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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.72 -0.0570 v 0®3 45001 102.82  103.43 -0.06 5.29
EUR/USD 1.1731 -0.004 v O®3 46001 107.80  107.91 0.00 5.96
MIBOR, % 7.88 2.25 )] Od3 46014 108.40 109.09 0.24 6.94
OCTATKM HA KIC B LIB, 270.8 5.9 ) MFop39-06 11110 111.40 0.10 6.91
MNPL. PYB.

HE®Tb (URALS) 49.56 0.52 L) Moc.o6n.58 108.90 109.20 0.07 7.1
30M0TO 490.8 5.4 A CamapO6n 2 99.50 99.99 0.00 6.99
EMBI+ 359.63 0.44 ) HuxropO6n2 10520  105.45 0.15 7.64
EMBI+ CMNPEQ 244 2 v TA3MPOM A4 104.41 104.60 0.10 7.06
EMBI+RUSSIA 419.57 0.45 )] EspoceTb-1 102.01 102.14 -0.09 11.37
EMBI+RUSSIA CMPEQ 13 1 ) LIYH 01 o6n 101.01  101.75 0.75 11.47
MICEX RCBI 102.07 0.06% ) }OTK-01 06. 103.50  104.00 0.02 9.53
MICEX OB BbEMbI, MJTH. PYB. BUPXA Pnc PENO POCCUA 30 112.06 112.44 0.06 5.64
KOPMOPATUBHbLIE 818.04  2116.76 2620.22 UST 10 100.30  100.34 0.34 4.46
MYHULUMNANBHBIE 137.14  1845.80 1498.15  rA3MPOM 13 120.38 0.00 0.22 6.11
FOCYHAPCTBEHHBIE 4794.32 BAHK MOCKBbI 09 103.78  104.41 0.13 6.86

M BHYTPEHHMM ONFOBOW PLIHOK

» Buepa, HecmoTtps Ha Bbinnatel no HAC, cylwecTBeHHOro pocTa CTaBOK Ha
LEHEXXHOM pbiHKe He npousowno. CToMMOCTb OfHOLHEBHbIX KPEOWUTOB He
nogHumanacb Bbilwe 6-7% rogosbix. Mbl nonaraem, uTo chep)KaHHbIM POCT CTaBOK
obbscHseTcs  nposoaumMbiMK  LlenTpanbHbiM  Bankom  aykumonamu  PEMO, B
pesynbtate Kotopbix LB npepoctasun 6ankam 57,61 mnapa. pybnei nog 6,15%
rofoBbix. Takum obpa3oMm, Buepa OBOCTPEHUSI CUTyauWu Ha OEHEXHOM pbIHKE, W,
C/IejOBaTeNIbHO, YCU/IEHWA LAB/IEHWUA HA PbIHOK pybneBbix 0B/Mrauui He NPOU3OoLWIO.
Mo utoram AHs KOTUpPOBKM pybneebix obnurauqii HemHoro nogpocnu. B cpepHem
CTOMMOCTb HErocyapcTBeHHbIXx obsuraumii Buepa sbipocna Ha 0,05%. Toprosbie
060pOTbI CEKTOpa TakyKe MOAPOC/HU, XOTA U OCTaIMCb JOCTaTOYHO HEBOMbLUUMM.

Ha Tekyweh Hepene paBneHne Ha pbiHOK pybnesbix obnurauni ycunutca. Jeduunt
pyb/ieBbIX PECypCcoB, KOTOpbIM HabnofaeTcs Ha MPOTSXKEHWW BCEro Mecsaua, Ha
NPencToser Henene MOXET YBEJIMUMTbCS, 4YTO CBS3aHHO C HayaJioM nepuoja
Hanoroebix nnatexxken. B natHuuy npongyt ynnatel HAMU v akuusos. Ha atom dpoHe,
Mbl OXWAaeM, OOOCTPEHWA CHTyauuu Ha [EHEXHOM pblHKE, UTO  MOXeT
HeBNaronpUATHO OTPA3UTCA Ha KOTMPOBKax pyb/ieBbix 0Bnurauui.

OpHako Mbl nosaraem, 4yTo B C/lydae CTaBW/IbHOCTM BHELIHErO [OJOBOrO W
Ba/IIOTHOrO PbIHKA CYLLECTBEHHOrO CHWYKEHWS KOTMPOBOK pybsneBbix obaurauui He
npouzonper. Ckopee Bcero, Ha nNepuOS HaNOrOBbIX MNJATEXEW PbIHOK BHOBb
NOrpy3uTCs B CRAYKY.

Takxke Ha 3TOW Hegene Ha MNEPBUMUHOM PbIHKE COCTOATCS pPa3MELLEeHUsl 4YeTblpex
HOBbIX BbINyCKOB pyOneBbix obnurauui Ha cymmy 5,75 mnpp. pybneit, uto Takxke
oTBsieyeT pybreByl0 NUKBUAHOCTb C BTOPUYHOTO pbiHKA. Hanomuum, uto O cBOMX
nnaHax BbIATU Ha PbIHOK Ha TeKylWeW Hejene 3asBAsAM  afMUHUCTpauus
XabapoBckoro Kpasi, C NPEeASIOKEHUEM UeTbIpeXIeTHUX obsuraumii Ha cymmy 1
mnpa. pybnei, YPCU, c npeano>keHUeM HOBbIX LIECTUAETHUX OBAMraumi Ha cymmy 2
Mnpa. pybnei, toproeas ceTb MarHuT, c TpexneTHUMK obauraumsmu Ha 2 MApA.
py6nei u [asbaHk, c TpexneTHUMKU obauraumsmu Ha cymmy 750 maH. pybnei.

Mbl nonaraem, uyTOo B HacTosillee BpPEMS ydyacTMe B MEPBUUHbIX Pa3MELLEHUAX
ABNAETCA [O0CTATOYHO MPUBNIEKATENIBHOM WHBECTMLMOHHOW CTpaTtervei.  YuuTbiBas
C/IOXKUBLUYIOCS KOHBIOHKTYPY, [ANSl pPa3MeLLeHUsi CBoux obsvraumi  (ocobeHHo
LNMHHBIX) 3MMUTEHTY TNpPUAETCS MOMTH Ha MNpPeAsoXKeHWs WHBECTOpaM NpemMuy
OTHOCHUTE/IbHO BTOPHUYHOIO pPbliHKAa.

Takum 06pasoM, MO HALWEMy MHEHWIO, [OWHAMWUKA KOTMPOBOK HA BHYTPEHHEM
[LONITOBOM PbIHKE Ha 3TOW Hefene OyneT onpeaensaTbCs Kak AEHEXHbIM PbIHKOM, Tak
M BHELWHWUMH hakTopamu. XOTS CTOMT OTMETUTb, YTO B CJ/lydae Y/yylleHUs] BHELLUHEM
KOHDBIOHKTYPbI, M, MPEXAe BCEro Ha Ba/IlOTHOM pbiHKE (CM. KOMMEHTapuM Mo us-
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treasuries), pbiHOK pybneBbix o6sMrauMi MOXeT MONAYYMTb HENNOXOM 3apapg

210 Cnpag Poccun-30 k UST-10, 6.n. OonTUMHU3Ma.

200 v v

190 " BHELHWIA OONTOBOW PbIHOK

180 » US-TREASURIES. Buepa ponrosoit pbiHok CLUA npogemoHcTpupoBan
122 YMEpPEHHbIA POCT Ha .(*)OHe OTCYTCTBMA KaKOW-TMOO MaKpocTaTUCTUKU. [loxoaHocTu
150 10-neTHUx us-treasuries cHusMnuMcb Ao yposHa 4,46% roposbix ¢ 4,49% Buepa
140 yTpoMm.

130 M3 cobbiTUi, KOTOpble UMEIOT 3HAUYEeHUEe 415 MHUPOBbIX (PUHAHCOBbLIX PbIHKOB BOOOLLE
120 M [O/rOBbIX B YACTHOCTH, CTOMT oTMeTUTb cnosa uneHa PPC Maikna Mockoy u
110 BbicTynneHue rnaebl ELB XK.-K-Tpuwe.

100 Tak, no wMHeHuWio Mockoy «JafbHelllee MOBblLEHWe YYETHOW CTaBKW BMOJHE
% npUeMIeMo, HecMOTpsi Ha To, uTo ee 3HadeHue (4,0% ropoBbix) HaxoguTCs Ha

man-05 wuioH-05 wion-05  aer-05  ceH-05 okT-05  HOs-05

HWXXHEW rpaHuLue HeWTpasbHoro ypoBHs». «Ecan uHdnauma v MHPAAUMOHHbIE
OXXMAAHHA NPOJOIIKAT pacTH, MOHeTapHas NoJIMTUKa ByaeT yxectouatbca», - 3asBUN
Buepa Mockoy.

Cnpag kopnopaTtuBHbIX obnuraumii k Mockse

350 JK.-K.-Tprwe B cBoem BbicTynneHun B Esponeiickom [lapnameHte B bBploccene
325 noaTeepaun Buepa HamepeHue ELLE noebicutb yueTHyio cTaBKy, KoTopas
2300 Haxogunacb Ha MuHuManbHoMm 2,0% ypoeHe B Teuenuwe 2,5 ner. OcHoBaHueMm

noBbileHWUs ydyeTHOM cTaBku ans ELB, Tak e kak v gns ®PC CLUA, sensiotcs
BO3POCLUME WMH(IALUOHHDBIE OXXWUAAHWUSA U PUCK YCKOpeHus uHpnsauuu. Hecmotps Ha
TO, UTO HGa30Bble MHAEKCbI MOKA HE JEMOHCTPUPYIOT YCKOPEHUS MHMDAALMK, POCT LieH
Ha HedTb BygeT nNpoo/KaTb OKa3blBaTb HEraTMBHOE BJIMSHWE NPOAOSIKUTEIbHOE
BPEMS U BO3MOXXHO OTPA3UTCS Ha IKOHOMMUKE C HEKOTOPbIM /laroMm.

