Fixed Income Daily

1 nekabpsa 2006 r.
Borocnosckun Omutpun
JlykbsiHOB [NaBen

DKOHOMUYECKHne MHOAUKAaTOPbI

HoBOCTM KOPOTKOW CTPOKOM

[eHexHbI U BANFOTHLIA PLIHKW

TTokasatens TTocn. Tipea. Hauy. mec. Hau. roaa
Octatku Ha kop/cu LB 4336 3925 3925 532.6
Mibor 1 aH. 7.19 8.40 8.40 4.97
Libor 6m 5.35 5.35 5.35 47
Euribor 6m 374 373 373 2.64
Craska Fed Funds 5.25 5.25 5.25 4.25
Craska ELIB 3.25 3.25 3.25 2.25
Kypc LIB USD/RUR 26.3081 26.3147 26.3147 28.7825
Kypc EUR/USD 13243 13155 1.3155 11840

Honrosbie pbIHKW

TTokasatens TTocn.  Tipea. Hay.mec. Hau. roaa
10Y UST 4.46 4.523 4.523 4.395
Rus'30 113596 113100 113.100 112.75
MHaekc EMBI+ 199 198 198 245
MHaexc EMBI+ Rus 13 115 115 18
MHaekc RCBI-c 145.78 145,58 145,58 134.29
Mockea 39 6.81 6.81 6.81 6.72
Fasnpom A6 6.72 6.74 6.74 6.97
023 46018 6.58 6.60 6.60 6.81

TosapHbIe U (POHAOBbLIE PLIHKW

TTokasartens Tlocn.  Tipea. Hay.mec. Hau. roaa
MHaexc Dow Jones 1222193 12226.73 12086.50 10717.50
MHaekc PTC 1777.60 176520 1590.33 1125.60
Oil Brent 62.74 62.45 60.61 58.70
Gold 646.80 636.80 602.30 514.50

CerofHAWHAA CTaTUCTUKA

TTokasarens CtpaHa Tlepuoa  Bpemsa  TlporHos

NHaexc ISM B copepe

CUA Hosbpb  18.00 MCK 515
NPOMBILLSIEHHOCTU

Aunansle aoxoapr CHIA BbIpocam B OKTAOpe Ha
0.4%, oxxuaaacst poct Ha 0.5%

Anunpie pacxoapr CHIA BoIpocau B OKTAOpe Ha
0.2%, oxxuaaacst poct Ha 0.1%

basoBplii  MHAEKC ~ AWYHBIX  IOTPeOUTEABCKIX
pacxogoB BeIpoc B OKTsAOpe Ha 0.2%, oxxmaaacs
poct Ha 0.1%

Mngexc ®Pb Ymkaro B HOAOpe cocrasma 49.9,
0X1AaA0Ch 54.4 yHKTa

Craska 1 xymona mo obawuranusm OOO «/bP-
Wureprpeiig» omnpedeaeHa B pasmepe 14.90%
TOAOBBIX

Toprosas cetb «MarHuT» NniaHUpyeT pa3MecTUTh
BBIITYCK 0OAMTanuii Ha 5 MapA. pyOaent

3010TOBaAIOTHEIE  pe3epBhl Poccrm  gocturan
HOBOTO pekopaa — 283.4 MapA. A0AA.
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PbiHOK BHYTPEHHUX O0JIroB

WTtak, npowegwmnin 4etBepr LenuMKOM onpaegan nporHo3. Ha pblHke pybneBbix obnuvraumi
aKTMBHOCTb BO3pOCHa, LieHbl HECKOmbKo Bblpocnu. Pocnn 6ymarn — M'mapoOrK-1, TA3MPOM A6 u
A4, PXIO 06 n 07, nameHeHusa Obinn HesHaumTenbHbl (10-15 6.0.). NMocTeneHHo yny4laeTcs
cuTyauus ¢ pybneBon NMKBUOHOCTLIO, CHU3MIAch CTaBKa OOHOOHEBHbLIX MEXOaHKOBCKMX KpeanuToB,
Tenepb OHa paBHa 3HAYEHUIO He CUIbHO MpeBbiwatoemMy 7%. O6bem onepaun PENMO c LB PO,
Tawke cHuaunca u coctaBun 84.3 mnpa. pyonen. CerogHs XOem OanbHENLWEro CHUDKEHUS
cToMMoCTH pybrnen.

dyHaameHTanbHble OakTopbl yKasbiBalOT HA XOPOLUMIA NOTEHUMAaN pocTa - Ha BHELIHEM OOSITOBOM
pbIHKE NPOJOIPKAeTCa NnageHne AoXogHocTu. B Toxe BpemMsi CTOMT OTMETUTb, YTO HECMOTPSA Ha
cunbHenlee ykpenneHne pybns Ha cnoT pblHKe, dopBapaHble KOHTPakTbl TopryTcs 6e3s
OMCKOHTA, TO eCTb OXMOAETCs B pamkax 1 roga coxpaHeHusl Tekylero Kypca py6/gonn. B wtore,
OXWOaeM pocTa KOTMPOBOK pybneBbix obnuraumin B Onwkanwme gHW. PekomeHgyem nokynatb
NUKBUOHbIE AoNrocpoyHble Bbinyckn (OP3, Mocksa, uLLKu).

BanoTHbIN PbIHOK
BuepawHne gaHHble no CLUA BHOBb Oka3anuncb CMeLlaHHbIMK, Jonap octaeTcs cnabbim.

