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.l WHOMKATOPbI IONTOBOI0O PbIHKA

WHaekcbl 3HayeHue N3m-e Bbinyck Mokynka [Mpopaxa N3m-e YTM, %
RUB/USD 28.125 0.0121 A O®d3 45001 104.35 104.42 0.00 5.99
EUR/USD 1.3022 -0.0036 v O®d3 46001 109.60 109.80 -0.05 6.51
MIBOR, % 1.16 0.40 L) O®d3 46014 104.10 104.40 -0.35 7.87
OCTATKN HAKIC B LIB, 314.7 26.3 [ MFop29-06 104.92 105.60 -0.55 8.47
MNPAO. PYB.

HE®Tb (URALS) 41.48 0.08 ) Mrop39-06 - - 0.00 8.30
301070 422.8 0.8 L) KOMW 78 06 93.10 93.50 -0.48 11.61
EMBI+ 326.46 -0.26 v AINPOCA 198 106.80 107.10 0.00 6.36
EMBI+ CMPEL 382 7 'y FA3MPOM A2 10640  107.25 -0.47 6.72
EMBI+RUSSIA 375.2 -0.53 v A3MPOM A3 99.80 100.00 -0.26 8.30
EMBI+RUSSIA CMNPEQ 226 10 ) YpanCs3/H6 105.42 105.50 0.29 10.45
MICEX RCBI 103.14 -0.05% v FOTOK-1 100.01 101.25 0.00 13.03
MICEX OB bEMBbI, MITH. PYB. BUPXA PMcC PEMO POCCUKSA 30 102.50 102.75 -0.54 6.55
KOPMOPATV/BHbIE 731.45 2569.27 1317.82 UST 10 100.44 100.48 0.23 4.20
MYHULMMANBHBIE 243.50 197.84 FA3MPOM 13 11763 118.11 -0.36 6.76
FOCYAAPCTBEHHBIE 5018.09 50.15 BAHK MOCKBbI 09  103.95  104.70 0.03 6.99

n CTPATEMS - BHYTPEHHWW PbIHOK

YKpenneHue fonnapa Ha MUPOBOM BaJIlOTHOM PbIHKE MPWHOCHUT CBOM NJIOAbI HA PbIHOK
pybneebix obauraumi. YUacTHUKK JONFOBOro PbiHKA OLEHWBAIOT TEKYLLYIO TeHAEHLMIO
KaK HeraTMBHYIO, a Hepe3WAeHTbl, UHBeCTUpYIolMe B pybnesble Bymaru npoaosmKaioT
YXOOMUTb W3 pblHKA B MEPBYIO ouepedb M3-3a cueT criabelowero no OTHOLWEHWIO K
ponnapy kypca pybns. Mbl nonaraem, 4To Takas HeraTMBHas TeHAEHUMS  Ha
BHYTPEHHEM [O/IFOBOM pPbIHKE MPOAO/IKUTCA, NO KpawHew mepe, fo despans, Oyaer
CLEP>KNBATBCA BbICOKMM YPOBHEM JIMKBUOHOCTH LEHEXHOW cucTeMbl. B aToi cesazu Mbl
npegnaraéM YydyacTHMKaM pblHKA MCKaTb WAeW B KOPOTKMX obnurauusax BTOPOro
3lwenoHa.

HeratueBHoe HacTpoeHWe yCW/IMBAEeT BUepallHee NpefynpeXkaeHWe NepBoro 3amnpega
LB Yniokaesa o Tom, uto «pocT notpebutenbckux ueH B aHsape 2005 roga moxxet
6biTb Hosee CywlecTBeHHbIM, YeM B npouwsbie rogpi». LIB, no cytv gena, ¢ Havana
roga MPU3HAeT, UYTO CMPaBUTbCA C MOCTABJEHHbIMM 3ajayaMu MO WHMPAAUMKU emy
fynet, no kpawHeW Mepe, cnoxkHo. Hanomuum, uto B 3asBneHHbix LB OCHOBHbIX
HanpaB/ieHUSIX [OeHeXXHO-KpeAuTHON nonautukn Ha 2005 rop, ypoBeHb WMHASUMKM NO
utoram 2005 ropa nnaHvpyetcs B pasmepe 8,5%. Mo utoram 2004 roga mHpAsUMS
okasanacb Ha yposHe 11,7%), npesbicue uenesoi yposeHb LIB Ha 1,7%. Cerogns
BOMbIIMHCTBO 3KOHOMUCTOB OpueHTUpyloTcsi Ha yposeHb 10-13% no utoram 2005
roga. Mol oxxvaaem, uto yposeHb MHNAUMK Ha Kodel, 2005 roja coctaBuT nopsipka
10,0%. OxupaHus nNo NoBofly YCUIEHUA TEMMNOB MHANALMK BbIPOCIM MOC/E TOro, Kak
MpaBuTENbCTBO peLlnno AONoNHUTENbHO M3pacxoposath 6Gonee 100 mnpa. pybnei Ha
MOBbILLEHWE NEHCUW U NMEepPeUYnUCIEHUE CPEACTB Ha JIbFOTHUKOB.

Takum 0Bpa3oM, MaKpO3IKOHOMHUECKHI (DOH NOKa OCTaBAAET XenaTb JYHLEro U ABHO
He uWrpaeT B nONb3y JAep)kateneld py6nesbix obaurauuid. Mbl nonaraem, uTo
0OXOOHOCTH pybnesbix obnuraumii OyayT pacti B 6Gamxaiwee Bpems. OpgHako,
pe3Koro pocta CTaBOK MPOUCXOAWTb HE AOJ/KHO: BO-MEPBbIX WHTEPEC HEepPEe3UOEHTOB
K Poccun MoxkeT npocHyTbca B N0BYl0 MHHYTY B CHY pasfuuHbiX (haKToOpOB,
KOTOpble MOTYT CTUMY/IMPOBATb MPUTOK Kanutana B Poccuio. Bo-BTopbix, neperosopsi
Poccun c MMapusKckuM KyboM XOTb M He MPUHEC/IM OXWMAAEMOro WHBECTOPaMM
pesynbtata, Ho ByayT npodo/mkeHbl yxe B despane. Buepa MA REUTERS, coobumno
CO CCbUIKOW Ha WCTOYHMK OAM3KMH K neperoBopam, O TOM, u4TO OHW 6yayT
NPOJO/XKeHbl Yy)Xe B cpeBpasne. W B TpeTbux, TEHAEHUMS K YKPENJIEHWUIO Kypca
[loNnapa Ha MMPOBbIX BaJIlOTHbIX PbIHKAX MOXET CMEHWTbCS B JI0OOM MOMEHT, uTO
€o3p4acT MpPeanocbiikKK s HOBOro yKpennewus pybnsa. B atol ceasu Haubonee
npuemsiiemas cTpaTeruss — WHBECTMPOBaHWE B KOPOTKWE (T.e. C BNIM3KUM CPOKOM [0
norawieH1s) obaurauUu BTOPOro-TPETbEro 3LIeNoHa.

(Pekomengaumu no pybnesbiM obnuraumsm cMm. Ha cTp.4)

CTPAHMLbBI KOTUPOBOK BAHKA MOCKBbl B REUTERS:
rocyfapcTBeHHbIe obnurayuu MMBMTBB
MMBMTBB 1

KopnopaTuBHble obnuraymu
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550 | CrP3g POCCUM 30 n UST10, 6.n. nCOBbH'MH HA Pb|HKE

PYBJIEBbIE OBJINTALIUA

BUYEPA Ha pblHKe KoprnopaTWBHbiIX  pybneebix  obnuraumit  Habnoganocb
pasHoHanpaB/ieHHOE ABUXKEHWE KOTUPOBOK, Ha (POHE pPOCTe aKTUBHOCTM pbiHKa. [lo
uToram JOHA WHAOEKC KoprnopaTuBHbix obnauraumit MMBB cHusunca wa 0,05% no
ypoeHsi 103,14, Toproeble 0OOpPOTbI B CEKTOPe KOpPNOopaTUBHbIX obBaWrauuit BbIpOCaH
8o 3,3 mnpa. pybnei no cpasHenvio ¢ 1,5 mnpa. oHem panee. Cpegu obnuraumii
NepBOro 3lIEe/IOHa CWJibHEE BCEro nocTpafjasii [OOAroBble WHCTPyMeHTbl [asnpoma.
JNlupepom Toproebix obopotos crtanu obauraumn [asnpoma cepuu 05, ¢ KoTopbIMM
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25 ! ‘ ‘ ‘ ‘ s 6bi10 3aknoueHo 66 cpoenok Ha cymmy 691,6 maH. py6. KoTuposku obnuraumii
Mion-04  asr-04  cew04 OKI-04 HOA-04 AekO04  se-05 lasnpom A5 no wutoram pHs cHusunuce Ha 0,76% po ypoeus 97,85 npouenra

HOMMHana. TakXe [OCTaTOYHO aKTMBHO Toprosanca TpeTui Bbinyck [asnpoma,
05 AOXOAHOCTb MOCKBBI - 29 KOTUPOBKM KOTOporo cHuannuch Ha 0,26% mo 99,25 npoueHta HOMUHana.

AKTHBHOCTb Ha pbiHKe cyBdefepanbHbIX U MyHUUMNANbHbIX obaurauMi Ha BUEpPaLLHUX
Toprax NpoAo/mKuia cHUxatbcsi. bupkesble 060poTbl B cekTope cocTasunu 441 mnH.
py6. no cpaeHeHuio ¢ 548,5 mnH. gHem paHee. KoTWpoBkM Haubonee NMKBUAHbBIX
pervoHanbHbix obnurauuii B cpenHem cHuaunauch Ha 0,2%. Cnucok nupepos no
TOproebiM obopoTam Bo3rnasunu obnurauun JleHMHrpaackoln obnacti BTOPOW cepwuM,
KOTUPOBKM KOTOPOM NO UTOraMm AHs cHuaunucb Ha 0,29%.

