2o AK BAPC ®PuHaHc eXeAHeBHbI 0630p

AOAToBOro pbilHKa

11 ceHTA6pa 2007 r.

CKOPO Bnvkaiwme pasMelleHns

AMO6MLHMO3HbIE NAAHbI pa3BUTUA AeH3Hepro 20.09.07  Aepwm, 1 0.5 MApA. pyo.
KomnaHusa AeHaHepro naaHupyeT B 2008 1. npuBA€Yb CPEACTBA B pasmepe 22.8 MAPA. pyb.
CornacHo paspabaTtbiBaeMow cTpaTerMn pas3BuTUsi KoMnaHuu Ao 2025 r., akTMBbl A\eH3Hepro
yxe B 2011 r. AoOAKHBbI A0CTHUb 154 MApA. pyb., a nokasateab EBITDA 24.9 mapa. pyb.

Aonrosble nHaekcbi MMBB

. . 1{{1715 - —VIH,ue»v(c roco6nv1raum7|ﬁMMBB
06w 06beEM 3anMAaHUPOBAHHbLIX MHBECTULMIA B TEKyLLEM roay coctaBut 11.9 mapa. py6., 13 117,35 -
KOTOPbIX 6 MAPA. pyb. 6bIAM MPUBAEUYEHBI NyTEM Pa3MeLLEHUA 2-X 0BAUTaLMOHHbIX BbIMYCKOB NO 116,73 ]
3 MAPA. py6. Kaxabli. CTaBKM MO KynoHy Npu pasmeLleHun cocTaBuan 8.54% u 8.02% ropoBbix | 11625
COOTBETCTBEHHO. 11578
1182
i
Pa3melueHus B rocCeKTope: YYaCTHUKU pbiHKa NoTpebyloT npemuto it
3aBTpa, 12 ceHTAbpA, COCTOATCA ayKUMOHbI No pa3mMelleHnto OP3 BbinyckoB Ne 46018RMFS u 10.08.07 20.08.07 30.08.07 09.09.07
Ne 46020RMFS obbemom 17 1 22 MAPA. pyb. COOTBETCTBEHHO. Mbl CUMTAEM, UTO B TEKYLUMX 1000
YCAOBMSAX AASE CTUMYAMPOBAHUA CMpoca CPpeAu MHBECTOPOB He 06oMTUCh 6e3 npeaoCTaBAEHMA
NpPeMUKU K AOXOAHOCTU. UTOrM ayKUmMOHa NOKaxyT CTEMEHb MHTEPECA YHaCTHUKOB PbiHKA K pybae- [ 800
BbIM @KTUBaM B TEKYLUMX PbIHOYHbIX YCAOBMSIX. r 600
t 400
t 200
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o 10.08.2007 20.08.2007 30.08.2007 09.09.2007
BHelwwHun pbiHOK: PPl BeAnkobputaHum Bbipoc

B noHepenbHMk, 10 CeHTH6pH, 6bina OI'Iy6AMKOBaHa CTaTUCTUKa MO 3KOHOMUKE Be/WIKOépVITa-

HUK. MPOMBILIAEHHbIE LieHbl B BeankobputaHum B asrycte 2007 1. BbIPOCAU Ha 2.5% no cpas- FocypapcTBeHHbIN CerMeHT
HeHuto ¢ aBryctom 2006 r. OnybAMKOBaHHOE 3HaYeHWe COBMaAO C MPOrHO30M aHaAUTUKOB. Mo Bid 1 4eHb [lOXOAHOCTb, %
cpaBHeHMIo ¢ ntonem 2007 T. MPOMBbILLAEHHbIE LieHbl yBeAnunanch Ha 0.1% npu nporHo3e pocta
Ha 0.2%. 0®3 25058 100.16 0.02 6.18
003 46017 105.01 -0.09 6.52
Bkparue: 0®3 46018 107.95  -0.10 6.82
° Buepa, 10 ceHTAbpsa, MOCKOBCKMI KpeauTHbIM BaHK OCyLLECTBMA MoOralleHWe OC-  op3 46020 100.00  -0.02 7.02
HOBHOMO AOAra W MPOLEHTOB MO CMHAMLIMPOBAHHOMY 3aiiMy Ha cymmy $53 MAH.,
KOTOPbIM BbiA MpuBAeUeH 11 centabpsi 2006 r. cpokom Ha 1 roa. Craska coctapas- | O®3 46021 98.33 005 659
Aa LIBOR +2.50%.
o B KOHKypCe Mo BblIGOPY OpraH13atopa pasmMelleHusi obauraumii Ffasnpoma yyacray- | KOPMopaTuBHbIi 1 cy6deaepanbHbIi cerMeHThbl
10T 4 rpynnbl y4acTHWKOB. 3asiBkKM ObiAM NopaHbl OT KoHcopuuyma BTBE - UK Bid 1 4eHb [OXOAHOCTb, %
"Tpovika Ananor", CutnbaHka - lasnpombaHka, Ape3aHep baHka - MAM-6aHka, a
Takxe PocbaHka - "PeHeccaHc Kanutan'. Bo3MOXHbIN pa3mep KOMUCCHM 3@ opra- | AWKK S8 100.50  -0.05 7.77
HU3ALIMIO Pa3MeELLEHUS LeHHbIX Bymar konebaetca B 3asBkax oT 0.1% Ao 0.177%.  AMXK 9 99.40 -0.35 7.82
rasnpom A8 99.77 0.19 7.24
1800 MHaMUKa JIMKBUAHOCTU Y
MNHANKaTOPbI AEHEXKHOro pbiHKa A K B C | Fasnpom A9 100.60 0.43 730
N3meHeHus, % 1600
MockoBckasi 06n. 7 103.60 -0.81 7.33
CerogHs 1 peHb 1 M. 1400
Overnight 550  22.2 100.00 1 Mocksa 39 108.20  0.19 6.66
MOSPRIME 3M, % 6.60 0.2 3895 Mocksa 40 101.05 1.04 10.24
MOSIBOR 3M, % 6.69 1.2 34.88 00 PXA 07 101.27 -0.14 7.38
- m 9
MIBOR 91-180 anei, % 7.36 08 17.76 600 Poccenbxo3baHk 02 99.00 -0.30 8.28
OcT. Ha kopp.cyeTax UB, mnpa.py6. 449.10 21.7 10.5
00 -
Jlen. & LiB, Mnpa.py6. 232.50 -47.7 -300.7 4 Poccenbxo3baHk 03 97.53 0.45 8.85
Canbao onepaumii LB, Mnpa.py6. -56.70 -161.9 - ®CK 02 102.10 -0.36 7.53
- - 0
3onoToBan. pesepsbl, MPA.pYS. 416.00 4.2 010407  01.0507 31.05.07 30.06.07 3007.07 290807 ®CK 05 99.60 -0.37 7.57
NHdnsums YoY, % 8.70 - - RenosuTsi 8 LIB 1 0GTaTKI Ha Kopp. cueTax B LI ———cTasKa On
NMokasaTenn OCHOBHbIX
SMUTEHT LleHa 3akp. 1 aeHb 1 mec. [ox-Tb MUPOBbIX cbOHAOBhlx MHAEKCOoB
—— UST10-Russia30 —— Russia30 vs OFZ 46018
usT 2 100.78 -0.05 0.94 3.97 ssia 551230 vs 5 % naMEHEHNS
UST 10 104.17 -0.09 3.97 4.31 NHpexc Hae e
! : : ’ 3aKp. 1 aeHb 1M, 3Mm
UST 30 110.00 -0.09 6.17 4.67
. MMBB kopn. o6n. 99.82 0.02 -1.37 -0.87
Russia 28 177.30 0.59 1.24 6.12
Russia 30 111.62 0.18 1.40 5.84 MMBE 1641.04 018 -0.19 1.88
Brasil 40 132.63 0.27 264 814 PTC 1898.26  0.00 0.06 5.07
Mexico 34 110.27 -0.15 4.42 5.98 . Dow Jones 13 127.85 0.11 -0.84 -2.63
Turkey 36 93.70 -0.15 -0.55 7.41 S&P 500 1455.30 -0.31 0.30 -4.89
China 27 118.09 -0.76 3.60 595 % NASDAQ 2559.11  -0.26  0.56 -0.90

