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WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 28.5497 0.0732 ) O®d3 45001 103.85 103.90 0.10 5.64
EUR/USD 1.2166 0.0031 ) Od3 46001 107.70 107.95 0.05 6.65
MIBOR, % 5.05 2.74 [ )] O3 46014 103.80 103.95 -0.20 7.98
OCTATKM HA KIC B LIB, 2135 -36.6 v Mlop39-06 104.60 104.67 0.40 8.1
MNPA. PYB.

HE®Tb (URALS) 54.16 0.26 S Moc.o6n.58 104.20 104.23 0.13 8.50
30N10TO 438.5 0.7 ) KOMW 7B 06 98.65 99.90 0.00 10.28
EMBI+ 344.54 0.25 ) HwmxropO6n2 101.11 101.19 0.14 10.00
EMBI+ CMPEQ 313 4 L) FA3MNPOM A4 102.15 102.25 -0.06 7.74
EMBI+RUSSIA 408.25 0.33 ) HIK UTEPA 102.00 102.10 0.00 9.17
EMBI+RUSSIA CMNPEA 167 6 S TYM 0206n. 100.95 102.00 0.00 8.99
MICEX RCBI 102.92 -0.07% [ Hoptrasdun 101.98 102.10 -0.13 10.85
MICEX OBbEMbI, MIIH. PYE.  BUPXA PNC  PEMO POCCUS 30 11031 110,50 0.40 5.74
KOPMOPATUBHbIE 434.23 1973.42 1660.52 UST 10 100.66 100.72 0.53 4.04
MYHULINMNANBHBIE 304.42 212917 FA3MPOM 13 12027 120.77 0.00 6.26
FOCYAAPCTBEHHBIE 560.04 1195.49 BAHK MOCKBbI 09 103.62 10452 0.15 7.00

M COBLITUA HA PLIHKE

PYBJIEBbIE OBJIMTALIMUA

» BUYEPA. HecmoTps Ha HeraTuMBHylO OMHAMWKY BHYTPEHHEro Ba/IlOTHOIO pblHKa, rhe
KypC pyb/is NpOLOSIKWMI CHUXKATbCS, KOTUPOBKM Ha pbiHKE pybnesbix obnivrauuii Ha
BUepalHUX TOoprax AEMOHCTpUpOBaIU NO3UTUBHYIO AOUHaMHUKY. CMTyaLLMﬂ Ha
OEHEXXHOM pbIHKE, KaK Mbl WM Npeanonarany paHee, Hadana cTabuiM3WMpOBaTbCs, UTO
CcnocobCTBOBaNIO  POCTY  KOTMPOBOK  pybnesbix obsnvrauui. Tak cTaBkM  Ha
ofHoaHeBHble KpeauTbl Ha MBK cHusunucb, M B cpefiHEM HaxXOOW/IMCb Ha ypoOBHe 2-
4%.

Mo uToram TOProe KOTUPOBKWM Hauwbonee aKTUBHO TOPrOBAaBLUMXCS OOMWrauqii B
CeKTope HerocyaapcTBeHHoro ponra B cpegHem Bblpocan Ha 0,5%. Cpeau
KOPMNopaTHBHbIX 0baWrauMii TOProgas akKTMBHOCTb NPOLOKMAA KOHLEHTPUPOBATbCA B
JJIMHHBIX BbINyCKax obnurauui 3MMTEHTOB NepBoro M BTOoporo awenoHa (PXKO 03
(+0,45%), PXL 02 (+0,0%), ®CK E3C (+0,48%), KOTUPOBKH KOTOPbIX NO UTOram
TOProB BbIPOC/IH.

Cpeon cybdenepanbHbiX W MyHWUMNANbHbIX  OBAMrauMi OCHOBHas TOProsas
aKTUBHOCTb cocpeaoTounnach B obauraumax Mockebl u Mockosckoi obnacti (Mocksa
40 (-0,05%), Mockea 39 (+0,4%), Mockosckaa o6n. 05 (+0,13%). Takxe
[0OCTaTOYHO aKTMBHO TOProBasMcb obnuraumn Apocnaeckoi obnact BTOPOU Cepu,
KOTUPOBKM KOTOPOM No uToram Toproe Bbipocau Ha 0,47 %.

B cekTope rocynapcTBeHHbIX pybneBbix OO/Mrauuii Toprosasi akTMBHOCTb HEMHOro
Bbipocna. Mo utoram Topros OGupykeBble 0BOPOTbI cekTopa cocTaBunud 560 mnH.
pybnei, 60 npoueHTOB KOTOPbIX MpUlOCL Ha TpeTui Bbinyck OBP, koTupoBkw
KoToporo K Bedepy cHuaunucb Ha 1,9%. OctanbHble Hanbonee NMKBUAHbIE OBAUraLMK
no uToram TOpros B cpeaHemM nogeweseny Ha 0,9%.

» CEFOAHA Ha pbiHke KopnopaTWeHbIX OBAUrauuii nNporaeT pasMelleHUe NepBoro
BbINyCKa NATHNETHUX obnuraumin YensbuHckoro TpybonpoKkaTHOro 3aBoga Ha cymmy 3
mnpa. pybnei. Mbl nonaraem, uto gaHHoe pasmelieHue ByneT BCTpedeHo ¢ 6OMbLKMM
MHTEPECOM CO CTOPOHbI MHBECTOPOB, YTO OOECNEUMT XOpoLMe pesy/bTaTbl ayKuMOHa.
Ha koHKypce vHBECTOpaM NpPeAcCTOMT ONpefenuTb CTaBKy KynoHa Ha rnepsble TpU roga
obpauerus. Mo Hawel oueHKe cnpaBen/iMBbii YPOBEHb LOXOLHOCTM HOBOMO BbiMyCKa
coctasnser 9,8 — 10% roposbix. OpHako Mbl coBeTyeM WHBecTopam Tpebosatb
NPEMUIO 3a NEPBUYHOE pa3MelLeHUe, C YUETOM KOTOPOW AOXOAHOCTb Ha ayKuuoHe
moxkeT coctaeutb 9,9 — 10,25% rofoBbix, 4TO COOTBETCTBYEeT CTaBKe KynoHa Ha
yposHe 9,67 — 10,0% rogosbix.
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CrP3 POCCUM-30 n UST-10, 6.1, EBPOOBJIMTALUN

| » US-TREASURIES. Buepa Ha pblHKe Ka3Ha4eHCKMX OOA3aTENIbCTB KOTUPOBKM
npogemMoHcTpupoBanu poct. [loBogoM ans Bo3o6HOBNEHWS Oblubel AMHAMMWKKM CTan
oyepefHOM CKayeKk LeH Ha HedTb, UTO Ha (POHE OTCYTCTBUSA BaXKHOM CTATUCTUKM,
CTa/io OCHOBHbIM pgpavBepom pAns pocta. [doxopHoctn 10-neTHux us-treasuries
CcHU3MAMcb Ha 6 6.n. go 4,04% roposbix.
» EMERGING MARKETS. Mo wurtoram Ttoproe uHgekc EMBI+ Bbipoc Ha 0,25%,
Cnpaf MHOEeKCa paclupuics Ha 3 nyHkTa v coctaeun 313 6.n.
» POCCUNUCKUE EBPOOBJIUTALMU. Mo wutoram Topros uHpekc EMBI+Poccus
ebipoc Ha 0,33%, cnpag uvHAeKkca pacwupuaca Ha 3 nyHKTa OO yposHs 166 6.n.
KoTuposku eepoobnuraumin «Poccua 30» cerogHs ¢ yTpa HaxofsTcs Ha YpPOBHe
gek04  sHB-05 pea-05 Map-05 anp-05 Maik05 uion-05 110,31/110,5 npoueHta HomuHana. Cnpag espoobnuvraumii K AECATUNETHUM US-
treasuries coctasnset 170 6.n.

8.65 AOXOAHOCTb MOCKBbI - 29

8.50
8.35

M VTOrV PASMELLEHWIA

» TJ KOMEUKA. CraBka nepsoro kynoHa obauraumit OOO «Toprosbii Aom
«Koneiika» no utoram aykuuoHa 6Obina yctraHoBneHa Ha ypoeHe 9,75% rofosbix, uTo
COOTBETCTBYET AOXOAHOCTH K nonytoparogosoi odepte - 10,11%.

» WXMALL. Craska nepeoro kynoHa obnuraunit OAO «KoHuepH «Uxmaw» BTopoi
cepuun no utoram KoHkypca coctasuna 13,55% roposbix.
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KOPMOPATMBHbIV CETMEHT
JIVOEPbI OBOPOTOB
O60poThl, MIH. pyb. N3meHeHne
(Bupxa + PIC) CTOUMOCTH, %
P>X0-0306n 537.60 0.45 [\
OCK ESC-01 194.27 0.48 [\
PXX[-0206n 154.85 0.00 ]
TMK-02 o6n 135.09 -0.05 [
PXX[-0106n 94.28 0.00 ]
BB MM 106 92.13 0.00 [
MKLLB-01 71.06 3.80 ]
Mera®oH206 70.80 2.05 "
N3®-Coto3-1 65.40 0.25 [\
CnasWuB 01 57.99 0.00 [\

NNOEPBLI POCTAMAOEHNA

PocT, % Mapexve, %

3.80 MKLLIB-01

1.10 LlentpTen-4

1.00 NHkom®uHO1

0.48 ®CK ESC-01
Kpucran®d-1 -0.85
OCT-106 -0.81
BTB - 306. -0.80
Onewmta c.A -0.70
PycCraHnp-3 -0.50
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o wornorsmuamuieroosnraun | I HOBOCTY GMUTEHTOB [JONTOBOTO PhIHKA
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» [MATEPOYKA. Komnanus coobwmna o HamepeHuu npuobpecty 18 maraswHos B
CankT-lNeTepbypre cymMmapHOW TOpProeBoM niouwanbio 7,2 Tbhic. KB. M. y TOProBoW ceTw
Konelika, 3annatus 3a Hux B cymme $60,8 mnaH. HanomHum, uto Ha koxey 2004 roga
y Matepoukun 6bino 235 cobCTBEHHbIX MarasuvHoB, M3 KoTopbix 111 Haxogunocb B
Cankr-Metepbypre. Mo paHHbiM ATEPOUKM, C YyUETOM AaHHOrO NpHOBpeTeHUs, ceTb
komnanun B CankT-lNetepbypre ysennuutcs no 140 marasuHos.

