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WHOMKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Bbinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.21 0.0131 )] O®d3 45001 103.35 103.37 0.01 5.09
EUR/USD 1.245 0.0014 ) Od3 46001 108.48 108.65 0.35 6.01
MIBOR, % 1.32 -0.07 [ 0d3 46014 108.96 109.49 0.69 7.04
OCTATKWM HA K/C B LB,

MIPLL. PY. 304.6 -0.2 v Mrop39-06 109.70 109.80 1.92 7.20
HE®Tb (URALS) 58.31 -1.64 W Moc.o6n.58 107.42 107.54 0.45 7.02
30/10TO 444.9 0.6 L) KOMW 78 06 108.05 111.80 0.20 8.53
EMBI+ 355.73 0.2 )] HmkropO6n2 105.80 106.30 0.20 7.64
EMBI+ CMPE[, 286 4 [ 7 FA3MPOM A4 104.60 104.85 0.30 7.06
EMBI+RUSSIA 426.9 0.14 L) EBpoceTb-1 103.26 103.45 0.30 10.79
EMBI+RUSSIA CMPEQ 121 -5 W LIYH 01 o6n 101.76 102.20 0.05 12.45
MICEX RCBI 102.76 -0.04% [\ HopTtras®ux 101.04 101.18 -0.21 9.95
MICEX OBbEMbI, MIH. PYB. BUPXA Pnc PENO POCCUS 30 114.56 114.75 0.27 5.28
KOPMOPATVBHBIE 63538 249653 1056.58 UST 10 101.55  101.61 -0.11 4.06
MYHULIMMANBHBIE 26275  1931.98 1583.44 FA3MPOM 13 124.93 12343 0.00 5.51
rOCYOAPCTBEHHBIE 282159 BEAHK MOCKBbI 09 107.41 107.91 0.71 5.92

M BHYTPEHHMM ONFOBOW PHIHOK

BYEPA «koTupoBkM pyGneBbix obnuraumi cHoBa npogo/mkuan pacth. OCHOBHbIMM
LpakBepaMM poCTa, Kak M B KOHUe npefblaylied Hegesnu, CTaad BbICOKas
NMKBUOHOCTb HAa [AEHEXHOM pbIHKE W MNPOLOKEHWE YKpenneHus Kypca pyb6ns.
AKTUBHOCTb YY4aCTHWKOB pPblHKa B MEPBbIA TOProBblM AeHb HeLeNW oKasanacb He OYeHb
BbICOKOW, UTO BO3MOXHO CBf3aHO C BbixofAHbiM gHeMm B CLUA u oTcytcTtBuem Topros
Ha BHELHWX JONTOBbIX PbiHKax. COBOKYMHbIKH O6bEM TOProB C HEroCyAapCTBEHHbIMM
obnvraumamu coctaeun Buepa 5,3 mnpg. pyb. no cpasHenuio ¢ 8,4 mnpa. py6. B
MWHYBLUYIO NATHULY.

Jlnpepom pocta Buepa ctan cektop cybdenepanbHbiX U PervoHanbHbiX oBaUraLmi.
AKTUBHOCTb B 3TOM CEKTOpe cfierka Bblpocia — oBopoT cocTaBun okono 2,2 MApA.
py6., uto Ha 600 MsaH. pyb. Bbile nNATHWUHbIX obopoTtos. CpeaHuit npupoct
cToMMocTH obnvraumi, sowenwmx B 10-ky nuaepos no obopotam, cocrasun 0,70%
NO CPaBHEHWIO C aHa/norMyHbIM nokasatesieM B KoprnopartveHom cermeHTte +0,25% u
rocynapcreenHom +0,50%.

Jlupepamu no obopoTtam ctanu Hawbonee NUKBUAHbIE MPEACTABMUTENM 3TOMO CeKTopa
— obnuraumn Mocksa-39 u Mockosckas obnactb-05. Buepa mx ctoumocTb Bbipocna K
3akpbiTHio Ha 1,92% u 0,45% cooTeetcTBeHHo. ObopoT ¢ obauraumsmu Mocksa-39
coctaun okono 770,0 mnH. py6. Ha 6upxe u B PMNC. Ob6opor c obnuraumam
Moco6n-05 coctasun okono 530 mnH. py6.

B kopnopatvusHOM cekTope BypHoro pocta He npousolwno. Kotuposku obnuvraumii 4-i
lasnpoma ebipocan Ha 0,3% no yposHa 104,6 /104,85 npoueHToB OT HOMWHana.
Cnabo HeraTWBHble HOBOCTM no rpynne komnanui «Mct Nain» (cm. paspen «Hosoctu
3MUTEHTOB...» HE W3MeHWIM cTouMocTb obnauraumit  Uctflain-02, koTopble
npofomkaloT Toprosathcss K 1,5 roposoi odepte Ha yposHe uyTb Bbiwe 10,0%
rogosbix no ueHe 101,9/102,15 npoueHToB OT HOMHUHana.

n BHYTPEHHMW JONTOBOW PbIHOK — CTPATET A

CerogHs BbiCOKas SIMKBMAHOCTb Ha AEHEXKHOM PbIHKE OKaXKET MOAAEPXKKY KOTMPOBKaM
py6neebix obnuraumii. Kpome Toro, B LeHTpPe BHUMaHWS yYaCTHUKOB AOJIFOBOrO pPbiHKa
CTaHeT ayKUMOH NO ONpeaeneHUIo CTaBKM KYNoHa M pasMelleH1io AeBIoTHOro BbinycKa
obnvraumii 000 «®PuHaHCKOHTpaKT». OpraHu3atopbl BbiNyCKa OPUEHTUPYIOT PbIHOK
Ha JOXOJHOCTb K rofiosoi odepTe Ha yposHe 12,0-12,5% roposbix.

OB30P O0JIFOBbIX PbIHKOB
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JOJNIFOBbIE PbIHKU 6 cenTabpa 2005 r.

250 cnps;‘1 [OXOAHOCTU POCCUK-30 K UST-10, 6.n. BH ELU H |/| |7| ﬂOﬂ rOBO |7| Pb| H OK

» US-TREASURIES. Buepa 8 CLLUA 6bi1 BbixogHOM AeHb. Bupsku Gbuin 3aKpbiTol,
NO3TOMY HWKAKWMX W3MEHEHWM Ha pblHKe Ka3HadeWckux obnuraumi CLUA  He
npousowno. CerogHa poxogHocTb 10-neTHux us-treasuries cocrtasnsetr 4,05%
rofoBbIX, YTO Bbilwe He 1 6.N. 3HAYEHUS HA MOMEHT 3aKpbITUE MPOLIION Hepenu.

» CerogHs B CLLUA coctoutcs nybnvkaums MHAEKCA AeNOBOW aKTMBHOCTH B Chepe
ycnyr. B cnydae ecnu OTKNoHeHWe (pakTMUECKMX [HaHHbIX OT nporHosa 60,8 6yper
HE3HAUMTE/IbHBIM, Mbl MOJIAraeM, YTO PeaKLUMsi Ha BbIXOA 3TOrO MHAEKca OyneT BecbMa
COEpP>KaHHOM.

» EMERGING MARKETS. Kotuposku espoobnuraumit emerging markets cnabo
U3MEHWSUCb Ha POHe OTCYTCTBUS ToproB 6GaszosbiMu aktueamu B CLUA. Unpekc
EMBI+ Buepa He paccuuTbiBacS.

» POCCUMUCKUE EBPOOBJIUTALUMKU. CToMMOCTb POCCHIACKHMX €eBPOOBaUraLmii
TakXXe He npetepnena M3MeHeHuh Buepa aHeMm. Kotuposku espoobnuraumin «Poccus-
30» cerogHs c yTpa Haxomatca Ha yposHe 114,563 /114,75 npoueHToB OT HOMUWHana.
Cnpag espoobnuraumit Poccna-30 k UST-10 ocraetca ctabunbHbiM M coctasnset 124
6.n.

M BHELLIHAY BONTOBOW PBIHOK — CTPATEMUA

» Ha 310l Hepene, pbIHOK NPOAOMKUT OLEHWBATb NOCNEACTBUS yparaHa «KaTpuHa»
U, ckopee Bcero, Byper cnabo pearvpoeaTb Ha nybnuKyemyio ctatucTuky. Hanwbonee
3HauMMON, Ha Haw B3rnsg, OyaeT cTaTUCTMKa WHAEKCa [efOBON aKTMBHOCTH B cdepe
ycnyr (kotopas 6ymeT onybnvkoBaHa CerofHs) W faHHble MO AMHAMUKE 3KCMOPTHbIX W
6.65 UMNOPTHBIX LeH (9 ceHTabps).

Map-05 - anp05  waik05 w005 won05 2er05  cen0S | p. [opbllleHWe KPeAMTHOro peiThHra «BbiMnenkoma» sBnsetca nosojoM Aans
aKTUBHOM MOKYNKM OAHWUX M3 Haubosnee HeAoOLEHeHHbIX OyMar Ha pblHke. Mol
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KOPTMOPATVIBHbIA CETMEHT pekomeHayeMm obpaTtutb BHUMaHWe Ha bymaru Boimnenkom-11 u Beimnenkom-10.
060p0Tb|J,-|nV/||rElHE.Pp:?b!.OEOPOTV(I)s?AeHeHme “ nPEﬂ.CTOﬂLU.ME PABMELU'EHMH

(Bupxa + PIIC) croumocty, % » ®OUHAHCKOHTPAKT. CeroaHs cOCTOMTCS ayKLMOH MO pa3melieH o AebloTHOro
FASMPOM A4 331.24 030 A Bbinycka obauraumii 000 «DuHaHckoHTpakT». [lo cnosam npeacrasuTenew
BTG -4 06 274.83 0.32 1 opraHu3atopa BbinycKa, 3peKTUBHAsA LOXOAHOCTb K FrOLOBOW OdepTe COCTaBUT Ha
Banmumop01 186.77 -0.99 v koHkypce 12,0-12,5% ropoebix. O6bem Bbinycka coctaensier 700,0 maH. py6. Cpok
CHBT k406 124.25 0.25 Py obpawenns — 2 roga. Kpome toro, y Bnagesnbues obnvrauui ectb nNpaBo NpenbsiBUTb
1OCKK 01061 113.66 0.00 a obnuraumu K LOCPOYHOMY BbiKyny Yepe3 1 rog ¢ gatbl Hadana obpalueHus obivraumi
Kb BankA 100.84 010 v (roposas odepta). OpraHuzatopoM Bbinycka BbicTynaeT OaHk «Espasus-Llentp», co-
. 6706 0.00 N opraHusatopom - OK "YPAJICUB". 5 5
» OO0 «®uHaHCKOHTpakKT»  sBnsetcs  SPV-komnaHWeW rpynnbl  KOMNaHWK

PKD-0206n 87.06 010 g «PockoHTpakT, KoTopas ABnsercs L1BEPCUDULUPOBAHHOM ch1HaHcoBo-
UentpTen-4 85.39 0.5 * NPOMBILLIEHHON CTPYKTYPOHW, OCYLLECTBAIOILEN [AEATEIbHOCTb Ha POCCHMUCKOM W
HKHX-04 06 79.43 035 o BHelWHeM pblHKax. B coctaB rpynnbl  BXOAAT NPOW3BOAWTENM  TEKCTUJIBHOM,

MalUMHOCTPOUTEIbHOM, arponpOMbILIZIEHHON NPOAYKLMM, a Takxe (HUHAHCOBble
NMAEPBI POCTA/MALEHNSA cTpykTypbl. Mo mtoram 2004 r. coBokynHas Bbipydka rpynmbl coctasuna 6,54 mnapa.
py6., EBITDA -917 mnH. py6.

PocT, % MNapenue, %

2.81 BonTen4306

M HOBOCTV 1ONrOBOI0 PhIHKA

1.25 HUKOCXIM 1 » WUCT JIAMH. Buepa areHTcTBO WHTepdakC CO CCbIIKOM Ha MWCTOUHWKM B

115 MaTepodkad Pocumyuwiectee coobuwmno, uto Ap6MTpa>KHbIIZ1 cyn MockoBckol obnacTi npuHAn K

100 — paccMoTpeHuio Mck PocumyliectBa O HemeWCTBUTENbHOCTH CHAENOK MO nepepade
LHT-01 o6 200 roynne «Hct  Jlann» wumywectea OAO «[omogenosckue aeuanuHuuy»  (OAJT).

