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PYBJIEBbIE OBJINTALIUA
°0 | » BYEPA Ha pbiHke pybneebix ob6nurauqii Habnioganoch pasHoHanpasieHHoe

150
asr-04 ceH-04  okT-04 Hosi-04  pek-04 aHB-05  dhes-05

B 056 CpencTS Ha KopcHeTaX, MADA. DYS. LBWXKEHME KOTMPOBOK, Ha (DOHE CHUXKEHUS aKTMBHOCTWU. Mo WTOram [HS HWHAEKC
" MIBOR. % roposuix (kana onpasa) KoprnopaTueHbix obaurauuit MMBB cHuaunca Ha 0,03%. Mepsyto cTpouKy nvaepos no
[IOXOIHOCTY POCCHY 30 M US10 ToproBbiM 0bBopoTam coxpaHstoT 3a coboi obsnvraumm [asnpoma cepun A5,

T

! 455 KOTUPOBKKU KOTOPbIX MO MUTOraM TOProB COXPaHU/IUCb Ha YPOBHE 3aKpbITUA

| 445 | npenpigywero aHa — 99,9 npoueHta HoMuHana. [LOCTaTOUHO AKTUBHO TOProOBasIMCb
ob6nuraumm CAHOC 02 (+0,04%), OM3 (+0,0%) v YPCHU 06 (+0,25%).

B cekTope cybdenepanbHbix U MyHULMNaNbHbIX OBAMraLMi KOTUPOBKM B CpefnHeM
1425 | chuannmuce Ha 0,05%. Obnuraumm ropoga Mockebl, nocne [OCTaTOYHO aKTUBHOM
HeJleNW, Ha BYepaLlHWX Toprax OTOLWAM Ha BTOopoW nnaH. Ha atom coHe, nonosuHy
Cr1cKa NepBOM [eCATKU JIMAEepOB MO TOProebiM 06OPOTaM 3aHANM HEMOCKOBCKWE
obnvraumm  (Mockosckas o6n. 04 (-0,2%), Mockosckas o6bn. 03 (-0,85%),
] 35| HoBocnbupek 01 (+0,05%), Upkytckas obn. 02 (+0,29%), Mpkytckas obn. 01

7.60
735 4 4.35
710
6.85 1 4.15
6.60 |

6.35 |

6.10 ; ; | | ; Al 385 (+0’2%))'
2604 con0d  okr04  HomO4 nok0d  see05  ches05 AKTUBHOCTb pblHKa FOCYAAPCTBEHHOrO A0JIra MPOMAOJIKAET COXPAHATbCA HA HU3KOM
——RUS30 wkana cnesa ——US10 ypoeHe. Mo wTOram [HA KOTUPOBKM B cpefHem cHusuauch Ha 0,02%. Toprosble
000pOTbl CEKTOpa CHU3W/IMCb [0 MWUHWUMasbHbIX YPOBHEN WM coctasunu 280 maH. py6.
OBBLEM TOPFOB M IOXOAHOCTb FA3MPOMA A3 MpakTUueckn NosoBUHA AHEBHbIX BUpPXKeBbix obopoTos (104 MAaH. pyb6.) npuwwnach Ha

°5 | cpenkn no obnuraumsm bBamnka Poccuu (OBP), KOTMPOBKM KOTOpPbIX K 3aKpbITHIO

o | MPHBasnin 0,1%.

es | » [0 KOHLA HELEJIU pbiHok pybneebix obnuraunit bynet gsurarbcsi B HOKOBOM
85 | HanpaBneHWM Ha poHe HU3KOM akTuBHOCTU. Cphep>kuBaiollee BAWSHWE Ha pPoOCT
83 | KOTMPOBOK NPOAOJ/KAET OKasblBaTb OTCYTCTBUE CTabWUIbHOCTM Ha  BHYTPEHHEM

80 Ba/IlOTHOM pbIHKE.
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550 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUUA

» US-TREASURIES. Buepa coctos/ics nepeblid U3 Tpex 3anjiaHUMpOBaHHbIX Ha 3Ty
Hedeno aykKUMOHOB Mo pasMelleHuio 3-x, 5-Th u 10-Tu neTHux us-treasuries. Cnpoc
Ha ayKUWOHe Mo pasMelleHuto 3-neTHUX HOT npeBbicun npegnoxkenve 2,01 pasa, B 10
BPEMA KaK Ha MNPOLWJ/OM ayKuuOoHe MO pasMelleHUto 3-XJeTHUX HOT 8-ro Hosbps
cnpoc bid-to-cover ratio coctasun 2,24 pasa. [lons Henpambix 3asBOK (B 4MC/IO
KOTOPbIX BXOAAT 3asBKW CO CTOPOHbl MHOCTPaHHbIX BAHKOB) CHU3WNACb C NPOLLIOro
paza ¢ 25,9% no 22,7%. [Jona ynoBneTBOpEHHbIX HENpPsIMbIX 3afBOK COCTaBWUia
44,0% no cpasHenuio ¢ 53,0% no utoram npownoro aykuuoHa. B pesynbrate
ayKLUMOHOB WHAMKATUBHbIE OOXOAHOCTH 3-X JIETHUX HOT BbIPOC/IM Ha 5 NyHKTOB C
3,43% no 3,48% roposbix. [lonrocpouHbiit cermeHT okasancs 6onee ctabuibHbIM,
Mo nToram BuepallHero OHS OOXOQHOCTb OECATUNETHUX Us-treasuries cHU3WNacb Ha 3
nyHkta no 4,03% ronoBbix, OOXOOHOCTH TPWALATHNETHUX US-treasuries, CHU3UAWUCH
Ha 5 nyHkTos oo 4,38% roposbix.

» EMERGING MARKETS. EBpoo6suraumu pa3BUBAIOLLMXCS CTPaH MPAKTUUECKK He
BbIPOC/IM MO MTOram BYEPALUHEro AHS, W CErofHs Mbl XXAEM, UTO PbIHOK HaBepcTaer
ynyuieHHol. Unaekc EMBI+ sbipoc Ha 0,04%, a cnpag vHaekca ebipoc Ha 1 nyHKTa u
B HacTosiee Bpems cocTasnseT 358 6.n.

» POCCUMCKUE EBPOOBJIUITALUKU. Poccuiickie eBpoobnurauuu npoao/iuim
pocT BMecTe ¢ us-treasuries. Mugekc EMBI+Poccua no utoram gHa ebipoc Ha 0,38%.
Cnpag wuHgekca cysunca 3 nyHkta W goctur ypoeHsa 191 6.n. Kotuposku
espoobnuraumit  Poccusa-30 cerogHs HaxofATCA Ha oOuyepefHbIX MCTOPHUUECKMX
MaKCMMyMax W Toprylotcs co cnp3goM K 10-neTHum us-treasuries Ha ypoeHe 198 6.n.
no ueHe 107,44 /107,5 npoueHTa oT HOMWUHana.