275
250
225

200

175 PbiHku xnayT, uto ELLB noebicuT yueTHylo ctasky Ha 25 6.n. no 2,25% roposbix yxe
150 Ha Gnwxadwem 3acefsaHun 1-ro pgexkabps. Ha waw B3rnsg, dyHoameHTansHo 3TO
125 LO/XKHO MNpPMBECTM K 3aMefJieHWIo pocTa Kypca Jojilapa NpPOTHUB €BPONENCKOM
100 BaJIloThl.
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> Tekywasn Toprosas Hepens 8 CLUA 6ynet kopoTkol, Gnaronaps npasgHoBaHUIO
. B ueTBepr npasgHuka «[leHb Bnaropaperusi». [oTOK CBeXMX GNIOKOB CTATUCTUKM,
KopnoparveHbiit cerment CMOCOBHbIX M3MEHUTb PbIHOYHYIO KOHBIOHKTYPY, YCWIWTCA JMlb Ha CrenyloLen
[ — Hepene, korpa Oyayr ony6nMKoBaHbl JaHHble MO MHAEKCY NOTPeBUTENbCKOV
OBopoT M, pYE. W ETYTITET YBEPEHHOCTH 1 BTOPUUHOHW OLieHKe BBIM CLUA 3a tpetui kBaptan.
(Empoka + PC) CTOMMOCTH, % Ha 3Toll Hemene, 3HaUMMbIM COBbBITHEM MOXHO CUMTATb CErOAHSALIHIO NyBAUKaLMIO

A3MPOM AG 338.11 0.05 ) npoTokona 3acepaHus Komutera no otkpbitbiM pbiHkam CLUA ot 01.11.2005 r., Ha
©CK E3C-02 24488 0.25 N koTopomM yuetHas ctaka ®PC CLUA 6bina noebiweHa Ha 25 6.n. go 4,0% ronoebix.
©CK ESC.01 104.82 0.05 # KommeHTapun ®PC, copepkalipecs B NpOTOKOJE, BO3MOXXHO, NPOJIbIOT CBET Ha
6yaywyio MoHetapHyio nonutnky @PC CLUA. Hanomuum, uto B nocnegHee Bpems
HewmpTen-4 18549 024 3 npeactaeutenn ®PC npenynpexxpand pbiHOK 06 OMAcHOCTH YCKOPEHWS! MHIALMH,
TMK-02 06 106.18 0.00 t KaK O[HOTO M3 MOC/MEACTBUIM pa3pyLUMTENbHbIX yparaHoB M pocTa LeH Ha HedTb.
PycCrann-4 100.53 0.00 * OpHako (pakTHUecKMe [aHHble MO AWHAMUKE MPOMbIWIEHHbIX U NOTPEBUTENbCKHUX
CBTnk-506 99.68 0.00 " LieH, KoTopble BbLIM ONyHMKOBaHbI Ha MPOLUJION Heaene, NoKa He NMOATBEPAWSIM 3TH
HCMM3-1 06 84.11 -0.03 v onacenusi. bazosas uHpnsaums B CLUA octaetcs nop KoHTponem.
CHETAKA406 66.11 0.25 a Mbl nonaraem, 4to Ha 3TOM Hegpene [OXOAHOCTH MHAUKATUBHbIX 10-neTHuMx us-
BKM- G106 o164 005 v treasuries Bpag av BbinayT U3 kopuaopa 4,45%-4,55% roposbix.
Niuneps! poctalnaneHms > EMEREBING MARKETS. CrabunbHas AMHaMUKa aMepHKaHCKUX FOCYAapCTBeHHbIX
obnuraumit aKTMBM3MpoBana nokynartenen espoobnuraumii emerging markets. o
PocT, % Manekve, % utoram aHs uHpekc EMBI+ sbipoc Ha 0,44%, a ero cnpag coxpaHUAca Ha ypoBHe
1.25 PECTOPAHC2 245 6.n.
110 BB/ MM 106 » POCCUNUCKUE EBPOOBJIMTALUMKU. Ha pbiHKe POCCHICKMX eBpoOBaUraLmii
105 BarosmaL 1 BYepa Hab/ofanuch No3uTHBHble HacTpoeHus. Mo utoram aHs uHaekc EMBI+Poccus
0.9 Manpiie-01 Bbipoc Ha 0,45%, a cnpan mHaekca coctasun 113 6.n. CerogHsa c yTpa KOTUPOBKHM
eBpoobnuraumit «Poccusa-30» Toprytotcs Ha yposHe 112,13/112,19 npoueHTos ot
078 HYR 01 o HomuHana. Cnpag «Poccuu-30» k UST-10 cerogHs c yTpa cocrtaensetr okono 113
BunankHe-1 -3.70 6.I'I.
HOMOC 68 -3.45
Wckntum-01 -1.30
BonTen4306 -0.70
AsTo6aHWH -0.70
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M HOBOCTM SMUTEHTOB AONTOBOT O PhIHKA

» MAUPUHBECT nnaHupyetr 29 Hosbps HauaTb pa3sMellleHHe BTOPOro BbiMycKa
NBYXNETHWUX oBauraumi Ha cymmy 1 Mapga. pybneit.

» TOPIOBAA CETb «[AWUKCHU» npuHana pelweHne pasmMecTuTb NATUNETHWE
obnvraunm Ha cymmy 3 mMapg. pybne.

» OHUACTPYM BAHK npuHsan peweHue pasmectutb TpexnetHue obaurauuu Ha
nepeom cepuu Ha cymmy 1 mapg. pybnen.

» BEJIFPAHKOPM. Arpoxonguir OOO "Benropoackue rpaHysMpoBaHHble Kopma”
6 nexabps 2005 roga HauHeT Ha MMBB pasmelueHue TpexneTHux obnuraumi nepsoi
cepuun Ha cymmy 700 maH. pybnei.

:Ma|71-05 wioH-05 wmion-05  aer-05 ceH-05 okT-05  HOA-05 n 3 KOH O M |/| KA/I-l OJ-I MTM KA

FA3MPOM-34

Cesepcranb-14

» HWHONAUUA. Mo paHHbIM nepeoro 3amectutens npepcepatens LUb PO Anekces
Yniokaesa, uHdNALMSA 3a NepBylo NONOBUHY Hoabps coctasuna 0,4%, a scero 3a
Mecsl, BNacTM OXWaaloT pocTa noTtpedbutenbckux ueH B npegenax 0,8-0,9%. Mpwu
atom LB P® paccuuTbiBaeT Ha TO, 4TO B AeKabpe MHMNALMA COCTABUT TakKe OKOJO
0,8%, a no utoram roga okaxetca Hue oTmeTku B 11%.

Mbl  nonaraem, uTo nofobGHble MNPOrHO3bl  BRacTel  SABNAIOTCA  C/IMLIKOM
ONTUMUCTHUHBIMU U COXPaHSEM Hall FoOA0BOW NPorHo3 Ha yposHe 12%.

M KPEOVTHBIE PEATUHIY

Cnpapbl EMBI+ 1 EMBI+Poccus, 6.n.

» AJIbOA-BAHKA. Fitch Ratings npuceouno oxxuaaembiit [OArOCPOUHBIN PENUTUHT
«B-» npepctoswemy Bbinycky gecatunetHux obnuvraumi Alfa Bond Issuance,
npeacTaBisiolMx coboi yyactMe B CCyde, MMEIOLLMX OrpaHWYEHHbIM perpecc Ha
amuTeHTa. [laHHble ob6svrauun  ByoyT  MCNONb30BAaTbCH  WMCKJIIOUYMTENIBHO A1l

Main.05 wmioH.05 wmon.05 aer.05 ceH.05 okT.05  HOA.05 d)“HaHC”pOBaH”ﬂ Cy6op,u,|4H|4pOBaHHOr0 er,ﬂ,HTa Aan)a_BaHKy'
Russia EMBI+Spread EMBI+Spread
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.' KANEHOAPbL COBbITU HA [ONTOBOM PbIHKE

CErogHsA
24 Hos 05
25 Hos 05
28 Hos 05

1 nek 05
2 nek 05

BbixogHoi getb B CLUA. (OeHb Brarogapenus)
Ynnata akuu3oB, Harnora Ha [o6blyy MONe3HbIX UCKONaeMbIx
Ynnata Hanora Ha npuBbinb

B IloHgoHe cocTouTcst BCpeya MUHUCTPOB (OMHAHCOB U rNaB LieHTparbHbIX 6aHKkoB cTpaH "G-7"

.' KAJNNIEHOAPb NMEPBUYHOIO PbIHKA

[ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpalleHus
CErogH~A a3baHk, 01 750 3 rogal rog
23 Hos 05 Maruut ®unanc, 01 2000 3roga
24 Hos 05 Xabaposckuit Kpait, 31006 1000 4 ropa
24 Hos 05 YpancssabiHeopm, 06 2000 6 net
4 nek 05 PocuHtep Pectopante, 03 1000 3ropa
5 pex 05 Pecny6nuka Komu 1000 10 net
M CTATUCTUKA CLIA
Mocn. Oxupaemoe [pownoe  daktuyeckoe
[ata MokasaTenb
nepvog 3HayYeHMe  3HaueHue 3HaueHue
10 Hos 05 Toprosbiit banaHc (canbao, Mnpg. gons. ) ceH.05 -60.00 -59.03 -66.11
10 Hos 05 ®epepanbHbii Blogxer, (canbgo, Mnpa. Aonn.) okT.05 -55.00 -57.30
10 Hos 05 /IMnopTHble LieHbl okT.05 0.00% 2.30% -0.30%
10 Hos 05 OKCNOpTHbIE LiHbI okT.05 0.80% 0.60%
15 Host 05 WHdbnaums B npombiwnerHom cektope (PPI) okT.05 -0.10% 1.90% 0.70%
15 1051 05 WHcpnsums - Core PPl (ounLLeHHas OT BNMSIHWA LieH Ha ok7.05 0.20% 0.30% -0.30%
NPOAOBONLCTBIE 1 SHEPTETUKY)
15 Host 05 PosHiuHble npogaxm (Retail sales), m-t-m okT.05 -0.70% 0.30% -0.10%
15 Hos 05 Retail sales, ucknioyasi aBTomobunm, m-t-m 0okT.05 0.20% 1.40% 0.90%
16 Hos 05 WHdbnsiums - Vinaeke notpebutensckux yeH (CPI) okT.05 0.00% 1.20% 0.20%
16 Host 05 WHdbnsums, 6e3 yyeTa LieH Ha SHeproHocuTenm 1 or.05 0.20% 0.10% 0.20%
npogosonscTaue (core CPI)
16 Hos 05 Real Eamnings okT.05 - -1.00% 0.40%
16 1051 05 Cuer aBwxerus kanutana (Capital Net Flow), mnpa. ceH.05 72,50 89.00 101.90
ponn.
[MpomblLwneHHoe npou3BoAcTBO M/M (Industrial production
17 Hos 05 mim) 0okT.05 1.00% -1.30% 0.90%
VHpekc fenosoit aktueHocT ®PE dunagensbdum
17 Hos 05 (Philadelphia Fed index) H05.05 15.30 1713 11.50
CErofHA
29 Host 05 V|H,D,(I3KC norpeﬁmenbcxom yBepeHHocTu (Consumer 85.00
confidence index)
29 Host 05 CraTtucTuka npogax Hosblx fomoB (New Home sales), %  okT.05 2.10%
30 Hos 05 lMpensaputensHas ouetka BB (preliminary) 3 k.05 3.80%
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KPUBbIE JOXOLHOCTEWN 22 Hoabpsa 200

Kpueasi doxodHocmu cybghedepanbHbix U MyHUyunanabHbix o6nuzayul
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PbIHOK PYBJIEBbIX OBNUTALIUIA 22 Hoab6pa 2005 r.