' Hanomuum, uto uck Pocumywectsa 6bin nogaH B Hadane Mas 3Toro rofa.

Hunan®yact 100 Otsetunkom no ucky sbictynalor OAO «[JAJl», 3A0 «Mct Nain Xaugnuur»s, 3A0
Banmumop01 -0.99 «MexxnyHapogHbiM  asponopt «JloMmonenoBo» M ppyrue CTPYKTypbl rpynnbl «McT
AMTEN-1 06 -0.74 JNlain». Cytb ucka PocummyliecTBa 3ak/touaercs B TOM, 4TOo B pe3ysbrate pspaa
C3IK -1 06 -0.55 cAenok, Kotopble, No MHeHuio @efepanbHOro areHTCTBa, ObIIM  COBEPLUEHbI B

HapylleHWe 3aKoHOAATeNbCTBA O NpUBATM3aLMM, Oblna OTYy>KAeHa COBCTBEHHOCTb
OAO «[lomonenosckve aBUasIMHUM®» CTOMMOCTbIO OKoJiIo $96 MH.

» CAMAPCKAA OBJIACTb. Mo uHdopmaumu areHtctea «Cbonds» pasmelieHue
Bbinycka obnuraumit Camapckoi obnactu cepun 25002 obwmm obbemom 2,0 mnpga.
pyb. 3annanuvposaHo Ha 15 centabpa 2005 ropma. OpraHusatopamu Bbinycka
gbicTynatoT BHewToprbank u UK Tporika Ouanor. Cpok obpawenus - 5 ner. Craeka
KynoHa Ha BeCb CpoK onpegaensetcs obpauweHus Ha MMBB.
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JOJNIFOBbIE PbIHKU 6 cenTabpa 2005 r.

KOPMOPATUBHbIE EBPOOBIUTALUU | 2 FA3I'IPOM5AHK, no MH(bOpMaLI,MM areHTCTBa «Cbonds», B CeHTFI6pe nnaHupyet
| Bbinyctute  7-10 netHue espoobnuraumm B ceHTsabpe. HanomHum, uto paHee

npeactasutend [asnpombaHka 3asBnsanM, uTo npegnonaraemMbii obbeM  Bbinycka

! moxkeT coctaButb oT $500 maH. go $1,0 mnpa. EBpoobnuraumu GynyT BbinylwieHbl B

! Buge HeobecneueHHbix HOT ydyactua B 3aiWme (LPN) cornacHo npasuny S.

; OpranusaTtopamu amuccuu Bobictynat Citigroup v DrkKW. PeituHr Bbinycka: «Baa2» /

|

|

|

)
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«B+» (Moody's/S&P). Mecto obpauwenus bymar — [y6nuH. Road-show Hosoro
BbiNycKa HauHeTcs 8-ro ceHtabps B MoHk Kowre, npoiger 8 Cunranype (9.09.2005),
JlongoHe (12.09.2005), Leenuapuu (13.09.2005), u 3aBepwutca B [epmaHuu
(14.09.2005).
» TK ®UHAHC Pasmewenve obnauraumi OO0 «TK @PunaHc»  coctouTca 22
wap-05  anp-05  wai05 wow05 won05 aer05 cen0s | caprgBpa 2005 r. no 3akpbiToi nognucke. COBOKYMHbIM OObeM BbiMycKa COCTaBnseT
[asnpom-13 === Anpoca-08
1,0 mnpg py6., cpok obpauienus - 3 roga.

230 EMBI+POCCHS, CP3A » TPYMNMNA JOHCKOM TABAK. Mo wuHdopmauuu rasetbi «Kommepcants - tOr

Poccun», OAO «[oHckon Tabak» 3akniounno ¢ komnaHuei Gallaher Liggett-Ducat
KOHTPaKT Ha TMpPOW3BOACTBO HA MOLLHOCTAX POCTOBCKOW (habpuKU OfHOM U3
«aHrIMHACKUX» Mapok curapeT c cunbtpoM. o cnosam Bnagensbua OAO «[oHckow
Tabak» Meana CaBBMAM, KOHTPAKT MNOHAZOOW/ICA MPEANPUATUIO AJis TOro, 4TOObI
NoNyunTb LOMOJHUTENbHbIE CPEACTBA A/ peanusauuy AOPOrocTosLLero npoekTa no
nepeHocy TabauHOro NPoOM3BOACTBA M3 LEHTpa ropoga Ha obuwyio cymmy 1,26 mnpg
py6. Pasmep 3akasa, CpOKM ero peanusauuMu v oblias CymMMa KOHTpaKTa noka He
‘ HasblBaloTCs. B HacToAWwMM MOMEHT Ha [ONroBOM pbiHKe obpaiwaloTcs obauraumu
! nouepHei komnanun OAO «JloHckol Tabak» - komnaHun OOO «[Mpakimepu LoH» -
110 . . ¢ norawennem 10 Hosbps 2006 r. O6bem Bbinycka coctaensetr 750 maH. py6. Mo
MapOS  amp-05 w05 wow0S won05 aer0s  cew0S | proram 2004 r. cCOBOKyNHas Bblpydka ABYX KOMMaHWi coctasuna 3,6 mnpa. py6.,
unctas npubbiib — 68,5 maH. pyb.

M SKOHOMMKA/MONUTKA

» HWHONALUUA. Buepa areHtctBo WHTEpdakC €O CCbIIKOW Ha WMCTOYHWKU B
MuH3KOHOMpPa3BUTHA W odMLManbHble faHHble Pocctata cooblmno, uto gednauus B
Poccun B asrycte coctasuna 0,1% 3a cueT CHWXeHWA LEH Ha NJOAOOBOLLHYIO
npoaykumio Ha 12,9%.
HanomMHumM, uto Ha npownok Hegene 3amnpern LB Anekceit Yniokaes 3asBnsn o tom,
uTO B aBrycte-ceHTabpe OypeT gednauMa, a yposeHb AedNALUMM B aBrycte COCTaBUT
okono 0,3%.
» MHUPOBAA IKOHOMUKA. [Lupektop-pacnopsgutens MB® Pogpuro pne Paro
2'8:@»05 w05 w0 mon0s mom05 ser0s cemcs | BPIP@3HI CBOIO 06eCnoKOEHHOCTb TeKyLeH MUPOBOM KOHBIOHKTYPOW Ha pbiHKe HedTH
———LIBOR 12 Month ====LIBOR 3 Month M Ha3Ba/ pacTylwue LeHbl Ha HedpTb «BO3pacTalowMM ¢(aKTOpoM pucKa» [Ons
pPa3BUTUS MUPOBOM 3KOHOMMKHM, KOTOpas QOO MOC/Ae4HEro BPEMEHU OCTaBanacb
yCTOWUMBOM K WX BausHWiO. OH coobwmn Takxke, uto B ceHTabpe MB® namepen
onyb/IMKOBaTb CKOPPEKTUPOBAHHbIE MPOrHO3bl POCTA MUPOBOM 3KOHOMMWKMU - NPH TOM,
uto 13 anpens MM NPOrHO3UPOBaNCA POCT MUPOBOM 3KOHOMHKM B 4,3% Ha 2005 roa
u 4,4% - Ha 2006. Tem He MeHee, cornacHo 3aseneHuio P. ge Pato, MB® oxupaer,
UTO POCT MMWPOBOM 3KOHOMMKHM OCTaHeTCs «cyliecTeeHHo Bbiwe» 4,0% B 3tom, u,
«BepoaTHo, B cregyoweM rogy». [lo MHenuwio pge Caro, «3TO  CAYXMUT
NOATBEPXAEHUMEM TOMY, UYTO MMPOBas I3KOHOMMKAa HaMHOro Oonee ycToMuuBa K
pe3KuM KonebaHWsM Ha HedTsAHOM pbiHKE, uyeM B npeApiaylie rogbl». «LleHa Ha
HeTb NOCTENEHHO NPUONMNKAETCA K YPOBHIO, KOTOPbIM HEraTMBHO CKaykeTca Ha
JKOHOMWKE TaKWX CTpaH, Kak TaunaHa, WHpgoHesuws W, BoamorkHo, WHgusa.
BosepauieHnsa LeH K YpoOBHIO Hauana npolwsoro roga He 6yper», - otmetun P. ge
Parto. OH npusBan ctpaHbl MUpa COKpaTWUTb HedTaHble cybcuauu.
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JOJNIFOBbIE PbIHKU 6 cenTabpa 2005 r.

KPEOVTHBIE PEMTUHIM

» BbIMIMEJIKOM. Buepa m™exayHapogHoe peWTHHroBoe areHTcTBo Standard &
Poor’s noBbicMno Ha OJHY CTyneHb [AOATOCPOYHbIM KoprnopaTtueHbii penTuHr OAO
«BbimMnenkom» no «BB» c «BB-». [NporHo3 u3ameHeHWs pedTUHra — «MNO3UTHUBHbIM».
«MoBblleHWe perTUHra OBYCNIOBAEHO COXPAHAIOLLENCA CUAbHOW PbIHOYHOM NO3WLUEN
KOMMNaHWH, YKpernjeHHOW ycnewHbiM pacwmpeHnem B Poccuickux  peruvonax;
COXPaHSAIOWMMCS MOTEHUMANIOM pOCTa PbiHKA MOOMW/IbHBIX TEIeKOMMYHUKaUMH U
CnocobHOCTbIO KOMMaHWK MOBbIWATh NPUOLLIL M YNPaBiATb (PUHAHCOBBIMHU PUCKaMU B
YCNOBUAX AWHAMUYHOMN W CNOXHOM OBCTAaHOBKU», - FOBOPUTCS B coobuieHnn S&P.
S&P 3asBKM0, UTO PEMTUHI KOMMaHWKW BHOBb MOMKET ObiTb MOBLILWEH B Cliydae «ec/u
KOMMNaHWA NPOAO/IKUT U B Aa/ibHEMILEM YKPENAATb CBOM BU3HeC, He Tepss NPWU 3TOM
(PMHAHCOBOM OUCLMMIIUHDBI».

Hanomuum, uto 25 aBrycta onybnukoBaHHas oTdyeTHOCTb BbiMnenkoma 3a BTOpOW
kBaptan no crtaHpaptam US GAAP okasanacb HamMHOro Jyuile OXWAOaHWM pbIHKa.
Bbipyuka komnanuu Bo BTopoM kBapTtane 2005r. ysennunnach Ha 20% no cpasHeHHIO
¢ nepsbiMm KBapTasiom 2005r. u coctasuna $770 man. OIBDA ysenuuunach Ha 29% wu
coctasuna $396 maH. Yuctas npubbiib ebipocna Ha 45% wu coctasuna $159 mnaH.
OIBTA margin Bospocna ¢ 47,8% pno 51,4%. Mokasatens ARPU ysenuuuncs ¢ $7,3
no $7,8. 3atpatbl Ha npueieyeHue aboHeHToB cHUaunmch ¢ $14,3 no $13,3.
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200 cehiakiabib .' KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

8 CEroaHsA
28 7 ceH 05 Ynnata ®OP
284 15 ceH 05 Ynnata ECH, cTpaxoBbix B3HOCOB
2 19 ceH 05 OyepepHas 137-a Bctpeya OMEK. BeHa, ABcTpusi
:: 20 ceH 05 OuepepnHoe 3acepanne komuceun FOMC. PacemoTtpeHie Bonpoca 06 M3MEHEHUM YYETHON CTaBKM.
are 26 ceH 05 Ynnata aKuu3oB, Harnora Ha [oObI4y MONe3HbIX MCKonaembix
28 ceH 05 Ynnata Hamnora Ha npubbinb

