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WHOMKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Bbinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.25 -0.0045 Vv Od3 45001 103.20 103.35 0.00 5.15
EUR/USD 1.2423 -0.0016 v O®d3 46001 108.45 108.55 0.10 6.07
MIBOR, % 1.58 0.42 A Od3 46014 108.55 108.80 0.15 7.07
OCTATKM HA K/C B LiB,

MIPL. PYB. 279.5 -17 v Mrop39-06 109.05 109.24 0.25 7.34
HE®Tb (URALS) 56.01 -1.94 W Moc.o6n.58 107.05 107.27 0.15 7.14
30/10TO 446.9 25 L) KOMW 78 06 108.00 109.50 0.00 7.94
EMBI+ 356.37 0.45 )] HmkropO6n2 105.75 106.05 0.05 7.74
EMBI+ CIPE] 273 7 v FA3MPOM A4 10450  104.85 0.06 7.12
EMBI+RUSSIA 427.06 0.45 L) EBpoceTb-1 103.20 103.45 -0.09 11.30
EMBI+RUSSIA CMNPE[Q 109 -9 7 LIYH 01 o6n 101.77 102.19 0.37 12.08
MICEX RCBI 102.62 0.00% L) HopTtras®ux 101.10 101.15 -0.10 9.30
MICEX OBbEMbI, MIH. PYS.  BMPXA  PMC  PEMO POCCUS 30 11525 115.31 0.11 5.30
KOPMOPATUBHbIE 445.31 2087.07 1152.36 UST 10 100.95 101.00 -0.03 4.13
MYHULIMMANBHBIE 52018  1889.81 553.20 FA3MPOM 13 124.32  124.72 0.39 5.59
FOCYOAPCTBEHHBIE 0542.62 BAHK MOCKBbI 09 107.18 107.68 0.15 5.97
n MOODY’S MNMOBbICUT PEUTWUHI POCCUWN 1 TOCKOMMAHWA
CYBEPEHHbIN PEUTUHI. MexayHapogHoe peiTMHroBoe areHTcTBo  Moody’s
nomectuno pentuHrn Poccuiickor @epepauuy Ha nepecMoOTp €  BO3MOXXHbIM

nosbiweHueM. Ha nepecMoTp OblnM MNOCTaBneHbl PEUTUHr No obs3aTesbcTBaM B

MHOCTPaHHOW MW HauuoHanbHow Bamotax «Baa3», a TakKe NOTOMOK peHTHHra no

Jenosntam B MHOCTpaHHOM BanioTe «Bal», u noTonok peituHra no obssarenbcream

P® B wuHocTpaHHOM Bantote «Baa3». Kpome TOro, areHtctBo nomectuno Ha

NepecMoTp PEUTHHIM MATOro TpaHwa obnurauuii BHYTPEHHEro BasloTHOro 3aima

«Ba2», a TakxKe WeCTOro U cebMOro TpaHueM, HaxoasLMUXcs Ha ypoBHe «Balx».

PEMTUHTN TOCKOMMAHHUM. B cBS3M C NepecMOTPOM CyBEPEHHOrO PeMTHHra

Moody’s TakXe NOMECTMNO B CMMCOK Ha MEePecMOTP PEWTUHIU  KPYNHEeWLLIMX

POCCHUUCKHUX rOCYAApCTBEHHbIX KoMnaHui. C BO3MOXHOCTbIO MOBbILIEHUSI B CMUCOK Ha

nepecMoTp 6biM BK/IKOHYEHDbI PEMTUHTU CIEAYIOWMX TOCKOMMAHM:

1) OAO «lasnpom» no obszatesnbctBam B MHOCTpaHHOW BanoTe «Baa3», a Takke
[OJITOCPOYHBIN PENUTUHI rapaHTHPOBAaHHbIX BbiNyckoB obnurauui Gaz Capital S.A
u Gazstream S.A. «Baa2».

2) OAO «TpaHcHedhbTb» no obssatenbctBaMm B HauuoHanbHoW BamoTe «Baal» wu
OONFOCPOYHBIM PENTUHI 3MUTEHTa No 0bBs3aTeNbCTBaM B WMHOCTPAHHOM BanioTe
«Baa3».

3) OAO «Poccwuiickue xeneaHble [OPOruU» PEWTUHI 3MUTEHTa No obs3atesbcTBaM B
HauMoHanbHoW BaoTe «Baa2» W pelTHMHr 3MuTeHTa no obssatesbcTBaM B
MHOCTpaHHOM BantoTe «Baa3»

4) OAO HK «PocHedbTb» Ha nepecMoTp 6biiM TakKe MOMeLLEHbl AOAFOCPOUHbIH
PEUTUHI 3MUTEHTA B HauMOHalbHOM BanoTe «Baa3» M ponrocpouHbit pPerTUHT
BbiNycKa eBpoobnuraumi komnanuu Ha $150 maH. «Baa3».

Pewenne Moody’s no nosogy nepecmoTpa perTUHIOB OXKUAANIOCH W BbINO BOCTIPUHATO

PbIHKOM Kak camo cobou pasymetowieecs cobbitve. HanomHWM, 4TO Mbl >Kpgasu ot

Moody’s Takoro wara ewe B nNpeaABepUM OKOHYaHWs neperosopoB Poccun ¢

Mapwckum Knybom. B npownom mecsue Fitch yxe onepeauno Moody’s v noebicuno

NOTONIOK CyBepeHHoro penTuHra Poccun po yposHs «BBB» (cooTteetcTByer ypoBHIO

«Baa2» no Bepcuu Moody’s). Tenepb Moody’s MOXeT yAOUBWUTb PbIHOK, TOJIbKO

MOBbICUB CYBEpPEHHbIW PEWUTUHI cpa3y Ha [Be cTyneHW. Ha Haw B3rnspg, BEpoOsSTHOCTb

TaKoro pasBuTUA COBbITUM OueHb BbicOKa. BnonHe BoamoykHo, uTo yepes 6-8 Hepenb

(korpa no Bepcuu areHTcTBa OymeT rotoBo 3aksioueHue) Moody’s cHoBa, Kak U ABa

roga Hasaa, otbepeT nasbmy nepseHctsa y Fitch u S&P.
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BUYEPA koTHpoBKM pybGneBbix OOMMrauui cnerka noapoc/M Ha (hOHEe HEBbICOKOM
aKTUBHOCTW Y4acTHUKOB pbiHKa. COBOKynHbIM 0BOPOT €  HerocynapCTBEHHbIMU
obnuraumamu coctasun 4,9 mapg. pyb. no cpaeHenuio ¢ 6,8 mnpa. py6. B uetsepr.
Croumoctb obnuraumit TOP-10 — BuepawHero obopoTa Bblpocna CH/bHEE BCEro B
rocynapcteeHHoM cektope +0,34%. B kopnopatueHoM cekTope 6bin 3adMKCUpOBaH
cnabbii poct +0,02%, B cektope cybdesepanbHbiX U MyHWULMNANbHBIX OBAMraumi
pocT aHanorudHoro nokasatens coctasun 0,15%.

B cektope pervoHanbHbix obaurauqii avgepamu Toproe ctanu obnurauun Mocksa-39
(+0,25%) n Mockoeckas obnactb-05 (0,15%). Jlupepamu pocta ctanu obnaurauuu
Bonrorpaackoi obnactu-01 (+2,5%). Buepa no atum bymaram 6bino 3akaioueHo 8
chenok Ha cymmy 24,5 mnH. py6.

B uenom, coctosHue pbiHKa Ha CErofHs MOXKHO OXapaKTepW30BaTb Kak CTabWsIbHOE.
BrnonHe BO3MOHO, uTO 3asBneHne Moody’s OXMBWUT YYaCTHUKOB TOProB. Takike
BbICOKO BEPOSATHO, YTO B CEKTOP rocobnuraumit M B obaMrauMuM nepBoro 3llefioHa
KOPMNOPaTUBHOTO W PErMOHaNbHOrO CEKTOPOB CHOBa MOTAHYTCA WHBecTopbl. Celuac
3TO oueHb BbirogHo MockBe, KOTOpasi Ha3HauMna aykuMoH MO pa3MELLEHUIO
obnuvraumnii 43-1 cepun Ha cepefiMHy cneaylollen Heaenu.
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» US-TREASURIES. Buepa KOTMPOBKM Ka3HaueWCKWX OOsMrauui npoLosIKUIMU
MOTUXOHbKY CHWXXaTbcsA. [loxoaHocTb 10-neTHMX us-treasuries K cerogHswHeMy yTpy
665 ebipocan 10 4,13% roposbix. Mybnukaums 6Gexxkesoi kHuru MOPC (3KOHOMMUECKOro
map-05 anp-05 wmair-05 wuoH-05 wuon-05  aer-05  ceH-05

0630pa 3a nocnegHue Mecsubl) He NPUHECA Ha PbIHOK axkuoTaxka. B kommeHTapuu K
otyery MPC 3asBuna, uto paHHble Gbiin cobpaHbl 4o 29 aBrycrta v He y4WTbiBatoT
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KOPTIOPATMBHbI/ CETMEHT BAMAHWe yparaHa «KatpuHa». Buepa Takke nossuauch coobuienus, uto Kourpecc
CLUA Bbigenun Ha JSMKBMAUMIO MOCNeAcTBMM yparaHa euwe $51,8 mapa. Ha
= ”MHEP"; OEOPOTV%BG - NMKBUAAUMIO NOCNeacTBui yparaHa «KaTtpuHa». PaHHee Ha 3TW uenu 6bian BblaeneHbl
0OpOTbl, MITH. PYO. MEeHeHM
(Empa + PC) ——_ $10,5 mnpn. BnonHe BO3MOXHO, uTO MCTOUHMKOM chHchwposarjMﬂ 3TUX CpencTs
P 18345 .00 Y CTaHeT [JOMNOJIHUTENbHOE MNPEenJIOKEHHWE Ka3HaueMcKux obnuraumit. OgHako noka
HUKaKWUX O(PULMA/IbHbIX KOMMEHTApHEB MO 3TOMY NOBOLY elue He Bbino.
FA3MPOM A4 179.51 0.06 [
2o 14000 oid R » EMERGING MARKETS. Espoobnuraumv pa3suBaloliMxcsi PbiHKOB Buepa Ha ¢hoHe
yiennsobn : : OTHOCHUTENIBHO CTaBUNBHOCTH Us-treasuries BbIpocnM B LieHe. UHaekc espoobnuraumit
HermpTen-4 113.86 015 * emerging markets uepa npu6asun 0,45%, cnpaj NPOAOMKUA COKPALLATLCS M JOCTUR
ABTOBAS3 06 102.36 0.10 N OTMETKH 275 6_|-|_
BTE - 4 06 100.82 -0.15 v » POCCUNUCKUE EBPOOBJIMTALIMU noka cnabo oTpearvpoBasu Ha 3asiBieHHe
PXKLL-0106n 100.23 0.00 " Moody’s. CTOMMOCTb POCCHMCKMX €BpPOOBAMraunii BbipoCna BMeCTe C  PbIHKOM.
PyCAND-28 80.53 0.20 v Mupekc EMBI+Poccusa sbipoc Takske Ha 0,45%, a cnpag vHgekca cHuaunca go 109
FASMPOM A2 80,39 0.00 » 6.n. CTOI/IMO(ETb eBpoobnuraumit «Poccus-30» Buepa paHem Bbipocna Ha 0,11% w
FMocCrpoi 7182 020 » Topryetcs ceduac no ueHe 115,25/115,31 npoueHtoB ot HomuHana. Cnpag «Poccuu-

30» k UST-10 cerogHs ¢ yTpa npobun NCUXONOrMYECcKU BaxkHbi yposeHb B 110 6.n.,
UTO ABNSAETCA MUHWMAJIbHbIM MCTOPUUECKUM YPOBHEM,

