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WHOWKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Bbinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.36 0.1049 )] O®d3 45001 103.25 103.30 0.00 5.13
EUR/USD 1.2324 0.0007 ) O®d3 46001 108.48 108.63 -0.02 6.08
MIBOR, % 1.36 -1.14 v O3 46014 109.20 109.38 0.58 6.97
OCTATKM HA K/C B LB,

MIPL. PYB. 276.5 -3 [ Mrop39-06 109.80 109.85 0.75 7.23
HE®Tb (URALS) 57.02 1.01 "~ Moc.o6n.58 107.20 107.45 0.00 7.14
30/10TO 448.9 2 L) KOMW 78 06 105.03 109.79 -2.95 8.47
EMBI+ 357.22 0.24 L) HmkropO6n2 105.80 115.57 0.20 7.65
EMBI+ CMPEL, 275 2 ) FA3MPOM A4 104.60 104.90 -0.04 7.13
EMBI+RUSSIA 428.3 0.29 L) EBpoceTb-1 103.15 103.37 0.24 10.86
EMBI+RUSSIA CMNPEN 116 7 ) LIYH 01 o6n 102.10 102.20 -0.09 12.22
MICEX RCBI 102.63 -0.03% v Hoptras®un 101.10 101.15 0.05 8.88
MICEX OBbEMbI, MITH. PYB. BUPXA PMC PEMNO POCCUA 30 115.06 115.13 0.33 5.26
KOPIMOPATUBHBIE 393.28 2403.17 698.75 UST 10 100.91 100.95 0.17 4.14
MYHULIMMATMBHBIE 36514  1636.86 748.89 FA3MPOM 13 12450  125.12 0.08 5.57
FOCYOAPCTBEHHBIE 1601.07 BAHK MOCKBbI 09  107.16 107.66 0.01 5.98
n BHYTPEHHWW JOJITOBOW PbIHOK

Ha npegcrosiwei Hepene BHYTPEHHWM [ONTOBOM PbIHOK MPOMAET TecT Ha
YCTOMYMBOCTb Nepej BOJMHOM MepBUYHOrO npepsoxerus. [lo Hawum oueHkam
COBOKYNHOe MnpensioXeHWe roCynapCTBEHHbIX W HErocyAapCTBEHHbIX BbIMYCKOB

cocTasuT Ha 3tol Hegene okono 130 mnpa. py6b.

MunduH 14 ceHTsBps NPeasiioXKUT yyacTHMKaM [ONrOBOrO PbIHKA AOMNOJHWUTENbHbIN
obbem (Ha 14,0 mnpa. pyb.) yxe obpawatowmxca cepuit OD3 Ne 46017 m 46018 ¢
noraweHuem uepe3 11 u 16 ner. Cnycta peHb LleHtpanbHbii BaHk nonbitaetcs
abcopbupoBaTb M3NWLWIKK JIMKBUOHOCTH C nomolibto BTopon cepun OBP obbemom
98,5 mnpa. py6.

AYKLMOHbI MO pa3MeLLEeHUI0 HErocynapCTBEHHbIX 3MUTEHTOB Takyke coctoatca 14 u
15 cenTabpa. Ux cosokynHbii obbvem coctasnsetr 17,5 mnpgp. pyb. U3 Hux 3
pervoHanbHbix Bbinycka — MockBa-43 (14 cent.), Upkytckas obnactb 31001(14
cent.), Camapckas obnactb 25002 (15 ceHt.) 0bwmm obbemom 8,5 mnpa. pyb. v 3
KopnopaTtueHbIx Bbinycka — ®PuHaHc UHTepHawHn UHBecT-02 (14 cenrt.), OuakoBo-02
(15 cent.) u Bank Pycckui Ctanpapt-05 (15 cenrt.).

Mbl  nonaraem, uyTO BbICOKas JIMKBUOHOCTb Ha [AEHEXXHOM PbIHKE MO3BOJIUT
HErocyfapCTBEeHHbIM 3MHTEHTaM pa3mecTuTbcs 6e3 Tpyma. OpgHako cuuTaem, 4TO
BEPOATHOCTb MPELOCTAB/IEHUS MPEMUW B AOXOLHOCTM MO MTOraM ayKLMOHOB 3TOW
Hefenu [OCTaTouHO Besuka. Mbl  pekomeHAyeM WMHBECTOpaM yyacTBOBaTb B
npeacroawmx aykuuoHax. Ha Haw Barnsg, Havbonee npueiekatenbHbIMU SIBAAIOTCA
Boinycku Camapckoi 06nacti-25002 u Ouakoeo-02.

CerogHa ™Mbl MNpefcTaBisieM HalMW  NpeABapuUTesibHble  OLEHKW  LOXO4HOCTH
pa3MelLaeMbiX BbIMYCKOB WCXOAS M3 PbIHOYHOM KOHDBIOHKTYPbl MO COCTOSHWIO Ha
KOHeL, npoLunion Hepenn. binyke K ayKLMOHaM Mbl MOXXeM MOLKOPPEKTUPOBATb HALLM
OLIEHKH.

CAMAPCKASA OBJIACTb. PasmeluieHve obnuraumii Camapckol obnactv cepuu
25002 coctoutca 15 centabpa. O6bem Bbinycka coctasnser 2,0 mapa. py6. Cpok
obpauieHua — 5 ner. B HacTosawee Bpema Ha pbiHKe obpaualotcs obnvrauuu
Camapckoi obnactu ¢ norawenuem 04.07.2006 r., gopauust KOTOPbIX COCTaBiseT
0,8 roma, a poxogHocTb — okono 6,8% roposbix. Cnpag [OXOLHOCTH,
obpausatolmxcs obaurauui K obauraumam Mocksa-32 coctasnser 120 6.n. Ucxops
13 3TOro, Mbl OLUEHUBaAEM CI'IpaBe,D,I'IMBbIl:i YpOoB€Hb AOXOAHOCTHU K noralleHHUo HOBOro
Bbinycka Ha ypoeHe 8,4-8,55% roposbix (6e3 yueta npemuu/CKUAKM 3a
pasMellleHne), UTO COOTBETCTBYET CTaBKe KyrnoHa Ha ypoeHe 8,15%-8,28% roposbix.
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CrP3A AOXO[HOCTM POCCUM-30 K UST-10, 6.1, » OYAKOBO. Pasmeuwienve Btopoi cepuu obnuraumin 3A0 «MockoBckuii nuso-
6esankoronbHbii kombuHat «OuakoBo» HauHetcs 15 ceHTabpsa. O6bem Bbinycka
coctasnser 1,5 mnpa. py6. Cpok obpauieHns — 3 roga. AMopTU3aUMOHHAs
CTPYKTypa BbiNycKa (noralleHue HOMWHa/a OCYLIECTB/IAETCA 4YacTAMM) CHWXKaeT
gopauuio  obnuraumi go 2,3 rogma. OguH M3 OpraHM3aTOpOB  BbiMycKa —
«PaidbdparizenbaHk» - paHee OPWEHTUPOBANM PbIHOK Ha poxopgHoctb 9,5-10,3%
rogoBbix. Mo HalwMM oueHKam, LOXOLHOCTb K MOrawleHWlo MNo WToram ayKLuoHa
pomkHa coctaeutb  9,73%-9,99% rogoebix (6e3 yuyeTa nNpeMuM/CKUOKM 3a
pasMellleHne), 4To cooTseTcTByeT craske KynoHa 9,5%-9,75% roposbix. Bbinyck
obnMraLmii SBASETCA NPUBNEKATE/IbHbIM KaK C TOUKWM 3PEHWUS [JIMHbI, TaK U C TOUKM
3peH1s NoTeHUMana CHWXEHWs KpeauTHoro cnpaga B 6yayuiem. Ha ceropHswwiHui

110

map-05 anp-05 mait-05 wioH-05 wion-05 aeBr-05  ceH-05 AeHb «OvakoBo» aBngetcs 4yyTb 1M He €OWUHCTBEHHbIM KOM6MHaTOM, COXpPaHUBLLUKUM

HE3aBUCUMOCTb OT MeXXAYHapOOHbIX MUBOBAPEHHbIX KOHLEPHOB. Mbl nosaraem, 4yto
815 [OXOOHOCTb MOCKBBI - 29 BO3MO>XXHOCTb MOKYNKH KOMbBMHaTa KPYnHbIM MHBECTOPOM OCTaeTcH, 4yTo
- T

| npegnonaraeT CoXpaHeHWEe BbICOKOM BEPOSITHOCTU CHUXKEHWA KPEQMTHOrO pUCKa
1 obnuraunit  NpeanpuAaTUS B pe3ysnbTaTe OCYLLECTB/IEHWS BO3MOXHOW  COEJIKM.
1 HanomHum, uto obbsiBNeHUe cAenoK o NoKynke NWBoBapeHHbiX Komnauui «MUT» u
| «KpacHbit BocTok» npuBeNiM K COKpaLLEHUIO KPEeOMTHbIX CMP3A0B WX Obauraumi Ha
| 150-200 6.n.
740 } » BAHK «PYCCKUM CTAHOAPT» NpeanoXuT WHBECTOPaM KyMWTb MPEOIONHUT 5-
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725 o cepuio obnuraumii obbemom 5,0 mnpa. pyb. 15 centabps. Cpok obpatieHus

710 obnuraumit coctasnsetr 5 — ner. Bnagenbubl obnuraumii MMeloT nNpaBo NpeabsBUTL
695 obnuraumu K Bbikyny uepe3 1,5 roga no ueHe HoMWHana (OpPYrMMK croBamMu —
6.80 BbINyCK oOnurauuii umeet BcTpoeHHyio 1,5 rogosyio odpepty). [iopauuss HoBoro
665 Bbinycka coctaenset okono 1,4 roga. Cnpag obpalialowmxcsi BbinyCKOB obnurauum
Map-05  anp-05 mai-05 woH-05 wion-05 aer-05  cen-05 «Pycckoro CTaH,D,apTa» K KpuBOW AoxopHOCTM MockBbl cocTaB/isieT OKOso 250 6.n.
Mcxops M3 3TOM OLEHKHM, Mbl MosiaraeM, uYTo AOXOLHOCTb HOBOrO BbiMyCKa LOJIXKHA
KOPMOPATMBHbLIV CETMEHT coctanatb 8,4-8,6% roposbix (6e3 yueTa npeMun/CKUOKM 3a pa3MeLLEHHE), YTo
COOTBETCTBYET CTaBKe KyrnoHa Ha yposHe 8,23-8,42% ropnosbix.
NVIEPLI O5OPOTOB » WPKYTCKAA OBJIACTb. Pasmeuwenve obnuraumit Mpkytckoi obnactu cepuu
OBOpOTHI, MIH. PY6. ViameHeHme 31001 coctoutcs 14 cenTtsabpsa. Obbvem Bbinycka coctasnsetr 1,5 mapa. py6. Cpok
(Bupxa + PMC) cToumocTy, % obpawernna — 4,3 roga. Obnvrauvu WMelOT aMOPTH3aLMOHHYIO CTPYKTYpY
KOMEWKA 01 306.94 -0.10 v (noralleHMe HOMMHana OCYLIECTBAAEGTCS YacTAMM), UTO CHWXKaeT AlopauMio
CAHOC-0206 284.71 0.30 * obnuraumii pgo 2,2 ner. CraBka KynoHa yxe 3adUKCMpOBaHa 3MWUCCHOHHbIMU
EBPP 0106n 275.78 0.08 ) pokymeHTamu. Mpu pasmelueHnn Bymar cOCTOWTCS ayKuMoH no ueHe. B HacToswee
Mera®oH306 161.78 -0.10 ¥ Bpems cnp3g obpawatowmxca obnuraumi Mpkytckon obnactu (c noraweHuwem B
[ASTIPOM A5 143.22 0.05 2 22.07.2007 r.) k Mockse coctasnsier 185 6.n. Ucxoas U3 3TOro, Mbl nonaraem, 4To
Crastie 01 13751 0.00 2 JOXOAHOCTb npu pasmelleHnn obnuraumin Upkytckon obnactu cepuu 31001 no
CASTPOM A4 10541 008 v pe3ynbTaTaM ayKLMOHa CAOXMTCSA Ha yposHe 7,8-8,1% rofoBbiXx B 3aBUCMMOCTH OT
Mera®oH®01 103.25 0.03 A yposaa crpoca. .
» MOCKBA. Mpepnoxut uHeectopam obnuraumn 43-il cepun Ha aykuuore 14
Tlykoitn206n 101.68 0.16 u ceHTabps. O6bem Hosoro Bbinycka coctasnseT 5,0 mnpa. py6. [ara norawenus —
LentpTen-4 93.97 050 o 17 masn 2008 r. Mo yposHio gropauun Mockea-43 6nuska k obnuraumsm 29-i cepuu,

KOTOpas Mo LeHe 3aKpbITUA B NATHULY ToproBanacb ¢ AoxoAHocTbio 6,6% rogosbix.
NMOEPLI POCTA/MALEHNA Ucxops M3 3TOro, Mbl nosnaraem, 4yTo [OXOAHOCTb NPU pa3MeLleHWM Bbinycka
obnuraumii Mockea-43 cocTtaBuT no pesynbTatam aykuuoHa Ha yposHe 6,5-6,65%

Poct, % Mapexve, %
rofloBbIX B 3aBUCMMOCTU OT YPOBHS Crpoca.

