M B Mok

15 pekabps 2004 r

OB30P JOJNTOBbIX PbIHKOB

WHOUKATOPbI PbIHKA 'KO-O®3

35 8.3
3.0 1 81
251

8.0
2.0 1

7.9
154

7.8
1.0 4
0.5 7.6
0.0 7.5

mait 04 vioH 04 wion 04 aer 04 ceH 04 okT 04 Hos 04 pek 04

I OGopOoT Mo AeHbram, MnpA. py6.
CpepHeB3B. JOXOAHOCTb, % rof, (Lkana cnpasa)

WHOUKATOPbI EHEXXHOIO PbIHKA

vioH-04  wnion-04  aer-04  cen-04  okT-04  HOs-04
I OGbem cpeAcTB Ha kopcyeTax, Mnpa. py6.
=———MIBOR, % rogoselIx (Wkana cnpasa)

nek-04

615 [AOXOAHOCTU POCCUM 30 U US10

79

74

715

6.9 |

6.65 |

6.4 t t t t t t 3.85
wioH-04 won-04  aer-04 ceH-04 okT1-04  HOs-04  pek-04

us10

==RUS30 wkana cnesa

OBBbEM TOPIOB U AOXOAHOCTbL FA3MNPOMA A3

main-04 wuioH-04 wion-04 aer-04 ceH-04 okT-04 HOs-04 pek-04

I O6bem TOProB N0 HOMUHANY, ThIC. LT,
= [10X0fIHOCTb, % OAOBbIX (LUKana cnpaea)

© BAHK MOCKBbI
AHanuTuyeckumn otaen
7 (095) 105-8000, BH. 4233

.l WHOMKATOPbI IONTOBOI0O PbIHKA

WHaekcbl 3HayeHue N3m-e Bbinyck Mokynka [Mpopaxa N3m-e YTM, %
RUB/USD 28.1243 0.0950 A Od3 45001 104.10 104.61 0.00 5.99
EUR/USD 1.3309 -0.0008 [ Od3 46001 109.50 109.70 0.24 6.51
MIBOR, % 2.54 2.19 )] Od3 46014 104.97 105.34 0.00 7.87
OCTATKN HAKIC B LIB, 253.3 -2.1 [ Mrop29-06 105.70 106.10 0.70 8.18
MNPA. PYB.

HE®Tb (URALS) 33.23 0.26 ) Mrlop39-06 104.70 104.85 0.54 8.22
30/10TO 435.15 -3.55 07 KOMW 78 06 93.00 94.46 1.20 11.39
EMBI+ 326.44 0.2 L) AINPOCA 198 107.10 108.30 -0.10 7.05
EMBI+ CMPE, 374 3 v FA3MPOM A2 107.11 107.95 0.15 7.16
EMBI+RUSSIA 373.14 0.22 L) FA3MPOM A3 100.90 101.20 0.30 7.72
EMBI+RUSSIA CMPEQ 226 -1 v YpanCssWH6 105.91 106.25 0.65 10.31
MICEX RCBI 103.13 0.12% ) [T-T3L 206 99.70 99.92 -0.07 16.45
MICEX OB bEMBbI, MITH. PYB. BUPXA PMcC PEMO POCCWKSA 30 102.31 102.63 0.55 6.56
KOPMOPATUBHbIE 423.65 1266.53 2574.07 UST 10 101.05 101.11 0.19 412
MYHULINMATBHBIE 411.30  1409.99 FA3MPOM 13 117.60  118.11 0.23 6.79
FOCYOAPCTBEHHbIE 233.26 228.49 BAHK MOCKBbI 09 102.17 103.00 -0.32 7.45

M CTPATEMVS

» PbiHOK py6neBbiX [OMrOBbIX MHCTPYMEHTOB MOCAE LOJITUX BbIXOAHbIX, NpeKpaTtw
nageHue. OTcyTcTBME HOBOW MOPLUMKU HEraTMBa CO CTOPOHbI KOPMOPATHUBHbIX HOBOCTEH
U 3HAUYUTE/IBHOE NafeHWe KOTUPOBOK PyB/ieBbix 0BMraLmii OXNaanIo Mbij NPOAABLOB.
Jo KoHua Hegenu Mbl He >AeM 3[ecCb CywecTBeHHbix nepemeH. Ckopee Bcero,
KOTUPOBKM obOnvraumit cnabo M3MeHAaTcas B CTOPOHY pocTa. Mbl cuutaem, uTo
OCHOBHOE BHWMaHWe WHBECTOPOB OyneT cocpefoToyeHo Ha obnurauusax nepeoro
3lleNIoHa, a TakKe Ha Haubonee [OXOAHbIX BbiMyCKax BTOPOrO W TPETbEro 3LUESIOHOB
C YMEepeHHbIMU KPEeOUTHbIMK pUCKaMW U glopauued He npeebiwatowen 1-1,25 ropa.
YuuTbiBas cuibHOe NajeHWe, Npollefllee Ha NPOLIION Hefene, YPOBHU LOXOAHOCTeH
obnvraumii ropoga Mocksbl, Bbinycka obnvrauui [asnpom A2, a Takxke psaga
TeNeKoOMMYyHUKauuoHHbiXx Komnawun (YPCKU 03, YPCU 02, KOTK 01) sbirnagsar
LOCTaTo4HO npuBneKatesibHo. Mbl »AeM aKTMBM3aUWW pPblIHKA MMEHHO B  3THX
cermMeHTax.

» Ha BHewHWX [OMroBbIX PbIHKAX OCHOBHbIM COObITMEM BYEpALLIHEro [AHSA CTaso
3acefaHMe komuccun FOMC (komuteta no oTkpbiTbiM pbiHkam CLLA), Ha kKoTopoMm
ObIIO MPUHATO PELLUEHWE O MOBbILEHMW YYETHOM CTaBKM Ha 25 MyHKTOB [O YPOBHS
2,25%. MosbiweHne cTaBkK No dheaepanbHbiM DOHAAM OXMAANOCb PbIHKOM, W Y>Ke
ObINO 3a/10KEHO B LieHbl OOAMrauuii. 3HadeHue UMen Nulb KoMmeHTapuit Komuccu,
B KOTOPOM 3a CKyMbIMW O(oULMaNbHbIMU (DOPMY/IMPOBKAMKU PbIHOK MbiTaeTcs yragatb
HanpaeneHue Oynywei nonutukn DepepanbHoit PesepsHoi Cuctembl. Ha atoT pas
®PC He npenofgHecna HWKakux ctopnpusos. [llpecc-penns no wrtoram 3acegaHus
OCTa/ICi HEM3MeHHbIM. PasHuua MeXAay BuepawHWM U HOSIOPbCKUM KOMMEHTapUsMU
3aK/loYaeTcs /b B OLEHKe COCTOsIHUSA pbiHka Tpyaa. Buepa Komuccus onpegenuna,
UTO COCTOSIHWE pbiHKA TPyAa NPOJO/IXKAET MocTeneHHO ynydwartbcs. Kpome Toro,
Buepa OblnM ONyb/NMKOBaHbl [aHHble MO CTAaTUCTMKE BHELWWHEW TOProBJ/IM, KOTOPble
0OKasa/iMCb HECKONIbKO Xyxke oxxuaaHui. OTpuuartenbHoe canbgo Toprosoro H6anaHca B
okTabpe cocTtasuno 55,5 MApa. No CpaBHEHUIO C OXKMAABLUEMCA BENWYMHOW B Ha
ypoeHe $53,0 mnpg. v 51,0 mnpa. B ceHTtsbpe. [aHHble No BHelWHeW Toprosse
YaCTUYHO WCMOPTHIA MUPOBAsi KOHBIOHKTYpA LieH Ha 3HEeproHOCUTEsIM, B YaCTHOCTH
LeHa uMnopTUpyeMoro bappens HedpTH AOCTUIrNa PEKOPAHOrO 3HAYeHUs W CocTaBuna
$41,79 npotus $37,62 B ceHTabps. CraTUCTMKa MO NPOMbILIZIEHHOMY BbINYCKY
OKasanacb Ha ypOBHe oXuaaHWi. Ha aToM dhoHe AOXOAHOCTU Ha pblHKe us-treasuries
HeMHoro cHuaunucb. [ecsatunetHne KO TopryloTcs B HAcTOSAWMH  MOMEHT C
LOXOAHOCTbIO Ha ypoBHe 4,12% roposbix.

B koHue Tekywer Hepmenn B CLUA okupaetca Bbixo HOBOW MOPLUMU  BaXKHbIX
MaKpPO3KOHOMHUECKUX [HaHHbIX no WHpnaumn (MHaekc CPl). [anHas cratuctuka
MOXET OKa3aTb Cepbe3HOe BJIMSIHWE HA roCyJapCTBeHHblW fonroeod pbiHok CLUA, B
0COBEHHOCTH YuuTbIBas MNPOTUBOPEUMBbIE MHEHWS IKOHOMMCTOB O HapacTalowem
MHSLMOHHOM AaBNEHWH.

CTPAHWLbI KOTUPOBOK BAHKA MOCKBbl B REUTERS:
MMBMTBB
MMBMTBB1

rocyaapCcTBeHHble obnurauum
KopnopaTuBHble o6nurauum




AOJITOBbIE PbIHKK 15 pekabpsa 2004 r.

