OBbIE PbIHKU 25 ceBpans 2005 r.

M 5 Mo

25 tespans 2005 r

OB30P JOJNITOBbIX PbIHKOB

WHOUKATOPbI PbIHKA 'KO-O®3

0.5 f

0.0
aBr04 ceH04 okt 04 Hosf 04 pek04 sHB 05 cbes 05
I O60pOT Mo AeHbram, MnpA. pyo6.
Cpe/aHeB3B. JOXOAHOCTb, % roa (Wwkana cnpasa)

WHOUKATOPbI EHEXXHOIO PbIHKA

aBr-04 ceH-04 okT1-04 HoA-04 pek-04 saHB-05
I O61bem cpeacTB Ha kopcyeTax, Mrpa. py6.
=——=MIBOR, % rofosbIx (Wkana cnpasa)

des-05

[0OXOOHOCTU POCCUM 30 U US10

7.75

7.50

7.25

7.00

6.75 |

6.50 |

6.25 |

6.00 + + + + + + 3.85
aer-04 cen-04 okT-04 Hos-04 pek-04 sHB-05 che-05

us10

==RUS30 wkana cnesa

OBBbEM TOPIrOB U AOXOAHOCTb FA3MNPOMA A3

aBr-04 okT-04  Hos-04  pek-04

aHB-05  ches-05
I O6bem TOproB No HOMUHATY, ThIC. WT.
= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

ceH-04

© 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 27.7405  -0.0045 v 0®3 45001 10440  104.80 0.00 5.29
EUR/USD 13196  -0.001 Vv O®3 46001 109.10  109.20 0.05 6.52
MIBOR, % 0.93 0.05 A 0D3 46014 104.45  104.56 -0.02 7.97
OCTATKMHA KIC B LIE. 304 -15.7 v Mrlop29-06 107.51  107.63 -0.07 7.50
MIPA. PYB.

HE®Tb (URALS) 4475 1.29 Py Mrop39-06 105.90  106.03 0.02 7.99
30/10TO 433.75 05 v KOMM 78 06 95.50 96.04 -1.10 11.06
EMBI+ 335.15 0.29 'y AJIPOCA 198 106.70  106.95 -0.25 5.57
EMBI+ CMPE] 345 -4 [ 7 FA3MNPOM A3 101.82 101.87 0.00 7.19
EMBI+RUSSIA 387.22 0.17 ) FA3MPOM A5 100.25 100.34 0.01 7.63
EMBI+RUSSIA CNPE[ 186 2 ¥ YpanCealné 107.50  107.80 0.03 8.56
MICEX RCBI 103.79  -0.04% v TYM 0206n. 101.40  101.80 -0.05 9.83
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 105.25 105.50 0.18 6.26
KOPMOPATVBHBIE 130408 436377 o o UST 10 97.73 97.78 -0.11 4.28
MYHULINMNANBHBIE 32313 2853.00 FA3MPOM 13 11875  119.13 -0.03 6.57
FOCYAAPCTBEHHBIE 1367.69 947.74 BAHK MOCKBbI 09  103.37  104.36 0.17 7.12
n COBbITUA HA PbIHKE

PYBJIEBbIE OBJINTALIUA

» BYUEPA Ha pbiHKe BHYTPEHHMX [ONroBbiX 06A3aTenbcTB  Habnoganuchb

He3HauuTeNbHble LieHoBble KonebaHus Ha hoHe BbICOKMX TOproebix obopoTos. UHpaekc
KopropaTHeHbIX obnurauuii no utoram aHa cHusuacsa Ha 0,04%. Mepsyio nonosuHy
AHA OCHOBHbIM CNPOCOM Ha pblHKE KOPMNOpaTUBHbLIX o6n|4raum71 NOJZIb30BaJIUCb
obnvraumm lasnpoma (Fasnpom A5 (+0,01%), Fasnpom A3 (+0,0%). OpHako BO
BTOPOM MNONOBMHE [OHA B Nuaepbl BbipBanucb obnuraumu Jlykonna (+0,3%), ¢
KOTOpbIMU MO MTOram AHs 6bino 3akmouveHo 36 caenok Ha cymmy cebiwe 1 mapga.
py6nei. Cpeau obnuraumi BTOporo awesioHa Haubonee akTUBHO TOproeasiMcb Gymaru
JNenanepro 01 (+0,87%), CAHOC 02 (+0,25%) v YPCHU 06 (0,01%).

B nepsbit geHb 6e30T3biBHOM odhepThl No obnuraumam KpacHoro Boctoka, cyas no
obbemaMm TOpros, ObL1O npeabssnaeHo nopsaka 747,5 maH. pybnei npu obbeme
amuceun 1,5 mnpa. pybnei.

CybdenepasnbHble W  MyHWUMNabHble OBAMrauMKM MNPOAEMOHCTPUPOBANIM  MeHee
NO3WTHBHYIO AWMHaMWKy. Haubonee akTMBHO 34ecb TOproBasiCsl UETBEPTbIA BbIMYCK
obnuraumit MockoBckod 061acTH, KOTMPOBKM KOTOPOro C yTpa AEeMOHCTPUpPOBanu
CHW)XXeHWe, OHaKO K Beyepy BEepHY/IMCb Ha YPOBHU 3HAUYEHUM Npenblayliero gHA —
108,35 npoueHta HOMMHana. BonbwmHcTBO MoCKOBCKMX obnurauyihi no wurtoram
BUYEpALIHUX TOproe nofopoxanu. OgHako KOTMPOBKM [OBYX Haubonee aKTWUBHO
ToprosaBLwMxca Bbinycka ropoga Mockebl (Mockea 37 (-0,4%), Mocksa 29 (-0,07%)
CHU3MWJINCD.

Buepa Ha pbiHKe rocynapCTBeHHbIX pyO/eBbiX OOMMrauuii COCTOSNICS AyKLWMOH Mo
nopasmelleHuto obnuraumi banka Poccun Ha cymmy 3 mnpg. pybnei. Hecmotps Ha
[IOCTaTOYHO NpHWMUHBIA obbeM cnpoca (3,3 mapa. pybneit), LB ynanoch pasmectutb
OBP Ha cymmy 1,05 mnpg. pybnei. CpeaHes3gelleHHas [OXOAHOCTb Ha ayKLMOHE
coctasuna 3,86% ronoebix, uTo okasanocb Ha 6 NyHKTOB Bbilwe YeM goxonHoctb OBP
Ha BTOPWYHOM pbiHKe. KOTMPOBKM Ha BTOPWUYHOM pbiHKe pybneeoro rocgosra no
UTOram [HS HEMHOrO CHWU3WAUCb. AKTMBHOCTb TOProB COXPaHWnacb Ha HWU3KWX
YPOBHSAX.

CErOQHA. Ha doHe npeacrtoswmx BbIXOAHbIX W HaMeUeHHbIX Ha Hadano MapTa
HOBbIX pa3MeLLeHHWH aKTUBHOCTb pPblHKA, CKOpEe BCEro, COXPAHWTCA Ha CpPeaHWX
ypoBHsIX. Ha pbiHKe rocynapcTBeHHOro Aofra AaBfieHWe Ha PbiHOK OyfeT oKasblBaTb
pa3melyeHne Tpex BbinyckoB OM3. [loaToMy cerogHs Mbl HE OXWOAEM CEpPbe3HbIX
NePeMeH Ha BHYTPEHHEM AO/AroBoM pbiHke. OfHAaKO Mbl HE MCK/IIOYAEM, UYTO B Clydae
ocnabnenns pybns otHocutenbHo ponnapa CLUA (suepa Ha FOREX kypc nmonnap
CLA « espo Bbipoc go 1,3190), pbiHok pybneBbix [OMroBbIX
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CNP3[ POCCHM 30 1 UST10, 6.1, 0653aTeNbCTB MOXKET NPOLEMOHCTPUPOBATL CHWXKEHWE. B aToMm cnyuae ocHosHoW yaap
CKOpEee BCEro NPUAETCS Ha KOpropaTtvBHble OOJ/MrauMu MEPBOro 3LUeSIoHa, KOTopble
BUEpA CH/IbHEE BCEro OTpearMpoBasii Ha ouepefgHoM pocT Kypca pybns (+10 koneek).

M COBbLITVSA HA PBIHKE
EBPOOBJIMTALINH

» US-TREASURIES. Buepa nocne HebonbLIOro pocta C yTpa, K Beuepy KOTUPOBKM
Ha pbiHKke rocgonra CLUA npogosmxunu cHukatbcs. o uToram pHA [OXOAHOCTb
NecATUNeTHUX us-treasuries Bbipocna Ha 1 nyHkta W pocturna ypoeHs 4,28%
rofoBbiX, JOXOAHOCTb TPUALATHUNETHUX us-treasuries Bbipocna fo 4,66% rogosbix.

» O6bem 3aka3oB Ha ToBapbl AJIMTENBHOrO MO/b30BaHWUA YMEHbLUMACA B SHBape Ha
0,9% no cpasHeHuio ¢ aekabpem. bes yuera TpaHcnopTHOro cektopa, o6bem 3aka3os
[IOXOQHOCTD MOGKEbI - 29 Ha TOBapbl L/IMTE/IbHOTO MOMb30BaHUs yBenuunsics B axeape Ha 0,8% no cpasHeHuio
c nekabpeMm, Korga oH Bbipoc Ha 2,8%. Panee oxupanocb, 4To B AiHBape 3aKasbl Ha
TOBapbl [OJIMTENbHOrO nosib3oBaHua noebicatca Ha 0,1%, a 3akasbl Ge3 yueTa
TpaHcnopTHOro cektopa ysennunnuco Ha 0,4%.

