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WHOWKATOPbI IONTOBOIO PbIHKA

WHpekcbl B3HaueHne N3m-e Boinyck Mokynka TMpopaxa WNam-e YTM, %
RUB/USD 28.45 -0.0132 v O®d3 45001 103.00 103.17 0.03 5.13
EUR/USD 1.215 -0.0099 [ O3 46001 108.40 108.65 0.00 5.95
MIBOR, % 1.38 0.10 )] 003 46014 11058  110.85 -0.10 6.77
OCTATKN HAKIC B LIE, 345.6 34.5 ] Ml op39-06 111.00 111.20 -0.15 7.02
MNPA. PYB.

HE®Tb (URALS) 59.34 4.06 ) Moc.o6n.58 107.46 107.50 -0.15 6.99
30N10TO 464.6 5.2 " KOMW 7B 06 108.00 112.50 0.00 8.01
EMBI+ 357.42 0.22 ] HwxropO6n2 105.86 106.00 0.00 7.59
EMBI+ CMPE] 259 1 N FA3MPOM A4 104.95 105.30 0.05 6.99
EMBI+RUSSIA 426.3 0.21 (] EBpoceTb-1 103.12 103.25 0.00 11.03
EMBI+RUSSIA CMPEA 104 3 ~ LIYH 01 061 101.80  102.15 0.00 12.39
MICEX RCBI 102.73 -0.02% v HopTtras®ux 100.81 100.95 -0.07 10.20
MICEX OEbEMbI, MJTH. PYB. BUPXA PMC PEMNO POCCUSA 30 114.56 114.69 0.11 5.31
KOPMOPATUBHbIE 373.13 2893.81 764.39 UST 10 100.05 100.09 0.16 4.24
MYHULIMMANBHBIE 357.49  1823.64 1630.57 FA3MPOM 13 123.93  124.37 -0.07 5.64
rOCYOAPCTBEHHbIE 2176.47 BAHK MOCKBbI 09 107.83 108.33 0.09 5.79

M BHYTPEHHMM ONFOBOW PHIHOK

» BYEPA Ha BHYTPEHHEM [JOJIrOBOM pbiHKE HabMlofanocb CHUXKeHWe LeH
obnvraumii Haubosiee KauyecTBEHHbIX 3MWUTEHTOB. TOProBas aKTMBHOCTb CeKTopa
HerocyfapcTBeHHbix obavraumii npomoskana cHwkatbca. [lo wtoram Topros
6up>keBble 0OOPOTbI CHU3MAMCL Ao 5,4 mnpa. pybnew c 6,8 mnpa. pybnei arem
paHee.

B cektope KopnopaTWBHbIX o6nurauMit Ha npPOTSHKEHWM BCEro [AHSA Toprosas
aKTUBHOCTb B OCHOBHOM KOHLEHTpWpOBanacb B obnurauusix 3MUTEHTOB BTOPOro-
TpeTtbero swenoHa. OfHako BO BTOPOW MOJIOBHHE [HA MOABUAWMCH KPYMHble 0OOPOThI
no obnauraunam PXK] tpetbel cepum, KOTMPOBKKM KOTOpbiXx cHuaunauch Ha 0,15%. B

cpeaHeM e MO MWToraM TOProBOro [HS  KOTMPOBKM Haubonee akTUBHO
TOproeasLIMXcA oBMraumii cektopa Bbipocnu Ha 0,12%.
Jlupepamu TOpProBoM aKTUBHOCTM Ha BYepallHUX Toprax cTaad obsurauuu

Mockosckoi obnact nator cepud. 3a fieHb C [JaHHbIM BbINYCKOM OblIO 3aKNOUEHO
62 coenku Ha cymmy 775,75 mnH. pybnei. Ctoumocts obnuraumii Mockoeckas obi.
05 k Beuepy cHusmnacb Ha 0,15%, nocturHys yposHs 107,5 npoueHta HomMuHana.
LleHbl obnuraumi ropoga Mockebl no utoram TOpros cHu3wWnucb. Hanbonee akTueHO
Toproensa Benacb 39 BbIMYCKOM CTO/IMYHOIO MpPaBWUTE/IbCTBA, CTOMMOCTb KOTOPOro
ynana Ha 0,95%. KoTMpoBKH ocTanbHbIX MOCKOBCKUX OO/Mraumii 3a feHb B CpeaHeM
cHusunmcb Ha 0,09%.

» CEMOJHA pbiHOK KopnopaTuBHbix OG/Mrauui NMPOLOMKUT AperdoBaTb MeXay
nsyx 6eperos. C ofHOW CTOPOHbI [OXOAHOCTH PYONEBbIX AONTOBbIX WHCTPYMEHTOB
CHU3WNWUCh A0 MUHWUMasbHbIX YPOBHEW, HO, C APYrOl — BbICOKUI YpOBEHb CBOBOAHOM
JIMKBUOHOCTU U COXPaHSAIOWMHCA ONTUMU3M YAEPXKUBAIOT PbIHOK OT nageHus. Mol
nonaraem, 4to 4O KOHLUA Hefdenu PbIHOK MPOLO/MKUT KoHconuauposatbcs. OcHOBHoe
BHUMaHWE YYACTHWKOB pbiHKa OTBieuYeT HOnbWoi 06beM MNEepBUUHBIX pa3MeLLeHHUH.
Ha pbiHOK BbIMOYT 7 3MWUTEHTOB C npepasiokeHueM Ha cymmy 18,25 mnpa. pyb6nei.
CToMT OTMEeTWTb, uYTO MNPEeACTOAlME pas3MelleHUss B OCHOBHOM MpPEeACTaB/eHbl
3MWUTEHTAMK BTOPOrO 3LUESIOHA C AOCTAaTOYHO BbICOKMM KPEAMTHbIM KayecTsom. Mol
pEKOMeHAYeM WHBECTOPaM Y4acTBOBaTb B MPEACTOSLMX ayKuuoHax, T.K. 3TO
NO3BOJIUT  MaKCWUManibHO  OMNTUMWU3WPOBATb  COOTHOLUEHWE  PUCK-LOXOLHOCTb.
YuuTbiBass MeHSIOWYIOCA KOHBIOHKTYPY Ha pPblHKE, NPOrHO3bl U peKoMeHdauuu No
pa3MellaeMbiM BbiMyckaM Mbl Oyaem npefocTaBisTb HENOCPEACTBEHHO B [AHM
npoBefeHHUs ayKLUOHOB.
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» US-TREASURIES. KoTupoBkM Ha pblHKE aMepUKaHCKMX  Ka3HaueMCKWX
obnuraumii CKOPPEKTUPOBAZMCb NOC/e no3aBuyepaluiHero nageHus. Mo utoram Topros
LOXOAHOCTb AECATUNETHUX Us-treasuries CHU3WMACb Ha 2 NYHKTA, AOCTUIHYB YPOBHS
4,25% roposbix.

» EMERGING MARKETS. Mo urtoram Topros uHaekc EMBI+ sbipoc Ha 0,22%, a
ero cnpag cysuncsa Ha 1 6.n. go 259 6.n.

» POCCUUCKUE EBPOOBJIUTALUMWU. Uupgekc EMBI+Poccus Buepa Bbipoc Ha
0,21%, a cnpaa vHaekca cysuncs Ha 2 6.n. go 104 6.n. Kotuposku espoobauraiimii
«Poccua-30» cerogHa Toprytotcs Ha ypoeHe 114,56/114,69 npoueHToB oOT
HomuHana. Cnpag «Poccun-30» k UST-10 cerogHa c ytpa cocrtasnser 105 6.n.

B uenom ™Mbl nonaraeM, 4TO WHTEPEC MHBECTOPOB K pPbIHKAM CTpaH C
pPa3BUBAIOLLMMUCS IKOHOMWMKAMM, COXPAHSETCS HA BbICOKOM YPOBHE, UYTO CO34aeT
3alMTy KOTMpOBKaM eepoobnurauMi emerging markets OT KpaTKOBPEMEHHbIX
KonebaHui us-treasuries. Ckopee BCero, yuyaCTHWUKM pblHKA NPeanouTyT A0XAATbCA
cerogHawHero peweHus FOMC. Ha atom coHe Mbl He OXWAaeM CYLIECTBEHHOro
CHW)KEHWA KOTMPOBOK POCCHMCKMX €BpoOO/MrauMi Ha CErofHAWHWX Toprax.
BnpoueM, peweHve MoHeTapHbix Bnacted CLUA MokeT ymepuTb ONTUMKU3M
MHBECTOPOB, M, KaK ClefCTBUe, CHWU3WTb MHTEpeC K esBpoobnvrauvaM emerging
markets. OpgHako, peakuviO [OJMIrOBbIX PbIHKOB CTpaH C  pPa3BUBAIOLLUMMUCA
3KOHOMMKaMM Mbl YBUOUM 3aBTpa.

» CEIMOJHA. Ha pbiHKe BHOBb 3aroBOPW/IM O HAapacTaHWUU HHQAALMOHHOIO
npasnenus. Hanomuum, uto B uyetBepr B CLUA coctosnach nybnukauus p[aHHbix,
XapaKTepU3YIOLLMX [e/IoBYI0 aKTMBHOCTb B MpOMbilLneHHOM cekTope Hbio-Mopka (NY
Empire State Index) u ®unapgenbduun (Philadelphia Fed index). Torpa KoMnoHeHTbI
UHAEKCa, XapakTepuaytoLue CTOMMOCTb 3artpar Ha NPOU3BOACTBO,
NPOLEMOHCTPUPOBA/IM  CYLLECTBEHHbIW POCT, UYTO SBAETCS MEPBbIM CUrHaJIOM
HapacTaHusi MHISUMOHHOrO AaeneHusi. Ha 3Tom choHe, MHOrMe yuyacTHWKW pbiHKA
nepecMoTpesiM CBOW OXMAAHMA 0O ypoBHe LEH Ha KOHel roga B CTOPOHY
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KOPMOPATVBHbIN CETMEHT

NNOEPBLI OBOPOTOB

O60opoThI, MIH. py6. MN3ameHeHmne NOBbILLIEHNWA, .