550 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

PYBJIEBbIE OBJINTALIUA

BYEPA. HabpaBwucb cui Ha ANMHHBIX BbIXOLHbIX, PbIHOK PYB/EBbIX LONTOBbLIX
0053aTeNbCcTB Ha BYEpalHWX Toprax NPOAEMOHCTpUpoBan poct. [lo wutoram pgHs
MHAEKC KopnopaTtusHbix obnurauuit MMBB sbipoc Ha 0,12% u 3axkpbiics Ha ypoBHe
103,13. B ceKktope HerocygapCTBeHHOro fosira B CMMCOK JIMAEPOB MO TOProBbIM
obopoTaM  BepHynucb Haubonee NUKBUAHbIE OBAMrauMM  NEpPBOro  3LIENOHa,
BONBWMHCTBO KOTMPOBOK KOTOPbIX MO MTOram fgHs  Bblpocnio. Yro, BnosiHe
3aKOHOMEPHO YYWTbIBasi arpeccuBHble MPOAAXKH, MPOXOAMBLUME Ha (POHE MaHWKKU Ha

300 -

285

270 A

255 +

240 +

225 ‘ ‘ ‘ ‘ ‘ ! NPOLLUNON Hefaene, YTo NPUBENO K CYLLECTBEHHbIM NepeKkocaM B YPOBHSX AOXOLHOCTEN.
wioH-04 uon-04  asr-04  cer-04 okT-04  Hos-04 pex-04 B cekTope rocymapcTBeHHOro fo/ira BYepa TaKXKe OLLyLLancs NO3UTHUBHbIMA HaCTPOM.
Mo uToram AHA KOTMPOBKW Haubonee aKTMBHO TOProBaBLUMXCS OBAMrauuii B cpefHeM

95 AOXORHOCTb MOCKBS! - 29 Bbipocau Ha 0,12%. OfHako aKTUBHOCTb PbIHKA COXPaHAETCA Ha HU3KOM YPOBHE.

9.3 1

EBPOOBJIUI ALIMU

» US-TREASURIES. Buepa Ha coHe OTCYTCTBMS Clopnpu3oB co cTopoHbl PPC,
PbIHOK Ka3HayelCcKux obnasatenbCcTs HemHoro nogpoc. Mo utoram AHA AOXOAHOCTH
DECATUNETHUX us-treasuries okasanucb Ha yposHe 4,12% rogosbix.

» OPC CLUA Buepa, Kak 1 oxkuganocb, B NATbid pa3 3a NOCnefHUe LUECTb MecsiLeB
noebicKMia npoueHTHylo cTaBky Ha 0,25 npoueHTHoro nyHkTa, o 2,25%, coxpanus
KYpC Ha fanbHeWllee «pa3MepeHHOE» MOBbIlEHWE CTOMMOCTU KpeauTtoB. OxkuoaHus
pblHKa, UYTO 3asdB/eHWe Mo WToram 3acepaHuss KomuTetra Mo OTKPbITbIM pPbIHKaM He
npeTepnuT 0cobbix M3MEHeHMWi, Takke noateepaunucb. MNpu atom pykosogutenu LB
75 ‘ ‘ : : ! ! He fJaf¥h HUKAKMX CUrHa/oB OTHOCHUTENIbHO CBOMX OAJIbHEWLLUX HaMEPEHWUH.

wion-04  wion-04  aer-04  cew-04  okT-04  HOR-04  pex-04 » [pombiwneHHoe npowaeopctso B CLUA B Hosbpe ysenuuunoch Ha 0,3%, B TO
BpeMs Kak oxuganca pocT Ha 0,2%. Mo nepecMOTpeHHbIM [aHHbIM, MecalueM paHee
ysenuueHwe npomnpoussoactea B CLUA cocrasnano 0,6%, a He 0,7% kak

9.0 1

8.8 q

8.5

8.3 q

8.0 q
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KOPMOPATWBHbIV CETMEHT coobuanocb paHee. Mcnonb3osaHue NPOW3BOACTBEHHbIX MOLLHOCTEN NPeAnpUATHUAMM
B Hosibpe yBenuuunocb ao 77,6% no cpaeHenuio ¢ 77,5% B oktabpe. B Toxe Bpems,
NIAEPLI OBOPOTOB oxupaanca bonee cylLeCTBeHHbIM poOCT 3Toro nokasatens - ao 77,8%.
O6oporel, MH. Py6. VameHenne » EMERGING MARKETS. Wugekc EMBI+ Bbipoc no utoram gus Ha 0,2% w
(Bupxa + PIIC) croumocTu, %

coctaeun 326,44 nyHKTOB, CNpag, UHAEKCA CY3W/CS Ha 3 nyHKTa.

E9C-o6n-28 233.80 -0.10 v » POCCUNCKUE EBPOOBJIMTALUMWU. Wnpekc EMBIH+RUSSIA Bbipoc Ha 0,22%,
FA3MPOM A3 150.46 0.30 ) cnpag vHaekca cokpatunicsa Ha 1 nyHkT go 226 6.n. Eepoobnuraumn «Poccus 30»
PycCranp-3 14344 -0.30 ¥ cerogHs ¢ yTtpa Toprytotcs no ueHe 102,3/102,6 npoueHTOB OT HOMWHana.
BTG - 4 06 100.07 0.13 'y JoxopHoctb «Poccun-30» 6,56% roposbix.
IOTK-02 06. 100.00 0.00 A
YpanCe3/H6 82.99 0.65 L)
FA3MPOM A2 76.28 0.15 L)
BawkupaH1s 75.14 0.50 L)
BEA MM 106 70.74 -0.50 v
IT-T3L 206 69.49 -0.07 17
NMMOEPBLI POCTA/MALEHNA
Pocrt, % Mapexve, %
1.60 Mulr-® o6n.
1.00 BeimnKom®-1
1.00 TpaHcHdTNP
0.90 LieHtpTen-4
MWK-406 -0.72
Wunpom 01 -0.62
AMTENWWHM1 -0.60
BBA MM 106 -0.50
AMTEN-1 06 -0.50

© BAHK MOCKBbI

AHanuTuyeckum otgen
7 (095) 105-8000, BH. 4233 LA b [l

OB30P A0JIFOBbIX PbIHKOB




AOJITOBbIE PbIHKK 15 pekabpsa 2004 r.

KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» EBPA3XONAUHT npusnek cuHguumuposaHHbii kpegut 6aHkos ABN AMRO Bank
N.V., BNP Paribas S.A. u Societe Generale gna dwuHaHcUpoBaHHa 0HOPOTHOroO
KanuTana M WHBECTULIMOHHOM [eATeIbHOCTH 3anagHo-Cubupckoro
MeTannypruyeckoro KombuHata, o6 3TOM rOBOPUTCS B COODOLLEHMM KOMnaHuu. B
KOMMNaHWKM HEe YTOUHWIM NapamMeTpbl KPeAWTOBaHUSA, W3BECTHO JIMWb, UTO KPELWT
obecneueH akcnopTHbiMu noctaskamn 3CMK, a cymma kpeputa He npesbiwaer 10%
oT ctoumocTh akTueo 3CMK.

» PYCCKMA CTAHIAPT. EBPP oprauusosan 6amky Pycckuit  CraHpapt
CUHAOWUMPOBaHHbIM KpeauT Ha cymmy $90 maH. EBPP npegoctaBun Tpetb KpeguTa,
octanbHblie $60 mMaH. - cuHaukat U3 13 uHOcTpaHHbix GaHkos. Arentcteo REUTERS
coobLIMA0, UTO CTaBKa MO  CHUHAMLUMPOBAHHOW uYacTW Kpeauta coctasuna 2,6%
rogoBbix. Yacte EBPP BblneneHa cpokom Ha TpW ropa, CUHAMLMPOBAHHbBIM KpepuT
MHOCTPaHHbIX BaHKOB - Ha nosTopa roga.

M NONNTVKA/SKOHOMMKA

» UHONALUUA. Mo coobuwennto muuuctpa duHaHcos PD Anekces Kygppwuha,
uHonauua B Poccun no wtoram 2004 roga moketr coctautb 11,7%. «3T0 He
6onbwas npobnema, 3TO Wb CUrHAN HaM, YUTO Mbl HE NPUHANM Mepbl BoBpems. B
cnenytowmrii pa3 Mbl npumMemM Bosee >KecTKue mMepbi», - ckasan KyapuH.

» [MPOMBDILUNEHHbLIA BbIMYCK. Mo coobuwenuio ®CIC, Poct NPOMbILLNEHHOTO
npoussoactea B Poccu B aHBape-Hosbpe 2004 rosa cocTaBun K aHalorMyHoMy
nepvoay npownoro roga 6,2%, B Hosbpe 2004 roga - 6,0%.

» BBIl. O6vem BBIl P® B Ttpetbem keaprtane 2004 roma Bbipoc Ha 6,4% kK
COOTBETCTBYIOLLEMY NEepPUOLY MPOLLIOro rofa, a no OTHOLLEHWIO KO BTOPOMY KBapTasy
2004 ropa - Ha 15,3%. B auBape-centsbpe 2004 roga obbem BBI P® Bbipoc Ha
7,0% no cpasHeHuio ¢ aHeapeM-ceHTabpem 2003 ropa, korpa poct coctasun 7,2%.
» T[OCCEKTOP. B  npoekte  cpenHecpoyHOM nporpamMmbl  COLHasIbHO-
3KOHOMHueckoro pa3eutuss P® MuHakoHompassutus P® npepnaraer nosbiCHUTb
KOHKYPEHTOCMIOCOBHOCTb psifa rOCMpPeanpUsTHM, ydacTe B KOTopbix P® couter
HEODOXOAMMbIM, 3a cYeT UX OObEAMHEHWS B KPYMHbIe KOPHopauWu, HO OAHOBPEMEHHO
3HaumTenbHo cokpatutb B 2005-2008 rogax obbem 3apjad, BO3naraeMbix Ha
roCceKkTop, W TakuM oBpPasoM CHU3WTbL ero Josio B obueM oObemMe NPOU3BOACTBA.

