SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

tOpuanyeckre 1 drHaAHCOBbLIE KOHCYbTaHTbI

HassaHue Appec TenedoH Cait
Allen & Overy 107031, r. MockBa, [IMUTPOBCKMiA nep., 4. 9 (495) 725-79-00 www.allenovery.com
Baker & McKenzie 125047, r. Mocksa, JlecHas ya., 4. 9, B, «benble cagbi», 10-1 task  (495) 787-27-00 www.bakermckenzie.com
Clifford Chance 125047, r. MockBa, yn. laweka, 4. 6 (495) 258-50-50 www.cliffordchance.com
Deloitte 125047, r. MockBa, flecHas yn., 4. 5, cTp. b (495) 787-06-00 www.deloitte.com
EY 115035, r. Mocksa, CagoBHu4eckas Hab., a. 77, ctp. 1, BL, «Aspopa»  (495) 755-97-00 www.ey.com
KPMG 123317, . MockBa, MpecHeHckas Hab., 4. 10, «bawHsa Ha (495) 937-44-77 www.kpmg.com

HabepeHoMn», 610k C

Latham & Watkins

125047, r. Mocksa, yn. laweka, 4. 6, opuc 510

(495) 785-12-34

www.lw.com

Legal Capital Partners

125009, r. Mocksa, yn. Bonblas AMUTPoBKa, 4. 7/5c1, 4-i stax

(495) 122-05-17

www.lecap.ru

PwC

125047, r. Mocksa, yn. ByTbipckuii Ban, 4. 10, BLL «Bbenas Nnowaap»

(495) 967-60-00

WWW.pwc.ru

Securitisation Services Russia

101000, r. MockBa, bonbLuoit 3naToycTUHCKUI nep., 4. 1, cTp. 1

(495) 743-12-99

www.securitisation-services.ru

TMF Group

125171, r. MockBa, JleHuHrpagckoe wocce, 4. 16A, ctp. 1,
BL| «MeTpononuc», 8-1 atax

(495) 777-00-85

www.tmf-group.com

White&Case

125009, r. Mocksa, PomaHoB nep., 4. 4

(495) 787-30-00

www.whitecase.ru

«Eropos, MyruHckui,
AdaHacbes 1 NapTHEPbI»

119017, r. Mockea, yn. Bonblas OpapiKa, 4. 40/5

(495) 935 80-10

www.epam.ru

«MBaHAH 1 NapTHepbI»

123100, . CaHkT-MeTtepbypr, Hab. pekn Moiiku, 4. 11, aut. A, od. 21H

(812) 647-00-46

www.ivanyanandpartners.ru

«Kopenbckui, Uuyk,
ActadbeB 1 NapTHepbI»

127055, r. Mocksa, yn. ByTbipckuii Ban, 4. 68/70, ctp. 4/5,
BL, «Belikep MNnasza», npasblii Kopnyc, 3-i aTax

(495) 660-49-09

www.kiaplaw.ru

«J1aceta MapTHepc»

119435, r. MockBa, CaBBUHCKan Hab., A. 15, BLL, «AnoHcKuiA gom»

(495) 783-16-41

www.laseta-partners.ru

«JInHWA npasa»

115114, r. Mocksa, LLinto3oBan Hab., 4. 4, BLL «Pocco Pueax, 5+ tax

(495) 937-80-00

www.lp.ru

«JIUHKNENTEP3»

115054, r. MockBa, Masenevkas na., 4. 2, ctp. 2

(495) 797-97-97

www.linklaters.com

SECURITISATION
SERVICES
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Mpunoxexne 1

TMF Group siBnsieTcA OAHO U3 KPYMHENLLNX
MMPOBbIX KOMMaHWiA, OKa3blBaloLLMX yCAyru no
TM F Global reach YUYPEXAEHUIO U YNPAB/IEHUIO KOMMaHUAMHU
AOEUE Local knowledge gneuuaanoro Ha3HayeHus, BeAeHNI0

yXraiTepCKOro U HaJIoroBoro y4yerta, B TOM
yucne B paMKax NpoBeAeHNs CAeNnoK
CEeKbIOpMTM3aLuMn aKTUBOB.

Mbi ABNsieMcs aKcnepTamMu B JaHHOM OTpac/iv
oKa3blBaeM ycinyru 6onee yem 2000 KomnaHui

o cneyuanbHoro HasHadenus (SPV) no Bcemy Mupy.
AHuppen Kopones

PYKOBOAMTE/Ib I0PUAMYECKOrO @ YupexpaeHue u ynpasnieHne KOMNaHNAMU

crieymanbHoro HasHaveHus (SPV)

AenapTaMeHTa
Q® MpenocTaeneHue akuMoHepoB /
T: +7 (495) 777 00 85 YYaCTHUKOB A/l KOMMaHWI creLyanbHoro
M: +7 (985) 390 67 33 HasHauyeHus (SPV)
E: andrey.korolev@tmf-group.com (® Benehue GyxranTepcKoro v HasoroBoro yyeta
KOMMaHui cneLmanbHoro HasHayeHus (SPV)
125171, MockBa, (® MoaroToBKa (hMHAHCOBOII OTYETHOCTH,
JleHuHrpagckoe wocce, a. 16A, B TOM uucrie o MC®0
bLL «<MeTpononuc», cTp. 1, 8-1 aTax (® Yenyru npepcraButens BnazenbLes o6auraumi

Ha npaBax peknambi

ErorOB . 1 HOpuanyeckas dupma No1 B Poccuu no sepcim Chambers, The
AABOKATCKOE | IIVTUHCKUM

BIOPO | ADAHACHEB Lawyerl, MpaBo.RU-300, IFLR, International Legal Alliance
U TIAPTHEDPDI Summit & Awards, Cbonds u np.

| OGLIMPHBIA  OMbIT  MPaBOBOTO  COMPOBOXMEHWS  GAENOK
CEKbIOPUTI3ALYM, B TOM YKMCTIE AN KPYMHEALLUX POCCUACKIX
(P1HAHCOBbIX OpraH13aLyii

1 KoHcymbTvpoBaHyE o BasTkoTHOMY PEryspoBaHvt U SINLEHs-
«JlyyLive B BONpocax POBaHIO B CChepe 6aHKOBCKOW ABATENIbHOCTM U [IBATESbHOCTY

6aHKOBCKOr0 M (DUHAHCOBOrO NpaBa» Ha PoIHKE (DUHAHCOBLIX YTy
Chambers Europe 2017 1 BHyLumTenbHbIA OMbIT conpoBoXaeHia IPO, SPO 1 3aknioueHs

CLENOK C MPOM3BOAHLIMU (PUHAHCOBLIMIA WHCTPYMEHTaMM,
PECTPYKTypU3aLVn JONT0B

1 YcreLHoe CONpOBOXIEHIE CAENOK Aisi OCHOBHBIX Y4aCTHUKOB
06/MraLMOHHOrO PbIHKA

| [lockoHarbHoe 3HaH1e 0COBEHHOCTEN PerysiaTopHbIX TPE6oBa—
Ten. +7 (495) 935-80-10 HWi LB P®, AQ «AVKK», BHeLLISKOHOMGaHKa

Email: Mow_office @ epam.ru

| Vyactvie B COBEpLLEHCTBOBAHMM 3aKOHOZATENLCTBA B 06AACT
Www.epam.ru 6aHKOBCKOr0 M (PMHAHCOBOTO MPaBa, PbIHKOB KanuTasa

Ha npasax peknamb!
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SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

Poccuiickne opranmsauuu rpynnsl TREWETCH:

TKC-Ynpasnenue

(000 «Tpese4 KopnopatuHblii Gepsuc-YnpasneHune»)

