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0o | » BYUEPA cyulecTBeHHbIX W3MEHEHWM Ha pblHKe pybneBbix oOAWrauqi  He

150 MM

el zs;gfe H:”K';f;ﬂ:fﬁ;‘;iﬂ :y")s“'“ won-05 npousowno. Kotuposku 6onblunHCTBa pybieBbIX 0BAUraLmit NPOLOIKUIN U3MEHSATHCS
——MIBOR, % ronossix (wiana cnpasa) B y3kom auanasoHe (0,05-0,1%). Toprosas aKTMBHOCTb CEKTOPA HErocCyAapCTBEHHbIX

pybneebix obnuraumi cHusunacb. Mo utoram Toproe 6Gupskesbie 0BOPOThbI cekTopa
coctasunu 3,3 mapa. pybnei no cpasHeHuio ¢ 5 mnpa. pybnei aHem paHee.

B koprnopaTMBHOM ceKTOpe pblHKa AOMNMOBbIX WMHCTPYMEHTOB OCHOBHAsi aKTMBHOCTb
YY4aCTHUKOB PbIHKA KOHLEHTPUPOBaiacb B OO/IMrauusX 3MUTEHTOB BTOPOrO—TPETbErO
awenoHos (IT-T3L, 02 (-0,05%), UentpTen 04 (+0,1%), FnMocCrpoi (+0,05%).
JlugepoM no TOproBoW aKTMBHOCTM CTanM HOBble ob6nMraumu HukHecepruHckoro
MeTU3HO-MeTannyprudeckoro 3asoga (HCMM3) nepeow cepuu, KOTOpble BUepa BbiLL/M
Ha BTOPWUHbIM pbiHOK. Mo uToram aHa KoTupoeku obnurauuin HCMM3 01 ebipocnun Ha
1,55%, noxogHocTb Bbinycka cHuaunacb ao 10,38% roposbix.

Buepa Ha pbiHKe rocynapcteeHHbix pybnesbix obnuraumi LleHtpanbHbii Bank Poccuu
nposen aykuuoH no pasmetieHuio OBP cepun 04003 c obssatenbcteom obpaTHOro
Bbikyna (15 pekabps 2005 ropa). CpenHeeseeweHHas ueHa ebinycka OBP cocrasuna
98,1530 npoueHTa HOMMHana, uto cooTeeTcTByeT goxogHoctv 4,49% roposbix
(4,56% roposbix AHEM paHee Ha BTOPWuHbIX Toprax). Cnpoc Ha ayKuuoHe cocTaBun
2,57 mnpa. pybnen npu obbeme npepnoxenus B 10 mnpa. pybnein. Mo utoram
aykuuoHa LB ypanocb pasmectuts OBP 04003 Ha cymmy 2,18 mapa. pybnein. Takum
0bpasom, BuepallH1e pe3ysbTaTbl ayKLMOHA MOXXHO Ha3BaTb MOJIOKUTENIbHBIMM.

» CEF0JHA. Mo Hawemy MHEHWIO, CYLLECTBEHHBIX M3MEHEHHH HA PbiHKE PybneBbix
JOJNITOBbIX WHCTPYMeHTOB He npou3onger. OCHOBHbIM HeratMBHbIM  (haKTOpOM,
CNocoBHbIM OKa3aTb LaBJEeHWE Ha PbiHOK pybnesoro gonra, ctaHyT sbinnatbl no ECH.
MbI nonaraem, 4to gaHHoe coBbITUE He NPUBEOET K CUIbHOMY W3MEHEHWIO COCTOSHMWS
LLEHEXXHOTO PbIHKA, WU CYLLECTBEHHOIO yAopoXaHus Kpenutos Ha MBK He npouzoiiger.
Lpyrux HeratMBHbIX (PAKTOPOB CMOCOBHBIX CErofAHS OKa3aTb AAB/EHWE Ha KOTHPOBKW
py6neebix 06Mraunii Mbl He BULWM.

Mbl coxpaHsieM CBOM PEKOMEHAauWu — MOoKynaTb Haubosiee JIMKBUAHbIE OBAMraumm
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e CMIP3[ POCCIN-30 n UST-10, 6.1, “BHELUHVH?I JJ,OJ'H'OBOVI PbIHOK

» US-TREASURIES. Buepa Bbixoj oO4YepefHOW MOPLUUH  MaKPOIKOHOMHUUECKOM
cratuctikn no CLUA okasan KpaTKOCpOUYHOE BAMAHME Ha PbIHOK Ka3HaueMCKUX
obszarenbcte. [ocne Bbixofa AaHHbIX KOTMPOBKWM Ha PbiHKE MOMbITA/IMCb YNacTb, HO
6nmxKe K Beuepy CTabDMAbHOCTb Ha PbIHKE BOCCTaHOBWMIACb, M KOTUPOBKM Hauanu
MoCTeneHHO BOCCTaHaB/iuBaTbcsA. B uenom  Bbiwedwas cratMcTMKa oTpaswna
cMellaHHble pesynbtatbl. C ogHoM cTopoHbl uHdnAuus B CLLUA B nocnegHue mecsupl
HE BbI3blBAET OMACEHUM PE3KOrO YCKOPEHWs, UTO MOXKEeT BaronpuaTHO CKasaTbCA Ha
JanbHenwen nonutuke MOPC B oTHOWweHWU cBoeW npoueHTHOM ctaBkd. C pgpyroM
CTOPOHbI BHYLUMTESIbHbIM POCT PO3HUUHBIX MPOAAXK, OTPAKAIOWMUN MOOXKUTESbHbIE
TeMMbl Pa3BUTUA 3KOHOMMKM, a TakXe BbICOKMI YypOBEHb NOTPEBUTENIbCKMX pacxofoB
U cnpoca. o utoram ToproB fOXOAHOCTb AECATUNIETHUX Us-treasuries Bbipocsa Ha 1
nyHkT o yposHa 4,16% roposbix. JoxoAHOCTb TpUALATMNETHUX Uus-treasuries
Bbipocna o 4,41% roposbix.

» [otpebutenockue ueHbl (MHpekc CPl) B CLUA B wuioHe He W3MeEHMAMCb MO
CpaBHeHWIO ¢ MaeM. HanomHuM, uTO paHee 3KCnepTbl NPOrHO3WPOBAIM POCT LEH Ha
0,3%. bBasosas cocrasnaowas uHgekca (Core CPl), kotopas He yuuTbiBaeTr
CTOMMOCTb MPOAYKTOB MWTaHWs W 3HeproHocutenei, B HioHe ysennuunca Ha 0,1%
(Panee oxupancs poct nokasatens Ha 0,2%). UHdnauma B npolwnom mecsue no
cpasHeHuio ¢ vioHem 2004 roga ebipocna Ha 2,5%.

» PosHuuHbie npopaku. PocT posHuuHbix npogax B WioHe coctasun 1,7%, uto
3HAUMTENbHO MPEBBLICUIO CPEAHWH MPOrHO3 3KOHOMMCTOB, OXXMAABLUIMX  POCT
nokasatens Ha 1%. CornacHo yTOYHEHHbIM AaHHbIM, NaJieHUe PO3HUUYHbIX NPOAAK B
mae coctaeuno 0,3%, a He 0,5%, kak coobuianocb paHee. O6beM PO3HUUHBIX
npogax 6e3 yueta peanusaumu asTomobunen B uioHe yeenuuunca Ha 0,7%, B TO
BpeMsl KaK aHaNuTUKW oxxupanu nosbiweHus Ha 0,6%. Mo yTouHeHHbIM AaHHbIM, B
Mae 3TOT nokasaTeflb He U3MeHH/ICSl, paHee coobuanock o nageHuu Ha 0,2%.

sHB-05 ¢es-05 map-05 anp-05 man-05 wuoH-05 uon-05
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KOPMOPATVBHb I/ CETMEHT » UYucno saseok Ha nocobue no GespaboTuue Ha Npowsiol Heaene BbIPOC/IO Ha 16
Tbic. U coctaBuno 336 Tbic. CornacHo YTOYHEHHbIM [JaHHbIM, Hefenewh paHee
NOEPLI OBOPOTOB KosMuecTBo 3asBok coctanisio 320 Toic., a He 319 Tbic., Kak coobLwanocb paHee.
OBopOTL!, MIH. PYo. Vamenenne » EMERGING MARKETS. Kotupoekn emerging markets Ha BuepalHWX TOprax
(Bupxa + PMC) cToumocTy, % HeMHoro cHuaunucb. Mupgekc EMBI+ ynan Ha 0,02%, a ero cnpag cokpatuicsa Ha 2
HCMM3-1 06 202.76 1.55 ) MyHKTa 4O YPOBHS 289 6.n.
IT-T3L, 206 110.41 -0.05 v » POCCUUCKUE EBPOOBJIUTALMUWN. WUnpekc EMBI+ Poccusi He u3MeHuncs —
EBPP 0106n 109.56 0.00 Py 412,36, cnpag vHAekca cyaunca Ha 2 nyHkTa go ypoeHs 145 6.n. CerogHsa c yTpa
LienTpTen-4 105.91 010 a Poccusa 30 toprytotcs Ha ypoeHe 111,25/111,31 npoueHToB oT HoMmuHana. Cnpag k
FMocCrpoi 10026 0.05 2 UST-10 onyctunca nuxe 150 u poctur yposHs 148 6.n.
BTE - 4 06 99.79 0.00 )
EBpoceTb-1 93.83 -0.05 [ v
Cu6Tnk-406 87.73 0.40 » “ MTOFM PA3ME|‘U|EHMM
TpaHcHdbTIp 65.32 0.00 ¢ » MMK-TPAHC®HOUHAHC B ueTBepr NO/IHOCTbIO PA3MECTHIIO TPEX/ETHUE OBMraumu
Xainenar®1 64.99 0,05 v nepeol cepuu Ha 650 mnH. pybnen. Cnpoc Ha aykuuoHe B 1,4 pasa npeBbicun

npepnoxkeHue u coctasun 892,6 maH. pybnei. Mo uToram KoHKypca, CTaBKa KynoHa
TIEPI POCTAMAIEHMS Ha nepsble 1,5 roga obpauienus 6bina onpegeneHa B pasmepe 11,5% roposbix, uto
COOTBETCTBYET AOXOAHOCTH K ocbepTe Ha yposHe 11,83% roposbix.

