M b Mok

30 HoAbpsa 2005 r.

OB30P [OJTOBbIX PBIHKOB

WHpukatope! peiHka TKO-O®3

35

82

3.0

25

20

0.5

0.0

8.0

7.8

76

74

72

7.0

6.8

anp 05 mai 05 uoH 05 mion 05 aBr 05 ceH 05 okt 05 Hos 05

OBopoT no aeHbram, Mnpa. py6.

WHankaTopbl AEHEXHOrO pblHKa
500

CpefHeB3B. [OX0AHOCTb, % rof (Wwkana cnpasa)

10.0

450

Mait-05 wnioH-05 won-05 aer-05 ceH-05  okT-05

O6bem cpeacTB Ha kopcyeTax, Mnpa. py6.

9.0

Hos-05

. O6bem CpeAcTB Ha aenosuTtax B LIB, mnpa. py6.

——MIBOR, % rogosbIx (Wwkana cnpasa)

JHoxoaHoctn Poccumn-30 n UST-10

6.8

6.6

6.4

6.2

6.0

5.8

5.6

5.4

52

4.7

4.6

4.5

44

4.3

4.2

4.1

4.0

3.9

Maii-05 wnioH-05 won-05 aer-05 ceH-05 okT-05
Poccua-30 wkana cnesa

Hos-05
UST-10

[oxoaHocTu obnuraumii Maznpoma n Mocksb!

8.5
8.3
8.0
7.8
7.5
7.3
7.0
6.8
6.5

6.3

6.0

man.05 uoH.05 wwon.05 aer.05 ceH.05 okT.05
[LoxoaHocTe Masnpom A5

Hos1.05

[LoxoaHocTe Mocksa 39

© BAHK MOCKBbI
AHanuTUYeckumn otaen
7 (095) 105-8000, BH. 4233

n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.73 -0.1386 v 003 45001 103.12  103.28 0.20 5.35
EUR/USD 1.1789  -0.0065 v 003 46001 107.50  107.85 -0.44 6.18
MIBOR, % 10.36 2.98 )] Od3 46014 109.40 109.70 -0.05 6.88
OCTATKN HAKC B LB, 3226 51.2 )] Mrop39-06 111.76 111.90 -0.05 6.85
MNPL. PYB.

HE®Tb (URALS) 50.04 -0.67 17 Moc.o6n.58 109.50 109.60 0.05 6.95
30M0TO 499.7 1.5 ) CamapO6n 2 99.71 100.00 0.00 6.99
EMBI+ 362 -0.35 Vv HuxropO6n2 10530  105.49 -0.20 7.69
EMBI+ CMPE[ 246 3 L) FA3MPOM A4 104.55  104.65 0.15 7.04
EMBI+RUSSIA 423.95 -0.32 v EBpoceTb-1 102.08  102.24 0.02 11.12
EMBI+RUSSIA CMPEQ 12 4 ) LIYH 01 o6n 100.90  101.30 0.30 12.42
MICEX RCBI 102.14 0.10% ) IOTK-01 06. 102.77  103.78 0.14 9.38
MICEX OB BbEMbI, MJTH. PYB. BUPXA Pnc PENO POCCUA 30 112.50 113.00 -0.33 5.55
KOPMOPATUBHBIE 628.28  3907.49 1967.71  UST 10 100.73  100.78 -0.60 4.41
MYHULUMNANBHBIE 33496  1325.36 1339.60 ra3mPOM 13 120.49  121.21 -0.30 6.08
FOCYHAPCTBEHHBIE 1141.35 BAHK MOCKBbI 09 104.25  105.00 0.00 6.72

M BHYTPEHHMM ONFOBOW PLIHOK

» Buepa. [laBneHue Ha BHYTPEHHWIM [ONTOBOW PbIHOK YCHMBAETCSH, T.K. CUTyaLMs
NPOAO/KAET ONPERENATbCS YPOBHEM pPyO/SEBOW JIMKBUAHOCTM B OAHKOBCKOM
cektope. Mpuuem gecduumt pybnei nposeaseTca Bce cunbHee. Tak BUepa CTaBKM Ha
pblHKE MeXOaHKOBCKOrO KpPeLMTOBaHWA BHOBb Bblpoc/iv. CTOMMOCTb OfHOAHEBHbLIX
kpeautoB Ha MBK pocturna otmetkn 11% rogosbix. CTOMT OTMETUTb, uTO POCT
CTaBOK [EHEXHOro pblHKAa CMPOBOLMPOBaN MNPOAAXKK [OJiapa Ha BHYTPEHHEM
Ba/IlOTHOM pblHKe. B pesynbrate ykpenseHue POCCHMCKOM HaLMOHaNbHOM BasioTbl
npoxoAuno Ha coHe pocta Kypca gosnapa Ha FOREX. Tak, B nepeoi nosnoBuHe
TOProBoro AHs Kypc pybna otHocutenbHo gonnapa CLUA pocturan otmetku 28,72,
YTO MpPaKTHUUYECKH Ha 15 Koneek HWXKe pe3ysibTaToB NpeabiayLLUX TOPros.

Ha nomouip poccuiickoii GaHKOBCKOWM CHUCTEME Buepa B OUYepefHOW pa3 npuiuen
LeHTpanbHbii BaHk, KOTOPOMY NMPULLIOCE CLENATb OYEPELHYIO MHBEKLMIO Ha CyMMY
82,45 mnpga. pybnei, uTo CTaBUNU3WMPOBANO [EHEXHbIM pbiHOK. Hanomuum, uto
nosaeuepa LB, uepes aykunonbl PEMNO npepocTtaBun 6aHKaM JIMKBUOHOCTH HA CyMMY
83,8 mnpa. pybnei.

OpHako Haubonee MHTEPECHbIM SBASETCA TOT hakT, UTO, HECMOTPsA Ha npobnembl ¢
JIMKBUAHOCTbIO, BONbLWIOrO >KenaHus npogasatb pybresbie 06nMrauMu y UHBECTOPOB
HEe BO3HWKAET, 4YTO $SB/SETCS MO3UTUBHbIM CcUrHaioM. Buepa no wurtoram TOpros
KOTUPOBKM Haubosee JIMKBUAHbIX OO/SMrauMi CeKTopa HerocynapCTBEHHOrO JfoJira
NPaKTUYECKU HE WM3MEHWUCb. ToproBasi aKTMBHOCTb pbiHKA pybsieBbix obnurauum
COXpaHSETCS Ha HEBbICOKOM YPOBHE.

“ BHELLUHWI 1ONrOBOW PbIHOK

» US-TREASURIES. Buepa pblHOK KasHauelcKux obsa3aTesbCTB OKasancsa nop
LaBfieHWEM HOBOW MOPUMM  CTATUCTMKW. WMHBecTopbl [OCTAaTOYHO  HEraTMBHO
BOCMPUHANW Bbileflwne LaHHble, LEMOHCTPUPYIOLLWE YBEPEHHbIM POCT 3KOHOMMUKU W
COXPaHEHUS] aKTUBHOCTU Ha pblHKEe HeaBWXKUMOCTU. B pesynbtate Kk Beuepy (no
MOCKOBCKOMY BpeMEeHHM) LOXOAHOCTH aMepUKaHCKUX roCyLapCTBEHHbIX 00S3aTenbCTs
BblpoC/U. [lOXOOHOCTb [HOECATUNETHUX Us-treasuries yBenuuMnacb Ha 7 MNyHKTOB,
nocturHys yposHa 4,48% roposbix.

Bropo# 610K CTaTUCTUKK MO PbIHKY HEOBMMXXHMOCTH, OKasafl HeraTWBHbIA 3deKT Ha
pbIHOK us-treasuries. HanomHum, uto nosasuepa 6binM onyHAMKOBaHbI AaHHblE MO
BTOPUYHOMY PbIHKY HELOBMXXMMOCTH, KOTOpble MPOLEMOHCTPUPOBANU CHUXKEHHUE
noKynaTtesbHOW aKTMBHOCTWU. B cBolo ouepenb nageHue cnpoca Ha HeABUXKUMOCTb
JO/KHO MPUBECTU K CHWXXEHUIO LieH, POCT KOTOPbIX Bbi3biBaeT Hecnokoictso ®PC.
Ha dhoHe nosaeuepaluHer CTAaTUCTUKKM 3KCMEpTbl NEPECMOTPESIM CBOW MPOrHO3bl Mo
NEepBUYHOMY pPbIHKY. B cpenHem nporHosvpoBanoch, u4To B OKTAbpe npoaaku
nepeuuHoro >wunba B CLUA coctaeat 1,200 mMAH. efuHWL, OQHAKO NafeHUs Npogak B
okTabpe He npousowsno. Mo paHHbIM MuHKMCTepcTBa TOProBnu, NPOAadKU HOBbIX
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aomos B CLUA Bbipocnu B oktabpe 2005 roga no cpasHeHuio ¢ ceHTsabpem Ha 13%
Cripon Pocomn-30 k UST-10, 6.1, 8o 1,424 MnH. eguHWu, 4TO ABNSeTCA caMbiM GO/blMM 3HaueHweM ¢ anpens 1993

z;g roga. CeHTabpbckue Npofa’ku, MO YTOUHEHHbIM AaHHbIM, cocTaBunu 1,26 MIH.
190 efuHuL, a He 1,222 MAH. eauHMU, Kak coobuianoch paHee.

180 Takke Buepa B CLUA 6biniv  onybnukoBaHbl  JaHHble MO  aKTUBHOCTM B
170 noTpebUTENbCKOM M NPOU3BOACTBEHHOM CEKTOPE, KOTOPbI€ 3HAYMTEIbHO MPEB3OLLIH
160 OXKMAAHUSA pblHKaA.

150 Tak o6bemM 3aka30B Ha TOBapbl [JIMTENLHOMO MO/b30OBaHWUS B OKTAOpe BbIpOC Ha
140 3,4%, B TO BpeMa Kak paHee nporHosupoBanca pocT nokasatens Ha 1,1%. Mo
130 YTOYHEHHbIM fAaHHbIM B ceHTsbpe 3akasbl cHuauamcb Ha 2,0% ( -2,4% no
120 npenBapUTENIbHBIM LaHHbIM).

110 MHaekc npousBOLCTBEHHOM aKTMBHOCTM B obpabatbiBaioweM cektope CpegHero
122 3anaga CLUA, paccuutbiBaembit ®PB Yukaro, Beipoc B okTsbpe 2005 roma po

106,6 nynkta ¢ 104,7 nyHkta B ceHTabpe. [lpuuem, pPOCT NPOW3BOACTBEHHOM
aKTUBHOCTW Hablofancs BO BCEX CEKTOpax, BXOAALMX B pacyeTHylo Hasy.
Mupekc notpebutenbckoro poeepus B CLLUA Bsbipoc B Hosbpe 2005 roga mo 98,0

man-05 uoH-05 wmion-05 aer-05 cen-05 okT-05  Hos-05

CrpsA KoprOpaTHEHEX OBMMraLMi K Mockae nyvkta ¢ 85,2 B okTaA6pe. OnpouwenHblie areHtcteoM REUTERS 3koHomucTbi
350 oxuganu pocta uHgekca Ao 90 nyHkToB. MHOEKC OLEHKH TEKYyLLEN CUTyaLMKu BbIpOC
325 B Hosbpe go 114,0 nyHkta ¢ 107,8 nyHkTa B OKTAOpEe, WMHAEKC OXKMAAHUN B
300 TeKyllem Mecaue coctasun 88,8 nyHkta npotue 70,1 B okTabpe.
275 B pesynbTaTte BbiIXxofa BUepallHeH CTAaTUCTHUKKU Ha pPbiHKE Ka3HaueWCKUX 0DA3aTenbcrs
250 aKkTuMBU3UpOBanucb npopaxu. [oxopHoctu ponrocpounbix UST Bbipocnn Ha 7-9
225 nyHkToB. OfHAaKO OBNafeTb PbIHKOM MECCUMUCTUYECKUM HACTPOEHHWSIM He YAasiocCb, M

y>Ke€ Ha HO4HbIX Toprax (no MockoBckoMy BpemeHu) goxogHocth UST nonHocTbio
oTbirpanu ByepaluHui pocT. CerooHsa C yTpa AecATU/IeTHUE us-treasuries Toprylorcs
¢ poxonHocTbio 4,41% ronosbix.

