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3.0 MHpaekchbl 3HayeHve WN3m-e Bbinyck Mokynka [Mpogaxa Nam-e YTM, %
25 RUB/USD 2786  -00189 W 0®3 45001 103.85  104.49 047 481
2.0 EUR/USD 1.2926 0.0082 ) O®d3 46001 108.05 108.58 0.05 6.77
15 | MIBOR, % 1.44 0.23 [ O3 46014 104.10 104.30 0.19 7.96
- OCTATKM HA KIC B LIB, 2355 4.1 v Mrlop29-06 106.95 107.40 0.36 7.48
10l MAPLL. PYE. : : opes-o : : : :
HE®Tb (URALS) 46.33 -0.74 ¥ Mrlop39-06 104.05 104.19 -0.24 8.25
05 ¢ 30/10TO 424.75 -0.9 ¥ KOMM 78 06 95.22 95.90 -0.24 11.06
0.0 EMBI+ 327.51 -0.06 v TNykoitr206n 98.60 99.00 -0.29 7.73
okT 04 Hosi04 pek04 sHBO5 dbeB 05 map 05 anp 05
I OGOpOT N0 AEHBIAM, MIPA. PY6. EMBI+ CMPE[ 379 4 L) FA3MNPOM A3 101.50 101.70 -0.04 7.22
CpenHeBssB. 4OXOAHOCTb, % rof (Wkana cnpasa) EMBI+RUSSIA 384.55 -0.02 (7 FA3MPOM A5 - - 0.00 7.79
EMBI+RUSSIA CMNPEA 191 4 S YpanCs3lH6 107.25 107.40 0.05 8.28
500 WHOWKATOPbI AEHEXXHOIO PbIHKA 105
T ’ MICEX RCBI 103.54 0.01% ) TYM 0206n. 101.70 102.75 0.00 9.79
450 MICEX OBbEMbI, MITH. PYE. BUPXA PMc PEMO POCCUS 30 104.00  104.25 0.24 6.40
400 KOPMOPATUBHbLIE 469.33 1286.75 1042.83 UST 10 96.23 96.28 -0.01 4.48
350 MYHULINMNANBHBIE 562.08  2958.50 FA3MPOM 13 115.91 116.66 0.49 6.97
FOCYAAPCTBEHHbIE 268.94 349.58 BAHK MOCKBbI 09  102.08  102.83 0.40 7.44
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M COBLITUA HA PLIHKE

PYBJIEBbIE OBJIUT ALIUK
» [powepwas Hefenss okasanacb 6naronpusiTHOM [ANS BHYTPEHHWUX [OJTOBbIX
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okT-04 HOs1-04  pek-04 sHB-05  bes-05 map-05 anp-05

I 06 CpeacTS Ha KopCueTax, Mnpa. pyS. pbiHKoB. [lo wWTOram Hemenu LEHOBOW WHAEKC KopropaTueHbix obnurauuii MMBB
" MIBOR. % roposuix (kana onpasa) gbipoc Ha 0,24% wu 3axkpbincs Ha yposHe 103,53. OcHOBHYIO NOAAEP)KKY PbIHKY
[IOXO[HOCTY POCCIM 30 1 US10 OKasa/sM BnevyatfsiolMe pe3ynbTaTbl Pa3MELLEHUS HOBbIX BbIMYCKOB PerMoHasbHbIX

T

76

‘ *7| obnurauuit Mockebl U MockoBsckoi obnacti. PasmelleHre naToro Bbinycka obnuratmii

46| MockoBCKOM 06/1acTH Ha PEKOPAHYIO AN PbIHKA PErdoHabHbiX OB/urauui cymmy B
45| 12 mnpa. pybnei ctano, noxkanyl, O4HAM U3 CaMbiX SIPKMX pa3MeLLeHUi B 3TOM rogy.
HecmoTps Ha cTo/ib 3HAUMTENbHBIN OOBEM MEPBUUHOIO MPELJIOKEHHUS PbIHKY YAANOCH
nepesapuTb Becb 0b6beM BbiNycka B TeueHWe [AHA 6e3 CyLWecTBEHHOW nNpemMuu B
JOXopHOCTU. MockBa Bbilwna ¢ NpeanoXXeHWeM AByX BbiMyCKOB Ha obuiyio cymmy 5,9
42| mapg. pybneir. UTOrM MOCKOBCKMX ayKUMOHOB CTajid HUUYTb HE XYK€ WTOroB
41| aykunoHa Mockosckoi obnact. TakMum o6pa3oMm, Ha NpoOLIOW Hefene BbICOKWH
40| CNPOC NpPU NEepPBUYHOM pasMeLleHUH CHU3WA A0 MUHUMYMa MpeMuio B JoxogHocTd. Ha
PbIHKE rOCYLAPCTBEHHbIX PYO/EBbIX 0OAUrauMii Ha NPOLLIOW HELENE UTOTH ayKLUMOHOB
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6.0 3.9
04 Hon04 gex04  sHe05  hes05 wap05  anp05 no JopasmelyeHuio BoinyckoB OM3 u HoBoro Bbinycka OBP Tak)ke okazanucb BecbMa
——RUS30 wkana cnesa Us10 HENNOXMMK — ObINO YAOBJETBOPEHO MOYTM BCE npennoXKeHue. XOpoLlMe WTOru
ayKLUMOHOB Ha (hOHe CTabUIbHOCTU BHELUHWMX [ONITOBbIX PbIHKOB OKa3ajiu CepbesHylo
OBLEM TOPIOB 1 [IOXOIHOCTb FA3MPOMA A3 NOAJNEPXKKY KOTHPOBKaM pybnesbix obauraumi, KOTOpble, HECMOTPA Ha HEraTUBHYIO
LWHAMHWKY BHYTPEHHEro BaNlOTHOrO PbIHKA, MO MTOraM Hegdesr MPoAEMOHCTPHUPOBASIH
pocr.

CTPATEIMNA. Ha 3toi Hepmene Mbl >OeM CTabuiv3auuu BHYTPEHHUX OOTOBbIX
PbIHKOB, MOCKOJIbKY He BWOWM CEpPbe3HbiX J[pPaMBEpPOB A5 MNPOLOJIKEHWUA pocTa
KOTUPOBOK. XOpOllKe YPOBHU AEHEKHON NMKBUAHOCTHU, OTCYTCTBUE Bosbliuoro obbema
NEePBUYHOIO MPELSIOXKEHUS W MO3UTMBHAA [UHAMMKA BHELHWX [OJIFOBbIX PbIHKOB,
Habnogaemas Ha MPOWIOW Heaene, AOMKHbI OKasaTb MOAAEPXKY KOTUPOBKaM
pybneebix obnuraumi. Cyas no LUMHAMWKE BHYTPEHHEro Bas/IlOTHOTO PbIHKA MPOLIOW
: HeLeN, BO3MOXHO, UTO Kypc pybns B Gnukaiiiuee BpemMsi CHOBA HauHET YKPEnnsTbCs.
04 HoA-04 gex04  sne-05  chee-05 wap-05  anp05 B Takom cnyyae BONroBoM pbIHOK MOMYYMT HOBble CTUMYJbI O pOCTa.

N O Toprob o Homsany, Thic. . BHewHWe ponroeble pbIHKW, CKOpee BCEro, CTaHYT oOKasblBaTb Ha BHYTPEHHWH

= [10XOAHOCTb,% roAoBbIX (LUKana cnpasa)

[IONroBOM pbIHOK Oonie cunbHoe fasneHue. Ha aTol Hefsene HauMHaeTcs HOBbIM 3Tan
nybnuKauMM 3HauYMMOW [N [JONrOBbIX PbIHKOB CTaTMCTMKW. 3aBTpa COCTOMTCS
nybnukauua toprosoro 6anaHca CLLUA w paHHbix no 6iomxety. B cpegy ebixogut
Ba)KHasA CTaTUCTMKA AMHAMWUKWU PO3HWUHBIX NPOJaXK, a B MATHULY — CTATMCTMKA cyeTa
OBWXXEHUS KanuTana B cpeBpase U TEMMbl POCTa IKCMOPTHbIX U UMMOPTHbIX LEH.
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AOJITOBbIE PbIHKK 11 anpens 2005 r.

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

EBPOOBJIUI ALIUU

» BHewHue [onroBble PbIHKM HA MNPOLWOW HefAeNe HAXOLW/WCb MNOf B/USAHWEM
NO3UTUBHOIO HOBOCTHOro choHa. B cepeanHe Hefenu Ha pbiHKE MOSIBUIUCL CBEAEHWS
o ToMm, uto Mapwmkckuit Knyb cornacunca Ha gocpodHoe noraweHue gonra Poccuu no
HOMWHaNbHOM CcTOMMOCTU. B KoHue Hemenu K 3TomMy pobasunoch coobuieHue O
BO3MOXHOM COKpallleHWH cpoka noraweHuss Poccuer ceoero ponra nepeg KK ¢
Tpex o [ABYX JIeT, YTO CTano BO3MOXHbIM Oarofjapsa COXPaHAIOLIMMCA Ha BbICOKOM
YPOBHE LieHaM Ha HedTb, KOTopble obecneunBaloT HenpepbiBHOE NOCTYMIEHUE CPEACTB
B Crabcdonn. OuepegHas  BOMHA — CNEKyNsUMM  HA  TEeMY  Y/yudlLEHWs
KPeaMToCnocobHOcTH Poccuu cMmoxeT okasaTb B/MSHWE Ha MO3UTUBHYIO MEPEOLIEHKY
POCCUNCKMUX JOMrOBbIX 00A3aTE€NbCTB, KaK CO CTOPOHbI MHBECTOPOB, Tak U CO CTOPOHDI
PENTUHIOBbIX areHTcTs. [lo uTOoram Hepenn KOTUPOBKAM POCCHUMUCKMX CYBEPEeHHbIX
eBpobOH0B yaanocb oborHaTb Apyrde cermeHTbl pbiHKa eBpoobnuraumi emerging
markets. Tak, [ONMHHbIA KOHEL, KPUBOM [OXOLHOCTH cyeBepeHHoro pgonra Poccuu
BMJIOTHYIO MPUBIU3KICA K JOXOLHOCTAM MEKCHUKAHCKWUX roCyLapCTBEHHbIX eBpobymar.
» US-TREASURIES. JoxogHoctn 10-netHux us-treasuries, no uToram Hegnesu
BbIPOCAM Ha 2 nyHKTa W AocTuriv ypoeHs 4,48% ronoBbiX, U3MEHSACh B TedeHue
Hegenu B npegenax ot 4,39 no 4,52% ropoebix. [JOXOAHOCTb TPUALATUNETHUX US-
treasuries Bbipocna 3a Hegeno Ha 3 nyHkTa o 4,76% ronosbix.

