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WHOWKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Beinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.62 0.0092 L) Od3 45001 103.01 103.04 -0.01 5.00
EUR/USD 1.2061 0.0058 ) O®d3 46001 108.62 108.74 0.04 5.83
MIBOR, % 0.76 -0.02 Vv O3 46014 111.55 111.90 0.12 6.61
OCTATKN HAKIC B LIE, 353.2 -33.5 Vv Mrop39-06 11265  112.93 -0.30 6.76
MNPAO. PYB.

HE®Tb (URALS) 55.43 0.46 ) Moc.o6n.58 110.33 110.50 0.10 6.80
30N10TO 464.6 -1.5 17 KOMW 78 06 108.30 111.90 0.00 7.98
EMBI+ 358.17 -0.24 Vv HwxropO6n2 106.05 106.70 0.00 7.40
EMBI+ CMPE] 256 9 L) FA3MNPOM A4 105.20 105.85 0.30 6.85
EMBI+RUSSIA 425.98 -0.24 v EBpoceTb-1 103.05 103.20 0.05 10.75
EMBI+RUSSIA CMPEA 101 8 A LIYH 01 o6n 101.96  102.15 0.00 12.11
MICEX RCBI 102.59 -0.05% v HopTtras®wuH 100.61 100.70 -0.08 9.27
MICEX OBbEMBbI, MITH. PYB. BUPXA PMnc PEMO POCCWSA 30 113.56 113.69 -0.71 5.40
KOPMOPATUBHbIE 644.61 222851 1781.55 UST 10 99.30 99.34 0.22 4.34
MYHULIMNATNBHBIE 4816.81  3107.47 1830.90 FA3MPOM 13 123.29  123.69 -0.37 5.72
rOCYAAPCTBEHHbBIE 415.18 BAHK MOCKBbI 09  106.25 106.61 -0.07 6.20

M BHYTPEHHM ONFOBOW PLIHOK

» BYEPA. OcHoBHble coObiTvsi pa3BMBa/MCb HA MEPBMYHOM PbIHKE, TAE MPOLLJIH
pa3melleHus Tpex BbinyckoB (rocypapcteeHHoro - 3 46005, pervoHanbHoro -
KpacHosipckui kpan 34003 u kopnopartueHoro - Ypanearonsasoa-®urarc 02). Bce
TPW BbINyCKa OblIM BCTPEUEHbI C OFPOMHbIM MHTEPECOM, YTO He cTano 60oblunMm
CIOPNPU30OM A/ YY4acTHWMKOB pbiHKa. B pesynbrare, cnpoc Ha ayKuuoHax
3HAUMTENbHO NPEBLICUN NPEAJIOXKEHHWE, a OOXOLHOCTU - ONPELEUIUCD C AUCKOHTOM
K BTOPUYHOMY PbIHKY, BMPOUYEM, 3TO y>KE Pa3oyapoBblBaEeT.

» O®3 46005. LieHtpanbHbii baHk P® Buepa npoBen ayKuMOH NO pa3MeLLeHHto
u3 ceoero noptpenas OD3-A[] 46005 Ha cymmy 10 mnpa. pybnei. OcobeHHOCTbIO
daHHoro Bbinycka OMD3 sBnsietca OTCYTCTBME KYMOHHbIX Bbinnar, 1.e. OM3 46005 no
CBOEW CYTHU SB/IAIOTCA OUCKOHTHbIMK obnuraumsmu. MNepsoe noraweHne HOMUHAbHOM
ctoumoctu coctoutca B 2018 rogy, korga 6yper noraweHo 70% oT HomuHana.
MoraweHue BTOpOM uyacth HomuHana (30%) nporger 8 2019 romy. B peaynbrate
alopauus obnuraumii coctaensetr 12,56 net, gns cpaBHeHWs Aropaums Gavkanwero
Bbinycka OP3 46018 cocrtasnsier 8,96 net. Mo utoram aykuuoHa cpegHeB3BelLEHHAs
JoxoaHocTb coctasuia 6,73 npoueHTa rogoBbix, 4TO Ha 4 NyHKTa Bbille LOXOA4HOCTH
Od3 46018. Tpuuem LB ypanocb pasMecTuTb NpPaKTUYECKU BeECb pPa3MeLLaeMbli
obbeM. OfHaKo, yuuTbiBas, UTO CMPOC Ha ayKUMOHe MPEBbICUA NpeasioxeHue bonee
yeM B 3 pasa, 3TO HeyAWBUTESbHO.

» KpacHosipckuii Kpal B TeueHWe ofHOro AHs pa3mectun Ha M6 MMBB Tpetui
BbiNyck cBoux obnurauni. CTaBka KyNOHHOrO [OXO4a Ha nepBbli rog obpaleHus
6bina onpepeneHa Ha aykuuoHe B pasmepe 7,00% rofosbix, 4TO COOTBETCTBYET
achhekTHBHOM foxonHOCTH B pasmepe 6,93% rogosbix. O6beM cnpoca UHBECTOPOB
coctasun 6,02 mnpg. pybnen.

» YpanearoHsaBog-MWHAHC B TedeHWe OJHOrO [OHA pPas3MecTUn BTOPOM BbIMyCK
obnvraumii Ha cymmy 3 mnpg. py6nen. CtaBka KynoHHOro [OXO4a Ha nepeble [Ba
roga obpauieHua 6bina onpefeneHa Ha aykuuoHe B pasmepe 9,35% romosbix, uto
cooTBeTCTBYeT AoxoaHocTh K 2,0-netHert odepte 9,57% romosbix. O6bem cnpoca
Ha ayKuuoHe cocTaBun okono 5,4 mapa. py6. OpraHnzatopamu BbinycKa BbICTYMWIIH
FasanpombaHk 1 BaHk Mocksbl.

» CEFOJHA Ha nepsuyHOM pbiHKe NpolayT pa3mewenus obnuraumin MUP-®unaHc
01 Ha cymmy 1 mnpga. py6., ENK 01 va cymmy 1 mapa. py6. u Pasrynsi-®unanc 01
Ha cymmy 2 mapg. py6. Huxxe Mbl nMpUBOAWMM OPHEHTHPbI MO JOXOLHOCTAM HOBbIX
BbIMYCKOB.
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AONIrOBbIE PbIHKHU 6 okTabpa 2005 r.

CrP3/1 IOXOAHOCTM POCCUMN-30 K UST-10, 6.0 » MHUP-OUHAHC. Cpok obpauieHns nebroTHOro Bbinycka obnurauui coctasnsiet 5
| net. B COOTBETCTBUM C 3MUCCHMOHHbLIMU [OKYMEHTaMW, Bnaaesblpl obaurauuii UMeroT
npaeo nNpeabsaBuTb obAUraLmMu K 4OCPOYHOMY NoralleHuio Yepes 3 mecsua v yepes 1
rog no ueHe HomuHana. Mo oueHkam opraHusaTtopa Bbinycka (PocbaHk), craska
KynoHHoro goxopa Ha nepeble 1,5 ropa obpaiueHus onpegenutca B paroHe 10%
rofoBbix, 4to cooteetcTByeT goxogHocti 10,41 u 10,28% Kk nepsoit U BTOpOM
ochepTe COOTBETCTBEHHO.
» ENK. Cerogis OAQO «EBponelckas nofwwMnHUKOBass Koprnopauus» HauHer
pasMellleHne BbiNyCcKa TpexaeTHUx obnurauuii Ha cymmy 1 mnpa. pybnei. B pamkax
3TOro BbiNycka OyAeT BbiNjayeHO LWECTb MOJYrofoBbiIX KYNOHOB, MEpBble [Ba W3
123 KOTOpbIX OyayT onpepensTbcs Ha aykuuoHe. Panee areHtcteo Cbonds, co ccbinkom
anp-05  mai05 wow05 won-05 aBr-05 cew05  okT-05 Ha opraHu3aTopos, coobuiano, uto obnurauuu OyayT pasmelieHbl C LOXOAHOCTHIO
He Bbiwe 9,5% rogposbix.
[OXONHOCTb MOCKBbI - 38 1 MOCKBbI 39 » PA3MYNAN-OPUHAHC. Ob6bem Bbinycka cocTasiseT 2 mapa. py6. Cpok
obpauienna — 3 roga. B HacTosiee Bpema Ha pbiHKe y)ke obpallaetca BbiNycK
obMraLmMii XoNauHra, SMUTEHTOM KOTOPOro sBAseTcs Komnanusa «Pasrynsi-Lentp».
CpenHuit cnpap obpauwalolmxcss obnurauqi xonaumHra K obnuraumam Mocksbi
coctasnsetr 594 nyHkta. Mbl oueHMBaeM cnpaBef/IMBYIO OOXOAHOCTb OBJ/Mraumi
Pasrynsi-®unHanc Ha ypoeHe 10—10,5% rogosbix.

“ BHELLUHWI 1ONrOBOW PbIHOK
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» US-TREASURIES. Mybnukauus uHAEKCa [ENOBOM aKTUBHOCTH cdepbl YCayr

CLUA He cyllecTBEHHO MW3MeHW/Ia PacCTaHOBKY CWM/1 Ha pPblHKE Ka3HAYeMCKUX

5'3:np_05 s o o aos oo ooos | OOnMraumit CLUA. [loxopHOCTH us-treasuries no utoram [Hs Cnerka CHU3W/IMCb: No

—Mocksa 39 ——Mockea 38 10-netHum bymaram c 4,38% no 4,34%, no 30-nethum — ¢ 4,60% no 4,56%, no 2-

x nethum — ¢ 4,24% no 4,21% ropoebix. Cnabasa peakuus pbiHKa OObACHATCS

NOArOTOBKOM PbIHKa K CTaTUCTUKe pblHKa Tpyma, Kotopas 6yaeT onybnukosaHa B

NATHUUY. TeM He MeHee, [MHaMMWKa, KOTOPYIO NPOAEMOHCTPUPOBA/IM KOMMOHEHTbI

3TOr0 MHAEKCa, CUrHa/iM3upyeT O 3aMef/leHUH 3KOHOMMUECKOro pocTa M YCKOPEHWH
TEMMNOB UHAIALMH.

KOPMOPATVBHbIN CETMEHT

NNOEPBLI OBOPOTOB

O60poTbI, MITH. py6. N3meHerne .

(Bvpxa + PMC) cToumMocTH, % B cenTabpe 3HaveHWe WHAEKCA AENOBOW aKTUBHOCTWM B cdepe ycnyr ynano Ha 11,7
®CK E3C-02 234.50 028 ¥ nyHkTa(!) go 53,5 ¢ 65,0 nyHkTOB B aBrycte, B To Bpems Kak cornacHo onpocy UA
PKI-0306n 198.88 0.40 ¥ REUTERS, 3KOHOMWCTbI OXWAanU CHWXKeHus 3toro nokasarens go 60,0 nyHkros.
PECTOPAHC2 12854 0.05 2 CHuxkeHWe KoMnoHeHTbl employment, oTparkalolien AWHaMUKY B cdepe 3aHATOCTH,
CroToraso 10.37 010 v coctaBuno 4,7 nyHKTOB, a ee 3HadeHue gocturno 54,9 nyHktos. LleHoBas

' ' COCTaBfisllOWLAA MHAEKCA, OTparkalollas MHISALUMOHHbIE OXWUAAHWSA NpelcTaBUTesnen
JleHanepr01 118.20 0.24 L)

cepy ycnyr ebicTpenuna Ha 14,3 nyHkTta v gocturna 81,4 nyHkra.
YpanBar3® 115.44 0.40 * [1HamKKa MHAeKca [enoBoW aKTMBHOCTH B cdiepe yCayr NOATBEpXKAaeT HeraTUBHble
Tykoiin2o6n 102.72 0.00 0 OXXWIaHUS 3KOHOMMUCTOB MO CHUXKEHWUIO TEMMNOB POCTa 3KOHOMWKU B 4-M KBapTane.
ABTOBAS 06 100.77 0.09 * OnaceHust BbI3blBAET TaKXKE CHUXKEHUE KOMMOHEHTbl 3aHATOCTM B MpPenaBEPHM
EBPP 0106 100.71 0.10 'Y nybAuKaLMKM NATHAYHOM CTaTUCTUKKM pbiHka Tpyna B CLUA 3a cenTabpb. OpHako
Espoceri-1 85.43 0.05 ” camble v6onb|.u|4e HeraTMBHble OMaCEHUsi Y Hac BbI3bIBA€T CTPEMMUTENIbHBIA POCT
LeHOBOM KOMMOHeHTbl. B cnyuyae yckopeHus uHMAAUMKM (NepBble AaHHble 3@
MVIEPHI POCTAMAIEHMS CceHTAOpb OO/KHbI BbINTU B KOHLE C/IEAyloWwel Heaenu) pbIHOK us-treasuries
OXHJaeT BOJIHA POCTa CTAaBOK CO BCEMM BbITEKAIOLWMMH M3 3TOFO POCTa HEraTUBHbIMU

Pocr, % Mapenve, % NOCNEACTBUAMU LN [ONTOBbIX PbIHKOB Poccun M emerging markets.

