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M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 28 0.0002 A 0®3 45001 104.56  104.72 -0.25 5.29
EUR/USD 1.3067  0.0038 A O®3 46001 108.85  108.90 -0.05 6.66
MIBOR, % 1.18 -0.25 v 0D3 46014 10450  104.60 0.00 7.95
OCTATKMHA KIC B LIE. 265.2 7.4 A Mrop29-06 107.40  107.55 0.14 7.56
MIPA. PYB.

HE®Tb (URALS) 40.22 0 S Mrlop39-06 105.72 105.80 0.00 8.04
30M0TO 4271 2.1 'y KOMM 78 06 95.20 95.45 0.31 11.06
EMBI+ 336.43 0.26 'y AJIPOCA 198 106.55  107.00 0.10 5.70
EMBI+ CMPEQ 347 -7 02 FA3MNPOM A3 101.70 101.75 0.05 7.24
EMBI+RUSSIA 389.26 -0.01 07 FA3MNPOM A5 100.00 100.15 0.03 7.73
EMBI+RUSSIA CNPE[ 187 -4 ¥ YpanCealné 107.40  107.55 0.08 8.72
MICEX RCBI 103.76 0.02% ) TYM 02061. 101.35 101.45 0.00 10.03
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 106.13 106.38 -0.06 6.15
KOPMOPATVBHBIE 46996 283861 . UST 10 98.47 98.53 -0.47 4.19
MYHULINMNANBHBIE 32321  3073.29 FA3MPOM 13 11963  119.88 0.20 6.45
FOCYAAPCTBEHHbIE 1717.97 334.21 BAHK MOCKBbI 09 103.64  104.25 0.01 7.06
“ COBbITUA HA PbIHKE

PYBJIEBbIE OBJINTALIUA

» BYEPA pbiHOK pyb6neBbix [OATOBbIX WHCTPYMEHTOB  NPOAEMOHCTPUPOBa
HebosblWOW pocT Ha )OHe [OCTATOYHO BbICOKOM aKTMBHOCTH. B cekTope

KOPMOpaTMBHOrO [OJ/iIra NepBble CTPOUYKU NUAEPOB MO TOProsbiM obopoTam 3aHs/u
obauraumMyM Nepeoro 3lesioHa, KOTUPOBKK KOTOPbIX HemHoro nogpocaun (Fasnpom A5
(+0,03%), lasnpom A3 (+0,05%), Anpoca 19 (+0,10%), Nykoin 02 (+0,0%)).
Mo3UTUBHYIO AMHAMUWKY Ha BUYepaLlHWX TOoprax AEMOHCTPUPOBaNU OBAWraLMu BTOPOro
alenoHa, Haubonee NUKBUIHbIE W3 KOTOPbIX B cpeaHeMm nogopoxanu Ha 0,15%
(YPCU 06 (0,08%), PycAn 02 (+0,04%), MeracdoH 02 (+0,18%), T4 Meuen
(+0,07%), Boimnenkom (+0,4%), AstoBA3 (+0,08%).

Buepa Takke coctoanock wucnonHeHve odepT no obauraupam «MHTEKO-1» u
«CY3K-02». Cyas no caenkam, Kotopble 6binv Buepa 3aknioderbl B PIMC, uHBecTOpSbI
npegnounu npenbssutb K odepte okono 80,% ebinycka obnauraumin MHTEKO. C
obnvraumamu 6bino 3aknoueHo 163 cpenku Ha cymmy 982,6 mMnH. pybneit (o6bem
Bbinycka coctasnset 1,2 mnpa. pybnen). C obnuraumsmm CYIK-2 Buepa npowno 26
chenoK Ha cymmy nopsaka 244,7 mnaH. pybnei (M3 Hux 12 cpenok npowno B PMC Ha
cymmy 235 maH. pybne).

B cekTope cybdenepanbHbIX W MyHWLMNAJbHbIX OBAMrauMii Hambonee aKTUBHO
Toproeanucb obauraumn ropoga Mocksbl. Jlugepom no ToproebiM obopoTaMm cpeau
MOCKOBCKHX BbINYCKOB cTanu 42-W U 24-i BbINYCKW, CTOUMOCTb KOTOPbIX MO WTOram
OHA He u3aMmeHunacb. Haubonee nosutHBHas AMHaMMKa KOTMPOBOK Habnioganacb B
obnuraumax Mocksa 40 (+0,4%). LieHbl obnauraumii Apyrux pervoHanbHbiX 3MUTEHTOB
Ha BuUepallHWMX TOprax Tak)Ke NpPOAEeMOHCTpUpoBanM pocT. Hambonbwmm cnpocom
nonb3osanucb obauraumn Mockosckaa o6n. 04 (+0,10%), fApocnaeckas o6n. 02
(+0,3%), UpkyTckas obn. 01 (+0,11%) u Jlenunrpaackas obn. 03 (+0,2%).
KOTHpOBKK rocyfapcTBeHHbIX O6/Mrauuii Noapociav, OAHAKO, aKTUBHOCTb pbIHKA
COXpaHWiacb Ha JOCTAaTOYHO HWU3KOM ypoBHe. OKONO NosioBuUHbl BUpIKeEBbIX 06OPOTOB
NPULWAOCh Ha HoBble Bbinyckn OM3 cepuit 46017 (+0,07%) v 25057 (+0,15).
LleHTpanbHbit bBaHk P® Buyepa npoBoAWN ayKUMOH MO [OPA3MELLEHUIO CBOMUX
obnvraumii OBP Ha cymmy 3 mapa. py6. [loxonHOCTb N0 CpefHEB3BELUeHHOMN LieHe Ha
aykuuoHe coctaeuna 4,14% ropoBbix, YTO OKas3anocb MNPaKTUUECKHM Ha YpPOBHE
[IOXO[IHOCTU Ha BTOPHUHOM pbiHKe. Cnpoc Ha ayKuuoHe npesbicun 5 mnpa. pybnei.
O6bem popasmelenust coctasun 1,27 mnpa. pybnei.
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550 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUUA
» US-TREASURIES. [unamuka kasHauerckux obnuraumi CLUA He npetepnena
CYLLECTBEHHbIX M3MEHEHWW Buepa [MAHEM - OOXOAHOCTW us-treasuries npogosiKaloT
pactu. [nasa ®PC AnaHa [puHCneH NOBTOpWSI Buepa CBOW [OKMAL, KOTOPbIM OH
3auuTan HakaHyHe nepepn ®uHaHcoBbiM komuTeToMm [lanatbl [Npencraeutener, uto
CMPOBOLMPOBANIO HOBbIM POCT AOXOAHOCTEM Ha (hOHe BbIxOAa ouepedaHoro 6s0Ka
BaXXHOMW [N NO/IFOBbIX PbIHKOB CTAaTUCTUKM.
MMnopTHble /3KCNOPTHbIE  LEHbl BbIPOC/M MO WTOraM SHBaps CWU/IbHEE, YeM
npegnonaran 3KOHOMMCTbl. Tak POCT MMMOPTHbIX LEH MO UTOoram siHBaps COCTaBW
+0,9% (oxupanocb +0,7%) no cpasHeHHio ¢ uMx cHwxeHneM Ha 1,4% B nekabpe.
Poct uMnoptHbix LeH roa K rogy coctasun +6,0%. IKcnopTHble LeHbl BbIPOCAU Ha
0,7% (oxwmpancsa poct +0,3%) no cpasHenuio ¢ aekabpem Ha yposHe +0,2%. Poct
3KCMOPTHbIX LeH rof K roay coctasun +4,0%
Initial claims. Yucno HoBbiIx 3asBOK Ha nosiydeHue nocobus no 6HespaboTuue
cHuaunocb go ¢ 304 toic. go 302 Tbic. Ha npownok Hepene. Obuwee uncno Tekyuwee
3HauyeHWe OKa3a/IoCb MEHbLLUE YEM MPELCKa3biBa/id aHANIMTUKU, KOTOPbIE OXKWUAA/M, UTO
3TOT nokasartenb cocTaBuT nopsaka 315 Tbic. B uenom cratuctuka pbiHKa Tpyaa
nokasana MO3WTUBHYIO AMHAMMKY, UTO B WTOre MNPUBENIO K YCU/IEHWIO [aB/ieHWs Ha
LeHbl us-treasuries.
Mo utoram AHSA [OXOAHOCTU WMHAMKATHBHbIX 10-neTHUX obnuraumii BbipociuM Ha 4
nynkta ao 4,19% rogoebix. Ctoumoctb 30-netHux obnuraumi cHusunacb Ha 100 6.n.
co 113,0 go 112,0 npoueHTOB OT HOMWHaNA, MPWU 3TOM LOXOLHOCTU BbIPOC/IU Ha 6
nyHkToB ¢ 4,52 no 4,58 % ronosbix. JJOXoAHOCTU 2-X NETHUX HANPOTWUB CHWU3W/UCH C
7l:lar-04 ce+‘|-04 0KT‘-04 HO?;-04 l:lel‘(-04 ﬂHl;-OS dJel;-OS 3'42% A0 3’38% rofloBbIX,