PocTt, % MNapexve, %

2.00 HKHX-04 06

1.55 HCMM3-1 06

0.65 AMXK 206

0.50 Xne63Ba28

0.40 Cu6Tnk-406
CatypHUH-1 -1.15
MpainmoHr-1 -1.10
Butsasb1 06 -1.00
lOrTpaHanT -0.60
BbikcM3-01 -0.55
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124 KOPMOPATUBHbIE EBPOOBJIUIALIUA
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M HOBOCTW AONTOBOIO PhIHKA

» BAHK COIO3 naunHaet 18 uiona road-show espoobnuraumii, BbinycKaeMbiX AJist
CEKbIOPUTU3aLMKU NOPTENS aBTOKPEAWTOB, Ha MaKCUMasibHylo cymmy 55 maH gonn.
CekblopuTH3aLMs NPOU3BOAWUTCA MNyTEM MNPOAAXKW YacT MopTdens aBTOKPEAUTOB
ronnaHackon komnavuu - SPV Russian Auto Loan Finance B.V., koTopas BbinycTuT
obnvraumm Tpex knaccos A, B u C. Ha obnuraumm knacca A npugetcs nopsagka 88
npou. Bbinycka, knacca B - 8 npou. u knacca C - 4 npou. [lNpegnonoxxutensHo,
Bymaru GyayT norawetbl B TeueHue 3-x net. Boinnarta no kynoHam 6ymaram knacca B
u C cocraensier 8,75% roposbix. Mo B6ymaram knacca A oxkupgaetca LOXOAHOCTb Ha
yposHe LIBOR + 1,5-2% roposbix. C MOMeHTa pa3MelleHWUsi HauMHaloTCS KyMOHHble
BbINaTbl WM NOralleHWs OCHOBHOrO AoAra no KpeauTy no bymaram knacca A. B 3to xe
BPEMA NPOMU3BOAATCA KYMOHHble BbiniaTthl no Gymaram knacca B. Mocne norawenus
Bbymar knacca A, HauMHalOTCA BbIMATbl NO OCHOBHOMY gonry Gymar knacca B. Mo
3aBeplueHnn Bcex onepauui ¢ bymaramu knacca B, HauuHaeTcs Bbinnartbl Mo KynoHam
U noraweH1e OCHOBHOro gonra no 6ymaram knacca C.

» CBA3HOW nnanupyet B mione 2005 roga BbinycTuTh KpeauTHbie HoTbl (CLN) Ha
$50 mnn. Jarta norawenus 6ymar - 2007 rog. Mo HoTam npegycMmoTpeHa rogoBas
odepta. Jlua-meHegykepom BbicTynaeT Anbga-6aHK. IMUTEHTOM KPEeAWTHbIX HOT
rpynnbl «CBA3HoM» BbicTynuT Emerging Markets Structured Products B.V. (EMSP
B.V.), ynpaensemas He3aBUCMMOW MeXXOYHAapOLHOM ynpaefstower KomnaHuen TMF.
3atrem EMSP B.V. npepocTtaBut kpegut komnanuu Patagon Finance Ltd, koTopas
BlASEET BCEMWU POCCHUCKUMHK aKTUBaMu rpynnbl «CBA3HOMY.

» C3JIK. 3A0 «CeBepo-3anagHas /1eCONPOMbILL/IEHHAs KOMMaHUS» B 4eTBepr
BbIKYMMAO Ha YCAOBUSX OchepTbl TpexneTHue obnuraumn 1-i cepun Ha cymmy 47,301
MAH. pybnei, uto coctasuno 15,77% ot Bcero obbema 3MUCCHU.

» ®epepanbHas cnyxba no (UHAHCOBbLIM pPbIHKaM 3aperdcTpupoBana  BbiMyck
obnuraumii  Ha npegbasutens cepun  A03 OAO «HayuHo-npouseoacTeeHHas
Kopnopauus «MpkyT» Ha obuwyio cymmy 3,25 mnpg. pybnei. Takke PCOP 6binm
3aperucTpupoBaHbl  oTuyeTbl 06 wuTOorax Bbinycka obnurauwi nepeod cepun OAO
«HYTPUHBECTXONOUHI » Ha cymmy 1,2 mapa. pybnei, obnurauuit nepsol cepuu
3A0 «BATOHMALL» Ha cymmy 300 maH. pybnei.

M SKOHOMMKA POCCUM

» BBIl. Poct BBIN 8 Poccun no wroram nepeoro nosnyrogusi coctasun 5,4%. 06
3TOM  3asBWN  BYepa MNpeMbep-MUHUCTP Muxaun @pagkoB Ha  3acefaHwu
npaeutenbctea. OH Takke coOBLWMA, uYTO, NO NPeABapPUTE/IbHbIM AaHHbIM POCT
WHBECTULMI B OCHOBHOM KanuTan COCTaBW/ B NepBOW NOMOBUHe Tekyllero roga 8,9%,
POCT MNpOMbIILJIEHHOro npouseoacTea - 3,6%, POCT peasbHbIX pacnonaraeMbix
noxopnos HaceneHus - 8,1%. He vckaoueHo, uTo Npembep-MUHUCTP WMeN BBWAY BCE-
TakM [HaHHble 3a NATb MECAUEB rofa, Tak KaK O3BYYeHHble WM LWMdpPbl MOJHOCTbIO
coBnajaoT ¢ oULManbHOW CTaTUCTUKOW M oueHkamu MOPT 3a aHBapb-mai.

M KPEOVTHBIE PEATUHI

» TA3MPOM. Fitch npuceounno pentuHr «BB» HoTam yuyactus B 3anme lasnpoma Ha
cymmy $646,5 maH. ¢ norawenuvem B 2013 rogy.

» T[ICB. Moody’s npucBOMNO npenBapUTENbHbIN LONFOCPOUHbIM pPenTUHr «Ba3»
3annaHWpPOBaHHOMY BbIMYCKY HOT yyacTusi B Kpegute [1poMbIwneHHO-CTPOUTENBHOMO
HaHka.
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M PEKOMEHOALN

MHBecTopam Mbl pekomMeHAyeM 0bpaTuTb BHUMaHWe Ha 0B/uraLuMu BTOPOro- TPETbErO LIEOHOB,
JOXO[HOCTU  KOTOPbIX  COXPAHSIOTCA  Ha  OTHOCUTENIbHO  MNpPUBJ/IEKATENIbHbIX  YPOBHSX.
CoxpaHsilowiasics HeraTMBHasi OMHAMMKa Ha BaJIlOTHOM pPbIHKE, a TaKXKe CHWXKEHWe AEeHEXHOW
NUKBUOHOCTH B DAHKOBCKOM CEKTOPE YCWU/IMBaeT AaB/eHWE Ha KOTUPOBKW pybnesbix obsurauui.
B cBA3u C 3TMM, Mbl peKOMeHAYeM BOCMO/Ib30BATHCS CHUXKEHWEM KOTUPOBOK [ANS MOKYMKW
Haubosiee KauyecTBEeHHbIX OO/Mrauuii 3MUTEHTOB BTOPOrOo M TpeTbero awenoHos. Obauraumu
3MMUTEHTOB MEPBOrO 3LUENIOHA MO HalleMy MHEHWIO OCTalTCA JOCTaTodHO goporumu. B cnydae
COXpaHeHWUsl HEeraTMBHOW [OMHAMMKW Ba/lOTHOrO pblHKA KOTUPOBKM 3TMX obnurauqid B
Hanbosiblen cTeneHn OynyT NOABEPXKEHbI LAB/IEHWIO CO CTOPOHbI NpoAaBuoB. Ha 3tom doHe Mbl
peKoMeHAyeM NoKa BO3AepXKaTbCs OT MOKYNKW Haubonee KauecTBEHHbIX pybneBbix 0baUraumi.

OMUTEHTbI MOrALUEHNE LEHA HAOXOAHOCTb,% AIOPALNA

Morawexune OdpepTa Mokynka [Mpogaxa  Tekywas K noravwu. K ocbepTte [Otop. nert. Moa. ok

KopnopamueHsbie obnuzayuu

CAHOC 02 10.11.2009 13.11.2007 102.15 102.35 9.49 - 9.05 2.12 1.94
Hopmeas, 01 09.11.2005 - 101.51 10169  15.73 10.29 - 0.33 0.30
CamypH Wreecm 05.08.2006 - 105.02 105.03  15.07 9.05 - 0.96 0.88
OM3 04 26.02.2009 31.08.2006 104.81 104.85  13.59 - 9.81 1.04 0.95
I'T-T3L| SHepzo 02 22.06.2006 - 101.19 101.30 1235 11.35 - 0.91 0.82
YpaneazoH3zaeod, 01 30.09.2008 03.10.2006 102.72 10320  13.01 - 11.19 1.13 1.02
Xatinend ['ond @urarc, 0 02.04.2008 09.10.2006 100.45 100.80  11.93 - 11.98 1.17 1.04
T-T3L{ 3Hepzo 03 18.04.2008 23.10.2006 100.60 100.64  11.96 - 11.78 1.20 1.07
WHIIPOM, 01 20.04.2007 21.04.2006 100.69 100.79  12.40 - 11.67 0.74 0.67
[NT-Mrsecmmerme 02 23.03.2009  29.09.2006  104.01 104.30 _ 13.70 - 10.77 1.12 1.01
CybghedepanbHbie U MyHUYUNaabHble obnu2ayuu

Yepa, 04 03.06.2008 - 0.00  0.00 9.78 9.20 - 2.57 2.35
Skymus, 03 17.06.2008 - 106.81 108.43  11.18 9.45 - 2.52 2.30
Mockosckas o6r1., 05 30.03.2010 - 104.32 104.44 9.58 8.40 - 2.50 2.31
Mockosckasi 0611., 04 21.04.2009 - 109.20 109.40 10.06 8.37 - 3.1 2.87
Hoeocubupckasi 06n1. 02 29.11.2007 - 107.80 107.89  12.34 9.95 - 2.07 1.88
Yysawus, 03 27.03.2009 - 108.00 108.75 11.36 9.77 - 3.02 2.75
Slpocnasckas 0611., 02 03.07.2007 - 107.55 _107.70 12.35 9.12 - 1.78 1.63
Pocculickue eepoobnuzayuu

Beimnienkom 11 22.10.2011 - 102.30 103.05 8.19 7.90 - 4.91 4.91
MTC 10 14.10.2010 - 104.99 105.49 7.98 7.19 - 4.30 4.30
Ceeepcmanb 14 19.04.2014 - 103.20 103.70 8.96 8.72 - 6.10 6.10
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Ynnata ECH, cTpaxoBbix B3HOCOB

Mybnukauus ayauposaxHoro otyeta PAO ESC no IAS 3a 2004 rop

Cocroutes nonyrofosoit goknag rnasbl ®PC A. I'puHcneHa B CeHate CLUA o MoHeTapHOW NONMTHKE 1 COCTOSHIN

SKOHOMMKN
Ynnata HAC

Ynnata aKUM30B, Hanora Ha ﬂOﬁbNy NOJe3HbIX UCKONaeMbIX

Ynnata Harnora Ha npubbinb

OuepepnHoe 3acenaHue kommuccm FOMC. PaccmoTpeHmne Bonpoca 06 M3MEHEHNM Y4eTHOM CTaBKy.

