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WHOWKATOPbI IONTOBOIO PbIHKA

MHpekcbl 3HayeHve WN3m-e Beinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.59 -0.0350 v Od3 45001 102.86 102.96 0.00 4.97
EUR/USD 1.1985 0.0031 L) O®d3 46001 108.58 108.67 -0.08 5.82
MIBOR, % 1.13 -0.01 Vv O3 46014 110.45 110.90 -0.31 6.71
OCTATKN HAKIC B LIE, 3324 -13.7 Vv Mrop39-06 111.80  112.05 -0.95 6.89
MNPAO. PYB.

HE®Tb (URALS) 57.61 1.81 ) Moc.o6n.58 110.06 110.12 -0.35 6.91
30N10TO 470.5 -4.7 17 KOMW 78 06 105.00 109.50 0.99 8.33
EMBI+ 351.93 -1.13 Vv HwxropO6n2 105.70 106.20 -0.08 7.37
EMBI+ CMPE] 267 6 L) FA3MNPOM A4 104.86 105.20 -0.28 6.93
EMBI+RUSSIA 418.29 -1.15 v EBpoceTb-1 103.09 103.25 -0.15 10.46
EMBI+RUSSIA CMPEQ 12 7 Y LIYH 01 06n 101.90  101.95 0.00 12.08
MICEX RCBI 102.53 0.00% [ HopTtras®wuH 100.51 100.54 0.01 8.94
MICEX OBbEMBbI, MITH. PYB. BUPXA PMnc PEMO POCCUS 30 111.25 111.88 -1.33 5.68
KOPMOPATUBHbIE 532.83 8200.21 288245 UST 10 98.36 98.42 -0.42 4.46
MYHULIMNATNBHBIE 513.98  2683.25 1267.71 FA3MPOM 13 12050  121.00 -1.37 6.13
rOCYAAPCTBEHHbBIE 4948.58 BAHK MOCKBbI 09  105.15 106.00 -0.33 6.50

M BHYTPEHHM ONFOBOW PLIHOK

» BYEPA. KotvpoBku pybnesbix obaurauui, yctae COMpPOTHUBAATLCA LABJIEHWIO CO
CTOPOHbI  Ba/IIOTHOrO W €BPOOO/IMrauMOHHOTO  PbiHKA, MPOAEMOHCTPUPOBANU
cHWKeHWe. Tak Buepa Ha BaslOTHOM pbiHKe Kypc pybab/ponnap, nosTopss
anHamuky USD Ha FOREX, cHuaunica Ha ceMb Koneek, BOCTUrHye otmetku 28,62. C
LPYroW CTOPOHbI, fAB/eHWe HA BHYTPEHHWW LOJITOBOW PbIHOK OKasblBana HeraTuBHas
OMHaMWKa  POCCHMWCKMX  eBpoODO/iMraumi, KOTUPOBKW  KOTOPbIX  MNPOLOJIKWIMU
cHWKatbca. B pesynbrate Ha pbiHke py6neBoro gosra akTHBU3WPOBASUCb MPOAANKM
Haubonee SMKBUAHbIX obnuraumi. Mo uTOram TOProBOro AHS KOTMPOBKWM CEKTOpa
HEerocyfapCcTBeHHOro gonra B cpegHem cHusuauce Ha 0,3%. B cextope
rocyJapcTBEHHOrO f[OAra KOTUPOBKWM B cpefHeM cHusuauch Ha 0,25%. Mol
nonaraem, 4Yto B OnMKahlMe AHU KOPPEKUMS Ha BHYTPEHHEM [OJITOBOM pPbIHKE
MOXeT npofomkuTbca. Kenanue 3adukcupoBaTb NpubbLIb — OCHOBHOW Apansep
pocTa LOXOOHOCTEHW Ha [OJIrOBbIX PbIHKAaX, MPWYEM [LAHHOE NB/IEHWE CBOWCTBEHHO
Kak BHELUHWM, TaK M BHYTPEHHWM pbiHKam. OpgHako Hauaso riayboKOM KOppPeKuWH Ha
BHYTPEHHEM [OJITOBOM pPblHKE BUOUTCA HaM MaJIOBEPOATHbIM - 60]1bI.IJI4HCTBO
hyHAaMeHTaNbHbIX (DaKTOPOB celdyac roBOPAT 3a COXpPaHeHWe CTabWNbHOCTW pbiHKA
py6neBbIx 0BAUraunii B CpeaHECPOUYHON NepcrnekTHBe.

Ha nepeuuyHOM pbiHKe Buepa cocTos/uch Apa aykuuoHa. B roccektope LB nposogun
ayKkuuoHHoe popasmeweHne OD3 46005 Ha cymmy 10 mnpa. pybnen. Hanomuum,
uto ocobeHHOCTbIO paHHbix OM3  sABjseTCA OTCYTCTBME  KYMOHHbIX  BbIMIAT
(amckoHTHas obnuraums). Bauxaiwure BoinaaTtbl no Bymare coctoaTcsa B Hadane 2018
roga, korpa Oypetr BbinnadeHo 70% HomuHanbHOM cToumocTH. OTcyTcTeue
NEPUOAMUUYECKMX BbIMNIAT MPAKTUYECKW YPaBHWUBAET CPOK A0 MOralleHWsi C Atopauuen
obnvraumm (12,5 net). OpHako, HecMOTps Ha pocTatouyHo 6osbluoe 3HaueHue
atopauun, O3 46005 npopomkaeT nosib3oBaTbCs CNPOCOM Y MHBECTOpoB. Buepa Ha
aykuuoHe cnpoc B 1,6 pa3 npeBbicun npepnoxkeHve. B pesynbtate LB ymanocb
pasmectutb OD3 Ha cymmy 9,9 mnpa. pybnei wan 99% ot 3annaHMpoBaHHOrO
obbema amuccun. OgHako LUB npu pasmelneHnn npuLINoch NpeanoXuTb WHBECTOPaM
npemuio Ha ypoeHe 10-14 nyHKTOB OTHOCWTENbHO BTOPUUHOIO PbIHKA.

Ha pbiHke kopriopaTHBHOrO fosra Buepa pasmeluanca AebloTHbINM BbiNycK obnurauui
Bonrabypmaw Ha cymmy 600 mnH. pybnei. Mo uToram aykuMoHa CTaBKa KyNOHHOMO
Joxofa Ha nepebli rof obpaueHus bbina yctaHosneHa B pasmepe 11,1% roposbix,
UTO COOTBETCTBYeT [AOXOAHOCTM K ocbepTe Ha yposHe 11,41% rogosbix. Mol
nonaraem, uto BuepallHee pa3melleHne Bonrabypmaisa 6bino He OuyeHb yAauHbIM,
UTO B OCHOBHOM BbI3BaHO HEraTMBHOM OUHAMWKOW pbiHKa. B utore, no Hawwum
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KOPMOPATMBHbIA CETMEHT
JIMOEPLI OGOPOTOB
O60poTbI, MITH. py6. N3meHerne
(Bupxa + Pr1C) cToumocTu, %
FA3MPOM A6 5644.80 0.00 »
PX0-0306n 294.88 -0.65 v
®CK ESC-02 179.17 -0.65 v
AWK 106 162.32 0.30 )
ABTOBA3063 146.18 -0.10 v
CAHOC-0206 138.18 -0.10 v
AVIKK 206 132.95 0.00 »
FA3MPOM A4 126.55 0.28 17
Tlykoin206n 121.62 -0.25 17
MepekpecT1 115.86 -0.65 07

NNOEPLI POCTANAOEHNA

PocT, % MNapexve, %

4.20 ApamaH®106

1.20 AsTo6aHWH

1.20 HosYepem 2

1.15 [foporo6yx1

0.90 Xne638028
HNK 01 -4.23
Mera®oH206 -2.00
LIHT-01 o6n -1.24
P>X[-0306n -0.65
®CK ESC-02 -0.65

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

OLEHKaM, 3MWUTEHTY MPHWLIAOCh NPEANIOXWUTb CYLLECTBEHHYIO NPEeMUI0 3a NepBUYHOE
pasMelleHne CBoMx obauraumi.

“ BHELLUHW IONrOBOW PbIHOK

» US-TREASURIES. OykupaHus  yyaCTHMKOB  pblHKa,  HamnpaeBfieHHble  Ha
nocnabneHne MOHETApHOM MOJSIMTUKKM BCNEACTBME MPOLUEAWMX yparaHoB He
onpasganucb. [potokon 3acepaHua FOMC He ocTaBnsieT HUKaKMX COMHEHWM B
o4yepeaHOM MoBbilleHUK YyulITHOW cTaBkM go 4% Ha 6nukakwem 3acefaHuu
Komuteta 1 Hosbps. BeposatHoctb nosbiweHus ctaskn po 4,25% B pexabpe
oueHuBaetcs pbiHKoM npumepHo B 80%. BonbLIMHCTBO NPOrHO30B CXOAATCA K TOMY,
uUTO K cepefiMHe Clefylollero roga crasku MoryT pocturHyte 4,5%, a uukn
YXKECTOUEHUA KPEAUTHO-AEHEXKHOM NONIMTHKU 3aBeplinMtca B auanasoHe 4,5-5,0%.
OTMeTUM, 4TO OCHOBHOM (haKTOp, KOTOPbIM CeHuac Bbi3blBaeT OMaceHWe, Kak
MOHETapHbIX BNnacTer, Tak U UHBECTOPOB - 3TO BO3PaCTalOWMK PUCK WHpAAuMK. Ha
3TOM pOHe, Mbl Monaraem, 4to 3aBTPALLUHWE [AHHbIE MO YPOBHIO PO3HUUHLIX LEH
(nnpexc CPl) npuobpetaiotr ocoboe 3HaueHHe.

MepeolieHKka PUCKOB pocTa NPOLIEHTHbIX CTABOK, BOMbHO ymapuna no MHBecTopam.
3a aBa AHA OOXOOHOCTM Ha pbiHKe Ka3HaueWckux obasatesbCcTB Bbipocau Ha 8-14
nyHktoB. Buepa poxopgHoctu  10-netHux  Us-treasuries cnomae  ypoBeHb
conpotuenenus (4,40) sakpenunuch B paitoHe 4,46% ronosbix.

» EMERGING MARKETS. Pactywme noxogHocTH Ha pbiHKe 6a30BbiXx aKTUBOB He
OCTaBM/IM LIAHCOB eBpoobaurauvsam emerging markets. B pesynbrate Ha Bcex
LONrOBbIX pPblHKAX Hayanacb UKcauusi, KoTopas npuBefia K CYyLW,EeCTBEHHOMY
CHWXEHUI0 KOTMpoBOK. Mo utoram aHs uHpekc EMBI+ chuaunca va 1,13%, a ero
cnpag Bbipoc Ha 10 nyHKTOB A0 ypoBHa 272 6.n.

» POCCUUCKHUE EBPOOBJIMTALUMW. Unaekc EMBI+Poccus chusuncs Ha 1,15%,
a cnpag vHaekca Bbipoc Ha 10 nyHkToe go 116 6.n. CerogHsa ¢ yTpa eBpoobvraumm
«Poccua-30» Ttopryiotca no uene 111,25/111,44 npoueHTOB OT HOMWHana, a Mx
Cnpaf K OecaTuneTHUM us-treasuries coctasnser 122 6.n.

“ HOBOCTW SMWUTEHTOB JONTOBOr0 PbIHKA

» CUBUPLTEJIEKOM nepebiM 13 POCCUMHCKMX ONEPATOPOB (PUKCUPOBAHHOW CBA3M
npepocTaBua OTY4ETHOCTb 3a nepsoe nonyrogve 2005r no MCOO. B nepsom
nonyroaun 2005r Bbipyuka KomnaHuM Bbipocna Ha 26% no cpaBHEHWIO C nepBbiM
nonyroguem 2005r. u coctaeuna $455 mnn. [lokasatenn EBITDA ysenuuwnncs Ha
33% u coctaun $133 mnH. OnepauuoHHas npubbiab Bhipocna Ha 14% u coctaBuna
$74 mnH. Yucras npubbinb yBenuuunack Ha 6% u coctaeuna $34 mnH.

