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WHOWKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Beinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.54 0.0361 L) Od3 45001 102.95 103.06 -0.02 5.11
EUR/USD 1.2013 -0.0008 [ Od3 46001 108.46 108.60 0.00 6.00
MIBOR, % 1.99 0.18 )] 003 46014 110.78 110.88 -0.05 6.73
OCTATKN HAKIC B LIE, 368.1 59.1 )] Ml op39-06 111.75 111.85 0.35 6.91
MNPAO. PYB.

HE®Tb (URALS) 58.61 0.25 ) CamapQO6n 2 100.20 100.50 0.30 6.92
30N10TO 469 7 L) KOMW 78 06 108.50 110.00 -0.50 8.25
EMBI+ 358.84 0.32 A HwxropO6n2 105.80 106.09 0.09 7.52
EMBI+ CMPE] 251 -4 07 FA3MNPOM A4 105.00 105.20 0.15 6.94
EMBI+RUSSIA 427.51 0.39 ) EBpoceTb-1 102.95 103.05 -0.09 11.10
EMBI+RUSSIA CMPEA 96 -3 v LIYH 01 o6n 101.80  102.25 0.25 12.29
MICEX RCBI 102.66 0.00% [ HopTtras®wuH 100.62 100.95 0.10 9.06
MICEX OBbEMBbI, MITH. PYB. BUPXA PMnc PEMO POCCUS 30 115.19 115.31 0.27 5.25
KOPMOPATUBHbIE 726.71 6084.95 1390.73 UST 10 99.73 99.78 0.20 4.28
MYHULIMNATNBHBIE 537.67  5341.35 1502.09 FA3MPOM 13 124.06  124.50 0.68 5.61
FOCYOAPCTBEHHbBIE 1455.76 BAHK MOCKBbI 09  107.02 107.52 0.02 5.99

M BHYTPEHHM ONFOBOW PLIHOK

» BUYEPA pbiHoK pybneBbix obvrauuii Npofos/iKun AeMOHCTPUPOBATb CMELLaHHYIo
OMHaMKKy. ToproBas aKTMBHOCTb CEKTOpa HErocyAapCTBeHHOro gonra Bbipocna. Mo
utoram Topros bupskesble 060poTbl coctasunu 12,7 mapa. pybnei no cpasHeHHIO C
8,7 mnpa. pybnei nHem paHee.

B cektope HerocyaapcTBeHHbIX pybieBbiXx 0BNUraLuii akTUBHbIE MOKYNKU B OCHOBHOM
Habmojanucb cpeau obsnvraumit Haubonee KauecTBeHHbIX 3MWUTEHTOB. Haubonblumm
cnpocom nosb3osasics BTopor Bbinyck ®CK E3C (+0,05%), ¢ koTopbiM Buepa 6bi10
3aknioueHo 44 cpenku Ha cymmy 864,5 mnH. pybnen. Take WHTepec yyacTHUKOB
pbiHka npuenekanu obaurauun Jlykonna (0,05%) v anunHbiv Bbinyck PXK]I tpetben
cepuu (+0,23%).

Cpean cybdpenepanbHbix W MyHULUMNAsbHbIX OOSMrauMi nugepaMu Mo TOProBowH
aKTUBHOCTW cTasiM obsvraumu ropoga MockBbl, KOTUPOBKW KOTOPbIX MO WTOram
TOproe B cpefHeM Bbipocau Ha 0,11%.

KoTupoBkM rocynapcTBeHHbix pybnieBbix oOOsMrauMi Ha BYepawHWX Toprax B
cpearem Bbipocau 0,11%. Toprosas akTMBHOCTb CEKTOpa COXpaHWiacb Ha CpeaHeM
yposHe. 3a feHb 06OpoTbl C rocyAapCTBEHHbIMU obnuraumsmu coctasunu 1,5 mapa.
pybnei no cpasHeHuto ¢ 1,6 Mapa. pybnen nHem paHee.

» JlaBneHue Ha KOTMPOBKU OBAMUraLmMi CO CTOPOHbI BHYTPEHHEro BaslOTHOrO PbIHKA
YMEHbLUMIOCb, YTO MOBbIWAET WHTEpec K pybneebiM akTuBaM. YpoBeHb CBOOOAHOW
py6neBol NIMKBUAHOCTU CeHyac AOCTATOYHO BbICOK, U 3TO MO3BONSET NPEANONONKH1TD,
UTO TEKyLIMe HaloroBble BbinaaThl MNPoWayT 6e3 CylEeCTBEHHOro YAOPOXKaHMS
KpeauTHbix pecypcoB Ha MBK. [pyrux npeanocbinok [ANsi CHUXKEHWS KOTHPOBOK
pybnesbix obnurauuit Mbl He BUAMM. OOHaKO B nocneaHue fHW CEHTADOPA Ha pbiHKe
pybneebix obnurauuit mMoxkeT HabniofaTbCA CTarHauusi, 4TO B OCHOBHOM BbI3BaHO
NOArOTOBKOM KBapTa/lbHOM OTYETHOCTHU, KOrAa MHOTME YYACTHWKWM PbiHKA HauuHatoT
CBOpauMBaTb aKTWUBHble onepauuMd. Ha 3ToM ¢oHe Mbl nonaraem, 4to A0 KOHLA
TEKyWEN HedeNn CUTyauust Ha BHYTPEHHEM [OJIFOBOM pPbIHKE He MnepeTepnuTt
CYLLECTBEHHbIX U3MEHEHHH.

Mbl npofnoskaem nonaratb, UTO B CPELHECPOYHOM NEPCNeKTHBE BHYTPEHHWM A0NrOBOW
PbIHOK MMeeT 6oMbluMe LWaHCbl NPOAOMKWUTb POCT. Bbicokuit yposeHb csobopgHoM
LEHEXHOW JIMKBUAHOCTH, CMnocobeH CrnafuTb KpaTKoOCpouHble KonebaHus Kypca
HauWoHanbHOW BantoTbl. B cpepgHecpouHoW ke nepcnekTUBe OXXWUAAHUS MO LUHAMUKe
Kypca HaLMOHa/NbHOW BaflOTbl OCTAlOTCA MNOJIOXKWUTENIbHbIMA 0N BHYTPEHHero
JOJIFOBOrO pblHKA.
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AONIrOBbIE PbIHKHU 30 ceHTa6pa 2005 r.

250 cnP?n p,ox?nuocm POCCUN-30 K UST-1P, 6.n. BH ELU H |/| |7| ﬂ,Oﬂ rOBO |7| Pb| H OK

» US-TREASURIES. HenpusatHbiM ciopnpy3oM Afis  y4acTHMKOB  pblHKa Ha
BUYEpALUHMX TOprax CTaj BbIXOjJ CTAaTUCTUKM NO HeAesbHbIM oObOpalleHusaM  3a
nocobuamu no 6espabotuue. Munuctepctso Tpyaa CLUA coobumno, uto uucno
3aaBOK Ha nocobue no Gespabotuue B CLLUA Ha npolunoi Hesene cokpatunoch Ha
79 tbic. - po 356 Tbic. PaHee oxkupanoch, UTo nokasartesib cHU3UTCA Ha 14 Tbic. - OO
418 71bIc. MO YyTOYHEHHBIM JaHHbIM, HeAenern paHee KOJIMUECTBO 3asBOK COCTaB/A/IO
435 Tbic. (paHee coobuwanocb - 432 Tbic.). CpegHee 3a ueTbipe HefenM 3HaueHWe
yucna 3asBok Bbipocso go 385,5 tbic. no cpasHenuto ¢ 377 Tbic. Hepenen paee.
Takum obpasoM, BuepallHUe AaHHble OTpasuiM, uto pbiHoK Tpyaa CLUA HauuHaert
BOCCTaHaB/IMBaTbCA NOC/E NPOLUEALINX yparaHos.

Mo uToram TOpros AOXOAHOCTb LECATUNETHUX Us-treasuries Bbipocia Ha 3 MyHKTa 4o
4,29% roposbix.

» EMERGING MARKETS. Mo utoram gHs mHaekc EMBI+ Bbipoc Ha 0,32%, a ero
Cnpag COKpaTUACs Ha 1 MyHKTOB A0 ypoBHa 247 6.n.

» POCCUNUCKUE EBPOOBJIMTALMUKN. Ungekc EMBI+Poccus Bbipoc Ha 0,39%, a
cnpag MHAeKca cHuaunca Ha 5 nyHktos go 93 6.n. CerogHs eBpoobauraimu
«Poccua-30» Topryiotca no ueHe 115,14/115,31 npoueHToB OT HOMWHana, a MX
Cnpaf K OecaTuneTHUM us-treasuries coctaenset 96 6.n.
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» Mbl He OXXHAaeM CYLLECTBEHHbIX NEPEMEH Ha BHELIHEM A0/roBOM pbiHke Poccum.
Cnpoc Ha poccuiickMe eBpoobBAUrauuM COXPaHAeTCs Ha  BbICOKOM  YPOBHE.
PasmelleHWss  POCCUHCKUX  €BpPOOBAMrauMi  NpoAo/KaloT  pafoBaTb  CBOWMMM
G'thapm 05 wan05 won05 won05 aer05  com05 pesynbtatamu. Cnpoc  Ha [BCEX  Pa3MELIEHMAX  3HAUWTE/IbHO  MpeBbiluaer
Mockea 39 Mockea 38 npenJsioXKeHue, a CTaBKM MO 3alMaM OKa3blBAIOTCA HWXXE paHee YCTaHaB/IMBAEMbIX
ypoBHel. Takum oOpa3oM, PUCKM pocTa [OOXOAHOCTEM HA BHELHWX [OOJrOBbIX
PblHKaXx MOKa He C/WWKOM MyraloT WHBECTOPOB, UTO MNOAAEPYKUBAET ChNpP3Apbl
POCCUNCKUX €BPOOBMraLmi Ha MUHUMA/bHbBIX YPOBHSIX.
[MIEPbI OBOPOTOB Kpome TOrO, ONTUMM3MA  Ha  PbIHOK pOCCHICKUX  eBpoobnuraumii  gobasnsert
OBopore, Mt Y. Vrameriarms CTpEM/IEHUE POCCUHCKUX BNACTEN MOSHOCTbIO WM3BaBWUTCS OT BHELIHEro [OJIrOBOro
(Bupxa + PTIC) cTOUMOGTH, % 6pemenn. Tak MUHUCTP dorHaHcoB P® Anekceit KyapuH 3assun, uto Poccus B 2006

