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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 28.82 0.0368 [ 003 45001 103.15  103.32 0.00 5.33
EUR/USD 1.1783 0.0004 ) O3 46001 107.43 107.79 0.00 6.17
MIBOR, % 6.93 -2.68 Vv 0®3 46014 109.30 109.40 -0.10 6.89
OCTATKN HAKIC B LIB, 335.4 12.8 )] Mrop39-06 111.65 111.75 0.03 6.84
MNPL. PYB.

HE®Tb (URALS) 50.25 0.21 L) Moc.o6n.58 109.50 109.60 -0.10 6.98
30M0TO 493.5 6.2 [ CamapO6n 2 99.70 100.00 0.00 6.99
EMBI+ 362 -0.19 Vv HuxropO6n2 10530  105.45 0.00 7.68
EMBI+ CMPE[ 241 5 [ FA3MPOM A4 104.55  104.73 0.00 7.04
EMBI+RUSSIA 423.95 -0.52 v EBpoceTb-1 102.02  102.59 0.05 10.95
EMBI+RUSSIA CNPE[ 108 -4 ¥ LIYH 01 o6n 101.00  101.40 0.05 12.26
MICEX RCBI 101.77 -0.32% v IOTK-01 06. 103.70  103.80 0.05 9.30
MICEX OB BbEMbI, MJTH. PYB. BUPXA Pnc PENO POCCUA 30 111.94 112.06 -0.78 5.65
KOPMOPATUBHBIE 986.85  4092.63 3120.47  UST 10 100.06 100.13 -0.10 4.49
MYHWLUNATTBHBIE 158.95  697.72 87815  rA3MPOM 13 119.73 12023 -0.41 6.20
FOCYHAPCTBEHHBIE 10242.73 BAHK MOCKBbLI 09  103.94  104.28 -0.32 6.80

M BHYTPEHHMM ONFOBOW PLIHOK

» Buepa. Cutyauus Ha BHYTPEHHEM [OJITOBOM PbIHKE MPOAOJIKAET ONpPeAeNsiTbCs
ypoBHeM pybneBOM JIMKBUOHOCTM B OaHkoBcKOM cektope. Hecmotps Ha TO, uTtO
ocTaTKM CpeactB Ha cuetax 6aHkos B LB nocteneHHo BospacTtatoT, 0OGbeMmbl
aykuuoHos PEMO nposogumbie LB Takke pactyr. Tak Buepa LeHTpanbHbit 6aHk
npegoctasun baHkam pybnesoi nukeugHoctTh Ha cymmy 95,5 mnpg. pybnen, uto Ha
13 mnpa. pybnen 6onbwe obvemos PEMO npeppiaywero gHsa. [JaHHas auHaMuka
CBUAETENIbCTBYET O COXPAHEHWU HAMNPSX)KEHHOTO COCTOSHUSA [IEHEXHOIO pbIHKaA.

Ha atom choHe Topru Ha pbiHKe pybneBbix obnurauui NPOXOAAT AOCTATOHYHO BSJIO,
uTO yAep)KMBaeT PbIHOK B OOKOBOM TpeHfe. Tak MO WTOramM BYEpaLIHUX TOProB
KOTMPOBKM CEKTOpa HEerocyaapCTBEHHbIX OOAMrauMi B LEOM COXPaHW/MCb Ha
DOCTUIHYTbIX paHee ypoeHsax. Hawbonee aktveHo Toprosaslwmecs Gymaru B cpegHem
nopewesenu Ha 0,01%. Jlugepom no ToproebiM obopoTam ctanu obnuraunu Upkyt
03, koTopble To/MbKO BYepa MOSIBUIMCb Ha pbiHKE. 3a [EeHb C AaHHbIM BbiMYCKOM
6bino 3akaodeHo 93 cpenku Ha cymmy 1,5 mnapa. pybneh (vam 46% ot obuwero
obbema Bbinycka). Mo uToram TOpros KOoTUpoBKWM obauraumii UpKyT npakTuyecku He
U3MEHUUCb, ycTaHoBUAUCb Ha ypoeHe 100,/100,15 npoueHToB HoMUHana.

CeropgHs Ha pbiHKe pyGneBbix 0B/MraluMii HauHeTCs pa3MeLleHWe HOBbIX OBJMralui
Teepckoit obnactn cepun 25003. Cpok obpalieHus Hoebix obnurauuit TBepCKO¥
obnactu cocrtaenset Tpu roga. Ha koHKypce uHBecTopbl OyayT onpenenatb CTaBKy
NepBOro KyrnoHa, KoTopas ¢UKCUMpyeTcs Ha Becb cpok obpauterus. Mo Hawwmm
pacuetaM Aropauus Bbinycka coctasnset 2,7 roga.

Mo HawMM oueHKaM, KpeAuTHbId cnpaf obnuraumi Teepckoi 06nacTM K KPHBOM
noxopHocth Mockebl gomkeH cocTasnath nopsaka 180-200 6.n. Takum obpasom,
Mbl OLIEHUBAEM, CNpaBejJIMBbIM YPOBEHb AOXOAHOCTH obnurauqi Teepckol obnactu
25003 B paroHe 7,9 8,1% ropoBbix. OpHaKo yuuTbiBas CAOMKUBLUYIOCA
KOHDBIOHKTYPY Mbl MofiaraeM, YTO MPW pa3MelleHWH WHBECTOpbl MOryT notpebosatb
npeMuio, B pesysbTaTe 4Yero AOXOAHOCTb Ha ayKLMOHE MOXKET OMNpenesiMTca Ha
ypoeHe 8,0 — 8,2% ronosbix.

OB30P A0NrOBbIX PbIHKOB

WWW.MMBANK.RU




AONTrOBbIE PbIHKHU 1 pekabps 2005 r.

“ BHELLUHWM 1ONTOBOW PbIHOK

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

210 » US-TREASURIES. Munuctepcteo Toproenu CLUA coobwmno nepecMoTpeHHble
200 ZaHHble no pocTy akoHomuku CLUA B Tpetbem kBapTane 2005 roga. B cootsetcTBMM
190 C HOBbIMU OLleHKaMu, B rofoBoM ucuucneHun poct BBI1 CLUA B TpetbeM kBapTane
180 coctasun 4,3% (3,2% Bo Bropom keaptane 2005 ropa), uTtoO 3HAUUTENbHO
170 NPeBbICUIO  NpeABapuTeNbHylo  oueHKy  Muntopra  (3,8%).  W3smeHenwe

160
150
140

NPenBapUTENbHOTO 3HAYEHWs B OCHOBHOM 6bino obycnoeneHo 6onee BbICOKMM
YpOBHEM NOTPEBUTENbCKMX PAaCXOfOB Ha TOBapbl KPaTKOCPOUHOrO MO/b30BaHMs,

130 MHBECTULMI B >KW/Ibé U PacxofloB KoMNaHWMW Ha obopynoBaHWe W MNporpaMmmHoe
120 obecneyeHue.

110 BuepaluHve pgaHHble cTanM  BOMbILIOW  HEOXKUOAHHOCTbIO A/ 3KOHOMMCTOB.
100 HanoMHuMM, 4TO paHee KOHCEHCYC MPOrHO3 3KCMNEePTOB, OMPOLUEHHbIX areHTCTBOM
9 REUTERS, npeanonaran poct BBIM CLUA & Tpetbem keaptane Ha 4,1%.

man-05 uioH-05 wmion-05 aer-05 ceH-05 okt-05  Hos-05

Takum obpa3om, B TpeTbeM KBapTase POCT OCHOBHOrO NoKasaTtens 3KOHOMWUYECKOro
pa3BUTUS CTpaHbl CTa/jl CaMblM CYLLECTBEHHbIM He TOJIbKO 3a BeCb rog, HO W C
nepeoro keaptana 2004 roga, korna poct BBl cocrasun Te xe 4,3%.

Ci 6! K M
350 PR KopriopaTvEei comurawt ¢ Yoerse UndnsaumoHHas cocTaensiowas otyeta no BBM — uWHOeKc noTpebuTesnbekux
325 pacxogoe (PCE), 6bi1 nepecMoTpeHa B CTOPOHY CHWeHuA. [lo nocnegHuM OaHHbIM
300 6asosas coctasnsowas ungekca PCE B tpetbem keapTane Bbipoc Ha 1,2%, a He Ha

1,3% kax coobiwanocb paHee. B rogosom mcuncnenun nokasatenb ebipoc Ha 1,9%.
Takum 06pa3om, UHMAALMOHHBIM AaHHbIE COXPAHW/MCH B NPenesnax «KOMGOPTHbIX»
ans ®PC yposHe#.

MHBecTopbl KpalHe HeraTMBHO BocnpuHsAAM otdeT no BBIl. o uTtoram Ttopros
KOTUPOBKM Ha pbIHKE Ka3HauyeMcKux obsa3atesbCtB  cHU3uAMcb.  JloxomHOCTb

275
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175 necaTUNeTHUX us-treasuries ebipocna g0 4,49% rogosbix.

