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K M(](;KB OB30P OONTOBbIX PLIHKOB

M VHOVKATOPBI JONTOBOrO PhIHKA

35 8.3
3.0 8.1 MHpaekchbl 3HayeHve WN3m-e Bbinyck Mokynka [Mpogaxa Nam-e YTM, %
25 8.0/ RUB/USD 27.465 0.0013 [ Od3 45001 104.40 104.80 0.00 5.33
2.0 EUR/USD 1.342 0.0041 ) Od3 46001 108.85 109.10 0.00 6.56
7.9
15 | MIBOR, % 0.77 -0.10 v Od3 46014 103.80 104.50 -0.30 8.00
- OCTATKN HAKIC B LIB, 315.6 35.3 ) Mrop29-06 107.21 107.45 0.29 7.57
10 | 8| wnep. Py . . opes-o : : e :
76 HE®Tb (URALS) 48.44 -1.07 ¥ Mrlop39-06 104.70 104.95 -0.40 8.16
05 T ’ 30M10TO 442 1.75 ) KOMW 7B 06 95.11 95.96 0.00 10.99
0.0 7.5 EMmBI+ 333.83 -0.2 v TNykoitn206n 99.50 99.95 0.00 7.39
ceH 04 okt 04 Hosi04 pek04 sanHBO05 e 05 map 05
I O6OpOT M0 ACHLIaM, MIPA. PY6. EMBI+ CMPE[ 338 9 L) FA3MNPOM A3 101.61 101.70 -0.12 7.24
CpeaHeB3B. 1OX0AHOCTb, % rof (Wkana cnpasa) EMBI+RUSSIA 383.45 -0.65 07 FA3MNPOM A5 100.41 100.55 -0.07 7.47
EMBI+RUSSIA CMPEQ 181 7 L) YpanCes/H6 107.75 108.10 0.05 8.09

WHOUKATOPbI EHEXXHOIO PbIHKA
T T

500 25 | MICEX RCBI 103.81  -0.04% ¥ TUM 02067 101.00  101.40 -0.05 10.53
450 MICEX OBbEMbI, MITH. PYE. BUPXA PMc PEMO POCCUS 30 104.00  104.63 -0.72 6.41
400 KOPMOPATUBHbLIE 678.02 2930.44 1695.12 UST 10 96.08 96.13 0.48 4.49
350 MYHULINMNANBHBIE 510.97 885.08 FA3MPOM 13 117.70  118.20 -0.68 6.72
FOCYAAPCTBEHHbIE 998.34 650.82 BAHK MOCKBbI 09 102.64  103.64 -1.61 7.31

300

M COBLITUA HA PLIHKE

PYBJIEBbIE OBJINTALIUA
» BUYEPA. HecmoTps Ha nosuTUBHYIO OWHaMWKy BHYTPEHHEro BaJIlOTHOrO PbIHKA,

200

150
ceH-04  okT-04 HOs1-04  pek-04 aHB-05  ches-05 map-05

I 06 M CPEACTE Ha KOPGHETaX, MAPA. PYS. KOTUPOBKM pybneBbix oBAMrauMi NPOAEMOHCTPMPOBa/IM  NafeHWe. AKTMBHOCTb

T MIBOR, % ropoakix (ukana cnpasa) YY4aCTHUKOB pbiHKa HeMHoro Bbipocna. Mo utoram gHs Toprosble 06OpOTbl B CEeKTOpe
[IOXOMHOCTM POCCHM 30 1 US10 HErocyaapCTBEHHOro Aojra CocTaBuau 5 mnpa. pybnei no cpasHenuo ¢ 3,7 mnpg.

750 *%| pybnei gHem paHee. OCHOBHbIM HEraTMBHbIM MOMEHTOM [/ BHYTPEHHEro A0/roBOro

45| pblHKA CTan POCT [OOXOLHOCTEM HA BHELIHWX [OArOBbiX pbiHKax. [lo uToram pgHs
MHOEKC KopnopaTuBHbix obnuraumit MMBB chuasunca Ha 0,04%. Jlupepom no
ToproebiM obopoTtam ctanu obnuraumu [asnpom A5 (-0,07%, 100,55 npoueHTa
43| HOMWHana), ¢ KoTopbiMu Obina 3aknoueHa 41 cpenka Ha cymmy cebiwe 403 maH.
.| pyonen. Kotupoku pnpyrux, Haubonee aKTMBHO TOProBaBlUMXCS OBAWrauui, B
cpearem, notepanu no 0,3% (PAO E3C(+0,0%), P>XXI 03 (-0,55%), PO 02 (-
411 0,5%), YPCU 04 (-0,24%), DCK (-0,4%).

4 | KotupoBku cybhesepanbHbiX MU MyHULMNANbHbIX OBMMrauWi B CpeHEM CHU3WIWUCH Ha
vo 0,2%. Kotuposku Mockosckux obnuraumii B cpegHem notepanu no 0,25%. Haubonee
04 wom04 gec04  me05 ea05 wap0s | AKTMBHO 3[€Cb TOProBa/iMCb [AJIMHHbIE BbIMYCKM CTO/MMYHbIX Bracted (Mockea 29 (-

7.25

4.4

7.00

6.75

6.50

6.25

6.00
ceH-04

———RUS30 wkana cnesa us10 0,29%), Mocksa 39 ('0,4%), Mocksa 40 ('0,15%).
» CTPATEMAA. Mbl npoposikaeM NO3WUTUBHO OLEHWBATb CHUTyauUMUIO Ha BHYTPEHHEM
OBbEM TOPFOB 1 JOXO[IHOCTb FA3MIPOMA A3 fonroeoM pbiHke. Cepbe3Hbix NMOBOAOB A8 KOPPEKLWUU ceruac HeT. YKpennsoLmics

°$ | pybnb M JOCTATOUHO BbLICOKWI YpOBEeHb CBOBOLHbIX AEHEXHbIX CPEACTB NpoAosKar

o | OKa3blBaTb NMOAAEPXKKY KOTUPOBKaM pybneebix WHCTpymeHTOB. Kak Mbl W oxuganu,
ss | HEraTMBHas [OWHaMMKa BHELIHero [MOOJITOBOrO pblHKA MpUBEna K Hadany npojax
85 Haubonee nepeoueHeHHbIXx obOaurauui. TemM He MeHee, Mbl He >AeM MacCOBbIX
83 | npoja pybnesbix OOAMrauMii B YCNOBMAX pocTa Kypca pybnb/monnap. Mol
80 | nonaraeM, 4yTo B OMNKaMlLEee BPEMs CEPbe3HbIX MU3MEHEHWM Ha BHYTPEHHWX [JO/IrOBbIX
7® | ppiHKkax He npowusonpger. Ha 3Tom doHe, Mbl npegnaraeM yyaCTHWMKaM pbiHKa
.5 | BOCNONb30BaTbC BPEMEHHBIM CHWXXEHWEM KOTMPOBOK [AJ/Ii  MOKYMOK py6neebix
;o | obnurauymn. Hawwumu baBoputamu octaloTcsi obiMrauMM  3MWUTEHTOB BTOPOrO W
conO04  OKT-04  HOS-04  Aex04  ane-05  cher-05  map-05 TPETbEro 3LIE/IOHA, KOTOpble TOPryloTCA Ha MNPUBMIEKATENIbHbIX  YPOBHAX MO
I OGem ToproB no HowMHany, T, . LOXOAHOCTU (peKoMeHZauMu cM. Ha cTp. 4).

= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

9.3

75
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AOJITOBbIE PbIHKK 11 mapTa 2005 r.

535 cnprag POCCV‘IVI 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUN

» US-TREASURIES. Buepa c ytpa nageHue KOTMPOBOK Ha pbiHke rocgosra CLUA
NPUOCTAaHOBUNIOCb, @ MNOJ Beuep KOTMPOBKW US-treasuries p[ayke Hayand pacTu.
MprurHON TakoM AWMHaMUKKM cTan psg cobbiTWi cocTosBlUMXCA Buepa. Bo-nepsbix, B
ueteepr Kasnauericteo CLLUA coobwmno, uto cenepanbHbiid BloaKeT Obll UCMONHEH B
cheBpase C peKkopAHbIM MecsuHbIM aeduumuTom B pasmepe $113,94 mapa. (- $96,70
mapa. B cpeepane 2004 ropa). 3a nepebie natb Mecauee 2005 dmHaHcoBoro ropa (B
CLUA cuHaHCcOBbIM rof HauMHaeTca B OKTAGpe) aeduuuT denepanbHoro bGiomaxera
CLUA cHuzuncs Ha 2,2% (oo $223,4 mnpa.) no cpasHeHHio ¢ TeM e nepuogom 2004
rogom ($228,5 mnpga.).

Bo-BTopbIX, BYepa coctosinocb BbicTynsieHue rnaeol ®PC CLUA Anana lpuHcneHa. B
cBoeM BbicTynneHun rnasa ®OPC otmeTun, uto ceivac OOKETHbIM  AedUUMT
npeacraenser Gonbwyio yrposy ans akoHomuku CLUA, uem pedmunt Toprosoro
banaHca. OH pobaews, «BlOgKETHblE NepPCneKTUBbl SBASIOTCS 3HAUMTESIbHBIM
NPensTCTBUEM Ha MyTW K [LOJIOCPOYHOM CTaBMIbHOCTM, MOTOMY 4TO  AEPUUMT
BlofKeTa He NOANEXHT KOPPEKLUMM PbIHOUHBIMW MEXaHW3MaMH, KOTOpble MPWU3BaHbl
cTabunuanposate AucbanaHc B apyrux cdepax». OgHaKo B HaCTOSALWMHA MOMEHT,
rnasa ®MPC He BMOWUT CHNbHBIX MPUYMH AN OECNOKOWCTBA: «YCKOpeHWe TeMMNoB
rnobanusauMm W ee BAMSHWE Ha TMOKOCTb 3IKOHOMMKM MoxkeT nomodb CLUA
CMpPaBAATbCA C TOProBbIM M OIOMKETHBIM AedULMTaMU B TEYeHWe AOroro BPeMeHW
6e3 BUAMMBIX HeBnaronpusaTHbIX nocneacteui». B otHoweHun uHdnsaumu puHcneH
CKasasl, YTo NageHWe AoJinapa BCKOPe MOXKET MPUBECTU K POCTY LEH Ha MMMOPT, UTO
CMPOBOUMPYIOT YBENMYEHUE WHMAALMM, OLHAKO, C APYroW CTOPOHbl POCT LEH Ha
UMMOPT NOMOXET COKPaTUTb AedruMT Toprosoro 6anaHca.