» Konunuectso nepBHuHbIX oBpauleHWit 3a nocobuamu no Hespabotuue 8 CLUA 3a
Hefento yeenuuunocb Ha 9 Tbicay u coctaeuno 312 TbicAy, MO CpPaBHEHWIO C
NepecMOTPEHHbIM MoKaslatenem npegplgylwen Hepenu, paeHbiM 303 Tbicauam (no
nepeoHayasbHbiM  fgaHHbiM - 302 Thicauu). OOLlee KONWYECTBO aMepUKaHLEB,
nonyyalowmx nocobus no GespaboTvue yMeHbLIMAOCh Ha 62 Tbicsaun fo 2,65 MAH.

» EMERGING MARKETS. Ungekc EMBI+ Buepa Bbipoc Ha 0,3% w 3akpbinca Ha
ypoeHe 335,15, cnpag MHaekca cokpartuncsa Ha 4 nyHkTa go 345 6.n.

» POCCUACKUE EBPOOBJIMTALUMWN. KoTWpoBKM Ha  pblHKE  POCCHIACKMX
CyBepeHHbIX eBpoobnuraumit Buepa HemHoro Bbipociu. Mnpekc EMBI+Poccusa sbipoc
Ha 0,17% po 387,22. Cnpag wvHOoekca cokpatunca Ha 2 nyHkta go 186 6.n.
Kotuposku eBpoobnuraumii Poccua-30 cerogHs Haxogatca Ha yposre 105,25/105,44
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KOPMOPATMBHbI/A CETMEHT npousHTa of HomAHana.
» CEMOAHA. OcHoBHbIM COObITUEM CErofHSIILUHEro AHA CTaHeT BbIXOJ, CTAaTUCTUKKU O
NVOEPLI OEOPOTOB akoHomMuueckom pocte CLUA (nporHosHoe 3Hauenue BBI1 3a IV kBaptan). OpHako
OGOPOTHI, MIIH. PYo. Vlamononme yuuTbiBas U 6e3 TOro JOCTaTOYHO HACHIWEHHYIO COBbITUAMU Heaenio, Mbl nojaraem,
(Bupxa + PriC) cToumocTu, % UTO 0COBOro BAMAHMA Ha PbIHOK AaHHas CTaTUCTMKA He okaxeT. BHewHue ponrosble
TyKoin206m 1055.09 Py Py PbIHKW pPa3BUBAIOWMXCA CTpaH, B C/lydae COXPaHEeHWs CMOKOWCTBUS Ha pPbIHKE US-
I 74753 007 2 treasuries, CErofHs MOTyT NOAPacTH. Haubonblumit noteHuMan ans pocra cerofHs
UMeeT POCCHMCKWI BHELIHeAO/IrOBOM CermMeHT, yemy 6yayT cnocobCTBoBaTh yAauHble
FA3MPOM A3 638.77 0.00 "
neperosopbl mMexpy [MpeanpeHtom PD u lMpesngerHtom CLUA, kotopbie coctosnucb
FA3MPOM A5 628.66 0.01 "
BUepa.
TNexaHepr01 494.82 0.86 "
YpanCg3/H6 185.98 0.03 N
CAHOC-0206 178.32 0.25 "
BTB - 306. 155.23 -0.05 17
TpaHcHpTNp 101.75 -0.20 v
YpanCs3ln4 85.74 0.41 L)

NNOEPBLI POCTA/MAOEHNA

PocT, % Mapexve, %

3.09 C3JK -1 06

0.86 Nexanepr01

0.60 NexkduH 106

0.47 HOTK-01 06.
Pasrynsi-1 -1.00
AMTETLNHMA -0.95
CMAPTC 01 -0.74
CY-155 106 -0.68
CeBKab obn -0.60
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i wornorsmuamuie sroosmraun | I HOBOCTY GMUTEHTOB [JONTOBOTO PhIHKA

o] » MUHDUH. Mo coobwennio Munnctepcrea dmHaHcos PD, 25 cdespans 2005 roga
1184 Ha BTOPMYHOM pbiHKE OynerT npoBeAeHO fopa3MelleHWe obsvraumi degepanbHoro
e 3arMma BbinyckoB 25057, 25058 wu 27026, Haxopswwuxcs B noptdene MuHduHa
1121 Poccuu. [opasmewenne OD3-MNA n OD3-OK ykasaHHbix BbiNyckoB ByaeT nposefeHo
o] NyTeM BbICTAaB/IEHUS 3aSBOK C OTCPOYKON BPEMeHW aKTMBaLMK B CNefyIoLMX obbeMax:
106 - O®3 25057 — 510,14 mnH. pybneir, OD3 25058 — 224,2 maH. pybnei, OD3 27026

— 891,75 mnH. pybnei.

» BAHK PYCCKWUA CTAHOAPT BbicTaBun 6e30T3biBHYI0 O(epPTy MO  BbiKyMy
! TpexneTHux obnuraumi uetseptor cepun Ha 10 mapta 2006r. Hauano pasmelyeHus
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ar-04 cow04 OK04 HomOd nox04 se05 ches-0S obnuvraumii uetseptoi cepun BbaHka Pycckuit ctangapt Ha cymmy 3 mnpa. pybnei
Fasnpow 13 ==—Anpoca 08 Ha3HaueHo Ha 1 mapta 2005 roga.
EMBI+POCCHUS, CP3. » CEBEPO-3AMNAAHbIA TENEKOM 3 mapta 2005 roga HauHeT pasmelleHue

320 T T T

lwectunetHero obnuraumoHHoro 3aima cepun 03 Ha 3 mnpa. py6nei. [Morawenue
obnuraumi bypet ocywectenatbca yactamu: 30% HOMUHaNbHOM cTouMMocTH Oypert
noraweHo Ha 1820-i perb, 30% - Ha 2002-i peHb, nocnegHue 40% - Ha 2184-i
JeHb C AaTbl Hauana pasmelleHusi. [lo obavraumsm npegycMoTpeHa odpepTa Ha
[IOCPOUHbBIN BbIKYN MO HOMWUHANIbHOM CTOMMOCTH C UCMONHEeHWeM B 5-# pabouuil aeHb ¢
Aartbl Bbinaatbl 12-ro KynoHa. AHgeppanTepoMm Bbinycka BbICTYNUT Bab-uHeecT Bakk.

» KYWBbILLWEBA3OT-UHBECT. VYuacthukn OO0  «KyiibbiieBa3oT-MHBECTS Ha
BHeouepedHOM cobpaHun 22 deBpass MPUHANM PELLEHUE YCTAHOBUTb MPOLEHTHYIO
CTaBKy BOCbMOrO-AeCATOr0 KynoHoB obnuraumit 1-i cepuu Ha yposHe 9% roposbix.
[Llata 6e30T3biBHOM OcbepTbl Ha3HaueHa Ha 15 nekabps 2005 roaa.

180

asr04 cen04 OK-04 Hon04 pew04 AHE-05 ches-05 » UYTN3. 25 despana OAO «YensbuHckui TpybonpokaTHbId 3aBoa» HamepeH
BO30GHOBUTL pasmelleHue obnuraumoHHoro 3aima Ha 3 mnpg. pybnen. Pasmelyenue
CMP3/1 EMBI+ POCCUM K MEKCUKE obnuraumit 6bino npuoctaHoeneHo 13 sxeaps 2005 ropa B CBA3M C NPUHATHIM

130 v v
: peweHnemM o BHeCeHUH U3MEHEHUH U OONOJIHEHUU B pelleHHUe O BbiNyCKe U NPOCNEKT

LleHHbIX ByMmar.

» T[NIABMOCCTPON — ®UHAHC (MPECC-PEJI3 BAHKA MOCKBBbI):

24 deepana 2005 roma coctosnacb Bbinnara KynoHHOro AOXO4a MO TPETbeMY KYMOHY
OOKYMEHTapHbIX MPOLEHTHbIX HeKoHeepTupyeMbix obnurauuin OO0 «lnasmoccTpoii-
®uHaHC».

O6bwas cymma Bbiniat no nepsoMy KynoHy (35,28 pybneit Ha opHy obnuraumio)
obnuraumin 000 «lnasmocctpon-PuHaHc» coctasuna 70 560 000 pybne.
Pasmewenne obnuraupn 00O «[naemoccTpol-®OuHaHC» 0OWEH HOMWHAIbHOW
cToMMocTbio 2 MmAapa. pybnen coctosnoce 27 mas 2004 r. ma MMBB. CornacHo
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804 con04 oK04 HomO4 Aok04 sHe05 chom05 npocrnekTa cpok obpalueHns obaurauuin coctasnset 3 roga. Mo obnuraumsm sbinycka
npenycMoTpeHo 12 KYNOHHbIX MepUOAOB MPOAOMKUTENBHOCTBIO 3 MecsAua Kaxabli.
0 CIP3 POCCHY 10 41 0®3 46001, 6.n. CTaBKa MepBOro KyNOHHOrO A0OXOAa Obina onpefeneHa Ha ayKLMOHE pasMeLLeHHs.

CraBkM NO BTOpPOMY, TpPeTbeMY W UETBEPTOMY KYMOHY YCTaHaB/MBAIOTCSA PaBHbIMM
CTaBke no nepBoMy KynoHy. CraBkM no nsATOMy-ABeHafLaTtoMy KyrnoHam
yCTaHaB/IMBAIOTCS 3MWUTEHTOM. Takxe no obnurauusm BbiNycka npesycMoTpeHa
odhepTa aMUTEHTA B ATy BbiNAaTbl YETBEPTOrO KYMOHHOrO AOXO4A.

