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WHOMKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Bbinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.20 -0.0093 Vv O®d3 45001 103.30 103.34 -0.04 5.12
EUR/USD 1.2505 -0.0078 [ O®d3 46001 108.55 108.65 0.05 5.99
MIBOR, % 1.14 -0.18 [ Od3 46014 108.75 109.00 0.01 7.04
OCTATKM HA K/C B LB,

MIPL. PYB. 310 5.4 L) Mrop39-06 109.15 109.35 -0.82 7.33
HE®Tb (URALS) 58.41 0.1 "~ Moc.o6n.58 107.15 107.35 -0.31 7.14
30/10TO 443.75 -1.15 17 KOMW 78 06 107.30 109.80 2.80 8.02
EMBI+ 355.48 -0.07 v HmkropO6n2 105.50 105.87 -0.11 7.68
EMBI+ CMPEL] 281 5 v FA3MPOM A4 104.35  104.60 -0.20 7.12
EMBI+RUSSIA 426.22 -0.16 17 Espocetb-1 103.19 103.22 -0.25 11.19
EMBI+RUSSIA CMNPEQ 118 -3 7 LIYH 01 o6n 101.91 102.20 0.20 12.10
MICEX RCBI 102.65 -0.04% [\ HopTtras®ux 101.10 101.20 0.11 9.21
MICEX OBBbEMbI, MITH. PYB. BUPXA Pnc PENO POCCUSA 30 114.50 114.69 -0.27 5.31
KOPMOPATUBHBIE 45456  3649.19 1113.56 UST 10 101.27 101.33 -0.49 4.09
MYHULIANANbHBIE 696.205 1467200 863.57 FA3MPOM 13 123.78 123.28 -0.20 5.67
FOCYAPCTBEHHBIE 315211 BAHK MOCKBbI 09  107.31 107.81 -0.15 5.94
“ BHYTPEHHWIA 0ONTOBOW PbIHOK

BYEPA yyacTHWMKM [ONroBOro pblHKa MNoALep)Kasd HeratuBHOE HaCTpOeHuWe,

LapuBLLIEE Ha PbIHKE aKUWW, U TakxXe NpeanoysiM sadukcuposatb npubbuib. LleHosoi
UHAEKC KopnopaTueHbix obnaurauuit MMBB cHusunca Ha 0,11%. CosokynHbiii obopoT
C HerocyaapcTBeHHbIMU obauraunamu sbipoc go 6,2 mapa. py6. Ha 0,9 mapa. py6. no
CPaBHEHUIO C NPESbIAYLLAM GHEM.

Ecnm cygutb no usmenenuio ctoumoctv 10-ku smpgepos no obopotam, To 6Honblue
BCEro Buepa NoTepss CeKTop cybdenepanbHbIX U MyHULMNAsbHbIX ObaMrauui. 3aech
ctoumoctb 10-ku nupepos ynana Ha 0,2% no cpaeHeHuio ¢ poctom Ha 0,7%
nPowWwnbIM OHEM W CHWXeHueM ctoumoct 10-kM nugepoe no obopotam B
kopnopatueHoM Ha 0,07% wu rocynapcteeHHom cexkTtopax -0,16%.

CunbHee BCero [ocCTanocb Kak Bcerga Hawbosiee SIMKBUOHBIM W OJIMHHbIM Bymaram.

B MyHHuMnanbHOM cekTope HabMOAaNMCh CHlbHble Npofaskku obnuraumii Mockebl-39(-
0,82%), obopoT c KoTopbiMh cocTasun okosio 530 maH. pyb. KpynHbie npogasupl He
3abbinm W npo obauraumn Mockosckoh o6nactn-05 (-0,31%), KOTMPOBKM KOTOPBIX,
BNpoYeMm, yaepxxaaucb Ha yposHe Bbiwe 107,0 npoueHTOB OT HOMUHana.

B cexTope rocypapcTeeHHbix ByMar KpynHbli yUacTHUK M36aBAsnca NpPeuMyLLECTBEHHO
oT asyx cepuit: OD3 46017 (-0,7%) c norawenvem 8 2016 r. u 46018(-0,8%) ¢
norawernnem B 2021 r. [HeBHOM 0BOpOT c 3TMMK Bymaramu cocTasun cebiwe 1000,0
u 900,0 MAH. cooTBETCTBEHHO.

CeKkTOp KOpMOpaTHBHbIX OO/MMrauuii  OKasancs HeBOCMPUMMUMB K  HEraTMBHOM
TEHAEHLMHU Ha POCCHMICKOM pbiHKE aKuWi. 34ecb KPYMnHbIX NPoLaBLOB NOYTH He Oblno.
B nepeoit 10-ke nuaepoB no obBopoTaM Cu/bHEe BCEro nocTpagany obaurauuu
LlentpTenekoma-4 (-0,5%). Kotupoeku OCTa/lbHbIX ~ OyMar  WM3MEHW/IUCb
He3HauYuTeNbHO.

n BHYTPEHHMW JONTOBOW PbIHOK — CTPATET A

CeronHa pblHOK pybnieBbix OBNMrauui, CKopee BCEro, OCTaHETCA CTabu/ibHbIM Ha
poHe OTCYTCTBUS KaKUX-NMBO pPEe3KUX HM3MEHEHWH Ha BHYTPEHHEM BasIlOTHOM W
BHELWHNUX OOJITOBbIX PbIHKaX.
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» US-TREASURIES. LeHbl Ha HedpTb Buepa NMPOAO/KUAM KOPPEKTUPOBATLCS BHU3,
BO3BpaLlas (PMHAHCOBblE PbIHKW B PaBHOBECHE MOC/IE LUOKA, KOTOPbIH OHU MEepeXxusiv
Ha (poHe paspyLlleHWH, npuHecwux yparaHom «KartpuHa». CtoumocTb us-treasuries
Hayasa MNOTUXOHbKY NajaTb MO Mepe TOro Kak LeHbl Ha HedTb CAAOT MO3WULMM.
LaBneHne Ha KOTUPOBKWM OOMMrauuii Take okasana nybnukauus vHaekca [OenoBoi
aKTMBHOCTM B cdepe YCnyr Mo MTOraM aBrycra, 3HayeHWe KOTOPOro 3HauyWTEeNbHO
MPEBbICM/IO OXWAAHUS IKOHOMMUCTOB. TeM He MeHee, peaKuusi [OJIrOBbiX PbIHKOB
OKa3asacb CAEep>KaHHOMW, MOCKOJIbKY 3Ta CTATUCTUKA MOKA He YYMTbIBAET B/IMSHUA
yparaHa «KaTpuHa» Ha 3KOHOMMKY, MacwTabbl KOTOPOro NPOAOJIKAIOT OLEHWBATbCS.
1o - Mo utoram gHa poxopHocTu 10-neTHWx us-treasuries Bbipocnn Ha 4 6.n. 4O YPOBHS
map-05 anp-05 wmain-05 woH-05 won-05 aer-05  cen-05
4,08% roposbix.
» WHpekc penoBoli akTMBHOCTH B ccpepe ycnyr. (ISM non-manufacturing).
3HaueHWe MHAEKCa [e/I0BOM aKTUBHOCTW BbIPOC/IO B aBrycTe 3HauWTesIbHO CW/ibHEE [0
65,0 nyHkToB ¢ 60,5 NyHKTOB B HiO/IE , YEM MPOTrHO3UPOBA/IM IKOHOMUCTbI (KOHCEHCYC-
nporHo3 no pesynbtatam onpoca REUTERS Haxogunca Ha yposHe 60,8 nyHkra).
CTonb BbICOKWMM MoOKasaTenb CBUAETENIbCTBYET O MOLLHOW MO3WTUBHOM TEHAEHLUWWU B
3TOM CEKTOpe B aBrycte M He YUWTbIBaeT B/IMSHWE yparaHa Ha 3KOHOMWMKW. Mol
nosaraem, 4To B C/efylOLEM MeCALE KPaTKOCPOYHble TEHAEHLWW MOryT OTUYET/IMBO
nposieuTbcs. lNokasatenb 3aHATOCTU (employment) Bbipoc Ha 3,4 NyHKTa OO YPOBHS B
59,6 nyHkTOB. TeHaeHUMA NoOCnefHero nokasaTesis nolwia B pa3pe3 CO CTaTUCTUKOM
3aHATOCTM B cdepe ycnyr, Kotopas 6bina onybnvMKOBaHa B MUHYBLIYIO MATHULY.
HanomuuM, uto uncno Hoebix pabounx MecT B cdepe ycnyr Bbipocno Ha 156 Tbic. no
cpaeHeHuto ¢ 240 Tbic. B Hione.
» EMERGING MARKETS. HeratvBHas TeHaeHuMsi Ha pbiHKe 6a30BbIX aKTUBOB
npuMBesa K KOPPEeKUMH pbiHKa eBpoobnuraumi emerging markets. lMpakTuuecku Bce
CermMeHTbl NPOLEMOHCTPUPOBA/IM CHWXKEHWE B CTOMMOCTH. KoTWpoBkM eBpoobnuraumii
emerging markets cnabo wW3MeHWNUCb Ha pOHE OTCYTCTBMA TOProB 6Oa3oBbiMU
MIEPHI O50POTOB aktveamu B CLLUA. Unpekc espoobnuraumii passusaiowmxca ctpad EMBI+ cHunca Ha

OBopoTEL Mk, pyb. Tomerams 0,07%, a cnpaa uHAekca cysunca Ha 3 6.n. go 284 6.n.

(Bupxa + PI1C) cToumocTy, % » POCCHUUCKUE EBPOOBJIUTALUMWN. HeratuBHas nuHamuKa Ha pblHKe 6as3oBbIX

815 AOXOAHOCTb MOCKBbI - 29
- T
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KOPTMOPATVBHbIW CETMEHT

BTG -4 06 998.80 0.00 Py aKTMBOB W eBpoobsivrauui emerging markets npuBesna K COOTBETCTBYIOLLEH
PK-0306m 254.19 0.05 2 KOPPEKLMH Ha pbIHKE POCCUMCKUX espoobnuraumni. Unaekc EMBI+ Poccus cHusmncs
©CK ESC.01 219,22 010 v Ha 0,16%, a cnpag uHAekca cokpatuncs Ha 3 6.n. go 120 6.n. Croumoctb
espoobnuraumit  «Poccusa-30»  cHusunach Buepa gHem Ha 0,3% 0o  yposHs
FA3MNPOM A3 215.09 0.04 N
» o 1530 . R 114,5/114,7 npoueHToB OT HOMWHana. [lpu atom cnpag «Poccun-30» k UST-10
opTrasban : : COKPATUACS 0 UCTOPMYECKOTO MUHUMYMa Ao yposHs 120 6..
YpanCa3lH6 106.04 -0.08 v
Mera®oH206 102.88 -0.05 v Y y
M BHELIHWV ONTOBOW PHIHOK — CTPATETWSA
ABTOBA3063 102.08 -0.01 v -
LenrpTend 10051 050 v » Ha aT0i Hepene, pbIHOK MPOJO/IKMT OLEHWBATb MOC/IEACTBUS yparaHa «KartpuHas
Hostionon 2 o1 05 065 . U, ckopee Bcero, byget cnabo pearMpoBaTb Ha NyBAuKyemylo cTatMcTuky. Hanbonee
oBYepem . -0. o
3HaUMMOW OCTaeTCs CTaTMCTMKa 3KCMOPTHbIX M WMMOPTHbIX LeH, KoTopas Oyger
onybnvkoBaHa 9 ceHTabpsA.
TIMAEPBI POCTATMALEHNA » [loeblweHne KpeguTHOro pemntuHra «BbiMnenkoma» sBnserca nosogom [Lns
Pocr, % Mapetve, % aKTUBHOW MOKYMKM OAHWX M3 Haubosiee HepooueHeHHbIX Oymar Ha pbiHKe. Mbi
700 Humanoyact pekoMeHayeM obpaTuTb BHUMaHHe Ha Bymaru Boimnenkom-11 u BoiMnenkom-10.
2.89 Bantumop01 o
200 Ak M VTOrV PASMELLEHWV
1.50 HinlTenl e » OUHAHCKOHTPAKT. CraBka nepeoro KynoHa obnuraumi 000
1.00 CeepandH-1 «DUHAHCKOHTPAKT» MO WTOram BuepallHero aykuMoHa BO BTOPHWMK YCTaHOBJEHa Ha
BonTen4306 -3.04 yposHe 11,7% rofoBbix, UTO COOTBETCTBYET [LOXOLHOCTM K rOAOBOW odepTe U
30KO-01 06 105 norawenuo Ha ypoeHe 12,22% ropoebix. O6bem cnpoca Ha aykuuoHe coctasun 1,04
OTK.O1 06 105 mnpa. py6. Takum obpasom, goxofHOCTb obnurauui okasanacb B TeX pamKax, Ha
KOG 1 007 KOTOpbl€ paHblleé OPMEHTUPOBaNM PbIHOK opraHusaTtopbl 3avma (12,0;-12,50%).
' O6bem Bbinycka coctaenser 700,0 mnH. py6. Cpok obpauernus — 2 roga. Kpome
HosYepem 2 -0.65

TOro, y Bnagenbues obaWrauuii ectb NpaBo NPenbsBUTb OBAUrauMKM K LOCPOUYHOMY
BbIKyny depe3 1 rog c partbl Hauana obpaweHus obnurauui (rogoBas odpepra).
OpraHu1satopoMm Bbinycka BbicTynaeT 6aHk «Espasus-Llentp», co-opranusaropom - ®K
«YPAJICUB».

