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CKOPO

BHeLHWI PbIHOK:
B nATHULY BbIMAYT A@HHbIE NO AMYHOMY NoTpebAaeHuto B CLUA 3a aBrycT. Mo KOHCEHCYC NPOrHo3y
B Bloomberg oxunaaetcs poct AaHHOro nokasartens Ha 1.8%.

Bkpartue:

3A0 "OK"EBpoKOMMEPLL" MPUBAEKAET CUHAULMPOBAHHBIN KpeanuT ob6bemMoM $200 MAH.
OpraHn3aTopoM CAEAKW BbICTYNaeT UTanbsHCKUIA H6aHk Unicredit. Kpome Toro, Tekyluen
OCEHbI0 KOMMaHUS HaMepeHa HauyaTb CEKbIOPUTU3UMPOBATb NAATEXM MO GaKTOPUHIY Ha
o6uyto cymmy $1 MApA. MepByto CAEAKY MO cekbtopuTMaaLumn obbemMom $500 MAH Npoii-
AeT B HoAbpe 2007 r. BbinyckaTb eBpoboHAbl 6yaeT SPV, npuHaanexaluas Deutsche
Bank, KOTopblt HEAABHO MpeaocTaBUA EBpokoMMepLy Bpuax-kpeauT B pasmepe $250
MAH. BTopasi caenka no cekroputuszaunm ob6bemom $500 MAH 3anAaHUpPOBaHa Ha BECHY
2008 r. HanomHum, 4to B MUHYyBLIEM HOSI6pe 50% natoc 2 akumn"®K "EBpokommepL”
npuobpen doHA Russia New Growth noa ynpaBaeHWem komnaHuu Troika Capital Part-
ners.

OAO "NAeHaHepro" naaHupyeT B b6AMXalilee BpemMa NPUBAEYb CUHAMLIMPOBAHHbLIA 3-
AETHUM KPeAUT Ha 5 MAPA py6. M KPEAWUTHYIO AMHUIO Ha 5 AeT C AMMUTOM $UHAHCHUPOBa-
H1A 5 MApA py6. B HacTosLlee Bpemsi 06BbABAEH KOHKYPC Ha BbIOOp opraHusatopa kKpe-
AMTa.

3A0 MOK "Tpact" naaHupyet B 2008 r. BbINyCTUTb 06AMraLmMmn Ha cymmy B npeaenax 1-
2.5 MApA pyb.

Aunakomnanusa AirUnion naaHupyeT Ao 10 okTa6ps pa3MecTUTb TPEXAETHUE KPEAUTHbIE
HoTbl CLN o6bemMom He MeHee 3 MApPA pyb. co ctaBkol KynoHa 11.8% ropoBbix. 3aBep-
weHune road show naaHupyetcs Ao 10 okTabps.

AouepHuit baHk Seimar Alliance Financial Corporation - CtapbaHk - pa3mectut AebtoT-
Hble 3-AeTHUe obaurauum Ha 2 MAPA py6. HanoMHUM, UTO B UIOHE TEKyLLLero ropa kasax-
cTaHckass SAFC npuobpena 92.75% akumuit CtapbaHka. CoraacHo ctpaternv pasBuTus
ynpasastoLLen komnaHun SAFC, B TeueHue 5 et CtapbaHk ponkeH Bontn B 30-Ky Kpyn-
Hellwmnx 6aHKoB Poccnn ¢ 06bEMOM COBOKYTMHbIX akTUBOB nopsaska $10 MApA.

CEroaHs

BHeLHWI PbIHOK:
CeroaHs 6yayT onybAMKOBaHbI AaHHbIE MO NPoAaXam HoBbix AomoB B CLUA. MHBeCTOpbl 0XMAS-
IOT CHUXEHWE AQHHOMO nokasaTtenst A0 825 ThbiC. EAUMHULL.

MNHANKaTOPbI AEHEXKHOro pbiHKa 1800 AvHaMyka NMKBUAHOCTH | "~
N3meHeHus, % 16007777‘+777‘ ,7:7777‘7777‘k777 9
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Russia 28 6.104 5.0 60 '
Russia 30 5.835 5.4 3.6 15
Brazil 40 6.231 0.7 -6.1
China 16 4.403 -1.3 49 ¥
India 36 8.365 -5.4 0.6 25
Mexico 34 6.028 -6.5 0.4
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Bavkailiimne pasmeLwieHms
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FocyaapcTBeHHbI cerMeHT
Bid 1 ngeHb JdoxoaHocTb, %
O®3 25058 100.29 0.06 5.93
O3 46017 105.67 -0.07 6.41
O®3 46018 110.25 -0.01 6.55
O®3 46020 101.85 -0.15 6.87
003 46021 98.81 0.00 6.51

KopnopatuBHbiii u cybdeaepasnbHblii CErMeHTbl

Bid 1 peHb [loxogHocTb, %
ANXK 8 100.10 0.00 7.83
ANXK 9 99.04 -0.25 7.89
asnpom A8 99.81 -0.04 7.19
asnpom A9 100.80 -0.23 7.20
Mockosckas 06n. 7 102.87 -0.46 7.59
Mocksa 39 108.06 -0.04 6.66
Mocksa 40 101.05 0.00 7.42
PXA 07 101.00 -0.63 7.41
PoccenbxosbaHk 02 99.15 -0.36 8.44
Poccenbxo3baHk 03 98.50 0.19 8.32
®CK 02 101.99 -0.14 7.59
®CK 05 99.90 0.05 7.37

Moka3aTenn 0CHOBHbIX
MUPOBbIX (hOHAOBbIX MHAEKCOB
hnerc 3H::::Me % n3MeHeHns

' 1 neHb 1m, 3 M.
MMBB kopn. 06:. 99.53 -0.12 -0.29 -0.92
MMBB 1744.91 2.42 6.25 4.74
PTC 2 049.45 2.01 9.18 8.00
Dow Jones 13 878.15 0.72 6.41  3.50
S&P 500 1533.38 0.00 6.61 1.19
NASDAQ 2 699.03 0.58 7.93 3.68

www.akbf.ru
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Bl.lEPA Knrouesblie cnpaabl

920 | | | |

Russia 30 vs Gazprom 16

BHeLWHWI PbIHOK:

3aKasbl Ha ToBapbl AAMTEABHOIO MOAb30BaHUA B CLUA B aBrycte CHU3UMAMCb HEMHOIMO CUAbHEE
0XMAAHUIM MHBECTOPOB - Ha 4.9% BMecTo 4%. Ha pbiHke US Treasuries NPOAOAXMACH POCT AO-
XOAHOCTEWN - amMepUKaHCKKe rocbymaru BbIpOCAM B CPeAHEM Ha 2-4 6.1.

BHYTPEHHMI1 PbIHOK:

CuTyaumsa ¢ AMKBMAHOCTbIO GAHKOBCKOW CUCTEMbI COXPAHSIETCA CAOXHOW, B pesyAbTate 4ero
BUYEPA MPOAONKMAOCH CHUXEHWE B KOPNOpaTtMBHOM cektope. 1o utory aAHsA nHaekc MMBB no
kopnopathBHbIM Bymaram coctaBun 99.53 nyHkTa (-0.12%), HO aKTMBHOCTb TOPrOB TaKXe
NoHu3uAacb. B cektope rocbymar HabatoAanach KOPPEKLMA MOCAE POCTa B HaYane HEAEAM.

Bkpartue:

° OAO "HMNO "CaTtypH" BblkynMAo No opepTte 69.6% AebOTHOro Bbinycka 0bAuraumn obbe-
MoMm 1.5 MApA pyb., HanpaBuB Ha aTu LueAn 1.044 mapa pyb.

° S&P NoBbICUAO AOATOCPOUHbIN KOPNOPATUBHbIN KpeanTHbIN pernTtuHr OAO "HOBAT3IK" ao
"BB" ¢ "BB-". nporHo3 - "no3utuBHbIN".

° S&P NPUCBOMAO AOATOCPOYUHBIN KPEAUTHbIM PENTUHT KOHTpareHTa «BBB+» n kpatkocpou-
HbI KPEAUTHBIN PEWTUHI KOHTpareHTa «A-2» poccuitckomy 3A0 «PalidpdanseHbaHk ABCT-
pus». MporHo3 — «CtabuAbHbIN». B T0 Xe Bpems 6aHKy NPUCBOEH PEWTUHT «rUAAA» no
POCCUIMCKOW LUKaAe.