150

125 Mbi nonaraeMm, uTO O KOHLUA HeEAENW BONATU/IbBHOCTb KOTUPOBOK HAa pPbIHKE US-
100 treasuries  ycunutca. KpynHbii 670K CTaTMCTMKM, 0coBeHHO Ha  dhoHe

wor05  won05  apr05  cen05  okt05  HoR05  mec05 | CTATUCTMUECKOrO BaKyyMa npefplayliux Hefenb, cnocobeH MNoBbICUTb HEPBO3HOCTb
YRen 09 Kitoaea 0 firrepoaifociea 36 YYaCTHUKOB pblHKa. XOTS OOJIbLWIMHCTBO [aHHbIX Tekyllelh Heaend, no 6Gosbluei
. CTENEHH, CMNOCOOHbI OMPEAESUTb KPATKOCPOYHYIO AWHAaMKKY pbiHKa. OCHOBHOM
KopnoparveHbiit cerment WHTepeC WHBECTOPOB Oy[eT COCPeAOTOUEH Ha MATHWUHBIX AaHHbIX MO PbIHKY TpyaAa

P 6 (Non-farm payroll, Unemploymen), koTopble MOXHO Ha3BaTb K/OYEBOM CTATUCTUKOM
Soamarer anfisg_'o OPOToaaMeHeHme Tekywieh Hegenu. Ha atom choHe, Mo HawemMy MHEHWIO, LO MATHUUbI BCE LHEBHblE
(Bupxa + PIC) cToumMocTH, % KonebaHus pbiHKa nosgHee BGynyT OTbIrPbIBATLCSA B NPOTUBOMOJIOXHOM Hanpas/ieH1H.
OfHako cunbHble PACXOXAEHUS MeXOy (PaKTMUECKUMU 3HAYeHUSIMU U NPOrHO3amu

NPKYT-0306 1513.80 0.00 N
SCK E3C-02 25543 010 v 3KCMEepTOB NO34HEE MOTYT YCUJIMTb PeakuMio pbiHKa Ha MSATHUYHYIO CTAaTUCTHUKY.
E::::e:; 1:?: (;(:(; I » EMERGING MARKETS. Mo utoram aHa vHpekc EMBI+ cHusunca nHa 0,19%, a
ero cnp3f, BblIpoc Ha 7 nyHKToB Ao 249 6.n.
GCKESC-01 125.10 0.30 t » POCCUNCKUE EBPOOBJITALMKU. Unpekc EMBI+Poccus ynan Ha 0,52%, a
KpBoor-Vks 123.59 0.10 ’ cnpaj MHAekca Bbipoc Ha 7 myHktoB fo 111 6.n. CerofHs c yTpa KOTMPOBKM
Cu6Tnk-606 122.83 0.00 ) eBpoobnuraumi «Poccusa-30» Topryotcs Ha yposHe 111,88/112,06 npoueHToB OT
Banmumop03 119.94 0.00 Y HomuHana. Cnpag «Poccun-30» k UST-10 cerogHs c ytpa cocrtaensetr okono 114
Mao-Cotos-1 114.25 -0.10 v 6.n.
I0TK-03 06. 107.22 0.20 'y
Nuaepbl pocTa/napeHns
Pocrt, % Mapenve, %
4.70 HosYepem 2
1.00 MeHcKHB 01
0.97 DduHaHc-01
0.75 OnekTpoHO1
0.64 AMTENWWHM
BB/, MMM 106 -0.95
HOMOC 68 -0.76
PycAn®-28 -0.60
MWA-106 -0.60
HupaH-UHB1 -0.50
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M HOBOCTM SMUTEHTOB AONTOBOT O PhIHKA

» CBEPBAHK. Buepa baxk nogsen utorn gecatu mecsaues no PCBY, B ouepenHokm
pa3 nopagosas xopolued npubbiibHOcTbIo. Mo uToram okTabps, kanutan CbepbaHka
noctur $8,7 mnppa., uto Ha 3,6% Bblwe nokasatens ceHTabpsa. Bknagbl dwmanuu
nocturnu $48,8 mnpa. (+1,4% Kk ceHTabpio), KPeaUTHbIM NOPTMhENb YBEIUUUACA Ha
1,9% no $62,3 mapa. Yucras npubbinb Chepbarka 3a gecatb Mecsues gocturna $2
mMnpa., y>ke 6onee uem Ha $500 maH. npesbicus nokasatens scero 2004 ropa.
CbepbaHKk cooBLIMN Takke, UTO ero Aona B oblieM octaTke BKAagoB (HU3UUECKMX
MWL BO BCeX KoMMepueckux bankax Ha 1 ceHtsbps 2005 ropma cokpaTtunach no
cpasHeHuto ¢ 1 asrycta go 61% c 62% no pybneebim genosutam u go 42,4 ¢
42,5% coOTBETCTBEHHO - MO Ba/IlOTHbIM.

o s o e oo oo B uenom onybnukoBaHHble pesysibTaTbl MOXHO OXapaKTepW3oBaTb KaK MO3WTUBHblE
FASTTPOM.34 —— Cepeporans-14 — CbepbaHK ocTaeTcs /MAEpPOM ObICTPOPACTYLIEro CceKTopa W NpoJo/mKaert
yBEMUMBaTb NPUBLISBHOCTb.

» [OTK nnanupyer 14 pexkabpa HauaTb pa3MelleHWe YeTBEPTOro BbiMycKa
obnvraumit Ha 5 mnpa. py6nei.

» PYCCHE®DTb nnaHupyetr 16 pekabps HauaTb pasmelwieHne peboTHOro
obiMrauMoHHoro 3akma Ha 7 mnpg. pybnei.

» MAPTA-OMHAHC 7 pekabps HauHeT pa3smelleHMe BTOPOro  BbiNycKa
ueTbipexNeTHUX obnuraumi Ha cymmy 1 mapa. pyonei.

M OKOHOMMUKA/MONUTUKA

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

» 30JIOTOBAJIKOTHbIE PE3EPBbI 3a nocnepHioio Hepento Bbipocid Ha $3,9
MAPL. U MO COCTOAHMIO Ha 25 Hoabps paBHsauchk $167,2 mapa. 3To cambii GonbLIOK
exxeHepenbHbiv npupoct 3BP ¢ saHBaps HbiHewHero roga. Ha Haw Barnsg, poct 3BP
OTpaXKaeT YBENUUMBLUMUCS NMPUTOK KanUTaloB Ha POCCHWCKUM (POHAOBLIM PbIHOK B
main.05 wmioH.05 won.05 aer.05 ceH.05 okT.05 HOA.05 Hoﬂ6pe-

Russia ENBI+Spread ——ENBI+Spread Poct 3BP c Hauana roga coctasun $42,7 mapg., ¥ no utoram roga ata uudpa
MoXeT npubnuautbcs k $50 mapga.

M KPEOVTHBIE PEATUHI

CraBku LIBOR (USD), %
4.95

4.80
4.65

» T[A3MNPOM. Fitch Ratings npuceouno B cpeny oXkupgaembld pedTuHr «BB+»
3annaHWpoBaHHOMY BbINYCKY  HeobecneueHHbix HOT yuactusa B kpeaute (LPN)
Fasnpoma. HoTtbl 6yayt BbinyweHnl SPV-komnanuen Gaz Capital S.A. ¢
€[MHCTBEHHOW  LeNblo dMHaHCUpoBaHWA KpeauTa [asnpoMmy B pamkax obuied
nporpammbl  Bbinycka LPN Ha $15 mapa.
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Cnpaa py6nesbix obnuraumi k eBpoobnuraumsam, 6.n.
370 :
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Mockea 39 k Poccum 10 ——0®3 46017 k Poccum 30
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AONIrOBbIE PbIHKHU

1 pekabpsa 2005 r.
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.' KANEHOAPbL COBbITUM HA OONTOBOM PbIHKE

25 Hos 05 Ynnata akuu30B, Hanora Ha [o6bl4y NONesHbIX UCKONaembIx

28 Host 05 Ynnata Harnora Ha npubbinb
CErogHs
2 gox 05 B NoHpoHe cocTouTcst BCpeya MUHUCTPOB (DMHAHCOB U MaB LeHTpanbHbix 6aHkos cTpaH "G-7"
pek
12 pek 05 138-1 BHeouepegHas BcTpeya OMEK, Kysent

.' KANEHOAPB NMEPBNYHOIO PbIHKA

[ata OMUTEHT, cepus Bbinycka O6bem, MnH.  Cpok obpalleHus
CErogH#A Teepckas obnactb, 25003 800 3roga
CErogHA Pocuntep PectopanTe, 03 1000 3ropa

