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KPEOUTHDbIE CMPEAbI PA3ITNYAIOTCA B
3ABUCUMOCTU OT PbIHKOB U BAJIOT

OTHOCUTEJIbHAA CTOUMOCTDb OMNPEAOENAETCAHA
CNMPEOAMM

» OndA NPABUINIbHOINO CPABHEHUA KPEOUTHBIX

CNPEOQOB HEOBXOOUMO NEPEBECTU UX B OOHY
BANIOTY

> ONnA NEPEBOAA UCTOJb3YIOTCA BA3OBbLIE KPOCC

>

BAJTIOTHbLIE CBOINbI

BA30BbIV CNPEQ ONPEOENIETCA PbIHKOM U
OTPAXAET CIMNPOC HA KPEOUTbI B PA3JIUYHbIX
BAJTIOTAX
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T 00 Views - 94 Actions ~ Cross Currency Basis Spreads
Date [WEVPIPOCHE] ~m1VYear m3Vear m5Vear @10 Year Side Mid |
Cross Currency Basis Swap Spreads Quoted Vs H IR 1 Year |z
5 7 | Currency]l  Spreads

______________________ | B AUD 21.38
| m CAD -9.75

CHF -18.00
(;o'ls.s;(g;rrrency Basis Spreads: Mid EUR '13.40 |
M 10 Year = =010
___________________________________________________________________________________________________________________________________________ B HKD -9.00§
" " " .» ™ HUF N.A.|

4 mILS -31.74

“~'m JPY -28.25

---------------------------------------------------------------------------------------------------------------------------------------------- B KRW -76.75
m MXN 91.07

B MYR -90.00

-------------------------------------------------------------------------------------------------------------------------------------------- B NOK -15.60
W NZD 17.75

B PKR N.A.

e RUB -225.00
o ER RUB W SEK -10.00

| 11) Summary View| 12) Term Structure View' "13) Historical Spread View'
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ASW <GO>

baHk nony4aeT KynoHbl
+ HayanbHbIXN NNaTex
6.605% EUR

bBaHK oTaaeT KynoHbl
Fix 6.605% EUR

Bank nnatut 3M Libor

<€

baHk nony4aer
Float 6M EURIBOR + 495

BaHk nnatut
Float 6M EURIBOR + 495

baHk nony4vaer
Float 3M LIBOR + 520

>

G

Fixed Income
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GAZPRU 6.605 02/13/18 Corp Yield and Spread Analysw
L 00 Buv. L. 08 Sell | )

[] -

) Pricing 3 Yield & Spread 4 Graphs 5 Descriptive

GAZPRU 6.605 02/13/18 ( XS0327237136 ) Risk & | Maturity 0AS
SWECLN 507.381 [SRRVERNENOBL 0 %, 17 #164  |aliMod Duration | 2.727 2.795
Price T 15:12:10 o Risk @ Convexity 2.993 3.067
Yield Wst |x Ann |01 Rl 1ooofl 299 307
Wkout 02/13/2018 @ 100.00 Maturity Benchmark Risk 2.906 2.905
Sl 11/28/14|& | 11/28/14|@. Risk Hedge 1,030 M 1,055 M

Proceeds Hedge 1,080 M

Spread Yield Calculations Invoice |a

11) G-Sprd Street Convention Face 1000}
1) I-Sprd Equiv BB /Yr Principal 1,045,130.00
13) Basis Mmkt (Act/ EEED) I Accrued (288 Days) 52,116.16

14) Z-Sprd E Total (EUR)
15) ASW Current Yield 6.320

16} 0AS

H XCCY | 353-SWRN
Eurc: Swaps Curve (545) Currency Pair EUR/ [E

"~ Spread’ Term! Rate (%) Security ® Fixed Cpn Eqv 6.517 % 0-799%6

+478.0 3yr R EUSA3

+476.6  3.22yr 0.272 1-Sprd (Interpolated) I
+471.5 4yr 0.323 |48

G-Sprd = Curve 125
ASW (5208 Deurve 523
Bench Sprd QAT 0 5 11/15/17
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) Vie 74 ACTIC 69) Relp . < ding/fSeread-Matri
i~ i bl

My Config B Conversion T(pe: [P

CHF [z JPYla|  GBPla CAD|g|  1iKDja  NZD

1{YR
2|YR 0.00
3|YR 0.00
5|YR 0.00
7\YR |& C.00

02/13/18 |g| 484.00

11/26/34 |

eque Qtrly|g| SemiAnn Qtrly Qtrly Qtrly|gl SemiAnn Qtrly Qtrly
onvert to spreads (bp UsD eque Qtrly
s D D - ) D' JF D GBP D' CAD ) D D ) )
R 0
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GAZPRU 6.605 02/13/18
Bond  GAZPROM (GAZ CAPITAL SA)

J) Cashflow ) Relative Value 4 Deal Summary

1) Pricing

Clean Price

Currency
EUR

Cross-currency Spreads

" Curve Details
=] UsD swaps(30,
ECSE LR curo (vs 3M Euribor)
S 2] ceP Swaps vs 3 Months
AUD __ |al
Y |l

HKD | i0] Hong Kong Dollar

Currency

550

560

3,
o
[=]
A

ASW Spread (bp)

Curve [Details

ASW Spread

5 Actions
Cusip EG9438144

-

6) Data & Settings -

Asset Swap Calculator

T) Swap Detail (SWPM)

1

104.5130

Ejoe] AUD 3M
Eli] IPY 3M

Bond Currency

EUR

Tndex
EUROOGM

Index
US0003M
EUROO3M
BPOOO3M
ADBB3M

\\\\\

HIHDO3M

~ Track

¢ -Annotate

\ - Zo0m

Pay/Reset Freq!