TKC-Yyer

(000 «Tpese4 KopnopatuHblii Gepsuc-Yy4er»)

119435, NpefoCTaByAOT aAMUHUCTPATUBHbIE 11 ByXranTepckiue

Poccus, Mocksa, YCNyru Ans pblHKa CTPYKTYPUPOBAHHbLIX (DUHAHCOB B

b. CaBBUHCKuIA Nep., HaLWOHAMNbHbIX CAENKAX NPOEKTHOrO (PUHAHCUPOBaHUS Y

4. 10, ctp. 2A cekbropuTM3aumu. Habop yenyr u TexHonorus
06CnyXXM1BaHUA MOTYT BbITb AAANTUPOBAHLI ANS KAXKAO0N

Ten. +7 (499) 286-20-31 CHENKM, CreLanv3npoBaHHOro 06LLEecTsa UM UNoTe4yHoro

areHTa B COOTBETCTBMI C 3aNPOCOM OPUrMHATOPA,
OpraHu3aTopa v perynaropa

KpynHenwve geno3mtapum

MO PbIHOYHOWM CTOUMOCTU MPUHATBLIX
Ha oBCnyXXVBaHMe LieHHbIX Oymar
nenoHeHToB PC (oen)*

PC (pen),

Ne n/n HaumeHoBaHune Crartyc T Appec TenedoH [e=17
KpeauTHas opraHit- 117418, r. MockBa,
1 a3npombaHk peA P 1957 277.85  yn. HoBoyepemyLIKMH- (495) 287-61-00 www.gazprombank.ru
3auma
CKas, 4. 63
CneuuannsnpoBsaH- CreUNanMBHDOBaH- 115162, r. Mockaa, yn. LLa-
2 HbIl feno3uTtapuin Hbl; enosm?’a it 1666333.71  60n08Ka, 4. 31, Kopn. b, (495) 644-37-71 www.specdep.ru
«UHOUHUTYM» A P nogbess 3, 5-# atax
3 COK «Taparrs  CMEWI/MMPOBAH- ) 0 o0 5, 123100,1 Mocksa, Kpac o) 509 o o9 www.sdkgarant.ru
HbIli Aeno3unTapui HOMpecHeHcKas Hab., 4. 6
BT. Cneuuanusupo- - CneuyanmsupoBan:  gae g 5, 101000,r. Mocksa, Mac- - qc) 56 31 70 wwwtbsd.ru
BaHHbI AENO3UTapuit  Hbll Aeno3uTapuit HUUKasa yn., A. 35

* No AaHHbIM GoHAA Pa3BUTMA GUHAHCOBBIX MCCNef0BaHUI « MHPPACTPYKTYPHBIN MHCTUTYT»
(MH®W) B coTpyaHuuectse ¢ NAPTA[, Ha 30.06.2017 r., www.safedepo.ru.
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SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

FTPYNMNA KOMMAHNN

® LenosnTtapHada komnaHua «PEIMOH»
pQrM@I-I 15 neT Ha pblHKe

KJIMEHTOB 3a MWUINaPAOB py6. cAenoK ThbICAY 3aKNaaHbIX
>10 BPeMs paboTbl 212 Ha O6CJ‘Iy>Kl/IBaI§I/l/II/I >100 peann3oBaHo >150 NpOBEPEHO

KacTtoguaH c 2003 r.

Cneweno3uTapuili MIOTEYHOrO MOKPbITUSA € 2006 T.

Mpy OTKPbITUM KPEAUTHOMN IMHUM C o6ecreyeHneM

MapTtHep B3 (6 caenok) - nporpamma
B BUJe NyJia MMOTEK WK NIU3UHIOB:

CTpouTEeNbCTBaA AOCTYMHOMO XXNibsd

XpaHeHie v NpoBepKa A0Che MapTHep AVXKK (8 cenok) - Bbinyck
>60 KOHTpOsIb 3a KOBEHAHTaMM [J0rOBOPOB cunoTeursiM  MMOTEUHbIX 06MMraLi
cAaenok KPEAUTHOM SIMHNN NOKpbITVEM O6pemeHeHVe 3aKkNafHbIX Ha cueTax Aeno
OT4eTHOCTb Nepes Kpeautopom B N0Sb3y KpeanTopa Ha aTane npoMexy-
TOYHOrO (PUHAHCUMPOBAHWMS
B caenkax TpaHCrpaHUYHON CEKbIOpUTU3aLUK: PEECTpoB (B T.4. no MpoMduHam AMXKK)
MapTHep npoekTa «dabpuka ULIB» (2 caenku)
PPEIISHLAR b (PRSP WO IS Aeie ANOTEHHONO - BeneHne peecTpa UMOTEYHOTO MOKPbITUSA MO
KOHTpOJIb 3@ pagMepoM MOKPbITUA NOKPbITHA Ha

o6CayknBaHM  POCCUMACKM UMOTEYHbIM LIEHHbBIM GyMaram
OT4yeTHOCTb Nepep Trustee

AO «[IK PETMOH». Ten.: (495) 777 2964, no6. 133.  region.ru

JlnueHaust NpodeccroHanbHoro y4acTHUKa PbiHKa LIEHHbIX GyMar Ha OCyLUecTBIeHWe Aeno3uTapHoit AesTenbHocTi N2 045-09028-000100, BbigaHHas OCOP Poccuu 4 anpens 2006 roga.  region-dk.ru
JIMLeH3Ms Ha ocyliecTBeHHe ™ J0BaHHOTO VHBECT} (OH/0B, NAEBbIX MHBECTULIMOHHbIX (BOHAIOB M HEroCyAaPCTBEHHbIX NEHCMOHHbIX (OHA0B
N2 22-000-0-00088, BbigaHHas GCOP Poccun 13 mas 2009 roaa.

TOMN-20 KpynHenLwmx ynpasnsgoLLmX
KOMMaHMM No CTOMMOCTU YNCTbIX
akTmBoB (CHA)*

CYA ¢oHpoB B
ynpasneHuu, TenedoH

Ynpasnsiowas

KOMNaHuA

MAH py6.
a «C6epbaHk YnpasneHve 69034 123317, r. Mocksa, ﬂpefHeHCKaﬂ Ha6.,vp,. 10, (495) 500-01-00  www.sberbank-am.ru
AKTMBAMMY «BawHsa Ha HabepeskHoW», 6a0K C, 19-1 aTax
2 AMXKK 59 522 125009, r. MockBa, yn. BosasukeHka, 4. 10 (495) 775-47-40  www. gom.pd
3 «ATAHA» apa7y 115162 Mocksa, yn. UaBonoska, A 31, cTp. B, yoc) 6574044 www.aganaru
2-14 atax, nom. VII, kom. 25n
4 «Anvda-KanuTan» 34906 123001, r- Mockaa, yn. Canosan-RyAPUHCKIA,  1qc) 76731 65 www.alfacapital.ru
A.32,ctp. 1
5  «Paitpdansen Kanuran» 33077 119002, r. Mocsa, ZM;)QEHCK“_CEHH“ i (495) 745-52-10 www.raiffeisen-capital.ru
6  «PBM Kanutan» 29 468 105064, r. MockKBa, yn. 3emnsHoii Ban, 4.9 (495) 660-70-30  www.rwmcapital.ru
7 «AK BAPC KAMUTA/T» 28785 420124, Pecny6nuka Tatapctar, r.Kasame,  g1a) 510 6677wy, akbars-capital.ru

yn. MepuamnaHHas, a. 1A

* Mo paHHbIM Investfunds.ru Ha 29.12.2017 r.
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Ha npaax pexnams

Ne
n/n

Ynpasnsiowasn
KOMnaHuA

«la3npombaHk —

CYA ¢oHpoB B
ynpasneHuu,
MJIH py6.