5 pex 05 Pecny6nuka Komu 1000 10 net
5 nek 05 BonraTenekom, 02 3000 5 net
5 nek 05 BonraTenekom, 03 2300 5 net
6 nek 05 AWMXKK, 05 2200 6,9 net
6 pex 05 AVKK, 06 2500 8,6 net
6 nek 05 BenrpaHkom, 01 700 3 ropal ron
6 nek 05 [DeTckuit mup-LienTp, 01 1150 9,5 net
M CTATUCTUKA CLIA
Mocn. Oxupaemoe [pownoe — ®aktnyeckoe
[ara Mokasatenb
nepvog 3HaueHMe  3HaueHue 3HaueHue
15 Hos 05 VHdbnsums B npombiLuneHHom cektope (PPI) okT.05 -0.10% 1.90% 0.70%
15 Hos 05 WHdnsyus - Core PPl (04nLLgHHas OT BIMSHUS LiEH Ha or.05 0.20% 0.30% 0.30%
NPOAOBONLCTBIE U SHEPTETUKY)
15 Hos 05 PosnuyHble npopaxm (Retail sales), m-t-m okT.05 -0.70% 0.30% -0.10%
15 Host 05 Retail sales, uckntouas asTomobunm, m-t-m 0okT.05 0.20% 1.40% 0.90%
16 Hos 05 WHdnsums - MHaexe notpebutensckux ued (CPI) okT.05 0.00% 1.20% 0.20%
16 Hos 05 VHcbnauus, 6e3 yyeTa LieH Ha SHEproHoCUTenn u or.05 0.20% 0.10% 0.20%
npopoBonbcTaKe (core CPI)
16 Hos 05 Real Earnings okT.05 - -1.00% 0.40%
16 Hos 05 Cuert geukenus kanutana (Capital Net Flow), mnpa. cen05 7250 89.00 101.90
nonn.
MpombiwnenHoe npoussogcTo M/m (Industrial production
17 Hos 05 okT.05 1.00% -1.30% 0.90%
m/m)
WHaekc penosoi aktueHocT ®PB ®unagensdum
17 Hos 05 (Philadelphia Fed index) H0s1.05 15.30 17.13 11.50
29 Hos 05 VIHnch nmpeﬁmenbc»(om yBepeHHocTh (Consumer 105,05 90.0 85.00 98.00
confidence index)
29 Host 05 Cratuctuka npogax Hoblx JomoB (New Home sales), % okt.05 2.10% 13.00%
29 st 05 3aKasbl Ha TOBapbl ANUTENBHOMO Nonb3osaHus (Durable o005 110% 2.00% 3.40%
Goods Orders)
30 Hos 05 IMpenBaputensHas ouerka BBIM (preliminary) 3 kB.05 4.10% 3.80% 4.30%
30 Hos 05 LIMKlaI'CKMVI MHAEKC aKTMBHOCTM B MPOMBILLNIEHHOCTH Hos1.05 60.00 62.90 61.70
(Chicago PMI Index)
CErogHA WHpexc Jenosoii aktuHocTh (ISM manufacturing) Hos1.05 58.50 59.10
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KPUBBIE 0OXOOHOCTEH
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Kpueasi doxodHocmu cybghedeparnibHbiX U MyHUyUnanbHbix obnusayul
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PbIHOK PYBJIEBbIX OBNUTALIUIA 1 pekabpsa 2005 r.

