OBbIE PbIHKU 4 pespana 200

4 teBpana 2005 r

“ batk Mockeb! 0B30P [I0NTOBbIX PhIHKOB

MHOVKATOPbI PIHKA FKO-003 M VHOVKATOPBI JONTOBOrO PhIHKA

35 8.3
3.0 8.1 MHpaekchbl 3HayeHve WN3m-e Bbinyck Mokynka [Mpogaxa Nam-e YTM, %
25 0| RUB/USD 279833 00271 W 003 45001 10480 10495  0.03 5.11
2.0 EUR/USD 1.2964  -0.0063 v 003 46001 108.85  109.34 -0.60 6.67
7.9
151 MIBOR, % 0.86 -0.06 v 003 46014 104.80  104.85 0.19 7.92
- 7 OCTATKN HAKIC B LIB, 2726 28.4 v Mrop29-06 107.25  107.30 0.20 7.62
10 | 8| vneo. PyB. . : opes-o : : 0 :
76 HE®Tb (URALS) 38.33 -1.04 17 Mrop39-06 105.87 105.90 0.22 8.01
05 4 30M10TO 416.7 49 ¥ KOMM 78 06 94.55 95.00 0.55 117
0.0 7.5 EMmBI+ 332.13 0.16 L) AINPOCA 198 106.75 106.95 -0.05 6.29
aBr04 ceH04 okt04 HOA04 pek04 sHBOS5 dheB 05
I O6OpOT M0 AEHLIAM, MIPA. PY6. EMBI+ CMPE[ 364 5 [ 7 FA3MPOM A3 101.45 101.60 0.00 7.41
CpeaHeB3B. 1OX0AHOCTb, % rof (Wkana cnpasa) EMBI+RUSSIA 385.3 0.25 L) FA3MNPOM A5 100.05 100.20 -0.15 7.67
EMBI+RUSSIA CMPEA 199 -5 ¥ YpanCeaWké 107.00  107.05 0.30 9.16
500 VHOWKATOPbI JEHEXXHOTO PbIHKA 125
! MICEX RCBI 10347  -0.14% v FOT3K-1 100.40  101.20 0.00 13.76
B e [ 100 | MICEXOBBEMbL MIH.PYE.  BUPXA ~ PNC  PEMO POCCUS 30 10550  105.56 053 6.20
400 | KOPMOPATMBHbIE 505.31  2299.79 503,57 UST 10 100.67  100.73 -0.18 417
a0l - A _____ 75 | MYHULMNANBHbLIE 1266.68  4349.79 IA3MPOM 13 119.38  119.88 0.62 6.50
300 | .o FOCYAAPCTBEHHBIE 1260.32 568.46 BAHK MOCKBbI 09 103.36  103.96 0.27 713
M COBbLITWA HA PhIHKE
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PYBJIEBbIE OBJIUT ALIUK

150 00 | BYEPA. B uenom, no3nTMBHOE HACTPOEHWE Ha PbiHKEe PyBNEBOro [oJira COXpaHMaOoCh.
asr-04 ceH-04  okT-04 Hoa-04  pek-04 aHB-05  ches-05

I O61bem cpeacTB Ha kopcyeTax, Mrpa. py6. HeCMOTpﬂ Ha He60nbL|J0e CHUXXEeHUe aKTUBHOCTHU y“laCTHMKOB, TOprOBbIe 060p0Tb|
T MIBOR, % ropoakix (ukana cnpasa) COXPAHSAIOTCA Ha [OBOJIbBHO TNpPWJIMUHBIX YPOBHSAX. B cekTope KopnopaTWBHbIX
[IOXOIHOCTY POCCHY 30 M US10 obnuraumit poctT KOTMPOBOK Habnogancs B Haubonee NMKBUAHLIX BbiMyCKax BTOPOro

7.85 4.55

M Tpetbero 3wenoHa. KoTupoBkM obGnMrauuit  nepBoro  3lWeNoHa  ABWrasiMcb
1 445 | pasHoHanpasneHo. Mo uToram AHA MHAEKC KopnopaTuBHbix obsavraumii MMBB Bbipoc
Ha 0,04%. Jlupepamu no ToproebiM obopoTam cTanu obnuraumu [asnpoma,
KOTMPOBKM KOTOPbIX K Bedepy Hauanu cHuxkatbca (Fasnpom A5 (-0,15%), Masnpom
1425 A2 (-0,15%)). Xopowylo AUHAMWUKY NPOAEMOHCTPUPOBaNW KOTUPOBKWU OBaMraumi
.| ABroBaz 02 (+0,19%), TA Meuen (+0,10%) wn psga  obnurauui
TENIEKOMMYHUKALMOHHbIX  KomnaHui  (Cubupbtenekom 03 (+0,39%), YPCU 04
1% (+0,8%), YPCHU 06 (+0,3%) v Bonratenekom (+0,56%)).

] 305 | KoTupoBku cybhenepanbHbiX ¥ MyHWLMNANbHbIX oBAMrauMi Ha BuepallHWX Toprax
LBUranucb pasHoHanpaeneHo. [locne OypHoro pocta AHeM paHee Haubornee

7.60
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6.60 |

6.35 |

O o omor omor ronor nor0r weos q,e;,oz'ss NMKBMOHble OBAMrauMM cekTopa HadanM KoppeKTUpoBaTbcsi. McknioueHwem cranw
RUS30 wxana creaa =——=US10 nvwb obnuraumm Mockosckaa obn. 04 (+0,6%) v Hosocubupck 02 (40,26 %),

KoTopble nNpodo/mkunu popoxkatb. Cpeou obauraumit ropoga Mocksbl Haubonee

OELEM TOPTOB 1 [IOXO[IHOCTb FA3MPOMA A3 NO3MTUBHYIO AMHAMUKY AEMOHCTPMPOBaiM HOBble obnurauun - Mockea 41, 3aHsBLMe

°* | nepeoe MecTo B CNMCKe /MAEpOB Mo ToprosbiM obopoTtam. Buepa ¢ paHHbiM

. | Bbinyckom 6bino 3akniodeHo 40 cpenok Ha cymmy 1,86 mnpa. py6. B pesynbrate
es | KOTMPOBKM Bbinycka npubasunu 0,2%, noxoaHoctb cHusunacb Ao 7,78% ronosbix.

e5s | » CEFOAHA. Mbi cuutaem, uTo cerogHs Ha pbiHKe pybnesbix obaurauui
83 | NPOJOMIKUTCA POCT KOTUPOBOK Haubonee NUKBUAHBIX obnurauui. Hecmotps Ha
80 | HeoMpeAeNeHHYIo CUTyauMioO Ha BHYTPEHHEM Ba/IlOTHOM pbiHKe, rae Kypc pybns Ha
7® | BuepallHMX TOprax BHOBb CHW3W/CSH, GONBLUIMHCTBO YYACTHUKOB PbIHKA MPOAOIKAIOT
., | BepHTb, uTO BCKOpPe Kypc pybsis HauHeT pacTW. YpOBHW pyGneBod SMKBUAHOCTH Ha
70 | AEHEXXHOM pbIHKE, TaKXXe, COXPaHSIOTCA Ha [OCTAaTOYHO MPHJIMYHBIX  YPOBHSIX.
aBr04  cowdd 004 hoRO04  pe04  AWE05  (bes-0S MoatoMy, cepbe3HbIX NMPeLNOChIIOK AN CHUXEHWUS KOTUPOBOK Mbl HE BUAWM.

I O6bem TOproB No HOMUHATY, ThIC. WT. PeKoMer‘auHH (CM. Ha CTp.4).

= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

9.3
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M COBbITUA HA PbIHKE

EBPOOBJIUTALIUUA
» US-TREASURIES. Buepa B CLUA Bbiwen psg MakpO3IKOHOMWUUYECKMX [HAaHHbIX,
NPOLEMOHCTPUPOBABLUMX CMELUaHHble pe3ysibTaTbl. BbilweAwve paHHble He oKasanu
CEepbe3HOro B/IMAHWSA Ha [AWHaMWKY us-treasuries. o uToram pHA [OXOAHOCTb
LecAaTUNeTHUX us-treasuries Bbipocna Ha 1 nyHkT go 4,17% romosbix, AOXOAHOCTH
TPpUALATHNETHUX us-treasuries, cHU3aunmMch Ha 1 nyHKkT oo 4,58% roposbix.
» ISM. Unpekc penosoit aktuBHOCTH B cekTope ycnyr CLLUA ynan B sHeape mo 59,2
no cpasHeHuio ¢ 63,9 B nekabpe. PaHee oxupaanoch, 4To MHAEKC NoHW3uTca o 61,3.
Cocrapnsiowas WHOEKCa, OTpaXkalolias CUTyauuio C 3aHATOCTbIO B CEKTOpPE YCAyr,
200 ‘ ‘ ‘ ‘ ‘ ‘ noHusunacb ¢ 55,0 go 52,2.
asr-04 ceH-04  okT-04 Hos-04  pek-04  saHB-05  cheB-05 . o

» Jobless claims. KonuuectsBo nepeuuHbix obpalleHuit 3a nocobusmu  no
6espabotuue coctasuno 316 Toicau (325 Thicay Ha npeapiayllen Heaene).
» Factory orders. O6bem npombiwneHHbix 3akazos B CLUA ysenuuunicsa B pekabpe
Ha 0,3%), uTo oKasanocb HWKe paHee NPOrHO3WPOBABLUEroCs 3HauyeHua (B cpeaHem
+0,7%).
» Productivity. lNpoussogutenbHocts Tpyga B 3koHomuke CLLUA Bbipocna B IV
keapTane Ha 0,8% B ropoBoM ucuucneHun. CToumocTb pabouell Cubl Ha eauHULY
npoaykuuu Bbipocna B IV ksaptane Ha 2,3% B rogoBoM HMCUUCNEHMH.
» EMERGING MARKETS. [lo3uTUBHbIH 3apsaf, MOAydeHHbId pPbIHKOM  fosra
pa3BUBAIOLIUXCSA CTpPaH B Hadane Hepend, MNPOLO/KWN OKasblBaTb MOALEPKKY
KoTupoBkam espoobnuraumii. MHgekc EMBI+ Bbipoc Ha 0,16%, a cnpag wHaexca
CHU3WACS Ha 5 NYHKTOB M B HacTosliee BpeMsa cocTasnseT 364 6.n.
» POCCUNUCKUE EBPOOBJIUITALUMWU. Poccuitckuit  cermeHT wWHpekca EMBI,
NPOAO/MKAET COXPaHATb  JIMAUPYIOLLME  MNO3ULMM  Cpedd  [ONrOBblX  PbIHKOB
passuBatowmxca crpaH. Mugekc EMBI+Poccus no utoram BuepaliHero fHS BbIpoC Ha
0,25%. Cnpap uvHpgekca cyaunca 5 nyHktoB W poctur ypoeHsa B 199 6.n. Takum