NNOEPBLI POCTAMALEHNA

Pocr, % nesewe % | MIBHELHM JONrOBOW PbIHOK — CTPATET A

1.00 Kpucran®-1 = =

Lo0 . . CerogHs Mbl OXMAaeM poOCTa KOTMPOBOK POCCHHCKMX eBpoobnurauuii. BHuMaHue

' Arepot@ MHBECTOPOB BOy[leT CKOHLEHTPMPOBAHO B CyBEPEeHHbIX OBNMraLusx U eBpoobiuraLmsx

063 MKILIB-0T Fasnpoma 1 BTB, B cBsi3M co BuepallHUM 3asBieHWeM Moody’s 0 CKOPOM NOBbILLIEHWH

0.55 NOMO-02 06 CYBEPEHHOrO PEWTUHIra U PENTUHIOB PSAfa FOCKOMMaHWHM.

0.49 tOCKK 0106n B CLUA pbiHOK nocteneHHO HauMHaeT OCcOo3HaBaTb nocieacTeus yparaHa «Katpuha» u
83 01 .25 HepTAHOrO LIOKa NPeANoXeHHs!, Bbi3BaHHOrO MM. HecMoTps Ha HEeKOTOpoe CHWXKeHHe
AMTENUMHI1 114 LUeH Ha HedpTb M BOCCTaHOBNeHWe A06bluM B MekcukaHcKOM 3anvee, 6a3oBblit
Baanopo 080 WHAMKATOP HWHNALMKM MoxkeT BbipacTv. 06 HelaBHO npeaynpeaun pbiHok Maiikn
bycCran2 060 Mockoy. CerogHs OygmeT OnybnMKOBaH BadKHbIM ONOK CTATUCTMUKM 3KCMOPTHbIX M

MMNOPTHbIX LEH.
Wxmaw 02 -0.55

B KopnopaTWBHOM CermMeHTe POCCHHCKMX €BPOOBAMUrauMii Mbl peKoMeHLyeM obpaTuTb
BHUMaHWE Ha BbIMyCKU METa/IIypruyeckux KomnaHui u Beimnenkoma.

MoBbilweHWe KpeAuTHOro penTuHra «BbiMnenkoma» sBnsieTcs NOBOAOM ANS aKTMBHOM
NOKYNKW OAHWX U3 Haubonee HepooueHeHHbIXx Oymar Ha pbiHke. Mbl pekomeHayem
obpatuTb BHMMaHue Ha Oymaru Bbimnenkom-11 u Bbimnenkom-10. Arentcteo Fitch
OXMIAEeT yNydlleHWe KPeLUTHOrO KauyecTBa POCCHMUCKUX MEeTaNlypruyeckux KommnaHwui
(Cm. pasgen «KpegutHble pedTUHIU»).
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HOBOCTWU SMWUTEHTOB JONTOBOr0 PbIHKA

» POCHE®DTEFA3. OAO «HK «PocHedptb» 1 OAO «PocHedTteras» B uerBepr B
bepnune 3akmounnn ¢ ABN AMRO Bank, Drezdner Kleinwort Wasserstein, JP
Morgan u Morgan Stanley cornaweHve o npefoOCTaBNEHUU CHHAWLUPOBAHHOIO
kpeguta Ha cymmy $7,5 mnpg. CornacHo nognucaHHbIM LOKYMeHTaMm, cpeacrtea
KpeauTa, COr/lacHO YTBEPXKAEHHOMY rpaduKky, OyayT npegocTassieHbl B MOJIHOM
obveme o koHua 2005 ropma. PaHee coobuanocb, uTo npoueHTHas cTaBKa Mo
kpeauty coctaBut LIBOR+155 b.p. Mnanupyetcs, uto obecneveHWeM MO Kpemouty
«PocHedrerasy» 6yayt 49% akuuit «PocHedTn», a gononHUTENnbHbIM obecneyeHnem
KpepuTa MOXKeT cTaTb 3KcnopTHas Bbipyuka «PocHedptu». CpepactBa oT npuBfieueHus
Kpeauta OynyT HanpasneHbl Ha Bbikyn rocypapcteom  10,74% akuuii OAO
«lasnpom». [ocypapctBo BbikynaeT akuuu «lasnpoma» c uenbto [JOBECTM [oO
KOHTPOJ/IbHOrO CBOM NaKeT aKuWi ra3oBon MOHOMOJIUH.

» PYCAJ. Komnanus «Pycckuit Antomunui» Buepa cooblymna, uto 3aseplumna
cuHauKaumio kpeauta Ha $575 mnn. OpraHusatopamu Kpeauta seasiotcs 6aHku ABN
«AMRO», «BNP Paribas», «Citigroup» u «Natexis Banques Populaires». Kpegut
OypeT BblgaH AByMmsa TpaHwamu B pa3mepe $172,5 maH. v $402,5 maH. Ha 2 roga v 5
net cootBeTcTBEHHO. [lepBbii TpaHw sBnseTcs HeobecneyeHHbIM W BbigaeTcs Ha 1 rog
C BO3MOXXHOCTbIO MPOAJIEHUS CPOKa Bbinnathl ewe Ha 12 mecsaues. Bropou TpaHw
obecrieueH NPea3KCnopTHbIM (PUHAHCHPOBaHWEM W OYAET BbINIaYMBATLCA EXXEMECAUYHO
no wucreueHun 18 wmecauee nbrotHoro nepuopa. CpeactBa oT KpeguTa OyayT
Hanpae/sieHbl, B YaCTHOCTM, Ha pedUHAHCUMPOBAHUE TeKylueW 3af[O0/XKEHHOCTH
KOMMaHWW, B TOM YWUC/Ie CUHAMLMpPOBaHHOro Kpeguta B pasmepe $800 mnH., KoTOpbIN
«PycAn» nonyuun B oktsbpe 2004 ropa.

» CBEPBAHK. AreHtctBo «MHTepdhakc» €O CCbIIKOM Ha OpraHWM3aTopoB 3alma
coobwmno Buepa, uto «Cbepbank» B  OGnukadee Bpems  npuBeuyeT
CHMHAMUMPOBaHHbIM  Kpeaut obbemom o1 $500 mnH. Opranusatopamu  3ailiMa
gbicTynalot OaHku «ABN-Amro» u «HSBC». Cpok Kpeguta coctasuT Tpu roja.
O6beM KpeauTa MOXKET ObITb yBENWUYEH W CAe/Ka MOXeT OblTb 3aKpbiTa A0 KoHua
Mecsua. Mexnay Tem, paHee HaHKM COOOLWAMM, UTO 3aBepLUEHWE CAEIKW HAMEUYEeHO Ha
Hadano yeteeptoro keaprtana 2005 roga.

» THK-BP Buepa coobuwna, uto 7-ro ceHTsbps 3apeructpupoBana CpesHECPOUHYIO
nporpammy 3aumcTBoBaHui (EMTN — euro medium term notes), obbem KoTopo#
coctansetr $5,0 mnpa. Ha cerogHs 3To camas 6osbwas no obbemy nporpamma
CpeLHECPOUHbIX 3aMMCTBOBaHWM POCCHUUCKUX KOPMNOPAaTHBHbIX 3MUTEHTOB
(aHanoruuHble nporpammbl ectb y «BHewToprbanka» — $3,0 mnpa., «Anbda-6aHka»
— $1,0 mapa. u «POCBAHK»A -$750 ™nH). OMUTEHTOM BbICTynaeT [OoOuYepHss
komnanus «THK-BP» — «TNK-BP Finance S.A.» OpraHusatopamu nporpammbi Obinm
HasHauyeHbl 6aHku «BNP Paribas», «Citigroup», «CSFB» u «UBS». B pamkax 3ToW
nporpammbl  «THK-BP» pa3amecTtut kpaTko-, cpegHe- U [ONrOCPOYHble [ONrOBble
obszatenbctea Ha MexayHapogHom pbiHke. «TNK-BP Finance S.A.» npowna
npouenypy nuctuHra Ha Jliokcembyprckoi coHgosoi 6Gupyke. Coobuiaetca Takke,
UTO KOMMaHWS MOKa He MpWHsSAa peweHWs o gate M obbemMax MepBOro BbiMycKa.
PaHee, ucTtouHuku coobuwanu, uto ob6beM NEPBOro BbiycKa €BPOODBAUraunii MOXKET
coctaButb okono $500 mnH.,, a cpok obpawenusa 5-7 ner. MexayHapogHbie
penTuHroeble areHtctBa «Standard & Poor’s», «Moody’s» u «Fitch» npuceounu
nporpamMMe LOJIrOCPOYHble perTUHrM «BB», «Ba2» u «BB+» cooteerctBeHHO.

» CEJObMOW KOHTUHEHT. OAO «CepnbMoi KOHTUHEHT» HauHeT pasMeLLeH1e
nByxnetHux KpeauTHbix HoT (Credit Linked Notes - CLN) npeannonaraembiM o6beMom
fo $90 mnH. B TeueHue GnMKAMWMX OBYX Hefdesb, roBopuTcs B coobuweHuu MIM-
6aHKa, BbICTYMAIOWEro OpraHW3atopom Bbinycka. [naHupyertcs, uTo NEPUOSUUHOCTD
KYMOHHbIX BbINaaT COCTaBUT 6 Mecaues, a pa3melleHue 6GyaeT NpoBOAUTLCA uepes
cuctembl Euroclear /Clearstream, a Takyke Ha BHEOUPXKEBOM pPbIHKeE.

» KABAPJIUHO-BAJIKAPCKASA P-KA. MununcrepcTteo duHaHcoB PD 5-ro centsabps
3aperucTpuMpoBaso  YC/IOBUS  3MWUCCMM  obnuraumm KabapguHo-bankapckom
pecnybnukun. Cpok obpaiyenus - ot 1 roga go 5 ner.

» CAHB3M IPYIM. Mo coobuenuio arentcta «UHtepdakcy 000 «Canau-Ipyny,
NAaHUpyeT BbINYCTUTb TpexseTHWe obaurauuuM nepsoi cepuu Ha 1 mnpa. py6nei.
Mopyuutenamu Boictynat OO0 «Pycarpo», 3A0 «ArponaiH» u 000 «Bosxk». OO0
«CaHBan-Ipyn» 3aHMMaeTcsa 3aKynkamu W peasv3alued OBOLLEN U (DPYKTOB , a TaKxe
TPaHCNOPTHOW U CKNAACKOW noructukon. O6bem npopaXk KOMMNaHWW B MPOLLJIOM rogy
coctasun 6onee $220 mnH. 2005 roay ero nnaHupyetcs ysenmuntb Ha 30%.
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KPEOVTHBIE PEMTUHIM

» METAJUTYPIUA. MexpyHaponHoe peiTtuHroBoe areHTcTBo Fitch Ratings oxupaer
YAYUlEHUs  KPEAUTOCNOCOBHOCTU  KPYMHEWWMX  POCCHMHCKMX  METannypruuyeckux
KOMMaHWH, KOTOpble B HAacTOSALMH MOMEHT WMEIOT «CTabWbHbINY NPOrHO3 W3MEHEHHS
pertuHra. [puuMHON pocTa KpPeaMTOCNOCOBHOCTH CTaHET YCW/IEHWE WX 3HAUUMOCTH
Ha MeXOyHapOAHOM pbiHKE BBMAY 3(peKkTa 3KOHOMMM Ha Macwrtabe, nybavyHOro
JIUCTUHTA, a TaKXXe YBEJIMUMBAIOLLMIACA CMPOC Ha BHYTPEHHEM pPbIHKE.

» EBPA3XOJIOUHI. MexpyHaponHoe pelTHHroBoe areHTctBo Moody’s Investor’s
Service MNOBbICMIO [0 «MNO3WUTUBHOMO» CO «CTABWUIBHOrO» MPOrHO3 U3MEHEHHS
peHtuHroe komnanui Evraz Securities S.A. u Mastercroft, Bxopswmx B rpynny
«EBpazXonguHr.

