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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 27.24 -0.0315 v 003 25057 102.30  103.50 0.00 6.58
EUR/USD 1.2652 0.003 ) Od3 25058 100.02 100.12 0.08 6.40
MIBOR, % 3.33 -3.05 Vv 0®d3 46020 99.15 99.29 -0.20 7.10
OCTATKN HAKIC B LIB, 350.8 25.8 )] Mrop44-06 109.30 109.50 0.00 7.00
MNPL. PYB.

HE®Tb (URALS) 68.55 1.08 L) Moc.o6n.68 105.77 106.10 0.00 7.67
30M0TO 667.1 9.5 ) KOMW 78 06 106.95  110.26 1.05 7.64
EMBI+ 374.76 0.09 ) HuxropO6n2 0.00 0.00 0.00 7.22
EMBI+ CMPE[ 173 1 L) PXO-0706n 100.70  100.80 0.05 7.55
EMBI+RUSSIA 4175 -0.23 v PyccHedTh 1 101.02  101.10 0.00 8.95
EMBI+RUSSIA CNPE[ 98 6 ) }OTK-04 06. 10119 101.20 0.1 9.91
MICEX RCBI 101.05 -0.01% v MNK-506 100.14  100.20 0.1 10.81
MICEX OBbEMbI, MITH. PYB. BUPXXA PMc PEMNO POCCWS 30 108.19 108.44 -0.12 6.14
KOPMOPATUBHbBIE 527.50 3212.69 3790.01 UST 10 95.19 95.25 0.20 5.13
MYHULUMNANBHBIE 99.36 273.33 2431.07 FA3MPOM 13 118.18  118.46 0.06 6.30
FOCYAAPCTBEHHBIE 70.99 BAHK MOCKBbLI 09  103.58  104.14 -0.06 6.80

M BHYTPEHHMM ONFOBOW PLIHOK

BYEPA BHyTpeHHWWM [ONTOBOM PbIHOK, KaK W OXWAaNoCb, Haya/l CTarHWpPOBaTb.
KOTMpOBKM aKTUBHO TOProBaBLUMXCA Oymar WMeNM TEeHAEHUMIO K CHUXKEHWIo, a
COBOKYMHble 0BOPOTbl C HErocyAapCTBEHHbIMKU ODAMraLMAMKU cOCTaBunu okono 4,1
mMnpa. pyb. no cpaeHeHuio ¢ 8,6 mMnpa. B NPOWAYIO MNATHULY W CpeaHeaHEBHbIM
3HaueHWeM B 3TOM rojly, COCTaBuBLIMM 3a nepsble 4 mec. 8,0 mapa. pyob.

B kopnopatusHoMm cekTope ctoumocTb 10-ku nuaepos no obopoTam CHU3MNACh Ha
0,12%, a B MyHuumnansHom — Ha 0,31%.

JNlnpepamu no obopoTram B KOPMOPATUBHOM CEKTOpPEe Buepa TPafULMOHHO CTasu
obnuvraumm BTB, Ho Ha atoT pa3 4-i cepun (99,90 c noxogHocTbio 6,72% roposbix).
Boipocnu npopaxu obavraumn PXKO-05 (-0,3%, moxomHocte 7,5%). Obnurauum
PX[O-07 HesHauuTesIbHO BbIPOCAM Ha hoHe HU3KKMX obopoTos (+0,05%, noxoaHocTb
7,55%). Btopoi peHb nogpan B 10-Ky nugepoB nonafaloT CBEXHE Ha BTOPHUHOM
pbiHKe obnuraunm «Makcu-Tpynn». Buepa ux ctoumoctb Bbipocna Ha 0,4% nocne
HeydayHoro crapra, HO CMp34 KOTMPOBOK CYLLECTBEHHO PA3OLLENICA K 3aKpbITUIO 40
99,0,/99,96 npoueHTOB OT HOMHHana.

O6nuraumn HOTK-03, rpe Buepa Takke Habnioganach Xxopollas akKTUBHOCTb,
nogewesenu no utoram aHsa Ha 0,1%, a moxogHocTb Bbipocna fo ypoeHs 9,67 %
rofoBbIX.

» Ha 3toll Henene, Mbl X[OeM, UTO BHYTPEHHUH BTOPWUHbIA PbIHOK OyaeT cnabo
CTarHMpoBartb, pearupysl Ha POCT LOXOLHOCTEM BHELIHWX LOJIFOBbIX PbiHKOB. Bmecte
C TeM yKkpennsiowmica pybab, U xopowas pybnesas NMKBUMAHOCTb B Hayane Mecaua
JOJKHbI OKa3aTb pyb/ieBbIM WMHCTPYMEHTaM XOpollylo noadep»ky. Mbi nonaraem,
uTO BHauaNe HefeNu Ha BHYTPEHHEM [OJIrOBOM pbiHKe ByaeT npeobnanatb nepsblii
haKTop, U He PEKOMEHIyeM YUacTHUKaM pbiHKa MNOKYNKY obaurauMu ¢ BbICOKOW
Jlopaumren.

» Cpegu upen, KoTopble HaM NPEeACTaBSAOTCA MHTEPECHBIMW B HaCTOSILLEE BPEMS,
Mbl  BMAMM nokynky obnuraumi  MxAsto-01. OtHowenua «rpynnbi  COK»,
KOHTponupytowwen «Mx-Asto» ¢ AsToBA30oM HauuHatoT BXOAUTb B HOBYIO hasy. B
Hauyane anpens pykoBoacTtBo «ABTOoBA3a» nocetuno «WxAsTo», a Buepa crano
ussectHo, «ABTOBA3» M3yuaeT BO3IMOXHOCTb MEpPeHoca MPOU3BOACTBA «K/IACCUKH»
Ha «MxABTO». Mbl npegnonaraeM, uTo COTPYAHUUECTBO [ABYX MpPeAnpUsaTHIN Byner
B3aMMOBbIFOAHbIM, U BO3MOXHO MO3WTUBHO CKAXKETCA Ha (PMHAHCOBbIX MOKalaTensx
«MxABTO». [lo BuepawHel ueHe 3akpbitMa (99,15 npoueHTOB OT HOMHHanA)
noxopHoctb obnurauuin Mx-Asto-01 Kk norawenuio 8 mapte 2007 roga coctasuna
12,07% ropnosbix.

Cpenun pexkomeHayeMbix K nokynke Gymar octaiotca obnuraumu «OTK» 3-it u 4-i
cepun. Buepa komnaHus coobumna pasmep uucton npubbinm no PCBY 3a nepsbiii
KBapTas, Kotopasa coctasuna 324,8 mnH. pyb., no cpasHenutio ¢ 10,7 mnH. ybbiTKa B
aHBape-mapte 2005 roga.
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n BHELIHWE [OJITOBbIE PbIHKA

Cnpag Poccun-30 k UST-10, 6.n.

140 » Us-treasuries. Buepa pbIHOK us-treasuries ocTaBasCsi OTHOCHUTENIbHO CMOKOWHbIM,
135 nocne Toro Kak 6Obi1o oTbirpaHo 3assneHue npencenatens MOPC bB.BepHarke B
130 MHTEPBbIO OJHOrO W3 Te/lleKaHasioB OT TOM, UYTO MOJIMTUKA Y>KECTOUYEHWS CTaBKM
125 MOXeT npoJo/MKMUTbCs, a ero peub KoHrpeccy Ha npownoi Heaene 6bina
120 HenpasW/ibHO UHTEpNpeTMpOBaHa. B pesysbtare LOXOLHOCTH us-

treasuries cHM3MAMCb 3a AeHb Ha 2-3 6.n. KapTvHa KpWBOW [OXOAHOCTU CErofHs
BbIFNALMT CNEeaylowmum obpasoM: AOXOAHOCTH 2-X NETHWUX obaurauui cocTaBasioT
4,94% ropoebix (-2 6.n. K npepbigywmum Topram), 5-netHux — 4,99% (- 2 6.n.).
LoxoaHoctn 10-neTHUx Bymar B HacToslllee BpeMa HaxoOaTcs Ha yposHe 5,12% (- 2

115
110

105

100 6.n.). UnaukatusHble 30-neTHue obnuraumm Haxoaatca Ha yposHe 5,20% roposbix (-
95 3 6.n.).
9 » Ha aton Hegene, makpoakoHomuueckas ctatuctuka CLUA npogomkut pepxkarb

o0 HoR05 AeK05 Ane-06 beo-06 map-06 anp-06 wan08 | iy iHaHCOBblE PbIHKM B HanpskeHWW. CerogHs, 3-ro Mmas, WHCTUTYT ISM ony6nukyet

oo KopmopasH oA  Mootes aKTUBHOCTb B Bonee 3Haummol ans CLUA cdepe ycnyr, roe no utoram anpens »ayt
325 HebBosblloe 3ameffieHWe aKTUBHOCTH ¢ yposHa 60,5 go 59,2 nynkta. 3asTpa
COCTOATCA ABa 3acefaHua rNaBHbIX eBponenckux baHkos — Banka Anrnuu w ELLB.
CornacHo onpocy Bloomberg 3KOHOMWCTbI HE M3MEHEHWS YUYETHbIX CTABOK, KOTOPble
28 octaHyTtca Ha yposHe 4,5% v 2,5% cooteetcTeeHHO. B Toxe Bpems, K KOHLY roaa B
250 Espone >kayT nosbileHWs yuetHoM ctasku 1o 3,0-3,25% roposbix.
B KoHue Hemenu, Kak Bcerga B NepBylo NATHULY Mecsaua, MuHuctepcteo Tpyaa
onyb/IMKyeT CTaTUCTUKY pbiHKa Tpyaa, rae nNpefcTaBWT NepBYIO OLEHKY YMCNa HOBbIX
200 pabounx MecT W ypoBHa BespaboTtuupl. OxKnaaeTcs, UTO UMC/IO HOBbIX pabounx mecT
175 (non-farm payrolls) coctaBut no utoram anpens okono 200 Tbic. NO cpaBHEHUIO C
211 TbiC. B Mapre.
» Curtyauusa Ha emerging markets Buepa KapguHanbHO He u3meHunacb. UHpekc
125 EMBI+ suepa npubasun 0,09%, a ero cnpag ebipoc Ha 1 6.n. go 173 6.n.
om05  Hon05 pek05  are.06 ches06 map06 anp.06 mai0s | p. Poccuiickue eBpoobnurauMu. Bbixos cWbHbIX  AaHHBIX MO aMepUKaHCKOW
YPCMW 05 k Mocksa 40 MaTepouka k Mockea 36 o
3KOHOMMWKE BbI3Ba/l BOJIHY NMPOAAXK HA BHELIHWX [OrOBbIX pblHKax. Poccuiickue
eBpooburaumMu NpoAos/KaloT OelleBeTb Moc/ie pPocTa LOXOAHOCTEW Ha pbiHKE Uus-
treasuries. Buepa uHgekc EMBI+ Poccua chuaunca Ha 0,22%, a ero cnpag
Pugepbl 0BopoTos npubasun 6 6.n. go 98 6.n. B cexkTope KOpnopaTHBHbIX eBpoobAUraumi TakKe He
OBopoT M, pYE. W ETYTITET C/Y4MSIOCh HUUETO MPUMEYaTEeNIbHOTO, 33 MCKIIoYeHHeM O6'bvﬂBneHMF| O pasMmeLlLeHuH
(Bupxa + PIIC) croumocTn, % ouepefHoro Bbinycka eepoobnuraumin bBanka «Pycckuit  Cranpapt». Wupekc
POCCUHCKUX KoprnopaTuBHbix obnuraumii RUBI corp, paccuutbiBaembiii JP Morgan,

