Fixed Income Daily

12 pekabps 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 372.8 388.0 3925 532.6
Mibor 1 an. 5.53 5.11 8.40 497
Libor 6m 5.36 5.32 5.35 47
Euribor 6m 3.78 377 373 2.64
Craeka Fed Funds 5.25 5.25 5.25 4.25
Craska ELIB 3.50 3.50 3.25 2.25
Kypc LIB USD/RUR 26.2977 26.2356 26.3147 28.7825
Kypc EUR/USD 13237 1.3203 13155 1.1840
Honrosbie pbIHKW

TTokasatens TTocn.  Tipea. Hay.mec. Hau. roaa
10Y UST 4520 4.546 4.523 4.395
Rus'30 113.780 113.752  113.100 112.75
MHaekc EMBI+ 184 183 198 245
MHaexc EMBI+ Rus 103 115 118
MHaekc RCBI-c 146.06 145.97 145,58 134.29
Mockea 39 6.75 6.72 6.81 6.72
Fasnpom A6 6.68 6.72 6.74 6.97
023 46018 6.53 6.54 6.60 6.81
ToBapHLIE U (POHAOBLIE PLIHKU

TTokasartens Tlocn.  Tipea. Hay.mec. Hau. roaa
MHaexc Dow Jones 12328.48 12307.49 12086.50 10717.50
MHaekc PTC 1838.61 1850.69 1590.33 1125.60
Oil Brent 61.36 6175 60.61 58.70
Gold 62640 62640 602.30 514.50
CeropHaWHAS CTATUCTUKA

TTokasarens CtpaHa Tlepuoa  Bpemsa  TlporHos
MHaekc HacTpoeHuit ZEW Tepmarus  aexabpe  13.00 MCK -25.0
Toproeerii 6anaHc CWA  oktabpp 16.30 MCK  -63.0
®epepanbHeIl 6roaxet CLLIA Hos6p  22.00 MCK  -73.0
PeweHue FOMC CLIA 2215 MCK  5.25%

O6pem omroseix 3amacos CIIA BrIpoc B OKTAOpe
Ha 0.8%, oxxngaacst poct Ha 0.6%

@uHaHCOBasl CTAaOMABHOCTh €BPO3OHBI BBIPOCAQ,
pucku coxpaunsiorcs — ELTb

S&P nosricuao peritunr Cypunama ¢ «B-» 20 «B»,
0aarogapst ycMAMAM BJacTell IO IIOTAIIeHNIO
00sI13aTeABCTB

OpranmsaTopel ~ CHU3MAM  «IIOTOAOK»  CTaBKU
KyIIOHa II0 3-My U 4-My BBIIyCKaM AVKONAa c¢
7.05-7.30% u c 7.60-7.85% a0 7.05-7.20% u c 7.60-

7.70% cOOTBETCTBEHHO
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PbIHOK BHELWWHUX JOMros

ba3oBble akTMBbl HEMHOrO MOAPOCHN B pamkax MO3UTUBHOM KOppEeKLun nepen CerogHsILHUM
3acepaHvem no ctaske FOMC. [aHHble no ctaTUCTUKe Takke okasanu HebOomnblUy MOAAEPXKKY,
MOCKOJTbKY CHVDKEHME ONTOBbIX Mpofax B okTAbpe Ha 0.5% Ha doHe pocTa ONTOBLIX 3anacoB Ha
0.8% roBopuT O TOM, YTO amepuKaHCKME TOProBble OpraHM3auun UCMbITbIBaNM 3aTPyOHEHUSA CO
cObITOM TOBaApOB B OCEHHME MECSLbl, OTpaXasi CHKEHNE NOTPeOUTENbCKON aKTUBHOCTU. TeM He
MeHee, A0X0AHOCTb MHAMKaTMBHbLIX 10Y UST octaeTtcs Bbille ncuxonorndyeckon otmetkn 4.50%, n
HbIHeLWHU anana3soH 4.50-4.75% mbl cuntaem cnpaBeanvBbIM Npu coxpaHeHun ctaskm Fed Funds
Ha Tekywem ypoBHe (5.25%) oo BToporo kBaptana 2007 roga. [Noatomy cerogHsllHee 3acefjaHune
FOMC, ckopee Bcero, He NPUHECET CIOPMNPU30B, N OCHOBHOE BHUMAaHWE pbiHKa ByaeT HanpaBneHo
Ha daHHble N0 PO3HWMYHbIM npoaaxam u ueHam CLUA 3a HOA6pb, KOTOpble BLIXOOAAT B Cpeay U
NATHULY COOTBETCTBEHHO. B LlenomM oXxugaem CHUXeHMEe BONaTUIbHOCTM M KOHCONMMOAUMIO pbiHKA.
EBponenckme pgonrn BTOPOWM OeHb MPOAOSKAKT MageHne nog AencTBMEM HOBOCTENM U3
BenvkobpuTaHuu, roe cHoBa OLLYLLAETCS LLIEHOBOE AaBIIEHNE Ha PbIHKE XUIbsl, @ TakkKe KECTKOro
ToHa npeactasutenen ELIE nocne 3acepganuns B 4eTBepr, rge ObINO NPUHATO peLLEHNEe MOBLICUTL
npoueHTHyto ctaBky o 3.50%. Ha Haw B3rmag, ctpaTterns Ha nokynky cnpaga mexay 10Y UST un
2Y Bunds siBnsieTca 0THOCUMTENBHO KOHCEPBATUBHOWM, HO ONpaBAaHHON.

