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.l WHOMKATOPbI IONTOBOI0O PbIHKA

WHaekcbl 3HayeHue N3m-e Bbinyck Mokynka [Mpopaxa N3m-e YTM, %
RUB/USD 27.8389  -0.0498 v O®d3 45001 105.00 105.15 0.10 5.99
EUR/USD 1.3375 -0.0022 v Od3 46001 109.60 109.70 -0.15 6.51
MIBOR, % 1.29 0.15 A Od3 46014 104.70 104.80 -0.02 7.87
OCTATKN HAKIC B LIB, 4113 85.2 [ )] MFop29-06 106.00 106.20 -0.85 8.14
MNPA. PYB.

HE®Tb (URALS) 38.89 0.27 ) Mrop39-06 104.80 105.10 0.30 8.17
30/10TO 4415 -1.15 07 KOMW 78 06 92.88 94.48 0.15 11.42
EMBI+ 329.28 0.2 L) AJIPOCA 198 106.90 108.00 0.00 6.49
EMBI+ CMPE[ 358 0 ) FA3MPOM A2 106.01 107.80 0.00 5.76
EMBI+RUSSIA 374.89 0.27 L) FA3MPOM A3 100.50 100.84 0.20 7.99
EMBI+RUSSIA CMPEQ 220 0 ) YpanCe3/H6 105.75 106.49 0.50 9.91
MICEX RCBI 103.05 0.13% A FOT3K-1 99.70 - 0.30 14.80
MICEX OB bEMBbI, MITH. PYB. BUPXA PMcC PEMO POCCUKSA 30 102.75 103.38 0.18 6.53
KOPMOPATV/BHbIE 268.18 2391.37 2047 30 UST 10 100.52 100.56 0.19 4.19
MYHULINMATBHBIE 105.75 349.00 FA3MPOM 13 117.91 118.91 0.32 6.74
FOCYAAPCTBEHHBIE 412.29 467.70 BAHK MOCKBbI 09  103.47  103.96 -0.09 7.12

M CTPATErVS

HecMoTpss Ha OTHOCUTENbHO HEBNAronpPUATHYIO PbIHOYHYIO KOHDBIOHKTYPY B KOHLUE
roga, 3MUTEHTbl TBEPAO peluMBlUMe pa3mecTuTcs B yxogsuem 2004 ropy, npuHAM Ha
cebs Bce pbIHOYHbIE PUCKHU W PA3MECTH/IMCb HE CTOJb YCMELIHO, KaK XOTenocb. Tem He
MeHee, Graropapsi CUbHOMY MyJsly aHaeppanTepos oba pa3MeLLaBLIMXCS BYepa 3akMma
yAanocb pacnpegesniutb B TEUEHUE OLHOMO LHS.

Tak, obnvraumn ®OCK EIC 6binm pasmeueHbl ¢ goxogHoctbio 8,99% roposbix
(cTaBka KynoHa Ha aykuuoHe 8,8% rofoBbix), B TO BpeMsi Kak paHee NAaHMpoBanoChb
npuBfedYb CPEeACTBa C AOXOQHOCTbIO K norawexuio He Gonee 8,6% rogoebix. C Tex
nop npasja YpPOBeHb [OOXOAHOCTH KopropaTuBHbix obnurauui ebipoc Ha 30-50
6a31CHBbIX MYyHKTOB.

O6nvraupn ®uHaHc UHTepHawHn MHeecTMeHTC B MTOre GbiAM pasMelLeHbl POBHO MO
TOW CTaBKe, Ha KOTOPYIO OPWEHTUPOBA/IM PbIHOK opraHusaTtopbl ebinycka - 11,5%
rofoBbIX, YTO COOTBETCTBYET AOXOAHOCTH K MoralieHuio Yepes rog Ha yposHe 11,83%
rofoBbIX.

Mpowepwmre ayKuMOHbl OKasasMcb Haubonee OXKMBAEHHBIMH  MEPONPHATUSMH,
KOTOpble ByYepa MPOBOAMU/IMCD HA BHYTPEHHEM LOJIFOBOM pbiHKE. Topru ¢ pybnesbiMu
0BNUraLuMAMKM B HACTOALLMI MOMEHT NPOBOAATCA B BANOTEKYLUEM PEXHUME W Mbl
nosiaraeM, Yto B 3Ta TEHAEHUMWS BPSL JIM U3MEHWUTCA 0O KOHua roja. TeM He MeHee,
TeHAEHUMS K HebOosbLIOMY POCTY KOTMPOBOK MOXeT Habniofartbcs B NOCNefHUe AHW
atoro ropa. HekoTopbie yyacTHUKH, UMeloLLMe Ha cyeTax cash, BEpOSTHO, MoXkenawoT
ocTaTbCs Ha NpasgHWYHbIM Nepuog B Bymarax € (PUKCHPOBAHHOM LOXOAHOCTbIO. Mbl
OXXMIAEM YBEJIMYEHUS CMPOCa Ha HEKOTOPbLIE JIMKBUAHbIE ByMaru C BbICOKOW TEKYLLEH
LOXOJHOCTbIO.

Ha BHewHem pbiHke — Bce 6e3 u3MeHeHui. HoBble BbicKasblBaHWS CO CTOPOHDI
npencTaBUTeNed BNAacTM O [OCPOYHOM TMOralleHWH [o/ra [BUraioT PbIHOK HaBepx.
Buepa Poccus 30 Toproeanack B paroHe 103,0 oT HomuHana.

PbiHOK 6a30BbIX aKTUBOB, MOKa HAXOLMTCS B COCTOSHUM BpPEMEHHOro aHabwosa —
HWYEro He MPOUCXOAMT, CTAaTUCTMKW HEeT, TPEMAepbl YXOAAT B HOBOrofHWE OTMycKa.
CerogHs Bbilget vHTepecHas ctatuctuka no BBl CLUA. Oxupaetcs, uto poct BBI B
TpeTbeM kBapTane coctasut nopsaka 3,9%, npotve 3,3% Bo BTOpPOM. Mbl He
OYMaeM, 4To Ha 3TW AaHHble ByaeT 3HauuTeNbHas peakuus.

CTPAHWLbI KOTUPOBOK BAHKA MOCKBbl B REUTERS:
MMBMTBB
MMBMTBB1

rocyaapCcTBeHHble obnurauum
KopnopaTuBHble o6nurauum
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550 CrP3g POCCUM 30 n UST10, 6.n. “ COBbH’MH HA Pb|HKE

o PYBJIEBbIE OBJIUT ALK

BYEPA pbiHOK py6neBbix [OONrOBbIX WHCTPYMEHTOB MOCNE [ABYX[HEBHEro nafeHus
Hauan BoOCCTaHaBnMBaTbcsA. [lo UTOraM [OHA WHIOEKC KOPMOPaTHBHbIX OB/Mrauui
MMBB sbipoc Ha 0,13%. O6beMbl BUPXKEBbIX TOProB B KOPHNOPATMBHOM CErMeHTe
Bblpocnu o 2,7 mMapa. pyb6. no cpasHenuio ¢ 1,3 mnpa. aHem paHee. B nupgepax no
ToproebiM obopotam okasanucb obnuraumm Cesepcrtanb 01(-0,3%) u BTB 04 (-
0,02%). Cnenam 3a Humu cnegosanu obnuraumn Boimnenkom DuHaHc nepeok cepuu,
KOTUPOBKMU KOTOpbIX npubaeunn 2%, AOXOAHOCTb Bbinycka cHuaunacb o 11,8%.
AKTHBHOCTb B Hauboniee NMKBUAHbIX OO/IMrauMsx MepBOro 3lUesioHa Ha BYEpalHWX
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WoH-04 won-04 asr-04 cew04 OkT-04 HOR04 pex-04 TOprax Haxogunacb Ha HWM3KoM ypoBsHe. Mckniouennem ctanu nuwb obauraumn AUXKK
02, KOTUPOBKK KOTOPbIX MO MTOoram AHsa ckuryan 1,5%, v obauraumu BTB.
95 AOXOAHOCTb MOCKBBI - 29 Bup>kesble 060pOTbl B cekTope cybdenepasbHbIX W MyHULMNANbHbIX OBAUrauui Ha

BUEpALLIHUX TOprax cHWaunucb fo 457 mnH. pyb. ¢ 1 mnpa. gHem padee. [MonosuHa
BCEX BYepawHWX OOOPOTOB npuwiack Ha obnurauun ropopa Mockebl, KOTUPOBKH
KOTOpbIX Mo wWToram pgHa B cpegHem npubasunn 0,2%. CpeaM HEMOCKOBCKMX
BbINYCKOB Hanbosiee aKTMBHO Toprosanuch obnaurauum Mockosckas o6n. 04 (+0,3%)
u KpacHosapckuit kpai 02 (+0,05%).
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EBPOOBJIUI ALIUU

» US-TREASURIES. PbiHok rocypapcteeHHoro posira CLLUA Ha BuepaliHux Toprax
BbIFNISAEN AOCTAaTOYHO CTabunbHbiM. o MTOram AHA AOXOAHOCTMU AECATUAETHUX Uus-
75 ! : : : ‘ : treasuries cHusunacb Ha 1 nyHKT go yposHs 4,18% ronosbix.

