21 cespans 2006 r

OB30P JONITOBbIX PbIHKOB

WHaukaTopsl peiHka FTKO-O®3

3.5 8.1
3.0 7.9

7.7
25

75
20

7.3
1.5

71
1.0

6.9
0.5 6.7
0.0 6.5

asr 05 ceH05 okt 05 Hos 05 pek05 sHBO06 e 06

O6opoT No aeHbram, Mnpa. py6.
CpepHeB3B. 10X0AHOCTb, % rof (WKkana cnpaea)

WHankaTopbl AEHEXHOrO pblHKa

500 10.0

aer-05

ceH-05 okT-05 sHB-06  heB-06

O6bem cpeacTB Ha kopcyeTax, Mnpa. py6.
. O6bem CpeAcTB Ha aenosuTtax B LIB, mnpa. py6.
——MIBOR, % rogosbIx (Wwkana cnpasa)

Hoa-05  pek-05

JHoxoaHoctn Poccumn-30 n UST-10
6.1 4.7

6.0 4.6

59 4.5

5.8
4.4
5.7
43
56
4.2
55

54 4.1

53 4.0

52 3.9

aBr-05 ceH-05 okT-05 HOs-05 nek-05 sHB-06 cbes-06
Poccna-30 wkana cresa —UST-10

[oxoaHocTu obnuraumii Maznpoma n Mocksb!

8.5
8.3
8.0
7.8
7.5
7.3
7.0
6.8

6.5

6.3

6.0

wion.05 aer.05 ceH.05 okT.05 HOs.05 pnek.05 sHB.06 hes.06
HoxoaHocTb Masnpom A5 HoxoaHocTe Mockea 39

© BAHK MOCKBbI
AHanuTUYeckumn otaen
+7 (495) 105-8000, BH. 4233

n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HaueHne N3m-e Bbinyck Mokynka [pogaxa N3m-e YTM, %
RUB/USD 28.17 0.0234 [ Od3 45001 102.60 102.74 0.00 4.29
EUR/USD 1.1909 0.0005 ) O3 46001 106.87 107.00 -0.02 6.06
MIBOR, % 4.1 2.85 A O®d3 46014 109.95 110.00 0.85 6.69
OCTATKN HAKIC B LIE. 3107 473 ¥ Mrop3s-o6 1170 11189 010 677
MIPAO. PYB.

HE®Tb (URALS) 56.9 1.71 S Moc.o6n.58 108.91 109.05 -0.35 6.99
30M10TO 555.6 3.9 ) CamapO6n 2 0.00 100.50 0.00 6.93
EMBI+ 379.42 0.35 ) HwxropO6n2 105.26 105.35 -0.02 7.36
EMBI+ CMPE[ 200 2 L) PXO-0706n 102.00 102.10 0.05 7.28
EMBI+RUSSIA 426.46 0.19 ) EBpoceTb-1 101.01 101.15 -0.01 9.54
EMBI+RUSSIA CMPEQ 107 3 S LIYH 01 o6n 100.33 100.57 -0.14 13.23
MICEX RCBI 101.50 -0.01% [ IOTK-01 06. 101.90 102.15 0.43 10.10
MICEX OB bEMBbI, MITH. PYB. BUPXA PMcC PEMO POCCWSA 30 112.25 112.44 0.17 5.65
KOPMOPATUBHLIE 516.52 3673.00 1654.91 UST 10 99.67 99.73 0.42 4.54
MYHULINMATBHBIE 24264 369.14 1664.22  [A3MPOM 13 12044  120.94 0.02 6.01
TOCYAAPCTBEHHBIE 205.57 BAHK MOCKBbI 09 105.67  106.00 0.00 6.21

M BHYTPEHHWI ONrOBOW PBIHOK

» Buepa. BHyTpeHHWI [ONrOBOM PbIHOK Ha BYepallHWX TOoprax octasasjcs cnabbim.
ToproBasi aKTMBHOCTb Y4YaCTHMKOB pblHKA CHW3Wnacb. [lo WToram TOproBoro AHs
BupskeBble 0HOPOTbI CEKTOpA HErocyaapcTBeHHbIX pybneebix obnurauun 4,8 mapa.
pybnei no cpasHenuio ¢ 9,5 mnpa. pybnei B natHuuy. Ha doHe HU3KOM Toprosowm
aKTUBHOCTH, KOTMPOBKM pyb6sieBbix obG/Mrauuii ABuranuce pasHoHanpasieHo. [lo
UTOraM [HS CTOMMOCTb Haubosnee aKTUBHO TOProBaBLUMXCA OBAMrauui cektopa B
cpenHeM cHuaunacb Ha 0,1%. KoTupoeku rocypapcteeHHbix pybneBbix obauraumu
No UTOram OHs NMPaKTUYECKU HE U3MEHWIUCH.

“ MEPBMYHLIE PASMELLEHNA

» TMK. CerogHs Ha BHyTpeHHeM [OJIrOBOM PbIHKE COCTOWUTCS pa3MelleHUe HOBOro
obnuraumoHHoro 3anma «TpybHoi Metannypruueckor Komnanum» Ha cymmy 5
mnpa. pybnen. Mbl nonaraem, uto uHTepec K obnurauvsam TMK Ha cerogHsawHem
ayKuuMoHe 6yaer [OCTAaTOYHO BbICOKMM, uTO oOOecneunT ypauHoe pasMmelieHue
obnuraumi. Mcxols WX CNOXMBLIEHCA KOHDBIOHKTYPbl [OJrOBOrO  PbiHKA, Mbl
olieHWBaeM cnpaBef/IMBbIM YpPOBeHb JoxoAHocTH B pasmepe 8,05 — 8,15% roposbix.
HepasHo  «TpybHas  Metannypruueckas Komnanus» — onybsivkoBasa — CBOWO
thrHaHcoBylo oTyeTHocTb 3a 9 mecsiueB 2005 roga no MC®O. Bbipyuka komnaHuu
BblpOCNa NO CpaBHEHWIO C aHanoruuHbiM nepvopom Ha 48% wu cocrasuna $2,076
mMnpfa., Banoeasa npubbinb ysenuuunacb Ha 93% u coctasuna $532 mnn., EBITDA
ysenuuunacb B 2,3 pasa go $416 mnH., onepauuoHHas npubbiab Bbipocaa MOUYTU B
2,5 pasa go $327 mnH., unctaa npubbins TMK Bospocna B 14 pas v coctasuna $202
MJTH.

PentabenbHocts no EBITDA yeenuuunace ¢ 12,8% po 20%, onepaunoHHas
peHTabenbHoctb ¢ 6,8% a0 15,8%, unctas peHtabenbHocts ¢ 1% a0 9,8%.

Cronb peskoe ynydleHWe (OMHAHCOBbIX MokasaTtenei Mbl obbacHsem otkasom TMK
OT TpaHcepTHoro obpasosaHua Ha CBOMX 3asogax. Hanomuum, uto B coctas TMK
BxoauT TarmeT, a Takxxe Bomkckuit, CuHapckui u Cesepckui TpyOHble 3aBofbl. B
caMoW KOMMaHWM Takoe ynydweHue OODBACHAIT 61aronpUATHON KOHBIOHKTYPOW
MHUPOBOrO pPblHKa, YCTOMUMBBIM CMPOCOM Ha Tpybbl HedTerasoBoro coprameHTa, a
Tak)Ke pOCTOM 3PPEKTUBHOCTU U KOHTPOJSIEM Hah U3LEpP>KKaMH.

CTouT OTMeTWTb, YTO Hac nopaposanu utoru pabotel TMK B TpeTbem KeapTane,
korga peHtabenbHoctb no EBITDA cocrtasuna 23%, npotue 18,3% 3a nepsoe
nonyrogue, a uuictas peHtabenbHocTb Bbipocna go 11,4% c 8,8%.

Mo nporHosam TMK, no utoram Bcero 2005 ropa Bbipyyka KOMNaHuW No CTaHZapTam
MC®O cocraeut 6onee $2,7 mnpa. a EBITDA 6onee $535 mnH.
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» OrteuecTBeHHbIe JiekapcTBa. Pa3meluenue obnuraumi poccuickoro
Cnpan Poconn-30 k UST-10, 6.1. (hapMaLeBTUUECKOTO XOJIMHIa MPOU3BOAWUTCA OT UMEHU CMeLuasbHO CO3AaHHOM Ans
npuenedeHus 3amMmoe kKomnaHun OOO «OteuectBeHHble fekapcTtBa — MUHAHCY.
CerofiHa KOMNaHWsa NPeasIoXKUT MHBECTOPaM ONpenAesvTb CTaBKy NEPBOro KyrnoHa no
BTOPOMY BbINYCKy pybnesbix obnuraumit Ha cymmy 1,3 wmnpn. pyb6nei. Cpok
130 obpalleH1sa HOBOroO BbiNycKa cocTtaenseT 3 roga ¢ ocdepTol (nyT-onuuoH) uepes 1,5
ropa.
120 CpeactBa oT 3aiiMa NoWAyT Ha MOAEPHU3ALMIO CYLLECTBYIOLWMX 3aBofoB. HauuHas c
2003 ropa, KOMMNaHUS UCNOJIb3YeT arpPeCcCUBHYIO UHBECTHLMOHHYIO nonuTuky. C aTtoro
10 BPEMEHW B PEKOHCTPYKUMIO NpPOU3BOACTBA 6bino BnokeHo nopsgka $10 maH.
KoHeuHOW UueNblo NPOBOLWUMOM TMOJIMTUKK  SBNSIETCS  YBENIMUEHWe NPOW3BOLCTBA
100 NPOAYKLMHU, a TaKXKe Nepexof 3aBOLOB KOMMNAHWUM Ha MeXKLyHapogHble CTaHAapTbl
npoussoactea GMP (Good Manufactured Practice). OTMeTum, UTO B COOTBETCTBHM C
O s oos oos om0 Jon05 o068 hon08 npukasom Munsgpasa P® «k 2008 ropmy Bce peficTyloliMe pOCCHIACKHe
NPOW3BOAMTENIM NIEKAPCTBEHHbIX CPefCTB 0bsA3aHbl JOBECTH CBOW MPOMW3BOACTBA A0
Crpai KopropaTBHEIX OBrMraLii k Mockee ctaHpapta GMP. J[JlaHHbiM cTaHpapT onpenenseT psg YCIOBUA WM MapaMeTpoB
NPOU3BOAUMON MpPOAYKUMU. B uacTHoCcTM (B pycckoW WHTepnpeTtauuu), BKOYaeT B
325 cebs pan CaHUTapHbIX, CTPOMUTENIbHbIX U MOXapPHbIX HOPM, HEOOXOAMUMbIX ANS
300 NPOU3BOACTBA M XPaHEHUs TOW WNAM WHOM npoaykumu. HecobniogeHne CpoKoB M
HOpPMaTUBHbIX CTaHAapToB MuH3gpaBa rpoO3WT OT3bIBOM JIMLEH3WW W 3aKPbITUEM
Nnpou3BOACTBA.
MOUHaAHCOBbIM aHaNu3 XONJUHra 3aTpygHEH OTCYTCTBMEM  KOHCOJWAWPOBAHHOW
225 oT4eTHOCTU. B WHpOpMaLMOHHOM MeMopaHAyMe NpuBefeHa OTYETHOCTb MO rpynne,
200 nosiyyeHHass NyTeM CYMMWPOBAHWS CTPOK OTYETHOCTU MNPEANPUSATUM  XONAWHra
175 (Mckntouas BHYTpUrpynnoBbie pacuyeTbl). Mbl nosaraem, Uto AaHHasi OTYETHOCTb He
COBCEM afieKBAaTHO OTpPaXKaeT TeKylllee COCTOSIHUE XOJIAMHIa M Ha OCHOBaHWH
JaHHOTrO aHa/W3a MOXHO CheflaTb JiMWb NPEeANnoJIOXKEHUS OTHOCHUTENIbHO YPOBHS
LONroBOM Harpy3ku. 3a geBatb Mecauee 2005 ropa Bbipyuka rpynnbl KOMMaHWM
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VPGM 05 k Mockaa 40 Msepouka k Mocksa 36 coctaeuna $86,2 mnH. Mo nporHozam komnanwuu 3a Becb 2005 rog Bbipyyka
ebipactet go $123,5 maH. OnepauvoHHas npubbiib 3a AeBATb MECSALEB COCTaBW/a
KoDMODATUBHbIiA CErMEHT $12 mnn. Hdonrosas Harpyska rpynnbl 3a gesatb Mecsues 2005 ropa sbipocna Ha
21%, coctasue $33,6 maH. (E2005 — $37,2 man.). PentabenbHocts no EBITDA B
Nngepbl 060poToB 2005 roay ebipocna po 13% c 6% ronom paHee.
OBOPOTbI, MIH. PY6. Viamenenne BbinonHenns TtpebosaHui Munzgpasa notpebyior o1 «OTedyecTBEHHbIX NleKapCTB»
(Bupxa + PTC) croumocTy, % npofo/iKaTb MNPOBOAWTb [AOCTATOUHO arpPecCHUBHYIO WHBECTULMOHHYIO MOJIMTUKY B
FASMPOM A5 2040.10 0.07 * KPaTKOCPOYHOM nepuofe, 4To Oyaer cnocobcTBOBaTbh HapallMBaHWIO [0SITOBOM
CanVHTBpIo® 155.54 0.00 A Harpyskh. C pgpyrod CTOpPOHbl, KOMMaHWsi 3aHUMaeT YCTOWYMBbIE MO3WLMKU Ha
FASMPOM A3 152.54 -0.35 ¥ POCCUHCKOM pbIHKE MEAUKAMEHTOB W MMEET COLMa/ibHOE 3HaueHue ANS rocynapcrea.
PYK-06061 119.67 010 v Mo paHHbIM Komnanun nopsgka 15,5% BbIpyukM NpPUXOAWUTCA Ha  BbINOJHEHWE
Camsail 01 98.40 032 » roCyAapCTBEHHOrO 3aKa3a B paMKax NporpaMmbl obecneyeHusl JIeKapCTBEHHbIMM
Nyvoiin2o6n o766 0.26 m CpeAcTBaMH JIbrOTHbIX KaTeropui rpakaaH.