50
15.05.2007 31.05.2007 16.06.2007  02.07.2007 18.07.2007  03.08.2007

. B natHuuy, 21 ceHtabpsi, YPCA BaHK NOAHOCTbKO NOraCMA OCHOBHYIO CYyMMY U HAYUCAEH-
Hble NpoLeHTbl B o6beMe $114.5 MAH. N0 OAHOAETHUM €BPO0BAMIaLMAM YPaABHELLTOP-
rbaHka. 400
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EneHa Bacunesa, evasileva@akbars.ru; feopruii 3acees, gzaseev@akbars.ru pve Bres v Tureey
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CToMMOCTb XekmposaHusa pybnesoro pucka, 6.n.
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im 2m 3m 6m om 1Y 2y 3y 5Y 03.08.2006 02.10.2006 01.12.2006 30.01.2007 31.03.2007 30.05.2007 29.07.2007 27.09.2007
—e— USD/RUB Cross-Currency Swap (%) —e— USD MID SWAP ——Ha 1ron ——Ha 3 roaga ——Ha 5 net

—e—RUB NDF points (npasas Lkana)

Cpok, nert im 2m 3m 6m 9m 1Y 2Y 3Y 5Y
USD/RUB Cross-Currency Swap (%) 7.82 7.53 7.31 7.10 6.79 6.30 6.55 6.75 7.13
USD MID SWAP 5.30 5.25 5.31 5.23 5.04 4.81 4.67 4.73 4.94
CTOMMOCTb XeAXxupoBaHus py6nesoro pucka (6.n.) 252.03 227.85 199.76 187.18 175.39 149.10 188.10 201.85 219.40
RUB NDF Points 5.37 12.37 16.37 16.37 23.37 33.37 83.37 142.37 271.37

CToMMocCTb xep)kupoBaHua pucka EUR/USD, 6.n.
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1m 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 (%) 4.41 4.63 4.78 4.80 4.79 4.59 4.49 4.48 4.53
USD MID SWAP 5.30 5.25 5.31 5.23 5.04 4.81 4.67 4.74 4.94
CToMMoOCTb XepxnpoBaHus pucka EUR/USD (6.n.) -89.17 -62.26 -53.49 -42.95 -24.79 -21.65 -17.65 -25.45 -40.40

OvHamuka ctaBok Libor

5.85 - N3meHeHus, %
575 CeropHs

197 1 Hep. 1wm. 3 M. 6 M. 1ropn
5.65 A

Libor 0.n 4.88 -1.2 -9.7 -11.3 -10.9 -7.8

5.55 -
5.45 | Libor 1 week 5.07 0.8 -6.9 -4.7 -4.6 -4.8
5.35 - Libor 1M 5.20 -0.2 -5.7 -3.0 -2.8 -3.1
5.25
515 Libor 3M 5.20 -0.2 -5.7 -3.0 -2.8 -3.1
5.05 - Libor 6M 5.14 1.4 -5.3 -4.5 -3.5 -4.3
4.95 1 Libor 9M 5.00 1.5 -5.2 7.5 5.3 6.4
4.85

01.04.07 26.04.07 21.05.07 15.06.07 10.07.07 04.08.07 29.08.07 23.09.07 Libor 12M 4.93 1.7 -5.4 -9.1 -5.6 -7.1

Libor o/n == Libor 1M« Libor 3M==—— Libor 6M == Libor 9M=——— Libor 12M
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POCCUINCKWA OBJINTALUIMOHHBbIA KANEHAAPD

Aatbl noraweHua u opepTbl:

Aata Beinyck 06bem Bbinycka MNoraweHune/odpepta

27.09.2007 MotopocTpontenb-OuHaHe 1B 0.8 mApA pyb. UcnoaHeHve odpeptbl LieHa: 100%.

27.09.2007 KupoBckas obnacts 340028 0.6 mApA pyb. AMOpPTU3aLMOHHOE noraweHune: 32.5% ot HoMWHaa. Aata noraweHus: 24.09.2009.
27.09.2007 CeAbMOM KOHTUHEHT $0.09 mapa MoraweHune obanraumm

27.09.2007 LleHTpanbHbIN Tenerpad 28 0.2 mMApA pyb6. MoraweHue obanraumm

28.09.2007 BbaHk Pycckuit CtaHaapt 2007 $0.3 mApa MNoraweHue obanraumm

30.09.2007 Russia 2030 $20.3 MApA AMOpTU3aLMOHHOE noratieHue: 5% ot HomuHana. Aata norawenus: 31.03.2030.
02.10.2007 MNepecset-UHBeCT 1B 0.2 mMApA py6. MoraweHue obavraumu

02.10.2007 MockoBckas obaacTtb 340058 12 mApA py6. AMOpPTU3aLIMOHHOE noratueHune: 25% ot HomuHana. AaTa norawenus: 30.03.2010.
03.10.2007 Yebokcapbl 250018 0.1 MApA pyb. MoraweHue obanraumu

03.10.2007 Owmena XonanHr 1B 0.05 mapa py6. MoraweHwue obavraumum

03.10.2007 KpacHospckuii kpait 340038 3 MApA pyb. AMoOpTU3aLMOHHOe noratwueHune: 50% ot HomuHana. AaTa norawenus: 01.10.2008.
03.10.2007 CeBepo-3anaaHblit TenekoM 2B 1.5 mApa py6. AMoOpTU3aLMOHHOE norawexune: 40% ot HoMKWHaAa. AaTa norawexus: 03.10.2007.
05.10.2007 CMAPTC 3B 1 mApA py6. UcnoaHeHve odpeptsl LieHa: 100%.

05.10.2007 VTB Bank Europe $0.2 mapa MoraweHune obanraumm

05.10.2007 KEAP Kb 1B 0.45 mapa py6. MNoraweHue obanraumm

05.10.2007 BAHK COHO3 2B 2 MApPA pyb. UcnoaHeHve odpeptsl LieHa: 100%.

05.10.2007 CHX3 ®uHaHc 18 1 MApA py6. UcnoaHeHue odepTbl LieHa: 100%.

06.10.2007 CeBkabenb-OuHaHe 1B 0.5 MApA py6. MorawweHue obanraumu

09.10.2007 YpanBaroHsaBoa-OMHaHC 2B 3 MApA pyb. WUcnoaHeHue odpeptbl LieHa: 100%.

09.10.2007 Coto3 M3 18 0.3 MApA pyb. MNoraweHue obauvraumu

09.10.2007 PTK-Av3uHr 48 2.25 mApa pyb. AmopTU3aLMoHHOe norawleHune: 15% ot HomuHana. AaTa norawenus: 08.04.2008.
09.10.2007 [a3npom 5B 5 MApA pyb6. MoraweHune obanraumn

09.10.2007 MAM-BaHk 38 6 MApA pyb6. UcnoaHeHue odepTol LieHa: 100%.

09.10.2007 EBponevickas NoALMNHUKOBas kopropaumsa 1B 1 mApA py6. UcnoaHeHve odpeptsl LieHa: 100%.

09.10.2007 baHk CeBepHasi ka3Ha 1B 1 mApA py6. WUcnonaHeHue odpeptbl LieHa: 100%.

13.10.2007 Tomckast obaacts 310188 0.6 MApA pyb. MoraweHue obanraumm

16.10.2007 HOTK 3B 3.5 mApA pyb. UcnoaHeHue odeptsl LieHa: 100%.

16.10.2007 XKO baHk 18 1.5 mApA pyb6. MNoraweHue obanraumm

16.10.2007 TypaHArem OuHaHc 3B 4 mApA py6. UcnoaHeHue odeptsl LieHa: 100%.

16.10.2007 Pybun UK 1B 1.2 MApA pyb. UcnoaHeHue odpeptsl LieHa: 100%.

17.10.2007 Boarabypmalu 18 0.6 MApA pyb. UcnoaHeHue odepTol LieHa: 100%.

17.10.2007 MWA Kb 18 2.2 MApA pyb. AMOpTU3aLMOHHOE norateHune: 10% ot HomuHaa. Aata norawexus: 20.09.2012.
17.10.2007 Kamckasa poavHa-®uHaHe 2B 0.2 mApA pyb. MoraweHune obanraumn

18.10.2007 bank Poccuu 58 250 MApA pyb. MNoraweHue obanraumm

19.10.2007 baHk BTb 68 15 mapa py6. UcnoaHeHve odpeptsl LieHa: 100%.

20.10.2007 KabapanHo-bankapusa 340018 0.5 mApA py6. AMopTU3aLMOHHOE noratieHune: 70% ot HoMuHana. AaTa norawenus: 20.10.2007.
21.10.2007 MockoBCKkuit KpeanTHbI Bark $0.1 mMApA UcnoaxeHve odeptsl LieHa: 100%.

23.10.2007 Poccuiickre KoMMyHaAbHblE cUCTEMbl 1B 1.5 MApA pyb. UcnoaHeHue odeptsl LieHa: 100%.

24.10.2007 ALBK-MHBECT 3B 1.5 mMApA pyb. UcnoaHeHne odepthl LieHa: 100%.

24.10.2007 MpkyTckas obracte 310028 0.9 mApA pyb6. AmopTHU3aLMoHHOe noraweHune: 20% ot HoMuHana. AaTa norawenus: 23.10.2008.
24.10.2007 YpanbCKuUi AUSUHTOBBIN LEHTP 1B 1 mMApA pyb. MUcnoanenune odpeptol Liena: 100%.

24.10.2007 FOAK-puHaHe 1B 1 MApA pyb. AMOPTU3aLMOHHOE noralueHune: 7% oT HoMUHaAa. Aata norawexusa: 28.04.2010.
25.10.2007 Aries Vermogensverwalting $2 mMApa MoraweHue obanraumu

25.10.2007 LIYH AeHCrneuCMY 1B 1 mApA py6. AmopTU3aumMoHHoe noraweHune: 10% ot HomuHana. AaTa norawenus: 22.04.2010.
26.10.2007 Kopnopauus Hopatekc 18 1 MApA pyb. MUcnoaHeHue odpeptol LieHa: 100%.

26.10.2007 Mocksa 408 5 mMApA pyb. MNorawweHune obanraumm

26.10.2007 EBpocepBuc OuHaHc 1B 0.6 MApA pyb. MoraweHune obanraumm

29.10.2007 NONr-dunaxe 18 1.1 mapa py6. UcnoaxeHue odepthl LieHa: 100%.

31.10.2007 CanaBatcTekno 2B 1.2 MApA pyb. UcnoaHeHue odeptol LieHa: 100%.

31.10.2007 baHaHa-Mama 1B 1 mApA py6. WUcnoaHeHue odepthl LieHa: 100%.