» HA TEKYLLEA HELEJIE Ha BHElWHMX [ONrOBbIX PbIHKAX Mbl XOEM COXpaHeHWe
cTabuNbHOCTM UM pocTa B CAyyae MNPOJOHKEHUA  CHWXKEHWS  [JOXOOHOCTEM
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KOPMOPATUBHbI/ CETMEHT LONrOCPOUHbIX us-treasuries. HaubBonee BakHble COObITUA, KOTOpPble CMOCOGHDI
MOB/IMATb Ha BHELUHWE AOJIrOBble PbIHKM COCTOSTCS BO BTOPOW nosioBuHe Hegenu. K
NIEPHI OBOPOTOB HAM MOXXHO OTHECTH CTaTMCTUKY no Toprosomy 6anaHcy CLUA, kotopas OGyaer
OBopOTL!, MIH. PYo. Vamonenme onybnukosaHa 10 dpeBpana, a TakKe, pasmelleHMe 3-Xx WM 5-TU  JeTHUX HOT
(Bupxa + PIC) croumocTy, % Kasnauenicteom CLUA Ha cymmy $37 mnpg., oxkupaemble 8 n 9 depansa. OpgHako, Mbl
CASHPOM A5 559,64 0.00 » nonaraeM, 4to fAaHHble COObITUA HE OKaXKyT CYLIECTBEHHOrO BJIUSHWS Ha PbIHKU W
CAHOG.0205 20128 004 2 OXHOaeM, 4YTO MO WTOoraM Hedenu [OXOOHOCTU [eCATUNETHWUX us-treasuries
' ' coxpaHsATca Ha yposHe npolunoi Hegenu 4,10-4,14% roposbix.
CaHUHTEplo® 162.04 -0.05 v P yp P A ’ ’ A) A
YpanCg3lH6 157.51 0.25 N
OM3 -4 06 156.16 0.00 "
s o om | MHOBOCTV OMUTEHTOB JOMTOBOTO PhIHKA
B . A
Meuen TI-1 10122 0.05 2 » O®3. CerogHs MwunuctepctBo huHaHcoB P® npoeegeT  ayKUuMOHHOE
nopasmelteHue Bbinycka OM3-OK 27026 (mata norawenus 11.03.2009 roga) Ha
FA3MPOM A3 101.03 0.14 "
cymmy 5 mnpg. py6.
E3C-06n-28 95.80 -0.95 v o
» TA3MNPOM 16 cheBpans HauHeT pa3MelleHWe YETBEPTOro BbiMycKa obMrauui Ha
MeuenCr1o6 86.58 0.90 L)

cymmy 5 mnpa. py6. PaHee koMnaHWs nnaHupoBana HadaTb pasmelieHue 8 cespans.

OpHako 3ta pata Obina M3meHeHa, T.K. DCPOP Kk TOMy MOMeHTY He 3aperMcTpuposana
TMREPBI POCTAMALEHNA M3MEHEHUS K CMUCKY LEeHHbIX Oymar, [OnyLieHHbIX K Topram Ha DoHpoBon Gupske

Pocr, % Nanetue, % MMBB, 6e3 uero Hesb3si NPUCTYMUTb K pa3MeLleHuIo HOBbIX 3amoB Ha MMBB.

» BOJIFTOTAHKEP. ®epepanbHas Hanorosas cnyxba cHsna apecT CO  CYETOB

;ZZ z:iis:m KPYNHEMWeEero pPOCCHMCKOro pedyHoro napoxonctsa Bosrotankep. B coobuieHuu
050 A KOMMaHUW FOBOPUTCA: «BOCbMOro peBpans M3 6HaHKOB, ODOCHYKMBAIOLIMX cyeTa
napoxoactsa BonrotaHkep, noctynuna  uHgopmauus o6 OT3blBE WMHKACCOBbIX
050 TB3 01 nopyyeHnuit MexparoHHon uHcnekumn YOHC no kpynHeMwuMM HanoronnatesbLliMKam
MK -106 -2.00 no Camapckoi obnacti. B HacToswee Bpema onepauuoHHble MPeanpPUATHA
CMAPTC 02 -1.65 napoxoacTsa BonrotaHkep pabotaioT B HOpMasbHOM pPeEXUME, 3a[0/HKEHHOCTb nepeq

E3C-06n-28 -0.95 NoAPAOYMKAMHU W MOCTABLLMKAMKU MOJIHOCTBIO JIMKBUAUPOBaHA».
[xoHODCH 0.90 » PXIO. OCOP szapeructpuposana otyetbl 00 MTOrax TPex BbiNyCKOB OOMraumi
BonTen306 0,60 PX/[. B Hauane pekabps npouwsioro roga komnanus PXK]] 3a oauH fieHb pa3mecTtuna

cpa3y Tpu Bbinycka Ha cymmy 12 mnpa. py6. (ogHonetHue obnuraumu PXKI 01 Ha
cymmy 4 mnpg. py6., TpexnetHue obnuraupm PXXKI 02 va cymmy 4 mnpa. py6. w
naTMNeTHWe — Ha cymmy 4 mapga. py6.).

» ABTOBA3. Coeer pgupektopoe OAO «ABTOBA3» npuHsan peweHve o
pasMeLLeHUH TpeTbel cepun TpexneTHUx obauraunii Ha cymmy 5 mnpga. py6.
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124 KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M NONMTVKA/SKOHOMMKA

» MPODOUUUT KOHCOJIMOUPOBAHHOIO BIOOXKETA P® Bbipoc B sAHBape-
Hosbpe 2004 roga no 938,4 mapa. pyb. no cpaeHeHwo ¢ npocuuutom B 342,7 mMnpga.
py6. 3a aHanornuHbiv nepuog 2003 roga.

» POCT PEAJIBHOIO 2®®EKTUBHOIO KYPCA PYBJIA Kk kop3uHe BanioT B
ausape 2005 ropma, no npeasapuTenbHbiM AaHHbiM  LleHTpanbHoro 6arka PO,
coctasun 2,3%, k nonnapy - 2,9%, k espo - 3,1%.

M KPEOWTHBIE PEATUHI

» MMK. Fitch noateepguno pelUtMHr MarHUTOropcKoro MeTanypruieckoro
KoMmbuHaTa Ha ypoBHe «BB-». MporHos penTuHra — «cTabunbHbIN».
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2930 AOTINAP [ PYBTIE .' 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.
22 map 05 OuepepnHoe 3acepanue komuceum FOMC. PacemoTtpeHne Bonpoca 06 M3MEHEHUM YYETHON CTaBKM.

aBr-04 ceH-04 okT-04 HOs-04 pek-04 aHB-05 des-05

WHOEKC OONMNAPA

90.0
M KANEHOAPL MEPBUYHOIO PhLIHKA
88.0 !
|
:;'2 ] | [Jata OMUTEHT, cepys Bbinycka O6vem, MnH.  Cpok obpalueHms
~ |
4 |
: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 4 | 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 Hoa-04 pek-04 aHB-05 (pes-05
MuHduH fopasmectut Boinyck O®3-MN[ cepum 27058.
75 EMBI+ C1IP3[] 40605 para norawenus 30.04.08 3000 3 ropa
8 e 05 PaamelyeHue 3-x netHux HoT KasHaueiicteom CLUA, USD 22000 3roga
450 - CErogHA Pa3meLyeHune 5-tn netHux HoT KasHauencreom CLUA, USD 15000 5 net
10 cpes 05 Paamewyenne 10-T1 neTHux HOT KasHauelicteom CLUA, USD 14 000 10 net
2] 16 bes05  Taanpom A5 5000 5 net