KOPMOPATVBHbIN CETMEHT

®CK E9C-02 864.45 0.03 ) rogy rotoBa MOJIHOCTbIO Moracute [osr nepes [lapwxckum Kiaybom, KOTOpbId
CrpTprasot 535.90 0.05 N oueHuBaetcs B $28 mnpa. Mbl nonaraem, uTo BEPOSATHOCTb MOJIHOMO MOrallEHWs
FT-TaL1 206 42118 015 v nonra nepen Mapwkekum knybom 8 2006 ropy kparHe Mana, T.K. Aas GONbLIMHCTBA
Pycorn2o6n 579,60 005 N KPeAMTOPOB [OCPOUYHOE norailleHue ponra (tem 6onee no tiOMMHaanoﬁ CTOUMOCTH)
Vet 29085 029 v C/ZIMWLUKOM HeBbIrogHo. Oﬂ,HaKO, Ha noraweHuve euwe ogHOU YacCTH MMH(*)MH BnosiHe
MOXeT pacCyuTbiBaTb, XOTA [OCTHYb [OONOBOPEHHOCTU Ha 3ITOT pas3 6yp,eT Kyha
'T-T3L 306 242.06 -0.10 v C/IOXKHee.
PX0-0206n 235.28 0.00 ')
PX0-0306n 192.12 0.23 ')
Pycarpo 01 182.53 -0.04 17
YTn3 0106 170.98 0.00 ')
NMMOEPBLI POCTA/NMALEHNA
PocT, % MNapexve, %
3.22 YpanCs3ln4
1.90 Monumetan1
1.28 Bantnmop03
1.00 CesKab o6bn
1.00 MWA-106
Wckntum-01 -2.00
ABTO6aHWH -0.90
CatypHWH-1 -0.80
Bonra 1 06 -0.80
NOMO-02 06 -0.80
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HOBOCTWU SMWUTEHTOB JONTOBOr0 PbIHKA

» JIYKOWN. Crpatervueckuii anbsHC KoMnaHWM C amepukaHckol ConocoPhillips
NPOAOMKAET MPUHOCWTL CBOW MoAbl — Buepa MeHemxMeHT Jlykoina coobwmn o
HamepeHWu asnbsHca npuobpectu pobbiBalowe U nepepadarbiBalolie aKTWUBbl B
Espone. B nepByio ouepenb, peub uper o Mazeikiu nafta, koTtopyio Jlykoin u
Conoco nnaHupyeT BbiKynuTb Yy npaeuTenbctea Jlutebl (40%), koTopoe B cBOlO
ouepenb MMeeT NpaBo npeumyliecTeeHHoro Bbikyna gonv FOKOCa (54%).

Mo cnoeam meHepkmeHTa JlykoWna, B cnydae nokynku nutoBckoro HIM3, komnanus
NONHOCTbIO  3aKpoeT cBoM notpebHocTM B HedbTenepepaboTtke. Kpome
nepepabartbiBatolimx axktMeos, Jlykoin u  Conoco npucMmartpuBalotca M K
HepTegobblie — B YaCTHOCTM, peub MAET O MOKynke gonu KasaxcraHckom CI c
PetroKazakhstan Typra# [MeTponeym.

» YPCWU. CoBeT AMPeKTOPOB KOMMNaHWK YpanceasbMHGOPM B UYETBEPr MNPUHAN
pelleHe O Pa3MELLEHWU LIECTOr0 W CEAbMOrO BbIMyCKOB OBMrauui Ha cymmy 2
MApa. 1 3 mnpa. pybneit cCOOTBETCTBEHHO.

» JFC pasmectuna HOTbl yyacTusi B KpeauTe (loan participation notes) Ha $60
mnH. LleHa pasmewenus cooTsercTBoBana goxogHocth B 9,75% roposbix.
MoraweHue B6ymar 3annaHuposaHo Ha 2007 rog. dmuteHtom ebictynun HSBC Bank
Plc., zaemwukom - JFC Group Co. Ltd.

» HOBATIOK nnanupyer B nepeom nonyroguu 2006 roma pa3mecTuTb
eBpoobnuraumm obvemom MuHuMyM $500 MAH. M CPOKOM OBOpalLEHHst - MUHUMYM 5
ner.

» BAHK PYCCKUA CTAHDAPT yeenuuun obbem pa3MellaeMbiX NATUNETHUX
espoobnuraumit ¢ $300 mnH. go $400 mnH. MporHoaupyeMbit YypoBEHb AOXOAHOCTH
cHwxeH po 7,5-7,625% (7,625-7,875% ropnosbix).

» BUMM-BUNJIb-AAHH paccmatprBaeT BO3MOXHOCTb HOBOrO Bbinycka oOsiMrauum
Ha $200 mnH.

» HOBOIOP-NMIPUKAMbBE HamepeHo nonyuuth kpeautT Esponeiickoro 6anka
PEKOHCTPYKUMHK U pa3euTua B pa3mepe 30 MaH. eBpo cpokom Ha 10 ner.
» [IPYNNA  MATHE3UT nnaHuMpyer  pasMecTuTb  NepBbli
obnMrauMoHHbIM 3aem B obbeme 1,5 mnpa. pybnei.

M KPEOVTHBIE PEATVHIY

TPEX/IETHWUM

» CHUBHE®DTb. Standard & Poor’s uamenuno nporHo3s pentuHra CubHedptn «BB-»
CO «CTabUNbHOrO» Ha <«MNO3WTUBHbIM». M3MeHeHWwe nporHosa peiTtuHra CubHedTH
nocnenosano Bcnen 3a coobuleHneM o npuobpeternn 75% akumi KoMnaHuu
lasnpomom. Takxe Buepa areHTcTBO Moody’s Investors Service nocraeuno
KOpnopaTHBHbIA pedTUHr CUBHEdTH HA NEPECMOTP C BO3MOXHOCTBIO NMOBbILLIEHHS.

OB30P O0JIFOBbIX PbIHKOB
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AONIrOBbIE PbIHKHU 30 ceHTa6pa 2005 r.

200 debiadiale .' KANEHOAPb COBbITU HA ONTOBOM PbIHKE

28 19 ceH 05 OuepepgHas 137-5 Bctpeya OMEK. BeHa, AscTpus

28 20 ceH 05 OuepegHoe 3acefanme kommceun FOMC. PaccMoTperne Bonpoca 06 M3MeHEeHUN Y4eTHOI CTaBKN.
o4 26 ceH 05 Ynnata akuu3oB, Hamnora Ha o6bl4y MONe3HbIX UCKoNaembIX

o 28 ceH 05 Ynnata Hanora Ha npubbinb

0 CErofHs

27.8
7 okt 05 Ynnata ®OP

10 okt 05 BbixogHow getb B CLUA. (OeHb Konymba)

27.6

27.4
map-05 anp-05 Mmai-05 uioH-05 mion-05 asr-05 ceH-05 17 okt 05 Ynnata ECH, ctpaxoBbix B3HOCOB

o1 WHOEKC OONNAPA

90
: M KANEHOAPH MEPBUYHOMO PhIHKA
88
8
8; [Jata OMWUTEHT, cepus Bbinycka O6bem, MnH.  Cpok obpatyeHus
85
84 CErogHsA
22 5 okt 05 KpacHosipckuii kpait, 34003 3000 3rona
81 6 okt 05 MWP-®uHaHc, 01 1000 2ropal ,3 roga
80 ; : 6 okt 05 EMK, 01 1000 3ropal 1,0 ron
map-05 anp-05 man-05 wuwoH-05 nion-05 aer-05 cex-05

18 okt 05 WHBecTTOproaHk, 02 350 3 ropal1,5 ropa
430 EMBI+ CNP3A 19 o7 05 Mundun gopaamecTur Boimyck OP3-M[ cepun 25057 [Jlata 8000 5 net
410 noratwenua 20.01.10

390
370

M CTATUCTUKA CLUA

330

Mocn. Oxupaemoe [Mpownoe  dakTuyeckoe

310 [ata [Mokasatenb

250 nepuog 3HaYeHMe  3HaueHue 3HaueHme
270 1 ceH 05 Vnpexc lenosoit aktueHocTM (ISM manufacturing) apr.05 56.50 56.60 53.60
250 -

- 2 cen 05 Cratnctuka pblHka Tpyaa - Yncno HoBbix pabounx mect a8 05 188 000 242 000 169 000

y (Non-farm payrolls)
map-05 anp-05 maii-05 uionH-05 uon-05 aer-05 ceH-05
9 ceH 05 /IMnopTHbIe LeHbl nton.05 1.20% 1.10% 1.30%
70 HE®Tb 9 ceH 05 OKCNOPTHbIE LieHbI mon.05 0.20% 0.10% -0.10%
67 13 ceH 05 ToproBbiit 6anaHc (canbao, MNpA. fonn. ) non.05 -59.50 -59.49 -57.94
64
61 13 ceH 05 [edmunt denepansHoro Gromketa, MIpA. LOMA. noH.05 48.00 41.13 49.98
22 13 ceH 05 WHdnsuns B npombiLuneHHom cektope (PPI) ar.05 0.70% 1.00% 0.60%
ig 13 cen 05 Wncpnsums - Core PPl (ouMiieHHas OT BIUAHUA LigH Ha asr 05 0.10% 0.40% 0.00%
e NPOAOBONBLCTBYE U JHEPTETUKY)
43 14 cen 05 PosHnyHble npopaxu (Retail sales), m-t-m asr.05 -0.50% 1.80% -2.10%
‘;3 7777777777777777777777777 14 cen 05 Retail sales, ucknioyas asromobunu, m-t-m asr.05 0.50% 0.30% 1.00%
g‘: 14 cen 05 MHpekc npoMbILLnEHHOTO NPOM3BOACTCTBA asr.05 0.20% 0.10% 0.10%
Map-05 anp-05 mai-05 wioH-05 uon-05 asr-05 Ccen-05 15 ceH 05 WHcnsiums - UHoeke notpebutensckux ueH (CPI) asr.05 0.60% 0.50% 0.50%
BRENT URALS
15 cen 05 WHdnsauums, 6e3 yyeTa LieH Ha 3HEProHOCUTENM 1 a8 05 0.20% 0.10% 0.10%
480 301070 npogoBonbcTaue (core CPI)
o 16 cen 05 Cuer pBuxeHus kanutana (Capital Net Flow), mnpa. non.05 60.00 80.90 87.40
gonn.
460 29 ceH 05 OuHanbHas ouerka BBIM (GDP-final) 2 k.05 3.30% 3.30% 3.30%
450 CEroaHA Wrpeke notpebutensckmx pacxopos (PCE) aer.05 0.10% 0.10%
440 3 okt 05 Vnpexc Jenosoit aktueHocTM (ISM manufacturing) ceH.05
430 5 okt 05 Mnpexc Jenosoit aktueHocTu (ISM Services) ceH.05
20 7 okt 05 CratncTvka pbiHka Tpyada - Y1cro HoBbIx paboumx Mect cen.05
(Non-farm payrolls)

410 -

map-05 anp-05 Maii-05 wioH-05 uion-05 asr-05 ceH-05 7 okt 05 CramvcTuka poiika TpyAa - YposeHs Gespabotuul ceH.05

(Unemployment)
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KPUBbIE JOXOLHOCTEWN ceHTA6ps 2005

Kpueasi doxodHocmu cybghedepanbHbIX U MyHULUNAIbHLIX obnu2ayul
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 ceHTabpa 2005 r.