Takke BuUepa COCTOSNOCH pa3MeLLeHHE [ECATUIETHUX Ka3HaueWCKUX obsurauun.
Cnpoc Ha aykuuoHe B 2,35 pasa npeebicun npepnokerue (2,05 pasa Ha npegbigyLiem

ceH-04 okT-04  HOs-04 pek-04  aHB-05  cbeB-05 map-05

AOXOAHOCTb MOCKBbI - 29

8.8 1

8.6 q

8.3 1

8.1+

7.8

7.6 1

73 T T T T T T T
aBr-04 cen-04 okT-04 HOs-04 pek-04 aHB-05 d¢es-05 map-05

KOPMOPATVBHb I/ CETMEHT aykunoHe 10 dpespans). CpefHepsBelleHHas [OXOAHOCTb Obina onpeneneHa H?

yposHe 4,47% ropoBbix, UTO OKa3afoCb HWXKE LOXOAHOCTH AECATUAETHUX obauraumi

NWOEPLI OEOPOTOB Ha BTOPHUYHOM pPblIHKE. O6bem YAOBNETBOPEHHbIX HEKOHKYPEHTHbIX 3adABOK Ha
OGOPOTHI, MIIH. PYo. Vlamononme aykuuoHe coctasun 11,7% sbinycka (28,5% Ha aykuuoHe B chespane).

(Bupxa + PTIC) croumocTy, % Mo uTtoram OHA [OXOAHOCTb AECATUIETHUX USs-treasuries CHU3WNacb Ha 8 MyHKTOB M
TAGHPOM AS  203.34 o007 v pocturna yposHa 4,49% ropoBbiX, OOXOOHOCTb TPUAUATUNETHWUX us-treasuries
PEBA 30800 0.00 » cHuaunacb Ha 9 nyHkToB 1o 4,78% roposbix.

» EMERGING MARKETS. Buepa ungekc EMBI+ cHusuncs Ha 0,2% po yposHs
EQC-06n-28 291.03 0.00 "
333,83, cnpag vHaekca sbipoc Ha 9 nyHkToB go 338 6.n.
P-0306n 2rrr4 055 v » POCCUNUCKUE EBPOOBJIUTALUMWN. Unpekc EMBI+Poccusi cHusuncs Ha 0,65%
YpanCesitH4 212.96 0.24 v no 383,45. Cnpap wuHpekca Bbipoc Ha 7 nyHktoe go 181 6.n. KoTuposku
PXKLL-0206n 141.43 -0.50 v eBpoobnuraumit Poccua-30 cerooHs HaxogsaTtcs Ha yposHe 104/104,63 npoueHTa oT
®CK E3C-01 136.39 -0.40 7 HomuHana. Cnpag espoobnuraumit «Poccus 30» K pecatunetHum us-treasuries
Maprac-M 1 125.26 -0.09 ¥ cocTtaBnsiet 192 nyHKTOB PUCKOBOW NMpeMuH.
FASMPOM A3 11718 012 v » CTPATEMMA. Poct poxofgHocteW us-treasuries HauaBwWhcs B hespane,
Meuon TI-1 106.78 020 v NPOAO/IKUICA Ha 3TON Hepene. JJOXxOQHOCTHU LecaTUNETHUX us-treasuries npeofonenu
yposeHb conpoTuenenns (4,4% ropgoebix) W pocturam yposHa 4,57% roposbix.
MVOEPbI POCTAINATEHMS CerogHa B CLUA oxupgaetcs BbIxoA BaXKHbIX [aHHbIX O COCTOSIHUM TOProBOro
banaHca. Oxxupaetcs, uTo oTpuuatesibHoe canbfo Toproeoro 6anaHca CLUA no
Pocr, % Mapenue, % utoram cpespans coctaeut $57 mnpg. ($56,4 B sauBape). B ceepane 6onee
0.57 AMTENWMH NO3WTUBHAA CTaTUCTMKa ToproBoro 6anaHca akTHUECKHM MpUBENa K pPa3BopoTy
0.29 [*oM3bCH 2 TeHeAeHLUHU CHUXKEHUS LOXOLHOCTEN AOJIFOCPOUHbIX Us-treasuruies.
0.25 AMKK 306 .
0.20 IonOGCn n NTOIM PASMELLEHN
HOMOC 68 -1.40 » OBP. CpepHes3BeleHHas ueHa Bbinycka obnuraumi banka Poccun cepun 04001
Tpancumau-1 -0.95 Ha COCTOMBLUEMCS B YeTBEpr ayKUuuOHe No npojaxe ¢ obazatenbcTBOM obpaTHOro
Monumetant -0.92 gbikyna 15 wiona 2005 roga coctasuna 98,796% oT HOMMHana, uTo COOTBETCTBYET
MITC-04 06 0.90 noxopHoctv 3,53% ropoebix. O6bem pasmelyeHuss coctaeun 788,602 maH. pybnei no
Huandyzct 0.80 HOMWHaNy npu obbeme npeasioxkenus - 3 mnpa. pybnei. O6bem cnpoca Ha ayKLuoHe

NPEeBbICKUA NpeanioxeHue u coctasun 4,4 mnpa. pybne.

> AJIbAHC «PYCCKWUMA TEKCTWU/Ib». Yetbipexnethue obnuraumn OAO «AnbsHc
«Pycckuit TekcTunb» BTOpoW cepuu Ha 1 Mapa. pybnen 6biiv NOAHOCTBIO pa3MeLleHbl
B XOf€e BuepalHero aykuuoHa. Ha koHkypc no pasmelyenuio 6b110 nogaHo 59 3assok
oT 24 yuyacTHuKoOB Ha obuyo cymmy cebiwe 1,5 mnpg. pybnen. Mo utoram aykuuoHa
6bi10  yaoenetsopeHo 39 3assok. Craska nepsoro kynoHa coctasvna 14,3%
rofoBbIX, YTO cooTBeTcTBYeT goxoaHocTh 14,81% roposbix k odeprTe.
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AOJITOBbIE PbIHKK 11 mapTa 2005 r.

o wornorsmuamuie sroosmraumn | IJHOBOCTY GMUTEHTOB [JONTOBOTO PhIHKA

» MUHOUH PO 16 mapta npoBegeT ayKUMOH NO pa3MELLEHWIO HOBOTO BbiMycKa
obnuraumin OD3-ALl 46018 wHa cymmy 10 mnpa. pybnein. Obnuraumu umetoT
aMOPTU3ALMOHHYIO CTPYKTYpY M norawiatoTcs noaTtanHo B Tpu gatbl: 27 Hosbpsa 2019
roga, 25 Hosbpa 2020 roga v 24 Hosbpa 2021 ropa COOTBETCTBEHHO B pa3mepe
30%, 30% v 40% oOT HOMHHANbHOM CTOMMOCTH.

» [PYNNA JICP. Hauano pasmelenus TpexnetHux obauraumii OO0 «[pynna JICP»
Ha cymmy 1 mnpa. pybnei npenpaputenbHo HamedeHo Ha 24 mapta. Yepes rop ¢
AaTbl Hauasa pasMelLleHWsi NpefycMoTpeHa odiepTa Ha AOCPOYHbIM BbiKyn Gymar no
HomuHany. OpraHusatopamu Bbinycka BbictynaioT ®OK YPAJICMB v lMpombiwneHHo-

cen-04 okT-04  HOA-04 pnek-04 sHB-05 heB-05 Mmap-05 CTpOMTeanblﬁ 6aHK.
=[a3npom 13 ====Anpoca 08

20 EMBI+POCCUR, CIPOA “ NONNTUKA/SKOHOMUKA

» OEOEPANIbHbIA BIOMKET. Mo pgaHHbiM MunduHa, goxompl eaepanbHoro
blomkeTa B AHBape-heBpane Tekyllero roga coctasunu 744,97 mnpp. pybnei wnu
92% oT 3annaHUpoBaHHbIX AOXOA40B Ha 1-bii kBapTtan. o cpaBHeHWiO C AHBapeM-
deBpaneM npowsioro roga goxogdpl depepansHoro Grogketra sospocan Ha 71% (1)
Cronb cywlecTBeHHbIH pPOCT OTYaCTH CBSi3aH C  MOCTYNJIEHWEM [AONOJHUTENbHO
HauucneHHbix Hanoros u cbopoe no KOKOCy e pasmepe 151,5 mnpa. py6nei. bes
3TOM CyMMbl pocT goxofos 6onee ckpomeH — 36,5%. Otmetum, uto cpeaHsas LeHa
POCCHHCKON HedTU Ha MMPOBLIX pblHKax B sHBape-thespane Ha 41% npesbiwana
NPOLLMIOroAHUI NoKasaTesb.

Kaccosble pacxofbl 3a otdeTHbi nepuog coctasuin 520,4 mnpg. pybnei, uto
npesbillaeT npownorogHui nokasateno Ha 18,5%. Pacxogbl Ha obcnyskusaHWe
rocoonra coctasunn 51,3 mnpa. pybnei; HenpoueHTHble pacxombl — 469,1 mnpga.
pybnei. Mo cpaBHeHWIO C aHanOrMuHbIM MNEPUOAOM MPOLUAOrO roAa HENnpPOUEHTHble
pacxonbl Bo3pocnu Ha 19,5%.

Mpoduumt hepepanbHoro 6ogketa 3a nepeble ABa Mecsua roja coctasun 224,5
Mnpg. pybnen. B sauBape-dpeBpane npowsnoro roga depepasbHbit GromKker 6bi
UCnosiHeH ¢ HebonbluMM feduruutoM B pasmepe 4,6 mnpg. pybnei.

OcTaTkM CpeActB Ha cueTax Mo yyeTy CPencTe deaepanbHoro OlogkeTa 3a Asa
mecaua yeennuuancb Ha 136,9 mnpa. pybnei.

CrabunusaumonHbii hoHa Ha 1 maprta pasHsncsa 707,5 mnpa. pybnei. B cdespane oH
nononHuncs Ha 60,3 mnpa. pybnei 3a cuet [OX0A0B AHBAPS.

