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M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 27.74 0.0155 ) O®d3 45001 104.40 104.50 0.00 5.21
EUR/USD 1.3108 -0.0023 v O®d3 46001 108.98 109.10 0.01 6.58
MIBOR, % 0.89 0.12 ) O®d3 46014 104.10 104.55 -0.01 7.96
OCTATKMHA KIC B LIE. 275 -61.5 v Mrop29-06 107.50  107.58 0.08 7.47
MNPA. PYB.

HE®Tb (URALS) 48.89 1.84 S Mrop39-06 105.10 105.25 0.05 8.1
30Nn10TO 429.9 2.4 (7 KOMW 78 06 95.11 95.40 -0.10 11.06
EMBI+ 334.92 0.1 ) Nykoin206n 99.80 99.90 0.00 7.39
EMBI+ CMPEQ 338 -3 ¥ FA3MNPOM A3 101.85 101.90 -0.03 7.18
EMBI+RUSSIA 386.47 0.1 ) FA3MPOM A5 100.31 100.35 -0.05 7.56
EMBI+RUSSIA CMNPEA 182 -1 7 YpanCs3lH6 108.00 108.20 0.50 8.06
MICEX RCBI 103.96 0.12% L) TYM 0206n. 101.60 101.71 0.00 9.81
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 105.00 105.19 -0.06 6.30
KOPMOPATUBHbIE 547.18 3317.18 1632.53 UST 10 96.91 96.95 -0.02 4.39
MYHULINMNANBHBIE 31040  1842.69 FA3MPOM 13 118.78  119.28 0.03 6.56
FOCYAAPCTBEHHBIE 98974.61 305.06 BAHK MOCKBbI 09 104.23  104.73 0.06 6.90

M COBLITUA HA PLIHKE

PYBJIEBbIE OBJINTALIUA

» BYEPA ocHOBHOe BHMMaHWe YYaCTHUKOB pbiHKa OblIO MNPUKOBAHO K HOBOMY
pasMelleHuto wectunetHux obnuraumi Ceeepo-3anagHoro Tenekoma Ha cymmy 3
mMnpa. pybnei. B pesynbtate WTOrM ayKuMoHa NPEB3OWJ/M BCE  OXMAAHWSA.
CpenHeB3BelleHHas AOXOAHOCTb K TpexneTHel odpepte coctasuna 9,57% roposbix,
UTO OKas3asoCb ropasfo HWXKe NPOrHo3oB opraHusatopa Bsbinycka (okono 10,0%
rogoBbix). [loxoxke, uTO M3-3a [O/NrOro OTCYTCTBUSA MEPBHUHbIX pPa3MELLEHWUH Y
uHBecTopoB obocTpunocb uyscTso ronopa. Cnpoc Ha Hoeble obauraumn B 2,5 pasa
npesbicM/ npeasioxxeHuwe. Bcrepcteue 3Toro, uyactb HeyLOBJETBOPEHHOrO cCrnpoca
nepeluia Ha BTOPWYHbIM PbIHOK. o UTOram AHSA MHAEKC KOPHOopaTWBHbIX OBaUraLui
gbipoc Ha 0,12%. Cnucok nupgepoe no ToproebiM o60OpPoTamM B KOPNOPaTUBHOM
cekTope Bosrnasunu obaurauumn Jlykoin (+0,0%) u Fasnpom A3 (-0,02%). Haubonee
NO3WUTHBHYIO OUHAMWKY BUepa AEMOHCTPUPOBaNU obaurauun TeNEKOMMYHUKALMOHHbIX
KOMMNaHWH, yeMy, nomumo ypaudHoro pasmelieHuss C3T, cnocobecTeoBana HOBOCTb O
Ha3HaueHun reHgupektopom HOTK npepcraButens CeasbuHBecTa. B cektope
cybhefepanbHbiX U MyHUUMNA/bHBIX OBAUrauui Ha BYEpaLIHUX TOprax CyLieCTBEHHbIX
U3MeHeHUH He npowusowno. Kotuposku Hawbonee SMKBUAHbIX OBAUrauMii B cpefHeM
HesHauuTenbHo cHuaunucb (-0,04%). Haubonee axkTWBHO TOproBasuch obBAMUrauum
Mockosckas 06n. 04 (+0,15%) u Mocksa 42 (+0,0%).

KoTMpoBKM  rocymapcTBeHHbIX — pybnesbix obnurauMit  Ha  BuepallHWX — Toprax
npofoMKUnKM cHuxkeHwe. Haubonee akTvBHO ToprosaBwMecs obivrauMm B cpegHem
nogewesenu Ha 0,05%. AKTUBHOCTb pbiHKa HeMHOro nogpocna (Toproeble 06OPOTbI
Bbipocan 1o 498 mnH. pybnen).

CEFOHA mbl He oxknpaeM CyLLeCTBEHHbIX NEPEMEH Ha BHYTPEHHEM AO/IFOBOM PbIHKE.
MNocnenHue pa3amelleHUs, COCTOSIBIUMECS Ha 3TOW Hefene, NPOLEMOHCTPUPOBAIU
BONbLLIONW WHTEPEeC WHBECTOPOB K HOBbIM obnurauusm. Cnpoc Ha oBoux ayKuuoHax
3HAUMTENIbHO NPEBbIWan NPeaNoXKeHUe, a OXOLHOCTb HOBbIX BbIMYCKOB OKa3blBasiacb
CYLLLECTBEHHO HWXXE PbIHOYHbIX OXKMAAHWW, AaXKe, HECMOTPS Ha [OCTaTOYHO AJIMHHbIN
nepuos, 3aMOPO3KW HOBbIX BbiNyckoB (nopsigka 2 wMecsaues). Bce 3to  paer
BO3MOXHOCTb MoJiaratb, 4TOo B O/M>KaMliee BPeMs YYaCTHUKW PblHKA HE OXWAAOT
CYLLIECTBEHHOIO U3MEHEHUS! YPOBHS CTAaBOK Ha BHYTPEHHEM JONrOBOM pbiHke. Ha atom
hoHe, Mbl COXpaHsieM CBOW peKoMeHaauuu obpalwarb BHUMaHWe Ha obaurauuu
BTOPOro 3LUEsIOHa, KOTOpble ele UMEeOT MOTEHUUas CyXXeHUs Cnp3foB K obnurauusm
NnepBoOro 3wenoHa (HawW pekoMeHAauuu cmoTpute Ha cTp. 4). Takke Mbl nonaraem,
UTO B YCJ/IOBMUSAX COXPaHeHWs CTaBOK Ha PbIHKE, Cenyac LOCTaTO4HO MpPHUB/IEKATENBHO
Bbirnagat obauraumn PXXI 03 u ®CK E3C 01.
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AOJITOBbIE PbIHKK 4 mapTa 2005 r.

M COBbITUA HA PbIHKE

EBPOOBJIUTALIUA

» US-TREASURIES. Buepa B CLUA Bblwen psjp MakpoCTaTUCTUYECKUX [HAaHHbIX,
MOKa3aBLWMX CMeLIeHHble peaysnbtatbl. Cpeau BblWEAWMX [AHHbIX CTOMT OTMETHTb
MHOEKC [efioBOW aKTUBHOCTM B cdpepe ycnyr (uHpekc ISM) u  uHaukaTtop
NPOU3BOAUTENBHOCTH Tpyha. MHCTUTYT MeHemKMeHTa no cHabxeHuio (ISM) coobuwmn,
UTO UHAEKC [E/IOBOM aKTUBHOCTU B CEKTOpE YC/yr noBbicuics B cpeBpane fo 59,8 no
cpaBHeHuto ¢ 59,2 B aHBape. PaHee oxkupganocb, 4TO 3HaYeHHe UHAEKC MOBbLICUTCH OO
60,0. CocraBnsiowas MHAEKCa, OTpakalolias CUTyaLMIO C 3aHATOCTbIO B CeKTope
ycnyr, Bbipocna ¢ 52,2 no 59,6, uto oTparkaeT pocT BHOBb CO3[aHHbIX pabouux MecT.
» Munuctepcteo Tpyaa CLUA coobwmno, 4TO nNpPOM3BOAMTENbHOCTb TpyAa B
amepuKaHckon akoHomuke B IV keaptane Bbipocna Ha 2,1% B rogoBOM UCUMCNEHWH
(no  nepsoHauanbHbiM  gaHHbiM  +  0,8%). OpHako, nokasatenb  pocTa
npoussoauTenbHocTH Tpyaa 3a lll keaptan Gbi1 NepecMOTPeH B CTOPOHY NMOHUMKEHUS C
1,8% no 1,3%. Mokasatenb pocrta npoussoauTenbHoctTv Tpyaa 3a secb 2004 ropn
coctaun 4% (no npensaputenbHbiM AaHHbIM 4,1%), 4TO SBNSETCS CaMbIM HWU3KWUM
3HaueHvem nocne 2001 r. Croumoctb paboueit cunbl Ha eauHuuy npomykuuu B IV
keapTane yeenuumnacb Ha 1,3% B rogosom ucuncnenun (2,3% paHee). B pesynbrate
BbIXOJlAa HOBbIX [aHHbIX BOJNATU/bHOCTb Ha PbIHKE Ka3HauyeWCKUX obnurauui
noebicunack. Konebanus goxomHocTen B Tedenue aHs pocturany 10 nyHktos. OpHako
noj Beuep KOTMPOBKMU Us-treasuries Hayanu pacTti, M K 3aKPbITUIO MNPaKTUYECKH
LOCTUIIK ypOBHeW npepplaywiero gHa. Mo utoram gHA [OXOAHOCTb AECATWUIETHUX US-
treasuries Bbipocna Ha 1 nyHkT W pocTturna yposHs 4,39% romosbiX, AOXOAHOCTb
TPpUALATMNETHUX us-treasuries cHMaunacb Ha 2 nyHkTa ao 4,74% roposbix.

cnpP3g POCCUU 30 n UST10, 6.n.
T

335
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7':Br_04 con0d 04 non04 now0d 05 dens wapos | P EMERGING MARKETS. [llo utoram BuepawHero gHa uHgekc EMBI+ Bbipoc Ha
0,1% u 3akpbinca Ha ypoeHe 334,92, cnpag vHaekca cokpatunca Ha 3 nyHkTta go 338
6.n.
KOPMOPATVBHb I/ CETMEHT » POCCUNUCKUE EBPOOBJIUTALMKN. Unpekc EMBI+Poccus Bbipoc Ha 0,1% no
386,47. Cnpag wuHgekca cokpatvnca Ha 1 nyHkt go 182 6.n. Kotuposku
NMAEPLI OBOPOTOB eBpoobnuraumit Poccus-30 cerogHs Haxopstcs Ha ypoeHe 104,94/105,13 npoueHTa
060pOoThI, MIH. pyb. Vi3aMeHeHne OT HOMHWHanNa.