3HadeHne nHaekca noTpedbuTenbCKnx LeH 3a OKTAbpb okasanoch Bbilwe oxuaaHun, poct Ha 0.2%
npotnB 0.1%, 4YTO OOMKHO YMEHbLINTb OXuaaHusa cHwkeHne ctaBkn OPC B 2007 rogy v Kak
cnefacTtBue nomodb gonnapy. Ho pgaHHble no  konuyecTBy oOOpalleHuin 3a nocobusmu no
Oe3paboTuue okasanucb MMOXMMU, B pesynbTaTe 4ero TOProBble YPOBHW MO Mnape eBpo/gonn
ocTanuch npexHumm okono 1.3200.

lMoBoAOM Anst oMepenHOro NageHus crarn YMKarckMm MHOEKC MeHeIKepoB MO 3aKynkaMm, yka3aBLUWM
Ha NafeHne OenoBoW akTUBHOCTU B pernoHe (49.9 npoTmB nporHo3a 54.4 nyHkta). 3HayeHne Hnxe
50 nyHkTOB, yKasblBawollee Ha cnafg, Habnoganocek nocnegHun pas B 2003 rogy. lNMocne Takon
CTaTMCTMKN Napa eBpo/gonn Beipocna o 1.3270, roe B HACTOALWMIA MOMEHT U OEPXKMUTCS.

CerogHst CMOTPMM Ha MHOEKC aKTMBHOCTW B NMPOM3BOACTBEHHOM cekTope (ISM-manufacturing). Ha
PblHKE CUIMbHBIA TPEHA, B CBSA3WM C YeM MHBECTOPbI Crabo pearMpyoT Ha MaKpO3KOHOMUYECKMNE
AaHHble. Mo Hawemy MHEeHUK, pPUCK /:LaaneVlmero CHMXeHuA pfornnapa nnoka elle BbICOK.
Brnwxkanwas uens 1.3300.
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NToru ToproB rocygapcTBeHHbIMU py6neBbIMU 06nuraumamm

Amuccua KynoH [OaTa noraw. Oopauus O6bem, MnH. LUeHa W3m. Jox. Uam. [Oarta
RU25057 7.4 20.01.2010 2.82 40817 103.70 | 0.00 | 6.24 0 30.11.2006
RU25058 6.3 30.04.2008 1.36 40 655 100.75 | 0.15 | 5.87 | -0.11 | 30.11.2006
RU26198 6 02.11.2012 5.13 48 100 97.83 | 013 | 6.45 | -0.03 | 30.11.2006
RU27025 7 13.06.2007 0.54 25 806 100.50 | 0.00 | 521 | -0.01 | 24.11.2006
RU27026 75 11.03.2009 2.10 15 108 10125 | -025 | 6.13 | 0.12 | 30.11.2006
RU46001 10 10.09.2008 0.97 58 841 10444 | 042 | 561 | -044 | 30.11.2006
RU46002 9 08.08.2012 4.05 62 000 109.50 | 140 | 641 | 0.32 | 30.11.2006
RU46003 10 14.07.2010 2.58 37 298 110.70 | -005 | 626 | 0.01 | 30.11.2006
RU46014 9 29.08.2018 5.50 58 290 109.20 | 0.14 | 6.48 | -0.02 | 30.11.2006
RU46017 8.5 03.08.2016 6.51 79 995 106.30 | 0.10 | 6.54 | -0.02 | 30.11.2006
RU46018 9.5 24.11.2021 8.55 53 982 11150 | 0.15 | 6.58 | -0.02 | 30.11.2006
McTouHuk: Reuters