93 AOXOAHOCTb MOCKBbI - 29
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aer-04 ceH-04 okT-04 Hoa-04  pek-04 sHB-05 es-05

KOPTIOPATVBHbI/ CEFMEHT obpazoM, cnpaf POCCHMCKOro cermeHTta uHpekca EMBI+ BepBble 3a BCIO WUCTOPMIO
cHuaunca Hwxke otMmetku 200 6.n. Croumoctb esBpoobnuraumii Poccua-30 cerogus
NMAEPLI OBOPOTOB coctasnsetr 105,5/105,63 npoueHta ot HomuHana. Cnpas Poccun-30 k UST-10 B
OBOPOTH, MIH. PY. Viaverorme HacToslllee Bpema coctasnset 205 6.n.
(Bvpxa + PrIC) ctoumocTu, %
TASIPOM AS _ 208.26 o015 v » CEMOAHAWHWA OEHb HanonHeH cobbituamu. B CLLA coctoutcs ny6nukaums
CASTPOM A2 10767 o v Ba)KHOM CTATMCTMKHK MO PbIHKY TPyAa, KOTopas crnocobHa nokosiebarb pbIHOK BHELIHWX
Jonros. Kpome Toro, cerogHs npoiper BCTpeda MUHWUCTPOB (PUHAHCOB cTpaH «G-7».
EBpoceTb-1 183.18 0.03 "
naBHoe BHWMaHWe pbiHKa cHoBa npuenedvet npeaceparens OPC CLUA A. puHcneH,
TMK-01 o6n 166.60 005 v BbICTYN/IEHME KOTOPOro coctoutcs B 16:45 no MOCKOBCKOMY BpeMeHW. Peub
ABTOBAS 06 162.07 019 * lpuHCneHa, Kak okupjaetca, cCHoBa OymeT KacaTbca npobnembl fgeduuuta cueta
Meven T/1-1 153.83 0.10 » Tekywmx onepaumnit CLLUA. Ha BcTpeue, Takxke, ByayT npucyTcTBOBaTb NpefcTaBUTENH
CHBTnK-306 134.23 0.39 » MOHeTapHbix Bnactei Kutas, kotopbie b npuriaweHbl AN 0OCY>XXOEHUS MO3WULMWH
YpanCeaWnd 126.10 0.80 » KuTtalckux Bnacted no BOMpPOCaM BHYTPEHHEro Ba/IlOTHOrO peryavpoBaHus. PaHee
VpanCealuG 11273 0.30 ~ BONbWMHCTBO MWHUCTPOB buHaHCOB cTpaH G7 3asBnsanM, O CBOMX HaMepeHUsX
BonTend306 108.51 059 2 NPUIOXKUTb 3HAUMTENIbHbIE YCUAWSA K TOMY, 4Tobbl yBenuts Kutai MaMeHWTb nosuumio

B BOMpOCE Ba/lOTHOM MONMTUKK. [N Aonrosbix pbiHKOB Poccuu ogHWM M3 Haubonee
MVOEPbI POCTAINATEHMS Ba)KHbIX BOMPOCOB CTaHeT oOCy)KoeHWe BOMpPOCa O [LOCPOYHOM  MOralleHuu
poccuiickoro gonra nepep Mapuxckum Knybom Kpegutopos.

PocT, % Mapexve, %

7.00 MKLLIB-01

0.89 AMXKK 206

0.80 YpanCs3WH4

0.80 WNHTEKO-106
AMTENWNHM1 -1.00
Antaindn-1 -0.65
Hupandyact -0.40
HOTK-03 06. -0.35
HopTtrasdux -0.35
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
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asr-04

225

ceH-04  okT-04 Hos-04  pek-04 anB-05  bes-05

cnP3 POCCUMU 10 U OD3 46001, 6.n.
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CTABKMU LIBOR (USD)
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» O®3. 4 despans MuHuctepctBo uHaHcoB P® npoeeper aykuWOHHOE
popasmewenne OD3-MA 25057 (norawenue 20.01.10r.) Ha cymmy 3,0 mapa. pyb. u
Od3-NpAa 25058 (norawenue 30.04.08r.) Ha 4,0 mnpga.

» CBEPBAHK. Mo coobuwenuio arentctea REUTERS, opueHtMp poxogHocth 10-
netHux espoobnuraumii  Cbepbarka coctasnser 212,5 6a3ncHbIXx nyHKTa K
obnuraumam kasHauerctea CLUA. PaHee npepcrasutenn cbepbaHka roBOpUaW, O
nnaHax 31 sHBaps Hauatb road-show eBpoOOG/Mrauui, MO-MEHELXKEPOM KOTOPbIX
asnsetca UBS Investment Bank. [Mnanupyembiii o6beM 3MUCCUMM  HEW3BECTEH,
FOBOPMJIOCH JIWLLb, YTO «BbIMYCK OYAET UMETb CYLLECTBEHHbIH OObEM».

» CVYAIJL NMNpeacenatens coeeta aupektopos CYAJI-Xonguxra BukTtop Bekcennbepr
coobLIMA, 4TO XONAMHI BeaeT neperosopbl ¢ BcemupHbim GaHkom u Esponeiickum
6aHKOM PEKOHCTPYKLUMU W PasBUTUS O NPefOCTaB/eHMH BTOPOro TpaHlla Kpeauta B
pasmepe $600 mnH. Kpeput npepoctaBnsietcs [Ans  (pPUHAHCUPOBAHWS MpPOEKTa
CTpOWUTENbCTBA [/IMHO3EMHOMO 3aBOJA M a/IlOMUHWEBOro npennpustis B Komwu.
MepBbii  TpaHw KpegutTa Ha (PUHAHCMpOBaHWe npoekTa Obil  npefocTasieH
BcemupHbiM Hank v EBPP B pasmepe $150 maH.

» AJITAMIHEPIO. Mo coobueHunio areHtctBa MHTEP®AKC, Buepa KomnaHus
AnTtaliaHepro He nepeuynciuna NaTeXXHOMY areHTy CpeacTBa AJfiA Bbiniatbl LIECTOrO
KynoHa no obnurauuam nepsoi cepuu (pata norawenus 5 asrycta 2005 ropa).
CornacHo 3MWCCHOHHBIM [OKYMEHTaM MJaTeXk MO LIEeCTOMY KyMoHY JOJ/KeH Obis
coctoatbes 3 peBpans, cymMMa BbiniaTthl Ha ofHy obnurauumio coctaenset 44,88 py6. (
obwuin obbem Bbinnat - 26,9 maH. pybnei). Mo cnosam WCTOYHMKA areHTCTBa,
3aflep)KKa BbI3BaHA TEXHWYECKUMM TMpPUUMHAMM W He CBA3aHa C (PUHAHCOBbLIM
COCTOSIHUEM KOMMaHWH.

M NONNTVKA/SKOHOMMKA

» OBDbEM 30JIOTOBAJIIOTHbIX PE3EPBOB P® Ha 28 sHeaps 2005 ropa 6es
yueTa KpaTKoCpouHbix obssartenbcts Bbipoc fo $128,3 mnpga. co $118,7 mnpa. Ha 21
ansapa 2005 ropa. Takum obpasom, 3a Hepentlo o6beM pe3epBOB Bbipoc Honee yem
Ha $10 mnpa.

M KPEOWTHBIE PEATUHI

» BAHK PYCCKWUMA CTAHOAPT. Moody's noaTBepanno B YeTBepr [AOrOCPOUHbIN
KpeaMTHbIM penTuHr Barvka Pycckui Cranpapt Ha yposHe «Ba3». Pawnee, B aBrycre
2004 ropa peWTHHr 6GaHKa OblIM BHECEHbl B CMMCOK Ha BO3MOXHOE MOBbIWEHHE.
Moody's oTMeTHNo, UTO PerTUHIU BbiM NOATBEPXKAeHbl nocie Toro, Kak HaHk BNP
Paribas obbseun 06 oTKase OT CAeSKM N0 NPUOBPETEHUI0 KPYMNHOMO NakeTa aKLiWi
Pycckoro Crangapra. [porHos uameHeHus perTUHra — NO3UTUBHbIN.
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M PEKOMEHALIMM

B nepsoit nonosuHe SMUTEHTbI TMOrALEHNE LEHA AdOXO4HOCTb,% ARPALUNA

deBpans Mbl XKoem

YMEPEHHOro pocta Beinyck Moraiexune Ocpepra Mokynka [Mpopgaxa  Tekywas K norawu. K ocbepTe [iop. net. Moa. arop

