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Nyxoiin 02

Mocksa-39

WHpavkaTop 3HayeHne Nam-e Nam-e, % Bebinyck Close Wam-e, % YTM, % Wam-e, b.p.
Hedtb (Urals) 55.34 1.14 2.10 N UsT 10 100.84 0.46 4.77 0
Bonoto 590.9 7.30 1.25 N POCCUA 30 111.31 0.23 5.85 -3
EUR/USD 1.26 0.0045 0.36 N Fasnpom 34 124.62 0.10 6.66 -1
RUB/USD 26.9307 0.0503 0.19 L) BaHk Mockesl 09 103.91 0.00 6.51 0
FF Fut. Hos1.07 5.035 -0.05 v 03 25057 104.25 0.04 6.08 -2
FF Fut. Prob (5.0%). Hos.07 86.0% 18.0% N 0®3 25058 101.16 0.06 5.61 5
EMBI+ 395.91 1.44 0.37 N Od3 46020 102.70 -0.05 6.80 1
EMBI+, cnpapg 184 0 " Mrop44-06 109.85 -0.05 6.79 1
EMBI+ Poccus 438.67 1.42 0.32 L) Moc.o6n.68 107.68 -0.02 7.10 1
EMBI+ Poccus, cnpag 107 2 L) Moc.o6n.58 107.60 -0.15 6.82 6
MIBOR, % 6.79 1.25 N HwxropO6n2 103.89 -0.01 7.03 0
Cueta v gen. B LiB, mnpa. py6. 464.5 -0.1 -0.02 [ PXX[O-0706n 102.60 -0.05 7.14 1
MICEX RCBI 101.42 -0.04 -0.04 [ HIK UTEPA 101.41 -0.17 8.56 16
MICEX o6beMbl, MnH.py6. Bupxa PMc Cymm. PENO  EBpoceTb-2 100.11 0.00 10.38 0
KopnopaTtueHble 1316.5 5348.2 6664.7 10513.7 TexVHBCT-1 99.54 0.29 10.57 -21
MyHuumnansHble 839.2 1417.5 2256.7 3816.3 mMocCrp-2 101.50 0.04 9.94 -5
FocynapcTeeHHble 5963.1 0.0 5963.1 0.0 HOTK-03 06. 102.30 -0.10 8.51 10

n BHYTpeHHWIN [ONTOBON PbIHOK

» Buepa Ha pblHke pybneBoro gonra TOPru NPOXOAMAW HE CIWLWKOM aKTHBHO,
NnpU 3TOM GONbLUMHCTBO JIMKBUAHbIX BbIMYCKOB NOKa3ano Hebonblloe cHueHue. B
YCNOBUAX YXYAWEHUs pybneBol JIMKBUOHOCTU B CBA3W C HaNOrOBbIMW BbiMjlaTamu,
HaCbILLEeHHOro KaneHaaps MepBHUUYHbIX Pa3MELLEHHH W HEYCTOWUMBOM BHELLHEM
KOHBIOHKTYPbl PbIHOK OCTAeTCsi OTHOCHTENIbHO KPENKWUM, U MPOAAKK MOKa He HOCAT
arpeccuBHbli xapaktep. OguH U3 NMaepoB nNo obopoTaM KOPNoOpaTUBHOMO CEKTopa,
PX[0-07 c norawenuem B HosiBpe 2012 ropa, notepsn 0,05%, moxomHocTb no
LueHe 3akpbiTua coctasuna 7,14% roposbix (+1 6.n.). Ha obwem Banom ¢oHe
[OCTAaTOYHO aKTUBHO ToproBasca 2-M Bbinyck McT JlalH, WHTepec K KOTOpOMy
nogorpeno muposoe cornawenve Mmexay ®OYlMNom «ApmuHucTpauus asponopta
DomopenoBo» U ctpyktypamu rpynnbl  «Mct  JlaiH», nocTtaBuBlee TOuKy B
MHOrosieTHeM KoHdMKTe Mexxny Pocumywecteom w [pynnon. Kotuposku WUct
Nain-02 cerogHa Bbipocin Ha 0,1%, poxofHOCTb K odpepTe  WUCNOAHEHWEM
23.11.2006 cHuaunack go 9,91% roposbix (-133 6.n.) Buepa c 3TMMu Bymaramu
npowno 43 caenku Ha cymmy 168 mnH. py6. (okono 5,6% oT obbema Bbinycka).

» [lo HawWM OueHKaM KanuWTasu3alus KOPNopaTMBHOrO CEKTopa BYepa CHU3WNACh
Ha 0,02%, mynuuunanbHoro - Ha 0,03%. CHukeHWe KanuTasusauuu cektopa
rocbymar coctasuno 0,03%. Kanutanusaums 10 Hanbonee nUKBMAHbIX Oymar
KopropaTHBHOro cekTopa cHusunacbh Ha 0,05%, mynuumnanbHoro — Ha 0,07 %.

» CerogHa cuTyauus c pybnesor JIMKBUOHOCTbIO MNO-NPEXHEMY OcCTaeTca
Hanps>keHHoW. CyMMapHble OCTaTKM Ha KopcuyeTax M Aeno3uTHbix cyeTax B baHke
Poccun cHusunuce Ha 61 mnpg. py6. mo 403,5 mnpa. py6., uto saenserca cambiM
HU3KWMM 3HaueHWeM c Hadana masa 2006 ropa, T.e. nouTH 3a nonroga.

»  BHyWMWTENbHOE KOJIMYECTBO AyKLIMOHOB MO NEPBUYHOMY pa3MeLLeHU IO (CerogHs
Ha MMBB 6yper pasmelleHo 5 BbinyckoeB cymMmapHbiM obbemom 7,6 mapa. py6.)
TakXXe He ocTaBfiseT Hagexapl Ha pocT. C Apyron CTOPOHbI y/ydylleHWe BHELIHEM
KOHDBIOHKTYPbI BbICTYMUT (PaKTOPOM MOALEPIXKKH, KOTOPbIM OrPaHWUUMUT CHUXKEHWE
KOTUPOBOK.

n ATorv nepBuYHbIX pasmeLLeHnm

» [pomtpaktop. Ha aykunoHe no pasmeweHuto 2-ro Bbinycka 00O
«MpomTpaktop-PuHaHc» cTaBka 1-ro KynoHa 6bina ycTaHoBNeHa B pa3mepe
10,75% roposbix, 4TO COOTBETCTBYET AoxomaHocT K 1,5-roposoi odepre 11,04%
rofosbix. TakuM oBpa3oM, BbIMyCK yAanocb pPa3MEecTUTb B AManasoHe AOXOAHOCTH
10,78%-11,2% ronoBbix, Ha KOTOpbIH paHee OPUEHTUPOBASIM OPraHW3aTopbl.

» Cubakagembank. Mpu pasmeweHnn 5-ro sbinycka OAO «Cubaxkagembark»
ctaBka 1-ro kynoHa 6bina onpegeneHa B pasmepe 10,05% roposbix, uTO
COOTBETCTBYET JOXOAHOCTH K noraiueHuio yepes 5 net Ha yposHe 10,3% roposbix.

© BaHKk MockBbl
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n HoBOCTM 3MUTEHTOB [JONMOBOrO PhiHKa

» M-Bugeo. Paasmeuwenue pebiotHoro Bbinycka OO0 «M.sugeo ®DuHaHc»
obbemom 2 wmnpa. pyb. 3annaHMpoBaHo Ha 22 Hosbps 2006 roga. Cpok
obpaweHus coctaenser 3 roga. Bragesnbuam obsnvraumi G6ygner npefnocrtaeneHa
BO3MOXHOCTb [OCPOYHO MPEeAbsBUTb WX BblKYNy 4epe3 rog C JaTtbl Hayana
pa3meLLeHus.

CornacHo KOHCONWAUPOBaHHOW YyNpaBfeHYeckoM otyeTHocT [pynnbl «M.Bugeo» no
utoram 2005 roga coBoKynHasi KOHCOMIMAWPOBAHHASA BblpyyKa rpynnbl coctasuna $1
201,7 maH., EBITDA — $63,2 maH.,, B 1-om nonyroguu 2006 roma Bbipyuka
pocturna 1 585,6 manH., EBITDA — $75,4 maH. PentabenbHoctb no EBITDA s 2005
roay coctaeuna 5,3%. Mokasatenu gonrosoi Harpysku [pynnbl 6/M3KK K CpeaHUM
nokasatrenem no otpacnu. Cosokynubii  ponr/EBITDA  coctasun  3,45x,
koahuumeHT nokpbiTus EBITDA npoueHTHbIX nnatexxen 5,11,

B HacTosLMi MOMEHT Ha pbiHKe yxke obpaliaetcs Bbinyck TexHocuna-Uneect-01 ¢
opepTol ucnosHeHuem B Mae 2008 ropa. [loxofHOCTb BbiNycKa COCTaBASET OKOJIO
10,6% rognosbix.

Bbipyuka TexHocunbl 8 2005 roay coctasuna $600,6 mnH., EBITDA — $44,9 man.,
penTabenbHoctb no EBITDA — 7,5%. Cosokynubitt gonr /EBITDA coctasun 3,37x,
KoadppuumeHT nokpbitua EBITDA npoueHTHbIx nnatexen - 5,08.

Takum obpasom sbipyuka pynnbl «M.sugeo» B 2005 rogy B 2 pasa npesbicuna
aHasIorMuHbIM NoKasatesb TexHOCW/bl, [LONS 3anacoB B aKTUBax TeXHOCHJIb
coctaenset 67,7%, y M.suaeo aToT nokasatesib cyuiecteeHHO Hwxe — 48%. B 1o
e Bpema no wutoram 2005 roma TexHocuna nokasana 6onee BbICOKYIO
peHTabenbHocTb. [MokasaTenn [OOArOBOM Harpyskud oOeux KoMmnaHui 6au3Kku K
CpefHeOTpac/ieBblM NoKa3aTefsaM U Apyr K Apyry.

Ha Haw B3rnag c ydetom npemuu 3a 4eBIOT U BPEMEHHOE OTCYTCTBUE HA BTOPHUHbIX
Toprax, a TaKXe MeHblUeW Jlopauun Bbinycka M.BuMAeO [OXOAHOCTb HOBOro
BbIMYCKA B YC/IOBUSIX COXPAHEHWS LJOCTATOYUHO CTAaBW/IbHOM KOHBIOHKTYPbI PbIHKA
moxet coctasutb 10,1 — 10,5 % roposbix.

» PocHedTb BepeT neperoBopbl ¢ 6aHKaMu O NMPUBAEUEHUU KPEAWTa Ha CyMMY A0
$24,5 mnpa. Mo paHHbiM areHTcTBa Peitep, PocHedbTb Hauana neperosopbl ¢
BaHKaMK O MpuBNeYeHUH KpeauTa Ha cymmy fo $24,5 mnpg., KoTopble NOMAYT Ha
npuobpetenune aktusos FOKOCa, koTopble OyayT BbiCTaBfieHbl Ha TOPrM B pamKax
npouenypbl 6aHkpoTcTBa KomnaHuu. CornacHoO [AaHHbIM areHTCTBa, B CAeNKe
nnaHupyetca yuactve Barclays, Citigroup, Deutsche Bank, Dresdner Kleinwort,
Goldman Sachs, JP Morgan u Morgan Stanley ¢ numMutoM Ha Kaxkgoro go 3,5
MApA.

Mo cnoeam ucTouHukoB Peitep, 6nM3KMX K neperosopam, pa3Mep KpeauTHOM
nvHun Bynet 3aeucetb oT obbema aktueoe HOKOCa, kotopblie PocHedtv ypacrtcs
KYNUTb B pamMKax NpencTOsLLMUX ayKLUOHOB.

MoTeHuManbHbI# OObEM 3aMMCTBOBAHWM CTasl  PEKOPAHbIM AN POCCHHCKMX
3aemwumkoB. Okono ropa Hasapn [asnpom npuBnek [nBa CUHAULMPOBAHHBIX
kpeauTa Ha cymmy $10,6 mnpa. ans nokynku akuui CubHedtH.
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n BHelLHWe [ONroBble PbIHKM

» Us-treasuries. Ha BHellHeM [0OArOBOM pblHKE OCHOBHbIM COBbITUEM [HA CTano
3acepanus KomuTeta no oTKpbITbIM pbiHKaM, Ha KOTOPOM 6bio NPUHATO pelueHHe
OCTaBWTb YYETHYIO CTaBKy Ha TeKkywem ypoeHe 5,25% rofoBbix, YTO NOAHOCTbIO
COOTBETCTBOBAJSIO OXXMAaHusaM pbiHka. Bce unenbl ®PC takke octanucb npu cBoem
MHeHWH: no-npexxHemy 1 rosoc, a UMeHHO ronoc npesugeHta DenepanbHoro
pesepBHoro 6aHka Puumonga Oxkedopu Jlelkepa Obln OTAaH 3a NOBbILIEHUE CTaBKU
Ha 25 6.n. JonroxpaHHbiM Npecc-penu3 TakKe He NpenofHec CIOPrpU30B — Kak
HEMNPUATHbIX, TaK WM MPUATHbIX. TEKCT AOKYMEHTa MPaKTUYECKW HE WM3MEHWACS MO
cpasHeHuio ¢ 20 ceHTabpsa. B cBoel oueHke MHMNALUMOHHOW KapTHHbI, B OYepeaHOM
pa3 yKasaB Ha TO, 4YTO «BbICOKas CTEMEHb WCMOJ/Ib30BaHUA PECYPCOB MOXKET
noaaeprkatb WHdssuMoHHoe pasneHue», OPC onyctuna ynomuHaHue O LeHax Ha
3HEProHOCUTENM KaK (paKTope BO3MOXHOro pocrta. YMeHblueHWe 3ddheKTa LeH Ha
3HEProHOCHTE/NIM Tenepb OTHECEHO K dhakTopaM, KOTopble B OyayuiemM [OOSIKHbI
NPUBECTH K oOCNabneHutio WHAAAUMOHHOrO [JABNEHUS HapAdy C  OTNOXKEHHbIM
3hhEeKTOM OT MOBbLILLEHUA CTABKK U CAEP>KAHHBIMHU WH(ISLUOHHBIMU OXHUOAHUAMM.
HenameHHbIM OCTanocb ykasaHue Ha BO3MOXKHOCTb AOMOJIHUTEIBHOMO YXKECTOUYEHUS
MOHETapHOM MOJIMTUKK, €CAKM TOro NOTPebyloT NoCTynalolue MakpO3IKOHOMUUYECKUE
JaHHble.