» EMERGING MARKETS. 3a Hegenio uHpekc EMBI+ sbipoc Ha 0,97% no 327,51,
cnpag MHaeKca cokpatunca Ha 14 nyHktoB W coctasun 376 6.n.

» POCCUNUCKUE EBPOOBJIMTALUMU okasanucb B cnucke naugepoB pocrta. [o
utoram Hepenu mHgekc EMBI+Poccus sbipoc Ha 1,8%, cnpag vHaexkca cokpatuncs
Ha 21 nyukt go 188 6.n. Croumoctb «Poccuu-30» cerogHs ¢ yTpa cocTasnsieT
104,13/104,38 npoueHtoB oT HomuHana. Cnpag k 10-neTHuM us-treasuries
coxpaHsetca Ha yposHe Hwxe 200 nyHKTOB W cerogHs ¢ yTpa cocrtaenset 193 6.n.

okT-04  HOos-04 pek-04  aHB-05 beB-05 map-05 anp-05

8.65 AOXOAHOCTb MOCKBbI - 29

okT-04 Hos-04  pek-04  sHB-05 dheB-05 map-05  anp-05

KOPTIOPATVBHbI/ CEFMEHT » CTPATEIMMUA. TMpeacrosiwas Henens p[obaBuT BONATMIBHOCTM  Ha  BHELUHWE
Jonrosble pbiHKU. OTcyTcTBUe 3Hauumown ctatuctuku no CLUA, Ha npownoi Hepene,
NMAEPLI OBOPOTOB CTabUNN3NPOBANO KOTUPOBKM Ha PbIHKE us—treasurives. Ha astom choHe ponrosbie
OBOPOTH, MIH. PY. Viaverorme PbIHKM pa3BUBAIOLMUXCA CTPaH MOMYUYUSIM  XOPOLUMKA CTUMYN [JIS  pocTa, 4YTO B
(Bupxa + PTC) cToumocTu, % OCHOBHOM MPOMUCXOAM/IO 3a CYET COKPALLEHUS PUCKOBbIX MPEMUK K us-treasuries. U
Eepocero] 208.60 017 » celuac cnpagbl eBpoobsvraumi emerging markets 6/M3KM K CBOWM CNpaBenJiMBbIM
oro-amo-t 104.29 001 » ypoBHaAM. Ha aTto Hepene B CLUA okupaetcs Bbixon ouepegHOW MoOpUUH
OO ESC.01 103,05 010 N MaKPO3KOHOMHYECKUX Ai3HHDIX, KOTOPble MOTYT M3MEHUTb CTabU/IbHYIO CUTYaLMIO.
MNepBas nopuus OaHHbIX OXWAAETCs 3aBTPa, KOrAa BbIWAET CTAaTUCTMKA MO TOProBOMY
YpanCealinb 82.33 005 * 6anaHcy u MepepanbHomy bromkety CLUA. B cpeasy BbiliayT AaHHble MO PO3HWUHBIM
Poccenxosb 80.59 020 t npogaXkam, B NATHULY — Oyger onyb/sMKoBaHa CTaTUCTMKA MO  WMMOPTHbIM U
LienTpTer-4 61.70 -0.05 v 3KCMOPTHBIM LEHAM U CHETY ABWXKEHWS Kanutana.
Mera®on®01 51.98 0.10 " Mbi nonaraem, uTo peakuus us-treasuries Ha HOBble [aHHble Ha PbIHKE OKaKeTcs,
KpBocT-VHe 51.65 010 ¥ ckopee Bcero, cnabow. CerogHs Bce »XayT Oofiee aKTyanbHOM CTATUCTMKKM MO
PE— 5043 0.00 a nHnAumMKM, kotopas Bbiiaetr 19-20 anpens (unpexc CPl w PPI). Ha atom dhoHe ™bl
BonTond306 44.40 559 v OXXMIAEM CHWXKEHHE MHTepeca MHBECTOpPOB K obnurauuam emerging markets. Banke k
KOHLY HEeAesu KOTMPOBKW [AaHHbIX aKTMBOB MOFYT HauaTb CHWXKaTbCs, uTo 6ygnert
TIEPI POCTAMAIEHMS OoTpakaTb MOAFOTOBKY pblHKA K CTaTUCTUKE No WH(AsuuM. Ha atom choHe cTouT
OTMETHTb, UTO 3aBTpa COCTOMTCS nybnvkauus creHorpammbl 3acesanus FOMC ot 22
Pocr, % Mapenue, % MapTa, nocje KOTOpOM 6bilo MPUHATO pelleHHe CKOPPEKTUPOBaTb (HOPMYMPOBKH,
2,50 MKILLB-01 Kacatolecss MoHeTapHoU nosiMTuku FED v HekoTopble oueHKH COCTOAHWA 3KOHOMMKM
0.70 tOrTpaHanT CLUA.
0.54 Mwul-® obn.
0.50 Mekutum-01
H3®UC-01 -6.10
BonTen4306 -5.59
CY-155 106 -1.80
MNT-WHB-01 -0.45
Mactepb-1 -0.38
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KOPMOPATUBHbIE EBPOOBJIUIALIUA
T T T
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okT-04  HOs-04 pek-04  aHB-05 chbeB-05 map-05 anp-05
[asnpom 13 ====Anpoca 08

EMBI+POCCHUA, CNP3

300

okT-04  HOa-04 pex-04  aHB-05 dhes-05 map-05 anp-05

cnpag EMBI+ POCCUUN K MEKCUKE

110

okT-04 Hos-04  pek-04  aAHB-05  chbeB-05 map-05  anp-05

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

Hos-03 es-04 man-04 aer-04 Hosi-04 es-05

CTABKMU LIBOR (USD)
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M HOBOCTI SMUTEHTOB [JONFOBOrO PbIHKA

» BHELUTOPIBAHK. Mo cnosam crapwero Buue-npesugeHta BHewToprbaHka
Lenuca Ypcynsika, ob6beM 3aMmcTBoBaHui BHewToprbarnka B 2005 rogy coctasut $2-
3 wmunnuapga. [lNpuuem nonosuHy cpeacte, T.e. $1,0-1,5 wmnpa. B pybnesom
3KBUBAJIEHTE MNAHUPYETCH 3aHATb HA BHYTPEHHEM pbIHKE.

» CBA3bUHBECT. XonguHr cooBwmn O HaMepeHuu B  TeKylem  rogy
MHBECTUPOBATb B Pa3BUTHE HOBbIX ycayr okoso 470 MfH., UTO cocTaBnsieT NpUMepHO
27% ot obuien cymmbl Kansatpar Ha rog. lnaHupyeTcs, uTo 3a CueT OCyLLeCTBAEHUs
MHBECTUUMM, aoxogdbl oT HoBbix ycnyr B 2005 ropy ebipactyT B 1,5 pasa u cocraeat
6onee $250 mMnH. unm okono 5% ot obwWKx aoxopos. Mbl nonaraem, 4yTo 3TO BecbMa
No3uTHBHas HOBOCTb — paHee MPK ocHoBHOM ynop penanv Ha pas3sBuTHe CETU W
NoBblLLEHWE YPOBHSA LUdpOBU3aLMKU. Ha faHHbIN MOMEHT OCHOBHblE LOXOLbl KOMMNAHWK
nosyyatoT 3a cyYeT TPAAWULMOHHbIX YC/IYr, Tapudbl Ha KOTOpble pPeryiuMpytoTcs
rocypapcteom. Hosble ycnyru coctasnsior avwb 3-5% B Bbipyuke WM HE CYLLECTBEHHO
B/IMAIOT Ha [AWHaMUKYy [OOXOJOB B UenoM. PaclwupeHue cnekTpa Yycnyr MOBbICHMTb
KoHKypeHTocnocobHoctb MPK M no3auTMBHO OTpasuTbCs Ha [AWHAMUKE [OXOLOB
KoMnaHui. Bnpouem, pns HMHBECTOPOB ceHuyac KJOYEBbIM BOMPOCOM  SIBNAETCS
npueatusauus CBA3bWHBECTA, €8 CPOKM M CMUCOK NPETEHAEHTOB.

» VYPCWU. 21 anpena OAO «YpanceasbuHpoOpM» NAaHUpyeT HadaTb pasMelleHue 5-
ro Bbinycka obnuraumit obbemom 2 mnpa. pyo.
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AOJITOBbIE PbIHKK 11 anpens 2005 r.

M PEKOMEHOALN
OMUTEHTbI MOrALEHUE LEHA AdOXO4HOCTb,% AOPALNA
Beinyck Moraiexune Ocpepra Mokynka [Mpopgaxa  Tekywas K norau. K ocepte [Otop. nert. Mog. arop

KopnopamueHsie o6nuzayuu

CAHOC 02 10.11.2009 13.11.2007 100.47 100.65 9.65 - 9.93 2.27 2.07
Cubupbmenekom, 04 05.07.2007 - 106.60 107.00 11.73 9.37 - 1.98 1.81
PXf, 03 02.12.2009 - 100.05 10020  8.32 8.48 - 3.85 3.55
PX[, 02 05.12.2007 - 100.02 10025  7.74 7.83 - 2.40 2.22
®CK ESC, 01 18.12.2007 - 101.40 101.60 8.65 8.24 - 2.40 2.22
Cyb6aghedepanbHbie U MyHUYuUnaabHblie obnuzayuu

Mockea 29 05.06.2008 - 106.95 107.40 9.31 7.48 - 2.72 2.53
Mockea 39 21.07.2014 - 104.06 10415  9.60 8.24 - 6.31 5.83
SAHAO, 01 03.08.2008 - 104.60 104.70 10.53 9.03 - 2.84 2.61
Mockosckas 06m., 04 21.04.2009 - 107.22_107.55 __ 10.23 9.05 - 3.28 3.01
Poccutickue eepoobnuzayuu

Poccus 30 31.03.2030 104.25 104.50 4.80 6.40 - 8.35 8.09
ARIES 03 25.10.2014 122.70 122.99 7.82 6.38 - 6.54 6.54
FA3MIPOM 13 01.03.2013 115.99 11649  8.30 6.95 - 5.82 5.82
CbepbaHk 15 11.02.2015 96.83  97.20 6.43 6.67 - 7.37 7.37
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AONIrOBbIE PbIHKHU 11 anpens 2005 r.