O6nvraumn pasmewanvcs no ueHe 1000,00 (ogHa Tbicsua) pybned 3a Kaxaylo
obnvraumio, uto coctasnsetr 100,00% (cTo NpouUeHTOB) OT HOMWMHANIbHOW CTOMMOCTM.
CraBKa nepBoro KynoHa, onpefesieHHas Ha aykuuoHe, coctaeuna 14,15% roposbix.
Opranusatop pasmewenus - bBank Mockebl. Co-opaHusatopbl:  Anbda-6aHk,
BHewTtoprbéank, MJM-6ank, [MpombiineHHO-CTpouTenbHbIM BaHK. AHpeppaiTepbl:
Bank Poccus (Cankr-lMetepbypr), HOMOC-bank Co-aHgeppaitep: UDK "Conug',

aBr-04 ceH-04 okT-04 Hos-04 pek-04 aHB-05 heB-05 BaHK CO|O3

crasio oo wso M NONVTUKA/SKOHOMVIKA

3401 » BHELUHWMA [OOJII. MwunucTepctBo chuHaHcos P®D B chespane 2005 roga
NEPEUYUCSIUIO B CUET MOraleHus U OOC/Iy)KMBAHWSA TOCYAAPCTBEHHOTNO  BHELLUHEro
ponra Poccun $2,33 mnpa. B Tom uncie no 3af0/mKeHHOCTH CTpaHaMm - ohuLMasibHbIM
Kpegutopam BbiniadeHo $2,28 mnpa., Bkaouas $1,6 mnpa. - B cueT Bbinsarthl
npoueHToB. B cueTr noraweHus 3apomkeHHocTM Poccun nepen MexkayHapogHbIMM
bMHAHCOBbIMKU OpraHusauuaMu 6bino nepeurcneHo $46,84 mnaH., B Tom uuncne $8,54
MJIH. - B KauecTBe MNPOLEHTOB.
» TOPIOBbIA BAJIAHC. MonoxutenbHoe canbAo BHelHel Toproend Poccun B
2004 rogy Bbipocno po $88,3 mapa. ($59,8 mapa. 8 2003 rogy). BHewHetoproebii
ot o0t o001 von0r nordd w05 dends obopot Poccuu B 2004 rogy ebipoc Ha 31,1% pocturnys $278,1 mapa. B tom uucne
——LIBOR 12 Month ——=LIBOR 3 Month akcnopT yesenuuunca Ha 34,8% - no $183,2 mnpa., umnopt Bbipoc Ha 24,7% - po
$94,8 mnpa.
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29,0 AONNAP [ PYBL .' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

29.10 CErogH4

28.90 1 Mpenceaatens GPC CLUA A. T'puHCNEH BbICTYNWT ¢ JOKNAAOM O COLManbHON NONUTHKE Nepes creumanbHbIM

komuteTom KoHrpecca CLUA
16 map 05 Bctpeyua OMNEK. MwadaH, UpaH.
22 map 05 OuepepHoe 3acenaHue kommuccum FOMC. PaccMoTpeHue Bonpoca 06 M3MEHEHUM Y4eTHOM CTaBKy.

28.70 7 mapta 05

28.50 +
28.30 +

28.10

27.90 +

.' KANEHOAPBL NMEPBNYHOIO PbIHKA

27.70 + T T T T T
aBr-04 ceH-04 okT-04 Hos-04 pek-04 sHB-05 des-05
[ata OMUTEHT, cepyst Bbinycka O6vem, mnH.  Cpok obpalueHms
VHAEKC OONNIAPA
900 ; CErOOHSA  Kamckas gonua - ®uHanc, 01 100 1
89.0 |
| MuHduH fopasmectut Boinyck O®3-MN[ cepum 27058.
88.0 !
7.0 | | CEroAHA [llata norawerus 30.04.08 224 $ rona
|
86.0 1 \ MuHduH fopasmectut Boinyck OP3-OK cepun 27026. [llata
85.0 1 | CETOAHA noratwenust 11.03.09 892 4roaa
84.0 - |
| -
3.0 | ! ! CEroaHst MuHdpuH nopasmectut Boinyck OP3-M[ cepun 27057. [Hara 510 5 ner
82.0 ‘ ! norawenns 20.01.10
81.0 1 ‘ ! 2 map 05 MuHdMH npoBeaeT ayKumoH no pasmelyeHnto 03 6 000
80.0 ~
8104 con-04 ox1-04 Hon-04 ReK04 AHE-05 chon-05 3 map 05 Cesepo-3anaaHbii Tenekom, 03 3000 6 net
70 EMBI+ CMIP3[, |
l
445 :
|
420 4 — — - — - j‘ 777777
: M cTaTUCTUKA CluA
395 !
} Mocn. Oxupaemoe [Mpownoe  dakTnyeckoe
| [ara lMokasaTenb
a0l oo ______7W _ o nepuoa  3HayeHMe  3HaueHue 3HaueHue
} 10 peB 04 ToproBblit 6anaHc (canbao, Mapa. gonn. ) nek.04 -57.00 -60.30 -56.40
345 ! .
w604 com04 008 HOR-04 AGK-04 AHB-05 chon-05 15 ches 04 Cuer geixenus kanutana (Capital Net Flow), mnpg. fek04 ) 8930 6130
aonn.
" 15 cpes 04 PosHuuHble npogaxy (Retail sales), m-t-m AHB.05 -0.30% 1.20% -0.30%
17 dpes 04 /MnopTHbIe LieHbl AHB.04 0.70% -1.40% 0.90%
50
18 ches 04 VHnsums - Core PPl (oumLieHHas OT BIUSHWSA LieH Ha aHB.05 0.20% 0.10% 0.80%
47 1 NPOLOBOMLCTBUE U SHEPTETMKY)
44 22 s 05 Consumer confidence index (AHgekc notpebutensckoit (heB.05 102.90 105.10 104.00
] YBEPEHHOCTH)
23 des 05 Real Earnings AHB.05 -0.20% 0.50% -0.20%
38
| 23 ches 05 WHcbnsums, 6e3 yyeTa LigH Ha 3HEproHOCUTENM 1 aHB.04 0.20% 0.20% 0.20%
35 npogosonbcTaue (core CPI)
32 w w w w w w ExeHenenbHas nybnukaums faHHbIX no yncn
aBr-04 cen-04 okt-04 Hos-04 pek-04 aHB-05 des-05 24 (beB 05 06pameHM|7| no 6g3pa60'll:‘VlLle (|n|t|a| claims) y 305 000 303 000 312 000
BRENT URALS
CErogHA MportosHas oueHka BBI (GDP-advance) 4 x8.04 3.70% 3.10%
460 3onoro Cratuctuka npoaax Hosblx Aomos (New Home sales),
28 e 05 AHB.05 1.11 1.1
450 | MITH. y.€e.
1 map 05 VHpexc flenoson aktueHocT (ISM manufacturing) ¢es.05 56.50 56.40
440 1 3 map 05 WHpekc [enosoit aktueHocTH (ISM Services) ¢es.05 60.00 59.20
430 -
4 ap 05 (’)\lTaTV}CTMKa pb|H|||<a Tpyaa - Y1cno HoBbIx paboumx mect (bes.05 200 000 146 000
420 | (Non-farm payrolls)
40| 4 ap 05 CraTucTuka pblHka Tpyaa - YpoBeHb 6e3paboTuubl (bes.05 5.20% 5.20%
(Unemployment)
400 -
390
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Kpueasi doxodHocmu MyHuyunanabHbIx obnu2ayul
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KPUBbIE OXOAQHOC

Kpueasi doxo0Hocmu pocculickux egpoobniuzayuli
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 25 ceBpans 2005 r.