SMUTEHTbI OB BbEMbI TOrALLIEHUE/ BbIKYI LEHA WU3MEHEHUE,% [OXOAOHOCTb,% HAOPALNSA
Oobem, LHen no
M?'lioz% 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 77 0.00 0.00 - 0.00 0.00 - - 0.38 0.41 0.19 0.19
OBP 02 153.8 - - 23.06.2009 15.03.2006 1363 : 98.11 98.18 { 0.01 0.04 0.14 - - 0.49 4.09 0.46 0.44
OBP 03 0.0 - - 22.09.2009 15.12.2005 1454 : 99.12 99.45: 0.00 0.05 0.50 - - 020 3.78 0.21 0.20
O3 25057 67.5 33773 7.40 20.01.2010 - 1574 :1103.76 103.90i 0.18 0.35 1.59 {1298 7.12 6.51 - 3.70 3.47
O3 25058 186.1 31866 : 6.30 30.04.2008 - 944 :100.85 100.90; 0.09 0.24 117 § 984 624 6.05 - 2.38 2.25
O3 26198 2124 42117 : 6.00 02.11.2012 - 2591 9566 9590: 0.18 0.79 2.04 : 54.08 6.27 6.78 - 5.64 5.28
0o®3 27019 0.0 8800 : 10.00 18.07.2007 - 657 :107.55 107.90: 0.00 0.00 0.24 : 1945 929 552 - 1.67 1.58
03 27020 0.0 8800 : 10.00 08.08.2007 - 678 :107.40 0.00 0.00 0.00 -0.15:13.70 9.30 5.76 - 1.73 1.63
0®3 27022 0.7 21296 i 8.00 15.02.2006 - 139 :101.52 101.64: 0.14 -0.20 -0.51: 942 7.87 3.69 - 0.38 0.36
03 27025 0.0 25806 ¢ 7.50 13.06.2007 - 622 :101.78 102.34: 0.00 0.10 0.39 { 3.08 7.33 543 - 1.62 1.53
0®3 27026 26.6 16000: 8.00 11.03.2009 - 1259 :102.31 102.50: 0.09 0.00 1.05: 329 7.81 6.29 - 3.07 2.89
O®3 45001 335.0 28356:10.00 15.11.2006 - 412 :1102.95 103.06: -0.02 -0.02 -0.02: 884 9.70 5.11 - 0.61 0.58
03 45002 0.0 5520 :10.00 02.08.2006 - 307 :104.11 104.30i 0.00 -0.04 1.85: 468 9.61 5.00 - 0.82 0.78
O®3 46001 25.2 60000 10.00 10.09.2008 - 1077 :108.46 108.60: 0.00 -0.30 0.40 : 4.1 9.22 6.00 - 2.00 1.89
O3 46002 67.6 62000 : 10.00 08.08.2012 - 2505 :111.20 111.35; 0.05 0.03 1.61 : 11.78 8.99 6.68 - 4.82 4.52
O®3 46003 4.8 37298 { 10.00 14.07.2010 - 1749 :113.15 113.25: -0.13 0.13 119 { 1945 884 6.55 - 3.58 3.36
O3 46014 122.8 58290: 10.00 29.08.2018 - 4717 :110.78 110.88: -0.05 0.00 2.88 : 4.11 9.03 6.73 - 6.06 5.67
O®3 46017 162.7 29354 9.50 03.08.2016 - 3961 :107.21 107.38; 0.23 0.57 536 { 11.19 885 6.75 - 712 6.67
03 46018 49.6  17940: 9.50 24.11.2021 - 5900 {112.10 112.50{ 0.63 0.95 8.51 390 844 6.75 - 8.95 8.39
Bcezo 1372.2 518776
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 ceHTabpa 2005 r.

SMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HAOXOAHOCTb,% AOPALNSA
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' Moga. aop
moezu mop20e8 MyHuuyunaJibHbiMmu o6.nueauu;mu
Boneoepao, 01 0.00 400 :10.20 17.07.2008 - 1022 {103.90 104.15: 0.00 0.19 213 {19.56 9.80 8.28 - 2.44 2.25
Kaszatb, 01 1.33 750 :10.50 21.07.2006 - 295 £102.05 102.27: -0.13 -0.15 0.20 { 19.85 10.28 8.03 - 0.77 0.72
KpacHosipck, 02 0.00 630 (12.50 27.10.2006 - 393 :106.11 106.30: 0.00 -0.19 043 {2192 11.77 6.65 - 1.01 0.94
Hoeocubupck, 02 0.00 1500 :13.00 07.12.2006 - 434 :105.46 105.79: 0.00 -0.38 048 : 8.19 1231 7.40 - 1.12 1.04
Hosocubupck, 03 11.86 1000 : 4.95 14.07.2009 - 1384 :110.85 111.50: 0.23 -049 393 : 10.85 445 847 - 3.18 2.93
Tomck, 01 0.00 300 :13.00 22.11.2007 - 784 :106.10 0.00 : 0.00 0.00 096 : 873 1225 8.40 - 1.47 1.35
Yepa, 03 0.00 400 :10.03 18.07.2006 - 292 :101.70 102.77: 0.00 -0.02 0.09 : 19.78 983 7.52 - 0.78 0.72
Yepa, 04 0.00 500 :10.03 03.06.2008 - 978 0.00 0.00 { 0.00 0.25 234 {3132 953 7.96 - 2.36 2.18
Ymozau mopzaoe cybghedepanibHbIMU 0bnusauusimu
Bbawkopmocmat, 04 0.00 500 : 8.02 13.09.2007 - 714 :101.20 0.00 { 0.00 0.20 0.91 3.08 794 760 - 1.84 1.71
Benzopodckasi 061., 04 0.00 320 (14.50 29.04.2008 - 943 0.00 114.70: 0.00 -0.44 3.35:60.78 1272 7.99 - 2.16 2.00
Bbenzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 82 102.55 103.00: 0.00 0.83 -1.47: 468 1831 221 - 0.22 0.22
Boneoepadckasi 06. 0.00 400 :11.99 14.05.2006 - 227 0.00 103.65: 0.00 -0.48 -0.19: 463 11.64 6.98 - 0.58 0.55
Boneoepadckas obn., 01 0.04 600 :13.00 11.06.2009 - 1351 :109.30 110.70: 0.28 -0.91 293 : 3740 11.89 8.08 - 2.34 2.16
Boneoepadckasi 06n. 35001 i 13.29 700 :13.00 17.06.2010 - 1722 :109.30 110.70: 551 055 140 : 4488 11.73 7.92 - 2.67 2.47
BopoHexckas o6n. 01 0.04 600 :13.00 15.12.2007 - 807 :111.00 111.30: -0.22 050 1.60 { 534 11.71 7.77 - 1.96 1.82
BopoHexckasi 0651. 02 0.01 500 :13.00 18.06.2009 - 1358 {115.10 115.50: 0.35 0.13 4.05 { 37.75 11.26 7.77 - 3.03 2.81
Upkymckas obn., 01 0.00 700 (11.00 22.07.2007 - 661 103.66 104.15: 0.00 0.51 047 {1498 10.55 7.1 - 1.23 1.15
Upkymckas 06n., 02 0.62 750 :10.00 07.09.2006 - 343 1102.66 102.75: 0.00 0.05 0.12 { 3.78 974 7.24 - 0.90 0.84
Upkymckas o6n. 31001 3.24 1500 :10.00 17.12.2009 - 1540 :104.70 105.30: 0.72 0.00 4.1 9.50 7.32 - 2.23 2.08
Kanyxckasi 0651., 01 0.00 300 :11.46 24.12.2007 - 816 :100.05 104.30: 0.00 0.00 0.34 : 3046 1145 9.91 - 2.00 1.82
Komu, 05 0.00 500 :15.00 24.12.2007 - 816 :112.00 114.40: 0.00 0.00 0.88 { 2.05 13.27 7.53 - 1.97 1.83
Komu, 06 0.00 700 :14.50 14.10.2010 - 1841 :117.01 123.00: 0.00 0.17 2.18 : 66.74 12.08 7.84 - 3.73 3.46
Komu, 07 0.00 1000 (12.00 22.11.2013 - 2976 :108.50 110.00: -0.46 0.00 4.39 { 4241 11.06 8.25 - 5.33 4.92
Kocmpomckasi 061., 04 7.94 800 :13.00 11.03.2008 - 894 :108.50 109.50: -0.78 046 1.69 { 570 11.98 8.20 - 2.16 1.99
KpacHosipckuti kpad, 01 5.03 1500 :10.30 08.12.2005 - 70 100.67 101.10: 0.05 -0.34 0.06 } 6.21 10.23 6.72 - 0.19 0.18