15.05.07 29.05.07 12.06.07 26.06.07 10.07.07 24.07.07 07.08.07 21.08.07 04.09.07

AHanutnyeckuin otaen, Ten. (495) 644-29-95 www.akbf.ru




eXXeAHEeBHbIN 0630p AOATOBOr0 pbiHKa mr

AK BAPC @HHAHC

HanomHuM, 4TO nocaepHMe  BbiNyckM  obauraumi  "Tasnpoma"  pasmMellany Kniouesbie cnpagbi
"PeHeccaHc Kanutan" u PocbaHk.

° baHk "PeHeccaHc KpeauT" naaHupyeT A0 KoHua 2007 r. npMBAEYb Ha BHELUHWX U
BHYTPEHHUX PbIHKax okono $600 MAH.

° IKCMOBAHK npuBAeK AEBIOTHBIN CUHAMLMPOBAHHbLIN KpeAUT B pasmepe $26 MAH.

cpokoM Ha 1 rop no craBke Libor+2.75%. YNoAHOMOYEHHbIMK OpraHu3atopamu
3anma BbicTynuAaM Commerzbank Aktiengesellschaft, Raiffeisen n BTB.

° B cpeay, 5 ceHTabpa, AreHTcTBo Moody’s NPUCBOMAO KOPMOPaTUBHbINA pPerTUHr B1
OAO «MpkyTckaHepro». MporHo3 pentrHra — no3uTuBHbIA. OpAHOBpeMeHHO Moody’s
Interfax NPUCBOMAO KOMMNaHWU PENTHUHT NO HALMOHAAbHOW LLKane Ha ypoBHe Al.ru.

leopruii 3acees, gzaseev@akbars.ru
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e)XXeAHeBHbI 0630p AOATOBOr0 pbiHKA

AK BAPC @HHAHC

CToMMOCTb XekmposaHusa pybnesoro pucka, 6.n.
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im 2m 3m 6m 9m 1Y 2y 3y 5Y 18.07.2006 16.09.2006 15.11.2006 14.01.2007 15.03.2007 14.05.2007 13.07.2007 11.09.2007
—e—USD/RUB Cross-Currency Swap (%) —e—USD MID SWAP ——Ha1ron ——Ha 3 roaa ——Ha 5 net
—e— RUB NDF points (npaBas Lwikana)
Cpok, nert im 2m 3m 6m 9m 1Y 2Y 3Y 5Y
USD/RUB Cross-Currency Swap (%) 6.65 6.58 6.60 6.59 6.58 6.34 6.54 6.74 7.27
USD MID SWAP 5.81 5.83 5.77 5.54 5.24 4.90 4.64 4.62 4.70
CTOMMOCTb XeAXxupoBaHus py6nesoro pucka (6.n.) 84.37 75.07 83.29 105.04 134.08 144.20 190.05 212.45 256.75
RUB NDF Points -0.1 4.9 10.9 10.9 19.9 31.9 89.9 150.9 324.9
CToMMocCTb xep)kupoBaHua pucka EUR/USD, 6.n.
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m 2m 3m 6m om v 2v 3y 5y 01.01.2007 01.03.2007 01.05.2007 01.07.2007
—o— EUR/USD Cross-Currency Swap (%) ———Ha 1 roa ———Ha 3 ropa ——Ha 5 net
—o—USD MID SWAP
—e— CTonmocTs xemxumposaHnus pucka EUR/USD (6.n., npasasi wkana)
Cpok, ner im 2m 3m 6m 9m 1Y 2Y 3Y 5Y
EUR/USD Cross-Currency Swap (%) 4.45 4.66 4.80 4.81 4.80 4.60 4.39 4.36 4.37
USD MID SWAP 5.81 5.83 5.77 5.54 5.24 4.90 4.64 4.62 4.70
CrouMocTb xemxnpoBaHus pucka EUR/USD (6.n.) -136.13 -116.89 -96.63 -73.38 -44.27 -30.40 -24.65 -25.98 -33.09
OvHamuka ctaBok Libor
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01.04.07 26.04.07 21.05.07 15.06.07 10.07.07 04.08.07 29.08.07 Libor 12M 5.07 -3.5 -3.1 -7.9 -2.3 -6.1
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AK BAPC @HHAHC