KOTUPOBOK py6neBb|x

obnurauui KopnopamueHbie obnu2auuu
AWK, 02 01.02.2010 - 107.00 107.99 10.19 9.18 - 4.02 3.68
Bbanmuka, 01 20.11.2007 - 99.60 99.85 8.78 9.08 - 2.57 2.36
Cubupbmenekom 03 14.07.2006 - 106.81 107.05 13.57 9.49 - 1.35 1.23
Cubupbmenekom, 04 05.07.2007 - 105.00 106.50 11.82 10.00 - 2.15 1.95
FA3NPOM A3 18.01.2007 - 101.45 101.60 7.99 7.41 - 1.85 1.72
FA3POM A5 09.10.2007 - 100.05 100.20 7.57 7.67 - 242 2.25
Asmosas, 02 13.08.2008 17.08.2005 100.67 100.89 11.18 - 9.26 0.51 0.46
THK, 05 28.11.2006 - 113.55 113.85 13.22 7.06 - 1.63 1.52
MezagpoH 11.04.2007 - 99.75 100.25 9.28 9.48 - 1.97 1.80
YPCU 03 18.07.2006 - 107.00 107.05 13.31 9.16 - 1.36 1.24
YPCU 04 01.11.2007 - 100.70 101.50 9.89 9.78 - 2.41 2.20
Cy6dhedepasnibHble U MyHUyuUnanbHble obnuzayuu
Spocnasckasi 06s., 02 03.07.2007 - 106.00 0.00 13.00 10.74 - 2.09 1.89
Komu, 06 14.10.2010 - 109.95 110.00 13.19 10.78 - 4.04 3.65
AHAO, 01 03.08.2008 - 0.00 0.00 10.84 10.20 - 2.86 2.59
Mockoeckas 061., 04 21.04.2009 - 107.80 108.05 10.19 9.00 - 3.45 3.17
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2930 AOTIMAP I PYBTIE .' KANEHOAPb COBbITU/ HA ONTOBOM PbIHKE

2910 ApreHTuHa NPeAnoXUT MHBCTOPaM cxeMy obMeHa AedonTHbIX 0bnmrralmuy, cornacHo koTopoi yaeT cnucaHo
14 aHB 05 0
28.90 + 70,0% HenoralueHHoro gonra
28.70 1 25 qHB 05 Ynnata akuu3oB, Harnora Ha [o6bl4y MONe3HbIX MCKonaembix
28.50 4 28 auB 05 Ynnata Hanora Ha npubbinb
28.30 1 30 58 05 Cocrosnack Bctpeya OMEK. Bewa, AscTpus. JercTaytoume kBoTb (27 MNH. 6app. B AeHb) Bbinn ocTaBneHs! 6e3
28.10 - M3MEHEHUIA.
27.90 1 1 (t)eB 05
170 2 e 05 Cocrosinock 3acegaHue kommuccn FOMC. YuetHas craka @PC CLUA nosbiweHa Ha 25 6.n. 1o 2.50%
. ‘ ‘ ‘ ‘ w w eB
aBr-04 ceH-04 okT-04 Hos-04 pek-04 sHB-05 cheB-05
CErogH~ . ; .\
000 VHAEKC OONNIAPA B JloHAOHe HavHEeTCS ABYXOHEBHAS BCTPEYa MUHUCTPOB (hMHAHCOB CTPaH "B0MbLLION BOCbMEPKM
89.0 5 ¢pes 05
88.0
87.0
M KANEHOAPL MEPBUYHOIO PhIHKA
85.0
84.0 [Jlata OMUTEHT, cepys Bbinycka O6wem, MnH.  Cpok obpalueHus
83.0
82.0 C6epbaHk HauHeT NpoBoANTL road-show, NOCBALLEHHbIA NPeaCcTosLLEMY
81.0 - 31 auB 05 BbiNycky eBpoobnuraumit. Betpeum ¢ uxeectopamu npoiigyT B Asum v EBpone 1100 10 net
80.0 1 NPOANSATCS B TEYEHME HeLenu
aBr-04 ceH-04 ok1-04 HOs-04 pek-04 aHB-05 hes-05
MuHdmH mMecTuT Bbinyck OP3-I1 un 27057. T
CErOaHs bk Aopasec yox O@3-T1A cepun 2705 fara 3000 5 net
EMBI+ CNP3A norawwenms 20.01.10

MuHduH fopasmectut Boinyck O®3-MN[ cepum 27058.
CETOAHA [ata norawenus 30.04.08 3000 3 ropa
®espanb 05 [asnpom A5 5000 5 net
8 tpes 05 Pa3melyeHue 3-x netHux HoT KasHaveiicteom CLUA, USD 22000 3ropa
9 ¢hes 05 Pa3meLyeHue 5-tn neTHux HOT KasHauencteom CLUA, USD 15000 5 net
aBr-04 ceH-04 ok7-04 Hos-04 pek-04 sHB-05 dheB-05
HE®Tb
o M cTATUCTUKA CLUA
52
Mocn. Oxupaemoe [Mpownoe  dakTnyeckoe
49 4 [ara lMokasatenb
nepuof  3HAYeHMe  3HauyeHue 3HaueHve
1 28 aHB 05 MporHosHas ouexka BBl (GDP-advance) 4 k.04 3.50% 4.00% 3.10%
431 31 aHB 05 Yucno Hosbix fomoB (New Homes), MH. nek.04 1.20 1.10 1.01
401 1 ¢eB 05 VHpexc lenoson aktuaHocT (ISM manufacturing) aHB.05 57.50 57.30 56.40
371 3 cbeB 05 WHpekc [lenosoit aktueHocTH (ISM Services) AHB.05 61.00 63.90 59.20
34
3 cpes 05 3akasbl npombiLLneHHbIX ToBapos (Factory orders) nex.04 0.50% 1.40% 0.30%
31 | ; ; ; ; ;
erod  cowdE oKmOA HORO4 AeicOd  ane0S  desS CTaTUCTIKa PbIHKA TPy/a - Y4CNO HOBLIX pabounx mect
BRENT ——URALS CErOaHs PEIHKa TyA P aHB.05 180000 157000
(Non-farm payrolls)
30M0TO
460 CEFOIHSA CraTucTuka pblHka TpyAa - YpoBeHb 6e3paboTuubl aHB.05 5.40% 5.40% 5.50%
(Unemployment)
450 -
10 e 05 Toprosblit 6anaHc (canbgo, Mapg. Aonn. ) nex.04 -60.30
401 Cuer geixenus kanutana (Capital Net Flow), mn
15 ches 05 A P » MIPA. nex.04 48.10
430 aonn.
420 | 15 cpes 05 PosHuuHble npogaxm (Retail sales), m-t-m AHB.05 1.20%
10 15 cbeB 05 Retail sales, ucknioyas asTomobunu, m-t-m AHB.05 0.20%
17 cpes 05 /MnopTHbIe LeHbl AHB.04 -1.30%
400 -
390

aBr-04 ceH-04 ok1-04 HOs-04 pek-04 aHB-05 cbeB-05
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KPUBbIE OXO[

Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNaabHbIX obnuzayul
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KPUBbIE 0OXOAHOCTH 4 pespana 2005 r.

Kpueasi doxodHocmu pocculickux egpoobnu2ayuli
9.0

T '5CoanK 09 T T
ES | [ | | PY |
2 ! ! ! _ = "% Cesepcrans 14 !
. Hosropog 05 ! ! EspaaxonavHr 09 PR ‘
8.5 1 HOMOC 07, ! B,,.MM.E.,.M.,_H%HH . _ . @ BsfMreniom I
5} b Hilcorin ® . | AP :
& MeTpokommepy 07 a | L’ ‘ | . ':_ . = Cucrema 11 |
| .l [DEAPE: PR |
804 VFGHCMGﬁHHK‘OEV***\*****j‘ifffjﬁ.ﬁngn@,@gg****************************************************T***
{ ] | . | &,’ PR |
| +  Cesepgj; b 09 7, |
Anbcha-baHk 06 | ’ ., AP . HOPHUKETb, 09 |
7.5 - ® P4 el I @MTC 08 !
. . . | . TA3MPOM|34
,' ¢ Cucrema 08 @ ! M‘I\%OB | L. ‘
. .
» Espasxonautr 06 :‘ - L : . -: ” _ BaHk Mockebl 09 - :_ ®
» S @ e
7.0 N CubhedTs 07' . . | . _________ |
MOM 05 . poca 08 L Poccus 28
MTC 04 R
.,' L ¢ | | TASMPOM 13 _ _ » = = - |
654+ i e -t — === = = = :_7-7.: 77777777777777777777777777777777 + - ==
! ! I I PR ARIES 03 I
: ‘) | | P |
’ o | | Pl BTB 11 Poccus 30 |
6.0 ® pobancos,’ | | ! -7 !
. bepa-Bakik 05, | Tasnpombark 05 | P Poccus 18 |
.
B ! | @ . ““TA3MPOM 13 MINFIN 7 |
, THi 07 @ S ® |
. INFINB
, | &’k Lol | |
5.5 . | L T T508 | L. |
. | PB~ | P |
.’ PocHepts 06 | . _‘\.M_INEINS - ‘
. | | |
504 -~ e ® - ™ Lo

454 _-

Beimnenkom 05

4.0 10Y UST

354 — — (Mocoma0s — — — — — — — — — — Oy T

|
Moga. L‘J,K:i‘pauvm

3.0 T T T T T T T T T T T T T T T T T T T T T
0.0 0.5 1.0 1.5 20 25 3.0 3.5 4.0 45 5.0 55 6.0 6.5 7.0 75 8.0 8.5 9.0 9.5 10.0 10.5 11.0 11.5

100 ° T T T T T T T T
& | | | | | | | |
g | | | | | | | |
T e I N T b - | BRAZIL(BB-7B1/BB=) ~ 1~~~ "~ - — - —— - — o —
2 | L@t I - @ | !
g [ | 72" | * |
904 & I \ P aa “ 1 @.-.----@ VENEZUELA(SD /B2 /B+)
= | o - |
v

T
P |

|

|

|

|

|

|

Lo

. —O—US TREAéURIES (AAA/Aaa IAAA) . o~ - MEXICO (BBB /B&;a1 /BBB-) ‘ —O—RUSSIA (EBB- /Baa3 /BBé-)
254 — — _ _ _ _____ ,L __ - - ®- - TURKEY (BB-/B1/BB-) - - @- - PERU(BB/Ba3/BB) - - @- - PHILIPPINE (BB-/Ba2D/BB) . _ _ _ _ _ _ _ _ _ _ _ _
‘ - = @- - BRAZIL (BB-/B1/BB-) - = @- - COLOMBIA (BB /Ba2 /BB ) = = ®- - VENEZUELA (SD /B2 /B+)
I' | 5 | | | | | | | | | Mog. Aopatna
20 e L ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ ‘ : :
0.0 1.0 20 3.0 40 5.0 6.0 7.0 8.0 9.0 10.0 1.0 12.0 13.0 14.0 15.0

Ucmouruku: REUTERS

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

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU




4 heBpana 2005 r.