27.4
map-05 anp-05 wmain-05 wuoH-05 wuon-05 aer-05 ceH-05

WHOEKC OONNAPA

o .' KANEHOAPL MNMEPBNYHOIO PbIHKA
[ata OMUTEHT, cepusl Bbinycka O6vem, MnH.  Cpok obpalueHmst
CErogHA ®uHaHckoHTpakT, 01 700 2 ropal ron
7 ceH 05 Mengeab-®uHanc, 01 750 5 net
MwuHduH gopaamectuTt Bbinyck OP3-Al cepun 46017 [ata
14 ceH 05 norawenuns 05.08.2015 - 50,0% ot HommuHana [ata 6000 11 net
norawwenms 03.08.2016 - 50,0% ot HommuHana

map-05 anp-05 wmain-05 wmioH-05 wion-05 aer-05  cen-05

MuHduH nopasmectut Boinyck OP3-Af] cepun 46018. [ata

EMBI+ CMP3 14 cen 05 norawenus 24.11.2021 8000 16 net
14 ceH 05 ®uHaHc ViHTepHawHn UHeecT, 02 2500 2 ropa
15 ceH 05 LI paamecTut BTOpOI BRINycK OBP, ¢ AaToi Beikyna 15.03.2006 98 500 0.5ropa
15 ceH 05 QuakoBo, 02 1500 3ropa
22 ceH 05 XK®-6aHk, 03 3000 5 net
22 ceH 05 TK ®uHaHc, 01 1000 3ropa
M cTATUCTUKA CLUA

map-05 anp-05 wmai-05 wuoH-05 wuon-05 aer-05  ceH-05|
Mocn. Oxupaemoe [Mpownoe  PakTuyeckoe

[ata MNokasaTenb
nepuof  3HAYeHMe  3HaueHue 3HaueHue
30 asr 05 VHpekc nmpeﬁmenbcxom yBepeHHocTu (Consumer asr 05 1020 1032 1056
confidence index)
31aer05 MpensaputenbHas oueHka BB (preliminary) 2 k.05 3.40% 3.40% 3.30%
31 aer 05 WHpeke notpebutenbckix pacxopos (PCE) 2 k.05 - 3.30% 3.00%
1 cen 05 VHpexe flenoson aktueHocTy (ISM manufacturing) asr.05 56.50 56.60 53.60
2 e 05 CraTncTuka pbiHka TpyAa - Y1cno HoBbIX pabounx mect a8r.05 188 000 249 000 169 000
(Non-farm payrolls)
2 ceH 05 CraTncTuka pbiHka Tpyaa - YpoBeHb be3paboTuupl asr 05 5.0% 5.0% 4.9%
(Unemployment)
map-05 anp-05 wmair-05 wioH-05 wion-05 aer-05  cen-05
BRENT URALS CErogHsA WHpekc [enosoit aktueHocTH (ISM Services) apr.05 60.80 60.50
3001070 9 ceH 05 /MnopTHbIe LieHbl nton.05 1.20% 1.10%
450 ‘ 9 ceH 05 AKCNOPTHbIE LieHb! nion.05
445 13 ceH 05 ToproBelit 6anaHc (canbao, MApA. oM. ) uior.05 -58.20
440 13 cen 05 eduunt denepanbHoro Glomketa, MIpa. 4ONN. nioH.05 4113
435 13 cen 05 WHdbnsums B npomsiwuneHHom cektope (PPI) asr.05 1.00%
430 -
13 cen 05 WHnsaums - Core PPl (oumLieHHas oT BIUSHWSA LieH Ha a8r.05 0.40%
425 NPOLOBOMLCTBUE U SHEPTETMKY)
420 14 cen 05 PosHuuHble npogaxm (Retail sales), m-t-m aer.05 1.80%
415 14 cen 05 Retail sales, uckntouas asromobunu, m-t-m aBr.05 0.30%
410 14 ceH 05 MHaeKe NpoMbILLINEHHOTO MPOU3BOACTCTBA asr.05 0.10%
Map-05  anp-05 wmai-05 wion-05 wion-05  aer-05  cen-05 15 ceH 05 WHdbnsums - Minpeke noTpebutensckinx ueH (CPI) asr.05 0.00%
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KPUBbIE JOXOLHOCTEWN 6 ceHTabpa 200

Kpueasi doxo0Hocmu cybghedepanbHbIX U MyHUYuUnaabHbix obnu2ayuli
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UcmouHuku: REUTERS, pacyemsi baHka Mockebl
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UcemouHuku: REUTERS, pacyemsi baHka Mockebl
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KPUBbIE JOXOLHOCTEWN 6 ceHTabpa 200
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HemouHuku: REUTERS, pacyemsi barHka Mocksbi
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KPUBbIE JOXOLHOCTEWN 6 ceHTabpa 200

Kpueasi doxo0Hocmu pocculickux eepoobnuzayuli
T

7.75
= |
" MBPP 08  PocGaHk 09 ‘ @ Cesepcrans 14
5 °
<] |
750 % |
o
;5[ XKE08-1@ @ XK508-2 !
|
Poc6ak 07 !
7.25 L4
Cuerema 11 ‘BblMl‘le‘H‘lKOM "
Anbda-baHk 08 °
° EspaaxonauHr 09 ! @ Tarapcran 07
|
704+ — — — — — — — — — — Bumm-Buanb-flaHs — — — — — — — — — Meragpor-09 — — — — — — e et et i i
VBT Hukoiin 07 ° @ Buimnenkom 10 !
[ ] Cesepcranb 09 L] ° |
HOMOC 07@ Boimnenkom 09 |
6.75 - SEHNT 06 Cuctema 08 |
anK . b ® wTC 12
|
|
6504 — — - — - - - e -
MTC 10 T
@ Anbda-Bank 07 ° | Anpoca 14
|
| P
6.25 ® MMK 08 | @ rasnpom 20 =T -
YpanCu6 Bakk 06 HOPHUKENb, 09 BaHk Mockesi 10 P
° @ MNetpokommepyy 07 ° : P .-
6.00 [ @ Espa3sxonguxr 06 | - -
Anbcha-Bark 06 | -
® MTC 08 @ BaHx Mocksbi 09 ‘ .-
CGep6aHk 15 | .- @ Poccus 28
CubHedTs 09 .-
5.75 [ ] id .BTE11 -
CubHedTs 07 Je="
° hd BTE 15 PR
[asnpomGaHk 08 - | [asnpom 13
5.50 e |
mam 06. Anpoca 08 . |
. ! .Poccvm 30
4 |
5.25 THko7 MocrapGank 08 . ” | Poccus 18
° . - Brs0s @ rasmoom00 ! CoH 07 ([ J
PocHedTb 06 - -
500 ‘Aan)a—EaHK 05 P [
- ® v 05 L - |
. . e
rasnpom 07 @  ~ ) .® - Wil !
. - |
4.75 P |
"dMH@VIH 08 |
cus 07Poccm| 10 : Moga. Alopauust
4.50 .
0 1 2 3 4 5 6 7 8 9 10 1" 12
Kpueble doxodHocmu emerging markets
9.25 T T T T T T T T T T
R I | | | | | | | | |
900 - —f — === ==~ =~ — Fo-m T |- === Rl bl T = m—— === T - - 4-—-——-—- il
S . @ BRAZIL (BB-/B1/BB-) |
8.75 T P | |
=4 -
9 L. [
8.50 & e |
|

| @MVEXICO (BBB/Baa1 /BBB- )

[ I
| | |
| | |
| | |
| | |
RqSSIA (BBB- /Baa% /BBB) | |

| | | |
b= | | |
| | | .
| : ‘ | US TREASURIES (AAA /Aa{i JAAA )
O
4.00 1 - | " | ) I ! I I | !
Py 0 O US TREASURIES (AAA /Aaa /AAA ) ®  MEXICO (BBB /Baal /BBB- ) O  RUSSIA (BBB- /Baa3 /BBB )
375 0/9'7—7 ° TURKEY (BB- /B1 /BB- ) ° PERU (BB /Ba3 /BB ° BRAZIL (BB- /B1 /BB- )
- ®  COLOMBIA (BB /Ba2 /BB ) ®  S.AFRICA (BBB+ /Baal /BBB+) ®  CHINA(A-/A2/A-)
350 L B Torapudpmuueckuin (CHINA (A- /A2 /A-))
1.0 2.0 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 ceHTabpsa 2005 r.

SMUTEHTbI OB BbEMbI TOrALLIEHUE/ BbIKYI LEHA WU3MEHEHUE,% [OXOAOHOCTb,% HAOPALNSA
Oobem, LHen no

M?_Izoz% ZC‘: Kyonou, Morawexune OdbepTa nora:ueHm Mokynka I'Ipc;,qa)« AeHb  Hedena  mecsu HKA TeK;/u.La norﬁm. ocberTe ﬂ::' Moga. atop
Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusimu
OBP 0.0 - - 15.12.2005 09.12.2005 101 0.00 0.00 0.00 0.00 0.00 - - 029 0.31 0.26 0.26
OBP 02 0.0 - - 23.06.2009 15.09.2005 1387 0.00 99.98: 0.00 0.00 0.14 - - 0.08 11.79: 0.03 0.02
OBP 03 0.4 - - 22.09.2009 15.12.2005 1478 : 98.95 99.00: 0.00 0.03 0.50 - - 026 3.91 0.28 0.27
O3 25057 380.1 33773 7.40 20.01.2010 - 1598 :102.91 103.10{ 0.54 0.20 1.59 i 8.1 7.18 6.74 - 3.76 3.52
O3 25058 541 31866 i 6.30 30.04.2008 - 968 :100.48 100.55: 0.15 0.30 1.17 { 570 6.27 6.23 - 2.45 2.31
O3 26198 0.0 42117 i 6.00 02.11.2012 - 2615 : 9220 9448 : 0.00 0.21 2.04 : 50.14 6.51 7.44 - 5.67 5.28
0®3 27018 0.0 14000 ; 12.00 14.09.2005 - 9 0.00 100.28: 0.00 -0.41 -0.65:26.96 1195 -5.67 - 0.02 0.03
o3 27019 0.0 8800 : 10.00 18.07.2007 - 681 106.95 109.00: 0.00 0.00 0.24 :12.88 9.29 5.67 - 1.73 1.64
03 27020 0.0 8800 : 10.00 08.08.2007 - 702 0.00 0.00 0.00 0.00 -015: 712 9.30 5.90 - 1.79 1.69
03 27022 0.3 21296 { 8.00 15.02.2006 - 163 :101.40 101.70f -0.05 -0.08 -0.51: 4.16 7.87 4.20 - 0.44 0.42
03 27024 10.2 15001 : 7.50 19.04.2006 - 226 0.00 101.70: -0.03 0.00 -0.24: 966 7.37 4.36 - 0.61 0.58
O®3 27025 0.0 25806 7.50 13.06.2007 - 646 :101.95 102.44: 0.00 0.01 0.39 { 16.85 7.36 5.78 - 1.65 1.56
03 27026 0.0 16000 i 8.00 11.03.2009 - 1283 :101.55 102.60: 0.00 -0.49 1.05 : 1797 7.88 6.65 - 3.08 2.89
O®3 45001 56.4 28356 10.00 15.11.2006 - 436 :103.35 103.37: 0.01 -0.03 -0.02: 3.90 9.67 5.09 - 0.68 0.65
03 45002 0.0 5520 :10.00 02.08.2006 - 331 0.00 104.43: 0.00 -029 1.85: 2.71 958 5.03 - 0.88 0.84
O®3 46001 419 60000 : 10.00 10.09.2008 - 1101 :108.48 108.65: 0.32 0.13 0.40 : 2247 920 6.01 - 2.02 1.91
03 46002 945.8 62000 : 10.00 08.08.2012 - 2529 :110.15 110.20; 0.62 0.23 1.61 5.21 9.07 6.91 - 4.88 4.57
O®3 46003 5.5 37298 { 10.00 14.07.2010 - 1773 $112.30 112,50 0.25 0.18 1.19 { 1288 8.89 6.76 - 3.64 3.41
O3 46014 9.3 58290 { 10.00 29.08.2018 - 4741 :108.96 109.49: 0.64 150 288 {4740 918 7.04 - 5.81 5.43
O®3 46017 895.5 29354: 9.50 03.08.2016 - 3985 {105.55 105.70{ 1.05 258 536 i 495 899 7.00 - 7.15 6.68
03 46018 400.7 17940 9.50 24.11.2021 - 5924 :109.42 109.55: 0.89 3.28 8.51 { 21.34 8.68 7.10 - 8.73 8.15
Bcezo 2399.3 532776

Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 ceHTabpsa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALINSA
Obbem, OHewn fo

M?_Eoz% gg{: Ky:OH’ Morawexue OdbepTa I'IOI'al:leHVI Moxkynka I'Ipoa,qam AeHb Hepensa Mecsy  HKA TEKZLU'a no:;m. oq;nge '?123' Mog. aop
moezu mop20e8 MyHuuyunaJibHbiMmu oGnueauunmu
Boneoepao, 01 0.00 400 :10.20 17.07.2008 - 1046 (103.00 103.20( 0.00 0.66 2.13 { 12.85 9.89 8.71 - 2.50 2.30
KasaHb, 01 0.00 750 :10.50 21.07.2006 - 319 1102.26 102.44: 0.00 -0.05 0.20 { 1295 10.25 7.86 - 0.84 0.78
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 417 :105.95 106.30: 0.00 -0.23 043 : 13.70 11.76 6.94 - 1.07 1.00
Hoeocubupck, 02 0.00 1500 :13.00 07.12.2006 - 458 0.00 0.00 : 0.00 0.00 048 :32.05 1235 7.96 - 1.15 1.06
Hoeocubupck, 03 3.33 1000 : 4.95 14.07.2009 - 1408 :109.50 111.00: 0.18 0.63 393 : 7.59 450 8.76 - 3.24 2.98
Tomck, 01 0.37 300 :13.00 22.11.2007 - 808 :105.30 105.80: 045 0.12 096 : 2.74 1231 8.93 - 1.53 1.41
Yepa, 03 0.00 400 :10.03 18.07.2006 - 316 :101.76 102.98: 0.00 0.00 0.09 { 13.19 985 7.98 - 0.84 0.78
Yopa, 04 0.00 500 :10.03 03.06.2008 - 1002 0.00 0.00 { 0.00 0.00 234 {2472 955 8.13 - 2.42 2.24
Ymozau mopzaoe cybghedepanbHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 738 :101.15 101.50: -0.30 0.80 0.91 { 37.79 794 7.62 - 1.84 1.71
Beneopodckas 0bn., 04 0.00 320 :14.50 29.04.2008 - 967 :112.00 114.00: -1.32 0.88 3.35 { 51.25 12.89 8.75 - 222 2.04
Benzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 106 :103.05 103.80: 0.00 0.10 -1.47 : 40.08 18.28 5.29 - 0.28 0.27
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 251 103.50 103.85: 0.00 -0.29 -0.19: 3.84 1158 6.69 - 0.65 0.61
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1375 :108.60 109.85: 0.00 0.74 293 :28.85 11.89 8.19 - 2.40 222
BopoHexckas 06n. 01 0.00 600 (13.00 15.12.2007 - 831 0.00 0.00 { 0.00 0.14 160 {29.21 11.71 7.9 - 1.97 1.83
BopoHexckas 06n1. 02 0.11 500 :13.00 18.06.2009 - 1382 :{114.20 114.80: 0.09 0.79 4.05 {29.21 11.32 8.05 - 3.09 2.86
Wpkymckas obn., 01 7.28 700 {11.00 22.07.2007 - 685 :103.90 104.10: 0.28 0.11 047 { 992 1058 7.54 - 1.29 1.20
Upkymckas obn., 02 0.00 750 :11.00 07.09.2006 - 367 0.00 0.00 { 0.00 0.02 0.12 {27.12 10.76 6.39 - 0.58 0.54
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 840 0.00 0.00 { 0.00 0.01 0.34 : 2292 1131 9.33 - 2.06 1.89
Komu, 05 0.00 500 :15.00 24.12.2007 - 840 0.00 0.00 : 0.00 -0.70 0.88 : 30.00 13.16 7.27 - 1.97 1.84
Komu, 06 0.00 700 :14.50 14.10.2010 - 1865 :117.50 125.00: 0.00 -1.68 2.18 : 57.21 1239 8.61 - 3.77 3.47
Komu, 07 0.05 1000 :12.00 22.11.2013 - 3000 :108.05 111.80: 0.19 -0.93 4.39 : 3452 11.19 853 - 5.37 4.95
Kocmpowmckas 0bn., 04 0.00 800 {13.00 11.03.2008 - 918 0.00 0.00 { 0.00 -0.32 1.69 {29.56 12.00 8.40 - 2.16 1.99
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 94 0.00 0.00 { 0.00 0.00 0.06 {2540 10.17 5.45 - 0.25 0.24
KpacHosipckuti kpat, 02 0.13 1500 {10.95 26.10.2006 - 416 :1104.41 104.80: 0.01 -0.02 -0.19: 13.20 1049 7.07 - 1.08 1.00
KpacHodapckuti kpati, 01 0.00 605 {10.50 15.05.2007 - 617 £103.80 104.05: 0.00 0.00 0.06 { 31.93 10.14 8.10 - 1.55 1.43
JleHuHepadckas 0bn., 02 0.00 800 :14.01 08.12.2010 - 1920 :115.24 0.00 :{ 0.00 040 4.88 :31.09 11.21 8.24 - 3.96 3.66
JleHuHepadckas obn. 03 0.00 1300 :13.50 05.12.2014 - 3378 :123.90 127.50: 0.00 1.76 1.67 { 29.59 10.61 8.34 - 5.96 5.50
Mockosckas 06n1., 03 0.24 1000 : 11.00 19.08.2007 - 713 :107.65 108.20: 0.01 -0.11 049 : 482 10.23 6.91 - 1.81 1.69
Mockoseckas 06n., 05 33.81 12000 : 10.00 30.03.2010 - 1667 :107.42 107.54: 042 038 1.08 : 4192 930 7.02 - 2.39 2.24
Mockosckas o6rn., 04 23.34 9600 :11.00 21.04.2009 - 1324 :113.52 113.70{ 0.80 045 145 {1236 9.69 6.94 - 3.05 2.85
Huxeaopodckas obn. 01 0.12 1000 :11.80 01.11.2006 - 422 :105.17 105.25: 0.00 0.24 062 { 10.67 11.21 7.21 - 1.09 1.02
Huxezopodckas obn. 02 2.44 2500 §10.49 02.11.2008 - 1154 1105.80 106.30{ 0.19 0.09 272 { 1236 9.90 7.64 - 2.21 2.05
Hosocubupckas obn. 2.86 1500 §13.50 27.07.2006 - 325 1105.07 105.20: 0.14 -0.10 0.29 { 1295 12.83 7.61 - 0.85 0.79
Hosocubupckas obn. 02 11.41 2000 :13.30 29.11.2007 - 815 :111.20 112.00: 0.27 0.09 1.74 146 1196 8.02 - 1.98 1.83
Camapckas o6n., 01 0.15 2370 :12.00 04.07.2006 - 302 :104.35 106.00: 1.58 -0.33 0.68 : 20.38 11.32 4.64 - 0.79 0.75
Teepckasi 06n., 02 0.00 1000 :16.90 23.11.2006 - 444 :111.25 111.40: 0.00 0.04 032 : 5.09 1517 7.22 - 1.13 1.05
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 75 100.86 0.00 : 0.00 0.05 0.20 : 35.84 11.85 5.64 - 0.21 0.19
Tomckasi 06n., 02 0.00 500 :12.00 27.07.2006 - 325 :103.10 105.55: 0.00 -0.29 0.12 { 12.82 11.65 8.03 - 0.86 0.80
Tomckas o6n., 03 2.09 600 (12.00 13.10.2007 - 768 :105.30 105.70; 0.10 -0.10 0.51 { 47.67 1135 7.75 - 1.86 1.73
Xabaposckull kpad, 02 0.00 700 :12.00 05.10.2006 - 395 :103.50 103.93: 0.00 0.19 0.10 { 20.38 11.59 7.43 - 1.02 0.95
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 94 0.00 0.00 { 0.00 1.04 35.34 1466 5.55 - 0.26 0.24
XMAO, 02 1.64 5000 {12.00 27.05.2008 - 995 :101.96 0.00 { 0.04 049 -0.04: 3288 10.69 7.10 - 2.36 2.20
YHyeawus, 03 0.00 500 i 9.50 13.04.2007 - 585 :102.37 0.00 : 0.01 -0.03 1.16 { 14.05 9.28 8.14 - 1.49 1.38
Yysawus, 04 6.80 750 :12.33 27.03.2009 - 1299 (113.00 113.50: 0.06 0.29 3.20 : 54.39 10.87 8.09 - 2.89 2.67
SAxkymus, 03 0.00 800 :12.00 17.06.2008 - 1016 :101.50 0.00 { 0.69 -0.23 224 : 2499 10.89 8.14 - 2.37 2.20
Sxymusi, 04 14.99 1000 : 14.00 16.03.2006 - 192 :104.00 104.40: -0.30 0.14 -0.08 : 31.07 13.46 5.80 - 0.50 0.47
SAxkymus, 05 0.00 2000 §10.00 21.04.2007 - 593 :101.85 102.35: 0.00 0.35 1.84 { 1260 9.79 7.60 - 1.51 1.40
Sxymusi, 06 0.00 2000 :10.00 13.05.2010 - 1711 £106.70 108.40: 042 051 475 493 923 7.80 - 3.42 3.17
AHAO, 01 7.28 1800 { 11.00 03.08.2008 - 1063 {106.00 0.00 i 0.61 0.00 041 9.34 10.23 7.56 - 2.57 2.39
Spocnasckasi 06n., 02 0.42 1000 §13.28 03.07.2007 - 666 :108.90 108.95: 0.14 0.00 1.16 { 22.56 12.19 7.93 - 1.63 1.51
Spocnasckas 06n., 03 0.26 1000 :12.50 17.11.2006 - 438 :104.00 104.20: 0.19 -0.19 043 : 37.67 12.02 7.50 - 0.85 0.79
Spocnasckasi 06n., 04 0.00 1000 : 11.00 26.05.2009 - 1359 :107.45 108.25: 0.00 1.26 260 : 31.34 10.19 8.14 - 3.10 2.87
Mockea 35 0.00 3900 :10.00 18.06.2006 - 286 :103.41 104.30: 0.00 -0.21 0.05: 9.04 967 -10.87 - 0.16 0.18
Mockea 28 0.00 3000 £ 15.00 25.12.2005 - 111 103.10 103.95{ 0.00 -0.31 0.00 { 29.59 14.38 0.83 - 0.30 0.29
Mockea 32 2.97 4000 :10.00 25.05.2006 - 262 £103.21 103.35: -0.01 0.10 -0.02 i 3.01 9.69 546 - 0.70 0.66
Mockea 37 0.00 3900 {10.00 23.09.2006 - 383 :104.50 104.84: 0.00 -0.86 -0.15: 20.27 956 5.52 - 0.99 0.94
Mockea 27 0.00 4000 :15.00 20.12.2006 - 471 111.50 112.00{ 0.00 -0.36 -0.18 i 31.64 13.40 5.46 - 1.17 1.11
Mockea 42 0.00 3000 (10.00 13.08.2007 - 707 :105.80 0.00 : -1.12 0.00 0.19 { 6.30 945 6.95 - 1.78 1.66
Mockea 31 7.97 5000 :10.00 20.05.2007 - 622 :106.35 106.40: 0.04 0.09 -023: 849 940 6.61 - 1.76 1.65
Mockea 40 0.00 4000 : 10.00 26.10.2007 - 781 107.30 107.45: 0.00 0.00 0.36 :{ 20.55 9.33 6.37 - 1.85 1.74
Mockea 29 5.02 5000 : 10.00 05.06.2008 - 1004 :108.35 108.49: 0.00 0.23 0.16 : 25.21 9.22 6.69 - 2.43 2.28
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1198 :109.65 110.00: -0.05 0.61 0.05 { 2219 9.12 6.78 - 2.84 2.66
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1789 :{107.10 0.00 : -0.64 046 0.00 { 10.14 9.26 7.43 - 4.01 3.73
Mockea 38 0.00 5000 {10.00 26.12.2010 - 1938 {112.70 11290 0.27 0.72 095 {1945 887 7.19 - 4.25 3.96
Mockea 39 118.47 5000 : 10.00 21.07.2014 - 3241 :109.70 109.80: 1.78 1.55 1.86 i 12.60 9.09 7.20 - 6.28 5.86
Bcezo 249.87 121495

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 ceHTabpsa 2005 r.