BbicokogoxoaHble OOMrM pasBrBalLUXCA CTpaH pacTyT OGrarogaps >KemnaHuio WMHBECTOPOB
[OBECTU CPELHIO rofoBYy MPUBLINBHOCTL BIIOXKEHWI B CEIMEHT 0 ABY3HA4YHOW umudpbl (Moka ¢
Havana 2006 roga aToT nokasatenb no uugekcy EMBI coctaBun 9.7%). Moatomy Mbl Habnoganu
MOBLILLIEHHYIO MOKYNaTeNbHY0 aKTUBHOCTb B KpeamTax C BbICOKOW B3TOW, TakMx Kak ApreHTUHe u
OkBagope, KOTOpble C Havana roga npuHecnun nHeectopam okono 45% u 10% COOTBETCTBEHHO.
MexayHapoaHble MHBECTOPbI MOCTENEHHO CMSArYalT OTHOLLEHWE K HOBOMY Npe3naeHTy OKBagopa,
KoTopbIi noobewtan ObiTb He TakMM CypOBbIM K HedTAHbIM KOMMaHMAM, Kak npegnosaranocb
paHee. [Noatomy nocrne rnybokoro npocegaHus (novtn Ha 13 curyp 3a nocnegHue fBe Hedenu
nepen BOCCTAHOBIIEHWEM) MHOMKATUBHblIE Oymarn OkBagop’30 Byepa Bbipocny Ha 150 6.n. no
ueHe. TeM He MeHee, Mbl COXpaHsieM Hally HeraTUBHYK OLEHKY MEpPCMneKTMB eBpoobnvrauuii
CTpaHbl 1 BMIOXEHWSI B HUX CYMTAEM KpanHe puckoBaHHbIMKU. Camoe cunbHOe NpOoABMKEHME BYepa
OTMeYarnochb B MHAMKATMBHbLIX Oymarax ApreHtuHbl 2033 roga, kotopble npubasunm cpady 300 6.n.
Mo LieHe, COKpaTMB JOXOAHOCTb Ha 27 6.n. CTpaHa 4YeTBepTbIv rog NoAapsd 4EMOHCTPUPYET POCT Ha
ypoBHe 9%, 4TO, NO-BUANMOMY, BOOXHOBNAET (PUHAHCOBOE COOOLLECTBO Ha MHBECTMUUN. B Lenom
HacTpoeHnss Ha pbliHke EM ocTawTca MNO3UMTUBHBIMU, U, YYUTbIBAsi HECKOSIbKO CYyOBEKTUBHBIN
XapakTep MOKYMOK B KOHLE roda, Cepbe3HblX PUCKOB B CErMEHTe He BMAMM B Onvbxanwmne OHW.
OxupgaHua cerogHswHero 3acegaHns FOMC  cHu3uNM  akTMBHOCTb TOProOB, XOTS HUYEro
CYLLLECTBEHHOIO A5l PUCKOBOrO CEKTopa He oxupaem. VIHBecTopbl ¢ 60NbLIMM BHUMaHWE crnegat
3a cyabbon neperosopoB no Typuun. Mo-BMAMMOMY, HUKAKMUX CYLLECTBEHHbLIX (DAaKTOB 4O caMMuTa
B KOHLIe HeJenun He NosIBUTCH, MO3TOMY OXMAAeM COXpaHEHUE YMEePEHHOW OUHAMUKN N0 TypeLKnm
eBpoobnuraumam.
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WToru ToproB rocygapcTBeHHbIMU py6reBbiMU 06nuraumamm

Amuccua KynoH [ata noraw. Oopauus O6bem, MnH. LUeHa W3m. Jox. Uam. [Oarta
RU25057 7.4 20.01.2010 2.79 40 817 103.75 | -005 | 621 | 0.02 | 11.12.2006
RU25058 6.3 30.04.2008 1.33 40 655 100.63 | -0.17 | 595 | 0.13 | 11.12.2006
RU26198 6 02.11.2012 5.10 48 100 97.90 | 005 | 644 | -0.01 | 11.12.2006
RU27025 7 13.06.2007 0.49 25 806 100.40 | -0.07 | 529 | 0.13 | 11.12.2006
RU27026 75 11.03.2009 2.10 15 108 101.25 | 0.00 | 6.11 0 30.11.2006
RU46001 10 10.09.2008 0.94 58 841 104.00 | -0.01 | 5.95 0 11.12.2006
RU46002 9 08.08.2012 4.03 62 000 109.99 | -0.01 | 6.28 0 11.12.2006
RU46003 10 14.07.2010 2.55 37 298 11093 | 0.03 | 615 | -0.01 | 11.12.2006
RU46014 9 29.08.2018 5.48 58 290 109.45 | 0.00 | 6.42 0 11.12.2006
RU46017 8.5 03.08.2016 6.48 79 995 106.40 | -0.10 | 6.52 | 0.01 | 11.12.2006
RU46018 9.5 24.11.2021 8.54 53 982 111.90 | 0.09 | 652 | -0.02 | 11.12.2006
McTouHuk: Reuters