POCCUINCKWA OBJINTALUIMOHHBbIA KANEHAAPD

Aatbl noraweHua u odpeprbl:

10.09.2007 Aata UCnoAHEeHUs MWA Kb 3B McnoaHeHue odepTbl LieHa: 100%.
10.09.2007 Aata ucnonHeHus MenbkomburHaT B COKOAbHUKaX 1B McnonHeHune odeptol LieHa: 100%.
11.09.2007 Aata UCNOAHEHUSA ABTOMUpP-PrHAHC 1B McnoaHeHue odepTbl LieHa: 100%.
12.09.2007 Aata UCnoAHeHus MepBepb-OrHaHC 1B McnonHeHune odeptol LieHa: 100%.
12.09.2007 AaTta noraiueHust ®durHaHc NHTEepHeLWHA MHBeCT 2B MoraweHne obAuraumm

13.09.2007 Aata noraweHus BawkoprtoctaH 250048 MoralueHue obanraumm

14.09.2007 Aata UCNOAHEHUSA Tanocto-®uHaHC 1B McnoaHeHne odpepTbl LieHa: 100%.

11 ceHTs6ps 2007 r. CtpaHuua 4 us 21
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AK BAPC ®@HHAHC

BLUE CHIPS

YpoBHU AOXOAHOCTEN
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eXXeAHeBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®HHAHC
YDOBHM AOXOAHOCTEU
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BAHKOBCKWUW CEKTOP

YPOBHU AOXOAHOCTEH
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e)XXeAHEeBHbIN 0630[) AOATroBOro pbiHKa

Pa=

AK BAPC ®@HHAHC

EBPOOBJIMIFALUN. POCCUNCKUNA KOPNMOPATUBHbINA CEKTOP

YpOBHU AOXOAHOCTEN
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AK BAPC ®@HHAHC
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
KOTUPOBKU POCCUNCKNX EBPOOBJINTALIUA

