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3.0 MHpaekchbl 3HayeHve WN3m-e Bbinyck Mokynka [Mpogaxa Nam-e YTM, %
25 RUB/USD 27.85 0.0187 ) 0d3 45001 104.28  104.35 -0.16 5.00
2.0 EUR/USD 1.2969 0.0033 L) O®3 46001 108.00  108.40 0.00 6.70
151 MIBOR, % 1.99 0.13 [ Od3 46014 103.00  104.32 0.00 8.00
- OCTATKN HAKIC B LIB, 309.2 52.1 L) Mrop29-06 106.00  106.50 0.00 7.87
10l MAPLL. PYE. : : opes-o : : : :
HE®Tb (URALS) 46.1 -0.33 17 Mrop39-06 102.70 103.00 -0.10 8.43
05 T 3071070 426 0.5 Py KOMM 78 06 94.79 95.25 0.05 11.06
0.0 EMBI+ 321.43 0.31 [ )] Tykoin206n 98.45 98.75 0.00 7.80
okT 04 HOA 04 pek04 awBO5 (peB 05 map 05
N OGOpOT N0 AEHBIAM, MIPA. PY6. EMBI+ CMPE[ 394 0 L) FA3MNPOM A3 101.35 101.45 0.15 7.40
CpeaHeB3B. 1OX0AHOCTb, % rof (Wwkana cnpasa) EMBI+RUSSIA 374.68 0.19 L) FA3MNPOM A5 99.70 99.78 0.00 7.86
EMBI+RUSSIA CMPE[ 213 4 'y YpanCsanHe 107.00  107.40 0.01 8.61
500 WHOVKATOPbI AEHEXXHOIO PbIHKA 105
‘ | MICEXRCBI 103.37 0.00% ) T4M 0206n. - - 0.00 10.41
MICEX OBBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUSA 30 101.50 101.63 0.62 6.75
KOPMOPATUBHBIE 630.80  3527.39 2140.23 UST 10 95.39 95.44 0.42 4.59
MYHULIMNATNBHBIE 241.47  3837.73 A3MPOM 13 112.88 114.63 -0.55 7.44
FOCYAAPCTBEHHbIE 5308.03 132.22 BAHK MOCKBbI 09 102.03 103.03 -0.17 7.46

M COBLITUA HA PLIHKE

PYBJIEBbIE OBJINTALIUA
S04 vomos mecos me05  Des05 mapd » BYEPA. ToproBas aKTMBHOCTb Ha pblHKe pybneBoro [onra HeMHOro BbipOC/a.
I 06 cm GpencTe Ha kopoHeTax, MApA. pY. BupykeBble 0HOPOTbI B CEKTOPE HEroCyhapCTBEHHbIX PY6/ieBbIX OBaMrauui AOCTUIM
T MIBOR, % ropoakix (ukana cnpasa) ypoBHsi 8,2 mnpa. pybnei no cpasHenuio ¢ 8 mapa. pybneh aHem paHee. JuHamuka
KOTUPOBOK Haubosnee NWUKBUAHDBIX OBAMrauWii HOCKMAA pasHOHaNpPaBAEHHbIA XapakTep.
Mo uToramMm TOProB MWHOEKC KOPNOpPaTWBHbIX obnuraumii cHusunca Ha 0,03%. B
CEKTOpe KOPMNOPAaTHBHbIX AOJITOBbIX WHCTPYMEHTOB Haubosiee aKTUBHO TOProBasvChb
KopoTkue Bbinycku PXX[ nepsoit cepuun (+0,04%) u lasnpoma BTOpoM cepuu (-
0,2%). B cektope cybdeaepanbHbiX W MyHWLMNaNbHbIX OOAUraumi  KOTUPOBKM
Haubonee aKTUBHO TOProBaBlUMXCA obnuraumit B cpeaHeM cHusuamce Ha 0,1%
(Mockoeckas 06n. 04 (-0,05%), Hosocubupck 02 (-0,2%), Mocksa 35 (+0,2%),
KpacHosipck 01 (-0,42%).
AKTUBHOCTb Ha PbIHKE rOCYAAPCTBEHHbIX pyOsieBbIX 0bMrauui Ha BuepawHWX Toprax
Bbipocna. Toproeble 060pOTbl cekTopa Bbipociu Ao 5,3 mnpa. pybnen no cpasHeHUIO
c 448 wmnH. pgHem paHee. OgHako 91% (4,8 mnpa. py6nei) aHeBHbix o6opoTOB
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o048 HoR04  mex04  swe05  hes05  wap-05 " | npuwenca na nepsbiti Bbinyck OBP (-0,01%). KoTupoekn ocTtanbHbix Haubonee
RUS30 wkana cnesa =———US10 NUKBWAHbIE BbIMYyCKW FOCYAAPCTBEHHbIX OD/MrauuMii BYepa B CPEAHEM CHWU3WAWUCh Ha

0,08%.
OBLEM TOPFOB 1 IOXOHOCTb FA3NPOMA A3 CTPATEIUA. B 6nuvxkaiiluve aBa [HA CUTyalMA Ha BHYTPEHHEM [ONrOBOM PbIHKE, MO
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BCen BUOUMOCTHU, OCTAHETCA ctabunbHol. Kniouesble pa3MeleHna HOBDbIX BbiMYCKOB
KOpropaTHBHbIX OO/Mrauuii  npowsid Ha oHe xopolwero cnpoca. [duHamuka
BHYTPEHHEro BaJIlOTHONO pbiHKa, Bbi3biBaBLlas 0ecnoKoncTeo B Hauane Hepnenu,
octaetca ctabunbHol. Celuac MOMKHO cKas3aTb, YTO CErofHa M 3aBTpa Haubonee
NUKBHUOHDbIE O6J'IMFaLIMVI nepBoro 3wesioHa MOryT yKpenutb CBOU NO3ULHUMH. O,D,HaKO, Ha
Hall B3rnaf, BUAMMas cTabUAbHOCTb AONrOBbIX PbIHKOB, HeceT B cebe onpeaeneHHyo
yrposy. B ueTBepr W B NATHWLY COCTOMUTCS NyO/MKALMA KIOUEBOM 3KOHOMUUECKOM
20 ctatuctku B CLLIA, KoTopas MOXeT CUbHO MOBAMATL Ha OyaylLyl0 OUHAMKKY PbiHKA
o us-treasuries. CerogHsi Mbl BUAWM oOnpepesieHHble PUCKKU CO CTOPOHbI BHELLUHErO
Ok-04  Hos-04  pex04  se05  cpes-05  wap-05 [IONrOBOrO PblHKA, W MOKa PbIHOK >AeT NpeAcTOAWMX NybauKauui, OuHaMuKa

I OGbem Topros o HowH, Teic. . [IONIrOBbIX PbIHKOB MOYET NOKa3aTbCA OWKOOUHO CTabubHOM.

= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

B I'lO,D,O6HbIX YCNOBUAX Mbl pekoMeHayem 06paTMTb BHUMaHHWE Ha pAn KOPOTKKUX

o6n|4rau,m?| 3MUTEHTOB BTOPOro 3uleJI0Ha, KOTOpble OCTalTCA HefgooueHEeHHbIMU
OTHOCHUTE/IbHO CBOWUX aHA/IOroB.

© BAHK MOCKBbI
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520 CrP3g POCCUM 30 n UST10, 6.n. “ COBb”’MH HA Pb|HKE