» CAMAPCKAS OBJIACTb. S&P npucBoMno KpemuTHbIA PEUTHHT MO POCCHUUCKOM
HauuoHanbHoM wkane «ruAA-» Bbinycky obnuraumi Camapckoi obnactv (perTuHr no
obszatenbcTteaM B MHOCTpaHHOW Bantote «BB-», nporHos «ctabunbHbii»). O6auraumu
6yayt pasmewarbca 15 centabps 2005 r., u umetb 20 KynoHHbIX NEpUOAOB, M
NATUNETHUMA CPOK MOralleHus.

M oKOHOMKKA POCCIM

» 30JIOTOBAJIKOTHbIE PE3EPBbI 3a nocnegtioo Hegento Bbipocau Ha $2,2 mnpa.
M No cocTosHWio Ha 2 ceHTsabpsa pasHanucb $150,4 mnpa. Poct 3BP ¢ Havana ropa
coctasun $25,9 mnpa. Mo Hawmm oueHkam K KoHuy roga obbém 3BP moser
nocturHyte $70 mapg.

» TOPIrOBblA BANAHC. Mo paHHbiM LIBP, akcnopt Toeapoe w3 P® B uione
coctaun $21,5 mnpg., uto sBnseTca abCOMOTHbIM PEKOPAOM 3a BCHO HWCTOPHIO
pacuéta aToro nokasatensa. [lo utoram cemu Mecsues 3kcnopT pasHanca $134,3
mnpa., uto Ha 40% npesocxoauT 0OBEM 3KCMOPT 3a aHANOMMUHbIA NEPUOA, NPOLLIOro
roga. [ns cpaBHeHWs, cpefHss LeHa HeddTU B AHBape-wuiose Npesblllana CpeaHWi
YypPOBEHb aHanorMyHOro nepvoga npouwnoro roga Ha 47%.

O6bém umnopta B Hione goctur $10,6 mnpa. B sHeape-uione umnopt Bbipoc Ha 27%
Mo CpaBHEHWIO ¢ aHasiorudyHbiM nepuogom 2005 ropa v cocrasun $64,4 mapga.
BHewHeTOprosoe canbo B WiONe HaxOOWNOCb Ha PEKOPAHO-BbICOKOM YPOBHE —
$10,9 mnpa. Mo wutoram cemu Mecsaues canbao coctasuno $70 mnpa. (+54% «
aHsapto-vionio 2004 roga).

Hawu roposble nporHosbl: akcnopt - $260 mapa.; umnopt - $125 mnpa.; canbgo -
$135 mnpa.

n MPOBAA SKOHOMWKA

» bBank AHruM ocTaBun Ha3oBYIO MNPOLEHTHYIO CTaBKy Ha HbIHELIHEM YPOBHE -
4,5% rofoBbIx, Kak U OXMOaNW 3KOHOMUCTbl. HanoMmHuMm, uto nocneamuii pas Bank
Axrnun menan craeky 4 asrycta 2005 roga. Torga oHa 6bina noHwxkeHa Ha 25 6.n.
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JOJNIFOBbIE PbIHKU 9 centabpa 2005 r.

200 cehlaiiabib .' KANEHOAPb COBbITUW HA ONTOBOM PbIHKE

T
|
8 ; CEroaHsA
A I o 15 ceH 05 Ynnata ECH, cTpaxoBblx B3HOCOB
4 | 19 cen 05 OuepepnHas 137- Bctpeya OTNEK. Bena, Asctpus
2 | 20 ceH 05 OuepepgHoe 3acenaHue kommuccum FOMC. PaccmoTpeHue Bonpoca 06 M3MEHeHUM y4eTHOM CTaBKy.
:: 77777777 i 7777777777777777 26 ceH 05 Ynnarta akuu3oB, Harnora Ha Jo6bl4y NONe3HbIX NCKOMaeMbIX
! 28 ceH 05 Ynnata Hanora Ha npubbinb
|

27.6

27.4 .
map-05 anp-05 maii-05 wuioH-05 wion-05 aer-05 ceH-05

wnEKC gonapa .' KANEHOAPBL NMEPBUNYHOIO PbIHKA

91
90

T
|

89 ! ‘ flata OMUTEHT, Cepus BbiMycka O6bem, MH.  Cpok obpatueHns

88 | |

87 | ! CErogHs

2? : : MuHduH fopasmectut Boinyck O®3-Af] cepun 46017 [llata

84 o M I 14 ceH 05 norawwenus 05.08.2015 - 50,0% ot HommHana [ata 6000 11 net

83 | | noratueus 03.08.2016 - 50,0% oT HoMMHara

82 | |

81 ! ! 14 cen 05 MuHduH fopaamectut Boinyck OP3-Af] cepun 46018. [ata 8000 16 net

80 ‘ ‘ norawenuns 24.11.2021

Me0 ANPI0S A0S wow0S wenGS aer0s %% | 14cen05  Mocksa, 43. (ata norawerus 17.05.2008) 5000 2,67 rona

EMBI+ CNP31 14 cen 05 ®uHaHc ViHTepHawHn Uneecr, 02 2500 2ropa

430
15 ceH 05 LIB pasmectut BTOpon Bhinyck OBP, ¢ aaTon Boikyna 15.03.2006 98 500 0.5ropa
15 ceH 05 Camapckas obnactb, 25002 2000 5 net
15 ceH 05 QOuakoBo, 02 1500 3ropa
15 ceH 05 Bank Pycckuin CtaHgapt, 05 5000 5 net
21 ceH 05 Pycckuin antoMuHnin uHaHekl, 03 6000 3ropa
22 ceH 05 XK®-bark, 03 3000 5net

250 22 ceH 05 TK ®uHaHc, 01 1000 3ropa

map-05 anp-05 mai-05 wuoH-05 uon-05 aer-05 ceH-05

M cTATUCTUKA CLUA

& ) MMocn. Oxupaemoe [Mpownoe  dakTyeckoe
64 | [ara lMokasaTenb
61 nepuoa  3HayeHMe  3HaueHue 3HaveHme
58 [ .
55 : 30 asr 05 WHpexc nmpeﬁmeﬂbcmm yBepeHHocTu (Consumer a8r.05 1020 1032 1056
52 | confidence index)
|
Z: ! 31asr 05 MpensaputenbHas oueHka BB (preliminary) 2x8.05 3.40% 3.40% 3.30%
3(3) ! 31aBr 05 WHpekc notpebutenbckix pacxoaos (PCE) 2x8.05 - 3.30% 3.00%
37 | 1 cen 05 VHpexc lenoson aktuaHocT (ISM manufacturing) asr.05 56.50 56.60 53.60
34 !
31 | 2 cen 05 CraTucTika pbiHka Tpyaa - Yvcno HoBbix paboumx Mect asr 05 188 000 242 000 169 000
map-05 anp-05 Mait-05 wioH-05 wuion-05 aer-05  ceH-05 (Non-farm payrolls)
BRENT URALS CratucTuka pblHka Tpyza - YpoBeHb 6e3paboTuLibl
2 cen 05 PelHka Tpyaa - 7p pavoTiy asr.05 5.0% 5.0% 4.9%

50 301070 (Unemployment)
s 6 cen 05 WHpekc [lenosoit aktueHocTH (ISM Services) aer.05 60.80 60.50 65.00

CErogHA MnopTHbIe LieHbl non.05 1.20% 1.10%
440

CErogHA OKCMOPTHbIE LieHbI non.05
% 13 cen 05 Toprosblit 6anaHc (canbgo, Mapa. Aonn. ) nion.05 -58.20
430 13 ceH 05 [eduunt denepanbHoro Glomketa, MIpa. LONN. noH.05 -41.13
425 13 ceH 05 WHebnaums B npombilneHHom cextope (PPI) asr.05 1.00%
420 WHnsums - Core PPl (oumLieHHas OT BIUSHWSA LieH Ha

13 cen 05 4 » 4 a8r.05 0.40%
415 NPOLOBOMBLCTBUE U SHEPTETMKY)
410 14 cen 05 PosHuuHble npogaxm (Retail sales), m-t-m asr.05 1.80%

Map-05 anp-05 Mait-05 wuioH-05 wion-05 aer-05 cen-05 .

14 ceH 05 Retail sales, ucknioyas asTomobunu, m-t-m asr.05 0.30%

14 cen 05 /HAeKe NpoMBILLNEHHOMO NPOM3BOACTCTBA asr.05 0.10%

15 ceH 05 WHdonsums - MHpexe noTpebutensckux ueH (CPI) asr.05 0.00%
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KPUBbIE JOXOLHOCTEWN 9 ceHTabpsa 200