TenedoH

Mpunoxexne 1

8 20909 119049, r. MockBa, yn. Koposwii Ban, a.7 (495) 980-40-58 am.gazprombank.ru
YnpasneHue aktvsamm»
9  «MwuxaitnoBcKuin» 19691 125047, r. MockBa, yn. /lecHas, 4. 5B (495) 660-24-40  www.ukmik.ru
10 «ﬂ,e/losom pom “Ka- 16 545 109004, MockBa, Yn. AnekcaHapa ConkeHuUpIHa, (495) 790-75-79 www.ukkalita.com
amta”’» A. 27, 1-ih aTax, nom. |, kom. 12
1 «Kanutan-Tpact- 16 365 420029, Pecnyﬁn?Ka TaTapcraH, r. KasaHb, (843)510-98-12  www.uk-capitalinvest.ru
MHBecT» yn. Cubupckuii TpakT, 4. 34, kopn. 5
12 «MeHegxmeHT-LieHTp» 14291 123100, r. Mockaa, Kza;nonpecnencxan Hao., (495) 733-91-01 www.mcenter.ru
13 «OuHam MeHegrment 12162 127006, r. Mocksa, nep. Hactaceurckuid, A7, 195) 796,93 88 wwww.fdu.ru
CTp. 2, KOMH. 29
14 YK «YnpaBneHnwue nHse- 11894 109004, r. MockBa, yn. 3emnaHoit Ban, a. 54, (495) 669-77-07  www.ukui.ru
cTULMAMUY cTp. 2
15 «BTB Kanuran Ynipase- 11761 123112, Mocksa, MpecHeHckan Hab., 4. 10 (495) 725-55-40 www.vtbcapital-am.ru
HWe aKTUBaMn»
16  «YPANCUB» 11303 119435, 1. M°°"Ba’c f;ﬂf””c"a" Hab, A 23, (195)788-66-42 www.uralsib-am.ru
17 «Mparma Kanutan» 11234 127473, Mockea, 1-7 BofKOHCKMM nep. A 13, (495) 902-63-71 www.pragmacapital.ru
cTp. 2, 7-1 3Tax
18 «TPAHCOMHIPYM» 11192 107078, r. Mock, yn. Mawm Mopeisaesoit,  qc) 75 97 45 wwwitfg.ru
4.34, nom. |l
19 «Mpomceasb» 11125 123242, r. Mocksa, nep. KanpaHosa, 4. 3, ctp. 2 (495) 662-40-92 www.upravlyaem.ru
20 «T®B Kanuran» 10199 420111, Pecny6awka Tatapcrar, . Kasat, (843)2-911-792  www.capital.tfb.ru
yA. YepHblwescKoro, 4. 43/2
ynpasAsiiowas

174 | YyacTHMKM pbiHKa

KoMnaHusa

A0 «YK TOI»

Poccus, Mocksa, 107078,

yn. Mawuw Mopbisaesoi, 34, nometwienve |l.

e-mail: tig@tf.ru;

(495) 772-97-42, 7 (495) 980-78-70.

T OrpaHNEH B 60
0121122 0
ar 22072
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MpunoxeHne 2
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l O6bem HOBbIX pasmeLL.eHnit 6anaHCcoBbIX UNOTEYHbIX 0baMraumii (no HommuHany)
l O6bem HOBbIX Pa3MELLLEHUIN UMOTEYHON CEKbIOPUTM3aLMK (N0 HOMUHaNY)
O6beM HOBbIX Pa3MeLLLEeHUIt HEUMOTEYHOI CeKblopUTM3aLMK (MO HOMUHANY)
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AHB 2013
map 2013
mait 2013
nton 2013 A

ceH2013
HosA 2013
AHB 2014 A
map 2014 A
mait 2014
nion 2014 A
ceH2014 A
HoA 2014
AHB 2015 1
map 2015 A
mati 2015 -
nton 2015 A
ceH 2015
HoA 2015 1
AHB 2016
map 2016 1
mai 2016 T
nion 2016
ceH 2016 1
HoA 2016
AHB 2017 1
map 2017 1
mati 2017
nion 2017 1
ceH2017 1
Hos 2017 1

—— 0O6bem pblHKa cekblopuTUaumm (0bamraumm n espoobanraLmm, Nno HoOMUHany)
—— 06bem pblHKa CekblopuTU3aLmMm (06auraumm, Nno HoMmuHany)
—— O6bem pbiHKa ceKblopuTM3aumm (eBpoobanrauum, No HOMUHanNy)
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SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

DedonTbl No caenkam cekbloputusauun™*

0O6bem HeBbl-
Bug o6ssa- MNnaHoBas [Aara ucnonHexmsa HONHEHHBIX 06bem ATeree
Bymara TenbcTsa Aata B PaMKax «TeXHU- e — amuccum, Banota e
UCMONHEHUA  YecKoro aedonta» W MIH
MnoTeyHbli areHT e R
«KAMA, 01 KynoH 15.12.2017 29.12.2017 [Oedont 546.5 10000.0 RUB LEHEXHbIX
cpeacTs
MnoTeyHbli areHT CrEEDE
«MoCKOBCKMit», 01 KynoH 18.09.2017 02.10.2017 Ledont 4235 12 000.0 RUB [OEHEXHbIX
cpeacTs
MnoTeuHbIi areHT AR
e D — KynoH 28.11.2016 12.12.2016 [Oedont 1.9 117.9 RUB nposeaeHuns
onepauuu
VINOTeUHbIA areHT TexHu- HeBo3moXHOCTb
«XMB-2», Knacc B KynoH 27.02.2016 15.03.2016 Yeckui 773 732.0 RUB npoBeaeHus
pedont onepauuu
E?z;;"\';"v“a"ree”htuigo Morawerne  15.03.2010 14.04.2010 Jedont 117500 117500 RUB  BaHKpOTCTBO
* [laHHble NpyBeseHbl NO COCTOAHMIO Ha 31.01.2018 .
CTOMMOCTb YMCTDIX Ne n/n YNpaBnAoLas KOMNaHUa Konuuectso poHgos CosokynHas CYA, MaH py6.
aKktusos* 3aKpbITbIX 1 AUKK 1 59522
M ®doB HeaBMKMMOCTH 2 «PBM Kanutan» 6 19 259
(He BKAOYaA poHAbI 3 «[lenosoit som Kanuta» 2 16 545
ANA KBaAUPULMPOBAHHBIX 4 «CbepbaHk YnpasneHne AKTMBamm» 4 12183
MHBECTOPOB) 5 YK«MOM» 5 9701
* [laHHble NpuBeaeHbI 6  «leoKanutan» 1 5489
10 COCTOAHMIO Ha 29.12.2017 T. 7 «3HeprolHBecTKanutan» 2 5287
8 «3Bepect 3cceT MeHeaAKMEHT» 2 5227
WUcTtouHumK: investfunds.ru 9 «Kanutanb MAd» 3 3579
10  «LwuTagenb ScceTc MeHeaXMEHT» 1 3083
11 «OPEO/» 3 3018
12 «HPK-Kanutan (Sccet MeHeaMeHT)» 2 2699
13  BPA 1 2694
14 «[pomceAsb» 3 2486
15  «BENECTPACT» 3 2483
16 «O/IMA-OUHAHC» 4 2240
17 «HUAMBYC» 3 2119
18  «TPUHPUKO Mponetn MeHeaKMeHT» 5 2059
19  «Aypym MHBecTMeHT» 1 2032
20  «TETUC Kanutan» 2 2014
21 «MuBectcTpoii» 1 1562
22 «Mepkypu Kanutan Tpact» 2 1556
23 «MNparma Kanutan» 6 1493
24 «NWAdParop» 2 1439
25  «PUK Kanutan» 3 1201
26  «BTB Kanutan YnpaeneHue aktusamu» 1 1164
27  «AKTUBuCT» 2 1139
28  «JI1aHaMpoduT» 1 1124
29  «AnbBa-®uHaHC» 1 1066
30  «T®b Kanutan» 1 1046
31  «AkTMBOMHAHCMeHeAKMEHT» 3 1042
32  «EBpo ®uH TpacT» 2 1030
Mpoune 71 17 601
Wroro 150 196 182