PaHee komnanus coobliana o HaMepeHWW MOTPaTUTb LEHbIM, MPUBJIEYEHHDBIE B XO4E
IPO (okono $600 mnH.) Ha Bbikyn chpaHwu3 B pervoHax. HepasHo [MsaTtepouka yxke
! BbIKynWia paHuyanauHrosyto cetb u3 19 marasuHoe 3a $11 mnn. B Exkatepunbypre.

nek-04  HB-05 heB-05 map-05 anp-05 Mmait-05 wioH-05 Crout 3aMeTUTb, 4TO nﬂTequKa Kynusia Mara3uHbl Yy I'IHTepCKOﬁ CeTH KoneﬁKa,
—Tasnpom 13 ——Asnpoca 08 KOTOopasi He WMeeT OTHoleHUs K MocKoeckon Koneike. PaHee [lstepouka Bena
EMBI+POCCHUS, CP3. neperoBopbl C MOCKOBCKOW ceTbto Konelka o nokynke 75 marasvHoB B CTOJSiMUE 3a

240 $400-500 mnH., oaHAaKO CTOpOHaM He yAanocb AOrOBOPUTHCS.

» ®CK E3C. 28 wuiona OAO «DCK EIC» nnaHupyeT HauaTb pasMelleHue
obnvraumii 2 cepuu obwmm obbvemom 7 mMaph. pybnen.

230
220
210
200

180
170

M KPEOWTHBIE PEATUHI

» POCBAHK. Fitch Ratings noarteepauno ponrocpouHbii («B») M KpaTKoCpouHbii
(«B») pentuHrn AKB «POCBAHK». lNporHo3 MaMeHeHUs [ONroCpOYHOro perWThHra —
«CTabusibHbIN».
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425 CNP3 MOCKBbI 29 K POCCUU 10, 6.n.
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AOJITOBbIE PbIHKK 22 nioHa 2005 r.

M PEKOMEHOALN

MHBecTopam Mbl pekomMeHAyeM 0bpaTuTb BHUMaHWe Ha 0B/uraLuMu BTOPOro- TPETbErO LIEOHOB,
JOXO[HOCTU  KOTOPbIX  COXPAHSIOTCA  Ha  OTHOCUTENIbHO  MNpPUBJ/IEKATENIbHbIX  YPOBHSX.
CoxpaHsilowiasics HeraTMBHasi OMHAMMKa Ha BaJIlOTHOM pPbIHKE, a TaKXKe CHWXKEHWe AEeHEXHOW
NUKBUOHOCTH B DAHKOBCKOM CEKTOPE YCWU/IMBaeT AaB/eHWE Ha KOTUPOBKW pybnesbix obsurauui.
B cBA3u C 3TMM, Mbl peKOMeHAYeM BOCMO/Ib30BATHCS CHUXKEHWEM KOTUPOBOK [ANS MOKYMKW
Haubosiee KauyecTBEeHHbIX OO/Mrauuii 3MUTEHTOB BTOPOrOo M TpeTbero awenoHos. Obauraumu
3MMUTEHTOB MEPBOrO 3LUENIOHA MO HalleMy MHEHWIO OCTalTCA JOCTaTodHO goporumu. B cnydae
COXpaHeHWUsl HEeraTMBHOW [OMHAMMKW Ba/lOTHOrO pblHKA KOTUPOBKM 3TMX obnurauqid B
Hanbosiblen cTeneHn OynyT NOABEPXKEHbI LAB/IEHWIO CO CTOPOHbI NpoAaBuoB. Ha 3tom doHe Mbl
peKoMeHAyeM NoKa BO3AepXKaTbCs OT MOKYNKW Haubonee KauecTBEHHbIX pybneBbix 0baUraumi.

OMUTEHTbI MOrALlEHUE LEHA HAOXOAHOCTb,% AIOPALNA

MoraweHnwve OdpepTa Mokynka MMpopaxa  Tekywas K norau. K ocbepTe [iop. ner. Mog. atop

KopnopamueHbie o6nuzayuu

CAHOC 02 10.11.2009  13.11.2007 101.90 102.00 9.51 - 9.22 2.18 1.99
Mezagpor 11.04.2007 - 101.00 101.20 9.18 8.81 - 1.68 1.54
Cubupbmenekom, 04 05.07.2007 - 105.80 106.90 11.70 8.94 - 1.77 1.63
OM3 04 26.02.2009 31.08.2006 104.00 104.60 13.62 - 10.28 1.10 1.00
TpaHcmawxonduHe, 01 01.12.2007 05.06.2006 103.80 103.84 13.49 - 9.80 0.92 0.84
YpaneazoH3agoo, 01 30.09.2008 03.10.2006 102.90 103.00 12.98 - 11.14 1.20 1.08
XatineH0 lond @uHatc, 0 02.04.2008 09.10.2006 100.60 100.70 11.93 - 12.04 1.20 1.07
I'T-T3OL SHepzo 03 18.04.2008 23.10.2006 100.55 100.60 11.97 - 11.85 1.26 1.12
Cantom-3Hepaus, 01 25.12.2007 27.12.2005 0.00 0.00 13.73 - 10.20 0.49 0.44
[N T-NHeecmmerme 02 23.03.2009 _ 29.09.2006 _103.35 _103.40 13.78 - 11.47 1.18 1.06

CybghedepanbHble U MyHUYUnNanbHble obnu2ayuu

Yepa, 04 03.06.2008 - 100.00 101.00 9.93 9.86 - 2.62 2.39
Skymusi, 03 17.06.2008 - 106.19 108.00 11.31 9.98 - 2.50 2.27
Mockosckasi 0611., 05 30.03.2010 - 104.20 104.23 9.60 8.50 - 2.56 2.36
Mockosckasi 0611., 04 21.04.2009 - 108.96 109.20 10.10 8.51 - 3.16 2.92
Huxezaopodckas 06n. 02 02.11.2008 - 101.11 101.19 10.37 10.00 - 2.34 213
Yysawus, 03 27.03.2009 - 107.00 107.35 11.49 10.19 - 3.07 2.79
Sipocnagckasi 061, 02 03.07.2007 - 107.35_107.75 12.82 9.28 - 1.78 1.63
Pocculickue egpoobaiuzayuu

Beimnenkom 11 22.10.2011 - 100.80 101.64 8.31 8.21 - 4.97 4.97
MTC 10 14.10.2010 - 103.25 104.10 8.11 7.59 - 4.36 4.36
Cesepcmarnb 14 19.04.2014 - 103.20 103.69 8.96 8.72 - 6.17 6.17
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2870 ACTIMAP T PYETIS .' KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

28.60
28.50 CErogH<
a0 29 wioH 05
28.30 OuepepHoe 3acesatne komuceun FOMC. PaccmoTpeHue Bonpoca 06 U3MEHEHNM YYETHOI CTaBKH.
28.20 30 nioH 05
28.10
28.00
27.90
27.80
a7 M KANEHOAPL MEPBUYHOIO PLIHKA
27.50
27.40 : [Jlata OMUTEHT, cepust Bbinycka O6bem, MH.  Cpok obpatLeHus
nek-04  sHB-05 hes-05 map-05 anp-05 mai-05 wuioH-05
CErogHa  4tns, 01 3000 5 net
WHLAEKC AOMNNAPA
90.0 24 wioH 05 Baronmaly, 01 300 3ropa
:22 28moH05  ABTOBAS3, 03 5000 5 net
670 280 05 AMK Apkana, 01 600 3rona
86.0 5 wnion 05 FOCKK, 01 600 3ropa
85.0 7 wion 05 a3npom, 06 5000 4 ropa
:'2 11 wion 05 Hosocunbupck 1000 4 ropa
82.0
81.0

M CTATUCTUKA CLUA

nek-04  auB-05 eB-05 map-05 anp-05 man-05 wioH-05

Mocn.  Oxwupgaemoe [pownoe — ®akTuyeckoe

EMBI+ CMP3A [Jata MokasaTenb
4145 nepuops  3HauyeHue  3HayeHue 3HayeHue
402.0 3 mioH 05 Vnpekc flenoson aktueHocTy (ISM Services) man.05 60.00 61.70 58.50
3895 10 nioH 05 Toprosbiit GanaHc (canbao, MpA. 4o ) anp.05 -58.00 -53.56 -56.96
s77.0 10moH 05  [lechnumT chenepanbHoro GiomkeTa, MAPA. A0 Mai1.05 47,50 62.46
3645 10 nioH 05 /IMnopTHble LeHb! man.05 -0.40% 0.80% -1.30%
zzzz 10 nioH 05 OKCnopTHbIE LieHbI man.05 0.20% 0.60% -0.10%
270 14 wion 05 WHbnsums B npomsiwuneHHom cektope (PPI) main.05 0.20% 0.60% -0.60%
3145 14 wioH 05 WHnsauws - Core PPl (oumLieHHas OT BIUSHWS LiEH Ha wain 05 -0.20% 0.30% 0.10%
302.0 ! ! ! NPOZI0BONLCTBIE U SHEPTETUKY)
Aek-04  aHe-05 des-05 map-05 anp-05 wmaii-05 wion-05 14 nioH 05 PosHuuHble npoaaxy (Retail sales), m-t-m Mai1.05 0.20% 1.50% -0.50%
HE®TB 14 wion 05 Retail sales, nckniouas asTomobunu, m-t-m main.05 - 1.40% -0.20%
58 w w w 15 nioH 05 WHdonsums - MHpexe noTpebutenbckux ueH (CPI) man.05 0.00% 0.50% -0.10%
Zz ] 15 ok 05 I‘:';g;’:;ﬁg:;g}f;fefgl?a SneproriocvTenvi wain05  020%  0.00% 0.10%
49 15 nion 05 Real Earnings mai.05 - 0.20% 0.30%
:: : i 15 wioH 05 Cuet pBuxenus kanutana (Capital Net Flow), mnpa. anp.05 45.70 4060 4750
| | aonn.
‘3‘3 i i CErOfHs
34 i i i 23 nioH 05 Cratuctuka npoaax Hosbix Aomos (New Home sales) mai.05 -9.00% 4.50%
3;1le|<-04 HB-05  pes-05 map-05 anp-05 Mait-05 uioH-05 29 mioH 05 OuHanbHas ouerka BB (GDP-final) 1 kB.05 3.50%
BRENT URALS 29 mioH 05 MpuBbinu Kopriopawmii (revised) 1k8.05 1.00%
30M10TO 30 nion 05 WHpekc notpebutensckix pacxonos (PCE) 1 k.05 2.10%
1 vion 05 WHpekc [lenosoit aktueHocTH (ISM manufacturing) noH.05 51.40

nek-04  aHB-05 es-05 map-05 anp-05 Mmait-05 wuioH-05
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bIHOK PYBJIEBbIX OBJIN

22 nioHa 200

Kpueasi doxo0Hocmu cybghedepanbHbiX U MyHUYuUnanbHbIx o6nuzayul
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 22 nioHa 2005 r.