B cekTope rocymapcTBeHHbIX pybneBbix obnuraumi Buepa npeobnapany npomaxw.
KoTUpoBKM rocynapCTBEHHbIX 4O/IFOBbIX MHCTPYMEHTOB Najasu Ha (poHe LOCTaTO4YHO
HWU3KKUX TOProBbix 06opoToB. Toproeble 0HOPOTbI CEKTOPA OMYCTHU/IMCb HUXKE OTMETKM
400 mnpa. py6. Jlugpepom nageHus crtanu obauraumm O®M3 46003, KoTMpOBKM
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75 ! : : : : : KoTopbix cHusuauch Ha 0,65% mo 110,35 npoueHta HOMMHaNa, HOXOAHOCTb BbIMyCcKa
wmon-04  aer-04 ceH-04 okT-04 HoA-04 pek-04  smB-05 BblpOCﬂa p'o 7,58% rO,D,OBle.
KOPMOPATMBHbI CETMEHT EBPOOB/IUTALIMH
» US-TREASURIES. KasHaueickne obnvraumu CLUA npogemoHcTpupoBanu Buepa
NAEPLI OBOPOTOB Hebonblon poct no utoram gHsA. [loxogHocTtn 10-neTeHux us-treasuries CHU3MAWUCH
OBoporel, M. pyb. Vismenenne no 4,22 no 4,19% ceropHsa K yTpy. Peakuus pbiHKa Ha CUIbHYIO CTAaTUCTUKY NO cyeTy
(Bupxa + PMC) cToumocTu, %

OBUXXEHUA KalnnuTasla OKa3aslaCb O4Y€Hb cnaboit.

TASTIPOMAS 69163 -0.76 v » CHET AOBUXXEHUA KAMUTAJIA. Buepa B 17:00 no mck. KasHaueiicteo CLLA
CeeCrane-1 503.42 0.00 Ll ONnyB/IMKOBANO CTAaTUCTUKY CueTa [BWXKEHWSI Kanutana Mo COCTOSIHUIO Ha HOos0pb.
0OCT-106 410.79 -0.02 v CornacHo ony6/MKOBaHHbIM [AaHHbIM, YMCTbIM npuToK Kanutana B CLUA B Hos6pe
BTG - 4 06 250.01 1.10 Py coctaeun 81,0 mapa. gonn. Hosbpbckoe 3HaueHWe 3TOro nokasaTtens 3HaYMTENbHO He
[FASMPOM A3 176.33 026 v TO/IbKO NPEBbICHIO HWU3KOE 3HayeHWe 3TOro nokasarens B OKTAOpe, COCTaBMBLLETO
Meven TI-1 110.99 0.10 2 48,3 mnpga., Ho “ CpefHeMeCAYHOe 3HadeHue 3a rog — $68,9 mnpa. monn.Yuctble

NOKYNKK WMHOCTpaHUaMu us-treasuries sbipocnn ¢ 18,1 mnpg. B okTtabpe po 33,0
THK581T-06 107.66 -0.39 ¥

MApa. B Hosbpe mecsue.
AK BAPC-01 99.53 0.10

* » EMERGING MARKETS. Mo wtoram gHa uHpekc EMBI+ cuusmnca Ha 0,26%, a

YpanCaalin6 8252 0.29 t CNp3j, MHAEeKCa paclMpUca Ha 8 MyHKTOB M B HacToslee Bpems cocTasnset 383 6.n.
MeradoH®01 75.32 0.00 * » POCCUMCKMUE EBPOOBJIUTALIMU CToMMOCTb POCCHICKMX €BPOOBAMraLMii

CHWKaeTcs Ha choHe obuiel HeonpefeneHHOW AMHaMWKKU eBpoobnuraumit emerging
NMAEPLI POCTAMALEHNA markets. Ungekc EMBI+Poccus no wtoram BuepaiuHero AHs cHusuncs Ha 0,53%.
Cnpag vHgekca goctur ypoeHsi B 226 6.n., CHU3MBLUMCL No uToram gHs Ha 10 6.p.

Pocrt, % Mapexve, %
21 CMAPTC O1 CroumocTb eBpoobnuraumin Poccus-30 ceroghs cocraensier 102,62 /102,68 npoueHTta
103 Coopanont oT HomuHana. Cnpag Poccnn-30 k UST-10 B HacTosuiee Bpema paseH 235 6.n.
0.51 MxABTO-01
0.41 Pasrynsii-1
MeTpokom61 -2.33
BbiMnKom®-1 -1.06
FA3MPOM A5 -0.76
MPBB-3 -0.75
HOTK-03 06. -0.65
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» BTbB. BHewTtoprbank HasHnauwn Barclay's Capital, Deutsche Bank, HSBC u JP
Morgan nua-meHemKepamMu 3MUCCUMM HOMWHWUPOBAHHbLIX B AOJapax MeXXAyHapomLHbIX
obnvraumi. Poya-wioy [paHHOro BbiMyCKa HauHeTCs Ha criefylowed Hegerne.
HanomHum, uto paHee 3amnpen BTB Bnagumup JleBuH 3asensn, uto B Havane 2005
rona BTB nnanupyet Bbinyctutb eBpoboHapbl He MeHblie yeM Ha $500 MAH.

» DBHWH-BAHK. Mo cnosam npesngeHta BWUH-BaHka Mwuxauna LuwxaHoBa, BO
BPEMS JIETHETO «KpU3UCa foBepusi» B BAHKOBCKOM ceKkTope 6aHK BbIKYMWA MOSIOBUHY
cobcTeeHHbIx obnuraumi (8 anpene 2004 ropa BUH-Bark pasmecTun nepsbii BbINycK
cBoux obnuraumi Ha cymmy 1 mapg. py6.). OH Takke pobasun, uto B 2005 rogy 6aHk
HEe NAaHWpyeT BbiNyCKaTb HOBble pybneBble UK BanloTHble BOHLbI.

» WCT JIAUH X3HIJIUHT. B nepsom kaptane 2005 roga komnanns UCT JTAWH
XOHOJIMHT nnanupyeT HauaTb pasmelneHue pybnesbix obnurauuii Ha obLylo Cymmy
3 mnpa. py6.

» OBbbEAMHEHHAA METAJUTYPTUHECKAA KOMIMAHUA npuHsna pewenue o
BbIMyCKe OO/Mrauuii nepBol cepun Ha cymmy 3 mnpg. py6.

M NOANTUKA/SKOHOMMKA

» WUHONALUUA. Tlo mHeHnuio nepeoro 3amnpepa LB Anekces Yniokaeea, poct
notpebutenbckux LeH B aHeape 2005 roga MoxeT ObiTh Bonee CyLECTBEHHbIM, YEM B
npoLibie rodpl, OfHAKO MPOrHO3 3aMedSieHUs WH(NAUMKM NO MTOraM roga noka

npeactaensetca  «peanuctuudbiM» (8,5% roposbix). OH 0ObACHUN OXWAAEMbIN
BCM/JIECK MWH(ASALMM POCTOM TapudoB B Hayase roja M CUJIbHbIM MIATEXHbIM
HGanaHcom.

» MOHETU3AUMUA JNbIOT. Mo cnosam rnaebl [AgenaptaMeHTa Ha/lOrOBOW W
TaMOXXEHHO-TapUHON NOAUTUKM MuHdpuHa Muxauna MoTopuHa, MuHucTepcTBO
cvHaHcoB P®D He nnaHupyeT pacxofoBaTb cpefcTsa CTabuiM3aLMOHHOro coHaa Ha
JOMONHUTE/IbHbIE [EeHEeXHble KOMMNEHCaLWW HacesieHUlo B CBA3M C OTMEHOMW Jbror,
(pMHAHCUPOBAHHWE MOBbILEHHbIX LEHEXHbIX KOMMNEHCaLUWi ObIBLUMM JIbroTHUKaM byner
OCYLLECTB/IATLCA 3a CUET [LOMOJIHUTENbHbIX AOX0A0B blomketa. Pavee npesugeHt PP
BJ'Ia,D,MMMp nyTMH BbICTYNMNA B 3alUTy OTMEHbl Nbrot U NOPy4YHUn nNPaBUTENbCTBY
NOBbICUTb NEHCUM BbICTpee U CyLLecTBEHHee, YeM MaHUPOBaiOCh.

» OBP. B cooteetctBuu ¢ nucbMmomM Bbanka Poccuu, 20 aHeaps 2005 roga coctouTcs
aykuuoH no npogaxe OBP Ha cymmy 3 mnpg. pyb. ¢ obssatenbctsom obparTHoro
Bbikyna (15 uiona 2005 roga).

» O®3. B coortsercteun c nucbmom banka Poccuu, 19 gausaps 2005 roga
COCTOATCS ayKuuoHbl no popasmelterrio OP3 46003, OD3 46014 v OD3 27026 8
obbeme 3,0 mapa. pyb. Kaxabli.

M KPEOVTHBIE PEATUHI

» TATHE®DTb. Bcnen 3a pewenuem [lpuBaTtM3auMoHHOro areHTcTBa [ypuuM
OTMEHWTb pe3ynbTaTbl KOHKypca no npogjaxe 65,76% akuui Tupras, Fitch
UCKJIIOUWSIA PEUTUHTU KOMMaHWKM TaTHeTb M3 CMUCKA Ha BO3MOXHOE MOHWXKEHHE.
OcHoBHble HeobecneyeHHble PENTUHIM KOMNaHWW TaTHedTb B MHOCTPaHHOW M MECTHOM
BafitoTe OblM NoATBEPXKAEHDbI Ha yposHe «B». MporHos ux uameHeHus - cTabunbHbIN.