OMUTEHTbI OBBLEMbI TMOrALLEHUNE/ BbIKYT LEHA U3MEHEHUE,%  [QOXOAOHOCTb,%  [AIOPALUSA

Obbem, [Hen oo

M?_Izoz% ZC(: Ky;z)u, Morawexune OdbepTa nora:.leHm Mokynka I'Ipc;,qa)« AeHb  Hedena  mecsu HKA TeK;/u.La nori.(am. ocberTe i::' Moga. atop
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
OEP 1054.70 34500 - 15.12.2005 15.07.2005 294 : 9856 98.75: -0.01 0.10 0.26 - - 184 387 : 039 037
0®3 25057 500 7490 i 6.30 20.01.2010 - 1791 { 99.80 100.00i -0.05 025 0.00 i 501 6.31 6.49 - 289 272
0?3 25058 4930 7776 i 6.30 30.04.2008 - 1161 i 98.51 98.60 i -0.03 -0.05 - 380 639 6.98 - 289 271
0?3 26003 0.00 1132 110.00 15.03.2005 - 19 0.00 10048 -0.09 0.00 -0.20: 9479 995 0.65 - 0.05  0.05
O®3 26198 0.00 42117 6.00 02.11.2012 - 2808 i 89.12 9030 000 0.00 0.11 1841 664 7.71 - 619 575
0®3 27018 4.90 14000 12.00 14.09.2005 - 202 :104.38 104.52: -0.05 -0.12 -0.67 : 23.34 1148 3.79 - 0.53  0.51
0®3 27019 21.85 8800  12.00 18.07.2007 - 874 1108.65 109.25{ 0.14 0.00 -0.13: 11.84 1098 6.23 - 216  2.04
0?3 27020 13.13 8800 {12.00 08.08.2007 - 895 :108.90 109.45: -0.05 0.00 -0.21: 493 1097 6.30 - 222 209
003 27021 0.00 10942 12.00 20.04.2005 - 55 1101.44 101.50i -0.23 0.00 -0.77 i 11.84 1182 1.91 - 015  0.15
0®3 27022 1.54 21296 8.00 15.02.2006 - 356 :102.75 103.00: -0.02 0.00 -0.19: 1.75 7.77 4.94 - 0.95 0.90
0?3 27023 0.00 20292} 7.50 20.07.2005 - 146 110155 102.00{ 0.00 004 0.01{ 740 7.38 344 - 040 0.38
0?3 27024 0.00 15001} 7.50 19.04.2006 - 419 1102.55 102.81; 0.00 -0.15 0.00 i 740 7.31 5.08 - 110  1.05
0?3 27025 1.11 25806 7.50 13.06.2007 - 839 :101.51 101.80: -0.61 0.15 -0.34: 1459 7.41 6.53 - 2.11 1.98
0?3 27026 49.94 15108 8.00 11.03.2009 - 1476 : 99.80 99.94 i 0.04 -0.05 -0.84: 1556 8.01 7.36 - 347 323
0?3 45001 0.00 37808:10.00 15.11.2006 - 629 :104.40 104.80: 0.00 -0.47 -057: 219 957 529 - 094 0.89
0?3 45002 0.00 5520 {10.00 02.08.2006 - 524 :104.30 104.52i 0.00 -0.11 -0.33: 362 958 518 - 0.91 0.87
0?3 46001 4417 60000 : 10.00 10.09.2008 - 1294 $109.10 109.20; 0.05 -0.05 -0.90: 1945 9.16 6.52 - 244 229
0?3 46002 0.00 62000 11.00 08.08.2012 - 2722 :107.42 107.70; 0.00 -0.27 -0.87: 241 1023 7.76 - 514 477
O®3 46003 0.00 37298 10.00 14.07.2010 - 1966 :110.22 110.80i 0.00 -0.18 -0.89i 986 9.06 7.55 - 400 3.71
0?3 46014 78.24 53827 10.00 29.08.2018 - 4934 :104.45 104.56i -0.02 -0.10 -0.67 i 4438 957 7.97 - 592 548
0®3 46017 38.21 6205 i 9.50 03.08.2016 - 4178 : 98.60 98.69 i -0.03  0.00 - 2.08 963 8.7 - 719  6.65
Bceeo 136&07 495717
Umoau mopzoe cybghedepasibHbIMU U MYHUUUNaNbHbIMU 0b61u2ayusmu
Bawxopmocman, 04 0.00 500 : 8.02 13.09.2007 - 931 : 98.00 100.00: 0.00 0.51 -0.97: 35.38 8.15 8.94 - 227  2.09
Beneopodckas 0611., 04 0.01 320 §15.00 29.04.2008 - 1160 :108.60 109.19: 0.09 0.00 -0.23 i 4849 13.85 11.22 - 257 231
Beneopodckas 06n., 03 0.01 300 {19.00 20.12.2005 - 299 1107.95 108.30: -0.23 0.74 -0.46: 3436 17.55 8.73 - 0.76  0.70
Boneoepadckasi 0611., 01 0.00 600 14.00 11.06.2009 - 1568 :102.91 103.80: 0.00 0.59 -0.58 i 26.85 13.57 11.28 - 274 246
Ypkymckasi o6n., 01 1.42 700 §11.00 22.07.2007 - 878 :102.15 102.40: 0.12 045 0.82 i 10.85 10.75 9.09 - 135 1.24
Upkymckas obr., 02 0.51 750 §12.00 07.09.2006 - 560 :102.25 102.50: 0.05 0.33 045 i 2597 11.72 8.51 - 1.05 097
Komu, 05 0.02 500 15.00 24.12.2007 - 1033 1110.11 111.80: 0.54 0.00 -0.45: 2548 1345 9.65 - 235 214
Komu, 06 0.00 700 :14.50 14.10.2010 - 2058 1110.00 0.00 { 0.00 032 -0.72i 5284 13.15 10.66 - 399  3.60
Komu, 07 12.14 1000 {12.00 22.11.2013 - 3193 {9525 96.04: -1.14 0.95 -050; 3058 1258 11.06 - 540  4.86
Kocmpomckas 06r1., 03 4.02 300 {15.00 23.06.2005 - 119 1102.00 102.20i -0.11 0.16 -2.57 } 26.30 14.68 8.32 - 032 029
Kpacrosipck, 01 243 1000 i11.00 21.07.2005 - 147 $101.35 101.49: -020 0.12 0.60 i 11.15 10.86 7.90 - 040 037
Kpacrosipck, 02 9.01 630 12.50 27.10.2006 - 610 $104.70 104.95: 0.01 0.14 267 i 993 11.93 9.69 - 152  1.39
KpacHospckut kpad, 01 0.55 1500 :10.30 08.12.2005 - 287 1101.75 102.00i 0.00 0.03 0.51 { 22.86 10.10 7.87 - 075  0.69
KpacHospckut kpad, 02 1.03 1500 { 10.95 26.10.2006 - 609 :103.11 103.40: 0.33 0.24 0.05 : 10.50 10.60 9.06 - 154  1.41
Kpacrodapckud kpad, 01 0.00 605 :11.00 15.05.2007 - 810 10140 0.00 { 0.00 0.96 040  30.14 10.82 9.71 - 1.98 1.81
JleHurepadckas obn., 02 0.00 800 :14.01 08.12.2010 - 2113 1115.00 11595 0.00 -0.31 044 i 26.87 1227 1095 - 417  3.76
Mockosckas o6i1., 02 0.00 1000 {17.00 10.06.2005 - 106 $102.90 104.00i 0.00 0.00 -1.06 i 36.33 16.43 4.87 - 028 0.27
Mockoeckas 061., 03 11.74 1000 {11.00 19.08.2007 - 906 :107.10 107.45{ 0.05 0.47 -0.06: 181 1023 7.77 - 225 208
Mockoeckas 06i., 04 10.26 9600 i 11.00 21.04.2009 - 1517 $108.30 108.35: 0.00 0.25 095 i 9.04 10.15 8.87 - 340 312
Hoeocubupck, 01 2.62 1500 {16.00 21.06.2005 - 117 1102.61 102.75; 0.06 -0.39 -0.68 i 28.49 1559 7.95 - 0.31 0.29
Hoeocubupckas o611 19.55 1500 {13.50 27.07.2006 - 518 $103.85 103.97: 0.05 0.56 -0.10: 8.14 13.00 1096 - 1.31 1.18
Camapckas o6r., 01 0.10 2370 {12.00 04.07.2006 - 495 1104.45 104.75: -0.05 0.00 -0.04: 16.77 1149 8.76 - 125 115
Teepckasi 06n1., 02 1.17 1000 :16.90 23.11.2006 - 637 i111.70 111.87f 0.33 -0.09 -0.18: 4213 1511 9.78 - 150 1.37
Tomckas 06n1., 02 0.00 500 {12.00 27.07.2006 - 518 :101.80 0.00 : 0.00 024 000 921 1167 9.72 - 134 122
Tomckas o6n1., 03 0.00 600 {12.00 13.10.2007 - 961 :101.95 102.38( 0.00 -0.10 053 i 4405 11.76 1027 - 226 205
Yepa, 03 3.64 400 (10.03 18.07.2006 - 509 :100.90 101.40{ 0.10 0.65 0.10 { 10.16 9.93 945 - 132 1.21
Yepa, 04 0.00 500 §10.03 03.06.2008 - 1195 { 99.50 101.00{ 0.00 0.66 1.81 { 21.70 10.03 10.27 - 2.81 2.55
Xabaposckuui kpad, 01 0.00 300 {13.09 27.08.2005 - 184 0.00 000 i 0.00 005 -288:3192 1280 8.65 - 048 044
Xabaposckul kpat, 02 1.02 700 §13.13 05.10.2006 - 588 :102.00 102.45: 0.05 0.00 1.60 i 17.99 12.83 9.94 - 147 133
XMAO, 01 0.00 1000 { 15.00 08.12.2005 - 287 :105.75 106.95: 0.00 0.00 0.00 : 30.00 14.18 7.44 - 075 0.70
XMAO, 02 0.00 5000 12.00 27.05.2008 - 1188 :107.55 109.50: 0.00 0.46 028 {2959 11.01 8.94 - 274 252
Yyeawusi, 01 1217 285 $12.00 12.08.2005 - 169 1102.00 102.09; 0.04 020 0.39 i 3.95 1176 7.77 - 046 042
Yyeawus, 02 11.30 500 i 9.50 13.04.2007 - 778 9735 97.55: 0.05 0.36 099 i 11.19 974 11.24 - 193 174
Sxymus, 03 0.00 800 {12.00 17.06.2008 - 1209 $104.30 104.99i 0.00 029 029 i 21.37 11.46 10.71 - 274 248
Skymus, 04 4.92 1000 i 14.00 16.03.2006 - 385 :105.50 105.99: 0.28 0.00 -0.24  26.85 13.21 8.02 - 0.98  0.90
Skymusi, 05 149 2000 i10.00 21.04.2007 - 786 (9940 9964 : 010 0.15 062 i 959 10.05 9.67 - 195 1.78
AHAO, 01 62.01 1800 {11.00 03.08.2008 - 1256 :103.45 103.65: 044 064 -0.29: 573 10.61 9.40 - 296  2.71
Spocnasckas o6n., 02 0.00 1000 : 13.78 03.07.2007 - 859 {107.00 107.50: 0.00 0.52 1.01 i 19.25 12.83 9.97 - 203 185
Mocksa 26 0.47 4000 {15.00 11.03.2005 - 15 1100.38 100.53; -0.10 -0.44 -0.58  30.82 14.94 5.09 - 0.04  0.04
Mockea 33 0.00 4000 §10.00 27.05.2005 - 92 0.00 000 i 0.00 005 -064: 1096 986 6.30 - 0.38 0.36
Mockea 24 0.00 3000 15.00 02.09.2005 - 190 0.00 000 i 0.00 -0.10 -0.47i 3452 1419 3.96 - 049 048
Mocksa 34 0.00 4000 {10.00 28.08.2005 - 185 0.00 000 i 0.00 -0.34 020 i2411 974 476 - 049 047
Mocksa 35 0.00 3900 10.00 18.06.2006 - 479 1104.31 104.80: 0.00 0.14 042 i 575 957 3.42 - 0.67 0.65
Mocksa 28 0.30 3000 {15.00 25.12.2005 - 304 $107.80 108.20i -0.05 0.06 -1.50 25.07 13.87 5.04 - 078 0.75
Mockea 32 0.00 4000 :10.00 25.05.2006 - 455 0.00 000 i 0.00 -0.07 0.83 {2493 957 6.34 - 1.16  1.09
Mocksa 37 19.65 3900 :10.00 23.09.2006 - 576 :105.10 105.40: -0.38 0.14 -0.29: 17.26 9.52 6.77 - 146  1.37
Mocksa 27 0.59 4000 {15.00 20.12.2006 - 664 :114.10 114.50: 0.39 -0.15 -1.26:27.12 13.10 6.64 - 160 150
Mocksa 31 3.73 5000 {10.00 20.05.2007 - 815 :106.20 106.60: -0.14 0.00 -0.14: 521 938 7.22 - 220 205
Mocksa 42 0.00 3000 {10.00 13.08.2007 - 900 {106.95 107.15{ 0.00 0.00 - 3.01 934 7.05 - 222 207
Mocksa 40 35.95 4000 {10.00 26.10.2007 - 974 $107.40 107.50 0.09 0.28 -0.19: 17.26 9.30 6.97 - 228 213
Mocksa 29 29.77 5000 {10.00 05.06.2008 - 1197 $107.51 107.63i -0.07 -0.07 -0.33i 2219 9.30 7.50 - 284 264
Mocksa 41 8.69 5000 i 10.06 30.07.2010 - 1982 108.42 108.55: 0.46 -0.86 - 6.61 926 7.54 - 435  4.05
Mockea 38 0.98 5000 :10.00 26.12.2010 - 2131 i111.00 111.20{ 058 0.82 -0.96: 16.44 8.99 7.71 - 457 424
Mocksa 39 21.27 5000 :10.00 21.07.2014 - 3434 :105.90 106.03: 0.02 -0.05 -114: 9.32 944 7.99 - 646 598
Bcezo 294.56 111860