(Bupxa + PIC) croumocTy, % » CEFOAHA OcHosHoe cobbiTve, KOTOPOE MOXET OKa3aTb CEepbe3HOe BJIMSHWE Ha
ykonn206m 1002.56 0.00 Py Jonroeble pblHKM — paHHble no pbiHKY Tpyaa CLUA (Nonfarm payrolls), Bbixopg
FASHIPOM A3 61341 003 v KoTopbix oxupaetcs B 16:03 (no MOCKOBCKOMY BpemMeHu). Ha aToM poHe, aKTUBHOCTb

Ha BHELWHWX AONIOBbIX PblHKAX B MEPBOW MOJIOBUHE [HS, CKOpee BCEro, CHU3MWTCS.
YpanCesWH6 247.13 0.50 " o
Celiuac oxupaetcs, uto B espane B skoHomuke CLUA 6bino cospaHo 200 Thbic.
PycAn®-28 19123 005 * HoBbIX pabounx MecT. OpHako, YyuuTbiBas BYEPAWHWA  POCT  KOMMOHEHTbI,
ABTOBAS 06 142.86 0.10 * OTparKalollleW CUTyaLM o C 3aHATOCTbIO, MHIOEKC AENOBOW aKTUBHOCTH B CEKTOPE YCayr
YpanCeshin4 136.92 034 " (ISM), MOXHO nNpPeanoNOXWTb, UTO CErofHsAlIHWe [HaHHble MOryT MNPEBbICUTb
AVDKK 306 129.59 -0.65 ¥ oXuaaemble 3HauyeHus. HanomHum, uto cektop ycnyr coctasnser 80% Bcei
Banmukalob 103.07 0.00 » skoHomuku CLUA. B atom cnydae, Mbl OXHZaeM NPOAOJIKEHUS pOCTa AOXOAHOCTEM
BTG - 4 06 100.09 0.00 a Ha pbiHke rocponra CLUA. BnonHe BO3MOXHO, YTO AOXOAHOCTb AECATUNETHUX US-
©CK E3C.01 o764 005 v treasuries npobbet yposeHb 4,4% roposbix. OgHaKoO, eNu OXKMLAHWA MO YBENUYEHHIO
HoBbIX pabounx mecT B akoHomuke CLUA He onpasgaertcs, JOXOQHOCTH AECATHUNETHUX
TOEPBI POCTAMAIEHMS us-treasuries, ckopee Bcero, BepHyTbcsi Ha ypoehu 4,10-4,205 rogosbix.
PocT, % Mapexve, %
9.52 PycTekctun
1.60 AkyTcKOH-1
1.40 CMAPTC 01
0.99 MI'TC-04 06
OM3 - 406 -1.80
Mwul-® obn. -1.06
AMTEMLINHMT1 -0.99
AMKK 306 -0.65
Bawkunpanis -0.65

© BAHK MOCKBbI
AHanuTuyeckum otgen
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AOJITOBbIE PbIHKK 4 mapTa 2005 r.
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M vTOr PASMELLEHWN

» CEBEPO-3AMNAJHbIA TEJEKOM CraBka nepBOro KynoHa MO LIECTUAETHUM
obnvraumam OAO Cesepo-zanagHbii Tenekom Ha cymmy 3 wmnpa. pybnei
onpepeneHa B pasmepe 9,25 npoueHTa rogosbix. CTaBKM BTOpPOro - [BEHaALATOro
KYNOHOB paBHbl cTaBke nepsoro. COOTBETCTBEHHO AOXOAHOCTb K TpeXNeTHEW odepTe
paeHa 9,57% rogosbix. Obwmi 0O6beM 3a9BOK Ha NOKynKy obaurauuii coctasun 7,4
Mnpg. pybnei, uto B 2,5 pasa Bbiwe obbema BbinycKa.

» OBP. Mo coobuennio LB, Ha aykuuMoHe MO pasMeLLeHUO HOBbIX OBaMraumi
Banka Poccuu BTOpoi cepumn 6bino pasmelwieHo OBP Ha cymmy 98,48 mnpa. py6nei
(o6bem amuccun 100 mnpa. pybnen). CpefHeBsBelleHHas LOXOAHOCTb K Bbikyny 10
mapTa coctasuna 1,27% ropoebix. O6patHbit Boikyn OBP-2 6yaet nposoautbca 10
mapTa u 15 centabpsa 2005 ropa.

“ HOBOCTWU SMWATEHTOB AONTOBOrO PbIHKA

» [OTK. Coeer pupektopos OAO [OxHas  TeNeKOMMYHWKaUMOHHAs KOMMaHUS
u3bpan Ha NOCT reHepasbHOro avpekTopa Komnavuu [eoprus Pomckoro. Hosblii
reHepanbHbii  gupekTop HOTK, sBnsetcs 3amecTuTenem reHepasbHOro [AWpeKTopa
rocyfnapcteeHHoro xonguHra CesizbuHBecTa, B coctaB Kotoporo BxoauT HOTK. PaHee
Pomckun 3anuman pgomkHocTb uneHa Coseta [upektopos HKOTK u  pykosogun
KOMMWTETOM MO CTPaTErMyecKoMy PasBUTHIO.

MbI oueHuBaeM faHHoe cobbiTMe Kak MNONOXMTesbHOe AN Komnanuu. MNocne peskoro
yXyOLWeHHs (PUHAHCOBOrO COCTOSIHUS KOMMAHUW, B OCHOBHOM MW3-3a arpeccHMBHOM
MHBECTULMOHHON MONUTUKU W BbICTPOro HapacTaHWsi [OJrOBOM Harpy3ku KOMMaHuu,
KOMMaHUs MoOr/ja CTOJIKHYTbCS C npobneMaMu pedUHAHCUPOBaHWA CBOWX [OJ/OB.
OpHako, ykpennenue CeasbuHeecToM cBoux nosvuui B MPK, moxxet cnocobcrsoBatb
6onee 4YETKOMY KOHTPOMIO Haj pacxojaMu KOMMNaHWW, W, TeM CaMbIM, YAYYlIUTb
prHaHcoBoe coctosiHuve HOTK.

» [T T3, 3HEPIO Bo BTOpOM NO/MOBMHE MapTa WM NepBOM MOJIOBUHE anpesns
pa3MecTuT TpexneTHue obnuraumu Ha 1,5 mnpa. pybnei. Obnuraumu npennonaratot
LUECTUMECSYHbIM KYMOH W nosytoparogosyto odepty. OpraHusatopom Bbinycka
BbiICTYyNUT MexkayHapoaHbii Mockosckui bank. Mo cnosam npeactasutens T T3L,
KOMMNaHUA OPUEHTUPYETCA Ha JOXOAHOCTb Ha yposHe 12,7-12,8% roposbix.

M NOMNTUKA/SKOHOMMKA

» BHELUHUMA JOJII. Buepa MuHucTp cpuHaHcos P®D Anekcei KynpuH coobuimn,
uto Poccus He nonyuana TpeboBaHWM 3annaTWTb MNPEMUIO B Clyyae AOCPOYHOMO
norawenus ponra Mapukckomy knyby. HanoMHuM, uTo Ha SIHBApCKMX Neperosopax
Poccuun ¢ MK, P® ypanocb poroBoputbcs O BO3MOXHOCTU [LOCPOUHOrO MoralieHus
gonra 3a Tpu roga (no oueHkam MwuHduHa Ha Hauano 2004r. gonr Poccuu nepeg,
ctpaHamu uneHamu K coctrasnan $47,7 mnpa.). OgHako, OCHOBHOW MOMEHT —
pasMep OMCKOHTA 3a LOCPOYHOE MoralleHWe onpepnesnvTb He yaanocb. MUHdUH Torga
HacTaMBan Ha [AuckoHTe B pasmepe 10% oT cymmbl ocHoeHoro pgosnra. [osgHee
NnosBUNOCb cooblleHWe, 4To cTpaHbl uneHbl [Mapukckoro knyba 6yayT TpebosaTb
NPEMUIO B C/lydae [OCpPoYHOro norawexus gosnra Poccun. Hauano cnepytowero stana
MeperoBopoB 3an/jaHWpoBaHO Ha MapT. [lo 3TOro MOMeHTa Mbl BO3LEPXKUMCA OT
KOMMEHTapWeB, OfHaKo, Kak Mbl ye nucanu paHee (0630p «J[lonrosbie PbIHKU»
18.02.2005) paske ¢ yueToM npeMuu (paHee roBOpUNOCh O Npemun Ha yposHe 2,5%),
[LLOCPOYHOE MoralleH1e [0/ira 3KOHOMHUYECKHU BbirogHo ans PO.
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AOJITOBbIE PbIHKK 4 mapTa 2005 r.