Won04 uion-04  aer-04  cew04 ok-04  HoA-04  pex-04 » EMERGING MARKETS. Mugekc EMBI+ Bbipoc no wutoram gHs Ha 0,20% w
coctaeun 329,28 nyHKTOB, Cnpag UHOEKCA He uaMeHuncs - 358.

» POCCUNCKUE EBPOOBJIMFTALUMWU. Wnpekc EMBIH+RUSSIA Bbipoc Ha 0,27%,

8.0 q

7.8 1

KOPMOPATMBHbIA CETMEHT cnpag uHaexca He uamenunca 220 6.n. Espoobauvraummn «Poccus 30» cerogHs ¢ ytpa
Toprytotcs no ueHe 102,75/103,38 npoueHToB oT HoMMHana. [JoxoaHocTb «Poccuu-
NIMAEPLI OBOPOTOB 30» 6,52% rogposbix.
O60opoThl, MIH. py6. M3aMeHeHne
(Bupxa + PIIC) croumocTu, %
CesCrans-1 404.02 -0.30 [
BTG - 4 06 359.29 -0.02 v
BbiMnKomd-1 327.28 2.00 L)
Cu6TnKk-406 152.83 0.45 A
XK Bank-1 149.35 0.00 L)
AMTEN-1 06 142.36 0.05 A
AVKK 206 111.21 -1.50 v
LleHtpTen-3 107.21 0.00 L)
TB3 01 105.18 0.00 )
LlenTpTen-4 98.19 0.00 A

NNOEPLI POCTA/NAOEHNA

PocT, % MNagenue, %

2.99 WnumMNannd

1.96 PROBwuaHT-1

1.50 PECTOPAHTC

1.40 NPBB-3
AWXKK 206 -1.50
TpaHcHdTNp -1.50
PycCrang-2 -1.09
HOTK-01 06. -0.75
Paarynai-1 -0.40
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M vTOr PASMELLEHWN

» ®OCK E3C. CraBka (hUKCMPOBAHHOrO KyMOHHOrO AOXOAa [HeBITHOro Bbimycka
obnuraumii OAO (DepepanbHas ceTesas KomnaHua EguHON 3HepreTMueckon cucTeMmbl
6bina onpefeneHa B xode KoHkypca B pasmepe 8,80% romoebix. Boinyck obauraumi
obbemom 5,0 mapa. pybnei 6bi1 pasmelleH B NOJHOM obbeme Npu TOM, 4TO obBbem
crpoca npesbicun npegsioxenne B 1,3 Mapg. Yucno chenok, 3ak/oueHHbIX MUPH
pasmelueHun coctasuno 70. PasmelueHMe MOXKHO Has3BaTb yAauHbIM HECMOTPS Ha
OTHOCHUTENIBHO HEBNAroNpPUATHYIO PbIHOYHYIO KOHBIOHKTYPY B KOHLE roga. IMWTEHT
pa3MecTU/l 3aiM, COrflacHO TEKYLUWM PbIHOYHBIM YPOBHAM, WCKIIOYMTESIBHO 3a cyet
CO3[aHHOro nyfla OpraHU3aTopoB 3alma.

» KOMNAHMUA ®UHAHC WHTEPH3LWHN MWHBECT B TeueHue opHOro AHs
pasmectuna Ha MMBB aebioTHbiit 3aem Ha cymmy 1 mapa. py6., ctaBka KynoHa Gbina
yctaHoeneHa B pasmepe 11,5% ropoebix. UHgopmaumn no obbemy cnpoca Ha B
MHCYOPMALMOHHBIX UCTOYHMKAX He coobLiaeTcs.

“ HOBOCTW SMWUTEHTOB AONTOBOI0 PbIHKA

» O®3. 22 pekabps MuHucTepcTBO  bUHAHCOB  NpoBeAeT  ayKLMOHHOE
nopasmelterHne OD3 46014 u 46003 Ha cymmy 5 mapa. py6. kaxgbii 1 O3 27025
Ha 4 mnapg. py6.

» PYCCKUM CTAHIOAPT. CoeT aupektopos baHka Pycckuit cTaHaapT BO BTOPHMK
YTBEPLMN PELLEHHE O BbinycKe obsvrauui Ha cymmy 3 mipga. pyo.

» CTUH-OUHAHC otnoxun 3annaHvpoBaHHoe Ha 22 pexkabps
nebiotHoro 3arma Ha cymmy 300 mnH. py6.

» XOYM KPEAUT IHA ®UHAHC BAHK B nepeom keaptane 2005 roga nnaHupyet
BbINYCTUTb AebloTHble eBpoobnuraumnm, oT umenn Eurasia Capital S.A. (Jliokcembypr).
Jlnp-meHepkepom Bbinycka ctaHeT Citigroup Global Markets.

» TA EBPOCETb O6vbem ob6nuraumin TJ, Eepocerb, 01, npegabssieHHbIX
MHBECTOpPaMM K NEpBOM odpepTe Ha [JOCPOYHbIM Bbikyn 29 pekabps, coctasun 0,43
mMnpa. py6. (no HomuHany) npu amuccuun B 1 mnpga. py6.

“ KPEOWUTHBIE PEUTUHIA

pasmelleHue

» AJIPOCA. S&P octauno 6e3 M3MEHEeHWIH PEeRTUHIM U UX MPOrHO3bl POCCHIUCKOM
anmaszopobbisaoweit  komnaHuu  Anpoca  (B/ctabunbHbill)  nocne  3akiioueHus
KoMnaHueW cornaweHuss ¢ Eeponeickolt komuccuen 06 orpaHUueHWH npogax
anmasos komnaHuu De Beers.

» MMB. S&P noBbicMAIO [OATOCPOUHbIE PEUTHHT  KOHTPAreHta W PEeWTUHT
[eno3unTHbIX cepTudmrkaTos MexkayHapoaHOro Mockosckoro HaHka no «BB-» ¢ «B+»,
NOATBEPLM/IO  KPATKOCPOUHblE PEWTUHIM KOHTpareHTa W PeMTHHT  OEeno3WTHbIX
ceptudpukartos Ha yposHe «B». MporHos usmeHeHus pedTHHIOB - cTabubHbIN.

OB30P A0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




AONIrOBbIE PbIHKHU

22 pnekabpsa 2004 r.

OONNAP / PYBIlb
29.30

29.10

28.90 +

28.70

28.50 +

28.30 +

28.10

27.90 +

27.70

.' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

uioH-04 nion-04 aer-04 ceH-04 okT-04 Hos-04 pek-04

WHOEKC OONMNAPA
90.0 A A

14 pek 04
20 pek 04
CErogH<
27 pex 04
28 nek 04

OyepepnHoe 3acenanue kommuccm FOMC. PaccmoTpenmne Bonpoca 06 M3MEHEHNM Y4eTHOM CTaBKy.

Ynnata HAC

Ynnata akuu30B, Hanora Ha 0BbI4Y NONe3HbIX UCKonaeMblX
Ynnata Harnora Ha npubbinb