400

375

350
aBr-04 cen-04 okT-04 HOs-04 pek-04 sHB-05 des-05

con M cTATUCTUKA CLUA

53
Mocn. Oxupaemoe [pownoe  dakTuyeckoe
50 [ata Mokasatenb
nepuoa  3HauyeHMe  3HayeHue 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 : : : : : : CraTucTika pbiHka Tpyaa - Yncno HoBbIx paboumx Mect

wr0é condh om0t won0é oot meos geos | 4805 (TR p;’yrous) PYA P sWe05 180000 133000 146000
BRENT URALS
CraTucTuka pblHka Tpyaa - YpoBeHb 6e3paboTuLbl 0 0 0

w0 30M0TO 4 ¢heB 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 ceH-04 ok1-04 Hos-04 pek-04 aHB-05 heB-05
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Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNaabHbIX obnuzayul
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9 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
ObP 104.11 34500 - 15.12.2005 15.07.2005 310 98.19 9823 : 010 0.24 0.26 - - 214 428 : 043 0.41
0?3 26003 0.00 1132 £{10.00 15.03.2005 - 35 0.00 100.93: 0.00 0.17 -0.20:90.41 989 -1.09 - 0.10 0.10
O®3 26198 0.00 42117 6.00 02.11.2012 - 2824 0.00 90.20: 0.00 0.89 0.11 :15.78 6.64 7.70 - 6.23 5.79
0?3 27018 2.10 14000 § 12.00 14.09.2005 - 218 103.57 104.76: -0.03 -0.05 -0.67 i 18.08 11.45 3.95 - 0.58 0.55
0?3 27019 0.00 8800 {12.00 18.07.2007 - 890 {108.70 109.10{ 0.00 053 -0.13 6.58 10.99 6.37 - 2.21 2.07
0®3 27020 4.63 8800 :12.00 08.08.2007 - 911 :108.90 109.45: 0.00 044 -0.21:59.51 1096 6.38 - 2.15 2.02
003 27021 0.00 10942 { 12.00 20.04.2005 - 7 0.00 102.12} 0.00 0.33 -0.77i 6.58 11.72 -0.08 - 0.19 0.19
0?3 27022 15.45 21296 8.00 15.02.2006 - 372 :102.90 103.05; 0.10 0.25 -0.19: 18.19 7.77 5.06 - 0.97 0.93
O®3 27023 22.95 20292: 7.50 20.07.2005 - 162 0.00 101.66: 0.00 0.03 0.01 4.1 7.38 3.88 - 0.44 0.42
O®3 27024 1.03 15001 i 7.50 19.04.2006 - 435 0.00 102.60: 0.00 0.00 0.00 4.11 732 522 - 1.15 1.09
0?3 27025 8.20 25806 7.50 13.06.2007 - 855 101.44 101.89:{ 059 0.13 -0.34: 1130 7.36 6.25 - 2.15 2.03
0?3 27026 1.10 10994 8.00 11.03.2009 - 1492 £100.07 100.29f -0.15 0.26 -0.84: 1205 7.98 7.24 - 3.51 3.28
0?3 45001 1.05 37808 :10.00 15.11.2006 - 645 :104.66 105.05: 0.01 0.14 -0.57 : 2274 952 499 - 0.96 0.92
0O®3 45002 5.09 5520 {10.00 02.08.2006 - 540 104.20 104.52¢ 0.02 0.05 -0.33: 0.99 957 525 - 0.96 0.91
0?3 46001 14.82 60000 { 10.00 10.09.2008 - 1310 :109.01 109.38: -0.14 -0.07 -0.90 : 15.07 9.14 6.52 - 2.49 2.34
O®3 46002 0.00 62000:11.00 08.08.2012 - 2738 :107.78 108.00} 0.00 0.66 -0.87 i 52.44 10.16 7.65 - 4.94 4.59
O®3 46003 7.76 37298 : 10.00 14.07.2010 - 1982 :110.80 110.90: -0.13 0.58 -0.89 : 5.48 9.02 747 - 4.04 3.76
03 46014 14.42 53827 { 10.00 29.08.2018 - 4950 :104.76 105.00; -0.14 1.09 -0.67 : 40.00 9.53 7.91 - 5.97 5.53
Bcez2o 20%71 470132
Umoau mopzoe cybghedepasibHbIMU U MyHUUUNANbHLIMU 0b6/1U2auusimMu
bauwkopmocmat, 04 10.72 500 8.02 13.09.2007 - 947 94.90 100.00: -0.66 1.23 -0.97: 3186 8.20 9.16 - 2.32 212
Benzopodckasi 0611., 04 0.75 320 {15.00 29.04.2008 - 1176 :106.80 116.99: 0.14 0.07 -0.23 {4192 13.97 11.63 - 2.61 2.34
Benzopodckas 0611., 03 0.03 300 {19.00 20.12.2005 - 315 1107.90 108.60: 0.09 -0.09 -0.46 i 26.03 17.50 8.82 - 0.80 0.74
Bonzoepadckasi obr., 01 0.00 600 :14.00 11.06.2009 - 1584 :101.90 102.70: 0.00 0.00 -0.58 : 20.71 13.66 11.59 - 2.78 2.49
Ypkymckasi o6n., 01 6.07 700 {11.00 22.07.2007 - 894 101.11 101.20 0.20 0.83 0.82 6.03 10.88 10.13 - 1.39 1.26
Wprymckasi 0611., 02 11.86 750 :12.00 07.09.2006 - 576 101.73 101.99: 0.29 095 045 :20.71 11.77 9.09 - 1.09 1.00
Komu, 05 2.21 500 :15.00 24.12.2007 - 1049 :{110.50 110.63{ 0.00 0.91 -0.45: 18.90 13.57 10.14 - 2.39 217
Komu, 06 1.24 700 :14.50 14.10.2010 - 2074 :110.00 110.10: -0.09 0.72 -0.72 ; 46.48 13.18 10.76 - 4.03 3.64
Komu, 07 2.10 1000 {12.00 22.11.2013 - 3209 { 9460 95.10: 0.32 166 -0.50 { 25.32 12.59 11.10 - 5.44 4.89
Kocmpomckasi 0611., 03 0.00 300 :15.00 23.06.2005 - 135 102.10 102.30: -0.24 0.15 -2.57 : 19.73 14.69 9.45 - 0.36 0.33
Kpacrosipck, 01 16.03 1000 (11.00 21.07.2005 - 163 :101.10 101.23{ 0.10 0.10 0.60 { 6.33 10.87 8.48 - 0.44 0.41
Kpacrosipck, 02 0.55 630 (12.50 27.10.2006 - 626 103.70 104.00: -0.53 1.21 2.67 445 12.07 10.61 - 1.57 1.42
KpacHosipckuti kpad, 01 1.02 1500 : 10.30 08.12.2005 - 303 101.55 101.60: 0.06 0.37 0.51 : 18.34 10.14 8.54 - 0.79 0.73
KpacHosipckut kpad, 02 0.59 1500 {10.95 26.10.2006 - 625 102.33 102.49: -0.17 1.09 0.05 570 10.70 9.80 - 1.58 1.44