UTorm Topros permoHanbHbIMU pyGneBbIMU 06Urauusamm
Amuccusn KynoH [ara noraw. Oiopauuns O6bem, MmnH. LUena W3m. Oox. Usm. [Oara
Mockea 29 10 05.06.2008 1.45 4991 105.75 0  6.06 0  28.11.2006
Mockea 31 10 20.05.2007 0.46 4333 102 0.2 574 042  30.11.2006
Mocksa 36 10 16.12.2008 1.84 3903 108 0 587 -0.01 27.11.2006
Mockea 38 10 26.12.2010 3.36 5 000 112.55 0 655 0 29.11.2006
Mockea 39 10 21.07.2014 5.61 8763 109.45 -0.01  6.81 0 30.11.2006
Mockea 40 10 26.10.2007 0.89 3375 103.8 0 576 -0.02 24.11.2006
Mockea 41 10 30.07.2010 3.10 4483 108.1 -055 655 017 30.11.2006
Mockea 42 10 13.08.2007 0.88 2814 105.2 0 249  -0.03  14.09.2006
Mockea 43 10 17.05.2008 1.40 5000 108 0 439 -0.01 22.11.2006
Mocksa 47 10 28.04.2009 2.18 5 000 108.1 0 5.9  -0.01 27.11.2006
Benrop4 8.38 10.11.2010 3.40 2000 101.72  0.12 8.1  -0.04  30.11.2006
BonrorpO61 12 17.06.2010 1.79 700 105.5 0 819 0 29.11.2006
BonrorpO6n 11.99 11.06.2009 1.41 600 104.6 0 805 -0.01 30.11.2006
BopoHex062 13 18.06.2009 217 500 111.5 0 733 -0.01 30.11.2006
BopoHex06n 13 15.12.2007 0.97 600 105.8 0 735 -0.01 29.11.2006
NpkOBn31-1 9.5 17.12.2009 1.50 1500 101.7,  0.03 81 -0.02  30.11.2006
NpkO6n31-2 8 23.10.2008 1.14 720 100 0 7.99 0 17.11.2006
KanyxO6n 10 24.12.2007 1.04 300 101.6 0 7.6 0 14.11.2006
Kapenus 8.4 02.06.2010 2.71 500 100.3 0 808 0 24.11.2006
KOMMW 58 06 14 24.12.2007 0.99 500 106.3  -0.05  7.04  0.03  30.11.2006
KOMM 68 06 13.5 14.10.2010 3.17 700 116.35 02 725 0 30.11.2006
KOMMW 78 06 10 22.11.2013 4.87 1000 108.35 095 752 0.9  30.11.2006
Kupos 1 06 8.39 22.12.2008 1.03 400 100.6 0  8.02 0  23.11.2006
KpacroaKp 10 15.05.2007 0.46 1000 101.48 0 672 -0.02 29.11.2006
KpacHsIpKp3 7 01.10.2008 1.28 3000 9942 013 722 0.1  30.11.2006
NeHOBN-306 13.5 05.12.2014 5.40 1300 128.55 04 753 021 30.11.2006
NuneuO6n 28 7.95 19.07.2011 3.20 1500 100.7] -007 7.87,  0.02  30.11.2006
Moc.o6m.48 11 21.04.2009 213 9 600 109.55 0 6.81 0 28.11.2006
Moc.o6n.58 10 30.03.2010 2.23 9000 1072 005  6.87|  0.06  30.11.2006
Moc.o6m1.68 9 19.04.2011 3.72 12 000 1075 0.15 74 -0.03  30.11.2006
Hwxropo6n 28 10.24 02.11.2008 1.14 2 500 10364  0.02 697 -0.03  30.11.2006
Hoecu606n3 9 15.12.2009 1.91 2 500 101.65  0.05  7.57| -0.08  30.11.2006
CamapO6n 2 6.82 09.09.2010 3.32 2000 98.7 0 74 0  27.11.2006
TeepO6 062 7.95 30.11.2008 1.86 800 100.15 0 8.1 0 21.11.2006
Tomck.06-3 10 13.10.2007 0.84 600 10277, 013  6.71 0.11]  30.11.2006
Tomck.06-4 8 09.11.2009 2.26 900 99.5 0 758 0 29.11.2006
Tyno6n 8.5 28.06.2009 2.31 1500 102.6 0 759 0 30.11.2006
XabapoBck6 8 24.11.2009 1.82 1000 100.87,  -0.03  7.33]  0.02  30.11.2006
Yysatuus 58 7.85 05.06.2011 3.77 1,000 101.9 0 748 0  23.11.2006
SAkyT-05 06 8 21.04.2007 0.38 800 100.37,  -0.03 719 0.07 30.11.2006
SAkyT-06 06 10 13.05.2010 2.52 2000 106.9 03 749 012  30.11.2006
SAkyT-10 06 12 17.06.2008 1.41 800 1087, 1.53 6.2 -0.01 30.11.2006
SAHAO-1 06 10 03.08.2008 1.57 1800 105.3 0 6.7 -0.01  20.11.2006
SApO6n-02 12.78 03.07.2007 0.57 1000 103.4 01 698 -0.21 30.11.2006
SAp0O6n-04 10.5 26.05.2009 2.26 1,000 107.17 0 723 -0.01 29.11.2006
ApO6n-05 8.5 19.04.2011 2.93 762 98.85  0.05 816  0.08  30.11.2006
BapHayn 01 13 14.12.2006 0.04 200 100.2 01 742 3.2 30.11.2006
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Bonrorp 01 9.7 17.07.2008 1.53 450 102.85 0 7.73 -0.01]  24.11.2006
KasaHb0206 10 11.04.2007 0.36 1000 100.75 0.05 8.08 -0.16/  30.11.2006
KpacHfipck 58 8.5 18.10.2008 1.77 1000 97.7 -2.9 9.56 0 30.11.2006
Hoscunb 206 12 07.12.2006 0.03 1500 100.1 0 5.96 -0.85  27.11.2006
Yda-200406 10.03 03.06.2008 1.39 110 103.55 0 7.63 -0.01  23.11.2006

McTouHuk: Reuters
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UToru ToproB KopnopaTMBHbIMU pPyGneBbIMU 06NUraunsamm

