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.l WHOMKATOPbI IONTOBOI0O PbIHKA

WHaekcbl 3HayeHue N3m-e Bbinyck Mokynka [Mpopaxa N3m-e YTM, %
RUB/USD 28.2659  -0.0546 Vv Od3 45001 104.44 104.60 -0.24 6.25
EUR/USD 1.3259 0.0045 ) Od3 46001 110.00 110.10 -0.18 6.52
MIBOR, % 0.46 -0.07 v 0d3 46014 105.75 105.95 0.00 7.80
OCTATKN HAKIC B LIB, 287.6 0.5 [ )] Mrop31-06 106.05 106.20 -0.12 7.45
MNPA. PYB.

HE®Tb (URALS) 38.22 -0.15 v Mrop32-06 104.80 105.00 -0.15 6.55
30/10TO 452.25 0.75 ) Mrop29-06 106.90 107.00 -0.34 7.88
EMBI+ 323.63 -0.24 L) AINPOCA 198 108.45 109.00 0.00 6.24
EMBI+ CMPE[ 376 0 ) FA3MPOM A2 108.00 108.40 -0.30 6.37
EMBI+RUSSIA 368.14 -0.87 L) FA3MPOM A3 101.80 101.95 -0.17 7.31
EMBI+RUSSIA CMPEN 234 9 ) YpanCeslH6 107.81 107.89 -0.11 9.21
MICEX RCBI 104.03 -0.04% v IT-T3L 206 99.77 100.00 0.20 13.00
MICEX OB bEMbI, MITH. PYB. BUPXA PNc PENO POCCUKSA 30 100.38 100.56 -0.92 6.72
KOPMOPATMBHbIE 321.81 722.22 567.72 UST 10 100.08 100.13 -0.30 4.24
MYHULINMNANBHBIE 517.73 885.63 FA3MPOM 13 11596  117.96 -0.63 7.04
FOCYOAPCTBEHHBIE 1422.31 150.00 BAHK MOCKBbI 09  101.52  102.02 -0.24 7.61

M CTPATEIVA

Mpepcrosiwas Hepens, CKOPEE BCEro, He MPUHECET CYLLECTBEHHbIX NEPEMEH HAa PbIHOK
pybneeoro ponra. Mbl oXupaem, u4To OUHaMWUKa KOTMPOBOK pybneebix obsvrauui
NPoAoMKUT OOKOoBOe ABWXKeHWe. Ha 3TOM Hefene coctouTca pasMelleHWe HOBbIX
0BMraLMoHHbIX 3aiMoOB Ha obulyto cymmy 7,75 mnpa. py6., uTo oTeBeyeT BHUMaHWe
MHBECTOPOB OT BTOPWYHOIO PbiHKA.

MpepcTosiyme pasmeLeHNs TEKYLLLEN Hegenu
o6bemM ammuccuu,

para OMUTEHT

MJTH. pyo6.
1 nekabps TpaHcMaLLXonanHr 1500
2 pekabps HoBocubupckasi obn. 2000
AMXKK 2250
Tynauepmet 1000
HoBaT3K 1000

Take 1 pekabps MuHdUH npoBeseT aykuuoH no gopasmelyeHuio OD3, napameTpsl,
KOTOPOro noka He u3BecTHbl. Bce ato Bymer cnocobcTBOBaTb CHUXKEHWMIO aKTUBHOCTH
Ha BTOPMYHOM pbiHKe pybnesbix obavraumi. OpHako, MO3WTUBHAA AWMHAMMUKA
Ba/IlOTHOTO PbIHKA M OTCYTCTBME NPOBAEM HA AEHEXHOM PbIHKE OKaXKYT MOAAEPIKKY
KOTUPOBKaM pyb6ieBbIx 0BAUraumii.

OcHoBHOEe BHWMaHWe YYaCTHWUKOB BHELUHWX [OJIFOBbIX PbIHKOB Ha NpeacTosLLen
Hepene OyneT NPUKOBAHO K BbIXOAY BaXKHbIX MAKPOIKOHOMMUUYECKHMX AAHHbIX MO PbIHKY
Tpyaa CLUA (Non-farm payrolls), Bbixon KOTOpbIX OyKuAaeTcs B NATHWUY. [ns pbiHka
POCCHICKUX eBpoOBMrauui HEManoBaXKHbIM CTaHET pPa3BUTUE CHTyauuu Ha YKpauHe,
UTO CBA3aHHO C YPE3MEepPHO aKTUBHbIM YUYACTHMEM POCCHMUCKUX BNACTeM B pa3pelleHuu
YKPauHCKOro KoHdnukta. [MogobHas nosuuus poCCHIMCKMX Bracted, 6HeccnopHo,
nyraeT MHOCTPAHHbIX UHBECTOPOB, YCUNMBasA W 6e3 TOro BbICOKHE MOJIMTUUECKUE PHUCKH
Poccum.

CTPAHMLbBI KOTUPOBOK BAHKA MOCKBbl B REUTERS:
rocyfapcTBeHHbIe obnurayuu MMBMTBB
MMBMTBB 1

KopnopaTuBHble obnuraymu



AOJITOBbIE PbIHKK 29 HoAG6pa 2004 r.

550 cnp?n POCCMM 30  UST10, 6.n. “ COEbH’MH HA Pb|HKE

PYBJIEBbIE OBJIMTALIMUA

B MATHULLY «kotvpoBkM Ha pbiHKe pybaesbix o6AMraumii  LEMOHCTPUPOBAH
pasHoHanpaB/ieHHOE [OBUXKEHWE, MPOAO/IKUB HEAEsIbHYIO [OWHAMWKY. AKTUBHOCTb
PblHKA COXpaHsIacb Ha HU3KOM YPOBHE.

B cexkTope KOpnopaTMBHOrO [OAra KOTUPOBKM Haubosee aKTUBHO TOProBasMCh
obnvraumm: KOTK 02 (+0,15%, 100,1 npoueHTta HomuHana), AK Bapc 01 (+0,0%,
99,0), Uentprenekom 04 (-0,35%, 107,10) v Oanbceaszb 01 (+0,2%, 105,5). Mo
UToraMm TOProB MHAEKC KoprnopaTueHbix obaurauuit MMBB cHuaunca Ha 0,04% pno

210 ; , , . . YPOBHA 104,03.

wait-04 wion-04 wion-04 aer-04 cen-04 okT-04  HOR-04 B cektope cybdenepanbHbiX U MyHWLMNAAbHbIX OBAWraUMii KOTUPOBKM B CpeaHEeM
chmsnnmuce Ha 0,17%. Cpeau MOCKOBCKMX obnuraumi  Havbonee axkTUBHO

o5 FOXORHOCTb MOCKBbI - 29 Toproeanuck: Mockea 29 (-0,34%), Mockea 37 (-0,25%), Mockea 39 (+0,09%) u

Mockea 31 (-0,13%). Cpeay HeMOCKOBCKMX obnuraumit Haubonee aKTHUBHO
TOProBa/IMCb HOBbIM BbINycK oburauui pecnybamkn Komu (+0,47%).

KoTHpoBKHK rocymapcTBeHHbIX pybnesbix obnuraumi B NATHWULY NPOAEMOHCTPUPOBAIH
HaMXyALWYIO AMHAMMUKY, B cpeaHeM cHuaunucbh Ha 0,7%. Bonblie Bcero noctpaganv
obnuraumm cepun OD3 48001 (-2,7%, 100,3).

9.3
9.0
8.8
8.5
EBPOOBJIUTALIUN

US-TREASURIES. B natHMuy pbiHOK  rocypapcteeHHoro  gonra  CLUA
NPOAEMOHCTPUPOBA/I  CHWXKEHWE, ueMy crnocobCcTBoBana HOBOCTb O MpOJarke

Kutaiickum LB uactu amepukaHCKMX Ka3HauyeWckux Oymar M3 cBoero noptdens.
HoxogHoctb 10-neTHMx obauraumii sbipocna oo 4,24% roposbix.
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Maii-04  wioH-04 union-04 aer-04  ceH-04 okT-04  Hos-04

KOPMOPATWBHbIA CETMEHT
NMOEPLI OBOPOTOB
O6oporTsbl, MameHeHve
MITH. pyo6. cToumocT, %
I0TK-02 06. 49.72 0.15 )
AK BAPC-01 26.73 0.00 )
LleHTpTen-4 25.89 -0.35 [
OansCe3106 19.22 0.20 L)
KyinGA30T-1 16.24 -0.02 [
FA3MPOM A3 14.58 -0.17 v
T-T3L 206 13.03 0.20 )
WxABTO-01 12.24 -0.10 v
HUKOCXUM 1 11.19 0.37 )
FA3MPOM A2 10.93 -0.30 v

NNOEPLI POCTANAOEHNA

PocTt, % Mapexve, %

1.80 BonA6p3-01

1.50 AMXKK 206

0.70 KpuoreHmaiu

0.65 PycTekcTtun

0.55 OMS3 - 4 06
WctNaiin-1 -1.37
PycCtdun1s -0.95
MrTC-04 o6 -0.55
TatdoHab 2 -0.55
MMB 0106n. -0.55
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AOJITOBbIE PbIHKK 29 HoAG6pa 2004 r.

ornoramsse eseoosraun | [fJHOBOCTN OMUTEHTOB [JONTOBOTO PhIHKA

» [POMCBA3bBAHK nonyunn cuHAMUMpPOBaHHbIM KpeauT Ha cymmy $43 MH.
Kpeout npefnocTtaefieH CPOKOM Ha OOWMH rof C BO3MOXHOCTbIO MPOJIOHTAUMK €elle Ha
oauH rop. CraBka no kpeputy coctaenser LIBOR nnioc 3,4 npoueHTa rofosbix.
OpranuzaTtopamu cuHauKaumu ebicTynuau Raiffeisen Group v ING Bank.