» EMERGING MARKETS. Espoobvrauun emerging markets npogeMoHCTpUpoBaiu
Mo UTOram AHSA MOJIOXKWUTENIbHYIO AWHAMWKY, HECMOTPS Ha HeraTMBHble TEHAEHLUMW Ha
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KOPMOPATVBHb I/ CETMEHT pbiHKe us-treasuries. UHpekc EMBI+ BbIPOC Ha 0,26%, cnpag vHaekca cysunca Ha 6
nyvktoB go 348 6.n. Haubonbwmi  pocT Buepa  NPOAEMOHCTPUPOBAN
NOEPLI OBOPOTOB natMHoamepukaHckuin  cermeHt (EMBI+  Bpasunus  +0,55%, EMBI+ Benecyana
OBopOTL!, MIH. PYo. Vamonenme +0,59%). Jlupepom pocTta cTanu UAMNNHUHCKUIA cermeHT, KoTopbli npubasun 0,67 %,
(Bupxa + PC) croumocty, % a cnpaf vMHaekca cokpatuacsa Ha 13 nyHkTos go 404 6.n.
ATEKO106  982.62 0.00 » » POCCHUACKHKE EBPOOBJIMTALIMN. Peakums pbiHka CyBepeHHbix eBpooBa1raumii
CASTPOM A5 87811 0.03 2 Ha nosiBjieHMe HOBOCTH 06 yxkecToueHun nonutuku Mapuskckoro Knyba Kpegutopoe k
JOocpoyHoMy noraweHuio gonra Poccun okaszanacb HesHauutenoHow. CpepHee
FA3MNPOM A3 297.05 0.05 N
3HaueHue cnpaga «Poccun-30» k «UST-10» no urtoram gHa coctasuno okono 197
CYoK-02 24467 -0.02 v 6.M., Y4TO FOBOPMT O TOM, YTO BbllleflMEe HOBOCTM O MepeMeHax B MONUTHKE
AJIPOCA 198 144.45 0.10 A Mapwxckoro Knyba B oTHoweHun Poccun cnabo BonHyloT uHBecTopoB. MHpexc
Tykoiin206 109.48 0.00 ) EMBI+Poccusa cHuaunca Ha 0,01%. Cnpag mHaekca cyauncs Ha 1 nyHKT W cocTasun
YpanCaalue 103.91 0.08 » 188 6.n. Kotuposku eBpoobnuraumi Poccua-30 cerogHs HaxogsaTtcs Ha ypoBHe
BTE - 4 06 7111 0.07 2~ 106,00,/106,25 npoueHTa OT HOMHWHana.
PycAn®-28 53.79 0.04 [\
Meradonzos 5181 0.18 2 “ HOBOCTW SMAUTEHTOB AONTOBOIO PbIHKA
» XonguHr «JleHCneuCMY». BaHk MockBbl, BbiCTynas OpraHM3aTopoM BbIMyCKa,
TMREPBI POCTAMALEHNA obnuraumit KOMNaHUKM B HacToslLiee BPEMS NPOBOAMT Psf BCTPeY C MHBECTOPaMM, no
Pocr. % Nagenve, % NPEeACTaBNEHUIO KOMMaHWM Ha Ny6AUUHOM  pbIHKE KOPMOPATHBHBIX — OO/MraLmi.
299 VKLB-01 Pasmelerne febioTHoro Bbinycka obnurauuit obvemom 1,0 mnpgn. pybnei HameueHo
276 ConKab o6 Ha cepeguHy mapta 2005 ropa. MatunetHue ob6GAWrauMu € NOAYrofOBbIM KYMNOHOM
053 Bonra 1 o 6yayt umeTb OBe odepTbl uyepes roj v Aa C AaTbl Hauana obpauierns. OCOP
3apeructpypoBsana Bbinyck obaurauuin 27 axeaps 2005 roga.
040 Beimnkom®-1 » CripoutenbHas rpynna «JleHCneuCMY» sBnseTcs KpynHeWWMM 3acTPOMLLMKOM
Butssb1 06 -1.00 Cankr-lNetepbypra ¢ obbemom peanusaumn nopsaxka 5,0 mapa. pyébnen no urtoram
BBA MM 106 -0.74 2004 ropa.
Mera®oH®01 -0.70
Cu6Tnk-406 -0.35
C3Tenek206 -0.30
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M NONTMKA/SKOHOMMKA

» TMAPWXKCKWUMA KNYB. Mo coobuwenuio areHtctea REUTERS, crtpaHbl uneHbi
Mapuxkckoro knyba (MK) 6yayt Tpebosatb npemuio B Cyyae LOCPOYHOrO MOraleHWs
ponra Poccuu nepep K. Hanomuum, uto Ha sHBapckux neperoBopax Poccuu c [K,
P® ypanocb OOroBopuTbCS O BO3MOXHOCTM [LOCPOYHOrO MOralle€HUsi o/ra 3a Tpu
roga (no oueHkam MuHdpuHa Ha Hauano 2004r. ponr Poccun nepep crpaHamu
uneHamu K cocrasnan $47,7 wmnpp.). OmHako, OCHOBHOW MOMEHT — pa3mep
IWCKOHTa 3a [AOCPOYHOE MoralleHue onpepenutb He yganocb. MuHduH Torpa
HacTamMBan Ha guckoHTe B pasmepe 10% OT cyMMbl OCHOBHOro gonra.

YuuTblBass HOBbIM NOBOPOT B  [Jefe, NPeAcTosilMe NeperoBopbl, KOTOpble
3annaHupoBaHbl HA  Hayano MapTa, CTaHyT [OCTaTOYHO  C/IOXKHbIMKU  AJ1s
npeacraButenen MuHdmHa. HepasHo npesuaeHt PO B. MMytuH 3asBun, uto pocpoyHoe
norawleHue BHelHero gonra PoccMM BO3MOKHO /WLWb Ha BbIrogHbIX ycnoeuax. [lo
coobuieHuio rasetbl «Begomoctu», rnaeHbii kpeautop Poccun — Fepmanus (okono
40% ot cymmbl gonra nepeg [K) Hactausaet Ha npemuun B pasmepe 2,5%.

Mo Hawemy MHeHHIO, paxe ¢ yyeToM npemMuu Poccun BbirogHo [pocpodHoe
norawexune. Yuutbisas, uto obcnykueanue ponrosbix nepeg MK ssnsetcs cambim
OOPOrMM Cpefan BCex BHelwHux obsasatenbcts PO (npumepHo 7% rogoBbix) npemus B
pasmepe 2,5% He yMeHblLIaeT 3KOHOMMUECKYIO BbIrofly OT AOCPOYHOrO MNOralleHus.
Takxke, 6onee HeraTMBHbIM MOMEHTOM MOXET CTaTb NPOJOIKEHUE MPAKTHKU
CEKbIOPUTU3aLUKU BHellHeW 3agomkeHHocTh P® unenamu MK, kak 310 B npowsiom
rogy caenana lepmanus, pasmectus Tpu cepun obnuraumi ARIES. Hecmotps Ha To,
yTO B npoLioM rogy FepmMaHuM NPULWIOCL NOTEPATb Ha MPOLaXKe YacTH POCCHMMCKOro
nonra okono 10%, MOXHO OTMETMTb, YTO 3a MOArO4a PbIHOK [OCTATOYHO XOPOLUO
oueHun Hoeble ob6nuraumm ARIES, W celuac repmaHO-poCCHiCKHe OBMraumu
TOPryloTcaA MHOrO Bbille HOMMHana (moxogHoctb obnuraumii ARIES 03 3a nonropa
chusunacb ¢ 9,84% pno 7,71% roposbix, a CTOMMOCTb BbIpOCNa MNPUMEPHO Ha
24,0%).

» UHONALUUA 8 Poccum 3a nepeyto Hepento despans 2005 roga coctasuna 0,4%
no cpasHeHuio ¢ 2,6% 3a secb sHeapb 2005 ropa v 1% 3a cespans 2004 roaa,
coobumn rnasa MIOPT lepman pedh. Mped oTkazancs gaTb NPOrHO3 MHMAALUMK Ha
mecsAy. PaHee MuHUCTp cdomHaHcoB P®D Anekcen KyapuH nporHosupoBsasn, uto nocrne
AHBAPCKOro CKauka TeMmmbl pocTa LueH B dieBpane 3amMeanarca [0 yposHs Hwxke 1%.
MNos3pHee coBETHWK NMpe3ufeHTa MO 3KOHOMHWYECKMM Bonpocam AHpapeil WUnnapuoHos
cooblwun, 4To WHGNAUMA 3a nepeble Ose Heaenu despans coctasuna 0,7%. Mo-
BUOMMOMY, cheBpasibcKaa WHdnaumua coctasuT nopsagka 1,3-1,4%, npu 3tom rogoso
nokasatenb MHAAUMK (heBpanb K despanio) nocturHet 13%, uto cTaHeT pekopaHo-
BbICOKMM MoKasatenem 3a nocnegHue 16 mecaues. OueBMAHO, UTO MOCNE TaKoro
MH(NALMOHHOIO BCMJIeCKa B Hauyase rofa, Y/NOXWTbCA B OdMuMabHbId rOLOBOM
nporHo3 (8,5%) yxe HepeanbHo. B TO e Bpems, Mbl He [OyMaeMm, UTO MaxOBHWK
UH(NIALMK NPOAOIKUT packpyduBatbcsi. Mbl »koem 3amepsieHWss TEMMOB pocTa LEH,
HauuHas co BToporo KeapTasa. OCHOBHYO pPO/ib B TakOM 3aMef/IeHWM, Ha Haw
B3rNs4, [HO/MKHO CbirpaTb 3aMopakKMBaHWe TapugOB, a TaKXKe OTHOCUTESbHas
CTabuIbHOCTb BHELLHWMX (DaKTOPOB — Mbl COMHEBAEMCA, YTO POCT MHUPOBbIX LEH Ha
HedpTb M MeTaN/bl, Bbi3BABLUMM B MPOLIJIOM rofy NOAOPOXKaHWe 3TUX MPOAYKTOB Ha
BHYTPEHHEM pbiHKe, ByneT npogosmkeH. Mbl coxpaHsiem Haw rofoBoi NPOrHo3 Mo
uHnaumMK Ha yposHe 10%.