(Bupxa + PMC) cToumocTy, % CerogHsa npownget oyepenHoe 3acepaHue Komuccuu no otkpbiTbiM pbiHkam (FOMC),
PX[1-0306n 369.17 -0.15 v OXKMaHHe KOTOPOro W SIBJIAETCS OCHOBHbIM MOBOLOM A1 HANPS)KEHHOCTHU Ha PbIHKe.
CAHOC-0206 303.52 0.40 ) XoTsa 60ﬂbL|JMHCTBO YYaCTHHUKOB pPblHKa cenyac O>XnoaroT, YTO CTaBKa BHOBb 6y,D,eT
Meson T4 200.83 015 v noebilweHa Ha 25 6.n., HBecTopoB 6O/bllEe UHTEPECYET, KaK MPOKOMMEHTHPYIOT CBOE
PycCranad 15567 105 N pewenue npeactasuteny FED. BHuMaHWe yuyacTHUKOB pbiHKa ByaeT cocpefoTOUeHHO

’ ' Ha [OBYX OCHOBHbIX MOMeHTax. Bo-nepebix, Kak [OeHeXXHble BJlaCTM OLEHSAT PHUCKH
DxoidbCr 2 120.13 0.00 Py
YCKOPEHUS WH(NSAUMKM, U, BO-BTOPbIX, okupgaHus FED B oTHoweHun pocta
MMK T® 01 118.64 0.20 * aMepUKaHCKOW 3KOHOMMKM. Mbl nonaraem, uto nioboe M3MeHeHWe «CTaHAAPTHbIX»
PX0-0206n 113.11 0.00 ) dpa3s kommenTapua FOMC B 3Tmx [AByXx nyHKTax cnocobHo Bbi3BaTh OypHYIO
ABTOBA3063 96.82 0.04 [\ peaKumo Ha AONTOBbIX pblHKaX.
Apaman®106 92.37 0.20 N
Mera®oH®d01 80.65 -0.26 v

NNOEPLI POCTANAOEHNA

PocT, % MNapexve, %

1.05 PycCraHg-4

0.81 MepecseT-1

0.50 TB3 01

0.49 HosYepem 2

0.47 Pocneyatb1
Kpuctan®-1 -2.60
CtpTplraso1 -0.55
Xne63sn28 -0.50
AMTENLWWHM -0.50
HWKOCXNM 1 -0.40
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KOPMOPATUBHbIE EBPOOBJIUIALIUA

126
124
122

“ HOBOCTWU SMWATEHTOB JONTOBOI0 PbIHKA

» T[A3MNPOM. Mo paHHbiM areHTcTBa Peitep, cuHamkaT 3anagHbix 6aHKOB B xone
ne ouepegHoOro payHga neperoeopoB ¢ [asnpomMoM cornacuics npefocTaBuTb ra3oBOM
114 MOHOMOMMU hUHAHCUpoBaHWe B pa3mepe $12 mnpa., KoTopoe OOMIKHO MOWTH Ha
112 nokynky CubredpTu. Mo cnosam 6GaHkWpoB, npennonaraetcsi, 4To U3 oblier cCymMMbl
1;2 3aiMa He MeHee $5 mnpa. 6yner npefocTaesieHbl B BUAE MPOMEXYTOUHOrO KpeauTta
106 (bridge loan), koTopbii 6ymer BbinnadeH [asnpomMoM [o KoHua roja nocne
104 MOJIyYeHUsI OT rOCyAapcCTBa BCEX CPeACTB B paMKax BblKyna npaeutenbcteom PO

10,7% akumit razosoi MoHononuu 3a $7,3 mapa. OctanbHbie $7 mMapa. MoryT ObiTbh
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Map-05 anp-05 Mai-05 Wow-05 won-05 aer-05  coH-05 npepocTaBfeHbl B BUAE CUHOMLMPOBAHHOIO KpeAuTa, COCTOSLLero M3 Tpex 4YacTew C
Faanpow-13 ===Anpoca-08 pasHbiMM CpoKaMu noraweHus - 18 wMmecsaueB, Tpu W natb  net. Yactb
EMBI+POCCHS, CMIP3L CUHAMUMPOBAHHOIO KpeauTa BMOC/IEACTBUM MOXET ObiTb peduHaHCHpOBaHa B BuAe

T

NPUBJIEUEHUS CPEACTB Ha OTKPbITOM pbiHKe. CuHAMKAT GaHKOB BK/touyaeT B cebs ABN
Amro, Dresdner Kleinworth Wasserstein, Citigroup, Morgan Stanley, Goldman
Sachs u Credit Suisse.

Kpome Toro, no cnosaM WCTOUHWKOB, BIM3KKMX K COesKe, cornalieHue MoxkeT 6biTb
nognuMcaHo B 6nukauwue [OHW, 4YTO O3HadYaeT akT O7M30CTM  3aBepLueHus
neperosopos Mexay Masnpomom u Millhouse o ctoumoct 72% akumit CubHedTH.

» LUB. 22 centabps LleHtpanbHbii Bank Poccun nposepet aykuuoH no npogaxe
BToporo Bbinycka OBP ¢ obssatenbctBom obpaTtHoro Bbikyna Ha cymmy 10 mapa.
py6. Ob6parthbiii Bbikyn OBP 6yaet nposoautbes 15 mapta 2006 roaa.

» BbIMMEJIKOM HamepeH npuBneub TpexNETHUH CHHOMLMPOBAHHbLIM 3aeM Ha

wap-05 anp-05 mai-05 wow05 won-05 asr-05 cen-05 cymmy $200 mnH. Bepywwumu opraHusatopamu 3avma BbictynsaT Citigroup v SMBC.
[OBe Tpetn obuwero obbema CHENKM COCTOWT W3 PEBOJIbBEPHOrO  KPEAMTa;
CTABKM LIBOR (USD) ocTaBllascs 4acTb Oyaer npepacTtaBneHa CpPouHbIM KpegutoM. [lo  uHbopmaumu

4.35

Cbonds, ctaeka no pesosbeepHol yact pasHa LIBOR +150 6.n., no cpouHoi yacTu
— LIBOR + 165 6.n. B cnyuae ecnu peiturr BoimnenKoma ynapet po «B+», ctasku
Bo3pactyT ao LIBOR +170 u 185 6.n. cooTBeTCTBEHHO, a €C/M PENUTUHI MOBbICUTCA
0o «BB» - To ctaska nonusutca go LIBOR + 135 u 150 6.n.
» MOCSHEPIO. B wuenax dwWHaHCMpOBaHUS  TeKyllel MNPOWU3BOLCTBEHHO-
xossancteeHHon pestensHocth OAO «MocaHepro» HamepesaeTcs paspaboTtatb W
OCyLLECTBUTb Nporpammy Bbinycka pybnesbix obnurauui. B pamkax nogrotosku
Bbinycka obnuraumorHoro 3aima OAO «MocaHepro» ob6bsABUAO KOHKYPC Ha npaso
3aK/Il0YEHUS JOTOBOPOB Ha OKalaHWe YCayr no (PMHaHCOBOMY KOHCY/IbTUPOBAHWUIO W
opraHu3aumMu Bbinycka obanMrayMoHHOro 3amma.
Z'anap% 005 wan05 mow0S mom05 amr05  com05 » HCMM3. HuxHecepruHCKWH MeTU3HO-METaNNypruyecknii  3aBojf,  pa3MecTun
——LIBOR 12 Month =——LIBOR 3 Month nepsbii  Bbinyck KpeautHbix HOT (CLN) obwvemom $100 maH. Jlug-menemkepom
Bbinycka BbicTynuna OK «YPAJICUB». Mpu pasmelneHnn uHeectopamu 6biao nogaHo
30 sassok obbemom $127,3 mnH. Craeka KynoHa Ha Becb nepuon obpalieHus
ycTaHoBneHa B pasmepe 9,8% roposbix.
» [ICB. MNpombiwneHHO-CTOpHTENbHBIM GaHK NAaHUPYET BbINYCTUTb LECATUNETHUE
cybopauHupoBaHHble HOTbl yuacTua B kpeaute (Loan Participation Notes / LPN -
LT 2) c npaBom gocpouHoro noraweHus yepes 5 net Ha $100 maH.
» MUP-OUHAHC 6 okTs6ps HauHET pasmelLeHWe ABYX/JIETHWX OOsMrauui nepeom
cepun Ha 1 mnpa. pybnei. Mo obnuraumsm npesycmoTpeHa Oe3oT3biBHas odepTta
uepes uyeTblpe Mecsaua C AaTbl HaYana pasMeLleHus.
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200 s .' KANEHOAPb COBbITUA HA JONTOBOM PbIHKE

27.8

8 ‘ CEroaHst
0 R WA 19 cen 05 OuepeaHas 137-7 BcTpeya OMEK. Bewa, ABctpus
o4 | 20 ceH 05 OuepenHoe 3acenanme komuceun FOMC. PaccmoTperme Bonpoca 06 n3MeHeH Y4eTHOM CTaBku.
2 | 26 ceH 05 Ynnata akuu3oB, Hanora Ha fo6blvy NONE3HbIX MCKONaeMbIX
VY A i 7777777777 28 ceH 05 Ynnata Hanora Ha npuBbinb
|
|
|

27.6

27.4 L

Map-05 anp-05 mai-05 WioH-05 mion-05 asr-05 ceH-05 “ KAJ'I E H.D'AP b I_I E PBML' H Oro P bl H KA

WHOEKC OONNAPA

Z; Jata OMWTEHT, cepus Bbinycka O6bem, MnH.  Cpok obpatleHms

. CEroaHs

87 21 ceH 05 Pycckuin antomuHuit ouHanckl, 03 6000 3ropga

ig 22 ceH 05 WpkyT, 03 3250 5 net

84 22 ceH 05 CubupbTenekom, 4 2000 5 net

83 22 ceH 05 XKo-6amK, 03 3000 5 net

zf 22 ceH 05 TK ®uHaHc, 01 1000 3ropa

8:ap_05 05 War05 mon05 mon05 amr05 con0s 23 ceH 05 KAMA3-®uHaHc, 02 1500 5 net/ 3 ropa
23 ceH 05 QOuakoo, 02 1500 3ropa