Amuccua KynoHn [arta noraweHus Oroopauusa O6wbem,mnH. OdepTta LleHa U3m. lox. U3m. [arta
lasnpom A3 8.11 18.01.2007 0.13 10 000 100.1 | -0.05 | 7.36 | 1.52 |30.11.2006
lasnpom A4 8.22 10.02.2010 2.82 5000 1043 | 0 | 6.81 | -0.05 |30.11.2006
lasnpom A5 7.58 09.10.2007 0.84 5000 101.3 | 0.5 | 6.07 | -0.63 |30.11.2006
la3npom A6 6.95 06.08.2009 245 5000 100.8 | 0.05 | 6.68 | -0.06 |30.11.2006
PXX0-02 7.75 05.12.2007 0.99 4000 1014 | 0 6.4 0 [17.11.2006
PXXO-03 8.33 02.12.2009 2.64 4000 1039 | 0 | 699 | 0 [27.11.2006
PXK[1-04 6.59 14.06.2007 0.52 10 000 100.25| 0 | 6.19 | -0.01 [29.11.2006
PXK[-06 7.35 10.11.2010 3.49 10 000 101.63 | 0.08 | 6.99 | -0.02 |30.11.2006
®CK EQC-01 8.8 18.12.2007 0.99 5 000 102.52| 022 | 637 | 0 |30.11.2006
dCK E3C-02 8.25 22.06.2010 3.06 7 000 1034 | -01 | 7.28 | 0.05 |30.11.2006
®CK EQC-03 7.1 12.12.2008 1.87 7 000 100 | -0.01 | 7.22 | 0 [30.11.2006
Bantukal 8.75 20.11.2007 0.95 1,000 100.7 | -0.8 | 8.14 | 0.89 |30.11.2006
NeroaHepr01 10.25 19.04.2007 0.38 3000 100.5 | -0.04 | 9.03 | 0.69 |30.11.2006
MeradoH2 9.28 11.04.2007 0.36 1500 101.05| -0.1 | 6.33 | 0.26 |30.11.2006
MeradoH3 9.25 15.04.2008 1.31 3000 102.55 | -0.05 | 7.38 | 0.03 [30.11.2006
MsTepoukad 11.45 12.05.2010 2.96 1500 109.62| 0 | 8.35 | -0.01 |29.11.2006
Nstepoukad2 9.3 14.12.2010 3.34 3000 103.8 | 0.05 | 8.34 | -0.02 |30.11.2006
PycAnd-2s 8 20.05.2007 0.49 5000 99.99 | 0 | 817 | -0.01 |21.11.2006
PyccHedTs 9.25 10.12.2010 1.83 7 000 12.12.2008 | 100 | 0.4 | 9.46 | -0.23 |30.11.2006
CAHOC-02 10 10.11.2009 0.93 3000 13.11.2007 | 105.35 | 0.15 | 4.24 | 0.04 |30.11.2006
CeaCrarb-1 8.1 28.06.2007 0.59 3000 1008 | 0 | 675 | 0 [16.11.2006
CrpTpras01 9.6 25.06.2008 1.44 3000 101.2 | -0.05 | 8.95 | 0.04 |30.11.2006
ABTOBA32 9.2 13.08.2008 0.21 3000 14.02.2007 | 100.13 | -0.11 | 8.61 | 0.55 |30.11.2006
ABTOBA33 7.8 22.06.2010 0.55 5000 26.06.2007 | 99.9 0 | 813 | 0.01 |29.11.2006
BaHkCOK301 9.25 24.04.2008 1.32 1000 102 | 0.02 | 7.95 | -0.02 |30.11.2006
BonTen2 13 30.11.2010 4.02 1,000 1013 | 0 | 763 | 0 |24.11.2006
BonTen3 8.5 30.11.2010 2.62 2300 1023 | 0 | 777 | 0 |23.11.2006
Fa3duH 8.49 08.02.2011 1.14 5000 12.02.2008 | 99.98 | 0.03 | 8.67 | -0.03 |30.11.2006
Ooporo6ysx1 11.06.2008 #3HAY! #3HAY! 13.12.2006 | 100 0 | 989 | 0 |29.11.2006
NxABTO-01 10.7 14.03.2007 0.28 1200 99.8 | -0.1 |11.63 | 0.39 |30.11.2006
WHnpom 02 10.7 15.07.2010 0.61 1000 19.07.2007 | 101.35 | -0.21 | 8.6 | -5.03 |30.11.2006
WHnpom 03 10.7 18.05.2011 0.48 1300 23.05.2007 | 101.05 | 0.19 | 8.33 | -5 |30.11.2006
Kamaz-®uH2 8.45 17.09.2010 1.69 1500 19.09.2008 | 100 0 | 861 | -0.01 |29.11.2006
HKHX-04 9.99 26.03.2012 212 1500 30.03.2009 | 1044 | 0 | 803 | 0 |27.11.2006
OMK 1 9.2 12.06.2008 1.41 3000 101.8 | -0.1 | 8.08 | 0.07 |30.11.2006
MUT-MHB-02 1 23.03.2009 2.46 1500 100 0 1 0 |28.09.2006
POCBAHK-1 9.25 15.02.2009 0.21 3000 14.02.2007 | 100.45| 0 | 7.03 | -0.03 |30.11.2006
Poccenxo3b 75 04.06.2008 1.43 3000 100.45 | -1 0 0 |30.11.2006
Poccenxosb 38 7.85 16.02.2011 3.63 7 000 101.6 | -0.15 | 7.61 | 0.04 |30.11.2006