abinyok 06LEM BMUCCHM,  MOA. AlopaLus:, ASTA NoTaLIGHHS/ONLIOH Iﬁlacigaomfz:;/’ \Peﬁmum . AOXOAHOCTb MO 3aKPbITUIO, % X LieHa 3akpbitns OTHOCHTEAbHOE U3MEHEHHE LieHbl, %
MAH. $ Aet % X Moody's S&P Fitch ceropHs 1 Heaen 1mecay 3 Mecaua LeHa NpoAaxu LieHa NOKynK1 1 AeHb 1 Hea. 1 mec. 3 mec.
RUSSIA 10 2767(1845) 1.39 31.03.2010 8.250 Baa2 BBB+ BBB+ 6.864 6.854 6.812 6.801 103.180 103.410 -0.021 -0.044 -0.204 -0.408
RUSSIA 18 3467 7.01 24.07.2018 11.000 Baa2 BBB+ BBB+ 5.919 5.952 6.061 6.240 140.270 140.520 -0.059 0.197 0.848 1.830
RUSSIA 28 2500 10.04 24.06.2028/ 24.06.2008 12.750 Baa2 BBB+ BBB+ 6.115 6.180 6.200 6.335 177.440 177.690 0.080 0.639 0.779 1.961
RUSSIA 30 2031(2020) 6.77 31.03.2030 7.500 Baa2 BBB+ BBB+ 5.853 5.922 6.035 6.241 111.540 111.690 -0.074 0.454 1.179 2.457
MinFin 5 2837 0.64 14.05.2008 3.000 Baa2 BBB+ BBB+ 5.762 5.708 5.544 5.804 98.190 98.230 -0.034 0.013 0.046 0.627
MinFin 7 1750 3.31 14.05.2011 3.000 Baa2 BBB+ BBB+ 5.660 5.708 5.764 5.936 91.390 91.640 -0.155 0.205 0.536 1.499
MinFin 8 1322 0.01 14.11.2007 3.000 Baa2 BBB+ BBB+ 6.030 6.244 5.652 5.655 99.490 99.510 0.022 0.099 0.162 0.552
AFK Sistema 08 350 0.55 14.04.2008 10.250 B+ B+ B+ 7.346 7.519 6.753 6.450 101.616 101.702 -0.012 0.050 -0.589 -1.340
AFK Sistema 11 350 2.86 28.01.2011 8.875 B3 B+ B+ 7.959 7.965 7.794 7.345 102.647 102.945 -0.070 0.002 -0.550 -2.063
Alrosa 08 500 0.55 06.05.2008 8.125 Ba2 BB- BB- 6.476 6.836 6.556 6.113 101.011 101.106 -0.010 0.201 -0.065 -0.676
Alrosa 14 500 5.23 17.11.2014 8.875 Ba2 BB- BB- 7.163 7.178 6.962 6.790 109.458 109.708 -0.072 0.061 -1.164 -2.303
Avtovaz 08 250 0.56 20.04.2008 8.500 - - - 8.801 8.890 8.104 7.781 99.813 99.929 -0.004 0.060 -0.425 -0.743
Evraz 09 300 1.69 03.08.2009 10.875 Ba3 BB- BB 7.126 7.178 7.102 6.765 106.492 106.742 -0.030 0.027 -0.296 -1.409
Evraz 15 750 5.69 10.11.2015 8.250 B2 BB- BB 8.351 8.303 8.243 7.993 99.396 99.646 -0.090 -0.277 -0.628 -2.154
Gazprom 09 700 1.83 21.10.2009 10.5 A3 BBB BBB- 6.029 6.14 6.067 5.852 108.694 108.994 -0.033 0.143 -0.208 -1.218
Gazprom 10 (E) 1000 2.51 27.09.2010 7.8 A3 BBB BBB- 5.635 5.672 5.649 5.207 105.887 106.087 0.000 0.076 -0.080 -1.608
Gazprom 12 (E) 1000 4.35 09.12.2012 4.56 (P)A3 BBB BBB- 5.883 5.928 5.773 5.504 94.157 94.5569 0.000 0.219 -0.418 -1.541
Gazprom 13-a 1750 4.32 01.03.2013 9.625 A3 BBB BBB- 6.309 6.292 6.525 6.337 115.120 115.3695 -0.081 0.528 0.776 -0.345
Gazprom 13-b 1222(932) 5.04 22.07.2013 4.505 A3 NA - 5.166 5.212 5.115 5.223 96.692 96.692 -0.057 0.242 -0.220 0.415
Gazprom 13-c 646.5(560.1) 4.89 22.07.2013 5.625 A3 BBB- BBB- 5.918 6.002 6.002 5.828 98.559 98.709 -0.085 0.414 0.291 -0.412
Gazprom 14 (E) 780 5.18 25.02.2014 5.03 (P)A3 BBB BBB- 6.107 6.179 6.071 5.749 94.357 94.7573 0.000 0.397 -0.136 -1.813
Gazprom 15 (E) 1000 5.95 01.06.2015 5.875 A3 BBB BBB- 6.163 6.325 6.172 5.767 98.237 98.4367 0.000 0.976 0.060 -2.473
Gazprom 16 1350 6.75 22.11.2016 6.212 (P)A3 BBB BBB- 6.678 6.706 6.718 6.59 96.824 97.0738 -0.106 0.193 0.294 -0.568
