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PYBJIEBbIE OBJINTALIUA

» BYEPA nocne 6ypHoro pocta Ha npownoi Henene, pybnesbiit AOMrOBOM PbIHOK
NPOAEMOHCTPUPOBaN CHUKeHWe. [loBOAOM [Ns CHUXKEHWS KOTUPOBOK pybnesbix
obnuraunit NocnyXuna HeraTMBHas AMHAMWMKA Ha BHYTPEHHEM Ba/lOTHOM pbiHKE, rae
BYepa Kypc pybns cHusuacsa Ha 14 koneexk o otmetku 28,12 3a gonnap CLUA.

Mo wToram AHsA MHAEKC KopnopaTuBHbix obnurauuit MMBB cHusunca Ha 0,05% no
ypoeHsi 103,73. Jlugpepom no ToproebiM obopoTam ctanu obnuraumu [asnpom A5,
0bopoTbl ¢ KoTopbiMM cocTaBunu 296,2 msH. pyb. KoTuposku nstoro Bbinycka
obnuraumi Masnpoma no utoram aHsa cHuaunucb Ha 0,7% po yposHa 99,9 npoueHTa
HoMmWHana. Bropas cTpouka B cnucke nuvaepoB No ToprosbiM obopoTam AocTanachb
obauraumam OM3 04 (-0,4%), 0bopoTbl NO KOTOPbIM BCEro 3a TPWU CAENKWU LOCTUrIU
173 mnH. pyb6. Hanbonee no3WTMBHYIO AMHAMMKY M3 KOPMNOPATMBHbIX OGMMraumi
yAanocb MPOLEMOHCTPUPOBATb, TONbBKO UTO BblEAWWM HA BTOPWUHbIE TOPTH,
obnuvraumam Tynauepmet 02, KoTopble MO UTOram fHA notsxkenenu Ha 0,4%.

B cektope cybdenepasbHbiX U MyHWUUMMaNbHbIX OBAWrauuit KOTUPOBKW B CpeaHeM
cHusnnuncb Ha 0,16%. Bonee Bcero Ha BuepalwHWx Toprax nocTpagany obauraumu
ropoga Mockebl 1 Mockoeckor obnactu (Mockea 41 (+0,0%), Mockosckas obn. 04
(-0,6%), Mocksa 38 (-0,45%), Mocksa 39 (-0,41%), Mockea 29 (-0,35%)),
KOTMPOBKM KOTOPbIX AEMOHCTPUPOBA/IM Hanbonee NO3UTUBHYIO LUHAMMKY Ha NPOLLIOW
Hegene.

» CElF0OAHA, no HaweMy MHEHWIO, PbIHOK BHYTPEHHWUX MAONTOBbIX WHCTPYMEHTOB
NPOAOMKUT cHWKeHne. OCHOBHbIM HeraTMBHbIM MOMEHTOM Ansi pybneBbix 0B/Mrauui
ocTaeTca nageHWe Kypca pybns oTHocutenbHo pgonnapa CLUA Ha BHyTpeHHem
BasloTHOM pbiHke. CeroaHsa ¢ yTpa Kypc pybna cHusmacsa euwe Ha 6 koneek no 28,18
pybns 3a pgonnap, uto OblNO BbI3BAHO NPOJO/KEHWEM YKPENIEHWs Josnapa
OTHOCMUTE/IbBHO €BPO Ha BHELIHEM Ba/IlOTHOM pbiHKE (MO WTOraM BuepallHero AHs
nonnapa ykpenunca Ha 0,7% no yposHa 1,2752). MopobHas auHamuka, Ge3ycnosHo,
OTPULATENIBHO CKAXKeTCA Ha KOTUPOBKax pybneebix obnuraumi v B nepeylo ouepefb
Ha obnuraumax Mockebl M KOpPNOpPaTHBHbIX OBAMrauusx nepeoro 3wenoHa. Moatomy
0O NOSIBNEHUs CTaBUIbHOCTM HA BasIlOTHOM PbIHKE Mbl PEKOMEHAYEM BO34epyKaTbCs
OT MOKYNOK [aHHbIX py6neBbix obnuraumi.
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550 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUUA

» US-TREASURIES. Ha pbiHke rocypapcTteeHHbix ponrosbix obszatenbcts CLUA
coxpaHunacb ctabunbHocTb. o UTOram BuepaliHero OHA AOXOLHOCTb AECATHUNIETHUX
us-treasuries cHuaunacb Ha 1 nywkt po  4,07% rogosbix, [AOXOAHOCTH
TPUALATMNETHUX Us-treasuries, CHU3WAKUCh Ha 2 nyHKkTa A0 4,46% roposbix.

» EMERGING MARKETS. Ha doHe cTabuibHOCTM KOTUPOBOK Ha pbIHKE US-
treasuries, Ha pblHKE [O/ra pPa3BUBAIOLLMXCA CTPaH MNPOAOIKUAOCE CHUXKEHWE
noxopHocter. MHpekc EMBI+ suepa ebipoc Ha 0,41%, a cnpag vHaekca CHU3WNCS Ha
2 NyHKTa U B HacToslee BpeMs cocTtaenseTt 357 6.n.

» POCCUNUCKUE EBPOOBJIUTALIMWU. Poccuiickne eBpooBaMraLmn npoaomKaioT
pafoBaTb CBOMX MHBECTOpOB. Buepa Ha choHe cTabuNbHOCTM Ha pbiHKE Ka3HaueWCKWX
obnuraumin CLLIA, cnpagbl poccuiickux eBpoBOHAOB NPOJO/IKKUAN CyxaTbcsa. MHaekc
EMBI+Poccua no utoram gHa sbipoc Ha 0,83%. Cnpan vHAaekca cysuncsa 4 nyHkTa
poctur yposHs 194 6.n. Kotuposku espoobauraumin Poccus-30 Ha BuepawHux Toprax
BHOBb MOKOPW/IK ouepenHyio BbicoTy, B3se oTMmetky 106,8. CerogHs KOTMpPOBKHM
espoobnvraumit  Poccua-30 Haxopstca Ha yposHe 106,87 /107 npoueHta oT
HoMuHana, cnpag Poccun-30 k UST-10 B HacTosuiee Bpema coctasnset 199 6.n.

» HA NPEACTOALWLEA HEQENE Ha BHELWHMX [OArOBbIX PbIHKAX Mbl >KAEM
coxpaHeHue cTabunbHocTH. Haubonee BakHble CcOObITUS, KOTOpble CMOCOGHDI
NOB/IMATb Ha BHELUHWE AOJIrOBble PbIHKWM COCTOSTCA BO BTOPOW nosioBuHe Hegenu. K
HUM MOXHO OTHECTM CTaTUCTMKy no Toprosomy 6anaHcy CLUA, kotopas Oyper
onybnukosaHa 10 dhespana, a TakKe, pasmelleHue 3-X WM 5-TU JE€THUX HOT
Kasnauencteom CLUA Ha cymmy $37 mnpg., oxkunaemble 8 n 9 despansa. OpHako, Mbl
nonaraem, 4To faHHble COObITUS HE OKaXKyT CYLLECTBEHHOrO BJIMAAHWA Ha PbIHKK W
oXufjaem, 4YTO MO MWTOraM Hegenu [OXOAHOCTM [OECATHU/IETHUX us-treasuries
coxpaHAaTca Ha yposHe npouwnoi Hegenu 4,10-4,14% ropoebix.