» 3BP. O6bem 30notoBanioTHbix pesepsos Poccuu no coctosHuio Ha 11 dhespans
coctasun $125,4 mnpa. Mo coctoanuio Ha 4 deepans ux obbem coctasnan $125,7
mnpa. Takum obBpasom, 3a Heaeslo 30/0TOBaNIOTHbIE pe3epBbl cHU3MAUch Ha $300
MJIH.

M KPEOVTHBIE PEATUHI

» CUCTEMA. Fitch Ratings noebicuno ponrocpounbie peutnHrn ADK Cucrema no
obszatenbcTBaM B WHOCTPAHHOW M MECTHOM Banote o  ypoBHs «B+» c «B».
MporHo3 uamMeHeHWs PenTUHros — cTabusibHbii, OQHOBPEMEHHO areHTCTBO MOBbICH/IO
penTuHr espoobnuraumii Cuctema 08 Ha $350 maH. u Cuctema 11 Ha Ty >Ke cymMy f0
«B+» ¢ «B-».

» CAHKT-NMETEPBYPTY. Fitch Ratings npUCBOMUNIO Cankt-MeTepbypry
HauWOHaNbHbIM PerTUHT «AA(rus)», NPOrHO3 U3MeHeHUs PeUTHHra — MO3WUTHBHbIN.

» JIMNEUKASA OBJIACTb. Fitch Ratings nosbicuno peituHr Jluneuxoin obnactv no
HauuoHanbHow wkane o «AA-(rus)» c «A+(rus)». MpPorHo3 M3MeHeHUs penTuHra —
CTabunbHbIN.
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2930 AOTIMAP [ PYBTIE .' KANEHOAPb COBbITUM HA ONTOBOM PbIHKE

29101 CErogH+

28.90 -

28.70 | Mpencenatens ®PC A. IpuHCNEH BLICTYNNT € JOKNaAoM 0 BromkeTe 1 cocTosiHuM akoHomuku CLUA nepeg

: 2 mapTa 05 . . )

2650 | BrogxeTHbIM KomuteTom Manats! Mpeactasutenen (Budget Committee, U.S. House of Representatives)

2830 1 Mpencenatens GPC CLUA A. TpuHCneH BbICTYNWT ¢ JOKNAAOM O COLManbHON NONUTUKE Nepes creLmanbHbIM
7 mapta 05

28.10 + komuTeToM KoHrpecca CLLA

27.90 1 16 map 05 Bctpeya OMEK. MwadaH, MpaH.

27.70

‘ ‘ ‘ ‘ ‘ ‘ 22 map 05 OyepepnHoe 3acenaHme komuccim FOMC. PaccmoTperme Bonpoca 06 M3MEHEHNM Y4eTHO CTaBKy.
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%00 MHAEKC RONNAPA .' KANEHOAPBL NMEPBUNYHOIO PbIHKA
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[Jlata OMUTEHT, cepust Bbinycka O6bem, MH.  Cpok obpatLeHus

CETrOfHS

EMBI+ CNP3[]
470

445

420

395
M cTATUCTUKA CLUA
Mocn. Oxupaemoe [pownoe  PakTuyeckoe
[ata MNokasaTenb
345 nepuog 3Ha4YeHe  3HaueHue 3Ha4eHune
apr-04 cen-04
28 1B 05 MporHosHas ouexka BBI (GDP-advance) 4 k.04 3.50% 4.00% 3.10%
- HE®Tb 1 ¢es 05 VHpexc lenoson aktuaHocTy (ISM manufacturing) aHB.05 57.50 57.30 56.40
o 4 ches 05 CraTucTika pbiHka Tpyaa - Yucno HoBbIx paboymx Mect aHB.05 180 000 133 000 146 000
(Non-farm payrolls)
47 1 10 cpes 04 Toprosblit 6anaHc (canbgo, MApA. Aonn. ) nex.04 -57.00 -60.30 -56.40
44 | 15 ches 04 Cuer geimkenus kanutana (Capital Net Flow), mnpg. fek04 i 8930 6130
at ] aonn.
15 cpes 04 PosHuuHble npogaxy (Retail sales), m-t-m AHB.05 -0.30% 1.20% -0.30%
*] 15 cpe 04 Retail sales, nckniouas asTomobunu, m-t-m AHB.05 0.40% 0.30% 0.60%
351 17 tes 04 /MNOpPTHBIE LieHb aHB.04 0.70% -1.40% 0.90%
32 ‘ ‘ : : ‘ : 17 cpes 04 OKCMOpTHbIE LieHb! AHB.04 0.40% 0.20% 0.70%
asr04 cew04 okr04 Hom04 pex04 Ane05 e CEFOHA  WHcrswms B NpOMbILLNEHHOM cekTope (PPI) HB.05 0.20% -0.70%
BRENT URALS
s0n0T0 CEFOIHSA WHcpnsums - Core PP (ouniLeHHas oT BIMSHWS LieH Ha aHB.05 0.10%
460 NpOAOBOMLCTBME W SHEPreTUKY)
450 | 23 cpes 05 Real Earnings AHB.05 0.50%
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Kpueasi doxodHocmu MyHuyunanabHbIx obnu2ayul
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KPUBbIE OXOAQHOC
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PbIHOK PYBJIEBbIX OBNIUT ALIUA

18 deBpans 2005 r.

OMUTEHTbI OB'BEMbI TOrALLIEHUE/ BbIKYIT LHEHA U3MEHEHUE,% [JOXOAOHOCTb,% AOPALNSA
Oobem, LHen 1o

M?_Iio‘:;g rc‘: Ky:/fH’ Morawenve OcbepTa nora:.leHM Moxynka Mpopa neHb  Hedena  mecsy HKO TeK:‘/u.La norﬁuj. od);(pTe ‘3125' Moga. atop
Yimoau mopaoe 2ocydapcmeeHHbIMU obsiu2ayussmu
OBF 1248.45 34500 - 15.12.2005 15.07.2005 301 98.33 99.38: 0.03 0.18 0.26 - - 1.98 4.06 0.41 0.39
03 25057 127.33 0 6.30 20.01.2010 - 1798 {99.80 99.97: 0.15 -0.10 0.00 3.80 6.31 6.49 - 2.91 2.73
OP3 25058 19.71 0 6.30 30.04.2008 - 1168 : 98.46 98.54 : 0.14 -0.23 - 2.59 6.39 6.99 - 2.91 2.72
OP3 26003 0.00 1132 :10.00 15.03.2005 - 26 0.00 0.00 0.00 0.00 -0.20:92.88 9.89 -4.60 - 0.07 0.07
OP3 267198 0.00 42117 6.00 02.11.2012 - 2815 {89.10 90.16 i 0.00 0.00 0.11 {1726 6.64 7.71 - 6.21 5.76
0P3 27018 0.15 14000 § 12.00 14.09.2005 - 209 104.50 104.61¢ 0.00 -0.04 -0.67 i 21.04 11.47 3.85 - 0.55 0.53
0P3 27019 0.00 8800 : 12.00 18.07.2007 - 881 108.90 109.40: 0.00 -0.07 -0.13: 9.53 11.00 6.34 - 2.18 2.05
03 27020 3.33 8800 i 12.00 08.08.2007 - 902 108.71 109.45: 0.00 0.09 -0.21 263 1096 6.32 - 2.24 2.1
03 27021 0.00 10942 { 12.00 20.04.2005 - 62 0.00 101.85{ 0.00 0.00 -0.77% 9.53 11.72 -1.78 - 0.17 0.17
0P3 2/022 26.19 21296: 8.00 15.02.2006 - 363 102.80 102.97¢ 0.02 0.10 -0.19:i 0.22 7.77 5.01 - 0.97 0.92
0P3 2/023 10.16 20292 7.50 20.07.2005 - 153 101.60 101.85: 0.03 -0.08 0.01 5.96 7.38 3.63 - 0.41 0.40
0P3 2/024 0.00 15001 i 7.50 19.04.2006 - 426 102.65 102.75: 0.00 0.20 0.00 5.96 7.30 4.98 - 1.12 1.07
0P3 2/025 30.54 25806: 7.50 13.06.2007 - 846 101.60 101.99¢ 0.15 -0.12 -0.34:13.15 7.37 6.28 - 213 2.00
03 2/026 29.64 10994: 8.00 11.03.2009 - 1483 { 99.77 99.85: 0.00 -0.60 -0.84: 14.03 8.02 7.39 - 3.49 3.25
0P3 45001 214 37808 :10.00 15.11.2006 - 636 104.56 104.72: -0.24 0.05 -0.57 : 0.27 9.56 5.29 - 0.96 0.91
0P3 45002 1.61 5520 :10.00 02.08.2006 - 531 103.60 104.40: 0.24 0.02 -0.33: 247 9.58 5.25 - 0.93 0.89
0P3 460017 2.50 60000 10.00 10.09.2008 - 1301 :108.80 108.90: -0.05 0.00 -0.90: 17.53 9.18 6.66 - 2.46 2.31
0P3 46002 8.02 62000 { 11.00 08.08.2012 - 2729 :107.70 107.96: -0.05 -0.27 -0.87 i 0.30 10.21 7.74 - 5.16 4.79
0P3 46003 17.87 37298 { 10.00 14.07.2010 - 1973 :110.30 110.74: 0.09 -0.16 -0.89: 7.95 9.03 7.49 - 4.02 3.74
OP3 46074 3.42 53827 : 10.00 29.08.2018 - 4941 :104.50 104.60: 0.00 -0.55 -0.67 : 4247 9.56 _7.95 - 5.94 5.50
Bcezo 1531.06 470132
SMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [4OXOQHOCTb,% APALNA

