OBbIE PbIHKU 14 despana 2005 r.

M 5 Mo

14 despans 2005 r

OB30P JOJNITOBbIX PbIHKOB

WHOUKATOPbI PbIHKA 'KO-O®3

0.5 f

0.0
aBr04 ceH04 okt04 Hoa04 pek04
I O60pOT Mo AeHbram, MnpA. pyo6.
Cpe/aHeB3B. JOXOAHOCTb, % roa (Wwkana cnpasa)

WHOUKATOPbI EHEXXHOIO PbIHKA
T

450

400
o - 44—t
300 1

250

200

150

apr-04  ceH-04 okT1-04  HOs-04 AHB-05

nek-04
I O61bem cpeacTB Ha kopcyeTax, Mrpa. py6.
=——=MIBOR, % rofosbIx (Wkana cnpasa)

des-05

[0OXOOHOCTU POCCUM 30 U US10

7.60

735

710

6.85

6.60 |

6.35 |

6.10 t t t t T t
aer-04 ceH-04 ok1-04 HOs-04 pek-04 auB-05 cpe-05
us10

RUS30 wkana cnesa

OBBbEM TOPIrOB U AOXOAHOCTb FA3MNPOMA A3

aHB-05

aBr-04 ceH-04 okT-04 Hosi-04  pek-04 es-05

I O6bem TOproB No HOMUHATY, ThIC. WT.
= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

aHB 05 e 05

10.0

7.5

5.0

25

0.0

3.85

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

M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 28.0688 -0.0165 v O®d3 45001 104.50 105.00 0.00 4.95
EUR/USD 1.2937 -0.0012 v O®d3 46001 109.05 109.40 0.05 6.49
MIBOR, % 1.09 0.09 [ )] O3 46014 104.60 104.61 0.05 7.96
OCTATKM HA KIC B LIB, 250.5 -11.5 v Ml op29-06 107.48 107.50 0.03 7.54
MNPA. PYB.

HE®Tb (URALS) 39.31 0.37 S Mrop39-06 105.75 105.87 0.03 8.00
30Nn10TO 420.5 3.25 " KOMW 78 06 95.00 95.35 -0.49 11.16
EMBI+ 336.27 0 ) AJTPOCA 198 106.70 107.20 0.00 5.79
EMBI+ CMPEQ 355 1 L) FA3MNPOM A3 101.65 101.73 0.00 7.31
EMBI+RUSSIA 390.26 -0.16 (7 FA3MPOM A5 100.10 100.15 -0.02 7.67
EMBI+RUSSIA CMNPEA 191 3 S YpanCe3lH6 107.20 107.44 0.00 8.96
MICEX RCBI 103.70 0.01% L) FOTOK-1 101.25 101.55 0.00 13.75
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 106.88 107.06 0.12 6.06
KOPMOPATUBHbIE 557.23 1358.65 60313 UST 10 99.27 99.31 -2.09 4.09
MYHULINMNANBHBIE 318.37 964.85 FA3MPOM 13 12025  120.63 0.02 6.37
FOCYAAPCTBEHHBIE 3012.03 550.00 BAHK MOCKBbI 09 103.75  104.26 -0.08 7.03

M COBLITUA HA PBIHKE

PYBJIEBbIE OBJIUTALIMUA

» HA MPOLLJION HEAEJIE KOTMPOBKM Ha pbiHKe Py6NeBOro Ao/ra NPaKTUUECKH He
U3MEHUNUCb. AKTMBHOCTb pbiHKA COXpaHsiach Ha cpefHux yposHsx. CpegHenHeBHble
TOprosble 0OOPOTbI C HEroCyAapCTBEHHbIMKU obaurauMsmu 3a Hegento coctasunu 3,9
mnpa. pybnei no cpasHewuio ¢ 8,6 mnpa. pybneit Ha npegpiayuied Hepene. B
ceKTope KopropaTuBHbiXx obnurauuii Haubonee akTMBHO TOprosaaucb obGMraumu
lFasnpoma (koTWpoeku obnuraumii lasnpom A2 3a Hepeno npubasunn 0,16%,
Fasnpom A3 - (+0,15%), kotupoeku - [aznpoma A5 He W3MeHWNIUCb) W HOBble
obnuraumn CAHOC 02 (+0,45%). Cpean obnuraumit BTOPOro v TPETbero 3LIeSOHOB
Haubonee akTUBHO TOprosanuch obnuraumn CaH MHTepbpio DUHAHC, KOTHMPOBKHM
KoTopbiXx 3a Hegento notskenenn Ha 0,5%. WHoekc KopnopaTuBHbIX OBAWraiui
MMBB 3a Hegento cHusnnca Ha 0,08%. Cpeau cybdenepanbHbiXx U MyHWLMNANbHBIX
obnurauMii NpakTUYECKW BCIO Heaeno Havbonee aKTMBHO TOProBaiucb OOBMrauuu
Mockebl (Mocksa 39 (-0,08%), Mockea 29 (+0,21%), Mockea 40 (-0,19%) wu
Mockosckoi obnactu (Mockosckas 06n. 04 (+0,0%), Mockosckas 06a. 03 (-0,08%).
ToproBasi akTMBHOCTb Ha PbIHKE FOCYAaPCTBEHHbIX Py6ieBbix obaurauui BClo Heaenio
COXpaHANacb Ha HW3KOM YPOBHE, YeMy OT4aCTM CnocoOCTBOBA/M ayKUMOHbI MO
Jopa3meHuieHuto. HanomHum, uto Ha npowsioi Hegene LIb npoeogun gea aykuuoHa
no popasmeutennio OBP Ha cymmy 3 mnpa. pybneit u OdD3 27026 Ha cymmy 5 mapga.
pybnei, pesynbTaTbl KOTOPbIX OKasaJMCb AOCTaTouyHO npunnuHbiMu (OBP  6binum
pasmelieHbl Ha cymmy 1,5 mnpg. pybnen, OD3 27026 — 4,1 mapg. pybnen).

» HA TNPEACTOALLUEA HELENE ocHOBHbIM cOBbITHEM Ha pbiHKe pybieBbix
OONTOBbIX UHCTPYMEHTOB CTaHeT pasMelleHWe HOBbix obaurauui Masnpoma uyeTeepToOM
cepun Ha 5 mnpa. py6ned. Mbl nonaraem, uto HoBble obnuraumu [asnpoma GynyT
BCTpeYeHbl BONbWMM  MHTEPECOM, a [AOXOAHOCTb Npu  pa3melieHun  Byper
onpeaeneHHa Ha yposHe 8,2-8,5% ronosbix. PesynbTatbl npencrosiiero aykuuoHa
CTaHyT HENIOXWMM WHOMKATOPOM OXXWAAHWM MHBECTOPOB M B CHydyae, €C/IM Haluu
OXXWAAHHA ONPaBJAlOTCS, K KOHLY HefesM KOTUPOBKWU Ha pbiHKe pybneBbix obnuraumi
UMeloT BCe LuaHcbl noapactu. [lononHWUTENbHYIO NOALEPXKKY PbIHKY OyaeT okasbiBaTb
OMHaMWUKA BHYTPEHHEro Ba/IlOTHOrO PbiHKA, rAe nocne cHuxkeHnus gonnapa CLUA Ha
pbiHke Forex, kypc pybns otHocutenbHo gonnapa CLUA MoskeT ykpenutbes.
TYNAYEPMET 2— UTOIU NEPBON HEAEJIN (cm. cTp. 3)
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550 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUI ALIUU

» US-TREASURIES. lMepeasi nonosuHa NpOLUIOM HELENM Ha PblHKE Ka3HauYeWCKHUX
obszarenscte CLLUA npoxoguna Ha dpoHe cHukeHus poxomHocten. K cepepuue
Hedenu [OOXOOHOCTH AOJIFOCPOYHbIX Us-treasuries B cpegHeM cHuauaucb Ha 18-20
nyHktoB. OgHako nog KoHew Hepenu ONTMMU3M Ha PbIHKE MOYTWX, M OOXOLHOCTH
NPOAEMOHCTPUPOBaNU pocT. B nATHULY [OXOQHOCTb [OEecATUNEeTHUX us-treasuries
bipocna po 4,01% roposbix (4,17% Ha Hauano Hegenu), [AOXOOHOCTH
TpuauaTuneTHUx us-treasuries sbipocnn no 4,47% ropoebix (4,58% ropnosbix Ha
Hauano Hepdesnu).

» EMERGING MARKETS. Ha npownoi Hepene pblHKM [OAra pa3BUBAKOLLMXCS
CTpaH, B35B OT/IMYHbIM CTAPT Ha npenblaywen Hegene, npogomkunn poct. OgHako, Ha
choHe pocTa AOXOAHOCTEN Ha pbiHKe KasHaueWckux obsasartenbcts CLUA, k koHuy
HeJe/ln KOTUPOBKW [OJITOBbIX MHCTPYMEHTOB Pa3BUBAIOLLMXCA CTPaH CTajii CHUXKATbCS.
Mupekc EMBI+ 3a Hegento Bbipoc Ha 0,39%, cnpag vHaekca cyaunca Ha 9 NyHKTOB W
B HacToswee BpeMs coctaenser 355 6.n.

