib.ru,
TumoTn Xann, hallt@uralsib.ru
Mon e BuT, dewittpd@uralsib.ru
Xuccam Natud, latifh@uralsib.ru

AvzanH
AHrenvHa @pupeHbepr, fridenbergav@uralsib.ru

HedTb nras

Anekcen KokuH, kokinav@uralsib.ru

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

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

Metannyprus /FopHopo6biBaloLL,as MPOMBbILLNEHHOCTb
Omutpun CmonuH, smolindv@uralsib.ru
BaneHTrHa Boromonosa, bogomolovava@uralsib.ru

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

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

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

PepakTopckas rpynna

Pyccknm a3bIk

AHzpen Matmuropckmii, pya_ae@uralsib.ru
EBreHun MpuHkpyr, grinkruges@uralsib.ru
Onbra CMKKMHa, sim_oa@uralsib.ru

AHHa Pa3unHueBa, razintsevaav@uralsib.ru
CrenaH Yyrpos, chugrovss@uralsib.ru
Anekcer CMopoaumH, smorodinay@uralsib.ru

HacToawmi GlonneteHb npefHasHa4eH WCKNIOYUTENBHO ANA MHMOPMALMOHHBIX Lenei. Hu npu Kakmx oBCTOATeNbCTBaX OH He AOMXKEH WCMOMb30BaTbCH WK
paccMaTpmMBaThCa Kak odepTa MM NpeanoxeHve Aenatb odepTbl. HECMOTPS Ha TO YTO fAaHHbIA MaTepuan Obln NOArOTOBMNEH C MaKCMMabHOW TLLATENbHOCTbIO,
YPAJIC/B He [aeT HUKakMx NpsaMbIX UM KOCBEHHbIX 3aBepPeHUA UM rapaHTUIA B OTHOLLEHWW AOCTOBEPHOCTM 1 NOMHOTHI BKIOYEHHOW B OlonneTeHb MHbopMaumnu.
Hu YPAJICVIB, HM areHTbl KOMMaHUm nnu apdunmpoBaHHble LA He HECYT HMKAKOW OTBETCTBEHHOCTM 3a Ntobble NpsiMble M KOCBEHHbIE YObITKM OT MCMONb30BaHNs
HacToswlero GlonneTeHs UK cogepxallencs B HeM nHbopmaumm. Bce npasa Ha OonneteHb npuHagnexar 000 «YPAJICUB Kanutan», n cofepxaliascs B Hem
MHMOPMaLIMA HE MOXET BOCMPOM3BOAMNTLCS MW PACNpPOCTPaHATLCA 6e3 npeaBapuTeNbHOro NMCbMeHHoro paspelueHns. © YPANCKB Kanutan 2011
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