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35
3.0 MHpaekchbl 3HayeHve WN3m-e Bbinyck Mokynka [Mpogaxa Nam-e YTM, %
25 RUB/USD 2785  0.0244 ) 0®3 45001 104.00  104.33 -0.01 5.00
2.0 EUR/USD 1.2952 1E-04 L) O®3 46001 108.20  108.25 -0.25 6.80
151 MIBOR, % 1.58 -0.41 v 0®3 46014 103.90  104.00 -0.20 8.04
- OCTATKN HAKIC B LIB, 316.8 7.6 L) Mrop29-06 106.21 106.40 0.09 7.91
10 [ MNPA. PYE. : : opes-o : : > :
HE®Tb (URALS) 45.31 -0.79 ¥ Mrlop39-06 102.62 103.00 0.00 8.43
05 T 30M0TO 426 0 ) KOMM 78 06 94.91 95.21 -0.24 11.11
0.0 EMBI+ 323.72 0.71 [ )] Tykoin206n 98.55 98.75 0.20 7.74
okT 04 HOosi04 pek04 sHBO5 (peB 05 map 05
I O60poT MO AGHBraM, MIPA. PY6. EMBI+ CMPER, 386 -8 [ 7 FA3MPOM A3 101.34 101.39 -0.06 7.43
CpepnHes3s. JOXOAHOCTb, % rOA (Lkana cnpasa) EMBI+RUSSIA 376.16 0.4 ) FA3MPOM A5 99.75 99.84 0.14 7.80
EMBI+RUSSIA CMPE[ 211 2 ¥ YpanCsanHe 106.80  107.20 0.04 8.57
500 WHOVKATOPbI AEHEXXHOIO PbIHKA 105
! ’ MICEX RCBI 103.35 0.00% ) TYM 0206n. 101.30 101.75 -0.10 10.56
450 MICEX OBbEMbI, MIH. PYB.  BUPXA PNIC  PEMO POCCHA 30 102.06 10213 0.62 6.68
400 KOPMOPATWBHbLIE 716.13 6568.75 1703.38 UST 10 95.67 95.72 0.23 4.55
350 MYHULIMNATNBHBIE 297.02  2520.57 A3MPOM 13 113.72 114.47 0.34 7.31
FOCYAAPCTBEHHbIE 288.24 378.71 BAHK MOCKBbI 09  101.90  102.65 017 7.49
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M COBLITUA HA PLIHKE

PYBJIEBbIE OBJINTALIUA
» BYEPA Haubonee nO3WTHBHYIO OMHAMWKY MPOAEMOHCTPUPOBANU KOTUPOBKM

200

150
okT-04 Hos-04 nek-04 AHB-05 des-05 map-05

I O 5% o GpepicTs Ha KopcUeTax, unpp. pyS. KoprnopaTtueHbix  obnuraumi. OpHAKO OCHOBHOM  WMHTEPEC  YYaCTHUKOB  Obln
MIBOR, % roaoseix (wkana cnpasa) cocpefoToueH B obnurauuax eTroporo-tTpeTbero swenoHos (Pocxne6 01 (+0,05%),
[IOXOIHOCTY POCCHY 30 M US10 Pocbank (+0,05%), Canior 3Sueprus (+0,24%), WUTEPA (4+0,25%). Ob6nuraumm

76

«ronybbix (PMILIEK» Ha BYepallHMX Toprax TOProBajMCb [OCTATO4HO Bsno. W3
SMWUTEHTOB NEPBOrO JllefioHa Byepa Haubosee MpuMyHble OBOPOTbI NPOWW C
obnuvraumamu Fasnpom A5 (+0,14%), BTB 03 (+0,0%) v Fasnpom A2 (+0,2%). Mo
WTOram TOProB WMHAEKC KopnopaTueHbix obnurauui cHusunca Ha 0,02% no yposHs
103,35. Buepa Takke OO0 «CY-155 Kanutan» ucnonHuno csou obsasartenbcrsa no
odepTe M BbiNjaTe KynoHa. YBepeHHOe MPOXOXAEeHWEe OuYepPefHOro 3MUTEHTa
CTPOUTENIbHOW OTpac/iM yepe3 oePTy MOCTENEHHO Y/ydLIaeT OTHOLUEHWEe WHBECTOPOB
K obnuraumsam ctpoutenen.

» B cektope MyHWumMnanbHbIX M cybdienepasbHbiX 0BMraLmii KOTUPOBKK Hanbonee
aKTUBHO TOProBaBlUMXCA obnuraumi B cpegHem cHusunuce Ha 0,01%. BepxHue

7.4

72

7.0

6.8

6.6

6.4

6.2

O ot vontr mor o $ea05  map-05 " | cTpoukun cnucka nuaepos no ToproebiM obopoTam 3aHanM obnauraumu ropona Mocksbl
—— RUS30 uxana cneaa =——=US10 u Mockoeckon obnactu (Mockea 37 (-0,14%), Mockea 38 (-0,2%), Mocksa 31
(+0,09%), Mockea 35 (+0,05%), Mocksa 29 (-0,09%), Moc.06n. 03 (-0,2%),

OBBEM TOPFOB M JIOXOOHOCTb FA3MPOMA A3 Moc.o6n. 04 (-0,05%).

B cektope rocymapctBeHHbix pybnieBbix OBAMrauMi  Ha  BuepalHWX  Toprax
NPOAOJIKUIIOCh CHUXKEHUE KOTUpoBoK. Hanbonee aktvBHO Toprosasluvecs obauraumm
B cpeaHem nogeweseny Ha 0,07%. AKTMBHOCTb CeKTOopa Buepa BHOBb CHM3WAacb OO
HU3KKX ypoBHeK. Bbupykesble 06opoTbl coctaBunu 288 maH. pybnei.
» CTPATEIUA. OcHoBHOe BHMMaHWe yYaCTHMKOB PbliHKA MO-MPEXKHEMY NMPHUKOBAHO K
COBbITUAM Ha BHELUHWX [ONIOBbIX PbIHKAX, FA€ CErofHA-3aBTpa COCTOMTCS BbIXOZA
BaXXHbIX MaKpOCTaTUCTUUECKUX AaHHbiX no akoHomuke CLUA. CunbHas cratvcTvka no
pbiHKY Tpygsa CLLUA HeraTMBHO NOBMMsET Ha AWHAaMMWKY [OJIrOBbiX pbiHKOB. Ha 3tom
doHe [O nyBMKaLMKM KJlOHYEBbIX GIOKOB CTATUCTUKM YYACTHWUKHM PbIHKA MPEAnoqTyT
oT04  How04  pec0d  awe05  (es05  map-05 CHU3WTb CBOIO aKTMBHOCTb. CerofHs — 3aBTpa, BO3MOXHO, ONpPeAenuTCs
N O Toprob o Homsany, Thic. . KpaTKOCPOUYHOE HanpaBieHHe OWHAMWKU CTABOK Ha BHELUHWMX LOJIFOBbIX PbiHKax. Mbl
= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)
nonaraem, 4to Haubonee BEPOATHLIN CUEHAPUI Pa3BUTHUA COObITWIM nocne nybauKaumi
CTaTUCTUKK — YKpEmnjeHUe HeraTMBHOrO TpeHAa Ha BHELUHWX AOJIFOBbIX PbIHKAaX, YToO
NPUBELET K Las/lbHENLIEMY OAB/IEHUIO HA KOTUPOBKK pybnieBbix obnurauui.
Bonee KoHcepBaTWBHbIM WHBECTOPaM Mbl pPeKOMeHayeM obpaTuTb BHUMaHWe Ha psg
KOPOTKMX  ObaWrauui  3MWTEHTOB  BTOPOrO  3LIENOHA, KOTOpble  OCTaloTCs
HeOOLEeHEeHHbIMA OTHOCUTENIbHO CBOMX aHaJloros.
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520 CrP3g POCCUM 30 n UST10, 6.n. “ COBbH’MH HA Pb|HKE

EBPOOBJIUI ALIUU
» US-TREASURIES. PbiHOK ponroebix WHCTpymeHTOB KasHaueuctea CLLUA cHoea
npofemMoHcTpupoBan Hebosblwon poct. Mo utoram gHa goxopHoctb 10-neTHUX us-
treasuries cHM3uaMcb Ha 3 nyHkToB A0 4,55% romoBbiX, AOXOAHOCTb TPUALATUNETHUX
us-treasuries Take cHU3MAMCb Ha 4 nyHkTa - 4,80% rogosbix.
» BBI. Mo okoHuaTtenbHbiM nogcyetam, BBIM CLUA B IV ksaptane sbipoc Ha 3,8%
B FOAOBOM WCUMC/IEHWM, UTO MOJIHOCTbIO COBMaso C NPenBapHTE/NIbHbIM MOKa3aTesiem.
OpHako BbllleflMe [OaHHble OKa3a/IMCb HEMHOrO HWXKE paHee MPOrHo3WpyeMbIxX
3Hauenui (4,0%). Hanomuum, uto no wutoram lll keaptrana 2004 ropa amepuKaHcKas
170 aKkoHoMmuKa ebipocna Ha 4,0%, so |l keaptane - Ha 3,3%, a B | kBaptane - Ha 4,5%.
okT-04 Hos-04  pek-04 aHB-05  ¢es-05 map-05