3.90 BanTumop01 » EMERGING MARKETS. Mo utoram aHa vHaekc EMBI+ cHusunca nHa 0,24%, a

280 Kpucrand-1 €ro cnpap paclmpuics Ha 6 nyHKToB fo yposHsa 254 6.n.

0.94 Mera®on306 » POCCUUCKUE EBPOOBJIUTALUMU Wnpekc EMBI+Poccus ynan Ha 0,24%, a

060 MUA-206 cnpag vHaekca Bbipoc Ha 6 nyHktoe go 99 6.n. CerogHs c yTpa eBpoobsvrauuu

060 AsroBanit «Poccusa-30» Topryiotcs no uene 113,25/113,31 npoueHTOB OT HOMWHana, a WX

B BTODaHVIH .

CNp3A K AecaTMneTHUM us-treasuries coctasnsetr 111 6.n.
MukosiH-106 -1.98
C3/1K -1 06 -1.00
MapTta®uH 1 -0.50
CMAPTC 01 -0.50
LIHT-01 o6n -0.50
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s KOPIOPATUEHSI EBPOOGTATALAY HOBOCTV GMITEHTOB JONTOBOO PhIHKA
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» B3b. HSBC Bank Plc nognucan goroBop O Bblg€NEHWU CCYAbl POCCUMCKOMY
BHewskoHombarHKy B pasmepe 200 M/H. €BPO Ha (PUHAHCMPOBAHWE KOHTPAKTOB
MeXKAy POCCUHCKUMHU KOMMaHWSIMU U EBPOMNENCKUMU NOAPALHBIMU (hUpMaMH.
» MEFA®OH otkasanca oT pa3melleHWs [ABYX BbIMYCKOB OOAWrauuii Ha obuiyio
cymmy 3,8 mspa. pybnen u3-3a oTcyTCTBMA NOTPeBHOCTM B pybneBbix Cpencrsax.
Hanomuum, uto 25 Hosbps 2004 roga PCDOP 3apeructpuposana 3 sbinycka (3-5-o#
cepui) obnvraumii Ha obwyio cymmy 6,8 mnpa. pybnei. Obnuraumn 3-eit cepum
obbemom 3 mnph. pybneit Obinu pasmeweHbl Ha ®B MMBB u Haxopatca B
o obpatenu. Mo uxdopmaumrm 6aHKoB.
anp-05  wan05 wow05 won05 asr-05 cew05  okr-05 > AKOBJEBCKUN TEKCTU/Ib. PasmelleHve Bbinycka TPEXNeTHUX OBAMraLmii
—Taanpom-13 === Anpoca-08 fAKoBNEBCKUM TeKCTUNb NepBOM cepuu Ha cymmy 1 mnpg. pybnelt HameueHo Ha
EMBI+POCCHS, CP3A BTOPYIO NoJsioBUHY okTs6psa 2005 ropa
» HWXHE-NNEHCKOE-UHBECT nnaHvpyeT pasmecTutb BTOPOMW BbiMycK oOOsMrauum
Ha cymmy 550 mnH. pybnei. Cpok obpaiueHus obnuraumi coctasut 3,5 roga.
» MOCCENBIPOM. ArpoxonguHr «Moccenbnpom», OCHOBHbIM HanpaBjieHWeM
LEATENbHOCTU KOTOPOro ABNSETCA BpoinepHoe NTULEBOACTBO, NiaHWpyeT B Hosbpe-
hekabpe TeKkylwero roga HamepeH pa3mecTuT paebiotHble obauraumu Ha cymmy 1
mMnpa. pybne.
» [lpecc-ueHtp @DOCDHOP coobwaer, uto 4 OKTAOPA NPUHATO  pelueHHe
3apeructpupoBatb oTtyeT 06 wuTorax Bbinycka obnuraumi @PuHaHc WHTepH3WHA
Musect BTOpOM cepuu Ha cymmy 2,5 wmapa. pybnei, obauraumi
80 ‘ YamypTHedTenpoaykTa nepeoi cepuu Ha 1,5 mnapg. pybnen u obnvraumii Megsenb-
anp-05 wmain-05 wioH-05 wmion-05 aer-05  ceH-05  okT-05 q)MHcha I'IepBOl:i CepHUH Ha 750 MJ1H. py6ne|7|.

CTABKN LIBOR (U5D) M 2KOHOMMKA/MONUTUKA
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4.50 » MNATEXHbIN BANAHC. LleHtpobaHk npencTaBun NpenBapHTE/bHYIO OLIEHKY
nnarexHoro 6GanaHca 3a TpeTui keaptan. CornacHo ony6AMKOBaHHBIM [LaHHbIM,
NPOMULMT cueTa TEKyLMX onepauui B sHBape-ceHTabpe coctasun $69,1 mapa. no
cpaBHeHuio ¢ $41,6 Mapa. 3a aHanoOrMuHbIA Nepyo NPOLLIOro roaa.

JKcnopT no uroram AesBATH Mecaues goctur $178,4 mnpa., U3 KOTOpbIX Ha A0J0
HedpTH, rasa v Hedrenpopyktos npuwnocb $107,8 mnpa. Takum obpasom pons
Yr/eBOLOPOAOB B POCCHMHCKOM 3Kcnopte npeebicuna 60%, B To Bpemsa Kak B
npowwnom rogy oHa coctaensana 55,5%.

4.35
4.20
4.05
3.90
3.75
3.60
3.45
3.30

3.15 Mmnopt 3a peeatb mecauee coctasun $85,6 mnpa., Toprosoe canbgo - $92,8 mapga.
3.00 - Haw nportos Ha 2005 roa npeanonaraet poct akcnopta go $260 mnapa., umnoprta —
o OR 12 Mot e tBOR 3 o ° R0 $125 Mnpg., TOProBoe canbfo Mbl NPOrHo3upyem B pasmepe $135 mnpa.

» OTTOK KAMUTAJNIA. Mo paHHbiM LleHTpobaHka B TpeTbeM KeapTane Obis
3adpMKCUpOBaH MPUTOK KanuTasna 4YacTHOro cektopa B pasmepe $2,9 mnpa.
MonoskutenbHbi BanaHc 6bin obecneueH BBO3OM Kanutasa CO CTOPOHbl BAHKOB B
paamepe $5,9 m™npn., B TO BpemMs KaK He(dUHAHCOBblE MNPELANPUATHS U
[IOMOXO035IMCTBa 3KCNOpTUpoBanu Kanutan Ha cymmy $3,1 mnpa. lNo wrtoram pesatu
MecsLeB OTTOK KanuTana coctaeun $2,7 mnpg., npu atom 6arku Beeanu $0,7 mnpg.,
a npeanpuATUA M JoMoxo3sncTea Bbise3nu $3,5 mapa.

HanomHum, 4TO B mpowsioM rofy OTTOK KamuTana 4acTHoro cektopa coctasun $9,3
M/IPA., U Ha OHE NPOWNOrOAHMX LUMUdP pPe3ynbTaTbl TEKYLWEro rofa BbiriagaTt

Bonee ueM ONTUMHUCTUUHO.
130

M KPEAUTHBIE PEATUHI

CNP3[ PYENEBbIX OBNUIALMI K EBPOOBJIMTALMSIM
370 ‘
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150

ann.NR maiz-NE o NE  mnn NK apr.NR rou.Nf v NR ' ~ -
Mockea 36 x Pocomn 10 6n o= Saa40017 pocens s on. | > YPAJICUB. Standard & Poor's NOATBEPAUNIO AONTOCPOUHbIH PEHTHHT 6aHka
YpanCub Ha ypoBHe «B-», KpaTKOCPOUHbIN PeUTHHr - Ha ypoeHe «C». MporHos
M3MEHEHWS! PEMTUHIOB — «MO3WUTHBHbIN».
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200 debiadiale .' KANEHOAPb COBbITU HA OONTOBOM PbIHKE

28 CErogHA

28.6 7 okt 05 Ynnata ®OP

28.4 10 okt 05 BbixogHow getb B CLUA. (OeHb Konym6a)

28.2 17 okt 05 Ynnata ECH, cTpaxoBbix B3HOCOB

28.0 20 okt 05 Ynnata HAC

278 25 okt 05 Ynnara akuu3oB, Hanora Ha fo6blvy NONE3HbIX MCKONAeMbIX
28 okt 05 Ynnata Hanora Ha npubbinb

27.6
anp-05 man-05 wuoH-05 wuon-05 aer-05 ceH-05  okT-05

91

WHOEKC OONNAPA
T

" | M KANEHOAPH MEPBUYHOMO PhIHKA
8 [Jarta OMUTEHT, cepus Bbinycka O6bem, MnH.  Cpok obpatyeHus
88
87 CErogHA - MWP-®uHaHc, 01 1000 2 ropal ,3 rona
86 CErogHA  EMK, 01 1000 3ropal 1,0 rog
85 CEroOAHA  Pasrynsn-GuHaHc, 01 2000 3 rogal/1,5 rona
84 7 okt 05 Kegp baHk, 01 450 1rog
83 : ‘ ‘ 12 okt 05 BonraGypmatu, 01 600 3ropa
anp-05 man-05 wuoH-05 wuon-05 aer-05  cen-05  okT-05

18 okt 05 WHBecTTOproaHk, 02 350 3 ropal1,5 ropa

EMBI+ CNP3[ X

430 19 ok 05 MwuHduH gopasmecTut Boinyck O®3-M[ cepun 25057 [arta 8000 5 ner
410 norawenus 20.01.10
390 20 okt 05 nobyc-NusnHr-Gunatc, 03 500 3ropa

370
350
330
310
290

il M CTATUCTUKA CLUA

230

Mocn. Oxupaemoe [pownoe  daktuyeckoe

anp-05 wmai-05 uioH-05 wion-05 aBr-05 ceH-05 okT-05 [Jlata Moka3zaTenb
nepvog 3HauyeHWe  3HaueHve 3HaueHve
. 29 ceH 05 OuHanbHas oueHka BBIM (GDP-final) 2 xB.05 3.30% 3.30% 3.30%
67 30 ceH 05 VHpexc notpebutensckux pacxogos (PCE) asr.05 0.10% 0.10% 0.20%
64 3okt 05 Vnpexe fenosoit aktueHocT (ISM manufacturing) ceH.05 52.00 53.60 59.40
61 5 okt 05 WHpekc [lenosoit aktuerocTk (ISM Services) ceH.05 60.00 65.00
:2 CEroaHA
52 7 okt 05 CratncTvka pbiHka Tpyaa - Y1cno HoBbIX paboumx Mect cen.05 129000 169 000
49 (Non-farm payrolls)
Zz 7 okt 05 CraticTKa phiHKa TPyAa - YpoBeHb 6e3paboTuLibl con.05 5.10% A9%
(Unemployment)
4:np_05 Mait-05 moH-05 wmon-05 asr-05 cen-05 okr-05 13 okt 05 Toprosblit 6anaHc (canbgo, MpA. 4onn. ) apr.05 -59.00 -57.94
BRENT URALS 13 okt 05 /MnopTHble LeHbl ceH.05 1.00% 1.30%
30M10TO 13 okt 05 OKCNOPTHbIE LieHbI ceH.05 -0.10%
0 14 okt 05 WHdnsaums - NHgeke notpebutensekux LeH (CPI) ceH.05 0.50%
470
" 14 ok 05 l':':g;‘;’;iﬁic f::g;‘:;; ”Cesl)”a SHeproHocATENM U cen05  0.20% 0.10%
450 14 okt 05 Real Earnings ceH.05 -0.50%
440 14 okt 05 PosHnyHble npogaxu (Retail sales), m-t-m ceH.05 0.30% -2.10%
450 14 okt 05 Retail sales, uckntoyas aBromobunu, m-t-m ceH.05 0.50% 1.00%
18 okT 05 WHdnsuns B npomblineHHom cektope (PPI) ceH.05 0.60%
420
410

anp-05 wmait-05 wmoH-05 won-05 aer-05 cen-05  okt-05
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KPUBBIE 0OXOOHOCTEH