000  «®uHaHCKOHTpakT»  siBnsetca  SPV-komnaHWeW  rpynnbl  KOMMNaHWiH
«PockoHTpakTy, KoTOpas saBnseTcs OWBEPCUPHLUPOBAHHOM d1HaHCcoBO-
MPOMbILINEHHOW CTPYKTYPOM, OCYLLECTBASIOWEH [esATe/IbHOCTb Ha POCCUHUCKOM MU

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

OB30P O0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




JOJNIFOBbIE PbIHKU 7 centabpa 2005 r.

126 KOPMOPATUBHbIE EBPOOBJIUIALIUA
T T

Main-05  wmoH-05 wmion-05  aer-05  cen-05

[asnpom-13 === Anpoca-08

anp-05

EMBI+POCCMUS, CNP3[
230 ‘

|
|
210 |
|
|

190

170

130

|
|
|
|
|
150 - ————— — — e i e o P
|
|
|
|
|
I

110
map-05

moH-05  wmon-05  aer-05  cen-05

4.35

4.20
4.05
3.90
3.75
3.60
3.45
3.30
3.15

3.00

2.85

map-05 anp-05 main-05 wumoH-05 wumon-05  aer-05 ceH-05

===LIBOR 12 Month ====LIBOR 3 Month

350 CNP3 MOCKBbI 29 K POCCUU 10, 6.n.
T

noH-05 wion-05  aer-05  cen-05

anp-05 mait-05

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

BHelWHeM pblHKax. B coctaB rpynnbl  BXOAAT NPOW3BOAWTENIM  TEKCTUJIBHOM,
MalUMHOCTPOUTENIbHOM, arponpOMbILZIEHHON NPOAYKLMM, a TakXe (HUHAHCOBblEe
ctpykTypbl. Mo utoram 2004 r. coBokynHas Bblpydka rpynnbl coctasuna 6,54 mnpg.
py6., EBITDA -917 mnH. py6.

[ HOBOCTM ONTOBOrO PhIHKA

» PYCAJ. [ouepHs komnanus rpynnbi PYCAJl - OOO «Pycckum aniomuHui
cpuHaHCbI» HadHeT 21 ceHTABpPS pasMelleHWe TPETLEro BbiMycKa obnuraumi obbemom
6,0 mnpa. pybnei. Cpok obpauienus obavraumii — 3 roga. CTaBka nepeoro KynoHa
onpefensetcs Ha KOHKypce, 2-6 KynoHbl paBHbl nepBoMy KynoHy. OpraHusatopamu
pasmewenus asnstotrcas POCBAHK, Bank COKO3 u lasnpombank. Mo uHdpopmaumm
komnanun B 2004 r. ee Bbipyuka no US GAAP sbipocna Ha 20% no cpaeHeHWio ¢
2003 r. u cocrasuna $5,4 mnpa. B 1-m nonyrogmn 2005 r. Bbipyuka KoMmnaHuu
Bbipocna 6onee yem Ha 14% no CpaBHEHWIO C aHaNOrMYHLIM MEPUOAOM MPOLLIOrO
roga u coctasuna $3,0 mnpa.

» KAMA3. Buepa bank 3EHWUT (opranusatop sToporo ebinycka obnuraumini OO0
«KAMA3-DuHaHc» - pouepHei komnanun OAO  «KAMA3»), coobuwmn, uto
pasMellleHne BTOpPOH cepuu obnuraumii KomnaHuu obuwmm obbemom 1,5 mnpa. pybnei
COCTOMTCS BO BTOPOW MosioBuHe ceHTsabps. Cpok obpalueHus obnurauui coctasnseT 5
netr. ®COP zapeructpuposana Bbinyck obnurauun 1 centsbps 2005 r. O6avraumu
UMEIOT AecsATb MNOJYrofOBbIX KYMNOHOB, CTaBKa MEPBOrO KyNOHa ONpefensiercs Ha
KOHKypce B faTy Hauyaia pasmelleHus obnurauuii, CTaBKM KYNOHOB CO BTOPOro no
LIEeCTOW paBHbl CTABKE MEPBOro KynoHa, OCTasibHble KYMOHbl ONPEnEenstoTcs peLleHnem
3aMUTEHTA.

» BOJIFTATEJIEKOM. Buepa Bonratenekom onybnvkosan otuyetHocTb 3a 2004r. no
ctaHpgaptam |AS. CornacHo otueTHocTH, Bbipydka Bonratenekoma B 2004r. Bospocna
no cpasHernnio ¢ 2003r. Ha 34,1% u coctasuna $730,5 mnH. Mokasatenn EBITDA
bipoc Ha 30,3% wu cocrasun $226,4 wmaH. Yucras npubbinb Bonratenekoma
ysenuuunacb Ha 32,8% no $86,4 maH. EBITDA margin cokpatunace ¢ 32% no
31%. PeHTabenbHocTb No uMucToi npubbiin octanacb Ha yposHe 12%.

HecmoTpsi Ha TO, uTO BCe OCHOBHble dhMHaHCOBble nokasatenu Bonratenekoma
npogemMoHcTpuposanu 6onee uem 30% pocT, Mbl CKOpee HEraTMBHO OLEHMBAEM 3Ty
OTYETHOCTb, T.K BCE MOKa3aTe/NM B OTYETHOCTH, 3@ MCKIIOUEHWEM YWUCTOW NPHOLIIH,
OKa3a/MCb HEMHOro HWXe Hawux nporHo3osB. OCHOBHOW MNPUYMHOW HE OYeHb
XOpOLUMX MoKasaTesied cTaj, Ha Haw B3rnag, cnabbit poct B8 2004r. coTtosoro
6usHeca Bonratenekoma. Mo wutoram 2004r. poct poxomos Bonratenekoma  or
oKasaHus ycnyr cotoBoW cessu coctasun 39,4%, B TO BpeMs Kak Mbl OXWAanu He
meHee 50% pocta atoro nokasatens. Cauwkom 60MblIOH POCT PacxofoB Ha onnaty
Tpyma (+36%) wu poct npouux usgepxek (+33%) MPUBEM K CHHXKEHMIO
peHTabenbHOCTY.

O6bem uHBecTUUMOHHOM nporpammbl B 2004 rogy coctasun 6onee $275 mnH., uto
OTPa3niocb Ha yBenuyeHUMHW 6anaHCOBOM CTOMMOCTHM OCHOBHbIX CPEACTB W NPUBENO K
pOCTy 3aTpaT No aMopTU3aLMOHHbIM oTuucrieHusm po $90,1 mnH. Bonbwoi obbem
MHBECTULMM NPUBEN K 3HAYUTENbHOMY MPHB/IEUYEHHUIO 3ae€MHbIX CPeAcTB. B pesynbrarte
NPOU3OLIO YBe/iMueHWe 3af0/MKEHHOCTU MO [AONTOCPOUHBIM U KPATKOCPOUHBIM
Kpeautam, kotopas Ha KoHel, 2004 ropa coctasuna $245,9 maH.

» HOPTITA3. Buepa ®OCOP npuHsna pelleHue 3aperucTpupoBatb  BbiMycK
obnuraumit  cepun 02 OO0 «Hoprras-®uHaHc»  (fodepHas komnavua OAO
«Hoptras»). O6bem Bbinycka coctasnser 1,8 wmnpa. py6. Cpok obpalieHus

obnvraumii - 2 ropa.
» POCUHTEP-PECTOPAHTC. OAO «PocuHTtep PectopaHTc» npuHANO pelueHue
BbINycTUTb obnuraumn 3-i cepun Ha 1 mnapa. pybnei. Bymarn 6ynyt pasmellieHbl no
OTKpbITOM nognucke Ha MMBB, cpok obpawenuns - 3 roga. OpraHnzatopoM Bbinycka
BbICTYNUT Anbdra-6aHk.

» HOPWU/IbCKUA HUKEJIb. Bankosckas rpynna Societe Generale no koHua
centsabpa 2005 r. HamepeHa 3aBepLIMTb CUHAMKALMIO KpeAuTHOM nuHun ana OAO
MK «Hopunbckuit Hukenb» B pasmepe $300 maH no craeke LIBOR+0,75% ronosbix.
KpeauTHas nWMHMA npenocTaBisieTcs CPOKOM Ha TpW roga v OyneT rapaHTMpoBaHa
3KCMOPTHOM BbIPYYKOM KOMMaHWMU.

» MIMB. Mo uHgpopmaumn areHtctea AK&M MexxayHapogHbii NpoMbiwneHHbIH 6aHK
(MNB) nnaHupyeT B ceHTAOpe NpWB/EYb FOAOBOW CHMHAMLMPOBaHHLIM Kpeaut Ha $30
maH. OpraHusatopamu 3aMMa HasHadeHbl Bank Austria v Bankgesellschaft Berlin.
Cpok 3aiimMa MoxKeT BbITb MpoAneH ewe Ha ogvH rog. 3aem GyneT Ucnosb3osBaH ANs
duHaHcupoBaHusa caenok MIMB no ToproBoMy duHaHCUpOBaHUIO.
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M SKOHOMUKA/MONTUKA

» CTAB®OHJ. Mo uHcbopmauun UA «TPAMM-TACC» cO CCbiIKOW Ha MCTOYHWK B
MundmHe P®D, obbem CrabunusaumoHHoro coHga Ha 1 ceHTabps coctasun 832,1
mnpna py6., npubaeus no utoram asrycta 111,1 mnpn py6.