.' KAJNTEHOAPBL NMEPBUYHOIO PbIHKA

89.0
88.0
87.0
86.0
85.0
84.0
83.0 1
82.0

81.0

uioH-04 union-04 aer-04 ceH-04 okT-04 Hos-04 pek-04

EMBI+ CNP3[]
525

500

475

450

425

400

375 A

350

wioH-04 non-04 aer-04 ceH-04 okT-04 Hos-04 pek-04

55

52
49
46
43
40
37
34
31

28 T T T } T T
moH-04 unon-04 aer-04 ceH-04 okT-04 Hoa-04 pek-04
BRENT URALS

30M10TO
460

450

440 -

430

420

410 |

400 -

390

380 T T T T T T
wmioH-04 umon-04 aer-04 cen-04 okt-04 HOs-04 pek-04

© BAHK MOCKBbI
AHanuTuyeckum otgen
7 (095) 105-8000, BH. 4233

[ata OMUTEHT O6vem, MnH.  Cpok obpalueHms
21 pex 04 ®CK EQC, 01 5000 3ropa
21 nek 04 ®uHaHc VHTepHawHn WHeecr, 01 1000 1ron
CEroaHst MuHduH PO nposegeT gopasmelterue Boinycka OP3-OK 27025. 4000
[ata norawwenus 13.06.07
MuHduH nopaamectut Boinyck OP3-Af] cepun 46003.
CErOAHA [ata norauenus 14.07.10 5000
MuHduH nopaamectut Boinyck OP3-Af] cepun 46014.
CErOAHA [aTa noratenus 29.08.18 5000
23 pek 04 HoruHckuit p-H MO, 01 250 1,5 roga
LlentpobaHk PO nposeseT fopasmeluerne OBP, pyb. [ata
23 pek 04 norawuenms - 15 gek 05 ropa. [ocpouHbIf BbIkyn - 15 3000
wions 05 ropa. [ocpounbliii Bbikyn - 09 gek 05 roga.
[Jexabpb 04 YPANCWB, 01 2000 3ropal ron / aBa
M cTATUCTVIKA CLUIA
Oxupaemoe [pownoe  PakTuyeckoe
[aTta lNokasatenb
3HaYeHWe  3HaueHue 3HaueHue
1 nex 04 WHpekc [lenosoit aktueHocTv (ISM manufacturing) 57.00 56.80 57.80
3 ek 04 CratucTuka pblHka Tpyaa - Yucno HoBbix paboumx mect (Non-farm 180 000 112 000 303 000
payrolls)
5 Host 04 CratucTuka pbiHka Tpyaa - YposeHb beapabotuupl (Unemployment) 5.40% 5.40% 5.50%
3 ek 04 US-ISM Services/ employment (KomnoHeHTa uHaekca) 55.0 55.8
10 pek 04 WHnsums B npombiLneHHom cektope (PPI) 0.20% 1.70% 0.50%
10 ek 04 WHeonsums - Core PPl (ouniLeHHas oT BIMSHWSA LieH Ha 0.20% 0.30% 0.20%
NPOLOBOMBLCTBUE 1 SHEPrETMKY)
10 nek 04 WHpekc posepust notpebuteneit Muumrasckoro YHusepeuteTa 94.00 92.80 95.70
10 nek 04 Jecuunt 6romkeTa CLUA 3a ceHTsiGpb, Mnpa. fonn. -45.00 -42.97
13 pek 04 Po3HW4Hble NpoAaxm, UCknoYas aBToMobunm 0.30% 1.10% 0.50%
14 pek 04 Toprosblit 6anaHc (canbgo, Mapg. Aonn. ) -53.00 -50.93 -55.46
15 ek 04 KanutanbHbinn cuet (Capital Net Flow), mnpa. gonn. (Mo 675 63.40 48.10
uToram ceHTsiopsi)
16 f1ek 04 E)KeHeueana;f |.1)./6nukgum9 [aHHbIX N0 Ym1cny obpalLeHmii no 340 000 357 000 317 000
Be3pabotuue (initial claims)
17 pex 04 WHebnsaums - Mnpexe notpebutesckux uen (CPI) 0.60%
17 gex 04 WHnsums, 6e3 y4eTa LigH Ha SHEProHOCUTENM U MPOLOBOMNBLCTBIE 0.20%
(core CPI)
CErogHsA OkonyatenbHas oueHka BBIM (GDP-final) 3a TpeTuii kBaptan 2004 3.90% 3.30%

OB30P O0JIFOBbIX PbIHKOB
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22 pexabpsa 2004 r.

LEHA  M3MEHEHWE,% [OXOQHOCTb,%  [IOPALMS

O6bem, [Hen no

M?]ioz(;g n;cg Ky:f”' MNoraweHve OdcpepTa nora:.leHm Mokynka I'Ipoa,qa»( OeHb Hepens Mecsy HKO TeK:u"’a norIZUJ. ocpspTe J?;Zf.‘ Moa. aop
Yimoau mopzaoe 2ocydapcmeeHHbIMU 0bnu2ayusmu
OEP 0.00 34500 - 15.12.2005 15.07.2005 359 : 9750 97.66: 0.00 021 048 - - 263 463 056 0.54
0?3 26003 346 1132 {10.00 15.03.2005 - 84 :101.36 101.48i -0.02 -0.23 -0.15}76.99 9.87 3.79 - 023 022
0®3 26198 0.00 42117 6.00 02.11.2012 - 2873 {8890 9040 000 -1.11 012 i 773 675 7.95 - 6.35 5.89
03 27018 2.39 14000} 12.00 14.09.2005 - 267 1104.97 105.25; -0.19 035 -1.32} 1.97 1143 5.14 - 071 0.68
0®3 27019 1.12 8800 {12.00 18.07.2007 - 939 :108.46 108.60: -0.26 -0.08 0.00 i 50.30 11.05 6.90 - 222 208
0®3 27020 1.09 8800 {12.00 08.08.2007 - 960 :108.61 108.83i -0.27 -0.08 0.00 { 43.40 11.03 6.90 - 228 213
0®3 27021 0.00 10942 i 12.00 20.04.2005 - 120 1102.55 103.20i 0.00 -0.19 0.10 i 20.38 11.67 3.43 - 032  0.31
003 27022 0.00 21296 8.00 15.02.2006 - 421 1102.70 103.00i 0.00 -0.58 -0.78: 7.45 7.77 545 - 1.11 1.05
003 27023 19.21 20292} 7.50 20.07.2005 - 211 1101.60 102.25; 0.00 0.04 0.00 i 1274 7.38 4.76 - 056  0.54
0®3 27024 0.00 15001 7.50 19.04.2006 - 484 0.00 102.94i 0.00 054 -094: 1274 728 507 - 126  1.20
003 27025 0.00 25676 7.50 13.06.2007 - 904 0.00 000 i 0.00 -019 -025: 123 737 6.37 - 229 215
0®3 27026 0.14 10860 : 8.00 11.03.2009 - 1541 1100.10 100.75{ 0.00 0.60 025 132 795 7.19 - 365 3.40
0®3 45001 12.60 37808 :10.00 15.11.2006 - 694 1105.00 105.15{ 0.10 -0.05 -1.09i 9.32 952 557 - 1.09  1.04
0®3 45002 0.00 5520 ;10.00 02.08.2006 - 589 :104.01 104.90i 0.00 0.25 -0.57i22.85 958 5095 - 1.05  0.99
0®3 46001 51.15 60000 { 10.00 10.09.2008 - 1359 109.57 109.80: -0.14 0.58 -045: 164 9.12 6.54 - 262 246
0®3 46002 10.23 62000 : 11.00 08.08.2012 - 2787 1107.81 107.95i -0.05 0.19 -0.13i 37.67 10.19 7.77 - 507 4.70
O®3 46003 81.99 36491:10.00 14.07.2010 - 2031 {110.41 110.75! 0.05 0.36 0.01 { 41.92 9.05 7.59 - 400 3.71
003 46014 159.50 49650 i 10.00 29.08.2018 - 4999 :104.70 104.80: -0.02 -0.20 -0.09 i 26.58 9.54 7.97 - 6.10 565
Bcezo 342.87 464885