3a Becb 2004 rog BBIM CLUA sbipoc Ha 4,4%, 4TO CTano cambiM BbICOKUM 3HayeHWeM
nocne 1999 r. (4,5%).
» basoBbii LUEHOBOW WHOEKC NOTPEeBUTENbCKUX PacxXodoB, BXOAALMNA B OTY4ET O
BBIN, ebipoc B IV keapTane Ha 1,7% roposbix. PaHee cooBuwanoch, 4To AaHHbIM
nokasatenb pasHanca 1,6%.
» EMERGING MARKETS. Espoobauraumm cTpaH C pa3BHBalOLLMMUCA 3KOHOMUKaMM
Ha coHe cTabUAbHOCTM Ha pbiHKe us-treasuries, npogemoHcTpuposanu poct. MHaekc
EMBI+ ebipoc Ha 0,71% po yposHa 323,72, cnpaf MHOEKca Cy3uncs Ha 8 nyHKToB 1o
386 6.n.
» POCCUNCKUE EBPOOBJIUTALUKN. Unpekc EMBI+Poccus Bbipoc Ha 0,4% no
376,16. Cnpag uHaekca cokpatunca Ha 2 nyHkta go 211 6.n. Kotuposku
espoobnuraumit Poccna-30 cerogHs Haxopsatca Ha yposHe 102,06/102,13 npoueHTa
oT HomuHana. Cnpag espoobnuraumit «Poccus 30» K pecAatvneTHum us-treasuries
cocTasnset 211 nyHKTOB.
» CTPATEIMUA. Cerogna B8 CLUA BbiigeT odepepHas nopuusi MakpoCTaTUCTUKU —
JaHHble No noTpebUTeNbCKUM pacxofaM/foxofaM, B COCTaB KOTOPbIX BXOAMT
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7.60

7.45 4

7.30 T T T T T
okT-04 Hos-04  pek-04 sHB-05  cheB-05 wmap-05

KOPMOPATVBHb I/ CETMEHT LEeHOBOM HWHAeKC noTpebutenbckux pacxopos (PCE). Oxkwupaetcs, uto B cheBpane
3HaueHWe uHpekca Bbipocno Ha 0,3%. B cnydae pocta 3HaueHws uHpekca 6osblie
NOEPLI OBOPOTOB yem Ha 0,3%, KOTMPOBKM us-treasuries MoOryT oTpearMpoBaTtb HeratMBHO, T.K.
OBopOTL!, MIH. PYo. Vamonenme nofobHaa AMHaMMKa NOKa3aTens yCuaueaeT UHNALUMOHHOE fAaBneHue. TeM He MeHee,
(Bupxa + PIC) croumocTy, % Ha hoHe BbixOofa 3aBTpallHeld Gonee 3HAUMMOMW CTATUCTUKKM MO PbIHKY TPyna, Mbl
Y155 106 1329.43 0.03 » nonaraem, UTo peakLmMs pbiHKa oKaxkeTca cnaboi.
Pocxne6-01 604.86 0.05 N
POCBAHK-1 603.96 0.05 N
CanoT3Hepr 524.87 0.24 N
HIK UTEPA 519.00 0.25 N
KpBocT-VHB 307.21 0.05 N
BTB - 306. 302.74 0.00 N
H3®UNC-01 210.09 0.00 N
FA3MNPOM A5 200.97 0.14 N
Meyen TA-1 156.78 -0.10 v
NMOEPLI POCTA/NMALEHNVA
PocT, % Mapexve, %
12.88 MKLLB-01
1.01 AVXK 206
0.40 CatypHWH-1
0.35 AMTEN-1 06
Hupandyact -0.80
SPKO-01 06 -0.70
BB MM 106 -0.49
BonTen4306 -0.45
EspasXona1 -0.45
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
T

122

okT-04 Hos-04  pek-04 sAHB-05  es-05 map-05
=[a3npom 13 ====Anpoca 08

EMBI+POCCHUA, CNP3J,

300 | |

okT-04 Hos-04  pek-04 auB-05  des-05 map-05

cnpag EMBI+ POCCUUN K MEKCUKE

okT-04 Hos-04  pek-04 sHB-05  ¢es-05 map-05

600 CNP3 MOCKBbI 29 K POCCUMU 10, 6.n.
T

Hos-03 es-04 man-04 aBr-04 Hos-04 es-05

CTABKMU LIBOR (USD)
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» T[A3MNPOM. He noGMBLIMCD MOJIOXKHTENIBHOTO PELLEHUS BOMPOCA O MOBbILIEHWH
TapuoB Ha BHYTPEHHEM PbIHKE Ha CBOWMX YC/IOBMUSX, XOJNGMHI PEeLinsl UCMONb30BaTb
apyroi BapuaHT. Mo coobuieHunio rasetol Begomoctu, ¢ 1 aHBaps ocHOBHble (hOHAbI
Fasnpoma — Tpybonposoapl, 34aHWs, OOOpyAOBaHWE W 3eMesibHble YUYaCTKW —
nopopoxkanu Ha 72%. Mocne nepeoueHKkH, KOTopylo nposenu ayautopbl Ernst &
Young, umyuiectso lasnpoma ctout 2,229 TpaH. py6., wnn $80,3 mnpa. Mo cnosam
npeacrasutens [lasnpoma, nepeoueHka HeobOXoAuMa O/ OTPaKEHWUS| peasibHOro
NONIOXKEHUS [eNl B XONIAMHTeE.
B To ke Bpems, O4eBUAHO, YTO MepeoLeHKa OCHOBHbIX (POHAOB MPWUBEAET K POCTY
ceBecTOMMOCTH U CHUKeHWIO Npubbinn Masnpoma.
BnpoueMm, rnaeHbiM UTOrOM MEPEOLEHKH CTaHeT ApPyroe — Mo CNOBaM NPeAcTaBUTENS
lasnpomMa, M3-3a pocta CTOMMOCTH (POHOOB MOCTABKWM rasa Ha BHYTPEHHWH PbIHOK B
CliefyloleM rogy CHoBa CTaHyT ybbiTouHbiMM — okono 27,8 mapa. py6. B cesasu c
3TuM [asnpom BHOBb HaMepeH HacTauBaTb Ha yBenudyeHun Tapucos B 2006 rogy Ha
22%.
BnpoueM, UUHOBHWKK MO-NPEXHEMY HACTaMBalOT HA TOM, UTO POCT TapUPOB Ha ras He
nomkeH npeeblcktb 11-15%.
> Al "PA3IYNIANA-YKPPOC" 29 mapTa noracun OAHONETHHI BbINYCK KPeAMTHbIX
HoT (CLN) Ha cymmy $50 maH. Tak)ke KOMNaHWsi OCYWECTBW/IA BbiNAaTy KyMNOHHOro
foxofa no ebinycky B cymme $2,9 mnH.
» CY-155 KAIWUTAJN. Buepa komnanus «CY-155 Kanutan» ucnosHuna csowu
obazatenbctea No odeprte U Bbinaate KynoHa. MYHKUMM NNaTeXXHOro areHTa BbiMycKa
BbinosiHsieT baHk Mockebl. [NoraweHue cnepytowero KynoHa cocrtoutca 29 wioHs 2005
roga, Ha Kaxaylo Oymary Oynet BbinnadeHo 34,9 pybna. Bcero obnauvraupm umerot
LBeHafLaTb KBapTasbHbIX KyNOHOB C (PMKCUPOBAHHOM MPOLEHTHOM CTaBKOM Ha YpOBHe
12,29% roposbix B nepBbld rog obpaweHus U 14% roposbix Bo BTOpOW. Pasmep
LOXOJa KYMOHOB TPeTbero roga obpalueHus Oyner onpefesieH 3MUTEHTOM MO3LHee.
O6bem Bbinycka no HomuHany coctaeun 1,5 mnpa. pybnein. Pasmelienue
obnvraumii  npoxoguno Ha MMBB 30 maptra 2004 ropma. OpraHusatopom
aHAeppanTePOM W OpraHU3aTopoM Bbinycka BbicTynun baHk Mocksbi. [Norawenue
obnuraumii coctontca 30 mapta 2007 roga.
» VYBepeHHOEe MNPOXOXKAEHWE OYEepPefHOro 3MMUTEHTa CTPOMUTESIbHOW OTpac/ii 4epes
obepTy NOCTENEHHO YJ/lyuyLIAeT OTHOLIEHHE MHBECTOPOB K OB/IMrauusm CTpoUTENEN.

M SKOHOMMKA/MONUTUKA

» BHELUHWMA OOJII. MpaBuTenbctBo POCCHM MONHOCTbIO MOrackio CeMUIeTHUN
eBpoobnuraumoHHbi 3aim 1998 ropga Ha cymmy 1,25 mnpa. Hemeukux Mapok. B
paMKax OKOHYaTeNbHOrO nnatexka BHewskoHOMOaHK, BbIMOAHSAIOWMIA (PYHKLUWK MO
obcnyxuBaHuio BHewHux ponros P®, nepesen Bo dppaHkdyprckuin Deutsche Bank
AG 699 mnH. eBpo. Takke BIb nepesen B noHpgoHckui cunman JP Morgan Chase
Bank $116 u $507,8 miH. B KauecTBe ouepefHbiX MNaTeXXeW B CUYET KYNOHOB MO
espoobnvraumsm ¢ norawenrem 8 2010 1 2030 roay.

» BIOLKET — 2006. Ha 3acenaHuu BlogyKeTHOM KOMWCCHMM, COCTOSBLUEMCS BYepa,
ObLIO MPUHATO pELleHWEe O TMOBbIEHUH LEeHbl OTCEYEHWS AN (POPMUPOBaHUS
ctabgoHpa no $27 3a bappenb. Ceiluac aTa nnaHKa yctaHoBneHa Ha yposHe $20.
Panee MuHduH cornacunca noebicutb ee ao $25, Ho nocne npoBefeHHbIX pacyHeToB
BbISICHWUIOCb, UTO 3TOrO OyAeT HefOCTaTOUHO AN (PUHAHCUPOBAHWUS BbIPOCLIMX B 3TOM
rofly couuasbHbix obOs3aTenbcte npasuTenbctea. [loxogHylo uactb 6rogketa-2006
NPaBUTENBCTBO MO-NPEXHEMY HAMEPEHO paccuuTbiBaTb, Mcxons M3 ueHbl $34 3a
bappernb.

CpefHas ueHa HedpTM No MUTOraM nEPBOro KeBapTasa TeKylero roga cocTaBuna
npumepHo $42,7 3a 6appenb Urals.