Kpueasi doxodHocmu cy6bghedepanbHbIX U MyHUUUNAaNbHLIX obnu2ayuli
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Kpuebie doxodHocmeli koprnopamueHbIx obnu2ayuli
Tol -9Hep i u xumu (i TenekoMmyHukauyuu
11.0 T T 9.00 ¢ T
° ES 10TK, 01
= | @ Bonra01 ! P /07K, 02 ® 07K
1054 & - — - - naeCow0d 00— - — — — - - -l : I @'0TK, 03 !
g ° ] | ] | @ TarTenexom, 03
& ALBK-UHBecT AL|BK-WHBECT, 02 | 8.50 3 |
100+~ ———— o _ -@CsepanossHepro, 01 — — — — — e == == = = X |
& @AMTenwmHnpom, 01 | | 8251 = | LieHTpTenekom 04
95 | | | C3 Tenexom, 03 [
“r--"———"""5""~">" """V 5" 8.00 - | ® ¢ YPCU 05
® roToK | | |
9.0 | @/leroHepro, 01 | 7754 C8 Tenekom, 02 CubupbTenekom, 04 @ Cubupbtenekom, 05
HopTras, 01 | | | [ L]
AMTER XK, 01 ! [ 7.50 Aanecasias 01 Merachon, 0
8.5 4 HIK UTEPA ’ﬂKyTPKaHepI'O, 01 | LlenTpTenekom 03 @ o, racon, O
AkpoH, 01 \’uoporosym, 01 I 7.25 I L)
PCU Meradpol
8.0 | @5auuKpsHepro, 02 | HKHX, 04 @caHOC 02 S e ‘ rgqu\:rrc 05
HKHX-03 ! o 7.00 4 MeracboH PuHac 01 s
| TataHepro, 01 @ Cubupstenekom 03
™ ‘ | ®CK ESC, 02 6751 |
‘.HOBATSK, 01 : ° :
704 -z -4t FasnpoM A4 — —— — — - 6.50 4
@Kyibbiwesasor, 01 | po @ Bonratenekom |
65 | TparcHedrenponykr : 6.25 Buimnenkom 01 ® : [ ]
) | lFasnpom A5 6.00 @ PTK-NIN3WHT, 04 | Y
TatHehts 03  la3npom A3 ’ |
6.0 - | 575 | @51 doxodHocmu Mockesi
Kpuyeas doxodHocmu Mockeb! B |
5.5 4 I 5.50 | |
) MITC 04
PAO ESC 02 : Mo, Aropauys [ :
50 @ . . . . ! . . 5.25 . . . . . Viom Frona
0.0 05 1.0 1.5 2.0 25 3.0 35 4.0 0.0 05 10 15 20 25 gt

Ucmoyruku: REUTERS, pacyemsi baHka Mockeb!

©

AHanutTuvyeckun otgen

7

BAHK MOCKBbI

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU

(095) 105-8000, BH. 4233 16




u
105 ‘ 1209 ) i " \
ES [ ] o [ d !
ol £ Xre, 01 151 £~~~ ~FOMO,02~ — ~@ — @ AsvaK-Camapa, 01— — — — — — — — — — — — — — — b
O+ 8-~~~ — @ — <] 7z , 02
; VHMPOM, 02 1y 7 a2 o
z ‘ 1.0+ §
<] x |
954 & Cs.cokon, 02 ! S @® WxAsTo, 01 |
=i | [ e ———————.——. L, i
! Pycckve ABTOBYCHI ’MMK-Tpch, 01 |
9.0 4 @UHMPOM, 01 ! 10.0 ° |
! q o1 ®ytcr Maim, 02 |
9.5 ] MpomTpakTop,
851 ® uMKO1 | rrroL020®  @TTOU03 |
@ HCMM3,01 | 20 ° @ Ypansaroxsasog, 01 |
o ! @ 4T3, 01 7 nms3, 01 @ BKM-®unanc, 01 |
8.0 4 TynayepmeTt 02 | ® OMK, 01 ® CTpoii 01 |
CI MEYEN, 019 ® TMK ® TMK, 02 ’ 851  gMur,01 @ “Carypn Unsect ® CrpoiiTpancras, |
| TpaHcmauw, 01 |
751 TA MEYEN 01@ | 804 — - Astosas, 02 (I
! @Pycan duH 02 ’Aﬁmﬁaav 03 Cesepcrarnb-asTo |
7.0 { @ CY3K, 02 ! @ Cesepcranb 7.5 4 CanioT-OHeprus, 01 |
| HMO CATYPH, 01 | P>X[ 03
‘ 70/ ® KAMA3 |
o L k [ ]
6.5 ‘ @® OM304 |
‘Eﬂpasxon.qmur 01 | . 6.5 4
6.0 J | () W :
| 6.0 |
! |
I e e @ - - ~Kpueasi doxodHocmu -Mockebl— — — — 55 ‘
Mog. alopaums Kpueas doxodHocmu Mockeb! | Moa. aropaums:
5.0 T T T T T | 5.0 T T T T T t |
0.0 0.5 1.0 15 20 25 3.0 0.0 0.5 1.0 1.5 20 25 3.0 35
Muweeoli u acponp 10 P Po3Hu4Hasi mopzoensi
14.0 4 12.0 5 | I
B E
) ® ABA, 01 1154 & ‘ |
5 °, 54 2 | |
1304 8 AMNK OrO, 01 8 I |
g Mo g o RN —
x | |
120] @ 105 & @ Espocets, 01 | |
pynna OCT, 02 .5 | |
o | |
110 |  PyeMpoaykr, 04 "PaarynﬂM-Ll,eHTp 01 10.0 4 ‘ ‘
MuKoSHOBCKMM ®[xeit-Ocp-Cu, 02 9_57777,,,,,,,,,,,,,,,,,%,,,,,,,,,,,,,,,,,,,+ ,,,,,
100 4= = — ~ HyrpuHgect, 01 ® — — — — — — — — — — — — — - -~ - - - oo 00 I I
-0 4 | |
Banumop-Hesa g Bantumop-Hesa, 03 | |
901 nMapHac-M, 01@ @ WHsectnpoexT, 01 8.5 ! NsTepouka duHanc, 01 @ !
| |
&KO, 01 8.0 4 ‘ ‘
804 — — — ——————— ewTOo @ Konevika T/, 01 | |
Mpaitmepu [oH, 01 | |
3 pn [l @banTuka, 01 7.54 @ MMepekpecTok, 01 | |
7.0 q @ Bumm-Bunne-[anH | |
7.0 I I
| |
6.0 o 651 I T
| |
CAH UHTep6pio 60+ -~ — = -y
5.0 4 Y Kpueasi doxodHocmu Mockebi |
5.5 4 | |
Moa. alopaums ! Moa. alopaums
4.0 : : : : ) 5.0 : ! : , : : . , :
0.0 0.5 1.0 1.5 20 25 0.0 0.5 1.0 1.5 20 25 3.0 3.5 4.0 4.5
Cmp HbIU P @uHaHcoebIl cekmop
11.0 §
140 1 R I | =
N B
2 ! ! r
o e
8 JOCKK, 01 ! ! 10545
1304 & ° ! ! & AnbaduHanc, 02
X | | o
S 10.0 q 3 [ )
= NexCneuCMY, 01 : : <
12.0 4
‘V]CKIATIAMLléMeHT, o1 | 9.5 4
| |
MWK, 05 |
110 [ OVHTEKO 01 90|
| |
iy nce, 01 ! !
. pynna . | | 8.5 | @ AnbdaduHanc, 01
10.0 4 @ @ Inasmocctpoii, 01 | X
Cy-155 ! ! 60 @ XKB BaHk, 02
I I 04
0o @ Cub. uemenr., 03 | | ® MUVA, 01 @Pycckuit Ctanpapt 02
1 | |
! ! TS ProowiiCMugapr03 @ PoSBakc 01
| | @ MMB, 01
8.0 | | 7.0 4 @ Pycckuit Ctanaapt 04
| | AVDKK, 04
| | b @ XKE Barik, 01
| | AKK o 65{ — — — — — — @
7.0 | | BaHk 3enuT, 01
‘ ‘ A 03 @ AVKK 02
| | 6.0 | ([
6.0 4 | | Kpueas doxodHocmu Mockeb!
| 1 55 @ pusas doxodHocmu Mockes!
! ! Moga. aropauus Moag. aopaums
5.0 T T t t T T T T T | 5.0 ; . ; ; |
0.0 05 1.0 15 20 25 3.0 35 4.0 45 5.0 0.0 05 10 15

© BAHK MOCKBHbI

AH
7

anuTNYecKumu oToen
(095) 105-8000, BH. 4233

20 25

MemouHuku: REUTERS, pacyemsi barHka Mockebi

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.R

I A T T



KPUBBIE 0OXOOHOCTEH

Vrs Kpueasi doxod0Hocmu pocculickux eepoobniuzauuli
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 okTabpa 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 71 0.00 0.00 - 0.00 0.00 - - 0.41 0.45 0.18 0.18
OBP 02 0.0 - - 23.06.2009 15.03.2006 1357 { 98.24 98.27 i 0.01 0.08 -1.52 - - 0.48 412 0.44 0.42
OBP 03 0.0 - - 22.09.2009 15.12.2005 1448 : 99.20 99.40: 0.00 0.09 042 - - 0.19 3.89 0.19 0.19
O3 25057 59.5 33773 7.40 20.01.2010 - 1568 :104.25 104.35:¢ 0.12 0.35 1.76 { 1419 7.09 6.39 - 3.68 3.46
O3 25058 11.0 31866 : 6.30 30.04.2008 - 938 :101.36 101.49: 0.17 0.26 1.10 : 10.87 6.21 5.83 - 2.37 2.24
O3 26198 33.7 42117 6.00 02.11.2012 - 2585 : 96.15 96.50 i 0.42 0.21 3.92 : 55.07 6.22 6.63 - 5.63 5.28
0®3 27019 0.0 8800 : 10.00 18.07.2007 - 651 107.50 107.70: 0.00 0.00 0.00 : 21.10 9.30 5.59 - 1.65 1.56
03 27020 0.0 8800 : 10.00 08.08.2007 - 672 :107.70 107.90: 0.00 0.00 0.00 : 15.34 9.29 561 - 1.71 1.62
0®3 27022 71 21296 : 8.00 15.02.2006 - 133 :101.12 101.67: 0.00 -0.26 -0.19: 10.74 7.87 3.50 - 0.36 0.35
03 27025 0.0 25806 ¢ 7.50 13.06.2007 - 616 :102.08 102.25¢ 0.00 0.05 0.15: 432 7.34 555 - 1.60 1.52
03 27026 5.1 16000 ; 8.00 11.03.2009 - 1253 :102.55 102.80: -0.13 -0.22 113 ! 460 7.79 6.22 - 3.06 2.88
O®3 45001 20.5 28356{10.00 15.11.2006 - 406 :103.01 103.04: -0.01 -0.06 -0.27 i 10.07 9.71 4.99 - 0.60 0.57
03 45002 0.0 5520 {10.00 02.08.2006 - 301 0.00 104.50{ 0.00 -0.09 -0.22: 518 9.60 4.82 - 0.80 0.76
O®3 46001 5.5 60000 { 10.00 10.09.2008 - 1071 :108.62 108.74: 0.03 0.29 0.50 : 575 9.20 5.83 - 1.99 1.88
03 46002 60.9 62000 : 10.00 08.08.2012 - 2499 :112.15 11254: 022 0.78 235 : 1342 891 6.48 - 4.82 4.52
O®3 46003 0.0 37298 { 10.00 14.07.2010 - 1743 :113.50 113.70: 0.00 049 1.61 :21.10 8.80 6.41 - 3.57 3.35
O3 46014 28.3 58290: 10.00 29.08.2018 - 4711 :111.55 111.90: 0.11 0.72 435 : 575 897 6.61 - 6.06 5.68
O®3 46017 138.4 29354 9.50 03.08.2016 - 3955 :108.10 108.35: 0.51 1.02 543 {1275 877 6.60 - 712 6.68
03 46018 0.9 17940 9.50 24.11.2021 - 5894 :113.50 113.94: 0.00 1.61 7.74 : 547 838 6.65 - 8.97 8.41
Bcezo 388.4 518776

UemouHuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 okTabpa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE,% [QOXOQHOCTb,% 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 - 1016 ({104.00 105.50{ 0.00 0.39 1.12 { 21.24 9.80 8.27 - 242 2.24
KasaHb, 01 3.29 750 :10.50 21.07.2006 - 289 :102.10 102.24: -0.02 0.05 -0.14 i 2158 10.27 7.81 - 0.76 0.70
KpacHosipck, 02 1.19 630 :12.50 27.10.2006 - 387 :106.35 106.55: 0.28 0.09 0.09 i 23.97 11.74 6.26 - 0.99 0.93
Hoeocubupck, 02 1.08 1500 :13.00 07.12.2006 - 428 :105.60 105.70: 0.00 0.56 0.37 : 10.33 12.30 7.23 - 1.10 1.03
Hosocubupck, 03 6.74 1000 : 4.95 14.07.2009 - 1378 :112.00 113.10: 045 1.04 187 : 11.66 4.40 8.14 - 3.17 2.93
Tomck, 01 0.37 300 :13.00 22.11.2007 - 778 :106.30 0.00 : 019 0.09 0092 {1022 1215 7.73 - 1.45 1.35
Yepa, 03 0.00 400 (10.03 18.07.2006 - 286 :101.70 102.71: 0.00 0.34 055 {2143 9.80 6.99 - 0.76 0.71
Yopa, 04 0.00 500 :10.03 03.06.2008 - 972 :106.00 0.00 : 0.00 -0.52 0.29 { 3297 943 7.51 - 2.34 2.18
Ymozau mopzaoe cybghedepanibHbIMU 0bnusauusimu
BawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 708 :101.30 0.00 { 0.00 -0.39 0.50 i 439 791 7.36 - 1.83 1.70
Beneopodckas 0bn., 04 0.03 320 :14.50 29.04.2008 - 937 0.00 114.80: -0.35 1.06 0.61 : 63.16 1269 7.83 - 2.15 1.99
Bbenzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 76 0.00 0.00 : 0.00 -0.72 -091: 7.81 1845 4.42 - 0.21 0.20
Bonzoepadckas o6n. 0.00 400 :11.99 14.05.2006 - 221 0.00 0.00 : 0.00 0.00 -048: 483 1164 6.84 - 0.57 0.53
Bonzozpadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1345 :109.30 110.00: 0.00 1.56 1.65 : 39.53 11.74 7.48 - 2.33 217
Bonzoepadckas 06n. 35001 5.74 700 {13.00 17.06.2010 - 1716 :110.00 111.00: 1.01 0.72 164 {47.01 11.78 8.04 - 2.65 2.45
Boponexckas obn. 01 2.24 600 :13.00 15.12.2007 - 801 11115 0.00 : 0.99 -013 0.09 : 748 1159 7.14 - 1.95 1.82
BopoHexckas 06n. 02 0.00 500 {13.00 18.06.2009 - 1352 1114.90 115.50{ 0.00 0.56 1.18 { 39.89 11.24 7.69 - 3.01 2.80
Upkymckas obn., 01 0.00 700 (11.00 22.07.2007 - 655 :103.65 104.39: 0.00 -0.62 -0.05: 16.24 10.61 7.59 - 1.21 1.13
Upkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 337 :102.55 102.80: 0.00 0.24 065 : 477 972 6.96 - 0.89 0.83
Upkymckas obn. 31001 7.59 1500 :10.00 17.12.2009 - 1534 :105.25 105.40: 0.14 -0.17 0.00 : 575 949 7.23 - 2.21 2.06
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 810 :101.00 104.50: 0.00 0.00 -1.22: 32.34 1145 9.90 - 1.98 1.80
Komu, 05 0.01 500 :15.00 24.12.2007 - 810 :113.00 113.50: 0.00 0.00 -0.88: 4.52 13.27 7.48 - 1.96 1.82
Komu, 06 4.81 700 14.50 14.10.2010 - 1835 {117.00 123.00{ 0.29 0.00 2.56 { 69.12 12.05 7.74 - 3.72 3.45
Komu, 07 0.00 1000 (12.00 22.11.2013 - 2970 :108.30 111.90: 0.00 -1.36 0.93 { 44.38 10.91 7.98 - 5.33 4.94
Kocmpowmckas 0bn., 04 0.83 800 {13.00 11.03.2008 - 888 :109.40 109.75: 046 018 129 { 7.84 1185 7.59 - 2.14 1.99
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 64 100.65 101.10: 0.00 -0.08 -0.50: 7.90 10.22 5.93 - 0.18 0.17
KpacHosipckuti kpat, 02 3.26 1500 :10.95 26.10.2006 - 386 :104.25 104.70: 0.00 -2.15 -0.29 {2220 1048 6.67 - 0.99 0.93
KpacHodapckuti kpati, 01 9.41 605 :10.50 15.05.2007 - 587 :104.60 105.00: 0.62 0.14 0.58 : 40.56 10.02 7.13 - 1.47 1.37
JleHuHepadckas 0bn., 02 0.06 800 :14.01 08.12.2010 - 1890 :118.00 126.40: 0.00 0.00 1.08 : 4261 11.09 7.88 - 3.89 3.60
JleHuHepadckas obn. 03 6.46 1300 :13.50 05.12.2014 - 3348 :128.35 138.40: -3.26 6.30 10.66: 40.68 10.45 8.03 - 5.91 5.47
Mockosckas 0611., 03 0.00 1000 {11.00 19.08.2007 - 683 :107.55 108.20: 0.00 0.36 0.98 : 13.86 10.12 6.10 - 1.73 1.63
Mockosckas 06n., 05 158.87 12000 { 10.00 30.03.2010 - 1637 :110.48 110.55: 0.18 0.00 0.59 i 0.21 9.05 6.77 - 3.16 2.96
Mockosckas o6n., 04 5.70 9600 {11.00 21.04.2009 - 1294 :1113.85 114.10f -0.18 0.26 1.34 { 2140 9.65 6.70 - 297 2.78
Huxxeezopodckas o6n. 01 0.01 1000 §11.80 01.11.2006 - 392 1103.20 105.24: -0.04 -0.05 0.19 { 20.37 11.21 6.87 - 1.01 0.94
Huxezopodckas obn. 02 0.00 2500 :10.49 02.11.2008 - 1124 :106.05 106.70: 0.00 0.14 0.33 :{ 2098 9.87 7.40 - 213 1.98
Hosocubupckas obn. 2.48 1500 :13.50 27.07.2006 - 295 :104.35 105.12: 0.06 0.13 -0.19: 24.04 1286 7.33 - 0.76 0.71
Hosocubupckas obn. 02 0.01 2000 :13.30 29.11.2007 - 785 :111.30 112.00: 0.09 043 0.72 { 1239 1195 7.77 - 1.90 1.76
Camapckas o6rn., 01 0.00 2370 :12.00 04.07.2006 - 272 :102.75 105.90: 0.00 0.00 -0.34: 0.33 11.54 6.62 - 0.72 0.68
Camapckas o6r., 02 9.56 2000 § 6.82 09.09.2010 - 1800 {100.50 101.00: 0.41 060 0.00 : 3.74 6.76 6.77 - 4.22 3.95
Teepckas 06n., 02 0.01 1000 :16.90 23.11.2006 - 414 :111.08 111.15: -0.04 0.04 -0.04: 18.98 1520 6.77 - 1.04 0.98
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 45 100.55 0.00 { 0.00 -0.10 -0.59: 4570 1193 6.78 - 0.12 0.12
Tomckas 06n., 02 0.00 500 :12.00 27.07.2006 - 295 £102.55 103.77: 0.00 0.60 0.75 { 22.68 11.56 6.60 - 0.78 0.73
Tomckas o6n., 03 0.00 600 :12.00 13.10.2007 - 738 0.00 0.00 : 0.00 0.24 053 :57.53 1129 7.29 - 1.78 1.66
Xabaposckuti kpatl, 02 0.45 700 :12.00 05.10.2006 - 365 :103.15 103.55: 0.00 0.00 0.15 : 30.25 1159 6.98 - 0.93 0.87
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 64 0.00 0.00 : 0.00 0.00 1.04 :47.67 1466 1.49 - 0.18 0.17
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 965 :101.00 0.00 : 0.00 -0.27 -0.45: 4274 10.71 7.07 - 2.28 213
Yysawus, 03 0.00 500 { 9.50 13.04.2007 - 555 0.00 0.00 { 0.00 040 043 (2186 924 7.74 - 1.41 1.30
YHyeawus, 04 0.69 750 :12.33 27.03.2009 - 1269 :{113.10 0.00 : -0.87 1.28 150 i 3.04 10.77 7.65 - 2.96 2.75
SAxymus, 03 0.00 800 {12.00 17.06.2008 - 986 :110.20 112.30: 0.00 040 238 { 493 1069 7.15 - 2.36 2.20
SAxkymus, 04 0.00 1000 :14.00 16.03.2006 - 162 £102.90 104.09: 0.00 -0.17 -0.80: 7.67 13.55 593 - 0.44 0.41
SAxymus, 05 0.00 2000 :10.00 21.04.2007 - 563 :102.80 103.00: 0.00 0.02 0.24 :20.82 9.72 6.90 - 1.43 1.34
SAkymus, 06 1.09 2000 :10.00 13.05.2010 - 1681 :108.65 109.00: -0.18 0.64 0.00 : 13.15 919 7.64 - 3.34 3.10
SHAO, 01 0.01 1800 : 11.00 03.08.2008 - 1033 :106.70 0.00 :{ 0.09 0.19 -0.14:18.38 10.30 7.74 - 2.49 2.31
Spocnasckas obn., 02 1.95 1000 :13.28 03.07.2007 - 636 :109.47 109.65: 0.05 0.00 -0.14: 0.36 12.16 7.50 - 1.59 1.48
Spocnasckas 06n., 03 14.05 1000 {12.50 17.11.2006 - 408 :103.83 104.04: -0.21 0.05 0.05 :{ 4795 12.04 7.24 - 0.77 0.72
Spocnasckas obn., 04 1.09 1000 :11.00 26.05.2009 - 1329 :{108.56 110.50: 0.00 0.46 1.17 { 40.38 10.06 7.65 - 3.03 2.81
Mocksa 35 0.00 3900 :10.00 18.06.2006 - 256 :103.60 103.85: 0.00 0.14 0.10 : 17.26 9.64 -34.80 - 0.08 0.12
Mockea 28 0.00 3000 {15.00 25.12.2005 - 81 102.35 102.75: 0.00 -0.73 -1.73: 4.11 1460 253 - 0.22 0.22
Mockea 32 790.37 4000 {10.00 25.05.2006 - 232 :103.42 103.45: 0.00 0.15 0.19 { 11.23 9.67 4.53 - 0.62 0.59
Mockea 37 0.07 3900 {10.00 23.09.2006 - 353 1104.85 104.93: 0.14 019 037 { 329 9.53 4.82 - 0.93 0.89
Mockea 27 1.61 4000 :15.00 20.12.2006 - 441 111.60 111.68: -0.09 -0.17 -0.18: 6.16 1344 5.14 - 1.13 1.07
Mockea 42 157.07 3000 :10.00 13.08.2007 - 677 :107.93 108.40: -0.75 043 0.77 : 1452 927 559 - 1.70 1.61