UemouHuku: REUTERS, pacyemsi baHka Mockebi

Umoau mopzoe cybghedepasibHbIMU U MYHUYUNaIbHbIMU 061u2ayusimu
Bawxopmocman, 04 0.00 500 : 8.02 13.09.2007 - 996 : 96.75 97.50: 0.00 0.00 129 21.09 8.30 9.68 - 245 223
beneopodckasi 0611., 04 0.01 320 {15.00 29.04.2008 - 1225 1106.85 107.35 0.37 -0.28 023 {2178 1399 11.81 - 274 245
beneopodckasi 0611., 03 0.01 300 §19.00 20.12.2005 - 364 $107.36 108.70: 0.00 -0.18 028 i 0.52 17.53 1043 - 093 085
Bonezoepadckas 06r1., 01 1.09 600 :14.00 11.06.2009 - 1633 101.95 102.40: -0.54 -020 -1.06: 192 1373 1193 - 291 260
Upkymckas o6s1., 01 2.97 700 §11.50 22.07.2007 - 943 {99.00 99.35: -059 0.56 000 i 48.21 11.64 11.94 - 143  1.28
Wprymekas 0611., 02 0.10 750 §12.00 07.09.2006 - 625 {9950 99.90: 005 0.10 -0.15: 460 12.04 1144 - 122 1.09
Komu, 05 0.00 500 {16.00 24.12.2007 - 1098 { 0.00 000 i 0.00 0.51 -0.04: 3858 1459 10.70 - 243 219
Komu, 06 0.00 700 §14.50 14.10.2010 - 2123 1109.00 109.50; 0.00 091 -0.36:27.01 13.30 11.08 - 415  3.74
Komu, 07 0.47 1000 {12.00 22.11.2013 - 3258 {92.88 9448 0.16 1.08 0.00 i 921 1277 1142 - 554  4.98
Kocmpomckasi 0611., 03 0.00 300 §15.00 23.06.2005 - 184 0.00 000 { 000 0.00 -0.10;36.99 1472 1154 - 048 043
Kpacrosipck, 01 1.71 1000 {11.00 21.07.2005 - 212 1100.26 100.40: 0.08 0.00 0.08 i 19.29 1095 1052 - 056  0.51
KpacHospck, 02 0.25 630 {12.50 27.10.2006 - 675 :100.10 100.40: 0.15 -0.20 -0.05: 18.84 1245 1282 - 165 146
Kpacrospckul kpad, 01 9.77 1500 {10.30 08.12.2005 - 352 $100.46 100.54: -0.10 -0.20 -0.19i 452 10.25 10.11 - 093 0.84
Kpacrosipckuti kpad, 02 3.32 1500 {10.95 26.10.2006 - 674 1100.50 100.80: -0.15 0.25 -0.68 i 18.60 10.88 11.01 - 167  1.50
KpacrHodapckuti kpad, 01 0.00 605 {11.00 15.05.2007 - 875 {99.72 100.10{ 0.00 0.00 0.10 i 10.55 11.00 10.66 - 216 195
Jlerunepadckas 0671., 02 0.00 800 :14.01 08.12.2010 - 2178 1112.05 113.50f 0.00 -2.16 -0.09: 1.92 1251 11.51 - 433  3.88
Mockosckas 06i1., 02 6.28 1000 : 17.00 10.06.2005 - 171 1104.80 105.00i 0.10 0.78 -0.80: 6.05 16.23 6.77 - 046 043
Mockoeckas 06i1., 03 6.01 1000 : 11.00 19.08.2007 - 971 1103.80 104.00i 0.03 068 -0.29 i 37.37 1057 9.45 - 230 2.1
Mockosckasi 0611., 04 0.73 9600 i 11.00 21.04.2009 - 1582 :104.20 104.58 0.29 0.48 -0.56: 71.73 10.52 10.03 - 3.31 3.01
Hoeocubupck, 01 4.21 1500 { 16.00 21.06.2005 - 182 1102.00 102.40: 0.74 0.00 -0.03:39.89 1561 1126 - 047 043
Hoeocubupckas 061 592 1500 { 13.50 27.07.2006 - 583 :101.20 101.55: -0.19 -0.37 044 : 17.38 13.34 1326 - 144 127
Camapckasi o6n., 01 0.00 2370 :12.00 04.07.2006 - 560 :103.65 104.00i 0.00 -0.10 -0.86: 25.32 1155 9.57 - 139 127
Teepckasi 0611., 02 0.01 1000 {16.90 23.11.2006 - 702 $109.55 110.00i -0.55 0.69 -0.76 i 12.04 1545 1188 - 168  1.50
Tomckas 06r1., 02 0.00 500 {13.00 27.07.2006 - 583 :100.31 101.13{ 0.00 -0.79 -049: 51.64 1291 1158 - 143  1.28
Tomckas o6i1., 03 0.00 600 {12.00 13.10.2007 - 1026 { 99.01 99.65: 0.00 0.00 045 2268 1224 1219 - 242 216
Yepa, 03 0.00 400 (10.03 18.07.2006 - 574 §99.30 100.35; -1.05 -0.30 0.50 i 42.31 10.10 10.79 - 143 129
Yepa, 04 1.59 500 {10.03 03.06.2008 - 1260 { 96.40 96.50: -0.72 0.00 -091: 385 10.39 1159 - 298 267
Xabaposckuli kpad, 01 2.29 300 §13.09 27.08.2005 - 249 1101.70 102.10i 0.29 0.07 048 ; 861 1282 1023 - 0.66  0.60
Xabapoeckuli kpad, 02 0.15 700 {13.13 05.10.2006 - 653 {99.71 100.00i 0.00 020 -0.15: 27.70 13.13 1190 - 159 142
XMAO, 01 0.00 1000  15.00 08.12.2005 - 352 0.00 000 i 0.00 000 -065:i 329 1395 6.95 - 093  0.87
XMAO, 02 0.00 5000 12.00 27.05.2008 - 1253 $108.50 109.50i 0.00 0.00 -0.27 i 822 11.06 9.26 - 292 267
Yyeawus, 01 2.36 285 112.00 12.08.2005 - 234 1100.86 101.05: -0.24 0.25 0.10 { 12.82 11.90 11.01 - 062 0.56
Yysawus, 02 0.16 500 § 9.50 13.04.2007 - 843 {9386 9410 0.37 -0.05 000 i 17.96 10.10 13.07 - 205 1.82
Slkymusi, 03 1.45 800 :12.00 17.06.2008 - 1274 1101.20 101.60i 0.00 0.00 -0.24 {2992 1185 1207 - 282 252
Skymusi, 04 7.70 1000 § 14.00 16.03.2006 - 450 1103.96 104.20: -0.14 -0.76 -0.32: 1.92 1344 1053 - 115 1.04
Skymusi, 05 0.10 2000 10.00 21.04.2007 - 851 {9530 9560: 0.31 0.37 010 16.71 1045 1183 - 207 185
SHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1321 {100.04 101.00i 0.00 -0.15 0.02 i 41.59 10.91 1046 - 297 269
Slpocnasckasi o6n1., 02 0.00 1000 : 13.78 03.07.2007 - 924 1103.00 105.00; 0.00 0.97 -1.40:29.07 1325 1187 - 214 191
Mockea 26 0.04 4000 {15.00 11.03.2005 - 80 1102.20 102.69i 0.07 -044 -1.06: 411 1465 4.07 - 022 021
Mockea 33 419 4000 }10.00 27.05.2005 - 157 1101.90 102.30i 0.00 0.10 0.15 } 18.36 9.81 6.70 - 055 0.51
Mockea 24 0.00 3000 15.00 02.09.2005 - 255 1105.60 106.19 0.00 -0.08 -0.07i 7.81 14.12 6.00 - 067 0.63
Mockea 34 0.00 4000 §10.00 28.08.2005 - 250 :102.00 102.70: 0.00 -0.39 -0.91: 6.30 9.76 6.39 - 067 0.63
Mockea 35 6.76 3900 ; 10.00 18.06.2006 - 544 $103.86 104.00i 0.00 0.00 -0.05: 13.15 962 536 - 0.83 0.79
Mockea 28 0.00 3000 15.00 25.12.2005 - 369 0.00 000 i 0.00 -1.01 -0.32i 3575 13.89 6.92 - 0.93 0.87
Mockea 32 0.00 4000 ; 10.00 25.05.2006 - 520 1103.55 104.15{ 0.00 -0.19 -043i 7.12 959 7.02 - 134 125
Mockea 37 0.00 3900 {10.00 23.09.2006 - 641 0.00 000 i 0.00 039 -085i2438 959 7.60 - 160 149
Mockea 27 0.00 4000 15.00 20.12.2006 - 729 i113.60 114.40: 0.00 0.00 -1.12i 041 1327 8.14 - 178 164
Mocksa 31 0.00 5000 10.00 20.05.2007 - 880 :104.76 104.99: 044 0.05 -0.24: 1260 952 8.10 - 232 215
Mockea 40 9.61 4000 :10.00 26.10.2007 - 1039 :105.55 105.70i 0.24 024 -0.47 2466 946 7.91 - 240 222
Mockea 29 1.91 5000 {10.00 05.06.2008 - 1262 :106.00 106.20i -0.09 0.67 -0.93:i 438 9.37 7.88 - 301 279
Mockea 38 0.00 5000 §10.00 26.12.2010 - 2196 i 0.00 0.00 { 0.00 060 -0.03:4877 916 8.21 - 453 418
Mockea 39 11.42 5000 :10.00 21.07.2014 - 3499 {104.80 105.10i 0.29 0.82 -0.99 i 41.92 952 817 - 6.32 584
Bceeo 92.57 103860

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 22 pekabps 2004 r.