Qobbem, LiHen fo

M?'lﬁoz(;/g xg: Ky:f”' Morawexne OdbepTa nora:.leHm Moxkynka Mpoaax AeHb  Hedena  mecsy HKAO TeK:u"’a norIZUJ. OCbll:pTe J?;Zf.‘ Moga. aop
Umoau mopzaoe cybghedepasibHbIMU U MYHUUUNaIbHbIMU 0b61u2ayusimu
bauikopmocmaH, U4 4.92 500 8.02 13.09.2007 - 938 9795 9920 0.15 -0.66 -0.97:33.84 8.15 8.94 - 2.29 2.1
besneopoockas obn., U4 0.05 320 :15.00 29.04.2008 - 1167 :107.06 108.00: 0.14 0.39 -0.23: 45.62 13.93 11.49 - 2.59 2.32
besniezopoockas obn., U3 0.03 300 :19.00 20.12.2005 - 306 107.50 0.00 0.32 -0.65 -0.46:30.71 1745 8.15 - 0.78 0.72
Boneoepadckas 0071., U1 5.27 600 (14.00 11.06.2009 - 1575 1103.00 103.50{ 049 0.00 -0.58: 24.16 13.53 11.18 - 2.76 2.48
Vipkymckas obn., 01 7.20 700 {11.00 22.07.2007 - 885 101.85 101.95¢ 0.11 0.37 0.82 8.74 10.79 945 - 1.37 1.25
Vipkymckas obn., 02 0.00 750 :12.00 07.09.2006 - 567 101.91 102.17: 0.00 0.02 0.45 : 23.67 11.74 8.77 - 1.07 0.98
Komu, 05 0.00 500 :15.00 24.12.2007 - 1040 :110.31 110.73{ 0.00 0.05 -0.45: 2260 13.57 10.08 - 2.36 2.15
Komu, 06 2.21 700 i14.50 14.10.2010 - 2065 :110.20 110.60: -0.14 -0.35 -0.72 { 50.05 13.15 10.68 - 4.01 3.62
Komu, 0/ 712 1000 {12.00 22.11.2013 - 3200 { 95.20 9545 0.33 0.26 -0.50 { 28.27 12.57 11.06 - 5.42 4.88
Kocmpomckas obn., U3 0.00 300 :15.00 23.06.2005 - 126 102.15 102.32: 0.00 -0.20 -2.57 : 23.42 14.66 8.37 - 0.34 0.31
KpacHospck, U1 7.06 1000 :11.00 21.07.2005 - 154 101.25 101.30: 0.09 0.15 0.60 9.04 10.86 8.05 - 0.42 0.38
KpacHospck, U2 0.00 630 (12.50 27.10.2006 - 617 104.50 104.65: -0.05 0.29 2.67 753 1196 9.93 - 1.54 1.40
KpacHospckuu kpau, U1 0.00 1500 {10.30 08.12.2005 - 294 101.40 101.75¢ 0.00 0.22 0.51 { 20.88 10.12 8.27 - 0.77 0.71
KpacHospckuu kpau, 02 1.04 1500 :10.95 26.10.2006 - 616 102.66 103.00: 0.05 0.29 0.05 8.40 10.63 9.32 - 1.55 1.42
KpacHooapckuu kpau, U1 0.00 605 :11.00 15.05.2007 - 817 101.30 101.80: 0.00 -0.42 0.40 : 28.03 10.84 9.80 - 2.00 1.82
JleHuHepadckas 0671., U2 0.00 800 {14.01 08.12.2010 - 2120 0.00 115.00: 0.00 0.39 0.44 2418 1227 10.96 - 4.19 3.78
Mockoeckas obn., U2 0.00 1000 {17.00 10.06.2005 - 113 103.50 103.97¢ 0.00 -0.48 -1.06 i 33.07 16.43 5.62 - 0.30 0.28
Mockoeckas 0bn., U3 0.00 1000 : 11.00 19.08.2007 - 913 0.00 0.00 0.00 -0.79 -0.06 : 54.85 10.34 8.29 - 2.15 1.99
Mockoeckas obn., U4 23.74 9600 :11.00 21.04.2009 - 1524 :108.00 108.10: 0.09 -0.74 0.95 6.93 10.19 8.98 - 3.42 3.13
Hoeocubupck, U1 0.31 1500 {16.00 21.06.2005 - 124 102.65 102.89f -1.77 0.24 -0.68: 2542 1559 8.30 - 0.33 0.31
Hoeocubupckas o6r1. 1.41 1500 {13.50 27.07.2006 - 525 103.30 103.50¢ 0.11 -0.27 -0.10: 555 13.04 11.29 - 1.33 1.19
Camapckas obn., U1 1.15 2370 :12.00 04.07.2006 - 502 104.50 104.75: 0.00 048 -0.04 : 1447 11.46 8.57 - 1.27 1.17
| eepckas obn., U2 0.00 1000 :16.90 23.11.2006 - 644 0.00 0.00 0.00 -0.08 -0.18: 38.89 15.16 10.09 - 1.52 1.38
I omckas 0071., 02 0.00 500 {12.00 27.07.2006 - 525 101.80 0.00 0.00 1.23 0.00 6.90 11.68 9.80 - 1.36 1.24
Iomckas 0671., U3 0.55 600 (12.00 13.10.2007 - 968 102.00 102.49 -0.38 049 0.53 { 41.75 11.76 10.28 - 2.27 2.06
Yopa, 03 0.00 400 :10.03 18.07.2006 - 516 100.27 101.28: 0.00 0.54 0.10 8.24 9.94 954 - 1.34 1.23
Yopa, 04 0.00 500 :10.03 03.06.2008 - 1202 ( 98.96 99.25: 0.00 0.10 1.81 { 19.78 10.14 10.69 - 2.83 2.56
Xabaposckuu Kpau, U1 0.00 300 {13.09 27.08.2005 - 191 0.00 0.00 0.00 0.25 -2.88:i29.41 1280 8.82 - 0.50 0.46
Xabaposckuu kpau, U2 0.19 700 :13.13 05.10.2006 - 595 :101.93 102.10: -0.09 0.54 1.60 : 1547 12.88 10.30 - 1.49 1.35
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 294 0.00 107.65; 0.00 0.00 0.00 { 27.12 13.89 4.79 - 0.77 0.74
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1195 0.00 109.40{ 0.00 0.18 0.28 { 27.29 10.96 8.78 - 2.76 2.54
Yysawus, 01 0.57 285 £12.00 12.08.2005 - 176 $101.75 101.90{ 0.15 0.00 039 { 164 1178 8.18 - 0.48 0.44
Yysawus, 02 0.91 500 : 9.50 13.04.2007 - 785 96.50 96.60: 0.16 026 099 { 937 983 11.79 - 1.95 1.74
Akymus, 03 0.37 800 :12.00 17.06.2008 - 1216 :104.20 104.50; 0.63 0.58 0.29 { 19.07 11.45 10.68 - 2.76 2.49
~Kymus, 04 0.00 1000 : 14.00 16.03.2006 - 392 1105.38 105.65: 0.00 0.23 -0.24}24.16 13.26 8.53 - 1.00 0.92
FKymus, 05 0.12 2000 :10.00 21.04.2007 - 793 99.16 99.40: -0.11 030 062 { 7.67 10.08 9.89 - 1.97 1.79
AHAQ, 01 5.13 1800 : 11.00 03.08.2008 - 1263 :102.50 102.75: 0.00 0.74 -0.29: 3.62 10.73 9.82 - 2.98 2.7
~ipocnasckas 0o71., U2 0.00 1000 : 13.78 03.07.2007 - 866 :106.80 107.20: 0.28 0.38 1.01 { 16.61 12.89 10.24 - 2.05 1.86
Mocksa 26 0.00 4000 : 15.00 11.03.2005 - 22 100.58 100.73:{ 0.00 -0.14 -0.58 { 27.95 14.91 5.36 - 0.06 0.06
Mocksa 33 0.00 4000 : 10.00 27.05.2005 - 99 101.24 101.75: 0.00 -049 -0.64: 9.04 986 6.49 - 0.40 0.38
Mockea 24 0.00 3000 :15.00 02.09.2005 - 197 $104.75 0.00 { 0.00 0.14 -047: 3164 1419 4.34 - 0.51 0.49
Mockea 34 0.00 4000 : 10.00 28.08.2005 - 192 0.00 0.00 { 0.00 0.34 0.20 {2219 974 4095 - 0.51 0.48
Mockea 35 0.00 3900 :10.00 18.06.2006 - 486 :104.10 104.40:{ 0.00 -1.04 042 i 3.84 963 4.53 - 0.69 0.66
Mocksa 28 0.38 3000 :15.00 25.12.2005 - 311 :107.90 108.39: 0.37 -0.01 -1.50:22.19 13.86 5.20 - 0.80 0.76
Mocksa 32 13.26 4000 :10.00 25.05.2006 - 462 :104.15 104.50; -0.24 0.00 0.83 { 23.01 9.60 6.72 - 1.18 1.1
Mocksa 37 0.05 3900 :10.00 23.09.2006 - 583 1104.92 105.30i 0.44 -0.35 -0.29} 1534 948 6.54 - 1.48 1.39
Mocksa 27 5.71 4000 § 15.00 20.12.2006 - 671 :114.07 114.15{ 0.04 -0.09 -1.26: 24.25 13.14 6.92 - 1.62 1.52
Mockea 31 0.00 5000 :10.00 20.05.2007 - 822 0.00 0.00 { 0.00 -0.28 -0.14: 329 941 7.38 - 2.22 2.06
Mockea 42 0.00 3000 :10.00 13.08.2007 - 907 £106.90 107.25: 0.00 0.00 - 110 934 7.07 - 2.24 2.09
Mockea 40 62.05 4000 {10.00 26.10.2007 - 981 i107.00 107.15; 0.42 -047 -0.19} 1534 933 7.15 - 2.30 2.14
Mocksa 29 31.82 5000 {10.00 05.06.2008 - 1204 :107.40 107.55{ 0.13 -0.25 -0.33{20.27 9.31 7.56 - 2.86 2.66
Mocksa 41 0.00 5000 :10.06 30.07.2010 - 1989 :106.50 0.00 : 0.00 -0.25 - 468 929 7.64 - 4.37 4.06
Mocksa 38 68.21 5000 :10.00 26.12.2010 - 2138 :110.20 110.90: 0.35 -0.23 -0.96 { 14.52 9.03 7.82 - 4.59 4.25
Mockea 39 32.23 5000 :10.00 21.07.2014 - 3441 :105.72 105.80: 0.00 -012 -114: 740 947 8.04 - 6.47 5.99
5ceeo 283.07 111860