CornacHo ony6/MKOBaHHbIM [aHHbIM, KOMMaHWsi npojoskaeT paboTaTb Ha ypOBHe
peHTabenbHOCTU MPOLIOro rofa - OnepaluMoHHas peHTabenbHOCTb CHWU3WNacb C
18% no 16%, pentabenbHocts no EBITDA Bospocna ¢ 28% mno 29%, uucras
peHTabenbHoctb cokpatnace ¢ 9% mpo 7%. B cTpyktype [OXOAo0B KOMMaHWM
OCHOBHbIMW COCTaB/IAIIOLLMMH OCTAlOTCA [OXOAbl OT MPELOCTAB/IEHUS MECTHbIX M
MEeXXIyropofiHbIX TesedOoHHbIX coefrHeHnn (26,5% u 25,6% cooTeeTcTBEHHO), ycnyr
cotosor ceasu (22,0%). CyuiecTBeHHOM cTaTbel B CTPYKType OOXOJ0B ABNSIOTCS
noxopfbl, nonyyeHHble CMOUMPLTENEKOMOM 3a YCTAHOBKY M MoOAK/loueHWe aboHEeHTOoB
chrkcuposarHol ceasu (4,5%), ot npenoctasnenuns Hoebix ycnyr - Unteprert, ISDN
IP -tenedoHuu, ycnyr uHTennektyanbHbix ceted (4,2%) W ycayr poOCCHHCKKMM
onepatopam csszu (3,9%).

M3 nono>kutenbHbIX MOMEHTOB OTYUETHOCTH, MO HALLEMY MHEHHWIO, B MEPBYIO o4Yepeap,
cnepflyeT OTMETUTb 3HaUMTENbHbIM POCT coToBOro Hu3Heca KomnaHuu. Jons cotosoro
6usHeca komnaHuu B obuweil Bbipydke CubupbTenekoma ysenuuunace ¢ 17% po
22%. (3a OTUETHbIN NEpUOL KOJMYECTBO abOHEHTOB COTOBOM CBA3W BO3POC/IO B 2
pa3a U coctasuno okono 1,4 maH. aboHeHTOB). PocT 1OXOA0B OT OKasaHWusa ycnyr
COTOBOW CBA3W Bblpoc Ha 64%), UuTO HapaBHe C POCTOM AOXOAOB OT NPefOCTaBAEHUs
MeCTHbIX TenedoHHbIX coeauHeHnt Ha 38% (6Gnaropaps noOBbIWEHWIO TapydoB
NPOLUMON OCEHbIO) CTaNo OCHOBHOM MNPUUMHOM pocTa Bbipyuku CubupbTenekoma B
OTUYETHOM nepHoge.

» JAJIbCBA3b, takke kak v CubupbTenekoM, npeaocTaBuia OTY4ETHOCTb 3a
nepsoe nonyrogue 2005r no MC®O. lNonyrogosyio OTYETHOCTb MO MEXAYHAPOLHbIM
ctaHgaptam [lanbcBA3b npefocTaBuna BhepBble, M3-3a 4Yero He MnpefcTaBfisercs
BO3MOXHbIM CpPaBHWTb ONyB/IMKOBaHHblE AaHHble C AaHHbIMW 3a NepBoe Noayrogve
npowsioro roga.
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0O®d346017 k Poccusa 30, 6.0.

Mo wtoram nepeoro nonyrogus 2005r. Bbipyuka KomnaHuu coctasuna $177 M.,
nokasatenb EBITDA cocrasun $35 mnH. OnepauuoHHas npubbinb - $14 man. Yucras
npubbiib - $6 maH. OnepauuoHHas peHTabenbHOCTb ynydwunack ¢ 6% no 8%,
peHTabenbHoctb no EBITDA yeenuuunace ¢ 17% po 20%, npasga uucTas
peHTabenbHocTb cokpatunack ¢ 8% no 3%.

B uenom mbl HelTpanbHO oueHuBaeM onybnukosaHHyto [anbceasbio otyeTHOCTb. Mo
HalKMM oueHKaMm, 6Gsarofaps MoBbIWEHWIO TapUAIOB, KOTOPOE OXMAAETCSH B HOSOpe
Tekywero roga, [anbceasb CMOXET yaydylnTb CBOM nokasatenn U cmoxket B 2005r.
nokasatb MPOrHO3WpyeMble Hamu UWdpbl - No Hawum oueHkam B 2005r. Bbipyuka
Hanbceasu coctaut $379 man., EBITDA $71 MnH., uuctas npubbinb $30,5 maH.

» BHELWUTOPIBAHK npenBaputesibHO nnaHUWpyeT HadyaTb pasMeLLeHWe NsToro
BbIMyCKa BOCbMHWIETHUX obnvraumii Ha cymmy 15 mnpga. pybnei 27 okTabps.

» AJIbd®A-BAHK npocut pepxatenen ero eBpoobaMrauuii  CoOrnacuTbCs  Ha
BHECEHWE W3MEHEHWM NporpaMMy Bbinycka cpegHecpouHbix HOT (MTN) Ha cymmy $1
MApP4. ANA Toro, 4tobbl ynpocTWTb B ByayLueM NpoLecc CeKblOpUTH3aLWU aKTHWBOB.
Mo MHeHuio npeacTaeuTenel BaHKa, KOBEHaHT «negative pledge», cogepkawmxcs B
HbiHeWwHek nporpamme Bbinycka MTN, caulKOM cubHO orpaHuumBaeT Anbda-6aHk
B Bbinycke obecneueHHbix Bymar. Anbga-6aHK NPOCUT paspeLlnTb CEKbIOPUTU3ALMIO
Ha cymmy o 15 npoueHToB OT pa3mepa akTMBOB (npotue 5,0 npoueHTa Ha AaHHbIU
MOMEHT), a Tak)Xe BO3MOXXHOCTb COBEpLUEHMSI CAE/IOK, MPWU  KOTOPbIX B Cjyyae
aedonta KpeauTopbl MOryT 0BpaTHTb B3bICKAHWE He TOJIbKO Ha obecneueHWe, HO W
Ha Aopyrye aKkTuBbl.

» OTKPbITbIE WHBECTULMWU. 14 Hosbps Tekywero roga [nesesonepckas
komnaHus OTKpbITble UHBECTULMM, MOAKOHTPO/bHAA XONAUHTY MHTeppoc, nnaHupyeT
NPOBECTH BHeOuepefHOe COOpaHWe aKUMOHEPOB, Ha KOTOPOM Oyner nocTassieH
BOMPOC O Bbinycke no4ytu 1,3 MAH. HOBbIX aKuuh HoMWHanoMm. [MoMuMo yBenuueHus
kanutana OTKpbITble WHBECTUUMM Tak)Ke COOBWMAM O  MPUHATHM NpPOrpamMbl
BHELIHUX 3aMMCTBOBaHWI ONs pa3BuTHA. B uvactHocTW, nporpamma BkiouaeT B cebs
BO3MOXHOCTb Bbinycka KpeguTHbix HOT (CLN), KoHCcy/nbTaHTamMW KOTOpPOM Ha3HaueHbl
ING v Peneccanc Kanurtan.

> AJIbAHC PYCCKWUA TEKCTWUJIb nnauupyet 25 okTsabps HauaTb pasmelieHWe
ceTbipexneTHUX obnurauui Tpetber cepun Ha cymmy 1,2 mapa. py6nei.

M SKOHOMMKA/MONUTUKA

» UHONALUUSA B nepsyio nekapy oktabps coctasuna 0,2%. 3TW aaHHble npyBén
Buepa MOPT. Mo MHeHuio npeactaeuTened MuHucTepcTBa, WMHMNAUMS B OKTAOpe
okaxercs Hwke npownorogren (1,1%).

Ha Haw B3rnsp, 3amepneHue MWHQASALMM, HameTUBLUEeCs B JieTHUE Mecsupbl, B
6nnxkalilee Bpemsa npekpatutcsa. Mbl genaem Takoi BblBOJ Ha OCHOBaHMM aHanu3a
OUHAMUKH [IEHEXHbIX arperatoB W OlompKeTHbIX pacxofos. Mbl  nepecmoTpenu
rofloBod NporHo3 WHdnauuM, nosbicus ero ¢ 11,5% po 12,0%. Haw nporHos Ha
2006 rop, octanca 6e3 uamerenuni — 10,5%.

M KPEOVTHBIE PEATUHIY

» BX®. Fitch npuceonno BaHKy >XWAWULWHOMO (OUHAHCUPOBAHWUS [LONAFOCPOYHbIN
pe#tuHr «CCC+», kpatkocpouHbit «C». [loNrocpouHbit peWTUHr Mo HalMOHaNbHOM
lwKane npuceBoeH Ha ypoBHe «B+(rus)». [lporHo3 wu3MeHeHUs [OArOCPOUHbIX
PENUTUHIOB — «CTabWJIbHbIMY.
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o1 Data OMUTEHT, Ccepus Bbinycka O6bem, MnH.  Cpok obpatLeHms
CErogHA
18 okt 05 KpacHosipck, 31005 1000 3roga
18 okT 05 VHBecTTOproaHk, 02 350 3ropal1,5 roga
18 okt 05 tOrTpanautcepauc, 02 1200 3ropa
19 ok 05 MuHdmH fopaamecTut Boimyck OP3-M[ cepun 25057 [ata 8000 5 et
norawenus 20.01.10
20 okt 05 nobyc-NusnHr-Gunatc, 03 500 3ropa
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M CTATUCTUKA CLUA

Mocn. Oxupaemoe  [Mpownoe  daktnyeckoe

210 flara Mokasarens Mepuon  3HauYeHMe  3HaueHMe  3HaueHue
zzz ‘ 29 ceH 05 ®uHanbHas oueHka BBIM (GDP-final) 2 kB.05 3.30% 3.30% 3.30%
anp-05 mai-05 wioH-05 wion-05 aer-05 cen-05 okT-05 30 ceH 05 VHpexc notpebutensckux pacxogos (PCE) aBr.05 0.10% 0.10% 0.20%
3okt 05 Vnpexc fenosoit aktueHocTM (ISM manufacturing) ceH.05 52.00 53.60 59.40
70 5 okt 05 WHaexc Jenosoit aktueHocTH (ISM Services) ceH.05 60.00 65.00 53.50
Z 6 o 05 CraTucTika pbiHKa Tpyaa - Yucno Hobix pabounx mect con05 4129 000 211 000 35000
o (Non-farm payrolls)
58 6 okt 05 CratncTuka pbiHka Tpyaa - YpoBeHb He3paboTuubl cen.05 5.10% 4.9% 5.10%
55 (Unemployment)
52 CErogHA Toproeblit 6anaHc (canbgo, MpA. Aonn. ) apr.05 -59.50 -57.94
jz CETONHS  MMnopTHble el cern05  1.00% 1.30%
43 CEroaHA OKCMOPTHBIE LieHbI ceH.05 0.10% -0.10%
40 14 okt 05 Wrnsauums - Mnpexe notpebutensckux uen (CPI) ceH.05 0.90% 0.50%
anp-05 wmain-05 wioH-05 wion-05 aer-05 cen-05 okT-05
BRENT URALS 14 o1 05 MHdnsaums, 6e3 yyeTta LieH Ha 3HEproHoCUTENN U con.05 0.20% 0.10%
npogosonbcTame (core CPI)
480 3onoro 140105  Real Eamings cen.05 -0.50%
470 14 okt 05 PosnmndHble npopaxm (Retail sales), m-t-m ceH.05 0.40% -2.10%
60 14 okt 05 Retail sales, ucknioyas asTomobunu, m-t-m ceH.05 0.80% 1.00%
18 okt 05 VHcnaums B npombineHHom cektope (PPI) ceH.05 1.10% 0.60%
0 18 o1 05 WHdnsuus - Core PPl (ounLieHHas OT BAUSIHUS LieH Ha con.05 0.30% 0.00%