M YPATAH «KATPUHA». MOCNEACTBMA

» Buepa guckyccuu Ha Temy oueHku yuwepba, npuuMHeHHoro yparaHom «KartpuHa»
npogomkunuck. Mo uHdopmaunu rasetbl «The Wall Street Journaly «obuwmi obbem
ywepba, npuuMHeHHoro yparaHom «KaTpuHa», BkAlouas  He3acTpaxoBaHHYO
COBCTBEHHOCTb W MOBPEXAEHWS OT HaBoAHeHus, MoxkeT npesbicutb $100,0 mnpa.
HanomHuMm, uTo paHee 3KOHOMWCTaMW faBaiacb NpeapapuTenbHas oueHka yuepba B
pasmepe $30,0 mnpa. Takum 00Opa3oMm, NOCAEACTBUA UYAOBMLIHOTO yparaHa c
KpacuBbIM YXEHCKMM WUMEHEM MOTYT OKa3aTbCs CYLLECTBEHHbIMM, MO KpawWHeW Mepe, B
KpaTKocpoyHoM nepuoge. Ha pbiHKe cCTpaxoBbiXx ycayr OAHWM W3 MOCIEeACTBUM
yparaHa, no WHGOPMaUUW W3LaHUA CTaAHET MOBbIEeHWE, TapUMHbIX CTaBOK MO
CTPaxOBaHWIO HEOBUKMMOCTH W aBTOMOOW/IEH, UTO MOXET OX/IafUTb BbICOKMM CMpoC
Ha Heaew>kumocTb B CLLA.

» «KatpuHa» BHeceT KOppekTUBbI B MoHeTapHylo noautuky OPC CLUA.
KpaTtkocpouHas peakuusi [ONroBbiX PbIHKOB Ha yparaH «KatpuHa» Bo MHorom crana
CNeacTBMEM pocCTa LeH Ha HeddTb, OXKMAAHWSMU 3aMef/ieHWs 3KOHOMWUYECKOro pocTa
CLLWA B 4-M KBapTane M BO3POCLIMM HWH(AALUMOHHBIM pasneHueM. [onrocpouHas
OUMHAMKKA [OJIrOBbIX PbIHKOB OyAeT 3aBMCETb OT TOrO HAaCKOJIbKO [ApamMaTUuHbIMU
KaXKyTCsl 3KOHOMWUYECKHE MOCIEACTBUS.

CornacHo onpocy REUTERS, npoeegeHHOMy nocne yparaHa, KOHCEHCYC-MPOrHo3
pocta 3koHomuku CLUA B 4-m keaptane ynan ¢ 3,8% mpo 3,4%. Croumoctb
KasHaueHWcKUX obnurauui Bbipocna Ha 3TOW HOBOCTM, a [OXOAHOCTU ONMYCTH/UCb [0
MaMCKUX MWHUMYMOB. TaKk, YypoBeHb [HoxogHocTM no 10-n1eTHUM KasHaueMCKUM
obnuraumam CLUA onyctuncs mo 4,02% c yposHa 4,20% HakaHyHe yparaHa, a
roposas ctaska LIBOR ynana Ha 35 6.n. no ypoeHs 3,95% ronosbix.

CornacHo koTupoBKam dbiouepcoB Ha cTtaBky Fed Funds CLUA pbiHOK »AeT fuwb
OAHOro noBblieHWsi yueTHoW cTaskn ¢ 3,50% mo 3,75% Ha ogHoM M3 ABYyX
6amxanwmx 3acenanuii Komuteta no otkpbitbiM pbiHkam CLUA (20-ro ceHtabps wnu
1-ro Hos6psa). KoTMpoBKK dhblouepcoB € NocTaBkoM B OKTABGpe, B HacTosliee Bpems
OTpa’KaloT MOJSIHOE COMHEHWE YUYACTHUKOB PblHKA MO MNOBOAY MOBbILEHWUS YYETHOM
CTaBKM Ha Baumkaiwem 3acepnaHmu 20-ro ceHTsbps. BepoaTHOCTb MOBbIlWEHWSI CTaBKU
cemvac coctasnset npumepHo 50,0%.

B cnyuyae ecnu 3amepneHue akoHomuueckoro pocta B CLLUA okaxeTcs cepbesHbiM,
MoHeTapHas nonutuka OPC CLUA, HenpemeHHO npeTepnuT u3MeHeHus. Camblii
BEPOATHbIM CLEHapWH — BpemMeHHas NMPUOCTaHOBKA MOBbILIEHHWS YYETHbIX CTAaBOK.
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JOJNIFOBbIE PbIHKU 7 centabpa 2005 r.

200 dehiaiiabib .' KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

8 CEFOHA  Ynnara ®OP

288 15 ceH 05 Ynnata ECH, cTpaxoBbix B3HOCOB

284 19 ceH 05 OuepepHas 137-5 Bctpeya OMEK. BeHa, ABcTpust

2 20 ceH 05 OuepepgHoe 3acenaHue kommuccum FOMC. PaccmoTpeHue Bonpoca 06 M3MEHeHUM y4eTHOM CTaBKy.
0 26 ceH 05 Ynnata aKuu3oB, Harnora Ha [oObI4y MONe3HbIX MCKonaembix

e 28 ceH 05 Ynnata Hanora Ha npubbinb

27.6

27.4
map-05 anp-05 maii-05 wuoH-05 wnion-05 aer-05 ceH-05

WHOEKC OONNAPA

o “ KANEHOAPBL NMEPBNYHOIO PbIHKA

90
89

88 [ata OMUTEHT, cepusl Bbinycka O6vem, MnH.  Cpok obpalueHmst

87

86 CEroHA  Mepseab-®uHanc, 01 750 5 net

85

84 MuHduH fopaamectut Boinyck O®3-Af] cepum 46017 [ata

83 14 ceH 05 norawetus 05.08.2015 - 50,0% oT HoMKMHana [ata 6000 11 net

zf noravueHns 03.08.2016 - 50,0% oT HoMMHana

80 -

map-05 anp-05 Mmaii-05 uioH-05 wion-05 aer-05  ceH-05 14 ceH 05 MMHq)MH AOpasMECTAT BbIMyCK 003 Aﬂ' ceprm 46018. ﬂ'aTa 8000 16 net

noraweHus 24.11.2021
EMBI+ CNP31 14 cen 05 ®uHaHc ViHTepHawHn Uueecr, 02 2500 2ropa

15 ceH 05 LIB pasmecTut BTOpon Bhinyck OBP, ¢ aaTon Boikyna 15.03.2006 98 500 0.5ropa
15 ceH 05 Ovakoeo, 02 1500 3ropa
21 ceH 05 000 "Pycckuit antomuHuin puHaHcs!", 03 6000 3ropa
22 ceH 05 XK®-6ark, 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
HE®Tb nepuoa 3HaueHWe  3HayeHue 3HaueHue
70
67 30 ar 05 WHpeke nmpeﬁmenbcxom yBepeHHocTu (Consumer asr 05 1020 1032 1056
2‘1‘ confidence index)
58 31aer05 MpensaputenbHas oueHka BB (preliminary) 2 k.05 3.40% 3.40% 3.30%
22 31 aer 05 WHpeke notpebutenbckix pacxopos (PCE) 2 k.05 - 3.30% 3.00%
49 1 cen 05 VHpexe flenoson aktueHocTy (ISM manufacturing) asr.05 56.50 56.60 53.60
46
43 2 e 05 CraTncTuka pbiHka TpyAa - Y1cno HoBbIX pabounx mect a8r.05 188 000 249 000 169 000
L il (Non-farm payrolls)
37
§‘1‘ 2 ceH 05 CraTuctuka pbiHka Tpyaa - YposeHb 6e3paboTuup asr 05 5.0% 5.0% 4.9%
(Unemployment)
map-05 anp-05 wmain-05 wioH-05 won-05 asr-05  ceH-05
BRENT URALS 6 ceH 05 WHpekc [enosoit aktueHocTH (ISM Services) apr.05 60.80 60.50 65.00
301070 CETOAHA

450 9 ceH 05 /MNOpPTHBIE LieHbl nion.05 1.20% 1.10%
445 9cen 05 OKCMIOPTHbIE LIEHbI uior.05
440 13 ceH 05 Toprosblit 6anaHc (canbgo, Mapa. Aonn. ) non.05 -58.20
435 13 ceH 05 [Oeduunt denepansHoro Glomketa, MIpa. 4O, nioH.05 -41.13
430 13 ceH 05 WHcbnsums B npombiwneHHom cektope (PPI) asr.05 1.00%
425 13 cen 05 WHcpnsums - Core PP (ouniLeHHas oT BIMSHWSA LieH Ha a8r 05 0.40%
420 NPOLOBOMBLCTBUE 1 SHEPTETMKY)
415 14 cen 05 PosHuunble npogaxy (Retail sales), m-t-m aBr.05 1.80%
410 14 ceH 05 Retail sales, nckniovas asTomobunu, m-t-m asr.05 0.30%

map-05 anp-05 mai-05 wion-05 wion-05 aer-05  cen-05 14 ceH 05 VHaeKC NpoMbILLAEHHOTO MPOM3BOACTCTBA apr.05 0.10%
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KPUBbIE JOXOLHOCTEWN ceHTAGps 200
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PbIHOK PYBJIEBbIX OBNUTALIUIA 7 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 100 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 1386 0.00 9999 0.00 0.00 0.14 - - 0.08 13.19:¢ 0.02 0.02
OBP 03 30.9 - - 22.09.2009 15.12.2005 1477 : 99.01 99.01 i 0.07 0.03 0.50 - - 0.25 3.70 0.27 0.26
O3 25057 99.7 33773 7.40 20.01.2010 - 1597 :1102.80 102.95: -0.29 0.20 1.59 i 8.31 7.20 6.82 - 3.76 3.52
O3 25058 44.7 31866 : 6.30 30.04.2008 - 967 :100.40 100.55: 0.00 0.30 1.17 { 587 6.27 6.23 - 2.45 2.30
O3 26198 0.0 42117 i 6.00 02.11.2012 - 2614 : 9220 94.27: 0.00 0.21 2.04 : 50.30 6.51 7.44 - 5.67 5.28
0®3 27018 0.0 14000 ; 12.00 14.09.2005 - 8 0.00 100.25: 0.00 -0.41 -0.65:27.29 1195 -7.83 - 0.02 0.02
o3 27019 0.0 8800 : 10.00 18.07.2007 - 680 :107.10 108.80: 0.00 0.00 0.24 : 13.15 9.29 5.66 - 1.73 1.64
03 27020 0.0 8800 : 10.00 08.08.2007 - 701 107.20 108.70: 0.00 0.00 -0.15: 740 930 5.90 - 1.79 1.69
03 27022 5.4 21296 { 8.00 15.02.2006 - 162 :101.67 101.75{ -0.01 -0.08 -0.51:i 4.38 7.87 4.20 - 0.44 0.42
03 27024 13.2 15001 : 7.50 19.04.2006 - 225 :101.50 101.71: 0.00 0.00 -0.24: 9.86 7.37 4.34 - 0.60 0.58
O®3 27025 0.0 25806 7.50 13.06.2007 - 645 :101.90 102.48: 0.00 0.01 0.39 { 17.05 7.36 5.77 - 1.65 1.56
03 27026 0.0 16000 i 8.00 11.03.2009 - 1282 :101.81 102.50: 1.22 -049 1.05 1819 7.79 6.24 - 3.08 2.90
O®3 45001 403.1 28356 10.00 15.11.2006 - 435 :103.30 103.34: -0.03 -0.03 -0.02 : 4.11 9.68 5.12 - 0.68 0.64
03 45002 0.0 5520 :10.00 02.08.2006 - 330 0.00 104.41: 0.00 -029 1.85: 279 958 501 - 0.88 0.84
O®3 46001 0.0 60000 { 10.00 10.09.2008 - 1100 :108.55 108.65: 0.05 0.13 0.40 : 22.74 9.20 5.99 - 2.02 1.91
03 46002 82.6 62000: 10.00 08.08.2012 - 2528 :110.00 110.10: -0.19 0.23 1.61 548 9.09 6.95 - 4.88 4.56
O®3 46003 272.3 37298 10.00 14.07.2010 - 1772 1112.25 112.27: -0.19 0.18 119 { 13.15 8.91 6.81 - 3.64 3.41
O3 46014 249.6 58290: 10.00 29.08.2018 - 4740 :108.75 109.00: 0.01 1.50 2.88 { 4767 9.17 7.04 - 5.81 5.43
O®3 46017 1008.9 29354: 9.50 03.08.2016 - 3984 :104.90 105.00; -0.66 258 536 { 5.21 9.05 7.10 - 7.14 6.66
03 46018 900.5 17940: 9.50 24.11.2021 - 5923 :108.60 109.00i -0.73 3.28 8.51 { 21.60 8.75 7.18 - 8.70 8.12
Bcezo 2210.4 532776

Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 7 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 - 1045 0.00 103.00: 0.00 0.66 2.13 {13.13 9.89 8.71 - 2.50 2.30
KasaHb, 01 0.27 750 :10.50 21.07.2006 - 318 1102.26 102.39: -0.01 -0.05 0.20 i 13.23 10.25 7.86 - 0.84 0.78
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 416 :105.98 106.30: 0.00 -0.23 043 : 14.04 11.76 6.92 - 1.07 1.00
Hoeocubupck, 02 0.07 1500 :13.00 07.12.2006 - 457 :104.93 105.30: -0.24 0.00 048 : 3241 1238 8.17 - 1.15 1.06
Hoseocubupck, 03 8.22 1000 : 4.95 14.07.2009 - 1407 :109.86 110.10: -0.13 0.63 393 : 7.73 4.51 8.81 - 3.24 2.98
Tomck, 01 0.00 300 :13.00 22.11.2007 - 807 :105.55 105.70: 0.00 0.12 096 { 299 1231 8.92 - 1.53 1.40
Yepa, 03 0.00 400 :10.03 18.07.2006 - 315 :101.02 102.97: 0.00 0.00 0.09 { 1346 985 7.97 - 0.84 0.78
Yopa, 04 0.00 500 :10.03 03.06.2008 - 1001 0.00 0.00 { 0.00 0.00 234 {2500 955 8.13 - 2.42 2.24
Ymozau mopzaoe cybghedepanbHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 737 0.00 0.00 { 0.00 0.80 091 {38.01 794 762 - 1.84 1.71
Beneopodckas 0bn., 04 0.01 320 :14.50 29.04.2008 - 966 :112.00 114.00: 1.33 0.88 3.35 { 51.64 1272 8.13 - 2.22 2.06
Benzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 105 :103.06 104.05: 0.00 0.10 -1.47 : 40.60 18.28 5.17 - 0.28 0.26
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 250 :103.60 104.00: 0.00 -0.29 -0.19: 3.88 11.58 6.67 - 0.65 0.61
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1374 :108.60 109.85: 0.00 0.74 293 :29.21 11.89 8.19 - 2.40 222
BopoHexckas 06n. 01 0.00 600 (13.00 15.12.2007 - 830 0.00 0.00 { 0.00 0.14 1.60 {29.56 11.71 7.90 - 1.97 1.82
Boponexckas obn. 02 0.00 500 :13.00 18.06.2009 - 1381 {114.22 114.73: 0.00 0.79 4.05 { 29.56 11.32 8.05 - 3.09 2.86
Wpkymckas obn., 01 0.00 700 {11.00 22.07.2007 - 684 :103.60 104.10: 0.00 0.11 0.47 { 1013 10.58 7.53 - 1.29 1.20
Upkymckas obn., 02 6.65 750 :11.00 07.09.2006 - 366 :102.40 102.90: 0.79 0.02 0.12 { 27.42 10.68 4.95 - 0.58 0.55
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 839 0.00 0.00 { 0.00 0.01 0.34 : 23.23 11.31 9.33 - 2.06 1.89
Komu, 05 0.00 500 :15.00 24.12.2007 - 839 0.00 0.00 : 0.00 -0.70 0.88 : 30.41 13.16 7.26 - 1.97 1.84
Komu, 06 0.01 700 :14.50 14.10.2010 - 1864 :117.01 119.50: 2.14 -1.68 2.18 : 57.60 12.13 8.02 - 3.79 3.51
Komu, 07 3.63 1000 :12.00 22.11.2013 - 2999 :107.30 109.80: 2.61 -0.93 4.39 { 34.85 10.91 8.02 - 5.41 5.01
Kocmpowmckas 0bn., 04 0.00 800 {13.00 11.03.2008 - 917 0.00 0.00 { 0.00 -0.32 1.69 {29.92 12.00 8.39 - 2.15 1.99
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 93 0.00 0.00 { 0.00 0.00 0.06 ;2568 10.17 5.39 - 0.25 0.24
KpacHosipckuti kpat, 02 0.00 1500 {10.95 26.10.2006 - 415 :1104.41 104.80: 0.00 -0.02 -0.19: 13.50 10.49 7.06 - 1.07 1.00
KpacHodapckuti kpati, 01 0.00 605 {10.50 15.05.2007 - 616 :103.80 0.00 : 0.00 0.00 0.06 i 3222 10.14 8.10 - 1.55 1.43
JleHuHepadckas 0bn., 02 0.00 800 :14.01 08.12.2010 - 1919 i115.24 0.00 { 0.00 040 4.88 : 3147 1121 8.24 - 3.95 3.65
JleHuHepadckas obn. 03 4.52 1300 :13.50 05.12.2014 - 3377 :122.01 128.00: -0.67 1.76 1.67 { 29.96 10.68 8.46 - 5.95 5.48
Mockosckas 06rn1., 03 25.59 1000 : 11.00 19.08.2007 - 712 :107.70 107.80: 0.22 -0.11 049 { 512 10.20 6.78 - 1.81 1.69
Mockoseckas 06n., 05 87.85 12000 : 10.00 30.03.2010 - 1666 :107.15 107.35: -0.29 0.38 1.08 : 4219 933 7.14 - 2.39 2.23
Mockosckas o6rn., 04 22.87 9600 :11.00 21.04.2009 - 1323 i112.60 113.00f -0.44 045 145 1266 9.73 7.09 - 3.05 2.84
Huxezaopodckas obn. 01 3.87 1000 :11.80 01.11.2006 - 421 105.15 105.25: 0.00 0.24 062 : 10.99 11.21 7.20 - 1.09 1.01
Huxezopodckas obn. 02 10.07 2500 } 10.49 02.11.2008 - 1153 1105.50 105.87: -0.10 0.09 2.72 { 1265 9.91 7.68 - 2.20 2.05
Hosocubupckas obn. 4.10 1500 §13.50 27.07.2006 - 324 1104.90 105.24: 0.00 -0.10 0.29 { 13.32 12.83 7.59 - 0.84 0.78
Hosocubupckas obn. 02 0.03 2000 :13.30 29.11.2007 - 814 :111.00 112.00: -0.18 0.09 1.74 182 1198 8.11 - 1.98 1.83
Camapckas o6bn., 01 0.00 2370 :12.00 04.07.2006 - 301 104.35 104.85: 0.00 -0.33 0.68 : 20.71 11.32 4.62 - 0.78 0.75
Teepckasi 06n., 02 0.67 1000 :16.90 23.11.2006 - 443 :111.25 111.40: -0.13 0.04 032 : 556 1519 7.33 - 1.12 1.05
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 74 100.86 101.60: 0.00 0.05 0.20 : 36.16 11.85 5.56 - 0.20 0.19
Tomckasi 06n., 02 0.11 500 :12.00 27.07.2006 - 324 :103.05 106.00: -1.21 -0.29 0.12 { 1315 11.79 9.54 - 0.86 0.78
Tomckas o6n., 03 0.00 600 (12.00 13.10.2007 - 767 0.00 106.00: -0.09 -0.10 0.51 { 48.00 11.36 7.80 - 1.86 1.72
Xabaposckull kpad, 02 0.00 700 :12.00 05.10.2006 - 394 :103.15 104.30: 0.00 0.19 0.10 { 20.71 1159 7.41 - 1.01 0.94
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 93 100.00 0.00 i 0.00 1.04 35.75 14.66 545 - 0.25 0.24
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 994 110197 0.00 { 0.00 049 -0.04: 33.21 10.69 7.09 - 2.36 2.20
YHyeawus, 03 0.00 500 i 9.50 13.04.2007 - 584 0.00 0.00 : 0.00 -0.03 1.16 : 1432 9.28 8.14 - 1.48 1.37
Yysawus, 04 0.00 750 :12.33 27.03.2009 - 1298 :112.92 113.40: 0.00 0.29 3.20 : 54.72 10.87 8.09 - 2.89 2.67
SAxkymus, 03 0.00 800 :12.00 17.06.2008 - 1015 :107.01 0.00 { 0.00 -0.23 224 : 2532 10.89 8.13 - 2.37 2.19
Sxymusi, 04 0.83 1000 : 14.00 16.03.2006 - 191 103.90 104.30: 0.25 0.14 -0.08 : 31.45 1342 524 - 0.50 0.47
SAxkymus, 05 0.03 2000 §10.00 21.04.2007 - 592 :102.05 102.35; -0.05 0.35 1.84 { 12.88 980 7.63 - 1.51 1.40
Sxymusi, 06 3.25 2000 :10.00 13.05.2010 - 1710 {107.00 108.19: -0.09 0.51 4.75 i 5.21 9.23 7.83 - 3.41 3.17
AHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1062 0.00 0.00 { 0.00 0.00 0.41 9.64 10.23 7.56 - 2.57 2.39
Spocnasckasi 06n., 02 0.00 1000 §13.28 03.07.2007 - 665 :108.75 109.10: 0.00 0.00 1.16 { 2292 1219 7.92 - 1.62 1.51
Spocnasckas 06n., 03 6.23 1000 :12.50 17.11.2006 - 437 :103.80 104.00: -0.14 -0.19 0.43 : 38.01 12.04 7.67 - 0.85 0.79
Spocnasckasi 06n., 04 0.58 1000 : 11.00 26.05.2009 - 1358 :108.11 108.25: 0.28 1.26 260 : 31.64 10.16 8.04 - 3.10 2.87
Mockea 35 178.17 3900 : 10.00 18.06.2006 - 285 :103.41 103.95: 0.14 -0.21 0.05: 932 965 -12.11 - 0.16 0.18
Mockea 28 0.00 3000 £ 15.00 25.12.2005 - 110 :103.11 103.50: 0.00 -0.31 0.00 { 30.00 14.38 0.70 - 0.29 0.29
Mockea 32 190.46 4000 { 10.00 25.05.2006 - 261 103.16 103.25: 0.00 0.10 -0.02: 3.29 969 544 - 0.70 0.66
Mockea 37 0.94 3900 {10.00 23.09.2006 - 382 :104.55 105.57: -0.05 -0.86 -0.15:f 20.55 9.56 5.56 - 0.99 0.94
Mockea 27 0.00 4000 :15.00 20.12.2006 - 470 £111.10 112.00: 0.00 -0.36 -0.18 i 32.05 13.40 5.44 - 1.17 1.11
Mockea 42 0.00 3000 (10.00 13.08.2007 - 706 0.00 106.95: 0.00 0.00 0.19 : 6.58 945 6.95 - 1.78 1.66
Mockea 31 0.76 5000 :10.00 20.05.2007 - 621 106.45 108.50: 0.20 0.09 -0.23: 877 9.39 6.49 - 1.76 1.65
Mockea 40 7.51 4000 : 10.00 26.10.2007 - 780 :107.30 107.40: 0.09 0.00 0.36 { 20.82 9.32 6.31 - 1.85 1.74
Mockea 29 35.76 5000 :10.00 05.06.2008 - 1003 :108.25 108.30: -0.14 0.23 0.16 : 2548 9.23 6.75 - 2.43 227
Mockea 36 1.10 4000 :10.00 16.12.2008 - 1197 $109.60 109.70: 0.05 0.61 0.05 { 2247 9.12 6.76 - 2.84 2.66
Mockea 41 7.58 5000 {10.00 30.07.2010 - 1788 :108.50 109.05: 0.93 046 0.00 { 1041 917 7.18 - 4.01 3.74
Mockea 38 11.24 5000 : 10.00 26.12.2010 - 1937 i112.45 113.25( -0.18 0.72 0.95 { 19.73 8.88 7.23 - 4.24 3.96
Mockea 39 66.74 5000 :10.00 21.07.2014 - 3240 :109.15 109.35: -0.75 155 1.86 i 12.88 9.16 7.33 - 6.27 5.84
Bcezo 681.16 121495