LEHA  MW3MEHEHWE,% [OXOQHOCTb,% [IOPALMS

O6beMm, [xen o

M:io‘:;g DV6.. Kys/:)H MNoraweHve OdpepTa nora;ueHM Moxkynka I'Ipoau.am OeHb Hepens mecsy HKLO TeK;/u.La norﬁuj. od);(pTe ‘31':3. Moga. atop
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
ObP 0.98 34500 - 15.12.2005 15.07.2005 315 9799 98.10: 0.10 0.14 0.26 - - 225 442 : 044 0.43
0?3 26003 0.02 1132 £{10.00 15.03.2005 - 40 0.00 101.07: -0.09 0.05 -0.20: 89.04 9.89 0.18 - 0.11 0.11
O®3 26198 0.90 42117 6.00 02.11.2012 - 2829 0.00 90.10: 0.78 0.00 0.11 {1496 6.64 7.70 - 6.25 5.80
0?3 27018 42.84 14000 ¢ 12.00 14.09.2005 - 223 104.17 104.78: -0.11 0.09 -0.67 { 16.44 1146 4.25 - 0.59 0.57
0?3 27019 66.56 8800 i 12.00 18.07.2007 - 895 £108.75 109.15{ 0.00 0.00 -0.13i 4.93 1099 6.41 - 222 2.09
0®3 27020 51.09 8800 : 12.00 08.08.2007 - 916 :109.15 109.58: 0.23 -0.07 -0.21:57.86 10.96 6.40 - 2.16 2.03
003 27021 5.12 10942 { 12.00 20.04.2005 - 76 0.00 102.30: -0.10 0.11 -0.77 i 493 11.73 0.93 - 0.21 0.21
0?3 27022 1.85 21296: 8.00 15.02.2006 - 377 :102.60 103.88; 0.10 -0.03 -0.19: 17.10 7.77 520 - 0.99 0.94
O®3 27023 515 20292: 7.50 20.07.2005 - 167 101.37 101.62: 0.01 0.13 0.01 3.08 7.38 3.97 - 0.45 0.44
O®3 27024 0.00 15001 i 7.50 19.04.2006 - 440 0.00 0.00 0.00 0.00 0.00 3.08 732 524 - 1.16 1.10
0?3 27025 523 25806 7.50 13.06.2007 - 860 101.60 101.85¢ -0.05 -0.31 -0.34{ 10.27 7.36 6.28 - 217 2.04
0?3 27026 0.00 10994 i 8.00 11.03.2009 - 1497 £100.10 100.44; 0.00 029 -0.84: 1096 797 7.23 - 3.53 3.29
0?3 45001 1.98 37808 :10.00 15.11.2006 - 650 :104.80 104.95: 0.03 0.19 -0.57 :21.37 953 511 - 0.98 0.93
0O®3 45002 17.72 5520 {10.00 02.08.2006 - 545 104.30 104.45: -0.08 -0.33 -0.33: 0.16 9.57 5.39 - 0.97 0.92
0?3 46001 19.49 60000 { 10.00 10.09.2008 - 1315 :108.72 109.35: -0.55 0.24 -0.90: 13.70 9.17 6.67 - 2.50 2.34
O®3 46002 171.25 62000 11.00 08.08.2012 - 2743 :107.85 107.98: 0.09 0.18 -0.87 { 50.93 10.19 7.71 - 4.95 4.59
O®3 46003 35.03 37298:10.00 14.07.2010 - 1987 :110.75 110.85: 0.23 0.13 -0.89: 4.11 9.03 7.50 - 4.05 3.77
03 46014 282.77 53827 : 10.00 29.08.2018 - 4955 :104.80 104.85: 0.18 0.53 -0.67 i 38.63  9.54 7.92 - 5.98 5.54
Bcez2o 707.97 470132
Umoau mopzoe cybghedepasibHbIMU U MyHUUUNANbHLIMU 0b6/1U2auusimMu
bauwkopmocmat, 04 0.00 500 8.02 13.09.2007 - 952 97.50 100.00: 0.00 -0.76 -0.97 : 30.76 8.14 8.86 - 2.33 214
Benzopodckasi 0611., 04 0.01 320 {15.00 29.04.2008 - 1181 {106.80 107.15¢ 0.05 0.00 -0.23: 39.86 14.00 11.72 - 2.62 2.35
Benzopodckas 0611., 03 0.22 300 {19.00 20.12.2005 - 320 i108.00 108.60: 0.00 0.05 -0.46}i23.42 17.51 9.10 - 0.81 0.75
Bonzoepadckasi obr., 01 4.35 600 :14.00 11.06.2009 - 1589 :101.90 102.79: -0.19 048 -0.58 : 18.79 13.67 11.64 - 2.79 2.50
Ypkymckasi o6n., 01 1.08 700 {11.00 22.07.2007 - 899 101.45 101.55{ 0.25 0.65 0.82 452 10.84 9.88 - 1.40 1.28
Wprymckasi 0611., 02 2.08 750 :12.00 07.09.2006 - 581 101.41 101.70: 010 0.57 0.45 : 19.07 11.81 9.46 - 1.10 1.01
Komu, 05 0.00 500 :15.00 24.12.2007 - 1054 :110.01 110.90{ 0.00 0.32 -0.45: 16.85 13.57 10.17 - 2.40 2.18
Komu, 06 23.85 700 :14.50 14.10.2010 - 2079 :109.95 110.00: 0.23 0.27 -0.72: 4449 13.19 10.78 - 4.04 3.65
Komu, 07 0.22 1000 {12.00 22.11.2013 - 3214 { 9455 95.00: 0.58 -0.32 -0.50 { 23.67 12.63 11.17 - 5.45 4.90
Kocmpomckasi 0611., 03 0.00 300 :15.00 23.06.2005 - 140 102.00 102.45: -0.20 0.05 -2.57 i 17.67 1471 9.95 - 0.37 0.34
Kpacrosipck, 01 0.91 1000 : 11.00 21.07.2005 - 168 :101.06 101.30{ -0.02 0.23 0.60 : 4.82 10.88 8.90 - 0.45 0.42
Kpacrosipck, 02 5.23 630 (12.50 27.10.2006 - 631 104.00 104.15: 1.07 1.03 2.67 274 12.01 10.26 - 1.58 1.43
KpacHosipckuti kpad, 01 1.07 1500 : 10.30 08.12.2005 - 308 101.40 101.50: -0.03 0.26 0.51 : 16.93 10.16 8.88 - 0.81 0.74
KpacHosipckut kpad, 02 2.06 1500 {10.95 26.10.2006 - 630 102.00 102.30( -0.29 0.25 0.05 i 420 10.74 10.03 - 1.59 1.45
KpacHodapckut kpad, 01 0.61 605 {11.00 15.05.2007 - 831 :101.10 101.35: -0.10 0.25 0.40 { 23.81 10.88 10.04 - 2.04 1.85
Jlerurepadckasi 0br1., 02 0.00 800 :14.01 08.12.2010 - 2134 0.00 114.85: 0.00 1.21 0.44 : 18.81 12.28 11.00 - 4.23 3.81
Mockoeckasi 0611., 02 217 1000 :17.00 10.06.2005 - 127 103.57 104.00: 0.58 -0.10 -1.06 : 26.55 16.38 5.99 - 0.34 0.32
Mockoeckasi 0611., 03 5.62 1000 {11.00 19.08.2007 - 927 106.42 106.55¢ -0.25 1.06 -0.06 { 50.63 10.33 8.28 - 219 2.02
Mockosckasi 0611., 04 278.03 9600  11.00 21.04.2009 - 1538 {107.80 108.05{ 0.56 1.00 095 i 2.71 10.19 9.00 - 3.45 3.17
Hosocubupck, 01 18.92 1500 : 16.00 21.06.2005 - 138 :102.67 102.74: 0.02 0.15 -0.68: 19.29 1558 9.06 - 0.37 0.34
Hoeocubupckas 0b11. 10.51 1500 §13.50 27.07.2006 - 539 103.10 103.15{ 063 0.20 -0.10: 0.37 13.09 11.63 - 1.36 1.22
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.2006 - 516 0.00 105.00: 0.00 0.29 -0.04: 986 11.54 9.26 - 1.31 1.20
Teepckasi 0611., 02 11.14 1000 (16.90 23.11.2006 - 658 :111.18 111.40{ 0.27 0.30 -0.18{ 3241 15.17 10.29 - 1.56 1.41
Tomckasi 06n1., 02 0.00 500 :12.00 27.07.2006 - 539 0.00 0.00 : 0.00 0.00 0.00: 230 11.82 10.83 - 1.39 1.26
Tomckas o6n1., 03 7.31 600 (12.00 13.10.2007 - 982 101.80 102.19f -0.20 0.34 0.53 { 37.15 11.79 10.40 - 2.31 2.09
Yepa, 03 1.45 400 :10.03 18.07.2006 - 530 99.87 100.15: 0.28 0.77 0.10 440 10.01 10.15 - 1.38 1.25
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1216 : 98.00 98.15: 0.00 -0.41 1.81 { 1593 10.23 11.04 - 2.87 2.58
Xabaposckuli kpad, 01 0.41 300 :13.09 27.08.2005 - 205 102.10 102.50: -0.49 0.18 -2.88 2439 1283 9.72 - 0.54 0.49
Xabaposckutli kpad, 02 10.00 700 :13.13 05.10.2006 - 609 101.65 101.70: -0.25 0.53 1.60 { 10.43 12.93 10.63 - 1.52 1.38
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 308 0.00 110.00 - 0.00 0.00 { 21.37 13.89 524 - 0.81 0.77
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1209 0.00 110.00{ 0.00 -0.64 0.28 ;{ 22.68 11.03 9.06 - 2.80 2.56
Yyeawus, 01 0.00 285 £12.00 12.08.2005 - 190 0.00 0.00 { 0.00 051 039 {2729 11.80 8.90 - 0.50 0.46
Yyeawus, 02 1.43 500 9.50 13.04.2007 - 799 95.35 9590: 0.26 0.37 0.99 5.73 9.92 12.25 - 1.99 1.77
Skymusi, 03 0.00 800 {12.00 17.06.2008 - 1230 {102.65 103.29{ 0.00 0.29 0.29 { 1447 11.65 11.38 - 2.79 2.51
Slkymusi, 04 0.06 1000  14.00 16.03.2006 - 406 :104.73 105.00{ 0.00 0.14 -0.24 18.79 13.33 9.31 - 1.03 0.95
Skymusi, 05 31.52 2000 :10.00 21.04.2007 - 807 97.65 97.95: 0.31 0.78 0.62 3.84 10.21 10.58 - 2.01 1.82
5IHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1277 0.00 0.00 0.00 0.00 -0.29:54.85 10.84 10.20 - 2.86 2.59
Slpocnasckasi 0611., 02 1.89 1000 :13.78 03.07.2007 - 880 106.00 0.00 0.90 0.67 1.01 { 11.33 13.00 10.74 - 2.09 1.89
Mockea 26 0.11 4000 :15.00 11.03.2005 - 36 101.00 101.15: -0.31 -0.24 -0.58 : 22.19 14.85 4.71 - 0.10 0.09
Mockea 33 0.05 4000 §10.00 27.05.2005 - 113 101.40 101.70¢ -0.10 -0.15 -0.64 : 5.21 9.77 4.58 - 0.44 0.42
Mockea 24 0.77 3000 {15.00 02.09.2005 - 21 105.18 105.95: 0.14 -0.47 -047: 2589 1420 5.1 - 0.55 0.53
Mocksa 34 0.00 4000 : 10.00 28.08.2005 - 206 £102.28 102.70{ 0.00 0.39 0.20 { 18.36 9.77 5.76 - 0.55 0.52
Mockea 35 0.11 3900 {10.00 18.06.2006 - 500 104.10 105.00: -0.14 1.01 042 { 25621 949 271 - 0.71 0.69
Mockea 28 147.64 3000 :15.00 25.12.2005 - 325 107.95 108.15: 0.00 -0.34 -1.50: 16.44 13.89 5.84 - 0.84 0.79
Mockea 32 18.77 4000 §10.00 25.05.2006 - 476 104.20 104.30{ 0.14 0.10 0.83 { 19.18 9.59 6.69 - 1.22 1.14
Mocksa 37 0.00 3900 :10.00 23.09.2006 - 597 :104.50 105.20: 0.00 0.38 -0.29: 11.51 952 6.91 - 1.52 1.42
Mockea 27 0.13 4000 :15.00 20.12.2006 - 685 113.45 115.00: 0.00 0.00 -1.26: 1849 13.22 7.44 - 1.66 1.54
Mockea 31 8.52 5000 (10.00 20.05.2007 - 836 106.10 106.40: 0.05 0.71 -0.14: 2466 9.40 7.38 - 2.20 2.05
Mocksa 40 31.01 4000 §10.00 26.10.2007 - 995 106.85 107.10{ 0.28 043 -0.19: 11.51 9.34 7.21 - 2.33 2.18
Mocksa 29 80.72 5000  10.00 05.06.2008 - 1218 :107.25 107.30f -0.19 0.52 -0.33{ 1644 932 7.62 - 2.89 2.69
Mocksa 38 166.10 5000 : 10.00 26.12.2010 - 2152 :110.00 110.05: -0.05 0.65 -0.96 : 10.68 9.09 8.00 - 4.62 4.28
Mockea 39 132.29 5000 : 10.00 21.07.2014 - 3455 :105.87 105.90: 0.21 -0.14 -1.14 : 3.56 9.45 8.01 - 6.51 6.03
Bcezo 1008.41 103860