EBPOOBJIUTALIUUA
» US-TREASURIES. PbiHok ponroebix WHCTpyMeHTOB KasHadewctsa CLUA, Buepa,
nocne [OBYXOHEBHOIO 3aTWLUbsi CBA3aHHOro c npasgHoBaHWem [lacxu B CLUA
Espone, npogemoHcTpupoBan Hebonbwoh poct. Mo wutoram gHa poxogHocTtb 10-
NeTHWX us-treasuries cHU3MAMCb Ha 5 nyHkToB Ao 4,58% roposbix, AOXOAHOCTb
TPUAUATHUNETHUX us-treasuries Tak>ke CHU3UAMCb Ha 5 nynkTos - 4,84% roposbix.
» EMERGING MARKETS. BHelwHve [onroBble pbiHKM CTpaH C pPa3BUBAIOLLUMMCS
3KOHOMWKaMK BC/iel, 3a NO3WTUBHOW AMHAaMWKOW KOTUPOBOK Ha pbiHKe us-treasuries,
TaKke npopemoHctpuposanu poct. UHpexkc EMBI+ sbipoc Ha 0,31% no yposHs
170 321,43, cnpag vHaeKkca cy3suncsa Ha 2 nyHkTa go 393 6.n.
okT-04 HOs-04  pek-04 sHB-05  beB-05 map-05 Y,
» POCCHUUCKUE EBPOOBJIMTALMUWU. Unagekc EMBI+Poccus ebipoc Ha 0,19% po
374,68. Cnpapn uHaekca sbipoc Ha 1 nyHkT go 210 6.n. KoTuposku espoobnuraiiuii
Poccua-30 ceropgHs Haxopsatca Ha yposHe 101,5/101,63 npoueHTa OT HOMWHana.
Cnpag espoobnuraumit «Poccua 30» Kk pecsaTuneTHum us-treasuries cocrtaensert 214
8354 ————————M-—— -}~ MYHKTOB.
» CTPATEIMUA. BrewHue ponroeble pbiHKA CcerogHs, ckopee Bcero, 6yayT
CTaBWUbHbIMU 3a CUET CHWXKEHWS BONATMNBHOCTM [LOXOAHOCTEM us-treasuries nepeg
BbIXOAOM 3HAaUMMOM CTAaTUCTMKU Mo pbiHKy Tpygaa CLUA B natHuuy, 1-ro anpens.
3KOHOMMUCTLI, onpolleHHble areHTcTeoM REUTERS, nporHosupytoT, uto uMcno Hoebix
pabounx MecT B HecenbckoxossancteeHHoM cektope CLLUA coctasut nopsgka 223 Tbic.
o0l YULA - ______ MecT npoTuB 262 Tbic. B dheBpane. BenuunHa o)kMpaemoro 3HayeHuss B ciydae ee
NOATBEPXKAEHUSA (PAKTUUECKUMU LaHHbIMMW, CNOCOOHA OKa3aTb HEraTMBHOE B/MSHWE Ha
! OWHAMUKY KOTMPOBOK us-treasuries. [loatoMy Ha oHe nocnegHero pocTa
T o vonos on0h w05 om0 wap0s OOXOOHOCTEN Ha pbiHKE Uus-treasuries y4aCTHMKWM [ONrOBOrO pblHKa OynyTt c
HeTepneHWeM >pAatb nNATHWUbL. MX criokoWcTBue MoXeT nokosiebaTb TONbKO BbIXOS,
6/10Ka CTAaTUCTMKK MO NEepCOHa/IbHbIM PacxohaM W JOXOoAaM, rae nybsiMKyeTcs MHAEKC
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AOXOAHOCTb MOCKBbI - 29
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KOPIOPATVBHbI/A CEFMEHT NoTpebUTENbCKUX PacXOoB, OTPAKAIOLWMI UHDISLMOHHOE faB/EeHUe.
JIMIEPbI OBOPOTOB M VTOrV PASMELLEHWV
06((;‘;;;: T;;gf CTM;V“I";:(:;”‘?% » TMK. Buepa cocTosnocb pasMelieHMe BTOPOrO BbINyCKa YeTbIPEXTIETHUX
' obnuvraumii 3A0 "TpybHaa MeTannypruueckas KomnaHus" Ha cymmy 3 mapa. pybneit.
PKD-0106n 523.15 004 * CTaBKka NepBOrO KynoHa MO WTOraM KOHKypca ycTaHoBneHa B pasmepe 11,09%
TASNPOM A2 396.51 -0.20 v rofloBbIX, YTO COOTBETCTBYET AOXOMAHOCTH K AByxsieTHel odepte Ha ypoeHe 10,9%
t0Tavip-® 01 292.50 0.10 * roposbix. o wuHgpopmaunn REUTERS cnpoc Ha aykuuoHe coctaBun 3,5 mnpg.
ABTOBAS 06 27952 -0.05 ¥ py6nen. Obsurauun umMeloT 8 KynoHHbIX NMEPUOJOB MPOJOIIKHUTENBHOCTbIO 182 AHS
HKHX-03 06 201.46 0.00 ) KaXKablH. CraBka BTOPOro KynoHa paBHa nepsomy, Tpemﬁ n l-IeTBeprIl"'i KYNOHbI paBHbI
THKEE11-06 193.28 014 » CTaBKe NepBoro KynoHa MuHyc 1 npoueHTHbId nyHKT. CTaBKy NATOro KynoHa 3MWUTEHT
AVDKK 306 186.23 0.00 2 onpefennT AONOJHUTENbHO He No3fHee, YeM 3a 5 gHel [O Hayana NATOro KynoHHOro
Bomra 106 st 040 v nepuoja, CTaBKW LLECTOr0-BOCbMOro KYMNOHOB pPaBHbl CTABKe MATOrO KyrnoHa.
» CAJIABATCTEKNO. Craeka 1-ro kynoHa pebtotHoro Bbinycka obnuraumn OAO
vpanCeshinz 128.06 010 3 «CanaBatcrekiio» Ha cymmy 750 mnH. pybneit no utoram ayKuMOHa yCTaHOB/EHa B
SCKESC-01 114.94 005 v pasmepe 11,6% rogoBbix, 4TO COOTBETCTBYET MAOXOAHOCTM K MOJYTOParofoBOM
odepte Ha yposHe 11,94% roposbix. Cnpoc Ha ayKuUMOHE NPEBbICUN NPEAJSIOKEHHUE B
TVAEPLI POCTAMALEHUA 1,75 pasa u coctasun 1,3 mnpa. pybnei. Boinyck obnuraumii umeeT cpok obpalleHus
Pocr, % Nagetve, % 3 roga v nonyrofoeoi KynoHHbii nepuop. CTaBka KynoHa (pUKCHMpyeTcs Ha Becb
o5 BB 11 106 nepuoy, obpatleHus obauraumi.
0.30 LienTpTen-2 » UYYBALUUA. Beinyck rOCy,D.apCTBeHIjbIX ueTbipexneTHux obnuraunii Yysawickom
005 Sawmponts Pecnybavku Ha cymmy 750 MIH, pybnei pasmeuieH B nonHom obbeme. Obaurauuu
npefycMaTpUBaloT MONYrOAOBOM KYMOH, CTaBKa KYMOHHOrO LOXOAa NO NepBOMy —
0.25 PycTexctun BOCbMOMY KyNoHHbIM nepuogam — 12,33% ronosbix.
MKILIB-01 -12.88 » WHKOM-®OUHAHC. Craska nepsoro kynoHa no obsuraumam 3A0 «MHKOM-
NPEE-4 -1.00 MduHaHc» ycTaHoBneHa B pasMepe 15% romoBbix, UTO COOTBETCTBYET AOXOAHOCTH K
TaTTenekom 0.75 rogosoi odepte Ha yposHe 15,87% rogoebix. Mo paHHbiM MMBB obwee uucno
BTE - 4 06 061 caenok ¢ obaurauMsaMu no Mtoram AHs Buepa coctasuno 27 Ha cymmy nopsagka 1,25
MpaimdoH-1 -0.50 MIIpA. py6ne171.
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
T T
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okT-04 Hos-04  pek-04 aHB-05  ¢es-05 wmap-05
=[a3npom 13 ====Anpoca 08

EMBI+POCCHUA, CNP3
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» OAO BOJITA. Arentcteo MWMHTEPDAKC coobuwmno, 4tOo npokyparypa
Huwxeropopackoi obnact Bo3byauna yronoBHoe feno no pakTy YKAOHEHWS OT
ynnatbl Hanoroe B KpynHoMm pasmepe pykoeoactBoM OAQO «Bonra» (BanaxHuHckui
LUBK). Mo cnoesam npepactasutens npoKypaTypbl, «PYKOBOACTBOM npeanpuatus Gbinu
BHECEHbl 3aBE4OMO JIOXHbleé CBEAEHWS B [LOKYMEHTbl HAa/lOrOBOM OTYETHOCTH,
npeactaeneHHon B Hanoroeble opraHbl 3a 2001, 2002 u 2003 rogpl, o 3aTpatax no
onnate MapKeTHHrOBbIX YCAyr W pacxofax Mo CTPaxOBaHWIO MMYLLECTBA U
OTBETCTBEHHOCTH». JTU AEWCTBMA NPHUBENU K 3aHWKEHWIO Hanoroobnaraemoi 6asbl u
YK/IOHEHWE OT ynnatbl HaloroB Ha npubbLib B pasmepe 253 mnH. pybnei.

» MITC. Coeer agupektopoB OAO «Mockoeckas ropoackas TefniepOHHas CeTb»
NPUHAN peLleHUe O BbiMycKe NATMNeTHero obaurauMoHHoro 3aima 5-# cepun Ha 1,5
mnpa. pybnen. MNorawenue obnuraumii 6ynet ocywectsnatbeca yactamu: nepeble 20%
HOMWHaNbHOM cToumocTu Bymar 6yayt norawedbl B 1092-4 geHb ¢ paTbl Hauana
pasmelleHus, sTopble 20% - B 1274-i pexb, ewe no 20% & 1456-i u 1638-i oHu.
Morawenue octaswmxcs 20% HoOMMWHanbHOW cToMMOcTM Bymar coctoutca B 1820-i
JeHb C pgartbl  Hadana pa3melleHus. OpraHuvsatopaMu  BbiMycKa Ha3HaueHbl
BHewToprbaHk, MockoBckuit 6aHK  peKoHCTpyKuuMu U passutua  (MBPP) u
«PalibparizenbaHk AscTpusi». AHOeppadTepoM W NAATEXHbIM areHTOM  BbICTYMMUT
MBPP.

M 2KOHOMMKA/MONUTUKA

» JOEHEXKHAA MACCA (arperar M2) B dpespane ebipocna Ha 2,9% k
npeablaywemy mecsauy, coctaeus Ha 1 mapta 2005 roga 4311,4 mnpa. py6nei. Mo
cpaBHeHUIO ¢ 1 MapTa npownoro rofja pocT AeHexHoW Maccbl coctasun 29,3%.
MNokasartenb rofoBOro NpPUpPOCTa ABMAETCA CaMbiM HW3KWMM 3a NOC/efHWe LIeCTb JeT.
OuHamuka M2 rom K romy CBMAETENbCTBYET O COXPaHAOWENCA TeHOAEHUMHU K
3aMefNIeEHHUIO TEMMNOB POCTa AeHEXKHOW Maccbl. HanomHuM, 4To B npolwioM rogy pocTt
neHexxHol maccbl coctasun 35,8%, a 8 2003 roay arperat M2 ysennuunnca Ha 50,5%.
CHW>KeHWe TEMNOB POCTa CNpoca Ha [ieHbrK CBA3aHO C PAAOM (hakTopos. Bo-nepsbix,
3aMefi/IeHUe POCCHMMCKON 3KOHOMMKU CJIY>KUT OCHOBHOW MPHUMHOW CHUXKEHWUS cnpoca
Ha OeHbru. Bo-BTOpbIX, HaceneHUe yxe He CTONb aKTUBHO M3baBnsetcs oT A0/Napos,
Kak 3to 6bino B 2003-2004 rr.

Mo uToram Tekyuiero roga Mbl MPOTrHO3WPYEM POCT AEHEXHOM MacCbl Ha YPOBHE
26,0%.

» HWHDAALUUA 8 PO 3a 21 geHb mapta coctasuna 0,8%, coobwmn rnasa MIOPT
Fepman ped. 3a Becb mapt 2004 roga pocT notpebutenbckux uLeH B Poccuu
coctasun 0,8%. pecd He gan nporHo3 Ha Becb Mecsl. Bmecte ¢ Tem, no utoram 15
IHeW MapTa, Koraa ueHbl Boipocnu Ha 0,5%, Mped oxkupgan MHgNAUMIO 3a BeCb Mecsl
Ha yposHe 0,8%. Poct uen B Poccuu B nepBble ABa MecAua pe3Ko YCKOPHIICH,
coctaeue 3,9%, UTO NOCTaBMNO NOA COMHEHWE PEeasMCTUYHOCTb NPaBMTENbCTBEHHOMO
nporHosa uHdnauum Ha 2005 rog B pasmepe 8,5%.