Mockea 31 1.69 5000 :10.00 20.05.2007 - 592 :107.10 107.40: 0.01 0.17 0.84 : 16.71 9.34 6.04 - 1.68 1.58
Mockea 40 36.29 4000 :10.00 26.10.2007 - 751 108.40 108.50: 0.00 0.11 0.83 : 3.56 9.22 555 - 1.81 1.71
Mockea 43 56.10 5000 {10.00 17.05.2008 - 955 :109.91 110.00i 0.00 0.00 13.42 9.09 5.98 - 2.32 2.19
Mockea 29 9.70 5000 {10.00 05.06.2008 - 974 :109.90 110.05: 0.00 0.05 1.37 {3342 9.08 594 - 2.35 2.22
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1168 1111.25 111.45: -044 -0.04 1.97 {3041 9.01 6.25 - 2.77 2.60
Mocksa 41 14.48 5000 :10.00 30.07.2010 - 1759 i111.10 111.65: 0.04 0.05 198 { 18.36 8.98 6.55 - 3.94 3.70
Mockea 38 0.00 5000 {10.00 26.12.2010 - 1908 :115.20 0.00 { 0.26 046 2.75 : 27.67 8.64 6.52 - 4.18 3.93
Mockea 39 370.02 5000 :10.00 21.07.2014 - 3211 :112.87 113.00: 0.00 0.62 5.14 : 20.82 8.85 6.72 - 6.24 5.85
Bcezo 1673.83 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 0.91 5000 :15.21 03.11.2005 - 29 100.60 102.00f -0.40 -0.15 -0.88{ 62.92 15.13 8.35 - 0.08 0.07
FASIIPOM A3 0.01 10000 : 8.11 18.01.2007 - 470 102.20 102.85: 0.10 -0.22 0.26 : 1556 7.89 5.86 - 1.23 1.16
FA3MPOM A4 12.69 5000 { 8.22 10.02.2010 - 1589 {105.55 105.85{ 043 0.10 091 :{ 11.04 7.78 6.81 - 3.73 3.49
rA3MPOM A5 0.00 5000 { 7.58 09.10.2007 - 734 0.00 0.00 0.00 0.10 0.79 :36.55 7.36 6.09 - 1.84 1.73
HIK UTEPA 0.10 2000 :13.50 07.12.2007 07.12.2005 793 :100.80 100.95: -0.10 -0.10 -0.64 : 44.38 13.39 - 842 : 0.17 0.16
Jlykodin 02 0.51 6000 i 7.15 17.11.2009 20.11.2007 1504 {102.10 102.45: -0.29 044 0.94 { 26.25 7.00 - 6.17 1.96 1.85
HOBAT3K, 01 0.00 1000 : 9.40 30.11.2006 - 421 102.50 103.70: 0.00 0.29 1.64 §{ 32.19 9.17 7.21 - 1.09 1.02
Hopmeas, 01 0.08 2100 {16.00 09.11.2005 - 35 100.62 100.70( -0.05 0.09 -0.55:64.44 1590 8.61 - 0.10 0.09
Tam+egpms 03 5.21 1500  12.00 01.07.2006 - 269 :103.90 105.00; -0.38 0.00 0.19 { 31.56 11.53 6.29 - 0.71 0.67
THK, 05 0.69 3000 :15.00 28.11.2006 - 419 £110.80 110.90: 0.09 -0.09 -0.18 : 53.01 13.53 5.15 - 1.05 1.00
Xumust u Hegpbmexumus
AMTEITXK, 01 1.99 1200 :12.50 15.11.2007 22.11.2005 771 0.00 100.50: -0.01 -0.10 -0.25: 47.60 12.46 - 8.47 0.13 0.12
AkpoH, 01 1.60 600 :13.45 01.11.2005 - 27 100.35 100.40: -0.25 -0.31 -0.41: 2358 13.40 8.49 - 0.07 0.07
Amvmenwutnpom, 01 2.65 600 :19.00 23.12.2005 - 79 101.85 102.50: -0.03 -0.68 -0.87 i 53.62 18.65 9.75 - 0.22 0.20
ALIBK-UHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 958 101.80 102.00: 0.00 0.39 0.00 i 13.90 11.55 - 10.07 : 1.06 0.96
[opozobyx, 01 0.00 900 9.90 11.06.2008 13.12.2006 980 101.80 102.45: 0.12 -0.05 0.54 { 30.38 9.69 - 8.13 1.12 1.04
Kyub6eiweeasom, 01 1.00 600 : 9.00 15.06.2006 15.12.2005 253 {100.35 100.42; -0.05 0.05 0.12 { 493 8.96 - 6.88 i 0.19 0.18
HUKOCXUM, 01 0.53 750 :15.00 14.12.2006 - 435 102.30 102.39: 0.29 0.54 1.43 { 4562 14.66 12.36 - 1.09 0.97
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 696 100.25 0.00 0.00 0.00 0.05 7.45 798 8.04 - 1.10 1.02
HKHX, 04 9.20 1500 i 9.99 26.03.2012 02.04.2009 2364 {106.50 107.20: 0.23  0.00 0.67 0.55 9.34 - 7.81 3.05 2.83
Hagpuc Kocmemuxc, 01 5.01 400 {12.00 22.04.2007 21.10.2005 564 100.00 100.50f -0.25 0.05 0.25 { 54.58 11.98 10.66 - 1.39 1.26
CAHOC 01 5.13 300 :14.00 13.02.2006 - 131 :102.35 102.50: 0.15 -0.24 -0.19: 19.95 13.64 6.32 - 0.36 0.34
CAHOC 02 17.70 3000 § 9.70 10.11.2009 13.11.2007 1497 {107.25 107.45: 0.09 047 2.09 : 3747 9.04 8.01 - 3.37 3.12
Anekmpo3Hepaemuka
Tlenarepeo, 01 1.08 3000 :10.25 19.04.2007 - 561 :101.85 102.00: 0.24 -0.20 1.54 ; 46.90 10.05 9.03 - 1.40 1.28
PAO ESC 02 0.01 3000 {15.00 21.10.2005 - 16 100.40 102.50: -0.23 -3.68 -0.64 : 68.63 14.94 5.05 - 0.04 0.04
CeepdnosaHepeo, 01 0.00 500 :11.50 01.03.2007 - 512 0.00 0.00 0.00 0.25 1.39 { 10.71 11256 997 9.97 1.32 1.20
Tamarepeo, 01 0.00 1500 { 9.65 13.03.2008 - 890 104.10 104.90( 0.00 0.49 0.69 5.29 9.26 7.87 - 2.22 2.06
®CK ESC, 01 0.00 5000  8.80 18.12.2007 - 804 :105.00 105.40; 0.00 091 145 {2556 837 6.33 - 2.01 1.89
®CK E3C, 02 79.16 7000 : 8.25 22.06.2010 - 1721 :104.85 105.02: -0.22 0.24 4.75 :2238 786 7.13 - 3.94 3.68
SlkymckaHepeo, 01 0.02 400 :14.00 31.08.2006 - 330 105.00 105.50( 0.38 0.00 _0.00 { 13.04 13.33 8.29 - 0.87 0.81
Cesi3b
bawuHgpopmcessb 09 0.00 150 {14.00 23.10.2005 - 18 0.00 0.00 { 0.00 0.00 0.00 ;i 63.29 13.86 -5.85 - 0.05 0.05
Boneamenekom 15.12 1000 :13.00 21.02.2006 - 139 :102.40 0.00 { 0.00 -0.20 -0.50: 15.67 12.68 6.44 - 0.37 0.35
Boimnenkom 01 5.83 3000 i 9.90 16.05.2006 - 223 102.18 102.23: 0.27 -0.08 -0.15: 38.24 9.69 6.28 - 0.59 0.55
Hanecesisb 01 0.00 1000 {15.00 15.11.2006 16.11.2005 406 0.00 0.00 0.00 -0.37 -0.36 i 57.53 14.12 7.42 - 1.02 0.95
MI'TC 04 0.73 1000 ( 10.00 22.04.2009 26.04.2006 1295 {102.19 102.45: 0.20 0.30 0.10 i 44.11 9.76 - 544 { 0.53 0.51
MITC, 05 2.04 1500 : 8.30 25.05.2010 29.05.2007 1693 :101.75 102.10: 0.10 0.00 0.34 : 28.88 8.13 - 7.04 1.53 1.43
Mezacgpor ®uHac 01 0.10 1500 §11.50 07.06.2006 - 245 101.85 0.00 { -0.06 -0.09 -0.04: 3749 11.17 6.93 - 0.64 0.60
MezacpoH 0.01 1500 : 9.28 11.04.2007 - 553 101.90 104.95: 0.19 -0.24 0.15 : 4449 9.01 7.28 - 1.39 1.30
MezagpoH, 03 6.57 3000 { 9.25 15.04.2008 - 923 104.00 104.45: 0.91 0.24 -0.38 4283 8.86 7.44 - 2.23 2.07
PTK-JIM3UHI, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 : 0.00 0.00 0.00 -0.30 0.50 : 46.72 9.58 - 6.11 0.50 0.47
Cubupbmenekom 03 0.00 1530 { 14.50 14.07.2006 - 282 105.50 105.70{ 0.00 -0.08 -0.50: 32.58 13.72 6.88 - 0.74 0.69
Cubupbmenexom, 04 0.11 2000 12.50 05.07.2007 - 638 :108.00 108.45: -0.14 -0.04 -0.05} 30.82 11.57 7.65 - 1.59 1.47
Cubupbmenexom, 05 3.68 3000 : 9.20 25.04.2008 - 933 :103.35 103.60: 0.05 -0.08 -0.05:40.08 8.88 7.79 - 2.25 2.09
C3 Tenexom, 02 1.00 1500 {13.20 03.10.2007 - 728 99.95 100.05; 0.10 -0.10 -0.74 i 3291 13.18 - - 1.42 1.32
C3 Tenexom, 03 0.00 3000 { 9.25 24.02.2011 28.02.2008 1968 :103.05 105.20{ 0.00 -0.15 -0.34 : 8.62 8.97 - 8.03 217 2.01
CMAPTC, 01 3.60 275 £18.00 20.11.2005 - 46 100.95 101.60f -0.49 0.03 -0.69: 66.58 17.83 9.87 - 0.13 0.12
CMAPTC, 02 0.00 500 :10.00 26.06.2007 26.12.2005 629 99.25 100.44: 0.00 0.00 0.00 i 27.67 10.00 - 9.69 i 0.22 0.20
CMAPTC, 03 8.99 1000 {14.10 29.09.2009 03.10.2006 1455 {102.70 102.84: 0.20 -0.92 -1.30{ 0.39 13.72 - 11.41 0.96 0.86
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 578 104.85 105.65: 0.00 -0.17 0.12 { 17.06 11.19 8.59 - 1.45 1.33
YPCU 03 5.59 3000 : 14.25 18.07.2006 - 286 :105.40 105.51; -0.09 -0.26 -0.64 { 3045 13.52 7.13 - 0.75 0.70
YPCU 04 1.31 3000 §{ 9.99 01.11.2007 - 757 104.80 104.90: 0.00 -0.01 0.18 { 41.88 952 7.53 - 1.86 1.73
YPCU 05 0.00 2000 : 9.19 17.04.2008 - 925 103.30 103.80: 0.00 -0.53 -0.24 : 42.05 8.92 7.99 - 2.23 2.07
Llenmpmenexom 03 0.31 2000 §12.35 15.09.2006 - 345 104.58 104.69: 0.30 2.97 2.67 6.43 11.81 7.39 - 0.92 0.85
Lienmpmenexom 04 5.59 5623 :13.80 21.08.2009 - 1416 :118.32 119.15; 0.08 084 1.79 { 18.15 11.58 8.10 - 3.16 2.92
LenmpanbHbit Teneepagp 07 1.91 500 :16.00 22.08.2006 - 321 1106.00 106.50: -0.47 0.00 -2.64: 18.85 15.09 9.12 - 0.83 0.76
fOTK, 01 0.10 1500 :14.24 14.09.2006 - 344 105.00 105.39: 0.00 -0.10 -0.43: 7.80 13.57 8.89 - 0.91 0.84