1.62 BonTen4306

0.70 0CT-206 “ v

M BHYTPEHHW JONrOBOW PHIHOK

0.60 AMTENLMHMA » HA TMPOLWJION HELENE pbiHOK py6neBbix obnurauuit 6bin ouyeHb Kpenok.

0.50 LieHrpTen-4 Koppekuus pbiHKa akuuim npuveena K HebosblIOW OCTaHOBKE pocTa cepenuHe
XeGs8a28 063 HeAenu, KOTOPbIM NPOAO/KUACA B NaTHUUY. [naBHbiM GeHeduUMapPOM NPOLLNOW
S 050 HeOeNu cTan CeKTOp roCyAapCTBEHHbIX OBNMrauWii, OXOAHOCTH BbIMYCKOB KOTOPOro
annena e cHuaunuch Ha 15-25 6.n. Hanpumep, noxogHocTb Bbinycka obaurauuin OD3 46014
Senur 106n 039 cHuaunack Ha 19 6.n. ¢ ypoeHs 7,16% roposbix no 6,97% romosbix, AOXOAHOCTb
ABTOBaH/IH -0.20 O®3 46018 cHuzunacb Ha 17 6.n. c yposHs 7,20% rogoebix go 7,03% rogposbix, a
Cantot3repr -0.19 ypoBeHb foxoaHocTh obauraumii OD3 26198 onyctuncs Ha 44 6.n. ¢ yposHs 7,44%

ronosbix Ao yposHsa 7,04% ronosbix.
» B MNATHULY pbiHok obnuraumit cHoBa Hadan pactu, nocne Toro kak Moody’s
OObABMIO HaKaHyHe, UTO MOCTABMIO Ha MEPEcMOTP CYBEPEHHbIM PEeUTUHr C
BO3MOXXHOCTbIO MOBbILLEHWUS Yepe3 6-8 Hepenb.

Croumoctb 10-ku nupepos no obopoTaM rocynapcTBeHHbIX obaurauui Bbipocna B
nocnefHwi Toprosbii aeHb Hegenu Ha 0,22%, no cpaBHEHWIO C aHanOrMuYHbIM
nokasatenem B kopnopatieHom cektope +0,13% u mynuumnansHom +0,01%.

© BAHK MOCKBbI
AHanuTuyeckum otgen
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» US-TREASURIES. YsepeHHocTb B ToM, uto Komwuter no OTtkpbiTbiM PbiHkam
CLUA (FOMC) cHoBa noBbICMT yueTHyto cTaBky Ha 25 6.n. Bblpocna B NATHWLY nocne
3asBnenus rnasbl ®PB Can-Ppauucko [xaHert MenneH o tom, uto nonutuka ®PC
He OygeT M3MeHeHa B KpaTKOCPOYHOW nNepcnekTHBe MW3-3a yparaHa «Katpuhax.
HanomHuWM, 4TO MUMEHHO OXXWAaHWS COKpPALLEeHUS TEMMOB IKOHOMWUYECKOrO pocTa W3-
3a yparaHa «KatpuHa» no3BosMAM yyacTHMKaM npegnonarats, uto FOMC
NPUOCTAHOBUT MOBbILEHWE YUYETHOW CTaBKM Yyxe Ha Onukadwem 3acepaHun — 20
ceHTabpa. Tem He mMeHee, pbiHOK >gaeT oT FOMC KkomMeHTapWeB W OLEHKM
cocTtosHua akoHomuku CLLIA nocne yparaHa «KaTpuHa», KoTopblie, BO3MOXHO, YyxKe

map-05 anp-05 Mait-05 uion-05 uion-05 aBr-05  ceH-05 6yp,yT BKJ/IlOYEHbI B Npecc-pesim3 no HUToramMm 3acenaHua Komurtera. B nATHULY
Fasnpom-13 ——Anpoca-08 IWHaMUKa us-treasuries He npeTepnefia CyWeCcTBEHHbIX U3MeHeHWH. CerogHs c yTpa
. EMBI+POCCHS, CP3A noxogHoctu 10-neTHuUx Us—treasuriesvHaxop,ﬂTcsa Ha yposHe 4,12% ropoebix, uTO
Ha 1 6.n. HWUXKe, YeM B KOHUe npouwuiok Hegenu. Mo utoram Hegenu goxogHocTb 10-

210 nethux KO Bbipocna Ha 9 6.n.
» [luHamuka 3kcnopTHbiX /UMnopTHbiX LeH CLUA no utoram aerycta okasanacb Ha
190 YPOBHE MpPOrHo3oB. POCT MMNOPTHbIX LEH c/ierka MNpeBbiCMA MPOrHO3 W COCTaBW

1,3% no wutoram aerycta no cpasHeHuo ¢ 1,1% B wone. lMokasatens pocta
UMMOPTHbIX LeH rof K rogy coctasun 7,6%. DKcnopTHble LeHbl CHU3UAKUCL B aBrycre
180 fmm e MY Ha 0,1% no cpaBHenuio c poctom Ha 0,1% B wione u oxuganuamu +0,2%. Poct
LleH Ha HedTb cocTasun B asrycte 7,1% no cpasHeHwto ¢ poctoMm B 6,1% no utoram
uions. Llena umnoptupyemoi HedpTu Bbipocna 3a rog Ha 42,5%. MunuctepctBo

170

130

10 Tpyaa, onybnukosasLiee 3TOT BAOK CTAaTUCTMKW 3asBWUAO, uTo yparaH «KartpuHa» He
map-05 anp-05 wMai-05 wmioH-05 wmion-05 aer-05  ceH-05 OKasza/l B/IMAHUA Ha OUHAMUKY LEeH B aBrycre.

» EMERGING MARKETS. Espoobnuraunu pasBMBAIOWMXCA PbIHKOB BbIPOC/W B

CTABKY LIBOR (USD) CTOMMOCTHU MO WTOraM NPOLUIOW HeAesv, He CMOTPS Ha POCT LOXOJLHOCTEM Ha pbiHKe

4.35

6a308Bbix aKTMBOB. MHAOeKc espoobauvraumii emerging markets 3a Hegenio npubasun
0,62%, a ero cnpas cokpatunca Ha 20 6.n. OO WCTOPUYECKMX MHUHWMYMOB C
nekabps 1997 r. w poctur otmetku 245 6.n.

APTEHTUHA. B naTHuuy noseuaucb coobuieHus o Tom, uto ApreHTuHa cobupaetcs
HauaTb pasmeuieHre 10-neTHUx obnuraumi, HOMUHUPOBaHHLIX B aonnapax CLUA 21
ceHTA6pA.

YKPAUHA. Ha Hepeno nepeHecna road-show odepenHoro Bbinycka eBpoobauraumi
obbemom $600,0 mMaH. B cBA3M C OTCTaBKOW npasuTenbcTea. Mexkay Tem, B NATHULY
areHTcTBO S&P 3asBUNO, uto «pelueHue npesupeHTa Buktopa HOuweHko oTnpaButb
NPaBMTENbCTBO B OTCTaBKy HE MOB/IMSANO HA CyBEpPeHHble KPELWTHble PENTUHIH
YkpauHbi». Kak coobuiaetcss B npecc-penuse areHTcTBa, AOJrOCPOYHbIM PENTHHT

4.20
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3.75
3.60
3.45
3.30
3.15

3.00

2.85 L
map-05 anp-05 wmai-05 wioH-05 wumon-05  aer-05 ceH-05

——LIBOR 12 Month =—=——LIBOR 3 Month YKpauHbl no obs3aresibCTBaM B MHOCTPAHHOW BasiloTE OCTaeTcs Ha yposHe «BB-», B
TIP3 MOCKBb! 28 K POCCUM 10, 6. HauuoHanbHol Banote — «BB». MporHos no oboum peiTuHram — «CTa6anbem».
350 » POCCHMUCKUE EBPOOBJIMTALMUN B uenom cneposanu obOweih auHamuke

pbiHKa eBpoobnuraunii emerging markets, noka B uetsepr Moody’s He coobwuno,
uTo cobMupaeTca NOBbICUTb CyBepPeHHbIM pelTUHr Poccun B TeueHue Onukarwmx 6-8
Henenb. Mupekc EMBI+Poccua Bbipoc no utoram Hepenu Ha 0,47%, a cnpapg
uHpekca cHusuncsa Ha 10 6.n. go uctopuueckux mMuuumymos go 111 6.n. Kotuposku
eBpoobnuraumit  «Poccua-30» cerogHa Topryiotcs Ha yposHe 115,06/115,13
npoueHToB ot HomuHana. Cnpag «Poccuun-30» k UST-10 cerogHs ¢ ytpa coctasnser
112 6.n., uto Ha 10 6.n. HMUXKE NO CPABHEHUIO C HAYA/IOM NPOLLNOW HEAe/ M.

map-05 anp-05 wmait-05 wuoH-05 won-05 aer-05  ceH-05

M BHELUHWI JONTOBOW PLIHOK — CTPATEI WS

Ha atoi Hepene B CLUA coctoutcs nybauKauusi BayKHbIX ONIOKOB CTaTMCTUKM
UHNAUMK NpoMbllunieHHbIX ueH (13 ceHT.) W uHpekca notpebutenbckux ueH (15
ceHTAbpA).

PbiHOK poccuickux espoobnurauunii yxe oTbirpan 3assneHve Moody’s, v Tenepb
OymeT AaTb KOHKPETHOro [LEMCTBMS MO MOBbIWEHWIO penTuHra. Moka cywiecrtsyer
MHTpWUra Hackonbko cTyneHed Moody’s nogHWMET penTUHr (Ha OnHYy WAWM faBe)
BHMUMaHWe MWHBECTOPOB OyOeT CKOHLEHTPUPOBAHO B CYBEPEHHbIX OBJWraumMsx |
eBpoobnuraumsx Fasnpoma u BTB.

Tem He MeHee, KOPMNOPaTMBHbIM CErMEHT POCCHUICKUX eBpoob/Mraumi  Takke
NPeacTaBiseT MHTEPeC O/ MHBECTOPOB, B KOTOPOM Mbl 0OBpaTtuTb BHUMaHue Ha
BbIMYCKWU MeTasllypruiecknux KomnaHui v Boimnenkoma.

© BAHK MOCKBbI
AHanuTuyeckum otgen
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BHELLHW JONTOBOW PEIHOK — CTPATEIA

MNoBbilweHWe KpeoUTHOro perTUHra «BbiMnenkomas siBNseTcs NOBOAOM ASi aKTUBHOW
MOKYNKU OfHWX M3 Haubonee HemoOOLEHeHHbIX Oymar Ha pbiHke. Mbl pekomeHayem
obpaTUTb BHUMaHWe Ha Oymaru Bbimnenkom-11 u Bbimnenkom-10. Arentctso Fitch
OXKMOAET Yy/yylleHWe KPEeOWTHOrO KadecTBa POCCUWCKUX  MeTallypruyeckux
KOMMaHWH, B CBSA3W C YeM Mbl PEKOMEHAyeM WHBEeCTOpaM BbiMyCKU eBpoobnurauui
Cesepcranb-14 v Hopunbckoro Hukens.

