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M VHOVKATOPBI JONTOBOrO PhIHKA

WHpekebl 3HaueHne WN3m-e Bbinyck Mokynka [Mpopaxa WN3m-e YTM, %
RUB/USD 27.665 -0.0320 v O®d3 45001 104.30 104.50 -0.20 4.88
EUR/USD 1.2941 -0.0049 v O®d3 46001 108.30 108.50 0.50 6.71
MIBOR, % 0.93 -0.07 [ ] O®d3 46014 103.50 104.10 0.00 8.01
OCTATKM HA KIC B LIB, 321.7 22.7 ) Mrlop29-06 106.15 106.35 0.05 7.88
MNPA. PYB.

HE®Tb (URALS) 47.05 0.83 S Mrop39-06 103.06 103.15 0.00 8.43
30N10TO 424.7 0.2 " KOMW 78 06 94.90 95.15 0.30 11.08
EMBI+ 321.42 -0.24 [ Nykoin206n 99.00 99.50 0.57 7.63
EMBI+ CMPEQ 392 5 L) FA3MNPOM A3 101.30 101.54 0.29 7.32
EMBI+RUSSIA 374.76 0.1 ) FA3MPOM A5 99.91 100.14 0.01 7.75
EMBI+RUSSIA CMNPEA 209 -1 7 YpanCs3lH6 107.20 107.25 0.05 8.54
MICEX RCBI 103.43 -0.01% [ TUM 0206n. 101.45 101.65 0.25 10.42
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 101.25 101.63 0.37 6.73
KOPMOPATUBHbIE 382.30 7915.21 1457 51 UST 10 95.25 95.31 0.03 4.60
MYHULINMNANBHBIE 176.79  1089.90 FA3MPOM 13 11363  114.38 0.56 7.32
FOCYAAPCTBEHHBIE 107.63 308.65 BAHK MOCKBbI 09  102.05  103.05 0.42 7.46

M COBLITUA HA PLIHKE

PYBJIEBbIE OBJINTALIUA

» BYEPA. B natHuuy, Ha doHe cTaBMNbHOCTM Ha BHELIHWX AONrOBbIX PbiHKax, Ha
pblHKE  KOpMNopaTWBHbIX  pybnesbix obOnvrauuii  Habnoganacb  OTHOCHTENIbHO
NO3WTUBHAA OMHAMHKa KOTMPOBOK Ha hoHe OBLLEero HeraTMBHOrO LEHOBOro TpeHaa
npownoi Hepenu. KoTUPOBKKM nepBol [LeCATKM NMAepoB No ToproebiM obopoTam B
cpenHeM npubasunn no 0,6%. OgHako aKTMBHOCTb B OCHOBHOM KOHLEHTPUPOBasiach
B obsvraumsx BToporo W Tpertbero swenoHos (IOTK 03 (+0,19%), PROsuaHT
(+0,05%), UTK 04 (+1,5%), YPCHU 06 (+0,05%), HFK WUTEPA (+0,08%).
O6/MrauusiM 3MUTEHTOB MEPBOro 3LIE/IOHA YAA/IOCh 3aHATb JIMLb MOC/AEAHWE CTPOUKM
nepeBoN OecaTKW nuaepos no toprosow aktueHoctv (PAO E3C 02 (-0,5%), PXKA 01
(+0,15%), PXXO 02 (+0,02%) ®CK EI3C (-0,05%). Take B nATHULY Ha pbiHKE
KOPMNOpaTHBHbIX 0BAUraunii NOSBUIMCD ABa HOBbIX BbIMYCKA AOCTATOYHO KAYECTBEHHbIX
amuTeHTOB BTOporo aswenoHa — Caniotr Heprua (+1,76%) n CeobogHbii Cokon
(+2,8%). Mo wutoram pHA wWHAOeKC KopnopaTueHbix obnuraupin MMBB npubasun
0,03%. 3a Hegenio uHaekc MMBDB chuauncsa Ha 0,05%. Ha pbiHke cybdepepanbHbix
W MyHULMNA/IbHBIX OB/MrauMi B NATHUULY Habofanacb MeHee MO3WTUBHAs AWUHAMUKa
KOTMPOBOK. o MTOram AHA KOTMPOBKK Haubonee aKTUBHO TOProOBaBLUMXCA OBAMUraLmi
B cpeaHem npubasunm no 0,02%. Toprosbie obopoTbl cekTopa Bbipocan ao 1,3
mnpa. pybnei c 1,1 mapa. pybnei nHem paHee.

B cektope rocymapctBeHHbiXx py6neBbix OBOAMrauWii  CEpPbe3HbIX W3MEHEHWH He
npousowno. ToproBas aKTUBHOCTb CEKTOpa COXPaHWMaCb Ha HU3KWUX YPOBHAX.
Bupskesble 060poTbl  cHusunucb po 107 maH. py6nei. Kotupoeku Haubonee
NUKBUAHbBIX O0BAMraumii cHusuamcb B cpegHem Ha 0,1%.

CTPATEIUA. TMpencrosiwas Hepens ONs BHYTPEHHEro [LOJIFOBOIO PblHKA CJOXKWTCS
NOA BJIUSHUEM ayKLMOHOB MO pPa3MELLEHUIO CEMMU BbIMYCKOB HErocynapCTBEHHbIX
obnuraumMii M OTHOCHTENIbHOW CTaBMBHOCTM HA BHELWHWUX AOJrOBbIX  PbIHKAX.
CocrosiHe [EHEXHOrO W  Ba/lOTHOTO PbIHKOB OKaXKetcs 6/aronpusaTHbIM - 4Jist
BHYTPEHHErO [AOJIFOBOr0 pbiHKa B KoHue MapTa. O6bem cpeacts Ha KopcueTax W
nenosutoB B LB npesbiwaetr B cosokynHoct 600 mapa. pybneid, a craBku Ha
LEHEXXHOM pblHKE MOKa OCTaloTC Ha MWHWUManbHbIX YpoBHsX. Ha 3tom dhoHe,
BHYTPEHHUW [OSFOBOM PbIHOK MMEET LUAHCbl Ha POCT 3a CUET BbICOKOM JIMKBULHOCTH
Ha LEHEXXHOM pbIHKE W CTaBWU/IbHOCTH BHELUHWX AOJroBbIX PbiHKOB. Bce atu dhaktopbi
co3fnanyt OGnaronpuaTHylo atMoctepy [AJsl  MEPBUYHBIX PA3MELLEHWHM  BbIMyCKOB
pybnieBbIXx OBOAMrauui, [Latbl Hauyana pa3MELLEHWUS] KOTOPbIX Ha3HadeHbl Ha 3Ty
Hegento. Bcero oduuManbHo 0OBABAEHO O pa3MelleHWH 7 HerocynapCTBEHHbIX
BbINycKoB obsMrauui Ha obuyio cymmy nopsaka 8,2 mnpa. pybnei.
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AOJITOBbIE PbIHKK 28 mapra 2005 r.

C npegnoxeHueM O Npofaske CBOMX OBMrauLmi BbICTYNAT Clefylolue KoOMNaH1u:
MUT-Uneectmentc, TMK, Canasarctekno, WHKOM-O®unanc, CubakanembaHk,
ApceHan-OuHanc U CTUH-OuHaHc. Takyke Ha 3TOM Hepesne [H[OMKHO COCTOSTbCS
BHEOUPIKeBOE pa3melleHne 4-x neTHero Bbinycka obnurauui pecnybnuku Yysawius.
YuuTbiBas BbICOKYIO HEONPEAeNeHHOCTb Ha pPbiHKE AOArOBbIX 0OsA3aTeNbCTB, KOoTopas
copMHpoBanacb B nocnefHee BpeMsi, Mbl npeanodnu 6bl gaTtb CBOM MPOrHO3bI
HeNoCpeACTBEHHO nepef, ayKLMOHOM.

Uto KacaeTcs peKoMeHAauui [0S NOoTeHUMasbHbIX WHBECTOPOB, TO Mbl OCTaeMcCsl MpH
CBOEM MHEHWM — B HACTOALWMH MOMEHT, B YC/IOBUSIX BbICOKOMO pMCKa pocTa
MPOLEHTHbIX CTaBOK, CTOMUT BblibMpaTh M3 KOPOTKMX (C OGAM3KUM CPOKOM 10
noratueHns) obnaurauuii 3MMTEHTOB BTOPOro 3llesnoHa. Ha Haw B3rnap, Haunydlive
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Or-04  HOR04  mek04  sHe-05  ches-05  map-05 nosvumu 3pecb umetot obauraumn HIK «MTEPA» ¢ poxogHoctbio 10,7% roposbix K
ocepTe B gekabpe atoro roga, obauraumn MukosHosckoro MsicokombuHata (11,05%
065 [AOXOAHOCTb MOCKBBI - 29 rofiosbix), obnuraumu TpaHCMalIXoNAuHra ¢ AOXOAHOCTbio K odepTte B uioHe 2006

roga Ha ypoeHe 12,36% roposbix. Takke cpeau HaluMX NPUOPHTETOB — OBAMraumu
Tynauepmet ¢ goxoaHocTbio 10,8% rogosbix Kk ocdepTte B gexabpe.