300

225

150

KoprnopaTuHbIA CErMEHT

BTB - 4 06 569.60 0.00 N
SCK ESC-01 207.97 0.35 v cHusuncs Ha 0,04%, a ero cnpag sbipoc Ha 4 6.n. go 185 6.n.
IOTK.03 o6, 20459 010 v KoTuposku eepoobnuraumit «Poccus-30» ceropHs ¢ yTpa HaxosTcs Ha YpOBHe
108,2/108,5 npoueHToB OT HOMMHana, a ux cnpag K 10-netHum us-treasuries
MenbHKom6 200.50 0.00 "
cocrasnser 102 6.n.
P>K[-0506n 197.02 -0.30 v
YpCW cep06 149.12 0.00 N
TNekduH 206 115.34 -0.55 v
Makcul™ 01 114.70 0.40 "
PX0-0706n 104.81 0.05 N
Crasiue 02 83.03 0.05 A “ HOBOCTU SMUTEHTOB A4ONTOBOIO PbIHKA
» WTEPA. Koncopuuym «WUtepbi» 1 ONGC nopman obsasbiBaioulylo 3asBKy Ha
Tunepe! poctalnapeHus npuobpeteHre «YamyptHedTu». Buepa «HIK «UTEPA» coobuimna, UTo yyaCTHUKM
Pocr, % Nagerme, % obuiecTBa Ha BHEOUEPEAHOM COOPaHWU B MUHYBLUYIO MATHULY OQOOPHIM NoanvcaHue
050 YR OT wuMeHM obwectea 06A3bIBAOWEN 3a8BKW, WMelowerh obsasatesibHylo cuay,
050 Borommia cBA3aHHoW ¢ npuobpereHnem 000 «OBUT» 96,86% ycrasHoro kanutana OAO
«YamypTtHedptb. «THK-BP» B 6Gnmkaiiwiee Bpema Ao/KHA NOABECTH UTOMM KOHKypca
050 OkpuiTe01 no npoaaxe, NpUHaAexallen ei «YaMypTHedTHU». PaHee, npeacTaBUTeNn KOMMaHUK
0.50 BarTndBT-3 OLeHUBaNKU CTouMocTb «YaMypTHEdTH» B paroHe $2,0 mapga.
0.49 Huxlenl e PaHee uWHdopMauuoHHble areHTCTBa nepefasand, uto «Wrtepa» nnaHupyet nopatb
UentpTen-4 -0.90 3asBKy Ha npuobpeteHue «YaMypTHedTU» B KoHcopuuyme ¢ uHauickon ONGC s
MuznenakMA1 0.84 nponopumu 51% n 49% cooteetcteeHHo. Ha npolwnoi Hegene ctano M3BecTHO, 4TO
CMAPTC 03 075 MepepanbHas aHTUMOHOMOMbHas ciyxba opobpuna xopataitctso OO0 «OBUT» Ha
R 055 NOKYMKy «y,nypTHevaTM».
KUB-01 o5 » baHk «Pycckuii craHpapT» 3aHuMaeT jgopoxke. Buepa crtano ussectHo 06

o4yepenHOM Bbinycke espoobnuraumi baHka «Pycckuit ctangapt». Bank npuenek
$350 MnH. ¢ nomMoublo Bbinycka 5-neTHux espoobnuvraumii no npasuny 144A/ reg.S
co cTaBkoW KynoHa 8,625% ronoBbix, BbiNyleHHbIX B pamkax nporpammbl EMTN
(euro-medium-term notes) o6bemom $1,5 mnpa. Cnpag K aHaNoOrMuHbIM NO AlopaLyM
us-treasuries coctasun 369 6.n. OpraHusatopamu Bbinycka BbicTynunu Deutsche
Bank v Dresdner Kleiner Wasserstein.
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MNpaBuno 144A nosBonsieT opraHuM3aTopam pacnpoCcTpaHsATb  BbIMYCK  cpenu
Cnpas! EMBI+ 1 EMBI+Poccus, 6.1. aMepUKaHCKMX WMHCTUTYLMOHabHbIX MHBECTOPOB. B 3atom rogy, no Hawwum oueHkam
135 285 | «Pycckui ctaHgapT» yxe npuenek 6onee $900 M/IH. C BHEWHUX PbIHKOB, B T.4. 2-X

130 270 | NeTHWN Bbinyck obnuraunii Ha $200 maH. B pamkax Toi ke nporpammbl EMTN. B
125 255 | HACTOSILLIMM MOMEHT COBOKYMHbIA 06beM npuenedeHHbix B pamMkax EMTN cosokynHbii
120 21| OOBEM  BbiNyckoB  eBpoobsmraumit  Ganka cocTaenser nopsaka $1050 wmaH.
115 s PasmelueHHbIl  BbinycK es;poo6nwrau,wn B TepMuHax cnpagos obowencs banky
110 LOpOXKe, YeM aHasIorMUHbIM MO LlopauuK BbIMyCK B MPOLUIOM rogy, KOrga cnpag K
105 20| ys-treasuries coctasun nopsaaka 336 6.n. npu crtaske kynoHa 7,5% romoebix. Takum
100 195 | 0Opa3oM, yBEJIMUEHWE 3aMMCTBOBAHMW HA BHELUHMX PbIHKAX HAYMHAET MPUBOAWTbL K
o 180 | POCTY CTOMMOCTHU AOMOJHUTENBHBIX 3aiMoB Ans bBaHka.

» MOHETKA — Bpema Bnepepn. Buepa ToproBas cetb onpegenvna 18 mas B

165
ZZ 15 | KAYECTBE [aThl Hauana pasMelleHms aebloTHoro Bbinycka obnurauuii, obvemom 1,0
okT.06 HOA.05 pek.05 aHB.06 beB.06 map.06 anp.06 anpﬂ py6' CpOK 06pa|-|-'|EHMF| 06ﬂl’|ra|-ll’"7| - 3 rop.a, C O(bepTOi"‘ "'Iepe3 1’5 roﬂ,a.
Russia EMBI+Spread EMBI+Spread (wKana cpasa) Bbinyck obnuvraumi 6ypet ocywectsnate SPV-komnanus OO0 «MoHetka-®uHaHC».
OpranuzaTtopom Bbinycka Bbictynaet UK Tpoiika Ouanor.
Craskn LIBOR (USD), % O6nvrauun  obecneynBaloTCs  MOPYUMTENIbCTBOM  KJIOYEBbIX  KOMMAaHWK  rpynnbi

5.50

«MoHetka»: OO0 «3nemeHT-Tpeng» (oTBeuatollee 3a TOProBble Onepauuu rpynnbi)
n 000 «Mera-Uneect» (koHTponupytoutee nopsaka 90,0% HeasM>KMMOCTH rpynnbi).
5.20 B HacTosiMK MOMEHT ceTb HacuuTbiBaeT nopsaka 46 Mara3uHoOB, PacnONOXKEHHbIX

5.35

5.05 npeumywecteseHHo B Ekatepunbypre u Csepanosckor obnactv. Cetb Takxke
490 npegcrasneHa ewe B 3-x perroHax P®. CosokynHbii Toproebii obopot cetv B 2005
475 rogy coctaeun okosio $175,4 mnH. CosokynHbii gonr cet no utoram 2005 r.
460 coctasun nopagka $15,4 mnpa. (24% OT COBOKYNHbIX aKTMBOB Trpynnbl), 4TO
s ABNSETCA OTHOCUTE/NIbHO HU3KWMM 3HaYeHWEeM Ans TOproebix ceterd. DUHAHCOBLIM JONr

npesbiwaet EBITDA  Bcero B 1,2 pa3a, 4YTO TakXXe He BbI3bIBAET CEPbE3HbIX

4.30 “ -
onaceHMi no nosofy Jonrosod Harpy3ku. OtHoweHue EBITDA Kk npoueHTHbIM

15 nnatexam coctasnset 8,15 pasa.
4‘02 05 von05 A0S 05 Bentd w0 a6 wan0S OpraHuzaTopbl BbiMyCKa OPUEHTHUPYIOT PbIHOK Ha CTaBKy KynoHa B pavoHe 10,5-
KT HOSA-| AeK- AHB- B- map- np- Mau- -
—LIBOR 12 Month —— LIBOR 3 Month 11,0% rogosbix kK 1,5 rogosol odepte, UYTO COOTBETCTBYET MAOXOAHOCTH K

norawenuio B pavore 10,78%-11,30% romosbix, uTo, Ha Haw B3rnsg, SBASETCA
XOpollen niaToM 3a PUCK WM BeCbMa MNPUBJEKATE/IbHbIM YPOBHEM B CPaBHEHWMU C

Cnpaa py6nesbix obnuraumi k eBpoobnuraumsm, 6.n.

220 obNMrauMaMKM  Apyrux npefcTaBuTesled  CeKTopa OpraHW3oBaHHOM  PO3HWUHOM
200 TOProB/M.

» HM3 wum. KyabmMuHa — ynyuweHue pUHAHCOBbIX MoKa3aTenei. Buepa
180 opraHusatop Bbinycka obnuraumit «HM3 wum. KysbmuHa» - WMMMNIKCBAHK -
160 pacnpoctpaHun otdyetHocTb 3muteHTa 3a 2005 rog. CornacHo npepcTaBfieHHbIM
140 JaHHbIM BbipyyKa NpeanpuaTus Bbipocia B TeueHue ropa Ha 11,6% no 4,52 mnpga.

py6. EBITDA komnaHuu ysenuuunace B 2,2 pasa go 257,2 mnH. pyb. Ywucras
npubbiib no utoram 2005 roga cocrasuna 70,9 mMnH. pyb. no cpaBHEHWIO C yBbITKOM
100 g 113,7 mnn. py6. B 2004 rogy. 3HaueHWe OrnepauUoOHHOrO AEHEXKHOro NoToKa, Mo
80 HaWwWM oueHkaMm, coctaeuno 621,5 maH. py6. Takol pocT cTan Bo3moxkeH bnarogaps
POCTY OMEepPaLMOHHbIX MNOKa3aTeNen W YBEJIMYEHUID KPEAUTOPCKOW 3a[0/HKHOCTU C
O 05 om0 noc0s oo 0506 wap-06_ amp05 maos | 1852 MH. py6. Ha kowew 2004 r. go 1,13 mnH. py6. no utoram 2005 r.
Mookea 39  Pocan 10 063 45017 k Poccnn 30 B uenom, poct nokasatene peHtabenbHocTH (No onepauuoHHol npubbiin ¢ 2,2% B
2004 ropny no 4,9%, v no EBITDA ¢ 2,8% no 5,7% & 2005 rogy) oTpaxaer
ynyyleHue (PUHAHCOBOrO COCTOSHMA W 3DDEKTUBHOCTH paboTbl  NpeanpusaTHs.
Honroebie KoahpHULMEHTbI MO-NpexkHeMy Bbicoku: gonar Kk EBITDA - 5,9; ponr «
aktBaMm - 47%, ofHaKo 3a cyeT pocta peHTabeNbHOCTH NPEeanpPUATHE MOXKET Jydlue
cnpasnathca ¢ obcnyxueaHvem ponros. OtHouwenve EBITDA K npoueHTHbIM
nnatexxam Bbipocno ¢ 1,6 8 2004 r. go 3,1 no utoram 2005 r., uto Ha Haw B3rnsg, B
COBOKYMHOCTU C y/iydlleHUeM (OUHAHCOBbIX MOKa3aTeNel CHUXKAeT KPeaWTHbIA PUCKH
NPEANpPHUATUS W MOBbILAET NPUBJIEKATENBHOCTD obsvrauuin. Mbl  pekomeHayem
obnvraumm HM3-01 k nokynke ¢ LeneBbiM ypoOBHEM LOXOAHOCTH Ha ypoeHe 10,25-
10,5% roposbix k 1,5 ronosoi odeprte.
NebepsaHckuii.
» JlebepsHckuii. Buepa OAO  «3kcnepuvMeHTanbHO-KOHCEPBHbIM  3aBOA
«JlebefsHCKMI» COOBLLMIO, YTO COBET LUPEKTOPOB KOMMAaHWW MPUHSA PELieHHE O
Bbinycke ob6nurauui 1-i cepun Ha 2,3 mnpa. pybnen. Cpok obpauieHus Gymar
coctasut 5 ner, c TpexneTHel odeptor no ueHe 102% ot HomuHana.

120
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“ KPEOWTHBIE PEUTUHIA

» LleHTpTenekoM. Buepa pentuHrosoe areHtcteo Standard & Poor's oduumanbHo
oTpearMpoBasio Ha nNpenbsBNEHWE HaNoroBbix npeteH3un K «LleHTpTenekomys».
Hanomuum, uto ®HC B TpeTui no cuety pas (Bcnepn 3a «lOTK» u «[Janbceasbioy)
0b6bsBUno o Hanorosble npeteHsusax MPK ceasu. Ha ator pas, npeteHauu B
pasmepe 2,35 mapg. py6. Hanoroeuku npegbseunn kK OAO «LeHtpTenekom».

» B npecc-penuse S&P 3asBnsier, uTo pPeMTUHI KOMNaHWM, MO BEPCHM areHTCTBa
«B-» co cTabunbHbiIM NpPOrHo3oM, He OyneT MW3MeHeH, MOCKOJIbKY —CUMTAaeT,
npenbsBieHHblE Ha/NOroBble MPETEH3UU He OKa3blBAlOT HEMEMJIEHHOrO BJIMAHUA Ha
KPeOWUTHbIM PENUTUHT KoMnaHuu. o MHeHuto S&P, «onbiT npeabsBAeHUs HaNOroBbiX
npeteH3un Kk «[anbceasuy u «HOTK», cBuheTenbcTByeT, UTo M3HayasibHbIM pa3mMep
NPETEH3WH MO AOMOJIHUTE/IbHO HAYUC/EHHBIM HANOraM MOXEeT ObiTb CyLLECTBEHHO
CHUXKEH A0 WKW B pe3y/ibTaTe PacCMOTPeHWs fena B cyne». Bmecte ¢ TeM areHTCTBO
OoTMe4daeT CylWeCTBEHHOCTb ANA KOMNaHWKU CyMMbl Ha/loroBbiX npeTeH3m71 B Chnydae
npowurpbilla aena B cyne.