OB30P A0JIFOBbIX PbIHKOB
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M HAVIEONEE MPVIBMEKATENBHBIE BbINYCKI PYBTEBBIX OBMAT ALY

Mbl nonaraem, 4TO [OXOAHOCTH pybneBbix obnurauuii ByayT pact B OsvKaiiee Bpems.
OpHako, pe3Kkoro pocta CTaBOK NMPOUCXOAUTb HE LOJIKHO: BO-TMEPBbIX MHTEPEC HEPE3UAEHTOB K

Mbi pexomeHayem Poccun MoskeT npocHyTbcsi B NOOYIO MUHYTY B CMAly PasfiMuHbix (PakTopoB, KOTOPbIE MOTYT
HerocyaapcTBeHHble Bbinycku | CTMMY/IMPOBATb MPUTOK KanuTana B Poccuio. Bo-BTopbix, neperoeopbl Poccun c lMapuxkckum
OBNUraLMKM SMUTEHTOB KNYyOOM XOTb W HE MPUHECIHU OXMOAEMOrO WHBECTOPaMM pesy/nbTaros, Ho OyayT NPOAO/KEHDI
BTOPOrO 3LUENOHA C yxe B bepane. Buepa no MA REUTERS, coobwmnno co ccbiikoi Ha WCTOUHMK OAW3KWH K
HEBBICOKOM [AIOPaLMEH. neperosopam, O TOM, 4TO OHW ByAyT NPoAosIKeHbl y>ke B cheBpane. W B TpeTbux, TeHAEHUMS K

YKpEenneHuio Kypca [o//lapa Ha MWPOBbIX Ba/IOTHBIX PbIHKAX MOXET CMeHWTbCA B 6ok
MOMEHT, YTO CO3[acT MPeAnoCbIIKK AN HOBOro yKkpennewus pybnsa. B aton ceasu Haubonee
npvemMneMas cTpaTerus — WHBECTUPOBaHWE B KOPOTKHUE (T.e. C B/IM3KUM CPOKOM [0 noralleHHs)
0b6nUraunm BTOPOro-TPETbero 3leNoHa:

OMUTEHTbI MOrALIEHNE LEHA HAOXOAHOCTb,% AIOPALNA

Beinyck Morawexve OdpepTa Mokynka [Mpopaxa  Tekywas K noratu. K ocbepte [iop. net. Mog. atop

KopnopamueHbie obnuzayuu

OM3 04 26.02.2009 05.09.2005 102.00 102.40 13.97 - 11.12 0.60 0.54
Unum Mann ®uHaHc 18.03.2006 - 101.32 101.55 14.98 14.14 - 1.06 0.93
Ucm Jlalin XaHOnuHe 23.06.2005 - 100.30 0.00 13.46 12.63 - 0.43 0.38
UPKYT, 01 27.03.2005 - 99.40 100.00 8.05 11.28 - 0.19 0.17
CMAPTC, 02 26.06.2007 26.06.2005 99.90 100.60 13.67 - 12.19 0.44 0.39
Aemosas, 02 13.08.2008 17.08.2005 100.31 100.40 11.25 - 10.53 0.55 0.50
Bumm-bunnb-faHH 11.04.2006 - 96.90 97.23 8.75 10.87 - 1.17 1.05
Beivnenkom 01 16.05.2006 - 98.10  98.60 10.04 11.35 - 1.25 1.13
FOTK, 03 10.10.2009  13.04.2006 99.50 99.70 12.35 - 12.88 1.14 1.01
Cyb6ghedepanbHbie U MyHUUUnNaabHbIe obnuzauyuu

Tomckasi 06i1., 02 27.07.2006 - 0.00 0.00 12.81 10.89 - 1.35 1.22
Xabaposckuli kpat, 01  27.08.2005 - 101.90 102.24 12.85 10.17 - 0.58 0.53
Wpkymckasi 0611., 02 07.09.2006 - 100.45 100.60 11.95 10.64 - 1.14 1.03
Teepckasi 0671., 02 23.11.2006 - 109.90 110.30 15.36 11.29 - 1.60 1.44

© BAHK MOCKBbI
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AONIrOBbIE PbIHKHU 19 auBapsa 2005 r.

29,0 AONMAP/ PYBIb .' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

29.10 + 13 aHB 05 Mapwxckui kny6 pacecmoTpen BOMpoC 0 pecTpykTypu3aumm gonra Poccum

2890 1 13 218 05 Ha npowepwem sacefanuy MpaButensCTBa yTBEPXKAEH

28.70 obbem amuccun rocyaapCTBeHHBbIX LieHHbIX bymar B 2005 rogy

28.50 1 14 518 05 ApreHTiHa NPeANOXUT MHBCTOPaM cxemy obMeHa AecponTHbIX 0BRMraLym, CornacHo KoTopoil byaeT cnucaHo
28.30 - 70,0% HenoralueHHoro gonra

28.10 1 17 sHB 05 Ynnata $OP

27.90 1 Ha aToit Henene Bpasunbckuii LIB npumeT pelueHne 06 nameHeHum yyeTHoi cTasku Selic Rate, 3HaueHne
27.70

CErogH# KOTOpOIt B HacTosilLee BpeMs cocTaBnsieT 17,75% rogosbix. BOMbLUMHCTBO SKOHOMUCTOB NPOTHO3UPYET

04 apr-04 04 okT-04 04 pex-04 -05
won-D4 - aprbd  cenii okTOR HORDA et Ane yBenuueHne pasmepa cTaskn Ha 0,5%.

000 WHIOEKC NONNAPA 20 auB 05 Ynnata HAC
89.0 25 aHB 05 Ynnata aKLu30B, Hanora Ha J0Bbl4y NONeE3HbIX UCKOMaeMbIX
88.0 - 28 auB 05 Ynnata Hanora Ha npubbinb
87.01 30 sHB 05 BHeuepenaHas sctpeda OMEK. Bewa, AscTpus.
8601 1 ches 05
85.0 1 OuepepnHoe 3acenaHue kommuccim FOMC. PaccmoTperme Bonpoca 06 M3MEHEHINM Y4eTHOM CTaBKy.
84.0 2 ¢pes 05
83.0 4 e 05 CocTonTcs BCTpeya MUHUCTPOB (PUHAHCOB CTPaH YNeHOB "60MbLLOI BOCbMepKU”
82.0
81.0
80.0
wion-04 aer-04 ceH-04 okT-04 Hos-04 pek-04 saHB-05 “ KAJ'I E HD'AP b I-I E P B M l_l H O ro P bl H KA
EMBI+ CMIP3[,
525 [Jata OMUTEHT O6vem, MnH.  Cpok obpalueHms
500 A
MuHduH nopaamectut Bbinyck OP3-OK cepun 27026. [ata
4751 CETOAHA noratweHus 11.03.09 3000
450 1 MuHduH nopaamectut Boinyck OP3-Af cepun 46014.
425 1 CErOAHA [ata norauueHnus 29.08.18 3000
400 4 CEroaHs MuHduH nopaamectut Boinyck OP3-Af] cepun 46003. 3000
o7 | [ata norawexus 14.07.10
350

55
52
M cTATVCTUKA CLUA
46 - [lata MokasaTens Mocn.  Oxwupgaemoe [pownoe — ®aktuyeckoe
4 nepuoa 3HayeHe  3HaueHue 3HaueHve
01 14 aHB 05 WHdnsiums B npombiwneHHom cektope (PPI) nek.04 -0.10% 0.50% -0.70%
37 ] 14 948 05 WHcpnsiums - Core PPl (ouniLeHHas OT BAMSIHWS LieH Ha fek04 0.20% 0.20% 0.10%
NPOLOBOMBLCTBUE U SHEPTETMKY)
34
14 a1B 05 MpombilnerHsIi Beinyck (Industrial output) nex.04 0.40% 0.20% 0.80%
31 ; ; | ; | ;
mon-04  ar-04 cex-04 okT-04 Hos-04 pek-04  sHB-05 17 a8 05 MpasnHosaHue [lHsa MapTtuHa Jliotepa Kutra (BbixogHoit
BRENT URALS [eHb)
- 30M0TO 18 518 05 E:s; nBkeHus kanutana (Capital Net Flow), Mnpg. Hos.04 550 4810 81.00
450 1 CEroaHs Wncbnaums - Mpeke notpebutenckx e (CPI) nex.04 0.00% 0.20%
440 -
CEFOIHSA WHcbnsums, 6e3 yyeTa LigH Ha 3HeproHoCUTENM 1 nek04 0.20% 0.20%
430 npogosonbcTaue (core CPI)
420 4 19 aHB 05 Real Eamnings nek.04 - -0.40%
410 4 WHpekc notpebutenbckoit yBepeHHocTn (Consumer
N 25 qauB 05 conficence) aHB.05 102.2 102.3
290 25 a1 05 3;2TMCTMK8 npogax Hosblx JomoB (New Home sales), nek04 i 6.94
380

wion-04 aer-04 ceH-04 ok1-04 Hos-04 pek-04 sHB-05
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Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNaabHbIX obnu2ayul
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Kpueasi doxo0Hocmu pocculickux eepoobnuzayuti
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LEHA  MW3MEHEHWE,% [OXOQHOCTb,% [IOPALMS