VpanBara®2 741 ots v B 2004 rogy «OrteuecTBeHHble nekapcTBa» paspaboTasu cTpatervio passuTHs [0
2010 ropma, B COOTBETCTBMM C KOTOPOW MNpPeLnosiaraeTcss yYBe/UYMTb  AOJIIO

ABTOBA3063 67.42 0.02 L) - >
NPOW3BOLCTBA JIEKAPCTBEHHbIX CPEACTB ¢ Bosnee BbICOKOW [OBABOYHOM CTOMMOCTbIO.
CuGTrk-306 6176 019 v MepBble pesynbTaTbl CTPATErMK y>KE OTPA3HJIMCb Ha MTOrax LEesTe/bHOCTH XONAWHra
HiwkTlenM ka2 61.63 0.00 » B 2005 romy (3HauuTenbHbIM POCT BbIpyukW, peHTabenbHoctH). Mbl nonaraem, uto

NpoBOJMMas B HacTosLLee BPEMS MOAEPHW3aLMs NMPOU3BOLCTBA MO3BOJIUT KOMMNAHWK
Nupepsb! pocta/nagexus NOCTENEHHO MOBbICUTb peHTabe/lbHOCTb NPOW3BOACTBA.
Takum 06pa3oM, Mbl OTHOCMM 3MMUTEHTA K rpyrnne puUcKa Bbille CPefHero, oLeHWBas

PocT, % Mapenve, % o o
— p—r— CrpaBenMBbIN  KPeAWTHbIM cnpap K obnuraumam Mockebl Ha ypoeHe 420-480
NyHKTOB. Mcxomds WX [OXOAHOCTEM CCOPMMPOBABLUMXCA MO WTOram BuUepallHMX

0.85 Pyeflpoa-4 TOProB CrpaBefsiMBas JOXOAHOCTb, MO HalMM oueHkam, coctasnseT 10,2 — 10,8%
0.71 Uckntum-02 rofoBbIX.
0.50 CMAPTC 02
0.50 MNNT-NHB-01

Cun6Tnk-406 -1.85

Kamck[on 1 -1.00

NekmTtum-01 -0.98

MwukosiH-106 -0.60

HOMOC 68 -0.60

© BAHK MOCKBbI
AHanuTuyeckum otgen
+7 (495) 105-8000, BH. 4233

OB30P O0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




AONTrOBbIE PbIHKHU 21 deBpans 2006 r.

Cnpaabl EMBI+ n EMBI+Poccus, 6.n.
140 300

130

120

110

100

90

IN] N N n IN)
o IN] B o ®
S (=] o S =]

80 180
aBr.05 ceH.05 okT.05 HOs.05  pek.05 aHB.06  beB.06
Russia EMBI+Spread EMBI+Spread

Crasku LIBOR (USD), %
5.25

5.10
4.95
4.80
4.65
4.50
4.35
4.20
4.05
3.90

3

3.75

3.60
asr-05

ceH-05 okt-05 HOs-05 pek-05 saHB-06  cheB-06

LIBOR 12 Month LIBOR 3 Month

Cnpaa py6nesbix obnuraumi k eBpoobnuraumsm, 6.n.
340

320
300
280
260
240
220
200
180
160
140
120
100

80
asr-05

f

ceH-05 okT-05 HOa-05 pek-05 sHB-06  cheB-06

—— O0®3 46017 k Poccum 30

Mocksa 39 k Poccum 10

© BAHK MOCKBbI
AHanuTuyeckum otgen
+7 (495) 105-8000, BH. 4233

“ HOBOCTU SMWATEHTOB AONTOBOrO PbIHKA

» OAK. CerogHs raseta «Bepgomoctu» coobuimna, co CCbIIKOW Ha MCTOYHMK B
aBUaNPOMBILINEHHOCTH W MPaBUTENbCTBE, O MJaHax rocyfapcTBa B OTHOLUEHWH
pa3BUTUS aBMALLMOHHOW MNPOMbIWIEHHOCTH. HanomMHWM, uTO B pamMKax peasiM3auuu
nporpamMMbl  NOAAEPXKKA  POCCHHUCKMX  aBManpoOW3BOAWTENEH,  MPaBUTENbCTBO
NAaHWPYeT CO3L4aTb XOJIAWMHI, KOCTAKOM KOTOPOrO CTaHYyT OCHOBHbIE MPEANPUATHUS
cekTopa. PaHee uMHOBHMKM coobuwianu, uto npoekT dopmuposarus OAK nonHocTtbio
cornacoBaH W npefcTaBfieH Ha MOAMMUCb MPEe3WAEHTY, HO MoKa WHopMauuu O ero
NOAMMUCAHWUU HeT.

CeronHa «BepomocTu» coobuimnnM o NPUOPUTETHLIX NpoeKTax, pa3paboTKon u
CO3[aHWeM KOTOpbIX 3aMMyTcsl KoMnaHuu, exogsawue B OAK.

Tak, OAO «HIK «MpkyT», B pamkax co3aaHUs TPaXOAAHCKUX W TPY30BbIX
camoneTos, OymeT nNpou3BOAMTb cpeaHemarucTpanbHbii MC-21  (MHBECTMUMM B
pa3pabotky u cosgavve $3—4 mnpa. cosmectHo ¢ «MnowmH» u «Tynones»),
rpysosoi camoner MTA ($1 mnpa., cosmectHo ¢ Unauen), amdpubuiitbii Be-200
($100 mnH.). Takke Ha ponio «MpkyTa» BbiNanu NPOEKTbl No nepeobopynoBaHHIO
MHOCTPaHHbIX MaCCa)KMPCKUX camosieToB B TpaHcrnoptHble ($200 maH.). B pamkax
co3faHua BOeHHOMW aBuauuu, «MpkyT» byneTt paspabarbiBaTb yaapHble GecnunoTHble
Komnnexkcbl U ydyebHbie camonetbl Ak-130 u «Mul-AT» ($500 mnaH., coBmecTHO C
PCK «Mul»).

Takum obpasom, Ha pgomo «Mpkyta» npupgetrca nopsgka $4,8 wmnpa. w3
npepnonaraeMoro obbemMa COBOKYMHOW WHBECTMLMOHHOW nporpammbl B $6,7 mnpga.
HononnutenbHo «MpkyT» nonyuut cpefctea oOT peanusauud BOEHHbIX MPOEKTOB,
0ObeMbl MHBECTHULMI B KOTOpPbIE MOKa He onpeneneHbi.

Oryn «PCK «Mull» B pamkax OAK, noMMMO nepeuncieHHbiX Bbille€ COBMECTHbIX C
«MpKyTOM» npoekToB, OTAAaHO co3gaHue nerkoro wuctpebutens JIMDC, obbem
MHBECTHLMM B pa3paboTKy AaHHOro NpoeKTa Noka He onpeneseH.

MoMuMo WHOPMaUMKM O MoAeNsiXx CaMONEeTOB, KOTopble OyayT NPOW3BOAMTLCS B
OAK, «BepomocTu» coobuimnm, o BO3MOXHOW KaHAMAATYpe Ha NOCT [NaBHOro
meHepkepa OAK, oTBevarowiero 3a peanusauuio HauuoHasbHOro mnpoekrta. [lo
ZJaHHbiM Bepomocten, Bnagumup MNytuH nopyuun npembepy Muxauny ®PpagkoBy Ha
3TOM Hefene ONpenenuTbCa C KaHOMOATYpOM MeHemKepa, M OAHWUM W3 Haubonee
peasibHbIX MPETEHHEHTOB, MO C/IOBaM MCTOYHWKA B aBuanpome, sensercs Anekceu
®epopos ([Mpeacepatenn coseta auvpekTopoB «Mpkyt», W reH.oupektop «PCK
«Mul»). Takum obpasom, npuxon Degoposa Ha gomkHocTb MeHemkepa OAK eule
fonee YCUNUT MO3ULMM MOLKOHTPOJIbHBIX €My MPEeAnpUATHA B CO34ABAEMOM
XONIgUHre.

» MUHODOUH 22 despans nposener aykuuMoH no popasmeweHuto OD3 cepuu
46020 Ha cymmy 4,5 w™npa. pybnein u OD3 cepum 25060 Ha cymmy 3,5 mnpga.
py6neit.

» LUBP nposemer 2 mapTta aykuuoH no npogaxke TpeTbero Bbinycka OBP ¢
obszarenbcteoM obpatHoro Bbikyna B obbeme 20 mnpgn. pybne.

» [NPOMCBA3bBAHK npuenek cuHAMUMPOBaHHbIW Kpeaut Ha cymmy $200 maH.
Kpeaut npueneuer cpokom Ha 1,5 roga no craske LIBOR + 1,75% roposbix.

» JIOMO. OAO «JIOMO» HamepeHo B anpene-mae 2006 roga HauaTb pa3melLeHue
TpexneTHux obnurauui TpeTbeh cepun Ha cymmy 1 mapa. pybnei.
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. .' KAJNNIEHOAPb COBbITUX HA OOJITOBOM PbIHKE
ype py6nst
291 33.0 CEFOHHH
z:'z 15 map 06 BHeouepeaHoe cobpanue akumonepos OAO "HIMO "MpkyT". Bbibopbl coBETa JEPEKTOPOB.
' 27 map 06
28.8 Map OuepepHoe 3aceganue komuceun FOMC. PaccmoTpenue Bonpoca 06 M3MeHeHUm y4eTHOM CTaBKM.
287 28 map 06
286
285
284
283
282
M KANEHOAPL MEPBUYHOMO PbIHKA
28.0
27.9 [ata OMUTEHT, cepusl Bbinycka O6bem, MnH.  Cpok obpatyeHus
aBr.05 ceH.05 ok1.05 HOA.05 nek.05 sHB.06 beB.06
AonnapipyGns espolpyBne CErofoHA  TMK, 03 5000 5 niet/ 2 ropa
CErOOHA  OteyectBeHHble nekapctea-®OuHaHc, 02 1300 3 ropal rog
122 AvHamuka BanioTHbIX PbIHKOB 116 CErogH4 OHmacTpymbaHk, 01 1000 3ropal rog
121 CErofHA  ANK Apkaga, 02 700 3ropal rof
ﬁ‘g’ 118 | 22 e 06 Poccenbxosbahk, 02 7000 5 net
118 22 tpes 06 Koneitka T[, 02 4000 6 net/3 ropa
17 120 2 map 06 BMK-®uHaHc, 01 200 3roga
]1? 2 map 06 MUA, 03 1500 6 net/ 1,5 rona
114 122 6 map 06 KBK YepemyLuku, 02 700 6 ropal rog
13 2 map 06 MocaHepro, 01 5000 10 net/ 6 net
112
" 124 2 map 06 Awmypmetann, 01 1500 3roga
110
109
108 1.26
aBr-05 ceH-05 okT-05 HOA-05 pek-05 saHB-06 hes-06
JPY/USD USD/EUR (wkana cnpasa) n CTAT M CT M KA C LIJA
Mocn.  Oxwupaemoe [lpownoe — PakTudeckoe
Hedpte [ata IMokasatens
70.0 nepuoa 3HaYeHMe  3HaueHue 3HaueHne
670 1 des 06 WHaexce [lenosoit aktueHocTH (ISM manufacturing) aHB.06 55.40 55.60 54.80
3 cher 06 CraTucTuKa pbiHka Tpyaa - Yucno HoBbix paboumx MecT aHB.06 240 000 140 000 193 000
64.0 (Non-farm payrolls)
61.0 3 ches 06 CraTucTiKa phiHka Tpyaa - YpoBeHb 6e3pabotuuypl aHB.06 4.90% 4.90% 470%
(Unemployment)
58.0 10 cbes 06 Toprosblit 6anaHc (canbao, Mnpg. 4onn. ) nek.05 -63.50 -66.88 -65.00
550 10 peB 06 [ednumt thepepansHoro GropkeTa, Mapa. 40NN, AHB.06 8.00 -10.98
14 cbes 06 PosHiyHble npogaxm (Retail sales), m-t-m HB.06 0.80% 0.40% 2.30%
52.0 14 ces 06 Retail sales, uckmioyas asromobunm, m-t-m AHB.06 0.70% 0.20% 2.20%
490 15 ces 06 Cuet geuxeHns kanutana (Capital Net Flow), mnpg. 1ek.05 823 91.60 56.60
aBr-05 ceH-05 okT-05 HOs-05 pek-05 sHB-06 cbes-06 aonn.
BRENT URALS
15 peB 06 VIHAEKC NPOMBILLNEHHOO NPOM3BOACTCTBA aHB.06 0.30% 0.60%
16 e 06 /AMNOpTHbIE LieHbI aHB.06 0.90% -0.20%
590 Sonoro 16 cbes 06 OKCNOPTHbIE LieHbI aHB.06 0.20% 0.10%
570 17 cbes 06 WHnsums B npombiwuneHHom cektope (PPI) AHB.06 0.20% 0.60% 0.30%
550 17 ches 06 WHnaums - Core PPl (ouniLeHHas OT BNMSHUA LieH Ha aHB.06 0.20% 0.10% 0.40%
NPOAOBOMNLCTBUE W 3HEPTETHKY)
530 CErOfiHA
510 22 dpes 06 WHebnsaums - NHpexc notpebutensckmx yen (CPI) AHB.06 0.40% -0.10%
490 22 thes 06 VHcbnsiums, 6e3 yueTa LieH Ha SHEPrOHOCUTENN 1 aHB.06 0.20% 0.20%
470 npogosonbCTaue (core CPI)
50 22 ¢es 06 Real Earnings aHB.06
430 27 ches 06 Cratuctuka npopax Hosblx 4omoB (New Home sales), %  sHB.06
410 WHzeKc MoTpeBUTEnbCKo yBepeHHocTM (Consumer
aBr-05 ceH-05 okT-05 HOA-05 pek-05 aHB-06  ches-06 28 d)eB 06 X . Ct)eB.OG 85.00
confidence index)
28 ches 06 MpensaputensHas oueHka BB (preliminary) 4 B.05 1.10%
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KPUBbLIE JOXOAHOCTEW despans 200

Kpueasi doxodHocmu cybghedepanbHbIX U MyHUYUNanbHbIXx obnuzayuli
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KPUBbLIE JOXOAHOCTEW despans 200
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KPUBbIE JOXOOHOCTEW

Kpueasi doxodHocmu pocculickux eepoobnuzayuti

despansa 200
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PbIHOK PYBJIEBbIX OBNUTALIUIA 21 deBpans 2006 r.