OMUTEHTbI OBBLEMbI MOrALLUEHUNE/ BbIKYIT LEHA UW3MEHEHUE,% [QOXOAOHOCTb,%  [AIOPALUS

Obbewm, HHen oo

Maio‘;?/g rc: Ky:/fH’ Morawenve OdbepTa nora:.leHM Moxynka I'Ipoanam OeHb  Hedena  mecsy HKO TeK:‘/u.La norﬁuj. od);(pTe ‘3123' Mog. atop

Umoau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusamu

ObP 5.0 - - 15.12.2005 15.07.2005 177 0.00 99.74: 0.02 0.07 0.33 - - 0.54 4.08 0.07 0.06
OBP 02 56.4 - - 23.06.2009 15.09.2005 1463 { 99.00 99.35{ 0.00 0.00 0.24 - - 025 436 0.24 0.23
OBP 03 343.3 - - 22.09.2009 15.12.2005 1554 : 97.84 98.07 } 0.00 0.00 0.00 - - 0.46 4.09 0.48 0.47
O®3 25057 151 17998} 7.40 20.01.2010 - 1674 :100.15 100.25{ 0.04 -0.15 0.10 { 11.15 7.38 7.53 - 3.89 3.62
O3 25058 38.8 24000: 6.30 30.04.2008 - 1044 : 98.35 98.39: -0.16 -0.04 0.10 ; 828 642 7.18 - 2.62 2.44
O®3 26198 0.0 42117 : 6.00 02.11.2012 - 2691 0.00 90.40: 0.00 1.01 -059:37.64 6.64 7.76 - 5.87 5.44
o3 27018 8.6 14000 § 12.00 14.09.2005 - 85 101.65 101.71: 0.00 -0.43 -0.79: 197 1180 4.61 - 0.23 0.22
Oo®3 27019 0.0 8800 :12.00 18.07.2007 - 757 :107.65 108.40: 0.00 0.00 -0.20:50.30 11.14 6.13 - 1.84 1.74
03 27020 0.0 8800 { 12.00 08.08.2007 - 778 :107.90 109.00i 0.00 0.00 -0.08 { 43.40 11.11 6.17 - 1.90 1.79
O®3 27022 5.1 21296 8.00 15.02.2006 - 239 :101.82 102.30f -0.48 -0.12 0.00 i 745 786 527 - 0.64 0.61
03 27023 0.0 20292 7.50 20.07.2005 - 29 100.19 100.40: 0.00 0.00 -0.40: 1274 7.46 0.74 - 0.08 0.08
O®3 27024 0.0 15001 7.50 19.04.2006 - 302 0.00 0.00 { 0.00 0.00 0.24 1274 730 3.80 - 0.80 0.77
03 27025 2.0 25806 7.50 13.06.2007 - 722 :101.30 101.50; -0.15 -0.09 -0.10: 123 7.40 6.33 - 1.86 1.75
O®3 27026 13.0 16000: 8.00 11.03.2009 - 1359 { 99.84 100.49: 0.04 020 005 : 132 801 7.28 - 3.28 3.06
O3 45001 1.5 28356 { 10.00 15.11.2006 - 512 :103.85 103.90: 0.10 0.10 048 : 6.99 9.62 5.64 - 0.87 0.82
O®3 45002 0.0 5520 :10.00 02.08.2006 - 407 0.00 103.15; 0.00 0.00 -1.05: 2285 9.71 5.10 - 0.59 0.56
O3 46001 8.3 60000 { 10.00 10.09.2008 - 1177 :107.70 107.95: 0.05 -0.13 -051: 1.64 926 ©6.65 - 2.23 2.09
O®3 46002 0.0 62000 § 11.00 08.08.2012 - 2605 :106.80 107.26: 0.00 0.17 -0.37 { 37.67 10.26 7.63 - 4.82 4.48
O3 46003 0.0 37298 { 10.00 14.07.2010 - 1849 {110.00 110.40: 0.00 -0.14 0.09 { 41.92 9.06 7.42 - 3.68 3.42
O®3 46014 229 53827 {10.00 29.08.2018 - 4817 $103.80 103.95( -0.19 -0.10 -0.38{ 26.58 9.63 7.98 - 5.88 5.44
O3 46017 19.4 17031: 9.50 03.08.2016 - 4061 : 96.92 97.10: -0.30 0.07 -0.46: 885 980 837 - 7.01 6.47
O®3 46018 19.2  17940: 9.50 24.11.2021 - 6000 : 96.00 96.06 : -0.04 -0.26 0.04 : 156 9.89 8.76 - 8.44 7.76
Bcezo 539.4 512642
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 22 nioHa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALLUEHUE/ BbIKYTI LIEHA U3MEHEHUE, % AdOXOA4HOCTb,% ARPALUNA
Obbem, HHen oo