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

HemouHuku: REUTERS, pacyemsi baHka Mockebi

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU

I A TEN



PbIHOK PYBJIEBbIX OBNIUT ALIUA 18 deBpana 2005 r.
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Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TA3TIPOM A2 545 5000 : 15.21 03.11.2005 - 259 1106.40 107.10: -0.05 0.01 -0.79 } 42.08 1427 564 - 068 0.64
FA3MPOM A3 61.82 10000} 8.11 18.01.2007 - 700 $101.70 101.75{ 0.05 -0.15 -0.30: 444 797 7.24 - 1.81 1.69
FA3MPOM A5 10.13 5000 i 7.58 09.10.2007 - 964 :100.00 100.15{ 0.03 -0.50 -0.50: 26.58 7.58 7.73 - 238 221
Jlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1734 { 99.50 99.75: 0.00 -0.20 0.00 ; 16.85 7.16 - 731 1 251 2.34
Hopmeas, 01 0.00 2100 {16.00 09.11.2005 - 265 :102.90 103.24: 0.00 -0.20 -0.10 i 43.40 1555 12.01 - 069 0.62
TamHepmsb 03 1.05 1500 {12.00 01.07.2006 - 499 1104.50 105.40: 0.10 0.10 0.10 : 16.11 11.45 8.37 - 129 119
THK, 04 0.00 3000 :12.00 27.03.2005 - 38 0.00 0.00 i 0.00 0.00 0.00 i 47.67 11.88 2.26 - 0.10 0.10
THK, 05 0.00 3000 :15.00 28.11.2006 - 649 :113.50 113.88: 0.00 -0.18 0.18 : 33.29 1319 6.77 - 1.59  1.49
Xumust u Hegpmexumus
AMTEITXK, OT 217 1200 {1250 15.11.2007 22.11.2005 1001 :101.37 101.45! 0.00 0.60 0.35 ; 31.16 12.32 - 1046 0.73 0.66
AkpoH, 01 0.77 600 13.45 01.11.2005 - 257 1102.41 102.89: 0.39 -0.49 049 i 590 13.07 9.46 - 068 0.62
Amvmenwutnpom, 01 0.00 600 19.00 23.12.2005 - 309 :106.30 107.90; 0.00 0.65 -1.93: 28.63 17.67 9.74 - 0.81 0.73
Kyubbiwesasom, 01 1.38 600 {12.00 15.06.2006 17.03.2005 483 :100.25 100.30: 0.10 -0.20 -0.20 i 20.71 1196 - 7.90 i 0.08 0.07
HUKOCXWM, 01 0.76 750 §15.00 14.12.2006 - 665 : 99.90 100.05: 0.15 -0.37 049 i 2589 14.98 1487 - 162  1.41
HKHX-02 0.00 1500 i 16.00 24.05.2005 - 96 i100.50 103.00i 0.00 0.00 -0.97: 38.14 1553 4.30 - 026 0.25
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 926 100.45 100.80: 0.00 0.00 0.00 i 20.30 9.48 - 9321 052 048
Hagpuc Kocmemurc, 01 0.00 400 112.00 22.04.2007 21.10.2005 794 :100.20 100.50i 0.00 0.15 -0.10i 39.12 11.98 - 12.04; 065 0.58
CAHOC 01 0.00 300 {14.00 13.02.2006 - 361 :104.23 10525 0.00 0.00 -0.85: 153 13.37 9.13 - 096 0.88
CAHOC 02 4.02 3000 i 9.70 10.11.2009 13.11.2007 1727 :100.30 100.39: 0.09 -0.10 _0.00 i 24.72 9.66 - 9.97 i 2.41 2.19
dnekmpoaHepaemuka
AnmausHepeo, 01 1049 600 :18.00 05.08.2005 - 169 110253 102.80: 0.17 023 024 ! 6.90 1749 11.96 - 045 040
BawkupaHepeo, 01 0.00 500 £20.00 11.09.2005 - 206 :105.83 106.50: 0.00 0.28 -1.50: 87.12 18.78 8.11 - 052 048
bBawkupaHepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 735 0.00 000 i 0.00 0.15 -0.83i51.25 1063 - 969 i 049 045
Jlersrepeo, 01 35.57 3000 :10.25 19.04.2007 - 791 {9882 98.90: 0.08 -0.06 -2.00: 3342 10.36 11.11 - 193 174
PAO EGC 02 0.00 3000 15.00 21.10.2005 - 246 $106.20 106.40: 0.00 -0.09 -0.80: 48.90 14.04 4.59 - 0.64 061
CsepdrnosaHepzo, 01 5.18 500 §11.50 01.03.2007 05.09.2005 742 {100.43 100.77: 0.30 -0.10 263 i 52.93 11.42 - 1040 052 047
SlkymckaHepeo, 01 0.55 400 §16.00 31.08.2006 03.03.2005 560 101.41 101.60i 0.20 010 -0.36 { 73.64 1575 - -2360: 0.04  0.05
Cessb
bauwuHgpopmcesisb 09 0.05 150 :14.00 23.10.2005 - 248 110155 0.00 : -0.05 0.15 -044: 4488 13.63 9.90 - 065 0.59
Bonzamenekom 0.00 1000 : 15.00 21.02.2006 - 369 0.00 000 i 0.00 019 -0.19i 36.16 14.22 8.56 - 093 0.85
Beivnenkom 01 511 3000  9.90 16.05.2006 - 453 1102.00 102.50: 0.39 -0.54 121 {2522 9.69 8.14 - 117 1.08
Hanbcesss 01 0.00 1000 ; 15.00 15.11.2006 16.11.2005 636 ;104.25 105.00; 0.00 -0.76 0.10 ; 37.81 1433 - 850 i 0.71 0.66
MITC 04 0.00 1000 §10.00 22.04.2009 26.04.2006 1525 {102.25 102.50 0.00 0.44 -0.73: 30.96 9.78 - 816 i 112  1.03
Mezacgpor ®unac 01 0.00 1500 { 11.50 07.06.2006 - 475 110330 0.00 : -0.68 0.00 -0.63 2237 1120 9.44 - 122 1.12
MezagpoH 9.18 1500 i 9.28 11.04.2007 - 783 1100.00 100.43i 0.18 0.00 3.13 {3229 924 925 - 193 177
Cubupbmenexom 03 2.69 1530 i 14.50 14.07.2006 - 512 i107.60 107.75: 0.23 0.14 -065: 13.51 1347 8.76 - 1.31 1.20
Cubupbmenexom, 04 2.44 2000 {1250 05.07.2007 - 868 :106.75 106.90: -0.33 0.00 -0.05: 14.38 11.78 9.76 - 2.11 1.92
C3 Tenexom, 02 0.00 1500 §13.20 03.10.2007 05.10.2005 958 :103.20 103.60: -0.29 0.11 0.00 i 1555 12.79 - 817 i 0.61 0.56
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 276 :103.10 0.00 i 0.00 -0.29 -0.57 i 42.90 17.14 11.17 - 072 065
CMAPTC, 02 19.04 500 13.75 26.06.2007 26.06.2005 859 101.80f 0.10 -1.28 -1.18 1 19.97 1356 - 947 1 035 032
Tammenexom, 03 4.76 600 {12.50 06.05.2007 15.05.2005 808 {101.16 101.35: 0.05 0.00 -2.12} 1.03 1250 - 6.74 i 024 022
YPCU 02 2.08 1000 {17.50 06.08.2005 - 170 1105.03 105.30; -0.14 0.15 -0.58: 4.79 16.63 6.12 - 046 043
YPCU 03 20.23 3000 {14.25 18.07.2006 - 516 1107.40 107.55{ 0.07 0.05 -0.61 i 11.71 13.26 8.72 - 132 1.21
YPCU 04 506 3000 i 9.99 01.11.2007 - 987 :101.30 101.40i -0.10 0.05 050 i 28.74 9.87 9.67 - 237 216
Lienmpmenekom 02 0.00 600 :16.00 21.04.2005 - 63 1101.40 101.85: 0.00 -0.38 -0.47: 5216 1576 6.85 - 017  0.16
Lienmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 575 $104.26 104.50: 0.00 -0.05 029 i 5211 11.83 9.49 - 1.41 1.29
Lesmpmenekom 04 21.68 5623 :13.80 21.08.2009 16.11.2006 1646 :106.55 106.80: -0.05 0.00 -0.24 i 0.38 12.92 - 973 | 1.61 1.47
LlenmpanbHbiti Teneepagp 0t 0.00 500 16.00 22.08.2006 - 551 0.00 000 i 0.00 035 019 {3770 1517 1252 - 133 118
fOTK, 01 10.97 1500 :14.24 14.09.2006 - 574 $102.50 102.55: -0.05 -0.44 -1.44: 60.08 13.89 1277 - 139 123
fOTK, 02 10.99 1500 {12.00 07.02.2007 08.02.2006 720 { 99.92 100.00{ 0.05 -0.30 -0.03{ 2.63 12.00 - 12351 0.95 0.84
fOTK, 03 16.92 3500 :12.30 10.10.2009 13.04.2006 1696 :100.25 100.30; 0.05 _0.11 -0.50 i 45.16 _12.27 - 1224 1.06 _ 0.95
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJTPOCA 19 1.06 3000 :16.00 23.10.2005 - 248 1106.55 107.00: 0.09 0.14 -049: 5129 1498 5.70 - 0.64  0.61
Monumemann, 01 0.24 750 §18.00 21.03.2006 22.03.2005 397 :106.51 107.20: -0.05 0.00 -0.47 i 73.48 16.79 - -5381: 0.09 0.20
CY3K, 02 9.63 1000 : 11.50 15.02.2007 16.02.2006 728 :100.07_100.25: -0.02 -0.20 0.10 : 28.67 11.50 - 11.43: 0.93  0.84
Memannypausi
BbikcyHckuu M3 07 0.00 1000 : 15.00 31.08.2005 - 195 110350 104.00: 0.00 -0.19 -0.62 69.45 1442 7.35 - 0.50 047
Espasxondure 01 1.03 1000 12.50 05.12.2005 - 291 1103.20 103.65; 0.00 0.19 -0.44 ;2534 1211 8.40 - 077 071
UHIPOM, 01 2.71 500 {13.54 20.04.2007 22.04.2005 792 {9992 9997 i 0.03 0.00 147 {4377 1355 - 13201 0.18 0.16
Mauphteecm, 01 0.40 500 :12.30 03.04.2007 05.04.2005 775 {100.00 100.25: -0.05 0.08 1.01 i 14.83 12.31 - 12511 013 0.1
MEYE] 01 0.00 1000 i 7.00 31.01.2006 - 348 {97.00 100.00i 0.00 -3.08 -0.17i 3.07 7.07 827 - 0.94 0.86
MMK 17 0.00 900 : 7.00 18.04.2005 - 60 98.60 0.00 { 0.00 0.00 040 i 595 6.97 422 - 0.16  0.16
Pycan ®uH 01 513 3000 {10.00 12.09.2005 - 207 :100.62 0.00 : 0.03 040 1.00 : 4329 9.85 7.33 - 0.54  0.51
Pycan @uH 02 3.73 5000  9.60 20.05.2007 20.05.2005 822 {100.65 100.75: 0.04 -0.10 0.15 i 2341 9.53 - 658 i 025 0.24
Cesepcmarib 0.00 3000 i 9.75 28.06.2007 30.06.2005 861 :101.40 101.65: 0.00 0.05 -0.93: 13.09 9.61 - 5621 036 035
TMK 0.00 2000 : 14.00 20.10.2006 20.04.2005 610 {100.67 101.27: 0.00 -0.05 -0.57 i 46.03 13.84 - 6.84 i 017 0.16
Tynadepmem 02 578 1000 {11.00 02.12.2007 02.12.2005 1018 :101.35 101.45: 0.00 1.10 0.00 i 23.21 10.85 - 1058 0.76  0.69
Yenememmpetouxe 01 3.33 3000 i 11.75 12.06.2009 16.06.2006 1576 :102.45 102.72: 0.07 _0.32 _0.59 i 19.96 1145 - 978 i 125 1.4
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OMUTEHTbI OBBbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HJOXOAHOCTb,% AOPALINSA
O6bem, [OHen o
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Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu

MawuHocmpoeHue

Aemoeas, 02 10.90 3000 :10.78 13.08.2008 17.08.2005 1273 {100.95 101.02{ 0.08 -0.24 0.02 0.30 10.68 - 8.78 0.50 0.46
I'T-ToL 3Hepeo 02 0.46 1500 :12.50 22.06.2006 - 490 99.95 100.00: 0.00 0.00 0.10 i 19.18 1250 12.86 - 1.26 1.1
WxAsmo, 01 1.13 1200 {12.50 14.03.2007 14.09.2005 755 96.52 96.95: 0.01 0.10 211 i 53.08 12.95 - 20.07: 0.54 0.45
UPKYT, 01 0.00 600 : 8.00 27.03.2005 - 38 9990 0.00 : 0.00 -0.15 -0.05: 3156 8.00 8.22 - 0.10 0.10
UPKYT 02 1.36 1500 :16.00 02.11.2005 - 258 £105.00 105.10: -0.05 0.00 -0.05}i 46.47 15.22 8.54 - 0.67 0.62
KAMAS3-®@uHatic 10.24 1200 :{12.30 11.11.2006 11.11.2005 632 :102.20 102.37: 0.24 0.10 0.15 { 33.02 12.02 - 9.06 0.70 0.64
JIOMO, 02 5.06 700 {15.35 11.07.2006 12.07.2005 509 {100.30 101.34: 0.20 0.05 0.10 { 15,56 15.25 - 13.42: 0.40 0.35
Mul-@uratc, 01 0.30 1000 : 16.00 03.06.2009 15.12.2005 1567 { 98.77 99.20:{ 0.17 -0.19 -0.17 { 31.12 16.14 - 17.33¢ 0.78 0.67
OM3 04 0.00 900 :14.25 26.02.2009 01.09.2005 1470 :102.50 103.00{ 0.00 -0.39 0.01 { 65.59 13.92 - 9.76 0.50 0.46
Fycckue A8mobycbl 0.06 500 {15.00 22.05.2006 - 459 :1101.15 101.49i 0.25 0.00 0.70 { 36.99 14.80 13.39 - 1.16 1.02
CamypH ViHeecm 0.00 500 {16.00 05.08.2006 - 534 0.00 0.00 { 0.00 0.00 0.39 6.14 1564 13.98 - 1.36 1.19
Cesepcmarib-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1799 {101.25 102.00: 0.00 -0.29 0.10 6.47 11.06 - 1049: 1.79 1.62
1B3, U1 0.07 750 :14.60 10.10.2006 - 600 :104.00 0.00 : 014 096 048 : 52.00 13.88 9.93 - 1.05 0.95
lNMuwieeasi NPOMbIUWIIEHHOCMb
ATIROro, 07 7.64 1100 {13.95 22.04.2007 22.04.2005 794 99.35 9944 : 0.05 -0.05 -0.92: 4548 14.04 - 16.99: 0.18 0.15
Banmumop-Heea 1.39 500 :16.00 05.09.2006 02.09.2005 565 :103.50 103.60: 0.02 -0.10 0.49 { 34.63 15.44 - 9.39 0.51 0.47
Bumm-bunnb-[anH 0.20 1500 : 8.48 11.04.2006 - 418 :100.51 100.95: -0.73 0.20 4.10 : 29.74 844 7.50 - 1.09 1.01
lpynna OCT, 01 0.17 800 :14.00 19.07.2005 08.07.2005 152 {102.66 102.80: 0.11 0.05 0.79 { 11.51 13.64 - 13.09{ 0.39 0.34
Lxed-3¢p-Cu, 01 9.41 700 :14.00 06.10.2005 - 231 101.20 101.25: -0.05 0.20 0.50 : 11.28 13.83 1244 - 0.61 0.54
MukosHosckul 0.00 1000 {14.50 18.09.2006 19.03.2005 578 {100.50 0.00 { 0.00 -0.08 -0.54{ 60.38 14.37 - 3.32 0.08 0.08
HWOAH-@Y/AC, 01 0.01 850 :17.00 06.12.2006 08.06.2005 657 :101.20 102.40: 3.06 0.15 0.59 { 33.07 16.83 - 13.15: 0.30 0.27
MapHac-M, 01 0.29 500 (12.75 15.03.2006 16.03.2005 391 100.10 100.30: -0.10 -0.03 -0.03 { 22.36 12.74 - 11.14¢ 0.07 0.07
lpadmepu HoH, 01 0.36 750 :13.50 10.11.2006 11.11.2005 631 100.00 0.00 : -0.10 0.40 0.30 222 13.33 - 12.85: 0.71 0.63
Paseynsid-Liesmp 01 8.07 1000 { 16.00 05.06.2006 04.06.2005 473 99.85 100.20; 0.00 1.11 2.32 i 33.32 16.00 - 13.83¢ 0.29 0.26
OPKO, 01 0.05 1000 : 15.50 05.09.2006 06.09.2005 565 0.00 103.15: -0.05 0.15 -1.16 i 69.22 15.03 - 9.69 0.52 0.47
lTueoeapeHue

banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 1006 { 99.78 100.08{ 0.00 0.35 0.30 { 1390 8.75 8.93 - 2.54 2.33
KpacHbit Bocmok-MHeecm 0.00 1500 : 11.50 25.02.2007 24.02.2005 738 0.00 0.00 : 0.00 -0.30 -0.89: 55.45 11.50 - 10.90: 0.02 0.02
TN T-Nneecmmenmc 01 0.65 1000 :17.00 28.09.2006 31.03.2005 588 {100.65 100.70{ 0.03 -0.39 -0.49: 65.21 16.89 - 10.35¢ 0.12 0.10
CAH Urmep6pio 0.00 2500 :13.00 15.08.2006 - 544 :106.70 107.00: 0.00 0.38 -0.24: 6.05 1218 7.75 - 1.25 1.16
TuHbKOh MHeecm 0.10 400 :20.50 29.04.2005 - 71 102.05 102.14: -0.05 0.00 -0.99 i 62.90 20.09 9.19 - 0.19 0.18
JlecHasi npoMbiwneHHocmb u UBK