M KPEOVTHBIE PEATUHI

» THK. Fitch noBbicno ocHOBHOM HeobecneueHHbld perTUHr  Komnanun TNK
International Ltd B uWHocTpaHHoW Bamote po «BB+» ¢ «BB», pe#tuHr
HeobecneueHHoro ponra go «BBB-» ¢ «BB+» M ponrocpouHbivi  penTHr
espoobnvraumit Ha $700 mnH. ¢ norawenvem B 2007 rogy mo «BB+» c «BB».
MporHo3 u3aMeHeHUs BCeX PENTUHIOB — CTabWIIbHbIN.

» T[A3MNPOMBAHK. Moody's nosbicuno peutuHr [asnpombaHka no gpenosutam B
uHOCTpaHHOM Bamote o «Bal» c «Ba2» u peHtTHHr cpegHecpodyHOM nporpaMmbl
3aumcTBoBaHMM Ha 500 mnH. eBpo komnaHuu [asuHBecT PuUHAHC, rapaHTUpPyEMbIX
6aHkoM, o «Baa2» c «Ba2». MporHo3 peMTUHrOB - NO3UTHBHbIM.

» JIMNEUKAA OBJI. Fitch Ratings noBbicMO BO BTOPHMK MNPOrHO3 W3MEHEHMS
JONrOCPOYHbIX  pelTUHroB Jluneukoh obnact no obssatenbcTBaM B MECTHOM M
uHocTpaHHok Bamote ("BB-") co cTtabunbHOro A0 NO3WMTUBHOrO. AreHTCTBO Takke
NOATBEPLMNO AOJIOCPOYHbIE PEUTUHIM MO 0OA3aTeNbCTBAM MHOCTPAHHOW BaslloTe
«BB-», kpaTkocpouHbli peHTHHr «B» M [OArocpouHbld MO HaUMOHANbHOW LIKane
«A+(rus)».
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AONIrOBbIE PbIHKHU 15 pexkabpsa 2004 r.

2930 AOTIAP [ PYBTID .' KANEHOAPb COBbITUM HA ONTOBOM PbIHKE

29.10 - 29 Hos 04 Ynnata Hanora Ha npubbinb

28.90 4 7 nek 04 Ynnata ®OP

28.70 A 10 nek 04 BHeuepepnHas BcTpeya OMEK. Kaup, Eruner.

28.50 + 14 pek 04 OuepepnHoe 3acenaHue kommuccum FOMC. PaccMoTpeHue Bonpoca 06 M3MEHEHUM Y4eTHOM CTaBKy.
28.30 CErogH#A Ynnata ECH, cTpaxoBbix B3HOCOB.

zj;z | CErogHA  Morawenue O3 27014, Bbinnata kynoHoB no 4-m Beinyckam O®3 Ha obwyto cymmy 13,04 Mnpg pyb.
27.70

uioH-04 uon-04 aer-04 ceH-04 okT-04 HOos-04 pek-04

%00 AHAEKC RONNAPA .' KANEHOAPBL NMEPBNYHOIO PbIHKA

89.0
88.0 [Jlata OMUTEHT O6bem, mnH.  Cpok obpalueHns
87.0
6.0 CErogHA BopoHexckas obnactb, 01 600 3ropa
85.0 CErogHA  Nepwms, 01 200 2 ropa
84.0 CEroaHs MuHduH fopasmectut Boinyck OP3-OK cepun 27026. [llata 6000
83.0 norawwexus 11.03.09
82.0
MuHduH nopasmectut Boinyck OP3-Af] cepun 46014.
81.0 CETOAHA [lata norawenus 29.08.18 7000
uioH-04 union-04 aer-04 ceH-04 okT-04 HOR-04 pek-04

16 pek 04 Baprayn, 01 200 2 ropa
525 EMBI+ CNP3 17 pek 04 JlenuHrpapackas obnactb, 03 400-500
500 | 21 pek 04 ®CK ESC, 01 5000 3ropa

21 pek 04 HKHX, 04 1500 7 net
4751 21 pek 04 ®uHaHc VHTepHawHn Wueecr, 01 1000 1ron
450 1 22 nek 04 CTUWH-®uHaHc, 01 300 3 roga
425 4 23 pek 04 HoruHckuit p-H MO, 01 250 1,5 roga
4001 [lexabps 04 YPAJICHB, 01 2000 3roal ron / asa
375 4
350 :

unioH-04 union-04 aer-04 cen-04 okT1-04 Hoa-04 pek-04

M cTATUCTVKA CLUA

- HE®Tb
5 [lata Mokasarers Oxupaemoe [Mpownoe  dakTuyeckoe
40 3HaYeHWe  3HaveHue 3HaueHue
% 1 nek 04 VHpexc flenoson aktueHocTy (ISM manufacturing) 57.00 56.80 57.80
43 3 K 04 Cratuctuka pbiHka Tpyaa - Yueno HoBbix pabounx mect (Non-farm 180 000 112000 303 000
20 payrolls)
i 5 Hos 04 CratucTuka pblHka Tpyaa - YposeHb 6e3pabotuupl (Unemployment) 5.40% 5.40% 5.50%
34
31 3 nex 04 US-ISM Services/ employment (KomnoHerTa n1aexca) 55.0 55.8
28 ‘ ‘ 1 ‘ ‘ ‘ 9 nek 04 MMnopTHbIe LigHb!, (mm) 0.30% 1.50% 0.20%
o3 wor0s amrios  cord omod rom0d neod VHdpnsums - Core PPl (oumiLeHHas OT BAMSHUS LieH Ha
BRENT ——URALS 10 pek 04 4 » 4 0.20% 0.30% 0.20%
NPOLOBOMLCTBUE U SHEPTETMKY)
260 30M0TO
10 pek 04 VHpexc poepus noTpebutenei MuunraHckoro YHusepcuteTta 94.00 92.80 95.70
450 -
440 | 10 pek 04 DNedmumt 6romxeTa CLUA 3a ceHT6pb, Mnpa. Aonn. -45.00 -42.97
430 | 13 nek 04 Po3HU4HbIE Npoaaxu, UCKIovas aBToMobuny 0.30% 1.10% 0.50%
14 pex 04 Toprosblit 6anaHc (canbgo, MApA. Aonn. ) -53.00 -50.93 -55.46
420
CErogHA NY State Empire Index 19.80
410 | . .
oo, CEFOIHSA KanutanbHbiin cyet (Capital Net Flow), mnpa. gonn. (Mo 63.40
uToram ceHTsbps)
390 1 17 ek 04 WHdpnsiumst - MHaeke noTpeGutesckux LeH (CPI) 0.60%
380 ‘ ‘ ‘ ‘ ‘ ‘ VHdnsaums, 6e3 yyeTa LeH Ha 3HEpProHOCUTENM U MPOAOBONLCTBIE
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LUEHA  M3MEHEHWE,% [OXOQHOCTb,% [IOPALMS