» B uenom ToH npecc-penusa MOXHO OLEHWTb KaK [OCTAaTOYHO HEWTPasbHbIM.
CoxpaHeHWe 6a3oBOM WHMNALUMM Ha BECbMa BbICOKOM YPOBHE MPU YMepPeHHOM
CHUXXEHWU [eNOBOM aKTMBHOCTU He nosBosiser FOMC cmdarunte ToH JokymeHTa. B
TaKWUX YC/IOBUSIX HAMEK Ha CHWXXEHWE CTaBKW BbIMNALMT KpawHe ManoBeposTHbiM. B
TO YXe BPeMsi  MHOrOYWC/IEHHble BbICKa3biBaHUa odmumanbHbix vy OPC o
3acefaHus Noforpeny onaceHus bonee ecTKoM OLUEHKU MHMDNSALMOHHOM KapTHHbI,
B CBA3W C 3TUM YMEPEHHbIH TOH AOKYMEHTa CMpOBOLMPOBa/ POCT KOTUPOBOK US-
treasuries. JJoxogHOCTHU CHU3UAKUCb Ha 5 — 7 6.n.

Celiuac 2-neTHue us-treasuries Toprylotca Ha yposHe 4,85% roposbix no
poxogHoctM (-5 6.n. No CpaBHEHWIO C YTPEHHUMW YPOBHAMM), 5-netHMe — Ha
ypoeHe 4,74% (-7 6.n.). JoxoaHoctu 10-neTHux obnuraumit coctaensiotT 4,76%
rogosbix (-7 6.n.), 30-netHux — 4,88% ronoebix (-7 6.n.).

» [locne TOro, Kak Hanps»keHue, Bbi3BaHHOEe OupaHue 3acefanusa OPC, cnano,
B3rnAAbl YYaCTHUKOB pbiHKa OyayT BHOBb obpalleHbl Ha MaKpO3KOHOMWUECKYIO
ctatuctuky CLUA. CerogHa 6yayT onybnukoBaHbl faHHbie NO NOTPEOUTENbCKOMY
CEeKTOpy W CcTpouTenbHoMy pbiHKY. [lpepsaputenbHas oueHka BBIT CLUA 3a il
ksaptan 2006 rona 6ynet onybnvkosaHa B NATHULY. COrnacHo KOHCeHCyc-NporHosy
3KkoHomucToB, onpolieHHbix REUTERS, temnbli pocta BB chussaTtca go 2,2% nocne
pocTa Ha 2,6% Bo Il keapTane.

» Emerging markets. Poct KOTMpOBOK Ha us-treasuries GnaronpuaTHO cKasancs
Ha emerging markets. Mhpekc espoobnvraumi passuBarowmxcs ctpad EMBI+
ebipoc Ha 0,37%, a ero cnpag coctaeun 184 6.n. (-1 6.n.). Unpgekc EMBI+ Poccus
yeenuunnca Ha 0,33%, cnpapg uHgekca cysunca Ha 1 6.n. po 107 6.n.
Eepoobnuraumu «Poccusa-30» toprytotca Ha yposHe 111,438/111,563 co cnpagom
k UST-10 8 106 6.n. MUngukatusHble eBpoobnuraumu «bpasunua-40» ebipocnu
puepa Ha 0,688% mno 131,063% (bid) or HomuHana. Ha Tekywwmi MomeHT
obnvraumm Toprytotcs Ha ypoeHe 130,938,/131,250% oT HOMMHana co cnpa3fom K
UST-30 B 146 6.n.
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OuepenHoe 3aceaanue baHka AnoHuu. PaccMoTpeHme Bonpoca 06 M3MEHEHN YYETHOI CTaBKu.
OuepenHoe 3aceaanue ELIB. Paccmotpenne Bonpoca 06 U3MeHeH! y4eTHOM CTaBKM.
B CLLA coctositcs Bbibopbl B 06 nanatbl KoHrpecca, a Takke BbiGopbl rybepHaTopoB B 34 LiTaTtax

OuepegHoe 3acepanune baxka AHrnum. PaccmoTpenne Bonpoca 06 M3MEHEHUN yYETHO CTaBKM.

OuepenHoe 3aceaanue komuceun FOMC. PaccMoTpeHue Bonpoca 06 M3MEHEHW YYETHOI CTaBKu.
B Hurepum npoiipet 143-1 BHeouepeaHas BcTpeya uneHos OMNMEK
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B Hurepuy npoiiaeT 143-5 BHeouepenHas BcTpeya uneHos OMNMEK

M cTATUCTUKA CLUA

[ata
02.10.06

06.10.06

06.10.06

11.10.06
11.10.06
12.10.06
13.10.06
13.10.06
13.10.06
13.10.06

17.10.06
17.10.06
17.10.06

17.10.06
18.10.06

18.10.06

CErogHA
27.10.06
30.10.06

31.10.06

31.10.06

Mocn. Oxugaemoe  [Mpownoe
Mokasatenb

nepvog 3HayeHMe  3HayeHue
WHoeke notpebutensckux pacxogos (PCE core) asr.06 0.20% 0.10%
CraTmcTika pbliHka TpyAa - Yueno HobIx pabounx mect con.06 120 000 128 000
(Non-farm payrolls)
CratncTika pbiHKa TpyAa - YpoBeHb 6e3paboTuibl cen.06 470% 470%
(Unemployment)
Canbpgo heaepanbHoro GlogxeTa, MIpA. Jon. ceH.06 45.00 35.70
[laHHble no 3anacam HedT, MIH. 6app. 3355
ToproBblit 6anatc (canbao, Mapa. Aonn. ) aer.06 -66.50 -68.00
/IMnopTHble LigHbI ceH.06 0.40%
OKCMOPTHbIE LIEHBI ceH.06 0.50%
PosHunuHble npogaxy (Retail sales), m-t-m ceH.06 0.20% 0.10%
Retail sales, uckntoyast asTomo6unu, m-t-m ceH.06 0.00% 0.20%
Cuer paikerus kanutana (Capital Net Flow), mnpa. 281,06 53.0 32.90
ponn.
VHcnsiums B npombiwneHHom cektope (PPI) ceH.06 -0.60% 0.10%
WHdbnsyms - Core PPl (oumiLeHHas OT BAUSIHUS LieH Ha cen.06 0.20% 0.40%
NPOAOBOMNBCTBIE W 3HEPTrETUKY)
/HOeKe NpoMbILLNEHHOrO NPON3BOACTCTBA ceH.06 0.00% -0.10%
WHdbnsums - Vinpeke notpebutensckux yed (CPI) ceH.06 -0.30% 0.20%
WHcpnsyus, 6e3 yyeTa LigH Ha SHEProHocUTENM 1 cen.06 0.20% 0.20%
npogosonbcTaue (core CPI)
CratncTvka npofax HOBbIX JOMOB ThIC. €A. ceH.06 1050 1050
MporHosHas oueHka BBIM (GDP-advance) 3 «8.06 2.10% 2.60%
WHpeke notpebutensckux pacxogos (PCE core) ceH.06
VHpexc notpebutensckoit yBepeHHocTH (Consumer

) . okT.06

confidence index)
WHpeke croumocTi paboueit cunbl (Employment Cost cen.06

Index)

ExefHeBHbIN 0630p AONTOBbLIX PbIHKOB

dakTnyeckoe
3HaueHne

0.20%

51000

4.60%

-69.90
0.10%
-0.40%
-0.40%
-0.50%

116.80
-1.30%
0.60%

-0.60%

4/19



JonroBbie pbIHKK

© BaHk MockBbl

KaneHgapb cobbiTum

726 oKTAGpsa 2006 r.

KaneHgapb nnaTtexen no obnuraunam

[ata Bbinnatbl

26.10.2006
26.10.2006
26.10.2006
26.10.2006
26.10.2006
26.10.2006
26.10.2006
26.10.2006
27.10.2006
27.10.2006
27.10.2006
27.10.2006
27.10.2006
27.10.2006
27.10.2006
28.10.2006
29.10.2006
01.11.2006
01.11.2006
01.11.2006
01.11.2006
01.11.2006
01.11.2006
01.11.2006
02.11.2006
02.11.2006
04.11.2006
04.11.2006
06.11.2006
07.11.2006
08.11.2006
09.11.2006
09.11.2006
10.11.2006
10.11.2006
11.11.2006
11.11.2006
13.11.2006
14.11.2006
14.11.2006
14.11.2006
14.11.2006
14.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
15.11.2006
16.11.2006
16.11.2006

OMUTEHTLI

COHO3 6aHk, 01
BHewwToproank 05
EBPP, 02
COK-AgTokomn., 01
YpansHeLuToproatk, 01
LIYH NeHCneuCMY, 01
KpacHosipckuii kpait, 02
KpacHosipckuit kpan, 02
Cubupbtenekom, 05
COK-AgTokomr., 01
YXK, 01

FAkoBneBckuin Tekctunb, 01
fAkoBnesckuit Tekctunb, 01
KpacHosipck, 02
KpacHosipck, 02
Mocksa 47
Benroponckas obn., 04
AMXK, 04
[MpobusHecHark, 05
Canaeartcrekno 02
Hwxeropogckas o6n. 01
Hwxeropogckas o6n. 01
003 25060

0d3 25058

YPCU 04
Hwxeropogckas o6n. 02
HOK, 01

003 26198
Tarttenekom, 03

MUA, 02
Mckutumuement 02
I'pynna OCT, 02
Tomckas o6n, 34026
Mparimepu flox, 01
[Mpaitmepu [oH, 01
KAMA3-®uHatc, 01
KAMA3-®uHaHc, 01
Mocksa 42

Pycckuit MpoaykT, 04
CAHOC 02

XKB BaHk, 02
OiiptOHmoH 01
KpacHogapckuin kpan, 01
[anbceasb

[anbcessb

EBPP, 01
MuBectnpoexT, 01
MaTepouka ®uHaHc, 01
PX[ 06

PXn 07

CobuHbaHk, 01
Benropogckas o6n, 31001
0d3 46017

0d3 45001

0d3 45001
Bbantumop-Hesa, 02
Bank Cnypr, 01

O6bem, MrH. pyb.

1000
15000
5000
1100
1500
1000
1500
1500
3000
1100
500
1000
1000
630
630
5000
320
900
1000
1200
1000
1000
14898
40655
3000
2500
1000
42117
600
1000
500
1000
900
750
750
1200
1200
3000
440
3000
3000
1500
1000
1000
1000
5000
1000
1500
10000
5000
2000
2000
49967
18904
18904
800
500
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pa3mep Bbinnatbl,
MITH. py6.
23.06
231.86
55.35
67.57
1500.00
59.84
41.40
1500.00
137.62
1100.00
12.47
59.84
1000.00
19.85
630.00
126.03
22.46
19.74
53.30
55.53
29.42
1000.00
215.43
638.56
149.44
128.35
24.70
2527.04
17.38
23.68
15.58
64.32
40.83
23.37
750.00
36.10
1200.00
75.62
0.00
149.59
127.15
48.62
49.86
64.82
1000.00
55.97
53.85
85.64
366.49
188.23
119.67
41.79
1121.18
117.83
4726.00
46.47
11.53

™n

KynoH
KynoH
KynoH
KymnoH

ocbepTa
KynoH
KymnoH
noratlexme
KynoH
odbepTa
KynoH
KynoH
odbepTa
KynoH
noraeHue
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
norallexue
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
noralexue
KynoH
fnoraweHue
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
norallexue
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
fnoraweHue
KynoH
KynoH

Wctounnkn: REUTERS, pacyetbl BaHka MockBbl
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8.50

26 okTa6psa 2006 r.

CybheaeparbHble M MyHULMNanbHble obnuraumm
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WcTounmkn: REUTERS, pacyeTbl BaHka MockBbl
Blue Chips
7.80 =
5
5
g
g
3
= 6: 02
Poccenbxosbatk, MocaHepro, 02
7.60 ° L s
MnapoOrK, 01
[asnpomGatk, 01 [ )
740 ) AMXK, 04
AMXKK, 02
PycAn®duH, 03
[ ]
AMXK, 03
7.20
®CK EQC, 02 Mockosckas o6n., 25009, = = - . PXQ o7
7.00 @ rA3MPOM A6 " Pk 06
AVDKK ®CK ESC 03
Mockoeckas o6n., Oi Mocksa 30 Mocksa 44
6.80 - ()
.
PXI, 0@
1
» Mockosckas o6n., 04
.
6.60 e
.
* Mocksa 41
CK ESC, 01 L
o ’ @ Mocksa 38
.
6.40 2
.
¢
s
.
. Mog. piopauvst
6.20 ‘
0.0 1.0 20 3.0 4.0 5.0 6.0

© BaHk MockBbl

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

Mctounukn: REUTERS, pacyeTtbl BaHka Mocksbl

6/19



KpuBblie goxonHocTewn

HedTb 1 ras
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MoTpebuTtenbckuit cektop

26 okTa6psa 2006 r.
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Pyb6neBble obnurayuu 7 7 26 okTa6psa 2006 r.