OMUTEHTbI OBBLEMbI MOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE,%  [OXOQHOCTb,%  [OIOPALNA

Oobbem LiHen fo

M?'lioz% ZC‘: Kyonou, Morawexune OdbepTa nora:ueHm Mokynka I'Ipc;,qa)« AeHb  Hedena  mecsu HKA TeK;/u.La nori.(am. ocberTe ﬂ::' Moga. atop
Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusimMu
OBP 0.0 - - 15.12.2005 09.12.2005 24 0.00 0.00 - 0.00 0.00 - - 123 164 i 0.05 0.05
OBP 02 474 - - 23.06.2009 15.03.2006 1310 : 98.55 98.66 : 0.13 0.05 0.15 - - 041 478 i 0.31 0.30
OBP 03 0.0 - - 22.09.2009 15.12.2005 1401 0.00 99.74: 0.00 0.03 0.27 - - 0.09 540 i 0.07 0.06
O3 25057 75.9 33773: 7.40 20.01.2010 - 1521 £102.80 102.90: 0.05 0.00 -1.39: 527 7.19 6.78 - 3.61 3.39
O3 25058 56.4 31866 : 6.30 30.04.2008 - 891 :100.30 100.40: -0.07 -0.05 -0.69: 3.28 6.28 6.31 - 227 214
O3 26198 0.0 42117 ; 6.00 02.11.2012 - 2538 9435 9500: 0.00 069 -145: 279 6.31 6.91 - 5.84 5.46
0®3 27019 0.0 8800 : 10.00 18.07.2007 - 604 :106.10 107.20: 0.00 0.00 -0.28:33.97 9.31 533 - 1.52 1.45
03 27020 0.0 8800 : 10.00 08.08.2007 - 625 :106.10 107.30: 0.00 0.00 0.00 : 28.22 9.30 542 - 1.58 1.50
0®3 27022 0.0 21296 8.00 15.02.2006 - 86 0.00 101.29: 029 -0.29 -035: 1.10 7.90 247 - 0.24 0.23
O®3 27026 0.0 16000 8.00 11.03.2009 - 1206 :101.50 101.80: 0.00 0.00 -0.18 i 1490 7.87 6.48 - 2.93 2.75
O®3 45001 1.1 28356 10.00 15.11.2006 - 359 :102.82 103.43: -0.05 1.06 -0.30: 0.68 9.67 5.30 - 0.72 0.68
O®3 45002 0.0 5520 :10.00 02.08.2006 - 254 0.00 106.96: 0.00 0.00 -059: 9.04 9.66 4.78 - 0.67 0.64
O3 46001 0.0 60000 § 10.00 10.09.2008 - 1024 :107.80 107.91: 0.00 0.00 -0.54: 1863 9.26 5.96 - 1.86 1.75
O®3 46002 0.0 62000 ; 10.00 08.08.2012 - 2452 :109.56 109.75: 0.00 042 -2.25:26.30 9.12 6.93 - 4.67 4.37
O3 46003 0.0 37298 : 10.00 14.07.2010 - 1696 :111.70 112.20: 0.00 -0.04 -0.88:33.97 893 6.76 - 3.43 3.21
O®3 46005 0.0 20000 0.00 09.01.2019 - 4797 : 4091 4220: 0.00 0.00 -57.93: 0.00 0.00 7.27 - 1243 1159
O3 46014 4349.9 58290 10.00 29.08.2018 - 4664 :108.40 109.09: 0.22 0.14 -2.60: 1863 9.17 6.94 - 5.88 5.50
O3 46017 96.7 29354 9.00 03.08.2016 - 3908 :104.95 105.02; 0.16 0.07 -2.60: 1.23 857 7.03 - 7.09 6.63
03 46018 81.5 17940 9.50 24.11.2021 - 5847 :110.00 110.44: 0.27 0.18 -2.12: 17.70 8.61 6.95 - 8.75 8.18
Bceeo 4636.2 538776
Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 22 Hoab6pa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HAOXOAHOCTb,% AOPALNSA
Obbem, OHewn fo