KpacHodapckut kpad, 01 0.00 605 {11.00 15.05.2007 - 826 :101.20 101.50: -0.30 0.45 0.40 { 2532 10.90 10.13 - 2.02 1.84
JleHunepadckas 0611., 02 4.14 800 :14.01 08.12.2010 - 2129 :1113.75 114.00: -0.04 048 0.44 { 20.73 1229 11.00 - 4.21 3.80
Mockoeckasi 0611., 02 0.00 1000 :17.00 10.06.2005 - 122 103.62 104.12: 0.00 0.00 -1.06 : 28.88 16.43 6.46 - 0.32 0.30
Mockoeckasi 0611., 03 0.58 1000 {11.00 19.08.2007 - 922 106.55 107.09f -0.79 195 -0.06 { 52.14 10.34 8.31 - 2.18 2.01
Mockosckasi 06r1., 04 43.63 9600 (11.00 21.04.2009 - 1533 :107.62 107.80f -0.19 212 095 { 422 10.20 9.05 - 3.44 3.15
Hoeocubupck, 01 5.30 1500 :16.00 21.06.2005 - 133 :102.72 102.80: 0.05 0.10 -0.68 : 21.48 15.57 8.55 - 0.36 0.33
Hoeocubupckasi 0b11. 0.19 1500 {13.50 27.07.2006 - 534 103.16 103.25: -0.01 147 -0.10f 222 13.08 11.53 - 1.35 1.21
Camapckasi 0611., 01 2.50 2370 :12.00 04.07.2006 - 511 103.00 105.00: 0.00 0.19 -0.04 : 11.51 1154 9.23 - 1.30 1.19
Teepckasi 0611., 02 0.07 1000 : 16.90 23.11.2006 - 653 1111.22 111.65{ 0.04 094 -0.18: 34.73 15.13 10.05 - 1.55 1.41
Tomckasi o6n., 02 0.00 500 :12.00 27.07.2006 - 534 0.00 102.60: 0.00 0.00 0.00: 3.95 11.82 10.81 - 1.38 1.25
Tomckas o6n1., 03 0.71 600 (12.00 13.10.2007 - 977 101.25 102.47: 0.30 146 053 { 38.79 11.78 10.35 - 2.30 2.08
Yepa, 03 0.00 400 :10.03 18.07.2006 - 525 99.20 100.25: 0.00 0.15 0.10 5.77 10.03 10.27 - 1.37 1.24
Yepa, 04 0.11 500 :10.03 03.06.2008 - 1211 { 98.00 98.25: -0.51 123 1.81 { 17.31 10.23 11.04 - 2.85 2.57
Xabaposckuti kpad, 01 0.00 300 :13.09 27.08.2005 - 200 £101.95 103.49: 0.00 0.02 -2.88:26.18 12.83 9.62 - 0.52 0.48
Xabaposckutli kpad, 02 0.51 700 :13.13 05.10.2006 - 604 101.70 101.87: 0.00 0.37 1.60 { 12.23 1291 10.50 - 1.51 1.37
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 303 0.00 0.00 0.00 0.00 0.00 {2342 13.89 5.08 - 0.80 0.76
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1204 :108.55 118.25: 0.00 0.00 0.28 { 24.33 11.03 9.05 - 2.78 2.55
Yyeawus, 01 0.00 285 £12.00 12.08.2005 - 185 0.00 0.00 { 0.00 -0.02 0.39 { 28.93 11.80 8.81 - 0.49 0.45
Yyeawus, 02 14.85 500 9.50 13.04.2007 - 794 9590 96.15: -0.07 1.37 0.99 7.03 9.91 1221 - 1.97 1.76
Skymusi, 03 0.00 800 {12.00 17.06.2008 - 1225 :102.53 103.40: 0.00 137 029 { 16.11 11.58 11.14 - 2.78 2.50
Slkymusi, 04 0.53 1000  14.00 16.03.2006 - 401 $105.01 105.35{ 0.00 0.44 -0.24{ 20.71 13.31 9.05 - 1.02 0.94
Skymusi, 05 5.95 2000 :10.00 21.04.2007 - 802 98.65 98.90: 0.15 1.86 0.62 521 10.11 10.05 - 2.00 1.81
5IHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1272 1102.00 102.25{ 0.00 0.50 -0.29: 0.90 10.77 9.98 - 3.00 2.73
Slpocnasckasi 0611., 02 0.00 1000 :13.78 03.07.2007 - 875 105.50 106.60: 0.00 0.90 1.01 { 13.21 13.00 10.72 - 2.07 1.87
Mocksa 26 5.05 4000 :15.00 11.03.2005 - 31 100.84 101.07: -0.14 -0.01 -0.58 : 24.25 14.85 3.00 - 0.08 0.08
Mockea 33 0.00 4000 §10.00 27.05.2005 - 108 101.35 101.80{ 0.00 0.39 -0.64: 6.58 9.82 575 - 0.42 0.40
Mockea 24 16.54 3000 {15.00 02.09.2005 - 206 105.35 105.90: 0.24 0.14 -0.47 : 2795 14.16 4.42 - 0.54 0.52
Mocksa 34 0.00 4000 : 10.00 28.08.2005 - 201 £102.38 102.95: 0.00 0.24 0.20 { 19.73 9.71 4.58 - 0.53 0.51
Mocksa 35 0.00 3900 :10.00 18.06.2006 - 495 £104.20 105.20: 0.00 0.72 042 i 137 949 258 - 0.72 0.70
Mockea 28 54.86 3000 : 15.00 25.12.2005 - 320 108.15 108.65: 0.10 0.20 -1.50: 1849 13.84 5.29 - 0.83 0.78
Mockea 32 0.00 4000 §10.00 25.05.2006 - 471 104.11 104.40: 0.00 0.72 0.83 { 20.55 9.58 6.61 - 1.20 1.13
Mocksa 37 15.75 3900 :10.00 23.09.2006 - 592 :104.91 105.30; -0.35 0.93 -0.29: 1288 9.52 6.89 - 1.50 1.41
Mockea 27 2.28 4000 :15.00 20.12.2006 - 680 113.81 114.34: -0.17 0.26 -1.26 : 20.55 13.15 7.05 - 1.65 1.54
Mockea 31 0.00 5000 (10.00 20.05.2007 - 831 105.25 106.35: 0.00 158 -0.14: 0.82 9.38 7.27 - 2.24 2.09
Mockea 40 0.00 4000 §10.00 26.10.2007 - 990 106.30 106.94: 0.00 185 -0.19{ 12.88 9.31 7.07 - 2.32 217
Mocksa 29 7.27 5000 :10.00 05.06.2008 - 1213 {107.10 107.40{ 0.00 213 -0.33{ 17.81 9.31 7.58 - 2.88 2.68
Mocksa 38 0.00 5000 :10.00 26.12.2010 - 2147 :109.55 109.85: 0.00 1.89 -0.96: 12.05 9.10 8.02 - 4.61 4.26
Mockea 39 6.65 5000 § 10.00 21.07.2014 - 3450 :105.40 105.59: -0.19 193 -1.14: 4.93 9.49 8.08 - 6.49 6.00
Bcezo 240.62 103860
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 9 dpespansa 2005 r.