Mbl no-npexxHemy oxupaem, uto uHpNAUMS B Poccun B Tekywem ropy npeBbICUT
NPaBUTENbCTBEHHbIN NPorHo3 u coctasut 10%.
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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. Mx
CTOMMOCTb MOXKET CEPbE3HO CHW3UTbCS B pe3y/ibTaTeé pocTa CTaBOK Ha BHYTPEHHEM [AOJITOBOM
pbiHke. B HacTosiee Bpema uenecoobpasHo cokpawatb Atopauuio (CpeaHeB3BeLLEeHHbIM CPOoK
0O noraweHus) noptdens pybneebix obauraumit  gna  TOro, uYToBbl  CHU3UTb  PUCKM
uHBeCcTMpoBaHus B obnuraumu. LlenecoobpasHee Bcero nokynarb KopoTkue (C BAU3KMM CPOKOM
[0 noraileH1s) oburaumMu 3MUTEHTOB BTOPOrO-TPETbEro allefioHa. ITH obnurauun TopryloTes ¢
NpPUB/IEKATENbHbIMKU [OXOAHOCTSMU W MPaKTUYECKW He MOABEPIKEHbl PUCKY POCTa MPOLEHTHbIX
cTaBoK. EAMHCTBEHHDbIM MUHYC — HWM3Kas JIMKBUOHOCTb Bymar.

OMUTEHTbI TMOrALUEHNE LEHA HAOXOAHOCTb,% AIOPALNA

Boinyck Morawexune OdpepTa Mokynka [Mpopgaxa  Tekywas K nora. K odepre [Otop. ner. Moga. arop

KopnopamueHbie obnuzayuu

HIK ATEPA 07.12.2007 07.12.2005 101.95 102.08  13.25 - 10.80 0.66 0.60
MukosiHoscKuil 18.09.2006 - 103.05 103.95  13.06 11.27 - 1.38 1.24
Tpancmawxondure, 01 01.12.2007  05.06.2006 101.75 102.70  13.73 - 12.34 1.09 0.97
Tynadyepmem 02 02.12.2007 02.12.2005 0.00  0.00 10.84 - 10.40 0.65 0.59
CamypH Wneecm 05.08.2006 - 103.00 103.85 _ 15.47 12.77 - 1.25 1.11
CybghedepanbHbie U MyHUYUNaabHbie obnu2ayuu

Xabaposckuli kpal, 02 05.10.2006 B 0.00 0.0 12.85 9.83 B 1.38 1.25
KpacHosipck, 02 27.10.2006 - 105.25 105.30 11.87 9.16 - 1.43 1.31
Teepckasi 06/, 02 23.11.2006 - 11130 11170 1517 9.71 - 1.47 1.34
Tomckasi 0671., 02 27.07.2006 - 0.00 102.50 11.73 9.96 - 1.25 1.13
Poccutickue eepoobnuzayuu

MTC 12 28.01.2012 9850 10000  8.12 8.29 553 5.10
Boimnienkom 09 16.06.2009 106.08 106.88  9.43 8.25 3.61 3.61
Bbivnenkom 11 22.10.2011 98.52 99.50 8.50 8.67 5.19 5.19
Cu6regpms 09 15.01.2009 109.16 109.93  9.85 7.90 3.30 3.30
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2040 — o .' 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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okT-04  Hosi-04 pek-04  saHB-05 heB-05 map-05

%00 MHAEKC RONNAPA .' KANEHOAPB NMEPBUYHOIO PbIHKA

89.0
:3-2 1 [Jata OMUTEHT, Cepust Bbinycka OGbem, MiH.  Cpok obpatieHnst
86.0 1 CErogH~
:i'z 31 map 05 Cubakapembatk, 01 470 2ropa
830 | 31 map 05 ApceHan-®uHaHc, 01 200 3ropal 1,5
82.0 1 Llentpobank P® npoeeaeT nopasmewyeqne OBP cepum Ne 4-02-30BRO-4.
81.0 1 31 map 05 [ata noraweHus 23.06.2009. [locpouHblit Bbikyn - 15.09.05 no HomuHany. 10 000 4.3 ropa
80'2»«-04 HOA-04 pex-04 sHB-05 es-05 map-05 OBvem seinycia - 100 Mpa. pyb.
4 anp 05 HKHX, 04 1500 7 net/4 ropa

4295 EMBI+ CMP3A 5anp 05 CTUWH-®uHaHc, 01 300 3 rogalrop/nsa
4170 | 5anp 05 MockoBckas obnacts, 34005 12 000 5net
404.5 5anp 05 MepeceeT-MHBecr, 01 200 2,5ropal1,5
392.0 6 anp 05 Xaiinexa Mona ®uHawc, 01 750 3rogal1,5
379.5 1 6 anp 05 Mocksa, 36. [lata norawueHus 16.12.2008 3900 3.5rona
367.0 1 6 anp 05 Mocksa, 42. laTa noraterus 12.08.2007 2000 2.5ropa
3545 1 7 anp 05 MuaneHs Kanutan Meremkment 01 530 1.5ropa
34201 12anp05  PTK-Nuauer, 04 2250 3 rona
z?jj ] 13 anp 05 Huxeropopckas o6nacts, 02 2500 3,5rona

oKkT-04  HOR-04 pek-04 sHB-05 hes-05 map-05 20 anp 05 MwuHdpmH gopasmectut Boinyck OP3-M[ cepun 27057. [ata 10000 5 ner

norawenusi 20.01.10

58
55
M cTATUCTUKA CLUA
49
46 1 [lata Mokasarens Mocn.  Oxwupgaemoe [pownoe — ®aktuyeckoe
43 nepuoa  3HaueHue  3HaueHue 3HayeHme
40 | CErogH4« OuHanbHas oueHka BBIM (GDP-final) 4 k.04 4.00% 3.80%
37 CErogHA  Mpubbinu kopnopauuin (Corporate Profits) 4 k.04
34 31 map 05 WHpeke notpebutenbckix pacxoaos (PCE) ¢es.05 0.30% 0.20%
31 : ‘ : : : 1 anp 05 VHpexc flenoson aktueHocTy (ISM manufacturing) map.05 55.30
okT-04  Hos-04 pek-04  aHB-05  heB-05 map-05
BRENT ——URALS 1.anp 05 CratucTuka pblHka Tpyaa - Y1cro HoBbIx paboumx mMect vap.05 923 000 262 000
(Non-farm payrolls)
460 3onoro CraTucTika pbiHka Tpyaa - YpoBeHb Be3pabotuuypl
1anp 05 map.05 5.30% 5.40%

455 (Unemployment)
450 1 5anp 05 WHpekc [lenosoit aktueHocTH (ISM Services) eB.05 59.80
445 1 12 anp 05 Toprosblit 6anaHc (canbao, MApA. AONA. ) tes.05 -58.27
4401 12 anp 05 ®epepanbHblit BrogxeT ¢eB.05
435
422 | 13 anp 05 PosHuuHble npoaaxm (Retail sales), m-t-m map.05 0.50%
425 | 13 anp 05 Retail sales, uckntouas asromobunu, m-t-m map.05 0.40%
420 | 15 anp 05 /IMAopTHble LieHs! map.05 0.80%
415 15 anp 05 OKCMOPTHbIE LieHbI map.05 0.00%
410 T T T T T Cuer geimkenus kanutana (Capital Net Flow), mnpg.

okT-04  HOs-04  pek-04  aHB-05 cheB-05 map-05 15 anp 05 A ( P ) PA (bEB.05 91.50

aonn.

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

OB30P O0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




KPUBbIE OXO[

0C

30 mapra 200

Kpueasi doxodHocmu MmyHuyunanabHbIXx obnuzayull
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KPUBbIE 0OXOAHOCTH 30 mapra 2005 r.

