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M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HayeHve WN3m-e Beinyck Mokynka [Mpopaxa WNam-e YTM, %
RUB/USD 27.6705  0.0007 )] 0®3 45001 - 105.00 0.00 5.40
EUR/USD 1.3376 0.0136 ) 03 46001 108.55 109.13 0.00 6.57
MIBOR, % 0.74 0.00 L] 0b3 46014 104.25 104.58 0.00 7.96
OCTATKN HAKC B LB, 265.6 1.5 )] Mrop29-06 107.50 107.62 0.05 7.46
MNPL. PYB.

HE®Tb (URALS) 49.2 1.53 ) MFop39-06 105.15 105.55 -0.05 8.09
30M0TO 440.25 6 ) KOMM 78 06 95.40 96.00 0.00 11.04
EMBI+ 337.61 -0.25 v Tlykorn206n 99.65 - 0.00 7.39
EMBI+ CMNPEQ 327 -1 v FA3MPOM A3 101.75 102.00 0.00 7.14
EMBI+RUSSIA 389.85 -0.44 v FA3MPOM A5 100.40 100.60 0.10 7.45
EMBI+RUSSIA CNPE[ 170 -1 ¥ YpanCsalHe 108.00  108.90 0.27 8.07
MICEX RCBI 104.07 0.03% )] TYM 02061 - 101.71 0.00 9.94
MICEX OB bEMbI, MJTH. PYB. BUPXKA PMC PEMO POCCUS 30 105.94  106.00 -0.35 6.21
KOPMOPATMBHbIE 227.70 8T UST 10 96.98 97.03 -0.63 4.38
MYHWLINMNAJTbHBIE 90.80 262.35 ' A3MPOM 13 119.67 120.17 -0.21 6.43
FOCYOAPCTBEHHbIE 80.32 0.00 BAHK MOCKBbI 09 104.11 104.61 0.44 6.93

“ COBbITUA HA PbIHKE

PYBJIEBbIE OBJIMTALIMUA

» HA TMPOLWION HEOENE Ha pbiHke py6neBbix OBAMraLuii  CyleCTBEHHbIX
U3MeHeHUN He npousowno. KoTMpoBKK GONBLIMHCTBA MHCTPYMEHTOB MPAKTUUECKU He
U3MEHUNUCb. AKTUBHOCTb PblHKa HaxoAunacb Ha cpefHeM yposHe. [1o utoram Hegenu
MHAEKC KopnopaThBHbix obauraunit MMBB ebipoc Ha 0,16% u goctur yposHsa 104,04,
B cektope KopnopaTWBHbiXx OOAMrauMi NPOLWAM [ABa MNEPBUUYHbIX pPa3MeELLeHUs —
ueTBEPTOro Bbinycka obnuraumit banka Pycckui CraHgapt W TpeTbero Bbinycka
obnuvraumit Ceeepo-3anagHoro Tenekoma Ha obuiyio cymmy 6 mnpn. pybnei. Oba
ayKuuoHa NpOAEeMOHCTPUPOBanM GONbLIOH WHTEpEC WHBECTOPOB K MpepJsiaraeMbiM K
pa3melleHuto Bbinyckam. CuTyauuss Ha BTOPMUYHOM pbIHKE COXpaHWiacb LOCTAaTO4YHO
ctabunbHon. KoTupoBkM obnurauvii  nepeoro 3wesioHa NPOJOXWAKM Bokosoe
apwxeHve. Hanbonee NMKBUAHbIE BbINYCKW BTOPOro M TPETbErO 3LWIEOHOB HEMHOMO
NOAPOC/IU B LEHe.

CybdbepepasbHble W MyHMUMNasbHble  OBAWMrauMM  Ha  NPOLLIOW

[NEMOHCTPUPOBANIM MeHee MO3WUTUBHYIO AuHaMuKy. KoTMpoBKM obnuraumi
MockBbl NPaKTUYECKW BCIO HEAENO0 CHWXalMCb, W JiMWb MNOL KOHel Hegdesu
KOTUPOBKAM MOCKOBCKWX BbIMYCKOB YAaNOCb HEMHOrO Mogpacty (o utoram Hegpesu
obauvraumm Mocksa 39 (-0,47%), Mockea 40 (-0,21%), Mockea 38 (-0,25%), Mocksa
35 (+0,15%), Mockea 29 (+0,02%), Mocksa 31 (-0,42%). W3 HeMOCKOBCKMX
BbINYCKOB Haubonee akTMBHO Toprosanuch obnuraumm Mockoeckon (Moc.obn. 03 (-
0,2%), Moc.obn 04 (+0,12%)) v Nenunrpaackoi (Jlen.o6n. 02 (+0,05%)) obnacrei.
HA MPEACTOALLEA HELEJIE Mbi He OXWAaeM CyLLECTBEHHbIX NepeMeH Ha pbiHKe
pybneebix [ONroBbiXx MHCTpyMeHTOB. C OQHOM CTOPOHbI PbIHKY OyayT oOKasblBaTb
NOALEPXKKY YKpennsolmics pybnb (cerogHs c yTpa kypc pybns k gonnapy CLLUA
Bbipoc Ha 10 koneek u celuac Topryerca Ha ypoBsHe 27,55) u poctatouHO BbICOKWM
ypoBeHb CBOBOAHLIX [EHEXHbIX CPeAcTB (CerofHs C yTpa OCTaTKM Ha KopcueTax
coctasnanu 265,6 mnpa. pybnei, octatku Ha penosutax B LB — 169,6 mnpa.
pybnei). C apyrol cTOpOHbl [OXOAHOCTM OO/MrauWii NepBoro 3WeNoHa W ropojaa
MocCKBbI  CHM3W/IUCb [OCTATOYHO CHUABbHO, W OYEBUAHbIX [LPAWBEPOB ANA WX
JanbHEMNLIEro CHWXKEHWS, KpoMe pybns W JIMKBMAHOCTH, ceduac HeT. Ha atom dhoHe,
Mbl MoJiaraeM, uTO Ha MPEeACTOAWEN Henesne OCHOBHOM WHTEPEC YYacTHUKOB
COXPaHWUTC B OBAUrauMsax BTOPOrO W TPETbEro 3LIE/IOHa, KOTOpble TOPryloTCs Ha
Bonee npuBneKaTesibHbIX YPOBHSAX MO JOXOAHOCTH (HallM peKOMeHAaLMW CMOTPHUTE Ha
cTpaHuue 4).
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AOJITOBbIE PbIHKK 9 mapTta 2005 r.

530 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUI ALIUU

» US-TREASURIES. [powepgwas Hemens Bbiganacb [OCTATOYHO C/IOXKHOM Ans
pbiHKa ponroebix WMHCTpymeHToB KasHaueictBa CLUA. OcHoBHOe BHMMaHWe pbiHKA
ObIIO  NPUKOBAHO K  MATHAYHbIM  JaHHbIM MO PbIHKY  Tpyda, KOTOpble
NPOJEMOHCTPUPOBA/IM PE3KMI POCT KONWYECTBA BHOBb CO3AaHHbIX pabounx MecT.
OpHako peaKkuusi Ha BblllefliMe OaHHble OKasanacb AOCTAaTOYHO YMEPEHHOM, a no
UTOram MATHULBI OOXOAHOCTM Ha PbIHKE us-treasuries fake HEMHOro cCHuaunucb. [lo
UTOram Hefesnu OOXOOHOCTb [OECATH/IETHUX us-treasuries Bbipocsia Ha 12 MyHKTOB W
pocturna yposHs 4,38% ropoBbix, AOXOOHOCTb TPUAUATUNETHWUX Uus-treasuries
Bbipocna Ha 7 nyHkTos 10 4,71% rogosbix.

» EMERGING MARKETS. Mo wutoram nHegenu unpekc EMBI+ sbipoc Ha 0,66% pno
ypoeHsi 337,61, cnpap uHaekca cokpatuncsa Ha 19 nyHktos o 327 6.n.

» POCCUNUCKUE EBPOOBJIUTALIMKU. Unpekc EMBI+Poccus 3a Hepento BbIPOC Ha
0,48% po 389,85. Cnpag vwHaekca cokpatuncsa Ha 15 nywktos go 170 6.n. Kotuposku
eBpoobnuraumi Poccua-30 cerogHs Haxomsatca Ha ypoeHe 105,69/105,88 npoueHTa
oT HomuHana. Cnpag espoobnuraumin «Poccus 30» K pecAatvneTHuMm us-treasuries
cokpatuncsa go 183 nyHkTos.