1OTK, 02 4.25 1500 {12.00 07.02.2007 08.02.2006 490 101.08 101.39: -0.06 0.00 -0.20 { 18.41 11.88 - 8.79 0.35 0.32
HOTK, 03 0.00 3500 {12.30 10.10.2009 13.04.2006 1466 0.00 0.00 0.00 -0.15 -0.39: 60.99 12.09 - 8.65 0.49 0.45
Memannypausi
VHTTIPOM, 01 0.00 500 :12.50 20.04.2007 21.04.2006 562 :101.81 102.05: 0.00 -0.24 0.20 : 56.85 12.27 - 9.01 0.51 0.47
UHIMPOM, 02 1.02 1000 (12.00 15.07.2010 26.07.2006 1744 :101.47 101.75: 0.05 0.40 1.60 i 24.99 11.81 - 10.02{ 0.78 0.71
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 545 0.00 101.89: 0.00 -1.86 -0.74: 0.34 12.30 - 24.73: 0.21 0.17
HCMMS3, 01 0.00 1000 {12.10 19.05.2008 22.05.2006 957 101.00 103.00i 0.00 0.36 -0.37 { 44.75 11.82 - 8.28 0.60 0.55
Pycan ®uH 02 0.00 5000 : 8.00 20.05.2007 - 592 :101.50 101.85: 0.00 030 1.14 {3025 7.89 7.15 - 1.51 1.41
Ce0600Hbit cokon, 02 0.00 600 :13.55 22.11.2007 27.05.2006 778 0.00 102.65: 0.00 0.39 0.29 { 49.00 13.22 - 9.61 0.61 0.56
CIr MEYEJI, 01 5.10 2000 :10.69 22.11.2007 30.05.2006 778 101.85 102.10: -0.29 0.15 -0.15: 38.66 10.50 - 7.69 0.62 0.58
Cesepcmarib 0.00 3000 { 8.10 28.06.2007 - 631 0.00 101.90: 0.00 0.00 -1.67:2153 795 6.9 - 1.62 1.51
T4 MEYET 01 0.10 3000 (11.75 12.06.2009 16.06.2006 1346 :102.80 103.00{ 0.00 0.05 -0.53 i 3541 11.42 - 7.50 { 0.67 0.62
TMK 52.75 2000 :10.30 20.10.2006 - 380 :102.55 102.79: 0.14 -0.03 -0.03  47.41 10.03 7.69 - 0.97 0.90
TMK, 02 1.30 3000 {11.09 24.03.2009 30.03.2007 1266 {103.80 104.45: -0.10 -0.14 0.29 243 10.67 - 7.73 1.41 1.31
Tynadepmem 02 0.00 1000 : 11.00 02.12.2007 02.12.2005 788 101.33 101.50: 0.00 -0.15 -0.05: 37.67 10.85 - 8.07 0.16 0.15
UMK 01 0.00 1000 { 7.00 31.01.2006 - 118 0.00 0.00 { 0.00 053 053 {1227 7.04 848 - 0.32 0.30
yTrigs, o1 2.07 3000 : 9.50 16.06.2010 25.04.2008 1715 103.20 103.45: 0.10 117 093 : 27.33 9.18 - 8.12 2.27 2.10
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SMUTEHTbI OB BbEMbI OrALLUEHUE/ BbIKYITI LIEHA U3MEHEHME, % AdOXOA4HOCTb,% ARPALUNA
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 2245 3000 : 9.20 13.08.2008 14.02.2007 1043 :101.65 101.79: -0.05 0.05 0.94 { 1235 9.05 - 8.04 1.30 1.20
Asmoeas, 03 26.36 5000 i 9.70 22.06.2010 27.06.2006 40351 {101.38 101.49: 0.02 -0.07 1.23 { 26.31 9.57 - 7.84 0.70 0.65
Bazoumauw, 01 0.23 300 {13.50 19.06.2008 22.06.2006 988 106.95 107.00: 0.17 0.76 3.55 { 38.47 12.62 - 3.53 0.68 0.66
BKM-®uHaHc, 01 0.00 1000 : 10.25 04.06.2008 06.12.2006 973 :100.75 101.84: 0.00 0.20 -0.03 { 33.42 10.08 - 8.86 i 1.10 1.01
I'T-T3L 3Hepeo 02 0.53 1500 {12.50 22.06.2006 - 260 :102.21 102.30( -0.09 0.00 049 i 35.62 1223 9.38 - 0.68 0.62
'T-TAL SHepzo 03 2.06 1500 {12.04 18.04.2008 23.10.2006 926 102.75 103.00 -0.15 -0.10 0.49 i 54.76 11.72 - 9.43 0.97 0.88
WMxAsmo, 01 6.42 1200 :10.70 14.03.2007 - 525 :100.30 100.35: 0.10 0.15 0.21 6.16 10.67 10.73 - 1.36 1.23
Wxmauw, 02 0.00 1000 §13.55 17.06.2008 19.12.2006 986 102.70 103.45: 0.00 049 -0.29: 39.35 13.21 - 1146 1.11 1.00
UPKYT 02 0.00 1500 :16.00 02.11.2005 - 28 100.60 100.90: 0.00 0.02 -0.33: 67.51 15.85 3.11 - 0.08 0.07
KAMA3-®uHaHc 0.95 1200 :12.30 11.11.2006 11.11.2005 402 0.00 100.49: 0.19 -0.30 -0.55: 49.20 12.24 - 7.08 0.10 0.09
JIOMO, 02 0.00 700 {14.20 11.07.2006 - 279 :101.60 102.00{ 0.00 -0.72 -0.87 i 33.07 13.93 11.69 - 0.73 0.66
Mul-®@uHatc, 01 5.19 1000 : 16.00 03.06.2009 15.12.2005 1337 :(101.06 101.12i 0.00 0.24 0.04 { 52.16 15.83 - 8.37 i 0.19 0.18
OM3 04 219 900 {14.25 26.02.2009 31.08.2006 1240 :106.00 106.50{ 0.19 0.66 -0.08 { 13.27 13.38 - 6.81 0.87 0.82
M3, 01 23.58 750 : 9.70 21.07.2009 25.07.2006 40015 :100.73 100.90: 0.05 -0.23 0.66 : 18.87 9.63 - 9.01 ¢ 0.77 0.70
lMpommpakmop, 01 0.51 1500 :10.70 03.07.2008 07.07.2006 1002 :100.87 101.00{ 0.01 -0.05 -0.11:{ 26.38 10.59 - 9.47 0.73 0.67
Pycckue Aemobychbi 8.91 500 :14.00 22.05.2006 - 229 :102.42 102.55: 0.14 -0.07 -0.03: 52.16 13.65 9.91 - 0.60 0.54
Cantom-3Hepeusi, 01 2.79 3000 :14.00 25.12.2007 27.12.2005 811 101.30 101.50: 0.00 -0.08 -0.25: 37.97 13.81 - 7.67 0.23 0.21
CamypH NHeecm 0.00 500 {15.00 05.08.2006 - 304 :104.25 105.35{ 0.00 -0.80 -0.69 i 25.07 14.27 8.60 - 0.80 0.74
HINO CATYPH, 01 0.00 1500 {11.50 23.03.2008 28.03.2006 39530 { 101.50 102.00{ 0.00 -0.78 -0.49: 4.10 11.27 - 7.28 0.48 0.44
Cesepcmarnb-asmo 0.00 1500 {11.25 21.01.2010 25.01.2007 1569 0.00 0.00 0.00 -0.05 0.19 { 21.27 10.80 - 7.94 1.23 1.14
COK-Asmokomn., 01 0.23 1100 {12.32 24.04.2008 27.10.2006 932 102.41 102.65: 0.24 0.20 0.49 i 54.01 12.00 - 9.85 0.98 0.89
CmpotimpaHceas, 01 7.21 3000 : 9.60 25.06.2008 - 994 :101.95 103.20: -0.10 0.00 0.39 { 2578 9.33 855 - 2.41 2.22
TB3, 01 0.00 750 :14.60 10.10.2006 - 370 0.00 0.00 0.00 062 -047: 7120 13.84 3.70 - 0.48 0.46
TpaHcmauwxonduHe, 01 2.07 1500 : 14.00 01.12.2007 05.06.2006 787 :103.10 103.85: -0.04 0.38 -0.48 i 48.33 13.53 - 845 i 0.63 0.58
YpaneazoH3aeo0d, 01 48.01 2000 : 13.36 30.09.2008 03.10.2006 1091 :103.95 104.19: 0.39 0.00 -1.28 : 0.37 12.83 - 9.11 0.96 0.88
,ao6bleafou4aﬂ NMPOMbIWI/IEHHOCMb
AJIPOCA 19 2.02 3000 (16.00 23.10.2005 - 18 100.50 100.60: 0.00 -0.22 -0.96: 72.33 1591 4.50 - 0.05 0.05
Monumemann, 01 0.02 750 i17.00 21.03.2006 - 167 1103.50 105.65 0.14 -0.27 0.76 i 6.99 16.09 4.37 - 046 044
CY3K, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 498 :101.10 101.75: 0.00 0.20 0.10 i 1447 10.84 - 6.99 i 0.36 0.34
XatineHo N'ond @uHaHc, 01 0.42 750 i12.00 02.04.2008 09.10.2006 910 101.85 102.00; 0.14 -0.19 0.65 { 29.92 11.77 - 10.33¢ 0.94 0.85
lMuweeasi NPOMbIWIIEHHOCMb
AlK Oro, 01 1.05 1100 { 15.50 22.04.2007 28.04.2006 564 :101.30 101.40: 0.16 -0.14 0.58 { 59.92 15.28 - 13.10 ¢ 0.52 0.46
Banmumop-Hesa 0.27 500 1.00 05.09.2006 - 335 91.05 93.00: 438 164 -6.86: 0.90 1.08 9.34 - 0.91 0.84
Banmumop-Heea, 03 0.00 800 {11.65 15.05.2008 23.11.2006 953 :102.50 103.00: 0.00 1.05 1.54 { 4437 11.34 - 9.04 : 1.05 0.96
Bumm-bunns-faHH 0.00 1500 {10.78 11.04.2006 - 188 0.00 0.00 0.00 -0.23 0.05: 5198 10.55 7.02 - 0.49 0.46
Ipynna OCT, 02 13.93 1000 :13.60 08.05.2008 22.05.2006 946 :101.15 101.49: -0.15 -0.10 -0.20 : 54.40 13.45 - 11.36 ¢ 0.59 0.53
[xeli-Ogp-Cu, 01 0.00 700 :14.00 06.10.2005 - 1 0.00 0.00 0.00 -0.05 -0.55: 24.16 13.99 -4.11 - 0.00 0.00
[kel-O¢p-Cu, 02 0.62 1200 : 14.00 04.12.2007 05.12.2006 790 {102.90 103.15: -0.05 0.38 0.64 i 46.03 13.58 - 1049 1.08 0.97
WHeecmnpoexkm, 01 0.00 1000 : 10.80 16.05.2007 - 588 0.00 0.00 0.00 -048 0098 : 4142 1049 894 - 1.47 1.35
MukosiHogckuli 0.08 1000 13.50 18.09.2006 - 348 :103.11 105.14: -1.88 0.14 -0.80: 6.29 13.09 10.22 - 0.92 0.84
Hympuneecmxondune, 01 4.77 1200 {12.00 09.06.2009 13.06.2006 1343 {101.55 101.75{ 0.05 042 -0.23:{ 7.23 - 0.67 0.61
MABA, 01 0.00 350 {12.91 15.06.2008 16.06.2006 984 0.00 0.00 : 0.00 - 0.00 : 7.07 1291 - 13.48: 0.67 0.59
MapHac-M, 01 2.03 500 {12.75 15.03.2006 - 161 101.51 101.79¢ 0.15 -0.20 0.10 7.34 1253 8.93 - 0.43 0.40
Mpatmepu JoH, 01 0.00 750 :13.50 10.11.2006 11.11.2005 401 0.00 000 : 000 0.00 -0.39: 19.97 13.35 - 735 % 0.10 0.09
Pa3zaynad-Lienmp 01 0.97 1000 : 14.00 05.06.2006 - 243 :102.00 102.50: -0.20 0.29 0.20 : 47.18 13.73 11.03 - 0.63 0.57
Pycckud Mpodykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 587 :102.10 102.20: 0.00 0.25 -0.39{ 19.11 13.70 - 11.28% 0.59 0.53
QOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 335 99.75 101.00: 0.00 0.00 -1.04 : 6.36 8.01 - 10.30 : 0.44 0.40
lTueoeapeHue
banmuka, 01 0.00 1000 : 8.75 20.11.2007 - 776 :100.50 110.15: 0.00 -0.20 0.64 : 2541 8.51 7.48 - 2.01 1.87
KpacHbiti Bocmok-UHeecm 0.00 1500 { 11.50 25.02.2007 24.02.2006 508 104.02 104.40: 0.00 0.00 0.00 { 12.92 11.03 - 0.42 0.39 0.39
TNT-NHeecmmermc 01 0.00 1000 : 12.00 28.09.2006 - 358 :102.50 103.75{ 0.00 0.00 -0.39: 1.97 1157 8.10 - 0.95 0.88
NN T-NHeecmmermce 02 0.00 1500 {14.25 23.03.2009 29.09.2006 1265 {105.75 106.15i 0.00 -0.38 -0.42:{ 3.51 13.51 - 8.32 0.95 0.88
CAH Vumep6pio 0.00 2500 § 13.00 15.08.2006 - 314 :105.45 0.00 { 0.00 -0.09 -0.28: 28.49 1232 4.91 - 0.67 0.64
Po3HUYHbIU cekmo,
Espocems, 01 2.91 1000 : 16.33 25.04.2006 - 202 1103.05 103.20: 0.05 -0.12 0.13 { 7248 1585 10.75 - 0.52 0.47
Konetika T4, 01 0.02 1200  9.75 17.06.2008 19.12.2006 986 102.45 102.59: 0.06 -0.29 -0.10: 4.01 9.52 - 7.81 1.15 1.07
Mapma-®uHatc, 01 0.57 700 14.84 22.05.2008 25.05.2006 960 :107.40 109.00: -0.47 0.94 3.51 i 53.67 13.87 - 361 i 0.60 0.58
lMamepoyka ®uHaHc, 01 0.00 1500 :11.45 12.05.2010 - 1680 0.00 111.95: 0.00 -0.27 1.55 : 43.92 10.23 8.45 - 3.62 3.34
lNepexpecmok, 01 0.01 1500 i 8.81 08.07.2008 11.07.2006 1007 :100.98 104.05: 0.00 0.00 0.18 i 20.52 8.71 - 741 ¢ 0.74 0.69
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 okTabpa 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 - 1153 :111.30 112.50: 0.00 0.27 0.91 { 37973 9.91 717 - 2.69 2.51
AWPKK, 02 46.42 1500 : 11.00 01.02.2010 - 1580 :115.50 117.55: 0.22 0.75 142 : 1959 948 6.79 - 3.56 3.34
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1836 (109.00 0.00 0.00 079 164 i 2112 862 6.83 - 3.21 3.01
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2310 0.00 0.00 0.00 0.00 1.96 {1549 820 7.71 - 4.91 4.56
aemoccmpod, 01 0.00 2000 {13.00 27.05.2007 27.05.2006 599 102.00 102.50; 0.00 0.00 0.00 i 14.25 12.75 - 10.18 ¢ 0.62 0.56
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 498 95.00 100.50: 0.00 0.00 0.00 i} 14.40 10.95 11.23 - 1.29 1.16
Uekumumuyemernm, 01 0.48 200 :16.80 24.12.2006 25.12.2005 445 105.50 106.00: 0.00 1.26 1.53 598 15.85 - -9.26 ¢ 0.22 0.24
pynna JICP, 01 15.80 1000 : 14.00 20.03.2008 23.03.2006 897 101.60 101.70: 0.05 040 0.05 499 13.78 - 10.33: 0.46 0.42
MUA, 01 0.10 2200 :10.00 20.09.2012 - 2542 0.00 103.00: 0.00 0.00 0.00 : 14.90 9.71 9.24 - 2.82 2.58
UK, 05 2.53 1120 :13.00 20.05.2008 23.05.2006 958 101.31 101.40: 0.05 046 1.01 15.32  12.83 - 11.27: 0.61 0.55
LIYH JleHCneyCMY, 01 0.00 1000 {15.50 22.04.2010 27.04.2006 1660 :101.96 102.15{ 0.00 -0.10 0.05 { 67.95 15.20 - 12.10¢ 0.52 0.47
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 981 101.80 102.20: 0.00 0.39 0.49 { 38.01 12.23 - 9.31 0.66 0.61
CY-155 0.00 1500 {14.00 30.03.2007 30.03.2006 541 89.99 0.00 0.00 0.00 1.29 268 13.73 - 10.06 i 0.47 0.43
FOCKK, 01 2.03 600 :14.00 01.07.2008 04.07.2006 39630  100.85 101.00; 0.00 -0.15 0.10 i 3529 13.86 - 12.87 ¢ 0.71 0.63
TpaHcriopm
AsuaK. Camapa, 01 0.68 350 :15.00 08.03.2007 - 519 1103.65 104.00: 0.00 -0.10 0.48 i 11.10 1442 11.49 - 1.32 1.19
Wem Jlatn XaHdnure, 02 5.94 3000 (11.59 22.05.2008 23.11.2006 960 101.90 102.05: 0.15 0.15 0.22 i 4191 11.36 - 9.85 1.06 0.96
MMK-TpaHc, 01 2.54 650 :11.50 10.07.2008 11.01.2007 39639 : 101.60 102.50: -0.05 0.00 2.00 : 26.15 11.29 - 10.13: 1.19 1.08
PX[, 03 0.32 4000 : 8.33 02.12.2009 - 1519 :105.30 105.75: -0.38 0.42 0.81 : 2716 7.91 6.96 - 3.53 3.30
PX[, 02 0.00 4000 : 7.75 05.12.2007 - 791 102.45 0.00 0.00 -0.29 0.15: 2527 749 6.09 - 1.99 1.88
PX[, 01 0.00 4000 § 6.59 07.12.2005 - 63 100.00 100.45¢ 0.00 -0.20 0.00 { 2149 6.59 6.16 - 0.17 0.16
TpaHcHegbmenpodykm 0.00 1000  8.90 10.05.2006 - 217 £101.20 0.00 0.00 030 0.05: 3584 8.77 6.37 - 0.57 0.54
QPuHaHCcOo8bIl CeKmop
Anbgpa®uHaHc, 01 0.00 1000 { 8.50 08.06.2007 09.12.2005 611 0.00 0.00 0.00 - - 2725 8.50 - 8.55 0.18 0.16
Anbgpa®uHaHc, 02 0.00 2000 § 8.50 31.03.2010 05.04.2006 1638 0.00 0.00 0.00 - 0.00 i 42.38 8.55 - 10.00¢ 0.48 0.43
BbaHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 535 100.65 100.85: 0.00 0.00 0.30 3.03 8.42 - 6.49 0.47 0.44
BHewmopzbaHk 03 0.00 2000 : 14.00 22.02.2006 - 140 :102.60 103.70: 0.00 0.58 0.24 : 51.01 13.49 3.76 - 0.38 0.37
BHewmopabaHk 04 0.00 5000 : 5.60 19.03.2009 24.03.2006 1261 0.00 0.00 0.00 049 0.66 1.99 5.58 - 4.99 0.47 0.44
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 496 95.50 0.00 0.00 0.00 0.00:11.37 817 7.18 - 1.30 1.21
PocbaHk, 01 3.07 3000 : 9.25 15.02.2009 14.02.2007 1229 :102.34 102.45: 0.08 0.00 0.22 : 13.18 9.03 - 7.45 1.30 1.21
Pycckuli CmaHndapm 02 0.01 1000 { 14.04 14.06.2006 - 252 :103.70 104.65: 0.00 0.19 -0.38 i 43.08 13.47 7.78 - 0.66 0.61
Pycckuli CmaHdoapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 686 100.00 103.05: 0.00 -0.12 0.65 9.67 8.33 - 7.45 0.86 0.80
Pycckuli CmaHdoapm 04 0.00 3000 { 8.99 03.03.2008 02.03.2006 880 100.50 0.00 0.00 0.00 -0.02: 8.62 8.92 - 7.03 0.41 0.38
XKbB BaHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 741 100.00 100.12: 0.00 -0.10 -0.45: 52.09 11.23 - 6.68 0.04 0.03
XKb BaHk, 02 0.00 3000 : 8.50 11.05.2010 16.05.2006 1679 :100.15 100.45: 0.00 -0.10 0.10 i 32.84 8.48 - 8.21 0.59 0.55
Bcezo 10 daHHbIM 552.22 281908
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POCCUUCKWE EBPOOBNUIALIUK 6 okTAabpa 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 628 108.44 108.88 : -0.06 -0.34 -0.46 4.79 9.22 61 BBB- Baa3 L BBB: 1.58 1.54
Poccus 10 $ 2718 825 31.03.2010 1637 107.63 108.25: -0.23 -0.40 -0.23 4.88 7.67 70 BBB- Baa3 L BBB: 2.28 2.23
Poccus 18 $ 3466 11 24.07.2018 4674 151.25 151.75% -0.25 0.04 1.12 5.36 7.27 103 BBB- Baa3 L BBB 8.10 7.89
Poccusi 30 $19 526 5 31.03.2030 8942 113.56 113.75: -0.71 0.38 0.66 5.42 4.40 108 BBB- Baa3 L BBB: 8.28 8.06
Poccus 28 $ 2500 12.75 24.06.2028 8297 187.19 188.00 i -0.20 0.33 5.17 5.80 6.81 123 BBB- Baa3 L BBB: 10.98 10.67
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 220 98.88  99.06 0.00 0.00 -0.06 4.90 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 769 96.50 97.50 0.26 -0.13 1.57 9.80 3.1 0 BBB- Baa3 L BBBi 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 951 94.50 94.50 -0.13 -0.26 0.00 5.26 3.17 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2046 88.88  89.56 0.00 -0.42 0.99 5.28 3.38 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 541 25.10.2007 749 105.87 106.02 0.00 0.10 0.16 2.57 5.11 35 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1480 117.10 117.29{ -0.08 0.03 0.30 3.17 6.62 56 BB+ Ba2 0.00i 3.44 3.33
ARIES 03 $ 2436 9.6 25.10.2014 3306 131.12 13142 : -0.36 0.49 0.80 5.23 7.32 90 BB+ Ba2 0.00: 6.41 6.25
MyHuuunaanble eepooGnueauuu
Mockea 06 €400 10.95 28.04.2006 204 104.10 104.60 : -0.03 -0.17 -0.67 3.14 10.52 99 BBB- Baa3 BBB: 0.55 0.54
Mockea 11 €374 6.45 12.10.2011 2197 113.51 114.07 : -0.38 -0.11 1.43 3.88 5.68 101 BBB- Baa3 BBB: 4.94 4.76
TamapcmaH 15 $ 250 7.7 03.08.2015 3588 103.80 104.68 0.09 0.21 1.01 7.12 7.42 278 B Bal BB 7.06 6.82