Gazprom 17-1 (E) 500 7.14 02.11.2017 5.44 (P)A3 BBB BBB- 6.397 6.451 6.203 5.816 93.013 93.4133 0.000 0.415 -1.435 -4.428
Gazprom 17-2 (E) 500 7.04 22.03.2017 5.136 (P)A3 BBB BBB- 6.373 6.427 6.199 5.795 91.331 91.7307 0.000 0.402 -1.216 -4.194
Gazprom 20 1250(1192.2) 3.14 01.02.2020 7.201 - BBB+ BBB 6.957 6.982 6.934 6.792 101.992 102.1165 -0.061 0.202 -0.205 -1.397
Gazprom 22 1300 9.20 07.03.2022 6.51 (P)A3 BBB BBB- 6.790 6.846 6.888 6.76 97.439 97.6894 -0.069 0.511 0.911 -0.250
Gazprom 34 1200 11.58 28.04.2034 8.625 A3 BBB BBB- 6.613 6.704 6.816 6.758 125.024 125.2738 -0.089 1.059 2.342 1.642
Gazpromneft 09 500 1.23 15.01.2009 10.750 Bal BB+ - 6.521 6.563 6.326 6.181 105.309 105.6092 -0.022 -0.019 -0.555 -1.365
Megafon 09 375 1.99 10.12.2009 8.000 Ba3 BB BB+ 7.113 6.979 6.815 6.727 101.789 102.039 -0.068 -0.289 -0.685 -1.049
Mirax Group 11 180 2.80 20.03.2011 9.450 - - - 9.896 9.896 9.728 9.273 98.688 98.938 0.000 0.000 -0.469 -1.877
MTS 08 400 0.37 30.01.2008 9.750 Ba3 BB- BB- 7.108 7.047 6.794 6.407 100.941 100.997 -0.011 -0.076 -0.358 -1.026
MTS 10 400 2.59 14.10.2010 8.375 Ba3 BB- BB- 7.437 7.496 7.425 6.881 102.532 102.782 -0.065 0.148 -0.085 -1.777
MTS 12 400 3.61 28.01.2012 8.000 Ba3 BB- BB- 7.619 7.668 7.661 7.181 101.381 101.631 -0.075 0.173 0.126 -1.748
Norilsk Nickel 09 500 1.83 30.09.2009 7.125 Baa2 BBB- BBB- 6.462 6.537 6.349 6.127 101.246 101.496 -0.024 0.132 -0.260 -0.827
Severstal 09 325 1.34 24.02.2009 8.625 Ba2 BB- - 7.381 7.336 6.757 6.604 101.668 102.009 -0.020 -0.084 -0.977 -1.462
Severstal 14 375 4.78 19.04.2014 9.250 Ba2 BB- BB- 7.938 7.899 7.661 7.691 106.625 107.125 -0.087 -0.204 -1.444 -1.429
Sitronics 09 200 1.38 02.03.2009 7.875 WR - B- 6.311 6.311 6.311 6.356 102.424 102.662 0.000 0.000 0.000 0.020
SUEK 08 175 1.02 24.10.2008 8.625 - - - 8.260 8.558 8.299 7.421 100.365 100.628 -0.011 0.311 0.023 -1.134
TMK 09 300 1.78 29.09.2009 8.500 B1 BB- - 7.990 8.053 7.824 7.056 100.937 101.187 -0.024 0.112 -0.344 -2.020
TNK-BP 11 500 3.30 18.07.2011 6.875 Baa2 BB+ BBB- 7.067 7.036 6.838 6.655 99.352 99.602 -0.067 -0.101 -0.771 -1.424
TNK-BP 12 500 3.76 20.03.2012 6.125 Baa2 BB+ BBB- 7.165 7.162 6.989 6.815 96.046 96.2955 -0.076 0.005 -0.624 -1.228
TNK-BP 16 1000 6.31 18.07.2016 7.500 Baa2 BB+ BBB- 7.598 7.57 7.394 7.079 99.362 99.6115 -0.082 -0.180 -1.320 -3.437
TNK-BP 17 800 6.63 20.03.2017 6.625 Baa2 BB+ BBB- 7.644 7.629 7.629 7.629 93.196 93.4464 -0.087 -0.091 -1.216 -3.464
Transneft 14 1300 5.07 05.03.2014 5.670 A2 BBB+ - 6.629 6.641 6.697 6.482 95.012 95.2624 -0.067 0.074 0.418 -0.643
Transneft 12 500 4.05 27.06.2012 6.103 A2 BBB+ - 6.362 6.38 6.475 - 98.935 99.1847 -0.070 0.078 0.483 -
Lukoil 17 500 6.96 07.06.2017 6.356 (P)Baa2 BBB- BBB- 7.161 7.203 7.3 6.841 94.414 94.7504 -0.052 0.303 1.018 -2.242
Lukoil 22 500 8.92 07.06.2022 6.656 Baa2 BBB- BBB- 7.375 7.45 7.481 7.064 93.587 94.0769 -0.067 0.679 0.975 -2.858
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
- (v
KOTUPOBKUN POCCUNCKUNX EBPOOBJINTALLUWN (npononxeHue)