200
175

150

12 Mbl nonaraem, 4TO O KOHUA HELESM BONMATM/IBHOCTb KOTMPOBOK Ha PbIHKE US-
100 treasuries  ycunutca.  KpynHbii 670K CTaTMCTHMKM, O0COBeHHO Ha  dhoHe
wioH.05  mon.05 aBr.05 ceH.05 okT.05 HOA.05
YPOY 05 & Mooea 40 Marepouca k Mocxea 36 CTaTUCTUYECKOro BaKyyMa npenblaylinx Heaenb, cnocobeH MOBbICUTb HEPBO3HOCTb
YYaCTHUKOB pbiHKa. XOTA GObLUIMHCTBO AaHHbIX TeKylleW Hedend, no Oonbluew
cTeneHn, cnocobHbl ONpPeaesMTb KPaTKOCPOUHYIO AMHAaMMKY pbiHKa. OCHOBHOM

MHTEpPEC HMHBECTOPOB 6yp,eT cocpenoToyeH Ha NATHUYHDbIX OaHHbIX MO PbIHKY Tpyha

KopnopaTuBHbIi cermeHT

Nugepbl 060poTOB (Non-farm payroll, Unemploymen), koTopble MOXHO Ha3BaTb KIOYEBOM CTATUCTUKOM
OB6OpOTbI, MIH. PY6. Viamenenne TeKyweh Hepend. Ha atom choHe, NMo Hawemy MHeHWIO, OO NSATHUUbI BCE OHEBHblE
(Bupxa + PMC) cToumocT, % KonebaHus pbiHKa nosgHee OyAyT OTbIrPbIBATLCS B NPOTUBOMNOAOXHOM HanpasfieHUH.
TASMPOM A3 765.49 -0.13 v OpgHako cu/ibHble PacXOXAEHUS MexXAy (PAaKTUUECKUMM 3HAUEHWAMH U MPOrHO3amu
tOrTpananT2 73349 0.00 * 3KCNEePTOB NO3AHEE MOTYT YCUJIMTb PEeaKLMIO PbiHKA Ha NATHUYHYIO CTaTUCTHKY.
LienTpTen-4 515.28 0.00 'Y » EMERGING MARKETS. Mo utoram gHa uHgekc EMBI+ cHusunca na 0,35%, a
CHETRK606 23479 0.00 " ero cnpaj cokparuncs Ha 1 nyHkT fo 241 6.n.
P 15910 0.05 v » POCCHUUCKUE EBPOOBJIUTALIMU. Unpekc EMBI+Poccus ynan Ha 0,32%, a
cnpag vHaekca cokpatuncs Ha 1 nyHkt go 104 6.n. CerofHs ¢ yTpa KOTMPOBKH
MawnpWHB-01 130.38 0.00 N o
. eBpoobnvraumit «Poccusa-30» Topryotcs Ha yposHe 112,69/112,81 npoueHTos ot
YpanCasiH6 107.04 007 HomuHana. Cnpag «Poccuu-30» k UST-10 cerogms ¢ yTpa coctasnsieT okono 113
OCK ESC-02 105.87 0.10 N 6.|'|.
Nexanepr01 100.87 0.05 "
ABTOBA3063 89.78 -0.10 v

M CTPATEIS! - BHELLHW AONTOBOW PhIHOK

» CHuxkeHue ,D,OXO,D,HOCTeI:l Ha pPblHKE 6a30BbIx AKTUBOB, 4YTO ABAETCA NPAMbIM

Nnpepsbl pocTa/nagexvs o o o o
OTpa)KEHHEeM MNePEOLEHKU [asbHEWLLUMX [EeUCTBMA MoHeTapHbix Bracted CLUA

Poct, % MNanetve, % OTHOCUTeNbHO npoueHTHoW cTaBku (FED rate), nopcrernBaer pocT UHTepeca
372 THK5817-06 MHBECTOPOB K aKTMBaM emerging markets. Ha 3Tom choHe NOTOK AeHeXHbIX CpencTs
125 Xne638228 Ha PbIHKW CTpaH C Pa3BMBAIOLMMUCS 3IKOHOMHKaMK B OauvyKalliee BpeMs AOMKEH
095 CosCrABTo YCUAWTCA, YTO NpuUBEAeT K pocTy cToMmocTv espoobnurauui. CTOUT OTMeTUTb, UTO B
o8 Barormro 1 ceHTabpe peskas nepeoLeHKa PUCKOB pocTa MUPOBbLIX MPOLEHTHbIX CTaBOK, NpuBena

K CYLeCTBEHHOMY pacCLIMPEHWIO Cnp3AoB espoobsnurauui emerging markets K us-

040 Kpucran®-1 treasuries. Celluac, cyms no pauHamuke wuHioekca EMBI - Spread, B uenom
Vcrmam-01 -1.18 CeHTABPbCKOE CHWXeHWe emerging markets y>ke npakTuuecku oTbirpaHo. OgHako

Guranc-01 -0.87 UaCTb CErMEeHTOB BHELLUHWX AO/rOBbIX PbIHKOB elle WMEeIT AOCTaTOuHbIM noTeHuuan

MKLLIB-01 -0.60 ONA panbHedllero cy)eHus cnpagoB. B uyacTHOCTM, K HUM OTHOCWUTCA POCCHWCKMWM
YamHedmp .0.50 CEermMeHT, Cnpaj KOTOPOro B CiAyyae COXpaHeHUs CTabMAbHOCTM Ha pbiHKe 6a30Bbix

Mupakc 01 045 aKTUBOB MOMXET CHU3UTbCA MUHMMYM Ha 15-25 nyHktoB. Takum obpasom, Mol

nonaraem, 4To B HacTOsILLEe BPEMA POCCHHCKME eBpoobnurauuu Bbirnagar Gonee
npusnekatesbHo. Mo Hawel oueHke ctoumoctb espoobnuraumii Poccus 30 Ha KoHel
rofa fo/mkHa npubnuantbca K otMeTke 116 npoueHTa HOMWHana, Yto npeanonaraert
POCT C TeKylMx ypoBHeh Ha 2,5 — 2,6%. Ha 3tom doHe Mbl pekomeHayem
NoKynaTb POCCHHCKWE eBpOOBAMrauMu B pacuerte, Kak Ha poCT CTOMMOCTM, TaK U Ha

© BAHK MOCKBbI
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[loxoAHOCTU KOpnopaTVBHbIX eBpooGnurauun
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JanbHeWlee cokpalieHue cnpagos K UST.

M HOBOCTI SBMUTEHTOB [JONTOBOrO PbIHKA

» CAHB3W-TPYN. Wwmnoptep oBoleit K dpyktoB OO0 «CaHsan-Ipyn»
nnaHupyet 7 nekabpsa pasmectuTb gebroTHble TpexnetHue obsvraumu Ha cymmy 1,0
MApg. pybnei. 3aem npuBnekaetcs A/is  (PUHAHCUPOBAHWUS  MHBECTNPOrPaMMbl
KoMmnaHuM, Kotopas Ha 2005-2010 rogpl npemycmaTpuBaeT BJIOXKEHWSA B pasmepe
okono $500 mnH. Anpeppaiitepom pasmelleHus seasetca PocbaHk.

» OCK E3C. DepepanbHas ceTeBas KomnaHusa EguHoW  aHeprocuctembl 15
feKabps nnaHupyeT HauyaTb pasMeLieHWe TPETbEero BbIMNyCKa TPEXJETHUX OBMraumi
Ha cymmy 7 Mapg. pyonei. Opranusatopom 3aima ebictynaet [aanpombaHk.

» TPYNMNA MAWUP Buepa Ha ayKUMOHE MOJIHOCTbIO pasMecTWsia CBOW ObBsMraumu
BTOPOM cepun Ha cymmy 1 mnpa. pybnei. Mo wuToram KoOHKypa CTaBka NepBOro
KynoHa onpegeneHa Ha yposHe 10,9% rofoBbix, UTO COOTBETCTBYET AOXOAHOCTH K
ronosow ogepte - 11,2% rogosbix. Mo uHdopmaumn arentctea REUTERS, cnpoc Ha
aykuuoHe coctasun 1,1 mapa. pyb6neir. 11:53 29Nov2005 MsacHas komnanus
Espocepsuc nnaHupyet B fekabpe obavraunu Ha 1,5 mapg p

» EBPOCEPBUC. Poccuiickui umnopTep M NpPOU3BOAWTENb MSCHOW NPOAYKUWH
Komnanus EBpocepsuc npuHsna pelwenuve B cepeauHe pnekabps 2005 ropa
pa3MecTuTb AebloTHbIM Bbinyck obaurauuii B pasmepe 1,5 mnpa. pybneir. Cpok
obpalyeH1s Bbinycka gga roga. B cooTBETCTBMM C YCNOBUSMM 3MWUCCHM, 3MMTEHT
uepe3 rof MOXET BbICTaBUTb OdepTy Ha Becb 0Obem Bbinycka. OpraHusaropom
pa3MelLeHuss HasHaueH Ypascub.

» PYCCKAA MEOHAA KOMIMAHHA nnanupyet B cepeanHe aekabpsi pa3mMectutb
TpexnetHue kpeautHble HOTbl (CLN) Ha cymmy $100 mnH. Mo nporHosam nua-
MeHemepa Bbinycka (Anbca-6aHk), cTaBka KynoHa OyneT onpegeneHa B pasmepe
9,25% ronosbix.

> OCOP. depepanvHas cnyxba no dguHaHcoBbiM pbiHkam (PCDP) Ha 3acepannu
29 Hosbps npuHSANA pelleHHe 3aperucTpupoBaTth ciefyilolive OB/MrauuoHHble
3anMmbl:

obbem
OMUTEHT cepus BbINycka,

MITH.py0.
Tpyb6Has MeTannypruyeckas KoMnaHus 03 5000
naBmoccTpon-PrHaHc 02 4000
FOT3K 03 1500
HoBocubBUpcKui MeTannypruueckuit 3asog 01 1200
Mumapko 01 1000
pynna HUTOJ 01 1000

M OKOHOMUKA/MONUTUKA

» [NEHEXXHAA MACCA (M2) B okta6pe ysenuumnack nuwb Ha 0,4%, coctaBus Ha
1 Hos6ps 5314 mnpa. pybnei. Poct M2 3a nocnegnue 12 mecaues coctasun 39,9%.
O61bEM HanuuHbIX AeHer B 3KOHOMMKe B okTabpe Bbipoc Ha 0,6%, a 3a nocnegHue
12 mecsiues — Ha 33,7%.

Cnabas pguHamuka M2 B oOKTAbpe cBf3aHa C OTTOKOM KarWTasoB C POCCHUCKHX
(prHaHCOBbIX pbiHKOB. OgHaKO 3TW TEHAEHLMH HOCWJIM KPaTKOCPOYHbIW XapaKkTep, W
yXe B HOsOpe HanpassjieHWe OeHEXHbIX NOTOKOB W3MeHWsiocb. B cBsAsan ¢ aTuMm Mbl

>KOEM COXpaHeHWsl BbICOKMX TeMnoB pocta M2 B koHue roga. Haw ropoeow nporHos
pocta M2 — 42%.

M KPEOVTHBIE PEATVHIY

» T[A3MNPOM. Standard & Poor's Ratings Services npucBoWno BO BTOPHHWK
KpeauTHbii  peWTuHr «BB» 3annaHuMpoBaHHOMY BbinycKy HeoBecneueHHbIX HOT
yuactua B Kpeaute (LPN) poccuiickoi raszosoit moHononuu [asnpom. Hotbi GyayTt
BoinyweHol SPV-komnanuen Gaz Capital S.A. ¢ eguHCTBEHHOM Lenbto
vHaHcMpoBaHus Kpeauta [asnpoMy B pamkax obuield nporpaMmbl  BbiMycKa
cpefHecpouHbix HOT (EMTN) Ha $15 mapa.
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AONIrOBbIE PbIHKHU 30 HosAGps 2005 r.