» TYPUHA. PeiituHroeoe areHtctBo Moody's noBbiCMIO NpPOrHo3 penTuHra Typuuu
CO CTabuAbHOro JO NMO3WTUBHOIO.

» POCCUNCKUE EBPOOBJIUTALIUN. Poccuiickuii cerMeHT coxpaHun TuampyioLe
NO3WUMK Cpeau LOJITOBbIX PbIHKOB pa3euBatowmxca ctpaH. MHaekc EMBI+Poccusa no
utoram Hepenu ebipoc Ha 0,68%. Cnpag vHOekca cyaunca Ha 7 NYHKTOB WM OOCTHM
ypoeusi 191 6.n. Kotupoeku eBpoobnuraumin Poccus-30 cerogHs Haxopatcs Ha
yposHe 106,88 /107,06 npoueHTa OT HOMMUHaNA.

» HA MPEACTOALUEA HELEJIE OCHOBHbIMM COBbITUSIMM CMOCOBHBIMM OKasaTb
B/IUSHWE HA OWHAMMKY BHELUHWX OOJIFOBbIX PbIHKOB CTaHYT BbiCTynieHus rnasbl OPC
AnaHa [lpuHcneHa. B cpepy oxxupaetcs, uto [puHcneH ebicTynut nepepn CeHaToMm
CLUA, a B ueTtBepr nepef drHaHcoBbiM KoMuTeToM [lanatol MpeacTasutene. Takke Ha
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KOPMOPATVBHb I/ CETMEHT npeacrosiwen Hepene B CLUA BbigeT AOCTaTO4HO MHOrO BaXKHOM CTaTUCTWKW. Mol

nosfaraeM, Yto AMHaMMKa [LOXOAHOCTEM us-treasuries Ha 3ToW Hefene Oyaer uMeTb

NOEPLI OBOPOTOB BOCXOLAWMHK BUA, U K KOHUY Hegenu pgoxomgHoctu pecatunetHux K.O. BepHyTbcs Ha

OGOPOTHI, MIIH. PYo. Vlamononme ypoeuu 4,12-4,18 % ropoebix. Mbl nonaraem, u4To 3TO HeraTuBHbIM 0O6pa3om

(Bupxa + PMC) croumocTy, % OTPa3nTCA Ha BHELWHWX [ONrOBbIX PblHKaxX paseuBalowmxca crtpaH. Ckopee Bcero,

VewenCr 106 172.02 0.40 » nocne CTPeMHUTENIbHOroO pocTa KOTMPOBOK Ha emerging markets B Haudane cheBpans,

IOTK02 06. 147.20 020 v uHBecTopbl ByayT hUKCcHMpoBaTb NPUObLLIL Ha 3TOW Heaene.

TA3MPOM A5 142.19 -0.02 v
AkpoH-0106 103.61 0.10 N
BTE -4 06 100.05 0.00 'y
FA3MPOM A3 98.66 0.00 N
IOTK-03 06. 97.01 0.00 'y
YpanCg3/H6 73.69 0.00 N
CAHOC-0206 69.46 0.00 )
MITC-04 06 64.04 0.00 [

NNOEPBLI POCTA/MAOEHNA

PocT, % Mapenue, %

1.90 PECTOPAHTC

0.50 MWA-106

0.40 MeuenCrlr1o6

0.40 MpainmoH-1
YpanBar3® -0.55
CamapaAsuna -0.39
PycCraHnp-2 -0.35
Pasrynsii-1 -0.30
NHKOP-®1-3 -0.30
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» TYNAYEPMET. 7-ro cpeBpans Hauanocb BTopuuHoe obpatieHue obnuraumin OAO
Tynauepmet. Mo panHbim MMBB B nepsyilo Hegeno Toproe 6Obiio 3akodeHo 48
caenok (37 Ha 6upxe, 11 8 PIC) Ha cymmy nopsgka 223,5 maH. pybnen (57,8 mnH.
pybneii Ha 6upxe, 165,7 mnH. B8 PIC). T.e. B nepsble AHW TOProB Ha pbiHKE
obepHynocb nopsaxka 22,3% obbema sbinycka. Mpu 3Tom ueHa Bymaru Bbipocia Ao
101,1 npoueHTa OT HOMMHana, YTO COOTBETCTBYET LOXOAHOCTH K rOAOBOM odhepTe Ha
ypoeHe 11,0% ropoebix. Mbl oueHMBaeM WTOrM NEpPBOM HeLeNU TOProB Kak
NONOXMWTEJIbHbIE W CuMTaeM, 4YTO Yy [aHHOro BbiNycka OO/SWrauuii ectb Bce
NPEANOCbIIKKU A/ COXPaHEHWS BbICOKOM JIMKBUAHOCTM. [lo Hawum oueHkam, B
HacTosLWMi MOMeHT y bymar coxpaHsetcs noteHuwan pocta go 101,3-101,4% ot
HOMMWHaNa, yuuTbiBas npeacroawyto aekabpbckyto ocdepty no 101,0% ot HomuHana w
CK/IOHHOCTb YYaCTHMKOB pblHKA CTaBWUTb Ha KOPOTKME BbIMYCKU B YC/JIOBUSX PUCKa
poCTa NPOLEHTHbIX CTaBOK.

HanomHum, uto pasmeuieHue obnuraunii coctosnock 2 aekabpa 2004 ropga. bBank
MockBbl  BbICTYNW/I OpraHW3aTopoM Bbinycka. JlOXOAHOCTb MpU  pasMelleHuHd K
roposow odepte coctasuna 12,33% roposbix. Ctaska nepsbix Tpex KynoHos - 11,0%
rofosbix. TpexnetHue obauraumu wumeloT roposylo odepty no ueHe 101,0% ot
HOMWHana W nonytoparogosyto odepty no ueHe 100,0% ot HomuHana. PCOP
3apeructpupoBana otyeT ob uTorax Bbinycka obnurauui Ha 3acefaHuu 24 pekabps.
Ha BTOpUUHbIN pbiHOK Bymaru Bbiwnu 7-ro cespans 2005 ropa.

» MUHOUH 16 despans MunuctepctBo uHaHcoB PXD nposepeT aykuvoH no
pasmelieHuio Hosoro Bbinycka OM3-ALl cepun 46017 obvemom 10 mnpa. pybnei.
MNoraweHWe HOMWHANBHOW CTOMMOCTH OcyliecTBaseTcs yactamu: 5 asrycra 2015 roga
- 50% ot HomuHana, 3 aerycta 2016 roga - octaswuecs 50% ot HomuHana.

M NOANTUKA/SKOHOMMKA

» BHELUHWM JONT. Mpesugent Poccuu Bnagumup [MyTuH  Bbickasancs 3a
LOCpoyHOoe noraweHue BHewHero gosara P®, cocraensiowero $115 wmapa.
“JKoHOMMuUecKas LenecoobpasHOCTb pas3fenathCa C HUM Kak MOMHO ObicTpee
oueBuaHa”, — 3asBMN NlaBa rocyfapcTsa Ha BCTPeYE C MHUHUCTPOM puHaHcoe P®D
Anekceem KygpuhbiM. [lo cnosam rnaebl MuHMWHa, BHEWHWH [OAT Ha [OaHHbIW
MoMeHT cocTtaensieT $115 mnpa., a cpefiHel ypoBeHb CTaBKW MO 0BCNY>KUBAHUIO foAra
poxoaut po 7-13%.

M KPEOVTHBIE PEATUHIY

» CEBEPCTAIJIb. Fitch Ratings Bk/lOUMNO PENTUHI POCCUMCKOW MeTanypruyeckom
komnaHuu CeBepcTanb MO HaLMOHaNbHOM Likane «A(rus)» B CNUCOK Ha BO3MOXHOE
noHwxeHue. KpaTKOCPOUHbIM pPEeUTUHI KOMMNaHWM MOATBEPXKAEH Ha YypoBHe «B».
PelTUHr KOMNaHWKM No npUopuTETHOMY HeobecneueHHoMmy ponry («B+») octaetca B
CMUCKE Ha BO3MOXHOe MNoHWxXeHWe. AreHTctBo Moody's B NATHUULY NOLTBEPAMSIO
penTuHrn komnanun Cesepctanb. [loNrocpouHbii PeUTUHT KOMMNaHUW NOATBEPIKAEH Ha
ypoBHe «B2».

OB30P A0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




AONIrOBbIE PbIHKHU 14 eBpana 2005 r.

