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e)XeAHeBHbIM 0630p
AOATOBOTO pbIHKa

29 mas 2008 .

CKOPO

Ha BHelwHeM pbiHKe B MATHULY OXMAAIOTCS A@HHblE MO AOXOAAM W pacxopaM notpebutenen, a
TaKkxe uHaekc PCE 3a anpeab.

B cpepy, 4 vtoHss, MockomM3aiiM NPOBEAET ayKUMOH MO pasMeLLEHNIO 45-T0 Bbinycka 0OAUraLmii I.
MockBbl 06bemMom 5.6 MApA py6.

LB P® npuHsA pelleHne B UOHE BbINyCTUTb obAMraunn bavka Poccun (OBP) ceprn 04006-8 Ha
250 mapa py6. ¢ noraweHrem 15 pekabps 2008 roaa.

BaHk MeTpokoMmepL, Ha 3TOM Hepene HauHEeT MapKeTUHT 3-ro Bbinycka obauraumii o6bemom 5
MApPA py6. 1 4-ro Bbinycka 06beMoM 3 MAPA pyb. PasmelleHne 0AHOrO U3 ABYX 3aiMOB NAAHWPY-
eTcA NPOBEeCTU B HAYaAe UIOHS.

CErogHs

BHYTpEHHUi1 pbIHOK

B ueTBepr, 29 mas, COCTOMTCS pasMeLleHUe MyHUUMNAAbHbIX 0bAMraumnii Pecnybankm Akytus ce-
pun 34003 obbemom 2.5 MApA pyb. Ha BTOPUUHOM PbIHKE Mbl OXMAAGEM COXPaHEHUE MPEXHEN,
HENTPaAbHON AMHAMUKKU ABUXKEHUS] KOTUPOBOK.

CeroapHs Ha BHELLHEM PbIHKE BbIXOAAT AaHHble no BBIM CLUA 3a 1 kB. (CM. Hall KOMMEHTapui BO
BUYEPALUHEM BbIMYCKE).

BYEPA

UnoteuHue 6ymaru MOryT BOMTM B AOMBAPAHDIA CNUCOK YXe B UIOHE

B nocneaHem Homepe BecTHuka BaHka Poccuun ot 28 mas onybaMkoBaHo YkasaHue baHka Poc-
cumn o1 29.04.2008 Ne 2004-Y cornacHoO KOTOPOMY OTMEHSITCSt TpeboBaHWE O HAAMUMKM rocrapaH-
TUI NO 0BAMraLMAIM C MNOTEYHbIM NOKPLITUEM AASI UX BKAKOUEHWUA B AOMOapPAHbIV CNIUCOK. B yka3sa-
Hun N 2004-Y Takxe roBopuTCcsi 0 BHECEHWUU U3MEHEHUIM B yKaszaHue banka Poccun N 1482-Y o
rnepeyHe LeHHbIX bymar, BXOASLUMX B AOMBapAHbIM cnncok baHka Poccun. B AombapaHbIn cnu-
cok baHka Poccuu BKAtOUatOTCS 0OAMraLUKM C UMOTEUYHBIM MOKPbLITUEM, BbiNyCKaeMble B COOTBET-
ctBUK ¢ DepepanbHbIM 3aKOHOM "O6 MNOTEYHbIX LIeHHbIX Bymarax". MU3aMeHeHWs BCTynatoT B CUAY
no ucteueHun 10 AHel nocae AHA ero nybAMKaumu, T.e. C 7 UIOHS, U yXe K CEPeAHe AeTa MOXHO
0XMAATb BKAIOUEHWE B AOMbapAHbIM cnucok BbinyckoB MUA AUXKK, BUA AUXKK, a Takxe BbiNyCKu
IMB-Unoteka u Kb MWA,4.

BHYTPEHHMI1 PbIHOK
B cpeay, 28 mas, Ha pbiHKe pybAEBOro AOATa MPOAONKMAACH KOHCOAMAALIMSA Ha TEKYLLMX YPOBHSIX.
Toprosaﬂ aKTUBHOCTb OblA@ HEBbLICOKOW — CAEPXUBAKOLWLUM d)aKTOpOM CTaAU HAaAOroBbl€ BbIMAAThbI

AVnHaMuKa NIMKBUAHOCTHU

NHankaTopbl AE€HEeXXHOro pbiHKa 1800

N3mMeHeHus, %
1600
CerogHa 1 geHb 1m.
Overnight 3.75 82.9 -28.57 e
MOSPRIME 3M, % 6.26 0.0 -9.67 *
MOSIBOR 3M, % 6.44 1.3 -9.30 '
MIBOR 91-180 aHeit, % 7.26 0.3 -3.33 8w
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SMUTEHT Bid YtM WNsmerenus, 6.n. :jz —— USTH0-Russiad0 —— Russia30 vs OFZ 46018
1 neHb 1 Hep.

usT 2 2.549 125 2.7 o
UST 10 4.030 10.7 0.8 4
UST 30 4.710 6.7 2.1 10
Russia 28 5.877 0.6 2.4 W
Russia 30 5.406 6.3 9.7 ™
Brazil 34 6.321 2.2 11.7 “ZZ
China 16 4.01 1.8 0.0 &
India 36 8.444 -0.1 -2.0 40
Mexico 34 6.07 12.2 17.1 ?®
Venezuela 36 10.617 1.6 101 o
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Bavkaliime pasmeLlieHms

29.05.08 Pecn. fikytus (Caxa) 2.5 MApA py6.
04.06.08 TarpoHaGaHK, 4 1.5 MApA py6.
04.06.08 BTE 24,3 6 MAPA py6.
04.06.08 Mockea, 45 5.6 MApPA py6.
Aonrosble nHaoekcbi MMBB
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KopnopaTusHbiit n cy6denepasnbHbiii CEBrMeHTbI

Bid 1 peHb [loxogHocTb, %
AUXK 8 94.75 0.00 9.05
AUXK 9 93.50 0.05 9.13
[a3npom A8 100.69 0.19 6.88
rasnpom A9 100.00 0.01 7.36
Mockosckas 06n. 7 98.87 0.21 8.41
Mocksa 39 106.30 0.00 6.63
PXA 07 101.90 -0.10 7.17
PoccenbxosbaHk 02 99.30 0.10 8.39
Poccenbxo3baHk 03 98.40 0.10 8.52
OCK 02 101.90 0.05 7.37
®CK 05 100.30 0.10 7.29

FocyaapcTBeHHbI cerMeHT

Bid 1 peHb [loxogHocTb, %
0O®3 25060 100.00 0.01 5.92
0®3 25061 99.46 0.00 6.28
0®d3 46002 106.44 0.09 6.65
0®d3 46017 103.83 0.02 6.54
0®d3 46021 96.84 0.31 6.28
0®d3 46018 106.28 0.05 6.86
0®d3 46020 97.43 0.04 7.24

MNMoka3saTenn OCHOBHbIX
MUPOBbIX (hOHAOBbIX UHAEKCOB
hnerc 3H::::Me % n3MeHeHuns

' 1 neHb 1m. 3 M.
MMBB 1871.25 0.78 12.17 12.70
PTC 2 396.87 0.26 12.71 16.13
Dow Jones 12 594.03 0.36 -1.85 2.67
S&P 500 1390.84 0.40 -0.01 4.52
NASDAQ 2 486.70 0.22 2.50 9.47

www.akbf.ru

AHanutnyeckun otaen, Ten. (495) 644-29-95
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W pasMelleHus Ha NepBUYHOM pblHKe. MHAEKChI KopnopaTtueHoro cektopa MMBB noapocau -
CBI TR 3Y Ha 0.03%, ao 159.17 nyHkTOB, a uHAekc CBI TR 5Y Ha 0.04%, po 160.07 nyHKTOB.
B roccektope BHOBb nMpeobAapanv npopaxu - MHAekc RGBI mo utoram AHSi YMEHbLUMACA Ha
0.09% u coctaBuA 114 nyHkTa.

B cBA3M ¢ NPOAOAKAIOLWMMUCS HAaAOTOBBIMU MAATEXAMU AUKBUAHOCTb Takxke CHU3MAAch. O6bem
CPEACTB Ha KopcueTax U Aeno3uTax coctaBuA 687.3 MAPA pyb., UTO HUXKE NPEAbIAYLLETO 3HAYEHWS
Ha 66 MApA py6. CTaBKM AEHEXHOro pblHKa HEMHOTO noapocAn A0 4.0-4.5% roposbix. Cnpoc Ha
ayKumoHax npsimoro PEMO 6bIA MUHUMaAbHBIM 5.8 MAPA pyo.

Ha nepBMYHOM pbIHKE MPOLWAM ayKLMOHbI Mo pa3melleHuto bymar AMNK Apkapa ob6bemom
1.5 mMApA pyb6. (cTaBka KynoHa 15% ropoBbix), 6ymaru Ipynnbl Pasryasii Ha 3 MApA py6. (cTaBka —
11.7% ropoBbix) M ABTOBa3-50-3 Ha cymmy 1 MApA py6. (9.2% ropoBbix). HecmoTpa Ha To, UTo BCe
SMMTEHTbI PAa3MECTUAUCH B MOAHOM 06beME, YacTb OT 06BbEMOB BbIMYCKOB NMPUXOAUAOCH AOPa3Me-
LLATb YK€ NOCAE OKOHYAHUA ayKLMOHOB, B PEXUME NEPEroBOPHbIX CAENOK.

BHelwHue pbiHKU

AaHHbIe No 3aKa3aM Ha ToBapbl AAUTEABHOTO NMOAbB30BaHUA NMPEBLICUAU MPOrHO3bl U MOKa3aTeAb
6e3 yueTa TPaHCMOPTHbIX CPEACTB 3a MecsL, cocTaBuA +2.5% NPOTUB NPOrHO3UMPOBABLLEFOCH CHU-
xeHusa Ha 0.5%. Tem He mMeHee, OTMETUM, YTO BO-NEPBLIX MOKA3aTeAb OYEHb BOAATUAEH, @ BO-
BTOPLIX 6€3 yueTa 3aka3oB Ha 0O0POHHbIE TOBAPbI 3akasbl HA TOBaPbl AAMTEABHOIO MOAb30BaHUSA
cHu3mnamcb Ha 0.3% B anpene U Ha 2.7% K anpeAto MPOLWAOro ropa. AaHHble MO 3aka3am Aanu
NOBOA AASI POCTa MHOAALMOHHBIX 0XUAA@HWIA, M MO UTOraM AHSA AOXOAHOCTb MO BCEM KPUBOW MOBbI-
cunacb. AoxoaHocTb UST10 noBbicuaack Ha 10 6.1., 6oaee cyLLecTBEHHO NOBbICUAACh AOXOAHOCTb
B KOPOTKOM KOHLe KpUBOM. Ha aykumoHe no pasmelleHuto 2-AeTHux UST cTaBka KynoHa noBbICK-
Aacb Ha 50 6.M. N0 CpaBHEHWUIO C MPEAbIAYLLEM ayKLUMOHOM A0 2.62% roAOBbIX, UTO OTpaxaeTt
POCT MHOASIUMOHHbIX OXMAQHWI B MOCAEAHEE BPEMS.

Poccuiickue eBpoobarraumMmn cAeAOM 3a treasuries Takxke CKOPPEKTMPOBaAUCH B LeHe Ao 114.3%
OT HOMWHAAa, HO CNP3A Cy3uAcs Ao 138 6.n.

Bkparue:
o (K EBpokommepL, yTBEPAWAA CTaBKU 3-4 KyNOHOB obAuraumii 2-i1 cepuun B pasmepe 16%
FOAOBbIX, UTO BbILLIE 3HAYEHWUS MPEABIAYLLETO KyrnoHa Ha 789 6.n. (¢ 9.49% ropoBbix). Ha-
NMOMHMM, YTO OpepTa NO AAHHOMY BbINyCKy HameuyeHa Ha 17 utoHa 2008 ropa.

e Fitch npucBonAO perTuHr «AAA(rus)» pybaeBbiM obaurauvsam PanddainsenbaHka cepuit 4-
6. Bbinyck obauraumii ¢ noraweHnem B 2013 roay OCyLLECTBASIETCA TPEMSI CEPUAMM MO
10 MApA pyb. kaxaas.

e Fitch noBbICMAO AOATOCPOYHBLIE PENTUHTM B MHOCTPAHHOW M HaUMOHaAbHOW BaAtoTe A€HWUH-
rpaAcKoi 06AacTH ¢ ypoBHA «B+» po «BB».

e OAO MITC B pamkax odepTbl BbIKYMUAO y AepxaTenen obamraumii obbemom 1.2 MApA pyb.
A noutn 80% ot obluero obbema 5-i cepum.
EneHa BacuneBa, evasileva@akbars.ru; leopruii 3acees, gzaseev@akbars.ru

KnroueBbie cnpaabl

01.09.07 16.10.07 30.11.07 14.01.08 28.02.08 13.04.08 28.05.08

01.10.07 15.11.07 30.12.07 13.02.08 29.03.08
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CToMMOCTb XekmposaHusa pybnesoro pucka, 6.n.
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m 2m 3m 6m om 1Y 2y 3y 5Y 05.04.2007 04.06.2007 03.08.2007 02.10.2007 01.12.2007 30.01.2008 30.03.2008 29.05.2008
—e— USD/RUB Cross-Currency Swap (%) —e—USD MID SWAP ——Halron ——Ha3ropa ——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 (%) 5.25 5.81 6.26 6.80 6.91 5.56 6.56 7.34 8.47
USD MID SWAP 2.38 2.58 2.71 2.81 2.90 3.02 3.48 3.82 4.20
CTonMocTb XepxuposaHus py6nesoro pucka (6.n.) 286.88 322.90 355.17 399.40 400.59 253.60 308.10 351.20 426.65
RUB NDF Points 0 6 19 19 36 55 139 250 547

CToMMocCTb xep)kupoBaHua pucka EUR/USD, 6.n.
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25.05.2007  25.07.2007  25.09.2007 25.11.2007 25.01.2008 25.03.2008  25.05.200¢