OMUTEHTbI OBBLEMbI MOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE,%  [OXOQHOCTb,% [OIOPALNA

OBopor Obwem, Kynon,%  MMoraiwexve OdpepTa Aeit po
MIH. py6.  MIH. pyb. noratueHus

Umoau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu

Mokynka lMpopaxa AeHb Hepens mecsiL HKO Tekywas Knoraw. Kodepte [Oiop.ner. Moga. aop

ObP 02 0.0 - - 23.06.2009 15.03.2006 1219 0.00 0.00 { 0.00 0.00 0.24 - - 0.09 4.91 0.06 0.06
OBP 03 84.3 - - 22.09.2009 15.06.2006 1310 { 98.46 98.61:i 0.05 0.14 0.53 - - 040 4.71 0.32 0.30
O®3 25057 11.6 33773 : 7.40 20.01.2010 - 1430 :104.23 104.35: -0.02 0.14 -0.14: 527 7.10 6.32 - 3.43 3.23
O®3 25058 1.5 31866 i 6.30 30.04.2008 - 800 :100.65 100.73: 0.01 -0.10 0.05: 3.28 6.26 6.12 - 2.06 1.94
O®3 25059 9.9 0 6.10 19.01.2011 - 1794 {9922 9935 0.00 -0.18 0.00 i 435 6.14 6.41 - 4.26 4.01
O®3 25060 0.7 0 5.80 29.04.2009 - 1164 { 98.75 99.07 : 0.03 -0.03 - 3.02 585 6.26 - 292 2.75
O®3 26198 76.0 42117 6.00 02.11.2012 - 2447 :96.05 96.20: 0.16 -0.16 0.73 { 17.75 6.24 6.71 - 5.60 5.24
O®3 27019 0.0 8800 (10.00 18.07.2007 - 513 0.00 106.70; 0.00 -0.14 0.18 { 9.04 940 5.32 - 1.34 1.27
O®3 27020 0.0 8800 {10.00 08.08.2007 - 534 0.00 0.00 { 0.00 0.00 -094: 329 945 589 - 1.40 1.32
O®3 27024 5.0 15001 i 7.00 19.04.2006 - 58 0.00 100.78; -0.18 0.00 0.88 : 6.33 6.95 256 - 0.16 0.15
O®3 27025 0.3 25806 7.00 13.06.2007 - 478 :101.25 101.35; -0.74 -0.11 0.00 : 13.04 6.95 6.25 - 1.25 1.17
O®3 27026 0.0 16000 7.50 11.03.2009 - 1115 0.00 103.10i 0.00 -0.07 0.36 { 13.97 7.33 6.14 - 2.74 2.58
O®3 45001 0.0 28356 : 10.00 15.11.2006 - 268 :102.60 102.74: 0.00 0.05 -049: 0.68 973 4.29 - 0.48 0.46
O®3 45002 0.0 5520 {10.00 02.08.2006 - 163 0.00 102.70i 0.00 0.20 0.51 156 9.74 3.94 - 0.45 0.43
O®3 46001 1.0 60000 § 10.00 10.09.2008 - 933 (106.87 107.00; -0.01 -0.73 -0.79: 1863 9.35 6.06 - 1.65 1.56
O®3 46002 4.0 62000 § 10.00 08.08.2012 - 2361 :111.31 11150 0.24 -0.64 -0.31:i 1.37 897 6.42 - 4.64 4.36
O®3 46003 0.0 37298 10.00 14.07.2010 - 1605 :111.45 113.50{ 0.00 -0.08 -0.23: 9.04 887 6.35 - 3.33 3.13
O®3 46005 3.6 20000 0.00 09.01.2019 - 4706 : 4473 4475: 049 -049 164 i 0.00 0.00 6.82 - 1218 1140
O®3 46014 0.4 58290 § 10.00 29.08.2018 - 4573 $109.95 110.00i 0.78 -0.94 0.09 { 4356 9.10 6.69 - 5.67 5.31
O®3 46017 4.4 29354 9.00 03.08.2016 - 3817 :106.80 106.94: -0.05 -0.14 1.08 : 1.23 843 6.71 - 7.03 6.59
O®3 46018 1.1 179401 9.50 24.11.2021 - 5756 1111.76 111.84} -0.29 -0.16 0.96 { 17.70 852 6.77 - 8.74 8.18
0®3 46020 0.0 0 6.95 06.02.2036 - 10943 :100.25 100.79: 0.00  0.00 - 095 6.89 6.96 - 12,97 12.13
Bceeo 202.7 482981

UcemoyHuku: REUTERS, pacdyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 21 deBpans 2006 r.