440 NPOJOBONBLCTBUE U HEPTETUKY)
430

420

410
anp-05 main-05 wioH-05 wion-05 aer-05 cen-05 okr-05
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Kpueasi doxodHocmu cybghedepanbHbIX U MyHUUUNAaNbHLIX obnu2ayuli
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HemouHuku: REUTERS, pacyemsi barka Mockebi
Kpuebie doxodHocmeli koprnopamueHbIx obnu2ayuli
Tol -9Hep i u xumu (i TenekoMmyHukauyuu
1.0 7 T T 9.00 - T
g | | 875 p |
I 75 4
10-5’*‘%**********:*fBunTaﬁf**********: ***************** 'g lOTI‘(m ’Merade
=3
g ALlEK»VIHEecT‘ ! ! 8.501 § e I
100+-§- "7 75—~ ++ — ‘@Csepanosaepro, 01— — — — — — A = R Og @lenTp-Tenerpac 01 o
@ ALBK-WHBect, 02 ! 8254 = ' ! 3 Tenerom, 03 eHTPTENeKOM
95 ‘,ﬂoporeﬁw 0t ! ©10TK, 02 | @ Tarrenexom, 03 . } °
e e 8.00 - |
@ [OT3eK | | GubunpbTenekom, 04 @ Cubupbtenekom, 05
9.0 { Hoprras, 01 | @JleHaHepro, 01 | 7.75 | ° MeradboH, 03 Y
a9 MITEITXK, 01 I I anscesian 01 | YPCY 05
! ! 7.50 4 e C3 Tenexom, 02
8.5 1 HKyTéKSHepro, 01 | LientpTenekom 03’ | °
| | 7.25 |
HKHX, 04 @ Bonratenekom
8.0 o | @CAHOC 02 |
OHTKWTEPA  4x.03 @bauiupancpro, 02 o I o 7.00 A ypeuos I ® MITC, 05
*HOBATSK o1 Tatanepro, 01 |
7.5 4 » | | MeracpoH duHac 01
T 6.75 |
pchHetherg)onyKT | | - e ®CK E3C, 02 L Y CwﬁwprerfeKoM 03
| | a3npom 1 |
7.0 ”‘Axﬁoﬁ, oo -, 6.50 Beimnenkom 01 @ |
65 @Kyibbiwesasor, 01 ! 6.25 - !
.5 | |
Fasnpom A3 6.00 1 |
6.0 ! ‘ | °
TatHepTs 03 Kpueas doxodHocmu Mockeb! 5751 @ MITC 04 |
5.5 Y | 5.50 4 | Kpueasi doxodHocmu Mockebi
: Mog. aropauus :
5.25 T T T T T 1
50 ‘ ‘ ‘ ‘ ‘ Mon. mopaig
0.0 05 1.0 1.5 20 25 3.0 35 4.0 00 05 1.0 1.5 20 25 :

Ucmoyruku: REUTERS, pacyemsi baHka Mockeb!
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Memannypausi u 20pHo-pyOHbIl cekmop
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Kpueasi doxod0Hocmu pocculickux eepoobniuzauuli
T T

8.00

Bumm-Bunnb-flanH
XKE 08-1@

775 MBPP 08

|
|
|
|
XKB 08-2 @ Cesepcrans 13

LoxogHocTb, %

Cucrema 11
7.50 4 ()

7.25 | Anbda-Bark 08 g Cepepcrans 09 Merachor 09

Poc6aHk 09 QEspazxonngHr 09
° ° @ Buimnenkom 10 MTC 12
HOMOC 07
MeTpokommepu 07 Bbimnernkom 09 L4
7.00 4 — *MSH-MKuer?L‘* Cucrema 08 ® @MMKO8 ~ oo oo === === = R i + - - -

Anba-baHk 07 @

l
|
|

[ ]

Mpomceasbbark, 06 @Bbimnenkom 11 ‘ TarapcraH 07
|
|
|
|
|

FO(%EHK 07
6754 — —

HOPHUKE/SIb, 09

lasnpom 34 |
YpanCu6 06 [ ] |

@ Bank Mockes! 10 emmmmm T
@ Tasnpom20 _ . . = = = " 7

|
|
|
6.50 [ ) |
@ Bank 3EHNT 06 Bank Mocksbi 09 |
Anbtha-bagk 06@ EspaaxonauHr 06 Ar‘fpoca 14

6.25 @Anba-bank 05 d\ATC 08

CbepbaHk 15 -

|
L. |
.-0 fa3npom 13 !
@asnpombark 08 .- |
6.00 ° .- | @ Poccua 28
@ CuBHedTs 09 .= |
|
|
|
|

MOM 06 - BT 11 @
THK 07 .-

.75 L4 -

5.75 ° - P ®BT5 15

CubHedTb 07 P aanpom 09

.
+ Anpoca08 @ R

-

4 P 06
5.50 MJ:l‘M o ocHedTb Mwoun’oa ‘ _BTBO8 -
0.’ . = = @Moci

> R HapGaHk 08
Faanpos 07~ ~ MUH®WH 05

|
@ARIES 03
|

5.25

. Poccus
MUHOUH 06
® °

Poccus 07@) ® BTBO7

I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
I
5.00 :

|
|
|
|
|
|
T
|
|
|
|
|
|
|
|
|
. Poccus 30
|
|
|
|
|
|
|
|
|
|
|
|
|
|

|
Mog. mopauus
|

1.0 1.5 20 25 3.0 3.5 4.0 45 5.0 55 6.0 6.5 7.0 7.5 8.0 8.5 9.0 9.5 10.0 10.5 11.0 115 12.0 125

Kpuebie doxodHocmu emerging markets

|
. 4~V BRAZIL (BB /B1/BB-)
|

9.25

9.00

8.75

LoxopHocTb, %

1
|
|
|
|
|

8.50 |

p |

@ COLOMBIA (BB /Ba2 /BB )

|
|
|
|
8.25 |
|
|

T
|
|
|
|
|
|
|
|
|
|

8.00 |
|
[

. I |
7754 - _____ G- [, ®---"------ e i —— Orurkey Be-1BE ) L __

| |

7.50 @ PERU (BB /Ba3 /BB )
Lw = T |

- |

T

|

|

|

|

|

|

|

|

|

|

|

|

|

|

|

|

7.25 :
|

7.00 ‘
|

6.75 |

6.50

I
I I
I I
I I
I I
I I
I | |
| @VIEXICO (BBB /Baat /BBE- )
e I |
6.25 :
I
I

6.00
5.75

5.50 <

52564 . . L e &
.' """" === ! S. AFRICA (BBB+ /Baa1//BBB+ )

| | |
5.00 4 w = = CHINA(A-/A2/A-)

|
|
|
|
|
|
|
|
|
|
|
|
|
475 |

—

US TREASURIES (AAA /Aaa /AAA )
|

425 (o WS

404 — — — — — — — — — — — — 4 L P 1 ) 4 e N |
US TREASURIES (AAA /Aaa /AAA ) [ J MEXICO (BBB /Baa1 /BBB-) o RUSSIA (BBB- /Baa3 U /BBB )
75 - ______ ° TURKEY (BB- /B1 /BB- ) ° PERU (BB /Ba3 /BB ) ° BRAZIL (BB- /B1/BB- )

B [ ] COLOMBIA (BB /Ba2 /BB [ ] S. AFRICA (BBB+ /Baa1 /BBB+ ) [ ] CHINA (A- /A2 /A-)
----- TNorapudmuyeckuit (CHINA (A- /A2 /A-))

|
|
|
|
RUSSIA (BBB- /Baa3'U /BBB )
| |
|
|
|
|
|
|
|
|
|
L
|
|
|
|

Moga. atopauus

3.50 . .
1.0 20 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0

UemoyHuku: REUTERS

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

7 (095) 105-8000, BH. 4233 g

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 13 okTa6ps 2005 r.

Kpueast doxodHocmu O®3 u Mockebi
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Mocksa 41 | 003 46002 | [ ]
I I
o7e 013 46003 o | @Oo3 46018
| O®3 46005
0®3 25057 |
I
6.25 4 :
Mocksa 31 Mocksa 43 |
I
5754 — o0®327020 9 Mockea20 . - - - e ‘r ,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,
003 27025 I |
0®3 27019 | |
Mocksa 40 : :
5254 . A T
0®3 45001 : :
[ ] | |
4.75 | Mockea 37 : :
1 1
Mockea 32 : :
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3.75 4 | |
! ! Mog.aopauns
0w3 27022 | |
325 —@ . ‘ . ! .
0 2 4 6 8 10 12
OMUTEHTbI OB BbEMbI TOrALUEHUE/ BbIKYT1 LEHA WU3MEHEHUE,% [0OXOAOHOCTb,% ARPAUNA
ObbeM, LiHen no
M(J)_Iioz% s Kynow, Morawexve OcbepTa nora:.leHm Mokynka I'Ipoauax( OeHb  Hepena Mecsy  HKO Tesza I'IOI";LLI. od)::(pTe "JJ_I::' Mog. atop
Umoau mopzaoe 2ocydapcmeeHHbIMU 0bnu2ayusmu
OBP 0.0 - - 15.12.2005 09.12.2005 65 0.00 0.00 - 0.00 0.00 - - 0.45 0.50 0.16 0.16
OBP 02 19.7 - - 23.06.2009 15.03.2006 1351 98.27 98.33: 0.00 0.13 -1.52 - - 0.45 4.00 0.42 0.41
OBP 03 0.0 - - 22.09.2009 15.12.2005 1442 { 99.30 99.80: 0.00 0.10 042 - - 0.16  3.67 0.18 0.17
O3 25057 41.0 33773% 7.40 20.01.2010 - 1562 :103.86 104.02: 0.16 -0.53 1.76 : 1541 7.1 6.47 - 3.67 3.44
O®3 25058 6.9 31866 i 6.30 30.04.2008 - 932 :101.25 101.34: 0.22 0.02 1.10 : 1191 6.22 585 - 2.35 2.22
03 26198 77.6 42117 6.00 02.11.2012 - 2579 : 9585 96.10: 0.39 -0.21 392 : 56.05 6.25 6.73 - 5.61 5.26
Oo®3 27019 0.0 8800 : 10.00 18.07.2007 - 645 :107.47 107.65: 0.00 -0.23 0.00 : 22.74 9.30 5.55 - 1.64 1.55
03 27020 0.0 8800 : 10.00 08.08.2007 - 666 :107.55 0.00 : 0.00 0.09 0.00 { 16.99 9.29 5.63 - 1.69 1.60
O®3 27022 10.6 21296 8.00 15.02.2006 - 127 £101.61 101.70{ 0.00 0.00 -0.19: 1205 7.87 3.27 - 0.34 0.33
03 27026 0.0 16000 8.00 11.03.2009 - 1247 :102.55 102.65: 0.00 0.00 113 i 592 7.79 6.21 - 3.04 2.86
O3 45001 330.0 28356:10.00 15.11.2006 - 400 :102.93 102.96: 0.01 -0.06 -0.27: 11.30 9.71 4.99 - 0.58 0.55
03 45002 0.0 5520 {10.00 02.08.2006 - 295 0.00 0.00 { 0.00 0.00 -0.22: 567 9.60 4.72 - 0.79 0.75
O3 46001 62.9 60000 : 10.00 10.09.2008 - 1065 :108.58 108.69: 0.14  0.01 050 { 740 9.20 579 - 1.97 1.86
O3 46002 2.2 62000 { 10.00 08.08.2012 - 2493 :111.00 111.35; 0.13 -0.78 2.35 { 15.07 9.01 6.72 - 4.79 4.49
O3 46003 0.0 37298 : 10.00 14.07.2010 - 1737 :113.02 113.40: 0.00 -0.62 1.61 ;2274 885 6.57 - 3.55 3.33
O3 46005 9.6 20000 0.00 09.01.2019 - 4838 : 43.40 43.89: 1.10 -55.68 0.00 : 0.00 0.00 6.80 - 12.54 11.74
O3 46014 86.1 58290 : 10.00 29.08.2018 - 4705 :111.11 111.45: 0.74 -1.08 435 : 740 9.00 6.66 - 6.03 5.66
O3 46017 61.1 29354 { 9.50 03.08.2016 - 3949 :107.30 107.35: 0.75 -1.16 543 { 1432 885 6.73 - 7.09 6.64
03 46018 9.6 17940 9.50 24.11.2021 - 5888 :112.30 112.50i 0.63 -1.50 7.74 { 7.03 845 6.75 - 8.92 8.35
Bcezo 720.9 538776