M?_Iioz% m,ﬁl Ky;?H’ Morawexue OdbepTa nora:JeHm Mokynka I'Ipoaua»( OeHb Hepena wMecsy  HKO TeK;/u.La no;m. o dn':pTe iﬁ:' Mog. awop
moeu mop2oe MyHuuunasjbHbIMU oGnueauwmu
KpacHosipck, 01 1.00 1000 §11.00 21.07.2005 - 30 100.38 100.47: -0.01 -0.29 -0.47 i 18.68 10.96 6.00 - 0.08 0.08
KpacHosipck, 02 2.87 630 (12.50 27.10.2006 - 493 £106.02 106.25: -0.13 -0.19 0.00 { 18.84 11.79 7.99 - 1.25 1.15
Hoeocubupck, 02 28.93 1500 :13.00 07.12.2006 - 534 :104.15 104.20: -0.04 -0.26 0.00 : 499 1248 9.58 - 1.36 1.24
Tomck, 01 0.21 300 :13.00 22.11.2007 - 884 :103.51 103.70: 0.10 -0.14 -049: 9.26 1254 9.76 - 1.25 1.14
Yepa, 03 0.00 400 :10.03 18.07.2006 - 392 :100.90 102.00: 0.00 -1.11 -0.15: 4231 9.93 9.27 - 1.00 0.92
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1078 :100.00 101.00: 0.00 0.15 0.26 : 3.85 9.93 9.86 - 2.62 2.39
Ymozau mopzaoe cybghedepasibHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 814 98.90 9945: 0.00 0.00 0.70 {21.09 8.05 8.35 - 2.05 1.89
Benzopodckasi 06n., 04 0.00 320 :14.50 29.04.2008 - 1043 :{109.25 110.75: 1.37 -041 1.29 { 21.05 13.09 9.83 - 242 2.21
Benzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 182 £106.85 107.35: 0.00 0.00 -0.23: 0.52 17.67 3.70 - 0.49 0.47
Boneoepadckasi 0611. 0.00 400 (11.99 14.05.2006 - 327 0.00 104.00{ 0.00 0.00 370 1.35 1156 7.71 - 0.86 0.80
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1451 :104.55 105.40: 0.00 -0.38 -0.86: 1.78 12.36 10.13 - 2.59 2.35
BopoHexckasi 06n. 01 20.33 600 :13.00 15.12.2007 - 907 :107.10 107.40: 0.09 0.28 066 : 2.14 1212 10.01 - 217 1.97
Upkymckas obn., 01 13.10 700 :11.00 22.07.2007 - 761 :102.30 102.50: 0.12 -0.12 -0.06 ; 46.11 10.74 8.42 - 1.03 0.95
Upkymckas 06n., 02 1.02 750 :11.00 07.09.2006 - 443 :101.93 102.10: -0.18 -0.12 -0.51: 422 10.79 7.94 - 0.78 0.72
Kanyxckas o6bn., 01 0.00 300 :11.46 24.12.2007 - 916 0.00 0.00 { 0.00 0.00 0.08 {56.20 11.35 9.72 - 2.15 1.96
Komu, 05 0.00 500 :15.00 24.12.2007 - 916 0.00 0.00 { 0.00 062 -0.31:36.58 13.27 8.32 - 2.11 1.95
Komu, 06 0.22 700 :14.50 14.10.2010 - 1941 £111.00 111.75{ 0.00 -0.44 0.04 { 27.01 12.95 10.00 - 3.94 3.58
Komu, 07 0.00 1000 :12.00 22.11.2013 - 3076 {98.65 99.90: 0.00 1.02 0.17 { 953 1217 10.28 - 5.46 4.95
Kocmpomckas o6n., 03 0.00 300 :15.00 23.06.2005 - 2 0.00 0.00 : 0.00 0.00 -1.02: 36.99 14.95 - - 0.01 0.01
KpacHosipckuti kpad, 01 2.03 1500 :10.30 08.12.2005 - 170 :101.42 101.53: -0.05 -0.22 -0.10: 395 10.15 7.29 - 0.46 0.43
KpacHosipckuli kpad, 02 0.32 1500 :10.95 26.10.2006 - 492 :104.00 104.20( -0.11 -0.10 -0.01{ 18.00 10.53 8.02 - 1.25 1.16
KpacHodapckuli kpad, 01 2.24 605 :10.50 15.05.2007 - 693 :102.60 102.80: 0.05 0.02 0.35 : 10.07 10.22 8.81 - 1.76 1.62
JleHuHepadckas 06r1., 02 0.00 800 :14.01 08.12.2010 - 1996 :116.52 118.27: 0.00 085 1.84 i 192 11.97 10.16 - 4.11 3.73
Mockosckasi 0611., 05 78.29 12000 : 10.00 30.03.2010 - 1743 :104.20 104.23: 0.12 0.05 -0.39:{21.10 9.60 8.50 - 2.56 2.36
Mockosckas o6n., 04 0.93 9600 :11.00 21.04.2009 - 1400 {108.96 109.20: -0.04 0.02 -0.44: 16.88 10.10 8.51 - 3.16 2.92
Huxeeopodckas 06n. 01 0.08 1000 :11.80 01.11.2006 - 498 £104.10 104.20: 0.04 0.14 -0.14: 1552 11.32 8.78 - 1.26 1.16
Huxezaopodckas 0bn. 02 7.1 2500 :10.49 02.11.2008 - 1230 {101.11 101.19i 0.14 0.10 -0.35{ 19.83 10.37 10.00 - 2.34 2.13
Hoeocubupckas 0611. 5.24 1500 :13.50 27.07.2006 - 401 :104.30 104.38: -0.02 -0.14 0.12 : 18.12 1293 9.58 - 1.02 0.93
Hosocubupckas obn. 02 10.94 2000 :13.30 29.11.2007 - 891 :106.98 107.09: 0.07 0.05 0.81 i 6.92 1243 10.42 - 2.12 1.92
Camapckasi 06r1., 01 1.04 2370 :12.00 04.07.2006 - 378 :104.45 104.70: 0.05 -0.10 -0.93: 2532 1149 7.70 - 0.97 0.90
Teepckas 06n., 02 9.94 1000 :16.90 23.11.2006 - 520 :111.00 111.33: -0.13 -0.31 0.12 { 12.04 15.23 8.89 - 1.29 1.18
Tomckasi 06n., 01 0.00 400 :(12.00 19.11.2005 - 151 0.00 0.00 { 0.00 0.00 -0.44:10.85 11.74 6.47 - 0.41 0.39
Tomckas o6n., 02 0.00 500 :12.00 27.07.2006 - 401 £100.11 0.00 { 0.00 0.00 0.28 :47.67 11.71 9.30 - 1.02 0.93
Tomckasi 06n., 03 0.82 600 :12.00 13.10.2007 - 844 1103.50 103.80: 0.10 0.00 0.68 i 22.68 11.57 9.12 - 2.06 1.89
Xabaposckuli kpati, 01 1.01 300 :13.09 27.08.2005 - 67 101.12 101.45: 0.02 -0.13 -0.78%i 897 1294 6.53 - 0.18 0.17
Xabaposckull kpad, 02 2.06 700 :12.00 05.10.2006 - 471 :102.90 103.20: -0.10 -0.22 0.01 : 25.32 11.66 8.69 - 1.19 1.10
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 170 0.00 0.00 : 0.00 0.00 0.00: 411 1441 5093 - 0.47 0.44
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1071 0.00 0.00 : 0.00 0.00 -050: 7.89 10.81 7.88 - 2.56 2.38
YHyeawus, 01 1.01 285 :12.00 12.08.2005 - 52 100.80 101.05: 0.23 -0.22 -0.83: 13.15 11.88 4.87 - 0.14 0.14
Yyeawus, 02 0.00 500 : 9.50 13.04.2007 - 661 99.95 101.50:{ 0.00 141 080 { 17.96 941 9.19 - 1.66 1.52
YHyeawus, 03 7.51 750 :12.33 27.03.2009 - 1375 {107.00 107.35: 0.02 0.09 0.67 {28.71 11.49 10.19 - 3.07 2.79
SAxkymus, 03 0.02 800 :12.00 17.06.2008 - 1092 {106.19 108.00: -0.25 0.00 -0.47 {29.92 11.31 9.98 - 2.50 2.27
SAkymusi, 04 2.10 1000 :14.00 16.03.2006 - 268 :104.70 105.10: -0.10 -0.12 -090: 192 13.36 7.08 - 0.71 0.66
SAxkymusi, 05 0.58 2000 :10.00 21.04.2007 - 669 :100.40 101.00: 0.15 0.70 -0.53: 16.71 9.90 8.60 - 1.68 1.55
SAHAO, 01 0.01 1800 : 11.00 03.08.2008 - 1139 {105.00 106.00: 0.14 -0.33 0.32 { 40.99 1045 8.59 - 2.65 2.44
Spocnasckasi 06n., 02 0.03 1000 : 13.78 03.07.2007 - 742 :107.35 107.75: 044 047 -0.92: 29.07 12.82 9.28 - 1.78 1.63
Spocnasckas o0bn., 03 0.00 1000 :12.50 17.11.2006 - 514 :103.65 103.70: 0.00 -0.19 0.05 { 11.64 12.07 8.86 - 1.06 0.97
Mockea 24 0.00 3000 {15.00 02.09.2005 - 73 0.00 0.00 { 0.00 0.00 -1.05: 7.81 1452 -1.44 - 0.20 0.20
Mockea 35 0.00 3900 {10.00 18.06.2006 - 362 :104.00 104.11: 0.00 0.00 -043: 1288 9.61 -1.04 - 0.36 0.37
Mockea 28 0.00 3000 :15.00 25.12.2005 - 187 0.00 0.00 : 0.00 -1.21 -0.65: 36.16 14.08 222 - 0.49 0.48
Mockea 32 0.10 4000 : 10.00 25.05.2006 - 338 :103.72 103.80: -0.09 -0.28 -054: 740 9.64 597 - 0.89 0.84
Mockea 37 0.00 3900 : 10.00 23.09.2006 - 459 0.00 0.00 : 0.00 0.05 -0.36:2466 954 6.10 - 1.17 1.10
Mockea 27 1.51 4000 : 15.00 20.12.2006 - 547 :112.80 113.02: -0.18 0.00 -0.19: 041 1330 6.14 - 1.38 1.30
Mockea 42 0.00 3000 {10.00 13.08.2007 - 783 :106.75 0.00 { 0.00 0.00 0.14 { 10.68 9.34 6.59 - 1.95 1.83
Mockea 31 0.00 5000 {10.00 20.05.2007 - 698 :106.20 106.30: 0.00 -0.09 0.05 { 12.05 9.43 7.09 - 1.92 1.80
Mocksa 40 7.60 4000 :10.00 26.10.2007 - 857 1107.00 107.03: -0.02 -0.19 -0.23 i 2466 9.34 6.78 - 2.01 1.88
Mockea 29 26.90 5000 :10.00 05.06.2008 - 1080 {107.75 107.80: 0.08 -0.28 -0.33:i 438 928 7.16 - 2.64 2.46
Mocksa 36 1.08 4000 :10.00 16.12.2008 - 1274 $108.10 108.45: 0.23 -0.09 -1.01{ 137 924 7.41 - 3.05 2.84
Mockea 41 0.00 5000 :10.06 30.07.2010 - 1865 :106.32 107.80: 0.00 0.00 -0.47:38.85 944 7.89 - 4.02 3.73
Mockea 38 0.00 5000 :10.00 26.12.2010 - 2014 0.00 0.00 : 0.00 045 -1.31:4849 897 7.56 - 4.26 3.96
Mockea 39 37.40 5000 :10.00 21.07.2014 - 3317 :104.60 104.67: 0.38 -0.33 -0.97 : 41.37 956 8.11 - 6.12 5.66
Bcezo 242.70 125080

YicmoyHuku: REUTERS, pacyemsi barka Mocksbi
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 22 nioHa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYT1 LIEHA U3MEHEHUE,% AdOXOA4HOCTb,% ARPALUNA
O6bem, DOHen
“216'_‘0[:56' M]'.::;r Ky(I;OH’ Morawexune OdbepTa no:aerjg:w Mokynka I'Ipoaqa»( OeHb  Hedena  Mecsy HKO TeK;/u.ta no:;.u o cp:p're '?_I:f' Mog. awop
X - o ﬂ . .

Umoau mopzaoe KopnopamueHbIMU ob6u2ayussMu
Hegpmb u 2a3

TA3TIPOM A2 0.00 5000 :15.21 03.11.2005 - 135 1103.51 10367 0.00 024 -128: 1875 1462 415 - | 037 036
A3M1POM A3 11.56 10000} 8.11 18.01.2007 - 576 1101.90 10210} -0.10 -020 0.10 { 3200 7.96 6.93 - 147 137
rA3ITPOM A4 0.01 5000 i 822 10.02.2010 - 1695 102.15 102.25i -0.06 037 0.00 i 2815 803 7.74 - i 386 3.58
A3IPOM A5 0.01 5000 : 7.58 09.10.2007 - 840 :101.16 101.50: -0.53 -0.14 -0.12 1454 751 726 - : 213 198
HIK UTEPA 7.34 2000 {1350 07.12.2007 07.12.2005 899 {101.93 102.10{ 0.00 -0.05 -0.18i 518 1324 - 896 046 043
Jlykolin 02 0.20 6000 i 7.15 17.11.2009 20.11.2007 1610 i 0.00 100.10; -0.10 -0.05 0.00 ; 548 716 - 732 225 210
HOBATOK, 01 507 1000 i 9.40 30.11.2006 - 527 1101.30 101.55i -0.25 -0.05 040 } 489 928 860 - 138 127
Hopmaas, 01 562 2100 :16.00 09.11.2005 - 141 :101.98 10210} -0.13 117 12.40: 17.97 1569 1050 - i 039 0.35
TamHegms 03 0.00 1500 {12.00 01.07.2006 - 375 1104.05 105.50i 0.00 0.00 -0.44 }56.88 1143 699 - i 095 0.89
THK, 05 0.04 3000 :15.00 28.11.2006 - 525 :110.50 112.70; -0.01 _0.00 -0.62 : 945 1327 552 - 134 127
Xumusi u Hegpmexumusi