M VTOr PASMELLEHWIA

» CBEPBAHK popasmectun cybopanHUpoBaHHble €BpOOBUraLMu C MoraweHWem B
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KOPMOPATWBHbIV CEFMEHT

JIMOEPLI OGOPOTOB

O?EZ;;:T;ES;@ CTV';V“I";:(:;”‘?% 2015 ropy Ha cymmy $150 mnH. YuutbiBas obbeM nepBOro pasmelleHWs AaHHOro
: Bbinycka ($850 MnH.), KOTOpoe cOCTOANOCL B NPOLWAYIO NATHULY, O6bEM 3MUCCHM

TASTPOM AS 29620 0.70 v eBpoobnuraumit ChbepbaHnka coctasun $1 mapa.
Poccenxosb 19039 0.40 t » BbIMIMEJIKOM pasmectun natunetHue espoobnvrauun Ha cymmy $300 maH. nog
OM3 - 4 06 173.35 -0.40 v noxoaHoctb 8,00% roposbix. Cnpoc Ha HoOBble Oymar¥ KOMNaHWM B LIECTb pas
BTE - 4 06 162.04 -0.10 7 npesbicM npegnoxkeHne u coctasun $1,8 mapa. Jlna-meHemykepamu  Bbinycka
CAHOC-0206 160.61 -0.05 v Ha3HaueHbl JP Morgan u UBS.
TYM 0206n. 126.40 0.40 N
TA3MPOM A3 111.32 -0.39 v
Bammkoud-1 9850 0.00 N “ HOBOCTU SMUTEHTOB JONTOBOIO PbIHKA
AJIPOCA 198 97.68 0.15 » » BOJIFCOTAHKEP Hauyano neperoBopbl O BO3MOXXHOM OObsBIEHWM pAedosTa Mo
PycAn®-28 93.23 -0.05 ¥ BbINYyLEHHbIM oL KpeauT PaidydpanzeHbaHka TpexneTHUM KpeguTHbiM HoTam (CLN)

Ha $120 maH. lMpuunHoW pecbonta ABASETCA apecTa CYETOB KOMMAHWM HaNOroBbIMM
NMOEPLI POCTA/NMALEHNVA opraHamu. HanomHuMm, uto paHee nocne npegbsBieHUS CaMapCKUM nofpas3gefieHUem
®HC wnanorosbix npeteHsuu Bonrotankepy 3a 2001 rog Ha cymmy 636 maH. py6.,

Poor. % Manonve. % NpoKypaTypa apecToBasia MMYLLECTBO KOMMaHUM.

149 Paarynsi-1 » MMBB coobwmna, 4to ¢ 7 ceBpans Hauaaucb BTOPHYHblE TOPrM OBAMraLMAMM
1.00 oo Cu CranbHoi rpynnbl Meuen 01 cepuu, obnuraumsmu Tynauepmer 02, OTeuecTBeHHble
0.95 E9C-06n-28 nekapctea — ®uranc 01 u Ucknutumuement 01. Bee ykasaHHble obauraunn BKIOUEHDI
0.60 THK5817-06 B KOTUPOBAJIbHbINA SIUCT «B».

Bonra 1 06 -3.00

UMK -106 -1.01

PycTekctun -1.00

OTK-01 06. -0.75

FA3MNPOM A5 -0.70
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122 KOPMOPATUBHBIE EBPOOB/MIALIMM “ |-|OJ'| NTIU KA/SKOHOMMKA

» UHONALUA. Notpebutenbckue uerbl 8 Poccuun Boipocan B sHeape 2005 ropa Ha
2,6% no cpasHeHunio ¢ poctoM Ha 1,1 % B pekabpe 2004 roga v Ha 1,8% B aHBape
2004 ropa, coobwwmn Poccrar. YpoBeHb WHMSUMM B sSiHBape OKasasCs CambiM
Bbicokum ¢ sHeapsa 2002 ropa, korga atoT nokasatenb coctasun 3,1%. Poct ueH B
AaHBape no oTHoweHuWo K aHeapto 2004 ropa coctasun 12,7 %, uto saensetcs
MaKCHUMasibHbIM MNokasartesieM 3a nocnegHue 15 mecsauee. B aHBape npowsoro roga
aToT nokasatenb coctaensn 11,3 %. OcHoeHOM BKNajg B ycKopeHue WHMASALMOHHBIX
NpoLeccoB B sHBape BHeC/NO noBblweHWe LUeH Ha ycayrk XKKX. 3t ycayru
nopopoxanu B aHeape Ha 19,4%, uto sensetca abconoTHbiM pekopgom c¢ 1997
asr-04 ceH04 okT-04  HOS-04 paek04  sHe-05  ches-05 roga. HeCMOTpﬂ Ha peKopAHble noKa3aTte/in AHBapA, Mbl OCTaB/d€M HallX rogoBble
Fasnpowm 13 = Anpoca 08 nporHo3bl 6e3 uameHeHui. Mo Hawum oueHkam, rogosas uHdasuua coctasut 10,0%.
EMBI+POCCHS, CTIP3 » 30JIOTOBANKOTHLIE PE3EPBbl. LB P®d onybnukosan paHHble Mo

! 30/10TOBaMIOTHLIM pe3epBaM Ha 1 despans Tekyuiero roga. CornacHo faHHbiM, o6beM
pesepsos coctasun $124,93 mnpg., uto Ha $386 mMnH. Gonble, yem Ha 1 aHBaps
2005 ropa. Mo paHHbIM Ha 28 saHBaps Tekywero roga, ob6beM 30/10TOBAOTHbIX
pesepsos coctasnan $128,3 mnpa. Takum obpasom, 3a Tpu AHA OObeM pe3epBoB
GO e & 1 2 Vot cokpatuncs Ha $3,4 wmapg., uTO, MNO-BUAMMOMY, OODBACHAETCA BHEOUYEPeAHbIM
nnaTe)xom B cueT noraweHusa gonra nepeg MOB Ha $3,3 mapg. Mo Hawum oueHkam,
€C/I¥ NpaBUTeNbCTBO He ByaeT cdhopcuposaTh noraweHue ponra Mapuskckomy knyby, K
KOHLY rofa o6blIM 30/10TOBaNIOTHBIX pe3epBoB MoXeT aocTurHyTb $150 mapga.
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» BbIMIMEJIKOM. Standard & Poor's npucBoMno B NOHELENbHWUK PEWUTHHT

cnpag EMBI+ POCCUUN K MEKCUKE

130 npuopuTeTHOro HeobecneueHHoro gonra «BB-» sannaHuMposaHHbIM HOTaM ydyacTus B
120 4 kpeaute (LPN) komnanun Bbimnenkom Ha cymmy $300 maH. Pedtunr espoobnuraumii
1104 COOTBETCTBYET JJOJIFOCPOYHOMY PEMTUHIY KOMMAHWU.

100 - » BbIMIEJIKOM. Moody's npuceouno peWTtuHr «B1» nnaHupyeMoMmy BbinyckKy HOT
901 yuactusa B kpegute (LPN) Boimneskoma Ha cymmy $300 maH. OgHoepemeHnHo Moody's
801 NOATBEPLAMIO OCHOBHOW KPEAMTHbIM PEWTUHr KOMNaHWM Ha ypoBHe «Ba3», pelTuHr
701 HeobecneueHHbIX obsa3atenbcTs - Ha ypoBHe «B1». lporHos no Bcem peHTUHram
607 «CTaBUNbHbIN».

501 » AJIbOA-BAHK. Fitch Ratings npucBoMnO  BbINYCKY  CpPeLHECPOYHbIX
40+ eBpoobnuraum Anbca-baHky Ha cymmy $150 mnaH. u norawenvem B 2007 ropy
% ‘ ‘ ‘ ‘ ‘ ‘ LOJITOCPOUHBIM PEeUTUHT «B+».
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2930 AOTIMAP T PYBTID .' KANEHOAPb COBbITU/ HA ONTOBOM PbIHKE

29.10 ~
4 ¢pes 05
28.90 1 ¢ B NoHaoHe npoLuna ABYXAHEBHas BCTPeYa MUHUCTPOB (hMHAHCOB CTPaH "GoNbLLON BOCbMEpKM'"
28.70 1 5 tpes 05
28.50 1 CEroaHsA
28.30 +
28.10 4 2 wata 05 Mpencenatens ®PC A. FpUHCNEH BLICTYNIT C I0KNaoM 0 cOCToAHUN akoHoMukm B KoHrpecce CLUA nepef
27,00 | P BromkeTHbiM KomuteTom Manatbl Mpeacrasuteneil (Budget Committee, U.S. House of Representatives)
27.70

" " " " " " 16 map 05 Bctpeua OMEK. MwadaH, UpaH.
aBr-04 ceH-04 okT-04 HOa-04 pek-04 saHB-05 hes-05