» 3BP. O6bem 30noToBantoTHbIXx pesepsoB PP na 4 maprta 2005 roga poctur

ceH-04  okt-04  HoA-04 pexk-04  anB-05 bes-05 wmap-05

120 cnpag EMBI+ POCCUUN K MEKCUKE
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o HOBOro uctopudeckoro makcumyma $134,4 mnpa. no cpaeHenuio ¢ $132,4 mnpa. Ha
ceH-04 okT-04 Hos-04 pek-04  sHB-05 he-05 wmap-05
25 ¢pespansa 2005 ropa. Takum obpasom, 3a Hefeno pesepebl BbIpocnu Ha $2 mMapa.,
CMP3L POCCUM 10 1 OD3 46001, 6.1 a c Hauana roga — Ha $9,9 mnpa.

n MPOBAA SKOHOMWKA

» OPAHLUUA. O6vem npombiwneHHoro npoussoactea Bo @DpaHuun. Pocrt
NPOMBILLNEHHOrO nNpoussBofacTBa Bo MpaHumu B aHeape coctasun 0,2%, uto
OKa3a/ioCb Bbllle MPOrHO30B 3KCMEPTOB, KOTOPble He OXXWAasu u3mMeHeHuW. Poct
NPOMNPOMU3BOACTBA NO CPaBHEHWIO C SHBapeM npoluioro roga coctasun 2,9% (paHee
nporHosuposanocb - 2,8%). CornacHo nepecMOTPeHHbIM  AaHHbIM,  POCT
NPOMNPOM3BOACTBA B AeKkabpe no cpasHeHWIO ¢ Hosbpem coctasun 0,6%, a He 0,7%.
» BAHK AHIJIMU. Komutet no MoHeTapHoW nonutuke baHka AHrnuu Buepa pewuun
: : : : : : : OCTaBMTb MPOLEHTHYIO CTaBKy Ha Tekywem yposHe B 4,75%. MopobHoe pelieHue
asr-04 cew-04 ok1-04 HoA-04 per-04 AB-05 ches-05 map-05 NPUHUMaeTCa KOMUTETOM ceabMol pa3 noppsg. Ha sacepavun 10 uioHa 2004 ropa
BaHk AHrAMM noBbicun cTaBKy peduHaHcuposaHua Ha 0,25% - mo 4,5%, Ha
3acenaHuu 5 asrycrta - euwe Ha 0,25%, a0 4,75%.

“ KPEOWUTHBIE PEUTUHIA

» XMAO. S&P noBbICMIO LOATOCPOYHbIM PEWTUHr 3MuTeHTa XaHTbl-MaHcuHcKoro
aBTOHOMHoro okpyra po «BB» ¢ «BB-». [lporHo3 u3meHeHus peHThHra —
«cTabunbHbiy. Peltiir XMAQO no HauuoHanbHOW wWiKane Obl1 NoATBEPXKAEH Ha
ypoBHe «ruAA».

CTABKMU LIBOR (USD)
3.80

3.60
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3.00 -
2.80
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1.60 T T T T T T T
aBr-04 ceH-04 okt-04 Hos-04 pek-04 saHB-05 des-05 map-05
LIBOR 12 Month =====LIBOR 3 Month
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AOJITOBbIE PbIHKK 11 mapTa 2005 r.

M PEKOMEHOALN
SMUTEHTbBI MNMOrALLEHUNE LEHA AdOXO4HOCTb,% ARPALUNA
Bebinyck Morawexune OdcpepTa Mokynka [Mpopaxa  Tekywas K noraw. K ocepte [Oiop. nert. Moga. arop
CeropHa Mbl nenaem akueHT KopnopamueHbie obnuzayuu
Ha 0b1rauusx BTOporo HIK MTEPA 07.12.2007 07.12.2005 101.91 10245  13.24 - 10.86 0.71 0.64
Swenona CYaK, 02 15.02.2007 16.02.2006 99.70 100.75  11.00 - 11.45 0.90 0.81
Tpancmawxondure, 01 01.12.2007  05.06.2006 102.70 102.95  13.73 - 12.42 1.14 1.02
Tynayepmem 02 02.12.2007 02.12.2005 100.50 101.40  10.85 - 10.53 0.71 0.64
Ypaneazon3agod, 01  30.09.2008 04.10.2005 102.02 102.30  13.51 - 9.77 0.54 0.49
Cy6dhedepasnbHble u MyHUyuUnanbHble obnuzayuu
Xatbapoackut Kpat, 02 05.10.2006 - 10220 10250  12.85 9.96 B 143 1.30
Yepa, 04 03.06.2008 - 99.00 9975  10.13 10.66 - 2.77 2.51
KpacHosipckul kpati, 0z 26.10.2006 - 103.62 103.80 10.55 8.71 - 1.50 1.38
Tomckasi o671, 02 27.07.2006 - 102.00  0.00 11.76 10.30 - 1.30 1.18
Pocculickue eepoobnuzayuu
MTC 12 28.01.2012 102.10 102.60: 7.84 7.60 558
Bbimrienkom 09 16.06.2009 108.82 109.32: 9.19 7.53 3.65
Boimnienkom 11 22.10.2011 10162 102.10: 824 8.05 5.25
MMK 08 21.10.2008 103.40 104.40: 7.74 6.91 BB- BB- 3.22
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AONIrOBbIE PbIHKHU 11 mapTa 2005 r.

2040 AOTIMAP T PYBTIE .' KANEHOAPb COBbITUM HA JONTOBOM PbIHKE

29201 CErofHs
29.00 +
28.80 4 16 map 05 Bctpeua OMNEK. NwadaH, UpaH.
28.60 - 18 map 05 "NeHanepro" onybnukyeT hrHaHcoBbI oT4eT no PCBY 3a 2004 rog
28.40 1 22 map 05 OuepepgHoe 3acenaHue kommuccum FOMC. PaccMoTpeHue Bonpoca 06 U3MeHeHUH y4eTHOM CTaBku
28.20
28.00 ~
M KANEHOAPL MEPBUYHOIO PHIHKA
27.60
27.40 T T + T T T
con04 004 Hom0d AoK04 Aa05 hon05 map-05 [Jlata OMUTEHT, cepust Bbinycka O6bem, MH.  Cpok obpatleHust
VHAEKC AOMNNAPA CEroAHA
9.0 15 map 05 Koctpomckas o6nacts, 31004 800 3ropa
89.0
88.0 | 17 map 05 TataHepro, 01 1500 3roga
87.0
6.0 LleHTpobaHk PO npoeeget gopasmeluerne OBP cepun Ne 4-02-30BR0-4.
85.0 7 anp 05 [Nata norawenus 23.06.2009. locpoubin Beikyn - 10.03.05 1 15.09.05 no 4.3 rona
84.0 4 HomuHany. O6bem Bbinycka - 100 mnpg. py6.
83.0
82.0
810 LlenTpobaHk PP npoeeget fopasmeluerne OBP cepun Ne 4-02-30BR0-4.
80.0 7 anp 05 [flata norawwenus 22.09.2009. [JocpoyHbiit Bbikyn - ¢14.04.05 1 15.12.05 no 4.5 ropa
cen-04 okT-04 Hos-04 pek-04 sHe-05 hes-05 map-05 HomuHany. Obbem Beinycka - 100 Mnpa. pyb.
w420 EMBI+ CMIP3[,
429.5
417.0
404.5
392.0
379.5
367.0 4
M cTATUCTVKA CLUA
4201 Mocn.  Oxwupgaemoe [pownoe — dakTuyeckoe
3295 | [ata lMoka3atenb
5170 nepuoA  3HayeHMe  3HauyeHue 3HayeHve
Cen-04 okT-04 HOA-04 pex-04 sHB-05 des-05 map-05 17 dpeB 04 /MnopTHbIe LieHbl AHB.04 0.70% -1.40% 0.90%

WHnsums - Core PPl (oumLieHHas OT BIUSHSA LieH Ha

18 ches 04 AHB.05 0.20% 0.10% 0.80%
56 NpOAOBOMbCTBIE W SHEPreTUKY)
53 i i
22 s 05 Consumer confidence index (MHgekc notpebutensckoi (bes.05 102.90 105.10 104.00
50 YBEPEHHOCTH)
47 23 s 05 WHnsiums, 6e3 yueTa LieH Ha SHEPTOHOCUTENM 1 aHB.04 0.20% 0.20% 0.20%
a4 | npogosornbCTBie (core CPI)
a1 ] 25 ches 05 MporHosHas oueHka BBI (GDP-advance) 4 kB.04 3.70% 3.10% 3.80%
3 3 map 05 VHpexc fenoson aktueHocTy (ISM Services) ¢es.05 60.00 59.20 59.80
35 4 vap 05 CraTucTuka pblHka Tpyaa - Y1cno HoBbIx paboumx mMect bes.05 220 000 146 000 262 000
(Non-farm payrolls)
32 : : : : : :
ceH-04 ok-04 Hos-04 paex-04 sHB-05 ches-05 map-05 4 wap 05 CraTucTuka pblHka Tpyaa - YpoBeHb 6e3paboTuLbl (bes.05 5.20% 5.20% 540%
BRENT URALS (Unemployment)
. 301070 CErFOAHA  Toprosbiit banaHc (canbao, MApA. Ao, ) tes.05 -56.50 -56.40
15 wap 05 Cuer geixenus kanutana (Capital Net Flow), mnpg. aHB.05 6130
450 fonn.
440 | 15 map 05 PosHuuHble npogaxy (Retail sales), m-t-m es.05 0.50% -0.30%
230 | 15 map 05 Retail sales, nckntoyas asTomobunu, m-t-m ¢es.05 0.70% 0.60%
16 map 05 MnaTexHblin 6anaHc (canbgo) 4x8. 04
4201 18 map 05 MMnopTHble LigHb! ¢es.05 -0.20% -0.20%
410 + 18 map 05 OKCNopTHbIE LieHbI ¢es.05 -0.20% -0.20%
400
390

ceH-04 okT-04 Hos-04 pek-04 sHB-05 beB-05 map-05
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11 mapra 200

Kpueasi doxodHocmu MyHuyunanabHbIx obnu2ayul
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UemouHuku: REUTERS, pacyemsi barHka Mockebl
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KPUBbIE 0OXOAHOCTH 11 mapTa 2005 r.