» HA NPEACTOALWLENA HEOENE cutyauusi Ha BHELLUHEM AOFOBOM PbiHKE BPsig, Jin
CUNIbHO M3MeHuTCca. PocT pgoxopHocTeW us-treasuries noka WAET MO njaHy.
HoxopHoctn 10-neHTUX HOT YTKHYAWCb B CWM/IbHbIM YPOBEHb COMPOTUB/IEHWUSA, W AJiA
Toro urtobbl ero npeogonetb notpebyetca BpemMa W CTUMyNsuMs B Buje
ONTUMUCTUUHBIX [HOaHHbIX MO KJOYeBbIM WHAMKaTopaM. Ha 3ToW Hegene rnasHbiM
KaTtanu3aTopoM TEHeeHUUW PoCTa LOXOOHOCTEM Ha [OJIFOBbIX PbIHKAX MOXKET CTaTb
nybnukauMa CTaTMCTMKM no ToprosoMmy OanaHcy B nsaTHuuy. CornacHo onpocy
REUTERS oxupaetca, uto B dpeepane 2005 r. oTpuuatenbHoe canbfo TOProBoro
6anaHca CLUA cocrasut okono $56,5 mnpa. npotws $56,4 mnpa. B sHBape.
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KOPMOPATVBHb I/ CETMEHT HekoTopoe BnuMsHWE Ha [HdajbHeWWyl [UHAMWUKY Us-treasuries cMoOryT okasatb
ayKUMOHbI MO pa3melieHnto 5-Th U 10-Tu neTHUx HoOT cerogHs W 3aBTpa. Cnpoc
NOEPLI OBOPOTOB Hepe3uaeHTOB Ha Uus-treasuries BO3MOXXHO CTaHET MWHAMKATOPOM A[asibHEeMLIero
OBOPOTHL, MIH. PYb. Vavororme [NBUXEHWS pbiHKa 6a30BbiXx aKTUBOB. POCCUUCKMI BHeWHWH fonr sepoatHo Oyner
(Bupxa + PIC) croumocTn, % KOPPEKTUPOBATLCA BHU3, MOCKOJIbKY CNp3fbl B AOXOLHOCTAX MEXAY POCCHHCKUMM
HOBATOR106 e 101,20 2 eBpoobnuraumsmMm 1 us-treasuries B nocnefHee BPEMA 3HAUMTENIbHO CY3W/IMCb 3a cueT
IoROGCH 2 15180 102.00 N CTabUIbHOCTH LieH POCCHHUCKUX eBpoobnraLmi M pocta LOXOAHOCTEM us-treasuries.
MukomIlapal 95.68 0.39 L)
CMAPTC 03 60.45 0.00 L)
P>XX[-0106n 50.49 0.00 L)
Cun6Tnk-306 33.70 0.00 L)
NexaHepr01 27.07 0.05 L)
TpaHcmarwu-1 25.70 0.00 L)
MapHac-M 1 25.61 0.25 L)
[T-T3L 206 23.55 0.00 L)
NMOEPbLI POCTA/MALEHWA
PocTt, % MapeHue, %
102.00 xandpCu 2
0.59 Kpuctan®d-1
0.39 Wrkomiapal
0.39 PECTOPAHTC
OCT-106 -2.30
BbikcM3-01 -0.50
TB3 01 -0.30
YpanCs3WH6 -0.27
MNT-NHB-01 -0.24
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o wornorsmuamuie sroosmraumn | IffHOBOCTY GMUTEHTOB [JONTOBOTO PhIHKA
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» WBI HUKOWJ Bo306HOBNSET pa3melleHue TPexXNETHUX obnurauuii Ha 2 MApA.
py6nei. Mo obnuraumsm npegnonaraetcs Bbinaata nonyrogosoro kynoHa. Crasku 1-2
KynoHoe OyayT onpegeneHbl B Xo4e aykuuoHa, cTaBkM 3-4 u 5-6 kynoHos
YCTaHaB/IMBAIOTCS IMUTEHTOM.

» CAJIABATCTEKJIO BecHoi 2005 roga nnaHupyeT OCYLLECTBUTb pa3MeLleHue
cBOEro AeBIoTHOro BbiMycKa PybneBbix TpexneTHux obnurauui Ha cymmy 750 maH.

104 py6nei.
102
100
» M NONUTUKA/GKOHOMMKA
ceH-04  okT-04 Hos-04  pek-04  aHB-05  cheB-05 map-05
—— Fasnpow 13 ——Anpoca 08 » UHONALUUA. Poct notpebutenbckux ued B PP 3amepnuncs B dpespane 2005
rona ao 1,2% nocne pekopgHoro ckauka Ha 2,6% B sHBape, a c Hauana roga
EMBI+POCCUA, CNP3 0
320 uHdbnauma coctasuna 3,9%, coobwmn Pocctar. Mo oTHoweHnwto K despanio
300 npownoro roga noTpedbuTenbckue LeHbl Bbipocad Ha 12,8%, uto sABnsetcs

peKkopaHbIM NnokasarteneM 3a nocnegHue 16 mecsauee. Nlogom paHee - B cheepane 2004
rofa - uHdnauua coctasuna 1,0% B MecauHom sbipaxkeHun u 2,8% c Hauana roga.
MNokasatesb MecAYHOW MHNALMKM B LENOM COBMajs C OXWAAHWSAMM, a POCT LEH C

280

260

240 Hayana roja oKasalCs Ha BepXHEW TrpaHuLe TNOC/iefAHero MnpPaBUTE/IbCTBEHHOIO
220 nporHosa 3,7-3,9%. CornacHo paHHbIM PocctaTta, cpemHecyTouHbli POCT LUeH B
200 despane 2005 roga coctasun 0,044% no cpasHenuio ¢ 0,083% & sHeape v 0,034%

B despane 2004 ropa. Bas3osbii MHAOEKC NOTPEBUTENbCKUX LEH, WCKAOYAIOLLMIA
KPaTKOCPOUHblE HEPABHOMEpPHble W3MEHEHWsl LeH Noj BAUSAHUEM aLMWHUCTPATHBHBLIX,
COBbITUHHBIX W CE30HHbIX (haKTOPOB, B npowepwem Mecsue coctasun 0,7%.
PaHee npaeuTenbctBo nporHosupoBano poct ueH no utoram 2005 roga Ha ypoeHe
CTIPO MBI+ POCCHY K MEKCUKE 8,5%, omHako yxe B cyb6boty MuHdpuH ckoppekTuposan nporHo3 ao 10%, uto
120 w w COOTBETCTBYET HalLUUM OXXUOAHUAM.
110 » MNPODPUUNT PELEPANIBHOIO BIOOXKETA Poccuu B 2004 roay cocraeun 730,7
mnpa. pyonei. B 2003 rogy npodmumt dhefiepanbHoro Biofyera CTpaHbl paBHANCA
227,6 mnpa. py6nei. Joxonbl cdenepanbHoro Gomketa 3a 12 MecAues npownoro
roga sbipocs fo 3 TpaH. 426,3 mnpa. pybnei npotue 2 TpaH. 586,2 mapa. 8 2003
ropy. M3 atol cymMbl Ha [0Ml0 Hanoroebix Aoxofos npuwaocb 3 TpaH. 154,3 mapg.
pybnei npotus 2 TpnH. 394,2 mapa. rogom paHee. Pacxombl deaepanbHOro
blompkeTta (BKOUas pMHAHCOBYIO NMOMOLWb BrogKeTam APYrUX YPOBHEW) YBENMUMAWCD
g 2004 rogy no 2 TtpnH. 695,6 mapa. pybnei npotue 2 TpnH. 358,6 mapa. 8 2003
rogy. Mpodrunt KoHconuamposaHHoro Bogketa P® sbipoc B 2004 ropy no 716,9

180

160
ceH-04  okT-04 Hos-04  pek-04  smB-05 beB-05 map-05
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01 o0 vom0i necOd  me05  bes05 wap05 MpA. pybnen no cpasHeHuto ¢ npoduumtom B 173,8 mnpa. pybneit 8 2003 rogy.
» Jloxoabl KoHconuaupoBaHHOro 6lomketa 3a rog Bbipocan go 5 TtpnH. 427,3
CMP3 POCCIM 10 1 O3 46001, 6.n. mnpa. pyonen npotus 4 TpaH. 138,7 mnpa. pybnei rogom paHee. Pacxogpl Bbipocau
T

no 4 tpnH. 665,4 mapa. pybnei npotue 3 TpaH. 964,9 mapa. pybnei 3a aHanoruuHbli
nepvog 2003 ropa.

80 T t T T T T t
aBr-04 ceH-04 ok1-04 Hoa-04 pek-04 saHB-05 des-05 map-05

CTABKMU LIBOR (USD)

3.60
3.40
3.20
3.00
2.80 4
2.60
2.40
2.20 +
2.00

1.80

1.60 T T T T T T T
aBr-04 ceH-04 okt-04 Hos-04 pek-04 aHB-05 dheB-05 map-05
==LIBOR 12 Month =====LIBOR 3 Month
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AOJITOBbIE PbIHKK 9 mapTta 2005 r.

OMUTEHTbI MNMOrAlEHUNE LEHA AdOXO4HOCTb,% ARPALUNA
Bebinyck Morawexue OdpepTa Mokynka [Mpopaxa  Tekywas K noratu. K ocbepTe [iop. net. Moa. aop
Ha atoi Hepene Mbl genaem KopnopamueHble oGnuaauuu
aKLEHT Ha o6nuraum;|x HIK UTEPA 07.12.2007 07.12.2005 102.02 102.39 13.24 - 10.91 0.73 0.66
BTOPOrO 3LUE/OHa. CY3K, 02 15.02.2007 16.02.2006 100.70 100.99 10.92 - 10.61 0.91 0.83
TpaHcmawxonduHe, 01 01.12.2007 05.06.2006 102.75 103.05 13.61 - 11.66 1.16 1.04
Tynasepmem 02 02.12.2007 02.12.2005 0.00 101.71 10.84 - 10.47 0.72 0.65
YpaneazoH3aso0, 01 30.09.2008 04.10.2005 101.87 102.30 13.54 - 10.23 0.55 0.50
Cy6dhedepasnbHble u MyHUyuUnanbHble obnuzayuu
Xabaposckuti kpati, 02 05.10.2006 - 102.20 102.50 12.85 9.99 - 1.44 1.31
Yepa, 04 03.06.2008 - 99.01 99.75 10.08 10.46 - 2.79 2.52
KpacHosipckul kpati, 0z 26.10.2006 - 103.54 103.67 10.58 8.92 - 1.51 1.39
Tomckasi 06n., 02 27.07.2006 - 0.00 0.00 11.76 10.32 - 1.31 1.19
Pocculickue egpoobniuzayuu
MTC 08 30.01.2008 108.63 109.13 8.98 6.41 2.65
Bbimnienikom 09 16.06.2009 109.25 109.75 9.15 7.42 3.66
BTE 15 04.02.2015 99.63 100.25 6.34 6.34 BBB- BBB- 4.44
MMK 08 21.10.2008 103.54 104.04 7.73 6.87 BB- BB- 3.22
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AONIrOBbIE PbIHKHU 9 mapTta 2005 r.