— 06beM SMHCCHH,  MOA. Alopalivi, J gac?\gaoﬁ{ll‘::;/. PeiTuHIm AOXOAHOCTh MO 32KPbITHIO, % X LleHa 3aKpbiTUs OTHOCUTEABHOE U3MEHEHUE LIEHbI, %
wAH. $ Aer % rx Moody's S&P Fitch ceroaHs 1 Heaenn 1mecay 3 wmecsua  LEHA NPOAAXM LieHa MOKYMKH1 1 peHb 1 Hea. 1 mec. 3 mec.

Absolut Bank 09 200 1.40 07.04.2009 8.75 Baa3 - A- 7.28 7.46 7.05 7.17 102.13 102.35 -0.021 0.241 -0.450 -0.51
Absolut Bank 10 175 2.19 30.03.2010 8.125 Ba3 - A- 7.62 7.68 7.32 7.32 103.42 103.89 -0.077 0.130 -0.772 -0.772
AK BARS Bank 08 175 1.03 27.10.2008 8 Ba2 BB- - 8.56 8.66 8.12 7.58 99.40 99.56 -0.008 0.117 -0.445 -1.129
AK BARS Bank 10 250 2.40 28.06.2010 8.25 Ba2 BB-e BB- 9.40 9.59 9.18 - 97.21 97.46 -0.055 0.467 -0.490 -
Alfabank 08 250 0.76 02.07.2008 7.75 Bal BB BB- 8.24 8.28 7.48 6.94 99.61 99.80 -0.006 0.044 -0.607 -1.188
Alfabank 09 400 1.81 10.10.2009 7.87 Bal BB BB- 8.93 8.89 8.20 7.50 98.04 98.41 -0.020 -0.050 -1.329 -2.788
Alfabank 12 500 3.77 25.06.2012 8.2 Bal BB BB- 9.99 9.76 9.10 - 93.31 93.81 -0.074 -0.862 -3.439 -
Alfabank 15 225 5.50 09.12.2015/09.12.2010 8.625/10.721 Ba2 B+ B+ 10.50 10.36 9.76 9.35 95.57 95.82 0.000 -0.458 -3.229 -5.085
Alfabank 17 300 6.11 22.02.2017/22.02.2012 8.635 Ba2 B+ B+ 10.50 10.41 9.92 9.58 92.59 92.84 0.000 -0.888 -4.627 -7.258
Bank of Moscow 09 250 1.80 28.09.2009 8 A3 - BBB 6.83 6.91 6.42 6.14 102.18 102.43 -0.025 0.135 -0.868 -1.658
Bank of Moscow 10 300 6.20 26.11.2010 7.375 A3 NR BBB 7.05 7.03 6.70 6.27 100.90 101.15 -0.067 -0.056 -1.049 -2.444
Bank of Moscow 13 500 4.47 13.05.2013 7.335 A3 BBB 7.37 7.39 7.06 6.76 99.81 100.06 -0.079 0.057 -1.433 -2.964
Bank of Moscow 15 300 5.83 25.11.2015/25.11.2010 7.5/8.961 Baal BBB- 8.35 8.32 8.17 7.93 99.56 99.81 0.000 -0.125 -1.022 -2.379
Bank of Moscow 17 400 6.67 10.05.2017/10.05.2012 6.807 Baal - BBB- 8.11 8.11 7.84 7.67 95.42 95.67 0.000 0.063 -1.764 -2.870
Bank Soyuz 10 125 2.09 16.02.2010 9.375 B1 B- - 11.34 10.63 9.96 9.53 95.93 96.18 -0.065 -1.476 -2.918 -3.841
BIN Bank 09 100 1.47 18.05.2009 9.5 B- B- 11.34 11.91 11.20 9.54 97.24 97.45 -0.014 0.894 -0.086 -2.759
Gazprombank 11 300 3.17 15.06.2011 7.97 Baal BB+ BBB- 6.74 6.73 6.54 6.47 103.99 104.24 -0.068 -0.068 -0.744 -1.157
Gazprombank 15 1000 5.91 23.09.2015 6.5 A3 BBB- BBB 7.42 7.40 7.33 6.83 94.49 94.74 -0.077 -0.151 -0.541 -3.622
HCFB 08 275 0.74 30.06.2008 8.625 Ba3 B - 10.30 10.30 9.38 8.14 98.73 98.73 -0.003 0.034 -0.643 -1.760
HCFB 10 200 2.18 11.04.2010 9.5 Ba3 B - 11.02 11.40 10.03 8.80 96.66 96.66 -0.069 0.886 -2.186 -5.190
11B 09 100 1.67 31.07.2009/31.01.2008 9.5 B1 B+ B 10.15 10.15 9.82 9.43 98.89 98.95 0.003 0.007 -0.548 -1.236
1B 10-1 150 2.18 12.02.2010 9.5 B1 B+ B 10.86 10.85 10.14 9.51 97.15 97.40 -0.066 -0.016 -1.516 -2.886
MDM Bank 07 250 0.23 07.12.2007 7.5 Ba2 BB- BB- 8.11 8.14 7.31 6.99 99.83 99.88 -0.015 0.019 -0.200 -0.402
MDM Bank 10 425 2.09 25.01.2010 7.765 Ba2e BB- BB- 9.25 9.17 8.37 8.07 96.88 97.13 -0.066 -0.152 -1.857 -2.486
MDM Bank 11 200 3.11 21.07.2011 9.75 Ba3 B B+ 9.92 9.90 9.16 8.61 99.45 99.81 -0.064 -0.063 -2.474 -4.434
Nomos bank 09 150 1.48 12.05.2009 8.25 Ba3 B+ B+ 9.25 9.50 8.98 8.03 98.47 98.84 -0.016 0.397 -0.365 -1.928
Nomos bank 10 200 2.09 02.02.2010 8.1875 Ba3 B+ B+ 10.11 9.93 9.05 8.31 96.00 96.25 -0.065 -0.359 -2.231 -3.858
Nomos bank 16 125 5.59 20.10.2016/20.10.2011 9.75 B1 B+ B+ 10.87 10.91 10.47 9.98 97.35 97.60 0.000 0.240 -2.301 -5.250
Petrocommerce 09 225 1.36 27.03.2009 8 Ba3 B+ B+ 9.90 9.71 9.10 8.21 97.35 97.69 -0.012 -0.233 -1.041 -2.347
fg‘{gﬁ"mmerce 09 425 1.96 17.12.2009 8.75 Ba3 B+ B+ 10.02 10.12 9.23 8.36 97.47 97.72 -0.022 0.230 -1.560 -3.480
Promsvyazbank 10 200 2.52 04.10.2010 8.75 Ba3 B+ B+ 9.99 9.85 8.96 8.52 96.80 97.05 0.000 -0.335 -2.717 -3.949
Promsvyazbank 11 225 3.23 20.10.2011 8.75 Ba3 B+ B+ 10.28 10.14 9.19 8.63 94.98 95.23 -0.065 -0.428 -3.677 -5.702
Promsvyazbank 12 200 3.57 23.05.2012 9.625 B1 B- B- 10.63 10.44 9.70 9.05 96.33 96.58 -0.073 -0.696 -3.502 -6.151
Renaissance 08 100 1.03 31.10.2008 8 BB- BB- 8.89 8.97 8.78 9.00 99.05 99.32 -0.008 -0.008 -0.008 -0.008
Renaissance 09 250 1.88 17.11.2009 8.75 Ba3 BB- BB- 10.32 10.11 9.51 8.44 96.99 97.45 -0.020 -0.377 -1.523 -3.785
Rosbank 09 300 1.74 24.09.2009 9.75 Ba3 BB- BB- 8.75 8.63 8.04 8.12 101.85 102.10 -0.025 -0.025 -0.025 -0.025
Rosbank 12 130 3.75 01.07.2012 9 - - - 9.55 9.62 9.71 9.63 102.21 102.68 0.000 0.270 0.556 0.201
RSHB 10 350 2.80 29.11.2010 6.875 A3 - BBB+ 6.48 6.49 6.25 6.12 101.12 101.37 -0.068 0.031 -0.679 -1.184
RSHB 13 700 4.53 16.05.2013 7.175 A3 - BBB+ 6.62 6.63 6.50 6.29 102.58 102.83 -0.081 0.026 -0.612 -1.696
RSHB 16 500 6.28 21.09.2016/21.09.2011 6.97/8.577 Baal - BBB 7.97 7.97 7.67 7.43 98.00 98.25 0.000 -0.046 -1.946 -3.455
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
- -
KOTUPOBKU POCCUNCKUNX EBPOOBJIUITALNN (okoHuaHue)

aminyoK o6bem SM:I ‘;&m' MOA. AIOpaLl.:I 9, AaTa NoraIGHMR/ONLIONS ﬁ:)iigaomll‘::iaa/, Peﬁ'm.Hm AAOXOAHOCTD 10 3aKpbITHIO, % X LieHa 3akpbits OTHOCHTEABHOE U3MEHEeHHe LieHbl, %
: % X Moody"s S&P Fitch CeroaHsa 1 Heaens 1 mecA, 3 mecsiua LieHa npoaaxu LieHa NoKynk1 1 AeHb 1 HeA. 1 mec. 3 mec.