Kpueasi doxo0Hocmu pocculickux egpoobniuzayuli
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 30 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 4846.04 34500 - 15.12.2005 15.07.2005 261 98.88 98.92: -0.01 0.03 0.94 - - 1.59 3.88 0.30 0.28
O®3 25057 0.10 7490 : 7.40 20.01.2010 - 1758 : 98.70 99.55: 040 -0.35 0.01 : 1257 743 7.70 - 4.04 3.75
O®3 25058 2394 7776 i 6.30 30.04.2008 - 1128 :{ 97.62 97.73: -0.09 -020 0.00 i 949 645 7.36 - 2.80 2.61
O®3 26198 0.00 42117 6.00 02.11.2012 - 2775 0.00 8998: 0.00 0.00 0.78 :23.84 6.70 7.86 - 6.09 5.65
O®3 27018 0.00 14000 12.00 14.09.2005 - 169 :103.60 103.69{ 0.00 -0.48 -0.32: 4.27 1158 4.15 - 0.46 0.44
O®3 27019 0.00 8800 :12.00 18.07.2007 - 841 108.30 0.00 0.00 -0.23 0.51 (2268 11.06 6.35 - 2.07 1.95
0®3 27020 0.00 8800 i 12.00 08.08.2007 - 862 0.00 109.40:{ 0.00 0.00 0.58 : 15.78 11.00 6.21 - 213 2.01
O®3 27021 14.62 10942 12.00 20.04.2005 - 22 100.67 100.67: -0.04 -0.24 -0.58 : 22.68 11.92 0.98 - 0.06 0.06
O®3 27022 419 21296 8.00 15.02.2006 - 323 :102.58 102.82i -0.05 -0.10 0.09 { 899 7.79 5.01 - 0.86 0.82
0O®3 27023 0.00 20292: 7.50 20.07.2005 - 113 0.00 101.68:{ 0.00 -0.28 -0.01: 14.18 7.39 281 - 0.31 0.30
O®3 27024 0.00 15001: 7.50 19.04.2006 - 386 :102.41 0.00 0.00 0.00 0.05:14.18 7.31 4.86 - 1.01 0.97
O®3 27025 0.60 25806 7.50 13.06.2007 - 806 :101.00 101.40: -0.10 0.00 0.00 { 267 7.40 642 - 2.06 1.93
0®3 27026 0.00 15108 : 8.00 11.03.2009 - 1443 : 99.35 99.50: 0.00 -0.19 -047: 285 8.03 742 - 3.44 3.21
O®3 45001 522 37808:10.00 15.11.2006 - 596 :104.28 104.35: -0.15 -0.35 -0.24 { 11.23 9.58 5.00 - 0.85 0.81
O®3 45002 0.00 5520 :10.00 02.08.2006 - 491 0.00 104.25: 0.00 -0.14 -0.07: 9.04 9.60 4.93 - 0.82 0.78
O®3 46001 0.00 60000 10.00 10.09.2008 - 1261 :108.00 108.40: 0.00 0.00 -042: 3.56 9.22 6.70 - 2.41 2.26
O®3 46002 0.02 62000 11.00 08.08.2012 - 2689 :106.50 107.50: 0.23 -0.23 -0.05: 12.36 10.23 7.72 - 5.05 4.69
O®3 46003 252.44 37298 : 10.00 14.07.2010 - 1933 :110.00 110.30: 0.04 -0.09 -0.18: 18.90 9.06 7.53 - 3.91 3.63
O®3 46014 0.00 53827 {10.00 29.08.2018 - 4901 :103.00 104.32¢ 0.00 0.10 0.05 i 3.56 9.61 8.00 - 6.10 5.65
O®3 46017 51.40 9998 : 9.50 03.08.2016 - 4145 : 96.97 97.00: -0.03 -0.05 0.00 : 10.67 9.80 8.42 - 7.07 6.52
Bcezo 5198.56 498378
moeu mopeoe cy6¢pe6epaanblMu U MyHuyunaJibHbiIMu o6nuaauunMu
bauwkopmocmat, 04 0.00 500 8.02 13.09.2007 - 898 98.00 98.70: 0.00 024 298 : 264 8.13 8.80 - 2.27 2.09
Benzopodckasi 0611., 04 0.41 320 :15.00 29.04.2008 - 1127 :108.25 108.49: 0.04 -0.23 1.03 { 62.05 13.83 11.04 - 2.48 2.24
Benezopodckasi 06n1., 03 1.08 300 :19.00 20.12.2005 - 266 (107.60 108.20: -0.18 -0.09 0.32 } 468 17.56 7.54 - 0.70 0.65
Bonezoepadckasi obr., 01 0.00 600 :14.00 11.06.2009 - 1535 :102.55 103.70: 0.00 0.37 293 : 39.51 13.53 11.09 - 2.65 2.38
Upkymekasi 061, 01 2.55 700 {11.00 22.07.2007 - 845 :101.60 101.75: 0.20 -0.01 1.47 {20.79 10.81 9.46 - 1.26 1.15
Ypkymckas o611., 02 0.00 750 :11.00 07.09.2006 - 527 :101.80 102.16: 0.00 0.05 1.29 :{ 6.33 10.78 8.66 - 0.99 0.91
Komu, 05 0.00 500 :15.00 24.12.2007 - 1000 :110.00 111.80: 0.00 0.99 183 : 205 1340 9.29 - 2.33 2.13
Komu, 06 0.00 700 i14.50 14.10.2010 - 2025 0.00 110.50: 0.00 0.82 192 { 6595 13.12 10.55 - 3.90 3.53
Komu, 07 5.21 1000 :12.00 22.11.2013 - 3160 : 94.79 9525: 0.05 -0.16 2.00 { 4142 12.60 11.06 - 5.31 4.78
Kocmpomckasi 0611., 03 1.42 300 {15.00 23.06.2005 - 86 101.50 101.90f -0.47 0.00 0.10 i 247 1478 8.49 - 0.24 0.22
Kpactospck, 01 1.01 1000 : 11.00 21.07.2005 - 114 :101.10 101.60: -0.41 0.02 049 : 21.10 10.88 7.60 - 0.31 0.28
Kpacrosipck, 02 1.05 630 {12.50 27.10.2006 - 577 :105.25 105.30: -0.28 0.19 216 { 21.23 11.87 9.16 - 1.43 1.31
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 254 :101.61 101.80: 0.05 -0.43 0.78 : 6.21 10.11 7.75 - 0.68 0.63
KpacHosipckut kpad, 02 0.00 1500 {10.95 26.10.2006 - 576 :103.16 103.59: 0.00 0.05 2.12 { 20.40 10.57 8.76 - 1.45 1.33
KpacHodapckud kpad, 01 0.00 605 (11.00 15.05.2007 - 777 :1101.40 0.00 0.00 0.15 0.84 { 40.08 10.84 9.76 - 1.89 1.72
Jlerurepadckasi 0br1., 02 0.00 800 :14.01 08.12.2010 - 2080 :115.00 115.60: 0.00 0.09 0.79 { 39.54 12.15 10.64 - 4.09 3.70
Mockosckasi 0611., 02 0.00 1000 §17.00 10.06.2005 - 73 102.31 102.80{ 0.00 -0.56 0.29 { 885 16.61 5.23 - 0.20 0.19
Mockosckasi 0611., 03 0.01 1000 : 11.00 19.08.2007 - 873 :105.20 106.48: -0.19 -0.05 1.74 : 11.75 1040 8.44 - 2.15 1.99
Mockosckas 0611., 04 2.15 9600 {11.00 21.04.2009 - 1484 :106.75 107.05: -0.05 0.47 143 {18.99 10.30 9.31 - 3.30 3.02
Hoeocubupck, 01 1.1 1500 :16.00 21.06.2005 - 84 101.81 101.94: -0.14 -0.63 0.10 : 3.07 15.72 8.06 - 0.23 0.22
Hoeocubupckas 0b11. 2.44 1500 {13.50 27.07.2006 - 485 :103.55 103.99: -0.41 0.23 1.98 { 20.34 13.04 11.02 - 1.22 1.10
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.2006 - 462 0.00 0.00 0.00 -0.10 211 :27.62 1145 8.22 - 1.16 1.08
Teepckasi 0671., 02 8.18 1000 :16.90 23.11.2006 - 604 :111.30 111.70: -0.18 0.36 0.83 : 15.28 1517 9.71 - 1.47 1.34
Tomckasi 0611., 02 7.16 500 :12.00 27.07.2006 - 485 0.00 102.50: -0.20 0.00 0.89 { 20.05 11.73 9.96 - 1.25 1.13
Tomckas 06n1., 03 4.91 600 (12.00 13.10.2007 - 928 :102.26 102.30: -0.24 0.00 1.76 : 54.90 11.73 10.06 - 217 1.97
Yepa, 03 0.00 400 :10.03 18.07.2006 - 476 99.70 100.50: 0.00 050 1.30 { 19.23 9.98 9.82 - 1.23 1.12
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1162 ( 98.25 99.30: 0.00 045 297 : 30.77 10.08 10.46 - 2.72 2.46
Xabaposckuu kpad, 01 0.00 300 {13.09 27.08.2005 - 151 1102.20 102.55: 0.00 0.00 046 i 10.76 12.76 6.82 - 0.41 0.38
Xabaposckuti kpad, 02 0.00 700 :13.13 05.10.2006 - 555 0.00 0.00 0.00 0.10 1.00 { 29.86 12.85 9.83 - 1.38 1.25
XMAO, 01 0.00 1000 { 15.00 08.12.2005 - 254 0.00 106.10: 0.00 0.00 -2.08 : 43.56 14.15 6.12 - 0.66 0.62
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 1155 0.00 111.05:{ 0.00 0.14 0.18 { 40.44 10.89 845 - 2.65 2.45
Yyeawus, 01 0.00 285 :12.00 12.08.2005 - 136 :102.11 102.40: 0.00 0.05 0.39 : 1479 11.75 6.39 - 0.37 0.34
Yyeawus, 02 2.27 500 9.50 13.04.2007 - 745 97.40 9750 -0.15 0.10 2.33 {19.78 9.75 11.39 - 1.84 1.65
Skymusi, 03 0.21 800 :12.00 17.06.2008 - 1176 :104.21 104.60: -0.09 0.67 1.41 230 1147 10.71 - 2.73 2.46
Skymus, 04 0.00 1000 §14.00 16.03.2006 - 352 :105.15 105.39: 0.00 -0.78 0.95 { 460 13.30 8.22 - 0.92 0.85
Skymusi, 05 0.00 2000 :10.00 21.04.2007 - 753 99.40 99.80: 0.00 0.01 247 : 1863 10.03 9.54 - 1.86 1.70
5IHAO, 01 0.01 1800 { 11.00 03.08.2008 - 1223 :104.00 104.50{ 0.00 0.19 2.38 { 15.67 10.58 9.23 - 2.87 2.63
Slpocnasckasi 0671., 02 0.00 1000 §13.78 03.07.2007 - 826 0.00 0.00 0.00 0.38 205 :31.71 1291 10.17 - 1.94 1.76
Mockea 33 0.00 4000 § 10.00 27.05.2005 - 59 0.00 101.10: 0.00 -0.29 0.19 { 20.00 9.85 4.95 - 0.29 0.28
Mockea 24 0.00 3000 {15.00 02.09.2005 - 157 £104.00 104.50: 0.00 -0.20 0.18 i 11.10 14.35 4.42 - 0.42 0.40
Mockea 34 0.00 4000 : 10.00 28.08.2005 - 152 :101.80 103.40: -0.49 0.04 0.24 795 980 521 - 0.41 0.39
Mockea 35 134.29 3900 {10.00 18.06.2006 - 446 :104.26 104.55: 0.19 -0.29 0.07 { 1479 9.58 2.61 - 0.58 0.57
Mockea 28 0.01 3000 (15.00 25.12.2005 - 271 107.00 108.40: -0.93 0.00 0.51 1.64 14.02 5.43 - 0.72 0.68
Mockea 32 5.21 4000 :10.00 25.05.2006 - 422 :104.15 104.20: 0.09 -0.23 0.82 i 877 959 6.30 - 1.10 1.03
Mockea 37 10.35 3900 :10.00 23.09.2006 - 543 :104.57 104.75: 0.34 -0.23 0.52 164 955 6.79 - 1.40 1.31
Mockea 27 2.28 4000 §15.00 20.12.2006 - 631 113.45 113.79i 0.00 -0.44 0.84 3.70 13.18 6.65 - 1.56 1.47
Mockea 31 8.42 5000 (10.00 20.05.2007 - 782 :105.15 105.30: -0.02 -0.33 1.00 i 14.25 9.51 7.78 - 2.1 1.95
Mockea 42 0.00 3000 :10.00 13.08.2007 - 867 104.51 0.00 0.00 0.00 - 12.05 9.33 6.89 - 2.13 1.99
Mockea 40 0.00 4000 :10.00 26.10.2007 - 941 105.50 106.00 0.00 -0.10 1.46 164 939 7.32 - 2.24 2.08
Mockea 29 0.00 5000 :10.00 05.06.2008 - 1164 :106.00 106.50: 0.00 -0.42 1.32 : 31.23 9.41 7.87 - 2.74 2.54
Mockea 41 0.00 5000 {10.06 30.07.2010 - 1949 :1106.80 0.00 0.00 0.00 - 15.70 940 7.87 - 4.25 3.94
Mockea 38 0.00 5000 :10.00 26.12.2010 - 2098 :109.01 109.99: 0.00 -0.05 1.70 : 2548 9.09 7.95 - 4.47 4.14
Mocksea 39 0.01 5000 § 10.00 21.07.2014 - 3401 :102.70 103.00: -0.10 -0.72 1.97 : 18.36__ 9.71 8.43 - 6.32 5.83
b5cezo 201.75 107860

HemouHuku: REUTERS, pacyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 30 mapra 2005 r.