OuepepHas 137-5 Bctpeya OIMEK. BeHa, ABcTpus

OuepepnHoe 3acenaHme kommuccum FOMC. PaccmoTpeHme Bonpoca 06 M3MEHEHUM YYeTHOM CTaBKy.

.' KAJNIEHOAPBL NMEPBUYHOIO PbIHKA
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flata OMUTEHT, Cepus BbiMycka O6bem, MH.  Cpok obpatueHns
CErogH+
20 wion 05 MwuHduH gopaamectut Bbinyck OP3-T[ cepun 25057 [ata 16 000 5 et
norawwenus 20.01.10
21 mon 05 KasaHb r. 1000 1ron
21 nion 05 Bonrorpag, 2005 400 4 ropa
21 mon 05 MHMPOM, 02 1000 5net/1rog
21 mon 05 [epmcKiit MOTOPHBI 3aBOg, 1200 4 ropal 1 rop
M cTATUCTUKA CLUA
Mocn.  Oxwupgaemoe [pownoe — dakTuyeckoe
[ata lMokasatenb
nepuoA  3HayeHMe  3HauyeHue 3HayeHve
28 wioH 05 Consumer confidence index (MHgekc notpebutensckoi 1oH.05 104.00 105.80 103.10
YBEPEHHOCTH)
29 nioH 05 OuHanbHas ouerka BB (GDP-final) 1 kB.05 3.70% 3.80% 3.80%
30 nioH 05 WHpeke notpebutenbckix pacxoaos (PCE) noH.05 0.20% 0.10% 0.20%
1 wion 05 WHpekc [enosoit aktueHocTH (ISM manufacturing) noH.05 51.50 51.40 53.80
8 won 05 CraTucTuka pblHka Tpyaa - Yucno HoBbIx paboumx mect ok 05 188 500 104 000 146 000
(Non-farm payrolls)
8 won 05 CraTucTuka pblHka Tpyaa - YpoBeHb 6e3paboTuLbl k.05 5.10% 5.10% 5.00%
(Unemployment)
13 wion 05 Toprosblit 6anaHc (canbgo, MApA. Aonn. ) main.05 -57.50 -56.96 -55.35
13 nion 05 /IMAopTHble LieHb! 1oH.05 1.00% -1.30% 1.00%
13 wion 05 OKCMOpTHbIE LieHbI ntoH.05 -0.10% -
14 nion 05 WHdonsiums - MHpexe noTpebutensckux ueH (CPI) 1oH.05 0.30% -0.10% 0.00%
14 o 05 WHdbnsiums, 6e3 yueTa LigH Ha 3HEProOHOCUTENM 1 ok 05 0.20% 0.10% 0.10%
npogoBonbCTBue (core CPI)
14 wion 05 PosHuuHble npoaaxm (Retail sales), m-t-m noH.05 0.70% -0.30% 1.70%
14 wion 05 Retail sales, uckniovas asTomobunu, m-t-m 1oH.05 0.50% -0.20% 0.70%
CErogHA VHcprnsLms B npombiLneHHom cektope (PPI) 1oH.05 0.40% -0.60%
CErOaHs VHnsaums - Core PPl (oumLieHHas OT BIUSIHWSA LieH Ha WoH.05 0.20% 0.10%
NPOLOBOMLCTBUE U SHEPTETMKY)
18 mion 05 Cuer gexenus kanutana (Capital Net Flow), mnpa. wait 05 4750

aonn.
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 15 nonsa 2005 r.

SMUTEHTbI OBBEMbI TMOrALUEHUE/ BbIKYT1 LHEHA U3MEHEHUE,% [JOXOAOHOCTb,% AOPALNA
Oobem, LHen 1o

Maio‘;?/g n\,ﬁ- Ky:/fH’ Morawwexune OdpepTa nora:.leHM Mokynka I'Ipoanam OeHb  Hefensa Mecsy HKA TeK:‘/u.La norﬁuj. od);(pTe ‘3123' Mog. atop
Umoau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusamu
ObP 0.0 - - 15.12.2005 15.07.2005 155 0.00 0.00 { 0.00 0.00 0.36 - - 0.19 15.75¢ 0.01 0.00
OBP 02 0.0 - - 23.06.2009 15.09.2005 1441 { 99.30 0.00 { 0.08 0.07 0.46 - - 0.17  3.91 0.18 0.17
OBP 03 0.0 - - 22.09.2009 15.12.2005 1532 { 98.02 98.23: 0.00 -0.04 -1.92 - - 0.46 4.62 0.42 0.41
O®3 25057 705 17998 i 7.40 20.01.2010 - 1652 {100.56 100.68: 0.18 -0.02 0.20 i 1561 7.35 7.42 - 3.83 3.57
O3 25058 60.8 24000: 6.30 30.04.2008 - 1022 : 98.60 98.67: 0.07 0.01 060 : 12.08 6.38 7.00 - 2.56 2.39
O®3 26198 0.0 42117 : 6.00 02.11.2012 - 2669 0.00 0.00 { 0.00 0.00 1.01 4126 6.64 7.77 - 5.80 5.39
o3 27018 15.5 14000 ; 12.00 14.09.2005 - 63 101.22 101.37: -0.30 -0.16 -0.77 : 9.21 11.84 3.94 - 0.17 0.17
Oo®3 27019 0.0 8800 :12.00 18.07.2007 - 735 :107.01 108.70: 0.00 -0.19 -0.18 : 57.53 11.01 5.34 - 1.79 1.69
03 27020 0.0 8800 { 12.00 08.08.2007 - 756 :107.30 107.85: 0.00 -0.19 -0.62 { 50.63 11.15 6.20 - 1.84 1.73
O®3 27022 0.0 21296 8.00 15.02.2006 - 217 £101.69 102.68: 0.00 0.27 -1.02: 1227 7.84 4.52 - 0.58 0.56
03 27023 0.0 20292 7.50 20.07.2005 - 7 0.00 100.14: 0.00 0.00 -0.74: 1726 7.48 -594 - 0.02 0.02
O®3 27024 0.0 15001 7.50 19.04.2006 - 280 0.00 103.15{ 0.00 0.00 0.00 { 17.26 7.30 3.51 - 0.74 0.72
03 27025 0.0 25806 7.50 13.06.2007 - 700 :101.47 101.58: 0.00 -0.05 0.04 : 575 740 6.22 - 1.80 1.69
O®3 27026 3.0 16000 ; 8.00 11.03.2009 - 1337 £100.20 100.75; -0.20 0.20 0.15: 6.14 798 7.15 - 3.22 3.01
O3 45001 67.3 28356 10.00 15.11.2006 - 490 :103.57 103.65: 0.00 -0.29 -0.48: 1151 9.66 573 - 0.81 0.76
O®3 45002 0.0 5520 :10.00 02.08.2006 - 385 £102.50 102.93: 0.00 -0.23 -0.21:26.47 974 5.01 - 0.53 0.51
O3 46001 5.1 60000 { 10.00 10.09.2008 - 1155 :107.76 107.90: -0.06 -0.14 0.14 : 7.67 927 6.59 - 217 2.03
O®3 46002 7.6 62000 § 11.00 08.08.2012 - 2583 :107.35 107.44: 041 0.14 035 { 4430 10.24 7.56 - 4.77 4.43
O3 46003 2.2 37298 { 10.00 14.07.2010 - 1827 :110.40 110.50: 0.14 -0.10 0.01 { 47.95 9.06 7.38 - 3.62 3.37
O®3 46014 1.0 53827 { 10.00 29.08.2018 - 4795 £103.90 104.05; -0.10 -0.16 0.43 { 3260 9.62 7.93 - 5.82 5.40
O3 46017 100.4 17031 9.50 03.08.2016 - 4039 : 97.00 97.04: 013 -0.12 0.14 : 1458 979 8.33 - 6.96 6.42
O®3 46018 228.0 17940 : 9.50 24.11.2021 - 5978 : 96.54 96.58 : 0.15 024 032 : 729 9.84 8.68 - 8.40 7.73
Bcezo 333.5 512642
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 15 nonsa 2005 r.