—o— EUR/USD Cross-Currency Swap (%) ——mna1ron ——na 3roaa ——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 (%) 4.37 4.75 4.96 5.00 5.05 5.06 4.92 4.79 4.67
USD MID SWAP 2.38 2.58 2.71 2.81 2.90 3.02 3.48 3.82 4.21
CToMMoOCTb XepxnpoBaHus pucka EUR/USD (6.n.) 199.28 217.14 225.66 219.80 214.30 203.40 143.60 97.40 46.35

OvHamuka ctaBok Libor

N3meHeHus, %
CeropHs
1 Hep. 1wm. 3 M. 6 M. 1ropn
Libor 0.n 2.43 15.0 0.7 -23.2 -48.5 -54.5
|
|
; Libor 1 week 2.36 2.7 -12.8 -24.8 -51.6 -55.6
I
|
| Libor 3M 2.65 0.4 -7.8 -13.3 -48.4 -50.6
I
| Libor 6M 2.86 1.8 -4.3 2.5 -41.8 -46.9
| |
I I
| | Libor 9M 2.97 2.3 -2.4 7.0 -36.1 -44.8
- | |
2 t t T T T T
01.09.07  16.10.07  30.11.07  14.01.08 28.02.08 13.04.08 28.0508  Lbor12M 3.09 3.0 -0.7 13.9 -30.8 -42.7

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

Aatbl noraweHua U opeprbl:

06beM BhbIMycKa,

06beM BbiNycka,

Aata Bobinyck MADA pY6. AelictBue Aata Bobinyck MADA pY. AelictBue
16.04.2008 PKC-1 1.5 Odepra 27.05.2008 OHepromalu-OGuHaHe-1 0.7 Odepra
17.04.2008 AUBK-MHBecT-3 1.5 Odepra 28.05.2008 MeTtanncepsuc-puHaHc-1 1.5 Odepra
17.04.2008 Xuncoumnoreka-OuHaHC-2 1.5 Odepra 29.05.2008 NBP-UHTEpTPEA-1 0.3 Odepra
17.04.2008 3aBoabl poce-1 1 Odepra 29.05.2008 TexHocuna-UHBecT-1 2 Odepra
17.04.2008 Mocmapt ®uHaHc-1 2 Odepra 29.05.2008 TKB-1 0.8 Odepra
17.04.2008 YpancsssbuHdopm-109 2 MNorawenue 30.05.2008 PocuHtepPectopaHTc-3 1 Odepra
17.04.2008 Ydaona-ONTAH-1 1.5 Odepra 03.06.2008 BenrpaHkopm-1 0.7 Odepra
18.04.2008 [T-T3L, SHepro-3 1.5 MNorawenune 03.06.2008 T'Ao6yc-AMBUHT-OUHaHC-5 0.3 Odepra
18.04.2008 Tonnpom-UHBecT-1 0.5 Odepra 03.06.2008 NCP-UHBecT-1 2 Odepra
20.04.2008 MmnakcbaHk-2 1 MNoraweHue 03.06.2008 ConnpapHocTb-1 Odepra
22.04.2008 NOKO-baHk-1 0.5 MNoraweHue 03.06.2008 Yba-25004 0.5 MNoraweHue
22.04.2008 HoBble YepemyLuku-2 0.3 MNorawenune 04.06.2008 BKM-®uHaHc-1 1 MNorawexune
22.04.2008 MNpomTpakTop-GrHaHC-2 3 Odepra 04.06.2008 KoHautep-Kypck-1 0.75 Odepra
22.04.2008 CoAMA@pHOCTb-2 0.95 Odepra 04.06.2008 PCXB-1 3 MNorawexune
23.04.2008 ApHecT®uHaHc-1 0.6 Odepra 04.06.2008 CaxaTpaHcHedTeras-1 1.5 Odepra
23.04.2008 KA aBua-®uHaHcbl-1 1 Odepra 05.06.2008 ApamaHT-OuHaHc-1 0.5 MoraweHune
23.04.2008 MITC-4 1.5 Odepra 05.06.2008 MaxeeB ®uHaHc-1 0.6 Odepra
23.04.2008 Camoxsan-1 1.5 Odepra 05.06.2008 Mocksa-25029 0.57 Odepra
23.04.2008 CuHeprus-1 1 Odepra 05.06.2008 OMK-1 3 Odepra
23.04.2008 HOAK ®uHaHe-1 1 Odepra 05.06.2008 Cnypt-2 1 Odepra
24.04.2008 AknbaHk-1 0.6 Odepra 09.06.2008 KamckanAoarHa-OuHaHe-3 0.5 Odepra
24.04.2008 ApceHan M3-2 0.3 Odepra 10.06.2008 HyTpuHBecTXoAAMHT-1 1.2 Odepra
24.04.2008 BaHk BTb-5 15 Odepra 11.06.2008 Aoporobyx-1 0.9 MNorawenue
24.04.2008 BenaskomnaekTt natoc-1 0.5 Odepra 12.06.2008 EBpokommepu-2 3 Odepra
24.04.2008 I'pynna Axel 3¢ Cu-1 2 Odepra 12.06.2008 Kapenaus Pecn-34008 0.35 MNorawenue
24.04.2008 NeHCneuCMY LYH-1 1 Odepra 12.06.2008 KM3-®OuHaHce-1 2 Odepra
24.04.2008 COK-ABTOKOMMOHEHT-1 1.1 MNoraweHue 12.06.2008 MeTtap-®uHaHc-1 0.5 Odepra
24.04.2008 Coto3 AKB-1 1 MoraweHwne 12.06.2008 CHOMPCKUIA LeEMEHT XK-1 0.8 MoraweHwne
24.04.2008 YPCA baHk-6 1.3 MoraweHwne 12.06.2008 TOAN-®uHaHcbI-1 2 Odepra
25.04.2008 CubupbTerekom-5 3 MoraweHue 12.06.2008 Y3nc-1 1.5 Odepra
26.04.2008 PMB-1 1 Odepra 13.06.2008  Ork-3-1 3 Odepra
30.04.2008 Bearopoackas06A-24001 0.3 MNorauweHune 13.06.2008 Cb baHk-2 1 Odepra
02.05.2008 AbimoBckoeKonbacHMp-1 0.8 Odepra 17.06.2008 I'pynna Huton-2 2.2 Odepra
08.05.2008 OCT I'pynna-2 0.4 MNorauwexune 17.06.2008 Wxmaww-2 MoraweHune
09.05.2008 HOK Bank-1 1 Odepra 17.06.2008 Kpuorenmalu-Ounaxc-1 Odepra
09.05.2008 MABA-2 1 Odepra 17.06.2008  Caxa Pecn-25003 0.8 Odepra
13.05.2008 Monecbe TA-1 0.5 Odepra 18.06.2008 BopoanHO-OUHaHC-1 2.5 Odepra
13.05.2008 CaxapHas Komnanus-1 2 Odepra 18.06.2008 BaroHmalu-2 1 Odepra
13.05.2008 CubakapemcTtpoi-1 0.5 Oodepra 18.06.2008 Haduc Kocmetnke-5 1 Odepra
14.05.2008 BaHk 3eHut-3 3 Odepra 18.06.2008 CNetepbypr-26004 0.15 MNorawenune
14.05.2008 PycéuHaHc baHk-3 4 Odepra 18.06.2008  4Tn3-1 3 Odepra
14.05.2008 TexHoHUKOAb-OuHaHc-1 1.5 Odepra 19.06.2008 Bank CaHkT-MNeTepbypr-1 1 Odepra
15.05.2008 Bantumop-Hesa-3 0.8 MoraweHune 19.06.2008 BaroHmau-1 0.3 MoraweHue
15.05.2008 Maprta ®uHaHc-2 1 Odepra 19.06.2008 FA39KC-OuHaHc-1 1 Odepra
15.05.2008 MoHeTka-®uHaHc-1 1 Odepra 19.06.2008 [oTak-2 1.5 Odepra
15.05.2008 YeaabaHepro-1 0.6 Odepra 19.06.2008 Kocmoc-®OuHaHe-1 2 Odepra
17.05.2008 MockBa-25043 0.45 MNoraweHue 19.06.2008 Mapuiickuit HN3-OuHaHc-2 1.5 Odepra
19.05.2008 HCMM3-1 1 MNorawexune 19.06.2008 MNatapcoH-UHBecT-1 2 Odepra
20.05.2008 AUBK-MHBecT-2 0.5 MNoraweHune 19.06.2008 MEHONASKC ®uHaHc-1 1 Odepra
20.05.2008 [azbaHk-1 0.75 Odepra 19.06.2008 Pycckoe mope-1 2 Odepra
20.05.2008 AeBenonmeHT-tor-1 1 Oodepra 19.06.2008 CKB-6aHk-1 1 Odepra
20.05.2008 MUK TK-5 0.84 MorauweHune 19.06.2008 YMMNO-2 4 Odepra
20.05.2008 CatA Tpynn-1 1 Odepra 20.06.2008  APBAT 3HA Ko-1 1.5 Morawenue
20.05.2008 TeH3op-OuHaHe-1 0.5 Odepra 20.06.2008 Hactiowa-1 1 Odepra
21.05.2008 Baxetne-1-1 1 Odepra 20.06.2008 OpexoBo-3yeBo-25001 0.16 MNoraweHnune
21.05.2008 0X3-UHBecT-1 0.9 Odepra 20.06.2008 TB3-3 1 Odepra
22.05.2008 AlpoCoto3-1 0.5 Odepra 23.06.2008 Cb-®uHaHc-1 1.5 Odepra
22.05.2008 KAAA-2 3 MNoraweHnune 24.06.2008 ABTOBA3-3 5 Odepra
22.05.2008 Maprta ®uHaHc-1 0.7 MNoraweHnune 24.06.2008 AnNOC NK®-1 2 Odepra
22.05.2008 Cneuctpoi-2 CK-1 2 Odepra 24.06.2008 KoHuepH KAPO-1 0.7 Odepra
23.05.2008 A3-OuHaHc-1 0.4 MNoraweHnune 25.06.2008 3onoTo Cenvrpapa-2 0.5 Odepra
23.05.2008 Mactep-baHk-2 MNorawenune 25.06.2008 CrpoiTtpaHcras-1 3 MNoraweHnune
27.05.2008  Tuapomaiicepsuc-1 Odepra 26.06.2008  PUrpynn-1 1.2 Odepra
27.05.2008 MITC-5 15 Odepra 28.06.2008  Apkapa AMK-1 0.48 Morawexne
27.05.2008 XMAO-25005 1.64 Odepra 30.06.2008 A6CONOT BaHK-2 1 MNoraweHue
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e)XeAHeBHbIN 0630p AOATOBOrO pbiHKa mr