2930 AOTIMAP [ PYBTIE .' KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

20101 CErogH~
28991 Cocroutcs nonyrofoBoit aoknag rmasbl ®PC A. I'puHcneHa B Cenate CLUA 0 MoHeTapHOW NONMTHKE 1 COCTOSHIN
28.70 1 16 ches 05 3KOHOMMKM nepes baHkosckum KomuteTom Cenarta (the Committee on Banking, Housing, and Urban Affairs, U.S.
28.50 - Senate)
2830 17 ches 05 AHarnoruyHblii foknag MpuHcneHa B KoHrpecce nepep dmHaHcoBbIM komuteToM Manatsl Mpegcrasuteneit (the
2810 4 Committee on Financial Services, U.S. House of Representatives)
27.90 +
27.70 ‘ ‘ ‘ ‘ : ‘ 2 wapTa 05 Mpencenatens ®PC A. IpuHcneH BbICTYNNT C AOKNagoM 0 GromkeTe 1 cocTosiHnm akoHomuku CLUA nepeg
aBr-04 ceH-04 okt-04 Ho-04 pex-04 siHB-05 ches-05 P BromkeTHbIM KomuteTom Manatsl Mpeacrasutenen (Budget Committee, U.S. House of Representatives)

90.0 WHAEKC HOHHA‘PA 7 wapa 05 lMpeacepatens ®PC CLUA A. I'puHCNEH BbICTYNMT C JOKNAAOM O COLWanbHOM NOAUTUKE Nepes cneLuanbHbIM
890 [ P komuteTom Kowrpecca CLLA

. |
88.0 :
87.0 |
; M KANEHOAPL MEPBUYHOIO PhIHKA
85.0 - :
84.0 [ [ata OMUTEHT, cepysl BbiMycka O6vem, MnH.  Cpok obpalueHms

|

83.0 |
82.0 ! CErogH<
81.0 1 | 16 dpes 05 lasnpom A4 5000 5 net
80.0

asr-04 ceH-04 ok7-04 HOA-04 pek-04 saHB-05 bes-05 MMH(bMH AOPa3MECTUT BbIMyCK O¢3'Aﬂ cepun 46017 ﬂaTa

16 e 05 norawenus 05.08.2015 - 50,0% oT HomuHana [ara 10 000 10 net
EMBI+ CNP3[ norawenmns 03.08.2016 - 50,0% ot HomuHana

aBr-04 ceH-04 okt-04 Hos-04 pek-04 sHB-05 hes-05

.' CTATUCTUKA CLLA

HE®Tb
53 Mocn.  Oxupaemoe [Mpownoe  dakTuyeckoe
[ata MNoka3saTenb
50 | nepuof  3HAYeHMe  3HaueHue 3HaueHve
a7 | 28 1B 05 MporHosHas ouexka BBI (GDP-advance) 4 k.04 3.50% 4.00% 3.10%
1 ¢es 05 VHpexkc lenoson aktuaHocTy (ISM manufacturing) aHB.05 57.50 57.30 56.40
44
4 ches 05 CraTucTuka pblHka Tpyaa - Y1cno HoBbIx paboumx mect aHB.05 180 000 133 000 146 000
414 (Non-farm payrolls)
38 - 10 cpeB 04 ToproBelit 6anaHc (canbao, Mapa. gonn. ) nek.04 -57.00 -60.30 -56.40
35 - CEroaHs
w ‘ ‘ ‘ ‘ ‘ ‘ 15 ches 05 Cuet pBuxeHus kanutana (Capital Net Flow), mnpg. nek04 4810
aer-04 cen-04 okt-04 Hos-04 pek-04 aHB-05 beB-05 aonn.
BRENT URALS 15 e 05 PosHnynble npopaxm (Retail sales), m-t-m aHB.05 -0.30% 1.20%
30M0TO 15 ¢peB 05 Retail sales, ucknioyas asTomobunu, m-t-m gHB.05 0.40% 0.20%
460 17 cpes 05 /MnopTHbIe LieHbl AHB.04 0.70% -1.30%
450 - 17 e 05 OKCMOPTHbIE LieHbI AHB.04 0.20%
440 | 18 e 05 WHebnaums B npombiiLneHHom cektope (PPI) AHB.05 -0.70%
430 18 ches 05 VHnsaums - Core PPl (oumLieHHas OT BIUSIHSA LieH Ha aHB.05 0.10%
NPOLOBOMLCTBUE U SHEPTETMKY)
420 -
410
400 -
390

aBr-04 ceH-04 okt-04 Hos-04 pek-04 sHB-05 dhes-05
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Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNaabHbIX obnuzayul
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LEHA  MW3MEHEHWE,% [OXOQHOCTb,% [IOPALMS