» Rapsod Trade Ltd (Gallery Group). Buepa Standard & Poor’s ob6bsBsuno o
NPUCBOEHUU  Bnafesibly BTOpPOro no BenuuuHe B Poccuu onepatopa Hapy»KHOM
peknambl Rapsod Trade Ltd (Gallery Group) BOArocpoyHOro KpeguTtHOro pPenTHHra
amuteHta  «B-». lporHoz wusmeHeHus pettuHra «[lo3utuBHbIMY. OpHOBpEMEHHO
Standard & Poor’s npucsouno peituHr «B-» npuopuTeTHbIM obecneyeHHbIM
obnvraumam Ha cymmy B 150 MsH. monn., KoTopble HamepeBaeTca BbinycTuTb Gallery
Capital — pouepHsas duHaHcoBas komnaHus Gallery Group. [lo paHHbIM S&P
Gallery Group (uepe3 pouepHiolo ctpykTypy Gallery Services LLC) - Bropon no
BenvunHe B Poccun onepatop Hapy»XHOM pekiambl, BNafEOLMI CETbIO PeKIaMHbIX
KOHCTpYKUMI (6onee 6300 peknamHbiX MNOBEPXHOCTEN), PACMONIONKEHHbIX MO BCEM
CTpaHe.
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.' KANEHOAPb COBbITUM HA ONTOBOM PbIHKE

Kypc py6ns

290 82| CErofiHs
28 335 | 10 mait 06 B.MyvH oBpaTuTcs ¢ nocnaxnem k degepanbHomy cobpatiio PO
28.6 ssg | 10 Mmait 06 OuepenHoe sacefaHne komuccun FOMC. PaccmoTpenme Bonpoca 06 3MEHEHIM YYeTHOI CTaBKM.
284 29 mait 06 BbixoHow aeHb B CLUA (JeHb Mamstu - Memorial Day).
282 il oYM A 341 1 nioH 06 141-51 BHeouepeaHas cTpeya OMEK, Kapakac (BeHecyana).
28.0 | 34.4 7 wion 06 Hayano cammuta "G-8" B CaHkT-MNeTepbypre (npoanutcs o 13.07.2006)
as V0
276 | |

| | 35.0
P E
2 353

I I

rol——— »o| |iff KANEHOAPL MEPBMYHOTO PbIHKA

okT.05 HOA.05 nek.05 sHB.06 hbeB.06 mMap.06 anp.06 Mmaii.06

nonnap/pyéne eBpo/py6nb (Wwkana cnpaea)
[ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpatweHus
1210 fluHamka BANIOTHIX PLIkKOB 116 | CEFOOHST  Astonpu6op, 01 500 3ropal 1,5
1200 147 5 mai 06 HOK, 01 1000 3ropa/rop
1190 1.18 17 mait 06 WHMPOM, 03 1300 5 net/ rog
' 119 | 17 mait 06 CobuHbaHk, 01 2000 3rogal 1,5

118.0

120 | 18 mai1 06 Toprosast ceTb "MoHeTka", 01 1500 3ropal 1,5
117.0 1.21
116.0 1.22
115.0 123

1.24
114.0

1.25
113.0 126
| ] CTATUCTUKA CLUA

okT-05 HOs-05 pek-05 sHB-06 ¢heB-06 map-06 anp-06 mait-06
JPY/USD USD/EUR (wwkana cnpasa) Mocn. O)KM,qaeMOE npOLLane dakTnyeckoe

[Jata [Nokasatens
nepvoa 3HauyeHWe  3HaueHue 3HaueHve
. Hedb 17 anp 06 HC::]); asuxenus kanutana (Capital Net Flow), mnpa. be.06 63.2 694 86.90
73.0
710 18 anp 06 VHcbnaums B npomblunerHom cektope (PPI) map.06 0.40% -1.40% 0.50%
69.0 18 anp 06 WHdpnsiyms - Core PPl (0umLieHHas OT BIMSIHWS LEH Ha wap.06 0.20% 0.30% 0.10%
67.0 NPOAOBONBCTBUE U SHEPrETHKY)
222 19 anp 06 WHdpnsaums - NHpeke notpebutensckux ued (CPI) map.06 0.40% 0.10% 0.40%
61.0 19 anp 06 WHcbnsuus, 6e3 yyeTa LieH Ha 3HEPrOHOCUTENM U vap.06 0.20% 0.10% 0.30%
59.0 npoposonbcTaue (core CPI)
57.0 19 anp 06 Real Eamnings map.06 -0.10% 0.40% -0.40%
55.0 .
530 25 anp 06 |/|H,El,.eKC I'IOTPeﬁl/ITel'IbCKOVI yBepeHHocTy (Consumer anp.06 106.20 10750 109.60
51.0 confidence index)
49.0
okT-05  HOS-05 paek-05 sHB-06 hes-06 map-06 anp-06 mai-06 26 anp 06 CratucTuka npofax Hosbix AoMoB (New Home sales), % map.06 1100.0 1080.0 1213.0
BRENT URALS
28 anp 06 lMporHosHas oueHka BBIM (GDP-advance) 1 k.06 4.90% 1.70% 4.80%
3om0T0 1 mait 06 MHpeke notpebutensckux pacxopos (PCE core) map.06 0.20% 0.10% 0.30%
CErogHA WHpaeke [enosoit aktusHocTu (ISM manufacturing) aHB.06 59.20 60.50
650 .
4 wait 06 HDOMBBO-,CL?ITeHbHOCTb 1 CTOMMOCTb paboyeit cumbl 16.06 1.30% 3.30%
(Productivity and Costs), (p)
600 5 wait 06 CraTncTuka pbiHka TpyAa - Y1cno HoBbix pabounx mect anp.06 200 000 211000
(Non-farm payrolls)
550 5 wait 06 CraTiCTuKa pbiHKa Tpyaa - YpoBeHb 6e3pabotuLibl anp.06 470% 470%
(Unemployment)
10 mait 06 Deduumt begepanbHoro GlomkeTa, Mnpa. gonn. anp.06 86.00 57.71
500 11 mai 06 PosHinyHble npogaxy (Retail sales), m-t-m anp.06 0.50% 0.60%
11 mai 06 Retail sales, uckntouas asromobunu, m-t-m anp.06 0.50% 0.40%
450 12 mait 06 ToproBbiii 6anaHc (canbao, Mapg. Aonn. ) map.06 -67.23 -65.74
okT-05  Hosi-05 pek-05 sHB-06 cbes-06 map-06 anp-06 wmait-06 | 12 Mait 06 MMNopTHbIE LieHb! anp.06 1.00% -0.40%
12 mait 06 OKCMOPTHbIE LiEHbI anp.06 0.10% 0.20%
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Kpueasi doxodHocmu cybghedepasnbHbIX U MyHUYUnanbHbIXx obnuzayuli
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PbIHOK PYBJIEBbIX OBNUTALIUIA 3 masn 2006 r.

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

OBopor Obwem, Kynon,%  MoraiweHxwve OdbepTa Aeit po
MIH. py6.  MIH. py6. noratueHus

Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusiMu

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

OBP 02 0.0 - - 23.06.2009 15.09.2006 1148 { 98.03 98.21{ 0.00 0.10 0.35 - - 059 512 i 0.37 0.35
OBP 03 0.0 - - 22.09.2009 15.06.2006 1239 0.00 99.64: 0.00 0.11 047 - - 019 544} 0.12 0.11
0®3 25057 0.0 40817 : 7.40 20.01.2010 - 1359 {102.30 103.50: 0.00 -0.36 -0.86: 1.22 7.17 6.58 - 3.29 3.09
0?3 25058 17.0 40655} 6.30 30.04.2008 - 729 1100.02 100.12; 0.07 -0.16 -042} 1553 6.29 6.39 - 1.86 1.75
O®3 25059 0.0 8985 : 6.10 19.01.2011 - 1723 { 97.61 9848 : 0.00 -027 -0.71: 1.00 6.20 6.66 - 4.13 3.87
O®3 25060 2.9 14898 : 5.80 29.04.2009 - 1093 { 98.10 9828 ({ -0.12 -041 -0.80: 1430 591 6.67 - 2.73 2.56
O®3 26198 0.0  42117: 6.00 02.11.2012 - 2376 : 95.00 95.87 : 0.00 -0.16 -0.47 :29.42 6.27 6.83 - 5.40 5.05
0®3 27019 10.8 8800 {10.00 18.07.2007 - 442 0.00 105.30; 0.00 -0.38 0.00 { 2849 9.50 548 - 1.14 1.08
0®3 27020 0.0 8800 {10.00 08.08.2007 - 463 0.00 0.00 { 0.00 -0.57 -0.85:2274 951 584 - 1.20 1.13
O®3 27026 0.0 16000 : 7.50 11.03.2009 - 1044 :100.10 101.60: 0.00 0.34 044 : 986 7.35 6.16 - 2.59 2.44
O®3 45001 0.0 18904 { 10.00 15.11.2006 - 197 0.00 102.29 0.00 0.00 -0.14: 1041 9.78 2.03 - 0.29 0.28
O®3 45002 0.0 2760 :10.00 02.08.2006 - 92 0.00 101.23: 0.00 -0.24 -038: 7.40 987 4.67 - 0.25 0.24
O®3 46001 19.1 60000 10.00 10.09.2008 - 862 :105.40 105.68: -0.04 -0.26 -0.83: 13.15 946 6.40 - 1.49 1.40
O®3 46002 6.7 62000 : 10.00 08.08.2012 - 2290 :109.50 110.59: -0.21 -0.11 -0.57 { 20.82 9.07 6.56 - 4.44 4.17
O®3 46003 0.0 37298 10.00 14.07.2010 - 1534 {110.10 112.00{ 0.00 -0.62 -1.16: 28.49 899 6.64 - 3.14 2.94
O®3 46005 0.0 27477 : 0.00 09.01.2019 - 4635 : 4425 4525: 0.00 000 -1.09: 0.00 0.00 6.83 - 11.99 11.22
O®3 46014 0.0 58290: 10.00 29.08.2018 - 4502 :107.50 109.80: 0.00 -0.58 -1.03: 13.15 9.21 6.84 - 5.71 5.34
O®3 46017 1.6 49967 9.00 03.08.2016 - 3746 :104.50 104.70; 0.73 -1.11 -220} 1874 858 6.93 - 6.81 6.37
O®3 46018 0.5 40936: 9.50 24.11.2021 - 5685 :108.60 109.26: 0.28 -0.63 -1.39: 1249 869 6.96 - 8.67 8.1
O®3 46020 1.5 7913 { 6.95 06.02.2036 - 10872 : 99.15 99.29: -0.20 -0.31 -1.24 {1447 7.01 7.09 - 12.65 11.81
Bcezo 69.0 523574: 0.00 00.01.1900 00.01.1900 0 0.00 _ 0.00 - - - 000 0.00 0.00 0.00: 0.00 0.00
0 0.0 0

UcemouHuku: REUTERS, pacdyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 3 masn 2006 r.

OVMUTEHTbI OB BbEMbI IMOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE, % HAOXOAHOCTb,% AIOPALNA

O6opot O6bem, [OHeit po

M. pyB.  MIH. py6. KynoH,%  lMorawexune Odepra norawenms Mokynka  lMpogaxa AeHb Heaens mecsay HKO Tekywas Knoraw. Kodepre [iop. net. Moga. aop

Wmoeau mop20e8 MyHuuyunaJjibHbiMmu o6nueauunmu

Boneoepao, 01 0.00 400 (10.20 17.07.2008 - 807 0.00 103.80: 0.00 -0.15 -0.35% 3.07 9.81 7.77 - 2.02 1.87
Kasatb, 01 10.06 750 £10.50 21.07.2006 - 80 100.58 100.75; -0.05 -0.20 -0.40: 3.16 10.44 7.95 - 0.22 0.21
KasaHb, 02 0.05 1000 : 10.00 11.04.2007 - 344 :102.00 102.20: 1.54 139 1.19 i 3.01 9.79 7.08 - 0.70 0.65
KpacHosipck, 02 2.57 630 :12.50 27.10.2006 - 178 :102.70 103.05: -0.29 -0.02 0.10 : 2.05 1216 6.78 - 0.48 0.45
Hosocubupck, 02 5.96 1500 (12.00 07.12.2006 - 219 £102.93 103.30: -0.29 0.19 0.19 { 1841 11.65 7.02 - 0.58 0.54
Hosocubupck, 03 4.28 1000 £ 13.00 14.07.2009 - 1169 (113.80 113.89: 0.08 0.18 -0.44:40.25 1141 7.56 - 2.66 2.48
Tomck, 01 0.00 300 :12.00 22.11.2007 - 569 0.00 104.90{ 0.00 0.00 -0.29: 15.65 11.51 7.80 - 0.96 0.89
Yepa, 03 0.00 400 $10.03 18.07.2006 - 77 100.40 0.00 { 0.00 0.00 -0.15}: 28.84 9.98 7.41 - 0.21 0.20
Yepa, 04 0.00 500 :10.03 03.06.2008 - 763 :104.20 104.39: 0.00 -0.05 -0.28 : 40.38 9.62 7.96 - 1.87 1.73
Umoau mopzoe cybghedepanbHbIMU 0bsIU2ayuUsIMU