KpacHosipckuti kpad, 02 0.52 1500 :10.95 26.10.2006 - 392 :104.40 104.55: 0.00 230 -0.19:i 20.40 1048 6.73 - 1.01 0.95
KpacHodapckuti kpati, 01 0.00 605 :10.50 15.05.2007 - 593 :103.90 104.10: 0.00 -0.05 0.06 : 38.84 10.10 7.70 - 1.49 1.38
JleHuHepadckas 0611., 02 0.00 800 :14.01 08.12.2010 - 1896 :125.20 128.80: 0.00 -0.90 4.88 : 40.30 11.09 7.90 - 3.90 3.62
JleHuHepadckas 0bn. 03 0.84 1300 :13.50 05.12.2014 - 3354 :129.00 130.80: 0.71 -1.55 1.67 : 3847 10.46 8.06 - 5.92 5.48
Mockosckasi 0611., 03 0.99 1000 : 11.00 19.08.2007 - 689 :107.55 108.69: 0.22 0.19 049 : 12.05 10.12 6.14 - 1.74 1.64
Mockoseckasi 06n1., 05 0.00 12000 : 10.00 30.03.2010 - 1643 0.00 0.00 { 0.00 -0.28 1.08 {4849 932 7.02 - 2.33 2.18
Mockosckasi 0611., 04 15.12 9600 : 11.00 21.04.2009 - 1300 {113.40 113.70: 0.09 0.00 145 {1959 969 6.88 - 2.98 2.79
Huxxezopodckas obn. 01 1.44 1000 :11.80 01.11.2006 - 398 :103.75 105.34: -0.32 -0.05 0.62 { 1843 1124 7.18 - 1.02 0.95
Huxeeopodckas 06n. 02 0.00 2500 :10.49 02.11.2008 - 1130 {106.00 106.09: 0.00 0.00 2.72 { 19.26 9.90 7.56 - 2.14 1.99
Hoeocubupckas 0bn. 14.19 1500 :13.50 27.07.2006 - 301 104.75 104.89: -0.07 -0.37 0.29 : 21.82 1289 7.71 - 0.78 0.72
Hoeocubupckas 06n. 02 28.86 2000 :13.30 29.11.2007 - 791 111.00 111.20: -0.02 0.10 1.74 : 10.20 1197 7.89 - 1.92 1.78
Camapckasi 06r1., 01 0.00 2370 :12.00 04.07.2006 - 278 0.00 0.00 : 0.00 -095 068 :2827 1154 6.73 - 0.72 0.67
Camapckasi 0611., 02 23.05 2000 : 6.82 09.09.2010 - 1806 :100.20 100.50: 0.30 -0.59 262 6.80 6.92 - 4.23 3.96
Teepckas 06r1., 02 11.90 1000 :16.90 23.11.2006 - 420 0.00 111.20¢ -0.09 -0.27 0.32 { 16.21 15.21 6.96 - 1.06 0.99
Tomckasi 06n., 01 0.00 400 :12.00 19.11.2005 - 51 100.60 0.00 : 0.00 0.00 0.20 { 43.73 1193 7.34 - 0.14 0.13
Tomckas o6n., 02 0.00 500 :12.00 27.07.2006 - 301 103.10 103.77¢ 0.00 0.00 0.12 {20.71 11.56 6.71 - 0.80 0.75
Tomckasi 06r., 03 0.00 600 (12.00 13.10.2007 - 744 1105.85 106.20: 0.00 0.26 0.51 { 55,56 11.31 7.40 - 1.79 1.67
Xabaposckuli kpat, 02 0.00 700 :12.00 05.10.2006 - 371 0.00 0.00 : 0.00 0.00 0.10 :28.27 11.59 7.06 - 0.95 0.89
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 70 0.00 0.00 : 0.00 0.00 4521 1466 257 - 0.19 0.19
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 971 111.50 0.00 : 0.00 -0.18 -0.04 : 40.77 10.76 7.29 - 2.29 2.14
Yyeawus, 03 0.00 500 : 9.50 13.04.2007 - 561 102.50 103.50: 0.00 -0.15 1.16 : 20.30 9.25 7.84 - 1.42 1.32
YHyeawus, 04 0.00 750 :12.33 27.03.2009 - 1275 £112.00 0.00 : 0.00 0.00 3.20 { 1.01 10.88 8.05 - 2.98 2.75
SAkymus, 03 0.00 800 :12.00 17.06.2008 - 992 :110.90 112.00: 0.00 1.27 224 296 1082 7.74 - 2.37 2.20
SAxkymus, 04 0.00 1000 :14.00 16.03.2006 - 168 £103.26 103.70: 0.00 -0.22 -0.08: 537 13.53 5.82 - 0.45 0.43
SAkymusi, 05 0.53 2000 :10.00 21.04.2007 - 569 :102.70 102.80: 0.10 0.27 1.84 { 1918 9.73 6.99 - 1.45 1.35
SAxkymus, 06 0.00 2000 :10.00 13.05.2010 - 1687 :105.50 108.00: -0.19 -0.82 4.75 : 11.51 928 7.94 - 3.35 3.10
SAHAO, 01 2.13 1800 : 11.00 03.08.2008 - 1039 :106.70 0.00 : 0.66 340 041 : 1658 10.31 7.80 - 2.51 2.33
Spocnasckas o06n., 02 0.00 1000 :13.28 03.07.2007 - 642 0.00 0.00 : 0.00 0.09 1.16 :31.29 1219 7.74 - 1.56 1.45
Spocnasckasi 061., 03 0.00 1000 :12.50 17.11.2006 - 414 :103.86 104.05: 0.00 0.00 043 : 4589 11.60 257 - 0.79 0.77
Spocnasckas 06n., 04 0.00 1000 :11.00 26.05.2009 - 1335 :{108.40 109.30: 0.00 -0.18 2.60 { 38.58 10.15 7.95 - 3.04 2.82
Mocksa 35 52.25 3900 :10.00 18.06.2006 - 262 :103.56 104.25: -0.09 -0.19 0.05 : 15.62 9.66 -25.32 - 0.10 0.13
Mockea 28 0.00 3000 {15.00 25.12.2005 - 87 102.50 102.84: 049 0.00 0.00 : 1.64 1456 234 - 0.24 0.23
Mockea 32 46.56 4000 :10.00 25.05.2006 - 238 :103.44 103.45: 0.01 -0.05 -0.02f 959 967 4.69 - 0.63 0.61
Mockea 37 16.92 3900 :10.00 23.09.2006 - 359 1104.80 104.95: 0.02 0.00 -0.15i 164 954 5.06 - 0.95 0.90
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 447 :111.66 111.84: 0.00 0.30 -0.18% 3.70 13.43 5.16 - 1.14 1.09
Mockea 42 107.71 3000 :10.00 13.08.2007 - 683 :107.60 107.75: 0.01 0.20 0.19 : 12.88 9.28 5.75 - 1.72 1.62
Mockea 31 5.35 5000 :10.00 20.05.2007 - 598 :107.05 107.55: -0.24 0.34 -0.23: 1507 9.34 6.08 - 1.69 1.60
Mockea 40 0.00 4000 :10.00 26.10.2007 - 757 :108.11 108.30: 0.09 0.00 0.36 : 1.92 924 5.69 - 1.83 1.73
Mockea 43 10.07 5000 : 10.00 17.05.2008 - 961 109.82 109.95: 0.27 -0.14 11.78 9.09 6.00 - 2.34 2.21
Mockea 29 0.27 5000 {10.00 05.06.2008 - 980 :109.75 109.95: -0.05 0.03 0.16 { 31.78 9.11 6.10 - 2.37 2.23
Mockea 36 11.13 4000 : 10.00 16.12.2008 - 1174 :111.11 111.35: 0.04 0.23 0.05 {28.77 899 6.18 - 2.78 2.62
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1765 {110.26 110.55: 0.00 0.00 0.00 i 16.71 9.07 6.84 - 3.95 3.70
Mockea 38 5.72 5000 {10.00 26.12.2010 - 1914 1114.36 114.43: 0.13 013 095 { 26.03 8.74 6.79 - 4.19 3.92
Mockea 39 64.84 5000 :10.00 21.07.2014 - 3217 :111.75 111.85: 022 046 1.86 : 19.18 8.96 6.92 - 6.24 5.84
Bcezo 450.63 130695
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OMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% AOPALNSA
Obbem, [Hen go

