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M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 27.795 -0.0362 v O®d3 45001 104.51 104.75 0.00 5.32
EUR/USD 1.3238 -0.0038 v Od3 46001 109.05 109.15 -0.19 6.55
MIBOR, % 0.88 -0.88 [ ] O®d3 46014 104.47 104.60 -0.43 7.97
OCTATKM HA KIC B LIB, 319.7 61 ) Mrlop29-06 107.61 107.80 0.20 7.48
MNPA. PYB.

HE®Tb (URALS) 43.46 0.66 S Mrop39-06 105.90 106.00 0.10 7.99
30Nn10TO 434.25 0.05 " KOMW 78 06 96.00 96.50 0.50 10.84
EMBI+ 334.16 0.25 ) AJTPOCA 198 106.70 106.95 0.15 5.28
EMBI+ CMPE] 349 3 17 FA3MNPOM A3 101.75 101.82 0.12 719
EMBI+RUSSIA 386.55 0.38 ) FA3MPOM A5 100.08 100.18 0.16 7.63
EMBI+RUSSIA CMNPEA 188 -5 7 YpanCe3lH6 107.50 107.52 0.02 8.60
MICEX RCBI 103.83 0.07% ) TYM 02061. 101.50 101.70 0.25 9.80
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 105.06 105.50 0.24 6.28
KOPMOPATUBHbIE 469.58 2815.44 1395.05 UST 10 97.86 97.92 0.15 4.27
MYHULINMNANBHBIE 396.46 142555 FA3MPOM 13 118.79  118.82 0.67 6.57
FOCYAAPCTBEHHBIE 252.36 354.98 BAHK MOCKBbI 09  103.55  104.36 0.05 7.08

M COBLITUA HA PBIHKE

PYBJIEBbIE OBJIUTALIMUA

» BTOPHUK. B uenom BTOpoi [feHb Hefenu cCTan XOPOWWM OHEM AJS pblHKA
pybneebix obnurauuii. Bcnepn 3a nNO3MTUBHOM [OMHAMWMKOM BHYTPEHHEro Ba/llOTHOrO
pblHKa KOTMPOBKW pPYbO/EBbIX [O/rOBbIX WMHCTPYMEHTOB NPOAEMOHCTPHPOBAM POCT.
AKTUBHOCTb pblHKA COXpaHW/lacb Ha [OCTaTOYHO BbICOKMX YPOBHSIX. KoTMpoBKM
npaKTUYeCKU Bcex obnurauui, NonasllMX B MNEPBYIO AECATKY /SMAEPOB NO TOProBbIM
obopotam, Bbipocnn. UcknioueHnem ctanu nvwb obnurauuu Jlykoina, KOTUPOBKM
KoTopbIXx cHuaunucb Ha 0,2%. Hanbonee akTMBHO B ceKTOpe KOpnopaTUMBHOro fosra
Toprosanuch obaurauun Fasnpoma cepun A5 (+0,16%) u A3 (+0,12%) v obauraumu
Boimnenkoma (+0,67%). Mo utoram gHs uHAekc KoprnopaTueHbix obaurauwi MMBB
nocne HegenbHoW crarHauun npubasun 0,07%. B cektope cybBdenepanbHbix W
MYHULMNaNbHbIX OBAMraumit Hambonee axKTMBHO TOProBanuch obBAMrauMu ropoaa
MockBbl, KOTUPOBKM KoTopbix B cpeaHem npubasunu 0,3% (Mocksa 29 (+0,2%),
Mockea 31 (+0,6%), Mocksa 39 (+0,1%), Mocksa 40 (+0,4%), Mocksa 37
(+0,15%). CpeanM HEMOCKOBCKMX BbINyCKOB AOCTATOYHO aKTUBHO TOProBaiMUChb
obnuraumu Mockosckas o6n. 04 (+0,05%), Hoeocubupckas o6n. 02 (+0,2%),
KpacHospckuit kpai 02 (-0,04%).

Ha pblHKe rocymapcTBeHHbix pyGnieBbix OBAMrauuii Ha Toprax BO BTOPHHWK
CYLLECTBEHHbIX ~W3MEHEHMW He npou3owsio. ToproBas aKTUBHOCTb  CeKTopa
COXpaHWiacb  Ha  HW3KOM  YPOBHE,  KOTMPOBKWM  OO/Mrauuii  U3MEHW/IMCb
pasHoHanpaefieHo.

» CEMOJHA m™mbl He oXugaeMm CywecTBEHHbIX MEPEMEH Ha pbiHKE pybnesbIx
AONTOBbIX MHCTPYMEHTOB. HBHbIX NPHUYUH ONA CHUXKEHUA KOTUPOBOK Mbl HE BUOUM. C
[PYrol CTOPOHbI [OCTATOYHO MPU/IMUHbIE YPOBHWU CBODOAHbIX AEHEXHbIX CPeACTB W
NO3WTUBHAs AMHAMMKaA BHYTPEHHEro BaJIlOTHOrO pPblHKA OKaXXeT MNOALEPXKY
KOTUpoBKaM pybnesbix obnuraumi. Mbl nonaraem, uto Haubonee npuBneKaTeNbHbIMM
0N UHBECTUPOBAHUS B HACTOALLEE BPEMsl OCTalOTCA OO/SMraulu BTOPOro M TPEeTbero
awenoHos. Mbl otmeyaem obnauraumu Tynavepmer 02 (10,57% roposbix), CYIK 02
(10,55%) u CMAPTC 01 (11,21%), [OXOAHOCTU KOTOPbIX BbIFNSAAT AOCTATOYHO
npUBNEKATENBHO.
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550 cnpz?,q POCCMM 30  UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUN
» US-TREASURIES. B cpeay KOTHpOBKW Ha pbiHKe KasHaueWckux obnurauyqii CLLUA
NPOAEMOHCTPUPOBaM Hebosbloe cHWkeHWe. [loBoLOM A/i  CHWXKEHWS  cTaslio
nageHve kypca gonnapa CLUA oTHOCHTENIbBHO OCHOBHbIX MHOCTPAHHbIX BaNioOT Nocne
HosocTen B KOxxHoi Kopeu. Bo BropHuk Bank HOxHoi Kopew Hanpasun B MapnameHt
LLOKYMEHT, B KOTOPOM YyKa3a/l CBOE HamMepeHWe AUBEPCUPULUPOBATL CBOW BasllOTHbIE
pesepebl. Cehuac lOxnas Kopes 3aHumaer ueTBeptoe Mecto B Mupe no obbemy
Ba/lOTHbIX pe3epeoB (okosno $200 mnpa.). OgHako noaxe npeactasuteny LB Kopew
BbICTYNUIM C Pa3bsiCHEHUSAIMA CcBOMX gaenctBuA. OHU OTMETMSIM, 4YTO YXXe [AaBHO
cob1paloTca COKpPaTUTb AOMO aMEPUKAHCKWUX aKTUBOB B CBOEM MOPT(ENe, HO OHW He
UMENU B BUAY MPOJAKY YXKE MMEIOLLUXCA aKTUBOB. B cBOlO ouepefb npencraBuTenv
B6aHKa ANOHMM Tak)Ke OTMETW/IM, UTO Y HUX MOKa HET MNNaHOB MO COKPALLEHHIO
aMepUKaHCKWX aKTUBOB.
HepBo3HoCTb Ha pbIHOK [OGABAANO OXMAAHWE BbIXOAA BaXKHOW CTATUCTUKU MO
uHdnaumMn (MHaekc notpebutensckux ueH CPl). Hanomuum, uto B nathuuyy B CLUA
BbILAM JAaHHble 06 u3MeHeHWM uHAekca PPl, koTopbili xapakTepusyeTr ypoBeHb
MHALMK B NPOM3BOACTBEHHOM cekTope. Toraa Hasosas cocTaBnalowWwas UHAEKCA, He
BKJ/IOUAtOLLAsA LieHbl Ha MPOAYKTbl MUTAHUS U 3HEPrOHOCUTESNIM, MPOLEMOHCTPUpPOBana
HeoxuaaHHbii poct (+0,8%), uTo CTano HeOXXMAAHHOCTBIO ANl MHOTUX 3KOHOMMWCTOB,
KOTOpble B CpeaHeM oxupanu yeenuuenus uHgekca Ha 0,2%. Peskoe yckopeHue
pocTa LUeH B NMPOW3BOACTBEHHOM CEKTOPE MOI/I0 OTPa3UTbCH M Ha PO3HUYHBIX LiEHax.
OpHako cropnpu3os He npowusowno. Mo coobuieHnio Munuctepctea Tpyma CLUA,
uHpekc notpebutenncknx ueH (CPl) B sxeape nosbicunca Ha 0,1%. bBasosas
7':Br_04 com04  Oq-04 HomO4 ok04 a5 d)e;_os coctaBnaowas uHaekca nosbicunace Ha 0,2%, uTo coBnano co cpegHUMM
oXufaHuamu. HecmoTps Ha no3uTUBHbIE JaHHble O COCTOSIHUM PO3HUUHBIX LEH U
ONpOBEPXXEHWE MOHETAPHbIX HOBOCTEM W3 cTpaH A3uM, MNO3UTUBHOW peakuuud Ha
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KOPTIOPATVBHbI/ CEFMEHT pbiHKe rocaosnra CLWIA He nocneposano. o vroram pgHsa JJ,OOXO,D,HOCTb LECATUNETHUX
us-treasuries Bblpocna Ha 2 nyHKTa W gocTturna yposHs 4,27% rogosbix, JOXOAHOCTb
- 1 V)
NOEPLI OBOPOTOB TPUALATUNIETHUX us-treasuries Bbipocna Ao 4,65% FOAOBbIX.
OBOPOTH, MIH. PY. Viaverorme Bonee BakHbIM cTaHeT aykuuoH no pasmelieruto KasHauenctsom CLUA 2-x neTHux
(Bupxa + PMC) cToumocTy, % HOT Ha cymmy $24 mnpa.
TASIPOM AB 57769 016 Py » OPAHUUA. Munuctepctso crHaHcos DpaHumu pa3mecTtuno B cpepy Bbinyck 50-
BemnKou®-1 260.36 067 2 NETHUX rocynapcTBeHHbix obnuraumi. [lepBoHauanbHo npaeuTenbcteo  MpaHumu
- 13860 020 " niaHupoBano Bbinyck 50-neTHux obnvraumii Ha cymMmy 3 MApL. €BpO, HO BbICOKHH
Kounzoon ! -0..
Y CMpoC Ha HOBble OOAWraLMM NpUBEN K yBeJMuYeHWlo obbemMa amuccuu Ao 6 mapa.
FA3MPOM A3 308.50 0.12 N eBpO
Neriariepro1 198.29 0.00 * » EMERGING MARKETS. WHpekc EMBI+ Buepa He uamenuncs — 334,86, cnpag,
KMB-BaHk 105.59 0.80 ') uHaekca - 347 6.n.
LierTpTen-4 78.19 0.25 A » POCCUACKUE EBPOOBJIUTALIMN. KoOTMPOBKM Ha  pbiHKE  POCCHICKMX
BbikcM3-01 65.35 0.90 Py CyBepeHHbIX eBpoobnuraumi Buepa HemHoro cHuaunucb. Mupgekc EMBI+Poccus —
E5C-06n-28 63.67 0.00 » 387,58. Cnpapg uHpekca - 186 6.n. Kotupoeku eepoobauraumin Poccusa-30 cerophs
THKSa 1706 6117 0.00 2 HaxogAtcsa Ha yposHe 105,25/105,5 npoueHTta oT HOMHUHana.
» CErOAHA s CLLUA coctoutca ayKUMOH MO pa3MeLLEeHWUIO OBYXJETHUX us-treasuries
TIEPI POCTAMAIEHMS Ha cymmy $24 mnpa. Mol nosiaraem, YTO MTOTM ayKUMOHA HE OKaXyT Cepbe3HOro
B/IMSHAA Ha pPbIHOK us-treasuries, W KOTMPOBKM aMEPUKAHCKUX Ka3HAUYEWCKMX
Poct, % Mapekve, % obnvraumi, CcKopee BCEro, COXPaHATCA Ha npexHux ypoeHsax. CerogHa Takxe
0.90 BbikcM3-01 BbIXOAWT eXKeHeaesbHas CTaTMCTMKa MO YMC/Y MEepBUUYHbIX OBpalleHHUi 3a Nnocobusmu
0.67 BLIMnKoMO-1 no 6espabotuue (initial claims), koTopas BpsAg, M OKaXKeT CYLLECTBEHHOW BJIMSIHWE Ha
033 CHETrI-306 KOHBIOHKTYPY pbiHKa. BHelwHWe [onroeble pblHKKM pPa3BUBAOWMXCA CTPaH, B Caydae
0.28 Buane-1 COXpaHEHUS CMOKOMCTBUSA Ha PbIHKE us-treasuries, CEerogHs MOrytT HEMHOro noppacTy.
Uto 06YC/IOBNEHO CHIIbHBIM CHUXEHWEM PbIHKOB MOC/E BbIXOJA Ha NpoLUoN Hepene
C3J1K -1 06 -3.13
uHaekca npombiwneHHbix ueH CLUA (uHpekc PPI).
Bonra 1 06 -0.50
CY3K-02 043
OTK-01 06. -0.39 ~
M VTOrV PASMELLEHV
PycTekctun -0.35