OMUTEHTbI OBBbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Ob6bem, DOneit no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua no;m. odn':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61U2ayusimu
Hegpmb u 2a3
I'ASTTPOM A2 3.92 5000 {15.21 03.11.2005 - 317 106.01 107.80{ 0.00 0.45 -0.09 18 14.09 5.76 - 0.84 0.79
FA3MPOM A3 3.12 10000 : 8.11 18.01.2007 - 758 100.50 100.75: 0.20 -0.25 -0.54 : 31.56 8.07 7.99 - 1.89 1.75
Hopmeas, 01 242 2100 (16.00 09.11.2005 - 323 1102.00 102.25: 0.15 045 0.62 i 17.97 15.69 13.93 - 0.85 0.74
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 557 :103.50 104.00: 0.00 0.00 -0.48 : 56.88 11.59 9.70 - 1.37 1.25
THK, 04 0.00 3000 12.00 27.03.2005 - 96 0.00 0.00 0.00 0.00 0.00 {2860 11.76 4.19 - 0.26 0.25
THK, 05 0.00 3000 : 15.00 28.11.2006 - 707 112.95 113.49: 0.00 035 -0.65: 945 1325 7.68 - 1.75 1.63
Xumusi u Hegpmexumus
AMTEIT XK, 01 3.27 1200 (12.50 15.11.2007 22.11.2005 1059 0.00 100.80: 0.05 -0.10 0.15 11 12.46 - 12.30{ 0.89 0.79
AkpoH, 01 0.00 600 :(13.45 01.11.2005 - 315 101.01 101.50: 0.00 0.30 0.89 : 18.06 13.30 12.56 - 0.82 0.72
Ammesnwutnpom, 01 0.00 600 (19.00 23.12.2005 - 367 0.00 0.00 0.00 0.00 -0.56:93.18 17.78 11.92 - 0.89 0.79
Kyub6eiweeasom, 01 0.00 600 {12.00 15.06.2006 17.03.2005 541 100.50 100.70: 0.00 0.09 0.15 : 1.64 11.94 - 9.81 0.24 0.21
HUKOCXUM, 01 0.00 750 :15.00 14.12.2006 - 723 98.60 99.00: 0.00 -0.89 -0.70: 2.05 15.15 15.71 - 1.78 1.54
HKHX-02 0.00 1500 : 16.00 24.05.2005 - 154 102.50 103.00: 0.00 0.00 0.98 : 12.71 1561 9.71 - 0.42 0.38
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 984 99.40 100.30: 0.00 0.00 0.00 5.21 9.58 - 11.22: 0.68 0.61
Hagpuc Kocmemukc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 852 99.00 9950 0.00 0.30 0.20 { 20.05 12.08 - 13.20% 0.80 0.71
Canasamxegpmeope-cuimes  0.00 300 :16.00 13.02.2006 - 419 0.00 0.00 : 0.00 0.14 0.09 : 56.55 15.18 9.38 - 1.05 0.96
AnekmpoaHepeemuka
AnmausHepao, 01 2.69 600 :18.00 05.08.2005 - 227 102.75 103.00: 0.00 0.55 -0.55:23.18 17.49 13.69 - 0.59 0.52
bBawkuparepeo, 01 0.00 500 {20.00 11.09.2005 - 264 :105.60 106.93: 0.00 047 -0.62} 5534 18.78 10.62 - 0.68 0.61
bawkuparepeo, 02 3.29 500 :10.69 22.02.2007 25.08.2005 793 99.55 102.50: 0.20 -0.10 0.56 : 3427 10.68 - 10.76 i 0.65 0.59
JleHsHepeo, 01 0.00 3000 £ 10.25 19.04.2007 - 849 96.50 97.00: 0.00 -0.05 0.55 {17.13 10.82 13.33 - 2.09 1.84
PAO E3C 02 0.00 3000 (15.00 21.10.2005 - 304 105.70 106.73: 0.00 -0.09 -0.60 : 25.07 14.15 7.54 - 0.80 0.74
Ceepdnosarepeo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 800 96.45 97.50: 1.04 -0.82 0.28 : 34.66 11.79 - 15.88: 0.68 0.59
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 618 0.00 101.70: 0.00 0.00 -0.44 i 48.22 15.69 - 549 i 0.20 0.19
Cesi3b
bawuHgpopmcesiab 09 5.04 150 {14.00 23.10.2005 - 306 103.00 103.75: 0.05 1.03 053 { 22.63 13.57 10.19 - 0.81 0.73
Boneamenekom 0.00 1000 : 15.00 21.02.2006 - 427 :104.70 106.71i 0.00 -0.29 0.05 { 12.33 14.33 10.23 - 1.09 0.98
Beimnesnkom 01 26.73 3000 : 9.90 16.05.2006 - 511 98.01 9840: 2.08 132 019} 9.49 10.10 11.80 - 1.33 1.19
HAanbcesisb 01 0.00 1000 :15.00 15.11.2006 16.11.2005 694 102.50 104.99: 0.00 0.96 0.07 { 13.97 14.29 - 9.29 0.87 0.80
MI'TC 03 5.05 1000 : 17.00 08.02.2005 - 49 101.00 101.10: 0.10 0.00 -0.73 { 61.95 16.83 8.91 - 0.13 0.12
MITC 04 8.22 1000 :10.00 22.04.2009 26.04.2006 1583 {101.33 101.65: -0.34 0.30 -0.83{ 15.07 9.84 - 8.84 1.28 1.17
Mezacpor ®uHac 01 0.00 1500 : 11.50 07.06.2006 - 533 101.05 102.70: 0.00 0.35 1.25 410 11.27 10.24 - 1.38 1.25
MezacgpoH 0.00 1500 §{ 9.28 11.04.2007 - 841 97.10 99.80: 0.00 0.15 1.01 { 17.54 934 9.82 - 2.09 1.91
Cubupsbmenexom 03 0.65 1530 { 14.50 14.07.2006 - 570 :106.08 106.25: -0.03 0.38 0.09 ; 62.77 13.67 10.44 - 1.38 1.25
Cubupbmenexom, 04 5.23 2000 :12.50 05.07.2007 - 926 :104.40 105.75: 043 -090 -0.85:56.85 11.96 10.70 - 2.14 1.94
CMAPTC, 01 0.41 275 :18.00 20.11.2005 - 334 102.25 104.70: 0.25 -2.67 0.91 :{ 1430 17.60 15.81 - 0.88 0.76
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 917 0.00 0.00 0.00 -1.00 0.39 { 67.05 13.89 - 16.47 i 0.48 0.41
Tammenekom, 03 2.02 600 12.50 06.05.2007 15.05.2005 866 :100.50 101.35{ 0.85 0.20 -0.84 i} 11.99 12.50 - 9.41 0.39 0.36
YPCU 02 0.24 1000 :17.50 06.08.2005 - 228 :105.17 105.35: -0.05 0.50 -0.61: 20.14 16.61 8.88 - 0.60 0.55
YPCU 03 0.01 3000 §14.25 18.07.2006 - 574 105.50 106.49: 047 0.79 -0.93:60.12 13.38 9.91 - 1.39 1.27
Llenmpmenexom 02 0.00 600 :16.00 21.04.2005 - 121 102.02 102.50: 0.00 0.44 -0.26: 26.74 15.61 8.04 - 0.33 0.31
Lienmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 633 :102.00 103.00{ 0.00 0.10 0.00 { 32.48 11.96 10.46 - 1.57 1.42
Lienmpmenexom 04 9.38 5623 :13.80 21.08.2009 16.11.2006 1704 :105.00 105.25: 0.24 0.19 0.00 : 47.64 13.11 - 10.96 i 1.67 1.50
LlenmpansHbit Teneepagp 07 0.01 500 {16.00 22.08.2006 - 609 104.70 105.09{ 0.29 0.10 -0.62 i 12.27 15.26 13.34 - 1.49 1.31
fOTK, 01 0.00 1500 :14.24 14.09.2006 - 632 102.75 103.00: -0.48 0.29 -0.33: 3745 13.83 12.61 - 1.55 1.37
1OTK, 02 8.94 1500 : 9.25 07.02.2007 09.02.2005 778 99.65 100.00: 0.15 0.19 0.00 : 3345 9.25 - 8.95 : 0.14 0.13
ﬂOGblSal'OLuaﬂ NMPOMbIWITIEHHOCMb
AJIPOCA 19 0.00 3000 :16.00 23.10.2005 - 306 106.90 107.50: 0.00 0.19 0.18 : 25.86 14.86 6.49 - 0.80 0.75
lonumemann, 01 0.00 750 {18.00 21.03.2006 22.03.2005 455 0.00 0.00 0.00 066 -0.19: 4488 16.94 - -6.38 ¢ 0.25 0.27
CYOK, 02 0.01 1000 : 11.50 15.02.2007 17.02.2005 786 99.80 100.25: 0.30 -0.15 0.24 : 1040 11.47 - 9.80 : 0.16 0.14
Memannypeus
BbikcyHckuu M3 07 9.01 1000 :15.00 31.08.2005 - 253 104.00 104.50: 0.19 -0.86 0.05 : 45.62 14.42 9.06 - 0.66 0.60
Eepasxondure 01 0.00 1000 {12.50 05.12.2005 - 349 102.25 103.55{ 0.00 098 -1.00: 548 1218 9.75 - 0.93 0.84
WHIIPOM, 01 0.01 500 §13.54 20.04.2007 22.04.2005 850 97.00 97.79:i 0.00 -0.53 -1.53} 2226 13.96 - 2269 0.34 0.27
Mauphteecm, 01 0.49 500 :12.30 03.04.2007 05.04.2005 833 97.60 98.50: 0.05 0.00 0.32 { 2595 12.60 - 22.59: 0.28 0.23
MEYE]T 01 11.82 1000 {12.30 31.01.2006 01.02.2005 406 100.21 100.45: -0.09 0.00 0.00 { 47.18 12.27 - 9.98 0.12 0.10
MMK 17 0.00 900 i 7.00 18.04.2005 - 118 $100.00 0.00 { 0.00 0.00 0.05 % 1266 7.00 7.01 - 0.32 0.30
Pycan ®uH 01 0.00 3000 (10.00 12.09.2005 - 265 99.50 100.45: 0.00 0.15 0.15 {2740 9.97 9.75 - 0.70 0.64
Pycan ®uH 02 0.00 5000 { 9.60 20.05.2007 20.05.2005 880 100.05 100.43: 0.00 0.05 -0.19: 8.15 9.60 - 9.40 0.41 0.38
Ceeepcmarb 0.02 3000  9.75 28.06.2007 30.06.2005 919 {100.50 102.50{ -0.30 0.00 -0.53 { 46.21 9.70 - 8.93 { 0.50 0.46
TMK 0.00 2000 :14.00 20.10.2006 20.04.2005 668 :101.30 101.80: 0.00 0.14 -0.15: 23.78 13.84 - 10.14: 0.33 0.30
Yenememmpetouxe 01 2.10 3000 §11.75 12.06.2009 16.06.2006 1634 99.70 9997 i 0.27 -0.74 0.35 1.3 11.75 - 12.12: 1.40 1.25