“ KPEOWUTHBIE PEUTUHIA

» TMPOMCTPOMBAHK. Fitch Ratings NOBbICMIO  [ONFOCPOYHbIA  PEHTHHT
MpombiwneHHo-CtpoutenbHoro baHka ¢ «B» pgo «B+» u nomectuno pentuHr B
cnucok Rating Watch ¢ nomeTkoM «No3WTUBHbIMY. Takyke areHTCTBO MNOATBEPAMIIO
Lpyrve perTuHru BaHKa: KpaTKocpouHbii — «B», uHaueuayanbHbii — «D» W pelTuHr
NOALEPIKKU — «4».
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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 B6AU3KMM CPOKOM
[0 noraileH1s) obauraumMu 3MUTEHTOB BTOPOrO-TPETbero allefioHa. ITH obnurauun TopryloTes ¢
NpPUB/iEKaTENbHbIMKU [OXOAHOCTAMU W MPaKTUYECKW He MOABEPIKEHbl PUCKY POCTa MPOLEHTHbIX
CTaBOK.

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 102.05 102.15  13.22 - 10.41 0.66 0.60
MukosiHoscKuil 18.09.2006 - 103.05 103.85  13.06 11.27 - 1.38 1.24
Tpancmawxondure, 01 01.12.2007 05.06.2006 101.77 102.50  13.73 - 12.33 1.09 0.97
Tynauepmem 02 02.12.2007 02.12.2005 100.55 101.75  10.85 - 10.56 0.65 0.59
CamypH Wneecm 05.08.2006 - 103.25 103.95 _ 15.41 12.42 - 1.25 1.11
CybghedepanbHbie U MyHUYUNaabHbie obnu2ayuu

Xabapoeckuli kpali, 02 05.10.2006 - 0.00 0.0 12.85 9.82 y 1.37 1.25
KpacHosipck, 02 27.10.2006 - 105.25 105.50 11.87 9.12 - 1.43 1.31
Teepckasi 0671., 02 23.11.2006 - 11130 11150  15.18 9.76 - 1.47 1.34
Tomckasi 0671., 02 27.07.2006 - 102.00 10240  11.73 9.96 - 1.24 1.13
Poccutickue eepoobnuzayuu

MTC 12 28.01.2012 99.37 10012  8.05 8.12 551 5.10
Boimnienkom 09 16.06.2009 106.10 107.10  9.43 8.24 3.60 3.60
Bbivnenkom 11 22.10.2011 99.13 0.00 8.45 8.55 5.18 5.18
Cu6regpms 09 15.01.2009 11025 0.00 9.75 7.57 3.28 3.28
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.' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

CErogH+
3 man 05
7 nioH 05

OuepeaHoe 3aceaaHme kommuceun FOMC. PaccmoTpeHie Bonpoca 06 U3MEHeHIM y4eTHOM CTaBKy.

BHeouepenHas Bctpeya OMEK. Bena, AscTpus.

.' KAJNNIEHOAPBL NMEPBUYHOIO PbIHKA
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[ata OMUTEHT, cepys Bbinycka O6vem, MnH.  Cpok obpalueHus
CErogHA  ApceHan-®unanc, 01 200 3rogal 1,5
LlenTpobaHk PO npoeeget fopasmeluerne OBP cepun Ne 4-02-30BR0-4.
CErogHA  [Hata norawenus 23.06.2009. JocpouHbii Bbikyn - 15.09.05 no HomuHany. 10 000 4.3 ropa
Obwem Boinycka - 100 Mnpa. pyb.
4 anp 05 HKHX, 04 1500 7 netl4 ropa
5anp 05 CTWH-®uHaHc, 01 300 3 ropalrop/nBa
5anp 05 MockoBckas obnactb, 34005 12 000 5 net
5anp 05 MepecseT-UHBecT, 01 200 2,5ropal1,5
6 anp 05 Xaineng long ®uHakc, 01 750 3ropall,5
6 anp 05 Mockga, 36. lata norawexus 16.12.2008 3900 3.5ropa
6 anp 05 Mocksa, 42. [lata norawenns 12.08.2007 2000 2.5ropa
7 anp 05 Muaneng Kanutan MexemkmeHT 01 530 1.5roga
7 anp 05 Cubakapembatk, 01 470 2ropa
12 anp 05 PTK-JTnaunnr, 04 2250 3ropa
13 anp 05 Hwxeropogackas obnacts, 02 2500 3,5ropa
20 anp 05 MwuHduH gopasmectut Bbinyck OP3-N1 cepun 27057. [ata 10 000 5 et
noraweus 20.01.10
.' CTATUCTUKA CLUA
[lata Mokasarens Mocn. Oxupaemoe [pownoe  ®akTuyeckoe
nepuof  3HaYeHMe  3HaueHue 3HaueHve
CErogHA  Wupekc notpebutensckux pacxonos (PCE) ¢eB.05 0.30% 0.20%
1 anp 05 VHpexc lenoson aktueHocTy (ISM manufacturing) map.05 55.30
1.anp 05 &I‘:;ﬁ:‘:;KZ;;;II(:)prAa - Yncno HosbIx paboymx Mect vap.05 223000 262 000
1.anp 05 ((J:;:}c&gzz r;l:gka Tpyaa - YpoBeHb He3pabotuLpl vap.05 5.30% 5.40%
5anp 05 WHpekc [lenosoit aktueHocTH (ISM Services) eB.05 59.80
12 anp 05 Toprosblit 6anaHc (canbgo, Mapa. Aonn. ) eB.05 -58.27
12 anp 05 ®epepanbHblit BrogxeT teB.05
13 anp 05 PosHuuHble npogaxm (Retail sales), m-t-m map.05 0.50%
13 anp 05 Retail sales, nckniouas asTomobunu, m-t-m map.05 0.40%
15 anp 05 /IMROpTHble LeHb! map.05 0.80%
15 anp 05 OKCMOPTHbIE LieHbI map.05 0.00%
15 anp 05 Cuer geixenus kanutana (Capital Net Flow), mnpa. bes.05 9150