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 13 okTa6ps 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 18.11 400 :10.20 17.07.2008 - 1009 {104.00 0.00 { 240 0.00 1.12 {2319 9.58 7.26 - 2.41 2.25
KasaHb, 01 0.00 750 :10.50 21.07.2006 - 282 0.00 0.00 { 0.00 -0.18 -0.14: 2359 10.27 7.72 - 0.74 0.69
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 380 0.00 106.59: 0.00 0.17 0.09 : 26.37 11.73 6.06 - 0.97 0.92
Hoeocubupck, 02 0.00 1500 :13.00 07.12.2006 - 421 104.30 0.00 : 0.00 -0.13 0.37 : 12.82 1229 7.08 - 1.08 1.01
Hosocubupck, 03 0.00 1000 : 4.95 14.07.2009 - 1371 :111.90 112.35: 0.00 1.07 1.87 : 1261 442 8.31 - 3.15 291
Tomck, 01 0.00 300 :13.00 22.11.2007 - 771 0.00 0.00 : 0.00 0.41 0.92 { 11.97 1220 7.99 - 1.43 1.33
Yepa, 03 0.00 400 (10.03 18.07.2006 - 279 :1101.11 102.99: 0.00 0.00 0.55 {23.35 9.80 6.91 - 0.74 0.69
Yopa, 04 0.00 500 :10.03 03.06.2008 - 965 0.00 0.00 { 0.00 0.71 0.29 { 34.89 946 7.62 - 2.32 2.16
Ymozau mopzaoe cybghedepanibHbIMU 0bnusauusimu
BbawkopmocmaH, 04 0.00 500 : 8.02 13.09.2007 - 701 0.00 0.00 { 0.00 040 050 % 593 7.91 7.35 - 1.81 1.69
Beneopodckas 0bn., 04 0.00 320 :14.50 29.04.2008 - 930 0.00 0.00 : 0.00 -0.35 0.61 6595 1263 7.58 - 213 1.98
Benzopodckas obn., 03 0.00 300 :19.00 20.12.2005 - 69 0.00 0.00 : 0.00 0.00 -0.91:11.45 1845 3.01 - 0.19 0.18
Bonzoepadckas o06n. 0.00 400 :11.99 14.05.2006 - 214 0.00 0.00 : 0.00 0.00 -048: 5.06 1164 6.68 - 0.55 0.51
Bonzozpadckas o6r1., 01 0.00 600 :13.00 11.06.2009 - 1338 0.00 111.00: 0.00 0.00 1.65 : 42.03 11.74 7.44 - 2.31 2.15
Bonzoepadckas 06n. 35001 0.00 700 {13.00 17.06.2010 - 1709 0.00 0.00 { 0.00 -0.35 1.64 {4951 11.76 7.97 - 2.63 2.44
Boponexckas o6n. 01 0.00 600 :13.00 15.12.2007 - 794 :110.70 111.30: 0.00 0.18 0.09 { 9.97 11.71 7.68 - 1.93 1.79
BopoHexckas 06n. 02 0.00 500 {13.00 18.06.2009 - 1345 i114.75 115.20{ 0.00 0.00 1.18 { 4238 11.24 7.66 - 2.99 2.78
Upkymckas obn., 01 0.00 700 (11.00 22.07.2007 - 648 0.00 104.40: 0.00 0.02 -0.05:17.72 10.61 7.54 - 1.19 1.1
Upkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 330 :102.55 103.00: 0.00 -0.24 065 : 592 973 7.01 - 0.87 0.81
Upkymckas o6n. 31001 0.00 1500 :10.00 17.12.2009 - 1527 0.00 0.00 : 0.00 0.00 0.00: 7.67 949 7.21 - 2.19 2.05
Kanyxckas o6n., 01 0.00 300 :11.46 24.12.2007 - 803 0.00 0.00 : 0.00 0.00 -1.22: 3454 1145 09.88 - 1.96 1.79
Komu, 05 0.00 500 :15.00 24.12.2007 - 803 :113.00 114.20: 0.00 -0.44 -0.88: 7.40 13.33 7.66 - 1.94 1.80
Komu, 06 0.00 700 {14.50 14.10.2010 - 1828 0.00 0.00 { 0.00 -0.50 256 {7190 1214 7.94 - 3.69 3.42
Komu, 07 0.00 1000 (12.00 22.11.2013 - 2963 0.00 113.00: 0.00 1.38 0.93 { 46.68 11.21 8.51 - 5.27 4.86
Kocmpowmckas obn., 04 0.00 800 {13.00 11.03.2008 - 881 109.00 119.23{ 0.00 -0.50 1.29 { 10.33 11.88 7.71 - 212 1.97
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 57 100.60 101.10:{ 0.00 0.00 -0.50: 9.88 10.22 5.09 - 0.16 0.15
KpacHosipckuti kpat, 02 0.00 1500 :10.95 26.10.2006 - 379 0.00 0.00 : 0.00 0.00 -0.29: 2430 1047 6.54 - 0.97 0.91
KpacHodapckuti kpati, 01 0.00 605 :10.50 15.05.2007 - 580 0.00 0.00 : 0.00 0.34 058 :4258 10.02 7.10 - 1.45 1.35
JleHuHepadckas 0bn., 02 0.00 800 :14.01 08.12.2010 - 1883 :100.00 0.00 : 0.00 0.32 1.08 : 4529 11.03 7.73 - 3.87 3.59
JleHuHepadckas obn. 03 0.00 1300 :13.50 05.12.2014 - 3341 0.00 0.00 : 0.00 -4.07 10.66: 43.27 10.42 7.98 - 5.90 5.46
Mockosckas 0611., 03 0.00 1000 {11.00 19.08.2007 - 676 :106.75 0.00 { 0.37 -0.59 098 {1597 10.14 6.19 - 1.71 1.61
Mockoseckasi 06n1., 05 0.00 12000 : 10.00 30.03.2010 - 1630 {109.85 110.40: 0.00 2.58 0.59 164 9.06 6.80 - 3.14 2.94
Mockosckas 06n., 04 0.00 9600 {11.00 21.04.2009 - 1287 1110.00 113.99{ 0.00 -0.18 1.34 { 2351 9.65 6.70 - 2.95 277
Huxxeezopodckas obn. 01 0.15 1000 §11.80 01.11.2006 - 385 110250 0.00 {-2.38 -0.33 0.19 { 2263 11.51 9.61 - 0.99 0.90
Huxezopodckas obn. 02 0.00 2500 :10.49 02.11.2008 - 1117 :105.11 108.10: 0.00 -0.09 0.33 {2299 9.86 7.34 - 2.1 1.96
Hosocubupckas obn. 0.00 1500 : 13.50 27.07.2006 - 288 :101.91 105.00: 0.00 -0.14 -0.19: 26.63 1290 7.55 - 0.74 0.69
Hosocubupckas obn. 02 0.00 2000 :13.30 29.11.2007 - 778 :111.01 112.50: 0.00 0.00 0.72 { 1494 1193 7.63 - 1.88 1.75
Camapckas o6rn., 01 0.00 2370 :12.00 04.07.2006 - 265 0.00 105.90: 0.00 0.00 -0.34: 2.63 11.54 6.47 - 0.70 0.66
Camapckas o6r., 02 0.00 2000 § 6.82 09.09.2010 - 1793 0.00 100.65: 0.00 0.60 0.00 : 5.04 6.78 6.86 - 4.20 3.93
Teepckas 06n., 02 0.00 1000 :16.90 23.11.2006 - 407 0.00 0.00 { 0.00 -0.25 -0.04:2222 1522 6.70 - 1.02 0.96
Tomckas obn., 01 0.00 400 :12.00 19.11.2005 - 38 0.00 0.00 { 0.00 0.00 -0.59:48.00 11.93 5.92 - 0.10 0.10
Tomckas 06bn., 02 0.00 500 :12.00 27.07.2006 - 288 £102.22 103.77: 0.00 0.00 0.75 {2499 11.63 7.20 - 0.76 0.71
Tomckas o6n., 03 0.00 600 :12.00 13.10.2007 - 731 0.00 0.00 : 0.00 0.00 0.53 :59.84 1129 7.24 - 1.76 1.64
Xabaposckuti kpatl, 02 0.00 700 :11.00 05.10.2006 - 358 :103.10 103.55: 0.00 0.00 0.15: 211 10.62 6.90 - 0.94 0.88
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 57 0.00 0.00 : 0.00 0.00 1.04 : 50.55 14.66 -0.04 - 0.16 0.16
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 958 :105.65 0.00 : 0.00 1.03 -0.45: 45.04 11.67 11.00 - 2.24 2.02
Yysawus, 03 0.00 500 { 9.50 13.04.2007 - 548 0.00 0.00 { 0.00 0.00 043 :2368 924 7.72 - 1.39 1.29
YHyeawus, 04 0.00 750 :12.33 27.03.2009 - 1262 {112.00 0.00 : 0.00 -0.61 150 i 540 10.82 7.79 - 2.94 2.73
SAxymus, 03 0.00 800 {12.00 17.06.2008 - 979 :109.00 112.00; 0.00 -147 238 { 7.23 10.87 7.92 - 2.34 217
SAxkymus, 04 0.00 1000 :14.00 16.03.2006 - 155 £102.75 104.00: 0.00 0.46 -0.80: 10.36 13.49 4.40 - 0.42 0.40
SAxymus, 05 0.00 2000 :10.00 21.04.2007 - 556 0.00 0.00 : 0.00 0.12 0.24 : 2274 9.74 6.9 - 1.41 1.32
SAxkymus, 06 0.00 2000 :10.00 13.05.2010 - 1674 0.00 0.00 : 0.00 0.93 0.00 : 15.07 917 7.57 - 3.32 3.09
SHAO, 01 0.00 1800 : 11.00 03.08.2008 - 1026 0.00 0.00 : 0.00 0.09 -0.14:2049 1030 7.7 - 2.47 2.29
Spocnasckas o06n., 02 0.00 1000 :13.28 03.07.2007 - 629 :108.33 109.50: 0.00 041 -0.14: 291 1217 7.50 - 1.57 1.46
Spocnasckas 06n., 03 0.00 1000 {12.50 17.11.2006 - 401 103.80 104.10¢{ 0.00 -0.22 0.05 { 50.34 12.00 6.67 - 0.75 0.70
Spocnasckas 06n., 04 0.00 1000 :11.00 26.05.2009 - 1322 :108.40 0.00 : 0.00 -0.27 1.17 {4249 10.12 7.82 - 3.01 2.79
Mocksa 35 0.00 3900 :10.00 18.06.2006 - 249 0.00 0.00 : 0.00 -0.14 0.10 : 19.18 9.66 -45.60 - 0.06 0.11
Mockea 28 0.00 3000 {15.00 25.12.2005 - 74 0.00 103.20: 0.00 049 -1.73: 6.99 1456 0.20 - 0.20 0.20
Mockea 32 0.87 4000 :10.00 25.05.2006 - 225 :103.31 103.35: 0.00 0.00 0.19 { 13.15 9.68 4.53 - 0.60 0.57
Mockea 37 0.00 3900 {10.00 23.09.2006 - 346 0.00 0.00 { 0.00 0.00 0.37 i} 5.21 9.54 487 - 0.91 0.87
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 434 0.00 112.00: 0.00 -0.18 -0.18: 9.04 1345 5.03 - 1.1 1.05
Mockea 42 0.00 3000 :10.00 13.08.2007 - 670 :108.00 0.00 : 0.00 0.10 0.77 : 16.44 9.26 550 - 1.68 1.59
Mockea 31 0.00 5000 :10.00 20.05.2007 - 585 0.00 107.50: 0.00 0.15 0.84 : 1863 9.33 591 - 1.66 1.57
Mockea 40 0.00 4000 :10.00 26.10.2007 - 744 :108.30 0.00 : 0.00 0.25 0.83 : 548 9.21 5.42 - 1.79 1.70
Mockea 43 0.00 5000 {10.00 17.05.2008 - 948 0.00 0.00 { 0.00 0.00 15.34 9.09 5.95 - 2.30 217
Mockea 29 0.00 5000 {10.00 05.06.2008 - 967 :110.10 0.00 { 0.00 -0.05 1.37 {3534 9.07 5.83 - 2.33 2.21
Mockea 36 0.00 4000 §10.00 16.12.2008 - 1161 i{111.00 0.00 { 0.00 -0.18 1.97 {3233 8.98 6.11 - 2.75 2.59
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1752 £110.15 0.00 { 0.00 0.72 1.98 { 20.27 9.05 6.74 - 3.92 3.67
Mockea 38 0.00 5000 {10.00 26.12.2010 - 1901 :114.00 115.50: 0.00 0.33 2.75 :{ 2959 8.69 6.64 - 4.16 3.90
Mockea 39 0.00 5000 : 10.00 21.07.2014 - 3204 :112.40 112.75: -0.40 -0.13 5.14 : 22.74 890 6.81 - 6.22 5.82
Bcezo 1.02 130695
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OMUTEHTbI OBBbEMbI 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 OGﬂUZaMUHMU
Hegpmb u 2a3
T'ASIIPOM A2 0.00 5000 :15.21 03.11.2005 - 22 100.50 0.00 { 0.00 -0.35 -0.88% 6583 15.13 6.30 - 0.06 0.06