Kpueasi doxo0Hocmu cybghedepanbHbIX U MyHUYuUnaabHbix obnu2ayuli
T
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UcmouHuku: REUTERS, pacyemsi baHka Mockebl
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KPUBbIE JOXOLHOCTEWN 9 ceHTabpsa 200
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PbIHOK PYBJIEBbIX OBNUTALIUIA 9 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 98 0.00 0.00 0.00 0.00 0.00 - - 0.30 0.32 0.25 0.25
OBP 02 0.0 - - 23.06.2009 15.09.2005 1384 0.00 99.95: 0.00 0.00 0.14 - - 0.08 17.27: 0.02 0.02
OBP 03 3054.9 - - 22.09.2009 15.12.2005 1475 : 98.91 99.04 : -0.04 0.03 0.50 - - 025 3.81 0.27 0.26
O3 25057 106.4 33773 7.40 20.01.2010 - 1595 :1102.80 103.00{ 0.29 0.20 159 i 872 7.18 6.77 - 3.75 3.51
O3 25058 55 31866 i 6.30 30.04.2008 - 965 {100.20 100.40: 0.10 0.30 117 § 6.21 6.27 6.28 - 2.44 2.30
O3 26198 5628.0 42117 : 6.00 02.11.2012 - 2612 : 94.05 94.15: 2.04 0.21 2.04 : 50.63 6.38 7.08 - 5.68 5.31
0®3 27018 0.0 14000 ; 12.00 14.09.2005 - 6 0.00 100.19: 0.00 -0.41 -0.65:27.95 11.95 -14.30 - 0.02 0.02
o3 27019 0.0 8800 : 10.00 18.07.2007 - 678 :107.10 0.00 0.00 0.00 0.24 :13.70 929 565 - 1.73 1.63
03 27020 0.0 8800 : 10.00 08.08.2007 - 699 :107.25 0.00 000 0.00 -015: 795 930 5.88 - 1.78 1.68
03 27022 9.1 21296 { 8.00 15.02.2006 - 160 (101.68 101.95{ -0.01 -0.08 -0.51: 4.82 7.87 4.17 - 0.43 0.42
03 27024 0.0 15001 § 7.50 19.04.2006 - 223 :101.71 102.05: 0.00 0.00 -0.24:10.27 7.37 4.32 - 0.60 0.57
O®3 27025 26.7 25806 7.50 13.06.2007 - 643 :1101.91 102.05: -0.06 0.01 0.39 {1747 735 567 - 1.64 1.56
03 27026 0.0 16000 i 8.00 11.03.2009 - 1280 :101.51 102.25: 0.00 -0.49 1.05 : 1863 7.79 6.24 - 3.07 2.89
O®3 45001 0.0 28356 { 10.00 15.11.2006 - 433 :103.10 103.35: 0.00 -0.03 -0.02: 452 9.68 5.15 - 0.67 0.64
03 45002 41 5520 :10.00 02.08.2006 - 328 :104.30 104.40: -0.10 -0.29 1.85: 296 959 5.10 - 0.88 0.83
O®3 46001 5.8 60000 { 10.00 10.09.2008 - 1098 :108.45 108.55: 0.09 0.13 040 : 23.29 9.22 6.07 - 2.02 1.90
03 46002 12.7 62000 : 10.00 08.08.2012 - 2526 :110.07 110.17: 0.24 0.23 1.61 6.03 9.07 6.92 - 4.87 4.56
O®3 46003 72.0 37298 {10.00 14.07.2010 - 1770 $112.20 112.50¢ 0.22 0.18 1.19 { 13.70 8.90 6.80 - 3.63 3.40
O3 46014 27.5 58290: 10.00 29.08.2018 - 4738 :108.55 108.80: 0.14 150 2.88 {4822 919 7.07 - 5.80 5.42
O®3 46017 193.1 29354 9.50 03.08.2016 - 3982 {104.95 105.05{ 0.21 258 536 573 9.05 7.09 - 713 6.66
03 46018 87.2 17940 : 9.50 24.11.2021 - 5921 :108.65 109.10; 0.35 3.28 8.51 { 22.12 8.71 7.13 - 8.71 8.13
Bcezo 9145.6 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 9 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 6.81 400 :10.20 17.07.2008 - 1043 1102.60 103.80( 0.00 0.66 2.13 { 13.69 9.89 8.71 - 2.50 2.30
KasaHb, 01 0.77 750 :10.50 21.07.2006 - 316 :102.25 102.39: 0.09 -0.05 0.20 { 13.81 10.25 7.84 - 0.83 0.77
KpacHosipck, 02 0.02 630 :12.50 27.10.2006 - 414 :105.95 106.30: -0.24 -0.23 043 : 1473 11.79 7.13 - 1.06 0.99
Hoeocubupck, 02 3.18 1500 :13.00 07.12.2006 - 455 :105.01 105.14: 0.19 0.00 048 : 0.71 1238 8.15 - 1.18 1.09
Hoseocubupck, 03 19.79 1000 : 4.95 14.07.2009 - 1405 :109.60 109.90: 0.05 0.63 3.93 : 800 4.50 8.80 - 3.24 2.97
Tomck, 01 4.35 300 :13.00 22.11.2007 - 805 :105.69 105.70: 0.09 0.12 096 { 349 1230 8.84 - 1.52 1.40
Yepa, 03 0.00 400 :10.03 18.07.2006 - 313 :102.00 102.50; 0.00 0.00 0.09 { 14.01 9.85 7.96 - 0.83 0.77
Yopa, 04 0.00 500 :10.03 03.06.2008 - 999 0.00 105.50: 0.00 0.00 2.34 {2555 955 8.13 - 2.41 2.23
Ymozau mopzaoe cybghedepanbHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 735 0.00 0.00 { 0.00 0.80 091 {3845 794 761 - 1.83 1.70
Beneopodckas 0bn., 04 0.18 320 :14.50 29.04.2008 - 964 :112.00 114.00: -0.26 0.88 3.35 : 5244 1275 8.24 - 222 2.05
Benzopodckas obn., 03 2.57 300 :19.00 20.12.2005 - 103 :102.85 102.90: -1.01 0.10 -1.47 : 4164 18.46 8.74 - 0.27 0.25
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 248 :103.50 103.80: 0.00 -0.29 -019: 3.94 1158 6.63 - 0.64 0.60
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1372 :108.60 109.85: 0.00 0.74 293 :29.92 11.89 8.18 - 2.40 2.21
BopoHexckas 06n. 01 0.00 600 (13.00 15.12.2007 - 828 0.00 0.00 { 0.00 0.14 1.60 { 30.27 11.71 7.89 - 1.96 1.82
BopoHexckas 06n1. 02 0.10 500 :13.00 18.06.2009 - 1379 {114.21 114.70: 0.00 0.79 4.05 { 30.27 11.37 8.19 - 3.08 2.85
Wpkymckas obn., 01 0.00 700 {11.00 22.07.2007 - 682 :103.65 104.10: 0.00 0.11 0.47 { 10.55 10.58 7.52 - 1.29 1.20
Upkymckas obn., 02 3.69 750 :10.00 07.09.2006 - 364 :102.50 102.89: -0.29 0.02 0.12 { 0.33 9.77 7.69 - 0.96 0.89
Kanyxckas o6n., 01 0.47 300 :11.46 24.12.2007 - 837 :100.25 105.00: -1.22 0.01 0.34 : 23.86 11.45 9.97 - 2.05 1.87
Komu, 05 0.00 500 :15.00 24.12.2007 - 837 0.00 112.00: 0.00 -0.70 0.88 : 31.23 13.16 7.24 - 1.97 1.83
Komu, 06 0.00 700 :14.50 14.10.2010 - 1862 :117.01 119.50: 0.00 -1.68 2.18 : 5840 12.13 8.02 - 3.78 3.50
Komu, 07 0.00 1000 :12.00 22.11.2013 - 2997 :108.00 109.50: 0.00 -0.93 4.39 { 3551 10.86 7.94 - 5.41 5.01
Kocmpowmckas obn., 04 0.00 800 {13.00 11.03.2008 - 915 0.00 0.00 { 0.00 -0.32 1.69 { 30.63 12.00 8.38 - 2.15 1.98
KpacHosipckuti kpad, 01 5.06 1500 :10.30 08.12.2005 - 91 100.90 101.10: -0.25 0.00 0.06 : 0.28 10.21 6.63 - 0.25 0.23
KpacHosipckuti kpat, 02 0.00 1500 {10.95 26.10.2006 - 413 1104.45 104.75: 0.00 -0.02 -0.19: 1410 1049 7.04 - 1.07 1.00
KpacHodapckuti kpati, 01 1.04 605 (10.50 15.05.2007 - 614 £103.70 104.10: 0.24 0.00 0.06 : 32.79 10.10 7.76 - 1.54 1.43
JleHuHepadckas 0bn., 02 1.88 800 :14.01 08.12.2010 - 1917 :119.01 125.27: 0.00 040 4.88 : 3224 11.17 8.15 - 3.95 3.65
JleHuHepadckas obn. 03 0.00 1300 :13.50 05.12.2014 - 3375 :122.01 128.00: 0.51 1.76 1.67 : 30.70 10.63 8.36 - 5.95 5.49
Mockosckas 06n1., 03 10.01 1000 : 11.00 19.08.2007 - 710 :107.71 107.75: 0.00 -0.11 049 : 573 10.21 6.79 - 1.80 1.69
Mockoseckas 06n., 05 28.05 12000 : 10.00 30.03.2010 - 1664 :107.05 107.28: 0.14 0.38 1.08 : 42.74 933 7.14 - 2.38 222
Mockosckas o6rn., 04 2.22 9600 {11.00 21.04.2009 - 1321 i112.75 113.00{ 0.53 045 145 :{13.26 9.70 6.98 - 3.04 2.84
Huxxeezopodckas obn. 01 0.11 1000 :11.80 01.11.2006 - 419 £105.15 105.25: -0.11 024 062 ! 11.64 11.22 7.29 - 1.08 1.01
Huxezopodckas obn. 02 4.93 2500 §10.49 02.11.2008 - 1151 1105.75 105.85{ 0.28 0.09 272 { 13.22 990 7.63 - 2.20 2.04
Hosocubupckas obn. 6.30 1500 §13.50 27.07.2006 - 322 1104.96 105.10: -0.10 -0.10 0.29 i 14.05 12.86 7.80 - 0.84 0.78
Hosocubupckas obn. 02 24.79 2000 :13.30 29.11.2007 - 812 :111.00 111.10: 0.26 0.09 1.74 : 255 1197 8.05 - 1.97 1.83
Camapckas o6n., 01 0.00 2370 :12.00 04.07.2006 - 299 :104.30 0.00 : 0.00 -0.33 0.68 :21.37 11.32 4.57 - 0.78 0.74
Teepckasi 06n., 02 0.00 1000 :16.90 23.11.2006 - 441 111.21 111.35: 0.00 0.04 032 : 6.48 1519 7.29 - 1.12 1.04
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 72 0.00 101.45: 0.00 0.05 0.20 : 36.82 11.85 5.40 - 0.20 0.19
Tomckasi 06n., 02 4.33 500 :12.00 27.07.2006 - 322 :103.08 105.20: 0.09 -0.29 0.12 { 13.81 11.63 7.81 - 0.85 0.79
Tomckas o6n., 03 0.08 600 (12.00 13.10.2007 - 765 :105.30 105.80: 0.19 -0.10 0.51 { 48.66 11.34 7.68 - 1.85 1.72
Xabaposckull kpad, 02 0.00 700 :12.00 05.10.2006 - 392 :103.31 103.55: 0.00 0.19 0.10 { 21.37 11.62 7.64 - 1.01 0.94
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 91 90.00 0.00 i 0.00 1.04 36.58 14.66 5.26 - 0.25 0.24
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 992 i111.65 112.30: 0.00 049 -0.04 i 33.86 10.69 7.09 - 2.35 2.20
YHyeawus, 03 0.09 500 i 9.50 13.04.2007 - 582 :102.50 102.90: 0.05 -0.03 1.16 : 14.84 928 8.15 - 1.48 1.37
Yysawus, 04 0.09 750 :12.33 27.03.2009 - 1296 :112.80 113.45: 0.04 0.29 3.20 : 5540 10.87 8.06 - 2.88 2.67
SAxkymus, 03 0.00 800 :12.00 17.06.2008 - 1013 :108.00 110.15: 0.00 -0.23 2.24 : 2597 10.89 8.13 - 2.37 2.19
Sxymusi, 04 0.00 1000 : 14.00 16.03.2006 - 189 0.00 0.00 : 0.00 0.14 -0.08: 3222 1342 515 - 0.49 0.47
SAxkymus, 05 0.00 2000 §10.00 21.04.2007 - 590 :102.20 102.35: 0.00 0.35 1.84 { 1342 0978 7.52 - 1.50 1.40
Sxymusi, 06 0.00 2000 :10.00 13.05.2010 - 1708 {107.50 108.30: 0.00 0.51 475 575 923 7.83 - 3.41 3.16
AHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1060 {105.50 0.00 { 0.00 0.00 0.41 {1025 10.28 7.74 - 2.56 2.38
Spocnasckasi 06n., 02 5.45 1000 §13.28 03.07.2007 - 663 :108.90 109.05: 0.41 0.00 1.16 { 23.65 12.18 7.88 - 1.62 1.50
Spocnasckas 06n., 03 6.24 1000 :12.50 17.11.2006 - 435 :103.90 104.10: 0.05 -0.19 043 : 38.70 12.03 7.52 - 0.84 0.78
Spocnasckasi 06n., 04 0.00 1000 : 11.00 26.05.2009 - 1356 :107.90 108.25: 0.00 1.26 2.60 : 32.25 10.16 8.02 - 3.10 2.87
Mockea 35 0.00 3900 :10.00 18.06.2006 - 283 :103.54 103.80: 0.19 -0.21 0.05: 9.86 9.63 -14.09 - 0.15 0.18
Mockea 28 0.00 3000 £ 15.00 25.12.2005 - 108 :103.20 103.50: 0.00 -0.31 0.00 { 30.82 14.44 1.76 - 0.29 0.28
Mockea 32 45.80 4000 :10.00 25.05.2006 - 259 £103.20 103.24: -0.07 0.10 -0.02 3.84 969 548 - 0.69 0.66
Mockea 37 0.00 3900 {10.00 23.09.2006 - 380 :104.51 104.68: 0.00 -0.86 -0.15:{21.10 956 5.53 - 0.98 0.93
Mockea 27 0.00 4000 :15.00 20.12.2006 - 468 :111.80 112.00: 0.00 -0.36 -0.18 i 32.88 13.39 5.36 - 1.16 1.10
Mockea 42 0.00 3000 (10.00 13.08.2007 - 704 :106.53 107.00: 1.04 0.00 0.19 i 712 935 6.32 - 1.77 1.67
Mockea 31 0.00 5000 :10.00 20.05.2007 - 619 :106.25 106.70: 0.00 0.09 -0.23: 932 939 6.50 - 1.75 1.64
Mockea 40 23.61 4000 : 10.00 26.10.2007 - 778 :107.30 107.40: -0.06 0.00 0.36 { 21.37 9.32 6.30 - 1.84 1.73
Mockea 29 21.50 5000 :10.00 05.06.2008 - 1001 :108.42 108.60: -0.05 0.23 0.16 : 26.03 9.21 6.62 - 2.42 227
Mockea 36 1.50 4000 §10.00 16.12.2008 - 1195 1109.50 110.25¢ 0.32 0.61 0.05 { 23.01 9.07 6.57 - 2.84 2.66