AK BAPC @HHAHC

MUPOBbIE MAKPOOKOHOMUNYECKUE NMOKA3ATEJIN (oxonuanve Ha cTp. 6)
ClA UameHenus, 6.n.
CeHrsa6pb 2007 Aexabpb 2007 Mapr 2008 CEroAHs
BBI,% roAoBbIX KBapTaA K KBaptay 4.9 0.6 0.6 1 aerb 1Hea 1mecAu 3 mecAua
fiuBapb 2008 ®bespans 2008 Mapr 2008 = T-Bill 4W 2.006 0.0 14.2 14.2 16.5
Toproebiii 6anaHe, $ MAPA -58.959 -61.713 -58.21 T-8ill 3M 1.890 0.0 31 31 6.4
AedasTop 3aTpar Ha AMUHOE NoTpebAeHUE, % FOA K roay 35 3.4 3.2
[AeGASTOp 3aTpaT Ha AMuHoe NoTpebAeH e (6a30BHIit), % o K FoAy 2 2 2.1  T-Bill6M 1.997 0.0 - - -
®espans 2008 Mapt 2008 Anpeab 2008 = sT-2 2.017 35 8.0 19.0 29.9
BespaboTtuua, % 4.8 5.1 5
NHAEKC NOTPEBUTEALCKUX LieH, % FOA K FOAY 4 4 3.9 usT-3 2.901 20 123 32.9 98.6
UHaekc notp uieH (6 i), % roa Kk roay 2.3 2.4 2.3  UST-5 3.375 3.5 15.4 26.0 -
UHAeke LieH npOMSBOAMTeAeD:I, % rOAKEoAy 6.4 6.9 6.5 UST-10 3.929 26 12.9 236 56.0
WHAEKC LIEH NPOU3BOAUTEAEH (6230BHIiA), % rOA K roay 24 2.7 3
3akasbl Ha TOBapbl AAMTEALHOTO MOAL30BaHMs, % roA K roay -4.7 1.1 0.3 UST-30 4.717 1.9 9.6 16.6 32.9
LieHbl Ha UMNOPT, % FOA K roAy 13.4 14.9 15.4
PO3HUYHBIE NPOAAXH, % FOA K FOAY -0.5 0.2 -0.2
Mpoaaxu AOMOB Ha BTOPMUYHOM PbIHKE, MAH €A. 4.89 5.03 4.93
MpoAaXu HOBbIX AOMOB, MAH €A. 0.607 0.575 0.526
WHAeke ISM (B NPOMBILLAEHHOCTH) 48.3 48.6 48.6
NHAeke ISM (HENPOMBILLAEHHDIH CEKTOP) 50.8 52.2 50.9
®bespans 2008 Mapt 2008 Anpeab 2008
MoTpebuteAsckoe AoBepue, 6.n. 76.4 65.9 62.3
2 mait 08 9 mail 08 16 maii 08
O6paLueHue 3a NOCOBUEM, ThIC.HEA. 368 374 365
WUnaeke MBA, obpaLueHus 3a unotekoit (%) 15.6 2.9 -7.8
EC WUamenenus, 6.n.
CEroAHs:
BB, % roa K roay CenmaGpe 20; -7’ Aekabpn 20; ; Mapr 202 2 1 aAeHb 1Hea. 1wmecsay 3 mecsua
flHeapb 2008 derpanb 2008 Mapr 2008 ~ EONIA 4.076 1.4 8.0 -1.4 3.5
Toproebiii 6anaHc, € MApA -10.7 0.8 2.3 EURONIA 4.0518 2.7 8.99 0.64 3.29
Beapabotnua 7.1 7.1 7.1
WHASKC LIeH NPOU3BOAUTENEH, FOA K FOAY 5 5.4 5.7  EURIBOR 1M 4.374 0.1 0.1 15 174
Po3HUYHbIE NpoAaXH 0.7 1 -1.6 " EURIBOR 3M 4.857 0.0 0.2 0.0 473
UHAEKC NPOMBILLAEHHBIX 3aKa30B, % roA K roay 7.1 9.9 2.5
®espans 2008 Mapr 2008 Anpens 2008 | EURIBOR &M 4922 00 16 39 539
UHAEKC NOTPE6UTEABCKHX LIEH, FOA K roAY 33 3.6 3.3 EURIBOR 9M 4.992 0.3 3.9 7.0 61.0
NHAEKC NoTpe6UTeAbCKMX LieH (6a30Bbii), FOA K roay 1.8 2 1.6 EURIBOR 12M 5.053 03 53 8.8 671
WHaAKKaTOp AEAOBOTO KAMMaTa 0.71 0.79 0.44
WHAeKe poBepHs notpebuteneit -12 -12.1 -12.4
OPT WameHenus, 6.n.
CeHt6pb 2007 Aekabpb 2007 Mapr 2008 CeroAHs
BB ®PT, % roa K roay 25 1.8 2.6 1 aerb 1Hea 1mecAu 3 mecAua
AvuHoe notpebaeHue, % 0.8 0.3 -0.8  Bunds 2Y 4.222 1.3 2.8 46.0 106.2
fluBapb 2008 despanb 2008 Maprt 2008 Bunds 5Y 4.218 36 5.4 34.7 85.0
BespaboTtuua, % 7.6 7.4 7.3
MHAEKC POSHUUHBIX LIEH, % FOA K FOAY 2.9 33 2.6  Bunds 10Y 4.347 4.1 4.8 20.9 45.6
LieHbl NpoM3BOAUTEASH, % FOA K FOAY 3.8 4.2 5.2 Bunds 30Y 4777 4.0 3.7 11.9 324
LieHbl Ha UMnopT, % roA K roay 5.2 5.9 5.7
fiuBapb 2008 ®espans 2008 Mapt 2008
PO3HUUYHBIE NPOAAXH, % rOA K oAy 0.3 2.5 -6.3
®paHuus WameHeHus, 6.n.
CeHtsa6pb 2007 Aekabpb 2007 Mapr 2008 CEroAHs
BBIM ®dpaHumm, % roa K roay 24 2.2 2.2 1 aete ven 1mecy 3 wecrua
flusapb 2008 ®espanb 2008 Mapr 2008 = France 2Yr 4.323 1.2 -0.3 41.9 90.8
ToproBblii 6anaHc, € MAPA -3.451 -2.822 -4.752 France 3Yr 4.280 18 o8 385 105.1
Bespabotuua, % 8.1 8 8
TPOMBILIAGHHOE NPOMBBOACTBO, % FOA K roay 25 0.3 2.4  France 5Yr 4.334 34 4.8 28.0 90.0
®bespanb 2008 Mapt 2008 AnpeAb 2008 France 10Yr 4.528 4.0 55 17.8 52.0
WHAEKC MOTPEGUTEALCKUX LiIEH, % oA K FoAY 3.2 3.5 3.4
fiugaps 2008  QeBpans 2008 Mapr 2008 = France 30Yr 4878 42 47 108 308
LieHbl npousBoaUTenei, % roA K roay 4.9 4.9 5.2
BeankoGpurarus U3meHeHus, 6.n.
CeHtA6pb 2007 Aexabpb 2007 Maprt 2008 CEeroAHs
BBIN BeaukoGputaHum, % roa K roay 3.1 2.8 2.5 1 aexo 1Hep Lmecau 3 mecaua
fAiusapb 2008 ®bespanb 2008 Mapr 2008 UK Gilts 2Yr 4,985 2.1 3.6 42.3 78.2
Toproebiii 6anaHc, £ MAPA -5.009 -4.334 -4.031 UK Gilts 3Yr 5.043 07 30 50.1 100.7
UHAEKC TSXKEAOI NMPOMBILLAEHHOCTH, % rOA K roay 0.4 1.2 0.3
WHASKC AETKO#i POMBILIAGHHOCTH, % FOA K oAy 0.6 1.9 0.6 UKGilts 5Yr 4.861 3.3 15 45.4 74.0
®eepaas 2008 Mapt 2008 AnpeAs 2008 | | Gilts 10Yr 4.873 3.7 11 28.6 43.9
NHAEKC NOTPEBUTEABCKHX LieH, % rOA K oAy 1.2 1.2 1.4
WHaeKe noTpebuTenbckix LieH (6a30Bbiit), % roa K roay 25 2.5 3 UKGilts 30Yr 4.636 3.1 0.9 10.7 238
UHAEKC PO3HUYHDBIX LEH, TOA K FOAY 4.1 3.8 4.2
Po3HUYHbBIE NPOAAXH, % FOA K FOAY 5.7 4.7 4.2
AnoHuna WUsmeHeHus, 6.n.
CeHta6pb 2007 Aekabpb 2007 Mapr 2008 CeroAHs Laots  Lrea Lweoay 3 mecnia
BBI1 B roA0BOM BbipaxeHuH, % KBapTaA K KBapTaay 1.1 2.6 3.3
fusaps 2008 despans 2008 Mapt 2008  Japan 2Yr 0.805 21 5.6 3.1 24.3
ToproBblii 6anaHc, ¥ MAPA 85.8 1035.3 1250.7 Japan 3 0.910 32 8.4 6.1 326
BeapaboTtiua, % 3.8 3.9 3.8
WHAEKC NOTPE6UTEALCKHX LIEH, % FoA K roay 0.7 1 1.2 Japan5Yr 1.315 5.0 13.9 11.5 50.0
NHAEKC NoTpe6UTeAbCKMX LieH, % roA K roay (6a30Bbiid) 0.8 1 1.2 Japan 10Yr 1.775 5.0 13.0 17.4 451
Po3HUYHasA TOProBAsi, % roA K roay 1.3 3.2 1
MpoMbILLAEHHOE NPOU3BOACTBO, % FOA K roay 29 5.1 -0.7 Japan 30¥r 25553 08 Lo 58 283
despars 2008 Mapt 2008 Anpeab 2008
BaAioTHble pe3epBbl, $ MAPA 1007.981 1015.587 1003.836
WHaeKe onToBbIX LieH, % oA K roay 35 3.9 3.7
lMoTpe6uteAsckoe AoBepue 36.4 37 35.4
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eXXeAHEeBHbIN 0630p AOATOBOr0 pbiHKa mr

AK BAPC @HHAHC

MUPOBbIE MAKPOOKOHOMUNYECKUE NMOKA3ATEJIN (Hauano wa c1p. 5)
KHP WUameHeHus, 6.n.
CeHtabpe 2007 Aekabpb 2007 Mapr 2008 CEroAHs
BBIM1,% roAOBbIX FOA K roay 11.5 11.2 10.6 1 peto 1Hep. 1mecau 3 mecAua
fiuBaps 2008 despans 2008 Mapr 2008 = China 8 2.591 2.2 1.6 53.4 -16.2
30A0TOBAAIOTHBIE PE3EPBLI, $ MAPA 1589.81 1647.13 1682.18 China 9 3.382 4.0 8.7 36 56.3
despans 2008 Mapt 2008 Anpeab 2008
ToproBbiit 6anaHc, $ MApA 8.52 13.41 16.68 = China 11 3.992 8.2 14.3 17.0 80.9
WNHAEKC PO3HUYHBIX LIEH, % FOA K roAy 8.7 8.3 8.5 China 13 4527 6.6 85 0.6 62.0
OnTOBBIE LIEHDI, FOA K FOAY 9.2 10.2 10.3
POSHUUHBIE LiEHbI, FOA K FOAY 19.1 21.5 22  China27 6.092 4.1 6.8 6.4 23.7
MpoMbIlLIAEHHOE NP-BO, FOA K FOAY 15.4 17.8 15.7
WHAEKC LIEH MPOU3BOAUTENEH, TOA K FOAY 6.6 8 8.1
Poccun WameHeHus, 6.1,
WioHs 2007  CeHtabpb 2007 Aekabpb 2007 CETOAHS!
BBI, % roAOBbIX FOA K FOAY 8.1 7.3 9.5 1 peHb 1Hea. 1wmecsy 3 mecsua
fiuBapb 2008 ®espans 2008 Mapr 2008 = Ryssia 10 5.508 0.5 1.7 9.7 -30.3
ToproBolii 6anaHc, $ MApA 18.955 14.63 16.27
02.05.2008 09.05.2008 16.05.2008 = Russia 18 5334 20 69 43 0
30A0TOBaAIOTHBIE PE3EPBHI, $ MADA 533.9 536.8 540.8 = Russia 28 5.877 0.6 24 -1.9 7.4
Hosbps 2007 Aekabpb 2007 fiuBapb 2008 Russia 30 5.406 6.3 9.7 9.4 05
CrabuAM3aLMOHHBIN GOHAQ, PyO. MAPA 3517.05 3849.11 3851.8
Bespabotuua, % 5.8 6.6 6.4
MpombILLAEHHOE NP-BO, % FOA K FOAY 7.5 6.5 9.2
LieHbl npousBoaUTenei, % roA K roay 25.2 26.4 27.4
PO3HUYHBIE NPOAGXH, % FOA K FOAY 14.1 17.7 16.5
despars 2008 Mapt 2008 Anpeab 2008
MoTpe6uTeALCKUE LIEHDI, % FOA K FOAY 12.7 13.3 14.3
ApreHTuHa
WioHb 2007  CehTAbps 2007 Aexabpb 2007
BBI, % roAOBbIX FOA K FOAY 8.6 8.7 9.1
CeHtabpe 2007 Aekabpb 2007 Mapr 2008
Bespabotuua, % 8.1 75 8.4
fAueapb 2008 despanb 2008 Maprt 2008
ToproBbiit 6anaHc, $ MAH 1164 982 801
WNHAEKC PO3HUYHBIX LIEH, % FOA K roAy 8.4 8.8 89
OnTOBBIE LIEHDI, FOA K FOAY 15.1 15.5 15
WNHAEKC CTPOUTEABLHOI# OTPacAU, % oA K roay 13.5 139 6.9
Bpasuausa WUsmeHeHus, 6.n.
WioHb 2007  CehTAbps 2007 Aexabpb 2007 CeroAHs
BBIM1,% roAOBbIX FOA K roay 5.42 5.58 6.21 1 AeHe 1Hea 1mecAu 3 mecAua
finBapb 2008 ®espanb 2008 Mapr 2008 = Brazil 10 3.887 15.1 20.0 10.5 4.3
YwcTbli A0Ar B % oT BBIN 42.1 42.2 412 gosii15 5.177 6.9 12.3 -10.4 20.8
ToproBolii 6anaHc, $ MApA 0.882 1.013 1.744
WHOCTpaHHbIE UHBECTULIMK, $ MAPA 4.826 0.89 3.083 Brazil 20 5666 87 86 99 401
Bespabotuua, % 8.7 8.6 8.5 Brazil 28 11.571 3.9 12.6 -44.5 55.7
WHAEKC PO3HUYHBIX LIEH, % FOA K roAy 0.19 0.31 0.54 Brazil 34 6.321 2.2 11.7 0.3 273
fAHeapb 2008 despanb 2008 Mapr 2008
POSHUYHbBIE NPOAAXH, FOA K FOAY 11.8 12.8 11.4 Brazil 40 7.957 3.3 6.7 33 AT
Mekcuka
CeHta6pe 2007 Aekabpb 2007 Mapr 2008 WUameHeHus, 6.n.
BBIM1,% roAOBbIX FOA K roay 3.4 4.2 2.6 CeroAHsA 1 aeHb 1Hen. 1MecAy 3 mecsua
fAHeapb 2008 despanb 2008 Maprt 2008
Toproseiit 6ananc, $ MApa -2.2146 -1.9683 0.6364 | Mexico 13 4658 68 105 162 195
Bespabotuua, % 3.81 3.78 3.61  Mexico 16 5.044 18.1 204 22.0 7.0
Motpe6uteabckue LeHbl, % roa K roay 3.72 4.25 455 Mexico 19 5.391 13.5 20.1 18.8 14.7
MoTpebuteAsckoe AoBepue 101 102.7 97.8 -
fipaps 2008  ®empans 2008 Mapr 2008 | V€0 26 5626 50 154 148 o9
TPOMBILIAGHHOE NP-BO, % rOA K roAy 2.3 6 -4.9 = Mexico 34 6.070 122 171 10.9 9.3
Typums
Mapt 2007 Uionb 2007 CeHta6pL 2007 WU3MeHeHus, 6.n.
BBI1,% roAOBbIX FOA K roay 6.8 4.1 1.5 CeroAHs Laes  Lren Lmecal 3 mecala
fAHeapb 2008 despanb 2008 Maprt 2008
ToproBeiii 6anaHe, $ MApA 5.7 4.9 5.4  Turkey 13 6.118 3.0 6.1 16.0 52.3
Aekabpb 2007 fAnsapb 2008 ®eBpanb 2008 Turkey 18 6.854 14.0 3.4 10.8 25.2
Bespabotuuia, % 10.6 11.3 11.6
Gespans 2008 Mapr 2008 Anpens 2008 | UK€y 20 6992 59 09 [
MoTpe6uTeasckoe AoBepue 87.6 81.96 76.24  Turkey 25 7.339 -4.6 3.9 15.5 177
MoTpe6uTeALCKUE LIEHDI, % FOA K FOAY 9.1 9.15 9.66 Turkey 34 7.601 5.2 35 15.4 18.2
LieHbl npousBoaUTenei, % roA K roay 8.15 10.5 14.56
Typuam, % roa K roay 9.6 13.9 18.7 = Turkey 36 7.687 2.7 6.0 17.1 18.7
KasaxctaH
Aekabpb 2007
BB, % roAoBbIX FOA K roay 8.5- -
despanrs 2008 Mapt 2008 Anpeab 2008
30A0TOBAAIOTHBIE PE3EPBLI, $ MAPA 19 19.3 20.7
WNHAEKC PO3HUYHBIX LIEH, % FOA K roAy 18.8 18.7 19.1
WHAEKC LIEH MPOU3BOAUTENEH, TOA K FOAY 0.9 5.4 4.5
YkpauHa UaMmeHeHus, 6.n.
CeHta6pe 2007 Aekabpb 2007 Mapr 2008 CeroAHs
BBIM1,% roAOBbIX FOA K roay 6.2 7.4 6 1aers lnea 1mecAu 3 mecAua
®espaas 2008 Mapt 2008 Anpeab 2008  Ukraine 9 5.131 2.6 2.3 19.8 30.1
30A0TOBAAIOTHBIE PE3EPBLI, $MAPA 32.54 33.23 33.39 Ukraine 11 6.042 65 105 425 58.9
MoTpe6uTeALCKUE LIEHDI, % FOA K FOAY 21.9 26.2 30.2
LieHbl NPOU3BOAUTEAEH, % TOA K FOAY 25.6 31.8 37.6 = Ukraine 12 6.323 1.9 1.3 26.6 39.4
MpoMbIlIAEHHOE NPOU3BOACTBO, % rOA K roay 11.5 5.8 8.3 Ukraine 13 6.492 03 5.6 40.9 35.9
Ukraine 16 7.041 0.4 8.8 27.1 329