“ HOBOCTWU SMWATEHTOB JONTOBOI0 PbIHKA

» OBJIMITAUUN MUPAKC «PYMM». 8 centabps ®CDHP 3apeructpuposaH oTyer
06 UTOrax BbiNyCKa AOKYMEHTapPHbIX HEKOHBEPTUPYEMbIX MPOLEHTHbIX OBaMrauMi Ha
npeabvsaeutens cepun JICM-01 OO0 «Mupakc pynn». HanomHuMm, uto pasmelieHue
obnuvraumi coctoanock 23 aerycta 2005 r. CraBka KynoHa no WToram aykuMoHa
coctasuna 12,5% ropoebix, uTO COOTBETCTBYET [AOXOAHOCTH K MOralleHuio Ha
yposHe 12,89% roposbix. Cnpoc Ha ayKkuuoHe coctasun okono 2,5 mnpa. py6., uto
B 2,5 pasa npesbllwaeT 06beM BbinycKa.

» MOCKBA. o coobueHuio arentctea MuTepdrakc [Mpasutenbcteo Mocksbi
NAaHWpyeT COKpaTUTb nporpamMMy 3aumMcTBoBaHuM Ha 2005 r Ha cymmy nopsgka 20-
25 mnpg py6, no 23 mnpga., a obbem npuenedenus B 2006 r. npeasapuTenbHO
coctaBut okosio 70 maph. pyb. c y4eToM pedMHaACMpPOBaHWS MPEXHWX LOJITOB Ha
ypoeHe okono 16 mnpa. py6. O6 3ToM areHTCTBY 3asBWN npefcenareNlb KOMUTETa
rocyfnapCTBeHHbiX 3aumcTBoBaHMM Mockebl Cepren [laxomos. [lo ero cnosam
ayKuuoH no pasmeuieHuto 43-ro ebinycka MocKBbl, KOTOPbIM LO/MKEH COCTOATbCS Ha
3TOM Hepene, «BO3MOXHO, ByaeT nocnegHUM B 3TOM rogy».

» BENTOPOACKAA OBJACTb cobupaetca BbinyctuTb obnvraumn Ha 2,0  mapa.
pyb6. co cpokom obpauieHnsi natb net. OpraHusatopamu BbinycKa BbICTYnaloT
MusecTrumonHbi 6aHk «TPACT» u 6ank «HauuoHanbHbiM cTaHmapT».

» BAHK «PYCCKUMA CTAHOAPT» nnaHupyeT B Onwkailluee Bpems pa3MecTHTb
ouepenHoi TpaHw espoobnuraumin Ha $400 MAH. B paMKax yTBEpXAEHHOM paHee
nporpamMmbl 3aMmcTBoBaHWk Ha $1,5 mnpga.

M KOHOMKKA POCCUM

» BHELUHWM OOJII. Poccus B centsbpe 2005 roaa BbiNaaTMT NO BHELIHEMY AONTY
$927,69 maH. O6bem noraweHus ocHoBHoro ponra coctasuTt $138,099 mnaH, a
npoueHTHble nnatexu - $12,711 mnH. Kpome Toro, Byaer noraweHa 3afo/iKeHHOCTb
nepes MeXAyHapoAHbIMKW (pUHAHCOBbIMKM opraHu3auuamu Ha $112,83 maH
npoueHtbl no Hel Ha $39,73 MaH. Bbinnata npoueHTOB NO €BPOOOMraLMAM B
ceHTabpe coctasut $624,317 mnH py6.

M KPEOVTHBIE PEATUHI

» OBJIMTAUUN ARIES. PeiituHroeoe areHtcteo Moody's Investors Service
BKJIIOUMNIO penTuHrM Bymar Aries, BbinylieHHbix [epmaHuel B cuet rocgonra PO, B
CMUCOK Ha NepecMoTp C BO3MO>XHbIM NOBbILLUEHHUEM.

» [OITEJIEKOM. MexayHapogHoe peuTuHroBoe areHtcteo Moody's Investors
Service NOATBEPLUIIO KOPMNopaTHUBHbIM PEeUTUHT OAO «lOxHas
TE/IeKOMMYHUKaLMOHHAasA KOMMaHuA», Haxogsdwwuhca Ha ypoBHe «B3», Bcnep 3a
peleHneM  BKIOUYUTb PeUTUHrM PD B cnucok Ha nepecMoTp C  BO3MOXHOCTbIO
NOBbILIEHWs, FOBOPUTCA B coobuieHnn Moody's.

» AJIPOCA. 8 ceHtabpsa arentctBo Moody’s Investors Service noaTsepanno
KopropaTtueHbii  penTHHr KoMmnaHun «AJIPOCA», KOTOpbiM B [aHHbIM  MOMEHT
Haxoautca Ha ypoeHe «Ba2». AreHTCTBO Tak)Ke NOATBEPAMNO PEUTUHr obnurauui
KoMnaHuu «Ba3».
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JOJNIFOBbIE PbIHKU 12 ceHTA6pAa 2005 r.

NONNAP | PYBIb v,
290 : “ KANEHOAPL COBbITU HA OJTTOBOM PbIHKE
|
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.
280 F——————— —mf == === === — =
: 26 ceH 05 Ynnarta akuu3oB, Harnora Ha Jo6bl4y NONe3HbIX NCKOMaeMbIX
27.8
are ! 28 ceH 05 Ynnata Hanora Ha npubbinb
: |
27.4 L
map-05 anp-05 maii-05 wuioH-05 wion-05 aer-05 ceH-05
) K ROTAPA M KANEHOAPL MEPBUYHOIO PLIHKA
T T
|
22 ! / [Jlata OMUTEHT, cepust Bbinycka O6bem, MH.  Cpok obpatLeHust
88 | |
87 | | CErogH~
2? : : MwuHduH gopaamectuTt Bbinyck OP3-All cepun 46017 [ata
84 o M I 14 ceH 05 norawexuns 05.08.2015 - 50,0% ot HomuHana [ara 6000 11 net
83 | | noraweHust 03.08.2016 - 50,0% oT HomuHana
82 | |
81 ! ! 14 con 05 MwuHdpuH fopasmectut Boinyck OP3-A[] cepum 46018. [ata 8000 16 ner
80 ! ! norawenuns 24.11.2021
MaP03 anp-05 Malk05 mow0S wion-05 asr0s - cen0o 14 ceH 05 Mocksa, 43. ([laTa noraenus 17.05.2008) 5000 2,67 ropa
450 EMBI+ CNP31 14 ceH 05 VpkyTcTkas obnacts, 31001 1500 4,3 rona
14 ceH 05 ®uHaHc VHTepHawwHn Wueect, 02 2500 2 ropa
15 cen 05 LI paamecTut BTOpOI BhINyck OBP, ¢ Aatoi Beikyna 15.03.2006 98 500 0.5 ropa
15 ceH 05 Camapckasi obnactb, 25002 2000 5 net
15 ceH 05 QOuakoBo, 02 1500 3ropa
15 cen 05 Bank Pycckuin CtaHgapt, 05 5000 5 net
21 ceH 05 Pycckuin antomuHnin mHaHcl, 03 6000 3ropa
250 22 cen 05 XK-6aHk, 03 3000 5 net
map-05 anp-05 main-05 wion-05 wnwon-05 aer-05 ceH-05 22 ceH 05 TK ¢MHch’ 01 1000 3 roga
o HE®Tb
7 1 | i cTATUCTUKA CLLA
64
61 ‘ Mocn.  Oxwupgaemoe [lpownoe  ®dakTuyeckoe
58 \ [lata MokasaTenb
s | nepuof  3HAYeHMe  3HaueHue 3HaueHve
52 | "
o ! 30 asr 05 ViHpekc nmpeﬁmenbcxom yBepeHHocTu (Consumer asr 05 1020 1032 1056
% : confidence index)
3(3) ! 31 asr 05 MpensaputensHas oueHka BB (preliminary) 2x8.05 3.40% 3.40% 3.30%
37 | 31 aer 05 WHpeke notpebutenbckix pacxopos (PCE) 2 k.05 - 3.30% 3.00%
i‘: | 1 cen 05 Wnpekc [lenosoit aktueHocT (ISM manufacturing) aBr.05 56.50 56.60 53.60
Map-05 anp-05 wmait-05 wioH-05 wion-05 asr-05  cen-05 CratucTika pbiHka Tpyaa - Yueno HoBbix paboymx Mect
BRENT URALS 2 ceH 05 (Non-farm payrolls) asr.05 188 000 242000 169 000
50 301070 9 ceH 05 /IMROpTHble LieHb non.05 1.20% 1.10% 1.30%
s 9 ceH 05 OKCMOPTHbIE LiEHbI nion.05 0.20% 0.10% -0.10%
CErogHA
440
13 cen 05 Toprosblit 6anaHc (canbgo, MApA. Aonn. ) non.05 -59.50 -58.20
% 13 cen 05 Deduunt deaepanbHoro Glomketa, MIpa. 4ONN. nioH.05 48.00 4113
430 13 cen 05 WHdbnsums B npomsiwuneHHom cektope (PPI) asr.05 0.70% 1.00%
A VHnsums - Core PPl (oumLieHHas OT BIUSHWSA LieH Ha
20 13 ceH 05 Y " . asr.05 0.10% 0.40%
NPOLOBOMLCTBUE U SHEPTETMKY)
415 14 ceH 05 PosHuuHble npoaaxy (Retail sales), m-t-m aBr.05 -0.50% 1.80%
410 14 ceH 05 Retail sales, uckntouas asTomobunu, m-t-m apr.05 0.50% 0.30%
Map-05 anp-05 Mait-05 wuioH-05 wion-05 aer-05 cen-05
14 ceH 05 VIHAEKC NPOMbILLIEHHOTO MPOM3BOACTCTBA aBr.05 0.20% 0.10%
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KPUBbIE JOXOLHOCTEWN 2 ceHTAOps 2005

Kpueasi doxo0Hocmu cybghedepanbHbIX U MyHUYuUnaabHbix obnu2ayuli
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UcemouHuku: REUTERS, pacyemsi baHka Mockebl
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KPUBbIE JOXOLHOCTEWN 2 ceHTAOps 2005
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HemouHuku: REUTERS, pacyemsi barHka Mocksbi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 12 ceHTa6ps 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 97 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 1383 0.00 9999 0.00 0.00 0.14 - - 0.08 20.42: 0.02 0.01
OBP 03 143.3 - - 22.09.2009 15.12.2005 1474 :98.92 99.05: 0.03 0.03 0.50 - - 0.24 3.65 0.27 0.26
O3 25057 355.3 33773 7.40 20.01.2010 - 1594 :1102.90 103.05¢ 0.00 0.20 159 i 892 7.18 6.77 - 3.75 3.51
O3 25058 4.9 31866 i 6.30 30.04.2008 - 964 :100.52 100.60: 0.25 0.30 117 § 639 6.26 6.17 - 2.44 2.30
O3 26198 378.1 42117 6.00 02.11.2012 - 2611 9425 94.28 i 0.21 0.21 2.04 : 50.79 6.36 7.04 - 5.68 5.31
O0®3 27018 0.0 14000 ; 12.00 14.09.2005 - 5 0.00 100.15: 0.00 -0.41 -0.65:28.27 1195 -19.48 - 0.01 0.02
o3 27019 0.0 8800 : 10.00 18.07.2007 - 677 :107.00 108.80: 0.00 0.00 0.24 : 13.97 9.29 564 - 1.72 1.63
0®3 27020 0.0 8800 : 10.00 08.08.2007 - 698 :107.20 108.60: 0.00 0.00 -0.15: 822 930 5.88 - 1.78 1.68
03 27022 0.0 21296 { 8.00 15.02.2006 - 159 :101.66 102.08{ 0.00 -0.08 -0.51: 5.04 7.87 4.15 - 0.43 0.41
03 27024 0.0 15001 i 7.50 19.04.2006 - 222 :101.70 102.17: 0.00 0.00 -0.24: 1048 7.37 4.30 - 0.60 0.57
O®3 27025 10.5 25806 7.50 13.06.2007 - 642 :101.91 102.00i -0.09 0.01 0.39 {1767 735 572 - 1.64 1.55
0®3 27026 1.1 16000 i 8.00 11.03.2009 - 1279 :1102.50 102.70: -0.23 -0.49 1.05 : 1885 7.80 6.32 - 3.07 2.89
O®3 45001 14.7 28356 : 10.00 15.11.2006 - 432 :103.25 103.30: 0.00 -0.03 -0.02: 473 9.68 5.13 - 0.67 0.63
03 45002 0.0 5520 :10.00 02.08.2006 - 327 0.00 104.29: 0.00 -029 1.85: 3.04 959 508 - 0.87 0.83
O®3 46001 25.6 60000 : 10.00 10.09.2008 - 1097 :108.48 108.63: -0.02 0.13 0.40 : 23.56 9.22 6.08 - 2.01 1.90
03 46002 45.8 62000 : 10.00 08.08.2012 - 2525 :110.30 110.40: 0.12 0.23 1.61 6.30 9.06 6.89 - 4.87 4.56
O®3 46003 65.5 37298 10.00 14.07.2010 - 1769 :112.25 112.55¢ 017 0.18 1.19 { 13.97 8.89 6.75 - 3.63 3.40
O3 46014 220.8 58290: 10.00 29.08.2018 - 4737 :109.20 109.38: 0.53 1.50 2.88 { 4849 9.14 6.97 - 5.81 5.43
O®3 46017 144.8 29354 9.50 03.08.2016 - 3981 {105.40 106.00{ 0.62 258 536 i 599 899 7.00 - 714 6.67
03 46018 151.6 17940 9.50 24.11.2021 - 5920 :109.45 110.35: 0.81 3.28 851 {2238 864 7.03 - 8.74 8.16
Bcezo 1410.4 532776

Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNUTALIUIA 12 ceHTa6ps 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 23.51 400 :10.20 17.07.2008 - 1042 1102.11 104.00( 0.79 0.66 2.13 { 13.97 9.81 8.37 - 2.49 2.30
KasaHb, 01 0.00 750 :10.50 21.07.2006 - 315 1102.23 102.39: 0.00 -0.05 0.20 { 1410 10.25 7.83 - 0.83 0.77
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 413 :106.00 106.30: 0.00 -0.23 0.43 :15.07 11.79 7.12 - 1.06 0.99
Hoeocubupck, 02 3.16 1500 :13.00 07.12.2006 - 454 :105.20 105.25: 0.14 0.00 048 1.07 12.36 8.00 - 1.17 1.09
Hoseocubupck, 03 26.56 1000 : 4.95 14.07.2009 - 1404 :109.68 109.90: 0.07 0.63 393 : 814 4.51 8.87 - 3.23 2.97
Tomck, 01 1.18 300 :13.00 22.11.2007 - 804 :105.55 105.95: -0.14 0.12 096 { 3.74 1232 8.93 - 1.52 1.40
Yepa, 03 0.00 400 :10.03 18.07.2006 - 312 :102.30 102.70; 0.00 0.00 0.09 { 1429 980 7.31 - 0.83 0.77
Yopa, 04 0.21 500 :10.03 03.06.2008 - 998 0.00 106.00{ 0.52 0.00 2.34 {2582 9.50 7.90 - 2.41 2.23
Ymozau mopzaoe cybghedepanbHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 734 0.00 0.00 { 0.00 0.80 091 {3867 794 761 - 1.83 1.70
Beneopodckas 0bn., 04 0.00 320 :14.50 29.04.2008 - 963 :112.00 114.00: 0.00 0.88 3.35 { 52.84 12.75 8.23 - 2.21 2.05
Benzopodckas obn., 03 0.03 300 :19.00 20.12.2005 - 102 :102.90 103.75: 0.00 0.10 -1.47 : 4216 18.46 8.64 - 0.27 0.25
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 247 :103.50 0.00 : 0.00 -0.29 -0.19: 397 1158 6.61 - 0.64 0.60
Bonzozepadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1371 :109.00 110.00: 0.00 0.74 293 : 30.27 11.76 7.69 - 2.40 2.23
BopoHexckas 06n. 01 0.00 600 (13.00 15.12.2007 - 827 0.00 0.00 { 0.00 0.14 1.60 : 30.63 11.71 7.89 - 1.96 1.82
Boponexckas obn. 02 0.09 500 :13.00 18.06.2009 - 1378 {114.20 114.90: -0.09 0.79 4.05 { 30.63 11.38 8.22 - 3.08 2.84
Wpkymckas obn., 01 0.15 700 {11.00 22.07.2007 - 681 103.85 104.10¢ 0.10 0.11 0.47 { 10.76 10.57 7.43 - 1.28 1.19
Wpkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 363 :102.55 102.90: 0.15 0.02 0.12 { 049 975 7.52 - 0.96 0.89
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 836 0.00 105.00: 0.00 0.01 0.34 : 2418 11.45 9.96 - 2.05 1.87
Komu, 05 0.05 500 :15.00 24.12.2007 - 836 :110.85 112.50: -1.79 -0.70 0.88 : 31.64 13.64 9.15 - 1.96 1.79
Komu, 06 0.00 700 :14.50 14.10.2010 - 1861 :117.01 0.00 : 0.00 -1.68 2.18 : 58.79 12.13 8.02 - 3.78 3.50
Komu, 07 0.09 1000 :12.00 22.11.2013 - 2996 :105.03 109.79: -2.67 -0.93 4.39 { 3584 11.16 8.47 - 5.37 4.95
Kocmpowmckas obn., 04 0.00 800 {13.00 11.03.2008 - 914 0.00 0.00 { 0.00 -0.32 1.69 {30.99 12.00 8.38 - 2.15 1.98
KpacHosipckuti kpad, 01 0.26 1500 :10.30 08.12.2005 - 90 100.90 101.20: 0.10 0.00 0.06 : 0.56 10.18 5.37 - 0.25 0.23
KpacHosipckuti kpat, 02 0.00 1500 {10.95 26.10.2006 - 412 :1104.41 104.80: 0.00 -0.02 -0.19: 1440 1049 7.03 - 1.06 0.99
KpacHodapckuti kpati, 01 0.00 605 {10.50 15.05.2007 - 613 £103.70 104.10: 0.00 0.00 0.06 : 33.08 10.10 7.76 - 1.54 1.43
JleHuHepadckas 0bn., 02 0.05 800 :14.01 08.12.2010 - 1916 :125.50 126.00: -0.32 0.40 4.88 : 3263 11.21 8.23 - 3.95 3.65
JleHuHepadckas obn. 03 0.00 1300 :13.50 05.12.2014 - 3374 :122.01 128.00: 0.00 1.76 1.67 i 31.07 10.63 8.36 - 5.95 5.49
Mockosckas 06n1., 03 0.00 1000 : 11.00 19.08.2007 - 709 :107.77 108.00: 0.00 -0.11 049 : 6.03 10.21 6.80 - 1.80 1.68
Mockoseckas 06n., 05 0.00 12000 : 10.00 30.03.2010 - 1663 :107.25 107.45: 0.00 0.38 1.08 : 43.01 933 7.13 - 2.38 2.22
Mockosckas o6rn., 04 7.86 9600 {11.00 21.04.2009 - 1320 {112.75 113.24: -0.53 045 145 {1356 9.76 7.16 - 3.04 2.83
Huxezaopodckas obn. 01 211 1000 :11.80 01.11.2006 - 418 :105.26 105.48: 0.11 024 062 {1196 11.21 7.17 - 1.08 1.01
Huxezopodckas obn. 02 212 2500 §10.49 02.11.2008 - 1150 {105.80 106.98: 0.19 0.09 272 { 13.51 990 7.65 - 2.20 2.04
Hosocubupckas obn. 10.29 1500 §13.50 27.07.2006 - 321 105.14 105.20: 0.13 -0.10 0.29 { 1442 1284 7.61 - 0.83 0.78
Hosocubupckas obn. 02 0.58 2000 :13.30 29.11.2007 - 811 111.20 111.40: 0.27 0.09 174 : 292 1194 7.89 - 1.97 1.83
Camapckas o6bn., 01 0.40 2370 :12.00 04.07.2006 - 298 :104.30 0.00 : -1.60 -0.33 0.68 :21.70 11.51 6.70 - 0.78 0.73
Teepckasi 06n., 02 1.33 1000 :16.90 23.11.2006 - 440 :111.26 111.30: -0.09 0.04 032 : 695 1519 7.27 - 1.1 1.04
Tomckas obn., 01 0.01 400 :12.00 19.11.2005 - 7 100.67 101.35: -0.54 0.05 0.20 : 37.15 11.92 8.05 - 0.19 0.18
Tomckasi 06n., 02 0.00 500 :12.00 27.07.2006 - 321 103.05 105.55: 0.00 -0.29 0.12 : 14.14 1163 7.79 - 0.85 0.79
Tomckas o6n., 03 3.17 600 (12.00 13.10.2007 - 764 :105.70 106.10: -0.09 -0.10 0.51 { 48.99 1135 7.73 - 1.85 1.72
Xabaposckull kpad, 02 0.00 700 :12.00 05.10.2006 - 391 103.18 103.55: 0.00 0.19 0.10 { 21.70 11.62 7.63 - 1.01 0.93
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 90 100.00 0.00 i 0.00 1.04 36.99 14.66 5.16 - 0.25 0.23
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 991 102.36 113.00{ 0.00 049 -0.04: 34.19 10.69 7.08 - 2.35 2.19
YHyeawus, 03 1.13 500 i 9.50 13.04.2007 - 581 102.41 102.90: 0.00 -0.03 1.16 : 15610 9.27 8.04 - 1.48 1.37
Yysawus, 04 0.00 750 :12.33 27.03.2009 - 1295 :112.90 113.50: 0.00 0.29 3.20 : 55.74 10.87 8.06 - 2.88 2.66
SAxkymus, 03 0.00 800 :12.00 17.06.2008 - 1012 :108.09 0.00 { 0.00 -0.23 2.24 :26.30 10.89 8.12 - 2.36 2.19
Sxymusi, 04 0.00 1000 : 14.00 16.03.2006 - 188 0.00 0.00 : 0.00 0.14 -0.08:32.60 13.42 5.10 - 0.49 0.47
SAxkymus, 05 1.02 2000 §10.00 21.04.2007 - 589 :102.10 102.45: -0.05 0.35 1.84 { 13.70 9.78 7.52 - 1.50 1.40
Sxymusi, 06 0.00 2000 :10.00 13.05.2010 - 1707 £107.50 108.30: 0.00 0.51 475 6.03 923 7.83 - 3.41 3.16
AHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1059 0.00 0.00 { 0.00 0.00 0.41 :10.55 10.28 7.74 - 2.56 2.38
Spocnasckasi 06n., 02 21.65 1000 §13.28 03.07.2007 - 662 :109.00 109.05: 0.00 0.00 1.16 i 24.01 1218 7.87 - 1.62 1.50
Spocnasckas 06n., 03 0.24 1000 :12.50 17.11.2006 - 434 :104.00 104.10: 0.14 -0.19 043 : 39.04 12.01 7.32 - 0.84 0.78
Spocnasckasi 06n., 04 0.00 1000 : 11.00 26.05.2009 - 1355 :108.10 108.50: 0.00 1.26 2.60 : 32.55 10.16 8.02 - 3.09 2.86
Mockea 35 0.00 3900 :10.00 18.06.2006 - 282 :103.65 103.80: 0.00 -0.21 0.05 : 10.14 9.63 -14.52 - 0.15 0.18
Mockea 28 0.00 3000 £ 15.00 25.12.2005 - 107 :103.20 103.75: -0.10 -0.31 0.00 { 31.23 14.45 1.98 - 0.28 0.28
Mockea 32 23.77 4000 :10.00 25.05.2006 - 258 £103.29 103.30: 0.05 0.10 -0.02: 4.11 9.68 5.33 - 0.69 0.65
Mockea 37 10.46 3900 : 10.00 23.09.2006 - 379 :104.54 104.90: -0.01 -0.86 -0.15:{ 21.37 956 5.53 - 0.98 0.93
Mockea 27 0.19 4000 :15.00 20.12.2006 - 467 :111.70 112.00: -0.27 -0.36 -0.18 { 33.29 13.43 5.58 - 1.16 1.10
Mockea 42 5.34 3000 (10.00 13.08.2007 - 703 :106.35 107.40: -0.19 0.00 0.19 { 740 937 6.43 - 1.77 1.66
Mockea 31 0.00 5000 :10.00 20.05.2007 - 618 :106.14 106.80: 0.00 0.09 -0.23: 959 9.39 6.50 - 1.75 1.64
Mockea 40 0.15 4000 : 10.00 26.10.2007 - 777 :107.30 107.39: 0.00 0.00 0.36 { 21.64 9.32 6.30 - 1.84 1.73
Mockea 29 35.34 5000 :10.00 05.06.2008 - 1000 :108.65 108.80: 0.05 0.23 0.16 : 26.30 9.20 6.60 - 2.42 2.27
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1194 :109.80 110.50: -0.63 0.61 0.05 { 23.29 9.13 6.81 - 2.83 2.65
Mockea 41 17.51 5000 {10.00 30.07.2010 - 1785 :109.00 109.45: 0.00 046 0.00 { 11.23 917 7.18 - 4.00 3.73
Mockea 38 0.00 5000 {10.00 26.12.2010 - 1934 1113.10 113.88{ 0.18 0.72 095 { 20.55 8.85 7.14 - 4.24 3.96
Mockea 39 157.15 5000 : 10.00 21.07.2014 - 3237 :109.80 109.85: 069 155 1.86 i 13.70 9.11 7.23 - 6.27 5.85
Bcezo 302.55 121495

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
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PbIHOK PYBJIEBbIX OBNUTALIUIA 12 ceHTa6ps 2005 r.