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1786 :108.60 109.50: 0.00 0.46 0.00 { 10.96 9.17 7.18 - 4.00 3.74
Mockea 38 11.27 5000 } 10.00 26.12.2010 - 1935 {112.46 113.10{ 0.53 0.72 0.95 { 20.27 8.87 7.18 - 4.24 3.95
Mockea 39 221.40 5000 :10.00 21.07.2014 - 3238 :109.10 109.23: 0.28 155 1.86 i 13.42 9.17 7.33 - 6.26 5.84
Bcezao 432.76 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 9 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 0.45 5000  15.21 03.11.2005 - 56 :101.05 101.691 0.00 -0.14 -0.76 : 51.67 14.96 4.17 - 0.15 0.15
FA3MIPOM A3 15.80 10000: 8.11 18.01.2007 - 497 1102.10 102.39: 0.00 -0.03 025 : 956 7.92 6.34 - 1.31 1.23
FA3IPOM A4 22.83 5000 i 8.22 10.02.2010 - 1616 :104.50 104.65: 0.06 0.34 097 i 495 786 7.12 - 380 355
FA3MPOM A5 0.00 5000 i 7.58 09.10.2007 - 761 $102.00 107.00{ 0.00 0.20 -0.29: 30.94 7.43 6.61 - 1.91 1.79
HIK UTEPA 0.01 2000 ;13.50 07.12.2007 07.12.2005 820 101.28 101.33{ 0.03 -0.29 -0.64 3440 1332 - 774 1 025 023
Jlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1531 :101.32 101.53{ 0.00 0.59 0.85 : 20.96 7.05 - 6.55 i 2.04 1.91
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 448 1101.80 0.00 i 0.00 0.94 -0.65:2524 922 7.79 - 116  1.08
Hopmeas, 01 0.98 2100 {16.00 09.11.2005 - 62 1101.15 101.19i -0.05 -0.10 -0.39 i 5260 15.82 8.67 - 017  0.16
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 296 :103.40 104.50: 0.00 0.05 0.14 { 22.68 1151 6.55 - 078 0.74
THK, 05 0.00 3000 : 15.00 28.11.2006 - 446 0.00 111.30i 0.00 018 045 i 41.92 13.49 546 - 113 1.07
Xumust u Hegpbmexumus
AMTETTXK, 07 114 1200 :12.50 15.11.2007 22.11.2005 798 :100.61 100.70: -0.04 0.04 -0.20: 38.36 1242 - 864 I 020 0.19
AkpoH, 01 0.00 600 i13.45 01.11.2005 - 54 0.00 101.00i 0.00 0.00 -0.30i 13.63 13.34 7.54 - 015 0.14
Amvmenwunnpom, 01 0.10 600 :19.00 23.12.2005 - 106 :102.16 103.50i -1.10 -0.05 -0.48 i 39.56 18.60 10.93 - 029 026
ALBK-WHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 985 :101.35 102.40: 0.00 -0.93 091 517 1155 - 1020 113  1.03
Hopozobyx, 01 0.00 900 : 9.90 11.06.2008 13.12.2006 1007 :101.50 102.10i 0.00 0.49 0.20 i 23.05 9.72 - 8521 119  1.10
Kyubeiwesaszom, 01 1.03 600 { 9.00 15.06.2006 15.12.2005 280 :100.25 100.49: -0.15 -0.08 -0.27 { 20.71 8.98 - 829 i 026 024
HUKOCXWM, 01 1.16 750 115.00 14.12.2006 - 462 1101.16 101.55 0.30 0.06 1.26 i 34.52 14.79 13.36 - 117 1.03
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 723 0.00 100.20{ 0.00 0.00 -040: 153 799 8.10 - 117 1.08
HKHX, 04 10.60 1500 i 9.99 26.03.2012 02.04.2009 2391 {105.70 106.20; 043 0.00 2.89 i 4297 943 - 818 i 298 276
Hagpuc Kocmemukc, 01 2.01 400 {12.00 22.04.2007 21.10.2005 591 100.00 100.50: 0.00 -0.10 -0.45: 4570 1195 - 820 i 012 0.1
CAHOC 01 0.00 300 :14.00 13.02.2006 - 158 £102.75 103.00i 0.00 0.19 -0.20i 959 13.60 6.91 - 043 041
CAHOC 02 0.03 3000 i 9.70 10.11.2009 13.11.2007 1524 :105.30 105.45: 014 149 1.28 i 30.30__9.20 - 735 197  1.83
Anekmpo3Hepaemuka
Bawxupanepeo, 07 0.00 500 :20.00 11.09.2005 - 3 0.00 000  0.00 -1.04 -0.49: 9863 20.00 1820 - 0.01 0.01
bauwkuparepeo, 02 0.00 500 i 9.50 22.02.2007 - 532 1101.10 102.70i{ 0.00 1.09 -005i 3.64 9.34 8.40 - 139  1.28
JleHsHepeo, 01 23.47 3000 {10.25 19.04.2007 - 588 :101.06 101.40: 0.05 -0.15 027 i 39.32 10.13 9.64 - 147 134
PAO E3C 02 0.07 3000 15.00 21.10.2005 - 43 $100.80 101.15: -0.40 -0.30 -0.73 i 57.53 14.88 7.70 - 012 0.M
Csepdrnoesrepzo, 01 1.76 500 {11.50 01.03.2007 - 539 :101.21 10125 0.15 -0.84 041 i 221 1137 1092 1092 140 1.26
TamaHepeo, 01 0.00 1500 i 9.65 13.03.2008 - 917 0.00 000 i 0.00 088 1.28 4627 937 847 - 220 202
®CK ESC, 01 149 5000 i 8.80 18.12.2007 - 831 :103.95 113.97: 0.05 -0.29 0.73 { 19.05 845 6.88 - 208 195
SlkymckaHepeo, 01 0.00 400 §14.00 31.08.2006 - 357 0.00 105.00; 0.00 0.00 -0.20 2.68 13.33 8.74 - 0.95  0.87
Ces3b
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 45 1100.00 0.00 i 0.00 0.00 -0.49: 5293 13.86 554 - 0.12  0.12
Bonzamenekom 0.03 1000 13.00 21.02.2006 - 166 :102.75 103.15: 0.30 -0.07 -0.36: 6.05 12.83 10.41 - 045 0.40
Bbimnesikom 01 0.00 3000 i 9.90 16.05.2006 - 250 i101.85 101.97 0.00 0.06 0.10 { 30.92 9.72 7.18 - 066 0.62
Hanbcesss 01 0.00 1000 §15.00 15.11.2006 16.11.2005 433 :106.10 106.30: 0.00 0.18 0.46 : 46.44 1414 7.97 - 1.09  1.01
MITC 04 0.00 1000 {10.00 22.04.2009 26.04.2006 1322 102.00 104.00i 0.00 0.30 0.39 { 36.71 9.78 - 6.29 i 0.61 0.57
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1720 {101.90 0.00 i 0.00 1.64 0.15 i 22.74 8.14 - 716 i 1.61 1.50
Mezacgpor ®uHac 01 0.00 1500 {11.50 07.06.2006 - 272 $103.21 103.50i 0.00 0.58 0.05 : 28.99 11.13 6.90 - 072 067
Mezagpor 0.00 1500 i 9.28 11.04.2007 - 580 110250 0.00 { 0.00 000 123 {37.63 9.05 7.68 - 146  1.36
MeeagpoH, 03 30.10 3000 i 9.25 15.04.2008 - 950 $103.70 103.95: -0.10 0.58 266 i 3599 891 7.75 - 230 213
PTK-JIN3UHT, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 ; 101.05 101.29 0.00 -0.02 -0.19 i 39.56 9.57 - 629 i 057 054
Cubupsmenexom 03 0.00 1530 i 14.50 14.07.2006 - 309 $105.95 106.29: 0.00 -0.09 0.12 i 21.85 13.66 6.99 - 081 0.76
Cubupbmenekxom, 04 0.00 2000 {12.50 05.07.2007 - 665 :108.05 108.25{ 0.23 -0.10 0.70 { 21.58 11.55 7.70 - 166  1.54
Cubupbmenekom, 05 6.20 3000 i 9.20 25.04.2008 - 960 :103.10 103.25: -0.05 -0.21 1.87 i 33.27 891 7.95 - 233 216
C3 Tenekom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 755 {100.50 100.60: 0.00 0.00 -0.35: 23.15 1313 - 560 i 0.07 0.07
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1995 :103.38 0.00 : 0.29 0.14 147 i 1.77 8.91 - 777 1 224 208
CMAPTC, 01 0.00 275 £18.00 20.11.2005 - 73 110151 0.00 { 0.00 0.00 -0.49:53.26 17.65 7.58 - 020 0.19
CMAPTC, 02 0.00 500 :10.00 26.06.2007 26.12.2005 656 :100.05 100.25: 0.00 0.00 0.15 i 20.27 9.98 - 896 i 030 027
CMAPTC, 03 0.00 1000 i 15.10 29.09.2009 03.10.2006 1482 :103.85 104.30: 0.00 0.34 1.37 i 64.54 1448 - 1010 097 0.88
Tammenekom, 03 0.21 600 {11.75 06.05.2007 - 605 10525 105.50; 0.05 0.09 1.39 i 837 11.17 8.62 - 152 140
YPCU 03 6.41 3000 :14.25 18.07.2006 - 313 1105.91 106.14i -0.01 0.13 0.09 i 19.91 1345 7.12 - 083 0.77
YPCU 04 0.05 3000 i 9.99 01.11.2007 - 784 i104.73 104.93: 017 024 145 3449 952 759 - 193 1.79
YPCU 05 0.48 2000 i 9.19 17.04.2008 - 952 $103.20 103.45: 0.00 0.10 197 i 3525 891 8.00 - 231 213
Liermpmenekom 03 0.00 2000 :12.35 15.09.2006 - 372 0.00 000 i 0.00 0.38 034 5887 11.78 7.51 - 0.94 0.87
Lesmpmenekom 04 30.70 5623 {13.80 21.08.2009 - 1443 1118.05 118.30i 0.13 142 321} 7.94 1169 8.50 - 323 297
LlenmpanbHbiti Teneepagp 0t 0.00 500 {16.00 22.08.2006 - 348 105.20 109.15: 0.00 223 358 i 7.01 1495 854 - 090 0.83
fOTK, 01 0.00 1500 : 14.24 14.09.2006 - 371 0.00 0.00 i 0.00 -052 099 {6827 13.56 9.18 - 092 085
fOTK, 02 0.00 1500 i 12.00 07.02.2007 08.02.2006 517 :101.25 101.39{ 0.00 -0.12 027 i 953 11.84 - 851 i 042 039
107K, 03 7.19 3500 §12.30 10.10.2009 13.04.2006 1493 101.93 102.04: 0.04 _0.08 0.49 i 51.90 12.05 - 858 i 0.56  0.52
Memannypaus
WHTTIPOM, 01 2.03 500 :12.50 20.04.2007 21.04.2006 589 :101.75 101.95! 0.10 0.17 0099 : 47.60 1227 - 952 1 059 054
Mauphneecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 572 {102.10 102.50i 0.00 0.99 -0.25: 21.90 12.06 - 14851 028 0.24
HCMMS3, 01 0.00 1000 ; 12.10 19.05.2008 22.05.2006 984 :102.50 103.00{ 0.00 0.10 0.78 i 3580 11.78 - 818 i 0.67  0.62
OMK, 01 475 3000 i 9.20 12.06.2008 - 1008 $103.15 103.40: 0.24 0.39 1.78 i 2294 891 8.01 - 245 227
Pycan ®ur 01 0.00 3000 {10.00 12.09.2005 - 4 0.00 0.00 i 0.00 000 -055i4932 999 0.83 - 0.01 0.01
Pycan ®uH 02 0.00 5000 i 8.00 20.05.2007 - 619 0.00 100.75{ 0.00 0.10 0.20 { 2433 795 7.72 - 158 147
C80600HbIli cokon, 02 1.94 600 {13.55 22.11.2007 27.05.2006 805 :101.45 102.00{ -0.29 -0.49 -0.29 i 38.98 1328 - 10.79 0.68 0.62
Cr MEYE], 01 0.00 2000 ;10.69 22.11.2007 30.05.2006 805 :102.10 102.40i 0.00 -0.10 -0.05: 30.75 10.44 - 7121 070 065
Cesepcmarib 0.00 3000 i 8.10 28.06.2007 - 658 0.00 000 i 0.00 000 069 1553 796 7.19 - 169 158
T4 MEYES 01 0.00 3000 ;11.75 12.06.2009 16.06.2006 1373 :103.20 103.40i 0.00 -0.10 047 i 26.72 1139 - 757 1 074 069
TMK 0.00 2000 10.30 20.10.2006 - 407 1102.55 102.64: 0.00 -0.05 0.64  39.79 10.03 7.91 - 1.04 097
TMK, 02 0.21 3000 i 11.09 24.03.2009 30.03.2007 1293 {103.50 103.90: -0.34 0.38 0.83 i 49.53 10.71 - 818 i 1.41 1.30
Tynadepmem 02 0.00 1000 i 11.00 02.12.2007 02.12.2005 815 {101.37 101.79: -0.32 -0.15 0.00 i 29.53 10.85 - 9.02 i 023 021
UMK 01 0.00 1000 ; 7.00 31.01.2006 - 145 199.00 0.00 { 0.00 1.01 050 ;i 710 7.04 824 - 040  0.37
yTris, 01 26.28 3000 : 9.50 16.06.2010 25.04.2008 1742 :102.85 102.95: 0.19 0.39 245 : 20.30 _9.23 - 842 i 235 216
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PbIHOK PYBJIEBbIX OBNUTALIUIA 9 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, 02 111 3000 : 9.20 13.08.2008 14.02.2007 1070 :100.95 101.20: 0.10 024 0.31 : 555 9.09 - 846 | 137 126
Bazoumauw, 01 0.21 300 :13.50 19.06.2008 22.06.2006 1015 :103.80 104.00i 0.13 054 2.85 : 28.48 1298 - 827 i 076  0.70
BKM-®unatc, 01 0.32 1000 :10.25 04.06.2008 06.12.2006 1000 :100.66 101.68: -0.15 -0.25 0.28 i 25.84 10.09 - 908 i 117  1.08
' T-TAL{ 3Hepzo 02 29.73 1500 i 12.50 22.06.2006 - 287 1102.12 102.40: 0.00 024 062 i 26.37 1224 978 - 0.76  0.69
['T-T3L{ Hepzo 03 6.66 1500 :12.04 18.04.2008 23.10.2006 953 102.35 102.50 0.15 -0.15 1.19 i 4585 11.75 - 985 i 1.04 095
WxAsmo, 01 0.00 1200 {12.50 14.03.2007 14.09.2005 552 | 0.00 0.00 : 0.00 020 0.18 i 60.27 1249 - 662 i 002 0.02
Wxmaw, 02 1.83 1000 {13.55 17.06.2008 19.12.2006 1013 i102.90 103.15! -053 0.00 3.30 i 29.33 1317 - 11.37i 119  1.07