O6bem, [Hen no

M?]ioz(;g n;cg Ky:f”' MNoraweHve OdpepTa nora:.leHm Mokynka I'Ipoa,qa»( OeHb Hepens Mecsy HKO TeK:u"’a norIZUJ. ocpspTe J?;Zf.‘ Moa. aop
Ymozau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
OEP 819 34500: - 15.12.2005 15.07.2005 366 : 97.10 97.39 : -0.10 -0.07 0.48 - - 290 504 ! 058 056
0®3 26003 0.00 1132 {10.00 15.03.2005 - 91 0.00 101.65i 0.00 -0.28 -0.15} 75.07 9.86 3.80 - 025 0.24
0®3 26198 0.89 42117 6.00 02.11.2012 - 2880 i 89.00 89.48: -1.11 0.00 012 658 674 7.92 - 6.37 591
0®3 27014 0.00 10000 :12.00 15.12.2004 - 1 0.00 000 i 000 -005 -098:i2959 1197 -71.17 - 0.00  0.01
0®3 27018 0.00 14000 : 12.00 14.09.2005 - 274 1 000 0.00 i 0.00 0.00 -1.32:2959 1145 554 - 071 0.67
0®3 27019 0.00 8800 {12.00 18.07.2007 - 946 i 0.00 0.00 { 0.00 -0.07 0.00 {48.00 11.01 6.78 - 224 210
0®3 27020 0.00 8800 i12.00 08.08.2007 - 967 i 0.00 0.00 i 0.00 -0.07 0.00 {41.10 1099 6.78 - 230 215
0®3 27021 0.00 10942 :12.00 20.04.2005 - 127 { 000 000 i 0.00 0.00 0.10 i 18.08 11.65 3.33 - 034 033
0®3 27022 0.00 21296: 8.00 15.02.2006 - 428 1 000 0.00 ; 0.00 1.12 -078i 592 772 491 - 113 1.07
003 27023 0.00 20292: 7.50 20.07.2005 - 218 i 0.00 0.00 { 0.00 -0.03 0.00 1130 7.39 4.93 - 0.58 056
0®3 27024 0.00 15001 7.50 19.04.2006 - 491 0.00  0.00 0.00 -094:{1130 732 555 - 128 121
003 27025 0.00 25676: 8.00 13.06.2007 - 911 0.00 000 i 000 009 -025:19.73 7.84 6.30 - 226 213
0®3 27026 39.61 10860 8.00 11.03.2009 - 1548 1100.20 100.54i 020 -0.59 025 1973 7.98 7.31 - 359  3.35
0®3 45001 0.00 37808 :10.00 15.11.2006 - 701 1104.10 104.61: 0.00 067 -1.09: 740 952 565 - 1.11 1.05
0®3 45002 0.00 5520 {10.00 02.08.2006 - 506 : 0.00 0.00 i 0.00 000 -057:21.70 961 6.26 - 1.06  1.00
0®3 46001 0.00 60000 i 12.00 10.09.2008 - 1366 i 0.00 0.00 i 0.00 -049 -045i2959 1098 6.72 - 257 2.4
0®3 46002 0.00  62000:11.00 08.08.2012 - 2794 { 000 000 i 0.00 -051 -0.13: 3556 10.20 7.81 - 508  4.71
0®3 46003 0.00 36491:10.00 14.07.2010 - 2038 i 0.00 000 i 0.00 -0.36 0.01 ;40.00 9.07 7.68 - 401 373
003 46014 0.00 49650 : 10.00 29.08.2018 - 5006 i 0.00 0.00 i 0.00 -0.28 -0.09: 24.66 952 7.94 - 6.12 _ 5.67
Bceeo 48.69 474885
Umoau mopzaoe cybghedepasibHbIMU U MYHUYUNaabHbIMU 0b61u2ayusimu
bawkopmocmat, 04 0.00 500 : 8.02 13.09.2007 - 1003 { 0.00 000 ! 0.00 -0.51 1.29 [ 1956 827 9.49 - 247 226
bBeneopodckas 0b., 04 0.00 320 :15.00 29.04.2008 - 1232 i 0.00 000 i 0.00 -0.19 0.23 1890 13.97 1177 - 276 247
benzopodckas 0611., 03 0.00 300 §19.00 20.12.2005 - 371 0.00 000 i 000 -0.14 028 {4425 1750 1037 - 091 083
Bonezoepadckas 06r1., 01 0.00 600 :13.99 11.06.2009 - 1640 i 0.00 0.00 : 0.00 -029 -1.06:79.72 1369 1185 - 271 242
Upkymekas o611, 01 0.00 700 i11.50 22.07.2007 - 950 { 0.00 0.00 { 0.00 -0.65 0.00 i46.00 1162 1180 - 145  1.30
Wpkymekasi 0611., 02 0.00 750 §12.00 07.09.2006 - 632 i 0.00 000 i 000 -025 -0.15} 2.30 1202 1133 - 124 1.1
Komu, 05 0.00 500 16.00 24.12.2007 - 1105 i 0.00 0.00 { 0.00 -1.89 -0.04:3551 1467 1096 - 245 220
Komu, 06 7.56 700 i14.50 14.10.2010 - 2130 i109.10 109.50i 0.64 -1.09 -0.36 i 2423 13.18 10.86 - 418  3.77
Komu, 07 0.00 1000 {12.00 17.11.2009 - 1799 { 0.00 0.00 { 0.00 -231 0.00 : 690 1290 11.64 - 555  4.97
Kocmpomckasi 0611., 03 0.00 300 {15.00 23.06.2005 - 191 0.00 000 { 000 -041 -0.10: 3411 1472 1168 - 050 044
KpacHospck, 01 0.00 1000 { 11.00 21.07.2005 - 219 i 0.00 000 i 0.00 000 0081718 1097 10.88 - 058 052
KpacHosipck, 02 2.41 630 {12.50 27.10.2006 - 682 1100.00 100.14i -0.15 -0.10 -0.05: 16.44 1248 1299 - 167  1.48
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 359 i 0.00 0.00 : 000 -010 -0.19: 254 1026 1024 - 095 0.86
KpacHosipckud kpad, 02 222 1500 {10.95 26.10.2006 - 681 1100.60 101.10i 025 -0.20 -0.68: 1650 10.86 10.85 - 169 152
KpacHodapckuti kpad, 01 0.23 605 :11.00 15.05.2007 - 882 {9950 100.00i 0.00 -0.20 0.10 i 844 11.00 1067 - 218  1.97
JleHurepadckas obr., 01 0.00 400 (15.50 20.12.2004 - 6 0.00 000 i 0.00 -0.38 -0.64:36.52 1547 3.21 - 0.02  0.02
JleHurepadckas o6., 02 0.00 800 i14.01 08.12.2010 - 2185 i 0.00 000 i 0.00 0.00 -0.09:69.09 1213 1074 - 413 373
Mockosckas 06i1., 02 0.00 1000 :17.00 10.06.2005 - 178 § 000 0.00 i 0.00 -1.00 -0.80: 2.79 16.35 8.81 - 048 044
Mockosckas 06i1., 03 0.00 1000 {11.00 19.08.2007 - 978 i 0.00 0.00 i 000 -1.10 -0.29 {3526 10.65 9.79 - 232 212
Mockosckas 0611., 04 0.00 9600 :11.00 21.04.2009 - 1589 i 0.00 0.00 i 0.00 -2.16 -0.56: 69.62 10.58 10.21 - 332  3.02
Hoeocubupck, 01 0.00 1500 {16.00 21.06.2005 - 189 { 0.00 0.00 { 0.00 -058 -0.03:36.82 1567 12.30 - 049 044
Hoeocubupckas 061 0.00 1500  13.50 27.07.2006 - 500 i 0.00 0.00 i 0.00 -040 044 {1479 1326 1284 - 146  1.29
Camapckas 06r., 01 0.02 2370 {12.00 04.07.2006 - 567 :103.25 103.50i -0.72 -0.10 -0.86 i 23.01 11.62 10.08 - 1.41 1.28
Teepckas 0671., 02 221 1000 {16.90 23.11.2006 - 709 1110.00 110.30i{ 091 -1.04 -0.76 i 880 1532 1139 - 170 152
Tomckas 0611, 02 0.00 500 :13.00 27.07.2006 - 500 i 0.00 0.00 i 0.00 000 -049:4915 1281 11.02 - 145  1.31
Tomckas o6r1., 03 0.11 600 (12.00 13.10.2007 - 1033 {9920 9960 i -0.05 -0.15 045 { 20.38 12.05 1149 - 245 219
Yepa, 03 0.07 400 10.03 18.07.2006 - 581 19950 99.79i 0.00 -040 050 i 40.38 10.08 10.63 - 145 131
Yepa, 04 0.00 500 10.03 03.06.2008 - 1267 i 0.00 0.00 i 0.00 -1.02 -091i 192 10.32 1132 - 3.00 270
Xabaposckuu kpad, 01 0.00 300 :13.09 27.08.2005 - 256 1 000 0.00 i 0.00 000 048 i 610 12.88 11.12 - 068  0.61
Xabaposckul kpad, 02 3.22 700 {13.13 05.10.2006 - 660  99.90 100.05i 025 -0.15 -0.15: 2518 13.12 1188 - 1.61 1.44
XMAO, 01 0.00 1000 {15.00 08.12.2005 - 359 i 0.00 000000 000 -065i 041 1395 7.10 - 095 0.89
XMAO, 02 0.00 5000 12.00 27.05.2008 - 1260 { 0.00 0.00 { 0.00 -127 -027: 592 11.06 9.28 - 294 269
Yyeawus, 01 0.77 285 12.00 12.08.2005 - 241 1100.91 101.10f{ 0.15 0.00 0.10 { 10.52 11.88 10.81 - 064 0.8
Yyeawus, 02 0.00 500 i 9.50 13.04.2007 - 850 i 0.00 0.00 i 000 -042 0001614 1013 1322 - 207 183
Skymus, 03 0.00 800 12.00 17.06.2008 - 1281 { 0.00 0.00 { 0.00 -1.12 -0.24:2762 11.85 1207 - 284 254
Slkymusi, 04 0.00 1000 :15.00 16.03.2006 - 457 1 000 0.00 { 0.00 0.00 -0.32: 3658 1429 9.88 - 113 1.03
Skymusi, 05 0.00 2000 10.00 21.04.2007 - 858 i 0.00 0.00 i 000 -125 010 {1479 1053 1218 - 209 1.87
SHAO, 01 0.00 1800 {11.00 03.08.2008 - 1328 i 0.00 000 { 0.00 000 0.02 ;3948 10.89 10.41 - 299 271
Spocnasckas 06r1., 02 0.00 1000 : 13.78 03.07.2007 - 931 0.00 000 i 0.00 -2.18 -1.40: 2643 1338 1238 - 215  1.92
Mockea 26 0.00 4000 :15.00 11.03.2005 - 87 1101.95 103.00i 0.00 0.00 -1.06: 123 1460 3.37 - 024 023
Mockea 33 0.00 4000 {10.00 27.05.2005 - 164 101.10 102.00i 0.00 -059 0.15 i 16.44 982 7.00 - 057 053
Mockea 24 6.03 3000 :15.00 02.09.2005 - 262 :106.15 106.55: 0.14 -0.01 -0.07 i 493 14.09 5.90 - 069 0.65
Mockea 34 0.00 4000 10.00 28.08.2005 - 257 110155 0.00 i 0.00 -0.05 -0.91i 438 972 589 - 069 0.65
Mockea 35 0.00 3900 {10.00 18.06.2006 - 551 000 000 {000 -1.19 -005i 1123 964 5.81 - 0.85  0.81
Mockea 28 0.21 3000 {15.00 25.12.2005 - 376 1108.41 109.45: -0.05 0.07 -0.32: 32.88 13.76 6.01 - 095  0.89
Mocksa 32 2214 4000 }10.00 25.05.2006 - 527 1103.86 104.40i 0.19 -0.30 -043i 521 957 6.87 - 136 1.27
Mockea 37 18.74 3900 :10.00 23.09.2006 - 648 1104.15 104.35: 0.48 -1.24 -0.85: 2247 958 7.57 - 162 150
Mockea 27 0.00 4000 {15.00 20.12.2006 - 736 i 0.00 000 i 000 -1.70 -1.12134.93 1327 8.20 - 174 161
Mocksa 31 51.86 5000 : 10.00 20.05.2007 - 887 :104.60 104.86: 0.14 -1.26 -0.24: 10.68 9.53 8.16 - 234 216
Mockea 40 16.90 4000 {10.00 26.10.2007 - 1046 1105.60 105.90i 0.33 -1.36 -0.47 { 22.74 945 7.88 - 241 224
Mockea 29 38.58 5000 i 10.00 05.06.2008 - 1269 1105.51 106.10i 0.67 -1.59 -093i 247 944 8.18 - 303 280
Mocksa 38 14.74 5000 {10.00 26.12.2010 - 2203 108.50 109.00: 0.55 -1.32 -0.03: 4685 9.17 8.23 - 455 420
Mockea 39 60.30 5000 : 10.00 21.07.2014 - 3506 _104.66_104.85: 0.52  -1.72 -0.99 { 40.00 955 822 - 6.33 585
Bcezo 248.33 104260
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 15 pexkabpa 2004 r.