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

hﬁ_io%(;; M;\Ilpap,. KyEZH' Morawexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hedens  mecsiy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁs' Moga. aop
Wmoau mopzaoe kopropamueHbIMU 0bnu2ayusimu
Hegpmb u 2a3
TA3TIPOM A2 0.00 5000 :15.21 03.11.2005 - 55 1101.40 0.00 ! 0.00 -0.14 -0.76: 52.08 14.96 3.98 - 0.15 0.14
FA3MIPOM A3 7.44 10000: 8.11 18.01.2007 - 496 :102.30 102.68: -0.10 -0.03 025 : 9.78 7.93 6.41 - 130 122
FASI1POM A4 0.81 5000 i 8.22 10.02.2010 - 1615 {104.60 104.90: -0.04 0.34 097 i 518 7.86 7.13 - 380 354
FA3IIPOM A5 0.00 5000 i 7.58 09.10.2007 - 760 $102.00 103.80: 0.05 0.20 -0.29: 31.15 7.42 659 - 1.91 1.79
HIK UTEPA 0.51 2000 ;13.50 07.12.2007 07.12.2005 819 {101.27 101.39i 0.02 -0.29 -0.64 i 34.77 1333 - 7921 024 023
Jlykodin 02 0.20 6000 i 7.15 17.11.2009 20.11.2007 1530 :101.50 101.70: 0.16 0.59 0.85 i 21.16 7.03 - 6.40 i 2.03 1.91
HOBATO3K, 01 0.00 1000 i 9.40 30.11.2006 - 447 110190 0.00 i 0.00 0.94 -0.65:2550 9.22 7.79 - 116  1.08
Hopmeas, 01 13.60 2100 {16.00 09.11.2005 - 61 1101.10 101.15i 0.05 -0.10 -0.39 i 53.04 1582 8.57 - 017  0.15
Tamnegpmsb 03 245 1500 {12.00 01.07.2006 - 295 1104.40 104.99: 0.19 0.05 0.14 { 23.01 1148 6.27 - 078 0.73
THK, 05 0.00 3000 :15.00 28.11.2006 - 445 :110.00 112.00: 0.00 0.18 0.45 : 42.33 13.49 5.44 - 112 1.07
Xumust u Hegpbmexumus
AMTEITXK, 07 0.76 1200 : 12,50 15.11.2007 22.11.2005 797 :100.65 100.69: 0.04 0.04 -0.20 : 38.70 12.42 - 838 I 020 0.19
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 53 1100.30 0.00 i 0.00 0.00 -0.30: 14.00 13.3¢4 7.43 - 015 0.14
Amvmenwutnpom, 01 0.00 600 :19.00 23.12.2005 - 105 :102.75 103.15: 0.59 -0.05 -0.48 : 40.08 18.49 8.84 - 029 0.26
ALBK-WHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 984 0.00 102.20{ 0.00 -0.93 091 550 1155 - 1020 113  1.03
[opozobyx, 01 0.00 900 : 9.90 11.06.2008 13.12.2006 1006 :101.50 102.30 0.00 0.49 0.20 i 23.33 9.75 - 878 1 119  1.10
Kyubbiwesasom, 01 0.00 600 : 9.00 15.06.2006 15.12.2005 279 0.00 0.00 i 0.00 -0.08 -0.27 2096 8.98 - 828 i 026 024
HUKOCXWM, 01 4.91 750 §15.00 14.12.2006 - 461 1101.67 102.00i 0.27 0.06 1.26 i 34.93 1475 13.11 - 116  1.03
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 722 $100.00 100.35: 0.00 0.00 -040: 175 7.99 8.10 - 117 1.08
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2390 ;105.65 106.20i 0.00 0.00 2.89 i 43.24 9.43 - 818 i 298 276
Hagpuc Kocmemurc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 590 :100.20 100.50: 0.00 -0.10 -0.45: 46.03 1195 - 812 i 012 0.1
CAHOC 01 0.00 300 :14.00 13.02.2006 - 157 1102.83 102.95; 0.00 019 -0.20i 9.97 1360 6.87 - 043 040
CAHOC 02 6.34 3000 i 9.70 10.11.2009 13.11.2007 1523 :105.70 105.85: 0.28 149 1.28 i 30.56 _9.17 - 719 i 1.96  1.83
Anekmpo3Hepaemuka
bawkupaHepeo, 01 0.00 500 :20.00 11.09.2005 - 2 0.00 0.00 : 0.00 -1.04 -0.49:99.18 20.00 1820 - 0.01 0.00
bauwkuparepeo, 02 0.00 500 i 9.50 22.02.2007 - 531 $101.00 102.25{ 0.00 1.09 -0.05: 390 9.34 840 - 139  1.28
JleHsHepeo, 01 4.85 3000 :10.25 19.04.2007 - 587 $101.10 101.39: -0.15 -0.15 027 i 39.60 10.14 9.74 - 147  1.34
PAO EBC 02 0.07 3000 15.00 21.10.2005 - 42 i101.14 10450 0.30 -0.30 -0.73 i 57.95 14.84 5.09 - 012 0.1
Ceep0nosarepeo, 01 0.00 500 {11.50 01.03.2007 - 538 :101.50 102.15{ 0.00 -0.84 041 i 252 11.36 10.84 10.84: 1.39 1.26
TamaHepeo, 01 0.00 1500 i 9.65 13.03.2008 - 916 0.00 000 i 0.00 088 1.28 {4653 937 847 - 219 202
®CK ESC, 01 1.04 5000 i 8.80 18.12.2007 - 830 :104.20 114.25: 010 -0.29 0.73 { 19.29 844 6.83 - 208 195
SlkymckaHepeo, 01 0.00 400 :14.00 31.08.2006 - 356 0.00 10550 0.00 0.00 -0.20{ 3.07 13.33 8.73 - 0.94  0.87
Ces3b
bauwuHgpopmcesisb 09 0.00 150 :14.00 23.10.2005 - 44 :100.00 0.00 i 0.00 0.00 -0.49:53.32 13.86 5.36 - 012 0.1
Bonzamenekom 515 1000 i 13.00 21.02.2006 - 165 :102.71 103.15: 1.60 -0.07 -0.36: 6.41 1263 6.54 - 044 042
Bbimneskom 01 0.00 3000 i 9.90 16.05.2006 - 249 1101.50 102.00i 0.15 0.06 0.10 { 31.19 971 6.94 - 066 0.62
Hanbcesss 01 0.00 1000 §15.00 15.11.2006 16.11.2005 432 {103.30 106.50: 0.00 0.18 0.46 : 46.85 14.14 7.95 - 1.09  1.01
MITC 04 0.00 1000 ; 10.00 22.04.2009 26.04.2006 1321 102.00 0.00 { 0.00 0.30 0.39 ; 36.99 9.78 - 6.28 1 060 057
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1719 i 0.00 0.00 i 0.00 1.64 0.15 i 22.97 8.14 - 716 1 160 1.50
Mezagpor @uHac 01 0.00 1500 :11.50 07.06.2006 - 271 1103.28 103.35! 0.03 0.58 0.05 {2930 11.12 6.84 - 072 067
Mezagpor 0.00 1500 i 9.28 11.04.2007 - 579 0.00 103.30i{ 0.00 000 1.23 {37.88 905 7.68 - 146  1.36
MeezagpoH, 03 8.03 3000 { 9.25 15.04.2008 - 949 :103.85 104.09: -0.10 0.58 266 i 36.24 891 7.73 - 230 213
PTK-JIN3UHT, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 : 101.10 101.40 0.00 -0.02 -0.19 i 39.82 9.57 - 6.27 i 057 053
Cubupbmenekom 03 477 1530 i 14.50 14.07.2006 - 308 :106.06 106.20:i 0.05 -0.09 0.12 { 22.25 13.65 6.90 - 0.81 0.76
Cubupbmernekom, 04 6.61 2000 ;12.50 05.07.2007 - 664 :108.10 108.30: 0.05 -0.10 0.70 i 21.92 11.54 7.66 - 166 154
Cubupbmenekom, 05 7.27 3000 i 9.20 25.04.2008 - 959 :103.07 103.45{ 0.05 -0.21 1.87 {3352 891 7.93 - 232 215
C3 Tenekom, 02 119 1500 {13.20 03.10.2007 05.10.2005 754 {100.45 100.69i 0.02 0.00 -0.35}23.51 13.12 - 437 § 007 0.07
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1994 :103.40 104.00i 0.00 0.14 147 i 203 8.91 - 777 1 224 208
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 72 1101.61 102.10i 0.00 0.00 -0.49: 5375 1765 7.45 - 020 0.19
CMAPTC, 02 0.00 500 :10.00 26.06.2007 26.12.2005 655 {100.05 100.25: 0.00 0.00 0.15 i 20.55 9.97 - 878 i 030 027
CMAPTC, 03 3,55 1000 i 15.10 29.09.2009 03.10.2006 1481 :104.00 104.90: 0.62 0.34 1.37  64.95 1439 - 943 i 097 0.89
Tammenexom, 03 0.00 600 {11.75 06.05.2007 - 604 10525 106.00i 0.00 0.09 1.39 i 869 11.17 8.62 - 152 140
YPCU 03 0.01 3000 :14.25 18.07.2006 - 312 105.95 106.10: -0.03 0.13 0.09 i 20.30 13.46 7.14 - 082 0.77
YPCU 04 3,55 3000 : 9.99 01.11.2007 - 783 104.80 105.10: -0.12 0.24 145 i 3476 953 7.66 - 193 179
YPCU 05 0.39 2000 i 9.19 17.04.2008 - 951 $103.15 103.70{ 0.19 0.10 1.97 { 3550 890 7.91 - 230 213
Liermpmenekom 03 0.00 2000 :12.35 15.09.2006 - 371 0.00 000 i 0.00 038 0.34 5921 1178 7.49 - 093 0.87
Lienmpmenexom 04 6.28 5623 :13.80 21.08.2009 - 1442 $118.10 118.60; 042 142 321 i 832 11.64 836 - 322 298
LlenmpanbHbiti Teneepagp 0t 0.00 500 {16.00 22.08.2006 - 347 $105.00 109.99: 0.00 223 358 i 7.45 1495 852 - 090 0.83
fOTK, 01 0.00 1500 : 14.24 14.09.2006 - 370 0.00 0.00 i 0.00 -052 099 i 6866 13.56 9.17 - 092 084
fOTK, 02 2.32 1500 {12.00 07.02.2007 08.02.2006 516 :101.45 101.49: 011 -0.12 027 { 9.86 11.82 - 822 i 042 039
1OTK, 03 10.85 3500 :12.30 10.10.2009 13.04.2006 1492 :101.91 102.10; -0.04 0.08 0.49 i 52.23 12.06 - 8.63 i 056 0.52
Memannypaus
MHTTPOM, 01 2.43 500 :12.50 20.04.2007 21.04.2006 588 :101.50 102.50 0.25 0.17 0.99 : 47.95 12.24 - 9.07 I 058 054
MaupWreecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 571 {102.00 102.50{ 0.00 0.99 -0.25: 22.24 12.05 - 14471 027 0.24
HCMMS3, 01 0.00 1000 ; 12.10 19.05.2008 22.05.2006 983 :102.50 103.20i 0.00 0.10 0.78 i 36.13 11.78 - 817 i 0.67 062
OMK, 01 493 3000 i 9.20 12.06.2008 - 1007 $103.25 104.05: 0.00 0.39 1.78 { 23.19 891 8.01 - 245 227
Pycan ®ur 01 0.00 3000 {10.00 12.09.2005 - 3 0.00 0.00 i 0.00 0.00 -0.55:49.59 999 -2.06 - 0.01 0.01
Pycan ®uH 02 0.00 5000 { 8.00 20.05.2007 - 618 :100.50 100.85: 0.05 0.10 0.20 2455 7.96 7.81 - 158 147
C80600HbIli cokon, 02 0.00 600 i13.55 22.11.2007 27.05.2006 804 0.00 102.27i 0.00 -0.49 -0.29i 39.35 13.28 - 10.78 0.68  0.61
CI MEYE], 01 0.00 2000 ;10.69 22.11.2007 30.05.2006 804 :102.20 102.61: 0.00 -0.10 -0.05: 31.04 10.44 - 7111 069 065
Cesepcmarib 0.00 3000 : 8.10 28.06.2007 - 657 0.00 000 i 0.00 000 069 1576 796 7.19 - 169 157
T4 MEYES 01 0.00 3000 i 11.75 12.06.2009 16.06.2006 1372 :103.20 103.40: 0.00 -0.10 047 i 27.04 1139 - 755 ¢ 0.74  0.69
TMK 560 2000 :10.30 20.10.2006 - 406 $102.50 103.00i 0.05 -0.05 0.64 : 40.07 10.03 7.85 - 1.04 097
TMK, 02 0.00 3000 i 11.09 24.03.2009 30.03.2007 1292 {103.60 103.90: 0.00 0.38 0.83 i 49.83 10.71 - 817 i 1.41 1.30
Tynadepmem 02 0.00 1000 i 11.00 02.12.2007 02.12.2005 814 :101.50 0.00 i 0.00 -0.15 0.00 i 29.84 10.85 - 9.00 i 023 021
UMK 01 1.04 1000 i 7.00 31.01.2006 - 144 19980 0.00 i 050 1.01 050 i 729 7.00 6.95 - 039 0.37
yrns, o1 14.70 3000 : 9.50 16.06.2010 25.04.2008 1741 :103.10 103.15: 0.15 0.39 2.45  20.56 _ 9.21 - 833 i 234 216