OMUTEHTDI OBBbEMbI MOrALIEHME/ BbIKYN LEHA W3MEHEHMUWE,% OOXOOHOCTb,% [OIOPALUA
M?_I(:Oz% M?_I(:.bs;g KynoH,%  lMorawenue Odbepra MH;M::T' Mokynka [lpopaxa AeHb Hepens mecsL HKA Tekywas Knoraw. Kodepre [wop. net. Moga. aop

WTorn ToproB rocyaapcTBeHHbIMU o6nuraumsmm

OBP 02 0.0 - - 23.06.2009 15.03.2007 98.25 98.16 98.35 0.14 -0.04 -1.62 - - 0.66 4.67 0.39 0.37
OBP 03 0.0 - - 22.09.2009 15.12.2006 99.41 0.00 9951 0.01 0.12 043 - - 021 436 0.14 0.13
0®3 25057 12.0 40817 7.40 20.01.2010 - 104.25 104.21 104.27 0.04 -0.10 -0.01 1845 7.10 6.08 - 2.87 2.70
O®3 25058 8.0 40655 6.30 30.04.2008 - 101.16 101.00 101.20 0.06 -0.03 0.43 1450 6.23 5.61 - 1.44 1.36
0?3 25059 423 8985 6.10 19.01.2011 - 99.98 99.93 9998 0.01 0.08 0.27 1521 6.10 6.25 - 3.71 3.49
0?3 25060 25.7 14898 5.80 29.04.2009 - 99.80 99.76 99.80 0.01 0.18 0.18 1335 5.81 6.02 - 2.32 2.19
0®3 26198 9.8 42117  6.00 02.11.2012 - 9799 9785 97.99 0.12 0.36 0.62 5836 6.12 6.41 - 4.93 4.63
0®3 27019 0.0 8800 10.00 18.07.2007 - 103.92 0.00 104.90 0.00 0.00 -0.29 26.85 9.62 4.51 - 0.71 0.68
0w®3 27020 0.0 8800 10.00 08.08.2007 - 104.13 0.00 10450 0.00 0.00 -0.21 2110 9.60 4.63 - 0.76 0.73
0®3 27025 14.1 25806 7.00 13.06.2007 - 100.70 100.70 100.79 -0.01 -0.13 0.00 805 6.95 5.18 - 0.62 0.59
O®3 27026 0.0 16000 7.50 11.03.2009 - 101.65 101.54 101.77 0.00 0.00 0.10 863 7.38 6.01 - 2.20 2.07
O®3 45001 0.0 18904 10.00 15.11.2006 - 10040 0.00 10040 0.00 -0.16 -1.16 479 996 2.98 - 0.06 0.06
O®3 46001 3.1 60000 10.00 10.09.2008 - 105.05 105.05 105.20 -0.19 -0.36 0.24 1151 952 544 - 1.07 1.02
O®3 46002 30.9 62000 9.00 08.08.2012 - 110.37 110.35 110.55 0.01 0.16 0.35 17.26 8.15 6.26 - 4.15 3.91
0?3 46003 0.0 37298 10.00 14.07.2010 - 111.52 111.30 111.74 0.00 0.00 -0.13 26.85 8.97 6.09 - 2.79 2.63
0®3 46005 0.0 27477 0.00 09.01.2019 - 4585 0.00 47.70 0.00 0.00 228 0.00 0.00 7.04 - 11.45 10.70
O®3 46014 5.5 58290 9.00 29.08.2018 - 109.60 109.50 109.60 0.00 0.05 0.37 10.36 8.21 6.44 - 5.53 5.19
O®3 46017 110.9 49967 9.00 03.08.2016 - 106.53 106.50 106.53 -0.05 0.04 0.34 17.26 8.45 6.54 - 6.65 6.25
0®3 46018 101.2 40936 9.50 24.11.2021 - 111.75 111.75 11179 0.00 0.09 0.25 1093 850 6.58 - 8.66 8.13
0?3 46020 2.1 7913  6.90 06.02.2036 - 102.70 102.65 102.70 -0.05 0.29 0.24 1323 6.72 6.80 - 12.86 12.04
Bcezo 262.4 520814

Wctoununkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

OBbEMbI

O6opoT
MH. py6.

Obbem,

MIH. py6.

MOrALLEHUE/ BbIKYI

KynoH,%

Morawenve

Wtorm Topros MyHUUUNanNbHbIMU obnurauusmu

Bonrorpag, 01
KasaHb, 02
KpacHospck, 02
KpacHospck, 05
Hosocubupck, 02
HoBocubupck, 03
Tomck, 01

Ydba, 04

Wtormn ToproB cy6deaepanbHbIMKU o6nuraumammn

BawkopTocTaH, 04
Benropopackas o6n., 04

Benropoackas 065, 31001

Bonrorpapackas o6n., 01

Bonrorpaackasi o6n. 35001

BopoHexckasi o6n. 01
BopoHexckas obn. 02
MpkyTckas o6n., 01
MpkyTckas o6n. 31001
WpkyTckas obn, 31002
Kanyxckas o6n., 01
Kapenus, 34009
Kuposckas o6n, 01
Komu, 05

Komu, 06

Komu, 07

Komu, 08
Koctpomckas obn., 04
KpacHospckun kpan, 02

KpacHospckuii kp, 34003
KpacHopapckuii kpai, 01
JleHuHrpaackas obn., 02

IleHuHrpapackasi o6n. 03
MockoBckas 0651., 03
Mockosckasi 06n., 05
MockoBsckas 061., 04

MockoBckas 06n., 25006

Hwxeropoackast o6n. 01
Hwxeropogackas o6n. 02
HoBocubupckasi obn. 02
Hosocubupckasi o6n. 03
Camapckas o6n., 02
Camapckasi 06n., 03
Teepckasi 06n., 02
Teepckasi 06n., 03
Tomckas 0bn., 03
Tomckasa obn, 34026
Tynbckas 06n., 31001
YamypTckas pecn, 01
Xabaposckuit kpaii, 06
XMAO, 02

Yysawms, 03

Yysawwus, 04

Yysawms, 05

Axkytns, 03

Axytna, 05

Axytna, 06

Axytna, 35001

AHAO, 01

Apocnasckas o6n., 02
fApocnasckasi 061., 03
Apocnasckas o6n., 04
Apocnaeckas o61., 05

Mocksa 27
Mocksa 42
Mocksa 31
Mocksa 40
Mocksa 43
Mocksa 29
Mocksa 36
Mocksa 47
Mocksa 41
Mocksa 38
Mocksa 39

Mocksa 44
Bcero

0.00 400 9.70 17.07.2008
0.00 1000 10.00 11.04.2007
0.00 630 12.50 27.10.2006
3.56 1000 8.50 18.10.2008
2.01 1500 12.00 07.12.2006
2.79 1000 13.00 14.07.2009
0.00 300 12.00 22.11.2007
0.00 500 10.03 03.06.2008
0.00 500 ~ 8.02 13.09.2007
0.00 320 14.00 29.04.2008
13.23 2000 8.38 10.11.2010
0.78 600 11.99 11.06.2009
0.00 700 12.00 17.06.2010
0.00 600 13.00 15.12.2007
0.01 500 13.00 18.06.2009
0.00 700 10.50 22.07.2007
7.21 1500 9.50 17.12.2009
0.00 900 8.50 23.10.2008
0.00 300 10.00 24.12.2007
0.00 2000 8.40 02.06.2010
0.16 400 8.39 22.12.2008
0.16 500 14.00 24.12.2007
16.39 700 13.50 14.10.2010
0.05 1000 12.00 22.11.2013
10.01 1000 9.00 03.12.2015
0.06 800 12.00 11.03.2008
0.00 1500 10.95 26.10.2006
2.98 3000 7.00 01.10.2008
0.00 1000 10.00 15.05.2007
0.00 800 14.01 08.12.2010
0.00 1300 13.50 05.12.2014
0.31 1000 11.00 19.08.2007
88.87 12000 10.00 30.03.2010
166.12 9600 11.00 21.04.2009
19.72 12000 9.00 19.04.2011
0.00 1000 11.80 01.11.2006
0.00 2500 10.24 02.11.2008
1.77 2000 13.30 29.11.2007
123 2500 9.00 15.12.2009
0.00 2000 6.82 09.09.2010
104.78 4500 7.60 11.08.2011
0.88 1000 16.90 23.11.2006
0.00 800 7.95 30.11.2008
0.00 600 10.00 13.10.2007
0.00 900 9.00 09.11.2009
0.00 1500 8.50 28.06.2009
0.50 1000 8.20 27.12.2008
0.00 1000 9.00 24.11.2009
0.00 5000 12.00 27.05.2008
2.38 500 9.50 13.04.2007
5.78 750 12.33 27.03.2009
10.20 1000 7.85 05.06.2011
2.26 800 12.00 17.06.2008
0.00 2000 8.00 21.04.2007
11.84 2000 10.00 13.05.2010
0.00 2500 7.95 11.04.2013
0.00 1800 10.00 03.08.2008
3.12 1000 12.78 03.07.2007
0.00 1000 12.00 17.11.2006
1.04 1000 11.00 26.05.2009
0.00 500 8.25 30.12.2008
0.00 4000 15.00 20.12.2006
0.00 3000 10.00 13.08.2007
0.00 5000 10.00 20.05.2007
0.00 4000 10.00 26.10.2007
0.00 5000 10.00 17.05.2008
0.00 5000 10.00 05.06.2008
0.00 4000 10.00 16.12.2008
0.00 5000 10.00 28.04.2009
0.00 5000 10.00 30.07.2010
1.13 5000 10.00 26.12.2010
0.10 5000 10.00 21.07.2014
549 20000 10.00 24.06.2015

515.03 149370

WhpvkaT.
ueHa

102.95
101.25
100.10
101.16
100.56
113.00
104.17
103.88

100.90
110.28
101.80
104.60
105.68
106.65
111.93
101.95
102.10
100.18
101.18
100.10
100.60
107.40
117.50
108.50
100.10
105.60
100.15
99.41

101.48
124.05
129.25
103.90
107.60
110.16
107.68
100.07
103.89
106.65
101.91
99.25

100.75
100.70
100.58
102.93
99.97

102.13
100.60
101.03
107.65
100.80
111.74
101.99
107.72
100.60
107.65
100.70
105.70
103.87
100.34
107.15
99.78

101.88
105.20
102.01
104.50
106.00
107.59
108.50
108.69
108.50
113.15
109.86
109.85

LIEHA

Mokyrka

102.90
101.10
0.00
101.15
100.55
112.50
0.00
103.60

0.00
0.00
101.70
104.60
105.51
106.50
111.20
101.90
102.00
100.05
0.00
0.00
100.41
107.40
117.30
107.80
100.10
105.25
0.00
99.34
101.30
122.22
128.80
103.90
107.60
110.05
107.63
0.00
103.75
106.65
0.00
98.70
100.65
100.70
100.45
102.83
0.00
102.10
100.60
100.95
106.75
100.80
110.85
101.75
107.10
100.50
107.65
100.70
0.00
103.83
100.30
107.15
99.65

0.00
0.00
0.00
0.00
106.00
106.00
108.00
0.00
108.05
113.10
109.86
109.70

Mpopaxa

103.00
101.40
0.00
103.00
100.59
114.25
104.55
104.15

0.00
0.00
101.80
104.85
105.84
106.79
111.93
102.00
102.40
100.30
0.00
0.00
100.60
107.56
117.70
110.25
100.50
105.62
0.00
99.45
101.65
128.99
129.70
104.07
107.70
110.16
107.70
0.00
103.89
106.80
101.91
99.80
100.77
100.85
100.70

109.94

W3MEHEHMUE, %
fOeHb  Hepjens  mecsil
0.00 0.00 -0.15
0.00 -0.05 -0.15
0.00 -0.10 -0.40
-0.14 047 024
-0.05 -0.10 -0.52
0.15 0.18 -0.33
0.00 0.19 047
0.00 0.01 -0.10
0.00 0.10 -0.10
0.00 0.00 0.25
0.00 0.00 0.20
-0.31 -043 -0.28
0.00 -0.31 0.09
0.00 -0.28 -0.01
-0.02 -0.04 -1.02
0.00 0.00 -0.15
-0.07 0.00 -0.29
0.00 0.00 0.25
0.00 0.00 -0.61
-99.00 -0.20 0.09
0.00 0.29 0.05
0.00 -0.09 -0.42
0.04 0.00 0.19
0.79 -0.87 0.56
-0.39 0.10 8.06
-0.09 -0.28 -0.65
0.00 -0.05 -0.33
-0.04 -0.14 -0.20
0.00 -0.29 -0.37
0.00 -2.14 057
0.00 0.12 -2.85
-0.16 -0.01 -0.90
-0.14 -0.05 0.01
0.01 0.00 -0.10
-0.02 0.00 -0.05
0.00 -0.22 -0.34
-0.01 0.10 0.19
-0.36 0.03 -2.01
0.01 029 025
0.00 0.00 -0.25
-99.00 0.00 -0.14
-0.20 -0.28 -0.45
0.00 0.14 0.08
0.00 -0.29 0.25
0.00 0.02 -0.30
-99.00 0.09 0.54
-0.10 0.00 0.07
0.00 0.00 0.25
0.00 -0.65 0.36
-0.07 -0.08 0.08
-0.10 0.08 -0.04
-99.00 0.10 0.77
492 -097 -1.85
0.00 030 1.29
0.05 -0.28 -0.08
0.00 -0.05 0.04
0.00 -0.14 3.31
-0.13 029 -045
0.00 0.05 -0.34
-3.08 -0.04 0.23
0.00 -0.30 0.00
0.00 0.00 -1.74
0.00 0.00 0.96
0.00 -091 -0.29
0.00 048 0.86
0.00 0.00 -1.94
0.00 0.00 0.28
-0.14 -041 -0.18
0.00 0.18 0.09
0.00 -0.05 0.14
-0.09 0.00 -0.11
0.00 017 0.27
-0.05 0.15 043

OOXOOHOCTb,%

HKO

1.59

30.82
1.63
16.11
37.75
8.15
38.73

9.01
68.66
16.07
43.36
41.10
14.96
46.66

9.77

7.79
42.38
33.70
32.22

7.59
11.89

4.07
50.96
12.33
14.14
27.30

44.38
50.67
48.45
19.89
4.52
0.30
0.25
27.16
49.10
20.04
8.88
7.66
14.37
28.71
11.98

41.67

Tekywasi Knoraw. Kodepre [wop. net.