O6beMm, [xen o

M:io‘:;g DV6.. Kys/:)H MNoraweHve OdpepTa nora;ueHM Moxkynka I'Ipoau.am OeHb Hepens mecsy HKLO TeK;/u.La norﬁuj. od);(pTe ‘31':3. Moga. atop
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
ObP 84.40 34500 - 15.12.2005 15.07.2005 307 98.27 9930 0.07 024 0.26 - - 2.06 4.15 : 042 0.41
0?3 26003 0.00 1132 £{10.00 15.03.2005 - 32 0.00 100.85{ 0.00 0.17 -0.20: 91.23 9.89 -2.05 - 0.09 0.09
O®3 26198 0.00 42117 6.00 02.11.2012 - 2821 0.00 90.20: 0.00 0.89 0.11 :16.27 6.64 7.70 - 6.22 5.78
0?3 27018 0.00 14000 § 12.00 14.09.2005 - 215 0.00 104.74: 0.00 -0.05 -0.67: 19.07 11.46 3.86 - 0.57 0.55
0?3 27019 4.36 8800 {12.00 18.07.2007 - 887 :108.60 109.10{ 0.00 053 -0.13i 7.56 11.00 6.38 - 2.20 2.07
0®3 27020 0.00 8800 :12.00 08.08.2007 - 908 :109.00 109.45: 0.00 044 -0.21: 0.66 10.96 6.36 - 2.26 212
003 27021 0.00 10942 { 12.00 20.04.2005 - 68 0.00 102.03; 0.00 0.33 -0.77% 7.56 11.72 -0.60 - 0.19 0.19
0?3 27022 515 21296 8.00 15.02.2006 - 369 0.00 103.00; 0.00 0.25 -0.19: 18.85 7.77 5.03 - 0.96 0.92
0?3 27023 96.66 20292: 7.50 20.07.2005 - 159 0.00 101.70{ -0.02 0.03 0.01 : 473 7.38 3.88 - 0.43 0.41
O®3 27024 0.00 15001 i 7.50 19.04.2006 - 432 0.00 0.00 0.00 0.00 0.00 4.73 7.30 5.02 - 1.14 1.09
0?3 27025 3.75 25806 7.50 13.06.2007 - 852 101.60 101.65¢ 0.03 0.13 -0.34 1192 7.38 6.37 - 214 2.02
0?3 27026 0.00 10994 i 8.00 11.03.2009 - 1489 { 99.75 99.89i 0.00 026 -0.84: 1271 8.01 7.38 - 3.50 3.26
0?3 45001 0.00 37808 :10.00 15.11.2006 - 642 :104.50 105.00; 0.00 0.14 -0.57 : 23.56 9.52 4.95 - 0.95 0.91
0O®3 45002 0.00 5520 {10.00 02.08.2006 - 537 104.20 104.48: 0.00 0.05 -0.33: 1.48 9.57 5.21 - 0.95 0.90
0?3 46001 6.68 60000 : 10.00 10.09.2008 - 1307 :109.05 109.40: 0.05 -0.07 -0.90: 15.89 9.14 6.49 - 2.48 2.33
O®3 46002 27.72 62000 11.00 08.08.2012 - 2735 :107.60 108.00( -0.09 0.66 -0.87 : 53.34 10.19 7.71 - 4.93 4.57
O®3 46003 16.62 37298 : 10.00 14.07.2010 - 1979 :110.50 110.92: -0.17 0.58 -0.89 : 6.30 9.03 7.48 - 4.03 3.75
03 46014 138.47 53827 : 10.00 29.08.2018 - 4947 :104.60 104.90: 0.05 1.09 -0.67  40.82 9.56 _ 7.96 - 5.96 5.52
Bcez2o 383.81 470132
Umoau mopzaoe cybghedepasibHbIMU U MyHUYUNaabHbIMU 0obnuz2ayusimu
bauwkopmocmat, 04 0.00 500 8.02 13.09.2007 - 944 98.05 99.00 : 0.00 123 -097 {3252 820 9.17 - 2.31 212
Benzopodckasi 0611., 04 0.99 320 {15.00 29.04.2008 - 1173 £107.05 107.60: 0.37 0.07 -0.23:43.15 13.94 11.52 - 2.60 2.33
Benzopodckas 0611., 03 1.35 300 {19.00 20.12.2005 - 312 1107.36 108.60: -0.54 -0.09 -0.46 i 27.59 17.63 9.72 - 0.79 0.72
Boneoepadckasi 0611., 01 0.27 600 :14.00 11.06.2009 - 1581 :101.96 102.65: -0.91 0.00 -0.58 : 21.86 13.73 11.80 - 2.76 2.47
Ypkymckasi o6n., 01 2.22 700 {11.00 22.07.2007 - 891 101.50 101.65: 0.24 0.83 0.82 6.93 10.82 9.66 - 1.38 1.26
Wprymckasi 0611., 02 0.00 750 :12.00 07.09.2006 - 573 101.72 101.96: 0.00 095 045 :21.70 11.78 9.1 - 1.08 0.99
Komu, 05 0.00 500 :15.00 24.12.2007 - 1046 :110.40 110.79{ 0.00 0.91 -0.45:{ 20.14 13.57 10.11 - 2.38 2.16
Komu, 06 0.00 700 :14.50 14.10.2010 - 2071 :110.05 110.25: 0.00 0.72 -0.72 : 47.67 13.19 10.76 - 4.02 3.63
Komu, 07 0.00 1000 {12.00 22.11.2013 - 3206 : 95.01 95.30 { 0.00 166 -0.50 { 26.30 12.57 11.06 - 5.43 4.89
Kocmpomckasi 0611., 03 0.00 300 :15.00 23.06.2005 - 132 102.05 102.15: 0.00 0.15 -2.57 : 20.96 14.69 9.31 - 0.35 0.32
Kpacrosipck, 01 0.00 1000 : 11.00 21.07.2005 - 160 {101.05 101.25: 0.00 0.10 060 : 7.23 10.86 8.18 - 0.43 0.40
Kpacrosipck, 02 7.26 630 (12.50 27.10.2006 - 623 104.17 104.50: 0.38 1.21 2.67 548 11.97 10.03 - 1.56 1.42
KpacHosipckuti kpad, 01 0.00 1500 : 10.30 08.12.2005 - 300 101.62 101.72: 0.00 0.37 0.51 { 19.19 10.14 8.52 - 0.78 0.72
KpacHosipckut kpad, 02 0.00 1500 {10.95 26.10.2006 - 622 102.75 102.93: 0.00 1.09 0.05 6.60 10.66 9.50 - 1.57 1.43
KpacHodapckut kpad, 01 0.50 605 {11.00 15.05.2007 - 823 :101.10 101.65: -0.51 0.45 0.40 { 26.22 10.93 10.25 - 2.02 1.83
JleHunepadckas 0611., 02 2.29 800 :14.01 08.12.2010 - 2126 1114.30 114.69: 048 048 0.44 { 21.88 1224 10.88 - 4.21 3.80
Mockoeckasi 0611., 02 0.00 1000 :17.00 10.06.2005 - 119 103.62 104.00: 0.00 0.00 -1.06 : 30.27 16.43 6.19 - 0.32 0.30
Mockoeckasi 0611., 03 0.00 1000 {11.00 19.08.2007 - 919 0.00 0.00 0.00 1.95 -0.06 { 53.04 10.34 8.30 - 217 2.00
Mockosckasi 06r1., 04 67.52 9600 i 11.00 21.04.2009 - 1530 {108.00 108.10{ 0.02 212 095 i 512 10.19 8.99 - 3.43 3.15
Hoeocubupck, 01 6.95 1500 :16.00 21.06.2005 - 130 $102.81 103.00{ 0.30 0.10 -0.68 { 22.79 15,55 7.90 - 0.35 0.32
Hoeocubupckasi 0b11. 0.52 1500 {13.50 27.07.2006 - 531 103.23 103.50( -0.16 147 -0.10i 3.33 13.08 11.54 - 1.34 1.20
Camapckasi 0611., 01 3.14 2370 :12.00 04.07.2006 - 508 104.00 104.90: -0.24 0.19 -0.04 : 1249 1148 8.81 - 1.29 1.19
Teepckasi 0611., 02 13.39 1000 (16.90 23.11.2006 - 650 {111.40 111.60{ 0.18 0.94 -0.18{ 36.12 15.14 10.08 - 1.54 1.40
Tomckasi 06n1., 02 0.14 500 :12.00 27.07.2006 - 531 :102.75 0.00 : 0.05 0.00 0.00 ; 493 11.68 9.83 - 1.37 1.25
Tomckas 06n1., 03 3.06 600 (12.00 13.10.2007 - 974 101.55 102.15¢ 0.20 146 053 { 39.78 11.75 10.25 - 2.29 2.08
Yepa, 03 0.00 400 :10.03 18.07.2006 - 522 99.90 100.25: 0.00 0.15 0.10 6.59 10.03 10.27 - 1.36 1.23
Yepa, 04 1.48 500 :10.03 03.06.2008 - 1208 : 98.25 99.50: 025 1.23 1.81 { 18.13 10.17 10.81 - 2.84 2.57
Xabaposckuli kpad, 01 0.10 300 :13.09 27.08.2005 - 197 102.05 102.25: 0.25 0.02 -2.88:27.26 12.80 9.06 - 0.52 0.47
Xabaposckutli kpad, 02 0.00 700 :13.13 05.10.2006 - 601 101.71 101.95: 0.00 0.37 1.60 { 13.31 12.86 10.20 - 1.50 1.36
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 300 0.00 0.00 0.00 0.00 0.00 {2466 13.89 4.99 - 0.79 0.75
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1201 £109.00 118.55; 0.00 0.00 0.28 { 25.32 11.01 8.97 - 2.78 2.55
Yyeawus, 01 0.00 285 £12.00 12.08.2005 - 182 0.00 0.00 { 0.00 -0.02 0.39 {29.92 11.80 8.76 - 0.48 0.44
Yyeawus, 02 0.00 500 9.50 13.04.2007 - 791 96.15 96.35: 0.00 1.37  0.99 7.81 9.88 12.01 - 1.96 1.75
Skymusi, 03 5.31 800 {12.00 17.06.2008 - 1222 :103.86 104.36: 0.39 1.37 029 { 17.10 11.52 10.91 - 2.77 2.50
Slkymusi, 04 0.04 1000  14.00 16.03.2006 - 398 :104.81 105.35: 0.00 0.44 -0.24}21.86 1329 8.86 - 1.01 0.93
Skymusi, 05 3.47 2000 :10.00 21.04.2007 - 799 99.10 99.20: 015 186 062 : 6.03 10.09 9.93 - 1.99 1.81
5IHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1269 1102.20 102.64: 0.00 0.50 -029: 1.81 10.76 9.92 - 2.99 2.72
Slpocnasckasi 0611., 02 0.46 1000 :13.78 03.07.2007 - 872 106.40 106.89: -0.09 0.90 1.01 { 1435 1295 10.51 - 2.07 1.87
Mocksa 26 0.00 4000 : 15.00 11.03.2005 - 28 100.70 100.95: 0.00 -0.01 -0.58 { 25.48 14.85 1.77 - 0.08 0.08
Mockea 33 25.35 4000 §10.00 27.05.2005 - 105 101.39 101.60f -0.43 0.39 -0.64: 7.40 9.86 6.76 - 0.42 0.39
Mockea 24 5.85 3000 {15.00 02.09.2005 - 203 105.49 105.69: 0.31 0.14 -047 :29.18 14.18 4.45 - 0.53 0.51
Mocksa 34 0.00 4000 : 10.00 28.08.2005 - 198 :102.66 102.85: 0.00 0.24 0.20 { 20.55 9.71 4.44 - 0.52 0.50
Mocksa 35 0.00 3900 :10.00 18.06.2006 - 492 :104.30 104.88: 0.00 0.72 042 i 219 959 4.02 - 0.71 0.68
Mockea 28 0.00 3000 : 15.00 25.12.2005 - 317 108.46 108.50: 0.00 0.20 -1.50: 19.73 13.87 5.45 - 0.82 0.78
Mockea 32 8.36 4000 §10.00 25.05.2006 - 468 104.27 104.58: 0.19 0.72 0.83 { 21.37 9.56 6.38 - 1.20 1.12
Mocksa 37 0.00 3900 :10.00 23.09.2006 - 589 :104.95 105.25: 0.00 093 -0.29: 13.70 9.52 6.87 - 1.49 1.40
Mockea 27 0.00 4000 :15.00 20.12.2006 - 677 114.20 114.70: 0.00 0.26 -1.26:21.78 13.13 6.96 - 1.64 1.53
Mockea 31 6.39 5000 (10.00 20.05.2007 - 828 105.80 106.50: -0.09 1.58 -0.14: 1.64 9.41 7.40 - 2.23 2.08
Mockea 40 0.00 4000 §10.00 26.10.2007 - 987 106.53 106.88: 0.00 185 -0.19{ 13.70 9.31 7.06 - 2.31 2.16