» MWTEPA. Mo cnosam npeacenatens npaenenus MWrtepbr Banepus Ortuepuosa,
KOMMaHUA paccuMTbiBaeT pa3mMecTUTb AebloTHbIM BbiNnyck obnuvrauvi Ha 2 mapa.
py6nen ¢ goxogHoctbio 14-15% rogosbix. KoMmnaHus nnaHupyeTt HadaTb pasmelyeHve
obnvraumi 7 unu 8 nexkabps.

> JDKEM 3® CU UMHTEPHILLUHA yctaHoBuna 7 nekabps B KayecTse Aathl Hauana

122
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aii-04 won-04 won-04 asr-04 cew-04 oKk-04  Hos-04 pa3MelleHUs BTOPOro Bbinycka obaurauuii Ha cymmy 1,2 mnpg. py6.
Faanpom 13 ===Anpoca 08 » AJIPOCA nnanvpyet B Hauane 2005 ropa pasmectuTb eBpoKoMMepueckre Bymaru
EMBI+POCCHS, CP3AL (ECP) Ha $300 mnH. cpokom pno 1 roga cooBuun BULe-NPe3UAEHT KOMMaHWM

370

Omutpuit  Hosukos. [lo ero cnoeam, cpefctea OT pa3MelleHWs NonayT ans
(PUHAHCUMPOBAHWUS CE30HHOrO CEBEPHOro 3aBO3a.

» POCXJIEBOMPOAYKT vyteepaun 8 pnekabps B KauecTBe HOBOW AaTbl Hauasa
pasmelleHus Ha MMBB pebiotHoro Bbinycka obnvraumit Ha cymmy 1 mnpa. pyb6.
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AONIrOBbIE PbIHKHU 29 Hosbps 2004 r.

ROMNAP /PYBNL “ KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

29.30 1 } ‘
29.20 1 | ‘ OAO "MeraghoH" Hauar cepuio BCTPEY ¢ MeXayHapoaHbIMI UHBECTOPMAMW, MOCBSILLIEHHYIO BbIMYCKY
2910 | 24 Hos 04 .
, | eBpooBnurauuit Ha cymmy $375 MIH.
29.00
2890 /- — - - — - o [ 25 Hos 04 B lNaare oTkpbincs cammut Poceus-EC
28.80 - | | 25 Hos 04 Ynnarta akuu3os, Hanora Ha A00bI4Y NONE3HbIX UCKONaeMbIX
28.70 1 | | CEFOOHA  Ynnata Hanora Ha npubbinb
28.60 | |
28.50 | : : 7 nek 04 Ynnata $OP
28.40 - ! ! 10 pek 04 BHeuepepgHas BcTpeya OMEK. Kawp, Ervner.
28.30 ‘ ‘ ‘ ‘ ‘ ‘ 14 pek 04 OuepepHoe 3acesatue komuccun FOMC. PaccmoTpeHue Bonpoca 06 U3MEHEHNM YYETHOI CTaBKH.
Maii-04 wnioH-04 mion-04 aer-04 ceH-04 okT-04 Hos-04
15 pek 04 Ynnata ECH, cTpaxoBbix B3HOCOB.
VHAEKC OONNIAPA
92.5 w w w 15 pek 04 Morawenne O®3 27014, Bbinnata kynoHoB no 4-m Bbinyckam OD3 Ha obLuyio cymmy 13,04 mnpg pyb.
91.5 4
90.5
89.5
88.5
e M KANEHOAPL MEPBUYHOIO PHIHKA
85.5 1
84.5 [Jata OMUTEHT Obwem, mnH.  Cpok obpalueHus
83.5
82.5 CErogH<
815 7 1 fex 04 TpaHcmalLxonauHr, 01 1500 3ropa /1,5 rofa
main-04 uioH-04 nion-04 aer-04 ceH-04 okT-04 Hos-04
2 pek 04 Tynauepmer, 01 1000 3ropga /1,5 ropa
75 EMBI+ CNP3[ 2 nek 04 HoBocubupckas obnacts, 02 2000 3ropa
s50 | 2 nek 04 AMXK, 03 2250 6 net
525 | 2 pex 04 HOBATOK 1000 2ropa
500 | 2 nek 04 HOBAT3K (CLN), monn. 100 1100
475 | 7 pex 04 Hosocubupck, 02 1000 3ropa
450 7 nex 04 [hxen-Ocp-Cu MHTepHelwnn, 02 1200 3roga
425 8 nek 04 PocxnebonpoaykT, 01 1000 1ron
400 1 8 nex 04 Poccenbxosbatk, 01 3000 3,5ropa/rog
875 1 . . 1roa/ 3ropal 5
350 | | 8 nek 04 OAOQ "PXA" (Cepun 01,02,03) 12000
main-04 unioH-04 wnion-04 aer-04 ceH-04 okT-04 Hos-04 ner
[Jlexabpb 04 NTEPA, 01 2000
HE®Tb
55
” M cTATUCTUKA CLUA
49
Oxupaemoe [lpownoe  PakTnyeckoe
46 [aTta lMokasatenb
3HayeHne  3HayeHue 3HayeHue
43
0 10 Host 04 ToproBbIii 6anaHc, MApA. Aonn. -53.50 -53.55 -51.56
. 10 Hos 04 /MnopTHble LieHbl 0.80% 0.20% 1.50%
2 12 Host 04 PosHuuHble npopaxy (Retail sales) 0.20% 1.60% 0.20%
31 12 Host 04 Po3HU4HbIE Npoaaxu, UCKkMoyas aBToMobuny 0.50% 0.80% 0.90%

2 | ‘ : ‘ ‘ ‘ ‘ 16 Hos 04 VHcpnsums - Core PPl (oumiLeHHas oT BAMSHUSA LiEH Ha 0.10% 0.30% 0.30%
mait-04 uwoH-04 mon-04 aer-04 ceH-04 okT-04 Hos-04 NpoAOBONbLCTBUE U sneprewmy)
BRENT URALS . .
16 Hos 04 KanutanbHbint cuet (Capital Net Flow), mnpa. gonn. (Mo 50.0-60.0 59.90 63.40
460 30M0TO uToram ceHTsiopsi)
450 | 17 Hos 04 WHabnsiums, 6e3 yueTa LieH Ha SHEPTOHOCUTENM U NPOLOBOMNLCTBUE 0.10% 0.30% 0.20%
ato | (core CPI)
430 17 Hos 04 KoadhchmumeHT 3arpyaku molHocTeit (capacity use), % 77.40 77.20 77.40
420 | CErofHA
410 | 1 nex 04 WHpekc [lenosoit aktueHocTv (ISM manufacturing) 57.00 56.80
400 2 pek 04 MpombilunexHble 3akasbl (Factory orders) 0.30% -0.40%
390 | 2 pek 04 Tosapbl AnuTensHoro nornb3osaxus (Durable goods) - 0.20%
380 4 2 nex 04 E>KeHe,ueana9.| I?I)./6J'IVIKlaL|VIH [aHHbIX N0 Ymcny obpalLeHmit no 330 000 334 000
a70 ‘ ‘ ‘ ‘ ‘ ‘ Be3pabotuue (initial claims)
mai-04 nioH-04 mion-04 asr-04 cew-04 okT-04 HOR-04 3 Hos 04 Vnpexc [lenosoi aktueHocTy (ISM Services) 58.7 59.8
3 ek 04 CratucTuka pblHka Tpyaa - Yucno HoBbix paboumx mect (Non-farm 180 000 937000

payrolls)
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Kpueasi doxodHocmu cybghedepasibHbIx U MyHUYUnNanbHbIX obsuzayull
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6aposckuin kpait, 01 . Tomckas obn., 03 Bonrorpaackas o6n., 01
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Kpueasi doxod0Hocmu KopriopamueHbIx obnuz2ayuli
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19.04 o I
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x
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14.0 MapHac-M, 01 MWT 01 |
135 4 , ) | OCT, 01 3 .
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| X ‘O
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11.0 4 Tattenekom, 03 MAPTC,02 @ @Al