UTorm Topros permoHanbHbIMU pyGneBbIMU 06Urauusamm
Amuccusn KynoH [arta noraw. Oiopauynsn O6bem, MmnH. LUena W3m. Oox. Usm. [Oara
Mockea 29 10 05.06.2008 1.41 4991 999 -198 1032 151 11.12.2006
Mockea 31 10 20.05.2007 0.43 4333 101.6 0.8 639 -1.98 11.12.2006
Mockea 36 10 16.12.2008 1.82 3903 108.1 0 577 0 04.12.2006
Mockea 38 10 26.12.2010 3.33 5 000 11255  -0.05  6.53  0.02  11.12.2006
Mockea 39 10 21.07.2014 5.58 8763 109.75 015  6.75  0.03  11.12.2006
Mockea 40 10 26.10.2007 0.85 3375 103.75 0 567 -0.02 06.12.2006
Mockea 41 10 30.07.2010 3.07 4483 108.05 02 653  -0.07 11.12.2006
Mockea 42 10 13.08.2007 0.88 2814 105.2 0 216  -0.03  14.09.2006
Mockea 43 10 17.05.2008 1.37 5000 107 0 499 -0.01 04.12.2006
Mocksa 47 10 28.04.2009 2.15 5 000 107.95 0 592 0 06.12.2006
Benrop4 8.38 10.11.2010 3.37 2000 1016 005  7.85 0.3 11.12.2006
BonrorpO61 12 17.06.2010 1.77 700 105.57 0 809 -0.01 08.12.2006
BonrorpO6n 11.99 11.06.2009 1.38 600 104 0 841 -0.01 08.12.2006
BopoHex062 13 18.06.2009 2.16 500 111 0 749 0 01.12.2006
BopoHex06n 13 15.12.2007 0.96 600 105.3 0 771 -0.01 01.12.2006
NpkOBn31-1 9.5 17.12.2009 1.48 1500 101.25 0 8.4 0  05.12.2006
NpkOBn31-2 8 23.10.2008 1.09 720 100 0 798 0 05.12.2006
KanyxO6n 10 24.12.2007 1.04 300 101.6 0 753 0 14.11.2006
Kapenus 8.4 02.06.2010 2.77 500 100.05 025 817 0.1 11.12.2006
KOMMW 58 06 14 24.12.2007 0.96 500 106.1 0 6.96 0.1 11.12.2006
KOMM 68 06 13.5 14.10.2010 3.14 700 116.2 0 724 -001 11.12.2006
KOMMW 7& 06 10 22.11.2013 4.81 1000 109.42 448  8.19 0.9  11.12.2006
Kupos 1 06 8.39 22.12.2008 0.99 400 100.56 0 805 0 08.12.2006
KpacHoaKp 10 15.05.2007 0.44 1000 101.17 0 724 -0.01 06.12.2006
KpacHsipKp3 7 01.10.2008 1.25 3000 99.54  -0.01 712 0.01 11.12.2006
NeHO6-306 13.5 05.12.2014 5.39 1300 128.55 0 751 -0.01 01.12.2006
NunewO6n 28 7.95 19.07.2011 3.17 1500 100.5| -0.34  7.94 011 11.12.2006
Moc.o6n.48 11 21.04.2009 2.11 9 600 109.4 0 6.82 -0.01 07.12.2006
Moc.o61.58 10 30.03.2010 2.20 9000 107.11  -0.01  6.87 0 11.12.2006
Moc.o6m1.68 9 19.04.2011 3.69 12 000 10755 -0.05  7.05| -0.02  11.12.2006
Hwxropo6 28 10.24 02.11.2008 1.10 2 500 10345 011 7.06)  0.09  11.12.2006
Hoecu606n3 9 15.12.2009 1.88 2 500 10158  1.08  7.58 -0.59  11.12.2006
CamapO6n 2 6.82 09.09.2010 3.32 2000 98.7 0 742 0  27.11.2006
TeepO6n 062 7.95 30.11.2008 1.85 800 100.25 0 804 0  08.12.2006
Tomck.06-3 10 13.10.2007 0.82 600 101.04 0 889  0.04 08.12.2006
Tomck.06-4 8 09.11.2009 2.23 900 99.5 0 757 0  07.12.2006
Tyno6n 8.5 28.06.2009 2.30 1500 102.7 0 753 0 06.12.2006
XabapoBck6 8 24.11.2009 1.79 1000 100.75 01 738  0.06 11.12.2006
Yysatuus 58 7.85 05.06.2011 3.88 1,000 101.8 0 751 0  08.12.2006
SAkyT-05 06 8 21.04.2007 0.35 800 101.5 11| 378  -3.24 11.12.2006
SAkyT-06 06 10 13.05.2010 2.49 2000 107.35 021 7.28  -0.09  11.12.2006
SAkyT-10 06 12 17.06.2008 1.38 800 105.97 0 801 1.07]  11.12.2006
AHAO-1 06 10 03.08.2008 1.52 1800 104.9 0 6.9  -0.01 08.12.2006
SApO6n-02 12.78 03.07.2007 0.55 1000 102.55 0 828 -0.02 07.12.2006
SAp0O6n-04 10.5 26.05.2009 2.24 1,000 106.9 0 731 -0.01 08.12.2006
ApO6n-05 8.5 19.04.2011 2.90 762 98.65  -0.07| 813  0.03 11.12.2006
BapHayrn 01 13 14.12.2006 0.03 200 100 0 13.38  -0.07 04.12.2006
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Bonrorp 01 9.7 17.07.2008 1.48 450 102.75 -0.05 7.76) 0.1 11.12.2006
KasaHb0206 10 11.04.2007 0.33 1000 100.74 0.09 7.91 -0.31 11.12.2006
KpacHfipck 58 8.5 18.10.2008 1.74 1000 101.6 1.5 4.91 -3.15  11.12.2006
Hoscunb 206 12 07.12.2006 0.03 1500 100.1 0 0 0 27.11.2006
Yda-200406 10.03 03.06.2008 1.41 110 103.4 -0.07| 7.69 0.05  11.12.2006