22 map 05 OuepepnHoe 3acepanue komuceum FOMC. PacemoTtpeHne Bonpoca 06 M3MEHEHUM YYETHON CTaBKM.
000 VHAEKC OONNIAPA
M KANEHOAPL MEPBUYHOIO PhLIHKA
88.0
:;'2 [Jata OMUTEHT, cepys Bbinycka O6vem, MnH.  Cpok obpalueHms
:i'z C6epbaHk HauHeT NPoBOANTL road-show, NOCBSALLEHHbINA NpeaCcTosLLEMY
83:0 | 31 auB 05 BbiNycky eBpoobnuraumit. Betpeum ¢ uxeectopamu npoiigyT B Asum 1 EBpone 1100 10 net
2.0 | 1 NPOANSATCS B TEYEHUE HeLenu
81.01 MuHcmH popasmectut Boinyck OG3-M0 cepum 27057. [Jarta
800 4 bes 05 noraiwenms 20.01.10 3000 5 niet
aBr-04 ceH-04 okt-04 HOsA-04 pek-04 aHB-05 dhes-05
MuHduH fopasmectut Boinyck O®3-MN[ cepum 27058.
EMBI+ CIPO]) 4 pea 05 [ata norawetus 30.04.08 3000 3 rona
CErogHA PaamelyeHue 3-x netHux HoT KasHayeiicteom CLUA, USD 22000 3roga
9 ¢pes 05 Pa3melyeHue 5-tn netHux HoT KasHauencreom CLUA, USD 15000 5 net
10 cpes 05 Paamewyenne 10-T1 neTHux HOT KasHavelicteom CLUA, USD 14 000 10 net
16 pes 05 la3npom A5 5000 5 net

aBr-04 cen-04 ok1-04 Hos-04 pek-04 sHB-05 bes-05

con M cTATUCTUKA CLUA

53
Mocn. Oxupaemoe [pownoe  dakTuyeckoe
50 [ata Mokasatenb
nepuof  3HAYeHMe  3HaueHue 3HaueHue

47 1 28 1B 05 MporHosHas oueHka BBI (GDP-advance) 4 k.04 3.50% 4.00% 3.10%
44 | 31 aHB 05 Yucno Hosbix gomMoB (New Homes), MiH. nex.04 1.20 1.10 1.01
i 1 e 05 WHpeke [lenosoit aktueHocTH (ISM manufacturing) AHB.05 57.50 57.30 56.40

3 ches 05 WHpekc [enosoit aktueHocTH (ISM Services) AHB.05 61.00 63.90 59.20
38
35 3 ¢peB 05 3akasbl npombILLneHHbIX ToBapoB (Factory orders) nek.04 0.50% 1.40% 0.30%
32 w w w w w w CraTucTuka pblHka Tpyaa - Y1cno HoBbIx paboumx mect

aBr-04 cen-04 okT-04 HOR-04 pek-04 sHB-05  cpeB-05 4 e 05 (Non-farm p;yrolls) pyA P aHB.05 180000 133 000 146 000
BRENT URALS
CraTucTuka pblHka Tpyaa - YpoBeHb 6e3paboTuLbl 0 0 0

w0 30M0TO 4 e 05 (Unemployment) AHB.05 5.40% 5.40% 5.20%
50 | CErofHsA

10 cpeB 05 Toprosblit 6anaHc (canbgo, Mapa. Aonn. ) nek.04 -57.00 -60.30
#0 Cuet nBuxeHus kanutana (Capital Net Flow), mn

15 ches 05 A P » WIPA. nex.04 48.10
430 aonn.
420 | 15 e 05 PosHuuHble npoaaxm (Retail sales), m-t-m AHB.05 -0.30% 1.20%
10 15 ¢peB 05 Retail sales, uckntouas asTomobunu, m-t-m AHB.05 0.40% 0.20%

17 deB 05 /MnopTHbIe LieHbl AHB.04 0.70% -1.30%
400 1 17 e 05 OKCMOpPTHbIE LieHbI AHB.04 0.20%
390