.' KANEHOAPbL COBbITUM HA OONTOBOM PbIHKE

Kypc py6ns

290 335 25 Hos 05 Ynnata akLuaos, Hanora Ha A06bI4y MOME3HbIX UCKONaeMbIX
28.8 540 28 Hos 05 Ynnata Harnora Ha npubbinb
285 CErogH4a

345| 1Rex05 -
283 2 26K 05 B NoHpoHe cocTouTcst BCpeya MUHUCTPOB (PMHAHCOB U rMaB LeHTpanbHbIX 6aHkoB cTpaH "G-7'
28.0 35.0 12 pex 05 138-1 BHeouepenHas BcTpeya OMEK, Kysent
27.8

35.5
275
wo| ff KANEHOAPL NEPBMYHOIO PLIHKA
27.0 36.5 [ata OMUTEHT, cepust Bbinycka Obbem, MnH.  Cpok obpale

main.05 wuioH.05 wmon.05 aer.05 ceH.05 okT.05 HOs.05
nonnap/py6ne eBpo/py6nb
CErogHs
1 pek 05 Teepckas obnactb, 25003 800 3roga
ﬂMHaMMKa BarntTHbIX PbIHKOB

120 1.05 1 nek 05 PocuHtep PectopaHTc, 03 1000 3roga
118 110 5 pek 05 Pecnybnuka Komm 1000 10 net
16 5 pek 05 BonraTenekom, 02 3000 5 net

115 5 pek 05 BonraTenekom, 03 2300 5 net
B 120| 6mek05 AWK, 05 2200 6,9 net
12 D2 6 nek 05 AVXKK, 06 2500 8,6 net
110 ’ 6 ek 05 BenrpaHkom, 01 700 3 ropal ro}
108 1.30 6 nek 05 Hetckuit mup-LlenTp, 01 1150 9,5 net
106 1.35

104 1.40
Maii-05 wnioH-05 wmion-05 aer-05 cen-05 okT-05 Hoa-05 “ CTATMCTMKA CLLIA

JPY/USD USD/EUR (wkana cnpasa)

Mocn. Oxupaemoe  [pownoe  daktuyeckoe

[ata [Nokasatenb
nepuog 3HaueHWe  3HaYeHue 3HaveHve
700 Hedre 15 Hos 05 VHcbnaums B npombineHHom cektope (PPI) okT.05 -0.10% 1.90% 0.70%
670 15 Host 05 WHdpnsiums - Core PPl (0unLLeHHast OT BIMSIHWS LiEH Ha or.05 0.20% 0.30% 0.30%
640 NPOLOBOMBCTBUE U SHEPTETHKY)
610 15 Host 05 PosHnuHble npopaxm (Retail sales), m-t-m okT.05 -0.70% 0.30% -0.10%
5sl0 15 Hos 05 Retail sales, nckntovas asTomobunu, m-t-m okT.05 0.20% 1.40% 0.90%
) 16 Hos 05 Whdbnsums - NHpeke notpebutensckux yen (CPI) okT.05 0.00% 1.20% 0.20%

55.0
520 16 Hos 05 r:g;g’;%:ic S::ey?f;:e Lg,'l)”a SHeprorocuTen or05  0.20% 0.10% 0.20%
490 16 Hos 05 Real Earnings okT.05 - -1.00% 0.40%
46.0 .

16 Host 05 Cuet awxerus kanutana (Capital Net Flow), mnpa. con.05 72.50 89.00 101.90
43.0 [onn.
40.0 . )

a5 Wom05 wom05 aEr05  com05 Oc05  Hom05 17 Hos 05 [pomblLwneHHoe npon3eoacTBO M/M (Industrial production okr.05 1.00% 4.30% 0.90%
BRENT URALS m/m)
17Hon 05 /HAKC ACIOBOM akTuBKoCTI GPB unagenopu Hos05  15.30 1713 1150
3onoT0 (Philadelphia Fed index)

500

20 st 05 I/IH/:ngc norpeﬁmenbcxom yBepeHHocTu (Consumer Hos.05 900 85.00 98.00
490 confidence index)
480

29 Hos 05 Cratuctuka npogax Hosbix fomoB (New Home sales), % okT.05 2.10% 13.00%
470
460 29 Hos 05 g&:)l;a;:l(;l;;’:;apbl AnuTEnbHOro nomnb3osanus (Durable o .05 110% 200% 3.40%
%0 CErogHA MpenaputenbHas ouerka BB (preliminary) 3 k.05 4.10% 3.80%
440 .

Yukarckuit MHOEKC aKTUBHOCTY B MPOMBILLAIEHHOCTM

430 CErogHs (Chicago PMI Index) Hos.05 60.00 62.90
420
410

Man-05 uioH-05 wmon-05 aer-05 ceH-05 okT-05  Hos-05
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0 HosOpsa 200