n COBbITUA HA PbIHKE

EBPOOBJIUTALINA

» US-TREASURIES. Ha npownol Hegene pbiHOK [OJITOBbIX HWHCTPYMEHTOB
KasHadenctBa CLUA okasanca nop Bo3genCcTBUEM psiia HeraTWBHbIX (pakTopoe. B
nepeylo oyepelb 3TO COCTOSBLUEECS 3acefaHue KOMUCCUM MO OTKPbITBIM pPbIHKaM
(FOMC), Ha koTopom He obownocb 6e3 ciopnpusos (cM. o63op ot 23 mapra 2005
roga). FOMC ua3meHuna ceoit KOMMeHTapui OTHOCHTE/IbHO CBOErO BUAEHHSI COCTOSIHWUSA
M NepcrneKTMB  pPasBUTUS  IKOHOMMUKW U Oyayuiel  MOHETapHOW  MOSIUTHKH.
Mpeacrasutenn @®PC Bbipasunu CBOWO 03aBOYEHHOCTb BO3POCLUMM  MHMDASLMOHHDIM
LaBfieHWeM, 4TO ObLIO KpalHe HEeraTMBHO BOCMPHMHATO YuyacTHWMKaMu pbiHka. Ha
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KOPMOPATUBHBI CEFMEHT cnepyowu peHb (B cpelly, 23 MapTta) COCTOSAJICA BbIXOA BaXXKHOW CTATUCTUKK MO
UHANIALMK B NOTPeBOUTENIbCKOM CeKTope. 3HaueHUe OCHOBHbIX MHAEKCOB WHMISAUMU B
NWOEPLI OBOPOTOB deBpasne NpPeBbiCHIN OXWAAHWUS IKOHOMMCTOB, YTO CMPOBOLMUPOBA/IO HOBblE MPOLAXKH
OBOPOTHI, MITH. PY6. lamenenne us-treasuries. Mo uToram Hepenu poxopgHocTb 10-neTHUX us-treasuries Bbipocna Ha
(Bupxa + Pr1C) cToumocTy, % 10 nyHkToe o 4,60% ronoBbix, JOXOAHOCTb TPUALATUNETHUX us-treasuries Bbipocna
BTE - 4 06 4135.61 0.00 ) Ha 9 nyHkToB - 4,85% ronosbix.
IOTK.03 06. 589.90 019 2 > EMERGIN(% MARKETS. Ha npotsskeHMu BceW npownon Hedenu pPbiHOK
eBpoobnMraumMi pasBUBAIOWMXCA CTPaH HAXOAW/ICA NOf HEraTMBHbIM  BJIMSIHUEM
PROBuaHT-1 504.18 0.05 N .
OWHAMWKKU pbiHKa us-treasuries. MHpekc EMBI+ no utoram Hepenu cHU3WACA Ha
Ten-4 444.98 1.50
HewrpTen * 2,18% no yposHa 321,42, cnpag vHAaeKca Bbipoc Ha 5 nyHkToB ao 392 6.n.
YpanCesine 265.81 0.05 t » POCCUUCKUE EBPOOBJUIALUMUN. Nugekc EMBI+Poccus Bbipoc Ha 0,10% ao
E3C-061-28 262.20 -0.50 v 374,76. Cnpag uHgekca cokpatuica Ha 1 nydkt po 209 6.n. Kotuposkw
PX[-0106n 174.72 0.15 ) eBpoobnuraumit Poccua-30 cerogHs Haxopatca Ha yposHe 101,25/101,63 npoueHTa
HIK UTEPA 174.49 0.08 Py oT HomuHana. Cnpag eepoobnuraumn «Poccus 30» Kk pecatunetHum us-treasuries
PY[0-0206n 173.34 0.05 ) COCTaBndeT 213 NYHKTOB.
©CK ESC.01 16427 005 v » CTPATEMAA. BHewH1e ponrosble pbiHKW, cKopee Bcero,v6y,u,yT CTa6M{'IbeIMM 3a
CUYeT BEPOSATHOrO CHWXKEHWsI BOJIATU/IBHOCTU OOXOLHOCTEM us-treasuries nepeg,
TOEPBI POCTAMAIEHMS BbIXOAOM 3HAYMMOM CTaTUCTMKU no pbiHKY Tpyga CLUA B natHuuy, 1-ro anpens.
3KOHOMMUCTLI, onpolleHHble areHTcTBoM REUTERS, nporHosupytoT, uto uMcno Hoebix
Pocr, % Mapenwe, % pabounx MecT B HecenbckoxossncteeHHoM cektope CLLUA coctasut nopsigka 223 Tbic.
13.00 MKLUB-01 mMecT npotuB 262 Tbic. B doeBpane. BenuuuHa oxkvpgaemoro 3HauyeHus B cinydae ee
1.76 CanioT3Hepr NnoATBepXAEeHUA (PaKTUHECKMMU AaHHbIMU, cnocobHa oKa3aTb HEraTUBHOE BMSHWE Ha
1.50 UentpTen-4 OWHAaMMUKY KOTMPOBOK us-treasuries. [lostomy Ha doHe nocnegHero pocra
135 Kantais-Oun [IOXOIHOCTEM Ha pblHKE us-treasuries, y4aCTHWKM [ONrOBOrO pblHKa 6yayt ¢
UMK 106 505 HeTeprieHeM >paaTb nATHUUBL. WX cnokoWcTeue MoxkeT nokonebaTb TONAbKO BbIXOA
AR i 6710Ka CTAaTMCTUKM MO NEepCcoHasibHbIM pacxofaM W AoXoaaMm, rae nybnukyertcss uHOeKc
' noTpebUTENbCKUX PACXOMO0B, OTPAXKAIOLLMIA UHDASLUOHHOE AaBlEHUE.
MwukosiH-106 -0.67
E3C-06n-28 -0.50
Pasrynain-1 -0.49

© BAHK MOCKBbI
AHanuTuyeckum otgen
7 (095) 105-8000, BH. 4233
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» MOCKOBCKAA OBJIACTb. 5 anpens [pasutenscteo Mockoeckorl obnactu
nposedeT pasmelleHue 5-ro BbiNycKa NATUAETHWUX obnurauui Ha cymmy 12 mnpa.
py6ne.

M NOAMTUKA/SKOHOMMKA

» BHELUHUM JOJI. AreHTctBo MHTepdakc cerogHs CO CCbUIKOW Ha HeMeLKYylo
rasetry «Welt am Sonntag» cerogHs yTpom nepegano, uto [epmaHus rotoea Ha
nocpouHoe norawernue gonra PO Mapuxxckomy KnyBy TONbKO Npu YCNOBUU NPEMUU.
Poccus pomkHa 6ynet sannatutb 5,5 mnpa. espo Bmecto 5,0 mapg. eBpo, KoTopble
OHa roTtoBa noracutb, coobwuna rasera «Welt am Sonntag» co ccbinkol Ha
JOKYMEHTbl repMaHcKoro npaeutenbctea. FepmaHusa Hactamsaer Ha 110% wau, Kak
mMuaumyM, 105% OT norawaemMoi [OCPOYHO CyMMbl, UMTUPYET raseTa 3TH LOKYMEHTbI.
Poccus, co ceoeit ctopohbl, npeanaraet 99,5%. Mo gaHHbIM raseTbl, ecnv Mockea He
NnoMaeT Ha npennoXXeHHble ycnosusi, MUHUH FepMaHUM MOXKET MPUHATL PeLleHWe O
npogake poara uHeectopaM. B npowsnom romy epmanus yxe npusnekna $6 mnpg.
3a cuet pasmelleHus Bymar (Aries) Ha POCCUICKWI BHELLHWH O0AT.

“ KPEOWUTHBIE PEUTUHIA

» BAHKOBCKUM CEKTOP. S&P nepecMoTpeno mnporHo3 pPeMTHHIOB BOCbMM
6aHkoB. Tak pelTuHrH BHewToprbaHka, Anbda-baHka, YpanCuba, MpomcesasbbaHka,
UMMNIKCBAHKA, XaHTtbl-MaHcuiickoro 6aHka 1 Bab-uHeect BaHka co «ctabunbHoro»
0O «MNo3uTHBHOro». lMporHo3 uameHeHus pertuHra lasnpombarka 6Gbin M3MEHEH co
«CTabU/IbHOrO» Ha «Pa3BUBAIOLLMIACS».
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M PEKOMEHOALN

B ycnoeusx pocTa [OXOOHOCTEM HA BHELIHWX [OJrOBbIX pPblHKaxX, Haubosnee NMUKBUIHblE
obnvrauuM NepBoro awesioHa HecyT B cebe NoBbileHHble PUCKKM POCTa MPOLEHTHbIX CTaBOK. MXx
CTOMMOCTb MOXKET CEPbE3HO CHW3MTbCS B pe3y/ibTaTeé pocTa CTaBOK Ha BHYTPEHHEM [AOJITOBOM
pbiHke. B HacTosiee Bpema uenecoobpasHo cokpawatb Atopauuio (CpeaHeB3BeLLeHHbIM CPOoK
0O noraweHus) noptdens pybneebix obauraumit  Ana  TOro, uYToBbl  CHU3UTb  PUCKM
UHBeCTMpoBaHus B obnuraumu. LlenecoobpasHee Bcero nokynatb KopoTkue (C BAU3KMM CPOKOM
[0 noraileH1s) obauraumMu 3MUTEHTOB BTOPOrO-TPETbero allefioHa. ITH obnurauun TopryloTes ¢
NpUB/IEKATENbHbIMKU [OXOAHOCTSAMU W MPaAKTUYECKW HEe MOABEPXKEHbl PUCKY POCTa MPOLEHTHbIX
cTaBOK. EAMHCTBEHHbIM MUHYC — HM3Kas IMKBUOHOCTb Bymar.

OMUTEHTbI TMOrALUEHNE LEHA HAOXOAHOCTb,% AIOPALNA

Beinyck Morawexune OdpepTa Mokynka [popgaxa  Tekywas K noraw. K ocepre [Otop. ner. Moga. aop

KopnopamueHbie obnuzayuu

HTK WTEPA 07.1207 _ 07.1205 101.90 102.05  13.24 E 10.70 0.68 0.61
MuxosHosckutl 18.09.06 - 103.00 10400  13.02 11.05 - 1.40 1.26
Tpancmawxonoure, 01 01.12.07  05.06.06 101.95 10274  13.73 - 12.36 1.10 0.98
Tynauepmem 02 021207 021205 10050 101.60  10.87 - 10.81 0.67 0.60
CamypH Wneecm 05.08.06 - 103.60 103.95  15.50 12.98 - 1.26 1.12
CybghedepanbHble U MyHUYUNaabHbie obnu2ayuu

Xabapoackut kpal, 02 05.10.06 - 102.00 10220  12.85 9.86 - 1.39 127
Yopa, 04 03.06.08 - 98.00 99.50  10.11 10.57 - 273 2.47
KpacHodapckuil kpat, ¢ 15.05.07 - 101.40 10165  10.84 9.77 - 1.91 1.74
Tomckasi 0671., 02 27.07.06 - 102.50 10310 11.71 9.82 - 1.26 1.15
Pocculickue espoobnuzayuu

MTC 12 28.01.12 0846 99.46 8.13 8.30 553
Boimnienikom 09 16.06.09 106.73 107.73i 9.37 8.08 3.61
Bbivnienkom 11 22.10.11 98.53 99.58 8.50 8.67 5.20
MMK 08 21.10.08 101.62 10262  7.87 7.47 BB- BB- 3.18

© BAHK MOCKBbI
AHanuTuyeckum otgen
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2940  AOTNARTPYENE .' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