CTaTUCTUKa pbiHKa | 187



SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

MoKBapTanbHbiit 06bEM

| kBapTan Il kBapTan Il keapTan IV kBaptan

BbIAAHHbIX UNOTEHHDBIX 2017 321314 451664 512779 736185
KUNNLLHBIX KPEANTOB 2016 323624 341143 362403 446057
B 2005-2017 ropax,
2015 218130 242544 301161 385504
MJH py6.
2014 334817 434836 452209 540 661
WUctouHuk: LB PO
2013 226993 315536 363430 447 665
2012 181111 248 400 269 185 330378
2011 104 904 168072 194 387 245596
2010 48947 84415 100716 145981
2009 24546 30856 36141 60958
2008 150759 188 424 198 280 118345
2007 82316 120820 160619 192 734
2006 22995 55542 77114 107910
2005 4690 9838 16163 25650

0O6bem 3a40/1KEHHOCTU N0

Aara Bcero B py6nax B Baniote
01.01.2018 5187462 5144933 42529 VMOTEHBIM MUAMLLHBIM
01.01.2017 4490079 4418 892 71187 Kpeautam,
— 2004 — 01.01.2018r.,
01.01.2016 3920442 3789403 131039 MAH py6.
01.01.2015 3520098 3383727 136371
WUcTouHumk: LB PO
01.01.2014 2648 287 2536444 111843
01.01.2013 1982442 1864 094 118348
01.01.2012 1478982 1314331 164 651
01.01.2011 1129373 949 247 180126
01.01.2010 1010889 812775 198 114
01.01.2009 1070329 838942 231387
01.01.2008 611212 446 281 164 931
01.01.2007 233897 144 806 89091
01.01.2006 52831 22223 30608
01.01.2005 17772 7150 10 622
[OunHamuKa pocta 3a/,0/1}KeHHOCTb N0 [lons 3aA0NKEHHOCTU No
33/10M1KEHHOCTH NO BB, mapg, py6. WUNOTEYHBIM KUAULLHLIM  UMOTEYHBIM KUAULLHBIM
KpeguTtam, MiH py6. KpeguTtam K BBI, %
KUAULWHDbIM Kpeautam un
2017 92082 5187 462 5.60
UNOTEYHbIM XKUNTULHbIM
KpeauTam K BBII, 2016 85881 4490079 5.20
2004 — 2017 rr. 2015 83233 3920442 4.70
WcrouHnk: LB PO, 2014 79 200 3528379 4.50
PacueTtbl: « Pycunmexa» 2013 66 193 2648 859 4.00
2012 62147 1997 204 321
2011 55644 1478982 2.66
2010 46 309 1129373 2.44
2009 38807 1010889 2.60
2008 41276 1070329 2.59
2007 33258 611212 1.80
2006 26904 233897 0.87
2005 21625 52789 0.24
2004 17 048 17772 0.10
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Aonsa npOCpOHEHHOVI 06bem Npocpo4eHHOM 3a[0NKEHHOCTHU N
3a,0/KEHHOCTU HAons npocpoyenHoit KpeauTam, MiH py6.
No UNOTEYHbIM 3apomKenHocTH, % B py6nsx B Bantote
KUNULHDbIM KpeauTtam, 01.01.2018 132 68 980 54575 14 405
2006 — 01.01.2018 . 01.01.2017 1.56 70326 48 040 22 286
Uctounuk: LI PO 01.01.2016 1.68 66 083 39396 26 687
Pacuerbi: «Pycunotexa» 01.01.2015 1.30 46 096 28953 17143
01.01.2014 1.50 39 502 25442 14 060
01.01.2013 2.10 41 655 27 548 14107
01.01.2012 3.10 45327 25946 19381
01.01.2011 3.70 41632 23564 18 068
01.01.2010 3.00 31031 18526 12 505
01.01.2009 1.20 12102 5846 6256
01.01.2008 0.13 796 435 361
01.01.2007 0.02 48 22 26
01.01.2006 0.10 53 6 47

[Dons B noptdene Ton-30 6aHKoB
MopTdenb UNOTEUHDIX K- TG
MMUHBIX KpEAUTOB, MAH py6. P " No BeUYMHE UNOTEYHbIX
SKUMIMRAR L KUANLLHBIX nopTdenei
1  C6epbark 2864 692 66 Ha 6anaHce
*%
2 BTB24 904 665 53 Ha 01.01.2018 r.*
3 Tla3npombaHk 263990 71
UcTouHUK: «PycunoTteka»
4 PoccenbxosbaHk 182299 51
* BaHKM, y4acTByOLME
5 «[enbraKpegut» 157724 41 -
B PEUTUHre KomnaHuun
6  BTB «baHk MockBbI»** 129 755 100 «Pycunoteka».
7  PaiidpdaiizeHbaHk 90799 35 ** C 1 anBaps 2018 roga
8  Caasb-baHk 70553 99 6aHKun paboTatoT noa eAnHbIM
9  A6contot baHk 55140 43 Gpenpom BTE.
10 BaHK «Ypancubn» 51206 67 *** Tpynna TKB,
BKAtoYana paHHble AKB
11  BaHk «CaHkT-Netepbypr» 49730 19
«UHBecTTOpréaHK».
12 @K «OtkpbiTHEN 49 339 53
13 BaHK «AK BAPC» 43 435 72
14  TpaHckanutanbaHk*** 42 966 66
15 baHk «Bo3poxaeHne» 41491 41
16 3ancubrombaHk 31023 45
17 CoskombaHK 30522 80
18 [OHuKpeauT BaHk 29338 52
19 NpomceasbbaHk 28 255 63
20 «lleHTp-uHBeCT» 25453 87
21 bBaHK «3eHuT» 25061 22
22 baHK «Poccuickuit Kanutan» 20989 5.1
23 MOCKOBCKMIA KpeauTHbI baHK 16 100 43
24 MeTannmHeectbaHK 10975 51
25 AB «Poccua» 9362 62
26 Kb «BocTOuHbIIT» 9197 17
27 CMM baHk 8828 27
28 bBaHK «KybaHb Kpeaut» 8016 76
29 NpumcoubaHk 6092 81
30 bBaHkK «/leBobeperHbIN» 4475 47
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20 pervoHos
C MaKCMManbHOW cpeaHeit
CTaBKOIA MO BblAAHHbIM