OMUTEHTbI OB BbEMbI TOrALLIEHUE/ BbIKYI1 LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Obbem, DOneit oo

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hedens  mecsiy HKA TeKZLua no;m. odn':pTe iﬁs' Moga. aop
Nmoau mopzaoe KopropamueHbIMU 0b1u2auusMu
Hegpmb u 2a3
I'ASTTPOM A2 0.24 5000 {15.21 03.11.2005 - 324 107.11 107.95¢ 0.14 -0.93 -0.09 15 1423 7.16 - 0.85 0.80
FA3MPOM A3 6.49 10000 : 8.11 18.01.2007 - 765 100.90 101.20:¢ 0.30 -0.70 -0.54 : 30.00 8.03 7.72 - 1.91 1.78
Hopmeas, 01 0.00 2100 (16.00 09.11.2005 - 330 i101.66 102.00: 0.00 -0.64 0.62 i 1490 15.75 14.50 - 0.87 0.76
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 564 :103.20 104.60: 0.00 -0.96 -0.48 : 54.58 1159 9.73 - 1.39 1.26
THK, 04 0.00 3000 12.00 27.03.2005 - 103 0.00 0.00 0.00 0.00 0.00 { 26.30 11.76 4.70 - 0.28 0.27
THK, 05 0.00 3000 : 15.00 28.11.2006 - 714 113.00 113.30: 0.00 -148 -0.65: 6.58 13.30 7.96 - 1.77 1.64
Xumusi u Hegpmexumus
AMTEI XK, 01 0.01 1200 :12.50 15.11.2007 22.11.2005 1066 99.50 100.15: -0.50 0.00 0.15 8.90 1250 - 12.68: 0.91 0.81
AkpoH, 01 0.00 600 (13.45 01.11.2005 - 322 100.85 101.30{ 0.00 -0.15 0.89 { 1548 13.32 12.79 - 0.84 0.74
Amvmenwutnpom, 01 1.18 600 :19.00 23.12.2005 - 374 :106.25 106.70: -0.56 0.09 -0.56 ; 89.53 17.88 12.69 - 0.90 0.80
Kyubbiweeasom, 01 0.00 600 {12.00 15.06.2006 17.03.2005 548 0.00 0.00 { 0.00 -0.09 0.15}:29.26 11.95 - 10.75¢ 0.25 0.22
HUKOCXUM, 01 0.00 750 :17.25 14.12.2006 16.12.2004 730 0.00 0.00 0.00 -0.15 -0.70 i 85.07 17.32 - 83.48: 0.01 0.00
HKHX-02 0.00 1500 {16.00 24.05.2005 - 161 102.15 105.00{ 0.00 -0.49 0.98 9.64 1561 9.99 - 0.44 0.40
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 991 99.30 100.20} 0.00 0.00 0.00 i 3.38 9.58 - 11.19§ 0.70 0.63
Hagpuc Kocmemukc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 859 98.70 99.20 : 0.00 0.00 0.20 { 17.75 12 - 13.60: 0.82 0.73
Canasamxegppmeope-cuimes  0.00 300 :16.00 13.02.2006 - 426 104.70 105.20( 0.00 0.00 0.09 i 53.48 15.20 9.63 - 1.07 0.97
Anekmpo3Hepaemuka
Anmatiarepzo, 071 0.71 600 :18.00 05.08.2005 - 234 110240 102.95: -0.09 -063 -055: 19.73 17.65 1545 - 061 053
Bawkuparepzo, 01 7455 500 {20.00 11.09.2005 - 271 10531 106.50; 047 -1.35 -062: 5151 1878 10.86 - 070 063
bauwkupaHepeo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 800 0.00 100.30: 0.00 -0.55 0.56 { 3222 10.69 - 1092 0.67 0.60
JleHsHepeo, 01 0.00 3000 (10.25 19.04.2007 - 856 95.05 97.60: 0.00 0.36 0.55 i 15.16 10.52 11.84 - 2.1 1.89
PAO E3C 02 3422 3000 {15.00 21.10.2005 - 311 110650 106.89: -0.09 -0.28 -0.60: 2219 14.03 662 - 0.82 077
CsepdrnosaHepeo, 01 0.03 500 :11.50 01.03.2007 05.09.2005 807 97.32 97.40: 0.10 1.14 0.28 { 3245 11.81 - 15.94: 0.70 0.60
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 625 0.00 102.00: 0.00 0.25 -0.44 : 45.15 15.69 - 6.35 0.22 0.20
Cesi3b
bawuHgpopmcessb 09 13.44 150 {14.00 23.10.2005 - 313 99.00 103.20; 1.18 -1.40 0.53 { 19.95 13.57 10.22 - 0.83 0.75
Bonzamenexkom 4.19 1000 :15.00 21.02.2006 - 434 104.80 106.00: -0.29 -1.08 0.05 9.45 1433 10.31 - 1.10 1.00
Boimnenkom 01 19.24 3000 i 9.90 16.05.2006 - 518 97.25 98.00: 1.04 -6.31 0.19 759 10.15 12.20 - 1.35 1.20
Hanecessb 01 0.00 1000 {15.00 15.11.2006 16.11.2005 701 104.00 105.15: 0.00 -1.14 0.07 { 11.10 14.42 - 10.59 ¢ 0.89 0.80
MITC 03 0.00 1000 :17.00 08.02.2005 - 56 100.50 101.65: 0.00 0.00 -0.73 : 58.68 16.67 3.68 - 0.15 0.15
MITC 04 0.00 1000 {10.00 22.04.2009 26.04.2006 1590 {101.20 102.50{ 0.00 -0.20 -0.83 { 13.15 9.86 - 9.07 1.30 1.19
Mezacpor @uHac 01 0.00 1500 : 11.50 07.06.2006 - 540 101.40 102.50: 0.00 -2.30 1.25 189 1140 11.12 - 1.40 1.26
Mezagpor 1.98 1500 { 9.28 11.04.2007 - 848 99.00 99.60: 030 -090 1.01 {1576 933 9.74 - 2.1 1.92
Cubupbmenexom 03 5.52 1530 :14.50 14.07.2006 - 577 :105.96 106.50: -0.05 -1.40 0.09 : 59.99 13.69 10.57 - 1.40 1.26
Cubupbmenekom, 04 0.00 2000 §12.50 05.07.2007 - 933 104.55 105.50f -0.48 -0.47 -0.85: 54.45 11.96 10.71 - 2.16 1.95
CMAPTC, 01 3.67 275 :18.00 20.11.2005 - 341 100.10 104.80: 0.19 1.01 0.91 { 10.85 17.14 12.53 - 0.90 0.80
CMAPTC, 02 0.00 500 :13.75 26.06.2007 26.06.2005 924 99.00 100.30: 0.00 -1.67 0.39 : 64.42 13.75 - 14.19¢ 0.50 0.44
Tammenekom, 03 0.00 600 (12.50 06.05.2007 15.05.2005 873 100.00 100.55: 0.00 -0.31 -0.84:i 9.59 12.64 - 1237 0.41 0.36
YPCU 02 42.21 1000 : 17.50 06.08.2005 - 235 104.72 105.33: 0.75 -1.32 -0.61: 16.78 16.59 8.91 - 0.61 0.56
YPCU 03 18.33 3000 §14.25 18.07.2006 - 581 105.91 106.24: 0.62 -1.86 -0.93:57.39 13.44 10.31 - 1.41 1.28
Llenmpmenexom 02 13.36 600 :16.00 21.04.2005 - 128 $102.05 102.45: 0.63 -0.17 -0.26 { 23.67 15.57 7.65 - 0.35 0.33
Liesmpmenekom 03 1.88 2000 :12.35 15.09.2006 - 640 {103.10 103.40: 0.10 -0.39 0.00 { 30.11 11.98 10.61 - 1.59 1.44
Liesmpmenekom 04 22.45 0 13.80 21.08.2009 16.11.2006 1711 :105.20 105.45: 0.91 -2.16 -0.79 i 44.99 13.11 - 10.99: 1.69 1.562
LlenmparbHbit Teneegpagh 0t 0.52 500 {16.00 22.08.2006 - 616 104.55 104.95{ 0.08 0.00 -0.62: 9.21 1524 13.28 - 1.50 1.33
1OTK, 01 0.00 1500 i 14.24 14.09.2006 - 639 {102.50 103.90{ 0.00 -1.15 -0.33 i 34.72 13.80 12.49 - 1.56 1.39
IOTK, 02 0.00 1500 i 9.25 07.02.2007 09.02.2005 785  99.93 100.05{ 0.00 -0.11 000 i 31.68 926 - 960 { 0.16  0.14
Jobbiearoujasi NPoMbILWLIIEHHOCMb
AJIPOCA 19 1.39 3000 :16.00 23.10.2005 - 313 107.10 107.50: -0.09 -0.66 0.18 : 22.79 1490 7.05 - 0.82 0.77
lonumemann, 01 0.00 750 {18.00 21.03.2006 22.03.2005 462 0.00 0.00 { 0.00 057 -0.19: 4142 17.05 - -243 % 0.27 0.28
CY3K, 02 0.00 1000 : 11.50 15.02.2007 17.02.2005 793 99.91 100.50: 0.00 0.15 0.24 8.19 11.49 - 10.84: 0.18 0.16
Memannypaus
BbikcyHckuu M3 07 7.33 1000 :15.00 31.08.2005 - 260 104.20 104.80: 0.00 -0.05 0.05 : 42.74 1433 8.19 - 0.68 0.63
Eepasxondure 01 0.00 1000 : 12.50 05.12.2005 - 356 :102.10 103.80: 0.00 -1.88 -1.00: 3.08 12.30 10.95 - 0.95 0.85
WHIIPOM, 01 5.95 500 :13.54 20.04.2007 22.04.2005 857 96.74 96.90 : -0.64 0.38 -1.53 i 19.66 13.97 - 22.57% 0.36 0.29
Mauphteecm, 01 0.49 500 {12.30 03.04.2007 05.04.2005 840 97.75 100.00: 0.15 -0.66 0.32  23.59 12.58 - 21.55: 0.30 0.25
MEYE]T 01 26.47 1000 {12.30 31.01.2006 01.02.2005 413 100.30 100.38: 0.10 -0.17 0.00 { 44.82 12.26 - 9.61 0.13 0.12
MMK 17 0.00 900 i 7.00 18.04.2005 - 125 £100.10 0.00 { 0.00 0.00 0.05: 1132 7.00 7.02 - 0.34 0.32
Pycan ®ur 01 0.00 3000 {10.00 12.09.2005 - 272 99.10 100.80: 0.00 -0.64 0.15 : 2548 9.97 9.76 - 0.72 0.66
Pycan ®uH 02 3.02 5000 ; 9.60 20.05.2007 20.05.2005 887 {100.11 100.49: 0.25 -0.28 -0.19: 6.31 9.55 - 8.34 : 043 0.40
Ceeepcmarib 0.00 3000 §{ 9.75 28.06.2007 30.06.2005 926 {100.60 102.25: 0.00 -0.69 -0.53 i 44.34 9.67 - 8.37 i 0.52 0.48
TMK 0.00 2000 : 14.00 20.10.2006 20.04.2005 675 101.00 101.35: 0.24 041 -0.15: 21.10 13.83 - 10.07 ¢ 0.35 0.32
Yenememmpeudure 01 0.00 3000 11.75 12.06.2009 16.06.2006 1641 0.00 0.00 0.00 -0.05 0.35 576 11.66 - 11.51 1.35 1.21