O6beMm, [xen o

M:io‘:;g DV6.. Ky:/fH MNoraweHve OdpepTa nora;ueHM Moxkynka I'Ipoau.am OeHb Hegens mecsy HKLO TeK;/u.La norﬁuj. od);(pTe ‘3125' Moga. atop
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
ObP 9.77 34500 - 15.12.2005 15.07.2005 331 97.70 97.78 : -0.12 0.00 0.30 - - 258 4384 : 049 0.47
O®3 26003 0.00 1132 {10.00 15.03.2005 - 56 100.98 101.09: 0.00 -0.29 -0.37: 84.66 9.90 3.36 - 0.15 0.15
O®3 26198 0.00 42117 6.00 02.11.2012 - 2845 0.00 9050 0.00 0.00 -0.56: 1233 6.70 7.84 - 6.28 5.83
0?3 27018 559 14000 : 12.00 14.09.2005 - 239 :104.48 104.72: -0.10 -0.90 1.10 : 11.18 11.48 5.06 - 0.63 0.60
0?3 27019 3.26 8800 i 12.00 18.07.2007 - 911 :108.45 108.97: 0.00 0.10 -2.29:59.51 11.04 6.70 - 2.15 2.01
0®3 27020 5.45 8800 :12.00 08.08.2007 - 932 :108.06 109.02; 0.00 0.00 -2.40: 5260 11.01 6.68 - 2.20 2.07
003 27021 9.18 10942 :12.00 20.04.2005 - 92 101.70 102.81: -0.24 -0.58 -0.77 { 29.59 11.77 4.25 - 0.24 0.23
0?3 27022 0.00 21296: 8.00 15.02.2006 - 393 0.00 0.00 { 000 -0.32 0.78 : 1359 7.79 554 - 1.03 0.98
O®3 27023 5.07 20292 7.50 20.07.2005 - 183 :101.30 0.00 { 0.01 -0.17 -0.37 {1849 7.39 462 - 0.49 0.47
O®3 27024 0.00 15001: 7.50 19.04.2006 - 456 :102.50 102.70: 0.00 0.00 0.07 {1849 732 533 - 1.18 1.12
0?3 27025 0.00 25676: 7.50 13.06.2007 - 876 :101.82 102.00: 0.00 -0.15 049 : 699 7.35 6.19 - 2.21 2.08
0?3 27026 0.00 10860: 8.00 11.03.2009 - 1513 :{100.40 101.00:i 0.00 -0.35 055 : 745 794 7.14 - 3.57 3.33
O®3 45001 0.00 37808 :10.00 15.11.2006 - 666 :104.31 104.42: 0.00 -0.81 1.01 { 16.99 958 584 - 1.02 0.96
0O®3 45002 0.00 5520 {10.00 02.08.2006 - 561 :103.80 104.40: 0.00 0.00 0.67 {2745 954 523 - 0.97 0.92
0?3 46001 23.40 60000 : 10.00 10.09.2008 - 1331 :109.60 109.80: -0.05 -0.59 0.73 : 9.32 911 6.41 - 2.55 2.39
O®3 46002 141.43 62000 11.00 08.08.2012 - 2759 :107.90 108.05: -0.46 -0.37 0.52 { 46.11 10.19 7.74 - 4.99 4.63
O®3 46003 70.84 36491:10.00 14.07.2010 - 2003 :110.35 110.70} -0.59 -0.49 0.58 {4959 9.06 7.61 - 3.92 3.64
03 46014 73.12 49650 : 10.00 29.08.2018 - 4971 :104.10 104.40: -0.33 -0.43 -0.47 : 3425 9.58 8.01 - 6.01 5.57
Bcezo 347.12 464885