2040 ACTIMAP T PYETIS .' KANEHOAPb COBbITUM HA ONTOBOM PbIHKE

T
29.20 !
‘ CErogH~
29.00 - !
28.80 | | 12 anp 05 Bynet onybnukoBaHa cTeHorpamma 3aceganus komuccim FOMC ot 22 mapTa
28.60 - | 3 mait 05 OuepepnHoe 3acenaHme kommuccm FOMC. PaccmoTperue Bonpoca 06 M3MeHeHUN Y4eTHOM CTaBKu
i |
2840 10 wait 05 Cocroutes 3acepanue lMapuxckoro Kny6a. PelueHre Bonpoca 0 AOCPOYHOM noralueHny gonra Poccum nepef
28.20 A
820 Mapwxckum KnyBom
28.00
27.80 | 7 vioH 05 BreouepepnHas sctpeya OMNEK. Bena, Asctpus
27.60 10 uioH 05 . . . .
740 10 05 B JloHaoHe npoiiaeT AByxAHEBHAs BCTPeYa MUHUCTPOB (PUHAHCOB CTPaH UneHoB "6ombLLOoi BOCbMepkY
‘ VIIOH

okT-04 HOs-04 pek-04 saHB-05 hes-05 map-05 anp-05

WHIOEKC NONNAPA
90.0 A ‘3 ;

89.0
88.0
87.0 1
86.0
85.0
84.0
83.0
82.0
81.0

80.0
okT-04 Hoa-04 pek-04 aHB-05 (des-05 map-05 anp-05

.' KANEHOAPBL NMEPBNYHOIO PbIHKA

[ata OMUTEHT, cepusl Bbinycka O6wem, MnH.  Cpok obpalueHmst

CErogH#

12 anp 05 PTK-NMuanur, 04 2250 3ropa
EMBI+ CMP3A 13 anp 05 Huxeropoackas o6nacTb, 02 2500 3,5roma
14 anp 05 OnekTpoHuka batk, 01 500 3 ropal rop
14 anp 05 JIOKO-BaHk, 01 500 3ropall,5

MuHdbuH nopasmectut Boinyck O®3-MN[ cepum 25057 [ata
norawwenms 20.01.10

429.5

417.0
404.5 |

392.0

20 anp 05 10 000 5net

379.5 4
367.0 1 21 anp 05 YpancasisbiHdopm, 05 2000 3 rona
354.5 1
342.0

329.5 4

317.0
okT-04 HOn-04 pek-04 saHB-05 es-05 map-05 anp-05

cort M cTATUCTUKA CLUA

58

MMocn. Oxupaemoe [Mpownoe  dakTnyeckoe
551 [llata Mokasatenb A P
o nepuog 3HaYeHWe  3HauyeHue 3HaueHme
49 1 anp 05 VHpexe flenoson aktueHocTy (ISM manufacturing) map.05 55.30 55.20

46 4 CraTnctuka pbiHka TpyAa - Y1cno HoBbIX pabounx mect

o 1anp 05 (Non-farm payrolls) map.05 220 000 243000 110 000
40 1 CErogH#
37 12 anp 05 Toprosblit 6anaHc (canbgo, Mapg. Aonn. ) ¢es.05 -59.00 -58.27
34 12 anp 05 ®epepanbHbin BropxeT, (canbgo, Mapg. Aonn.) map.05 -70.00 -712.91
31 ‘ ‘ : : : : 13 anp 05 PosHuuHble npoaaxm (Retail sales), m-t-m map.05 0.70% 0.50%
°KT'04BREH::'O4 ne;ﬁ:LS”HB'OS bes-05 map-05 - anp-05 13 anp 05 Retail sales, uckniovas asTomo6unm, m-t-m map.05 0.50% 0.40%
15 anp 05 /MnopTHbIe LieHbl map.05 1.20% 0.80%
460 3°”PT° 15 anp 05 OKCMOpPTHbIE LieHbI map.05 0.30% 0.00%
455 | i
15 anp 05 Cuet pBuxeHus kanutana (Capital Net Flow), mnpg. (be5.05 65.0 9150
450 aonn.
445 1 19 anp 05 WHdpnsiuma 8 npombiwurienHom cektope (PPI) map.05 0.40%
#07 WHcpnsiums - Core PP (ouniLeHHas OT BIMSIHWS LiEH Ha
e 19 anp 05 W » u wap05  0.20% 0.10%
NpOAOBOMbCTBIE W SHEPreTUKY)
430
425 ] 20 anp 05 WHcbnauns - MHpexe notpebutesckux uen (CPI) map.05 0.20% 0.40%
420 20 anp 05 VHnsauus, 6e3 yyeta LieH Ha 3HeproHocuTenu 1 map.05 0.30%
415 npoposornbcTaue (core CPI)
410

okT-04 HOs-04 pek-04 sHB-05 beB-05 map-05 anp-05
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KPUBbIE OXO[