AMTEITXR, 07 050 1200 (1250 15.11.2007 22.11.2005 877 :100.85 101.05; -0.25 -0.15 0.18 { 11.30 1239 - 1019 042 038
AkpoH, 01 0.00 600 {13.45 01.11.2005 - 133 1101.01 102.00i 0.00 000 -0.34: 1806 1320 842 - | 036 0.33
Avmenwutinpom, 01 0.00 600 {19.00 23.12.2005 - 185 { 0.00 000 i 0.00 -0.58 -1.41:93.18 1818 992 - | 047 042
Kyii6biwesasom, 01 0.00 600 i 9.00 15.06.2006 15.12.2005 359 i100.25 100.50 0.00 002 -040i 123 895 -  7.95: 048 044
HUKOCXUM, 01 538 750 :15.00 14.12.2006 - 541 9876 98.85:-0.24 030 -0.30: 205 1519 1591 - 138 1.19
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 802 i 0.00 0.0  0.00 000 000i 521 945 - 684 : 020 0.8
HKHX, 04 3.06 1500 : 9.99 26.03.2012 02.04.2009 2470 :102.10 102.20{ 0.10 -0.34 000 ; 21.35 978 - 951 319 291
Hagpuc Kocmemurkc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 670 :100.65 101.00: 0.00 -0.30 -0.96: 19.73 1188 - 875 : 033  0.31
CAHOC 01 0.00 300 {14.00 13.02.2006 - 237 110350 103.90 0.00 0.00 -0.19i49.10 1341 703 - | 062 058
CAHOC 02 2.04 3000 : 9.70 10.11.2009 13.11.2007 1603 :101.90 102.00 0.15 0.00 025 : 930 951 - 922 : 218  1.99
JrieKmpoaHep2emuka

AnmatiaHepzo, 07 261 600 {18.00 05.08.2005 - 45 1100.60 100.70 0.10 -0.05 -1.03:23.18 1787 1196 - [ 012 0.1
Bawkuparepzo, 01 0.00 500 :20.00 11.09.2005 - 82 110250 103.20i 0.00 -0.69 -0.96 5534 1943 633 - : 022 021
Bawkupanepzo, 02 0.00 500 i10.69 22.02.2007 25.08.2005 611 i100.30 101.15 0.00 - - 13427 1059 - 491 018 017
TleraHepeo, 01 0.00 3000 10.25 19.04.2007 - 667 :93.90 99.89: 0.00 000 -0.05:17.13 1025 1050 - 169 153
PAO E3C 02 0.07 3000 :15.00 21.10.2005 - 122 $102.80 10292 0.07 034 -157:2507 1457 594 - : 033 0.32
Ceepdnosarepzo, 01 0.00 500 i11.50 01.03.2007 05.09.2005 618 {100.22 100.65 0.00 -0.15 -0.06 i 34.66 1144 - 883 021 0.9
Tamarepeo, 01 0.00 1500 : 9.65 13.03.2008 - 996 :101.05 101.25 000 0.05 1.00 ;2538 953 930 - : 241 220
@CK ESC, 01 515 5000 : 8.80 18.12.2007 - 910 :102.75 102.85: 047 -047 -029:4383 855 764 - i 220 205
Skymexksrepeo, 01 0.00 400 :16.00 31.08.2006 - 436 :104.00 0.00 i -0.47 057 029 {4822 1521 983 - 1.09 _ 1.00
Cesisb

BaliuHpopMcessb 09 0.00 150 [14.00 23.10.2005 - 124 f 0.00 10290 0.00 0.00 000 {2263 1370 720 - [ 034 032
Bornzamerekom 0.00 1000 15.00 21.02.2006 - 245 10430 104.50; 0.00 010 -1.23:11.92 1434 660 - i 065 0.61
Buimnesnikom 01 0.00 3000 : 9.90 16.05.2006 - 329 1102.00 102.48: 000 -0.15 000 : 949 966 7.09 - : 0.88 082
Hanscesias 01 0.00 1000 i 15.00 15.11.2006 16.11.2005 512 i 0.00 108.00{ 0.00 000 -047 i 13.97 13.99 818 - 131 1.21
MITC 04 0.00 1000 :10.00 22.04.2009 26.04.2006 1401 : 0.00 0.0 : 0.00 -0.63 -020:1507 980 - 763 : 082 076
Mezacpor @urac 01 0.01 1500 :11.50 07.06.2006 - 351 1103.10 103.75! -0.39 078 -126: 410 1112 791 - | 094 087
Meaagpor 0.01 1500 i 9.28 11.04.2007 - 659 :101.00 101.20{ 2.07 000 1.00 i 17.54 918 881 - 168  1.54
PTK-JI3UHT, 04 1.01 2250 i 9.69 08.04.2008 13.04.2006 39546 :100.75 100.93} 0.02 002 000 ; 1858 9.61 - 7.80 i 079  0.73
Cubupsmenekom 03 0.12 1530 {14.50 14.07.2006 - 388 :106.20 106.85: 028 -0.11 -0.50: 6277 1360 805 - : 097 0.90
Cubupbmesexom, 04 10.69 2000 :12.50 05.07.2007 - 744 110580 106.90: -0.14 -0.14 -0.35:56.85 1170 894 - 177 1.63
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 834 i101.81 10220 0.00 -0.03 -0.73{27.48 1295 - 662 028 027
CMAPTC, 01 275 275 $18.00 20.11.2005 - 152 $103.55 103.80: -0.24 -0.14 -0.20 : 1430 17.37 884 - : 042 0.39
CMAPTC, 02 0.00 500 :13.75 26.06.2007 26.06.2005 735 : 0.00 0.00 : 0.00 -020 -0.74 66.68 1375 - 1289: 0.01 0.1
CMAPTC, 03 0.00 1000 :15.10 29.09.2009 05.10.2005 1561 :102.75 104.00{ 0.00 0.05 0.10 ; 31.85 1455 - 205 : 029 028
Tammenexom, 03 410 600 i11.75 06.05.2007 - 684 :102.60 102.85i 010 0.64 094 : 11.91 1145 1060 - 169 153
YPCU 02 11.15 1000 :17.50 06.08.2005 - 46 110120 101.60; 0.05 -0.26 -1.54 2110 1727 656 - : 043 0.2
YPCU 03 2294 3000 14.25 18.07.2006 - 392 1106.33 106.79} 0.00 000 -0.74i60.12 1336 7.76 - | 098  0.91
YPCU 04 508 3000 i 9.99 01.11.2007 - 863 110225 102.75 005 -0.05 002 ; 1286 974 893 - i 214 197
Lienmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 451 $104.60 104.75: 0.00 005 -0.23:3214 1179 837 - 115  1.06
Llenmpmenexom 04 2273 5623 {13.80 21.08.2009 16.11.2006 1522 :110.35 110.90} 1.00 0.27 -0.14 : 47.26 1243 - 563 i 127 1.1
Llermpanbribili Tenezpah 0 0.00 500 :16.00 22.08.2006 - 427 § 0.00 11095} 0.00 -0.23 000 i 1227 1500 1027 - i 108 0.98
IOTK, 01 3.00 1500 {14.24 14.09.2006 - 450 i104.61 104.90: -0.29 -0.33 -0.67 i 37.45 1361 1040 - 114 1.03
IOTK, 02 9.73 1500 {12.00 07.02.2007 08.02.2006 596 :101.13 101.30i 0.00 -0.34 -0.15: 4340 1186 - 1021 061 055
OTK, 03 0.00 3500 {12.30 10.10.2009 13.04.2006 1572 {101.57 101.65: -0.11 -010 -020{2527 1212 - 10.33: 078 0.71
Jobbiearouwjasi NPoOMbIWIIEHHOCMb

AJTPOCA 19 780 3000 {16.00 23.10.2005 - 124 1103.00 103.38] -0.38 039 -0.72: 26.86 1553 6.79 - | 034 032
IMonumemann, 01 000 750 :17.50 21.03.2006 - 273 $106.00 106.09: 0.00 -0.01 -0.61:4363 1651 888 - : 071 065
CYaK, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 604 i101.00 101.35{ 0.00 -0.43 005 995 1085 - 907 | 064 058
XaiineHd Mond @urarc, 01§ 0.03 750 i12.00 02.04.2008 09.10.2006 1016 100.60 100.70: 0.00 0.00 0.00 i 24.99 1193 -  12.04: 120 107
Memannypaus

BbikcyHCKUT M3 07 0.00 1000 {15.00 31.08.2005 - 71 1101.01 10150 000 -0.96 -0.83 4562 1481 7.86 - [ 019  0.18
Eepaaxondure 01 0.00 1000 1250 05.12.2005 - 167 :102.60 103.10i 0.00 0.0 -0.67: 548 1220 6.83 - : 046 043
MHIPOM, 01 157 500 {1250 20.04.2007 21.04.2006 668 {100.60 100.70i 0.05 0.15 -0.05: 2055 1243 - 1201i 080 0.72
Mauprsecm, 01 501 500 {12.30 03.04.2007 - 651 1100.10 100.20i -0.20 0.10 -1.00i 2595 1229 1281 - | 159  1.41
Pycan ®ur 01 0.07 3000 (10.00 12.09.2005 - 83 1100.58 100.85: 023 -0.26 -0.54 : 2767 992 604 - : 023 021
Pycan ®ur 02 8.98 5000 i 8.00 20.05.2007 - 698 §99.70 99.75i -0.05 -0.14 -022} 701 802 830 - 1.80  1.66
C80600Hbili cokor, 02 0.00 600 13.55 22.11.2007 27.05.2006 884 {100.50 103.40 0.00 0.00 0.09 | 9.65 1318 - 1055; 0.90  0.81
CIr MEYET, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 884 i102.35 102.45! 0.00 0.00 -052i 7.61 1043 - 7.87 i 091 085
Cesepcmars 0.00 3000 i 9.75 28.06.2007 30.06.2005 737 i 0.00 000 : 0.00 -1.09 000 4621 976 - 1321} 002 002
70 MEYEN 01 251 3000 {11.75 12.06.2009 16.06.2006 1452 i103.20 103.35{ -0.05 -0.10 -087i 129 1139 - 847 i 096 088
TMK 4.05 2000 :10.30 20.10.2006 - 486 :101.25 101.40: -0.20 -0.05 025 : 17.50 10.17 943 - 126 115
TMK, 02 3.05 3000 :11.09 24.03.2009 30.03.2007 1372 :101.66 101.80: -0.05 -0.05 2552 1090 - 965 : 162 148
Tynauepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 894 i100.95 102.00{ 0.00 005 020 i 573 1079 - 878 045 0.41
4MK 01 0.00 1000 : 7.00 31.01.2006 - 224 :97.00 99.00: 0.00 000 -060:2685 706 870 - : 060 055
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 22 nioHa 2005 r.