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SMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYTI LEHA U3MEHEHUE, % HAOXO4HOCTb,% ARPALUNA
O6bem, [OHen o
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moezu mop20oe8 Kopriopamue8HbIMU oGnueauunmu
MawuHocmpoeHue
Aemoeas, 02 0.02 3000 :11.28 13.08.2008 17.08.2005 1331 i 99.91 100.05{ 0.09 0.20 0.08 i 38.63 11.26 - 10.82: 0.63 0.57
I'T-TOL 3Hepeo 02 0.00 1500 {12.95 22.06.2006 23.12.2004 548 0.00 0.00 0.00 -0.07 0.00 { 63.86 12.96 - 25.92: 0.01 0.00
WxAemo, 01 0.10 1200 :12.50 14.03.2007 14.09.2005 813 9515 9525: 0.00 -0.58 -0.73:i 33.22 13.16 - 21.08: 0.70 0.58
UPKYT, 01 0.00 600 { 8.00 27.03.2005 - 96 99.21 99.71: 0.00 000 0096 ; 1885 8.04 9.77 - 0.26 0.24
WPKYT 02 2.09 1500 {16.00 02.11.2005 - 316 :1104.11 104.75: 0.34 -0.19 0.24 { 21.04 1533 10.84 - 0.83 0.75
KAMAS3-®uHaHc 0.00 1200 :12.30 11.11.2006 11.11.2005 690 100.30 100.70: 0.00 0.47 0.36 : 13.48 12.26 - 12.25: 0.86 0.77
JIOMO, 02 6.64 700 {15.35 11.07.2006 12.07.2005 567 99.71 100.00; 0.00 0.50 0.15 { 67.71 15.35 - 15.88 ¢ 0.52 0.45
Mul-@uHatc, 01 0.19 1000 (16.00 03.06.2009 15.12.2005 1625 }{ 95.01 97.75: -0.05 214 -8.73 i 570 16.83 - 2265% 0.94 0.77
Mukpot 02 0.20 300 :15.00 06.01.2005 - 16 100.16 100.20: -0.11 0.26 -0.52 { 67.40 14.96 8.69 - 0.04 0.04
OM3 04 0.09 900 :14.25 26.02.2009 05.09.2005 1528 :101.50 102.00i 0.00 -0.88 1.88 { 42.95 14.04 - 12.26 : 0.67 0.60
Pycckue Aemobycel 3.00 500 {15.00 22.05.2006 - 517 99.95 100.20¢ 0.10 -0.35 0.45 i 13.15 15.00 14.79 - 1.32 1.15
CamypH WHeecm 0.00 500 :16.00 05.08.2006 - 592 0.00 101.85{ 0.00 0.20 0.56 i 60.49 15.70 14.52 - 1.41 1.24
Cesepcmarnb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1857 {100.08 102.00: 0.00 -1.96 049 { 4469 11.25 - 12.01 1.85 1.65
TB3, 01 1.64 750 :14.60 10.10.2006 - 658 (102.50 102.60: 0.00 0.24 1.08 i 28.80 14.24 12.80 - 1.20 1.07
lNMuwieeasi NPoMbIWIEHHOCMb
ATIKOro, 07 4.38 1100 {13.95 22.04.2007 22.04.2005 852 98.40 98.50 i 0.41 -0.05 1.23 {2331 14.16 - 18.29¢ 0.34 0.28
banmumop-Heea 3.38 500 {16.00 05.09.2006 03.12.2005 623 102.50 102.65{ 0.03 -0.05 0.04 { 9.21 15.61 - 13.81% 0.89 0.79
Bumm-bunnb-AaHH 0.00 1500 i 8.48 11.04.2006 - 476 9465 95.00: 0.00 -0.68 0.26 { 16.26 8.94 12.69 - 1.24 1.10
lpynna OCT, 01 3.91 800 :14.00 19.07.2005 - 210 :101.37 101.44: 0.05 0.37 -0.20: 59.07 13.80 11.60 - 0.54 0.49
[xed-O¢p-Cu, 01 2.57 700 :14.00 06.10.2005 - 289 :100.46 101.00{ 0.50 0.20 0.23 { 20.14 13.86 13.26 - 0.74 0.66
MukosiHogckut 0.00 1000 : 14.50 18.09.2006 19.03.2005 636 0.00 101.69i{ 0.00 -0.09 0.00 i 37.34 14.28 - 767 ¢ 0.24 0.22
HUOAH-®Y/C, 01 4.07 850 :17.00 06.12.2006 08.06.2005 715 101.60 101.85: -0.14 -0.10 -0.29 i 6.05 16.72 - 13.12: 0.46 0.41
lMaprac-M, 01 3.22 500 {12.75 15.03.2006 16.03.2005 449 99.97 100.05: -0.15 -0.15 -0.10i 210 12.74 - 12.50¢ 0.23 0.21
lpadmepu LoH, 01 0.00 750 i13.50 10.11.2006 11.11.2005 689 0.00 0.00 { 0.00 0.00 0.00 i 14.42 13.50 - 1477 0.84 0.73
Pa3zeynsd-Lienmp 01 0.54 1000 : 16.00 05.06.2006 04.06.2005 531 95.10 96.50 : -041 039 -0.20: 7.89 16.58 - 23.27% 045 0.37
SPKO, 01 0.01 1000 : 15.50 05.09.2006 06.09.2005 623 102.40 103.20: 0.15 -0.24 1.18 i 44.59 15.03 - 10.99: 0.67 0.61
lueoeapeHue
banmuka, 07 0.00 1000 i 4.00 20.11.2007 - 1064 { 99.00 99.35( 0.00 020 0.00 i 3.07 4.01 9.06 - 2.69 2.46
KpacHbiti Bocmok-MHeecm 4.99 1500  11.50 25.02.2007 24.02.2005 796 99.50 99.85: 0.00 055 0.30 ; 37.18 11.52 - 12.19§ 0.18 0.16
rT-NHeecmmerme 01 6.19 1000 {17.00 28.09.2006 31.03.2005 646 100.89 100.90: -0.03 -0.20 -0.56 { 38.19 16.85 - 13.10¢ 0.27 0.24
CAH WNHmepbpio 1.79 2500 :13.00 15.08.2006 - 602 :105.60 105.90: -0.66 -0.28 0.23 : 44.88 12.38 9.54 - 1.34 1.22
TuHbKkop UHeecm 4.29 400 :20.50 29.04.2005 - 129 :102.90 103.25: 0.29 049 1.18 : 30.33 19.85 10.50 - 0.35 0.32
JlecHasi npombiwnieHHocmb U UBK
ALIBK-MHeecm 0.00 500 {14.95 07.09.2006 10.03.2005 625 100.61 100.70: 0.00 0.20 -1.09: 492 14.86 - 12.05¢ 0.22 0.19
Bonea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 812 0.00 96.75: 0.00 -0.10 -0.61: 31.89 12.40 - 20.51¢ 0.70 0.58
roTaK 0.00 550 :14.20 06.06.2006 07.06.2005 532 99.70 99.87: 0.00 1.06 137 : 545 14.26 - 15121 0.46 0.40
Wnum Mann @uHaHe 0.84 1500 §15.21 18.03.2006 - 452 :1101.15 101.40: 3.03 0.00 1.67 i 36.67 15.00 14.38 - 1.14 1.00
[13® Coros, 01 0.00 300 0.00 09.10.2007 06.10.2005 1022 :100.50 101.00: 0.00 0.33 -0.02 { 0.00 _ 0.00 - -1.41 0.79 0.80
Cmpoumenbcmeo u urnomeka
AVDKK 0.00 1070 { 11.00 01.12.2008 - 1441 £100.50 0.00 { 0.00 0.00 0.56 i 6027 10.25 8.96 - 3.32 3.04
AVDKK, 02 5.23 1500 {11.00 01.02.2010 - 1868 {104.50 106.00¢ -1.42 0.00 -2.33i 4279 10.53 10.10 - 3.92 3.56
nasmoccmpod, 01 0.03 2000 :14.15 27.05.2007 27.05.2005 887 0.00 100.05: 0.05 0.00 -0.25: 10.08 14.26 - 16.93: 0.42 0.36
WHTEKO 01 2.71 1200 :10.95 15.02.2007 17.02.2005 786 :100.50 101.40: 0.35 -0.10 0.30  37.20 10.87 - 18.01% 0.16 0.13
MUA, 01 0.03 2200 (10.00 20.09.2012 - 2830 0.00 99.99: 0.00 0.00 0.00 i 10.96 10.00 10.38 - 3.33 3.02
MK, 04 6.44 750 :13.00 29.06.2005 - 190 98.80 99.00: 094 -0.73 1.89 { 21.37 13.13 17.93 - 0.26 0.22
CY-155 0.00 1500 §12.29 30.03.2007 30.03.2005 829 0.00 0.00 0.00 3.02 -5.06: 28.28 12.62 - 24.60: 0.26 0.21
TpaHcnopm
AsuaK. Camapa, 07 0.01 350 16.00 08.03.2007 10.03.2005 807 100.10 100.49 -0.40 0.09 0.00 45.15 16.00 - 15.31  0.22 0.19
Uem Talin XaHdnuHe 0.00 1000 § 13.50 23.06.2005 - 184 0.00 0.00 { 0.00 0.00 1.76 i 66.95 13.34 11.29 - 0.47 0.42
TpaHcHegmenpodykm 1.03 1000 : 8.90 10.05.2006 - 505 : 98.45 100.00: -1.51 -0.50 0.80 : 10.00 9.08 10.75 - 1.32 1.19
PuHaHcoebIl CEeKmop
Anbpa®uHaHc, 01 0.00 1000 i 0.00 08.06.2007 - 899 0.00 0.00 0.00 0.00 065 0.00 0.00 0.02 - 2.46 2.46
Anbgpa®uHaHc, 02 0.00 2000 : 7.40 31.03.2010 06.04.2005 1926 : 98.00 0.00 0.00 0.00 0.00 ;1541 7.49 - 11.32: 0.29 0.26
Batk 3eHum, 01 1.00 1000 : 8.69 24.03.2007 24.03.2005 823 99.51 99.75: 0.05 050 -0.30: 2143 8.71 - 949 i 0.25 0.23
BrewmopebaHk 03 16.73 2000 :14.50 22.02.2006 - 428 :108.00 108.15: 0.00 -0.60 -0.18: 46.88 13.43 6.91 - 1.10 1.03
BrewmopebaHk 04 9.99 5000 : 5.43 19.03.2009 24.03.2005 1549 { 99.75 100.00{ -0.02 0.10 0.20 { 13.24 544 - 583 i 0.25 0.24
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 784 99.00 9950 0.00 153 -0.20:28.65 8.34 8.73 - 1.96 1.80
PocbaHk, 01 0.01 3000 { 9.91 15.02.2009 14.02.2005 1517 { 98.85 99.00{ -0.25 0.10 0.11 { 35.30 10.03 - 9.86 { 0.15 0.14
Pycckuli CmaHdapm 02 0.95 1000 : 14.04 14.06.2006 - 540 :103.70 106.00: -1.04 -1.61 -0.09: 2.31 13.54 11.57 - 1.39 1.24
Pycckuli CmaHdoapm 03 1.02 2000 : 12.90 22.08.2007 01.09.2005 974 101.70 102.10: 0.00 -0.42 0.00 : 41.70 12.68 - 10.27 : 0.66 0.60
Bceeao 1o 0aHHbIM 213.41 163648
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OMUTEHTbI OBBLEM MNMOrALlIEHUNE LIEHA W3MEHEHUWE,% [0OXOAOHOCTb,% PEUTUHIT  OOPALNA
[Oxen oo Cnpag k X
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A