aBr-04 cen-04 okt-04 HOs-04 pek-04  anB-05 dhes-05
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Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNaabHbIX obnuzayul
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8 cheBpans 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
OEP 71.98 34500: - 15.12.2005 15.07.2005 311 : 98.12 98.19: 0.00 0.24 0.26 - - 225 448 1 043  0.41
0?3 26003 0.00 1132 {10.00 15.03.2005 - 36 0.00 100.95 0.00 0.17 -0.20:90.14 9.89 -0.81 - 010  0.10
0®3 26198 0.00 42117 6.00 02.11.2012 - 2825 1 0.00 9050 000 089 0.11:1562 664 7.70 - 6.24 579
0®3 27018 0.00 14000} 12.00 14.09.2005 - 219 i104.25 105.00i 0.00 -0.05 -0.67: 17.75 1145 3.94 - 058  0.56
0?3 27019 0.00 8800 :12.00 18.07.2007 - 891 :108.61 109.20i 0.00 0.53 -0.13: 6.25 1099 6.37 - 2.21 2.08
0®3 27020 438 8800 12.00 08.08.2007 - 912 i109.21 109.50 0.09 0.44 -0.21:59.18 1096 6.38 - 215 202
0®3 27021 0.00 10942 12.00 20.04.2005 - 72 0.00 102.23{ 0.00 033 -077: 625 1172 0.08 - 020 0.20
0®3 27022 0.00 21296 8.00 15.02.2006 - 373 :102.91 103.10i 0.00 0.25 -0.19:17.97 7.77 517 - 0.98 093
0®3 27023 120.40 20292 7.50 20.07.2005 - 163 1101.51 101.65i -0.06 0.03 0.01 { 3.90 7.38 3.91 - 044 043
003 27024 0.00 15001i 7.50 19.04.2006 - 436 0.00 000 i 0.00 0.00 000 : 390 7.32 522 - 115  1.09
O®3 27025 7.67 25806 7.50 13.06.2007 - 856 :101.41 101.90i -046 0.13 -0.34: 1110 7.40 6.54 - 215 202
0?3 27026 0.00 10994 8.00 11.03.2009 - 1493 :100.08 100.37: 0.00 026 -0.84: 11.84 796 7.20 - 352 328
0?3 45001 328.75 37808 10.00 15.11.2006 - 646 :104.50 105.05; 0.04 0.14 -0.57 i 22.47 952 502 - 096 092
0®3 45002 0.00 5520 {10.00 02.08.2006 - 541 $104.20 104.52i 0.00 0.05 -0.33: 0.82 957 528 - 0.96  0.91
O®3 46001 28.74 60000 : 10.00 10.09.2008 - 1311 $109.20 109.58: 0.09 -0.07 -0.90 14.79 9.13 6.46 - 249 234
O®3 46002 63.07 62000 11.00 08.08.2012 - 2739 1108.06 108.23; 0.03 066 -0.87 i 52.14 10.16 7.65 - 494 459
0?3 46003 10.42 37298 :10.00 14.07.2010 - 1983 :110.99 111.04i 0.01 0.58 -0.89i 521 901 7.44 - 4.04  3.76
0®3 46014 39.37 538273 10.00 29.08.2018 - 4951 :104.85 105.00i -0.13 1.09 -0.67 i 39.73 952 7.89 - 598 554
Bcezo 674.79 470132
Ymozau mopzaoe cybghedepasibHbIMU U MyHUUUNaIbHLIMU 061U2ayusMu
bauwkopmocmat, 04 0.00 500 : 8.02 13.09.2007 - 948 : 97.00 9845: 0.00 1.23 -097: 31.64 8.14 8.86 - 232 213
Benzopodckas 0611., 04 0.54 320 §15.00 29.04.2008 - 1177 $107.00 108.00: 0.02 0.07 -0.23 i 4151 13.99 11.69 - 2.61 2.34
Beneopodckas 0611., 03 0.33 300 {19.00 20.12.2005 - 316 :107.80 108.60: 0.00 -0.09 -0.46: 2551 17.51 8.97 - 0.80 0.74
Bonzoepadckasi obr., 01 0.00 600 14.00 11.06.2009 - 1585 101.90 102.89: 0.00 0.00 -0.58 i 20.33 13.66 11.59 - 278 249
Ypkymckasi o6n., 01 2.52 700 §11.00 22.07.2007 - 895 :100.95 101.40i -0.41 0.83 082 i 573 10.90 1029 - 139  1.26
Ypkymckas o611., 02 0.36 750 £12.00 07.09.2006 - 577 $101.66 101.70: -0.22 0.95 045 i 20.38 11.80 9.37 - 1.09  1.00
Komu, 05 6.43 500 §15.00 24.12.2007 - 1050 $110.30 110.64: 0.00 0.91 -0.45: 1849 13.57 10.15 - 239 217
Komu, 06 8.25 700 :14.50 14.10.2010 - 2075 1110.00 110.27f -0.35 0.72 -0.72} 46.08 13.17 10.74 - 403 364
Komu, 07 0.95 1000 {12.00 22.11.2013 - 3210 {9480 9520: 026 1.66 -0.50 i 24.99 1263 11.16 - 543  4.89
Kocmpomckas 06r1., 03 0.00 300 {15.00 23.06.2005 - 136 0.00 103.00i{ 0.00 0.15 -257 i 19.32 1466 8.77 - 036 0.33
Kpacrospck, 01 0.00 1000  11.00 21.07.2005 - 164 1101.10 101.17i 0.00 0.10 0.60 ;| 6.03 10.88 8.74 - 044 041
Kpacrosipck, 02 8.91 630 :12.50 27.10.2006 - 627 1104.00 104.10: -0.10 121 267 i 411 1201 1024 - 157 142
KpacHosipckuti kpad, 01 1.85 1500 {10.30 08.12.2005 - 304 :101.54 10159 0.04 0.37 051 i 18.06 10.14 8.62 - 0.80 0.73
KpacHospckud kpad, 02 9.66 1500 : 10.95 26.10.2006 - 626 :102.50 102.70; 0.05 1.09 0.05 : 540 10.68 9.68 - 158 144
Kpacrodapckud kpad, 01 1.01 605 (11.00 15.05.2007 - 827 :101.11 10150 0.10 0.45 040 i 25.01 10.87 9.98 - 203 1.84
Jlerurepadckasi 0br1., 02 0.00 800 :14.01 08.12.2010 - 2130 i113.05 114.24} 0.00 048 0.44 : 20.34 1228 10.99 - 422  3.80
Mockoeckas 0611., 02 0.67 1000 §17.00 10.06.2005 - 123 1103.58 103.90: -0.48 0.00 -1.06 : 28.41 16.43 6.55 - 0.33  0.31
Mockoeckas 0611., 03 0.00 1000  11.00 19.08.2007 - 923 $106.20 107.15: 0.00 1.95 -0.06: 51.84 10.26 7.94 - 218 202
Mockoeckas 061., 04 46.00 9600 :11.00 21.04.2009 - 1534 (107.75 108.00: -0.55 212 095 i 392 10.19 8.99 - 344  3.16
Hosocubupck, 01 9.59 1500 { 16.00 21.06.2005 - 134 1102.70 102.75; -0.05 0.10 -0.68 } 21.04 1558 8.75 - 0.36  0.33
Hoeocubupckasi 0b11. 429 1500 {13.50 27.07.2006 - 535 :103.22 103.48i -023 147 -010: 185 13.07 1153 - 135  1.21
Camapckas 06s1., 01 0.00 2370 {12.00 04.07.2006 - 512 $102.90 105.00i 0.00 0.19 -0.04 11.18 11.54 9.23 - 130  1.19
Teepckas 0611., 02 0.62 1000 :16.90 23.11.2006 - 654 1111.47 11165 -0.04 0.94 -0.18:3426 1514 10.09 - 155  1.41
Tomckas o6i1., 02 0.00 500 {12.00 27.07.2006 - 535 0.00 000 { 0.00 000 0.00: 362 11.82 10.82 - 138 125
Tomckas o6i1., 03 0.00 600 {12.00 13.10.2007 - 978 :101.30 102.30: 0.00 1.46 053 i 3847 11.81 10.49 - 230 208
Yepa, 03 0.32 400 10.03 18.07.2006 - 526 {99.71 100.25: 0.29 0.15 0.10 i 549 10.03 10.27 - 137 124
Yepa, 04 0.00 500 10.03 03.06.2008 - 1212 {97.90 98.00: 0.00 123 1.81 {17.03 10.18 10.84 - 286 258
Xabaposckuu kpad, 01 0.00 300 {13.09 27.08.2005 - 201 i102.15 102.49i 0.00 0.02 -2.88: 2582 12.83 9.64 - 053 048
Xabaposckutli kpad, 02 4.41 700 {13.13 05.10.2006 - 605 :101.70 101.95{ 0.15 0.37 1.60 { 11.87 12.91 10.50 - 1.51 1.37
XMAO, 01 0.00 1000 15.00 08.12.2005 - 304 0.00 0.00 { 0.00 0.00 0.00 {2301 13.89 5.11 - 0.80 0.76
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1205 108.00 118.15: 0.00 0.00 0.28 i 24.00 11.03 9.05 - 279 256
Yyeawus, 01 0.00 285 112.00 12.08.2005 - 186 0.00 000 i 0.00 -0.02 0.39 {2860 11.80 8.83 - 049 045
Yyeawus, 02 1.02 500 : 9.50 13.04.2007 - 795 (9592 96.30: -0.19 1.37 099 i 677 990 1216 - 198 176
Skymusi, 03 0.00 800 {12.00 17.06.2008 - 1226 $102.53 103.60: 0.00 1.37 029 i 1578 11.58 11.14 - 278 250
Skymus, 04 0.48 1000 i 14.00 16.03.2006 - 402 :105.00 105.20: 0.09 0.44 -0.24 :20.33 13.31 9.06 - 1.02 094
Skymusi, 05 33.28 2000 i 10.00 21.04.2007 - 803 {9875 98.90: -005 1.86 062 : 493 1013 10.13 - 2.00 1.81
AHAO, 01 10.21 1800 {11.00 03.08.2008 - 1273 $102.00 102.60i 0.59 0.50 -0.29i 060 10.77 9.98 - 300 273
Spocnasckas o611., 02 0.00 1000 : 13.78 03.07.2007 - 876 :105.51 106.95: 0.00 0.90 1.01 i 12.84 13.00 10.73 - 2.08 1.88
Mockea 26 0.00 4000 :15.00 11.03.2005 - 32 1100.82 101.07i 0.00 -0.01 -0.58: 23.84 14.83 1.82 - 0.09  0.09
Mockea 33 51.33 4000 10.00 27.05.2005 - 109 1101.27 101.87i -0.06 0.39 -064: 6.30 9.82 578 - 043 040
Mockea 24 0.00 3000 i 15.00 02.09.2005 - 207 :105.25 105.65: 0.00 0.14 -047 2753 1420 4.92 - 054 052
Mockea 34 70.55 4000 10.00 28.08.2005 - 202 :102.34 102.96: 0.31 0.24 020 i 19.45 971 4.61 - 054  0.51
Mockea 35 0.00 3900 :10.00 18.06.2006 - 496 :104.04 105.43: 0.00 0.72 042 i 110 949 260 - 072 0.70
Mockea 28 54.12 3000 {15.00 25.12.2005 - 321 $107.85 108.26: 0.08 0.20 -1.50: 18.08 13.86 5.45 - 0.83 0.79
Mocksa 32 1.57 4000 10.00 25.05.2006 - 472 1104.17 104.47: -023 0.72 0.83 { 2027 9.58 6.61 - 1.21 1.13
Mockea 37 0.00 3900 10.00 23.09.2006 - 593 :104.85 105.30: 0.00 0.93 -0.29: 12.60 9.49 6.65 - 1.51 1.41
Mockea 27 0.00 4000 15.00 20.12.2006 - 681 :113.50 114.35: 0.00 0.26 -1.26:20.14 13.12 6.95 - 165 154
Mockea 31 0.00 5000 §10.00 20.05.2007 - 832 :105.80 106.45: 0.00 1.58 -0.14i 055 9.38 7.28 - 224 209
Mockea 40 0.00 4000  10.00 26.10.2007 - 991 $106.10 107.23: 0.00 1.85 -0.19: 12.60 9.31 7.07 - 232 217
Mockea 29 7.15 5000 :10.00 05.06.2008 - 1214 1107.30 107.40: -0.32 213 -0.33{ 1753 9.31 7.58 - 288 268
Mockea 38 1.34 5000 {10.00 26.12.2010 - 2148 1109.85 110.12i -0.41 189 -096i 11.78 9.10 8.02 - 4.61 427
Mockea 39 4561 5000 :10.00 21.07.2014 - 3451 :105.65 105.75: -0.39 1.93 -1.14: 4.66 947 8.05 - 6.50  6.01
Bcezo 383.36__ 103860
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 8 dbespansa 2005 r.

OMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HAOXO4HOCTb,% ARPALNA
O6bem, [Hen 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
TA3TIPOM A2 0.00 5000 :15.21 03.11.2005 - 269 :106.51 106.75: -0.05 -0.09 -0.79: 37.92 1426 5.91 - 070 0.66
FA3MPOM A3 2495 10000} 8.11 18.01.2007 - 710 101.47 101.60: -0.38 1.11 -0.30i 222 8.00 7.45 - 184 171
FA3MPOM A5 86.20 5000 i 7.58 09.10.2007 - 974 {99.90 100.00i -0.70 1.46 -0.50: 2451 759 7.76 - 241 224
Hopmeas, 01 0.98 2100 {16.00 09.11.2005 - 275 1102.76 103.10: -024 0.78 -0.10: 39.01 1554 12.06 - 072 0.64
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 509 {104.00 10520 0.00 0.77 0.10 i 12.82 11.48 8.67 - 1.31 1.21
THK, 04 0.00 3000 12.00 27.03.2005 - 48 0.00 0.00 { 0.00 -0.98 0.00 i 44.38 11.88 4.17 - 013 0.13
THK, 05 3.69 3000 :15.00 28.11.2006 - 659 :113.52 114.00: 0.53 0.71 0.18 : 29.18 13.10 6.46 - 162 152
Xumusi u Hegpmexumusi
AMTETTXK, 0T 0.53 1200 : 12.50 15.11.2007 22.11.2005 1011 :100.30 100.82: 0.32 -0.79 0.35 : 27.74 1240 - 11437 0.76 0.68
AkpoH, 01 0.87 600 13.45 01.11.2005 - 267 :102.20 102.55: -0.44 0.98 049 i 221 1312 1016 - 0.71 0.64
Amvmenwunrnpom, 01 0.00 600 {19.00 23.12.2005 - 319 $107.20 108.00i 0.00 0.00 -1.93: 2342 17.76 10.63 - 0.83 0.75
Kyubbiweeasom, 01 0.00 600 {12.00 15.06.2006 17.03.2005 493 :100.21 100.50i 0.00 0.15 -0.20i 17.42 11.94 - 7.04 i 010 0.10
HUKOCXUM, 01 0.21 750 §15.00 14.12.2006 - 675 {99.80 100.18: -0.58 0.15 0.49 i 21.78 15.07 1528 - 165 143
HKHX-02 0.00 1500 { 16.00 24.05.2005 - 106 1101.00 103.00i 0.00 0.98 -0.97 i 33.75 1553 5.33 - 029 0.28
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 936 : 99.90 100.50: 0.00 0.25 0.00 i 17.70 9.48 - 934 i 055 050
Hagpuc Kocmemukc, 01 0.00 400 (12.00 22.04.2007 21.10.2005 804 {100.00 100.35! 0.00 0.15 -0.10 i 35.84 12.00 - 12291 0.67 0.60
Canasamxegpmeope-cuimes  0.00 300 :16.00 13.02.2006 - 371 0.00 0.00 { 0.00 048 -0.85:77.59 1524 8.97 - 092 0.84
Anekmpo3Hepaemuka
AnmataHepzo, 07 0.70 600 :18.00 05.08.2005 - 179 1102.90 102.99! 0.14 -0.04 024 } 1.97 1748 1224 - 048 043
bBawkuparepeo, 01 3.07 500 £20.00 11.09.2005 - 216 1104.60 106.00: 0.19 0.05 -1.50: 81.64 18.92 10.03 - 0.55  0.50
bauwkuparepeo, 02 0.00 500 §10.69 22.02.2007 25.08.2005 745 i 99.00 101.00i 0.00 0.24 -0.83: 48.32 1064 - 10.04i 052 047
Jlerarepzo, 01 22.78 3000 {10.25 19.04.2007 - 801 {9891 99.10: 0.00 1.02 -200: 30.61 10.35 11.05 - 196 177
PAO E3C 02 0.00 3000 15.00 21.10.2005 - 256 :106.10 106.48: 0.89 0.47 -0.80: 44.79 1396 4.13 - 0.67 0.64
Ceeporosarepzo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 752 : 99.90 100.70: 0.00 0.93 2.63 : 49.78 1147 - 11227 055 049
SlkymckaHepeo, 01 15.22 400 :16.00 31.08.2006 03.03.2005 570 {101.45 101.60i 0.10 0.28 -0.36 { 69.26 1578 - -4.88 : 0.07 _ 0.07
Cesi3b
Bawurgopmcesss 09 1.53 150 :14.00 23.10.2005 - 258 1102.75 102.90: 0.00 0.29 -0.44: 41.04 1363 10.06 - 0.67  0.61
Bonzamenekom 0.05 1000 {15.00 21.02.2006 - 379 1105.30 106.00i 0.38 057 -0.19 { 32.05 14.15 8.21 - 096 0.88
Bbimnesikom 01 0.00 3000 i 9.90 16.05.2006 - 463 :101.88 101.95: 0.00 159 121 {2251 9.68 8.10 - 120 1.1
Hanbcesss 01 525 1000 ; 15.00 15.11.2006 16.11.2005 646 :105.00 105.30i -0.05 0.53 0.10 { 33.70 1429 - 8311 074 068
MITC 03 0.00 1000 {17.00 08.02.2005 - 1 0.00 000 i 0.00 -0.30 -0.99: 8430 16.97 -51.55 - 0.00 0.01
MITC 04 5.09 1000 i 10.00 22.04.2009 26.04.2006 1535 :101.33 102.15: 0.23 0.30 -0.73 i 28.22 9.83 - 858 i 114  1.05
Mezacgpor ®uHac 01 0.00 1500 { 11.50 07.06.2006 - 485 1101.80 0.00 : 0.00 1.18 -0.63: 1922 1117 9.24 - 125 114
Mezagpor 3.00 1500 i 9.28 11.04.2007 - 793 $100.00 100.25: -0.25 1.62 3.13 { 29.75 928 948 - 196 179
Cubupbmenexom 03 534 1530 {14.50 14.07.2006 - 522 1106.85 107.00i -0.19 0.85 -0.65i 9.53 1356 9.44 - 134 1.22
Cubupbmenekom, 04 0.48 2000 i 12.50 05.07.2007 - 878 :105.20 107.00i 0.00 0.95 -0.05: 10.96 11.79 9.87 - 214 195
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 286 104.30 105.00i 0.00 0.96 -0.57 ; 37.97 17.14 11.41 - 075 0.67
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 869 :100.30 101.50: 0.00 1.24 -1.18: 16.20 13.49 - 846 i 038 035
Tammenexom, 03 0.00 600 (12.50 06.05.2007 15.05.2005 818 0.00 000 { 0.00 028 -212:2842 1253 - 838 ! 026 0.24
YPCU 02 0.04 1000 {17.50 06.08.2005 - 180 1105.30 105.50: -0.08 0.18 -0.58 } 43.15 16.65 7.05 - 046 043
YPCU 03 0.03 3000 :14.25 18.07.2006 - 526 :106.75 106.95: -0.14 0.73 -061:i 7.81 1332 9.15 - 135 1.23
YPCU 04 0.00 3000 i 9.99 01.11.2007 - 997 i101.15 101.35{ 0.00 150 050 i 26.00 9.87 9.67 - 240 219
Liermpmenekom 02 0.04 600 :16.00 21.04.2005 - 73 i101.70 102.05: -0.28 0.19 -0.47 } 47.78 1573 7.04 - 020 0.19
Liesmpmesnekom 03 0.01 2000 :12.35 15.09.2006 - 585 :104.06 104.30: -0.38 0.71 029 i 48.72 11.87 9.78 - 144 131
Lienmpmenekom 04 0.00 5623 :13.80 21.08.2009 16.11.2006 1656 : 0.00 0.00 i 0.00 1.02 -0.24: 65.79 12.91 - 972 i 154 140
LlenmpanbHbili Teneepag 0 0.00 500 16.00 22.08.2006 - 561 0.00 105.29; 0.00 0.02 019 {33.32 1522 1287 - 135 1.20
1OTK, 01 8.14 1500 :14.24 14.09.2006 - 584 :102.75 103.10i -0.73 0.24 -1.44: 56.18 13.87 1272 - 1.41 1.25
1OTK, 02 0.00 1500 i 9.25 07.02.2007 09.02.2005 730 0.00 0.00 { 0.00 000 -0.03i4562 924 - -8.60 { 0.01 0.01
fOTK, 03 12.29 3500 :12.30 10.10.2009 13.04.2006 1706 : 99.87 99.95: -0.15 -0.23 -0.50 { 41.79 12.32 - 12.62: 1.09  0.97
JHob6bisarouasi NpoMbIUI€HHOCMb
AJTPOCA 19 12.16 3000 : 16.00 23.10.2005 - 258 1106.85 108.20: 0.14 0.12 -049: 46.90 14.97 5094 - 067 0.63
Monumemann, 01 0.00 750 §18.00 21.03.2006 22.03.2005 407 :106.00 107.50: 0.00 0.09 -0.47 i 6855 1690 - -32.79i 012  0.18
CY3K, 02 0.00 1000 i 11.50 15.02.2007 17.02.2005 738 0.00 100.20; 0.00 0.00 0.10 i 2552 1147 - 231 i 0.03  0.03
Memannypaus
BblikcyHckuu M3 07 0.00 1000 : 15.00 31.08.2005 - 205 :103.50 104.00: -029 0.20 -0.62: 65.34 14.44 7.89 - 053  0.49
Espasxondure 01 0.17 1000 {12.50 05.12.2005 - 301 102.90 103.40i -0.10 0.49 -0.44: 21.92 1215 8.93 - 080 0.73
UHMPOM, 01 2.06 500 13.54 20.04.2007 22.04.2005 802 : 99.85 99.90 { -0.01 -0.02 1.47 i 40.06 1355 - 1355 020 0.18
Mauphneecm, 01 1.19 500 §12.30 03.04.2007 05.04.2005 785 { 99.70 99.85: -0.05 -0.10 1.01 { 1146 1232 - 1313} 0.16  0.14
MEYET 01 0.05 1000 i 7.00 31.01.2006 - 358 99.00 100.00i -1.08 0.00 -0.17} 1.15 7.07 8.24 - 096 0.89
MMK 17 0.00 900 : 7.00 18.04.2005 - 70 19800 0.00 i 000 000 040 i 403 697 4.61 - 019 0.18
Pycan ®uH 01 1.53 3000 :10.00 12.09.2005 - 217 1101.00 101.75: 0.30 -0.05 1.00 : 4055 9.85 7.49 - 057 053
Pycan ®uH 02 2.02 5000 ; 9.60 20.05.2007 20.05.2005 832 {100.70 100.75: -0.05 0.00 0.15 ; 20.78 9.53 - 6.73 1 028 026