29.20 ~

CErogH~
3 man 05 OuepepgHoe 3acenaHue kommuccum FOMC. PaccmoTpeHue Bonpoca 06 M3MEHEHUM y4eTHOM CTaBKy.
7 nioH 05 BHeouepenHas Bctpeya OMEK. Bena, AscTpus.
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HAEKC BOTTAPA M KANEHOAPL NEPBUYHOIO PbIHKA

89.0 |
:jg ] | [Jata OMUTEHT, cepys Bbinycka O6vem, MnH.  Cpok obpalueHms

09 |
86.0 1 1 CErofHA  Yysawwms 750 4 ropa
ng ] i CEFOAHS  MAT-WHBecTMeHTc, 02 1500 4roma
830 | ! 29 map 05 TMK, 02 3000 4 rogal 2 roga
82.0 ! 29 map 05 Canasarcrekro, 01 750 3ropal 1,5
81.0 1 ‘ 29 map 05 HKOM-®wuHaHc, 01 1500 4 ropalrop
BO'SKT_O 4 wom04 pekDA  awe05  chen05 map-05 31 map 05 CubakapembaHk, 01 470 2 ropa

31 map 05 ApceHan-®uHanc, 01 200 3ropal 1,5

4295 EMBI+ CMP3A 5 anp 05 CTUH-®uHaHc, 01 300 3 rogalrop/nsa
417.0 5anp 05 MockoBckas obnactb, 34005 12000 5 net
404.5 6 anp 05 Xaineng Mona ®uHatc, 01 750 3ropall,5
392.0 6 anp 05 Mocksa, 36. [lata norawwenus 16.12.2008 3900 3.5roga
379.5 1 6 anp 05 Mockga, 42. [lata noraweHus 12.08.2007 2000 2.5r0aa

367.0 4
354.5 4
342.0
329.5 4

317.0
okT-04  Hosi-04 pek-04 sHB-05 beB-05 map-05

.' CTATUCTUKA CLLA

58 Mocn.  Oxupaemoe [pownoe  dakTudyeckoe
[ata MNokasaTenb
55 nepuof  3HAYeHMe  3HaueHue 3HaueHue
521 CErogH~
491 30 map 05 OuHanbHas ouerka BB (GDP-final) 4 k.04 4.00% 3.80%
467 30 map 05 Mpun6binu kopnopauwuii (Corporate Profits) 4 kB.04
431 31 map 05 WHpeke notpebutensckix pacxoaos (PCE) ¢es.05 0.30% 0.20%
401 1anp 05 VHpexe fenoson aktueHocTy (ISM manufacturing) map.05 55.30
37
o ] 1 anp 05 CraTucTuka pbiHka TpyAa - Yucno HoBbIX pabounx mect map.05 993 000 262 000
(Non-farm payrolls)
31 ; | ; ; ;
okT-04  HOR-04 pmex-04  sHB-05  hes-05 Mmap-05 1 a0 05 CraTncTuka pbiHka TpyAa - YpoBeHb be3paboTuLbl aD.05 5.30% 5.40%
BRENT ——URALS P (Unemployment) P- et i
30M0TO 5anp 05 WHpexc lenosoit akTueHocTy (ISM Services) tes.05 59.80
160 12 anp 05 Toprosblit 6anaHc (canb[o, MApA. Aonn. ) eB.05 -58.27
55
450 | 12 anp 05 ®enepanbHblii BrogxeT ¢es.05
445 | 13 anp 05 PosHuuHble npogaxm (Retail sales), m-t-m map.05 0.50%
440 | 13 anp 05 Retail sales, nckniouas asTomobunu, m-t-m map.05 0.40%
435 15 anp 05 /MnopTHbIe LieHbl map.05 0.80%
430 4 15 anp 05 OKCMOpPTHbIE LieHbI map.05 0.00%
425 | .
. 15 anp 05 Cuet pBuxeHus kanutana (Capital Net Flow), mnpg. (bes.05 9150
aonn.
415
410

okT-04 Hos-04  pek-04  aHB-05  dheB-05 map-05

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

OB30P O0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




KPUBbIE OXO[

28 mapTa 200

Kpueasi doxodHocmu MmyHuyunanabHbIXx obnuzayull
T
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. |
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)0 E Mpkyrckas obn., 02 — & 02— — — — o i
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8.5 4 @ XMAO, 02 ! O .
‘aMapcKaﬂ o6n., 01 ‘/IocKoacKaa o6n., 03 :
8.0 | Benroponckas o6n., 03 ‘ﬂKmi, 04 Mocksa 29 Mockea 41! O®d3 46017
KpacHo':KMﬁ Kkpau, 01 Mocksa 31
7.5+
|
|
7.0 @ Xabaposckuit kpaii, 01 |
|
ocTpom.obn., 03 !
6.5+ — — 7‘ 77777777 Mockg37 4 e
|
KpacHosipck, 01 gmy,zo |
604 -~~~ f-""70 . JSowzmes - R
|
[ ] |
5.5 Yysawms, 01 |
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Mockea 33 O |
5.0 4 |
0Od3 27 |
|
4.5 :
Mocksa | Mo
i 4. Alopauvs
4.0 L T T T T T T T T T T T T
0.0 0.5 1.0 1.5 20 25 3.0 3.5 4.0 45 5.0 55 6.0 6.5 7.0
Kpueasi doxodHocmu kopriopamueHbIx obnuzayuli
o
13.5 UT 01 ‘13@ Coros, 01 T
!ﬂ WxAgTO, 01 !
13.0 2 OCT, 01 ° CartypH WHBecT :
: 7& ® o [Mpaitmepy fow, 01 rr-Tau 02‘ |
o -
X @ AnTanaHepro, 01 [} - |
125 g[ NIOMO, 02 * Pyccre ABTOBYCH! @ LlenTtpanbHoiii Tenerpad 01 ‘
97 Hoptras, 01 ° @ 0TK, 01 |
TpaHcmaluxonautr, 01 !
xeir-3cp-Cu, 02 !
12.0 4 ° !
‘C\/-155 ° I0TK, 02 0TK, 03 SAxyTckarepro, 01 |
KAMA3 ®zpHac-M, 01 |
11.5 |
@AMTEN XK, 01
YpansaroHsasog, 01 |
CeepanosaHepro, 01 @ @ 'Hadjwc, 01 @ Kp.Bocrok '@ Mukososciwii |
MO+ - - oo oo o - F SRR o @ MiRoRRosemL e e
Dxei-Ocb-Cu, 01  Tynayepmet 02 @CYOK, 02 |
HI'IiOM, 01 ®HIK VTEPA . MeracboHdMH, 01 |
] @ ) !
10.5 MK 17 AmTenwuHnpom, 01 LleHTpTeneK%w 03 ® Jlearepro, 01 ® MUA, P1
CMAPTC, 02 ®CMAPTC, 01 |
10.0 L4 CesepcTans-asTo !
Monamerann, 01 grn MEYEN 01 P @ CAHOC 02 |
KO, 01 Cubi , 04
'.3 ;BS, 0l @ ’LleHTpTeJ'IeKOM 04 @ CubupbTenekom :
951 Banmop - cr MEYEN, 01 Pocsat, 01 ° YPCUos |
Uct Naitn d(yl;iﬁblLLléBaBOT, 01 HOBAT3K, 01 @ :
9.0 4 “ CMAPTC,03 @ AKpOH, 01 Pyc.Ctanaapt 02 ‘Meracbon @ bBantuka, 01 | [}
Anbcadun, 01 (] . ° CwbupbTtenekom 03 | AVXKK, 02
[TuHeKODD YPCV 03 MXKK, 01 1
5 s
85 | ° alunHhopmeBsiab 09 AHOC o1 [ ) ®CK EQC, 01 é : - O
[ ) [ - = PXA, 03
Bawanepro, 02 g &IPKYT 02 —— :- - - o
J Ba a0 o e MMBOH - — — — — — Nykon 02 == AMKK.O3
80 1 o woHepro, o Tatope 03 ©® MMB; 01 80 P02 "k =
TMK Hanbceasb 01 02 T
Pyc.CtaHgapt 03 @ ° ° o |
7.5 | Tattenekom, 03 Beimnenkom 01 CAH Wntep6pio |
-~ ! HKHX-03
UMK 01 I
ABTOBEC*B,’\?‘:Z3 0’:’ Pycan, 01 o . ‘TpchHeq)Tenpo,qu'r . |
7.0 4 c3 Ten:KoM 02 Bonratenekom MITC 04 :
OM3 048 ° ° !
HKHX-02 EspasxonauHr 01 |
6.5 - o !
THK, 05 !
rora® !
|
6.0 4 BTB 03 I
Y - o |
|
55 e POV oPPipos OgfouTOrOIO Lo _____
K ’ :
p
yoan, 02 ®Pocats o [
BepcTant P | Mog. aropauus
5.0 . T L T T T T T T
0.0 0.5 1.0 1.5 2.0 25 3.0 3.5

Uemounuku: REUTERS, pacyemsi baHka Mockebl
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KPUBbIE 0OXOAHOCTH 28 mapra 2005 r.

Kpueasi doxo0Hocmu pocculickux egpoobniuzayuli

95 ° T T T T
= | | | |
4 | | | |
g | | | . |
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T, .- .
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’ - - @- - BRAZIL (BB-/B1/BB-) - - @- - COLOMBIA (BB /Ba2/BB) = = ®- - VENEZUELA (B/B2/B+) :
| | | | | | | | Mog, Aropauya
0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0