Kpueasi doxodHocmu MmyHuyunanabHbIXx obnuzayull

11 anpens 200

11.5 ° T T T
> | | |
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 anpens 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 OGﬂUZaMUHMU
ObP 0.01 34500 - 15.12.2005 15.07.2005 251 9895 99.10: 0.13 0.09 0.13 - - 1.33 344§ 0.27 0.26
O®3 25057 26.27 7490 : 7.40 20.01.2010 - 1748 : 99.70 99.75: -0.05 040 -0.31: 1460 742 7.67 - 4.02 3.73
O®3 25058 19.57 7776 { 6.30 30.04.2008 - 1118 1 97.70 97.83:f 0.05 -0.13 -0.79:i11.22 6.44 7.28 - 2.77 2.59
O®3 26198 0.00 42117 6.00 02.11.2012 - 2765 : 89.00 89.80: 0.00 -0.64 -144:2548 6.74 7.98 - 6.06 5.61
O®3 27018 19.12 14000 : 12.00 14.09.2005 - 159 :103.45 103.60; -0.21 0.10 -0.76: 7.56 11.59 3.91 - 0.43 0.41
O®3 27019 1.58 8800 :12.00 18.07.2007 - 831 108.30 108.50: 0.00 0.09 -0.59: 2597 11.06 6.29 - 2.05 1.92
0®3 27020 7.63 8800 :12.00 08.08.2007 - 852 :108.42 109.30i 046 0.00 -0.27 i 19.07 11.01 6.22 - 2.10 1.98
O®3 27021 0.01 10942 : 12.00 20.04.2005 - 12 0.00 100.37: -0.02 -0.23 -0.80: 2597 1196 0.69 - 0.03 0.03
O®3 27022 0.00 21296: 8.00 15.02.2006 - 313 :102.62 103.00: 0.00 0.05 -0.14: 11.18 7.79 479 - 0.83 0.79
0O®3 27023 0.33 20292: 7.50 20.07.2005 - 103 i101.08 101.30f -0.02 -0.12 -0.29: 16.23 7.40 2.89 - 0.28 0.27
O®3 27024 0.00 15001: 7.50 19.04.2006 - 376 :102.39 103.27: 0.00 0.00 0.00 { 16.23 7.31 4.79 - 0.99 0.94
O®3 27025 11.16 25806 : 7.50 13.06.2007 - 796 :101.26 101.55! 0.30 -0.20 - 473 739 6.35 - 2.03 1.91
0®3 27026 1.51 15108 ;: 8.00 11.03.2009 - 1433 : 99.70 99.82: -0.08 0.04 -0.09: 504 803 7.40 - 3.42 3.18
O®3 45001 20.65 37808:10.00 15.11.2006 - 586 :104.28 0.00 { 045 -048 -0.22:{13.97 958 4.81 - 0.82 0.79
O®3 45002 0.00 5520 {10.00 02.08.2006 - 481 104.10 104.30: 0.00 0.00 -0.21:10.68 9.61 4.84 - 0.80 0.76
O®3 46001 5.41 60000 : 10.00 10.09.2008 - 1251 :108.05 108.58: 0.05 0.00 -0.50: 6.30 9.24 6.77 - 2.38 2.23
O®3 46002 0.87 62000 11.00 08.08.2012 - 2679 :107.37 107.47: -0.08 0.14 -0.46: 1537 1024 7.72 - 5.02 4.66
O®3 46003 0.00 37298 10.00 14.07.2010 - 1923 :110.01 110.20: 0.07 -0.14 -0.27 : 21.64 9.06 7.51 - 3.88 3.61
O®3 46014 32.37 53827 :10.00 29.08.2018 - 4891 :104.10 104.30: 0.18 -0.18 -0.62: 6.30 9.59 7.96 - 6.08 5.63
O®3 46017 101.29 9998 : 9.50 03.08.2016 - 4135 : 9740 97.50: 0.10 -0.05 -153: 1327 9.74 8.33 - 7.05 6.51
Bcezo 247.78 498378
Nmoeu mopeoe cy6¢pe6epaanblMu U MyHuyunaJbHbIMu o6nuaauunMu
bauwkopmocmat, 04 8.76 500 § 8.02 13.09.2007 - 888 98.29 9855 0.11 -035 -169: 483 814 890 - 2.25 2.06
Benzopodckasi 0611., 04 0.02 320 :15.00 29.04.2008 - 1117 :108.35 108.59: -0.01 0.23 0.28 : 66.16 13.81 10.97 - 2.46 2.21
Benezopodckasi 06n1., 03 0.01 300 :19.00 20.12.2005 - 256 £108.05 108.35: 0.23 -0.18 -0.55: 9.89 17.54 6.87 - 0.67 0.63
Boneoepadckasi 0611., 01 3.48 600 :14.00 11.06.2009 - 1525 :102.60 103.70: 0.00 0.05 -1.611: 43.34 13.53 11.04 - 2.62 2.36
Upkymcekas obr., 01 20.59 700 :11.00 22.07.2007 - 835 :102.05 102.19: 0.18 0.34 -0.34 : 23.81 10.77 9.06 - 1.23 1.13
Ypkymckasi o611., 02 1.66 750 :11.00 07.09.2006 - 517 1102.08 102.19 - 0.10 -0.34i 9.34 10.76 8.36 - 0.96 0.89
Komu, 05 0.89 500 :15.00 24.12.2007 - 990 :110.70 114.80: -0.71 0.04 0.00 : 6.16 13.51 9.63 - 2.30 2.10
Komu, 06 0.00 700 (14.50 14.10.2010 - 2015 0.00 0.00 { 0.00 -0.36 -1.12{69.92 13.10 10.48 - 3.88 3.51
Komu, 07 1.75 1000 :12.00 22.11.2013 - 3150 §{ 9522 9590 : -0.25 053 -0.19: 4471 1260 11.06 - 5.28 4.75
Kocmpomckasi 0611., 03 0.00 300 :15.00 23.06.2005 - 76 101.35 101.50: 0.00 -0.26 -0.55: 6.58 14.77 7.30 - 0.21 0.19
KpacHospck, 01 0.15 1000 : 11.00 21.07.2005 - 104 :101.50 101.60: -0.18 -0.02 0.04 : 24.11 10.85 6.06 - 0.28 0.26
Kpacrosipck, 02 0.45 630 :(12.50 27.10.2006 - 567 :105.45 105.65: 0.14 -0.09 0.00 { 24.66 11.83 8.85 - 1.41 1.29
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 244 £101.61 101.84: 0.00 0.25 -0.32f 9.03 10.13 7.88 - 0.65 0.60
KpacHosipckut kpad, 02 0.00 1500 :10.95 26.10.2006 - 566 :103.51 103.72: 0.00 0.00 -0.22: 23.40 10.56 8.68 - 1.42 1.30
KpacHodapckud kpad, 01 0.00 605 (11.00 15.05.2007 - 767 :101.40 101.75: 0.00 0.25 0.15 { 43.10 10.82 9.60 - 1.86 1.70
Jlenunepadckas 0611., 02 21.66 800 :14.01 08.12.2010 - 2070 :115.20 115.95: -0.16 -043 0.84 : 43.37 12.16 10.66 - 4.07 3.67
Mockosckas 0611., 02 0.00 1000 :17.00 10.06.2005 - 63 102.06 102.39: 0.00 0.18 -1.16: 13.51 16.56 1.58 - 0.17 0.17
Mockoseckasi 0611., 03 22.24 1000 :11.00 19.08.2007 - 863 :106.35 106.60: 0.01 -0.14 -1.57 : 1477 10.34 8.12 - 213 1.97
Mockosckasi 0611., 04 3.85 9600 { 11.00 21.04.2009 - 1474 £107.22 107.55: -0.05 0.09 -1.09 {22.00 10.23 9.05 - 3.28 3.01
Hoeocubupck, 01 3.48 1500 :16.00 21.06.2005 - 74 101.62 101.70: 0.10 -0.03 -0.65: 745 1572 7.06 - 0.21 0.19
Hoeocubupckasi 0b11. 2.33 1500 : 13.50 27.07.2006 - 475 :103.75 104.00: 0.28 -0.09 -0.49:24.04 1298 10.59 - 1.19 1.08
Camapckasi 0611., 01 9.39 2370 :12.00 04.07.2006 - 452 £104.90 105.30: -0.04 0.00 -1.12i 099 1143 7.99 - 1.17 1.08
Teepckasi 0671., 02 2411 1000 :16.90 23.11.2006 - 594 :111.50 111.75: 0.32 -0.27 -0.11: 1991 1514 9.45 - 1.44 1.32
Tomckasi 0611., 02 1.02 500 :12.00 27.07.2006 - 475 1102.30 102.60: 0.00 0.00 0.24 :23.34 11.70 9.66 - 1.22 1.1
Tomckas 06n1., 03 0.00 600 :12.00 13.10.2007 - 918 0.00 0.00 : 0.00 0.05 024 :5819 1170 9.90 - 2.14 1.95
Yepa, 03 0.00 400 :10.03 18.07.2006 - 466 {100.51 101.00: 0.00 0.00 -0.50 % 21.98 10.01 10.07 - 1.21 1.10
Yepa, 04 4.49 500 :10.03 03.06.2008 - 1152 {9945 99.90: 0.05 -095 -1.64: 3351 10.05 10.37 - 2.69 2.44
Xabaposckuti kpadl, 01 0.00 300 :13.09 27.08.2005 - 141 £102.21 102.45: 0.00 0.04 0.19 ; 14.35 12.81 7.44 - 0.38 0.35
Xabaposckuti kpad, 02 1.20 700 :(12.00 05.10.2006 - 545 1102.60 102.80: 0.10 0.00 -0.11i 0.99 11.70 9.46 - 1.39 1.27
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 244 :105.30 0.00 : 0.00 -0.57 043 :47.67 1414 562 - 0.64 0.60
XMAO, 02 9.72 5000 {12.00 27.05.2008 - 1145 £110.50 0.00 { -049 050 1.06 { 43.73 10.86 8.29 - 2.63 2.43
Yyeawusi, 01 0.61 285 :12.00 12.08.2005 - 126 :102.02 102.20: 0.00 -0.29 -0.20: 18.08 11.74 562 - 0.34 0.32
Yyeawus, 02 0.00 500 : 9.50 13.04.2007 - 735 0.00 0.00 { 0.00 0.10 0.31 {2238 973 11.26 - 1.81 1.63
SAxymus, 03 0.00 800 :12.00 17.06.2008 - 1166 :104.75 105.50: 0.00 -0.19 0.24 : 559 11.45 10.62 - 2.70 2.44
Skymusi, 04 0.00 1000 :14.00 16.03.2006 - 342 :105.20 105.53: 0.00 0.10 -0.26: 844 1326 7.76 - 0.89 0.83
Skymusi, 05 2255 2000 :10.00 21.04.2007 - 743 1100.05 100.25: -0.02 0.19 0.05 { 21.37 9.98 9.23 - 1.84 1.68
SIHAO, 01 0.00 1800 : 11.00 03.08.2008 - 1213 :104.60 104.70: 0.00 0.00 0.58 : 18.68 10.53 9.03 - 2.84 2.61
Spocnasckasi 0611., 02 19.65 1000 i 13.78 03.07.2007 - 816 :106.20 106.35: -0.18 0.00 -0.47: 1.13 1297 10.38 - 1.98 1.79
Mockea 33 0.00 4000 : 10.00 27.05.2005 - 49 101.19 0.00 : 0.00 0.00 -0.04:22.74 988 550 - 0.26 0.25
Mockea 24 0.45 3000 {15.00 02.09.2005 - 147 :1104.23 105.15: -0.05 -0.11 -1.02 i 1521 14.39 4.41 - 0.39 0.38
Mockea 34 0.01 4000 :10.00 28.08.2005 - 142 £102.21 103.22: 0.88 -0.16 -0.20: 10.68 9.69 1.69 - 0.38 0.38
Mockea 35 0.00 3900 : 10.00 18.06.2006 - 436 :104.00 104.58: 0.00 0.34 -0.22: 1753 956 1.93 - 0.56 0.54
Mockea 28 0.04 3000 {15.00 25.12.2005 - 261 107.41 108.87: -0.03 -0.54 -0.59: 575 13.97 4.49 - 0.69 0.66
Mockea 32 2.04 4000 :10.00 25.05.2006 - 412 :103.82 104.44: 0.38 033 -0.38: 1151 958 6.07 - 1.07 1.01
Mockea 37 21.29 3900 :10.00 23.09.2006 - 533 1104.95 105.07: 0.01 037 -0.32i 438 953 6.57 - 1.37 1.29
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 621 113.65 113.90: 0.00 0.22 -061: 7.81 13.18 6.53 - 1.54 1.44
Mockea 31 1.59 5000 {10.00 20.05.2007 - 772 :1105.71 105.98: 0.19 0.05 -1.12{16.99 9.44 7.42 - 2.08 1.94
Mockea 42 133.50 3000 :10.00 13.08.2007 - 857 :106.10 106.70: 0.19 -0.23 -0.23: 1479 9.36 6.99 - 2.10 1.96
Mockea 40 15.95 4000 : 10.00 26.10.2007 - 931 106.35 106.69: -0.42 -0.23 -1.44: 438 940 7.35 - 2.21 2.06
Mockea 29 0.00 5000 {10.00 05.06.2008 - 1154 1106.95 107.40: 0.34 047 -0.65i33.97 931 748 - 2.72 2.53
Mockea 36 10.77 4000 : 10.00 16.12.2008 - 1348 :107.62 107.80: -0.28 - - 3096 9.29 7.72 - 3.1 2.89
Mockea 41 0.00 5000 {10.06 30.07.2010 - 1939 0.00 109.00{ 0.00 0.00 -1.02: 1846 940 7.86 - 4.23 3.92
Mockea 38 0.00 5000 :10.00 26.12.2010 - 2088 :109.90 110.25: 0.00 0.18 -0.99: 2822 9.09 7.95 - 4.45 412
Mocksa 39 2.64 5000 10.00 21.07.2014 - 3391 :104.06 104.15: -0.16 _0.68 -2.69 { 21.10 9.60 8.24 - 6.31 5.83
Bcezo 372.33 111860

UcmouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 anpens 2005 r.