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

Oobbem LiHen fo

M?_Izoz% 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 15 0.00 0.00 - 0.00 0.00 - - 197 330 i 0.02 0.02
OBP 02 0.0 - - 23.06.2009 15.03.2006 1301 { 98.69 98.83: -0.04 0.02 0.15 - - 0.37 472 i 0.29 0.27
OBP 03 0.1 - - 22.09.2009 15.12.2005 1392 0.00 99.86: 0.00 0.00 0.27 - - 0.04 346 i 0.04 0.04
O®3 25057 2775.3 33773: 7.40 20.01.2010 - 1512 {103.35 103.60( -0.10 0.88 -1.39f 7.10 7.16 6.63 - 3.59 3.37
O®3 25058 4728.8 31866 6.30 30.04.2008 - 882 :100.35 100.40i 0.05 023 -069: 483 6.27 6.26 - 2.25 212
O®3 26198 0.0 42117} 6.00 02.11.2012 - 2529 1 95.00 9545 0.00 032 -145} 427 630 6.87 - 5.82 5.44
o®3 27019 0.0 8800 :10.00 18.07.2007 - 595 :106.10 107.34; 0.00 0.00 -0.28: 36.44 9.31 527 - 1.50 1.42
O®3 27020 0.0 8800 (10.00 08.08.2007 - 616 0.00 0.00 { 0.00 0.00 0.00 {3068 9.35 5.66 - 1.56 1.47
o®3 27022 0.0 21296 { 8.00 15.02.2006 - 77 0.00 101.26: 0.10 030 -035: 3.07 790 1.98 - 0.21 0.21
Oo®3 27026 0.0 16000 : 8.00 11.03.2009 - 1197 :101.50 102.20: 0.00 0.34 -0.18: 16.88 7.84 6.34 - 2.90 273
O®3 45001 0.0 28356 : 10.00 15.11.2006 - 350 0.00 103.32{ 0.00 -0.13 -030: 192 968 5.33 - 0.69 0.66
O®3 45002 0.0 5520 {10.00 02.08.2006 - 245 0.00 106.71i 0.00 0.00 -059: 9.78 9.66 4.60 - 0.65 0.62
O®3 46001 6.8 60000 § 10.00 10.09.2008 - 1015 {107.43 107.79 - - - 2110 9.30 6.17 - 1.83 1.73
O®3 46002 29.3 62000 10.00 08.08.2012 - 2443 :110.15 110.50} -0.08 0.84 -2.251 2877 9.08 6.83 - 4.65 4.35
O®3 46003 7.9 37298 10.00 14.07.2010 - 1687 (11245 112,59 -0.09 054 -0.88: 36.44 8.89 6.61 - 3.41 3.20
O®3 46005 25.7 20000 0.00 09.01.2019 - 4788 : 4230 4350 0.58 321 -57.93i 0.00 0.00 6.98 - 1241 11.60
O®3 46014 0.1 58290 { 10.00 29.08.2018 - 4655 :109.30 109.40: -0.09 069 -2.60:21.10 9.15 6.89 - 5.86 5.48
Oo®3 46017 2617.2 29354 9.00 03.08.2016 - 3899 :105.60 105.65: -0.18 1.10 -260: 345 852 6.93 - 7.08 6.62
O®3 46018 0.0 17940 9.50 24.11.2021 - 5838 :110.65 111.24: 0.00 091 -2.12:20.04 8.57 6.88 - 8.74 8.18
Bceeo 10191.2 538776
Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 1 pekabpsa 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 o6.nueauu;mu
Boneoepao, 01 14.48 400 :10.20 17.07.2008 - 960 :103.40 103.70: -0.10 0.49 -0.86: 1146 986 8.46 - 2.33 2.15
KasaHb, 01 1.02 750 :10.50 21.07.2006 - 233 :101.75 102.00: 0.02 -0.11 -0.34: 11.51 10.31 7.69 - 0.62 0.58
KaszaHb, 02 2.06 1000 : 10.00 11.04.2007 - 497 :102.85 103.13: -0.24 0.16 0.00 : 13.15 9.71 7.92 - 1.28 1.18
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 331 104.95 105.15: 0.00 -0.10 -0.56: 11.99 11.90 6.88 - 0.86 0.81
KpacHosipck, 05 0.00 1000 §{ 6.19 18.10.2008 - 1053 { 99.80 100.00{ 0.00 0.02 0.00: 729 6.19 7.55 - 2.64 2.46
Hoeocubupck, 02 0.00 1500 §13.00 07.12.2006 - 372 0.00 0.00 { 0.00 046 -0.65:30.27 1240 7.28 - 0.95 0.88
Hosocubupck, 03 0.15 1000 § 4.95 14.07.2009 - 1322 i{111.21 111.60{ 0.09 0.34 -0.18: 19.26 4.44 8.58 - 3.01 2.77
Tomck, 01 0.00 300 :13.00 22.11.2007 - 722 1106.60 107.10: 0.00 0.28 0.52 150 1216 7.21 - 1.34 1.25
Yepa, 03 0.00 400 :10.03 18.07.2006 - 230 0.00 101.60: 0.00 0.10 -0.54: 36.81 9.86 7.39 - 0.61 0.56
Yopa, 04 0.00 500 :10.03 03.06.2008 - 916 0.00 0.00 : 0.00 0.10 -0.25: 4835 954 7.88 - 2.19 2.03
Umoau mopzoe cybghedepanbHbIMU 0b1U2ayusiMu
BbawkopmocmatH, 04 0.00 500 : 8.02 13.09.2007 - 652 0.00 0.00 : 0.00 0.00 0.20 : 16.70 7.94 7.51 - 1.67 1.56
Bbenzopodckas obn., 04 2.27 320 :14.50 29.04.2008 - 881 112.75 113.70: 0.00 0.00 -0.57 : 12.71 1276 7.73 - 213 1.97
Beneopodckas 06n., 03 0.00 300 {19.00 20.12.2005 - 20 100.10 101.00i{ 0.04 -0.24 -0.10: 36.96 18.98 16.55 - 0.05 0.05
Bonzoepadckas o611. 0.00 400 :11.99 14.05.2006 - 165 0.00 0.00 0.00 024 0.00: 069 1161 445 - 0.44 0.42
Bonzoepadckas obn., 01 0.00 600 (13.00 11.06.2009 - 1289 1108.25 0.00 { 0.00 -1.84 -1.22:5948 11.87 7.69 - 217 2.02
Bonzoepadckasi 06n1. 35001 0.15 700 13.00 17.06.2010 - 1660 {109.40 109.90f -0.09 041 -1.16:66.96 11.88 8.18 - 2.49 2.31
BopoHexckas 06n. 01 0.00 600 :13.00 15.12.2007 - 745 :110.21 110.51: 0.00 0.23 8.01 { 2742 11.78 7.68 - 1.79 1.67
BopoHexckas 06n. 02 3.43 500 :13.00 18.06.2009 - 1296 :114.00 114.50: 0.00 0.22 -1.38:59.84 11.38 7.96 - 2.86 2.65
Upkymckas obn., 01 0.00 700 :11.00 22.07.2007 - 599 :103.20 103.40: 0.05 0.16 -0.24 : 28.06 10.66 7.57 - 1.06 0.98
Upkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 281 0.00 0.00 0.03 -0.20: 13.97 9.77 6.95 - 0.73 0.69
Upkymckasi obn. 31001 1.05 1500 {10.00 17.12.2009 - 1478 0.00 105.00: 0.10 0.58 -0.67 {21.10 9.57 7.48 - 2.06 1.91
Kanyxckas o6r., 01 0.00 300 :11.46 24.12.2007 - 754 0.00 103.00: 0.00 1.07 0.00 { 49.92 11.03 7.65 - 1.83 1.70
Komu, 05 0.00 500 {15.00 24.12.2007 - 754 0.00 113.10: 0.00 045 -0.88:27.53 13.39 7.46 - 1.80 1.68
Komu, 06 0.36 700 i14.00 14.10.2010 - 1779 £118.40 119.99: 0.00 -0.08 0.00 i 18.03 11.76 7.88 - 3.78 3.51
Komu, 07 0.16 1000 :12.00 22.11.2013 - 2914 :109.10 109.50: 0.00 -0.18 0.46 : 230 11.00 8.05 - 5.46 5.05
Kocmpomckas obn., 04 0.58 800 :13.00 11.03.2008 - 832 :107.90 108.20: 0.09 -0.32 -1.09: 27.78 12.01 7.99 - 1.99 1.84
KpacHosipckuti kpad, 01 0.00 1500 : 10.30 08.12.2005 - 8 0.00 0.00 : 0.00 -0.26 -0.22:23.70 10.29 7.83 - 0.02 0.02
KpacHosipckuli kpad, 02 2.08 1500 :10.95 26.10.2006 - 330 :103.50 103.60: -0.19 0.05 -0.48 : 11.40 10.57 6.98 - 0.87 0.81
KpacHodapckuti kpau, 01 0.00 605 :10.50 15.05.2007 - 531 104.20 104.70{ 0.00 0.00 0.19 i 432 10.06 7.05 - 1.38 1.29
JleHuHepadckas 061., 02 0.63 800 :14.01 08.12.2010 - 1834 :125.40 125.90: -0.31 040 -1.04:64.10 11.16 7.93 - 3.73 3.46
JleHuHepadckas obn. 03 0.47 1300 {13.50 05.12.2014 - 3292 :128.00 128.50 0.59 094 -592: 6140 1051 8.05 - 5.75 5.33
Mockosckasi 0611., 03 0.00 1000 §11.00 19.08.2007 - 627 :106.75 107.70: 0.00 -0.93 -0.63 i 30.74 10.15 5.86 - 1.57 1.49
Mockosckas o6n., 05 11.71 12000 ; 10.00 30.03.2010 - 1581 :109.50 109.60: -0.09 0.52 135 : 1171 9.13 6.98 - 3.00 2.81
Mockosckasi 0611., 04 18.24 9600 : 11.00 21.04.2009 - 1238 :112.75 112.89: -0.09 0.61 -1.23: 10.85 9.76 6.93 - 2.88 2.70
Huxezopodckas obn. 01 0.12 1000 :11.80 01.11.2006 - 336 :103.80 104.10: 0.10 0.53 -0.58: 9.05 1134 7.35 - 0.88 0.82
Huxxeezopodckas obn. 02 1.16 2500 :10.49 02.11.2008 - 1068 :105.30 105.45: 0.00 0.24 -066: 7.76 996 7.68 - 2.03 1.88
Hoeocubupckas 061. 2.02 1500 : 13.50 27.07.2006 - 239 :103.85 103.94: 0.23 0.01 -0.76 : 11.47 1299 7.48 - 0.63 0.59
Hoeocubupckas obn. 02 0.00 2000 §13.30 29.11.2007 - 729 0.00 0.00 { 0.00 -0.27 -0.99: 3279 12.04 7.80 - 1.75 1.62
Camapckasi 06r1., 01 7.03 2370 :12.00 04.07.2006 - 216 £102.00 103.00: -0.73 -2.00 -0.87 i 18.74 11.74 8.30 - 0.57 0.53
Camapckas obr., 02 0.00 2000 § 6.82 09.09.2010 - 1744 : 99.70 100.00{ 0.00 0.00 -0.10: 14.20 6.82 7.00 - 4.06 3.79
Teepckasi 06n., 02 1.00 1000 §16.90 23.11.2006 - 358 :103.80 110.00: -8.59 -9.01 -045: 2.78 16.90 18.00 - 0.92 0.78
Tomckas obn., 02 0.14 500 :12.00 27.07.2006 - 239 :102.21 102.80: 0.07 0.17 -0.65:41.10 11.74 7.79 - 0.63 0.58
Tomckasi 06n., 03 0.00 600 :11.00 13.10.2007 - 682 :105.25 105.65: 0.00 -0.29 -0.80: 14.47 1045 7.52 - 1.72 1.60
Xabaposckuli kpat, 02 2.20 700 :11.00 05.10.2006 - 309 :102.40 102.62: -0.22 -0.27 -0.66 : 16.88 10.75 7.77 - 0.81 0.75
XMAO, 01 0.00 1000 : 15.00 08.12.2005 - 8 0.00 0.00 : 0.00 0.00 0.00 :70.68 14.98 8.89 - 0.02 0.02
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 909 :100.00 0.00 { 0.00 0.00 -0.27 ¢ 1.32 10.72 6.84 - 2.24 2.10
Yysawus, 03 0.02 500 : 9.50 13.04.2007 - 499 £100.00 0.00 {-10.75 -049 -0.79i 1275 950 9.84 - 1.28 1.17
YHyeawus, 04 8.17 750 §12.33 27.03.2009 - 1213 1113.00 113.45f -0.18 0.44 -0.61: 2196 10.87 7.82 - 2.81 2.60
Sxymusi, 03 0.00 800 :12.00 17.06.2008 - 930 :109.70 111.50: 0.00 0.00 -1.79 i 23.34 10.93 7.97 - 2.20 2.04
SAxymus, 04 0.00 1000 : 14.00 16.03.2006 - 106 :101.30 102.00: 0.00 -0.87 -0.60: 29.15 13.73 6.27 - 0.28 0.27
Sxymusi, 05 0.00 2000 : 9.00 21.04.2007 - 507 :101.80 102.30: 0.00 0.54 -0.24: 10.11 879 7.00 - 1.31 1.22
SAxkymus, 06 11.29 2000 : 10.00 13.05.2010 - 1625 :107.15 107.70: -0.32 0.28 -0.65: 3.56 9.33 8.06 - 3.25 3.01
AHAO, 01 0.00 1800 : 11.00 03.08.2008 - 977 0.00 109.00: 0.00 0.05 0.05 : 3526 10.26 7.37 - 2.34 2.18