Kpueasi doxodHocmu cybghedeparnibHbiX U MyHUyUnanbHbix obnusayul

875 1w
§ @® Hosocubupck, 03
g
8504 ¢
& @ Bonrorpap, 01
8.25
o 6. 35001 @ JlenuH.o6n., 03
® Kpacrosip.kp. 01 Koctpom.o6i., 04‘ onrorpaa.oon @ Kowm, 07
8.00 Tomck.0611., 02 ®AkyTns, 03 (] ? Fkytus, 06
HoBocu6.061. ®Vha, 04 BopoHex.o6r. 0 @ Komu, 06
Hogocu6.06n. 02 @ Benropop.o6n., 04 %eHMH.Oﬁn., 02
775+ — — — Kasamp,O1g . __________—____ g _ " __ “@Uyawma, 04 — — — —
Boporex.06n. 01 @ @® ®Bonrorpaa.o6n., 01
Vpkyr.06n., 01 o Kanyx.06m., 01 ® Huxerop.o6n. 02
Huerop.o6si. 01 SAp.o6ry, 02 TUMCK-OG“.“
7.50 Xabapkp.02 @ @ BaLKopTOCTaH, O ° WpkyT.06n. 31001
[ ] Ap.odn., 03 Komu, 05
Vaba, 03 ° @AHAO, 01
7.25 H 6 02
oBoCMEMPCK, ® ok 01
Teep.o6n., 02 )
@KpacHogap.kp. 01
7.00 | KpacHosipck, 02‘ gamap_osn_, 01 [} .Camap.oﬁn., 02
WpkyT.o6n., 02 P Akytna, 05 Moc.o6rn., 05 Mockea
[ ] Moc.o6n., 04
el . Mocweadt XMAO, 02 o Meeebma B ® @i — O Poazo
KpacHosip.kp. 02
0d3 46003@)
6.50 4
Axytus, 04
Ve 003 25058 OP3 27024g)
6.25 4
Mocksa 29
6.00 4
03 27025
5.75 | loc.06n., 03
5504 S
O®3 45001 M
log.Aopauns
5.25 T T g T T T T T T T T
0 0.5 1 1.5 2 25 3 3.5 4 4.5 5 55 6
HemouHuku: REUTERS, pacyemsi barHka Mockebi
Kpuebie doxodHocmell kopnopamueHbix obnuzayull
T -9Hep i u xumu (i KO TenekoMmyHukayuu
12.0 ' : : 9.5 T T
| | | - @0TK, 01 ‘ ‘
1.5 | | | & . o1 | |
5
AMTENUWMHIPOM, 01 ®5051ra 01 ! ! 2 OLjen Tenerpac @ Tartenekom, 03 ! !
1.01@ ! CsepanosaHepro, 01 ! ! 9.0 H ' ! !
£ 36 Coios, 01 ° I I & I I
g ° Haduc Koc., 01 | | | |
054§ Dy aypr A, 01— e
2 ALEK, 02@ I | 65 | | |
) ! ! ! - | LieHTpTenekom 04
£
1004 & | | | ! |
o5 | e ot | | C3 Tenekom, 02 | @CvbupbTenekom, 05
_ | ‘@eranepro; : : 80 oracoon oms. 01 ° C3 Tenerom, 03~ ®/Pci1 05 |
9.0 |KyiGeiwesasar, 01 | | [} ° ° erachoH, 03 |
Y ‘ITOTGK | | Cubupetenekom, 04 ypoy 04 | |
g5l 9 I_ _ Skyrekowepro, 01— [ I o yeCmos . 1o [
e KHX-03 T GAHGCJTR s L] ) o1 | |
8.0 ﬂopoHoGym o1 @ ?aTaHepro 01 ° HKHX‘04 ! Bonratenexom fecenae ! !
: | ! @baLkvpaHepro, 02 ! il | [ ] CubupbTenekom 03 MerachoH ! !
° | ®CK E3C, 02 701 [ r\(frrc 05 I !
7.5 | TpaHcHedbTenpoayKkT Taanpom A6 ° R [ ) 3 ‘ ‘
[ @HOBATOK, 01 SCKESC. 01 .8 radnpomad Beimnenkom 01 ° | \
7.0 4 ! lasnpom A5 @ . - | o | |
@latHedTb 03 ° .- | 654 — — — 4o - - — - — _
6.5 | HTKUTEPA | ragnpom A3 - ° . | | |
& AHOC 01 | ﬂyKOMJ'I.UZ | o |
6.0 4 ‘ ! I °
| | | 6.0 | AHOCTV MockBb
55 | | | | |
B | | |
5.0 : : : : : : : 55 : ! .- ! .
0.0 0.5 1.0 15 20 25 3.0 35 4.0 0.0 0.5 1.0 15 20 25 3.0
UcmouHuku: REUTERS, pacyemsi baHka Mockebl
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Memannypausi u 20pHO-pPyOHbIl cekmop M: Jo umy P
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UemouHuku: REUTERS, pacyemsi barHka Mockebl
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Kpueasi doxodHocmu pocculickux eepoobnuzayuli
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 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 16 0.00 0.00 - 0.00 0.00 - - 1.84 297 : 0.03 0.03
OBP 02 367.1 - - 23.06.2009 15.03.2006 1302 { 98.68 98.75: 0.10 0.02 0.15 - - 0.37 4.68 : 0.29 0.28
OBP 03 0.0 - - 22.09.2009 15.12.2005 1393 0.00 99.83: 0.00 0.00 0.27 - - 0.09 8.20 i 0.04 0.04
O®3 25057 168.7 33773 7.40 20.01.2010 - 1513 103.40 103.55( -0.05 0.88 -1.39: 6.89 7.15 6.60 - 3.59 3.37
O®3 25058 1.0 31866 i 6.30 30.04.2008 - 883 {100.30 100.45: -0.10 0.23 -069:i 466 6.28 6.29 - 2.25 212
O®3 26198 0.0 42117} 6.00 02.11.2012 - 2530 {9520 9535i 0.00 032 -145}! 411 630 6.87 - 5.82 5.44
o®3 27019 0.0 8800 :10.00 18.07.2007 - 596 0.00 107.34; 0.00 0.00 -0.28:% 36.16 9.31 527 - 1.50 1.43
O®3 27020 0.0 8800 (10.00 08.08.2007 - 617 0.00 0.00 { 0.00 0.00 0.00 {3041 935 567 - 1.56 1.48
o®3 27022 0.0 21296 { 8.00 15.02.2006 - 78 0.00 101.15; -0.12 0.30 -035: 285 791 251 - 0.21 0.21
Oo®3 27026 0.0 16000 : 8.00 11.03.2009 - 1198 :101.35 102.24: 0.00 0.34 -0.18: 1666 7.84 6.34 - 2.91 273
O®3 45001 7.3 28356 10.00 15.11.2006 - 351 :103.12 103.28: 0.19 -0.13 -0.30: 1.78 9.68 5.35 - 0.69 0.66
O®3 45002 0.0 5520 {10.00 02.08.2006 - 246 0.00 106.74: 0.00 0.00 -059:i 9.70 9.66 4.62 - 0.65 0.62
O®3 46001 11.0 60000} 10.00 10.09.2008 - 1016 {107.50 107.85 - - - 20.82 9.30 6.18 - 1.84 1.73
O®3 46002 181.9 62000 i 10.00 08.08.2012 - 2444 :110.20 110.35} -0.31 0.84 -2.2512849 9.07 6.81 - 4.65 4.36
O3 46003 51.8 37298 :10.00 14.07.2010 - 1688 :112.50 112.59; -0.08 0.54 -0.88: 36.16 8.88 6.58 - 3.41 3.20
O®3 46005 10.1  20000: 0.00 09.01.2019 - 4789 ( 43.10 43.38: -0.09 321 -57.93i{ 0.00 0.00 7.02 - 1241 11.59
O®3 46014 48.4 58290:10.00 29.08.2018 - 4656 :109.40 109.70: -0.05 069 -2.60: 2082 9.14 6.88 - 5.87 5.49
Oo®3 46017 258.3 29354 : 9.00 03.08.2016 - 3900 :105.84 105.84: -0.12 110 -260: 3.21 850 6.90 - 7.09 6.63
O®3 46018 23.8 17940 9.50 24.11.2021 - 5839 :110.57 111.20i 0.05 091 -212:19.78 8.57 6.88 - 8.75 8.18
Bceeo 1107.6 538776
Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!
625 Kpueasi doxodHocmu O®P3 u Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 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 oGnueauunmu
Boneoepao, 01 0.00 400 :10.20 17.07.2008 - 961 0.00 103.50: 0.00 049 -086: 11.18 9.86 8.41 - 2.33 2.15
KasaHb, 01 2.74 750 :10.50 21.07.2006 - 234 :101.85 102.10: -0.10 -0.11 -0.34 : 11.22 10.31 7.73 - 0.63 0.58
KaszaHb, 02 0.00 1000 : 10.00 11.04.2007 - 498 :102.90 103.14: 0.00 0.16 0.00 : 12.88 9.69 7.73 - 1.28 1.19
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 332 :104.92 105.29: 0.00 -0.10 -0.56 : 11.64 11.90 6.89 - 0.87 0.81
KpacHosipck, 05 0.00 1000 §{ 6.19 18.10.2008 - 1054 { 99.80 9995 0.00 0.02 0.00: 712 6.19 7.55 - 2.65 2.46
Hoeocubupck, 02 0.00 1500 §13.00 07.12.2006 - 373 0.00 0.00 0.00 046 -065:29.92 1240 7.30 - 0.95 0.89
Hosocubupck, 03 0.00 1000 § 4.95 14.07.2009 - 1323 i111.20 111.70{ 0.00 0.34 -0.18 i 19.12 444 8.61 - 3.01 2.77
Tomck, 01 0.00 300 :13.00 22.11.2007 - 723 1106.55 0.00 0.00 0.28 0.52 125 1216 7.22 - 1.35 1.25
Yepa, 03 1.37 400 :10.03 18.07.2006 - 231 101.50 101.66: 0.05 0.10 -0.54: 36.54 9.86 7.40 - 0.61 0.57
Yopa, 04 0.00 500 :10.03 03.06.2008 - 917 0.00 0.00 0.00 0.10 -0.25: 48.07 9.54 7.88 - 2.19 2.03
Umoau mopzoe cybghedepanbHbIMU 0b1U2ayusiMu
BbawkopmocmatH, 04 0.01 500 8.02 13.09.2007 - 653 :100.35 0.00 0.00 0.00 0.20 :16.48 794 7.51 - 1.68 1.56
Bbenzopodckas obn., 04 0.23 320 :14.50 29.04.2008 - 882 :112.75 113.60: 0.62 0.00 -0.57 { 12.32 12.76 7.74 - 213 1.98
Beneopodckas 06n., 03 0.00 300 {19.00 20.12.2005 - 21 100.20 100.40: 0.00 -0.24 -0.10: 36.44 18.99 17.32 - 0.06 0.05
Bonzoepadckas obn. 0.00 400 :11.99 14.05.2006 - 166 0.00 103.50: 0.00 0.24 0.00 : 0.66 11.61 4.49 - 0.44 0.42
Bonzoepadckas obn., 01 0.00 600 (13.00 11.06.2009 - 1290 :108.25 0.00 0.00 -1.84 -1.22:5912 11.87 7.69 - 2.18 2.02
Bonzoepadckas 06n. 35001 i 11.84 700 13.00 17.06.2010 - 1661 {109.00 109.50f -0.23 041 -1.16i66.60 11.87 8.15 - 2.50 2.31
BopoHexckas 06n. 01 4.31 600 :13.00 15.12.2007 - 746 :110.35 110.50: 0.06 0.23 8.01 { 27.07 11.78 7.69 - 1.80 1.67
BopoHexckas 06n. 02 0.16 500 :13.00 18.06.2009 - 1297 :114.00 114.45: -0.31 0.22 -1.38: 5948 11.38 7.96 - 2.86 2.65
Upkymckas obn., 01 6.40 700 :11.00 22.07.2007 - 600 0.00 103.25: -0.12 0.16 -0.24 : 27.85 10.66 7.62 - 1.06 0.99
Upkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 282 0.00 0.00 0.03 -0.20: 13.81 9.77 6.96 - 0.74 0.69
Upkymckasi obn. 31001 0.00 1500 {10.00 17.12.2009 - 1479 0.00 105.00: -0.57 0.58 -0.67 :20.82 9.58 7.53 - 2.06 1.91
Kanyxckas o6r., 01 0.00 300 :11.46 24.12.2007 - 755 :101.00 103.00: 0.00 1.07 0.00 { 49.61 11.03 7.65 - 1.84 1.71
Komu, 05 0.00 500 {15.00 24.12.2007 - 755 :1111.85 112.89: 0.00 045 -0.88: 27.12 13.39 747 - 1.81 1.68
Komu, 06 0.00 700 (14.00 14.10.2010 - 1780 £{118.00 119.99: 0.00 -0.08 0.00 { 17.64 11.76 7.88 - 3.79 3.51
Komu, 07 0.01 1000 :12.00 22.11.2013 - 2915 :108.90 109.10: 0.09 -0.18 0.46 1.97 11.00 8.05 - 5.46 5.06
Kocmpomckas obn., 04 0.64 800 :13.00 11.03.2008 - 833 :108.10 108.18: -0.09 -0.32 -1.09 : 27.42 12.03 8.04 - 1.99 1.84
KpacHosipckuti kpad, 01 0.00 1500 : 10.30 08.12.2005 - 9 0.00 0.00 0.00 -0.26 -0.22: 2342 10.29 8.08 - 0.02 0.02
KpacHosipckuli kpad, 02 0.00 1500 :10.95 26.10.2006 - 331 103.55 103.80: 0.00 0.05 -0.48: 11.10 10.55 6.76 - 0.87 0.81
KpacHodapckuti kpad, 01 0.00 605 :10.50 15.05.2007 - 532 :104.20 104.60: 0.00 0.00 0.19 { 4.03 10.06 7.05 - 1.39 1.30
JleHuHepadckas 061., 02 9.49 800 :14.01 08.12.2010 - 1835 {125.56 125.90: -0.10 0.40 -1.04:63.72 11.13 7.85 - 3.74 3.46
JleHuHepadckas obn. 03 2.30 1300 {13.50 05.12.2014 - 3293 (127.80 137.75i -0.35 0.94 -592: 61.03 10.57 8.16 - 5.75 5.31
Mockosckasi 0611., 03 0.00 1000 §11.00 19.08.2007 - 628 :106.90 108.00: 0.00 -0.93 -0.63 i 30.44 10.15 5.87 - 1.58 1.49
Mockosckas o6n., 05 37.23 12000 : 10.00 30.03.2010 - 1582 :109.50 109.60: 0.05 0.52 135 { 1151 912 6.95 - 3.01 2.81
Mockosckasi 0611., 04 21.54 9600 : 11.00 21.04.2009 - 1239 :112.72 112.90: 0.00 0.61 -1.23: 1055 9.75 6.90 - 2.89 2.70
Huxezopodckas obn. 01 2.70 1000 :11.80 01.11.2006 - 337 :103.50 0.00 : -0.10 0.53 -0.58: 873 1135 7.48 - 0.88 0.82
Huxxeezopodckas obn. 02 19.22 2500 : 10.49 02.11.2008 - 1069 :105.30 105.49: -0.19 0.24 -066: 7.47 996 7.69 - 2.03 1.89
Hoeocubupckas 061. 0.61 1500 : 13.50 27.07.2006 - 240 :103.70 103.80: -0.10 0.01 -0.76 : 11.10 13.02 7.89 - 0.63 0.59
Hoeocubupckas obn. 02 0.00 2000 §13.30 29.11.2007 - 730 0.00 0.00 0.00 -0.27 -0.99: 3243 12.04 7.81 - 1.75 1.62
Camapckasi 06r1., 01 0.00 2370 :12.00 04.07.2006 - 217 £102.00 103.00: 0.00 -2.00 -0.87 i 18.41 11.65 6.97 - 0.57 0.54
Camapckas obr., 02 0.00 2000 § 6.82 09.09.2010 - 1745 { 99.71 100.00{ 0.00 0.00 -0.10: 14.01 6.82 7.00 - 4.06 3.80
Teepckasi 06n., 02 83.74 1000 §16.90 23.11.2006 - 359 :108.65 110.00: 8.32 -9.01 -045:i 232 1545 7.11 - 0.93 0.87
Tomckas obn., 02 0.00 500 :12.00 27.07.2006 - 240 :102.21 102.80: 0.00 0.17 -0.65: 40.77 11.75 7.93 - 0.63 0.58
Tomckasi 06n., 03 0.00 600 :11.00 13.10.2007 - 683 :105.20 105.45: 0.00 -0.29 -0.80: 14.16 1045 7.52 - 1.73 1.61
Xabaposckuli kpat, 02 2.92 700 :11.00 05.10.2006 - 310 :102.45 102.55: -0.04 -0.27 -0.66 : 16.58 10.73 7.49 - 0.81 0.75
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 9 100.11 100.24: -0.87 0.00 0.00 : 70.27 14.98 9.46 - 0.02 0.02
XMAO, 02 0.01 5000 :12.00 27.05.2008 - 910 :110.95 111.65: 0.00 0.00 -0.27 i 099 10.72 6.85 - 2.24 2.10
Yysawus, 03 0.00 500 9.50 13.04.2007 - 500 0.00 0.00 0.00 -049 -0.79: 1249 848 0.66 - 1.29 1.28
YHyeawus, 04 1.14 750 §12.33 27.03.2009 - 1214 1113.65 113.70{ 0.00 0.44 -0.61: 21.62 10.85 7.76 - 2.81 2.61
Sxymusi, 03 0.00 800 :12.00 17.06.2008 - 931 109.50 111.04: 0.00 0.00 -1.79{23.01 10.93 7.98 - 2.21 2.04
SAxymus, 04 0.00 1000 : 14.00 16.03.2006 - 107 :101.80 102.00: 0.00 -0.87 -0.60: 28.77 13.73 6.35 - 0.28 0.27
Sxymusi, 05 0.00 2000 : 9.00 21.04.2007 - 508 :101.80 102.40: 0.00 054 -024: 986 8.79 7.00 - 1.31 1.23
SAxkymus, 06 13.59 2000 : 10.00 13.05.2010 - 1626 :107.00 107.50: 0.04 0.28 -0.65: 3.29 930 7.96 - 3.26 3.02
AHAO, 01 0.01 1800 : 11.00 03.08.2008 - 978 :107.10 107.40: -0.05 0.05 0.05 { 34.96 10.26 7.37 - 2.34 2.18
Spocnasckas o06n., 02 0.00 1000 {13.28 03.07.2007 - 581 108.15 108.55{ 0.00 0.26 -0.55}i 20.37 1225 7.51 - 1.44 1.34
Spocnasckasi 06n., 03 0.08 1000 :12.00 17.11.2006 - 353 1104.12 104.30: 0.05 -0.24 -0.10{ 2.76 1151 7.44 - 0.94 0.87
Mockea 32 8.21 4000 :10.00 25.05.2006 - 177 0.00 103.20( -0.02 0.00 -043: 1.10 976 4.84 - 0.48 0.46
Mockea 37 0.47 3900 (10.00 23.09.2006 - 298 :103.30 104.10: 440 -0.10 -0.38: 18.36 9.26 0.25 - 0.78 0.78
Mockea 27 0.00 4000 :15.00 20.12.2006 - 386 :109.70 111.90: 1.08 0.18 -0.27 : 28.77 13.40 3.53 - 0.98 0.94
Mockea 42 0.00 3000 :10.00 13.08.2007 - 622 :107.20 0.00 0.00 0.00 -0.83: 4.38 9.31 5.53 - 1.59 1.50
Mockea 31 0.00 5000 :10.00 20.05.2007 - 537 :102.17 107.30: 0.00 -0.16 -0.50: 6.58 9.48 6.71 - 1.56 1.47
Mockea 40 0.54 4000 §10.00 26.10.2007 - 696 :106.00 108.30: 0.00 -0.09 -0.30: 18.63 9.26 545 - 1.66 1.57
Mockea 43 0.35 5000 {10.00 17.05.2008 - 900 :109.15 109.40: 0.18 0.14 -045: 329 9.14 6.01 - 222 2.10
Mockea 29 0.00 5000 {10.00 05.06.2008 - 919 0.00 0.00 0.00 -0.05 -047:4849 917 6.14 - 2.20 2.07
Mockea 36 31.08 4000 {10.00 16.12.2008 - 1113 {111.00 111.10f -0.13 0.50 -0.18 i 4548 9.00 6.07 - 2.62 2.47
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1704 :109.85 110.25: -0.23 0.36 -0.14 : 3342 9.09 6.80 - 3.79 3.55
Mockea 38 0.00 5000 :10.00 26.12.2010 - 1853 :113.70 114.00: 0.00 1.24 -0.81: 4274 879 6.86 - 4.02 3.76
Mockea 39 18.00 5000 : 10.00 21.07.2014 - 3156 :111.76 111.90: -0.04 0.54 -1.58 : 35.89 895 6.85 - 6.08 5.69
Bcezo 317.20 126395
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SMUTEHTbI OBBbEMbI TMOrALLIEHUE/ BbIKYIT LEHA U3MEHEHUE,%  [JOXOQHOCTb,% HAIOPALUS
Obbem, OHen go