31.10.2007 CvHeprusa 1B 1 MApA py6. UcnoaHeHue odeptbl LieHa: 100%.
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BLUE CHIPS

YpoBHU AOXOAHOCTEN

S [ [ [ [ e
” ” ” ” ” 3 ” ” ” S
I I I I I g 2 I I I I W\
I I | | | 2 S | | | =
I I I I I < M”m I I I I g
h S
” ” ” ” ” E  5g ” ” S
I I I I | * Mm | | I I
I I I I I I I I I
I I I I I m’ I I I I
I I I I I
I I I I I ¢ ” ” ” ”
L [ e [ e e L]
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I W I I I I
I I I I I m I I I I
I | | I | | I | I
[ [ L [ e e
I I I I I S I I I I
| | | | | o | | | |
I I I I I * I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I I I I I I I I I
I e - B e e - mmmmm - — - e
I I I I I I I I I
I I I I I I I I I
I I I I I W I I I I
I I I I I b=y I I I
I I I I I @ I M I I
I I I I I > I I I
I I I I I & I I I
| | | | | o | W | |
I I I I I @ I I I
| | | | | | o | |
” ” ” ” ” ” ¢ ” ”
| I | I | | I I I
[ [ [ [ F T
| | | | | | B | |
I I I I I I '8 I I
I I I I I I '3 I I
I I I I I I I I I
I I I I I I 8 I I
I I I I I I I I I
I I I I I I | ® I I
I I I I I I I I I
I I I I I I I I I
I I I I I M I I I I
I I I I | < | | g I I
I I I I I I I I I
[ [ [ W \\\\\ [ R e
I I I I I ] I I I I
I I I I I g I I M I I
I I I I I I [ I I
I I I I I ° I W g I I
” ” ” ” ” ” g ” ”
I I I I I I 4 I I
I I I 2 I I (. m I I
I I I I I [ I I
I I I I I R [ ] I I
| | | M, | ® | W | g | |
I I I ¥ I m. I I 3 I I
| | | | | 0 | | S | |
[ ,\\’M\,\\\\\,\\\M\\m \\\\\\\ ,\\W\J\\M\\\\\\\\\\\,\\\\J \\\\\
I I I Y I ¢) = I & I m. I I
| | | | | < < [I— | 3 | |
I I o I I IS "o I oo I I
- & . 0 s -
b =
| | =4 | | | | cC 2 | |
I I I I I I I I I
I I I I I ~ I I mm I I
I I 'o I I M I I J_m I I
” ” TP ” & ” 8 ” ”
(e}
| | ,M.K_ | | < | | N M | |
[t ,.JM\\T\\\;\A_»\\\\MM_V \\\\\\\ - - g
” ” BT ' 8 23 ” ” g ” ”
o o2 B e = 8
& 0
| | © ,Qm | [R5 LI | | W | |
| | 8 ] | = L 4 | | &8 W | |
| | 2 I3 | | % | | & | |
5 g o g g
I I Y 8 I E I [ I [N 4 3 I I
I I 3 [ I [ I I 8 | |
” ” m ”N ,w | & o W | | W W.m_:_” g | |
, , 3 3 ” nmg & ” 8 = ” ”
S © N - S [ [ R [ ,\W\\\nzr\\\m \\\\\\\ [
S 2 I PR
& S o 8 | I m S |
| | ._um WM. | | * ﬁ £ £ | | 2% < |
I I e I | S I | » |
| | <2 5 Wm., | | % Q mWMm | | mu g ¥ «
: 5 3 5 8
s e £78 1 g T oegEY 0 & v ¥ 1
| L [} = | £ L ®« s | I o e g
| ¥ ob O | S S 8 | g4 88 &
s X [ ] < =] Q » 2 8 N L
| = | | | ® Q @3 | | b4 g 19 g
| < = | | * an m s | Om & ,mw 3
I I el I I I I I
I 4 W_V,Hi I | % < <« I *n m | o T
[ B g8~~~ L - [ [ e A
| | m Am, | | . | | | umn,
I I \ I I © I I I I
I I 3 0%, I 1 L I I I m,
I I g m, I 5 & I I o I QI
| | = Il | 1_' = | | 0 | m.i
I I | I 1) I I I I
| | L] Y 04 | Q W | | ﬁ W | O,
- : 5 A A
(-
| | o | | % W i | | |
| | 'Y | | ¢ | _m s | | |
(b , , W W W . W W , , W W
0 o 0 [t} 0 ®© 0 o) 0 ~ 0 [} 0 © ©0 0 0
N ~ ) N ~ N N ~ © N M~ [t N
o e} [} ~ ~ © © [le} fe}

3500

2500

2000

1500

CrtpaHuua 5 s 21

27 ceHTs6psa 2007 r.



eXXeAHeBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®@HHAHC

CYBOENEPAJIbHbIE U MYHULIMNAJIbHbIE OBJIUTALIMN

YPOBHU AOXOAHOCTEN

8575 T [ i - T T e T [
< | | | | | | | |
2
& | | © Mpryfokan 06n-31003 | | | | |
B | | | | | | | |
s ‘ ‘ ‘ ‘ @ Ypa-25005 ‘ ‘ ‘ ‘
S | | & SApocnasckas 061-310041 | | | |
: : © Yamyprua Pecn-25001 : : : : : :
I I I I I I I I
| | © BonrorpanO6n-35001 | | | | | |
| @ Kuposckas 06n-34002 | | | | | |
8254 — - ——— - © Vpiyrcran 06131002 _ L __ e e o ___
’ ! @ BpsHck-25002 | | | | | |
! ! & I Tynbckas 0611-31001 ! ! ! !
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I ' Hosocv6upck-31004 I I
| | © Mapui 31005 | | | | |
I I I I © Bonrorpan-31002 I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
© BenropoackasO6n-24001
I I -, I I I I I I
8 | | 9 Tsepckas 061-25003 | | | © Nimeuian 0634004 | & Caxa Pecn-35001 |
I I I I | | I I
! @ KpacHospckuitkpai-34003 ! ! ! @ Toworan 06n-34030 ! !
I I I I I I I I
© BopoHexckas 06n-34003
I I I I I I I I
| | | | | © NexnHrpapckasiOBn-26001 | |
! ! ! ! ! @ Camapckas 06n-25002 ! !
: : © Yypawms Pecn-25l?04 : : : : :
| | | ® Caxa Pecn-25006 | | | |
I I I I I I I I
s o HoabcuﬁupcxaﬁOﬁn-ZSOg HuxeroponO6n-34002g, Maragat.31001 o1 | 06734026 ! ! ! ! !
| Tam6obckas 06731001 PN ﬂeHaeH?:’:;:aSGn _3'100 y I I | | |
: & Kuposckas 061-34001 : : : : : : :
I I I I I I o y P _31005\ I
yeawws Pecn
| | | @ Nuneu-25001 | | | |
| | © Vpryrexan 06131001 | | | | & Camapckas 061-25003 |
: : : ‘O BawkoptoctanPecn-25005 : Q HikeroponO6n-34003 : N :
| © SHAO24001 | ‘ ‘ ‘ ‘ | Camapckan 06n-25004 |
I I I I I I I I
751 -~ O:I@nmxan%n—%@ﬁ& ””””””” : ”””””””” :””””:”’OKBFEJ‘MTPGCIT-34069”: ”””” :”””””””””””:’ ””””””””””” : ””””””””
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
7251+ —————— e mm mm - — F————————————— —————— e +—— - R Fm e m - — ——————————— == = =
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
I I I I I I I I
| | | | © Apocnasckas 06n-34006 | | | [nropauvs (aHew)
7 . . . . . . . . ; KomPec24006 . . . . . . . :

0 100 200 300 400 500 600 700 800 900 1000 1100 1200 1300 1400 1500 1600 1700 1800

27 ceHTA6psa 200 CtpaHuua 6 u3 2



eXXeAHeBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®@HHAHC

BAHKOBCKWUW CEKTOP

YPOBHU AOXOAHOCTEH

14 I & PycCrawpz . o T T |
2 & 3nektponnka-1 | | | | |
2
e | | | | |
z | O XKoOBark4 | | | |
13,5 53 | | | | |
S I @ PycCrana-8 I I I I
I I I I I
© PMB-1 [ © PycCrana6 ‘ | |
< KpegutTpact-1 ! yf: A ! ! !
11—~ T T T T s s s s s s s s s s e s e e e e e e TS T T T T T T TS TS TS s s s s [ T I e |
I I I I I
< Cnypr2 i i i i i
I I I I I
I I I I I
12,5 r -1 | | | |
° yﬁepHCK"Mo e g EC{IGQ WHTexBaHKKBRYcCTana-5 © Enot! | | |
cTep-BaHk-2 | -1 | | |
@ CnasunsecT6aHK-2 & KEOP-2 I | © PycbBanikt I I I
| | | < M3B-1 | |
12— == ===~ -~ == == t—-—— = === "=—"=—"=—"—"=—"=—"=—"=—"—"=—"=—"—"=—"—"=——— == F-—= === == +t--——-—-"-"-"=-"=-"-"=-"—-"—-"—"—"~—"—"—"—"—~"—~"—"—"—"—"—"—"—"—"—"—"—"—"— === === 4-—==—==—=——— == - - |
& KEOP-1 | & MIm3 | | | |
I I I I I
<@ ConupapHocTb-1 | O XKdBaHk-3 | | | |
o
. | | XKoBaHk-2 | |
11,5 1 @ noko-Ban-1 | <@ tOnnacTpym 6aHk-1 | | |
I I | I I
@ CypoctpoutbaHk-1
I I I I I
@ MKB-3 ‘ ‘ ‘ ‘ ‘
I I I I I
117 < If’occvm AB-1 : : : :
@ Uentp-MHBecT-1 ‘ ‘ ‘ ‘ ‘
! ! ¥ Ceasb-bank-1 | ! !
@ Tras6amk-1 ! ! ! ! !
10,5 1 ! © WneecTroprbaHk-2 ! ! ! !
& Cesepas Kasna-1 © Cotos AKB-1 | | | | |
I I I I I
© Homoc-baHk-7 : : : : :
Lo © Mockommepubark-l g paiiaci, Lo L o G |
10 O BXKo-1 # Sanx 3o | | ¥ Mockommepu6aHKk-3 i i
| © AxBapc AKB-2 | | |
Q I I I I I
957~~~ Cmprt - — - © TpawuckanwranGank1 oo Co e & TpancKpepurBark-1 — — |
I I I I I
I I I I I
I I I I I
91 Lo B B |
| © MAA3 O Mpobustectarks & Merpokommepu-2 | |
I I I I
© Mockommepuank-2 & TpancKpeputbark-2
: . P © YPCA BaHk-2 : : < BoapoxaeHue-1 : :
N A ] & B2 o
8,5 : %aycbﬁaﬂk—? ® H‘OCBaHK—1 ? ITpomcag‘uabGéHK—S #- Cowa AK P Byod Eana : :
W/ nHaHC BaHk:
& Nce4 : © Pyccunanc bank-1 : : ve : :
I I I I I
81 | | | | |
I I I I I
© Pyccumanc Bane3 £ Rvphusans Bank-2 : : : :
@ Bank 3ennT-3 : : © Bank SeHt2 : : :
7,517
! I I I I I
I I I I I
I I I I I
& MvB-2 & AGconior BaHk-2 | | | |
| | | | | |
7 I I I I I
I I I I I
| | | <@ HenbtaKpeant-1 | |
I I I I I
65 ‘ ‘ 1 ‘ 1 1 ‘ ‘ 1 BODELA (AHch).
0 100 200 300 400 500 600 700 800 900 1000