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 7 ceHTabpsa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% HAOPALINA
Obbem, [Hen go

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
moeu mop20e8 Koprnopamue8HbIMU OGﬂUZaMUﬂMU
Hegpmb u 2a3
T'ASIIPOM A2 0.00 5000 :15.21 03.11.2005 - 58 101.65 101.75{ 0.00 -0.14 -0.76 { 50.83 14.95 3.93 - 0.16 0.15
FASIIPOM A3 10.25 10000: 8.11 18.01.2007 - 499 102.15 102.39: 0.04 -0.03 0.25 9.11 792 6.35 - 1.31 1.23
FA3IPOM A4 0.00 5000 { 8.22 10.02.2010 - 1618 :104.35 104.60: -0.19 0.34 0.97 4.50 786 7.12 - 3.80 3.55
rA3MPOM A5 11.20 5000 { 7.58 09.10.2007 - 763 101.55 102.10: -0.05 0.20 -0.29 : 30.53 7.43 6.62 - 1.92 1.80
HIK UTEPA 0.33 2000 :13.50 07.12.2007 07.12.2005 822 :101.30 101.50: -0.10 -0.29 -0.64 : 33.66 13.33 - 7.97 i 0.25 0.23
Jlykodin 02 7.42 6000 i 7.15 17.11.2009 20.11.2007 1533 {101.35 101.57: -0.15 059 0.85 { 20.57 7.05 - 6.58 2.04 1.92
HOBAT3K, 01 0.00 1000 : 9.40 30.11.2006 - 450 0.00 101.95: 0.00 0.94 -0.65:24.72 9.23 7.97 - 1.17 1.08
Hopmeas, 01 35.39 2100 {16.00 09.11.2005 - 64 101.10 101.20¢{ 0.11 -0.10 -0.39 i 51.73 15.82 8.88 - 0.18 0.16
Tam+egpms 03 16.69 1500 (12.00 01.07.2006 - 298 :104.00 104.50; -0.05 0.05 0.14 { 22.03 11.51 6.58 - 0.79 0.74
THK, 05 0.00 3000 :15.00 28.11.2006 - 448 :110.50 0.00 : 0.00 0.18 045 : 4110 13.49 5.50 - 1.13 1.07
Xumust u Hegpbmexumus
AMTEITXK, 01 9.60 1200 :12.50 15.11.2007 22.11.2005 800 100.66 100.69: 0.56 0.04 -0.20 i 37.67 12.41 - 8.30 0.21 0.19
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 56 100.66 101.00: 0.00 0.00 -0.30: 12.90 13.34 7.74 - 0.15 0.14
Amvmenwutnpom, 01 0.08 600 :19.00 23.12.2005 - 108 £103.01 103.29: 0.18 -0.05 -0.48 i 38.52 18.39 7.36 - 0.30 0.28
ALIBK-UHeecm, 02 0.61 500 {11.80 20.05.2008 21.11.2006 987 100.65 102.40: 0.64 -0.93 0.91 453 11.55 - 10.21 1.14 1.03
[opozobyx, 01 0.69 900 9.90 11.06.2008 13.12.2006 1009 {101.80 102.35{ 0.00 049 0.20 { 22.51 9.72 - 8.53 1.20 1.1
Kyub6eiweeasom, 01 1.00 600 : 9.00 15.06.2006 15.12.2005 282 100.22 100.40; 0.15 -0.08 -0.27 { 20.22 8.96 - 7.72 i 0.27 0.25
HUKOCXUM, 01 0.35 750 :15.00 14.12.2006 - 464 101.10 101.48: -0.95 0.06 1.26 { 33.70 14.78 13.30 - 117 1.03
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 725 100.00 0.00 0.00 0.00 -040: 1.10 799 8.10 - 1.18 1.09
HKHX, 04 0.00 1500 { 9.99 26.03.2012 02.04.2009 2393 {105.45 106.20: -0.05 0.00 2.89 { 4242 947 - 8.33 2.99 2.76
Hagpuc Kocmemukc, 01 5.02 400 {12.00 22.04.2007 21.10.2005 593 {100.00 100.44: 0.00 -0.10 -0.45} 45.04 11.95 - 8.35 { 0.12 0.1
CAHOC 01 1.29 300 :14.00 13.02.2006 - 160 :102.88 102.95: -0.05 0.19 -0.20: 8.82 13.60 7.00 - 0.44 0.41
CAHOC 02 0.00 3000 §{ 9.70 10.11.2009 13.11.2007 1526 § 105.30 105.50: 0.00 1.49 1.28 { 290.76  9.22 - 7.45 1.97 1.83
Anekmpo3Hepaemuka
bauwkupaHepeo, 01 0.00 500 :(20.00 11.09.2005 - 5 0.00 0.00 { 0.00 -1.04 -0.49:97.53 20.00 18.22 - 0.01 0.01
bauwkuparepeo, 02 0.00 500 9.50 22.02.2007 - 534 101.75 102.00: -0.29 1.09 -0.05: 3.12 9.34 841 - 1.40 1.29
JleHsHepeo, 01 3.94 3000 (10.25 19.04.2007 - 590 101.05 101.30¢ -0.30 -0.15 0.27 : 38.75 10.14 9.71 - 1.48 1.35
PAO E3C 02 0.00 3000 {15.00 21.10.2005 - 45 100.86 104.48: 0.00 -0.30 -0.73 i 56.71 14.81 4.55 - 0.12 0.12
Ceepdrnosarepeo, 01 1.21 500 {11.50 01.03.2007 - 541 1101.20 102.00; 1.00 -0.84 0.41 1.58 11.39 11.04 11.04: 1.40 1.26
Tamarepeo, 01 0.00 1500 : 9.65 13.03.2008 - 919 :102.80 103.30: 0.00 0.88 1.28 : 4574 9.37 8.48 - 2.20 2.03
®CKEQC, 01 14.07 5000 { 8.80 18.12.2007 - 833 103.76 104.15: -0.10 -0.29 0.73 { 1856 8.45 6.91 - 2.09 1.95
Slkymckanepzo, 01 0.00 400 :14.00 31.08.2006 - 359 0.00 105.00: 0.00 0.00 -0.20: 192 13.33 8.77 - 0.95 0.88
Cesnsb
bauwuH@opmcesib 09 0.00 150 {14.00 23.10.2005 - 47 100.10 0.00 { 0.00 0.00 -0.49:52.16 13.86 5.87 - 0.13 0.12
Bonzamenexkom 8.16 1000 :13.00 21.02.2006 - 168 102.76 103.20: -2.87 -0.07 -0.36: 5.34 1265 7.03 - 0.45 0.42
Beimnesikom 01 0.10 3000 { 9.90 16.05.2006 - 252 101.80 102.00f -0.08 0.06 0.10 { 30.38 9.72 7.26 - 0.67 0.62
Hanbcessb 01 0.82 1000 ( 15.00 15.11.2006 16.11.2005 435 {106.00 106.25! -0.13 0.18 0.46 { 45.62 14.12 7.87 - 1.10 1.02
MITC 04 0.31 1000 : 10.00 22.04.2009 26.04.2006 1324 :102.25 102.30: 0.24 0.30 0.39 { 36.16 9.77 - 6.24 0.61 0.58
MITC, 05 0.00 1500 § 8.30 25.05.2010 29.05.2007 1722 {101.50 102.50: 0.00 1.64 0.15 { 22.28 8.14 - 7.16 1.61 1.50
Mezagpor @uHac 01 0.00 1500 : 11.50 07.06.2006 - 274 103.21 103.35: 0.00 0.58 0.05 : 28.36 11.13 6.93 - 0.72 0.68
Mezagpor 0.31 1500 { 9.28 11.04.2007 - 582 102.50 102.70: -0.05 0.00 1.23 {3712 9.04 765 - 1.47 1.36
MeezagpoH, 03 5.20 3000 §{ 9.25 15.04.2008 - 952 103.05 103.90: 0.10 0.58 2.66 : 3548 8.90 7.71 - 2.30 214
PTK-TIN3UHT, 04 17.20 2250 i 9.69 08.04.2008 13.04.2006 39546 {101.08 101.25{ 0.15 -0.02 -0.19{ 39.03 9.58 - 6.41 0.58 0.54
Cubupbmenexom 03 0.07 1530 { 14.50 14.07.2006 - 311 1106.02 106.20; -0.08 -0.09 0.12 { 21.05 13.68 7.19 - 0.82 0.76
Cubupbmenexom, 04 3.13 2000 :12.50 05.07.2007 - 667 108.05 108.20: -0.28 -0.10 0.70 : 20.89 11.57 7.86 - 1.67 1.54
Cubupbmenekom, 05 0.01 3000 { 9.20 25.04.2008 - 962 103.06 103.24: 0.05 -0.21 1.87 §{ 32.77 891 7.94 - 2.33 2.16
C3 Tenexom, 02 25.30 1500 :13.20 03.10.2007 05.10.2005 757 100.55 100.75: -0.18 0.00 -0.35: 22.42 13.12 - 5.25 0.08 0.08
C3 Tenexom, 03 0.00 3000 { 9.25 24.02.2011 28.02.2008 1997 {103.35 104.00{ 0.00 0.14 147 i 127 8.94 - 7.91 2.25 2.08
CMAPTC, 01 0.00 275 :18.00 20.11.2005 - 75 101.71 102.25: 0.00 0.00 -0.49: 5227 17.65 7.83 - 0.21 0.19
CMAPTC, 02 0.00 500 {10.00 26.06.2007 26.12.2005 658 100.12 100.30i 0.00 0.00 0.15 { 19.73 9.98 - 8.98 0.30 0.28
CMAPTC, 03 3.68 1000 :15.10 29.09.2009 03.10.2006 1484 :104.00 104.25: 0.05 0.34 1.37 { 63.71 14.48 - 10.13: 0.98 0.89
Tammenekom, 03 0.13 600 :11.75 06.05.2007 - 607 :105.15 105.75; -0.05 0.09 1.39 { 7.73 11.17 8.67 - 1.53 1.41
YPCH 03 4.24 3000 :14.25 18.07.2006 - 315 1105.96 106.15: -0.08 0.13 0.09 { 19.13 13.43 6.98 - 0.83 0.78
YPCU 04 0.00 3000 : 9.99 01.11.2007 - 786 104.75 104.95: -0.05 0.24 145 § 33.94 953 7.67 - 1.93 1.80
YPCU 05 0.05 2000 § 9.19 17.04.2008 - 954 103.10 103.40: -0.10 0.10 197 {3475 890 7.92 - 2.31 214
Lienmpmenexom 03 0.00 2000 : 12.35 15.09.2006 - 374 :104.10 107.00; 0.00 0.38 0.34 ;5820 11.78 7.53 - 0.94 0.88
Lienmpmenexom 04 43.74 5623 {13.80 21.08.2009 - 1445 :117.90 118.15: -042 142 3.21 718 11.68 8.49 - 3.23 2.98
LlermpaneHbiti Teneepagp 0t 0.00 500 :16.00 22.08.2006 - 350 106.00 109.90: 0.00 2.23 3.58 6.14 1495 8.59 - 0.91 0.83
fOTK, 01 0.32 1500 {14.24 14.09.2006 - 373 104.70 105.65¢ -0.99 -0.52 0.99 { 6749 13.62 9.68 - 0.93 0.85
tOTK, 02 0.56 1500 {12.00 07.02.2007 08.02.2006 519 {101.20 101.38} -0.11 -0.12 0.27 } 8.88 11.84 - 8.56 i 0.43 0.39
HOTK, 03 11.08 3500 :12.30 10.10.2009 13.04.2006 1495 :101.95 102.00: -0.10 0.08 0.49 : 51.22 12.06 - 8.68 i 0.57 0.52
Memannypaus
VIHITPOM, 01 1.32 500 {12.50 20.04.2007 21.04.2006 591 101.80 102.00i 0.13 0.17 0.99 { 46.92 12.27 - 9.54 0.59 0.54
Mauphneecm, 01 0.00 500 :12.30 03.04.2007 20.12.2005 574 :101.00 102.45: 0.00 0.99 -0.25: 2123 12.06 - 14.81: 0.28 0.25
HCMMS3, 01 0.00 1000 (12.10 19.05.2008 22.05.2006 986 0.00 103.00{ 0.00 0.10 0.78 : 35.14 11.78 - 8.21 0.68 0.63
OMK, 01 3.61 3000 i 9.20 12.06.2008 - 1010 :103.10 103.35: -0.10 0.39 1.78 § 2243 892 8.08 - 2.46 2.28
Pycan ®ur 01 0.00 3000 {10.00 12.09.2005 - 6 0.00 0.00 0.00 0.00 -0.55:48.77 9.99 3.73 - 0.02 0.02
Pycan ®uH 02 0.00 5000  8.00 20.05.2007 - 621 :100.45 100.75; -0.05 0.10 0.20 { 23.89 7.94 7.68 - 1.59 1.48
Ce0600Hbit cokon, 02 2.56 600 :13.55 22.11.2007 27.05.2006 807 0.00 102.30: 0.20 -0.49 -0.29: 38.24 13.25 - 10.36 : 0.69 0.62
CIr MEYEJI, 01 0.84 2000 §10.69 22.11.2007 30.05.2006 807 102.20 102.40: 0.10 -0.10 -0.05% 30.17 10.44 - 7.15 0.70 0.66
Cesepcmarib 0.00 3000 : 8.10 28.06.2007 - 660 101.40 101.65: 0.00 0.00 0.69 : 15.09 7.96 7.20 - 1.70 1.58
T4 MEYET 01 2.64 3000 :11.75 12.06.2009 16.06.2006 1375 {103.20 103.30{ -0.24 -0.10 0.47 { 26.08 11.39 - 7.60 i 0.75 0.70
TMK 0.00 2000 :10.30 20.10.2006 - 409 :102.55 102.62: 0.00 -0.05 0.64 :39.22 10.03 7.92 - 1.05 0.97
TMK, 02 0.00 3000 11.09 24.03.2009 30.03.2007 1295 {103.50 103.90{ 0.00 0.38 0.83 { 48.92 10.68 - 7.94 1.41 1.31
Tynadepmem 02 7.07 1000 :11.00 02.12.2007 02.12.2005 817 101.38 102.19: 0.30 -0.15 0.00 i 28.93 10.82 - 7.71 0.24 0.22
UMK 01 0.00 1000 : 7.00 31.01.2006 - 147 0.00 100.00{ 0.00 1.01 050 :{ 6.71 7.00 6.95 - 0.40 0.38
yTrig, o1 0.15 3000 : 9.50 16.06.2010 25.04.2008 1744 {102.75 102.95: -0.05 0.39 245 : 19.78 9.23 - 8.40 2.35 2.17

Ucmounuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 7 ceHTabpsa 2005 r.

SMUTEHTbI OBBEMbI MOrALUEHHUE/ BbIKYTT LIEHA N3MEHEHUWE, % 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
Asmosas, 02 534 3000 : 9.20 13.08.2008 14.02.2007 1072 :100.90 101.30: -0.15 0.24 031 : 504 9.11 - 866 : 138 127
Bazonma, 01 420 300 i13.50 19.06.2008 22.06.2006 1017 i103.33 104.00; 0.00 0.54 2.85 i 27.74 13.04 - 897 i 076  0.70
BKM-®unatc, 01 0.07 1000 :10.25 04.06.2008 06.12.2006 1002 :101.32 101.67: -0.03 -0.25 0.28 i 2527 10.10 - 916 i 1.18  1.08
' T-TAL{ 3Hepzo 02 0.00 1500 ;12.50 22.06.2006 - 289 1102.01 102.47: 0.00 024 062 2568 1214 864 - 076  0.70
['T-T3L{ Hepzo 03 0.00 1500 ; 12.04 18.04.2008 23.10.2006 955 102.21 102.35{ 0.00 -0.15 1.19 i 4519 11.76 -  10.01i 1.05 0.95
WwAsmo, 01 0.00 1200 {12.50 14.03.2007 14.09.2005 554 | 0.00 0.00 : 0.00 020 0.18 i 59.59 1249 - 791 i 002 0.02
Wxmaw, 02 0.00 1000 :13.55 17.06.2008 19.12.2006 1015 {101.01 103.25: -0.48 0.00 3.30 i 2858 13.16 - 1125} 119  1.07
WUPKYT 02 406 1500 {16.00 02.11.2005 - 57 $101.36 101.50: -0.01 -0.24 -1.07 i 5479 1577 6.28 - 0.16  0.15
KAMA3-@unatic 0.00 1200 :12.30 11.11.2006 11.11.2005 431 :100.60 100.90: 0.00 -0.15 -0.20 : 39.43 12.18 - 656 i 0.18  0.17
JIOMO, 02 193 700 i14.20 11.07.2006 - 308 :101.25 101.80: -0.49 0.38 144 i 21.79 14.02 1293 - 0.81 0.72
Mur-®utatc, 01 219 1000 :16.00 03.06.2009 15.12.2005 1366 :100.80 101.19: -0.19 -0.20 -0.39 i 39.45 1584 - 1099 027 0.25
OM3 04 158 900 i14.25 26.02.2009 31.08.2006 1269 i106.61 106.99: -0.37 -0.34 056 : 195 1337 - 731 i 095 0.89
Mpommpakmop, 01 2.76 1500 :10.70 03.07.2008 07.07.2006 1031 :101.15 101.36 0.05 0.37 1.16 i 17.88 10.57 - 935 i 081 0.74
Pycckue AemoBychi 0.00 500 :14.00 22.05.2006 - 258 1102.35 102.59: 0.00 0.00 0.16 i 41.04 13.66 1046 - 0.67  0.61
Canom-3Hepausi, 01 122 3000 {14.00 25.12.2007 27.12.2005 840 {101.50 101.70} -0.20 -0.10 -0.39 i 2685 13.79 - 875 : 031 028
CamypH WHeecm 0.00 500 :15.00 05.08.2006 - 333 {000 000 i 000 000 113 1315 1417 8.32 - 0.88  0.81
HI1O CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 101.70 102.00: 0.00 -044 0.25 i 5230 11.31 - 847 i 053 049
Cesepcmanb-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1598 i 0.00 0.00 : 0.00 -0.19 0.34 i 12.33 10.82 - 829 i 131  1.21
COK-Asmokomrt., 01 0.72 1100 ; 12.32 24.04.2008 27.10.2006 961 :102.25 102.40: 0.00 0.15 2.00 i 4422 12.03 - 1026 1.06 0.96
Cmpoiimpatcaas, 01 9.04 3000 i 9.60 25.06.2008 - 1023 (102.60 102.85i -0.24 049 235 1815 935 8.67 - 249 229
TB3, 01 0.00 750 :14.60 10.10.2006 - 399 :105.00 106.25! 043 047 0.95 i 59.60 13.74 3.84 - 056  0.54
Tparcmawxondure, 01 0.73 1500 {14.00 01.12.2007 05.06.2006 816 103.55 104.09: 0.19 -043 052 i 37.21 1348 - 849 i 071  0.66
Ypaneazorzaeod, 01 1.04 2000 :13.36 30.09.2008 03.10.2006 1120 {102.95 104.00i -0.29 -0.27 0.71 i 56.37 12.88 - 9.86 : 0.98  0.90
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJTPOCA 19 0.42 3000 16.00 23.10.2005 - 47 1101.41 101.42i -0.03 -0.10 -0.85: 59.62 1578 4.63 - 013  0.12
Monumemans, 01 0.00 750 :17.50 21.03.2006 - 196 1104.90 105.74; 0.00 0.09 -0.48: 80.55 16.54 5.98 - 0.50  0.47
CYaK, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 527 }101.45 101.75: 0.00 -0.05 0.30 ! 573 10.80 - 6.92 i 044  0.41
Xatinend [ond @uuaxc, 01 i 0.00 750 :12.00 02.04.2008 09.10.2006 939 :101.80 102.33 -026 1.41 065 : 2038 11.75 - 1026 1.02  0.92
lNMuwieeasi NPoOMbIWIEHHOCMb
ATIK Or 0, 01 2.81 1100 : 1550 22.04.2007 28.04.2006 593 :100.70 100.78: -0.07 -0.14 1.05 : 4945 1538 -  1461: 060 053
Banmumop-Hesa 023 500 : 1.00 05.09.2006 - 364 :91.00 9250 325 -986 -1.17: 0.11 1.09 9.97 - 099 090
Banmumop-Heea, 03 0.05 800 :11.65 15.05.2008 23.11.2006 982 :102.30 102.60: -0.10 -0.20 0.94 i 3511 11.37 - 9.44 i 113  1.03
Bumm-Bunnb-fanH 0.00 1500 :10.78 11.04.2006 - 217 1102.15 102.45: 0.00 0.10 0.04 i 43.42 10.55 7.42 - 057 053
pynna OCT, 02 0.00 1000 : 13.60 08.05.2008 22.05.2006 975 :102.00 102.20 0.00 -0.05 0.10 i 4359 1333 - 1023} 0.67 0.61
[Ikei-3cp-Cu, 01 0.70 700 :14.00 06.10.2005 - 30 $100.35 100.47 -0.05 -0.10 -0.05: 16.38 13.95 9.49 - 0.08  0.08
[Dked-3¢p-Cu, 02 0.00 1200 {14.00 04.12.2007 06.12.2005 819 (102.52 102.84i 0.00 -0.24 0.81 i 3490 13.66 - 3751 025 024
Wneecmnpoekm, 01 0.00 1000 10.80 16.05.2007 - 617 $102.80 103.50} 0.00 -0.97 1.39 | 32.84 1045 8.83 - 155 142
MukosiHoscKuLl 0.00 1000 :13.50 18.09.2006 - 377 1103.11 0.00 : 000 043 1.24 i 6325 12.86 8.51 - 094 087
Hympureecmxondutz, 01 0.00 1200 i 12.00 09.06.2009 13.06.2006 1372 i 0.00 0.00 : 0.00 -0.39 145 i 2762 11.85 - 1061i 072 0.66
MABA, 01 0.00 350 :12.91 15.06.2008 16.06.2006 1013 i 0.00 0.00 : 0.00 0.00 0.00 { 29.00 1291 -  1349i 073 0.64
Maprac-M, 01 0.38 500 :12.75 15.03.2006 - 190 i101.70 101.90; -0.02 0.20 -0.29 i 28.99 9.69 050 045
Mpatimepu HoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 430 i 0.00 0.00 i 0.00 0.00 0.00 i 925 1330 - 778 1 018  0.17
Paseynsii-Lienmp 01 159 1000 i 14.00 05.06.2006 - 272 1101.30 102.26: -0.20 0.38 0.84 i 36.05 13.75 11.66 - 071 064
Pycckuti Mpodykm, 04 0.00 440 {13.95 15.05.2007 16.05.2006 616 {101.50 102.20i 0.00 025 129 i 803 1365 - 11.02} 067 0.60
S0KO, 01 0.03 1000 : 15.50 05.09.2006 14.03.2006 364 : 99.95 101.85: -1.04 0.00 0.00 { 77.29 1552 -  10.00i 048  0.44
lTueoeapeHue
Banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 805 : 0.00 102.30: 0.00 024 152 ! 1846 855 7.77 - 209 1.93
KpacHbiii Bocmok-Mieecm § 0.73 1500 i 11.50 25.02.2007 24.02.2006 537 :104.20 104.45: -043 014 2.16 : 3.78 11.04 - 242 i 047 046
MNT-UHeecmmermce 01 0.00 1000 :12.00 28.09.2006 - 387 :103.00 0.00 i 000 -024 167 i 5227 1157 8.39 - 098  0.90
MUT-UHeecmmenme 02 0.32 1500 :14.25 23.03.2009 29.09.2006 1294 :106.00 106.30: 0.09 -0.05 1.67 i 6325 1342 - 811 i 097 090
CAH WHmep6pro 0.00 2500 :13.00 15.08.2006 - 343 i105.45 0.00 i 0.00 0.00 -0.04 i 18.16 12.32 5.72 - 0.75  0.71
PO3HUYHbIU CEKMOo,
Espocemb, 01 30.14 1000 : 16.33 25.04.2006 - 231 :103.19 103.22: -0.24 0.05 -0.15: 5950 1582 11.19 - 060 054
Koneika T/, 01 0.31 1200 i 9.75 17.06.2008 19.12.2006 1015 {102.30 102.70; 0.39 -042 2.50 i 20.57 9.53 - 8081 120 1.1
Mapma-®uHatic, 01 104 700 i14.84 22.05.2008 25.05.2006 989 104.01 104.44} -0.05 -0.37 0.58 i 41.88 1427 - 9.08 i 068  0.62
Msimepoyka @uHarc, 01 0.00 1500 i 11.45 12.05.2010 - 1709 {110.05 111.00 0.00 050 2.88 | 34.82 10.32 8.73 - 369 340
Mepekpecmok, 01 0.00 1500 i 8.81 08.07.2008 11.07.2006 1036 : 0.00 101.00: 0.00 0.14 0.92 i 13.52 8.72 - 7.70 i 0.82  0.76
JlecHasi npombiwnieHHocmb U UBK
ALIGK-Vineecm 0.00 500 :13.50 07.09.2006 - 366 : 0.00 000 : 000 -057 0.01: 3292 1311 10.71 - 093 084
Bonea 01 0.11 1500 ;12.00 13.03.2007 - 553 :99.90 100.19i -0.57 0.32 229 i 57.21 12.02 1249 - 135 1.20
roTaK 0.51 550 :12.50 06.06.2006 - 273 1101.60 101.85 -0.05 0.05 1.04 i 31.16 12.28 10.14 - 072 065
r13® Coos, 01 0.00 300 :16.00 09.10.2007 06.10.2005 763 :100.40 100.64: 0.60 -0.10 -0.63 i 66.63 15.84 - 3.56 i 0.08  0.08
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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 - 1182 :110.25 110.50: 0.00 0.11 1.01 £ 29233 997 7.49 - 2.76 2.57
AVXKK, 02 0.00 1500 :11.00 01.02.2010 - 1609 :112.50 116.00: 0.00 0.44 259 11 9.73 7.62 - 3.63 3.37
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1865 {107.05 107.55{ 0.00 0.23 1.62 { 13.65 879 7.51 - 3.28 3.05
AVKK, 04 212 900 8.70 01.02.2012 - 2339 :106.00 0.00 196 0.00 1.22 8.58 820 7.72 - 4.99 4.63
aemoccmpod, 01 6.38 2000 §13.00 27.05.2007 27.05.2006 628 101.75 101.85: -0.20 0.29 1.85 3.92 1276 - 10.70¢ 0.70 0.63
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 527 95.00 100.50: 0.00 0.00 1.01 570 10.95 11.24 - 1.37 1.23
Uekumumuyemernm, 01 0.00 200 :16.80 24.12.2006 25.12.2005 474 104.85 105.20: 0.00 0.51 0.67 i 3452 16.03 - 0.84 0.29 0.29