Mocksa 29 5.37 5000 :10.00 05.06.2008 - 1210 {107.35 107.48; 0.00 213 -0.33{ 1863 9.31 7.55 - 2.87 2.67
Mockea 38 7.90 5000 :10.00 26.12.2010 - 2144 :110.04 110.14: -0.05 1.89 -0.96: 12.88 9.08 7.97 - 4.60 4.26
Mockea 39 2.31 5000 § 10.00 21.07.2014 - 3447 :105.72 105.86: -0.13 193 -1.14: 5.75 9.46 _ 8.03 - 6.49 6.00
Bcezo 181.99 103860
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OMUTEHTbI OBBbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HJOXOAHOCTb,% AOPALNSA
Obbem, [Hewt no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TASIIPOM A2 0.00 5000 {15.21 03.11.2005 - 265 :106.50 107.10:¢ 0.00 -0.09 -0.79 i 39.58 14.25 5.69 - 0.69 0.66
FASIIPOM A3 15.24 10000: 8.11 18.01.2007 - 706 :101.65 101.73: 0.00 1.11 -0.30: 3.11 798 7.31 - 1.82 1.70
FASIIPOM A5 20.12 5000 { 7.58 09.10.2007 - 970 :100.08 100.13: -0.02 1.46 -0.50{ 25.34 7.57 7.67 - 2.40 2.23
Tlykodn 02 0.00 6000 } 7.15 17.11.2009 20.11.2007 1740 { 99.71 99.95: 0.00 0.00 0.00 i 1567 7.16 - 736 i 253 235
Hopmeas, 01 16.16 2100 i 16.00 09.11.2005 - 271 102.90 102.99f 0.18 0.78 -0.10 i 40.77 15.54 11.94 - 0.71 0.63
TamHegpmsb 03 0.00 1500 :12.00 01.07.2006 - 505 :104.00 107.00: 0.00 0.77 0.10 : 14.14 1147 857 - 1.30 1.20
THK, 04 0.00 3000 {12.00 27.03.2005 - 44 0.00 0.00 0.00 -0.98 0.00 : 4570 11.88 3.51 - 0.12 0.12
THK, 05 0.00 3000 : 15.00 28.11.2006 - 655 :113.80 113.90: 0.00 0.71 0.18 { 30.82 13.19 6.86 - 1.61 1.51
Xumusi u Hed)mexumu;l
AMTEJTXK, 01 0.00 1200 {12.50 15.11.2007 22.11.2005 1007 {101.10 101.85{ 0.00 -0.79 0.35 { 29.11 12.36 - 11.01¢ 0.75 0.67
AkpoH, 01 2.05 600 :13.45 01.11.2005 - 263 :102.61 102.89: 0.10 098 049 : 3.68 13.12 10.18 - 0.70 0.63
Amvmenwutnpom, 01 0.00 600 :19.00 23.12.2005 - 315 :106.10 107.90: 0.00 0.00 -1.93:{ 2551 17.64 9.67 - 0.82 0.75
Kyubbiweesasom, 01 7.02 600 :12.00 15.06.2006 17.03.2005 489 100.25 100.40: 0.10 0.15 -0.20: 18.74 11.96 - 8.59 0.09 0.09
HUKOCXUM, 01 0.20 750 {15.00 14.12.2006 - 671 99.77 100.19:¢ -0.23 0.15 0.49 { 2342 15.03 15.14 - 1.64 1.43
HKHX-02 0.00 1500 :16.00 24.05.2005 - 102 £101.82 102.50: 0.00 0.98 -0.97: 3551 1553 4.94 - 0.28 0.27
HKHX-03 0.00 2000 : 9.50 01.09.2007 01.09.2005 932 100.35 101.25: 0.00 0.25 0.00 : 18.74 9.48 - 9.33 0.54 0.49
Hagpuc Kocmemuxc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 800 100.15 100.50; 0.00 0.15 -0.10 % 37.15 11.98 - 12.05¢ 0.66 0.59
CAHOC 01 0.00 300 :16.00 13.02.2006 - 367 0.00 0.00 0.00 048 -0.85:7934 1524 8.90 - 0.90 0.83
CAHOC 02 2411 3000 : 9.70 10.11.2009 13.11.2007 1733 {100.35 100.45: 0.10 045 0.00 : 23.12 9.66 - 9.94 2.43 2.21
AnekmpoaHepsemuka
AnmausHepeo, 01 2.88 600 :18.00 05.08.2005 - 175 :103.00 103.04: 0.14 -0.04 0.24 3.95 17.47 11.86 - 0.47 0.42
BawkupaHepeo, 01 5.28 500 :20.00 11.09.2005 - 212 :105.80 107.00: -0.19 0.05 -1.50: 83.84 18.90 9.67 - 0.54 0.49
BawkupaHepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 741 0.00 0.00 0.00 024 -0.83:49.50 10.63 - 9.72 0.51 0.46
Jlenanepeo, 01 28.67 3000 {10.25 19.04.2007 - 797 98.82 9894: -015 1.02 -2.00:%31.73 10.37 11.13 - 1.95 1.76
PAO E3C 02 0.00 3000 :15.00 21.10.2005 - 252 :106.05 106.99: 0.00 0.47 -0.80: 46.44 14.10 547 - 0.66 0.62
CeepdrossHepeo, 01 0.00 500 {11.50 01.03.2007 05.09.2005 748 100.20 100.40i 0.00 0.93 263 { 51.04 1148 - 11.41: 0.54 0.48
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 566 99.60 _ 0.00 0.00 028 -0.36:71.01 15.78 - -8.80 i 0.05 0.06
Cesisb
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 254 :102.55 0.00 0.00 0.29 -044: 4258 13.61 9.76 - 0.66 0.60
Boneamenekom 0.00 1000 {15.00 21.02.2006 - 375 :105.70 105.90; 0.09 0.57 -0.19: 33.70 14.18 8.35 - 0.94 0.87
Beimnenkom 01 0.00 3000 §{ 9.90 16.05.2006 - 459 £101.75 102.40: 0.00 159 1.21 {2360 9.73 8.56 - 1.19 1.10
Hanecesib 01 0.00 1000 : 15.00 15.11.2006 16.11.2005 642 104.00 104.95: 0.00 0.53 0.10 : 35.34 14.39 - 9.25 0.73 0.67
MITC 04 0.00 1000 : 10.00 22.04.2009 26.04.2006 1531 {101.75 102.15: 0.00 0.30 -0.73 { 29.32 9.80 - 8.37 1.13 1.05
Mezacgpor ®unac 01 0.00 1500 :11.50 07.06.2006 - 481 103.20 103.50¢{ 0.00 1.18 -0.63:20.48 11.17 9.21 - 1.24 1.13
Mezagpor 0.00 1500 : 9.28 11.04.2007 - 789 :100.00 100.20: 0.00 1.62 3.13 { 30.76 9.26 9.35 - 1.95 1.78
Cubupbmenekom 03 0.05 1530 { 14.50 14.07.2006 - 518 :107.25 107.40: -0.33 0.85 -0.65: 11.12 13.55 9.32 - 1.32 1.21
Cubupbmenekom, 04 2.97 2000 :12.50 05.07.2007 - 874 1105.50 106.50: 0.05 0.95 -0.05: 12.33 11.79 9.86 - 213 1.94
CMAPTC, 01 0.02 275 :18.00 20.11.2005 - 282 :103.10 106.00: 0.18 0.96 -0.57 : 39.95 17.19 11.74 - 0.74 0.66
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 865 101.90{ 0.00 124 -1.181% 17.71 13.67 - 11.85¢ 0.37 0.33
Tammenekom, 03 0.00 600 :12.50 06.05.2007 15.05.2005 814 0.00 0.00 0.00 0.28 -2.12:29.79 1253 - 8.18 0.25 0.23
YPCU 02 0.84 1000 :17.50 06.08.2005 - 176 :105.15 105.50: -0.14 0.18 -0.58: 192 16.61 6.30 - 0.47 0.44
YPCU 03 2.31 3000 : 14.25 18.07.2006 - 522 :107.30 107.40: 0.09 0.73 -0.61: 9.37 13.28 8.89 - 1.34 1.23
YPCU 04 0.00 3000 { 9.99 01.11.2007 - 993 :101.35 101.50 0.00 1.50 0.50 {27.10 9.86 9.65 - 2.39 2.18
Llenmpmenexom 02 0.00 600 :16.00 21.04.2005 - 69 101.50 102.05: 0.00 0.19 -0.47 : 4953 1575 7.07 - 0.19 0.18
Llempmenekom 03 0.85 2000 :12.35 15.09.2006 - 581 104.40 104.45: 0.14 0.71 0.29 { 50.08 11.83 9.51 - 1.43 1.31
Lienmpmenexom 04 0.00 5623 :13.80 21.08.2009 16.11.2006 1652 0.00 0.00 0.00 1.02 -0.24:67.30 1291 - 9.70 1.53 1.39
LlenmpanbHbiti Teneepagp 01 0.00 500 :16.00 22.08.2006 - 557 :105.15 105.50: 0.23 0.02 0.19 { 35.07 15.17 12.56 - 1.34 1.19
fOTK, 01 0.40 1500 {14.24 14.09.2006 - 580 :102.21 102.94: 0.01 0.24 -1.44 15774 13.83 1245 - 1.40 1.25
HOTK, 02 52.83 1500 :12.00 07.02.2007 08.02.2006 726 99.71 99.99 : -020 0.00 -0.03: 0.66 12.02 - 1259 0.96 0.86
FOTK, 03 11.72 3500 :12.30 10.10.2009 13.04.2006 1702 100.13 100.22: 0.09 -0.23 -0.50 : 43.13 12.27 - 12.28 i 1.08 0.96
,q06bleal0luaﬂ NMPOMbIWJII€eHHOCMb
AJIPOCA 19 11.79 3000 £ 16.00 23.10.2005 - 254 :106.67 107.20:¢ 0.00 0.12 -049: 48.66 14.97 5.79 - 0.66 0.62
Monumemann, 01 0.00 750 :18.00 21.03.2006 22.03.2005 403 106.20 108.00: 0.00 0.09 -0.47: 70.52 16.90 - -37.72% 0.1 0.17
CYOK, 02 0.00 1000 : 11.50 15.02.2007 17.02.2005 734 0.00 0.00 0.00 0.00 0.10 : 26.78 11.49 - 8.23 0.02 0.02
Memannypausi
BbikcyHckuu M3 07 0.00 1000 : 15.00 31.08.2005 - 201 102.50 0.00 0.00 0.20 -0.62:66.99 1442 7.57 - 0.52 0.48
Eespasxondure 01 0.00 1000 :12.50 05.12.2005 - 297 £102.50 0.00 0.00 049 -044:2329 1211 849 - 0.78 0.72
UHIMPOM, 01 0.20 500 :13.54 20.04.2007 22.04.2005 798 99.88 99.90 : -0.02 -0.02 1.47 : 4155 13.55 - 13.51: 0.19 0.17
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 05.04.2005 781 99.45 101.00; 0.00 -0.10 1.01 §{ 12.81 12.30 - 12.28 ¢ 0.15 0.13
MEYEIT 01 0.00 1000 i 7.00 31.01.2006 - 354 99.00 100.15¢ 0.00 0.00 -0.17:i 192 7.22 10.59 - 0.95 0.86
MMK 17 0.00 900 7.00 18.04.2005 - 66 100.10 0.00 0.00 0.00 040 : 479 6.97 447 - 0.18 0.17
Pycan ®uH 01 0.00 3000 {10.00 12.09.2005 - 213 0.00 101.75: 0.00 -0.05 1.00 i 41.64 984 7.26 - 0.56 0.52
Pycan @u+ 02 0.03 5000 i 9.60 20.05.2007 20.05.2005 828 100.70 100.79: -0.05 0.00 0.15 { 21.83 9.53 - 6.80 0.27 0.25
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 867 101.10 101.65: 0.00 0.00 -0.93: 11.49 9.61 - 5.79 0.38 0.36
TMK 5.06 2000 : 14.00 20.10.2006 20.04.2005 616 101.06 101.29: -0.15 0.35 -0.57 ; 43.73 13.84 - 7.42 0.19 0.17
Tynadepmem 02 8.10 1000 :11.00 02.12.2007 02.12.2005 1024 {100.90 101.05{ 0.38 0.00 0.00 { 21.40 10.90 - 11.21¢ 0.78 0.70
Yenememmpetouxe 01 1.85 3000 (11.75 12.06.2009 16.06.2006 1582 102.45 102.63: 0.05 0.94 0.59 i 18.03 11.47 - 9.97 1.26 1.15
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 14 deBpana 2005 r.