hﬁ_io%(;; M;\Ilpap,. KyEZH' Morawexune OdpepTa nora:JeHm Mokynka I'Ipoaua»( AeHb  Hedens  mecsiy HKA TeKZLua I'IOI";LLI. odat':pTe iﬁs' Moga. aop
moeu mop20e8 Koprnopamue8HbIMU OGﬂUZaHUﬂMU
Hegpmb u 2a3
T'ASIIPOM A2 0.00 5000 :15.21 03.11.2005 - 35 100.80 102.45: 0.00 -0.88 -0.76 { 60.42 15.06 4.47 - 0.10 0.09
FASIIPOM A3 3.90 10000 : 8.11 18.01.2007 - 476 102.50 102.75: 0.10 0.05 0.25 : 1422 790 6.05 - 1.25 1.18
FA3MPOM A4 1.84 5000 { 8.22 10.02.2010 - 1595 {105.00 105.25¢ -0.05 0.10 0.97 9.68 7.83 6.99 - 3.74 3.50
rA3MPOM A5 0.00 5000 { 7.58 09.10.2007 - 740 102.10 102.64: 0.00 -0.15 -0.29 {3530 7.39 6.29 - 1.86 1.75
HIK UTEPA 0.00 2000 :13.50 07.12.2007 07.12.2005 799 :100.90 101.00: 0.00 -0.25 -0.64 : 42.16 13.38 - 8.31 0.19 0.17
Jlykodin 02 0.51 6000 : 7.15 17.11.2009 20.11.2007 1510 {102.05 102.15: 0.15 0.20 0.85 { 25.07 7.00 - 6.15 1.98 1.86
HOBAT3K, 01 0.00 1000 : 9.40 30.11.2006 - 427 0.00 102.55: 0.00 0.00 -0.65: 30.65 9.17 7.25 - 1.10 1.03
Hopmeas, 01 3.35 2100 {16.00 09.11.2005 - 41 100.64 100.75¢{ 0.08 -0.20 -0.39 i 61.81 15.88 8.89 - 0.11 0.10
Tam+egpms 03 0.00 1500  12.00 01.07.2006 - 275 0.00 0.00 { 0.00 0.00 0.14 {2959 11.48 5.86 - 0.73 0.69
THK, 05 0.00 3000 :15.00 28.11.2006 - 425 £110.70 110.80: -0.23 -0.72 0.45 : 50.55 13.56_ 5.49 - 1.07 1.01
Xumust u Hegpbmexumus
AMTEITXK, 01 0.00 1200 :12.50 15.11.2007 22.11.2005 777 100.40 100.55: 0.00 -0.10 -0.20 i 45.55 1243 - 7.53 0.15 0.14
AkpoH, 01 1.01 600 :13.45 01.11.2005 - 33 100.31 100.60: 0.04 -0.10 -0.30: 21.37 13.38 7.72 - 0.09 0.08
Ammenwutrpom, 01 4.78 600 :19.00 23.12.2005 - 85 101.93 102.78: -0.29 0.58 -0.48 i 50.49 18.65 10.14 - 0.23 0.21
ALIBK-UHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 964 101.50 103.40: 1.62 -0.20 0.91 { 11.96 11.41 - 8.93 1.08 0.99
[opozobyx, 01 0.00 900 9.90 11.06.2008 13.12.2006 986 101.90 102.34: 0.00 0.10 0.20 { 28.75 9.70 - 8.22 1.14 1.05
Kyub6eiweeasom, 01 0.00 600 : 9.00 15.06.2006 15.12.2005 259 :100.26 100.45: 0.00 0.15 -0.27; 3.45 8.96 - 6.81 0.21 0.20
HUKOCXUM, 01 0.05 750 :15.00 14.12.2006 - 441 101.68 101.96: -0.13 -0.39 1.26 : 43.15 14.75 13.00 - 1.1 0.98
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 702 100.00 0.00 0.00 0.00 -040: 6.14 798 8.05 - 1.11 1.03
HKHX, 04 0.00 1500 §{ 9.99 26.03.2012 02.04.2009 2370 0.00 0.00 0.00 -0.28 2.89 {48.72 943 - 8.17 2.93 2.70
Hagpuc Kocmemuxc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 570 £100.10 100.50{ 0.00 0.00 -0.45: 52.60 11.95 - 5.08 { 0.06 0.06
CAHOC 01 0.00 300 :14.00 13.02.2006 - 137 :102.46 102.59: 0.00 0.05 -0.20: 17.64 13.65 6.78 - 0.38 0.35
CAHOC 02 1.27 3000 § 9.70 10.11.2009 13.11.2007 1503 { 106.00 106.25( -0.05 0.38 1.28 { 35.88 9.14 8.38 - 3.39 3.12
Anekmpo3Hepaemuka
Tlenarepeo, 01 0.71 3000 :10.25 19.04.2007 - 567 :101.50 101.85: 0.10 0.00 0.27 ; 4521 10.05 9.03 - 1.41 1.30
PAO ESC 02 0.00 3000 §15.00 21.10.2005 - 22 100.50 101.65{ 0.00 3.37 -0.73:{66.16 14.90 3.62 - 0.06 0.06
CeepdnosaHepeo, 01 0.00 500 :11.50 01.03.2007 - 518 101.80 102.10: 0.00 -0.15 0.41 8.82 11.30 10.39 10.39: 1.34 1.21
Tamarepeo, 01 18.67 1500 { 9.65 13.03.2008 - 896 103.70 104.40: 0.49 0.39 1.28 3.70 9.30 8.1 - 2.24 2.07
®CK ESC, 01 10.48 5000 i 8.80 18.12.2007 - 810 :104.80 105.00i 0.14 0.14 0.73 { 2411 840 6.54 - 2.02 1.90
@®CK ESC, 02 100.68 7000 : 8.25 22.06.2010 - 1727 :104.45 104.55: 0.12 0.00 { 21.02 7.90 7.25 - 3.95 3.69
SlkymckaHepeo, 01 0.00 400 §14.00 31.08.2006 - 336 0.00 0.00 0.00 0.00 -0.20: 10.74 13.33 _8.40 - 0.89 0.82
Cesi3b
bawuHgpopmcessb 09 0.00 150 {14.00 23.10.2005 - 24 0.00 0.00 { 0.00 0.00 -0.49:60.99 13.86 -1.13 - 0.07 0.07
Boneamenekom 10.51 1000 §13.00 21.02.2006 - 145 £102.40 102.50: 0.00 -0.19 -0.36: 13.53 12.70 6.98 - 0.39 0.36
Boimnenkom 01 0.00 3000 i 9.90 16.05.2006 - 229 101.85 102.00: 0.00 -0.12 0.10 : 36.62 9.71 6.76 - 0.60 0.57
Hanbcessb 01 0.00 1000 {15.00 15.11.2006 16.11.2005 412 105.45 106.50; 0.00 0.38 0.46 { 55.07 14.15 7.71 - 1.03 0.96
MI'TC 04 0.00 1000  10.00 22.04.2009 26.04.2006 1301 0.00 102.30{ 0.00 -0.30 0.39 { 4247 9.80 - 6.49 i 0.55 0.52
MITC, 05 0.00 1500 : 8.30 25.05.2010 29.05.2007 1699 0.00 102.10: 0.00 0.00 0.15 : 27.52 8.16 - 7.32 1.55 1.44
Mezacgpor ®uHac 01 1.1 1500 §11.50 07.06.2006 - 251 0.00 103.22: -0.24 -0.11 0.05 { 35.60 11.17 7.04 - 0.66 0.62
MezacpoH 0.00 1500 : 9.28 11.04.2007 - 559 0.00 0.00 0.00 0.05 1.23 { 42.97 9.05 7.66 - 1.41 1.31
MezagpoH, 03 3.1 3000 { 9.25 15.04.2008 - 929 103.60 104.00: 0.10 -0.10 2.66 : 41.31 8.91 7.72 - 2.24 2.08
PTK-JIM3UHI, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 :101.00 101.30: 0.00 0.00 -0.19{ 45.13 9.58 - 6.02 0.51 0.48
Cubupbmenekom 03 10.98 1530 { 14.50 14.07.2006 - 288 105.47 105.65¢ -0.05 -0.28 0.12 { 30.19 13.74 7.23 - 0.76 0.71
Cubupbmenexom, 04 0.54 2000 12.50 05.07.2007 - 644 :107.82 107.97: -0.06 -0.06 0.70 { 28.77 1159 7.81 - 1.60 1.49
Cubupsmenexom, 05 0.02 3000 : 9.20 25.04.2008 - 939 :103.20 103.42: 0.07 -0.07 1.87 {3856 890 7.88 - 2.27 2.10
C3 Tenexom, 02 0.00 1500 {13.20 03.10.2007 05.10.2005 734 0.00 0.00 0.00 -0.47 -0.35%30.74 13.19 - 9.85 0.02 0.01
C3 Tenexom, 03 0.00 3000 :{ 9.25 24.02.2011 28.02.2008 1974 :103.00 0.00 0.00 0.10 1.47 7.10 8.97 - 8.07 2.18 2.02
CMAPTC, 01 20.55 275 £18.00 20.11.2005 - 52 100.85 101.05¢ -0.37 -0.08 -0.49: 63.62 17.84 11.00 - 0.15 0.13
CMAPTC, 02 3.64 500 :10.00 26.06.2007 26.12.2005 635 99.00 100.00: -3.19 0.00 0.15 § 26.03 10.31 - 22.53: 0.24 0.20
CMAPTC, 03 0.00 1000 {15.10 29.09.2009 03.10.2006 1461 0.00 0.00 0.00 -0.24 137 {7322 14.72 - 11.69¢ 0.91 0.82
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 584 105.00 105.80: 0.00 0.00 139 { 15613 11.16 847 - 1.46 1.35
YPCU 03 0.79 3000 : 14.25 18.07.2006 - 292 :105.48 105.55; -0.05 -0.17 0.09 { 28.11 13.50 7.08 - 0.77 0.72
YPCU 04 11.35 3000 §{ 9.99 01.11.2007 - 763 104.70 104.80: 2.92 -0.05 145 {4023 955 7.68 - 1.87 1.74
YPCU 05 0.00 2000 : 9.19 17.04.2008 - 931 103.24 103.67: 0.00 1.37 1.97 { 40.54 892 8.00 - 2.25 2.08
Llenmpmenexom 03 0.00 2000 §12.35 15.09.2006 - 351 104.20 104.45: 0.00 -0.19 0.34 440 1182 7.60 - 0.93 0.87
Lienmpmenexom 04 11.84 5623 :13.80 21.08.2009 - 1422 :118.35 118.50; 0.25 -0.25 3.21 { 1588 11.66 8.35 - 3.17 2.93
LlenmpansHbiti Teneepagp 01 0.07 500 :16.00 22.08.2006 - 327 0.00 109.99: -0.19 -0.47 358 { 16.22 14.95 8.06 - 0.84 0.78
fOTK, 01 22.65 1500 :14.24 14.09.2006 - 350 105.00 105.25: 0.22 0.14 0.99 546 13.54 8.67 - 0.93 0.85
1OTK, 02 0.16 1500 {12.00 07.02.2007 08.02.2006 496 101.25 101.44: 0.05 -0.07 0.27 i 16.44 11.85 - 8.30 0.36 0.33
HOTK, 03 0.00 3500 {12.30 10.10.2009 13.04.2006 1472 0.00 0.00 0.00 -0.05 049 {5897 12.09 - 8.76 0.51 0.47
Memannypausi
VHTTIPOM, 01 0.16 500 :12.50 20.04.2007 21.04.2006 568 :101.90 102.20: 0.09 0.05 0.99 : 54.79 12.23 - 8.48 : 0.53 0.49
UHIMPOM, 02 10.75 1000 :12.00 15.07.2010 26.07.2006 1750 {101.40 101.50{ -0.05 0.17 0.00 { 23.01 11.83 - 10.31 0.79 0.72
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 551 0.00 0.00 0.00 0.00 -0.25:28.98 12.30 - 26.12: 0.22 0.17
HCMMS3, 01 3.07 1000 {12.10 19.05.2008 22.05.2006 963 102.00 102.75: 0.20 0.00 0.78 i 42.76 11.84 - 8.66 0.62 0.57
Pycan ®uH 02 0.00 5000 : 8.00 20.05.2007 - 598 :101.35 101.85: 0.34 035 0.20 { 2893 7.85 6.89 - 1.53 1.43
Ce0600Hbiti cokon, 02 0.56 600 :13.55 22.11.2007 27.05.2006 784 102.25 102.50: 0.00 -0.49 -0.29 { 46.78 13.22 - 9.71 0.63 0.57
CIr MEYEJI, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 784 101.75 102.05: 0.00 -0.49 -0.05: 36.90 10.49 - 7.60 0.64 0.59
Cesepcmarib 0.00 3000 { 8.10 28.06.2007 - 637 0.00 102.15: 0.00 -1.99 0.69 : 20.19 8.10 8.25 - 1.63 1.51
T4 MEYET 01 2.06 3000 (11.75 12.06.2009 16.06.2006 1352 {102.81 103.05{ 0.00 -0.34 0.47 { 33.48 11.42 - 7.67 i 0.69 0.64
TMK 0.00 2000 :10.30 20.10.2006 - 386 :102.51 102.60: 0.93 -0.05 0.64 {4572 995 6.92 - 0.99 0.92
TMK, 02 5.18 3000 {11.09 24.03.2009 30.03.2007 1272 {103.50 103.90{ 0.18 0.00 0.83 0.61 10.68 - 7.85 1.42 1.32
Tynadepmem 02 0.10 1000 : 11.00 02.12.2007 02.12.2005 794 101.45 101.48: 0.00 -0.20 0.00 i 35.86 10.84 - 7.75 0.18 0.16
UMK 01 0.00 1000 { 7.00 31.01.2006 - 124 0.00 0.00 { 0.00 0.00 050 11.12 7.00 6.92 - 0.34 0.32
yTrigs, o1 0.00 3000 : 9.50 16.06.2010 25.04.2008 1721 :102.90 103.10: 0.00 -0.68 245 : 25.77 9.21 - 8.30 i 2.29 2.11