2030 ADTIMAP I PYETID .l KANEHOAPL COBbITUN HA ONTOBOM PbIHKE

29.10 +

CErogH#A

28.90 ~
26.70 | 16 map 05 Bcrpeuva OMMEK. MwadaH, UpaH.
28.50 | 18 map 05 "MNenaHepro" onybnukyeT duHaHcoBbI oT4eT no PCBY 3a 2004 rog
28.30 4 22 map 05 OuepepnHoe 3aceaarue komuceun FOMC. PaccmoTpeHie Bonpoca 06 U3MeHeHUN YYeTHON CTaBKM
28.10
M KANEHOAPL NEPBUYHOMO PLIHKA
27.70
27.50 + + T T T T

con04 k04 HomO4 gekO04  sHB05 hes-05 wap-05 [ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpaLLeHus
. WHOEKC ONNAPA CErogH4 PasmeLueHne 5-Tn netHux Hot KasHauerictsom CLUA, USD 15000 5ner
89'0 | 10 map 05 PasmeLueHne 10-Tn neTHux HoT KasHaueiicteom CLLA, USD 9000 10 net
88.0 4 10 map 05 AnbsaHc Pycckuin Teketunb, 02 1000 4 ropal rog
87.0 15 map 05 Koctpomckas obnactb, 31004 800 3roga
86.0
85.0 1 Llentpobank PO nposenet fopa3mellerne OBP cepum Ne 4-02-30BR0-4. [lata
84.0 4 7 anp 05 noratwenms 23.06.2009. locpoyHbiii Beikyn - 10.03.05 1 15.09.05 no HomuHany. 4.3 ropa
83.0 1 OGbem Bbinycka - 100 Mipa. py6.
82.0
81.0
80.0 " " ” ” o o s LleHTpoGark P® nposegeT nopasmeltieHine OBP cepuu Ne 4-02-30BR0-4. [lata

corod om0t Hon0d Aewdd  ane05  dee:05 wap- 7 anp 05 noratweHus 22.09.2009. [JocpoubIit bikyn - ¢14.04.05 v 15.12.05 no 4.5r00a

HomuHany. Obbem Bbinycka - 100 mapg. pyb.

EMBI+ CMIP3[,
442.0
429.5
417.0
404.5
392.0
379.5
367.0 4
M CTATUCTUKA CLUA
342.0
3205 | [lara Mokasarens Mocn.  Oxwupgaemoe [pownoe — ®akTuyeckoe
317.0 nepuof  3HayeHMe  3HauyeHue 3HayeHve
Ccen-04 okT-04  HOs-04 nek-04  aHe-05 des-05 map-05 10 ches 04 Toprosbiit 6anaHc (canbao, MApA. Ao, ) nex.04 -57.00 -60.30 -56.40
HE®Th 15 ches 04 Cuer geixenus kanutana (Capital Net Flow), mnpa. 1ek04 ) 89,30 6130
56 T nonn.
|
53 1 15 cpe 04 PosHuuHble npogaxm (Retail sales), m-t-m AHB.05 -0.30% 1.20% -0.30%
50 17 deB 04 /IMAopTHBbIe LieHs! AHB.04 0.70% -1.40% 0.90%
47 -
18 ches 04 WHcpnsiums - Core PPl (ouniLeHHas OT BIMSIHWS LiEH Ha aHB.05 0.20% 0.10% 0.80%
44 NPOLOBOMBLCTBUE U SHEPTETMKY)
414 22 dhes 05 Consumer confidence index (MHgekc notpebutensckoi (bes.05 102.90 105.10 104.00
. YBEPEHHOCTH)
35 | 23 des 05 Real Earnings AHB.05 -0.20% 0.50% -0.20%
2 ‘ ‘ ‘ ‘ ‘ 1 23 tes 05 VHnsauws, 6e3 yyeTa LeH Ha 3HeproHocuTenu 1 aHB.04 0.20% 0.20% 0.20%
ceH-04 ok1-04 Hos-04 pek-04  anB-05 dhes-05 map-05 npoAoBOnbLCTBAE (core CPI)
BRENT URALS
2 pes (5  CXCHERENbHAA NYDNUKALA AaHHLIX MO dwcry 305000 303000 312000
. 301070 obpatueHmit no Gespabotuue (initial claims)
25 cbes 05 MporHosHas oueHka BBI (GDP-advance) 4 xB.04 3.70% 3.10% 3.80%
450 -
28 ches 05 Cratuctuka npogax HoBbix gomoB (New Home sales), aHB.05 113 122 111
440 MITH. y.€.
430 1 map 05 VHpekc flenoson aktueHocTy (ISM manufacturing) ¢es.05 56.50 56.40 55.30
CErogHA
4201 3mMap05  Waekc denosoit aktveHocTs (ISM Services) des05 6000 59.20
410 - -
4 vap 05 CraTucTuka pblHka Tpyaa - Y1cno HoBbIx paboumx mect bes.05 200 000 146 000
400 | (Non-farm payrolls)
390