“216"‘0;:)(;,2 M[;I/pﬁﬂ. Ky;:’“’ Morawexue OdbepTa nora;ueHw Mokynka I'Ipoaqa»( OeHb  Hepena wMecsy  HKO TeK;/u.ta no::n.u. ocp:p're '?_I::' Mog. awop
Wmoau mopzaoe koprnopamueHbIMU 0bu2ayusiMmu
Hedpmb u 2a3
TA3TIPOM A4 10.56 5000 : 8.22 10.02.2010 - 1534 1104.55 104.65: -0.14 062 -1.14:2342 7.85 7.04 - 358 3.34
TA3[1POM A5 5.08 5000 i 7.58 09.10.2007 - 679 1101.56 111.75{ -029 0.15 -1.07{ 1018 7.46 6.76 - 175  1.64
A3MPOM A6 0.41 5000 i 7.22 06.08.2009 - 1346 :100.00 100.15: -0.04 0.09 -0.44:21.76 721 7.30 - 324  3.02
HIK UTEPA 0.00 2000 :13.50 07.12.2007 07.12.2005 738  0.00 0.00 i 0.00 -0.03 -0.45: 64.73 1348 - 624 i 002 0.02
Nyroin 02 137 6000 i 7.15 17.11.2009 20.11.2007 1449 {100.50 101.44} 0.04 025 -0.72i 137 7.05 - 646 i 1.88 1.76
HOBATOK, 01 0.00 1000 : 9.40 30.11.2006 - 366 : 0.00 000 i 000 000 -0.73:4636 920 7.21 - 094 087
Tamregpmp 03 515 1500 {12.00 01.07.2006 - 214 1102.50 102.88 0.00 0.00 -0.77 } 49.64 1165 6.78 - 056  0.52
THK, 05 0.27 3000 :15.00 28.11.2006 - 364 :108.80 109.61: 340 0.00 -0.72: 0.41 1327 1.80 - 0.96 095
Xumusi u Hegpmexumus
AMmenuwuHipom, 07 0.00 600 :19.00 23.12.2005 - 24 1100.46 100.70: -0.24 -040 -0.88: 8225 1891 11.04 - 0.07 0.06
ALIBK-UHeecm, 02 0.00 500 :11.80 20.05.2008 21.11.2006 903 i 0.00 0.00 : 0.00 -029 -020: 226 1160 - 10.33: 094 085
Hopozobyx, 01 0.00 900 : 9.90 11.06.2008 13.12.2006 925  0.00 102.60; 0.00 0.01 -0.05} 4530 9.71 - 8.00 i 097 090
Kytbbiwesasom, 01 500 600 {9.00 15.06.2006 15.12.2005 198  99.91 100.10i -0.05 -0.15 -0.06 i 18.49 9.00 - 884 1 004 0.04
HUKOCXUM, 01 010 750 :15.00 14.12.2006 - 380 :100.41 100.79i -0.12 -0.29 -1.24: 6822 14.88 1362 - 0.94 083
HKHX-03 0.00 2000 { 8.00 01.09.2007 - 641 { 000 000 i 0.00 0.00 -020:1951 800 824 - 095  0.87
HKHX, 04 0.00 1500 ; 9.99 26.03.2012 02.04.2009 2309 :105.90 106.60: 0.00 0.19 0.28 i 1560 9.41 - 799 i 290 268
Hagpuc Kocmemukc, 01 0.00 400 {10.50 22.04.2007 - 509 {100.10 100.50: 0.00 0.05 -0.35: 11.22 10.48 10.59 - 132 119
CAHOC 01 0.00 300 :14.00 13.02.2006 - 76 :101.30 101.53: 0.00 -0.49 -0.58: 41.04 13.79 6.44 - 021 020
CAHOC 02 8.03 3000 ;10.00 10.11.2009 13.11.2007 1442 10540 10575 -0.20 0.62 -0.47 i 3.84 947 848 - 337 3.0
YomypmHIT, 01 19.92 1500 i 9.50 01.09.2008 01.12.2006 1007 : 99.32 99.50 : -0.50 -0.20 0.00 i 23.68 9.57 - 1057 095  0.86
J/IeKmpoaHep2emukKa
BawkupaHepeo, 02 055 500 : 9.50 22.02.2007 - 450 :101.50 101.90 0.18 0.30 -0.10:24.99 932 7.92 - 117 1.08
Jlenarepeo, 01 1.63 3000 :10.25 19.04.2007 - 506 :101.15 101.25i 0.05 -0.38 -0.30 i 11.23 10.12 9.47 - 132 1.20
Ceepdrnosarepeo, 01 072 500 {11.50 01.03.2007 - 457 1100.80 101.15; -0.05 0.63 -1.22128.04 1137 1074 10.74i 117  1.06
TamsHepeo, 01 0.10 1500 ; 9.65 13.03.2008 - 835 :103.25 103.65 -0.19 0.48 -0.11:19.83 935 822 - 207 192
®CK EQC, 01 2.08 5000 i 8.80 18.12.2007 - 749 1103.55 104.05{ -0.12 0.12 -1.00}38.82 848 6.92 - 186  1.74
®CK ESC, 02 12.30 7000 i 8.25 22.06.2010 - 1666 :103.35 103.50: 0.10 0.83 -1.34 i 3481 7.97 7.47 - 378 352
SlkymcekaHepzo, 01 0.00 400 :14.00 31.08.2006 - 275 i 0.00 104.00 0.00 019 -0.29 i 34.14 13.45 840 - 072 0.67
Cesi3b
Borizamernexkom 0.00 1000 : 13.00 21.02.2006 - 84 :101.32 101.47: -0.16 -0.29 -0.61: 2.85 12.83 7.15 - 023  0.21
Boimnenkom 01 10.18 3000 i 9.90 16.05.2006 - 168 :101.23 101.38: -0.05 -020 -0.10: 3.80 977 6.96 - 046 043
Hanbcessb 01 2522 1000 i 13.00 15.11.2006 - 351 1105.00 106.00; -0.09 -0.18 0.37 i 463 1236 743 - 093 087
MITC 04 0.00 1000 {10.00 22.04.2009 26.04.2006 1240 :101.50 102.00{ 0.00 -0.23 -0.54} 9.32 9.80 - 492 1 041 039
MITC, 05 10.20 1500 i 8.30 25.05.2010 29.05.2007 1638 : 0.00 112.00i 0.00 0.00 0.00 ; 41.39 8.14 - 6.99 i 138 1.29
Mezagpor @urac 01 9.38 1500 {11.50 07.06.2006 - 190 1101.90 0.00  -0.24 0.13 -049: 5482 1129 7.85 - 049 046
Mezagpon 0.01 1500 ; 9.28 11.04.2007 - 498 i 0.00 103.00{ 0.00 0.00 -029i 1220 9.01 7.05 - 130 1.21
Mezacpor, 03 869 3000 i 9.25 15.04.2008 - 868 :103.00 103.15{ 0.05 0.19 -0.87 i 10.64 897 7.92 - 217 201
PTK-TIN3VHT, 04 0.00 2250 i 9.69 08.04.2008 13.04.2006 39546 :100.60 101.00: 0.00 -0.44 -0.25: 11.06 9.62 - 64.04: 037 023
Cubupsmenekom 03 1.05 1530 {14.50 14.07.2006 - 227 1104.27 104.50; -0.02 -0.06 -0.63i 5442 1389 7.23 - 059  0.55
Cubupbmenekom, 04 0.54 2000 {12.50 05.07.2007 - 583 :107.10 107.20i -0.23 0.33 -1.25} 4966 11.67 7.83 - 144  1.33
Cubupbmenekom, 05 1.03 3000 i 9.20 25.04.2008 - 878 :102.21 102.70; -0.10 0.15 -0.58: 8.07 897 8.17 - 220 203
C3 Tenekom, 02 498 1500 { 7.50 03.10.2007 - 673 19959 9995 -005 0.30 -005:1130 7.53 8.04 - 132 1.22
C3 Tenekom, 03 0.00 3000 ; 9.25 24.02.2011 28.02.2008 1913 i 0.00 0.00 : 0.00 0.00 0.00 { 22.55 8.97 - 7.96 i 202 187
CMAPTC, 02 115 500 :10.00 26.06.2007 26.12.2005 574 { 99.40 100.00i 0.00 -0.35 -1.55: 42,74 10.05 - 16.15i 0.07  0.06
CMAPTC, 03 6.03 1000 i 14.10 29.09.2009 03.10.2006 1400 : 99.80 100.00; -0.15 020 -2.69: 2163 1414 - 1487: 081 0.71
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 523 1104.00 105.20; 0.00 -0.01 -054: 579 1130 9.04 - 133  1.22
YPCU 03 3.65 3000 :14.25 18.07.2006 - 231 :104.15 104.25: -0.07 -0.34 -0.59 i 51.92 13.68 7.46 - 060  0.56
YPCU 04 38.17 3000 i 9.99 01.11.2007 - 702 :103.95 104.05{ 0.05 019 -1.28: 712 960 7.83 - 179  1.66
YPCU 05 0.26 2000 i 9.19 17.04.2008 - 870 110250 102.70; 0.00 0.00 -0.73i10.07 895 8.07 - 218 202
Llesmpmenexom 03 1.14 2000 :12.35 15.09.2006 - 290 :100.20 104.00: -0.19 0.00 -3.13 i 2504 1190 7.44 - 077  0.71
Llenmpmenexom 04 29.18 5623 :13.80 21.08.2009 - 1361 {117.00 117.25} 0.00 0.89 -2.35}38.94 11.79 8.56 - 3.00 276
LermpanbHeii Tenezpag 05 536 500 :16.00 22.08.2006 - 266 §104.00 105.20: -0.19 -0.43 -047 i 3.07 1524 9.13 - 070  0.64
IOTK, 01 0.52 1500 : 14.24 14.09.2006 - 289 1102.77 103.78 0.14 017 -1.29i 2926 1373 9.38 - 076  0.69
IOTK, 02 0.00 1500 {12.00 07.02.2007 08.02.2006 435 :100.27 100.50: 0.00 0.00 -0.40: 3649 1198 -  1057: 019  0.18
1OTK, 03 10.35 3500 12.30 10.10.2009 13.04.2006 1411 {100.65 100.80: -0.08 0.01 -0.42 : 17.86 12.20 - 974 : 037  0.34
Hobbiearowiasi NpoMbIWI€HHOCMb
TMonumemann, 0T 0.00 750 :17.00 21.03.2006 - 112 1102.60 10323} 0.00 0.10 807 : 3260 1682 12.85 - 031 027
CY3K, 02 1.00 1000 {11.00 15.02.2007 16.02.2006 443 :100.40 101.00i -0.16 0.00 -0.79 i 3.62 10.95 - 8851 022 020
Xatinend 'ond @unakc, 01 ¢ 0.00 750 :12.00 02.04.2008 09.10.2006 855 :101.40 101.75: 0.00 0.00 -0.55: 1808 1179 - 10.15: 0.82  0.74
Memannypausi
EepasxonduHe 01 0.00 1000 : 12.50 05.12.2005 - 6 0.00 0.00 : 0.00 0.00 -040:6062 1248 0.31 - 002 002
WHIPOM, 01 373 500 {1250 20.04.2007 21.04.2006 507 }101.50 101.58; -0.02 0.15 0.00 { 13.36 1231 - 830 i 039 0.36
WHIPOM, 02 2.77 1000 :12.00 15.07.2010 26.07.2006 1689 :101.05 101.10; -0.12 0.00 -0.50 i 43.07 1187 - 1044 063  0.57
Mauphreecm, 01 0.00 500 {12.30 03.04.2007 20.12.2005 490 100.66 101.80: 0.00 0.74 1.69 i 1887 1213 -  31.93i 006 0.04
HCMMS, 01 0.00 1000 §12.10 19.05.2008 22.05.2006 902 :101.40 101.65: 0.00 0.30 -0.95: 2.65 1190 - 848 i 048 044
OMK, 01 0.00 3000 i 9.20 12.06.2008 - 926 :101.95 102.15{ 0.00 0.11 -0.73: 4361 900 8.36 - 223 206
Pycan ®ur 02 0.00 5000 i 8.00 20.05.2007 - 537 1100.55 101.00: 0.00 0.64 -098: 197 7.89 7.14 - 142 1.32
PycAn®uH, 03 0.00 6000 i 7.20 21.09.2008 - 1027 9945 9969 0.00 -025 0.00 1361 7.24 7.53 - 256 238
Ce60600Heili cokorn, 02 0.00 600 {13.55 22.11.2007 27.05.2006 723 } 0.00 101.60 0.00 0.15 -127} 186 1336 -  10.82i 049 044
CI MEYEJI, 01 0.00 2000 :10.69 22.11.2007 30.05.2006 723 :101.25 101.59{ 0.00 0.00 -029: 146 1054 - 752 i 050  0.46
Cesepcmarb 0.00 3000 { 8.10 28.06.2007 - 576 { 0.00 000} 000 020 1.00}33.73 800 7.41 - 147 136
T4 MEYET 01 0.00 3000 :11.75 12.06.2009 16.06.2006 1291 {102.09 102.15{ 0.00 -0.15 -0.53 i 53.12 11.51 - 7911 052 048
TMK 10.14 2000 {10.30 20.10.2006 - 325 1101.85 102.00i 0.05 -0.05 -0.46: 11.29 10.11 825 - 0.87  0.80
TMK, 02 3.70 3000 :11.09 24.03.2009 30.03.2007 1211 :102.90 103.00; -0.10 0.00 -0.92: 19.14 1078 - 815: 126  1.16
Tynauepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 733  0.00 0.00 { 0.00 0.06 -025i5425 1088 - -1.10i 0.01 0.1
YMK 01 0.03 1000 { 7.00 31.01.2006 - 63 0.00 102.50i 0.00 0.00 1.96 i 22.82 6.83 -7.14 - 017  0.19
4T1ri3, 01 3.57 3000 : 9.50 16.06.2010 25.04.2008 1660 :102.02 102.55: -0.05 _0.10 -1.17 : 41.64 _9.30 - 868 : 212 195