M PEKOMEHOALN
SMUTEHTbBI MNMOrALUEHUE LEHA AdOXO4HOCTb,% ARPALUNA
Bebinyck Morawexune OdcpepTa Mokynka [Mpopaxa  Tekywas K noraw. K ocepte [Oiop. nert. Moga. arop
Ha aToi Hepene Mbl >xaem KopnopamueHbie obnuzayuu
pocTa pblHKa pybnesbix HIK NUTEPA 07.12.2007 07.12.2005 101.77 10195  13.26 B 11.16 0.73 0.66
oBnurauuii CYK, 02 15.02.2007 16.02.2006 100.45 100.99  10.92 - 10.62 0.92 0.83
Tpancmawxondure, 01 01.12.2007  05.06.2006 102.70 103.05  13.61 - 11.67 1.16 1.04
Tynayepmem 02 02.12.2007 02.12.2005 101.60 101.71  10.83 - 10.25 0.72 0.66
Ypaneazon3agod, 01 30.09.2008 04.10.2005 101.55 102.30  13.61 - 11.28 0.56 0.50
Cy6dhedepasnbHble u MyHUyuUnanbHble obnuzayuu
Xabaposckul kpati, 02 05.10.2006 - 102.30 10250  12.83 9.93 B 145 1.32
Yepa, 04 03.06.2008 - 99.15 99.50  10.09 10.52 - 2.79 2.53
KpacHosipckuti kpad, 0z 26.10.2006 - 103.34 103.50 10.59 8.98 - 1.52 1.39
Towmckas 0671., 02 27.07.2006 - 101.80  0.00 11.76 10.33 - 1.32 1.19
Pocculickue egpoobniuzayuu
MTC 08 30.01.2008 10850 109.00: 8.99 6.48 2.67
Bbimnenxom 09 16.06.2009 109.00 109.75: 9.17 7.49 3.67
BTG 15 04.02.2015 99.25 99.75 6.36 6.43 BBB- BBB- 4.46
MMK 08 21.10.2008 103.30 104.06: 7.74 6.95 BB- BB- 3.24

© BAHK MOCKBbI
AHanuTuyeckum otgen
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AONIrOBbIE PbIHKHU 4 mapta 2005 r.

2930 ACTIMAP T PYBTIE .' KANEHOAPb COBbITUM HA JONTOBOM PbIHKE

29101 CErofHs

28.90 -
Mpencenatens ®PC CLUA A. T'puHCneH BbICTYNWT € JOKNAAOM O COLManbHON NONUTUKE Nepes creLmanbHbIM

komuTeTom KoHrpecca CLLA
16 map 05 Bctpeya OMEK. MwadaH, UpaH.
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4550 EMBI+ CMIP3[,
s M cTATUCTUKA CLUA
417.5 Mocn.  Oxwupgaemoe [pownoe — dakTuyeckoe
[ara lMokasatenb
405.0 1 nepuoA  3HayeHMe  3HauyeHue 3HaueHve
39251 10 e 04  ToproBbiit 6anaHc (cansao, Mpa. AOM. ) fex.04 -57.00 -60.30 -56.40
380.0
3675 15 ches 04 Cuer geixenus kanutana (Capital Net Flow), mnpa. fex.04 i 89,30 6130
355.0 Aonn.
3425 15 cpes 04 PosHuuHble npoaaxm (Retail sales), m-t-m AHB.05 -0.30% 1.20% -0.30%
3300 ‘ 17 pes 04 /MNOpTHbIE LieHbI aHB.04 0.70% -1.40% 0.90%
ceH-04 okT-04 HOs-04 pek-04 sHB-05 peB-05 map-05
18 ches 04 WHcpnsiums - Core PPl (ouniLeHHas OT BIMSIHWS LiEH Ha aHB.05 0.20% 0.10% 0.80%
HE®Tb NPOLOBOMBLCTBUE U SHEPrETMKY)
56
. 22 ches 05 Consumer confidence index (MHgekc notpebutensckoi tbes.05 102.90 105.10 104.00
YBEPEHHOCTH)
% 23ces05  Real Eamings HB.05 -0.20% 0.50% -0.20%
47
l 23 tes 05 WHdbnsuns, 6e3 y4eTa LigH Ha SHEproHoCUTENM 1 aHB.04 0.20% 0.20% 0.20%
npoposonbCTaue (core CPI)
411 25 ches 05 MporHosHas oueHka BBI (GDP-advance) 4 xB.04 3.70% 3.10% 3.80%
38 1 1 map 05 VHpexc fenoon aktueHocTh (ISM manufacturing) ¢eB.05 56.50 56.40 55.30
35 1 3 map 05 WHpekc [enosoit aktueHocTH (ISM Services) eB.05 60.00 59.20 59.80
32 ‘ ‘ ‘ ‘ ‘ ‘ CraTucTuka pblHka Tpyaa - Y1cno HoBbIx paboumx mect
ceH-04 okt-04 HOs-04 pek-04  aHB-05 dheB-05 map-05 CEFOHHH (Non-farm p:yrolls) pyA P qJEB.05 200 000 146 000
BRENT URALS
CraTucTuka pbiHka TpyAa - YpoBeHb 6e3paboTuubl o o
o 3011070 CErogH~ (Unemployment) eB.05 5.20% 5.20%
450 -
440 -
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420 -
410 -
400 -
390
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 4 mapTta 2005 .