SMUTEHTbI OB BbEMbI OrALLUEHUE/ BbIKYITI LIEHA U3MEHEHME, % AdOXOA4HOCTb,% ARPALUNA
Obbem, HHen oo

M?_Iioz% m,ﬁl Ky;?H’ Morawexue OdbepTa nora:JeHm Mokynka I'Ipoaua»( OeHb Hepena wMecsy  HKO TeK;/u.La no;m. o dn':pTe iﬁ:' Mog. awop
moeu mop2oe MyHuuunasjbHbIMU oGnueauunMU
KpacHosipck, 01 0.00 1000 § 11.00 21.07.2005 - 9 0.00 0.00 { 0.00 -0.12 -0.54:25.01 10.98 3.60 - 0.02 0.02
KpacHosipck, 02 0.00 630 {12.50 27.10.2006 - 472 £105.60 105.90: 0.00 -0.05 0.00 i 26.03 11.83 8.05 - 1.19 1.10
Hoeocubupck, 02 16.73 1500 {13.00 07.12.2006 - 513 :104.54 104.65: 0.09 -0.07 0.00 : 1247 1243 9.08 - 1.30 1.19
Tomck, 01 0.00 300 {13.00 22.11.2007 - 863 :103.70 105.00: 0.00 -0.53 0.00 : 16.74 1254 9.59 - 1.19 1.09
Yepa, 03 0.00 400 £10.03 18.07.2006 - 371 0.00 0.00 : 0.00 0.17 0.67 : 48.07 9.86 842 - 0.95 0.87
Yepa, 04 0.00 500 :10.03 03.06.2008 - 1057 0.00 0.00 : 0.00 0.00 0.00: 9.61 9.78 9.20 - 2.57 2.35
Ymozau mopzaoe cybghedepasibHbIMU 0bnausauusimu
Bbawkopmocmat, 04 0.00 500 : 8.02 13.09.2007 - 793 98.65 99.70 2571 8.09 8.65 - 1.99 1.83
Benzopodckasi 06n., 04 1.66 320 :14.50 29.04.2008 - 1022 {110.00 110.70: 0.82 0.00 0.68 {2940 13.12 9.84 - 2.37 2.16
Bbenzopodckas obn., 03 1.05 300 :19.00 20.12.2005 - 161 $106.25 106.45: -0.47 0.00 0.00 { 11.45 17.88 4.67 - 0.43 0.41
Boneoepadckasi 061. 0.00 400 {11.99 14.05.2006 - 306 0.00 0.00 { 0.00 -0.38 0.19 i 2.04 1158 7.66 - 0.80 0.74
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1430 {105.50 107.50{ 0.00 -0.28 0.96 i 9.26 12.38 10.14 - 2.53 2.30
BopoHexckasi 06n. 01 0.00 600 :13.00 15.12.2007 - 886 :107.85 108.40: 0.00 -0.42 0.00 : 9.62 12.04 9.63 - 212 1.93
Upkymckas obn., 01 0.00 700 :11.00 22.07.2007 - 740 :102.15 102.42: 0.00 -0.05 0.00 ; 52.44 10.74 8.31 - 0.98 0.90
Upkymckasi o6n., 02 0.25 750 :11.00 07.09.2006 - 422 :102.10 102.20: -0.05 0.10 0.00 : 10.55 10.77 7.49 - 0.72 0.67
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 895 0.00 100.80: 0.00 0.00 0.00 i 565 11.35 9.66 - 2.21 2.02
Komu, 05 0.55 500 :15.00 24.12.2007 - 895 :112.30 113.60: 0.98 0.00 0.31 { 740 1320 7.90 - 212 1.97
Komu, 06 0.00 700 :14.50 14.10.2010 - 1920 {112.20 113.49f -0.44 0.09 1.12 { 35.36 12.92 9.90 - 3.89 3.54
Komu, 07 0.00 1000 {12.00 22.11.2013 - 3055 {100.50 100.95: 0.00 0.40 0.00 { 16.44 11.89 9.79 - 5.43 4.95
KpacHosipckuti kpad, 01 1.03 1500 {10.30 08.12.2005 - 149 :101.43 101.55: 0.06 0.05 -0.68: 9.88 10.14 6.57 - 0.40 0.38
KpacHosipckuti kpad, 02 5.43 1500  10.95 26.10.2006 - 471 :104.30 104.40; 0.10 0.38 0.00 { 24.30 10.49 7.55 - 1.20 1.1
KpacHodapckuli kpad, 01 0.00 605 {10.50 15.05.2007 - 672 :102.76 103.20: 0.00 -0.39 0.59 : 16.11 10.21 8.73 - 1.70 1.56
JleHuHepadckas 06r1., 02 4.76 800 :14.01 08.12.2010 - 1975 {119.00 120.00; -0.34 1.19 155 i 9.98 1177 9.67 - 4.07 3.71
Mockosckasi 0611., 05 0.00 12000 : 10.00 30.03.2010 - 1722 :104.32 104.44: 0.03 -0.09 0.00 { 26.85 9.58 8.40 - 2.50 2.31
Mockosckas o6n., 04 1.94 9600 :11.00 21.04.2009 - 1379 :109.20 109.40{ 0.23 -0.23 0.88 { 23.21 10.06 8.37 - 3.1 2.87
Huxeeopodckas 06n. 01 0.77 1000 11.80 01.11.2006 - 477 £104.32 104.50: -0.19 0.10 0.00 { 22.31 11.31 8.55 - 1.21 1.1
Huxezaopodckas obn. 02 4.63 2500 {10.49 02.11.2008 - 1209 {101.81 101.95{ 0.10 0.24 0.00 { 25.87 10.29 9.61 - 2.28 2.08
Hoeocubupckas 0611. 8.49 1500 {13.50 27.07.2006 - 380 :104.60 104.70: -0.04 -0.05 0.26 : 25.89 1290 9.02 - 0.97 0.89
Hoeocubupckas 0bn. 02 1.72 2000 :13.30 29.11.2007 - 870 :107.80 107.89: 0.14 0.09 0.00 i 1458 12.34 9.95 - 2.07 1.88
Camapckasi 06r1., 01 5.20 2370 :12.00 04.07.2006 - 357 :104.00 104.38: -0.04 0.24 -0.81: 230 1154 7.98 - 0.94 0.87
Teepckas 06n., 02 8.34 1000 : 16.90 23.11.2006 - 499 :111.06 111.34: 0.27 -0.04 -0.27: 21.76 15.18 8.33 - 1.23 1.14
Tomckasi 06n., 01 0.00 400 £12.00 19.11.2005 - 130 0.00 0.00 { 0.00 -0.12 0.35:17.75 11.78 6.57 - 0.36 0.33
Tomckas o6n., 02 0.00 500 :12.00 27.07.2006 - 380 :102.70 103.85:{ 0.00 -0.29 0.00 { 54.58 11.68 8.94 - 0.96 0.88
Tomckasi 06n., 03 0.60 600 {12.00 13.10.2007 - 823 1103.90 104.22: 0.08 -0.19 0.68 { 29.59 1153 8.84 - 2.01 1.84
Xabaposckuti kpati, 01 0.33 300 §13.09 27.08.2005 - 46 100.90 100.97: 0.08 -0.34 -0.34: 16.50 1297 5.80 - 0.13 0.12
Xabaposckull kpadi, 02 0.00 700 (12.00 05.10.2006 - 450 £102.81 103.00: 0.00 0.07 0.00 : 230 11.67 8.64 - 1.17 1.07
XMAO, 01 0.00 1000 {15.00 08.12.2005 - 149 0.00 0.00 12.74 1441 470 - 0.41 0.39
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 1050 :102.00 0.00 : 0.00 0.00 041 :14.79 10.83 7.88 - 2.51 2.32
Yysawus, 01 0.00 285 £12.00 12.08.2005 - 31 100.42 100.50: -0.03 -0.35 -0.42:20.05 11.95 6.89 - 0.08 0.08
Yyeawus, 02 0.00 500 : 9.50 13.04.2007 - 640 0.00 0.00 { 0.00 0.00 0.00 {2342 936 885 - 1.60 1.47
Yysawus, 03 3.25 750 :12.33 27.03.2009 - 1354 :{108.00 108.75: 0.18 0.37 0.00 { 35.81 11.36 9.77 - 3.02 2.75
SAxkymus, 03 0.00 800 (12.00 17.06.2008 - 1071 £106.81 108.43: 0.00 0.00 094 i 690 11.18 945 - 2.52 2.30
SAkymusi, 04 0.89 1000 § 14.00 16.03.2006 - 247 £104.55 104.70: 0.01 -0.28 0.18 { 997 13.39 6.86 - 0.65 0.61
SAxkymusi, 05 0.00 2000 (10.00 21.04.2007 - 648 0.00 0.00 : 0.00 0.25 -0.20: 2247 992 8.64 - 1.62 1.49
SAHAO, 01 0.00 1800 {11.00 03.08.2008 - 1118 :105.00 106.00: 0.00 -1.12 1.58 : 47.32 10.40 8.36 - 2.59 2.39
Spocnasckasi 06n., 02 0.34 1000 § 13.28 03.07.2007 - 721 :107.55 107.70: -0.27 0.00 0.00 { 255 1235 9.12 - 1.78 1.63
Spocnasckasi 061., 03 3.80 1000 :12.50 17.11.2006 - 493 :103.60 103.68: -0.23 0.04 0.00 : 18.84 12.07 8.64 - 1.00 0.92
Mockea 24 0.00 3000 §15.00 02.09.2005 - 52 0.00 0.00 { 0.00 0.29 0.00 i 16.44 1469 0.1 - 0.14 0.14
Mockea 35 0.00 3900 :10.00 18.06.2006 - 341 1103.45 103.60: -0.03 -0.02 -0.46: 1863 9.67 -0.92 - 0.31 0.31
Mockea 28 0.00 3000 :15.00 25.12.2005 - 166 :104.00 0.00 0.00 0.00 { 699 14.08 0.67 - 0.45 0.44
Mockea 32 0.10 4000 (10.00 25.05.2006 - 317 :103.31 103.45: 0.09 -0.12 0.00 : 13.15 9.67 6.02 - 0.83 0.79
Mockea 37 0.00 3900 :10.00 23.09.2006 - 438 :104.35 104.55: 0.00 -0.14 -0.16: 521 958 6.31 - 1.14 1.07
Mockea 27 3.93 4000 : 15.00 20.12.2006 - 526 :112.16 112.40: -0.09 -0.31 0.00 { 9.04 13.36 6.19 - 1.32 1.24
Mockea 42 0.00 3000 :10.00 13.08.2007 - 762 :106.75 107.35: -042 -0.14 0.51 : 16.44 937 6.67 - 1.89 1.77
Mockea 31 0.00 5000 :10.00 20.05.2007 - 677 :106.05 106.39: 0.00 -0.19 0.00 { 17.81 9.42 6.93 - 1.87 1.75
Mockea 40 3.21 4000 :10.00 26.10.2007 - 836 :106.77 106.82: 0.03 0.08 -0.04: 548 937 6.83 - 2.00 1.87
Mockea 29 0.03 5000 :10.00 05.06.2008 - 1059 {107.70 107.77: 0.07 -0.32 0.00 { 10.14 929 7.14 - 2.58 2.41
Mockea 36 0.54 4000 10.00 16.12.2008 - 1253 :{108.15 108.50{ 0.09 -0.05 098 { 712 922 7.29 - 2.99 2.79
Mockea 41 42.77 5000 {10.06 30.07.2010 - 1844 :107.10 107.70: 0.09 -0.02 0.02 : 4463 939 7.72 - 3.97 3.69
Mocksa 38 7.41 5000 :10.00 26.12.2010 - 1993 {110.50 110.75; 0.00 -0.18 1.65 i 4.38 9.03 7.69 - 4.39 4.07
Mockea 39 3.36 5000 :10.00 21.07.2014 - 3296 :104.55 104.65: 0.10 0.09 0.84 : 47.12 9.56 8.09 - 6.07 5.61
Bcezo 120.53 124780

YicmoyHuku: REUTERS, pacyemsi barHka Mocksbi

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 15 nonsa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYT1 LIEHA U3MEHEHUE,% AdOXOA4HOCTb,% ARPALUNA
O6bem, DOHen
“216'_‘0[:56' M]'.::;r Ky(I;OH’ Morawexune OdbepTa no:aerjg:w Mokynka I'Ipoaqa»( OeHb  Hedena  Mecsy HKO TeK;/u.ta no:;.u o cp:p're '?_I:f' Mog. awop
X - o ﬂ . .