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SMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYTI LEHA U3MEHEHUE, % HAOXO4HOCTb,% ARPALUNA
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. o cp:p're '?_I::' Moa. aop
moezu mop208 KopropamueHbIMU oGnueauunmu
MawuHocmpoeHue
Aemoeas, 02 2416 3000 (11.28 13.08.2008 17.08.2005 1338 { 99.91 100.00{ 0.01 -0.01 0.08 i 36.47 11.29 - 11.30f 0.65 0.58
I'T-ToL 3Hepeo 02 5.53 1500 {12.95 22.06.2006 23.12.2004 555 99.70 99.93: -0.06 0.16 0.00 i 61.38 12.96 - 14.89: 0.02 0.02
WxAemo, 01 0.01 1200 :12.50 14.03.2007 14.09.2005 820 9480 9589: 047 0.05 -0.73: 30.82 13.02 - 19.19: 0.72 0.60
UPKYT, 01 0.00 600 i 8.00 27.03.2005 - 103 {99.20 100.00{ 0.00 0.00 0.96 {17.32 8.04 9.65 - 0.28 0.26
WPKYT 02 0.02 1500 {16.00 02.11.2005 - 323 :1104.00 104.55: 0.34 -0.29 0.24 {1797 1530 10.72 - 0.85 0.77
KAMAS3-®uHaHc 0.00 1200 :12.30 11.11.2006 11.11.2005 697 100.20 100.70: 0.00 -0.71 0.36 § 11.12 12.27 - 12.29: 0.88 0.78
JIOMO, 02 0.00 700 {15.35 11.07.2006 12.07.2005 574 99.40 100.25: -0.15 -0.70 0.15 { 64.76 15.45 - 17.19¢ 0.54 0.46
Mul-@uHatc, 01 0.29 1000 : 16.00 03.06.2009 15.12.2005 1632 { 96.00 97.95: 1.71 275 -873:i 2.63 16.82 - 2250 0.96 0.79
Mukpot 02 0.00 300 :15.00 06.01.2005 - 23 100.10 100.40: 0.00 -0.15 -0.52 ; 64.52 14.99 12.59 - 0.06 0.06
OM3 04 0.00 900 :14.25 26.02.2009 05.09.2005 1535 :101.00 101.30: 0.00 -0.39 1.88 { 40.21 14.04 - 12.32: 0.69 0.62
Pycckue Aemobycel 2.05 500 {15.00 22.05.2006 - 524 99.90 100.50: -0.25 -0.05 0.45 : 10.27 15.00 14.81 - 1.33 1.16
CamypH WHeecm 0.00 500 :16.00 05.08.2006 - 599 :101.80 102.50: 0.00 -0.10 0.56 : 57.42 1573 14.68 - 1.43 1.25
Cesepcmarb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1864 :101.00 102.15: 0.00 0.00 0.49 { 42,53 11.03 - 10.87: 1.87 1.68
TB3, 01 0.00 750 :14.60 10.10.2006 - 665 {102.00 102.30: 0.00 -0.25 1.08 i 26.00 14.28 13.05 - 1.22 1.08
lNMuwieeasi NPoMbIWIEHHOCMb
ATIKOro, 07 7.05 1100 {13.95 22.04.2007 22.04.2005 859 { 98.41 98.50: 0.00 -0.20 1.23 { 20.64 14.16 - 18.09: 0.35 0.30
Banmumop-Hesa 0.74 500 {16.00 05.09.2006 03.12.2005 630 {102.30 102.45: -0.20 -0.09 0.04 } 6.14 15.64 - 14111 091 0.80
Bumm-bunnb-AaHH 1.04 1500 i 8.48 11.04.2006 - 483 95.00 9540: -0.52 -1.04 0.26 { 14.64 8.93 1249 - 1.26 1.12
lpynna OCT, 01 0.66 800 :14.00 19.07.2005 - 217 :101.00 101.10: 0.20 0.20 -0.20 i 56.38 13.85 12.33 - 0.56 0.50
[xed-O¢p-Cu, 01 1.44 700 :14.00 06.10.2005 - 296 £100.21 100.60;{ 0.35 0.00 0.23 { 18.26 13.91 13.79 - 0.76 0.67
MukosiHogckut 0.16 1000 : 14.50 18.09.2006 19.03.2005 643 0.00 101.00: -0.43 0.06 0.00 : 34.56 14.33 - 945 ¢ 0.26 0.24
HUOAH-®Y/C, 01 0.00 850 :17.00 06.12.2006 08.06.2005 722 101.80 102.10: 0.00 -0.29 -0.29: 2.79 16.70 - 13.00: 0.48 0.43
lMaprac-M, 01 0.00 500 {12.75 15.03.2006 16.03.2005 456 0.00 0.00 0.00 017 -0.10:i 31.44 12.73 - 1270 0.24 0.22
lpadmepu LoH, 01 0.00 750 {13.50 10.11.2006 11.11.2005 696 i 98.00 100.00} 0.00 0.00 0.00 { 11.84 13.50 - 1476 ¢ 0.86 0.75
Pa3zeynsd-Lienmp 01 0.32 1000 : 16.00 05.06.2006 04.06.2005 538 : 95.80 96.20 i 0.22 -0.72 -0.20: 4.82 16.63 - 23.79: 047 0.38
SPKO, 01 0.00 1000 : 15.50 05.09.2006 06.09.2005 630 102.30_103.70: 0.00 -0.15 1.18 i 41.62 15.01 - 10.96 : 0.69 0.63
lueoeapeHue
banmuka, 07 0.01 1000 i 4.00 20.11.2007 - 1071 {9955 99.70 { 020 -0.40 0.00 ! 2.30 4.01 9.03 - 2.71 2.48
KpacHbiti Bocmok-MHeecm 0.00 1500 {11.50 25.02.2007 24.02.2005 803 { 99.60 99.95: 0.00 -0.55 0.30 { 34.97 11.58 - 14641 0.20 0.17
NNT-NHeecmmermc 01 0.88 1000 {17.00 28.09.2006 31.03.2005 653 100.78 100.90: -0.22 0.15 -0.56 { 34.93 16.87 - 13.75¢ 0.29 0.26
CAH WNHmepbpio 0.00 2500 (13.00 15.08.2006 - 609 (105.55 105.80i -0.42 -0.70 0.23 { 42.38 1232 9.18 - 1.36 1.25
TuHbKoghh NHeecm 0.70 400 :20.50 29.04.2005 - 136 :102.70 102.85: 0.24 -0.24 1.18 : 26.40 19.95 1245 - 0.37 0.33
JlecHasi npombiwnieHHocmb U UBK
ALIBK-MHeecm 0.01 500 {14.95 07.09.2006 10.03.2005 632 100.51 101.00: 0.01 0.30 -1.09:i 2.05 14.87 - 1269 0.24 0.21
Bonea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 819 :{ 96.00 98.50 : 0.00 0.00 -0.61: 29.59 12.37 - 19.88: 0.72 0.60
roTaK 0.00 550 {14.20 06.06.2006 07.06.2005 539 {9850 99.50: 0.00 -1.15 1.37 i 272 14.37 - 16.751 0.48 0.41
Unum Mann @uHaHe 3.49 1500 §15.21 18.03.2006 - 459 :1101.21 101.50¢{ 0.00 -0.30 1.67 i 33.75 15.03 14.58 - 1.16 1.01
[13® Coros, 01 0.00 300 0.00 09.10.2007 06.10.2005 1029 :100.50 101.00: 0.00 -0.15 -0.02 { 0.00 _ 0.00 - -0.98 : 0.81 0.82
Cmpoumenbcmeo u unomekKa
AVDKK 0.00 1070 {11.00 01.12.2008 - 1448 :101.05 106.00i 0.00 0.00 0.56 i 3918 10.25 8.97 - 3.33 3.06
AVDKK, 02 0.00 1500 {11.00 01.02.2010 - 1875 {105.50 106.00{ 0.00 -1.03 -2.33: 40.68 10.38 9.72 - 3.95 3.60
nasmoccmpod, 01 0.01 2000 :14.15 27.05.2007 27.05.2005 894 0.00 99.00: 0.00 0.10 -0.25: 7.37 14.26 - 16.99: 0.44 0.38
WHTEKO 01 0.00 1200 {10.95 15.02.2007 17.02.2005 793 {100.35 100.50i 0.00 0.20 0.30 i 35.10 10.90 - 18.63: 0.18 0.15
MUA, 01 0.08 2200 10.00 20.09.2012 - 2837 :98.00 99.99: -0.01 204 0.00 i 942 10.00 10.38 - 3.35 3.04
MK, 04 0.30 750 :13.00 29.06.2005 - 197 98.51 100.30: -0.73 -1.15 1.89 { 19.50 13.25 21.50 - 0.28 0.23
CY-155 6.85 1500 §12.29 30.03.2007 30.03.2005 836 94.76 __96.00 i 0.53 1.60 -5.06 i 25.93 12.94 - 34.65: 0.28 0.21
TpaHcnopm
AsuaK. Camapa, 07 3.14 350 16.00 08.03.2007 10.03.2005 814 100.20 100.50 -0.21 -0.54 0.00 42.08 15.99 - 15.14 0.24 0.21
Uem Jlatin XaHOnuHe 0.00 1000 § 13.50 23.06.2005 - 191 0.00 000 : 0.00 000 1.76 i 64.36 13.34 11.37 - 0.49 0.44
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 512 98.00 101.00: 0.00 -0.70 0.80 : 829 8.90 9.09 - 1.34 1.23
PuHaHcoebIl CeKmop
Anbpa®uHaHc, 01 0.00 1000 i 0.00 08.06.2007 - 906 99.90 100.00: 0.00 0.00 0.65 : 0.00 0.00 0.02 - 2.48 2.48
Anbgpa®uHaHc, 02 0.00 2000 : 7.40 31.03.2010 06.04.2005 1933 : 98.00 99.00 { 0.00 0.00 0.00 i 13.99 7.49 - 11.09: 0.31 0.28
Batk 3eHum, 01 5.01 1000 i 8.69 24.03.2007 24.03.2005 830 : 99.41 9955: 021 -0.35 -0.30i 19.76 8.74 - 1070 0.27 0.25
BrewmopebaHk 03 0.00 2000 {14.50 22.02.2006 - 435 :107.55 108.90: 0.00 -0.05 -0.18: 44.10 13.31 6.22 - 1.12 1.06
BrewmopebaHk 04 0.25 5000 i 5.43 19.03.2009 24.03.2005 1556 { 99.90 99.93: 0.13 -0.35 0.20 { 1220 543 - 562 i 0.27 0.26
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 791 97.80 99.25: 0.00 -0.81 -0.20:27.06 847 955 - 1.97 1.80
PocbaHk, 01 0.00 3000 : 9.91 15.02.2009 14.02.2005 1524 : 98.88 99.10 i 0.00 -0.10 0.11 i 33.40 10.01 - 8.95 i 0.17 0.16
Pycckuli CmaHdapm 02 0.00 1000 : 14.04 14.06.2006 - 547 0.00 0.00 0.00 0.00 -0.09:69.62 13.18 9.51 - 1.32 1.20
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OMUTEHTbI OBBLEM MNMOrALlIEHUNE LIEHA W3MEHEHUWE,% [0OXOAOHOCTb,% PEUTUHIT  OOPALNA
[Oxen oo Cnpag k X
Os:::M’ KynoH,% [MoraweHne norawenn [lokynka [lpojaxa  AeHb Hepento  Mecay  Knoraw. Tekywas benckhmar S&P Mo:dy Fitch [iop. net. Moga. awop
A