OMUTEHTbI OBBbEMbI TOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HJOXOAHOCTb,% AOPALNSA
Obbem, [Hewt 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
TASIIPOM A2 0.00 5000 {15.21 03.11.2005 - 209 :105.60 105.99: 0.00 -0.66 -0.61:6292 1442 538 - 0.54 0.51
FASIIPOM A3 19.21 10000 8.11 18.01.2007 - 650 :101.50 101.70: -0.04 0.05 -0.46: 1556 7.98 7.22 - 1.67 1.56
FASIIPOM A5 0.00 5000 { 7.58 09.10.2007 - 914 0.00 0.00 0.00 0.07 -045:36.97 759 7.79 - 2.24 2.08
HIK UTEPA 0.00 2000 :13.50 07.12.2007 07.12.2005 973 102.40 102.49: 0.00 -0.03 0.94 : 4512 13.18 - 9.79 0.63 0.58
Jlykodin 02 20.63 6000 : 7.15 17.11.2009 20.11.2007 1684 i 98.60 99.00 i -0.29 -0.42 -1.30: 26.64 7.24 - 7.85 2.37 2.20
HOBAT3K, 01 0.00 1000 i 9.40 30.11.2006 - 601 100.80 101.20: 0.25 0.00 0.75 : 32.71 9.28 8.74 - 1.52 1.40
Hopmeas, 01 0.69 2100 :16.00 09.11.2005 - 215 :102.12 102.50: -0.05 -0.20 -1.26 : 65.32 15.67 12.51 - 0.55 0.49
TamHegpmsb 03 1.05 1500 :12.00 01.07.2006 - 449 £104.60 105.00: -0.14 0.00 -0.67 i 32.55 11.47 8.13 - 1.15 1.06
THK, 05 2.04 3000 : 15.00 28.11.2006 - 599 :113.15 113.40: -0.12 -0.19 -0.39 : 53.84 13.25 6.48 - 1.46 1.37
Xumusi u Hegpmexumus
AMTEIT XK, 01 0.00 1200 :12.50 15.11.2007 22.11.2005 951 100.92 101.10: 0.00 -0.25 -0.54 ; 48.29 12.38 - 10.77 ¢ 0.59 0.54
AxpoH, 01 0.00 600 :13.45 01.11.2005 - 207 $102.75 102.85: 0.00 -0.08 -0.15:24.32 13.10 8.79 - 054  0.50
Ammenuwiurnpom, 01 0.53 600 :19.00 23.12.2005 - 259 :105.85 107.35: 0.19 239 -1.22: 5466 17.86 9.61 - 0.67 0.61
Kyubbiweeasom, 01 10.78 600 9.00 15.06.2006 15.12.2005 433 100.60 101.05; 0.10 -0.22 0.06 542 893 - 8.02 0.67 0.62
HUKOCXUM, 01 0.89 750 :15.00 14.12.2006 - 615 99.35 9950: 0.20 -0.12 -0.12} 46.44 15.08 15.28 - 1.49 1.29
HKHX-02 0.00 1500 : 16.00 24.05.2005 - 46 101.25 0.00 0.00 -0.20 -0.39: 60.05 15.79 4.93 - 0.13 0.12
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 876 0.00 0.00 0.00 -0.25 0.50 i 9.63 9.40 - 6.85 0.39 0.37
Hagpuc Kocmemurc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 744 101.00 101.50: -6.02 0.00 0.45 : 55.56 12.61 - 23.11: 0.51 0.41
CAHOC 01 0.00 300 :14.00 13.02.2006 - 311 104.50 104.85: 0.00 0.00 -0.29:20.71 13.38 8.43 - 0.82 0.76
CAHOC 02 4.92 3000 : 9.70 10.11.2009 13.11.2007 1677 :100.47 100.65: 0.15 -1.38 -1.28 : 38.00 9.65 - 9.93 2.27 2.07
3neKmp03HepaemUKa
AnmausHepzo, 01 0.45 600 :18.00 05.08.2005 - 119 1102.26 102.50: -0.24 -0.04 -0.78: 3156 17.60 11.29 - 0.32 0.28
BawkupaHepeo, 01 7.37 500 :20.00 11.09.2005 - 156 :105.30 105.55: 0.00 -0.19 -0.95: 1479 1899 7.12 - 0.43 0.40
bauwkuparepeo, 02 0.00 500 :10.69 22.02.2007 25.08.2005 685 100.35 101.00: 0.00 -0.50 -1.19 i 1259 10.66 - 9.83 0.38 0.35
JleHsHepeo, 01 6.90 3000 :(10.25 19.04.2007 - 741 99.95 100.00: 0.00 -0.02 0.00 : 47.46 10.25 10.51 - 1.80 1.63
PAO E3C 02 0.00 3000 {15.00 21.10.2005 - 196 0.00 105.15: 0.00 -0.19 -0.80:69.45 14.27 5.30 - 0.50 0.48
Ceep0nosarepeo, 01 0.00 500 :11.50 01.03.2007 05.09.2005 692 0.00 101.00: 0.00 042 0.20 : 11.34 11.47 - 10.97 i 0.41 0.37
®CK ESC, 01 21.84 5000 { 8.80 18.12.2007 - 984 :101.40 101.60: 0.10 0.10 -1.32{ 26.04 865 8.24 - 2.40 2.22
SlkymckaHepeo, 01 0.00 400 :16.00 31.08.2006 - 510 :104.00 0.00 0.00 0.38 3.16 i 15.78 15.24 10.92 - 1.30 1.17
Cesisb
bawuHpopmcesizb 09 0.00 150 {14.00 23.10.2005 - 198 £101.00 103.00i 0.00 0.05 0.29 : 64.05 13.59 8.38 - 0.51 0.47
Bonzamenexkom 22.30 1000 : 15.00 21.02.2006 - 319 :105.70 105.85: -5.02 -0.09 0.21 { 1890 14.19 7.25 - 0.82 0.77
Boimnenkom 01 0.01 3000 { 9.90 16.05.2006 - 403 :102.00 0.00 0.32 -029 0.20 {3879 967 7.77 - 1.04 0.96
Hanscessb 01 1.06 1000 :15.00 15.11.2006 16.11.2005 586 105.30 106.35: 0.38 -0.10 -0.33 { 58.36 14.20 - 5.56 0.57 0.54
MITC 04 21.35 1000 :10.00 22.04.2009 26.04.2006 1475 (102.00 0.00 { -0.19 -0.29 -0.63 i 44.66 9.78 - 7.9 0.98 0.91
Mezacgpor ®uHac 01 0.00 1500 :11.50 07.06.2006 - 425 :103.70 104.25: 0.10 0.00 -246: 38.12 11.04 7.79 - 1.09 1.01
MezagpoH 0.00 1500 §{ 9.28 11.04.2007 - 733 0.00 0.00 0.00 -0.15 0.15 {4500 9.22 9.15 - 1.80 1.65
Cubupbmenekom 03 0.00 1530 {14.50 14.07.2006 - 462 £107.55 107.65: 0.00 -0.05 -0.46: 33.37 13.48 8.24 - 1.17 1.08
Cubupbmernekom, 04 7.74 2000 :12.50 05.07.2007 - 818 :106.60 107.00: 0.09 0.09 -0.75: 31.51 11.73 9.37 - 1.98 1.81
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 908 103.20 103.50; 0.00 -0.10 0.00 { 0.72 12.75 - 6.08 0.49 0.46
CMAPTC, 01 1.72 275 :18.00 20.11.2005 - 226 :104.20 104.50: -0.24 -0.38 -1.00 { 67.56 17.27 11.05 - 0.58 0.52
CMAPTC, 02 0.01 500 :13.75 26.06.2007 26.06.2005 809 100.70 101.15: 0.17 -0.35 -0.40 i 38.80 13.64 - 9.74 0.22 0.20
CMAPTC, 03 0.00 1000 :15.10 29.09.2009 05.10.2005 1635 :103.40 103.80: 0.00 0.05 -0.82: 1.24 14.59 - 7.87 0.49 0.46
Tammenekom, 03 0.00 600 (12.50 06.05.2007 15.05.2005 758 100.40 100.60: 0.00 -0.10 -0.49: 18.15 12.62 - 8.37 0.10 0.09
YPCU 02 12.38 1000 :17.50 06.08.2005 - 120 :103.75 103.93: -0.02 -0.19 -0.88: 28.77 16.84 554 - 0.32 0.30
YPCU 03 21.46 3000 : 14.25 18.07.2006 - 466 :107.25 107.37: 0.05 0.14 -0.56: 31.23 13.29 8.29 - 1.18 1.09
YPCU 04 0.00 3000 §{ 9.99 01.11.2007 - 937 :102.02 102.25: 0.02 -0.20 -0.10{ 4242 979 9.29 - 2.24 2.05
Lienmpmenexom 02 0.00 600 :16.00 21.04.2005 - 13 100.16 100.60: 0.00 0.15 -0.30 : 74.08 15.94 4.42 - 0.04 0.03
Llenmpmenexom 03 0.00 2000 §12.35 15.09.2006 - 525 :103.80 104.40: 0.00 0.10 -048: 7.11 1185 9.37 - 1.36 1.24
Lienmpmenexom 04 6.24 5623 :13.80 21.08.2009 16.11.2006 1596 :106.65 106.70: -0.05 0.05 -0.89 i 19.28 12.94 - 9.47 1.47 1.35
LlenmparnbHbit Teneepag 01 0.16 500 :16.00 22.08.2006 - 501 105.40 106.00: 0.09 -0.05 -0.09: 19.73 15.14 11.94 - 1.24 1.1
fOTK, 01 3.09 1500 :14.24 14.09.2006 - 524 :103.05 103.15: -0.16 -0.15 -0.37 i 8.58 13.84 12.32 - 1.34 1.19
1OTK, 02 0.40 1500 {12.00 07.02.2007 08.02.2006 670 100.75 102.00; 0.10 0.10 0.02 § 19.07 11.91 - 11.30¢ 0.81 0.73
FOTK, 03 18.55 3500 :12.30 10.10.2009 13.04.2006 1646 :101.00 101.05: 0.10 -0.14 -0.05: 0.34 12.18 - 11.38{ 0.98 0.88
ﬂOGblSal'OLuaﬂ NMPOMbIWITIEHHOCMb
AJIPOCA 19 0.00 3000 {16.00 23.10.2005 - 198 :105.60 105.95: 0.00 -0.33 -0.81:73.21 1513 5.17 - 0.51 0.48
lonumemann, 01 2.61 750 :17.50 21.03.2006 - 347 :106.95 107.00: 0.00 0.09 046 : 8.15 16.36 9.58 - 0.91 0.83
CYOK, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 _ 678 100.80 101.40: 0.00 0.05 -0.05: 15.07 10.96 - 10.92: 0.82 0.74
Memannypeus
BbikcyHckuu M3 07 0.10 1000 {15.00 31.08.2005 - 145 :103.00 104.23: 0.07 -0.07 -0.48: 1521 14.55 6.83 - 0.40 0.37
Eepasxondure 01 0.00 1000 :12.50 05.12.2005 - 241 103.60 104.00: 0.00 -0.43 0.19 : 4247 12.08 7.07 - 0.63 0.59
WHIMPOM, 01 0.05 500 :13.54 20.04.2007 22.04.2005 742 100.05 100.09: 0.00 -0.17 -0.05: 62.32 13.53 - 11.51: 0.04 0.03
Mauphteecm, 01 0.00 500 :12.30 03.04.2007 - 725 0.00 0.00 0.00 0.03 -0.09: 1.01 1231 1292 - 1.79 1.59
MMK 17 0.00 900 7.00 18.04.2005 - 10 98.00 0.00 0.00 0.00 0.00 {1553 7.00 6.89 - 0.03 0.03
Pycan ®uH 01 0.00 3000 {10.00 12.09.2005 - 157 :1101.20 102.00: 0.00 -042 -032: 740 986 6.49 - 0.43 0.40
Pycan ®uH 02 4.02 5000 : 9.60 20.05.2007 20.05.2005 772 100.52 100.57: 0.00 -0.08 -0.20 : 36.56 9.55 - 5.05 0.12 0.11
Ce0600Hbiti cokon, 02 0.00 600 :13.55 22.11.2007 27.05.2006 958 102.20 103.00: 0.10 -0.68 2.10 { 49.75
Cr MEYED, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 958 101.50 102.50: 0.00 0.10 -0.73 i 39.25 10.51 - 9.10 1.07 0.98
Cesepcmarib 0.00 3000 { 9.75 28.06.2007 30.06.2005 811 100.95 101.20; 0.00 0.00 -0.20{ 26.45 9.66 - 5.38 0.23 0.22
T4 MEYET 01 0.01 3000 {11.75 12.06.2009 16.06.2006 1526 103.00 103.15: -0.29 0.24 -1.01 i 36.05 11.41 - 9.21 1.11 1.02
TMK 5.14 2000 : 14.00 20.10.2006 20.04.2005 560 100.20 100.30: 0.05 -0.15 -0.49 : 65.21 13.96 - 4.56 0.03 0.03
Tynadepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 968 101.70 102.75: 0.00 0.39 -0.25% 38.27 10.81 - 9.79 0.63 0.57
YMK 01 0.00 1000 : 7.00 31.01.2006 - 298 98.00 98.90: 0.00 -1.04 2.03 : 1266 7.07 8.44 - 0.80 0.74
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 11 anpens 2005 r.