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
moezu mopeoe aocydapcmeeHHblMU oGnuaauu;mu
ObP 0.00 34500 - 15.12.2005 15.07.2005 287 98.62 0.00 0.00 0.14 094 - - 153 3.31 0.37 0.36
O®3 25057 40.46 7490 : 6.30 20.01.2010 - 1784 : 99.85 99.90: 0.00 0.01 0.01 6.21 6.31 6.49 - 2.87 2.70
O®3 25058 5.28 7776 i 6.30 30.04.2008 - 1154 {9825 98.39: -0.03 -0.01 0.00 : 5.01 6.41 7.10 - 2.87 2.68
O®3 26003 23.04 1132 :{10.00 15.03.2005 - 12 0.00 100.28: -0.20 -0.58 -0.68 : 96.71 9.97 1.30 - 0.03 0.03
O®3 26198 0.00 42117 6.00 02.11.2012 - 2801 0.00 90.40: 0.00 0.00 0.78 :19.56 6.64 7.71 - 6.17 5.73
0®3 27018 215.17 14000 : 12.00 14.09.2005 - 195 :104.21 104.45: -0.03 -0.11 -0.32: 25.64 1149 3.56 - 0.51 0.50
0®3 27019 0.00 8800 :12.00 18.07.2007 - 867 :109.00 109.38: 0.00 0.14 0.51 i 1414 11.01 6.29 - 2.14 2.02
0®3 27020 0.00 8800 i 12.00 08.08.2007 - 888 0.00 109.45: 0.00 -0.05 0.58 : 7.23 1097 6.25 - 2.20 2.07
O®3 27021 0.00 10942 :12.00 20.04.2005 - 48 101.15 0.00 0.00 -091 -0.58: 1414 11.86 3.10 - 0.13 0.13
O®3 27022 3.14 21296 8.00 15.02.2006 - 349 :102.70 0.00 { -0.02 -0.10 0.09 { 329 7.78 5.08 - 0.93 0.88
O®3 27023 0.00 20292: 7.50 20.07.2005 - 139 :101.42 101.89{ 0.00 0.00 -0.01: 884 7.38 3.29 - 0.38 0.36
O®3 27024 0.00 15001 7.50 19.04.2006 - 412 1102.50 0.00 0.00 0.00 0.05: 884 7.31 5.04 - 1.08 1.03
0®3 27025 2487 25806: 7.50 13.06.2007 - 832 :101.70 101.90: 0.14 0.10 0.00 : 16.03 7.36 6.24 - 2.09 1.97
0®3 27026 0.00 15108: 8.00 11.03.2009 - 1469 { 99.67 99.85: 0.00 0.10 -047:17.10 8.03 742 - 3.45 3.21
O®3 45001 0.00 37808:10.00 15.11.2006 - 622 :104.40 104.50: 0.00 -0.01 -0.24: 4.11 9.57 5.20 - 0.92 0.88
O®3 45002 0.00 5520 {10.00 02.08.2006 - 517 1104.30 0.00 0.00 -0.02 -0.07: 477 9.60 5.28 - 0.89 0.85
O®3 46001 1.09 60000 : 10.00 10.09.2008 - 1287 :108.98 109.10: 0.01 -0.13 -0.42:21.37 917 6.58 - 2.43 2.28
O®3 46002 1.39 62000 : 11.00 08.08.2012 - 2715 :107.60 107.85: -0.05 0.09 -0.05: 452 1020 7.69 - 5.12 4.76
O®3 46003 5.52 37298 {10.00 14.07.2010 - 1959 :1110.35 110.50¢ 0.14 -0.10 -0.18 { 11.78 9.06 7.55 - 3.98 3.70
O®3 46014 0.94 53827 :10.00 29.08.2018 - 4927 :104.10 104.55: -0.01 0.00 0.05 : 46.30 9.57 7.96 - 5.90 5.47
O®3 46017 163.86__ 9998 i 9.50 03.08.2016 - 4171 98.05 98.10: -0.11  -0.05 0.00 : 390 9.69 8.27 - 7.16 6.61
Bcezo 484.77 499510
moezu mopeoe cy64)edepaanblMu U MyHuyunajbHbIMU oGnuaauunMu
bawkopmocmaH, 04 0.01 500 8.02 13.09.2007 - 924 98.20 98.30: -1.69 0.00 298 :36.91 8.16 8.97 - 2.26 2.07
Benezopodckasi 06n1., 04 0.00 320 :15.00 29.04.2008 - 1153 {108.40 109.19: 0.00 0.88 1.03 { 51.37 13.82 11.12 - 2.55 2.30
Beneopodckas 06n., 03 0.00 300 :19.00 20.12.2005 - 292 :108.30 108.70: 0.00 0.00 0.32 : 38.00 17.49 7.96 - 0.74 0.68
Boneoepadckasi 0611., 01 0.00 600 {14.00 11.06.2009 - 1561 {102.70 104.50{ 0.00 0.10 2.93 { 29.53 13.44 10.88 - 2.72 2.45
Ypkymckasi o6n., 01 2.70 700 :11.00 22.07.2007 - 871 102.15 102.25: -0.12 0.23 1.47 : 1296 10.77 9.23 - 1.33 1.22
Upkymckas obr., 02 0.00 750 :12.00 07.09.2006 - 553 0.00 0.00 0.00 0.18 1.29 { 28.27 11.71 8.40 - 1.03 0.95
Komu, 05 0.00 500 :15.00 24.12.2007 - 1026 {110.80 111.45{ 0.00 0.86 1.83 { 28.36 13.51 9.83 - 2.33 212
Komu, 06 0.39 700 :14.50 14.10.2010 - 2051 :110.01 111.00: -0.08 -0.16 1.92 i 55.62 13.06 10.48 - 3.98 3.60
Komu, 07 2.72 1000 {12.00 22.11.2013 - 3186 { 95.25 9540 -0.26 -1.46 2.00 { 32.88 12.60 11.09 - 5.38 4.84
Kocmpomckasi o6n1., 03 0.00 300 :15.00 23.06.2005 - 112 :101.75 102.39: -0.30 -0.11 0.10 { 29.18 14.65 7.23 - 0.30 0.28
Kpacrosipck, 01 2.54 1000 {11.00 21.07.2005 - 140 £101.55 101.67: 0.10 0.23 049 { 13.26 10.83 6.89 - 0.38 0.35
Kpacrosipck, 02 0.01 630 (12.50 27.10.2006 - 603 :105.20 105.43: 0.04 0.62 216 : 12.33 11.86 9.23 - 1.51 1.38
KpacHospckut kpad, 01 0.00 1500 {10.30 08.12.2005 - 280 0.00 0.00 0.00 0.25 0.78 {2483 10.10 7.81 - 0.73 0.68
KpacHospckut kpad, 02 0.00 1500 :10.95 26.10.2006 - 602 {103.34 103.50: 0.04 049 212 {1260 10.59 8.98 - 1.52 1.39
Kpacrodapckud kpad, 01 1.02 605 :11.00 15.05.2007 - 803 :101.50 101.65: 0.05 -0.10 0.84 { 3225 10.83 9.72 - 196 179
JleHurepadckas obn., 02 2.88 800 {14.01 08.12.2010 - 2106 :115.00 115.10 0.00 0.22 0.79 { 29.56 12.18 10.75 - 4.16 3.76