CpeaHeB3BeLIeHHan
CTaBKa C Ha4yana
2017 ropa, %

CpeaHeB3BeLIeHHan
CTaBKa Mo UToram
Aekabpa 2017 roaa, %

Pervon

Poccuiickan Pepepauus 10.64 9.79 MNOTEYHBIM KpeauTam

1 Pecnybauka Kpbim 11.24 10.71 8 py6nax s 2017 roay
2 1. Cesacrononb LTS 10.51 UcTounmk: LB PO

3 YeyeHckan Pecnybnvka 10.89 10.05 PacueTbl: «PycunoTteka»
4 KapauaeBo-Yepkecckas Pecnybnvka 10.88 9.68

5 Pecnybnuka CesepHas Ocetus 10.87 10.26

6  Pecnybnvka Antait 10.81 9.74

7 Pecnybnuka Agpires 10.79 10.13

8 MBaHoBCKas obnactb 10.77 10.12

9  KpacHozapckuii kpait 10.75 10.13

10  YenabuHckaa obnactb 10.75 9.65

11  Pecnybnuka JarectaH 10.73 9.64

12 r. Mocksa 10.72 9.93

13 Pecnybauka UHrywetus 10.70 10.00

14  Kamuatckwii Kpawt 10.70 9.93

15  MypmaHckas obnactb 10.69 9.69

16 Mepmckuit Kpait 10.69 9.76

17  Hosocnbupckan obnactb 10.69 9.99

18  YyKOTCKMIA aBTOHOMHbI OKpYr 10.69 9.89

19  CraBponosbckuii Kpai 10.68 9.49

20  Pecnybnwuka bypatua 10.68 9.99

CpepHeB3BelleHHan

CpepHeB3BelleHHan
CTaBKa o utoram
AeKkabpa 2017 roaa, %

20 peruoHoB
C MMHMManNbHOI1 cpegHeit

CTaBKa C Hayana
2017 ropa, %

CTaBKOW N0 BblAaHHbIM Poccuiickas depepaumn 10.64 9.79
UNOTeYHbIM KpeauTam 1  PasaHckaa obnactb 10.57 9.92
8 py6nax 8 2017 roay 2 Tsepckas obnactb 10.57 9.89
UctouHuk: LIB PO 3 Pecny6nuka TatapcraH 10.57 9.63
Pacuetbi: «Pycunoteka» 4 Kuposckas obnactb 10.57 9.89
5 KypraHckas obnactb 10.57 9.64

6  Tambosckas obnactb 10.56 9.47

7  Pecnybnuka Mopaosus 10.55 9.51

8  bpsaHckan obnactb 10.54 9.95

9  OpeH6yprckas 06nactb 10.54 9.62

10  Kanyckas obnactb 10.53 9.57

11  ApxaHresbckas o6nactb 10.53 9.63

12 Mpumopckuit kpait 10.53 9.52

13 XabapoBckuit Kpait 10.53 9.92

14 Pecnybnvika Mapuii 9n 10.51 9.92

15  Amypckas obnactb 10.51 9.94

16  MaragaHckas obnactb 10.50 9.36

17  Amano-HeHeuxuit AO 10.48 9.52

18  CaxanuHckas obnactb 10.48 9.58

19  HeHeukuit AO 10.43 8.28

20  Mysawickas Pecnybnuka 10.42 9.71
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PeHK1HIn opraHm3aTtopos
obnuraunn B Poccuu

Ne . 06bem, MaH Konuuectso [P O Y ETSIIE  PEHKMHT OpraHn3aTopos
WHBECTULMOHHDIN 6aHK =

n/n py6. 3MMUTEHTOB IMUCCUIA % KOPMNOpPaTUBHbIX
1 la3npombaHK 356 055 46 73 18.00 obauraumii no utoram
2 «BTb Kanutan» 348 757 55 77 17.63 2017 roaa, Ton-20
3 SherbankCIB 278324 48 69 14.07 p )
4 Cosrombark 191444 55 75 9.68 (Poccun
5  BaHKk «®K OTKpbITUE» 145 350 11 23 7.35 UcTounuk: Cbonds.ru
6  ATOH 89 809 6 13 4.54
7 PoccenbxosbaHk 85 945 17 25 4.35
8 BK «Pernon» 80675 22 27 4.08
9 POCBAHK 60 667 16 20 3.07

10  PaiddaitzenbaHk 45 142 19 26 2.28

11  HOHuKpeawnT baHk 40795 13 16 2.06

12 Anbda-baHk 37578 9 15 1.90

13 «BKCTlnoban mapketcy» 36 839 16 20 1.87

14 BHewsKoHOMbaHK 30000 1 1 1.52

15  MNpomceasbbaHK 27 291 8 8 1.38

16 BaHK «3EHUT» 18483 3 4 0.93

17  BMHBAHK 17141 6 11 0.87

18  A6contot baHk 13 965 2 7 0.71

19  «PeHeccaHc Kanutan» 11833 5 5 0.60

20  BaHk «POCCUA» 9867 5 7 0.50

OctanbHble 51700
Wroro 1977 709 148 263 100.00

PeHKWHr opraH13aTopos Ne o O6bem, miH  Konuuectso  Konuuecrso Oona
MHBECTULIMOHHDIH 6aHK . o
CAENOK CeKblopUTU3auun n/n py6. 3MUTEHTOB TpaHwWen pbiHKa, %
M BbiNYCKOB UNOTEYHbIX 1  «BTb Kanutan» 51965 2 3 63.38
o6nuraumii Ha BHYTPEHHEM 2 Ta3npombaHK 12 262 3 3 14.96
bIHKE N0 UTOram 3 POCBAHK 7000 1 1 8.54
p 4 Cosxombark 5196 2 2 6.34
2017 ropa (Poccus) 5  Anbda-BaHk 4373 1 1 5.33
WUcTtouHuK: Cbonds.ru 6  BK «Pernon» 1000 1 1 1.22
7  MpomcaasbbaHk 191 1 1 0.23
WUroro 81986 100.00
Ne  Opupmueckas  Konmuectso Caenkn PeHKUHT topuanyecknx
n/n KOMnaHua CAeNoK KOHCYNbTaHTOB NO
«[enbraKpeanT», 19-UM; unoteuHblii areHT «BospoxaeHne 5», cAenKam CeKblopuTUsaLmm
Knacc A; unotedHbli areHT «TKB-3», 01; MnoTeyHblil areHT
1 Baker & McKenzie 8 «®abpwka ULLB», 002P; unoteuHbiii areHT «Pabpuka ULE», " BblnyCKa“M UNOTEHHbIX
003P; vnoteyHbiii areHT «Pabpuka ULLB», 01; unoTeyHbIi areHT °6nma”-”“ Ha BHYTpeHHeM
«®abpuka ULB», 02; unoteyHblit areHT «®abpuka ULB», 03 PbIHKE No uToram
AB «Eropos, 2017 roaa (Poccua)
2 MyruHckmn, 2 Mnoteubii areHT «dabpuka ULE», 02; unoteuHbii areHT «dabpu- Uerounmk: Chonds.ru
AdaHacbes 1 Ka ULB», 03
napTHepbI»
3 «JlnHua npasa» 1 MnoTeyHbli areHT «Pabpuka ULE», 01
4 LECAP 1 CPO «/lokocepsuc drHaHC», 01
AB «MBaHAH 1
5 napTHepbI» 1 CPO «CoumanbHan MHPpacTpykTypa 1», 01
Wroro 10
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9 mec. 2017 ropa 9 mec. 2016 roaa PeHKUHr opraHusaTopos