PyccHedTs 9.25 10.12.2010 1.83 7 000 12.12.2008 | 100 | 0.4 | 9.46 | -0.23 |30.11.2006
PycCrang-4 8.25 03.03.2008 1.20 3000 100 | 02 | 84 |-0.18 |30.11.2006
PycCraHa-6 7.6 09.09.2010 0.45 5000 15.03.2007 | 99.9 0 | 806 | 0.01 |03.10.2006
Cw6Trk-4 12.5 05.07.2007 0.57 2000 103.09 | 0.09 | 7.33 | -0.03 |30.11.2006
Cu6Tnk-5 9.2 25.04.2008 1.34 3000 101.93 | -0.07 | 7.86 | 0.05 |30.11.2006
C6Trk-6 7.85 16.09.2010 1.71 2 000 18.09.2008 | 1004 | 0 | 7.74 | 0 |24.11.2006
COKABTO 01 12 24.04.2008 1.32 1100 9965 | 0 [12.64| 0 |29.11.2006
T Koneitka 28 8.7 15.02.2012 2.04 4000 18.02.2009 | 99.3 0 | 936 | 0 |29.11.2006
TMK-02 10.09 24.03.2009 0.32 3000 27.03.2007 | 100.9 | 0 | 7.24 | -0.02 |30.11.2006
TMK-03 7.95 15.02.2011 117 5 000 19.02.2008 | 100.26 | -0.06 | 7.85 | 0.05 |30.11.2006
yamHN 9.5 01.09.2008 1.62 1500 100.05| 0 | 981 | 9.81 |22.11.2006
YpanCsal4 9.99 01.11.2007 0.90 3000 102.63 | -0.67 | 7.09 | 0.76 |30.11.2006
YpanCsal5 9.19 17.04.2008 1.32 2000 1021 | 0.1 | 7.69 | -0.08 |30.11.2006
YpanCealH7 13.03.2012 #3HAY! #3HAY! 17.03.2009 | 101.15| 0.08 | 7.99 | -0.04 |30.11.2006
FOTK-02 . 10.5 07.02.2007 0.19 1500 100.5 | 0.05 | 7.77 | -0.31 |30.11.2006
FOTK-03 . 10.9 10.10.2009 0.83 3500 09.10.2007 | 102.15| 0 | 8.38 | -0.01 |30.11.2006
tOTK-04 10.5 09.12.2009 1.61 5 000 103.03 | 0.08 | 8.34 | -0.11 |30.11.2006
AnamaHT 28 11.25 20.05.2010 0.47 2000 24.05.2007 | 99.7 | -0.2 | 12.44 | 0.48 |30.11.2006
Amypmetann 9.8 26.02.2009 2.02 1500 101.8 | 0.03 | 9.08 | -0.02 |30.11.2006
BaroHmalu 13,5 19.06.2008 1.38 300 105.64 | 0.64 | 9.72 | -0.46 |30.11.2006
FnMocCrpoi 28 11.5 17.03.2011 0.78 4000 20.09.2007 | 101.4 | 0.25 | 9.83 | -0.01 |30.11.2006
rT-Tau 3 10.45 18.04.2008 1.31 1500 100 0 |10.66 | -0.05 |30.11.2006
Avkasi Opxuaes 11.3 09.04.2009 0.36 1,000 12.04.2007 | 1001 | 0 |11.45| 0 |30.11.2006
KyibbilweBasoT 28 8.8 04.03.2011 3.58 2000 100.5 | 0.15 | 8.84 | -0.04 |30.11.2006
NagepHa 11.25 08.04.2010 0.36 1,000 12.04.2007 | 100.38 | 0.08 | 10.33 | -0.25 |30.11.2006
MarHuT®uH 9.34 19.11.2008 1.84 2000 1019 | 0 | 8.44 | -0.01 [30.11.2006
Mapra®uH 1 14.84 22.05.2008 1.38 700 101.25 | -0.15 | 14.35 | 0.12 |30.11.2006
Matpuua dun1 12.32 10.12.2008 0.51 1200 13.06.2007 | 98.7 0 |1548| 0.01 |29.11.2006
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Mupakc 11.5 19.08.2008 1.57 1000 100.7 | -0.2 | 10.74 | 0.14 |30.11.2006
MoHeTka 10.7 14.05.2009 0.93 1000 15.11.2007 | 99.75 0 11.27 0 [30.11.2006
OuyakoBo 2 B 8.5 19.09.2008 1.28 1500 98.55 | -0.45 | 9.89 | 0.39 |30.11.2006
CanasatCrek2 9.28 28.10.2009 0.90 1200 31.10.2007 | 100.15 0 9.3 0 [30.11.2006
CamapaAsua 14 08.03.2007 0.27 350 100.82 0 10.9 | -0.03 |29.11.2006
CaHBait 11.66 10.12.2008 1.78 1000 100.9 0 10.05 | -0.01 |27.11.2006
Ceskabenb®1 12.5 06.10.2007 0.81 500 100.9 0 11.85 | -0.01 |30.11.2006
TOM-KHura 11.35 05.02.2009 0.19 700 08.02.2007 | 100.35 | 0.05 | 9.49 | -0.3 |30.11.2006
YB3 28 9.35 05.10.2010 0.84 3000 03.10.2007 | 100.45 | 0.09 | 8.95 | -0.12 | 30.11.2006
LIHT 38 9.75 01.04.2009 2.09 700 100 0 10.11 0 [24.11.2006
HkoBnesckun 12 31.10.2008 0.90 1000 26.10.2007 | 99.95 0 12.39 0 |30.11.2006