Spocnasckas o06n., 02 0.03 1000 {13.28 03.07.2007 - 580 :108.20 108.50: 0.06 0.26 -0.55: 20.74 12.24 7.46 - 1.44 1.34
Spocnasckasi 06n., 03 0.00 1000 :12.00 17.11.2006 - 352 1104.12 104.35: 0.00 -0.24 -0.10{ 299 1151 7.43 - 0.94 0.87
Mockea 32 0.00 4000 :10.00 25.05.2006 - 176 98.00 0.00 :{ 0.00 0.00 -043: 137 976 4.81 - 0.48 0.45
Mockea 37 3.07 3900 (10.00 23.09.2006 - 297 :103.51 104.19: -4.11 -0.10 -0.38: 18.63 9.66 5.67 - 0.78 0.74
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 385 :109.91 112.00: 0.09 0.18 -0.27 : 29.18 13.39 3.41 - 0.97 0.94
Mockea 42 0.00 3000 :10.00 13.08.2007 - 621 0.00 107.79: 0.00 0.00 -0.83: 466 9.31 5.53 - 1.58 1.50
Mockea 31 0.00 5000 :10.00 20.05.2007 - 536 0.00 106.86: 1.34 -0.16 -0.50: 6.85 9.36 5.81 - 1.56 1.48
Mockea 40 0.00 4000 §10.00 26.10.2007 - 695 :106.12 108.15: 0.00 -0.09 -0.30: 18.90 9.26 544 - 1.66 1.57
Mockea 43 0.00 5000 {10.00 17.05.2008 - 899 :109.25 109.50: 0.00 0.14 -045:i 356 9.14 6.00 - 222 2.09
Mockea 29 0.00 5000 {10.00 05.06.2008 - 918 0.00 0.00 { 0.00 -0.05 -0.47: 4877 917 6.14 - 2.20 2.07
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1112 £{111.00 111.20{ 0.00 0.50 -0.18 i 45.75 9.00 6.07 - 2.61 2.46
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1703 :109.85 110.15: 0.00 0.36 -0.14: 33.70 9.09 6.79 - 3.78 3.54
Mockea 38 0.00 5000 :10.00 26.12.2010 - 1852 :113.55 114.45: 0.00 1.24 -0.81: 43.01 879 6.85 - 4.02 3.76
Mockea 39 29.44 5000 : 10.00 21.07.2014 - 3155 :111.65 111.75: 0.03 054 -1.58 : 36.16 8.95 6.84 - 6.08 5.69
Bcezo 120.94 126395
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SOMUTEHTbI OB BEMbI MOrALUEHUE/ BbIKYT LEHA NU3MEHEHWE, % AOXOA4HOCTb,% ARPALUNA
Obbem, OHen go
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Wmoau mopzaoe koprnopamueHbIMU 0bu2ayusiMmu
Hedpmb u 2a3
TA3TIPOM A4 0.42 5000 : 8.22 10.02.2010 - 1533 :104.55 104.731 0.00 062 -1.14:23.65 7.85 7.04 - 357 3.34
FA3MPOM A5 229 5000 i 7.58 09.10.2007 - 678 1101.80 102.00i 0.20 0.15 -1.07 i 10.38 7.45 6.64 - 175 164
FA3MPOM A6 1568 5000 i 7.22 06.08.2009 - 1345 1100.00 100.05i -0.10 0.09 -0.44 2196 7.22 7.33 - 323  3.01
HIK UTEPA 0.00 2000 {13.50 07.12.2007 07.12.2005 737 i 0.00 0.00 : 0.00 -0.03 -0.45: 6510 1348 - 532 { 002 0.2
Jlykodin 02 0.09 6000 i 7.15 17.11.2009 20.11.2007 1448 :101.31 101.44i -0.04 0.25 -0.72: 157 7.05 - 6.48 | 187 1.76
HOBATOK, 01 0.00 1000 i 9.40 30.11.2006 - 35 i 0.00 0.00 i 000 000 -0.73:4661 920 7.21 - 094 087
TamHegpmsb 03 0.00 1500 {12.00 01.07.2006 - 213 1102.30 102.88: 0.00 0.00 -0.77 { 49.97 1165 6.76 - 056  0.52
THK, 05 0.00 3000 :15.00 28.11.2006 - 363 i 0.00 109.20; 0.00 0.00 -0.72: 0.82 13.27 1.76 - 0.96 094
Xumusi u Hegpmexumus
Amvmenwutnpom, 01 0.00 600 :19.00 23.12.2005 - 23 1100.73 101.10: 0.64 -040 -0.88: 82.77 18.79 141 - 0.06 0.06
ALBK-WHeecm, 02 0.00 500 {11.80 20.05.2008 21.11.2006 902 i 0.00 101.95i 0.00 -029 -020i 259 1160 - 10.32i 093 0.85
Hopozobyx, 01 0.00 900 i 9.90 11.06.2008 13.12.2006 924 :101.80 0.00 : 0.00 0.01 -0.05: 4557 9.71 - 8.00 { 097  0.90
Kyu6biwesasom, 01 0.00 600 i 9.00 15.06.2006 15.12.2005 197 ; 99.80 100.05i 0.00 -0.15 -0.06 i 18.74 9.00 - 8.83 i 0.04 0.04
HUKOCXUM, 01 0.00 750 :15.00 14.12.2006 - 379 1100.45 100.75: 0.00 -0.29 -1.24: 6863 1488 1362 - 094 083
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 640 ! 0.00 000 i 000 000 -020i19.73 800 824 - 094 087
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2308 :106.25 106.55: 0.00 0.19 0.28 : 15.87 9.41 - 799 i 289 268
Hagpuc Kocmemukc, 01 0.00 400 (10.50 22.04.2007 - 508 {100.00 100.50f 0.00 0.05 -0.35: 11.51 10.48 1059 - 132 1.19
CAHOC 01 0.00 300 {14.00 13.02.2006 - 75 1101.30 101.50i 0.00 -0.49 -058 i 4142 13.79 6.34 - 021  0.19
CAHOC 02 0.00 3000 {10.00 10.11.2009 13.11.2007 1441 10555 105.80: 0.00 0.62 -047: 411 947 848 - 336  3.10
YomypmHI, 01 2.98 1500 i 9.50 01.09.2008 01.12.2006 1006 i 99.37 99.50 i 0.00 -0.20 0.00 i 23.95 9.57 - 1058 0.95  0.86
J/IeKmpoaHep2emukKa
BawkupaHepeo, 02 2.80 500 : 9.50 22.02.2007 - 449 1101.86 102.10: -0.12 0.30 -0.10: 2525 9.33 8.02 - 116  1.08
Tleranepeo, 01 10.12 3000 {10.25 19.04.2007 - 505 :100.80 101.35i -0.01 -0.38 -0.30 { 11.51 10.12 9.47 - 1.31 1.20
Ceeporosarepzo, 01 0.00 500 i11.50 01.03.2007 - 456 1100.80 101.30 0.00 0.63 -1.22 {2836 11.37 10.74 1074} 117  1.06
Tamarepeo, 01 10.36 1500 i 9.65 13.03.2008 - 834 1103.20 103.60i 0.34 048 -0.11:20.09 931 8.04 - 207 192
®CK ESC, 01 0.31 5000 i 8.80 18.12.2007 - 748 1103.85 104.05! 029 012 -1.00i 39.06 846 6.76 - 185 174
®CK E3C, 02 10.96 7000 : 8.25 22.06.2010 - 1665 :103.35 103.45: -0.10 0.83 -1.34 i 35.03 7.98 7.49 - 378 352
Slkymckanepzo, 01 0.00 400 :14.00 31.08.2006 - 274 i 0.00 104.20: 0.00 0.19 -0.29 i 34.52 13.45 8.38 - 0.72 __ 0.66
Cessb
Bonzamenekom 47.02 1000 : 13.00 21.02.2006 - 83 :101.31 101.40: 0.08 -0.29 -061: 3.21 1282 6.73 - 023 021
Bbimnesikom 01 0.00 3000 i 9.90 16.05.2006 - 167 101.30 101.38; 0.00 -0.20 -0.10: 4.07 977 6.94 - 046 043
Hanbcessb 01 44.04 1000 :13.00 15.11.2006 - 350 i 0.00 10525 0.00 -0.18 0.37 i 499 1236 7.41 - 093 0.87
MITC 04 11.07 1000 {10.00 22.04.2009 26.04.2006 1239 {101.50 102.00i 0.00 -0.23 -0.54i 9.59 9.80 - 489 i 040 0.38
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1637 :101.85 102.15: 0.00 0.00 0.00 ;| 0.23 8.14 - 6.99 i 144 134
Mezacpor @unHac 01 0.00 1500 i 11.50 07.06.2006 - 189 { 0.00 102.50: 0.00 0.13 -049: 5514 1129 7.83 - 049 046
MezacpoH 0.00 1500 i 9.28 11.04.2007 - 497 1102.45 10250 0.00 0.00 -0.29: 1246 9.01 7.04 - 130  1.21
MezagpoH, 03 0.00 3000 i 9.25 15.04.2008 - 867 :102.95 103.15: 0.00 0.19 -0.87 i 10.90 897 7.92 - 217  2.01
PTK-TIM3UHT, 04 0.00 2250 { 9.69 08.04.2008 13.04.2006 39546 : 100.60 100.87i 0.17 -0.44 -0.25i 11.28 9.61 - 63.79i 037 022
Cubupbmenekom 03 0.37 1530 {14.50 14.07.2006 - 226 1104.30 10450 0.10 -0.06 -0.63 i 54.82 13.88 7.03 - 059 055
Cubupbmenekxom, 04 0.00 2000 {12.50 05.07.2007 - 582 1106.85 107.20i 0.00 033 -1.25}50.00 11.67 7.82 - 143 133
Cubupbmenekom, 05 1.03 3000 : 9.20 25.04.2008 - 877 110255 102.75i 0.10 0.15 -058: 832 896 8.12 - 220 203
C3 Tenekom, 02 299 1500 i 7.50 03.10.2007 - 672 19956 9994 -010 030 -005i11.51 754 812 - 1.31 1.22
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1912 i 0.00 0.00 : 0.00 0.00 0.00 i 22.81 8.97 - 7.96 i 2.01 1.86
CMAPTC, 02 0.80 500 {10.00 26.06.2007 26.12.2005 573 { 99.30 99.45: -0.05 -0.35 -1.55: 43.01 1006 -  17.08i 0.07  0.06
CMAPTC, 03 0.16 1000 {14.10 29.09.2009 03.10.2006 1399 i 99.85 100.00i 0.10 0.20 -2.69 i 22.02 1412 - 1474i 081 0.70
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 522 1103.00 105.20i 0.00 -0.01 -054: 6.12 1130 9.03 - 133 122
YPCU 03 2.08 3000 {14.25 18.07.2006 - 230 1104.03 104.29: -0.03 -0.34 -0.59i 5232 13.68 7.48 - 060 0.56
YPCU 04 10.23 3000 i 9.99 01.11.2007 - 701 1103.90 104.03i -0.02 019 -128: 7.39 9.60 7.83 - 179  1.66
YPCU 05 0.00 2000 i 919 17.04.2008 - 869 1102.55 103.00i 0.00 0.00 -0.73{10.32 895 8.07 - 218  2.01
Llenmpmenexom 03 0.00 2000 :12.35 15.09.2006 - 289 1103.78 104.10: 0.00 0.00 -3.13: 2538 11.90 7.42 - 076  0.71
Llenmpmenexom 04 3511 5623 {13.80 21.08.2009 - 1360 :116.80 117.10f 0.00 0.89 -2.35139.32 1179 8.56 - 3.00 276
LermparnbHbil Teneepag 01 4.20 500 :16.00 22.08.2006 - 265 :102.00 105.00; -0.10 -0.43 -047: 3.51 1525 925 - 070  0.64
IOTK, 01 15.73 1500 {14.24 14.09.2006 - 288 1103.70 103.80: 0.05 0.17 -1.29: 2965 13.72 9.30 - 076  0.69
1OTK, 02 250 1500 {12.00 07.02.2007 08.02.2006 434 :100.36 10048 0.18 0.00 -0.40: 36.82 11.95 - 963 i 019  0.18
tOTK, 03 82.18 3500 :12.30 10.10.2009 13.04.2006 1410 :100.70 101.00i 0.20 _0.01 _-0.42 i 18.20 1218 - 914 ! 037 0.34
Hobbiearowiasi NpoMbIWI€HHOCMb
Monumemann, 07 0.00 750 :17.00 21.03.2006 - 111 0.00 103.99! 0.00 0.10 807 : 33.07 16.82 12.82 - 030 0.27
CY3K, 02 0.00 1000 {11.00 15.02.2007 16.02.2006 442 100.45 101.00i 0.00 0.00 -0.79i 3.92 1095 - 882 i 021 020
Xatinend l'ond ®uHarc, 01 i 0.00 750 :12.00 02.04.2008 09.10.2006 854 :101.40 101.80: 0.00 0.00 -0.55: 18.41 1179 -  10.14i 0.81 _ 0.74
Memannypausi
Eepasxonoute 07 0.00 1000 : 12.50 05.12.2005 - 5 0.00 000 : 0.00 0.00 -040:60.96 1248 -1.98 - 0.01  0.01