WHBECTULMOHHbIN

G 06vem amuc- | Konuyectso |  flona | O6vem amuc- | Konnyectso | [lona CAENOK CeKblopUTHUlauum
cmif, $ mnH CAENOK | pbiHKa, % | CWiA, S MAH CAeNoK | pblHKa, % 8 Epone (Bkntouan ABS,
1 Bank of America 8196 27 13.0 6522 20 9.4
2 Citigroup 7313 20 116 7173 24 103 'T\:I)I:Sé: MBS, CLO u CDO),
3 Credit Agricole 4301 9 6.8 2884 7 4.1
4 Barclays 3659 13 58 2734 9 39 Wctounmk: Asset-Backed Alert
5 HSBC 3450 15 55 5044 16 73 (www.abalert.com)
6 BNP Paribas 3413 15 5.4 2807 12 4.0
7  Lloyds Banking 3256 15 5.2 4517 16 6.5
8 NatWest 3088 17 4.9 0 0 0.0
9 Goldman Sachs 2755 5 4.4 506 1 0.7
10 Societe Generale 2693 6 4.3 1676 6 24
11 Deutsche Bank 2548 9 4.0 4472 17 6.4
12 J.P.Morgan 2370 7 3.7 5478 11 7.9
13 Rabobank 2268 3 3.6 3358 6 4.8
14  Credit Suisse 1957 7 3.1 4588 10 6.6
15 ABN Amro 1709 4 2.7 233 2 0.3
16 Morgan Stanley 1611 5 2.5 3766 9 5.4
17  Natixis 1456 6 23 1929 3 2.8
18 UniCredit 977 3 1.5 1410 4 2.0
19 Santander 805 6 13 1219 6 1.8
Landesbank Baden-
20 Wuerttemberg 617 1 1.0 0 0 0.0
[Opyrue 4757 30 7.5 9196 36 13.2
Wroro 63 197 114 100.0 69511 105 100.0
PeHKUHT lopnanYecknx . I0puamseckan dupma Konnuectso Konuuectso
KOHCY/IbTAHTOB 9MUTEHTOB 3ammuccuin 3MUTEHTOB
W OpraHn3aTopos 1 Linklaters 357 202
eBpoobaurauuii 2 Allen & Overy 263 151
Pa3BUBAIOLLMXCA PbIHKOB 3 Clifford Chance 210 132
no utoram 2017 roga, 4 Cleary Gottlieb Steen & Hamilton 175 76
Ton-25 5 Davis Polk 97 66
UcTounnk: Cbonds.ru 6 Shearman & Sterling 92 62
7 Latham & Watkins 81 61
8 Commerce & Finance 70 37
g King & Wood Mallesons 68 49
10 White & Case 66 49
11 Sidley Austin 60 34
12 Maples & Calder 45 33
13 JunHe 43 24
14 Simpson Thacher & Bartlett 40 29
15-16 Skadden, Arps, Slate, Meagher & Flom 34 28
15-16  Freshfields Bruckhaus Deringer 34 20
17-18 lJingtian Gongcheng 32 26
17-18 Walkers 32 23
19 Haiwen & Partners 28 15
20-22 Milbank 27 24
20-22 Conyers Dill & Pearman 27 23
20-22  Allen & Gledhill 27 17
23 Kim & Chang 23 12
24-25 Dechert LLP 21 12
24-25 Sullivan & Cromwell 21 12
OcranbHble 889
Wroro 1070 637
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MeToayka onpeneneHns
CTOVIMOCTW NMOTEYHbIX

LIeHHbIX Oymar

1. OBWWUE NONOXKEHUA

1.1. Hacroswaa MeTtoauka yctaHaBnMBaeT
KO/IMYECTBEHHbI CNOCcob onpeaeneHns MHAN-
KaTUBHOTO 3HAYeHWs CTOMMOCTU WMMNOTEYHbIX
LeHHbIX bymar (ganee — WULB) n asnsetca go-
NosIHeHWeMm K OCHOBHOM MeToauke onpegaene-
HUA cToMmocTu pybnesbix obaurauminl. dax-
Has MeToAMKA MMeeT pAfL OrpaHuveHul, ee
HEKPUTUYECKOE WMCMONb30BaHWE MOXKET Npu-
BOAMTb K HEKOPPEKTHbIM, Kak NpaBuo, Hego-
OLEHEHHbIM 3HAYEHMAM MOKasaTenei NoTeH-
LManbHbIX NoTepb NopTdens ueHHbIx bymar.

1.2. [laHHaa MeToAMKa npumeHAeTca
ONA OLEHKM CTOMMOCTM CTapLluMx TpaHLuewn
AMOPTU3MPYEMBIX MMNOTEYHBIX LEeHHbIX Bymar
C GPUKCMPOBAHHOWM KYMOHHOW CTaBKOM, BbiMy-
CKaembix SPV, nyn unote4yHoro nNoKpbITUA MO

! Metoauka  onpegeneHua  CTOMMOCTM
BbIX obauraumnii (yteepxaeHa 3C UL, HPA — npoTokon
ot 01.12.2017 r., yTBEp}KAEHa npeaceaaTenem npasaeHua

HPO, — npwukas ot 01.12.2017 r.).

KOTOPbIM AIBAAETCA 3aKPbITbiM (He AonycKa-
0TCA 3aMeHa 3aKnagHblx U ux gobasneHue B
yKe chopMMpoBaHHbIA Nyn).

1.3. HactoAawmn  OOKYMEHT  COAEPXKUT
onucaHve anroputmMa MoaenMpoBaHMA Npo-
FHO3HbIX AEHEXHbIX MOTOKOB, YYMUTbIBAIOLMNX
cneundouKy obamraLmin ¢ MNOTEYHbIM NOKPbI-
TUEM W UCMONb3YEMbIX B pacyeTax AOXOA4HO-
cTei, z-cnpepnos (i-cnpepos) v ueHbl NLB.

1.4. ObwmiA NoOpAAOK pacyeTa CTOMMOCTU
MUB onuncaH B 0OCHOBHOM MeToAMKe pacyeTa CTo-
MMOCTM pybneBbix 06aMraumii M aHanorMyeH no-
PALKY pacyeTa Npoumnx pybaeBbIX MHCTPYMEHTOB
€ GMKCMPOBAHHOW OXOAHOCTBIO MPU YYeTe 0Co-
6eHHOCTeN NPOrHO3MPOBaHWA AEHEKHbIX NOTO-
KOB, OMMCaHHbIX B HACTOALLEN METOAMKE.

1.5. MeTtoguKka npeanonaraeTr Hanuvyue
cnepyoLwWwero 4oNyWweHUs: NPorHo3Hasn CTaBka
AOCPOYHOro NoraweHus Mo BbiNYyCKY LEHHbIX
6ymar (CPR) cuuTtaetca noctoaHHoMi. Ha no-
KasaTenb CPR OKa3bIBaloT BAMAHME 2 B3aUMO-
KOMNeHcUpyoLwmx abdeKTa: Npu yxyaweHnm
MaKPO3IKOHOMMYECKOM CUTyaumMu BO3pacTa-
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eT uncno pedontos (KoTopble BbIKynatoTca
MNOTEYHbIM areHTOM), B TO BPems Kak npwu
YAYULEHUM MAKPO3KOHOMMYECKON CUTyauum
yBenMunBaeTcs 06bem JOCPOYHOro noralue-
HUA. B Mogenu He NponsBoAMTCA pasgeneHme
[OCPOYHOro moraweHns u Bbikyna aedonT-
HbIX 3aKMafHbIX. OueHnBaeTca «0606LWeHHan
CTaBKa A0OCPOYHOro MoraleHun».