SMUTEHTbI OB BEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHME, % HJOXO4HOCTb,% ARPALNA
Obbem, [Hen no

hﬁ_io%(;; M;\Ilpap,. KyEZH' Morawexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hedens  mecsiy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁs' Moga. aop
Wmoau mopzaoe kopropamueHbIMU 0bnu2ayusimu
Hegpmb u 2a3
TA3TIPOM A2 0.00 5000 :15.21 03.11.2005 - 59 1101.66 101.75: 0.00 -0.14 -0.76 : 50.42 14.95 4.10 - 0.16  0.16
FA3MIPOM A3 0.32 10000: 8.11 18.01.2007 - 500 $102.35 102.39: 0.05 -0.03 025 : 889 7.92 6.39 - 1.31 1.24
FA3IPOM A4 16.88 5000 i 8.22 10.02.2010 - 1619 :104.60 104.85: 0.29 0.34 097 i 428 784 7.06 - 3.81 3.56
FA3MPOM A5 0.00 5000 i 7.58 09.10.2007 - 764 $101.52 102.05: 0.00 0.20 -0.29: 30.32 7.42 659 - 192  1.80
HIK UTEPA 0.68 2000 i 13.50 07.12.2007 07.12.2005 823 {101.40 101.55: -0.05 -0.29 -0.64 i 33.29 13.31 - 764 1 025 024
Jlykodin 02 0.49 6000 i 7.15 17.11.2009 20.11.2007 1534 :101.20 101.75{ -0.15 0.59 0.85 : 20.37 7.04 - 651 2.04 1.92
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 451 1101.85 0.00 i 0.00 0.94 -0.65:2447 923 798 - 117 1.08
Hopmeas, 01 7.93 2100 {16.00 09.11.2005 - 65 1101.04 101.18i -0.21 -0.10 -0.39 i 5129 1584 9.57 - 018  0.16
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 299 1104.11 104.70i 0.00 0.05 0.14 {2170 1150 6.54 - 079 0.74
THK, 05 0.00 3000 :15.00 28.11.2006 - 449 :110.05 111.20: 0.00 0.18 0.45 : 40.68 13.49 5.52 - 113 1.08
Xumust u Hegpbmexumus
AMTETTXK, 07 1.04 1200 :12.50 15.11.2007 22.11.2005 801 :100.70 100.79} -0.73 0.04 -0.20 ! 37.33 1248 - 11137 021 0.19
AkpoH, 01 0.00 600 i13.45 01.11.2005 - 57 1100.71 101.00i 0.00 0.00 -0.30i 1253 13.34 7.84 - 016  0.14
Amvmenwunnpom, 01 1.13 600 :19.00 23.12.2005 - 109 :103.00 103.28: -0.39 -0.05 -0.48 : 38.00 1843 8.06 - 0.30 0.28
ALBK-WHeecm, 02 0.20 500 {11.80 20.05.2008 21.11.2006 988 :101.55 102.00i 0.00 -0.93 091 : 420 1162 - 10.83F 1.14  1.03
[opozobyx, 01 0.10 900 : 9.90 11.06.2008 13.12.2006 1010 :101.80 102.15: -0.20 049 020 i 22.24 9.72 - 8531 120 1.1
Kyubeiwesaszom, 01 0.00 600 { 9.00 15.06.2006 15.12.2005 283 {100.30 100.60i 0.00 -0.08 -0.27 i 19.97 8.98 - 832 i 027 025
HUKOCXWM, 01 1.07 750 115.00 14.12.2006 - 465 1101.04 102.39: 1.24 0.06 1.26 { 33.29 1464 1242 - 118  1.05
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 726 :99.90 10050 0.00 0.00 -040: 0.88 7.99 8.11 - 118  1.09
HKHX, 04 1.06 1500 i 9.99 26.03.2012 02.04.2009 2394 {10550 106.10i 0.33 0.00 2.89 i 42.15 9.46 - 8311 299 276
Hagpuc Kocmemukc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 594 :100.35 100.50: 0.00 -0.10 -0.45: 4471 1195 - 842 i 013  0.12
CAHOC 01 3.30 300 :14.00 13.02.2006 - 161 1102.85 103.05; 0.00 019 -0.20: 844 1359 6.93 - 044 041
CAHOC 02 3.16 3000 i 9.70 10.11.2009 13.11.2007 1527 :105.30 105.55: -0.19 149 1.28 i 29.50 9.22 - 746 1 1.97  1.84
Anekmpo3Hepaemuka
Bawxupanepeo, 07 0.00 500 :20.00 11.09.2005 - 6 0.00 000  0.00 -1.04 -049:96.99 20.00 1823 - 0.02  0.01
bauwkuparepeo, 02 13.25 500 i 9.50 22.02.2007 - 535 :101.80 102.55: 0.29 1.09 -0.05: 286 9.31 8.18 - 140  1.29
JleHsHepeo, 01 560 3000 :10.25 19.04.2007 - 591 $101.06 101.50:i 0.55 -0.15 0.27 i 3847 10.11 9.50 - 148 135
PAO E3C 02 0.00 3000 :15.00 21.10.2005 - 46 $101.10 101.30: 0.00 -0.30 -0.73 i 56.30 14.81 4.75 - 013  0.12
Csepdrnoesrepzo, 01 0.00 500 {11.50 01.03.2007 - 542 $101.58 102.15{ 0.00 -0.84 041 : 126 1150 - 11831 1.41 1.26
TamaHepeo, 01 0.00 1500 i 9.65 13.03.2008 - 920 :102.80 103.40: 0.00 0.88 1.28 i 4547 9.37 848 - 220 203
®CK E3C, 01 10.94 5000 i 8.80 18.12.2007 - 834 :104.25 104.35: 0.92 -0.29 073 { 18.32 844 6.87 - 209 195
SlkymckaHepeo, 01 0.00 400 §14.00 31.08.2006 - 360 0.00 106.00; 0.00 0.00 -0.20 153 13.33 8.79 - 0.95  0.88
Ces3b
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 48 :100.01 0.00 : 0.00 0.00 -0.49:51.78 13.86 6.02 - 0.13  0.12
Bonzamenekom 0.14 1000 {13.00 21.02.2006 - 169 1103.00 103.09: 2.73 -0.07 -0.36: 4.99 1229 0.45 - 046 045
Bbimnesikom 01 0.00 3000 i 9.90 16.05.2006 - 253 1101.70 102.00i 0.00 0.06 0.10 { 30.11 9.72 7.15 - 0.67 0.63
Hanbcesss 01 0.00 1000 :15.00 15.11.2006 16.11.2005 436 :104.40 106.50: 0.00 0.18 0.46 i 4521 1410 7.76 - 110 1.02
MITC 04 0.01 1000 :10.00 22.04.2009 26.04.2006 1325 :102.11 102.38i -0.28 0.30 0.39 { 3589 9.79 - 6.65 i 0.62 0.58
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1723 i 0.00 102.50i 0.00 1.64 0.15 i 22.06 8.14 - 716 i 1.61 1.51
Mezacgpor ®uHac 01 0.00 1500 { 11.50 07.06.2006 - 275 0.00 103.50; 0.00 0.58 0.05 { 28.04 11.13 6.95 - 073 0.68
Mezagpor 0.00 1500 i 9.28 11.04.2007 - 583 0.00 103.30i{ 0.00 0.00 1.23 {36.87 9.04 7.62 - 147  1.37
MeezagpoH, 03 0.00 3000 i 9.25 15.04.2008 - 953 $103.20 104.15: 0.00 0.58 266 i 3523 891 7.76 - 231 214
PTK-JIN3UHT, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 ; 100.90 101.15{ 0.00 -0.02 -0.19 i 38.76 9.59 - 6.69 i 058 054
Cubupsmenexom 03 0.00 1530 i 14.50 14.07.2006 - 312 i106.09 106.19: 0.00 -0.09 0.12 i 20.66 13.67 7.12 - 082 0.77
Cubupbmenexom, 04 8.66 2000 {12.50 05.07.2007 - 668 :108.20 108.35: 0.23 -0.10 0.70 i 20.55 11.54 7.69 - 167 155
Cubupbmenekom, 05 146 3000 i 9.20 25.04.2008 - 963 :103.05 103.25: -0.03 -0.21 1.87 i 3252 891 7.96 - 234 216
C3 Tenekom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 758 {100.41 100.60: 0.00 0.00 -0.35: 22.06 13.10 - 337 { 0.08 0.08
C3 Tenekom, 03 0.01 3000 i 9.25 24.02.2011 28.02.2008 1998 :103.40 103.70: -0.14 0.14 147 i 1.01 8.94 - 7911 225 208
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 76  1101.91 102.00; 0.00 000 -049: 5178 1765 7.95 - 0.21 0.20
CMAPTC, 02 1.00 500 :10.00 26.06.2007 26.12.2005 659 100.00 100.54i 0.05 0.00 0.15  19.45 9.98 - 899 i 0.31 0.28
CMAPTC, 03 0.21 1000 :15.10 29.09.2009 03.10.2006 1485 :104.00 104.25{ 0.05 0.34 1.37 { 63.30 1449 - 1019 098  0.89
Tammenexom, 03 2.10 600 {11.75 06.05.2007 - 608 10520 105.40i 0.30 0.09 139 i 740 11.17 8.64 - 153  1.41
YPCU 03 433 3000 :14.25 18.07.2006 - 316 106.10 106.19: -0.13 0.13 0.09 i 18.74 13.42 6.90 - 0.83 0.78
YPCU 04 419 3000 i 9.99 01.11.2007 - 787 104.75 105.00i 0.00 0.24 145 3366 9.53 7.64 - 194  1.80
YPCU 05 0.00 2000 i 9.19 17.04.2008 - 955 $103.20 103.50 0.00 0.10 197 i 3449 889 7.87 - 231 215
Llenmpmenexom 03 10.48 2000 :12.35 15.09.2006 - 375 $104.70 104.80: -0.05 0.38 0.34  57.86 11.78 7.54 - 095 0.88
Lesmpmenekom 04 26.16 5623 :13.80 21.08.2009 - 1446 1118.20 118.65 047 142 321} 6.81 1163 8.36 - 324 299
LlenmpaneHbiti Teneepagp 0t 0.54 500 {16.00 22.08.2006 - 351 106.20 109.99i -264 223 358 i 570 14.95 8.61 - 091 084
fOTK, 01 0.42 1500  14.24 14.09.2006 - 374 $105.11 105.60: 0.38 -0.52 099 i 67.10 13.48 859 - 093 0.86
fOTK, 02 4.09 1500 {12.00 07.02.2007 08.02.2006 520 :101.34 101.50: -0.01 -0.12 0.27 i 855 1182 - 832 i 043 039
107K, 03 8.29 3500 :12.30 10.10.2009 13.04.2006 1496 :102.05 102.10: -0.10 _0.08 _ 0.49 : 50.88 12.05 - 852 i 0.57 _ 0.53
Memannypaus
MHTTPOM, 07 1.32 500 :12.50 20.04.2007 21.04.2006 592 :101.60 101.90: -0.05 0.17 0.99 : 46.58 1229 - 978 I 0.60 0.54
Mauphneecm, 01 0.36 500 {12.30 03.04.2007 20.12.2005 575 :101.00 102.54: -0.48 0.99 -0.25: 20.89 12.06 - 14781 028 0.25
HCMMS3, 01 0.00 1000 ; 12.10 19.05.2008 22.05.2006 987 :102.70 103.00{ 0.00 0.10 0.78 i 34.81 11.78 - 823 i 0.68 063
OMK, 01 1.03 3000 i 9.20 12.06.2008 - 1011 i103.20 103.35: 019 0.39 1.78 { 2218 891 8.04 - 246 228
Pycan ®ur 01 8.18 3000 { 10.00 12.09.2005 - 7 100.00 100.15: 0.10 0.00 -0.55i 48.49 9.99 456 - 0.02 0.02
Pycan ®uH 02 0.00 5000 i 8.00 20.05.2007 - 622 :100.65 101.00: 0.00 0.10 0.20 : 23.67 7.94 7.65 - 159 148
C80600HbIli cokon, 02 0.00 600 13.55 22.11.2007 27.05.2006 808 :101.65 103.50; 0.00 -0.49 -0.29 i 37.87 1327 - 10.67; 0.69  0.62
Cr MEYE], 01 0.00 2000 ;10.69 22.11.2007 30.05.2006 808 :102.25 102.45: 0.00 -0.10 -0.05: 29.87 1045 - 7311 071 0.66
Cesepcmarib 0.00 3000 i 8.10 28.06.2007 - 661 0.00 000 i 0.00 000 069 1487 796 7.20 - 170 158
T4 MEYES 01 0.14 3000 ; 11.75 12.06.2009 16.06.2006 1376 :103.31 103.45: 0.10 -0.10 047 i 2575 1136 - 727 1 075 0.70
TMK 0.77 2000 §10.30 20.10.2006 - 410 1102.57 102.65: 0.15 -0.05 0.64 : 38.94 10.03 7.92 - 1.05  0.97
TMK, 02 0.10 3000 i 11.09 24.03.2009 30.03.2007 1296 ;103.65 103.85: 0.14 0.38 0.83 i 48.61 1068 - 7941 142 131
Tynadepmem 02 0.00 1000 i 11.00 02.12.2007 02.12.2005 818 {101.35 102.00{ 0.00 -0.15 0.00 i 28.63 10.85 - 896 i 024 022
UMK 01 0.00 1000 ; 7.00 31.01.2006 - 148 1 99.00 100.00i 0.00 1.01 050 i 6.52 7.00 6.95 - 0.41 0.38
yrns, o1 8.70 3000 : 9.50 16.06.2010 25.04.2008 1745 :102.85 102.98: 0.23 0.39 245 : 19.52 9.22 - 8.38 i 236 217

Ucmounuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 ceHTabpsa 2005 r.