SMUTEHTbI OB BbEMbI TMNOrALUEHUE/ BbIKYTI LEHA U3MEHEHUE, % HAOXO4HOCTb,% ARPALUNA
O6bem, [Hen no

“216'_‘0‘;3:3 M;;/[;q. Ky:z”' Morawexue OdbepTa nora:.leHm Moxkynka I'Ipo:lam [eHb  Hegdena  mecsy HKAO TeK;'LU’a norIZUJ. ocpspTe ?123 Mog. aop
MawuHocmpoeHue
Aesmosas, 02 14.08 3000 {10.78 13.08.2008 17.08.2005 1149 {100.35 100.47: -0.03 -0.15 -0.47 i 36.92 10.74 - 8.08 0.16 0.14
'T-T3OL 3Hepeo 02 0.00 1500  12.50 22.06.2006 - 366 0.00 000 { 0.00 -0.10 0.00 : 61.64 12.33 11.29 - 0.92 0.82
I'T-T3L 3Hepeo 03 7.08 1500 {12.04 18.04.2008 23.10.2006 1032 {100.55 100.60{ 0.10 -0.05 0.00 { 19.79 11.97 - 11.85¢ 1.26 1.12
WxAemo, 01 22.88 1200 {12.50 14.03.2007 14.09.2005 631 99.91 100.00: -0.08 0.00 -0.01: 33.22 1251 - 1244 0.23 0.21
UPKYT 02 0.00 1500 :16.00 02.11.2005 - 134 :103.15 103.32: 0.00 -0.24 -0.55: 21.04 1548 6.47 - 0.37 0.34
KAMA3-®uHaHc 1.02 1200 :12.30 11.11.2006 11.11.2005 508 101.00 101.35: -0.20 0.17 -0.34: 13.48 1213 - 8.49 0.39 0.36
JIOMO, 02 1.55 700 :15.35 11.07.2006 12.07.2005 385 99.99 100.10: 0.05 0.00 -0.54: 67.71 15.33 - 12.74 : 0.06 0.05
Murl-®unanc, 01 7.75 1000 : 16.00 03.06.2009 15.12.2005 1443 :101.50 101.55: -0.10 -0.29 -0.19 i 5.70 15.76 - 12.35: 0.48 0.43
OM3 04 0.01 900 {14.25 26.02.2009 31.08.2006 1346 :104.00 104.60: 0.34 0.10 -0.66 { 42.95 13.62 - 10.28: 1.10 1.00
Pycckue Aemobychbi 0.05 500 {14.00 22.05.2006 - 335 :102.20 102.30: -0.10 -0.34 0.03 { 11.51 13.70 11.70 - 0.89 0.79
Cantom-3Hepeus, 01 0.00 3000 {14.00 25.12.2007 27.12.2005 917 0.00 0.00 0.00 -0.01 -0.68:% 67.12 13.73 - 10.20¢ 0.49 0.44
CamypH NHeecm 0.00 500 :16.00 05.08.2006 - 410 :103.65 105.80: 0.00 0.00 0.04 : 6049 15.12 9.74 - 1.02 0.93
HI1O CATYPH, 01 4.38 1500 :11.50 23.03.2008 28.03.2006 39530 i 101.60 101.95: -0.10 -0.10 0.85 { 28.04 11.30 - 9.25 0.74 0.68
Cesepcmarnb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1675 :102.00 103.40: 0.10 -1.39 -0.50 i 44.69 11.02 - 10.02: 1.45 1.31
TB3, 01 0.09 750 :14.60 10.10.2006 - 476 :104.75 104.99: -0.19 -0.71 -0.33: 28.80 13.90 8.16 - 0.77 0.71
TpaHcmauwxonduHe, 01 2.91 1500 { 14.00 01.12.2007 05.06.2006 893 :103.80 103.84: 0.00 -0.14 -0.15} 7.67 13.49 - 9.80 i 0.92 0.84
YpaneazoH3aeo0, 01 2.06 2000 §13.36 30.09.2008 03.10.2006 1197 {102.90 103.00{ -0.05 0.02 0.00 { 28.18 12.98 - 11.14 ¢ 1.20 1.08
lNMuwieeasi NPOMbIUWIIEHHOCMb
AlK Oro, 01 18.92 1100 (15.50 22.04.2007 28.04.2006 670 : 99.80 99.88 : -0.05 - - 2166 15.52 - 16.19: 0.81 0.70
Banmumop-Hesa 0.00 500 {16.00 05.09.2006 02.09.2005 441 101.21 101.30i 0.00 -0.74 -0.71 8.33 15.81 - 9.80 0.20 0.18
Bumm-Bunnb-HaHH 27.28 1500 :10.78 11.04.2006 - 294 $101.85 102.10{ 0.00 0.29 -1.80: 20.67 10.57 8.19 - 0.78 0.72
pynna OCT, 01 0.05 800 :14.00 19.07.2005 08.07.2005 28 102.30 102.95: -0.59 0.11 -0.16 i 59.07 13.69 - 16.91: 0.05 0.04
Hxel-9¢p-Cu, 01 0.31 700 £14.00 06.10.2005 - 107 $101.05 101.19i -0.05 -0.15 -1.16 i 20.14 13.85 10.70 - 0.28 0.26
[xeli-O¢p-Cu, 02 1.34 1200 : 14.00 04.12.2007 06.12.2005 896 101.60 101.84: -0.10 -0.24 -0.77 { 537 13.77 - 10.08 : 0.46 0.42
MukosiHosckuli 0.00 1000  13.50 18.09.2006 - 454 :104.01 105.31i 0.00 0.00 0.00 ;{ 34.77 1292 9.78 - 1.15 1.05
MapHac-M, 01 0.92 500 {12.75 15.03.2006 - 267 :101.75 102.00( -0.05 -0.20 -0.29 i 210 12.53 10.63 - 0.71 0.64
lMpadmepu LoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 507 :101.00 101.25: 0.00 0.00 0.00 : 14.42 13.33 - 11.93: 0.38 0.34
Pa3zaynad-Lienmp 01 5.16 1000 : 14.00 05.06.2006 - 349 :100.11 100.18: 0.00 0.05 -0.33i 6.52 13.97 14.22 - 0.92 0.81
SPKO, 01 0.00 1000 § 15.50 05.09.2006 06.09.2005 441 {101.40 101.85i 0.00 0.25 -0.44 i 4459 15.19 - 543 i 0.21 0.20
lTueoeapeHue
Bbanmuka, 01 8.17 1000 { 8.75 20.11.2007 - 882 1100.10 100.50f -0.30 0.00 0.00 i 43.63 873 8.85 - 2.20 2.02
KpacHbiti Bocmok-UHeecm 1.60 1500 : 11.50 25.02.2007 24.02.2006 614 101.31 101.50: 0.17 -0.39 -0.83: 36.86 11.34 - 9.50 0.65 0.60
NN T-NHeecmmermce 01 5.49 1000 :12.00 28.09.2006 - 464 :100.15 101.30: -0.30 0.85 -0.10: 26.96 11.94 11.86 - 1.19 1.06
NN T-NHeecmmermce 02 14.99 1500 {14.25 23.03.2009 29.09.2006 1371 {103.35 103.40{ 0.07 0.19 292 { 33.18 13.78 - 11.47: 1.18 1.06
CAH Vumep6pio 0.00 2500 § 13.00 15.08.2006 - 420 :106.00 106.50: -0.05 -0.47 -0.37 i 50.22 12.26 6.73 - 0.91 0.86
PO3HUYHbIU CEeKmop
Espocems, 01 i 5.21 1000 § 16.33 25.04.2006 22.07.2005 308 :102.83 102.94: -0.12 -0.05 -0.68 : 25.05 15.88 13.02 - i 081 0.71
JlecHasi npoMbiwsieHHocmb u LUBK
AL|BK-VHeecm 2.58 500 13.50 07.09.2006 - 443 0.00 103.40{ 0.15 0.00 -0.19i 4.44 13.07 10.99 - 1.14 1.02
Bonza 01 0.06 1500 :12.00 13.03.2007 14.09.2005 630 9761 97.85: -0.10 0.41 1.76 i 31.89 12.26 - 29.51: 0.23 0.18
roToK 0.07 550 {12.50 06.06.2006 - 350 :100.70 101.10f -0.25 0.16 -0.71 i 4.79 1244 1227 - 0.93 0.83
13® Coro3, 01 0.00 300 :16.00 09.10.2007 06.10.2005 840 101.70 102.10: 0.25 -0.29 -0.39 : 32.88 15.67 - 8.38 0.29 0.27
Cmpoumenbcmeo u urnomeka
AMKK 0.00 1070 {11.00 01.12.2008 - 1259 :{108.00 108.40{ 0.00 0.00 0.00 {6027.4 10.09 8.12 - 2.97 2.75
AMXKK, 02 4.36 1500 :11.00 01.02.2010 - 1686 {109.15 109.45: -0.27 - - 4219 10.09 8.78 - 3.65 3.35
AWK, 03 5.23 2250 i 9.40 15.10.2010 - 1942 1104.35 104.75 - - - 1725 9.00 8.34 - 3.40 3.14
nasmoccmpodi, 01 0.62 2000 : 13.00 27.05.2007 27.05.2006 705 : 99.99 100.03: 0.00 -0.01 -0.30: 890 13.00 - 13.60: 0.89 0.78
WHTEKO 01 0.00 1200 :10.95 15.02.2007 - 604 95.00 100.00: 0.00 0.00 0.81 i 37.20 11.06 11.95 - 1.50 1.34
MUA, 01 0.03 2200 :10.00 20.09.2012 - 2648 :101.75 102.50: -049 0.68 0.75 i 11.40 9.76 9.49 - 3.03 2.77
TVIK, 04 0.00 750 :13.00 29.06.2005 - 8 0.00 0.00 0.00 0.00 -0.05: 7.30 1291 -18.28 - 0.02 0.03
CYy-155 0.00 1500 § 14.00 30.03.2007 30.03.2006 647 0.00 000 i 0.00 209 -0.90: 31.84 13.73 - 11.741 0.72 0.65
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 {15.00 08.03.2007 - 625 :102.60 102.85: -0.01 -0.06 -0.34 { 42.33 14.62 13.07 - 1.52 1.34
Hem fadin XaHdnuHe 0.00 1000 § 13.50 23.06.2005 - 2 0.00 0.00 { 0.00 0.00 -0.59: 66.95 13.45 -55.56 - 0.01 0.01
PX[, 03 34.97 4000 { 8.33 02.12.2009 - 1625 1102.10 102.50{ 0.44 046 -0.37 i 2.97 8.13 7.82 - 3.81 3.53
PX4, 02 0.00 4000 { 7.75 05.12.2007 - 897 :101.20 0.00 { 0.00 -0.64 -0.26: 2.76 7.67 7.43 - 2.28 2.12
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 169 :100.30 100.35: 0.00 -0.40 -0.10: 2.35 6.57 5.80 - 0.46 0.44
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 323 :100.90 101.25: 0.00 -049 -0.10i 10.00 8.81 7.84 - 0.86 0.80
PuHaHco8bIlU CeKmop
Anbgha®@uHaHc, 01 0.00 1000 i 8.50 08.06.2007 - 717 0.00 0.00 : 0.00 - - 256 850 2.10 - 1.90 1.86
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1744 0.00 99.75 - - - 17.70  8.56 - 9.70 0.77 0.70
Batk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 - 641 :100.35 100.55: 0.00 0.00 0.30 { 20.73 847 3.57 - 1.65 1.60
BrewmopebaHk 03 0.00 2000 { 14.00 22.02.2006 - 246 :104.55 105.15¢ 0.00 0.16 -0.85: 10.36 13.29 5.70 - 0.67 0.64
BrewmopebaHk 04 0.00 5000 i 5.60 19.03.2009 24.03.2006 1367 i 99.05 100.00: 0.00 0.00 -0.15: 13.65 5.63 - 6.35 i 0.74 0.70
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 602 :100.00 100.70: 0.00 0.00 -0.35: 28.65 8.28 8.29 - 1.53 1.42