2. MOAENUPOBAHUE NNAHOBOTO

OEHEXHOIO NOTOKA ULUb

2.1. PacuyeT nnaHOBOro NOTOKA NaaTexewn
no MUB nponsBoanTCcA Ha OCHOBE AAHHbIX
Nno 3aKkNagHblM, BXOOAWMM B MUMOTEYHOE
nokpobiTne ULB (pa3smep Kpeauta, Aata Bbi-
[a4n KpeauTa, AaTa NOcCnefHero njaTexa,
NPOLEHTHaA CTaBKa) Ha MOMEHT BbIMyCKa
LeHHbIX bymar. Ha ocHoBe 3TUX AaHHbIX MO
KaXXOOMY OTAENbHOMY KpeauTy CTpoAaTcA
NAaHOBbLIN MOTOK BbINAAT NO OCHOBHOMY
ponry (Ol) v pag nnaHoBOro ocTasluerocs
OCHOBHOrO gonra

lan
oot " n=1,2,...
Bsegem ob6o3HaueHuA:
Mortgage — pasmep MNOTEYHOTO KpeauTa

(Ooﬂﬂ)r
i— roaosan CtaBKa No Kpeauty,

i
G = 1; — ©KemecauHan CTaBka no Kpeaury,

= ﬁ — eXXemecAYHasA CTaBKa JUCKOHTA,
N — nepBoHauanbHbI CPOK KpeauTa, Bbl-
PaKEHHbI B MecALax,
N — CPOK BbIAEPKKM (}KU3HW) KpeaunTa, Bbl-
pa*KeHHbI B MecaLax,
R =N-n — ocTaBLUMIACA CPOK KpeauTa, Bbl-
paKeHHbI B MecaLax.
PaccunTbiBatoTCA cneaytolime paabl:

Monthly Payment = PAY, = T=ov —

pasmep exxemecAYHOro niaTexa B pacyeTe Ha
1 py651b KpeguTa,
paL, = =0
"T1-UN T
[ONra Ha KoHel, mecsAua n
1 pybnb KpeauTa,

pa3smep ocTaBlierocsa

B pacueTe Ha

R+1

npaBafAemasn Ha noraweHve OCHOBHOrO 4oAra
B MecsL, n, B pacyeTe Ha 1 pybab KpeauTa,

— Y4acCTb aHHYWUTETa, Ha-
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_ G(1-UR*Y)
INT, = v YacTb aHHyuTeTa,
Hanpasasiemas Ha YynaaTy MPOLEHTHbIX

nnatexen B mecal n, B pacyete Ha 1 pybnab
KpeauTa.

PAg nnaHOBOro ocTaBLIeroca 4o/ra paccyu-
TbIBAETCA Cneayowmnm obpasom:

oo,qfllan = Mortgage - BAL, .

2.2. «MnaHOBbIN» NOTOK MNOAJENUT KOp-
PEKTUPOBKE C Y4ETOM AOCPOYHOrO NoraweHus.

2.2.1. Ana nyna MNoTeyHbIX KpeanuTos BBe-
nem 0603HaveHusn:

CPR — ropoBasi CTaBKa AOCPOYHOro nora-
weHusa (Conditional Prepayment Rate);

SMM, — exxemecA4Hana CTaBKa JOCPOYHOIO
noraweHwus (Single Month Mortality) — aons
nyna, Kotopas 6blna [OCPOYHO MoraweHa
B TEYEeHWe mecsaua h;

k — KOAMYecTBO WMNOTEYHbIX KpeawuToB
B nyne;
00/l — psap nnaHoBoro ocraswerocs

AOAra No nyny UnoTek, onpeagenaeTca Cymmun-
poOBaHMEeM NNaHOBbIX OCTAaTKOB NO Kamp,oﬁj-ﬁ
MNoTeKe Ha CPOKe n:

k
00a% " = > o0ien ; (1)
=

P, — nnaHoBaa amopTu3auma nocne n mecs-
LIEB «KM3HU» MyNa, BbIPaXKEHHaA B BUAE COOT-
HOLUEHMA M1aHOBOTO OCTABLUErocsi OCHOBHOTO
ponra OO/Z1Pa" npu OTCYTCTBUM JOCPOYHBIX MO-
ralweHui, K HayanbHomy pasmepy nyna 00/,:

Pn _ Ooﬂﬁlan .

00/1,

F, — dakTnyeckaa amoptusaums nocne n

MeCALEB «KM3HU» Nyna, paBHasa COOTHOLIE-

Huto pakTnyeckoro OO0/l Ha MOMEHT BpemeHU
n 00/ u HauanbHoro 00/ nyna O0/,:

’

OoaﬁaEt .
F =2,
004,

Q. — pons nyna, Kotopas ewe He 6bina no-
ralwieHa:
Fn

anpn-

Ecnmn paccmatpuBath My MNOTEYHbIX Kpe-
OMTOB KaK MHOECTBO MMOTEYHbIX KPpeamuTos
pasmepom 1 py6b, To Nokasatenb Q, MOXKHO
MHTEPNPeTMPOBaTb KaK A0/ KpeauToB, KO-
TOopble «BbIKWUAM» (He 6blAM MoraweHbl) Ao
mecAua n.
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Mpunoxenune 5

CBONDS

www.chonds—congress.com

Ha3sBaHue KoHpepeHuun

[Aara cobbiTua

Mecro npoBepeHus

IV POCCUIACKMIA MMOTEYHBIN KOHTpecc 7 deBpana 2018 . Mocksa, PO
Chonds CEE Bond Conference 22 bespans 2018 r. Mpara, Yexus
VIl Cbonds Emerging Markets Bond Conference 19-20 anpens 2018 . JloHaoH, Bennkobputanus

XV O6au1raupoHHbIi KoHrpecc ctpaH CHI u BanTum

7-8 nioHa 2018 r.

ActaHa, KasaxcraH

VIl KoHdpepeHuma «MnoTeuHble LieHHble bymaru 1 cekblopuTU3aums B Poccum»

20 ceHTAbpsa 2018 1.

Mockga, PO

XVI Poccuitckuit 06mMraumoHHbIA KOHIrpece

6-7 nekabps 2018 r.

CaHkT-Netepbypr, PP

INFORMATION MANAGEMENT NETWORK

www.imn.org

HassaHue KoHpepeHunn

[ata cobbitna

Mecto nposepeHus

25-28 pespans 2018 .

Nac-Berac, Hesaaa, CLLA

SFIG Vegas 2018
Residential Mortgage Servicing Rights Conference 26-27 mapTta 2018 . Hbto-Mopk, CLUA
Global Covered Bonds Conference 27 mapra 2018 . JloHAoH, Benunkobputanus

Conference on European CLOs and Leveraged Loans

11 anpena 2018 .

JloHAOH, BennkobputaHusa

Credit Risk Transfer Symposium

3 man 2018 .

Hbto-Mopk, CLUA

Single Family Rental Investment Forum

21-23 man 2018 .

Maitamu-buy, dnopuaa, CLUA

Investors’ Conference on CLOs and Leveraged Loans

23-24 man 2018 .

Hbto-Mopk, CLUA

Global ABS 2018

5-7 nioHa 2018 r.

bapcenoHa, Ncnanua

Asian Structured Credit Summit

19-20 nioHna 2018 r.

[OHKOHT, KuTait

ABS East 2018

16-18 ceHTabpsn 2018 .

Maitamu-buy, ®nopuaa, CLLUA
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SHUMKNONEAMA POCCUMCKOM CEKbIOPUTU3ALMM — 2018

TEMATVNHECKNE KOHOEPEHLINIA

OpraHusarop

HasBaHue KoHpepeHUUH Aara cobbiTua Mecto npoBegeHua
American Bankers Association

www.aba.com

Wnanananonuc, UHamaHa,

Real Estate Lending Conference CLA

4-6 anpena 2018 .

The Euromoney / ECBC Asian Covered Bond Forum 19 anpena 2018 . Bankysep, KaHaga

Euromoney
www.euromoneyconferences.com

The Euromoney / ECBC Covered Bond Congress 2018 13 ceHTtabps 2018 . MioHxeH, lfepmaHus

Fitch Learning
www.fitchlearning.com

Understanding Securitization & ABS

26 pespana 2018 r.

JloHAoH, BennkobputaHusa

22 nioHa 2018 r.

JloHaoH, BenukobputaHus

7 viiona 2018 r.

CuHranyp

23-24 anpens 2018 .

Hbto-Mopk, CLUA

CLO Credit Risk
SR LI JloHAOH, BennkobputaHusa
2018, AOH, P
25-26 anpensa 2018 . Hbto-Mopk, CLUA
CMBS Credit Risk

18-19 niona 2018 r.