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 Hoab6pa 2005 r.

OMUTEHTbI OB BbEMbI TMOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUE,% AOXOA4HOCTb,% ARPALUNA
Obbewm, Hel oo

“216"‘0;:)(;,2 Mpy';/pﬁn. Ky::’“’ Morawexue OdbepTa nﬂora:JgHw Mokynka I'Ipoaqa»( OeHb  Hepens Mecsil HKO Tek;/u.ta no::n.u. o cp:p're '?_I::' Mog. awop
MawuuocmpoeHue
Asmoesas, 02 3.08 3000 { 9.20 13.08.2008 14.02.2007 988 101.41 101.50: -0.05 0.05 -0.39 i 26.21 9.06 - 8.01 1.15 1.06
Asmosas, 03 5.96 5000 i 9.70 22.06.2010 27.06.2006 40351 {100.77 100.99: -0.10 0.09 0.26 i 40.93 9.61 - 8.21 0.55 0.51
BazoHnmauw, 01 4.02 300 :13.50 19.06.2008 22.06.2006 933 103.11 103.80: 0.73 0.43 -0.19: 58.81 13.00 - 6.49 0.53 0.50
BKM-®uHaHc, 01 0.00 1000 : 10.25 04.06.2008 06.12.2006 918 101.00 101.40: 0.00 -0.05 -0.44: 48.86 10.11 - 9.03 0.95 0.87
I'T-T3L SHepzo 02 3.44 1500 :12.50 22.06.2006 - 205 :101.50 101.64: -0.21 0.05 -0.83: 54.45 1230 9.63 - 0.53 0.49
I'T-T3L 3Hepeo 03 40.13 1500 :12.04 18.04.2008 23.10.2006 871 102.00 102.10: 0.13 0.05 -0.39: 12.86 11.78 - 9.64 0.87 0.79
WxAemo, 01 0.00 1200 {10.70 14.03.2007 - 470 99.70 99.90: 0.00 -0.09 -0.40: 22.28 10.71 11.05 - 1.21 1.09
Wxmaw, 02 5.19 1000 §13.55 17.06.2008 19.12.2006 931 102.44 102.60: -0.16 -0.05 -0.49 i 59.77 13.23 - 11.32{ 0.96 0.87
KAMA3-®uHaHc 0.00 1200 { 6.00 11.11.2006 - 347 0.00 0.00 0.00 0.00 -0.15: 2.96 599 592 - 0.94 0.88
KAMA3-®uHaHc, 02 0.00 3000 :{ 8.45 17.09.2010 19.09.2008 1753 { 99.30 99.85: 0.00 0.00 0.00 : 15,51 8.48 - 8.79 2.52 2.32
KpuozeHmauw, 02 0.01 500 0.00 08.07.2008 11.07.2006 952 100.51 100.90: 0.00 0.40 0.20 0.00 0.00 - -1.45: 0.61 0.62
JIOMO, 02 0.10 700 :14.20 11.07.2006 - 224 :101.00 101.19: -0.08 0.55 -0.55: 54.47 14.07 1292 - 0.58 0.51
Murl-®uranc, 01 0.00 1000 : 16.00 03.06.2009 15.12.2005 1282 0.00 0.00 0.00 -0.30 -0.93: 76.27 16.01 - 15.62: 0.04 0.04
OM3 04 0.00 900 :14.25 26.02.2009 31.08.2006 1185 :105.00 106.05: 0.00 -0.54 -0.42: 34.75 13.46 - 6.18 0.72 0.68
lMpommpakmop, 01 1.00 1500 {10.70 03.07.2008 07.07.2006 947 100.43 100.58: -0.10 -0.05 -0.54 i 42.51 10.66 - 10.17 ¢ 0.58 0.52
Pycckue Aemobychbi 0.05 500 :14.00 22.05.2006 - 174 :101.60 101.80¢ 0.00 -0.12 -0.50: 3.84 13.75 10.01 - 0.48 0.43
Cantom-3Hepeaus, 01 1.59 3000 {14.00 25.12.2007 27.12.2005 756 100.38 100.42: -0.02 -0.07 -0.74 i 59.07 13.94 - 8.14 0.08 0.07
CamypH MHeecm 0.00 500 :15.00 05.08.2006 - 249 0.00 104.50: 0.00 0.00 -0.38: 47.67 14.35 8.20 - 0.65 0.60
HIO CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 100.85 101.40{ 0.00 0.1 0.00 { 2142 11.40 - 8.91 0.33 0.30
Cesepcmarnb-asmo 0.01 1500 :11.25 21.01.2010 25.01.2007 1514 0.00 103.95: 0.92 0.00 0.00 : 38.22 10.82 - 7.74 1.08 1.00
COK-Asmokomn., 01 0.00 1100 :12.32 24.04.2008 27.10.2006 877 101.71 102.03: 0.00 -0.29 -0.49: 11.14 12.10 - 10.42: 0.88 0.80
CmpolmpaHceas, 01 4.37 3000 : 9.60 25.06.2008 - 939 :101.54 102.00: -0.06 0.09 -1.22: 40.24 945 9.11 - 2.25 2.07
TB3, 01 0.00 750 i14.60 10.10.2006 - 315 :104.25 104.48: 0.00 -0.19 -0.62{ 20.00 14.06 3.78 - 0.36 0.35
TpaHcmawxonduHe, 01 0.00 1500 §14.00 01.12.2007 05.06.2006 732 0.00 0.00 0.00 020 -0.98: 69.42 13.66 - 8.83 0.48 0.44
YpaneazoH3aeo0, 01 8.62 2000 i 13.36 30.09.2008 03.10.2006 1036 {103.60 103.90:{ 0.00 -0.04 1.57 { 20.50 12.90 - 9.00 0.81 0.75
lMuweeasi NPOMbIUIIEHHOCMb
AlK Oro, o1 1.13 1100 { 15.50 22.04.2007 28.04.2006 509 100.71 100.80: -0.09 -0.08 -0.68 { 14.08 15.39 - 14.03 ¢ 0.41 0.36
Bbanmumop-Hesa 0.00 500 1.00 05.09.2006 - 280 0.00 0.00 0.00 -0.31 -054: 241 1.08 11.82 - 0.76 0.68
Bbanmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 898 101.30 101.75: 0.00 0.00 -2.57: 3.83 11.49 - 10.14: 0.95 0.87
Bumm-bunnb-fanH 0.04 1500 :11.24 11.04.2006 - 133 94.01 0.00 { -0.02 136 -0.06: 15.09 11.01 5.29 - 0.36 0.35
pynna OCT, 02 7.77 1000 {13.60 08.05.2008 22.05.2006 891 100.25 100.50: -0.20 0.65 -2.84: 7.08 13.57 - 12.54 ¢ 047 0.42
[xel-O¢p-Cu, 02 0.00 1200 { 14.00 04.12.2007 05.12.2006 735 0.00 0.00 0.00 0.21 1.02 { 67.12 13.45 - 8.88 0.93 0.85
Wrneecmnpoexkm, 01 0.01 1000 :10.80 16.05.2007 - 533 0.00 103.00: 0.05 0.00 0.00 3.85 1049 875 - 1.39 1.27
MuckosiHosckul 0.10 1000 : 13.50 18.09.2006 - 293 :104.02 104.18: -0.17 0.01 -0.76 : 26.63 12.98 8.34 - 0.77 0.71
Hympuneecmxondure, 01 0.02 1200 :12.00 09.06.2009 13.06.2006 1288 :100.00 101.00{ 0.20 -0.40 0.03 { 25.32 11.88 - 1044 : 0.52 0.47
[ABA, 01 0.00 350 {12.91 15.06.2008 16.06.2006 929 0.00 100.49: -0.10 0.30 -0.54 i 26.53 12.88 - 13.04 ¢ 0.52 0.46
lNapHac-M, 01 0.66 500 :12.75 15.03.2006 - 106 {101.00 101.20¢ 0.00 0.05 -0.74: 26.55 12.62 9.53 - 0.28 0.26
lMpatimepu doH, 01 0.00 750 :12.50 10.11.2006 - 346 0.00 0.00 0.00 0.00 0.00 6.16 12.38 11.86 - 0.90 0.81
Pasaynat-Lienmp 01 0.00 1000 : 14.00 05.06.2006 - 188 0.00 0.00 0.00 0.00 -0.49: 68.27 13.82 11.64 - 0.48 0.43
Pa3synsi-®uHaHc, 01 6.00 3000 (11.50 02.10.2008 05.04.2007 1038 { 99.75 100.30: -0.25 -1.76 - 17.01 11.51 - 11.85: 1.27 1.13
Pycckuli Mpodykm, 04 0.05 440 :13.95 15.05.2007 16.05.2006 532 101.20 101.65: -0.15 0.00 -0.20 i 535 13.74 - 10.98: 0.45 0.41
QOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 280 99.75 100.85: 0.00 0.00 0.55 { 18.41 8.02 - 11.79{ 0.29 0.26
llueoeapeHue
banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 721 0.00 103.00: 0.00 -0.97 0.18 { 3860 8.58 7.82 - 1.85 1.72
KpacHsbiti Bocmok-MHeecm 2.37 1500 {11.50 25.02.2007 24.02.2006 453 102.11 102.35: -0.15 0.01 -0.77 { 30.25 11.24 - 1.56 0.24 0.23
Ovakoso, 02 0.00 1500 : 8.50 19.09.2008 - 1025 : 99.50 99.75: 0.00 -0.15 0.00 : 1560 852 8.77 - 2.15 1.98
NN T-Nneecmmermce 01 0.00 1000 :12.00 28.09.2006 - 303 0.00 103.49: 0.00 0.00 -0.19: 20.05 11.65 8.32 - 0.80 0.74
MnNT-NHeecmmermc 02 5.57 1500 :14.25 23.03.2009 29.09.2006 1210 :104.84 104.95: -0.06 -0.01 -0.85: 24.99 13.59 - 8.02 0.80 0.74
CAH WHmepbpio 0.00 2500 :13.00 15.08.2006 - 259 :104.60 0.00 0.00 0.00 0.09 { 48.08 12.43 4.41 - 0.52 0.50
PO3HU4YHbIU c€KMo
Espocems, 01 0.10 1000 §16.33 25.04.2006 - 147 £102.08 102.24: -0.02 0.11 -0.37} 1566 16.00 10.77 - 0.40 0.36
Konetika T4, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 931 0.00 0.00 0.00 0.00 -0.05: 18.70 9.53 - 7.67 1.00 0.93
Mapma-®uHaHc, 01 7.95 700 {14.84 22.05.2008 - 905 :105.95 106.30: -0.13 -047 -0.79 i 2.03 13.96 12.18 - 217 1.93
MUWP ®uHaHc 0.30 1000 : 9.89 27.12.2007 27.12.2006 758 99.10 9940 : -0.05 -0.60 - 14.63 9.95 - 10.75: 1.03 0.93
lMamepoyka ®uHaHc, 01 0.00 1500 :11.45 12.05.2010 - 1625 :110.75 111.50: 0.00 0.02 -0.90: 4.08 10.28 8.50 - 3.65 3.36
INepexkpecmok, 01 0.00 1500 : 8.81 08.07.2008 11.07.2006 952 100.35 100.85: 0.00 0.20 -0.40: 33.79 8.77 - 8.09 0.59 0.55
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SMUTEHTbI OB BbEMbI TMOrALLIEHUE/ BbIKYIl LHEHA U3MEHEHUE, % HAOXOAQHOCTb,% AOPALINSA
O6bem, Hell fo