Kpueasi doxo0Hocmu pocculickux egpoobniuzayuli
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 mapTa 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 779.10 34500 - 15.12.2005 15.07.2005 280 0.00 99.00: 0.04 0.27 0.94 - - 159 3.54 0.35 0.34
O®3 25057 0.00 7490 : 7.40 20.01.2010 - 1777 : 99.65 100.20: 0.00 0.00 0.01 872 740 7.61 - 410 3.81
O®3 25058 51.01 7776 i 6.30 30.04.2008 - 1147 : 98.02 98.17 i1 -0.24 -0.29 0.00 : 6.21 6.43 7.20 - 2.85 2.66
O®3 26003 0.00 1132 :10.00 15.03.2005 - 5 0.00 100.13: 0.00 -0.23 -0.68 : 98.63 9.98 -5.84 - 0.01 0.01
O®3 26198 0.00 42117 6.00 02.11.2012 - 2794 0.00 90.50: 0.00 0.00 0.78 {20.71 6.64 7.72 - 6.15 5.71
0®3 27018 0.00 14000 : 12.00 14.09.2005 - 188 :103.35 0.00 0.00 -0.03 -0.32:2795 1149 3.25 - 0.49 0.48
0®3 27019 7.78 8800 :12.00 18.07.2007 - 860 :108.90 109.00 -0.01 -0.22 0.51 { 16.44 11.01 6.25 - 213 2.00
0®3 27020 0.00 8800 : 12.00 08.08.2007 - 881 108.80 109.30: 0.00 0.00 0.58 : 9.53 10.97 6.21 - 2.18 2.06
O®3 27021 0.00 10942 :12.00 20.04.2005 - 41 0.00 101.30: 0.00 -0.25 -0.58: 16.44 11.86 1.60 - 0.1 0.1
O®3 27022 0.00 21296: 8.00 15.02.2006 - 342 :102.82 0.00 0.00 -0.10 0.09 : 482 7.78 5.01 - 0.91 0.87
O®3 27023 11.28 20292 7.50 20.07.2005 - 132 :101.40 101.75¢ -0.09 0.02 -0.01:10.27 7.39 3.22 - 0.36 0.35
O®3 27024 0.00 15001 7.50 19.04.2006 - 405 110245 0.00 0.00 0.00 0.05:1027 7.31 4.99 - 1.07 1.01
0®3 27025 0.04 25806 : 7.50 13.06.2007 - 825 :101.50 101.70: -0.24 -0.06 0.00 : 1747 7.38 6.35 - 2.07 1.95
0®3 27026 499 15108 : 8.00 11.03.2009 - 1462 : 99.60 99.80: -0.14 -0.06 -0.47: 1863 8.02 7.41 - 3.43 3.19
O®3 45001 0.00 37808:10.00 15.11.2006 - 615 :104.40 104.80: 0.00 -0.19 -0.24: 6.03 9.59 5.33 - 0.90 0.86
O®3 45002 18.77 5520 {10.00 02.08.2006 - 510 :104.10 104.40: 0.14 -0.22 -0.07{ 592 959 5.07 - 0.88 0.83
O®3 46001 0.10 60000 10.00 10.09.2008 - 1280 :108.85 109.10: 0.00 -0.18 -0.42: 2329 917 6.56 - 2.41 2.26
O®3 46002 0.00 62000: 11.00 08.08.2012 - 2708 :107.46 107.75: 0.00 0.14 -0.05: 6.63 10.21 7.71 - 5.10 4.74
O®3 46003 4.08 37298 10.00 14.07.2010 - 1952 1110.00 110.39: -0.10 -0.08 -0.18 i 13.70 9.06 7.54 - 3.96 3.68
O®3 46014 3.13 53827 :10.00 29.08.2018 - 4920 :103.80 104.50: -0.29 0.00 0.05 : 48.22 9.60 8.00 - 5.87 5.44
O®3 46017 116.35 9998 : 9.50 03.08.2016 - 4164 : 97.80 9790 : -0.33 -0.57 0.00 : 573 9.7 8.30 - 7.13 6.59
Bcez2o 996.64 499510
moezu mopeoe cy64)edepaanblMu U MyHuyunajbHbIMU oGnuaauunMu
bawkopmocmaH, 04 0.00 500 8.02 13.09.2007 - 917 0.00 0.00 0.00 -0.15 298 : 3845 8.17 9.03 - 2.24 2.05
Benzopodckasi 06n., 04 5.70 320 :15.00 29.04.2008 - 1146 :108.40 108.50: 0.18 -0.32 1.03 { 54.25 13.82 11.10 - 2.53 2.28
Beneopodckas 06n., 03 0.00 300 :19.00 20.12.2005 - 285 :108.30 108.70: 0.00 -0.28 0.32 : 41.64 1754 8.16 - 0.72 0.66
Boneoepadckasi 0611., 01 2.08 600 {14.00 11.06.2009 - 1554 :103.90 104.29: -0.10 0.97 293 { 32.22 1345 10.89 - 2.70 2.44
Ypkymckasi o6n., 01 49.90 700 :11.00 22.07.2007 - 864 :101.92 102.24: -0.23 -0.24 147 : 15.07 10.79 9.39 - 1.31 1.20
Upkymckas obr., 02 1.32 750 :11.00 07.09.2006 - 546 :102.23 102.42: -0.30 0.03 1.29 { 0.60 10.76 8.56 - 1.04 0.96
Komu, 05 0.00 500 :15.00 24.12.2007 - 1019 1110.51 111.70{ 0.00 -0.06 1.83 i 31.23 1346 9.61 - 2.31 2.1
Komu, 06 0.00 700 :14.50 14.10.2010 - 2044 :110.00 110.40: 0.00 0.57 1.92 : 58.40 13.07 10.49 - 3.96 3.58
Komu, 07 0.00 1000 {12.00 22.11.2013 - 3179 { 9511 9596 0.00 1.01 2.00 { 3518 1254 10.99 - 5.36 4.83
Kocmpomckasi o6n1., 03 0.51 300 :15.00 23.06.2005 - 105 £102.02 102.50: -0.08 -0.10 0.10 : 32.05 14.70 8.05 - 0.28 0.26
Kpacrosipck, 01 0.00 1000 {11.00 21.07.2005 - 133 {101.60 101.77¢ 0.00 0.10 049 { 1537 10.82 6.38 - 0.36 0.34
Kpacrosipck, 02 0.00 630 (12.50 27.10.2006 - 596 :105.30 105.57: 0.00 0.14 216 i 14.73 11.86 9.21 - 1.49 1.36
KpacHospckut kpad, 01 10.14 1500 {10.30 08.12.2005 - 273 :1101.95 102.26: -0.64 0.00 0.78 : 0.85 10.16 8.69 - 0.73 0.67
KpacHospckut kpad, 02 0.00 1500 :10.95 26.10.2006 - 595 :103.62 103.80: 0.00 -0.07 2.12 { 1470 10.55 8.71 - 1.50 1.38
Kpacrodapckud kpad, 01 0.39 605 :11.00 15.05.2007 - 796 :101.50 101.75: 0.05 0.15 084 {3436 10.81 9.63 - 1.94 1.77
JleHurepadckas obn., 02 0.00 800 {14.01 08.12.2010 - 2099 :115.01 115.70: 0.00 0.52 0.79 i 32.24 12.08 10.51 - 4.15 3.75