» WK 3JIEMT3 pasmectuna tpexnethue obnuraumm Ha 200 mnH. pybnei. Crasku 1-
4 kynoHa 6binnM yctaHoBneHbl Ha yposHe 13,5% ropgosbix, 4TO cooOTBeTCTBYET
JoxofHOCTH K rogosol odepte — 14,2% roposbix. OpraHusatopoMm W
aHOeppanTepoM 3arma Bbictynun I'YTA-BaHk.

© BAHK MOCKBbI
AHanuTuyeckum otgen
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» OAK. T[pesvgent P® Bnagumup [lyTuH noppepxan upaeo oObeduHEHUs
POCCUWCKUX aBUaNpPOW3BOAMUTENIEN B E€LMHbIM XONLWUHT U MNOPYUWUS NPaBUTENbCTBY
paspabotaTb cTpartervio cospanus Ob6beMHEHHOM aBUACTPOUTENbHOM KoMmnaHuu. o
C/loBaM MWHUCTpPa MNpaBuTeNbCTBa W 3HepreTMkM BukTopa XpucTeHko, npouecc
06beMHEHWS aBUONPOU3BOAMTENEN MOXKET 3aHsATb A0 ABYx net. lMpeanonaraetcs, uto
B COCTaB XOJIAMHra [OJKHbI BOWTU BCE POCCHWCKUE NMPOU3BOLMTENM FPaXKOAHCKOM W
BOEHHOW aBWaTexHUKU (komnaHuu  «Mpkyt», «Mul», «Cyxoi», «Tynonee»,
«Mnblowmnn» n cootsercteylowme KB W cbopouHblie  3aBogbl). OpHEHTUPOBOYHO,
Ob6beuHeHHasi aBUACTPOUTENIbHASA KOMMaHUSA lopuandecku bypet cospaHa 31 pexabps
2006 ropa. [lo 3toro npouecc ob6bearHEHWUs NPeanpUATUM POCCUHCKOro asuanpoMa
OyaeT MATU B paMKax KOHCOPLUMYMa, KOTOPbIM BO3MNaBWT BULE-NPE3UAEHT KOMMaHWK
«UpkyT» Banepuit BessepxHuit. B.XpucTeHko Takke coobuiyn, 4yTo Ha MNEepBOM
atane ponsa rocypapctea 8 OAK cocrasut 60-70%.

» TA3MPOM. Coset gupektopos lNaznpoma ogobpun pasmelieHue eBpoobvraumi
Ha cymmy 1 mnpg. eepo. Cpok obpalieHus obvraumii - He MeHee Tpex JeT.

» LIEHTPAJIbHbIA BAHK P® 24 despans npoeeget aykuuoH no npogaxe OBP Ha
cymmy 3,0 mapa. pybneit.

» BAHK PYCCKUA CTAHIAPT 1 mapTa HauHeT pasMelLeHUe YETBEPTOro BbiMycKa
TpexneTHux obnurauuit Ha cymmy 3 mnapg. pybnei.

> OAO «AJIbSHC «PYCCKUM TEKCTWJIb» nnaHupyeT B MapTe TeKyllero roga
HauaTb pasmelleHWe BTOpOM cepuu obnurauui Ha 1 mnpg. pybnei. OpraHusatopom
Bbinycka aenserca TpaHcKpegutbaHk.

M NOMMTUKA/SKOHOMMKA

» BHELWIHUMA [ONI. Mo coobuieHnio MuHWCTpa (uHaHcoB Poccun Anekces
KyapuHa, Poccus yactuHo noracut 3apo/mkeHHocTb nepep MuUHNsSHIOMEH nocTaBKamu
toBapos. [Monr Poccuu nepens @unnsupguen (B pamkax [Mapukckoro kny6a)
oueHuBaetrcs B $600 maH. Mo cnosam KygpuHa, peub uaer He O [OCPOYHOM
noraweHWW [oJra, a O MOoraweHud Tekylux obssatenbcts. [loka He ACHO, KakWMu
ToBapamu Poccus noracut yactb gosra. B HactoAwmMi MOMEHT K OCHOBHbIM TOBapam,
koTtopble Poccus noctaenser B OUHAAHAMUIO, OTHOCATCS Cbipb€ - 3HEPrOHOCHUTESU W
nec.

» 30JIOTOBAJIKOTHbLIE PE3EPBbI LIb 3a npowegwyto Hemento Bbipocau Ha $3,8
MAIpA. U no coctosiHuio Ha 18 despansa pasHanucbe $129,2 mnpa. Poct 3BP ¢ Hauana
roga coctasun $4,7 mnapga.