OMUTEHTbI OBBbEMbI TMOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE,% HAOXOQHOCTb,% AOPALNSA
Ob6bem, DOneit no

“216'_‘023:3 Mpr}llpép,. Ky:z”' Moraiexune OdpepTa nora:JeHm Mokynka I'Ipo:lam AeHb  Hedens  mecsiy HKA TeK:u"’a norIZUJ. ocpspTe Jlj‘_lzfl‘ Moga. aop
MauIUHocmpoeHue
Aemoeas, 02 21.16 3000 (10.78 13.08.2008 17.08.2005 1223 :101.22 101.26: -0.02 -0.05 0.12 i 15.06 10.65 - 713 0.36 0.34
I'T-T3L SHepeo 02 2.02 1500 {12.50 22.06.2006 - 440 :101.50 101.60: 0.10 045 0.08 { 36.30 12.32 11.41 - 1.12 1.01
WxAsmo, 01 0.00 1200 (12.50 14.03.2007 14.09.2005 705 99.75 99.88 : 0.00 0.01 1.48 7.88 12.56 - 1349 044 0.38
UPKYT 02 0.00 1500 :16.00 02.11.2005 - 208 :104.50 104.80: 0.00 0.18 -0.38: 68.38 15.31 7.86 - 0.53 0.50
KAMAS3-®uHarc 0.00 1200 {12.30 11.11.2006 11.11.2005 582 102.35 102.65: 0.00 0.29 -0.05: 49.87 11.99 - 7.95 0.57 0.52
JIOMO, 02 5.78 700 :15.35 11.07.2006 12.07.2005 459 100.50 100.65: 0.02 -0.05 -0.05: 36.59 15.25 - 1232 0.26 0.23
Mul-@uratc, 01 18.90 1000 :16.00 03.06.2009 15.12.2005 1517 {101.50 101.70{ 0.53 -0.10 0.82 { 53.04 15.72 - 13.09: 0.65 0.57
OM3 04 9.1 900 :14.25 26.02.2009 01.09.2005 1420 :103.35 103.60: 0.24 0.15 0.39 i 14.05 13.76 - 5.12 0.40 0.38
Pycckue Aemobycei 0.00 500 :15.00 22.05.2006 - 409 :102.10 102.25¢ 0.00 0.15 0.34 i 57.53 14.68 12.27 - 1.02 0.91
Camtom-3Hepaus, 01 1.12 3000 {14.00 25.12.2007 10.01.2006 991 102.00 102.35: -0.20 0.48 - 38.74 13.73 - 10.72: 0.72 0.65
CamypH NHeecm 0.00 500 :16.00 05.08.2006 - 484 :104.00 105.00: 0.00 0.58 0.62 : 28.05 15.31 11.79 - 1.22 1.09
Ceeepcmarib-asmo 0.00 1500 11.25 21.01.2010 25.01.2007 1749 :103.00 103.49: 0.00 -0.10 0.64 { 21.88 10.92 - 9.60 1.65 1.50
TB3, 01 0.00 750 :14.60 10.10.2006 - 550 0.00 0.00 0.00 -0.48 -048: 72.00 13.96 9.92 - 0.91 0.83
TpaHcmawxondure, 01 0.00 1500 {14.00 01.12.2007 05.06.2006 967 101.73 102.70; 0.00 0.00 -0.24 i 49.10 13.73 - 1229 1.06 0.95
Ypansazorzaeod, 01 12.26 2000 : 13.82 30.09.2008 04.10.2005 1271 :102.10__0.00 0.10 _0.00 -058: 1.14 13.52 - 9.12 0.49 0.45
lNMuuwieeasi NPOoMbIUIIEHHOCMb
ATIROro, 07 49.30 1100 :13.95 22.04.2007 22.04.2005 744 100.00 100.10: 0.01 -0.06 0.07 i 64.59 13.95 - 13.10: 0.04 0.03
Banmumop-Heea 0.26 500 {16.00 05.09.2006 02.09.2005 515 102.70 103.30: -0.24 0.10 -0.87 i 16.22 15.53 - 8.45 0.39 0.36
Bumm-bunnb-AanH 0.00 1500 : 8.48 11.04.2006 - 368 0.00 0.00 0.00 024 021 4135 8.31 7.19 - 0.94 0.88
lpynna OCT, 01 0.00 800 :14.00 19.07.2005 08.07.2005 102 102.70 103.10: 0.00 -0.15 -0.29 : 30.68 13.59 - 11.31: 0.25 0.22
Lxed-3¢p-Cu, 01 4.06 700 {14.00 06.10.2005 - 181 101.60 101.78: -0.27 -0.10 1.08 0.27 13.77 10.85 - 0.49 0.44
[xed-O¢p-Cu, 02 5.67 1200 : 14.00 04.12.2007 06.12.2005 970 101.90 102.20: 0.34 -0.07 1.90 i 46.79 13.72 - 10.94: 0.63 0.57
MukosiHogckul 0.00 1000 §13.50 18.09.2006 - 528 :103.00 105.00: 0.00 0.34 2.84 740 13.06 11.22 - 1.36 1.22
HWOAH-©YAC, 01 0.51 850 :17.00 06.12.2006 08.06.2005 607 101.00 101.45: 0.69 -0.64 -0.83: 56.36 16.72 - 6.36 0.17 0.16
MapHac-M, 01 0.51 500 {12.75 15.03.2006 - 341 101.25 102.50{ 0.00 -0.19 1.25 8.03 1256 11.49 - 0.89 0.80
Mpatmepu foH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 581 0.00 0.00 0.00 -0.49 -0.69: 20.71 13.42 - 13.91: 0.57 0.50
Pasaynat-Lienmp 01 0.05 1000 : 16.00 05.06.2006 04.06.2005 423 100.00 100.10: -0.10 0.59 -0.05: 55.23 16.00 - 12.13¢ 0.16 0.14
O®KO, 01 0.00 1000 : 15.50 05.09.2006 06.09.2005 515 102.75 103.25: 0.00 -0.24 -0.24 : 13.16__15.08 - 8.39 0.41 0.38
lTueoeapeHue
banmuka, 01 9.60 1000 § 8.75 20.11.2007 - 956 :100.00 100.20; 0.05 0.30 -0.20{ 25.89 8.75 8.93 - 2.40 2.20
KpacHbit Bocmok-MHeecm 0.65 1500 : 11.50 25.02.2007 24.02.2006 688 100.85 101.20: -0.10 -0.02 0.43 : 13.55 11.40 - 10.64 i 0.86 0.77
MNNT-NHeecmmermc 01 0.64 1000 :12.00 28.09.2006 - 538 99.50 99.70: -045 -090 -1.07:i 263 12.06 12.76 - 1.39 1.23
CAH Mumep6pio 0.00 2500 :13.00 15.08.2006 - 494 :106.20 106.65: 0.00 0.01 -0.64: 23.86 12.23 7.50 - 1.12 1.04
TuHbKohp MHeecm 1.00 400 :20.50 29.04.2005 - 21 100.46_101.22¢ -0.20 -0.30 _-0.85 i 90.99 20.40 10.78 - 0.06 0.05
JlecHasi npoMbiwneHHocmb u UBK
ALIBK-MHeecm 0.00 500 {13.50 07.09.2006 - 517 :100.77 102.90: 0.00 0.74 1.15 i 10.73 13.24 1248 - 1.30 1.16
Bonea 01 0.00 1500 {12.00 13.03.2007 14.09.2005 704 96.00 97.00: 0.00 -0.83 0.95 7.56 12.50 - 26.64: 044 0.35
roToK 5.51 550 :14.20 06.06.2006 07.06.2005 424 100.75 101.00: -0.09 -0.12 -0.74 : 47.46 14.06 - 7.68 0.16 0.15
3@ Coros, 01 4.89 300 :16.00 09.10.2007 06.10.2005 914 102.10 102.39: -0.12 0.00 -0.10 : 0.44 15.63 - 10.94: 0.50 0.45
Cmpoumenbcmeo U urnomekKa
AVDRK 0.00 1070 {11.00 01.12.2008 - 1333 {107.10 107.60{ 0.00 -0.42 -0.16 i 38575 10.23 8.72 - 3.02 2.78
AWK, 02 0.00 1500 :11.00 01.02.2010 - 1760 {104.01 109.50: 0.00 0.47 -0.09: 19.89 10.09 8.86 - 3.85 3.53
AWXKK, 03 0.00 2250 : 9.40 15.10.2010 - 2016 0.00 0.00 0.00 -0.95 -0.24: 3271 9.00 842 - 3.48 3.21
Inasemoccmpod, 01 2.94 2000 i 14.15 27.05.2007 27.05.2005 779 100.37 100.49: -0.29 0.02 0.1 16.67 14.10 - 1117 ¢ 0.13 0.12
UHTEKO 01 0.00 1200 : 10.95 15.02.2007 - 678 93.00 101.00: 0.00 -4.17 -5.87: 15.00 10.95 11.23 - 1.71 1.54
MUA, 01 0.06 2200 :10.00 20.09.2012 - 2722 0.00 100.50: 0.00 0.30 0.30 { 1490 9.95 10.21 - 3.13 2.84
K, 04 2.27 750 :13.00 29.06.2005 - 82 100.50 100.75: 0.00 0.20 0.11 0.71 1295 11.14 - 0.22 0.20
CYy-155 0.05 1500 : 14.00 30.03.2007 30.03.2006 721 99.80 101.70: -1.77 0.00 _ 0.11 3.45 14.01 - 14.87 : 0.93 0.81
TpaHcriopm
AsuaK. Camapa, 07 0.05 350 :15.00 08.03.2007 - 699 :101.41 101.55: 0.10 0.29 0.77 : 11.92 14.77 14.00 - 1.72 1.51
Yiem JladH XaHOnuHe 0.00 1000 §13.50 23.06.2005 - 76 0.00 101.10: 0.00 0.00 -0.20 % 39.58 13.37 8.29 - 0.21 0.19
PX4, 03 1.50 4000 : 8.33 02.12.2009 - 1699 (100.05 100.20: -0.01 0.10 -0.84: 27.61 8.32 8.48 - 3.85 3.55
PX[, 02 0.00 4000 § 7.75 05.12.2007 - 971 100.02 100.25¢( 0.00 -0.08 -1.26% 25,69 7.74 7.83 - 2.40 2.22
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 243 :100.65 100.95: 0.00 -0.15 -0.15: 21.85 6.54 534 - 0.65 0.62
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 397 :101.00 101.45: 0.00 -0.79 -0.59 i 36.33 8.80 _7.97 - 1.03 0.95
PuHaHcoebIl CeKmop
Anbpa®@uHaHc, 01 0.00 1000 { 9.00 08.06.2007 10.06.2005 791 0.00 0.00 0.00 0.00 0.00 { 29.34 9.00 - 9.03 0.17 0.16
Anbpa®@uHatc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1818 0.00 0.00 0.00 -0.05 0.15 0.47 8.50 - 8.62 0.97 0.89
bBark 3eHum, 01 2.86 1000 : 8.50 24.03.2007 - 715 :100.00 100.20: 0.10 0.00 -0.28 : 3.49 8.50 4.26 - 1.86 1.78
Brewmopebatrk 03 0.00 2000 §14.50 22.02.2006 - 320 0.00 107.38: 0.00 -0.23 -042: 89.78 13.51 5.39 - 0.81 0.77
Brewmopabark 04 0.02 5000 { 5.60 19.03.2009 24.03.2006 1441 99.00 0.00 : -3.61 -041 -045: 230 5.83 - 10.31: 0.94 0.86
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 676 {100.00 101.00{ 0.00 0.00 0.70 { 11.82 8.23 7.97 - 1.74 1.61
Pocbark, 01 3.02 3000 : 9.25 15.02.2009 14.02.2007 1409 :100.30 100.60: 0.00 0.13 0.05 : 13.94 9.20 - 9.14 1.73 1.58
Pycckuti Cma+Oapm 02 0.00 1000 :14.04 14.06.2006 - 432 :105.80 106.54: 0.00 -0.09 0.13 { 43.85 13.21 8.49 - 1.09 1.01
Pycckuti Cmandapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 866 102.00 112.10: 0.00 0.03 0.22 : 15.55 12.63 - 713 0.40 0.37
Bceeo 1o 0aHHbIM 391.46 213798