9.42 7.80
988 7.42
1249 -557
8.40 7.51
11.93 7.09
11.50 7.04
11.52 8.16
9.65 7.55
795 7.06
12.69 6.53
8.23 8.09
11.46 8.29
11.36 8.28
1219 7.06
1161 7.35
10.30 7.51
930 7.93
849 7.82
9.88 8.21
839 8.16
8.34 8.07
13.04 6.65
11.49 7.07
11.06 7.55
899 7.56
1136 7.17
10.93 -42.57
7.04 7.23
985 7.35
11.29 7.30
10.44 748
10.59 6.10
929 6.82
9.99 6.71
836 7.10
11.79  7.93
986 7.03
1247 7.12
8.83 7.51
6.87 7.23
754 7.62
16.78 7.81
790 7.87
972 6.93
9.00 7.42
832 7.83
8.15 8.04
891 7.32
11.15 6.94
942 7.95
11.03 7.09
7.70 7.47
11.14  7.18
795 6.91
929 7.28
789 8.02
946 6.64
1230 7.14
11.96 6.33
10.27  7.29
8.27 7.94
14.72 2.66
9.51 343
9.80 6.51
9.57 5.00
9.43 6.08
9.29 5.10
9.22 581
9.20 5.81
922 6.52
8.84 6.46
910 6.79
9.10 6.79

26 okTa6psa 2006 r.

OIOPALUA

1.61
0.46
0.01
1.87
0.12
2.33
1.01
1.47

571
6.16

Mog. Aop

1.50
0.43
0.01
1.74
0.11
217
0.93
1.37

1.41
1.82
2.09
3.01
3.25
5.35
5.77

McTtounukn: REUTERS, pacyeTbl BaHka MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

HedbTb 1 ras
FA3IMPOM A3
FA3MPOM A4
FA3MPOM A5
FA3MPOM A6
Tykovin 02
HIK UTEPA
HOBAT®OK, 01
Mocob6bnras, 01
PyccHedTb, 01
YamypTHIT, 01

OneKkTpo3aHepreTuka
BawkupaHepro, 02
BalukmpaHepro, 03
M'vopoOrK, 01
TNeHnaHepro, 01
MarnesuT, 01
MocaHepro, 02

PKC, 01
CsepanosaHepro, 01
TaTtaHepro, 01

OCK E3C 03

PCK EJC, 01

PCK ESC, 02

CBsA3b
BonraTtenekom 03
Bonratenekom 02
Lanbceasb 01
Hanbceasb, 02
Oanbceasb, 03
MITC, 04

MITC, 05

MeradoH

MeradoH, 03
PTK-NN3WHT, 04
CwubupbTenekom, 04
CwubupbTenekom, 05
CubupbTenekom, 06
CubupbTenekom, 07
C3 Tenekom, 02

C3 Tenekom, 03
CMAPTC, 02
CMAPTC, 03
Tartenekom, 03
YPCW 04

YPCW 05

YPCW 06

YPCWH, 07
LleHTpTenekom 04
LlenTp. Tenerpad, 03
IOTK, 02

IOTK, 03

IOTK 04

MeTannyprus
AmypmeTann, 01
WHMPOM, 02
VHMPOM, 03
MawnpUHBecT, 01
MawnpUHBecT, 02
Makcu-Ipynn, 01
M3 um. Ceposa, 02
HM3 um. KysbmuHa, 01
HCMM3, 01

OMK, 01

Pycan ®uH 02
PycAn®wuH, 03
Ceob6oaHbIn cokor, 02
CI MEYEN, 01

CI MEYEN, 02
CesepcTtans, 01
TO MEYEN 01
TMK, 02

TMK, 03
Tynayepmet 02
YTns, 01

OBbLEMbI
O6oporT, Ob6vem,
MIH. py6.  mnpa. py6.
1.01 10000
2.15 5000
0.10 5000
0.76 5000
1.01 6000
0.81 2000
0.00 1000
0.00 1000
1.66 7000
0.35 1500
0.00 500
0.16 1500
13.45 5000
46.07 3000
17.12 1500
23.88 5000
0.00 1500
0.00 500
0.00 1500
10.60 7000
0.51 5000
0.00 7000
0.00 2300
0.00 3000
2.21 1000
0.00 2000
0.00 1500
0.00 1000
0.00 1500
0.00 1500
0.00 3000
0.44 2250
15.54 2000
0.00 3000
0.00 2000
0.00 2000
1.40 1500
39.78 3000
2.40 500
9.92 1000
1.57 600
0.00 3000
0.00 2000
0.00 2000
0.00 3000
63.62 5623
0.00 700
0.50 1500
10.68 3500
24.50 5000
10.18 1500
0.30 1000
2597 1300
0.00 500
0.00 1000
1.34 3000
0.00 2000
0.42 1200
0.00 1000
0.00 3000
0.00 5000
0.00 6000
12.01 600
0.00 2000
2.01 5000
0.00 3000
0.05 3000
29.22 3000
108.40 5000
0.00 1000
4.19 3000

MNOrALIEHUE/ BbIKYN

KynoH,%

Moraluexvie Odepra

18.01.2007 -
10.02.2010 -
09.10.2007 -
06.08.2009 -
17.11.2009 -
07.12.2007 -
30.11.2006 -
21.12.2008
10.12.2010 12. 12 2008
01.09.2008 01.12.2006

22.02.2007 -
09.03.2011 19.03.2009
29.06.2011 -
19.04.2007 -
18.12.2008 21.12.2006
18.02.2016 23.02.2012
15.04.2009 17.10.2007
01.03.2007 -
13.03.2008 -
12.12.2008 -
18.12.2007 -
22.06.2010 -

30.11.2010 -
30.11.2010 04.12.2008
15.11.2006 -
30.05.2012 02.06.2010
03.06.2009 -
22.04.2009 25.04.2007
25.05.2010 29.05.2007
11.04.2007 -
15.04.2008 -
08.04.2008 -
05.07.2007 -
25.04.2008 -
16.09.2010 23.09.2008
20.05.2009 -
03.10.2007 -
24.02.2011 28.02.2008
26.06.2007 26.12.2006
29.09.2009 -
06.05.2007 -
01.11.2007 -
17.04.2008 -
17.11.2011 20.11.2008
13.03.2012 17.03.2009
21.08.2009 -
01.04.2009 -
07.02.2007

10.10.2009 -
09.12.2009 -

26.02.2009

15.07.2010 19. 07 2007
18.05.2011 23.05.2007
03.04.2007 -
16.12.2008 28.11.2006
12.03.2009 13.09.2007
27.02.2009 -
14.02.2010 16.08.2007
19.05.2008 -
12.06.2008 -
20.05.2007 -
21.09.2008 -
22.11.2007 -
22.11.2007

12.06.2013 16. 06 2010
28.06.2007 -
12.06.2009 -
24.03.2009 30.03.2007
15.02.2011 19.02.2008
02.12.2007 -
16.06.2010 25.04.2008

WHpvkaT.
ueHa

100.70
104.45
101.60
100.80
101.23
101.45
100.35
102.40
101.15
100.03

100.72
100.00
103.00
101.06
100.70
100.72
101.08
100.80
102.40
100.43
102.65
104.00

102.50
101.33
100.30
102.65
101.44
100.35
101.00
101.07
103.05
100.25
103.55
102.45
100.30
101.84
100.20
102.00
99.90

99.50

102.10
102.80
102.20
100.76
101.20
114.50
100.70

100.61
102.90

101.80
101.60
100.80
100.55
100.49
98.40

99.44

99.93

86.02

101.74
100.55
100.08
100.15
97.44

100.70
100.50
91.90

101.17
100.35
100.02
102.25

LEHA

Mokynka

100.60
104.36
101.60
100.65
101.23
101.45
100.26
102.30
101.15
100.03

0.00
100.00
103.00
101.00
100.65
100.72
100.95
100.64
102.30
100.42
102.65
103.87

102.00
101.25
100.30
102.65
101.37
100.00
100.80
0.00

100 25
103.50
0.00
100.10
101.75
100.00
102.00
99.90
99.40
100.18

102 00
100.67
101.04
114.40
0.00
100.41
102.31
102.90

101.61
101.60
100.70
100.50
100.20
98.30
99.33
0.00

101 .61
100.30
100.00
99.91
96.00
100.65

91 75
101.17
100.33
0.00
102.25

Mpopaxa

100.79
104.48
101.89
100.80
101.37
101.60
0.00
102.50
101.29
100.17

100.75
100.30
103.14
101.18
100.70
100.85
101.20

102 50
100.48
102.90
104.00

103.00
101.40

102 75
101.50
100.70
101.00
0.00

100 47
103.55
0.00
100.50
101.92
0.00
0.00
99.99
99.50
102.10

102 40
100.85
101.30
114.60

100 80
102.40
103.00

102.00
101.75
100.80
100.60
100.78
98.40
99.54
99.93
94.00
101.87
100.80
100.15
110.00
99.00
100.81

91 95
101.30
100.50
100.15
103.20

N3MEHEHME,%

fieHs Hepens  mecsil

-0.24 0.00 -0.15
-0.05 0.12 -0.23
-0.29 0.81 0.00
0.05 -0.10 0.06
-0.12 -0.06 -0.20
-0.17 0.05 0.32
0.00 0.00 -0.22
0.00 082 0.39
-0.05 0.15 0.03
-0.13  -0.07 -0.08
0.00 -0.15 -0.01
-0.25 0.15 -0.10
-0.19 0.10 1.07
-0.06 0.00 0.30
0.10 0.01 -0.25
-0.06 0.04 0.74
0.00 020 0.15
0.00 0.00 0.00
0.00 0.05 -0.08
0.00 0.09 0.15
-0.10 -0.29 0.19
0.11  0.10 0.00
0.00 041 029
0.00 -0.20 0.05
-0.25 -0.17 -0.44
-0.15 -047 -0.07
0.00 -0.06 0.50
0.00 0.00 -0.27
0.00 0.00 -0.22
0.00 0.00 0.04
0.00 0.00 -0.12
0.00 0.02 -0.20
0.00 0.00 -0.14
0.00 0.05 0.10
0.00 0.10 0.05
0.00 0.08 0.20
0.01 0.10 -0.57
-049 -0.10 -0.20
0.05 0.00 -045
-0.05 0.28 -0.50
-0.10 -0.05 0.26
0.00 0.05 -0.30
0.00 0.00 0.15
0.00 -0.10 0.23
-0.05 0.05 0.53
-0.04 013 0.23
0.00 -0.30 -0.15
-0.14 0.05 -0.08
-0.10 0.18 0.02
0.00 0.38 0.67
-0.07 -0.05 0.53
-0.20 0.00 0.40
-0.04 022 0.02
0.00 -0.09 0.05
0.00 -0.02 -0.10
-0.10 020 0.35
0.00 -0.07 -0.27
0.00 -0.12 0.48
0.00 0.00 -4.44
0.00 0.11 -0.29
0.00 0.00 -0.20
0.00 0.05 0.00
-0.05 -0.05 -0.25

-2.95
-0.20 029 0.20
0.00 0.00 -045
0.00 0.00 133
-0.03 0.11 -0.30
-0.08 -0.08 0.05
0.00 -0.05 0.10
-0.15 -0.20 0.34

26 okTa6psa 2006 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
2111 8.05 4.97 - 0.23 0.22
15.76 7.87 6.80 - 2.92 2.74
312 746 592 - 0.94 0.89
15.03 7.16 7.01 - 2.54 2.37
30,79 7.16 6.91 - 272 2.55
3740 9.61 852 - 1.05 0.97
37.60 937 562 - 0.10 0.09
36.82 10.50 8.82 - 1.15 1.06
3320 9.14 - 883 1.93 1.77
14.05 9.50 - 9.07  0.10 0.09
16.14 943 7.16 - 0.33 0.31
546 8.30 - 8.56 2.19 2.02
2463 7.86 7.46 - 3.91 3.64
1.68 10.14 7.95 - 0.48 0.45
33.73 9.78 - 516 0.16 0.15
1153 7.60 - 7.62 443 412
1.86 9.60 - 8.71 0.96 0.88
17.33 1141 897 897 035 0.32
10.84 942 7.93 - 1.32 1.22
2548 7.07 6.99 - 1.97 1.84
30.62 857 6.46 - 1.09 1.02
2712 793 7.1 - 3.16 2.95
3284 829 7.7 - 2.70 2.51
31.68 8.09 - 7.63 1.92 1.79
57.34 1296 7.34 - 0.06 0.05
33.95 8.62 - 8.13  3.02 2.79
3299 848 7.94 - 1.78 1.65
3540 7.08 - 648 048 0.45
33.65 8.22 - 6.64 0.57 0.54
356 9.18 6.86 - 0.46 0.43
203 898 7.16 - 1.41 1.32
199 878 872 - 1.01 0.93
38.01 12.07 7.25 - 0.66 0.62
4537 898 7.58 - 1.38 1.28
731 7.83 7.77 1.80 1.67
36.50 8.49 8.00 - 2.28 2.1
3.02 749 7.4 - 0.71 0.66
13.94 9.07 - 7.89 1.26 117
46.41 14.01 - 13.95 0.17 0.15
0.00 0.00 - 2.93 2.93
2511 1151 7.88 - 0.51 0.47
4762 972 7.22 - 0.95 0.89
151 899 7.73 - 1.42 1.31
34.37 8.14 - 794 1.89 1.75
8.28 8.30 - 799 220 2.04
2533 12.05 8.11 - 2.4 2.23
5.61 9.68 9.76 - 2.19 1.99
2215 10.44 8.15 - 0.29 0.27
5.08 10.65 - 8.50 0.93 0.86
12.08 10.20 8.60 - 1.71 1.57
14.77 9.63 9.12 - 212 1.95
28.44 10.53 - 854 0.7 0.65
4515 10.62 - 942  0.55 0.50
741 1223 11.44 - 0.43 0.39
44.20 10.85 - 538 0.09 0.09
12.64 11.43 - 13.62 0.86 0.76
1295 8.80 9.22 - 2.14 1.96
2110 11.01 - 11.35 0.78 0.70
427 116 11.25 - 1.55 1.39
35.04 9.04 8.19 - 1.50 1.39
3463 7.96 7.10 - 0.55 0.51
671 719 7.28 - 1.81 1.68
49.25 11.73 11.91 - 1.00 0.89
23.05 564 8.18 - 1.04 0.96
29.00 8.34 - 8.34 3.13 2.89
26.19 8.06 7.43 - 0.65 0.61
19.74 598 9.22 - 2.43 222
8.02 9.97 - 737 043 0.40
13.94 7.92 - 7.80 1.26 117
38.73 9.75 9.95 - 1.04 0.94
32.79 9.29 - 8.04 1.39 1.29

McTounnkn: REUTERS, pacyetbl BaHka Mocksbl
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Pyb6neBble obnurayuu 26 okTa6psa 2006 r.