WHMPOM, 01 2.55 500 {12.50 20.04.2007 21.04.2006 506 :101.30 101.49: -0.06 0.15 0.00 i 13.70 12.32 - 843 ! 039 036
UHIMPOM, 02 10.64 1000 :12.00 15.07.2010 26.07.2006 1688 :101.16 101.30: -0.09 0.00 -0.50: 43.40 1188 - 1058 062  0.56
MaupUHeecm, 01 7.05 500 12.30 03.04.2007 20.12.2005 489 {101.00 101.50 0.10 0.74 1.69 i 1921 1212 -  31.13{ 005 0.04
HCMMS3, 01 0.00 1000 {12.10 19.05.2008 22.05.2006 901 100.50 101.65; 0.00 0.30 -0.95:i 298 11.90 - 845 047 044
OMK, 01 15.31 3000 i 9.20 12.06.2008 - 925 1102.05 102.15i -0.11 0.11 0.00 { 43.86 9.01 841 - 223 205
Pycan ®uH 02 0.10 5000 i 8.00 20.05.2007 - 536 1100.75 100.95i -0.59 064 -098i 219 7.94 7.59 - 1.41 1.31
PycAn®uH, 03 0.00 6000 i 7.20 21.09.2008 - 1026 { 99.57 99.67 i 0.00 -0.25 0.00 i 13.81 7.24 7.53 - 256 238
C80600Hsiii cokon, 02 0.19 600 i13.55 22.11.2007 27.05.2006 722 :100.50 101.90i 0.10 015 -127i 223 1335 - 10.58i 049 044
Cr MEYE/, 01 0.00 2000 {10.69 22.11.2007 30.05.2006 722 :101.25 101.50: 0.00 0.00 -029: 1.76 1054 - 750 i 050 0.46
Ceeepcmarb 0.00 3000 i 8.10 28.06.2007 - 575 1100.85 10150 0.00 020 1.00 { 33.95 8.00 7.41 - 146  1.36
TA MEYET 01 0.00 3000 {11.75 12.06.2009 16.06.2006 1290 :102.00 102.10: 0.02 -0.15 -0.53 i 53.44 11.51 - 7.86 i 052 048
TMK 0.09 2000 {10.30 20.10.2006 - 324 1101.95 101.99i 0.15 -0.05 -0.46: 11.57 10.10 8.06 - 086  0.80
TMK, 02 0.11 3000 {11.09 24.03.2009 30.03.2007 1210 i102.95 103.15; 0.05 0.00 -0.92: 19.45 10.77 - 810 i 125 1.16
Tynayepmem 02 0.00 1000 {11.00 02.12.2007 02.12.2005 732 i 0.00 0.00 : 0.00 0.06 -0.25: 5455 10.88 - 6.80 i 001  0.01
UMK 01 0.00 1000 { 7.00 31.01.2006 - 62 0.00 100.08i 0.00 0.00 1.96 ; 23.01 6.83 -7.36 - 0.17  0.18
4Tr13, 01 0.80 3000 i 9.50 16.06.2010 25.04.2008 1659 :102.01 102.55: -0.14 _ 0.10 _ 0.00 i 41.90 9.31 - 874 i 212 1.95
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MawuuocmpoeHue
Asmoesas, 02 24.93 3000 { 9.20 13.08.2008 14.02.2007 987 101.40 101.50; 0.00 0.05 -0.39 i 26.47 9.06 - 8.01 1.14 1.06
Asmosas, 03 23.83 5000 { 9.70 22.06.2010 27.06.2006 40351 {100.80 101.00{ 0.10 0.09 0.26 : 41.19 9.60 - 8.01 0.55 0.51
BazoHnmauw, 01 8.50 300 :13.50 19.06.2008 22.06.2006 932 103.01 103.99: 0.13 043 -0.19: 59.18 12.98 - 6.20 0.53 0.50
BKM-®uHaHc, 01 0.00 1000 : 10.25 04.06.2008 06.12.2006 917 101.11 101.50: 0.00 -0.05 -0.44: 49.14 10.11 - 9.02 0.95 0.87
'T-T3L SHepzo 02 4.57 1500 :12.50 22.06.2006 - 204 :101.58 101.60: -0.17 0.05 -0.83: 54.79 1232 9.94 - 0.53 0.48
I'T-T3L 3Hepeo 03 66.69 1500 :12.04 18.04.2008 23.10.2006 870 102.00 102.21: -0.19 0.05 -0.39: 13.19 11.80 - 9.86 0.87 0.79
WxAemo, 01 43.96 1200 {10.70 14.03.2007 - 469 99.50 99.79{ -0.30 -0.09 -0.40: 2257 10.74 11.32 - 1.21 1.09
Wxmaw, 02 5.08 1000 §13.55 17.06.2008 19.12.2006 930 102.30 102.59: -0.04 -0.05 0.00 { 60.14 13.23 - 11.36 { 0.96 0.86
KAMA3-®uHaHc 0.00 1200 { 6.00 11.11.2006 - 346 0.00 100.00: 0.00 0.00 -0.15% 3.12 599 592 - 0.93 0.88
KAMA3-®uHaHc, 02 0.00 3000 : 8.45 17.09.2010 19.09.2008 1752 { 99.10 99.90: 0.25 0.00 0.00 i 15.74 8.46 - 8.68 2.52 2.32
KpuozeHmauw, 02 0.01 500 0.00 08.07.2008 11.07.2006 951 100.50 100.90: 0.00 0.40 0.20 0.00 0.00 - -1.46 ¢ 0.61 0.62
JIOMO, 02 0.49 700 :14.20 11.07.2006 - 223 :100.91 101.30: 0.38 0.55 -0.55: 54.85 14.02 12.22 - 0.58 0.52
Murl-®uranc, 01 0.00 1000 : 16.00 03.06.2009 15.12.2005 1281 0.00 0.00 0.00 -0.30 -0.93: 76.71 16.01 - 15.59: 0.04 0.03
OM3 04 0.25 900 :14.25 26.02.2009 31.08.2006 1184 :105.80 105.90: 0.05 -0.54 -0.42: 35.14 13.45 - 6.08 0.72 0.68
lMpommpakmop, 01 0.18 1500 {10.70 03.07.2008 07.07.2006 946 100.45 100.80: 0.03 -0.05 -0.54 i 42.80 10.65 - 10.12¢ 0.57 0.52
Pycckue Aemobychbi 0.10 500 :14.00 22.05.2006 - 173 £101.65 102.00( -0.15 -0.12 -0.50: 4.22 13.77 10.31 - 0.47 0.43
Cantom-3Hepeaus, 01 18.93 3000 §14.00 25.12.2007 27.12.2005 755 100.28 100.40: -0.11 -0.07 -0.74 { 59.45 13.96 - 9.36 0.07 0.07
CamypH MHeecm 0.00 500 :15.00 05.08.2006 - 248 £102.00 104.50: 0.00 0.00 -0.38: 48.08 14.35 8.17 - 0.65 0.60
HIO CATYPH, 01 35.38 1500 :11.50 23.03.2008 28.03.2006 39530 : 100.94 101.20:{ 0.07 0.1 0.00 { 21.74 11.40 - 8.65 0.32 0.30
Cesepcmarnb-asmo 0.38 1500 :11.25 21.01.2010 25.01.2007 1513 0.00 103.60: -0.19 0.00 0.00 : 38.53 10.84 - 7.92 1.08 1.00
COK-Asmokomn., 01 1.01 1100 :12.32 24.04.2008 27.10.2006 876 101.70 102.03: 0.22 -0.29 -0.49: 11.48 12.07 - 10.14: 0.88 0.80
CmpolmpaHceas, 01 2.68 3000 : 9.60 25.06.2008 - 938 :101.10 101.84: -0.43 0.09 -1.22: 4050 9.50 9.31 - 2.25 2.06
TB3, 01 0.00 750 i14.60 10.10.2006 - 314 :104.00 104.41: 0.00 -0.19 -0.62 20.40 14.06 3.70 - 0.36 0.35
TpaHcmawxonduHe, 01 0.00 1500 :14.00 01.12.2007 05.06.2006 731 0.00 0.00 0.00 020 -0.98: 69.81 13.66 - 8.80 0.48 0.44
YpaneazoH3aeo0, 01 15.32 2000 §13.36 30.09.2008 03.10.2006 1035 :103.32 103.75: -0.29 -0.04 1.57 i 20.86 12.93 - 9.36 0.81 0.74
lMuweeasi NPOMbIUIIEHHOCMb
AlK Oro, o1 1.81 1100 { 15.50 22.04.2007 28.04.2006 508 100.71 100.79: 0.00 -0.08 -0.68 i 14.44 15.39 - 14.02: 0.41 0.36
Bbanmumop-Hesa 0.00 500 1.00 05.09.2006 - 279 0.00 0.00 0.00 -0.31 -054: 244 1.08 11.86 - 0.76 0.68
Bbanmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 897 101.30 101.65: 0.00 0.00 -2.57: 4.15 11.49 - 10.14: 0.95 0.86
Bumm-bunnb-fanH 3.56 1500 :11.24 11.04.2006 - 132 :101.00 101.20: -0.93 1.36 -0.06 : 1540 11.11 7.85 - 0.36 0.34
pynna OCT, 02 0.00 1000 {13.60 08.05.2008 22.05.2006 890 99.10 100.60i 0.00 0.65 0.00 7.45 13.57 - 12.53 ¢ 0.47 0.42
[xel-O¢p-Cu, 02 0.00 1200 { 14.00 04.12.2007 05.12.2006 734 0.00 0.00 0.00 0.21 1.02 { 67.51 13.45 - 8.87 0.92 0.85
WHeecmnpoexkm, 01 5.13 1000 :10.80 16.05.2007 - 532 :102.30 0.00 : -0.49 0.00 0.00 414 1054 9.13 - 1.38 1.27
MuckosiHosckul 0.21 1000 : 13.50 18.09.2006 - 292 :104.00 104.15: -0.02 0.01 -0.76 : 27.00 12.98 8.34 - 0.77 0.71
Hympuneecmxondure, 01 1.48 1200 :12.00 09.06.2009 13.06.2006 1287 :100.71 100.90: -0.10 -0.40 0.03 { 25.64 11.89 - 10.64 : 0.51 0.46
[ABA, 01 0.00 350 i12.91 15.06.2008 16.06.2006 928 99.90 101.40: 0.00 0.30 -0.54: 26.88 12.88 - 13.04 ¢ 0.52 0.46
lNMapHac-M, 01 0.00 500 :12.75 15.03.2006 - 105 £100.75 101.20¢ 0.00 0.05 -0.74: 26.90 12.62 9.49 - 0.28 0.26
lMpatimepu foH, 01 0.00 750 :12.50 10.11.2006 - 345 0.00 101.00: 0.00 0.00 0.00 6.51 12.38 11.85 - 0.90 0.81
Pasaynat-Lenmp 01 0.00 1000 : 14.00 05.06.2006 - 187 0.00 0.00 0.00 0.00 -0.49: 68.66 13.82 11.63 - 0.48 0.43
Pa3synsai-®uHaHc, 01 0.12 3000 (11.50 02.10.2008 05.04.2007 1037 { 99.65 100.00: 0.05 -1.76 - 17.33 11.50 - 11.80: 1.27 1.13
Pycckuli MMpodykm, 04 8.12 440 :13.95 15.05.2007 16.05.2006 531 101.25 101.65: 0.00 0.00 -0.20:i 5.73 13.74 - 10.96 i 0.45 0.40
QOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 279 0.00 100.85: 0.00 0.00 0.55 : 18.63 8.02 - 11.83{ 0.28 0.25
llueoeapeHue
banmuka, 01 0.00 1000 § 8.75 20.11.2007 - 720 :102.25 102.75: 0.00 -097 0.18 { 38.84 858 7.82 - 1.85 1.72
KpacHsbiti Bocmok-MHeecm 10.36 1500 {11.50 25.02.2007 24.02.2006 452 102.20 102.50; 0.10 0.01 -0.77 { 30.56 11.22 - 1.04 0.24 0.23
Owyakoso, 02 0.00 1500 : 8.50 19.09.2008 - 1024 : 99.60 99.90: 0.10 -0.15 0.00 : 15.84 8.51 8.72 - 2.15 1.98
NN T-Nneecmmermce 01 3.09 1000 :12.00 28.09.2006 - 302 0.00 103.49: 0.00 0.00 -0.19: 20.38 11.65 8.31 - 0.80 0.74
N T-NHeecmmermce 02 210 1500 :14.25 23.03.2009 29.09.2006 1209 :104.80 104.95: -0.08 -0.01 -0.85: 25.38 13.60 - 8.10 0.80 0.74
CAH UWHmepbpio 0.00 2500 :13.00 15.08.2006 - 258 0.00 105.10: 0.00 0.00 0.09 i 48.44 1243 4.37 - 0.52 0.50
PO3HU4YHbIU c€KMo
Espocems, 01 1.88 1000 §16.33 25.04.2006 - 146 £102.02 102.59: 0.05 0.11 -0.37 i 16.11 1599 10.61 - 0.40 0.36
Konetika T4, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 930 0.00 0.00 0.00 0.00 -0.05: 1897 9.53 - 7.66 1.00 0.92
Mapma-®uHaHc, 01 1.06 700 {14.84 22.05.2008 - 904 :106.00 106.30: -0.33 -047 -0.79: 244 1401 1235 - 217 1.93
MUWP ®uHaHc 0.00 1000 : 9.89 27.12.2007 27.12.2006 757 99.50 99.70 : 0.00 -0.60 - 1490 9.95 - 10.75: 1.03 0.93
lMamepoyka ®uHaHc, 01 0.00 1500 :11.45 12.05.2010 - 1624 :111.00 111.40: 0.00 0.02 -090: 439 10.28 8.50 - 3.64 3.36
IMepexkpecmok, 01 0.00 1500 : 8.81 08.07.2008 11.07.2006 951 100.35 100.55: 0.00 0.20 0.00 i 34.03 8.77 - 8.09 0.59 0.55
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PbIHOK PYBJIEBbIX OBNUTALIUIA 1 pekabpsa 2005 r.