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 11 anpens 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA W3MEHEHMUE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[Oxen oo Cnpag k X
O:}_’IEM’ KynoH,% Morawenve norawenn [okynka [Mpogaxa AeHb Heaeno mecsiy  Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. awop
5 a k

CyeepeHHbIe egpoobriuzayuu
Poccus 05 $ 2969 875 24.07.2005 104 10149 10163i 005 -001 -031 333 862 49 BBB- Baa3 BBB{ 0.28 0.28
Poccus 07 $ 2400 10 26.06.2007 806 : 110.13 11069 -023 017 -190 505 9.08 129 iBBB- Baa3 BBB: 1.99 1.94
Poccusi 10 $ 2718 825 31.03.2010 1815 108.19 10881i -006 023 -1.99 519 763 128 i BBB- Baa3 BBB- 2.68 2.61
Poccus 18 $ 3466 11 24.07.2018 4852 139.06 14056i -1.07 050 -422 656 7.91 208 i BBB- Baa3 BBBi 8.07 7.82
Poccus 30 $19526 5 31.03.2030 9120 10425 10450: 024 221 -214 640 4.80 192 i BBB- Baa3 BBB- 8.35 8.09
Poccusi 28 $ 2500 12.75 24.06.2028 8475 : 165.38 167.50: -112 061 -421  7.03 _ 7.71 224 i BBB- Baa3 BBB: 10.43 _ 10.08
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.052006 398 : 9819 9844 : 0.00 -006 -0.38 4.71 3.06 0 :BBB- Baa3 BBBS 1.98 1.90
MINFIN 8 $ 1322 3 14112007 947 | 9538 9588 i 000 000 -033 966 3.15 0 iBBB- Baa3 BBB 278 2.58
MINFIN 5 $ 2837 3 14052008 1129 i 9250 9250 i -013 054 147 565 3.24 0 iBBB- Baa3 BBB- 3.76 3.57
MINFIN 7 $ 1750 3 14052011 2224 : 8413 8456 i -030 015  -291 612 357 0__:BBB- Baa3 BBB: 6.20 5.85
O6nuzauyuu Aries
ARIES 07 €2000 5426 25.10.2007 927 ! 10554 10568: 0.00 0.10 -050 322 514 101 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 2510.2009 1658 i 114.09 11459} 0.00 140 054 426 6.79 129 iBB+ Ba2 0.00i 3.92 3.76
ARIES 03 $ 2436 96 2510.2014 3484 12270 12299: 000 211 294 638  7.82 190 BB+ _ Ba2 0.00i 6.54 6.34
MyHuyunanbHbie egpoobnuzayuu
Mockea 06 €400 10.95 28.04.2006 382 : 107.79 10826: 0.00 017 -0.84 322 10.16 101 :BBB- Baa3 BBBZ 0.95 0.92
Mockea 11 €374 6.45 12102011 2375 :108.76 109.36: 000 084 -099 484 593 162 i BBB- Baa3 BBB: 5.41 5.16
KopnopamuegHbie egpoobiuzauuu
Boivnenkom 06 $ 250 10.45 11.11.2011 2405 i 100.05 100.30: 0.00 051 -0.51 864 1044 614 i BB- B1 0.04 0.04
EepasxonduHe 06 $ 150 8.875 25.09.2006 532 103.39 103.89i 000 056 -023 639 858 265 B i 1.39 1.35
Pocregpms 06 $ 150 12.75 20.11.2006 588 i 111.38 11215: 000 000 -114 525 1145 149 i BW Baa3 1.44 1.41
CubHegpms 07 $ 400 115 13.02.2007 673 10871 109.27i 000 038 002 638 1058 260 ! B+ Ba3 1.68 1.63
rA3IPOM 07 $ 500 9.125 25.04.2007 744 (107.08 10761} 000 012 -149 540 852 165 iBB-W Baa3 BB U 1.83 1.79
THK 07 $ 700 11 11.11.2011 2405 11167 11226: 000 -0.15 -151 6.02 9.85 211 Ba2 2.23 2.16
MTC 08 $ 400 9.75 30.01.2008 1024 }107.39 107.93i 000 058 -162 680 9.08 289 { BB- Ba3 2.48 2.40
Cucmema 08 $ 350 10.25 14.04.2008 1099 i 108.14 108.80: 0.00 123 132 719 948 328 B B3 B+ 256 2.47
Anpoca 08 $ 500 8.125 06.05.2008 1121 i 104.38 105.03: 0.00 053 -154 652 7.78 262 B B2 2.69 2.61
Bumm-bunns-flanH $ 150 8.5 21.052008 1136 : 100.42 101.42: 0.00 100 161 834 846 443 i B+ B3 2.71 2.60
MMK 08 $ 300 8 21.10.2008 1289 }102.01 103.01i 000 014 -1.04 734 784 344 iBB-D Ba3 BB-i 3.03 2.93
CubHegms 09 $ 500 10.75 15.01.2009 1375 i 111.49 11226: 0.00  0.51 039 720 964 329 i B+ Ba3 3.15 3.04
Cesepcmanb 09 $ 325 8625 24.02.2009 1415 i 103.58 104.08i 0.00 044 -121 754 833 33 ! B+ B2 B+i 3.34 3.22
Beimnesikom 09 $ 450 10 16.06.2009 1527 } 107.37 108.08i 0.00 118 222 7.89 931 374 { BB- Bf1 3.44 3.31
EspasxonduHe 09 $ 300 10.88 03.08.2009 1575 {10890 10965: 000 044 -1.91 836 999 421 B { 352 3.38
HOPHWKE]Tb, 09 $ 500 7.125 30.09.2009 1633 | 99.38 100.15i 0.00 060 -0.23 729  7.17 314 i BB Ba2 3.89 3.76
A3IPOM 09 $ 700 10.5 21.10.2009 1654 i 11621 116.71: 000 059 -2.34 632  9.04 217 iBB-W Baa3 BBU 3.63 3.52
rA3IPOM 10 €1000 7.8 27.09.2010 1995 i 11264 112.90: 0.00 146 -188 508 6.92 201 iBB-W Baa3 BBU 4.54 432
MTC 10 $ 400 8375 14.10.2010 2012 i 103.49 104.13: 0.00 165 -353 756  8.09 341 § BB- Ba3 4.38 422
Beimnenikom 11 $ 300 8375 22.10.2011 2385 10025 101.07: 000 051 -051 832 835 417 i BB- B1 5.16 4.96
Cucmema 11 $ 350 8.875 11.11.2011 2405 i 103.49 103.99i 000 023 -145 810 858 396 B B3 B+i 460 4.42
MTC 12 $ 400 8 28.01.2012 2483 10065 101.15i 000 073 -252 787 7.95 372 ! BB- Ba3 5.29 5.09
Ceeepcmarnb 14 $ 375 925 19.04.2014 3295 | 102.75 103.75i 0.00 167 233 880 900 432 i B+ B2 B+ 6.09 5.84
Anpoca 14 $ 800 8.875 17.11.2014 3507 i 104.47 105.10: 0.00 113 207 819 850 371 B B2 6.51 6.25
rA3rMPOM 13 $ 1750 9.625 01.03.2013 2881 i 11599 11649i 000 090 -401 695 830 247 iBB-W Baa3 BBU 5.82 5.63