UcmouHuku: REUTERS, pacyemsi baHka Mockebi

Umoau mopzoe cybghedepasibHbIMU U MYHUYUNaIbHbIMU 061u2ayusimu
bawkopmocmat, 04 0.00 500 § 8.02 13.09.2007 - 968 96.50 97.25:f 0.00 0.00 -0.20:27.25 8.18 9.05 - 2.38 2.18
beneopodckasi 0611., 04 0.17 320 {15.00 29.04.2008 - 1197 $106.85 107.35{ 0.00 -0.14 -0.19 i 33.29 14.04 11.88 - 2.67 2.38
beneopodckasi 0611., 03 3.24 300 :19.00 20.12.2005 - 336 :108.01 108.64: -0.18 -0.05 0.14 { 1510 17.59 10.16 - 0.86 0.78
Bonzoepadckasi 06s1., 01 2.04 600 :14.00 11.06.2009 - 1605 {101.90 102.40: -0.78 -1.07 0.19 i 12.66 13.73 11.84 - 2.83 2.53
Wpkymckasi o6n., 01 0.00 700 :11.50 22.07.2007 - 915 0.00 0.00 : 0.00 0.20 -0.20: 57.03 11.48 10.87 - 1.36 1.23
Ypkymckasi 06n1., 02 5.53 750 (12.00 07.09.2006 - 597 :100.45 100.60: -0.30 0.00 0.60 i 13.81 11.95 10.64 - 1.14 1.03
Komu, 05 5.84 500 :15.00 24.12.2007 - 1070 :109.31 109.50: -0.44 -0.03 -0.51: 10.27 13.70 10.65 - 2.44 2.21
Komu, 06 3.17 700 :14.50 14.10.2010 - 2095 :109.00 109.50: -0.82 -0.08 -0.19{ 38.14 13.30 11.04 - 4.08 3.67
Komu, 07 6.23 1000 :12.00 22.11.2013 - 3230 : 93.10 93.50: -0.48 -0.50 -0.56: 18.41 12.90 11.61 - 5.45 4.89
Kocmpomckasi 06, 03 0.00 300 :15.00 23.06.2005 - 156 {102.00 102.55: 0.00 -2.66 244 : 11.10 14.71 10.53 - 0.42 0.38
Kpacrosipck, 01 0.50 1000 { 11.00 21.07.2005 - 184 £100.50 100.84: 045 0.00 0.15 {27.73 1091 9.58 - 0.48 0.44
KpacHosipck, 02 0.00 630 {12.50 27.10.2006 - 647 0.00 0.00 : 0.00 140 0.39 ;2842 1227 11.79 - 1.58 1.41
KpacHosipckuti kpad, 01 0.48 1500 {10.30 08.12.2005 - 324 1100.70 100.90: -0.10 0.40 0.20 i 1242 10.23 9.80 - 0.85 0.77
Kpacrosipckuti kpad, 02 0.00 1500  10.95 26.10.2006 - 646 0.00 0.00 { 0.00 0.00 0.30 {27.00 10.81 10.53 - 1.59 1.44
KpacrHodapckuti kpad, 01 0.00 605 {11.00 15.05.2007 - 847 1100.25 0.00 { 0.00 0.10 0.20 { 1899 10.96 10.42 - 2.08 1.88
JleHurepadckas 0671., 02 52.36 800 :14.01 08.12.2010 - 2150 :112.00 112.09: -0.29 -0.53 -2.16: 12.67 1251 11.48 - 4.26 3.82
Mockosckasi o6r1., 02 0.43 1000 :17.00 10.06.2005 - 143 £104.00 104.60: 0.00 0.00 -0.70: 19.10 16.35 6.71 - 0.38 0.36
Mockosckasi 0611., 03 5.76 1000 {11.00 19.08.2007 - 943 1103.80 103.90: -0.38 -1.28 1.45 { 4581 10.59 9.50 - 2.23 2.03
Mockosgckasi 06r1., 04 0.00 9600 : 11.00 21.04.2009 - 1554 0.00 0.00 : 0.00 -043 -0.24:80.16 1045 9.81 - 3.24 2.95
Hosocubupck, 01 0.41 1500 :16.00 21.06.2005 - 154 £102.50 102.60: -0.10 -0.80 0.52 { 12.27 15.61 10.26 - 0.42 0.38
Hoeocubupckas 0611. 1.09 1500 : 13.50 27.07.2006 - 555 :101.76 101.88: -0.02 -0.10 -0.24 : 27.74 13.27 12.79 - 1.36 1.21
Camapckasi 0611, 01 0.00 2370 :12.00 04.07.2006 - 532 :103.52 103.95:{ 0.00 0.06 -0.15i 460 11.58 9.65 - 1.36 1.24
Teepckasi 0611., 02 8.03 1000 :16.90 23.11.2006 - 674 :109.90 110.30: -0.45 -0.90 0.36 : 25.00 15.36 11.29 - 1.60 1.44
Tomckasi 0611., 02 0.00 500 :13.00 27.07.2006 - 555 0.00 0.00 { 0.00 -049 0.00 i 61.62 12.81 10.89 - 1.35 1.22
Tomckasi o6n1., 03 0.01 600 :12.00 13.10.2007 - 998 99.50 100.00: 0.10 -0.15 -0.25: 31.89 12.00 11.25 - 2.35 2.11
Yepa, 03 0.00 400 £10.03 18.07.2006 - 546 0.00 99.98: 0.00 0.00 -0.10: 50.00 10.07 10.59 - 1.36 1.23
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1232 £ 97.00 9750: 0.00 1.03 -223: 1154 10.34 11.42 - 2.91 2.61
Xabaposckut kpad, 01 0.03 300 :13.09 27.08.2005 - 221 :101.90 102.24: -0.29 -243 245 : 18.65 12.85 10.17 - 0.58 0.53
Xabaposckuti kpad, 02 0.10 700 {13.13 05.10.2006 - 625 :100.50 100.77: -0.02 090 -0.30: 4.68 13.03 11.25 - 1.57 1.41
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 324 0.00 0.00 { 0.00 0.00 047 {1479 13.89 570 - 0.86 0.81
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 1225 {108.50 109.50: 0.00 0.00 -1.00: 17.42 1096 8.86 - 2.84 2.61
Yyeawus, 01 1.37 285 :12.00 12.08.2005 - 206 :101.10 101.39: -0.06 -0.10 0.55 : 22.03 11.86 10.14 - 0.54 0.49
Yyeawus, 02 3.62 500 : 9.50 13.04.2007 - 815 9438 9445: -0.16 0.23 0.21 1.56 10.06 13.00 - 2.03 1.79
Skymusi, 03 5.89 800 {12.00 17.06.2008 - 1246 :102.00 102.20( -0.20 0.19 -0.53{ 9.21 11.74 11.69 - 2.83 2.54
Skymusi, 04 0.00 1000 : 14.00 16.03.2006 - 422 :104.20 104.45: -0.14 -048 0.33 : 12.66 13.44 10.27 - 1.08 0.98
Skymusi, 05 0.00 2000 :10.00 21.04.2007 - 823 0.00 0.00 { 0.00 0.00 0.26 {2438 10.35 11.33 - 2.00 1.80
SAHAO, 01 0.00 1800 : 11.00 03.08.2008 - 1293 0.00 0.00 : 0.00 0.00 1.27 :50.03 10.86 10.29 - 2.90 2.63
Slpocnasckas 0611., 02 0.24 1000 § 13.78 03.07.2007 - 896 :103.45 104.40: 0.38 0.00 -1.89i 529 13.20 11.59 - 2.13 1.91
Mockea 26 13.23 4000 : 15.00 11.03.2005 - 52 102.00 102.61: 0.33 -0.61 -0.71: 15.62 14.73 1.95 - 0.14 0.14
Mocksa 33 0.00 4000 :10.00 27.05.2005 - 129 :101.40 102.50: 0.00 -0.39 -097: 0.82 984 6.80 - 0.48 0.45
Mockea 24 0.00 3000 :15.00 02.09.2005 - 227 :104.10 106.10{ 0.00 0.00 -0.87 { 19.32 14.15 523 - 0.60 0.57
Mockea 34 0.00 4000 :10.00 28.08.2005 - 222 0.00 103.20: 0.00 0.00 -0.73:13.97 978 643 - 0.59 0.55
Mocksa 35 0.00 3900 : 10.00 18.06.2006 - 516 :103.25 0.00 : 0.00 -0.38 -0.91:20.82 9.65 543 - 0.76 0.72
Mocksa 28 0.00 3000 {15.00 25.12.2005 - 341 1107.60 108.45: 0.00 -1.05 0.50 { 9.86 13.82 5.71 - 0.88 0.84
Mockea 32 0.36 4000 : 10.00 25.05.2006 - 492 :102.90 103.64; -0.40 049 -1.58: 1479 968 7.61 - 1.26 1.17
Mockea 37 10.45 3900 :10.00 23.09.2006 - 613 :103.90 104.00: -0.29 -0.52 -010% 7.12 963 7.75 - 1.56 1.45
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 701 :112.40 113.75: 0.00 -0.65 0.31 : 11.92 13.16 7.32 - 1.70 1.59
Mocksa 31 37.63 5000 {10.00 20.05.2007 - 852 :103.90 104.15: -0.29 -0.81 -0.47 i 20.27 9.60 8.43 - 2.24 2.07
Mockea 40 18.84 4000 :10.00 26.10.2007 - 1011 {104.80 105.12{ 0.13 -094 -052i 7.12 952 8.15 - 2.37 2.20
Mockea 29 21.15 5000 :10.00 05.06.2008 - 1234 :104.92 105.60: -0.55 -0.75 -0.33: 12.05 9.53 847 - 2.93 2.70
Mockea 38 10.78 5000 :10.00 26.12.2010 - 2168 :107.90 108.97: -0.97 -0.73 -029:i 6.30 9.28 8.49 - 4.65 4.28
Mocksa 39 0.00 5000 : 10.00 21.07.2014 - 3471 0.00 0.00 : 0.00 -0.90 -0.10: 49.59 9.60 8.30 - 6.22 5.75
Bcezo 218.95 103860
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OMUTEHTbI OB BbEMbI 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
Nmoau mopzaoe kopriopamueHbIMU 0b1u2auusMmu
Hegpmb u 2a3
I'ASTTPOM A2 8.69 5000 {15.21 03.11.2005 - 289 106.40 107.25( -0.47 -0.33 -0.78 { 29.58 14.28 6.72 - 0.76 0.71
FA3MPOM A3 36.44 10000: 8.11 18.01.2007 - 730 99.80 100.00: -0.26 -0.59 -0.30: 37.78 8.12 8.30 - 1.82 1.68
FA3MPOM A5 31432 5000 { 7.58 09.10.2007 - 994 97.85 98.00: -0.76 -0.75 -0.25{ 2035 775 8.65 - 2.46 2.26
Hopmeas, 01 2.05 2100 :16.00 09.11.2005 - 295 :102.00 102.20: -0.10 -0.49 0.36 : 30.25 15.69 13.67 - 0.77 0.68