EMBI+ CNP3[

M CTATUCTUKA CLLA

Mocn. Oxupaemoe  [Mpownoe  daktnyeckoe

[ata [Nokasatenb
nepvoa 3HayeHWe  3HaueHue 3HaueHne

1ceH 05 Whpeke [enosoit aktueHocTh (ISM manufacturing) asr.05 56.50 56.60 53.60

CratucTuka pblHka Tpyaa - Yucno HoBblx paboumx mect

2 ceH 05 asr.05 188 000 242 000 169 000
(Non-farm payrolls)
Wap-05 anp-05 war05 mom05 mon-05 aer-05 cen0 9 ceH 05 IMnopTHble LieHbl non.05 1.20% 1.10% 1.30%
9 ceH 05 OKCNOpTHBIE LieHbI non.05 0.20% 0.10% -0.10%
13 cen 05 ToproBbiii 6anaHc (canbao, MNpA. Jonn. ) non.05 -59.50 -59.49 -57.94
13 cen 05 [JlecovumT depnepansHoro GromkeTa, MIpA. [onn. 1toH.05 48.00 4113 49.98
13 cen 05 WHnauns B npombilnenHom cektope (PPI) asr.05 0.70% 1.00% 0.60%
13 cen 05 MHcnsigums - Core PPl (oumwieHHas OT BAMSIHWS LieH Ha a8r 05 0.10% 0.40% 0.00%
NPOAOBONBCTBUE W SHEPTETUKY)
14 cen 05 PosHnyHble npogaxu (Retail sales), m-t-m aer.05 -0.50% 1.80% -2.10%
14 cen 05 Retail sales, ncknioyas asTomobunm, m-t-m aer.05 0.50% 0.30% 1.00%
14 cen 05 MHpeke npoMbILLAEHHOTO NMPOM3BOACTCTRA asr.05 0.20% 0.10% 0.10%
15 cen 05 Wrdonsauyus - Mnpexke notpebutensckux uen (CPI) aer.05 0.60% 0.50% 0.50%
Map-05 anp-05 wmaii-05 wioH-05 wion-05 aer-05 cen-05 15 cen 05 WHdnsauums, 6e3 yyeTa LieH Ha 3HEProHoCUTENM 1 a8r 05 0.20% 0.10% 0.10%
BRENT URALS npogoBonbcTaue (core CPI)
70 301070 16 ceH 05 Cuer pwxenus kanutana (Capital Net Flow), mnpa. won.05 60.00 80.90 87.40
gonn.
460 CErofiHA
450 27 ceH 05 CraticTvka npofjax Hosbix fomos (New Home sales) aBr.05
440 29 ceH 05 OuHanbHas oueHka BBl (GDP-final) 2 xB.05 3.30% 3.30%
430 29 ceH 05 IMpn6binu kopnopauwii (revised) 2 k.05
120 30 ceH 05 WHpeke notpebutenbckmx pacxonos (PCE) asr.05 0.10% 0.10%
3okt 05 WHpeke [enosoit aktueHocTh (ISM manufacturing) ceH.05
410 5 okt 05 WHpeke [lenosoit aktueHocTm (ISM Services) ceH.05

Map-05 anp-05 mait-05 wuioH-05 mon-05 aer-05 cen-05
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KPUBbIE JOXOLHOCTEWN ceHTA6ps 2005

Kpueasi doxodHocmu cybghedepanbHbix U MyHUYUNaabHbIX obau2ayull
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 ceHTabpa 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 87 0.00 0.00 0.00 0.00 0.00 - - 0.34 0.36 0.22 0.22
OBP 02 209.7 - - 23.06.2009 15.03.2006 1373 { 97.96 98.07 { 0.06 -1.63 0.14 - - 0.52 4.09 0.48 0.47
OBP 03 0.0 - - 22.09.2009 15.12.2005 1464 0.00 9929 0.03 0.07 0.50 - - 022 3.78 0.24 0.23
O3 25057 102.5 33773 7.40 20.01.2010 - 1584 :103.46 103.60: 0.07 047 159 {1095 7.15 6.61 - 3.72 3.49
O3 25058 151.4 31866 6.30 30.04.2008 - 954 :100.72 100.78: 0.18 -0.05 1.17 i 8.11 6.25 6.11 - 2.41 227
O3 26198 304.8 42117 6.00 02.11.2012 - 2601 9482 9495: 0.10 0.62 2.04 : 5244 6.32 6.92 - 5.66 5.30
0o®3 27019 0.0 8800 : 10.00 18.07.2007 - 667 0.00 108.49: 0.00 0.00 0.24 :16.71 9.29 558 - 1.70 1.61
03 27020 0.0 8800 : 10.00 08.08.2007 - 688 0.00 0.00 0.00 0.00 -0.15:1096 9.30 5.82 - 1.75 1.66
0®3 27022 0.0 21296 i 8.00 15.02.2006 - 149 :101.57 101.88: 0.00 042 -051: 723 7.84 282 - 0.40 0.39
03 27025 141.1 25806 7.50 13.06.2007 - 632 :102.05 102.40: 0.15 -0.10 0.39 1.03 735 5.66 - 1.64 1.56
03 27026 0.0 16000 8.00 11.03.2009 - 1269 :102.02 0.00 0.00 0.37 1.05 110 7.78 6.17 - 3.10 2.92
O®3 45001 16.6 28356 i 10.00 15.11.2006 - 422 :103.00 103.17: 0.03 -0.15 -0.02: 6.78 9.69 5.13 - 0.64 0.61
03 45002 0.1 5520 :10.00 02.08.2006 - 317 :1104.20 104.45: -0.04 0.00 185 : 386 9.59 498 - 0.85 0.81
O®3 46001 2.2 60000 { 10.00 10.09.2008 - 1087 :108.40 108.65: 0.00 0.16 0.40 137 920 595 - 2.03 1.92
03 46002 1.7 62000 ; 10.00 08.08.2012 - 2515 :110.70 111.10; -0.15 0.56 1.61 9.04 9.03 6.79 - 4.85 4.54
O®3 46003 28.2 37298 :10.00 14.07.2010 - 1759 :112.90 113.08: -0.01 045 1.19 : 16.71 8.85 6.60 - 3.61 3.38
O3 46014 893.2 58290:10.00 29.08.2018 - 4727 :110.58 110.85: -0.09 1.21 2.88 137  9.04 6.77 - 6.08 5.69
O®3 46017 251.8 29354 9.50 03.08.2016 - 3971 £106.30 106.50{ 0.24 047 536 : 859 893 6.89 - 713 6.67
O®3 46018 274 17940 9.50 24.11.2021 - 5910 £110.90 111.00{ 0.41 0.55 8.51 1.30 856 6.91 - 8.93 8.35
Bcezo 2103.2 518776

UemouHuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 ceHTabpa 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 5.14 400 :10.20 17.07.2008 - 1032 {103.30 103.75{ 0.19 -0.48 2.13 { 16.77 9.84 8.47 - 2.47 2.27
KasaHb, 01 0.00 750 :10.50 21.07.2006 - 305 :102.20 102.30: 0.00 -0.04 0.20 i 16.97 10.26 7.79 - 0.80 0.74
KpacHosipck, 02 4.77 630 :12.50 27.10.2006 - 403 :105.98 106.20: -0.28 0.28 0.43 : 1849 11.79 6.98 - 1.03 0.97
Hoeocubupck, 02 0.00 1500 :13.00 07.12.2006 - 444 :105.21 105.60: 0.00 0.29 048 : 463 1232 7.62 - 1.15 1.06
Hoseocubupck, 03 0.60 1000 : 4.95 14.07.2009 - 1394 :110.30 111.20: -0.08 1.39 3.93 : 949 446 8.47 - 3.21 2.96
Tomck, 01 0.00 300 :13.00 22.11.2007 - 794 :106.05 106.50: 0.00 043 096 : 6.23 1226 8.55 - 1.49 1.38
Yepa, 03 0.00 400 :10.03 18.07.2006 - 302 :101.55 102.86: 0.00 -0.27 0.09 { 17.03 9.83 7.58 - 0.80 0.75
Yopa, 04 0.00 500 :10.03 03.06.2008 - 988 :104.80 106.85: 0.00 0.04 2.34 { 2857 9.50 7.86 - 2.38 2.21
Ymozau mopzaoe cybghedepanbHbIMU 0bnausauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 724 :101.05 104.10: 0.00 0.20 0.91 0.88 7.92 749 - 1.87 1.74
Beneopodckas 06n., 04 0.01 320 :14.50 29.04.2008 - 953 :112.00 114.00: -0.18 0.26 3.35 { 56.81 12.74 8.13 - 2.19 2.02
Benzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 92 0.00 0.00 : 0.00 0.00 -1.47: 4737 18.46 7.48 - 0.24 0.22
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 237 :103.30 103.65: 0.00 0.00 -0.19: 430 11.58 6.38 - 0.61 0.57
Bonzozpadckas o6r., 01 0.00 600 :13.00 11.06.2009 - 1361 :109.00 109.50: 0.00 -0.45 293 : 33.84 11.82 7.84 - 2.37 2.20
BopoHexckas 06n. 01 5.96 600 (13.00 15.12.2007 - 817 :1111.00 111.18: 045 -0.27 1.60 1.78 1169 7.73 - 1.99 1.85
Boponexckas obn. 02 0.00 500 :13.00 18.06.2009 - 1368 {114.35 115.00: 0.00 0.61 4.05 {3419 11.31 7.98 - 3.05 2.83
Wpkymckas obn., 01 0.00 700 {11.00 22.07.2007 - 671 103.65 104.50{ 0.00 -0.32 047 {1287 10.60 7.62 - 1.26 117
Upkymckas obn., 02 0.01 750 :10.00 07.09.2006 - 353 1102.60 102.95: 0.05 0.00 0.12 { 214 975 7.39 - 0.93 0.87
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 826 0.00 104.50: 0.00 0.00 0.34 :27.32 1145 9.94 - 2.02 1.84
Komu, 05 0.00 500 :15.00 24.12.2007 - 826 0.00 0.00 : 0.00 273 0.88 : 3575 13.27 7.62 - 1.93 1.80
Komu, 06 0.00 700 :14.50 14.10.2010 - 1851 :119.00 121.00: 0.00 0.25 2.18 : 62.77 1210 7.92 - 3.76 3.48
Komu, 07 0.00 1000 :12.00 22.11.2013 - 2986 :108.00 111.00: 0.00 2.33 4.39 { 39.12 10.91 8.00 - 5.37 4.98
Kocmpowmckas 0bn., 04 219 800 {13.00 11.03.2008 - 904 :109.00 109.50: 046 060 169 i 214 1187 7.80 - 2.18 2.03
KpacHosipckuti kpad, 01 5.50 1500 {10.30 08.12.2005 - 80 100.65 101.10: -0.52 -0.03 0.06 : 3.39 10.23 7.31 - 0.22 0.20
KpacHosipckuti kpat, 02 0.00 1500 {10.95 26.10.2006 - 402 :104.35 104.69: 0.00 -0.01 -0.19: 17.40 1049 6.94 - 1.04 0.97
KpacHodapckuti kpati, 01 0.00 605 {10.50 15.05.2007 - 603 {103.80 104.25: 0.00 0.00 0.06 {3596 10.10 7.71 - 1.51 1.40
JleHuHepadckas 0bn., 02 0.00 800 :14.01 08.12.2010 - 1906 (119.01 128.00: 0.00 1.19 4.88 : 3646 10.99 7.68 - 3.93 3.65
JleHuHepadckas obn. 03 0.00 1300 :13.50 05.12.2014 - 3364 :125.00 134.00: 0.00 1.57 1.67 i 34.77 1047 8.07 - 5.95 5.51
Mockosckas 06n1., 03 0.00 1000 : 11.00 19.08.2007 - 699 :107.55 108.10: 0.00 0.34 049 : 9.04 10.18 6.53 - 1.77 1.66
Mockoseckas 06n., 05 97.23 12000 : 10.00 30.03.2010 - 1653 :107.45 107.50: -0.23 042 1.08 : 45.75 9.31 7.03 - 2.36 2.20
Mockosckas o6rn., 04 18.12 9600 i 11.00 21.04.2009 - 1310 {113.11 113.30f -0.13 0.58 1.45 : 16.58 9.71 6.98 - 3.01 2.81
Huxeaopodckas obn. 01 0.00 1000 :11.80 01.11.2006 - 408 £105.30 105.50: 0.00 0.14 062 {1519 11.20 6.91 - 1.05 0.98
Huxezopodckas obn. 02 26.46 2500 :10.49 02.11.2008 - 1140 1105.86 106.00{ 0.00 0.05 2.72 {16.38 9.90 7.59 - 217 2.02
Hosocubupckas obn. 17.60 1500 §13.50 27.07.2006 - 311 104.88 105.15: -0.01 -0.05 0.29 { 18.12 12.84 7.42 - 0.81 0.75
Hosocubupckas obn. 02 6.80 2000 :13.30 29.11.2007 - 801 111.06 111.23: 0.05 -0.35 1.74 : 6.56 11.98 8.00 - 1.94 1.80
Camapckas o6bn., 01 10.40 2370 :12.00 04.07.2006 - 288 :103.50 105.90: 0.76 0.67 0.68 : 2499 11.34 455 - 0.75 0.72
Teepckasi 06n., 02 0.00 1000 :16.90 23.11.2006 - 430 :111.30 111.43: 0.00 0.18 0.32 : 11.58 15.16 6.88 - 1.09 1.02
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 61 100.70 0.00 : 0.00 0.00 0.20 : 40.44 1192 7.46 - 0.17 0.16
Tomckasi 06n., 02 0.00 500 :12.00 27.07.2006 - 311 103.00 120.00: 0.00 0.00 0.12 : 1742 11.63 7.65 - 0.82 0.77
Tomckas o6n., 03 0.01 600 (12.00 13.10.2007 - 754 :105.70 106.00: -0.03 0.03 0.51 { 52.27 11.35 7.67 - 1.82 1.69
Xabaposckull kpad, 02 0.00 700 :12.00 05.10.2006 - 381 103.37 103.55: 0.00 0.29 0.10 { 2499 1159 7.20 - 0.98 0.91
XMAO, 01 0.00 1000 § 15.00 08.12.2005 - 80 0.00 0.00 { 0.00 0.00 4110 14.66 4.02 - 0.22 0.21
XMAO, 02 0.00 5000 {12.00 27.05.2008 - 981 0.00 114.00: 0.00 -0.22 -0.04: 37.48 10.71 7.14 - 2.32 217
YHyeawus, 03 2.06 500 i 9.50 13.04.2007 - 571 102.45 102.95: 0.34 0.05 1.16 : 17.70 9.23 7.73 - 1.45 1.35
Yysawus, 04 0.00 750 :12.33 27.03.2009 - 1285 0.00 0.00 : 0.00 -0.18 3.20 : 59.12 10.89 8.10 - 2.85 2.64
SAxkymus, 03 0.00 800 :12.00 17.06.2008 - 1002 0.00 0.00 : 0.00 0.00 224 :29.59 10.89 8.09 - 2.34 2.16
Sxymusi, 04 0.00 1000 : 14.00 16.03.2006 - 178 :103.15 103.75: 0.00 -0.55 -0.08: 1.53 13.50 5.80 - 0.48 0.45
SAxkymus, 05 0.51 2000 §10.00 21.04.2007 - 579 :102.30 102.35: 0.10 0.10 1.84 { 1644 9.77 7.33 - 1.47 1.37
Sxymusi, 06 3.74 2000 :10.00 13.05.2010 - 1697 :107.75 108.20: 0.00 -0.09 4.75 % 877 924 784 - 3.38 3.13
AHAO, 01 0.00 1800 { 11.00 03.08.2008 - 1049 0.00 0.00 { 0.00 -3.74 041 {1356 10.68 9.32 - 2.53 2.31
Spocnasckasi 06n., 02 1.80 1000 §13.28 03.07.2007 - 652 :109.00 109.25: 0.14 -0.18 1.16 { 27.65 12.18 7.79 - 1.59 1.47
Spocnasckas 06n., 03 2.39 1000 :12.50 17.11.2006 - 424 :103.80 103.99: -0.19 -0.10 0.43 : 4247 12.04 7.53 - 0.81 0.75
Spocnasckasi 06n., 04 1.30 1000 : 11.00 26.05.2009 - 1345 :108.40 108.70: 0.00 0.37 260 : 3556 10.12 7.87 - 3.07 2.84
Mockea 35 0.00 3900 :10.00 18.06.2006 - 272 :103.61 103.90: 0.17 0.00 0.05 : 12.88 9.62 -21.17 - 0.12 0.16
Mockea 28 0.00 3000 £ 15.00 25.12.2005 - 97 0.00 0.00 { 0.00 -0.53 0.00 { 35.34 14.53 2.71 - 0.26 0.25
Mockea 32 5.17 4000 :10.00 25.05.2006 - 248 £103.30 103.40: 0.01 0.06 -0.02: 6.85 9.67 5.03 - 0.66 0.63
Mockea 37 0.00 3900 {10.00 23.09.2006 - 369 0.00 0.00 { 0.00 0.01 -0.15i24.11 956 540 - 0.95 0.90
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 457 0.00 0.00 { 0.00 -0.08 -0.18: 37.40 13.44 546 - 1.13 1.07
Mockea 42 0.00 3000 (10.00 13.08.2007 - 693 :107.20 107.30: 0.05 042 0.19 i 10.14 933 6.09 - 1.74 1.64
Mockea 31 0.00 5000 :10.00 20.05.2007 - 608 :106.50 106.90: 0.00 0.00 -0.23: 1233 9.39 6.45 - 1.72 1.62
Mockea 40 4.69 4000 : 10.00 26.10.2007 - 767 :108.03 108.15: 0.00 0.65 0.36 : 24.38 9.26 5.88 - 1.81 1.71
Mockea 29 1.65 5000 : 10.00 05.06.2008 - 990 :109.45 109.75: -0.29 1.03 0.16 { 29.04 9.14 6.25 - 2.40 2.25
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1184 :110.60 110.90( 0.00 1.32 0.05 { 26.03 9.01 6.29 - 2.81 2.64
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1775 £110.25 110.95: 0.00 1.38 0.00 { 13.97 9.05 6.80 - 3.98 3.73
Mockea 38 1.32 5000 {10.00 26.12.2010 - 1924 1113.50 114.50f -0.26 0.93 0.95 { 23.29 8.79 6.96 - 4.21 3.94
Mockea 39 95.87 5000 : 10.00 21.07.2014 - 3227 :111.05 111.20: -0.13 1.32 1.86 i 16.44 9.00 7.02 - 6.26 5.85
Bcezao 310.78 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 20 ceHTabpa 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 - 45 1100.86 101.85! 0.00 025 -0.76: 56.25 14.92 -0.19 - 012  0.12
FA3MIPOM A3 0.00 10000: 8.11 18.01.2007 - 486 1102.20 10270 0.00 0.39 025 1200 7.90 6.05 - 128 1.20
FA3MIPOM A4 2,55 5000 i 8.22 10.02.2010 - 1605 {105.00 10525 0.05 043 097 i 743 7.82 6.99 - 377 352
FA3IPOM A5 2,57 5000 i 7.58 09.10.2007 - 750 $102.50 103.85: 0.00 0.54 -0.29: 33.23 7.38 6.28 - 188  1.77
HIK UTEPA 0.00 2000 ;13.50 07.12.2007 07.12.2005 809 101.11 101.25{ 0.00 -0.02 -0.64 ; 38.47 1333 - 7351 022 020
Jlykodin 02 0.51 6000 i 7.15 17.11.2009 20.11.2007 1520 {101.45 101.85{ -0.05 -0.20 0.85 : 23.12 7.05 - 6.52 i 2.01 1.88
HOBATO3K, 01 0.00 1000 i 9.40 30.11.2006 - 437 0.00 102.40i 0.00 020 -0.65:28.07 920 7.57 - 113 1.05
Hopmeas, 01 0.01 2100 {16.00 09.11.2005 - 51 1100.81 100.95: -0.07 -0.30 -0.39 i 57.42 1588 9.78 - 014  0.13
Tamnegpms 03 0.00 1500 {12.00 01.07.2006 - 285 :103.50 105.00i 0.00 0.00 0.14 { 26.30 11.48 6.08 - 075 0.71
THK, 05 0.00 3000 : 15.00 28.11.2006 - 435 0.00 111.30i 0.00 _0.45 045 i 4644 13.43 4.82 - 110 1.05
Xumust u Hegpbmexumus
AMTEITXK, 07 1.01 1200 : 12.50 15.11.2007 22.11.2005 787 :100.50 100.80: 0.10 -0.14 -0.20 42.12 1242 - 7721 017 0.16
AkpoH, 01 0.00 600 i13.45 01.11.2005 - 43 0.00 0.00 i 0.00 000 -0.30:17.69 13.34 6.08 - 012 0.1
Avmenwurnpom, 01 0.03 600 :19.00 23.12.2005 - 95 :102.30 103.20: -0.49 -0.05 -0.48 : 4529 1859 9.88 - 026 0.24
ALBK-WHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 974 :100.95 0.00 :{ 0.00 -0.20 091 873 1157 - 10341 1.10  1.00
Hopozobyx, 01 0.00 900 : 9.90 11.06.2008 13.12.2006 996 :102.10 102.30i 0.29 049 0.20 i 26.04 9.68 - 804 i 116  1.08
Kyubeiwesaszom, 01 3.02 600 { 9.00 15.06.2006 15.12.2005 269 100.30 100.49i 0.35 0.00 -0.27 i 0.99 8.95 - 6.44 i 024 022
HUKOCXWM, 01 0.60 750 115.00 14.12.2006 - 451 1101.43 102.00; -0.97 0.72 1.26 { 39.04 1479 1330 - 114 1.00
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 712 i100.00 0.00 i 0.00 0.05 -040: 395 798 8.05 - 114  1.06
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2380 ;105.90 106.25: 0.00 0.24 2.89 i 4598 9.41 - 8.08 i 295 273
Hagpuc Kocmemukc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 580 :100.00 100.50: 0.00 0.00 -0.45: 4932 1195 - 7.06 i 0.09 0.08
CAHOC 01 0.26 300 {14.00 13.02.2006 - 147 $102.62 102.85: 0.05 -0.15 -0.20: 13.81 13.61 6.64 - 040 0.38
CAHOC 02 10.58 3000 i 9.70 10.11.2009 13.11.2007 1513 {106.00 106.25: 0.15 -0.14 1.28 i 33.22 9.17 - 716 1 1.94  1.81
Anekmpo3Hepaemuka
Bawkuparepeo, 02 0.00 500 : 9.50 22.02.2007 - 521 :100.00 102.35! 0.00 0.29 -0.05: 6.51 9.31 8.14 - 136  1.26
Jleanepeo, 01 8.02 3000 10.25 19.04.2007 - 577 $101.90 102.20i -0.19 0.94 027 i 4240 10.07 9.19 - 144  1.32
PAO E3C 02 0.00 3000 i 15.00 21.10.2005 - 32 1100.60 100.95: 0.00 -0.01 -0.73i 62.05 14.84 2.39 - 0.09  0.09
CsepdrnosaHepzo, 01 0.00 500 :11.50 01.03.2007 - 528 $101.85 102.30 0.00 0.89 041 i 567 11.26 10.10 1010} 1.37 1.24
TamsHepeo, 01 0.00 1500 i 9.65 13.03.2008 - 906 :102.50 103.50: 0.00 -0.19 128 i 1.06 9.39 855 - 227 209
®CK ESC, 01 0.00 5000 ; 8.80 18.12.2007 - 820 1104.00 104.20i 0.00 -0.24 073 {21.70 846 6.93 - 205 1.92
SlkymckaHepeo, 01 0.00 400 §14.00 31.08.2006 - 346 :104.20 10525 0.00 0.00 -0.20 i 6.90 13.33 8.57 - 0.92  0.84
Cesi3b
Bawurgopmcesss 09 0.00 150 :14.00 23.10.2005 - 34 0.00 0.00 : 0.00 000 -049:57.15 13.86 3.06 - 0.09  0.09
Bonzamenekom 1.01 1000 }13.00 21.02.2006 - 155 :102.76 102.80; -0.10 -0.02 -0.36: 9.97 12.65 6.40 - 042  0.39
Bbimnesikom 01 0.00 3000 i 9.90 16.05.2006 - 239 1101.75 102.25: 0.00 -0.05 0.10 i 33.90 9.71 6.89 - 0.63 059
Hanbcesss 01 0.00 1000 § 15.00 15.11.2006 16.11.2005 422 {106.10 106.50 0.00 -0.09 0.46 : 50.96 14.15 7.88 - 1.06 098
MITC 04 0.00 1000 i 10.00 22.04.2009 26.04.2006 1311 {102.00 103.00i 0.00 0.00 0.39 i 39.73 9.78 - 611 i 058 054
MITC, 05 0.00 1500 { 8.30 25.05.2010 29.05.2007 1709 {101.70 102.20i 0.00 0.00 0.15 i 25.24 8.14 - 714 1 158 147
Mezacgpor ®uHac 01 0.00 1500 {11.50 07.06.2006 - 261 0.00 103.40i -0.25 -0.12 0.05 i 3245 11.17 7.21 - 069 0.64
Mezaghor 0.00 1500 i 9.28 11.04.2007 - 569 0.00 10570 0.00 0.44 123 {4043 901 7.34 - 143  1.34
MezagpoH, 03 0.00 3000 i 9.25 15.04.2008 - 939 :103.55 104.15: 0.00 -0.19 266 : 38.77 892 7.80 - 227 210
PTK-JIN3UHT, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 : 101.10 101.30 0.00 0.15 -0.19 i 42.48 9.56 - 583 i 054 051
Cubupsmenexom 03 0.00 1530 { 14.50 14.07.2006 - 298 1105.77 105.95: 0.00 -0.24 0.12 { 2622 13.69 6.96 - 078 0.73
Cubupsmenexom, 04 150 2000 :12.50 05.07.2007 - 654 :108.15 108.23: 0.01 -0.14 0.70 i 2534 11.56 7.67 - 163  1.51
Cubupsmenexom, 05 0.41 3000 i 9.20 25.04.2008 - 949 1103.35 103.40i -0.05 0.15 1.87 { 36.04 890 7.87 - 230 213
C3 Tenekom, 02 1.00 1500 {13.20 03.10.2007 05.10.2005 744 1100.15 100.25} -0.37 0.00 -0.35i27.12 1317 - 728 1 004 0.04
C3 Tenekom, 03 0.01 3000 i 9.25 24.02.2011 28.02.2008 1984 :103.40 0.00 : 0.29 -058 147 i 456 8.94 - 789 i 221 205
CMAPTC, 01 0.00 275 118.00 20.11.2005 - 62 1101.30 101.40i 0.00 -0.64 -0.49: 5868 17.76 9.49 - 017  0.16
CMAPTC, 02 0.00 500 {10.00 26.06.2007 26.12.2005 645 :100.00 100.30: 0.00 -0.05 0.15 i 23.29 9.98 - 884 ! 027 025
CMAPTC, 03 11.00 1000 :15.10 29.09.2009 03.10.2006 1471 i103.51 103.65: -0.10 -1.10 1.37 { 69.09 1457 - 1060 094 0.85
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 594 $105.00 106.00i 0.00 0.00 1.39 { 11.91 11.17 856 - 149 137
YPCU 03 0.00 3000 :14.25 18.07.2006 - 302 :105.81 105.94: 0.00 0.00 0.09 i 24.21 13.46 6.90 - 0.80 0.74
YPCU 04 0.53 3000 i 9.99 01.11.2007 - 773 1104.75 104.90;i 0.00 010 145 3750 952 7.58 - 190 177
YPCU 05 0.00 2000 i 9.19 17.04.2008 - 941 $103.40 103.54: 0.00 -1.06 197 i 38.02 899 8.39 - 227 210
Lienmpmenekom 03 0.00 2000 :12.35 15.09.2006 - 361 :103.46 105.88: 0.00 -0.19 034 i 1.02 11.81 7.58 - 0.96  0.89
Llesmpmenekom 04 3.85 5623 :13.80 21.08.2009 - 1432 i118.45 118.79: -021 0.08 321 { 1210 11.65 8.37 - 320 295
LermparnbHbil Teneepag 0t 0.00 500 {16.00 22.08.2006 - 337 0.00 109.99i 0.00 047 3.58 i 11.84 14.88 7.72 - 0.87 0.81
1OTK, 01 0.39 1500 : 14.24 14.09.2006 - 360 :104.80 105.19: -0.19 0.00 099 i 156 1359 9.25 - 095 0.87
1OTK, 02 1.09 1500 {12.00 07.02.2007 08.02.2006 506 :101.28 101.35{ 0.01 -0.22 0.27 i 13.15 1185 - 849 i 039 0.36
1OTK, 03 0.00 3500 :12.30 10.10.2009 13.04.2006 1482 :101.78 101.95: -0.17 -0.05 049 5560 12.08 - 887 i 053 049
Memannypausi
THTTPOM, 01 1.80 500 :12.50 20.04.2007 21.04.2006 578 :101.80 10225 0.05 0.10 0099 : 51.37 1222 - 863 i 056 0.51
Mauphteecm, 01 0.00 500 :12.30 03.04.2007 20.12.2005 561 :101.00 102.20i 0.00 -0.20 -0.25: 2561 12.07 - 15591 0.25 0.21
HCMMS3, 01 0.00 1000 §12.10 19.05.2008 22.05.2006 973 0.00 000 i 0.00 -0.68 0.78 { 3945 11.86 - 912 i 064 059
OMK, 01 0.00 3000 i 9.20 12.06.2008 - 997 $103.17 103.38( 0.00 0.10 1.78 { 2571 8.90 7.96 - 242 225
Pycan ®uH 02 3.04 5000 i 8.00 20.05.2007 - 608 :101.25 101.35! 0.05 0.70 0.20 i 26.74 7.90 7.31 - 155 145
C80600HbIli cokon, 02 0.00 600 13.55 22.11.2007 27.05.2006 794 0.00 103.50i 0.00 0.49 -0.29i 43.06 13.22 - 987 i 065 059
CI MEYETT, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 794 {102.05 102.30: 0.00 0.00 -0.05: 33.97 1044 - 6.97 i 067 062
Cesepcmarib 0.00 3000 i 8.10 28.06.2007 - 647 0.00 000 i 0.00 032 0691798 794 6.97 - 166 155
TA MEYET 01 17.52 3000 :11.75 12.06.2009 16.06.2006 1362 :103.00 103.15i -0.15 0.05 047 i 30.26 1140 - 754 i 071 066
TMK 6.68 2000 ; 10.30 20.10.2006 - 396 :102.65 102.70: 0.54 -0.05 064 ; 42.89 998 7.30 - 101 0.95
TMK, 02 0.00 3000 i 11.09 24.03.2009 30.03.2007 1282  0.00 0.00 :{ 0.00 0.34 0.83 i 52.87 1068 - 787 i 138 128
Tynadepmem 02 0.00 1000 § 11.00 02.12.2007 02.12.2005 804 :101.43 101.67: 0.00 0.33 0.00 i 32.85 10.82 - 719 1 020 0.19
UMK 01 0.00 1000 § 7.00 31.01.2006 - 134 0.00 000 { 0.00 000 050 i 921 700 6.94 - 0.37 0.34
yrns, o1 0.00 3000 : 9.50 16.06.2010 25.04.2008 1731 §102.70 103.35: 0.00 -0.19 245 i 2316 9.23 - 840 i 232 214