McTounuk: Reuters
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MTorm ToproB pocCMMCKMMU eBpOOONMralumamm

Amuccus Kynon BantwoTta [arta noraw. [HOwpauusa O6bem PeutuHr AreH-Bo LeHa W3m. YTM Usm Cnpapg [Hata 3akp.
Poccus'07 10 UsD 26.06.2007 0.532 2.4B BBB+ S&P 102.53 | 0.03 |5.328(-0.08| 26.6 30.11.2006
Poccus'10 8.25 usbD 31.03.2010 1.696 2.2B BBB+ S&P  |104.875| 0.13 |5.346|-0.08| 76.4 | 30.11.2006
Poccus'18 11 UsD 24.07.2018 7.474 3.5B BBB+ S&P 144.875| 0.19 |5.676(-0.02| 115.6 | 30.11.2006
Poccus'28 12.75 uUsbD 24.06.2028 10.469 2.5B BBB+ S&P 182.16 | 1.29 | 5.94 |-0.07| 148.9 | 30.11.2006
Poccus'30 5 UsbD 31.03.2030 7.466 18.7B BBB+ S&P 113.25 | 0.19 |5.627(-0.02| 111.2 30.11.2006
MuHpuH5 & usD 14.05.2008 1415 2.7B BBB+ S&P 96.5 | 0.08 |5.498/-0.06| 101.8 | 30.11.2006
MuHpuH7 3 USD 14.05.2011 4.142 1.7B BBB+ S&P 90 -0.31/5.522|0.08 | 101.9 | 30.11.2006
MuHpUH8 3 USsD 14.11.2007 0.937 661.0M BBB+ FCH 97.25 | 0.13 |6.037|-0.14| 95.1 30.11.2006
Mocksa'11 6.45 EUR 12.10.2011 4.304 374.0M BBB+ S&P 107.99 | 0.23 |4.572|-0.05| 94.2 30.11.2006
lasnpom'07 9.125 usD 25.04.2007 0.386  |500.0M BBB S&P 101.21 | 0.05 |5.883|-0.15| 81.1 30.11.2006
"a3npom'09 10.5 uUsb 21.10.2009 2.55 700.0M BBB S&P 113.34 | 0.40 |5.426(-0.15| 78.7 30.11.2006
lasnpom'10 7.8 EUR 27.09.2010 3419 [1.0B BBB S&P 110.92 | 0.10 |4.603|-0.03| 96.3 | 30.11.2006
asnpom'13 4.505 uUsb 22.07.2013 2.668 1.0B BB FCH 97.61 | 0.22 |5.413|-0.09| 95.7 30.11.2006
asnpom'13 5.625 Usb 22.07.2013 2.422 594.2M BBB- S&P 99.63 | 0.22 |5.776|-0.09| 132.3 | 30.11.2006
lasnpom'13 9.625 usb 01.03.2013 4.865 |1.7B BBB S&P 119.03 | 0.60 |5.928|-0.11| 154.2 | 30.11.2006
lasnpom'15 5.875 EUR 01.06.2015 6.781 1.0B BBB S&P 105.22 | 0.22 |5.097|-0.03| 142.7 | 30.11.2006
"a3npom'20 7.201 USD 01.02.2020 8.631 1.2B BBB FCH 105 0.62 |16.624|-0.07| 217.7 | 30.11.2006
a3npom'34 8.625 uUsb 28.04.2034 12.486 [1.2B BBB S&P 127.56 | 0.80 |6.463|-0.05| 186.3 | 30.11.2006
la3np6aHk'08 7.25 usbD 30.10.2008 1.799 |1.0B BB+ S&P 102.34 |-0.015.927|0.00| 125.6 | 30.11.2006
[a3np6aHk'15 6.5 USD 23.09.2015 6.757 [1.0B BB+ S&P 100.09 | 0.44 16.484|-0.07| 201.8 | 30.11.2006
Anpoca'08 8.125 uUsb 06.05.2008 1.36 500.0M Ba2 MDY 103.06 |-0.16 |5.841/0.11| 104.6 | 30.11.2006
Anpoca'14 8.875 USD 17.11.2014 6.005 500.0M BB- S&P 115.16 | 0.41 | 6.41 |-0.06 194.1 30.11.2006
CunbHedTb'07 11.5 USD 13.02.2007 0.186 400.0M BB+ S&P 100.87 | -0.02 |6.601{0.04 | 150.3 | 30.11.2006
CunbHedTH'09 10.75 uUsb 15.01.2009 1.881 500.0M BB+ S&P 109.88 | 0.23 |5.709|-0.12| 106.4 | 30.11.2006
THK-BP'07 11 usb 06.11.2007 0.891  [700.0M BB+ S&P 104.29 | 0.00 |6.118/-0.01| 103 30.11.2006
THK-BP'11 6.875 uUsb 18.07.2011 3.95 500.0M BB+ FCH 103.38 | 0.42 |6.024|-0.10 1571 30.11.2006
THK-BP'16 7.5 USD 18.07.2016 6.918 1.0B BB+ FCH 105.76 | 0.57 |6.677(-0.08| 217.2 | 30.11.2006
EBpXong'09 10.875 usD 03.08.2009 2.317  |300.0M BB FCH 109.43 | 0.11 |6.925|-0.05| 235.8 | 30.11.2006
EspXong'15 8.25 uUsb 10.11.2015 6.486 750.0M BB FCH 102.14 | 0.57 | 7.91 |-0.09| 342.6 | 30.11.2006
MMK 8 usb 21.10.2008 1.764  300.0M BB S&P 102.04 | 0.07 |6.817|-0.04| 198.7 | 30.11.2006
HopHwukenb 7.125 uUsb 30.09.2009 2.578 500.0M BBB- FCH 102.95 | 0.17 |5.968|-0.07| 145.6 | 30.11.2006
TMK 8.5 Usb 29.09.2009 2.568 300.0M B+ S&P 102.38 | 0.26 |7.568|-0.11| 286.4 | 30.11.2006
Cescrans'09 8.625 usb 24.02.2009 2.022 [325.0M B1 MDY 103.39 | 0.04 |6.942|-0.02| 250.1 | 30.11.2006
Cescrann'14 9.25 Usb 19.04.2014 5.524 375.0M BB- S&P 108.34 | 0.50 |7.741/-0.09 341.2 | 30.11.2006
A®K Cnc'08 10.25 uUsb 14.04.2008 1.286 350.0M B+ S&P 104.55 | 0.04 |6.677|-0.04| 161.8 | 30.11.2006
A®K Cuc'11 8.875 uUsbD 28.01.2011 3.472 350.0M B+ S&P 104.9 | 1.13 |7.474/-0.32| 295.6 | 30.11.2006
MeradoH 8 UsbD 10.12.2009 2.641 375.0M BB- S&P 103.1 | 0.35 |6.844|-0.13| 214.3 | 30.11.2006
MTC"10 8.375 usbD 14.10.2010 3.368  400.0M BB- S&P 105.15 | 0.48 |6.798|-0.14| 223.8 | 30.11.2006
MTC'12 8 UsD 28.01.2012 4.228 400.0M BB- S&P 104.79 | 0.88 |6.876|-0.20| 241.6 | 30.11.2006
Bbimnenk'10 8 uUsbD 11.02.2010 2.81 300.0M BB+ S&P 103.3 | 0.60 |6.824-0.21| 220.4 | 30.11.2006
BbimMnenk'16 8.25 UsbD 23.05.2016 6.791 600.0M BB+ S&P 103.54 | 0.61 |7.715(-0.09| 324.7 | 30.11.2006
BTE'08 6.875 uUsb 11.12.2008 1.856 550.0M BBB+ S&P 102.11 | 0.03 |5.751|-0.02| 108 30.11.2006
BTE'11 7.5 usb 12.10.2011 4.141  450.0M BBB+ S&P 107 | 0.54 |5.821/|-0.13| 138.2 | 30.11.2006
BankMocksbl'10 7.375 uUsb 26.11.2010 3.522 300.0M BBB FCH 103.74 | 0.25 |6.296/-0.07| 178 30.11.2006
BaHkMocksbI'15 7.5 USD 25.11.2015 3.507 300.0M BBB- FCH 102.74 | 0.36 |6.702(-0.10| 224.6 | 30.11.2006
Anbgab'08 7.75 usb 02.07.2008 1.466  250.0M BB- FCH 100.46 | 0.02 |7.429|-0.01| 279.4 | 30.11.2006
Homoc-6aHk 9.125 uUsb 13.02.2007 0.186 125.0M B+ FCH 100.31 | 0.01 |7.255|-0.08| 209.6 | 30.11.2006
MpoCtbaHk'15 6.2 uUsbD 29.09.2015 3.424 400.0M BBB- FCH 100.38 | 0.38 |16.084|-0.11| 152.9 | 30.11.2006
MpomcBsi3ab6aHk'10 8.5 Usb 04.10.2010 3.303 200.0M B+ FCH 100.3 |-0.03 {8.401/0.01| 398.1 30.11.2006
Poc6aHk'09 9.75 usb 24.09.2009 1.701  235.5M BB- FCH 104.17 |-0.03 |7.324|0.01| 268.1 | 30.11.2006
MNeTpokom 9 usD 09.02.2007 0.175  [120.0M B1 MDY 100.34 | 0.00 |6.867|-0.03| 262.3 | 30.11.2006
Pycc.ct.'07 7.8 USD 28.09.2007 0.792 300.0M Ba2 MDY 99.79 |-0.28 |18.049/0.36 | 253.4 | 30.11.2006