ALIBK-MHeecm 1.52 500 :14.95 07.09.2006 10.03.2005 567 0.00 100.45: 0.20 0.04 -0.25: 28.67 14.88 - 6.90 0.06 0.05
Borsea 01 15.19 1500 {12.00 13.03.2007 14.09.2005 754 93.00 9359 0.57 -3.09 -1.04: 50.96 12.82 - 30.25: 0.54 0.42
roToK 0.00 550 {14.20 06.06.2006 07.06.2005 474 :100.50 0.00 : 0.00 0.00 -0.49: 28.01 13.79 - 4.01 0.30 0.29
Wnum lMann @uxaHe 8.26 1500 :15.21 18.03.2006 23.03.2005 394 {100.56 100.63: -0.04 -0.25 -0.49: 60.83 15.12 - 8.62 0.09 0.09
3@ Coros, 01 0.01 300 :16.00 09.10.2007 06.10.2005 964 :101.45 101.85: -0.25 0.10 -0.25 : 58.30 15.77 - 13.90: 0.60 0.52
Cmpoumenbcmeo U urnnomekKa

AVDRK 0.00 1070 :11.00 01.12.2008 - 1383 0.00 116.20: 0.00 0.00 0.00 : 23507 10.28 8.97 - 3.16 2.90
AWXKK, 02 0.01 1500 : 11.00 01.02.2010 - 1810 :108.00 109.25: 0.00 0.46 -0.37: 482 10.07 8.85 - 3.98 3.66
Inaemoccmpod, 01 0.00 2000 :14.15 27.05.2007 27.05.2005 829 0.00 0.00 { 0.00 -0.10 -0.15% 32.56 14.16 - 156.32{ 0.26 0.23
UHTEKO 01 0.00 1200 : 10.95 15.02.2007 - 728 98.00 0.00 : 0.00 0.19 0.09 : 54.60 10.74 - - 1.75 1.59
MUA, 01 0.01 2200 :10.00 20.09.2012 - 2772 1 99.00 100.00i 0.00 1.01 0.31 3.95 10.00 10.38 - 3.25 2.95
K, 04 0.70 750 :13.00 29.06.2005 - 132 99.50 100.50: 0.00 1.01 1.82 8.55 13.00 13.59 - 0.23 0.21
CY-155 3.64 1500 :12.29 30.03.2007 30.03.2005 771 99.70 9994 : 014 -0.28 0.30 i 1717 12.30 - 12.62: 0.11 0.10
TpaHcriopm

AeuaK. Camapa, 01 0.00 350 {16.00 08.03.2007 10.03.2005 749 £100.06 100.25{ 0.00 -0.30 0.20 { 70.58 15.94 - 9.23 0.06 0.05
Yem JladiH XaHdnuHe 0.00 1000 §13.50 23.06.2005 - 126 0.00 101.48: 0.00 -0.20 -0.44: 21.08 13.40 11.01 - 0.35 0.31
TparcHegmenpodykm 1.01 1000 : 8.90 10.05.2006 - 447 :101.00 101.40: -0.05 -0.45 -0.04: 2414 878 7.81 - 1.16 1.08
®uHaHco8bIl cexmop 0.00 0 0.00 00.01.1900 00.01.1900 0 0.00 0.00 - - - 0.00 0.00 0.00 0.00 0.00 0.00
Anbpa®@uHatc, 01 0.00 1000 : 0.00 08.06.2007 - 841 0.00 0.00 : 0.00 0.00 0.00 0.00 0.00 0.02 - 2.30 2.30
Anbpa®@uHatc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1868 0.00 0.00 { 0.00 0.00 -0.30: 27.17 7.41 - 7.95 0.13 0.12
Bark 3eHum, 01 0.79 1000 : 8.69 24.03.2007 24.03.2005 765 :100.16 100.30: 0.01 0.01 0.48 : 3524 8.68 - 6.77 0.10 0.09
Brewmopebatk 03 9.59 2000 §14.50 22.02.2006 - 370 :107.70 107.97: -0.05 0.27 0.00 { 69.92 13.46 6.07 - 0.94 0.89
Brewmopabark 04 1.05 5000 :{ 5.43 19.03.2009 24.03.2005 1491 {100.09 100.35: 0.07 -0.15 0.06 : 21.87 5.43 - 4.49 0.10 0.09
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 726 :100.10 100.90: 0.00 0.00 0.00 0.45 8.26 8.18 - 1.87 1.73
Pocbark, 01 5.01 3000 §{ 9.25 15.02.2009 14.02.2007 1459 {100.15 100.30{ 0.24 0.00 -0.20: 1.27 9.23 - 9.32 1.86 1.70
Pycckuti Cma+Oapm 02 0.00 1000 : 14.04 14.06.2006 - 482 :105.15 106.50: 0.14 0.38 4.23 : 2462 13.38 10.16 - 1.23 1.1
Pycckuti Cmandapm 03 0.00 2000 §12.90 22.08.2007 01.09.2005 916 0.00 0.00 { 0.00 -0.39 1.85 i 62.20 12.66 - 9.04 0.50 0.46
Bceeo 1o 0aHHbIM 408.26 185348
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POCCUUCKWE EBPOOBNUIALIUK

SMUTEHTbI OBBEM NOrAlLIEHUNE LEHA WU3MEHEHUE,% [OOXOAHOCTb,% PEUTUHIT  OOPALUSA
[xen o Cnpag k X
031;?“’ 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 41 100.68 100.75: -0.05 -0.18 -0.50 2.69 9.31 74 BBB- Baa3 BBB< 0.11 0.11
Poccus 05 $ 2969 8.75 24.07.2005 156 102.13 102.38 : -0.06 0.00 -0.36 3.58 8.57 75 BBB- Baa3 BBB- 0.42 0.41
Poccus 07 $ 2400 10 26.06.2007 858 112.25 11250 -0.06 0.28 -0.66 4.43 8.91 105 {BBB- Baa3 BBB- 2.13 2.09
Poccus 10 $ 2718 8.25 31.03.2010 1867 110.00 110.25 -0.06 0.28 -0.34 4.70 7.50 115 i BBB- Baa3 BBB- 2.73 2.67
Poccus 18 $ 3466 11 24.07.2018 4904 14456 145.25 0.04 0.69 2.47 6.10 7.61 191 BBB- Baa3 BBB- 8.30 8.06
Poccus 30 $19 526 5 31.03.2030 9172 106.19 106.38 : -0.23 0.83 2.19 6.15 4.71 196 BBB- Baa3 BBB- 8.36 8.11
Poccus 28 $ 2500 12.75 24.06.2028 8527 171.50 171.88 0.40 1.14 3.14 6.67 7.43 209 BBB- Baa3 BBB-£ 10.74 10.39
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 450 98.44  98.50 0.06 0.06 0.06 4.28 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 999 95.88 96.19 -0.13 0.13 0.00 8.51 3.13 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1181 93.38 93.38 -0.13 0.00 0.20 5.22 3.21 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2276 85.69  86.19 0.07 1.03 1.34 5.72 3.50 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 979 105.51 105.74 ¢ -0.04 0.06 -0.14 3.33 5.14 111 iBB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1710 113.77 11426 i -0.24 0.26 0.33 4.42 6.81 144 BB+ Ba2 0.00: 4.05 3.88
ARIES 03 $ 2436 9.6 25.10.2014 3536 i 124.05 12457 : -040 046 063 625  7.74 207 BB+ Ba2 0.00i 6.90 6.50
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 434 108.88 109.18 i -0.07 0.03 0.09 3.13 10.06 89 BBB- Baa3 BBB- 1.09 1.05
Mockea 11 €374 6.45 12.10.2011 2427 109.50 109.82( -0.37 -0.04 1.49 4.74 5.89 147 BBB- Baa3 BBB-£ 5.55 5.30
HuxHuli Hoezopod 05 ¢ $ 119  8.75 03.04.2005 44 99.99 100.49 : -0.01 0.00 -0.10 8.55 8.75 647 Caa1 0.12 0.11
KopnopamueHble eepoo6nuaauuu
MMK 05 €100 10 18.02.2005 0 100.00 100.11 0.00 -0.13 -0.37 0.00 10.00 0 BB-D Ba3 BB-: 0.00 0.00
Bbimnenkom 06 $ 250 1045 11.11.2011 2457 100.91 101.20 ¢ -0.02 7.49 0.52 5.03 10.36 260 BB- B1 0.18 0.17
Espa3zxonduHe 06 $ 150 8.875 25.09.2006 584 103.01 103.62 0.07 0.24 1.69 6.84 8.62 348 B 1.52 1.42
PocHecpbmb 06 $ 150 12.75 20.11.2006 640 113.13  113.47 0.08 0.01 -0.68 4.79 11.27 143 BW Baa3 1.62 1.55
Cubrepms 07 $ 400 11.5 13.02.2007 725 108.01 108.98 0.05 0.02 1.88 7.08 10.65 370 B+ Ba2D 1.89 1.76
FA3MPOM 07 $ 500 9.125 25.04.2007 796 108.63 109.13{ -0.09 -0.15 0.14 4.88 8.40 152 iBB-W Baa3 BB Ui 2.02 1.93
THK 07 $ 700 11 11.11.2011 2457 112.99 113.51 0.03 -0.15 0.21 5.74 9.74 221 Ba2 2.43 2.30
MTC 08 $ 400 9.75 30.01.2008 1076 108.04 108.57 : -0.06 -0.22 2.10 6.69 9.02 315 iBB-D Ba3 2.71 2.54
Cucmema 08 $ 350 10.25 14.04.2008 1151 107.96 108.77: -0.13 -0.09 1.87 7.36 9.49 383 BU B3 B- 2.79 2.60
Anpoca 08 $ 500 8.125 06.05.2008 1173 103.97 104.50: -0.04 -0.03 0.36 6.72 7.81 319 B B2 2.92 2.74
Bumm-bunns-faHH $ 150 85 21.052008 1188 101.33  101.91 0.04 0.04 219 8.02 8.39 449 B+ B3 2.96 2.74
MMK 08 $ 300 8 21.10.2008 1341 103.30 103.88: -0.05 0.60 0.53 6.96 7.74 343 iBB-D Ba3 BB-: 3.28 3.07
CubHegpms 09 $ 500 10.75 15.01.2009 1427 11049 11099 014 049 306 758 973 405 i B+ Ba2D 3.4 3.17
Cesepcmarb 09 $ 325 8.625 24.02.2009 1467 103.32 104.02: -0.15 1.29 1.02 7.65 8.35 387 B+ B2 B+D: 3.47 3.22
Beimnenkom 09 $ 450 10 16.06.2009 1579 107.97 108.54 i -0.06 1.60 2.78 7.78 9.26 401 BB- B1 3.72 3.45
Espa3zxonduHe 09 $ 300 10.88 03.08.2009 1627 109.72 110.21 ¢ -0.02 0.80 1.48 8.22 9.91 444 B 3.81 3.52
HOPHUKETb, 09 $ 500 7.125 30.09.2009 1685 98.58 99.21 -0.17 0.51 0.11 7.49 7.23 372 BB Ba2 4.03 3.75
FA3INPOM 09 $ 700 10.5 21.10.2009 1706 118.86 119.39: -0.13 0.29 -0.18 5.82 8.83 205 :iBB-W Baa3 BBU: 3.88 3.67
FA3MPOM 10 € 1000 7.8 27.09.2010 2047 113.35 113.85 0.02 -0.20 1.73 5.00 6.88 186 :iBB-W Baa3 BB Ui 4.68 4.46
MTC 10 $ 400 8.375 14.10.2010 2064 104.86 105.44 : -0.09 0.23 1.94 7.28 7.99 351 iBB-D Ba3 4.69 4.37
Boivnenkom 11 $ 300 8.375 22.10.2011 2437 101.26 101.76 : -0.02 7.49 0.52 8.12 8.27 435 BB- B1 5.31 4.91
Cucmema 11 $ 350 8.875 11.11.2011 2457 104.42 104.95: -0.10 0.76 1.66 7.92 8.50 415 BU B3 B- 4.92 4.56
Cesepcmarnb 14 $ 375 9.25 19.04.2014 3347 104.28 105.03 0.07 0.71 0.99 8.56 8.87 438 B+ B2 B+D: 6.51 6.00