OMUTEHTbI OBBbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Obbem, [Hewt no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua no;m. odn':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TA3TIPOM A2 0.00 5000 }15.21 03.11.2005 - 267 :106.75 107.10% - - - 13875 1421 536 - 070 0.66
TA3MPOM A3 0.00 10000 8.11 18.01.2007 - 708 :101.50 101.75} - - - 267 799 737 - 183 170
A3MPOM A5 0.00 5000 : 7.58 09.10.2007 - 972 :99.88 99.99: - - - 12492 759 777 - 240 223
Hopmeas, 01 0.00 2100 {16.00 09.11.2005 - 273 1102.51 102.90; - - - 13989 1556 1225 - 071 063
Tamnegpme 03 0.00 1500 {12.00 01.07.2006 - 507 £104.50 104.75} - - - 11348 1147 858 - 131 120
THK, 04 0.00 3000 }12.00 27.03.2005 - 46 0.00  0.00 - - - 14504 1188 3.85 - 013 012
THK, 05 0.00 3000 }15.00 28.11.2006 - 657 _:113.50 114.10; - - - 3000 13.10 6.43 - 1.62 152
Xumusi u Hegpmexumusi
AMTEITXK, 01 0.00 1200 : 12.50 15.11.2007 22.11.2005 1009 : 100.80 101.35: - - - 12842 1238 - 1117: 075 068
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 265 §102.05 102.50; - - - 295 1313 1028 - 070  0.64
Ammenwunnpom, 01 0.00 600 (19.00 23.12.2005 - 317 :107.50 107.90; - - - 12447 1767 997 - 083 075
Kytbbiwesasom, 01 0.00 600 (12.00 15.06.2006 17.03.2005 491 {100.10 100.49; - - - 11808 11.94 - 677 1 010  0.09
HUKOCXUM, 01 0.18 750 i15.00 14.12.2006 - 673 {99.82 100.10i - - - 12260 14.99 14.91 - 165 143
HKHX-02 0.00 1500 16.00 24.05.2005 - 104 :100.50 103.00; - - - 13463 1553 5.14 - 029 027
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 934 {100.00 101.00i - - - 11822 948 - 9.34 1 054 050
Hagpuc Kocmemukc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 802 i 0.00  0.00 - - - 13649 1198 - 1205] 067 0.60
CanasamHeghmeope-cusmes  0.00 300 : 16.00 13.02.2006 - 369 i 0.00 0.00 - - - 17847 1524 893 - 091 0.84
Anekmpo3Hepaemuka
Anmatisrepeo, 07 0.00 600 :18.00 05.08.2005 - 177 1102.85 103.00] - - - 296 1745 1173 - 047 042
bawkuparepeo, 01 0.00 500 {20.00 11.09.2005 - 214 110545 106.50; - - - 18274 1896 1030 - 0.54  0.49
bauwkuparepzo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 743 { 0.00  0.00 - - - 14891 1063 - 973 1 051 047
Jlenarepeo, 01 0.00 3000 :10.25 19.04.2007 - 799 (9873 9890: - - - 13117 1036 11.08 - 196  1.76
PAO E3C 02 0.00 3000 15.00 21.10.2005 - 254 106.20 107.00; - - - 14562 14.08 540 - 066  0.63
CeepdnosaHepeo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 750  99.90 100.45: - - - 15041 1144 - 1073: 054  0.49
SkymckaHepzo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 568 : 0.00 _ 0.00 - - - 17014 1578 - 667 i 0.06 _ 0.06
Ces3b
Bawurgopmcessb 09 0.00 150 :14.00 23.10.2005 - 256 :102.55 103.151 - - - 14181 1363 10.03 - 067 061
Bonzamenexom 0.00 1000 {15.00 21.02.2006 - 377 1105.55 0.00 - - - 13288 1423 8.81 - 095 087
Boimnenkom 01 0.00 3000 { 9.90 16.05.2006 - 461 1101.50 102.23; - - - 12305 971 835 - 119 110
Hanbcessb 01 15.34 1000 {15.00 15.11.2006 16.11.2005 644 {104.25 104.70} - - - 13452 1439 - 929 i 073 067
MITC 04 0.00 1000 }10.00 22.04.2009 26.04.2006 1533 {101.20 102.20; - - - 12877 983 - 857 i 114  1.05
Mezacpor @urac 01 0.00 1500 :11.50 07.06.2006 - 483 $101.80 103.25: - - - 11985 1117 9.23 - 125 114
MezacpoH 0.00 1500  9.28 11.04.2007 - 791 {9920 100.45; - - - 13026 928 948 - 1.96  1.79
Cubupbmerexom 03 0.00 1530 {14.50 14.07.2006 - 520 (106.01 107.70} - - - 11033 1353 9.19 - 133 122
Cubupbmenekom, 04 3.17 2000 12.50 05.07.2007 - 876 105.57 107.00i - - - 1164 1181 996 - 213 194
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 284 $101.50 105.00; - - - 13896 1724 1220 - 074  0.66
CMAPTC, 02 0.00 500 :13.75 26.06.2007 26.06.2005 867 :100.50 101.90: - - - 11695 1372 -  12.83: 038 0.33
Tammenekom, 03 0.00 600 12.50 06.05.2007 15.05.2005 816 i 0.00  0.00 - - - 12911 1253 - 828 i 025 0.23
YPCU 02 0.00 1000 :17.50 06.08.2005 - 178 105.70; - - - 0.96 16.59 6.11 - 0.48 045
YPCU 03 0.00 3000 }14.25 18.07.2006 - 524 £107.05 107.45; - - - 859 1329 8.95 - 134 123
YPCU 04 0.00 3000 : 9.99 01.11.2007 - 995 :101.20 101.35: - - - 12655 987 969 - 240 218
Llenmpmenexom 02 0.00 600 :16.00 21.04.2005 - 71 110150 102.05! - - - 14866 1573 6.81 - 019  0.18
Llenmpmenexom 03 0.00 2000 {12.35 15.09.2006 - 583 (104.03 104.20; - - - 14940 11.86 9.70 - 143 131
Lienmpmenexom 04 0.00 5623 {13.80 21.08.2009 16.11.2006 1654 i 0.00  0.00 - - - 16654 1291 - 971 1 153 140
LlenmpanbHeiil Tenezpag 05 3.05 500 16.00 22.08.2006 - 559 1105.10 105.30i - - - 13419 1521 1279 - 135  1.20
OTK, 01 0.00 1500 i 14.24 14.09.2006 - 582 10270 103.30: - - - 15696 13.83 1247 - 141 125
OTK, 02 0.00 1500 i 9.25 07.02.2007 08.02.2006 728 : 98.00 100.00; - - - 14612 924 - 1225! 093 083
1OTK, 03 0.00 3500 :12.30 10.10.2009 13.04.2006 1704 : 99.85 100.00: - - - 14246 1231 - 1260 1.08  0.96
JJobbiearoujasi NPoOMbIWIIEHHOCMb
AJTPOCA 19 0.00 3000 : 16.00 23.10.2005 - 256 :106.70 107.00F - - - 14778 1496 582 - 067 063
Monumemann, 01 0.00 750 (18.00 21.03.2006 22.03.2005 405 :105.80 0.00 - - - 16953 1690 - -35.14; 0.11 017
CYOoK 02 0.01 1000 :11.50 15.02.2007 17.02.2005 736 : 0.00 100.10; - - - 2615 1149 - 898 i 0.02 0.2
Memannypaus
BbikcyHckuu M3 01 0.00 1000 : 15.00 31.08.2005 - 203 : 0.00 0.00 - - - 16616 1444 7.88 - 052 048
Eepasxondute 01 0.00 1000 }12.50 05.12.2005 - 299 {103.00 103.50: - - - i2260 1215 8.91 - 079 073
WHIPOM, 01 0.00 500 }13.54 20.04.2007 22.04.2005 800 : 99.84 99.94 : - - - 4081 1356 - 13.86i 020 0.17
Mauphreecm, 01 0.00 500 :12.30 03.04.2007 05.04.2005 783  99.00 99.85: - - - i1213 1232 - 1316 015 0.13
MEYE 01 0.00 1000  7.00 31.01.2006 - 356 i 97.00 100.20i - - - 153 722 1057 - 096 087
MMK 17 0.00 900 } 7.00 18.04.2005 - 68 198.00 0.00 - - - 441 697 454 - 019  0.18
Pycan ®uH 01 0.00 3000 :10.00 12.09.2005 - 215 1101.00 101.75; - - - 14110 987 7.82 - 057 052
Pycan ®uH 02 0.00 5000 { 9.60 20.05.2007 20.05.2005 830 :100.75 100.85: - - - 12130 953 - 6.67 i 027 0.26
Cesepcmars 0.00 3000 : 9.75 28.06.2007 30.06.2005 869 :101.10 101.60: - - - 11095 962 - 598 i 039 0.36
TMK 0.00 2000 }14.00 20.10.2006 20.04.2005 618 100.90 101.10; - - - 14296 1384 - 759 i 019  0.18
YenememmpetduHe 01 0.72 3000 :11.75 12.06.2009 16.06.2006 1584 :102.10 102.35: - - - 1738 1150 - 10.23: 127 1.15