Rus Standart 07 300 0.05 28.09.2007 7.8 Ba2 B+ - 7.66 7.67 7.77 6.70 99.99 100.01 0.000 0.002 0.018 -0.273
Rus Standart 08 300 0.56 21.04.2008 8.125 Ba2 B+ - 11.55 9.86 8.41 7.31 98.04 98.12 0.004 -0.939 -1.788 -2.650
Rus Standart 09 400 1.74 16.09.2009 6.825 Ba2 B+ BB- 11.62 10.77 8.66 6.86 91.83 92.22 0.000 -1.435 -5.210 -8.768
Rus Standart 10-1 500 2.55 07.10.2010 7.5 Ba2 B+ BB- 11.04 0.11 9.68 8.23 90.99 91.24 -0.054 -1.161 -3.501 -7.596
Rus Standart 10-2 400 2.36 29.06.2010 8.485 Ba2 BB-e - 11.47 11.23 9.72 - 93.01 93.26 -0.050 -0.522 -4.243 -
Rus Standart 11 350 2.92 05.05.2011 8.625 Ba2 B+ - 11.56 10.79 9.93 8.42 91.44 91.69 -0.064 -2.323 -4.963 -10.086
Rus Standart 15 200 5.42 16.12.2015/16.12.2010 8.875/10.375 Ba3 B - 11.21 10.97 10.23 9.61 91.54 91.79 0.000 -1.317 -5.574 -9.269
Rus Standart 16 200 5.60 01.12.2016/01.12.2011 9.75/11.350 Ba3 B - 11.69 11.37 10.72 10.09 92.85 93.10 0.000 -1.885 -5.791 -9.759
Sberbank 11 750 3.58 14.11.2011 5.93 A2 - BBB+ 6.14 6.14 6.08 6.10 99.24 99.49 -0.073 0.000 -0.189 -0.118
Sberbank 13 500 4.60 15.05.2013 6.48 A2 - BBB+ 6.31 6.33 6.32 6.25 100.79 101.04 -0.081 0.090 0.017 -0.318
Sberbank 15 1000 5.75 11.02.2015/11.02.2010 6.23 A2 - BBB+ 6.94 6.90 6.97 6.92 100.18 100.43 0.000 -0.221 0.211 0.031
St Peterburg Bank 09 125 1.88 25.11.2009 9.501 B1 - B 10.95 10.86 9.93 9.05 97.21 97.46 -0.021 -0.147 -1.962 -3.853
URSA Bank 08 175 0.64 19.05.2008 9.75 - - - 8.90 8.70 7.93 7.35 100.53 100.69 -0.008 -0.145 -0.767 -1.555
URSA Bank 09 351 1.46 12.05.2009 9 Ble - B 10.75 10.00 9.08 8.01 97.38 97.60 -0.014 -1.110 -2.542 -4.442
URSA Bank 11 ($) 130 3.26 30.12.2011 12 B2 - - 10.62 10.65 9.70 8.97 104.63 104.88 -0.070 0.094 -3.251 -6.169
URSA Bank 11 (Euro) 300 3.33 16.11.2011 8.3 Ble - B 10.13 10.01 9.20 7.81 93.96 94.46 0.000 -0.374 -3.097 -8.241
VTB 08 550 1.16 11.12.2008 6.875 A2 BBB+ BBB+ 6.28 6.38 6.07 5.93 100.69 100.86 -0.013 0.105 -0.315 -0.633
ViB 11 450 2.77 12.10.2011 7.5 A2 BBB+ BBB+ 6.29 6.37 6.29 6.15 104.28 104.53 -0.073 0.254 -0.088 -0.741
VTB 15 750 5.80 04.02.2015/04.02.2010 6.315/7.815 A2 BBB BBB 7.05 7.10 7.10 7.03 101.10 101.35 0.000 0.314 0.356 0.053
VTB 16 (Euro) 500 6.94 15.02.2016/15.02.2011 4.25 A2 BBB+ BBB+ 4.97 4.94 4.88 4.79 95.10 95.35 0.000 -0.223 -0.609 -1.164
VTB 35 1000 12.80 30.06.2035/30.06.2015 6.25 A2 BBB+ BBB+ 6.42 6.43 6.42 6.29 97.80 98.05 -0.078 0.140 0.029 -1.758
ZENIT Bank 09 200 1.83 27.10.2009 8.75 B1 B B 10.01 9.64 8.97 8.89 97.62 98.08 -0.020 -0.686 -1.970 -2.124
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AK BAPC @HHAHC

AK BAPC BaHk (KasaHb)

Alipap Myxamer3sHoB
HauanbHUK ynpaBAaeHMA Npoaax
T. +7 (843) 519-38-32
mai@akbars.ru

dayapa Baruzos
ToproBble onepaumu
T. +7 (843) 519-38-32
vagizov@akbars.ru

MHBECTULIMOHHAA KOMMaHUs
AK BAPC ®uHaHc (MockBa)

AEMAPTAMEHT TOPFOBAU AKLLUAMU

AnekcaHap NapamoHoB

HauanbHUK oTAEAa BPOKEPCKMX OnepaLmit
Onepaumu Ha pbiHKe akuui

706. 113; apar@akbars.ru

KapeH UcapxaHsH
Mpoaaxu
A06. 145; kisadzhanyan@akbars.ru

AEMNAPTAMEHT TOPrOBAU UHCTPYMEHTAMU
C ®PUKCUPOBAHHbBIM AOXOAOM

Anekceit babuues

HauanbHUK penapTameHTa
Onepaumu ¢ eBpoboHAAMM

706. 129; ababichev@akbars.ru

NaBeA AemeHKoB

HauanbHUK 0TAEAa COBCTBEHHBIX onepauuii
Onepaumu ¢ pybaeBbIMK 06AUraLMAMM
206. 130; pdemenkov@akbars.ru