pynna JICP, 01 0.44 1000 : 14.00 20.03.2008 23.03.2006 926 101.42 101.49: -0.09 0.00 0.59 i 63.67 13.81 - 1153 0.51 0.46
MUA, 01 0.00 2200 :10.00 20.09.2012 - 2571 :102.00 103.00: 0.00 0.00 1.48 8.55 9.71 9.26 - 2.90 2.65
TyK, 05 3.46 1120 :13.00 20.05.2008 23.05.2006 987 100.25 100.30: 0.01 -0.22 0.30 499 12.96 - 13.14: 0.69 0.61
LIYH JleHCneyCMY, 01 2.06 1000 {15.50 22.04.2010 27.04.2006 1689 {101.91 102.20{ 0.20 -0.05 1.10 { 55.63 15.17 - 12.09¢ 0.60 0.54
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 1010 {101.81 102.30{ 0.00 1.09 2.00 { 28.08 12.24 - 9.80 0.74 0.68
CY-155 0.00 1500 § 14.00 30.03.2007 30.03.2006 570 101.05 101.50i 0.00 0.80 0.50 i 26.47 13.86 - 12.67 ¢ 0.54 0.48
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 {15.00 08.03.2007 - 548 0.00 0.00 0.00 0.19 098 i 73.97 1449 12.09 - 1.31 1.17
Wem JlaliH XaHonuHe, 02 27.14 3000 {11.59 22.05.2008 23.11.2006 989 101.80 101.85: -0.16 0.15 1.58 i 32.71 11.38 - 10.16 i 1.13 1.03
PX[, 03 0.34 4000 : 8.33 02.12.2009 - 1548 :104.70 104.90: 0.05 0.10 1.17 : 20.54 794 7.09 - 3.61 3.37
PX/4, 02 4.10 4000 : 7.75 05.12.2007 - 820 :102.35 102.65: 0.00 0.10 043 : 1911 7.57 6.68 - 2.07 1.94
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 92 100.16 100.35: 0.00 0.20 -0.12: 16.25 6.58 5.69 - 0.25 0.24
TpaHcHegmenpodykm 0.01 1000 : 8.90 10.05.2006 - 246 :101.18 0.00 : -0.26 0.00 0.25 : 28.77 880 7.16 - 0.65 0.61
QPuHaHcoebIli ceKkmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 640 0.00 0.00 0.00 - - 2049 850 1.29 - 1.69 1.67
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1667 0.00 0.00 0.00 0.00 0.00 i 3563 8.55 - 9.80 0.56 0.51
baHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 564 100.40 100.65: 0.00 0.05 0.07 { 38.66 8.46 - 7.70 0.52 0.49
BHewmopzbaHk 03 0.00 2000 §14.00 22.02.2006 - 169 :103.80 104.00: 0.00 -0.34 -0.58 : 39.89 13.47 5.17 - 0.46 0.44
BHewmopabaHk 04 0.00 5000 { 5.60 19.03.2009 24.03.2006 1290 { 99.75 100.00:{ 0.00 -0.12 -0.02 i 2547 5.60 - 5.74 0.53 0.50
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 525 0.00 101.57: 0.00 0.46 0.46 4.78 8.17 7.25 - 1.38 1.29
PocbaHk, 01 1.53 3000 : 9.25 15.02.2009 14.02.2007 1258 {102.00 102.13: 0.01 0.18 0.72 5.83 9.06 - 7.80 1.38 1.28
Pycckuti CmaHdapm 02 0.00 1000 : 14.04 14.06.2006 - 281 104.00 104.85: 0.00 -0.02 0.10 { 31.92 13.38 7.47 - 0.74 0.69
Pycckuli CmaHdapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 715 100.35 100.70: 0.00 043 -0.20: 2.99 8.36 - 7.96 0.94 0.87
Pycckuli CmaHdoapm 04 1.01 3000 { 8.99 03.03.2008 02.03.2006 909 100.45 100.70; 0.08 0.00 0.32 1.48 8.94 - 7.70 0.49 0.45
XKbB baHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 770 100.25 0.00 0.00 0.00 -0.20:¢ 43.15 11.21 - 7.42 0.12 0.1
XKb BaHk, 02 0.00 3000 { 8.50 11.05.2010 16.05.2006 1708 0.00 100.35: -0.20 -0.10 -0.15:i 26.08 8.48 - 8.25 0.67 0.62
Bcezo 1o daHHbIM 383.57 270408
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POCCUUCKWE EBPOOBNUIALIUK 7 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 26.06.07 657 : 109.31 109.50: 0.00 0.17  -023 451 9.15 70 1BBB- Baa3 BBBI 1.66 1.62
Poccusi 10 $ 2718 825 31.03.10 1666 : 10850 108.75: 0.00 029 -017 463  7.60 79 iBBB- Baa3 BBBi 2.28 2.23
Poccus 18 $ 3466 11  24.07.18 4703 i 15213 152.88: -0.16  1.84 1.77 536 7.23 126 {BBB- Baa3 BBBi 8.19 7.98
Poccusi 30 $19526 5 31.03.30 8971 | 11450 11469 -0.27 217 3.05  5.31 437 121 {BBB- Baa3 BBB! 8.20 7.99
Poccus 28 $ 2500 12.75 24.06.28 8326 : 186.44 187.25: -0.40  2.29 3.51 584  6.84 148 i BBB- Baa3 BBB: 11.03  10.72
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $1750 3 14.05.06 249 99.00 99.31 ! -0.06 0.19 0.13 448  3.03 0 BBB- Baa3 BBB! 1.98 1.90
MINFIN 8 $1322 3 14.11.07 798 96.94 9744 i -078 039 -0.84 880  3.09 0 BBB- Baa3 BBB: 2.78 2.58
MINFIN 5 $2837 3 14.05.08 980 9538 9538 ! -0.06 092 0.86 483 3.15 0 BBB- Baa3 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.0511 2075 : 89.50 89.88 : -0.14  1.85 1.14 512 335 0 BBB- Baa3 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 541 251007 778 10569 105.84: 0.00 0.06 -009 269 512 53 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 251009 1509 i 117.21 117.53i -0.08  0.61 0.85 322  6.61 82 BB+ Ba2 0.00i 3.52 3.41
ARIES 03 $ 2436 9.6 251014 3335  131.60 132.10: 0.05 2.03 2.23 520  7.29 111 BB+  Ba2 0.00i 6.50 6.34
MyHuyunanbHble eepoobnuzayuu
Mocrea 06 €400 10.95 28.04.06 233  105.10 105.25: -0.04 -0.12 -049 255 1042 47 1BBB- Baa3 BBB! 0.63 0.62
Mockea 11 €374 645 121011 2226 11299 11325i -0.19 067 202 400 571 134 iBBB- Baa3 BBB! 5.02 4.83
Tamapcma 15 $ 250 7.7 03.08.15 3617 i 104.00 104.88: 0.13 1.34 1.49 710 7.40 300 B __Bal BB: 7.14 6.90
KopnopamueHbie eepoobnuzayuu
Espasxondure 06 $ 150 8.875 25.09.06 383 : 102.82 103.07: -0.06  0.21 020 6.02 863 234 B+ BB-i 0.98 0.95
PocHegpmb 06 $ 150 1275 20.11.06 439 : 108.75 109.50: 0.00 0.00 -034 506 1172 137 B- Baa3 1.11 1.08
AMTE] 07 $ 175 925 30.06.07 661 10092 101.92: 0.00 0.00 064 868 917 492 1.68 1.62
CubHepms 07 $ 400 115 13.02.07 524 {10875 109.12: -009 028 -029 503 1057 122 i BB- Ba3 1.34 1.31
rA3MPOM 07 $ 500 9.125 25.04.07 595 i 106.67 107.17: 0.23 028 -006 479 855 98 BB- Baa3 BB+i 1.50 1.46
THK 07 $ 700 11 06.11.07 790 11150 112.38i -0.13  0.39 029 527 987 145 Ba2 1.92 1.87
MTC 08 $ 400 975 30.01.08 875 i 108.64 109.39: -020  0.39 0.86 5.81 8.97 201 i BB- 2.17 2.11
Cucmema 08 $ 350 10.25 14.04.08 950 i 108.25 109.12: 0.01 0.10 0.88 672 947 289 B B3 B+i 226 2.19
Anpoca 08 $ 500 8125 06.05.08 972 : 106.73 107.48: -0.15 0.55 030 536  7.61 153 B 2.38 2.32
Bumm-Bunns-[aHH $ 150 85 21.0508 987 10350 104.00: -0.14  0.84 2.28 7.04 821 320 B+ B3 2.41 2.33
MMK 08 $ 300 8 21.10.08 1140 i 104.94 10525 -0.03  0.92 296 622 762 239 | BB- BB-i 274 2.66
CubHepms 09 $ 500 10.75 15.01.09 1226 i 11500 11588 -0.16  0.27 029 575 935 191 { BB- Ba3 2.89 2.81
Cesepcmarnb 09 $ 325 8625 24.02.09 1266 i 10500 0.00 i -0.10 0.44 253 697 821 313 B+ B2 B+i 3.06 2.95
Boimneskom 09 $ 450 10 16.06.09 1378 i 11051 110.91: 0.74 0.22 186 678  9.05 205 ! BB B1 3.19 3.09
Espasxondure 09 $ 300 10.88 03.08.09 1426 i 113.00 113.19: -0.34  0.84 2.22 700 962 316 B+ BB-i 3.29 3.17
HOPHUWKETTb, 09 $ 500 7.125 30.09.09 1484 {10350 0.00 i -0.14  0.79 277 614  6.88 223 i BB+ Ba2 3.49 3.39
TA3MPOM 09 $ 700 105 21.10.09 1505 }119.30 11960 -0.14  1.20 0.31 522 880 132 { BB- Baa3 BB+i 3.39 3.31
Mezacpor 09 $ 375 8 10.12.09 1555 : 103.66 104.16: -0.15  0.99 3.71 6.98 7.72 308 B+ BB-i 3.63 3.50
Boimvnernkom 10 $ 300 8 11.02.10 1618 { 103.90 104.40: -0.16  0.30 230 696  7.70 305 | BB B1 3.80 3.67
FA3MPOM 10 €1000 7.8 27.09.10 1846 i 11775 117.10i -0.10  1.03 025 386 6.62 136 { BB- Baa3 BB+i 4.15 4.00
MTC 10 $ 400 8375 14.10.10 1863 | 108.06 108.56: -0.18  1.18 2.81 6.47 775 256 i BB- 417 4.04
Boimnesikom 11 $ 300 8375 221011 2236 | 106.20 0.00 0.00 0.00 0.00 710  7.89 320 i BB Bt 4.79 4.63
Cucmema 11 $ 350 8875 28.01.11 1969 i 107.39 107.89: -020  1.13 276 719 826 329 B B3 B+i 439 4.24
MTC 12 $ 400 8 28.01.12 2334 }106.57 107.07} -0.21 1.77 4.11 6.71 7.51 281 i BB- 5.12 4.96
Cesepcmarns 14 $ 375 925 19.0414 3146 i 11025 110.75: -0.11 1.04 6.26 760  8.39 351 B+ B2 B+i 6.05 5.83
Arnpoca 14 $ 800 8875 17.11.14 3358 i 116.52 117.02: -028  1.35 3.06 6.46 7.62 237 B 6.54 6.33
rA3IMPOM 13-1 $ 1750 9.625 01.03.13 2732 {123.84 123.34: -020 224 0.57 567  7.77 157 i BB- Baa3 BB+i 5.70 5.55
A3MPOM 13-2 $ 1222 4505 220713 2875 {100.85 101.12i -027 226 229 424 447 15 BB- Baa3 BB+i 3.29 3.22
A3MPOM 13-3 $ 647 5625 220713 2875 i 100.46 100.71: -026  1.11 0.20 548  5.60 139 { BB- Baa3 BB+i 3.27 3.18
rA3MPOM 15 $ 1000 5.875 01.06.15 3554 }109.05 109.30: -0.05 1.13 0.87 469 539 161 i BB- Baa3 BB+ 7.66 7.32
A3MPOM 20 $ 1250 7.201 01.02.20 5260 i 109.13 0.00 i -039 174 008 623  6.60 214 { BB- Baa3 BB+i 9.36 9.08
[A3[1POM 34 $ 1000 8625 28.04.34 10460  128.71 129.21: -0.01 _ -0.18 -0.78 6.42 _ 6.70 206 i BB- Baa3 BB+: 12.49  12.10