SMUTEHTbI OB BbEMBI MOrALUEHHUE/ BbIKYTT LIEHA U3MEHEHME, % HAOXOA4HOCTb,% AIOPALNA
Ob6bem, [OHen go

“216"‘0;:)(;,2 Mpy';/pﬁn. Ky;:’“’ Morawexue OdbepTa nora;ueHw Mokynka I'Ipoaqa»( OeHb  Hepens Mecsil HKO TeK;/u.ta no::n.u. ocp:p're '?_I::' Mog. awop
MawuHocmpoeHue
Aemosas, 02 6.78 3000 : 9.20 13.08.2008 14.02.2007 1073 :101.00 101.10 031 024 031 : 479 910 - 854 138 127
Bazoumauw, 01 0.35 300 :13.50 19.06.2008 22.06.2006 1018 :103.40 103.50: 0.15 0.54 2.85 : 27.37 1304 - 899 { 076 0.70
BKM-®unaric, 01 0.00 1000 :10.25 04.06.2008 06.12.2006 1003 :100.00 101.70: 0.00 -0.25 028 : 2499 1010 - 913 118  1.08
T-T3L 3Hepzo 02 50.47 1500 12.50 22.06.2006 - 290 i102.02 102.70 0.74 024 062 i 2534 1214 8.66 - 077  0.70
[T-TAL BHepzo 03 5126 1500 i 12.04 18.04.2008 23.10.2006 956 :102.35 102.44: 0.00 -0.15 119 i 4486 1176 - 1001 1.05 095
WnAsmo, 01 20.81 1200 :12.50 14.03.2007 14.09.2005 555 :100.00 100.10} -0.16 0.20 0.18 } 59.25 1249 - 835} 0.02  0.02
Wkmaw, 02 101 1000 }13.55 17.06.2008 19.12.2006 1016 :102.15 103.50} 0.00 0.00 3.30 : 2821 1309 - 1082} 120  1.08
WUPKYT 02 0.00 1500 i 16.00 02.11.2005 - 58 101.46 101.70: 0.00 -0.24 -1.07 5436 1577 6.37 - 016  0.15
KAMA3-®uraHc 0.01 1200 :12.30 11.11.2006 11.11.2005 432 :100.50 100.98 0.13 -0.15 -0.20: 39.09 1218 - 664 | 018 017
JIOMO, 02 0.05 700 :14.20 11.07.2006 - 309 :101.29 101.75 -0.20 0.38 144 i 21.40 1396 1227 - 0.81 0.72
Murl-Quratc, 01 871 1000 :16.00 03.06.2009 15.12.2005 1367 :101.18 101.32i 0.00 -0.20 -0.39: 39.01 1581 - 10.31: 028 025
OM3 04 163 900 :14.25 26.02.2009 31.08.2006 1270 :106.50 107.00i 0.72 -0.34 056 : 156 1332 - 691 095 0.89
pommpaxmop, 01 111 1500 {10.70 03.07.2008 07.07.2006 1032 :101.15 101.45i -0.02 037 116 ; 1759 1058 - 942 i 081 074
Pycckue AemoBychi 010 500 14.00 22.05.2006 - 259 $102.40 102.59: -0.06 0.00 0.16 i 40.66 13.66 1047 - 068  0.61
Cantom-3repausi, 01 0.51 3000 :14.00 25.12.2007 27.12.2005 841 :101.65 101.85! 0.05 -0.10 -0.39i 2647 1377 - 815 031 029
CamypH WHeecm 0.00 500 :15.00 05.08.2006 - 334 i 000 0.00 : 000 000 1.13i 1274 1417 8.34 - 0.88  0.81
HITO CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 101.70 102.10 0.00 -0.44 025 : 51.99 1131 - 848 | 053 049
Cesepcmanb-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1599 :103.50 0.00 : 0.00 -0.19 0.34 i 12.02 1082 - 830 i 131 121
COK-Aemokomrt., 01 0.00 1100 :12.32 24.04.2008 27.10.2006 962 :102.25 102.75: 0.00 015 200 : 43.88 1203 - 1027 106 0.96
Cmpoiimpatcaas, 01 3.09 3000 i 9.60 25.06.2008 - 1024 :102.60 102.95 044 049 235 17.88 932 857 - 249 229
TB3, 01 0.07 750 :14.60 10.10.2006 - 400 10515 000 : -0.19 047 095 : 5920 13.80 4.63 - 056  0.54
TpaHcmauwxondure, 01 124 1500 }14.00 01.12.2007 05.06.2006 817 :103.65 103.85: -0.10 -0.43 052 : 3682 1351 - 879 i 071  0.66
YpaneazoH3aeod, 01 447 2000 :13.36 30.09.2008 03.10.2006 1121 : 0.00 104.50} 0.48 -0.27 071  56.00 1285 - 957 i 0.99 _ 0.90
Jobbiearoujasi NPoMbILWIIEHHOCMb
AIIPOCA 19 0.42 3000 :16.00 23.10.2005 - 48 101.42 101.45: 000 -0.10 -0.85: 59.18 1577 4.63 - 013  0.13
Monumemans, 01 0.01 750 :17.50 21.03.2006 - 197 10551 105.80: -0.19 0.09 -0.48 : 80.07 1654 6.03 - 050 047
CY3K, 02 0.00 1000 :11.00 15.02.2007 16.02.2006 528 :101.49 101.85! 0.34 -0.05 0.30 : 542 1080 - 695 044  0.41
XaiineH0 Mond ®uranc, 01 ¢ 0.00 750 :12.00 02.04.2008 09.10.2006 940 :101.90 102.37: 0.00 141 065 : 2005 1172 - 999 i 102 093
lNMuwieeasi NPoOMbIWIEHHOCMb
ATIK OF 0, 01 092 1100 : 15.50 22.04.2007 28.04.2006 594 :100.79 100.85: 0.10 -0.14 105 : 49.09 1537 - 1449 061 053
Banmumop-Hesa 0.04 500 : 1.00 05.09.2006 - 365 i89.01 9200:-1.10 -9.86 -1.17: 0.08 1.12 1353 - 100 0.88
Banmumop-Hesa, 03 128 800 :11.65 15.05.2008 23.11.2006 983 :102.40 102.60i 0.29 -0.20 094 : 3479 1135 - 935} 113  1.04
Bumm-Bunns-fanH 0.00 1500 :10.78 11.04.2006 - 218 102.15 10240 0.00 010 0.04 : 4312 1055 7.44 - 057 053
pynna OCT, 02 0.00 1000 i 13.60 08.05.2008 22.05.2006 976 :102.00 102.20i 0.00 -0.05 0.10 { 4322 1333 - 1025 067  0.61
[xeli-O¢p-Cu, 01 071 700 :14.00 06.10.2005 - 31 1100.35 100.50i -0.10 -0.10 -0.05: 16.11 13.94 905 - 0.08  0.08
[Ixeli-Ocp-Cu, 02 523 1200 :14.00 04.12.2007 06.12.2005 820 :102.50 102.90 0.10 -0.24 081 i 3452 1366 - 3.85 025 0.24
Wneecmnpoekm, 01 413 1000 :10.80 16.05.2007 - 618 1102.80 10350 127 -0.97 1.39 | 3255 1045 883 - 155 142
MuKosHOBCKUL 0.00 1000 : 13.50 18.09.2006 - 378 110500 106.00: 0.00 043 124 i 62.88 12.86 8.52 - 095 087
Hympureecmxondute, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1373 : 0.00 000 : 0.00 -0.39 145 : 2729 1185 - 10.62] 073  0.66
I1ABA, 01 0.00 350 :12.91 15.06.2008 16.06.2006 1014 : 0.00 0.00 : 0.00 0.00 0.00 : 28.65 1291 - 1349 073 065
Maprac-M, 01 0.31 500 :12.75 15.03.2006 - 191 10156 101.78: -0.18 020 -0.29 i 28.64 9.67 050  0.46
Tpatimepu HoH, 01 227 750 13.50 10.11.2006 11.11.2005 431 :101.10 101.50: 0.00 0.00 000 : 888 1330 -  7.86 : 018 0.7
Paseynsii-Lienmp 01 871 1000 i 14.00 05.06.2006 - 273 1101.76 102.20: -0.29 0.38 0.84 : 3567 1373 1138 - 072 064
Pycckuii Mpodykm, 04 0.07 440 :13.95 15.05.2007 16.05.2006 617 :101.55 10220 099 025 129 i 7.64 1365 - 11.03] 067 0.60
S0KO, 01 0.00 1000 15.50 05.09.2006 14.03.2006 365 : 0.00 _ 0.00 i 0.00 0.00 0.00 { 76.86 1536 - _ 7.83 i 048 _ 0.45
lTueoeapeHue
Banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 806 :102.20 109.50: 0.00 024 152 ! 1822 855 7.77 - 209 1.94
Kpacrbiii Bocmok-Mheecm i 2117 1500 i 11.50 25.02.2007 24.02.2006 538 ;104.50 104.85; 048 014 216 i 347 1099 - 155 i 047 046
MNT-UHeecmmermc 01 0.00 1000 i 12.00 28.09.2006 - 388 :103.00 0.00 : 0.00 -0.24 167 i 51.95 1157 840 - 098  0.91
MNT-Wreecmmermc 02 530 1500 i14.25 23.03.2009 29.09.2006 1295 :106.09 106.35: -0.24 -0.05 167 : 62.86 1344 - 822 097 090
CAH Wmep6pio 0.14 2500 :13.00 15.08.2006 - 344 i 0.00 105.60: 0.00 0.00 -0.04 | 17.81 12.32 5.75 - 0.75  0.71
Po3HUYHbIU cekmo,
Espocems, 07 0.70 1000 : 16.33 25.04.2006 - 232 :1103.26 10345 029 005 -0.15: 59.06 1579 10.79 - 060 054
Koneika T/, 01 0.00 1200 i 9.75 17.06.2008 19.12.2006 1016 :102.30 102.60: 0.00 -042 250 i 20.30 9.57 - 843 120 1.1
Mapma-®uHanc, 01 9.24 700 :14.84 22.05.2008 25.05.2006 990 :104.05 104.50 0.23 -0.37 0.58 : 4147 1426 - 903 | 068 063
Msimepoyka @uHarc, 01 28.01 1500 }11.45 12.05.2010 - 1710 1110.55 111.00} 1.05 050 2.88 i 3451 10.32 8.73 - 370 340
INepexpecmok, 01 1.01 1500 : 8.81 08.07.2008 11.07.2006 1037 :100.70 101.50i 0.07 014 _0.92 i 13.28 8.72 - 770 0.83 _ 0.77
JlecHasi npombiwnieHHocmb U UBK
ALIGK-VHeecm 0.00 500 :13.50 07.09.2006 - 367 : 000 000 : 000 -057 001 : 3255 1311 1071 - 093 084
Bonea 01 6.97 1500 :12.00 13.03.2007 - 554 :100.35 100.44i 0.08 032 229 i 56.88 11.95 1204 - 136  1.21
roToK 102 550 :12.50 06.06.2006 - 274 10158 101.80: 0.00 0.05 1.04 i 30.82 1227 1007 - 072 066
r13® Coos, 01 0.00 300 :16.00 09.10.2007 06.10.2005 764 :100.40 100.70: 0.00 -0.10 -0.63: 66.19 1594 -  10.55: 0.08 _ 0.08
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 ceHTabpsa 2005 r.