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

hﬁ_io%(;; Mpr}llpép,. KyEZH' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hefens  mecsy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁ:' Moga. aop
Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
I'ASTTPOM A2 1.1 5000 {15.21 03.11.2005 - 219 105.80 106.00: -0.19 -0.33 -0.23 i 58.75 14.37 5.31 - 0.57 0.54
FA3MPOM A3 8.41 10000 : 8.11 18.01.2007 - 660 101.35 101.45: 0.15 0.34 0.89 :{ 13.33 8.00 7.40 - 1.70 1.58
FA3MPOM A5 36.96 5000 { 7.58 09.10.2007 - 924 99.70 99.78 { 0.00 0.03 1.06 { 3489 760 7.86 - 2.27 2.1
HIK UTEPA 0.00 2000 :13.50 07.12.2007 07.12.2005 983 :101.95 102.08: 0.00 0.57 1.20 : 41.42 13.25 - 10.80 i 0.66 0.60
Jlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1694 9845 98.75: 0.00 -0.18 -0.05: 24.68 7.26 - 7.96 2.40 2.22
HOBAT3K, 01 0.00 1000 i 9.40 30.11.2006 - 611 100.60 101.00: 0.00 -0.20 0.00 : 30.13 9.33 9.09 - 1.54 1.42
Hopmeas, 01 4.70 2100 : 16.00 09.11.2005 - 225 :101.88 102.10f -0.15 -0.29 0.68 { 60.93 15.67 12.66 - 0.58 0.51
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 459 £104.30 105.00: 0.00 0.29 1.06 {29.26 11.48 8.30 - 1.18 1.09
THK, 05 0.01 3000 : 15.00 28.11.2006 - 609 112.90 113.50: 0.12 0.19 -0.18 : 49.73 13.22 6.46 - 1.48 1.39
Xumusi u Hegpmexumus
AMTEJTXK, 01 0.09 1200 :12.50 15.11.2007 22.11.2005 961 100.50 101.20: -0.15 -0.13 0.45 : 44.86 12.44 - 11.70 0.62 0.56
AxkpoH, 01 0.56 600 :13.45 01.11.2005 - 217 102.65 102.70: 0.00 -0.15 0.83 { 20.64 13.10 9.1 - 0.57 0.52
Ammenuwiurnpom, 01 0.00 600 :19.00 23.12.2005 - 269 105.00 106.50: 0.00 -1.89 1.50 i 49.45 17.91 10.38 - 0.70 0.63
Kyubbiweeasom, 01 0.00 600 9.00 15.06.2006 15.12.2005 443 100.00 100.25: 0.15 -0.15 -0.15:f 2.96 8.98 - 8.92 0.70 0.64
HUKOCXUM, 01 11.58 750 {15.00 14.12.2006 - 625 99.81 100.00f -0.29 -0.03 0.13 { 42.33 15.02 15.00 - 1.52 1.32
HKHX-02 17.15 1500 : 16.00 24.05.2005 - 56 101.45 0.00 : -0.05 0.00 -0.25: 55.67 15.76 5.81 - 0.15 0.15
HKHX-03 151.13 2000 §{ 9.50 01.09.2007 01.09.2005 886 100.25 0.00 0.00 0.50 0.25 7.03 9.42 - 7.79 0.42 0.39
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 754 100.20 100.70: 0.00 0.45 0.20 i 52.27 11.92 - 11.04: 0.54 0.48
CAHOC 01 0.00 300 :14.00 13.02.2006 - 321 80.00 0.00 { 0.00 -0.10 0.67 { 16.88 13.35 8.25 - 0.85 0.78
CAHOC 02 6.02 3000 i 9.70 10.11.2009 13.11.2007 1687 i 100.15 100.50 0.05 129 1.50 i 3535 9.67 -  10.02: 230 209
Anekmpo3aHepeemuka
AnmausHepzo, 01 0.00 600 :18.00 05.08.2005 - 129 101.75 0.00 0.00 -0.25 -0.05:26.63 17.63 12.33 - 0.34 0.31
bBawkupanepeo, 01 6.27 500 :20.00 11.09.2005 - 166 :105.00 105.50: 0.24 0.09 1.04 { 932 1897 7.54 - 0.46 0.42
bawkuparepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 695 0.00 102.00{ 0.00 0.00 0.99 i 9.66 10.69 - 1059 0.41 0.37
JleHsHepeo, 01 0.00 3000 :(10.25 19.04.2007 - 751 99.70 100.09: 0.00 -0.15 2.04 : 4465 10.25 10.52 - 1.83 1.65
PAO E3C 02 3.16 3000 {15.00 21.10.2005 - 206 105.10 105.50{ 0.00 -0.47 0.00 { 65.34 14.22 5.13 - 0.53 0.51
Ceepdrnosarepezo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 702 :100.15 0.00 { 0.00 -0.22 0.85 : 819 11.48 - 11.41% 0.44 0.39
®CK ESC, 01 0.10 5000 { 8.80 18.12.2007 - 994 101.11 101.35: -0.05 0.05 2.70 { 23.63 8.68 8.40 - 2.43 2.24
SlkymckaHepeo, 01 2.40 400 :16.00 31.08.2006 - 520 103.40 104.50: 0.00 0.63 0.28 : 11.40 15.36_11.66 - 1.32 1.18
Cesi3b
bawuHgpopmcessb 09 6.83 150 {14.00 23.10.2005 - 208 £103.00 103.10{ 0.05 0.00 0.29 { 60.22 13.59 8.55 - 0.54 0.50
Boneamenekom 0.00 1000 : 15.00 21.02.2006 - 329 :104.70 0.00 : 0.00 0.57 0.74 : 1479 1422 7.80 - 0.85 0.79
Boimnenkom 01 0.00 3000 { 9.90 16.05.2006 - 413 102.00 112.77: 0.00 0.20 1.29 { 36.07 9.66 7.68 - 1.06 0.99
Hanscessb 01 2.09 1000 :15.00 15.11.2006 16.11.2005 596 104.50 104.60: 0.05 0.48 0.38 ; 54.25 14.34 - 7.55 0.60 0.56
MI'TC 04 0.00 1000 :10.00 22.04.2009 26.04.2006 1485 {102.00 0.00 0.00 -0.19 1.73 {4192 9.76 - 7.67 1.01 0.94
Mezacgpor ®uHac 01 0.00 1500 :11.50 07.06.2006 - 435 100.00 0.00 0.00 -2.69 192 {3497 11.36 10.64 - 1.11 1.01
MezagpoH 0.00 1500 §{ 9.28 11.04.2007 - 743 0.00 100.75: 0.00 0.00 1.62 { 4246 9.21 9.06 - 1.83 1.67
Cubupbmenexom 03 10.73 1530 {14.50 14.07.2006 - 472 :107.10 107.28: 0.17 0.23 1.36 { 29.40 13.52 8.63 - 1.20 1.10
Cubupbmenexom, 04 0.69 2000 :12.50 05.07.2007 - 828 :105.90 106.23: 0.03 0.09 1.47 : 28.08 11.77 9.59 - 2.00 1.83
C3 Tenexom, 02 1.04 1500 {13.20 03.10.2007 05.10.2005 918 103.45 103.55: -0.14 0.19 0.29 { 30.02 12.76 - 6.56 0.50 0.47
CMAPTC, 01 0.26 275 :18.00 20.11.2005 - 236 104.50 104.95: -0.10 0.19 1.01 { 62.63 17.19 10.52 - 0.61 0.55
CMAPTC, 02 0.00 500 §13.75 26.06.2007 26.06.2005 819 {100.55 101.00i 0.00 0.55 0.30 i 35.03 13.61 - 9.03 { 0.24 0.22
CMAPTC, 03 3.82 1000 :15.10 29.09.2009 05.10.2005 1645 :103.05 103.25: 0.00 0.24 2.01 { 7240 14.62 - 8.75 i 0.49 0.45
Tammenekom, 03 3.02 600 (12.50 06.05.2007 15.05.2005 768 100.50 100.95: -0.74 0.35 0.89 i 14.73 12.61 - 8.45 0.13 0.12
YPCU 02 0.00 1000 :17.50 06.08.2005 - 130 104.16 104.30: 0.10 -0.05 -0.11: 23.97 16.78 5.32 - 0.35 0.33
YPCU 03 5.41 3000 : 14.25 18.07.2006 - 476 :107.00 107.40: 0.01 0.05 1.27 { 27.33 13.32 8.61 - 1.21 1.1
YPCU 04 0.14 3000 §{ 9.99 01.11.2007 - 947 101.72 101.95 0.29 0.16 210 { 39.69 9.78 9.26 - 2.27 2.07
Lienmpmenexom 02 0.00 600 :16.00 21.04.2005 - 23 100.65 100.80: 0.30 -0.05 -0.46:69.70 15.84 0.12 - 0.06 0.06
Llenmpmenexom 03 5.20 2000 §12.35 15.09.2006 - 535 103.85 104.30: -0.14 0.14 1.40 3.72 11.88 9.58 - 1.38 1.26
Lienmpmenexom 04 25.81 5623 :13.80 21.08.2009 16.11.2006 1606 ;106.05 106.25{ 0.00 0.08 1.47 : 15.50 12.99 - 9.81 1.50 1.37
LlenmparnbHbit Tenezpag 07 2.11 500 :16.00 22.08.2006 - 511 105.20 105.50: 0.05 -0.09 0.19 : 1534 1517 12.20 - 1.27 1.13
fOTK, 01 1.08 1500 :14.24 14.09.2006 - 534 102.71 102.90: 0.05 0.24 -0.25: 4.68 13.84 12.37 - 1.37 1.22
1OTK, 02 0.00 1500 {12.00 07.02.2007 08.02.2006 680 100.50 100.60: 0.10 -0.20 0.40 { 15.78 11.92 - 11.46: 0.84 0.75
FOTK, 03 0.00 3500 :12.30 10.10.2009 13.04.2006 1656 0.00 0.00 : 0.00 0.23 0.50 : 58.64 12.22 - 11.79: 0.95 0.85
ﬂOGblSal'OLuaﬂ NMPOMbIWITIEHHOCMb
AJIPOCA 19 0.00 3000 {16.00 23.10.2005 - 208 0.00 106.35: 0.00 -0.19 0.06 : 68.82 15.08 5.05 - 0.53 0.51
lonumemann, 01 0.05 750 :17.50 21.03.2006 - 357 106.90 107.00: 0.00 -0.34 0.01 3.36 16.36 9.81 - 0.94 0.86
CYOK, 02 9.66 1000 : 11.00 15.02.2007 16.02.2006 688 :100.50 100.65: 0.00 0.10 0.40 : 12.05 10.93 - 10.61: 0.85 0.77
Memannypausi
BbikcyHckuu M3 07 0.00 1000 { 15.00 31.08.2005 - 155 0.00 103.50: 0.00 -0.22 -0.29: 11.10 14.55 7.39 - 0.42 0.40
Eepasxondure 01 0.00 1000 :12.50 05.12.2005 - 251 103.45 104.00: 0.00 0.39 0.44 : 39.04 12.03 6.68 - 0.66 0.62
WHIIPOM, 01 2.00 500 :13.54 20.04.2007 22.04.2005 752 :100.08 100.22: 0.09 0.10 0.15 : 58.61 13.52 - 10.62¢ 0.07 0.06
Mauphteecm, 01 0.12 500 :12.30 03.04.2007 05.04.2005 735 99.70 99.90 : -0.05 -0.08 0.02 i 28.31 12.31 - 17.05: 0.02 0.02
MMK 17 0.00 900 7.00 18.04.2005 - 20 0.00 0.00 0.00 0.00 -0.70: 13.62 7.02 11.44 - 0.05 0.05
Pycan ®uH 01 1.22 3000 {10.00 12.09.2005 - 167 101.17 0.00 0.00 0.00 0.51 4.66 9.88 7.26 - 0.46 0.43
Pycan ®uH 02 1.35 5000 ; 9.60 20.05.2007 20.05.2005 782 {100.53 100.60; -0.05 -0.15 0.00 { 33.93 9.55 - 552 i 0.14 0.14
Ce0600Hbitl cokon, 02 0.00 600 :13.55 22.11.2007 27.05.2006 968 0.00 0.00 ¢ 0.00 - 0.00 { 46.03 13.55 - 13.96{ 1.07 0.94
CIr MEYEJI, 01 0.01 2000 :10.69 22.11.2007 30.05.2006 968 101.45 101.80: -0.05 -0.64 245 : 36.32 10.54 - 9.42 1.09 1.00
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 821 0.00 101.50: 0.00 0.00 0.00 { 23.77 9.63 - 4.87 0.25 0.24
T4 MEYET 01 0.87 3000 11.75 12.06.2009 16.06.2006 1536 §102.40 102.77: 0.20 -0.13 2.07 i 32.84 11.44 - 9.54 1.14 1.04
TMK 1540 2000 :14.00 20.10.2006 20.04.2005 570 :100.42 100.54: 0.15 -0.01 -0.36: 61.37 13.93 - 535 0.06 0.06
Tynadepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 978 0.00 0.00 0.00 0.05 1.60 { 35.26 10.84 - 1040 0.65 0.59
YMK 01 0.00 1000 : 7.00 31.01.2006 - 308 0.00 99.95: 0.00 -495 -2.08: 10.74 7.29 1247 - 0.83 0.73
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 30 mapra 2005 r.

OMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE,% AOXOA4HOCTb,% ARPALUNA
Ob6bem, [Hewt oo

“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
MauIUHocmpoeHue
Aemoeas, 02 26.40 3000 :10.78 13.08.2008 17.08.2005 1233 :101.17 101.25: -0.05 -0.05 0.83 : 12.11 10.65 - 7.49 0.39 0.36
I'T-TOL SHepeo 02 87.06 1500 {12.50 22.06.2006 - 450 99.90 100.00{ 0.10 0.03 0.00 i 32.88 12.50 12.85 - 1.15 1.02
WxAsmo, 01 0.10 1200 (12.50 14.03.2007 14.09.2005 715 99.36 99.60 : -0.24 0.24 1.13 445 12.58 - 13.91{ 0.46 0.41
UPKYT 02 0.01 1500 :16.00 02.11.2005 - 218 :104.52 104.77: -0.22 -0.06 -0.05: 64.00 15.31 8.22 - 0.56 0.52
KAMAS3-®uHarc 715 1200 {12.30 11.11.2006 11.11.2005 592 {102.00 102.22{ 0.00 -0.31 1.14 { 46.50 12.05 - 8.91 0.59 0.54
JIOMO, 02 1.24 700 :15.35 11.07.2006 12.07.2005 469 :100.40 100.65: 0.10 0.19 0.10 { 32.38 15.27 - 13.12: 0.29 0.25
Mul-@uratc, 01 1.14 1000 §16.00 03.06.2009 15.12.2005 1527 {100.80 100.90{ 0.20 0.00 1.11 { 48.66 15.87 - 14.64 i 0.68 0.59
OM3 04 5.16 900 :14.25 26.02.2009 01.09.2005 1430 :103.21 103.30: 0.12 -0.15 0.38 { 10.15 13.79 - 6.26 0.43 0.40
Pycckue Aemobycei 0.00 500 {15.00 22.05.2006 - 419 :101.80 102.00{ 0.00 0.05 0.89 { 53.42 14.71 12.59 - 1.05 0.93
Camtom-3Hepaus, 01 1.53 3000 {14.00 25.12.2007 10.01.2006 1001 {101.56 101.70: -0.19 - - 34.90 13.78 - 11.47: 0.75 0.67
CamypH NHeecm 0.00 500 :16.00 05.08.2006 - 494 :103.00 103.85: 0.00 0.05 0.99 : 23.67 1547 12.77 - 1.25 1.11
Ceeepcmarib-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1759 {102.25 102.85: 0.00 0.49 0.39 { 18.80 10.95 - 9.79 1.68 1.53
TB3, 01 10.88 750 :14.60 10.10.2006 - 560 :104.25 104.60: -0.10 0.53 1.45 : 68.00 13.96 10.04 - 0.94 0.85
TpaHcmawxondure, 01 2.04 1500 {14.00 01.12.2007 05.06.2006 977 {101.75 102.70{ -0.10 -0.87 3.00 { 4526 13.73 - 12.34: 1.09 0.97
Ypansazorzaeod, 01 0.00 2000 :13.82 30.09.2008 04.10.2005 1281 0.00 0.00 : 0.00 -0.73 1.08 : 66.26 13.62 - 11.04: 0.49 0.44
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIROro, 07 2.32 1100 :13.95 22.04.2007 22.04.2005 754 99.80 99.97: -0.15 0.09 0.76 : 60.77 13.98 - 16.05: 0.07 0.06
Banmumop-Heea 0.66 500 {16.00 05.09.2006 02.09.2005 525 £102.60 102.70{ 0.24 -045 044 { 11.84 15.58 - 9.84 0.42 0.38
Bumm-bunnb-AanH 26.09 1500  8.48 11.04.2006 - 378 1101.27 101.74: 044 0.21 159 { 39.03 8.34 6.15 - 0.98 0.92
lpynna OCT, 01 3.66 800 :14.00 19.07.2005 08.07.2005 112 :102.20 103.30: -0.44 0.06 0.49 : 26.85 13.70 - 14.38: 0.28 0.24
Lxed-3¢p-Cu, 01 0.00 700 {14.00 06.10.2005 - 191 101.65 102.50{ 0.00 0.69 0.40 i 22.02 13.66 9.36 - 0.50 0.46
[xed-Op-Cu, 02 0.21 1200 : 14.00 04.12.2007 06.12.2005 980 {101.60 102.00: 0.05 -0.08 0.00 i 42.96 13.72 - 11.06 : 0.66 0.59
MukosiHogckul 1.78 1000 §13.50 18.09.2006 - 538 :103.05 103.95: 0.05 -0.62 -0.50: 3.70 13.06 11.27 - 1.38 1.24
HWOAH-©YAC, 01 0.00 850 :17.00 06.12.2006 08.06.2005 617 :101.00 101.70: 0.00 -0.29 -0.54 i 51.70 16.73 - 8.22 0.19 0.18
MapHac-M, 01 0.00 500 {12.75 15.03.2006 - 351 101.30 101.50¢ -0.10 0.38 -0.13 i 4.54 1259 11.79 - 0.92 0.82
lpadmepu HoH, 01 0.05 750 :13.50 10.11.2006 11.11.2005 591 100.60 0.00 : -0.49 0.00 1.00 i 17.01 13.42 - 13.91: 0.60 0.52
Pasaynai-Lienmp 01 2.82 1000 : 16.00 05.06.2006 04.06.2005 433 :100.00 100.10: 0.00 -0.89 0.60 : 50.85 16.00 - 12.63: 0.18 0.16
JPKO, 01 0.01 1000 : 15.50 05.09.2006 06.09.2005 525 :102.45 103.25: 0.15 0.00 0.34 8.92 15.03 - 8.03 0.44 0.41
lTueoeapeHue
banmuka, 01 0.00 1000 i 8.75 20.11.2007 - 966 99.75 100.00( 0.15 -0.10 1.01 { 2349 8.77 9.02 - 2.43 2.23
KpacHbit Bocmok-MHeecm 1.35 1500 : 11.50 25.02.2007 24.02.2006 698 :100.40 100.50: 0.00 -0.18 -0.03 i 10.40 11.44 - 11.18: 0.88 0.79
MNNT-NHeecmmermc 01 0.00 1000 (17.00 28.09.2006 31.03.2005 548 0.00 0.00 { 0.00 -0.07 -0.35: 83.84 16.99 - 7.26 0.01 0.01
CAH Mumep6pio 0.00 2500 :13.00 15.08.2006 - 504 :106.00 106.40: 0.00 -0.51 0.90 { 20.30 12.23 7.63 - 1.14 1.06
TuHbkoghgh UHeecm 4.07 400 :20.50 29.04.2005 - 31 100.96_101.06: 0.00 -0.02 -0.44 : 85.37 20.30 7.97 - 0.08 0.08
JlecHasi npoMbiwneHHocmb u UBK
ALIBK-MHeecm 1.57 500 {13.50 07.09.2006 - 527 :100.25 101.70: -0.36 -0.38 -0.05: 7.03 13.47 13.98 - 1.33 1.16
Bonea 01 20.47 1500 {12.00 13.03.2007 14.09.2005 714 96.00 96.20: -042 0.10 0.00 427 1252 - 26.26: 047 0.37
roToK 0.03 550 :14.20 06.06.2006 07.06.2005 434 :101.00 101.35: 0.00 -0.57 0.84 i 43.57 14.05 - 8.28 0.19 0.18
3@ Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 924 :101.60 102.10: 0.00 0.10 0.44 : 75.84 15.70 - 1249 049 0.43
Cmpoumenbcmeo U urnomekKa
AVDRK 0.00 1070 {11.00 01.12.2008 - 1343 {107.00 109.50{ 0.00 0.00 1.09 { 35562 10.19 8.60 - 3.05 2.81
AWK, 02 0.00 1500 :11.00 01.02.2010 - 1770 {104.00 111.00{ 0.00 -0.19 215} 16.88 10.14 9.00 - 3.87 3.55
AWXKK, 03 0.00 2250 : 9.40 15.10.2010 - 2026 :104.30 105.05: 0.00 0.00 5.00 { 30.13 8.91 8.12 - 3.52 3.26
Inasemoccmpod, 01 3.86 2000 i 14.15 27.05.2007 27.05.2005 789 {100.00 100.04{ 0.00 0.03 0.05 { 12.79 14.15 - 13.97 ¢ 0.16 0.14
UHTEKO 01 0.00 1200 : 10.95 15.02.2007 - 688 90.00 98.50: 0.00 1.05 0.10 { 12.00 11.41 13.85 - 1.73 1.52
MUA, 01 0.00 2200 :10.00 20.09.2012 - 2732 :$100.00 100.30: 0.00 0.00 -0.30% 12.71 9.97 10.28 - 3.15 2.86
K, 04 0.00 750 :13.00 29.06.2005 - 92 0.00 0.00 : 0.00 0.00 -0.50: 15.67 13.00 13.64 - 0.12 0.11
CYy-155 0.00 1500 : 12.29 30.03.2007 30.03.2005 731 0.00 0.00 : 0.00 0.01 0.60 i 30.64 12.29 - 11.92 ¢ 0.00 0.00
TpaHcriopm
AsuaK. Camapa, 07 1.02 350 :15.00 08.03.2007 - 709 :100.40 101.00: -0.10 0.31 -0.57 i 7.81 14.90 14.58 - 1.75 1.52
Uem JladH XaHOmuHe 0.00 1000 §13.50 23.06.2005 - 86 0.00 101.10: 0.00 0.00 0.84 : 35.88 13.37 8.85 - 0.24 0.22
PX4, 03 0.00 4000 : 8.33 02.12.2009 - 1709 ( 99.60 100.10: 0.00 0.05 1.00 : 25.33 8.33 8.51 - 3.88 3.57
PX0, 02 0.00 4000 § 7.75 05.12.2007 - 981 99.71 100.05( 0.00 0.15 125 23.57 7.75 7.89 - 242 2.25
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 253 :100.63 100.74: 0.04 0.10 0.90 : 20.04 6.54 555 - 0.68 0.64
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 407 :101.00 101.70: 0.00 0.89 0.74 i 3389 8.75 7.40 - 1.05 0.98
PuHaHcoebIl CeKmop
Anbpa®@uHaHc, 01 0.00 1000 { 9.00 08.06.2007 10.06.2005 801 0.00 0.00 { 0.00 0.00 0.00 : 26.88 9.00 - 9.01 0.20 0.18
Anbpa®@uHatc, 02 14.01 2000 i 7.40 31.03.2010 06.04.2005 1828 0.00 100.05: -0.05 0.00 0.71 i 3528 7.40 - 4.94 0.02 0.02
Bark 3eHum, 01 0.00 1000 : 8.50 24.03.2007 - 725 99.50 99.95: 0.00 -0.15 0.03 1.16 851 444 - 1.88 1.80
Brewmopebatrk 03 0.00 2000 §14.50 22.02.2006 - 330 0.00 107.50: 0.00 0.00 -0.14: 85.81 13.49 547 - 0.83 0.79
Brewmopabark 04 1.33 5000 :{ 5.60 19.03.2009 24.03.2006 1451 99.35 0.00 : -0.61 0.00 0.00 0.77 5.63 - 6.32 0.97 0.91
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 686 99.75 100.85¢ 0.00 0.05 0.86 9.55 8.23 7.98 - 1.76 1.63
PocbaHk, 01 0.00 3000 : 9.25 15.02.2009 14.02.2007 1419 (100.30 100.50: 0.00 -0.10 1.47 : 1140 9.22 - 9.27 1.75 1.60
Pycckuti Cma+Oapm 02 0.03 1000 § 14.04 14.06.2006 - 442 :105.80 106.20i -0.06 0.24 1.11 { 40.00 13.27 9.05 - 1.12 1.03
Pycckuti Cmandapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 876 :102.00 102.30: 0.00 0.00 0.03 { 12.02 12.65 - 7.76 0.43 0.40
Bceeo 1o 0aHHbIM 576.62 213798

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 30 mapra 2005 r.