H?K A30T, 01 ! .' @VIPKYT 02 Y @ Cesepcrarnb-asTo

10.5 | Bauwkuparepro, 02 Bumm-Bunns-[laHH @/lenanepro, 01
d.leHTpTEﬂeKDM 03

| OM3 04 ST eHTpTENEKOM 04 ‘CMGVIpreJ'IEKOM, 04
01 @

|
10.0 4 .AnhmameaHtﬁ%{"gipr.o’ 01 @rvk : HKHX-03@® Baukvpai

> MEYEN [' ! KHX-02 Manbceasb 01
9.0 1 | Muososckuin ‘ Pycan ®un 01
) ! L4

CubupbTenekom 03
CanaBaTHecbTeopr-cuHTes, 01 YPCU 03

@ TpaHcHedTenpoaykt ® Meracborgy

| EBpaaxngHr 01 .?aTHeQ)Tb 03
8.5 () | o lerachoH duHac 01

Pycdn dun 02 @ MITC 04

! ! yP 2 Bonratenekom
80+ - S BERGHOMAMBOT o s
754+~~~ - B e e e e P ——
7.0 LleHTPﬁMWﬁ’%
6.5 |
6.0 4
5.5
5.0 4
4.5 )
40+ - 5% -~ B e B e it e e it e
351 |
3.0 :
25 4 f i
0.00 0.25 0.50 0.75 1.00 1.25 1.50 1.75 2.00 225

‘Ceaepmanb

Moga. aopauus, ner,

HemouHuku: REUTERS, pacyemsi barHka Mockebi

© BAHK MOCKBbI
AHanutTuvyeckun otgen
7 (095) 105-8000, BH. 4233

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU




KPUBbIE 0OXOAHOCTH 29 Hosabps 2004 r.

Kpueasi doxo0Hocmu pocculickux eepoobnuzauyuli
T T
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7.5 () | ot , -7
pasxonavHr 06 | .. | | e n---@®
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29 HosOps 2004 r.

LUEHA  M3MEHEHWE,% [JOXOQHOCTb,%  [IOPALMS

O6bem, [Hen no

M?'lﬁoz(;/g DVS: Ky:IA?H MNoraweHve OdpepTa nora:.leHm Moxkynka I'Ipo:lam OeHb Hepensa Mecsy HKLO TeK:u"’a norIZUJ. ocpspTe 'izf.‘ Moa. aop
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
0®3 26003 169 1132 :10.00 15.03.2005 - 109 © 0.00 101.94: -0.01 0.10 -0.68: 70.14 9.83 3.84 - 0.30 0.29
0®3 26198 0.00 21059i 6.00 02.11.2012 - 2898 i 89.00 90.40: 0.00 -027 1.58 362 6.67 7.73 - 6.43 597
0®3 27014 8.54 10000 :12.00 15.12.2004 - 19 1100.46 100.51: -0.01 -0.43 -0.31i 2367 11.94 233 - 005 0.05
0®3 27018 20.52 14000} 12.00 14.09.2005 - 292 1105.05 105.25: -0.71 0.05 -0.56 23.67 1142 561 - 076 072
0®3 27019 0.00 8800 :12.00 18.07.2007 - 964 i 0.00 111.37i 0.00 0.00 0.00 : 42.08 10.77 5.88 - 230 217
0®3 27020 0.00 8800 {12.00 08.08.2007 - 985 i 0.00 0.00 i 000 000 000 {3518 10.74 5.89 - 235 222
0®3 27021 0.00 10942 12.00 20.04.2005 - 145 § 0.00 104.00i 0.00 0.00 -1.52: 12.16 11.58 2.88 - 039 0.38
0®3 27022 93.53 21296 8.00 15.02.2006 - 446 1102.35 102.40: -058 0.00 -1.39:i 1.97 7.82 6.13 - 117 1.1
0®3 27023 0.00 20292% 7.50 20.07.2005 - 236 i 0.00 10260 0.00 -0.20 -0.87i 7.60 7.35 4.41 - 063  0.61
0®3 27024 0.00 15001: 7.50 19.04.2006 - 509 i 0.00 0.00 i 000 000 088 : 760 7.32 562 - 133 126
0®3 27025 4917 25676 8.00 13.06.2007 - 929 1101.94 102.10i -0.21 187 020 { 1578 7.85 6.36 - 231 217
0®3 27026 18.81 10755: 8.00 11.09.2009 - 1750 :100.10 100.67i -0.09 029 039 i 1578 7.95 7.19 - 364  3.40
0®3 45001 67.98 37808 :10.00 15.11.2006 - 719 1104.44 104.65i -0.23 -0.10 -0.52 247 957 6.25 - 116  1.09
0®3 45002 0.00 5520 {10.00 02.08.2006 - 614 i 0.00 104751 0.00 000 -029i 1874 952 562 - 1.11 1.06
0®3 46001 214.33 60000 i 12.00 10.09.2008 - 1384 1110.00 110.10i -0.16 052 0.05 { 23.67 10.90 6.52 - 262 246
0®3 46002 266.29 62000 11.00 08.08.2012 - 2812 1108.32 108.41; -0.03 0.65 0.73 { 30.14 10.16 7.74 - 514 477
O®3 46003 23.13 30183 :10.00 14.07.2010 - 2056 110.90 111.05: -0.19 0.14 0.44 : 3507 9.01 7.53 - 407 3.78
003 46014 174.99 38452 { 10.00 29.08.2018 - 5024 {105.70 105.95: 0.00 0.13  0.43 { 19.73 9.44  7.80 - 619 574
Bcezo 938.99 401716
Umoeu mopzoe cybghedepasibHbIMU U MYHUUUNaIbHbIMU 061u2ayusimu
Bawkopmocmart, 04 0.00 500 : 8.02 13.09.2007 - 1021 1 97.80 9839: 0.00 1.13 3.08 1560 816 8.92 - 252 231
bBeneopodckas 0bi., 04 0.02 320 i15.00 29.04.2008 - 1250 {107.00 107.64i 0.06 0.05 1.32 i 11.51 13.94 1173 - 281 252
bBeneopodckas 061., 03 0.01 300 :19.00 20.12.2005 - 389 1107.70 108.49: 022 -0.09 -0.40: 3488 1751 1088 - 096 0.87
Bonzozpadckas o6r., 01 1.06 600 :13.99 11.06.2009 - 1658 1103.10 103.45! -0.05 0.01 256 i 72.82 1357 1155 - 277 248
Upkymckas o6n., 01 0.77 700 i11.50 22.07.2007 - 968 :100.00 100.20i 0.20 025 212 i 40.33 1147 10.91 - 151  1.36
Uprymekasi 0611., 02 12.04 750 i12.00 07.09.2006 - 650 1100.23 100.40i -0.12 020 1.06 { 26.30 1197 11.05 - 125  1.13
Komu, 05 1.32 500 16.00 24.12.2007 - 1123 1110.80 111.50i -0.61 0.86 0.77 { 27.62 1444 1038 - 250 227
Komu, 06 0.97 700 i14.50 14.10.2010 - 2148 i110.65 111.00i 0.00 0.10 2.61 i 17.08 13.06 10.66 - 424 383
Kocmpomckasi 0611., 03 0.00 300 {15.00 23.06.2005 - 209 1102.20 102.60: 0.00 7.60 0.00 i 26.71 1465 11.04 - 055  0.49
Kpactosipck, 01 2.01 1000 {11.00 21.07.2005 - 237 1100.10 100.33( 0.07 0.11 052 i 11.75 1096 1089 - 063  0.57