29 maa 2008 r. CTpaHuua 6 ns 23



r

AK BAPC ®@HHAHC

630p AOATOBOro pbiHKa

€e)>XXeAHEeBHbIU 0
BLUE CHIPS
YpoBHU AOXOAHOCTEN

(42)
rTo T [t i [ TT T T LM\\,\ \\\\\\\\\ [ = -~
<) 3 i)
| | | | I I s I 2 ™
I I I I I I AM I I 2 S
| | | | | | W& | | g ~
| | | | | | MW | | 3 -~
| | | I I I < I I g S
| | | | | | m | | = =
| | | | | | | | T
| | | | | | | | ©
| | | | | | Mn | | m.
| | | | | | | |
I I I I | | m | 2 I O
| | | | | | 1) | x |
. e Lo~ [ [P ,\\\\m\\\\kwwwwwwwwl \\\\\\\\\\\\\\\\\\\ m
I | | | I I | I
| | | | | | * | m |
| | | | | | | |
| | | | | | | 0 |
| | | | | | | * |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
I | | | | | | | g
[ [ [ T T [ T T T T T T T T T T T T T m
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | W, |
| | | | | | S |
| | | | | | QI |
| | | | | | m_: |
| | | | | | | |
| | | | | | o, |
| | | | | | L |
| | | | | | | |
| | | | | | | |
F———————— = ——————— = - === - = === j————————- I I mmm—m—— - - -
| | | | | | | | m
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | g 2 |
| | | | | | & m |
| | | | | | | |
| | | | | | M | M | m
[ [ R [ ] o o 8 [
I | [ | | | g7 o) I
| | | | | | ° PS | °
| | | | | | ¢ |
| | | | | | | |
| | | | | | | 32 |
| | | | | | | < |
| | | | | | | g |
| | | | | | | ¥ |
| | | | | | | o |
| | | | | | | 8 |
| | | | | | | |
| | | | | | | * |
| | | | | | | |
F- = — - === o= - - == - == - e o= - e g
| - | | | | | | | N
I N I I I | | | |
I W I I I I I I W,
| | | | | | | o
| W | | | | | | m,
| | | | | | | o |
| Wm | | | | | | g
| S | | | | | w, o,
| M | | | | | 8! ¢
| | | | | | 2 |
| | | | | | g |
| | | | | | g - | o
[ - A o ] L s 2 8
I o | | | | | Q |
| Mw, | | I I LN 8 I b
| AMV, | | | | o | HM |
I 0*, I I I I W I g &
| g | | | e | S5 |
” N ” ” ” g8 ” o
K [}
I ¢, © I I I I m‘ I g
I [ I I I I = I g
| | W | | | | n | ¢ g
| [ | | | | | ,mm
| | | | | | | |
| [ 4 | | | | b | RS 3
\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ Qe
! | i DR £ Sk :
I I I ) I I I ® I 3
| | w0 | m | | | | | e}
I I ¥ I < £ 8 I - o -2
| | | J | | Y % | )
| | 2 | W m m_, | 89 m ,W | m
I I * I S 2 5 I |w k] £ I g
I I I < ¢ O I 1% 28 I o
| | I * g I [ ” ,0 | mm
| | | X | | f |
| | U m, | R | 8 | Om
| | [ g | | | | | B
[ [ -8 3. o8 Lo my\\\,\\\\v__ \\\\\\\\\\\\\\ 8
% | [l ,J,x.u =7 | JWW, © | P | B 2
L3 I E ,W <4 I Loy M | m 5 | °g
| | | | | g N | I | ]
,m - I 0 I I I ° g N I & = I Om a
'S g [ | | | § 1w | g o | @ E g
¥ K g o ” 8,3 . 1= ” g B 3
o) S G L | DI m M o | ] | o &
,m e m, | WM s Wbm a ,3% M | * 8 m
“ ” o A I - % © g 8
| - | | 1 r& | * £ 3 ,Pw 8 m. | w MMOMKO
3 S TR SR Y S S T :
I e I [ LI * I [ IR - dy 39
| = 1y B of o 9 | © L8 0@ o 3 F e 2R
[ m L e - I [ 5 1S Q0 o £ 52 % Og
| ¥ o 2 P 5 Loy | £ | D a I - m 2 P
| = I F | c & @ ,M4 M, s H R v A ) 3 .
SR CF s el ot PR g=
| | [ | ,_ﬂm 0 o [ ] * I .mlm o
| | DS 4 | I I - I I ¢ R o
: [ ) It £
I I [ | | | 8 | | & N
| | B | | | 0 | | 'w x
[ | | | | | | |
I i B : [ o | | o | : | : . : 2
['e} ['e} o ' [le} ['e} @ ['d lo} "o} ~ 0 '} ['e} © ['ed 0
CHE - g8 g8 8 A 2



Pa=

630p AOATrOBOrO pbiHKa

€eXeAHeBHbIU O

AK BAPC @HHAHC

CYBOENEPAJIbHbIE U MYHULIMNAJIbHbIE OBJIUTALIMN

YPOBHU AOXOAHOCTEN

HUHr paackasO6n-26002

fie

i
|
|
|
|
|
|
\\\\\\\\\\\\\\\\\\\\\\\\\ [ = T e e e B
| | 2 | | | |
8
| | £ | | |
| | 13 | | |
| | o | | | |
| | B | | |
| | 2 | | |
| | | | |
| | | | | > | | I |
| | | | | | | | |
| | | | | | | | |
| | | | | | | | |
| | | | | 3 | | | | |
2
| | | | | ] | | | | |
| | | | | I | | | | |
\\\\\\\\\\ e e e e e e e < A e e e e it
| | | | | = | | | | |
| | | | | 2 | | | | |
| | | | | mw | | | | |
| | | | | H | | | | |
| | | | | © | | | | |
| | | | [— o | | | | |
o
\\\\\\\\\\ L
| | | | 8 | | | |
| | | | 5 | | | | |
| | | | [ | | | |
| | | | | | | | |
g
| | | | | | | | |
S o
| | | | | S | | | | |
| | | | e 3 | | | | |
\\\\\\\\\\ L e e Bl i i Al el e N
| | | | | M - ! | | | |
Lo T g ” ”
g &
| | | | | o bl | | |
a =
| | | | | oS 8 ! | | | |
=
| | | | | 3 = | | | |
\\\\\\\\\\ |l _____________Jd.____ W _____ Mm\,\ [
Q
| | | | | m%v g | | |
| | | | | S Z | | |
| | | | | o S | | |
| | | | | 5 @ ! | | |
| | | | | 2 | | | | |
| | | | | z | | | | |
| | | | | 3 | | | | |
L T L i ”
o
| | | mm = @ | | | | |
| | | mw | mw 'S ' | | | |
| | | 1 g 'S =3 | | | |
| | | 8 8 ,ﬂm mw | | | |
| | | - [ 5 S | | | | |
] | I 2 3 ,Mw 8 = | | = + ]
\\\\\\\\\\\\\\\\\\\\ I = T T~
I I I £ - g 9 S g I I |
= I a & =3 S
| | | 5 | g <] 3 | | |
] g '3 = B &
| | | g | =3 L 2 ¢ | = | | |
8 e I § % g
| | | | | b | | |
| | | o | | g o mww = | | | |
S R §
| | | | | = S | | |
| | | | ,Av = 8 mw a g | |
\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ o .. SL oz 2 S
| | I =1 i S 59 S i T |
I=] ] 3
I I I I I 2372 3 Q I I I
| | | & | o c % Ah = | @ | | |
as &
| | | 8 | Nl ® | | | |
| | | g | 50 = | | | | |
| | | =3 | 2 g | | | |
2 g
| | | m | 3 5 | | | |
T 3
\\\\\\\\\\ N e e R > P - e
| | | | | | | | |
| | | < | <& | | | |
| | | | | =3 | | | | |
- (=3
| | | 5 | | <] 8 | | | |
- o e
| | | | | ~ =3 <3 | | | |
| | | nm | | S &8 ST | | |
% - o S G
| | | | | s o 28 | | |
| | | - | B g g mm TE | i I
| | | S | 2 5 SR | | |
5 g
] 8 w5 3 f o
| | | s | o 32 5fo 818 o= |
i © O©& SO o a'E o
| | | | =8 X¥gs g 518 [ = |
g & 98 g8 2 28 ]
| | | | = aq & [ [ |
= h <
| | | o | o mwAv S H 8 g © |
| | | | [ O oS | I E S |
m o® = m
l | I m%, b mw m mww‘ s Mw, I - S + |
| | | S| | g 3S%% 8 8 | mm | % | |
| I | & g 62 25 - S |
| S | 5 | | 95 5§ & (- = |
I 2 I mmW | & mwm 8§ 8 [ 2 I
| | | 3= g S <@ T 5 8 2 |
g 3 S S 3 ]
I I I S 3 | R 3 ® 3 8 a I
8 8% 5 3 2 g 'z &8
| I | < o33 | 8 ? [ e 1 8% | |
\\\\\\\\\\\\\\\\\\\\\\\\\\\\ S . L o &= 5 £ L _____
Q g =] x Q
| [k | & S | | = MW S [ | QX |
| | | mw Mw., | g P> @ = | |
s 28 E 52 o 5o
| | | @ | [ m = qm | @ | |
N | j=d mwwv | [ 28 o0 | = |
S | | 2 | [ 8 S5 > | I3 | |
1% | | b= mwv | 552 3 | | 3 |
2 i g = =58 3
,mw | | S | = @ hwnv 2 | [ |
\\\\\\\\\\ I T e \\\\@\T\hT\%\\\9”\\\\%\\\T\\T@\\\\#\\\\\J\\\\\\
S | | > | mw 3 3 oy | |
3 | I & | Bl g T8 | |9
S S c @ 3 S 8
8 | | | g 8 ] - [ | S 1Q
o = b
=S | | | 2 8 | w0 | | o 1R
z g 8 8 5 8s £ %
= | | mM | S 2 & % LS | 8 s
o | | | =4 a 5 I 8% | | |
m o~ @ @ % &= = =
(53 | | =3 @ o 29 | s I'$ |
\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\\ S — — S i i = S S
| | | & Q| | g9 | x5 | e 18
B S 2o 52 M. 3
| | | E! | Ss | T 5! | £ 13 |
| | | H | S £ | T | < 03
| | | = & | < W | < < | Q ! mw
S [r s - = 2
o | | | S | | °g 9 5 S |
S | | Q@ il | P g o 'S 13 1@ |
ﬂw | | | mm | | o ! S nm (s |
\\\\\\\\ 35 et Bt = - A > S - s Ml
=3 o b I
e | | E | | 5 15 IR | | 0
= | | | 2 | | 3 e s e | | s
5 ! | | ® | | 3 g mm | | | &
s | | | | | P '8 e | | o)
= | | | | 8 | 5 | | m
@ | | | | | > 1o & | | | >
o) Looutioxolt | | R , : , , | | , s | Lo | , -
o~ el o) © - 0 0 re) o 7] ey 0 o I’ [} Jre) © 0 e rel ~ I’ ) Jre]
= =~ £ & = L s T B S ~ s o N < N6 o
-~ -~ -~ o ~— o (=) o o © ~ ~ © ©

1800

1700

1600

1500

1400

1300

1200

1100

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 8 ns 23

29 mas 2008 r.