HemoyHuku: REUTERS, pacdyemsl baHka Mockebl
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 25 ceBpans 2005 r.

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

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TASIIPOM A2 11.70 5000 {15.21 03.11.2005 - 252 106.45 106.80{ 0.00 -0.29 -0.79 i 45.00 14.29 5.67 - 0.66 0.62
FASIIPOM A3 472.81 10000: 8.11 18.01.2007 - 693 101.82 101.87: 0.00 0.10 -0.30 : 6.00 7.97 719 - 1.79 1.67
FA3MPOM A5 118.67 5000 { 7.58 09.10.2007 - 957 :100.25 100.34: 0.01 -0.10 -0.50: 28.04 7.56 7.63 - 2.36 2.20
Tlykoun 02 221.78 6000 : 7.15 17.11.2009 20.11.2007 1727 99.95 100.10: 0.30 0.10 0.00 : 1822 7.15 - 7.27 2.49 2.32
Hopmeas, 01 13.25 2100 {16.00 09.11.2005 - 258 103.15 103.19f -0.19 0.01 -0.10 { 46.47 15.52 11.55 - 0.67 0.60
TamHegpmb 03 2.21 1500 :12.00 01.07.2006 - 492 105.25 105.40: 0.29 0.29 0.10 : 1841 1141 7.99 - 1.27 1.17
THK, 04 0.00 3000 :12.00 27.03.2005 - 31 0.00 0.00 { 0.00 0.00 0.00 : 49.97 11.88 0.21 - 0.08 0.08
THK, 05 11.38 3000 :15.00 28.11.2006 - 642 :113.80 113.90: 0.09 0.00 0.18 i 36.16__13.18 6.65 - 1.57 1.48
Xumust u Hegpmexumus
AMTEJTXK, 01 0.15 1200 {12.50 15.11.2007 22.11.2005 994 101.40 101.70: -0.18 0.45 0.35 { 33.56 12.30 - 10.18 ¢ 0.71 0.65
AkpoH, 01 9.56 600 13.45 01.11.2005 - 250 $102.90 103.10{ 0.00 0.39 049 ;| 848 13.07 9.34 - 0.66 0.60
Ammenwutrpom, 01 0.19 600 {19.00 23.12.2005 - 302 106.05 107.50f -0.89 -0.19 -1.93 i 32.27 17.92 11.38 - 0.79 0.71
Kyubbiwesasom, 01 15.49 600 :12.00 15.06.2006 17.03.2005 476 100.22 100.40: -0.03 0.00 -0.20 i 23.01 11.97 - 7.98 0.06 0.05
HUKOCXUM, 01 1.41 750 {15.00 14.12.2006 - 658 100.10 100.15¢ 0.05 0.23 0.49 { 28.77 14.98 14.86 - 1.61 1.40
HKHX-02 0.00 1500 { 16.00 24.05.2005 - 89 100.00 103.00{ 0.00 0.00 -0.97 { 41.21 1553 3.45 - 0.24 0.24
HKHX-03 0.00 2000 : 9.50 01.09.2007 01.09.2005 919 0.00 0.00 : 0.00 0.00 0.00 ;2212 948 - 9.31 0.50 0.46
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 787 100.20 100.50: 0.00 0.35 -0.10i 4142 11.98 - 1195 0.63 0.56
CAHOC 01 0.00 300 :14.00 13.02.2006 - 354 104.50 0.00 0.00 -029 -0.85: 422 1335 8.86 - 0.94 0.86
CAHOC 02 2353 3000 { 9.70 10.11.2009 13.11.2007 1720 :100.65 100.85; 0.25 0.00 0.00 2658 965 - 990 i 239 2.18
AnekmpoaHepsemuka
AnmausHepeo, 01 4.28 600 :18.00 05.08.2005 - 162 102.64 102.80f -0.22 -0.05 0.24 { 10.36 17.54 12.36 - 0.43 0.39
BawkupaHepeo, 01 0.00 500 :20.00 11.09.2005 - 199 105.50 106.49: 0.00 066 -1.50: 90.96 18.82 8.19 - 0.50 0.46
bBawkupanepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 728 :100.35 0.00 : 0.00 0.00 -0.83:53.30 10.63 - 9.65 { 0.47 0.43
Jlersrepeo, 01 52.14 3000 {10.25 19.04.2007 - 784 99.96 100.00: 0.87 0.09 -2.00: 35.38 10.25 10.52 - 1.92 1.73
PAO E3C 02 0.01 3000 :15.00 21.10.2005 - 239 106.10 106.25: 0.14 -0.09 -0.80 : 51.78 14.13 5.36 - 0.62 0.59
CeepdrossHepeo, 01 0.00 500 {11.50 01.03.2007 05.09.2005 735 0.00 0.00 0.00 0.65 2.63 i 55.14 11.44 - 10.77 ¢ 0.50 0.45
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 553 0.00 0.00 : 0.00 -0.10 -0.36: 76.71 15.79 - -47.52: 0.02 0.04
Cesisb
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 241 102.00 0.00 0.00 -0.15 -0.44: 4756 13.63 9.77 - 0.63 0.57
Bonzamernekom 0.00 1000 {15.00 21.02.2006 - 362 104.70 106.75¢ 0.00 -0.28 -0.19:i 1.23 1422 8.43 - 0.94 0.87
Beimnesnkom 01 0.00 3000 i 9.90 16.05.2006 - 446 :102.40 102.69; -0.28 0.27 1.21 {2712 9.67 7.93 - 1.15 1.07
Hanecesizb 01 0.00 1000 : 15.00 15.11.2006 16.11.2005 629 :104.60 106.10: -0.38 0.72 0.10 : 40.68 14.34 - 8.46 i 0.69 0.64
MITC 04 0.00 1000 § 10.00 22.04.2009 26.04.2006 1518 {102.70 104.25: 0.00 0.20 -0.73 i 32.88 9.73 - 7.62 1.10 1.02
Mezacpor @uHac 01 0.00 1500 : 11.50 07.06.2006 - 468 103.40 0.00 0.00 0.73 -0.63 2458 11.08 8.51 - 1.20 1.1
MezacpoH 8.17 1500 i 9.28 11.04.2007 - 776 100.41 100.70{ 0.20 -0.05 3.13 { 34.07 9.22 9.15 - 1.92 1.76
Cubupbmenexom 03 0.00 1530 :14.50 14.07.2006 - 505 107.40 108.00: -0.51 0.23 -0.65: 16.29 13.55 9.15 - 1.29 1.18
Cubupbmernekom, 04 0.00 2000 §12.50 05.07.2007 - 861 106.50 107.00¢ 0.00 0.85 -0.05:16.78 11.69 9.38 - 2.09 1.91
C3 Tenexom, 02 2.07 1500 {13.20 03.10.2007 05.10.2005 951 103.31 103.80; 0.05 -0.30 0.00  18.08 12.74 - 7.22 i 0.59 0.55
CMAPTC, 01 0.12 275 :18.00 20.11.2005 - 269 104.60 105.50: -0.71 0.29 -0.57 : 46.36 17.28 12.22 - 0.70 0.62
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 852 101.70¢ 0.00 040 -1.18 i 2260 13.61 - 1042 0.33 0.30
Tammenekom, 03 0.00 600 :12.50 06.05.2007 15.05.2005 801 101.35 101.70: 0.00 017 -212: 342 12.46 - 4.65 0.22 0.21
YPCU 02 0.00 1000 ( 17.50 06.08.2005 - 163 {105.01 105.40{ 0.00 -0.08 -0.58% 8.15 16.67 6.17 - 0.44 0.41
YPCH 03 3.23 3000 : 14.25 18.07.2006 - 509 :107.50 107.80: 0.03 0.19 -0.61: 14.45 13.25 8.56 - 1.30 1.20
YPCH 04 13.42 3000 { 9.99 01.11.2007 - 980 101.87 102.70¢ 0.40 0.10 0.50 { 30.65 9.79 9.33 - 2.36 2.15
Llenmpmenexom 02 0.03 600 :16.00 21.04.2005 - 56 101.20 101.40: 0.05 256 -0.47 :5523 1577 6.12 - 0.15 0.14
Lienmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 568 :104.65 106.00: 0.00 0.19 0.29 : 54.48 11.78 9.13 - 1.39 1.28
Lienmpmenexom 04 0.10 5623 :13.80 21.08.2009 16.11.2006 1639 {107.16 107.25: -0.14 0.00 -0.24 i 3.02 12.89 - 9.49 1.59 1.45
LlenmpanbHbiti Teneepagp 01 0.00 500 :16.00 22.08.2006 - 544 105.00 105.40: 0.00 0.00 0.19 0.88 15.18 12.54 - 1.36 1.21
fOTK, 01 1.23 1500 {14.24 14.09.2006 - 567 102.85 102.98: 0.46 -0.05 -1.44 6281 13.83 1243 - 1.37 1.22
tOTK, 02 12.03 1500 :12.00 07.02.2007 08.02.2006 713 :100.06 100.15; 0.02 0.17 -0.03: 4.93 11.99 - 12.20§ 0.93 0.83
FOTK, 03 6.62 3500 :12.30 10.10.2009 13.04.2006 1689 :100.30 100.50: 0.10  0.02 -0.50 : 47.52 12.24 - 11.98: 1.04 0.93
,q06bleal'0luaﬂ NMPOMbIWJII€eHHOCMb
AJIPOCA 19 0.00 3000 £ 16.00 23.10.2005 - 241 106.70 106.95¢ -0.23 -0.09 -0.49: 54.36 15.00 5.57 - 0.62 0.59
Monumemann, 01 0.00 750 {18.00 21.03.2006 22.03.2005 390 {106.55 107.20} 0.00 0.66 -0.47 : 76.93 16.79 - -72.31% 0.07 0.27
CYOK, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 721 100.60 101.25: 0.25 0.95 0.10 2.11 10.93 - 10.75: 0.94 0.85
Memannypaus
BbikcyHckuu M3 07 0.00 1000 : 15.00 31.08.2005 - 188 0.00 0.00 0.00 -1.15 -0.62: 7233 1446 7.68 - 0.48 0.45
Eepasxondure 01 0.00 1000 12.50 05.12.2005 - 284 £103.30 103.80:{ 0.00 0.00 -0.44:27.74 1211 8.23 - 0.75 0.69
UHIMPOM, 01 6.11 500 :13.54 20.04.2007 22.04.2005 785 100.00 100.07: 0.00 0.10 1.47 § 46.37 13.53 - 12.44: 0.16 0.14
Mauphteecm, 01 12.30 500 {12.30 03.04.2007 05.04.2005 768 99.98 100.15: -0.30 0.27 1.01 1719 12.31 - 12.55¢ 0.11 0.10
MMK 17 0.00 900 7.00 18.04.2005 - 53 98.62 0.00 0.00 0.00 0.40 7.29 6.97 3.86 - 0.15 0.14
Pycan @uH 01 0.00 3000 :10.00 12.09.2005 - 200 :101.45 0.00 { 0.00 -0.08 1.00 {4521 985 7.23 - 0.52 0.49
Pycan @uH 02 17.05 5000 i 9.60 20.05.2007 20.05.2005 815 {100.73 100.77: -0.02 0.05 0.15 { 25.25 9.53 - 6.26 i 0.23 0.22
Cr MEYET, 01 6.58 2000 :10.69 22.11.2007 30.05.2006 1001 :102.15 102.30: 0.25 0.20 0.00 { 26.65 10.47 - 8.91 1.18 1.09
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 854 101.30 101.70i 0.00 -0.05 -0.93: 14.96 9.62 - 5.53 0.35 0.33