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 529 102.00 103.50{ 0.00 -0.48 -048: 6.25 1159 9.57 - 1.37 1.25
THK, 04 0.00 3000 (12.00 27.03.2005 - 68 0.00 0.00 0.00 - 0.00 : 37.81 11.76 1.20 - 0.19 0.18
THK, 05 0.46 3000 : 15.00 28.11.2006 - 679 :112.80 113.39: -0.39  -0.40 -1.04 : 20.96 13.31 7.68 - 167 155
Xumusi u Hegpmexumusi
AMTEIT XK, 01 0.03 1200 :12.50 15.11.2007 22.11.2005 1031 {100.20 101.00: 0.20 0.25 0.20 { 20.89 12.38 - 11.29: 0.81 0.73
AkpoH, 01 1.83 600 (13.45 01.11.2005 - 287 101.51 101.79f 0.12 0.17 0.00 { 28.37 13.21 11.50 - 0.74 0.66
Amvmenwutnpom, 01 0.64 600 :19.00 23.12.2005 - 339 :106.20 107.50: -0.19 -1.39 131 { 13.01 17.74 11.02 - 0.89 0.80
Kyubbiweeasom, 01 0.00 600 :12.00 15.06.2006 17.03.2005 513 {100.25 100.45: 0.00 -0.05 0.15 { 10.85 11.95 - 9.34 i 0.16 0.15
HUKOCXUM, 01 0.03 750 :15.00 14.12.2006 - 695 99.85 9998 : -0.14 0.30 0.00 i 13.56 15.02 15.10 - 1.71 1.48
HKHX-02 0.01 1500 {16.00 24.05.2005 - 126 102.51 103.00{ 0.00 0.00 0.00 {2499 15,53 6.93 - 0.35 0.32
HKHX-03 7.50 2000 : 9.50 01.09.2007 01.09.2005 956 99.85 101.00( -0.05 0.00 0.00 { 12.49 9.50 - 9.92 { 0.60 0.55
Hagpuc Kocmemukc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 824 99.00 100.00: 0.00 0.00 1.11 { 29.26 11.99 - 12.14: 0.73 0.65
CanasamHegppmeope-cuHmes  9.53 300 :16.00 13.02.2006 - 391 104.05 104.30; 0.05 -1.09 -0.09 { 68.82 15.34 10.03 - 0.97 0.88
Anekmpo3Hepaemuka
Anmatiarepzo, 071 7730 600 :18.00 05.08.2005 - 199 1102.91 103.15: 024 038 019 : 36.99 17.45 1247 - 051 046
Bawkuparepzo, 01 461 500 20.00 11.09.2005 - 236 1106.10 10640} 0.00 -0.47 -042}7068 1885 10.19 - 0.60 055
bauwkuparepeo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 765 99.30 100.10: 0.00 -1.04 0.50 i 42.47 10.69 - 1093 0.57 0.52
JleHsHepeo, 01 0.00 3000 (10.25 19.04.2007 - 821 97.00 98.00: 0.00 0.00 0.05 2499 10.25 10.50 - 2.02 1.83
PAO E3C 02 0.00 3000 {15.00 21.10.2005 - 276 110550 106.85: 0.00 -0.42 -047 3658 14.02 547 - 072  0.69
CeepdnosaHepeo, 01 6.35 500 i11.50 01.03.2007 05.09.2005 772 i 98.25 99.26 i 1.03 041 094 i 4348 1168 - 1451i 060 0.53
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 590 90.00 101.40: 0.00 -0.04 -0.16 : 60.49 15.79 - 4.86 0.12 0.11
Cesi3b
bawuHgpopmcessb 09 2.06 150 {14.00 23.10.2005 - 278 :102.15 102.85; 0.29 -0.24 -0.63 { 33.37 13.63 10.35 - 0.73 0.66
Bonzamenexkom 11.71 1000 §15.00 21.02.2006 - 399 105.05 105.75: 0.10 0.47 -1.27 : 23.84 14.27 9.46 - 1.01 0.92
Boimnenkom 01 18.44 3000 i 9.90 16.05.2006 - 483 98.10 98.60: -1.06 -0.75 -3.59: 17.09 10.04 11.35 - 1.25 1.13
Hanecessb 01 6.58 1000 {15.00 15.11.2006 16.11.2005 666 104.00 104.70: 0.28 0.00 -0.54 i 25.48 14.31 - 9.02 0.79 0.73
MI'TC 03 0.00 1000 :17.00 08.02.2005 - 21 100.50 100.79: 0.00 -0.46 -0.74 7499 16.88 4.31 - 0.06 0.06
MITC 04 0.00 1000 : 10.00 22.04.2009 26.04.2006 1555 {101.00 101.70: 0.00 -0.77 0.33 { 22.74 9.88 - 9.16 1.20 1.10
Mezagpor @uHac 01 0.00 1500 {11.50 07.06.2006 - 505 101.65 102.00{ 0.00 -0.66 -0.80: 12.92 11.30 10.33 - 1.30 1.18
Mezagpor 0.00 1500 : 9.28 11.04.2007 - 813 98.00 9895: 0.00 276 -4.00: 2466 941 10.20 - 2.01 1.83
Cubupbmenekom 03 2.17 1530 (14.50 14.07.2006 - 542 105.60 106.05: -0.15 -1.07 -0.06: 159 13.70 10.41 - 1.39 1.26
Cubupbmenekom, 04 0.00 2000 :12.50 05.07.2007 - 898 103.00 105.40: 0.00 -1.04 0.00 : 411 11.96 10.65 - 219 1.98
CMAPTC, 01 0.08 275 118.00 20.11.2005 - 306 103.75 104.45: 1.21 -0.86 -0.43 i 28.11 17.28 12.97 - 0.80 0.71
CMAPTC, 02 0.36 500 §13.75 26.06.2007 26.06.2005 889 99.90 100.60; 0.00 -1.47 0.29 i} 8.66 13.67 - 12.19§ 0.44 0.39
Tammenekom, 03 2.02 600 :12.50 06.05.2007 15.05.2005 838 :100.60 101.10: -0.25 -1.92 3.65  21.58 12.56 - 10.09: 0.31 0.28
YPCH 02 0.02 1000 §17.50 06.08.2005 - 200 102.70 105.29i 0.01 -0.19 -0.80: 33.56 16.67 8.30 - 0.52 0.48
YPCU 03 14.10 3000 : 14.25 18.07.2006 - 546 105.42 105.50: 0.29 -1.68 0.00 : 71.05 13.51 10.45 - 1.31 1.19
YPCU 04 3.49 3000 i 9.99 01.11.2007 - 1017 £ 99.75 9990 -0.15 040 -0.40: 20.53 10.01 10.29 - 2.45 2.22
Lienmpmenexom 02 5.11 600 :16.00 21.04.2005 - 93 102.15 102.22: 0.12 -0.24 -0.95: 39.01 15.66 6.94 - 0.25 0.24
Liesmpmesnekom 03 0.00 2000 §12.35 15.09.2006 - 605 103.00 103.50{ 0.00 0.05 -0.29 4196 11.93 10.23 - 1.49 1.36
Llenmpmenexom 04 0.20 5623 13.80 21.08.2009 16.11.2006 1676 :105.01 105.35: -0.47 -0.46 -0.47 : 58.22 13.14 - 11.00: 1.59 1.43
LlenmparnbHbit Teneegpagh 0t 0.00 500 :16.00 22.08.2006 - 581 :104.80 0.00 : 0.00 0.10 0.24 : 2455 15.22 13.00 - 1.41 1.25
tOTK, 01 0.00 1500 :14.24 14.09.2006 - 604 102.20 103.30: 0.00 -1.76 -0.62 i 48.38 13.83 12.52 - 1.47 1.31
FOTK, 02 5.10 1500 : 9.25 07.02.2007 09.02.2005 750 100.00 100.06: 0.05 -0.03 0.08 : 40.55 9.24 - 7.93 0.06 0.06
1OTK, 03 22.69 3500 {12.30 10.10.2009 13.04.2006 1726  99.50 99.70 { -0.65 -0.40 0.30 i 35.05 12.35 - 12.88: 1.14 1.01
Ho6bisarowass npomMbIWIeHHOCMb
AJIPOCA 19 0.00 3000 {16.00 23.10.2005 - 278 :106.75 107.10: 0.00 0.30 -1.59 i 38.14 1494 6.36 - 0.73 0.68
lonumemans, 01 3.97 750 :18.00 21.03.2006 22.03.2005 427 105.50 106.50: -0.19 -0.84 2.15 i 58.68 17.00 - -14.48: 0.17 0.20
CY3K, 02 5.01 1000 {11.50 15.02.2007 17.02.2005 758 100.09 100.29: 0.05 -0.05 0.21 { 19.22 1148 - 8.88 0.08 0.08
Memannypausi 0.00 0 0.00 00.01.1900 00.01.1900 0 0.00 0.00 - - - 0.00 0.00 0.00 0.00: 0.00 0.00
BoikcyHckui M3 01 0.00 1000 : 15.00 31.08.2005 - 225 :103.00 104.20: 0.00 -0.81 -0.38: 57.12 14.45 8.68 - 0.58 0.54
Eepasxondure 01 0.00 1000 {12.50 05.12.2005 - 321 101.25 102.50{ 0.00 0.00 -0.34: 15.07 12.11 8.74 - 0.85 0.78
UHIIPOM, 01 2.79 500 {13.54 20.04.2007 22.04.2005 822 99.71 99.90 : -0.23 1.36 1.76 i 32.64 13.58 - 14.20: 0.26 0.23
Mauphneecm, 01 1.48 500 :12.30 03.04.2007 05.04.2005 805 99.60 99.99: 0.15 020 0.81 i 472 1234 - 13.94¢ 0.21 0.19
MEYEJT 01 2.00 1000 :12.30 31.01.2006 01.02.2005 378 :100.05 100.10: 0.04 0.03 -0.25: 56.61 12.29 - 9.41 0.04 0.04
MMK 17 0.00 900 7.00 18.04.2005 - 90 100.00 0.00 0.00 0.00 0.00 0.19 7.00 6.79 - 0.25 0.23
Pycan ®uH 01 0.00 3000 (10.00 12.09.2005 - 237 100.50 100.90: 0.00 0.00 -0.74: 35.07 9.94 9.1 - 0.63 0.57
Pycan ®uH 02 3.46 5000 ; 9.60 20.05.2007 20.05.2005 852 {100.37 100.44: -0.10 -0.14 0.05 ; 15.52 9.56 - 8.24 : 0.33 0.31
Ceeepcmarib 0.00 3000 : 9.75 28.06.2007 30.06.2005 891 101.30 101.75: 0.00 -0.93 -0.58: 5.08 9.62 - 6.49 i 045 0.42
TMK 0.30 2000 : 14.00 20.10.2006 20.04.2005 640 100.65 101.15: -0.28 0.00 0.52 ; 34.52 13.84 - 9.02 0.25 0.23
Yenememmpeudure 01 1.16 3000 11.75 12.06.2009 16.06.2006 1606 § 100.65 100.85 0.10 0.10 -0.10 i 10.30__11.66 - 11.41 1.33 1.19