e)XeAHeBHbIW 0630p AOArOBOro pbiHKa

Pa=

AK BAPC ®@HHAHC

BAHKOBCKWUW CEKTOP

YPOBHU AOXOAHOCTEH

1000

157 S : <>: MoiiBaHk-1 (4 Nbcxowjmepuﬁauk-i& : : : :
2 | O AnBark-1 | | | | | |
8 | | | | | | |
15 - - - - - - - - - o L ____4 |l Lo Lo S |
145 ét | | | | | | |
& | | | | | | |
| | | | | | |
| | | | | | |
14 1 | | | | | | |
| | | | | | |
| | | | | | |
| | | 0 KEHP-Z | | | |
136 +-—-———————————— S b e e = |— — - — = e m - - S |
| | | | | | |
| | | | | | |
| | | | | | |
. o KpeaurTpacT-1 | | | 0‘ ConupapHocTb-1 | | |
i | | | | | | |
: © WntexbaHk KB-1 : : : : : :
| | | | | | |
19264+ ————————— — — — 4 mm e m e mmm—————— - — - o ——— - ——— A |- — - —————— == — = e m m m m m Fomm—— - === - - — - - - === = |
| | | | | | |
| | | | | | |
‘0 PycbBaHk-2 : : : : : :
129 | | | | | | |
ecbaHk-5
cTep-BaHk: - po enbaHk-
‘ © Macrep-Barik-3 e — Gaﬁ XK&)‘I’W@H 0“??”"@" ﬁnﬂ%@m Bai-2 | ‘ ‘
© YBPK -dleché w | BASL-DARIC ‘ | | |
151 $ Cnypr-2| & PycCran ;‘H'G | | © YPCA Bank7 | | |
| © TpaHckanuTanGark-1 | PycCranpapt-7 I I I | |
| & PyCranants 1 | O XKOBaHk-2 | | o ! ! ‘
| | | | CynoctpoutbaHk-1 | | |
11,,,,,,,,,,,,,,;,?,X,K?Q?'Xﬁ w41 © Tarhoupbamkd Y !
| & PycCraHgapt-5 ! ! ! ! ! !
| & Pycobani-1 | ! @ M3B-1 ! ! |
105 1 : @ YPCA Bank2 1 1 1 @ Pyccpmano Bank4 | | |
<© Poccus ABH © WusecTropréaHk-2 | ® Py E\’ s | i ‘ ‘
| I vHaHC BaHk- I I I I
& MacTep-BaHk-2 | | bt i | | | |
‘ ‘ ‘ ‘ © Cesepras Kasna Bank-1 ‘ ‘ ‘
L T T I
| CnaBuHBeCTOAHK-2 | | | | | |
| @ g 'jé‘q‘%mﬁﬁepuﬁaw-1 | | | | | |
| | | o MeTpokommepu-2 | | |
9.5 1 | | | | | | |
© TpaHcKpeantbank-1
& mA-2 & KMB-Bank-2 | & BairerRgHc7 | | | |
: : : : © Bospoxaenue-1 & TpaHcKpeantbaHk-2 : : :
97 | © Bank 3eHuT-4 | | | AnbsaHc ®nHaHc-1 | | |
< Bank CM6-1 : (4 Pyccpunanc Ba Kﬁ%a&%ﬁs‘?‘”wﬁz : : : : :
| | | | | | |
L= 20 o QJ\MA'?‘T ************* [ r— " ~"""~"~"~"~"~*"~*"~*"~"~*"~"~"“~"~"~"~"~"¥~"¥~"~"~"¥~"~"“~"~"~"~"“~"¥~"~"~"~"~"“*"(~"~"~"~"~"~"~"~"~"¥~"¥*~"¥~"79°" " ~"~"~"~"~"~"~"=~"=~ =~ =~ I
| | | | | | |
L O vams ‘ ‘ ‘ o WAt ‘ ‘
| © Poc6ark-1, | | | | |
8+ —————————— - A - - - - L - - - - - | - - - - - e e e e e L - - |
| | | | | | |
| © Pycchunanc BaHk-1 | | | | | |
! | O 1OHMKpeuT BaHk-2 | | | |
751 | | | & Cotod AKB-2 | | |
| | | | | | |
: : : : ¥ Denbrakpeaut-1 : : :
71 | | | <© BBPPH | | |
| | | | | | |
| | | | | | |
| | | | | | ~
65 | © Bank Mocksbi-2 | | | | Atopauna (AHe"i
0 100 200 300 400 500 600 700 800 900

29 masa 2008 r. CtpaHunua 9 ns 23



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

HE®Tb U TA3

YpPOBHU AOXOAHOCTEH

‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘‘ _.8
| | | | | | | | | | | | ,.m -
| | | | | | | | | | | | [

| | | | | | | | | | | | [

| | | | | | | | | | | | [

| | | | | | | | | | | | (-3

| | | | | | | | | | | | I Q

| | | | | | | | | | | | =

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | | =]
| | | | | | | | | | | | | 8
| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |
- ===l = === |l—— === === === == Tt == [ e e 4 4\\1\\7\\‘W
| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | | L 8
| | | | | | | | | | | | | ~
| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | | o
| | | | | | | | | | | | | rs
| | | | | | | | | | | | |

| o | | | | | | | | | | | |

T R ” ” Co g LT

L

| W | | | | | | ﬂ | | < | | |

| <] | | | | | | 2 | | [ | |

| W | | | | | | < | | vm | | |

| (&) | | | | | | il | | a | | |

| @ | | | | | | g | | W | | |

| | | | | | | 5] | ~ | = | | |

| | | | | | | = | ) | [&) | | |

| | | | | | | = | ™ | ® | | |
[ - - = l— e 4o S S 4T ot - L8
I I I I I | I | | x @ I | | | b
| | | | | | | | | um | | | |

| | | | | | | | | z | | | |

| | | | | | | | | e | | | |

| | | | | | | | | 2 | | | |

| | | | | | | | | | | | |

| | | | | | | | | < | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | <

| | | | | | | | | | | | o
| | | | | | | | | | | | ‘mu..
| | | | | | | | | | | | I

| | | | | | | | | | | | @

| | | ,3} | | | | | | | | |

| | | I ® | | | | | | | | |

| | | [ | | | | | | | | |

| | | 8 | | | [ | | | |

| | | [ | | | | W, | | | |

| | | 8 | | | [ | | | |

I~

| | | 5 | | | - | | | |

| | | | | | | [ | | | |

| | | 4 | | | [ | | | |

o)

| | | | | | | [ = | | | |

| | | | | | | g | | | | ‘W
| | | | | | | | | | | | |

| | | | | | | R | | | |

| | | | | | | | | | | | |

| | | | | | | | | | | | |

| N | | | | | | | | | | |

| e | | | | | | | | | | |

| 2 | | | | | | | | | | |

| T | | | | | | | | | | | |

| s | | | | | | | | | | |

| L | | | | | | | | | | |

| S | | | | | | | | | | |

| g | | | | | | | | | | |
L o ___ L ________ e A A =1
I | | | | | I | | | | | | «
| ® | | | | | | | | | | |

| | | | | | | | | - | | | |

| | | | | | | | | s | | | |

| | | | | | | | | 2 | | | |

| | | | | | | | | | | | |

| | | | | | | | | w | | | |

| | | | | | | | | 2 | | | |

| | | | | S | | .w. | | | |

| | | | | I E | | T | | | |

| o | o E s .

| | | | W, S | | IS | | | | o
| | | | o] - | | | | | | re

= Q <@

| | | | 3 e | | | | | | |

| | | | & P | | | | | |

| | | | cl | | | | | | | |

| | | | I 9 | | | | | |

| | | | S | | | | | | | |

| | | | 3 | | | | | | | |

| | | | S| | | | | | | | |

| | | | & | | | | | | | |

| | | | =1 | | | | | | | |

| | | | @ | | | | | | | |

| | | | | | | | | | | | |

() sasontoon | | | RN | L

' T t t T t T T T T t T T t t t t T r T T t T } } - o
g & T £ 35 8§ ® £ § 8§ S @ 2 g T L g o/ S L L L > LT Qe
E s ¢ o 8 ¢ d = v s ° 9 & > © ©

CtpaHuua 10 un3 23

29 mas 2008 r.



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

METANNYPIus

YpPOBHU AOXOAHOCTEH

|
|
|
|
|
|
|
|
|
|
|
\\\\\\\\\ T
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
| | | |
e [ L
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |

\\\\\ -~ -~ -~ -~ -~ -~ -~ -~ -~ -~"“~"~“"*"*"*"">"""~*"~*""~*""~*"~*“"~“"~“"~“"~“"~""~“"~“""~“""*"§-~"~"~",.“~“~"~"~“"~“"~“"~“"~“""r-~"~"~"T"—"~"~*"*~*"~"~"*~" """~ "~ "~ "~ "~ "~ "~ °~/°/°

| | | | |

| | | | |

| | | | |

| | | | |

| | | | |

| | | | |

| | | | |

| | | | |

| | | | | o
| | | | |

| | 10 | | | W

\\\\\ Attt et et

| | & | | |

| | £=3 | | | 0
| | « | | |

| | = | | |

| | o o | | |

| | = @ | | N |

| | 8 | | Q2 |

| | by | | ] |

| | = | | |

| | Wn | | <@ | el

| | | | | <

\\\\\ T\\\L\\\\\\\\\\\\\\\\\\\\\\\\\\\\T\\\L\\\\\\\\\T\\\\\\\W\\\\\\\\\\\\\\\

| | ¢ | | | °
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
| | | | |
\\\\\ S [

| | | | e |
| | | | ] |
| | | | W |
| | | | ] |

< | | | m |

1 | | | |

m, | | | \a |

s | | [ [ <@ !
| | | | - |

w | | | | m [ ‘Ml_”
| | | | [

- Lo R - c
5 | | | | <@ = B
™ | | | e )
@ ! | 0 | | ,mw =

| | = | | |
| | m | | ,_.m @
| | 2 | | 1®
| | | | |
| | Mu | | |
| | < | | MM | N
| | | | | x
| ;? < | | 8 | =
| | w | | m | =
\\\\\ ,\\\\\,\W\\\\\\\\\\\\\\\\\\\\\\\\\\,\\\\J\\\\M\\\\,\\\\\\\\\\\\\\\\Q\\\\\\\
| [~ | | |
| g | | 04 |
| ,AMa ) | | | o
| | | | | f
| S g | | | 3
I I S I I I z
(@] ®
| | = | | | m
| | W | | | I3
| | =3 | | | =
I I —m | | | =]
| | | | |
\\\\\ 7\\\4\\\\\\\\\\\\\mlw\\\\\\\\\\\\\\T\\\\,\\\\\\\\\7\\\\\\M\\\\\\\\\\\\\\\\
| | ® | | |
| | | | | o
| | | | |
| | N | | |
| | w | | |
| | I | | |
| | - | | |
| | (4 S | | |
| | & | | |
| | < | | |
| | Eoa | | |
\\\\\ e
| | s | | |
| | = | | |
| | x | | |
| | W | | |
| | | | | Mv
| | @ | | | \
| | | | | ._m x
| | | | | T W
| | | | | @
| | | | | L4
%) 9L00HToX0 | | | |
%
| | | | |
0 = 0 foe) [t} [ [t} - 0 o [t [} 0 © 0 ~
= -~ [se] -~ o -~ - A (=] ~ o g ~

154

1100

1000

900

800

700

600

500

400

300

100

CtpaHuua 11 n3 23

29 masa 2008 r.



630p AOATrOBOrO pbiHKa

€eXeAHeBHbIU O

AK BAPC ®@HHAHC

MALLUMHOCTPOEHMUE

YpPOBHU AOXOAHOCTEH

aopaums (aHen)

|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
|
i T I i
| | | |
| | | Q |
| | | o |
~
| | | % |
| | | |
T
| | | 2 |
=
| | | |
| | | m |
| | | w | n.q.lu
| | | |
[ i B [t B A el %\\\\J\\\\W\, \\\\\\ r-T -
| | | | | | | |
| | | | | © | = |
| | | | | 04 | Q! |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
| | | | | | | |
I [ e [ 5 | r----°
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | o | | |
I I I I I I I S I I I
| | | | | | | < | | |
| | | | | | | b_l | | |
[ T = - - === [ 4 === === [ el 2 i R === === [
| | | | | | | ) @ | | |
| | | | | | | w % | | |
| | | | | I | Q. | | |
| | o | | A | o @ | | |
| ,M & | | %. | M | | |
| '® = | | [ | g | | |
| s c | | @ | 5 | | |
| ] & | | m. | Q. | | |
| ,w | | m. | M” | | |
| | | | | = | | |
- i.m\\\\ \\\\\\ === === = 4 - - === g - T H4H-===-—-= |- == === -
| | | o~ | | | | |
| ,Av @ | ¢. | & | | | |
| | Q | T | | | | | |
| | M- | = | | | | | |
| | A,v | > | | | | | |
| | | | | | | | |
| | | | < | | | | | |
| | | | | | | | | |
| | | | | | | | | |
| | | | | | | | | |
- e e R === === = 4= === = === === === = H4H-===-—-= |- == === -
'
| | | | | | | | | |
| | m | | | | | O__m | fmfm, |
| | W | | o | | | MM N Y Y |
| | I— | g o) | | | s A |
| | | & | d | | | oo E M O |
¢ g a = &2 g < <
| | ,ﬂ | g T | | | o o o |
| | = | o T | | | o o o | |
| | [y | m. o | 2& | | W .nm N, |
| | SIS - 8 g 22 |
[ 4 - ———— ;W \\\\\ JEN S G T N - = — ®----- - OO [
| | S | | = | | A | |
| | m,Av | 4 4 | g | | | |
| | | [ | I | | | |
| | e, A S | | %v | |
=y o
” ” g ' E A ” ¢ ” ”
I
| | M, [ | - ! | | | |
| | | (=% | Lo | | | |
| | = [l | M, | | | |
| | Avm, M, © 3 | ™ | | | - ! |
[ 1o ® _H\C\a \\\\\\\\ [ @ N e - T L
| | O ENg 2 | | | | @ |
| | o ! _H,O_QW | o, | | M, |
| | | Av:w fm | | | | S | o
” ” ” ”% £ | | | m, @ ! 8
s o | | | | s ! & !
| | | (SE 1] | | | C Q| (ol
I I I %. ® I I I w, > W,
| | | w. | | | Q' o ! X |
| | | =g | | | | | o~ |
| | | WAV MO | | | | | 3 @,
[N S TR % \\\\\ gt -- T e d - ,\\hMu\\\r \\\\\
| | | Q. | | | | | |
| | YT < MW | | | % | | > |
| | | ww Av Me | | I~ 5 | | _m |
| | | s s T %_H | | [ | | Wu |
| | | %W | 5 @ | M, ,m ~ | | b4 |
| | | gy | = | m ! IS E=3 | | |
| | | %% | Ca | = S = | | L4 |
| | | | x | | | MK | | |
| | | oo | @ | o K %B | | |
' (%) aLooHtToxo ! ! ! ! ! o ! ! !
| ! | | | | | | | |
T T T T T T T T T T T T
< 0 ™ 0 N 0 - 0 o 0 o [t}
A 2] A o A - N o A [} ©

1200

1100

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 12 n3 23

29 mas 2008 r.