SMUTEHTbI (0)5-15"/-) MOrALUEHUE/ BbIKYI LEHA U3MEHEHME, % AOXO4HOCTb,% ARPALUNA
M:io’;;; M(J)_Ebz;na' KynoH,%  Morawenune Odpepra nErZ?eﬂaﬂ Mokynka  Mpopaxa AeHb Hegens MecsL, HKO Tekywas Knoraw. Kocepte [wop.ner. Moa. alop
Wmoau mopaoe MyHuUyunaabHbIMU oGnueauunMU
Boneoepad, 07 0.63 400 110.20 17.07.2008 878 :103.40 104.35! 332 276 260 : 866 9.77 7.82 - 216  2.01
Kasakb, 01 5.46 750 110.50 21.07.2006 - 151 £100.80 101.20 0.16 -0.38 -0.54 : 8.92 10.38 7.85 - 041  0.38
KasaHb, 02 1.03 1000 {10.00 11.04.2007 - 415 1102.60 10295 1.68 113 097 i 849 974 7.10 - 0.88 0.82
KpacHospck, 02 0.00 630 12.50 27.10.2006 - 249 1103.71 104.10i 0.00 0.10 -0.65: 8.90 12.02 6.61 - 0.66 062
Kpacrospck, 05 0.90 1000 i 6.19 18.10.2008 - 971 {9945 99.70: -024 0.29 -0.34:21.20 6.22 7.89 - 242 224
Hoeocubupck, 02 215 1500 :12.00 07.12.2006 - 290 :103.90 104.25: 0.00 -0.12 -0.01:24.99 1154 6.96 - 075 0.70
Hosocubupck, 03 0.00 1000 13.00 14.07.2009 - 1240 {114.45 114.80i 0.00 0.13 255 i 14.96 11.33 7.56 - 286 266
Tomck, 01 0.00 300 §13.00 22.11.2007 - 640 i 0.00 0.00 0.00 0.00 ; 21.94 1229 7.18 - 112 1.04
Yepa, 03 2.58 400 (10.03 18.07.2006 - 148 1101.00 101.10{ -0.23 -0.03 0.20 | 9.34 9.92 7.29 - 041 0.38
Yepa, 04 9.23 500 :10.03 03.06.2008 834 :104.60 104.70: -0.20 -0.13 -0.10 { 20.88 9.58  7.91 - 2.06  1.91
Ymozu mopzaoe cybghedepasibHbIMU o6nuaauunMu
bawkopmocmat, 04 0.00 500 : 8.02 13.09.2007 570 : 0.00 000 : 0.00 040 000 : 3472 791 7.18 - 145 135
benzopodckas 0611., 04 0.00 320 §14.50 29.04.2008 - 799 § 0.00 11250i 0.00 0.18 -3.77 i 4529 12.84 7.44 - 190 177
Beneopodckas 065, 31001 1.03 2000 { 8.38 10.11.2010 - 1724 $102.85 103.19: 0.03 -0.02 078 i 1.15 8.13 7.82 - 396  3.67
Boneozpadckasi 0611 0.00 400 (11.99 14.05.2006 - 83 0.00 102.20 0.00 0.79 i 3.38 11.78 3.9 - 022 021
Boneoepadckasi 0611., 01 0.00 600 13.00 11.06.2009 - 1207 $108.00 108.50:i 0.00 0.09 -0.87 i 23.86 11.99 7.70 - 207 193
Bonezoepadckas 0bn. 35001 1 0.00 700 §13.00 17.06.2010 - 1578 $109.00 11050 0.00 1.10 0.82 i 21.37 11.80 7.48 - 244 227
Boporesxckas 0611. 01 0.08 600 13.00 15.12.2007 - 663 :110.25 110.33: 0.00 048 -0.54 2422 1178 7.08 - 162 151
Boponexckas 0611. 02 0.00 500 13.00 18.06.2009 - 1214 1114.41 11522f 0.00 3.00 0.07 { 23.86 11.03 6.46 - 281 264
Ypkymckasi o6n., 01 0.00 700 §10.50 22.07.2007 - 517 $102.30 102.45: 0.00 -0.10 -0.02i 6.65 10.25 7.70 - 088  0.82
Uprymckasi 0611., 02 2.43 750 £10.00 07.09.2006 - 199 1101.10 101.30i 0.00 -0.64 0.11 {1249 9.89 8.15 - 053 049
Upkymckas o6n. 31001 0.53 1500 {10.00 17.12.2009 - 1396 i 0.00 104.40i 0.29 -0.67 0.04 i 1644 959 7.30 - 189  1.76
Wprymekas 0611, 31002 0.00 900 i 8.50 23.10.2008 - 976 :101.10 101.49i 0.00 -0.69 024 : 17.23 841 7.55 - 156  1.45
Kanyxckas obn., 01 0.00 300 §10.00 24.12.2007 - 672 { 0.00 000 i 0.00 0.00 098 1589 971 7.83 - 1.71 1.58
Kuposckas 06s, 01 1.01 400 i 8.39 22.12.2008 - 1036 :101.25 101.55: -0.10 0.00 0.16 { 13.79 827 12.01 - 170 152
Komu, 05 0.78 500 i14.00 24.12.2007 - 672 :110.51 113.00; -1.68 217 -0.62 2225 1261 7.23 - 164 153
Komu, 06 0.42 700 i14.00 14.10.2010 - 1697 :119.00 121.00i -0.08 -0.54 -1.17 i 4948 11.76 7.62 - 356  3.31
Komu, 07 6.63 1000 i 12.00 22.11.2013 - 2832 1110.40 112.10f 0.10 090 1.94 { 29.26 10.86 7.65 - 526  4.89
Komu, 08 0.00 1000 i 9.00 03.12.2015 - 3573 {98.51 101.50; 0.00 0.00 3.31 1899 896 7.66 - 6.47  6.01
Kocmpomckas 06r1., 04 0.38 800 :13.00 11.03.2008 - 750 $107.50 108.35: 0.05 0.23 -0.51: 2458 12.00 7.35 - 182 1.70
KpacHosipckud kpad, 02 0.00 1500 {10.95 26.10.2006 - 248 1102.75 103.00i 0.00 -0.04 -0.68i 840 10.66 6.92 - 066  0.62
KpacHosipckuti kp, 34003 0.50 3000 i 7.00 01.10.2008 - 954 {9940 99.55:i 0.00 0.14 -045: 2647 7.04 7.21 - 194 181
Kpacrodapckui kpad, 01 0.00 1000 {10.50 15.05.2007 - 449 1103.20 103.65: 0.00 -0.01 -0.19i27.90 10.17 7.40 - 116 1.08
llerunepadckas 06r1., 02 0.64 800 :14.01 08.12.2010 - 1752 $126.00 126.70: 0.00 -0.78 -0.28 i 25.72 11.08 7.49 - 372 346
JleHurepadckas 06s1. 03 0.66 1300 {13.50 05.12.2014 - 3210 1127.50 132.00{ 0.00 -0.38 0.39 i 24.41 1042 7.81 - 585 543
Mockosckas 06i1., 03 0.27 1000 {11.00 19.08.2007 - 545 $105.93 106.85: -0.14 0.00 0.00 i 0.30 10.29 6.22 - 142 134
Mockosckas 0611., 05 84.41 12000 10.00 30.03.2010 - 1499 :108.91 109.05: -0.32 -0.46 -0.26: 2856 9.18 6.99 - 278 260
Mockosckas 06i1., 04 0.41 9600 i 11.00 21.04.2009 - 1156 i111.95 112.39; -0.13 -0.62 -0.88: 8.14 983 6.95 - 273 255
Huxeeopodckas 0611. 01 0.00 1000 {11.80 01.11.2006 - 254 i 000 0.00 i 0.00 -0.05 222 i 614 1142 7.08 - 068  0.63
Huxezopodckasi 0611. 02 19.16 2500 :10.49 02.11.2008 - 986 :105.26 105.35: -0.02 -0.01 -4.11: 31.33 996 7.36 - 1.81 1.68
Hoeocubupckas 061 0.76 1500 { 13.50 27.07.2006 - 157 1102.46 102.87: -0.24 -0.18 -0.99 : 851 13.18 7.87 - 042 0.39
Hoeocubupckas 0611. 02 0.08 2000 13.30 29.11.2007 - 647 1109.70 110.35! -0.27 -0.27 -0.45i29.52 1212 7.62 - 157 146
Hoeocubupckas 0611. 03 0.16 2500 i 9.00 15.12.2009 - 1394 1102.05 102.19i 0.04 0.08 020 i 1529 881 7.81 - 259 240
Camapckas 061., 01 0.00 2370 {12.00 04.07.2006 - 134 { 0.00 10250 0.00 0.09 -0.10i 1578 1171 5.20 - 036 0.34
Camapckas 0671., 02 0.00 2000 i 6.82 09.09.2010 - 1662 i 0.00 10050 0.00 -0.01 056 i 1252 6.80 6.93 - 390 3.65
Teepckasi 0611., 02 0.00 1000 :16.90 23.11.2006 - 276 i 0.00 0.00 { 0.00 -0.31 -1.56:40.75 1579 7.50 - 070  0.65
Teepckasi 0611., 03 0.00 800 : 7.95 30.11.2008 - 1014 { 0.00 0.00 i 0.00 000 062 :17.64 7.87 7.74 - 248 230
Tomckas 0671, 02 0.00 500 {11.00 27.07.2006 - 157 1101.00 102.60: 0.00 -1.73 292 753 10.77 5.83 - 043  0.41
Tomckas 06i1., 03 0.54 600 {11.00 13.10.2007 - 600 :104.70 104.95: 027 -0.38 0.10 ; 39.18 1049 7.35 - 150  1.40
Tomckas 0611, 34026 0.00 900 : 9.00 09.11.2009 - 1358 :100.25 100.40; 0.00 0.00 0.06 ; 2540 8.96 7.66 - 281 261
Yomypmckas pecr, 01 505 1000 i 8.20 27.12.2008 - 1041 100.80 101.05{ 0.00 -0.20 1.30 { 12.36 8.12 7.95 - 257 238
Xabapoeckuli kpad, 02 1.02 700 §11.00 05.10.2006 - 227 1101.80 102.10; -0.27 0.03 -0.10 13.86 10.79 7.23 - 060 0.56
Xabapoeckuli kpad, 06 1.01 1000 { 9.00 24.11.2009 - 1373 $101.20 101.35; -0.15 0.05 023 { 21.70 889 7.71 - 253 235
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 827 i 0.00 113.00i{ 0.00 0.00 0.09 {28.27 10.72 6.37 - 2.02 1.90
Yyeawus, 03 0.00 500 : 9.50 13.04.2007 - 417 1102.20 102.84: 0.00 0.10 0.49 : 1041 924 7.06 - 1.09  1.01
Yyeawus, 04 0.65 750 §12.33 27.03.2009 - 1131 i113.80 114.19: 0.01 -0.01 0.00 i 49.66 10.80 7.26 - 259 241
Skymus, 03 0.00 800 :12.00 17.06.2008 - 848 :109.00 110.00i 0.00 -1.59 1.14 { 20.38 11.06 8.19 - 204 188
Slkymusi, 04 0.00 1000 {13.00 16.03.2006 - 24 1100.31 100.55! 0.00 -0.45 -0.69 i 23.86 1295 7.47 - 0.07 0.06
Skymusi, 05 244 2000 i 9.00 21.04.2007 - 425 1101.10 102.45: -0.20 0.39 020 ; 7.89 884 7.13 - 1.11 1.04
Skymusi, 06 0.22 2000 :10.00 13.05.2010 - 1543 $107.90 108.25: 0.19 -0.05 028 i 1.10 923 7.57 - 310  2.89
SHAO, 01 0.00 1800 {11.00 03.08.2008 - 895 i 0.00 112.00i 0.00 -0.23 078 i 452 1019 6.74 - 223 209
Slpocnasckasi o6n., 02 0.00 1000 :13.28 03.07.2007 - 498 1107.65 107.80: 0.37 -0.23 0.28 i 17.46 1230 6.90 - 126  1.18
Slpocnasckasi o6n., 03 0.00 1000 12.00 17.11.2006 - 270 1103.30 103.80i 0.00 -0.10 -0.48:21.86 1159 7.15 - 071 0.66
Spocnasckas 0611., 04 0.55 1000 i 11.00 26.05.2009 - 1191 i109.25 109.77: 0.09 0.23 0.09 i 26.82 10.06 7.27 - 280 261
Spocnasckas 06n., 05 0.50 500 ; 8.00 30.12.2008 - 1044 $100.75 101.10; -0.10 0.35 0.15 i 11.84 7.94 7.61 - 259 240
Mockea 32 0.00 4000 {10.00 25.05.2006 - 94 0.00 0.00 { 0.00 -0.09 -020i23.84 987 4.78 - 025 0.24
Mockea 37 0.21 3900 10.00 23.09.2006 - 215 $102.92 103.05 -0.06 -0.07 0.15  16.16 9.72 5.03 - 057 0.54
Mocksa 27 0.00 4000 {15.00 20.12.2006 - 303 1108.12 108.20i 0.00 -0.11 -0.50 i 2548 13.85 4.81 - 078 0.74
Mockea 42 0.00 3000 {10.00 13.08.2007 - 539 $105.70 107.30i 0.00 0.00 -1.03i 192 944 5093 - 139 131
Mockea 31 0.00 5000  10.00 20.05.2007 - 454 i 0.00 0.00 i 0.00 0.00 -0.89:2521 949 559 - 116 1.10
Mockea 40 0.00 4000 §10.00 26.10.2007 - 613 $106.00 106.20: -0.56 0.00 0.71 i 16.16 9.41 5094 - 147 139
Mockea 43 0.00 5000 {10.00 17.05.2008 - 817 1108.05 108.40i -0.51 0.00 -091i 0.82 925 6.27 - 2.04 192
Mockea 29 0.00 5000 {10.00 05.06.2008 - 836 :108.01 109.40i 0.00 0.02 -0.50: 21.10 9.22 6.09 - 207 196
Mockea 36 0.00 4000 §10.00 16.12.2008 - 1030 {110.20 110.50i -0.34 0.43 -045: 18.08 9.05 5.99 - 251 236
Mockea 47 54.49 5000 {10.00 28.04.2009 - 1163 $110.10 110.70; 0.63 0.45 6.30 899 5.81 - 278 263
Mockea 41 0.00 5000 10.00 30.07.2010 - 1621 :1110.01 111.10i 0.00 -054 145} 575 9.01 6.39 - 373  3.51
Mockea 38 572 5000 ;10.00 26.12.2010 - 1770 i114.31 11470 012 -112 052 i 1534 875 6.60 - 397 373
Mocksa 39 10.61 5000 i 10.00 21.07.2014 - 3073 i111.70 111.89: -0.09 -0.53 0.00 : 822 895 6.77 - 6.13 574
Mocksa 44 5.59 20000 : 10.00 24.06.2015 - 3411 _i111.60 111.75; 0.09 -0.62 15.89 895 6.76 - 6.56__ 6.15
Bceeo 203.36__ 139990

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNUTALIUIA 21 deBpans 2006 r.

OMUTEHTbI OBBEMbI MOrALLIEHNE/ BbIKYTT LEHA W3MEHEHUE,% [JOXOQHOCTb,% [OOPALUA
“:?_zoz‘;s MS:;epN;/’G. KynoH,%  Morawenune Odpepra ngrzeje‘:zﬂ Mokynka  lMpopaxa AeHb Hegens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Mog. aop

Umoau mopzaoe KopnopamueHbIMU ob61u2ayussMu
Hegpmb u 2a3

TASTIPOM A3 0.07  10000: 8.11 18.01.2007 - 332 :1101.51 102.00f -0.34 0.34 -0.85 6 799 6.48 - 0.89 0.84
FA3[1POM A4 0.02 5000 : 8.22 10.02.2010 - 1451 :104.55 105.14: -0.33 -0.19 0.67 1 786 7.01 - 3.48 3.25
rA3IPOM A5 0.00 5000 : 7.58 09.10.2007 - 596 (101.77 102.04: 0.07 -1.27 0.87 27 745 6.52 - 1.53 1.43
FA31POM A6 0.01 5000 : 7.22 06.08.2009 - 1263 :100.40 100.65: 0.00 -0.35 0.90 2 747 713 - 3.12 2.91
HIK UTEPA 2.24 2000 { 9.75 07.12.2007 655 {100.85 100.90; 0.15 -0.20 0.35 20 9.67 9.42 1.66 1.52

Tykotin 02 0.01 6000 i 7.15 17.11.2009 20.11.2007 1366 :101.50 101.80: 0.26 -0.36 063 i 18  7.02 - 6.08 i 165 1.55
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 283 110154 0.00 { 0.00 000 005:i 21 926 7.41 - 075 0.70
PyccHegpms, 01 16.78 7000 i 9.25 10.12.2010 12.12.2008 1754 :101.03 101.20i 0.03 005 045: 17 916 - 9.01 i 250 230
Tamuegpmsb 03 0.00 1500 :12.00 01.07.2006 - 131 £101.00 _102.10i 0.00 _0.00 -029 : 17 11.68 4.29 - 0.36__ 0.34
Xumusi u Hegpmexumus

ALEK-MHeecm, 02 0.00 500 :11.80 20.05.2008 21.11.2006 820 : 0.00 0.00 : 0.00 0.00 -1.18: 29 1163 -  10.14f 0.71 0.64
Hopozobyx, 01 0.00 900 i 9.90 11.06.2008 13.12.2006 842 {100.20 102.00: 0.00 -060 0.15: 18  9.81 - 890 ! 079 072
Kytibbiwesasom, 01 0.00 600 i 0.00 15.06.2006 - 115 £100.00 100.24i 0.00 0.15 -020i O 0.00 -0.47 - 032 032
MaputickuaHri3, 01 5.52 800 :12.40 16.12.2008 19.06.2007 1030 :100.46 100.80: -0.27 0.57 0.00 : 21 12.34 - 1235 124  1.10
HUKOCXUM, 01 1.17 750 i14.00 14.12.2006 - 297 1101.60 101.85: 0.11 -0.07 -041i 26 1374 11.77 - 078  0.70
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 558 i 0.00 0.00 i 000 000 000: 18 798 7.88 - 074 0.68
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2226 10575 0.00 : 0.00 014 052 38 9.42 - 791 1 267 247
Hagpuc Kocmemurc, 01 0.00 400 (10.50 22.04.2007 - 426 :100.20 100.60i 0.00 0.30 024 i 35 1045 1026 - 1.09  0.99
CAHOC 02 13.85 3000 :10.00 10.11.2009 13.11.2007 1359 {105.70 106.00: 0.14 -019 057 i 27 944 829 - 314 290
YomypmHI1, 01 0.00 1500 i 9.50 01.09.2009 01.12.2006 1289 i 0.00 0.00 i 0.00 010 -025i 45  9.51 - 10.05i 073 0.66
dnekmpoaHepaemuka

bawkupaHepeo, 02 0.00 500 : 9.50 22.02.2007 - 367 : 0.00 000 : 0.00 000 025 47 934 7.80 - 094 087
JleHanepeo, 01 1.02 3000 :10.25 19.04.2007 - 423 1101.50 101.65: 0.00 -029 054 i 35 10.10 9.03 - 1.09  1.00
CeepdrnosaHepzo, 01 0.00 500 i11.50 01.03.2007 - 374 110150 0.00 : 0.00 000 065 : 54 1133 10.16 10.16: 095 0.86
Tamarepeo, 01 0.00 1500 i 9.65 13.03.2008 - 752 1103.15 103.40{ 0.00 000 039 i 42 934 8.01 - 185 1.7
®CK E3C, 01 1.07 5000 i 8.80 18.12.2007 - 666 :103.20 103.49: -0.06 -0.10 -852i 15 850 6.84 - 170  1.60
®CK EAC, 02 121 7000 i 8.25 22.06.2010 - 1583 1103.91 104.00i -0.05 -040 092 i 12 793 7.29 - 370 345
SlkymckoHepeo, 01 0.00 400 §14.00 31.08.2006 - 192 { 0.00 103.00i 0.00 -0.48 0.19 i 66 _ 13.59 8.21 - 049  0.46
Ces3b