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBIU 7 ceHTabpa 2005 r.

OMUTEHTbI OBBbEM MOrALEHUNE LIEHA WU3MEHEHME,% [OOXOAOHOCTb,% PEUTUHIT  OOPALUA
[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 04.10.05 27 10040 10050 -0.01 -0.13 -042 284  9.71 78 B+ Baa2 0.06 0.06
Anbcpabark 05 $ 175 10.75 19.11.05 73 101.02 101.27: -001 -0.10 -018 505 10.64 158 B Ba2 B 0.19 0.19
MaOM 05 $ 200 10.75 16.12.05 100 10140 0.00 { -002 -003 -024 518 10.60 170 B B+i 0.26 0.26
Anbepabark 06 $ 190 8 13.04.06 218 {101.05 10155: 022 -0.10  0.31 6.02 7.92 234 B Ba2 B i 057 0.55
BaHk 3EHNT 06 $ 125 925 1206.06 278 :101.88 0.00 0.00 0.05 006 662  9.08 292 B1 B-i 073 0.71
YpanCu6 baHk 06 $ 140 8875 06.07.06 302 10225 0.00 0.06 0.10 0.34 589 868  -237 B1 B-i 082 0.78
Cbepbark 06 $ 1000 54 241006 412 {10137 10177 0.00 0.01 013 426 533 34 Baa2 BBB: 0.82 0.78
BT5 06 $ 350 4.794 22.06.06 288 10061 101.01: 0.00 -0.14 -027 438 476 32 | BB+ BBB
MpomcessbbaHk 06 $ 200 1025 27.10.06 415 10252 10298i -006 -0.14 -0.05 7.85 10.00 417 B- B i 1.05 1.02
MOM 06 $ 200 9375 23.09.06 381 10387 0.00 i -006 -004 049 5.41 9.03 165 B B+i 0.95 0.90
Mempokommepy 07 $ 120 9 09.02.07 520 103.80 104.04: -007 0.6 086 6.14  8.67 233 B B1 1.35 1.31
AnbgpabaHk 07 $ 150 7.75 09.02.07 520 i 101.60 102.10: -0.08 0.80 0.69 6.48 7.63 271 B Ba2 B 1.36 1.32
Pocb6aHk, 07 $ 150 7.625 09.07.07 670 10057 10149 -0.10 -0.13 - 733 758 342 B- B i 174 1.63
HOMOC 07 $ 100 9125 13.02.07 524 103.02 103.52i -0.08 043 209 685 886 304 B1T B i 136 1.31
MocHapbark 07 $ 200 5329 05.10.07 758 :101.89 102.36: 0.06  -0.01 007 469 523 77 BBB-
UBI™ Hukolin $ 150 9 19.03.07 558 {102.97 103.46: -0.07 0.22 145  6.91 8.74 310 B i 140 1.35
Pycc. Cmand 07 $ 300 875 14.0407 584 10275 103.25i -0.10  0.39 064 689 852 310 iBBB+ 1.48 143
BTb 07 $ 300 658 30.07.07 691 10413 10463i 000 000 012 446  6.32 58 i BB+ BBB 245
MEPP 08 $ 150 8.625 03.03.08 908 | 10225 0.00 0.00 0.50 1.19 7.61 8.44 377 B i 228 2.20
Anbgpabark 08 $ 250 7.75 0207.08 1029 i 101.56 102.06: 0.00 0.48 1.38 7.12 7.63 330 B Ba2 B i 255 2.46
lasnpombark 08 €1050 7.25 30.10.08 1149 {10442 104.72: -0.25 0.42 0.30 569  6.94 185 B+ Baa2 2.80 2.72
BTE 08 $ 550 6.875 11.12.08 1191 i 104.81 105.11: -0.12  0.86 036 524  6.56 141 i BB+ BBB: 2.93 2.85
Pocb6aHk, 09 $ 225 975 24.09.09 1478  105.07 106.07: -0.13  0.51 189 7.63 928 380 B- B i 236 2.31
MocHap6atk 08 $ 150 4.375 30.06.08 1027 i 97.82 9847 i -0.11 0.50 0.74 522 447 139 BBB: 2.64 2.58
XKB Batk 08-1 $ 150 9125 04.02.08 880 10353 104.03: -020 043 2.67 749 881 369 B- 2.20 2.12
XKB Batk 08-2 $ 275 8625 30.06.08 1027 }102.66 103.28i -0.33  0.65 1.56 755 840 373 B- 2.52 2.43
Barix Mocksbl, 09 $ 250 8 28.09.09 1482 i 107.31 107.81:i -0.15  0.32 1.73 594 746 204 Baa2 BBB- 3.44 3.34
BaHk Mockebi, 10 $ 300 7.375 26.11.10 1906 } 10523 10598 -0.09  0.75 184 618  7.01 228 Baa2 BBB: 4.35 423
BTE 11 $ 450 75 121041 2226 108.87 109.12: -0.15  0.77 093 575 6.89 185 i BB+ BBB: 4.91 477
BTb 15 $ 750 6.315 04.02.15 3437 {10269 103.19i -017 115 173 555  6.15 165 BB+ BBB: 3.82 3.72
Cbepbark 15 $ 1000 623 11.02.15 3444 101.69 101.94i 0.00 1.03 0.58 579  6.13 189 Baa2 BBB: 3.91 3.80
BT5 35 $ 1000 6.25 30.06.35 10888 i 101.65 102.10: -0.39 _ 0.83 097 613 6.15 177§ BB+ BBB: 13.84  13.43

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 7 centabpa 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 101.19 101.25 -0.50 1.21 3.10 4.10 8.20 AAA Aaa
US30YT=RR 115.38 115.47 -1.05 1.22 3.21 4.36 14.91 AAA Aaa
EU2YT=RR 99.73 99.73 -0.07 0.18 0.12 2.16 1.74 AAA Aaa
EU10YT=RR 101.34 101.39 -0.27 0.76 1.13 3.08 8.49 AAA Aaa
MEXGLB26=RR 162.00 162.31 -0.19 0.97 0.97 6.14 10.42 BBB Baa1
BRAZILC=RR 100.44 100.31 -0.06 0.25 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 116.63 116.63 0.05 2.02 2.14 8.44 9.70 BB- B1
TRGLB30=RR 143.00 143.63 -0.13 2.69 0.44 7.83 10.37 BB- B1
TRGLB10=RR 123.25 123.38 0.00 0.61 -0.45 6.02 3.81 BB- B1
ARGGLB30=RR 33.00 33.00 0.00 3.13 -5.71 69.63 2.03 B- B3
RUSGLB30=RR 114.50 114.50 -0.27 217 3.05 5.31 8.20 BBB- Baa3
RUSGLB10=RR 108.38 108.50 0.00 0.29 -0.17 4.63 2.28 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+ 281 0 355.48 0.00 0.43 7.87 15.84

EMBI+ RUSSIA 118 0 426.22 0.00 0.28 13.38 23.94

EMBI+ MEXICO 139 0 326.95 0.00 0.22 7.25 11.30

EMBI+ TURKEY 277 0 232.07 0.00 0.58 4.97 11.66

EMBI+ BRAZIL 398 0 470.34 0.00 0.46 5.98 17.36

EMBI+ VENGVUELA: 389 0 513.45 0.00 1.66 9.06 22.48

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 7 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 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
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 ucnosib3oBaHueM. 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
aHanuTMYeckx 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 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 UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosILLEM [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 oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypCoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LEHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHbIM aHanu3 pbiHKa W MUCCregoBaHue
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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