Mockosckasi 0611., 02 0.00 1000 : 17.00 10.06.2005 - 99 0.00 0.00 0.00 0.00 0.29 : 39.59 16.43 4.02 - 0.26 0.25
Mockosckas 0611., 03 1.08 1000 §11.00 19.08.2007 - 899 :106.80 107.28: 0.00 0.42 1.74 §{ 392 1027 7.93 - 2.23 2.06
Mockoeckasi 0611., 04 9.70 9600 : 11.00 21.04.2009 - 1510 :108.20 108.40: 0.14 0.28 1.43 : 11.15 10.15 8.84 - 3.38 3.1
Hoeocubupck, 01 0.01 1500 { 16.00 21.06.2005 - 110 :102.46 102.75: 0.28 0.24 0.10 { 31.56 1557 6.94 - 0.29 0.28
Hosocubupckas 0611. 17.41 1500 :13.50 27.07.2006 - 511 104.10 104.27: -0.19 0.33 1.98 { 10.73 12.97 10.72 - 1.29 1.16
Camapckasi o611., 01 0.00 2370 :12.00 04.07.2006 - 488 :104.50 104.98: 0.00 -0.05 211 :19.07 1132 745 - 1.24 1.15
Teepckasi 0611, 02 1.46 1000 :16.90 23.11.2006 - 630 :111.70 111.83: 0.07 045 083 i 3.24 1511 9.73 - 1.54 1.40
Tomckas 06n1., 02 714 500 {12.00 27.07.2006 - 511 101.80 0.00 :{ -0.29 -0.19 0.89 : 11.51 11.76 10.33 - 1.32 1.19
Tomckas 0611., 03 0.00 600 (12.00 13.10.2007 - 954 :102.10 102.58: 0.00 0.15 1.76 { 46.36 11.72 10.07 - 2.24 2.03
Yepa, 03 0.00 400 :10.03 18.07.2006 - 502 :100.25 101.00: 0.00 0.10 1.30 : 12.09 9.93 9.43 - 1.31 1.19
Yepa, 04 0.74 500 :10.03 03.06.2008 - 1188 { 99.15 9950: 0.35 1.41 297 { 23.63 10.09 10.52 - 2.79 2.53
Xabaposckuui kpad, 01 0.00 300 :13.09 27.08.2005 - 177 :102.52 102.70: 0.00 0.00 0.46 143 1276 7.80 - 0.48 0.44
Xabaposckul kpat, 02 0.00 700 {13.13 05.10.2006 - 581 102.30 102.50{ 0.00 0.34 1.00 { 20.50 12.83 9.93 - 1.45 1.32
XMAO, 01 0.00 1000 §15.00 08.12.2005 - 280 {105.75 0.00 0.00 -2.08 -2.08: 32.88 14.18 7.25 - 0.73 0.68
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1181 0.00 109.50: 0.00 -0.46 0.18 : 31.89 10.98 8.82 - 2.72 2.50
Yyeawusi, 01 0.00 285 :112.00 12.08.2005 - 162 :102.12 102.35¢ 0.00 0.29 039 : 6.25 11.75 7.34 - 0.44 0.41
Yyeawus, 02 0.00 500 9.50 13.04.2007 - 771 9735 97.85: 0.00 1.09 233 :{13.01 972 11.17 - 1.91 1.72
SAxymus, 03 0.01 800 :12.00 17.06.2008 - 1202 {104.02 104.85: 0.00 048 141 {23.67 11.44 10.63 - 2.72 2.46
Skymusi, 04 0.00 1000 : 14.00 16.03.2006 - 378 :105.70 106.13: 0.00 0.62 0.95 : 29.53 13.20 7.87 - 0.96 0.89
Skymusi, 05 0.00 2000 §10.00 21.04.2007 - 779 99.60 99.80: 0.00 0.35 247 {1151 10.02 9.52 - 1.93 1.77
SIHAO, 01 0.00 1800 : 11.00 03.08.2008 - 1249 :103.50 103.86: 0.00 0.73 238 : 7.84 10.63 9.45 - 2.94 2.69
Spocnasckasi 0611., 02 3.44 1000 : 13.78 03.07.2007 - 852 :104.50 107.45: -2.57 0.23 2.05 { 21.90 13.19 11.40 - 2.01 1.80
Mocksa 26 0.00 4000 §15.00 11.03.2005 - 8 100.16 100.25¢ 0.00 -0.17 -1.16: 33.70 14.96 2.59 - 0.02 0.02
Mockea 33 0.00 4000 :10.00 27.05.2005 - 85 101.00 101.85{ 0.00 0.00 0.19 { 12.88 9.85 5.84 - 0.36 0.34
Mockea 24 93.70 3000 {15.00 02.09.2005 - 183 :105.00 105.45: -0.23 0.00 0.18 : 041 1422 4.03 - 0.49 0.47
Mockea 34 0.00 4000 :10.00 28.08.2005 - 178 :102.00 102.91: 0.00 0.00 0.24 : 0.82 9.73 4.24 - 0.48 0.46
Mockea 35 0.00 3900 :10.00 18.06.2006 - 472 :104.22 105.10: 0.00 -0.19 0.07 7.67 958 3.38 - 0.65 0.63
Mockea 28 0.00 3000 {15.00 25.12.2005 - 297 :108.26 108.70: 0.00 0.05 0.51 {27.95 13.81 4.26 - 0.76 0.73
Mockea 32 0.00 4000 :10.00 25.05.2006 - 448 :104.35 104.65: 0.00 0.00 0.82 164 956 6.18 - 1.17 1.10
Mockea 37 26.29 3900 £ 10.00 23.09.2006 - 569 :105.15 105.19: 0.10 0.00 0.52 { 19.18 9.51 6.66 - 1.44 1.35
Mockea 27 2.86 4000 :15.00 20.12.2006 - 657 :114.10 114.25: 0.01 0.14 0.84 : 30.00 13.13 6.73 - 1.58 1.48
Mockea 31 0.00 5000 :10.00 20.05.2007 - 808 :106.15 106.45: 0.00 -0.04 1.00 712 942 738 - 2.18 2.03
Mockea 42 0.00 3000 {10.00 13.08.2007 - 893 0.00 0.00 0.00 0.00 - 493 933 6.98 - 2.20 2.06
Mockea 40 0.72 4000 :10.00 26.10.2007 - 967 :107.16 107.40: -0.18 0.33 146 : 19.18 930 6.95 - 2.26 2.1
Mocksa 29 13.97 5000 {10.00 05.06.2008 - 1190 {107.36 107.55{ 0.00 0.19 132 {2411 930 7.50 - 2.82 2.62
Mockea 41 0.00 5000 :10.06 30.07.2010 - 1975 :106.80 108.10: 0.00 1.36 - 854 930 765 - 4.33 4.02
Mockea 38 0.36 5000 {10.00 26.12.2010 - 2124 :110.50 110.80( 0.00 0.18 1.70 { 18.36 9.05 7.87 - 4.55 4.22
Mockea 39 0.00 5000 : 10.00 21.07.2014 - 3427 :105.12 105.30: 0.00 -0.06 197 { 11.23 9.52 8.12 - 6.42 5.94
bceso 191.15 111860
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 4 mapTta 2005 .