SMUTEHTDI OBbEMbI MOrALUEHUE/ BbIKYT LEHA W3MEHEHME,% OOXOAOHOCTb,% [OHPALIUA
n?nioizg MJ?pG[:[]_’ep’\ynyﬁ_ KynoH,%  TlMoraweHve Odbepra Mr:ﬁ:::r. Mokynka [lpopaxa  AeHb Hepena  mecsu HKO Tekywas Krnoraw. Kodepre [wop.net. Moga. aop
MawmHocTpoeHue
AsToBa3, 02 6.21 3000 9.20 13.08.2008 14.02.2007 100.51 100.46 100.51 -0.02 0.10 -0.05 17.64 9.15 - 7.37 0.31 0.29
AsToBas, 03 0.00 5000 7.80 22.06.2010 26.06.2007 100.13 100.00 100.25 0.00 0.18 -0.15 2564 7.79 - 7.72 0.65 0.60
Baroxmauy, 01 0.69 300 13.50 19.06.2008 - 105.48 104.90 10548 -0.05 0.09 -0.09 46.23 12.80 10.04 - 1.48 1.34
BKM-®uHaHc, 01 0.00 1000 10.25 04.06.2008 06.12.2006 100.02 99.80 100.24 0.00 -0.44 -0.45 39.32 10.25 - 9.69 0.12 0.10
Bonrabypmatu 01 2.41 600 11.00 08.10.2008 - 100.02 100.01 100.02 -0.05 0.05 0.07 422 11.00 - 1.82 1.73
[as-duHanc, 01 6.01 2000 8.49 08.02.2011 12.02.2008 100.19 100.18 100.23 0.02 0.15 0.25 16.51 8.47 - 8.49 1.24 1.14
I'T-T3L Snepro 03 4.35 1500 12.04 18.04.2008 - 100.00 99.99 100.05 -0.09 0.35 -0.03 1.65 12.04 4.06 - 1.42 1.37
EMNK 01 0.00 1000 9.35 02.10.2008 04.10.2007 100.03 99.80 100.25 0.00 -0.03 -045 5.12 9.35 - 9.53 0.92 0.84
MxAsTo, 01 0.25 1200 10.70 14.03.2007 - 99.84 99.75 99.84 0.09 0.05 0.05 1231 10.72 11.00 - 0.38 0.35
Wxmaw, 02 0.30 1000 13.55 17.06.2008 19.12.2006 100.49 100.20 100.50 0.29 -0.10 -0.25 47.15 13.48 - 9.79 0.15 0.14
WnTerpa dunatc, 01 0.25 2000 10.50 20.03.2009 - 101.10 101.10 101.20 0.10 0.00 -0.38 9.49 10.39 10.21 - 217 1.97
MPKYT 03 58.55 3250 8.74 16.09.2010 - 101.90 101.80 101.90 0.10 0.25 0.39 8.14 8.58 8.32 - 3.37 3.1
KAMA3-®unanc, 01 0.00 1200 6.00 11.11.2006 - 99.00 0.00 - 0.00 0.00 27.29 -
KAMA3-®uHaHc, 02 11.01 3000 8.45 17.09.2010 19.09.2008 100.13 99.91 100.15 0.09 0.12 0.22 7.64 8.44 - 8.54 1.79 1.65
Kpvorexmatu, 02 0.00 500 9.75 08.07.2008 - 100.62 100.00 0.00 0.00 0.00 040 2832 969 3.77 - 1.59 1.53
Mul-®uHanc, 01 1.40 1000 10.50 03.06.2009 06.06.2007 101.20 101.20 101.30 0.10 -0.07 0.55 40.27 10.38 - 8.60 0.59 0.54
MoTosunux. sasogbl, 01 0.00 1500 10.00 22.01.2009 26.07.2007 100.65 100.50 100.79 0.00 -0.18 0.25 2466 9.94 - 9.26 0.73 0.67
MotopocTpoutens, 01 0.00 800 12.00 19.03.2009 20.09.2007 100.38 100.30 10045 0.00 -0.05 -0.25 11.18 11.96 - 11.85 0.88 0.78
M3, 01 0.00 750  9.90 21.07.2009 24.07.2007 100.28 100.00 100.55 0.00 0.00 0.33 0.27 9.87 - 9.86 0.73 0.66
Mpomtpakrtop, 01 17.98 1500 9.75 03.07.2008 12.07.2007 99.87 99.70 99.90 0.12 -0.01 -0.05 29.38 9.76 - 9.96 0.69 0.63
PocsepTon, 01 0.00 800  9.30 26.05.2009 27.11.2007 100.61 100.50 100.72 0.00 -0.15 -0.07 37.71 9.24 - 8.88 1.03 0.94
Cantot-Oxeprus, 01 0.00 3000 10.15 25.12.2007 26.12.2006 100.01 100.01 100.19 -0.14 0.09 1.86 33.37 10.15 - 9.76 0.17 0.15
HMO CATYPH, 01 0.79 1500 9.00 23.03.2008 24.03.2007 100.45 100.35 100.58 0.05 0.00 -0.04 8.14 8.96 - 7.81 0.41 0.38
Cesepcranb-asTo, 01 0.00 1500 11.25 21.01.2010 25.01.2007 101.02  0.00 0.00 0.00 0.00 0.00 27.74 1114 - 6.94 0.25 0.24
COK-AsTokomn., 01 0.00 1100 12.32 24.04.2008 27.10.2006 100.03 0.00 0.00 0.00 0.03 -0.10 61.09 1232 - 6.87 0.01 0.00
CrpontpaHcras, 01 4589 3000 9.60 25.06.2008 - 101.45 101.31 10155 0.10 -0.10 0.30 3130 946 8.82 1.54 1.41
TB3, 03 2.01 1000 9.25 18.06.2010 20.06.2008 100.64 100.52 100.75 -0.06 0.00 -0.25 31.42 9.19 - 9.01 1.53 1.40
Tpancmaluxonamtr, 01 0.00 1500 1.00 01.12.2007 - 90.00 0.00 0.00 0.00 0.00 -1.10 4.00 111 1117 - 1.09 0.98
Ypansaronsasog, 01 0.00 2000 9.40 30.09.2008 - 100.73 100.65 100.80 0.00 0.25 0.02 5.67 9.33 9.18 - 1.80 1.65
Ypansaronsasog 02 2.51 3000 9.35 05.10.2010 03.10.2007 100.55 100.55 100.72 0.04 0.12 0.16 5.38 9.30 - 8.91 0.92 0.84
[o6bIBaroLasn NPOMbILLNIEHHOCTb
Benox-®uHanc, 01 0.20 1500 9.10 03.06.2009 - 100.65 100.65 101.00 -0.18 0.02 -0.20 34.90 9.04 9.00 - 2.30 2.1
CY3K, 02 0.00 1000 8.50 15.02.2007 - 100.30 99.60 101.00 0.00 -0.10 046 16.07 847 7.71 - 0.30 0.28
XaineHg Mong ®uHawc, 01 0.52 750 12.00 02.04.2008 - 99.90 99.70 100.50 0.23 -0.13 -0.30 6.90 12.01 1.70 - 1.40 1.38
MoTpebutenbckui cekTop
Anapywkut 01 40.60 500 12.00 08.03.2007 100.50 100.20 100.50 1.00 -0.01 0.15 1578 11.94 1042 - 0.37 0.33
ApHecT®uHaHc, 01 4.50 600 10.30 29.04.2009 25. 04 2007 101.35 0.00 101.70 0.00 0.00 046 51.36 10.30 - 10.57 0.47 0.43
Bantuka, 01 10.74 1000 8.75 20.11.2007 - 101.30 0.00 025 0.00 0.15 3045 863 7.63 - 1.09 1.01
Bantumop-Hesa, 02 0.00 800 11.65 15.05.2008 23.11.2006 100.53 99.85 101.20 0.00 0.00 -0.15 51.07 11.59 - 2.16 0.08 0.08
Bumm-Bunnb-fanH, 02 5.00 3000 9.00 15.12.2010 - 103.25 0.00 103.50 0.24 -1.35 049 31.07 872 822 - 3.46 3.20
I'pynna OCT, 02 6.70 1000 12.90 08.05.2008 10.05.2007 99.42 99.40 99.42 0.12 -0.57 0.00 59.02 12.98 - 14.51  0.51 0.44
Dxen-3¢p-Cu, 02 19.68 1200 13.00 04.12.2007 05.12.2006 100.40 100.30 100.60 -0.19 0.11 -0.43 50.22 12.95 - 8.95 0.1 0.10
Hupan-Nheecr, 01 0.00 1000 10.80 16.05.2007 - 10122 0.00 101.50 0.00 0.00 0.00 47.64 10.67 8.68 - 0.53 0.49
MHmapko, 01 0.00 1000 9.85 19.12.2008 22.12.2006 99.95 0.00 0.00 0.00 0.00 -0.20 3346 9.85 - 9.84 0.16 0.14
KpacHbiin BocTok, 01 0.00 1500 11.50 25.02.2007 - 100.80 100.65 100.95 0.00 0.05 -0.20 18.90 11.41 8.89 - 0.34 0.31
HytpunsecTxonauxr, 01 0.00 1200 11.00 09.06.2009 - 100.33 100.25 100.40 0.00 0.05 -0.25 1296 10.96 - 2.44 2.38
Haduc KocmeTwke, 01 0.18 400 10.50 22.04.2007 - 100.10 100.10 101.00 0.05 0.00 -0.01 1.15 1049 10.27 - 0.49 0.45
Orteu. nekapcrea, 02 0.00 1300 10.25 17.02.2009 21.08.2007 99.68 99.50 99.85 0.00 -0.06 0.10 17.97 10.28 - 10.92 0.80 0.72
Ouvakoso, 02 0.00 1500 8.50 19.09.2008 - 99.15 99.00 99.30 0.00 0.27 0.02 7.68 8.57 9.34 - 1.38 1.26
MAT-NHBecTMeHTC 02 0.00 1500 0.00 23.03.2009 - 100.00 0.00 0.00 0.00 0.00 -0.25 0.00 0.00 - 2.41 2.41
Pycckuin Tekctunb 02 4.73 1000 12.75 05.03.2009 - 98.12 98.12 98.34 -0.23 -041 -1.41 16.77 1299 14.59 - 1.45 1.27
Pycckuit Tekctunb 03 1.21 1200 12.00 20.10.2009 18.10.2007 98.42 98.32 98.69 0.36 0.00 0.09 0.33 12.19 - 14.26  0.95 0.83
Cansan, 01 0.52 1000 11.66 03.12.2008 06.06.2007 101.05 100.95 101.13 0.05 0.00 -0.24 4472 11.54 - 10.05 0.59 0.53
CuHeprus, 01 0.51 1000 10.70 22.04.2009 24.10.2007 98.35 98.30 99.69 0.10 -0.05 0.05 53.35 10.88 - 1290 0.92 0.82
TanocTo-®uHaHc, 01 11.02 1000 10.00 06.03.2009 07.09.2007 100.20 99.95 100.25 0.04 0.1 0.10 1288 9.98 - 9.96 0.84 0.77
Akosnesckuii TekcTunb, 01 0.00 1000 12.00 19.09.2008 27.10.2006 100.00 0.00 0.00 0.00 -0.10 -0.09 59.18 12.00 - 11.33  0.01 0.00
ArponpombILLIeHHbIA KOMMJIEKC
AlNK Apkaga 01 3.41 600 13.20 28.06.2008 29.06.2007 100.10 100.02 100.10 0.08 0.07 0.12 4267 13.19 - 13.39 0.65 0.57
ANK Apkaga, 02 1.38 1000 13.31 20.02.2009 22.08.2007 101.14 100.01 100.08 0.04 -0.04 -0.05 23.34 13.30 - 13.61 0.79 0.70
AMK Oro, o1 1.83 1100 15.50 22.04.2007 - 99.51 101.00 101.15 -0.04 0.02 -0.39 1.19 1533 13.01 - 0.49 0.43
AMK Oro, 02 1.81 1200 12.95 25.02.2009 - 100.16 99.50 99.55 -0.05 0.34 -0.20 20.93 13.01 13.63 - 1.87 1.65
BenrpaHkopm 0.00 700 10.90 02.12.2008 05.12.2006 100.10 100.01 100.30 0.00 -0.01 0.35 14.93 10.88 - 9.37 0.11 0.10
EBpocepsuc 1.46 1500 14.00 18.12.2007 19.12.2006 100.61 100.10 100.37 -0.28 0.01 0.05 13.81 13.99 - 13.14  0.15 0.13
KBK Yepemyuiku, 01 0.00 700 11.30 02.03.2009 05.03.2007 0.00 101.10 0.00 0.00 1.10 1579 11.23 - 9.41 0.36 0.33
Moccenbnpom, 01 10.30 1000 13.00 12.12.2008 15.06.2007 99.05 100.85 101.00 -0.12 0.05 0.12 46.66 12.89 - 11.80 0.61 0.54
MABA, 01 0.00 350 1.00 15.06.2008 - 10025 0.00 99.05 0.00 0.00 0.00 1.10 1.01 - 1.64 1.63
Mpaimepu [lox, 01 0.00 750 12.50 10.11.2006 - 100.53 99.30 0.00 0.00 0.00 0.10 25.68 1247 6.61 - 0.04 0.04
Pasynsii-dunarc, 01 0.00 3000 11.50 02.10.2008 05.04.2007 100.13 100.25 100.80 0.00 -0.29 0.35 6.30 11.44 - 10.20 0.44 0.40
Pycarpo 01 0.00 1000 11.66 19.07.2008 18.01.2007 100.25 100.00 100.25 0.00 0.29 0.69 30.99 11.65 - 10.78 0.23 0.21
C- Arpo, 01 0.00 400 11.50 20.05.2009 21.11.2007 99.90 99.50 101.00 0.00 0.00 0.64 19.85 1147 - 11.72  1.01 0.90
CokonbHukn MK, 01 0.73 1000 11.50 26.02.2009 30.08.2007 99.90 99.70 99.90 0.20 0.00 -0.15 17.33 11.51 - 11.92  0.82 0.73
Yepkuzoeo, 01 0.00 2000 8.85 31.05.2011 02.06.2009 99.80 100.00 0.00 -0.90 -0.10 34.19 8.86 - 9.08 2.31 2.1
QPKO, 02 0.00 1500 10.50 22.01.2010 26.01.2007 100.30 100.20 100.40 0.00 0.06 -0.03 25.60 10.47 - 9.06 0.25 0.23
tOrTpaHanT 02 2.38 1000 11.50 25.11.2008 28.11.2006 99.60 99.50 0.00 0.10 0.00 0.00 46.63 11.55 - 15.15  0.09 0.08