KpacHospck, 02 1.21 630 :12.50 27.10.2006 - 700 1100.30 100.50: 0.30 020 0.00 i 10.27 1244 1277 - 172 152
Kpacrospckuli kpad, 01 0.00 1500 {10.30 08.12.2005 - 377 1 000 000 i 000 -012 171 {2342 1025 1015 - 097 0.88
KpacHosipckud kpad, 02 1.01 1500 : 10.95 26.10.2006 - 699 :101.00 101.35{ 029 -0.18 0.00 i 11.10 10.80 1052 - 174 157
Kpacrodapckuil kpadi, 01 2.01 605 :11.00 15.05.2007 - 900 :100.46 100.60i -0.09 0.40 060 i 3.01 1095 1044 - 223 202
TleHurepadckas obr., 01 0.00 400 {15.50 20.12.2004 - 24 1100.55 100.85i 0.00 -0.09 0.17  28.88 1538 3.21 - 0.07 0.06
JleHurepadckas o6, 02 4.99 800 :14.01 08.12.2010 - 2203 {115.00 115.60: -1.37 043 244 i 62.18 1214 1077 - 418  3.77
Mockosckas 0611., 02 17.87 1000 {17.00 10.06.2005 - 196 :104.95 105.80: -0.14 1.23 -0.56 i 37.26 16.18 7.52 - 051 047
Mockosckas 06i1., 03 0.00 1000 :11.00 19.08.2007 - 996 :104.67 104.90i 0.00 031 285 :29.84 1051 9.22 - 237 217
Mockosckas 06i1., 04 2.04 9600 :11.00 21.04.2009 - 1607 1106.45 106.65i -0.20 0.19 451 { 6419 10.33 9.50 - 339  3.09
Hoeocubupck, 01 0.38 1500 : 16.00 21.06.2005 - 207 :102.65 102.99; 0.00 -0.31 0.15 {2893 1557 1139 - 054 049
Hoeocubupckas 0b11. 0.35 1500 i 13.50 27.07.2006 - 608 :102.65 102.77 0.07 -0.21 190 i 814 13.14 1216 - 151  1.35
Camapckas o6n., 01 0.10 2370 {12.00 04.07.2006 - 585 1103.65 104.40i -2.30 -0.24 209 i 1710 1176 11.05 - 146  1.31
Teepckas 0611., 02 0.00 1000 16.90 23.11.2006 - 727 i 0.00 110.95{ 000 022 103 046 1527 1130 - 175 157
Tomckas 0611, 02 0.00 500 {13.00 27.07.2006 - 608 1100.35 0.00 { 0.00 000 0204274 1281 11.09 - 150 1.35
Tomckas o6r1., 03 0.00 600 :12.00 13.10.2007 - 1051 i 0.00 100.50i 0.00 025 0.00 ; 14.47 11.95 1112 - 250 225
Yepa, 03 0.00 400 10.03 18.07.2006 - 509 {9967 100.37 000 113 1853544 10.03 1026 - 150  1.36
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1285 i 0.00 0.00 i 0.00 142 432 :46.98 1021 1094 - 291 262
Xabaposckuti kpad, 01 0.00 300 13.09 27.08.2005 - 274 0.00 000 i 0.00 000 099 {3264 1287 1114 - 0.70 0.63
Xabaposckuli kpad, 02 245 700 113.13 05.10.2006 - 678 1100.11 100.25f -0.15 0.15 0.00 i 18.71 13.11 1187 - 166  1.48
XMAO, 01 0.00 1000 15.50 08.12.2005 - 377 {000 000 i 000 000 019 {6922 1433 6.78 - 094 088
XMAO, 02 0.35 5000 {12.00 27.05.2008 - 1278 1109.60 0.00 { -045 0.09 129 i 59.84 10.95 8.95 - 283 260
Yysawus, 01 230 285 :12.00 12.08.2005 - 259 1100.65 100.79: -0.24 0.05 0.85 : 460 11.92 1149 - 069 0.62
Yyeawus, 02 5.69 500 i 9.50 13.04.2007 - 868 {9405 9420 011 -0.06 162 i 1145 10.08 1293 - 212  1.88
Skymusi, 03 5.24 800 :12.00 17.06.2008 - 1299 110250 103.50i -0.15 -0.29 278 i 21.70 1170 1159 - 290 260
Skymus, 04 2.09 1000 {15.00 16.03.2006 - 475 1104.61 104.80 0.00 0.32 1.73 { 290.18 14.32 10.31 - 118  1.07
Skymusi, 05 20.24 2000 :10.00 21.04.2007 - 876 :96.35 96.40: 000 008 185 : 9.86 1037 1139 - 214 1.92
SHAO, 01 0.00 1800 i 11.00 03.08.2008 - 1346 1100.00 101.00{ 0.00 -040 096 i 3405 11.00 10.77 - 304 274
Spocnasckas 0611., 02 1.06 1000 § 13.78 03.07.2007 - 949 110550 106.10i -0.09 0.81 3.37 { 19.63 13.00 1098 - 221 1.99
Mockea 26 2.07 4000 {15.00 11.03.2005 - 105 :103.25 103.33; 0.29 0.16 043 { 3123 1452 3.46 - 028 027
Mocksa 33 0.00 4000 :10.00 27.05.2005 - 182 { 000 000 i 0.00 0.00 0.88 1151 971 525 - 062 058
Mockea 24 0.00 3000 {15.00 02.09.2005 - 280 i 0.00 0.00 i 000 099 028 {3493 14.03 5.82 - 072 068
Mockea 34 0.00 4000 :10.00 28.08.2005 - 275 i 000 0.00 i 0.00 -0.72 143 :i2466 970 589 - 072 0.68
Mockea 35 18.39 3900 {10.00 18.06.2006 - 569 :104.95 105.10i -0.21 076 157 i} 630 952 4.59 - 090 0.86
Mockea 28 584 3000 {15.00 25.12.2005 - 394 1109.00 109.79i -0.32 0.18 069 i 2548 13.76 6.41 - 100 094
Mockea 32 10.61 4000 {10.00 25.05.2006 - 545 1104.80 105.00i -0.14 043 174 i} 027 951 6.55 - 1.41 1.32
Mocksa 37 27.40 3900 }10.00 23.09.2006 - 666 {105.20 105.40i -0.24 0.14 1753 950 7.09 - 167  1.56
Mockea 27 0.00 4000 :15.00 20.12.2006 - 754 i 0.00 115.70i 0.00 058 153 i 27.53 1294 6.87 - 179  1.68
Mockea 31 2368 5000 :10.00 20.05.2007 - 905 1106.05 106.20i -0.11 0.00 138 ! 575 942 7.64 - 239 222
Mockea 40 18.23 4000 :10.00 26.10.2007 - 1064 :107.00 107.15i -0.17 0.37 1.82 : 17.81 934 7.41 - 247 230
Mocksa 29 24311 5000 :10.00 05.06.2008 - 1287 1106.90 107.00i -0.32 -0.09 218 { 47.67 9.35 7.87 - 294 273
Mockea 38 393 5000 {10.00 26.12.2010 - 2221 1110.02 110.24} 0.01 -0.08 1.43 {4192 9.09 8.05 - 460 4.26
Mocksa 39 2471 5000 :10.00 21.07.2014 - 3524 :105.90 106.10: 0.08 0.45 35.07 942 8.01 - 640 5093
Bcezo 465.55 103260
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 29 Hos6psa 2004 r.