M?_Eoz% gg{: Ky::)H’ Morawexue OdbepTa I'IOI'al:leHVI Moxkynka I'Ipoa,qam AeHb Hepensa Mecsy  HKA TEKZLU'a no:;m. o q;nge '?123' Mog. aiop
moezu mop20e8 MyHuuyunaJjibHbiMmu oG.nueauu;mu
Boneoepao, 01 0.00 400 :10.20 17.07.2008 - 969 :103.00 103.50: 0.00 -0.29 -0.86: 894 990 8.65 - 2.35 2.16
KasaHb, 01 0.38 750 :10.50 21.07.2006 - 242 :101.92 102.19: 0.04 0.16 -0.34: 892 10.28 7.43 - 0.65 0.60
KaszaHb, 02 0.00 1000 : 10.00 11.04.2007 - 506 :102.90 103.04: 0.00 0.14 0.00 { 10.68 9.70 7.89 - 1.30 1.21
KpacHosipck, 02 6.01 630 :12.50 27.10.2006 - 340 :105.00 105.20: -0.05 -0.46 -0.56: 890 11.90 7.02 - 0.89 0.83
KpacHosipck, 05 0.00 1000 §{ 6.19 18.10.2008 - 1062 { 99.85 99.99f 0.00 0.03 0.00: 577 6.19 7.55 - 2.67 2.48
Hoeocubupck, 02 1.53 1500 §13.00 07.12.2006 - 381 104.50 105.10: 0.75 -0.46 -0.65:27.07 1237 7.1 - 0.97 0.91
Hosocubupck, 03 1.67 1000 § 4.95 14.07.2009 - 1331 i{111.11 111.40f 0.25 -0.12 -0.18 i 18.04 4.44 8.61 - 3.04 2.79
Tomck, 01 0.00 300 :13.00 22.11.2007 - 731 0.00 0.00 { 0.00 0.00 052 2194 1219 7.53 - 1.33 1.23
Yepa, 03 0.00 400 :10.03 18.07.2006 - 239 :101.01 101.95: 0.00 -0.39 -0.54: 3434 9389 7.9 - 0.63 0.59
Yepa, 04 0.00 500 :10.03 03.06.2008 - 925 :104.95 105.05: 0.00 0.00 -0.25: 4588 9.54 7.94 - 2.21 2.05
Umoau mopzoe cybghedepanbHbIMU 0b1U2ayusiMu
BbawkopmocmatH, 04 3.33 500 : 8.02 13.09.2007 - 661 101.05 0.00 : 0.00 0.00 0.20 :14.72 794 7.52 - 1.70 1.58
Bbenzopodckas obn., 04 0.00 320 :14.50 29.04.2008 - 890 :112.75 113.75: 0.00 0.00 -0.57: 9.14 1275 7.78 - 2.15 1.99
Beneopodckas 06n., 03 0.00 300 {19.00 20.12.2005 - 29 100.10 101.50f{ 0.00 0.00 -0.10 i 32.27 18.94 14.71 - 0.08 0.07
Bonzoepadckas o611. 0.00 400 :11.99 14.05.2006 - 174 0.00 0.00 0.00 0.00: 039 1164 537 - 0.47 0.44
Bonzoepadckas obn., 01 0.00 600 (13.00 11.06.2009 - 1298 :1108.00 0.00 { 0.00 049 -1.22:56.27 11.81 7.50 - 2.20 2.05
Boneoepadckas obn. 35001 0.00 700 (13.00 17.06.2010 - 1669 {109.00 109.50: 0.00 0.05 -1.16 i 63.75 11.87 8.16 - 2.52 2.33
BopoHexckas 06n. 01 9.82 600 :13.00 15.12.2007 - 754 :1110.31 110.50: -0.05 -0.09 8.01 {2422 1179 7.78 - 1.82 1.69
BopoHexckas 06n. 02 0.95 500 :13.00 18.06.2009 - 1305 (113.90 114.30: 0.00 -0.17 -1.38: 56.63 11.37 7.96 - 2.88 2.67
Upkymckas obn., 01 0.00 700 :11.00 22.07.2007 - 608 :103.05 103.30: 0.00 -0.24 -0.24: 26.16 10.67 7.73 - 1.08 1.01
Upkymckas o6r., 02 0.62 750 (10.00 07.09.2006 - 290 :102.30 102.45: 0.00 -0.01 -0.20% 1249 9.77 7.09 - 0.76 0.71
Upkymckasi obn. 31001 5.44 1500 {10.00 17.12.2009 - 1487 :104.42 104.60{ 0.38 -0.91 -0.67: 1863 9.58 7.55 - 2.08 1.93
Kanyxckas o6r., 01 0.00 300 :11.46 24.12.2007 - 763 :101.00 104.00: 0.00 0.00 0.00 { 47.10 11.15 8.28 - 1.86 1.71
Komu, 05 0.00 500 {15.00 24.12.2007 - 763 :1111.50 112.65: 0.00 -0.45 -0.88 { 23.84 13.45 7.80 - 1.83 1.69
Komu, 06 4.87 700 (14.00 14.10.2010 - 1788 :{117.00 119.00: -0.17 -0.08 0.00 i 1458 11.78 7.95 - 3.81 3.53
Komu, 07 0.00 1000 :12.00 22.11.2013 - 2923 0.00 0.00 : 0.00 -0.28 0.46 :59.84 11.04 8.14 - 5.19 4.80
Kocmpomckas obn., 04 8.63 800 :13.00 11.03.2008 - 841 108.20 108.30: -0.23 0.05 -1.09 i 2458 12.00 7.99 - 2.01 1.86
KpacHosipckuti kpad, 01 0.00 1500 :10.30 08.12.2005 - 17 100.18 100.19: 0.00 -0.03 -0.22 : 21.16 10.27 3.35 - 0.05 0.05
KpacHosipckuli kpad, 02 0.73 1500 :10.95 26.10.2006 - 339 :103.50 104.10: 0.34 -0.43 -048: 8.70 10.52 6.52 - 0.89 0.84
KpacHodapckuti kpau, 01 0.00 605 :10.50 15.05.2007 - 540 :104.10 104.50; 0.00 0.10 0.19 1.73 10.06 7.11 - 1.41 1.32
JleHuHepadckas 061., 02 8.16 800 :14.01 08.12.2010 - 1843 :125.30 126.00: -0.40 0.28 -1.04:60.65 11.16 7.96 - 3.75 3.48
JleHuHepadckas obn. 03 0.00 1300 {13.50 05.12.2014 - 3301 {100.00 0.00 { 0.00 0.00 -5.92: 58.07 10.63 8.28 - 5.76 5.32
Mockosckasi 0611., 03 0.00 1000 §11.00 19.08.2007 - 636 :107.61 107.90: -0.12 -0.32 -0.63 { 28.03 10.22 6.40 - 1.60 1.50
Mockosckas o6n., 05 37.09 12000 : 10.00 30.03.2010 - 1590 :109.05 109.20: 0.06 0.06 135 : 986 9.16 7.11 - 3.02 2.82
Mockosckasi 0611., 04 5.62 9600 : 11.00 21.04.2009 - 1247 :112.25 112.50: 0.04 -0.18 -1.23: 8.14 979 7.09 - 2.91 2.72
Huxezopodckas obn. 01 0.00 1000 :11.80 01.11.2006 - 345 :104.30 104.45: 0.00 297 -058: 6.14 1135 7.58 - 0.90 0.84
Huxxeezopodckas obn. 02 0.10 2500 :10.49 02.11.2008 - 1077 :105.30 105.45: -0.05 -0.07 -0.66: 5.17 997 7.74 - 2.05 1.91
Hoeocubupckas 061. 413 1500 : 13.50 27.07.2006 - 248 :103.70 103.95: 0.04 -0.18 -0.76: 8.14 1299 7.69 - 0.66 0.61
Hoeocubupckas obn. 02 4.74 2000 §13.30 29.11.2007 - 738 :110.51 110.88: -0.27 -0.09 -0.99 { 29.52 12.04 7.87 - 1.77 1.64
Camapckasi 06r1., 01 0.00 2370 :12.00 04.07.2006 - 225 £102.40 105.90: 0.00 0.00 -0.87 i 1578 1142 3.64 - 0.60 0.57
Camapckas obr., 02 0.00 2000 § 6.82 09.09.2010 - 1753 1 99.50 99.99f 0.00 -0.10 -0.10: 1252 6.82 7.00 - 4.08 3.82
Teepckasi 06n., 02 0.00 1000 §16.90 23.11.2006 - 367 0.00 0.00 { 0.00 -1.33 -0.45:40.75 1523 5.69 - 0.92 0.87
Tomckas obn., 02 0.05 500 :12.00 27.07.2006 - 248 :102.10 0.00 : 0.17 -1.07 -0.65: 38.14 11.73 7.89 - 0.65 0.60
Tomckasi 06n., 03 4.78 600 :11.00 13.10.2007 - 691 105.55 105.70: 0.13 -0.01 -0.80: 11.75 10.41 7.33 - 1.75 1.63
Xabaposckuli kpat, 02 0.19 700 :11.00 05.10.2006 - 318 :102.80 102.95: 0.10 0.00 -0.66 : 14.16 10.68 7.09 - 0.83 0.78
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 17 0.00 104.05: 0.00 0.00 0.00 : 66.99 14.85 -6.01 - 0.05 0.05
XMAO, 02 0.00 5000 : 12.00 27.05.2008 - 918 0.00 0.00 { 0.00 0.00 -0.27 : 58.19 10.72 6.89 - 2.15 2.01
Yysawus, 03 0.00 500 : 9.50 13.04.2007 - 508 0.00 103.33: 0.00 0.15 -0.79: 1041 927 7.80 - 1.31 1.21
YHyeawus, 04 3.84 750 §12.33 27.03.2009 - 1222 1113.00 113.20f -0.09 -0.79 -0.61: 1892 10.91 7.99 - 2.83 2.62
Sxymusi, 03 0.00 800 :12.00 17.06.2008 - 939 :108.76 111.00: 0.00 -0.94 -1.79 i 20.38 10.93 8.01 - 2.23 2.06
SAxymus, 04 0.00 1000 : 14.00 16.03.2006 - 115 :102.01 102.70: 0.00 -0.58 -0.60 : 25.70 13.61 3.95 - 0.31 0.30
Sxymusi, 05 0.10 2000 : 9.00 21.04.2007 - 516 :102.35 102.40: 0.20 -065 -024: 789 882 7.31 - 1.33 1.24
SAxkymus, 06 5.51 2000 :10.00 13.05.2010 - 1634 :107.30 107.40: 0.00 -0.14 -065: 1.10 9.31 7.99 - 3.28 3.04
AHAO, 01 0.00 1800 : 11.00 03.08.2008 - 986 :107.01 107.30: 0.00 -0.05 0.05  32.55 10.26 7.42 - 2.36 2.20
Spocnasckas o06n., 02 3.12 1000 {13.28 03.07.2007 - 589 :108.22 108.55: 0.06 -0.69 -0.55: 17.46 1227 7.73 - 1.46 1.36
Spocnasckasi 06n., 03 0.18 1000 :12.00 17.11.2006 - 361 104.35 104.50: -0.05 0.67 -0.10: 092 1149 7.39 - 0.96 0.90
Mockea 32 0.00 4000 :10.00 25.05.2006 - 185 0.00 0.00 { 0.00 -0.21 -0.43:2411 973 454 - 0.49 0.47
Mockea 37 0.00 3900 (10.00 23.09.2006 - 306 :104.14 104.26: 0.00 -0.12 -0.38: 16.16 9.60 4.94 - 0.80 0.77
Mockea 27 0.00 4000 :15.00 20.12.2006 - 394 :110.50 110.70: 0.00 -0.35 -0.27 : 2548 13.57 5.03 - 1.00 0.95
Mockea 42 0.00 3000 :10.00 13.08.2007 - 630 :107.30 107.79: 0.00 -0.05 -0.83: 2.19 9.31 5.59 - 1.61 1.52
Mockea 31 0.00 5000 :10.00 20.05.2007 - 545 :106.49 106.85: 0.00 0.00 -0.50: 4.38 9.38 6.01 - 1.59 1.50
Mockea 40 0.00 4000 §10.00 26.10.2007 - 704 :107.70 108.25: 0.00 0.09 -0.30: 16.44 925 544 - 1.68 1.59
Mockea 43 0.00 5000 {10.00 17.05.2008 - 908 :109.05 109.90: -0.29 0.14 -045i 110 9.16 6.14 - 2.24 2.11
Mockea 29 0.00 5000 {10.00 05.06.2008 - 927 :109.00 109.65: 0.00 0.07 -0.47 {46.30 9.15 6.1 - 2.22 2.10
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1121 £110.55 110.75: 0.00 -0.09 -0.18 {4329 9.04 6.23 - 2.64 2.48
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1712 :109.85 110.30: 0.00 -0.05 -0.14: 3123 9.10 6.85 - 3.81 3.56
Mockea 38 0.00 5000 :10.00 26.12.2010 - 1861 :113.35 114.00: 0.00 -1.01 -0.81: 40.55 8.89 7.16 - 4.04 3.77
Mockea 39 0.00 5000 : 10.00 21.07.2014 - 3164 :111.10 111.40: 0.00 0.27 -1.58 : 33.70 8.98 6.93 - 6.10 5.70
Bcezo 112.01 126395
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Wmoau mopzaoe KkoprnopamueHbIMU 0bu2ayusimu
Hedpmb u 2a3
TA3TIPOM A4 552 5000 : 8.22 10.02.2010 - 1542 1104.41 104.60: 0.10 -0.05 -1.14:21.62 7.86 7.06 - 360 3.36
FA3MPOM A5 0.00 5000 i 7.58 09.10.2007 - 687 1101.70 102.75{ 0.15 0.03 -1.07: 851 744 6.59 - 178  1.67
FA3MPOM A6 41.02 5000 ;| 7.22 06.08.2009 - 1354 1100.05 100.19i -0.05 0.30 -0.44 2018 7.22 7.33 - 326 3.03
HIK UTEPA 0.36 2000 {13.50 07.12.2007 07.12.2005 746 :100.15 100.18: -0.03 -0.02 -0.45: 6177 1348 - 948 ! 0.04 0.04
Tlykodin 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1457 i 0.00 0.00 : 0.00 -0.05 -0.72: 3546 7.05 - 649 i 183 1.72
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 374 1102.00 102.40i 0.00 0.00 -0.73: 4430 920 7.26 - 096 0.89
TamHegpmsb 03 0.00 1500 {12.00 01.07.2006 - 222 1102.30 103.88i 0.00 -1.51 -0.77 { 47.01 1165 6.97 - 058  0.54
THK, 05 0.00 3000 :15.00 28.11.2006 - 372 :108.81 109.88: 0.00 -0.24 -0.72 i 72.33 13.76 _5.86 - 0.92 087
Xumusi u Hegpmexumus
Avmenwutnpom, 01 0.03 600 :19.00 23.12.2005 - 32 :100.60 100.90: -0.35 0.10 -0.88: 78.08 18.86 9.62 - 0.09  0.08
[opozobyx, 01 0.00 900 i 9.90 11.06.2008 13.12.2006 933 i 0.00 102.60: 0.00 0.04 -0.05i 43.13 9.71 - 805 i 099 092
Kytibbiwesasom, 01 0.00 600 i 9.00 15.06.2006 15.12.2005 206 :100.00 100.50i 0.00 0.20 -0.06 i 16.52 8.98 - 585 0.07 0.06
HUKOCXUM, 01 0.07 750 115.00 14.12.2006 - 388 1100.20 100.50i -0.48 -0.01 -1.24 } 64.93 1495 1418 - 096 0.84
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 649 1100.10 100.30i 0.00 0.00 -0.20: 17.75 8.00 8.24 - 097 0.89
HKHX, 04 532 1500 { 9.99 26.03.2012 02.04.2009 2317 :106.15 106.50i 0.09 0.19 0.28 { 13.41 9.39 - 792 % 292 271
Hagpuc Kocmemukc, 01 0.00 400 :10.50 22.04.2007 - 517 1100.10 100.30: 0.05 -0.15 -0.35: 8.92 1049 10.68 - 134  1.21
CAHOC 01 3.23 300 {14.00 13.02.2006 - 84 110150 101.70{ -0.49 0.00 -0.58  37.97 13.79 7.11 - 023 021
CAHOC 02 10.53 3000 {10.00 10.11.2009 13.11.2007 1450 {105.16 105.50: -0.06 -0.99 -047 i 1.64 950 8.58 - 339  3.12
Anekmpo3Hepaemuka
Bawxuparepeo, 02 0.00 500 : 9.50 22.02.2007 - 458 1100.33 101.98 0.00 0.00 -0.10: 2290 936 837 - 119 1.10
Jlenanepeo, 01 0.00 3000 {10.25 19.04.2007 - 514 1101.11 101.48} 0.00 005 -0.30i 899 10.12 9.45 - 134 122
Ceepornosatepzo, 01 1.67 500 :11.50 01.03.2007 - 465 :101.10 101.20: 0.34 0.01 -1.22: 2552 11.37 10.76 1076 119  1.08
Tamarepzo, 01 12.93 1500 i 9.65 13.03.2008 - 843 1103.30 10350 029 -0.53 -0.11i17.71 932 8.11 - 210  1.94
®CK ESC, 01 15.74 5000 i 8.80 18.12.2007 - 757 1103.90 104.10i 0.05 028 -1.00: 36.89 846 6.78 - 188 176
®CK E3C, 02 54.40 7000 i 8.25 22.06.2010 - 1674 1102.95 103.10i 024 -0.29 -1.3433.00 801 7.60 - 380 3.53
Slkymckanepzo, 01 0.16 400 :14.00 31.08.2006 - 283 1103.60 104.00: 0.10 -0.57 -0.29 { 31.07 13.46 _ 8.69 - 0.74 _ 0.68
Cesi3b
Bonzamenexkom 1418 1000 : 13.00 21.02.2006 - 92 :101.40 102.00: -0.69 0.00 -0.61: 3241 12.85 8.61 - 024 022
Bbimnesikom 01 0.00 3000 { 9.90 16.05.2006 - 176 :100.80 101.50i 0.00 -0.20 -0.10: 1.63 9.75 6.57 - 048 045
Hanbcesss 01 7.79 1000 :13.00 15.11.2006 - 359 :105.00 105.50i -046 -0.25 037 i 178 1238 7.77 - 095 0.89