Mockosckasi 0611., 02 0.00 1000 : 17.00 10.06.2005 - 92 102.80 103.82: 0.00 0.00 0.29 : 42.85 16.43 3.04 - 0.24 0.23
Mockosckas 0611., 03 0.00 1000 §11.00 19.08.2007 - 892 :106.85 107.15: 0.00 -0.19 1.74 { 6.03 10.25 7.79 - 2.21 2.05
Mockosckasi 0611., 04 8.62 9600 : 11.00 21.04.2009 - 1503 {108.10 108.25: -0.37 0.07 143 : 13.26 10.18 8.92 - 3.36 3.08
Hoeocubupck, 01 0.00 1500 {16.00 21.06.2005 - 103 0.00 0.00 0.00 -0.19 0.10 { 3463 15.61 7.23 - 0.28 0.26
Hosocubupckas 0611. 17.86 1500 :13.50 27.07.2006 - 504 :103.80 104.20: -0.29 0.06 1.98 i 13.32 13.01 10.92 - 1.27 1.14
Camapckasi o611., 01 0.00 2370 :12.00 04.07.2006 - 481 103.42 104.50: 0.00 0.24 211 :21.37 1146 845 - 1.22 1.12
Teepckasi 06n1., 02 0.00 1000 {16.90 23.11.2006 - 623 :1111.50 111.95: 0.00 -0.27 0.83 : 6.48 15.09 9.54 - 1.562 1.39
Tomckas 0611., 02 0.00 500 {12.00 27.07.2006 - 504 :102.00 0.00 0.00 -0.78 0.89 : 13.81 11.76 10.30 - 1.30 1.18
Tomckas 0611., 03 0.00 600 (12.00 13.10.2007 - 947 :102.20 102.70; 0.00 0.34 1.76 { 48.66 11.71 10.01 - 2.22 2.02
Yepa, 03 0.03 400 :10.03 18.07.2006 - 495 :100.26 103.00: 0.25 -0.50 1.30 : 14.01 9.95 9.63 - 1.29 117
Yepa, 04 1.99 500 :10.03 03.06.2008 - 1181 99.00 99.75: -0.50 -1.14 297 {2555 10.13 10.66 - 2.77 2.51
Xabaposckuui kpad, 01 1.04 300 :13.09 27.08.2005 - 170 :102.60 102.65: 0.10 0.44 046 : 3.94 1275 7.45 - 0.46 0.43
Xabaposckul kpat, 02 0.71 700 {13.13 05.10.2006 - 574 :102.20 102.50; 0.00 -0.24 1.00 { 23.02 12.85 9.96 - 1.43 1.30
XMAO, 01 0.00 1000 §15.00 08.12.2005 - 273 £105.75 0.00 0.00 0.00 -2.08: 3575 14.18 7.06 - 0.72 0.67
XMAO, 02 0.88 5000 :12.00 27.05.2008 - 1174 :109.30 110.00: 0.18 0.28 0.18 : 3419 1096 8.73 - 2.70 2.49
Yyeawusi, 01 5.01 285 :112.00 12.08.2005 - 155 :102.15 102.25: 0.04 0.10 0.39 : 855 11.75 6.98 - 0.42 0.39
Yyeawus, 02 4.19 500 9.50 13.04.2007 - 764 97.20 97.50: -041 0.05 233 {1484 974 11.30 - 1.89 1.70
SAxymus, 03 0.00 800 :12.00 17.06.2008 - 1195 {104.30 105.00: -0.43 -0.24 141 {2597 1151 10.85 - 2.70 2.44
Skymusi, 04 0.00 1000 : 14.00 16.03.2006 - 371 0.00 0.00 0.00 0.03 0.95 3222 1320 7.76 - 0.94 0.87
Skymusi, 05 2.10 2000 §10.00 21.04.2007 - 772 99.77 9997 : 0.15 0.15 247 : 1342 10.01 9.46 - 1.92 1.75
SIHAO, 01 0.40 1800 : 11.00 03.08.2008 - 1242 :103.25 103.86: 0.25 -0.34 238 : 995 10.59 9.31 - 2.92 2.67
Spocnasckasi 0611., 02 0.00 1000 : 13.78 03.07.2007 - 845 :106.90 107.30: -0.41 0.04 2.05 : 2454 1290 10.20 - 1.99 1.81
Mockea 26 0.00 4000 §15.00 11.03.2005 - 1 0.00 0.00 0.00 -0.20 -1.16 i 36.58 14.97 -55.85 - 0.00 0.01
Mockea 33 0.00 4000 :10.00 27.05.2005 - 78 101.20 0.00 0.00 -0.05 0.19 { 1479 9.86 6.02 - 0.34 0.32
Mockea 24 0.00 3000 :15.00 02.09.2005 - 176 :105.20 105.30: 0.00 -0.27 0.18 : 3.29 14.23 3.70 - 0.47 0.46
Mockea 34 0.00 4000 :10.00 28.08.2005 - 171 102.60 107.88{ 0.00 0.15 0.24 i} 2.74 973 4.00 - 0.46 0.44
Mockea 35 12.53 3900 :10.00 18.06.2006 - 465 :104.38 104.50: -0.02 0.14 0.07 : 959 9.58 3.22 - 0.63 0.61
Mockea 28 0.00 3000 {15.00 25.12.2005 - 290 (108.35 108.80: 0.00 0.05 0.51 { 30.82 13.86 4.51 - 0.74 0.71
Mockea 32 16.64 4000 : 10.00 25.05.2006 - 441 104.35 104.47: -0.14 0.07 0.82 356 958 6.38 - 1.15 1.08
Mockea 37 30.67 3900 £ 10.00 23.09.2006 - 562 :104.93 105.07: -0.32 0.05 052 { 21.10 952 6.72 - 1.42 1.33
Mockea 27 0.00 4000 :15.00 20.12.2006 - 650 :113.95 114.10: 0.00 0.01 0.84 : 3288 13.11 6.53 - 1.57 1.47
Mockea 31 0.09 5000 :10.00 20.05.2007 - 801 106.05 106.44: -0.38 -0.06 1.00 : 9.04 943 7.46 - 2.16 2.01
Mockea 42 0.00 3000 {10.00 13.08.2007 - 886 0.00 0.00 0.00 0.09 - 6.85 933 6.95 - 2.18 2.04
Mockea 40 17.74 4000 : 10.00 26.10.2007 - 960 :106.55 107.15: -0.14 -0.23 146 : 21.10 9.33 7.08 - 2.24 2.09
Mockea 29 228.69 5000 :10.00 05.06.2008 - 1183 1107.20 107.45( -0.27 -0.05 1.32 { 26.03 9.32 7.57 - 2.80 2.60
Mockea 41 10.80 5000 :10.06 30.07.2010 - 1968 :106.52 108.45: -0.14 -0.32 - 1047 932 767 - 4.31 4.00
Mockea 38 0.00 5000 {10.00 26.12.2010 - 2117 :110.25 111.20; -045 -049 1.70 { 2027 9.07 7.92 - 4.53 4.19
Mockea 39 19.94 5000 : 10.00 21.07.2014 - 3420 :104.70 104.94: -0.38 -049 197 : 13.15 955 8.16 - 6.40 5.92
bcezo 449.95 111860
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 mapTa 2005 r.