Cesepcmarib 0.00 3000 i 9.75 28.06.2007 30.06.2005 871 0.00 101.70: 0.00 0.00 -0.93: 1042 9.62 - 6.03 | 039  0.37
TMK 2.36 2000 i 14.00 20.10.2006 20.04.2005 620 :101.10 101.25: -0.05 0.35 -0.57 i 4219 13.84 - 7751 020 0.18
Yenememmpeiidune 01 3.27 3000 i 11.75 12.06.2009 16.06.2006 1586 i 102.20 102.31: -0.10 _0.94 059 i 16.74 1150 - 1020 1.27  1.16
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Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu
MawuHocmpoeHue
Aemoeas, 02 6.03 3000 : 11.28 13.08.2008 17.08.2005 1283 :100.78 100.85: -0.24 0.65 0.02 : 5346 11.19 - 944 1 050 045
I'T-T3L SHepzo 02 0.88 1500 { 12.50 22.06.2006 - 500 :99.90 100.05{ 0.00 0.00 0.10 i 1575 1250 12.86 - 128 114
WxAsmo, 01 0.00 1200 §12.50 14.03.2007 14.09.2005 765 : 96.10 9648 : 0.31 -0.82 211 i 4966 1295 - 19.75F 057 048
UPKYT, 01 0.00 600  8.00 27.03.2005 - 48 9995 000 i 0.00 030 -005: 2937 799 7.03 - 013  0.12
UPKYT 02 0.00 1500 { 16.00 02.11.2005 - 268 :105.00 105.40; 0.00 -0.28 -0.05; 42.08 1524 8.95 - 0.70 0.64
KAMA3-®uHaHc 0.00 1200 :12.30 11.11.2006 11.11.2005 642 :101.50 102.05: 0.00 1.04 0.15 i 2965 12.05 - 961 i 073 067
JIOMO, 02 4.60 700 §15.35 11.07.2006 12.07.2005 519 {100.35 100.45: -0.05 0.00 0.10 i 11.35 1530 - 1431 043  0.37
Mul-®uranc, 01 533 1000 : 16.00 03.06.2009 15.12.2005 1577 { 99.10 99.25: -0.12 0.10 -0.17 i 26.74 16.13 - 1728 0.81  0.69
OM3 04 173.35 900 14.25 26.02.2009 05.09.2005 1480 ;101.46 102.60: -0.39 0.54 0.01 i 61.68 13.90 - 979 1 054 049
Pycckue Aemobycbl 8.34 500 {15.00 22.05.2006 - 469 :100.90 101.09i 0.00 0.50 0.70  32.88 14.85 13.75 - 118  1.04
CamypH MHeecm 0.00 500 :16.00 05.08.2006 - 544 0.00 000 i 0.00 000 039 175 1566 14.13 - 138  1.21
Ceeepcmarib-aémo 0.00 1500 {11.25 21.01.2010 25.01.2007 1809 :101.50 102.00{ 0.00 0.30 0.10 i 3.39 11.05 - 1096 1.81 1.63
TB3, 01 0.00 750 :14.60 10.10.2006 - 610 :103.20 105.00i 0.00 044 0.48 : 48.00 14.07 11.31 - 1.07 096
lNMuuwieeasi NPOMbIUWIIEHHOCMb
ATIR OI'0, 07 0.42 1100 : 13.95 22.04.2007 22.04.2005 804 : 99.16 99.24 : -0.01 0.16 -0.92: 4166 14.06 - 17127 020 0.17
Banmumop-Heea 4.35 500 §16.00 05.09.2006 03.12.2005 575 {103.12 103.55: -0.29 0.65 049 i 30.25 1550 - 1236 0.76  0.68
Bumm-Bunne-faxH 3.99 1500 i 8.48 11.04.2006 - 428 1100.35 100.60: 0.00 1.06 4.10 i 27.41 845 7.68 - 1.11 1.03
Ipynna OCT, 01 0.00 800 :14.00 19.07.2005 08.07.2005 162 {102.30 102.89: 0.00 0.34 079 i 7.67 1364 - 13191 041 037
Lxed-9¢p-Cu, 01 0.11 700 §14.00 06.10.2005 - 241 1101.10 101.49i 099 0.05 050 i 859 1373 1125 - 064 057
MuxosHosckuii 0.00 1000  14.50 18.09.2006 19.03.2005 588 100.40 100.78: 0.00 -0.67 -0.54 i 56.41 14.37 - 6.16 i 0.11 0.10
HUOAH-®Y/C, 01 0.00 850 :17.00 06.12.2006 08.06.2005 667 0.00 103.25{ 0.00 -0.29 059 i 2841 1667 - 1046 0.33  0.30
MapHac-M, 01 0.10 500 ;12.75 15.03.2006 16.03.2005 401 :100.20 100.30; 0.05 0.14 -0.03 i 18.86 12.71 - 958 i 010  0.09
Mpadimepu Aow, 01 0.00 750 13.50 10.11.2006 11.11.2005 641 0.00 000 i 0.00 070 030 i 3218 13.37 - 13.35; 071  0.63
Paseynsid-LieHmp 01 1.04 1000 {16.00 05.06.2006 04.06.2005 483 { 99.60 9999 ! 151 -049 232 {2893 16.00 - 1403} 032 0.28
3@KO, 01 0.01 1000 : 15.50 05.09.2006 06.09.2005 575 :102.65 103.00; 0.29 0.18 -1.16: 64.97 1506 - 10.33: 0.54  0.49
lTueoeapeHue
Banmuka, 0T 0.00 1000 : 8.75 20.11.2007 - 1016 : 99.52 99.75: 0.00 061 030 : 11.51 878 9.08 - 256 235
KpacHbiti Bocmok-MHeecm i 0.00 1500 i 11.50 25.02.2007 24.02.2005 748 {100.23 100.40: 0.00 0.15 -0.89 i 52.30 1147 - 479 i 005 0.04
MNT-NHeecmmermce 01 0.16 1000 ; 17.00 28.09.2006 31.03.2005 598 100.60 101.00i -0.24 0.04 -0.49: 60.55 16.86 - 1032 0.14 0.13
CAH Urmepbpio 8.15 2500 :13.00 15.08.2006 - 554 $106.35 106.55: -0.05 0.76 -0.24 i 249 1220 7.98 - 128  1.19
TuHbKOp NHeecm 0.00 400 20.50 29.04.2005 - 81 1102.05 102.19i 0.09 0.00 -0.99 { 57.29 20.06 9.85 - 0.22  0.20
JlecHasi npombiwneHHocmb u UBK
ALBK-MHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 577 :100.20 0.00 : 0.00 -0.04 -0.25: 2458 1492 - 1215 0.08  0.08
Bornza 01 1.98 1500 {12.00 13.03.2007 14.09.2005 764 i 90.00 9500 -3.09 211 -1.04} 4767 1277 -  2842i 057 044
rOToK 0.00 550 :14.20 06.06.2006 07.06.2005 484 :100.00 0.00 i 0.00 -0.15 -0.49: 2412 1406 - 1079 0.33  0.30
Wnum Mann @uHarHc 318 1500 { 15.21 18.03.2006 - 404 1101.00 101.10; -0.30 0.00 -0.49: 56.67 15.06 14.66 - 1.01  0.88
3@ Coros, 01 0.03 300 :16.00 09.10.2007 06.10.2005 974 :101.50 102.00: 0.00 -0.05 -0.25: 53.92 1576 - 13.91: 0.62  0.55
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1393 1106.70 11450 0.00 0.00 0.00 i20493.15 10.28 8.99 - 318 292
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1820 :108.10 109.50i 0.00 1.83 -0.37 i 1.81 10.11 8.99 - 401 368
Inaemoccmpod, 01 9.98 2000 : 14.15 27.05.2007 27.05.2005 839 { 99.80 100.01i -0.16 0.31 -0.15: 28.69 14.17 - 15461 029 025
UHTEKO 01 1.06 1200 {10.95 15.02.2007 17.02.2005 738 :101.62 101.89i 0.05 -0.06 0.09 i 51.60 10.75 - 1535 0.03  0.02
MUA, 01 0.46 2200 {10.00 20.09.2012 - 2782 i 99.00 100.00i 0.50 -0.80 0.31 i 1.75 10.00 10.38 - 328 297
MUK, 04 0.00 750 §13.00 29.06.2005 - 142 1 99.01 100.50: 0.00 -1.49 182 : 6.77 1313 1799 - 026 0.22
CY-155 1.54 1500 :12.29 30.03.2007 30.03.2005 781 i 9945 99.89 i -047 0.52 0.30 i 13.81 1235 - 15731 0.14 _ 0.12
TpaHcriopm
AeuaK. Camapa, 07 0.08 350 :16.00 08.03.2007 10.03.2005 759 :100.23 100.30: 0.00 -0.40 020 : 66.19 1595 - 1166 0.08 0.08
Uem JladH XaHOnuHe 0.00 1000 13.50 23.06.2005 - 136 1100.00 101.35: 0.00 0.54 -0.44: 17.38 13.38 10.80 - 0.37 0.34
TpaHcHegmenpodykm 0.00 1000 } 8.90 10.05.2006 - 457 £ 98.50 100.95! 0.00 055 -0.04 i 21.70 8.82 8.23 - 1.19 1.10
QPuHaHCco8bIl CeKmMop
Anbpa®uranc, 0T 0.00 1000 i 0.00 08.06.2007 - 851 0.00 000 ! 0.00 000 0.00: 000 000 0.02 - 233 233
Anbpa®@uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1878 i 0.00 0.00 : 0.00 0.71 -0.30 i 25.14 7.41 - 784 i 016 0.15
Bank 3eHum, 01 0.12 1000 i 8.69 24.03.2007 24.03.2005 775 {100.17 100.30: -0.04 0.09 048 i 32.86 8.68 - 7231 012 0.12
Brewmopebatrk 03 0.00 2000 :14.50 22.02.2006 - 380 :107.80 108.00i 0.00 -0.45 0.00 i 65.95 1349 6.50 - 0.97  0.91
Brewmopzbark 04 22.00 5000 i 5.43 19.03.2009 24.03.2005 1501 {100.05 100.15i -0.10 0.15 0.06 i 20.38 543 - 492 i 012 0.2
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 736 :99.90 100.09{ 0.00 0.86 0.00 { 39.57 829 8.41 - 183 168
Poc6ank, 01 0.00 3000 i 9.91 15.02.2009 14.02.2005 1469 : 0.00 0.00 : 0.00 -0.05 -0.20: 48.33 10.02 - 2.88 1 0.02 0.02
Pycckuti Cma+Oapm 02 0.00 1000 : 14.04 14.06.2006 - 492 1103.00 105.50i 0.00 -0.19 4.23 i 20.77 1346 10.78 - 125  1.13
Pycckuti Cmandapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 926 :102.10 102.25: -0.39 0.54 1.85 : 58.67 1265 - 9.07 i 0.53  0.49