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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SMUTEHTbI OB BbEMBI OrALLUEHUE/ BbIKYITI LIEHA U3MEHEHME, % HAOXOA4HOCTb,% AIOPALNA
Ob6bem, [OHen go

“216"‘0;:)(;,2 Mpy';/pﬁn. Ky;:’“’ Morawexue OdbepTa nora;ueHw Mokynka I'Ipoaqa»( OeHb  Hepens Mecsil HKO Tek;/u.ta no::n.u. o cp:p're '?_I::' Mog. awop
MawuHocmpoeHue
Asmosas, 02 7.55 3000 i 9.20 13.08.2008 14.02.2007 1049 {101.27 101.40: 0.10 0.22 0.31 { 10.84 9.07 - 8.26 1.31 1.21
Asmoeas, 03 1.01 5000 i 9.70 22.06.2010 27.06.2006 40351 {101.16 101.29: -0.04 0.15 0.00 { 24.72 9.59 - 8.19 0.72 0.67
Bazoumauw, 01 0.00 300 {13.50 19.06.2008 22.06.2006 994 106.15 106.30; 0.00 0.19 2.85 { 36.25 12.74 - 5.05 0.70 0.66
BKM-®uHaHc, 01 0.00 1000 {10.25 04.06.2008 06.12.2006 979 101.40 101.99: 0.00 -0.20 0.28 { 31.73 10.11 - 9.16 1.12 1.02
I'T-T3L 3Hepeo 02 10.21 1500 {12.50 22.06.2006 - 266 :102.12 102.19f -0.15 044 0.62 i 33.56 1224 9.62 - 0.70 0.64
'T-TAL SHepzo 03 0.03 1500 {12.04 18.04.2008 23.10.2006 932 102.56 102.85: -0.10 0.59 1.19 { 52.78 11.75 - 9.73 0.98 0.90
WxAsmo, 01 0.00 1200 : 10.70 14.03.2007 - 531 100.10 100.35: 0.27 0.25 0.18 440 10.65 10.60 - 1.38 1.25
Wxmauw, 02 0.10 1000 §13.55 17.06.2008 19.12.2006 992 102.70 103.30: -0.15 -0.68 3.30 i 37.12 13.16 - 1116 ¢ 1.13 1.02
UPKYT 02 0.50 1500 : 16.00 02.11.2005 - 34 100.60 100.90: -0.30 -0.49 -1.07 : 64.88 15.89 7.92 - 0.09 0.09
KAMA3-®uHaHc 1.20 1200 :12.30 11.11.2006 11.11.2005 408 100.30 100.55: -0.33 0.10 -0.20  47.18 12.26 - 9.29 0.12 0.11
JIOMO, 02 0.27 700 £14.20 11.07.2006 - 285 :101.30 101.95: -0.78 0.49 1.44 i 30.73 14.02 12.71 - 0.75 0.66
Mul-®u+aHc, 01 9.15 1000 : 16.00 03.06.2009 15.12.2005 1343 :101.11 101.49: 0.30 -0.05 -0.39 i 49.53 15.79 - 8.00 i 0.21 0.19
OM3 04 0.00 900 {14.25 26.02.2009 31.08.2006 1246 :106.31 106.50{ 0.00 -0.98 0.56 { 10.93 13.37 - 6.89 0.89 0.83
M3, 01 10.09 750 9.70 21.07.2009 25.07.2006 40015 {100.74 100.80i -0.19 0.89 0.00 { 17.27 9.64 - 9.15 0.78 0.72
Mpommpakmop, 01 1.46 1500 :10.70 03.07.2008 07.07.2006 1008 :101.00 101.05: 0.05 -0.12 1.16 { 24.62 10.59 - 9.43 0.74 0.68
Pycckue Asmobycbi 0.00 500 §14.00 22.05.2006 - 235 1102.30 102.40: 0.00 -0.05 0.16 i 49.86 13.71 10.76 - 0.61 0.55
Cantom-3Hepeusi, 01 0.16 3000 :14.00 25.12.2007 27.12.2005 817 101.35 101.60: 0.10 -046 -0.39  35.67 13.78 - 7.07 0.24 0.23
CamypH MHeecm 1.05 500 :15.00 05.08.2006 - 310 :105.00 105.20: -0.75 1.19 113 { 22.60 14.26 8.66 - 0.82 0.75
HINO CATYPH, 01 2.03 1500 {11.50 23.03.2008 28.03.2006 39530 { 100.80 101.95: -0.21 0.00 0.25 2.21 11.32 - 8.39 0.49 0.45
Cesepcmarnb-asmo 0.00 1500 {11.25 21.01.2010 25.01.2007 1575 0.00 0.00 0.00 -0.52 0.34 { 1942 10.80 - 7.98 1.25 1.15
COK-Asmokomn., 01 0.05 1100 {12.32 24.04.2008 27.10.2006 938 102.30 102.49: 0.07 -0.05 2.00 { 51.98 12.03 - 10.13¢ 0.99 0.90
CmpotimpaHcza3, 01 1.03 3000 : 9.60 25.06.2008 - 1000 :102.66 102.90: 0.34 -0.34 235 : 2420 933 8.58 - 242 2.23
TB3, 01 0.00 750 :14.60 10.10.2006 - 376 :105.00 105.50: 0.00 -0.14 0.95 { 68.80 13.84 4.02 - 0.50 0.48
TpaHcmauwxonduHe, 01 0.00 1500 : 14.00 01.12.2007 05.06.2006 793 :103.20 103.80: 0.00 -0.62 0.52 i 46.03 13.55 - 8.75 i 0.65 0.60
YpaneazoH3aeod, 01 0.00 2000 : 13.36 02.10.2007 03.10.2006 733 0.00 0.00 0.00 -1.23 0.71 : 64.79 13.05 - 11.08 : 0.92 0.83
,ao6bleafou4aﬂ NMPOMbIWI/IEHHOCMb
AJIPOCA 19 0.00 3000 (16.00 23.10.2005 - 24 100.57 100.77: 0.00 -0.42 -0.85: 69.70 15.87 3.56 - 0.07 0.06
Monumemann, 01 127 750 (17.00 21.03.2006 - 173 1103.65 105.75! 1.83 0.09 -048: 419 16.11 5.09 - 047 045
CY3K, 02 0.15 1000 : 11.00 15.02.2007 16.02.2006 504 :101.25 101.70: 0.03 -0.20 0.30 i 12.66 10.84 - 747 1 0.38 0.35
XatineHo N'ond @uHaHc, 01 0.00 750 i12.00 02.04.2008 09.10.2006 916 0.00 0.00 0.00 -0.05 0.65 i 2795 11.79 - 10.51 ¢ 0.96 0.87
lMuweeasi NPOMbIWIIEHHOCMb
AlK Oro, 01 0.96 1100 { 15.50 22.04.2007 28.04.2006 570 :101.40 101.50: 0.00 047 1.05 i 57.75 15.28 - 13.19§ 0.54 0.48
Banmumop-Hesa 0.00 500 1.00 05.09.2006 - 341 93.00 94.00: 0.00 -0.54 -1.17: 0.74 1.08 9.57 - 0.93 0.85
Banmumop-Heea, 03 0.00 800 {11.65 15.05.2008 23.11.2006 959 :102.30 103.88: 1.25 0.10 0.94 i 4245 11.21 - 8.01 1.07 0.99
Bumm-bunns-faHH 1.53 1500 {10.78 11.04.2006 - 194 :102.15 103.20: -0.04 0.20 0.04 : 50.21 10.55 7.11 - 0.51 0.47
Ipynna OCT, 02 16.22 1000 : 13.60 08.05.2008 22.05.2006 952 {101.70 102.00: -0.68 -0.29 0.10 { 52.16 13.38 - 10.48 0.61 0.55
[xeli-Ogp-Cu, 01 0.00 700 :14.00 06.10.2005 - 7 0.00 0.00 0.00 -0.10 -0.05: 22.55 13.99 11.03 - 0.02 0.02
[kel-O¢p-Cu, 02 5.37 1200 : 14.00 04.12.2007 05.12.2006 796 :102.65 102.80: 0.05 0.35 0.81 i 43.73 13.63 - 10.92¢ 1.09 0.98
WHeecmnpoexkm, 01 0.00 1000 : 10.80 16.05.2007 - 594 0.00 0.00 0.00 0.00 1.39 { 39.65 10.49 8.96 - 1.48 1.36
MukosiHogckuli 87.26 1000 {13.50 18.09.2006 - 354 :104.50 105.05i -0.26 0.00 1.24 i 4.07 1292 874 - 0.94 0.86
Hympuneecmxondune, 01 0.51 1200 {12.00 09.06.2009 13.06.2006 1349 :101.20 101.60: 0.05 -0.64 1.45 5.26 - 0.68 0.62
MABA, 01 0.00 350 {12.91 15.06.2008 16.06.2006 990 0.00 0.00 : 0.00 - 0.00 { 495 1291 - 13.49: 0.69 0.61
MapHac-M, 01 0.02 500 {12.75 15.03.2006 - 167 :1101.60 101.74: 0.01 -0.05 -0.29: 524 1255 942 - 0.45 0.41
Mpatmepu JoH, 01 0.00 750 £13.50 10.11.2006 11.11.2005 407 0.00 000 : 000 0.10 0.00 i 17.75 13.35 - 8.17 i 0.12 0.11
Pa3zaynad-Lienmp 01 0.20 1000 : 14.00 05.06.2006 - 249 :102.10 102.15: 0.10 0.10 0.84 : 44.88 13.71 10.94 - 0.65 0.59
Pycckud Mpodykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 593 :101.80 102.20: 0.00 -0.64 1.29 { 16.82 13.70 - 11.38 1 0.60 0.54
SOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 341 99.75 101.85: 0.00 0.00 0.00 5.04 8.01 - 10.23 : 0.45 0.41
lTueoeapeHue
banmuka, 01 1.75 1000 : 8.75 20.11.2007 - 782 :100.14 110.15: -0.20 0.50 1.52 i 23.97 8.51 7.49 - 2.02 1.88
KpacHbiti Bocmok-UHeecm 2.08 1500 { 11.50 25.02.2007 24.02.2006 514 103.82 103.95: 0.24 -0.19 2.16 { 11.03 11.04 - 1.20 0.41 0.40
TNT-NHeecmmermc 01 0.00 1000 : 12.00 28.09.2006 - 364 0.00 104.00: 0.00 -0.29 1.67 { 59.84 11.63 8.77 - 0.92 0.84
NN T-NHeecmmermce 02 0.00 1500 : 14.25 23.03.2009 29.09.2006 1271 :105.75 106.00: 0.00 0.00 1.67 1.17  13.46 - 8.00 0.97 0.89
CAH Vumep6pio 0.00 2500 § 13.00 15.08.2006 - 320 :104.00 0.00 { 0.00 0.14 -0.04 i 26.36 12.32 5.10 - 0.69 0.65
PO3HUYHbIU CEeKMo,
Espocems, 01 1.59 1000 : 16.33 25.04.2006 - 208 :102.95 103.05: -0.14 0.08 -0.15: 69.79 15.87 11.19 - 0.53 0.48
Konetika T4, 01 0.92 1200  9.75 17.06.2008 19.12.2006 992 102.35 102.80: -0.05 0.49 250 2.40 9.53 - 7.94 1.16 1.08
Mapma-®uHatc, 01 3.20 700 14.84 22.05.2008 25.05.2006 966 :106.50 107.75: -0.22 2.06 0.58 i 51.23 13.90 - 426 i 0.62 0.59
lMamepoyka ®uHaHc, 01 0.00 1500 : 11.45 12.05.2010 - 1686 :110.00 111.80: 0.00 0.04 2.88 : 42.04 10.34 8.76 - 3.63 3.34
lNepexpecmok, 01 0.00 1500 i 8.81 08.07.2008 11.07.2006 1013 :100.75 101.15: 0.00 1.10 0.92 { 19.07 8.71 - 744 i 0.76 0.71
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 ceHTabpa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE, % AdOXOA4HOCTb,% ARPALUNA
Ob6bem, [OHen o