T4 MEYET 01 0.00 3000 :11.75 12.06.2009 16.06.2006 1569 {102.93 103.10; -0.38 0.02 0.59 { 22.21 11.45 - 9.78 { 1.23 1.12
TMK 1.87 2000 :14.00 20.10.2006 20.04.2005 603 {100.90 101.05:{ -0.10 0.00 -0.57 : 48.71 13.88 - 759 i 0.15 0.14
Tynadepmem 02 6.92 1000 :11.00 02.12.2007 02.12.2005 1011 :101.40 101.80: -0.05 0.30 0.00 { 25.32 10.83 - 10.28 : 0.74 0.67
YMK 01 0.00 1000 { 7.00 31.01.2006 - 341 97.00 100.00: 0.00 206 -0.17 ¢ 4.41 7.07 8.29 - 0.92 0.85
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 25 ceBpans 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 11.44 3000 :10.78 13.08.2008 17.08.2005 1266 :101.10 101.30: -0.17 0.36 0.02 : 2.36 10.66 - 836 : 048 0.44
I'T-T3L SHepzo 02 0.35 1500 {12.50 22.06.2006 - 483 99.95 100.00i 0.02 0.00 0.10 i 21.58 1250 12.85 - 124 110
WxAsmo, 01 8.52 1200 i 12.50 14.03.2007 14.09.2005 748 { 97.70 97.75: 0.31 0.73 211 i 5548 1279 - 1759 052 045
UPKYT, 01 0.11 600  8.00 27.03.2005 - 31 99.90 0.00 {-0.05 0.00 -0.05: 33.10 8.01 8.89 - 0.08  0.08
UPKYT 02 1429 1500 {16.00 02.11.2005 - 251 1105.00 105.20i -0.19 0.00 -0.05} 49.53 1524 8.48 - 0.65 0.60
KAMA3-®uHaHc 0.00 1200 :12.30 11.11.2006 11.11.2005 625 :102.35 102.70: 0.00 0.24 0.15 i 3538 12.04 - 927 i 068 063
JIOMO, 02 0.15 700 §15.35 11.07.2006 12.07.2005 502 100.30 100.50: -0.15 0.05 0.10 { 18.50 15.30 - 1411} 0.38 0.33
Mul -@uranc, 01 12.26 1000 i 16.00 03.06.2009 15.12.2005 1560 i 99.51 9959 i 0.01 029 -0.17 i 3419 16.08 - 16.83F 0.77 0.66
OM3 04 0.40 900 14.25 26.02.2009 01.09.2005 1463 :102.40 103.05: 0.05 044 0.01 i 68.32 13.83 - 827 i 049 045
Pycckue Aemobycel 0.00 500 {15.00 22.05.2006 - 452 1101.20 101.50i 0.00 0.50 0.70 i 39.86 14.78 13.21 - 114 1.01
CamypH ViHeecm 0.00 500 :16.00 05.08.2006 - 527 $102.00 000 i 0.00 0.12 039 i 921 1564 1394 - 134 117
Ceeepcmarib-aémo 0.76 1500 i 11.25 21.01.2010 25.01.2007 1792 {101.60 102.00i -0.02 0.25 0.10 i 863 11.03 - 10341 177 1.60
1B3, 01 1.05 750 §14.60 10.10.2006 - 593 i104.85 0.00 { 0.37 0.33 048 { 5480 13.91 10.01 - 1.03 093
YparneazoHsagoo, 01 0.00 2000 :13.82 30.09.2008 04.10.2005 1314 :101.95 102.15: 0.00 -0.10 -0.39 i 53.77 13.54 - 1040 0.58  0.52
lNMuweeasi NPOMbIUWIIEHHOCMb
ATIROro, 07 6.39 1100 : 13.95 22.04.2007 22.04.2005 787 : 9960 99.79: 016 024 -092: 4816 13.98 - 1456 0.16 0.14
Banmumop-Heea 0.00 500 :16.00 05.09.2006 02.09.2005 558 0.00 000 i 0.00 024 049 i 37.70 1544 - 9.04 i 049 045
Bumm-Bunne-faxH 0.00 1500 i 8.48 11.04.2006 - 411 1100.51 101.18{ 0.00 045 4.10 { 31.36 8.39 6.96 - 1.07  1.00
lpynna OCT, 01 0.24 800 {14.00 19.07.2005 08.07.2005 145 {102.62 102.88; 0.01 0.19 0.79 i 1419 1364 - 13141 0.37 033
Lxed-9¢p-Cu, 01 1.70 700 §14.00 06.10.2005 - 224 1101.20 101.48: 0.18 0.00 050 1316 13.80 1195 - 059 0.53
MuxosHosckuii 6.52 1000 i 14.50 18.09.2006 19.03.2005 571 {100.90 101.15i 0.25 0.11 -0.54 i 63.16 14.3¢4 - -349i 006  0.07
HUOAH-®Y/C, 01 0.00 850 :17.00 06.12.2006 08.06.2005 650 :101.80 102.20i 0.00 0.24 059 i 36.33 16.67 - 945 i 029 026
MapHac-M, 01 5.15 500 {12.75 15.03.2006 16.03.2005 384 {100.01 100.19i -0.07 0.06 -0.03 i 24.80 1272 - 8.86 ! 0.05 0.05
Mpadimepu Aow, 01 0.58 750 §13.50 10.11.2006 11.11.2005 624 {100.00 101.25{ 0.00 -0.10 0.30 i 4.81 13.33 - 12.811 0.69  0.61
Paseynsid-Liesmp 01 1.57 1000 {16.00 05.06.2006 04.06.2005 466  99.00 100.03} -1.00 0.40 2.32 { 36.38 16.16 - 17371 027 0.23
3@KO, 01 0.01 1000 : 15.50 05.09.2006 06.09.2005 558 102.55 103.00; 0.39 _0.19 -1.16: 72.19 1506 - 9.88 i 050 045
lTueoeapeHue
Banmuka, 07 12.61 1000 : 8.75 20.11.2007 - 999 :100.25 100.32f 0.32 0.00 030 : 1558 872 8.80 - 252  2.31
KpacHbiti Bocmok-MHeecm i 38.37 1500 i 11.50 25.02.2007 24.02.2006 731 {100.07 100.29: 0.07 0.00 -0.89: 57.66 1149 - 1175 092 0.82
MNT-UHeecmmermc 01 0.05 1000 ; 17.00 28.09.2006 31.03.2005 581 {100.49 100.60: 0.15 -0.05 -0.49: 68.47 16.92 - 11271 0.10  0.09
CAH Mumep6pio 0.00 2500 {13.00 15.08.2006 - 537 $106.90 107.20i 0.00 -0.28 -0.24: 855 1218 7.67 - 123 115
TuHbKop NHeecm 3.69 400 20.50 29.04.2005 - 64 1101.90 102.00i -0.20 0.04 -0.99 { 66.84 20.12 8.90 - 0.18  0.16
JlecHasi npombiwneHHocmb u UBK
ALBK-MHeecm 0.39 500 :14.95 07.09.2006 10.03.2005 560 :100.00 100.30: -0.30 0.15 -0.25: 31.54 1495 - 14491 0.04 0.03
Bornza 01 3.05 1500 i 12.00 13.03.2007 14.09.2005 747 { 9451 9585: 1.99 -048 -1.04: 5326 1265 - 27.81i 052 041
rOToK 0.00 550 {14.20 06.06.2006 07.06.2005 467 :101.40 101.70: 0.00 0.64 -049: 30.73 13.97 - 798 i 028 026
Unum Mann @uraxc 19.24 1500 :15.21 18.03.2006 23.03.2005 387 {100.55 100.58i -0.11 -0.35 -0.49i 63.75 15.13 - 727 i 0.07 0.07
3@ Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 957 :101.70 102.05: 0.00 _0.30 _-0.25: 61.37 1569 - 12.83: 0.58 _ 0.51
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1376 :107.50 0.00 ! 0.00 0.00 0.00 i 25616 10.28 8.96 - 314 2.88
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1803 $109.20 112,50 0.00 0.00 -0.37 i 693 10.00 8.66 - 397 365
Inasmoccmpod, 01 6.14 2000 {14.15 27.05.2007 27.05.2005 822  99.87 100.01i 0.01 -0.01 -0.15] 3528 14.16 - 15331 024  0.21
UHTEKO 01 0.00 1200 {10.95 15.02.2007 - 721 9500 101.50i 0.00 0.00 009 i 210 10.74 10.06 - 183 166
MUA, 01 0.00 2200 {10.00 20.09.2012 - 2765 i 99.50 100.10i 0.00 -0.20 0.31 i 548 9.99 1035 - 324 293
MUK, 04 1.30 750 §13.00 29.06.2005 - 125 1100.00 100.40: -048 050 1.82 i 9.79 13.00 1359 - 022 0.19
CY-155 3.28 1500 :12.29 30.03.2007 30.03.2005 764 : 99.20 99.80 i -0.68 0.01 _0.30 i 19.53 1240 - 2151 0.09 _ 0.08
TpaHcriopm
AeuaK. Camapa, 07 1554 350 :16.00 08.03.2007 10.03.2005 742 : 99.90 100.23} -0.30 0.35 0.20 : 73.64 16.00 - 1490 0.04 0.03
Uem flaiin XandnuHe 0.00 1000 13.50 23.06.2005 - 119 1100.75 101.53; 0.00 0.05 -0.44: 23.67 13.34 948 - 0.33  0.30
TparcHegmenpodykm 0.05 1000 : 8.90 10.05.2006 - 440 :101.40 101.90: -0.20 0.70 _-0.04 i 25.85 8.78 7.79 - 114 __ 1.06
QPuHaHCO8bIl CeKmMop
Anbpa®uranc, 0T 0.00 1000 i 0.00 08.06.2007 - 834 0.00 0.00 : 0.00 - 0.00 { 0.00 0.00 0.02 - 228 228
Anbpa®@uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1861 i 75.00 0.00 ; 0.00 0.00 -0.30; 28.59 7.41 - 8.07 i 0.11 0.10
Bank 3eHum, 01 0.00 1000 : 8.69 24.03.2007 24.03.2005 758 :100.13 100.21: 0.00 -0.04 0.48 i 3690 8.68 - 6.36 i 0.08 0.07
Brewmopebatrk 03 10.77 2000 i 14.50 22.02.2006 - 363 :107.80 107.95: -0.05 -0.05 0.00 i 7270 1346 5.97 - 092 0.87
Brewmopzbatrk 04 0.30 5000 i 543 19.03.2009 24.03.2005 1484 :100.05 0.00 i -0.03 0.08 0.06 i 2291 543 - 467 i 008 0.07
MMB, 01 0.00 1000 { 8.30 13.02.2007 - 719 $100.10 101.00{ 0.00 0.55 0.00 i 2.05 829 8.41 - 185  1.71
Poc6ank, 01 0.00 3000 i 9.25 15.02.2009 14.02.2007 1452 100.23 100.40; 0.00 1.31 -020 3.04 922 - 9.28 | 1.84 169
Pycckuti Cma+Oapm 02 0.53 1000 : 14.04 14.06.2006 - 475 1105.25 105.80: 0.38 043 423 i 27.31 1331 964 - 1.21 1.10
Pycckuti Cmandapm 03 0.08 2000 : 12.90 22.08.2007 01.09.2005 909 :102.00 102.60: 0.02 -0.08 1.85 : 0.35 1265 - 8.85 i 0.52 047
Bceeao 1o 0aHHbIM 1243.31 189348
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POCCUUCKWE EBPOOBNUIALIUK A 2005 r.