OMUTEHTbI OB BbEMbI TOrALLIEHUE/ BbIKYI1 LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Obbem, DOneit oo

hﬁ_lio‘::;; Mpr;,%p" KyEZH' Moraiexne OdpepTa nora:JeHm Mokynka I'Ipoauax( AeHb  Hefens  mecsiy HKA TeKZLua no;m. O(bt':pTe E:g:' Moga. aop
Yimoa2u mop206 KopnopamueHbIMU 0b61U2ayusiMu
Hegpmb u 2a3
I'ASTTPOM A2 0.00 5000 {15.21 03.11.2005 - 245 106.41 106.60{ 0.00 0.05 -0.23:47.92 1427 5.19 - 0.64 0.61
FA3IPOM A3 2.31 10000 : 8.11 18.01.2007 - 686 101.85 101.90: -0.03 0.05 0.89 7.56 797 7.8 - 1.77 1.65
FA3MPOM A5 19.68 5000 { 7.58 09.10.2007 - 950 :100.31 100.35: -0.05 0.30 1.06 { 29.49 755 7.56 - 2.34 2.18
HIK UTEPA 5.81 2000 :13.50 07.12.2007 07.12.2005 1009 :101.77 101.95: 0.24  0.00 1.20 § 31.81 13.26 - 11.16: 0.73 0.66
Jlykodin 02 2.41 6000 i 7.15 17.11.2009 20.11.2007 1720 99.80 99.90: 0.00 0.10 -0.05: 1959 7.15 - 7.28 2.47 2.30
Hopmeas, 01 711 2100 :16.00 09.11.2005 - 251 103.00 103.19: -0.15 0.19 0.68 : 49.53 15.53 11.58 - 0.65 0.58
Tam+egpms 03 0.00 1500 : 12.00 01.07.2006 - 485 :105.00 105.60: 0.00 0.29 1.06 { 20.71 1134 7.41 - 1.25 1.16
THK, 04 0.00 3000 12.00 27.03.2005 - 24 000 000 : 000 000 -098:5227 1188 -302 - : 007 007
THK, 05 0.13 3000 : 15.00 28.11.2006 - 635 113.50 113.90: -0.01 _ 0.09 -0.18 : 39.04 13.22 6.75 - 1.56 1.46
Xumusi u Hegpmexumus
AMTEJTXK, 01 0.27 1200 :12.50 15.11.2007 22.11.2005 987 :100.42 101.60: 0.00 0.15 0.45 { 3596 12.32 - 10.27 { 0.69 0.63
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 243 £102.95 104.00: 0.00 -0.05 0.83 i 11.05 13.06 9.04 - 0.64 0.59
Ammenuwiuxnpom, 01 0.58 600 :19.00 23.12.2005 - 295 106.81 107.69: -0.92 -0.37 1.50 { 35.92 17.79 10.20 - 0.77 0.70
Kyubbiweeasom, 01 0.00 600 (12.00 15.06.2006 17.03.2005 469 100.09 100.20: 0.00 -0.08 -0.15% 25.32 11.98 - 7.88 0.04 0.04
HUKOCXUM, 01 2.51 750 {15.00 14.12.2006 - 651 99.96 100.10{ 0.00 0.20 0.13 { 31.64 14.99 14.88 - 1.59 1.38
HKHX-02 0.00 1500 : 16.00 24.05.2005 - 82 100.00 102.00: 0.00 0.00 -0.25: 44.27 1572 7.73 - 0.22 0.21
HKHX-03 0.00 2000  9.50 01.09.2007 01.09.2005 912 100.15 101.00i 0.00 0.00 0.25 0.26 9.48 - 9.29 0.49 0.45
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 780 100.20 100.50: 0.00 -0.30 0.20 § 43.73 11.98 - 11.95: 0.61 0.54
CAHOC 01 0.00 300 :14.00 13.02.2006 - 347 :104.90 105.60: 0.00 0.14 067 } 6.90 13.31 8.36 - 0.92 0.85
CAHOC 02 5.14 3000 : 9.70 10.11.2009 13.11.2007 1713 :101.05 101.35: 0.05 0.55 1.50 : 28.44 9.57 - 9.54 2.37 2.17
Anekmpo3Hepzemuka
AnmausHepao, 01 5.52 600 :18.00 05.08.2005 - 155 102.65 102.90: 0.24 -0.19 -0.05: 13.81 17.54 11.99 - 0.41 0.37
Bawkupanepeo, 01 0.01 500 :20.00 11.09.2005 - 192 :105.50 105.70; -0.61 0.00 1.04 { 94.79 18.96 9.24 - 0.48 0.44
bawkuparepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 721 0.00 102.50: 0.00 0.00 0.99 { 2.05 10.57 - 8.29 i 048 0.44
JleHsHepeo, 01 4.00 3000 :10.25 19.04.2007 - 777 99.95 100.10: 0.02 113 2.04 { 37.35 10.24 10.44 - 1.90 1.72
PAO E3C 02 0.33 3000 {15.00 21.10.2005 - 232 106.10 106.60: 0.38 -0.05 0.00 { 54.66 14.07 4.38 - 0.60 0.58
Ceepdnosarepezo, 01 1.95 500 :11.50 01.03.2007 05.09.2005 728 :100.48 100.60: 0.10 -0.35 0.85 : 57.34 11.43 - 10.53§ 0.48 0.44
®CK ESC, 01 6.17 5000 { 8.80 18.12.2007 - 1020 {102.71 102.80: -0.05 0.00 2.70 { 17.36 8.56 7.83 - 2.50 2.32
SlkymckaHepeo, 01 10.43 400 :16.00 31.08.2006 - 546 102.60 102.90: 1.58 0.00 0.28 i 79.78 15.55 -
Cesi3b
bawuHgpopmcessb 09 0.31 150 {14.00 23.10.2005 - 234 :101.55 0.00 { 0.00 0.00 0.29 { 50.25 13.63 9.65 - 0.61 0.56
Boneamenekom 0.00 1000 : 15.00 21.02.2006 - 355 :105.50 106.30: 0.00 043 0.74 : 411 1418 7.99 - 0.92 0.85
Boimnenkom 01 2.78 3000 { 9.90 16.05.2006 - 439 102.20 102.30: 0.24 0.37 1.29 { 29.02 9.68 8.00 - 1.13 1.05
Hanecessb 01 0.00 1000 : 15.00 15.11.2006 16.11.2005 622 104.25 105.25: 0.00 0.00 0.38 { 43.56 14.63 - 11.46: 0.67 0.60
MI'TC 04 0.37 1000 : 10.00 22.04.2009 26.04.2006 1511 :102.50 103.50: 0.97 0.54 1.73 : 3479 9.66 - 6.88 i 1.08 1.01
Mezacgpor ®urac 01 0.00 1500 :11.50 07.06.2006 - 461 :103.50 104.50: 0.00 0.00 1.92 :26.78 11.10 8.59 - 1.19 1.09
MezagpoH 0.62 1500 §{ 9.28 11.04.2007 - 769 100.60 0.00 0.00 0.40 162 { 356,85 922 9.15 - 1.90 1.74
Cubupbmenekom 03 7.39 1530 :14.50 14.07.2006 - 498 107.80 107.92: -0.09 -0.09 1.36 : 19.07 13.45 8.49 - 1.27 1.17
Cubupbmenexom, 04 6.11 2000 : 12.50 05.07.2007 - 854 :107.25 107.45: 025 0.00 147 :19.18 11.65 9.17 - 2.08 1.90
C3 Tenexom, 02 10.37 1500 :13.20 03.10.2007 05.10.2005 944 104.84: 0.14 029 0.29 { 20.61 12.74 - 7.02 0.57 0.53
CMAPTC, 01 0.42 275 :18.00 20.11.2005 - 262 104.50 105.40: 1.35 0.38 1.01 { 49.81 17.08 10.22 - 0.68 0.62
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 845 100.55 101.30i 0.00 0.12 0.30 { 25.24 13.60 - 9.90 0.32 0.29
Tammenekom, 03 0.16 600 :12.50 06.05.2007 15.05.2005 794 £100.10 101.50: 0.03 0.35 0.89 : 5.82 12.52 - 6.39 { 0.20 0.19
YPCU 02 0.02 1000 :17.50 06.08.2005 - 156 {104.90 105.04: -0.03 -0.16 -0.11: 11.51 16.68 5.92 - 0.42 0.39
YPCH 03 35.35 3000 :14.25 18.07.2006 - 502 108.00 108.20: 0.46 0.32 1.27 § 17.18 13.18 8.06 - 1.28 1.19
YPCU 04 61.15 3000 { 9.99 01.11.2007 - 973 102.35 102.60 0.33 0.69 2.10 { 3257 9.74 9.06 - 2.34 2.14
Lienmpmenexom 02 1.62 600 :16.00 21.04.2005 - 49 101.03 101.15{ 0.10 -2.64 -0.46 i 58.30 15.82 6.95 - 0.13 0.13
Lienmpmenexom 03 5.88 2000 :12.35 15.09.2006 - 561 104.75 105.07: -0.10 0.57 1.40 : 56.84 11.79 9.15 - 1.38 1.26
Llenmpmenexom 04 35.97 5623 {13.80 21.08.2009 16.11.2006 1632 {107.30 107.50{ 0.19 0.47 1.47 5.67 12.84 - 9.21 1.57 1.44
LlenmparbHbit Tenegpagh 0 0.00 500 {16.00 22.08.2006 - 537 105.00 105.90: 0.00 -0.09 0.19 3.95 1520 12.60 - 1.34 1.19
1OTK, 01 2.54 1500 § 14.24 14.09.2006 - 560 {103.00 103.10f -0.02 0.09 -0.25: 65.54 13.81 12.33 - 1.35 1.20
HOTK, 02 7.04 1500 :12.00 07.02.2007 08.02.2006 706 100.43 100.65: 0.00 0.40 0.40 723 11.94 - 11.73: 0.91 0.81
FOTK, 03 7.35 3500 :12.30 10.10.2009 13.04.2006 1682 § 100.61 100.80: 0.28 0.35 0.50 : 49.87 12.21 - 11.77: 1.02 0.92
,L'lonleafougaH NMPOMbIWJII€eHHOCMb
AJIPOCA 19 6.39 3000 :16.00 23.10.2005 - 234 :106.50 106.65: 0.00 -0.09 0.06 { 57.42 15.02 5.58 - 0.61 0.57
lonumemann, 01 7.36 750 :18.00 21.03.2006 22.03.2005 383 {106.40 106.70: 0.08 -0.19 0.01 { 80.38 16.87 - -96.33 0.06 1.60
CYoK, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 714 100.45 100.99: 0.00 -0.40_ 0.40 4.22 10.92 - 10.62: 0.92 0.83
Memannypaus
BbikcyHckuu M3 07 1.60 1000 : 15.00 31.08.2005 - 181 $103.50 103.90; 0.29 0.88 -0.29: 041 1442 6.66 - 0.50 0.47
Eepasxondure 01 0.00 1000 :12.50 05.12.2005 - 277 103.21 103.70: 0.00 0.05 0.44 :30.14 1211 8.12 - 0.73 0.68
WHIPOM, 01 1.31 500 :13.54 20.04.2007 22.04.2005 778 100.15 100.20: 0.11 0.00 0.15 { 48.97 13.52 - 11.85: 0.14 0.12
MaupUreecm, 01 0.30 500 {12.30 03.04.2007 05.04.2005 761 100.01 100.10: -0.01 -0.23 0.02 { 19.55 12.30 - 11.95¢ 0.09 0.08
MMK 17 0.00 900 i 7.00 18.04.2005 - 46 98.00 0.00 { 0.00 -0.70 -0.70 863 7.02 8.93 - 0.13 0.12
Pycan ®uH 01 0.00 3000 :10.00 12.09.2005 - 193 :100.55 102.30: 0.77 0.00 0.51 : 4712 978 5.60 - 0.51 0.48
Pycan @uH 02 30.00 5000 { 9.60 20.05.2007 20.05.2005 808 100.72 101.00i 0.05 0.02 0.00 { 27.09 9.53 - 5.89 0.21 0.20
CI MEYE], 01 0.50 2000 :10.69 22.11.2007 30.05.2006 994 102.40 102.50: 0.10 0.74 245 : 28.70 10.44 - 8.66 1.17 1.07
Ceeepcmarb 0.00 3000 { 9.75 28.06.2007 30.06.2005 847 :101.00 0.00 { -0.25 0.00 0.00 { 16.83 9.64 - 6.05 { 0.33 0.31
TA MEYETT 01 0.00 3000 :11.75 12.06.2009 16.06.2006 1562 :103.35 103.50: 0.00 0.83 2.07 : 2447 11.35 - 898 i 1.21 1.1
TMK 0.00 2000 :14.00 20.10.2006 20.04.2005 596 {100.60 100.80:{ 0.00 -0.35 -0.36: 51.40 13.91 - 8.56 i 0.13 0.12
Tynayepmem 02 0.59 1000 : 11.00 02.12.2007 02.12.2005 1004 :101.60 101.71i 0.00 0.20 1.60  27.42 10.83 - 10.25§ 0.72 0.66
YMK 01 0.00 1000 i 7.00 31.01.2006 - 334 97.50 99.00: 0.00 -1.01 -2.08: 5.75 711 9.04 - 0.90 0.82
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 4 mapTta 2005 .