OMUTEHTbI OB BbEMbI MOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE, % AdOXOA4HOCTb,% ARPALUNA
Ob6bem, [OHen no
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Cmpoumenbcmeo U unomekKa
AMKK 0.00 1070 :11.00 01.12.2008 - 1183 :110.00 111.25: 0.00 0.11 1.01 {28932 997 7.49 - 2.77 2.57
AVXKK, 02 0.00 1500 :11.00 01.02.2010 - 1610 :112.50 115.90: 0.00 0.44 259 11 9.73 7.62 - 3.63 3.38
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1866 (107.05 107.80{ 0.00 0.23 1.62 { 13.39 879 7.51 - 3.28 3.05
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2340 0.00 0.00 0.00 0.00 1.22 8.34 8.37 8.13 - 4.97 4.60
aemoccmpod, 01 0.61 2000 §13.00 27.05.2007 27.05.2006 629 101.86 101.99: -0.15 0.29 1.85 3.56 1274 - 1040 0.70 0.63
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 528 95.00 100.50: 0.00 0.00 1.01 540 10.95 11.24 - 1.37 1.23
Uekumumuyemernm, 01 0.00 200 :16.80 24.12.2006 25.12.2005 475 104.50 106.97: 0.00 0.51 0.67 i 34.06 16.03 - 0.97 0.29 0.29
pynna JICP, 01 0.10 1000 : 14.00 20.03.2008 23.03.2006 927 101.36 101.50: 0.05 0.00 0.59 : 63.29 13.79 - 11.37: 0.51 0.46
MUA, 01 0.15 2200 :10.00 20.09.2012 - 2572 :102.00 103.00: 0.00 0.00 1.48 8.33 9.71 9.26 - 2.90 2.65
MUK, 05 0.90 1120 :13.00 20.05.2008 23.05.2006 988 100.10 100.28: 0.19 -0.22 0.30 463 12.96 - 13.16 ;1 0.69 0.61
LIYH JleHCneyCMY, 01 0.19 1000 {15.50 22.04.2010 27.04.2006 1690 {101.76 102.20{ 0.05 -0.05 1.10 { 55.21 15.20 - 12.45: 0.61 0.54
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 1011 {101.81 102.30{ 0.00 1.09 2.00 { 27.74 12.24 - 9.81 0.75 0.68
CY-155 0.10 1500 i 14.00 30.03.2007 30.03.2006 571 101.05 0.00 0.00 0.80 0.50 i 26.08 13.86 - 12.68 : 0.54 0.48
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 {15.00 08.03.2007 - 549 0.00 0.00 0.00 0.19 098 i 73.56 14.49 12.09 - 1.31 1.17
Wem JlaliH XaHonuHe, 02 3.57 3000 {11.59 22.05.2008 23.11.2006 990 101.90 102.15: 0.00 0.15 1.58 i 32.39 11.36 - 10.02: 1.14 1.03
PX[, 03 0.00 4000 : 8.33 02.12.2009 - 1549 :104.76 105.05: 0.00 0.10 1.17 { 20.31 794 7.11 - 3.61 3.37
PX/4, 02 5.21 4000 : 7.75 05.12.2007 - 821 102.30 102.70: 0.10 0.10 043 : 1890 757 6.69 - 2.07 1.94
PX[, 01 4.01 4000 : 6.59 07.12.2005 - 93 100.11 0.00 { -0.30 0.20 -0.12: 16.07 6.58 5.70 - 0.25 0.24
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 247 0.00 0.00 0.00 0.00 0.25 : 28.53 8.77 6.76 - 0.66 0.61
QPuHaHcoebIli ceKkmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 641 0.00 0.00 0.00 - - 20.26 850 1.30 - 1.69 1.67
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1668 0.00 0.00 0.00 0.00 0.00 i 3540 8.55 - 9.79 0.56 0.51
baHk 3eHum, 01 5.02 1000 { 8.50 24.03.2007 24.03.2006 565 100.42 100.60: 0.04 0.05 0.07 { 3842 8.46 - 7.70 0.53 0.49
BHewmopzbaHk 03 5.27 2000 §14.00 22.02.2006 - 170 :1103.81 104.00: 0.34 -0.34 -0.58 i 39.51 1347 5.22 - 0.47 0.44
BHewmopabaHk 04 49.98 5000 { 5.60 19.03.2009 24.03.2006 1291 99.50 0.00 032 -0.12 -0.02 2532 5.60 - 5.74 0.53 0.51
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 526 0.00 101.57: 0.00 0.46 0.46 4.55 8.17 7.26 - 1.38 1.29
PocbaHk, 01 2.04 3000 : 9.25 15.02.2009 14.02.2007 1259 {101.75 102.40: 0.03 0.18 0.72 5.58 9.06 - 7.81 1.38 1.28
Pycckuti CmaHdapm 02 0.95 1000 : 14.04 14.06.2006 - 282 :104.25 104.90: 0.20 -0.02 0.10 : 31.54 13.38 7.49 - 0.74 0.69
Pycckuli CmaHdapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 716 100.10 100.85: 0.00 043 -0.20: 2.76 8.36 - 7.97 0.94 0.87
Pycckuli CmaHdoapm 04 0.00 3000 { 8.99 03.03.2008 02.03.2006 910 100.41 100.62; 0.00 0.00 0.32 1.23 8.94 - 7.87 0.49 0.45
XKbB baHk, 01 0.30 1500 11.25 16.10.2007 18.10.2005 771 100.40 0.00 : -0.10 0.00 -0.20 i 42.84 11.21 - 7.50 0.12 0.11
XKb BaHk, 02 7.02 3000 { 8.50 11.05.2010 16.05.2006 1709 {100.30 100.50( 0.25 -0.10 -0.15: 25.85 8.46 - 7.94 0.67 0.62
Bcezo 1o daHHbIM 489.30 270408

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

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU

EE——————T



POCCUUCKWE EBPOOBNUIALIUK 6 ceHTabpa 2005 r.

OMUTEHTbI OB bEM MOrALUEHUE LIEHA U3MEHEHUE,% [OOXOQHOCTb,% PEUTUHIT  OOPALNA
[xen o Cnpag k X
O:}_’IiM’ KynoH,% [MoraweHne norawenn [Mokynka [lpogaxa — AeHb Hepgemo  Mecsu  Knoraw. Tekywas benchmar S&P Motsndy Fitch [iop. net. Moa. atop
5 a k

CyeepeHHbIe egpoobriuzayuu
Poccus 07 $ 2400 10 26.06.2007 658 : 109.31 109.50: 0.00 0.17 -023 454 9.15 74 1BBB- Baa3 BBBI 1.67 1.63
Poccus 10 $ 2718 825 31.03.2010 1667 i 108.44 108.81: 0.00 029 -017 466  7.61 84 iBBB- Baa3 BBBi 2.29 2.23
Poccus 18 $ 3466 11 24.07.2018 4704 i 15225 153.00: 0.00 1.84 1.77 534 722 128 {BBB- Baa3 BBBi 8.20 7.99
Poccusi 30 $19526 5 31.03.2030 8972 i 11456 114.75: 0.00 217 305 530 4.36 124 BBB- Baa3 BBB! 8.21 8.00
Poccus 28 $ 2500 12.75 24.06.2028 8327 : 186.88 187.25: 0.00 2.29 3.51 582  6.82 151 i BBB- Baa3 BBB: 11.05  10.74
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 250 99.06 101.06 : 0.00 0.19 0.13 438  3.03 0 BBB- Baa3 BBB! 1.98 1.90
MINFIN 8 $ 1322 3 14112007 799 96.56 97.25 i 0.00 039 -0.84 9.02  3.11 0 BBB- Baa3 BBB: 2.78 2.58
MINFIN 5 $2837 3 14.05.2008 981 9525 9525 i 0.00 0.92 0.86 488 3.5 0 BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2076 : 89.63  89.88 : 0.00 1.85 1.14 509 335 0 BBB- Baa3 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 541 2510.2007 779 ! 10563 105.87: 0.00 006 -009 272 512 55 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 2510.2009 1510 i 117.38 117.60i 0.02 0.61 0.85 319  6.60 80 BB+ Ba2 0.00i 3.52 3.42
ARIES 03 $ 2436 9.6 25.10.2014 3336 : 131.68 132.08: -0.42  2.03 223 520 7.29 114 BB+ _ Ba2 0.00i 6.51 6.34
MyHuyunanbHble eepoobnuzayuu
Mocrea 06 €400 10.95 28.04.2006 234 10500 105.60: -0.01 -0.12 -049 280 1043 71 1BBB- Baa3 BBB! 0.63 0.62
Mockea 11 €374 645 12102011 2227 {113.04 113311 0.03 0.67 2.02 399 571 134 iBBB- Baa3 BBB! 5.03 4.83
TamapcmaH 15 $ 250 7.7 03.08.2015 3618 i 104.00 105.00: 0.13 1.34 149 710 7.40 304 B __Bal BB 7.15 6.91
KopnopamueHbie eepoobnuzayuu
Espasxondure 06 $ 150 8.875 25.09.2006 384 : 102.86 103.11: 0.07 0.21 020 6.00 863 238 B+ BB-! 0.98 0.96
PocHegpms 06 $ 150 12.75 20.11.2006 440 : 108.75 109.50: 0.00 0.00 -034 511 1172 149 B- Baa3 1.11 1.09
AMTE] 07 $ 175 925 30.06.2007 662 : 100.92 101.92i 0.00 0.00 064 868 917 492 1.68 1.62
CubHepms 07 $ 400 115 13.02.2007 525 i 107.93 109.43: -003 028 -029 563 1066 184 i BB- Ba3 1.35 1.32
rA3MPOM 07 $ 500 9.125 25.04.2007 596 : 106.40 106.90: -023 0.28 -006 498 858 119 { BB- Baa3 BB+i 1.51 1.47
THK 07 $ 700 11 06.11.2007 791 11175 11275: -0.04  0.39 029 517 9.84 137 Ba2 1.93 1.88
MTC 08 $ 400 9.75 30.01.2008 876 : 108.50 110.00: 0.18 0.39 0.86 588  8.99 210 i BB- 2.18 212
Cucmema 08 $ 350 10.25 14.04.2008 951 i 108.33 109.05: -0.06  0.10 0.88 670  9.46 291 B B3 B+i 228 2.20
Anpoca 08 $ 500 8.125 06.05.2008 973 : 106.78 107.53: -0.06 0.55 030 535 761 153 B 2.39 2.33
Bumm-Bunns-[aHH $ 150 8.5 21.052008 988 : 103.75 104.00: 0.00 0.84 228 695 8.19 313 B+ B3 2.42 2.34
MMK 08 $ 300 8 21.10.2008 1141 i 10493 10556: -0.17  0.92 296 623 762 242 i BB- BB-i 275 2.67
CubHepms 09 $ 500 10.75 15.01.2009 1227 i 115.01 117.01: 0.13 0.27 0.29 575  9.35 194 { BB- Ba3 2.90 2.82
Cesepcmarnb 09 $ 325 8625 24.022009 1267 i 10525 105.75: -0.05  0.44 253 689  8.19 310 B+ B2 B+i 3.07 2.97
Boimneskom 09 $ 450 10 16.06.2009 1379 i 11029 110.79: 0.16 0.22 186 6.85  9.07 304 { BB Bt 3.20 3.09
Espasxondure 09 $ 300 10.88 03.08.2009 1427 i 112.75 114.00: 0.05 0.84 2.22 707 965 325 B+ BB-i 3.29 3.18
HOPHUWKETTb, 09 $ 500 7.125 30.09.2009 1485 : 103.65 104.23: 0.06 0.79 277 610  6.87 224 i BB+ Ba2 3.50 3.40
TA3MPOM 09 $ 700 105 21.10.2009 1506 i 119.47 119.77 i 0.09 1.20 0.31 518  8.79 131 { BB- Baa3 BB+i 3.40 3.31
MezagpoH 09 $ 375 8 10.12.2009 1556 : 103.77 104.02: -0.08  0.99 3.71 6.96  7.71 308 B+ BB-i 3.63 3.51
Boimvnernkom 10 $ 300 8 11.02.2010 1619 i 104.01 104.51: 0.66 0.30 230 693 7.69 305 { BB B1 3.80 3.68
FA3MPOM 10 €1000 7.8 27.09.2010 1847 117.80 117.15i -0.06  1.03 025 385 6.62 136 { BB- Baa3 BB+i 4.16 4.00
MTC 10 $ 400 8.375 14.10.2010 1864 : 108.20 108.70: 0.14 1.18 2.81 6.44 774 256 i BB- 4.18 4.05
Boimnesikom 11 $ 300 8.375 22.10.2011 2237 | 10575 0.00 0.00 0.00 0.00 719 7.92 331 BB B1 4.80 4.63
Cucmema 11 $ 350 8.875 28.01.2011 1970 : 107.53 108.03: -0.06  1.13 276 716 825 329 B B3 B+i 440 4.25
MTC 12 $ 400 8 28.01.2012 2335 : 106.78 107.28: -0.07  1.77 4.11 6.68  7.49 280 i BB- 5.13 4.97
Cesepcmarns 14 $ 375 925 19.04.2014 3147 i 110.12 110.75: 0.11 1.04 6.26 762 840 356 B+ B2 B+i 6.06 5.84
Anpoca 14 $ 800 8875 17.11.2014 3359 | 116.82 117.32i -0.05 1.35 306 642  7.60 237 B 6.55 6.34
A3IMPOM 13-1 $ 1750 9.625 01.03.2013 2733 { 124.91 12341 0.00 2.24 0.57 5.51 7.71 146 i BB- Baa3 BB+i 5.72 5.56
rA371POM 13-2 $ 1222 4505 22.07.2013 2876 10110 101.37i -005 226 229 417 446 11 BB- Baa3 BB+ 3.30 3.23
A3MPOM 13-3 $ 647 5625 22.07.2013 2876 i 100.69 100.94: -0.05  1.11 0.20 550  5.59 145 { BB- Baa3 BB+i 6.44 6.27
rA3MPOM 15 $ 1000 5.875 01.06.2015 3555 : 108.94 109.39: -0.04 1.13 087 471 5.39 163 i BB- Baa3 BB+ 7.67 7.33
A3MPOM 20 $ 1250 7.201 01.02.2020 5261 i 108.94 109.33: -020 1.74 008 625 6.6 219 { BB- Baa3 BB+i 9.37 9.09
[A3[1POM 34 $ 1000 8.625 28.04.2034 10461 i 128.51 129.11: -0.01 _ -0.18 -0.78 6.43 _ 6.71 212 i BB- Baa3 BB+: 1249  12.10