OMUTEHTbI OB bEM MNOrALEHUE LEHA WU3MEHEHUWE,% [OXOAQHOCTb,% 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 1 100.00 100.18 ¢ 0.00 -0.11  -0.65 -19.41 938 0 {BBB- Baa3 BBBZ 0.00 0.00
Poccus 05 $ 2969 875 24.07.2005 116 i 101.44 10169 -0.06 -0.12 -0.73 4.05 863 119 {BBB- Baa3 BBB: 0.31 0.31
Poccus 07 $ 2400 10 26.06.2007 818 i 109.94 11075 0.00 -079 -0.11 523 910 137 iBBB- Baa3 BBB: 2.02 1.97
Poccusi 10 $ 2718 825 31.03.2010 1827 i 107.56 107.75: 147 -0.75 -0.11 544  7.67 141 {BBB- Baa3 BBB: 2.71 2.64
Poccus 18 $ 3466 11 24.07.2018 4864 i 137.00 137.50i -0.77 -2.06 097 673 803 214 iBBB- Baa3 BBB- 8.06 7.79
Poccus 30 $19526 5 31.03.2030 9132 10125 101.38: 062 -1.34 018 675 4.94 216 iBBB- Baa3 BBB- 8.30 8.03
Poccusi 28 $ 2500 12.75 24.06.2028 8487 i 161.25 163.50: -0.08  -1.86 149  7.26 _ 7.91 242 i BBB- Baa3 BBB- 10.33 _ 9.97
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 410 : 97.94 9838 : -0.06 -0.19 045 489  3.06 0 :BBB- Baa3 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14112007 959 i 9525 9600 i 007 -013 193 972 3.15 0 iBBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $2837 3 14052008 1141 i 9163 9163 i 000 -1.74 000 594  3.27 0 {BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2236 : 83.00 83.94 : 0.00 -321 073 _ 6.35 _ 3.61 0 :BBB- Baa3 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5426 25.10.2007 939 | 10510 10545: 0.00 -0.28 0.14 345 516 116 :BB+ Ba2 0.00: 0.00 0.00
ARIES 02 €1000 7.75 25102009 1670 i 11235 112.80: 0.00 -0.19 -0.36 467  6.90 159 iBB+ Ba2 0.00i 3.95 3.77
ARIES 03 $ 2436 9.6 25.10.2014 3496 : 118.62 _0.00 i -1.17 _ -1.68 _ -0.06 _ 6.91 8.09 233 BB+ _ Ba2 0.00i 6.73 6.30
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 394 : 107.78 108.25: 0.00 -0.38 -0.37  3.44 10.16 113 : BBB- Baa3 BBBZ 0.98 0.95
Mockea 11 €374 6.45 12.10.2011 2387 i 107.20 108.20: 0.00 -041 084 512  6.02 172 i BBB- Baa3 BBB: 543 517
HuxHuii Hos2opod 05 : § 119 8.75 03.04.2005 4 100.00 _100.05: 0.00 _ 0.00 _ -0.02 839 875 580 Caa 0.01 0.01
KopnopamueHbie egpoobsuzauuu
Boivnesikom 06 $ 250 10.45 11.11.2011 2417 :100.30 10047 0.00 -0.19 -041 585 1042 323 i BB- B1 0.07 0.07
EgpasxonduHe 06 $ 150 8.875 25.09.2006 544 i 10244 103.17i 000 -024 093  7.11 8.66 327 B i 147 1.37
Pocrepmb 06 $ 150 12.75 20.11.2006 600 : 11125 11225i 0.00 -067 -0.35 546 1146 161 i BW Baa3 1.52 1.44
Cu6Hegpms 07 $ 400 115 13.02.2007 685 i 107.38 108.13i 000 070 -025 719 1071 332 | B+ Ba3 1.78 1.66
rA3IPOM 07 $ 500 9.125 25.04.2007 756 : 107.39 107.89i 0.00 -0.08 -0.17 530 850 145 iBB-W Baa3 BB U 1.92 1.82
THK 07 $ 700 11 11.11.2011 2417 {11129 11201f 000 -1.09 -035 622 9.88 219 Ba2 2.33 2.19
MTC 08 $ 400 9.75 30.01.2008 1036 i 106.08 106.58i 0.00 -047 045 733 919 328 i BB- Ba3 2.60 2.43
Cucmema 08 $ 350 10.25 14.04.2008 1111 i 106.04 106.79i 0.00 -0.70  0.71 797 967 393 B B3 B+ 268 2.49
Anpoca 08 $ 500 8.125 06.05.2008 1133 i 103.43 104181 0.00 -093 151 687  7.86 284 B B2 2.82 2.63
Bumm-Bunnb-flanH $ 150 85 21.05.2008 1148 i 99.37 100.39i 000 -126 109 873 855 469 i B+ B3 2.86 2.63
MMK 08 $ 300 8 21.10.2008 1301 i 101.92 10255 0.00 -0.86 122 737 7.85 334 iBB-D Ba3 BB-i 3.17 2.96
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1387 i 109.16 109.93i 0.00 -129 098 790 9.85 386 : B+ Ba3 3.30 3.06
Ceeepcmarnb 09 $ 325 8625 24.02.2009 1427 (10192 10271i 000 -1.35 194 804 846 399 i B+ B2 B+Di 350 3.24
Beimnesikom 09 $ 450 10 16.06.2009 1539 i 106.08 106.88i 0.00 -0.82 196 825 943 396 i BB- B1 3.61 3.33
Eepasxonduz 09 $ 300 10.88 03.08.2009 1587 i 107.15 108.22i 0.00 -156 216 885 10.15 455 B i 370 3.40
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1645 i 98.75 9942 i 000 -126 184 746  7.22 317 | BB Ba2 4.07 3.78
rA3rPOM 09 $ 700 10.5 21.10.2009 1666 i 11450 0.00 i 000 -1.16 -054 675 917 247 iBB-W Baa3 BBU 3.77 3.53
rA3M1POM 10 €1000 7.8 27.09.2010 2007 i 11050 111.00: 0.00 -148 -0.34 552  7.06 226 iBB-W Baa3 BBU 4.56 4.33
MTC 10 $ 400 8.375 14.10.2010 2024 i 10125 101.95: 0.00 -1.09 143 807 827 377 i BB- Ba3 457 4.23
Beimnenikom 11 $ 300 8.375 22.10.2011 2397 i 9852 9950 i 0.00 -0.19 -041 867 850 438 i BB- B1 5.19 478
Cucmema 11 $ 350 8.875 11.11.2011 2417 10100 000 i 000 -1.00 122 865 879 434 B B3 B+: 4.80 4.42
MTC 12 $ 400 8 28.01.2012 2495 i 9850 100.00i 0.00 -120 115 829  8.12 401 i BB- Ba3 5.53 5.10
Ceeepcmarnb 14 $ 375 925 19.04.2014 3307 i 10226 103.26: 000 -1.89 352 888 905 430 i B+ B2 B+Di 6.38 5.86
Anpoca 14 $ 800 8.875 17.11.2014 3519 i 103.37 104.00i 0.00 -069 231 836 859 377 B B2 6.78 6.26