Umoau mopzaoe KopnopamueHbIMU ob6u2ayussMu
Hegpmb u 2a3

TA3TIPOM A2 0.00 5000 :15.21 03.11.2005 - 113 1102.75 10295 0.00 -0.10 -091:2792 1478 553 - : 031 029
A3M1POM A3 0.00 10000} 8.11 18.01.2007 - 554 1102.14 10245} 0.00 005 0.15 3689 793 6.65 - 141 132
rA3ITPOM A4 10.37 5000 i 8.22 10.02.2010 - 1673 {102.50 102.90i -0.05 -0.14 230 {3311 802 770 - i 380 3.53
A3IPOM A5 0.00 5000 : 7.58 09.10.2007 - 818 :101.55 101.73} -0.10 -0.49 036 : 1911 7.46 693 - : 207 193
HIK UTEPA 0.92 2000 {1350 07.12.2007 07.12.2005 877 i102.12 10219 0.00 -0.02 008 { 1332 1322 - 796} 040 037
Jlykolin 02 1.00 6000 ; 7.15 17.11.2009 20.11.2007 1588 ;100.01 100.12i 0.06 015 035 979 7144 - 722} 219 204
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 505 $101.25 101.55 0.00 0.00 -0.10 1056 9.27 847 - 132 122
Hopmaas, 01 3.09 2100 {16.00 09.11.2005 - 119 :101.51 101.69: -0.03 -020 056 : 27.62 1573 1029 - i 033  0.30
TamHegms 03 1.04 1500 :12.00 01.07.2006 - 353 1103.85 104.50i -0.24 1.55 025 395 1154 7.77 - i 094 087
THK, 05 0.00 3000 :15.00 28.11.2006 - 503 :110.53 111.00; 0.00 -0.54 -1.24 : 1849 1357 698 - 128 120
Xumusi u Hegpmexumusi

AMTEITXR, 07 70.07 1200 12.50 15.11.2007 22.11.2005 855 (10059 100.75; 0.20 -059 -0.49: 18.84 1241 -  10.02: 036  0.33
AkpoH, 01 0.00 600 {13.45 01.11.2005 - 111 1101.00 10155} 0.00 0.00 -0.59:26.16 1323 812 - | 030 0.27
Avmenuiurnpom, 01 214 600 i19.00 23.12.2005 - 163 (102.70 104.57 0.10 0.00 -0.76; 989 1818 846 - i 045 041
Kyii6biwesasom, 01 502 600 i 9.00 15.06.2006 15.12.2005 337 i100.31 100.40i -0.10 0.0 010 i 6.66 897 - 852 042 039
HUKOCXUM, 01 152 750 :15.00 14.12.2006 - 519 9891 99.10:-0.05 037 000 :11.10 1514 1559 - 132 1.14
HKHX-03 0.00 2000 i 9.50 01.09.2007 01.09.2005 780 100.15 100.30{ 0.00 0.00 -025i 10.93 945 - 540 i 014 0.3
HKHX, 04 4028 1500 : 9.99 26.03.2012 02.04.2009 2448 :101.82 102.30: -2.01 1.03 086 : 27.37 997 - 1012} 3.12 283
Hagpuc Kocmemurkc, 01 0.00 400 :12.00 22.04.2007 21.10.2005 648 :100.50 101.00: 0.00 0.0 008 : 26.96 1187 -  7.76 : 027 025
CAHOC 01 052 300 {14.00 13.02.2006 - 215 110255 103.65! 0.00 000 -1.25i57.53 1358 864 - | 056  0.51
CAHOC 02 8.18 3000 : 9.70 10.11.2009 13.11.2007 1581 :102.15 102.35: 0.10 029 064 : 1515 949 - 905 : 212  1.94
JrieKmpoaHep2emuka

AnmatiaHepzo, 07 158 600 :18.00 05.08.2005 - 23 1100.30 100591 -0.15 -0.10 -0.79 [ 3403 17.96 1354 - [ 0.06  0.06
Bawkuparepzo, 01 0.00 500 :20.00 11.09.2005 - 60 : 0.00 102.00i 000 -0.09 -1.35:67.40 1960 692 - : 016 0.15
Bawkupanepzo, 02 0.00 500 i10.69 22.02.2007 25.08.2005 589 i100.10 100.88: 0.00 -0.58 0.00 i 40.71 1065 -  6.98 : 012 0.1
TleraHepeo, 01 0.05 3000 :10.25 19.04.2007 - 645 :100.15 100.50; 0.00 0.00 0.05 : 23.31 1025 1049 - 163 147
PAO E3C 02 512 3000 :15.00 21.10.2005 - 100 $102.20 102.33: 0.01 -0.14 -0.82: 3411 14.66 625 - : 027 0.26
Ceepdnosarepzo, 01 0.00 500 i11.50 01.03.2007 05.09.2005 596 100.12 100.40i 0.00 -0.10 -0.19i 4159 1147 - 947 i 015 0.3
Tamarepeo, 01 710 1500 : 9.65 13.03.2008 - 974 :100.50 101.50: 0.10 0.5 0.18 13120 952 924 - : 235 215
@CK ESC, 01 0.07 5000 i 8.80 18.12.2007 - 888 :102.80 102.85: 0.00 -005 039 i 530 856 7.63 - | 224 208
Skymexksrepeo, 01 0.00 400 §16.00 31.08.2006 - 414 000 0.00 i 0.00 -057 -0.75:57.86 1521 948 - 1.03 _ 0.94
Cesisb

BaliuHpopMcessb 09 0.00 150 [14.00 23.10.2005 - 702 f 0.00 10290 0.00 0.00 -0.78:31.07 1375 721 - [ 028 026
Bornzamerekom 0.00 1000 15.00 21.02.2006 - 223 110365 103.99; 0.00 -0.19 0.14 : 2096 1443 682 - i 059 055
Buimnesnikom 01 0.00 3000 : 9.90 16.05.2006 - 307 : 0.00 10210} 000 -1.48 017 1546 970 739 - : 0.82 076
Hanscesias 01 0.00 1000 i 15.00 15.11.2006 16.11.2005 490 {10550 107.00{ 0.00 -1.63 070 i 23.01 1422 927 - 125 114
MITC 04 0.00 1000 :10.00 22.04.2009 26.04.2006 1379 : 0.00 0.0 : 0.00 000 -077:21.10 978 -  7.04: 076 0.71
Mezacpor @urac 01 0.00 1500 11.50 07.06.2006 - 329 1103.06 10343} 000 002 054 1103 1115 796 - | 087 081
Meaagpor 0.00 1500 i 9.28 11.04.2007 - 637 :100.80 10215 0.00 -0.20 005 i 23.14 917 866 - 162 149
PTK-JI3UHT, 04 0.00 2250 i 9.69 08.04.2008 13.04.2006 39546 i 100.68 100.90i 0.00 -0.14 075 i 2442 962 - 779 i 073 067
Cubupsmenekom 03 0.00 1530 {14.50 14.07.2006 - 366 i 0.00 000 : 000 -051 -010:7151 1364 800 - : 091 084
Cubupbmesexom, 04 0.00 2000 1250 05.07.2007 - 722 110677 106.98: 000 -0.37 019 : 205 1173 898 - : 1.8 167
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 812 i 0.00 101.80 0.00 000 -054i 253 1298 - 570} 023 022
CMAPTC, 01 0.00 275 :18.00 20.11.2005 - 130 $102.00 102.50: 0.00 042 -0.34:2515 17.33 676 - : 036 0.34
CMAPTC, 02 0.00 500 i 0.00 26.06.2007 - 713§ 99.50 100.10i 0.00 0.0 -0.45} 000 000 000 - 195  1.95
CMAPTC, 03 10.28 1000 :15.10 29.09.2009 05.10.2005 1539 :102.75 103.50} 0.00 -0.39 0.34  40.96 14.69 - 276 i 023  0.22
Tammenexom, 03 207 600 {11.75 06.05.2007 - 662 :103.00 103.60i 019 010 1.62 | 1899 1134 991 - 163 149
YPCU 02 0.00 1000 17.50 06.08.2005 - 24 $100.67 100.77: 0.00 -0.12 -1.06:31.64 1736 513 - : 007 0.06
YPCU 03 0.00 3000 14.25 18.07.2006 - 370 i 000 000 i 000 -0.14 -037i6871 1341 787 - | 092 085
YPCU 04 0.12 3000 i 9.99 01.11.2007 - 841 1102.80 102.85i 010 0.0 037 { 1889 972 880 - i 208 191
Lienmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 429 $104.15 104.40: 0.24 -013 -0.25:39.59 11.82 840 - 1.09  1.01
Llenmpmenexom 04 20519 5623 {13.80 21.08.2009 16.11.2006 1500 i111.70 112.00i 0.13 027 3.39 i 5558 1233 - 463 i 122 116
Llermpanbtibili Tenezpach 0 0.00 500 :16.00 22.08.2006 - 405 § 0.00 111.00i 0.00 -047 000 i 21.92 1502 1010 - i 1.02 093
IOTK, 01 0.31 1500 {14.24 14.09.2006 - 428 1104.40 10470 0.33 -0.06 -0.24 i 46.04 1361 1020 - 1.08 098
IOTK, 02 16.10 1500 :12.00 07.02.2007 08.02.2006 574 :101.10 101.20} 0.15 0.00 0.0 ; 5063 11.86 - 10.01i 055 0.50
OTK, 03 245 3500 {12.30 10.10.2009 13.04.2006 1550 101.56 101.60: -0.05 017 -021i3269 1211 -  10.08: 072 065
Jobbiearouwjasi NPoOMbIWIIEHHOCMb