UcmoyHuku: REUTERS
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 28 mapra 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 61.27 34500 - 15.12.05 15.07.05 266 98.81 98.85: 0.03 0.03 0.94 - - 1.60 3.80 0.31 0.30
O®3 25057 0.00 7490 : 740 20.01.10 - 1763 : 99.26 99.80: 0.00 -0.37 0.01 : 1156 745 7.79 - 4.06 3.76
O®3 25058 315.84 7776 i 6.30 30.04.08 - 1133 { 97.71 97.80 i -0.02 -0.36 0.00 8.63 6.44 7.30 - 2.82 2.62
O®3 26198 0.00 42117 6.00 02.11.12 - 2780 0.00 8998: 0.00 -0.81 0.78 :23.01 6.70 7.86 - 6.10 5.66
O®3 27018 0.00 14000 { 12.00 14.09.05 - 174 103.70 103.90¢ 0.00 -045 -0.32: 263 1156 3.97 - 0.47 0.45
O®3 27019 0.00 8800 :12.00 18.07.07 - 846 108.55 0.00 0.00 -0.23 0.51 :21.04 11.06 6.39 - 2.09 1.96
0®3 27020 0.00 8800 (12.00 08.08.07 - 867 0.00 109.20{ 0.00 -0.22 0.58 : 14.14 11.00 6.25 - 2.14 2.02
O®3 27021 0.00 10942 : 12.00 20.04.05 - 27 0.00 100.84: 0.00 -0.08 -0.58 :21.04 11.90 0.59 - 0.07 0.07
O®3 27022 514 21296 8.00 15.02.06 - 328 102.40 102.90i{ 0.00 0.19 0.09 7.89 7.79 5.00 - 0.87 0.83
0O®3 27023 254 20292¢ 7.50 20.07.05 - 118 101.40 101.45: -0.28 -0.06 -0.01:i13.15 7.39 3.01 - 0.32 0.31
O®3 27024 0.00 15001 % 7.50 19.04.06 - 391 102.30 0.00 0.00 0.00 0.05:13.15 7.31 4.90 - 1.03 0.98
O®3 27025 0.00 25806 7.50 13.06.07 - 811 101.10 101.50¢ 0.00 -0.20 0.00 164 739 6.38 - 2.07 1.95
0®3 27026 0.00 15108 8.00 11.03.09 - 1448 : 99.50 99.80: 0.00 -0.04 -047: 175 803 743 - 3.46 3.22
O®3 45001 0.00 37808:10.00 15.11.06 - 601 104.10 104.63: 0.00 055 -0.24: 9.86 955 4.67 - 0.86 0.83
O®3 45002 0.00 5520 :10.00 02.08.06 - 496 0.00 0.00 0.00 0.00 -0.07: 8.22 9.61 5.17 - 0.84 0.80
O®3 46001 0.65 60000:10.00 10.09.08 - 1266 :108.00 108.50: -0.46 -048 -042: 219 926 6.92 - 2.42 2.26
O®3 46002 0.00 62000:11.00 08.08.12 - 2694 :106.60 107.49: 0.00 -0.19 -0.05: 10.85 10.26 7.77 - 5.06 4.70
O®3 46003 9.38 37298:10.00 14.07.10 - 1938 :110.02 110.30: -0.09 -0.09 -0.18 : 17.53 9.07 7.54 - 3.92 3.64
O®3 46014 0.62 53827 {10.00 29.08.18 - 4906 :104.10 104.20:¢ 0.00 -0.20 0.05 219 9.61 8.01 - 6.12 5.66
O®3 46017 65.36 9998 : 9.50 03.08.16 - 4150 : 97.16 97.24 : 0.04 -0.72 0.00 9.37 9.77 8.38 - 7.09 6.54
Bcezo 460.80 498378
Umoau mopzoe cybghedepasibHbIMU U MyHUYUNaabHbIMU 0bnu2ayusimu
bauwkopmocmat, 04 0.00 500 8.02 13.09.07 - 903 97.90 98.85:i 0.00 0.16 2.98 1.54 8.13 8.85 - 2.29 2.10
Benzopodckasi 0611., 04 0.00 320 :15.00 29.04.08 - 1132 :108.27 108.50: 0.00 0.00 1.03 { 60.00 13.82 11.05 - 2.50 2.25
Benezopodckasi 06n1., 03 0.18 300 (19.00 20.12.05 - 271 108.20 108.55: 0.19 0.00 0.32 208 1756 7.75 - 0.71 0.66
Bonezoepadckasi obr., 01 0.00 600 :14.00 11.06.09 - 1540 :102.60 103.75: 0.00 -1.08 293 i 37.59 13.53 11.10 - 2.66 2.40
Upkymekasi 061, 01 1.02 700 {11.00 22.07.07 - 850 101.65 101.75¢{ 0.03 -0.48 1.47 {19.29 10.81 9.49 - 1.27 1.16
Ypkymckas o611., 02 1.02 750 :11.00 07.09.06 - 532 101.75 102.15: 0.09 -0.63 1.29 : 482 10.81 8.91 - 1.00 0.92
Komu, 05 0.42 500 :15.00 24.12.07 - 1005 (110.70 111.50: 0.59 -0.52 1.83 : 36.99 13.45 9.51 - 2.27 2.07
Komu, 06 0.00 700 i14.50 14.10.10 - 2030 :1109.70 110.90: 0.00 -0.14 1.92 i 63.96 13.06 10.44 - 3.92 3.55
Komu, 07 10.72 1000 :12.00 22.11.13 - 3165 : 94.81 95.07 i 0.09 -0.37 200 { 39.78 12.64 11.14 - 5.31 4.78
Kocmpomckasi 0611., 03 0.00 300 {15.00 23.06.05 - 91 101.62 102.00{ 0.00 0.00 0.10 041 14.70 6.80 - 0.25 0.23
Kpactospck, 01 9.85 1000 : 11.00 21.07.05 - 119 101.30 101.60: 0.02 -0.20 0.49 : 19.59 10.84 6.39 - 0.32 0.30
Kpacrosipck, 02 4.42 630 (1250 27.10.06 - 582 105.35 105.60: 0.38 0.00 2.16 : 19.52 11.84 8.98 - 1.45 1.33
KpacHosipckuti kpad, 01 1.17 1500 {10.30 08.12.05 - 259 101.46 101.80: -0.03 -0.09 0.78 : 4.80 10.12 7.93 - 0.69 0.64
KpacHosipckut kpad, 02 1.96 1500 {10.95 26.10.06 - 581 103.41 103.60{ 0.00 -0.22 212 { 1890 10.57 8.78 - 1.46 1.34
KpacHodapckud kpad, 01 0.00 605 :11.00 15.05.07 - 782 101.40 101.65: 0.00 -0.20 0.84 : 38.58 10.84 9.77 - 1.91 1.74
Jlerurepadckasi 0br1., 02 0.46 800 :14.01 08.12.10 - 2085 :114.01 115.71: 0.05 0.96 0.79 : 37.62 1211 10.56 - 4.1 3.72
Mockosckas 0611., 02 0.00 1000 {17.00 10.06.05 - 78 102.36 102.80: 0.00 0.49 0.29 6.52 16.50 2.86 - 0.21 0.21
Mockoeckasi 0611., 03 19.53 1000 : 11.00 19.08.07 - 878 106.05 106.45: 0.21 -1.25 1.74 : 10.25 10.36 8.26 - 217 2.00
Mockosckasi 0611., 04 0.30 9600 :{ 11.00 21.04.09 - 1489 {107.30 107.65: -1.00 -1.20 143 { 17.48 10.26 9.18 - 3.32 3.04
Hosocubupck, 01 8.98 1500 16.00 21.06.05 - 89 101.78 101.84: -0.05 0.00 0.10 0.88 15.72 8.54 - 0.25 0.23
Hoeocubupckasi 0b11. 1.65 1500 {13.50 27.07.06 - 490 103.41 104.00{ 0.31 -0.67 1.98 { 1849 12.98 10.67 - 1.23 1.1
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.06 - 467 104.70 106.00: 0.00 0.38 2.11 : 25697 1145 8.26 - 1.18 1.09
Teepckasi 0671., 02 4.59 1000 :16.90 23.11.06 - 609 111.50 111.85: 0.36 -0.27 0.83 : 12.96 15.11 9.47 - 1.48 1.36
Tomckasi 0611., 02 0.00 500 :12.00 27.07.06 - 490 102.50 103.10{ 0.00 049 0.89 { 1841 11.71 9.82 - 1.26 1.15
Tomckas 06n1., 03 0.00 600 :12.00 13.10.07 - 933 102.20 102.52: 0.00 0.24 1.76 { 53.26 11.71 9.99 - 2.18 1.98
Yepa, 03 0.34 400 :10.03 18.07.06 - 481 99.85 100.55¢ 0.50 -0.74 1.30 { 17.86 9.98 9.82 - 1.25 1.14
Yepa, 04 6.60 500 :10.03 03.06.08 - 1167 : 98.00 99.50: -0.28 -0.25 297 :29.39 10.11 10.57 - 2.73 2.47
Xabaposckuti kpad, 01 0.00 300 {13.09 27.08.05 - 156 102.05 102.59: 0.00 0.00 0.46 8.97 1276 7.03 - 0.42 0.39
Xabaposckutli kpad, 02 0.82 700 :13.13 05.10.06 - 560 102.00 102.20: 0.00 -0.01 1.00 : 28.06 12.85 9.86 - 1.39 1.27
XMAO, 01 0.00 1000 {15.00 08.12.05 - 259 105.80 106.50: 0.00 0.24 -2.08 4151 14.15 6.29 - 0.68 0.64
XMAO, 02 0.00 5000 {12.00 27.05.08 - 1160 0.00 111.05: 0.00 0.41 0.18 { 38.79 10.89 8.46 - 2.67 2.46
Yysawus, 01 1.02 285 :112.00 12.08.05 - 141 102.12 102.40: 0.05 0.24 0.39 { 1315 11.71 5.65 - 0.38 0.36
Yyeawus, 02 0.24 500 9.50 13.04.07 - 750 9710 9747 026 026 233 {1848 9.75 11.34 - 1.85 1.66
Skymusi, 03 0.42 800 :12.00 17.06.08 - 1181 :104.50 104.90: 0.00 0.00 1.41 0.66 11.44 10.60 - 2.74 2.48
Skymus, 04 1.42 1000 :14.00 16.03.06 - 357 105.13 105.56: 0.06 0.00 0.95 268 13.26 8.02 - 0.93 0.86
Skymus, 05 1.84 2000 :10.00 21.04.07 - 758 99.50 99.90: -045 0.06 247 :17.26 10.05 9.64 - 1.88 1.71
5IHAO, 01 0.36 1800 {11.00 03.08.08 - 1228 :104.00 104.30{ 0.29 0.29 2.38 { 14.16 10.58 9.23 - 2.88 2.64
Slpocnasckasi 0671., 02 0.00 1000 §13.78 03.07.07 - 831 106.50 107.10: 0.00 -0.47 2.05 { 29.83 12.91 10.19 - 1.96 1.78
Mockea 33 0.01 4000 {10.00 27.05.05 - 64 100.70 101.50{ 0.50 -0.20 0.19 { 1863 9.85 5.17 - 0.30 0.29
Mockea 24 0.10 3000 {15.00 02.09.05 - 162 104.72 104.75: 0.01 -0.28 0.18 9.04 1432 427 - 0.43 0.42
Mockea 34 0.00 4000 :10.00 28.08.05 - 157 102.31 102.79: 0.00 -1.38 0.24 6.58 9.75 3.93 - 0.42 0.41
Mockea 35 0.00 3900 {10.00 18.06.06 - 451 104.10 104.50{ 0.00 0.00 0.07 { 13.42 9.60 3.10 - 0.60 0.58
Mockea 28 0.00 3000 {15.00 25.12.05 - 276 0.00 0.00 0.00 0.14 0.51 : 36.58 13.83 3.67 - 0.71 0.68
Mockea 32 0.00 4000 :10.00 25.05.06 - 427 104.30 104.40: 0.00 -0.12 0.82 7.40 9.58 6.21 - 1.1 1.05
Mockea 37 2.10 3900 :10.00 23.09.06 - 548 104.53 104.85: 0.14 -0.37 0.52 0.27 9.53 6.7 - 1.41 1.33
Mockea 27 0.09 4000 {15.00 20.12.06 - 636 113.50 113.70¢ 0.21 0.00 0.84 1.64 1322 6.90 - 1.58 1.47
Mockea 31 0.00 5000 ({10.00 20.05.07 - 787 105.12 105.50: 0.00 -0.75 1.00 :{ 12.88 9.50 7.75 - 212 1.97
Mockea 42 0.00 3000 :10.00 13.08.07 - 872 0.00 0.00 0.00 0.00 - 10.68 9.33 6.90 - 2.14 2.01
Mockea 40 0.00 4000 :10.00 26.10.07 - 946 105.70 106.40: 0.00 -0.42 1.46 0.27 9.41 7.44 - 2.25 2.09
Mockea 29 45.01 5000 (10.00 05.06.08 - 1169 :106.15 106.30: 0.14 -0.70 1.32 : 29.86 9.41 7.90 - 2.76 2.56
Mockea 41 0.00 5000 {10.06 30.07.10 - 1954 0.00 115.45: 0.00 -0.88 - 1433 940 7.87 - 4.27 3.96
Mockea 38 0.37 5000 :{10.00 26.12.10 - 2103 :109.40 109.90: -0.01 -0.18 1.70 : 2411 9.10 7.98 - 4.49 4.15
Mocksea 39 36.06 5000 :10.00 21.07.14 - 3406 :103.02 103.12: 0.05 -1.00 197 { 16.99 9.70 8.43 - 6.33 5.84
b5cezo 163.10 107860