WUPKYT 02 025 1500 :16.00 02.11.2005 - 55 101.35 101.40: 0.08 -0.24 -1.07 i 5567 1578 6.27 - 015  0.14
KAMA3-®unatic 0.00 1200 :12.30 11.11.2006 11.11.2005 429 :100.00 100.95: 0.00 -0.15 -0.20 : 40.10 12.18 - 639 i 018 0.16
JIOMO, 02 109 700 i14.20 11.07.2006 - 306 :101.46 101.90 0.10 0.38 144 i 2256 14.00 1265 - 081  0.72
Mur-®utatc, 01 3.90 1000 :16.00 03.06.2009 15.12.2005 1364 :101.09 101.13 0.04 -0.20 -0.39i 40.33 1583 - 1072} 027 0.24
OM3 04 0.80 900 :14.25 26.02.2009 31.08.2006 1267 :106.52 106.99: -0.01 -0.34 056 i 2.73 13.38 - 737 i 095 0.88
Mpommpakmop, 01 193 1500 {10.70 03.07.2008 07.07.2006 1029 i101.12 101.38i 0.10 0.37 1.16 i 18.47 1055 - 9.07 i 080 0.74
Pycckue Aemobycei 216 500 :14.00 22.05.2006 - 256 :102.40 102.60: 0.00 0.00 0.16 i 41.81 13.67 1057 - 0.67  0.61
Canom-3Hepausi, 01 0.01 3000 i 14.00 25.12.2007 27.12.2005 838 :101.55 101.85: 044 -0.10 -0.39 i 27.62 13.73 - 719 i 030 028
CamypH WHeecm 0.01 500 :15.00 05.08.2006 - 331 1104.35 105.88i 0.11 0.00 1.13 i 13.97 1415 8.14 - 0.87  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 52.93 11.29 - 8111 052 048
Cesepcmanb-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1596 :104.00 0.00 : 0.00 -0.19 0.34 i 1295 1125 - 1154 130 1.17
COK-Asmokomrt., 01 0.12 1100 ; 12.32 24.04.2008 27.10.2006 959 :102.25 102.35: 0.05 0.15 2.00 i 44.89 12.04 - 10.30i 1.05 0.95
Cmpoiimpatcaas, 01 359 3000 : 9.60 25.06.2008 - 1021 :102.60 102.85! 0.00 049 235 1867 935 8.67 - 248 228
TB3, 01 0.39 750 :14.60 10.10.2006 - 397 1105.00 106.20i -0.39 0.47 0.95 i 6040 13.79 4.43 - 055 053
Tparcmawxondure, 01 0.00 1500 {14.00 01.12.2007 05.06.2006 814 }103.50 104.00: 0.00 -043 052 i 37.97 1348 - 845 i 071  0.65
Ypaneazorzaeod, 01 0.03 2000 :13.36 30.09.2008 03.10.2006 1118 {103.50 103.85: 0.14 -0.27 0.71 i 57.10 12.86 - 9.69 : 098  0.89
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJTPOCA 19 0.00 3000 :16.00 23.10.2005 - 45 1101.27 101.35! 0.00 -0.10 -0.85: 60.49 1579 5.08 - 012  0.12
Monumemans, 01 0.00 750 :17.50 21.03.2006 - 194 110510 105.70; 0.00 0.09 -0.48: 8151 1654 586 - 0.49 047
CYaK, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 525 }101.40 101.70i 0.00 -0.05 0.30 ! 6.33 10.86 - 820 i 043 040
Xatinend [ond @uuaxc, 01 i 1.02 750 :12.00 02.04.2008 09.10.2006 937 :102.10 102.42: -0.05 1.41 065 : 21.04 1174 - 1015: 1.01  0.92
lNMuwieeasi NPoOMbIWIEHHOCMb
ATIK Or 0, 01 7.64 1100 : 1550 22.04.2007 28.04.2006 591 :100.89 100.99: 0.07 -0.14 1.05 : 50.17 1537 - 1444 060 052
Banmumop-Hesa 0.00 500 : 1.00 05.09.2006 - 362 :91.00 9150 0.00 -986 -1.17: 016 1.09 1002 - 099 090
Banmumop-Heea, 03 0.00 800 :11.65 15.05.2008 23.11.2006 980 :102.00 102.95: 0.00 -0.20 0.94 i 3575 11.37 - 943 i 113  1.03
Bumm-Bunns-fanH 0.00 1500 :10.78 11.04.2006 - 215 1102.21 102.35: 0.00 0.10 0.04 i 44.01 10.55 7.39 - 056 053
pynna OCT, 02 0.04 1000 :13.60 08.05.2008 22.05.2006 973 {102.20 102.58: -0.25 -0.05 0.10 i 44.34 1336 - 10521 067  0.60
[Ixei-3c¢p-Cu, 01 0.06 700 :14.00 06.10.2005 - 28 1100.33 100.45: -0.05 -0.10 -0.05i 16.92 13.96 9.82 - 0.08  0.07
[Dked-3¢p-Cu, 02 528 1200 :14.00 04.12.2007 05.12.2006 817 {102.42 102.78 0.05 -0.24 081 i 3567 1366 - 1126} 1.15 1.03
Wneecmnpoekm, 01 0.00 1000 :10.80 16.05.2007 - 615 { 0.00 0.00 i 0.00 -0.97 1.39 ! 3344 1045 8.82 - 154 142
MukosiHoscKuLl 0.00 1000 :13.50 18.09.2006 - 375 1104.75 105.90i 0.00 043 1.24 i 63.99 12.86 8.49 - 094  0.86
Hympureecmxondutz, 01 0.00 1200 i 12.00 09.06.2009 13.06.2006 1370 i 0.00 0.00 : 0.00 -0.39 145 i 2827 11.85 - 1060 072 0.65
MABA, 01 0.00 350 :12.91 15.06.2008 16.06.2006 1011 i 0.00 0.00 : 0.00 0.00 0.00 i 29.71 1291 - 1350 072 0.64
Maprac-M, 01 3.21 500 12.75 15.03.2006 - 188 1101.65 101.70: 0.10 0.20 -0.29 i 29.69 9.66 049 045
Mpatimepu doH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 428 i 0.00 0.00 i 0.00 0.00 0.00 i 999 1330 - 7611 018 0.16
Paseynsii-Lienmp 01 1.08 1000 i 14.00 05.06.2006 - 270 1101.93 102.09i -0.07 0.38 0.84 i 36.82 13.73 1145 - 071 063
Pycckuti Mpodykm, 04 0.06 440 {13.95 15.05.2007 16.05.2006 614 {101.50 102.20; -0.44 025 1291 879 1371 - 1173} 066  0.59
S0KO, 01 0.00 1000 i 8.00 05.09.2006 14.03.2006 362 i 99.75 101.00 0.00 0.00 0.00 { 0.44 8.01 - 10.01: 051 _ 0.47
lTueoeapeHue
Banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 803 :101.50 110.15: 0.00 024 152 ! 1894 858 7.92 - 208  1.93
KpacHbili Bocmok-Mieecm § 0.00 1500 i 11.50 25.02.2007 24.02.2006 535 :103.91 104.35} 0.00 014 2.16 : 441 1106 - 274 % 046 045
MNT-UHeecmmermc 01 0.00 1000 :12.00 28.09.2006 - 385 :102.80 103.90i 0.00 -0.24 167 i 52.93 1157 8.37 - 097 0.90
MUT-UHeecmmenme 02 319 1500 :14.25 23.03.2009 29.09.2006 1292 :106.26 106.38 0.00 -0.05 1.67 : 64.03 13.41 - 793 096  0.89
CAH WHmep6pro 0.00 2500 :13.00 15.08.2006 - 341 i105.60 105.65; 0.00 0.00 -0.04 i 18.88 12.32 5.67 - 0.74  0.70
PO3HUYHbIU CEKMOo,
Espocemb, 01 259 1000 : 16.33 25.04.2006 - 229 :103.20 103.30; -0.09 0.05 -0.15: 6040 1584 11.30 - 059 053
Koneiika T/, 01 0.00 1200 i 9.75 17.06.2008 19.12.2006 1013 {102.40 102.75: 0.00 -042 2.50 i 21.10 9.53 - 807 1 119 1.1
Mapma-®uHatic, 01 0.00 700 14.84 22.05.2008 25.05.2006 987 :104.10 104.30 0.00 -0.37 0.58 i 42.69 14.27 - 9.04 i 068  0.62
Msimepoyka @uHarc, 01 0.00 1500 §11.45 12.05.2010 - 1707 $110.00 112.00i 0.90 050 2.88 | 3545 1022 8.47 - 369 340
Mepekpecmok, 01 0.00 1500 i 8.81 08.07.2008 11.07.2006 1034 :100.80 0.00 : 0.00 0.14 0.92 i 14.00 8.73 - 781 082 076
JlecHasi npombiwnieHHocmb U UBK
ALIGK-Vineecm 572 500 :13.50 07.09.2006 - 364 :102.90 103.20: 0.09 -057 0.01 : 33.66 13.09 1059 - 092 083
Bonea 01 0.00 1500 ;12.00 13.03.2007 - 551 i 0.00 0.00 i 0.00 032 2295786 1202 1249 - 135  1.20
roTaK 0.00 550 :12.50 06.06.2006 - 271 1100.90 101.80 0.00 0.05 1.04 i 31.85 1228 10.12 - 071 065
r13® Coos, 01 0.00 300 :16.00 09.10.2007 06.10.2005 761 100.50 101.50 0.00 -0.10 -0.63 i 67.51 15.84 - 275 i 0.08  0.07
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Cmpoumenbcmeo U unomekKa
AMKK 0.00 1070 :11.00 01.12.2008 - 1180 :110.35 111.25: 0.00 0.11 1.01 { 29836 9.94 7.35 - 2.76 2.57
AVXKK, 02 0.00 1500 :11.00 01.02.2010 - 1607 :111.00 115.20: 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 - 1863 {107.25 107.75{ 0.00 0.23 1.62 i 1416 8.78 7.47 - 3.27 3.05
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2337 :106.00 0.00 0.00 0.00 1.22 9.06 820 7.72 - 4.98 4.63
aemoccmpod, 01 0.62 2000 §13.00 27.05.2007 27.05.2006 626 101.90 101.99: 0.20 0.29 1.85 463 1275 - 1044 ¢ 0.69 0.63
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 525 95.00 100.50: 0.00 0.00 1.01 6.30 10.95 11.24 - 1.36 1.22
Uekumumuyemernm, 01 0.16 200 :16.80 24.12.2006 25.12.2005 472 105.00 105.20: 0.20 0.51 0.67 i 3544 15.97 - -0.73 ¢ 0.29 0.29
pynna JICP, 01 4.29 1000 : 14.00 20.03.2008 23.03.2006 924 101.46 101.60: 0.12 0.00 0.59 : 64.44 13.78 - 11.14: 0.50 0.45
MUA, 01 0.00 2200 :10.00 20.09.2012 - 2569 0.00 103.00: 0.00 0.00 1.48 8.99 9.71 9.26 - 2.89 2.65
UK, 05 7.09 1120 :13.00 20.05.2008 23.05.2006 985 100.27 100.38: 0.06 -0.22 0.30 570 12.96 - 13.09: 0.68 0.60
LIYH JleHCneyCMY, 01 0.23 1000 {15.50 22.04.2010 27.04.2006 1687 {101.77 102.19:{ 0.36 -0.05 1.10 { 56.48 15.17 - 12.08 { 0.60 0.53
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 1008 {102.00 102.50{ 0.00 1.09 2.00 { 28.77 12.24 - 9.78 0.74 0.67
CY-155 0.00 1500 § 14.00 30.03.2007 30.03.2006 568 100.11  0.00 0.00 0.80 0.50 { 27.23 13.86 - 12.66 i 0.53 0.47
TpaHcriopm
AsuaK. Camapa, 01 0.10 350 {15.00 08.03.2007 - 546 :103.30 103.41: -0.09 0.19 0.98 { 74.79 1451 1215 - 1.30 1.16
Uem JlaliH XaHonuHe, 02 2.07 3000 {11.59 22.05.2008 23.11.2006 987 101.75 101.81: 0.07 0.15 1.58 i 33.34 11.38 - 10.18 ¢ 1.13 1.02
PX[, 03 0.00 4000 : 8.33 02.12.2009 - 1546 :104.65 104.95: -0.19 0.10 1.17 { 21.00 795 7.13 - 3.60 3.36
PX/4, 02 0.00 4000 : 7.75 05.12.2007 - 818 :102.30 102.50: 0.00 0.10 043 : 19.53 7.57 6.68 - 2.07 1.94
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 90 100.20 100.40: 0.00 0.20 -0.12: 16.61 6.57 5.47 - 0.25 0.23
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 244 £100.50 0.00 0.00 0.00 0.25 : 29.26  8.81 7.45 - 0.65 0.60
QPuHaHcoebIli ceKkmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 638 0.00 0.00 0.00 - - 2096 850 1.27 - 1.69 1.66
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1665 0.00 0.00 0.00 0.00 0.00 i 36.10 8.55 - 9.81 0.55 0.50
baHk 3eHum, 01 0.00 1000 { 8.50 24.03.2007 24.03.2006 562 100.15 0.00 0.00 0.05 0.07 { 39.12 8.46 - 7.69 0.52 0.48
BHewmopzbaHk 03 0.00 2000 §14.00 22.02.2006 - 167 :103.60 104.00: 0.00 -0.34 -0.58 i 40.66 13.47 5.07 - 0.46 0.44
BHewmopabaHk 04 1.00 5000 :{ 5.60 19.03.2009 24.03.2006 1288 0.00 100.00: -0.15 -0.12 -0.02 i 25.78 5.61 - 6.04 0.53 0.50
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 523 0.00 101.57: 0.00 0.46 0.46 5.23 8.17 7.25 - 1.37 1.28
PocbaHk, 01 0.00 3000 : 9.25 15.02.2009 14.02.2007 1256 :102.03 102.25: 0.00 0.18 0.72 6.34 9.06 - 7.78 1.37 1.27
Pycckuti CmaHdapm 02 0.02 1000 : 14.04 14.06.2006 - 279 :104.00 104.84: -0.57 -0.02 0.10 :{ 32.69 13.46 8.24 - 0.73 0.68
Pycckuli CmaHdapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 713 0.00 100.60: 0.00 043 -0.20: 3.45 8.36 - 7.96 0.94 0.87
Pycckuli CmaHdoapm 04 10.53 3000 { 8.99 03.03.2008 02.03.2006 907 100.40 100.50: -0.10 0.00 0.32 1.97 8.95 - 7.89 0.48 0.44
XKb BbaHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 768 0.00 100.43: 0.00 0.00 -0.20: 43.77 11.21 - 7.25 0.11 0.10
XKb BaHk, 02 0.00 3000 { 8.50 11.05.2010 16.05.2006 1706 { 100.25 100.40{ 0.00 -0.10 -0.15: 26.55 8.48 - 8.25 0.66 0.61
Bcezo 1o daHHbIM 299.12 270408