OMUTEHTbBI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHMWE, % HAOXO4HOCTb,% ARPALUNA
O6bem, [Hen no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hedens  mecsiy HKA TeKZLua no;m. odn':pTe iﬁs' Moga. aop
Yimoa2u mop206 KopnopamueHbIMU 0b61U2ayusiMu
Hegpmb u 2a3
TA3TIPOM A2 10.93 5000 : 15.21 03.11.2005 - 342 :1108.00 108.40f -0.28 0.42 046 7 14.08 6.37 - 090 0.85
FA3IPOM A3 14.58 10000 8.11 18.01.2007 - 783 $101.80 101.95: -0.17 0.19 216 { 26.00 7.97 7.31 - 196  1.83
Hopmeas, 01 153 2100 {16.00 09.11.2005 - 348 :102.10 102.50: -0.01 0.00 130 i 7.01 1566 13.89 - 092 081
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 582 :104.50 104.70: -0.10 -0.19 234 : 48.66 11.46 8.96 - 144 132
THK, 04 0.00 3000 12.00 27.03.2005 - 121 0.00 000 i 0.00 000 149 {20.38 1176 5.74 - 033  0.31
THK, 05 0.00 3000 :15.00 28.11.2006 - 732 0.00 0.00 { 0.00 0.04 1.85 :74.38 13.02 6.86 - 1.71 1.60
Xumusi u Hegpmexumus
HAKASOT, 01 0.94 1000 i 17.50 09.12.2004 - 13 i100.15 100.20i 0.04 0.07 -0.20: 81 17.47 10.97 - 0.04 0.03
AMTEJT XK, 01 10.06 1200 12.50 15.11.2007 22.11.2005 1084 {100.20 100.70{ -0.15 0.76 -0.50 i 2.74 12.43 - 12.07} 096 0.86
AkpoH, 01 0.15 600 13.45 01.11.2005 - 340 $101.25 102.00; -0.05 -0.15 0.36 i 8.84 1325 1224 - 0.88 0.79
Avmenwunrnpom, 01 0.00 600 {19.00 23.12.2005 - 392 $107.30 108.05: 0.00 0.23 056 : 80.16 17.66 11.57 - 095 0.86
Kytbbiwesaszom, 01 16.24 600 :12.00 15.06.2006 17.03.2005 566 :100.25 100.35i -0.02 -0.04 -0.05i 23.34 11.96 - 11247 030 0.27
HUKOCXWM, 01 1119 750 :17.25 14.12.2006 16.12.2004 748 i 99.45 99.89: 0.37 -0.10 0.50 i 76.56 17.27 - 17731 005 0.05
HKHX-02 0.00 1500 { 16.00 24.05.2005 - 179 0.00 000 i 0.00 000 -192i 175 1553 9.58 - 049 045
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 1009 { 0.00 0.00 i 0.00 0.00 0.05 i 22.38 9.50 - 984 i 073 066
Hagpuc Kocmemukc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 877  98.80 99.30 i 0.00 0.20 0.30 ; 11.84 12 - 1361 0.87 0.77
Canasamxegppmeope-cuimes  0.00 300 :16.00 13.02.2006 - 444 1106.00 106.40: 0.00 0.52 1.54 : 4559 15.09 9.22 - 112 1.02
Anekmpo3Hepaemuka
AnmataHepzo, 07 0.08 600 :18.00 05.08.2005 - 252 1102.60 102.897 0.09 0.10 0.13 [ 10.85 17.54 14.71 - 0.66  0.57
Bawkuparepeo, 01 0.00 500 {20.00 11.09.2005 - 289 i107.50 107.85! 0.00 -0.28 0.25 i 41.64 1859 9.95 - 075 0.68
bauwkupaHepeo, 02 0.00 500 §10.69 22.02.2007 25.08.2005 818 i 99.90 100.10i 0.00 -0.22 0.39 i 2694 10.68 - 1077 072 0.65
Jlerarepzo, 01 0.00 3000 10.25 19.04.2007 - 874 {97.50 100.00i 0.00 0.00 -0.60: 10.11 10.25 10.50 - 216 196
PAO ESC 02 0.00 3000 :15.00 21.10.2005 - 329 $107.50 108.00: 0.00 -0.14 028 i 14.79 13.94 6.28 - 0.87 0.82
CsepdrnosaHepeo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 825 0.00 100.00; 0.00 0.00 0.44 i 26.78 12.23 - 21171 075 062
SlkymckaHepeo, 01 0.01 400 16.00 31.08.2006 03.03.2005 643 (101.55 101.95: -044 -0.20 -0.05i 37.26 1576 - 9.66 i 0.27  0.24
Cesi3b
Bawurgopmcesss 09 0.01 150 :14.00 23.10.2005 - 331 110250 0.00 : 0.24 -0.19 -0.72: 13.04 1352 10.02 - 0.87 0.80
Bonzamenekom 0.00 1000  15.00 21.02.2006 - 452 1106.61 106.84: 0.47 0.00 128 ; 2.05 14.03 8.55 - 116  1.06
Bbimnesnkom 01 0.00 3000 i 9.90 16.05.2006 - 536 :102.50 103.25: 0.00 0.00 259 i 271 959 7.70 - 140  1.30
Hanbcesss 01 19.22 1000 {15.00 15.11.2006 16.11.2005 719 {105.25 105.50i 0.19 -0.57 0.77 i 3.70 14.22 - 916 i 0.94 0.86
MITC 03 0.00 1000 { 17.00 08.02.2005 - 74 1101.90 102.20i 0.00 -0.39 -0.29 i 50.30 16.59 4.43 - 020 0.19
MITC 04 8.58 1000 : 10.00 22.04.2009 26.04.2006 1608 :101.81 101.90i -0.54 0.00 260 i 822 9.81 - 8721 134 124
Mezacgpor ®uHac 01 0.00 1500 { 11.50 07.06.2006 - 558 :103.10 104.00i 0.48 0.98 0.10 { 53.56 11.06 8.83 - 138  1.26
Mezagpor 0.56 1500 i 9.28 11.04.2007 - 866 :100.17 100.60:i 0.30 0.50 323 { 11.19 922 9.19 - 216  1.98
Cubupbmenexom 03 0.00 1530 :14.50 14.07.2006 - 595 $107.20 107.50: 0.00 0.09 0.85 i 52.84 13.48 9.56 - 145  1.32
Cubupbmenekom, 04 0.00 2000 12.50 05.07.2007 - 951 $106.20 106.80: 0.00 0.38 2.90 i 48.29 11.79 10.06 - 2.21 2.01
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 359 $103.05 105.90: 0.00 0.00 -062: 197 17.06 1228 - 095 0.84
CMAPTC, 02 0.00 500 13.75 26.06.2007 26.06.2005 942 0.00 101.40i 0.00 079 1.40 i 57.64 13.52 - 10.89 055 0.50
Tammenexom, 03 0.00 600 :12.50 06.05.2007 15.05.2005 891 0.00 100.89: 0.00 -0.94 1.61 i 342 1258 - 11.30i 046 0.41
YPCU 02 046 1000 :17.50 06.08.2005 - 253 1106.37 106.60: -0.23 -0.07 085 : 815 16.48 8.46 - 0.66  0.61
YPCU 03 1.64 3000 {14.25 18.07.2006 - 599 :107.81 107.89i -0.10 -0.22 1.55 { 50.36 13.22 9.21 - 146  1.34
Lenmpmenekom 02 0.00 600 16.00 21.04.2005 - 146 1101.80 103.39i 0.00 0.62 3.50 { 1578 1546 6.90 - 040  0.37
Lermpmenekom 03 1.78 2000 {12.35 15.09.2006 - 658 :103.70 103.75; 0.05 0.05 205 24.02 1190 10.25 - 164  1.49
Lienmpmenexom 04 25.89 0 113.80 21.08.2009 16.11.2006 1729 {106.80 107.40: -0.33 0.37 7.35 i 38.19 12.89 - 999 i 174 158
LlenmparneHbil Teneepag 01 0.00 500 ;16.00 22.08.2006 - 634 :104.90 10520 0.00 0.00 135 : 132 1525 13.44 - 155  1.37
fOTK, 01 0.56 1500 : 14.24 14.09.2006 - 657 :105.31 105.55: -0.42 -0.57 217 i27.70 1353 11.22 - 162 145
1OTK, 02 49.72 1500 i 9.25 07.02.2007 09.02.2005 803 : 99.95 100.10i 0.15 _0.05 0.86 i 27.12 9.24 - 852 i 0.21 0.19
Jobbiearoujasi NPoMbILWLIIEHHOCMb
AJTPOCA 19 0.00 3000 : 16.00 23.10.2005 - 331 :108.45 109.00: 0.00 0.05 0.03 ; 14.90 14.74 6.24 - 0.87 0.82
Monumemann, 01 0.05 750 §18.00 21.03.2006 22.03.2005 480 :104.00 108.00i 0.00 -0.52 -0.04 i 32.55 16.98 - -0.80i 032 0.32
CY3K, 02 2.99 1000 :11.50 15.02.2007 17.02.2005 811 i 99.80 100.20: -0.45 -0.24 0.66 : 2.52 11.52 - 12371 0.23 _ 0.20
Memannypausi
BbikcyHckuu M3 07 0.00 1000 : 15.00 31.08.2005 - 278 110450 105.40: 0.00 -0.10 0.43 i 3534 1429 8.21 - 073 067
Espasxondure 01 414 1000 {15.00 05.12.2005 - 374 $103.50 103.75: -029 0.19 063 i 71.51 14.48 9.00 - 093 085
UHIPOM, 01 0.63 500 {13.54 20.04.2007 22.04.2005 875 : 96.00 97.00 : -0.49 -0.06 240 i 12.98 13.96 - 2135 040 0.33
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 05.04.2005 858 : 97.50 100.00i 0.00 0.05 -0.11: 17.52 12.53 - 18771 035 0.29
MEYET 01 7.08 1000 §12.30 31.01.2006 01.02.2005 431 :100.45 100.52i 0.00 -0.05 0.08 i 38.75 12.24 - 917 i 018  0.17
MMK 17 0.00 900 { 7.00 18.04.2005 - 143 1100.00 0.00 : 0.00 0.00 020 : 7.86 7.00 7.04 - 0.39 0.36
Pycan ®uH 01 0.00 3000 {10.00 12.09.2005 - 290 :100.60 101.00i 0.00 0.30 0.60 : 20.55 9.90 8.82 - 077 071
Pycan ®uH 02 7.03 5000 ; 9.60 20.05.2007 20.05.2005 905 100.10 100.35: 0.08 0.00 098 ; 158 9.56 - 865 i 048 044
Ceeepcmarib 0.00 3000 : 9.75 28.06.2007 30.06.2005 944 0.00 102.50: 0.00 059 227 i 39.53 947 - 468 i 057 0.54
TMK 0.00 2000 :14.00 20.10.2006 20.04.2005 693 :101.35 101.50: -0.15 0.15 0.05 i 14.19 13.79 - 993 i 040 0.36
YenememmpeUidune 01 3.04 3000 i 11.75 12.06.2009 16.06.2006 1659 i 101.05 101.23: -0.15 040 2.70 : 51.8  11.63 - 1129 140  1.25