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

XUMUNYECKASA NMPOMbBILWWTIEHHOCTD

YPOBHU AOXOAHOCTEN

Ky n6bieB@3oT-NHB ecT-2

alopauus (aHen)

| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
| | |
I | |
I | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
r----° e [ r----° [ [ r----° [ |
” ” ” ” g ” ” ” ” ” ” ”
| | | | m | | | | | | | |
| | | | s ! | | | | | | |
| | | | .m | | | | | | | |
| | | | = | | | | | | |
I I I I M I I I I 2& I I I I
| | | | o | | | | o | | | |
| | | | (=N | | | I | | | |
| | | | nnw | | | | mw | | | |
| | | | | | | | | | | |
| | | | ® | | | ® | | |
- - = === 4= t-— === == === 4= - - == === == === + - == - === = =
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | — | | | | |
| | | | | | | & | | | | |
| | | | | | | I | | | | |
| | | | | | | 9 | | | | |
| | | | | | | S | | | | |
| | | | | | | @ | | | | |
| | | | | | | Q | | | | |
| | | | | | | Q | | | | |
| | | | | | | [=% | | | | |
| | | | | | | < | | | | |
| | | | | | | | | | | |
| | | | | | | Q, | | | | |
| | | | | | | | | | I | |
| | | | | | | | | | %, | |
Z
| | | | | | | | | | i~ | |
| | | | | | | | | | I | |
| | | | | | | | | | | | |
| | | | | | | | | | (4 | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | | | | | | | | |
| | | | | T | | | | | | |
| | | | | m | | | | | | |
| | | | | <] | | | | | | |
| | | | | | | | | | | |
| | | | | _.m. | | | | | | |
| | | | | & | | | | | | |
| | | | | @ | | | | | | |
I I I I I £ I I I I I I I
| | | | | =¥ | | | | | | |
| | | | | ] | | | | | | |
| | | | | | | | | | | |
| | | | | ,6 | | | | | | |
| | | | [ | | | | | | | |
| | | | | o | | | | | | | |
| [Te) | | | 5 N | | | | | | |
| ) | | | I | | | | | | | |
[ I e +-——-=-=- T\W\\LV?\\\L \\\\\ F--—=- -——==-= |- — === +-—-=-=- F--—=- == ===+
| | = | | | | | | | | | | |
| ,nMu | | | m 1@ | | | | 5 | |
| ,% | | o | | | | | P | |
” ” ” 2 ” ” ” g ” ”
[3) [<}
| ,.W. | | O | | | | | 5 ! | |
| | | | [ | | | | | Q| | |
| ) | | - | | | | | o | |
| T | | o E | | | | | =, | |
| | | | | | | | | | | | |
| ,0 | | | ¢ | | | | | 0, | |
1 (%) aLooHTOXOT | | I | | | | | | , ,
| | | | | | | | | | | | |
T T T T T T T T T T T T T
0 o 0 o 0 - © =) © o 0 @ 0
© - i - -~ - =] - o © ~
~ ~ ~ -~

1000

900

800

700

600

500

400

300

200

100

CtpaHuua 12 n3 23

29 masa 2008 r.



eXe,

AHEBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®@HHAHC

CTPOUTENIbCTBO

Ypo

BHU AOXOAHOCTEMN

7751 S

R QO KK-DuHaHC-1 — — — — — — — — - A - - e i ittt

16751 T

1625+ — — — — - m - mm—— - - A e e e m e mm e mm e m e m————— - —— - - - -

ABTB{ —

1525+ — — — — - m e — = R it it

7

14254 - ¢ Cubakagemusect-1- —— — — — — — — — — — — — — ©O-CHX3®uHaHe-1- - - - - — - — - — — — — — — — I it it

1B75+ O-OmmeCK-2 — — — — — — —

< AsToGaH-MHBecT-1
< AnamaHT-OuHaHe-2

B2+ - T ST - mmm—mm————— - - Ammmmm et mm e mm e mm e m e —m e —— - - - — -

I I
< 3nwuc CK-1 | |
| |

1275+ O CY-155KamuTamn-3 — — — - — - - - - - - - -

12.25 4

11.75 4

11.254

10.75 |

10.25 4

9.75 +

9.25 4

8.75 4

8.25 4

7.75

7.25

Mwpakc Mpynn-2
® NP raens TPV | |
I I

I I
I I
P O MupakcTpynn-1- — - — - - - -

CuBupckui LemeHT XK-1 : :
I I

< nascTpoit-duHaHc-2

Atopauus (aHen)

0 200 400 600 800 1000 1200 1400

29 masa 2008 r. CtpaHuua 14 3 23



eXXeAHeBHbIN 0630p AOATOBOro pbiHKa mr

AK BAPC ®@HHAHC

PO3HUYHASA TOProBns

YPOBHU AOXOAHOCTEN

21 -
2051

20 T !
195 | S & Marpuua-1
: |
I
I
I

19 A

18.5 - ‘
18 & KoHuepH KAPO-1<> BaHaH:a-Mama-1

17.5 A

I
1
I
17 4 ¢ MarHornma MIMM-1 | & [omoueHTp XK-1
I
16.5 4 & MocmapTt ®uHaHc-1 !
I

16 1 'Y HUKY M-1

<><>I:}‘axemye-1-1
15.5 - |
& AtnaHT-M-1
15 - !

145 +---------"-"-"—-----—- i e e e T B
¢ 1Ton-kHura-2

I

14 - " :
& Xonmpen ®uHaHc-1 |
‘ 1

I

1354 R

13 «> Branmpoans Mo
4o nagMMUpeKkAd Hacca — — — — - — - — ——— — L L
R s o Anwiop-1 | |
4 - - _____ - - - - - - - - - ‘- - - - _______ - - - - - - _______________°v_-_______|l__________-_- - - - - - - -4+ -- - ____________1
125 ¢ INaBepHa-1
I

12 4 & Natapcon-1

< Buktopus-1

& Wmnnosusa-1 & WHkom-Naga-2¢ MHI(‘OM-ﬂa/Zla-3

I
I
I I
I I
| I
| I
I I
I I
I I
| I
I I
I I
I I
| I
@ Kapycegb-’%BWKa_1 !
| 4 Cenbmont KOHTMHeH;I'-Z

¢ MkanuTan-1 & Marsur-1

I
@ C:nomeaCTep ®uHaHc-1 & EspoceTs ﬂ'ﬂ 000-2
I

aopauns (oHen)

I
I
1
I
I I & TMaTepoyka+2
! & Natepouka-1 |
I I I
T T

0 100 200 300 400 500 600 700 800 900 1000 1100 1200 1300 1400

29 masa 2008 r. CtpaHuua 15 3 23



e)XXeAHEeBHbI 0630p AOArOBOro pbiHKa mr

AK BAPC ®@HHAHC

NMULLEBASA MNMPOMBILWUJTIEHHOCTb

YpPOBHU AOXOAHOCTEH

15’7,: 7777777777777777777777777 - - - - -~ -"-"-"-"="7"">">">">""~="~"="~"="=~"~"=~"=""=~"=~"=~"=~"~“~"=~"=~"=~"="=~"=~"=” °” r--—-~-~ - --- -~ JT- - - - - -~ -~ -~ -~ -"-"-"-"-"~"=""7-""7-""”"-">"">”"~"="="="-“~"="="="="="="=~="=""="="=”"=” °” - - - - - - - - T - T 0=
X | | | |
e | | | |
£ I I I |
§ | | | |
| | | |
g | | | |
45+ - - ----—-—————"—"———————————— - R [ T
B K 2 | | | |
& Kapar- | | | |
| | | |
| | | |
| | | |
Mmoo o e
| & AlpoCoros-1 | | |
| | | |
| | | |
| | | |
| | | |
| ¢ OHmmunk-1 | |
1854 e TR e e
| | | |
| | | |
l & BMK l l l
| | | |
B4 o ______ o, Ao ¢ CoppyxectBo-1 = 0 o _________________ O ____
I Hast rp. I I I
| < Tanocto-®-1 pap P | | |
| | | |
| | | |
< Apkaga-1 | | | |
D © XneGosasopNe28-2 [ o L
| | | |
< Maxees duHaHc-1 : : : :
| | | |
| | | |
| | | |
124+ - - - - m - mmm————— - - - @ CaMBat-1 — — — — — — - — - - - —— — — o —— o Femmm i — - - - - i e et e e A e - - -
| | | |
| | | |
@ D,bIMOBCK?eKOHGaCan-1 & Pasrynsi-®uHarc-3 : : :
| rynsit--2 | | |
s ‘ oqepeMKaa ‘ ‘ ‘
e - """ - —-"—-"—-"—-"—-"—-"—-"—-"—-"—-"—-"—-~"—-"—-~"—-—"—-"—"—-"—"—"——— - — — — - F-""—"—"=—"—-—- - - e B
| & Hyrpwocer | | |
<1 PuHaHcKomnanmsa HY-1 | | |
| | | |
| | | |
| | | |
My e [ttt ittt [t i e ittt i ittt
| | | |
| & PocutTep-3 | | |
| & MABA-2 | | |
054 T T I
| | | |
| | | |
| | | |
| | | |
| | | |
04— < pynapxen 3 Cwt e
| | | |
toTC-2 ‘ ‘ ‘
<>Pa3r)a1;u7|-? : : : :
<& Copyc-11 I I I
95 : © O6beanHKoHauTepduH-2 | : © O6veanHKoHanTep®uH-1 | Atopau s (AHew)

0 100 200 300 400 500 600 700 800 900 1000

29 masa 2008 r. CtpaHuua 16 3 23



630p AOATrOBOrO pbiHKa

€eXXeAHEeBHbIU O

AK BAPC ®@HHAHC

TEJIEKOMMYHUKALIUA

YPOBHU AOXOAHOCTEN

| | | | | | | N.MH‘
| | | | | | | =
| | | | P | | | ,m
| | | | x | | | =
| | | | m | | | =
8
| | | | I~ | | 5
| | | [ 2 [ | | o
I I I I o= o I I
| | | | | g ~ | |
| | | | | L3 @ | |
I I I I | < & | I
s
I I I I 3 2 I I
| | | | | 5 _Wn | |
T e (e < [ r
| | | | | W. 3 | |
| | | | | > | |
| | | | | | |
| | | | | < | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | | F
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
Lo . _____ . ______ e L
| | | | | | |
| | | | | | |
I I I I I Er) I I
| | | | | = | |
| | | | | = | |
| | | | | D | |
| | | | | 5] | |
| | | | | L~ | |
| | | | | = | |
| | | | | 8 | |
| | | | | | |
| | | | | (4 | |
| | | | | | |
| | | | | ~ | | r
| | | | | - | |
| | | | | = | |
| | | | | Q | |
| | | | | | |
| | | | | A4 | © |
| | | | | | I |
| | | | | | z |
| | | | | | 3 |
| | | | | | w |
| | | | | | = |
| | | | | | i |
| | | | | | 3 |
[N /[ ] o 1 N = L
| | | | | | <@ |
| | | | | | |
| | | | | & |
| | | | | ~ |
| | | | | = |
| | | | | m |
| | | | | |
| | | | | .AI.VAV |
| | | | | oy |
| | | | | |
| | | | | |
| | | | | | |
| | | | | | |
| | | | | | | [
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | ~ !
| | | | | | o
| | | | | | 3
| | | | | | 3
| | | | | | 3
| | | | | o | Ir
| | | | | M | [= 3
| | | | | m | ..W |
| | | | | | o 8
| | | | | @ | |
| | | | | | o
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | [ | | | |
| | | 2 | | | - !
| | | = | | | D
| | | =3 | | | W,
| | | £ | | | M,
. G o T L
| | | | | | [l
| | 4 | | | W,
| | | | | | O
| | | | | | |
| | | | | | Av,
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | | r
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
| | | | | | |
Ic\avfoo:,qoxoq ! ! ! ! !
= &£ 5 8§ = e 5 & = e 2 &g = g
=] - S o o oo © ~

700

600

550

500

450

400

350

300

250

200

CtpaHuua 17 n3 23

29 masa 2008 r.



e)XXeAHEeBHbIN 0630[) AOATroBOro pbiHKa

Pa=

AK BAPC ®@HHAHC

EBPOOBJIMIFALUN. POCCUNCKUNA KOPNMOPATUBHbINA CEKTOP

YpOBHU AOXOAHOCTEN

YtM, %

8.75

85 - & Evraz15

8.25 -

8 - o TNKep 1§ TNKEP17

7.75 A
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7.5 A @ Sistema 11
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Gazpr, -1 (E

o TNKBP 12 ¢ Alrosa 14 0cd Sazeam Lt B)

7 MTS 12 & Gazprom 15 (E) @ Lukoil 17
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6.75 € Moscow 16
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6.5 -
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¢ TMK 09 .
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5.75
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@ Lukoil 22
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5.25
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mod. duration (years)
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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
KOTUPOBKU POCCUNCKNX EBPOOBJINTALIUA