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU
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OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 20 ceHTabpa 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, 02 557 3000 : 9.20 13.08.2008 14.02.2007 1059 :101.27 101.49: 0.02 0.08 031 : 832 9.08 - 832 134 124
Bazoumauw, 01 0.14 300 :13.50 19.06.2008 22.06.2006 1004 ;10520 105.60: 0.09 1.05 2.85 : 3255 1278 - 588 i 0.73  0.69
BKM-®unatc, 01 0.08 1000 :10.25 04.06.2008 06.12.2006 989 :101.65 101.70: -0.05 0.00 0.28 i 28.92 10.08 - 896 i 1.14  1.05
' T-TAL{ 3Hepzo 02 6.50 1500 ;12.50 22.06.2006 - 276 1102.30 102.40: 0.32 -0.05 062 i 30.14 1221 9.33 - 073  0.67
['T-T3L{ Hepzo 03 1316 1500 i 12.04 18.04.2008 23.10.2006 942 102.81 102.89i 0.39 0.05 1.19 4948 11.71 - 949 i 1.01 092
WnAsmo, 01 509 1200 i 0.00 14.03.2007 - 541 1100.06 100.10{ 0.06 -0.09 018 i 0.00 0.00 -0.04 - 148 148
Wxmaw, 02 0.00 1000 13.55 17.06.2008 19.12.2006 1002 {102.15 103.00: 0.00 0.37 3.30 { 3341 1313 - 1099} 1.16  1.04
WUPKYT 02 2226 1500 i 16.00 02.11.2005 - 44 1101.03 101.30: -0.16 0.00 -1.07 i 60.49 1580 4.94 - 012 0.1
KAMA3-@unatic 0.00 1200 :12.30 11.11.2006 11.11.2005 418 :100.45 100.85: 0.00 -045 -0.20: 43.81 1224 - 844 i 015 0.13
JIOMO, 02 0.51 700 i14.20 11.07.2006 - 295 1101.71 102.30 0.69 -0.05 144 i 26.84 13.85 11.12 - 0.78  0.70
Mur-®utatc, 01 2.99 1000 :16.00 03.06.2009 15.12.2005 1353 :101.00 101.10{ 0.05 0.10 -0.39: 4515 1581 - 936 i 024 022
OM3 04 1.11 900 14.25 26.02.2009 31.08.2006 1256 i106.51 106.64: -0.33 0.32 056 : 7.03 1338 - 715 i 092 085
Mpommpaxmop, 01 2.02 1500 ;10.70 03.07.2008 07.07.2006 1018 :101.10 101.15i -0.12 -0.08 1.16 i 21.69 10.58 - 9.41 i 077  0.71
Pycckue Aemobycei 135 500 {14.00 22.05.2006 - 245 1102.41 102.55: -0.09 -0.09 0.16 i 46.03 13.67 1039 - 0.64  0.58
Canom-3Hepausi, 01 0.00 3000 {14.00 25.12.2007 27.12.2005 827 }101.53 101.84: -0.36 0.14 -0.39: 31.84 13.79 - 798 i 027 025
CamypH WHeecm 0.00 500 :15.00 05.08.2006 - 320 :104.00 106.50: 0.00 -1.18 1.13 i 1849 14.32 9.41 - 0.84 0.77
HI1O CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 i 0.00 0.00 : 0.00 0.42 0.25: 5640 11.24 - 705 049 046
Cesepcmanb-asmo 0.00 1500 :11.25 21.01.2010 25.01.2007 1585 :104.50 105.00: 0.00 4.80 0.34 i 16.34 10.73 - 757 i 127 1.19
COK-Asmokomrt., 01 0.00 1100 12.32 24.04.2008 27.10.2006 948 :102.26 102.40: -0.09 -0.10 2.00 i 48.60 12.05 -  10.34i 1.02  0.92
Cmpoiimpatcaas, 01 0.00 3000 i 9.60 25.06.2008 - 1010 (102.61 102.90i -0.53 0.10 2.35 i 2157 9.36 8.72 - 245 225
TB3, 01 0.02 750 :14.60 10.10.2006 - 386 :105.00 106.00i 048 0.00 0.95 i 64.80 13.84 4.51 - 052 050
Tparcmawxondure, 01 0.00 1500 {14.00 01.12.2007 05.06.2006 803 }103.85 103.95: 0.00 0.10 0.52 i 4219 1347 - 8.06 i 068 063
YpaneazoHzaeod, 01 466 2000 i13.36 30.09.2008 03.10.2006 1107 :103.45 103.65: -0.21 -0.21 0.71 { 61.13 1291 -  10.00i 0.95  0.86
Jobbiearoujasi NPoMbILWIIEHHOCMb
AJTPOCA 19 0.11 3000 : 16.00 23.10.2005 - 34 1100.76 101.01i -0.18 -  -0.85: 65.32 15.84 4.90 - 0.09  0.09
Monumemans, 01 0.00 750 :17.50 21.03.2006 - 183 { 0.00 0.00 ; 0.00 -0.09 -0.48: 86.78 16.56 5.40 - 0.46  0.44
CYaK, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 514 :101.20 101.60; 0.00 -0.10 0.30 i 9.64 10.83 - 719 i 040 0.38
Xatinend [ond @uuanc, 01 i 0.00 750 :12.00 02.04.2008 09.10.2006 926 :101.80 102.65: 0.00 029 065 : 2466 11.76 - 10.30: 0.98  0.89
lNMuwieeasi NPoOMbIWIEHHOCMb
ATIK Or0, 01 172 1100 : 15.50 22.04.2007 28.04.2006 580 :101.15 101.69: 0.35 0.15 1.05 : 54.14 1527 - 1321: 057 0.50
Banmumop-Hesa 0.00 500 : 1.00 05.09.2006 - 351 (9151 9301i 000 055 -1.17: 047 109 1019 - 096  0.87
Banmumop-Heea, 03 0.00 800 :11.65 15.05.2008 23.11.2006 969 :102.50 102.90: 0.00 020 0.94 i 39.26 11.34 - 9.18 i 110  1.00
Bumm-Bunnb-fanH 0.00 1500 :10.78 11.04.2006 - 204 :102.30 102.40: 0.00 -0.01 0.04 i 47.25 10.55 7.21 - 053  0.50
pynna OCT, 02 10.23 1000 i 13.60 08.05.2008 22.05.2006 962 :102.10 102.50i 0.00 -0.20 0.10 : 4844 1329 - 956 i 064  0.58
[Ikei-3cp-Cu, 01 14.02 700 i14.00 06.10.2005 - 17 1100.15 100.48: -0.05 -0.11 -0.05i 19.87 13.98 1047 - 0.05  0.04
[Dked-3¢p-Cu, 02 13.69 1200 i 14.00 04.12.2007 05.12.2006 806 :102.10 102.70} 0.00 -0.34 0.81 i 39.89 1370 - 11.46i 112  1.00
Wneecmnpoekm, 01 0.00 1000 :10.80 16.05.2007 - 604 { 000 000 i 000 019 1.39 ! 36.69 1043 8.65 - 151  1.39
MukosiHoscKuL 0.00 1000 :13.50 18.09.2006 - 364 i 000 000 i 000 000 124 037 1286 8.34 - 097  0.89
Hympuneecmxondutz, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1359 :100.90 101.90: 0.00 0.15 1.45 i 1.97 11.83 - 1029 071 0.64
MABA, 01 0.00 350 :12.91 15.06.2008 16.06.2006 1000 i 0.00  0.00 i 0.00 - 0.00 i 141 1291 - 1350i 072 0.63
Maprac-M, 01 205 500 :12.75 15.03.2006 - 177 1101.65 101.75; -020 0.15 -029: 1.75 9.44 048  0.44
Mpatimepu [oH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 417 i 0.00 101.00i 0.00 -049 0.00 i 14.05 13.37 - 982 015 0.3
Paseynsii-Lienmp 01 7.20 1000 : 14.00 05.06.2006 - 259 i101.52 102.00i 0.00 0.00 0.84 i 41.04 13.73 1122 - 0.68  0.61
Pycckuti Mpodykm, 04 0.00 440 {13.95 15.05.2007 16.05.2006 603 {101.50 102.20i 0.00 0.44 1.29 { 1299 1365 - 10.83} 063 057
S0KO, 01 0.00 1000 i 8.00 05.09.2006 14.03.2006 351 i 99.75 101.85: 0.00 0.00 0.00 { 2.85 8.01 - 10.12% 048 _ 0.44
lTueoeapeHue
Banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 792 :102.00 104.75: 0.00 048 152 : 21.58 854 7.65 - 205  1.90
KpacHbili Bocmok-Mieecm § 0.00 1500 i 11.50 25.02.2007 24.02.2006 524 :103.55 104.20i 0.00 019 2.16 : 7.88 11.04 - 1711 043 043
MNT-UHeecmmermc 01 0.00 1000 :12.00 28.09.2006 - 374 110250 103.45: 0.00 -024 167 i 5655 11.59 8.53 - 094 087
MUT-UHeecmmenme 02 0.00 1500 : 14.25 23.03.2009 29.09.2006 1281 i 0.00 0.00 i 0.00 -0.07 1.67 i 68.32 1341 - 775 i 093  0.87
CAH WHmep6pro 0.00 2500 :13.00 15.08.2006 - 330 i105.25 105.75 0.00 -0.14 -0.04 i 22.79 12.34 559 - 0.71 _ 0.68
PO3HUYHbIU CEKMOo,
Espocemb, 01 270 1000 : 16.33 25.04.2006 - 218 :103.11 103.12; -0.02 -022 -0.15: 6532 15.84 11.06 - 0.56  0.50
Koneiika T/, 01 0.00 1200 i 9.75 17.06.2008 19.12.2006 1002 i 0.00 0.00 i 0.00 0.00 2.50 i 24.04 9.54 - 8121 116  1.08
Mapma-®uHatic, 01 0.00 700 14.84 22.05.2008 25.05.2006 976 :104.70 10550 0.00 053 0.58 i 47.16 14.19 - 786 i 065 0.60
Msimepoyka @uHarc, 01 0.00 1500 §11.45 12.05.2010 - 1696 :111.00 114.00i 0.00 -0.67 2.88 | 38.90 10.29 8.64 - 366  3.37
Mepekpecmok, 01 0.00 1500 i 8.81 08.07.2008 11.07.2006 1023 :100.97 0.00 : 0.00 -0.99 0.92 i 16.65 8.81 - 897 i 079 072
JlecHasi npombiwnieHHocmb U UBK
ALIGK-Vineecm 0.00 500 :13.50 07.09.2006 - 353 :103.10 103.44: 0.37 0.0 0.01 : 407 13.05 10.04 - 092 084
Bonza 01 101 1500 {12.00 13.03.2007 - 540 :100.55 101.00i 0.20 087 229 : 1.64 11.89 1164 - 140 125
roTaK 0.00 550 :12.50 06.06.2006 - 260 :101.00 103.80: 0.00 0.29 1.04 i 3562 1224 955 - 068 062
13 Coros, 01 0.00 300 :16.00 09.10.2007 05.10.2006 750 i 0.00 0.00 i 0.00 0.00 -0.63 i 72.33 1584 - 1044} 095 0.86