HemouHuku: REUTERS, pacyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 28 mapra 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 0.00 5000 {15.21 03.11.05 - 224 106.00 106.25{ 0.00 -0.05 -0.23: 56.67 14.29 4.48 - 0.58 0.56
FA3MPOM A3 0.00 10000: 8.11 18.01.07 - 665 101.10 101.45: 0.00 -0.49 0.89 : 12.22 8.01 7.49 - 1.71 1.59
FA3MPOM A5 27.58 5000 i 7.58 09.10.07 - 929 99.85 9992 023 -070 1.06 {3385 759 7.76 - 2.29 2.12
HIK UTEPA 5.10 2000 :13.50 07.12.07 07.12.05 988 :101.90 102.05: 0.00 -0.68 1.20 : 39.58 13.24 - 10.70 0.68 0.61
Jlykodin 02 0.01 6000 i 7.15 17.11.09 20.11.07 1699 { 99.01 9959 -091 -0.72 -0.05: 23.70 7.26 - 7.93 2.41 2.23
HOBATOK, 01 0.00 1000 i 9.40 30.11.06 - 616 100.60 101.00: 0.00 -0.30 0.00 : 28.84 9.33 9.09 - 1.56 1.43
Hopmeas, 01 20.08 2100 :16.00 09.11.05 - 230 :102.02 102.25: 0.10 -0.55 0.68 ; 58.74 15.66 12.56 - 0.59 0.53
Tamnegpms 03 0.00 1500 (12.00 01.07.06 - 464 104.50 105.00{ 0.00 -1.09 1.06 i 27.62 11.43 7.92 - 1.19 1.10
THK, 04 0.00 3000 ({12.00 27.03.05 - 3 0.00 0.00 0.00 -0.99 -0.98:59.18 12.00 11.33 - 0.01 0.01
THK, 05 0.00 3000 {15.00 28.11.06 - 614 0.00 113.70: 0.00 -0.62 -0.18 i 47.67 13.22 6.49 - 1.50 1.41
Xumusi u Hepmexumusi
AMTEIT XK, 01 5.04 1200 {1250 15.11.07 22.11.05 966 100.50 101.25: -0.59 -0.31 0.45 { 43.15 12.41 - 11.38: 0.64 0.57
AkpoH, 01 5.64 600 :13.45 01.11.05 - 222 102.75 102.95: -0.15 0.15 0.83 { 18.79 13.09 9.03 - 0.58 0.54
Ammernwutnpom, 01 0.47 600 (19.00 23.12.05 - 274 106.18 106.50{ 0.09 -1.29 1.50 { 46.85 17.91 10.52 - 0.71 0.64
Kyub6eiweeasom, 01 5.12 600 { 9.00 15.06.06 15.12.05 448 $100.10 100.30f -0.10 045 -0.15{ 1.73 8.99 - 9.15 i 0.71 0.65
HUKOCXUM, 01 11.39 750 :15.00 14.12.06 - 630 100.05 100.21: -0.03 -0.10 0.13 : 40.27 14.97 14.77 - 1.53 1.33
HKHX-02 0.00 1500 {16.00 24.05.05 - 61 101.45 101.72{ 0.00 0.00 -0.25: 53.48 15.76 6.29 - 0.17 0.16
HKHX-03 0.20 2000 : 9.50 01.09.07 01.09.05 891 100.20 0.00 050 0.14 0.25 5.73 9.41 - 7.36 0.44 0.41
Hagpuc Kocmemuxc, 01 2.01 400 £12.00 22.04.07 21.10.05 759 £100.50 100.70{ 0.30 0.00 0.20 ( 50.63 11.92 - 11.06 { 0.55 0.50
CAHOC 01 0.81 300 i14.00 13.02.06 - 326 1104.50 104.90: -0.10 0.19 067 i 1496 13.35 834 - 0.86  0.79
CAHOC 02 2.69 3000 :{ 9.70 10.11.09  13.11.07 1692 :100.45 100.60: 0.25 -0.50 1.50 : 34.02 9.64 - 9.88 2.31 2.11
Anekmpo3Hepaemuka
AnmausHepeo, 01 5.59 600 {18.00 05.08.05 - 134 :101.86 102.00{ 0.10 -0.29 -0.05: 24.16 17.65 12.87 - 0.36 0.32
bauwkupsrepeo, 01 1.05 500 :20.00 11.09.05 - 171 105.20 105.55: -0.05 -0.14 1.04 6.58 1897 7.89 - 0.47 0.43
bauwkupaHepeo, 02 0.00 500 :10.69 22.02.07 25.08.05 700 0.00 0.00 0.00 0.00 0.99 : 820 10.58 - 8.17 0.42 0.39
JleHsHepeo, 01 50.12 3000 {10.25 19.04.07 - 756 100.10 100.15¢{ 0.00 0.15 2.04 { 43.25 10.24 10.45 - 1.84 1.67
PAO E3C 02 0.00 3000 {15.00 21.10.05 - 211 110550 10574} 0.00 022 0.00 | 6329 1416 449 - 054 052
CeepdrnosaHepezo, 01 0.00 500 :11.50 01.03.07 05.09.05 707 100.28 100.35: -0.22 0.15 0.85 { 6.62 11.47 - 11.11f 045 0.41
®CKEQC, 01 16.33 5000 i 8.80 18.12.07 - 999 101.25 101.50: 0.25 -1.03 2.70 : 2242 8.67 8.36 - 2.44 2.25
Slkymckanepzo, 01 0.00 400 :16.00 31.08.06 - 525 104.00 105.00: 0.00 0.00 0.28 9.21  15.36_11.75 - 1.34 1.20
Cesnsb
bauwuH@opmcesib 09 0.00 150 :14.00 23.10.05 - 213 (10125 0.00 { 0.00 0.24 0.29 { 58.30 13.59 8.77 - 0.55 0.51
Bosnzamenexkom 0.00 1000 {15.00 21.02.06 - 334 105.60 106.00{ 0.43 -0.47 0.74 { 1274 1415 7.27 - 0.86 0.81
Beimnesikom 01 2.55 3000 { 9.90 16.05.06 - 418 102.10 0.00 047 0.29 129 { 3472 966 7.71 - 1.08 1.00
Hanscesizb 01 5.23 1000 (15.00 15.11.06 16.11.05 601 104.12 104.75: -0.05 0.19 0.38 { 52.19 14.34 - 7.70 0.62 0.57
MITC 04 0.52 1000 :10.00 22.04.09 26.04.06 1490 :102.50 103.30: 0.15 0.24 1.73 { 40.55 9.71 - 7.21 1.02 0.95
Mezagpor @uHac 01 0.00 1500 {11.50 07.06.06 - 440 103.50 104.50: 0.00 0.39 1.92 { 3340 11.36 10.65 - 1.13 1.02
Mezagpor 0.00 1500 { 9.28 11.04.07 - 748 0.00 104.00{ 0.00 0.00 1.62 {4119 9.21 9.06 - 1.84 1.69
Cubupbmenexom 03 0.00 1530 :14.50 14.07.06 - 477 107.10 107.25: 0.00 -0.60 1.36 : 27.41 13.54 8.80 - 1.21 1.1
Cubupbmenekom, 04 0.53 2000 {12.50 05.07.07 - 833 106.10 106.50 0.00 -0.70 1.47 { 26.37 11.79 9.72 - 2.02 1.84
C3 Tenexom, 02 1.80 1500 :{13.20 03.10.07 05.10.05 923 103.25 104.80: 0.23 -0.29 0.29 i 28.21 12.78 - 713 0.51 0.48
CMAPTC, 01 0.55 275 £18.00 20.11.05 - 241 1104.80 105.50:{ 0.00 -0.48 1.01 { 60.16 17.14 10.19 - 0.62 0.57
CMAPTC, 02 0.00 500 (13.75 26.06.07 26.06.05 824 :100.65 101.20: 0.00 -0.59 0.30 : 33.15 13.63 - 10.03: 0.26 0.23
CMAPTC, 03 0.00 1000 {15.10 29.09.09 05.10.05 1650 (103.00 103.69: 0.00 -0.58 2.01 { 70.33 14.62 - 8.91 0.50 0.46
Tammenekom, 03 0.00 600 :12.50 06.05.07 15.05.05 773 101.00 101.25: 0.00 0.79 0.89 i 13.01 12.59 - 7.44 0.14 0.13
YPCU 02 4.29 1000 :17.50 06.08.05 - 135 :104.25 104.45: 0.00 -0.19 -0.11: 21.58 16.78 5.77 - 0.36 0.34
YPCU 03 5.35 3000 {14.25 18.07.06 - 481 106.86 107.15:¢ 0.19 -0.72 1.27 { 25.38 13.31 8.60 - 1.22 1.13
YPCU 04 3.31 3000 { 9.99 01.11.07 - 952 101.75 101.95: 0.30 -0.68 2.10 { 3832 9.80 9.36 - 2.28 2.08
Llenmpmenexom 02 2.02 600 (16.00 21.04.05 - 28 100.75 101.06: 0.05 -0.15 -0.46 i 67.51 15.87 4.57 - 0.08 0.07
Lienmpmenexom 03 0.00 2000 :12.35 15.09.06 - 540 :103.90 104.25: -1.00 -0.81 1.40 : 2.03 11.98 10.33 - 1.40 1.27
Lienmpmenexom 04 0.12 5623 {13.80 21.08.09 16.11.06 1611 :106.41 106.70: 0.28 -0.50 1.47 { 13.61 12.93 - 9.55 1.51 1.38
LlermpanbHbiti Teneepagp 07 10.50 500 :16.00 22.08.06 - 516 104.90 0.00 :{ -0.57 0.57 0.19 { 13.15 15.24 12.65 - 1.28 1.14
fOTK, 01 22.25 1500 {14.24 14.09.06 - 539 102.70 102.95¢{ 0.29 -0.55 -0.25:i 2.73 13.84 1240 - 1.38 1.23
tOTK, 02 0.00 1500 {12.00 07.02.07 08.02.06 685 {100.40 100.65: -0.15 0.00 0.40 i 14.14 11.95 - 11.80: 0.85 0.76
FOTK, 03 7.98 3500 :12.30 10.10.09  13.04.06 1661 :100.61 100.65: 0.14 -0.14 0.50 : 56.95 12.22 - 11.79: 0.97 0.87
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJIPOCA 19 0.00 3000 ({16.00 23.10.05 - 213 106.15 106.30: 0.00 -0.09 0.06 : 66.63 15.08 5.29 - 0.55 0.52
lonumemann, 01 0.53 750 :17.50 21.03.06 - 362 :106.10 108.00: 0.00 0.58 0.01 { 0.96 16.38 10.08 - 0.95 0.87
CYOK, 02 0.00 1000 :11.00 15.02.07 _ 16.02.06 693 :10040 0.00 : 0.00 0.00 0.40 : 10.55 10.95 - 10.82: 0.86 0.78
Memannypausi
BbikcyHckuu M3 07 0.26 1000 :15.00 31.08.05 - 160 103.30 103.50: -0.41 -0.19 -0.29: 9.04 1453 7.24 - 0.44 0.41
Eepasxondure 01 0.00 1000 (12.50 05.12.05 - 256 :103.45 104.00{ 0.00 -0.29 0.44 : 37.33 12.03 6.79 - 0.67 0.63
UHIMPOM, 01 1.00 500 (13.54 20.04.07 22.04.05 757 100.12 100.25; 0.05 -0.04 0.15 i 56.76 13.52 - 10.65: 0.08 0.07
Mauplhteecm, 01 2.16 500 :12.30 03.04.07 05.04.05 740 99.85 99.95: -0.09 -0.02 0.02 { 26.62 12.31 - 14.96 : 0.03 0.03
MMK 17 0.00 900 7.00 18.04.05 - 25 98.00 0.00 0.00 0.00 -0.70: 1266 7.02 10.54 - 0.07 0.06
Pycan @ur 01 0.00 3000 :10.00 12.09.05 - 172 $100.85 101.84: 0.00 -1.05 051 { 329 988 7.28 - 0.47 0.44
Pycan @uH 02 0.29 5000 { 9.60 20.05.07 20.05.05 787 :100.60 100.66: 0.00 -0.01 0.00 i 32.61 9.54 - 554 i 0.16 0.15
CIr MEYEJI, 01 0.00 2000 :10.69 22.11.07 30.05.06 973 101.45 101.60: -0.20 -0.15 245 : 34.85 10.56 - 9.68 1.1 1.01
Cesepcmarib 0.00 3000 { 9.75 28.06.07 30.06.05 826 101.00 101.50; 0.00 0.00 0.00 i 22.44 9.63 - 5.10 0.27 0.26