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 0.10 10 000 100.35| 0 | 4.59 | -0.09 |11.12.2006
lasnpom A4 8.22 10.02.2010 2.79 5000 1043 | -01 | 68 | 0.04 |11.12.2006
lasnpom A5 7.58 09.10.2007 0.82 5000 10125| 0 | 6.08 | 0 |07.12.2006
la3npom A6 6.95 06.08.2009 242 5000 100.9 | 0.1 | 6.68 | -0.19 |11.12.2006
PXX0-02 7.75 05.12.2007 0.98 4000 1015 | 0 | 6.24 | -0.01 |06.12.2006
PXXO-03 8.33 02.12.2009 2.70 4000 103.94 | -0.01 | 696 | 0 |11.12.2006
PXK[1-04 6.59 14.06.2007 0.51 10 000 10025| 0 | 647 | 0 [05.12.2006
PXK[-06 7.35 10.11.2010 3.46 10 000 101.5 | -0.01 | 7.02 | -0.09 |11.12.2006
®CK EQC-01 8.8 18.12.2007 0.99 5000 1021 | 0 6.3 | -0.44 |01.12.2006
dCK E3C-02 8.25 22.06.2010 3.03 7 000 103.45| -0.1 | 7.19 | -0.03 |11.12.2006
®CK EQC-03 7.1 12.12.2008 1.91 7 000 100.1 | 0.01 | 7.17 | -0.02 |11.12.2006
Bantukal 8.75 20.11.2007 0.92 1,000 101.09 | 0.39 | 7.66 | -0.45 | 11.12.2006
NeroaHepr01 10.25 19.04.2007 0.35 3000 100.48 | -0.02 | 8.96 | 0.05 |11.12.2006
MeradoH2 9.28 11.04.2007 0.36 1500 101.05| 0 | 6.05 | -0.03 |30.11.2006
MeradoH3 9.25 15.04.2008 1.29 3000 1027 | 0 | 722 | 0 |07.12.2006
MsTepoukad 11.45 12.05.2010 2.93 1500 109.55 | 0.15 | 8.35 | -0.05 | 11.12.2006
Nstepoukad2 9.3 14.12.2010 3.31 3000 103.45| -0.3 | 8.44 | -0.02 |11.12.2006
PycAnd-2s 8 20.05.2007 0.49 5000 9999 | 0 | 817 | 0 |21.11.2006
PyccHedTs 9.25 10.12.2010 1.81 7 000 99.8 0 | 958 | 0 |06.12.2006
CAHOC-02 10 10.11.2009 0.90 3000 13.11.2007 | 105 | -0.35 | 4.27 | 0.2 |11.12.2006
CeaCrarb-1 8.1 28.06.2007 0.59 3000 100.8 | 0 | 6.67 | -0.01 |16.11.2006
CrpTpras01 9.6 25.06.2008 1.41 3000 101.07 | -0.08 | 9.03 | 0.06 |11.12.2006
ABTOBA32 9.2 13.08.2008 0.18 3000 14.02.2007 | 100.05 | -0.1 | 8.97 | 0.59 |11.12.2006
ABTOBA33 7.8 22.06.2010 0.53 5000 26.06.2007 | 99.75 | 0 | 8.45 | 0.01 |07.12.2006
BaHkCOK301 9.25 24.04.2008 1.29 1000 101.85| -1.65 | 7.52 | 0.8 |11.12.2006
BonTen2 13 30.11.2010 1.98 1,000 02.12.2008 | 101 | 0.15 | 7.79 | -0.09 |11.12.2006
BonTen3 8.5 30.11.2010 2.68 2300 102.8 | 04 | 7.68 | -0.8 |11.12.2006
Fa3duH 8.49 08.02.2011 1.11 5000 12.02.2008 | 99.99 | 0.03 | 8.66 | -0.03 |11.12.2006
Ooporo6ysx1 11.06.2008 #3HAY! #3HAY! 100 0 |98 | 0 |29.11.2006
NxABTO-01 10.7 14.03.2007 0.25 1200 99.8 | 0.05 | 11.7 | -0.21 |11.12.2006
WHnpom 02 10.7 15.07.2010 0.58 1000 19.07.2007 | 101.3 | -0.2 | 8.58 | 0.35 |11.12.2006
WHnpom 03 10.7 18.05.2011 0.45 1300 23.05.2007 | 101 | -0.05 | 8.82 | 0.42 |11.12.2006
Kamaz-®uH2 8.45 17.09.2010 1.69 1500 19.09.2008 | 100 0 | 861 | 0 |29.11.2006
HKHX-04 9.99 26.03.2012 2.08 1500 30.03.2009 | 104.39 | -0.01 | 7.93 | -0.08 |11.12.2006
OMK 1 9.2 12.06.2008 1.44 3000 101.5 | -0.21 | 8.28 | 0.15 |11.12.2006
MUT-MHB-02 1 23.03.2009 2.46 1500 100 0 1 0 |28.09.2006
POCBAHK-1 9.25 15.02.2009 0.18 3000 14.02.2007 | 100.45| 0 | 6.63 | -0.05 |11.12.2006
Poccenxo3b 75 04.06.2008 1.43 3000 10025 0 | 721 | 0 |06.12.2006
Poccenxosb 38 7.85 16.02.2011 3.60 7 000 101.8 | 0.05 | 7.55 | -0.01 [11.12.2006
PyccHedTs 9.25 10.12.2010 1.81 7 000 99.8 0 | 958 | 0 06.12.2006