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 9 dpespansa 2005 r.

OMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HAOXO4HOCTb,% ARPALUNA
O6bem, [OHen o

“216"‘0;:)(;,2 M‘;'!I/psﬂ. Ky;:’“’ Morawexune OdbepTa nora:JeHM Mokynka I'Ipoaqa»( AeHb  Hedena  mecsy HKA Tek;/u.ta no::n.u. o cp:p're '?_I::' Moa. aop
Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu
MawuHocmpoeHue
Asmosas, 02 0.00 3000 :11.28 13.08.2008 17.08.2005 1281 : 0.00  0.00 - - - 54.08 11.19 - 943 I 049 045
I'T-T3L SHepzo 02 0.12 1500 {12.50 22.06.2006 - 498 1100.00 100.05: - - - 16.44 1250 12.86 - 128 113
WxAsmo, 01 0.00 1200 ;12.50 14.03.2007 14.09.2005 763 : 96.05 96.40 - - - 50.34 1298 - 2023} 056 047
UPKYT, 01 0.00 600  8.00 27.03.2005 - 46 (9995 0.00 - - - 29.81 800 8.16 - 013  0.12
UPKYT 02 0.00 1500 {16.00 02.11.2005 - 266 {105.00 105.20; - - - 4296 1522 8.76 - 069 0.64
KAMAS3-®@uHatc 0.00 1200 :12.30 11.11.2006 11.11.2005 640 :101.55 102.05: - - - 30.33 1208 - 988 i 072 066
JIOMO, 02 4.02 700 {1535 11.07.2006 12.07.2005 517 {100.15 101.46: - - - 1220 1528 - 14.04F 042 0.37
Mul-®uranc, 01 0.00 1000 : 16.00 03.06.2009 15.12.2005 1575 i 99.10 99.25 - - - 2762 16.15 - 17.47 ¢ 0.81 0.69
OM3 04 0.00 900 i14.25 26.02.2009 05.09.2005 1478 {102.10 102.70: - - - 62.47 1390 - 9.75 { 054 049
Pycckue Aemobycbl 0.00 500 {15.00 22.05.2006 - 467 1100.91 101.00i - - - 33.70 1485 1375 - 118  1.04
CamypH WHeecm 0.00 500 :16.00 05.08.2006 - 542 0.00 0.00 - - - 263 1566 1412 - 138  1.21
Ceeepcmarib-aémo 0.00 1500 {11.25 21.01.2010 25.01.2007 1807 i 0.00 102.00; - - - 401 1108 - 11141 1.81 1.63
TB3, 01 0.00 750 14.60 10.10.2006 - 608 :104.00 104.30: - - - 48.80 14.00 10.82 - 1.07 096
lNMuuwieeasi NPOMbIUWIIEHHOCMb
ATIR OI'0, 07 1.14 1100 : 13.95 22.04.2007 22.04.2005 802 : 99.17 99.26 - - - 4242 1405 - 1710 020 0.17
Banmumop-Heea 0.00 500 §16.00 05.09.2006 03.12.2005 573 {103.45 103.60; - - - 31.12 1547 - 1199 076  0.68
Bumm-Bunne-faxH 0.00 1500 i 8.48 11.04.2006 - 426 99.05 101.00i - - - 27.88 843 7.44 - 1.11 1.03
lpynna OCT, 01 0.00 800 {14.00 19.07.2005 08.07.2005 160 {102.20 102.80; - - - 844 1359 - 12.30 1 0.41 0.36
Lxed-9¢p-Cu, 01 0.00 700 §14.00 06.10.2005 - 239 :101.20 0.00 - - - 913 1385 1278 - 063 0.56
MukosHosckul 0.03 1000  14.50 18.09.2006 19.03.2005 586 :100.79 100.80: - - - 57.21 1439 - 649 i 010  0.10
HUOAH-®Y/C, 01 0.00 850 :17.00 06.12.2006 08.06.2005 665 0.00 104.00; - - - 29.34 16.67 - 1035 0.33  0.30
MapHac-M, 01 0.00 500 12.75 15.03.2006 16.03.2005 399 {100.15 100.30: - - - 19.56 1273 - 10951 0.10  0.09
Mpadiimepu o, 01 0.00 750 $13.50 10.11.2006 11.11.2005 639 0.00  0.00 - - - 3292 1337 - 13351 0.71 0.62
Paseynsid-LieHmp 01 0.03 1000 { 16.00 05.06.2006 04.06.2005 481 { 99.00 100.00; - - - 29.81 16.00 - 1400 032 0.28
3@KO, 01 0.00 1000 : 15.50 05.09.2006 06.09.2005 573 :102.65 103.10: - - - 65.82 15.06 - 10.28 i 0.54  0.49
lTueoeapeHue
Banmuka, 07 0.38 1000 : 8.75 20.11.2007 - 1014 § 99.65 99.85 - - - 1199 879 9.15 - 256 234
KpacHbiii Bocmok-MHeecm i 0.00 1500 i 11.50 25.02.2007 24.02.2005 746 100.00 100.50: - - - 5293 1148 - 6.29 i 0.04 0.04
MNT-NHeecmmernmce 01 0.36 1000 ; 17.00 28.09.2006 31.03.2005 596 :100.50 101.40: - - - 6148 16.76 - 596 i 014 0.13
CAH Urmep6pio 0.00 2500 {13.00 15.08.2006 - 552 106.40 106.75: - - - 321 1221 8.00 - 127  1.18
TuHbKOp NHeecm 0.00 400 20.50 29.04.2005 - 79 1101.61 _102.10i - - - 5841 20.08 10.05 - 022  0.20
JlecHasi npombiwneHHocmb u UBK
ALBK-HMHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 575 :100.20 0.00 - - - 2539 14.92 - 11981 0.08 0.07
Bonea 01 0.00 1500 ;12.00 13.03.2007 14.09.2005 762 i 75.00 94.95 - - - 4833 1277 - 28581 057 044
rOToK 0.00 550 :14.20 06.06.2006 07.06.2005 482 :101.00 102.00; - - - 2490 1402 - 981 i 032 029
Wnum Mann @uHarHc 0.00 1500  15.21 18.03.2006 - 402 1100.15 101.25; - - - 5750 15.07 1477 - 1.00 087
3@ Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 972 :101.65 101.80: - - - 5479 1576 - 13.89: 0.62  0.54
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1391 1104.00 115.25¢ - - - 12109589 10.28 8.98 - 318 292
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1818 :108.00 117.80F - - - 241 10.11 8.98 - 400 367
Inaemoccmpod, 01 0.00 2000 :14.15 27.05.2007 27.05.2005 837 { 99.80 100.01; - - - 29.46 14.17 - 1547 0.28 0.25
MHTEKO 01 0.00 1200 :10.95 15.02.2007 17.02.2005 736 0.00  0.00 - - - 5220 10.74 - 1064 0.02 0.02
MUA, 01 0.00 2200 {10.00 20.09.2012 - 2780 i 0.00 0.00 - - - 219 1000 1039 - 328 297
MUK, 04 0.00 750 §13.00 29.06.2005 - 140 {99.00 100.50: - - - 712 13.00 1360 - 026 0.23
CYy-155 0.00 1500 §12.29 30.03.2007 30.03.2005 779 : 99.45 99.98 - - - 1448 1232 - 13.981 0.13 _ 0.12
TpaHcriopm
AeuaK. Camapa, 07 0.24 350 :16.00 08.03.2007 10.03.2005 757 :100.30 100.40: - - - 67.07 1595 - 11427 0.08 0.07
Uem JladH XaHOnuHe 0.00 1000 13.50 23.06.2005 - 134 0.00 101.38; - - - 18.12 1338 10.76 - 0.37 0.33
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 455 : 98.00 100.95: - - - 2219 882 823 - 1,18 1.09
QPuHaHCco8bIl CeKmMop
Anbpa®uranc, 0T 0.00 1000 i 0.00 08.06.2007 - 849 0.00 0.00 - - - 0.00 0.00 0.02 - 233 233
Anbpa®@uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1876 i 0.00  0.00 - - - 2555 7.41 - 786 i 015 0.14
Barik 3eHum, 01 0.00 1000 : 8.69 24.03.2007 24.03.2005 773 :100.15 100.20i - - - 33.33 8.68 - 747 1 012  0.M
Brewmopebatrk 03 0.00 2000 :14.50 22.02.2006 - 378 107.60 108.20: - - - 66.74 1349 6.46 - 097 091
Brewmopzbatrk 04 0.00 5000 i 543 19.03.2009 24.03.2005 1499 i 99.95 100.50; - - - 20.68 5.44 - 616 i 012 0.1
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 734 0.00 0.00 - - - 40.02 829 8.41 - 182 168
Poc6atk, 01 0.00 3000 { 9.91 15.02.2009 14.02.2005 1467 i 0.00  0.00 - - - 4887 10.02 - 0.10 { 0.01  0.01
Pycckuti Cma+Oapm 02 0.00 1000 :14.04 14.06.2006 - 490 :103.70 106.00i - - - 2154 1350 11.02 - 125 112
Pycckuti Cmandapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 924 :102.15 102.45: - - - 59.38 1264 - 894 i 053 048
Bcezo o 0aHHbIM 28.79 174848