PocbaHk, 01 2.74 3000 i 9.25 15.02.2009 14.02.2007 1335 {101.14 101.31{ 0.05 0.00 0.20 { 3269 9.13 - 8.52 1.52 1.40
Pycckuli CmaHdapm 02 4.15 1000 : 14.04 14.06.2006 - 358 :105.10 105.35: -0.33 -0.19 -0.98 : 2.31 13.35 8.63 - 0.95 0.87
Pycckuli CmaH0apm 03 1.01 2000 §12.90 22.08.2007 01.09.2005 792 {100.50 100.80: -0.50 0.00 -0.69 i 41.70 12.84 - 947 i 0.20 0.18
Bceeao o 0aHHbIM 378.13 229048
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POCCUUCKWE EBPOOBNUIALIUK 22 nioHa 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
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
Poccus 05 $ 2969 875 24.07.2005 32 10069 100.88: 0.00 -0.06 -019 047 869 -233 iBBB- Baa3 BBB- 0.08 0.08
Poccus 07 $ 2400 10 26.06.2007 734 i 110.38 110.63: -0.06 -0.06 000 453  9.06 84 iBBB- Baa3 BBB< 1.79 1.76
Poccus 10 $ 2718 825 31.03.2010 1743 {10850 109.13: 0.12 -0.06 -0.12 488  7.60 114 iBBB- Baa3 BBB- 2.49 2.43
Poccus 18 $ 3466 11 24.07.2018 4780 | 147.06 14750i 013  -0.51 2.19 579  7.48 175 iBBB- Baa3 BBB4 8.02 7.80
Poccus 30 $19526 5 31.03.2030 9048  110.31 11050 0.40 -0.34  3.41 574 453 169 {BBB- Baa3 BBB: 8.31 8.08
Poccus 28 $ 2500 12.75 24.06.2028 8403 i 178.06 178.69 i 0.11 052 000 629 7.16 196 i BBB- Baa3 BBB: 11.00 _ 10.66
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 326 9863 9881 : 000 -0.06 019 457 3.04 0 BBB- Baa3 BBB- 1.98 1.90
MINFIN 8 $ 1322 3 14112007 875 9588 9663 i 000 -013 079 864  3.13 0 BBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 1057 : 93.75 93.75 i 0.00 0.00 0.81 533  3.20 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3  14.05.2011 2152 i 86.63 8719 i 0.00 _ -0.57 147 566 3.46 0 BBB- Baa3 BBBi 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 541 2510.2007 855 ! 105.39 10550: 0.03 -0.07 -020 3.02 513 90 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 2510.2009 1586 i 116.32 11653 0.05 0.20 0.60 3.61 6.66 118 iBB+ Ba2 0.00i 3.73 3.60
ARIES 03 $ 2436 96 25.10.2014 3412 i 127.49 127.71: 0.06 __ -0.73 140 575 _ 7.53 171 _iBB+ _ Ba2 0.00i 6.66 6.48
MyHuyunanbHbie egpoobnuzayuu
Mockea 06 €400 10.95 28.04.2006 310  106.62 107.02: 0.00 -0.36 -041 287 10.27 86 :BBB- Baa3 BBBi 0.84 0.83
Mockea 11 €374  6.45 12102011 2303 : 110.84 111.14i 004 -029 112 444 582 168 i BBB- Baa3 BBB- 5.22 5.00
KopnopamueHbie egpoobauzauuu
CubHepms 07 $ 400 115 13.02.2007 601 107.50 108.13f 000 -005 -0.55 6.58 10.70 288 B+ Ba3 1.49 1.44
rA3MPOM 07 $ 500 9.125 25.04.2007 672 :107.43 107.68:i 0.00 0.00 040 484 849 115 i BB- Baa3 BBU 1.71 1.67
THK 07 $ 700 11 11.11.2011 2333 { 11088 111.00: 0.00 -0.11 -0.14 6.00 9.92 230 Ba2 2.13 2.07
MTC 08 $ 400 975 30.01.2008 952 {107.11 107.74i 0.02 000 -057 672 910 298 i BB- Ba3 2.29 2.21
Cucmema 08 $ 350 10.25 14.04.2008 1027 i 107.34 107.99: 002 -021 -0.81 7.30 9.55 356 B B3 B+:i 248 2.39
Anpoca 08 $ 500 8.125 06.05.2008 1049 i 106.19 107.06: -0.08 -0.35 0.38 575  7.65 201 B B2 2.60 2.53
Bumm-Bunnb-[aHH $ 150 85 21.052008 1064 i 100.15 101.08i -029 -0.17 025 844  8.49 470 B+ B3 2.62 2.52
MMK 08 $ 300 8 21.10.2008 1217 i 101.36 102.00: 0.10 008 -149 752  7.89 379 { BB- Ba3 BB-i 295 2.85
Cubrepms 09 $ 500 10.75 15.01.2009 1303 i 11142 11213 0.17 -017 -0.96 7.06 9.65 333 B+ Ba3 2.96 2.86
Ceeepcmanb 09 $ 325 8625 24.02.2009 1343 10263 103.43: -054 009 -073 7.78  8.40 404 B+ B2 B+: 3.14 3.03
Bbimnesnkom 09 $ 450 10 16.06.2009 1455 : 106.58 107.33i 0.11 023 057 803  9.38 420 i BB- B1 3.39 3.27
EspasxonduHe 09 $ 300 10.88 03.08.2009 1503 : 110.76 111.76: 010  -0.04  1.03 776 9.82 392 BU: 3.34 3.21
HOPHUKETTb, 09 $ 500 7.125 30.09.2009 1561  99.38 100.00: 0.11 -0.01 0.83 729 747 346 ! BB Ba2 3.69 3.57
A3rMPOM 09 $ 700 10.5 21.10.2009 1582 } 118.74 119.19i 0.03 0.18 1.08 556  8.84 173 i BB- Baa3 BBU 3.60 3.51
FA3MPOM 10 €1000 7.8 27.09.2010 1923 i 11555 11590: 0.03 0.27 093 442 675 186 i BB- Baa3 BBU 4.36 418
MTC 10 $ 400 8.375 14.10.2010 1940 } 103.25 104.10i 0.20 0.00 0.14 759  8.11 376 i BB- Ba3 4.36 4.20
Boimnernkom 11 $ 300 8.375 22.10.2011 2313 i 100.80 101.64: 0.00 0.00 0.00 8.21 8.31 437 : BB- B1 497 477
Cucmema 11 $ 350 8.875 11.11.2011 2333 { 103.37 104.03i -0.31 020 -0.01  8.11 8.59 428 B B3 B+ 440 423
MTC 12 $ 400 8 28.01.2012 2411 :100.82 101.32: -0.16 015 -0.38 7.84 7.93 401 i BB- Ba3 5.10 4.91
Ceeepcmarnb 14 $ 375 925 19.04.2014 3223 {10320 10369i -0.19 010 -0.04 872 8.96 468 B+ B2 B+i 617 5.91
Anpoca 14 $ 800 8875 17.11.2014 3435 {11090 11140i 022 -0.39 257 725 8.0 321 B B2 6.67 6.44
r'A371POM 13 $ 1750 9.625 01.03.2013 2809  120.27 120.77 i 0.00 0.63 227 626  8.00 221 { BB- Baa3 BBU 567 5.50
rA371POM 20 $ 1250 7.201 01.02.2020 5337 { 106.75 110.00i 0.00 144 008 648 675 243 i BB- Baa3 BBU 9.25 8.97
"A3MPOM 34 $ 1000 8.625 28.04.2034 10537 i 122.69 123.00: -0.07 010 -0.70 _ 6.81 7.03 249 : BB- Baa3 BBU 12.36 _ 11.95
baHKoecKue eepoobnuzauuu
lasnpombatik 05 €150 9.75 04.10.2005 104 [ 101.85 102.10: 0.07 -0.17 -025 288  9.57 82 B+ Baa2 0.28 0.28
Anbcpabark 05 $ 175 10.75 19.11.2005 150 £ 101.83 102.33: -002 -025 -055 6.03 1056 277 B Ba2 B i 040 0.39
MaOM 05 $ 200 10.75 16.12.2005 177 10250 103.00: 0.07 -026 -0.19 537 1049 209 B B+i 048 0.47
Anbcpabarik 06 $ 190 8 13.04.2006 295 100.63 101.15: -0.06  0.13 0.29 708  7.95 384 B Ba2 B+: 0.79 0.76
Barx 3EHNT 06 $ 125 925 12.06.2006 355 10175 0.00 0.00 0.00 0.12 740  9.09 0 B1 B-
YpanCu6 ba+k 06 $ 140 8.875 06.07.2006 379 : 101.83 10240 -0.02  0.13 005 686 872 206 B1 B-i 0.99 0.96
Cbepbatk 06 $ 1000 4.92 24.102006 489 i 101.14 10150: 0.00 -0.06 0.04 430 4.86 75 Baa2 BBB: 0.99 0.96
BT5 06 $ 350 4.4 22062006 365 :100.49 100.74: 0.00 0.01 0.08 424 438 74 i BB+ BBB-
Mpomcessbbark 06 $ 200 10.25 27.10.2006 492 10321 10396 0.02 -0.02 023 767 993 397 B- B i 127 1.23
MAOM 06 $ 200 9.375 23.09.2006 458 i 102.65 103.35: 0.01 -0.14  0.06 703 913 320 B B+i 1.16 1.09
Mempoxommepy, 07 $ 120 9 09.022007 597 £ 10257 103.05: 0.07 -090 -069 729 877 359 B B1 1.50 1.45
HOMOC 07 $ 100 9.125 13.02.2007 601 i 101.25 10225: -057 -011 -0.75 828  9.01 457 B1 B i 151 1.45
MocHapbatk 07 $ 200 4.92 05.10.2007 835 i 10163 101.98: -0.01 -0.01 -006 457 484 100 BBB-
MBI Hukolin $ 150 9 19.03.2007 635 10191 10258i 005 -041 -021 779 883 409 B i 161 1.55
Pycc. Cmand 07 $ 300 875 14.042007 661 10176 102.39: 0.03 -039 -0.17 768 8.60 398 :BBB+ 1.69 1.62
BTb 07 $ 300 6.09 30.07.2007 768 : 103.46 103.89: -0.01 010 -010 468  5.89 113 i BB+ BBB- 2.45
lasnpombatik 08 €1050 7.25 30.10.2008 1226 i 104.07 10438 -0.14  0.16 0.41 589  6.97 216 B+ Baa2 3.01 2.93
BTb 08 $ 550 6.875 11.12.2008 1268 i 104.25 104.75: 0.22 0.06 0.98 5.51 6.59 177 i BB+ BBB: 3.14 3.06
PocbaHk, 09 $ 225 0975 24.09.2009 1555 | 102.48 10298i 136 -1.19  0.51 876  9.51 503 B- B i 255 2.50
Mocrapbatk 08 $ 150 4.375 30.06.2008 1104 i 97.15 9765 i -004 028 -0.03 541 4.50 168 BBB- 2.80 2.72
Barx Mocksbi, 09 $ 250 8 28.09.2009 1559 i 103.62 10452i 015 -043 017 700 772 316 Baa2 BB+ 3.64 3.52
BTE 11 $ 450 7.5 12102011 2303 i 107.93 108.47: -0.41 0.36 108 597 695 213 § BB+ BBB: 5.12 497
BTb 15 $ 750 6.315 04.02.2015 3514 : 101.05 10155: 1.19 -039 2.26 598  6.25 214 { BB+ BBB: 4.03 3.92
Cbepbank 15 $ 1000 6.23 11.02.2015 3521 i 100.26 100.76 i -0.13 _ 0.35 1.63 6.16 6.21 233 Baa2 BBB- 4.01 3.89