KAMEHTCKW CEPBUC Y UHTEPHET-TOPIOBASAl

Bennamuu CadatmHos
HauanbHUK oTAEAE
A06. 116; vsafatinov@akbars.ru

AHAAUTUYECKWUIA AEMAPTAMEHT

Mapk Bpaadopa
HauyanbHUK AenapTameHTa
206. 231; mbradford@akbf.ru

EneHa BacuneBa-Kopsiok
Feopruii 3acees

AOATOBbIE UHCTPYMEHTbI,
MaKpPO3KOHOMMKa

A06. 221; evasileva@akbars.ru
706. 211; gzaseev@akbars.ru

AVSAH

Bukrop MNMonos

Au3aiiHep-BePCTaAbLUMK

06. 184; vpopov@akbars.ru

YNPABAAOLAA KOMMAHUA AK BAPC KAMTUTAA

CraHucAaB LymunaoB
706. 196, SShumilov@akbars.ru

Bacuauii KyabMuH
p06. 185, VKuzmin@akbars.ru

EneHa Lnwosa
Bpokepckoe 06cAyxuBaHue
T. +7 (843) 519-39-58
esel@akbars.ru

Aamup BaduH
Toprosble onepauuu

T. +7 (843) 523-83-95
dvafin@akbars.ru

TeA. +7 (495) 644-29-95
dakc +7 (495) 644-29-96

AHApel HoBukoB
Onepaumu Ha pblHKE aKuui
706. 178; anovikov@akbars.ru

3axap MAaxoTHbIN
HauanbHUK OTAEAE MPOAAXK
A06. 164; zplakhotnyi@akbars.ru

Hartanbsi KoHppatbeBa
3aM. HayanbHUKa oTAEAa
p06. 165; nkondrateva@akbars.ru

BecnaatHasa AvHua 8 (800) 200-20-22

MapuHa Xataesa
A06. 161; mhataeva@akbars.ru

Baaaumup PoxaHKOBCKHI
Crpaterusi, MalLMHOCTPOEHME,
MEeTaAAYpPIus, SHEPreTUKa

A06. 117; vrozhankovsky@akbars.ru

Oner CyaakoB
Tenekombl, TpaHCNOPT, apmaLeBTUKa
206. 210; osudakov@akbars.ru

EBreHus Nobauesa
MoTpebUTEABCKMI CEKTOP
206. 213; elobacheva@akbars.ru

AHHa BacuabeBa
p06. 215, AVasilieva@akbars.ru

Anekceit KoBanes
A06. 158, AKovalev@akbars.ru

OrPAHUYEHUE OTBETCTBEHHOCTU:

Hactoswmii 063op 3A0 UK «AK BAPC ®duHaHc» (Aanee -
KOMMaH1s) HOCUT MCKAIOUMTEABHO WMH(OPMALMOHHBLIN Xa-
pakTep W He ABASIETCA MNPEANOXEHMEM K COBEPLUEHMIO
ornepauui Ha pblHKE LiEHHbIX Bymar no Mokynke, Npoaaxe
LEHHbIX ByMar U GUHAHCOBbIX UHCTPYMEHTOB MAU PYKOBOA-
CTBOM K MHbIM AEMCTBUAM. OLEHKM U MHEHWUS, OTPAXEHHbIE
B HacTosiLLeM 0630pe, OCHOBaHbI UCKAIOUMTEABHO Ha 3aKALD-
UEHUAX aHAAUTMKOB KOMMNaHWW B OTHOLUEHMM paccMaTpu-
BaeMbIx B 0630pe LeHHbIX Bymar ¥ SMUTEHTOB.

Mpu noaroToBKe HactosALero 063opa ObiAv UCMOAL30BaHbI
AaHHble, KOTopble KOoMMaHWsi CuMTaeT AOCTOBEPHBLIMM,
0AHAKO KomnaHus, ee pyKOBOACTBO W COTPYAHWKWU He MOryT
rapaHTUpoBaTb aBCOAOTHYIO TOUHOCTb, MOAHOTY U AOCTOBEP-
HOCTb MPEeAOCTaBASIEMOIM MHGOPMALMU U HECTU OTBETCTBEH-
HOCTb 38 MHBECTULMOHHbIE PELUeHUst TPETBUX AWLL, KOTOPble
MOMYT MPUBECTU K MPAMbIM MAW KOCBEHHbIM YObITKaMm,
BO3HWKLLMM B pE3yAbTaTE UCMOAL30BAHUS TPETBUMU AULLEAMMU
MHbOPMaLMK, coaepxalleiica B HacTosieM o63ope. Kowm-
naHus obpallaeT BHMUMaHWe, 4TO OnepaLuu Ha pPbiHKE
LEHHbIX Bymar M (GUHAHCOBbLIX MHCTPYMEHTOB CBSi3aHbl C
PUCKOM 1 TPeBYIOT COOTBETCTBYHOLLMX 3HAHUI U OMbITa.

MHeHUsA, NPOrHo3bl M peKoMeHAALMW, coaepxaluvecs B
AGHHOM OT4eTe, AEMCTBMTEAbHbI TOABKO Ha AaTbl, MpUbAK-
XEHHbIe K AaTe ero nybArKauuu, U MOTyT MEHSATLCS B AaAb-
HeWLeM Kak CAEACTBME UBMEHEHUI BHYTPEHHEro GUHaHCO-
BOrO COCTOSIHUSI 3MMTEHTOB, @ TakXe BHELLUHWX YCAOBWH,
HanpsMyto AU KOCBEHHO BAUSIIOLLMX Ha 3TO COCTOSIHME.

KomnaHus He GepeT Ha cebs 06s3aTeAbcTBa PEryAsipHO
06HOBASITb MHGOPMALIMIO, KOTOPasi COAEPXWTCA B HACTOS-
LemM AOKYMEHTE MAM WUCMPaBASiTb BO3MOXHbIE HETOYHOCTU.
KonupoBaHWe 1 pacnpocTpaHeHWe MHPopMaLIMK, CoAepXka-
Lieiicst B AaHHOM 0630pe, BO3MOXHO TOAbKO C coraacusa 3A0
UK «AK BAPC ®uHaHC».

bapbilwHWKOB Makcum
CrapLumni Tperaep no BHyTPEHHEMY AOATY
06. 225; mbaryshnikov@akbars.ru

Ntoamuaa HaymoBa
706. 146; Inaumova@akbars.ru

NoavHa Nasuny
MaKpoakoHOMUKa, BaHKK
A06. 155; plazich@akbars.ru

tOAuns FanoH
HoBoct komnaHwui TatapctaHa, MallMHOCTPOEHUE
A06. 115; yugapon@akbars.ru

WUpuHa byAkuHa
JHepreTvka
706. 217; boulkina@akbars.ru

Anekceit NAOTHUKOB
A06. 158, APlotnikov@akbars.ru

Pycaan bawapos
A06. 196, RBasharov@akbars.ru
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