WcTounnkn: REUTERS, pacueTsbl BaHka Mockabl
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Pyb6neBble obnurayuu

SMUTEHTDI OBbEMbI
O6opoT, O6bem,
MrH. py6.  mnpa. py6.
Xumus u HedbTexmums
'pynna Huton, 01 0.00 1000
Hoporo6yx, 01 0.00 900
KynbbiwesasoT-nHsecT, 02 0.00 2000
MapuitckniiHM3, 01 0.00 800
HUKOCXUM, 01 1.19 750
HKHX, 04 0.00 1500
HKHX, 03 1.63 2000
CAHOC 02 10.59 3000
YXK, 01 0.00 500
®PUHAHCOBbIWN CEKTOP
AbcontoT 6aHk, 02 0.00 1000
AK BAPC, 02 0.00 1500
BaHk 3eHuT, 01 0.00 1000
Bank 3EHUT, 02 0.00 2000
BaHk Kegp, 01 0.40 450
Bank CI16, 01 0.00 1000
BaHk CnypT, 01 0.00 500
BHewwTopr6ank 04 0.00 5000
BHewToprbank 05 0.00 15000
[a36aHk, 01 0.00 750
[asnpombGaHk, 01 0.08 1500
EBPP, 01 0.00 5000
EBPP, 02 0.00 5000
KUT ®duHaHc, 01 0.00 2000
MacTep-baHk, 02 0.39 1000
MKB 01 0.00 500
MKB, 02 0.60 1000
MMB, 01 0.00 1000
MMB, 02 0.00 3000
Mockommepu6aHk, 01 15.04 1000
HOMOC-BaHk, 06 0.00 800
HOMOC-BbaHk, 07 0.00 3000
H®K, 01 0.00 1000
Mpo6usHecbatk, 05 0.00 1000
PocbaHk, 01 0.00 3000
Poccenbxo3baxk 01 0.00 3000
Poccenbxo3baHk, 02 36.60 7000
Pycckuin Ctangapt 04 10.50 3000
Pycckuin Ctangapt 05 0.00 5000
Pycckun Ctangapt, 03 0.00 2000
Pycckuin Ctangapt, 06 0.00 6000
Pycb-baHk, 01 0.00 1400
CunbakagembaHk, 01 0.00 470
CunbakapgembaHk, 02 4.03 1500
CubakagembaHk, 03 0.00 3000
CobuHbaHk, 01 0.00 2000
COHO3 6aHk, 01 0.00 1000
CypocTp. 6aHk, 01 0.00 1500
TatdoHabaHk, 03 0.00 1500
TK ®uHaHc, 01 0.00 1000
TypanAnem 01 0.00 3000
YpansHewToprbaHk, 01 0.00 1500
PuHaHc VIHT UHB, 02 0.00 2500
XKB BaHk, 02 0.00 3000
XKB BaHk, 03 6.52 3000
tOHnacTpymbGaHk, 01 0.15 1000

MOrALUEHUE/ BbIKYT

KynoH,%

12.00
9.90
8.80

12.40

14.00
9.99
8.00

10.00

10.00

9.70
8.25
8.00
8.39
11.50
9.60
9.25
6.50
6.20

10.00
9.60
12.00
9.25
10.50
10.00
10.75
0.00
10.25
7.50
8.50
8.25
12.50

Morawwexue Odpepra

16.12.2008 19.12.2006
11.06.2008 13.12.2006
04.03.2011 -
16.12.2008 19.06.2007
14.12.2006 -
26.03.2012 02.04.2009
01.09.2007 -
10.11.2009 13.11.2007
21.01.2011 26.01.2007

30.06.2008 02.06.2007
22.01.2009 26.07.2007
24.03.2007 -
16.02.2009 —
05.10.2007 -
22.06.2009 17.06.2007
15.11.2007 16.11.2006
19.03.2009 22.03.2007
17.10.2013 26.04.2007
25.11.2008 21.11.2006
27.01.2011 -
12.05.2010 -
21.04.2011 -
18.12.2008 17.12.2006
23.05.2008 25.05.2007
25.04.2007 -
04.06.2009 06.12.2007
13.02.2007 -
11.02.2009 14.02.2007
10.12.2008 06.12.2006
16.08.2007 -
16.06.2009 18.12.2007
12.05.2009 07.05.2007
29.04.2009 -
15.02.2009 14.02.2007
04.06.2008 06.12.2006
16.02.2011 -
03.03.2008 -
09.09.2010 15.03.2007
22.08.2007 -
09.02.2011 15.08.2007
19.03.2009 22.03.2007
05.04.2007 -
12.12.2008 15.06.2007
04.06.2009 -
13.05.2009 14.11.2007
24.04.2008 -
02.07.2009 05.07.2007
19.05.2009 20.11.2007
18.09.2008 22.03.2007
06.10.2009 b
24.04.2008 26.04.2007
12.09.2007 -
11.05.2010 15.05.2007
16.09.2010 22.03.2007
17.02.2009 20.02.2007

WHopkaT.
ueHa

100.38
100.35
100.73
100.49
100.55
104.83

105.85
100.65

100.38
99.95
100.10
100.00
99.80
99.30
100.05
100.35
100.45
100.20
99.35
100.09
100.05
100.42
99.95
100.10
99.90
101.00
100.05
100.23
102.53
100.15
100.00
99.50
100.74
100.32
101.60
100.00
99.90
100.25
99.90
100.08
100.05
100.70
100.69

LLEHA

Mokynka

100.20
0.00
100.55
100.20
100.55
0.00
0.00
105.80
0.00

100.20
0.00
100.00
99.90
99.80
99.20

Mpopaxa

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 -0.20 0.40
0.00 -0.02 -0.25
0.00 0.28 -0.05
0.00 -0.02 -0.10
-025 -0.01 -0.18
0.00 0.14 0.10

0.00

-0.05 0.10 0.19
0.00 0.00 0.02
0.00 0.03 047
0.00 0.10 -0.40
0.00 -0.11 0.05
0.00 0.10 -0.15
0.00 -0.05 0.15
0.30 -0.31 -0.35
0.00 0.00 0.10
0.00 0.00 0.35
0.00 0.00 0.05
0.00 0.00 0.00
0.00 -0.02 0.51
0.00 0.00 0.00
0.00 -0.15 -0.04
0.00 -0.04 -0.10
-0.14 0.10 0.04
0.00 0.00 0.00
0.00 -0.03 0.20
0.00 - 0.00
0.00 - 0.00
-0.09 -0.28 -0.11
0.00 -0.05 -0.24
0.00 0.00 0.15
0.00 -0.05 0.00
0.00 0.00 0.05
0.00 -0.11 -0.17
0.00 0.00 -0.10
-0.10 023 0.84
-0.07 0.04 025
0.00 0.00 0.00
0.00 040 -0.20
0.00 -0.10 -0.24
0.00 -0.10 0.10
0.00 0.00 0.19
-0.20 0.00 -0.15
0.00 035 0.05
0.00 0.00 0.00
0.00 -0.05 0.11
0.00 0.05 0.05
0.00 -0.03 -0.15
0.00 - 0.00
0.00 0.00 0.20
0.00 0.00 0.19
0.00 - 0.00
0.00 -0.15 -0.25
0.20 -0.21 0.00
-0.02 -0.05 -0.06

26 okTa6psa 2006 r.

AOOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
41.75 11.96 - 9.10 0.15 0.14
36.07 9.87 - 705 0.13 0.13
1133 874 878 - 3.68 3.38
43.15 12.34 - 11.87  0.62 0.55
50.63 13.92 945 - 0.14 0.13
6.30 9.53 - 789 222 2.05
5.92

4438 945 7.95 - 2.60 2.4
2438 9.94 - 761 025 0.23
14.08 9.66 - 935 0.59 0.54
20.34 8.25 - 846 0.73 0.67
723 799 7.69 - 0.41 0.38
16.09 8.39 8.56 - 212 1.95
599 1152 1224 - 0.90 0.81
10.78 9.67 - 11.16  0.63 0.56
17.49 9.25 - 8.27  0.06 0.06
6.05 6.48 - 558 0.41 0.38
1529 6.17 - 539 049 0.47
46.71 10.98 - 7.91 0.07 0.07
16.15 715 7.41 - 3.69 3.44
8.61 4.49 - 3.51 3.51
10.95 4.44 - 4.44 4.44
37.40 10.46 - 730 0.15 0.14
48.93 11.76 - 12.15 0.55 0.49
26.18 10.49 10.70 - 0.48 0.43
39.61 10.41 - 10.75 1.04 0.94
16.15 8.22 4.88 - 0.30 0.29
1247 6.50 - 6.26  0.31 0.29
3744 974 - 746 012 0.11
1896 9.78 6.86 - 0.78 0.73
28.71 8.24 - 8.26  1.09 1.01
22.02 9.80 - 10.16  0.51 0.47
5125 10.74 9.58 - 2.18 1.99
17.99 9.18 - 6.69 0.31 0.29
10.07 7.48 - 470 0.12 0.11
1355 7.73 7.62 - 3.66 3.40
1221 825 841 - 1.30 1.20
8.54 7.61 - 7.80 0.39 0.36
1450 8.38 8.22 - 0.80 0.74
1553 8.1 - 8.37 0.79 0.73
9.78 10.49 - 10.21  0.41 0.37
479 875 568 - 0.68 0.64
10.96 9.93 - 9.15 0.62 0.57
36.56 9.53 9.51 - 2.29 2.09
5293 1212 - 13.44  0.97 0.86
2281 9.09 824 - 1.39 1.28
31.93 10.51 - 10.93 0.67 0.60
17.53  10.01 - 10.43  1.01 0.92
10.01  10.75 - 10.57  0.41 0.37
0.00 0.00 - 2.95 2.95
2527 10.21 - 9.76 048 0.44
863 7.50 7.63 - 0.86 0.80
37.73 8.5 - 9.76 0.53 0.49
7.68 8.29 - 9.85 0.40 0.36
21.92 12.46 - 11.20  0.32 0.29

WcTounnkn: REUTERS, pacyeTbl BaHka Mockabl

© BbaHK MockBbl
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Poccuinnckue eBpoobnurayum 7 26 okTaOps 2006 r.

OMUTEHTbI OBbEM NMOrALLEHUE LEHA M3MEHEHUE,% [OOXOOHOCTb,% PENTUHI AOPALIUA

Heit oo Cnpag k
O6bem, mrH.  KyroH,%  MoraweHve A A Mokynka Mpopaxa AeHb Heaeno Mecsy K noraw. Tekywas oA

noraweHys benchmark Fitch S&P  Moody’s [iop. net.  Mog. alop

CyBepeHHble eBpoobnurauum

Poccus 07 $ 2400 10 26.06.2007 243 102.88 103.00 -0.18 -0.12 -0.18 541 9.72 57 BBB+ A- Baa2 0.63 0.62
Poccua 10 $ 2718 8.25 31.03.2010 1252 104.69 104.81 -0.12 -0.12 0.48 5.60 7.88 81 BBB+ A- Baa2 1.79 1.74
Poccus 18 $ 3466 11 24.07.2018 4289 143.06 143.69 0.13 0.22 -0.17 5.87 7.69 111 BBB+ A- Baa2 7.54 7.32
Poccus 30 $19 526 5 31.03.2030 8557 11150 111.63 0.23 0.1 0.00 5.83 4.48 106 BBB+ A- Baa2 7.51 7.30
Poccua 28 $ 2500 12.75 24.06.2028 7912 178.63 179.50 0.46 0.25 0.11 6.14 7.14 138 BBB+ A- Baa2 10.48 10.17
O6nuraumm MuHdmHa PO

MINFIN 8 $ 1322 3 14.11.2007 384 98.31 99.00 0.00 0.00 1.29 6.14 3.05 0 BBB+ A- Baa2 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 566 9594 95.94 0.00 0.00 0.20 6.38 3.13 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 1661 89.19  90.00 0.00 0.35 1.05 7.10 3.36 0 BBB+ A- Baa2 6.20 5.85
O6nuraumm Aries

ARIES 01 € 2000 6.919 25.10.2007 364 103.10 103.20 0.00 -0.08 -0.16 3.76 6.71 9 Aaa 2.63
ARIES 02 € 1000 7.75 25.10.2009 1095 110.40 110.69 0.00 -0.03 -0.23 3.98 7.02 25 Aaa 2.78 2.68
ARIES 03 $ 2436 9.6 25.10.2014 2921 128.01 128.36  0.00 -0.15 0.90 5.26 7.50 50 Aaa 6.04 5.88
MyHuuMnanbHbIe eBpooGnuraumm