UcmouHuku: REUTERS

© BAHK MOCKBDbI
AHanuTuyeckun otgen
7 (095) 105-8000, BH. 4233

OB30P AONTroBbIX PbIHKOB
WWW.MMBANK.RU

- |17




POCCUUCKWE EBPOOBIU 6 ceHTabpa 2005 r.

SMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPAUUA
[xent oo Cnpaa k X
Os}_’liM' KynoH,% [orawenne norawenn [lokynka [pojaxa  AeHb Hegento mecay Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. alop
A a k

baHKoecKue eepoobnu2auuu
lasnpombatik 05 €150 9.75 04.10.2005 28 10040 100.65: -0.01 -0.13 -042 357 9.71 146 B+ Baa2 0.07 0.07
Anbcpabark 05 $ 175 10.75 19.11.2005 74 101.07 101.32f -0.01 -0.10 -0.18 503 1064 160 B Ba2 B 0.19 0.19
MAM 05 $ 200 10.75 16.12.2005 101 101.50 101.88: 0.00 -0.03 -024 499 1059 155 B B+i 0.27 0.27
Anbgpabark 06 $ 190 8 13.042006 219 :101.08 101.58i -0.02 -0.10  0.31 599  7.91 237 B Ba2 B 058 0.56
BaHk 3EHNT 06 $ 125 925 12.06.2006 279 i 101.88 0.00 i -0.05 0.05 0.06 6.65  9.08 302 B1 B-i 074 0.71
YpanCu6 bark 06 $ 140 8.875 06.07.2006 303 i 102.13 0.00 i -0.01 0.10 0.34 6.08 869  -184 B1 B-i 083 0.79
Cbepbark 06 $ 1000 54 24102006 413 £ 101.38 101.78: 0.01 0.01 0.13 425 533 34 Baa2 BBB: 0.83 0.79
BT5 06 $ 350 4.794 22.06.2006 289 i 100.62 101.02: 0.36 -0.14 -027 436 476 32 BB+ BBB
Mpomcessbbark 06 $ 200 10.25 27.10.2006 416 i 102.56 103.02: -0.01 -0.14 -005 7.83  9.99 420 B- B i 1.06 1.02
MAOM 06 $ 200 9.375 23.09.2006 382 i 103.88 104.18: -0.04 -0.04  0.49 542  9.02 172 B B+ i 0.96 0.91
Mempoxommepy, 07 $ 120 9 09.022007 521 103.86 104.11i -0.03  0.66 0.86 6.11 8.67 232 B B1 1.36 1.32
Anbepabark 07 $ 150 7.75 09.02.2007 521 101.64 102.14: -0.03  0.80 0.69 6.46 7.62 270 B Ba2 B 1.37 1.33
Pocb6aHk, 07 $ 150 7.625 09.07.2007 671 100.67 101.57 -0.08 -0.13 - 728 757 340 B- B i 175 1.63
HOMOC 07 $ 100 9.125 13.02.2007 525 i 103.06 103.56: -0.02  0.43 2.09 6.83 885 304 BT B i 137 1.32
Mocrapbarx 07 $ 200 5.329 05.10.2007 759 i 101.83 102.30: 0.00 -0.01 0.07 4.71 5.23 80 BBB-
UBI™ Hukolin $ 150 9 19.03.2007 559 {103.03 103.52i -0.03 022 1.45 6.87 874 308 B i 141 1.36
Pycc. Cmand 07 $ 300 875 14.04.2007 585 i 102.85 103.35: -0.05  0.39 0.64 6.83 851 308 iBBB+ 1.48 1.43
BTb 07 $ 300 6.58 30.07.2007 692 i 104.15 10465: 0.00 0.00 012 445 6.32 58 i BB+ BBB 245
MEPP 08 $ 150 8.625 03.03.2008 909 | 10225 0.00 0.00 0.50 1.19 7.61 8.44 379 B i 229 2.20
Anbgpabark 08 $ 250 7.75 02.07.2008 1030 i 101.56 102.06 : 0.00 0.48 1.38 7.12 7.63 333 B Ba2 B i 255 247
lasnpombarik 08 €1050 7.25 30.10.2008 1150 i 104.64 104.94: 0.02 0.42 0.30 562  6.93 180 B+ Baa2 2.81 2.73
BTb 08 $ 550 6.875 11.12.2008 1192 i 10490 10520 -0.05  0.86 0.36 522 655 140 { BB+ BBB: 2.94 2.86
Pocb6aHk, 09 $ 225 975 24.09.2009 1479 i 105.17 106.17: -0.15  0.51 1.89 759 927 379 B- B i 236 2.32
MocHap6atk 08 $ 150 4.375 30.06.2008 1028 i 97.88 9853 i 0.11 0.50 0.74 519 447 138 BBB: 2.65 2.59
XKB Batk 08-1 $ 150 9.125 04.02.2008 881 103.74 104.24: 0.05 0.43 2.67 739  8.80 364 B- 2.20 2.12
XKB Batk 08-2 $ 275 8.625 30.06.2008 1028 i 103.00 103.50: 0.09 0.65 1.56 742 837 363 B- 2.52 2.43
Batk Mocksbl, 09 $ 250 8 28.09.2009 1483 : 107.42 107.92: 0.71 0.32 1.73 5.91 7.45 204 Baa2 BBB- 3.45 3.35
Barx Mocksbl, 10 $ 300 7.375 26.11.2010 1907 i 105.34 106.09: -0.02  0.75 1.84 6.16  7.00 228 Baa2 BBB- 4.36 423
BTE 11 $ 450 7.5 12.10.2011 2227 109.03 109.28: -0.05  0.77 093 572 6.88 185 i BB+ BBB: 4.92 478
BTb 15 $ 750 6.315 04.02.2015 3438 : 102.81 103.31: -0.06  1.15 1.73 553  6.14 165 { BB+ BBB: 3.83 3.73
C6epbark 15 $ 1000 6.23 11.02.2015 3445  101.63 102.03: 0.12 1.03 0.58 5.81 6.13 193 Baa2 BBB: 3.92 3.81
BT5 35 $ 1000 6.25 30.06.2035 10889 i 101.91 102.36 i 0.55 0.83 0.97 6.11 6.13 179 i BB+ BBB: 13.86  13.45

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 6 ceHTabpa 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 101.67 101.56 -0.03 1.21 3.10 4.06 8.20 AAA Aaa
US30YT=RR 116.58 116.34 -0.02 1.22 3.21 4.31 14.95 AAA Aaa
EU2YT=RR 99.80 99.75 0.00 0.18 0.12 2.14 1.75 AAA Aaa
EU10YT=RR 101.61 101.47 0.03 0.76 1.13 3.07 8.50 AAA Aaa
MEXGLB26=RR 162.31 162.31 0.00 0.97 0.97 6.14 10.43 BBB Baa1
BRAZILC=RR 100.25 100.25 0.00 0.25 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 116.63 116.63 0.00 2.02 2.14 8.44 9.72 BB- B1
TRGLB30=RR 143.50 143.13 0.00 2.69 0.44 7.87 10.36 BB- B1
TRGLB10=RR 123.25 123.25 0.00 0.61 -0.45 6.06 3.81 BB- B1
ARGGLB30=RR 33.00 33.00 0.00 3.13 -5.71 69.53 2.04 B- B3
RUSGLB30=RR 114.75 114.56 0.00 2.17 3.05 5.30 8.21 BBB- Baa3
RUSGLB10=RR 108.44 108.44 0.00 0.29 -0.17 4.66 2.29 BBB- Baa3
HemouHuku: REUTERS
Wndekcwbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a feHb CMI;aC:zr;a C Havana roga 3a 12 mecsiues

EMBI+ 286 0 355.73 0.00 0.50 7.95 15.66

EMBI+ RUSSIA 121 0 426.90 0.00 0.44 13.56 23.57

EMBI+ MEXICO 144 0 327.59 0.00 0.42 7.46 10.94

EMBI+ TURKEY 284 0 231.26 0.00 0.23 4.60 11.42

EMBI+ BRAZIL 406 0 469.63 0.00 0.30 5.82 17.30

EMBI+ VENGVUELA: 395 0 515.12 0.00 1.99 9.41 23.08

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 6 ceHTabpa 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMN U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM ornepaumii Ha PbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx NokKynke v npoaaxe. HacToswWwmi [OKYMEHT COAepXUT MHGOPMaLMio, NOMyYeHHYI0 U3 UCTOYHUMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kayecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCoMOTHLIE 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 W/UNK yLLepOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [OOKYMEHTE UMW UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha cToumocTb, LieHy Ui BenuyMHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLeM [AOKYMeHTe,  MOryT oOkasblBaTb 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 MOXeT ObiTb BOCNpOu3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOAEPXKU M3 Hero He MOryT WMCMOMnb3oBaTbCA 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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