hﬁ_lio‘:)c;g Mé;l/psﬂ. Ky;:m, Morawexune OdbepTa nﬂra:JeHw Mokynka I'Ipoa,qam AeHb  Hedena  mecsy HKA TEKZLU'a no:;m. o q;nge "J:l_lszl' Moa. aop
Cmpoumenbcmeo U unomekKa
AMKK 0.00 1070 :11.00 01.12.2008 - 1098 0.00 0.00 0.00 045 0.00 : 54548 9.91 6.99 - 2.54 2.37
AMKK, 02 0.00 1500 :11.00 01.02.2010 - 1525 0.00 114.15: 0.00 0.88 -0.97:i 36.16 9.66 7.22 - 3.41 3.18
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1781 1107.55 108.05{ 0.00 0.00 0.78 { 11.59 8.70 7.08 - 3.13 2.92
AWK, 04 0.00 900 8.70 01.02.2012 - 2255 :108.45 0.00 0.00 042 0.00 6.67 8.02 7.19 - 4.88 4.55
asemoccmpod, 01 1.63 2000 :13.00 27.05.2007 27.05.2006 544 101.30 101.50: 0.25 0.10 -0.64 142 1281 - 10.19: 0.48 0.44
WHTEKO 01 0.00 1200 :10.95 15.02.2007 - 443 95.00 100.00: 0.00 - 0.00 i 30.90 10.95 11.22 - 1.14 1.02
Uekumumuyemerm, 01 0.10 200 :16.80 24.12.2006 25.12.2005 390 103.33 104.40: -1.13 0.19 -1.69: 31.30 16.26 14.09 - 0.97 0.85
lpynna JICP, 01 0.00 1000 § 14.00 20.03.2008 23.03.2006 842 101.00 101.19i 0.00 0.05 -0.79 i 26.08 13.85 - 10.26 i 0.31 0.28
MUA, 01 0.12 2200 (10.00 20.09.2012 - 2487 :103.21 103.80: 0.10 -0.29 0.00 6.33 9.63 9.08 - 3.13 2.87
MUA, 02 5.34 1000 : 9.50 09.08.2008 06.02.2007 984 100.80 100.90: -0.05 -0.15 0.03 5.47 9.42 - 9.03 1.13 1.04
Mupakc Mpynn 1.62 1000 :13.50 19.08.2008 22.08.2006 994 101.35 101.40: -0.44 0.40 1.06 { 36.25 13.31 - 11.70: 0.70 0.62
K, 05 7.39 1120 : 13.00 20.05.2008 23.05.2006 903 101.10 101.20: -0.05 0.20 -043: 249 1286 - 11.04 : 047 0.42
LIYH IleHCneyCMY, 01 3.12 1000 :15.50 22.04.2010 27.04.2006 1605 :100.90 101.30{ 0.30 0.00 -0.05: 14.01 15.30 - 11.99{ 0.41 0.37
Cub. yemerm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 926 100.25 100.69: 0.00 043 -1.95: 56.85 12.43 - 11.62: 0.51 0.46
CYy-155 0.00 1500 { 14.00 30.03.2007 30.03.2006 486 0.00 0.00 0.00 0.04 -1.72% 23.78 13.98 - 14.19¢ 0.32 0.28
FOCKK, 01 7.59 600 :14.00 01.07.2008 04.07.2006 39630 : 99.81 100.00: -0.14 -0.09 -0.55: 56.38 14.03 - 14.79 ¢ 0.56 0.49
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 :15.00 08.03.2007 - 464 103.20 103.50: 0.00 0.29 -0.58 : 33.70 14.51 11.56 - 1.17 1.05
Wem JalH XaHdnuHe, 02 3.03 3000 :11.59 22.05.2008 23.11.2006 905 99.80 99.90: 0.16 248 -0.39: 159 11.60 - 12.04: 0.96 0.85
MMK-TpaHc, 01 3.08 650 :11.50 10.07.2008 11.01.2007 39639 : 100.65 100.80: -0.10 0.55 -0.83 i 43.48 11.40 - 10.88: 1.04 0.94
PX/, 03 0.00 4000 § 8.33 02.12.2009 - 1464 0.00 0.00 0.00 047 -142: 3971 796 7.09 - 3.38 3.15
PXX[, 02 0.00 4000 i 7.75 05.12.2007 - 736 0.00 0.00 0.00 -0.10 -0.88: 3695 7.59 6.73 - 1.84 1.72
PXXA, 01 0.00 4000 : 6.59 07.12.2005 - 8 0.00 0.00 0.00 -0.14 0.10 : 3142 6.59 595 - 0.02 0.02
TpaHcHegpmenpodykm 0.00 1000 : 8.90 10.05.2006 - 162 100.50 0.00 0.00 050 -049: 4.88 8.86 7.72 - 0.44 0.41
HOT3up, 01 1.99 1000 : 10.65 22.11.2006 - 358 100.20 100.30: 0.22 -0.20 -0.40 146 10.62 10.58 - 0.96 0.87
QPuHaHco8bIl CeKmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 09.12.2005 556 0.00 0.00 0.00 - - 40.05 8.50 - 8.17 0.03 0.03
Anbgpa®uHaHc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1583 0.00 0.00 0.00 - 0.00 { 12.81 8.55 - 10.16 i 0.35 0.32
Bba+k 3eHum, 01 0.00 1000 { 8.50 24.03.2007 24.03.2006 480 100.15 100.25: 0.00 -0.05 -0.15:i 15.84 8.49 - 7.89 0.32 0.29
BHewmopzbark 03 3.75 2000 §14.00 22.02.2006 - 85 101.10 101.70¢ -0.20 -0.47 -0.77 } 7211 13.81 7.35 - 0.23 0.22
Brewmopzaba+k 04 0.00 5000 :{ 5.60 19.03.2009 24.03.2006 1206 0.00 99.74: 0.00 0.00 -0.54: 1043 5.62 - 6.60 0.31 0.30
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 441 0.00 101.50: 0.00 124 0.00 ; 23.88 8.16 6.87 - 1.15 1.08
PocbaHk, 01 3.58 3000 §{ 9.25 15.02.2009 14.02.2007 1174 £102.20 102.29: 0.05 -0.03 -0.10:i 27.12 9.04 - 7.32 1.15 1.07
Pycckuli Cma+dapm 02 0.01 1000 § 14.04 14.06.2006 - 197 0.00 103.60: 0.08 -0.19 -043: 64.23 13.56 7.42 - 0.51 0.47
Pycckuli Cma+Hoapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 631 0.00 101.00: 0.00 0.00 -0.10:i 22.32 8.34 - 7.51 0.71 0.66
Pycckuli CmaHdapm 04 0.00 3000 : 8.99 03.03.2008 02.03.2006 825 100.37 100.85: 0.02 -0.01 0.20 { 2217 8.95 - 6.84 0.25 0.24
Pycckuli CmaHdapm 05 0.00 5000 : 7.60 09.09.2010 15.03.2007 1745 :100.00 0.00 0.00 0.00 0.15: 1562 7.59 - 7.60 1.24 1.15
®@uHaHc lHm UHe, 02 0.00 2500 : 8.33 12.09.2007 13.09.2006 652 0.00 0.00 0.00 0.00 0.00 i 17.34 8.33 - 8.48 0.77 0.71
XKb bark, 01 0.00 1500 i 1.00 16.10.2007 18.04.2006 686 0.00 0.00 0.00 0.00 -0.05: 1.15 1.00 - 1.00 0.38 0.38
XKbB baHk, 02 10.02 3000 { 8.50 11.05.2010 16.05.2006 1624 100.05 100.20: -0.08 0.05 0.30 3.26 8.49 - 8.20 0.46 0.43
XKbB baHk, 03 0.51 3000 : 8.25 16.09.2010 22.03.2007 1752 0.00 99.80: -0.01 -0.10 0.05 : 15.37 8.27 - 8.68 1.24 1.14
Bcezo o 0aHHbIM 490.40 288883
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POCCUUCKWE EBPOOBNUIALIUK 30 Hosabps 2005 r.

OMUTEHTbI OBBEM MNOrALIEHUNE LEHA WNW3MEHEHUWE,% [OOXOAQHOCTb,% PEATUHI  OIOPALUS
Onein c ,
OSEsM’ KynoH,% MoraweHne no:‘::.ls:w Mokynka [Mpojaxa  AeHb Hegeno mecsiy  Knoraw. Tekywas be:(‘::ﬁlwgr S&P Mots)dy Fitch [iop. net. Moga. awop
E a k

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $ 2400 10 26.06.2007 573 107.13 107.56 § -0.47 0.23 -1.09 5.18 9.33 85 BBB- Baa2 BBB: 1.43 1.39
Poccusi 10 $ 2718 8.25 31.03.2010 1582 107.25 107.75 0.00 0.06 -0.58 4.84 7.69 52 BBB- Baa2 BBB: 2.13 2.08
Poccus 18 $ 3466 11 24.07.2018 4619 147.00 148.75% -1.26 1.53 -3.07 5.60 7.48 119 BBB- Baa2 BBB: 7.90 7.68
Poccus 30 $19526 5 31.03.2030 8887 : 11250 113.00: -033 117 -326 556 444 116 :BBB- Baa2 BBB: 814  7.92
Poccus 28 $ 2500 12.75 24.06.2028 8242 183.38  184.50 : -0.37 0.96 -4.60 5.97 6.95 135 BBB- Baa2 BBB: 10.73 10.42
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 165 99.06 102.06 : -0.94 1.01 -0.19 5.12 3.03 0 BBB- Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 714 97.50 100.50 1.83 0.00 -0.83 8.17 3.08 0 BBB- Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14052008 896 : 9400 94.00 i -0.79 -0.20 250 562  3.19 0 {BBB- Baa2 BBB: 3.76  3.57
MINFIN 7 $ 1750 3 14.052011 1991 : 8925 89.75 : -0.28 099 266 526 _ 3.36 0 iBBB- Baa2 BBB: 620 585
O6nuzauuu Aries

ARIES 01 €2000 5.527 25.10.2007 694 105.22 105.36 : -0.03 0.01 -0.76 3.00 5.25 47 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1425 115.06 11548 ¢ -0.03 0.25 -1.93 3.54 6.74 57 BB+ Ba2 0.00i 3.52 3.40
ARIES 03 $ 2436 9.6 25102014 3251 : 129.33 12068 -0.32 058 324 540 742 92 BB+ _ Ba2 0.00i 649 _ 6.32
MyHuyunanbHble egpoobauzauyuu

Mockea 06 €400 1095 28.04.2006 149 | 10299 10328: -002 -0.16 -083 322 1063 69 :BBB- Baa2 BBB! 040 040
Mocksa 11 €374 6.45 12.10.2011 2142 111.57 112.06 : -0.07 0.41 -2.37 4.18 5.78 98 BBB- Baa2 BBB: 5.07 4.87
TamapcmaH 15 $ 250 7.7 03.08.2015 3533 100.50 101.50 0.31 0.29 -3.87 7.62 7.66 313 B Bal BB 6.34 6.11