MITC 04 0.00 1000 {10.00 22.04.2009 26.04.2006 1248 :101.75 102.05: 0.00 -0.77 -054: 7.12 9.80 - 518 i 043  0.41
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1646 : 0.00 0.00 : 0.00 0.00 0.00 i 39.57 8.14 - 7011 140 131
Mezacpor @unac 01 0.00 1500 {11.50 07.06.2006 - 198 :101.70 104.00i 0.00 0.16 -0.49 i 5230 11.26 7.47 - 052 048
Mezacpor 0.00 1500 i 9.28 11.04.2007 - 506 i 0.00 0.00 i 000 064 -029i1017 9.01 7.08 - 132 123
Mezacpor, 03 823 3000 i 9.25 15.04.2008 - 876 :102.60 103.30i 0.10 -0.19 -087: 862 899 8.05 - 219 203
PTK-TIM3UHI, 04 0.00 2250 { 9.69 08.04.2008 13.04.2006 39546 i 100.75 101.15i 0.00 0.15 -0.25i 9.25 9.58 - 5861} 039 025
Cubupbmenexom 03 0.00 1530 {14.50 14.07.2006 - 235 1104.52 104.75: 0.00 -0.30 -0.63:i 51.25 13.86 7.18 - 061 057
Cubupbmenekom, 04 66.11 2000 i 12.50 05.07.2007 - 591 1107.10 107.35i 0.23 -0.09 -1.25}46.92 1166 7.79 - 146 135
Cu6bupbmenexom, 05 17.47 3000 i 9.20 25.04.2008 - 886 :102.70 102.80i 0.00 005 -058: 6.05 895 8.09 - 222 206
C3 Tenekom, 02 0.00 1500 i 7.50 03.10.2007 - 681 {99.66 100.00i 0.00 -0.20 -005} 966 7.52 7.95 - 134 124
C3 Tenekom, 03 0.00 3000 : 9.25 24.02.2011 28.02.2008 1921 :102.81 103.20: 0.00 0.29 0.00 i 20.53 8.97 - 798 i 2.04 1.89
CMAPTC, 02 0.00 500 {10.00 26.06.2007 26.12.2005 582 i 99.01 100.00i 0.00 0.60 -1.55: 40.55 10.01 - 1062% 010  0.09
CMAPTC, 03 0.00 1000 {14.10 29.09.2009 03.10.2006 1408 i 99.50 99.80 i 0.00 -020 -2.69 i 1854 1417 - 15211 0.83 0.72
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 531 1104.50 104.80i 0.00 -0.05 -0.54: 322 1123 8.59 - 136 125
YPCU 03 0.00 3000 14.25 18.07.2006 - 239 1104.31 104.85: 0.37 -0.18 -0.59i 48.80 13.58 6.48 - 062 0.58
YPCU 04 0.69 3000 : 9.99 01.11.2007 - 710 1103.85 104.00i 0.10 -040 -128: 493 962 7.94 - 1.81 1.68
YPCU 05 271 2000 i 919 17.04.2008 - 878 110250 102.70i 0.00 -0.10 -0.73 8.06 897 8.18 - 220 203
Llenmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 298 1103.95 104.00i 0.00 -0.27 -3.13 {2233 1190 7.57 - 079  0.73
Lienmpmenexom 04 63.08 5623 {13.80 21.08.2009 - 1369 1116.60 117.00f 021 -0.28 -2.35: 3592 11.84 8.71 - 302 278
LienmpanbHbit Tenezpach 0 0.00 500 {16.00 22.08.2006 - 274 1 000 0.00 i 0.00 0.00 -047i 3945 1520 8.99 - 070  0.64
1OTK, 01 0.02 1500 {14.24 14.09.2006 - 297 1103.45 104.00i 027 -051 -1.29: 2614 1369 9.19 - 078 0.72
1OTK, 02 429 1500 {12.00 07.02.2007 08.02.2006 443 :100.46 100.60i -0.25 -0.15 -0.40} 33.86 11.95 - 955§ 022 020
1OTK, 03 269 3500 :12.30 10.10.2009 13.04.2006 1419 101.05 101.20: -0.15 -0.20 -0.42 i 1516 12.17 - 9.23 { 039 0.36
Jobbiearoujasi NPoMbILWIIEHHOCMb
Monumemann, 07 0.00 750 :17.00 21.03.2006 - 120 :101.00 103.50: 0.00 -2.32 8.07 : 28.88 16.83 13.44 - 0.33 029
CYOK, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 451 :100.55 101.50: 0.00 -0.09 -0.79: 1.21 1093 - 838 i 024 022
Xalinend l'ond ®uwHarc, 01§ 0.00 750 12.00 02.04.2008 09.10.2006 863 {101.52 101.85: 0.00 0.01 -0.55: 1545 11.80 -  10.33} 0.84 _ 0.76
Memannypaus
Espasxondure 07 0.00 1000 :12.50 05.12.2005 - 14 1100.00 100.55: 0.00 -0.55 -040: 57.88 1248 6.87 - 0.04 004
UHIMPOM, 01 2.04 500 12.50 20.04.2007 21.04.2006 515 :101.40 101.60: 0.10 -0.29 0.00 i 10.62 12.30 - 841 041 038
UHIPOM, 02 9.86 1000 {12.00 15.07.2010 26.07.2006 1697 :101.01 101.14} 0.04 0.00 -0.50 ; 40.44 11.86 - 1043i 0.65 059
MaupUHeecm, 01 0.33 500 :12.30 03.04.2007 20.12.2005 498 :100.58 101.30: 0.89 -0.38 1.69 i 16.18 12.07 - 2027 0.08  0.07
HCMMS3, 01 0.00 1000 {12.10 19.05.2008 22.05.2006 910 {101.32 101.50: -0.03 -0.54 -0.95: 60.33 11.94 - 955 047 043
OMK, 01 044 3000 i 9.20 12.06.2008 - 934 :102.10 102.17i -0.05 -0.34 -0.73:i 4159 9.01 844 - 225 207
Pycan ®uH 02 29.37 5000 : 8.00 20.05.2007 - 545 1101.05 101.15{ 0.34 000 -098i 022 7.92 7.38 - 144 134
C80600Hsiii cokon, 02 0.00 600 13.55 22.11.2007 27.05.2006 731 0.00 000 i 000 000 -127i6645 1336 - 10.95i 048 043
Cr MEYET, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 731 0.00 000 i 0.00 000 -029:5242 1054 - 766 { 049 046
Ceeepcmarb 0.00 3000 i 8.10 28.06.2007 - 584 1100.18 101.20i 020 0.00 1.00 { 31.96 8.00 7.42 - 149 139
TA MEYET 01 0.31 3000 {11.75 12.06.2009 16.06.2006 1299 :102.20 102.30: -0.05 0.02 -0.53 i 50.54 11.49 - 765§ 054 0.0
TMK 510 2000 {10.30 20.10.2006 - 333 1101.90 102.10f{ 0.05 0.01 -046: 9.03 10.10 8.13 - 0.89 082
TMK, 02 10.37 3000 i11.09 24.03.2009 30.03.2007 1219 {102.90 103.15: 0.00 0.00 -0.92: 16.71 10.77 - 812 i 128 1.18
Tynaq4epmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 741 0.00 101.10{ 0.00 0.04 -025:51.84 10.89 - 9.11 { 0.03 0.3
UMK 01 0.00 1000 i 7.00 31.01.2006 - 71 0.00 102.50: 0.00 0.00 1.96 ; 21.29 6.83 -559 - 0.19  0.21
4Tr13, 01 1.17 3000 : 9.50 16.06.2010 25.04.2008 1668 :102.05 102.20; 0.00 -0.24 -1.17 i 39.56 _ 9.31 - 873 1 214 197
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MawuHocmpoeHue
Aemoeas, 02 8.40 3000 : 9.20 13.08.2008 14.02.2007 996 :101.41 101.55 0.00 -0.10 -0.39 i 2420 906 - 804 ; 117  1.08
Aemoeas, 03 27.82 5000 } 9.70 22.06.2010 27.06.2006 40351 }101.05 101.15} -0.05 -0.15 0.26 ; 3880 960 -  7.99 | 057  0.53
Bazormauw, 01 011 300 {13.50 19.06.2008 22.06.2006 941 {103.50 104.40} 1.01 -1.48 019} 5585 1292 - 561} 055 052
BKM-®unaric, 01 10.96 1000 }10.25 04.06.2008 06.12.2006 926 :101.30 101.40i -0.05 040 -0.44} 4662 1011 -  9.05i 097 0.89
['T-TOL| SHepzo 02 16.26 1500 {12.50 22.06.2006 - 213 1101.52 101.77 -0.15 -029 -0.83: 51.71 1232 999 - 0.55  0.50
'T-TOL| SHepzo 03 2045 1500 :12.04 18.04.2008 23.10.2006 879 :102.30 102.45: -0.14 -0.11 -0.39 : 1023 1178 - 968 i 0.89  0.81
WxAemo, 01 6.23 1200 :10.70 14.03.2007 - 478 199.76 99.84: -014 006 -040; 19.93 1072 1110 - 124 1.1
Wxmaw, 02 10.88 1000 :13.55 17.06.2008 19.12.2006 939 :102.60 102.70i 0.05 0.00 -049: 5680 13.19 -  11.10i 099  0.89
KAMA3-®unatic 0.00 1200 i 0.00 11.11.2006 - 355 { 0.00 0.00 000 0.00 -0.15; 0.00 000 -0.15 - 097 097
JIOMO, 02 565 700 i14.20 11.07.2006 - 232 1101.00 101.15! 040 -0.65 -0.55: 51.35 14.06 12.83 - 0.60  0.53
OM3 04 0.00 900 14.25 26.02.2009 31.08.2006 1193 {105.41 106.00i 0.00 -022 042} 3162 1350 - 683 i 074 070
M3, 01 050 750 i 9.70 21.07.2009 25.07.2006 40015 : 100.55 101.19{ 0.00 025 -0.36: 7.18 962 - 873 | 066  0.60
IMpommpakmop, 01 0.00 1500 :10.70 03.07.2008 07.07.2006 955 :100.38 100.49 0.00 0.14 -0.54: 40.16 1064 - 997 | 0.60 055
Pycckue Aemobycsi 147 500 :14.00 22.05.2006 - 182 :101.51 101.65: -0.40 0.00 -0.50: 0.77 1379 10.80 - 050  0.45
Camom-Onepaus, 01 6.14 3000 :14.00 25.12.2007 27.12.2005 764 :100.51 100.52i 0.01 -0.15 -0.74: 56.00 1393 - 832 i 010  0.09
CamypH Wreecm 157 500 :15.00 05.08.2006 - 257 : 0.00 104.90i 0.38 -0.05 -0.38: 44.38 1430 7.82 - 067 062
HITO CATYPH, 01 1.01 1500 :11.50 23.03.2008 28.03.2006 39530 ; 100.85 101.30: 0.11 -0.11 0.00 { 1890 1135 - 772 i 035 0.32
Cesepcmarb-aemo 0.00 1500 {11.25 21.01.2010 25.01.2007 1522 102.00 0.00 { 0.00 048 0.00 i 3575 1082 - 776 { 110 1.02
COK-Asmokomr., 01 255 1100 {12.32 24.04.2008 27.10.2006 885 :101.91 102.19i -0.43 023 -049: 844 1209 - 1037} 090 0.82
Cmpotimpatcaas, 01 912 3000 i 9.60 25.06.2008 - 947 1101.42 10157: -0.65 0.11 -1.22} 3814 950 936 - 228  2.08
TB3, 01 10.85 750 :14.60 10.10.2006 - 323 1103.90 104.40i -0.24 -0.14 -0.62: 16.80 14.07 4.51 - 0.38 037
TparcmawxonduHe, 01 17.75 1500 :14.00 01.12.2007 05.06.2006 740 :102.36 102.42; 0.06 -0.26 -0.98: 66.36 13.68 - 931 i 050 046
YpaneazoH3agod, 01 11.56 2000 : 13.36_30.09.2008 03.10.2006 1044 :103.65 103.75: 0.00 _0.00 157 : 17.57 12.88 - 899 i 0.84 _ 0.77
lNMuwesasi NpoMbIWIEHHOCMb
ATK OrO, 01 10.86 1100 :15.50 22.04.2007 28.04.2006 517 {100.67 100.79f -0.19 0.16 -0.68: 11.19 1538 -  14.02i 043  0.38
Banmumop-Heea 0.00 500 i 1.00 05.09.2006 - 288 {9251 9450: 000 027 -054: 219 108 11.06 - 079  0.71
Banmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 906 :101.30 101.60: 0.00 -0.09 -2.57: 1.28 1149 - 1019 098  0.89
Bumm-Bunnb-LakH 0.00 1500 i 11.24 11.04.2006 - 141 :100.70 101.85: 0.00 -1.09 -0.06: 1263 11.16 9.12 - 039 035
pynna OCT, 02 512 1000 { 13.60 08.05.2008 22.05.2006 899 i 99.65 100.00} -0.20 -0.25 -2.84: 410 13.65 -  13.98 050 0.4
[xel-9¢p-Cu, 02 6.08 1200 {14.00 04.12.2007 05.12.2006 743 {104.06 104.45} 0.15 -021 1.02 i 6405 1345 - 905 095 087
Wnsecmnpoexm, 01 0.00 1000 10.80 16.05.2007 - 541 $102.50 103.00{ 0.00 -0.05 000 ; 148 1049 882 - 141 129
MurosHosckuti 0.36 1000 13.50 18.09.2006 - 301 (104.00 104.40; 025 -0.33 -0.76 ; 23.67 12.93 800 - 079 074
Hympureecmxondure, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1296 :100.50 101.50{ 0.00 -0.05 0.03 : 22.68 11.86 - 1022 0.54  0.49
IMapHac-M, 01 011 500 :12.75 15.03.2006 - 114 1100.89 101.00} -0.06 0.04 -0.74} 2375 12.64 10.16 - 030 0.8
TMpatiimepu dok, 01 0.00 750 {1250 10.11.2006 - 354 1 0.00 000  0.00 0.0 000: 342 1238 11.89 - 0.93  0.83
Paseynsii-Lienmp 01 0.11 1000 14.00 05.06.2006 - 196 110125 101.35: 0.05 -0.54 -049: 6521 13.81 1163 - 0.50 045
Pycckuii [Mpodyxkm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 540 :101.20 101.70{ 0.00 -0.30 -0.20: 229 1377 - 1161 047 042
S®KO, 01 0.00 1000 ; 8.00 05.09.2006 14.03.2006 288 : 99.75 100.85: 0.00 0.00 0.55 ; 16.66 8.02 -  11.53: 0.31 _ 0.28
lTueoeapeHue
Banmurka, 01 0.00 1000 : 8.75 20.11.2007 - 729 i 0.00 0.00 : 0.00 0.00 018 : 36.68 850 7.29 - 1.88 175
Kpacbiii Bocmok-MHeecm | 4.48 1500 £ 11.50 25.02.2007 24.02.2006 461 {102.70 102.80; -0.09 -0.35 -0.77 { 27.73 1120 - 107 } 026  0.26
N T-Nreecmmerme 01 0.06 1000 :12.00 28.09.2006 - 311 i103.00 103.49 0.00 0.00 -0.19 17.42 11.65 842 - 0.82 076
MU T-Uneecmmenmc 02 12.39 1500 i14.25 23.03.2009 29.09.2006 1218 :104.77 104.85: -0.10 -0.33 -0.85: 2186 1359 - 821 i 082 0.76
CAH WHmep6pio 0.00 2500 :13.00 15.08.2006 - 267 i 0.00 _0.00 i 0.00 0.00 0.09 i 4523 12.39 420 - 0.54 052
PO3HU4YHbIlU cCeKmMo
Eepocems, 01 0.83 1000 : 16.33 25.04.2006 - 155 :102.01 102.15: -0.09 028 -0.37 : 1208 1599 11.02 - 043  0.38
Konetika T4, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 939 i 0.00 0.00 i 0.00 -0.20 -0.05} 1656 953 - 772 i 1.02 095
Mapma-@utarc, 01 0.00 700 :14.84 22.05.2008 25.05.2006 913 : 0.00 000 : 0.00 0.00 -0.79: 7278 1393 - 190 i 047 047
IMsmepouxa GuHakc, 01 222 1500 i 11.45 12.05.2010 - 1633 1110.90 111.10f -0.03 -0.02 -0.90: 1.57 10.32 864 - 367  3.38
[Tepekpecmox, 01 0.00 1500 ; 8.81 08.07.2008 11.07.2006 960 :100.50 100.65: 0.00 -0.45 -0.40: 31.86 878 - 846 : 0.61 _ 0.57
JlecHasi npombiwnieHHocmb U UBK
ALIBK-Wrgecm 0.00 500 :13.50 07.09.2006 - 290 :102.08 103.09; 0.00 0.63 -0.87 ; 27.37 13.11 989 - 075  0.68
Bonea 01 401 1500 {12.00 13.03.2007 - 477 1100.00 100.50i 0.19 -0.73 -0.64 i 22.36 11.95 11.92 - 123 110
roToK 0.00 550 :12.50 06.06.2006 - 197 1101.00 102.10i 0.00 -0.59 -0.24 i 57.19 12.31 9.69 - 0.51 047
13® Cotos, 01 0.04 300 :11.00 09.10.2007 05.10.2006 687 :100.10 100.50 0.00 -0.20 -0.74: 13.86 10.99 - 1114 0.85  0.76
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PbIHOK PYBJIEBbIX OBNUTALIUIA 22 Hoab6pa 2005 r.