— 06bEM SMUCCHM,  MOA. AlopaLs, ATE MOrBLLGHIR/ONLMOHD Iﬁlaci;aog{&%:laa/, PeiTUHMU /AOXOAHOCTb M0 3aKPLITUIO, % r-X LieHa saKpbITUa OTHOCHTEALHOE USMEHEHHE LieHbl, %
MAH. $ Aer % X Moody's S&P Fitch ceroaHa 1 HepeAd 1mecay 3 MecAua LieHa NMPoAaXH LleHa MOKYNKK1 1 AeHb 1 Hea. 1 mec. 3 mec.
RUSSIA 10 2767(1845) 0.64 31.03.2010 8.250 Baa2 BBB+ BBB+ 5.504 5.491 5.605 5.811 104.693 104.843 0.000 -0.055 -0.028 0.008
RUSSIA 18 3467 6.67 24.07.2018 11.000 Baa2 BBB+ BBB+ 5.333 5.265 5.291 5.374 143.939 144.189 0.000 -0.494 -0.480 -0.269
RUSSIA 28 2500 9.82 24.06.2028/ 24.06.2008 12.750 Baa2 BBB+ BBB+ 5.877 5.853 5.896 5.951 180.353 180.603 0.000 -0.258 0.098 0.480
RUSSIA 30 2031(2020) 6.31 31.03.2030 7.500 Baa2 BBB+ BBB+ 5.406 5.309 5.312 5.411 114.244 114.369 0.000 -0.660 -0.730 -0.183
MinFin 7 1750 2.75 14.05.2011 3.000 Baa2 BBB+ BBB+ 4.430 4.412 4.687 4.639 96.126 96.326 0.000 -0.031 0.828 0.934
AFK Sistema 11 350 2.28 28.01.2011 8.875 B3 B+ B+ 7.522 7.502 7.477 7.571 103.185 103.655 0.000 -0.059 -0.194 -0.133
Alrosa 14 500 4.93 17.11.2014 8.875 Ba2 BB- BB- 7.188 7.120 7.353 7.307 108.587 108.837 -0.108 -0.349 0.737 0.383
Evraz 09 300 1.07 03.08.2009 10.875 Ba3 BB- BB 5.655 5.707 5.945 5.822 105.798 105.923 -0.001 -0.005 -0.048 -0.890
Evraz 15 750 5.44 10.11.2015 8.250 B2 BB- BB 8.485 8.497 8.754 8.460 98.716 98.966 -0.067 0.069 1.474 -0.095
Gazprom 09 700 1.30 21.10.2009 10.5 A3 BBB BBB- 3.850 3.825 4.042 4.675 108.884 109.238 0.000 -0.098 -0.218 -0.123
Gazprom 10 (E) 1000 2.00 27.09.2010 7.8 A3 BBB BBB- 5.968 5.96 6.146 6.131 103.812 104.187 0.000 -0.041 0.273 0.017
Gazprom 12 (E) 1000 3.85 09.12.2012 4.56 (P)A3 BBB BBB- 6.195 6.134 6.622 6.651 93.688 94.1579 0.000 -0.222 1.783 2.152
Gazprom 13-a 1750 3.80 01.03.2013 9.625 A3 BBB BBB- 5.901 5.901 6.342 6.287 115.206 115.4555 0.000 -0.046 1.516 0.957
Gazprom 13-b 1222(932) 4.47 22.07.2013 4.505 A3 NA - 4.691 4.586 4.6 4.503 99.155 99.155 -0.018 -0.474 -0.404 -0.856
Gazprom 13-c 646.5(560.1) 4.33 22.07.2013 5.625 A3 BBB- BBB- 5.638 5.611 5.611 5.622 99.934 100.0591 -0.093 -0.121 -0.003 -0.072
Gazprom 14 (E) 780 4.72 25.02.2014 5.03 (P)A3 BBB BBB- 6.674 6.662 6.886 7.056 92.346 92.5464 0.000 -0.039 1.104 2.123
Gazprom 15 (E) 1 000 5.20 01.06.2015 5.875 A3 BBB BBB- 6.949 6.965 7.238 7.227 94.204 94.3291 0.000 0.101 1.658 1.766
Gazprom 16 1350 6.48 22.11.2016 6.212 (P)A3 BBB BBB- 6.501 6.48 6.844 7.116 98.136 98.386 -0.080 -0.135 2.226 4.019
Gazprom 17-1 (E) 500 6.75 02.11.2017 5.44 (P)A3 BBB BBB- 7.209 7.182 7.66 7.677 88.154 88.3293 0.000 -0.169 3.180 3.492
Gazprom 17-2 (E) 500 6.63 22.03.2017 5.136 (P)A3 BBB BBB- 7.189 7.185 7.535 7.511 86.912 87.0374 0.000 -0.013 2.380 2.437
Gazprom 20 1250(1192.2) 2.80 01.02.2020 7.201 - BBB+ BBB 6.883 6.852 6.963 6.867 102.507 102.7566 -0.061 -0.247 0.616 -0.164
Gazprom 22 1300 8.71 07.03.2022 6.51 (P)A3 BBB BBB- 7.143 7.073 7.354 7.516 94.485 94.7345 -0.085 -0.628 1.851 3.289
Gazprom 34 1200 11.24 28.04.2034 8.625 A3 BBB BBB- 7.195 7.145 7.155 7.26 116.684 116.9338 -0.111 -0.564 -0.476 0.693
Gazpromneft 09 500 0.59 15.01.2009 10.750 Bal BB+ - 4.434 4.539 4.341 4.858 103.807 103.9633 0.000 0.000 -0.548 -1.051
Lukoil 17 500 6.51 07.06.2017 6.356 (P)Baa2 BBB- BBB- 7.020 7.07 7.212 7.181 95.618 95.8681 0.000 0.339 1.326 1.193
Lukoil 22 500 8.50 07.06.2022 6.656 Baa2 BBB- BBB- 7.524 7.557 7.911 7.785 92.563 93.0633 0.000 0.294 3.377 2.374
Megafon 09 375 1.38 10.12.2009 8.000 Ba3 BB BB+ 5.602 5.573 5.669 6.132 103.445 103.570 -0.048 -0.070 -0.073 0.368
Mirax Group 11 180 2.36 20.03.2011 9.450 - - - 10.619 10.638 10.684 10.148 97.204 97.385 0.017 0.058 0.228 -1.016
Moscow 11 374 6.23 12.10.2011 6.45 Baal BBB+ BBB+ 6.231 6.227 6.158 5.480 100.602 100.8518 0.602 0.588 0.373 -1.837
Moscow 16 407 6.76 20.10.2016 5.064 Baal BBB+ BBB+ 6.762 6.734 6.952 6.661 89.357 89.6067 -10.643 -10.814 -9.325 -11.063
MTS 10 400 2.11 14.10.2010 8.375 Ba3 BB- BB- 6.445 6.39 6.376 6.487 104.156 104.406 -0.080 -0.140 -0.295 -0.284
MTS 12 400 3.06 28.01.2012 8.000 Ba3 BB- BB- 7.150 7.078 7.315 7.208 102.676 102.926 -0.059 -0.236 0.476 0.035
Norilsk Nickel 09 500 1.26 30.09.2009 7.125 Baa2 BBB- BBB- 4.915 4.868 5.136 4.952 102.793 102.986 -0.043 -0.087 0.122 -0.433
Severstal 09 325 0.70 24.02.2009 8.625 Ba2 BB- - 4.953 4.975 5.104 5.594 102.580 102.761 0.000 -0.022 -0.165 -0.232
Severstal 14 375 4.51 19.04.2014 9.250 Ba2 BB- BB- 7.616 7.582 7.749 7.926 107.615 107.865 0.000 -0.167 0.522 1.215
Sitronics 09 200 0.72 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 0.39 24.10.2008 8.625 - - - 5.994 6.010 6.348 6.274 100.993 101.091 0.000 -0.023 -0.268 -0.433
TMK 09 300 1.23 29.09.2009 8.500 B1 BB- - 6.405 6.285 6.099 6.801 102.601 102.726 -0.042 -0.177 -0.569 0.121
TNK-BP 11 500 2.72 18.07.2011 6.875 Baa2 BB+ BBB- 6.629 6.669 6.911 6.839 100.674 100.924 -0.051 0.109 0.785 0.575
TNK-BP 12 500 3.29 20.03.2012 6.125 Baa2 BB+ BBB- 7.037 7.043 7.202 7.163 96.994 97.2443 -0.061 0.029 0.616 0.603
TNK-BP 16 1000 5.80 18.07.2016 7.500 Baa2 BB+ BBB- 8.000 7.968 7.93 8.153 97.041 97.2912 -0.073 -0.185 -0.395 0.991
TNK-BP 17 800 6.35 20.03.2017 6.625 Baa2 BB+ BBB- 8.065 8.038 8.038 8.038 91.033 91.2828 -0.077 -0.165 -0.265 1.370
Transneft 12 500 3.49 27.06.2012 6.103 A2 BBB+ - 5.686 5.681 5.934 5.964 101.491 101.741 0.000 -0.022 0.875 0.965
Transneft 14 1300 4.56 05.03.2014 5.670 A2 BBB+ - 6.350 6.347 6.77 6.698 96.754 97.0036 0.000 -0.008 2.064 1.825
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

AK BAPC ®HHAHC
) =
KOTUPOBKUN POCCUNCKUNX EBPOOBJINTALLUWN (npononxeHue)

aninyor 06LEM SMHCCHH,  MOA. AIOPALMS, paTa noraLeHA/onLoNa I:Lac?\gaoﬁ{ll%laa/, PelTUHIM AOXOAHOCT MO 38KPbITHIO, % X LieHa 3aKpbIiTUsi OTHOCHTEABHOE UBMEHEHME LieHbI, %

wAH. $ Aer % X Moody's S&P Fitch CeropHs 1 Hepens 1 mecsu, 3 mecsiua LeHa npoaaxu LieHa MoKyMNK1 1 AeHb 1 HeA. 1 mec. 3 mec.
Absolut Bank 09 200 0.81 07.04.2009 8.75 Baa3 - A 5.32 5.32 5.66 6.14 102.79 102.91 0.000 -0.040 0.025 -0.49
Absolut Bank 10 175 1.68 30.03.2010 8.125 Ba3 - A 5.84 5.86 6.15 6.50 105.60 106.03 0.000 -0.002 0.297 0.297
AK BARS Bank 08 175 0.40 27.10.2008 8 Ba2 BB- - 6.35 6.30 7.16 6.95 100.62 100.68 -0.001 -0.044 0.232 -0.016
AK BARS Bank 10 250 1.82 28.06.2010 8.25 Ba2 BB-e BB- 7.92 7.88 8.15 8.31 100.61 100.86 -0.066 -0.081 0.436 0.754
Alfabank 08 250 0.09 02.07.2008 7.75 Bal BB BB- 6.15 6.28 6.23 6.24 100.12 100.14 0.000 -0.004 -0.108 -0.336
Alfabank 09 400 1.26 10.10.2009 7.87 Bal BB BB- 7.08 7.15 7.76 7.66 100.99 101.31 -0.040 0.075 0.837 0.685
Alfabank 12 500 327 25.06.2012 8.2 Bal BB BB- 9.04 8.99 9.16 9.58 97.20 97.69 -0.062 -0.139 0.497 2.058
Alfabank 15 225 5.08 09.12.2015/09.12.2010  8.625/10.721 Ba2 B+ B+ 10.42 10.34 10.58 10.49 96.99 97.24 0.000 -0.105 0.861 0.199
Alfabank 17 300 571  22.02.2017/22.02.2012 8.635 Ba2 B+ B+ 10.38 10.40 10.56 10.39 94.03 94.28 0.000 -0.265 1.263 0.873
Bank of Moscow 09 250 1.24 28.09.2009 8 A3 - BBB 5.01 4.95 481 5.44 103.76 103.96 -0.044 -0.114 -0.491 -0.015
Bank of Moscow 10 300 5.86 26.11.2010 7.375 A3 NR BBB 5.42 5.31 5.35 6.02 104.48 104.73 -0.084 -0.274 -0.301 1.070
Bank of Moscow 13 500 4.09 13.05.2013 7.335 A3 BBB 7.03 6.94 7.16 7.53 101.25 101.50 -0.088 -0.369 0.498 2,071
Bank of Moscow 15 300 558 25.11.2015/25.11.2010 7.5/8.961 Baal BBB- 8.40 8.40 8.48 8.49 99.88 100.13 0.000 0.058 0.567 0.755
Bank of Moscow 17 400 6.40 10.05.2017/10.05.2012 6.807 Baal - BBB- 8.54 8.51 8.57 8.40 93.47 93.72 0.000 -0.157 0.324 -0.621
Bank Soyuz 10 125 1.51 16.02.2010 9.375 B1 B- - 10.10 10.15 10.65 10.65 98.87 99.09 0.000 0.083 0.931 1.078
BIN Bank 09 100 0.90 18.05.2009 95 B- B- 9.29 9.23 9.46 9.21 100.18 100.31 0.008 -0.060 0.150 -0.118
Gazprombank 11 300 2.60 15.06.2011 7.97 Baal BB+ BBB- 6.34 6.41 7.05 7.14 104.45 104.70 -0.052 0.187 1.829 1.991
Gazprombank 15 1000 5.67 23.09.2015 6.5 A3 BBB- BBB 6.68 6.73 7.06 7.25 98.97 99.22 0.000 0.321 2.168 3.284
HCFB 08 275 0.08 30.06.2008 8.625 Ba3 B - 5.84 5.76 857 6.86 100.20 100.20 0.000 -0.036 0.230 -0.318
HCFB 10 200 1.68 11.04.2010 95 Ba3 B - 9.01 9.27 10.48 9.47 100.80 100.80 -0.051 0.426 2.465 0.748
11B 09 100 1.05 31.07.2009/31.01.2008 95 B1 B+ B 9.44 12.70 12.70 12.70 100.04 100.21 0.011 4233 4233 4233
1B 10-1 150 1.68 12.02.2010 95 B1 B+ B 9.82 9.78 10.44 10.96 99.49 99.71 -0.044 -0.052 1.005 1.994
MDM Bank 10 425 1.49 25.01.2010 7.765 Ba2e BB- BB- 7.69 7.70 7.99 8.02 100.10 100.17 -0.045 0.017 0.482 0.550
MDM Bank 11 200 2.58 21.07.2011 9.75 Ba2 B+ BB1 8.99 9.11 9.40 9.30 102.02 102.52 0.000 0.319 1.069 0.753
Nomos bank 09 150 0.90 12.05.2009 8.25 Ba3 B+ B+ 7.34 7.58 8.39 9.07 100.81 101.03 0.000 0.207 0.934 1716
Nomos bank 10 200 1.50 02.02.2010 8.1875 Ba3 B+ B+ 8.60 8.59 9.39 9.49 99.35 99.58 0.000 -0.013 1.292 1.610
Nomos bank 16 125 541  20.10.2016/20.10.2011 9.75 B1 B+ B+ 11.50 11.40 11.96 12.14 94.60 94.85 0.000 -0.553 2.581 3.736
Petrocommerce 09 225 0.78 27.03.2009 8 Ba3 B+ B+ 7.50 7.54 8.35 7.84 100.37 100.57 0.000 0.025 0.677 0.213
f;t;g?"mmerce 09 425 1.37 17.12.2009 8.75 Ba3 B+ B+ 8.44 8.45 9.01 8.49 100.43 100.65 -0.042 0.014 0.827 0.030
Promsvyazbank 10 200 2.06 04.10.2010 8.75 Ba3 B+ B+ 8.76 8.76 10.19 9.67 99.96 100.21 0.000 -0.009 2.999 2.025
Promsvyazbank 11 225 2.84 20.10.2011 8.75 Ba3 B+ B+ 9.71 9.79 10.69 10.43 97.28 97.53 -0.051 0.232 2.856 2.330
Promsvyazbank 12 200 3.20 23.05.2012 9.625 B1 B- B- 11.18 11.37 12.22 12.42 95.11 95.36 -0.059 0.606 3.413 4329
RBR 08 170 0.19 11.08.2008 6.5 Baa2 - BBB+ 5.67 5.73 4.69 5.07 100.14 100.16 -0.191 -0.192 -0.541 -0.685
Renaissance 08 100 0.40 31.10.2008 8 BB- BB- 9.71 9.71 9.71 9.71 98.79 98.96 1.345 1.345 1.345 1.345
Renaissance 09 250 1.34 17.11.2009 8.75 Ba3 BB- BB- 9.75 9.93 10.86 10.23 98.66 98.99 0.088 0.380 1.740 1.080
Rosbank 09 300 1.21 24.09.2009 9.75 Ba2 BB - 7.54 7.52 7.53 7.98 102.72 102.85 -4.158 -4.158 -4.158 -4.158
Rosbank 12 130 3.25 01.07.2012 9 - - - 8.81 8.78 8.82 8.77 104.46 104.88 -1.691 -1.789 -1.707 -0.041
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eXXeAHEBHbI 0630p AOArOBOrO PbiHKa mr