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 ceHTabpa 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 - 1169 :110.75 111.60: 0.00 0.00 1.01 {33151 9.94 7.32 - 2.73 2.54
AVXKK, 02 0.57 1500 :11.00 01.02.2010 - 1596 :113.50 114.50: 0.00 0.66 2.59 15 9.67 7.40 - 3.60 3.35
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1852 :{107.50 108.00{ 0.00 0.09 1.62 i 17.00 873 7.29 - 3.25 3.03
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2326 :105.80 108.00: 0.00 0.00 1.22 { 11.68 820 7.71 - 4.95 4.60
aemoccmpod, 01 0.00 2000 §13.00 27.05.2007 27.05.2006 615 102.00 102.18: 0.00 -0.13 1.85 8.55 1277 - 10.68 : 0.66 0.60
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 514 95.00 100.50: 0.00 0.00 1.01 9.60 10.95 11.23 - 1.33 1.20
Uekumumuyemernm, 01 0.00 200 :16.80 24.12.2006 25.12.2005 461 0.00 0.00 0.00 0.63 0.67 : 40.50 15.85 - -5.34 ¢ 0.26 0.27
pynna JICP, 01 0.00 1000 : 14.00 20.03.2008 23.03.2006 913 0.00 0.00 0.00 -0.10 0.59 { 68.66 13.79 - 1117 047 0.43
MUA, 01 0.01 2200 :10.00 20.09.2012 - 2558 :102.00 102.50: 0.00 -049 148 : 1140 9.76 9.44 - 2.85 2.61
TVK, 05 0.15 1120 :13.00 20.05.2008 23.05.2006 974 100.50 101.50: -0.34 0.29 0.30 9.62 1295 - 12.94: 0.65 0.58
LIYH JleHCneyCMY, 01 0.00 1000 {15.50 22.04.2010 27.04.2006 1676 {101.73 102.20{ 0.00 -0.15 1.10 { 61.15 15.20 - 12.35:¢ 0.57 0.51
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 997 102.02 102.30: 0.00 0.29 2.00 { 32.53 12.21 - 9.22 0.71 0.65
CY-155 0.00 1500 § 14.00 30.03.2007 30.03.2006 557 101.00 0.00 0.00 0.99 0.50 { 31.45 13.73 - 10.43 ¢ 0.50 0.45
TpaHcriopm
AsuaK. Camapa, 01 3.63 350 {15.00 08.03.2007 - 535 :103.30 103.50: -0.10 0.19 0.98 452 1449 12.00 - 1.37 1.22
Uem JlaliH XaHonuHe, 02 21.97 3000 {11.59 22.05.2008 23.11.2006 976 102.00 102.04: 0.11 0.04 1.58 { 36.83 11.36 - 9.96 1.10 1.00
PX[, 03 7.53 4000 : 8.33 02.12.2009 - 1535 :104.80 105.05: -0.14 0.05 117 : 2351 795 7.11 - 3.57 3.33
PX/4, 02 0.00 4000 : 7.75 05.12.2007 - 807 :102.55 102.90: 0.00 0.05 043 : 21.87 7.56 6.59 - 2.04 1.91
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 79 100.00 0.00 0.00 0.10 -0.12: 1860 6.57 4.87 - 0.22 0.21
TpaHcHegmenpodykm 0.00 1000 : 8.90 10.05.2006 - 233 :100.85 0.00 0.00 020 0.25: 3194 879 7.04 - 0.62 0.58
QPuHaHcoebIli ceKkmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 627 0.00 0.00 0.00 - - 2352 850 1.14 - 1.66 1.64
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1654 0.00 0.00 0.00 - 0.00 { 3866 8.55 - 9.88 0.52 0.48
BbaHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 551 0.00 0.00 0.00 040 0.07 { 4168 8.46 - 7.62 0.49 0.45
BHewmopzbaHk 03 0.00 2000 §14.00 22.02.2006 - 156 :103.10 103.90: 0.00 0.00 -0.58 i 44.88 13.47 4.50 - 0.43 0.41
BHewmopabaHk 04 0.00 5000 §{ 5.60 19.03.2009 24.03.2006 1277 0.00 0.00 0.00 0.00 -0.02: 27.46 5.61 - 6.06 0.50 0.47
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 512 :100.75 101.57: 0.00 0.00 0.46 7.73 8.17 7.22 - 1.34 1.25
PocbaHk, 01 2.04 3000 : 9.25 15.02.2009 14.02.2007 1245 :102.10 102.25: 0.10 0.05 0.72 9.12 9.05 - 7.70 1.34 1.24
Pycckuti CmaHdapm 02 0.02 1000 : 14.04 14.06.2006 - 268 :104.21 104.80: 0.10 0.23 0.10 { 36.92 13.40 7.30 - 0.70 0.65
Pycckuli CmaHdapm 03 10.08 2000 : 8.40 22.08.2007 23.08.2006 702 100.65 101.75: 0.19 0.07 -0.20: 5.98 8.33 - 7.63 0.91 0.84
Pycckuti CmaHdapm 04 10.60 3000 { 8.99 03.03.2008 02.03.2006 896 100.50 101.65: 1.04 0.15 0.32 4.68 8.84 - 4.98 0.45 0.43
XKbB baHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 757 100.25 0.00 0.00 -0.10 -0.20: 47.16 11.22 - 712 0.08 0.07
XKb BaHk, 02 0.01 3000 { 8.50 11.05.2010 16.05.2006 1695 {100.20 101.40{ 0.00 -0.14 -0.15: 29.11 8.48 - 8.23 0.63 0.59
Bcezo 1o daHHbIM 243.20 266908