SMUTEHTbI OBBbEMbI MOrALUEHUE/ BbIKYTI LEHA U3MEHEHUE, % HAOXOQHOCTb,% AOPALNSA
O6bem, [Hen no

N(a_lio‘::;ﬁ MF:';/%,EL. Ky;:)H’ Morawexue OdbepTa nora:.leHm Mokynka I'Ipoa,qam AeHb  Hedena  mecsy HKAO TEKZLU'a no:am. oq:nge '?‘123' Mog. alop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
MawuuocmpoeHue
Aemoeas, 02 0.00 3000 {11.28 13.08.2008 17.08.2005 1279 0.00 0.00 0.00 065 0.02 i 5470 11.19 - 9.41 0.49 0.44
I'T-T3OL SHepeo 02 0.22 1500 :12.50 22.06.2006 - 496 99.90 100.05: -0.04 0.00 0.10 { 1712 1250 12.86 - 1.27 1.13
WxAsmo, 01 2.68 1200 (12.50 14.03.2007 14.09.2005 761 96.30 96.60 : 0.00 -0.82 2.11 { 51.03 12.97 - 20.09: 0.56 0.47
UPKYT, 01 0.00 600 8.00 27.03.2005 - 44 99.90 0.00 0.00 030 -0.05: 30.25 8.00 8.17 - 0.12 0.11
UPKYT 02 0.00 1500 {16.00 02.11.2005 - 264 104.80 105.19i{ 0.00 -0.28 -0.05: 43.84 1524 8.85 - 0.69 0.63
KAMAS3-®uHarHc 0.00 1200 :12.30 11.11.2006 11.11.2005 638 101.00 102.15: 0.29 1.04 0.15 { 31.00 12.04 - 9.42 0.72 0.66
JIOMO, 02 7.62 700 :15.35 11.07.2006 12.07.2005 515 100.20 100.45: -0.34 0.00 0.10 : 13.04 15.33 - 14.87 i 0.41 0.36
Mul-®uHatc, 01 0.26 1000 :16.00 03.06.2009 15.12.2005 1573 { 99.11 99.30 { -0.05 0.10 -0.17 { 28.49 16.13 - 17.26 i 0.80 0.68
OM3 04 0.00 900 :14.25 26.02.2009 05.09.2005 1476 :102.40 102.70: 0.00 0.54 0.01 { 63.25 13.90 - 9.71 0.53 0.48
Fycckue A8mooycbl 3.54 500 :15.00 22.05.2006 - 465 101.00 101.19: 0.05 0.50 0.70 : 34.52 14.85 13.74 - 1.17 1.03
CamypH ViHeecm 0.00 500 :16.00 05.08.2006 - 540 0.00 0.00 0.00 0.00 0.39 3.51 15.66 14.11 - 1.37 1.20
Cesepcmarib-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1805 :101.35 101.75: 0.00 0.30 0.10 462 11.08 - 11.14: 1.80 1.62
1B3, 01 7.33 750 :14.60 10.10.2006 - 606 104.80 105.00: 0.34 044 048 : 49.60 13.93 10.33 - 1.06 0.96
ﬂumeeaﬂ NMPOMbIWJIIEHHOCMb
ATIR OI'0, 07 1.46 1100 {13.95 22.04.2007 22.04.2005 800 99.25 99.30: 0.02 0.16 -0.92: 43.19 14.04 - 16.78 ¢ 0.19 0.16
Banmumop-Heea 4.45 500 :16.00 05.09.2006 03.12.2005 571 103.40 103.53: 0.28 0.65 0.49 i 32.00 15.46 - 11.86: 0.75 0.67
Bumm-bunib-[aqH 10.18 1500 : 8.48 11.04.2006 - 424 100.55 100.92: 0.20 1.06 4.10 { 28.34 8.41 7.24 - 1.10 1.03
lpynna OCT, 01 2.06 800 {14.00 19.07.2005 08.07.2005 158 102.70 102.80: 0.19 0.34 0.79 9.21 13.61 - 12.53 ¢ 0.40 0.36
[xed-O¢p-Cu, 01 4.48 700 :14.00 06.10.2005 - 237 101.15 101.20: -0.04 0.05 0.50 9.67 13.83 1259 - 0.62 0.55
MukosiHogckul 0.00 1000 :14.50 18.09.2006 19.03.2005 584 100.55 100.77: 0.00 -0.67 -0.54 { 58.00 14.39 - 6.09 0.10 0.09
HWOAH-©YAC, 01 0.72 850 :17.00 06.12.2006 08.06.2005 663 102.00 102.50: 0.15 -0.29 0.59 : 30.27 16.64 - 9.79 0.32 0.29
MapHac-M, 01 0.04 500 {12.75 15.03.2006 16.03.2005 397 100.22 100.30: -0.03 0.14 -0.03 { 20.26 12.72 - 10.09 ¢ 0.09 0.08
lpadmepu HoH, 01 1.86 750 :13.50 10.11.2006 11.11.2005 637 98.50 101.30: 0.40 0.70 0.30 i 33.66 13.31 - 12.73: 0.70 0.62
Pasaynat-Lienmp 01 3.19 1000 : 16.00 05.06.2006 04.06.2005 479 99.05 99.90 : -0.30 -0.49 232 : 30.68 16.06 - 15.27: 0.31 0.27
O®KO, 01 0.10 1000 : 15.50 05.09.2006 06.09.2005 571 102.45 103.00: -0.19 0.18 -1.16 : 66.67 15.08 - 10.51{ 0.53 0.48
lTueoeapeHue
banmuka, 01 2.61 1000 § 8.75 20.11.2007 - 1012 { 99.71 100.16: 0.10 0.61 0.30 { 1247 875 8.93 - 2.55 2.34
KpacHbit Bocmok-MHeecm 44.28 1500 : 11.50 25.02.2007 24.02.2005 744 100.00 100.10: -0.20 0.15 -0.89 : 53.56 11.50 - 10.92: 0.04 0.03
MNNT-NHeecmmermc 01 0.04 1000 :17.00 28.09.2006 31.03.2005 594 100.70 100.90: 0.03 0.04 -0.49: 6241 16.88 - 10.92: 0.13 0.12
CAH Mumep6pio 0.00 2500 :13.00 15.08.2006 - 550 0.00 0.00 0.00 0.76 -024: 392 1215 7.58 - 1.27 1.18
TuHbKoghh UHeecm 3.41 400 :20.50 29.04.2005 - 77 102.10 _102.15: 0.05 0.00 -0.99 : 59.53 20.08 9.76 - 0.21 0.19
JlecHasi npoMbiwneHHocmb u UBK
ALIBK-VHeecm 0.00 500 {14.95 07.09.2006 10.03.2005 573 100.20 0.00 0.00 -0.04 -0.25: 26.21 1491 - 11.25: 0.07 0.07
Bonea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 760 92.00 94.30: 0.00 211 -1.04: 48.99 1277 - 28.75: 0.56 0.43
roTaK 0.00 550 :14.20 06.06.2006 07.06.2005 480 101.00 101.55: 0.00 -0.15 -0.49 : 25.68 14.06 - 10.67 i 0.32 0.29
Unum lNann ®uHaHc 6.97 1500 :15.21 18.03.2006 - 400 101.06 101.10: -0.05 0.00 -0.49: 58.33 15.05 14.60 - 1.00 0.87
[13® Coros, 01 0.39 300 :16.00 09.10.2007 06.10.2005 970 101.60 102.00: 0.30 -0.05 -0.25 i 55.67 15.72 - 13.35: 0.61 0.54
Cmpoumenbcmeo U unomekKa
AVKK 0.00 1070 (11.00 01.12.2008 - 1389 {104.00 0.00 0.00 0.00 0.00 i 21699 10.28 8.98 - 3.17 2.91
AWXKK, 02 0.00 1500 : 11.00 01.02.2010 - 1816 :107.80 109.35: 0.00 1.83 -0.37 : 3.01 10.07 8.86 - 4.00 3.68
Inasemoccmpod, 01 14.99 2000 i 14.15 27.05.2007 27.05.2005 835 9980 99.91:-0.10 0.31 -0.15i 30.24 14.16 - 15.25¢ 0.28 0.24
UHTEKO 01 0.00 1200 :10.95 15.02.2007 17.02.2005 734 0.00 0.00 0.00 -0.06 0.09 : 52.80 10.74 - 10.77 ¢ 0.02 0.01
MUA, 01 0.01 2200 :10.00 20.09.2012 - 2778 :100.00 100.50: 0.00 -0.80 0.31 263 10.00 10.38 - 3.27 2.96
K, 04 0.00 750 :13.00 29.06.2005 - 138 99.80 100.25: 0.00 -1.49 1.82 748 13.00 13.59 - 0.25 0.22
CYy-155 0.60 1500 §12.29 30.03.2007 30.03.2005 777 99.00 99.69 : -0.95 0.52 0.30 : 15.15 1247 - 23.54: 0.13 0.10
TpaHcriopm
AsuaK. Camapa, 07 2.62 350 :16.00 08.03.2007 10.03.2005 755 100.00 100.50: -0.39 -0.40 0.20 : 67.95 16.00 - 14.98 i 0.07 0.06
Uem JladH XaHOmuHe 15.15 1000 §13.50 23.06.2005 - 132 100.70 101.33{ 0.10 0.54 -0.44: 18.86 13.37 10.43 - 0.36 0.33
TparcHegpmenpodykm 0.00 1000 : 8.90 10.05.2006 - 453 98.52 101.00: 0.00 0.55 -0.04: 22.68 8.86 8.63 - 1.18 1.09
@uHaHcoebIl cekmop 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
Anbpa®@uHarc, 01 0.00 1000 : 0.00 08.06.2007 - 847 0.00 0.00 0.00 0.00 0.00 0.00 0.00 0.02 - 2.32 2.32
Anbpa®uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1874 0.00 0.00 0.00 0.71 -030: 2595 7.41 - 7.88 0.15 0.14
bBark 3eHum, 01 6.01 1000 : 8.69 24.03.2007 24.03.2005 771 100.18 100.28: -0.10 0.09 0.48 : 33.81 8.67 - 6.67 0.11 0.1
Brewmopabark 03 2.16 2000 §14.50 22.02.2006 - 376 107.30 108.00i{ 0.27 -0.45 0.00 { 67.53 1345 6.14 - 0.96 0.90
Brewmopabark 04 0.00 5000 { 5.43 19.03.2009 24.03.2005 1497 {100.01 100.10: 0.00 0.15 0.06 i 20.98 543 - 5.32 0.11 0.11
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 732 0.00 0.00 0.00 0.86 0.00 : 4048 8.29 8.41 - 1.82 1.67
PocbaHk, 01 0.00 3000 { 9.91 15.02.2009 14.02.2005 1465 0.00 0.00 0.00 -0.05 -0.20: 49.41 10.02 - -6.19 ¢ 0.01 0.01
Pycckuti Cmandapm 02 0.01 1000 : 14.04 14.06.2006 - 488 104.70 105.50: -0.33 -0.19 4.23 : 22.31 13.41 1042 - 1.24 1.13
Pycckut Cma+dapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 922 102.25 102.59: 0.00 0.54 1.85 { 60.08 12.65 - 8.99 0.52 0.48
Bceao 1o 0aHHbIM 370.17 183848
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POCCUUCKWE EBPOOBNUIALIUK