AJTPOCA 19 703 3000 {16.00 23.10.2005 - 702 1102.62 102.75] -0.16 009 -092 3651 1559 624 - | 028 026
IMonumemann, 01 474 750 :17.50 21.03.2006 - 251 $105.41 105.64: 0.04 -0.14 -061:5418 1659 887 - : 065 060
CYaK, 02 3.36 1000 {11.00 15.02.2007 16.02.2006 582 i100.50 101.75 0.25 -0.82 -0.22i 1658 1092 -  10.04} 058 052
XaineHd Mond @urakc, 01§ 0.00 750 12.00 02.04.2008 09.10.2006 994 {10045 100.80; 0.00 020 055 i 230 1193 -  11.98: 117  1.04
Memannypaus

BbikcyHCKUT M3 07 0.00 1000 {15.00 31.08.2005 - 49 1100.80 101.017 0.00 -0.05 -049 5466 1479 393 - [ 043 013
Eepaaxondure 01 0.13 1000 {1250 05.12.2005 - 145 :102.20 10258} -0.10 -0.15 -0.44: 13.01 1221 623 - | 040 0.37
MHIPOM, 01 0.53 500 i12.50 20.04.2007 21.04.2006 646 100.69 100.79{ 0.01 -0.10 0.60 | 28.08 1240 - 1167{ 074 067
Mauprsecm, 01 0.00 500 {12.30 03.04.2007 - 629 1100.20 100.50 0.00 039 1.01 i 270 1225 1259 - 158  1.40
Pycan ®ur 01 0.00 3000 10.00 12.09.2005 - 61 $100.55 100.64: 000 -0.05 -0.20:3370 994 587 - : 017 0.16
Pycan ®ur 02 14.00 5000 i 8.00 20.05.2007 - 676 § 99.60 100.10i 010 0.05 -0.30} 11.84 800 815 - 1.74 161
C80600Hbili cokor, 02 0.00 600 {13.55 22.11.2007 27.05.2006 862 100.35 103.25; 0.00 0.00 -0.58 } 17.82 1323 - 1084 084 076
CIr MEYET, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 862 i101.85 10220 0.00 -0.34 -0.15i 14.06 1049 - 839 i 085 079
Cesepcmars 0.00 3000 : 8.10 28.06.2007 - 715 1100.20 101.00; -0.06 0.00 -1.09: 288 810 827 - : 18 170
70 MEYEN 01 0.00 3000 {11.75 12.06.2009 16.06.2006 1430 i102.80 103.00{ 0.02 -0.21 017 i 837 1143 - 871 090 083
TMK 0.00 2000 :10.30 20.10.2006 - 464 101.43 101.581 0.00 000 034 : 2370 1014 9.16 - 120 110
TMK, 02 510 3000 :11.09 24.03.2009 30.03.2007 1350 :101.91 101.98: -0.02 0.05 3221 1088 - 947 i 156 143
Tynauepmem 02 297 1000 {11.00 02.12.2007 02.12.2005 872 i101.33 101.40{ -0.09 0.00 000 i 1236 1085 - 972} 039 035
4MK 01 0.00 1000 : 7.00 31.01.2006 - 202 $9800 99.98: 0.00 102 -061:31.07 704 809 - : 054 050
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PbIHOK PYBJIEBbIX OBNIUT ALIUA 15 nonsa 2005 r.

OMUTEHTbI OB BbEMbI MOrALIEHNE/ BbIKYTT LEHA N3MEHEHUWE, % HAOXOOHOCTb,% HAOPALINA
O6bem, [Hen no

“216'_‘0‘;3:3 M;;/[;q. Ky:z”' Morawenne  OdbepTa nora:.leHm Mokynka I'Ipo:lam feHb  Hefena  mecsy HKO TeK;'LU’a norIZUJ. ocpspTe ?123 Moag. arop
MawuHocmpoeHue
Aemosas, 02 0.50 3000 :10.78 13.08.2008 17.08.2005 1127 :100.25 100.37: 0.00 -0.17 -0.37 { 43.42 10.75 - 7.81 i 0.10 0.09
I'T-TOL SHepeo 02 8.47 1500 : 12.50 22.06.2006 - 344 :101.19 101.30:; -0.10 -0.36 -0.20; 6.85 1235 11.35 - 0.91 0.82
'T-T3L 3Hepazo 03 3435 1500 :12.04 18.04.2008 23.10.2006 1010 :100.60 100.64: -0.01 -0.03 0.65 ; 27.05 11.96 - 11.78% 1.20 1.07
WxAsmo, 01 1.45 1200 §12.50 14.03.2007 14.09.2005 609 { 99.95 100.05} 0.00 0.05 0.01 { 40.75 12.49 - 11.73% 0.17 0.15
UPKYT 02 3.32 1500 § 16.00 02.11.2005 - 112 1102.35 10247 -0.13 -0.58 -0.48} 30.68 15.63 7.91 - 0.31 0.28
KAMAS3-®uHaHc 0.00 1200 :12.30 11.11.2006 11.11.2005 486 {100.80 101.50f 0.00 0.23 -0.57 { 20.89 12.12 - 751 { 033 0.31
JIOMO, 02 0.02 700 : 0.00 11.07.2006 - 363 (100.20 100.30( -0.06 0.00 0.04 { 0.00 0.00 -0.21 - 0.99 1.00
Mul-®uHaHc, 01 1.02 1000 : 16.00 03.06.2009 15.12.2005 1421 :101.61 101.70: -0.05 -0.20 -0.45: 15.34 15.75 - 1146 0.42 0.38
OM3 04 0.00 900 :14.25 26.02.2009 31.08.2006 1324 :104.81 104.85: 0.00 040 0.24 : 51.53 13.59 - 9.81 i 1.04 0.95
Pycckue Aemobycei 0.01 500 :14.00 22.05.2006 - 313 :102.15 102.30: 0.00 0.05 -0.37; 19.95 13.71 11.57 - 0.83 0.74
Canom-3Hepaus, 01 9.32 3000 :;14.00 25.12.2007 27.12.2005 895 :101.51 101.65: 0.05 0.01 -0.34: 575 13.77 - 10.17 ¢ 0.46 0.42
CamypH Nneecm 0.00 500 :16.00 05.08.2006 - 388 :105.02 105.03} 0.90 0.19 -0.04: 70.14 15.07 9.05 - 0.96 0.88
HI1O CATYPH, 01 0.00 1500 §11.50 23.03.2008 28.03.2006 39530 ; 101.42 101.80} 0.15 0.04 0.94 i 34.97 11.30 - 897 i 0.68 0.62
Cesepcmarb-aemo 0.00 1500 §11.25 21.01.2010 25.01.2007 1653 ;103.30 103.64: 0.00 -0.24 -0.08 { 51.47 10.87 - 895 1 1.39 1.27
TB3, 01 0.00 750 :14.60 10.10.2006 - 454 1104.70 105.50{ 0.00 0.24 0.19 { 37.60 13.84 6.95 - 0.71 0.66
TpaHcmauwixondunHe, 01 1.56 1500 : 14.00 01.12.2007 05.06.2006 871 :103.66 103.85: 0.22 -0.19 0.68 : 16.11 13.49 - 9.52 { 0.86 0.79
YpaneazoH3agod, 01 2.05 2000 :13.36 _30.09.2008 03.10.2006 1175 :102.72 103.20: -0.03 0.05 0.44 : 36.24 13.01 - 1119 1.13 1.02
lNMuwieeasi NPOMbIUWIIEHHOCMb
ATIK Oro, o1 1452 1100 { 15.50 22.04.2007 28.04.2006 648 : 99.45 99.50 ; -0.02 -0.07 0.00 i 29.60 15.58 - 16.75: 0.75 0.65
Banmumop-Heea 0.18 500 :16.00 05.09.2006 02.09.2005 419 :101.00 101.24: 0.59 0.00 -1.36; 17.97 15.75 - 440 i 0.14 0.13