© BAHK MOCKBbI
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POCCUUCKWE EBPOOBNUIALIUK 20 ceHTA6pa 2005 r.

OMUTEHTbI OBBEM TNOrAlLIEHUNE LEHA U3MEHEHUE,% QOXOAQHOCTb,% PEATUHI  QIOPALMS
[xen o Cnpag k X
O:}_’IsM’ KynoH,% MoraweHnve norawenn [lokynka [lpojaxa  AeHb Hepeno mecsiy  Knoraw. Tekywas benchmar S&P Motsndy Fitch [iop. net. Moga. awop
E a k

CyeepeHHbIe egpoobriuzayuu
Poccus 07 $ 2400 10 26.06.2007 644 109.38 109.50 i -0.06 0.00 -0.23 4.39 9.14 47 BBB- Baa3 L BBB: 1.63 1.59
Poccus 10 $ 2718 825 31.03.2010 1653 108.56 108.88 : 0.00 -0.06 -0.17 4.56 7.60 60 BBB- Baa3 L BBB: 2.25 2.20
Poccus 18 $ 3466 11 24.07.2018 4690 152.56 153.13 0.00 -0.49 1.77 5.31 7.21 107 BBB- Baa3 L BBB 8.17 7.96
Poccusi 30 $19 526 5 31.03.2030 8958 114.56 114.69 0.11 -0.49 3.05 5.31 4.36 106 BBB- Baa3 L BBB: 8.17 7.96
Poccus 28 $ 2500 12.75 24.06.2028 8313 187.50 187.88 0.40 -0.73 3.51 5.78 6.80 125 i BBB- Baa3 L BBB: 11.03 10.72
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 236 98.94 99.06 0.13 -0.19 0.13 4.67 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 785 97.25 97.63 -0.13 -0.13 -0.84 8.85 3.08 0 BBB- Baa3 L BBB 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 967 97.38 97.38 0.00 -0.06 0.86 4.03 3.08 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2062 89.56  89.88 -0.21 -0.28 1.14 5.12 3.35 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 541 25.10.2007 765 105.78 105.90 : -0.01 0.04 -0.09 2.63 5.11 46 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1496 117.37 117.87 i -0.04 -0.09 0.85 3.15 6.60 70 BB+ Ba2 0.00i 3.49 3.38
ARIES 03 $ 2436 9.6 25.10.2014 3322 131.69 132.12: -0.01 -0.60 2.23 5.18 7.29 94 BB+ Ba2 0.00: 6.47 6.31
MyHuuunaanble eepooGnueauuu
Mockea 06 €400 10.95 28.04.2006 220 104.86 105.01 0.02 -0.19 -0.49 2.54 10.44 44 BBB- Baa3 BBB: 0.60 0.59
Mockea 11 €374 6.45 12.10.2011 2213 114.38 114.95 0.24 0.69 2.02 3.75 5.64 107 :BBB- Baa3 BBB: 5.00 4.82
TamapcmaH 15 $ 250 7.7 03.08.2015 3604 104.25 104.63  -0.21 -0.13 1.49 7.06 7.39 282 B Bal BB 7.11 6.87

KopnopamueHbie eepoobriuzayuu

EspasxonouHe 06 $ 150 8.875 25.09.2006 370 : 103.00 103.50: -0.02  0.10 0.20 576  8.62 193 B+ B3 BB-: 094 0.92
Pocrepmb 06 $ 150 12.75 20.11.2006 426 10850 109.00: -0.15 000 -0.3¢ 509 1175 125 B- Baa3 Ll 1.08 1.05
AMTEI 07 $ 175 925 30.06.2007 648 :101.00 103.00i -0.12 -0.34 064 862  9.16 467 1.65 1.58
Cubregms 07 $ 400 115 13.02.2007 511 §108.00 10850i 005 -0.38 -029 543 1065 150 i BB- Ba3 1.31 1.28
FA3I1POM 07 $ 500 9125 25.04.2007 582 106.41 10691: -015 -026 -0.06 488 858 96 BB- Baa3 L BB+i 1.47 143
THK 07 $ 700 11 06.11.2007 777 11131 0.00 i -008 -0.14  0.29 528  9.88 135 Ba2 1.89 1.84
MTC 08 $ 400 975 30.01.2008 862 10825 108.75: 0.00 -020 0.86 594  9.01 201 § BB- 2.14 2.08
Cucmema 08 $ 350 10.25 14.04.2008 937 {109.00 109.50: -0.04  0.21 0.88 638  9.40 242 B B3 B+i 224 217
Anpoca 08 $ 500 8125 06.05.2008 959 i 106.94 107.69: 0.06  -0.01 0.30 525  7.60 129 B 2.35 2.30
Bumm-Bunns-[aHH $ 150 8.5 21.052008 974 10350 104.00i 0.02 -0.30 228 703 821 308 B+ B3 2.38 2.30
MMK 08 $ 300 8 21.10.2008 1127 10485 105.15i -0.05 -0.33 296 624  7.63 228 | BB- BB-i 2.71 2.63
CubHegms 09 $ 500 10.75 15.01.2009 1213 i 11525 11550 -0.02 -0.12  0.29 563  9.33 168 i BB- Ba3 2.86 278
Ceeepcmarb 09 $ 325 8.625 24.022009 1253 }105.15 105.45i -0.08 -0.12 253  6.91 8.20 295 B+ B2 B+ 3.03 2.93
Bbimnesnkom 09 $ 450 10 16.06.2009 1365 i 111.34 11169 -0.04  0.41 186 652 898 257 { BB B 3.16 3.06
Espa3sxondura 09 $ 300 10.88 03.08.2009 1413 {11313 113.75i 0.15 0.19 222 694 961 298 B+ B3 BB-i 3.26 3.15
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1471 10350 104.00: 003 -026 277 613 688 211 § BB+ Ba2 3.46 3.36
A3I1POM 09 $ 700 105 21.10.2009 1492 i 118.75 119.75i 0.06  -0.33  0.31 532 884 130 i BB- Baa3 L BB+ 3.36 3.28
Mezacpor 09 $ 375 8 10.12.2009 1542 : 104.41 104.66: 0.01 0.31 3.71 6.78 7.66 275 B+ BB-i 3.60 3.48
Bbimrnesnkom 10 $ 300 8 11.02.2010 1605 } 104.93 10542 -0.04  0.89 230 668  7.62 266 : BB B 3.77 3.65
FA3MPOM 10 €1000 7.8 27.09.2010 1833 i 118.88 11912} 0.06 0.02 0.25 3.61 6.56 108 i BB- Baa3L BB+ 4.13 3.99
MTC 10 $ 400 8.375 14.10.2010 1850 : 108.46 108.96: 0.07 0.03 2.81 6.37  7.72 235 { BB- 4.14 4.01
Boimnesikom 11 $ 300 8.375 22.10.2011 2223 }106.80 107.30: 0.00 0.00 0.00 698 7.84 296 ! BB  B1 4.77 4.61
Cucmema 11 $ 350 8.875 28.01.2011 1956 : 108.05 108.55: 0.03 0.67 2.76 704 821 302 B B3 B+:i 4.36 422
MTC 12 $ 400 8 28.01.2012 2321 (10656 107.06: 002 -0.06 4.1 6.71 7.51 269 { BB- 5.09 4.93
Ceeepcmarnb 14 $ 375 925 19.04.2014 3133 11050 111.00: -009 -0.36 6.26 756 837 332 B+ B2 B+ 6.02 5.81
Arnpoca 14 $ 800 8875 17.11.2014 3345 : 117.81 118.22: -0.10  0.06 3.06 6.28 7.53 204 B 6.52 6.32
rA3IMPOM 13-1 $ 1750 9.625 01.03.2013 2719 | 12360 124.70i -007 -0.32 057 569  7.79 145 i BB- Baa3l BB+i 5.68 5.52
A3MPOM 13-2 $ 1222 4505 22.07.2013 2862 : 99.89 100.15i 0.00 -166 229 454 451 30 BB- Baa3 L BB+i 3.24 3.17
FA3I1POM 13-3 $ 647 5625 22.07.2013 2862 | 100.87 101.37i 0.11 035 020 535 558 111 | BB- Baa3 L BB+ 3.24 3.16
A3MPOM 15 $ 1000 5.875 01.06.2015 3541 i 111.13 111.39: 0.05 0.20 0.87 443 529 135 i BB- Baa3 Ll BB+ 7.66 7.33
A3MPOM 20 $ 1250 7.201 01.02.2020 5247 : 109.48 109.98: 0.05 1.74 008 619 6.58 195 i BB- Baa3 Ll BB+! 9.34 9.06
[A3M1POM 34 $ 1000 8.625 28.04.2034 10447 i 130.64 131.14: 0.00  -0.06 _ -0.78  6.30 _ 6.60 176 i BB- Baa3 L BB+: 12.56  12.18

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBIU 20 ceHTA6pa 2005 r.

SMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPAUUA
[xent oo Cnpaa k X
Os}_’liM' KynoH,% [orawenne norawenn [lokynka [pojaxa  AeHb Hegento mecay Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. alop
) L2l k

baHKoecKue eepoobnu2auuu
lasnpombatik 05 €150 9.75 04.10.2005 14 100.19 10024 -005 -0.13 -042 3.14 973 107 B+ Baa2 L 0.03 0.03
Anbcpabark 05 $ 175 10.75 19.11.2005 60 100.70 101.10f -0.02 -0.13 -0.18 599 1068 244 B Ba2 B 0.16 0.15
MAM 05 $ 200 10.75 16.12.2005 87 101.30 101.55: -0.03 -005 -024 491 1061 135 B B+i 023 0.23
Anbcpabark 06 $ 190 8 13.04.2006 205 i 101.44 101.94i 0.00 0.05 0.31 5.20 7.89 138 B Ba2 B i 054 0.52
BaHk 3EHNT 06 $ 125 925 12.06.2006 265 : 102.00 10225: -049 -0.37 0.06 6.34  9.07 248 B1 B-i 070 0.68
YpanCu6 bark 06 $ 140 8.875 06.07.2006 289 : 10220 102.50: -0.08  0.25 0.34 584 868  -300 B1 B-i 079 0.75
Cbepbark 06 $ 1000 54 24102006 399 : 10140 101.50: 0.03 -0.04 0.13 432 533 41 Baa2 L BBBi 0.79 0.75
BTb 06 $ 350 4.794 22.06.2006 275 :100.40 100.88: 0.00 -0.31 -0.27 460 477 50 BB+ BBB
Mpomcessbbark 06 $ 200 10.25 27.10.2006 402 : 102.34 102.79: -008 0.97 -005 796 10.02 413 B B i 1.02 0.99
MAOM 06 $ 200 9.375 23.09.2006 368 i 103.55 104.04: -010 -0.15  0.49 563  9.05 172 B B+:i 1.00 0.95
Mempoxommepy, 07 $ 120 9 09.022007 507 i 104.37 104.87: 0.05 0.05 0.86 565  8.62 172 B B1 1.32 1.28
Anbgpabark 07 $ 150 7.75 09.02.2007 507 i 102.01 102.51: 0.26 0.34 069 6.14 7.60 225 B Ba2 B i 1.33 1.29
Pocb6aHk, 07 $ 150 7.625 09.07.2007 657 i 100.83 101.75: -0.04  0.10 - 717 7.56 312 B- B i 1.71 1.60
HOMOC 07 $ 100 9.125 13.02.2007 511 103.19 103.59 i 0.00 0.07 2.09 6.67  8.84 275 BT B i 133 1.28
Mocrapbark 07 $ 200 5.329 05.10.2007 745 10225 102.50: 0.00 -0.01 0.07 463 521 63 BBB-
UBI™ Hukolin $ 150 9 19.03.2007 545 103.26 103.76: -0.10  0.10 1.45 6.66 872 274 B i 143 1.38
Pycc. Cmand 07 $ 300 8.75 14.04.2007 571 103.25 10355 -0.03 024 0.64 6.52 847 260 iBBB+ 1.44 1.39
BTb 07 $ 300 6.58 30.07.2007 678 i 104.11 10451i 000 010 012 456  6.32 58 i BB+ BBB 245
MEPP 08 $ 150 8.625 03.03.2008 895 | 102.55 103.05i 0.11 0.00 1.19 746  8.41 350 B i 225 217
Anbgpabark 08 $ 250 7.75 02.07.2008 1016 i 102.75 103.25: 0.04 1.09 1.38 6.64 7.54 268 B Ba2 B i 252 244
lasnpombark 08 €1050 7.25 30.10.2008 1136 | 104.64 105.04i 002 -0.14  0.30 560 6.93 164 B+ Baa2l 2.77 2.69
BTb 08 $ 550 6.875 11.12.2008 1178 : 105.10 105.50: -0.06 -0.28  0.36 513  6.54 118 { BB+ BBB: 2.90 2.83
Pocb6aHk, 09 $ 225 975 24.09.2009 1465 i 10527 10577 0.08 0.29 1.89 753  9.26 357 B- B i 233 2.28
MocHap6ark 08 $ 150 4.375 30.06.2008 1014 i 9755 9819 i 0.14  -0.11 0.74 534 448 138 BBB: 2.61 2.55
XKB Batk 08-1 $ 150 9.125 04.02.2008 867  103.55 104.00: 0.05 -0.06 267 745  8.81 352 B- 2.16 2.08
XKB Batk 08-2 $ 275 8.625 30.06.2008 1014  102.88 103.35: 0.10 0.10 1.56 745 838 349 B- 2.48 2.39
Batk Mocksbl, 09 $ 250 8 28.09.2009 1469 i 107.83 108.33: 0.09 0.43 1.73 5.79 7.42 176 BBB: 3.41 3.32
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1893 : 106.50 106.88 : 0.06 0.92 1.84 590 6.92 188 BBB-S 4.33 4.21
BTE 11 $ 450 7.5 12102011 2213 i 110.00 11050: 009 -0.04 093 553  6.82 151 § BB+ BBB: 4.89 4.76
BTb 15 $ 750 6.315 04.02.2015 3424 i 103.50 104.00: 0.05 -0.01 1.73 535  6.10 132 { BB+ BBB: 3.80 3.70
C6epbark 15 $ 1000 6.23 11.02.2015 3431 i 10229 102.79: 0.04 0.37 0.58 5.63 6.09 161 Baa2 L BBB: 3.88 3.78
BT5 35 $ 1000 6.25 30.06.2035 10875 i 103.75 104.31: 0.14 0.61 0.97 598  6.02 144 : BB+ BBB: 13.96  13.56

UemouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 20 ceHTA6pa 2005 r.

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

MocnegHsis

Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens MecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 99.97 100.05 0.14 -1.17 3.10 4.24 8.15 AAA Aaa
US30YT=RR 112.33 112.50 0.19 -2.34 3.21 4.54 14.73 AAA Aaa
EU2YT=RR 100.03 100.02 0.08 0.23 0.12 2.24 1.96 AAA Aaa
EU10YT=RR 101.31 101.40 0.37 -0.75 1.13 3.08 8.46 AAA Aaa
MEXGLB26=RR 161.50 161.25 0.31 -1.00 0.97 6.20 10.36 BBB Baa1
BRAZILC=RR 100.31 100.31 0.00 0.00 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 117.50 117.69 0.43 -0.11 2.14 8.34 9.73 BB- B1
TRGLB30=RR 145.19 145.63 0.26 0.09 0.44 7.70 10.42 BB- B1
TRGLB10=RR 124.38 124.44 0.00 0.10 -0.45 5.77 3.78 BB- B1
ARGGLB30=RR 31.00 33.00 69.99 1.99 B- B3
RUSGLB30=RR 114.50 114.56 0.11 -0.49 3.05 5.31 8.17 BBB- Baa3 L
RUSGLB10=RR 108.44 108.56 0.00 -0.06 -0.17 4.56 2.25 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+ 259 1 357.42 0.00 1.20 8.70 14.24

EMBI+ RUSSIA 104 3 426.30 0.00 0.51 13.63 21.94

EMBI+ MEXICO 132 -1 325.22 0.00 -0.18 6.82 8.98

EMBI+ TURKEY 253 3 234.32 0.00 1.56 5.99 11.87

EMBI+ BRAZIL 364 2 475.62 0.00 1.93 7.54 14.88

EMBI+ VENGVUELA: 350 -1 521.49 0.00 4.15 11.73 19.78

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 20 ceHTA6pa 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMN U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM ornepaumii Ha PbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnuem o6 Mx Nokynke v npoaaxe. HacToswWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCoMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosib3oBaHueM. OLeHKU U MHEHWSI, NPeacTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKIMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIE Ha WMHGOpMaLuK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHAOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLUEHWM onepauwii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [OOKYMEHTE UMW UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosILLEM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLeM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypCoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LEHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHbIM aHanu3 pbiHKa W MUCCregoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOXeT ObiTb BOCNpOu3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOAEPXKU M3 Hero He MOryT WMCMOMnb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHUPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOsLLEro AoKyMeHTa unu nioboii ero YacTu.

+7 (095) 105-8000

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

e-mail BH, Ten

BULIE-NPE3VAOEHT CbITHUKOB Anekcen

HAYANBHWK YNPABIIEHUA

OOBEPUTENbHbIX OMEPALINA KacbsinoBa EneHa Kasyanova_EA@mmbank.ru 4679

COMPOBOXAEHWE KNMEHTOB

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

AHATIMTUYECKNA OTLEN

HavyanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592

AHanus akumn BeneHeeB Bnagumup Vedeneev_VY@mmbank.ru 2817

AHanus akuumn CkBopuoB AMutpuin Skvortsov_DV@mmbank.ru 2832

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

AHanus gonroBbIX PbIHKOB Namuu Muxann Lyamin_MY@mmbank.ru 2844

OTOEN YNOPABJIEHNA AKTUBAMA

HavanbHuk oTpena BecnanoB Anekcen Bespalov_AV@mmbank.ru 4220

[onroBbie NHCTPYMEHTbI XpamuoBckuit CtaHucnae HSS@mmbank.ru 2895

Akumm Bonkos Anekcen Volkov_A@mmbank.ru 2837
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