OMUTEHTbI OB BbEMbI MOrALUEHUE/ 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 - 1106 {110.55 111.10{ 0.00 0.00 0.00 { 52137 9.95 7.19 - 2.56 2.39
AMXKK, 02 0.00 1500 11.00 01.02.2010 - 1533 {110.30 114.00: 0.00 0.00 -0.97 i 33.75 9.73 747 - 3.42 3.19
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1789 :107.45 107.95: 0.00 -0.23 0.78 9.53 8.70 7.09 - 3.15 2.94
AWK, 04 0.00 900 8.70 01.02.2012 - 2263 :107.30 108.25: 0.00 0.00 0.00 4.77 8.06 7.28 - 4.90 4.56
aemoccmpod, 01 0.00 2000 :13.00 27.05.2007 27.05.2006 552 0.00 0.00 0.00 0.00 -0.64: 30.99 12.82 - 10.55: 0.49 0.44
WHTEKO 01 0.00 1200 :10.95 15.02.2007 - 451 95.00 100.00: 0.00 - 0.00 i 28.50 10.95 11.22 - 1.16 1.04
Uekumumuyemernm, 01 0.02 200 :16.80 24.12.2006 25.12.2005 398 103.02 104.70: -1.25 1.26 -1.69 i 27.62 16.31 14.50 - 0.99 0.87
pynna JICP, 01 0.04 1000 : 14.00 20.03.2008 23.03.2006 850 101.05 101.18: 0.15 0.00 -0.79 : 23.01 13.84 - 10.21: 0.33 0.30
MUA, 01 0.03 2200 {10.00 20.09.2012 - 2495 :102.70 103.70; 0.00 0.19 0.00 4.79 9.64 9.11 - 3.15 2.89
Mupakc pynn 3.03 1000 :13.50 19.08.2008 22.08.2006 1002 {101.00 101.35{ -0.10 0.10 1.06 { 33.29 13.37 - 1236 0.72 0.64
VK, 05 0.00 1120 {13.00 20.05.2008 23.05.2006 911 0.00 0.00 0.00 0.00 -0.43: 32.05 12.88 - 1160 0.48 0.43
LIYH IleHCneyCMY, 01 0.00 1000 {15.50 22.04.2010 27.04.2006 1613 {101.01 101.75{ 0.74 -0.98 -0.05{ 10.62 15.23 - 11.12§ 043 0.39
Cub. yemerm., 03 12.81 800 :12.50 12.06.2008 15.06.2006 934 100.20 100.30: 0.13 -0.23 -1.95: 54.11 1246 - 12.25: 0.54 0.48
CYy-155 0.00 1500 : 14.00 30.03.2007 30.03.2006 494 100.10 0.00 0.00 -0.39 -1.72:{ 20.71 13.98 - 14.35: 0.34 0.30
FOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 : 99.72 100.19: 0.00 -0.20 -0.55: 53.32 14.01 - 14.60 : 0.58 0.51
TpaHcriopm
AsuaK. Camapa, 01 1.03 350 {15.00 08.03.2007 - 472 103.05 103.50: 0.58 -0.82 -0.58 i 30.41 14.49 11.53 - 1.20 1.07
Uem JlaliH XaHOnuHe, 02 0.00 3000 :11.59 22.05.2008 23.11.2006 913 0.00 0.00 0.00 -046 -0.39: 56.84 11.86 - 14.56 : 0.92 0.81
MMK-TpaHc, 01 1.01 650 (11.50 10.07.2008 11.01.2007 39639 : 100.50 100.99: 0.05 -0.05 -0.83 i 40.96 11.44 - 11.29: 1.06 0.95
PX[, 03 0.00 4000 : 8.33 02.12.2009 - 1472 :104.45 104.60: 0.00 0.10 -1.42}: 37.88 798 7.18 - 3.40 3.17
PX[, 02 0.02 4000 § 7.75 05.12.2007 - 744 102.00 102.35( -0.34 0.03 -0.88i 3525 7.59 6.77 - 1.86 1.74
PX4, 01 12.01 4000 : 6.59 07.12.2005 - 16 99.87 100.15: -0.14 0.00 0.10 { 29.97 6.59 6.40 - 0.04 0.04
TpaHcHegbmenpodykm 0.00 1000 : 8.90 10.05.2006 - 170 0.00 0.00 0.00 0.00 -0.49: 293 8.81 6.67 - 0.47 0.44
PuHaHcoebIl CeKmop
Anbgpa®uHanc, 01 0.00 1000 : 8.50 08.06.2007 09.12.2005 564 0.00 0.00 0.00 - - 38.19 8.50 - 8.19 0.05 0.05
Anbgpa®uHaHc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1591 0.00 0.00 0.00 - 0.00 i 1095 8.55 - 10.07 i 0.37 0.34
baHk 3eHum, 01 0.00 1000 : 8.50 24.03.2007 24.03.2006 488 100.15 100.35: 0.00 -0.35 -0.15: 13.97 8.48 - 7.78 0.34 0.31
BHewmopabaHk 03 0.00 2000 : 14.00 22.02.2006 - 93 101.80 104.80: 0.00 -0.13 -0.77 : 69.04 13.71 5.36 - 0.25 0.24
BHewmopzbaHrk 04 0.00 5000 { 5.60 19.03.2009 24.03.2006 1214 { 99.67 102.00{ 0.00 -0.18 -0.54 : 9.21 5.62 - 6.54 0.34 0.32
MMB, 01 0.00 1000 § 8.30 13.02.2007 - 449 0.00 0.00 0.00 -1.05 0.00 { 22.06 8.26 8.00 - 117 1.08
PocbaHk, 01 2.05 3000 { 9.25 15.02.2009 14.02.2007 1182 {102.20 102.30( -0.02 0.01 -0.10: 25.09 9.04 - 7.39 1.17 1.09
Pycckuli CmaHoapm 02 0.62 1000 §14.04 14.06.2006 - 205 103.45 104.25: -0.14 -0.10 -0.43: 61.16 13.54 7.40 - 0.53 0.49
Pycckuli Cma+dapm 03 0.00 2000 i 8.40 22.08.2007 23.08.2006 639 100.55 101.35: 0.00 -0.05 -0.10: 20.48 8.34 - 7.54 0.73 0.68
Pycckuli CmaHdapm 04 0.00 3000 : 8.99 03.03.2008 02.03.2006 833 100.45 100.85: 0.00 -0.30 0.20 { 20.20 8.94 - 6.83 0.28 0.26
XKb BaHk, 01 0.00 1500 : 0.00 16.10.2007 - 694 0.00 0.00 0.00 0.00 -0.05: 0.00 0.00 0.00 - 1.90 1.90
XKbB BaHk, 02 0.00 3000 : 8.50 11.05.2010 16.05.2006 1632 : 100.05 100.25: 0.00 -0.25 0.30 1.40 8.50 - 8.49 0.48 0.44
Bceeo rno 0aHHbIM 681.86 : 270658
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POCCUUCKWE EBPOOBNUIALIUK 22 Hosbps 2005 r.