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK A 2005 .

SMUTEHTbI OBBEM NOrAlLIEHUNE LEHA WU3MEHEHUE,% [OOXOAHOCTb,% PEUTUHIT  OOPALUSA
[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 50 100.92 101.04: -0.01 -0.06 -0.50 2.60 9.29 0 BBB- Baa3 BBB- 0.13 0.13
Poccus 05 $ 2969 8.75 24.07.2005 165 102.50 104.50 0.00 0.06 -0.36 3.14 8.54 28 BBB- Baa3 BBB- 0.44 0.44
Poccus 07 $ 2400 10 26.06.2007 867 112.50 112.81 0.17 0.06 -0.66 4.45 8.89 112 BBB- Baa3 BBB- 2.16 211
Poccus 10 $ 2718 8.25 31.03.2010 1876 110.44 110.75 0.06 -1.62 -0.34 4.69 7.47 122 BBB- Baa3 BBB< 2.76 2.70
Poccus 18 $ 3466 11 24.07.2018 4913 145.81 146.31 0.39 2.86 2.47 5.98 7.54 195 :BBB- Baa3 BBB- 8.35 8.10
Poccus 30 $19 526 5 31.03.2030 9181 107.44 107.50 : 0.06 1.44 2.19 6.00 4.65 198 :BBB- Baa3 BBB- 8.42 8.17
Poccus 28 $ 2500 12.75 24.06.2028 8536 173.75 174.13 0.87 2.52 3.14 6.54 7.34 217 BBB- Baa3 BBB- 10.83 10.49
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 459 98.31 98.63 0.13 0.32 0.06 4.37 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 1008 96.06 96.25 -0.06 1.19 0.00 8.30 3.12 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1190 93.63 93.63 0.00 0.13 0.20 5.12 3.20 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2285 85.88  86.44 -0.22 -0.29 1.34 5.67 3.49 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 988 105.45 105.75 0.10 0.14 -0.14 3.38 5.15 114 BB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1719 114.21 114.71 0.17 0.89 0.33 4.33 6.79 145 BB+ Ba2 0.00: 4.08 3.91
ARIES 03 $ 2436 9.6 25.10.2014 3545 126.03  126.41 0.17 1.39 0.63 6.02 7.62 200 :BB+ Ba2 0.00: 6.95 6.55
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 443 109.38 110.00 { -0.08 0.09 0.09 2.87 10.01 65 BBB- Baa3 BBB- 1.11 1.08
Mockea 11 €374 6.45 12.10.2011 2436 109.56 109.81{ -0.03 1.07 1.49 4.74 5.89 158 BBB- Baa3 BBB-£ 5.57 5.32
HuxHuli Hoe2opod 05 ¢ $ 119  8.75 03.04.2005 53 100.00 100.50 0.00 -0.01 -0.10 8.49 8.75 647 Caa1 0.16 0.14
KopnopamueHble eepooGnuaauuu
MMK 05 €100 10 18.02.2005 9 100.00 100.25: -0.01 -0.09 -0.37 9.10 10.00 690 :BB-D Ba3 BB-: 0.01 0.01
Beimnenkom 06 $ 250 10.45 26.04.2005 76 108.75 109.25 7.57 -0.05 0.52 -28.22 9.61 -3144 i BB- B1 0.16 0.22
Espa3axonduHe 06 $ 150 8.875 25.09.2006 593 102.44 102.94 0.53 0.33 1.69 7.24 8.66 394 B 1.55 1.44
PocHecpbmb 06 $ 150 12.75 20.11.2006 649 112.76 113.76 0.12 -0.09 -0.68 5.09 11.31 178 BW Baa3 1.65 1.57
Cubrepms 07 $ 400 11.5 13.02.2007 734 108.49 110.49 0.33 0.23 1.88 6.88 10.60 355 B+ Ba2D 1.91 1.79
FA3MPOM 07 $ 500 9.125 25.04.2007 805 109.07 109.25( -0.22 0.33 0.14 4.72 8.37 141 iBB-W Baa3 BB Ui 2.05 1.95
THK 07 $ 700 11 06.11.2007 1000 113.08 114.33: -0.24 0.12 0.21 5.74 9.73 228 Ba2 2.46 2.33
MTC 08 $ 400 9.75 30.01.2008 1085 108.12 109.00: -0.17 0.69 2.10 6.68 9.02 321 iBB-D Ba3 2.74 2.57
Cucmema 08 $ 350 10.25 14.04.2008 1160 108.37 108.75 0.23 0.88 1.87 7.24 9.46 378 BU B3 B- 2.81 2.62
Anpoca 08 $ 500 8.125 06.05.2008 1182 104.00 105.00 0.01 0.42 0.36 6.72 7.81 325 B B2 2.95 2.76
Bumm-bunns-faHH $ 150 85 21.052008 1197 101.25 102.00 0.20 0.87 219 8.05 8.40 459 B+ B3 2.99 2.76
MMK 08 $ 300 8 21.10.2008 1350 102.70 103.70 0.42 1.04 0.53 7.15 7.79 369 iBB-D Ba3 BB-: 3.31 3.09
Cubregme 09 $ 500 10.75 15.01.2009 1436 : 11054 112.04: 000 0.63 306 759 972 412 { B+ Ba2D 3.44 3.20
Cesepcmarb 09 $ 325 8.625 24.02.2009 1476 104.05 104.55 0.53 1.24 1.02 7.44 8.29 377 B+ B+D: 3.49 3.25
Beimnenkom 09 $ 450 10 16.06.2009 1588 108.54 108.79 0.46 0.68 2.78 7.65 9.21 398 BB- B1 3.74 3.48
Espa3zxonduHe 09 $ 300 10.88 03.08.2009 1636 110.00 110.50 0.21 0.95 1.48 8.16 9.89 449 B 3.84 3.55
HOPHUKETb, 09 $ 500 7.125 30.09.2009 1694 98.65 99.00 0.25 0.74 0.11 7.47 7.22 380 BB Ba2 4.06 3.78
FA3rNPOM 09 $ 700 10.5 21.10.2009 1715 119.46 120.46 0.30 0.18 -0.18 5.71 8.79 204 :BB-W Baa3 BBU: 3.91 3.70
FA3MPOM 10 € 1000 7.8 27.09.2010 2056 113.90 114.10 0.01 0.80 1.73 4.90 6.85 186 :iBB-W Baa3 BB Ui 4.70 4.49
MTC 10 $ 400 8.375 14.10.2010 2073 105.25 106.00 0.84 1.15 1.94 7.21 7.96 354 iBB-D Ba3 4.71 4.40