batukopmocmat, 04 0.00 500 { 8.02 13.09.2007 - 499 0.00 000 i 0.00 -0.15 -0.491i10.33 7.94 7.32 - 1.31 1.22
beneopodckas obr., 04 0.56 320 :14.00 29.04.2008 - 728 :101.00 0.00 : 0.00 0.00 -155: 1.15 12.61 7.85 - 1.82 1.69
beneopodckas obn, 31001 0.00 2000 : 8.38 10.11.2010 - 1653 {102.25 102.65: 0.00 0.00 -0.68: 17.45 8.20 8.02 - 3.76 3.48
Bonzozpadckasi 0611. 0.00 400 :11.99 14.05.2006 - 12 0.00 0.00 0.00 0.00 : 572 11.87 -31.52 - 0.02 0.03
Boneoepadckasi 06n., 01 0.00 600 :13.00 11.06.2009 - 1136 {105.50 111.00i 0.00 1.42 -0.32:49.15 12.09 7.69 - 1.88 1.75
Boneoepadckas 0651. 35007 1 0.00 700 :13.00 17.06.2010 - 1507 :106.00 108.45: 0.00 0.00 3.14 { 46.66 12.00 7.89 - 2.24 2.08
Boponexckas obn. 01 0.00 600 :13.00 15.12.2007 - 592 :109.30 109.65: 0.00 0.11 -0.34:{ 1710 11.86 6.85 - 1.47 1.38
Boporexckasi 0651. 02 217 500 :13.00 18.06.2009 - 1143 :113.50 114.31: 0.70 -0.57 -0.26 : 49.15 1135 7.26 - 2.60 2.43
Ypkymckasi 0611, 01 0.00 700 :10.50 22.07.2007 - 446 :101.65 101.90: 0.00 -0.13 -1.30: 20.94 10.33 7.98 - 0.69 0.64
Ypkymckasi 06r1., 02 0.00 750 {10.00 07.09.2006 - 128 $100.85 101.00{ 0.00 0.00 -0.05{ 9.21 9.90 7.26 - 0.34 0.32
Upkymcekasi 0611. 31001 0.52 1500 :10.00 17.12.2009 - 1325 :102.60 103.20: -0.29 0.00 -0.67 : 10.96 9.71 7.77 - 1.73 1.60
Ypkymckas 0bn, 31002 0.00 900 : 8.50 23.10.2008 - 905 :100.80 100.99: 0.00 -0.10 -0.05: 1.40 8.43 7.59 - 1.41 1.31
Kanyxckast obn., 01 0.00 300 10.00 24.12.2007 - 601 0.00 102.70: 0.00 0.00 052 :3534 975 7.83 - 1.51 1.40
Kupoeckasi 061, 01 1.01 400 i 8.39 22.12.2008 - 965 :100.80 101.10i 0.00 -0.39 -0.20: 942 831 7.96 - 154 142
Komu, 05 0.00 500 :14.00 24.12.2007 - 601 108.90 110.80: 0.00 0.01 202 : 1496 12.69 6.89 - 1.49 1.39
Komu, 06 0.00 700 :14.00 14.10.2010 - 1626 :116.51 119.00: 0.00 -0.83 -165: 690 11.76 7.37 - 3.58 3.33
Komu, 07 2.04 1000 {12.00 22.11.2013 - 2761 1106.95 110.26: 0.97 -046 -1.00: 5260 10.92 7.64 - 5.07 4.71
Komu, 08 0.00 1000 : 9.00 03.12.2015 - 3502 : 98.10 99.60 : 0.00 0.00 0.40 ; 14.05 9.03 7.75 - 6.41 5.95
Kocmpomckasi 06r1., 04 1.74 800 :12.00 11.03.2008 - 679 {107.45 108.18: 0.74 0.00 0.60 { 16.11 11.01 6.49 - 1.68 1.58
KpacHosipckud kpad, 02 1.96 1500 :10.95 26.10.2006 - 177 :102.00 102.30: 0.02 -0.89 -0.09: 2.10 10.70 6.24 - 0.48 0.45
KpacHosipckud kp, 34003 0.00 3000 : 7.00 01.10.2008 - 883 {98.90 99.15: 0.00 -0.01 -0.08: 518 7.05 7.30 - 1.81 1.69
KpacHodapckuti kpad, 01 0.00 1000 : 10.50 15.05.2007 - 378 :102.50 103.00: 0.00 -0.24 -0.44: 4833 1022 7.34 - 0.96 0.90
Jlenunepadckasi 0611., 02 0.09 800 :14.01 08.12.2010 - 1681 :114.95 0.00 : 0.00 -0.28 -1.381:52.97 11.21 7.63 - 3.52 3.27
JleHurepadckasi 061. 03 6.57 1300 :13.50 05.12.2014 - 3139 :122.00 129.00: 0.00 -4.47 -2.27 :50.67 1047 7.78 - 5.66 5.25
Mockoeckasi 0611., 03 0.00 1000 : 11.00 19.08.2007 - 474 110495 0.00 : 0.00 -0.19 -0.71:21.70 1048 7.01 - 1.22 1.14
Mockosckasi o6n., 05 2.51 12000 10.00 30.03.2010 - 1428 £107.20 107.30; -0.36 0.08 -092: 575 9.34 7.49 - 2.70 2.51
Mockoeckasi 0611., 04 1.35 9600 : 11.00 21.04.2009 - 1085 :110.05 110.70: -0.59 -0.01 -0.50: 2.11 10.00 7.41 - 2.59 2.4
Mockosckasi 0611., 06 0.00 12000: 9.00 19.04.2011 - 1813 {105.77 106.10{ 0.00 0.00 0.00 } 1.73 8.49 7.67 - 4.13 3.84
Huxezopodckasi 0611. 01 0.00 1000 : 11.80 01.11.2006 - 183 0.00 000 : 000 024 0632910 1150 6.54 - 0.48 0.45
Huxezopodckas 0611. 02 0.00 2500 (10.49 02.11.2008 - 915 0.00 0.00 { 0.00 0.10 -0.28% 51.73 9.99 7.22 - 1.61 1.50
Hosocubupckast 0611 10.63 1500 : 13.50 27.07.2006 - 86 101.16 101.65: 0.08 0.00 -7.73: 1.48 13.30 6.89 - 0.24 0.22
Hoeocubupckas 0611. 02 0.63 2000 § 13.30 29.11.2007 - 576 :108.40 108.99: 0.00 0.28 -1.00: 2223 1222 7.54 - 1.43 1.33
Hosocubupckasi 0b1. 03 1.31 2500 i 9.00 15.12.2009 - 1323 {101.01 101.48; 0.20 -0.39 -0.68: 10.36 8.88 8.09 - 2.44 2.26
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.2006 - 63 0.00 101.10: 0.00 -0.25 -3.84: 921 11.89 6.38 - 0.17 0.16
Camapckasi 061, 02 0.00 2000 : 6.82 09.09.2010 - 1591 0.00 99.70: 0.00 -0.56 -1.01} 878 6.94 7.49 - 3.77 3.51
Teepckasi 0611., 02 0.00 1000 : 16.90 23.11.2006 - 205 :104.81 105.89: 0.00 0.22 -0.33:3148 1594 6.08 - 0.53 0.50
Teepckasi 0611., 03 0.00 800 : 7.95 30.11.2008 - 943 1100.30 100.60: 0.00 -0.05 -0.20: 13.29 7.91 7.94 - 2.33 2.16
Tomckas 0611., 02 0.00 500 :11.00 27.07.2006 - 86 100.05 0.00 : 0.00 -0.07 -0.85:28.93 10.88 6.21 - 0.24 0.22
Tomckas 0611., 03 0.00 600 :11.00 13.10.2007 - 529 :104.55 104.85: 0.00 0.00 0.05{ 573 1050 6.93 - 1.38 1.29
Tomckasi 0611, 34026 0.00 900 { 9.00 09.11.2009 - 1287 0.00 0.00 { 0.00 -0.03 0.07 {4290 8.99 7.69 - 2.62 243
Yomypmckasi pecri, 01 6.06 1000 : 8.20 27.12.2008 - 970 :100.80 101.00: 0.05 -0.10 -0.53 : 28.31 8.12 7.94 - 2.38 2.20
Xabapoeckuti kpad, 02 0.00 700 (10.00 05.10.2006 - 156 {101.30 101.50: 0.00 -0.03 -0.38: 7.40 9.87 7.03 - 0.42 0.39
Xabaposckuli kpad, 06 0.00 1000 : 9.00 24.11.2009 - 1302 :100.60 101.00: 0.00 -0.97 -0.87 : 39.21 8.99 8.10 - 2.33 2.15
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 756 0.00 111.58: 0.00 0.00 0915162 1081 6.35 - 1.82 1.71
Yyeawus, 03 0.00 500 : 9.50 13.04.2007 - 346 :101.70 101.80: 0.00 0.00 -0.20: 521 9.33 7.72 - 0.91 0.85
Yyeawus, 04 2.50 750 :12.33 27.03.2009 - 1060 (113.20 113.50: 0.00 0.31 -0.22: 11.82 10.86 7.22 - 2.53 2.36
Skymus, 03 3.61 800 :12.00 17.06.2008 - 777 :108.90 109.40: 0.05 -091 -0.14: 13.81 11.00 7.57 - 1.90 1.76
SAkymus, 05 0.00 2000 : 9.00 21.04.2007 - 354 :101.11 101.33{ 0.00 -0.05 -0.64: 2.96 8.88 7.22 - 0.94 0.87
Skymusi, 06 0.00 2000 (10.00 13.05.2010 - 1472 $107.60 107.99{ 0.00 0.23 0.31 { 20.55 9.27 7.59 - 291 2.70
Skymus, 35001 0.50 2500 : 7.95 11.04.2013 - 2536 :100.77 100.88: -0.01 -0.03 0.00 { 2.61 7.88 7.99 - 4.78 4.43
SIHAO, 01 0.00 1800 :11.00 03.08.2008 - 824 :105.70 0.00 : 0.00 -0.33 -0.61: 2592 1033 7.10 - 2.03 1.90
Slpocnaeckasi o6n., 02 0.00 1000 § 13.28 03.07.2007 - 427 :106.50 107.00: 0.00 0.10 -0.08: 10.19 1240 6.65 - 1.10 1.03
Spocnasckasi 06n1., 03 3.07 1000 (12.00 17.11.2006 - 199 :102.80 103.00{ 0.08 -0.08 -0.56: 38.20 11.67 6.78 - 0.52 0.48
Slpocnasckasi 0611., 04 0.43 1000 : 11.00 26.05.2009 - 1120 :108.30 108.80: -0.18 0.18 -0.37 : 48.22 10.16 7.43 - 2.60 2.42
Slpocnaeckas 0611., 05 0.00 500 : 8.00 30.12.2008 - 973 :100.47 100.80: 0.00 -0.11 -0.32{ 27.40 7.97 7.75 - 2.39 2.22
Slpocnasckasi 0611, 06 0.00 1000 { 8.35 19.04.2011 - 1813 { 98.70 100.03; 0.00 0.00 0.00 i 1.60 8.33 7.71 - 3.35 3.1
Mockea 32 0.00 4000 :10.00 25.05.2006 - 23 100.21 103.00:{ 0.00 -0.30 -0.57 i 18.08 9.98 6.69 - 0.06 0.06
Mockea 37 0.00 3900 : 10.00 23.09.2006 - 144 0.00 105.00: 0.00 -0.12 0.52 : 10.96 9.80 4.85 - 0.39 0.37
Mockea 27 0.00 4000 § 15.00 20.12.2006 - 232 110150 0.00 { 0.00 -0.20 -0.70: 17.67 1410 4.84 - 0.61 0.58
Mockea 42 0.00 3000 :10.00 13.08.2007 - 468 0.00 0.00 { 0.00 -0.74 -0.66: 21.37 9.52 6.05 - 1.20 1.13
Mockea 31 0.02 5000 {10.00 20.05.2007 - 383 :100.00 104.50: -0.96 0.48 -0.95: 19.45 9.66 6.68 - 0.99 0.93
Mockea 40 0.00 4000 :10.00 26.10.2007 - 542 :105.30 105.70: 0.00 0.00 0.00 : 10.96 9.48 5.98 - 1.31 1.23
Mockea 43 0.00 5000 :10.00 17.05.2008 - 746 :107.00 0.00 { 0.00 -0.14 -156: 20.27 9.32 6.31 - 1.85 1.74
Mockea 29 0.00 5000 :10.00 05.06.2008 - 765 :106.90 107.05: 0.00 -0.23 -0.71} 40.55 9.35 6.47 - 1.88 1.76
Mockea 36 0.11 4000 :10.00 16.12.2008 - 959 :108.75 108.99: -0.05 -0.19 -0.23 { 37.53 9.19 6.39 - 2.31 217
Mockea 47 0.00 5000 {10.00 28.04.2009 - 1092 {107.30 109.75: 0.00 0.00 -1.10: 1.10 9.26 6.73 - 2.64 2.47
Mockea 41 0.00 5000 :10.00 30.07.2010 - 1550 (108.25 0.00 : 0.00 -1.18 -1.00: 2521 9.17 6.76 - 3.53 3.31
Mocksa 38 0.00 5000 :10.00 26.12.2010 - 1699 {113.00 113.10{ 0.09 -0.48 -0.62: 34.79 8.84 6.79 - 3.78 3.54
Mockea 39 12.45 5000 :10.00 21.07.2014 - 3002 :109.55 109.89: -0.70 0.41 -0.63 : 27.67 9.13 7.04 - 5.91 5.53
Mocksa 44 0.00 20000 : 10.00 24.06.2015 - 3340 0.00 109.50: 0.00 -0.04 -1.17 {3534 9.12 7.00 - 6.34 5.93
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PbIHOK PYBJIEBbIX OBNUTALIUIA 3 masn 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

TA3TIPOM A3 0.00 10000: 8.11 18.01.2007 - 261 1100.10 0.00  0.00 -0.13 -0.34: 22 802 652 - 0.70  0.65
rA3MPOM A4 1.86 5000 : 8.22 10.02.2010 - 1380 103.25 103.55: -005 0.14 -058: 17 794 725 - 328  3.06
rA3M1POM A5 0.00 5000 i 7.58 09.10.2007 - 525 :101.25 102.00{ 025 -0.10 -0.74: 4 747 657 - 138  1.30
rA3M1POM A6 1.99 5000 } 7.22 06.08.2009 - 1192 {99.40 9950 : -005 -015 -075: 16 726 7.56 - 292 272
HIK UTEPA 354 2000 i 9.75 07.12.2007 - 584 :101.12 101.30{ 0.08 -0.05 -0.18: 39 964 913 - 147  1.34
Jlykoiin 02 0.11 6000 { 7.15 17.11.2009 20.11.2007 1295 i100.90 100.95} 0.05 -0.15 069} 32 7.09 - 663 145 136
HOBATOK, 01 1.01 1000 ; 9.40 30.11.2006 - 212 1101.05 101.30; 0.00 005 080 39 930 755 - 056  0.52
PyccHegpms, 01 19.93 7000 : 9.25 10.12.2010 12.12.2008 1683 :101.02 101.10{ 0.00 -0.12 000 : 35 915 - 895 231 212
Tamregpmb 03 0.00 1500 12.00 01.07.2006 - 60 :100.75 102.50 0.00 0.88 -014: 40 1190 633 - 0.16 _ 0.15
Xumusi u Hegpmexumus