ceH-04 okT-04 HOs-04 pek-04 aHB-05 hbeB-05 map-05
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 9 mapTta 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
Umoau mopzoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu
OEP 0.00 34500: - 15.12.2005 15.07.2005 285 0.00 9885 0.00 027 094 - - 154 337 036 035
0®3 25057 2499 7490 i 7.40 20.01.2010 - 1782 : 99.75 100.00i 0.00 0.00 001 770 7.40 7.62 - 4.11 3.82
0?3 25058 0.00 7776 i 6.30 30.04.2008 - 1152 £ 9820 98.39: 0.00 -0.29 000 : 535 6.41 7.10 - 287 268
0?3 26003 0.00 1132 110.00 15.03.2005 - 10 $100.23 100.24i 0.00 -0.23 -0.68: 97.26 9.98 0.80 - 0.03  0.03
O®3 26198 0.00 42117 6.00 02.11.2012 - 2799 1 000 0.00 i 0.00 0.00 0.78 {1989 664 7.71 - 6.16 572
0®3 27018 0.00 14000 12.00 14.09.2005 - 193 110420 104.45! 0.00 -0.03 -0.32:26.30 1149 3.48 - 0.51 0.49
0®3 27019 0.00 8800 {12.00 18.07.2007 - 865 :109.00 109.13i 0.00 -0.22 051 {1479 1101 6.28 - 214 2.01
0?3 27020 0.00 8800 {12.00 08.08.2007 - 886 0.00 109.45i 0.00 000 058 : 7.89 1097 6.24 - 220 207
003 27021 0.00 10942 12.00 20.04.2005 - 46 :101.05 0.00 : 0.00 -0.25 -0.58: 1479 11.86 2.70 - 013  0.12
0®3 27022 0.00 21296: 8.00 15.02.2006 - 347 0.00 000 i 0.00 -0.10 009 i 373 7.78 5.06 - 092 0.88
0?3 27023 0.00 20292} 7.50 20.07.2005 - 137 1101.34 101.79f 0.00 002 -0.01} 925 7.38 3.12 - 0.37 0.36
0?3 27024 0.00 15001} 7.50 19.04.2006 - 410 0.00 0.00 i 0.00 0.00 005: 925 7.31 502 - 1.08  1.03
0?3 27025 492 25806: 7.50 13.06.2007 - 830 :101.75 101.90i -0.09 -0.06 0.00 : 16.44 7.37 6.28 - 2.08 1.96
0?3 27026 0.00 15108 8.00 11.03.2009 - 1467 1 99.73 9987 i 0.00 -0.06 -047: 1753 801 7.37 - 344 321
0?3 45001 0.00 37808:10.00 15.11.2006 - 620 :104.30 104.50: 0.00 -0.19 -0.24: 466 9.59 5.40 - 0.91 0.87
0?3 45002 0.00 5520 {10.00 02.08.2006 - 515 :104.10 104.40i 0.00 -0.22 -007i 510 960 5.31 - 0.89 0.84
0?3 46001 0.00 60000 10.00 10.09.2008 - 1285 :108.85 109.15: 0.00 -0.18 -0.42: 21.92 9.17 657 - 242 227
0?3 46002 0.00 62000 11.00 08.08.2012 - 2713 :107.62 107.99: 0.00 0.14 -005: 512 1020 7.69 - 512 475
O®3 46003 17.79 37298 :10.00 14.07.2010 - 1957 $110.35 110.59i 0.18 -0.08 -0.18 i 12.33 9.04 7.50 - 397 369
0?3 46014 0.00 53827 {10.00 29.08.2018 - 4925 :104.25 104.58 0.00 0.00 0.05 4685 957 7.96 - 590 546
0®3 46017 5.69 9998 i 9.50 03.08.2016 - 4169 : 98.05 98.10: 0.01 -0.57 0.00 | 442 968 8.26 - 715  6.61
Bcezo 53.39 499510
Umoau mopzoe cybghedepasibHbIMU U MYHUUUNaNbHbIMU 0b61u2ayusmu
Bawxopmocman, 04 0.00 500 : 8.02 13.09.2007 - 922 0.00 000 : 0.00 -0.15 298 :37.35 8.17 9.02 - 225 206
Beneopodckas 0611., 04 0.00 320 §15.00 29.04.2008 - 1151 i108.15 109.19{ 0.00 -0.32 1.03 { 5219 13.86 1123 - 255 229
Beneopodckas 06n., 03 0.00 300 {19.00 20.12.2005 - 290 :108.30 108.70i 0.00 -0.28 0.32 : 39.04 17.54 8.35 - 0.73 068
Boneoepadckasi 0611., 01 0.00 600 14.00 11.06.2009 - 1559 103.00 104.50: 0.00 0.97 293 i 30.30 13.44 10.87 - 272 245
Ypkymckasi o6n., 01 0.00 700 §11.00 22.07.2007 - 869 :102.10 102.35: 0.00 -0.24 147 i 1356 10.77 9.23 - 132 1.21
Upkymckas 0611., 02 0.00 750 §12.00 07.09.2006 - 551 0.00 000 i 0.00 003 1292893 1171 8.38 - 1.02 095
Komu, 05 0.00 500 {15.00 24.12.2007 - 1024 1111.00 111.85: 0.00 -0.06 1.83 { 29.18 1346 9.64 - 232 212
Komu, 06 0.00 700 :14.50 14.10.2010 - 2049 1110.35 111.00f 0.00 057 1.92 i 56.41 13.07 10.50 - 397 359
Komu, 07 0.00 1000 12.00 22.11.2013 - 3184 {9540 96.00: 0.00 1.01 200 ;3353 1257 11.04 - 537 484
Kocmpomckas 06r1., 03 3.31 300 {15.00 23.06.2005 - 110 1101.95 103.00i 0.10 -0.10 0.10  30.00 14.68 7.74 - 029 027
Kpacrosipck, 01 0.00 1000 11.00 21.07.2005 - 138 1101.57 101.80; 0.00 0.10 0.49  13.86 10.82 6.55 - 0.37 0.35
Kpacrosipck, 02 0.00 630 12.50 27.10.2006 - 601 $105.20 105.47: 0.00 0.14 216 i 13.01 11.85 9.20 - 150  1.37
KpacHospckut kpad, 01 0.00 1500 { 10.30 08.12.2005 - 278 0.00 0.00 i 0.00 000 0.78 i 2540 10.10 7.79 - 072 067
KpacHospckut kpad, 02 0.18 1500 { 10.95 26.10.2006 - 600 :103.54 103.67: 0.07 -0.07 212 1320 1058 8.92 - 1.51 1.39
Kpacrodapckud kpad, 01 0.00 605 :11.00 15.05.2007 - 801 :101.40 102.00i 0.00 0.15 084 :32.85 10.82 9.67 - 1.96 1.78
JleHurepadckas obn., 02 0.39 800 :14.01 08.12.2010 - 2104 111520 116.50i 0.87 052 0.79 i 30.32 12.08 10.52 - 416  3.77
Mockosckas o6i1., 02 0.00 1000 {17.00 10.06.2005 - 97 0.00 0.00 { 0.00 0.00 029 {4052 1643 3.75 - 026 0.25
Mockoseckas o6r., 03 0.00 1000 {11.00 19.08.2007 - 897 :107.00 107.38 0.00 -0.19 1.74 i 452 1027 7.90 - 222 206
Mockoeckas 06i., 04 043 9600 i 11.00 21.04.2009 - 1508 $108.35 108.58: 0.05 0.07 1.43 { 11.75 10.14 8.81 - 338  3.10
Hoeocubupck, 01 0.10 1500 { 16.00 21.06.2005 - 108 1102.69 102.75: 0.04 -0.19 0.10 i 32.44 1558 6.98 - 029 027
Hoeocubupckas o611 0.22 1500 {13.50 27.07.2006 - 509 :104.21 104.32i 0.12 0.06 1.98 i 11.47 12.94 10.53 - 128  1.16
Camapckas o6r., 01 0.00 2370 {12.00 04.07.2006 - 486 :103.55 105.05; 0.00 0.24 211 i 19.73 1146 8.49 - 123 113
Teepckasi 0611., 02 0.25 1000 :16.90 23.11.2006 - 628 i111.70 112.00i 0.27 -0.27 0.83 i 417 15.09 9.60 - 154 140
Tomckas 06n1., 02 0.00 500 {12.00 27.07.2006 - 509 0.00 000 i 0.00 -0.78 0.89 {1216 11.76 10.32 - 1.31 1.19
Tomckas o6n1., 03 0.00 600 {12.00 13.10.2007 - 952 $102.32 103.30; 0.00 0.34 1.76 i 47.01 11.71 10.02 - 223 203
Yepa, 03 0.00 400 (10.03 18.07.2006 - 500 £100.30 102.00{ 0.00 -0.50 1.30 { 12.64 9.98 9.84 - 130 118
Yepa, 04 0.00 500 §10.03 03.06.2008 - 1186 { 99.01 99.75: 0.00 -1.14 297 {2417 10.08 10.46 - 279 252
Xabaposckuui kpad, 01 0.00 300 {13.09 27.08.2005 - 175 1102.60 103.00i 0.00 044 046 : 215 1274 7.40 - 047 044
Xabapoeckuli kpad, 02 0.00 700 §13.13 05.10.2006 - 579 $102.20 102,50 0.00 -0.24 1.00 i 21.22 12.85 9.99 - 144 131
XMAO, 01 0.00 1000 { 15.00 08.12.2005 - 278 110575 0.00 : 0.00 0.00 -2.08:33.70 14.18 7.20 - 073 0.68
XMAO, 02 0.00 5000 12.00 27.05.2008 - 1179 { 0.00 110.50: 0.00 0.28 0.18 i 3255 10.98 8.81 - 272 250
Yyeawusi, 01 0.00 285 112.00 12.08.2005 - 160 1102.16 102.30i 0.00 0.10 0.39 i} 6.90 11.73 6.79 - 043 040
Yyeawus, 02 0.00 500 : 9.50 13.04.2007 - 769 :97.00 9850 0.00 0.05 2331353 971 11.11 - 1.91 1.72
Sxymus, 03 1.56 800 {12.00 17.06.2008 - 1200 104.50 104.91i -024 -0.24 141 i 2433 11.48 10.78 - 272 245
Skymusi, 04 0.00 1000 : 14.00 16.03.2006 - 376 0.00 000 i 0.00 003 0953030 1320 7.84 - 0.95 0.88
Skymusi, 05 0.00 2000 10.00 21.04.2007 - 777 $9960 99.80: 0.00 0.15 247 i 12.05 10.03 9.55 - 193  1.76
AHAO, 01 0.00 1800 i 11.00 03.08.2008 - 1247 $103.25 103.80: 0.00 -0.34 238 i 844 10.65 9.51 - 293 268
Spocnasckas o6n., 02 0.03 1000 : 13.78 03.07.2007 - 850 :107.00 107.61: -0.18 0.04 205 i 22.65 12.87 10.10 - 2.01 1.82
Mocksa 26 0.00 4000  15.00 11.03.2005 - 6 0.00 0.00 i 0.00 -0.20 -1.16i 3452 1497 273 - 0.02 0.02
Mockea 33 0.00 4000 §10.00 27.05.2005 - 83 i101.35 0.00 { 0.00 -0.05 019 i 1342 986 6.18 - 036 0.33
Mockea 24 0.00 3000 15.00 02.09.2005 - 181 0.00 10565: 0.00 -0.27 0.18 i 123 14.23 4.01 - 049 047
Mocksa 34 0.00 4000 {10.00 28.08.2005 - 176 1102.78 0.00 { 0.00 015 024 i 137 973 4.17 - 048 046
Mocksa 35 0.00 3900 10.00 18.06.2006 - 470 1104.37 104.75: 0.00 0.14 007 { 822 958 3.33 - 065 0.63
Mocksa 28 0.00 3000 15.00 25.12.2005 - 295 i107.15 0.00 { 0.00 0.05 0.51 ;2877 13.85 4.56 - 076  0.73
Mockea 32 0.00 4000 :10.00 25.05.2006 - 446 $104.32 10470 0.00 007 082 219 956 6.20 - 1.16  1.10
Mocksa 37 0.00 3900 10.00 23.09.2006 - 567 :105.05 105.40: 0.00 0.05 052 i 19.73 951 6.61 - 143 135
Mocksa 27 28.68 4000 :15.00 20.12.2006 - 655 :114.21 114.34: 012 0.01 0.84 : 30.82 13.12 6.63 - 158 148
Mocksa 31 0.00 5000 10.00 20.05.2007 - 806 :105.50 106.40: 0.00 -0.06 1.00 i 7.67 942 7.38 - 217 202
Mockea 42 0.00 3000 {10.00 13.08.2007 - 891 $106.00 0.00 : 0.00 0.09 - 548 933 6.97 - 220 205
Mocksa 40 0.00 4000 {10.00 26.10.2007 - 965 :107.10 107.59: 0.00 -0.23 1.46 { 19.73 9.32 7.03 - 225 210
Mocksa 29 215 5000 {10.00 05.06.2008 - 1188 107.50 107.60i -0.05 -0.05 1.32 i 24.66 9.30 7.49 - 2.81 2.62
Mocksa 41 0.00 5000 10.06 30.07.2010 - 1973 $106.20 116.75: 0.00 -0.32 - 9.09 930 7.64 - 433  4.02
Mockea 38 0.00 5000 {10.00 26.12.2010 - 2122 i1110.55 110.90i 0.00 -0.49 1.70 { 1890 9.04 7.84 - 454 421
Mocksa 39 0.00 5000 :10.00 21.07.2014 - 3425 :105.10 105.55: 0.00 -0.49 1.97 : 11.78 9.50 _ 8.09 - 642 594
Bcezo 37.30__111860

HemoyHuku: REUTERS, pacdyemsl baHka Mockebl
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 9 mapTta 2005 r.

OMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HAOXO4HOCTb,% ARPALNA
O6bem, [Hen no

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
TA3TIPOM A2 533 5000 : 15.21 03.11.2005 - 243 1106.45 106.55! 0.00 0.09 -0.23 4875 1427 5.11 - 0.63 0.60
FA3MPOM A3 0.00 10000: 8.11 18.01.2007 - 684 :101.75 101.97: 0.00 0.09 089 i 800 7.96 7.14 - 176 165
FA3MPOM A5 0.00 5000 ; 7.58 09.10.2007 - 948 :100.40 100.55{ 0.00 0.20 1.06 { 29.90 7.54 7.50 - 234 218
HIK UTEPA 0.00 2000 13.50 07.12.2007 07.12.2005 1007 :102.02 102.39: 0.00 - 120 { 3255 13.24 - 1091 073  0.66
Jlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1718 i 99.65 100.05: 0.00 -0.03 -0.05: 19.98 7.15 - 728 1 247 230
Hopmeas, 01 0.00 2100 {16.00 09.11.2005 - 249 1103.10 103.20i 0.00 0.00 0.68 i 50.41 1550 11.23 - 065 0.58
Tamnegpms 03 0.00 1500 { 12.00 01.07.2006 - 483 1105.00 105.50i 0.00 0.62 1.06 ; 21.37 11.34 7.40 - 124 116
THK, 04 0.00 3000 :12.00 27.03.2005 - 22 0.00 000 i 0.00 0.00 -0.98:5293 11.88 -4.32 - 0.06 0.06
THK, 05 0.02 3000 :15.00 28.11.2006 - 633 :113.25 113.90: 0.09 0.00 -0.18 i 39.86 13.17 _6.49 - 155  1.46
Xumusi u Hegpmexumus
AMTEITXK, 07 0.00 1200 ;12,50 15.11.2007 22.11.2005 985 :100.40 101.70: 0.00 -0.20 0.45 : 36.64 12.32 - 10257 069 0.62
AxkpoH, 01 0.31 600 :13.45 01.11.2005 - 241 1102.90 103.30; 0.00 0.15 0.83 ; 11.79 13.06 9.00 - 0.64 0.58
Ammenuwiurnpom, 01 0.00 600 19.00 23.12.2005 - 293 1106.25 107.68: 0.00 -027 150 3696 17.79 1014 - 076  0.69
Kyubbiweeasom, 01 0.00 600 {12.00 15.06.2006 17.03.2005 467 {100.06 100.40i 0.00 -0.07 -0.15i2597 1198 - 724 1 0.03 0.03
HUKOCXUM, 01 0.18 750 §15.00 14.12.2006 - 649 :100.00 100.20: 0.05 -0.05 0.13 i 32.47 14.97 14.81 - 158  1.38
HKHX-02 0.03 1500 { 16.00 24.05.2005 - 80 1101.50 101.90i 0.00 -1.21 -025i 4515 1572 7.54 - 022 0.20
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 910 {100.25 100.90i 0.00 0.11 025 i 0.78 9.47 - 9.04 i 049 045
Hagpuc Kocmemukc, 01 0.00 400 (12.00 22.04.2007 21.10.2005 778 :100.20 100.50i 0.00 0.00 0.20 i 44.38 11.98 - 11941 060 0.54
CAHOC 01 0.00 300 §14.00 13.02.2006 - 345 $105.00 10550 0.00 0.33 067 i 7.67 13.31 832 - 0.91 0.84
CAHOC 02 0.00 3000 : 9.70 10.11.2009 13.11.2007 1711 100.82 101.40: 0.00 0.40 1.50 i 28.97 9.58 - 957 i 237 216
Anekmpo3aHepeemuka
AnmalaHepao, 07 4.03 600 :18.00 05.08.2005 - 153 1102.80 102.90: 0.12 -0.12 -0.05: 1479 1751 11.50 - 0.41 0.37
Bawkuparepeo, 01 0.00 500 §20.00 11.09.2005 - 190 0.00 000 i 0.00 -0.94 1.04 9589 1896 9.13 - 048 044
bauwkuparepeo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 719 :101.00 0.00 : 0.00 040 099 i 264 1058 - 847 i 047 044
JleHsHepeo, 01 7.01 3000 {10.25 19.04.2007 - 775 $100.14 100.19: 0.05 -0.05 204 i 37.91 10.23 1042 - 189 171
PAO EGC 02 0.00 3000 :15.00 21.10.2005 - 230 :106.02 106.30: 0.00 0.33 0.00 ; 55.48 14.07 4.29 - 060 0.57
Cesepdrnoesrepzo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 726 : 9890 0.00 : 0.00 0.20 0.85 : 0.63 11.42 - 1030} 0.50 0.46
®CK ESC, 01 0.00 5000 i 8.80 18.12.2007 - 1018 i102.76 102.88i 0.00 275 270 i 17.84 856 7.83 - 250 232
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 - 544 £103.20 106.00 0.00 197 028 : 0.88 1549 12.58 - 139 1.23
Cesi3b
Bawurgopmcesss 09 0.00 150 :14.00 23.10.2005 - 232 0.00 000 ! 0.00 000 029 51.01 13.63 9.61 - 0.60 0.55
Bonzamenekom 0.00 1000  15.00 21.02.2006 - 353 $104.70 106.00i 0.00 -0.16 0.74 i 493 1418 7.94 - 092 0.85
Beimvnenkom 01 0.00 3000 i 9.90 16.05.2006 - 437 1102.20 102.30; 0.00 -029 1.29 {2956 9.70 8.17 - 113 1.04
Hanbcesss 01 0.00 1000 {15.00 15.11.2006 16.11.2005 620 :104.25 10550 0.00 -0.86 0.38 i 44.38 14.41 - 898 i 0.67 061
MITC 04 0.00 1000 ; 10.00 22.04.2009 26.04.2006 1509 :101.30 0.00 { 0.00 0.73 1.73 i 3534 9.66 - 6.86 i 1.07 1.01
Mezacpor ®uHac 01 0.00 1500 i 11.50 07.06.2006 - 459 110350 0.00 i 0.00 -0.14 192 :27.41 1110 8.58 - 118  1.09
MezaghoH 0.00 1500 i 9.28 11.04.2007 - 767 9989 000 i 0.00 005 162 :36.36 922 9.12 - 189 173
Cubupsmenexom 03 0.00 1530 i 14.50 14.07.2006 - 496 :107.75 108.75: 0.00 0.65 1.36 : 19.86 13.41 8.23 - 126 117
Cubupbmenexom, 04 0.00 2000 :12.50 05.07.2007 - 852 :106.75 117.30: 0.00 0.35 147 ; 19.86 11.65 9.17 - 207 190
C3 Tenexom, 02 0.00 1500 §13.20 03.10.2007 05.10.2005 942 104.00; 0.00 0.14 029 i 21.34 1274 - 6.96 i 056 0.53
CMAPTC, 01 0.37 275 118.00 20.11.2005 - 260 $103.01 105.30: -0.05 0.00 1.01 {5079 17.09 1023 - 0.68  0.61
CMAPTC, 02 0.00 500 §13.75 26.06.2007 26.06.2005 843 : 99.90 101.50 0.26 -0.02 0.30 i 25.99 1357 - 9.00 i 0.31 0.28
CMAPTC, 03 0.00 1000  15.10 29.09.2009 05.10.2005 1669 :103.80 104.05: 0.00 -0.53 201 i 62.47 1458 - 882 i 055 0.51
Tammenexom, 03 0.00 600 {12.50 06.05.2007 15.05.2005 792 {100.30 101.56i 0.00 -0.49 0.89 i 6.51 12.52 - 622 1 019 0.18
YPCU 02 16.73 1000 i 17.50 06.08.2005 - 154 1104.56 105.05: -0.12 -0.26 -0.11: 12.47 16.71 6.26 - 0.41 0.39
YPCU 03 0.00 3000 :14.25 18.07.2006 - 500 :108.00 108.90: 0.00 0.54 127 i 17.96 13.16 7.86 - 128  1.18
YPCU 04 0.00 3000 i 9.99 01.11.2007 - 971 $102.50 102.70{ 0.00 0.37 210 {33.12 975 9.1 - 233 214
Lienmpmenexom 02 0.82 600 {16.00 21.04.2005 - 47 $101.05 101.20i 0.00 -0.30 -0.46 i 59.18 15.82 6.60 - 013  0.12
Lienmpmenekom 03 0.00 2000 :12.35 15.09.2006 - 559 :104.50 105.00i 0.00 -0.43 140 i 5752 11.79 9.16 - 137 125
Lienmpmenekom 04 3.79 5623 :13.80 21.08.2009 16.11.2006 1630 :107.40 107.55: 0.14 0.00 1.47 { 643 12.83 - 913 i 157 1.44
LlenmpanbHbit Teneepag 01 0.00 500 {16.00 22.08.2006 - 535 :105.10 10555 0.00 -0.14 0.19 i 482 1520 1259 - 133  1.18
1OTK, 01 0.00 1500 :14.24 14.09.2006 - 558 $103.12 103.50:i 0.00 0.31 -0.25: 66.32 13.79 12.16 - 134 120
fOTK, 02 11.07 1500 {12.00 07.02.2007 08.02.2006 704 :100.70 101.00i{ 0.00 0.33 040 i 7.89 11.92 - 1148 0.90 0.81
1OTK, 03 0.00 3500 :12.30 10.10.2009 13.04.2006 1680 :100.72 101.40: 0.00 0.39 _ 0.50 i 50.55 12.19 - 1157 1.02 091
JHob6bisarouast NpoMbIUWIEHHOCMb
AJTPOCA 19 0.00 3000 : 16.00 23.10.2005 - 232 110640 0.00 ! 0.00 -0.19 0.06 : 58.30 15.02 5.50 - 060 0.57
Monumemann, 01 0.01 750 §18.00 21.03.2006 22.03.2005 381 :106.28 106.75: -0.51 -0.19 0.01 i 81.37 16.94 -
CY3K, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 712 :100.70 100.99: 0.00 0.10 _ 0.40 : 4.82 10.92 - 10.61: 0.91 0.83
Memannypaus
BbikcyHckuu M3 07 414 1000 :15.00 31.08.2005 - 179 110351 103.90: -048 029 -029: 1.23 1449 7.59 - 049 046
Egpasxondune 01 0.00 1000 {12.50 05.12.2005 - 275 :103.20 103.59: 0.00 0.53 0.44 : 30.82 12.04 7.32 - 072 0.68
WHIIPOM, 01 1.00 500 :13.54 20.04.2007 22.04.2005 776 {100.11 100.30: 0.00 0.20 0.15 i 49.71 13.51 - 11431 013  0.12
MaupWreecm, 01 4.00 500 :12.30 03.04.2007 05.04.2005 759 0.00 100.46: 0.04 -0.01 0.02 { 20.22 12.29 - 11.47% 0.08 0.08
MMK 17 0.00 900 { 7.00 18.04.2005 - 44 £100.00 0.00 i 0.00 0.00 -0.70i 9.01 7.02 9.02 - 012 0.1
Pycan ®uH 01 0.00 3000 10.00 12.09.2005 - 191 0.00 000 i 0.00 077 0514767 978 555 - 0.50 047
Pycan ®uH 02 0.15 5000 : 9.60 20.05.2007 20.05.2005 806 :100.70 100.82: 0.00 -0.02 0.00 i 27.62 9.53 - 579 i 0.21 0.20
CI MEYE/, 01 0.00 2000 ;10.69 22.11.2007 30.05.2006 992 :102.35 0.00 i 0.00 0.05 245 :29.29 10.44 - 865 1.16  1.07
Cesepcmarib 0.00 3000 i 9.75 28.06.2007 30.06.2005 845 :100.10 110.10i 0.00 -0.25 0.00 i 17.36 9.64 - 599 i 032 0.30
THA MEYET 01 0.18 3000 : 11.75 12.06.2009 16.06.2006 1560 ;103.30 103.50i -3.32 -0.07 207 i 2511 11.75 - 12.06; 1.20 1.07
TMK 0.00 2000 i 14.00 20.10.2006 20.04.2005 594 :100.30 101.65: 0.00 -0.15 -0.36: 52.16 13.91 - 835 013  0.12
Tynadepmem 02 0.00 1000 ; 11.00 02.12.2007 02.12.2005 1002 i 0.00 101.71{ 0.00 -0.15 1.60 ; 28.03 10.84 - 1047 072 0.65
UMK 01 0.00 1000 i 7.00 31.01.2006 - 332 {9850 99.00: 0.00 041 -2.08: 6.14 7.11__ 9.05 - 0.89  0.82
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 9 mapTta 2005 r.