» HAJIOTU. Mo coobuienmio rasetbl «BegomocTtu», Ha cocTosewemcs Buepa
3acefaHuu KabuHeTa MUHUCTPOB rnasa npasuTesbcTea M.MDpagkos Hactosn Ha
cimxennn HOC ¢ 2006 r. go 13%. OpHOBpeMEHHO C 3TUM CHWXeHuem Byner
oTmeHeHa nbroTtHasa ctaeka HOC (10%), koTopas ycraHoBneHa ans psaga TOBapoB.
Takum obpasom, peub MaEt o eauHon ctaske HAC B pasmepe 13%. Boinagaouwme
noxogpl 6iopkera (oHu ouenusatoTcs B 318 mnpg. pybnei) npembep npegnaraet
KoMreHcupoBaTb 3a cuérT cpeacte crabdoHpa. [lpoTMB cTonb  paguKanbHOro
cHmkenns HAC kateropuuHo BbICTynUn MUHMUH, NPESNOXKMBLUMK B3ATb 3a OCHOBY
enmnnyilo ctaeky HAC Ha yposHe 15%. Mosuumio MuHdbmHa nogaepxan v rnasa MOPT
.Mped. AOMUHUCTPaLMA Npe3ndeHTa noka He obo3Haumna CBOEM MO3WLUK MO ITOMY
gonpocy. B nobom cnyuyae cHwxkenne HIOC co cnepylowero roga — Bonpoc
peweéHrHblk, U peub MAET NUWb O MaclwTtabe CHWXKeHUS CTaBkW. Mbl oueHWBaeM 3TOT
War Kak No3WTHBHbIA AN POCCUMCKON 3KOHOMWMKU U POCCUMCKUX KOMMaHWM.
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29,0 AONNAP [ PYBL .' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

29101 CEroaHA
28.90 4 Mpencenatens ®PC CLUA A. TpuHCEH BbICTYNUT € JOKNAAOM O COLManbHON NONMTHKE Nepes CreumanbHbIM
| 7 mapra 05
28.70 komuteTom KoHrpecca CLUA
28.50 1 16 map 05 Bcrpeya OMEK. NwadyaH, VipaH.
28.30 1 22 map 05 OuepepHoe 3acesatue komuccun FOMC. PaccmoTpeHue Bonpoca 06 U3MEHeH!M YYETHOI CTaBKH.
28.10
27.90 +
M KANEHOAPL MEPBUYHOIO PhLIHKA
. asr-04 ceH‘-04 0KT‘-04 HO;-04 ,CleK‘-04 SIHE‘-05 q:eu;-os
[Jata OMUTEHT, cepys Bbinycka O6vem, MnH.  Cpok obpalueHms
WHLAEKC AOMNNAPA

9.0 ‘ CErOOHS  CesepHbiii Fopog, 02 200 2
89.0
88.0 | ‘ CErogHA PasmeLlyeHue 2-x netHux HoT KasHayeiicteom CLUA, USD 24000 2roga
7.0 J | ! 25 thes 05 Kamckas nonuHa - GuHanc, 01 100 1
86.0 1 | | 2 map 05 MuHdMH npoBegeT ayKumoH no pasmelyeHuto 093 6000 2008
85.0 - ! !

| |
84.0 4 ! ! LleHTpobaHk PO npoeeget gopasmeluerne OBP cepun Ne 4-02-30BR0-4.
83.0 1 : : 3 map 05 [JlaTa norawetus 23.06.2009. JocpouHblit Bbikyn - 10.03.05 1 15.09.05 no
820 1 | | HomuHany. OGbem Bbinycka - 100 MApA. pyo.
81.0 ! !

| |

80.0
aBr-04 ceH-04 okt-04 Hos-04 pek-04 aHB-05 des-05

LlenTpobaHk PO npoeeget fopasmeluerne OBP cepun Ne 4-02-30BR0-4.
3 map 05 [ata norawenwns 22.09.2009. [locpouHblit Bbikyn - ¢14.04.05 1 15.12.05 no

EMBI+ CMP3
h A HomuHany. Obbem Beinycka - 100 Mnpa. pyb.

M cTATUCTVIKA CLUA

Mocn.  Oxwupaemoe [lpownoe — ®aktuueckoe

[aTta lNokasatenb
nepuoa  3HaueHue  3HaueHue 3HayeHme
aBr-04 ceH-04 OKT-04 HOs-04 nek-04 sHB-05 ches-05 10 ceB 04 Toprosblit 6anaHc (canbgo, Mapa. Aonn. ) nek.04 -57.00 -60.30 -56.40
15 ches 04 Cuet nBuxeHus kanutana (Capital Net Flow), mnpa. nek04 i 89.30 6130
53 aonn.
50 | 15 cpe 04 PosHuuHble npogaxm (Retail sales), m-t-m AHB.05 -0.30% 1.20% -0.30%
a7 | 17 e 04 /IMROpTHble LieHb! AHB.04 0.70% -1.40% 0.90%
i) 18 ches 04 WHcpnsums - Core PPl (ouniLeHHas oT BIMSHWS LieH Ha aHB.05 0.20% 0.10% 0.80%
NPOLOBOMBLCTBUE 1 SHEPTETMKY)
41 . -
22 dhes 05 Consumer confidence index (MHgekc notpebutensckoi (be5.05 102.90 105.10 104.00
38 YBEPEHHOCTH)
35 23 ¢eB 05 Real Earnings sHB.05 -0.20% 0.50% -0.20%
. ‘ ‘ ‘ ‘ ‘ ‘ 23 des 05 WHdnsiums, 6€3 yueTa LieH Ha SHEPTOHOCUTENM 1 aHB.04 0.20% 0.20% 0.20%
aBr-04 cen-04 okT-04 Hos-04 pek-04 aHB-05 cbes-05 HPOHOBoanTBVIe (core CPI)
BRENT URALS
CErOaHA E;Ke“e“e”ﬁ’”a“ 6”y6“”6"a””” ”?*f*."’l'x l”‘.’ sneny 305000 302000
301070 obpaluennit no 6eapabotuue (initial claims)
460 25 ches 05 MporHosHas oueHka BBI (GDP-advance) 4 k.04 3.70% 3.10%
450 -
28 ches 05 Cratuctuka npogax HoBbix gomoB (New Home sales), aHB.05 111 11
440 | MITH. y.e.
430 1 map 05 WHpekc [enosoit aktueHocTv (ISM manufacturing) eB.05 56.50 56.40
3 map 05 Vnpexc flenosoi aktueHocTyh (ISM Services) ¢es.05 60.00 59.20
420 -
4 vap 05 CraTucTuka pbiHka TpyAa - Y1cno HoBbIX pabounx mect (heB.05 200 000 146 000
410 4 (Non-farm payrolls)
400 4 4 vap 05 CraTncTuka pbiHka TpyAa - YpoBeHb be3paboTuup! bes.05 5.20% 5.00%
(Unemployment)
390
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Kpueasi doxodHocmu MyHuyunanabHbIx obnu2ayul
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Kpueasi doxo0HOoCcmu KopriopamueHbIx obnuzayuli
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KPUBbIE OXOAQHOC

Kpueasi doxo0Hocmu pocculickux egpoobniuzayuli
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UcmoyHuku: REUTERS

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

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU




PbIHOK PYBJIEBbIX OBNIUT ALIUA 24 deBpans 2005 r.