SMUTEHTbI OB’ BbEMBbI MMOrALUEHUE/ BbIKYI LIEHA N3MEHEHUWE, % AOXOA4HOCTb,% AIOPALNA
Ob6bem, [Hen no

“216'_‘023:3 Mpr}llpép,. Ky:z”' MoraweHue OdpepTa nora:JeHm Mokynka I'Ipo:lam [EeHb  Hegens  Mecsiy HKO TeK:u"’a norIZUJ. ocpspTe Jlj‘_lzfl‘ Moga. aop
MawuHocmpoeHue
Asmosas, 02 31.42 3000 :10.78 13.08.2008 17.08.2005 1259 :101.25 101.40: 0.10 0.17 0.83 ! 443 1064 - 769 1 046 043
IT-T3L SHepzo 02 19.78 1500 : 12.50 22.06.2006 - 476 99.90 100.00; -0.05 0.00 0.00 ; 23.97 1250 1285 - 122 1.08
WxAemo, 01 523 1200 i 12.50 14.03.2007 14.09.2005 741 { 98.75 99.20: 0.00 1.07 1.13 i 57.88 1263 - 15.01i 0.50 0.44
UPKYT, 01 0.05 600 i 8.00 27.03.2005 - 24 19990 101.00i{ 0.02 -0.05 -0.05} 34.63 801 8.92 - 0.07 0.06
UPKYT 02 040 1500 {16.00 02.11.2005 - 244 1105.00 105.20i 0.00 0.19 -0.05: 52.60 1524 8.27 - 063 0.58
KAMA3-®uHaHc 0.08 1200 {12.30 11.11.2006 11.11.2005 618 :102.40 102.44: 0.05 -0.24 1.14 i 37.74 12.01 - 880 i 0.66 0.61
JIOMO, 02 6.70 700 §15.35 11.07.2006 12.07.2005 495 {100.30 100.50i 0.20 0.00 0.10 i 2145 1527 - 1360 0.36  0.32
Mul-®@uranc, 01 0.45 1000 {16.00 03.06.2009 15.12.2005 1553 :100.10 100.79: -1.05 0.60 1.11 i 37.26 1598 - 1593: 075 0.64
OM3 04 0.24 900 :14.25 26.02.2009 01.09.2005 1456 ;102.20 102.67: -1.75 -0.10 0.38 { 71.05 14.09 - 12271 047 041
Pycckue Aemobycebl 5.83 500 {15.00 22.05.2006 - 445 1101.75 102.30: 0.05 -0.10 0.89 i 42.74 1473 1284 - 112 0.99
CamypH WHeecm 0.00 500 :16.00 05.08.2006 - 520 $103.00 103.18: 0.00 0.66 099 i 1227 1550 13.16 - 132 117
Cesepcmarnb-asmo 0.01 1500 :11.25 21.01.2010 25.01.2007 1785 :101.75 102.20; -0.15 025 0.39 i 10.79 11.07 - 1055; 1.75 1.58
TB3, 01 0.00 750 §14.60 10.10.2006 - 586 0.00 104.81: 0.00 -0.14 145 i 5760 13.89 9.82 - 101 0.92
Tparcmawxondure, 01 0.00 1500 i 14.00 01.12.2007 05.06.2006 1003 :102.70 103.05: 0.00 - 3.00 i 3529 13.61 - 1167 1.16  1.04
YparneazoHsago0, 01 0.00 2000 : 13.82 30.09.2008 04.10.2005 1307 :101.55 102.30: -0.53 0.09  1.08 i 56.42 13.61 - 11.28 1 0.56__ 0.50
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIR OI'0, 07 854 1100 : 13.95 22.04.2007 22.04.2005 780 : 99.80 99.90: 0.07 0.36 0.76 : 50.83 13.95 - 1349 0.14 0.12
Banmumop-Heea 2.43 500 §16.00 05.09.2006 02.09.2005 551 {103.36 104.00i -0.14 0.00 044 i 044 1548 - 940 i 049 045
Bumm-Bunne-faxH 0.01 1500 : 8.48 11.04.2006 - 404 1100.95 101.20: -0.10 0.05 159 i 32.99 840 7.03 - 1.05  0.98
lpynna OCT, 01 0.39 800 14.00 19.07.2005 08.07.2005 138 {102.50 102.74: 0.36 0.00 0.49 : 16.88 13.62 - 12,601 0.35  0.31
Lxed-9¢p-Cu, 01 0.73 700 §14.00 06.10.2005 - 217 1101.50 101.69; 0.00 0.28 0.40 1504 1379 1183 - 057  0.51
MuxosiHosckuii 0.00 1000 i 14.50 18.09.2006 19.03.2005 564 :100.57 101.79: 0.00 0.25 -0.50: 65.95 1442 - 182 004 0.04
HUOAH-®Y/C, 01 1.05 850 :17.00 06.12.2006 08.06.2005 643 :101.70 102.15i 0.00 -0.54 -0.54 i 39.59 16.67 - 894 1 027 024
MapHac-M, 01 0.00 500 {12.75 15.03.2006 16.03.2005 377 :100.20 100.47: 0.00 -0.13 -0.13{ 27.25 12.71 - 2.84 i 0.04 0.03
Mpadiimepu o, 01 0.00 750 $13.50 10.11.2006 11.11.2005 617 {100.00 10151 0.00 0.00 1.00 i 7.40 13.30 - 12431 067 0.60
Paseynsd-LieHmp 01 0.64 1000 i 16.00 05.06.2006 04.06.2005 459 100.00 100.08: 0.08 -0.90 0.60 i 3945 1599 - 1319 026 0.23
3@KO, 01 0.00 1000 : 15.50 05.09.2006 06.09.2005 551 0.00 _0.00 : 0.00 000 034 : 7516 _15.06 - 968 i 048 044
lTueoeapeHue
Banmuka, 0T 2.82 1000 : 8.75 20.11.2007 - 992 :100.10 100.40: 0.00 0.30 1.01 : 17.26 8.72 8.80 - 250 230
KpacHbiii Bocmok-MHeecm i 8.05 1500 i 11.50 25.02.2007 24.02.2006 724 :100.50 100.65: -0.05 0.08 -0.03i 221 1144 - 1124} 095 0.86
MNT-UHeecmmermc 01 2.98 1000 {17.00 28.09.2006 31.03.2005 574 {100.36 100.45: -0.05 -0.22 -0.35: 71.73 16.94 - 1157 0.08 0.07
CAH Urmepbpio 0.33 2500 {13.00 15.08.2006 - 530 1107.10 107.50 0.19 0.28 090 : 11.04 1213 7.18 - 1.21 1.13
TuHbKog NHeecm 0.24 400 §20.50 29.04.2005 - 57 :1101.40 101.61i -0.04 -042 -0.44 i 70.77_20.18 9.38 - 0.6 0.14
JlecHasi npoMbiwneHHocmb U UBK
ALIBK-HMHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 553 0.00 000 ! 0.00 -040 -0.05: 34.41 1492 - 436 002 0.02
Bonea 01 0.25 1500 :12.00 13.03.2007 14.09.2005 740 { 9502 95.89: 011 0.75 0.00 i 5556 1263 - 28.04: 050 0.39
rOToK 0.01 550 §14.20 06.06.2006 07.06.2005 460 :101.25 101.69: 0.43 0.00 0.84 i 3346 13.96 - 740 1 026 025
Unum Mann @uraxc 320 1500 {1521 18.03.2006 23.03.2005 380 :100.40 100.44: -0.03 -0.15 -0.78 i 66.67 1515 - 739 1 0.05 0.05
3@ Coros, 01 1.20 300 16.00 09.10.2007 06.10.2005 950 {101.90 102.05; -0.10 _0.10 _ 0.44 : 64.44 1570 - 12.911 0.56__ 0.49
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1369 :107.75 10825 0.00 1.17 1.09 i 27726 10.19 8.64 - 312 2.87
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1796 109.50 110.40: 0.00 -0.14 215 i 9.04 10.08 8.87 - 395 3.62
Inasmoccmpod, 01 1.85 2000 :14.15 27.05.2007 27.05.2005 815 {99.90 99.94{ 0.00 007 005 271 1416 - 14381 023 020
UHTEKO 01 0.00 1200 {10.95 15.02.2007 - 714 9500 101.00i 0.00 0.00 010 i 420 10.74 10.04 - 1.81 1.64
MUA, 01 0.07 2200 {10.00 20.09.2012 - 2758 1100.02 100.30{ -020 169 -0.30f 7.01 9.97 1028 - 322 292
MUK, 04 0.43 750 §13.00 29.06.2005 - 118 1100.00 100.50: -0.05 -0.50 -0.50 i 11.04 13.00 13.59 - 020 0.17
CY-155 8.10 1500 :12.29 30.03.2007 30.03.2005 757 : 99.95 100.00: -0.04 015 0.60 : 21.89 12.30 - 12,691 0.07 __ 0.07
TpaHcriopm
AeuaK. Camapa, 07 0.00 350 :16.00 08.03.2007 10.03.2005 735 0.00 000 ! 0.00 -0.35 -057: 76.71 1598 - 855 1 0.02 0.02
Yem flaiin XandnuHe 0.00 1000  13.50 23.06.2005 - 112 0.00 101.76: 0.00 045 084 i 26.26 13.30 8.27 - 0.31 0.28
PXX1, 03 1.01 4000 ; 8.33 02.12.2009 - 1735 :100.80 101.10; 0.01 0.00 1.00 i 19.40 824 8.20 - 395 3.65
PXL, 02 0.00 4000 { 7.75 05.12.2007 - 1007 $100.08 101.15{ 0.00 0.00 125 i 1805 7.65 7.37 - 250 232
PXXA, 01 0.01 4000 { 6.59 07.12.2005 - 279 1100.65 100.92; -0.20 0.00 0.90 i 1535 6.54 5.71 - 075  0.71
TpaHcHeghmenpodykm 2.03 1000 i 8.90 10.05.2006 - 433 $101.70 102.00: -0.05 0.20 0.74 : 27.55 8.75 _7.50 - 112 1.05
PuHaHco8bIlU CeKmop
Anbpa®uHatc, 01 0.00 1000 : 0.00 08.06.2007 - 827 0.00 0.00 : 0.00 - 0.00 { 0.00 0.00 0.02 - 227 227
Anbpa®@uHaHc, 02 0.35 2000 i 7.40 31.03.2010 06.04.2005 1854 i 99.99 100.25: 0.00 0.00 0.71 i 30.01 7.40 - 729 i 0.09  0.09
Bark 3eHum, 01 0.90 1000 i 8.69 24.03.2007 24.03.2005 751 {100.10 100.18 0.00 -0.03 0.03 i 38.57 8.68 - 6.69 i 0.06 0.05
Brewmopzbatk 03 0.02 2000 14.50 22.02.2006 - 356 1107.75 108.00i 0.00 0.09 -0.14i 7548 13.46 5.77 - 0.91 0.86
Brewmopezbark 04 0.00 5000 i 543 19.03.2009 24.03.2005 1477 :100.05 100.25: 0.00 -0.03 0.00 i 23.95 5.43 - 445 % 006  0.06
MMB, 01 0.00 1000 { 8.30 13.02.2007 - 712 $100.00 100.55{ 0.00 -0.55 0.86 i 364 829 841 - 183  1.69
Poc6ark, 01 0.00 3000 i 9.25 15.02.2009 14.02.2007 1445 :100.31 100.50 0.00 0.05 1.47 i 482 9.21 - 918 i 1.82 167
Pycckuti Cmandapm 02 0.04 1000 :14.04 14.06.2006 - 468 1105.90 106.25: 0.24 0.14 1.11 i 30.00 1321 8.94 - 119 1.09
Pycckut Cmatdapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 902 :101.80 102.45: 0.00 -0.02 0.03 i 2.83 1265 - 855 i 0.50  0.46
Bceao 1o 0aHHbIM 425.76 209848