FASIIPOM A3 9.24 10000 : 8.11 18.01.2007 - 463 102.60 102.80: -0.10 -0.36 0.26 : 17.11 7.91 6.07 - 1.21 1.14
FA3MPOM A4 0.26 5000 { 8.22 10.02.2010 - 1582 :1104.90 105.20:¢ -0.27 -0.10 0.91 : 12.61 7.81 6.93 - 3.71 3.47
rA3MPOM A5 0.00 5000 { 7.58 09.10.2007 - 727 102.00 103.10: 0.00 0.34 0.79 0.21 738 6.21 - 1.89 1.78
HIK UTEPA 0.00 2000 :13.50 07.12.2007 07.12.2005 786 :100.70 100.90: 0.00 -0.10 -0.64 : 46.97 13.39 - 785 0.15 0.14
Jlykodin 02 5.83 6000 i 7.15 17.11.2009 20.11.2007 1497 {102.05 102.20{ -0.15 0.10 0.94 { 27.62 7.01 - 6.21 1.94 1.83
HOBAT3K, 01 0.00 1000 : 9.40 30.11.2006 - 414 0.00 0.00 0.00 0.00 1.64 { 33.99 9.21 7.56 - 1.07 0.99
Hopmeas, 01 0.30 2100 {16.00 09.11.2005 - 28 100.51 100.54: 0.00 -0.09 -0.55:67.51 1592 8.72 - 0.08 0.07
Tam+egpms 03 0.00 1500  12.00 01.07.2006 - 262 :103.50 104.30;{ 0.10 -0.38 0.19 { 33.86 11.52 5.99 - 0.69 0.65
THK, 05 0.00 3000 : 15.00 28.11.2006 - 412 £110.01 110.50: 0.00 0.09 -0.18 : 55.89 13.57 5.35 - 1.03 0.98
Xumust u Hegpbmexumus
AMTEITXK, 01 0.23 1200 :12.50 15.11.2007 22.11.2005 764 100.20 100.25: 0.10 -0.03 -0.25: 50.00 1247 - 8.69 0.11 0.10
AkpoH, 01 0.00 600 :13.45 01.11.2005 - 20 100.21 100.35: 0.00 -0.09 -0.41: 26.16 13.40 6.86 - 0.05 0.05
Amvmenwutnpom, 01 0.00 600 :19.00 23.12.2005 - 72 101.11 102.49: -0.64 -0.83 -0.87 i 57.26 18.79 12.57 - 0.20 0.18
ALIBK-UHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 951 100.65 103.00: 0.00 -0.10 0.00 i 15.84 11.51 - 9.74 1.04 0.95
[opozobyx, 01 0.00 900 9.90 11.06.2008 13.12.2006 973 101.90 102.70; 0.00 -1.27 0.54 { 32.01 9.83 - 9.40 1.10 1.01
Kyub6eiweeasom, 01 0.00 600 : 9.00 15.06.2006 15.12.2005 246 :100.07 100.50; 0.00 -0.05 0.12 { 6.66 8.96 - 6.65 { 0.18 0.16
HUKOCXUM, 01 0.56 750 :15.00 14.12.2006 - 428 101.90 102.19: 0.15 -0.54 143 : 4849 14.68 12.46 - 1.07 0.96
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 689 100.00 0.00 0.00 0.00 0.05 8.99 798 8.04 - 1.08 1.00
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2357 {106.15 106.80: 0.00 0.76 0.67 2.46 9.37 - 7.90 3.03 2.81
Hagpuc Kocmemuxc, 01 0.00 400 {12.00 22.04.2007 21.10.2005 557 £100.10 100.50{ 0.00 -0.25 0.25 { 56.88 11.98 10.64 - 1.37 1.24
CAHOC 01 0.00 300 :14.00 13.02.2006 - 124 :102.10 102.60: 0.00 -0.15 -0.19: 22.63 13.67 6.48 - 0.34 0.32
CAHOC 02 0.01 3000 § 9.70 10.11.2009 13.11.2007 1490 §107.10 _107.50 -0.28 0.89 2.09  39.33 9.06__ 8.08 - 3.35 3.10
Anekmpo3Hepaemuka
Tlenarepeo, 01 0.00 3000 :10.25 19.04.2007 - 554 0.00 0.00 { 0.00 -0.20 1.54 ; 48.86 10.05 9.04 - 1.38 1.26
PAO ESC 02 0.00 3000 {15.00 21.10.2005 - 9 0.00 102.50: 0.00 -0.23 -0.64: 7151 1494 -1.89 - 0.02 0.03
CeepdnosaHepeo, 01 0.00 500 :11.50 01.03.2007 - 505 101.25 0.00 0.00 0.00 139 { 1292 11.25 994 9.94 1.30 1.19
Tamarepeo, 01 0.00 1500 { 9.65 13.03.2008 - 883 104.00 104.99 0.00 0.38 0.69 7.14 9.27 7.90 - 2.21 2.04
®CK ESC, 01 0.00 5000  8.80 18.12.2007 - 797 :104.70 105.20( 0.00 0.19 145 {2724 841 6.58 - 1.99 1.87
®CK E3C, 02 31.45 7000 : 8.25 22.06.2010 - 1714 :104.70 104.90: -0.19 0.10 4.75 : 23.73 7.85 7.09 - 3.92 3.66
SlkymckaHepeo, 01 0.00 400 §14.00 31.08.2006 - 323 0.00 104.72: 0.00 0.00 0.00 i 15.73 13.33 8.17 - 0.85 0.79
Cesi3b
bawuHgpopmcessb 09 0.00 150 {14.00 23.10.2005 - 11 0.00 0.00 { 0.00 0.00 0.00 ;{ 65.97 13.86 -17.83 - 0.03 0.04
Bonzamenexkom 0.00 1000 §13.00 21.02.2006 - 132 102.12 102.57: 0.00 0.01 -0.50: 18.16 12.73 7.18 - 0.35 0.33
Boimnenkom 01 0.00 3000 i 9.90 16.05.2006 - 216 101.95 102.10: 0.00 0.15 -0.15: 40.14 9.71 6.48 - 0.57 0.53
Hanecesisb 01 0.00 1000 {15.00 15.11.2006 16.11.2005 399 103.50 0.00 0.00 0.18 -0.36 6041 14.15 7.48 - 1.00 0.93
MI'TC 04 0.09 1000  10.00 22.04.2009 26.04.2006 1288 {101.61 102.27; 0.28 0.15 0.10 { 46.03 9.78 - 5.66 i 0.51 0.49
MITC, 05 0.00 1500 : 8.30 25.05.2010 29.05.2007 1686 0.00 102.30: 0.00 0.10 0.34 : 30.24 8.13 - 7.03 1.52 1.42
Mezacgpor ®uHac 01 0.00 1500 §11.50 07.06.2006 - 238 0.00 0.00 0.00 -0.01 -0.04:39.70 11.16 6.72 - 0.63 0.59
MezacpoH 0.00 1500 : 9.28 11.04.2007 - 546 0.00 103.80: -1.94 0.19 0.15 : 46.27 9.19 8.74 - 1.37 1.26
MezagpoH, 03 0.00 3000 ; 9.25 15.04.2008 - 916 : 0.00 0.00 { 0.00 -0.09 -0.38:4435 892 7.74 - 221 205
PTK-JIM3UHI, 04 0.00 2250 : 9.69 08.04.2008 13.04.2006 39546 : 101.00 101.28: 0.12  0.00 0.50 0.23 9.56 - 45.69: 0.50 0.34
Cubupbmenekom 03 0.00 1530 { 14.50 14.07.2006 - 275 105.31 105.60{ 0.00 0.12 -0.50: 35.36 13.72 6.69 - 0.72 0.68
Cubupbmenexom, 04 0.00 2000 12.50 05.07.2007 - 631 i107.60 108.00i{ 0.00 -0.36 -0.05}i 33.22 11.60 7.73 - 1.57 1.46
Cubupsmenexom, 05 0.00 3000 : 9.20 25.04.2008 - 926 :102.90 103.30: 0.00 -0.39 -0.05: 4159 891 7.89 - 2.24 2.07
C3 Tenexom, 02 0.00 1500 { 7.50 03.10.2007 - 721 99.70 100.79: 0.00 -0.35 -0.74: 1.44 7.46 7.34 - 1.45 1.35
C3 Tenexom, 03 0.00 3000 :{ 9.25 24.02.2011 28.02.2008 1961 :102.50 0.00 0.00 -0.15 -0.34: 10.14 8.98 - 8.09 2.15 1.99
CMAPTC, 01 0.00 275 £18.00 20.11.2005 - 39 100.73 101.10{ 0.00 -0.39 -0.69: 70.03 17.86 10.01 - 0.11 0.10
CMAPTC, 02 0.00 500 :10.00 26.06.2007 26.12.2005 622 99.80 100.25: 0.00 -0.35 0.00 { 29.59 10.03 - 10.92: 0.21 0.19
CMAPTC, 03 0.00 1000 {14.10 29.09.2009 03.10.2006 1448 {102.00 102.34{ 0.00 -0.54 -1.30:{ 3.09 13.77 - 11.75¢ 0.94 0.84
Tammenekom, 03 0.01 600 :11.75 06.05.2007 - 571 104.85 105.75: 019 0.36 0.12 { 19.32 11.13 8.14 - 1.43 1.32
YPCU 03 9.39 3000 : 14.25 18.07.2006 - 279 :105.31 105.40; -0.09 0.07 -0.64 : 33.18 13.53 7.02 - 0.73 0.68
YPCU 04 0.00 3000 §{ 9.99 01.11.2007 - 750 104.35 104.75: 0.00 -0.22 0.18 { 43.79 952 7.51 - 1.84 1.71
YPCU 05 0.00 2000 : 9.19 17.04.2008 - 918 0.00 0.00 0.00 0.10 -0.24 : 43.56 8.87 7.73 - 2.22 2.06
Llenmpmenexom 03 0.00 2000 §12.35 15.09.2006 - 338 103.45 104.95: 0.00 -2.79 2.67 8.80 11.81 7.30 - 0.90 0.84
Lienmpmenexom 04 0.00 5623 :13.80 21.08.2009 - 1409 (118.70 118.95: 0.00 -0.59 1.79 { 20.79 11.60 8.13 - 3.14 2.90
LlenmpansHbit Teneepagp 01 0.00 500 :16.00 22.08.2006 - 314 105.25 106.50: 0.00 -1.45 -2.64:21.92 15.02 8.34 - 0.81 0.74
fOTK, 01 0.01 1500 :14.24 14.09.2006 - 337 104.60 105.08: 0.04 -0.02 -0.43: 10.53 13.55 8.56 - 0.89 0.82
1OTK, 02 0.19 1500 {12.00 07.02.2007 08.02.2006 483 101.10 101.18: 0.09 0.03 -0.20 { 20.71 11.86 - 8.06 0.33 0.30
HOTK, 03 2.71 3500 {12.30 10.10.2009 13.04.2006 1459 {101.81 101.90f -0.09 0.10 -0.39: 1.68 12.08 - 8.37 0.50 0.46
Memannypausi
VHTTIPOM, 01 3.55 500 :12.50 20.04.2007 21.04.2006 555 :101.75 102.00; -0.15 0.00 0.20  59.25 12.27 - 8.99 { 0.49 0.45
UHIMPOM, 02 6.11 1000 :12.00 15.07.2010 26.07.2006 1737 {101.30 101.40{ -0.18 -0.02 1.60 { 26.96 11.84 - 1043 0.76 0.69
Mauphteecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 538 100.50 102.29: 0.00 0.00 -0.74: 2.70 12.06 - 15.08 ¢ 0.19 0.16
HCMMS3, 01 0.00 1000 {12.10 19.05.2008 22.05.2006 950 0.00 102.05: 0.00 -2.36 -0.37:i 46.74 12.11 - 1250 0.58 0.52
Pycan ®uH 02 0.58 5000 : 8.00 20.05.2007 - 585 :101.45 101.65: -0.39 -041 1.14 {3178 7.88 7.11 - 1.49 1.39
Ce0600Hbit cokon, 02 0.51 600 :13.55 22.11.2007 27.05.2006 771 0.00 102.65: 0.00 0.10 0.29 { 51.60 13.23 - 9.66 i 0.59 0.54
CIr MEYEJI, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 771 101.75 101.90: 0.00 -0.24 -0.15: 40.71 10.49 - 7.34 0.60 0.56
Cesepcmarib 0.00 3000 { 8.10 28.06.2007 - 624 0.00 102.15: 0.00 195 -1.67{23.08 792 6.79 - 1.60 1.50
T4 MEYET 01 0.00 3000 (11.75 12.06.2009 16.06.2006 1339 {102.60 102.95{ 0.00 -0.10 -0.53 { 37.66 11.43 - 753 { 0.65 0.60
TMK 0.00 2000 :10.30 20.10.2006 - 373 0.00 0.00 : 0.00 0.13 -0.03: 49.38 10.03 7.61 - 0.95 0.88
TMK, 02 1.04 3000 {11.09 24.03.2009 30.03.2007 1259 {103.52 104.00f -0.10 0.19 0.29 456 10.68 - 7.76 1.39 1.29
Tynadepmem 02 1.01 1000 : 11.00 02.12.2007 02.12.2005 781 101.23 101.60: 0.20 -0.10 -0.05: 39.78 10.84 - 7.38 0.14 0.13
UMK 01 0.00 1000 { 7.00 31.01.2006 - 111 0.00 0.00 { 0.00 -1.02 053 {1362 7.03 824 - 0.30 0.28
yTrigs, o1 0.00 3000 : 9.50 16.06.2010 25.04.2008 1708 :103.20 103.68: 0.00 -0.29 0.93 : 28.89 9.17 - 8.08 i 2.26 2.09