SMUTEHTbI OB BbEMbI MOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE,% HJOXOQHOCTb,% HAOPALINS
O6bem, [OHen o

“216"‘0;:)(;,2 M‘;'!I/psﬂ. Ky;:’“’ Morawexune OdbepTa nora:JeHM Mokynka I'Ipoaqa»( AeHb  Hedena  mecsy HKA TeK;/u.ta no::n.u. ocp:p're '?_I::' Moa. aop
MawuHocmpoeHue
Asmoeas, 02 2.84 3000 :10.78 13.08.2008 17.08.2005 1257 :101.30 101.45: 0.09 0.00 0.83 ! 502 1063 - 754 1 045 042
I'T-TOL| OHepzo 02 2350 1500 :12.50 22.06.2006 - 474 §99.97 100.05: 0.05 0.00 0.00 i 2466 1249 1281 - 121 1.07
VxAemo, 01 0.00 1200 {12.50 14.03.2007 14.09.2005 739 : 0.00 0.00 : 0.00 1.18 1.13 i 5856 12.60 - 14.60: 050 0.44
UPKYT, 01 000 600 i 8.00 27.03.2005 - 22 19990 0.00 i 000 002 -005: 3507 801 9.02 - 0.06  0.06
UPKYT 02 0.00 1500 {16.00 02.11.2005 - 242 1105.00 105.25! 0.00 -0.19 -0.05: 53.48 1524 8.21 - 063 058
KAMA3-®uHaHc 0.00 1200 {12.30 11.11.2006 11.11.2005 616 :102.45 102.55: 0.00 0.24 1.14 i 3842 12.01 - 877 1 066  0.61
JIOMO, 02 503 700 i15.35 11.07.2006 12.07.2005 493 100.55 100.65: 0.00 0.10 0.10 i 2229 1526 - 1328 0.35 0.31
Mul-@uwanc, 01 244 1000 {16.00 03.06.2009 15.12.2005 1551 :100.90 101.05: 0.00 1.05 1.11 i 38.14 1583 - 1451} 074 065
OM3 04 0.11 900 :14.25 26.02.2009 01.09.2005 1454 :102.70 103.36: -0.10 -0.10 0.38 i 0.78 13.88 - 854 i 049 045
Pycckue Aemobycsl 0.00 500 {15.00 22.05.2006 - 443 1101.85 101.95: 0.00 0.44 0.89 i 4356 14.73 1283 - 111 0.99
CamypH WrHeecm 0.00 500 {16.00 05.08.2006 - 518 £103.20 105.15{ 0.00 0.19 0.99 i 13.15 1550 13.16 - 131 1.16
Cesepcmarns-asmo 0.00 1500 {11.25 21.01.2010 25.01.2007 1783 {102.25 103.00: 0.00 020 0.39 i 1140 11.01 - 10.18% 1.74 158
TB3, 01 052 750 i14.60 10.10.2006 - 584 :104.60 104.80i -029 0.10 1.45 i 5840 13.93 10.10 - 1.00  0.91
Tparcmauwixondure, 01 0.00 1500 {14.00 01.12.2007 05.06.2006 1001 :102.75 103.05: 0.00 - 300 {3605 1361 - 1166: 1.16 1.04
YpaneagoHsagod, 01 0.00 2000 i13.82 30.09.2008 04.10.2005 1305 :101.87 102.30: 0.00 _0.01 _1.08 i 57.17 13.54 - 10.23i 0.55 _ 0.50
lNMuwieeasi NPOMbIWIEHHOCMb
ATIROr'0, 07 250 1100 :13.95 22.04.2007 22.04.2005 778 : 99.91 100.10: 0.23 0.02 0.76 : 51.60 13.94 - 1290: 0.13 0.2
Banmumop-Heea 0.16 500 :16.00 05.09.2006 02.09.2005 549 :103.60 103.80: 0.01 -0.14 044 i 132 1546 - 897 i 049 045
Bumm-bunnb-flanH 0.00 1500 i 8.48 11.04.2006 - 402 101.00 101.40: 0.00 0.25 1.59 i 33.46 837 6.68 - 1.04  0.98
pynna OCT, 01 0.36 800 {14.00 19.07.2005 08.07.2005 136 :100.75 102.55: -2.24 -0.05 049 i 1764 1392 - 1925! 034 029
[xeli-Op-Cu, 01 0.00 700 {14.00 06.10.2005 - 215 1101.47 101.76: 0.00 0.26 040 i 1557 1376 1134 - 056  0.51
MukosiHogcKul 0.00 1000 {14.50 18.09.2006 19.03.2005 562 :102.01 104.25! 0.00 1.83 -0.50 66.74 14.08 - -58.09i 0.04  0.09
HUOAH-@YAC, 01 0.00 850 i17.00 06.12.2006 08.06.2005 641 :101.60 102.04i 0.00 -0.05 -0.54 i 40.52 16.70 - 953 1 026 0.24
MapHac-M, 01 055 500 i12.75 15.03.2006 16.03.2005 375 :100.50 101.00i 025 0.20 -0.13i 27.95 1267 - -6.92i 0.03 0.3
Mpatimepu doH, 01 000 750 i13.50 10.11.2006 11.11.2005 615 i 0.00 101.51: 0.00 021 1.00 i 814 1330 - 1242 066 059
Pasaynsii-LleHmp 01 0.57 1000 {16.00 05.06.2006 04.06.2005 457 {100.01 100.79: 0.00 1.01 0.60 i 40.33 1598 - 1305 025 022
Q®KO, 01 0.00 1000 i 15.50 05.09.2006 06.09.2005 549 i 0.00 _ 0.00 i 0.00 -0.05 0.34 i 76.01 15.06 - 962 i 047 043
lueoeapeHue
Banmuka, 0T 0.00 1000 : 8.75 20.11.2007 - 990 :100.17 100.50: 0.00 0.00 1.01 : 17.74 8.72 880 - 249 229
Kpachbili Bocmok-Meeecm i 0.00 1500 i 11.50 25.02.2007 24.02.2006 722 :100.70 101.00i 0.00 0.62 -0.03: 284 1142 - 11.00i 095 0.85
MNT-Nneecmmermc 01 391 1000 {17.00 28.09.2006 31.03.2005 572 100.13 100.25: -0.29 0.06 -0.35} 7266 16.97 - 1321} 0.07 0.06
CAH WHmep6pio 0.00 2500 {13.00 15.08.2006 - 528 £107.00 107.50i 0.00 0.19 0.90 i 11.75 1213 7.16 - 121 113
TuHbKOGhh UHeecm 0.00 400 i20.50 29.04.2005 - 55 :101.60 101.79i 0.00 _-0.11 -0.44 : 71.89 20.18 9.08 - 015 0.14
JlecHasi npoMbiwneHHocmb u UBK
ALIBR-ViHeecm 0.00 500 :14.95 07.09.2006 10.03.2005 551 0.00 000 : 000 020 -005: 3522 1492 - 0.34 : 0.01 0.01
Bonea 01 482 1500 {12.00 13.03.2007 14.09.2005 738 : 96.00 9649 : 0.31 1.86 0.00 : 56.22 1246 - 2497i 050 0.40
roToK 020 550 i14.20 06.06.2006 07.06.2005 458 :101.25 101.50: -0.10 -0.15 0.84 i 34.24 14.00 - 836 i 026 0.24
Wnum Mann ®uHaHe 1227 1500 i 15.21 18.03.2006 23.03.2005 378 100.36 100.40i -0.07 -0.08 -0.78 67.50 1515 - 662 i 005 0.05
19® Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 948 :101.70 102.11: 0.00 _0.00 044 : 6532 1569 - _ 12.69: 0.55 _ 0.49
Cmpoumenibcmeo u urnomeka
AVDRK 0.00 1070 :11.00 01.12.2008 - 1367 :107.80 108.50: 0.00 -0.23 1.09 : 28329 10.19 8.63 - 312 287
AMXKK, 02 0.00 1500 {11.00 01.02.2010 - 1794 1108.05 0.00 i 0.00 000 215 9.64 10.08 8.87 - 394 362
AMKK, 03 0.00 2250 { 9.40 15.10.2010 - 2050 :104.50 104.75: 0.00 -0.48 5.00 i 23.95 9.00 8.41 - 358  3.30
Inaemoccmpoti, 01 0.05 2000 :14.15 27.05.2007 27.05.2005 813 { 99.95 9997 : 0.02 -0.02 005 349 1415 - 1424 023 020
MHTEKO 01 0.00 1200 {10.95 15.02.2007 - 712 9500 101.00{ 0.00 0.00 0.10 i 480 10.74 10.04 - 180 164
MUA, 01 0.00 2200 {10.00 20.09.2012 - 2756 :100.00 100.50; 0.10 -1.67 -0.30: 7.45 9.96 1024 - 322 292
MUK, 04 000 750 i13.00 29.06.2005 - 116  99.50 100.50: 0.00 0.00 -0.50 i 11.40 13.00 1359 - 019 017
CY-155 0.00 1500 :12.29 30.03.2007 30.03.2005 755 : 99.95 100.01: 0.00 _0.15 0.60 i 2256 1229 -  1202: 0.07 _ 0.06
TpaHcriopm
AsuaK. Camapa, 07 0.00 350 :16.00 08.03.2007 10.03.2005 733 : 0.00 0.0 : 0.00 0.13 -057: 7759 1598 - 6.03 : 0.01  0.01
Ycm Jlaiin XaHonure 0.00 1000 i 13.50 23.06.2005 - 110 i100.90 101.70: 0.00 0.30 0.84 i 27.00 13.30 8.18 - 030 028
PX[, 03 0.00 4000 } 8.33 02.12.2009 - 1733 £100.85 101.20i 0.00 - 1.00 { 19.86 826 8.26 - 395 3.65
PX[, 02 0.00 4000 i 7.75 05.12.2007 - 1005 {100.95 101.10i 0.00 - 125 1847 7.68 7.51 - 249 232
PX[, 01 0.00 4000 i 6.59 07.12.2005 - 277 $100.80 0.00 i 0.00 - 0.90 i 15.71 6.53 5.42 - 074  0.70
TparcHegpmenpodykm 0.00 1000 i 8.90 10.05.2006 - 431§ 98.50 102.00 0.00 0.30 0.74 i 28.04 875 _7.49 - 112 1.04
PuHaHCco8bIlU CEeKmMop
Anspa®uatc, 07 0.00 1000 : 0.00 08.06.2007 - 825 : 0.00 0.00 : 0.00 - 0.00 : 0.00 000 002 - 226 226
Anbpa®@uratc, 02 0.00 2000  7.40 31.03.2010 06.04.2005 1852 : 0.00 0.00 : 0.00 0.09 0.71 i 30.41 7.40 - 729 1 009 0.08
bBark 3eHum, 01 0.00 1000 i 8.69 24.03.2007 24.03.2005 749 :100.06 100.13i 0.00 -0.05 0.03 i 39.05 8.68 - 6.88 i 0.05 0.05
BHewmopz6ark 03 0.00 2000 i14.50 22.02.2006 - 354 :107.75 107.90i 0.00 -0.09 -0.14i 76.27 1346 5.72 - 090 0.85
Brewmopz6arik 04 0.00 5000  5.43 19.03.2009 24.03.2005 1475 100.05 0.00 i 0.00 0.00 0.00 | 2425 543 - 436 1 005 0.05
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 710 £100.00 100.50i 0.00 0.40 0.86 i 4.09 826 8.17 - 183 169
Poc6aHk, 01 0.00 3000 i 9.25 15.02.2009 14.02.2007 1443 :100.33 100.60: 0.00 0.17 147 i 532 9.21 - 918 i 182 167
Pycckuii Cmardapm 02 0.00 1000 i 14.04 14.06.2006 - 466 $106.00 108.55: 0.00 0.81 1.11 i 30.77 13.23 9.00 - 118  1.09
Pycckuil Cmardapm 03 0.00 2000 i12.90 22.08.2007 01.09.2005 900 :102.25 102.64: 0.00 _0.54 0.03 i 3.53 1259 - 753 i 049 046
Bceeo o 0aHHbIM 118.98 213098