OMUTEHTbI OBBLEMbI TMOrALLEHUNE/ BbIKYT LEHA U3MEHEHUE,%  [QOXOAOHOCTb,%  [AIOPALUSA

Obbem, [Hen oo

M?_Izoz% ZC(: Ky;z)u, Morawexune OdbepTa nora:.leHm Mokynka I'Ipc;,qa)« AeHb  Hedena  mecsu HKA TeK;/u.La nori.(am. ocberTe i::' Moga. atop
moezu mopeoe aocydapcmeeHHblMU oGnuaauu;mu
ObP 44.40 34500 - 15.12.2005 15.07.2005 296 98.53 98.56: 0.03 0.10 0.26 - - 1.82 3.80 0.39 0.38
O®3 25057 0.00 7490 : 6.30 20.01.2010 - 1793 :99.92 9998 : 0.00 025 0.00: 466 6.30 6.47 - 2.90 272
O®3 25058 91.41 7776 { 6.30 30.04.2008 - 1163 { 98.55 98.64 i 0.05 -0.05 - 345 6.39 6.97 - 2.90 2.71
O®3 26003 0.00 1132 :10.00 15.03.2005 - 21 0.00 100.55: 0.00 0.00 -0.20: 9425 9.94 -0.02 - 0.06 0.06
O®3 26198 0.00 42117 6.00 02.11.2012 - 2810 {8890 90.30{ 0.00 0.00 0.11 {18.08 6.64 7.71 - 6.19 5.75
0®3 27018 0.00 14000 : 12.00 14.09.2005 - 204 0.00 104.54: 0.00 -0.12 -0.67 ;2268 11.48 3.78 - 0.54 0.52
0®3 27019 0.00 8800 :12.00 18.07.2007 - 876 :108.63 109.40: 0.00 0.00 -0.13:{ 11.18 11.00 6.31 - 217 2.04
0®3 27020 0.00 8800 : 12.00 08.08.2007 - 897 :108.45 109.45: 0.00 0.00 -0.21: 4.27 1096 6.29 - 2.23 2.09
O®3 27021 0.00 10942 :12.00 20.04.2005 - 57 0.00 101.68: 0.00 0.00 -0.77: 11.18 11.79 0.77 - 0.16 0.15
O®3 27022 10.30 21296 8.00 15.02.2006 - 358 :102.75 103.00i 0.00 0.00 -0.19:i 1.32 7.77 494 - 0.95 0.91
O®3 27023 0.00 20292: 7.50 20.07.2005 - 148 :101.65 0.00 0.00 0.04 0.01 6.99 7.38 3.50 - 0.40 0.39
O®3 27024 0.00 15001 7.50 19.04.2006 - 421 102.55 0.00 0.00 -0.15 0.00 { 6.99 7.31 5.09 - 1.1 1.06
0®3 27025 0.00 25806: 7.50 13.06.2007 - 841 0.00 101.90: 0.00 0.15 -0.34: 1418 7.36 6.23 - 211 1.99
0®3 27026 0.00 15108: 8.00 11.03.2009 - 1478 : 99.81 99.93: 0.00 -0.05 -0.84: 1512 8.01 7.37 - 3.47 3.23
O®3 45001 0.00 37808:10.00 15.11.2006 - 631 104.51 104.80: 0.00 -0.47 -0.57: 164 9.57 532 - 0.95 0.90
O®3 45002 0.00 5520 {10.00 02.08.2006 - 526 :103.61 104.55: 0.00 -0.11 -0.33{ 329 958 5.21 - 0.92 0.87
O®3 46001 4.37 60000 : 10.00 10.09.2008 - 1296 :109.05 109.15: -0.17 -0.05 -090: 1890 9.16 6.55 - 2.45 2.30
O®3 46002 0.00 62000: 11.00 08.08.2012 - 2724 :107.65 107.95: 0.00 -0.27 -0.87: 1.81 1023 7.76 - 5.14 4.77
O®3 46003 17.66 37298 { 10.00 14.07.2010 - 1968 :110.40 110.70¢ -0.18 -0.18 -0.89 i 9.32 9.06 7.56 - 4.00 3.72
O®3 46014 14.65 53827 {10.00 29.08.2018 - 4936 :104.47 104.60: -0.41 -0.10 -0.67 : 43.84 9.57 7.97 - 5.92 5.49
O®3 46017 63.71 6205 § 9.50 03.08.2016 - 4180 : 98.55 98.75: -0.03 0.00 - 156 9.62 8.17 - 7.20 6.65
Bcezo 246.50 495717
moezu mopeoe cy64)edepaanblMu U MyHuyunajbHbIMU oGnuaauunMu
bawkopmocmaH, 04 0.00 500 8.02 13.09.2007 - 933 98.11 99.80: 0.00 051 -097:3494 8.15 894 - 2.28 2.09
Benezopodckasi 06n1., 04 0.00 320 :15.00 29.04.2008 - 1162 {108.15 109.19: 0.00 0.00 -0.23 i 47.67 13.76 10.96 - 2.58 2.32
Beneopodckas 06n., 03 0.07 300 :19.00 20.12.2005 - 301 107.95 108.60: 0.51 0.74 -046:33.32 17.51 8.48 - 0.76 0.70
Boneoepadckasi 0611., 01 1.03 600 {14.00 11.06.2009 - 1570 {103.00 103.50{ 0.00 0.59 -0.58 i 26.08 13.57 11.28 - 2.74 2.46
Ypkymckasi o6n., 01 0.51 700 :11.00 22.07.2007 - 880 :102.05 102.25: 0.20 045 0.82 { 10.25 10.76 9.19 - 1.35 1.24
Upkymckas obr., 02 1.02 750 :12.00 07.09.2006 - 562 :102.01 102.40: 0.34 0.33 045 {2532 11.72 8.58 - 1.05 0.97
Komu, 05 1.19 500 {15.00 24.12.2007 - 1035 1110.85 111.20i 0.36 0.00 -045: 2466 13.53 9.91 - 2.35 2.14
Komu, 06 0.00 700 :14.50 14.10.2010 - 2060 :110.40 110.80: 0.00 0.32 -0.72: 52.04 13.15 10.67 - 3.99 3.61
Komu, 07 0.44 1000 {12.00 22.11.2013 - 3195 { 96.00 96.50 { 0.52 0.95 -0.50{ 29.92 12.44 10.84 - 5.42 4.89
Kocmpomckasi o6n1., 03 0.00 300 :15.00 23.06.2005 - 121 102.05 102.30: 0.00 0.16 -2.57 : 2548 14.66 8.08 - 0.32 0.30
Kpacrosipck, 01 1.02 1000 {11.00 21.07.2005 - 149 :1101.25 101.55: 0.05 0.12 0.60 : 10.55 10.84 7.42 - 0.40 0.37
Kpacrosipck, 02 0.16 630 (12.50 27.10.2006 - 612 :104.60 104.79: 0.18 0.14 267 i 9.25 1193 9.71 - 1.53 1.39
KpacHospckut kpad, 01 0.76 1500 {10.30 08.12.2005 - 289 :101.90 102.00( 0.10 0.03 0.51 {2229 10.11 8.03 - 0.75 0.70
KpacHospckut kpad, 02 1.03 1500 :10.95 26.10.2006 - 611 103.01 103.25¢ 0.10 0.24 0.05 i 9.90 10.62 9.20 - 1.54 1.41
KpacrHodapckuti kpad, 01 0.00 605 :11.00 15.05.2007 - 812 :101.55 101.85: 0.00 0.96 040 :29.53 10.82 9.71 - 1.99 1.81
JleHurepadckas obn., 02 0.00 800 {14.01 08.12.2010 - 2115 1115.00 115.69: 0.00 -0.31 0.44 i 26.10 12.27 10.95 - 4.18 3.77
Mockosckasi 0611., 02 0.00 1000 : 17.00 10.06.2005 - 108 :103.28 104.30: 0.00 0.00 -1.06: 3540 16.43 5.09 - 0.29 0.27
Mockosckas 0611., 03 9.49 1000 §11.00 19.08.2007 - 908 :107.25 107.45: 0.14 047 -0.06: 1.21 1025 7.84 - 2.25 2.09
Mockosckasi 0611., 04 29.57 9600 : 11.00 21.04.2009 - 1519 :108.25 108.35: 0.05 0.25 095 : 844 10.15 8.87 - 3.40 3.13
Hoeocubupck, 01 0.00 1500 { 16.00 21.06.2005 - 119 :102.60 102.74: 0.00 -0.39 -0.68:27.62 1560 8.28 - 0.32 0.29
Hosocubupckas 0611. 0.23 1500 §13.50 27.07.2006 - 520 :103.75 103.80: 0.07 0.56 -0.10: 7.40 13.01 11.06 - 1.31 1.18
Camapckasi o611., 01 0.00 2370 :12.00 04.07.2006 - 497 :104.40 104.90: 0.00 0.00 -0.04: 16.11 11.48 8.73 - 1.26 1.16
Teepckasi 06n1., 02 0.00 1000 :16.90 23.11.2006 - 639 0.00 0.00 0.00 -0.09 -0.18i41.21 15.16 10.04 - 1.51 1.37
Tomckas 0611., 02 0.14 500 {12.00 27.07.2006 - 520 :101.80 0.00 049 024 0.00 : 855 11.67 9.73 - 1.34 1.22
Tomckas 0611., 03 0.00 600 (12.00 13.10.2007 - 963 :102.15 102.80: 0.00 -0.10 0.53 { 43.40 11.76 10.27 - 2.26 2.05
Yepa, 03 0.00 400 :10.03 18.07.2006 - 511 100.35 110.01: 0.00 0.65 0.10 : 9.61 9.94 953 - 1.33 1.21
Yepa, 04 0.30 500 :10.03 03.06.2008 - 1197 { 99.15 100.50; 045 066 1.81 i 21.15 10.03 1027 - 282 256
Xabaposckuui kpad, 01 0.00 300 :13.09 27.08.2005 - 186 0.00 0.00 0.00 0.05 -2.88:31.20 12.80 8.70 - 0.49 0.45
Xabaposckul kpat, 02 5.25 700 {13.13 05.10.2006 - 590 :102.20 102.30; 0.10 0.00 1.60 { 17.27 12.83 9.99 - 1.47 1.34
XMAO, 01 0.27 1000 §15.00 08.12.2005 - 289 :105.75 107.25: -2.08 0.00 0.00 { 29.18 14.18 7.49 - 0.76 0.71
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1190 0.00 109.50: 0.00 046 0.28 : 28.93 11.01 8.95 - 2.75 2.52
Yyeawusi, 01 517 285 :112.00 12.08.2005 - 171 102.00 102.05( -0.04 0.20 0.39 329 1177 7.92 - 0.46 0.43
Yyeawus, 02 2.08 500 9.50 13.04.2007 - 780 97.00 97.50: 0.41 0.36 0.99 :{ 10.67 9.74 11.27 - 1.94 1.74
SAxymus, 03 0.03 800 :12.00 17.06.2008 - 1211 £104.10 104.70: 0.19 0.29 0.29 { 20.71 11.46 10.71 - 2.75 2.48
Skymus, 04 0.74 1000 : 14.00 16.03.2006 - 387 :105.41 105.70: 0.09 0.00 -0.24 : 26.08 13.25 8.35 - 0.98 0.91
Skymusi, 05 0.20 2000 §10.00 21.04.2007 - 788 99.20 9945: 020 0.15 0.62 : 9.04 10.06 9.73 - 1.96 1.78
SIHAO, 01 0.31 1800 : 11.00 03.08.2008 - 1258 :103.00 103.30: 0.10 0.64 -0.29: 512 10.66 9.57 - 2.96 2.71
Spocnasckasi 0611., 02 0.03 1000 : 13.78 03.07.2007 - 861 106.80 107.35: -0.01 0.52 1.01 : 1850 12.83 9.98 - 2.04 1.85
Mockea 26 0.00 4000 §15.00 11.03.2005 - 17 100.46 100.70:{ 0.00 -0.44 -0.58 i 30.00 14.93 4.12 - 0.05 0.04
Mockea 33 0.00 4000 : 10.00 27.05.2005 - 94 0.00 0.00 0.00 0.05 -0.64: 1041 9.86 6.36 - 0.39 0.36
Mockea 24 0.00 3000 :15.00 02.09.2005 - 192 :105.00 106.50: 0.00 -0.10 -0.47 : 33.70 14.19 4.07 - 0.50 0.48
Mockea 34 0.00 4000 :10.00 28.08.2005 - 187 0.00 0.00 0.00 -0.34 0.20 { 23.56 9.74 4.82 - 0.49 0.47
Mockea 35 2.44 3900 :10.00 18.06.2006 - 481 104.37 104.70: 0.05 0.14 042 : 521 9.57 3.47 - 0.68 0.66
Mockea 28 0.21 3000 {15.00 25.12.2005 - 306 :108.10 108.20: -0.05 0.06 -1.50 i 24.25 13.88 5.16 - 0.79 0.75
Mockea 32 0.00 4000 :10.00 25.05.2006 - 457 0.00 0.00 0.00 -0.07 0.83 {2438 9.57 6.36 - 1.17 1.10
Mockea 37 5.27 3900 £ 10.00 23.09.2006 - 578 :105.36 105.50: 0.14 0.14 -0.29{ 16.71 948 6.51 - 1.46 1.38
Mockea 27 1.85 4000 :15.00 20.12.2006 - 666 :114.05 114.19: 0.06 -0.15 -1.26: 26.30 13.16 6.94 - 1.61 1.50
Mockea 31 22.61 5000 :10.00 20.05.2007 - 817 :106.45 106.70: 0.57 0.00 -0.14: 466 937 7.16 - 2.20 2.06
Mockea 42 0.00 3000 {10.00 13.08.2007 - 902 105.90 0.00 0.00 0.00 - 247 934 7.05 - 2.23 2.08
Mockea 40 18.18 4000 : 10.00 26.10.2007 - 976 :107.30 107.44: 0.37 0.28 -0.19: 16.71 9.31 7.02 - 2.28 213
Mockea 29 214.31 5000 §10.00 05.06.2008 - 1199 i1107.60 107.75{ 0.19 -0.07 -0.33 i 21.64 9.29 7.48 - 2.84 2.64
Mockea 41 0.01 5000 :10.06 30.07.2010 - 1984 :108.10 108.30: -0.23 -0.86 - 6.06 9.30 7.66 - 4.36 4.05
Mockea 38 0.00 5000 {10.00 26.12.2010 - 2133 :1110.60 111.20: 0.00 0.82 -0.96:{ 1589 9.00 7.75 - 4.58 4.25
Mockea 39 36.02 5000 : 10.00 21.07.2014 - 3436_:105.90 106.00: 0.09 -0.05 -1.14: 8.77 944 7.99 - 6.46 5.98
bcezo 361.95 111860