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 34 100.50 100.60 0.00 -0.14 -0.50 2.90 9.33 79 BBB- Baa3 BBB- 0.08 0.08
Poccus 05 $ 2969 8.75 24.07.2005 149 102.38 104.38 0.00 -0.37 -0.36 2.68 8.55 -31 BBB- Baa3 BBB- 0.39 0.39
Poccus 07 $ 2400 10 26.06.2007 851 112.13  112.25 0.17 -0.44 -0.66 4.44 8.92 92 BBB- Baa3 BBB- 2.11 2.06
Poccus 10 $ 2718 8.25 31.03.2010 1860 110.00 110.25 0.00 -0.28 -0.34 4.70 7.50 103 BBB- Baa3 BBB< 2.71 2.65
Poccus 18 $ 3466 11 24.07.2018 4897 143.50 144.38 0.04 -0.52 2.47 6.18 7.67 190 BBB- Baa3 BBB- 8.26 8.01
Poccus 30 $19 526 5 31.03.2030 9165 105.25 105.50 0.18 -1.29 2.19 6.26 4.75 198 BBB- Baa3 BBB- 8.30 8.05
Poccus 28 $ 2500 12.75 24.06.2028 8520 170.13 170.69 0.44 -0.94 3.14 6.74 7.49 208 BBB- Baa3 BBB-£ 10.67 10.32
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 443 98.44  98.69 0.00 0.19 0.06 4.32 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 992 95.81 96.13 0.00 0.00 0.00 8.73 3.13 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1174 93.38 93.38 0.13 -0.27 0.20 5.24 3.21 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2269 85.75  85.94 0.29 -0.29 1.34 5.72 3.50 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 972 105.56 105.69 0.03 0.05 -0.14 3.31 5.14 110 iBB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1703 113.41 113.66 0.21 -0.44 0.33 4.48 6.83 141 BB+ Ba2 0.00; 4.03 3.86
ARIES 03 $ 2436 9.6 25.10.2014 3529 123.18 123.68 : -0.11 -1.24 0.63 6.35 7.79 205 :iBB+ Ba2 0.00: 6.87 6.46
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 427 108.75 109.00 0.00 -0.29 0.09 3.13 10.07 85 BBB- Baa3 BBB- 1.07 1.04
Mockea 11 €374 6.45 12.10.2011 2420 109.30 109.80 0.06 -0.03 1.49 4.77 5.90 137 BBB- Baa3 BBB£ 5.53 5.28
HuxHuli Hoe2opod 05 ¢ $ 119  8.75 03.04.2005 37 99.99 100.49 0.00 -0.01 -0.10 8.56 8.75 592 Caa1 0.10 0.09