aonn.
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 31 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 0.00 34500 - 15.12.2005 15.07.2005 260 98.86 98.97: 0.00 0.03 0.94 - - 159 3.92 0.29 0.28
O®3 25057 0.00 7490 : 7.40 20.01.2010 - 1757 : 99.10 99.65: 0.00 -0.35 0.01 : 1277 743 7.70 - 4.04 3.75
O®3 25058 0.79 7776 i 6.30 30.04.2008 - 1127 {9761 9763 : 0.00 -0.20 0.00 i 9.67 645 7.36 - 2.80 2.61
O®3 26198 0.09 42117 6.00 02.11.2012 - 2774 0.00 90.50: 048 0.00 0.78 : 2400 6.67 7.78 - 6.09 5.65
O®3 27018 14.53 14000 12.00 14.09.2005 - 168 :103.71 103.80{ 0.09 -0.48 -0.32: 460 11.57 3.89 - 0.45 0.44
O®3 27019 21.72 8800 :12.00 18.07.2007 - 840 :106.77 108.80: 0.09 -0.23 0.51 :23.01 11.05 6.30 - 2.07 1.95
0®3 27020 0.00 8800 :12.00 08.08.2007 - 861 108.16 109.35: 0.00 0.00 0.58 : 16.11 11.00 6.21 - 213 2.00
O®3 27021 12.07 10942 12.00 20.04.2005 - 21 100.61 100.64: -0.06 -0.24 -0.58 : 23.01 11.93 1.41 - 0.06 0.06
O®3 27022 0.00 21296 8.00 15.02.2006 - 322 :102.64 102.98: 0.00 -0.10 0.09 { 9.21 7.79 5.00 - 0.85 0.81
0O®3 27023 10.13 20292 7.50 20.07.2005 - 112 1101.10 101.35{ -0.12 -0.28 -0.01: 1438 7.40 3.16 - 0.30 0.29
O®3 27024 0.00 15001: 7.50 19.04.2006 - 385 :102.40 0.00 0.00 0.00 0.05:14.38 7.31 4.86 - 1.01 0.96
O®3 27025 15.47 25806 7.50 13.06.2007 - 805 :101.30 101.50: -0.10 0.00 0.00 { 2.88 7.40 647 - 2.05 1.93
0®3 27026 0.79 15108 8.00 11.03.2009 - 1442 : 99.30 9949 : -0.10 -0.19 -047: 3.07 804 745 - 3.44 3.20
O®3 45001 5.74 37808 :10.00 15.11.2006 - 595 :104.00 104.33: -0.01 -0.35 -0.24 {1151 959 5.00 - 0.85 0.81
O®3 45002 0.00 5520 :10.00 02.08.2006 - 490 0.00 104.30{ 0.00 -0.14 -0.07 : 9.21 9.60 4.92 - 0.82 0.78
O®3 46001 7.24 60000 10.00 10.09.2008 - 1260 :108.20 108.25: -0.23 0.00 -042: 3.84 924 6.80 - 2.40 2.25
O®3 46002 0.00 62000 11.00 08.08.2012 - 2688 :106.60 107.50: 0.00 -0.23 -0.05: 12.66 10.23 7.72 - 5.05 4.69
O®3 46003 141.81 37298 10.00 14.07.2010 - 1932 :109.95 110.29: -0.04 -0.09 -0.18: 19.18 9.07 7.54 - 3.90 3.63
O®3 46014 54.03 53827 {10.00 29.08.2018 - 4900 :103.90 104.00: -0.19 0.10 0.05 i 3.84 9.62 8.04 - 6.09 5.64
O®3 46017 0.00 9998 : 9.50 03.08.2016 - 4144 : 9695 97.28 : 0.00 -0.05 0.00 : 10.93 9.80 8.41 - 7.06 6.51
Bcezo 284.41 498378
Umoau mopzoe cybghedepasibHbIMU U MyHUYUNaabHbIMU 0bnu2ayusimu
bauwkopmocmat, 04 0.00 500 8.02 13.09.2007 - 897 98.05 98.60: -046 024 298 : 286 8.16 9.02 - 2.27 2.08
Benzopodckasi 0611., 04 1.77 320 :15.00 29.04.2008 - 1126 :108.25 108.35: -0.18 -0.23 1.03 : 62.47 13.85 11.11 - 2.48 2.23
Benezopodckasi 06n1., 03 0.32 300 :19.00 20.12.2005 - 265 (107.65 108.00: -0.23 -0.09 032 521 1760 7.85 - 0.69 0.64
Boneoepadckasi 0611., 01 0.01 600 :14.00 11.06.2009 - 1534 :102.85 103.70: 0.24 0.37 293 : 39.89 13.50 10.99 - 2.65 2.38
Upkymekasi 061, 01 1.15 700 {11.00 22.07.2007 - 844 :101.70 101.95: 0.15 -0.01 147 {2110 10.79 9.33 - 1.25 1.15
Ypkymckas o611., 02 0.64 750 :11.00 07.09.2006 - 526 :101.80 102.20: 0.00 0.05 129 :{ 6.63 10.78 8.65 - 0.99 0.91
Komu, 05 3.81 500 :15.00 24.12.2007 - 999 :111.25 111.70: -0.40 099 1.83 : 247 1345 948 - 2.33 213
Komu, 06 0.63 700 i14.50 14.10.2010 - 2024 :109.00 110.50: -0.09 0.82 1.92 i 66.34 13.13 10.57 - 3.90 3.53
Komu, 07 0.00 1000 :12.00 22.11.2013 - 3159 {9491 9521: -025 -0.16 2.00 { 41.75 1263 11.11 - 5.30 4.77
Kocmpomckasi 0611., 03 0.00 300 {15.00 23.06.2005 - 85 101.60 101.90{ 0.00 0.00 0.10 } 2.88 14.78 8.41 - 0.23 0.21
Kpactospck, 01 1.02 1000 : 11.00 21.07.2005 - 113 :101.15 101.60: 0.40 0.02 049 : 2140 10.84 6.20 - 0.30 0.29
Kpacrosipck, 02 2.1 630 :12.50 27.10.2006 - 576 :105.25 105.50: 0.05 0.19 216 { 21.58 11.87 9.12 - 1.43 1.31
KpacHosipckuti kpad, 01 8.64 1500 :10.30 08.12.2005 - 253 :1101.72 101.80: -0.24 -0.43 0.78 : 6.49 10.14 8.12 - 0.67 0.62
KpacHosipckut kpad, 02 1.04 1500 {10.95 26.10.2006 - 575 :103.16 103.70; 0.00 0.05 2.12 { 20.70 10.57 8.75 - 1.44 1.33
KpacHodapckud kpad, 01 0.00 605 (11.00 15.05.2007 - 776 1101.35 101.70: 0.00 0.15 0.84 i 40.38 10.84 9.76 - 1.89 1.72
JleHunepadckas 0611., 02 4.02 800 :14.01 08.12.2010 - 2079 :114.22 115.40: 0.01 0.09 0.79 { 39.92 12.14 10.63 - 4.09 3.70
Mockosckas 0611., 02 0.87 1000 §17.00 10.06.2005 - 72 102.30 102.95( -0.02 -0.56 0.29 { 9.32 16.62 5.17 - 0.20 0.19
Mockosckasi 0611., 03 5.49 1000 : 11.00 19.08.2007 - 872 :105.42 106.38: -0.19 -0.05 1.74 : 12.05 1042 8.53 - 2.15 1.98
Mockosckasi 0611., 04 26.68 9600 {11.00 21.04.2009 - 1483 :106.60 106.91: -0.05 0.47 143 { 19.29 10.31 9.32 - 3.30 3.02
Hoeocubupck, 01 0.41 1500 :16.00 21.06.2005 - 83 101.82 101.99: 0.09 -0.63 0.10 : 3.51 1570 7.57 - 0.23 0.21
Hoeocubupckasi 0b11. 0.68 1500 {13.50 27.07.2006 - 484 :103.51 104.13{ 0.00 0.23 1.98 { 20.71 13.04 11.02 - 1.21 1.09
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.2006 - 461 0.00 0.00 0.00 -0.10 211 (2795 1145 8.21 - 1.16 1.07
Teepckasi 0671., 02 3.52 1000 :16.90 23.11.2006 - 603 :111.30 111.50: -0.09 0.36 0.83 : 15.74 15.18 9.76 - 1.47 1.34
Tomckasi 0611., 02 0.00 500 :12.00 27.07.2006 - 484 :102.00 102.40: 0.00 0.00 0.89 :20.38 11.73 9.96 - 1.24 1.13
Tomckas 06n1., 03 0.63 600 (12.00 13.10.2007 - 927 :102.25 102.30: 0.18 0.00 1.76 : 55.23 11.71 9.97 - 2.16 1.97
Yepa, 03 0.50 400 :10.03 18.07.2006 - 475 98.95 101.00( 0.00 050 1.30 { 19.50 9.98 9.82 - 1.23 1.12
Yepa, 04 3.39 500 :10.03 03.06.2008 - 1161 99.20 0.00 : -0.30 045 297 : 31.04 10.11 10.58 - 2.72 2.46
Xabaposckuu kpad, 01 0.00 300 {13.09 27.08.2005 - 150 $102.30 102.54: 0.00 0.00 046 i 11.12 12.76 6.78 - 040 0.38
Xabaposckuti kpad, 02 0.00 700 :13.13 05.10.2006 - 554 0.00 0.00 0.00 0.10 1.00 : 30.22 12.85 9.82 - 1.37 1.25
XMAO, 01 0.00 1000 { 15.00 08.12.2005 - 253 0.00 106.20: 0.00 0.00 -2.08:43.97 14.15 6.09 - 0.66 0.62
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 1154 0.00 111.05:{ 0.00 0.14 0.18 { 40.77 10.89 8.45 - 2.65 2.44
Yyeawus, 01 0.00 285 :12.00 12.08.2005 - 135 :102.05 102.29: 0.00 0.05 0.39 : 1512 11.75 6.34 - 0.36 0.34
Yyeawus, 02 0.10 500 9.50 13.04.2007 - 744 9722 9755%i 113 0.10 233 { 20.04 9.64 10.73 - 1.84 1.66
Skymusi, 03 0.08 800 :12.00 17.06.2008 - 1175 :104.01 104.60: 0.19 0.67 1.41 263 1145 10.63 - 2.72 2.46
Skymus, 04 0.53 1000 §14.00 16.03.2006 - 351 105.22 105.38: -0.08 -0.78 0.95 : 499 13.31 8.29 - 0.91 0.84
Skymusi, 05 3.39 2000 :10.00 21.04.2007 - 752 99.55 99.70 { -0.10 0.01 247 : 1890 10.04 9.60 - 1.86 1.70
5IHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1222 :103.70 104.50{ 0.00 0.19 2.38 { 15697 10.58 9.22 - 2.87 2.63
Slpocnasckasi 0671., 02 0.00 1000 §13.78 03.07.2007 - 825 0.00 0.00 0.00 0.38 2.05:3209 1291 10.16 - 1.94 1.76
Mockea 33 0.00 4000 § 10.00 27.05.2005 - 58 0.00 101.10: 0.00 -0.29 0.19 {2027 9.85 4.90 - 0.29 0.27
Mockea 24 0.00 3000 {15.00 02.09.2005 - 156 {104.00 104.50: 0.00 -0.20 0.18 i 11.51 1435 4.35 - 0.42 0.40
Mockea 34 0.00 4000 : 10.00 28.08.2005 - 151 102.00 103.20: 0.41 0.04 024 : 822 976 4.13 - 0.41 0.39
Mockea 35 36.54 3900 {10.00 18.06.2006 - 445 :104.30 104.55: 0.05 -0.29 0.07 : 15.07 9.57 249 - 0.58 0.57
Mockea 28 0.00 3000 (15.00 25.12.2005 - 270 :107.00 109.50: 0.00 0.00 0.51 2.05 14.02 5.39 - 0.71 0.68
Mockea 32 73.03 4000 {10.00 25.05.2006 - 421 104.22 104.30: 0.10 -0.23 0.82 : 9.04 959 6.25 - 1.10 1.03
Mockea 37 36.98 3900 :10.00 23.09.2006 - 542 :104.61 104.80: -0.13 -0.23 0.52 192 956 6.88 - 1.40 1.31
Mockea 27 0.34 4000 §15.00 20.12.2006 - 630 :113.40 113.55: -0.22 -0.44 0.84 : 411 1321 6.79 - 1.56 1.46
Mockea 31 0.00 5000 (10.00 20.05.2007 - 781 105.16 105.35: 0.23 -0.33 1.00 : 1452 9.48 7.66 - 2.10 1.95
Mockea 42 0.00 3000 :10.00 13.08.2007 - 866 0.00 0.00 0.00 0.00 - 12.33 9.33 6.88 - 2.13 1.99
Mockea 40 0.00 4000 :10.00 26.10.2007 - 940 :105.61 105.89: -0.63 -0.10 1.46 192 945 7.62 - 2.23 2.08
Mockea 29 5.42 5000 :10.00 05.06.2008 - 1163 :106.21 106.40: -0.08 -0.42 132 : 3151 942 791 - 2.74 2.54
Mockea 41 0.00 5000 {10.06 30.07.2010 - 1948 0.00 117.50: 0.00 0.00 - 1598 940 7.87 - 4.25 3.94
Mockea 38 0.00 5000 :10.00 26.12.2010 - 2097 :109.00 109.80: 0.00 -0.05 1.70 { 2575 9.09 7.95 - 4.47 4.14
Mocksea 39 5.15 5000 :10.00 21.07.2014 - 3400 :102.62 103.00: 0.00 -0.72 1.97 : 18.63 9.71 8.43 - 6.32 5.83
b5cezo 228.89 107860

HemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P A0NIOBbIX PIHKOB




PbIHOK PYBJIEBbIX OBNIUT ALIUA 31 mapra 2005 r.
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Ob6bem, DOneit no
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Yimoau mop206 KopnopamueHbIMU 0b61u2ayusimu
Hegpmb u 2a3
I'ASTTPOM A2 0.00 5000 {15.21 03.11.2005 - 218 105.65 106.00{ 0.19 -0.33 -0.23 i 59.17 1435 4.93 - 0.56 0.54
FA3MPOM A3 1.52 10000 : 8.11 18.01.2007 - 659 101.34 101.39: -0.06 0.34 0.89 : 13.56 8.00 7.43 - 1.70 1.58
FA3MPOM A5 58.91 5000 : 7.58 09.10.2007 - 923 99.75 99.84: 014 003 1.06 {3510 759 7.80 - 2.27 2.10
HIK UTEPA 1.02 2000 :13.50 07.12.2007 07.12.2005 982 102.05 102.15: 0.24 0.57 1.20 { 41.79 13.22 - 10.41 0.66 0.60
Jlykodin 02 3.36 6000 i 7.15 17.11.2009 20.11.2007 1693 98.65 98.80: 0.20 -0.18 -0.05: 24.88 7.25 - 7.87 2.40 2.22
HOBAT3K, 01 0.00 1000 i 9.40 30.11.2006 - 610 100.71 101.00: 0.00 -0.20 0.00 : 30.39 9.33 9.09 - 1.54 1.41
Hopmeas, 01 9.16 2100 : 16.00 09.11.2005 - 224 :101.80 101.98: -0.20 -0.29 0.68 { 61.37 15.70 13.01 - 0.58 0.51
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 458 £104.30 104.90: 0.00 0.29 1.06 {29.59 11.48 8.29 - 1.17 1.08
THK, 05 3.40 3000 : 15.00 28.11.2006 - 608 113.15 113.50: -0.08 0.19 -0.18 : 50.14 13.23 6.50 - 1.48 1.39
Xumusi u Hegpmexumus
AMTEJTXK, 01 0.00 1200 :12.50 15.11.2007 22.11.2005 960 :100.76 100.90: 0.00 -0.13 0.45 : 4521 12.44 - 11.69§ 0.62 0.55
AxkpoH, 01 0.31 600 :13.45 01.11.2005 - 216 102.62 102.70: 0.00 -0.15 0.83 {21.00 13.10 9.09 - 0.57 0.52
Ammenuwiurnpom, 01 0.01 600 :19.00 23.12.2005 - 268 105.80 106.50: -0.28 -1.89 1.50 i 49.97 17.96 10.78 - 0.69 0.63
Kyubbiweeasom, 01 0.00 600 9.00 15.06.2006 15.12.2005 442 100.05 100.30; 0.00 -0.15 -0.15: 3.21 8.98 - 8.91 0.70 0.64
HUKOCXUM, 01 3.80 750 {15.00 14.12.2006 - 624 $100.00 100.05{ 0.25 -0.03 0.13 { 42.74 14.98 14.81 - 1.51 1.32
HKHX-02 0.00 1500 : 16.00 24.05.2005 - 55 101.35 101.50: 0.00 0.00 -0.25: 56.11 15.76 5.64 - 0.15 0.14
HKHX-03 156.16 2000 i 9.50 01.09.2007 01.09.2005 885 100.25 0.00 { -0.05 0.50 0.25 7.29 9.43 - 7.90 0.42 0.39
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 753 100.45 100.55: 0.00 0.45 0.20 ; 52.60 11.92 - 11.03: 0.53 0.48
CAHOC 01 0.00 300 14.00 13.02.2006 - 320 § 0.00 000 ; 000 -0.10 067 ; 17.26 1335 823 - 0.84 078
CAHOC 02 15.04 3000 : 9.70 10.11.2009 13.11.2007 1686 :100.20 100.40: -0.05 129 150 { 35.61 968 -  10.04: 230 _ 2.09
Anekmpo3aHepeemuka
AnmausHepzo, 01 1.68 600 :18.00 05.08.2005 - 128 101.90 102.05: -0.10 -0.25 -0.05: 27.12 17.65 12.60 - 0.34 0.30
bBawkupanepeo, 01 0.00 500 :20.00 11.09.2005 - 165 :104.86 105.48: 0.00 0.09 1.04 { 9.86 1897 7.46 - 0.45 0.42
bawkuparepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 694 0.00 101.70: 0.00 0.00 0.99 { 996 10.69 - 10.58 i 0.41 0.37
JleHsHepeo, 01 0.00 3000 :(10.25 19.04.2007 - 750 99.95 100.00: 0.00 -0.15 2.04 : 4493 10.25 10.52 - 1.82 1.65
PAO E3C 02 210 3000 {15.00 21.10.2005 - 205 105.10 105.20f -0.28 -0.47 0.00 { 65.75 14.27 5.62 - 0.53 0.50
Ceepdrnosarepezo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 701 100.15 0.00 { 0.00 -0.22 0.85: 851 11.48 - 11.41% 0.44 0.39
®CK ESC, 01 4.20 5000 { 8.80 18.12.2007 - 993 101.45 101.58: 0.00 0.05 2.70 : 23.87 8.68 8.40 - 2.43 2.24
SlkymckaHepeo, 01 0.05 400 :16.00 31.08.2006 - 519 104.21 _104.45: 0.01 0.63 0.28 : 11.84 15.35 11.64 - 1.32 1.18
Cesi3b
bawuHgpopmcessb 09 0.00 150 {14.00 23.10.2005 - 207 $101.25 103.10{ 0.00 0.00 0.29 { 60.60 13.59 8.53 - 0.54 0.49
Boneamenekom 3.38 1000 : 15.00 21.02.2006 - 328 :105.00 105.50: -0.43 0.57 0.74 : 1521 1429 8.31 - 0.85 0.78
Boimnenkom 01 0.00 3000 { 9.90 16.05.2006 - 412 102.11 102.50¢ 0.00 0.20 1.29 { 36.35 9.66 7.67 - 1.06 0.99
Hanscessb 01 0.20 1000 : 15.00 15.11.2006 16.11.2005 595 104.55 104.65: 0.05 048 0.38 : 54.66 14.33 - 7.44 0.60 0.56
MI'TC 04 3.90 1000 :10.00 22.04.2009 26.04.2006 1484 :101.55 102.85{ 0.11 -0.19 1.73 { 4219 9.75 - 7.55 1.01 0.93
Mezacgpor ®uHac 01 0.00 1500 :11.50 07.06.2006 - 434 103.30 0.00 0.00 -2.69 192 {3529 11.36 10.64 - 1.11 1.00
MezagpoH 0.00 1500 §{ 9.28 11.04.2007 - 742 100.00 100.75¢ 0.00 0.00 1.62 { 42.71 9.21 9.06 - 1.82 1.67
Cubupbmenexom 03 0.00 1530 { 14.50 14.07.2006 - 471 $107.10 107.45: 0.00 0.23 1.36 { 29.79 13.52 8.62 - 1.20 1.10
Cubupbmenexom, 04 0.00 2000 :12.50 05.07.2007 - 827 106.00 106.18: 0.00 0.09 1.47 2842 1177 9.59 - 2.00 1.82
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 917 103.16 103.50: 0.05 0.19 0.29 { 30.38 12.75 - 6.42 0.49 0.46
CMAPTC, 01 0.21 275 :18.00 20.11.2005 - 235 104.50 104.90: -0.19 0.19 1.01 { 63.12 17.22 10.82 - 0.61 0.55
CMAPTC, 02 2.01 500 §13.75 26.06.2007 26.06.2005 818 {100.66 100.90 -0.35 0.55 0.30 { 3541 13.65 - 10.41% 0.24 0.22
CMAPTC, 03 3.51 1000 :15.10 29.09.2009 05.10.2005 1644 :102.70 103.30: 0.05 0.24 2.01 { 72.81 14.62 - 8.62 0.48 0.45
Tammenekom, 03 0.00 600 (12.50 06.05.2007 15.05.2005 767 100.80 100.90: 0.00 0.35 0.89 i 15.07 12.61 - 8.36 0.13 0.12
YPCU 02 4.41 1000 :17.50 06.08.2005 - 129 104.15 104.22: -0.08 -0.05 -0.11: 24.45 16.79 5.46 - 0.34 0.33