OMUTEHTbI OB BbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [OXOQHOCTb,% HAOPALINA
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
Nmoau mopzaoe kopriopamueHbIMU 0b1u2auusMmu
Hegpmb u 2a3
I'ASTTPOM A2 0.10 5000 {15.21 03.11.2005 - 238 106.05 106.35{ 0.19 0.09 -0.23: 50.83 14.29 5.14 - 0.62 0.59
FA3MPOM A3 14.96 10000: 8.11 18.01.2007 - 679 101.60 101.75: -0.14 0.09 0.89 : 9.1 798 7.25 - 1.75 1.63
FA3MPOM A5 109.80 5000 { 7.58 09.10.2007 - 943 :100.44 100.52: -0.17 0.20 1.06 { 3094 755 7.52 - 2.32 2.16
HIK UTEPA 25.53 2000 :13.50 07.12.2007 07.12.2005 1002 :101.91 102.45: -0.29 - 1.20 { 3440 13.24 - 10.86: 0.71 0.64
Jlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1713 { 99.50 100.00{ 0.00 -0.03 -0.05: 20.96 7.15 - 7.28 2.45 2.29
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 630 101.10 101.40: 0.00 - 0.00 { 25.24 9.29 8.81 - 1.60 1.47
Hopmeas, 01 5.17 2100 : 16.00 09.11.2005 - 244 :103.10 103.15{ 0.06 0.00 0.68 : 52.60 15.52 11.29 - 0.63 0.57
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 478 105.00 105.20: 0.00 0.62 1.06 { 23.01 1134 7.35 - 1.23 1.14
THK, 04 0.00 3000 :12.00 27.03.2005 - 17 0.00 0.00 0.00 0.00 -0.98: 54.58 11.88 -8.90 - 0.05 0.05
THK, 05 0.00 3000 § 15.00 28.11.2006 - 628 113.05 113.80; 0.00 0.00 -0.18 i 4192 13.17 6.43 - 1.54 1.44
Xumusi u Hepmexumusi
AMTEIT XK, 01 0.00 1200 (12.50 15.11.2007 22.11.2005 980 100.50 101.67: 0.00 -0.20 0.45 { 38.36 12.30 - 9.97 0.67 0.61
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 236 102.75 102.95: 0.00 0.15 0.83 :{ 13.63 13.06 8.90 - 0.62 0.57
Ammernwutnpom, 01 0.00 600 {19.00 23.12.2005 - 288 106.35 107.38:{ 0.00 -0.27 1.50 { 39.56 17.79 9.99 - 0.75 0.68
Kyub6eiweeasom, 01 0.00 600 {12.00 15.06.2006 17.03.2005 462 {100.00 100.19f -0.08 -0.07 -0.15} 27.62 12.00 - 11.68 0.02 0.02
HUKOCXUM, 01 2.01 750 :15.00 14.12.2006 - 644 100.00 100.24: 0.05 -0.05 0.13 : 3452 14.96 14.77 - 1.57 1.37
HKHX-02 3.05 1500 { 16.00 24.05.2005 - 75 101.40 101.55f -0.20 -1.21 -0.251% 47.34 15.76 7.96 - 0.21 0.19
HKHX-03 0.00 2000 : 9.50 01.09.2007 01.09.2005 905 100.25 100.50: 0.00 0.11 0.25 : 2.08 9.47 - 9.01 0.47 0.43
Hagpuc Kocmemuxc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 773 {100.20 100.70( -0.30 0.00 0.20  46.03 11.98 - 11.94 ¢ 0.59 0.53
CAHOC 01 324 300 {14.00 13.02.2006 - 340 1104.80 105.30: -0.38 0.33 067 ! 959 1336 869 - 090 083
CAHOC 02 5.06 3000 § 9.70 10.11.2009 13.11.2007 1706 £ 101.00 101.30: -0.30 _ 0.40 1.50 { 30.30 __9.59 - 9.65 2.35 2.15
Anekmpo3Hepaemuka
AnmausHepeo, 01 0.43 600 :18.00 05.08.2005 - 148 :102.50 102.90¢ -0.33 -0.12 -0.05: 17.26 17.56 12.04 - 0.39 0.35
bawkuparepeo, 01 0.00 500 :20.00 11.09.2005 - 185 0.00 0.00 { 0.00 -0.94 1.04 {9863 1896 8.86 - 0.46 0.43
bauwkuparepeo, 02 0.00 500 {10.69 22.02.2007 25.08.2005 714 0.00 0.00 0.00 040 099 : 410 10.58 - 8.40 0.46 0.42
JleHsHepeo, 01 51.73 3000 {10.25 19.04.2007 - 770 99.90 100.35( -0.25 -0.05 2.04 { 39.32 10.26 10.56 - 1.88 1.70
PAO ESC 02 0.00 3000 :15.00 21.10.2005 - 225 :105.76 106.00; 0.00 0.33 0.00 ;{ 57.53 14.14 4.87 - 0.58 0.56
CeepdrnosaHepezo, 01 10.02 500 :11.50 01.03.2007 05.09.2005 721 100.31 100.50: -0.32 0.20 0.85 { 2.21 11.46 - 10.96 i 0.49 0.44
®CKEQC, 01 22.68 5000 { 8.80 18.12.2007 - 1013 1102.25 102.35: -0.39 2.75 270 { 19.05 8.59 7.97 - 2.48 2.30
Slkymckanepzo, 01 0.00 400 :16.00 31.08.2006 - 539 103.00 105.00: 0.00 1.97 0.28 3.07__15.38 11.99 - 1.37 1.23
Cesnsb
bauwuH@opmcesib 09 0.00 150 :14.00 23.10.2005 - 227 10155 0.00 { 0.00 0.00 0.29 {5293 13.63 9.51 - 0.59 0.54
Bosnzamenexkom 0.00 1000 §15.00 21.02.2006 - 348 104.75 106.00( 0.00 -0.16 0.74 6.99 14.15 7.59 - 0.90 0.84
Beimnesikom 01 0.00 3000 { 9.90 16.05.2006 - 432 101.80 102.59: 0.00 -0.29 1.29 : 30.92 9.71 8.24 - 1.12 1.03
Hanscesisb 01 0.00 1000 (15.00 15.11.2006 16.11.2005 615 {104.23 105.25: 0.00 -0.86 0.38 { 46.44 14.41 - 8.86 i 0.65 0.60
MITC 04 15.66 1000 : 10.00 22.04.2009 26.04.2006 1504 :102.50 103.50: -0.87 0.73 1.73 { 36.71 9.75 - 7.68 1.06 0.98
Mezacpor @uHac 01 0.00 1500 {11.50 07.06.2006 - 454 103.50 104.35{ 0.00 -0.14 192 {2899 11.10 8.54 - 1.17 1.07
Mezagpor 3.02 1500 { 9.28 11.04.2007 - 762 :100.00 100.80: 0.15 0.05 1.62 { 37.63 9.21 9.04 - 1.88 1.72
Cubupbmenekom 03 2.15 1530 :14.50 14.07.2006 - 491 107.50 107.83: -0.42 0.65 1.36 { 21.85 13.47 8.52 - 1.25 1.15
Cubupbmenekom, 04 1.07 2000 §12.50 05.07.2007 - 847 106.51 107.40: -0.39 0.35 147 {2158 11.70 9.35 - 2.06 1.88
C3 Tenexom, 02 0.05 1500 :13.20 03.10.2007 05.10.2005 937 103.30 104.80: -0.05 0.14 0.29 { 23.15 12.74 - 6.90 0.55 0.51
CMAPTC, 01 0.00 275 £18.00 20.11.2005 - 255 :103.12 105.25{ 0.00 0.00 1.01 { 53.26 17.10 10.24 - 0.66 0.60
CMAPTC, 02 0.00 500 :13.75 26.06.2007 26.06.2005 838 :100.15 102.00; 0.00 -0.02 0.30 ; 27.88 13.57 - 8.79 i 0.30 0.27
CMAPTC, 03 2.59 1000 {15.10 29.09.2009 05.10.2005 1664 {103.40 103.65: -0.10 -0.53 2.01 { 64.54 14.56 - 8.49 0.54 0.50
Tammenekom, 03 0.00 600 :12.50 06.05.2007 15.05.2005 787 100.13 101.25: 0.00 -049 0.89 i 8.22 1252 - 5.75 0.18 0.17
YPCU 02 0.37 1000 : 17.50 06.08.2005 - 149 :104.65 104.89: 0.18 -0.26 -0.11: 14.86 16.68 5.40 - 0.40 0.38
YPCU 03 0.00 3000 :14.25 18.07.2006 - 495 107.85 107.95: 0.00 0.54 1.27 {1991 1321 8.13 - 1.26 1.17
YPCU 04 4.70 3000 : 9.99 01.11.2007 - 966 102.45 102.55: -0.23 0.37 2.10 { 3449 975 9.12 - 2.32 212
Llenmpmenexom 02 0.00 600 :(16.00 21.04.2005 - 42 100.85 101.00( -0.15 -0.30 -0.46: 61.37 15.85 7.23 - 0.12 0.1
Lienmpmenexom 03 0.00 2000 : 12.35 15.09.2006 - 554 0.00 0.00 { 0.00 -0.43 1.40 {59.21 1177 9.02 - 1.36 1.24
Lienmpmenexom 04 23.03 5623 {13.80 21.08.2009 16.11.2006 1625 {107.00 107.10: -0.28 0.00 147 § 832 12.90 - 9.45 1.55 1.42
LlempaneHbiti Teneepagp 0t 0.00 500 :16.00 22.08.2006 - 530 104.80 105.60: 0.00 -0.14 0.19 7.01 15.24 1275 - 1.32 1.17
fOTK, 01 0.00 1500 { 14.24 14.09.2006 - 553 0.00 0.00 0.00 0.31 -0.25:68.27 13.78 12.13 - 1.33 1.19
tOTK, 02 0.00 1500 {12.00 07.02.2007 08.02.2006 699 {100.51 100.64: -0.60 0.33 0.40 { 9.53 12.00 - 12.33% 0.89 0.79
HOTK, 03 1.34 3500 :12.30 10.10.2009 13.04.2006 1675 :100.41 100.77: -0.05 0.39  0.50 : 52.23 12.22 - 11.81 1.01 0.90
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJIPOCA 19 3.20 3000 : 16.00 23.10.2005 - 227 106.35 106.45: -0.09 -0.19 0.06 : 60.49 15.04 5.44 - 0.59 0.56
IMonumemann, 01 259 750 :18.00 21.03.2006 22.03.2005 376 :106.50 107.10: -0.86 -0.19 0.01 : 83.84 1690 1072 - { 092 083
CYOK, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 707 99.70 100.75: -0.74 0.10 __ 0.40 6.33  11.00 - 11.45: 0.90 0.81
Memannypausi
BbikcyHckuu M3 07 1.04 1000 :15.00 31.08.2005 - 174 103.00 103.70: 0.00 0.29 -0.29: 3.29 1448 7.17 - 0.48 0.45
Eepasxondure 01 0.00 1000 : 12.50 05.12.2005 - 270 :103.20 103.95: 0.00 0.53 0.44 {3253 12.07 7.51 - 0.71 0.66
UHIMPOM, 01 0.70 500 :13.54 20.04.2007 22.04.2005 771 100.20 100.25: 0.01 0.20 0.15 { 51.56 13.51 - 10.83{ 0.12 0.11
Mauphteecm, 01 3.60 500 :12.30 03.04.2007 05.04.2005 754 99.70 100.05: 0.00 -0.01 0.02 : 21.90 12.30 - 12.04 : 0.07 0.06
MMK 17 0.00 900 7.00 18.04.2005 - 39 98.00 0.00 0.00 0.00 -0.70: 9.97 7.02 9.27 - 0.1 0.10
Pycan @ur 01 0.00 3000 :10.00 12.09.2005 - 186 0.00 0.00 { 0.00 0.77 051 { 49.04 9.78 543 - 0.49 0.46
Pycan ®uH 02 0.00 5000  9.60 20.05.2007 20.05.2005 801 100.73 100.75¢ 0.00 -0.02 0.00 { 28.93 9.53 - 549 i 0.19 0.18
CIr MEYEJI, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 987 102.10 0.00 0.00 0.05 245 :30.75 10.44 - 8.62 1.15 1.06
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 840 101.20 101.65: 0.05 -0.25 0.00 { 18.70 9.63 - 5.67 0.31 0.29
T4 MEYET 01 1.38 3000 11.75 12.06.2009 16.06.2006 1555 {103.10 103.30{ -0.19 -0.07 2.07 { 26.72 11.40 - 9.29 1.19 1.09
TMK 0.00 2000 : 14.00 20.10.2006 20.04.2005 589 :100.33 100.66: 0.00 -0.15 -0.36 ; 54.08 13.91 - 774 :© 0.1 0.10
Tynadepmem 02 2.61 1000 {11.00 02.12.2007 02.12.2005 997 100.50 101.40: -0.05 -0.15 1.60 i 29.53 10.85 - 10.53 ¢ 0.71 0.64
YMK 01 0.00 1000 : 7.00 31.01.2006 - 327 97.00 100.00: 0.00 041 -2.08: 7.10 7.07 _ 8.33 - 0.88 0.81
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 mapTa 2005 r.