rA371POM 20 $ 1250 7.201 01.02.2020 5409 : 103.50 110.00: 0.00 1.23 - 6.82 696 234 iBB-W Baa3 BBU: 9.40 9.11
A3M1POM 34 $ 1000 8.625 28.04.2034 10609 i 112.75 113.25: -0.01 __ -0.05 -0.39 753 765 277 iBB-W Baa3 BBU: 11.12  10.72
baHKoecKue eepoobniuzauuu
BTG 05 $ 325 4.71 28.04.2005 17 100.04 10006 : 0.00 -0.01 -0.02 373 4.71 80 | BB+ BBB-
Pycc. Cmand 05 $ 30 11 28.052005 47 100.76 10091 0.00 -0.10 -0.38 469 1092 212 iBBB+ 0.13 0.12
asnpomb6atix 05 €150 975 04.10.2005 176 :103.09 103.34: 000 -0.11 -0.64 3.02  9.46 91 B+ Baa2 0.48 0.47
Anbgpabark 05 $ 175 10.75 19.11.2005 222 10350 10390i 000 006 -079 475 1039 163 B Ba2 B! 058 0.56
MaOM 05 $ 200 10.75 16.12.2005 249 : 104.05 104.43: 0.00 012 018 457 1033 143 B B+ 0.65 0.64
Anbepabark 06 $ 190 8 13.04.2006 367 i 101.17 101.91f{ 0.00 -0.03  0.20 6.77 7.91 365 B Ba2 B+ 0.98 0.95
Batk 3EHAT 06 $ 125 925 12.06.2006 427 (10150 0.00 i 025 012 025 7.86 9.1 472 B1 B-i 1.10 1.06
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 451 :101.87 10262i 0.00 072 -003 712 871 241 B1 B-i 1.19 1.15
Cbepbatk 06 $ 1000 4.443 24102006 561 | 101.06 101.49i 000 011 -010 415 440 91 Baa2 BBB: 1.19 1.15
BTE 06 $ 350 4.4 22062006 437 10045 10069i 0.00 -023 026 413 438 87 | BB+ BBB-
IMpomcesiabbaHk 06 $ 200 10.25 27.10.2006 564 10279 103.42f 0.00 032 -0.18 828 997 452 B- B i 1.40 1.35
MOM 06 $ 200 9.375 23.09.2006 530 :103.75 10425: 000 042 032 652 9.04 261 B B+: 1.36 1.28
Mempokommepy 07 $ 120 9 09.02.2007 669 10341 10395 000 064 -025 697 870 320 B B1 1.70 1.64
HOMOC 07 $ 100 9.125 13.02.2007 673 10203 102781 0.00 069 -0.32 7.90 894 412 B1 B i 1.71 1.65
Mocrapb6atik 07 $ 200 4.92 05.10.2007 907 : 99.65 10210 0.00 -1.18  0.31 515  4.94 144 BBB-
MBI Hukotin $ 150 9 19.03.2007 707 10210 10285i 0.00 024 -0.84 780 881 405 B i 181 1.74
Pycc. Cmand 07 $ 300 875 14.04.2007 733 10198 10261: 000 029 -192 767 858 391 (BBB+ 1.81 1.74
BTE 07 $ 300 5.63 30.07.2007 840 i 10363 103.97i 0.00 0.09 -021 443 543 122 i BB+ BBB- 2.45
asnpomb6arix 08 €1050 7.25 30.10.2008 1298 i 102.98 10345: 000 001 -1.63 630 7.04 240 i B+ Baa2 3.10 3.01
BTb 08 $ 550 6.875 11.12.2008 1340 i 102.80 103.30i 0.00 021 -1.76  6.01 6.69 211 { BB+ BBB: 3.23 3.14
Poc6ank, 09 $ 225 975 24.09.2009 1627 10347 103.89: 000 018 020 845 942 441 B- B i 269 2.64
Mocrap6atik 08 $ 150 4.375 30.06.2008 1176 i 96.62 9697 i 0.00 027 -050 554 453 163 BBB: 2.99 2.91
Batk Mockebl, 09 $ 250 8 28.09.2009 1631 10242 103.16i 0.00 -029 -166 7.35  7.81 321 Baa2 BB+ 3.84 3.70
BTb 11 $ 450 7.5 12102011 2375 10359 104.09i 0.00 051 -262 6.81 7.24 267 { BB+ BBB: 5.29 5.11
BTb 15 $ 750 6.315 04.02.2015 3586 96.81 97.36  0.00 133 -399 7.03 652 287 BB+ BBB- 4.22 408
CbepbaHk 15 $

1000 6.23 11.02.2015 3593 i 96.83 97.20 i 0.00 1.42 -4.18 6.67 6.43 219 ¢ Baa2 BBB: 7.37 7.14
UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 11 anpens 2005 r.

Mupoeoli pbiHOK onea
SMUTEHTbI LEHA U3MEHEHUE, % AdOXOOHOCTb,% [AIOPALNA PEATUHI

MocnepgHsis

Mo 3akpbITUI0 KoTHpOBKa AeHb Hepens MecsiLy [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 96.25 96.22 0.06 -0.24 -0.99 4.48 8.15 AAA Aaa
US30YT=RR 109.06 109.00 0.50 -0.56 -0.52 4.77 14.65 AAA Aaa
EU2YT=RR 100.19 100.19 0.04 0.13 0.43 2.40 1.92 AAA Aaa
EU10YT=RR 101.47 101.47 -0.05 0.41 0.93 3.57 8.23 AAA Aaa
MEXGLB26=RR 150.06 150.38 -0.25 -3.19 -3.63 6.92 10.07 BBB Baa1
BRAZILC=RR 99.69 99.69 0.13 0.89 -2.52 0.00 0.00 BB- B1
BRAGLB27=RR 106.63 106.63 0.47 2.40 -5.72 9.41 9.20 BB- B1
TRGLB30=RR 135.00 134.81 0.28 -0.28 -7.18 8.49 9.99 BB- B1
TRGLB10=RR 121.25 121.13 -0.15 0.10 -3.43 6.83 4.01 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.78 0.39 0.00 0.00 SD Caat
ARGGLB30=RR 30.00 30.00 0.00 0.00 -6.25 70.82 1.99 SD Caat
RUSGLB30=RR 104.25 104.25 0.24 2.21 -2.14 6.40 8.35 BBB- Baa3
RUSGLB10=RR 108.19 108.19 -0.06 0.23 -1.99 5.19 2.68 BBB- Baa3
HemouHuku: REUTERS
Wndekcbl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag sz:?:::le 3HayeHve 3a fgeHb CMI;aC:ir;a C Havana roga 3a 12 mecsiues

8 anp 05

EMBI+ 379 4 327.51 -0.06 0.59 -0.62 8.72

EMBI+ RUSSIA 191 4 384.55 1 -0.02 1.41 2.29 10.45

EMBI+ MEXICO 181 1 302.64 0.14 0.26 -0.72 3.49

EMBI+ TURKEY 304 7 217.04 -0.45 0.25 -1.83 5.13

EMBI+ BRAZIL 448 1 432.48 0.03 0.79 -2.55 13.62

EMBI+ VENGVUELA 458 11 459.11 -0.28 0.32 -2.48 19.08

UemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 11 anpens 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,
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