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 29 Hos6psa 2004 r.

SMUTEHTbI OBBbEMbI TMOrALLIEHUE/ BbIKYIl LEHA U3MEHEHUE,%  [JOXOQHOCTb,% HAIOPALUS
O6bem, [OHen o

“216"‘0;:)(;,2 M‘;'!I/psﬂ. Ky;:’“’ Morawexune OdbepTa nora:JeHM Mokynka I'Ipoaqa»( AeHb  Hedena  mecsy HKA Tek;/u.ta no::n.u. ocp:p're '?_I::' Moa. aop
Nmoau mopzaoe koprnopamueHbIMU obu2auusmu
MawuHocmpoeHue
Asmoeas, 02 0.01 3000 :11.28 13.08.2008 17.08.2005 1356 : 99.80 100.00: -0.15 0.05 0.96 : 30.90 11.30 - 1149 0.70  0.62
I'T-T3L 3Hepeo 02 13.03 1500 { 12.95 22.06.2006 23.12.2004 573 { 99.77 100.00i 020 021 040 5499 1295 - 1227} 007 0.7
WxAemo, 01 12.24 1200 i12.50 14.03.2007 14.09.2005 838 : 9570 95.80: -0.10 -0.67 0.05 i 24.66 13.06 - 1928 077 0.65
WPKYT, 01 021 600 : 8.00 27.03.2005 - 121 19930 9940 030 0.00 056 ; 13.37 805 9.74 - 033  0.30
UPKYT 02 0.01 1500 {16.00 02.11.2005 - 341 1104.73 105.50i -0.02 1.42 077 { 10.08 1528 10.80 - 0.90 0.81
KAMA3-@urarc 0.08 1200 ;12.30 11.11.2006 11.11.2005 715 :101.00 101.28: 040 0.80 -0.01i 505 1214 - 11.12i 093 0.84
JIOMO, 02 3.11 700 i15.35 11.07.2006 12.07.2005 592 : 99.65 100.30} -0.30 -025 0.11 {5719 1535 - 1584} 059  0.51
Murl-®@uratc, 01 0.39 1000 :16.00 03.06.2009 15.12.2005 1650 : 9440 97.00: 0.00 -0.11 -0.10 7452 1649 - 19.85i 094 0.78
MugkpoH 02 0.40 300 {15.00 06.01.2005 - 41 1100.25 100.45: -0.10 0.12 0.38 i 57.12 14.95 1120 - 0.11  0.10
OM3 04 0.15 900 :14.25 26.02.2009 05.09.2005 1553 :102.40 102.75: 0.54 158 0.70 i 3318 1387 - 1068: 0.74  0.67
Pycckue Aemobycel 0.11 500 {15.00 22.05.2006 - 542 1100.41 100.55i -0.04 020 -0.15} 2.88 1494 1452 - 138  1.21
CamypH WHeecm 199 500 :16.00 05.08.2006 - 617 :101.80 101.95: 0.07 -0.59 028 i 4953 1572 14.66 - 148  1.29
Cesepcmarb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1882 :100.65 103.90: 0.00 0.39 2.68 : 36.99 1103 - 1088} 192 173
TB3, 01 1.03 750 {14.60 10.10.2006 - 683 102.90 103.50: -0.10 _1.46 145 { 18.80 1417 1249 - 127 1.13
lNMuwieeasi NPoMbIWIEHHOCMb
ATIR OT'O, 07 219 1100 : 13.95 22.04.2007 22.04.2005 877 : 9850 98.75: 030 1.19 -0.71: 13.76 1413 - 17.03: 040 0.35
Banmuwmop-Heea 0.00 500 :16.00 05.09.2006 03.12.2005 648 i 0.00 0.00 : 0.00 048 0.16 i 3858 1556 -  1367: 093  0.82
Bumm-Bunine-fanH 0.00 1500 i 8.48 11.04.2006 - 501 {9500 9745i 0.00 021 168 {1045 876 1075 - 131 1.19
pynna OCT, 01 367 800 :14.00 19.07.2005 - 235 1100.51 100.80: -0.20 -0.04 0.55 i 49.48 1392 13.34 - 061  0.54
Lxed-9¢p-Cu, 01 176 700 i14.00 06.10.2005 - 314 1100.50 100.60i 0.40 -0.67 0.07 i 13.42 1392 1391 - 081  0.71
MukosHoscKuL 0.00 1000 {14.50 18.09.2006 19.03.2005 661 :101.40 0.00 : 0.00 0.00 0.69 i 27.41 1426 - 863 1 031 0.29
HUOAH-®YAC, 01 0.89 850 :17.00 06.12.2006 08.06.2005 740 i 0.00 102.10: 0.34 0.00 1.08 { 79.18 1665 - 13.16i 049 044
MapHac-M, 01 255 500 {1275 15.03.2006 16.03.2005 474 | 99.93 100.00: 0.05 0.03 081 {2515 1276 - 13531 029 0.26
TMpadimepu dox, 01 0.00 750 :13.50 10.11.2006 11.11.2005 714 i 0.00 100.50: 0.00 0.00 -0.79i 518 1350 - 1474i 091 0.79
Pageynsii-Lienmp 01 0.99 1000 {16.00 05.06.2006 04.06.2005 556 | 96.26 96.80: 041 0.06 072 7671 1653 - 23.03i 048 0.39
OQKO, 01 0.01 1000 : 15.50 05.09.2006 06.09.2005 648 103.00 103.45: 0.00 0.93 049 i 3397 1499 -  11.05: 074 _ 0.67
lueoeapeHue
RpacHbili Bocmok-ViHeecm ©  0.00 1500 : 11.50 25.02.2007 24.02.2005 821 : 99.70 100.20: 0.00 020 0.76 : 2930 1152 - 1198: 025 0.22
MNT-NHeecmmerme 01 0.97 1000 :17.00 28.09.2006 31.03.2005 671 :100.70 101.00{ 0.35 -0.10 -0.97 i 26.55 16.83 - 1358 0.34  0.30
CAH Wrmep6pro 1.07 2500 {13.00 15.08.2006 - 627 1107.00 107.20i 0.07 0.09 299 {3597 1214 825 - 141 1.30
TuHbKO MHeecm 406 400 :20.50 29.04.2005 - 154 i 0.00 103.43: 0.05 029 -1.65: 1629 19.83 11.85 - 0.42 _ 0.38
JlecHasi npoMbiwneHHocmb u UBK
ALIBK-VHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 650 :100.35 000 : 0.00 -0.02 0095 : 31.95 1491 - 1456: 028 024
Bonza 01 0.00 1500 ;12.00 13.03.2007 14.09.2005 837 } 96.50 97.48 i 0.00 -2.22 062 i 2367 1237 - 19411 077 0.65
rOToK 0.00 550 :14.20 06.06.2006 07.06.2005 557 : 9850 99.99: 0.00 0.30 -0.17: 6653 1420 - 1468: 050 043
Wnum Mann QuHaxc 742 1500 ;1521 18.03.2006 - 477 :101.08 101.30 0.24 -044 -0.85i 2625 1501 1449 - 121 1.05
3@ Cowos, 01 0.00 300 i 0.00 09.10.2007 06.10.2005 1047 {100.50 101.00; 0.00 _0.30 __0.56 i 0.00 _ 0.00 - -1.04: 086 __ 087
Cmpoumesibcmeo u uriomeka
AVDRK 0.00 1070 : 11.00 01.12.2008 - 1466 : 0.00 000 : 000 000 1.72 ;53644 1025 9.00 - 322 295
AVXKK, 02 212 1500 :11.00 01.02.2010 - 1893 1105.70 106.75i 1.44 -048 1.80 i 3526 10.38 9.73 - 399 364
'naemoccmpoti, 01 0.02 2000 :14.15 27.05.2007 27.05.2005 912 { 9850 0.00 i 019 -0.09 020 i 039 1426 - 16811 049 042
MHTEKO 01 0.30 1200 :10.95 15.02.2007 17.02.2005 811 i100.01 100.64: 0.29 0.50 1.11 i 29.70 10.88 -  16.34: 023  0.20
MUA, 01 0.00 2200 ;10.00 20.09.2012 - 2855 i 0.00 100.15i 0.00 0.00 0.00 i 548 10.00 10.38 - 340  3.08
K, 04 0.00 750 {13.00 29.06.2005 - 215 §98.00 99.89: 0.00 0.71 051 i 1469 13.13 17.04 - 033 028
CY-155 2.39 1500 :12.29 30.03.2007 30.03.2005 854 : 9412 9525 : 0.00 040 -212:19.87 1294 - 3127 033 025
TpaHcriopm
AeuaK. Camapa, 07 0.30 350 16.00 08.03.2007 10.03.2005 832 100.55 100.95 -0.30 -0.44 061 3419 1590 -  13.36 029 025
Wcm fatin XaHOnuHe 361 1000 {13.50 23.06.2005 - 209 1100.00 101.30i -1.35 0.80 056 ;| 57.70 1352 14.26 - 0.54 047
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 530 :100.00 100.40: -0.20 0.24 173 : 3.90 890 9.09 - 139 1.27
PuHaHco8bIlU CeKmop
Anbpa®unatic, 0T 0.00 1000 : 9.00 08.06.2007 10.12.2004 924 : 99.95 100.19: 0.00 0.00 0.00 : 4142 9.00 s 9.90 : 0.04 003
Anbgha®unatic, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1951 } 98.00 99.00 : 0.00 0.00 1.23 { 10.34 7.49 - 1062 036 032
Bank 3enum, 01 0.00 1000 i 8.69 24.03.2007 24.03.2005 848 : 99.40 99.78: 0.00 0.10 1.27 i 1548 8.72 - 981 i 032 029
Brewmopa6atik 03 10.92 2000 :14.50 22.02.2006 - 453 1109.00 109.20: -0.05 0.00 093 i 36.95 1328 6.33 - 117 1.10
BHewmopz6ark 04 0.00 5000 ; 543 19.03.2009 24.03.2005 1574 :100.36 100.60: 0.00 0.18 1.21 i 952 541 - 407 032  0.31
MMB, 01 0.99 1000 ; 8.30 13.02.2007 - 809 9870 9880: -055 -0.15 143 {2297 840 9.10 - 202 186
Poc6atk, 01 0.00 3000 i 9.91 15.02.2009 14.02.2005 1542 } 99.00 99.22 i 0.00 025 0.54 i 2851 9.98 - 787 i 022 020
Pycckuti Cmardapm 02 0.00 1000 : 14.04 14.06.2006 - 565 :106.50 106.80 0.00 -0.09 1.88 i 62.69 13.13 9.36 - 137 125
Pycckuti Cmarxdapm 03 3.09 2000 {12.90 22.08.2007 01.09.2005 999 (102.95 0.00 i -0.43 -0.14 1.37 {3287 1252 - 868 i 073  0.67

Ucmoyruku: REUTERS, pacyemsi baHka Mockebl
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MWUPOBOW PbIHOK AONTA 29 Hosabps 2004 r.