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 13 okTa6ps 2005 r.

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 0.00 3000 i 9.20 13.08.2008 14.02.2007 1036 (101.75 101.88: 0.00 0.00 0.94 : 1412 9.03 - 7.86 1.28 1.19
Asmoeas, 03 5.08 5000 i 9.70 22.06.2010 27.06.2006 40351 {101.40 101.54: 0.15 -0.01 1.23 { 2790 9.56 - 7.67 0.69 0.64
Bazoumauw, 01 0.05 300 {13.50 19.06.2008 22.06.2006 981 107.10 108.95: -0.28 0.73 3.55 { 40.68 1257 - 2.70 0.67 0.65
BKM-®uHaHc, 01 0.00 1000 : 10.25 04.06.2008 06.12.2006 966 :101.50 101.90: 0.00 -0.49 -0.03: 35.10 10.13 - 9.32 1 1.08 0.99
I'T-T3L 3Hepeo 02 0.00 1500 {12.50 22.06.2006 - 253 1102.12 102.29: 0.00 -0.39 049 i 38.01 1222 9.23 - 0.66 0.61
'T-TAL SHepzo 03 0.00 1500 {12.04 18.04.2008 23.10.2006 919 102.65 102.80: 0.00 -0.15 049 { 57.07 11.71 - 9.34 0.95 0.87
WxAsmo, 01 3.26 1200 :10.70 14.03.2007 - 518 :100.10 100.25: 0.00 -0.15 0.21 8.21 10.68 10.81 - 1.34 1.21
Wxmaw, 02 1.03 1000 § 13.55 17.06.2008 19.12.2006 979 {102.75 103.25: 0.29 -0.39 -0.29: 4158 13.13 - 10.86: 1.10 0.99
UPKYT 02 6.59 1500 :16.00 02.11.2005 - 21 100.45 100.64: -0.05 -0.27 -0.33: 70.58 15.93 7.61 - 0.06 0.05
KAMA3-®uHaHc 1.15 1200 {12.30 11.11.2006 11.11.2005 395 {100.26 100.50i -0.04 0.00 -0.55} 51.56 12.27 - 8.78 i 0.08 0.08
JIOMO, 02 0.20 700 {14.20 11.07.2006 - 272 :101.50 102.00{ 0.34 0.33 -0.87 i 35.79 13.95 11.87 - 0.71 0.64
Mul-®@uHatc, 01 0.20 1000 : 16.00 03.06.2009 15.12.2005 1330 :100.61 100.90: 0.05 -0.34 0.04 { 55.23 15.86 - 8.71 1 0.17 0.16
OM3 04 0.00 900 {14.25 26.02.2009 31.08.2006 1233 {106.10 106.50{ 0.00 -0.47 -0.08 { 16.01 13.39 - 6.77 0.85 0.80
rms3, 01 0.00 750 : 9.70 21.07.2009 25.07.2006 40015 :100.80 100.85: 0.00 0.12 0.66 : 20.46 9.63 - 9.04 : 0.75 0.69
Mpommpakmop, 01 1.01 1500 : 10.70 03.07.2008 07.07.2006 995 100.85 101.15: 0.15 -0.20 -0.11:i 28.14 10.61 - 9.66 0.71 0.65
Pycckue Asmobycbi 0.00 500 £ 14.00 22.05.2006 - 222 1102.35 102.50: 0.00 0.14 -0.03: 54.85 13.66 9.85 - 0.58 0.52
Cantom-3Hepeusi, 01 0.00 3000 :14.00 25.12.2007 27.12.2005 804 101.05 101.29: 0.00 -0.25 -0.25: 40.66 13.85 - 8.29 0.21 0.19
CamypH NHeecm 0.00 500 {15.00 05.08.2006 - 297 1104.25 104.95! 0.00 -0.62 -0.69i 27.95 14.35 9.29 - 0.78 0.71
HINO CATYPH, 01 0.00 1500 {11.50 23.03.2008 28.03.2006 39530 { 101.40 102.10{ 0.00 0.05 -049: 6.30 11.32 - 8.12 0.46 0.42
Cesepcmarnb-asmo 0.00 1500 {11.25 21.01.2010 25.01.2007 1562 0.00 0.00 0.00 0.00 0.19 i 2342 10.80 - 7.89 1.21 1.12
COK-Asmokomn., 01 5.18 1100 {12.32 24.04.2008 27.10.2006 925 102.40 102.50; 0.24 0.15 0.49 { 56.03 12.03 - 10.03 ¢ 0.96 0.87
CmpotimpaHceas, 01 0.00 3000 : 9.60 25.06.2008 - 987 :101.01 103.45: 0.00 0.15 0.39 { 27.35 933 855 - 2.39 2.20
TB3, 01 0.00 750 :14.60 10.10.2006 - 363 :105.00 105.50: 0.00 0.00 -0.47: 0.80 13.84 3.29 - 0.49 0.48
TpaHcmauwxonduHe, 01 1.19 1500 : 14.00 01.12.2007 05.06.2006 780 :103.30 103.40: 0.00 -0.19 -0.48: 51.01 13.55 - 8.47 i 0.61 0.57
YpaneazoH3aeo0d, 01 0.12 2000 : 13.36 30.09.2008 03.10.2006 1084 :103.91 104.00: -0.04 1.76 -1.28 : 2.93 12.86 - 9.28 0.94 0.86
,ao6bleafou4aﬂ NMPOMbIWI/IEHHOCMb
AJIPOCA 19 0.00 3000 (16.00 23.10.2005 - 11 100.12 100.49: 0.00 -0.23 -0.96: 7540 1595 5.30 - 0.03 0.03
Monumemann, 01 0.00 750 {17.00 21.03.2006 - 160 $103.71 103.90 0.00 -1.42 0.76 i 10.25 16.37 7.84 - 044 041
CY3K, 02 0.00 1000 : 11.00 15.02.2007 16.02.2006 491 $101.00 101.65: 0.00 -0.10 0.10 i 16.58 10.81 - 6.00 i 0.34 0.32
XatineHo N'ond @uHaHc, 01 0.00 750 i12.00 02.04.2008 09.10.2006 903 101.60 101.96: 0.00 -0.19 0.65 230 11.78 - 10.34 ¢ 0.95 0.86
lMuweeasi NPOMbIWIIEHHOCMb
AlK Oro, 01 0.00 1100 { 15.50 22.04.2007 28.04.2006 557 :101.20 101.30: 0.00 -0.29 0.58 { 6245 15.30 - 13.35¢ 0.50 0.45
Banmumop-Hesa 0.00 500 1.00 05.09.2006 - 328 90.01 93.50: 0.00 -1.08 -6.86: 1.10 1.09 10.86 - 0.89 0.81
Banmumop-Heea, 03 0.00 800 {11.65 15.05.2008 23.11.2006 946 :102.15 102.43: 0.00 -1.81 1.54 { 46.28 11.42 - 9.74 : 1.04 0.94
Bumm-bunns-faHH 0.00 1500 {11.24 11.04.2006 - 181 101.11 103.40: 0.00 -0.01 0.05 0.31 11.00 6.76 - 0.50 0.46
Ipynna OCT, 02 3.03 1000 : 13.60 08.05.2008 22.05.2006 939 :101.30 101.60: 0.00 -0.79 -0.20 : 56.64 13.43 - 1094 0.58 0.52
WHeecmnpoexkm, 01 0.00 1000 : 10.80 16.05.2007 - 581 103.32 104.20: 0.00 0.00 0.98 : 43.20 1049 8.92 - 1.45 1.33
MukosiHogckuli 0.00 1000 § 13.50 18.09.2006 - 341 £103.80 105.05{ 0.00 -0.10 -0.80: 8.88 12.85 7.93 - 0.90 0.84
Hympuneecmxondune, 01 0.00 1200 : 12.00 09.06.2009 13.06.2006 1336 :101.45 101.60: 0.05 0.20 -0.23: 9.21 11.83 - 10.09: 0.65 0.59
MABA, 01 0.00 350 {12.91 15.06.2008 16.06.2006 977 0.00 0.00 i 0.00 - 0.00 { 9.20 - 0.66 0.58
MapHac-M, 01 0.00 500 {12.75 15.03.2006 - 154 :101.50 101.69: 0.00 0.05 0.10 9.78 1254 8.87 - 0.41 0.38
Mpatimepu doH, 01 0.00 750 £13.50 10.11.2006 11.11.2005 394 0.00 000 : 000 0.00 -0.39: 2256 13.35 - 6.00 : 0.08 0.08
Pa3zaynai-Lienmp 01 0.00 1000 : 14.00 05.06.2006 - 236 :101.40 102.20:( 0.00 -0.39 0.20 i 49.86 13.73 10.94 - 0.61 0.55
Pycckud Mpodykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 580 :101.60 102.20: 0.00 0.01 -0.39{ 21.40 13.70 - 11191 0.57 0.51
SOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 328 99.75 101.00: 0.00 0.00 -1.04 { 7.89 8.01 - 10.40 i 0.42 0.38
lTueoeapeHue
Bbanmuka, 01 0.00 1000 { 8.75 20.11.2007 - 769 :102.80 103.50i 0.00 0.00 064 { 27.09 851 7.46 - 1.99 1.85
KpacHbiti Bocmok-UHeecm 0.00 1500 : 11.50 25.02.2007 24.02.2006 501 104.00 104.50: 0.00 -0.10 0.00 i 15.12 11.02 - -0.37 : 0.37 0.37
TNT-NHeecmmermc 01 0.00 1000 : 12.00 28.09.2006 - 351 0.00 103.75: 0.00 053 -0.39i 427 1164 8.75 - 0.93 0.86
NN T-NHeecmmeHmce 02 1.59 1500 {14.25 23.03.2009 29.09.2006 1258 {105.50 105.89:{ 0.09 -0.38 -0.42: 6.25 13.44 - 7.66 0.93 0.86
CAH Vumep6pio 0.00 2500 § 13.00 15.08.2006 - 307 :105.46 0.00 { 0.00 0.09 -0.28: 30.99 12.32 4.69 - 0.65 0.62
Po3HUYHbIU cekmo,
Espocems, 01 0.30 1000 : 16.33 25.04.2006 - 195 :103.07 103.20i -0.15 -0.06 0.13 { 75.61 15.84 10.46 - 0.50 0.45
Konetika T4, 01 0.00 1200 §{ 9.75 17.06.2008 19.12.2006 979 102.25 102.55: 0.00 0.06 -0.10{ 5.61 9.53 - 7.93 1.13 1.05
Mapma-®uHatc, 01 0.00 700 :14.84 22.05.2008 25.05.2006 953 :107.00 108.75: 0.00 -0.79 3.51 { 56.11 13.81 - 267 i 0.59 0.57
lMamepoyka ®uHaHc, 01 0.00 1500 :11.45 12.05.2010 - 1673 0.00 0.00 0.00 0.00 1.55 : 4580 10.22 8.42 - 3.60 3.32
lNepexpecmok, 01 0.00 1500 : 8.81 08.07.2008 11.07.2006 1000 : 0.00 101.10: 0.00 0.00 0.18 : 21.96 8.70 - 7.16 i 0.73 0.68
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PbIHOK PYBJIEBbIX OBNUTALIUIA 13 okTa6ps 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 - 1146 :111.15 111.70: 0.00 0.00 0.91 { 40082 9.91 7.15 - 2.67 2.49
AVXKK, 02 0.00 1500 :11.00 01.02.2010 - 1573 :107.50 116.10: 0.00 -4.01 1.42 22 10.00 8.36 - 3.52 3.25
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1829 0.00 0.00 0.00 0.78 164 { 2292 860 6.75 - 3.19 2.99
AVXKK, 04 0.00 900 8.70 01.02.2012 - 2303 0.00 0.00 0.00 0.00 196 {1692 820 7.70 - 4.89 4.54
aemoccmpod, 01 0.00 2000 {13.00 27.05.2007 27.05.2006 592 101.88 101.94: 0.00 0.10 0.00 { 16.74 12.75 - 9.99 0.60 0.54
WHTEKO 01 0.00 1200 (10.95 15.02.2007 - 491 95.00 100.50: 0.00 0.00 0.00 i} 16.50 10.95 11.22 - 1.27 1.14
Uekumumuyemernm, 01 0.53 200 :16.80 24.12.2006 25.12.2005 438 105.46 106.00: 0.43 -0.67 1.53 8.75 15.85 - -11.09: 0.21 0.23
pynna JICP, 01 0.30 1000 : 14.00 20.03.2008 23.03.2006 890 101.50 101.60: 0.00 -0.10 0.05 729 13.79 - 10.29: 0.45 0.41
MUA, 01 0.00 2200 :10.00 20.09.2012 - 2535 :102.00 103.00: 0.00 0.00 0.00 : 16.44 9.71 9.24 - 2.80 2.56
K, 05 2.23 1120 :13.00 20.05.2008 23.05.2006 951 101.30 101.35: 0.09 -0.06 1.01 17.45 12.83 - 11.12: 0.59 0.53
LIYH JleHCneyCMY, 01 0.25 1000 {15.50 22.04.2010 27.04.2006 1653 {101.80 102.40{ -0.10 0.14 0.05 { 70.49 15.21 - 12.09¢ 0.51 0.45
Cub. uemeHm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 974 101.65 102.00: 0.00 -0.98 0.49 { 40.07 12.28 - 9.87 0.65 0.59
CY-155 0.00 1500 {14.00 30.03.2007 30.03.2006 534 99.90 104.00i 0.00 -2.45 1.29 5.37 14.07 - 16.00: 0.45 0.39
FOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 : 100.66 100.85: 0.00 -0.05 0.10 i 37.59 13.88 - 13.07¢ 0.70 0.62
TpaHcriopm
AsuaK. Camapa, 01 0.13 350 :15.00 08.03.2007 - 512 1103.25 104.25: 0.00 0.00 0.48 i 13.97 1442 1143 - 1.31 1.17
Uem Jlatn XaHdnure, 02 2414 3000 (11.59 22.05.2008 23.11.2006 953 101.80 101.85: -0.10 -0.25 0.22 i 43.82 11.36 - 9.87 1.04 0.95
MMK-TpaHc, 01 0.00 650 :11.50 10.07.2008 11.01.2007 39639 : 101.60 101.85: 0.00 -0.12 2.00 : 28.04 11.29 - 10.08 i 1.17 1.07
PX[, 03 0.63 4000 : 8.33 02.12.2009 - 1512 :105.30 105.50: -0.43 -0.33 0.81 : 28.76 7.90 6.92 - 3.51 3.28
PX[, 02 0.00 4000 : 7.75 05.12.2007 - 784 :102.75 103.25: 0.00 1.07 0.15 :{ 26.75 7.50 6.19 - 1.97 1.86
PX[, 01 7.01 4000 § 6.59 07.12.2005 - 56 100.11 100.33{ 0.15 -0.05 0.00 { 22.75 6.58 5.16 - 0.15 0.15
TpaHcHegbmenpodykm 0.00 1000  8.90 10.05.2006 - 210 {100.65 101.91¢ 0.00 0.01 0.05 { 37.55 8.81 7.20 - 0.55 0.52
QPuHaHCcOo8bIl CeKmop
Anbgpa®uHaHc, 01 0.00 1000 { 8.50 08.06.2007 09.12.2005 604 0.00 0.00 0.00 - - 28.88 8.50 - 8.57 0.16 0.15
Anbgpa®uHaHc, 02 0.00 2000 i 8.50 31.03.2010 05.04.2006 1631 0.00 0.00 0.00 - 0.00 1.63 8.55 - 9.79 0.48 0.44
BbaHk 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 528 100.60 100.85: 0.00 0.20 0.30 4.66 8.42 - 6.40 0.45 0.42
BHewmopzbaHk 03 0.00 2000 : 14.00 22.02.2006 - 133 :102.50 0.00 0.00 0.00 0.24 : 53.70 13.49 3.27 - 0.36 0.35
BHewmopabaHk 04 0.00 5000 : 5.60 19.03.2009 24.03.2006 1254 : 99.70 100.05: 0.00 0.00 0.66 3.07 5.59 - 5.35 0.45 0.42
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 489 99.49 0.00 0.00 0.00 0.00 {1296 8.17 7.16 - 1.28 1.20
PocbaHk, 01 0.00 3000 : 9.25 15.02.2009 14.02.2007 1222 :102.00 102.50: 0.00 0.06 0.22 : 14.95 9.04 - 7.48 1.28 1.19
Pycckuli CmaHndapm 02 0.00 1000 { 14.04 14.06.2006 - 245 :104.20 104.60: 0.00 -0.06 -0.38: 45.77 13.48 7.70 - 0.64 0.59
Pycckuli CmaHdoapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 679 101.25 101.49: 0.00 0.33 0.65 { 11.28 8.27 - 6.61 0.84 0.79
Pycckuli CmaHdoapm 04 0.00 3000 { 8.99 03.03.2008 02.03.2006 873 100.77 100.90; 0.00 0.27 -0.02 i 10.10 8.92 - 6.89 0.39 0.36
XKb BbaHk, 01 0.00 1500 :11.25 16.10.2007 18.10.2005 734 0.00 0.00 0.00 -0.05 -045: 53.94 11.25 - 10.67 i 0.02 0.02
XKb BaHk, 02 0.00 3000 : 8.50 11.05.2010 16.05.2006 1672 {100.21 100.50: 0.20 0.15 0.10 i 34.23 8.50 - 8.66 0.57 0.53
Bcezo 10 daHHbIM 142.92 281208
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POCCUUCKWE EBPOOBNUIALIUK 13 okTabps 2005 r.