SMUTEHTbI ~ OBBEM  [OrAWIEHWE  LIEHA W3MEHEHWE,% [OXOAHOCTb,% PEWTWUHI  [IOPALMS
[xen o Cnpag k X
OS‘;sM’ KynoH,% [MoraweHve norawenn [lokynka [lpojaxa  AeHb Hegento  mecay  Knoraw. Tekywasi benchmar S&P Mots)dy Fitch [iop. net. Moga. atop
E a k

CyeepeHHbIe egpoobriuzauyuu
Poccus 07 $ 2400 10 26.06.2007 581 107.25 107.63 0.00 0.00 -1.09 5.15 9.32 76 BBB- Baa2 BBB: 1.45 1.41
Poccus 10 $ 2718 8.25 31.03.2010 1590 107.06 107.69 0.00 0.00 -0.58 4.95 7.71 56 BBB- Baa2 BBB: 2.15 2.10
Poccus 18 $ 3466 11 24.07.2018 4627 147.25 148.06 0.17 1.38 -3.07 5.68 7.47 122 BBB- Baa2 BBB: 7.91 7.70
Poccus 30 $19 526 5 31.03.2030 8895 i 112.06 112.25: 0.06 0.85 -3.26 5.61 4.46 115 i BBB- Baa2 BBB: 8.14 7.92
Poccus 28 $ 2500 12.75 24.06.2028 8250 181.81 183.00 0.21 1.82 -4.60 6.05 7.01 140 BBB- Baa2 BBB: 10.71 10.40
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.2006 173 100.00 103.00 1.01 0.25 -0.19 2.95 3.00 0 BBB- Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 722 95.75 96.25 0.00 0.00 -0.83 9.41 3.13 0 BBB- Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.2008 904 94.00 94.00 i -0.20 -1.89 -2.50 5.60 3.19 0 BBB- Baa2 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 1999 88.63 88.75 : -0.21 1.80 -2.66 5.39 3.39 0 BBB- Baa2 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 €2000 5.527 25.10.2007 702 105.23 105.35: -0.10 0.22 -0.76 3.01 5.25 50 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1433 114.76  115.00 0.06 0.20 -1.93 3.64 6.75 64 BB+ Ba2 0.00i 3.54 3.41
ARIES 03 $ 2436 9.6 25.10.2014 3259 § 128.88 129.12: 0.08 0.82 -3.24 5.46 7.45 100 BB+ Ba2 0.00; 6.51 6.33
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 157 103.15 103.37 ¢ -0.01 -0.15 -0.83 3.23 10.62 77 BBB- Baa2 BBB: 0.43 0.42
Mockea 11 €374 6.45 12.10.2011 2150 111.26  111.77 0.05 -0.13 -2.37 4.24 5.80 101 BBB- Baa2 BBB: 5.10 4.89
Tamapcmad 15 $ 250 7.7 03.08.2015 3541 99.74  100.74 0.54 -0.55 -3.87 7.75 7.72 335 B Bal BB 6.35 6.11

KopriopamueHbie eepoobiuzayuu

Eepa3xonouHe 06 $ 150 8.875 25.09.2006 307 : 101.94 102.39: 0.10 045 -0.76 643  8.71 216 : B+ B1 BB-! 081 0.79
Pocrepms 06 $ 150 12.75 20.11.2006 363 i 106.30 107.00: 0.11 012 -139 607 1199 180 B- Baa2 BB+ 0.96 0.93
AMTEN 07 $ 175 925 30.06.2007 585 :101.13 000 i 0.12 0.00 000 847 915 409 1.47 1.41
Cu6Hegpms 07 $ 400 11.5 13.02.2007 448 10625 106.94: 023 020 -125 608 1082 169 : BB- Ba3U 1.14 1.11
rA3IPOM 07 $ 500 9.125 25.04.2007 519 10458 10495i 002 035 -1.15 571 873 134 i BB Baa2 BB+ 1.35 1.32
THK 07 $ 700 11 06.11.2007 714 : 108.88 109.42: -0.05 028 -155 6.09 1010 171 Ba2 1.80 1.75
MTC 08 $ 400 975 30.01.2008 799 10654 107.05i -006 011 -138 648 9.15 210 | BB- 1.97 1.91
Cucmema 08 $ 350 10.25 14.04.2008 874 i 106.70 107.24: -011 023 -1.97 714  9.61 276 B B3 B+:i 216 2.09
Anpoca 08 $ 500 8.125 06.05.2008 896 i 104.83 105.52i -020 -0.04 -2.11 5.97 7.75 159 B 2.27 2.20
Bumm-bunns-flanH $ 150 85 21.05.2008 911 {10169 102.26i -0.14 0.02 -156 7.74 836 335 i B+ B3 2.30 2.21
MMK 08 $ 300 8 21.10.2008 1064 i 102.62 10324 0.27 016 -230 698  7.80 260  BB- BB-i 2.64 255
Cu6Hecpmb 09 $ 500 10.75 15.01.2009 1150 i 112.81 11350i 0.05 050 -2.38 6.19 953 181 { BB- Ba3U 2.68 2.60
Cesepcmarnb 09 $ 325 8.625 24.02.2009 1190 i 10327 103.91: -0.05 091 -249 747 835 308 : B+ B2 B+: 285 2.75
Beimresikom 09 $ 450 10 16.06.2009 1302 i 109.36 109.90: 0.15 0.89 -2.34 698 914 260 i BB B1 2.99 2.89
Eepasxondure 09 $ 300 10.88 03.08.2009 1350 : 110.46 111.04: -016 039 -283 757 985 318 i: B+ B1 BB-i 3.08 2.97
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1408 i 101.38 101.75i 0.21 029 274 671 7.03 232 i BB+ Ba2 3.39 3.28
A3IPOM 09 $ 700 10.5 21.10.2009 1429 i 11597 116391 0.08 021 -211 586  9.05 148 i BB Baa2 BB+ 3.33 3.23
MezaghoH 09 $ 375 8 10.12.2009 1479 i 101.49 102.04: 037 040 -261 756 7.88 317 | B+ BB-i 3.42 3.29
Beimrnesikom 10 $ 300 8 11.022010 1542 i 102.06 102.66: -0.08 1.04 -262 742 784 302 i BB B1 3.59 3.46
FA3IIPOM 10 €1000 7.8 27.09.2010 1770 i 11513 11563: -005 053 -212 427 6.78 113 { BB Baa2 BB+ 4.22 4.05
MTC 10 $ 400 8.375 14.10.2010 1787 i 104.33 105.00: 0.32 076 -292 728 8.03 289 i BB- 4.11 3.97
Beimnenkom 11 $ 300 8.375 22.10.2011 2160 i 103.43 104.18i 0.00 0.00 000 7.64  8.10 325 i BB B1 4.76 4.59
Cucmema 11 $ 350 8.875 28.01.2011 1893 i 10466 10533i 0.16 066 -3.25 7.76 848 337 B B3 B+i 4.17 4.02
MTC 12 $ 400 8 28.01.2012 2258 :102.36 103.00: -0.02 099 -279 751 7.82 312 i BB- 4.89 471
Cesepcmarnb 14 $ 375 925 19.04.2014 3070 i 107.00 0.00 i 0.08 140 -314 808 864 362 i B+ B2 B+: 6.05 5.81
Anpoca 14 $ 800 8.875 17.11.2014 3282 i 11433 115191 035 031 -337 672 776 226 B 6.55 6.34
A3I1POM 13-1 $ 1750 9.625 01.03.2013 2656 : 120.38  0.00 0.22 147  -353 6.1 8.00 171 BB Baa2 BB+ 547 5.31
rA3[1POM 13-2 $ 1222 4505 22.07.2013 2799 i 9859 9885 : 027 052  0.01 497 457 51 BB Baa2 BB+i 3.05 2.98
rA3I1POM 13-3 $ 647 5625 22.07.2013 2799 i 99.01 9935 i 022 000 -142 595 568 149 i BB Baa2 BB+ 3.05 2.96
rA3I1POM 15 $ 1000 5.875 01.06.2015 3478 i 107.15 107.85: 0.36 107 295 491 548 142 i BB Baa2 BB+ 7.45 7.10
rA3IPOM 20 $ 1250 7.201 01.02.2020 5184 : 106.01 106.76 i 0.07 073 -269 654 679 208 i BB Baa2 BB+ 9.09 8.80
[A3[1POM 34 $ 1000 8.625 28.04.2034 10384 i 125,50 0.00 i -026  -0.27 -440 _ 6.62 _ 6.87 196 _: BB Baa2 BB+i 12,51 12.11
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SMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPAUUA
[Helt oo Cnpaa k X
Os}_’liM' KynoH,% [lorawenue norawenn [lokynka [popjaxa  AeHb Hegento Mecay Knoraw. Tekywas benchmar S&P Mo:dy Fitch [iop. net. Moga. alop
) Ll k