27 ceHTs6psa 20 CtpaHuua 7 us 21



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

HE®Tb U TA3

YpPOBHU AOXOAHOCTEH

< CUBYP XonawHr-1

< AnbsiHc HK-1

© HwxHekamckHedb TeMM-4

T
|
|
|
|
|
|
|
|
|
|
|
|
|
L
|
|
L
|
|
|
|
|
N
|
|
U
|
|
O
|

WKT-1

HN3-OkarBypTHed Tenpox

MHaHC-1

ViCK

© TA33KC-d

I

I
e

|
|
|
B T
|
|
1
|
|
|
|
|
|
|
|
|
|
|
¥ Mapn i

Tonnpom-NHeecT-1

I
I
I
I
I
I
I
I
I
I
I
%) n;,oo: qc,xo_u.

1000

13 1

=

i
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
i
I
I
M754 -~~~ o WrepaHrK-1 —
I
I

145,

14,25

1375
135 1

13,25 |

1275 |
125 |

12,25 |
ML
9,75

CtpaHuua 8 us 21

27 ceHTA6psa 2007 r.



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

METANNYPIus

YpPOBHU AOXOAHOCTEH

| | | , , | , AWM
| | | | | | | ES
| | | | | | | =
| | | | | | | =
| | | | | | | 3
| | | | | | | W
| | | | | | | 0
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
\\\\\\\\\\\\\ T )
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | B |
| | | | | 5] |
| | | | | D |
\\\\\\\\\\\\\ 1 > N R
| | | | | J |
| | | | | Av, |
| | | | - | | |
| | | | o e | | |
| | | | N = o | | |
| | | | Q 3 N | | |
| | | | ] 5 © | | |
N 7
I I I I 2 W I I I
| | | | < M“ T | | |
| | | | < | | |
04
! ! ” ” ° ” ” !
\\\\\\\\\\\\\ e e e
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | o | | |
” : ” ” 3 ” : !
B === ===== [ [ S - [ == ==
| | | | © | | |
| | | | 5 | | |
| | | | 5 | | |
| | | | n | | |
” ” ” ” o ” ” ”
| | | | P - | | |
| | | | I~ . | | |
| | o R B |
| | | | ¢ W | | |
B - i e e e m———— - — - — M\\\L\\\\, \\\\\\\\\\\\\ e —
| | | | | | |
| | | | _.m | | |
| | | | | | |
| | | | L4 | | |
| | | | | | |
| | | | - | | |
| | | | m_vn | N |
| | | | 2 | L |
| | | | s | = |
| | | | [y | = |
| | | | 3 | 6 |
L I o Lo e e l_ -
| | | | < | | |
| | | | | | |
| q_w.v, | | | | |
| m, | | | | |
| | | | | | |
| mwu, | | | | |
| 3! | | ® | | |
| ! .QW | | 5 ! | |
| o | 3 | | o | |
| M, a | | g | |
| | < | | s | |
\\\\\\\\\\\\\ ,\\\\\\\Mvu,\\\\\\\\\W\\L\\\\,\\\\\\\\\\\\\\\®.\L\\\\F\\\\\\\\\\\L\\ _
| | | | 2 | |
| | M | | m | | |
| | | | | | |
| - | ~ | | %. | | |
| ! | D | | | | |
,ZM | W - | | ® | |
=y 1
83 B ” ” ” ” ”
,.M_”.m | A4 W1 | | | | |
e 8 | & | | | | |
5k | AvK | | | | |
,%K | c | | | i |
- o= T T T T o e [ [
5= | m | | o | | |
5 | = | | c | | |
,Mo | M” | | _W M | | |
| | | | | | |
(4
| | | | | | |
| | | | 4 | | |
| | | | : | |
- | | | | | | |
= | I I I | | |
_IW | | | | | | |
| | | | | | |
\\\\WC \\\\\\\\ |l————=——-—-- e it - === === - === ———— === —- |- = - -
o] | | | | | | |
S | | | | | | |
5 | | | | < | |
W 4 | | | | W, | |
= | | | | = | |
= | | | | | | |
nm | | N | | Av, | |
| | S | | | | |
o ) ]
5 ” ” 3 ” ” % ”
S | | M | | | m, |
o l— - —— = —— = b R [P - - —-=
<@ | | m | | | ML, | m
| | [t} | | | |
| | o] | | : = | ?
| | [S] | | | Q@ | =
| | @ | | | | | 9
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
(%) aLooHToxo ! ! ! ! ! ! |
| | | | | | I
0 0 < 0 ™ 0 [ [ - 0 = 2 o 0 © 0 ~ 0 ©
- < - o - o - - - =) - o © ~ ©

1100

1000

800

700

600

500

300

100

CtpaHuua 9 us 21

27 ceHTsi6psa 2007 r.



630p AOATrOBOrO pbiHKa

€eXeAHeBHbIU O

AK BAPC ®@HHAHC

MALLUMHOCTPOEHMUE

YpPOBHU AOXOAHOCTEH

I o o =T
| | | | | | | | [0}
I I I I I I I I &
| | | | | | | | ~
| | | | | | | | m
| | | | | | | | =1
| | | | | | | | g
| | | | | | | | Q
| | | | | | | | =
| | | | | | | |
| | | | | | | |
rF-- - - - - - -~~~ -"~""">"""9~"~">"">"">">"”>"”>"”/”"/ " o T T [ [ N [
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
” ” ” by ” ” ” ”
| | | e | ? | | |
| | | 1 a | W. | | |
| | | ,A.n | I3 | | |
\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ S Y
i | | = | = | | |
| | | ,m | | | |
| | | R | <@ | | |
I I I g I I I I
| | | ,% | | | |
| | | | | | | |
| | | 0 | | | |
| | | Y | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
r-——~"~""®>"~""""~"""""™"™">""™"™"9 . ~"~"“"*“"™"™"/ " “~“"“"*~“"*"™"™""™"™""“>"™"™"™°7 [ [ O I
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | | e
| | | | | | | | @
| | | | | | | | <
| | | | | | | | N
| | | | | | | |
| | | | | | | | ]
rT T T TS T T T T T T QT - - T T T T T T T T | [ —T - - - i B A oT
| | | | | | | |
| | | | | | | | <
| | | | | | | |
| | | | | | | |
| ~ | | | | | | |
| Iy | | | | | | |
| o | | | | | | |
| g | | | | | | |
| m | | | | | | |
| | | | | | | |
r-—-——~—~>""~""~>"~>"~>"~>">"777°% AW\\\J\\\\\\\, \\\\\\\\\\\\\ r---- -~ - - - -~ - - - -~ - -- - -1~ - - B
| Q | | | | | | |
I == I I I I I I I
| | | | | | | |
| ® | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
I i 4= T [ [ == === i T r
| | | | o | | |
| wn | | | : | | |
| e | | | = | | |
| g | | | g | | |
| e | | | | | |
| 5 | | | M | | |
| = | | | ] = | | |
| @ | | | = m | | |
| | | | 5 | | |
=== = n- - 4-====-= o === = e e -===-=-- H4H-===-—-= 4+ - === == o
| > | | | | | |

e £ 4
| | | | (<] | | |
| m | | | = | | | |
| | | | | | | |
| 3 | | | ® | | | |
| el | | | | | | |
| © | | | | | | |
I O Al I I I I | |
| o0 | | | | | |
| ~ A4 m, | | N | | | |
- - — === — - e - - - — - i - S -—————- H-—-—==-- +-—-——=- -
| a. @ | | & | | | |
| m g | | W | | | |
| ® | | u~M | | | |
| N | — =% | | | |
| N V,, | A e o ! N | |
| m @ | .@. o | m, | |
I & 5 - I I MM M I m, I I
” M..Uru ” ” WM ,m | %, | © |

© o o8 | o | (s} |
| Avmw N o~ | W%. mv | m, | M |
b ————= 35 5 - “Ow 3 \m\\ \\\\\\ -———- a------- H--g---—4+-——-————— -
| @ CEoh @ | 2 IS | X | = |
[ mmm ,MBM | Ava % | | | AnAu |
o “ %p SFZE I w = I o, , I
& o b= <
= o © | & o m_m 4 ] | | <@ |
f 2 @ o ,Av o A = m I | | |
,% k | m Q = & ,m | | |
,% | T m ® | K] | I |
2 ¢ ~ -1 ” = ” ” ”
< © | b > | '3 | | M |
- - - - — _ _ B = B < Lo [ = S [ e L
| M | [©] (@] | - > | | _W |
| 5 | @ 9, | ®. [ | | > |
| 7 g | | - | e
| 1n_v = | | | m | | | |
| | | | | | | |
| 3 04 | | | 04 | | | |
I < I I I I I I I
| =y | | | | | | |
| o) | | | | | | |
o 4 - - T L - - - - - — - — — — _ - — — — — — N 1 - - —
| (@] | | | | | | |
| | | | | | | |
| L4 | | | | | : |
| | | | | | | |
| | | | | | | |
| | | ol ' | | |
| | | X | | | | |
| | | cC | | | |
| | | w | | | |
' (%) aLooHToxo ! ! Q! ' ! ! !
| | | | | | I I I
T T T T T T T T T T T T
™ 0 ] [te) - 0 o 0 [} [t} © 0
A\ N = = - = - o o NS

1200

1100

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 10 n3 21

27 ceHTA6psa 2007 r.