TA3MPOM 13 $ 1750 9.625 01.03.2013 2933 i 119.63 119.88: -057 0.24 106 645 805 227 iBB-W Baa3 BBU 5.94 5.58
A3MPOM 20 $ 1250 7.201 01.02.2020 5461 i 106.12 106.50 i -0.35 -0.35 - 6.55  6.79 237 iBB-W Baa3 BBU: 9.83 9.23
A3MPOM 34 $ 1000 8.625 28.04.2034 10661 i 117.00  0.00 0.01 -0.14  -048  7.21 7.37 264 iBB-W Baa3 BBU: 11.92  11.11
BbaHKoecKue espoobnuzauuu

BT6 05 $ 325 471 28.04.2005 69 100.15 100.30: 0.00 -0.02  0.00 385 4.70 73 i BB+ BBB< 0.00 0.00
Pycc. Cmand 05 €30 11  28.05.2005 99 101.38 101.88: -007 -0.11 -066 555 10.85 305 B Ba3 0.28 0.26
rasnpombarik 05 €150 9.75 04.10.2005 228 : 104.05 104.40: -0.04 -0.06 -023 292  9.37 80 B+ Baa2 0.62 0.60
Anbgpabank 05 $ 175 10.75 19.11.2005 274 : 103.89 104.40: 0.05 -0.09  0.92 529 1035 244 B Ba2 B 073 0.70
MAOM 05 $ 200 10.75 16.12.2005 301  103.63 104.31: 0.00 0.32 123  6.09 1037 324 B B+ 0.81 0.77
Anbghabark 06 $ 190 8 13.042006 419 100.61 101.31i -0.03  0.02 0.56 738 795 452 B Ba2 B+: 1.12 1.04
Bark 3EHUT 06 $ 125 925 12.06.2006 479 :101.00 101.50: 0.00 000 -049 845 9.16 524 B1 B-i 1.36 1.25
YpanCu6 Batk 06 $ 140 8.875 06.07.2006 503  101.40 10197 -0.07 0.08 1.05 765 875 380 B1 B-i 1.38 1.28
Cé6epbark 06 $ 1000 4.443 24.10.2006 613 : 101.13 101.62: -0.06  0.13 0.47 3.88  4.39 91 Baa2 BBB- 1.33 1.28
Mempokommepy, 07 $ 120 9 09.022007 721 10197 10247 -048 -038 1.12 789 883 452 B B1 1.91 1.77
HOMOC 07 $ 100 9.125 13.02.2007 725 10221 102.71: -0.05 0.04 227 789 893 451 B1T B i 192 1.78
MBI Hukotin $ 150 9 19.03.2007 759 i 102.15 102.65: -0.01  0.21 137 7.85 881 450 B i 194 1.80
Pycc. Cmand 07 $ 300 875 14.04.2007 785 10299 103.52: 0.17 067 -025 7.21 8.50 385 B Ba3 2.01 1.88
BTB 07 $ 300 5.63 30.07.2007 892 10363 104.11i 002 -0.03 034 423 543 128 § BB+ BBB: 2.55 2.45
rasnpombarik 08 €1050 7.25 30.10.2008 1350 { 105.01 10557 -0.10  0.03 0.61 572  6.90 219 B+ Baa2 3.34 3.16
BTb 08 $ 550 6.875 11.12.2008 1392 i 104.78 105.38: -0.12 0.14  -0.02 546 6.56 193 { BB+ BBB: 3.47 3.29
Poc6arik, 09 $ 225 975 24.09.2009 1679 i 102.13 102.71i -004 028 -095 888 955 521 B- B i 260 2.39
Barx Mocksbi, 09 $ 250 8 28.09.2009 1683 i 103.64 10425: -0.10 022 -042 706 7.72 329 Baa2 BB+: 3.97 3.70
BTb 11 $ 450 7.5 12.10.2011 2427 i 107.59 108.16  -0.08  0.03 013  6.09  6.97 232 i BB+ BBB- 5.43 5.12

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 18 deBpana 2005 r.

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

MocnepgHsis

Mo 3akpbITUI0 KoTHpOBKa AeHb Hepens MecsiLy [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 98.50 98.47 -0.68 -2.11 0.73 4.19 8.32 AAA Aaa
US30YT=RR 112.06 111.88 -0.80 0.09 3.52 4.59 14.94 AAA Aaa
EU2YT=RR 99.66 99.66 -0.03 0.05 0.18 2.44 1.79 AAA Aaa
EU10YT=RR 101.39 101.39 -0.18 0.27 1.16 3.58 8.37 AAA Aaa
MEXGLB26=RR 159.75 159.75 0.08 1.87 2.20 6.34 10.50 BBB Baa1
BRAZILC=RR 102.88 102.88 0.12 0.12 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 113.81 113.81 0.55 0.61 -3.18 8.71 9.70 BB- B1
TRGLB30=RR 145.13 145.13 0.35 0.39 -0.69 7.75 10.55 BB- B1
TRGLB10=RR 125.88 125.88 0.10 0.80 -0.75 5.99 4.18 BB- B1
ARGFRB=RR 32.13 32.13 -0.96 4.03 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 31.88 31.88 0.39 3.61 -5.51 66.02 2.19 SD Caat
RUSGLB30=RR 106.19 106.19 -0.23 0.83 2.19 6.15 8.36 BBB- Baa3
RUSGLB10=RR 110.00 110.00 -0.06 0.28 -0.34 4.70 2.73 BBB- Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag sz:?:::le 3HayeHve 3a fgeHb CMI;aC:ir;a C Havana roga 3a 12 mecsiues

16 pes 05

EMBI+ 354 -1 335.57 ¢ -0.16 1.39 2.09 12.92

EMBI+ RUSSIA 191 1 389.31 -0.21 1.59 3.55 12.23

EMBI+ MEXICO 163 -2 312.42 0.09 0.82 2.49 8.22

EMBI+ TURKEY 259 -5 224.72 0.22 1.41 1.64 10.66

EMBI+ BRAZIL 391 -12 449.14 0.55 1.86 1.20 18.06

EMBI+ VENGVUELA 449 -11 469.81 0.59 1.15 -0.21 24.48

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 18 dpeBpana 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, 3acnyxXusawwmux poseepuve, OAHAKO Mbl He
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.
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joctyna.

© BAHK MOCKBb 0B30P 1ONrOBbIX PbIHKOB

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