KopnopamueHbie eepoobniuzayuu

Bbivnenkom 06 $ 250 1045 11.11.2011 2450 : 101.25 101.88: 0.00 -7.21 0.52 2.16 10.32 -54 BB-  B1 0.16 0.15
EspasxonduHz 06 $ 150 8.875 25.09.2006 577 102.69 103.19: -0.33 0.16 1.69 7.03 8.64 353 B 1.50 1.40
PocHegpmb 06 $ 150 12.75 20.11.2006 633 112.88 113.13: -0.03 0.03 -0.68 4.84 11.30 134 BW Baa3 1.60 1.52
CubHegpms 07 $ 400 115 13.02.2007 718 108.38 109.00 : 0.38 -0.59 1.88 6.83 10.61 332 B+ Ba2D 1.86 1.74
FA3I1POM 07 $ 500 9.125 25.04.2007 789 108.35 108.85: -0.17 -0.39 0.14 4.98 8.42 148 iBB-W Baa3 BBU: 2.00 1.91
THK 07 $ 700 11 11.11.2011 2450 i 113.13 113.50:i 0.07 -0.22 0.21 5.65 9.72 197 Ba2 241 2.28
MTC 08 $ 400 9.75 30.01.2008 1069 : 108.00 108.50 i 0.00 -0.09 2.10 6.68 9.03 300 iBB-D Ba3 2.69 2.52
Cucmema 08 $ 350 10.25 14.04.2008 1144 : 108.30 108.60: 0.00 -0.03 1.87 7.23 9.46 355 BU B3 B+i 277 2.58
Anpoca 08 $ 500 8.125 06.05.2008 1166 ; 104.62  0.00 0.43 0.15 0.36 6.49 777 281 B B2 2.90 272
Bumm-bunnes-HanH $ 150 85 21.05.2008 1181 10163 102.13: 0.32 0.19 2.19 7.91 8.36 423 B+ B3 2.94 272
MMK 08 $ 300 8 21.10.2008 1334 : 103.17 103.54 : -0.04 -0.07 0.53 6.99 7.75 332 iBB-D Ba3 BB-: 3.26 3.05
CubHegpms 09 $ 500 10.75 15.01.2009 1420 i 110.25 111.00: 0.00 -0.44 3.06 7.64 9.75 396 B+ Ba2D 3.39 3.15
Cesepcmarib 09 $ 325 8.625 24.02.2009 1460 { 102.90 103.40: -0.47 -0.68 1.02 7.76 8.38 384 B+ B2 B+D: 3.59 3.33
Bobivnernkom 09 $ 450 10 16.06.2009 1572 : 116.65 0.00 7.96 -0.85 2.78 5.58 8.57 167 BB-  B1 3.69 3.49
Espasxondurz 09 $ 300 10.88 03.08.2009 1620 : 110.25 0.00 0.32 -0.23 1.48 8.07 9.86 415 B 3.78 3.50
HOPHUWKE]Ib, 09 $ 500 7.125 30.09.2009 1678 98.98  99.52 0.02 0.17 0.11 7.39 7.20 347 BB Ba2 4.01 3.73
FA3ITIPOM 09 $ 700 10.5 21.10.2009 1699 : 118.37 118.72: -0.02 -0.34 -0.18 5.91 8.87 200 :BB-W Baa3 BBU: 3.86 3.64
FA3I1POM 10 €1000 7.8 27.09.2010 2040 § 112.77 113.17 % 0.03 -0.36 1.73 5.10 6.92 184 iBB-W Baa3 BBU: 4.66 4.43
MTC 10 $ 400 8.375 14.10.2010 2057 i 104.90 105.41: 0.06 -0.07 1.94 7.27 7.98 336 :BB-D Ba3 4.66 4.35
Bobivnenkom 11 $ 300 8.375 22.10.2011 2430 i 101.53 102.04 i 0.00 -7.21 0.52 8.07 8.25 416 BB-  B1 5.29 4.90
Cucmema 11 $ 350 8.875 11.11.2011 2450 : 104.38 104.86: 0.06 -0.05 1.66 7.93 8.50 402 BU B3 B+ 4.90 4.54
Cesepcmarb 14 $ 375 9.25 19.04.2014 3340 i 105.04 105.41: 0.04 0.00 0.99 8.44 8.81 415 B+ B2 B+D: 6.49 5.99

TA3MPOM 13 $ 1750 9.625 01.03.2013 2926 i 118.75 119.13: -0.03 -045 1.06 657  8.11 228 iBB-W Baa3 BBU: 6.15 5.78
A3MPOM 20 $ 1250 7.201 01.02.2020 5454  105.75 107.00: 0.00 -0.47 - 659  6.81 230 iBB-W Baa3 BB U 9.81 9.21
A3MPOM 34 $ 1000 8.625 28.04.2034 10654 : 116.75  0.00 0.00 -006 -048 723  7.39 256 iBB-W Baa3 BBU: 11.88  11.08
BbaHKoecKue espoobnuzauuu

BT6 05 $ 325 471 28.04.2005 62 100.08 100.21: 0.08 -0.05 000 420 4.71 110 i BB+ BBB< 0.00 0.00
Pycc. Cmand 05 €30 11  28.05.2005 92 101.31 101.81: 002 -0.13 -066 536 10.86 263 B Ba3 0.25 0.24
rasnpombarik 05 €150 9.75 04.10.2005 221 i 103.88 104.15: -0.12 -0.06 -023 299  9.39 86 B+ Baa2 0.60 0.59
Anbgpabank 05 $ 175 10.75 19.11.2005 267 : 104.00 104.50: 0.12 0.15 0.92 498 1034 202 B Ba2 B i 0.71 0.68
MAOM 05 $ 200 10.75 16.12.2005 294 i 103.74 104.25: 0.11 -0.05 123 582 10.36 287 B B+: 0.79 0.75
Anbghabark 06 $ 190 8 13.042006 412 {10027 10127 -052  0.01 0.56 769  7.98 475 B Ba2 B+: 1.10 1.03
Bark 3EHUT 06 $ 125 925 12.06.2006 472 :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 496 : 101.88 10225: 0.00 -023 105 726  8.71 301 B1 B-i 135 1.26
C6epbark 06 $ 1000 4.443 24.10.2006 606 : 10125 101.50: 0.00 -0.02 047 3.83  4.39 90 Baa2 BBB: 1.31 1.26
Mempokommepy, 07 $ 120 9 09.022007 714 {10181 10230: -1.17  0.30 1.12 797 884 445 B B1 1.89 1.75
HOMOC 07 $ 100 9.125 13.02.2007 718 }102.07 103.07: -0.03 0.73 227 795 894 443 BT B i 1.90 1.76
MBI Hukotin $ 150 9 19.03.2007 752 i 101.16 102.12: -0.78  0.26 137 837 89 487 B i 192 1.77
Pycc. Cmand 07 $ 300 8.75 14.042007 778 10328 103.89: -0.10 022 -025 7.05 847 353 B Ba3 1.99 1.86
BTB 07 $ 300 5.63 30.07.2007 885 :103.63 104.10: 000 -0.24 034 426 543 127 § BB+ BBB: 2.55 2.45
rasnpombarik 08 €1050 7.25 30.10.2008 1343 i 104.90 10527 0.05 -0.04  0.61 574  6.91 207 B+ Baa2 3.31 3.13
BTb 08 $ 550 6.875 11.12.2008 1385 i 104.70 105.32: -0.01 -0.35 -0.02 548 6.57 180 { BB+ BBB: 3.45 3.27
Poc6arik, 09 $ 225 975 24.09.2009 1672 i 102.66 103.41: 037 -021 -095 865 9.50 484 B- B i 258 2.37
Barx Mocksbi, 09 $ 250 8 28.09.2009 1676 i 103.37 104.36: -0.17 -0.36 -042 712 7.74 322 Baa2 BB+: 3.94 3.68
BTb 11 $ 450 7.5 12.10.2011 2420 i 106.99 107.49: -017 -010 013  6.19  7.01 229 i BB+ BBB- 5.40 5.09

UemouHuku: REUTERS
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MUPOBOW PbIHOK OOJTA 25 dpespans 2005 r.

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

MocnepgHsis

Mo 3akpbITUI0 KoTHpOBKa AeHb Hepens MecsiLy [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 97.69 97.73 -0.13 -1.37 0.73 4.28 8.28 AAA Aaa
US30YT=RR 110.53 110.77 -0.20 -2.45 3.52 4.66 14.85 AAA Aaa
EU2YT=RR 99.58 99.58 0.00 -0.17 0.18 2.49 1.77 AAA Aaa
EU10YT=RR 100.15 100.15 -0.23 -1.56 1.16 3.73 8.34 AAA Aaa
MEXGLB26=RR 157.63 157.56 0.40 -0.90 2.20 6.47 10.41 BBB Baa1
BRAZILC=RR 102.00 102.00 -0.12 -0.24 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 112.31 112.38 0.28 -0.88 -3.18 8.84 9.63 BB- B1
TRGLB30=RR 144.00 144.06 0.57 -1.58 -0.69 7.83 10.49 BB- B1
TRGLB10=RR 125.63 125.75 -0.10 -0.30 -0.75 5.99 4.15 BB- B1
ARGFRB=RR 32.13 32.13 0.39 -0.39 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 31.88 31.88 0.00 -1.16 -5.51 66.21 2.16 SD Caat
RUSGLB30=RR 105.25 105.25 0.18 -1.29 2.19 6.26 8.30 BBB- Baa3
RUSGLB10=RR 109.94 110.00 0.00 -0.28 -0.34 4.68 2.71 BBB- Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag sz:?:::le 3HayeHve 3a fgeHb CMI;aC:ir;a C Havana roga 3a 12 mecsiues

24 ¢pes 05

EMBI+ 345 -4 335.15 0.30 1.01 1.70 12.94

EMBI+ RUSSIA 186 -2 387.22 0.17 1.06 3.00 12.18

EMBI+ MEXICO 155 -1 309.93 0.06 0.02 1.67 7.19

EMBI+ TURKEY 248 -8 225.07 0.46 1.57 1.80 10.94

EMBI+ BRAZIL 388 -9 447.21 0.55 1.42 0.76 19.14

EMBI+ VENGVUELA 437 -6 469.78 0.32 1.14 -0.22 26.03

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 25 ceBpans 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

O6nuraumm XpamuoBckuit CTaHucnaB HSS@mmbank.ru 2895

Axuun BonkoB Anekcen Volkov_A@mmbank.ru 2837

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, 3acnyxXusawwmux poseepuve, OAHAKO Mbl He
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