Bumm-bunnb-AaHH 0.00 1500 §10.78 11.04.2006 - 272 1101.80 102.50{ 0.00 0.29 0.96 { 27.17 10.56 7.86 - 0.72 0.67
lpynna OCT, 01 0.00 800 :14.00 19.07.2005 - 6 0.00 000 { 000 -0.10 -0.48}: 67.51 13.79 -71.36 - 0.02 0.06
[xeli-O¢p-Cu, 01 0.91 700 :14.00 06.10.2005 - 85 £100.85 100.95; -0.05 -0.06 -0.35: 1.61 13.88 10.24 - 0.23 0.21
[xeli-O¢p-Cu, 02 1.73 1200 § 14.00 04.12.2007 06.12.2005 874 {101.33 101.53} -0.03 -0.08 -0.11 i 13.81 13.78 - 9.79 i 0.40 0.36
MukosiHogckuli 8.47 1000 : 13.50 18.09.2006 - 432 :103.90 104.02: 0.09 -0.10 0.11 : 4290 12.98 10.01 - 1.09 0.99
MapHac-M, 01 0.00 500 :12.75 15.03.2006 - 245 :101.61 101.95: 0.00 -0.14 0.29 : 9.78 1254 10.56 - 0.65 0.59
patimepu LoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 485 0.00 0.00 : 0.00 0.00 0.25: 2256 13.33 - 1155 0.32 0.29
Pasaynsaii-Llenmp 01 0.25 1000 : 14.00 05.06.2006 - 327 :99.90 100.00:; -0.25 0.02 0.28 ; 14.96 14.01 14.57 - 0.86 0.75
3PKO, 01 0.00 1000 § 15.50 05.09.2006 06.09.2005 419 :100.90 101.85: 0.00 0.00 -0.78 i 53.93 15.35 - 8.33 i 0.15 0.14
lTueoeapeHue
Bbanmuka, 01 4.02 1000 § 8.75 20.11.2007 - 860 :100.35 100.41: 0.00 0.15 -025: 527 872 874 - 2.23 2.05
KpacHbiti Bocmok-MHsecm 0.91 1500 { 11.50 25.02.2007 24.02.2006 592 {101.47 101.65! -0.13 0.16 -0.01  43.79 11.33 - 9.17 ¢ 0.59 0.54
TNT-NHeecmmerme 01 0.00 1000 : 12.00 28.09.2006 - 442 :101.35 101.62: 0.00 045 0.70 { 3419 11.82 10.90 - 1.13 1.02
MUT-NHeecmmenme 02 5.28 1500 : 14.25 23.03.2009 29.09.2006 1349 :104.01 104.30: -0.19 -0.19 0.27 : 41.77 13.70 - 10.77 ¢ 1.12 1.01
CAH Wumep6pro 2.12 2500 : 13.00 15.08.2006 - 398 :105.25 106.15: -0.09 0.00 -0.42 : 58.05 12.28 6.45 - 0.85 0.80
PO3HUYHBIU CEeKmop
Espocemb, 01 i 290 1000 : 16.33 25.04.2006 22.07.2005 286 :102.65 102.73: 0.10 0.04 -0.24 i 34.90 1589 12.84 - 1075 0.66
JlecHasi npoMbiwsieHHocmb u LUBK
ALIEK-UNHeecm 2.58 500 :13.50 07.09.2006 - 421 1102.48 103.49; 0.05 -0.12 0.49 { 1258 13.08 10.93 - 1.08 0.97
Bonza 01 0.00 1500 §12.00 13.03.2007 14.09.2005 608 { 97.45 98.00i 0.00 0.10 0.20 §{ 39.12 12.32 - 38.15% 0.17 0.13
roToK 0.00 550 (12.50 06.06.2006 - 328 :100.80 101.40i 0.00 0.10 -0.38; 12.33 1235 11.33 - 0.87 0.78
[19® Coros, 01 0.21 300 :16.00 09.10.2007 06.10.2005 818 :101.30 101.80: 0.99 0.00 -0.30 i 42.52 15.53 - 291 | 0.23 0.23
Cmpoumenbcmeo U unomeka
AVDKK 0.00 1070 : 11.00 01.12.2008 - 1237 :107.95 109.00: 0.00 0 0.86 : 12658 10.15 8.27 - 2.91 2.69
AMKK, 02 0.00 1500 : 11.00 01.02.2010 - 1664 :109.50 110.50: 0.00 -0.45 0.00 ; 48.82 10.05 8.62 - 3.59 3.30
AWXKK, 03 0.00 2250 : 9.40 15.10.2010 - 1920 : 0.00 0.00 : 0.00 0.00 0.00: 2292 895 817 - 3.34 3.09
nasmoccmpod, 01 4.02 2000 (13.00 27.05.2007 27.05.2006 683 : 99.92 100.00; -0.04 -0.02 0.02 ; 16.74 13.01 - 13.70 1 0.82 0.73
MHTEKO 01 0.00 1200 §10.95 15.02.2007 - 582 0.00 100.00{ 0.00 1.02 -1.51}43.80 11.06 11.98 - 1.44 1.29
MUA, 01 0.05 2200 :10.00 20.09.2012 - 2626 (102.00 102.40f -0.10 -2.44 123 { 16.22 9.77 9.51 - 2.97 2.71
CY-155 0.00 1500 : 14.00 30.03.2007 30.03.2006 625 0.00 101.00: 0.00 -2.43 0.94 : 537 14.00 - 14.74 1 0.69 0.60
TpaHcriopm
AsuaK. Camapa, 01 1.28 350 :15.00 08.03.2007 - 603 :102.30 102.60: 0.37 0.10 -0.20 { 51.37 14.62 13.00 - 1.46 1.29
PXA, 03 0.00 4000 : 8.33 02.12.2009 - 1603 :102.45 102.70: -0.10 0.10 151 : 799 814 7.83 - 3.75 3.48
PX[, 02 0.00 4000 : 7.75 05.12.2007 - 875 :101.40 101.79: 0.00 005 061 ; 743 766 7.32 - 222 2.07
PXA, 01 0.00 4000 ; 6.59 07.12.2005 - 147 1100.20 100.50{ 0.00 0.11 -0.55} 6.32 6.57 5.87 - 0.40 0.38
TpaHcHegbmenpodykm 0.00 1000 § 8.90 10.05.2006 - 301 0.00 0.00 i 0.00 -0.01 -0.20: 15.36__ 8.77 7.11 - 0.80 0.75
QPuHaHCO8bIl CeKmop
Anbgpa®@uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 695 0.00 0.00 : 0.00 - - 768 850 1.88 - 1.84 1.81
Anbgha®uHaHc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1722 : 0.00 0.00 : 0.00 0.00 0.00 ; 22.82 8.55 - 9.565 : 0.71 0.65
BaHk 3eHum, 01 0.00 1000 : 8.50 24.03.2007 - 619 :100.25 100.55: 0.00 0.00 -0.25: 25.85 8.47 3.35 - 1.59 1.54
Brewmopabark 03 0.00 2000 : 14.00 22.02.2006 - 224 :104.28 104.70: 0.00 -0.10 -1.04: 18.79 13.40 6.27 - 0.61 0.58
Brewmopzbatk 04 0.00 5000 : 5.60 19.03.2009 24.03.2006 1345 : 99.24 100.00: 0.00 0.00 -0.10; 17.03 5.65 - 6.87 i 0.68 0.64
MME, 01 0.00 1000 § 8.30 13.02.2007 - 580 :100.00 100.70} 0.00 0.00 0.50 ; 33.65 824 7.93 - 1.47 1.37
Pocbark, 01 6.08 3000  9.25 15.02.2009 14.02.2007 1313 :101.12 101.27} 0.01 0.07 0.02 ; 38.27 9.13 - 8.54 i 1.46 1.35
Pycckuti CmaHdapm 02 0.00 1000 : 14.04 14.06.2006 - 336 (104.00 105.00i 0.00 0.00 -0.49: 10.77 1342 8.90 - 0.89 0.82
Pycckuti Cma+Hdapm 03 0.00 2000 :12.90 22.08.2007 01.09.2005 770 :100.50 100.85: 0.00 0.02 -0.40 i 49.48 12.80 - 552 : 0.14 0.13
Bcezo 1o daHHbIM 484.05 227298