rA3rMPOM 13 $ 1750 9.625 01.03.2013 2893 { 113.38 113.88i 0.00 -249 -0.13 7.36 849 278 iBB-W Baa3 BB U 6.04 5.62
A3I1POM 20 $ 1250 7.201 01.02.2020 5421 {10125 102.75: 0.00 -1.87 - 706 7.1 248 iBB-W Baa3 BBU 9.62 8.99
A3MPOM 34 $ 1000 8.625 28.04.2034 10621 i 109.50  0.00 0.00 -019 -023 779  7.88 295 iBB-W Baa3 BBU 11.33  10.51
baHKoecKue egpoobniuzauuu
BTE 05 $ 325 4.71 28.04.2005 29 100.08 100.11 ¢ 0.00 -0.02 -0.14 362 4.71 73 : BB+ BBB- 0.00 0.00
Pycc. Cmand 05 $ 30 11 28052005 59 100.92 10142 0.00 -0.02 -033 496 1090 215 :BBB+ 0.16 0.16
asnpomb6atix 05 €150 9.75 04.10.2005 188 : 10325 103.58: 0.00 -0.10 -0.39 3.12 944 95 B+ Baa2 0.52 0.50
Anbghabark 05 $ 175 10.75 19.11.2005 234 i 10293 10355i 0.00 -058 0.17 594 1044 277 B Ba2 B i 063 0.59
MM 05 $ 200 10.75 16.12.2005 261 : 10362 104.25: 0.00 -0.15  0.51 545 1037 226 B B+:i 0.70 0.67
Anbghabark 06 $ 190 8 13.042006 379 i 100.39 101.00i 000 056 016 755 7.97 439 B Ba2 B+i 1.01 0.94
Batk 3EHAT 06 $ 125 925 12.06.2006 439 10088 000 i 0.00 0.00 000 845 917 525 B1 B-i 1.18 1.09
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 463 : 101.19 10197 0.00 016 048 7.72 877 333 B1 B-i 127 1.18
Cbepbatk 06 $ 1000 4.443 24.10.2006 573 10096 10146i 0.00 0.00 -0.01 419  4.40 97 Baa2 BBB: 1.23 1.18
BTE 06 $ 350 4.4 22062006 449 i 99.97 10040i 000 017 -0.11 451  4.40 120 i BB+ BBB: 0.00 0.00
MpomcesiabbaHk 06 $ 200 10.25 27.10.2006 576 : 102.18 103.18i 0.00 -049 098 873 10.03 487 B- B i 150 1.38
MOM 06 $ 200 9.375 23.09.2006 542 i 103.91 104.27: 0.00  0.69 137 646  9.02 247 B B+: 1.40 1.31
Mempokommepy 07 $ 120 9 09.022007 681 10210 103.10i 000 -078 190 7.75  8.81 388 B B1 1.80 1.67
HOMOC 07 $ 100 9.125 13.02.2007 685 : 101.02 102.02: 0.00  0.20 116  8.51 9.03 463 B1 B i 1.81 1.67
MocHap6atk 07 $ 200 4.364 05.10.2007 919  101.93 102181 0.00 0.00 -0.65 4.15 4.28 97 BBB- 0.00 0.00
MBI Hukotin $ 150 9 19.03.2007 719 100.82 101.82i 0.00 -0.74 099 854 893 469 B i 1.92 1.77
Pycc. Cmand 07 $ 300 875 14.04.2007 745 10140 10240i 000 -064 167 799 863 414 iBBB+ 1.91 1.77
BTE 07 $ 300 5.63 30.07.2007 852 103.38 103.88i 0.00 -0.13 -005 452 545 132 i BB+ BBB: 2.56 245
asnpomb6arik 08 €1050 7.25 30.10.2008 1310 } 102.62 103.45: 0.00 -0.38 0.30 642  7.06 238 i B+ Baa2 3.23 3.04
BTb 08 $ 550 6.875 11.12.2008 1352 10225 10287i 000 -098 -0.09 618 6.72 214 i BB+ BBB: 3.36 3.17
Poc6ark, 09 $ 225 975 24.09.2009 1639 i 10246 103.34i 000 -079 185 883 952 465 B- B i 290 2.66
Mocrap6atik 08 $ 150 4.375 30.06.2008 1188 i 96.45 9695 i 0.00 -043 -076 558 4.54 154 BBB: 3.11 2.95
Batk Mockebl, 09 $ 250 8 28.09.2009 1643 i 101.88 102.88i 0.00 -120 069 750 7.85 321 Baa2 BB+ 4.01 3.73
BT6 11 $ 450 7.5 12.10.2011 2387 i 10272 10347i 000 -053 -027 697 7.30 268 i BB+ BBB: 5.13 4.96
BTE 15 $ 750 6.315 04.02.2015 3598 9450 9563 0.00 -262 000  7.61 6.68 330 BB+ BBB- 4.25 4.09
CbepbaHk 15 $

1000 6.23 11.02.2015 3605 94.77 95.44% 0.00 -1.76 0.00 6.97 6.57 237 ¢ Baa2 BBB: 7.38 7.13

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 30 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 95.45 95.36 0.50 -0.69 -4.02 4.59 8.17 AAA Aaa
US30YT=RR 107.86 107.81 0.77 -0.48 -1.97 4.84 14.62 AAA Aaa
EU2YT=RR 99.82 99.82 0.00 0.22 -0.16 2.59 1.95 AAA Aaa
EU10YT=RR 100.34 100.34 0.06 -0.12 -1.57 3.71 8.26 AAA Aaa
MEXGLB26=RR 148.63 148.63 0.89 -2.41 0.16 7.04 10.05 BBB Baa1
BRAZILC=RR 97.81 97.81 0.51 -2.62 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 102.38 102.38 1.17 -4.48 0.79 9.86 9.04 BB- B1
TRGLB30=RR 131.38 131.38 -1.68 -3.58 1.01 8.75 9.87 BB- B1
TRGLB10=RR 119.75 119.75 -0.47 -2.03 0.85 7.14 4.04 BB- B1
ARGFRB=RR 32.25 32.25 0.00 -3.13 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 32.00 32.00 0.00 0.00 3.02 66.70 2.08 SD Caat
RUSGLB30=RR 101.25 101.25 0.62 -1.34 0.18 6.75 8.30 BBB- Baa3
RUSGLB10=RR 107.56 107.56 1.47 -0.75 -0.11 5.44 2.71 BBB- Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag sz:?:::le 3HayeHve 3a fgeHb CMI;aC:ir;a C Havana roga 3a 12 mecsiues

29 map 05

EMBI+ 394 0 321.43 0.31 -3.89 -2.46 6.26

EMBI+ RUSSIA 213 4 374.68 0.19 -3.16 -0.33 6.63

EMBI+ MEXICO 187 -3 298.28 0.50 -3.46 -2.15 1.00

EMBI+ TURKEY 314 19 214.21 -0.47 -5.08 -3.11 3.19

EMBI+ BRAZIL 470 -9 423.14 0.64 -4.94 -4.66 11.55

EMBI+ VENGVUELA 474 -6 451.14 0.81 -3.64 -4.18 17.08

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 30 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, co3jgaBaTb pe3epBHble KONWW, apXMBUPOBATb, BKOYATb B 6a3dbl AaHHbIX W faBaTb Npaso
joctyna.
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