T4 MEYET 01 3.72 3000 {11.75 12.06.09 16.06.06 1541 102.40 102.74i 0.20 -0.36 2.07 i 31.23 11.47 - 9.84 1.15 1.05
TMK 3.66 2000 :14.00 20.10.06 20.04.05 575 :100.41 100.55: 0.01 -0.19 -0.36 : 59.45 13.94 - 7.95 i 0.07 0.07
Tynadepmem 02 0.00 1000 {11.00 02.12.07 02.12.05 983 100.50 101.60: 0.00 -0.09 1.60 { 33.75 10.87 - 10.81:¢ 0.67 0.60
YMK 01 0.00 1000 : 7.00 31.01.06 - 313 96.00 99.00: 0.00 2.02 -2.08: 9.78 7.00 7.17 - 0.84 0.78
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 28 mapra 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, 02 352 3000 :10.78 13.08.08 17.08.05 1238 :101.26 101.32: -0.01 0.20 0.83 : 10.63 10.64 - 7311 040 037
I'T-T3L 3Hepzo 02 2227 1500 {12.50 22.06.06 - 455 9991 99.99: 0.02 -0.08 0.00 ;3116 1250 1286 - 116  1.03
WxAsmo, 01 7.96 1200 {1250 14.03.07 14.09.05 720 {9950 99.75: 0.05 0.15 113 i 274 1255 - 1336 048 042
UPKYT, 01 0.00 600 i 8.00 27.03.05 - 3 0.00 000 i 0.00 0.00 -0.05: 3923 801 17.08 - 0.01 0.01
UPKYT 02 157 1500 {16.00 02.11.05 - 223 110450 104.74: 0.11 -024 -0.05: 61.81 1528 8.10 - 058 0.53
KAMA3-®uHaHc 0.00 1200 {1230 11.11.06 11.11.05 597 :101.80 102.35: -1.62 -0.22 1.14 i 4482 1224 - 11821 061 0.54
JIOMO, 02 1.24 700 i1535 11.07.06 12.07.05 474 :100.50 100.65: 0.15 -0.19 0.10 i 30.28 1525 - 12,731 0.30 0.27
Mul-®@uranc, 01 153 1000 :16.00 03.06.09 151205 1532 :100.73 100.94i 0.00 040 1.11 i 4647 1584 - 1444: 069  0.60
OM3 04 0.52 900 :14.25 26.02.09 01.09.05 1435 (103.20 103.25; -0.03 0.68 0.38 i 820 13.81 - 679 i 044 041
Pycckue Aemobycebl 0.48 500 :15.00 22.05.06 - 424 1101.85 102.50: -0.10 -0.10 0.89 i 51.37 1473 1272 - 1.06 094
CamypH WHeecm 0.00 500 :16.00 05.08.06 - 499 1103.60 103.95; 0.00 -0.10 0.99 ; 2148 1550 1298 - 126 112
Cesepcmarnb-asmo 0.00 1500 {1125 21.01.10 25.01.07 1764 :102.40 102.75: 0.00 0.05 0.39 ; 17.26 10.95 - 9.80 i 169  1.54
TB3, 01 0.00 750 i14.60 10.10.06 - 565 :105.00 105.10i 0.53 -0.26 1.45 { 66.00 13.89 9.58 - 095 087
Tparcmawxondure, 01 2.03 1500 { 14.00 01.12.07 05.06.06 982 :101.95 102.74: 0.00 0.88 3.00 i 43.3¢4 1373 - 12361 1.10  0.98
YparneazoH3ago0, 01 0.41 2000 :13.82 30.09.08 04.10.05 1286 :101.90 102.25: -0.44 -0.05 1.08 i 64.37 13.62 - 1111 0.50 _ 0.45
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIR OI'0, 07 12.85 1100 : 13.95 22.04.07 22.0405 759 [ 9995 9997 : 0.12 -0.15 0.76 : 58.86 13.95 - 1354 0.08 0.07
Banmumop-Heea 0.54 500 :16.00 05.09.06 02.09.05 530 :102.55 102.92: 0.28 0.30 044 i 964 1555 - 956 i 043 040
Bumm-Bunne-faxH 0.61 1500 i 8.48 11.04.06 - 383 :101.10 10159 0.14 -0.10 159 i 37.87 838 6.74 - 099 093
lpynna OCT, 01 0.15 800 i14.00 19.07.05 08.07.05 117 :102.62 102.69: 0.21 0.09 0.49 i 2493 1364 - 12931 029 026
Lxed-9¢p-Cu, 01 1.73 700 :14.00 06.10.05 - 196 1101.75 102.30: 0.19 0.10 0.40  20.67 13.75 10.82 - 0.51 0.46
[xel-O¢p-Cu, 02 0.00 1200 {14.00 04.12.07 06.12.05 985 :101.51 101.99{ 0.00 0.20 0.00 { 41.04 1379 - 1199 067 0.60
MuxosHosckuii 0.00 1000 :13.50 18.09.06 - 543 $103.00 104.00i 0.00 0.00 -050: 1.85 13.02 11.05 - 140 1.26
HUOAH-@Y/AC, 01 0.00 850 :17.00 06.12.06 08.06.05 622 :101.00 101.85: 0.00 0.00 -0.54 i 49.37 16.69 - 7.60 i 0.21 0.19
MapHac-M, 01 1.96 500 :12.75 15.03.06 - 356 :101.40 101.70: 0.05 062 -0.13i 279 1258 11.75 - 093 0.83
Mpadmepu o, 01 0.00 750 1350 10.11.06 11.11.05 596 0.00 101.00{ 0.00 -0.20 1.00 i 15.16 13.35 - 13.01i 061 0.54
Paseynsii-LieHmp 01 0.33 1000 ; 16.00 05.06.06 04.06.05 438 { 99.51 99.99: -1.12 040 060 ; 4866 16.20 - 19111 020 0.7
O0KO, 01 0.78 1000 :15.50 05.09.06 _ 06.09.05 530 :102.45 103.25: -0.39 039 034 : 679 1512 - 9.69 : 046 042
lTueoeapeHue
Banmuka, 0T 0.00 1000 { 875 20.11.07 - 971 {99.70 100.00! 0.00 -0.40 1.01 [ 2229 877 9.02 - 244 224
KpacHbit Bocmok-MHeecm § 20563 1500 : 11.50 25.02.07 24.02.06 703 :100.50 100.70: 0.25 -0.19 -0.03: 882 1143 - 11.07} 0.90 0.81
MNT-NHeecmmernmc 01 0.00 1000 {17.00 28.09.06 31.03.05 553 0.00 000 i 000 -0.18 -0.35; 81.51 16.99 - 13301 0.02  0.02
CAH Mumep6pio 213 2500 {13.00 15.08.06 - 509 :106.00 106.50:i 0.00 -0.14 0.90 i 1852 1223 7.69 - 116  1.07
TuHbKog NHeecm 1.21 400 20.50 29.04.05 - 36 :101.10 101.19i -0.10 _-0.21 -0.44 i 82.56_ 20.28 8.55 - 0.10___ 0.09
JlecHasi npoMbiwneHHocmb u UBK
ALJER-VHeecm 0.11 500 :13.50 07.09.06 - 532 :100.61 101.70: -0.88 0.54 -0.05: 518 1342 1368 - 134  1.18
Bornza 01 0.48 1500 {12.00 13.03.07 14.09.05 719 { 96.01 96.54: 0.00 0.52 000 263 1244 - 2432} 048 0.39
rOToK 0.00 550 {14.20 06.06.06 07.06.05 439 :101.00 101.44: 0.00 025 084 : 4163 1399 - 6.53 i 0.21 0.19
Wnum Mann ®uHarc 0.00 1500 {15.21 18.03.06 - 359 0.00  0.00 - - - 042 1519 1566 - 095 0.82
13® Coro3, 01 1.52 300 :16.00 09.10.07 06.10.05 929 {101.50 102.00: -0.10 0.03 0.44 i 73.64 1576 - 13.41: 0.50  0.44
Cmpoumesibcmeo u uriomeka
AIDRK 0.00 1070 : 11.00 01.12.08 - 1348 I 0.00 000 : 0.00 0.00 1.09 i 34055 10.19 8.60 - 3.06 2.82
AWDKK, 02 0.00 1500 {11.00 01.02.10 - 1775 1108.00 110.02i 0.00 -1.09 215 i 1537 10.14 9.00 - 389 3.56
AWK, 03 0.00 2250 i 940 15.10.10 - 2031 1104.75 105.05 0.00 072 5.00 i 28.84 891 8.12 - 353 327
Inaemoccmpod, 01 10.05 2000 {14.15 27.05.07 27.05.05 794 (100.10 100.19i 0.07 0.05 0.05 i 10.85 14.15 - 13.88 0.18 0.15
WHTEKO 01 0.00 1200 {10.95 15.02.07 - 693 { 91.00 100.00i 0.00 0.00 0.10 { 10.50 1153 1452 - 174 152
MUA, 01 0.08 2200 {10.00 20.09.12 - 2737 {99.50 100.00i 0.00 -0.99 -0.30: 11.62 10.00 10.38 - 3.16  2.86
MUK, 04 0.00 750 :13.00 29.06.05 - 97 0.00 000 i 0.00 101 -050: 1478 13.00 1362 - 014  0.12
CY-155 0.00 1500 :12.29 30.03.07 30.03.05 736 0.00 0.00 { 0.00 -0.01 060 i 28.96 1229 - 1194 0.02  0.01
TpaHcriopm
AsuaK. Camapa, 07 0.08 350 :15.00 08.03.07 - 714 1100.45 100.65! 0.03 0.10 -0.57: 5.75 14.93 1475 - 176  1.53
Mem faiin XandnuHe 0.20 1000 {13.50 23.06.05 - 91 1101.00 101.50f 0.00 0.00 0.84 { 34.03 13.37 9.09 - 025 0.23
PXM, 03 0.00 4000 i 8.33 02.12.09 - 1714 $100.00 101.05{ 0.35 -0.55 1.00 i 24.19 833 8.50 - 389  3.59
PX[, 02 1.00 4000 { 7.75 05.12.07 - 986 :100.00 100.25: 0.30 -0.14 125 2251 775 7.89 - 244 226
PX1, 01 0.00 4000 { 6.59 07.12.05 - 258 1100.76 101.00i 0.00 -0.10 0.90 i 1914 6.54 555 - 0.69 065
TparcHegmenpodykm 0.00 1000 i 8.90  10.05.06 - 412 :101.20 101.89: 0.00 -0.49 0.74 i 32.67 873 7.23 - 1.07__ 0.99
QPuHaHCO8bIl CeKmMop
Anspa®uranc, 0T 0.00 1000  9.00 08.06.07 10.06.05 806 0.00 0.00 i 0.00 - 0.00  25.64 9.00 - 9.01 1 0.21 0.20
Anspa®uHanc, 02 0.00 2000 { 740 31.03.10 06.04.05 1833 { 99.75 100.10; 0.00 0.22 0.71 i 34.26 7.39 - 444 % 004 0.03
bBark 3eHum, 01 1513 1000 i 8.69 24.03.07 - 730 {99.80 100.30i 0.00 -0.01 0.03 i 43.57 8.69 - - 182 174
Brewmopzbatk 03 215 2000 :14.50 22.02.06 - 335 :107.30 107.45i -0.06 -0.09 -0.14 i 83.82 13.52 5.81 - 0.85 0.80
Brewmopzbatk 04 0.00 5000 i 543 19.03.09 24.03.06 1456 : 0.00 0.00 : 0.00 -0.04 0.00 i 27.08 543 - 5651 096 091
MMB, 01 0.00 1000 i 8.30 13.02.07 - 691 {99.90 100.50{ 0.00 0.15 086 i 841 823 7.98 - 178 165
Poc6ark, 01 0.00 3000 i 9.25 15.02.09 14.02.07 1424 100.25 100.70: 0.00 -0.15 1.47 i 10.14 9.22 - 927 i 177 162
Pycckuti Cmandapm 02 574 1000 i 14.04 14.06.06 - 447 1106.00 106.30: 0.24 -0.05 1.11 i 38.08 13.24 8.93 - 113 1.04
Pycckut Cma+dapm 03 0.00 2000 :12.90 22.08.07 01.09.05 881 :102.10 102.40: 0.00 -0.32 0.03 : 10.25 12.64 - 777 : 044 041
Bceeo 1o 0aHHbIM 543.81 215298