ALBK-Vireecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 749 {100.70 102.00; 0.00 -0.39 065 ! 23 1169 - 1049 054 048
Hopozobyx, 01 0.00 900 { 9.90 11.06.2008 13.12.2006 771 i 0.00 10145} 0.00 -027 -027: 38 978 - 794} 059 055
MaputickuiiHr3, 01 151 800 :12.40 16.12.2008 19.06.2007 959 : 0.00 100.69: 0.12 -0.03 0.17 i 45 1232 - 1204: 1.05 093
HYKOCXMM, 01 0.03 750 i14.00 14.12.2006 - 226 :101.35 101.50i -0.39 1.68 042 i 53 1381 1188 - 059 052
I pynna Humor, 01 0.00 1000 {12.00 16.12.2008 19.12.2006 959 :101.15 101.35; 0.00 010 045 44 1183 - 977 i 061 055
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 487 1 0.00 0.00 : 0.00 005! 10 7.98 797 - 0.80 0.74
HKHX, 04 0.00 1500 { 9.99 26.03.2012 02.04.2009 2155 :102.25 105.20} 0.00 -066 -090: 8 955 - 8321 2590 239
Hagpuc Kocmemuxc, 01 0.00 400 i10.50 22.04.2007 - 355 :100.50 102.00{ 0.00 -0.10 -0.01: 3 1045 1019 - 095 0.86
CAHOC 02 20.70 3000 :10.00 10.11.2009 13.11.2007 1288 :105.10 105.37i 0.00 0.14 -014i 46 949 839 - 294 272
YomypmHI1, 01 0.00 1500 i 9.50 01.09.2008 01.12.2006 853 : 99.80 100.10i 0.00 -0.03 060 i 16 950 - 974 i 057  0.52
dnekmpoaHepaemuka

BaukupaHepeo, 02 2227 500 § 9.50 22.02.2007 8 296 :101.00 101.48! -0.05 -0.15 030 : 18 9.38 8.01 B 0.79 0.73
Jleranepzo, 01 0.10 3000 i 10.25 19.04.2007 - 352 :101.40 101.49; -0.06 0.0 -001; 3 1010 879 - 0.94 0.86
CeepdnosaHepeo, 01 0.00 500 {11.50 01.03.2007 - 303 i100.50 0.00 { 0.00 -0.03 -003: 19 1133 981 981 080 073
Tamanepeo, 01 0.00 1500 i 9.65 13.03.2008 - 681 :102.80 103.20{ 0.00 0.00 -048: 12 938 809 - 173 160
®CK EQC, 01 119 5000 ; 8.80 18.12.2007 - 595 : 0.00 102.85{ -0.34 019 000 : 32 857 717 - 151 1.41
®CK ESC, 02 3.02 7000 i 8.25 22.06.2010 - 1512 1102.35 102.50; -0.10 -0.10 -0.39: 28 806 7.70 - 350 325
®CK E3C 03 0.00 7000 i 7.10 12.12.2008 - 955 {9930 9970 0.00 -0.08 -0.18: 27 713 743 - 237 221
Skymexarepeo, 01 0.00 400 14.00 31.08.2006 - 121§ 0.00 102.40i 0.00 0.00 -0.36: 23 13.68 6.66 - 0.33 __ 0.31
Cesn3b

Bonzamenexkom 03 1700 2300 ; 8.50 30.11.2010 - 1673 :100.00 100.40; 0.50 -0.26 -0.48: 34 847 857 - 3.05 281
Bonzamenexom 02 0.00 3000 { 8.20 30.11.2010 04.12.2008 1673 i 0.00 0.00 i 0.00 000 010} 33 820 - 835} 231 214
Boimniesikom 01 0.00 3000 i 9.90 16.05.2006 - 14 1100.05 100.20} 0.00 -020 -052} 46 990 1072 - 0.04 0.03
MITC 04 0.00 1000 i 7.10 22.04.2009 25.04.2007 1086 : 0.00 100.50i 0.00 -0.07 -0.30} 1 710 - 747 i 096  0.90
MITC, 05 522 1500 { 8.30 25.05.2010 29.05.2007 1484 :101.45 101.50} 0.00 -0.13 010} 35 818 - 694 102 095
Mezagpor @uHac 01 0.00 1500 i11.50 07.06.2006 - 36 :100.04 100.55{ 0.00 -0.03 -0.30: 46 1144 612 - 010  0.09
MezacpoH 0.00 1500 i 9.28 11.04.2007 - 344 i 000 000 : 000 079 -005i 5 907 68 - 092 0.86
Mezagpon, 03 0.00 3000 i 9.25 15.04.2008 - 714 1102.80 103.00; -0.05 -0.24 -058; 4 899 777 - 183  1.70
PTK-TI3VHT, 04 0.26 2250 { 0.00 08.04.2008 - 39546 110040 100.50: -0.20 025 049 i 0 000 -023 - 130  1.30
Cubupsmenekom 03 1.01 1530 :14.50 14.07.2006 - 73 1101.03 101.49: -0.13 -0.15 -0.54: 43 1431 748 - 020  0.19
Cubupsmenekom, 04 0.00 2000 {1250 05.07.2007 - 429 i105.05 0.00 i 0.00 -0.35 -044i 40 1188 792 - 109 1.0
Cubupbmenekom, 05 0.51 3000 i 9.20 25.04.2008 - 724 1101.50 102.75! 0.05 044 -0.34: 1 9.02 825 - 186  1.72
Cubupbsmenekom, 06 0.00 2000 i 7.85 16.09.2010 23.09.2008 1598 : 98.50 99.50 i 0.00 -0.80 -0.90i 9 795 - 859 i 221 204
C3 Tenekom, 02 0.00 1500 i 7.50 03.10.2007 - 519 {90.00 99.99: 000 -005 015:i 6  7.53 8.11 - 094 087
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1759 :101.20 103.10; 0.00 -024 -044:i 15 902 - 796 i 168 1.56
CMAPTC, 02 0.00 500 {15.00 26.06.2007 26.06.2006 420 i 0.00 0.00 i 0.00 010 -054} 52 1493 - 1105} 015 0.14
CMAPTC, 03 1.04 1000 }14.10 29.09.2009 03.10.2006 1246 ;100.62 101.34; -0.74 011 036 : 11 1402 - 1247; 042 038
Tammenekom, 03 0.00 600 11.75 06.05.2007 - 369 1103.50 104.00{ 0.00 -0.36 -0.19i 26 1135 836 - 0.94 087
YPCU 03 0.54 3000 14.25 18.07.2006 - 77 1101.38 101.45: 0.03 -025 -0.83: 41 1406 7.31 - 021  0.20
YPCU 04 0.00 3000 i 9.99 01.11.2007 - 548 : 0.00 000 ; 0.00 -043 -005: 49 968 7.88 - 137 127
YPCU 05 0.00 2000 i 9.19 17.04.2008 - 716 1101.20 102.40 0.00 -0.05 -029: 3 901 823 - 184  1.70
YPCU 06 0.00 2000 i 8.20 17.11.2011 20.11.2008 2025 ; 99.04 0.00 i 0.00 -020 000 i 36 822 - 846 i 228 210
Lienmpmenexom 03 1.02 2000 :12.35 15.09.2006 - 136 1101.36 101.70} 0.20 -042 -0.63} 16 1214 754 - 037  0.35
Lienmpmenexom 04 0.57 5623 i13.80 21.08.2009 - 1207 {11455 114.90; -0.78 -0.22 -0.86: 28 12.08 894 - 274 252
LlenmpanbHeili Tenezpagp 01 0.00 500 :16.00 22.08.2006 - 112 1101.60 10275} 0.00 -026 -0.33} 31 1558 720 - 030 0.28
07K, 01 1.84 1500 :14.24 14.09.2006 - 135 1102.08 10216} 0.04 006 -027: 18 1394 813 - 037  0.34
IOTK, 02 0.00 1500 i10.50 07.02.2007 - 281 :100.80 101.04i -0.20 0.04 020 i 24 1042 958 - 075 0.8
IOTK, 03 1.28 3500 :10.90 10.10.2009 09.10.2007 1257 :101.85 101.95 -0.10 018 124 i 7 1070 - 967 : 136 124
IOTK 04 12.23 5000 : 10.50 09.12.2009 - 1317 101.19 101.20: 011 019 1.09 i 14 1038 9.91 - 208  1.89
Memannypaus