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

7 (095) 105-8000, BH. 4233 g

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNIUT ALIUA 19 auBapa 2005 r.

OMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HAOXO4HOCTb,% ARPALUNA
O6bem, [OHen o

“216"‘0;:)(;,2 M‘;'!I/psﬂ. Ky;:’“’ Morawexune OdbepTa nora:JeHM Mokynka I'Ipoaqa»( AeHb  Hedena  mecsy HKA TeK;/u.ta no::n.u. ocp:p're '?_I::' Moa. aop
Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu
MawuHocmpoeHue
Aemoeas, 02 0.01 3000 : 11.28 13.08.2008 17.08.2005 1303 :100.31 100.40: 0.00 0.09 027 : 47.28 1125 - 10537 0.55 0.50
I'T-T3L SHepzo 02 1.08 1500 {12.50 22.06.2006 - 520 $100.00 100.10{ 0.00 0.10 0.10 i 890 1250 1287 - 134 119
WxAsmo, 01 40.29 1200 (12.50 14.03.2007 14.09.2005 785 { 96.00 96.99 i 0.51 053 -063i 4281 1302 - 2011i 062 052
UPKYT, 01 0.00 600  8.00 27.03.2005 - 68 {99.40 100.00i 0.00 -0.65 0.50 { 2499 8.05 1128 - 019 0.7
UPKYT 02 0.00 1500 { 16.00 02.11.2005 - 288 :104.65 104.99: 0.00 -1.00 -0.19 i 33.32 1524 944 - 0.75  0.69
KAMA3-®uHaHc 0.10 1200 :12.30 11.11.2006 11.11.2005 662 :100.65 101.08i 0.10 0.15 0.00 i 2292 1219 - 1137 078 0.70
JIOMO, 02 6.48 700 {1535 11.07.2006 12.07.2005 539 { 99.71 100.40: 0.10 0.05 005 i 294 1529 - 14427 048 042
Mul-®uranc, 01 1.02 1000 :16.00 03.06.2009 15.12.2005 1597 i 97.45 98.00: -046 -168 8.98 : 17.97 1640 - 1950 0.87 0.72
OM3 04 0.00 900 :14.25 26.02.2009 05.09.2005 1500 ;102.00 102.40 0.00 -0.10 -0.24 ; 53.88 13.97 - 11121 060 054
Pycckue Aemobycbl 1.00 500 {15.00 22.05.2006 - 489 1100.00 100.45: -0.35 0.00 -0.30; 24.66 14.99 1464 - 124  1.08
CamypH MHeecm 0.00 500 :16.00 05.08.2006 - 564 0.00 000 i 0.00 025 -020i 7277 1568 1432 - 134 117
Ceeepcmarib-aémo 0.00 1500 {11.25 21.01.2010 25.01.2007 1829 i 0.00 102.50i 0.00 0.00 -049: 53.32 11.08 - 1157 177 159
TB3, 01 3.85 750 :14.60 10.10.2006 - 630 :102.76 103.09: 0.05 -0.03 0.39 i 40.00 14.16 12.11 - 113 1.01
lNMuuwieeasi NPOMbIUWIIEHHOCMb
ATIR OI'0, 07 12.66 1100 : 13.95 22.04.2007 22.04.2005 824 : 98.95 99.00 : -0.02 -1.00 1.52 : 34.02 14.09 - 17497 026 0.22
Banmumop-Heea 1.26 500 §16.00 05.09.2006 03.12.2005 595 :102.47 102.60i -0.10 0.06 029 i 2148 1559 - 1341 082 0.72
Bumm-Bunne-faxH 2,57 1500 i 8.48 11.04.2006 - 448 19690 97.23: -021 178 -1.39:i 2277 875 1087 - 117 1.05
Ipynna OCT, 01 4.99 800 :14.00 19.07.2005 08.07.2005 182 {101.50 101.60i -0.02 0.00 069 i 69.81 13.78 - 16.37; 044  0.38
Lxed-9¢p-Cu, 01 1.63 700 §14.00 06.10.2005 - 261 :100.65 101.00i -0.34 0.15 0.00 i 322 1392 1384 - 069 0.61
MuxosHosckuii 0.00 1000 i 14.50 18.09.2006 19.03.2005 608 0.00 000 i 0.00 0.00 -0.15: 4847 1428 - 477 i 016  0.16
HUOAH-®Y/C, 01 0.91 850 :17.00 06.12.2006 08.06.2005 687 :101.00 102.00i 0.00 0.05 -0.29: 19.10 16.67 - 11381 0.39 0.35
MapHac-M, 01 6.39 500 §12.75 15.03.2006 16.03.2005 421 {100.06 100.18 0.00 -0.06 0.31 i 11.88 12.74 - 1196 0.16  0.14
Mpadimepu Aow, 01 0.00 750 13.50 10.11.2006 11.11.2005 661 0.00 101.75{ 0.00 020 0.00 i 24.78 1347 - 1455 077  0.67
Paseynsid-LieHmp 01 1.05 1000 {16.00 05.06.2006 04.06.2005 503 { 97.60 9830} 0.41 0.85 0.36 ; 20.16 1626 - 18.85: 0.38 0.32
3@KO, 01 1.03 1000 : 15.50 05.09.2006 06.09.2005 595 :102.55 103.10: -0.58 -0.43 0.58 : 56.48 15.11 - 1146 0.60 _ 0.54
lTueoeapeHue
Banmuka, 07 495 1000 : 8.75 20.11.2007 - 1036 : 98.80 99.10: -050 0.51 -1.00: 6.71 884 9.35 - 262 239
KpacHbiti Bocmok-MHeecm i 0.00 1500 i 11.50 25.02.2007 24.02.2005 768 :100.00 100.24: 0.00 -0.79 120 i 46.00 1148 - 957 i 010  0.09
MUT-UHeecmmermc 01 8.02 1000 ; 17.00 28.09.2006 31.03.2005 618 100.84 101.05: -0.07 -0.44 125 i 51.23 16.82 - 11.00i 020 0.18
CAH Mumep6pio 1.05 2500 {13.00 15.08.2006 - 574 $104.82 105.30: -0.52 -0.61 -0.65: 54.85 12.37 9.28 - 126 116
TuHbKOp NHeecm 1.61 400 20.50 29.04.2005 - 101 1102.01 102.25: 0.18  -0.78 0.44 i 46.05 20.06 11.82 - 0.28  0.25
JlecHasi npombiwneHHocmb u UBK
ALBK-MHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 597 :100.50 101.50: 0.40 0.10 0.30 : 16.38 14.80 - 759 i 014  0.13
Bornza 01 0.00 1500 {12.00 13.03.2007 14.09.2005 784 { 9550 96.40: 0.00 0.00 -1.03: 41.10 1250 - 2296i 063 0.51
rOToK 0.00 550 :14.20 06.06.2006 07.06.2005 504 :100.01 101.25: 0.00 0.49 1.30 { 16.34 13.94 - 893 i 038 0.35
Wnum Mann @uHarHc 509 1500 {1521 18.03.2006 - 424 1101.32 101.55; 0.35 -0.39 048 ; 48.33 14.98 14.14 - 1.06  0.93
3@ Coros, 01 1.01 300 : 0.00 09.10.2007 06.10.2005 994 :101.20 101.50: 0.30 _ 0.10 _ 0.81 { 0.00 _ 0.00 - -2.06 072 073
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1413 1102.50 106.00i 0.00 0.00 -0.28 i14465.75 10.28 9.01 - 324 297
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1840 :104.25 107.00i 0.00 -0.09 210 i 51.23 10.27 9.42 - 386 3.53
Inaemoccmpod, 01 0.02 2000 :14.15 27.05.2007 27.05.2005 859 { 99.00 100.10 0.05 -0.75 1.06 : 20.93 14.21 - 16.35; 0.34  0.30
UHTEKO 01 0.41 1200 :10.95 15.02.2007 17.02.2005 758 :101.70 101.79i 0.04 -0.29 1.29 i 4560 10.76 - 12.70i 0.08  0.07
MUA, 01 0.13 2200 {10.00 20.09.2012 - 2802 i 99.00 100.20i 0.00 0.06 -0.01i 1710 9.98 1032 - 326 296
MUK, 04 0.00 750 §13.00 29.06.2005 - 162 {99.60 100.44: -050 1.72 -125: 321 13.05 1506 - 032 0.28
CY-155 1.02 1500 §12.29 30.03.2007 30.03.2005 801 i 99.10 99.40 i -042 0.66 _7.61 i 7.07 1240 - 16.95: 0.19 0.7
TpaHcriopm
AeuaK. Camapa, 07 0.00 350 :16.00 08.03.2007 10.03.2005 779 :100.31 100.70: 0.00 0.00 -040: 5742 1589 - 10337 0.14 0.13
Uem JladH XaHOnuHe 0.00 1000 13.50 23.06.2005 - 156 1100.30 0.00 : 0.00 0.00 -0.40: 9.99 1346 1263 - 043 0.38
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 477 :98.00 100.50: 0.00 -0.98 -0.01 i 16.82 8.90  9.08 - 124 114
QPuHaHCco8bIl CeKmMop
Anbpa®uranc, 0T 0.00 1000 i 0.00 08.06.2007 - 871 0.00 000 ! 0.00 000 0.00: 000 000 0.02 - 239 239
Anbpa®@uHanc, 02 1.78 2000 i 7.40 31.03.2010 06.04.2005 1898 i 98.95 0.00 { -0.55 0.00 0.66 ; 21.08 7.48 - 12181 0.21 0.19
Bank 3eHum, 01 2.80 1000 : 8.69 24.03.2007 24.03.2005 795 : 99.96 100.14: 0.06 0.38 0.17 i 28.09 8.69 - 818 i 018 0.16
Brewmopebatrk 03 0.00 2000 :14.50 22.02.2006 - 400 i107.50 108.80: 0.00 0.00 -0.83: 58.00 13.44 6.51 - 1.03 096
Brewmopzbatrk 04 38.89 5000 i 5.43 19.03.2009 24.03.2005 1521 i 99.80 100.30; 1.10 0.01 -056; 17.41 5.37 - 073 0.18  0.18
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 756 (9850 99.99: 0.00 0.00 046 i 3502 836 8.89 - 188 1.73
Poc6ank, 01 0.00 3000 i 9.91 15.02.2009 14.02.2005 1489 i 99.03 99.10 i 0.00 0.00 -0.13 i 42.90 10.01 - 6.75 1 0.07 0.07
Pycckuti Cma+Oapm 02 0.00 1000 : 14.04 14.06.2006 - 512 103.10 104.00i 0.00 3.33 -572: 13.08 1349 11.08 - 1.31 1.18
Pycckuti Cmandapm 03 1.32 2000 :12.90 22.08.2007 01.09.2005 946 :101.40 101.65; -0.24 1.35 -3.38: 51.60 1272 - 1046 0.59  0.53
Bceeo 1o 0aHHbIM 678.51 174848