CyeepeHHbIe egpoobiuzayuu
Poccusi EUR 05 €767 9.375 31.032005 106 : 101.75 101.85: -0.02 -0.13 -0.57 i 3.01 9.21 94 BB+ Baa3 BBB- 0.29 0.28
Poccusi 05 $2969 8.75 24.07.2005 221 103.06 103.19i -0.06 -0.06 -0.72 } 3.56 849 107 { BB+ Baa3 BBB< 0.58 0.57
Poccus 07 $2400 10 26.06.2007 923 i 113.06 11356: -049 -0.16 -153 i 447 884 132 { BB+ Baa3 BBB{ 222 217
Poccusi 10 $2718 825 31.03.2010 1932 i 110.25 110.88i 0.11 -017  -0.90 i 479 748 128 { BB+ Baa3 BBB{ 2.92 2.85
Poccusi 18 $3466 11  24.07.2018 4969 ! 139.00 139.38: 0.77 078 -037 i 663 7.91 250 { BB+ Baa3 BBB: 8.06 7.80
Poccus 30 $19526 5  31.03.2030 9237  102.31 10263 : 0.55 062 -062 i 656  4.89 179 i BB+ Baa3 BBB- 8.44 8.17
Poccusi 28 $2500 12.75 24.06.2028 46928 i 161.50 163.38 : 1.12 0.23  -0.31 713  7.89 244 i BB+ Baa3 BBB- 1022  9.86
O6nuzauuu MuHguHa
MINFIN 6 $1750 3  14.05.2006 515 98.00 98.50 : 0.00 013  -051 § 444  3.06 BB+ Baa3 BBBZ 1.98 1.90
MINFIN 8 $1322 3 14112007 1064 | 9431 9538 i 0.00 -0.13 -144 | 852 3.18 BB+ Baa3 BBB- 2.78 2.58
MINFIN 5 $2837 3 14.05.2008 1246 i 92.88 9288 ! -0.13  0.41 -0.54 | 527 3.23 BB+ Baa3 BBB- 3.76 3.57
MINFIN 7 $1750 3 14.05.2011 2341 83.63 84.50 i -0.59 1.36 1.66 6.08 3.59 BB+ Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5426 25.10.2007 1044 : 104.93 10534 -0.07 -0.07 0.64 367 517 140 BB+ Ba2
ARIES 02 €1000 7.75 25.10.2009 1775 i 113.03 11352} 0.00 0.79 2.59 468  6.86 179 iBB+ Ba2 423 4.04
ARIES 03 $2436 9.6 25.10.2014 3601 : 121.06 122.06 i 0.35 1.61 0.76 6.65  7.93 253 iBB+ Ba2 7.06 6.62
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 499 : 109.51 109.95: -023 -025 -0.08 : 362 10.00 146 : BB+ Baa3 BBB- 1.30 1.25
Mockea 11 €374 645 12.10.2011 2492 { 107.10 107.60: -0.76  0.59 3.98 512  6.02 193 { BB+ Baa3 BBB-S 5.86 5.57
HusxHuti Hoszopod 05 : $119  8.75 03.04.2005 109 i 100.16 100.66 : -0.15  -0.04  -0.11 8.05 874 583 Caal 0.31 0.29
BbaHKoecKue eepoobsiuzayuu
BTb 05 $325 4.119 28.04.2005 134  100.00 100.42: 0.00 -020 -027 i 4.34 412 142 § BB+ BBB-
Pycc. Cmand 05 €30 11 28.05.2005 164 i 102.60 103.10: -0.03 -0.13 -013 { 503 1072 252 { BU Ba3U 0.46 0.44
rasnpombark 05 $150 9.75 04.10.2005 293 {10520 10570 -0.10 0.05 -047 i 3.01 9.27 81 B+ Baa2 0.80 0.78
Anbpabark 05 $175 10.75 19.11.2005 339 i 103.00 103.00; -1.36 -0.72 0.24 7.31 1044 480 B Ba2 B i 093 0.87
MAOM 05 $200 10.75 16.12.2005 366 : 102.50 103.13: 0.00 0.00 0.00 8.09 1049 559 B B+ i 1.01 0.94
Anbpabark 06 $190 8  13.04.2006 484 99.50 101.00i -0.63  0.13 0.45 8.36  8.04 540 B Ba2 B+: 1.32 1.22
BaHk 3EHUT 06 $125 925 12.06.2006 544 {10050 0.00 i -0.37 -0.12  0.72 8.88  9.20 589 B1 B-i 148 1.36
YpanCu6 bark 06 $140 8.875 06.07.2006 568 99.88 100.88: -0.24 -0.13  0.40 883  8.89 600 B1 B-i 1.51 1.39
C6epbark 06 $1000 3.85 24.10.2006 678 i 100.00 101.00i -0.25 -0.37  0.31 425 385 147 Baa2 BBB-
Mempoxommepy 07 $120 9  09.02.2007 786  100.10 101.10: 1.00 0.28 0.08 8.94 899 595 B B1 2.03 1.86
HOMOC 07 $100 9.125 13.02.2007 790 99.25 10050 -0.01 -1.00  0.39 9.51 9.19 652 B1T B 204 1.86
MBI Hukotin $150 9  19.03.2007 824 99.84 100.72i -0.13 -0.15 -0.04 i 9.07 9.01 610 B i 214 1.96
Pycc. Cmand 07 $300 875 14.042007 850 i 10241 103.00i -0.14 -050  0.22 759 854 462 i BU Ba3Uu 2.21 2.05
BT6 07 $300 5.03 30.07.2007 957 i 102.97 104.50 423 488 144 § BB+ BBB: 2.55 2.45
lasnpombark 08 $1050 7.25 30.10.2008 1415 { 103.41 104.31: 0.05 0.52 0.17 624  7.01 309 B+ Baa2 3.53 3.32
BTE 08 $550 6.875 11.12.2008 1457 § 104.05 105.05: -0.48  0.16 0.31 572  6.61 220 i BB+ BBB{ 3.66 3.46
Poc6aHk, 09 $225 975 24.09.2009 1744 i 102.13 103.88: 0.18 -097 258 9.02 955 551 B- B i 271 2.49
BaHk Mockebi, 09 $250 8  28.09.2009 1748  102.17 103.00: -0.32  0.46 0.97 745  7.83 393 Baa2 BB+ 4.16 3.87
BTb 11 $450 7.5 12.10.2011 2492 : 105.36 106.54 : 0.20  -0.47 1.27 6.51 7.12 300 BB+ BBB- 5.61 5.27
KopnopamueHbie egpoobauzauuu
MTC 04 $300 10.95 21.12.2004 6 100.50 100.70 } 0.00 0.00 -0.58 i -32.17 1090 -3468 : BB- Ba3 0.01 0.01
MMK 05 €100 10  18.02.2005 65 100.87 101.18i -0.35 -0.36 -0.33 i 453 991 242 i BB- Ba3 BB-i 0.18 0.17
Bbimrenkom 06 $250 1045 11.11.2011 2522 § 99.75 101.25i 110 -427 -058 i 11.01 1048 883 i BB- B 0.39 0.35
Espa3sxondurz 06 $150 8.875 25.09.2006 649 | 101.77 103.02: -062 -008 0.85 777 872 480 B i 1.71 1.59
PocHeghmb 06 $150 12.75 20.11.2006 705 { 114.28 114.66: 0.10 060 -0.18 i 488 1116 191 B Baa3 1.81 1.72
CubHegpmb 07 $400 115 13.02.2007 790 i 104.75 105.75} -0.04 -0.44  -4.01 9.01 1098 602 B Ba2D 1.99 1.83
A3I1POM 07 $500 9.125 25.04.2007 861 108.79 109.79: -0.34 027 -0.96 i 5.11 8.39 215 iBB-W Baa3 BB U 2.21 2.11
THK 07 $700 11 11112011 2522 {11375 11450: -059 -0.92  0.80 576  9.67 260 Ba3 2.62 2.48
MTC 08 $400 9.75 30.01.2008 1141 106.75 107.75i 047 230 -004 i 729 913 414 i BB- Ba3 2.78 2.60
Cucmema 08 $350 10.25 14.04.2008 1216 : 104.72 106.00: -046 -2.36 -0.06 i 858  9.79 544 B B3 B-i 299 2.75
Anpoca 08 $500 8.125 06.05.2008 1238 { 102.68 103.43: 0.31 085 125 7.21 7.91 406 B B2 3.12 2.91
Bumm-Bunne-HarH $150 85 21.052008 1253 | 97.38 99.75 i -0.39  -1.51 2.36 9.41 8.73 626 B+ B3 3.17 2.89
MMK 08 $300 8  21.10.2008 1406 i 100.80 102.38: -0.12 -0.12 -003 i 7.75 7.94 460 i BB- Ba3 BB-i 3.48 3.23
CubHegpmb 09 $500 10.75 15.01.2009 1492 } 105.00 106.00i -0.94 -047 -390 i 925 1024 568 B Ba2D 3.44 3.15
Cesepcmarnb 09 $325 8.625 24.02.2009 1532 i 100.00 101.30} 0.05 -144 270 8.62 863 510 iB+W B+ D 3.66 3.37
Bbimrenkom 09 $450 10  16.06.2009 1644 i 105.44 107.56: 0.51 577 0.92 852 948 500 i BB- B1 3.92 3.61
Espa3sxondure 09 €300 10.88 03.08.2009 1692 : 106.44 107.60: 0.00 0.46 1.35 913 1022 561 B i 382 3.50
HOPHWKETb, 09 $500 7.125 30.09.2009 1750 | 96.75 98.88 i 052 -350  1.17 795  7.36 443 BB Ba2 423 3.92
FA3IIPOM 09 $700 105 21.10.2009 1771 {119.13 120.00: 0.22 019 -032 i 590 881 238 iBB-W Baa3 BB U 4.07 3.85
FA3IIPOM 10 $1000 7.8 27.09.2010 2112 {11156 112.56: 0.37 0.68 2.35 5.41 6.99 231 iBB-W Baa3 BBU 4.86 4.62
MTC 10 $400 8375 14.10.2010 2129 {10213 103.26 i 0.41 233 077 7.91 8.20 439 i BB- Ba3 4.86 4.50
Bbimnenkom 11 $300 8375 22.10.2011 2502  98.70 100.50i 1.10 -427 -058 i 863 849 511 { BB- B1 5.50 5.06
Cucmema 11 $350 8.875 11.11.2011 2522 {101.20 101.95: 0.00 000 -039 i 862 877 505 B B3 B-i 4.90 4.51
Cesepcmarnb 14 $375 925 19.04.2014 3412 § 99.18 100.06 i -025 -0.46  1.60 938 933 525 iB+W B+Di 6.64 6.07
FA3I1POM 13 $1750 9.625 01.03.2013 2998 : 117.60 118.11: 0.23 0.95 0.33 6.79  8.18 266 iBB-W Baa3 BBU 6.12 5.73
FA3IIPOM 20 $1250 7.201 01.02.2020 5526 : 105.75 106.36: 0.56 0.41 - 659  6.81 246 iBB-W Baa3 BBU 9.69 9.09
A3[1POM 34 $1000 8.625 28.04.2034 10726 i 116.50 117.87 i 0.10  -0.05  0.03 725 740 248 iBB-W Baa3 BB U 12.12  11.30