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

CyeepeHHbIe egpoobriuzayuu
Poccus 07 $ 2400 10 26.06.2007 621 108.13 108.25: -0.29 -0.40 -0.46 4.92 9.25 67 BBB- Baa3 L BBB: 1.56 1.52
Poccus 10 $ 2718 8.25 31.03.2010 1630 107.56 108.06 : -0.12 -0.23 -0.23 4.88 7.67 60 BBB- Baa3 L BBB: 2.26 2.21
Poccus 18 $ 3466 11 24.07.2018 4667 14713 148.19: -1.67 -2.25 1.12 5.69 7.48 123 { BBB- Baa3 L BBB: 8.02 7.80
Poccus 30 $19 526 5 31.03.2030 8935 11131 111.88: -1.33 -1.69 0.66 5.67 4.49 121 BBB- Baa3 L BBB: 8.20 7.98
Poccus 28 $ 2500 12.75 24.06.2028 8290 185.06 187.06 : -1.08 -1.23 5.17 5.90 6.89 123 i BBB- Baa3 L BBB: 10.92 10.61
O6nuzauyuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 213 98.88  99.06 0.00 -0.06 -0.06 4.97 3.03 0 BBB- Baa3 L BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 762 96.38 96.75 -0.26 -0.77 1.57 10.07 3.1 0 BBB- Baa3 L BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 944 9413 9413 -0.13 -0.92 0.00 5.44 3.19 0 BBB- Baa3 L BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 2039 88.44 90.44 -0.57 -1.12 0.99 5.39 3.39 0 BBB- Baa3 L BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.41 25.10.2007 742 105.68 105.82: -0.01 -0.16 0.16 2.68 5.12 42 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1473 115.67 11599 -0.46 -1.14 0.30 3.50 6.70 83 BB+ Ba2 0.00i 3.42 3.30
ARIES 03 $ 2436 9.6 25.10.2014 3299 128.77 12943 : -1.23 -1.54 0.80 5.51 7.46 107 BB+ Ba2 0.00: 6.37 6.20
MyHuuunaanble eepooGnueauuu
Mocksa 06 €400 10.95 28.04.2006 197 104.10 104.39: -0.04 -0.30 -0.67 2.93 10.52 75 BBB- Baa3 BBB: 0.53 0.52
Mocxea 11 €374 6.45 12.10.2011 2190 112.70 113.32: -0.70 -0.87 1.43 4.02 5.72 111 BBB- Baa3 BBB: 5.20 5.01
TamapcmaH 15 $ 250 7.7 03.08.2015 3581 102.00 103.00: -0.87 -1.37 1.01 7.39 7.55 294 B Bal BB : 6.75 6.51