SemiAnnual

Pay/Reset Freq!

Quarterly
Quarterly
Quarterly
Quarterly
Quarterly
Quarterly

FX Rate

0.799699
1.000000
1.262220
0.682645
0.006796

0.103131

526.0
574.6
462.4
525.6
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GAZPRU 5.092 11/29/15 N el ld  99) Feedback Comparable Bond Analysis
100.947/101.368 4.110/3.678 BGN@ 17:04 TV BT XS TR S e Y

1 Spread Analysis ) Bond Data

3) View Issuer Bonds 4) Edit Filters 5 Edit Columns W Calc Mode - oM |

Comparable Bonds View

" [Security 1 Time 'Src M Durl/Xccy ASW' Price! Yield Curr | Sprd/G-Sprd|Z-Sprd ' I-Sprd|  ASW CDS Ba:
C | USD]

17:40:23 |BGN 5.29 449| 93.84| 4.76 EUR 456 454 425 424 401 -24
17:04:56 |BGN 5.63 455 98.67| 6.74\USD 450 476 475 467, 455 -70

B) GAZPRU 3.6 02/21
) GAZPRU 6.51 03/22

Avg of Comparables @ 2.94 435 4.94 419 445 426 424 417, -59
11) GAZPRU 8 %s 02/15 2 6 17:40:26 |BGN .19 366| 100.83| 3.44 EUR 351 347 333 326/ 347 -29
12) GAZPRU 5 & 06/15 2 ©17:40:24 |BGN .50 357| 101.13| 3.50 EUR 352 352 335 332 340 -30
1) GAZPRU 4.3 11/15 2 ©|1/7:05:00 |BGN .92 363| 100.27| 4.00USD 352 388 367 367, 363 -45
4) GAZPRU 5.092 11/15 |® @ |17:04:55 |BGN 96 374| 100.95| 4.11\USD 363 397 377 377, 374 -54
15 GAZPRU 4.95 05/16 |® @ |17:04:56 |BGN 141 404| 100.52| 4.58|USD 410 426 408 408, 404| -69
16) GAZPRU 6.212 11/16 |® @ |17:04:59 |BGN 1.84 429| 102.23| 5.01\USD 453 450 431 430, 429 -77
17) GAZPRU 5.136 03/17 |® @ |17:40:33 |BGN 2.08 473| 100.96| 4.68 EUR 471 472 445 45 442 -85
18) GAZPRU 3.755 03/17 |® @ |17:40:26 |BGN 2.10 460 98.08| 4.65EUR 468 469 442 442, 430 -82
19) GAZPRU 5.44 11/17 |® @ |17:40:29 |BGN 2.66|  ~a83N01.82| 4.76/EUR 479 479 450 4500 49| -79
N) GAZPRU 6.605 02/18 |® @ 17:40:32 BGN 2.74 ( 521] 194.52] 5.04EUR 507 506 477 477 484 -99
1) GAZPRU 8.146 04/18 |® @ |17:04:56 |BGN 2.91) \4z1A06.95 5.84|USD 428 479 462 459 471 -81
D) GAZPRU 3.7 07/18 2 ®1/7:40:23 |BGN 3.29 479 96.03| 4.85EUR 159 485 461 455, 442 -72
B) GAZPRU 2.85 10/19 |® @ |17:40:06 BGN 4.47 418| 94.8%| 4.02|CHF 404| 402 387 386/ 368 6
M) GAZPRU 3.85 02/20 |® @ |17:04:55 |BGN 4.52 408| 89.81| 6.18/USD 463 458 447 445 408 -54
5) GAZPRU 3.389 03/20 |® @ |17:40:30 |BGN 4.61 449 93.92| 4.71 EUR 460 457 428 428, 405 -34
%) GAZPRU 5.338 09/20 |® @ 17:40:27 |BGN 4.87 468| 94.97| 6.38 GBP 502 493 478 475/ 460 -80
) GAZPRU 5.999 01/21 |® @ |17:04:55 |BGN 4.95 446, 97.30| 6.54/USD 430 475 469 463, 446| -69

o0
i
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» KPEOWUTHbIE KPUBBIE (CIMNMPEAbI) B PA3SHbIX BAJITKOTAX
anAa ogHoro SMUTEHTA MOIYT PA3JIMMATBLCA

> 0N CPABHEHMA OTHOCUTENBHOU CTOUMOCTH
OBJIUFALUNN XXENATENbHO NPUBECTU BCE CMNPEObI K
OOHOW BAJIOTE C NOMOLLbIO BA30BbIX CBOMNOB

> HA HACTOALLMA MOMEHT PYBJIEBbIE OBJTUITALIMNA
BbIMMAOQAT AOPOIo No OTHOLWEHUIO K BbIMYCKAM
TEX XKE SMUTEHTOB B OPYTUX BAJIKOTAX

Bloomberg



SRCH
SECF
GC
SWPM
XCF
YAS
COBM

Search

Security Finder

Graph Curves

Fixed Leg of Swap
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