Mocksa 11 € 374 6.45 12.10.2011 1812 107.21 107.75 0.00 0.01 -0.11 4.78 6.02 100 BBB+ BBB+ Baa2 4.40 4.20
TatapcTaH 15 $ 250 7.7 03.08.2015 3203 101.27 101.98  0.00 0.10 -0.94 7.50 7.60 274 6.44 6.20
KopnopaTtuBHble eBpooGnuraumm

Pocredts 06 150 12.75 20.11.2006 25 100.25 100.50 0.00 -0.20 -0.61 7.79 12.72 245 BB+ BB Baa2 0.06 0.06
CunbHedTb 07 400 11.5 13.02.2007 110 101.52 101.75 0.00 -0.15 -0.49 5.95 11.33 79 NR BB+ 0.29 0.28
Dxen-Ocp-Cn 07 60 9.75 10.04.2007 166 100.69 100.90 0.00 -0.04 0.08 8.10 9.68 291 0.44 0.43
FA3MNPOM 07 500 9.125 25.04.2007 181 101.58 101.73  0.00 -0.04 -0.13 578 8.98 67 BBB- BBB- Baal 0.49 0.47
THK 07 700 11 06.11.2007 376 104.89 105.19 -0.02 0.01 -0.25 5.94 10.49 76 BBB- BBB- Baal 0.94 0.92
MTC 08 400 9.75 30.01.2008 461 103.77 104.23 0.00 0.09 -0.28 6.54 9.40 135 BB- WR 1.18 1.15
Cucrtema 08 350 10.25 14.04.2008 536 104.66 104.88 0.02 0.10 -0.44 6.83 9.79 199 B+ BB- 1.39 1.34
Anpoca 08 500 8.125 06.05.2008 558 103.48 103.68 0.00 -0.07 -0.10 5.70 7.85 85 B 1.41 1.37
Bumm-Bunne-fland 08 150 8.5 21.05.2008 573 101.40 102.04 0.00 0.06 -0.58 7.53 8.38 266 B+ WR 1.44 1.39
MMK 08 300 8 21.10.2008 726 101.76 102.29  0.00 0.21 -0.76 7.03 7.86 217 BB- BB WR 1.86 1.80
CubHedpTb 09 500 10.75 15.01.2009 812  109.81 110.50 0.00  0.02 0.1 594 979 107  NR BB+ 1.98 1.93
Cesepcranb 09 325 8.625 24.02.2009 852 103.50 104.00 0.00 0.47 -0.42 6.96 8.33 21 212 2.05
Cutporuke 09 200 7.875 02.03.2009 858 99.25 99.88 0.00 0.21 0.00 8.22 7.93 337 2.16 2.07
Bbimnenkom 09 450 10 16.06.2009 964 107.64 107.89 0.00 0.26 -0.26 6.77 9.29 193 BB+ WR 2.31 2.23
EspasxonguHr 09 300 10.88 03.08.2009 1012 109.88 110.25 0.05 0.25 -0.45 6.87 9.90 203 2.42 2.34
HOPHUKENb, 09 500 7.125 30.09.2009 1070 101.75 0.00 0.00 0.42 -0.13 6.45 7.00 168 2.67 2.59

PR PAPAPAMNAOPAPARAAARPAPAAPRANARPAANPANLD

TA3MPOM 09 700 105 21.10.2009 1091 113.19 11350 0.00 0.08 0.06 562  9.28 84 BBB- BBB- Baal 265 2.58
MeradoH 09 375 8 10.12.2009 1141 10226 10253 000 052 006 717 7.82 239 BB BB- WR 274 2.64
Beimnernkom 10 300 8 11.022010 1204 10292 10322 0.00 042 013 698 777 219 BB+ WR 291 2.81
FA3MPOM 10 1000 7.8 27.09.2010 1432 11113 11163 0.07 0.09 -032 462 7.02 86 BBB- BBB- Baal 3.52 3.36
MTC 10 400 8.375 14.10.2010 1449 104.33 10484 000 050 0.08 7.07 803 229 BB- WR 347 3.35
Brimnesnkom 11 300 8.375 22.10.2011 1822 10529 10591 0.00 000 000 7.09 795 235 419 405
Cucrema 11 350 8.875 28.01.2011 1555 103.88 10450 0.00 0.31 -074 778 854 300 B+ BB- 357 3.44
MTC 12 400 8 28012012 1920 10250 103.38 0.00 076 -099 741 7.80 267 B+ 432 417
lanepes 13 175 10.13 15.05.2013 2393 9950 100.12 0.00 0.00 051 1023 10.18 548 4.72 4.49
Cesepcrans 14 375 9.25 19.04.2014 2732 10820 10870 036 087 -1.07 778 855 304 BB- BB- WR 563 5.42
Anpoca 14 800 8.875 17.11.2014 2944 11422 11472 053 057 016 657 777 183 BB- BB- WR 587 5.68
PXA 30 12600 rub 8.375 30.06.2012 2074 103.00 000 000 000 012 710 8.13 84 2.36 2.31
PXA 30 1000rub 11 30.06.2012 2074  101.38 101.75 - 000 000 10.69 10.85 406 449 437
TA3MPOM 12 € 1000 456 09.12.2012 2236 98.17 9867 000 069 -036 491 465 111 5.25 5.00
A3MPOM 13-1 $ 1750 9.625 01.03.2013 2318 11825 0.00 005 012 032 611 814 137 BBB- BBB- Baal 4.96 4.81
A3IMPOM 13-2 $ 1222 4505 22.07.2013 2461  96.12 97.20  0.00 0.13 058 595  4.69 121 2.75 2.67
FA3MPOM 13-3 $ 647 5625 22.07.2013 2461 9889 9939 000 012 038 606 569 133 2.51 2.44
IA3MPOM 15 $ 1000 5875 01.06.2015 3140 10521 10546 0.17 051 -055 511 558 127 6.88 6.55
Espasxonautr 15 $ 750 825 10.11.2015 3302 10257 102.86 0.00 087 -1.16 785 804 309 BB BB- 6.34 6.10
TA3MPOM 20 $ 1250 7.201 01.02.2020 4846 10450 10550 0.00 048 000 668 6.89 192 BBB- BBB- Baal 8.73 8.45
TA3IMPOM 34 $ 1000 8.625 28.04.2034 10046 124.88 0.00 -0.08 -0.59  0.11 6.64  6.91 176 BBB- BBB- Baal 1240 12.00

Wctounnkn: REUTERS
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Poccuinnckue eBpoobnurayum

SAMUTEHTDI

OBBLEM

O6bem, MH.  KyroH,%

EBpoo6Gnuraummn domHaHCOBOro cekTopa

MpomcesA3bbaHk 06
Pycc. Ctang 07
MeTtpokommepy 07
Pycc. Ctang 07
MmnekcbaHk 07
Anbdabank 07
Pycc. Ctang 07
HOMOC 07

MBI Hukownn

Pycc. Ctang 07
PocbaHk, 07

BTBE 07
MocHap6aHk 07
MBPP 08

Pycc. Ctang 08
CubakagembaHk 08
Anbdabark 08
PocBP 08

AK BAPC 08
as3npombaHk 08
BTE 08
®uHaHcbaHk 08
PocbaHk, 09
MocHap6aHk 08
XKB BaHk 08-1
XKB BaHk 08-2

PeneccaHc Kanutan 0€

MeTpokommepy 09
Abcontot 09
CubakagembaHnk 09
BuH6aHk 09

Bank Mockabl, 09
MpomcessbbaHk 10
Pycc. Ctang 10
Bank Mockasbl, 10
Poccenbxo3baHk 11
Pycc. Crang 11
[a3npombaHk 11
BTB 11

BaHk Mocksbl 13
Cb6epbaHk 13
Poccenbxo3baHk 13
[as3npombaHk 15
BTB 15

Cb6epbaHk 15
MpomcTponbaxk 15
Bank Mocksbl 15
Anbdabark 15
Pycc. CtaHg 15
BTB 35

200
200
120

-
o
ol
o

PR PAPPLPARPARPRPRPAPAAALRPRPRPRPPAAANLRPLRPRPRARLLNANPARPRPRAPLAAANPRPARPRPAAALPLASR
N
a
o

© BaHK MockBbl

10.25
6.72
9
8.75
9
7.75
7.8
9.125
9
8.75
7.625
8.385
717
8.625
8.125
9.75
7.75
6.5
8
7.25
6.875
7.9
9.75
4.375
9.125
8.625

NOrALULEHUE LEHA
Helt 1o

lMoraweHue I'llf:’aLLIeHMﬂ Mokyrka Mpogaxa
27.10.2006 1 100.01 100.01
08.02.2007 105 99.69 99.97
09.02.2007 106 100.21  100.37
14.04.2007 170 100.53 100.87
29.06.2007 246 101.75 102.08
09.02.2007 106 100.18 100.48
28.09.2007 337 100.12 100.39
13.02.2007 110 100.49 100.73
19.03.2007 144 100.44 100.88
14.04.2007 170 100.53 100.87
09.07.2007 256 100.57 100.91
30.07.2007 277 102.50 102.75
05.10.2007 344 101.24 101.34
03.03.2008 494 100.50 100.96
21.04.2008 543 100.17 100.79
19.05.2008 571 102.65 102.80
02.07.2008 615 100.50 100.75
11.08.2008 655 100.38 101.00
27.10.2008 732 99.25 0.00
30.10.2008 735 102.50 102.70
11.12.2008 777 101.79 102.04
12.12.2008 778 100.78 102.28
24.09.2009 1064 103.75 104.22
30.06.2008 613 97.25 97.62
04.02.2008 466 100.89 101.31
30.06.2008 613 99.65 100.52
31.10.2008 736 97.99 98.99
23.03.2009 879 99.76  100.11
07.04.2009 894 99.13 100.63
12.05.2009 929 100.90 101.41
18.05.2009 935 100.01 100.97
28.09.2009 1068  104.08 104.46
04.10.2010 1439  100.00 100.50
07.10.2010 1442 96.59 97.25
26.11.2010 1492  102.81 0.00
29.11.2010 1495 102.38 102.97
05.05.2011 1652 99.15 99.75
15.06.2011 1693  104.17 105.18
12.10.2011 1812  106.00 106.38
13.05.2013 2391 102.00 102.50
15.05.2013 2393 101.25 101.88
16.05.2013 2394  104.44 105.15
23.09.2015 3254 97.92 98.68
04.02.2015 3023 101.23 101.73
11.02.2015 3030 100.50 100.75
29.09.2015 3260 99.65 100.17
25.11.2015 3317 101.59 102.07
09.12.2015 3331 100.00 0.00
16.12.2015 3338 98.75 0.00
30.06.2035 10474 100.50 101.50

U3MEHEHMUE,%
AeHb Hepgeno mecay
0.00 -0.01 -0.27
0.00 -0.02  -0.10
0.00 -0.02 0.07
0.00 0.01 -0.13
0.00 0.15 -0.11
0.00 0.00 -0.36
0.02 -0.05  -0.07
0.00 -0.06 -0.19
0.00 0.11 0.17
0.00 0.01 -0.13
0.00 0.15 0.32
0.00 0.09 -0.21
0.00 0.36 0.25
0.00 0.05 -0.54
0.00 -0.05  -0.06
0.00 0.21 0.09
0.00 0.03 -0.10
0.00 0.18 0.37
0.00 0.02 0.08
0.00 0.25 0.05
0.00 0.05 0.27
0.00 0.56 0.49
0.00 -0.15 0.35
0.00 0.88 0.54
0.00 -0.01 0.22
0.00 -0.04 0.14
0.00 0.00 -0.90
0.00 0.04 -0.06
0.00 0.40 0.51
0.00 0.05 -0.54
0.00 0.00 -0.24
0.00 0.19 -0.36
0.00 -0.03  -0.48
0.00 0.00 -0.36
0.00 0.51 -0.26
0.00 0.39 0.82
0.00 0.24 0.66
0.00 0.00 0.44
0.00 0.09 0.15
0.00 0.58 -0.10
0.00 0.44 0.28
0.00 0.61 0.91
0.00 0.49 -0.11
0.19 0.26 -0.10
0.40 0.05 0.22
0.00 0.12 0.56
0.00 0.69 -0.81
0.00 0.34 -0.60
0.00 0.31 0.16
0.00 -0.77 0.72

AOXOOHOCTb,%
K noratw. Tekywasn Crpoa
benchmark

6.33 10.25 138
7.76 6.74 257
8.06 8.98 300
7.52 8.70 233
6.24 8.85 105
6.67 7.74 170
7.65 7.79 249
7.24 9.08 214
7.75 8.96 262
7.52 8.70 233
6.79 7.58 172
4.98 8.18 -56
5.87 7.08 43
8.21 8.58 335
8.00 8.11 315
7.90 9.50 306
7.42 7.71 257
6.26 6.48 141
8.42 8.06 358
5.91 7.07 107
5.96 6.75 112
7.49 7.84 264
7.66 9.40 289
6.13 4.50 130
8.35 9.04 313
8.84 8.66 399
9.1 8.16 422
8.11 8.02 327
9.15 8.83 436
8.59 8.92 380
9.49 9.50 469
6.43 7.69 165
8.49 8.50 354
8.54 7.76 379
6.57 717 179
6.20 6.72 146
8.86 8.70 410
6.90 7.65 204
6.07 7.08 133
6.94 7.19 220
6.24 6.40 149
6.34 6.87 159
6.81 6.64 205
5.89 6.24 111
6.15 6.20 0

6.25 6.22 148
7.04 7.38 230
8.62 8.63 389
9.24 8.99 450
6.21 6.22 133

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

PEATUHI

S&P

B+

BBB-

BBB+
BB-

BBB+

B+

BBB
B+

BBB
BBB

BBB+

BBB+
BBB+

26 okTaOps 2006 r.

Moody’s Fitch  [iop. net.