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 4 pespana 2005 r.

OMUTEHTbI OBBbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Ob6bem, DOneit no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
I'ASTTPOM A2 1.60 5000 {15.21 03.11.2005 - 273 106.55 106.70f -0.14 0.29 -0.79 i 36.25 14.27 6.17 - 0.71 0.67
FA3MPOM A3 29.19 10000: 8.11 18.01.2007 - 714 101.45 101.60: 0.00 0.88 -0.30: 1.33 799 741 - 1.85 1.72
FA3MPOM A5 60.07 5000 { 7.58 09.10.2007 - 978 100.05 100.20: -0.15 0.86 -0.50 i 23.67 7.57 7.67 - 2.42 2.25
Hopmeas, 01 0.06 2100 :16.00 09.11.2005 - 279 102.76 102.95: -0.34 0.39 -0.10: 37.26 15.59 12.63 - 0.73 0.65
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 513 104.20 105.00{ 0.00 0.19 0.10 { 11.51 11.48 8.70 - 1.32 1.22
THK, 04 0.00 3000 {12.00 27.03.2005 - 52 0.00 0.00 0.00 0.00 0.00 : 43.07 11.88 4.73 - 0.14 0.14
THK, 05 0.15 3000 : 15.00 28.11.2006 - 663 113.55 113.85: 0.00 044 0.18 : 27.53 13.22 7.06 - 1.63 1.52
Xumusi u Hegpmexumusi
AMTEIT XK, 01 0.01 1200 :12.50 15.11.2007 22.11.2005 1015 {100.25 101.30: -0.30 0.30 0.35 { 26.37 12.38 - 11.20: 0.77 0.69
AkpoH, 01 3.95 600 (13.45 01.11.2005 - 271 102.00 111.00: 0.32 0.00 0.49 0.74 13.14 10.54 - 0.72 0.65
Ammenwutrpom, 01 0.11 600 :19.00 23.12.2005 - 323 107.15 108.00: -0.93 0.00 -1.93:21.34 17.76 10.74 - 0.84 0.76
Kyubbiweeasom, 01 0.00 600 :12.00 15.06.2006 17.03.2005 497 100.40 100.90: 0.00 0.00 -0.20: 16.11 11.95 - 8.36 0.12 0.11
HUKOCXUM, 01 0.29 750 :15.00 14.12.2006 - 679 99.82 99.99 : 0.01 0.95 049 : 20.14 15.00 15.00 - 1.66 1.45
HKHX-02 0.00 1500 {16.00 24.05.2005 - 110 102.10 103.00{ 0.00 -0.97 -0.97 { 32.00 15.53 5.69 - 0.30 0.29
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 940 100.10 100.60: 0.00 0.00 0.00 i 16.66 9.48 - 9.35 0.56 0.51
Hagpuc Kocmemukc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 808 100.00 100.40: 0.00 0.25 -0.10: 34.52 12.00 - 12.29: 0.68 0.61
Canasamxegpmeope-cuimes  0.00 300 :16.00 13.02.2006 - 375 0.00 105.40: 0.00 045 -0.85: 75.84 15.31 9.57 - 0.93 0.85
Anekmpo3Hepaemuka
AnmausHepeo, 07 12.98 600 :18.00 05.08.2005 - 183 102.15 102.40: -0.63 -0.29 0.24 { 4488 17.61 14.08 - 0.47 0.41
bauwkuparepeo, 01 0.02 500 :20.00 11.09.2005 - 220 105.50 106.00: 0.00 -0.61 -1.50: 79.45 18.96 10.55 - 0.56 0.51
bauwkuparepeo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 749 100.00 0.00 0.00 0.26 -0.83:47.15 10.64 - 10.06 i 0.53 0.48
JleHsHepeo, 01 0.00 3000 (10.25 19.04.2007 - 805 98.50 99.00: 0.00 0.31 -2.00: 29.49 10.44 11.49 - 1.97 1.77
PAO ESC 02 6.43 3000 :15.00 21.10.2005 - 260 106.12 106.35: 0.19 0.14 -0.80 : 43.15 14.11 5.89 - 0.68 0.64
Ceepdrnosarepeo, 01 3.54 500 :11.50 01.03.2007 05.09.2005 756 100.00 100.30i 0.20 0.28 2.63 i 48.52 11.50 - 11.80{ 0.56 0.50
SlkymckaHepeo, 01 8.86 400 :16.00 31.08.2006 03.03.2005 574 101.00__ 0.00 0.10 -0.30 -0.36 : 67.51 15.79 - -1.48 : 0.08 0.08
Cesi3b
bawuHgpopmcesizb 09 0.00 150 :14.00 23.10.2005 - 262 102.60 104.10: 0.00 -0.05 -0.44 : 39.51 13.63 10.12 - 0.69 0.62
Bonzamenexkom 0.40 1000 :15.00 21.02.2006 - 383 105.60 106.50: 0.56 0.00 -0.19 i 30.41 14.20 8.70 - 0.97 0.89
Boimnenkom 01 0.00 3000 i 9.90 16.05.2006 - 467 101.40 102.00: 0.00 1.04 121 § 2143 982 941 - 1.21 1.1
Hanscessb 01 0.48 1000 {15.00 15.11.2006 16.11.2005 650 104.90 105.00; 0.19 -0.28 0.10 { 32.05 14.29 - 8.40 0.75 0.69
MI'TC 03 0.00 1000 :17.00 08.02.2005 - 5 0.00 0.00 0.00 0.00 -0.99: 8244 16.97 2.21 - 0.01 0.01
MITC 04 0.00 1000 : 10.00 22.04.2009 26.04.2006 1539 {101.37 102.00: 0.00 0.05 -0.73{ 27.12 9.85 - 8.80 1.16 1.06
Mezagpor @uHac 01 0.00 1500 {11.50 07.06.2006 - 489 102.00 0.00 0.00 0.03 -0.63:17.96 11.17 9.26 - 1.26 1.15
MezacpoH 2.00 1500 : 9.28 11.04.2007 - 797 99.75 100.25: 0.00 0.00 3.13 :28.73 9.28 948 - 1.97 1.80
Cubupbmenekom 03 0.27 1530 (14.50 14.07.2006 - 526 106.81 107.05: 0.37 0.28 -065: 795 13.57 9.49 - 1.35 1.23
Cubupbmenekom, 04 0.01 2000 :12.50 05.07.2007 - 882 105.00 106.50: -0.24 194 -0.05: 9.59 11.82 10.00 - 2.15 1.95
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 290 104.10 105.00{ 0.00 -0.19 -0.57 { 36.00 17.14 11.51 - 0.76 0.68
CMAPTC, 02 0.00 500 :13.75 26.06.2007 26.06.2005 873 100.70 101.10: 0.00 0.05 -1.18 i 14.69 13.65 - 11.71¢ 0.39 0.35
Tammenekom, 03 0.00 600 :12.50 06.05.2007 15.05.2005 822 100.00 101.15: 0.00 0.00 -2.12: 27.05 12.56 - 9.64 0.27 0.25
YPCH 02 0.00 1000 §17.50 06.08.2005 - 184 0.00 0.00 0.00 0.00 -0.58:41.23 16.64 7.12 - 0.48 0.44
YPCU 03 41.06 3000 : 14.25 18.07.2006 - 530 107.00 107.05: 0.28 0.54 -0.61: 6.25 1331 9.16 - 1.36 1.24
YPCU 04 3.63 3000 { 9.99 01.11.2007 - 1001 {100.70 101.50: 0.80 0.40 0.50 {2491 989 9.78 - 2.41 2.20
Lienmpmenexom 02 0.59 600 :16.00 21.04.2005 - 7 101.99 102.05: 0.19 -0.34 -0.47 : 46.03 15.69 6.16 - 0.21 0.20
Liesmpmesnekom 03 2.84 2000 §12.35 15.09.2006 - 589 104.15 104.35{ 0.10 045 0.29 { 47.37 11.86 9.72 - 1.45 1.32
Llenmpmenexom 04 21.33 5623 :13.80 21.08.2009 16.11.2006 1660 :106.60 106.70: 0.09 0.30 -0.24 : 64.27 12.93 - 9.87 1.55 1.41
LlenmparnbHbit Teneepagh 0t 0.00 500 :16.00 22.08.2006 - 565 0.00 105.50: 0.00 0.00 0.19 : 31.56 15.17 12.60 - 1.37 1.21
tOTK, 01 10.52 1500 §14.24 14.09.2006 - 588 102.81 103.05: 0.15 0.34 -1.44 5462 13.82 12.44 - 1.43 1.27
FOTK, 02 0.00 1500 : 9.25 07.02.2007 09.02.2005 734 0.00 0.00 0.00 0.10 -0.03: 4460 9.24 - 3.03 0.02 0.02
FOTK, 03 51.87 3500 (12.30 10.10.2009 13.04.2006 1710 § 99.92 100.00( -0.35 0.26 _ -0.50 : 40.44 12.31 - 1255 1.10 0.98
Ho6bisarowass npomMbIWIeHHOCMb
AJIPOCA 19 0.00 3000 {16.00 23.10.2005 - 262 106.75 106.95: -0.05 -0.07 -0.49: 4515 1499 6.29 - 0.68 0.64
lonumemans, 01 0.00 750 :18.00 21.03.2006 22.03.2005 411 106.00 108.00: 0.00 0.33 -0.47 : 66.58 16.90 - -28.70: 0.13 0.18
CYOK, 02 0.00 1000 : 11.50 15.02.2007 17.02.2005 742 99.90 100.75: 0.00 0.17 0.10 : 24.26__11.48 - 7.40 0.04 0.04
Memannypaus
BeikcyHekuu M3 01 3.40 1000 : 15.00 31.08.2005 - 209 103.40 0.00 : -0.01 0.18 -0.62: 63.70 14.44 8.02 - 0.54 0.50
Eepasxondure 01 0.06 1000 {12.50 05.12.2005 - 305 103.00 103.50 0.19 0.00 -0.44: 20.55 12.14 8.85 - 0.81 0.74
UHIIPOM, 01 10.43 500 :{13.54 20.04.2007 22.04.2005 806 9980 99.85: -0.13 -0.08 1.47 : 38.58 13.57 - 13.97: 0.21 0.19
MaupWreecm, 01 0.00 500 :12.30 03.04.2007 05.04.2005 789 99.80 99.97 : 0.00 0.05 1.01 { 10.11 12.32 - 13.08: 0.17 0.15
MEYEIJT 01 0.00 1000 : 7.00 31.01.2006 - 362 99.00 0.00 0.00 -0.07 -0.17 i 0.38 6.99 7.03 - 0.97 0.91
MMK 17 0.00 900 7.00 18.04.2005 - 74 98.00 0.00 0.00 040 0.40 3.26 6.97 4.74 - 0.20 0.19
Pycan ®uH 01 1.37 3000 (10.00 12.09.2005 - 221 101.20 101.70: -0.30 0.85 1.00 { 3945 988 8.06 - 0.58 0.54
Pycan ®uH 02 0.00 5000 : 9.60 20.05.2007 20.05.2005 836 100.80 100.95: 0.00 0.23 0.15 { 19.73 9.52 - 6.66 0.29 0.27
Ceeepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 875 101.40 102.30: 0.00 0.00 -0.93:i 9.35 9.62 - 6.13 0.40 0.38
TMK 0.47 2000 : 14.00 20.10.2006 20.04.2005 624 101.27 101.50: -0.05 -0.15 -0.57 ; 40.66 13.83 - 7.82 0.21 0.19
Yenememmpeudure 01 2.89 3000 11.75 12.06.2009 16.06.2006 1590 {102.40 102.50; 0.10 0.00 0.59 i 1545 11.47 - 10.05: 1.28 1.17
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 4 pespana 2005 r.