JloHAOH, BennkobputaHua

Covered Bonds: Credit and Market Risk

6-7 mapra 2018 .

®paHkdypT-Ha-MaiiHe,
lepmanua

7-8 niona 2018 r.

JloHAOH, BennkobputaHua

RMBS: Assessing Value and Risk

3-4 man 2018 .

JloHaoH, BennkobputaHus

21-22 man 2018 r.

Hbto-Mopk, CLUA

IIR
http://iir.nl

Securitisation Event

22 mapra 2018 .

Amctepaam, Huaepnanabi

SIFMA
www.sifma.org

Insurance & Risk Linked Securities Conference

4-6 mapTa 2018 r.

Maitamu, nopuaa, CLLA

Mortgage Bankers Association
www.mba.org

National Mortgage Servicing Conference & Expo

6-9 despans 2018 r.

pevinsaitH, Texac, CLLUA

National Secondary Market Conference & Expo

20-23 man 2018 1.

Hbto-Mopk, CLUA

Annual Convention & Expo

14-17 okTAb6pa
2018 r.

BawwmHrToH, okpyr Konyméus,
CLLA

Opal Financial Group
opalgroup.net

CLO Summit 2018

28-30 HosbpA
2018.

[ana MoiHT, KanudopHus,
CLA

True Sale International
www.true-sale-international.com

TSI Congress 2018

27-28 ceHTAbpA
2018 r.

BepnuH, lfepmanua

K «BtonneTeHb HeABUNKMMOCTUY
sochicongress.ru

COUMHCKNI1 BCEPOCCUMCKUIA MUANLLHBINA KOHTpece

17-20 anpens 2018 .

Couun, PO
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PYCHIIOTERR

ATEHTCTBO KpeanToBaHue n CeKbroputTusauma

«IHUMKNONEANA POCCUIACKOM ceKblopuTM3aummn —2018» — ceibMO BbIMYCK TEMATUYECKUX MaTepm-
2108, MOCBALWEHHbIX CEKbIOPUTU3aLUNK B Poccmm v 3apybeskHOMY OnbITy Nog06HbIX CA4eN0K. B sHUMKAO-
neamu cobpaHa u o606LieHa CTaTUCTMKA NO BCEM MPOLeALUM caenkam. Beaywme skcnepTbl pbiHKa
AeNATCA CBOMM OMbITOM, PAacCKa3biBaloT 06 0CO6EHHOCTAX NPOBEAEHUA CAELNOK MO CEeKbloPUTU3aLMM
Pa3IMYHbIX aKTUBOB, O CBOEM BMAEHUWN NPO6AEM PAa3BUTUA HOBbIX GUHAHCOBLIX MHCTPYMEHTOB U UH-
bpPacTPyKTypbl pPbiHKa, O OPUANYECKUX OCOBEHHOCTAX NPOBEAEHUA CAENOK, aHANM3UPYIOT TEKyLLee 3a-
KOHOZaTeNbCTBO. «IHLMKNONEAMA POCCUINCKOM ceKblopuTusaummn — 2018» aapecoBaHa cneumnannctam
B 06/1aCTU PbIHKA CEKbIOPUTM3aLMM BAHKOB U MHBECTULMOHHBIX KOMNAaHWMI, cnewmManmncTam no nnoTey-
HOMY, NOTPEe6UTENIbCKOMY KPeaUTOBaHUIO, a TaKKe BCeM YUTaTeNaM, 3aMHTePEeCOBaHHbIM B Pa3BUTUMU
COBpPEMEHHBIX GMHAHCOBbIX MHCTPYMEHTOB U TEXHONOTUNA.

NPUTNALUAEM NPUHATb YYACTUE B BbIMNYCKE
«HUMKNONEANUU POCCUACKOWN CEKbIOPUTU3ALUMU — 2019»

KoHTakTHaA nHpopmaumsa no BONPoOCcam y4yactua:
AnbbepT Mnnonutos: e-mail: project@rusipoteka.ru, Ten.: +7 (916) 113 8001
KoHcTaHTUH Bacunbes: e-mail: kv@cbonds.info, Ten.: +7 (812) 336 9721 *105

000 «CéoHAc.py»
194044, r. CaHkT-MNeTepbypr, Muporosckana Hab., 4. 21, bL, «<Hob6enb»
Ten./dakc: +7 (812) 336 9721
www.cbonds.info

Rusipoteka.ru (OOO «PycunoTteka»)
124482, r. MocKkBa, CaBeNlKMHCKUI npoe3g, 4. busHec-ueHTp, opmc 1313
Ten.: +7 (916) 113 8001
www.rusipoteka.ru

Pepaktop — AHTOHMHA Tep-AcTBauaTtypoBsa

KonnekTtus pepgakuum:

AnbbepT Unnonutos, reHepanbHbii gupekTop, OO0 «PycunoTteka»
KoHcTaHTUH Bacunbes, 3amecTuTeNnb reHepaabHOro gupeKkTopa, K.3.H., 000 «CboHac.py»
EneHa ABgoHuYeBa, BeAyWMN CNELUANNCT OTAENA AONTOBbIX
pbiHKOB Poccum u ctpan CHI,L OO0 «CboHac.py»

AusaitH: Bhagumup MNaHkpatos
KoppekTtypa: EkatepuHa Bacunbesa

MoanuncaHo B neyatb: 15.03.2018
OTnevaTaHo B Tunorpadpumn «obasmu», CaHkT-MeTepbypr
Tupax: 1500 3Ks3.



OTKPDbITUE | sarix

XKIN3HM BCRTAD
. €CTb MECTO OTKPBITHIO
~ baHk «OTkpBITME)

BO/IbLUOVN BAHK =~ =+
AN BOJbLLIOrO BUSHECA

Ton-5 cpean opraHMsaTopoB 0b6MralMOHHbIX 3aAMOB
no paHkmnHram Cbonds

baHk «OTKpbITME» NpeanaraeT Bam LUMPOKUIA CREKTP YCAyr
Ha pbIHKaX KanuTana:

E:g'r CekbtopnTtmsaums

/f_’\' PeweHwne 3a4a4 No akLMOHEPHOMY U A0FTOBOMY
& dUHAHCMPOBAHNIO

I%I OpraHusaums CNoXHO CTPYKTYPUPOBaAHHbIX
NHCTPYMEHTOB

Y3HanTe bonbLue:

+7 495 797-32-48

no6. 77 43-35, drk@open.ru open.ru



g SBERBANK CIB

BALL HALOEXXHbI MAPTHEP
HA PbIHKE CEKbFOPUTU3AL NI

OpraHM3au,vm n conpoBoXxageHmne caesiok CeKbropntTndaumm —
oT naen oo pasmMeweHund o6nmrau,vu71

@ +7 (495) 258-05-00 www.sberbank-cib.ru

Yenyru no opraHmsaumm caenku okassisaeT AO «Cbhepbark KINB», Poccna, Mocksa, 117312, yn. Basunosa, 4. 19, www.sberbank-cib.ru
(nnuersmns N2045-06514-100000 Ha ocywecteneHue 6pokepckon gestensHoctu ot 08.04.2003, nnueHans N2045-06518-010000
Ha ocylecTeneHne aunepckon geatensHocty ot 08.04.2003, nnueHsna N2045-06527-000100 Ha ocyuiecTeneHWe AeNO3UTapHOM
neatensHocTn ot 08.04.2003). baHkosckue npoaykTel npegoctasnset NMNAO C6epbark, Poccus, Mocksa, 117997, yn. Basunosa, a. 19,
www.sberbank.ru (reHepanbHas nunueHsuns baHka Poccum Ha ocyuwectenerne 6aHkosckux onepauumit N21481 ot 11.08.2015).

Ha npasax peknaml