“216"‘0;:)(;,2 Mpy';/psn. Ky;:’“’ Morawexue OdbepTa nora;ueHw Mokynka I'Ipoaqa»( OeHb  Hepens Mecsil HKO Tek;/u.ta noém. o (b:pTe '?_I::' Mog. awop
Cmpoumenbcmeo U unomekKa
AMKK 0.00 1070 :11.00 01.12.2008 - 1159 :111.00 111.50: 0.00 0.00 1.01 : 36164 9.94 7.29 - 2.70 2.52
AMXKK, 02 1.78 1500 :11.00 01.02.2010 - 1586 :114.60 0.00 0.00 0.00 259 :17.78 9.60 7.16 - 3.57 3.34
AMXKK, 03 5.43 2250 i 9.40 15.10.2010 - 1842 :108.55 109.00{ 0.23 0.00 1.62 { 19.57 8.66 7.02 - 3.22 3.01
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2316 0.00 0.00 0.00 0.00 1.22 14.06 820 7.71 - 4.93 4.57
aemoccmpod, 01 1.88 2000 {13.00 27.05.2007 27.05.2006 605 {102.01 102.40{ -0.05 0.13 1.85 { 12.11 1275 - 10.26 ¢ 0.63 0.58
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 504 95.00 100.50: 0.00 0.00 1.01 12.60 10.95 11.23 - 1.30 1.17
Uekumumuyemernm, 01 0.57 200 :16.80 24.12.2006 25.12.2005 451 105.10 106.00: -1.87 -0.96 0.67 3.22 16.00 - -3.91 0.24 0.25
pynna JICP, 01 0.04 1000 : 14.00 20.03.2008 23.03.2006 903 101.51 101.55: -0.07 -0.39 0.59 2.68 13.79 - 10.68: 0.48 0.43
MUA, 01 0.08 2200 :10.00 20.09.2012 - 2548 :102.00 103.00: 0.98 049 148 : 13.59 9.7 9.24 - 2.83 2.59
VK, 05 0.78 1120 :13.00 20.05.2008 23.05.2006 964 101.15 101.34: -0.05 0.01 0.30 : 13.18 12.84 - 11.41: 0.62 0.56
LIYH JleHCneyCMY, 01 0.11 1000 {15.50 22.04.2010 27.04.2006 1666 {101.95 102.28: -0.24 0.05 1.10 { 6540 15.21 - 1229 0.54 0.48
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 987 102.20 102.50: 0.28 -0.29 2.00 { 3596 12.23 - 9.37 0.68 0.62
CY-155 0.02 1500 {14.00 30.03.2007 30.03.2006 547 0.00 102.00: 0.00 0.00 0.50 0.38 13.73 - 10.21 ¢ 0.49 0.44
FOCKK, 01 3.22 600 :14.00 01.07.2008 04.07.2006 39630  100.93 101.10: 0.15 0.15 0.75 i 32.99 13.84 - 12.68: 0.73 0.65
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 :15.00 08.03.2007 - 525 :103.25 0.00 0.00 048 0.98 8.63 14.42 11.53 - 1.34 1.20
Uem Jlatn XaHdnure, 02 10.79 3000 (11.59 22.05.2008 23.11.2006 966 101.75 101.90: -0.28 -0.04 1.58 i 40.01 11.40 - 10.20: 1.07 0.97
MMK-TpaHc, 01 0.00 650 :11.50 10.07.2008 11.01.2007 39639 : 101.50 102.00: 0.00 0.59 0.00 : 24.26 11.27 - 10.02: 1.21 1.10
PX[, 03 107.07 4000 : 8.33 02.12.2009 - 1525 :105.10 105.28: 0.22 0.01 117 § 25,79 791 6.97 - 3.55 3.31
PX[, 02 0.00 4000 : 7.75 05.12.2007 - 797 :102.80 103.50: 0.00 0.15 043 { 2399 754 6.45 - 2.01 1.89
PX[, 01 0.00 4000 : 6.59 07.12.2005 - 69 99.10 100.50: 0.00 -0.05 -0.12i 2040 6.57 4.89 - 0.19 0.18
TpaHcHegbmenpodykm 0.00 1000  8.90 10.05.2006 - 223 0.00 102.20: 0.00 0.00 0.25 i 34.38 8.77 6.44 - 0.59 0.55
QPuHaHCcOo8bIl CeKmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 - 617 0.00 0.00 0.00 - - 2585 850 1.02 - 1.63 1.61
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1644 0.00 0.00 0.00 - 0.00 { 4099 8.55 - 9.95 0.49 0.45
BbaHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 541 100.65 100.80: 0.00 0.20 0.07 1.63 8.44 - 6.99 0.48 0.45
BHewmopzbaHk 03 0.00 2000 : 14.00 22.02.2006 - 146 :102.70 103.75: 0.00 -0.67 -0.58 : 48.71 13.42 298 - 0.40 0.39
BHewmopabaHk 04 0.00 5000 : 5.60 19.03.2009 24.03.2006 1267 i 99.00 0.00 0.00 0.00 -0.02: 1.07 5.61 - 6.08 0.48 0.45
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 502 0.00 0.00 0.00 0.00 046 : 1001 817 7.20 - 1.32 1.23
PocbaHk, 01 1.02 3000 : 9.25 15.02.2009 14.02.2007 1235 (102.17 102.32: 0.01 020 0.72 : 11.66 9.04 - 7.59 1.31 1.22
Pycckuli CmaHdapm 02 4.63 1000 { 14.04 14.06.2006 - 258 :104.00 104.60: 0.28 -0.67 0.10 { 40.77 13.40 7.06 - 0.68 0.63
Pycckuli CmaHdapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 692 100.50 101.45: 0.00 042 -0.20: 8.28 8.33 - 7.47 0.88 0.82
Pycckuli CmaHdapm 04 0.00 3000 { 8.99 03.03.2008 02.03.2006 886 100.50 101.30i 0.00 -0.20 0.32 7.14 8.95 - 7.71 0.42 0.39
XKbB BaHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 747 100.15 100.35: 0.00 -0.15 -0.20 i 50.24 11.24 - 8.87 0.05 0.05
XKb BaHk, 02 0.02 3000 : 8.50 11.05.2010 16.05.2006 1685 :100.03 101.10: -0.07 -0.05 -0.15: 31.44 8.50 - 8.60 0.61 0.56
Bcezo 110 daHHbIM 577.41 281908
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POCCUUCKWE EBPOOBNUIALIUK 30 ceHTabpa 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 634 108.88 109.13 ¢ -0.06 -0.23 -0.23 4.58 9.18 46 BBB- Baa3 L BBB: 1.59 1.56
Poccus 10 $ 2718 825 31.03.2010 1643 108.31 108.69 : 0.00 0.00 -0.17 4.61 7.62 50 BBB- Baa3 L BBB: 2.30 2.25
Poccus 18 $ 3466 11 24.07.2018 4680 152.81 153.63 0.12 0.25 1.77 5.26 7.20 98 BBB- Baa3 L BBB 8.15 7.94
Poccusi 30 $19 526 5 31.03.2030 8948 115.19 115.31 0.27 0.06 3.05 5.24 4.34 96 BBB- Baa3 L BBB: 8.34 8.12
Poccus 28 $ 2500 12.75 24.06.2028 8303 188.88  189.50 0.63 4.38 -0.42 5.71 6.75 119 i BBB- Baa3 L BBB: 11.04 10.73
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 226 99.00 101.00 0.00 0.06 0.13 4.64 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 775 97.25 97.75 -0.06 0.13 -0.84 9.13 3.08 0 BBB- Baa3 L BBB 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 957 9525 95.25 0.07 -0.07 0.86 4.92 3.15 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2052 89.63  89.81 0.14 0.28 1.14 5.11 3.35 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 541 25.10.2007 755 105.85 106.06 0.07 0.00 -0.09 2.58 5.11 37 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1486 117.56 117.88 i -0.06 -0.04 0.85 3.08 6.59 49 BB+ Ba2 0.00i 3.45 3.35
ARIES 03 $ 2436 9.6 25.10.2014 3312 132.31  132.69 0.36 0.01 2.23 5.10 7.26 82 BB+ Ba2 0.00: 6.44 6.29
MyHuuunaanble eepooGnueauuu
Mockea 06 €400 10.95 28.04.2006 210 104.56 104.71 0.13 -0.11 -0.49 2.59 10.47 46 BBB- Baa3 BBB: 0.56 0.55
Mockea 11 €374 6.45 12.10.2011 2203 11456 115.01: -0.02 0.37 2.02 3.71 5.63 92 BBB- Baa3 BBB: 4.97 4.79
TamapcmaH 15 $ 250 7.7 03.08.2015 3594 103.79 104.63 { -0.01 -0.11 1.49 7.13 7.42 283 B Bal BB 7.08 6.83

KopnopamueHbie eepoobriuzayuu

Eepa3xonduHe 06 $ 150 8.875 25.09.2006 360 : 102.75 103.13: -0.09 -0.11 020 592 864 204 [ B+ B3 BB-!: 095 0.93
Pocrepms 06 $ 150 12.75 20.11.2006 416  108.19 10850 -0.03 -026 -0.34 515 1179 126 B- Baa3 L 1.04 1.02
AMTEJ1 07 $ 175 925 30.06.2007 638 : 101.75 102.94: -025 0.87 064 813  9.09 401 1.61 1.55
CubHegpms 07 $ 400 115 13.02.2007 501  108.13 108.38i 021 -0.13 -029 520 1064 107 i BB- Ba3U 1.28 1.25
rA3rPOM 07 $ 500 9.125 25.04.2007 572 10583 106.13i -0.04 -023 -0.06 517  8.62 105 i BB- Baa3 L BB+ 1.43 1.40
THK 07 $ 700 11 06.11.2007 767 i 111.00 11125 0.03 -030 029 535 991 122 Ba2 1.86 1.81
MTC 08 $ 400 975 30.01.2008 852 i 107.83 108581 -0.01 -020 086 6.07 9.04 195 { BB- 2.1 2.05
Cucmema 08 $ 350 10.25 14.04.2008 927  108.75 109.25: 0.21 013 0588 644 943 232 B B3 B+i 220 2.13
Anpoca 08 $ 500 8125 06.05.2008 949 10656 107.31i 0.07 003 030 537 7.62 125 B 2.32 2.26
Bumm-Bunnb-flanH $ 150 85 21.052008 964 :102.85 103.35: -007 -048 228 728 826 315 { B+ B3 2.35 2.27
MMK 08 $ 300 8 21.10.2008 1117 i 104.30 10442 -0.03 -011 296 642 7.67 230 i BB- BB-i 2.68 2.59
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1203 i 11500 11588:i 0.10 -0.17 029 567  9.35 155 i BB- Ba3U 2.83 2.75
Cesepcmars 09 $ 325 8.625 24.02.2009 1243 (10500 10575i 0.00 0.03 253 694 821 282 i B+ B2 B+i 299 2.90
Beimresikom 09 $ 450 10 16.06.2009 1355 i 11061 11111} -0.04 -025 186 671 9.04 259 | BB B1 3.13 3.03
EepasxonduHe 09 $ 300 10.88 03.08.2009 1403 i 112.88 11350 0.03 -0.12 222 698 963 286 : B+ B3 BB-i 322 3.12
HOPHWUKE/b, 09 $ 500 7.125 30.09.2009 1461 i 103.00 103.75i 0.15 -022 277 626 692 212 i BB+ Ba2 3.55 3.44
A3MPOM 09 $ 700 105 21.10.2009 1482 i 11875 119.15i -0.04 -0.08  0.31 529 884 115 { BB- Baa3 L BB+ 3.33 3.24
Mezacpor 09 $ 375 8 10.12.2009 1532 i 103.64 104.14i -0.17 -0.23  3.71 6.98 7.72 284 B+ BB-i 3.56 3.44
Beimneskom 10 $ 300 8 11.022010 1595 i 10450 105.00: -0.01 -046 230 678 7.66 265 i BB B1 3.73 3.61
rA3r1POM 10 €1000 7.8 27.09.2010 1823 | 11842 11866: 031 -0.13 025 368  6.59 96 BB- Baa3 L BB+ 4.37 4.21
MTC 10 $ 400 8.375 14.10.2010 1840 i 107.70 108.20: -0.05 -0.16  2.81 653 778 239 i BB- 4.10 3.97
Beimnenkom 11 $ 300 8375 22.10.2011 2213 10588 106.63: 0.00 0.00 000 7.16  7.91 302 | BB B1 473 457
Cucmema 11 $ 350 8.875 28.01.2011 1946 i 107.69 108.19i -0.08 -029 276 7.11 824 298 B B3 B+ 433 418
MTC 12 $ 400 8 28.01.2012 2311 (10586 106.36: -0.03 -022  4.11 6.84  7.56 271 i BB- 5.05 4.89
Cesepcmarns 14 $ 375 925 19.042014 3123 (11050 000 i 010 014 626 756 837 327 i B+ B2 B+ 599 5.77
Anpoca 14 $ 800 8875 17.11.2014 3335 : 11860 119.00: 025 049 306 6.18 7.48 189 B 6.50 6.30
rA3I1POM 13-1 $ 1750 9.625 01.03.2013 2709 i 124.06 12450i 0.68 -025 057 561 7.76 133 | BB- Baa3L BB+i 5.65 5.49
A3MPOM 13-2 $ 1222 4505 22.07.2013 2852  99.65 99.92 i 0.00 0.00 229 461 452 33 BB- Baa3 L BB+i 3.21 3.13
rA3I1POM 13-3 $ 647 5625 22.07.2013 2852 i 100.44 100.74i 028 -028 020 548 560 120 i BB- Baa3 L BB+ 3.20 3.12
rA3IPOM 15 $ 1000 5.875 01.06.2015 3531 i 11154 111961 043  0.08 087 438 527 125 i BB- Baa3 L BB+ 7.63 7.31
rA3I1POM 20 $ 1250 7.201 01.02.2020 5237 i 109.18 109.58 i 0.16 174 008 622  6.60 194 { BB- Baa3 L BB+i 9.30 9.02
[A3IPOM 34 $ 1000 8.625 28.04.2034 10437 i 131.92 13217 0.00  -0.13  -0.78 6.22 _ 6.54 169 : BB- Baa3 L BB+i 12,59  12.21
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POCCUWACKWUE EBPOOBNHU 30 ceHTAbOpa 2005 r.