Bonzamenekom 0.00 1000 :13.00 21.02.2006 - 1 000 000 : 000 000 -060: 32 1296 -8265 - 0.00 0.02
Boneamenexom 03 0.00 2300 i 850 30.11.2010 - 1744 1100.71 100.90f 0.00 -0.19 000 i 18 844 846 - 324 299
Bonzamenexom 02 0.00 3000 i 8.20 30.11.2010 04.12.2008 1744 :100.25 100.30; 0.00 -0.15 0.00 i 17  8.20 - 833 i 251 232
Buivnenkom 01 0.00 3000 i 9.90 16.05.2006 - 85 0.00 100.85{ 0.00 0.00 -040: 26 9.83 6.67 - 023 022
Hanbcesss 01 0.00 1000 {13.00 15.11.2006 - 268 :103.60 103.95: 0.00 0.14 010 i 34 1251 747 - 070  0.66
MITC 04 0.00 1000 {10.00 22.04.2009 26.04.2006 1157 i 0.00 102.10i 0.00 0.06 -048: 32  9.92 - 551 { 018  0.17
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1555 i 0.00 0.00 i 0.00 0.00 058 19 8.16 - 694 i 121 113
Mezacpor @unac 01 0.00 1500 {11.50 07.06.2006 - 107 § 0.00 101.55: 0.00 0.00 -0.05: 24 1134 6.48 - 029 0.28
Mezadpor 021 1500 i 9.28 11.04.2007 - 415 $102.35 102.70: -0.10 0.10 -0.39i 33  9.05 7.06 - 1.07  1.00
Mezacpor, 03 1.04 3000 : 9.25 15.04.2008 785 1103.50 104.00i 0.10 -0.05 015 : 32 891 7.41 195  1.81

PTK-TIM3UHI, 04 0.00 2250 { 9.69 08.04.2008 11.04.2006 39546 i 100.12 100.45: 0.00 0.18 0.18 { 30  9.66 - 7231 014 0.3
Cubupbmenexom 03 0.10 1530 :14.50 14.07.2006 - 144 1102.61 102.70: -0.15 -0.26 -0.30i 15 1413 7.47 - 039 037
Cubupbmenekom, 04 3.18 2000 {12.50 05.07.2007 - 500 :106.10 106.29i -1.71 155 -009: 16 1178 7.82 - 129 119
Cu6bupbmenexom, 05 11.26 3000 i 9.20 25.04.2008 - 795 1102.30 102.70i 0.05 -005 067 i 29 899 818 - 197  1.82
Cubupbmenexom, 06 0.00 2000 i 7.85 16.09.2010 23.09.2008 1669 : 99.15 99.40: -045 010 0.10 { 32  7.92 - 835 232 214
C3 Tenekom, 02 0.00 1500 i 7.50 03.10.2007 - 500 {99.06 10150 0.00 -192 066 i 10 7.65 9.66 - 111 1.01
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1830 :102.70 103.00i 0.00 010 0.05: 21 898 - 788 i 183 170
CMAPTC, 02 422 500 {15.00 26.06.2007 26.06.2006 491 { 99.35 100.40: 0.50 049 -119i 23 1485 - 11721 035 0.31
CMAPTC, 03 6.96 1000 i 14.10 29.09.2009 03.10.2006 1317 i 0.00 101.00i 0.40 -0.40 1.41 54 1396 - 1268 058 0.52
Tammenexom, 03 0.00 600 11.75 06.05.2007 - 440 104.00 104.35: 0.00 0.00 1.51 4 1130 8.49 - 114  1.05
YPCU 03 118 3000 i 14.25 18.07.2006 - 148 1102.75 103.76; -0.05 -0.16 -048: 13 1387 7.18 - 041  0.38
YPCU 04 0.00 3000 i 9.99 01.11.2007 - 619 :103.15 10565 0.00 -043 033 i 30 965 7.88 - 156  1.45
YPCU 05 0.00 2000 i 919 17.04.2008 - 787 1102.30 102.45{ 0.00 -0.19 015 31 897 8.10 - 195  1.80
YPCU 06 6.32 2000 i 820 17.11.2011 20.11.2008 2096 :100.10 100.30i 0.00 -040 0.00 i 20  8.18 - 823 i 247 228
Lienmpmenexom 03 21.07 2000 :12.35 15.09.2006 - 207 1102.50 102.60: -019 0.11 -0.04i 53 1205 7.98 - 054  0.50
Llenmpmenexom 04 12.36 5623 :13.80 21.08.2009 - 1278 :1115.81 116.10: 0.05 -0.64 -0.04 1 11.92 866 - 294 270
LlenmpanbHbili Teneepag 0 0.00 500 16.00 22.08.2006 - 183 { 0.00 000 i 0.00 0.00 -053: 39 1546 9.08 - 047 043
1OTK, 01 0.01 1500 {14.24 14.09.2006 - 206 :101.90 102.30: 0.42 -010 -048i 62 1392 1010 - 0.53 048
1OTK, 02 1.00 1500 i 0.00 07.02.2007 - 352 1100.10 100.19 0.00 0.14 -037i 0 0.00 -0.20 - 096 0.97
tOTK, 03 271 3500 {12.30 10.10.2009 13.04.2006 1328 :100.21 100.29; 0.04 -0.10 -0.36: 46 1226 - 9.04 { 014 0.3
IOTK 04 3.00 5000 :10.50 09.12.2009 - 1388 99.95 100.00; 0.00 0.00 0.00 i 20  10.50 10.57 - 221 2.00
Memannypaus

VIATTIPOM, 01 151 500 :12.50 20.04.2007 21.04.2006 424 :100.50 100.65: -0.08 -0.06 -0.19: 42 1242 - 839 : 016 0.15
WHIPOM, 02 1.35 1000 :12.00 15.07.2010 26.07.2006 1606 :100.76 100.99: 0.09 0.12 -006: 11 1188 - 9.77 i 043  0.39
MaupUHeecm, 01 0.06 500 i12.30 03.04.2007 - 407 1101.21 101.40: 0.21 -0.54 0.01 16 1215 1159 - 1.04 094
Mauphreecm, 02 552 1000 :10.90 16.12.2008 28.11.2006 1030 :100.46 100.80: -0.27 0.57 0.00 i 25 10.85 - 1049: 074 067
HCMMS3, 01 0.98 1000 {12.10 19.05.2008 22.05.2006 819 :100.00 100.40: -020 -1.18 -049: 30 1209 - 11.35i 025 022
OMK, 01 0.10 3000 i 9.20 12.06.2008 - 843 1102.00 102.75{ 020 -0.19 032 i 19 897 8.09 - 210  1.94
Pycan ®uH 02 1.86 5000 : 8.00 20.05.2007 - 454 1100.85 101.15: 0.00 000 0.15:i 20 7.92 7.26 - 119 1.1
PycAn®uH, 03 0.00 6000 i 7.20 21.09.2008 - 944 (9970 99.90: 0.00 -0.02 108 : 30 720 7.34 - 234 218
C80600Hsiii cokon, 02 0.00 600 13.55 22.11.2007 27.05.2006 640 :100.01 101.00i 0.00 0.00 -025: 33 1348 - 11.72i 026 024
Cr MEYE/I, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 640 :100.90 101.00i 0.00 0.00 -0.03: 26 1059 - 6.78 { 027 025
Ceeepcmarb 0.00 3000 i 8.10 28.06.2007 - 493 1100.70 101.80: 0.00 -0.20 -0.20: 12 804 7.59 - 129  1.20
TA MEYET 01 0.90 3000 {11.75 12.06.2009 16.06.2006 1208 :101.30 101.40: -0.06 -0.14 -039: 21 1160 - 7411 032 030
TMK 4.07 2000 §10.30 20.10.2006 - 242 1101.60 101.70i 0.06 000 0.15i 35 10.13 7.80 - 064 0.59
TMK, 02 2.85 3000 i11.09 24.03.2009 30.03.2007 1128 :102.40 102.45: -0.05 0.00 0.15: 44 1084 - 8.06 ! 1.03 095
Tynayepmem 02 0.00 1000 {11.00 02.12.2007 02.06.2006 650 :100.00 100.20i 0.00 -025 -026i 24 11.00 - 10.74i 028 025
yT1r13, 01 1.03 3000 : 9.50 16.06.2010 25.04.2008 1577 :102.10 102.55; 0.00 0.15 044 16 9.27 - 839 i 199 184

Ucmounuku: REUTERS, pacuyemsi baHka Mockebi
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AHanuTuyeckui otaen WWW.MMBANK.RU

+7 (495) 105-8000, BH. 4233 16

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 21 deBpans 2006 r.