HemoyHuku: REUTERS, pacdyemsl baHka Mockebl
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 24 deBpans 2005 r.

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

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TASIIPOM A2 10.64 5000 {15.21 03.11.2005 - 254 106.46 107.00( -0.10 -0.29 -0.79 i 4417 1429 5.75 - 0.66 0.63
FASIIPOM A3 33.56 10000: 8.11 18.01.2007 - 695 101.75 101.82: 0.12 0.10 -0.30 : 5.56 7.97 719 - 1.79 1.67
rA3MPOM A5 59.86 5000 i 7.58 09.10.2007 - 959 :100.08 100.18: 0.16 -0.10 -0.50 i 27.62 7.56 7.63 - 2.37 2.20
Jlykodin 02 0.01 6000 : 7.15 17.11.2009 20.11.2007 1729 9940 99.70: -0.20 0.10 0.00 { 17.83 7.17 - 7.40 2.50 2.32
Hopmeas, 01 4.13 2100 {16.00 09.11.2005 - 260 103.00 103.28: 0.00 0.01 -0.10{ 45,59 15.49 11.28 - 0.68 0.61
TamHegpmb 03 0.00 1500 :12.00 01.07.2006 - 494 104.70 105.10: 0.00 0.29 0.10 : 17.75 11.44 8.25 - 1.27 1.18
THK, 04 0.00 3000 :12.00 27.03.2005 - 33 0.00 0.00 { 0.00 0.00 0.00 ; 49.32 11.88 0.89 - 0.09 0.09
THK, 05 0.00 3000 i 15.00 28.11.2006 - 644 :113.70 _0.00 i 0.00 _0.00 _0.18 i 35.34 13.19 674 - 158 1.48
Xumust u Hegpmexumus
AMTEJTXK, 01 3.96 1200 {12.50 15.11.2007 22.11.2005 996 101.40 101.78% 0.00 0.45 0.35 { 32.88 12.28 - 9.94 0.72 0.65
AkpoH, 01 0.00 600 13.45 01.11.2005 - 252 :102.75 103.24; 0.00 0.39 049 i 7.74 13.07 9.37 - 0.67 0.61
Ammenwutrpom, 01 0.01 600 {19.00 23.12.2005 - 304 107.00 107.90¢ -0.19 -0.19 -1.93 i 31.23 17.76 10.22 - 0.79 0.72
Kyubbiweesasom, 01 1.50 600 :12.00 15.06.2006 17.03.2005 478 100.22 100.40: -0.05 0.00 -0.20 i 22.36 11.97 - 7.84 0.06 0.06
HUKOCXUM, 01 0.29 750 {15.00 14.12.2006 - 660 100.00 100.10:¢ -0.05 0.23 0.49 { 2795 14.99 14.89 - 1.61 1.40
HKHX-02 0.00 1500 { 16.00 24.05.2005 - 91 100.00 103.00{ 0.00 0.00 -0.97 { 40.33 15,53 3.71 - 0.25 0.24
HKHX-03 0.00 2000 : 9.50 01.09.2007 01.09.2005 921 0.00 0.00 : 0.00 0.00 0.00 :21.60 9.48 - 9.31 0.51 0.46
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 789 100.20 100.50: 0.00 0.35 -0.10{ 40.77 11.98 - 1195 0.63 0.56
CAHOC 01 0.21 300 :14.00 13.02.2006 - 356 104.55 105.00: -0.14 -0.29 -0.85: 3.45 1335 8.89 - 0.94 0.87
CAHOC 02 31.10 3000 i 9.70 10.11.2009 13.11.2007 1722 :100.10 100.30: -1.14 _0.00 0.00 : 26.04 978 -  1050: 239 217
AnekmpoaHepsemuka
AnmausHepeo, 01 0.00 600 :18.00 05.08.2005 - 164 102.62 102.80¢ -0.02 -0.05 0.24 9.37 1750 11.87 - 0.44 0.39
BawkupaHepeo, 01 0.00 500 :20.00 11.09.2005 - 201 106.25 106.40: 0.00 066 -1.50: 89.86 18.78 7.83 - 0.51 0.47
bBawkupanepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 730 0.00 0.00 { 0.00 0.00 -0.83:52.72 10.63 - 9.66 { 0.48 0.44
Jlersrepeo, 01 0.00 3000 {10.25 19.04.2007 - 786 98.93 9919 0.00 0.09 -2.00: 34.82 10.34 11.00 - 1.92 1.73
PAO E3C 02 0.00 3000 :15.00 21.10.2005 - 241 106.12 106.29: 0.00 -0.09 -0.80: 50.96 14.15 5.66 - 0.63 0.59
CeepdrossHepeo, 01 0.00 500 {11.50 01.03.2007 05.09.2005 737 0.00 0.00 0.00 0.65 2.63 i 54.51 11.44 - 10.78 ¢ 0.51 0.46
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 03.03.2005 555 0.00 0.00 : 0.00 -0.10 -0.36: 75.84 15.79 - -33.73: 0.02 0.04
Cesisb
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 243 102.35 0.00 0.00 -0.15 -0.44: 46.79 13.63 9.81 - 0.63 0.58
Bonzamernekom 0.00 1000 {15.00 21.02.2006 - 364 104.70 0.00 0.00 -0.28 -0.19: 0.41 14.22 8.47 - 0.95 0.87
Beimnesnkom 01 0.00 3000 i 9.90 16.05.2006 - 448 :102.25 102.69: 0.66 0.27 1.21 { 26.58 9.64 7.69 - 1.16 1.08
Hanecesizb 01 0.00 1000 : 15.00 15.11.2006 16.11.2005 631 104.45 106.00: 0.00 0.72 0.10 : 39.86 14.29 - 794 i 0.70 0.65
MITC 04 1.58 1000 § 10.00 22.04.2009 26.04.2006 1520 {102.75 104.15: 0.15 0.20 -0.73 3233 9.73 - 7.63 1.10 1.03
Mezacpor @uHac 01 0.00 1500 : 11.50 07.06.2006 - 470 100.10 104.20: 0.00 0.73 -0.63:23.95 11.08 8.52 - 1.21 1.1
Mezagpor 0.00 1500 { 9.28 11.04.2007 - 778 100.25 0.00 0.00 -0.05 3.13 {3356 9.24 9.26 - 1.92 1.76
Cubupbmenexom 03 0.00 1530 :14.50 14.07.2006 - 507 107.30 107.75: 0.31 0.23 -0.65: 1549 1348 8.75 - 1.29 1.19
Cubupbmernekom, 04 0.00 2000 §12.50 05.07.2007 - 863 106.75 107.00i 0.00 0.85 -0.05:16.10 11.69 9.39 - 2.10 1.92
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 953 {103.50 0.00 { 0.00 -0.30 0.00 } 17.36 12.74 - 7.36 { 0.59 0.55
CMAPTC, 01 0.00 275 :18.00 20.11.2005 - 271 103.01 105.50: 0.00 0.29 -0.57 {4537 17.16 11.19 - 0.71 0.63
CMAPTC, 02 0.00 500 {13.75 26.06.2007 26.06.2005 854 102.00: 0.00 040 -1.18 1 21.85 13.61 - 1047 0.34 0.31
Tammenekom, 03 0.41 600 :12.50 06.05.2007 15.05.2005 803 101.37 101.80: 0.00 017 -212: 274 12.46 - 4.84 0.22 0.21
YPCU 02 0.00 1000 ( 17.50 06.08.2005 - 165 :105.10 0.00 { 0.00 -0.08 -058% 7.19 16.67 6.31 - 0.44 0.42
YPCU 03 12.90 3000 : 14.25 18.07.2006 - 511 107.50 107.52: 0.02 0.19 -0.61: 13.66 13.25 8.60 - 1.31 1.20
YPCU 04 0.04 3000 { 9.99 01.11.2007 - 982 101.45 101.59¢ 0.14 0.10 0.50 { 30.11 9.83 9.51 - 2.36 2.16
Llenmpmenexom 02 0.23 600 :16.00 21.04.2005 - 58 101.25 101.40: 0.20 256 -0.47 : 5436 1577 6.43 - 0.16 0.15
Lienmpmenexom 03 0.03 2000 :12.35 15.09.2006 - 570 :104.60 105.65: 0.23 0.19 0.29 : 53.80 11.78 9.14 - 1.40 1.28
Lienmpmenexom 04 8.84 5623 {13.80 21.08.2009 16.11.2006 1641 {106.96 107.25: 0.19 0.00 -0.24:% 227 12.87 - 9.44 1.60 1.46
LlermpanbHbiti Teneepagp 01 10.54 500 :16.00 22.08.2006 - 546 105.20 105.35: -0.09 0.00 0.19 { 39.89 15.18 12.55 - 1.31 1.17
fOTK, 01 0.15 1500 {14.24 14.09.2006 - 569 102.75 102.95( -0.38 -0.05 -1.44 i 62.03 13.89 12.79 - 1.37 1.22
tOTK, 02 0.21 1500 :12.00 07.02.2007 08.02.2006 715 100.05 100.30; 0.00 0.17 -0.03: 4.27 11.99 - 12.23§ 0.93 0.83
FOTK, 03 14.09 3500 :12.30 10.10.2009 13.04.2006 1691 :100.31 100.40: 0.15 0.02 -0.50 : 46.84 12.25 - 12.09: 1.05 0.94
,q06bleal'0luaﬂ NMPOMbIWJII€eHHOCMb
AJIPOCA 19 0.00 3000 £ 16.00 23.10.2005 - 243 106.70 106.95: 0.14 -0.09 -0.49: 5348 1496 5.28 - 0.63 0.60
Monumemann, 01 0.00 750 {18.00 21.03.2006 22.03.2005 392 {106.55 107.20} 0.00 0.66 -0.47 i 7595 16.79 - -66.08: 0.08 0.23
CY3K, 02 0.01 1000 : 11.00 15.02.2007 16.02.2006 723 100.35 101.25: -0.43  0.95 0.10 1.51 10.96 - 11.05: 0.94 0.85
Memannypaus
BbikcyHckuu M3 07 34.22 1000 : 15.00 31.08.2005 - 190 103.71 104.00: 0.88 -1.15 -0.62: 71.51 1446 7.75 - 0.49 0.45
Eepasxondure 01 0.04 1000 12.50 05.12.2005 - 286 £103.25 103.70{ 0.05 0.00 -0.44: 27.05 12.11 8.26 - 0.75 0.70
UHIMPOM, 01 2.18 500 :13.54 20.04.2007 22.04.2005 787 100.00 100.09: 0.06 0.10 1.47 § 45,63 13.53 - 12.47: 0.16 0.14
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 05.04.2005 770 99.85 100.25: 0.00 0.27 1.01 { 16.51 12.27 - 9.94 0.12 0.10
MMK 17 0.00 900 7.00 18.04.2005 - 55 98.60 0.00 0.00 0.00 0.40 6.90 6.97 3.97 - 0.15 0.14
Pycan @uH 01 0.00 3000 :10.00 12.09.2005 - 202 0.00 0.00 { 0.00 -0.08 1.00 ;{4466 985 7.26 - 0.53 0.49
Pycan @uH 02 0.02 5000 i 9.60 20.05.2007 20.05.2005 817 {100.71 100.78: 0.00 0.05 0.15 i 24.72 9.53 - 6.25 i 0.24 0.22
Cr MEYET, 01 1.02 2000 :10.69 22.11.2007 30.05.2006 1003 :102.15 102.22: -0.10 0.20 0.00 { 26.07 10.49 - 9.14 1.19 1.09
Cesepcmarib 0.01 3000 { 9.75 28.06.2007 30.06.2005 856 101.40 101.65: -0.25 -0.05 -0.93 1442 9.62 - 5.60 0.35 0.33
T4 MEYET 01 1.97 3000 :11.75 12.06.2009 16.06.2006 1571 {102.81 103.30{ 0.19 0.02 0.59 { 21.57 11.41 - 9.46 1.23 1.13
TMK 0.00 2000 :14.00 20.10.2006 20.04.2005 605 {101.00 101.10{ -0.15 0.00 -0.57 { 47.95 13.86 - 718 i 0.16 0.15
Tynadepmem 02 6.09 1000 :11.00 02.12.2007 02.12.2005 1013 :101.50 101.65: 0.20 0.30 0.00 { 24.71 10.83 - 10.28 ¢ 0.75 0.68
YMK 01 0.00 1000 { 7.00 31.01.2006 - 343 97.50 99.00 : 0.00 2.06 -0.17 i 4.03 7.07 8.28 - 0.92 0.85
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 24 deBpans 2005 r.

OMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HAOXO4HOCTb,% ARPALUNA
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Wmoau mopzaoe koprnopamueHbIMU obnu2auusmu
MawuHocmpoeHue
Aemoeas, 02 2.44 3000 :10.78 13.08.2008 17.08.2005 1268 :101.18 101.28} 0.24 0.36 0.02 ;: 1.77 10.64 - 799 1 048 045
I'T-T3L SHepzo 02 3.07 1500 {12.50 22.06.2006 - 485 9991 9998 -002 0.00 0.10 i 20.89 1250 12.87 - 124 1.10
WxAemo, 01 13.58 1200 i 12.50 14.03.2007 14.09.2005 750 { 97.42 9760 026 073 211 i 5479 1283 - 1819 0.53 045
UPKYT, 01 0.00 600  8.00 27.03.2005 - 33 19991 0.00 i 000 000 -005: 3266 800 8.29 - 0.09 0.08
UPKYT 02 16.83 1500 : 16.00 02.11.2005 - 253 110510 105.20; 0.19 0.00 -0.05; 48.66 1521 8.24 - 0.66  0.61
KAMA3-®uHaHc 0.00 1200 12.30 11.11.2006 11.11.2005 627 :102.40 102.70i 0.00 0.24 0.15 i 3471 1204 - 930 i 069 063
JIOMO, 02 1.68 700 §15.35 11.07.2006 12.07.2005 504 {100.36 100.50: 0.00 0.05 0.10 i 17.66 1527 - 13741 0.38 0.34
Mul -@uranc, 01 2.98 1000 ; 16.00 03.06.2009 15.12.2005 1562 i 99.20 99.40: 0.05 0.29 -0.17: 33.32 16.10 - 16.98 0.77 0.66
OM3 04 2.81 900 :14.25 26.02.2009 01.09.2005 1465 :102.75 103.05: 0.00 0.44 0.01 i 67.54 13.83 - 843 1 049 045
Pycckue Aemobycel 0.00 500 {15.00 22.05.2006 - 454 1101.23 101.70i 0.00 0.50 0.70 { 39.04 14.78 1322 - 114 1.01
CamypH ViHeecm 0.00 500 :16.00 05.08.2006 - 529 0.00 000 i 0.00 0.12 039 833 1564 1395 - 134 118
Ceeepcmarib-aémo 0.00 1500 § 11.25 21.01.2010 25.01.2007 1794 :101.40 102.00{ 0.00 0.25 0.10 i 801 11.03 - 10331 1.77  1.61
1B3, 01 3.35 750 §14.60 10.10.2006 - 595 £104.50 105.00i -0.10 0.33 048 { 5400 13.96 10.41 - 1.03 093
YpaneazoHsagoo, 01 0.00 2000 :13.82 30.09.2008 04.10.2005 1316 :102.00 0.00 : 0.00 -0.10 -0.39 : 53.01 13.54 - 1043 0.58  0.53
lNMuweeasi NPOMbIUWIIEHHOCMb
ATIROro, 07 498 1100 : 13.95 22.04.2007 22.04.2005 789 : 9959 9964 : 0.13 024 -092: 4739 1400 - 1562 0.16 0.14
Banmumop-Heea 0.00 500 :16.00 05.09.2006 02.09.2005 560 0.00 000 i 0.00 024 049 i 36.82 1544 - 9111 050 046
Bumm-Bunne-faxH 13.14 1500 i 8.48 11.04.2006 - 413 1100.90 101.05i 0.05 045 4.10 i 30.90 8.39 6.97 - 1.07  1.00
lpynna OCT, 01 1.23 800 :14.00 19.07.2005 08.07.2005 147 :102.60 102.99: 0.06 0.19 0.79 i 1342 1364 - 13181 0.37  0.33
Lxed-9¢p-Cu, 01 0.07 700 §14.00 06.10.2005 - 226 :101.35 101.59: 0.00 0.00 050  12.62 13.82 1230 - 059 0.53
MuxosHosckuii 0.00 1000 i 14.50 18.09.2006 19.03.2005 573 0.00 000 i 0.00 0.11 -0.54: 62.37 1437 - 127 i 007 0.07
HUOAH-®Y/C, 01 0.40 850 :17.00 06.12.2006 08.06.2005 652 :102.00 102.15: 0.00 0.24 059 i 3540 16.67 - 958 i 029 027
MapHac-M, 01 0.03 500 §12.75 15.03.2006 16.03.2005 386 100.20 100.27: 0.07 0.06 -0.03 i 24.10 1272 - 8.05 i 0.06 0.06
Mpadiimepu o, 01 0.04 750 §13.50 10.11.2006 11.11.2005 626 :100.50 0.00 { 0.00 -0.10 0.30 i 4.07 13.33 - 12.82F 069 0.62
Paseynsid-Liesmp 01 3.71 1000 :16.00 05.06.2006 04.06.2005 468 :100.00 100.40i 0.00 040 232 i 3551 16.00 - 13721 028 0.25
3@KO, 01 1.03 1000 : 15.50 05.09.2006 06.09.2005 560 :102.60 103.25: -0.22 019 -1.16 : 71.34 15.11 - 10.74: 0.50 _ 0.45
lTueoeapeHue
Banmuka, 0T 0.00 1000 § 8.75 20.11.2007 - 1001 :100.01 100.35: 0.00 0.00 030 : 1510 875 8.93 - 252 232
KpacHbiii Bocmok-MHeecm & 0.00 1500 i 11.50 25.02.2007 24.02.2005 733 0.00 000 i 0.00 000 -0.89: 57.03 1150 - 10.88: 0.01  0.00
MNT-UHeecmmermc 01 0.03 1000 ; 17.00 28.09.2006 31.03.2005 583 100.33 100.50; 0.05 -0.05 -0.49: 67.53 16.95 - 12.93i 0.10  0.09
CAH Mumep6pio 0.00 2500 {13.00 15.08.2006 - 539 :106.80 107.00i 0.00 -0.28 -024: 7.84 1218 7.70 - 124 115
TuHbKop NHeecm 2.25 400 20.50 29.04.2005 - 66 102.00 102.10i 0.00 0.04 -0.99 { 65.71 20.10 _8.69 - 0.18 _ 0.17
JlecHasi npombiwneHHocmb u UBK
ALBK-MHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 562 :100.00 100.39: 0.00 0.15 -0.25: 30.72 14.91 - 7.84 1 0.04 0.04
Bornza 01 0.47 1500 i 12.00 13.03.2007 14.09.2005 749 { 9320 93.98: -0.53 -0.48 -1.04i 5260 1290 - 3222} 053 040
rOToK 0.00 550 {14.20 06.06.2006 07.06.2005 469 :101.41 101.70i 0.00 0.64 -049: 29.96 13.97 - 809 i 029 027
Unum Mann @uraxc 29.68 1500 i 15.21 18.03.2006 23.03.2005 389 :100.64 100.66: 0.05 -0.35 -0.49 i 62.92 15.11 - 6.45 i 0.08 0.07
3@ Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 959 :101.65 102.05: 0.00 0.30 _-0.25: 60.49 15.69 - 12.86: 0.58  0.52
Cmpoumesibcmeo u unomeka
ADRK 0.00 1070 { 11.00 01.12.2008 - 1378 1107.55 108.75! 0.00 0.00 0.00 i 25014 10.28 8.96 - 314 2.88
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1805 :109.75 111.00{ 0.00 0.00 -0.37 i 6.33 10.00 8.66 - 397 3.66
Inaemoccmpod, 01 0.00 2000 : 14.15 27.05.2007 27.05.2005 824 0.00 000 i 0.00 -0.01 -0.15i 3450 14.16 - 15361 0.25 022
UHTEKO 01 0.00 1200 {10.95 15.02.2007 - 723 §96.00 101.50i 0.00 0.00 009 i 150 10.74 10.06 - 183 167
MUA, 01 0.29 2200 {10.00 20.09.2012 - 2767 i 99.50 100.50i -0.20 -0.20 0.31 i 504 9.99 1035 - 324 294
MUK, 04 0.00 750 §13.00 29.06.2005 - 127 1 99.00 100.48: 0.00 050 1.82 : 9.44 1294 1120 - 022 0.0
CY-155 2.99 1500 i 12.29 30.03.2007 30.03.2005 766 i 99.40 99.65: 0.10 0.01 _0.30 : 18.86 12.31 - 14.08 0.10 __ 0.09
TpaHcriopm
AeuaK. Camapa, 07 0.00 350 :16.00 08.03.2007 10.03.2005 744 :100.29 100.30: 0.00 0.35 020 : 7277 1595 - 851 i 0.04 0.04
Yem flaiin XandnuHe 0.60 1000  13.50 23.06.2005 - 121 1101.10 10155 -0.34 0.05 -0.44 : 22.93 13.34 955 - 0.33  0.30
TpaHcHegpmenpodykm 0.00 1000 § 8.90 10.05.2006 - 442 $101.25 102.00f 0.00 0.70 -0.04 i 2536 876 7.62 - 1.15 1.07
QPuHaHCO8bIl CeKmMop
Anbpa®uranc, 0T 0.00 1000 i 0.00 08.06.2007 - 836 0.00 0.00 : 0.00 - 0.00 { 0.00 0.00 0.02 - 229 229
Anbpa®@uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1863 : 0.00 0.00 { 0.00 0.00 -0.30; 28.18 7.41 - 803 i 012 0.1
Bank 3eHum, 01 0.00 1000 : 8.69 24.03.2007 24.03.2005 760 :100.17 100.25: 0.00 -0.04 048 i 36.43 8.68 - 6.50 i 0.08 0.08
Brewmopebatrk 03 0.00 2000 :14.50 22.02.2006 - 365 :107.50 0.00 i 0.00 -0.05 0.00 i 71.90 1346 5.97 - 093 0.88
Brewmopzbark 04 0.00 5000 i 543 19.03.2009 24.03.2005 1486 :100.05 110.10i 0.00 0.08 0.06 : 22.61 543 - 435 i 008 0.08
MMB, 01 0.00 1000 { 8.30 13.02.2007 - 721 $100.60 100.85{ 0.00 0.55 0.00 i 159 829 8.41 - 186  1.72
Poc6ank, 01 4.01 3000 i 9.25 15.02.2009 14.02.2007 1454 :100.20 100.40i 0.05 1.31 -020} 253 9.22 - 928 { 1.85  1.69
Pycckuti Cma+Oapm 02 0.01 1000 : 14.04 14.06.2006 - 477 110551 107.00i 0.00 043 423 i 2654 13.36 9.99 - 1.21 1.10
Pycckuti Cmandapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 911 0.00 0.00 : 0.00 -0.08 1.85 : 63.97 1266 - 894 i 049 045
Bceeo 1o 0aHHbIM 351.55 189348
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POCCUUCKWE EBPOOBNUIALIUK A 2005 r.