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

XUMUNYECKASA NMPOMbBILWWTIEHHOCTD

YPOBHU AOXOAHOCTEN

| | | | | | | | | = [
| | | | | | | | | m_nu
| | | | | | | | |
| | | | | | | | | L
| | | | | | | | | x
| | | | | | | | | 5
| | | | | | | | | W
| | | | | | | | |
| | | | | | | | | m”
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | | =
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | | L
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | a | | | |
| | | | | mW | | | |
| | | | | % | | | |
| | | | | | | | |
LV _____ ,\\\\\\\\,\\\\\P\u\\\, \\\\\\\\ o ____ | L
| | | | | o | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | < |
| | | | | | | | s |
f T 1 | T T | I m,
| | | | | | | | S !
| | | | | | | | |
| | | | | | | | .m.,
| | | | | | | | I |
| | | | | | | | S
| | | | | | | | = |
I I I I I I I I [
| | | | | | | | m_nv,
| | | | | | | | |
| | | | | | | | M,
| | | | | | | | I
| | | | | | | | |
- === - === - - ————— === == - === === == - L S -
| | | | | | | | |

| | | | | | | | |

| | | | | | | | |

| ~ | | | | | | | |

| M | | | | | | | |

| = | | | | | | | |

| %.v | | | | | | | |

| ! | An | | | | | |

LA '

| | © | | | | | |

| T | m, | | | | | |

| | Q | | | | | |

| . | o | | | | | |

w

| | ] | | | | | | L

| | %, | | | | | |

| | I | | | | | |

| | MH | | | | | |

| | Ll | | | | | |

| | | | | | | | |

| | & | | | | | |

(T} | | | | | | | |

d | | | | | | | |

3 | | | | | | | |

| = | | | | | | | |

,W | | | | | | | -

| | | | | | | | Ll

,m | | | | | | | W., L

| | | | | | | | (<)

8 | | | | | | | O

,.W. | | — | | | | | Qi

(2} i Q
T | | e} | | | | | ol
| | | T | | | | | =

©

I @ | | T | | | | | |

| | | W | | | ~T | |

| | | | | | | |

| | | W | | | m | '

| | | | | | | |

| | | W. | | | .nm | |

| | | < | | | © | |

| | | | | | o | |

| | | 4 | | | M | | r

| | | | | | ®© | |

| | | | | | o | |

| | | | | | | |

| | | | | | 0 | |

| | | | | | | | |

| | | | I~ | | | |

| | | | I | | | |

| | | | | | | | I

| | | | > | | | v%,

| | | | | | | | |

| | | | ,0 | | | M,

| | | | | | | | %”,

== - == H4H-—-—-—=-=-=-- -———==-== I i - == - ——==== === a+r-————-—- -

| | | | | | | | e

| | | | | | | | c !

| | | | | | | ! m,

| | | | | | | | =

| | | | | | | < |

| | | | | | | | |

| | | | | ' | | @,

| | | | | | | | |

| | | | | | | | |

| | | | | | | | |

| | | | | | | | |

1 (%) 9LooHTOoXOH | | | i | i ,

f f f f f f f f f |
N w ~ w o w (o] w <] w
- — A =) - o ) ~

~ -~

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 11 n3 21

27 ceHTsi6psa 2007 r.



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

CTPOUTENIbCTBO

YpPOBHU AOXOAHOCTEH

| | | | | =
| | | | | )
I I I I I W
| | | | | P
| | | | | s
| | | | | 3
| | | | | g
| | | | | =9
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | | r
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | | L
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | Y | |
=4
| | | | |
| | | M | |
| | | = | |
| | | 2 | | [
| | | 3 | |
” ” ” 2 ” ”
o
| | | o | W,
| | | | O |
| | | | 2,
| | | | 5
| | | | @,
| | | | =
| | | | Av,
| | | | |
| | | | |
\\\\\\\\\\\\\\\\\ B e i i e i It e o
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
- | | | | |
= | | | | |
3 | | | | |
2 I I I I I
s | | | | |
S - R N Lo _____L__________1 o ____ L
3 | | | | |
= | | | | |
© | | | | |
=
(&) | | ~ | | |
| | & | | |
14 | | 5 | | |
| | z | | |
| | | | o |
| | .@l | | Q |
I I
| | T | | © |
I | Z | | = |
©
| | > | | e |
< | < | | 3 |
\\\\\\\\\\\\\\\\ 12 e e ol el =ttty Rt
o | | | S |
W | | | - | m |
E | | W. | 2 |
T | | o | |
=
g | | W._m. | [ |
B | | o Y |
< M I WW I - I
| | | 3 |
14 | [ | PuvnW | x |
| | e | [ |
| W | CAV | ] |
=
I
| T | ] | g |
\\\\\\\\\\\\\\\\\ L\\\\\W\\\\\r\\\\\\\\\\\_H\\\\\\\\\\\r\\\\\\«W\\\L\\\\\\\\\M\\
” 2 ” * ” g ” °
o
| o | | < | =
I 2 I I Qo I S
o 3 5
” g° ” T ” ” < 3
| | p | < | 5 2
o
I S I M I I 2 o
=
| I | | - | W <@
| =9 | Q | a | =
= = o
| cl | mv | o | a
| G | | = | o
[t ar © 1)
| | = | = | 8
e R T [ _M TSt T o s =
= 2
| | | Ona | 2 |
| | | [} | |
0 ;
| | | © = | o | ®
| | | ! | |
> x
| | | o W | |
| | | | |
| | ,M ® <@ | |
| | I T | |
©
| | Iz | |
| | ,W | |
| | I & | |
| | 5 | |
| | | @ | | r
| | = | |
| | 1 | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
(%) 9Lo0HITOXOT I I I I I
I I I I I
[t} 0 < 0 foe) 0 o~ 0 -~ %) o 0 ) 0
- < - ) - o - - - =} - o <)

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 12 n3 21

27 ceHTA6psa 2007 r.



Pa=

AK BAPC ®@HHAHC

630p AOATrOBOrO pbiHKa

€eXeAHeBHbIU O

PO3HUYHASA TOProBns

YPOBHU AOXOAHOCTEN

A
e - - - - - oS T T T T T T T T T s e e o - - - == rT T =T
I I I I L z I I =
| | | | _rlhn, % | | %
| | | | © | .W | | =
| | | | vm, | | =
| | | | o | m | | s
| | | | c T | | M
| | | | R © | | o
I I I I I = I I Q
| | | | L | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
i i B [ T T T T T T T T T T T TS s s s [ [ r
| | | | | | |
| | | | | | |
| | | oY | | |
| | | [ | | |
I I I g I I I
| | | [ | | |
| | | =g | | |
| | | | | | |
| | | ;@ | | ay L
©
| | | | | | 2 |
| | | | | | T
| | | | | | m.,
| | | | | | .nlu,
| | | | | | ® |
| | | | | N | C o
| | | | = | |
| | | | ﬁ nHu | o
| | | | T W | |
5 [ © T T T T T T T T = T T [ I
| | | | W X | |
| | | | Ry vnnv | |
| | | | & = | |
| | | | m. W | |
| | | | | |
a
| | - | | £ 0 | |
| | T | | = 9] | |
I I Q I I m ©] I ,1&
e I I e [ [ S
| | 2 | | v A4 | =
I I @ I I I I ,nOr
| | ﬂ_v N | | | | ,_olu
| | =Y | | | | | ®
| | m .w. | | | | =
| | < % | | | | ,0
| | = | | | | |
| | g =3 | | | | |
I I w m I I I I I
| | C | | | | | [
| | @ | | | | |
| | o | | | | |
| | | | | — | |
| | | | | - | |
| | | | | o | |
| | | | | 5 | |
| | | | | Qo | |
| | | | | (= | |
STyt T ;T [ ¢ T T ] i
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | | L
| | | | | | |
| | | | | | |
| | X% | | | | |
I I S I I I I I
| | 1% - | 7__, A | |
| | | @ | o | |
| | & m I = z | |
| | W a | n__Hu, T | |
| | | | = | |
e e e M;\I\\\w \\\\\ e S - -
| D o | | Q | |
[
| S VW = | o m | |
| W |~ me [©] | | 1] | |
| 2 Y o C [= g 5 | | N m ! !
| c I c o = | | = e | |
| o | g @ < AV o | I S | |
| = ,W 00 | = |~ Ty £ m | |
®© O
| o ,¢2 | = ;uw ,M =S (&) | |
| | OS , | | I @ | |
,\\\\\\,AqC\\\\\\\\\\\\\\\\\\,\\A\J@V\\\,\\q \\\\\\\\\\\\\\\ Q\\AYAJ\\J \\\\\ T [
g I > =

| (] - © m I a © | |
| ,_HW — &/ ,M ,m W | |
| ,Vw.@ ﬁ_v ..,Ma, | | % | |
| | A o ol | @ | X | |
| ,Om. m =] L ,0 = | |
| | = = IT | | |