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK utona 2005 r.

OMUTEHTbI OB bEM MOrALLUEHUE LIEHA NU3MEHEHUWE,% [OOXOAOHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
OSEsM’ KynoH,% MoraweHve norawenn [okynka [Mpogaxa AeHb Hegeno mecsiy  Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. awop
5 a k

CyeepeHHbIe egpoobriuzauyuu
Poccus 05 $ 2969 875 24.07.2005 9 100.00 100.13i -0.12 -0.06 -0.62 839 875 540 {BBB- Baa3 BBB< 0.01 0.01
Poccus 07 $ 2400 10 26.06.2007 711 i 109.94 110.13: 0.06 -0.11 -0.28 457  9.10 73 iBBB- Baa3 BBB: 1.80 1.76
Poccus 10 $ 2718 825 31.03.2010 1720 i 108.63 109.00: -0.11 0.06 046 475  7.59 86 :BBB- Baa3 BBB- 2.42 2.36
Poccus 18 $ 3466 11 24.07.2018 4757 14850 14925i 0.08 -0.13 222 570  7.41 153 i BBB- Baa3 BBB- 7.98 7.76
Poccus 30 $19526 5 31.03.2030 9025 11125 111.31i 006 -045 165 564 449 148 :BBB- Baa3 BBB- 8.26 8.04
Poccusi 28 $ 2500 12.75 24.06.2028 8380 i 180.50 181.25: 0.21 069 243 615 7.06 175 i BBB- Baa3 BBB: 11.00 _ 10.68
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 303 98.88 98.94 : 0.00 0.00 025 438 3.03 0 BBB- Baa3 BBB- 1.98 1.90
MINFIN 8 $ 1322 3 14112007 852 96.56 96.88 i -0.32  0.52 039 855  3.11 0 BBB- Baa3 BBB{ 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 1034 9419 9419 i 0.00 0.00 0.53 5.21 3.19 0 BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3  14.05.2011 2129 i 94.00 9450 i 0.00 _ -0.85 173 414 _ 3.19 0 BBB- Baa3 BBBi 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 541 25102007 832 ! 10588 10594: -020 -0.05 -0.04 277 511 64 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 2510.2009 1563 i 116.18 11639} -0.02 -010  0.30 359  6.67 103 BB+ Ba2 0.00i 3.66 3.53
ARIES 03 $ 243696 25.10.2014 3389 : 128.88 129.28 i -0.01___ -0.41 0.98 557 7.45 140 iBB+ _ Ba2 0.00: 6.61 6.43
MyHuyunanbHbie egpoobnuzayuu
Mockea 06 €400 10.95 28.04.2006 287  106.07 106.32: 0.04 -0.25 -0.59 285 10.32 73 :BBB- Baa3 BBBi 0.77 0.76
Mockea 11 €374 645 12102011 2280 i 110.34 11089 -021 -0.17 033  4.51 5.85 166 :BBB- Baa3 BBB- 5.15 4.93
KopnopamueHbie egpoobauzauuu
Cubregpms 07 $ 400 11.5 13.02.2007 578 10925 109.44: -0.14 055 -019 526 1053 141 B+ Ba3 1.42 1.38
rA3MPOM 07 $ 500 9.125 25.04.2007 649 :107.33 10750 0.11 -0.01 007 474 850 90 BB- Baa3 BBU 1.64 1.61
THK 07 $ 700 11 06.11.2007 844 11150 11163i 015 -005 0.12 558 987 174 Ba2 2.06 2.01
MTC 08 $ 400 975 30.01.2008 929  107.45 108.20: 0.08 007 -001 650  9.07 262 { BB- Ba3 2.22 2.15
Cucmema 08 $ 350 10.25 14.04.2008 1004 i 107.50 108.25: 0.11 026 054 717 953 327 B B3 B+i 241 2.33
Anpoca 08 $ 500 8.125 06.05.2008 1026 : 106.80 107.06: 0.39 -0.16  1.82 546  7.61 157 B Ba3 2.53 2.46
Bumm-Bunnb-[aHH $ 150 8.5 21.052008 1041 }101.00 0.00 0.19  -0.31 0.37 809 842 421 B+ B3 2.55 2.45
MMK 08 $ 300 8 21.10.2008 1194 i 101.09 10149 -041 -0.08 046 7.61 7.91 372 { BB- Ba3 BB-i 2.88 2.77
Cubregpmb 09 $ 500 10.75 15.01.2009 1280 } 107.81 116.50i 0.42 1.40 1.29 8.13 997 424 B+ Ba3 3.03 2.93
Ceeepcmanb 09 $ 325 8625 24.022009 1320 i 10291 103.40: -0.12 -024 -025 7.68 838 379 B+ B2 B+:i 3.07 2.96
Bbimnesnkom 09 $ 450 10 16.06.2009 1432 :108.00 10825 036 -020 1.06 759  9.26 362 ! BB- B 3.33 3.21
EspasxonduHe 09 $ 300 10.88 03.08.2009 1480 : 110.60 110.63: -0.08 -0.40  0.05 776  9.83 379 BU: 3.26 3.14
HOPHUKETTb, 09 $ 500 7.125 30.09.2009 1538 } 100.38 101.13{ -0.15  0.07 007 7.02 7.0 305 { BB Ba2 3.63 3.50
A3rMPOM 09 $ 700 10.5 21.10.2009 1559 | 119.00 119.44i -0.08 -0.08  0.89 543  8.82 147 } BB- Baa3 BBU 3.53 3.44
FA3MPOM 10 €1000 7.8 27.09.2010 1900 i 11657 116.94: -0.06 -056 219 418  6.69 151 { BB- Baa3 BBU 4.29 412
MTC 10 $ 400 8.375 14.10.2010 1917 | 10499 105.49i -028  1.90 093 719 798 322 { BB- Ba3 4.30 415
Boimnernkom 11 $ 300 8.375 22.10.2011 2290 i 102.30 103.05: 0.00 0.00 0.00 790 819 393 i BB- Bf1 4.91 472
Cucmema 11 $ 350 8.875 28.01.2011 2023 i 104.75 10487 0.07 -034 0.10 780 847 384 B B3 B+ 434 417
MTC 12 $ 400 8 28.01.2012 2388 ;10250 103.13i -0.31 -0.03 152 7.51 7.80 354 : BB- Ba3 5.04 4.86
Ceeepcmarnb 14 $ 375 925 19.04.2014 3200 {10320 103.70{ 011  -051 -014 872 8.96 455 B+ B2 B+:i 6.10 5.84
Anpoca 14 $ 800 8875 17.11.2014 3412 | 113.87 114621 -0.10 -022 4.4 6.84  7.79 267 B  Ba3 6.64 6.43
rA371POM 13 $ 1750 9.625 01.03.2013 2786 : 12217 12257i 0.00 -060 244 596  7.88 179 i BB- Baa3 BBU 5.62 5.46
rA371POM 20 $ 1250 7.201 01.02.2020 5314 {10825 108.75i -005 213 008 633  6.65 216 i BB- Baa3 BBU 9.49 9.20
A3MPOM 34 $ 1000 8.625 28.04.2034 10514 } 124.03 12453 : -003 _ -0.06 _ -025 672 _ 6.95 232 : BB- Baa3 BBU 1237  11.97
baHKoecKue eepoobnuzauuu
lasnpombatik 05 €150 9.75 04.10.2005 81 101.23 101.43¢ 0.01 024 -056 353 963 147 B+ Baa2 0.21 0.21
Anbcpabark 05 $ 175 10.75 19.11.2005 127 10147 101.77i 006 -008 -035 610 1059 287 B Ba2 B 033 0.32
MaOM 05 $ 200 10.75 16.12.2005 154 | 101.64 10222i 005 -064 -0.39 656 1058 307 B B+ i 0.41 0.40
Anbghabark 06 $ 190 8 13.042006 272 10050 101.01i -0.16 -0.09 -019 717  7.96 373 B Ba2 B+: 0.72 0.69
Bark 3EHNT 06 $ 125 925 12.06.2006 332 :101.88 0.00 0.00 0.12 0.00 704 9.8 355 B1 B-i 0.87 0.84
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 356 : 101.75 102.00: 0.00 0.00 025  6.91 8.72 132 B1 B-i 096 0.90
Cb6epbark 06 $ 1000 4.92 24.10.2006 466 : 101.13 0.00 004 -006 -015 443 487 85 Baa2 BBB: 0.96 0.90
BTE 06 $ 350 4.794 22.06.2006 342 i 100.54 100.94: 0.00 -0.03 000 437 477 56 i BB+ BBB-
Mpomcessbbark 06 $ 200 10.25 27.10.2006 469 : 103.14 103.37 i -0.01 024 -007 759 994 374 B- B i 1.20 1.16
MOM 06 $ 200 9.375 23.09.2006 435 10220 10265i -001 -0.15 -0.17  7.31 9.17 367 B B+ 1.09 1.02
Mempokommepy 07 $ 120 9 09.02.2007 574 10228 10274i -0.10 0.08 -001 7.41 8.80 356 B B1 143 1.38
HOMOC 07 $ 100 9.125 13.02.2007 578 10175 102.08i 045  -0.31 0.12 7.91 8.97 406 B1T B i 144 1.39
MocHapbatk 07 $ 200 5.329 05.10.2007 812 : 101.64 102.19: 0.00 0.04 0.06 468 524 93 BBB-
MBI Hukolin $ 150 9 19.03.2007 612 10158 10228i 024 -008 -0.09 796 886 411 B i 154 1.48
Pycc. Cmand 07 $ 300 875 14.04.2007 638 10225 102.85: 0.02 010 -0.06 7.33 856 347 iBBB+ 1.62 1.56
BTb 07 $ 300 6.09 30.07.2007 745 :103.87 104.37: 0.00 -0.02  0.32 4.58 5.86 86 BB+ BBB- 245
lasnpombatik 08 €1050 7.25 30.10.2008 1203 i 104.99 10524 0.09 -0.06  1.02 556  6.91 167 B+ Baa2 2.94 2.86
BTE 08 $ 550 6.875 11.12.2008 1245 : 104.64 104.94: -0.01 0.05 0.71 536  6.57 147 i BB+ BBB: 3.07 2.99
Poc6artik, 09 $ 225 975 24.09.2009 1532 | 104.48 10498 0.01 032 08 795 933 406 B- B i 249 2.44
MocHapbark 08 $ 150 4.375 30.06.2008 1081 : 97.57 9824 i -0.04 -0.02 022 528 448 139 BBB< 2.79 2.72
Barx Mocksbi, 09 $ 250 8 28.09.2009 1536 i 105.61 106.11:i 0.02 0.27 178 645 758 248 Baa2 BB+ 3.58 3.47
BTE 11 $ 450 7.5 12102011 2280 i 107.94 10843:i -024 028 136 595  6.95 199 i BB+ BBB: 5.05 4.90
BTb 15 $ 750 6.315 04.02.2015 3491 10199 10249i 022 -039 153 574  6.19 178 i BB+ BBB: 3.97 3.86
Cbepbark 15 $ 1000 6.23 11.02.2015 3498 : 100.79 _101.29 i 0.01 033 166 6.03  6.18 206 Baa2 BBB- 3.94 3.82

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 15 nons 2005 r.

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

MocnegHsis

Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens MecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 99.56 99.66 -0.14 -0.38 0.00 4.17 8.12 AAA Aaa
US30YT=RR 114.66 114.80 -0.24 -0.68 1.93 4.41 14.67 AAA Aaa
EU2YT=RR 99.58 99.57 0.00 0.00 0.00 2.23 1.89 AAA Aaa
EU10YT=RR 99.59 99.65 0.00 0.00 0.00 3.29 8.62 AAA Aaa
MEXGLB26=RR 159.88 159.81 0.20 -0.62 0.70 6.30 10.48 BBB Baa1
BRAZILC=RR 102.31 102.31 0.00 -0.12 0.31 0.00 0.00 BB- B1
BRAGLB27=RR 114.81 114.81 0.16 -1.30 1.87 8.61 9.76 BB- B1
TRGLB30=RR 142.75 142.81 0.18 -1.04 4.65 7.90 10.48 BB- B1
TRGLB10=RR 124.00 124.00 0.10 -0.20 1.02 6.02 3.95 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 31.50 31.50 -1.56 5.83 3.45 70.98 2.16 B- B3
RUSGLB30=RR 111.13 111.25 0.06 -0.45 1.65 5.64 8.26 BBB- Baa3
RUSGLB10=RR 108.63 108.63 -0.11 0.06 0.46 4.75 242 BBB- Baa3
HemouHuku: REUTERS
UHdekcbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a feHb CM';aC:?;a C Havana roga 3a 12 mecsiues

EMBI+ 289 -2 347.38 ¢ -0.02 -0.10 5.41 18.60

EMBI+ RUSSIA 145 -2 412.36 0.00 -0.46 9.69 23.35

EMBI+ MEXICO 156 -2 319.08 i -0.16 -0.60 4.67 12.77

EMBI+ TURKEY 269 -3 229.30 0.20 -0.09 3.71 16.29

EMBI+ BRAZIL 398 -6 463.96 0.01 -0.08 4.54 24.64

EMBI+ VENGVUELA 430 3 491.31 -0.44 0.77 4.35 24.91

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 15 nons 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMN U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM onepaumii Ha pPbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx NokKynke v npoaaxe. HacToswWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCoOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosfib3oBaHueM. OLeHKU U MHEHWSI, NPeacTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKIMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyecknx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIE Ha WMHGOpMaLuK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU U/UNK yLLepOboM, BO3HUKLIMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHAOPMaLMK UK Kakon-nmbo ee YacTu Npy coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [OOKYMEHTE UMW UCMpaBnATb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa No LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosileM [AOKYMeHTe,  MOryT okasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3Ha4YUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOU3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHUPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOsLLEro AoKyMeHTa unu nioboii ero YacTu.

+7 (095) 105-8000

KOHTAKTHASl UHOOPMALMS WWW.MMBANK.RU
U +7 (095) 924-0080

e-mail BH, Ten

BULIE-NPE3VAOEHT CbITHUKOB Anekcen

HAYANBHWK YNPABIIEHUA

OOBEPUTENbHbIX OMEPALINA KacbsinoBa EneHa Kasyanova_EA@mmbank.ru 4679

COMPOBOXAEHWE KNMEHTOB

MeHepxep no paboTe ¢ KnueHTamMu LyxoBa Anna Shuhova_ AG@mmbank.ru 4263

AHATIMTUYECKNA OTLEN

HavyanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592

AHanus akumn BeneHeeB Bnagumup Vedeneev_VY@mmbank.ru 2817

AHanus akuumn CkBopuoB AMutpuin Skvortsov_DV@mmbank.ru 2832

AHanus gonroBbIX PbIHKOB ®epnopos Erop Fedorov_EY@mmbank.ru 4233

AHanus gonroBbIX PbIHKOB Namuu Muxann Lyamin_MY@mmbank.ru 2844

OTOEN YNOPABJIEHNA AKTUBAMA

HavanbHuk oTpena BecnanoB Anekcen Bespalov_AV@mmbank.ru 4220

[onroBbie NHCTPYMEHTbI XpamuoBckuit CtaHucnae HSS@mmbank.ru 2895

Akumm Bonkos Anekcen Volkov_A@mmbank.ru 2837
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