Bceeao 1o 0aHHbIM 48262 174848
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POCCUUCKWE EBPOOBNUIALIUK A 2005 .
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CyeepeHHbIe egpoobriuzayuu
Poccust EUR 05 €767 9.375 31.03.2005 51 100.80 100.95: -0.10 -0.06 -0.50 2.66 9.30 124 BBB- Baa3 BBB< 0.14 0.14
Poccus 05 $ 2969 8.75 24.07.2005 166 102.44 102.50 0.00 0.06 -0.36 3.17 8.54 50 BBB- Baa3 BBB- 0.45 0.45
Poccus 07 $ 2400 10 26.06.2007 868 112.31  112.50 0.00 0.06 -0.66 4.53 8.90 105 {BBB- Baa3 BBB- 2.16 212
Poccus 10 $ 2718 8.25 31.03.2010 1877 110.19 110.63 0.11 -1.62 -0.34 4.72 7.49 100 BBB- Baa3 BBB< 2.77 2.71
Poccus 18 $ 3466 11 24.07.2018 4914 145.44 146.00 1.00 2.86 2.47 6.01 7.56 198 BBB- Baa3 BBB- 8.35 8.10
Poccus 30 $19 526 5 31.03.2030 9182 106.88 107.13: 0.83 1.44 2.19 6.06 4.68 163 : BBB- Baa3 BBB- 8.41 8.17
Poccus 28 $ 2500 12.75 24.06.2028 8537 172.00 173.50 1.25 2.52 3.14 6.62 7.41 221 BBB- Baa3 BBB- 10.80 10.46
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 460 98.25 99.00 0.06 0.32 0.06 4.42 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 1009 9475 95.81 0.00 1.19 0.00 8.95 3.17 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1191 93.44 9344 0.00 0.13 0.20 5.18 3.21 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2286 85.50  86.38 0.88 -0.29 1.34 5.75 3.51 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 989 105.33 105.63 0.04 0.14 -0.14 3.42 5.15 118 BB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1720 114.09 114.84 0.18 0.89 0.33 4.36 6.79 143 BB+ Ba2 0.00: 4.09 3.92
ARIES 03 $ 2436 9.6 25.10.2014 3546 125.58 126.08 0.36 1.39 0.63 6.07 7.64 201 BB+ Ba2 0.00: 6.95 6.55
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 444 109.10 109.45 0.03 0.09 0.09 3.13 10.04 89 BBB- Baa3 BBB- 1.12 1.08
Mockea 11 €374 6.45 12.10.2011 2437 109.28 109.90 i -0.22 1.07 1.49 4.79 5.90 158 BBB- Baa3 BBB-£ 5.58 5.32
HuxHuli Hoe2opod 05 ¢ $ 119  8.75 03.04.2005 54 100.00 100.50 0.00 -0.01 -0.10 8.49 8.75 649 Caa1 0.16 0.15
KopnopamueHble eepoo6nuaauuu
MMK 05 €100 10 18.02.2005 10 100.08 100.18 : -0.03 -0.09 -0.37 5.29 9.99 316 iBB-D Ba3 BB-: 0.02 0.02
Bbimnenkom 06 $ 250 10.45 26.04.2005 77 108.25 109.25: -0.07 -0.05 0.52 -26.19 9.65 -2937 i BB- B1 0.16 0.22
Espa3zxonduHe 06 $ 150 8.875 25.09.2006 594 102.46 10296 -0.13 0.33 1.69 7.23 8.66 394 B 1.55 1.45
PocHecpbmb 06 $ 150 12.75 20.11.2006 650 112.88 114.13 0.00 -0.09 -0.68 5.06 11.30 176 BW Baa3 1.66 1.58
Cubrepms 07 $ 400 11.5 13.02.2007 735 108.53 109.53 : -0.01 0.23 1.88 6.87 10.60 356 B+ Ba2D 1.82 1.71
FA3MPOM 07 $ 500 9.125 25.04.2007 806 109.09 109.27 ¢ -0.09 0.33 0.14 4.73 8.36 143 iBB-W Baa3 BB Ui 2.05 1.96
THK 07 $ 700 11 06.11.2007 1001 113.05 114.05: -0.12 0.12 0.21 5.77 9.73 235 Ba2 2.47 2.33
MTC 08 $ 400 9.75 30.01.2008 1086 108.38 108.90 0.00 0.69 2.10 6.60 9.00 318 :BB-D Ba3 2.75 2.58
Cucmema 08 $ 350 10.25 14.04.2008 1161 108.25 108.63: -0.18 0.88 1.87 7.29 9.47 387 BU B3 B- 2.82 2.63
Anpoca 08 $ 500 8.125 06.05.2008 1183 104.25 0.00 0.22 0.42 0.36 6.64 7.79 323 B B2 2.95 277
Bumm-bunns-faHH $ 150 8.5 21.052008 1198 101.20 102.00 0.12 0.87 219 8.07 8.40 466 B+ B3 3.00 2.77
MMK 08 $ 300 8 21.10.2008 1351 102.68 103.68 0.00 1.04 0.53 7.16 7.79 374 iBB-D Ba3 BB-i 3.32 3.10
CubHegpme 09 $ 500 10.75 15.01.2009 1437 {10825 109.00: 049  0.63 306 825 993 457 i B+ Ba2D 345 3.18
Cesepcmarb 09 $ 325 8.625 24.02.2009 1477 104.02 104.52 0.35 1.24 1.02 7.45 8.29 377 B+ B+D: 3.50 3.26
Beimnenkom 09 $ 450 10 16.06.2009 1589 108.25 108.52 0.58 0.68 2.78 7.72 9.24 405 BB- B1 3.75 3.48
Espa3zxonduHe 09 $ 300 10.88 03.08.2009 1637 109.20 109.67 0.06 0.95 1.48 8.37 9.96 470 B 3.85 3.55
HOPHUKETb, 09 $ 500 7.125 30.09.2009 1695 98.25 98.50 0.26 0.74 0.11 7.58 7.25 390 BB Ba2 4.07 3.78
FA3rNPOM 09 $ 700 10.5 21.10.2009 1716 119.36  120.01 0.29 0.18 -0.18 5.73 8.80 206 :BB-W Baa3 BBU: 3.92 3.71
FA3MPOM 10 € 1000 7.8 27.09.2010 2057 113.97 11434 ¢ -0.27 0.80 1.73 4.89 6.84 180 :iBB-W Baa3 BB Ui 4.71 4.49
MTC 10 $ 400 8.375 14.10.2010 2074 104.58 105.08 i -0.54 1.15 1.94 7.35 8.01 367 iBB-D Ba3 4.72 4.40
Boivnenkom 11 $ 300 8.375 22.10.2011 2447 101.37 0.00 -0.07 -0.05 0.52 8.10 8.26 443 BB- B1 5.34 4.94
Cucmema 11 $ 350 8.875 28.01.2011 2180 103.80 104.80 0.14 0.58 1.66 8.06 8.55 438 BU B3 B- 4.96 4.59
Cesepcmarnb 14 $ 375 9.25 19.04.2014 3357 103.25 105.00: -0.06 2.09 0.99 8.73 8.96 466 B+ B+ D: 6.54 6.02
TA3MPOM 13 $ 1750 9.625 01.03.2013 2943 120.23 120.73 0.53 1.13 1.06 6.37 8.01 231 iBB-W Baa3 BBU: 5.98 5.63
TA3MPOM 20 $ 1250 7.201 01.02.2020 5471 107.63 108.00 0.47 1.34 - 6.40 6.69 233 iBB-W Baa3 BBU 9.90 9.31
A3INPOM 34 $ 1000 8.625 28.04.2034 10671 i 119.44 120.19 i -0.02 0.05 -0.48 7.04 7.22 261 iBB-W Baa3 BB U 12.12 11.33
baHkoeckue eeg oo6nuaauuu
BTE 05 $ 325 4.71 28.04.2005 79 100.23 100.33 0.01 0.03 0.00 3.62 4.70 69 BB+ BBB- 0.00 0.00
Pycc. CmaHo 05 €30 11 28.05.2005 109 101.59 102.09 i -0.01 -0.04 -0.66 5.49 10.83 309 B Ba3 0.31 0.30
rasnpombark 05 € 150 9.75 04.10.2005 238 104.20 104.60 i -0.02 -0.14 -0.23 3.00 9.36 86 B+ Baa2 0.65 0.63
AnbghabaHk 05 $ 175 10.75 19.11.2005 284 103.46 103.96 0.02 0.17 0.92 6.07 10.39 331 B Ba2 B 0.77 0.73
MAM 05 $ 200 10.75 16.12.2005 311 103.23 103.98 0.18 0.05 1.23 6.74 10.41 398 B B+ 0.85 0.80
AnbgpabaHk 06 $ 190 8 13.04.2006 429 100.55 101.55: 0.16 0.09 0.56 7.45 7.96 466 B Ba2 B+ 1.16 1.08
BaHk 3EHUT 06 $ 125 9.25 12.06.2006 489 101.00 101.50 0.00 0.00 -0.49 8.45 9.16 524 B1 B- 1.36 1.25
YpanCub bank 06 $ 140 8.875 06.07.2006 513 101.87 0.00 -0.04 0.54 1.05 7.33 8.71 339 B1 B- 1.41 1.31
CbepbaHk 06 $ 1000 4.443 24.10.2006 623 101.25 101.63 ¢ 0.12 -0.04 0.47 3.75 4.39 89 Baa2 BBB- 1.36 1.31
lMempokommepy, 07 $ 120 9 09.02.2007 731 101.58 102.18 0.02 0.46 1.12 8.13 8.86 482 B B1 1.95 1.80
HOMOC 07 $ 100 9.125 13.02.2007 735 101.38 101.88 0.56 0.56 2.27 8.36 9.00 505 B1 B 1.87 1.73
WBI™ Hukolin $ 150 9 19.03.2007 769 101.54 102.53 0.35 0.37 1.37 8.18 8.86 489 B 1.98 1.83
Pycc. CmaHo 07 $ 300 8.75 14.04.2007 795 102.42 103.30 0.24 0.55 -0.25 7.52 8.54 422 B Ba3 2.05 1.91
BTE 07 $ 300 5.63 30.07.2007 902 103.75 104.38 0.09 0.26 0.34 413 5.43 122 BB+ BBB< 2.55 2.45
lrasnpombaHk 08 €1050 7.25 30.10.2008 1360 104.97 105.62 0.09 0.54 0.61 5.74 6.91 232 B+ Baa2 3.37 3.19
BTE 08 $ 550 6.875 11.12.2008 1402 } 104.76 10576 012 049 -0.02 548  6.56 206 i BB+ BBB+ 3.51 3.32
PocbaHk, 09 $ 225 9.75 24.09.2009 1689 102.26 102.45: 0.07 0.82 -0.95 8.83 9.53 527 B- B 2.63 242
Bark Mockebl, 09 $ 250 8  28.09.2009 1693 103.69 104.29: 0.18 0.38 -0.42 7.05 7.72 338 Baa2 BB+: 4.00 3.74
BTE 11 $ 450 7.5 12.10.2011 2437 108.41  108.91 0.26 0.43 0.13 5.95 6.92 228 BB+ BBB- 5.47 5.16