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 28 mapra 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA W3MEHEHUWE,% [0OXOOHOCTb,% 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 31.03.05 6 100.00 100.18¢ -0.01 -0.14 -0.65 -1941 9.38 0 BBB- Baa3 BBB 0.00 0.00
Poccusi 05 $ 2969 875 240705 121 {10150 10169 -0.06 -025 -0.73 4.09 862 102 {BBB- Baa3 BBB: 0.32 0.31
Poccus 07 $ 2400 10 26.06.07 823 110.00 11056i -0.11 -056 -0.11 520  9.09 136 i BBB- Baa3 BBB< 2.03 1.98
Poccusi 10 $ 2718 825 31.0310 1832 {10750 108.00: 035 -125 -011 548 767 143 i BBB- Baa3 BBB: 2.61 2.54
Poccus 18 $ 3466 11  24.07.18 4869 | 13725 13856i 120 -141 097 668  8.01 207 i BBB- Baa3 BBBi 8.07 7.81
Poccus 30 $19526 5  31.03.30 9137 {10125 10163i 037 -060 018 676 4.94 215 {BBB- Baa3 BBB< 8.10 7.84
Poccusi 28 $ 2500 12.75 24.06.28 8492 i 162.00 162.75: 0.62  -1.23 149  7.21 7.87 236 BBB- Baa3 BBB- 10.33 _ 9.98
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.06 415 98.00 9844 : -006 -013 045  4.81 3.06 0 BBB- Baa3 BBBZ 1.98 1.90
MINFIN 8 $132 3 14.11.07 964 9519 96.00 i 020 -052 193  9.71 3.15 0 BBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $2837 3 14.05.08 1146 | 9163 9163 : 0.14 0.13 000 593 327 0 BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $1750 3 14.05.11 2241 { 83.00 83.50 i 0.00 0.00 073 6.35 _ 3.61 0 BBB- Baa3 BBB- 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5426 251007 944 [ 10513 10542: -0.07 -042 014 344 516 116 BB+ Ba2 0.00 0.00 0.00
ARIES 02 €1000 7.75 25.10.09 1675 i 11297 11347 048 -054 -036 453 6.86 144 BB+ Ba2 0.00i 3.95 3.78
ARIES 03 $ 2436 96 2510.14 3501 : 119.65 119.91: 040  -1.09 -0.06 678 _ 8.02 217 _iBB+ _ Ba2 0.00i 6.75 6.32
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.06 399 : 107.74 10823 -0.10 -043 -0.37 349 10.16 117 BBB- Baa3 BBB: 0.99 0.95
Mockea 11 €374 645 121011 2392 107.38 109.00: 017 -097 084 509  6.01 169 i BBB- Baa3 BBB- 5.44 5.18
HuxHuli Hoe2opod 05 i § 119 8.75  03.04.05 9 100.00 _100.05 : 0.00 0.00 -0.02 839 875 368 Caal 0.01 0.01
KopnopamueHbie egpoobsuzauuu
Boivnesikom 06 $ 250 10.45 26.04.05 32 100.33 100.51i -0.03 -0.09 -041 561 1042 276 i BB- B1 0.08 0.07
Espasxondure 06 $ 150 8.875 25.09.06 549 {102.84 103.84: 013 -0.32 0.93 6.83 8.63 298 B 1.47 1.38
Pocxegpmb 06 $ 150 1275 20.11.06 605 11150 11225: -005 -0.22 -035 532 1143 145 { BW Baa3 1.52 1.44
CubHegpms 07 $ 400 115 13.02.07 690 10750 108.04i 214 -116 -025 713 1070 325 i B+ Ba3 1.78 1.66
rA3IPOM 07 $ 500 9125 25.04.07 761 107.45 107.95: 043 -0.33 -017 527 849 141 iBB-W Baa3 BBU 1.92 1.82
THK 07 $ 700 11 06.11.07 956 11056 000 i -0.78 -0.86 -0.35 6.51 9.95 250 Ba2 2.33 2.19
MTC 08 $ 400 975 30.01.08 1041 i 106.00 106.56: 023 -1.16 045 7.36  9.20 330 | BB- Ba3 2.61 2.43
Cucmema 08 $ 350 1025 14.04.08 1116 {106.50 107.50i 047 -0.34  0.71 780 962 374 B B3 B+ 269 2.49
Anpoca 08 $ 500 8125 06.05.08 1138 ;10342 10425: -0.12 -0.58  1.51 6.88  7.86 282 B B2 2.82 2.64
Bumm-Bunns-[aHH $ 150 85 21.0508 1153 i 99.23 10027 -026 -147 109 878 857 472 1 B+ B3 2.86 2.63
MMK 08 $ 300 8 21.10.08 1306 10162 10262i 011 -0.32 122 747 787 341 iBB-D Ba3 BB-i 3.18 2.96
CubHegms 09 $ 500 10.75 15.01.09 1392 109.00 110.05: 046 -1.36 098 795 986 389 ! B+ Ba3 3.30 3.06
Ceeepcmarnb 09 $ 325 8625 24.02.09 1432 {10155 10255i 011 -0.14 194 815 849 408 i B+ B2 B+Di 3.51 3.24
Bbimnesnkom 09 $ 450 10 16.06.09 1544 i 106.73 107.73: 026 -1.16 196 808  9.37 377 i BB- B1 3.61 3.34
Eepasxonduz 09 $ 300 10.88 03.08.09 1592 }107.41 10825i -051 -126 216 878 1012 446 B i 3.70 3.41
HOPHWKETb, 09 $ 500 7.125 30.09.09 1650 i 9831 9919 i -0.36  -0.11 184 758 725 327 | BB Ba2 4.07 3.78
A3IPOM 09 $ 700 105 211009 1671 {11500 11550i 027 -0.78 -054 663  9.13 233 iBB-W Baa3 BBU 3.77 3.54
rA3M1POM 10 €1000 7.8 27.0910 2012 {11022 11122 048 -094 -034 558  7.08 231 iBB-W Baa3 BBU: 4.57 4.33
MTC 10 $ 400 8375 14.10.10 2029 10117 10217i 042 -217 143 808 828 378 { BB- Ba3 457 423
Beimnenikom 11 $ 300 8375 221011 2402 i 9853 9958 i -003 -0.09 -041 867 850 437 i BB- B1 5.20 4.78
Cucmema 11 $ 350 8.875 28.01.11 2135 i 101.48 10248 -0.03 -139 122 854 875 423 B B3 B+ i 4.81 443
MTC 12 $ 400 8 280112 2500 ! 9846 9946 i 018 -1.89 115 830 8.3 399 { BB- Ba3 5.53 5.10
Ceeepcmarnb 14 $ 375 925 19.0414 3312 i 101.00 10225: -094 -1.19 352 908 9.16 448 i B+ B2 B+Di 637 5.84
Anpoca 14 $ 800 8875 17.11.14 3524 :103.83 104.31i 080 -1.21  2.31 829 855 368 B B2 6.79 6.27
rA3rMPOM 13 $ 1750 9.625 01.03.13 2898 { 11363 114381 056 -1.59 -0.13 7.32 847 273 iBB-W Baa3 BB U 6.04 5.63
A3I1POM 20 $ 1250 7.201 01.02.20 5426 { 101.38 110.00: 0.12  -1.67 - 705 7.0 245 iBB-W Baa3 BBU 9.75 9.11
A3MPOM 34 $ 1000 8625 28.04.34 10626 i 109.58 110.25: 0.04  -0.18 -023 7.78  7.87 293 iBB-W Baa3 BB U 11.36 _ 10.54
baHKoecKue egpoobniuzauuu
BTE 05 $ 325 4.71 28.04.05 34 100.08 100.11: 0.01 -0.03 -0.14 3.70 4.71 82 ! BB+ BBB- 0.00 0.00
Pycc. Cmand 05 $ 30 11 28.0505 64 10094 101.44% -0.01 -011 -0.33 494 1090 206 B Ba3 0.17 0.16
asnpomb6atix 05 €150 975 04.10.05 193 10326 103.58: -0.01 -0.19 -0.39 314 944 99 B+ Baa2 0.52 0.51
Anbghabark 05 $ 175 1075 19.11.05 239 {10292 10355i -033 -022 017 598 1045 279 B Ba2 B i 063 0.60
MOM 05 $ 200 10.75 16.12.05 266 : 103.44 10407 -0.31 -048  0.51 572 1039 253 B B+ 0.71 0.67
Anbghabark 06 $ 19 8 13.04.06 384 {101.31 101.81: 004 -074 016 663  7.90 347 B Ba2 B+:i 1.02 0.95
Batk 3EHAT 06 $ 125 925 12.06.06 444 101.00 0.00 i -0.37  0.00 000 834 916 446 B1 B-i 1.18 1.09
YpanCu6 baHk 06 $ 140 8875 06.07.06 468 10119 10197 -003 -045 048 772 877 331 B1 B-i 127 1.18
Cbepbatk 06 $ 1000 4443 2410.06 578 10113 10150: 013  -0.12 -0.01 407 4.39 90 Baa2 BBB: 1.23 1.18
BTb 06 $ 350 4.4 2206.06 454 1100.18 100.48: 0.00 -0.11  -0.11 4.33 4.39 108 BB+ BBB- 0.00 0.00
MpomcesiabbaHk 06 $ 200 1025 27.10.06 581 | 102.05 103.05i -025 -0.02 098 882 10.04 497 B- B i 150 1.38
MOM 06 $ 200 9375 23.09.06 547 10396 104.32i 103 -048 137 643  9.02 242 B B+: 1.40 1.31
Mempokommepy 07 $ 120 9  09.02.07 686 102.80 103.79i 0.05 0.04 190 735 875 346 B B1 1.80 1.68
HOMOC 07 $ 100 9125 13.02.07 690 :101.72 10272i 0.06 -080 116  8.11 8.97 420 B1 B i 1.81 1.68
MocHap6atk 07 $ 200 4364 05.10.07 924 110193 102.18i 000 -0.02 -0.65 415 428 98 BBB< 0.00 0.00
MBI Hukotin $ 150 9 19.03.07 724 :101.27 10223: -006 -025 099 829 889 442 B i 192 1.77
Pycc. Cmand 07 $ 300 875 14.0407 750 10156 10256i -0.33 -065 167 7.90 8.62 404 B Ba3 1.91 1.77
BTE 07 $ 300 563 30.07.07 857 103.34 103.84i 0.04 043 -005 454 545 134 i BB+ BBB: 2.56 245
asnpomb6arik 08 €1050 7.25 30.10.08 1315 i 103.31 10432 076 -058 030 620 7.02 214 B+ Baa2 3.23 3.05
BTb 08 $ 550 6.875 11.12.08 1357 {102.01 103.01i{ -021 -0.70 -0.09 625 6.74 219 { BB+ BBB: 3.37 3.17
Poc6ark, 09 $ 225 975 24.09.09 1644 i 102.05 10294 0.12 0.08 185 888 955 468 B- B i 255 2.35
Mocrap6atik 08 $ 150 4.375 30.06.08 1193 i 9643 9693 i -0.02 -001 -076 559 454 153 BBB: 3.11 2.95
Batk Mockebl, 09 $ 250 8  28.09.09 1648 i 102.05 103.05: -042 -026 069 7.46 7.84 315 Baa2 BB+ 4.01 3.73
BT6 11 $ 450 75 121011 2392 {10327 10426i 029 -1.04 -027 687 7.26 256 { BB+ BBB: 5.14 497
BTb 15 $ 750 6.315 04.02.15 3603 9450 9563 -042 -139 000 761 668 332 BB+ BBB- 4.25 4.10
Céepbarik 15 $ 1000 6.23 11.02.15 3610 } 9507 9560 { -067 -1.85 000 693  6.55 233 Baa2 BBB: 7.39 7.14
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MWUPOBOW PbIHOK AONTA 28 mapra 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 95.36 95.25 0.10 0.26 -4.02 4.60 8.19 AAA Aaa
US30YT=RR 107.72 107.69 0.07 0.01 -1.97 4.85 14.62 AAA Aaa
EU2YT=RR 99.84 99.84 0.02 -0.11 -0.16 2.59 1.95 AAA Aaa
EU10YT=RR 100.33 100.33 0.23 0.58 -1.57 3.71 8.26 AAA Aaa
MEXGLB26=RR 149.25 149.25 -0.17 -1.53 0.16 7.00 10.07 BBB Baa1
BRAZILC=RR 97.50 97.50 -0.76 -0.99 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 102.56 102.44 -1.02 -1.49 0.79 9.85 9.04 BB- B1
TRGLB30=RR 133.13 133.00 -0.33 -1.65 1.01 8.63 9.95 BB- B1
TRGLB10=RR 120.50 120.56 -0.52 -1.45 0.85 6.97 4.05 BB- B1
ARGFRB=RR 32.25 32.25 0.00 -0.78 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 32.00 32.00 0.00 0.00 3.02 66.67 2.09 SD Caat
RUSGLB30=RR 101.50 101.25 0.37 -0.60 0.18 6.76 8.10 BBB- Baa3
RUSGLB10=RR 107.50 107.50 0.35 -1.25 -0.11 5.48 2.61 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