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 35 100.50 100.60 i -0.07 -0.14 -0.50 3.44 9.33 153 BBB- Baa3 BBB- 0.09 0.09
Poccus 05 $ 2969 8.75 24.07.2005 150 102.38 104.38 0.00 -0.37 -0.36 2.80 8.55 -26 BBB- Baa3 BBB- 0.40 0.40
Poccus 07 $ 2400 10 26.06.2007 852 111.94 112.13 0.06 -0.44 -0.66 4.53 8.93 108 BBB- Baa3 BBB- 2.11 2.06
Poccus 10 $ 2718 8.25 31.03.2010 1861 109.94 110.44 0.00 -0.28 -0.34 4.71 7.50 108 BBB- Baa3 BBB< 2.71 2.65
Poccus 18 $ 3466 11 24.07.2018 4898 143.44 144.13 0.22 -0.52 2.47 6.17 7.67 190 BBB- Baa3 BBB- 8.26 8.01
Poccus 30 $19 526 5 31.03.2030 9166 105.06 105.50 0.24 -1.29 2.19 6.28 4.76 201 BBB- Baa3 BBB- 8.30 8.05
Poccus 28 $ 2500 12.75 24.06.2028 8521 169.63 171.25 0.30 -0.94 3.14 6.78 7.52 212 BBB- Baa3 BBB- 10.68 10.33
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 444 98.38  98.63 0.00 0.19 0.06 4.37 3.05 0 BBB- Baa3 BBB< 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 993 95.81 96.13 0.00 0.00 0.00 8.70 3.13 0 BBB- Baa3 BBB- 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 1175 93.25 93.25 0.00 -0.27 0.20 5.28 3.22 0 BBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2270 85.56  85.88 0.00 -0.29 1.34 5.76 3.51 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.426 25.10.2007 973 105.53 105.63 0.03 0.05 -0.14 3.32 5.14 112 iBB+ Ba2 0.00i 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1704 113.17 113.59: -0.28 -0.44 0.33 4.54 6.85 147 BB+ Ba2 0.00;i 4.04 3.86
ARIES 03 $ 2436 9.6 25.10.2014 3530 123.31  123.81 0.29 -1.24 0.63 6.33 7.79 208 :BB+ Ba2 0.00: 6.88 6.47
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 428 108.75 109.00 i -0.06 -0.29 0.09 3.14 10.07 87 BBB- Baa3 BBB- 1.07 1.04
Mockea 11 €374 6.45 12.10.2011 2421 109.23 109.73{ -0.10 -0.03 1.49 4.78 5.90 141 BBB- Baa3 BBB< 5.53 5.28
HuxHuli Hoe2opod 05 ¢ $ 119  8.75 03.04.2005 38 99.99 100.49 0.00 -0.01 -0.10 8.55 8.75 650 Caa1 0.11 0.10