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 8 cdheBpansa 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 101.55 101.45 0.88 0.46 0.73 4.07 8.03 AAA Aaa
US30YT=RR 114.59 114.44 0.87 1.86 3.52 4.43 14.75 AAA Aaa
EU2YT=RR 99.70 99.70 -0.03 -0.01 0.18 242 1.82 AAA Aaa
EU10YT=RR 102.18 102.18 0.10 0.47 1.16 3.48 8.41 AAA Aaa
MEXGLB26=RR 159.75 159.75 1.87 1.05 2.20 6.34 10.53 BBB Baa1
BRAZILC=RR 102.81 102.81 0.18 0.55 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 114.06 114.06 1.11 2.09 -3.18 8.68 9.76 BB- B1
TRGLB30=RR 146.56 146.56 0.64 1.84 -0.69 7.66 10.65 BB- B1
TRGLB10=RR 125.75 125.75 0.60 0.20 -0.75 6.04 4.21 BB- B1
ARGFRB=RR 31.25 31.25 0.81 2.48 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 31.56 31.56 1.41 0.20 -5.51 66.31 2.22 SD Caat
RUSGLB30=RR 106.88 106.88 0.36 1.44 2.19 6.06 8.42 BBB- Baa3
RUSGLB10=RR 110.06 110.06 0.11 -1.62 -0.34 4.72 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

7 pes 05

EMBI+ 357 -2 336.36 0.41 1.37 2.07 14.09

EMBI+ RUSSIA 194 -4 390.83 0.83 2.00 3.96 14.01

EMBI+ MEXICO 157 -1 313.58 0.25 1.19 2.87 10.00

EMBI+ TURKEY 272 0 224.09 0.15 1.13 1.36 12.47

EMBI+ BRAZIL 405 -4 447.42 0.57 1.46 0.81 18.60

EMBI+ VENGVUELA 471 2 466.97 0.24 0.53 -0.82 22.08

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 8 dpespana 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
uMdppoByl ¢GOpPMY, CUHTe3upoBaTb, onybG/JMKOBbIBATH, MOAWMULUUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
ApYrMe s3blKM, MCNONb30BaTb C APYFrMMW NPOM3BEAEHUSAMMU, peKJamMuMpoBaTb, pacnpocTpaHaTb, cybnuueH3upoBaTb, npopasaTthb,
chaasaTbh B apeHAY, BKJlo4aTb B KaTanoruv, co3gaBaTb pe3epBHble KONWMW, apXMBUPOBATb, BKOYaTb B 6a3bl fAaHHbIX W faBaTb Npaso
joctyna.
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