24 map 05

EMBI+ 392 5 321.42 ¢ -0.24 -3.89 -2.47 5.70

EMBI+ RUSSIA 209 -1 374.76 0.10 -3.13 -0.31 5.95

EMBI+ MEXICO 187 4 297.99 ¢ -0.06 -3.56 -2.25 0.11

EMBI+ TURKEY 301 3 215.80: -0.12 -4.38 -2.39 4.11

EMBI+ BRAZIL 473 13 421.92 ¢ -0.45 -56.22 -4.93 10.53

EMBI+ VENGVUELA 480 12 448.66 : -0.58 -4.17 -4.71 15.40

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 28 mapra 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

AHanu3 fonroBbIX PbIHKOB 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
pas/iMuHbIM KaHanam, TpaHciuposaTb B 3(dPWUp, AOBOAUTb A0 obwero ceegeHus, nybAWYHO nokasbiBaTb, npeobpa3oBbiBaTb B
uMdppoBy ¢GOpPMYy, CUHTe3upoBaTb, onyb/JMKOBbIBATH, MOAMMULUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
ApYrMe s3blKM, MCNONb30BaTb C APYFrMMW NPOU3BEAEHUAMMU, peKJamMUpoBaTb, pacnpocTpaHsTb, cybnuueH3upoBaTb, npopasaTthb,
chaasaTbh B apeHAY, BKJlo4aTb B KaTanoruv, co3jgasaTb pe3epBHble KONWW, apXMBUPOBATb, BKJOYATb B 6a3bl fAaHHbIX W faBaTb Npaso
joctyna.
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