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

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

RSHB 10 350 2.27 29.11.2010 6.875 A3 - BBB+ 6.11 5.92 5.89 5.90 101.74 101.99 2.528 2.168 2.051 1.960
RSHB 13 700 4.12 16.05.2013 7.175 A3 - BBB+ 6.82 6.72 6.56 6.65 101.45 101.70 0.191 -0.152 -0.828 -0.514
RSHB 16 500 6.02 21.09.2016/21.09.2011 6.97/8.577 Baal - BBB 8.25 8.21 8.17 7.96 96.93 97.18 4.455 4.225 4.019 2.923
RSHB 17 1250 6.64 15.05.2017 6.299 A3e - BBB+ 7.30 7.23 7.29 7.33 93.53 93.78 3.434 3.114 3.499 3.871
Rus Standart 09 400 1.19 16.09.2009 6.825 Ba2 B+ BB- 9.62 9.64 10.78 10.07 96.69 96.97 -3.376 -3.309 -1.705 -2.114
Rus Standart 10-1 500 2.08 07.10.2010 7.5 Ba2 B+ BB- 9.73 0.10 10.85 10.42 95.41 95.66 1.250 1.264 3.816 3.296
Rus Standart 10-2 400 1.80 29.06.2010 8.485 Ba2 BB-e - 9.67 9.70 10.66 10.37 97.82 98.07 -2.572 -1.090 0.834 0.533
Rus Standart 11 350 251 05.05.2011 8.625 Ba2 B+ - 9.85 10.09 11.24 10.47 96.93 97.18 0.860 -0.974 2.027 0.321
Rus Standart 15 200 4.96 16.12.2015/16.12.2010 8.875/10.375 Ba3 B - 11.61 11.60 12.01 11.55 90.67 90.92 6.460 6.417 8.507 6.578
Rus Standart 16 200 5.18 01.12.2016/01.12.2011 9.75/11.350 Ba3 B - 11.96 12.01 12.36 11.99 92.09 92.34 -1.566 -1.254 0.810 -1.005
Sberbank 11 750 3.09 14.11.2011 5.93 A2 - BBB+ 5.54 5.49 5.61 5.77 101.21 101.46 -9.966 -10.079 -9.703 -9.159
Sberbank 13 500 4.20 15.05.2013 6.48 A2 - BBB+ 591 5.85 6.16 6.19 102.43 102.68 -1.296 -1.449 -0.156 -0.038
Sberbank 15 1000 5.23 11.02.2015/11.02.2010 6.23 A2 - BBB+ 7.00 7.00 6.99 6.97 100.38 100.62 2.003 2.001 -161.913 -141.656
St Peterburg Bank 09 125 1.37 25.11.2009 9.501 B1 - B 8.08 8.15 8.83 9.04 101.94 102.15 -1.554 -1.478 -0.574 -0.317
URSA Bank 09 351 0.90 12.05.2009 9 Ble - B 6.98 7.10 8.58 8.18 101.81 101.94 0.000 0.083 1.386 0.907
URSA Bank 11 ($) 130 271 30.12.2011 12 B2 - - 12.10 12.06 13.00 12.98 99.69 99.94 0.000 -0.105 2581 2.616
URSA Bank 11 (Euro) 300 292 16.11.2011 8.3 Ble - B 9.97 10.15 11.30 10.72 95.22 95.72 0.000 0.548 3.882 2.522
VTB 08 550 0.51 11.12.2008 6.875 A2 BBB+ BBB+ 4.26 4.34 4.69 4.86 101.33 101.41 -0.001 0.008 0.044 -0.154
VTB 11 450 2.25 12.10.2011 7.5 A2 BBB+ BBB+ 6.29 6.23 6.29 6.53 103.60 103.85 -0.057 -0.182 -0.084 0.528
VTB 15 750 5.27 04.02.2015/04.02.2010 6.315/7.815 A2 BBB BBB 7.47 7.17 7.06 7.11 101.05 101.28 0.000 0.021 -0.490 -0.100
VTB 16 (Euro) 500 6.35 15.02.2016/15.02.2011 4.25 A2 BBB+ BBB+ 5.41 5.40 5.39 5.36 92.83 93.23 0.000 -0.062 -0.101 -0.138
VTB 35 1000 12.43 30.06.2035/30.06.2015 6.25 A2 BBB+ BBB+ 6.50 6.47 6.56 6.75 96.81 97.06 -4.365 -4.689 -3.545 -1.025
ZENIT Bank 09 200 1.29 27.10.2009 8.75 B1 B B 8.76 8.73 9.13 9.01 99.97 100.20 0.000 -0.035 0.489 0.385

29 masa 2008 r. CtpaHuua 22 n3 23



Pi= 5

AK BAPC ®UHAHC

AK BAPC baHk (Ka3aHb)

Aliaap MyxameTt3siHOB
HauyanbHUK ynpaBAeHUs MPoAaX
T. +7 (843) 519-38-32
mai@akbars.ru

3ayapa Barusos
ToproBble onepaumm

T. +7 (843) 519-38-32
vagizov@akbars.ru

MHBECTULMOHHAA KOMNaHWA
AK BAPC ®uHaHc (MockBa)

AEMAPTAMEHT TOPrOBAU AKLIUAMKA

AHppeii HosukoB
Onepaumu Ha pbiHKe akuui
206. 178; anovikov@akbars.ru

AENAPTAMEHT TOPrOBAU UHCTPYMEHTAMMU
C ®UKCUPOBAHHbBIM AOXOAOM

Anekceil Babuues

HauyanbHUK penapTameHTa
Onepaunu ¢ eBpoboHAaMHU

706. 129; ababichev@akbars.ru

NaBeA AemMeHKoB

HauanbHMK oTAEAa COOCTBEHHbIX onepauui
Onepaumu ¢ pybaeBbIMK 0BAUTALMAMM
06. 130; pdemenkov@akbars.ru

OTAEA MPOAAX M MHTEPHET-TOPTOBAU
KAMEHTCKWW CEPBUC

flHa Tpodumosa

3aM. HavanbHUKa

OTAEAA KAUEHTCKOTO 0BCAYXMBAHUA
206. 134; ytrofimova@akbf.ru

AHAAUTUYECKUI AEMAPTAMEHT

NoAvHa Na3uny
MaKpoakoHOMUKa, BaHKK
p06. 155; plazich@akbars.ru

Enena IOwkoBa
ONEKTpO3HepreTuka
A06. 217; eyushkova@akbars.ru

AU3BAVH

Bukrop Nonos
Aun3aiHep-BepcTanbLLMK
706. 184; vpopov@akbars.ru

YNPABAAOLLAA KOMMAHUA AK BAPC KAMUTAA

Bacuauii KyabMUH
p06. 185, VKuzmin@akbars.ru

AnekcaHap MNapamoHoB
706. 113, apar@akbars.ru

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

Aamup BaduH
Toprosble onepaunmu
T. +7 (843) 523-83-95
dvafin@akbars.ru

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

Hukura ®Gpaw
Onepaunu Ha pbiHKE akuMi 3-T0 3LeAoHa
p06. 204; nfrash@akbars.ru

3axap MAaxoTHbli
HauanbHUK OTAEAA MPOAAX
A06. 164; zplakhotnyi@akbars.ru

Haranba KoHapatbesa
3aM. HayaAbHUKa OTAEAa
p0b6. 165; nkondrateva@akbars.ru

Makcum BapbllHUKOB
CrapLumni Tperaep no BHyTPEHHEMY AOATY
A06. 225; mbaryshnikov@akbars.ru

BecnaatHasa amHua 8 (800) 200-20-22

Hatanbst Po3aHoBa

BeayLumit cneumanmct

OTAEAA KAUEHTCKOIO 06CAYXMBaHUA
A06. 234; nrozanova@akbars.ru

EneHa Bacunesa-Kopstok
AOATOBbIE UHCTPYMEHTDI,
MaKpO3KOHOMUKA

706. 221; evasileva@akbars.ru

Feopruit 3aceeB
AOATOBbIE UHCTPYMEHTbI
p06. 211; gzaseev@akbars.ru

AHHa BacuabeBa
p06. 215, AVasilieva@akbars.ru

PycnaH bawapos
p06. 236, RBasharov@akbars.ru

OrPAHMYEHUE OTBETCTBEHHOCTU:

Hactosawmit 063op 3A0 UK «AK BAPC ®uHaHc» (panee -
KomMnaHWs) HOCUT WMCKAKOUUTEABHO WHGOPMALMOHHBIA Xa-
paktep U He SBASIETCA MNPEANOXEHWEM K COBEPLUEHUIO
onepauuit Ha pblHKe LEeHHbIX Bymar no nokynke, npoaaxe
LeHHbIX BymMar U GUHAHCOBbLIX MHCTPYMEHTOB UAWM PYKOBOA-
CTBOM K MHbIM AEUCTBUSAM. OLEHKU U MHEHUS!, OTPAXKEHHbIE
B HacTosLeM 0630pe, OCHOBaHbl UCKAIOUUTEABHO Ha 3aKALO-
YEeHUAX aHaAUTMKOB KOMMNaHUM B OTHOLLEHUM paccMatpu-
BaeMbIx B 0630pe LEHHbIX ByMar 1 aMUTEHTOB.

Mpu noarotoBke HacToswero 063opa 6blIAM UCMOAB30BaHbI
Aa@HHble, KOTOpble KoMnaHusi CcuuTaeT AOCTOBEPHbIMMU,
OAHaKo KomnaHus, ee pyKOBOACTBO W COTPYAHWKWU He MOryT
rapaHTMpoBaTb abCOAIOTHYIO TOUHOCTb, MOAHOTY M AOCTOBEP-
HOCTb MPeAOCTaBASIEMOIM MHGOPMALMKU U HECTU OTBETCTBEH-
HOCTb 38 MHBECTULIMOHHbIE peLLeHUs TPETbUX AWLL, KOTOpble
MOryT MPUBECTU K MNPSMbIM MAM KOCBEHHbIM Yy6bITKaMm,
BO3HUKLLUMM B PE3yAbTATE UCMOAL30BAHMSA TPETBUMU AULAMMU
MHbOPMaLMK, COAEPXKALLENCA B HacTosLeM 0630pe. Kom-
naHus obpallaeT BHUMaHWe, YTO Onepauuu Ha pbIHKE
LeHHbIXx Bymar v QGUHAHCOBbLIX MHCTPYMEHTOB CBfA3aHbl C
PUCKOM 1 TPeBYIOT COOTBETCTBYIOLLIMX 3HAHUIA W ONbITa.

MHEHMs, MPOrHO3bl U PEKOMEHAALMM, COAEPXalUMecs B
AAHHOM OTYeTEe, AEMCTBUTEAbHbl TOALKO Ha AATbl, MPUBAK-
XEHHble K AaTe ero nybArKaumu, U MOryT MEHSATLCA B AAAb-
HENLWEM KaK CAEACTBUE UBMEHEHWI BHYTPEHHEro GpUHAHCO-
BOTO COCTOSIHMSA 3MWTEHTOB, @ TaKXe BHELHWX YCAOBMH,
HanPAMY0 UAU KOCBEHHO BAWSIOLLIMX Ha 3TO COCTOSIHUE.

KomnaHua He GepeT Ha cebsi 06A3aTenbcTBa PeryAsipHO
06HOBASITb MHPOPMALIMIO, KOTOPas COAEPXWTCA B HacCTos-
LemM AOKYMEHTE WUAM WUCMPaBASiTb BO3MOXHbIE HETOYHOCTU.
KonupoBaHue 1 pacnpoctpaHeHne nHGopmaumm, CoAepxa-
Liencs B AaHHOM 0630pe, BO3MOXHO TOAbKO ¢ coraacusi 3A0
UK «AK BAPC ®uHaHC».



	2008_05_29_Daily_fi.pub
	Daily_chart.pub
	Yield curvs+tables.pub
	contact.pub