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

7 (095) 105-8000, BH. 4233 g

OB30P AONIOBbIX PbIHKOB




POCCUUCKWE EBPOOBNUIALIUK 9 mapta 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
OSEsM’ KynoH,% MoraweHve norawenn [okynka [Mpogaxa AeHb Hegeno mecsiy  Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. awop
5 a k
CyeepeHHbIe egpoobriuzauyuu
Poccusi EUR 05 €767 9.375 31.03.2005 22 100.28 100.38¢ -0.17 -0.08 -0.65 530 9.35 56 :BBB- Baa3 BBBS 0.04 0.04
Poccusi 05 $ 2969 875 24.07.2005 137 {101.88 101.94i 000 -049 -073 357 859 66 BBB- Baa3 BBB- 0.36 0.36
Poccus 07 $ 2400 10 26.06.2007 839 | 111.88 112.13i -011 -0.11 -011 448 894 87 iBBB- Baa3 BBB{ 2.07 2.03
Poccusi 10 $ 2718 825 31.03.2010 1848 i 109.81 110.06: 0.00 -006 -0.11 469 751 90 iBBB- Baa3 BBB- 2.67 2.61
Poccus 18 $ 3466 11 24.07.2018 4885 | 143.88 14431i -039 -056 097 612 765 174 iBBB- Baa3 BBB: 8.23 7.99
Poccus 30 $19526 5 31.03.2030 9153 i 10594 106.06: -0.35 -0.12 0.18 619  4.72 181 iBBB- Baa3 BBB- 8.29 8.04
Poccusi 28 $ 2500 12.75 24.06.2028 8508 i 171.00 171.75: -0.91 _ 0.15 149  6.69  7.46 199 i BBB- Baa3 BBB- 10.67 _ 10.33
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 431 9844 9869 : 000 -006 045 435 305 0 BBB- Baa3 BBBZ 1.98 1.90
MINFIN 8 $ 1322 3 14112007 980 9581 9625 i 000 -013 193 895 3.13 0 BBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 1162 : 9325 9325 i 0.00 0.07 000 531 3.22 0 BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2257 i 8550 8619 i 0.00  -0.73 073 579 _ 3.51 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5426 2510.2007 960 : 105.81 0.00 0.06 0.21 0.14 317 513 100 BB+ Ba2 0.00 0.00 0.00
ARIES 02 €1000 7.75 2510.2009 1691 | 114.37 114.87: 0.11 027 -036 425 6.78 126 BB+ Ba2 0.00i 4.00 3.84
ARIES 03 $ 2436 9.6 25.10.2014 3517 i 124.84 12522 0.02 023 -0.06 _ 6.14 _ 7.69 176 BB+ _ Ba2 0.00i 6.85 6.45
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 415 10862 10892: -0.05 006 -0.37 3.01 10.08 81 :BBB- Baa3 BBBZ 1.03 1.00
Mockea 11 €374 645 12102011 2408 i 110.01 110511 0.15 0.09 084 464 586 131 i BBB- Baa3 BBB- 5.50 5.25
HuxHuli Hoe2opod 05 i $§ 119 8.75 03.04.2005 25 99.98  100.48 i 0.00 0.00 -002 874 875 589 Caal 0.07 0.06
KopnopamueHbie egpoobsuzauuu
Boivnesikom 06 $ 250 10.45 26.04.2005 48 100.75 101.00: -0.01 -0.02 -041 384 1037 118 i BB- B1 0.12 0.12
EgpasxonduHe 06 $ 150 8.875 25.09.2006 565 i 103.90 104.53i -0.01  0.34 093 6.16 854 255 B i 145 1.37
Pocxegpmb 06 $ 150 12.75 20.11.2006 621 11227 11427 0.00 005 -035 504 1136 142 i BW Baa3 157 1.49
CubHegpms 07 $ 400 115 13.02.2007 706 | 109.04 11054 0.14 074 -025 640 1055 276 B+ Ba2D 1.82 1.71
rA3IPOM 07 $ 500 9.125 25.04.2007 777 :108.62 109.00: 0.06 000 -017 478 840 116 iBB-W Baa3 BBU 1.96 1.87
THK 07 $ 700 11 06.11.2007 972 i 11294 11494 -0.14  0.01 -0.35 566 9.74 187 Ba2 2.38 2.25
MTC 08 $ 400 975 30.01.2008 1057 i 108.63 109.13i -0.07 0.4 045  6.41 8.98 262 iBB-D Ba3 2.65 2.49
Cucmema 08 $ 350 10.25 14.04.2008 1132 { 109.38 110.00: 0.03 0.39 0.71 6.82 937 303 { BU B3 B+i 273 255
Anpoca 08 $ 500 8125 06.05.2008 1154 ;10559 106.23: -0.06  0.67 1.51 6.14  7.69 235 B B2 2.87 2.70
Bumm-Bunns-[aHH $ 150 8.5 21.05.2008 1169 i 102.25 103.00: 0.46 0.10 1.09 769 831 389 | B+ B3 2.91 2.70
MMK 08 $ 300 8 21.10.2008 1322 i 103.54 104.04i 0.27 0.30 122 687 773 308 iBB-D Ba3 BB-i 3.22 3.01
CubHegms 09 $ 500 10.75 15.01.2009 1408 i 112.60 113.60: 0.36 157 098 695 955 315 { B+ Ba2D 3.35 3.13
Ceeepcmarnb 09 $ 325 8.625 24.02.2009 1448 i 104.00 104381 -0.12  0.60 194 743 829 338 | B+ B2 B+Di 355 3.30
Beimnesikom 09 $ 450 10 16.06.2009 1560 i 109.25 109.75: -0.04  0.98 196 742 915 337 i BB- B1 3.66 3.40
Eepasxonduz 09 $ 300 10.88 03.08.2009 1608 i 111.62 112.16 i 0.09 080 216 7.70 974 364 B i 376 3.49
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1666 : 100.26 100.98: 0.26 0.56 184 706 7.1 301 BB Ba2 3.98 3.72
A3IPOM 09 $ 700 10.5 21.10.2009 1687 i 118.69 119.19: 0.03 001 054 581 8.85 176 iBB-W Baa3 BB U 3.82 3.61
A3MPOM 10 $ 1000 7.8 27.09.2010 2028 | 113.87 114271 0.41 015 -0.34 487 6.85 169 iBB-W Baa3 BB U 4.63 4.42
MTC 10 $ 400 8.375 14.10.2010 2045 : 10559 106.09: 0.13 0.41 143 712 793 307 iBB-D Ba3 463 4.32
Beimnenikom 11 $ 300 8375 22.10.2011 2418 {10320 104.10i -001 -0.02 -041 7.75 8.12 370 { BB- Bf1 5.27 4.90
Cucmema 11 $ 350 8.875 28.01.2011 2151 i 105.44 105.94: 0.53 0.39 122 770 842 365 : BU B3 B+: 486 452
MTC 12 $ 400 8 28.01.2012 2516 10274 10325 -0.17  0.71 115 748  7.79 343 iBB-D Ba3 5.59 5.20
Ceeepcmarnb 14 $ 375 925 19.04.2014 3328 : 10573 106.35: 0.33 0.48 352 834 875 396 { B+ B2 B+D: 646 5.97
Anpoca 14 $ 800 8.875 17.11.2014 3540 : 108.15 108.89 i 0.37 1.60 2.31 766 821 329 B B2 6.89 6.40
A3IPOM 13 $ 1750 9.625 01.03.2013 2914 | 119.75 12025i -021 032 -013 642  8.04 204 iBB-W Baa3 BBU 6.12 5.76