OMUTEHTbI OBBLEM MNMOrALlIEHUNE LIEHA W3MEHEHUWE,% [0OXOAOHOCTb,% PEUTUHIT  OOPALNA
[Oxen oo Cnpag k X
Os:::M’ KynoH,% [MoraweHne norawenn [lokynka [lpojaxa  AeHb Hepeno mecay  Knoraw. Tekywas benckhmar S&P Mo:dy Fitch [iop. net. Moga. awop
A

CyeepeHHbIe egpoobiuzayuu
Poccusi EUR 05 €767 9.375 31.03.2005 122 i 102.07 10226: 0.00 -0.15 -0.37 i 2.87  9.18 77 BB+ Baa3 BBB+ 0.33 0.33
Poccusi 05 $2969 8.75 24.07.2005 237 103.19 10350: -024 -0.30 -0.30 { 3.71 8.48 128 { BB+ Baa3 BBB{ 0.62 0.61
Poccus 07 $2400 10 26.06.2007 939 i 11313 11369: -044 -1.04 161 455 884 128 | BB+ Baa3 BBB: 226 2.21
Poccusi 10 $2718 825 31.03.2010 1948 { 11050 110.75: -0.28  -1.01 1.78 478 747 113 { BB+ Baa3 BBB{ 2.96 2.89
Poccusi 18 $3466 11  24.07.2018 4985 ! 136.88 137.75: -126 -0.82  5.04 6.80  8.04 256 : BB+ Baa3 BBB: 8.06 7.80
Poccus 30 $19526 5  31.03.2030 9253  100.88 101.00: -092 -0.80  4.03 6.73  4.96 184 { BB+ Baa3 BBB- 8.44 8.16
Poccusi 28 $2500 12.75 24.06.2028 46928 : 160.63 163.13: -1.46 -1.69  4.43 735  7.94 243 i BB+ Baa3 BBB- 1023  9.88
O6nuzauuu MuHguHa
MINFIN 6 $1750 3  14.05.2006 531 98.38 98.88 : 0.38 0.00 0.38 413  3.05 BB+ Baa3 BBBZ 1.98 1.90
MINFIN 8 $1322 3 14.11.2007 1080 i 94.06 9506 : -0.86 -1.12  1.60 862  3.19 BB+ Baa3 BBB- 2.78 2.58
MINFIN 5 $2837 3  14.05.2008 1262 i 92.63 92.63 i -040 -0.80 221 533 324 BB+ Baa3 BBB- 3.76 3.57
MINFIN 7 $1750 3 14.05.2011 2357 : 84.00 8500 : 0.00 -0.44  4.09 5.98 3.57 BB+ Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5426 25.10.2007 1060 : 105.00 10525: 0.00 -0.27  1.43 369 517 143 BB+ Ba2
ARIES 02 €1000 7.75 25.10.2009 1791 i 111.82 112411 0.00 0.19 3.05 497 693 196 BB+ Ba2 4.27 4.07
ARIES 03 $2436 9.6 25.10.2014 3617 : 118.36 118.86: 0.00 -0.22  3.98 7.00  8.11 276 iBB+  Ba2 7.07 6.61
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 515 { 110.00 110.32: 0.00 -0.15  0.57 347  9.95 116 { BB+ Baa3 BBB< 1.34 1.29
Mockea 11 €374 645 12.10.2011 2508  107.57 107.97 i 0.00 1.41 3.17 505  6.00 171 { BB+ Baa3 BBB< 5.90 5.62
HuxHull Hoszopod 05 i $119  8.75 03.04.2005 125 1 100.38 100.88: 0.00  -0.11 4.69 750  8.72 532 i BB+ Baa3 BBB+ 0.36 0.33
BbaHKoecKue eepoobsiuzayuu
BTb 05 $325 4.119 28.04.2005 150 : 100.44 100.78 i 0.00 0.00 -0.02 i 3.18 4.10 51 BB+ BBB-
Pycc. Cmand 05 €30 11 28.05.2005 180 i 102.88 103.38: 0.00 -0.10  0.61 499 1069 260 : BU Ba3U 0.51 0.48
rasnpombark 05 $150 9.75 04.10.2005 309 {10525 105.68: 0.00 -0.09  0.03 329 926 105 B+ Ba2U 0.85 0.82
Anbpabark 05 $175 10.75 19.11.2005 355 { 104.08 104.65: 0.00 0.08 0.73 6.33 10.33 393 B Ba2 B i 097 0.91
MAOM 05 $200 10.75 16.12.2005 382 { 103.57 104.32: 0.00 0.00 0.73 713 10.38 474 B B+:i 1.00 0.94
Anbpabark 06 $190 8  13.04.2006 500 { 100.55 101.10: 0.00 -0.06  0.37 752 796 452 B Ba2 B+: 1.36 1.27
BaHk 3EHUT 06 $125 925 12.06.2006 560 : 101.13 101.88: 0.00 0.87 0.00 845 9.5 542 B1 B-i 146 1.35
YpanCu6 bark 06 $140 8.875 06.07.2006 584 : 100.50 101.00: 0.00 0.25 1.79 8.41 8.83 537 B1 B-i 155 1.43
C6epbatk 06 $1000 3.85 24.10.2006 694 : 101.00 101.81: 0.00 -0.10 0.86 360  3.81 100 Baa2 BBB-
Mempoxommepy 07 $120 9  09.02.2007 802 £ 100.10 100.60: 0.00 -0.35 0.82 8.94 899 590 B B1 2.07 1.90
HOMOC 07 $100 9.125 13.02.2007 806  100.76 101.26: 0.00 -0.07  1.38 873  9.06 568 B1T B 208 1.91
MBI Hukotin $150 9  19.03.2007 840 99.75 100.75i 0.00 -0.08 262 9.11 9.02 609 B i 219 2.01
Pycc. Cmand 07 $300 875 14.042007 866  102.70 103.45: 0.00 0.00 0.04 748 852 445 { BU Ba3U 2.25 2.10
BT6 07 $300 5.03 30.07.2007 973 i 103.81 104.50 382 485 131 § BB+ BBB- 2.64 2.54
lasnpombark 08 $1050 7.25 30.10.2008 1431 { 104.08 105.09 i 0.00 0.40 255 § 6.06  6.97 281 B+ Ba2U 3.57 3.37
BTE 08 $550 6.875 11.12.2008 1473 i 10540 106.03: 0.00 -0.02  2.88 537 6.52 173 i BB+ BBB< 3.59 3.40
Poc6aHk, 09 $225 975 24.09.2009 1760 i 103.25 104.05: 0.00 -0.14  0.00 8.61 9.44 497 B- B i 275 2.53
BaHk Mockebi, 09 $250 8  28.09.2009 1764 i 101.72 102.32: 0.00 -0.72 1.05 756  7.86 393 BB+ 4.20 3.91
BTb 11 $450 7.5 12.10.2011 2508 : 106.94 107.88: 0.00  -0.26  0.00 6.24 7.01 260 i BB+ BBB- 5.66 5.33
KopnopamueHbie egpoobauzauuu
MTC 04 $300 10.95 21.12.2004 22 100.50 100.70¢ 0.00 -020 -040 : 1.85 1090  -11 BB- Ba3 0.06 0.06
MMK 05 €100 10  18.02.2005 81 101.38 101.75i 000 -0.11 -026 i 330 9.86 117 { BB- Ba3 BB-i 0.22 0.22
Bbimnenkom 06 $250 1045 11.11.2011 2538 : 102.61 103.01: 000 -025 -0.15 : 3.83 1018 146 : BB- B1 0.41 0.40
Espa3axondurz 06 $150 8.875 25.09.2006 665  103.22 103.85: 0.00 -0.18  1.66 6.95 8.60 393 B 175 1.64
PocHeghmb 06 $150 12.75 20.11.2006 721 11525 115.83i 0.00  -0.31 0.33 456 11.06 153 B B2U 1.85 1.77
CubHegpmb 07 $400 115 13.02.2007 806 10553 106.40: 0.00 -0.73  3.33 867 1090 563 B Ba2D 2.04 1.87
FA3IIPOM 07 $500 9.125 25.04.2007 877 {109.75 11025 0.00 -0.42  0.94 477 831 174 { BB- Ba2UBBU 225 2.15
THK 07 $700 11 11.11.2011 2538 i 11518 11568 : 0.00 0.26 1.06 533 955 208 Ba3 2.66 2.53
MTC 08 $400 9.75 30.01.2008 1157 {108.20 108.70: 0.00  -0.11 1.78 6.82  9.01 357 i BB- Ba3 2.83 2.65
Cucmema 08 $350 10.25 14.04.2008 1232 i 107.50 108.00: 0.00 0.18 2.96 768 953 443 B B3 B-i 3.03 2.81
Anpoca 08 $500 8.125 06.05.2008 1254 : 104.04 104.79f 0.00 -0.33  1.81 6.78  7.81 353 B B2 3.16 2.96
Bumm-Bunne-HarH $150 85 21.052008 1269 } 99.75 101.86: 0.00 0.00 0.83 858 852 534 B+ B3 3.21 2.95
MMK 08 $300 8  21.10.2008 1422 { 101.51 10228: 0.00 -0.34  1.48 754  7.88 430 i BB- Ba3 BB-i 3.52 3.27
CubHegpmsb 09 $500 10.75 15.01.2009 1508 { 106.49 107.57 i 0.00 -0.77  4.80 8.83 10.09 520 B Ba2D 3.48 3.20
Ceeepcmarb 09 $325 8.625 24.02.2009 1548 { 101.00 102.00: 0.00 -0.36  0.40 8.33 854 470 iB+W B+Di 3.70 3.42
Bbimrenkom 09 $450 10 16.06.2009 1660 i 110.94 111.75: 0.00 -0.08 259 714 9.01 350 i BB- B1 3.78 3.53
Espa3sxondure 09 €300 10.88 03.08.2009 1708 : 107.35 107.69: 0.00 0.52 3.23 891 10.13 527 B i 3.86 3.54
HOPHWKETb, 09 $500 7.125 30.09.2009 1766  99.52 100.54i 0.00 -0.86 -050 i 7.24 7.16 361 BB Ba2 427 3.98
FA3I1POM 09 $700 105 21.10.2009 1787 { 119.66 12054 0.00 -0.44  2.66 582 877 218 i BB- Ba2UBBU 4.12 3.89
FA3IIPOM 10 $1000 7.8 27.09.2010 2128 i 111.85 11252: 0.00 -059  2.38 0.00 697 230 | BB- Ba2UBBU 4.68 4.68
MTC 10 $400 8.375 14.10.2010 2145 } 104.31 105.06i 0.00 -0.09 1.71 745  8.03 382 i BB- Ba3 4.91 457
Bbimnenkom 11 $300 8.375 22.10.2011 2518 {103.26 103.91i 000 -025 -0.15 i 7.75  8.11 412 i BB- B 5.56 5.16
Cucmema 11 $350 8.875 11.11.2011 2538 { 102.48 102.98: 0.00 0.01 3.12 8.35  8.66 471 B B3 B-i 495 457
Cesepcmarnb 14 $375 925 19.04.2014 3428 i 99.66 100.01i 0.00 -020 215 9.30 9.28 507 iB+W B+ D 6.69 6.12
FA3I1POM 13 $1750 9.625 01.03.2013 3014 { 11750 118.00: 0.00 -0.84  3.37 6.81 8.19 258 i BB- Ba2UBBU 6.16 5.77
FA3IIPOM 20 $1250 7.201 01.02.2020 5542 i 10550 106.50: 0.00 -0.93 - 6.62  6.83 238 i BB- Ba2UBBU 9.73 9.13
A3[1POM 34 $1000 8.625 28.04.2034 10742 i 113.29 114.14: -0.03  0.06 0.18 749  7.61 260 | BB- Ba2UBBU 11.95 11.12