OMUTEHTbI OBBbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HJOXOAHOCTb,% AOPALINSA
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
Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu
MawuHocmpoeHue
Aemoeas, 02 1.31 3000 {11.28 13.08.2008 17.08.2005 1287 {100.67 100.89: 0.19 0.06 0.02 i 52.23 11.18 - 9.26 0.51 0.46
IT-ToL 3Hepeo 02 1.02 1500 :12.50 22.06.2006 - 504 :100.00 100.05: 0.00 0.15 0.10 { 14.38 1250 12.86 - 1.29 1.15
WxAsmo, 01 5.67 1200 {12.50 14.03.2007 14.09.2005 769 96.05 96.28 i 048 -029 211 { 4829 1298 - 20.07: 0.58 0.48
UPKYT, 01 0.00 600 : 8.00 27.03.2005 - 52 100.00 100.15: 0.00 -0.20 -0.05: 2849 799 7.09 - 0.14 0.13
UPKYT 02 0.14 1500 :16.00 02.11.2005 - 272 £105.27 105.40: 0.00 0.29 -0.05}: 40.33 15.19 8.56 - 0.71 0.65
KAMAS3-®@uHatic 0.00 1200 (12.30 11.11.2006 11.11.2005 646 :101.15 101.80: 0.00 0.25 0.15 { 28.31 12.18 - 11.15: 0.74 0.67
JIOMO, 02 1.10 700 {15.35 11.07.2006 12.07.2005 523 £{100.15 100.38{ 0.05 0.15 0.10 9.67 15.31 - 1460 0.44 0.38
Mul-@uratc, 01 1.58 1000 : 16.00 03.06.2009 15.12.2005 1581 98.75 99.05: 0.71 047 -0.17 { 2499 16.15 - 17.46: 0.82 0.70
OM3 04 0.03 900 :14.25 26.02.2009 05.09.2005 1484 :101.11 102.50{ 0.34 0.00 0.01 { 60.12 13.84 - 9.14 0.55 0.51
Pycckue Aemobycbl 0.00 500 :15.00 22.05.2006 - 473 :100.80 101.10( 0.00 0.26 0.70 i 31.23 14.85 13.77 - 1.20 1.05
CamypH MHeecm 0.00 500 {16.00 05.08.2006 - 548 :100.65 102.98: 0.00 0.00 0.39 { 79.78 1566 14.15 - 1.29 1.13
Cesepcmarib-aemo 2.04 1500 :11.25 21.01.2010 25.01.2007 1813 {101.80 102.00: 0.05 0.00 0.10 216  11.05 - 1097 1.82 1.64
TB3, 01 0.00 750 :14.60 10.10.2006 - 614 :103.61 104.70: 0.00 0.00 048 : 46.40 14.07 11.34 - 1.08 0.97
lNMuuwieeasi NPOMbIUWIIEHHOCMb
ATIROro, 07 6.05 1100 : 13.95 22.04.2007 22.04.2005 808 99.05 99.18: 0.03 0.11 -0.92: 40.13 14.07 - 17.24 : 0.21 0.18
Banmumop-Hesa 2.08 500 {16.00 05.09.2006 03.12.2005 579 £103.30 103.50{ 0.00 -0.13 0.49 { 2849 15.46 - 12.01¢ 0.77 0.69
Bumm-bunnb-[anH 17.02 1500 : 8.48 11.04.2006 - 432 :100.25 100.40: 0.35 169 4.10 : 2649 846 7.78 - 1.12 1.04
lpynna OCT, 01 0.07 800 :14.00 19.07.2005 08.07.2005 166 {102.75 102.89: -0.05 0.20 0.79 6.14 13.63 - 13.10{ 043 0.38
Lxed-3¢p-Cu, 01 0.07 700 :14.00 06.10.2005 - 245 :100.90 101.70: -0.01 0.15 0.50 7.52 13.86 13.00 - 0.65 0.57
MukosHosckul 0.00 1000 {14.50 18.09.2006 19.03.2005 592 {100.60 101.55{ 0.00 0.00 -0.54 { 54.82 14.37 - 6.85 0.12 0.11
HWOAH-@Y/C, 01 1.53 850 :17.00 06.12.2006 08.06.2005 671 101.95 102.30: -0.39 098 0.59 i 26.55 16.67 - 10.66 i 0.34 0.31
MapHac-M, 01 2.1 500 :12.75 15.03.2006 16.03.2005 405 :{100.15 100.25: -0.05 -0.06 -0.03 : 17.47 12.72 - 10.76 ¢ 0.11 0.10
padmepu HoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 645 0.00 0.00 { 0.00 0.10 0.30 { 30.70 13.37 - 13.36¢ 0.72 0.64
Paseynsid-LieHmp 01 0.00 1000 : 16.00 05.06.2006 04.06.2005 487 99.00 99.70 : 0.00 0.61 2.32 { 27.18 16.13 - 16.59: 0.33 0.29
OPKO, 01 0.03 1000 : 15.50 05.09.2006 06.09.2005 579 :102.65 102.90: -0.34 -0.56 -1.16 : 63.27 15.08 - 10.70: 0.55 0.50
lTueoeapeHue
banmuka, 01 1.99 1000 § 8.75 20.11.2007 - 1020 { 99.60 99.85: 0.05 0.05 0.30 { 10.55 8.78 9.08 - 2.57 2.36
KpacHbit Bocmok-MHeecm 7.88 1500 :11.50 25.02.2007 24.02.2005 752 {100.30 100.40: 0.30 -0.30 -0.89: 51.04 11.47 - 5.96 0.06 0.05
TN T-Nneecmmenmc 01 0.00 1000 :17.00 28.09.2006 31.03.2005 602 :100.65 100.95: 0.00 0.01 -0.49: 58.68 16.89 - 12.11: 0.15 0.14
CAH Urmepbpio 0.13 2500 :13.00 15.08.2006 - 568 :106.20 106.65: 0.09 057 -0.24: 1.07 1222 8.18 - 1.29 1.19
TuHbKOh MHeecm 2.55 400 :20.50 29.04.2005 - 85 102.00 102.10: -0.01  -0.29 -0.99 : 55.04 20.10 11.08 - 0.23 0.21
JlecHasi npombiwneHHocmb u UBK
ALIBK-MHeecm 2.32 500 :14.95 07.09.2006 10.03.2005 581 100.35 101.00: 0.01 -0.74 -0.25: 22.94 14.92 - 1245 0.10 0.09
Borsea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 768 90.00 96.50 : 0.00 -2.56 -1.04: 46.36 12.37 - 21.68: 0.58 0.48
roToK 0.00 550 :14.20 06.06.2006 07.06.2005 488 :100.37 101.20: 0.00 040 -0.49: 2256 14.06 - 10.90: 0.34 0.31
Wnum lMann @uxaHe 14.33 1500 :15.21 18.03.2006 - 408 :101.20 101.30: -0.12 0.00 -0.49 : 55.00 15.03 14.46 - 1.02 0.89
3@ Coros, 01 0.12 300 :16.00 09.10.2007 06.10.2005 978 :101.70 102.00: 0.15 0.30 -0.25: 52.16 15.73 - 13.61: 0.63 0.56
Cmpoumenbcmeo U urnnomekKa
AVDRK 0.00 1070 {11.00 01.12.2008 - 1397 1104.00 106.00{ 0.00 0.00 0.00 i19287.67 10.28 8.99 - 3.19 2.93
AWXKK, 02 0.78 1500 :11.00 01.02.2010 - 1824 :107.00 107.99: 0.83 0.00 -0.37: 0.60 10.19 9.18 - 4.02 3.68
Inaemoccmpod, 01 0.25 2000 :14.15 27.05.2007 27.05.2005 843 99.70 101.50: 0.00 0.15 -0.15: 27.14 14.15 - 14.84: 0.30 0.26
UHTEKO 01 9.06 1200 :10.95 15.02.2007 17.02.2005 742 :101.70 101.85: 0.79 0.06 0.09 { 50.40 10.75 - 13.90: 0.04 0.03
MUA, 01 1.23 2200 :10.00 20.09.2012 - 2786 0.00 99.75: -0.25 0.00 0.31 0.88 10.03 10.47 - 3.29 2.98
K, 04 0.00 750 :13.00 29.06.2005 - 146 99.00 100.45: 0.00 0.90 1.82 6.05 13.00 13.60 - 0.27 0.24
CY-155 0.11 1500 :12.29 30.03.2007 30.03.2005 785 99.25 99.55: -0.05 0.00 0.30 : 1246 12.36 - 1583 0.15 0.13
TpaHcriopm
AsuaK. Camapa, 01 1.01 350 :16.00 08.03.2007 10.03.2005 763 :100.20 100.50: -0.10 0.00 0.20 i 64.44 15.97 - 13.05: 0.10 0.08
Wem JladH XaHdnuHe 0.00 1000 §13.50 23.06.2005 - 140 £100.28 100.90:{ 0.00 0.06 -0.44: 1590 13.45 12.32 - 0.38 0.34
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 461 98.00 100.60: 0.00 040 -0.04 : 20.73 887 8.77 - 1.20 1.10
PuHaHcoebIl CeKmop
Anbpa®@uHaHc, 01 0.00 1000 : 0.00 08.06.2007 - 855 99.90 100.20: 0.00 0.00 0.00 0.00 0.00 0.02 - 2.34 2.34
Anbpa®@uHatc, 02 0.00 2000 : 7.40 31.03.2010 06.04.2005 1882 : 99.10 100.00{ 0.00 0.00 -0.30: 24.33 7.41 - 7.81 0.17 0.16
Bark 3eHum, 01 0.41 1000 : 8.69 24.03.2007 24.03.2005 779 {100.19 100.25: -0.05 0.05 0.48 { 31.90 8.67 - 7.04 0.13 0.13
Brewmopebatrk 03 0.00 2000 : 14.50 22.02.2006 - 384 :107.70 108.00: 0.00 0.00 0.00 i 64.36 13.47 6.45 - 0.98 0.92
Brewmopabark 04 0.00 5000 { 5.43 19.03.2009 24.03.2005 1505 { 99.97 100.16{ 0.00 0.00 0.06 { 19.79 5.44 - 6.06 0.13 0.13
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 740 99.50 100.10: 0.00 0.00 0.00 : 38.66 8.29 8.41 - 1.84 1.69
Pocbark, 01 9.91 3000 { 9.91 15.02.2009 14.02.2005 1473 { 98.97 99.04: 0.00 -0.04 -0.20: 47.24 10.01 - 2.10 0.03 0.03
Pycckuti Cma+Oapm 02 54.29 1000 : 14.04 14.06.2006 - 496 :104.21 105.00: 0.10 048 4.23 i 19.23 13.46 10.81 - 1.27 1.14
Pycckuti Cmandapm 03 10.22 2000 :12.90 22.08.2007 01.09.2005 930 :102.00 0.00 : 0.20 -0.05 1.85 : 57.25 12.62 - 8.77 0.54 0.50
Bcezo 1o 0aHHbIM 439.30 174848
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POCCUUCKWE EBPOOBNUIALIUK A 2005 .