KopnopamueHbie eepoobriuzayuu

EspasxonouHe 06 $ 150 8.875 25.09.2006 347 10225 102.75: -0.03 -042 -005 636 868 227 B+ B3 BB-: 092 0.89
Pocrepmb 06 $ 150 12.75 20.11.2006 403 : 107.63 108.13: -0.01 -0.32 -069 544 1185 133 B- Baa3 Ll 1.01 0.98
AMTEI 07 $ 175 925 30.06.2007 625 10125 0.00 000 -049 0.82 844 914 425 1.59 1.53
Cubregms 07 $ 400 11.5 13.02.2007 488 10725 107.84i 006 -057 -0.34 571 1072 147 } BB- Ba3U 1.25 1.21
FA3I1POM 07 $ 500 9125 25.04.2007 559 10538 10563i -0.17 -055 -052 540 866 116 i BB- Baa3L BB+ 1.40 1.36
THK 07 $ 700 11 06.11.2007 754 i 110.00 110.56: 0.00 -0.54 -0.48 576 10.00 151 Ba2 1.82 1.77
MTC 08 $ 400 975 30.01.2008 839 i 107.36 107.94: -0.16 -046 -053 624  9.08 200 : BB- 2.07 2.01
Cucmema 08 $ 350 10.25 14.04.2008 914 107.35 107.96i -0.18 -146 038 698 955 272 B B3 B+i 227 2.19
Anpoca 08 $ 500 8.125 06.05.2008 936 : 106.25 106.75: 0.14  -0.79  0.11 547  7.65 120 B 2.29 2.23
Bumm-Bunns-[aHH $ 150 85 21.052008 951 10150 10250i -025 -0.83 -0.65 7.84  8.37 358 B+ B3 2.31 2.22
MMK 08 $ 300 8 21.10.2008 1104 10275 103.75i -0.31 -0.85 -0.90 697 7.79 271 | BB- BB-i 2.64 2.55
CubHegms 09 $ 500 10.75 15.01.2009 1190 } 114.00 114.75i -0.16 -1.13  0.21 594 943 167 i BB- Ba3U 2.79 2.71
Ceeepcmarb 09 $ 325 8625 24.022009 1230 10410 10469i -0.14 -095 -032 722 829 296 B+ B2 B+i 296 2.86
Boimneskom 09 $ 450 10 16.06.2009 1342 i 109.11 109.74: -048 -060 0.65 7.13  9.17 286 i BB  B1 3.09 2.99
Espa3sxondura 09 $ 300 10.88 03.08.2009 1390 i 112.05 11268 -009 -065 -020 718  9.71 292 B+ B3 BB-i 3.19 3.08
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1448 i 101.88 10247: -029 -092 -010 658  6.99 226 i BB+ Ba2 3.51 3.40
FA3ITPOM 09 $ 700 10.5 21.10.2009 1469 }117.00 0.00 i -064 -0.70 -0.07 570 897 140 i BB- Baa3 L BB+! 3.29 3.20
Mezacpor 09 $ 375 8 10.12.2009 1519 i 10272 103.24: -0.10 -1.10 -045 7.23 7.79 291 B+ BB-i 3.53 3.40
Bbimrnesnkom 10 $ 300 8 11.02.2010 1582 | 103.14 103.81: -0.30  -0.91 105 714 776 282 { BB  B1 3.70 3.57
FA3MPOM 10 €1000 7.8 27.09.2010 1810 i 11649 11694 -072 -125 0.87 405 6.70 129 i BB- Baa3L BB+ 4.33 4.16
MTC 10 $ 400 8.375 14.10.2010 1827 : 106.09 106.72: -026 -1.39 -0.05 6.89  7.89 257 § BB- 422 4.08
Boimnesikom 11 $ 300 8.375 22.10.2011 2200 i 104.75 105.50 i 0.00 0.00 0.00 7.38  8.00 307 { BB B1 4.87 4.70
Cucmema 11 $ 350 8.875 28.01.2011 1933 i 105.85 106.52: -0.54 -1.37 067 7.51 8.38 320 B B3 B+:i 429 413
MTC 12 $ 400 8 28012012 2298 10457 10520i -029 -0.72 -1.02 7.08 765 277 § BB- 5.01 4.84
Ceeepcmarnb 14 $ 375 925 19.04.2014 3110 i 109.94 110.82: -0.38 -053  0.30 764 841 319 B+ B2 B+:i 595 5.74
Arnpoca 14 $ 800 8875 17.11.2014 3322 i 117.25 118.25: -047 -0.82 1.32 6.35 7.57 190 B 6.45 6.26
rA3IMPOM 13-1 $ 1750 9.625 01.03.2013 2696 | 12050 121.00i -137 -194 118 613  7.99 167 i BB- Baa3 Ll BB+i 5.58 5.42
A3MPOM 13-2 $ 1222 4505 22.07.2013 2839 | 98.76 99.02 i -026 007 -223 490 456 45 BB- Baa3 L BB+ 3.16 3.09
FA3I1POM 13-3 $ 647 5625 22.07.2013 2839 | 9949 9974 i 031 -1.16 014 579 565 134 } BB- Baa3L BB+ 3.16 3.07
A3MPOM 15 $ 1000 5.875 01.06.2015 3518 109.25 109.83: -1.05 -1.29 314 466 538 143 { BB- Baa3 L BB+i 7.57 7.24
A3MPOM 20 $ 1250 7.201 01.02.2020 5224 }106.63 107.13i -0.38  0.88 008 648 6.75 203 { BB- Baa3 L BB+i 9.21 8.92
[A3M1POM 34 $ 1000 8.625 28.04.2034 10424 : 126.54 127.40: 0.76 0.94 250 656 6.82 189 i BB- Baa3 L BB+: 12.28  11.89

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBIU 13 okTabps 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
AnbabaHk 05 €175 10.75 19.11.2005 37 100.37 100.53 ¢ 0.07 -0.14 -0.52 6.29 10.71 292 B Ba2 B 0.09 0.09
MAM 05 $ 200 10.75 16.12.2005 64 100.82 101.10: -0.03 -0.17 -0.54 5.50 10.66 181 B B+: 0.16 0.16
Anbcpabark 06 $ 190 8 13.04.2006 182 100.71 101.42: -0.18 -0.19 -0.07 6.42 7.94 241 B Ba2 B+ i 0.49 0.48
Bark 3EHUT 06 $ 125 925 12.06.2006 242 101.81 102.50: 0.43 0.06 -0.25 6.35 9.09 224 B1 B- 0.63 0.61
C6epbank 06 $ 1000 54 24.10.2006 376 101.15 101.50¢ 0.04 -0.06 0.02 4.72 5.34 44 Baa2 L BBB: 0.72 0.69
BTE 06 $ 350 5.274 22.06.2006 252 100.48 100.55: 0.32 -0.06 0.15 4.76 5.25 60 BB+ BBB
MpomcessbbaHk 06 $ 200 10.25 27.10.2006 379 102.73 103.23: -0.14 -0.15 0.47 7.44 9.98 335 B B 0.96 0.92
MAM 06 $ 200 9.375 23.09.2006 345 102.97 103.50 i -0.02 -0.73 -0.11 5.98 9.10 180 B B+ 0.93 0.89
lMempokommepy, 07 $ 120 9 09.02.2007 484 102.50 103.25: 0.00 -0.79 -0.20 6.96 8.78 271 B B1 1.25 1.21
AnbgpabaHk 07 $ 150 7.75 09.02.2007 484 100.97 101.47: 0.17 -0.44 -0.13 6.89 7.68 269 B Ba2 B 1.27 1.22
Poc6atk, 07 $ 150 7.625 09.07.2007 634 101.25 102.25: 0.50 0.22 - 6.88 7.53 253 B- B 1.64 1.54
HOMOC 07 $ 100 9.125 13.02.2007 488 102.50 103.25: 0.00 -0.39 -0.44 7.10 8.90 285 B1 B 1.26 1.22
MocHapbatk 07 $ 200 5.877 05.10.2007 722 102.27 102.46 : 0.43 0.27 0.03 4.79 5.75 60 BBB-
MBI™ Hukodn $ 150 9 19.03.2007 522 102.63 103.44: 0.00 -0.60 0.05 7.02 8.77 278 B 1.36 1.32
Pycc. Cmano 07 $ 300 875 14.04.2007 548 102.34 102.96 : 0.33 -0.31 -0.04 7.07 8.55 283 iBBB+ 1.43 1.38
BTb 07 $ 300 6.58 30.07.2007 655 103.69 104.03: -0.06 -0.12 0.00 4.95 6.35 74 BB+ BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 872 102.00 102.50: 0.25 -0.47 0.24 7.68 8.46 344 B 2.18 2.10
Anbgpabark 08 $ 250 7.75 02.07.2008 993 101.16 101.91: -0.42 -0.75 1.19 7.26 7.66 300 B Ba2 B 244 2.36
lasnpombark 08 $ 1050 7.25 30.10.2008 1113 { 103.25 103.63: -0.13 -1.40 -0.45 6.06 7.02 180 B+ Baa2 L 2.70 2.62
BTE 08 $ 550 6.875 11.12.2008 1155 103.83 104.33: -0.33 -0.72 0.23 5.53 6.62 127 BB+ BBB: 2.83 2.75
Poc6atk, 09 €225 9.75 24.09.2009 1442 105.85 106.88 : 0.02 -0.60 -0.03 7.23 9.21 298 B- B 2.32 2.28
MocHapbaHk 08 $ 150 4.375 30.06.2008 991 97.30 97.80 i -0.08 -0.33 0.18 5.46 4.50 120 BBB< 2.54 248
XKb Batk 08-1 $ 150 9.125 04.02.2008 844 102.61 103.36 : -0.23 -0.42 -0.26 7.85 8.89 361 B- 2.09 2.02
XKB bark 08-2 $ 275 8.625 30.06.2008 991 102.18 102.68 : 0.05 -0.47 -0.10 7.71 8.44 345 B- 2.41 2.32
Bark Mockebl, 09 $ 250 8  28.09.2009 1446 105.15 106.00 : -0.33 -1.12 0.30 6.50 7.61 218 BBB- 3.46 3.36
Bark Mocksbl, 10 $ 300 7.375 26.11.2010 1870  103.55 104.30: -0.27 -1.38 0.45 6.54 712 223 BBB-< 4.25 4.12
BTb 11 $ 450 7.5 12.10.2011 2190 108.00 109.00: 0.16 -0.47 0.39 5.89 6.94 158 BB+ BBB: 4.98 4.84
BTE 15 $ 750 6.315 04.02.2015 3401 101.99 102.99: -0.50 -0.86 0.80 5.72 6.19 141 BB+ BBB: 3.73 3.62
Cbepbark 15 $ 1000 6.23 11.02.2015 3408 100.36 101.36: -0.83 -0.91 0.97 6.13 6.21 181 Baa2 L BBB: 3.81 3.70
BTb 35 $ 1000 6.25 30.06.2035 10852 : 101.26 102.01 : -1.50 -1.94 3.18 6.16 6.17 149 BB+ BBB: 13.72 13.31

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 13 okTabps 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
EU2YT=RR 99.60 99.60 -0.01 -0.10 0.08 247 1.90 AAA Aaa
EU10YT=RR 100.15 100.15 -0.31 -0.12 -0.41 3.23 8.38 AAA Aaa
MEXGLB26=RR 158.50 158.00 -0.31 -2.38 -0.85 6.39 10.20 BBB Baa1
BRAZILC=RR 100.00 100.00 0.00 -0.25 -0.62 0.00 0.00 BB- B1
BRAGLB27=RR 113.50 113.81 -1.04 -3.13 3.17 8.70 9.49 BB- B1
TRGLB30=RR 143.50 143.50 -1.96 -0.34 2.85 7.84 10.28 BB- B1
TRGLB10=RR 123.63 123.63 -0.70 0.00 1.06 5.88 3.71 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 34.00 34.00 0.00 0.00 -3.03 69.09 1.93 B- B3
RUSGLB10=RR 107.63 107.56 -0.12 -0.23 -0.23 4.88 2.26 BBB- Baa3 U
RUSGLB30=RR 111.25 111.31 -1.33 -1.69 0.66 5.67 8.20 BBB- Baa3 U
HemouHuku: REUTERS
Wudekcobl JPM EMBI+
EMBI+ CrP3j WHOEKC N3MEHEHUE, %
Cnpag Vlzr:e:-l:::e 3HayeHne 3a feHb CM':::?;& C Havana roga 3a 12 mecsiues
EMBI+ 267 6 351.93 ¢ -1.13 -2.52 6.79 10.18
EMBI+ RUSSIA 112 7 41829 i -1.16 -2.44 11.27 16.28
EMBI+ MEXICO 148 3 318.18 ¢ -0.75 -1.71 4.37 6.15
EMBI+ TURKEY 237 10 234.04 ¢ -1.09 -0.98 5.86 9.09
EMBI+ BRAZIL 381 6 466.06 | -1.46 -3.50 5.01 9.53
EMBI+ VENGVUELA: 332 2 523.14 : -1.06 -2.63 11.12 15.08

UcmouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 13 okTabps 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 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 HacTosiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3Ha4YUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOU3BeAeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO 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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