Q T = o o
| | S «— P <! [bsd | | |
| | = ~

o = [ [} [ (<% | | !
| | s 8 A\ = Lol [l | | | r
| | FW. m W | - © | | |
| | O < = b4 | LI | |
I I m ® I ﬂﬂa ‘e | | I
| | < ®© | o | | |
| | [fa} | W | | 2._D | |
| | o | | |
| | i4 © | ﬂauu | | 5 | |
| | M, | | m | |
S L\\\Q\,\\\\\,\\\\\p \\\\\\\\\\\\\\\\\\\\\ S | L
| | L | | o | |
| — I WI W, I I [T} I I
I | I3 W, | | @ | |
S | 5) | | | | |
I ®© | W, M, | | | |
I Q | ¥! | | | |
,vnnv | MC g T | | |
PO e 3§ o
| | > | = | | |
| | ® 0, o | | .
| | I | = | ! |
| | ool | A,v | | |
| | © | | | |
| | ] | | | | |
| | | | | | |
| | 4 | | | | |
I (%) 9Lo0HToXOT I I I I I
W W T T T W W W T T T T ” ” ”
[Ie) < w (32 w N Te} -~ w o Te} () I © w
< A e} A o - - - =) A () © ~
- -~ -~ - -

1400

1300

1200

1100

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 13 n3 21

27 ceHTsi6psa 2007 r.



e)XXeAHEBHbI 0630p AOATOBOr0 pbiHKA
AK BAPC ®HHAHC

NMULLEBASA MNMPOMBILWUJTIEHHOCTb

YpPOBHU AOXOAHOCTEH

B mm e

- - - - -~ -"-"-"-"="7"">">">">""~="~"="~"="=~"~"=~"=""=~"=~"=~"=~"~“~"=~"=~"=~"="=~"=~"=” °” r--—-~-~ - --- -~ JT- - - - - -~ -~ -~ -~ -"-"-"-"-"~"=""7-""7-""”"-">"">”"~"="="="-“~"="="="="="="=~="=""="="=”"=” °” A
? I I I I
= l & 10TC-2 | | 1
5 | | | |
wg o BTOdpowponyr-1 - @ARCoosT B
§[ | < Apkaga-1 | | |
g[ | | | |
I I I I
© Copye-t P CaxapHasi KomnaHmsi-1 | | |
1354 I [
35 < CaHBait-1 ! ! ! !
< bpasepc n Ko-1 : : : :
I I I I
o MBI VHeect-1 : ! 1
B ST T T T TS TS TS TS T T TS TS TS T TS T T T T T O ThapHac-M-2 ——~~~~ ~~ -~ - T
| ¢ Pasrynsii-®uHaHe-3 | |
I I I I
| < Hactiowa-1 | | |
I I I I
I I I I
Lo . ©XnebogasogNe2g-2
125 & Pasrynsin--2 > BMK ! -
& DOKO-2 : : : <& AnagywkuH duHaHc-2 :
© Kapar-2 | & Pazrynsit-1 | | |
L T 1 - 1111 o 7 e
: ¢ HyrpuHsect : : :
I I I I
< Borw. kpan | | | |
< CogpyxecTtBo-1
MEL |- © omosgelfgpfagllp-1 R R
I I I I
| < bBopoawHo-PurHaHc-1 & OK Hosble Yepemywwki-1 | | |
I I I I
I I I I
I I I I
M+--—-—-—- - - - - - - - - - - - —— = e e e e i F—— - === e e e e - - - - - - —— === =
I I I I
| | < Yepkusoso |
I I I I
I I I I
I I I
054 o \k? Tanocro-®-1 o O
: & PocuHTep-2 : : :
I I I I
I I I I
I I I I
I I I I
0y - - - - """ " """ """ """ """ "7 """ "7/~~~ Fr-- - - - - -—-—-"-""""5~""—" """ """ """ """ """ """
: : : < OHmmnk-1 :
I I I I
I I I I
o5 o . L L
I I I I
I I I I
I I I I
I I I I
I I I I
9+ - — — — - — - e e - - — - - — =
I I I I
I I I I
I I I I
1 & PycarpolK 1 1 | AtopaLs (avel)
851 : : : : : : : : : ‘
0 100 200 300 400 500 600 700 800 900 1000

27 ceHTsi6psa 2007 r. CtpaHuua 14 n3 21



eXXeAHeBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®HHAHC
YDOBHM AOXOAHOCTeﬁ
7,754 | | | |
§ | | | |
~ I I I I
2 | | | |
g | | ©0TK-8 |
T I I I I
g | | | |
3 | | | |
I=o | | | |
I I I I
I I I I
l l l l
I I I I
75 : : : & CwubupbTenekom-7 :
| | < YpancesisbuHpopm-111 |
I I I I
I I I I
I I I I
I I I I
© YpancesabiHopm-108 | | |
| ¢ Ces-3an. Tenexom-3 | | & UentpTenekom-19 | & Hanbcasiab-10
| & CubupsTenekom-5 | | |
l l l l
I I I I
760 97 L L © Cubwpstenekom-6 L L
I I I I
| | | @ BonraTeJ'lJekom-%‘> BonraTenexom-45
I I I I
: : < BonraTenexom-44 : :
I I I I
I I I I
I I I I
I I I I
l l l l
I I I I
o © Ces-3an.Tenexom-2 L L © Bampcesaett L L
I I — -+
I I I I
: : © UentpTenekom-20 : :
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
l l l l
6,75 4 | | | |
’ I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
I I I I
¢ CubupbTenekom-4 : : : :
| © Meradon-3 | | |
| | | | Atopauus (aHeit)
6,5 . . . . . . . . . )
0 100 200 300 400 500 600 700 800 900 1000

27 ceHTsi6psa 2007 r. CtpaHuua 15 n3 21
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& RUSSIA 10
65 1 & Transneft 14 & Gazprom 34
Alrosa 08 ¢ Gazprom 16
¢ o SitrorfesNsyNikel 09 © $Gdprpram 7-2- (EJE)
6.25 | G Neft 09 & Gazprom 13-¢E)
¢ GazpromNe
¢ MTS 08
. o Gazprom 18(E22Prom 15 (B) o RUSSIA 28
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e)XXeAHEeBHbIN 0630[) AOATroBOro pbiHKa