Boivnenkom 11 $ 300 8.375 22.10.2011 2446 101.75 102.25: 7.57 -0.05 0.52 8.03 8.23 437 BB- B1 5.34 4.95
Cucmema 11 $ 350 8.875 28.01.2011 2179 104.02 104.51: -0.08 0.58 1.66 8.01 8.53 434 BU B3 B- 4.95 4.58
Cesepcmarnb 14 $ 375 9.25 19.04.2014 3356 104.25 104.62: -0.18 2.09 0.99 8.57 8.87 455 B+ B+ D: 6.53 6.02
TA3MPOM 13 $ 1750 9.625 01.03.2013 2942 12042 121.17 0.41 1.13 1.06 6.35 7.99 233 iBB-W Baa3 BBU: 5.98 5.62
TA3MPOM 20 $ 1250 7.201 01.02.2020 5470 106.88 107.75 0.11 1.34 - 6.48 6.74 245 iBB-W Baa3 BBU: 9.88 9.28
A3INPOM 34 $ 1000 8.625 28.04.2034 10670 i 119.91 120.16 i -0.02 0.05 -0.48 7.01 7.19 263 iBB-W Baa3 BB U 12.13 11.33
baHkoeckue eeg oo6nuaauuu
BTE 05 $ 325 4.71 28.04.2005 78 100.11 100.32 ¢ -0.12 0.03 0.00 4.18 4.70 98 BB+ BBB-< 0.00 0.00
Pycc. CmaHo 05 €30 11 28.05.2005 108 101.58 102.08 : -0.01 -0.04 -0.66 5.48 10.83 304 B Ba3 0.31 0.29
rasnpombark 05 € 150 9.75 04.10.2005 237 104.13 105.13:¢ -0.12 -0.14 -0.23 3.02 9.36 90 B+ Baa2 0.65 0.63
AnbghabaHk 05 $ 175 10.75 19.11.2005 283 103.75 0.00 -0.09 0.17 0.92 5.64 10.36 289 B Ba2 B 0.76 0.72
MAM 05 $ 200 10.75 16.12.2005 310 103.21 103.96 0.22 0.05 1.23 6.73 10.42 396 B B+ 0.84 0.79
AnbgpabaHk 06 $ 190 8 13.04.2006 428 100.55 101.55( -0.18 0.09 0.56 7.44 7.96 465 B Ba2 B+ 1.15 1.07
BaHk 3EHUT 06 $ 125 9.25 12.06.2006 488 101.00 101.50 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 512 101.75 0.00 -0.03 0.54 1.05 7.41 8.72 349 B1 B- 1.40 1.30
CbepbaHk 06 $ 1000 4.443 24.10.2006 622 100.90 101.65:¢ 0.02 -0.04 0.47 3.96 4.40 99 Baa2 BBB- 1.36 1.30
lMempokommepy, 07 $ 120 9 09.02.2007 730 101.59 10219 -0.12 0.46 1.12 8.12 8.86 479 B B1 1.94 1.79
HOMOC 07 $ 100 9.125 13.02.2007 734 101.40 101.90 0.00 0.56 2.27 8.35 9.00 503 B1 B 1.95 1.80
WBI™ Hukotin $ 150 9 19.03.2007 768 101.55 102.54 : -0.04 0.37 1.37 8.17 8.86 487 B 1.97 1.82
Pycc. CmaHo 07 $ 300 8.75 14.04.2007 794 103.00 0.00 0.28 0.55 -0.25 7.22 8.50 390 B Ba3 2.04 1.90
BTE 07 $ 300 5.63 30.07.2007 901 103.90 104.25 0.01 0.26 0.34 4.06 5.42 121 BB+ BBB< 2.55 2.45
lrasnpombaHk 08 €1050 7.25 30.10.2008 1359 105.32 105.70 : -0.01 0.54 0.61 5.64 6.88 217 B+ Baa2 3.36 3.18
BTb 08 $ 550 6.875 11.12.2008 1401 105.27 106.06 0.01 0.49 -0.02 5.33 6.53 186 BB+ BBB- 3.49 3.32
PocbaHk, 09 $ 225 9.75 24.09.2009 1688 102.55 102.80: -0.13 0.82 -0.95 8.71 9.51 516 B- B 2.63 242
Bark Mockebl, 09 $ 250 8  28.09.2009 1692 104.16 104.78 0.08 0.38 -0.42 6.93 7.68 327 Baa2 BB+: 3.99 3.73
BTE 11 $ 450 7.5 12.10.2011 2436 108.59 109.09 i -0.06 0.43 0.13 5.92 6.91 225 BB+ BBB- 5.46 5.15

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 9 cheBpansa 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 101.81 101.80 0.26 0.46 0.73 4.03 8.03 AAA Aaa
US30YT=RR 115.42 115.33 0.73 1.86 3.52 4.38 14.78 AAA Aaa
EU2YT=RR 99.70 99.74 -0.02 -0.01 0.18 2.39 1.81 AAA Aaa
EU10YT=RR 102.46 102.55 0.11 0.47 1.16 3.44 8.40 AAA Aaa
MEXGLB26=RR 160.00 160.06 0.16 1.05 2.20 6.32 10.53 BBB Baa1
BRAZILC=RR 102.88 102.75 0.06 0.55 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 113.88 113.88 -0.16 2.09 -3.18 8.70 9.73 BB- B1
TRGLB30=RR 146.63 147.13 0.04 1.84 -0.69 7.62 10.65 BB- B1
TRGLB10=RR 125.69 125.63 -0.05 0.20 -0.75 6.05 4.20 BB- B1
ARGFRB=RR 31.38 31.31 0.40 2.48 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 31.50 31.56 -0.20 0.20 -5.51 66.39 2.21 SD Caat
RUSGLB30=RR 106.94 107.44 0.06 1.44 2.19 6.00 8.42 BBB- Baa3
RUSGLB10=RR 110.13 110.44 0.06 -1.62 -0.34 4.58 2.76 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

8 ¢bes 05

EMBI+ 358 1 336.51 0.04 1.42 2.11 14.14

EMBI+ RUSSIA 191 -3 392.33 0.38 2.39 4.36 14.45

EMBI+ MEXICO 157 0 314.23 0.21 1.40 3.08 10.23

EMBI+ TURKEY 274 2 224.07 ¢ -0.01 1.12 1.35 12.45

EMBI+ BRAZIL 412 7 446.36 : -0.24 1.22 0.57 18.31

EMBI+ VENGVUELA 477 6 465.36 : -0.34 0.19 -1.16 21.66

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 9 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
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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