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 29 Hosabps 2004 r.

OVMUTEHTbI LIEHA U3SMEHEHWE,% [JOXOAHOCTb,% [IOPALUA PEATUHI

MocneaHss )
Mo 3akpbITHiO KOTUPOBKA NeHb Hepens mecsL, [lo noraweHus [iopauus S&P Moody’s

Mupoeoli pbIHOK dosi2a

US10YT=RR 100.13 100.11 -0.26 -0.29 0.74 4.24 AAA Aaa
US30YT=RR 107.16 107.19 -0.57 -0.03 1.51 4.89 AAA Aaa
EU2YT=RR 100.32 100.32 0.00 0.20 0.26 2.32 AAA Aaa
EU10YT=RR 99.78 99.90 0.00 -3.75 0.93 3.76 AAA Aaa
MEXGLB26=RR 152.00 152.13 -0.45 -0.33 1.46 6.83 10.47 BBB- Baa2
BRAZILC=RR 100.69 100.75 -0.06 0.56 0.32 BB- B1
BRAGLB27=RR 110.94 110.88 -0.06 1.78 -0.35 8.99 9.79 BB- B1
TRGLB30=RR 140.75 140.75 -0.31 0.22 -1.09 8.06 10.17 BB- B1
TRGLB10=RR 124.81 124.81 -0.10 0.05 0.00 6.36 4.20 BB- B1
ARGFRB=RR 31.25 31.25 0.00 -4.58 10.10 SD Caa1
ARGGLB30=RR 31.38 31.25 0.40 -4.02 1.67 65.54 1.96 SD Caal
RUSGLB30=RR 100.94 100.88 -0.92 -0.80 4.03 6.73 8.44 BB+ Baa3
RUSGLB10=RR 110.44 110.50 -0.28 -1.01 1.78 4.76 2.96 BB+ Baa3

HemouHuku: REUTERS

Undekcbl JPM EMBI+
EMBI+ CrrP3g UHOEKC U3MEHEHUE, %
Cnpap Wauenere 3HayeHne 3a geHb C navana C Havana ropa 3a 12 mecsiueB
3a fieHb mecsua

26 Hos 04

EMBI+ 376 0 323.63 0.00 1.52 9.77 12.92
EMBI+ RUSSIA 234 0 368.14 0.00 1.12 9.19 10.96
EMBI+ MEXICO 165 0 301.89 0.00 0.20 7.51 9.06
EMBI+ TURKEY 284 0 217.13 0.00 1.51 8.21 12.42
EMBI+ BRAZIL 413 0 432.26 0.00 3.07 11.33 16.52
EMBI+ VENGVUELA! 420 0 463.50 0.00 2.20 21.33 29.06

UcmouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 29 Hosabps 2004 r.

KOHTAKTHAA UH®OPMALIUA WWW.MMBANK.RU +7 (095) 105-8000, 924-0080
e-mail BH, Ten
BULIE-NPE3VAOEHT CbiTHMKOB Anekcen
HAYANBHWK YNPABNEHWA OOBEPUTENLHLIX ONEPALMW  KacbsHoBa Enexa Kasyanova_EA@mmbank.ru 4679
KONNEKTWBHbBIE MHBECTULINA WUcaeB BeiweH Isaev_BK@mmbank.ru 4591
MHOMBWAOYAJIbHOE YMPABNEHWE AKTUBAMWN
HauyanbHuk otpena BecnanoB Anekceu Bespalov_AV@mmbank.ru 4220
MeHenxep no paboTte ¢ knueHTamu LllyxoBa Anna Shuhova_AG@mmbank.ru 4263
AHANUTUYECKWW OTAEN
HavyanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592
AHanus akuun BepeHees Bnagumup Vedeneev_VY@mmbank.ru 2817
AHanus fonroBbIX PbIHKOB ®epopoB Erop Fedorov_EY@mmbank.ru 4233
AccucteHT Namun Muxaun Lyamin_MY@mmbank.ru 2844
OTAEN YMNPABINEHNA AKTUBAMU
XpamuoBckuit CTaHucnaB HSS@mmbank.ru 2895
BonkoB Anekcen Volkov_A@mmbank.ru 2823

HaCTOﬂLI.I,VIﬁ o630p nMmeeT TONbKO MHCbOpMaLI,VIOHHoe 3HayYeHUe U He MOXeT pacCMaTpuBaTbCA KaK npenno>xxeHue O COBEpPLWEHUH
COENNOK Ha (.‘bVIHaHCOBOM PblHKE. 0630p OCHOBaH Ha MWCTOYHUKaxX MHCbOpMaLI,VIVI, 3acnyxXusawwmux poseepuve, OAHAKO Mbl He
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.

© 2003, BaHk MocksBbl. Bbes paspeweHus banka MockBbl 3anpewaetcd BOCNPOM3BOAMUTb, ajanTupoBaTb, nNepepasaTtb Mo
pas/iMuHbIM KaHanam, TpaHciuposaTb B 3(dPWUp, AOBOAUTb A0 obwero ceegeHus, nybAWYHO nokasbiBaTb, npeobpa3oBbiBaTb B
uMdppoBy ¢GOpPMYy, CUHTe3upoBaTb, onyb/JMKOBbIBATH, MOAMMULUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
ApYrMe s3blKM, MCNONb30BaTb C APYFrMMW NPOU3BEAEHUAMMU, peKJamMUpoBaTb, pacnpocTpaHsTb, cybnuueH3upoBaTb, npopasaTthb,
chaasaTbh B apeHAY, BKJlo4aTb B KaTanoruv, co3jgaBaTb pe3epBHble KONWW, apXMBUPOBATb, BKOYATb B 6a3dbl AaHHbIX W faBaTb Npaso
joctyna.
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