UemouHuku: REUTERS

© BAHK MOCKBDbI
AHanuTuyeckun otgen
7 (095) 105-8000, BH. 4233

OB30P AONTroBbIX PbIHKOB
WWW.MMBANK.RU

- |12




MWUPOBOW PbIHOK AONTA 15 pexabpa 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 100.97 101.08 0.18 0.95 -2.67 4.12 AAA Aaa
US30YT=RR 108.92 109.06 0.47 1.66 -3.09 4.77 AAA Aaa
EU2YT=RR 99.84 99.84 -0.03 -0.44 0.13 2.33 AAA Aaa
EU10YT=RR 101.28 101.28 -0.01 1.87 -3.22 3.59 AAA Aaa
MEXGLB26=RR 153.00 153.00 1.16 0.54 0.12 6.77 10.46 BBB- Baa2
BRAZILC=RR 101.50 101.50 0.18 0.12 1.26 BB- B1
BRAGLB27=RR 112.44 112.44 0.90 0.80 3.37 8.84 9.82 BB- B1
TRGLB30=RR 141.63 141.63 1.21 -0.36 0.92 8.00 10.17 BB- B1
TRGLB10=RR 124.63 124.63 0.20 -0.10 -0.15 6.37 4.35 BB- B1
ARGFRB=RR 32.00 32.00 0.00 -0.78 10.92 SD Caa1
ARGGLB30=RR 32.00 32.00 -0.39 0.00 4.30 64.69 1.93 SD Caal
RUSGLB30=RR 102.31 102.31 0.55 0.62 -0.62 6.56 8.44 BB+ Baa3
RUSGLB10=RR 110.25 110.25 0.11 -0.17 -0.90 4.79 2.92 BB+ Baa3

HemouHuku: REUTERS

UHAekcbl JPM EMBI+

EMBI+ CriP3[j UHOEKC U3MEHEHUE, %
Cnpap Wauenere 3HayeHne 3a geHb C navana C Havana ropa 3a 12 mecsiueB

3a fieHb mecsua

14 Oek 04

EMBI+ 374 -3 326.44 0.20 1.70 10.72 12.32

EMBI+ RUSSIA 226 -1 373.14 0.22 2.84 10.68 11.45

EMBI+ MEXICO 170 -4 303.76 0.08 1.73 8.17 9.63

EMBI+ TURKEY 291 -7 218.43 0.59 1.43 8.86 10.10

EMBI+ BRAZIL 408 -4 436.73 0.14 1.70 12.49 15.57

EMBI+ VENGVUELA! 434 -6 464.14 0.36 0.34 21.50 23.13

UcmouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 15 pexabpa 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, 3acnyxXuBawwmux poeepue, 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
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