CyeepeHHbIe egpoobiuzayuu
Poccusi EUR 05 €767 9.375 31.03.2005 99 101.67 101.77: -0.01 -0.09 -057 i 262 922 61 BB+ Baa3 BBB< 0.26 0.26
Poccusi 05 $2969 8.75 24.07.2005 214  102.88 10294: -0.06 -024 -072 i 375  8.51 105 { BB+ Baa3 BBB{ 0.55 0.54
Poccus 07 $2400 10 26.06.2007 916 i 112.88 113.44: 006 -0.22 -153 i 442 886 128 | BB+ Baa3 BBB- 228 2.23
Poccusi 10 $2718 825 31.03.2010 1925 {11050 111.00i 0.06 -0.06 -0.90 i 473 747 112 | BB+ Baa3 BBB- 2.89 2.82
Poccusi 18 $3466 11  24.07.2018 4962 [ 139.50 140.25: 0.27 072 -037 i 659  7.89 235 | BB+ Baa3 BBB- 8.04 7.79
Poccus 30 $19526 5  31.03.2030 9230  102.75 103.38: 0.18 0.61 062 i 652 487 171 { BB+ Baa3 BBB+ 8.42 8.16
Poccusi 28 $2500 12.75 24.06.2028 46928 i 163.50 164.25: 0.23 124  -0.31 7.11 7.80 231 i BB+ Baa3 BBB- 1025  9.90
O6nuzauuu MuHguHa
MINFIN 6 $1750 3  14.05.2006 508 97.88 9838 : 000 -0.13 -051 i 455  3.07 BB+ Baa3 BBBZ 1.98 1.90
MINFIN 8 $1322 3 14112007 1057 | 9519 9575 i 0.00 -066 -1.44 | 823 3.15 BB+ Baa3 BBB- 2.78 2.58
MINFIN 5 $2837 3 14.052008 1239 i 9325 9325 i 0.27 013 -054 i 516 3.22 BB+ Baa3 BBB- 3.76 3.57
MINFIN 7 $1750 3 14.05.2011 2334 : 8438 8500 : 045 -1.34 1.66 5.93 3.56 BB+ Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5426 25.10.2007 1037 {10525 10550: 0.10 -0.10  0.64 356  5.16 131 BB+ Ba2
ARIES 02 €1000 7.75 25.10.2009 1768 i 113.61 114.61} 0.50 0.56 2.59 454  6.82 156 BB+ Ba2 4.21 4.03
ARIES 03 $2436 9.6 25.10.2014 3594 i 12255 123.55: 0.46 0.89 0.76 6.46 7.83 228 iBB+ Ba2 7.05 6.62
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 492  109.32 109.83: -022 -0.17 -0.08 i 370 10.02 146 : BB+ Baa3 BBB- 1.26 1.21
Mockea 11 €374 645 12.10.2011 2485 { 106.57 107.06: 0.18 -0.62  3.98 527  6.05 197 i BB+ Baa3 BBB- 5.69 5.40
HusxHuti Hoszopod 05 : $119  8.75 03.04.2005 102 : 100.14 100.64: 0.00  -0.17  -0.11 8.05  8.74 585 Caal 0.28 0.26
BbaHKoecKue eepoobsiuzayuu
BTb 05 $325 4.119 28.04.2005 127  100.12 100.40: 0.12 014  -027 i 4.06 4.11 123§ BB+ BBB-
Pycc. Cmand 05 €30 11 28.05.2005 157 10242 10292 -0.07 -0.14 -013 i 506 1074 252 i BU Ba3U 0.43 0.41
rasnpombark 05 $150 9.75 04.10.2005 286 10515 10540 005 -0.10 -047 i 2.85 927 57 B+ Baa2 0.78 0.75
Anbpabark 05 $175 10.75 19.11.2005 332 {10250 104.00i 024 -097 0.24 777 1049 521 B Ba2 B i 0.90 0.84
MAOM 05 $200 10.75 16.12.2005 359 { 102.00 103.00: 0.00 -0.49  0.00 855 10.54 601 B B+:i 0.99 0.91
Anbpabark 06 $190 8  13.04.2006 477 {10057 101.32: 0.00 -065 045 748  7.95 445 B Ba2 B+: 1.28 1.20
BaHk 3EHUT 06 $125 925 12.06.2006 537 {101.25 102.00: -025 0.25 0.72 832 914 527 B1 B-i 145 1.34
YpanCu6 baHk 06 $140 8.875 06.07.2006 561 100.50 101.00: 0.00 -0.12  0.40 840 883 529 B1 B-i 148 1.36
C6epbatk 06 $1000 3.85 24.10.2006 671 99.75 100.75i -0.25  0.12 0.31 440  3.86 161 Baa2 BBB-
Mempokommepy 07 $120 9  09.022007 779 ¢ 100.54 101.54: -032  0.17 0.08 8.71 8.95 565 B B1 1.99 1.83
HOMOC 07 $100 9.125 13.02.2007 783 99.83 100.83i -0.20 0.35 0.39 9.21 9.14 614 B1 B i 200 1.84
MBI Hukotin $150 9  19.03.2007 817 99.86 100.85: -0.08 003 -0.04 i 9.06 9.01 601 B 211 1.93
Pycc. Cmand 07 $300 875 14.042007 843 {10236 103.11i -0.35 042 0.22 760 855 456 { BU Ba3U 2.18 2.02
BT6 07 $300 5.03 30.07.2007 950  103.30 104.47 i 0.00 413 487 137 i BB+ BBB: 2.55 2.45
lasnpombark 08 $1050 7.25 30.10.2008 1408 : 103.61 104.62: 0.14 0.27 0.17 6.18  7.00 297 B+ Baa2 3.50 3.29
BTE 08 $550 6.875 11.12.2008 1450 { 104.97 10547 0.32 0.24 0.31 546  6.55 188 { BB+ BBB{ 3.63 3.44
Poc6aHk, 09 $225 975 24.09.2009 1737 {10250 103.00: -0.32 -0.52 258 8.77 951 529 B- B : 276 2.54
BaHk Mockesi, 09 $250 8  28.09.2009 1741 i 103.48 103.97: -0.09  1.66 0.97 712 773 355 Baa2 BB+ 4.12 3.85
BTb 11 $450 7.5 12.10.2011 2485 : 107.00 107.69: 0.15 0.64 1.27 6.22 7.01 264 i BB+ BBB- 5.58 5.26
KopnopamueHbie egpoobauzauuu
MMK 05 €100 10  18.02.2005 58 100.75 101.06i 047 -099 -0.33 i 4.41 9.93 229 i BB- Ba3 BB-i 0.15 0.14
Bbimnenkom 06 $250 1045 11.11.2011 2515 i 100.00 100.50 i 0.11 192 -058 i 1027 1045 806 : BB- B 0.35 0.32
Espa3axondurz 06 $150 8.875 25.09.2006 642 | 101.93 10243} -063 -0.10 0.85 766  8.71 461 B 168 1.56
PocHeghmb 06 $150 12.75 20.11.2006 698 | 114.00 11450 -025 025 -0.18 i 491 1118 187 B Baa3 1.78 1.69
CubHegpmb 07 $400 115 13.02.2007 783 { 106.00 107.00: 0.24 140  -4.01 835 1085 529 B Ba2D 1.96 1.81
FA3IIPOM 07 $500 9.125 25.04.2007 854 :108.64 109.14i -022 -020 -096 i 513 840 209 iBB-W Baa3 BBU 2.18 2.08
THK 07 $700 11 11112011 2515 { 114.00 11425: -028 -0.28  0.80 562 965 241 Ba2 2.59 2.45
MTC 08 $400 9.75 30.01.2008 1134 { 105.50 106.00: 0.53 098 -0.04 i 7.71 9.24 450 iBB-D Ba3 2.75 2.56
Cucmema 08 $350 10.25 14.04.2008 1209 i 105.50 106.50 i -0.81 098 -006 i 830 972 509 i BU B3 B-i 295 2.73
Anpoca 08 $500 8.125 06.05.2008 1231 { 103.00 103.63: -0.09  0.56 1.25 710  7.89 389 B B2 3.08 2.88
Bumm-Bunne-HarH $150 85 21.052008 1246 } 97.50 100.43: 026 -0.39 2.36 9.37 872 617 B+ B3 3.14 2.87
MMK 08 $300 8  21.10.2008 1399 i 101.21 101.74: -014 -035 -003 i 762  7.90 442 : BB- Ba3 BB-i 3.44 3.20
CubHegpmb 09 $500 10.75 15.01.2009 1485  104.99 107.99i -148 000 -390 i 924 1024 566 B Ba2D 3.41 3.12
Cesepcmarnb 09 $325 8.625 24.02.2009 1525 } 100.48 101.48: -048  0.36 2.70 848 858 490 B+ B+Di 3.63 3.34
Bbimrenkom 09 $450 10  16.06.2009 1637 i 104.48 10573 : 0.47 1.68 0.92 876 957 519 i BB- B1 3.88 3.57
Espasxondure 09 €300 10.88 03.08.2009 1685 : 107.19 10745 018 -144 135 893 1015 535 B 378 3.47
HOPHWKETb, 09 $500 7.125 30.09.2009 1743 | 97.25 9850 i -1.04  2.02 1.17 782 733 425 BB Ba2 419 3.89
FA3ITPOM 09 $700 105 21.10.2009 1764 : 118.80 119.80: -0.29  0.01 032 i 595 884 238 iBB-W Baa3 BB U 4.04 3.82
FA3IIPOM 10 $1000 7.8 27.09.2010 2105 {11156 11256: 0.59 -0.09 2.35 5.41 6.99 231 iBB-W Baa3 BBU 4.86 4.62
MTC 10 $400 8.375 14.10.2010 2122 { 101.97 10247 0.16 2.15 0.77 794 821 437 iBB-D Ba3 4.82 4.47
Bbimnenkom 11 $300 8375 22.10.2011 2495 } 96.63 96.70 i 0.11 192 058 i 9.05 867 547 i BB- B1 5.45 4.99
Cucmema 11 $350 8.875 11.11.2011 2515 i 101.99 102.99: 000 -1.05 -039 i 845 870 487 i BU B3 B-i 487 4.49
Cesepcmarnb 14 $375 925 19.04.2014 3405 | 99.65 100.39: 0.28 0.35 1.60 9.30 9.28 512 B+ B+ D 6.61 6.05
FA3I1POM 13 $1750 9.625 01.03.2013 2991 { 117.95 118.95: 0.32 0.97 0.33 6.73  8.16 255 iBB-W Baa3 BB U 6.09 5.71
FA3IIPOM 20 $1250 7.201 01.02.2020 5519 10552 106.52: -0.24  1.03 - 6.62 6.82 243 iBB-W Baa3 BBU 9.66 9.06
A3I1POM 34 $1000 8.625 28.04.2034 10719 i 117.16 117.66 : 0.05 0.05 0.03 720  7.36 239 iBB-W Baa3 BBU 12.10  11.29