© BAHK MOCKBbI
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POCCUUCKWE EBPOOBNUIALIUK 9 ceHTabpa 2005 r.

OMUTEHTbI OBBbEM NOrALLIEHNE LEHA W3MEHEHWE,% [JOXOQHOCTb,% PEWATUHI  [IOPALMS
[xen o Cnpag k X
O:}_’IsM’ KynoH,% [MoraweHne norawenn [Mokynka [lpogaxa — AeHb Hepgemo  Mecsu  Knoraw. Tekywas benchmar S&P Motsndy Fitch [iop. net. Moga. arop
E a k

CyeepeHHbIe egpoobriuzayuu
Poccus 07 $ 2400 10 26.06.2007 655 109.44 109.63 i -0.06 0.17 -0.23 4.43 9.14 56 BBB- Baa3 L BBB: 1.65 1.62
Poccus 10 $ 2718 8.25 31.03.2010 1664 108.63 109.06 : 0.00 0.29 -0.17 4.57 7.59 68 BBB- Baa3 L BBB: 2.27 2.22
Poccus 18 $ 3466 11 24.07.2018 4701 152.75 153.31 0.41 1.84 1.77 5.34 7.20 120 (i BBB- Baa3 L BBB: 8.20 7.99
Poccus 30 $19 526 5 31.03.2030 8969 115.06 115.19: 0.11 217 3.05 5.25 4.35 111 BBB- Baa3 L BBB: 8.21 8.00
Poccus 28 $ 2500 12.75 24.06.2028 8324 187.44 188.06 : 0.30 2.29 3.51 5.79 6.80 137 i BBB- Baa3 L BBB: 11.05 10.74
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 247 99.06 99.13 -0.13 0.19 0.13 4.40 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 796 97.31 97.88 0.91 0.39 -0.84 8.62 3.08 0 BBB- Baa3 L BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 978 95.50 95.50 0.00 0.92 0.86 4.78 3.14 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2073 89.75 90.50 0.07 1.85 1.14 5.06 3.34 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.41 25.10.2007 776 105.74 105.89: 0.04 0.06 -0.09 2.66 5.12 51 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1507 117.29 11759 0.10 0.61 0.85 3.19 6.61 79 BB+ Ba2 0.00i 3.51 3.40
ARIES 03 $ 2436 9.6 25.10.2014 3333 131.71 132.11 0.21 2.03 2.23 5.19 7.29 105 BB+ Ba2 0.00: 6.49 6.33
MyHuuunaanble eepooGnueauuu
Mocksa 06 €400 10.95 28.04.2006 231 105.01 105.26 : -0.01 -0.12 -0.49 2.62 10.43 53 BBB- Baa3 BBB: 0.62 0.61
Mocxea 11 €374 6.45 12.10.2011 2224 11296 113.22: 0.08 0.67 2.02 4.00 5.71 134 :BBB- Baa3 BBB: 5.01 4.82
TamapcmaH 15 $ 250 7.7 03.08.2015 3615 104.00 104.75: 0.00 1.34 1.49 7.10 7.40 296 B Bal BB: 7.13 6.89