TIATIPOM; 01 0.00 500  0.00 20.04.2007 s 353 { 0.00 000 : 000 109 -0.10: 0 000 000 - 097 0.7
MHIIPOM, 02 1.01 1000 ;12.00 15.07.2010 26.07.2006 1535 ;100.45 100.60; -0.10 -0.20 0.10 i 34 1194 - 988 i 023  0.21
MaupWreecm, 01 0.00 500 {1230 03.04.2007 - 336 :100.02 100.60 0.00 -0.10 -0.01: 9 1221 1198 - 0.88 078
MaupWreecm, 02 151 1000 :10.90 16.12.2008 28.11.2006 959 : 0.00 100.69: 0.12 -0.03 017 i 46 1083 - 984 : 055 0.50
HCMMS3, 01 0.00 1000 {1210 19.05.2008 22.05.2006 748 : 95.00 100.15i 0.00 0.00 -0.30i 54 1209 - 974 i 005 0.05
OMK, 01 0.00 3000 i 9.20 12.06.2008 - 772 1 000 000 : 0.00 000 -028: 37 900 820 - 191 176
Pycan @ur 02 1.01 5000 ; 8.00 20.05.2007 - 383 :100.77 100.90 0.00 -0.05 -029: 36 7.94 732 - 099 093
PycAn®uH, 03 0.00 6000 i 7.20 21.09.2008 - 873 19885 9910 000 -020 -055i 8 728 7.88 - 222 206
C80600HbIti cokor, 02 0.00 600 1355 22.11.2007 27.05.2006 569 i 0.00 100.95; 0.00 000 -025; 59 1352 - 979 i 007 0.6
Cr MEYET, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 569 100.10 100.30} 0.00 -0.07 -0.27} 47 1067 - 5711 008 0.07
Cesepcmarib 0.00 3000 i 8.10 28.06.2007 - 422 '} 000 000 ;000 000 -015; 28 802 730 - 110 1.02
TA MEYES 01 0.60 3000 i11.75 12.06.2009 16.06.2006 1137 i100.48 100.65: -0.01 -0.10 -044 i 44 1169 - 733 i 012 0.11
TMK 0.00 2000 10.30 20.10.2006 - 171 { 0.00 10150} 0.00 -0.10 010} 3 1019 7.84 - 047 043
TMK, 02 0.00 3000 i10.09 24.03.2009 30.03.2007 1057 :101.95 102.04i 0.00 -0.24 -049i 10 990 - 802 i 089 0.82
Tynauepmem 02 0.00 1000 {11.00 02.12.2007 02.06.2006 579 i 0.00 100.20} 0.00 007 -0.03: 46 1098 - 859 i 008 0.08
4113, 01 0.00 3000 i 9.50 16.06.2010 25.04.2008 1506 : 102.35 102.40; 0.00 -026 001 i 34 927 - 831 : 180 _ 1.66
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OMUTEHTbI OB BbEMbI MOrALLEHUE/ BbIKYIT LIEHA N3MEHEHUE, % HAOXOOHOCTb,% HAOPALINA
hi_ﬁozirs MS:;epA;’G. Kynon,%  MMorawexue Odepra nonr':.ll.l/‘eiaﬂ Mokynka  lMpogaxa neHb Heaens Mecsy HKO Tekywas Knoraw. Kodepte [iop.net. Moa. aop
MawuuocmpoeHue
Asmosas, 02 4.76 3000 { 9.20 13.08.2008 14.02.2007 834 {101.28 101.54: -0.06 -0.05 -0.23: 19.16 9.09 - 764 i 0.77 0.71
Asmosas, 03 0.21 5000 { 9.70 22.06.2010 27.06.2006 40351 {100.30 100.38; 0.03 -0.07 -0.08 { 33.48 9.66 - 6.96 i 0.15 0.14
Baeonmauw, 01 0.04 300 :13.50 19.06.2008 22.06.2006 779 :104.10 104.80: 0.77 -1.05 -0.67 : 48.45 12.88 - -19.02: 0.14 0.17
BKM-®unatc, 01 0.00 1000 :10.25 04.06.2008 06.12.2006 764 :100.00 100.80{ 0.00 0.00 0.00 { 41.00 10.15 - 8.65 i 0.57 0.53
Boneabypmaw 01 0.00 600 :11.10 08.10.2008 11.10.2006 890 0.00 100.50: 0.00 -0.20 -0.30: 6.08 11.07 - 10.45: 0.44 0.40
las-Quranc, 01 2.00 2000 i 8.49 08.02.2011 12.02.2008 1743 : 99.75 99.80: -0.10 0.10 -0.15} 17.91 8.51 - 882 i 1.67 1.53
I'T-TOL SHepeo 02 1.54 1500 : 12.50 22.06.2006 - 51 100.40 100.49: -0.10 -0.20 -0.50 ; 44.86 12.45 9.19 - 0.14 0.13
I'T-T3L SHepeo 03 0.52 1500 (12.04 18.04.2008 23.10.2006 717 {101.30 101.50{ 0.00 -0.09 0.24 3.63 11.86 - 8.94 : 048 0.44
ETIK 01 1.00 1000 : 8.75 02.10.2008 05.10.2006 884 99.58 100.00: -0.13 0.22 0.12 { 6.23 8.79 - 9.66 i 043 0.39
WxAsmo, 01 0.10 1200 : 10.70 14.03.2007 - 316 {9915 99.30: -025 030 0.15 : 14.07 10.79 12.07 - 0.84 0.75
Wxmaw, 02 0.00 1000 :13.55 17.06.2008 19.12.2006 777 :101.51 103.00}{ 0.00 0.00 0.49 { 49.37 13.26 - 10.15¢ 0.60 0.55
UPKYT 03 1.52 3250 : 8.74 16.09.2010 - 1598 :101.17 101.30: -0.02 0.13 0.10 : 958 8.63 8.56 - 3.70 3.41
KAMA3-®unatc 0.00 1200 { 6.00 11.11.2006 - 193 0.00 0.00 ¢ 0.00 - 0.00 { 28.27 6.06 8.12 - 0.51 0.48
KAMA3-®unatc, 02 0.00 3000 : 8.45 17.09.2010 19.09.2008 1599 { 99.75 99.80: 0.00 0.10 -0.05: 9.03 8.46 - 867 ¢ 219 2.02
Kpuozenmau, 02 0.00 500 :10.40 08.07.2008 11.07.2006 798 0.00 100.65{ 0.00 0.25 0.30 { 31.91 10.34 - 7.26 i 0.19 0.18
JIOMO, 02 0.00 700 :14.20 11.07.2006 - 70 100.35 100.65: 0.00 0.19 -0.41: 43,57 14.09 9.59 - 0.19 0.18
Mul-@unanc, 01 0.07 1000 :10.50 03.06.2009 06.06.2007 1128 {101.36 101.50{ -0.10 0.49 0.99 { 42.00 10.34 - 9.22 1.02 0.94
OM3 04 0.00 900 :14.25 26.02.2009 31.08.2006 1031 :102.12 102.50: 0.00 -0.01 -0.45} 23.82 13.90 - 643 i 0.33 0.31
M3, 01 1.00 750 : 9.70 21.07.2009 25.07.2006 40015 :100.15 100.27: -0.03 0.08 -0.03: 1.86 9.68 - 8.58 : 0.23 0.21
lpommpakmop, 01 0.27 1500 :10.70 03.07.2008 07.07.2006 793 {100.15 100.22{ -0.05 -0.10 -0.05: 34.30 10.68 - 953 { 0.18 0.17
Pycckue Aemobycbl 6.52 500 :14.00 22.05.2006 - 20 100.25 100.60: -0.15 0.00 -0.50: 62.90 13.97 8.86 - 0.05 0.05
Cantom-OHepaus, 01 0.00 3000 :10.15 25.12.2007 26.12.2006 602 £ 100.10 100.50: 0.00 -0.05 0.10 i 35.04 10.10 - 9.60 { 0.63 0.57
CamypH NHeecm 0.00 500 :15.00 05.08.2006 - 95 99.00 102.10{ 0.00 0.10 -0.68: 36.16 14.76 8.23 - 0.26 0.24
HIO CATYPH, 01 0.00 1500 { 9.00 23.03.2008 24.03.2007 39530 { 100.15 100.50{ 0.00 0.00 0.00 { 9.62 8.99 - 9.00 { 0.87 0.80
Ceeepcmarib-aémo 0.00 1500 :11.25 21.01.2010 25.01.2007 1360 0.00 0.00 : 0.00 0.00 0.00 : 29.59 10.99 - 8.01 0.71 0.66
COK-Asmokomri., 01 0.94 1100 12.32 24.04.2008 27.10.2006 723 99.61 99.70: 0.05 0.00 0.10 i 1.69 12.36 - 13.39: 0.49 0.43
Cmpotimpatceas, 01 558 3000 : 9.60 25.06.2008 - 785 1101.10 101.49i -0.25 -0.12 0.10 | 32.88 9.49 9.19 - 193 177
TB3, 01 0.00 750 :14.60 10.10.2006 - 161 102.55 102.85: 0.00 0.05 -0.16: 8.80 14.24 8.53 - 0.44 0.41
TpaHcmawxondure, 01 6.31 1500 :14.00 01.12.2007 05.06.2006 578 {100.30 100.45: 0.05 -0.35 -0.50 { 58.30 13.94 - 7.37 i 0.09 0.09
YpaneazoH3agod, 01 3.08 2000 : 13.36 30.09.2008 03.10.2006 882 :101.95 102.00: -0.10 -0.32 -0.15: 10.25 13.10 - 8.37 i 0.42 0.39
YpaneazoH3agod 02 14.90 3000 : 9.35 05.10.2010 03.10.2007 1617 :100.30 100.49: -0.30 -0.05 049 : 6.92 9.31 - 9.24 | 1.36 1.24
Jobbiearoujasi NPoMbILWIIEHHOCMb
CYOK, 02 i 0.00 1000 : 8.50 15.02.2007 - 289 1100.00 0.00 { 0.00 -0.15 0.29 i 17.47 850 8.70 - i 076 0.70
XatineHo ond Quranc, 01 :  4.28 750 :12.00 02.04.2008 09.10.2006 701 :100.50 100.90: 0.00 0.10 0.40 : 8.88 11.89 - 10.23: 043 0.39
lNuweeasi NPoMbIUIIEHHOCMb
AnadywkuH 07 1.02 500 :12.00 08.03.2007 - 310 :101.50 101.95: -0.19 -0.25 0.00 { 17.75 11.82 10.32 - 0.82 0.74
ATlK Apkada 01 4.52 600 :14.95 28.06.2008 29.06.2006 788 100.30 100.40: 0.02 -0.03 -0.20 i 51.20 14.89 - 11.84: 0.16 0.14
AlK Oro, o1 8.93 1100 { 15.50 22.04.2007 - 3556 :102.10 102.25 0.16 0.88 038 { 3.61 1516 13.11 - 0.86 0.76
banmumop-Heea 0.00 500 : 1.00 05.09.2006 - 126§ 96.25 98.40: 0.00 -051 -051: 159 1.05 15.38 - 0.34 0.30
banmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 744 :101.18 101.44: 0.00 0.05 0.06 { 52.98 11.49 - 892 i 0.53 0.49
benepa+kopm 0.00 700 :10.90 02.12.2008 05.12.2006 945 :100.50 100.80: 0.00 0.00 -0.40: 16.72 10.86 - 10.58 { 0.57 0.52
Bumm-bunne-[anH, 02 0.53 3000 : 9.00 15.12.2010 - 1688 :100.65 103.00i 0.15 -049 -0.39: 3255 8.83 8.66 - 3.77 3.47
Ipynna OCT, 02 0.00 1000 : 13.60 08.05.2008 10.05.2007 737 0.00 0.00 { 0.00 0.26 -0.04: 6446 13.58 - 13.12§ 0.93 0.82
Lxet-O¢p-Cu, 02 0.00 1200 13.00 04.12.2007 05.12.2006 581 101.90 102.30: 0.00 0.09 -0.54: 52.36 12.71 - 9.12 i 0.56 0.52
Eepocepeuc 0.02 1500 :14.00 18.12.2007 20.06.2006 595 :100.51 100.90: -0.34 0.15 -0.15: 16.11 13.93 - 9.99 i 0.13 0.12
WrHeecmmnpoekm, 01 0.00 1000 : 10.80 16.05.2007 - 379 :101.80 102.15: 0.00 -0.05 0.49 : 49.41 10.59 8.93 - 0.96 0.89
MukosiHoscku 0.05 1000 § 13.50 18.09.2006 - 139 i101.10 102.20{ 0.89 -0.01 -1.06 { 16.27 13.21 7.44 - 0.38 0.35
Hympureecmxondure, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1134 0.00 100.25: 0.00 -0.14 0.03 : 16.11 11.97 - 9.65 i 0.12 0.10
Mpatimepu ok, 01 0.00 750 :12.50 10.11.2006 - 192 99.05 100.00: 0.00 0.00 0.10 i 27.74 12.49 12.87 - 0.50 0.45
Paseynai-Llenmp 01 219 1000 : 14.00 05.06.2006 - 34 100.41 100.45: 0.00 0.09 -0.23: 57.15 13.95 9.25 - 0.09 0.09
Pasynsi-®uranc, 01 0.06 3000 :11.50 02.10.2008 05.04.2007 884 {100.06 100.45{ 0.35 0.15 0.15{ 8.19 11.44 - 11.19¢ 0.90 0.81
Pycazpo 01 0.04 1000 : 11.66 19.07.2008 18.01.2007 809 99.85 100.07: 0.00 0.03 0.09 i 33.22 11.65 - 11.78 i 0.69 0.62
Pycckut [podykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 378 0.00 100.05: 0.00 -0.05 -0.55: 2943 13.94 - 11.01{ 0.04 0.03
Caneal, 01 0.01 1000 { 11.66 03.12.2008 06.06.2007 946 :101.10 101.30i -0.05 -0.15 0.15 { 46.64 11.50 - 10.57 ¢ 1.02 0.92
3@KO, 01 0.00 1000 : 8.00 05.09.2006 - 126 {99.10 99.30: 0.00 0.15 -1.14: 1227 8.05 9.83 - 0.35 0.31
tOemparsum 02 1.99 1000 : 11.50 25.11.2008 28.11.2006 938 0.00 9966 : -0.01 0.19 -0.05: 48.52 11.54 - 1242 0.55 0.49
lTueoeapeHue
banmuka, 07 10.14 1000 : 8.75 20.11.2007 - 567 :101.08 101.60: 0.18 -0.05 -0.25: 31.88 8.63 7.94 - 1.51 1.40
KpacHeit Bocmok-MHeecm 1.02 1500 { 11.50 25.02.2007 - 299 :1102.19 10250 0.06 -0.01 -0.55i 21.11 1125 8.74 - 0.79 0.73
Ouakoeo, 02 1.40 1500 : 8.50 19.09.2008 - 871 99.25 99.40: 013 0.02 -0.08: 9.08 855 9.03 - 1.81 1.66
[ T-Nneecmmernmce 01 0.00 1000 :12.00 28.09.2006 - 149 0.00 104.00: 0.00 0.00 -0.10: 10.85 11.78 7.13 - 0.41 0.38
MNT-NHeecmmermce 02 0.00 1500 :14.25 23.03.2009 29.09.2006 1056 :102.51 103.49: 0.00 0.11 -2.04: 14.05 13.86 - 6.80 : 0.41 0.38
CAH Mumep6pto 0.00 2500 § 13.00 15.08.2006 - 105 :101.53 101.70: 0.00 -0.15 -0.76 : 4345 1281 0.79 - 0.12 0.12