UemouHuku: REUTERS, pacyemsi baHka Mockebi
174848
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POCCUUCKWE EBPOOBNUIALIUK 19 auBapsa 2005 r.

OMUTEHTbI OBBEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHI AOPALUNA
[xen o Cnpag k X
OS]_’I?V" KynoH,% Morawenve norawenn [lokynka [lpojaxa  AeHb Hepento  Mecay  Knoraw. Tekywas benckhmar S&P Mo:dy Fitch [iop. net. Moga. awop
A

CyeepeHHbIe egpoobriuzayuu
Poccusi EUR 05 €767 9.375 31.03.2005 71 10122 101.32: 000 -0.15 -047 2.62 9.26 45 BB+ Baa3 BBB- 0.18 0.18
Poccus 05 $ 2969 875 24.07.2005 186 i 102.44 10250: 0.00 -024 -036 386 854 108 { BB+ Baa3 BBB< 0.50 0.49
Poccus 07 $ 2400 10 26.06.2007 888 i 112.13 11244 -006 -0.17 0.1 4.61 8.92 126 { BB+ Baa3 BBB-S 2.21 2.16
Poccusi 10 $ 2718 825 31.03.2010 1897 : 109.75 110.25: -0.23  0.06 0.57 4.89 7.52 115 { BB+ Baa3 BBB- 2.81 2.75
Poccusi 18 $ 3466 11 24.07.2018 4934 : 138.63 139.75: -0.31 0.86 2.96 6.57 7.94 237 i BB+ Baa3 BBB- 8.27 8.01
Poccus 30 $19526 5 31.03.2030 9202 : 102.63 102.69: -0.54  0.98 3.14 6.55  4.87 187 | BB+ Baa3 BBB- 8.33 8.07
Poccusi 28 $ 2500 12.75 24.06.2028 8557  163.38 164.00: -0.04  0.73 2.84 7.14 7.80 246 i BB+ Baa3 BBB- 10.55  10.19
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 480 97.75 9800 : 0.06 -0.13  0.26 476 3.07 0 BB+ Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14112007 1029 i 9494 9575 i 0.66 0.00 -0.13 868 3.16 0 BB+ Baa3 BBBS 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 1211 i 9238 9238 : -0.14  0.14 1.29 5.51 3.25 0 BB+ Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2306 : 84.00 8538 : 0.37 0.45 0.15 6.04 3.57 0 BB+ Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 1009 : 10513 10525: -0.09  0.08 0.70 3.53 5.16 132 BB+ Ba2 0.00 0.00 0.00
ARIES 02 €1000 7.75 2510.2009 1740 } 113.14 113.89i -0.56  -0.19 1.73 4.60 6.85 170 BB+ Ba2 0.00 4.13 3.95
ARIES 03 $ 2436 9.6 25.10.2014 3566 : 121.80 122.30: -0.08  0.47 4.56 6.54 7.88 235 BB+ Ba2 0.00; 6.96 6.53
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 464 i 109.03 109.43: 0.01 0.00 -0.71 346 10.04 124 i BB+ Baa3 BBB: 1.17 1.13
Mockea 11 €374 6.45 12.10.2011 2457 i 107.52 108.34: 0.07 0.74 0.06 5.09 6.00 190 { BB+ Baa3 BBB{ 5.62 5.35
HuxHul Hoszopod 05 i $ 119  8.75 03.04.2005 74 100.01 100.76 i 0.00  -0.07 -0.29 848 8.75 622 Caaf 0.21 0.20
KopnopamueHsbie eepoobnuzayuu
MMK 05 €100 10 18.02.2005 30 100.25 100.55: -0.03 -0.08 -0.68 5.79 9.98 369 iBB-D Ba3 BB-: 0.07 0.07
Beimnenkom 06 $ 250 10.45 26.04.2005 97 100.00 0.00 { -077 013 -177 1019 1045 789 i BB- B 0.27 0.25
Espa3sxondura 06 $ 150 8.875 25.09.2006 614 10193 10243 -0.04 006 -2.41 7.61 8.71 438 B i 1.61 1.49
PocHegpmb 06 $ 150 12.75 20.11.2006 670 i 113.07 114.07i -002 -043 -1.04 513 1128 189 i BW Baa3 1.71 1.62
CubHepms 07 $ 400 115 13.022007 755 i 108.03 109.03: 0.02 0.49 1.01 722 1065 396 B Ba2D 1.87 1.75
FA3I1POM 07 $ 500 9.125 25.04.2007 826 i 108.44 108.94: 0.27 0.07 -0.06 5.11 8.41 187 iBB-W Baa3 BBU 2.11 2.01
THK 07 $ 700 11 06.11.2007 1021 : 113.15 114.15: 0.37 014 137  5.81 9.72 242 Ba2 2.52 2.38
MTC 08 $ 400 9.75 30.01.2008 1106 i 107.00 107.62: -037 046 -245 7.13 9.11 374 iBB-D Ba3 2.68 2.50
Cucmema 08 $ 350 10.25 14.04.2008 1181  107.00 107.50: -0.39 1.09 117 775 9.58 436 i BU B3 B-i 287 2.67
Anpoca 08 $ 500 8.125 06.05.2008 1203 i 103.00 104.00: -020  0.92 0.48 7.08 7.89 369 B B2 3.01 2.81
Bumm-Bunnb-HaxH $ 150 85 21.052008 1218 i 99.25 100.25: 0.11 024 141 8.76 8.56 537 B+ B3 3.05 2.80
MMK 08 $ 300 8 21.10.2008 1371 { 101.52 102.15: 0.04 0.20 0.14 7.52 7.88 413 iBB-D Ba3 BB-i 3.37 3.13
CubHegpms 09 $ 500 10.75 15.01.2009 1457 : 108.88 110.38: -0.07  1.55 0.24 8.09 9.87 438 B Ba2D 3.50 3.24
Cesepcmarb 09 $ 325 8625 24.022009 1497 { 100.52 101.52: -0.04 -0.09 -045 847 8.58 475 B+ B+D: 3.55 3.28
Bbimrenkom 09 $ 450 10 16.06.2009 1609 i 107.04 108.04: -049 020 -552 8.06 9.34 435 { BB- Bf 3.80 3.52
Espa3sxondura 09 $ 300 10.88 03.08.2009 1657 i 107.25 108.50: -056 0.56 -0.14 889 1014 517 B i 3.71 3.41
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1715 i 96.69 9750 : -0.12 -0.75 -2.00 7.98 7.37 427 BB Ba2 412 3.81
FA3ITPOM 09 $ 700 105 21.10.2009 1736 i 117.98 118.98: -0.08  0.11 0.85 6.07 8.90 236 iBB-W Baa3 BBU 3.97 3.74
FA3I1POM 10 €1000 7.8 27.09.2010 2077 i 112.26 113.26: 0.04 1.01 1.41 5.24 6.95 218 iBB-W Baa3 BB U 4.76 452
MTC 10 $ 400 8.375 14.10.2010 2094 : 103.08 104.08: -039 068 -130 7.67 8.12 396 iBB-D Ba3 477 443
Beimnenkom 11 $ 300 8.375 22.10.2011 2467 i 99.33 99.90 i -0.77 0.13 -1.77 850 8.43 479 i BB- B1 5.40 4.97
Cucmema 11 $ 350 8.875 28.01.2011 2200 i 102.00 103.25: 0.01 077 -067 8.44 8.70 473 i BU B3 B-i 480 4.43
Cesepcmarnb 14 $ 375 925 19.04.2014 3377 :100.80 101.80: -0.14  0.16 1.45 9.12 9.18 493 B+ B+Di 6.55 6.01
FA3I1POM 13 $ 1750 9.625 01.03.2013 2963 i 117.75 118.12: -0.36  0.72 217 6.74 8.17 256 iBB-W Baa3 BB Ui 6.01 5.63
FA3IIPOM 20 $ 1250 7.201 01.02.2020 5491  104.97 10597 : 0.16 0.10 - 6.67 6.86 248 iBB-W Baa3 BB U 9.90 9.28
A3I1POM 34 $ 1000 8.625 28.04.2034 10691 i 115.05 116.05: -0.01  -027 -047  7.36 7.50 268 :iBB-W Baa3 BBU: 11.92  11.10
BbaHKoecKue espoobnuzauuu
BTE 05 $ 325 4.119 28.04.2005 99 100.15 100.40: 0.00  -0.01 0.01 407 411 94 BB+ BBB< 0.00 0.00
Pycc. CmaHd 05 €30 11 28.05.2005 129 {101.88 102.38: -003 -0.14 -057 548 1080 316 : BU Ba3U 0.37 0.35
rasnpombatk 05 €150 9.75 04.10.2005 258 : 104.39 104.79: -0.06 0.15 -048 3.18 9.34 105 B+ Baa2 0.70 0.68
Anbpabank 05 $ 175 10.75 19.11.2005 304 : 103.60 104.35: 0.00 024 127 6.15 1038 347 B Ba2 B i 082 0.77
MAOM 05 $ 200 10.75 16.12.2005 331 103.25 104.00 i 0.00 024 -097 692 1041 422 B B+ i 0.90 0.84
Anbpabark 06 $ 190 8 13.04.2006 449 i 100.38 101.13i 0.00 -025 -0.32  7.61 7.97 437 B Ba2 B+i 1.21 1.12
BaHk 3EHUT 06 $ 125 925 12.06.2006 509 : 101.12 101.38: -0.13 -218  0.12 8.36 9.15 512 B1 B-i 137 1.27
YpanCu6 bark 06 $ 140 8.875 06.07.2006 533  100.50 100.88 : 0.00 033 -0.15 8.37 8.83 506 B1 B-i 147 1.35
C6epbatk 06 $ 1000 3.85 24.10.2006 643 : 100.88 101.38: 0.17 0.02 -002 3.82 3.82 110 Baa2 BBB- 0.00 0.00
Mempoxommepy 07 $ 120 9 09.02.2007 751 101.54 102.16 ¢ 0.00 0.25 0.13 8.16 8.86 491 B B1 1.91 1.77
HOMOC 07 $ 100 9.125 13.02.2007 755 £ 100.83 101.46: 0.06 050 -1.49 867 9.05 542 B1T B i 192 1.77
MBI Hukotin $ 150 9 19.03.2007 789 i 100.49 101.48: 0.00 0.06 0.38 8.74 8.96 550 B i 203 1.87
Pycc. Cmand 07 $ 300 875 14.04.2007 815 : 102.00 102.75: 0.07 015 -022 7.74 8.58 450 { BU Ba3U 2.10 1.95
BTE 07 $ 300 5.03 30.07.2007 922 :103.50 103.88: 0.00 0.00 0.00 416  4.86 140 § BB+ BBB< 2.55 2.45
rasnpombarik 08 €1050 7.25 30.10.2008 1380 i 104.48 10510 -0.13  0.63 1.04 5.90 6.94 251 B+ Baa2 3.42 3.23
BTb 08 $ 550 6.875 11.12.2008 1422 : 104.93 105.70: 0.01 0.36 0.30 545  6.55 205 i BB+ BBB: 3.55 3.37
Poc6aHk, 09 $ 225 975 24.09.2009 1709 i 101.55 102.55: 0.06 025 -127 9.13 9.60 553 B- B i 269 2.47
Bark Mockebi, 09 $ 250 8 28.09.2009 1713 i 104.00 104.75: 0.03 0.33 2.70 6.98 7.69 327 Baa2 BB+ 4.05 3.79
BT6 11 $ 450 7.5 12.10.2011 2457 i 107.17 107.53: 0.07 0.20 1.33 6.18 7.00 247 i BB+ BBB: 5.51 5.19

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 19 auBapsa 2005 r.

Mupoeoli pbiHOK onea
SMUTEHTbI LEHA U3MEHEHUE, % AdOXOOHOCTb,% [AIOPALNA PEATUHI

MocnegHsis

Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens MecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 100.45 100.44 0.22 0.42 1.09 4.20 8.07 AAA Aaa
US30YT=RR 110.30 110.28 0.66 1.58 2.63 4.69 14.58 AAA Aaa
EU2YT=RR 99.74 99.74 -0.02 0.08 -0.71 2.39 1.88 AAA Aaa
EU10YT=RR 101.70 101.70 0.02 0.43 0.82 3.54 8.46 AAA Aaa
MEXGLB26=RR 152.94 153.00 0.00 0.33 0.45 6.77 10.36 BBB- Baa1
BRAZILC=RR 100.88 100.88 -0.19 0.06 1.80 0.00 0.00 BB- B1
BRAGLB27=RR 108.31 108.31 -0.97 -0.06 4.40 9.24 9.52 BB- B1
TRGLB30=RR 140.75 140.75 -0.18 -0.70 4.54 8.06 10.46 BB- B1
TRGLB10=RR 124.88 124.88 -0.20 0.10 1.26 6.24 4.25 BB- B1
ARGFRB=RR 30.81 30.81 -1.99 -2.33 0.79 0.00 0.00 SD Caat
ARGGLB30=RR 31.00 31.00 -4.06 0.59 3.34 67.04 2.25 SD Caat
RUSGLB30=RR 102.56 102.50 -0.54 0.98 3.14 6.56 8.33 BB+ Baa3
RUSGLB10=RR 109.69 109.69 -0.23 0.06 0.57 4.88 2.81 BB+ Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a feHb CM';aC:?;a C Havana roga 3a 12 mecsiues

18 siHe 05

EMBI+ 382 0 326.46 0.00 -0.94 -0.94 8.03

EMBI+ RUSSIA 226 0 375.20 0.00 -0.20 -0.20 7.92

EMBI+ MEXICO 176 0 304.40 0.00 -0.14 -0.14 6.14

EMBI+ TURKEY 284 0 219.91 0.00 -0.53 -0.53 8.04

EMBI+ BRAZIL 442 0 432.08 0.00 -2.65 -2.65 8.05

EMBI+ VENGVUELA 460 0 459.73 0.00 -2.35 -2.35 20.14

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 19 auBapsa 2005 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.

© 2003, BaHk MocksBbl. Bbes paspeweHus banka MockBbl 3anpewaetcd BOCNPOM3BOAMUTb, ajanTupoBaTb, nNepepasaTtb Mo
pas/iMuHbIM KaHanam, TpaHciuposaTb B 3(dPWUp, AOBOAUTb A0 obwero ceegeHus, nybAWYHO nokasbiBaTb, npeobpa3oBbiBaTb B
uMdppoBy ¢GOpPMYy, CUHTe3upoBaTb, onyb/JMKOBbIBATH, MOAMMULUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
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joctyna.

© BAHK MOCKBb 0B30P 1ONrOBbIX PbIHKOB

AHanuTuyeckun otgen
7 (095) 105-8000, BH. 4233 LA b [l