KopriopamueHbie eepoobiuzayuu

Eepa3xonduHe 06 $ 150 8.875 25.09.2006 299 : 102.11 10251: 0.04 011 -0.76 6.16  8.69 183 § B+ B1 BB-: 0.79 0.77
Pocrepms 06 $ 150 12.75 20.11.2006 355 i 106.35 107.00i 0.05 -0.08 -1.39 589 1199 157 B- Baa2 BB+ 094 0.91
AMTE 07 $ 175 925 30.06.2007 577 {101.38 101.75: 0.12 037 000 829 912 39 145 1.39
Cubregpms 07 $ 400 115 13.02.2007 440 : 106.40 106.90: -0.14 0.08 -125 587 10.81 153 { BB- Ba3U 1.12 1.09
rA3IPOM 07 $ 500 9.125 25.04.2007 511 10455 104.96i -0.11 003 -1.15 568 873 129 | BB Baa2 BB+i 1.33 1.30
THK 07 $ 700 11 06.11.2007 706 : 108.85 10940: -0.04 0.08 -1.55 6.06 1011 166 Ba2 1.78 1.73
MTC 08 $ 400 975 30.01.2008 791 §106.97 107.50i 0.03 023 -138 624 911 185 i BB- 1.95 1.89
Cucmema 08 $ 350 10.25 14.04.2008 866 : 106.96 107.63: -0.02 015 -1.97 7.00 958 261 B B3 B+i 214 2.07
Anpoca 08 $ 500 8.125 06.05.2008 888 : 104.82 10535i -0.19 018 -211 596  7.75 156 B 2.25 2.18
Bumm-Bunnb-flamH $ 150 85 21.052008 903 i 101.84 10240i 012 029 -156 7.67 835 327 i B+ B3 2.28 2.19
MMK 08 $ 300 8 21.10.2008 1056 } 103.03 103.59i -0.10 040 -230 682 7.76 243 i BB- BB-i 2.62 253
Cubregpms 09 $ 500 10.75 15.01.2009 1142 i 11313 113641 022 006 -238 6.06 950 167 | BB- Ba3U 2.67 2.59
Cesepcmarnb 09 $ 325 8.625 24.02.2009 1182 i 103.69 104.31: -0.02 031 -249 731 832 292 i B+ B2 B+: 283 2.73
Beimresikom 09 $ 450 10 16.06.2009 1294 i 110.01 110.56: 0.01 071 234 677 909 238 i BB Bf 2.97 2.87
EepasxonduHe 09 $ 300 10.88 03.08.2009 1342 : 111.41 111.87: 023 038 -283 727 976 287 i B+ B1 BB-i 3.06 2.95
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1400 i 101.93 10255: 0.04 058 -2.74 654 699 215 i BB+ Ba2 3.38 3.28
A3IIPOM 09 $ 700 10.5 21.10.2009 1421 i 116.42 116.86i 0.03 035 -211 572  9.02 133 { BB Baa2 BB+ 3.31 3.22
MezaghoH 09 $ 375 8 10.12.2009 1471 i 101.90 10250: -0.16 0.66 -2.61 744 785 305 i B+ BB-i 3.40 3.28
Beimrnesikom 10 $ 300 8 11.022010 1534 103.04 10359: 0.00 1.03 -262 714 776 274 i BB Bl 3.57 3.45
FA3IIPOM 10 €1000 7.8 27.09.2010 1762 {11560 116.12: -0.11 034 -212 416  6.75 105 | BB Baa2 BB+i 4.20 4.04
MTC 10 $ 400 8.375 14.10.2010 1779 {10519 105.83i 002 081 -292 707 796 267 : BB- 4.09 3.95
Beimnenkom 11 $ 300 8.375 22.10.2011 2152 i 10456 10529: 0.00 0.00 0.00 7.40  8.01 300 i BB B1 475 458
Cucmema 11 $ 350 8.875 28.01.2011 1885 i 105.35 10593: 0.04 061 -325 7.60 842 320 B B3 B+ 4.16 4.01
MTC 12 $ 400 8 28.01.2012 2250 i 103.25 103.75: 0.01 095 279 733 775 293 : BB- 4.88 4.70
Cesepcmarnb 14 $ 375 925 19.04.2014 3062 : 108.58 109.43: 003 134 314 783 852 335 : B+ B2 B+ 6.06 5.84
Anpoca 14 $ 800 8.875 17.11.2014 3274 {11502 11572i 0.02 059 -3.37 662 772 214 B 6.54 6.33
A3I1POM 13-1 $ 1750 9.625 01.03.2013 2648 12049 12121i -030 024 -353 608 7.99 169 i BB Baa2 BB+ 5.46 5.30
rA371POM 13-2 $ 1222 4505 22.07.2013 2791 i 9848 9874 i -039 036  0.01 501 457 54 BB Baa2 BB+i 3.03 2.96
rA3I1POM 13-3 $ 647 5625 22.07.2013 2791 i 9934 9984 i 003 026 -142 584 566 136 | BB Baa2 BB+i 3.03 2.95
rA3I1POM 15 $ 1000 5.875 01.06.2015 3470 i 108.04 10863 -0.05 095 -295 480 544 137 { BB Baa2 BB+i 7.44 7.10
rA3IPOM 20 $ 1250 7.201 01.02.2020 5176 i 106.75 107.25: -0.15 046 -269 6.47  6.75 198 i BB Baa2 BB+i 9.09 8.80
[A3[1POM 34 $ 1000 8.625 28.04.2034 10376 i 126.55 127.05: 0.02 178  -440 655  6.82 186_: BB _Baa2 BB+i 12,57 12.17

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 30 Hosabps 2005 r.

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

baHKoecKue eepoobnu2auuu
MIIM 05 $ 200 10.75 16.12.2005 16 100.15 100.25: 0.05 0.00 -050 656 1073 271 B+ BB-! 0.04 0.04
Anbcpabark 06 $ 190 8 13.042006 134 i 100.44 100.94: -006 0.08 -073 658 7.96 267 i BB- Ba2 B+i 0.37 0.36
BaHk 3EHNT 06 $ 125 925 12.06.2006 194 : 10125 0.00 0.20 0.00 -049 679 9.14 247 B1 B-i 051 0.49
C6epbatk 06 $ 1000 5.944 24102006 328 {101.03 101.24i -002 005 -0.09 503 588 49 A2 BBB: 059 0.57
BTE 06 $ 350 5.274 22.06.2006 204 i 100.43 100.51: 0.11 0.01 023 498 525 51 iBBB- BBB
Mpomcesssbbark 06 $ 200 10.25 27.10.2006 331 102.27 102.89 i 0.02 0.00 -058 7.58 10.02 327 B B 088 0.85
MAOM 06 $ 200 9.375 23.09.2006 297 i 102.10 102.60: -0.03 0.03 -1.32 652 9.18 210 B+ BB-i 0.81 0.77
Mempokommepy, 07 $ 120 9 09.02.2007 436  101.84 102.34: -0.01 0.02 -147 734 884 300 B  Ba3 1.12 1.09
Anbgpabark 07 $ 150 7.75 09.02.2007 436 i 10045 101.00: -004 000 -1.30 7.26 7.72 295 i BB- Ba2 B 1.14 1.10
Pocb6aHk, 07 $ 150 7.625 09.07.2007 586 : 100.50 101.25: 0.00 0.25 - 733 759 281 B- B i 1.51 1.41
HOMOC 07 $ 100 9.125 13.02.2007 440 10174 10230f -001 008 -123 756 897 322 Ba3 B i 1.13 1.09
Mocrapbark 07 $ 200 5.877 05.10.2007 674 i 101.85 102.12: 0.00 0.03 -030 521 5.77 72 BBB-
MBI Hukolin $ 150 9 19.03.2007 474 102.06 102.63: 0.07 0.09 -140 729 882 290 B 124 1.19
Pycc. Cmand 07 $ 300 8.75 14.04.2007 500 i 101.71 102.21: 0.21 0.00 -138 740 860 301 iBBB+ 1.31 1.26
BTb 07 $ 300 7.143 30.07.2007 607 : 103.56 103.93: 0.06 0.00 -048 5.12 6.90 65 BBB- BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 824 i 100.75 101.59: -0.08 010 -1.37 824 856 385 B i 206 1.98
Anbcpabark 08 $ 250 7.75 02.07.2008 945 : 100.51 101.01: -0.10 010 -273 752  7.71 313 i BB- Ba2 B i 232 223
lasnpombark 08 $ 1050 7.25 30.10.2008 1065 : 103.02 103.52: -0.10 022 -126 6.10 7.04 170 B+ Baal 2.67 2.59
BTb 08 $ 550 6.875 11.12.2008 1107 i 103.56 104.06 : 0.06 039 -1.16 558 6.64 119 i BBB- BBBi 2.70 2.63
PocbaHk, 09 €225 975 24.09.2009 1394 {10450 10527 : -0.13  0.12  -144  7.71 9.33 339 B- B i 219 2.15
MocHapbatk 08 $ 150 4.375 30.06.2008 943 97.02 9752 i -019 018 -148 563 451 124 BBB: 242 2.35
XKB Batk 08-1 $ 150 9.125 04.02.2008 796 : 100.78 101.53: 0.04 0.21 173 8.71 9.05 431 B- 1.97 1.89
XKB Bark 08-2 $ 275 8.625 30.06.2008 943 99.99 100.62 0.03 055 -162 862 863 423 B- 2.28 2.19
BaHk Mockebi, 09 $ 250 8 28.09.2009 1398 i 104.25 105.00: 0.00 067 -218 672 767 233 BBB- 3.34 3.23
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1822 : 102.38 103.06 i 0.15 0.61 288 6.80 720 240 BBB: 4.27 413
BTE 11 $ 450 7.5 12102011 2142  108.50 109.25: 0.21 0.18  -1.21 577  6.91 137 { BBB- BBB: 4.85 4.72
BT5 15 $ 750 6.315 04.02.2015 3353 | 10296 103.46: -002 057 -1.66 546  6.13 105 { BBB- BBB: 3.60 3.51
Cbepbatk 15 $ 1000 6.23 11.02.2015 3360 : 101.63 102.13: 0.00 068 -120 578 6.13 138 A2 BBB: 3.69 3.59
BTb 35 $ 1000 6.25 30.06.2035 10804 i 103.67 104.42 i 0.16 117 374 598  6.03 129 i BBB- BBB: 13.77  13.37

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 30 Hosabps 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

US10YT=RR 100.16 100.73 -0.58 0.59 -1.86 4.41 8.13 AAA Aaa
US30YT=RR 110.05 111.13 -0.97 0.38 -2.65 4.62 14.47 AAA Aaa
EU2YT=RR 99.21 99.21 -0.07 0.09 -0.40 2.71 1.76 AAA Aaa
EU10YT=RR 100.40 100.40 -0.47 3.01 -1.97 3.45 8.68 AAA Aaa
MEXGLB26=RR 162.50 162.56 -0.57 0.31 -1.60 6.10 10.56 BBB Baa1
BRAGLB27=RR 119.06 119.06 -0.26 1.06 -3.65 8.22 9.99 BB- Ba3
TRGLB30=RR 149.00 149.00 -0.46 1.18 -1.23 7.46 10.36 BB- B1
TRGLB10=RR 122.44 122.38 -0.05 -0.25 -1.60 6.03 3.57 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 0.00 3.33 3.13 77.15 1.72 B- B3
RUSGLB10=RR 107.44 107.25 0.00 0.06 -0.58 4.84 2.13 BBB- Baa2

Wndekcwbl JPM EMBI+

EMBI+ CrP34 UHOEKC U3MEHEHUE, %

Cnpag M:;“;T:::e 3HayeHve 3a geHb CMZ?;?:;E C Havana roga 3a 12 mecsiues

EMBI+ 246 3 362.00 i -0.36 1.85 9.85 12.78

EMBI+ RUSSIA 112 4 42395 : -0.32 1.66 12.77 16.45

EMBI+ MEXICO 121 4 328.14 -0.27 2.13 7.64 9.64

EMBI+ TURKEY 234 4 237.96 0.07 1.42 7.63 10.31

EMBI+ BRAZIL 348 3 484.53 ¢ -0.35 2.01 9.17 13.06

EMBI+ VENGVUELA 320 1 531.66 : -1.02 -0.19 12.93 15.77

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

HacToswmit LOKYMEHT NPeaoCTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMn U He SIBRSIETCA NPEASioKeHMeM O NPOBEAEHUM onepauuii Ha pPbiHKE 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, 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 UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha 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 UCMpaBnATb BO3MOXHblE HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Unn BennymHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacToOsiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
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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