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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OMUTEHTbI OB BbEMbI TMOrALIEHUE/ BbIKYT LEHA U3MEHEHWE, % HAOXOAHOCTb,% AOPALNA
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PO3HUYHLIU cCekmo,
Lemckuu mup, 07 0.00 1150 : 8.50 26.05.2015 - 3311 { 99.50 100.20; 0.00 0.00 0.35 34 849 8.65 - 6.29 5.79
0 0.00 0 0.00 00.01.1900 00.01.1900 0 0.00 0.00 - - - 0 0.00 0.00 0.00 i 0.00 0.00
MazHum 01 0.00 2000 : 9.34 19.11.2008 - 932 :101.30 101.45: 0.10 0.00 0.25 41 9.21  8.90 - 2.24 2.06
Mapma-®@uHanc, 01 0.00 700 {14.84 22.05.2008 - 751 104.50 106.60: 0.00 0.31 -0.33 65 1410 12.23 - 1.75 1.56
Mapma @utarc, 02 25.48 1000 :11.75 06.12.2009 07.06.2007 1314 ; 99.70 99.89 { 0.27 -0.35 -0.34 47 11.76 - 12.15% 1.02 0.91
Mampuya ®unaHc 2.00 1200 (12.32 10.12.2008 13.06.2007 953 99.80 100.05: -0.05 -0.05 -0.19 47 12.33 - 12.72% 1.03 0.91
MUWP @uHatc 0.00 1000 : 9.89 27.12.2007 27.12.2006 604 :100.40 100.60: 0.00 0.05 0.15 34 9.84 - 9.13 i 0.63 0.58
lMamepoyka ®uHaHc, 01 0.00 1500 {11.45 12.05.2010 - 1471 $109.50 110.25: 0.44 -0.27 -0.45 52 10.39 8.58 - 3.22 297
Mepekpecmok, 01 0.01 1500 § 8.81 08.07.2008 11.07.2006 798 {100.10 100.20i -0.05 -0.06 -0.02 27 8.80 - 8.06 i 0.19 0.18
Jleakasi, necHasi npombiwneHHocmsb u UBK
ALBK-MHeecm 0.00 500 {13.50 07.09.2006 - 128 :101.00 102.00{ 0.00 0.00 -0.51 20 13.32 9.86 - 0.34 0.31
Borsea 01 0.00 1500 :12.00 13.03.2007 - 315 :101.67 101.84: 0.00 0.10 0.05 16 11.79 10.05 - 0.84 0.76
rOT3K 0.07 550 {12.50 06.06.2006 - 35 100.30 0.00 { 0.00 -0.17 -0.35 50 1246 8.90 - 0.10 0.09
HIIK 01 10.00 500 (11.90 31.01.2008 03.08.2006 639 0.00 100.42: -0.49 0.00 0.40 29 11.90 - 11.53% 0.26 0.23
3@ Coros, 01 0.00 300 :11.00 09.10.2007 05.10.2006 525 :100.20 100.50; 0.00 0.20 0.50 8 10.95 - 9.71 0.43 0.39
Pycckul Tekcmune 03 1.67 1200 {12.00 20.10.2009 18.10.2007 1267 { 98.36 98.50 i 0.20 0.09 -0.10 2 12.18 - 1359 1.38 1.22
Pycckuti Tekcmusis 02 2.98 1000 :12.75 05.03.2009 - 1038 : 99.20 99.53: -0.15 -0.10 -0.15 19 12.85 13.62 - 1.84 1.62
Slkosnesckul Tekcmurnb, 01:  5.00 1000 :12.00 31.10.2008 27.10.2006 913 {100.00 100.20: 0.05 0.19  0.01 1 11.98 - 11.66 : 0.49 0.44
Cmpoumenbcmeo u unomekKa
AVDRK 0.00 1070 :11.00 01.12.2008 - 944 :108.00 109.75: 0.00 0.00 0.00 : 45808 10.05 7.06 - 2.24 2.09
AWK, 02 0.00 1500 §11.00 01.02.2010 - 1371 $112.00 115.00; 0.00 0.00 -0.84 27 9.78 7.27 - 3.14 2.93
AVDKK, 03 1.07 2250 : 9.40 15.10.2010 - 1627 :106.05 106.58: -0.35 -0.74 -0.74 4 882 7.28 - 2.83 2.64
AVDKK, 04 0.00 900 § 8.70 01.02.2012 - 2101 :106.50 107.25: 0.00 0.00 0.00 0 8.17 7.50 - 4.63 4.31
Inasmoccmpod, 01 1.30 2000 :13.00 27.05.2007 27.05.2006 390 {100.01 100.20; -0.01 0.01 -0.29 24 12.97 - 9.83 i 0.07 0.06
UHTEKO 01 0.00 1200 {10.95 15.02.2007 - 289 0.00 0.00 { 0.00 0.00 0.01 23 10.95 11.19 - 0.77 0.69
Uckumumyemenm, 01 0.16 200 :16.80 24.12.2006 - 236 :102.01 103.10: -0.01 -1.28 -0.48 17 16.39 13.30 - 0.62 0.54
Hekumumyemenm 02 0.00 500 :12.50 05.11.2008 07.11.2007 918 :100.20 100.95; 0.00 0.00 -0.68 28 12.47 - 12.90: 1.37 1.21
Ipynna J/ICP, 01 0.14 1000 (11.00 20.03.2008 22.03.2007 688 99.51 99.80: -0.19 0.24 -0.07 12 11.04 - 11.78 ¢ 0.86 0.77
MUA, 01 0.72 2200 :10.00 20.09.2012 - 2333 0.00 107.00; 0.00 0.00 -0.19 1 9.76 942 - 2.83 2.59
MUA, 02 0.00 1000 § 9.50 09.08.2008 06.02.2007 830 0.00 0.00 { 0.00 0.00 0.40 22 9.43 - 8.82 i 0.73 0.67
Mupaxc lpyrn 0.00 1000 :13.50 19.08.2008 22.08.2006 840 :101.20 101.45; 0.00 0.20 -0.05 26 13.31 - 8.59 { 0.31 0.28
K, 05 0.50 1120 {13.00 20.05.2008 22.05.2007 749 {100.14 100.20i -0.11 -0.05 -0.05 25 12.98 - 10.61% 0.99 0.89
LYH JleHCrneyCMY, 01 0.00 1000 :12.00 22.04.2010 24.04.2008 1451 { 99.20 99.98 { -0.02 0.083 -0.45 2 12.00 - 12.00: 1.78 1.59
Canasamcmexsio 02 0.00 1200 { 9.28 28.10.2009 31.10.2007 1275 0.00 0.00 { 0.00 0.00 -0.14 46 9.30 - 9.65 1.37 1.25
Canasamcmesio 01 0.00 750 111.60 25.03.2008 26.09.2006 693 0.00 104.00{ 0.00 -0.05 0.00 11 11.15 - 159 i 0.40 0.40
Cub. yemerm., 03 6.17 800 :12.50 12.06.2008 15.06.2006 772 :100.20 100.40; 0.00 -0.10 -0.10 47 12.45 - 8.73 i 0.12 0.11
Cy-155 0.00 1500 {10.50 30.03.2007 - 332 0.00 102.50{ 0.00 0.00 0.00 9 10.48 10.66 - 0.87 0.79
FOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 : 99.00 99.89 : 0.00 0.80 0.34 46 14.02 - 14.01: 0.17 0.15
TpaHcriopm
AsuaK. Camapa, 01 0.09 350 (14.00 08.03.2007 - 310 {101.86 102.05( -0.14 0.15 -0.29 21 13.74 11.92 - 0.82 0.73
Yem JladH XsHOnure, 02 0.54 3000 :11.59 22.05.2008 23.11.2006 751 99.85 99.90: -0.06 0.10 -0.05 50 11.60 - 12.11: 0.53 0.48
MMK-TpaHc, 01 0.00 650 {11.50 10.07.2008 11.01.2007 39639 { 100.00 101.50{ 0.00 0.49 0.79 35 11.30 - 8.93 { 0.67 0.61
PXXL, 02 0.00 4000 : 7.75 05.12.2007 - 582 {100.95 101.50f -0.39 0.05 -0.20 31 768 7.23 - 1.49 1.39
PXX/, 03 0.00 4000 : 8.33 02.12.2009 - 1310 :102.86 103.39i 0.00 -0.29 -0.96 33 8.07 7.43 - 3.08 2.87
PXX[ 04 0.00 10000 i 6.59 14.06.2007 - 408 0.00 99.70:{ 0.00 0.00 -0.60 25 6.61 6.98 - 1.07 1.00
PXX[ 06 8.47 10000 ¢ 7.35 10.11.2010 - 1653 { 99.65 99.80: -0.12 -0.10 -0.38 34 737 757 - 3.80 3.54
PX[ 07 4.05 5000 { 7.55 07.11.2012 - 2381 1100.70 100.80i 0.05 -0.15 -0.30 35 750 7.55 - 5.10 4.74
TpaHcHegomenpodykm 1.00 1000 : 8.90 10.05.2006 - 8 0.00 0.00 { 0.00 0.00 -0.05 42 8.89 4.16 - 0.02 0.02
10T3iip, 01 5.92 1000 {10.65 22.11.2006 - 204 1100.15 100.35! -0.05 0.05 -0.30 46 10.61 10.22 - 0.54 0.49
OuptOHuoH 01 24.93 1500 :13.00 10.11.2009 15.05.2007 1288 : 99.76 99.89 : -0.10 0.20  0.83 27 13.03 - 13.87: 0.96 0.84
QPuHaHCO8bIl CeKmMop
batk 3eHum, 07 0.00 1000 } 8.00 24.03.2007 - 326 99.90 100.10{ 0.00 -0.04 0.16 9 8.00 8.19 - 0.87 0.81
Brewmopabark 04 0.00 5000 : 6.50 19.03.2009 22.03.2007 1052 0.00 99.90: 0.00 -0.10 -0.05 7 6.51 - 6.72 : 0.87 0.82
Brewmopzbarik 05 0.00 15000 { 6.20 17.10.2013 26.04.2007 2725 0.00 99.70{ 0.00 -0.20 -0.40 1 6.23 - 6.84 { 0.96 0.90
rasbark, 01 1.51 750 :11.00 25.11.2008 21.11.2006 938 :100.40 100.60: -0.03 0.20 0.21 49 10.94 - 10.14: 0.53 0.48
bBank Kedp, 01 0.00 450 {11.00 05.10.2007 13.10.2006 521 99.96 100.10{ 0.00 -0.08 0.17 8 11.01 - 11.15% 0.44 0.40
Macmep-batk, 02 0.00 1000 :12.75 23.05.2008 02.06.2006 752 :100.05 100.30; 0.00 -0.30 -0.40 55 12.74 - 8.67 { 0.08 0.08
MKB 01 1.00 500 0.00 25.04.2007 - 358 99.93 100.15¢ 0.00 0.10 0.00 0 0.00 -0.10 - 0.98 0.98
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 287 0.00 0.00 :{ 0.00 0.00 0.00 18 8.18 6.46 - 0.77 0.72
Mockommepybark, 01 0.00 1000 : 9.76 10.12.2008 06.12.2006 953 :100.38 100.50; 0.00 -0.05 -0.04 39 9.72 - 9.21 0.57 0.53
Poc6ark, 01 1.01 3000 { 9.25 15.02.2009 14.02.2007 1020 {101.31 101.40{ 0.00 -0.01 -0.10 20 9.12 - 750 i 0.77 0.71
Poccesnxobatik 01 1.00 3000 : 7.50 04.06.2008 06.12.2006 764 :100.00 104.50: 0.00 0.00 -0.30 11 7.49 - 752 i 0.58 0.54
Pycckutl Cmardapm 02 0.00 1000 :14.04 14.06.2006 - 43 100.60 101.60: 0.00 -0.25 -0.98 53 13.96 8.44 - 0.12 0.11
Pycckuti CmanOapm 03 0.00 2000 { 8.40 22.08.2007 23.08.2006 477 {100.00 0.00 { 0.00 -0.10 -0.30 16 8.40 - 8.27 ¢ 0.31 0.29
Pycckuti CmanOapm 04 0.00 3000 { 8.25 03.03.2008 - 671 99.40 99.90: 0.00 0.00 0.10 14 8.27 853 - 1.72 1.59
Pycckuti CmanOapm 05 0.00 5000 { 7.60 09.09.2010 15.03.2007 1591 : 99.40 0.00 : 0.00 0.00 -0.07 10 7.62 - 8.13 i 0.85 0.79
Cubakadembatk, 01 0.00 470 8.75 05.04.2007 06.07.2006 338 0.00 0.00 { 0.00 0.00 0.00 6 8.75 - 8.41 0.18 0.16
CubakadembaHk, 02 0.00 1500 {10.00 12.12.2008 15.06.2007 955 {101.00 102.00i 0.00 -0.15 -0.15 13 9.91 - 9.41 1.06 0.97
bark Crypm, 01 0.00 500 }9.25 15.11.2007 16.11.2006 562 } 99.80 100.55} 0.00 0.20 -020: 19  9.25 - 957 053 048
TyparAnem 01 0.00 3000 { 6.40 06.10.2009 10.10.2006 1253 i 99.50 100.00: 0.00 0.25 0.15 4 6.42 - 6.96 i 0.44 0.41
TK ®unaHc, 01 0.00 1000 {10.75 18.09.2008 22.03.2007 870 0.00 102.05: 0.00 0.00 0.00 12 10.39 - 6.72 : 0.86 0.81
YBPuP, 01 2.01 500 (12.50 05.07.2006 - 64 100.40 100.50( -0.10 0.15 0.05 40 12.44 9.51 - 0.18 0.16
@uHaHc IHm WHe, 02 0.00 2500 : 8.33 12.09.2007 13.09.2006 498 0.00 0.00 { 0.00 0.05 0.05 1" 8.31 - 7.69 i 0.37 0.34
XKb batk, 02 6.12 3000 { 8.50 11.05.2010 16.05.2006 1470 i 99.80 100.10: -0.10 0.00 -0.05 39 8.51 - 10.70 i 0.04 0.03
XKbB BaHk, 03 3.49 3000 : 8.25 16.09.2010 22.03.2007 1598 : 99.80 100.00: -0.10 0.15 0.10 9 8.26 - 8.69 : 0.86 0.79

UNemoyHnuku: REUTERS, pac.qemb/ BbaHka Mocksbl
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POCCUUCKWE EBPOOBNUIALIUK 3 mas 2006 r.

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

Heit Ao Cnpag k
O6bem, MnH.  KynoH,% Morawexve A A Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas PoA

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

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $ 2400 10 26.06.2007 419 104.75 104.94 % -0.12 -0.06 -0.36 5.60 9.55 67 BBB Baa2 BBB: 1.07 1.04
Poccusi 10 $ 2718 8.25 31.03.2010 1428 104.88 105.13: -0.12 -0.18 -0.71 5.76 7.87 81 BBB Baa2 BBB: 1.98 1.93
Poccus 18 $ 3466 11 24.07.2018 4465 141.25 14188 % -0.18 -0.35 -1.26 6.12 7.79 99 BBB Baa2 BBB: 7.68 7.45
Poccus 30 $19526 5 31.03.2030 8733 : 10819 108.44: -012 -012 -0.74 614 462 101 : BBB Baa2 BBBi 7.75  7.52
Poccus 28 $ 2500 12.75 24.06.2028 8088 174.56  175.00 : -0.14 -0.32 -2.00 6.40 7.30 119 BBB Baa2 BBB: 10.44 10.12
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 11 98.38 98.63 0.00 1.59 0.19 6.14 3.05 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 560 97.19 98.00 0.19 -0.19 -0.19 6.26 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 742 94.75 94.75 -0.07 -0.07 0.20 6.50 3.17 0 BBB Baa2 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 1837 87.94 88.19 -0.28 -0.07 0.00 7.23 3.41 0 BBB Baa2 BBB: 6.20 5.85
O6nuzauuu Aries

ARIES 01 €2000 6.182 25.10.2007 540 104.24 104.38 : -0.01 -0.02 -0.29 3.35 5.93 35 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1271 111.38 111.70 ¢ -0.17 0.18 -0.23 4.15 6.96 49 BB+ Ba2 0.00i 3.09 2.97
ARIES 03 $ 2436 9.6 25102014 3097 : 124.08 12442 -043 057 018 594 774 83 BB+ Ba2 0.00i 625 _ 6.08
MyHuyunanbHble egpoobauzauyuu