McTouHuk: Reuters
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WUToru ToproB eBpoobnuraumsmm emerging markets

Amuccus KynoH BaniwTta [Oata noraw. [Oioopauus O6bem PentuHr AreH-Bo LleHa W3sm. YTM WUsm Cnpap [dara 3akp.
Bonrapus'15 8.25 usb 15.01.2015 6.947 1.3B BBB FCH 124.75 | 0.00 | 4.917 | 0.00| 87.2 31.08.2005
Mekcvika'26 11.5 usb 15.05.2026 10.281  [533.7M BBB FCH 161.25 | 0.50 | 6.084 |-0.03| 160.6 | 30.11.2006
Monblua'12 6.25 usb 03.07.2012 4.703 1.4B BBB+ FCH 106 0.31 | 5.003 |-0.06| 54.5 30.11.2006
Yunn'13 5.5 USD 15.01.2013 5.172 1.0B A2 MDY 101.75 | 0.13 | 5.161 |-0.02| 74.1 30.11.2006
H0.Kopes'13 4.25 usb 01.06.2013 5.711 1.0B A+ FCH 95.375 | 0.44 | 5.096 |-0.08| 66.4 30.11.2006
IOAP'12 7.375 uUsb 25.04.2012 4.549 1.0B BBB+ FCH 108.438 | 0.06 | 5.541 |-0.01| 107.3 | 30.11.2006
ApreHtuHa'33 Dis 8.28 usb 31.12.2033 10.372  3.1B B+ S&P 101.50 | 0.75 | 8.13 |-0.07| 355.3 | 30.11.2006
Bpasunus'27 10.125 usb 15.05.2027 10.543 [3.4B BB 138.625| 0.63 | 6.643 |-0.04| 206.8 | 30.11.2006
Bpasunus'40 11 usD 17.08.2040 6.077 5.2B BB 132.938| 0.44 | 6.068 |-0.06| 160.8 | 30.11.2006
Benecyana'18 13.625 usb 15.08.2018 6.969  |500.0M BB- FCH |149.375/-0.13 | 7.278 | 0.01 | 278.5 | 30.11.2006
BeHecyana'27 9.25 usbD 15.09.2027 10.503 4.0B BB- FCH |124.563| 0.56 | 6.99 |-0.04| 241.4 | 30.11.2006
MHpoHesns'15 7.25 USD 20.04.2015 6.442 1.0B B1 MDY 106.75 | 0.39 | 6.203 |-0.06| 173.6 | 30.11.2006
Konym6us'33 10.375 usb 28.01.2033 11.258 [340.5M BB FCH 140 0.25 | 7.014 |-0.02| 245.7 | 30.11.2006
MaHama'27 8.875 usb 30.09.2027 10.893  [975.0M BB+ FCH 127.25 | 0.25 | 6.472 |-0.02| 190.1 | 30.11.2006
Mepy'33 8.75 usbD 21.11.2033 12.391  [900.0M BB+ S&P 129 | 0.75 | 6.464 |-0.05| 190.1 | 30.11.2006
Typuus'15 7.25 usb 15.03.2015 6.304 2.2B Ba3 MDY 103.063| 0.19 | 6.758 |-0.03| 231.6 | 30.11.2006
Typums'30 11.875 usbD 15.01.2030 10.321  |1.5B Ba3 MDY [152.313| 0.69 | 7.196 |-0.04| 261.8 | 30.11.2006
YkpaunHa'13 7.65 usb 11.06.2013 5.129 270.1M BB- S&P 107.688|-0.06 | 6.198 | 0.01 | 173.1 30.11.2006
Ypyrsan'33 7.875 usb 15.01.2033 11.711 [1.1B B+ S&P 109.5 | 0.75 | 7.071 |-0.06| 250.6 | 30.11.2006
PunmnnuHbl'25 10.625 usb 16.03.2025 9.706 2.0B BB FCH 140.438| 0.63 | 6.742 |-0.05| 226.9 | 30.11.2006
OkBagop'30 10 UsD 15.08.2030 7.992 2.7B CCC+ S&P 93.25 | -0.75/10.872/0.10 | 626.6 | 30.11.2006
McTouHuk: Reuters
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3amecturtens lNMpeacenarens MNpaBneHus
PykaBuwHukoB Anekcen Mmnxannosmy

KoHTakTHasa uHdopmaums

OneKTpOoHHbIN agpec

info@banksoyuz.ru

TenecoH

729-55-49

AHanus3 gHaHCOBLIX PLIHKOB

Borocnosckuin OmuTtpun

Research@banksoyuz.ru

729-55-00 (5385)

Ceupugos CtaHucnas

Research@banksoyuz.ru

729-55-00 (5668)

JlykbsiHOB [NaBen

Research@banksoyuz.ru

729-55-00 (5272)

HdonroBble UWHCTPYMEHTbI

ABTyxoB Muxaun

bond@banksoyuz.ru

729-55-07 (5280)

"onyGHW4MI [leHmc

Denis.Golubnichy@banksoyuz.ru

729-55-00 (5689)

OonroBon PbIHOK KanuTtana

BbaxwwusaH LWareH

BahshiyanSG@banksoyuz.ru

729-55-67 (5311)

Bapkos Omutpuin

BarkovDV@banksoyuz.ru

729-55-00 (5653)

Bpokepckoe o6cnyknuBaHue u
AoBepuTernbHOe ynpaBneHue

BabagxaHoB Cyxpob

BabadzanovSS@banksoyuz.ru

729-55-00 (5476)

Onepauum Ha (POHOOBbLIX PbIHKaX

Manen Nnbsa

PaleylY @banksoyuz.ru

729-55-18 (5368)