OMUTEHTbI OBBEM MOrALUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
OS]_’I?V" KynoH,% Morawenve norawenn [lokynka [lpojaxa  AeHb Hepento  Mecay  Knoraw. Tekywas benckhmar S&P Mo:dy Fitch [iop. net. Moga. awop
A

CyeepeHHbIe egpoobriuzayuu
Poccust EUR 05 €767 9.375 31.03.2005 55 100.85 101.00 { -0.02 -0.11 -0.50 2.44 9.30 114 BBB- Baa3 BBB< 0.14 0.14
Poccusi 05 $ 2969 8.75 24.07.2005 170 102.44 103.50: 0.00 0.06 -0.36 3.37 8.54 61 BBB- Baa3 BBB- 0.46 0.45
Poccus 07 $ 2400 10 26.06.2007 872 112.25 112.50 0.06 -0.06 -0.66 4.52 8.91 105 {BBB- Baa3 BBB: 2.17 212
Poccus 10 $ 2718 8.25 31.03.2010 1881 110.00 110.25 0.23 1.82 -0.34 4.68 7.50 100 BBB- Baa3 BBB< 2.77 2.71
Poccus 18 $ 3466 11 24.07.2018 4918 143.00 144.00 0.57 -0.13 2.47 6.22 7.69 206 BBB- Baa3 BBB-< 8.31 8.06
Poccusi 30 $19 526 5 31.03.2030 9186 : 10550 105.56: 0.53 1.09 2.19 6.22 4.74 164 : BBB- Baa3 BBB- 8.38 8.12
Poccus 28 $ 2500 12.75 24.06.2028 8541 169.13  169.63 0.71 0.99 3.14 6.79 7.54 223 BBB- Baa3 BBB- 10.70 10.35
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 464 98.25  98.50 0.19 -0.25 0.06 4.40 3.05 0 BBB- Baa3 BBB- 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 1013 95.25 95.81 1.00 0.80 0.00 8.70 3.15 0 BBB- Baa3 BBB< 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1195 93.38  93.38 0.07 0.27 0.20 5.19 3.21 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2290 85.50 85.75 0.44 0.44 1.34 5.75 3.51 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 993 105.38 105.50 0.02 0.10 -0.14 3.42 5.15 120 iBB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1724 113.85 114.60 0.10 0.00 0.33 4.42 6.81 146 BB+ Ba2 0.00i 4.09 3.92
ARIES 03 $ 2436 9.6 25.10.2014 3550 : 124.03 124.53 i 0.90 0.97 0.63 626  7.74 210 BB+ Ba2 0.00i 6.94 6.53
MyHuuunaanble eepooGnuaauuu
Mockea 06 €400 10.95 28.04.2006 448 109.16 109.51 0.00 0.04 0.09 3.12 10.03 88 BBB- Baa3 BBB- 1.12 1.09
Mockea 11 €374 6.45 12.10.2011 2441 109.25 109.63 0.43 1.07 1.49 4.79 5.90 154 :BBB- Baa3 BBB- 5.58 5.33
HuxHuli Hos2opod 05 : $ 119 8.75 03.04.2005 58 100.00 100.50 i 0.00 0.00 -0.10 8.49 8.75 656 Caal 0.16 0.15
KopnopamueHble eepoo6nuaauuu
MMK 05 €100 10 18.02.2005 14 100.11 100.21 i -0.01 -0.02 -0.37 5.03 9.99 293 iBB-D Ba3 BB-i 0.03 0.03
Bbimnenkom 06 $ 250 10.45 26.04.2005 81 101.25 101.88 0.00 0.21 0.52 4.42 10.32 204 BB- B1 0.22 0.21
Espa3axonduHe 06 $ 150 8.875 25.09.2006 598 102.75 103.25{ -0.01 -0.13 1.69 7.05 8.64 373 B 1.56 1.46
PocHecpbmb 06 $ 150 12.75 20.11.2006 654 112.89 114.14 0.22 -0.14 -0.68 5.08 11.29 175 BW Baa3 1.66 1.58
Cubrepms 07 $ 400 11.5 13.02.2007 739 108.52 109.52 : 0.00 0.35 1.88 6.89 10.60 355 B+ Ba2D 1.83 1.71
FA3rNPOM 07 $ 500 9.125 25.04.2007 810 108.79 109.29 0.08 0.23 0.14 4.88 8.39 155 iBB-W Baa3 BBU: 2.06 1.97
THK 07 $ 700 11 06.11.2007 1005 113.00 114.00: 0.02 -0.24 0.21 5.80 9.73 234 Ba2 2.47 2.34
MTC 08 $ 400 9.75 30.01.2008 1090 { 108.00 109.00: 0.28 0.55 2.10 6.74 9.03 327 iBB-D Ba3 2.75 2.58
Cucmema 08 $ 350 10.25 14.04.2008 1165 : 108.25 108.63: 0.70 -0.17 1.87 7.29 9.47 383 BU B3 B-:i 283 2.64
Anpoca 08 $ 500 8.125 06.05.2008 1187 103.50 104.50: -0.12 0.58 0.36 6.90 7.85 344 B B2 2.96 2.77
Bumm-bunns-faHH $ 150 8.5 21.05.2008 1202 100.50 101.50 0.12 0.71 219 8.32 8.46 486 B+ B3 3.01 2.78
MMK 08 $ 300 8 21.10.2008 1355 10245 103.45: 0.23 0.14 0.53 7.23 7.81 377 iBB-D Ba3 BB-i 3.32 3.10
Cubregpms 09 $ 500 10.75 15.01.2009 1441 { 109.98 111.48: -0.11 0.13 306 775 977 401 B+ Ba2D 3.45 3.20
Cesepcmarb 09 $ 325 8.625 24.02.2009 1481 102.65 103.15: 0.48 0.77 1.02 7.85 8.40 409 B+ B+ Di 3.51 3.25
Bbimnenkom 09 $ 450 10 16.06.2009 1593 107.51 108.01 0.66 0.21 2.78 7.92 9.30 418 BB- B1 3.76 3.48
Espa3zxonduHe 09 $ 300 10.88 03.08.2009 1641 108.62 109.25( 0.54 0.52 1.48 8.52 10.01 477 B 3.85 3.55
HOPHUKETb, 09 $ 500 7.125 30.09.2009 1699 97.88 98.44 0.34 0.55 0.11 7.67 7.28 393 BB Ba2 4.07 3.78
TA3IMPOM 09 $ 700 10.5 21.10.2009 1720 ; 118.68 119.68: 0.03 0.14 -0.18 5.89 8.85 214 iBB-W Baa3 BBU: 3.92 3.71
FA3MPOM 10 € 1000 7.8 27.09.2010 2061 113.78 114.40 0.57 0.27 1.73 4.93 6.86 181 iBB-W Baa3 BB Ui 4.72 4.50
MTC 10 $ 400 8.375 14.10.2010 2078 103.93 104.68 i -0.08 0.52 1.94 7.49 8.06 374 iBB-D Ba3 4.73 4.40