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 12 ceHTa6ps 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 6.88 3000 : 9.20 13.08.2008 14.02.2007 1069 :101.07 101.25: 0.05 0.24 031 : 580 9.09 - 842 1 137 126
Bazoumauw, 01 059 300 :13.50 19.06.2008 22.06.2006 1014 :104.15 104.40: 0.38 054 2.85 : 28.85 1293 - 771 1 075  0.70
BKM-®unatc, 01 254 1000 :10.25 04.06.2008 06.12.2006 999 :101.50 101.70: 0.15 -0.25 0.28 i 26.12 10.08 - 894 i 117 107
T-T3L 3Hepzo 02 020 1500 ;12.50 22.06.2006 - 286 :101.46 102.15 -0.05 024 062 i 26.71 1224 9.84 - 0.75  0.69
['T-T3L{ Hepzo 03 0.04 1500 ;12.04 18.04.2008 23.10.2006 952 :101.91 102.38i -0.15 -0.15 1.19 i 46.18 11.76 - 9.99 i 1.04 094
WnAsmo, 01 0.00 1200 {12.50 14.03.2007 14.09.2005 551 | 0.00 0.00 : 0.00 020 0.18 i 60.62 1249 - 559 i 0.01  0.01
Wxmaw, 02 0.55 1000 :13.55 17.06.2008 19.12.2006 1012 {102.82 103.10; -0.03 0.00 3.30 { 29.70 1318 - 11391 119  1.06
WUPKYT 02 101 1500 {16.00 02.11.2005 - 54 $101.30 101.45: 0.05 -024 -1.07: 56.11 1577 5.79 - 015  0.14
KAMA3-®unatic 0.00 1200 :12.30 11.11.2006 11.11.2005 428 :100.50 100.95: -0.03 -0.15 -0.20 i 40.44 12.18 - 6.47 i 017  0.16
JIOMO, 02 056 700 :14.20 11.07.2006 - 305 :101.77 101.85: -0.05 0.38 144 i 2295 13.94 1210 - 0.80  0.72
Mur-®utatc, 01 461 1000 :16.00 03.06.2009 15.12.2005 1363 :101.05 101.13i -0.02 -0.20 -0.39 i 40.77 1584 - 10.74i 026 0.24
OM3 04 0.00 900 :14.25 26.02.2009 31.08.2006 1266 :106.50 107.00: 0.00 -0.34 056 : 3.12 13.38 - 734 i 094 088
Mpommpaxmop, 01 255 1500 ;10.70 03.07.2008 07.07.2006 1028 :101.20 101.38i -0.08 0.37 1.16 i 18.76 10.56 - 920 i 0.80 0.73
Pycckue Aemobycei 115 500 {14.00 22.05.2006 - 255 1102.40 102.58: 0.00 0.00 0.16 i 4219 13.67 1055 - 0.67  0.60
Canom-3Hepausi, 01 30.54 3000 :14.00 25.12.2007 27.12.2005 837 1101.71 101.85: -0.19 -0.10 -0.39 i 28.00 13.76 - 775 030 028
CamypH WHeecm 0.00 500 :15.00 05.08.2006 - 330 :104.95 11497 000 000 1.13 i 14.38 1415 8.12 - 0.87  0.80
HI1O CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 101.70 102.30: 0.00 -044 025 i 5325 11.29 - 809 i 052 048
Cesepcmans-aemo 0.00 1500 :11.25 21.01.2010 25.01.2007 1595 i 0.00 0.00 : 0.00 -0.19 0.34 i 1325 1125 - 1154 130 1.17
COK-Asmokomrt., 01 0.56 1100 : 12.32 24.04.2008 27.10.2006 958 :102.35 102.65: 0.10 0.15 2.00 i 4523 12.03 - 10.20i 1.05 0.95
Cmpotimparcaas, 01 495 3000 i 9.60 25.06.2008 - 1020 (102.70 103.00i 029 049 235 1894 932 856 - 248 228
TB3, 01 0.00 750 :14.60 10.10.2006 - 396 :105.00 106.20i 0.00 047 0.95 i 60.80 13.90 5.82 - 055 052
Tparcmawxondure, 01 026 1500 {14.00 01.12.2007 05.06.2006 813 (103.55 103.85: 0.00 -043 052 i 38.36 1348 - 843 i 070 0.65
YpaneazoHzaeod, 01 2.08 2000 :13.36 30.09.2008 03.10.2006 1117 {103.55 104.00; 0.05 -0.27 0.71 i 57.47 12.86 - 9.63 : 098  0.89
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJTPOCA 19 0.00 3000 :16.00 23.10.2005 - 44 1101.30 101.34i -0.01 -0.10 -0.85: 60.93 15.80 4.93 - 012 0.1
Monumemans, 01 0.00 750 :17.50 21.03.2006 - 193 1105.30 105.73; 0.00 0.09 -0.48: 81.99 1654 5.81 - 0.49  0.46
CYaK, 02 0.01 1000 {11.00 15.02.2007 16.02.2006 524 }101.40 101.70 0.39 -0.05 0.30 ! 6.63 10.82 - 720 i 043 040
Xatinend [ond @uuaxc, 01  18.31 750 :12.00 02.04.2008 09.10.2006 936 :102.02 102.40: -0.49 141 065 : 21.37 1179 - 1067: 1.01 091
lNMuwieeasi NPoOMbIWIEHHOCMb
ATIK Or 0, 01 426 1100 : 15.50 22.04.2007 28.04.2006 590 :100.95 101.00: 0.13 -0.14 1.05 : 50563 1535 -  14.20: 059 052
Banmumop-Heea 138 500 i 1.00 05.09.2006 - 361 (9151 9199 044 -986 -1.17: 019 1.09 1053 - 099 0.89
Banmumop-Heea, 03 0.00 800 :11.65 15.05.2008 23.11.2006 979 :101.00 103.00: 0.00 -0.20 0.94 i 36.07 11.37 - 942 i 112  1.03
Bumm-Bunns-fanH 0.00 1500 :10.78 11.04.2006 - 214 1102.15 102.32i 0.00 0.10 0.04 i 4430 10.55 7.36 - 056  0.52
pynna OCT, 02 255 1000 ; 13.60 08.05.2008 22.05.2006 972 102.35 102.50i 0.68 -0.05 0.10 i 44.71 1327 - 942 i 066 061
[Ikei-3cp-Cu, 01 0.02 700 :14.00 06.10.2005 - 27 1100.31 100.43i 0.01 -0.10 -0.05i 17.18 13.96 9.55 - 0.07  0.07
[Dked-3¢p-Cu, 02 1110 1200 {14.00 04.12.2007 05.12.2006 816 :102.43 102.55} 0.05 -024 0.81 i 36.05 1365 - 1121i 115 1.03
Wneecmnpoekm, 01 0.00 1000 :10.80 16.05.2007 - 614 { 0.00 0.00 i 0.00 -0.97 1.39 ! 33.73 1045 8.82 - 154 1.4
MukosiHoscKuL 0.00 1000 :13.50 18.09.2006 - 374 i 000 000 i 000 043 124 i 6436 12.86 8.47 - 094  0.86
Hympureecmxondutz, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1369 i 0.00 0.00 : 0.00 -0.39 145 i 2860 11.85 - 1059 072 0.65
MABA, 01 0.00 350 :12.91 15.06.2008 16.06.2006 1010 i 0.00 0.00 : 0.00 0.00 0.00 { 30.06 1291 - 1350 072 0.64
Maprac-M, 01 10.53 500 i12.75 15.03.2006 - 187 1101.61 101.75: 0.05 0.20 -0.29 i 30.04 9.53 049 045
Mpatimepu [oH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 427 i 0.00 0.00 i 0.00 0.00 0.00 i 10.36 13.30 - 7521 017  0.16
Paseynsii-Lienmp 01 3.30 1000 : 14.00 05.06.2006 - 269 :102.00 102.10 0.07 0.38 0.84 i 37.21 13.73 11.34 - 070  0.63
Pycckuti Mpodykm, 04 0.00 440 {13.95 15.05.2007 16.05.2006 613 {101.60 102.20: 0.00 025 129 i 917 1371 - 1172} 066 059
S0KO, 01 0.00 1000 i 8.00 05.09.2006 14.03.2006 361 i 99.75 100.80: 0.00 0.00 0.00 { 0.66  8.01 - 10.02: 051 _ 0.46
lTueoeapeHue
Banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 802 :102.00 110.15: 0.00 024 152 : 19.18 858 7.91 - 208  1.92
KpacHbili Bocmok-Mieecm § 0.00 1500 i 11.50 25.02.2007 24.02.2006 534 :104.00 104.40i 0.00 014 2.16 i 473 11.06 - 269 i 046 045
MNT-UHeecmmermc 01 0.00 1000 :12.00 28.09.2006 - 384 :103.00 103.75{ 0.00 -024 167 i 53.26 11.57 8.36 - 097 0.90
MUT-UHeecmmenme 02 1.06 1500 14.25 23.03.2009 29.09.2006 1291 i 106.30 106.37: 0.07 -0.05 1.67 i 64.42 1340 - 784 i 096  0.89
CAH WHmep6pro 0.00 2500 :13.00 15.08.2006 - 340 i105.50 0.00 i 0.00 0.00 -0.04 i 19.23 12.32 565 - 0.74  0.70
PO3HUYHbIU CEKMOo,
Espocemb, 01 0.09 1000 : 16.33 25.04.2006 - 228 :103.15 103.35: 0.23 0.05 -0.15: 60.85 1580 10.86 - 059 053
Koneika T/, 01 166 1200 i 9.75 17.06.2008 19.12.2006 1012 {102.20 102.75: -0.10 -0.42 2.50 i 21.37 9.59 - 859 1 119  1.10
Mapma-®uHatic, 01 0.00 700 i14.84 22.05.2008 25.05.2006 986 :104.00 105.00i 0.00 -0.37 0.58 i 43.10 14.26 - 894 i 067 062
Msimepoyka @uHarc, 01 0.00 1500 i 11.45 12.05.2010 - 1706 (109.00 111.90} 0.00 050 2.88 | 3576 10.22 8.47 - 369 340
Mepekpecmok, 01 0.01 1500 i 8.81 08.07.2008 11.07.2006 1033 :100.80 0.00 : 0.10 0.14 0.92 i 14.24 8.72 - 767 i 081 076
JlecHasi npombiwnieHHocmb U UBK
ALIGK-Vineecm 029 500 :13.50 07.09.2006 - 363 :103.00 103.10 0.10 -057 0.01 : 0.37 13.09 1058 - 095 0.86
Bonea 01 0.00 1500 ;12.00 13.03.2007 - 550 i 0.00 0.00 i 0.00 032 229 5819 1202 1249 - 135  1.20
roTaK 0.00 550 :12.50 06.06.2006 - 270 i 000 0.00 : 0.00 0.05 1.04 i 3219 1228 1011 - 071 065
r13® Coos, 01 0.00 300 :16.00 09.10.2007 06.10.2005 760 :100.40 101.50 0.00 -0.10 -0.63 i 67.95 15.84 - 230 i 0.07  0.07
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PbIHOK PYBJIEBbIX OBNUTALIUIA 12 ceHTa6ps 2005 r.