YPCU 03 0.00 3000 : 14.25 18.07.2006 - 475 :106.80 107.20{ 0.00 0.05 1.27 {27.72 1332 8.60 - 1.21 1.1
YPCU 04 0.00 3000 §{ 9.99 01.11.2007 - 946 0.00 102.14: 0.00 0.16 210 { 39.96 9.78 9.26 - 2.26 2.07
Lienmpmenexom 02 0.00 600 :16.00 21.04.2005 - 22 100.70 101.00: 0.00 -0.05 -0.46: 70.14 15.84 -0.55 - 0.06 0.06
Llenmpmenexom 03 6.99 2000 §12.35 15.09.2006 - 534 104.16 104.45: 0.05 0.14 1.40 4.06 11.87 9.54 - 1.38 1.26
Lienmpmenexom 04 37.53 5623 :13.80 21.08.2009 16.11.2006 1605 {106.06 106.55: -0.05 0.08 1.47 { 15.88 12.99 - 9.84 { 1.50 1.36
LlenmpansHbit Teneepagp 01 0.00 500 :16.00 22.08.2006 - 510 104.90 105.50: 0.00 -0.09 0.19 : 1578 1517 12.19 - 1.27 1.13
fOTK, 01 3.32 1500 :14.24 14.09.2006 - 533 102.70 102.80: -0.10 0.24 -0.25: 5.07 13.85 1245 - 1.36 1.21
1OTK, 02 0.00 1500 {12.00 07.02.2007 08.02.2006 679 100.41 100.55: 0.00 -0.20 0.40 { 16.11 11.92 - 11.46: 0.83 0.75
FOTK, 03 0.00 3500 :12.30 10.10.2009 13.04.2006 1655 0.00 0.00 : 0.00 0.23 0.50 : 58.97 12.22 - 11.78 ¢ 0.95 0.85
ﬂOGblSal'OLuaﬂ NMPOMbIWITIEHHOCMb
AJIPOCA 19 5.50 3000 {16.00 23.10.2005 - 207 105.85 106.20( -0.09 -0.19 0.06 { 69.26 15.09 5.18 - 0.53 0.51
lonumemann, 01 0.00 750 :17.50 21.03.2006 - 356 106.90 107.00: 0.00 -0.34 0.01 3.84 16.36 9.78 - 0.94 0.85
CYOK, 02 3.42 1000 : 11.00 15.02.2007 16.02.2006 687 100.50 101.00: 0.00 0.10 0.40 : 12.36 10.93 - 10.61: 0.85 0.76
Memannypausi
BbikcyHckuu M3 07 0.06 1000 {15.00 31.08.2005 - 154 103.00 103.50¢ 0.10 -0.22 -0.29 i 11.51 14.53 7.11 - 0.42 0.39
Eepasxondure 01 0.00 1000 :12.50 05.12.2005 - 250 103.45 103.90: -0.43 0.39 044 : 39.38 12.08 7.34 - 0.66 0.61
UHIIPOM, 01 0.50 500 :13.54 20.04.2007 22.04.2005 751 100.09 100.20: 0.04 0.10 0.15 ; 58.98 13.51 - 9.92 : 0.06 0.06
Mauphteecm, 01 1.10 500 {12.30 03.04.2007 05.04.2005 734 99.80 99.93: 0.03 -0.08 0.02 i 28.64 12.31 - 16.11{ 0.02 0.01
MMK 17 0.00 900 7.00 18.04.2005 - 19 98.00 0.00 0.00 0.00 -0.70: 13.81 7.02 11.67 - 0.05 0.05
Pycan ®uH 01 0.00 3000 {10.00 12.09.2005 - 166 100.20 101.25¢ 0.00 0.00 0.51 4.93 9.88 7.24 - 0.46 0.42
Pycan ®uH 02 2.95 5000 ; 9.60 20.05.2007 20.05.2005 781 100.51 100.55: -0.04 -0.15 0.00 ; 34.19 9.55 - 573 { 0.14 0.13
Ce0600Hbitl cokon, 02 0.00 600 :13.55 22.11.2007 27.05.2006 967 0.00 0.00 ¢ 0.00 - 0.00 { 46.40 13.55 - 13.96{ 1.07 0.93
CIr MEYEJI, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 967 101.41 101.95: 0.00 -0.64 245 : 36.61 10.54 - 9.42 1.09 1.00
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 820 0.00 101.20: 0.00 0.00 0.00 { 24.04 9.63 - 4.82 0.25 0.24
T4 MEYET 01 0.67 3000 :11.75 12.06.2009 16.06.2006 1535 {102.60 102.73i -0.10 -0.13 2.07 { 33.16 11.45 - 9.63 1.13 1.03
TMK 5.02 2000 :14.00 20.10.2006 20.04.2005 569 :{100.40 100.55: -0.10 -0.01 -0.36 : 61.75 13.94 - 6.61 0.06 0.05
Tynadepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 977 100.55 101.75: -0.10 0.05 1.60 { 35.56 10.85 - 10.56 i 0.65 0.59
YMK 01 0.00 1000 : 7.00 31.01.2006 - 307 95.00 9991 : 0.00 -495 -2.08: 1093 7.29 1248 - 0.82 0.73
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MawuuocmpoeHue
Aemoeas, 02 4.97 3000 (10.78 13.08.2008 17.08.2005 1232 :101.20 101.30: 0.05 -0.05 0.83 { 1240 10.65 - 7.34 0.38 0.36
I'T-T3L SHepeo 02 2.20 1500 {12.50 22.06.2006 - 449 99.99 100.00{ 0.00 0.03 0.00 { 33.22 1250 12.85 - 1.14 1.01
WxAsmo, 01 8.64 1200 (12.50 14.03.2007 14.09.2005 714 99.31 99.50: 0.09 024 1.13 479 1257 - 13.70{ 0.46 0.41
UPKYT 02 1.02 1500 :16.00 02.11.2005 - 217 :104.52 104.70: 0.00 -0.06 -0.05: 64.44 1531 8.18 - 0.56 0.52
KAMAS3-®uHarc 0.00 1200 {12.30 11.11.2006 11.11.2005 591 101.80 102.17: 0.00 -0.31 1.14 { 46.84 12.05 - 8.89 0.59 0.54
JIOMO, 02 2.85 700 :15.35 11.07.2006 12.07.2005 468 :100.45 100.60: -0.05 0.19 0.10 { 32.80 15.28 - 13.28: 0.29 0.25
Mul-@uratc, 01 4.60 1000 :16.00 03.06.2009 15.12.2005 1526 {100.70 100.75: -0.15 0.00 1.11 { 49.10 15.89 - 14.88: 0.67 0.59
OM3 04 5.01 900 :14.25 26.02.2009 01.09.2005 1429 :103.17 103.25: -0.10 -0.15 0.38 : 10.54 13.81 - 6.44 0.42 0.40
Pycckue Aemobycei 0.00 500 {15.00 22.05.2006 - 418 :101.80 102.00{ 0.00 0.05 0.89 i 53.84 14.71 12.59 - 1.05 0.93
Camtom-3Hepaus, 01 51.75 3000 :14.00 25.12.2007 10.01.2006 1000 {101.80 101.84: 0.24 - - 35.29 13.75 - 11.11: 0.75 0.67
CamypH NHeecm 3.63 500 :16.00 05.08.2006 - 493 :103.25 103.95: 0.39 0.05 0.99 : 2411 1541 1242 - 1.25 1.11
Ceeepcmarib-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1758 {102.20 102.75{ 0.00 0.49 0.39 { 19.11 10.95 - 9.78 1.67 1.52
TB3, 01 0.00 750 :14.60 10.10.2006 - 559 :104.23 104.65: 0.00 0.53 1.45 : 68.40 13.96 10.03 - 0.93 0.85
TpaHcmawxondure, 01 0.15 1500 {14.00 01.12.2007 05.06.2006 976 {101.77 102.50{ 0.00 -0.87 3.00 { 45.64 13.73 - 12.33¢ 1.09 0.97
YpansazoHzaeod, 01 0.00 2000 :13.82 30.09.2008 04.10.2005 1280 0.00 0.00 : 0.00 -0.73 1.08 : 66.64 13.62 - 11.03: 0.48 0.44
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIROro, 07 213 1100 :13.95 22.04.2007 22.04.2005 753 9993 9996 : 0.16 0.09 0.76 : 61.15 13.96 - 13.75: 0.06 0.06