SMUTEHTbI OB BbEMbI MMOrALUEHUE/ BbIKYI LIEHA N3MEHEHUWE, % AOXOA4HOCTb,% AIOPALNA
Ob6bem, [Hen no

“216'_‘023:3 Mpr}llpép,. Ky:z”' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipo:lam AeHb  Hedens  mecsiy HKA TeK:u"’a norIZUJ. ocpspTe Jlj‘_lzfl‘ Moga. aop
MawuHocmpoeHue
Asmosas, 02 0.15 3000 : 10.78 13.08.2008 17.08.2005 1252 :101.21 101.40: 0.10 0.00 083 : 650 10.63 - 743 1 044 041
I'T-T3L 3Hepzo 02 0.22 1500 { 12.50 22.06.2006 - 469 §99.90 100.00i 0.00 0.00 0.00 ; 26.37 1250 1285 - 120 1.06
WxAsmo, 01 0.00 1200 i 12.50 14.03.2007 14.09.2005 734 0.00 000 i 0.00 1.18 1.13 i 60.27 1260 - 1465 049 042
UPKYT, 01 0.00 600 i 8.00 27.03.2005 - 17 19990 0.00 { 0.00 002 -005i 3616 801 9.39 - 0.05 0.04
UPKYT 02 0.00 1500 {16.00 02.11.2005 - 237 1104.97 105.15; 0.00 -0.19 -0.05; 55.67 1524 8.05 - 0.61 0.57
KAMA3-®uHaHc 0.00 1200 {12.30 11.11.2006 11.11.2005 611 {102.35 102.60: 0.00 0.24 1.14  40.10 12.01 - 868 i 065 059
JIOMO, 02 7.40 700 §15.35 11.07.2006 12.07.2005 488 {100.55 100.60: -0.01 0.10 0.10 i 24.39 1527 - 1336 0.3¢4  0.30
Mul-®@uranc, 01 9.34 1000 {16.00 03.06.2009 15.12.2005 1546 :100.84 101.14} -0.07 1.05 1.11  40.33 1582 - 1435: 0.73  0.64
OM3 04 0.58 900 :14.25 26.02.2009 01.09.2005 1449 {102.60 103.00i -0.39 -0.10 0.38 i 2.73 13.89 - 858 i 048 044
Pycckue Aemobycebl 1213 500 {15.00 22.05.2006 - 438 :101.85 101.95: -0.05 044 089 4562 1472 1276 - 110  0.98
CamypH WHeecm 0.00 500 :16.00 05.08.2006 - 513 $103.15 103.50: 0.00 0.19 099 i 1534 1550 13.12 - 130 115
Cesepcmarnb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1778 :102.25 103.00; 0.00 0.20 0.39  12.95 11.01 - 1017: 173 157
TB3, 01 0.01 750 §14.60 10.10.2006 - 579 :104.35 104.50: -0.71 0.10 1.45 { 60.40 13.99 1050 - 099  0.89
Tparcmawxondure, 01 0.51 1500 i 14.00 01.12.2007 05.06.2006 996 :102.70 102.95! -0.92 - 3.00 { 37.97 1373 - 12421 114  1.02
YparneazoHsago0, 01 0.64 2000 : 13.82 30.09.2008 04.10.2005 1300 :102.02 102.30: 0.00 0.01 _ 1.08 i 59.07 13.51 - 9.77 i 054 0.49
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIR OI'0, 07 2.82 1100 : 13.95 22.04.2007 22.04.2005 773 : 99.95 100.00: -0.15 0.02 0.76 : 53.51 13.96 - 1365 0.12 0.10
Banmumop-Heea 0.00 500 :16.00 05.09.2006 02.09.2005 544 :103.50 103.75: 0.00 -0.14 0.44 i 351 1541 - 812 1 047 044
Bumm-Bunne-faxH 555 1500 i 8.48 11.04.2006 - 397 $100.80 101.23i -0.30 0.25 159 i 3462 840 6.95 - 1.03  0.96
Ipynna OCT, 01 0.00 800 14.00 19.07.2005 08.07.2005 131 {102.51 102.80: -0.38 -0.05 0.49 { 19.56 13.66 - 13401 0.33  0.29
Lxed-9¢p-Cu, 01 8.28 700 §14.00 06.10.2005 - 210 i101.71 101.80 0.13 0.26 0.40  16.92 13.76 1129 - 055 0.49
[xel-O¢p-Cu, 02 3.94 1200 :14.00 04.12.2007 06.12.2005 999 :101.66 101.85: 1.78 - 0.00 { 3567 1376 - 1169 071 0.64
MuxosHosckuii 0.00 1000  14.50 18.09.2006 19.03.2005 557 {102.00 104.00{ 0.00 1.83 -0.50: 68.73 13.99 11.15 - 134 1.21
HUOAH-@Y/AC, 01 1.02 850 {17.00 06.12.2006 08.06.2005 636 :101.50 102.00: -0.78 -0.05 -0.54 i 42.85 16.75 - 10.32: 025 022
MapHac-M, 01 3259 500 {1275 15.03.2006 16.03.2005 370 {100.56 100.75: 0.20 0.20 -0.13i 29.69 12.68 1273 - 094 0.83
Mpadmepu o, 01 0.00 750 §13.50 10.11.2006 11.11.2005 610 :100.00 101.29{ 0.00 0.21 1.00 i 999 1333 - 12.74: 065 0.58
Paseynsit-LieHmp 01 0.25 1000 ; 16.00 05.06.2006 04.06.2005 452 {100.10 100.35: 0.50 1.01 060 i 4252 1592 - 11221 024 021
O0KO, 01 0.14 1000 : 15.50 05.09.2006 06.09.2005 544 :102.60 103.00: 0.15 -0.05 0.34 : 0.85 15.11 - 9.96 i 049 045
lTueoeapeHue
Banmuka, 0T 0.00 1000 § 8.75 20.11.2007 - 985 :100.00 100.24f 0.00 0.00 1.01 1894 872 8.80 - 248 228
KpacHbiti Bocmok-UHeecm & 0.71 1500 {11.50 25.02.2007 24.02.2006 717 £100.55 100.79i 0.09 0.62 -0.03: 4.41 11.41 - 10.88 0.93 0.84
MNT-NHeecmmermc 01 1.05 1000 ; 17.00 28.09.2006 31.03.2005 567 100.24 100.35{ 0.07 0.06 -0.35} 74.99 16.96 - 12.07i 0.06  0.05
CAH Mumep6pio 6.81 2500 i 13.00 15.08.2006 - 523 $106.80 107.30: 0.00 0.19 090 i 13.53 1215 7.26 - 120 1.1
TuHbKog NHeecm 2.31 400 _§20.50 29.04.2005 - 50 :101.30 101.44: -0.05 -0.11 -0.44 i 74.70 2022 9.44 - 0.14 __ 0.13
JlecHasi npoMbiwneHHocmb u UBK
ALJER-VHeecm 0.01 500 :14.95 07.09.2006 - 546 :100.00 100.45: -020 0.20 -0.05: 37.27 1495 - - 133  1.16
Bornza 01 0.00 1500 ; 12.00 13.03.2007 14.09.2005 733 0.00 000 i 0.00 186 0.00 57.86 1250 - 26.10i 0.49  0.39
rOToK 0.00 550 {14.20 06.06.2006 07.06.2005 453 :101.26 101.54: -024 -0.15 0.84 i 36.18 14.02 - 861 i 024 022
Unum Mann ®uHarc 045 1500 {15.21 18.03.2006 23.03.2005 373 {100.25 100.27} -0.02 -0.08 -0.78 } 69.58 1517 - 8.16 { 0.04  0.03
13® Coro3, 01 0.64 300 :16.00 09.10.2007 06.10.2005 943 :101.77 102.20: -0.23 0.00 0.44 i 67.51 1572 - 13.06: 0.54  0.48
Cmpoumesibcmeo u uriomeka
AIDRK 0.00 1070 : 11.00 01.12.2008 - 1362 :106.51 108.151 0.00 -0.23 1.09 : 29836 10.19 8.63 - 310 2.86
AWDKK, 02 0.00 1500 {11.00 01.02.2010 - 1789 1105.50 110.00{ 0.00 0.00 215 i 11.15 10.01 8.66 - 393 3.62
AWK, 03 210 2250 i 9.40 15.10.2010 - 2045 1104.50 104.75: 024 -048 5.00 i 2524 897 8.34 - 357 3.29
Inaemoccmpod, 01 0.70 2000 : 14.15 27.05.2007 27.05.2005 808 { 99.87 99.97 { -0.10 -0.02 0.05 i 543 1417 - 14701 021  0.19
WHTEKO 01 0.00 1200 {10.95 15.02.2007 - 707 {9501 100.00i 0.00 0.00 010 630 1153 1446 - 178 156
MUA, 01 0.03 2200 {10.00 20.09.2012 - 2751 { 99.00 100.50i 0.20 -1.67 -0.30: 855 995 10.21 - 320 291
MUK, 04 0.00 750 §13.00 29.06.2005 - 111 {99.00 100.45: 0.00 0.00 -0.50: 12.29 13.00 13.59 - 018  0.16
CY-155 17.63 1500 :12.29 30.03.2007 30.03.2005 750  99.97 100.00: 0.01 0.15 0.60 i 2424 1229 - 12.36: 0.05  0.05
TpaHcriopm
AsuaK. Camapa, 01 5.83 350 :16.00 08.03.2007 - 728 1100.01 100.20f -0.03 0.13 -0.57 : 79.78 1598 - - 166 145
Mem faiin XandnuHe 1.01 1000 13.50 23.06.2005 - 105 1101.00 101.50i -049 0.30 0.84 { 28.85 13.37 9.65 - 029 0.26
PXM, 03 59.27 4000 i 8.33 02.12.2009 - 1728 $100.35 100.50: -0.54 - 1.00 { 21.00 830 8.39 - 393 363
PX[, 02 548 4000 i 7.75 05.12.2007 - 1000 100.50 100.75 -0.50 - 125 { 1953 7.71 7.68 - 248 230
PX1, 01 0.00 4000 i 6.59 07.12.2005 - 272 1100.70 100.85; 0.00 - 0.90 { 16.61 653 540 - 073  0.69
TparcHegmenpodykm 0.00 1000 i 8.90 10.05.2006 - 426 :101.00 102.00i 0.00 0.30 0.74 i 29.26 8.77 _7.66 - 1.11 1.03
QPuHaHCO8bIl CeKmMop
Anspa®uranc, 0T 0.00 1000 i 9.00 08.06.2007 10.06.2005 820 0.00 0.00 i 0.00 - 0.00 { 22.19 9.00 - 9.00 i 025 023
Anbpa®uHanc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1847 i 0.00 0.00 ; 0.00 0.09 0.71 i 31.42 7.41 - 8.76 { 0.07 0.07
bBark 3eHum, 01 0.00 1000 i 8.69 24.03.2007 24.03.2005 744 {100.04 100.07i 0.00 -0.05 0.03 i 40.24 8.68 - 6.34 1 0.04 0.04
Brewmopzbatk 03 6.46 2000 :14.50 22.02.2006 - 349 :107.50 107.80i -0.09 -0.09 -0.14 78.26 13.47 5.71 - 0.89 0.84
Brewmopzbatk 04 0.31 5000 i 543 19.03.2009 24.03.2005 1470 :100.05 100.10i 0.00 0.00 0.00 i 24.99 543 - 402 i 004 0.04
MMB, 01 13.30 1000 : 8.30 13.02.2007 - 705 1100.00 100.70; 0.10 040 086 : 523 825 8.11 - 182 168
Poc6ark, 01 151 3000 i 9.25 15.02.2009 14.02.2007 1438 {100.50 100.60i 0.07 0.17 147 i 659 9.20 - 913 i 1.81 1.65
Pycckuti Cmandapm 02 479 1000 :14.04 14.06.2006 - 461 110590 106.09: -0.14 0.81 1.11 i 32.69 13.24 9.08 - 117 1.07
Pycckut Cma+dapm 03 552 2000 i 12.90 22.08.2007 01.09.2005 895 :102.30 102.45: -0.20 0.54 _0.03 : 5.30 12.61 - 770 i 048 044
Bceeo 1o 0aHHbIM 544.34 215298