0 €0 0 00011900 0 0.00 _ 0.00 - - - 000 _ 0.00 0 :000 000 000

Mocksa 11 €374 6.45 12.10.2011 1988 108.25 108.79 : -0.04 -0.19 -0.94 4.69 5.96 93 BBB Baa2 BBB: 4.64 4.44
TamapcmaH 15 $ 250 7.7 03.08.2015 3379 99.27 100.27 i -0.04 -0.09 -0.82 7.85 7.76 286 B Bal BB 4.98 4.79

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8.875 25.00.2006 145 ] 10078 101.11; -002 -0.17 026 675 881 178 [ B+ B1 BB 039 036
PocHegpmb 06 150 12.75 20.11.2006 201 103.40 103.78 i -0.04 -0.08 -0.47 6.25 12.33 127 B+ Baa2 BB+ 0.51 0.50

AMTE]1 07 175 9.25 30.06.2007 423 100.50 101.50 : 0.00 0.06 0.50 8.77 9.20 376 1.09 1.04
A3I1POM 07 500 9.125 25.04.2007 357 103.00 103.37: 0.05 -0.29 -0.53 5.87 8.86 90 BB+ Baa2 BB+: 0.94 0.92
THK 07 700 11 06.11.2007 552 106.92 107.37: -0.17 0.07 -0.16 6.11 10.29 119 Ba2 1.36 1.32
MTC 08 400 9.75 30.01.2008 637 104.88 105.32: 0.01 0.00 -0.14 6.71 9.30 179 BB- 1.61 1.55
Cucmema 08 350 10.25 14.04.2008 712 105.68 106.20: 0.04 0.09 -0.26 7.06 9.70 213 B B3 B+ 1.81 1.74
Anpoca 08 500 8.125 06.05.2008 734 104.41 10496 : -0.05 -0.02 -0.35 5.76 7.78 84 B+ 1.82 1.77
Bumm-bunne-arH 150 8.5 21.05.2008 749 101.86 102.40: -0.01 -0.14 -0.02 7.50 8.34 257 B+ B3 1.85 1.79
MMK 08 300 8 21.10.2008 902 100.76 101.27 : 0.04 -0.41 -0.60 7.65 7.94 272 BB- BB-: 2.28 2.19
Cubregms 09 500 10.75 15.01.2009 988 110.88 111.63: 0.00 -0.14 -0.27 6.29 9.70 135 BB Ba2 2.36 2.29

Cesepcmarnb 09
Espasxondure 09
HOPHUKETb, 09

325 8.625 24.02.2009 1028 { 102.71 103.28 { 0.02 -0.19 -0.37 7.53 8.40 258 B+ B2 BB-i 252 2.43
300 10.88 03.08.2009 1188 : 109.36 109.93: -0.09 -0.06 -0.28 7.56 9.94 261 B+ B1 BB-i 277 2.68
500 7.125 30.09.2009 1246 : 100.79 101.28: 0.00 -0.01 0.26 6.86 7.07 193 { BB+ Ba2 BBB- 3.06 2.96

rA3I1POM 09 700 10.5 21.10.2009 1267 : 11413 114.37: 0.03 0.08 -0.07 5.92 9.20 98 BB+ Baa2 BB+: 3.01 2.92
MezacboH 09 375 8 10.12.2009 1317 : 101.34 101.84: -0.08 0.21 -0.03 7.56 7.89 263 BB- BB 3.10 2.99
Bbimriesnikom 10 300 8 11.02.2010 1380 : 101.81 102.36 ; -0.16 0.25 0.59 7.44 7.86 250 BB Ba3 3.27 3.16
A3I1POM 10 1000 7.8 27.09.2010 1608 : 11249 112.92: -0.08 0.39 0.13 4.59 6.93 93 BB+ Baa2 BB+: 3.77 3.61
MTC 10 400 8.375 14.10.2010 1625  103.16 103.79: 0.12 -0.27 -0.43 7.49 8.12 251 BB- 3.81 3.67
Bbimrnesnkom 11 300 8.375 22.10.2011 1998 : 103.44 104.03: 0.00 0.00 0.00 7.59 8.10 261 BB  Ba3 4.49 4.33
Cucmema 11 350 8.875 28.01.2011 1731 103.77 104.36 : -0.07 -0.13 -0.47 7.90 8.55 292 B B3 B+ 3.90 3.75
MTC 12 400 8 28.01.2012 2096 : 101.38 110.00: 0.08 -0.27 -0.29 7.70 7.89 271 BB- 4.65 4.50
Ceeepcmarnb 14 375 9.25 19.04.2014 2908 : 107.88 108.25: -0.21 0.17 0.10 7.90 8.57 278 B+ B2 BB-i 5.87 5.64
Anpoca 14 800 8.875 17.11.2014 3120 { 112.94 113.53:{ -0.21 0.02 -0.62 6.85 7.86 173 B+ 6.10 5.90

FA3rMPOM 13-1
FA3MPOM 13-2
FA3MPOM 13-3

1750 9.625 01.03.2013 2494 : 118.18 118.46: 0.06 -0.08 -0.30 6.30 8.14 132 BB+ Baa2 BB+: 5.23 5.08
1222 4.505 22.07.2013 2637 99.55 100.55: 0.00 0.00 0.01 4.66 4.53 -33 BB+ Baa2 BB+ 2.96 2.90
647 5.625 22.07.2013 2637 98.25 99.13 0.03 1.09 0.01 6.27 5.73 128 BB+ Baa2 BB+: 2.77 2.69

(P AP AP AP PARPAPARAPAMPAPAPLAPLPAAPRAPARAPLAALP

A3I1POM 15 1000 5.875 01.06.2015 3316 { 104.75 105.13{ -0.02 0.30 -0.47 5.20 5.61 125 { BB+ Baa2 BB+i 6.97 6.62
A3I1POM 20 1250 7.201 01.02.2020 5022 : 104.00 104.50 : 0.00 0.00 -0.72 6.75 6.92 163 BB+ Baa2 BB+: 8.89 8.60
A3MPOM 34 1000 8.625 28.04.2034 10222 i 120.88 121.38 : 0.00 0.52 -2.44 6.92 7.14 172 BB+ Baa2 BB+ 12.25 11.84

UemoyHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 3 mas 2006 r.

OMUTEHTbI OBBLEM  [OrALUEHUE LIEHA U3MEHEHUE,% [OXOQHOCTb,% PEUTUHI  [IOPALMNSA

[Hen po Cnpaa k N "
o
O6bem, MnH.  KynoH,% MoraiweHne HoraweHHs Mokynka Mpopaxa AeHb Hepenio Mecsy K noraw. Tekywasn benchmark S&P Moody's  Fitch  [iop. net. Moa. arop

baHKoecKue eepoobnu2auuu

aHK $ 125 925 12.06.2006 40 100.12 10050 ¢ 0.00  0.00  0.13  7.79 924 306 B1 B ! 0.10 0.10
C6epbank 06 $ 1000 6.858 24.10.2006 174 i 100.49 10069 0.04 -005 -0.15 593  6.82 51 A2 BBB: 017 0.17
BTb 06 $ 350 6.285 22.06.2006 50 i 100.04 10021} 0.00 0.00 -0.04 59  6.28 41 {BBB BBB
TNpomcessbbark 06 $ 200 10.25 27.10.2006 177 i 101.00 101.39i 0.15 -042 -044 806 1015 308 B Ba3 B i 048 0.46
MAaM 06 $ 200 9.375 23.09.2006 143 i 10069 101.07i -0.01 -0.19 -0.33 7.12  9.31 196 | B+ Ba2 BB-i 0.38 0.37
Mempokommepy 07 $ 120 9 09.022007 282 10145 101.80: -0.05 074 000 699  8.87 196 B Ba3 0.74 0.72
Anbgpabark 07 $ 150 7.75 09.02.2007 282 i 100.67 101.12i -0.05 -0.03 -0.06 6.79 7.70 179 i BB- Ba2 B i 075 0.73
Pocbank, 07 $ 150 7.625 09.07.2007 432 i 100.47 100.90: -0.18  0.05 - 720 759 212 B Bi 114 1.07
HOMOC 07 $ 100 9.125 13.02.2007 286 : 101.20 102.13i -0.05  0.11 010 747  9.02 243 Ba3 B+i 0.75 0.73
MocHap6atik 07 $ 200 6.8 05.10.2007 520 10156 101.84i 0.00 0.04 -025 587 6.70 61 BBB-

MBI Hukotin $ 150 9 19.03.2007 320 : 101.15 101.80i 000 -039 -0.01 759 890 260 Bi 085 0.82
Pycc. Cmand 07 $ 300 875 14.04.2007 346 10099 101.49: -003 -0.15 -011 763 866 264 :BBB+ 0.92 0.89
BTb 07 $ 300 8.026 30.07.2007 453 : 102.70 103.04i -0.05 0.09  0.01 586  7.81 59 | BBB BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 670 : 10065 101.22i 0.00 -0.08 -0.38 822 857 330 Bi 171 1.64
Anbgpabank 08 $ 250 7.75 02.07.2008 791 100.55 101.05: -0.04 -0.05 -022 7.46 7.71 253 { BB- Ba2 B 1.98 1.91
asnpomb6arik 08 $ 1050 7.25 30.10.2008 911 {10213 000 i 0.02 0.02 -047 631 7.10 137 { BB Baal 2.31 2.24
BTE 08 $ 550 6.875 11.12.2008 953 i 101.88 102.28: -006 -0.02 -0.09 608 6.75 114 i BBB BBB: 2.37 2.30
Poc6ark, 09 €225 975 24.09.2009 1240 i 104.47 10503 -0.03 -0.09 -040 755 933 269 B B i 203 1.99
MocHap6ark 08 $ 150 4.375 30.06.2008 789 i 9651 96.86 i -009 026 004 613 453 120 BBB{ 2.05 1.99
XKB Barik 08-1 $ 150 9.125 04.02.2008 642 i 101.32 102.00: -0.09 -0.17 0.14 828  9.01 334 B- 1.62 1.56
XKB Bark 08-2 $ 275 8.625 30.06.2008 789 : 10069 101.26i 0.03 -007 019 826 857 333 B- 1.96 1.88
Batk Mockebl, 09 $ 250 8 28.09.2009 1244 i 10358 104.14i -0.06 -0.16 -043 6.80  7.72 187 BBB- 3.03 2.93
Batik Mockesl, 10 $ 300 7.375 26.11.2010 1668 i 101.72 102.37 i -0.07 -0.48 -069 693 7.25 195 BBB: 3.84 3.71
BTb 11 $ 450 7.5 12.10.2011 1988 i 104.82 105321 -0.09 -0.16 -044 643  7.16 145 i BBB BBB: 4.57 443
BTG 15 $ 750 6.315 04.02.2015 3199 i 9957 100.18i -0.17 -0.10 0.00 6.41  6.34 147 i BBB BBB: 3.17 3.07
C6epbark 15 $ 1000 6.23 11.02.2015 3206 i 99.29 9979 i -017 -0.18 -045 634  6.27 122 A2 BBB: 6.78 6.58
BTbE 35 $ 1000 625 30.06.2035 10650 : 98.10 98.82 i -032 026 -091 653 _ 6.37 141 _: BBB BBB: 6.94 6.72

UcmoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 3 mas 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 95.31 95.22 0.19 -0.41 -1.66 513 7.89 AAA Aaa
US30YT=RR 89.31 89.36 0.29 -1.07 -4.19 5.21 15.75 AAA Aaa
EU2YT=RR 99.39 99.39 0.05 -0.11 -0.08 3.34 1.83 AAA Aaa
EU10YT=RR 96.25 96.25 -0.28 -0.02 -1.28 3.97 8.22 AAA Aaa
MEXGLB26=RR 152.50 152.50 0.12 -0.04 -1.81 6.70 9.86 BBB Baat
BRAGLB27=RR 128.00 128.06 0.29 0.64 -1.25 7.46 9.96 BB Ba3
TRGLB30=RR 151.88 151.81 -0.25 -0.08 -1.30 7.26 10.46 BB- Ba3
TRGLB10=RR 119.38 119.38 -0.16 0.10 -0.52 6.31 3.32 BB- Ba3
ARGFRB=RR 0.00 0.00 0.00 0.00 0.00 0.00 0.00 B B3
ARGGLB30=RR 29.25 29.25 0.00 4.46 -2.90 88.90 1.61 B B3
RUSGLB10=RR 104.88 104.88 -0.12 -0.18 -0.71 5.76 1.98 BBB Baa2
RUSGLB30=RR 108.19 108.19 -0.12 -0.12 -0.74 6.14 7.75 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+ 173 1 374.76 0.09 -0.02 1.66 13.14

EMBI+ RUSSIA 98 6 417.50 -0.23 -0.22 -1.97 6.13

EMBI+ MEXICO 115 -1 322.04 0.33 0.16 -2.62 4.65

EMBI+ TURKEY 168 5 244.66 -0.13 -0.11 0.84 13.21

EMBI+ BRAZIL 212 -1 523.55 0.30 -0.04 3.85 19.09

EMBI+ VENGVUELA 161 1 577.43 0.04 0.08 6.04 25.75

WemouHuku: J.P. Morgan Chase, REUTERS
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KO

TAKTHAA UHOOPMALUA 3 mas 2006 r.

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. HacTosWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, 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 ucnosfib3oBaHueM. OLeHKU U MHEHWSI, NPeacTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CoAepXaHust
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 UHOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLUEHWN 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 BCera siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns pedynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Ui 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 BOCNpOuU3BeAeH, NOMHOCTBIO UMW YacTUYHO, C HEro Henb3s AenaTb KOMWK, BbIOAEPXKU M3 HEero He MOryT WMCMOMnb3oBaTbCA 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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