Banmumop-Heea 3.77 500 {16.00 05.09.2006 02.09.2005 524 £102.55 102.60{ -0.10 -0.45 0.44 { 12.27 15.59 - 10.05:¢ 0.42 0.38
Bumm-bunnb-[anH 3.48 1500  8.48 11.04.2006 - 377 1100.57 101.74: -0.48 0.21 159 { 39.26 8.38 8.05 - 0.97 0.90
lpynna OCT, 01 4.71 800 :14.00 19.07.2005 08.07.2005 111 102.31 102.80: 0.29 0.06 0.49 : 27.23 13.66 - 13.31: 0.27 0.24
Lxed-3¢p-Cu, 01 0.00 700 {14.00 06.10.2005 - 190 0.00 0.00 { 0.00 0.69 040 i 2228 13.66 9.33 - 0.50 0.45
[xed-Op-Cu, 02 8.81 1200 : 14.00 04.12.2007 06.12.2005 979 :101.85 102.04: -0.15 -0.08 0.00 i 43.34 13.74 - 11.29: 0.66 0.59
MukosiHogckul 0.00 1000 §13.50 18.09.2006 - 537 :103.05 103.85: 0.00 -0.62 -0.50: 4.07 13.06 11.27 - 1.38 1.24
HWOAH-®YAC, 01 22.34 850 :17.00 06.12.2006 08.06.2005 616 :100.80 101.00: -0.69 -0.29 -0.54 : 52.16 16.85 - 11.60: 0.19 0.17
MapHac-M, 01 0.03 500 {12.75 15.03.2006 - 350 :101.26 101.50; 0.05 0.38 -0.13 i 4.89 1258 11.72 - 0.91 0.82
lpadmepu HoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 590 :100.00 0.00 { 0.00 0.00 1.00 { 17.38 13.42 - 13.91: 0.60 0.52
Pasaynat-Lienmp 01 1.04 1000 : 16.00 05.06.2006 04.06.2005 432 :100.00 100.05: 0.00 -0.89 0.60 : 51.29 16.00 - 1259 0.18 0.16
JPKO, 01 0.00 1000 : 15.50 05.09.2006 06.09.2005 524 :102.45 102.85: 0.00 0.00 0.34 9.34 15.03 - 7.99 0.44 0.41
lTueoeapeHue
banmuka, 01 0.00 1000 i 8.75 20.11.2007 - 965 99.77 100.10¢{ 0.00 -0.10 1.01 { 23.73 8.77 9.02 - 2.42 2.22
KpacHbit Bocmok-MHeecm 2.52 1500 : 11.50 25.02.2007 24.02.2006 697 :100.40 100.55: 0.05 -0.18 -0.03 i 10.71 11.44 - 11.11: 0.88 0.79
MNNT-NHeecmmermc 01 0.00 1000 (17.00 28.09.2006 31.03.2005 547 0.00 0.00 : 0.00 -0.07 -0.35: 84.30 16.99 - -1.15 ¢ 0.00 0.00
CAH Mumep6pio 0.35 2500 :13.00 15.08.2006 - 503 :106.15 106.50: -0.09 -0.51 0.90 { 20.66 12.24 7.70 - 1.14 1.06
TuHbKkoghgh MHeecm 1.21 400 :20.50 29.04.2005 - 30 100.83 101.00¢ 0.02 -0.02 -0.44 : 8593 20.29 7.38 - 0.08 0.08
JlecHasi npoMbiwneHHocmb u UBK
ALIBK-MHeecm 0.00 500 {13.50 07.09.2006 - 526 :100.30 101.50: 0.00 -0.38 -0.05: 7.40 13.47 13.98 - 1.32 1.16
Bonea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 713 95.75 96.25: 0.00 0.10 0.00 460 1252 - 26.33: 0.46 0.37
roToK 0.00 550 :14.20 06.06.2006 07.06.2005 433 :100.80 0.00 : 0.00 -0.57 0.84 : 43.96 14.05 - 8.20 0.19 0.17
3@ Coros, 01 0.00 300 :16.00 09.10.2007 06.10.2005 923 0.00 0.00 : 0.00 0.10 044 : 76.27 15.70 - 1247 : 0.48 0.43
Cmpoumenbcmeo U urnomekKa
AVDRK 0.00 1070 {11.00 01.12.2008 - 1342 1105.25 107.65{ 0.00 0.00 1.09 { 35863 10.19 8.59 - 3.05 2.81
AWK, 02 0.01 1500 :11.00 01.02.2010 - 1769 :106.50 109.50: 0.93 -0.19 215 17.18 10.05 8.74 - 3.87 3.56
AWXKK, 03 0.00 2250 : 9.40 15.10.2010 - 2025 :104.25 104.75: 0.00 0.00 5.00 { 30.39 8.91 8.11 - 3.52 3.25
Inasemoccmpod, 01 0.16 2000 §14.15 27.05.2007 27.05.2005 788 {100.00 100.05{ -0.02 0.03 0.05 { 13.18 14.15 - 14.09: 0.16 0.14
UHTEKO 01 0.00 1200 : 10.95 15.02.2007 - 687 90.00 98.50: 0.00 1.05 0.10 { 12.30 11.41 13.86 - 1.73 1.52
MUA, 01 0.11 2200 :10.00 20.09.2012 - 2731 99.50 100.30{ 0.00 0.00 -0.30: 12.93 9.97 10.28 - 3.15 2.85
K, 04 0.00 750 :13.00 29.06.2005 - 91 0.00 0.00 : 0.00 0.00 -0.50: 15.85 13.00 13.65 - 0.12 0.11
CYy-155 78.03 1500 : 12.29 30.03.2007 30.03.2006 730 99.00 100.50: 0.01 0.01 0.60 § 30.98 12.29 - 14.74 : 0.92 0.80
TpaHcriopm
AsuaK. Camapa, 07 3.23 350 :15.00 08.03.2007 - 708 :100.80 100.90: 0.20 0.31 -0.57 : 8.22 14.87 1445 - 1.74 1.52
Uem JladH XaHOmuHe 0.00 1000 §13.50 23.06.2005 - 85 0.00 101.10: 0.00 0.00 0.84 { 36.25 13.37 8.80 - 0.23 0.21
PX4, 03 0.00 4000 : 8.33 02.12.2009 - 1708 : 99.95 100.15: 0.20 0.05 1.00 : 25.56 8.32 8.46 - 3.87 3.57
PX0, 02 0.00 4000 § 7.75 05.12.2007 - 980 99.95 100.15: -0.05 0.15 125 23.78 7.75 7.91 - 2.42 2.24
PX[, 01 9.07 4000 : 6.59 07.12.2005 - 252 :100.71 100.85: 0.01 0.10 0.90 i 2022 6.54 553 - 0.67 0.64
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 406 :100.25 101.70: 0.00 0.89 0.74 i 3414 875 7.40 - 1.05 0.98
PuHaHcoebIl CeKmop
Anbpa®@uHaHc, 01 0.00 1000 { 9.00 08.06.2007 10.06.2005 800 0.00 0.00 { 0.00 0.00 0.00 i 27.12 9.00 - 9.01 0.20 0.18
Anbpa®@uHatc, 02 0.00 2000 i 7.40 31.03.2010 06.04.2005 1827 { 99.95 100.05: 0.00 0.00 0.71 { 3548 7.40 - 4.63 0.02 0.02
Bark 3eHum, 01 0.00 1000 : 8.50 24.03.2007 - 724 99.60 99.95: 0.00 -0.15 0.03 1.40 851 443 - 1.88 1.80
Brewmopebatrk 03 0.00 2000 §14.50 22.02.2006 - 329 :107.24 107.40: 0.00 0.00 -0.14: 86.21 13.49 545 - 0.83 0.79
Brewmopabark 04 7.97 5000 i 5.60 19.03.2009 24.03.2006 1450 { 99.30 99.70: 0.20 0.00 0.00 0.92 5.62 - 6.10 0.97 0.91
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 685 {100.10 101.00: 0.00 0.05 0.86 9.78 8.23 7.98 - 1.76 1.63
PocbaHk, 01 1.83 3000 : 9.25 15.02.2009 14.02.2007 1418 :100.35 100.50: 0.05 -0.10 1.47 : 11.66 9.22 - 9.24 1.75 1.60
Pycckuti Cma+Oapm 02 0.00 1000 § 14.04 14.06.2006 - 441 105.90 106.00{ 0.00 0.24 1.11 { 40.39 13.27 9.04 - 1.12 1.02
Pycckuti Cmandapm 03 0.13 2000 :12.90 22.08.2007 01.09.2005 875 :102.00 102.20: 0.10 0.00  0.03 { 12.37 12.63 - 7.48 0.42 0.39
Bceeo 1o 0aHHbIM 581.19 213798