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 22 pekabps 2004 r.

OVMUTEHTbI LIEHA U3SMEHEHWE,% [JOXOAHOCTb,% [IOPALUA PEATUHI

MocneaHss )
Mo 3akpbITHiO KOTUPOBKA NeHb Hepens mecsL, [lo noraweHus [iopauus S&P Moody’s

Mupoeoli pbIHOK dosi2a

US10YT=RR 100.63 100.50 0.17 -0.42 -2.67 4.19 AAA Aaa
US30YT=RR 108.48 108.39 0.17 -0.10 -3.09 4.81 AAA Aaa
EU2YT=RR 99.61 99.61 -0.09 -0.15 0.13 2.46 AAA Aaa
EU10YT=RR 101.10 101.09 -0.20 0.01 -3.22 3.62 AAA Aaa
MEXGLB26=RR 153.69 153.63 0.12 1.32 0.12 6.73 10.45 BBB- Baa2
BRAZILC=RR 102.06 101.75 0.18 0.37 1.26 BB- B1
BRAGLB27=RR 114.00 114.31 -0.22 1.92 3.37 8.66 9.88 BB- B1
TRGLB30=RR 144.50 144.94 0.17 3.20 0.92 777 10.28 BB- B1
TRGLB10=RR 125.63 125.88 0.10 1.31 -0.15 6.11 4.33 BB- B1
ARGFRB=RR 32.50 32.50 0.19 0.78 10.92 SD Caa1
ARGGLB30=RR 32.75 32.75 -0.38 1.56 4.30 63.59 2.37 SD Caal
RUSGLB30=RR 102.63 102.75 0.18 0.61 -0.62 6.52 8.42 BB+ Baa3
RUSGLB10=RR 110.38 110.50 0.06 -0.06 -0.90 4.69 2.89 BB+ Baa3

HemouHuku: REUTERS

UHAekcbl JPM EMBI+

EMBI+ CriP3[j UHOEKC U3MEHEHUE, %
Cnpap Wauenere 3HayeHne 3a geHb C navana C Havana ropa 3a 12 mecsiueB

3a fieHb mecsua

21 dek 04

EMBI+ 358 0 329.28 0.20 2.58 11.68 11.80

EMBI+ RUSSIA 220 0 374.89 0.27 3.32 11.20 10.96

EMBI+ MEXICO 163 2 305.61 0.17 2.35 8.83 8.90

EMBI+ TURKEY 269 -1 221.42 0.40 2.82 10.36 10.06

EMBI+ BRAZIL 389 1 442.80 0.22 3.12 14.05 14.59

EMBI+ VENGVUELA! 411 -3 470.91 0.25 1.80 23.27 23.48

UcmouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 22 pekabps 2004 r.

KOHTAKTHAA UH®OPMALIUA WWW.MMBANK.RU +7 (095) 105-8000, 924-0080
e-mail BH, Ten
BULIE-NPE3VAOEHT CbiTHMKOB Anekcen
HAYANBHWK YNPABNEHWA OOBEPUTENLHLIX ONEPALMW  KacbsHoBa Enexa Kasyanova_EA@mmbank.ru 4679
KONNEKTWBHbBIE MHBECTULINA WUcaeB BeiweH Isaev_BK@mmbank.ru 4591
MHOMBWAOYAJIbHOE YMPABNEHWE AKTUBAMWN
HauyanbHuk otpena BecnanoB Anekceu Bespalov_AV@mmbank.ru 4220
MeHenxep no paboTte ¢ knueHTamu LllyxoBa Anna Shuhova_AG@mmbank.ru 4263
AHANUTUYECKWW OTAEN
HavyanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592
AHanus akuun BepeHees Bnagumup Vedeneev_VY@mmbank.ru 2817
AHanus fonroBbIX PbIHKOB ®epopoB Erop Fedorov_EY@mmbank.ru 4233
AccucteHT Namun Muxaun Lyamin_MY@mmbank.ru 2844
OTAEN YMNPABINEHNA AKTUBAMU
XpamuoBckuit CTaHucnaB HSS@mmbank.ru 2895
BonkoB Anekcen Volkov_A@mmbank.ru 2823

HaCTOﬂLI.I,VIﬁ o630p nMmeeT TONbKO MHCbOpMaLI,VIOHHoe 3HayYeHUe U He MOXeT pacCMaTpuBaTbCA KaK npenno>xxeHue O COBEpPLWEHUH
COENNOK Ha (.‘bVIHaHCOBOM PblHKE. 0630p OCHOBaH Ha MWCTOYHUKaxX MHCbOpMaLI,VIVI, 3acnyxXuBawwmux poeepue, OAHAKO Mbl He
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.
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