OMUTEHTbI OB BbEMbI MOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE, % AdOXOA4HOCTb,% ARPALUNA
Ob6bem, [OHen no

“216"‘0;:)(;,2 Mpy';/psn. Ky;:’“’ Morawexue OdbepTa nora;ueHw Mokynka Mpopax OeHb  Hepens  Mecsil HKO Tek;/u.ta I'IOI";LLI. o (b:pTe '?_I::' Mog. awop
Cmpoumenbcmeo U unomekKa
AMKK 0.00 1070 :11.00 01.12.2008 - 1179 :110.50 0.00 0.00 0.1 1.01 { 30137 994 7.35 - 2.76 2.57
AVXKK, 02 0.00 1500 :11.00 01.02.2010 - 1606 :111.50 115.50: 0.00 0.44 259 12 9.73 7.61 - 3.62 3.37
AMXKK, 03 5.38 2250 i 9.40 15.10.2010 - 1862 :107.50 107.70{ 042 0.23 162 i 1442 874 7.34 - 3.27 3.05
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2336 :106.00 0.00 0.00 0.00 1.22 9.30 820 7.72 - 4.98 4.62
aemoccmpod, 01 1.43 2000 {13.00 27.05.2007 27.05.2006 625 {101.80 102.30i -0.10 0.29 1.85 499 1276 - 10.59 ¢ 0.69 0.62
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 524 95.00 100.50: 0.00 0.00 1.01 6.60 10.95 11.24 - 1.36 1.22
Uekumumuyemernm, 01 0.84 200 :16.80 24.12.2006 25.12.2005 471 105.10 105.34: 0.13 0.51 0.67 : 35.90 15.95 - -1.34 ¢ 0.28 0.29
pynna JICP, 01 0.01 1000 : 14.00 20.03.2008 23.03.2006 923 101.48 101.60: 0.01 0.00 0.59 i 64.82 13.78 - 11.11: 0.50 0.45
MUA, 01 0.10 2200 :10.00 20.09.2012 - 2568 :102.25 103.00: 0.00 0.00 1.48 9.21 9.71 9.26 - 2.89 2.64
MUK, 05 8.13 1120 :13.00 20.05.2008 23.05.2006 984 100.35 101.35: 0.12 -0.22 0.30 6.05 12.94 - 12.89: 0.68 0.60
LIYH JleHCneyCMY, 01 2.29 1000 {15.50 22.04.2010 27.04.2006 1686 :{102.04 102.10{ -0.09 -0.05 1.10 { 56.90 15.18 - 1222 0.59 0.53
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 1007 {102.00 102.50{ 0.00 1.09 2.00 { 29.11 12.24 - 9.76 0.74 0.67
CY-155 0.00 1500 § 14.00 30.03.2007 30.03.2006 567 99.50 101.00i 0.00 0.80 0.50 i 27.62 13.86 - 12.65: 0.53 0.47
TpaHcriopm
AsuaK. Camapa, 01 2.07 350 {15.00 08.03.2007 - 545 :103.20 103.41: -0.01 0.19 0.98 041 1451 1215 - 1.40 1.24
Uem JlaliH XaHonuHe, 02 0.01 3000 {11.59 22.05.2008 23.11.2006 986 101.80 101.85: 0.05 0.15 1.58 i 33.66 11.39 - 10.19¢ 1.13 1.02
PX[, 03 6.71 4000 : 8.33 02.12.2009 - 1545 :104.85 105.00: 0.14 0.10 117 : 21.22 794 7.09 - 3.60 3.36
PX/4, 02 18.86 4000 : 7.75 05.12.2007 - 817 :102.55 103.00: 0.10 0.10 043 : 19.75 7.56 6.63 - 2.06 1.93
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 89 100.18 100.40: 0.00 0.20 -0.12: 16.79 6.57 5.46 - 0.24 0.23
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 243 :100.25 0.00 0.00 0.00 0.25 : 29.50 8.81 7.44 - 0.64 0.60
QPuHaHcoebIli ceKkmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 637 0.00 0.00 0.00 - - 2119 850 1.26 - 1.68 1.66
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1664 0.00 0.00 0.00 0.00 0.00 i 36.33 8.55 - 9.81 0.55 0.50
baHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 561 100.10 100.45: -0.39 0.05 0.07 { 39.36 8.49 - 8.47 0.52 0.48
BHewmopzbaHk 03 0.00 2000 §14.00 22.02.2006 - 166 :103.07 104.01: 0.00 -0.34 -0.58 : 41.04 13.47 5.02 - 0.45 0.43
BHewmopabaHk 04 0.00 5000 §{ 5.60 19.03.2009 24.03.2006 1287 0.00 100.00: 0.00 -0.12 -0.02 i 25.93 5.61 - 6.04 0.52 0.49
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 522 0.00 101.57: 0.00 0.46 0.46 5.46 8.17 7.25 - 1.37 1.28
PocbaHk, 01 1.53 3000 : 9.25 15.02.2009 14.02.2007 1255 {102.05 102.20: -0.10 0.18 0.72 6.59 9.06 - 7.85 1.37 1.27
Pycckuti CmaHdapm 02 2.09 1000 : 14.04 14.06.2006 - 278 :104.55 104.90: 0.15 -0.02 0.10 ; 33.08 13.44 8.00 - 0.73 0.68
Pycckuli CmaHdapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 712 0.00 100.55: 0.00 043 -0.20: 3.68 8.36 - 7.96 0.93 0.86
Pycckuli CmaHdoapm 04 5.04 3000 { 8.99 03.03.2008 02.03.2006 906 0.00 110.50: 0.05 0.00 0.32 2.22 8.94 - 7.78 0.48 0.44
XKbB baHk, 01 0.00 1500 §11.25 16.10.2007 18.10.2005 767 0.00 100.35: 0.00 0.00 -0.20: 44.08 11.21 - 7.16 0.11 0.10
XKb BaHk, 02 4.02 3000 { 8.50 11.05.2010 16.05.2006 1705 0.00 100.40: 0.14 -0.10 -0.15:i 26.78 8.47 - 8.03 0.66 0.61
Bcezo 1o daHHbIM 294.77 270408

© BAHK MOCKBbI
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POCCUUCKWE EBPOOBNUIALIUK 12 centabpsa 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 652 109.44 109.63: 0.11 0.00 -0.23 4.42 9.14 54 BBB- Baa3 L BBB: 1.65 1.62
Poccus 10 $ 2718 825 31.03.2010 1661 108.69 109.00: 0.06 0.12 -0.17 4.54 7.59 65 BBB- Baa3 L BBB: 2.27 2.22
Poccus 18 $ 3466 11 24.07.2018 4698 152.63 153.63: 0.00 0.33 1.77 5.30 7.21 116 : BBB- Baa3 L BBB: 8.20 7.99
Poccus 30 $19 526 5 31.03.2030 8966 115.06 115.13: 0.33 0.11 3.05 5.25 4.35 111 BBB- Baa3 L BBB: 8.21 8.00
Poccus 28 $ 2500 12.75 24.06.2028 8321 187.75 188.38 : 0.60 0.27 3.51 5.77 6.79 136 : BBB- Baa3 L BBB: 11.06 10.75
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 244 99.00 99.13 0.19 0.00 0.13 4.52 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 793 97.38 97.75 0.00 0.91 -0.84 8.60 3.08 0 BBB- Baa3 L BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 975 95.50 95.50 0.13 0.00 0.86 4.79 3.14 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2070 89.75 90.25 0.14 0.14 1.14 5.07 3.34 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.41 25.10.2007 773 105.81 105.93: -0.02 0.03 -0.09 2.63 5.1 48 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1504 117.63 117.81 0.19 0.18 0.85 3.1 6.59 69 BB+ Ba2 0.00i 3.51 3.40
ARIES 03 $ 2436 9.6 25.10.2014 3330 132.12 132.30:  0.39 0.11 2.23 5.14 7.27 100 BB+ Ba2 0.00: 6.50 6.33
MyHuuunaanble eepooGnueauuu
Mocksa 06 €400 10.95 28.04.2006 228 104.99 105.19: -0.03 -0.14 -0.49 2.62 10.43 52 BBB- Baa3 BBB: 0.62 0.61
Mocxea 11 €374 6.45 12.10.2011 2221 112.97 113.24: 0.04 0.20 2.02 4.00 5.71 133 :BBB- Baa3 BBB: 5.01 4.82
TamapcmaH 15 $ 250 7.7 03.08.2015 3612 104.25 105.13 ¢ 0.00 0.13 1.49 7.06 7.39 294 B Bal BB: 7.14 6.89