SMUTEHTbI OBBEM NOrAlLIEHUNE LEHA WU3MEHEHUE,% [OOXOAHOCTb,% PEUTUHIT  OOPALUSA
[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
Poccust EUR 05 €767 9.375 31.03.2005 45 100.82 100.92 0.00 -0.18 -0.50 2.45 9.30 41 BBB- Baa3 BBB< 0.12 0.12
Poccus 05 $ 2969 8.75 24.07.2005 160 102.50 102.56 0.00 0.00 -0.36 2.96 8.54 16 BBB- Baa3 BBB- 0.44 0.43
Poccus 07 $ 2400 10 26.06.2007 862 112.50 112.69 0.00 0.28 -0.66 4.37 8.89 103 BBB- Baa3 BBB- 2.15 210
Poccus 10 $ 2718 8.25 31.03.2010 1871 110.25 110.50 0.06 0.28 -0.34 4.64 7.48 114 BBB- Baa3 BBB< 2.75 2.69
Poccus 18 $ 3466 11 24.07.2018 4908 145.00 145.75: -0.34 0.69 2.47 6.02 7.59 193 BBB- Baa3 BBB- 8.33 8.08
Poccus 30 $19 526 5 31.03.2030 9176 106.88 107.06 : 0.12 0.83 2.19 6.06 4.68 197 :BBB- Baa3 BBB- 8.40 8.15
Poccus 28 $ 2500 12.75 24.06.2028 8531 172.38 173.13 { -0.65 1.14 3.14 6.62 7.40 214 BBB- Baa3 BBB-£ 10.79 10.44
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 454 98.25 98.75 -0.06 0.06 0.06 4.42 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 1003 96.00 96.25 0.00 0.13 0.00 8.35 3.13 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1185 93.44 9344 0.00 0.00 0.20 5.18 3.21 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2280 85.81 86.31 0.00 1.03 1.34 5.69 3.50 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 983 105.50 105.75 0.00 0.06 -0.14 3.34 5.14 112 iBB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1714 114.23 114.73 0.00 0.26 0.33 4.32 6.78 145 BB+ Ba2 0.00: 4.07 3.90
ARIES 03 $ 2436 9.6 25.10.2014 3540 125.21 125.83 0.00 0.46 0.63 6.11 7.67 202 BB+ Ba2 0.00: 6.93 6.53
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 438 109.15 109.40 0.00 0.03 0.09 3.01 10.03 81 BBB- Baa3 BBB- 1.10 1.07
Mockea 11 €374 6.45 12.10.2011 2431 109.52 109.77 0.00 -0.04 1.49 4.74 5.89 160 BBB- Baa3 BBB-£ 5.56 5.31
HuxHuli Hoe2opod 05 ¢ $ 119  8.75 03.04.2005 48 100.00 100.75: 0.00 0.00 -0.10 8.48 8.75 640 Caa1 0.14 0.13
KopnopamueHble eepooGnuaauuu
MMK 05 €100 10 18.02.2005 4 100.01  100.20 0.00 -0.12 -0.37 7.43 10.00 522 iBB-D Ba3 BB-: 0.01 0.01
Bbimnenkom 06 $ 250 1045 11.11.2011 2461 108.75 109.25 0.00 7.49 0.52 -28.22 9.61 -3144 i BB- B1 0.16 0.22
Espa3axonduHe 06 $ 150 8.875 25.09.2006 588 102.45 10295 0.00 0.24 1.69 7.23 8.66 392 B 1.54 1.44
PocHecpbmb 06 $ 150 12.75 20.11.2006 644 113.38 113.63 0.00 0.01 -0.68 4.73 11.25 141 BW Baa3 1.64 1.57
Cubrepms 07 $ 400 11.5 13.02.2007 729 108.75 109.75 0.00 0.02 1.88 6.73 10.57 340 B+ Ba2D 1.90 1.78
FA3MPOM 07 $ 500 9.125 25.04.2007 800 108.95 109.25 0.00 -0.15 0.14 4.77 8.38 145 iBB-W Baa3 BB Ui 2.04 1.95
THK 07 $ 700 11 11.11.2011 2461 113.25 113.88: 0.00 -0.15 0.21 5.67 9.71 220 Ba2 2.45 2.32
MTC 08 $ 400 9.75 30.01.2008 1080 108.14 108.82 0.00 -0.07 2.10 6.67 9.02 319 :iBB-D Ba3 2.73 2.56
Cucmema 08 $ 350 10.25 14.04.2008 1155 108.00 108.75 0.00 -0.09 1.87 7.36 9.49 389 BU B3 B- 2.81 2.62
Anpoca 08 $ 500 8.125 06.05.2008 1177 104.00 104.50 0.00 -0.03 0.36 6.72 7.81 325 B B2 2.94 2.76
Bumm-bunns-faHH $ 150 85 21.052008 1192 101.00 102.00 0.00 0.04 219 8.14 8.42 467 B+ B3 2.98 2.76
MMK 08 $ 300 8 21.10.2008 1345 103.23 103.50 0.00 0.60 0.53 6.99 7.75 352 iBB-D Ba3 BB-: 3.30 3.09
Cubregme 09 $ 500 10.75 15.01.2009 1431  110.75 111.75; 0.00 049 306 752  9.71 405 i B+ Ba2D 3.43 3.19
Cesepcmarb 09 $ 325 8.625 24.02.2009 1471 104.04 104.54 0.00 1.29 1.02 7.44 8.29 375 B+ B2 B+D: 3.49 3.24
Beimnenkom 09 $ 450 10 16.06.2009 1583 108.74 109.24 0.00 1.60 2.78 7.59 9.20 391 BB- B1 3.74 3.47
Espa3zxonduHe 09 $ 300 10.88 03.08.2009 1631 110.00 110.38 0.00 0.76 1.48 8.16 9.89 447 B 3.83 3.54
HOPHUKETb, 09 $ 500 7.125 30.09.2009 1689 98.50 98.96 0.00 0.44 0.11 7.51 7.23 383 BB Ba2 4.05 3.77
FA3rNPOM 09 $ 700 10.5 21.10.2009 1710 119.16 119.75 0.00 0.45 -0.18 5.77 8.81 208 :iBB-W Baa3 BB U: 3.90 3.69
FA3MPOM 10 € 1000 7.8 27.09.2010 2051 113.70 113.95 0.00 -0.20 1.73 4.94 6.86 190 iBB-W Baa3 BB Ui 4.70 4.48
MTC 10 $ 400 8.375 14.10.2010 2068 104.73 105.23 0.00 0.23 1.94 7.31 8.00 363 iBB-D Ba3 4.71 4.39
Boivnenkom 11 $ 300 8.375 22.10.2011 2441 101.50 102.25: 0.00 7.49 0.52 8.08 8.25 439 BB- B1 5.34 4.94
Cucmema 11 $ 350 8.875 11.11.2011 2461 104.28 104.91 0.00 0.76 1.66 7.96 8.51 427 BU B3 B- 4.94 4.58
Cesepcmarnb 14 $ 375 9.25 19.04.2014 3351 104.50 104.75 0.00 0.71 0.99 8.53 8.85 444 B+ B2 B+D: 6.53 6.01