KopnopamueHbie eepoobriuzayuu

Eepa3xonduHe 06 $ 150 8.875 25.09.2006 381 : 10290 13.30 : -0.04  0.21 020 593 862 221 B+ B3 BB-! 094 0.68
Pocrepms 06 $ 150 1275 20.11.2006 437 10850 109.50i 0.05 0.00 -0.34 523 1175 151 B- Baa3 L 1.10 1.07
AMTEJ1 07 $ 175 925 30.06.2007 659 : 101.38 102.38i 046  0.00 064 839 912 452 1.67 1.61
CubHepms 07 $ 400 115 13.02.2007 522 i 108.25 109.00: 0.03 028 -029 536 1062 149 i BB- Ba3 1.34 1.30
rA3r1POM 07 $ 500 9.125 25.04.2007 593  106.82 107.02i 0.18 028 -0.06 468 854 81 BB- Baa3 L BB+ 1.49 1.46
THK 07 $ 700 11 06.11.2007 788 11150 11263i 000 039 029 525 987 138 Ba2 1.92 1.87
MTC 08 $ 400 975 30.01.2008 873 i 108.47 109.22i -0.07 039 086 588 899 201 i BB- 217 2.1
Cucmema 08 $ 350 10.25 14.04.2008 948 : 108.81 109.50: -0.08 010 088 649 942 260 B B3 B+i 226 2.19
Anpoca 08 $ 500 8.125 06.05.2008 970  106.87 10762} 005 055 030 530 7.60 141 B 2.38 2.32
Bumm-Bunnb-flanH $ 150 85 21.05.2008 985 10366 10416 0.05 084 228 698 820 308 i B+ B3 2.41 2.33
MMK 08 $ 300 8 21.10.2008 1138 i 104.85 10520: 0.04 092 296 625 7.63 237 | BB- BB-i 2.74 2.65
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1224 i 11525 116.00i 0.09 027 029 566  9.33 177 i BB- Ba3 2.89 2.81
Cesepcmars 09 $ 325 8.625 24.02.2009 1264 i 10519 10563i 009 044 253 691 820 302 i B+ B2 B+i 3.05 2.95
Beimnesikom 09 $ 450 10 16.06.2009 1376 i 11022 11097 0.06  0.22 186 6.86 907 297 : BB Bt 3.19 3.08
EepasxonduHe 09 $ 300 10.88 03.08.2009 1424 i 113.13 11350: -019 0.84 222 696  9.61 307 i B+ B3 BB-i 328 3.17
HOPHWUKE/b, 09 $ 500 7.125 30.09.2009 1482 i 10363 10450i 0.09 079 277 610 6.8 216 i BB+ Ba2 3.49 3.39
A3MPOM 09 $ 700 10.5 21.10.2009 1503 i 119.63 119.88: 0.04 120  0.31 513 878 119 { BB- Baa3 L BB+ 3.39 3.30
Mezadpor 09 $ 375 8 10.12.2009 1553 i 103.51 104.01i -0.30 099  3.71 702 773 308 i B+ BB-i 3.62 3.50
Beimneskom 10 $ 300 8 11.022010 1616 i 103.73 104.48: -014 030 230 7.00 7.71 306 : BB B1 3.79 3.66
rA3r1POM 10 €1000 7.8 27.09.2010 1844 i 117.90 118.10: 0.22 103 025 382 6.62 132 i BB- Baa3 L BB+ 4.15 4.00
MTC 10 $ 400 8.375 14.10.2010 1861 i 108.27 109.02: 0.28 118  2.81 642 774 248 i BB- 4.16 4.04
Beimnesikom 11 $ 300 8.375 22.10.2011 2234 i 10589 106.64i 0.00 0.00 000 717  7.91 322 { BB B1 4.79 462
Cucmema 11 $ 350 8.875 28.01.2011 1967 i 107.35 107.85: 0.26 113 276 720 827 326 B B3 B+ 4.39 4.23
MTC 12 $ 400 8 28.01.2012 2332 i 106.71 107.46: 0.00 177 411 669 750 275 i BB- 5.12 4.95
Cesepcmarns 14 $ 375 925 19.04.2014 3144 11025 111.00i -039 1.04 626 760 839 346 : B+ B2 B+: 6.05 5.83
Anpoca 14 $ 800 8.875 17.11.2014 3356 : 116.63 117.50: 0.02 135 306 644  7.61 231 B 6.53 6.33
rA3MPOM 13-1 $ 1750 9.625 01.03.2013 2730 i 12429 12469i 039 224 057 560 7.74 146 } BB- Baa3 L BB+i 5.71 5.55
A3MPOM 13-2 $ 1222 4505 22.07.2013 2873 10057 100.83i 0.00 226 229 433 448 19 BB- Baa3 L BB+i 3.28 3.21
rA3I1POM 13-3 $ 647 5.625 22.07.2013 2873 i 101.01 101.51i 0.20 1.11 020 531 557 117 i BB- Baa3 L BB+i 3.27 3.18
rA3IPOM 15 $ 1000 5.875 01.06.2015 3552 : 109.95 110.30 : 0.66 113 087 458 534 150 i BB- Baa3 L BB+ 7.67 7.33
A3I1POM 20 $ 1250 7.201 01.02.2020 5258 i 109.75 0.00 i 0.20 174 008 617 656 203 i BB- Baa3L BB+ 9.37 9.09
[A3M1POM 34 $ 1000 8.625 28.04.2034 10458 i 129.85 13045: 0.00  -0.18  -0.78 6.35 _ 6.64 193 { BB- Baa3 L BB+ 12.55  12.16

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBIU 9 ceHTabpa 2005 r.

OMUTEHTbI 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 25 100.38 10048 -0.02 -0.13 -042 257 9.71 46 B+ Baa2 0.06 0.06
Anbcpabark 05 $ 175 10.75 19.11.2005 71 101.02 101.27f 000 -0.10 -0.18 4.88 1064 146 B Ba2 B 0.18 0.18
MAOM 05 $ 200 10.75 16.12.2005 98 10140 10170 002 -0.03 -024 507 1060 164 B B+i 026 0.25
Anbgpabark 06 $ 190 8 13.042006 216 101.00 101.50: -0.30 -0.10  0.31 6.09 7.92 237 B Ba2 B 056 0.55
BaHk 3EHNT 06 $ 125 925 12.06.2006 276 : 101.88 102.38: 0.00 0.05 0.06 6.61 9.08 290 B1 B-i 073 0.70
YpanCu6 bark 06 $ 140 8.875 06.07.2006 300 : 102.20 102.50: 0.00 0.10 0.34 593 868  -238 B1 B-i 081 0.78
Cbepbark 06 $ 1000 54 24102006 410 : 101.36 101.76: 0.00 0.01 0.13 430 533 34 Baa2 BBB: 0.81 0.78
BT5 06 $ 350 4.794 22.06.2006 286 i 100.62 101.02: -043 -0.14 -027  4.41 4.76 30 BB+ BBB
MpomcessbbaHk 06 $ 200 10.25 27.10.2006 413 i 10245 10290: -0.19 -0.14 -005 7.90 10.00 418 B- B i 1.05 1.01
MAOM 06 $ 200 9.375 23.09.2006 379 i 103.75 104.05: -0.16 -0.04  0.49 5.51 9.04 171 B B+ i 0.94 0.89
Mempoxommepy, 07 $ 120 9 09.022007 518 £ 103.73 103.98: 0.28 0.66 0.86 6.18  8.68 231 B B1 1.34 1.30
Anbgpabark 07 $ 150 7.75 09.02.2007 518 i 101.52 102.02: 0.34 0.80 069 653 7.63 270 B Ba2 B i 1.36 1.32
Pocb6aHk, 07 $ 150 7.625 09.07.2007 668 i 100.84 101.84: 0.29  -0.13 - 717 7.56 318 B- B: 173 1.62
HOMOC 07 $ 100 9.125 13.02.2007 522 : 102.92 103.42: 0.18 0.43 2.09 6.91 8.87 304 BT B i 135 1.31
Mocrapbarx 07 $ 200 5.329 05.10.2007 756 : 101.87 102.35: 0.04  -0.01 0.07 474 523 77 BBB-
UBI™ Hukolin $ 150 9 19.03.2007 556 10325 103.88: -0.21 0.22 1.45 6.71 8.72 283 B i 1.39 1.35
Pycc. Cmand 07 $ 300 875 14.04.2007 582 i 102.75 0.00 0.08 0.39 0.64 6.88 852 301 iBBB+ 1.46 1.42
BTb 07 $ 300 6.58 30.07.2007 689 i 104.11 10461i 000 000 012 451  6.32 58 i BB+ BBB 245
MEPP 08 $ 150 8.625 03.03.2008 906 | 102.51 103.24i 0.01 0.50 1.19 749 841 360 B i 228 2.20
Anbgpabark 08 $ 250 7.75 02.07.2008 1027 i 101.56 102.06 i 0.00 0.48 1.38 7.12 7.63 323 B Ba2 B i 254 245
lasnpombarik 08 €1050 7.25 30.10.2008 1147 i 104.55 104.85: 0.02 0.42 0.30 564  6.93 175 B+ Baa2 2.79 2.72
BTb 08 $ 550 6.875 11.12.2008 1189 : 104.68 105.18: 0.55 0.86 0.36 528  6.57 139 { BB+ BBB: 292 2.85
Pocb6aHk, 09 $ 225 975 24.09.2009 1476 i 104.94 105.93: -0.09  0.51 1.89 768 929 381 B- B 235 2.31
MocHap6atk 08 $ 150 4.375 30.06.2008 1025 i 97.73 9837 i 0.30 0.50 0.74 526 448 137 BBB- 2.64 2.57
XKB Batk 08-1 $ 150 9.125 04.02.2008 878 : 103.00 0.00 0.28 0.43 2.67 772 886 385 B- 2.18 2.10
XKB Batk 08-2 $ 275 8.625 30.06.2008 1025 i 102.65 103.40: 0.08 0.65 1.56 755 840 366 B- 2.51 2.42
Barix Mocksbl, 09 $ 250 8 28.09.2009 1480 i 107.04 107.64: 0.15 0.32 1.73 6.01 7.47 207 Baa2 BBB- 3.43 3.34
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1904 i 105.37 106.12: -0.09  0.75 1.84 6.15  7.00 221 Baa2 BBB: 4.35 422
BTE 11 $ 450 7.5 12.10.2011 2224 :108.92 109.42: 0.33 0.77 093 574 6.89 180 i BB+ BBB: 4.90 4.77
BTb 15 $ 750 6.315 04.02.2015 3435 : 102.89 103.64: 0.06 1.15 1.73 550 6.14 156 | BB+ BBB: 3.82 3.72
C6epbark 15 $ 1000 6.23 11.02.2015 3442 i 101.55 102.30: -0.01 1.03 0.58 5.83 6.13 188 Baa2 BBB: 3.91 3.80
BT5 35 $ 1000 6.25 30.06.2035 10886 i 102.14 102.64 : 0.41 0.83 0.97 6.09  6.12 167 : BB+ BBBi 13.87 _ 13.46

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 9 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 100.84 100.89 -0.03 1.21 3.10 4.14 8.18 AAA Aaa
US30YT=RR 114.30 114.50 -0.14 1.22 3.21 4.42 14.85 AAA Aaa
EU2YT=RR 99.73 99.70 0.06 0.18 0.12 2.18 1.73 AAA Aaa
EU10YT=RR 101.46 101.37 0.23 0.76 1.13 3.08 8.48 AAA Aaa
MEXGLB26=RR 161.75 162.06 0.15 0.97 0.97 6.15 10.41 BBB Baa1
BRAZILC=RR 100.31 100.31 -0.12 0.25 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 116.63 116.69 0.48 2.02 2.14 8.43 9.70 BB- B1
TRGLB30=RR 144.06 144.88 0.39 2.69 0.44 7.75 10.41 BB- B1
TRGLB10=RR 123.88 123.69 0.35 0.61 -0.45 5.95 3.80 BB- B1
ARGGLB30=RR 31.50 32.00 -1.56 3.13 -5.71 71.57 2.00 B- B3
RUSGLB30=RR 114.56 115.06 0.11 2.17 3.05 5.25 8.21 BBB- Baa3 (
RUSGLB10=RR 108.44 108.63 0.00 0.29 -0.17 4.57 2.27 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+ 273 -7 356.37 0.45 0.68 8.14 15.01

EMBI+ RUSSIA 109 -9 427.06 0.45 0.48 13.60 22.83

EMBI+ MEXICO 137 -2 326.91 0.32 0.21 7.24 10.67

EMBI+ TURKEY 269 -7 232.91 0.49 0.94 5.34 10.57

EMBI+ BRAZIL 387 -9 472.22 0.63 0.86 6.40 16.03

EMBI+ VENGVUELA: 384 -7 514.01 0.52 1.77 9.17 20.65

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 9 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 abCoOMOTHLIE TOYHOCTb, MOSIHOTY U 4OCTOBEPHOCTb TAKOW 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 aHanM3uMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHust
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 UHAOPMaLMK Un 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
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa No LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLleM [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 MOoXeT ObiTb BOCNpOU3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelwleHns banka MockBbl. BaHk MockBbl HE HeCceT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWACTBUSI 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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