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 11 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 20 100.30 100.34: 0.00 -0.08 -0.65 199 935 -23 1 BBB- Baa3 BBBZ 0.04 0.04
Poccus 05 $ 2969 875 24.07.2005 135 101.81 101.88i -0.06 -049 -073 358 859 76 iBBB- Baa3 BBB- 0.36 0.35
Poccus 07 $ 2400 10 26.06.2007 837 11150 111.81i -039 -0.11 -011 462 897 93 iBBB- Baa3 BBB{ 2.07 2.02
Poccusi 10 $ 2718 825 31.03.2010 1846 : 109.63 109.81: -0.11 -006 -011 474 753 86 :BBB- Baa3 BBB- 2.67 2.61
Poccus 18 $ 3466 11 24.07.2018 4883 | 14175 14250i -066 -0.56 097 633 7.76 184 iBBB- Baa3 BBB- 8.19 7.94
Poccus 30 $19526 5 31.03.2030 9151 i 104.00 10463 -0.72 -0.12 018  6.41 4.81 192 iBBB- Baa3 BBB- 8.23 7.98
Poccusi 28 $ 2500 12.75 24.06.2028 8506 : 167.56 168.38 i -1.37 _ 0.15 149  6.91 7.61 211 i BBB- Baa3 BBB< 10.56 _ 10.21
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 429 9838 9863 : 000 -0.06 045 442 305 0 BBB- Baa3 BBBZ 1.98 1.90
MINFIN 8 $ 1322 3 14112007 978 9569 96.06 i 000 -013 193 912 314 0 BBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $ 2837 3 14052008 1160 : 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 2255 i 8575 86.25 i 029  -0.73 073 574 3.0 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5426 2510.2007 958 ! 105.63 105.75: 0.00 0.21 0.14 324 514 104 BB+ Ba2 0.00 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1689 i 114.07 114.34} 0.17 027 -0.36  4.31 6.79 126 BB+ Ba2 0.00i 4.00 3.83
ARIES 03 $ 2436 9.6 25.10.2014 3515 i 122.40 12290 -142 023  -0.06 _6.44 _ 7.84 197 BB+ _ Ba2 0.00 6.82 6.41
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 413 | 10865 10885: -0.05 006 -037 297 10.08 76 :BBB- Baa3 BBBZ 1.03 1.00
Mockea 11 €374  6.45 12.10.2011 2406 : 108.83 109.33i -0.71  0.09 084 484 593 144 iBBB- Baa3 BBB- 5.49 523
HuxHuli Hoe2opod 05 : $§ 119 8.75 03.04.2005 23 100.01__100.26 : _0.00 0.00 _-002 823 875 528 Caal 0.05 0.05
KopnopamueHbie egpoobsuzauuu
Boivnesikom 06 $ 250 10.45 11.11.2011 2436 }100.75 101.00i 000 -0.02 -041 369 1037 105 i BB- B1 0.12 0.11
EgpasxonduHe 06 $ 150 8.875 25.09.2006 563 i 103.49 103.99: -044  0.34 093 644 858 276 B i 145 1.36
Pocxegpmb 06 $ 150 12.75 20.11.2006 619 : 112.88 113.25: 0.00 005 -035 468 11.30 99 i BW Baa3 1.56 1.49
CubHegpms 07 $ 400 115 13.02.2007 704 108.00 109.00i -076 074 -025 695 1065 324 B+ Ba2D 1.82 1.70
rA3IPOM 07 $ 500 9.125 25.04.2007 775 108.00 10850: -0.36 000 -017 508 845 139 iBB-W Baa3 BBU 1.96 1.87
THK 07 $ 700 11 11.11.2011 2436 i 11275 11325i -022 001 -035 572 976 184 Ba2 2.37 2.24
MTC 08 $ 400 975 30.01.2008 1055 : 107.75 108.25: -0.38  0.24 045 673  9.05 285 iBB-D Ba3 2.65 2.48
Cucmema 08 $ 350 10.25 14.04.2008 1130  108.00 10850i -0.92 039  0.71 730 949 341 i BU B3 B+ 273 2.54
Anpoca 08 $ 500 8.125 06.05.2008 1152 i 104.70 105.20: -0.57  0.67 1.51 6.44  7.76 256 B B2 2.86 2.68
Bumm-Bunns-[aHH $ 150 8.5 21.052008 1167 i 102.38 103.38: 0.37 0.10 109 764 830 376 : B+ B3 2.90 2.69
MMK 08 $ 300 8 21.10.2008 1320 | 103.40 104.40i -35.38  0.30 122 6.91 7.74 303 iBB-D Ba3 BB-i 3.22 3.01
CubHegms 09 $ 500 10.75 15.01.2009 1406 } 112.00 113.00: -067 157 098 7.1 9.60 323 ! B+ Ba2D 3.34 3.12
Ceeepcmarnb 09 $ 325 8.625 24.02.2009 1446 10324 103.98i -053  0.60 194 766 835 377 { B+ B2 B+Di 355 3.30
Beimnesikom 09 $ 450 10 16.06.2009 1558 : 108.82 109.32: -0.57  0.98 196 753 919 338 i BB- B1 3.65 3.40
Eepasxonduz 09 $ 300 10.88 03.08.2009 1606 : 110.77 111.39i -049  0.80 216  7.91 9.82 375 B i 375 3.47
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1664 i 99.06 0.00 i -094 056 184 737 719 322 | BB Ba2 3.97 3.69
rA3rPOM 09 $ 700 10.5 21.10.2009 1685 i 117.57 118.07i -0.61 0.01 -054 6.06 893 192 iBB-W Baa3 BB U 3.82 3.60
A3MPOM 10 $ 1000 7.8 27.092010 2026 11298 113.48i -067 015 -0.34 505 6.90 178 iBB-W Baa3 BB U 4.62 4.40
MTC 10 $ 400 8375 14.10.2010 2043 : 104.93 10543 -0.78  0.41 143 726  7.98 311 iBB-D Ba3 462 4.31
Beimnenikom 11 $ 300 8375 22.10.2011 2416 }101.62 102.10i 0.00 -0.02 -041 805 824 389 | BB- Bf 5.25 4.86
Cucmema 11 $ 350 8.875 11.11.2011 2436 i 104.31 104.90: -0.63  0.39 122 794 851 379 i BU B3 B+: 486 450
MTC 12 $ 400 8 28.01.2012 2514 {10210 10260 -0.71  0.71 115 760 7.84 345 iBB-D Ba3 5.58 5.19
Ceeepcmarnb 14 $ 375 925 19.04.2014 3326 : 104.83 105.34: -0.16 048 352 848 882 400 | B+ B2 B+D: 645 5.95
Anpoca 14 $ 800 8875 17.11.2014 3538 | 105.83 106.33i -1.09  1.60 2.31 8.00  8.39 352 B B2 6.86 6.35
A3IPOM 13 $ 1750 9.625 01.03.2013 2912 | 117.70 11820i -068 032 -013 672 8.18 224 iBB-W Baa3 BBU 6.11 573
A3I1POM 20 $ 1250 7.201 01.02.2020 5440 i 105.00 110.00: -1.06  0.24 - 6.67 6.86 219 iBB-W Baa3 BBU 9.82 9.21
A3MPOM 34 $ 1000 8.625 28.04.2034 10640 i 11550 0.00 i -0.22 -0.14 -023  7.32 747 256 iBB-W Baa3 BB U 11.76 _ 10.96
baHKoecKue egpoobniuzauuu
BTE 05 $ 325 4.71 28.04.2005 48 100.14 100.17: -0.01 009 -0.14 355 4.70 73 I BB+ BBB- 0.00 0.00
Pycc. Cmand 05 $ 30 11 28.052005 78 101.09 10159 -001 -010 -0.33 539 10.88 260 B Ba3 0.21 0.20
rasnpom6arik 05 $ 150 9.75 04.10.2005 207 : 103.64 103.89:i -003 -0.13 -0.39 297 9.4 85 B+ Baa2 0.56 0.55
Anbghabark 05 $ 175 10.75 19.11.2005 253 {103.70 10420 3.70 0.12 017 510 1037 205 B Ba2 B i 067 0.64
MOM 05 $ 200 10.75 16.12.2005 280 : 104.00 104.45: -0.14  0.40 0.51 524 1034 218 B B+ 0.75 0.71
Anbghabark 06 $ 190 8 13.042006 398 10148 101.98i -049 094 0.16  6.51 7.88 348 B Ba2 B+! 1.06 0.99
Batk 3EHAT 06 $ 125 925 12.06.2006 458 :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 482 10163 102.13i 0.00 -0.13 048  7.41 8.73 302 B1 B-i 1.31 1.22
Cbepbatk 06 $ 1000 4.443 24102006 592 : 101.44 101.63: 0.12 007 -001 380 4.38 78 Baa2 BBB: 1.27 1.22
BTE 06 $ 350 3.871 22.06.2006 468  100.09 100.35i -0.03 0.02 -0.11 434  3.87 118 i BB+ BBB: 0.00 0.00
MpomcesiabbaHk 06 $ 200 10.25 27.10.2006 595 10271 103211 -0.03 -021 098 841 9.98 471 B- B i 154 1.42
MOM 06 $ 200 9.375 23.09.2006 561 : 104.28 104.65: 0.09 0.94 137 629 899 246 B B+ 144 1.36
Mempokommepy 07 $ 120 9 09.02.2007 700 10366 10465 -029 -046 190  6.91 8.68 320 B B1 1.84 1.72
HOMOC 07 $ 100 9.125 13.02.2007 704 : 101.98 10298 -010 -0.15 116 7.98 895 426 BT B i 186 1.72
MocHap6atk 07 $ 200 4.364 05.10.2007 938 :101.96 10221 0.00 012  -065 405 428 98 BBB< 0.00 0.00
MBI Hukotin $ 150 9 19.03.2007 738 10152 10250: -066 -0.10 099 816  8.87 448 B i 188 1.74
Pycc. Cmand 07 $ 300 875 14.04.2007 764 103.31 103.81i -036 024 167  7.01 8.47 332 B Ba3 1.95 1.82
BTE 07 $ 300 5.63 30.07.2007 871 {10393 10456i -012 0.08 -005 422 542 109 i BB+ BBB: 2.55 245
lasnpombatik 08 $ 1050 7.25 30.10.2008 1329 | 104.45 104.95: -037  0.02 030 587 6.94 199 i B+ Baa2 3.27 3.09
BTE 08 $ 550 6.875 11.12.2008 1371 | 103.91 10441i -042 015 -009 570 6.62 182 i BB+ BBB: 3.41 3.22
Poc6ark, 09 $ 225 0975 24.09.2009 1658 } 102.62 103.15: -049 027 185 866  9.50 461 B- B i 254 2.33
MocHap6ark 08 $ 150 4.375 30.06.2008 1207 i 97.08 9758 : -0.06 -0.28 -0.76 535 4.51 147 BBB: 3.15 2.99
Batk Mockebl, 09 $ 250 8 28.09.2009 1662 : 102.64 103.64: -1.61 035 069  7.31 7.79 316 Baa2 BB+ 3.90 3.64
BTb 11 $ 450 7.5 12.10.2011 2406 10588 106.38i -052 -0.01 -027 639  7.08 224 { BB+ BBB: 5.36 5.04
BTE 15 $ 750 6.315_04.02.2015 3617 : 98.56 9956 : -0.71 _ 0.04 0.00 659  6.41 244 i BB+ BBB: 4.44 4.17
UemoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 11 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 96.27 96.08 0.44 -0.35 -4.02 4.49 8.22 AAA Aaa
US30YT=RR 109.09 108.84 0.88 -0.23 -1.97 4.78 14.72 AAA Aaa
EU2YT=RR 99.67 99.67 0.00 0.12 -0.16 2.44 1.73 AAA Aaa
EU10YT=RR 99.81 99.81 -0.07 0.10 -1.57 3.77 8.30 AAA Aaa
MEXGLB26=RR 156.44 156.50 0.12 0.44 0.16 6.53 10.34 BBB Baa1
BRAZILC=RR 101.50 100.81 0.31 -0.12 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 111.19 111.00 -0.11 1.73 0.79 8.97 9.51 BB- B1
TRGLB30=RR 141.06 141.25 -1.18 0.04 1.01 8.02 10.35 BB- B1
TRGLB10=RR 124.88 124.88 -0.35 0.10 0.85 6.13 4.11 BB- B1
ARGFRB=RR 32.25 32.25 0.00 0.00 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 32.00 32.00 0.00 -3.32 3.02 66.32 212 SD Caat
RUSGLB30=RR 104.00 104.00 -0.72 -0.12 0.18 6.41 8.23 BBB- Baa3
RUSGLB10=RR 109.69 109.63 -0.11 -0.06 -0.11 4.76 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

10 map 05

EMBI+ 338 9 333.83 ¢ -0.20 -0.18 1.30 10.15

EMBI+ RUSSIA 181 7 383.45: -0.65 -0.89 2.00 8.97

EMBI+ MEXICO 148 9 308.77 0.21 -0.07 1.29 4.27

EMBI+ TURKEY 245 15 223.08 ¢ -0.97 -1.15 0.90 8.09

EMBI+ BRAZIL 391 11 444.47 © -0.09 -0.15 0.15 16.29

EMBI+ VENGVUELA 419 16 472.42 : -0.03 0.90 0.34 25.05

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 11 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, 3acnyxXuBawwmux poeepue, OAHAKO Mbl He
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.

© 2003, BaHk MocksBbl. Bbes paspeweHus banka MockBbl 3anpewaetcd BOCNPOM3BOAMUTb, ajanTupoBaTb, nNepepasaTtb Mo
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