PycCrang-4 8.25 03.03.2008 1.17 3000 99.85 | 0.3 | 854 | -0.22 |11.12.2006
PycCraHa-6 7.6 09.09.2010 0.45 5000 15.03.2007 | 99.9 0 | 809 | 0 |03.10.2006
Cw6Trk-4 12.5 05.07.2007 0.54 2000 102.85| -0.1 | 7.34 | 0.16 |11.12.2006
Cu6Tnk-5 9.2 25.04.2008 1.31 3000 101.95| 0 | 7.81 | 0 |11.12.2006
C6Trk-6 7.85 16.09.2010 1.68 2 000 18.09.2008 | 100.15| 0 7.9 0 |05.12.2006
COKABTO 01 12 24.04.2008 1.29 1100 99.76 | -0.14 | 12.54 | 0.12 |11.12.2006
T Koneitka 28 8.7 15.02.2012 2.01 4000 18.02.2009 | 99.3 0 | 937 | 0 [11.12.2006
TMK-02 10.09 24.03.2009 0.29 3000 27.03.2007 | 100.99 | 0.01 | 6.59 | -0.08 |11.12.2006
TMK-03 7.95 15.02.2011 1.14 5 000 19.02.2008 | 100.32 | -0.13 | 7.79 | 0.12 |11.12.2006
yamHN 9.5 01.09.2008 1.61 1500 100 | -0.1 | 9.81 | 0.04 |11.12.2006
YpanCsal4 9.99 01.11.2007 0.87 3000 102.2 | -0.05 | 7.5 | -0.01 |11.12.2006
YpanCsal5 9.19 17.04.2008 1.30 2000 101.9 | 0 | 7.81 | -0.01 |08.12.2006
YpanCealH7 13.03.2012 #3HAY! #3HAY! 17.03.2009 | 1011 | 0 8 0 [11.12.2006
FOTK-02 . 10.5 07.02.2007 0.16 1500 100.35 | -0.03 | 8.22 | 0.16 |11.12.2006
FOTK-03 . 10.9 10.10.2009 0.80 3500 09.10.2007 | 102.05 | -0.03 | 8.42 | 0.03 |11.12.2006
tOTK-04 10.5 09.12.2009 1.59 5 000 10315/ 0 | 828 | 0 |06.12.2006
AnamaHT 28 11.25 20.05.2010 0.46 2000 24.05.2007 | 99.86 | 0 |12.07| 0 |06.12.2006
Amypmetann 9.8 26.02.2009 1.99 1500 101.65 | -0.15 | 9.15 | 0.08 |11.12.2006
BaroHmalu 13,5 19.06.2008 1.35 300 104.65 | -0.94 | 9.75 | -0.15 |11.12.2006
FnMocCrpoi 28 11.5 17.03.2011 0.75 4000 20.09.2007 | 100.8 | -0.06 | 10.61 | 0.08 |11.12.2006
rT-Tau 3 10.45 18.04.2008 1.28 1500 100 0 | 107 | 0.04 |11.12.2006
Avkasi Opxuaes 11.3 09.04.2009 0.33 1,000 12.04.2007 | 100.2 | -0.1 | 11.09 | 0.33 |11.12.2006
KyibbilweBasoT 28 8.8 04.03.2011 3.55 2000 100.3 0 8.9 0 |08.12.2006
NagepHa 11.25 08.04.2010 0.33 1,000 12.04.2007 | 100.25 | -0.18 | 10.64 | 0.58 |11.12.2006
MarHuT®uH 9.34 19.11.2008 1.83 2000 101.92| 0 | 841 | -0.01 |06.12.2006
Mapra®uH 1 14.84 22.05.2008 1.35 700 101 | 0.3 |14.53 | 0.25 | 11.12.2006
Matpuua dun1 12.32 10.12.2008 0.49 1200 99.05 | 0 |14.86| 0.01 |04.12.2006
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Mupakc 11.5 19.08.2008 1.54 1000 100.95| -0.1 |10.54 | 0.06 |11.12.2006
MoHeTka 10.7 14.05.2009 0.91 1000 15.11.2007 | 99.7 0 11.33 0 |08.12.2006
OuyakoBo 2 B 8.5 19.09.2008 1.25 1500 98.55 0 9.91 0 11.12.2006
CanasatCrek2 9.28 28.10.2009 0.87 1200 31.10.2007 | 100.05 | -0.05 | 9.41 | 0.06 |11.12.2006
CamapaAsua 14 08.03.2007 0.25 350 100.35 0 12.6 | -0.02 | 07.12.2006
CaHBait 11.66 03.12.2008 0.48 1000 06.06.2007 | 100.6 | -0.1 | 10.61 | 0.22 |11.12.2006
Ceskabenb®1 12.5 06.10.2007 0.78 500 101 0.15 | 11.88 0 11.12.2006
TOM-KHura 11.35 05.02.2009 0.16 700 08.02.2007 | 100.34 | 0.29 | 9.17 | -1.94 |11.12.2006
YB3 28 9.35 05.10.2010 0.81 3 000 03.10.2007 | 100.35 | -0.15 | 9.06 | 0.2 |11.12.2006
LIHT 38 9.75 01.04.2009 2.06 700 100.3 0 9.95 0 |05.12.2006
HkoBnesckun 12 31.10.2008 0.87 1000 26.10.2007 | 99.7 | -0.15 | 12.71 | 0.19 |11.12.2006