CnacckunH AHgpen

SpasskinAY @banksoyuz.ru

729-55-00 (5458)

[eHexXHble PbIHKK

TuxoHoB [leHnc

Denis.Tikhonov@banksoyuz.ru

729-55-61 (5244)

OueHka PMHaHCOBbLIX PUCKOB

KypuHos HapaH

KurinovNB@banksoyuz.ru

729-55-00 (5201)
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AKLMOHEPHbIN KoMMepyeckun 6aHk « COKO3»
Mocksa, 127006 yn. JonropykoBckas, 4.34, ctp.1
Ten.: (095) 729-5500; cpakc: (095) 729-5505
E-mail: info@banksoyuz.ru Internet: www.banksoyuz.ru

BaxHasa nHdopmauusn

HacToswmii LOKYMEHT UMEET UCKITHOUUTENBHO UH(OPMALIMOHHOE 3HaYeHUE U HE MOXET paccMaTpUBaTLCs Kak MPeAnoXeHne unu nobyxaeHue K
NOKynKe WUnu npoaaxe LeHHbIX Bymar, a Takke CBSI3aHHbIX C HAMWU (PUHAHCOBbLIX UHCTPYMEHTOB. OnvcaHue no6or KOMNaHUM UM KOMMNaHwui,
WNWM MX UEHHbIX Gymar, Wnu pbIHKOB, UMW HamnpaBneHui pasBUTUS, YNOMSIHYTbIX B [aHHOM [OKYMEHTE, He mpennoniaralT MOSHOTbI WX
onvcaHus. YTBepXKAEHWSI OTHOCUTENIbHO NMPOLLIIbIX PE3YNbTaTOB HEOOS3aTEeNbHO CBMAETENLCTBYIOT O OyAyLIUX pesynbTaTax.

HecmoTps Ha TO, 4TO MHGOPMaLUs, U3NOXEHHAsi B HacTosILLEeM JOKyMeHTe, Obina cobpaHa nM3 UCTOYHMKOB, koTopble BaHk COKO3 cumTaet
HagexHbiMu, BaHk COKO3 He gaeT rapaHTVMin OTHOCUTENBHO MX TOYHOCTM UMW NONHOTLI. [py NPUHATAM MHBECTULMOHHOIO PELLIEHNsi UHBECTOPaM
cnegyeT nNpoBecTuM COBCTBEHHBIN aHaNMM3 BCEX PUCKOB, CBA3AHHbIX C MHBECTMPOBAHMEM B LieHHble Oymarn. baHk COKO3, ero pykoBoacTeo,
npeacTaBuUTENW W COTPYAHWKM He HeCcyT OTBETCTBEHHOCTM 3a INbOoM NpsiMOM MMM KOCBEHHbIN Yyliepb, HacTynuBwMA B pesynbraTe
UCMoMb30BaHUsi UHOPMALIMUN U3TIOXKEHHOW B HACTOSILLIEM JOKYMEHTE.

BaHk COKO3 u cBsi3aHHblE C HMM CTOPOHbI, AOMMKHOCTHbIE NMULUA W/MnNn COTPYAHWKM BaHka n/unu cBa3aHHble C HUMUW CTOPOHbI MOTYT BNajeTb
OOMsIMK KanuTana KOMMnaHuiA Unu BbINOMNHATL YCIyrn Anst O4HOW Mnu BorbLUEro Yncna KoMNaHui, ynoMsiHyThIX B HACTOSILLIEM OOKYMEHTE, u/unm
HamepeBaloTcs NpuobpecTn Takue JONW kanutana wwnu BbiNOMHSATL NGO HamepeBaThbCsl BLIMOMHATL Takue ycnyrv B Gyayliem (C y4yeTom
BHYTpeHHMX npoueayp banka COKO3 no nsbexaHuio KOHPONMKTOB MHTepecoB). bank COKO3 n cBA3aHHbIE C HUM CTOPOHBLI MOTYT AEACTBOBATH
U1 yxxe AeNCTBOBarM Kak Aunepbl ¢ LeHHbIMU Bymaramu unv apyruMu (ouHaHCOBBLIMU UHCTPYMEHTaMM, YKa3aHHbIMU B HACTOSILLEM JOKYMEHTE,
UMK UeHHbIMK Bymaramu, nexalummm B OCHOBE Takux (DMHAHCOBbLIX MHCTPYMEHTOB WUINW CBSI3aHHbIMU C BbllleyKkasaHHbLIMU LieHHbIMK Gymaramu.
Kpome Toro, baHk COKO3 MoXeT MMeTb Unu yxe nMen B3avMOOTHOLLEHUS, UMW MOXEeT NpeAoCTaBnsaTb UMK YKe NpefocTaBnsan MHaHCOoBble
yCnyr yYMnOMSHYTbIM KOMMaHusIM (BKMoYasi WMHBECTUMUMOHHblE OaHKOBCkue Yycnyru, OHAOBbLIN pblIHOK U npodee). bank COKO3 moxet
“cnonb3oBaTh MHCOPMaLMIO U BbIBOAbI, NPEACTaBMNEHHbIE B HACTOSILLEM [OKYMEHTE, 40 ero nybnukauum.

Bce BblpaXXeHHble OLEeHKN U MHEeHUdA, npeactaBfieHHble B HaCTodAWeM OOKYyMeHTe, OTpaXakT WCKNKYUTENIbHO JIMYHOE MHEeHue Kaxgoro
aHannTuka, 4YaCTM4YHO UM NOJNTHOCTbLKO OTBEYaKLlero 3a cogepxxaHme JaHHOro JOKyMeHTa

Mo Bonpocam npoBegeHus onepauumm ¢ LeHHbIM1 Bymaramu obpalyartech B 0TAeN KnNneHTckoro obenyxusanus: (095) 729-55-00

Fixed Income Daily Guide, 1 aekabpsa 2006 r. 13
baHk COIO3