Pa=

AK BAPC ®@HHAHC

EBPOOBJIMIFALUN. POCCUACKUA BAHKOBCKUWN CEKTOP

YpoBHU AOXOAHOCTEN
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®@HHAHC

KOTUPOBKW POCCUNCKNX EBPOOBJIUTALIMA

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) 1.38 31.03.2010 8.250 Baa2 BBB+ BBB+ 6.565 6.781 6.826 6.734 103.819 104.014 0.000 0.460 0.488 0.101
RUSSIA 18 3467 6.98 24.07.2018 11.000 Baa2 BBB+ BBB+ 5.834 5.813 6.043 6.104 140.973 141.223 0.000 -0.189 1.292 1.449
RUSSIA 28 2500 10.02 24.06.2028/ 24.06.2008 12.750 Baa2 BBB+ BBB+ 6.066 6.044 6.261 6.215 178.236 178.486 0.000 -0.250 1.877 1.249
RUSSIA 30 2031(2020) 6.78 31.03.2030 7.500 Baa2 BBB+ BBB+ 5.809 5.799 5.992 6.066 111.888 112.038 0.000 -0.033 1.226 1.612
MinFin 5 2837 0.60 14.05.2008 3.000 Baa2 BBB+ BBB+ 5.839 5.759 5.758 5.673 98.270 98.332 0.000 0.002 0.178 0.486
MinFin 7 1750 3.26 14.05.2011 3.000 Baa2 BBB+ BBB+ 5.658 5.687 5.697 5.897 91.500 91.712 0.000 0.140 0.332 1.370
MinFin 8 1322 0.01 14.11.2007 3.000 Baa2 BBB+ BBB+ 5.089 5.311 5.787 5.613 99.751 99.751 0.006 0.071 0.329 0.679
AFK Sistema 08 350 0.51 14.04.2008 10.250 B+ B+ B+ 7.126 7.042 7.566 6.485 101.601 101.680 -0.002 -0.099 0.017 -1.162
AFK Sistema 11 350 2.82 28.01.2011 8.875 B3 B+ B+ 7.927 7.958 8.000 7.227 102.703 103.144 -0.089 0.076 0.144 -2.323
Alrosa 08 500 0.51 06.05.2008 8.125 Ba2 BB- BB- 6.378 6.452 6.626 6.034 100.993 101.081 0.002 0.013 0.023 -0.667
Alrosa 14 500 5.19 17.11.2014 8.875 Ba2 BB- BB- 7.072 7.008 7.174 6.683 109.942 110.067 -0.103 -0.362 0.464 -2.396
Avtovaz 08 250 0.52 20.04.2008 8.500 - - - 9.328 8.933 7.012 7.638 99.557 99.689 0.008 -0.197 -1.348 -1.078
Evraz 09 300 1.65 03.08.2009 10.875 Ba3 BB- BB 7.133 7.170 7.294 6.617 106.314 106.564 -0.030 0.002 0.002 -1.708
Evraz 15 750 5.66 10.11.2015 8.250 B2 BB- BB 8.223 8.272 8.340 7.845 100.145 100.395 -0.110 0.289 0.688 -2.284
Gazprom 09 700 1.79 21.10.2009 10.5 A3 BBB BBB- 5.742 5.803 6.176 5.762 109.084 109.384 -0.034 0.042 0.503 -0.867
Gazprom 10 (E) 1000 2.65 27.09.2010 7.8 A3 BBB BBB- 5.558 5.567 5.666 5.245 106.019 106.069 0.000 -0.007 0.156 -1.288
Gazprom 12 (E) 1000 4.30 09.12.2012 4.56 (P)A3 BBB BBB- 5.949 5.934 5.817 5.483 93.932 94.3316 0.000 -0.046 -0.501 -1.917
Gazprom 13-a 1750 4.28 01.03.2013 9.625 A3 BBB BBB- 6.272 6.243 6.477 6.239 115.183 115.4325 -0.129 -0.286 0.696 -0.633
Gazprom 13-b 1222(932) 5.00 22.07.2013 4.505 A3 NA - 5.110 5.198 5.209 5.147 96.987 96.987 0.049 0.451 0.540 0.297
Gazprom 13-c 646.5(560.1) 4.85 22.07.2013 5.625 A3 BBB- BBB- 5.821 5.773 5.773 5.827 99.038 99.1631 -0.140 -0.233 1.058 0.061
Gazprom 14 (E) 780 5.14 25.02.2014 5.03 (P)A3 BBB BBB- 6.058 6.117 6.078 5.642 94.642 95.0416 0.000 0.324 0.173 -2.125
Gazprom 15 (E) 1000 5.91 01.06.2015 5.875 A3 BBB BBB- 6.098 6.119 6.322 5.752 98.625 99.1246 0.000 0.128 1.350 -2.156
Gazprom 16 1350 6.74 22.11.2016 6.212 (P)A3 BBB BBB- 6.396 6.426 6.723 6.561 98.732 98.9821 -0.129 0.211 2.242 1.172
Gazprom 17-1 (E) 500 7.11 02.11.2017 5.44 (P)A3 BBB BBB- 6.331 6.34 6.385 5.82 93.501 93.9009 0.000 0.080 0.447 -3.863
Gazprom 17-2 (E) 500 7.01 22.03.2017 5.136 (P)A3 BBB BBB- 6.323 6.336 6.357 5.78 91.692 92.0922 0.000 0.108 0.304 -3.913
Gazprom 20 1250(1192.2) 3.13 01.02.2020 7.201 - BBB+ BBB 6.887 6.87 6.981 6.794 102.567 102.8167 -0.113 -0.146 0.747 -0.806
Gazprom 22 1300 9.20 07.03.2022 6.51 (P)A3 BBB BBB- 6.659 6.618 6.901 6.659 98.621 98.8713 -0.127 -0.386 2.206 0.013
Gazprom 34 1200 11.65 28.04.2034 8.625 A3 BBB BBB- 6.480 6.463 6.747 6.63 127.017 127.0794 -0.013 -0.201 3.106 1.714
Gazpromneft 09 500 1.19 15.01.2009 10.750 Bal BB+ - 6.222 6.282 6.595 6.058 105.494 105.7939 -0.026 -0.004 0.126 -1.187
Megafon 09 375 1.95 10.12.2009 8.000 Ba3 BB BB+ 7.007 6.978 7.084 6.624 101.967 102.217 -0.087 -0.073 0.086 -1.047
Mirax Group 11 180 2.89 20.03.2011 9.450 - - - 10.335 9.896 9.932 9.273 97.461 97.789 0.000 -1.258 -1.143 -3.159
MTS 08 400 0.33 30.01.2008 9.750 Ba3 BB- BB- 6.116 6.593 7.3 6.377 101.135 101.185 0.007 0.096 0.166 -0.705
MTS 10 400 2.56 14.10.2010 8.375 Ba3 BB- BB- 7.154 7.137 7.742 6.864 103.273 103.498 -0.083 -0.061 1.512 -1.040
MTS 12 400 3.58 28.01.2012 8.000 Ba3 BB- BB- 7.392 7.409 7.721 7.167 102.200 102.450 -0.093 0.053 1.159 -0.964
Norilsk Nickel 09 500 1.79 30.09.2009 7.125 Baa2 BBB- BBB- 6.328 6.364 6.634 6.120 101.471 101.721 -0.080 0.055 0.531 -0.578
Severstal 09 325 1.30 24.02.2009 8.625 Ba2 BB- - 7.095 7.262 7.289 6.537 101.985 102.235 -0.020 0.192 0.138 -1.168
Severstal 14 375 4.75 19.04.2014 9.250 Ba2 BB- BB- 7.879 7.86 7.942 7.441 106.903 107.403 -0.143 -0.104 0.257 -2.417
Sitronics 09 200 1.33 02.03.2009 7.875 WR - B- 6.311 6.311 6.311 6.311 102.424 102.662 0.000 0.000 0.000 0.000
SUEK 08 175 0.97 24.10.2008 8.625 - - - 8.437 8.350 8.557 7.526 100.178 100.427 0.011 -0.089 0.124 -1.142
TMK 09 300 1.74 29.09.2009 8.500 B1 BB- - 7.953 7.945 8.133 7.174 100.988 101.238 -0.025 -0.024 0.306 -1.669
TNK-BP 11 500 3.25 18.07.2011 6.875 Baa2 BB+ BBB- 7.144 7.031 7.043 6.544 99.104 99.354 -0.083 -0.372 -0.328 -2.067
TNK-BP 12 500 3.83 20.03.2012 6.125 Baa2 BB+ BBB- 7.269 7.206 7.182 6.71 95.699 95.949 -0.095 -0.229 -0.261 -2.047
TNK-BP 16 1000 6.26 18.07.2016 7.500 Baa2 BB+ BBB- 7.640 7.61 7.576 7.008 99.101 99.3513 -0.119 -0.187 -0.402 -4.185
TNK-BP 17 800 6.83 20.03.2017 6.625 Baa2 BB+ BBB- 7.609 7.575 7.575 7.575 93.445 93.6945 -0.127 -0.225 0.200 -3.927
Transneft 14 1300 5.04 05.03.2014 5.670 A2 BBB+ - 6.467 6.592 6.66 6.378 95.857 96.1074 -0.098 0.666 1.067 -0.351
Transneft 12 500 4.00 27.06.2012 6.103 A2 BBB+ - 6.289 6.277 6.436 6.169 99.237 99.4872 -0.116 -0.045 0.616 -0.485
Lukoil 17 500 6.93 07.06.2017 6.356 (P)Baa2 BBB- BBB- 7.054 7.048 7.27 6.811 95.149 95.4848 -0.096 -0.039 1.555 -1.684
Lukoil 22 500 8.89 07.06.2022 6.656 Baa2 BBB- BBB- 7.360 7.342 7.547 6.996 93.732 94.2216 -0.124 -0.160 1.709 -3.354
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
) )
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 1.36 07.04.2009 8.75 Baa3 - A- 7.13 7.11 7.36 7.40 102.28 102.50 -0.021 -0.060 0.226 -0.26
Absolut Bank 10 175 2.15 30.03.2010 8.125 Ba3 - A- 7.45 7.42 7.68 7.48 103.76 104.22 -0.072 -0.085 0.423 0.423
AK BARS Bank 08 175 0.98 27.10.2008 8 Ba2 BB- - 8.75 8.67 8.57 7.59 99.24 99.34 0.013 -0.063 -0.127 -1.252
AK BARS Bank 10 250 2.35 28.06.2010 8.25 Ba2 BB-e BB- 9.43 9.41 9.59 8.23 97.18 97.43 -0.070 -0.037 0.460 -2.952
Alfabank 08 250 0.71 02.07.2008 7.75 Bal BB BB- 8.63 8.44 8.24 6.84 99.35 99.53 0.010 -0.125 -0.240 -1.512
Alfabank 09 400 1.77 10.10.2009 7.87 Bal BB BB- 8.94 8.87 8.93 7.45 98.06 98.42 -0.020 -0.113 0.071 -2.851
Alfabank 12 500 3.72 25.06.2012 8.2 Bal BB BB- 10.00 9.93 10.02 8.32 93.33 93.83 -0.093 -0.233 0.188 -6.620