OMUTEHTbI OBBbEMbI IMOrALUEHUE/ BbIKYT] LEHA U3MEHEHUE,%  [OOXOLQHOCTb,%  [OIOPALUA

O6oporT, Ob6bem, [OHeit po

M. py6.  MApA. Py6. KynoH,%  TMorawexue OdbepTa noraweHms Mokynka  [Mpopaxa neHb Hepens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Moga. aop
MawuHocmpoeHue
Asmoeas, 02 8.87 3000 : 9.20 13.08.2008 14.02.2007 905 £101.50 101.70: -0.15 0.15 0.10 { 1.26 9.06 - 773 ¢ 0.96 0.89
Asmoeas, 03 7.06 5000 { 9.70 22.06.2010 27.06.2006 40351  100.57 100.64: 0.02 -0.08 0.00 i 14.62 9.64 - 7.70 { 0.35 0.32
Baeormauw, 01 0.14 300 :13.50 19.06.2008 22.06.2006 850 :104.51 104.98: 0.46 -0.18 -0.46: 22.19 12.86 - -1.31 ¢ 0.33 0.34
BKM-®unaHc, 01 0.00 1000 :10.25 04.06.2008 06.12.2006 835 {100.90 101.10{ 0.00 0.05 0.10 { 21.06 10.14 - 894 { 0.77 0.70
Boneabypmaw 01 0.00 600 :11.10 08.10.2008 11.10.2006 961 0.00 100.36: 0.00 -0.15 -0.15: 39.84 11.08 - 11.09: 0.61 0.55
I'T-TOL SHepeo 02 9.47 1500 {12.50 22.06.2006 - 122 $100.90 101.14f -0.13 0.09 -0.31 20.55 12.38 9.32 - 0.33 0.31
I'T-T3L SHepeo 03 1.13 1500 :12.04 18.04.2008 23.10.2006 788 :101.10 101.40: -0.10 0.00 -0.30 i 40.24 11.87 - 10.03 0.64 0.58
ETK 01 13.78 1000 : 8.75 02.10.2008 05.10.2006 955 99.25 99.40: 019 -0.64 -0.80: 32.84 8.81 - 10.15{ 0.60 0.55
WxAsmo, 01 1.39 1200 {10.70 14.03.2007 - 387 (9930 9964 : 0.14 -0.15 148 ! 46.61 10.74 11.36 - 0.99 0.89
Wxmaw, 02 1.60 1000 : 13.55 17.06.2008 19.12.2006 848 :101.51 102.30; -0.10 0.10 1.18 : 23.02 13.28 - 11.20¢ 0.80 0.72
UPKYT 03 15.02 3250 : 8.74 16.09.2010 - 1669 {100.95 101.00( -0.03 -0.20 0.88 : 36.16 8.66 8.67 - 3.74 3.44
KAMA3-®unatc 0.00 1200 : 6.00 11.11.2006 - 264 0.00 0.00 : 0.00 0.00 -1.15: 16.60 6.06 7.56 - 0.71 0.66
KAMA3-®unarc, 02 0.00 3000 : 8.45 17.09.2010 19.09.2008 1670 : 99.90 100.05: 0.00 -0.25 0.02 { 34.73 8.45 - 862 i 2.29 2.1
Kpuozenmauw, 02 0.00 500 :10.40 08.07.2008 11.07.2006 869 0.00 0.00 { 0.00 0.00 -0.35: 11.68 10.34 - 8.69 i 0.39 0.36
JIOMO, 02 5.46 700 :14.20 11.07.2006 - 141 100.86 101.20: -0.09 -0.01 0.35 i 15.95 14.03 10.79 - 0.39 0.35
Mul-@unanc, 01 0.00 1000 :10.50 03.06.2009 06.06.2007 1199 :100.01 100.30: 0.00 0.14 0.50 : 21.58 10.50 - 10.75: 1.22 1.10
OM3 04 6.21 900 :14.25 26.02.2009 31.08.2006 1102 :103.40 103.50: 0.15 -0.14 -1.90: 67.15 13.77 - 747 : 0.49 0.46
M3, 01 0.00 750 { 9.70 21.07.2009 25.07.2006 40015 {100.20 100.30} 0.00 -0.29 0.13 i} 7.18 9.68 - 9.52 { 0.42 0.38
pommpakmop, 01 0.00 1500 :10.70 03.07.2008 07.07.2006 864 :100.20 100.24: 0.00 -0.05 -0.17 i 13.48 10.68 - 10.15: 0.38 0.34
Pycckue Aemobycbl 3.04 500 :14.00 22.05.2006 - 91 101.25 101.40: 0.00 0.15 -0.59 i 35.67 13.83 8.57 - 0.25 0.23
Cantom-OHepaus, 01 0.00 3000 (10.15 25.12.2007 26.12.2006 673 {100.15 100.35: 0.00 0.10 0.10 { 1529 10.11 - 9.91 0.82 0.75
CamypH NHeecm 0.00 500 :15.00 05.08.2006 - 166 0.00 102.99{ 0.00 0.00 0.04 i 699 1460 8.65 - 0.46 0.42
HIO CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 100.20 100.50: 0.00 -0.08 0.00 : 47.58 11.47 - 8.40 i 0.10 0.09
Ceeepcmarib-aémo 0.00 1500 (11.25 21.01.2010 25.01.2007 1431 0.00 103.40: -0.39 0.00 0.00 771 1091 - 7.86 i 0.90 0.84
COK-Asmokomri., 01 0.00 1100 {12.32 24.04.2008 27.10.2006 794 99.61 9990 0.00 -0.06 1.12 { 39.15 12.33 - 12.80f 0.65 0.58
Cmpotimpatceas, 01 147 3000 i 9.60 25.06.2008 - 856 :101.22 101.30i -0.05 -0.74 149 i 1420 949 9.21 - 213 195
TB3, 01 0.00 750 :14.60 10.10.2006 - 232 0.00 103.50: 0.00 0.58 0.00 i} 53.20 14.00 7.72 - 0.60 0.56
TpaHcmawxondure, 01 0.00 1500 :14.00 01.12.2007 05.06.2006 649 :101.00 101.49: 0.00 -0.20 -0.49: 31.07 13.81 - 8.50 i 0.29 0.26
YpaneazoH3agod, 01 3.08 2000 £ 13.36 30.09.2008 03.10.2006 953 {100.00 102.75: -0.18 -0.05 -0.15} 50.88 13.02 - 9.05 { 0.59 0.54
YpaneazoH3agod 02 0.15 3000 : 9.35 05.10.2010 03.10.2007 1688 :100.12 100.39: -0.15 -0.20 0.50 : 35.35 9.33 - 9.38 : 1.49 1.36
JHobbiearoujasi NPoMbILWIIEHHOCMb
Tonumemann, 07 0.00 750 :17.00 21.03.2006 - 29 99.60 100.99: 0.00 -0.54 -0.29: 71.26 16.94 11.48 - 0.08 0.07
CY3K, 02 0.00 1000 { 8.50 15.02.2007 - 360 {99.75 100.25{ 0.00 165 0.00 { 0.93 837 6.98 - 0.96 0.89
XatineH0 ['ond @uraHc, 01 0.00 750 :12.00 02.04.2008 09.10.2006 772 :100.40 100.99: 0.00 0.20 -0.20 : 1545 11.90 - 11.10: 0.61 0.55
lNuwieeasi NPoMbIUIIEHHOCMb
AnadywkuH 07 0.00 500 :14.00 08.03.2007 - 381 101.90 102.00: 0.00 -1.01 -0.95: 63.29 13.61 9.31 - 0.95 0.87
ATTK Apkada 01 2.31 600 :14.95 28.06.2008 29.06.2006 859 :100.60 100.71: -0.14 0.00 0.10 { 22.12 14.85 - 12.75: 0.35 0.31
AlIK Oro, 01 0.00 1100 {15.50 22.04.2007 28.04.2006 426 {101.56 101.75} 0.00 -0.04 -0.03 i 44.04 15.23 - 575 { 0.18 0.17
banmumop-Hesa 0.54 500 : 1.00 05.09.2006 - 197 9460 9539: -051 554 108 : 2.16 1.06 12.14 - 0.54 0.48
Banmumop-Heea, 03 0.00 800 :11.65 15.05.2008 23.11.2006 815 {101.00 101.25{ 0.00 0.03 -0.30: 30.32 11.51 - 982 i 0.73 0.66
beneparkopm 0.01 700 £10.90 02.12.2008 05.12.2006 1016 :100.60 101.00: 0.30 -0.20 1.00 { 22.70 10.79 - 9.91 0.75 0.68
Bumm-bunins-LaxH 0.60 1500 11.24 11.04.2006 - 50 100.45 0.00 { -0.10 -0.30 -0.25% 40.65 11.19 7.61 - 0.14 0.13
Bumm-bunnb-fanH, 02 0.00 3000 :{ 9.00 15.12.2010 - 1759 :102.15 102.50: 0.00 -0.29 230 : 15.04 880 8.58 - 3.97 3.66
Ipynna OCT, 02 1.00 1000 :13.60 08.05.2008 22.05.2006 808 {100.21 100.45: 0.26 -0.11 -0.15: 38.01 13.54 - 10.18 ¢ 0.25 0.22
Lked-3¢p-Cu, 02 34.51 1200 { 13.00 04.12.2007 05.12.2006 652 {103.10 103.25! 0.04 -0.19 -0.91} 27.07 12.59 - 8.81 0.76 0.70
Espocepsuc 0.58 1500 : 14.00 18.12.2007 20.06.2006 666 :100.31 100.55: -0.19 0.24 0.40 : 23.78 13.92 - 12.81¢ 0.32 0.28
Wreecmnpoekm, 01 0.53 1000 :10.80 16.05.2007 - 450 £102.25 0.00 { -0.10 0.00 -0.05: 28.41 10.59 9.23 - 1.16 1.06
MukosiHogckut 2.08 1000 :13.50 18.09.2006 - 210 :100.16 103.87: -0.60 0.37 -1.25: 57.33 13.48 13.66 - 0.54 0.48
Hympursecmxondure, 01 0.03 1200  12.00 09.06.2009 13.06.2006 1205 :100.12 100.60: 0.40 -0.10 -0.67 ;: 22.68 11.94 - 10.72¢ 0.30 0.27
MABA, 01 0.00 350 (12.90 15.06.2008 16.06.2006 846 :100.10 101.00; 0.00 0.10 -0.50 ;: 23.68 12.89 - 13.03: 0.31 0.27
MapHac-M, 01 0.07 500 :12.75 15.03.2006 - 23 100.11 100.37: -0.45 0.18 0.20 : 23.75 12.74 10.89 - 0.06 0.06
Mpatimepu ok, 01 0.00 750 :12.50 10.11.2006 - 263 98.86 100.10: 0.00 -1.95 0.10 342 1274 16.15 - 0.70 0.60
Paszynai-Llenmp 01 0.20 1000 : 14.00 05.06.2006 - 105 :100.60 101.00: 040 -0.45 0.15: 29.92 13.86 10.12 - 0.29 0.26
Pasynsi-®uranc, 01 4.50 3000 :11.50 02.10.2008 05.04.2007 955 99.67 99.95: 020 -0.20 045} 43.16 11.50 - 11.80% 1.04 0.93
Pycazpo 01 0.09 1000 : 11.66 19.07.2008 18.01.2007 880 97.95 100.00: 0.30 -0.62 0.62 : 10.54 11.68 - 1222 0.88 0.79
Pycckut lpodykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 449 {100.35 100.85: 0.85 -0.99 -3.81:i 229 13.83 - 10.19¢ 0.23 0.21
Caneat, 01 23.68 1000 : 11.66 03.12.2008 06.06.2007 1017 {100.42 100.55: 0.22 0.03 - 23.96 11.61 - 11.56 ¢ 1.21 1.08
S@KO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 197 0.00 0.00 { 0.00 0.00 -0.14: 36.60 7.96 - 12.48 0.06 0.05
tOempar3um 02 0.00 1000 : 11.50 25.11.2008 28.11.2006 1009 0.00 9980 : 0.00 0.15 0.25 : 26.15 11.54 - 12.29: 0.74 0.66
lTueoeapeHue
banmuka, 07 2.03 1000 : 8.75 20.11.2007 - 638 {101.00 101.70: -049 0.00 204 i 14806 862 7.99 - 1.70 1.58
KpacHeit Bocmok-MHeecm 0.00 1500 : 11.50 25.02.2007 - 370 0.00 000 : 0.00 -0.14 064 : 5640 11.19 8.78 - 0.93 0.86
Ovuakoeo, 02 10.17 1500 i 8.50 19.09.2008 - 942 {99.00 99.34: -0.06 025 -0.35: 3493 855 9.01 - 1.92 1.76
[ T-Nneecmmernme 01 1.03 1000 :12.00 28.09.2006 - 220 :101.50 102.20: 049 -0.49 -0.24: 4734 11.71 7.79 - 0.58 0.53
MNT-Uneecmmermce 02 4.19 1500 :14.25 23.03.2009 29.09.2006 1127 {103.30 103.35{ -0.04 -0.47 -0.48 : 57.39 13.80 - 852 i 0.57 0.53
CAH Wumep6pro 0.00 2500 § 13.00 15.08.2006 - 176 0.00 104.00: 000 029 025 : 18.16 1255 1.71 - 0.32 0.31
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SMUTEHTbI OB BEMBbI MOrALUEHUE/ BbIKYI LJEHA N3MEHEHUE, % AOXO4HOCTb,% AIOPALINA
x_ﬁozirs MSE:?/B. KynoH,%  MMorawexne Odpepra ng':?eﬂza Mokynka  lMpopaxa nOeHb Heaens mMecsay HKO Tekywas Knoraw. Kodepte [iop.net. Moa. aop
PO3HUYHbIU CEKMo,
JHemckud mup, 0T 0.00 1150 { 8,50 26.05.2015 - 3382  99.50 100.50: 0.00 0.00 1.00 18 850 8.68 - 6.48 597
Espocems, 01 0.67 1000 §16.33 25.04.2006 - 64 i101.01 101.17i -0.15 -0.17 -084:i 53  16.17 9.94 - 0.18  0.16
Koneiixa TH, 01 0.00 1200 i 9.75 17.06.2008 19.12.2006 848 i 0.00 0.00 i 0.00 - 0.00 17 9.53 - 7.04 1 079 074
MazHum 01 0.00 2000 i 9.34 19.11.2008 - 1003 i 0.00 101.75{ 0.00 -0.14 1.14 23 921 895 - 244 224
Mapma-®uranc, 01 6.35 700 14.84 22.05.2008 - 822 :105.51 105.90: -0.14 0.14 -025i 36 14.02 1213 - 194 173
Mapma ®urarc, 02 0.00 1000 {11.75 06.12.2009 07.06.2007 1385 } 99.50 100.00; 0.00 -0.10 0.00 24 1175 - 12.06 1 1.21 1.08
Mampuya ®uraHc 0.00 1200 {12.32 10.12.2008 13.06.2007 1024 } 99.90 100.20 0.00 0.05 0.00 23 12.31 - 12571 122 1.09
MUP ®unaHc 1.00 1000 | 9.89 27.12.2007 27.12.2006 675 100.20 100.30; -0.24 0.10 0.30 15 9.87 - 980 i 083 0.75
Mamepoyxa ®uHaHc, 01 0.56 1500 11.45 12.05.2010 - 1542 :109.10 111.00{ 040 -0.19 1.28 30 10.34 8.56 - 342 315
lMamepoyka @uHakc, 02 0.00 3000 i 9.30 14.12.2010 - 1758 :103.00 103.59i 0.00 -0.25 3.30 16 9.00 8.60 - 395 3.64
Mepexpecmok, 01 0.51 1500 : 8.81 08.07.2008 11.07.2006 869 :100.10 100.50: 0.00 _ 0.00 _ 0.05 10 8.77 - 741 i 039  0.36
Jleekasi, necHasi npoMbiwsieHHocmb u LUBK
ALJER-VlHeecm 2.33 500 :13.50 07.09.2006 - 199 1101.20 10150 0.35 -0.39 -167: 27 1330 11.05 - 052 047
Bonza 01 0.00 1500 {12.00 13.03.2007 - 386 {101.01 101.50i 0.00 0.50 1.35 52 11.83 1083 - 0.98 0.88
rOToK 0.00 550 {12.50 06.06.2006 - 106 1100.47 101.00i 0.00 -0.30 -025: 26 1241 977 - 029 0.26
HIIK 01 6.37 500 i11.90 31.01.2008 03.08.2006 710 0.00 100.50i -0.01 -0.10 0.40 6 11.89 - 1162: 045 040
M3® Coro3, 01 0.00 300 {11.00 09.10.2007 05.10.2006 596 }100.25 100.55} 0.00 0.00 -0.05; 41 1094 - 1020f 0.60 0.54
Pycckuti Texkcmurb 03 1.17 1200 {12.00 20.10.2009 18.10.2007 1338 | 98.55 99.45: -0.05 -0.35 0.39 39 1210 - 12921 150 1.33
Pycckuti Tekcmunb 02 4.01 1000 §14.30 05.03.2009 09.03.2006 1109 i 99.96 100.07i -0.02 -0.15 -0.45 65 1428 - 10.80f 0.05 0.04
Slkosnesckuli Tekcmunb, 01 1.70 1000 §12.00 31.10.2008 27.10.2006 984 i 99.91 100.00i -0.03 _-0.12  0.13 38 12.01 - 12.38: 0.65  0.58
Cmpoumesibcmeo u urnnomeka
ADRK 0.00 1070 :11.00 01.12.2008 - 1015 : 0.00 110.75 0.00 -0.59 -0.05: 24411 10.00 7.09 - 244 227
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1442 £113.10 114.00;{ 0.00 -1.14 0.13 6 973 7.29 - 334 3.1
AWK, 03 0.00 2250 { 9.40 15.10.2010 - 1698 :107.75 108.20f 0.00 -0.09 0.56 9 8.70 6.93 - 297 277
AWK, 04 0.00 900 i 8.70 01.02.2012 - 2172 1108.60 109.30i 0.00 0.00 0.92 5 8.00 7.06 - 475 444
Inaemoccmpod, 01 0.00 2000 :13.00 27.05.2007 27.05.2006 461 0.00 000 i 0.00 -0.10 -037i 31 1294 - 1150i 0.26 0.23
WHTEKO 01 0.00 1200 {10.95 15.02.2007 - 360 0.00 0.00 i 0.00 0.00 -1.00 1 11.06 1242 - 0.96 0.85
Uckumumyemerm, 01 0.40 200 :16.80 24.12.2006 - 307 $103.61 104.45{ -094 065 -0.03i 27 1620 1265 - 0.78 0.70
Uekumumuyemerm 02 0.51 500 {12.50 05.11.2008 07.11.2007 989 {100.35 100.95! 0.71 0.14 045 4 12.38 - 1242% 156  1.39
Tpynna JICP, 01 0.00 1000 }14.00 20.03.2008 23.03.2006 759 :100.01 100.30; 0.00 -0.11 0.00 58 1397 - 1043 0.08 0.08
MUA, 01 0.44 2200 (10.00 20.09.2012 - 2404 1101.50 102.00i 0.44 -049 0.05 5 9.81 9.66 - 295 269
MUA, 02 0.00 1000 i 9.50 09.08.2008 06.02.2007 901 i 99.60 100.10i 0.00 0.15 -0.15 3 9.51 - 996 i 093 084
Mupakc lpynn 0.00 1000 §13.50 19.08.2008 22.08.2006 911 0.00 0.00 i 0.00 -0.05 0.28 67 13.33 - 11171 047 042
MUK, 05 0.00 1120 {13.00 20.05.2008 23.05.2006 820 0.00 0.00 i 0.00 0.00 0.00 32 1292 - 1076 024 0.22
LYH IleHCrneyCMY, 01 0.59 1000 §15.50 22.04.2010 27.04.2006 1522 {100.33 100.57: -0.14 015 -026: 49 1544 - 1256 0.18  0.16
Canasamcmexiio 02 0.00 1200 i 9.28 28.10.2009 31.10.2007 1346 i 0.00 100.25; 0.00 0.00 0.25 28 9.28 - 948 i 156 143
Canasamcmexsno 01 0.00 750 i11.60 25.03.2008 26.09.2006 764 i103.35 103.90i 0.00 0.18 063 i 46 1116 - 494 i 057 054
Cub. yemerm., 03 0.00 800 {12.50 12.06.2008 15.06.2006 843 {100.72 101.10{ 0.00 -0.20 0.20 23 1241 - 982 i 032 029
CYy-155 0.07 1500 14.00 30.03.2007 30.03.2006 403 :100.11 100.50; -0.40 0.00 0.30 21 1399 - 12,761 0.10  0.09
FOCKK, 01 0.00 600 {14.00 01.07.2008 04.07.2006 39630 i 99.31 99.55 } 0.00 _0.61__ -0.11 18 14.06 - 14.88 ¢ 0.37 _ 0.32
TpaHcriopm
AsuaK. Camapa, 07 1.02 350 :15.00 08.03.2007 - 381 :102.20 102.70: -029 -0.10 -029: 68 14.68 1207 - 0.95 0.84
Mem JladH XaHonuHe, 02 0.00 3000 {11.59 22.05.2008 23.11.2006 822 :100.30 100.50; 0.00 -0.28 -023i 28 1155 - 1139: 073 0.65
MMK-TpaHc, 01 0.00 650 {11.50 10.07.2008 11.01.2007 39639 i 100.01 100.85; 0.00 0.88 0.35 12 1140 - 1067 0.86 0.78
PX/[, 02 0.00 4000 i 7.75 05.12.2007 - 653 {100.80 103.00{ 0.00 -0.20 0.08 16 761 6.77 - 168  1.58
PXLM, 03 0.00 4000 i 8.33 02.12.2009 - 1381 :104.26 105.10i 0.00 -0.07 0.81 17 793  6.91 - 328  3.07
PXL 04 0.00 10000 i 6.59 14.06.2007 - 479 1100.00 100.05: -0.05 -0.18 0.40 12 6.59 6.73 - 127 119
P[] 06 74.23 10000 i 7.35 10.11.2010 - 1724 :100.96 101.00i -0.10 -0.34 1.58 19 728 7.22 - 400 3.74
PX[ 07 409 5000 i 7.55 07.11.2012 - 2452 1102.00 102.10i 0.05 -0.32 2.53 20 739 7.28 - 531  4.95
TpatcHegpmenpodykm 0.00 1000 { 8.90 10.05.2006 - 79 0.00 101.00{ 0.00 -0.20 0.00 25 8.86 6.40 - 022 0.20
fOT3ip, 01 0.00 1000 §10.65 22.11.2006 - 275 $100.35 100.65{ 0.00 -0.07 0.05 26 1062 1044 - 073 0.66
SuiptOHuoH 01 36.54 1500 :13.00 10.11.2009 15.05.2007 1359 { 99.22 99.29 { 0.09 -0.09 -1.00 2 13.09 - 1435¢ 115 1.01
PuHaHCO8bIU CEKMOop
Abcontom Bark, 07 1.31 1000 11.50 21.04.2006 - 60 :100.00 100.60i 0.05 0.05 -0.08: 10 1143 7.73 - 0.16  0.15
AK Bapc, 01 0.00 500 : 8.80 05.04.2006 - 44 0.00 101.48: 0.00 0.00 -0.89: 33 8.76 5.28 - 012 0.1
Bark 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 397 {100.00 100.20i 0.00 -0.15 -0.15} 35 8.49 - 710 i 0.09 0.08
Brewmopzbatrk 04 0.00 5000 i 5.60 19.03.2009 23.03.2006 1123 { 99.50 0.00 { 0.00 0.00 0.24 23 5.60 - 547 ¢ 0.08 0.08
Brewmopzbatk 05 0.00 15000 i 6.20 17.10.2013 26.04.2007 2796 i 99.82 100.00i 0.00 0.04 0.40 4 6.20 - 6.34 i 114  1.07
lasbark, 01 0.00 1300 i 9.25 25.11.2008 12.11.2007 1009 :100.50 100.70: 0.00 0.00 0.20 26 9.19 - 638 i 160 1.50
bank Kedp, 01 0.13 450 $11.00 05.10.2007 13.10.2006 592 { 98.10 98.30: 0.10 020 -020i 14 1119 - 14161 062 0.55
Macmep-bark, 02 0.00 1000 §12.75 23.05.2008 02.06.2006 823 100.20 100.59: -0.30 0.00 -099: 30 1275 - 12.06: 0.28 0.25
MKE 01 5.02 500 {11.50 25.04.2007 26.04.2006 429 {100.20 100.60i -0.30 0.30 0.15 8 1147 - 9711 018 0.16
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 358 0.00 101.50i 0.00 -0.74 0.20 1 8.26 7.91 - 0.96 0.89
Mockommepybatk, 01 5.00 1000 { 9.76 10.12.2008 06.12.2006 1024 :100.10 0.00 i -0.01 -0.23 0.32 20 9.76 - 989 i 077 0.70
Poc6ank, 01 0.51 3000 i 9.25 15.02.2009 14.02.2007 1091 {101.55 101.70 0.10 -0.05 -0.34 2 9.10 - 756 1 096 0.89
PoccenxobaHk 01 0.00 3000 i 7.50 04.06.2008 06.12.2006 835 i 0.00 0.00 i 0.00 0.10 0.25 15 7.46 - 702 i 076 0.71
Pycckuti Cmandapm 02 0.00 1000 i14.04 14.06.2006 - 114 1101.85 0.00 { 0.00 -005 -045; 26 1373 6.52 - 0.31 0.29
Pycckuti Cma+apm 03 0.00 2000 i 8.40 22.08.2007 23.08.2006 548 i 0.00 0.00 { 0.00 0.00 -0.15:i 41 8.37 - 782 i 048 045
Pycckut Cma+Oapm 04 0.00 3000 i 8.99 03.03.2008 02.03.2006 742 :100.00 0.00 { 0.00 000 -0.20: 43 8.99 - 862 i 0.03 0.03
Pycckut Cmatdapm 05 0.00 5000 i 7.60 09.09.2010 15.03.2007 1662 i 99.70 99.90 i 0.00 -0.10 0.00 33 7.61 - 7.84 1 1.01 0.94
Cubakadembark, 01 0.00 470 $10.59 05.04.2007 06.04.2006 409 i 0.00 100.30i -0.20 0.00 0.20 13 1059 - 1045% 012 0.1
Cubakadembatk, 02 0.00 1500 {10.00 12.12.2008 15.06.2007 1026 100.50 0.00  -0.50 0.00 0.75 18 10.00 - 10.38F 1.23 1.1
Bark Criypm, 01 0.00 500 i 9.25 15.11.2007 16.11.2006 633 {100.00 100.50f 0.00 0.00 -0.20 1 9.25 - 957 i 072 066
TyparAnem 01 0.00 3000 i 6.40 06.10.2009 10.10.2006 1324 i 0.00 0.00 i 0.00 0.00 0.45 23 6.42 - 699 i 062 058
TK ®uHarc, 01 0.00 1000 {10.75 18.09.2008 22.03.2007 941 0.00 101.00{ 0.00 0.00 147 i 44 1039 - 745 1 1.01 0.94
YBPuP, 01 0.00 500 12.50 05.07.2006 - 135 1100.65 100.73i 0.00 0.00 0.35 16 1242 10.51 - 037 0.34
®uHaHc MHm WHe, 02 0.00 2500  8.33 12.09.2007 13.09.2006 569 i 0.00 0.00 i 0.00 0.00 0.00 36 8.33 - 849 i 054 050
XKB Bark, 02 0.52 3000 i 8.50 11.05.2010 16.05.2006 1541 i 99.85 99.89 i 0.01 0.00 -0.37 i 23 8.52 - 913 1 023 021
XKb BaHk, 03 0.00 3000 : 8.25 16.09.2010 22.03.2007 1669 { 99.30 99.70 { 0.00 0.20 _ 0.05 14 8.27 - 882 i 1.03 095