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 22 nioHa 2005 r.

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

MocnegHsis

Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens MecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 100.63 100.66 0.50 0.00 2.70 4.04 8.20 AAA Aaa
US30YT=RR 116.08 116.06 0.86 -0.53 2.85 4.33 14.81 AAA Aaa
EU2YT=RR 105.34 105.34 0.13 0.00 0.19 2.07 1.93 AAA Aaa
EU10YT=RR 100.26 100.26 0.71 0.00 -2.95 3.22 8.70 AAA Aaa
MEXGLB26=RR 158.69 158.69 0.32 0.24 4.37 6.38 10.52 BBB Baa1
BRAZILC=RR 102.19 102.19 0.31 0.37 2.58 0.00 0.00 BB- B1
BRAGLB27=RR 114.69 114.69 0.33 2.01 5.10 8.62 9.84 BB- B1
TRGLB30=RR 142.88 142.88 0.57 0.00 5.68 7.90 10.13 BB- B1
TRGLB10=RR 123.81 123.81 0.00 -0.10 2.87 6.12 4.02 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- Caat
ARGGLB30=RR 29.00 29.00 3.57 3.57 0.00 75.54 2.19 B- Caat
RUSGLB30=RR 110.31 110.31 0.40 -0.34 3.41 5.74 8.31 BBB- Baa3
RUSGLB10=RR 108.50 108.50 0.12 -0.06 -0.12 4.88 2.49 BBB- Baa3
HemouHuku: REUTERS
UHdekcbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a fgeHb CM';aC:?;a C Havana roga 3a 12 mecsiues

EMBI+ 313 4 344.54 0.25 0.84 4.55 20.52

EMBI+ RUSSIA 167 6 408.25 0.33 0.63 8.60 22.42

EMBI+ MEXICO 169 4 317.59 0.35 -0.26 4.18 14.61

EMBI+ TURKEY 287 7 227.65 0.26 1.75 2.97 21.91

EMBI+ BRAZIL 410 3 460.93 0.25 0.90 3.86 28.39

EMBI+ VENGVUELA 460 6 485.07 0.53 3.10 3.03 27.01

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 22 nioHa 2005 r.

HacToswunii JOKyMeHT npefocTaBneH UCKNIoYNTENBHO B NOpsiake MHOPMaLMK 1 He SIBNAeTCs NpeanoXeHneM O NpoBedeHun ornepaumii Ha pbiHKe LieHHbIX bymar, u, B
YacTHOCTW, NpeanoxeHWem o6 Mx NOKynke unu npogaxe. HacToAWMn AOKYMEHT COAEPXUT MHOPMAaLMIO, NMOMNYyYEHHYIO U3 UCTOYHMKOB, KoTopble BaHk MockBbl paccmatpuBaeTt B
KayecTBe AocToBepHbIX. OaHako BaHk MockBbl, €ro pykoBoACTBO W COTPYAHUKM HE MOTYT rapaHTUpoBaTb abCconoTHble TOYHOCTb, MOMHOTY M AOCTOBEPHOCTbL Takon nHdopmaummn 1
He HecyT OTBETCTBEHHOCTM 3a BO3MOXHble MOTepW KMMeHTa B CBA3W C ee ucnosib3oBaHneM. OLEHKM U MHEHWs, NMpPeACTaBrieHHble B HACTOSILLEM [OKyMEHTE, OCHOBaHbl
MCKIMIOYMTESNIBHO Ha 3aKMioYeHUsIX aHanuTUKOB baHka B OTHOLUEHWM aHanmMaMpyeMmblX LieHHbIX Bymar n amuTeHTOB. BosHarpaxgeHvwe aHanmMTUKOB HE CBSI3aHO W He 3aBUCUT OT
cofepxaHns aHanUTUYecknx 063opoB, KOTOPbIE OHWN FOTOBST, UMK OT CyLLEeCTBa AaBaeMbIX UMU PeKOMeHAALNN.

BaHk MockBbl, €ero pyKOBOACTBO M COTPYAHWKM HE HECYT OTBETCTBEHHOCTM 3a MHBECTULIMOHHbIE PELUEHWUst KNMUeHTa, OCHOBaHHble HA WHopMaumu, cogepxallencs B
HacTosileM AokyMeHTe. BaHk MockBbl, ero pyKOBOACTBO M COTPYAHWKU HE HECYT OTBETCTBEHHOCTU B CBSA3U C NPSIMbIMU UM KOCBEHHBIMW NOTEPSIMU W/UNK yLLep6OM, BO3HUKLLKM B
pesynbTaTte UCMoNb30BaHWS KNMEHTOM MHOPMaLUM UK Kakoi-nnbo ee YacTu Npu COBEPLLEHUM onepaumii ¢ LeHHbIMn 6ymaramu. BaHk MockBbl He GepeT Ha cebsi obsizaTenbcTBa
perynsipHo 06HOBNSATL MHGOPMALMIO, KOTOPasi COOEPXKUTCS B HACTOSILLLEM AOKYMEHTE UNW UCNPaBRsATh BO3MOXHblE HETOYHOCTU. CAerku, COBEPLUEHHbIE B MPOLLIIOM U YNOMSIHYThIE B
HacTosILeM AOKYMEHTe, He Bceraa SBMsSTCA MHANKATUBHLIMU ANs onpeAeneHus pedynbTaToB 6yayLumnx caenok. Ha ctoumocTb, LeHy unm BenuunHy goxoda no LeHHbIM Bymaram
UM NPOM3BOAHBIM MHCTPYMEHTaM, YMOMsIHYTbIM B HACTOsILLLeM [OKyMEHTe, MOryT oka3blBaTb HebnaronpusiTHoe Bo3gencTBue konebaHusi OOMEHHbIX KypCOB BarnoT.
VHBecTMpoBaH/e B poccuiickue LeHHble Bymarn HeceT 3HauMTenbHbIA PUCK, B CBSI3W C YeM KIMEeHTy HeobXxoaMMO MpOBOAMTb COBGCTBEHHbI aHanmu3 pbiHKa WM UCCnefoBaHue
HagEXHOCTU POCCUINCKMX SMUTEHTOB IO COBEPLLUEHUSI CAEMOK.

HacTosimit LOKYMEHT HE MOXKET ObITb BOCNPOM3BEAEH, MOTHOCTBIO UMM YaCTUYHO, C HETO HEMb3si AeNnaTb KOMWUW, BbIAEPXKKV U3 HEFO HE MOTYT UCMOMNb30BaTLCS AN KaKuX-
nm6o ny6nukaumin 6e3 npeaBapuTenbHOTO NMMCbMEHHOTO paspelueHnst baHka Mockebl. BaHk MockBbl He HeCeT OTBETCTBEHHOCTU 3@ HECaHKLMOHUPOBaHHbIE AECTBUS TPETbUX L,
CBSi3aHHbIE C PACMPOCTPAHEHNEM HACTOSILLEro OKYMEHTA N Mto6ow ero vacTu.

+7 (095) 105-8000
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