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 31 mapra 2005 r.

UcmouHuku: REUTERS

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
OS‘;iM’ KynoH,% [MoraweHne norawenn [Mokynka [lpogaxa — AeHb Hepgemto  Mecsuy  Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moa. Atop
5 a k

CyeepeHHbIe egpoobriuzauyuu
Poccus 05 $ 2969 875 24.07.2005 115 101.38 10163i -006 -0.12 -0.73 412 863 124 iBBB- Baa3 BBB- 0.30 0.30
Poccus 07 $ 2400 10 26.06.2007 817 {109.75 110.00i -023 -079 -011 530  9.11 144 §BBB- Baa3 BBBZ 2.01 1.96
Poccusi 10 $ 2718 825 31.03.2010 1826 :107.50 107.81i -006 -0.75 -011 546  7.67 145 §BBB- Baa3 BBB: 2.70 2.63
Poccus 18 $ 3466 11 24.07.2018 4863 i 137.38 138.63i 0.00 -206 097 674  8.01 219 iBBB- Baa3 BBB- 8.06 7.80
Poccus 30 $19526 5 31.03.2030 9131 | 102.06 102.19i 062 -1.34 018 666  4.90 211 iBBB- Baa3 BBB- 8.31 8.04
Poccusi 28 $ 2500 12.75 24.06.2028 8486 : 162.31 163.25: 070  -1.86 149 719  7.86 239 i BBB- Baa3 BBBS 10.33 __ 9.98
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 409 ! 98.13 9850 : 0.19 -0.19 045 472  3.06 0 ! BBB- Baa3 BBBX 1.98 1.90
MINFIN 8 $ 1322 3 14112007 958 i 9538 96.00 i -0.07 -0.13 193 965 3.15 0 {BBB- Baa3 BBB: 2.78 2.58
MINFIN 5 $2837 3 14052008 1140 i 91.81 9181 i 007 -1.74 000 588  3.27 0 iBBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14052011 2235 i 8325 8406 i 038 321 073 630 _ 3.60 0__:BBB- Baa3 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5.426 25.10.2007 938 ! 105.13 10544 : -0.03 -0.28 0.14 343  5.16 115 iBB+ Ba2 0.00: 0.00 0.00
ARIES 02 €1000 7.75 25.10.2009 1669 } 112.30 112.90: -055 -0.19 -0.36 4.68  6.90 166 iBB+ Ba2 0.00i 3.94 3.76
ARIES 03 $ 2436 96 25.10.2014 3495 :120.00 120.38: 031 -168 -0.06__ 673 _ 8.00 218 BB+ _ Ba2 0.00i 6.74 6.32
MyHuyunanbHbie egpoobnuzayuu
Mockea 06 €400 10.95 28.04.2006 393 : 107.77 108.07: 0.04 -0.38 -0.37 3.38 10.16 110 :BBB- Baa3 BBBZ 0.97 0.94
Mockea 11 €374 6.45 12.10.2011 2386 : 107.88 110.38: -0.17 -041 084 500 598 166 i BBB- Baa3 BBB: 5.44 5.18
HuxHuli Hoe2opod 05 i § 119 8.75 03.04.2005 3 100.00 100.03: 0.00 _ 0.00 _ -0.02 0.00 875 0 Caa 0.00 0.00
KopnopamueHbie eepoobnu2ayuu
Beimnesikom 06 $ 250 10.45 26.04.2005 26 100.75 101.00: -0.03 -019 -041 -229 1037 -501 : BB- B 0.06 0.06
EepasxonduHe 06 $ 150 8.875 25.09.2006 543 i 10296 10346 -0.39 -024 093 673 862 289 B i 146 1.37
PocHecpmb 06 $ 150 1275 20.11.2006 599 i 11150 11225 -022 -067 -035 526 1143 141 i BW Baa3 1.50 1.43
Cu6Heqpms 07 $ 400 11.5 13.02.2007 684 i 107.88 110.00i -011 070 -025 6.89 1066 303 | B+ Ba3 1.77 1.65
rA3[POM 07 $ 500 9.125 25.04.2007 755 : 107.00 107.63i -0.06 -0.08 -0.17 548 853 164 iBB-W Baa3 BB Ui 1.91 1.81
THK 07 $ 700 11 06.11.2007 950 | 110.88 113.88i 066 -1.09 -0.35 637  9.92 236 Ba2 2.32 2.19
MTC 08 $ 400 975 30.01.2008 1035 i 10625 108.00: 0.08 -047 045 725 918 324 i BB- Ba3 2.60 242
Cucmema 08 $ 350 10.25 14.04.2008 1110 i 107.00 108.00i -0.43 -0.70  0.71 7.61 9.58 360 B B3 B+ 267 2.48
Anpoca 08 $ 500 8.125 06.05.2008 1132 i 103.00 104.00i 0.01  -093 151 702  7.89 301 B B2 2.81 2.62
Bumm-Bunnb-flanH $ 150 85 21.05.2008 1147 i 9954 10057 0.14 -126 109 866 854 465 : B+ B3 2.85 2.62
MMK 08 $ 300 8 21.10.2008 1300 i 101.70 102.70: 0.30 -0.86 1.22 7.44 7.87 344 iBB-D Ba3 BB-i 3.16 2.95
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1386 11025 0.00 i 015 -129 098 757 975 356 | B+ Ba3 3.28 3.05
Ceeepcmanb 09 $ 325 8625 24.022009 1426 }102.06 10264i 036 -1.35 194 799 845 398 i B+ B2 B+Di 349 3.23
Beimneskom 09 $ 450 10 16.06.2009 1538 i 106.10 107.10: -0.61 -0.82 196 824 943 399 i BB- Bt 3.60 3.32
EgpasxonduHe 09 $ 300 10.88 03.08.2009 1586 i 108.00 109.00i -0.24 -156 216 861 10.07 435 B i 369 3.40
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1644 i 99.00 100.00i 045 -126 184 739 7.20 314 { BB Ba2 4.05 3.78
rA3I1POM 09 $ 700 105 21.10.2009 1665 i 114.88 11563i -043 -1.16 -054 665 9.14 240 iBB-W Baa3 BBU 3.76 3.53
rA3IPOM 10 €1000 7.8 27.09.2010 2006 } 11075 11150 025 -148 -0.34 547  7.04 227 iBB-W Baa3 BBU 4.56 4.32
MTC 10 $ 400 8375 14.10.2010 2023 :101.30 102.30i 008 -1.09 143 805 827 380 i BB- Ba3 4.56 4.22
Beimnienkom 11 $ 300 8.375 22.10.2011 2396 i 9913 000 i -003 -0.19 -041 855 845 430 i BB- B1 5.18 477
Cucmema 11 $ 350 8.875 28.01.2011 2129 i 10298 103.73i -047 -1.00 122 822 862 396 B B3 B+:i 4.80 4.44
MTC 12 $ 400 8 28.01.2012 2494 i 9937 100.12: 0.04 -1.20 1.15 8.12 8.05 387 i BB- Ba3 5.51 5.10
Cesepcmarb 14 $ 375 925 19.04.2014 3306 i 10241 10360: 125 -1.89 352 886  9.03 431 B+ B2 B+Di 6.37 5.85
Anpoca 14 $ 800 8.875 17.11.2014 3518 i 103.73 104.35: -044 -069  2.31 830 856 375 B B2 6.78 6.26
rA371POM 13 $ 1750 9.625 01.03.2013 2892 i 113.75 114.44: 034 -249 -013 730 846 275 iBB-W Baa3 BBU: 6.03 5.62
A3IMPOM 20 $ 1250 7.201 01.02.2020 5420 i 101.50 110.00: -0.12  -1.87 - 7.04  7.09 248 iBB-W Baa3 BBU 9.74 9.10
[A3[1POM 34 $ 1000 8.625 28.04.2034 10620 i 111.08 112.08: 0.00  -0.19 -0.23 7.66 _ 7.76 286 iBB-W Baa3 BB U 11.46 _ 10.64
baHKoecKue egpoobsiuzayuu
BTb 05 $ 325 4.71 28.04.2005 28 100.06 100.09: 000 -0.02 -014 3.79  4.71 87 BB+ BBBZ 0.00 0.00
Pycc. Cmand 05 $ 30 11 28.052005 58 100.91 10141} -002 -0.02 -033 471 1090 203 :BBB+ 0.16 0.15
asnpombarix 05 €150 975 04.10.2005 187  103.17 103.56: -0.01 -0.10 -0.39 314 945 99 B+ Baa2 0.51 0.49
Anbgpabark 05 $ 175 10.75 19.11.2005 233 : 103.70 104.20: 0.01 -0.58  0.17 463 10.37 149 B Ba2 B i 061 0.59
MOM 05 $ 200 10.75 16.12.2005 260 10413 0.00 i 017 -0.15  0.51 465 1032 148 B B+:i 0.69 0.66
Anbgpabark 06 $ 190 8 13.042006 378 101.00 101.50i -091 056 0.16 692  7.92 377 B Ba2 B+: 1.00 0.94
batk 3EHNT 06 $ 125 925 12.06.2006 438 10113 000 i 000 0.00 000 822 915 503 B1 B-i 117 1.08
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 462 10150 000 i 0.00 016 048 745 874 359 B1 B-i 125 117
Cbepbatk 06 $ 1000 4443 24102006 572 :101.06 101.44: -017 000 -0.01 413 440 93 Baa2 BBB: 1.22 117
BTb 06 $ 350 4.4 22062006 448 10020 100.70i -021 017 -011 432 439 98 BB+ BBB- 0.00 0.00
INpomcesisbbark 06 $ 200 10.25 27.10.2006 575 10218 103.18i 0.13 -049 098 872 10.03 487 B- B i 149 1.37
MOM 06 $ 200 9.375 23.09.2006 541 103.90 104.25: -0.05 0.69 137 645  9.02 249 B B+:i 1.38 1.30
Mempokommepy 07 $ 120 9 09.022007 680 10283 103.81i -068 -0.78 190 732 875 345 B B1 1.78 1.66
HOMOC 07 $ 100 9.125 13.02.2007 684 :100.85 101.85: -069  0.20 116  8.61 9.05 474 B1 B i 1.80 1.66
Mocrapb6arik 07 $ 200 4.364 05.10.2007 918 i 101.92 10217i 0.00 0.00 -065 4.16 4.28 98 BBB< 0.00 0.00
MBI Hukotin $ 150 9 19.03.2007 718 i 101.31 102.26i 0.07 -074 099 826 888 442 B i 1.91 1.76
Pycc. Cmand 07 $ 300 875 14.04.2007 744 10141 10241 -016 -064 167 798 863 414 iBBB+ 1.90 1.76
BTb 07 $ 300 563 30.07.2007 851 {10350 104.00i 0.03 -0.13 -0.05 447 544 126 | BB+ BBB: 2.56 245
lasnpombatix 08 €1050 7.25 30.10.2008 1309 } 103.38 104.08: -067 -0.38 030 6.18  7.01 217 i B+ Baa2 3.22 3.03
BTE 08 $ 550 6.875 11.12.2008 1351 | 102.71 103.20i 024 -098 -0.09 604 6.69 203 { BB+ BBB: 3.35 3.16
Poc6ank, 09 $ 225 975 24.09.2009 1638 : 102.84 103.34i 040 -079 185 869 948 454 B- B i 289 2.66
MocHap6arik 08 $ 150 4.375 30.06.2008 1187 i 9653 97.03 i 0.02 -043 -076 556 453 154 BBB: 3.10 2.94
batk Mockebl, 09 $ 250 8 28.09.2009 1642 i 10215 103.15i -017 -120 069 7.43  7.83 318 Baa2 BB+ 4.00 3.72
BTE 11 $ 450 7.5 12.10.2011 2386 i 102.32 10347 -0.37 -053 -027 7.05 7.33 280 i BB+ BBB{ 5.12 4.94
BTG 15 $ 750 6.315 04.02.2015 3597 9500 9625 0.00 -262 000 7.48  6.65 323 BB+ BBB- 4.24 4.09
CbepbaHk 15 ig

1000 6.23 11.02.2015 3604 95.23 95.73% 032 -176 0.00 6.90 6.54 235 ¢ Baa2 BBB: 7.37 7.13
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MWUPOBOW PbIHOK AONTA 31 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 95.63 95.66 0.26 -0.69 -4.02 4.55 8.17 AAA Aaa
US30YT=RR 108.44 108.44 0.57 -0.48 -1.97 4.80 14.64 AAA Aaa
EU2YT=RR 99.93 99.92 0.11 0.22 -0.16 2.54 1.94 AAA Aaa
EU10YT=RR 100.64 100.81 0.30 -0.12 -1.57 3.65 8.25 AAA Aaa
MEXGLB26=RR 149.63 149.94 0.71 -2.41 0.16 6.95 10.08 BBB Baa1
BRAZILC=RR 98.75 98.69 1.02 -2.62 -0.43 0.00 0.00 BB- B1
BRAGLB27=RR 103.88 103.88 1.53 -4.48 0.79 9.69 9.08 BB- B1
TRGLB30=RR 134.00 134.13 2.00 -3.58 1.01 8.54 9.98 BB- B1
TRGLB10=RR 121.00 120.81 0.83 -2.03 0.85 6.91 4.04 BB- B1
ARGFRB=RR 32.25 32.25 0.00 -3.13 7.08 0.00 0.00 SD Caat
ARGGLB30=RR 30.00 30.00 -6.25 0.00 3.02 70.55 2.02 SD Caat
RUSGLB30=RR 101.88 102.06 0.62 -1.34 0.18 6.66 8.31 BBB- Baa3
RUSGLB10=RR 107.50 107.50 -0.06 -0.75 -0.11 5.46 2.70 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

30 map 05

EMBI+ 386 -8 323.72 0.71 -3.20 -1.77 6.56

EMBI+ RUSSIA 211 -2 376.16 0.40 -2.77 0.06 6.82

EMBI+ MEXICO 182 -5 300.37 0.70 -2.79 -1.47 1.65

EMBI+ TURKEY 303 -11 215.39 0.55 -4.56 -2.58 3.53

EMBI+ BRAZIL 459 -11 426.71 0.84 -4.14 -3.86 11.31

EMBI+ VENGVUELA 466 -8 455.74 1.02 -2.66 -3.20 17.89

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 31 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, 3acnyxXusawwmux poseepuve, OAHAKO Mbl He
rapaHtTupyem, 4TO BCe€ CBefeHHUA abCoONIOTHO TOUHDI. MHCbOpMaLl,MH Mo)eT 6biTb H3MeHeHa HaMu 0e3 npensapuTesibHOro
yBeooMieHHnsda.

© 2003, BaHk MocksBbl. Bbes paspeweHus banka MockBbl 3anpewaetcd BOCNPOM3BOAMUTb, ajanTupoBaTb, nNepepasaTtb Mo
pas/iMuHbIM KaHanam, TpaHciuposaTb B 3(dPWUp, AOBOAUTb A0 obwero ceegeHus, nybAWYHO nokasbiBaTb, npeobpa3oBbiBaTb B
uMdppoBy ¢GOpPMYy, CUHTe3upoBaTb, onyb/JMKOBbIBATH, MOAMMULUPOBATb, YCOBEPLWEHCTBOBATb, ajanTUpoBaTb, NepPeBOAUTb Ha
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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