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 4 mapra 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k ,
OSEsM’ KynoH,% MoraweHve norawenn [okynka [Mpogaxa AeHb Hegeno mecsiy  Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. awop
5 a k
CyeepeHHbIe egpoobriuzauyuu
Poccusi EUR 05 €767 9.375 31.03.2005 27 100.33 10046 : 0.00 -0.22 -0.65 3.64 9.34 145 :BBB- Baa3 BBB: 0.06 0.06
Poccusi 05 $ 2969 875 24.07.2005 142 (10194 10200i 000 024 -073 368 858 47 iBBB- Baa3 BBB- 0.38 0.37
Poccus 07 $ 2400 10 26.06.2007 844 111.88 11206i -006 006 -011 450 8.94 91 iBBB- Baa3 BBB{ 2.09 2.04
Poccusi 10 $ 2718 825 31.03.2010 1853 10950 109.81i 023  0.00 -0.11  4.81 7.53 105 iBBB- Baa3 BBB- 2.69 2.62
Poccus 18 $ 3466 11 24.07.2018 4890 | 14263 143381 0.00 -026 097 623 7.71 184 iBBB- Baa3 BBB: 8.22 7.98
Poccus 30 $19526 5 31.03.2030 9158 i 105.00 10519 -0.06 0.06 018 629 4.76 190 i BBB- Baa3 BBB: 8.28 8.02
Poccusi 28 $ 2500 12.75 24.06.2028 8513 i 169.31 17006 i 019  -0.29 149 679 753 204 i BBB- Baa3 BBB- 10.63 _ 10.28
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.052006 436 : 9844 9869 : 000 000 045 434 305 0 :BBB- Baa3 BBBZ 1.98 1.90
MINFIN 8 $ 1322 3 14112007 985 i 9575 9625 i 000 -019 193 892 3.13 0 iBBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $ 2837 3 14052008 1167 i 9325 9325 i 000 007 000 529  3.22 0 {BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2262 i 8531 8575 i 000 015 073 582  3.52 0 iBBB-_ Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5426 2510.2007 965 ! 10568 10590: 0.12 0.02 0.14 325 513 102 BB+ Ba2 0.00 0.00 0.00
ARIES 02 €1000 7.75 2510.2009 1696 i 11365 113.80; 0.08 -0.32 -0.36 442 6.82 133 BB+ Ba2 0.00i 4.01 3.84
ARIES 03 $ 2436 9.6 25.10.2014 3522 : 123.31 12385 0.14 040 -0.06 _ 6.33 _ 7.79 194 BB+ _ Ba2 0.00i 6.85 6.44
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 420 : 108.71 109.01: 006 -0.19 -0.37 3.04 10.07 78 :BBB- Baa3 BBBZ 1.05 1.02
Mockea 11 €374 645 12102011 2413 :109.31 109.75: -001 -0.16 084 477 590 135 i BBB- Baa3 BBB: 5.51 5.26
HuxHuli Hoe2opod 05 i $ 119 8.75 03.04.2005 30 99.99  100.49 i 0.01 0.00 _-0.02 857 875 580 Caal 0.07 0.07
KopnopamueHbie egpoobsuzauuu
Boivnesikom 06 $ 250 10.45 11.11.2011 2443 {100.73 100.98: 001 -0.16 -041 476 1037 218 i BB- B1 0.14 0.13
EgpasxonduHe 06 $ 150 8.875 25.09.2006 570  103.58 10446i 024 022 093 640 857 282 B i 147 1.39
Pocxegomb 06 $ 150 12.75 20.11.2006 626 | 112.78 113.38: 008 -0.34 -035 482 1131 123 i BW Baa3 1.58 1.51
CubHegpms 07 $ 400 115 13.022007 711 10854 109.04i 014 006 -025 670 1060 309 i B+ Ba2D 1.84 1.72
rA3IPOM 07 $ 500 9.125 25.04.2007 782 10856 108.82i 022  -0.02 -0.17 484 8.4 126 iBB-W Baa3 BBU 1.98 1.89
THK 07 $ 700 11 11.11.2011 2443 (11313 11363i 003 002 -035 561 9.72 186 Ba2 2.39 2.26
MTC 08 $ 400 975 30.01.2008 1062 i 10850 109.00: 014 008 045 648  8.99 272 iBB-D Ba3 2.67 2.50
Cucmema 08 $ 350 10.25 14.04.2008 1137 108.63 109.25i 027 022  0.71 710 944 334 { BU B3 B+i 274 2.56
Anpoca 08 $ 500 8125 06.05.2008 1159 i 105.31 105.91: -0.06  0.58 1.51 6.24  7.72 249 B B2 2.88 2.71
Bumm-Bunnb-flanH $ 150 85 21.05.2008 1174 i 101.55 102531 0.02  0.11 109 794 837 418 ! B+ B3 2.92 2.70
MMK 08 $ 300 8 21.10.2008 1327 i 103.30 104.06i 011 -006 122 695 7.74 319 iBB-D Ba3 BB-i 3.24 3.03
CubHegms 09 $ 500 10.75 15.01.2009 1413 112.00 11275 094 034 098 7.13 960 337 ! B+ Ba2D 3.36 3.14
Ceeepcmarnb 09 $ 325 8.625 24.02.2009 1453 103.70 10451i 014  0.06 194 753 832 350 { B+ B2 B+Di 3.57 3.32
Beimnesikom 09 $ 450 10 16.06.2009 1565 i 109.00 109.75: 0.23  0.44 196 749 917 348 i BB- B1 3.67 3.42
Eepasxonduz 09 $ 300 10.88 03.08.2009 1613 i 110.82 11145 016 036 216  7.91 9.81 389 B i 377 3.49
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1671 i 9922 9981 i 0.03 055 184 733 718 332 | BB Ba2 3.99 3.72
A3IPOM 09 $ 700 10.5 21.10.2009 1692 i 11813 11863i 021 -040 -054 595  8.89 194 iBB-W Baa3 BB U 3.84 3.62
A3MPOM 10 $ 1000 7.8 27.09.2010 2033 | 113.00 11350i 004 -0.31 -0.34 505 6.90 178 iBB-W Baa3 BB U 4.64 442
MTC 10 $ 400 8.375 14.10.2010 2050 | 105.45 106.20: 017  0.33 143 715  7.94 314 iBB-D Ba3 465 4.34
Beimnenikom 11 $ 300 8375 22.10.2011 2423 {10275 103.40i 001 -0.16 -041 7.83 8.5 382 § BB- Bf1 5.28 4.90
Cucmema 11 $ 350 8.875 11.11.2011 2443 i 104.90 10547 i 049  0.11 122 7.82 846 380 i BU B3 B+: 488 453
MTC 12 $ 400 8 28.01.2012 2521 {10236 10286 -0.13  0.09 115 755  7.82 354 iBB-D Ba3 5.60 5.21
Ceeepcmarnb 14 $ 375 925 19.04.2014 3333 10495 10583:i -055 097 352 846  8.81 407 i B+ B2 B+D: 648 597
Anpoca 14 $ 800 8.875 17.11.2014 3545 107.12 107.72i -020 069  2.31 7.81 8.29 342 B B2 6.90 6.40
rA3rMPOM 13 $ 1750 9.625 01.03.2013 2919 { 11878 119.28} 0.03 -052 -0.13 656  8.10 218 iBB-W Baa3 BBU 6.14 5.76
A3I1POM 20 $ 1250 7.201 01.02.2020 5447  106.00 110.00: 0.00 -0.23 - 6.56  6.79 217 iBB-W Baa3 BBU 9.85 9.24
A3MPOM 34 $ 1000 8.625 28.04.2034 10647 i 117.07 117.70: 0.00  -0.06  -0.23  7.21 7.37 247 iBB-W Baa3 BBU 11.90  11.10
baHKoecKue egpoobniuzauuu
BTB 05 $ 325 4.71 28042005 55 : 100.17 10020 : 0.02 -0.07 -0.14 349 4.70 69 ! BB+ BBBI 0.00 0.00
Pycc. Cmand 05 $ 30 11 28052005 85 101.20 10170} -001 -0.06 -0.33 537 10.87 258 B Ba3 0.23 0.22
rasnpom6arik 05 $ 150 975 04.10.2005 214 :103.71 104.11i -0.16 -0.14 -0.39 3.06  9.40 93 B+ Baa2 0.58 0.57
Anbghabark 05 $ 175 10.75 19.11.2005 260 | 103.75 10425} -004 -0.13 017 518 1036 217 B Ba2 B i 069 0.66
MOM 05 $ 200 10.75 16.12.2005 287 10419 10448: 024 019  0.51 512 1032 211 B B+:i 0.77 0.73
Anbghabark 06 $ 190 8 13.04.2006 405 10157 101.97i -027 032 016 645 7.88 346 B Ba2 B+: 1.08 1.01
Batk 3EHAT 06 $ 125 925 12.06.2006 465 :101.00 10150 000 000 000 845 9.16 524 B1 B-i 1.36 1.25
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 489 10154 10204i -003 023 048 750 874 328 B1 B-i 1.33 1.24
Cbepbatk 06 $ 1000 4.443 24102006 599 i 101.16 101.54: -008 -0.06 -0.01 394 439 91 Baa2 BBB: 1.29 1.24
BTE 06 $ 350 3.871 22.06.2006 475  100.09 100.35i -0.21 -0.18 -0.11 428  3.87 118 i BB+ BBB: 0.00 0.00
MpomcesiabbaHk 06 $ 200 10.25 27.10.2006 602 i 102.70 103.33i -004 017 098 844 998 483 B- B i 156 1.44
MOM 06 $ 200 9.375 23.09.2006 568 : 104.48 104.86: 0.31 0.60 137 619 897 248 B B+ 146 1.38
Mempokommepy 07 $ 120 9 09.02.2007 707 i 103.04 103.54i -048 158 190 727 873 367 B B1 1.86 1.74
HOMOC 07 $ 100 9.125 13.02.2007 711 {10229 10329 -041  0.28 116  7.82 892 421 B1 B i 1.88 1.74
MocHap6atk 07 $ 200 4.364 05.10.2007 945 10172 10197 -002 -027 -065 410 429 107 BBB< 0.00 0.00
MBI Hukotin $ 150 9 19.03.2007 745 10215 10290: 008 010 099 7.83 881 425 B i 1.90 1.76
Pycc. Cmand 07 $ 300 875 14.04.2007 771 10365 104.15i 0.03 046 167 685 844 325 B Ba3 1.97 1.84
BTE 07 $ 300 5.63 30.07.2007 878 103.88 10426 0.13 016 -0.05 420 542 118 i BB+ BBB: 2.55 245
lasnpombatik 08 $ 1050 7.25 30.10.2008 1336 : 10499 10563i 013 -006 030 571 6.91 196 i B+ Baa2 3.29 3.12
BTb 08 $ 550 6.875 11.12.2008 1378 | 10457 10525i -0.10 -0.10 -0.09 551 6.57 175 | BB+ BBB: 3.43 3.25
Poc6ark, 09 $ 225 0975 24.09.2009 1665 : 103.08 103.58: -0.01  0.67 185 848 946 456 B- B i 256 2.36
Mocrapbatk 08 $ 150 4.375 30.06.2008 1214 i 97.10 9760 : -0.17 -0.11 -0.76 534 4.51 158 BBB: 3.17 3.01
Batk Mockebl, 09 $ 250 8 28.09.2009 1669 i 10423 104.73i 006 033 069 690 7.68 289 Baa2 BB+ 3.92 3.67
BTb 11 $ 450 7.5 12102011 2413 {10714 107.79i 002 -0.38 -027 616  7.00 215 { BB+ BBB: 5.38 5.07
BTE 15 $ 750 6.315 04.02.2015 3624 : 9925 9975 i -0.04 010 _ 0.00 643  6.36 241 i BB+ BBB: 4.46 4.19
UemoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 4 mapra 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 96.92 96.91 -0.02 -0.03 -4.02 4.39 8.25 AAA Aaa
US30YT=RR 109.47 109.38 0.02 0.14 -1.97 4.74 14.76 AAA Aaa
EU2YT=RR 99.62 99.62 0.04 0.01 -0.16 247 1.75 AAA Aaa
EU10YT=RR 99.84 99.84 0.13 -0.28 -1.57 3.77 8.32 AAA Aaa
MEXGLB26=RR 156.94 156.94 0.12 -0.39 0.16 6.51 10.37 BBB Baa1
BRAZILC=RR 101.63 101.63 0.06 -0.37 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 111.69 111.88 0.06 -0.56 0.79 8.89 9.57 BB- B1
TRGLB30=RR 143.75 143.69 0.04 0.35 1.01 7.85 10.46 BB- B1
TRGLB10=RR 125.50 125.63 0.05 -0.05 0.85 6.00 4.13 BB- B1
ARGFRB=RR 32.13 32.13 0.39 0.00 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 30.75 30.75 -3.15 0.59 3.02 68.42 2.11 SD Caat
RUSGLB30=RR 104.94 105.00 -0.06 0.06 0.18 6.29 8.28 BBB- Baa3
RUSGLB10=RR 109.56 109.50 0.23 0.00 -0.11 4.82 2.69 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

3 map 05

EMBI+ 338 -3 334.92 0.10 0.15 1.63 12.33

EMBI+ RUSSIA 182 -1 386.47 0.10 -0.11 2.80 12.03

EMBI+ MEXICO 147 -3 309.06 0.00 0.02 1.38 6.32

EMBI+ TURKEY 240 -1 225.11 0.08 -0.25 1.82 10.26

EMBI+ BRAZIL 387 -3 446.33 0.12 0.27 0.57 17.32

EMBI+ VENGVUELA 414 -9 472.52 0.19 0.92 0.36 27.72

UemouHuku: J.P. Morgan Chase, REUTERS

© BAHK MOCKBDbI
AHanuTuyeckun otgen
7 (095) 105-8000, BH. 4233

OB30P AONTroBbIX PbIHKOB
WWW.MMBANK.RU

- |13




KOHTAKTHAA WUHOOPMALINA 4 mapra 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
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.
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