KopnopamueHbie eepoobriuzayuu

EspasxonouHe 06 $ 150 8.875 25.09.2006 378 : 103.00 0.00 0.13 0.07 0.20 582 862 210 B+ B3 BB-: 097 0.94
Pocrepmb 06 $ 150 1275 20.11.2006 434 :108.75 109.50: -0.07 -0.08 -0.3¢4 501 11.72 127 B- Baa3 Ll 1.10 1.07
AMTEI 07 $ 175 925 30.06.2007 656 : 101.13 102.13i 0.09 0.54 064 855 9.5 468 1.66 1.60
CubHepms 07 $ 400 115 13.02.2007 519 {10863 0.00 { -002 -0.16 -029 508 1059 121 BB- Ba3 1.34 1.30
FA3I1POM 07 $ 500 9.125 25.04.2007 590 : 106.75 107.50:i -0.03  0.11 006 472 855 84 BB- Baa3 L BB+i 1.49 1.46
THK 07 $ 700 11 06.11.2007 785 11169 11225: 0.00 -022 029 516  9.85 128 Ba2 1.91 1.87
MTC 08 $ 400 975 30.01.2008 870 i 108.44 109.19: 0.00  -0.21 0.86 588  8.99 201 § BB- 2.16 2.10
Cucmema 08 $ 350 10.25 14.04.2008 945 :108.75 109.38i -0.12 -005 088  6.51 9.43 261 B B3 B+i 226 2.19
Anpoca 08 $ 500 8.125 06.05.2008 967 : 107.00 0.00 0.02  -0.11 0.30 525  7.59 135 B 2.38 2.32
Bumm-Bunns-[aHH $ 150 85 21.052008 982 i 103.50 104.13: 0.09 0.01 2.28 704 821 315 B+ B3 2.40 2.32
MMK 08 $ 300 8 21.10.2008 1135 | 105.05 10525i 0.08 -0.08 296 618  7.62 229 | BB- BB-i 273 2.65
CubHegms 09 $ 500 10.75 15.01.2009 1221 i 11525 0.00 0.01 -0.04 029 566  9.33 178 i BB- Ba3 2.88 2.80
Ceeepcmarb 09 $ 325 8625 24.022009 1261 10525 10563i 010 -0.13 253 688  8.19 300 B+ B2 B+ 3.05 2.95
Bbimnesnkom 09 $ 450 10 16.06.2009 1373 i 110.66 110.91: 0.15 0.77 186 673  9.04 284 i BB  B1 3.18 3.08
Espa3sxondura 09 $ 300 10.88 03.08.2009 1421 113.00 113.75i -005 -0.34 222 699 962 309 B+ B3 BB-i 3.28 3.17
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1479 i 103.75 0.00 0.13 0.16 277 606  6.87 213 { BB+ Ba2 3.48 3.38
FA3ITPOM 09 $ 700 10.5 21.10.2009 1500 i 119.25 120.05i 0.13  -0.11 0.31 522 881 128 i BB- Baa3 L BB+! 3.38 3.30
MezagpoH 09 $ 375 8 10.12.2009 1550 i 103.98 104.23: 047 0.12 3.71 6.90 7.69 296 B+ BB-i 3.62 3.50
Bbimrnesnkom 10 $ 300 8 11.02.2010 1613 : 104.26 104.76: 0.68 0.61 230 6.86  7.67 292 { BB B1 3.79 3.66
FA3MPOM 10 €1000 7.8 27.09.2010 1841 i 118.15 118.63: 0.29 0.25 0.25 377 6.60 125 | BB- Baa3L BB+i 4.15 4.00
MTC 10 $ 400 8.375 14.10.2010 1858 : 108.26 109.26: 0.00 0.22 2.81 642 774 248 : BB- 4.16 4.04
Boimnesikom 11 $ 300 8.375 22.10.2011 2231 i 106.15 106.90 i 0.00 0.00 0.00 7.1 7.89 317 { BB B 4.79 4.62
Cucmema 11 $ 350 8.875 28.01.2011 1964 : 107.36 107.86: 0.02 -025 276 720 827 326 B B3 B+:i 4.38 423
MTC 12 $ 400 8 28.01.2012 2329 106.72 107.22% -007 -0.12 4.1 6.69  7.50 275 § BB- 5.11 4.95
Ceeepcmarnb 14 $ 375 925 19.04.2014 3141 11050 111.25: 0.91 0.56 6.26 756  8.37 343 B+ B2 B+ 6.05 5.83
Anpoca 14 $ 800 8875 17.11.2014 3353 i 117.04 117.54: 0.51 0.14 306 639 7.58 225 B 6.53 6.33
rA3IMPOM 13-1 $ 1750 9.625 01.03.2013 2727 | 12420 0.00 0.08 0.13 0.57 5.61 7.75 147 i BB- Baa3L BB+i 5.70 5.54
A3MPOM 13-2 $ 1222 4505 22.07.2013 2870 10058 100.84: 169 -056 229 432 448 19 BB- Baa3 L BB+i 3.27 3.21
FA3I1POM 13-3 $ 647 5.625 22.07.2013 2870 § 101.02 10152 0.36 0.28 020 531 5.57 117 | BB- Baa3 L BB+ 3.26 3.18
A3MPOM 15 $ 1000 5.875 01.06.2015 3549 i 110.40 110.66: 0.59 1.25 0.87 452 532 145 { BB- Baa3 L BB+i 7.67 7.34
A3MPOM 20 $ 1250 7.201 01.02.2020 5255 : 109.78 110.28 i 0.50 1.74 008 6.17 6.56 202 { BB- Baa3 L BB+i 9.37 9.09
[A3M1POM 34 $ 1000 8.625 28.04.2034 10455 i 130.25 130.85: -0.02  -0.13  -0.78  6.32  6.62 191 i BB- Baa3 L BB+: 12.56  12.18

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBIU 12 centabpsa 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 22 100.30 10040: -0.02 -0.06 -042 364 972 151 B+ Baa2 0.05 0.05
Anbcpabark 05 $ 175 10.75 19.11.2005 68 101.00 101.25f -0.07 -0.13 -0.18 491 1064 145 B Ba2 B 0.18 0.18
MAM 05 $ 200 10.75 16.12.2005 95 101.24 10160 -0.15 -0.31 -024 568 1062 223 B B+i 026 0.25
Anbcpabark 06 $ 190 8 13.04.2006 213  100.99 10149 0.31 0.21 0.31 6.10 7.92 237 B Ba2 B i 056 0.54
BaHk 3EHNT 06 $ 125 925 12.06.2006 273 : 101.81 0.00 0.00 -0.12 0.06 6.68  9.09 293 B1 B-i 072 0.70
YpanCu6 bark 06 $ 140 8.875 06.07.2006 297 : 101.87  0.00 0.00 0.00 0.34 6.34  8.71 -166 B1 B-i 081 0.77
Cbepbark 06 $ 1000 54 24102006 407 £ 101.35 101.75: 0.00 0.01 0.13 432 533 35 Baa2 BBB: 0.81 0.77
BT5 06 $ 350 4.794 22.06.2006 283 :100.63 100.93: 0.00 -0.07 -0.27 4.41 476 34 BB+ BBB
MpomcessbbaHk 06 $ 200 10.25 27.10.2006 410 i 102.43 102.89: -053 -0.16 -005 7.92 1001 419 B- B i 1.05 1.01
MAOM 06 $ 200 9.375 23.09.2006 376 i 103.73 104.03: 0.15 -0.02 049 552  9.04 172 B B+i 0.94 0.89
Mempoxommepy 07 $ 120 9 09.022007 515 £ 103.72 103.97: 0.01 -0.16  0.86 6.18  8.68 230 B B1 1.34 1.30
Anbcpabark 07 $ 150 7.75 09.02.2007 515 10150 102.00i -027 -043  0.69 6.55  7.64 271 B Ba2 B i 1.35 1.31
Pocb6aHk, 07 $ 150 7.625 09.07.2007 665 : 100.77 101.77: -0.07  0.02 - 7.21 7.57 322 B- B: 173 1.62
HOMOC 07 $ 100 9.125 13.02.2007 519 10290 103.40: -025 -0.19  2.09 6.92 887 305 BT B i 135 1.30
Mocrapbarx 07 $ 200 5.329 05.10.2007 753 : 101.87 102.35: 0.00 0.04 0.07 476 523 77 BBB-
UBI™ Hukolin $ 150 9 19.03.2007 553 10290 103.39: 0.21 0.12 145 694 875 307 B i 1.39 1.34
Pycc. Cmand 07 $ 300 875 14.042007 579 ¢ 102.83 10325: 0.00 -0.07 0.64 6.83 851 296 iBBB+ 1.46 1.42
BTb 07 $ 300 6.58 30.07.2007 686 : 104.12 10462i 0.03 003 012 451  6.32 57 i BB+ BBB 245
MBPP 08 $ 150 8.625 03.03.2008 903 | 10250 102.88i -0.03 -0.02 119 749 841 360 B i 227 2.19
Anbgpabark 08 $ 250 7.75 02.07.2008 1024 i 101.60 102.11i 0.04 0.04 1.38 7.10 7.63 322 B Ba2 B i 254 245
lasnpombarik 08 €1050 7.25 30.10.2008 1144 i 104.71 105.01:i 0.25 0.08 0.30 558  6.92 169 B+ Baa2 2.79 2.71
BTb 08 $ 550 6.875 11.12.2008 1186 i 105.27 105.58: 0.01 0.30 0.36 509 6.53 119 { BB+ BBB: 292 2.85
Pocb6aHk, 09 $ 225 975 24.09.2009 1473 i 104.94 105.93: 0.01 039 189 767  9.29 381 B- B i 235 2.30
MocHap6ark 08 $ 150 4.375 30.06.2008 1022 i 97.73 9838 : 0.06 0.14 0.74 526 448 136 BBB< 2.63 2.57
XKB Batk 08-1 $ 150 9.125 04.02.2008 875  103.48 10423: 0.12 -020 267 750 882 362 B- 2.19 2.1
XKB Batk 08-2 $ 275 8.625 30.06.2008 1022 i 102.65 103.40: 0.00 -025 1.56 755 840 366 B- 2.51 242
Bark Mockest, 09 $ 250 8 28.09.2009 1477 i 107.16 107.66: 0.01 0.23 1.73 598  7.47 203 Baa2 BBB- 3.43 3.33
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1901 i 105.42 106.17 i 0.01 026 184 6.14  7.00 220 Baa2 BBB: 4.35 422
BTE 11 $ 450 7.5 12102011 2221 (109.63 110.17: 0.19 0.32 0.93 5.61 6.84 167 { BB+ BBB: 4.91 4.77
BTb 15 $ 750 6.315 04.02.2015 3432 10325 103.75i 032 037 173 541  6.12 147 BB+ BBB: 3.82 3.72
Cbepbark 15 $ 1000 6.23 11.02.2015 3439 { 102.16 102.66: 0.19 0.29 0.58 567  6.10 173 Baa2 BBB: 3.91 3.80
BT5 35 $ 1000 6.25 30.06.2035 10883 i 103.36 103.86 : 0.86 1.77 0.97 6.01 6.05 159 | BB+ BBBi 13.95  13.55

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 12 centabpsa 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 101.03 100.91 0.19 -0.68 3.10 4.14 8.18 AAA Aaa
US30YT=RR 114.78 114.58 0.42 -1.54 3.21 4.42 14.85 AAA Aaa
EU2YT=RR 99.72 99.66 -0.01 -0.08 0.12 2.20 1.73 AAA Aaa
EU10YT=RR 101.70 101.48 0.20 0.12 1.13 3.07 8.48 AAA Aaa
MEXGLB26=RR 162.63 162.31 0.54 0.19 0.97 6.14 10.41 BBB Baa1
BRAZILC=RR 100.31 100.31 0.00 -0.19 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 117.13 116.94 0.43 0.48 2.14 8.41 9.71 BB- B1
TRGLB30=RR 144.69 144.69 0.43 1.05 0.44 7.76 10.41 BB- B1
TRGLB10=RR 124.25 124.06 0.30 0.81 -0.45 5.87 3.80 BB- B1
ARGGLB30=RR 32.00 32.00 #3HAY! #3HAY!  #3HAY! 71.60 2.00 B- B3
RUSGLB30=RR 114.94 115.06 0.33 0.11 3.05 5.25 8.21 BBB- Baa3 (
RUSGLB10=RR 108.50 108.69 0.06 0.12 -0.17 4.54 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+ 275 2 357.22 0.24 0.92 8.40 15.30

EMBI+ RUSSIA 116 7 428.30 0.29 0.77 13.93 23.18

EMBI+ MEXICO 137 0 327.70 0.24 0.46 7.50 11.13

EMBI+ TURKEY 269 0 233.40 0.21 1.16 5.57 10.15

EMBI+ BRAZIL 386 -1 473.59 0.29 1.15 6.71 16.71

EMBI+ VENGVUELA: 386 2 514.51 0.10 1.87 9.28 21.15

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 12 centabpsa 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 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 WMHGOpMaLmK, coaepxallencs B HacTosiLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [OOKYMEHTE UMW UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsSTCS UHANKATUBHLIMU ANs onpeaeneHus peynbtaToB ByayLumx caenok. Ha ctoumocTb, LieHy Unn BenuymHy Aoxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WHCTPYMEHTaM, 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.

HacToswwunii JOKYMEHT He MOoXeT ObiTb BOCNpOu3BeAeH, NOMHOCTBbIO UMM 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 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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