Mcmow-:u;(u:. REUTERS, pac.qemb/ BbaHka Mocksbl
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POCCUUCKWE EBPOOBNUIALIUK 21 deBpans 2006 r.

OMUTEHTbI OBBLEM  [MOrALIEHUE LEHA U3MEHEHUE,% [OXOQHOCTb,% PEUTUHI  [IOPALMNSA

Heit no Cnpag k
O6bem, MnH.  KynoH,% Morawexve A A Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas PaA

noratueHus benchmark S&P Moody's Fitch  [iop. net. Moa. aop

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $ 2400 10 26.06.2007 490 105.94 106.13 0.00 -0.18 -0.35 5.34 9.44 66 BBB Baa2 BBB: 1.27 1.24
Poccusi 10 $ 2718 8.25 31.03.2010 1499 105.88 106.06 0.00 -0.24 -0.76 5.19 7.79 55 BBB Baa2 BBB: 1.91 1.86
Poccus 18 $ 3466 11 24.07.2018 4536 147.00 147.63 0.00 -0.30 -0.93 5.67 7.48 113 BBB Baa2 BBB: 7.97 7.75
Poccus 30 $19526 5 31.03.2030 8804 : 11225 11244 000 022 -1.16 562 445 108 : BBB Baa2 BBB: 7.90  7.69
Poccus 28 $ 2500 12.75 24.06.2028 8159 : 182.25 18350 000 014 150 601 7.00 150 : BBB Baa2 BBB: 10.87 _ 10.55
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 82 98.88 99.13 0.00 -0.63 -3.52 6.03 3.03 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 631 97.06 99.06 0.00 0.00 -0.96 6.21 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14052008 813 : 9494 9494 i 000 000 093 642 3.1 0 {BBB Baa2 BBB: 376 357
MINFIN 7 $ 1750 3  14.052011 1908 : 8925 89.69 i 0.00 _ -077 070 _ 7.01 _ 3.36 0 :BBB_Baa2 BBB: 620 585
O6nuzauuu Aries

ARIES 01 €2000 5.527 25.10.2007 611 104.80 104.90 0.00 -0.03 -0.28 3.03 5.27 36 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1342 11410 114.28 0.06 0.21 -0.71 3.57 6.79 47 BB+ Ba2 0.00i 3.29 3.17
ARIES 03 $ 2436 9.6 25102014 3168 : 12849 128.89i 0.06 012 098 543 747 89 BB+ Ba2 0.00i 626 _ 6.10
MyHuyunanbHble egpoobauzauyuu

Mockea 06 €400 10.95 28.04.2006 66 101.10 101.45% -0.03 -0.14 -0.60 4.16 10.83 160 BBB Baa2 BBB: 0.17 0.17
Mocksa 11 €374 6.45 12.10.2011 2059 111.34 111.74 0.05 -0.03 -0.22 4.14 5.79 90 BBB Baa2 BBB: 4.84 4.65
TamapcmaH 15 $ 250 7.7 03.08.2015 3450 101.78 102.46 0.15 0.25 0.43 7.43 7.57 289 B Bal BB 6.88 6.64

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8.875 25.00.2006 216 | 10139 10159 -001 -0.16 017 640 875 177 I B+ B1 BB-1 057 055
Pocregpmsb 06 150 12.75 20.11.2006 272 105.10 105.60{ -0.01 -0.29 -0.68 5.58 12.13 92 B+ Baa2 BB+: 0.71 0.69