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

baHKoecKue eepoobnu2auuu
I asnpombark 05 €150 9.75 04.10.2005 4 100.00 10028 0.00 -020 -042 0.00 975 0 B+ Baa2 L
Anbcpabark 05 $ 175 10.75 19.11.2005 50 100.67 100.87 ¢ -0.01 -0.10 -0.18 503 1068 195 B Ba2 B 0.12 0.12
MAM 05 $ 200 10.75 16.12.2005 77 101.00 101.25i 0.00 -009 -024 552 1064 201 B B+i 020 0.20
Anbepabark 06 $ 190 8 13.042006 195 10124 101.74: -0.04 -0.11 0.31 542  7.90 154 B Ba2 B 050 0.49
Barx 3EHNT 06 $ 125 925 12.06.2006 255 101.87 0.00 : -025 0.37 0.06 6.40  9.08 251 B1 B-i 066 0.64
YpanCu6 bark 06 $ 140 8.875 06.07.2006 279 : 102.00 102.50: -0.08 -0.14  0.34 597 870 -326 B1 B-i 075 0.72
Cb6epbark 06 $ 1000 54 24102006 389 i 101.27 101.52: 0.00 0.00 0.13 454 533 42 Baa2 L BBBi 0.75 0.72
BTb 06 $ 350 5.274 22.06.2006 265 :100.55 100.80: -0.01 -0.03 -0.27 462 525 41 BB+ BBB
Mpomcessbbark 06 $ 200 10.25 27.10.2006 392 i 103.20 103.70: -0.14 -045 -005 7.06  9.93 316 B B i 0.99 0.96
MAOM 06 $ 200 9.375 23.09.2006 358 i 103.33 103.83: 0.00 -0.11 0.49 572  9.07 176 B B+i 097 0.92
Mempoxommepy 07 $ 120 9 09.02.2007 497  103.76 104.74: -0.03 -037 0.86 6.04 867 191 B B1 1.28 1.25
Anbepabark 07 $ 150 7.75 09.02.2007 497 i 10146 101.96: -0.04  0.10 0.69 6.53 7.64 244 B Ba2 B 1.30 1.26
Pocb6aHk, 07 $ 150 7.625 09.07.2007 647 i 101.16 102.09: 0.58  -0.01 - 6.95  7.54 270 B- B : 168 1.57
HOMOC 07 $ 100 9.125 13.02.2007 501 103.04 103.34i 0.00 0.07 2.09 6.73  8.86 260 BT B i 129 1.25
Mocrapbark 07 $ 200 5.329 05.10.2007 735 £ 10225 102.50: 0.00 -0.01 0.07 468 521 61 BBB-
UBI™ Hukolin $ 150 9 19.03.2007 535 10345 103.95i -0.16  0.07 1.45 6.47  8.70 235 B i 1.39 1.35
Pycc. Cmand 07 $ 300 8.75 14.04.2007 561 102.70 103.20: 0.00 -0.22 0.64 6.86 852 272 iBBB+ 1.41 1.36
BTb 07 $ 300 6.58 30.07.2007 668 i 104.13 10453i 0.00 -0.05 012 464 6.32 53 i BB+ BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 885 i 102.38 102.88: 0.00 -0.10  1.19 752 842 339 B i 222 2.14
Anbgpabark 08 $ 250 7.75 02.07.2008 1006 i 10250 103.00: 0.28  -0.08 1.38 6.73 7.56 260 B Ba2 B i 248 2.40
lasnpombark 08 €1050 7.25 30.10.2008 1126 i 10440 104.70i 008 -0.32  0.30 567 6.94 155 B+ Baa2l 2.73 2.66
BTb 08 $ 550 6.875 11.12.2008 1168 i 104.62 105.02: 0.03 -0.16  0.36 528  6.57 116 { BB+ BBB: 2.86 2.79
Pocb6aHk, 09 $ 225 975 24.09.2009 1455 i 105.03 105.52i 0.55 0.31 1.89 760  9.28 353 B- B i 234 2.30
MocHapbarik 08 $ 150 4.375 30.06.2008 1004 i 97.31 97.94 i 0.06 0.07 0.74 544 450 133 BBB: 2.58 2.51
XKB Batk 08-1 $ 150 9.125 04.02.2008 857 10321 103.71: 0.08 -0.06 267 759 884 345 B- 213 2.05
XKB Batk 08-2 $ 275 8.625 30.06.2008 1004 i 102.63 103.13: 0.30 0.00 1.56 754 840 340 B- 2.45 2.36
BaHk Mockebl, 09 $ 250 8 28.09.2009 1459 i 107.02 107.52: 0.02 -0.20 1.73 5.99 7.48 186 BBB- 3.50 3.40
Barx Mocksbl, 10 $ 300 7.375 26.11.2010 1883 10561 106.36: 0.12 -0.15  1.84 6.09 698 195 BBBS 4.29 4.17
BTE 11 $ 450 7.5 12.10.2011 2203  109.61 110.11i 0.04 -0.09 0.93 560 6.84 146 { BB+ BBB: 4.85 472
BT6 15 $ 750 6.315 04.02.2015 3414 : 103.68 104.18: 0.28 0.34 1.73 529  6.09 116 { BB+ BBB: 3.76 3.67
C6epbark 15 $ 1000 6.23 11.02.2015 3421 { 102.37 10256 0.27 -0.19  0.58 5.61 6.09 147 Baa2 L BBB: 3.85 3.75
BT5 35 $ 1000 6.25 30.06.2035 10865 i 103.68 104.43: 0.27 _ -0.67 _ 0.97 598  6.03 146§ BB+ BBB: 13.93  13.52

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 30 cenTabpsa 2005 r.

Mupoeoli pbiHOK onea

SMUTEHTbI LEHA U3MEHEHUE, % AdOXOOHOCTb,% [AIOPALNA PEATUHI
Mo 3akpbITHiO l:g::gg::: AeHb Hepens mecsiy, [o noraiwexus [Miopauus S&P Moody’s
US10YT=RR 99.58 99.75 -0.14 0.17 3.10 4.28 8.11 AAA Aaa
US30YT=RR 112.39 112.67 -0.65 0.65 3.21 4.53 14.71 AAA Aaa
EU2YT=RR 99.74 99.76 -0.09 0.02 0.12 2.38 1.92 AAA Aaa
EU10YT=RR 100.78 100.94 -0.34 0.61 1.13 3.14 8.42 AAA Aaa
MEXGLB26=RR 160.50 160.75 -0.47 -0.16 0.97 6.23 10.32 BBB Baa1
BRAZILC=RR 100.13 100.13 0.00 -0.06 -0.68 0.00 0.00 BB- B1
BRAGLB27=RR 119.88 119.75 0.74 1.44 2.14 8.16 9.78 BB- B1
TRGLB30=RR 146.88 147.13 -0.04 0.91 0.44 7.59 10.44 BB- B1
TRGLB10=RR 125.00 124.88 0.00 0.10 -0.45 5.64 3.75 BB- B1
ARGGLB30=RR 33.00 34.00 68.60 1.97 B- B3
RUSGLB30=RR 115.06 115.19 0.27 0.06 3.05 5.24 8.34 BBB- Baa3 (
RUSGLB10=RR 108.25 108.31 0.00 0.00 -0.17 4.61 2.30 BBB- Baa3 (
HemouHuku: REUTERS
UHdekcbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HaueHne 3a aeHb CMI;aC:zr;a C Havana ropa 3a 12 mecsiues

EMBI+ 251 -4 358.84 0.00 2.05 9.61 16.23

EMBI+ RUSSIA 96 -3 427.51 0.00 1.16 14.37 23.05

EMBI+ MEXICO 136 0 324.28 0.25 -0.59 6.38 9.17

EMBI+ TURKEY 236 -4 236.50 0.15 2.50 6.97 11.55

EMBI+ BRAZIL 345 -8 483.07 0.81 3.17 8.84 16.40

EMBI+ VENGVUELA: 311 -22 537.22 2.01 6.36 14.11 22.02

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 30 ceHTabpa 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMN U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM ornepaumii Ha PbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx NokKynke v npoaaxe. HacToswWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MoCKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosfib3oBaHueM. OLeHKU U MHEHWSI, NPeacTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKIMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3uMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHust
aHanuTMyecknx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIE Ha WMHGOpMaLuK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHAOPMaLMK UK Kakon-nmbo ee YacTu Npy coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [OOKYMEHTE UMW UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa No LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLeM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypCoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3Ha4YUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOU3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA 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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