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 0.507 2.4B BBB+ S&P 102.375| 0.00 [5.414/-0.01| 33.6 11.12.2006
Poccus'10 8.25 usbD 31.03.2010 1.672  2.2B BBB+ S&P 104.86 |-0.08 |5.317/0.04 | 63 11.12.2006
Poccus'18 11 UsD 24.07.2018 7.456 3.5B BBB+ S&P 145.75 | 0.15 |5.589|-0.01| 109.1 11.12.2006
Poccus'28 12.75 uUsbD 24.06.2028 10.466 2.5B BBB+ S&P 182.625| 0.18 |5.914|-0.01] 139.7 11.12.2006
Poccus'30 5 UsbD 31.03.2030 7.444 18.7B BBB+ S&P 113.75 | 0.05 |5.571|-0.01| 104.8 11.12.2006
MuHdunHS 3 uUsb 14.05.2008 1.384 2.7B BBB+ S&P 96.313 | -0.19 |5.688|0.16 | 78.7 11.12.2006
MuHpuH7 3 USD 14.05.2011 4.115 1.7B BBB+ S&P 90.625 | 0.13 [5.368/-0.03| 86.3 11.12.2006
MuHpUH8 3 USsD 14.11.2007 0.909 661.0M BBB+ FCH 97.25 | 0.00 |6.127/0.03 | 105.8 11.12.2006
Mocksa'11 6.45 EUR 12.10.2011 4.278 374.0M BBB+ S&P 107.76 | 0.11 |4.615(-0.03| 100.7 11.12.2006
la3npom'07 9.125 usD 25.04.2007 0.364  |500.0M BBB- FCH 101.07 |-0.01|6.045|/0.00 | 99.6 11.12.2006
"a3npom'09 10.5 uUsb 21.10.2009 2.525 700.0M BBB- FCH 113.35 | 0.02 |5.384(-0.01| 80.2 11.12.2006
lasnpom'10 7.8 EUR 27.09.2010 3.397  [1.0B BBB- FCH 111.12 |-0.02 | 4.53 |0.00| 81 11.12.2006
asnpom'13 4.505 uUsb 22.07.2013 2.641 1.0B BB FCH 97.31 | 0.01 |[5.539/0.00| 103.3 11.12.2006
asnpom'13 5.625 Usb 22.07.2013 2.397 594.2M BBB- FCH 100 0.02 [5.622/-0.01| 109.9 11.12.2006
lasnpom'13 9.625 usb 01.03.2013 4846 |1.7B BBB- FCH 120.02 | 0.04 |5.745|-0.01| 123.1 | 11.12.2006
lasnpom'15 5.875 EUR 01.06.2015 6.763 1.0B BBB- FCH 105.84 | 0.06 |5.006/-0.01 125.9 11.12.2006
"a3npom'20 7.201 USD 01.02.2020 8.671 1.2B BBB FCH 105.75 | 0.25 |6.541(-0.03| 201.8 11.12.2006
a3npom'34 8.625 uUsb 28.04.2034 12.556 [1.2B BBB- FCH 129.78 | 0.08 |6.321/0.00 | 166.8 11.12.2006
la3np6aHk'08 7.25 usbD 30.10.2008 1.777 |1.0B BB+ S&P 102.65 | 0.20 |5.736/-0.11| 107.4 | 11.12.2006
lasnpbaxk'15 6.5 USD 23.09.2015 6.731 1.0B BB+ S&P 100.5 | 0.04 [6.423 -0.01| 190.4 11.12.2006
Anpoca'08 8.125 uUsb 06.05.2008 1.335 500.0M Ba2 MDY 103.16 |-0.14 |5.728/0.10 | 116.9 11.12.2006
Anpoca'14 8.875 USD 17.11.2014 5.991 500.0M BB- S&P 115.76 | -0.10 /6.315/0.01 | 174.6 11.12.2006
CunbHedTb'07 11.5 USD 13.02.2007 0.164 400.0M BB+ S&P 100.9 | 0.03 |5.735|-0.26| 72.7 11.12.2006
CunbHedTH'09 10.75 uUsb 15.01.2009 1.859 500.0M BB+ S&P 109.69 | -0.06 |5.749/0.02| 108 11.12.2006
THK-BP'07 11 usb 06.11.2007 0.866  [700.0M BB+ S&P 104.18 |-0.08 |6.111/0.07 | 94.2 11.12.2006
THK-BP'11 6.875 uUsb 18.07.2011 3.926 500.0M BB+ FCH 103.73 | 0.03 |5.934|-0.01| 143.8 11.12.2006