Alfabank 15 225 5.47 09.12.2015/09.12.2010 8.625/10.721 Ba2 B+ B+ 10.39 10.42 10.45 9.29 96.20 96.45 0.000 0.509 0.072 4771
Alfabank 17 300 6.06 22.02.2017/22.02.2012 8.635 Ba2 B+ B+ 10.50 10.48 10.38 9.53 92.64 92.89 0.000 -0.515 -0.234 -7.684
Bank of Moscow 09 250 1.76 28.09.2009 8 A3 - BBB 6.97 6.92 6.74 6.17 101.89 102.14 -0.026 -0.108 -0.503 -1.818
Bank of Moscow 10 300 6.15 26.11.2010 7.375 A3 NR BBB 7.10 7.03 6.94 6.36 100.75 101.00 -0.085 -0.204 -0.476 -2.292
Bank of Moscow 13 500 4.41 13.05.2013 7.335 A3 BBB 7.74 7.56 7.35 6.82 98.16 98.41 -0.128 -0.824 -1.797 -4.376
Bank of Moscow 15 300 5.78 25.11.2015/25.11.2010 7.5/8.961 Baal BBB- 8.44 8.41 8.29 7.93 99.05 99.30 0.000 -0.134 -0.806 -2.913
Bank of Moscow 17 400 6.61 10.05.2017/10.05.2012 6.807 Baal - BBB- 8.20 8.25 8.08 7.67 94.89 95.14 0.000 0.402 -0.736 -3.486
Bank Soyuz 10 125 2.06 16.02.2010 9.375 B1 B- - 10.95 10.90 10.62 9.54 96.76 97.01 -0.085 -0.080 -0.606 -2.941
BIN Bank 09 100 1.43 18.05.2009 9.5 B- B- 11.31 11.30 11.77 11.39 97.35 97.57 -0.014 0.025 0.849 0.500
Gazprombank 11 300 3.12 15.06.2011 7.97 Baal BB+ BBB- 6.85 6.72 6.68 6.38 103.58 103.83 -0.083 -0.465 -0.646 -1.832
Gazprombank 15 1000 6.09 23.09.2015 6.5 A3 BBB- BBB 7.22 7.13 7.41 6.81 95.68 95.93 -0.114 -0.571 1.198 -2.503
HCFB 08 275 0.70 30.06.2008 8.625 Ba3 B - 10.90 11.03 10.44 8.30 98.39 98.39 0.014 0.133 -0.178 -1.949
HCFB 10 200 2.13 11.04.2010 9.5 Ba3 B - 11.19 10.84 11.40 8.94 96.36 96.36 -0.088 -0.741 0.593 -5.145
1B 09 100 1.63 31.07.2009/31.01.2008 9.5 B1 B+ B 10.15 10.15 10.14 9.55 98.89 98.94 0.000 0.000 -0.001 -1.014
1B 10-1 150 2.13 12.02.2010 9.5 B1 B+ B 10.88 10.95 10.86 9.66 97.17 97.42 -0.085 0.160 0.043 -2.537
MDM Bank 07 250 0.19 07.12.2007 7.5 Bal BB BB 8.70 7.58 8.21 7.07 99.75 99.79 0.000 -0.205 -0.030 -0.415
MDM Bank 10 425 2.05 25.01.2010 7.765 Ba2e BB- BB- 9.28 9.26 9.06 8.10 96.89 97.14 -0.085 -0.019 -0.359 -2.424
MDM Bank 11 200 3.07 21.07.2011 9.75 Ba2 B+ BB1 9.92 9.87 9.98 8.45 99.44 99.81 -0.079 -0.160 0.178 -4.965
Nomos bank 09 150 1.43 12.05.2009 8.25 Ba3 B+ B+ 10.49 10.57 9.29 8.16 96.74 97.10 -0.013 0.159 -1.684 -3.504
Nomos bank 10 200 2.04 02.02.2010 8.1875 Ba3 B+ B+ 10.53 10.60 9.73 8.29 95.24 95.49 -0.083 0.176 -1.569 -4.736
Nomos bank 16 125 5.52 20.10.2016/20.10.2011 9.75 B1 B+ B+ 11.08 11.21 10.88 10.08 96.18 96.43 0.000 0.751 -1.096 -5.888
Petrocommerce 09 225 1.37 27.03.2009 8 Ba3 B+ B+ 10.10 10.01 9.70 8.16 97.17 97.50 -0.013 -0.089 -0.399 -2.643
fg‘{gﬁ"mmerce 09 425 1.92 17.12.2009 8.75 Ba3 B+ B+ 10.19 10.11 10.14 8.39 97.20 97.45 -0.080 -0.123 0.020 -3.682
Promsvyazbank 10 200 2.48 04.10.2010 8.75 Ba3 B+ B+ 9.97 10.20 9.88 8.46 96.89 97.14 0.000 0.604 -0.153 -4.024
Promsvyazbank 11 225 3.19 20.10.2011 8.75 Ba3 B+ B+ 10.24 10.44 10.15 8.60 95.16 95.41 -0.080 0.704 -0.184 -5.609
Promsvyazbank 12 200 3.53 23.05.2012 9.625 B1 B- B- 10.70 10.64 10.61 9.03 96.11 96.36 -0.090 -0.227 -0.286 -6.439
Renaissance 08 100 1.00 31.10.2008 8 BB- BB- 6.91 7.09 7.21 6.70 101.11 101.11 -0.001 -0.001 -0.001 -0.001
Renaissance 09 250 1.83 17.11.2009 8.75 Ba3 BB- BB- 10.75 10.76 10.23 8.33 96.27 96.73 -0.019 0.068 -0.863 -4.767
Rosbank 09 300 1.78 24.09.2009 9.75 Ba3 BB- BB- 8.90 8.84 8.68 8.06 101.53 101.78 -0.025 -0.025 -0.025 -0.025
Rosbank 12 130 3.70 01.07.2012 9 - - - 9.65 9.63 9.63 10.21 101.81 102.27 0.000 -0.065 -0.119 2.030
RSHB 10 350 2.76 29.11.2010 6.875 A3 - BBB+ 6.45 6.39 6.57 6.12 101.20 101.45 -0.086 -0.168 0.323 -1.071
RSHB 13 700 4.48 16.05.2013 7.175 A3 - BBB+ 6.65 6.58 6.62 6.30 102.42 102.67 -0.132 -0.311 -0.162 -1.754
RSHB 16 500 6.49 21.09.2016/21.09.2011 6.97/8.577 Baal - BBB 7.85 7.93 7.97 7.37 98.85 99.10 0.000 0.544 0.897 -3.023
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
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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 0.00 28.09.2007 7.8 Ba2 B+ - 6.21 6.34 7.01 6.23 100.00 100.00 0.000 -0.006 -0.039 -0.322
Rus Standart 08 300 0.52 21.04.2008 8.125 Ba2 B+ - 11.59 10.51 8.84 7.53 98.19 98.26 0.015 -0.519 -1.387 -2.287
Rus Standart 09 400 1.76 16.09.2009 6.825 Ba2 B+ BB- 12.44 11.05 9.66 7.03 90.73 91.11 0.000 -2.334 -4.640 -9.719
Rus Standart 10-1 500 2.50 07.10.2010 7.5 Ba2 B+ BB- 11.66 0.12 10.55 8.72 89.67 89.92 -0.069 -1.454 -2.712 -7.711
Rus Standart 10-2 400 231 29.06.2010 8.485 Ba2 BB-e - 12.30 11.53 10.80 8.86 91.32 91.57 -0.064 -1.772 -3.430 -8.445
Rus Standart 11 350 2.86 05.05.2011 8.625 Ba2 B+ - 12.14 11.56 10.71 8.88 89.98 90.23 -0.083 -1.706 -4.189 -10.202
Rus Standart 15 200 5.33 16.12.2015/16.12.2010 8.875/10.375 Ba3 B - 11.66 11.32 10.81 9.70 89.36 89.61 0.000 -1.873 -4.718 -11.383
Rus Standart 16 200 5.49 01.12.2016/01.12.2011 9.75/11.350 Ba3 B - 12.21 11.67 11.19 10.30 90.17 90.42 0.000 -3.146 -6.012 -11.616
Sberbank 11 750 3.53 14.11.2011 5.93 A2 - BBB+ 6.14 6.10 6.18 6.05 99.23 99.48 -0.091 -0.143 0.132 -0.334
Sberbank 13 500 4.56 15.05.2013 6.48 A2 - BBB+ 6.31 6.30 6.42 6.21 100.79 100.92 -0.134 -0.021 0.517 -0.524
Sberbank 15 1000 5.70  11.02.2015/11.02.2010 6.23 A2 - BBB+ 7.00 7.02 6.93 6.91 99.88 100.13 0.000 0.162 -0.346 -0.358
St Peterburg Bank 09 125 1.84 25.11.2009 9.501 B1 - B 10.87 10.88 10.80 8.87 97.42 97.67 -0.077 0.045 -0.023 -3.992
URSA Bank 08 175 0.59 19.05.2008 9.75 - - - 9.30 9.41 8.63 7.39 100.25 100.40 0.006 0.063 -0.490 -1.693
URSA Bank 09 351 1.42 12.05.2009 9 Ble - B 10.85 10.78 9.94 8.06 97.31 97.53 -0.014 -0.061 -1.260 -4.374
URSA Bank 11 ($) 130 3.18 30.12.2011 12 B2 - - 11.85 11.83 10.64 9.00 100.44 100.69 -0.083 -0.084 -4.127 -10.386
URSA Bank 11 (Euro) 300 3.26 16.11.2011 8.3 Ble - B 11.15 11.13 10.21 8.04 90.91 91.41 0.000 -0.046 -3.009 -10.940
VTB 08 550 1.12 11.12.2008 6.875 A2 BBB+ BBB+ 6.31 6.24 6.30 5.93 100.63 100.80 0.011 -0.087 -0.056 -0.643
ViB 11 450 2.73 12.10.2011 7.5 A2 BBB+ BBB+ 6.34 6.30 6.42 6.09 104.07 104.32 -0.089 -0.138 0.209 -1.088
VTB 15 750 5.76 04.02.2015/04.02.2010 6.315/7.815 A2 BBB BBB 7.08 7.07 7.13 7.02 100.98 101.23 0.000 -0.037 0.363 -0.122
VTB 16 (Euro) 500 6.89 15.02.2016/15.02.2011 4.25 A2 BBB+ BBB+ 4.99 4.98 4.95 4.77 95.00 95.25 0.000 -0.071 -0.258 -1.477
VTB 35 1000 12.74 30.06.2035/30.06.2015 6.25 A2 BBB+ BBB+ 6.43 6.41 6.44 6.28 97.65 97.90 -0.113 -0.224 0.114 -1.994
ZENIT Bank 09 200 1.79 27.10.2009 8.75 B1 B B 9.93 10.01 9.68 8.89 97.84 98.29 -0.020 0.173 -0.369 -1.901
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Pa=

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
p06. 231; mbradford@akbars.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

WpunHa byakuHa
OHepreTuka
706. 217; boulkina@akbars.ru

Anekceit NAOTHUKOB
A06. 158, APlotnikov@akbars.ru

Pycnan bawapos
A06. 196, RBasharov@akbars.ru
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