baHKoecKue eepoobnu2auuu
MIIM 05 $ 200 10.75 16.12.2005 24 100.10 10040: 2.06 -020 -0.50 862 10.74 483 B+ BB-! 0.06 0.06
Anbcpabark 06 $ 190 8 13.042006 142  100.33 101.08: 0.20 -044 -073 694 797 275 i BB- Ba2 B+i 0.39 0.38
BaHk 3EHNT 06 $ 125 925 12.06.2006 202 : 10150 101.87: -025 -025 -049  6.41 9.11 212 B1 B-i 053 0.51
C6epbatk 06 $ 1000 5.944 24102006 336 10099 101.22f 010 -0.06 -0.09 507 589 55 A2 BBB! 0.61 0.59
BTb 06 $ 350 5.274 22.06.2006 212 §100.31 100.61i 0.09 009 -023 517 526 56 : BBB- BBB
Mpomcesssbbark 06 $ 200 10.25 27.10.2006 339  102.15 102.77: 0.06 013 -058 7.77 10.03 351 B B i 0.90 0.87
MAOM 06 $ 200 9.375 23.09.2006 305 i 102.14 102.80: 0.27 -027 -1.32 654 9.18 217 B+ BB-i 0.83 0.79
Mempokommepy, 07 $ 120 9 09.02.2007 444 10180 102.30: 0.24 -0.38 -147 740 884 301 B Ba3 1.14 1.10
Anbgpabark 07 $ 150 7.75 09.02.2007 444 10042 101.05: 0.08 -0.01 -130 7.29 7.72 294 i BB- Ba2 B 1.16 1.12
Pocb6aHk, 07 $ 150 7.625 09.07.2007 594 : 100.25 101.25: 0.00 0.17 - 750  7.61 300 B- B 153 143
HOMOC 07 $ 100 9.125 13.02.2007 448 10190 10243: 0.25 -002 -123 745 895 306 Ba3 B i 1.15 1.11
MocHap6ark 07 $ 200 5.877 05.10.2007 682 i 101.58 10210 0.00 -0.04 -0.30 534 5.79 81 BBB-
MBI Hukolin $ 150 9 19.03.2007 482 10191 10254: 0.12 014 -140 744 883 307 B 125 1.21
Pycc. Cmand 07 $ 300 875 14.04.2007 508 i 101.50 102.25: 0.20 0.87 -138 758 862 321 iBBB+ 1.33 1.28
BTb 07 $ 300 7.143 30.07.2007 615 £ 103.50 104.00: -026  0.21 -048 515 6.90 67 BBB- BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 832 i 100.63 101.50: -0.15 -0.35 -1.37 830 857 393 B i 208 2.00
Anbcpabark 08 $ 250 7.75 02.07.2008 953 : 100.51 101.15: 0.00 016  -273 753  7.71 314 i BB- Ba2 B i 234 2.25
lasnpombark 08 $ 1050 7.25 30.10.2008 1073 : 103.00 103.50 : 0.04 066 -126  6.11 7.04 173 B+ Baal 2.69 2.61
BTb 08 $ 550 6.875 11.12.2008 1115 i 103.17 103.80: 0.30 -0.39 -1.16 572 6.66 134 : BBB- BBB: 2.72 2.65
PocbaHk, 09 €225 975 24.09.2009 1402 i 104.41 105.62: 0.26 0.04 -144 776 934 345 B- B i 221 2.16
MocHapbatk 08 $ 150 4.375 30.06.2008 951 96.55 9718 i 046 -0.19 148 582 453 144 BBB: 2.44 2.37
XKB Batk 08-1 $ 150 9.125 04.02.2008 804 : 100.56 101.31: 0.00 -022 -1.73 883  9.07 444 B- 1.98 1.90
XKB Batk 08-2 $ 275 8.625 30.06.2008 951 9949 100.23i -010 -0.77 -1.62 884 867 446 B- 2.30 2.21
BaHk Mockebi, 09 $ 250 8 28.09.2009 1406 : 103.78 104.41: 013 -0.16 -218 6.86  7.71 248 BBB- 3.36 3.25
batk Mockebl, 10 $ 300 7.375 26.11.2010 1830  101.94 10256: 0.05 -0.08 -2.88  6.91 7.23 252 BBB- 4.14 4.00
BTE 11 $ 450 7.5 12102011 2150  107.55 108.30: 0.11 072 121 596  6.97 157 { BBB- BBB: 4.87 473
BTE 15 $ 750 6.315 04.02.2015 3361 { 102.38 103.25: 0.21 0.06 -166 561 6.17 122 i BBB- BBB: 3.62 3.52
Cbepbatk 15 $ 1000 6.23 11.02.2015 3368 : 100.56 101.36: 0.34 057 -120 6.07 6.20 168 A2 BBBi 3.71 3.60
BTb 35 $ 1000 6.25 30.06.2035 10812 i 102.50 103.00 i 0.68 218  -374 6.07 ___6.10 141 i BBB- BBB: 13.70  13.29

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 22 Hosbps 2005 r.

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

Mo 3akpbITHiO l:g::gg::: AeHb Hepens mecsy, [o noraiwexus Liopauus S&P Moody’s
EU2YT=RR 99.07 99.07 -0.04 -0.05 -0.40 2.78 1.78 AAA Aaa
EU10YT=RR 98.00 98.00 0.21 -0.05 -1.97 3.50 8.26 AAA Aaa
MEXGLB26=RR 163.13 163.19 0.54 1.72 -1.60 6.07 10.60 BBB Baa1
BRAGLB27=RR 118.88 118.88 0.74 0.64 -3.65 8.24 10.01 BB- Ba3
TRGLB30=RR 148.25 148.25 0.34 1.55 -1.23 7.51 10.35 BB- B1
TRGLB10=RR 122.38 122.38 -0.20 0.20 -1.60 6.05 3.59 BB- B1
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 31.00 31.00 3.33 -9.09 3.13 76.76 1.74 B- B3
RUSGLB10=RR 107.25 107.06 0.00 0.00 -0.58 4.95 2.15 BBB- Baa2
RUSGLB30=RR 111.75 112.06 0.06 0.85 -3.26 5.61 8.14 BBB- Baa2

HemouHuku: REUTERS

UHdekcbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpag Vauerierne 3HayeHve 3a feHb C ravana C Havana roga 3a 12 mecsiues
3a AeHb mecsua

EMBI+ 244 -2 359.63 0.00 1.63 9.61 11.86
EMBI+ RUSSIA 113 1 419.57 0.00 1.06 12.11 13.56
EMBI+ MEXICO 115 0 327.04 0.00 2.18 7.70 8.81
EMBI+ TURKEY 234 0 235.96 0.00 0.84 7.02 9.00
EMBI+ BRAZIL 345 -6 480.86 0.00 1.85 9.00 13.21
EMBI+ VENGVUELA 314 -5 530.92 0.00 0.34 13.53 16.71

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 22 Hosbps 2005 r.

HacToswmit LOKYMEHT NPeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUmN U He SIBRSIETCA NPEASioKeHMeM O NPOBEAEHUM ornepauuii Ha PbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx Nokynke v npoaaxe. HacTosWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKM HE MOFYT rapaHTUpoBaTb abCoMOTHLIE TOYHOCTb, MOSHOTY 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 UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepObOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUSA KIIMEHTOM UHAOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [JOKYMEHTE UMW UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCera siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns pedynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosileM [AOKYMeHTe,  MOryT okasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTbL COOCTBEHHbIM aHanu3 pbiHKa W MUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOouU3BeAeH, NOMHOCTBIO UMW YacTUYHO, C HEro Henb3s AenaTb KOMWW, BbIOEPXKU M3 HEero He MOryT WMCMoMnb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOSLLEro AoKyMeHTa unu nioboii ero YacTu.

+7 (095) 105-8000

KOHTAKTHAA UHO®OPMALUA WWW.MMBANK.RU
u +7 (095) 924-0080

e-mail BH, Ten

BULUE-NPE3VAEHT CbITHUKOB Anekcen

HAYATIbHWK YMPABIEHWA

OOBEPUTESbHbLIX OMEPALINA KacbsiHoBa EneHa Kasyanova_EA@mmbank.ru 4679

COMPOBOXAEHWE KNMEHTOB

MeHepxep no paboTte ¢ kKnueHTamm LlyxoBa Anna Shuhova_AG@mmbank.ru 4263

AHANWUTUYECKWW OTAEN

HavanbHuk oTpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 4592

AHanus akumn BepeHeeB Bnagumup Vedeneev_VY@mmbank.ru 2817

AHanus akuumn CkBopuoB AMutpuin Skvortsov_DV@mmbank.ru 2832

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

AHanus gonroBbIX PbIHKOB Namuu Muxann Lyamin_MY@mmbank.ru 2844

OTOEN YMNPABIEHA AKTUBAMU

HavyanbHuk otpena BecnanoB Anekcen Bespalov_AV@mmbank.ru 4220

[onroBbie NHCTPYMEHTbI XpamuoBckuit CtaHucnae HSS@mmbank.ru 2895

Akuun Bonkos Anekcen Volkov_A@mmbank.ru 2837
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