THK-BP'16 7.5 USD 18.07.2016 6.908 1.0B BB+ FCH 106.43 | -0.3116.584(0.04 | 206.3 11.12.2006
EBpXona'09 10.875 usD 03.08.2009 2.293  [300.0M BB FCH 109.64 | -0.04 (6.811]/0.01| 203.6 | 11.12.2006
EspXong'15 8.25 uUsb 10.11.2015 6.455 750.0M BB FCH 102.82 | 0.09 |7.803(-0.01| 341.4 11.12.2006
MMK 8 usb 21.10.2008 1.742  300.0M BB S&P 102.28 |-0.04 |6.664|0.02 | 200.2 | 11.12.2006
HopHwukenb 7.125 uUsb 30.09.2009 2.553 500.0M BBB- FCH 102.96 |-0.01|5.955/0.00 | 141 11.12.2006
TMK 8.5 Usb 29.09.2009 2.542 300.0M B+ S&P 102.92 | 0.02 | 7.34 |-0.01| 302.8 11.12.2006
Cescrans'09 8.625 usb 24.02.2009 1.998  [325.0M B1 MDY 103.6 |-0.20 |6.822/0.09| 213.3 | 11.12.2006
Cescrans'14 9.25 USD 19.04.2014 5.498 [375.0M BB- S&P 108.85 | 0.09 | 7.65 |-0.02| 330.6 | 11.12.2006
A®K Cnc'08 10.25 uUsb 14.04.2008 1.261 350.0M B+ S&P 104.73 |-0.01 |6.476|/0.00 | 193.2 11.12.2006
A®K Cuc'11 8.875 uUsbD 28.01.2011 3.443 350.0M B+ S&P 105.25 | 0.02 |7.371|-0.01| 317.5 11.12.2006
MeradoH 8 UsbD 10.12.2009 2.718 375.0M BB- S&P 103.82 | -0.26 |6.571[0.09 | 204.6 11.12.2006
MTC"10 8.375 usbD 14.10.2010 3.343  1400.0M BB- S&P 105.76 | 0.01 |6.613/0.00 | 210.3 | 11.12.2006
MTC'12 8 UsD 28.01.2012 4.207 400.0M BB- S&P 105.42 | 0.07 |6.729|-0.02| 218.5 11.12.2006
Bbimnenk'10 8 uUsbD 11.02.2010 2.789 300.0M BB+ S&P 104.01 | 0.13 |6.568|-0.05| 201.2 11.12.2006
BbimMnenk'16 8.25 UsbD 23.05.2016 6.779 600.0M BB+ S&P 104.79 | 0.01 |7.531/0.00 | 298.2 11.12.2006
BTE'08 6.875 uUsb 11.12.2008 1.895 550.0M BBB+ S&P 102.18 | 0.02 |5.701|-0.01| 103.5 11.12.2006
BTE'11 7.5 usb 12.10.2011 4.12 450.0M BBB+ S&P 107.19 |-0.06 |5.769|0.01| 127.6 | 11.12.2006
BankMocksbl'10 7.375 uUsb 26.11.2010 3.498 300.0M BBB FCH 104.08 | 0.04 |6.193|-0.01| 164.4 11.12.2006
BaHkMocksbI'15 7.5 USD 25.11.2015 3.487 300.0M BBB- FCH 103.49 |-0.13 16.482(0.04 | 198.7 11.12.2006
Anbgab'08 7.75 usb 02.07.2008 1.441  250.0M BB- FCH 100.4 | 0.00 |7.4680.00 | 279.3 | 11.12.2006
Homoc-6aHk 9.125 uUsb 13.02.2007 0.164 125.0M B+ FCH 100.21 | 0.00 |7.595|-0.02| 257.5 11.12.2006
MpoCtbaHk'15 6.2 uUsbD 29.09.2015 3.398 400.0M BBB- FCH 100.47 | 0.07 |16.056|-0.02] 153.5 11.12.2006
MpomcBsi3ab6aHk'10 8.5 Usb 04.10.2010 3.279 200.0M B+ FCH 100.78 | 0.18 |8.251(-0.06| 379.6 11.12.2006
Poc6aHk'09 9.75 usb 24.09.2009 1.678  235.5M BB- FCH 104.17 | 0.01 |7.295|-0.01| 269.7 | 11.12.2006
MeTtpokom 9 uUsbD 09.02.2007 0.153 120.0M B1 MDY 100.25 | 0.12 |7.125(-0.79| 221.1 11.12.2006
Pycc.ct.'07 7.8 USD 28.09.2007 0.77 300.0M Ba2 MDY 100.08 | 0.00 | 7.67 [0.00 | 259.3 11.12.2006