B+
B+
B+
NR

BBB+

BBB

BB+
BBB+

B+

B

BB+
BBB+

AOOPALIUA
Moga. arop

0.00 0.00
0.27 0.27
0.28 0.27
0.46 0.44
0.64 0.62
0.28 0.28
0.89 0.86
0.29 0.28
0.39 0.38
0.46 0.44
0.66 0.62
2.45

1.28 1.23
1.42 1.36
1.42 1.37
1.56 1.51
1.69 1.64
1.88 1.80
1.90 1.85
1.96 1.90
1.94 1.87
1.80 1.76
1.60 1.56
1.20 1.15
1.55 1.48
1.83 1.75
2.21 2.13
2.23 2.14
2.23 2.14
2.23 2.13
2.64 2.56
3.34 3.08
3.46 3.32
3.49 3.38
3.54 3.43
3.68 3.52
3.94 3.69
4.24 4.1
5.15 4.98
5.29 5.13
5.21 5.05
6.83 6.61
2.96 2.88
6.94 6.73
3.48 3.36
3.43 3.29
3.43 3.28

13.47 13.07

WcTtounnkn: REUTERS
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Poccuinnckue eBpoobnurayum 7 26 okTaOps 2006 r.

OMUTEHTbI OBBLEM  [OrALUEHUNE LEHA U3MEHEHME,% [OXOAQHOCTb,% PEWATUHI  [IOPALUS

O6bem, mrH. KynoH,%  MoraieHve nﬂ:?eﬂiﬂ Mokynka Mpopaxa OeHb Hegenio mecsiL Krnoraw.  Tekywas becn I::Trf]lakrk Fitch S&P  Moody’s [iwop. net.  Moga. aop
CLN
KopnopatnBHbIN cekTop
Puumo 07 $ 125 12 10.01.2007 76 100.13 101.13  0.00 0.00 -050 10.34 1199 482 0.19 0.19
HCMM3 07 $ 100 9.8 22.03.2007 147 97.45  0.00 - 0.00 0.00 1274 10.06 787 0.92 0.86
CAHOC 07 $ 40 8.875 11.04.2007 167  100.38 101.10  0.00 0.00 0.00 797 884 276 0.45 0.43
AMTEN 07 $ 175 9.25 30.06.2007 247 98.50 99.50  0.00 0.00 -051 1161 9.39 637 0.64 0.61
Kysbaccpaspesyronb 0: § 150 9  13.07.2007 260  100.00 0.00 0.00 0.00 0.25 8.96  9.00 378 0.68 0.65
CssizHoit 07 $ 50 10.75 28.07.2007 275 99.75 100.25 0.00 0.00 0.00 11.05 1078 584 0.73 0.69
Cepbmoii KonTnHenT 00 § 90 7.25 27.09.2007 336 99.00 100.00 0.00 0.00 000 838 7.32 300 0.91 0.85
Mupakc pynn 08 $ 100 9.7 27.022008 489 10125 0.00 0.00 100 -0.12 861 9.58 379 1.30 1.24
TatcboHabark 08 $ 90 95 28022008 490 99.90 100.00  0.00 0.00 142 956  9.51 465 1.26 1.20
AsToBa3 08 $ 250 85 20.042008 542  100.34 101.34 0.00 0.00 0.09 825 847 341 1.41 1.36
Pycc CtaHgBoaka08 ¢ 85 10 06.06.2008 589  101.38 102.38 - 0.00 012 9.1 9.86 433 1.61 1.54
PMK 08 $ 100 9.25 21.12.2008 787 98.00  0.00 0.00 0.00 0.00 1028 9.44 543 1.96 1.87
Wpkyt 09 $ 125 825 10.04.2009 897 99.98 10198 099 -195 -0.34 826 825 340 2.26 2.17
CAHOC 09 $ 100 7.95 28.05.2009 945 99.75 100.50  0.00 0.00 0.00 802 797 312 2.31 2.22
PBK 09 $ 100 95 07.06.2009 955 100.25 100.75 000 0.00 025 938 948 453 2.28 2.18

PUHAHCOBbIN CEKTOP
PoccBP 06 2500rub 7.6 29.12.2006 64 100.10 100.20 - 0.00 0.00 7.33 7.59 133 BBB 0.36 0.35
WcTtounmkn: REUTERS
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MupoBoi pbiHOK gonra

26 okTaOps 2006 r.

KpvBble goxogHocTv emerging markets

[ACHIN
7.50 %
é @ TURKEY (BB-/Ba3 /BB-)
7.25
700 BRAZIL (BB /Ba2 /BB )
] RPER |
6.75 ° e -7 P
P ’ PERU (BB /Ba3 /BB+ )
6.50 . -
) UKRAINE (BB- /B1 /BB- ) s e
"""""" MEXICO (BBB /Baal /BBB )
[ J
6.25 e
T B -R;SSIA(BBB+/Baa2/BBB+)
6.00
5.75
5.50
5.25
5.00
o
4.75 ~ [e) o
4.50 o US TREASURIES (AAA /Aaa /AAA ) ° MEXICO (BBB /Baat /BBB ) o RUSSIA (BBB+ /Baa2 /BBB+ )
° TURKEY (BB- /Ba3 /BB- ) ° PERU (BB /Ba3 /BB+ ) ° BRAZIL (BB /Ba2 /BB )
° UKRAINE (BB- /B1 /BB- ) ° S. AFRICA (BBB+ /Baal /BBB+) ° CHINA (A/A2 IA) Mo, sropauvst
as e Log. (CHINA (A /A2 /A )
0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0
WcTounnku: REUTERS
SMUTEHTDI LIEHA U3MEHEHMUE, % OOXOOHOCTb,% [AOPALUA PEATUHI
MocnegHssa X
Mo 3akpbITUO KOTMPOBKa AeHb Hepens mecsy o noraiexuns [ropaums S&P Moody's
US10YT=RR 100.81 100.88 0.43 0.13 0.76 4.76 7.84 AAA Aaa
US30YT=RR 94.02 94.05 0.92 0.55 1.82 4.88 16.00 AAA Aaa
EU2YT=RR 99.58 99.59 0.00 -0.03 0.29 3.73 1.83 AAA Aaa
EU10YT=RR 101.08 101.08 0.10 -0.04 0.37 3.86 8.09 AAA Aaa
BRAGLB27=RR 135.31 135.19 0.65 0.09 -0.19 6.90 10.15 BB Ba2
TRGLB30=RR 150.31 150.94 1.18 0.17 -1.05 7.29 10.37 BB- Ba3
TRGLB10=RR 116.88 116.88 -0.16 0.05 -0.05 6.44 3.00 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 30.25 30.25 0.00 0.00 -0.66 99.64 1.46 B+ B3
RUSGLB30=RR 111.31 111.50 0.23 0.11 0.00 5.83 7.51 BBB+ Baa2
RUSGLB10=RR 104.63 104.69 -0.12 -0.12 0.48 5.60 1.79 BBB+ Baa2
McTounmkn: REUTERS
EMBI+ cneag WHOEKC W3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues
EMBI+ 184 0 395.91 0.37 1.21 7.40 11.71
EMBI+ RUSSIA 107 2 438.67 0.32 0.05 3.00 4.94
EMBI+ MEXICO 108 1 341.60 0.21 0.30 3.29 6.32
EMBI+ TURKEY 226 0 250.80 0.37 1.51 3.37 6.84
EMBI+ BRAZIL 211 0 561.07 0.27 1.06 11.29 18.67

© BaHK MockBbl

WcTounukm: J.P. Morgan Chase, REUTERS
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KoHnTakTHas undopmauua 26 okTabpa 2006 r.

HacTtoswmit LOKyMEHT NPEAOCTaBNEH UCKITHOYUTENBHO B NMOpsake MHAOPMaLMK 1 He SBISETCS NPeanoXeHeM O NPOBeAEeHUM onepaLuin Ha pbiHKe LEHHbLIX BymMar, 1, B 4aCcTHOCTH,
npeanoxeHnem o6 WX Nokyrnke unu npoaaxe. HacToAWwmMiA JOKYMEHT COAEPXUT MHPOPMALMIO, NMOMYYEHHYIO U3 UCTOYHUKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kayecTse
nocToBepHbIX. OaHako BaHk MocKBbI, Ero pyKOBOACTBO M COTPYAHWKM HE MOTYT rapaHTUpoBaTb abCOMOTHBIE TOYHOCTb, MOJHOTY M OCTOBEPHOCTL TakoW MHGOPMaLUM 1 He HecyT
OTBETCTBEHHOCTU 3@ BO3MOXHbIE NOTEPU KNUEHTA B CBSI3W C €e UcMofb3oBaHneM. OUEHKU U MHEHWS, NPeACTaBNeHHbIe B HACTOSALLEM JOKYMeHTe, OCHOBaHbl UCKMIOUNTENbHO Ha
3aKIIOYEHNSIX aHanNUTUKOB BaHka B OTHOLIEHUWM aHanmM3MpyeMmblxX LEHHbIX GymMar U 3MUTEHTOB. BosHarpaxaeHue aHanuWTMKOB He CBSI3aHO M He 3aBWCUT OT CoaepXaHus
aHanuTMYecknx 0630poB, KOTOPbIE OHU FOTOBSAT, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALUNA.

BaHk MockBbl, €ro pykoBOACTBO U COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUS KITMEHTA, OCHOBaHHbIE Ha WHGOPMaLMK, CoAepXalleics B HacTosiLLeM
nokymeHTe. baHk MockBbI, €ro pyKOBOACTBO W COTPYAHVKU HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSIMbIMU UMM KOCBEHHLIMU MOTEPSIMU U/WNnK yLLepboM, BO3HUKLLIUM B pe3yrbtaTe
MCMOMNb30BaHWS KMMEHTOM MHGOPMALIMM UMK KaKoW-NMGOo ee 4acTu Npu COBEPLLEHUMN OnepaLmii ¢ LeHHbIMU Bymaramu. BaHk Mockebl He GepeT Ha cebsi obsi3aTenbCTBa perynsipHo
06GHOBNATL MHOPMALMIO, KOTOpasi COAEPXUTCS B HAcCTOSILLEM [JOKYMEHTE WNW WUCMPaBnsTb BO3MOXHble HETOYHOCTU. Cherku, CoBeplUeHHble B MPOLUIOM U YNOMSHYTble B
HaCTOSALLEM AOKYMEHTE, He BCEraa sIBNSOTCA UHAWKATUBHLIMU ANs ONpeAeneHns pe3ynbTaToB GyayLmx caenok. Ha CTOMMOCTb, LIEHY MU BENMYMHY 0oX04a MO LEHHbIM Bymaram
MMM NPOU3BOAHBIM WHCTPYMEHTaM, YMNOMSHYTbIM B HacTosilleM [OKYMEHTe, MOryT okasblBaTb HebnarornpusiTHoe BosaedcTBue KoneGaHWsi OOMEHHbIX KypcOB BantoT.
WHBECTUPOBaHNE B POCCUICKME LieHHble Bymary HeceT 3HauMTElbHbIA PUCK, B CBA3M C YEM KITMEHTY HEOBXOAMMO NPOBOAUTL COGCTBEHHbLIN aHanW3 pbiHKa W UCCNeaoBaHue
HafeXHOCTU POCCUNCKUX AMUTEHTOB /10 COBEPLUEHMS CAEMOK.

HacToswmi AOKYMEHT He MOoXeT 6bITb BOCNpousBeneH, NOSIHOCTbH UIMM YaCTUYHO, C HEro Henb3d AenaTtb KoMK, BblOEPXKU U3 HEero He MOryT UCnosib3oBaTbCA AnNA Kakux-nmbo
ny6]'IVIKaL|VII7I 6e3 npeaBapuTenibHOro NMCbMEHHOro paspelleHusa Banka Mocksbl. BaHk MockBbl He HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHUPOBaAHHbIE neuncTeust TpeTbux nuu,
CBsi3aHHbIe C pacnpocTpaHeHneM HacToAlero JOKyMeHTa nnum ntoboii ero vacTu.

KoHTakTHas nHcdopmauusn www.mmbank.ru +7 (495) 105-8000 +7 (495) 924-0080

e-mail BH, Ten
BULIE-NPE3NOEHT CbITHWKOB Anekcen
OENAPTAMEHT YMNPABNEHWUA AKTUBAMW
[npekTop AenapTameHTa KacbsiHoBa Enena Kasyanova_EA@mmbank.ru 46-79
AHANNTUYECKOE YIMPABJIEHVE
3am. avpekTopa AenapTaMeHTa, g
HAYATIBHUK yIPABNEHNS Tpemacos Kvupunn Tremasov_KV@mmbank.ru 45-92
Otgen aHanmsa pbiHKa akuui
HavanbHuk otgena BeneHees Bnagumup Vedeneev_VY@mmbank.ru 28-17

MaBHbIN cneumanuct CksopLioB AmMuTpui Skvortsov_DV@mmbank.ru 28-32
naBHbIN cneumanucT JlamuH Muxaun Lyamin_MY@mmbank.ru 28-44
Cneumanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92
Otgen aHanusa JONroBbIX PbIHKOB

HavanbHuk otaena depopos Erop Fedorov_EY@mmbank.ru 42-33
Bepywmn cneumanuct KoBanesa Hatanbsa Kovaleva_NY@mmbank.ru 17-51
AccucteHTt YynpblHa TaTbsiHa Chupryna_TV@mmbank.ru 42-81
YOPABNEHWE TOPIOBbIX OMEPALINA

HavanbHuk ynpaenexus Becnanos Anekcen Bespalov_AV@mmbank.ru 42-64
PbIHOK akuui Bonkos Anekcen Volkov_A@mmbank.ru 28-37
PbIHOK o6nurauuii BposuH Anekcen Vdovin_AV@mmbank.ru 28-95
YOPABNEHWE MPOOAX

HavanbHuk otgena MasHuH Bnagumup Maznin_VA@mmbank.ru 12-59
MeHemxep no paboTte ¢ knneHTamm BopHukoBa Hatanbs Bornikova_ NY@mmbank.ru 45-94
MeHemxep no paboTe ¢ knMeHTamm Apocnasos Cepreit Yaroslavov_SV@mmbank.ru 45-35
MeHemxep no paboTe ¢ knMeHTamm KyHrypuesa CeeTnaHa Kungurtseva_SM@mmbank.ru 45-41
MeHemxep no pabote ¢ knMeHTamm XavipeTanHosa dnbMmupa Hairetdinova_ EH@mmbank.ru 28-23
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