Boivnenkom 11 $ 300 8.375 22.10.2011 2451 99.41 100.37 0.00 0.21 0.52 8.49 8.42 479 BB- B1 5.36 4.94
Cucmema 11 $ 350 8.875 28.01.2011 2184 : 103.43 103.93: 0.07 0.40 1.66 8.14 8.58 439 BU B3 B-:i 496 4.59
Cesepcmarnb 14 $ 375 9.25 19.04.2014 3361 102.89 103.39 1.1 0.82 0.99 8.78 8.99 463 B+ B+ Di 6.53 6.00
TA3MPOM 13 $ 1750 9.625 01.03.2013 2947 119.26 120.26 0.62 0.32 1.06 6.52 8.07 236 iBB-W Baa3 BBU: 5.99 5.62
TA3IMPOM 20 $ 1250 7.201 01.02.2020 5475 { 106.38 107.38: 0.43 0.02 - 6.53 6.77 236 iBB-W Baa3 BBU: 9.89 9.28
TA3ITPOM 34 $ 1000 8.625 28.04.2034 10675 i 117.99 118.74 i -0.03 -0.15 -0.48 7.14 7.31 257 iBB-W Baa3 BB U: 12.04 11.24
baHkoeckue eeg oo6nuaauuu
BTE 05 $ 325 4.71 28.04.2005 83 100.23 100.33 0.00 0.08 0.00 3.65 4.70 72 BB+ BBB-< 0.00 0.00
Pycc. CmaHo 05 €30 11 28.05.2005 113 101.61 102.11 0.06 -0.17 -0.66 5.52 10.83 312 B Ba3 0.32 0.30
rasnpombark 05 €150 975 04.10.2005 242 104.25 104.65: -0.08 0.05 -0.23 2.98 9.35 85 B+ Baa2 0.66 0.64
AnbpabaHk 05 $ 175 10.75 19.11.2005 288 10349 103.99: 0.00 0.14 0.92 6.06 10.39 332 B Ba2 B 0.78 0.73
MAM 05 $ 200 10.75 16.12.2005 315 103.26 104.01 0.05 -0.10 1.23 6.73 10.41 398 B B+ 0.86 0.80
Anbgpabark 06 $ 190 8 13.04.2006 433 100.48 101.48 0.12 -0.50 0.56 7.51 7.96 475 B Ba2 B+ 1.16 1.08
Bark 3EHUT 06 $ 125 9.25 12.06.2006 493 101.00 101.50 ¢ 0.00 -0.25 -0.49 8.45 9.16 524 B1 B- 1.36 1.25
YpanCu6 baxk 06 $ 140 8.875 06.07.2006 517 101.13 101.50 i 0.00 0.25 1.05 7.88 8.78 422 B1 B- 1.42 1.32
Cb6epbaHk 06 $ 1000 4.443 24.10.2006 627 100.91 101.66 i 0.00 0.13 0.47 3.96 4.40 99 Baa2 BBB-: 1.37 1.32
lMempokommepy, 07 $ 120 9 09.02.2007 735 101.45 102.05( -0.54 -0.08 1.12 8.20 8.87 486 B B1 1.87 1.73
HOMOC 07 $ 100 9.125 13.02.2007 739 101.26 101.76 ¢ -0.52 -0.23 2.27 8.43 9.01 509 B1 B 1.88 1.73
UBI™ Hukodn $ 150 9 19.03.2007 773 101.40 102.39: -0.10 0.66 1.37 8.26 8.88 494 B 1.99 1.83
Pycc. CmaHd 07 $ 300 8.75 14.04.2007 799 102.17 102.97 0.17 -0.61 -0.25 7.64 8.56 432 B Ba3 2.06 1.91
BTE 07 $ 300 5.63 30.07.2007 906 103.80 104.13 0.00 0.08 0.34 4.1 5.42 127 BB+ BBB-< 2.55 2.45
lrasnpombaHk 08 €1050 7.25 30.10.2008 1364 104.71 105.21 0.03 0.20 0.61 5.82 6.92 236 B+ Baa2 3.38 3.19
BTb 08 $ 550 6.875 11.12.2008 1406 : 104.62 105.61: -0.09 -025 -002 552  6.57 206 : BB+ BBB: 3.51 3.33
PocbaHk, 09 $ 225 9.75 24.09.2009 1693 102.01 102.19 0.23 0.23 -0.95 8.93 9.56 530 B- B 2.64 2.42
BaHk Mocksbl, 09 $ 250 8 28.09.2009 1697 103.85 104.48 0.27 -0.73 -0.42 7.01 7.70 327 Baa2 BB+: 4.01 3.74
BT6 11 $ 450 7.5 12.10.2011 2441 107.59 107.84 0.26 0.10 0.13 6.10 6.97 235 BB+ BBB- 5.47 5.15

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 4 pepana 2005 r.

Mupoeoli pbiHOK onea
SMUTEHTbI LEHA U3MEHEHUE, % AdOXOOHOCTb,% [AIOPALNA PEATUHI

MocnegHsis

Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens MecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 100.64 100.69 -0.20 0.04 0.73 4.16 8.03 AAA Aaa
US30YT=RR 111.95 112.03 -0.02 0.52 3.52 4.58 14.62 AAA Aaa
EU2YT=RR 99.68 99.67 -0.01 0.00 0.18 2.43 1.82 AAA Aaa
EU10YT=RR 101.55 101.57 -0.09 0.11 1.16 3.56 8.41 AAA Aaa
MEXGLB26=RR 156.38 156.44 0.12 0.77 2.20 6.55 10.43 BBB Baa1
BRAZILC=RR 102.31 101.75 0.43 0.25 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 110.88 110.63 0.80 0.34 -3.18 9.01 9.58 BB- B1
TRGLB30=RR 143.94 144.00 0.57 0.66 -0.69 7.83 10.54 BB- B1
TRGLB10=RR 125.00 125.00 0.15 -0.20 -0.75 6.19 4.21 BB- B1
ARGFRB=RR 31.00 30.88 0.00 -0.41 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 30.94 31.06 2.27 -0.60 -5.51 67.20 2.21 SD Caat
RUSGLB30=RR 105.63 105.50 0.53 1.09 2.19 6.22 8.38 BBB- Baa3
RUSGLB10=RR 110.19 110.00 0.23 1.82 -0.34 4.74 2.77 BBB- Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a feHb CM';aC:?;a C Havana roga 3a 12 mecsiues

3 ¢bes 05

EMBI+ 364 -5 332.13 0.16 0.10 0.78 12.22

EMBI+ RUSSIA 199 -5 385.30 0.25 0.56 2.49 12.36

EMBI+ MEXICO 161 -2 309.97 0.08 0.03 1.68 9.25

EMBI+ TURKEY 272 -5 222.65 0.24 0.48 0.70 10.67

EMBI+ BRAZIL 421 -4 439.73 0.08 -0.28 -0.92 14.81

EMBI+ VENGVUELA 468 -5 462.39 0.27 -0.45 -1.79 21.03

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 4 pepana 2005 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
joctyna.
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