TA3MPOM 13 $ 1750 9.625 01.03.2013 2937 { 120.25 120.63: 0.00 0.24 106 637 800 228 iBB-W Baa3 BBU 5.97 5.61
A3MPOM 20 $ 1250 7.201 01.02.2020 5465 | 106.87 110.00i 0.00 -0.35 - 648  6.74 238 iBB-W Baa3 BBU 9.91 9.31
A3MPOM 34 $ 1000 8.625 28.04.2034 10665 i 118.58 119.58: 0.08  -0.14 -048 7.10  7.27 262 iBB-W Baa3 BB U 1207  11.27
BbaHKoecKue espoobnuzauuu

BT6 05 $ 325 471 28.04.2005 73 100.20 100.31: 0.00 -0.02  0.00 368 4.70 71 BB+ BBB< 0.00 0.00
Pycc. Cmand 05 €30 11 28.05.2005 103 {10149 101.99: 000 -0.09 -066 553 10.84 307 B Ba3 0.30 0.28
rasnpombarik 05 €150 975 04.10.2005 232 | 104.09 10450i 0.00 -0.07 -0.23 3.03 9.37 91 B+ Baa2 0.64 0.62
Anbgpabank 05 $ 175 10.75 19.11.2005 278 : 103.50 104.00: 0.00 -0.09  0.92 594 1039 313 B Ba2 B 076 0.71
MAOM 05 $ 200 10.75 16.12.2005 305 : 103.63 104.30: 0.00 0.27 123 619 1037 339 B B+ 0.83 0.79
Anbghabark 06 $ 190 8 13.04.2006 423 10055 10155 0.00 0.02 0.56 744 7.96 462 B Ba2 B+: 1.14 1.06
Bark 3EHUT 06 $ 125 925 12.06.2006 483 : 101.00 101.50: 0.00 000 -049 845 9.16 524 B1 B-i 1.36 1.25
YpanCu6 Batk 06 $ 140 8.875 06.07.2006 507  101.88 102.25: 0.00 0.08 105 730 871 333 B1 B-i 1.39 1.30
C6epbark 06 $ 1000 4.443 24.10.2006 617  101.14 101.63: 0.00 0.11 0.47 3.83  4.39 92 Baa2 BBB: 1.35 1.30
Mempokommepy, 07 $ 120 9 09.022007 725 10222 10272% 0.00 -038 112 777 880 444 B B1 1.93 1.79
HOMOC 07 $ 100 9.125 13.02.2007 729  101.39 101.89: 0.00 0.04 2.27 8.35  9.00 502 B1 B i 1.9 1.79
MBI Hukotin $ 150 9 19.03.2007 763 i 101.55 102.53: 0.00 0.21 1.37 8.17  8.86 486 B i 196 1.82
Pycc. Cmand 07 $ 300 875 14.04.2007 789 i 102.85 103.53: 0.00 067 -025 729 851 397 B Ba3 2.04 1.90
BTB 07 $ 300 5.63 30.07.2007 896 i 103.88 104.32: 000 -0.03 034 409 542 120 § BB+ BBB: 2.55 2.45
rasnpombarik 08 €1050 7.25 30.10.2008 1354 i 104.91 105.78 i 0.00 0.03 0.61 576  6.91 228 B+ Baa2 3.36 3.17
BTb 08 $ 550 6.875 11.12.2008 1396 i 105.00 105.50 i 0.00 014  -002 541 6.55 193 { BB+ BBB: 3.49 3.31
Poc6arik, 09 $ 225 975 24.09.2009 1683 i 10221 102.70: 0.00 028 -095 885 954 527 B- B i 262 2.41
Barx Mocksbi, 09 $ 250 8 28.09.2009 1687 i 103.75 10426 0.00 022 -042 703 7.71 335 Baa2 BB+: 3.99 3.72
BTb 11 $ 450 7.5 12.10.2011 2431 i 107.52 108.15: 0.00 0.03 0.13  6.11 6.98 242 i BB+ BBB- 5.45 5.14

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 14 peBpana 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 99.25 99.27 -2.04 -2.11 0.73 4.09 8.33 AAA Aaa
US30YT=RR 113.69 113.80 -0.17 0.09 3.52 4.47 14.70 AAA Aaa
EU2YT=RR 99.77 99.77 0.01 0.06 0.18 2.38 1.81 AAA Aaa
EU10YT=RR 102.34 102.34 -0.13 0.30 1.16 3.46 8.40 AAA Aaa
MEXGLB26=RR 159.75 159.75 0.24 1.87 2.20 6.34 10.53 BBB Baa1
BRAZILC=RR 102.75 102.75 0.12 0.12 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 113.56 113.56 0.11 0.61 -3.18 8.73 9.72 BB- B1
TRGLB30=RR 146.19 146.19 0.21 0.39 -0.69 7.68 10.62 BB- B1
TRGLB10=RR 126.00 126.00 0.00 0.80 -0.75 5.98 4.20 BB- B1
ARGFRB=RR 32.25 32.25 2.38 4.03 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 32.25 32.25 1.18 3.61 -5.51 65.22 2.22 SD Caat
RUSGLB30=RR 106.88 106.88 0.12 0.83 2.19 6.06 8.40 BBB- Baa3
RUSGLB10=RR 110.25 110.25 0.06 0.28 -0.34 4.64 2.75 BBB- 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

11 pes 05

EMBI+ 3565 1 336.27 0.00 1.34 2.04 12.82

EMBI+ RUSSIA 191 3 390.26 : -0.16 1.85 3.81 13.21

EMBI+ MEXICO 157 3 313.02 ¢ -0.09 1.01 2.68 8.72

EMBI+ TURKEY 265 0 224.72 0.02 1.41 1.64 11.86

EMBI+ BRAZIL 404 -2 447.07 0.04 1.38 0.73 15.80

EMBI+ VENGVUELA 471 -1 466.26 0.26 0.38 -0.97 22.13

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 14 peBpana 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 npensapuTenbHOro
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