KopnopamueHbie eepoobniuzayuu

Bbimnenkom 06 $ 250 10.45 26.04.2005 61 100.86 101.25} -0.03  -7.21 052 490 1036 235 i BB- B1 0.17 0.16
Espasxondure 06 $ 150 8.875 25.09.2006 578 i 103.03 103.60: 0.00 0.16 169  6.81 8.61 338 B i 150 1.41
PocHegpmb 06 $ 150 12.75 20.11.2006 634 i 11291 113.24: -008 0.03 -068 486 1129 142 i BW Baa3 1.61 1.53
Cubregpms 07 $ 400 115 13.022007 719 : 107.97 10891: -0.03 -059  1.88 707 1065 362 B+ Ba2D 1.87 1.75
A3I1POM 07 $ 500 9.125 25.04.2007 790 i 10853 108.95: 0.03 -0.39 014  4.91 8.41 147 iBB-W Baa3 BB Ui 2.01 1.92
THK 07 $ 700 11 06.11.2007 985 i 113.05 113.53: -007 -022  0.21 569 973 207 Ba2 2.42 2.29
MTC 08 $ 400 9.75 30.01.2008 1070 i 107.89 108.40i -003 -0.09 210 673  9.04 310 iBB-D Ba3 2.70 2.53
Cucmema 08 $ 350 10.25 14.04.2008 1145  108.11 108.67 i -0.03 -0.03  1.87 730 948 368 { BU B3 B+i 277 2.59
Anpoca 08 $ 500 8.125 06.05.2008 1167 i 104.17 104.63: -0.04 0.15 036 665 7.80 303 B B2 2.91 2.73
Bumm-Bunns-[aHH $ 150 85 21.052008 1182 }101.31 102.17i -005 0.19 219 802 839 441 B+ B3 2.95 2.73
MMK 08 $ 300 8 21.10.2008 1335 } 10321 103.86i 0.01 007 053 698 775 336 iBB-D Ba3 BB-i 3.27 3.05
Cubrepms 09 $ 500 10.75 15.01.2009 1421 { 110.25 110.91i 0.06 -0.44  3.06 7.64 9.75 402 B+ Ba2D 3.39 3.15
Cesepcmarb 09 $ 325 8625 24.022009 1461 { 103.39 104.05: -0.01 -068  1.02 762 834 376 B+ B2 B+Di 3.60 3.34
Bbimnernkom 09 $ 450 10 16.06.2009 1573 i 108.05 108.77: 0.02 -0.85 278 776 925 390 { BB- Bt 3.70 3.44
Espasxondutaz 09 $ 300 10.88 03.08.2009 1621 { 109.90 110.35: 0.03 -023 148 816  9.90 430 B i 3.80 3.51
HOPHUKETTb, 09 $ 500 7.125 30.09.2009 1679 : 98.96 9953 i 0.24 0.17 0.11 739 720 353 i BB Ba2 4.02 3.74
A3MPOM 09 $ 700 105 21.10.2009 1700 i 118.39 118.87: 0.04 -0.34 -0.18 5091 8.87 205 iBB-W Baa3 BBU: 3.87 3.65
A3I1POM 10 €1000 7.8 27.09.2010 2041 i 11274 11324} -023 -036 1.73 5.11 6.92 184 iBB-W Baa3 BB U 4.66 4.44
MTC 10 $ 400 8.375 14.10.2010 2058 : 104.84 10529 -0.09 -0.07 1.94 729  7.99 343 iBB-D Ba3 467 435
Bbimnenkom 11 $ 300 8375 22.10.2011 2431 {10156 102.12: -0.03 -7.21 052 806 825 420 i BB- B1 5.30 4.91
Cucmema 11 $ 350 8.875 28.01.2011 2164 : 104.32 104.89: 0.05 -0.05 1.66 794 851 408 i BU B3 B+ 491 4.55
Ceeepcmarnb 14 $ 375 925 19.04.2014 3341 : 105.00 105.50: 0.33 0.00 099 845  8.81 419 B+ B2 B+Di 6.50 6.00

TA3MPOM 13 $ 1750 9.625 01.03.2013 2927  118.79 118.82: 0.67 -045 1.06 657 8.10 231 iBB-W Baa3 BBU 5.92 5.56
A3MPOM 20 $ 1250 7.201 01.02.2020 5455 | 105.75 106.37 i 0.24  -0.47 - 659  6.81 232 iBB-W Baa3 BB U 9.81 9.21
A3MPOM 34 $ 1000 8.625 28.04.2034 10655 i 116.50 116.75: 0.00 -0.06 -048 7.25  7.40 259 iBB-W Baa3 BBU: 11.88  11.08
BbaHKoecKue espoobnuzauuu

BT6 05 $ 325 471 28.042005 63 100.00 100.29: 0.00 -0.05 000 470 4.71 111 i BB+ BBB< 0.00 0.00
Pycc. Cmand 05 €30 11  28.05.2005 93 10129 101.79: -005 -0.13 -066 561 1086 302 B Ba3 0.26 0.25
rasnpombarik 05 €150 9.75 04.10.2005 222 i 104.00 104.28: 0.00 -0.06 -023 283  9.38 70 B+ Baa2 0.60 0.59
Anbgpabank 05 $ 175 10.75 19.11.2005 268 : 103.88 104.50: -0.10  0.15 0.92 520 1035 229 B Ba2 B 072 0.68
MAOM 05 $ 200 10.75 16.12.2005 295 £ 103.63 104.29: 0.04 -005 123 6.01 1037 310 B B+: 0.80 0.75
Anbghabark 06 $ 190 8 13.042006 413 {100.79 10150 -0.04  0.01 0.56 720 7.94 427 B Ba2 B+: 1.10 1.03
Bark 3EHUT 06 $ 125 925 12.06.2006 473 :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 497 : 101.38 102.00: -001 -023 1.05 765 875 372 B1 B-i 1.36 1.27
Cé6epbark 06 $ 1000 4.443 24.10.2006 607 i 101.07 101.51: 0.01 -0.02 047 393 440 96 Baa2 BBB: 1.32 127
Mempokommepy, 07 $ 120 9 09.022007 715 103.02 103.52: 0.22 0.30 1.12 730 874 385 B B1 1.89 1.76
HOMOC 07 $ 100 9.125 13.02.2007 719 {10210 10260 -0.02 0.73 227 794 894 449 B1T B i 1.90 1.76
MBI Hukotin $ 150 9 19.03.2007 753  101.96 102.50: -0.02  0.26 137 794 883 452 B i 193 1.79
Pycc. Cmand 07 $ 300 875 14.04.2007 779 ¢ 103.38 103.89: 0.29 022 -025 7.01 8.46 356 B Ba3 2.00 1.87
BTB 07 $ 300 5.63 30.07.2007 886 i 103.63 104.10: -003 -0.24 034 425 543 127 § BB+ BBB: 2.55 2.45
rasnpombarik 08 €1050 7.25 30.10.2008 1344 i 104.85 105.35: 0.02 -0.04  0.61 576  6.91 214 B+ Baa2 3.32 3.14
BTb 08 $ 550 6.875 11.12.2008 1386 i 104.71 10524 -0.02 -0.35 -0.02 548 6.57 185 { BB+ BBB: 3.45 3.28
Poc6arik, 09 $ 225 975 24.09.2009 1673 i 10228 10293: -023 -021 -095  8.81 9.53 506 B- B i 259 2.38
Barx Mocksbi, 09 $ 250 8 28.09.2009 1677 i 10355 104.36: -0.05 -0.36 -042 7.08 7.73 322 Baa2 BB+: 3.95 3.69
BTb 11 $ 450 7.5 12.10.2011 2421 i 107.25 107.75: -0.03 -010 013  6.15  6.99 229 i BB+ BBB- 5.41 5.10

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 24 despans 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 97.84 97.86 0.19 -1.37 0.73 4.27 8.29 AAA Aaa
US30YT=RR 110.69 110.84 0.40 -2.45 3.52 4.65 14.87 AAA Aaa
EU2YT=RR 99.59 99.59 -0.01 -0.17 0.18 2.48 1.77 AAA Aaa
EU10YT=RR 100.14 100.14 -0.06 -1.56 1.16 3.73 8.34 AAA Aaa
MEXGLB26=RR 157.00 157.19 0.00 -0.90 2.20 6.49 10.40 BBB Baa1
BRAZILC=RR 102.13 102.13 -0.06 -0.24 -0.12 0.00 0.00 BB- B1
BRAGLB27=RR 112.00 111.94 1.30 -0.88 -3.18 8.88 9.59 BB- B1
TRGLB30=RR 143.19 143.19 0.04 -1.58 -0.69 7.89 10.45 BB- B1
TRGLB10=RR 125.75 125.69 0.40 -0.30 -0.75 6.00 4.15 BB- B1
ARGFRB=RR 32.00 32.00 -0.39 -0.39 -6.25 0.00 0.00 SD Caat
ARGGLB30=RR 31.88 31.88 0.00 -1.16 -5.51 66.19 2.16 SD Caat
RUSGLB30=RR 105.06 105.06 0.24 -1.29 2.19 6.28 8.30 BBB- Baa3
RUSGLB10=RR 109.94 109.94 0.00 -0.28 -0.34 4.70 2.71 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

23 ¢pes 05

EMBI+ 349 -3 334.16 ¢ -0.21 0.71 1.40 12.89

EMBI+ RUSSIA 188 -5 386.55 1 -0.27 0.88 2.82 12.02

EMBI+ MEXICO 156 2 309.74 : -0.31 -0.05 1.61 7.23

EMBI+ TURKEY 256 -2 224.04 -0.08 1.11 1.33 10.88

EMBI+ BRAZIL 397 -4 444.78 ¢ -0.31 0.87 0.22 19.02

EMBI+ VENGVUELA 443 -6 468.29 0.38 0.82 -0.53 27.04

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 24 despans 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

O6nuraumm XpamuoBckuit CTaHucnaB HSS@mmbank.ru 2895

Axuun BonkoB Anekcen Volkov_A@mmbank.ru 2837
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