KopnopamueHbie eepoobriuzayuu

Eepa3xonduHe 06 $ 150 8.875 25.09.2006 354 : 102.77 103.07: -0.04 -022 -005 585 864 186 : B+ B3 BB-: 094 0.91
Pocrepms 06 $ 150 12.75 20.11.2006 410 { 108.00 108.35i 0.00 -035 -069 522 11.81 123 B- Baa3 L 1.03 1.00
AMTEJ1 07 $ 175 925 30.06.2007 632 10213 000 : -012 -025 082 7.89 9.06 371 1.59 1.53
CubHegpms 07 $ 400 11.5 13.02.2007 495  107.30 108.30: 0.00 0.05 -0.34 574 1072 157 } BB- Ba3U 1.26 1.23
rA3rPOM 07 $ 500 9.125 25.04.2007 566 : 10550 106.50: -0.10 -0.33 -052 535 865 118 i BB- Baa3 L BB+ 1.42 1.38
THK 07 $ 700 11 06.11.2007 761 i 111.00 11125 -0.01 -0.14 -048 531  9.91 113 Ba2 1.84 1.79
MTC 08 $ 400 975 30.01.2008 846 i 107.82 108571 0.06 -0.07 -0.53 6.05 9.04 188 i BB- 2.09 2.03
Cucmema 08 $ 350 10.25 14.04.2008 921 i 107.50 10850 -0.14 0.00 038 694 953 276 B B3 B+i 218 2.1
Anpoca 08 $ 500 8.125 06.05.2008 943  106.75 107.50i 0.00 -0.11  0.11 528  7.61 110 B 2.30 2.25
Bumm-Bunnb-flanH $ 150 85 21.052008 958 :103.50 104.00: 0.07 -0.09 -065 7.00 821 282 i B+ B3 2.33 2.25
MMK 08 $ 300 8 21.10.2008 1111 i 104.41 10470 0.01 -049 -090 637 766 220 i BB- BB-i 2.66 2.58
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1197 : 11538 11588:i 0.00 044  0.21 553  9.32 134 { BB- Ba3U 2.81 274
Cesepcmars 09 $ 325 8625 24.02.2009 1237 i 103.13 10513 -0.15 -0.06 -0.32 755 836 337 i B+ B2 B+} 297 2.87
Beimnesnkom 09 $ 450 10 16.06.2009 1349 i 110.34 11069: -004 -0.16 065 677 906 259 : BB B 3.11 3.01
EepasxonduHe 09 $ 300 10.88 03.08.2009 1397 i 111.30 11325 -0.04 -020 -020 741 977 323 i B+ B3 BB-i 3.20 3.09
HOPHWUKE/b, 09 $ 500 7.125 30.09.2009 1455 i 101.25 103.25: -0.07 -0.08 -0.10 676 7.04 256 } BB+ Ba2 3.53 3.42
A3MPOM 09 $ 700 10.5 21.10.2009 1476 i 11833 118.73i -0.03 -0.13 -0.07 538  8.87 118 { BB- Baa3 L BB+ 3.31 3.22
Mezacpor 09 $ 375 8 10.12.2009 1526 i 103.06 103.44: -0.01 -047 -045 7.13 7.76 293 B+ BB-i 3.54 3.42
Beimneskom 10 $ 300 8 11.022010 1589 i 104.13 104.52: 0.04 -019 105 688 7.68 267 : BB B1 3.72 3.59
rA3r1POM 10 €1000 7.8 27.09.2010 1817 i 117.73 11820: -007 019 087 381 663 106 i BB- Baa3 L BB+ 4.35 4.19
MTC 10 $ 400 8.375 14.10.2010 1834 : 106.50 107.50: -0.06 -0.72 -005 680 7.86 260 : BB- 408 3.95
Beimnesikom 11 $ 300 8375 22.10.2011 2207 10575 106.63: 0.00 000 000 718 792 298 : BB B 4.90 473
Cucmema 11 $ 350 8.875 28.01.2011 1940 i 107.23 10747i 0.05 -0.12 067 721 828 300 B B3 B+i 4.31 4.16
MTC 12 $ 400 8 28012012 2305 10543 106.18i 003 -083 -1.02 692 759 272 i BB- 5.03 4.87
Cesepcmarns 14 $ 375 925 19.04.2014 3117 {11000 111.50i -0.09  0.21 030 763 841 330 { B+ B2 B+ 598 5.76
Arnpoca 14 $ 800 8875 17.11.2014 3329 i 118.56 119.56: 0.04 0.65 1.32 6.18 7.49 184 B 6.49 6.29
rA3MPOM 13-1 $ 1750 9.625 01.03.2013 2703 i 12329 12369: -0.37  0.19 118 572  7.81 138 | BB- Baa3 L BB+i 5.62 5.47
A3MPOM 13-2 $ 1222 4505 22.07.2013 2846 : 99.31 9957 i 0.01 000 -223 472 454 39 BB- Baa3 L BB+i 3.18 3.11
rA3I1POM 13-3 $ 647 5625 22.07.2013 2846 i 10063 101.03i -045 018 014 542 559 109 i BB- Baa3 L BB+ 3.19 3.11
rA3I1POM 15 $ 1000 5.875 01.06.2015 3525 i 111.32 111621 -024  0.71 314 441 528 123 { BB- Baa3 L BB+ 7.61 7.29
A3I1POM 20 $ 1250 7.201 01.02.2020 5231 i 108.42 108.92i -045 0.88 008 630 6.64 196 | BB- Baa3 L BB+i 9.27 8.99
[A3IPOM 34 $ 1000 8.625 28.04.2034 10431 i 130.92 131.52i 0.00  -0.20 -042 6.28 _ 6.59 172 i BB- Baa3 L BB+ 12.53  12.15
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POCCUUCKWE EBPOOBIU 6 okTAabpa 2005 r.

OMUTEHTbI OB'BEM MOrAlIEHUE LEHA U3MEHEHUE,% [0OXOAOHOCTb,% PEUTUHIT  OIOPALNA
[Helt oo Cnpaa k X
Os}_’liM' KynoH,% [Morawenve mnorawenn [lokynka [lpojaxa  AeHb Hegemto  mecAy Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. atop
X a k

baHKkoeckue ee oo6.nuaauuu
I asnpombark 05 €150 9.75 04.10.2005 -2 99.90 100.15: 0.00 -0.05 -0.46 0.00 9.76 0 B+ Baa2lL
Anbgabark 05 $ 175 10.75 19.11.2005 44 100.56 100.76 : 0.00 -0.16 -0.52 5.20 10.69 185 B Ba2 B 0.11 0.11
MAOM 05 $ 200 10.75 16.12.2005 71 101.00 101.25: 0.03 -0.10 -0.54 5.07 10.64 151 B B+:i 0.18 0.18
Anbepabark 06 $ 190 8 13.04.2006 189 101.17 101.67 : 0.06 -0.08 -0.07 5.62 7.91 164 B Ba2 B+ 0.49 0.47
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 273 102.10 102.40 ¢ 0.00 -0.20 -0.19 5.77 8.69 -399 B1 B- 0.74 0.71
Cbepbatk 06 $ 1000 54 24.10.2006 383 101.25 101.50: 0.01 0.00 0.02 4.59 5.33 42 Baa2 L BBB: 0.74 0.71
BTE 06 $ 350 5.274 22.06.2006 259 100.52 100.72: 0.09 0.24 0.15 4.68 5.25 47 BB+ BBB
Ipomcesizbbark 06 $ 200 10.25 27.10.2006 386 103.11 103.60 i -0.01 0.03 0.47 7.09 9.94 312 B B 0.97 0.94
MAM 06 $ 200 9.375 23.09.2006 352 103.23 103.72: 0.00 0.08 -0.11 5.76 9.08 170 B B+ 0.95 0.90
Mempokommepy, 07 $ 120 9 09.02.2007 491 103.63 104.59: -0.01 -0.25 -0.20 6.10 8.68 192 B B1 1.27 1.23
Anbgpabark 07 $ 150 7.75 09.02.2007 491 101.38 101.88 : 0.01 -0.27 -0.13 6.58 7.64 244 B Ba2 B 1.28 1.24
Poc6atk, 07 $ 150 7.625 09.07.2007 641 100.99 101.99: -0.13 0.17 - 7.05 7.55 275 B- B 1.66 1.55
HOMOC 07 $ 100 9.125 13.02.2007 495 102.94 103.24: 0.32 -0.16 -0.44 6.78 8.86 260 B1 B 1.28 1.23
Mocrapbark 07 $ 200 5.877 05.10.2007 729 101.85 102.32 ¢ 0.00 0.06 0.03 4.98 5.77 75 BBB-
WBI" Hukotin $ 150 9 19.03.2007 529 103.06 103.55: 0.00 -0.14 0.05 6.73 8.73 255 B 1.38 1.33
Pycc. Cmand 07 $ 300 8.75 14.04.2007 555 103.00  0.00 0.05 -0.09 -0.04 6.63 8.50 245 :BBB+ 1.39 1.34
BTb 07 $ 300 6.58 30.07.2007 662 104.09 104.49: 0.00 -0.08 0.00 4.69 6.32 53 BB+ BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 879 102.50 103.00: -0.15 0.10 0.24 7.46 8.41 327 B 2.20 212
Anbepabark 08 $ 250 7.75 02.07.2008 1000 102.41  102.91 0.06 -0.11 1.19 6.76 7.57 257 B Ba2 B 2.46 2.39
lasnpombark 08 $ 1050 7.25 30.10.2008 1120 104.00 105.00: -0.03 0.06 -0.45 5.80 6.97 162 B+ Baa2lL 2.72 2.64
BTb 08 €550 6.875 11.12.2008 1162 104.45 104.95: 0.01 -0.10 0.23 5.33 6.58 115 BB+ BBB: 2.85 277
Poc6atk, 09 $ 225 975 24.09.2009 1449 : 10595 106.45: 0.09 0.25 -0.03 7.21 9.20 307 B- B 2.33 2.29
MocHap6ark 08 $ 150 4.375 30.06.2008 998 i 9717 9779 i 0.04 000 018 551 450 133 BBB: 2.56 2.49
XKB bark 08-1 $ 150 9.125 04.02.2008 851 102.00 104.00: -0.07 -0.05 -0.26 8.15 8.95 397 B- 2.1 2.03
XKb Batk 08-2 $ 275 8.625 30.06.2008 998 102.69 103.19: 0.00 -0.26 -0.10 7.51 8.40 331 B- 243 2.35
Batk Mocksbl, 09 $ 250 8 28.09.2009 1453 : 106.25 106.61: -0.07 -0.28 0.30 6.20 7.53 199 BBB- 3.48 3.38
Batk Mocksbl, 10 $ 300 7.375 26.11.2010 1877 105.08 105.83: -0.06 -0.36 0.45 6.20 7.02 200 BBB- 4.27 4.15
BTb 11 $ 450 7.5 12.10.2011 2197 109.32 109.85: -0.01 0.08 0.39 5.65 6.86 145 BB+ BBB: 4.83 4.70
BTb 15 $ 750 6.315 04.02.2015 3408 103.32 103.52: -0.09 -0.03 0.80 5.38 6.11 118 BB+ BBB: 3.74 3.65
Cbepbark 15 $ 1000 6.23 11.02.2015 3415 { 101.61 102.21: -0.12 0.05 0.97 5.80 6.13 160 Baa2 L BBB: 3.83 3.73
BTb 35 $ 1000 6.25 30.06.2035 10859 : 104.33 105.08 : -0.12 0.96 3.18 5.94 5.99 138 BB+ BBB: 13.96 13.56

UcmoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 6 okTAabpa 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
US30YT=RR 112.03 112.14 0.48 -0.73 -4.48 4.56 14.67 AAA Aaa
EU2YT=RR 99.72 99.72 0.05 -0.24 0.08 2.40 1.91 AAA Aaa
EU10YT=RR 100.50 100.64 -0.10 -0.76 -0.41 3.17 8.40 AAA Aaa
MEXGLB26=RR 159.50 158.88 -0.31 -0.16 -0.85 6.34 10.24 BBB Baa1
BRAZILC=RR 99.94 100.00 -0.06 -0.19 -0.62 0.00 0.00 BB- B1
BRAGLB27=RR 116.38 116.50 -1.38 1.00 3.17 8.45 9.63 BB- B1
TRGLB30=RR 147.31 146.63 -0.84 0.47 2.85 7.63 10.41 BB- B1
TRGLB10=RR 125.00 125.31 -0.45 0.10 1.06 5.53 3.74 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
RUSGLB30=RR 113.69 113.56 -0.71 0.38 0.66 5.42 8.28 BBB- Baa3 U
RUSGLB10=RR 107.81 107.63 -0.23 -0.40 -0.23 4.88 2.28 BBB- Baa3 U
UcemoyHuku: REUTERS
Undekcwbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Mzn;?:::le 3HayeHve 3a feHb CM';aC:?;a C Havana roga 3a 12 mecsiues
EMBI+ 256 9 3568.17 ¢ -0.24 -0.79 8.68 13.43
EMBI+ RUSSIA 101 8 425.98 ¢ -0.24 -0.65 13.31 20.92
EMBI+ MEXICO 142 4 321.99 { -0.02 -0.53 5.63 8.13
EMBI+ TURKEY 225 9 237.76 i -0.24 0.59 7.54 12.29
EMBI+ BRAZIL 371 18 475.53 ¢ -0.62 -1.54 7.14 13.05
EMBI+ VENGVUELA 326 7 531.08 : -0.08 -1.15 12.80 19.18

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 6 okTAabpa 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMN U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM ornepaumii Ha PbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx NokKynke v npoaaxe. HacToswWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCoOMOTHLIE TOYHOCTb, MOSIHOTY U 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 coAepXaHusi
aHanuTMyecknx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHUKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM 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 NPOW3BOAHLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3sdeiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3Ha4YUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOU3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelwleHns banka MockBbl. BaHk MockBbl HE HeCceT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWACTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOsLLEro AoKyMeHTa unu nioboii ero YacTu.

+7 (095) 105-8000

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

e-mail BH, Ten

BULIE-NPE3VAOEHT CbITHUKOB Anekcen

HAYANBHWK YNPABIIEHUA

OOBEPUTENbHbIX OMEPALINA KacbsinoBa EneHa Kasyanova_EA@mmbank.ru 4679

COMPOBOXAEHWE KNMEHTOB

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

AHATIMTUYECKNA OTLEN

HavyanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592

AHanus akumn BeneHeeB Bnagumup Vedeneev_VY@mmbank.ru 2817

AHanus akuumn CkBopuoB AMutpuin Skvortsov_DV@mmbank.ru 2832

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

AHanus gonroBbIX PbIHKOB Namuu Muxann Lyamin_MY@mmbank.ru 2844

OTOEN YNOPABJIEHNA AKTUBAMA

HavanbHuk oTpena BecnanoB Anekcen Bespalov_AV@mmbank.ru 4220

[onroBbie NHCTPYMEHTbI XpamuoBckuit CtaHucnae HSS@mmbank.ru 2895

Akumm Bonkos Anekcen Volkov_A@mmbank.ru 2837

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

OB30P A0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