A3I1POM 20 $ 1250 7.201 01.02.2020 5442  106.75 107.50: 0.23 0.24 - 649  6.75 211 iBB-W Baa3 BBU 9.79 9.20
A3MPOM 34 $ 1000 8.625 28.04.2034 10642 i 118.63 119.33: 0.14  -0.14 -023  7.10  7.27 240 iBB-W Baa3 BBU 11.98  11.18
baHKoecKue egpoobniuzauuu
BTB 05 $ 325 4.71 28.04.2005 50 100.08 100.18 ¢ 0.00 0.09 -0.14 409 471 102 BB+ BBB 0.00 0.00
Pycc. Cmand 05 $ 30 11 28.052005 80 101.14 10164} -002 -010 -0.33 544 10.88 265 B Ba3 0.22 0.21
rasnpom6arik 05 $ 150 9.75 04.10.2005 209 : 103.62 104.12i 0.00 -0.13 -0.39  3.03  9.41 92 B+ Baa2 0.57 0.55
Anbghabark 05 $ 175 10.75 19.11.2005 255 | 103.72 104.12i 0.06 0.12 017 510 10.36 203 B Ba2 B i 067 0.64
MOM 05 $ 200 10.75 16.12.2005 282 : 104.11 104.61: 0.07 0.40 0.51 511 1033 205 B B+:i 0.75 0.71
Anbcpabark 06 $ 190 8 13.04.2006 400 i 101.92 102.42: 0.08 0.94 0.16 6.09 7.85 305 B Ba2 B+i 1.06 1.00
Batk 3EHAT 06 $ 125 925 12.06.2006 460 : 101.00 101.50: 0.00 0.00 0.00 845 9.6 524 B1 B-i 1.36 1.25
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 484 10163 102.13i 020 -0.13 048  7.41 8.73 309 B1 B-i 132 1.23
Cbepbatk 06 $ 1000 4.443 24.10.2006 594 : 101.17 101.92: 0.10 007 -001 395 4.39 78 Baa2 BBB: 1.27 1.23
BTE 06 $ 350 3.871 22.06.2006 470 : 100.40 100.81: 0.00 002 011 405 3.86 88 | BB+ BBB< 0.00 0.00
MpomcesiabbaHk 06 $ 200 10.25 27.10.2006 597 10270 103.36i 002 -0.21 000 843 998 479 B- B i 155 1.43
MOM 06 $ 200 9.375 23.09.2006 563 :104.38 104.75: -0.03  0.94 137 623 898 247 B B+ 144 1.36
Mempokommepy 07 $ 120 9 09.022007 702 |103.88 104.87: 098 -046 190 679  8.66 315 B B1 1.84 1.73
HOMOC 07 $ 100 9.125 13.02.2007 706 : 10219 103.19i -015 -0.15 116 7.86 893 422 BT B i 186 1.72
MocHap6atk 07 $ 200 4.364 05.10.2007 940  102.07 102.18 i 0.03 012 -065 397 428 96 BBB< 0.00 0.00
MBI Hukotin $ 150 9 19.03.2007 740 10173 10272: 026 -010 099 805 885 444 B i 188 1.74
Pycc. Cmand 07 $ 300 875 14.04.2007 766 | 103.66 104.21i -009 024 167 684 844 321 B Ba3 1.96 1.83
BTE 07 $ 300 563 30.07.2007 873 i 104.00 104.56i -0.04 0.08 -0.05 416 541 108 i BB+ BBB: 2.55 245
lasnpombatik 08 $ 1050 7.25 30.10.2008 1331 | 10520 105.70: -0.07  0.02 030 564  6.89 185 i B+ Baa2 3.27 3.10
BTb 08 $ 550 6.875 11.12.2008 1373 | 104.22 105221 -007 015 -009 561 6.60 181 | BB+ BBB: 3.41 3.23
Poc6ark, 09 $ 225 975 24.09.2009 1660 : 103.02 103.56: 0.13 0.27 185 850 946 454 B- B i 254 2.34
Mocrap6atik 08 $ 150 4.375 30.06.2008 1209 i 97.32 9776 i -0.02 028 -0.76 527 450 147 BBB: 3.16 3.00
Batk Mockebl, 09 $ 250 8 28.09.2009 1664 : 103.66 104.26: 0.44 0.35 069 704 772 300 Baa2 BB+ 3.91 3.65
BTb 11 $ 450 7.5 12.10.2011 2408 i 107.00 107.50i -022 -001 -027 619  7.01 214 { BB+ BBB: 5.37 5.05
BTE 15 $ 750 6.315_04.02.2015 3619 : 99.63 100.25: 0.00 0.04 0.00 634 634 228 i BB+ BBB: 4.44 4.18
UemoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 9 mapta 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 96.83 96.98 -0.71 -0.35 -4.02 4.38 8.25 AAA Aaa
US30YT=RR 109.86 110.03 -1.22 -0.23 -1.97 4.70 14.79 AAA Aaa
EU2YT=RR 99.73 99.75 -0.04 0.00 0.00 2.39 1.73 AAA Aaa
EU10YT=RR 100.26 100.38 -0.41 0.00 0.00 3.70 8.31 AAA Aaa
MEXGLB26=RR 157.94 158.06 -0.71 0.00 0.16 6.44 10.39 BBB Baa1
BRAZILC=RR 101.88 101.75 -0.24 -0.12 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 114.13 114.13 -0.38 1.73 0.79 8.68 9.66 BB- B1
TRGLB30=RR 145.44 145.25 -0.21 0.04 1.01 7.74 10.50 BB- B1
TRGLB10=RR 125.81 125.63 0.05 0.10 0.85 5.99 4.12 BB- B1
ARGFRB=RR 32.25 32.25 0.39 0.00 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 32.00 32.00 0.00 0.00 3.02 66.27 212 SD Caat
RUSGLB30=RR 105.69 105.94 -0.35 -0.12 0.18 6.19 8.29 BBB- Baa3
RUSGLB10=RR 109.88 109.81 0.00 -0.06 -0.11 4.70 2.67 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

8 map 05

EMBI+ 327 -1 337.61 -0.25 0.95 2.45 11.12

EMBI+ RUSSIA 170 -1 389.85 i -0.44 0.77 3.70 10.71

EMBI+ MEXICO 141 -2 311.51 -0.33 0.82 2.19 5.40

EMBI+ TURKEY 229 -3 226.21 -0.16 0.24 2.32 9.91

EMBI+ BRAZIL 373 7 450.76 ¢ -0.34 1.26 1.56 15.40

EMBI+ VENGVUELA 411 -4 476.66 : -0.41 1.81 1.24 26.16

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

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.

© 2003, BaHk MocksBbl. Bbes paspeweHus banka MockBbl 3anpewaetcd BOCNPOM3BOAMUTb, ajanTupoBaTb, nNepepasaTtb Mo
pas/iMuHbIM KaHanam, TpaHciuposaTb B 3(dPWUp, AOBOAUTb A0 obwero ceegeHus, nybAWYHO nokasbiBaTb, npeobpa3oBbiBaTb B
uMdppoBy ¢GOpPMYy, CUHTe3upoBaTb, onyb/JMKOBbIBATH, MOAMMULUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
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chaasaTbh B apeHAY, BKJlo4aTb B KaTanoruv, co3jgaBaTb pe3epBHble KONWW, apXMBUPOBATb, BKOYATb B 6a3dbl AaHHbIX W faBaTb Npaso
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