AMTE]T 07 175 9.25 30.06.2007 494 100.25 0.00 0.00 0.00 -0.50 9.03 9.23 437 1.29 1.23
A3I1POM 07 500 9.125 25.04.2007 428 104.12 104.37 : -0.01 -0.05 -0.05 5.43 8.76 76 BB+ Baa2 BB+: 1.11 1.08
THK 07 700 11 06.11.2007 623 108.38 108.88 : -0.01 -0.09 -0.01 5.74 10.15 108 Ba2 1.56 1.52
MTC 08 400 9.75 30.01.2008 708 106.00 106.40: 0.03 -0.25 0.29 6.40 9.20 173 BB- 1.80 1.75
Cucmema 08 350 10.25 14.04.2008 783 107.00  0.00 -0.05 -0.19 0.61 6.68 9.58 201 B B3 B+i 1.92 1.86
Anpoca 08 500 8.125 06.05.2008 805 104.95 105.70: 0.06 -0.04 0.24 5.69 7.74 103 B 2.02 1.96
Bumm-bunne-/arH 150 8.5 21.05.2008 820 101.96 102.53 : 0.00 -0.03 0.16 7.53 8.34 286 B+ B3 2.05 1.98
MMK 08 300 8 21.10.2008 973 102.52 103.01: -0.01 -0.01 0.57 6.94 7.80 231 BB- BB-: 2.39 2.31
Cubregms 09 500 10.75 15.01.2009 1059 : 112.85 113.10: 0.00 -0.13 -0.08 5.85 9.53 121 BB Ba2 2.56 249

Cesepcmarnb 09
Espasxondure 09
HOPHUKETb, 09

325 8.625 24.02.2009 1099 { 103.63 104.50: 0.00 -0.06 0.64 7.26 8.32 262 B+ B2 BB-i 2.71 2.62
300 10.88 03.08.2009 1259 : 110.69 111.75: 0.09 -0.32 0.60 7.30 9.82 266 B+ B1 BB-i 297 2.87
500 7.125 30.09.2009 1317 i 102.53 103.06: 0.02 -0.28 0.68 6.33 6.95 170 BB+ Ba2 BBB< 3.16 3.07

A3I1POM 09 700 10.5 21.10.2009 1338 : 115.13 115.63: -0.01 0.17 -0.25 5.84 9.12 121 BB+ Baa2 BB+: 3.08 2.99
MezachoH 09 375 8 10.12.2009 1388 1} 102.95 103.45: 0.03 -0.21 1.07 7.09 777 246 B+ BB 3.31 3.19
Bbimresnikom 10 300 8 11.02.2010 1451 102.02 103.02: 0.01 -0.23 -0.25 7.40 7.84 285 BB B1 3.47 3.35
A3I1POM 10 1000 7.8 27.09.2010 1679 i 11452 11482 0.12 0.20 -0.67 4.24 6.81 109 BB+ Baa2 BB+: 3.97 3.81
MTC 10 400 8.375 14.10.2010 1696 : 104.43 10543 : -0.04 -0.04 0.57 7.20 8.02 266 BB- 3.86 3.73
Bbimnesnikom 11 300 8.375 22.10.2011 2069 : 104.50 105.50: 0.00 0.00 0.00 7.38 8.01 283 BB B1 4.52 4.36
Cucmema 11 350 8.875 28.01.2011 1802 i 106.05 106.27 : -0.01 -0.31 1.02 7.39 8.37 284 B B3 B+ 4.10 3.96
MTC 12 400 8 28.01.2012 2167 : 103.17 103.64: 0.13 -0.43 1.21 7.33 7.75 278 BB- 4.83 4.66
Ceeepcmarnb 14 375 9.25 19.04.2014 2979 : 108.75 109.38: 0.16 -0.35 0.70 7.78 8.51 324 B+ B2 BB-i 584 5.62
Anpoca 14 800 8.875 17.11.2014 3191 116.13 116.38: 0.03 0.07 -0.64 6.43 7.64 189 B 6.33 6.13

FA3IPOM 13-1
FA3MPOM 13-2
FA3MPOM 13-3

1750 9.625 01.03.2013 2565 { 120.42 120.92: 0.02 0.21 -0.63 6.02 7.99 147 BB+ Baa2 BB+: 5.24 5.09
1222 4.505 22.07.2013 2708 99.53 100.53: 0.00 0.00 -0.03 4.66 4.53 11 BB+ Baa2 BB+: 3.16 3.09
647 5.625 22.07.2013 2708 99.53 100.03: 0.02 0.16 -0.01 5.79 5.65 123 BB+ Baa2 BB+: 2.98 2.90

(P AP AP AP PARPAPARAPAMPAPAPLPARPLPARAPRAPARAPLAASP

A3I1POM 15 1000 5.875 01.06.2015 3387 { 107.87 108.27 { -0.05 0.31 -0.65 4.80 5.45 140 BB+ Baa2 BB+ 7.20 6.88
A3I1POM 20 1250 7.201 01.02.2020 5093 : 106.50 106.69 : 0.00 0.00 -0.79 6.49 6.76 194 BB+ Baa2 BB+: 9.15 8.86
A3MPOM 34 1000 8.625 28.04.2034 10293 : 127.34 127.84: 0.20 0.95 -0.39 6.50 6.77 199 BB+ Baa2 BB+: 12.39 12.00

UemoyHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 21 deBpans 2006 r.

OMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPALUA
O6bem, MnH.  KynoH,% MoraweHune ngrz:aeizﬂ Mokynka Mpopaxa [eHb Hegenio Mecsy K noraw. Tekywasn becr:-:;::ﬁ:rk S&P Moody's  Fitch  [iop. ner. Moa. arop
baHKoecKue eepoobnu2auuu
Anbgpabarik 06 $ 190 8 13.04.2006 51 100.20 100.54: 0.00 -0.04 0.00 598  7.98 165 : BB- Ba2 B+: 0.13 0.13
BaHk 3EHUNT 06 $ 125 925 12.06.2006 111 100.75 101.25% 0.00 025 -025 660 9.18 214 B1 B i 030 0.30
Cbepbatk 06 $ 1000 6.37 24.10.2006 245 : 100.82 101.12: 0.00 0.00 0.01 530 6.32 30 A2 BBB: 037 0.36
BTb 06 $ 350 5.851 22.06.2006 121 100.19 100.39: 000 -0.02 0.12 5.56 5.84 46 BBB BBB
MpomcessbbaHk 06 $ 200 10.25 27.10.2006 248  101.88 102.45: 0.00 -0.07 -003 7.32 10.06 266 B Ba3 B i 065 0.63
MAOM 06 $ 200 9.375 23.09.2006 214  101.69 101.98: 0.00 0.06 0.17 6.12 922 137 B+ Ba2 BB-i 058 0.56
Mempoxommepy, 07 $ 120 9 09.022007 353 i 10141 101.80: 0.00 -0.07 -027 7.44 887 275 B Ba3 0.94 0.90
Anbcpabark 07 $ 150 7.75 09.02.2007 353 i 101.12 101.62: 0.00 -0.04 0.50 650 7.66 182 { BB- Ba2 B i 094 0.91
Pocb6aHk, 07 $ 150 7.625 09.07.2007 503 : 101.06 101.69: 0.00 0.15 - 6.82 755 205 B- B i 134 1.26
HOMOC 07 $ 100 9.125 13.02.2007 357 i 101.81 102.21: 0.11 -0.11 0.27 715  8.96 246 Ba3 B i 095 0.92
MocHap6ark 07 $ 200 6.344 05.10.2007 591 101.63 102.13i 000 -0.06 -0.26 558 6.24 64 BBB-
MBI Hukolin $ 150 9 19.03.2007 391 102.01 102.51i 0.05 -0.10  0.05 7.01 8.82 236 B i 1.01 0.97
Pycc. Cmand 07 $ 300 875 14.04.2007 417 {10185 10223: 0.02 -0.09 1.06 7.02 859 236 iBBB+ 1.08 1.05
BTb 07 $ 300 7.56 30.07.2007 524 ¢ 103.06 103.38: 0.00 -0.06 -0.19 551 7.34 66 : BBB BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 741 101.50 102.10: 0.06 -0.13  0.69 7.81 8.50 316 B i 183 1.76
Anbgpabark 08 $ 250 7.75 02.07.2008 862 i 101.38 101.88: -0.17  0.42 0.56 710  7.64 243 i BB- Ba2 B i 218 2.11
lasnpombark 08 $ 1050 7.25 30.10.2008 982 : 103.28 103.78: -0.04 -0.03  0.32 5.91 7.02 128 BB Baal 2.44 2.37
BTb 08 $ 550 6.875 11.12.2008 1024 i 103.33 10347 0.10 -025 027 557 6.65 94  BBB BBB: 2.56 2.50
Poc6ark, 09 €225 975 24.09.2009 1311 {10521 105.70 i 0.00 0.00 0.36 729 927 274 B- B i 210 2.06
MocHap6atk 08 $ 150 4.375 30.06.2008 860 96.63 9738 i -0.01 -050 -0.17 593 453 126 BBBS 2.24 2.18
XKB Batk 08-1 $ 150 9.125 04.02.2008 713  101.65 102.40: 0.01 0.20 0.31 819 898 351 B- 1.82 1.75
XKB Batk 08-2 $ 275 8.625 30.06.2008 860 : 100.63 101.43: -0.06  0.08 0.31 832 857 365 B- 2.16 2.07
Barx Mocksbl, 09 $ 250 8 28.09.2009 1315 10567 106.00i 0.00 -0.04 1.04 6.21 7.57 159 BBB< 3.11 3.02
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1739 { 103.95 10495: 0.05 -022 1.79 6.40  7.09 185 BBB- 4.05 3.92
BTE 11 $ 450 7.5 12.10.2011 2059 i 107.65 107.89: 0.00 -0.08 0.36 588  6.97 133 | BBB BBB: 4.62 4.49
BTb 15 $ 750 6.315 04.02.2015 3270 { 101.86 102.36: -0.05 0.06 -025 574  6.20 118 { BBB BBB: 3.37 3.28
C6epbark 15 $ 1000 6.23 11.02.2015 3277 {10045 10145 -003 -0.10 0.28 6.10 6.20 154 A2 BBB: 3.57 3.47
BTbE 35 $ 1000 6.25 30.06.2035 10721 i 103.06 103.66 : 0.00 0.11 0.43 6.03  6.06 152 i BBB BBBi 13.90  13.50

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 21 deBpans 2006 r.

Mupoeoli pbiHOK onza

SMUTEHTbI LHEHA U3MEHEHUE, % HAOXOAHOCTb,% [OOPALUA PEATUHI
MocnegHsis R
Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens mecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 99.80 99.66 0.12 0.33 -1.06 4.54 8.14 AAA Aaa
US30YT=RR 99.84 99.84 -0.03 0.63 -2.04 4.51 16.72 AAA Aaa
EU2YT=RR 99.74 99.78 -0.01 0.06 -0.19 2.88 1.78 AAA Aaa
EU10YT=RR 100.64 100.55 0.14 0.31 -1.43 3.43 8.45 AAA Aaa
MEXGLB26=RR 162.25 162.25 0.00 0.04 -1.30 6.10 10.35 BBB Baat
BRAGLB27=RR 135.56 135.56 0.00 0.79 2.98 6.91 10.44 BB- Ba3
TRGLB30=RR 156.69 156.69 0.00 1.50 -0.33 6.97 10.84 BB- Ba3
TRGLB10=RR 122.13 121.94 0.00 0.00 -0.51 5.90 3.53 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 30.00 30.31 0.00 -1.62 5.05 81.93 1.87 B- B3
RUSGLB10=RR 105.88 105.88 0.00 -0.24 -0.76 5.19 1.91 BBB Baa2
RUSGLB30=RR 112.00 112.25 0.00 0.22 -1.16 5.62 7.90 BBB Baa2
WemouHuku: REUTERS
Undekcwbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpap MSM?:::e 3 3HaueHve 3a peHb CM:;E::T C Havana roga 3a 12 mecsues

EMBI+ 200 2 379.42 0.35 1.67 2.93 12.78

EMBI+ RUSSIA 107 3 426.46 0.19 0.64 0.13 9.56

EMBI+ MEXICO 116 1 331.85 0.41 0.42 0.34 6.22

EMBI+ TURKEY 190 0 246.90 0.36 1.46 1.76 9.87

EMBI+ BRAZIL 229 1 532.69 0.48 3.15 5.66 18.60

EMBI+ VENGVUELA 245 4 570.38 0.26 1.00 4.75 21.41

UemouHuku: J.P. Morgan Chase, REUTERS
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TAKTHAA UHOOPMALUA

HacToswmit LOKYMEHT NPeaoCTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMn U He SIBRSIETCA NPEASioKeHMeM O NPOBEAEHUM onepauuii Ha pPbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx Nokynke v npoaaxe. HacToswmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHUMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKM HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosib3oBaHuem. OLeHKU U MHEHWSI, NPeaCcTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepObOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHAOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWM onepauwii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [JOKyMEHTE UMW UCMpaBnATb BO3MOXHblE HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Unn BennymHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacToOsiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTbL COOCTBEHHbIM aHanu3 pbiHKa W MUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOou3BedeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOSLLEro AoKyMeHTa unu nioboii ero YacTu.
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