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 10.297  533.7M BBB FCH [162.563| 0.00 | 6.001 |0.00 | 147.4 | 11.12.2006
Monblua'12 6.25 usb 03.07.2012 4.677 1.4B BBB+ FCH 105.75 | 0.19 | 5.049 |-0.04| 55.4 11.12.2006
Yunn'13 5.5 USD 15.01.2013 5.146 1.0B A2 MDY 101.625| 0.06 | 5.184 |-0.01| 71.6 11.12.2006
H0.Kopes'13 4.25 usb 01.06.2013 5.686 1.0B A+ FCH 95.25 | 0.13 | 5.122 |-0.02| 63.1 11.12.2006
IOAP'12 7.375 uUsb 25.04.2012 4.525 1.0B BBB+ FCH 108.75 | 0.00 | 5.469 |0.00| 97.8 11.12.2006
ApreHtuHa'33 Dis 8.28 usb 31.12.2033 10.609 [3.1B B+ S&P 106.25 | 3.00 | 7.69 |-0.27| 307.0 | 11.12.2006
Bpasunnua'27 10.125 usb 15.05.2027 10.57 3.4B BB 140.313| 1.00 | 6.523 |-0.07| 189 11.12.2006
Bpaaunus'40 11 usD 17.08.2040 6.057 5.2B BB 133.375| 0.50 | 6.005 |-0.06| 148.4 | 11.12.2006
Benecyana'18 13.625 usb 15.08.2018 6.956  |[500.0M BB- FCH [150.188|-0.31| 7.193 |0.03 | 265.5 | 11.12.2006
BeHecyana'27 9.25 usb 15.09.2027 10.54 4.0B BB- FCH 126.375| 1.63 | 6.849 |-0.13| 222.7 11.12.2006
MHpoHesns'15 7.25 USD 20.04.2015 6.417 1.0B B1 MDY 106.75 |-0.31| 6.2 |0.04| 168.3 11.12.2006
Konym6us'33 10.375 usb 28.01.2033 11.343 340.5M BB FCH 142 0.75 | 6.886 |-0.05| 226 11.12.2006
MaHama'27 8.875 usb 30.09.2027 10.899 [975.0M BB+ FCH 128.25 | 0.00 | 6.398 |0.00 | 178.1 | 11.12.2006
Mepy'33 8.75 usb 21.11.2033 12.487 1900.0M BB+ S&P 131.5 -0.25)|6.304 |0.01| 168.6 11.12.2006
Typuus'15 7.25 usb 15.03.2015 6.289 2.2B Ba3 MDY 104 0.13 | 6.611 |-0.02| 209.4 11.12.2006
Typums'30 11.875 usbD 15.01.2030 10.362  [1.5B Ba3 MDY |153.875| 0.19 | 7.096 |-0.01| 245.6 | 11.12.2006
YkpaunHa'13 7.65 usb 11.06.2013 5.286 270.1M BB- S&P 108 |-0.13|6.137 |0.02| 164.6 11.12.2006
Ypyrsan'33 7.875 usb 15.01.2033 11.814 [1.1B B+ S&P 111.5 | 0.25 | 6.916 |-0.02] 229.3 11.12.2006
PunmnnuHbl'25 10.625 usb 16.03.2025 9.751 2.0B BB FCH 142.625|-0.13 | 6.578 | 0.01 | 202.4 11.12.2006
OkBagop'30 10 UsD 15.08.2030 7.717  2.7B CCC+ S&P 89 1.50 111.481/-0.23| 685.6 | 11.12.2006
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 COBCTBEHHBbIN aHaNMM3 BCEX PUCKOB, CBA3AHHbIX C MHBECTMPOBAHMEM B LieHHble Oymarn. baHk COKO3, ero pykoBoacTBso,
npeacTaBuTENM W COTPYAHWKM He HecyT OTBETCTBEHHOCTM 3a IbOoM NpsiMOM MMM KOCBEHHbIN Yyliepb, HacTynuBwMA B pesynbTaTe
UCMOMb30BaHUsi UHOPMALIUUN U3TIOXKEHHOW B HACTOSILLIEM JOKYMEHTE.

BaHk COKO3 u cBsi3aHHblE C HMM CTOPOHbI, AOMMKHOCTHbIE NMULA W/MnNn COTPYAHWKM BaHka n/unu cBasaHHble C HUMU CTOPOHbI MOTYT BNageTb
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 Men B3avMOOTHOLLEHUS], UMW MOXEeT NpeAoCTaBnAaTb UMK YKe NpefocTaBnsn hMHaHCOoBble
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
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