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 - 1097 0.00 0.00 0.00 045 0.00 : 54849 9.91 6.99 - 2.54 2.37
AMKK, 02 0.00 1500 :11.00 01.02.2010 - 1524 {113.00 114.15: 0.22 0.88 -097 i 36.47 964 7.15 - 3.40 3.18
AWK, 03 0.00 2250 i 9.40 15.10.2010 - 1780 i107.55 108.00{ 0.00 0.00 0.78 { 11.85 8.70 7.07 - 3.12 2.92
AWK, 04 0.00 900 8.70 01.02.2012 - 2254 :108.40 0.00 0.00 042 0.00 6.91 8.02 7.19 - 4.87 4.55
asmoccmpod, 01 5.10 2000 :13.00 27.05.2007 27.05.2006 543 101.25 101.50: -0.30 0.10 -0.64 1.78 12.85 - 10.85: 0.48 0.43
WHTEKO 01 0.00 1200 :10.95 15.02.2007 - 442 95.00 100.00: 0.00 - 0.00 i 31.20 10.95 11.22 - 1.13 1.02
Uekumumuyemerm, 01 0.00 200 :16.80 24.12.2006 25.12.2005 389 103.30 104.62: 0.00 0.19 -169: 31.76 16.26 14.08 - 0.97 0.85
lpynna JICP, 01 0.30 1000 § 14.00 20.03.2008 23.03.2006 841 100.90 101.10; -0.05 0.05 0.00 { 26.47 13.86 - 10.39 ¢ 0.31 0.28
MUA, 01 0.05 2200 (10.00 20.09.2012 - 2486 :103.20 103.99: -0.58 -0.29 0.00 6.52 9.69 9.28 - 3.12 2.86
MUA, 02 0.00 1000 : 9.50 09.08.2008 06.02.2007 983 100.70 100.85: 0.00 -0.15 0.03 5.73 9.42 - 9.02 1.13 1.04
Mupakc Mpynn 4.30 1000 :13.50 19.08.2008 22.08.2006 993 101.26 101.50: -0.14 0.40 1.06 { 36.62 13.33 - 11.91: 0.69 0.62
K, 05 0.70 1120 :13.00 20.05.2008 23.05.2006 902 101.10 101.30: 0.00 0.20 -043: 2.85 12.86 - 11.02: 0.47 0.42
LIYH IleHCneyCMY, 01 0.07 1000 :15.50 22.04.2010 27.04.2006 1604 :101.00 101.40:{ 0.05 0.00 -0.05: 14.44 1529 - 11.84: 0.41 0.36
Cub. yemerm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 925 100.24 100.70: 0.00 043 -1.95: 5719 1243 - 11.62: 0.51 0.46
CYy-155 0.00 1500 {14.00 30.03.2007 30.03.2006 485 0.00 0.00 0.00 0.04 -1.72% 2416 13.98 - 14.18 ¢ 0.32 0.28
FOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 : 99.76 100.00: 0.00 -0.09 0.00 : 56.77 14.03 - 14.79 ¢ 0.56 0.49
TpaHcriopm
AsuaK. Camapa, 01 2.76 350 :15.00 08.03.2007 - 463 103.10 103.55: -0.29 0.29 -0.58 : 34.11 1455 11.82 - 1.17 1.05
Wem JalH XaHdnuHe, 02 1.93 3000 :11.59 22.05.2008 23.11.2006 904 99.61 99.80: -0.10 248 -0.39: 1.91 11.61 - 12.16 i 0.95 0.85
MMK-TpaHc, 01 0.00 650 :11.50 10.07.2008 11.01.2007 39639 : 100.46 101.20: 0.00 0.55 -0.83 i 43.79 11.40 - 10.88: 1.04 0.93
PX/, 03 0.00 4000 § 8.33 02.12.2009 - 1463 0.00 0.00 0.00 047 -142: 3994 796 7.09 - 3.37 3.15
PX[, 02 0.00 4000 : 7.75 05.12.2007 - 735 0.00 0.00 0.00 -0.10 -0.88: 37.16 7.59 6.73 - 1.84 1.72
PXXA, 01 0.00 4000 : 6.59 07.12.2005 - 7 0.00 0.00 0.00 -0.14 0.10 : 3160 6.59 5.88 - 0.02 0.02
TpaHcHegpmenpodykm 0.00 1000 : 8.90 10.05.2006 - 161 0.00 0.00 0.00 050 -049: 512 8.86 7.71 - 0.44 0.41
HOT3up, 01 0.00 1000 : 10.65 22.11.2006 - 357 100.02 100.99: 0.00 -0.20 -0.40 1.75 10.62 10.58 - 0.96 0.87
QPuHaHco8bIl CeKmop
Anbgpa®uHaHc, 01 0.00 1000 : 8.50 08.06.2007 09.12.2005 555 0.00 0.00 0.00 - - 40.29 8.50 - 8.17 0.02 0.02
Anbgpa®uHaHc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1582 0.00 0.00 0.00 - 0.00 { 13.04 8.55 - 10.17 ¢ 0.35 0.31
Bba+k 3eHum, 01 27.25 1000 { 8.50 24.03.2007 24.03.2006 479 100.15 100.25: 0.05 -0.05 -0.15:{ 16.07 8.48 - 7.72 0.31 0.29
BHewmopzbark 03 5.31 2000 §14.00 22.02.2006 - 84 101.50 0.00 0.10 -0.47 -0.77 i 7249 13.79 6.88 - 0.23 0.22
Brewmopzaba+k 04 0.60 5000 i 5.60 19.03.2009 24.03.2006 1205 { 99.65 100.00: 0.00 0.00 -0.54: 10.59 5.62 - 6.61 0.31 0.29
MMB, 01 0.00 1000 : 8.30 13.02.2007 - 440 0.00 101.50: 0.00 124 0.00 : 2410 8.16 6.86 - 1.15 1.07
PocbaHk, 01 0.00 3000 { 9.25 15.02.2009 14.02.2007 1173 {102.10 102.29: 0.00 -0.03 -0.10:i 27.37 9.04 - 7.31 1.14 1.07
Pycckuli Cma+dapm 02 0.00 1000 § 14.04 14.06.2006 - 196 0.00 0.00 0.00 -0.19 -043: 64.62 13.56 7.39 - 0.51 0.47
Pycckuti Cma+Hoapm 03 0.00 2000 § 8.40 22.08.2007 23.08.2006 630 0.00 100.95: 0.00 0.00 -0.10: 22.55 8.34 - 7.51 0.71 0.66
Pycckuli CmaHdapm 04 0.00 3000 : 8.99 03.03.2008 02.03.2006 824 0.00 100.50: 0.00 -0.01 0.20 : 22.41 8.95 - 6.82 0.25 0.24
Pycckuli CmaHdapm 05 0.00 5000 : 7.60 09.09.2010 15.03.2007 1744 :100.00 100.50: 0.00 0.00 0.15 : 15.82 7.59 - 7.60 1.23 1.15
®uHaHc lHm UHe, 02 10.01 2500 : 8.33 12.09.2007 13.09.2006 651 100.15 0.00 0.10 0.00 0.00 : 17.57 8.32 - 8.34 0.77 0.71
XKb Bark, 01 0.00 1500 { 1.00 16.10.2007 18.04.2006 685 0.00 0.00 0.00 0.00 -0.05: 1.18 1.00 - 1.00 0.38 0.38
XKbB baHk, 02 2.75 3000 { 8.50 11.05.2010 16.05.2006 1623 {100.00 100.15: 0.03 0.05 0.30 3.49 8.49 - 8.13 0.46 0.42
XKbB BaHk, 03 0.00 3000 : 8.25 16.09.2010 22.03.2007 1751 99.79 99.80: 0.00 -0.10 0.05 : 1560 8.27 - 8.68 1.23 1.13
Bcezao o 0aHHbIM 700.09 288883

UemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 1 nexkabpsa 2005 r.

SMUTEHTbBI OBBEM MOrALUEHUE LEHA N3MEHEHUE, % AdOXOQHOCTb,% PEUTUHIT APALUNA
[xen o Cnpag k X
O:‘;:M’ KynoH,% MMorawexne norawenn [Mokynka [Mpogaxa — AeHb Hepeno  Mecsy  Knoraw. Tekywas benchmar S&P Mots)dy Fitch [top. net. Moa. atop
. a k

CyeepeHHbIe egpoobriuzauyuu
Poccus 07 $ 2400 10 26.06.2007 572 | 107.06 10744 012 023 109 521 934 80 [BBB- Baa2 BBB! 142 139
Poccus 10 $ 2718 825 31.03.2010 1581 : 106.88 107.44: -023 0.06 -058 500 7.72 60 :BBB- Baa2 BBB: 2.13  2.08
Poccus 18 $ 3466 11 24.07.2018 4618 i 146.81 148131 000 153 -3.07 570 749 121 iBBB- Baa2 BBBi 7.89  7.67
Poccus 30 $19526 5 31.03.2030 8886 : 111.94 112.06: -0.78 117 -326 563 447 114 :BBB- Baa2 BBB: 812  7.90
Poccusi 28 $ 2500 12.75 24.06.2028 8241 i 181.50 182.50: -1.19  0.96 _ -460 _6.07 _ 7.02 138  BBB- Baa2 BBBi 10.68 _ 10.36
O6nuzauuu MuHgpuHa PP
WINFIN 6 $ 1750 3 14.052006 164  99.00 9913 : -0.19 101 -0.19 528  3.03 0 :BBB- Baa2z BBB! 198  1.90
MINFIN 8 $1322 3 14112007 713 | 9613 9656 i 0.00 0.00 -0.83 927 3.2 0 iBBB- Baa2 BBB; 278 258
MINFIN 5 $2837 3 14052008 895 i 9525 9525 i 1.33 -020 -250 505 3.15 0 {BBB- Baa2 BBB: 376 357
MINFIN 7 $ 1750 3 14.05.2011 1990 | 88.25 89.50 i -0.84 099 _ -2.66 549 _ 3.40 0 iBBB- Baa2 BBB: 6.20 585
O6nuzauuu Aries
ARIES 07 €2000 5527 25102007 693 10515 10540: 003 001  -0.76  3.02 526 47 BB+ Baz 000 2.63
ARIES 02 €1000 7.75 25102009 1424 | 11515 11535: 0.03 025 -1.93 351 6.73 58 BB+ Ba2 0.00i 3.51 3.39
ARIES 03 $ 2436 9.6 2510.2014 3250 : 12852 12912} -064 058 324 550 747 101 BB+ _ Ba2 0.00: 6.47 __ 6.30
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.2006 148 [ 102.96 103.11: -0.05 -0.16 _ -083  3.10 1064 57 BBB- Baa2 BBB! 0.39  0.39
Mockea 11 €374 645 12102011 2141 {11181 11231: 058 041 237 4143 577 97 iBBB- Baa2 BBB: 5.06  4.87
TamapcmaH 15 $ 250 7.7 03.08.2015 3532 i 100.04 100.72i -0.51 029  -3.87 _7.69 _ 7.70 320 B Bal BB 632 _ 6.09

KopriopamueHbie eepoobiuzayuu

Eepa3xonduHe 06 $ 150 8.875 25.09.2006 298 : 10201 102.21: -011 011 -0.76 6.25  8.70 193 { B+ B1 BB-: 0.78 0.76
PocHepms 06 $ 150 12.75 20.11.2006 354 : 10650 107.00i 0.14 -0.08 -1.39 566 1197 135 B- Baa2 BB+ 0.93 0.90
AMTEN 07 $ 175 925 30.06.2007 576 : 101.13 101.63i -012 037 000 846 915 404 1.44 1.38
Cu6Hegpms 07 $ 400 11.5 13.02.2007 439 10590 107.05: 0.14 008 -125 624 1086 192 : BB- Ba3U 1.11 1.08
rA3IPOM 07 $ 500 9.125 25.04.2007 510 i 10425 10475} -0.04 003 -1.15 588 875 147 { BB Baa2 BB+ 1.32 1.29
THK 07 $ 700 11 06.11.2007 705 : 109.00 10940 -0.09 0.08 -1.55 596 10.09 153 Ba2 1.77 1.72
MTC 08 $ 400 975 30.01.2008 790 10687 000 i -021 023 -1.38 628 912 186 i BB- 1.94 1.88
Cucmema 08 $ 350 10.25 14.04.2008 865 : 107.25 107.75: -0.08 015 -1.97 6.86 956 244 B B3 B+:i 213 2.06
Anpoca 08 $ 500 8.125 06.05.2008 887 i 104.81 105.25: -0.43  0.18  -2.11 5.95 7.75 154 B 2.23 217
Bumm-bunns-flanH $ 150 8.5 21.05.2008 902 i 101.50 102.50i -021 029 -156 7.82 837 339 i B+ B3 2.27 2.18
MMK 08 $ 300 8 21.10.2008 1055 i 104.75 105.75i 0.09 040 230 6.17 7.64 176 { BB- BB-i 2.61 253
Cu6Hepmb 09 $ 500 10.75 15.01.2009 1141 {11350 11375} -011 0.06 -2.38 593 947 151 { BB- Ba3U 2.65 2.58
Cesepcmarnb 09 $ 325 8.625 24.02.2009 1181 i 102.75 103.75: -0.91 031 -249 764 839 323 i B+ B2 B+i 282 2.72
Beimresikom 09 $ 450 10 16.06.2009 1293 i 109.78 110.30i -022 071 -2.34 683  9.11 243 i BB B1 2.96 2.86
EepasxonduHe 09 $ 300 10.88 03.08.2009 1341 i 11123 111.70: -048 038 -283 732 978 291 B+ B1 BB-i 3.05 2.95
HOPHWKETb, 09 $ 500 7.125 30.09.2009 1399 i 10475 000 i 277 058 -274 572  6.80 131 i BB+ Ba2 3.38 3.29
A3IPOM 09 $ 700 105 21.10.2009 1420 i 11562 000 i -058 035 -211 593  9.08 152 i BB Baa2 BB+ 3.29 3.20
MezaghoH 09 $ 375 8 10.12.2009 1470 i 101.67 102.16: -0.25 0.66 -261 751 7.87 309 B+ BB-i 3.39 3.26
Beimrnesikom 10 $ 300 8 11.02.2010 1533 i 103.09 103.44: 0.03 103 -262 713 776 270 i BB B1 3.56 3.44
FA3IIPOM 10 €1000 7.8 27.09.2010 1761 11541 11586: -0.14 034 -212 419 6.76 113 { BB Baa2 BB+ 4.19 4.02
MTC 10 $ 400 8.375 14.10.2010 1778 i 104.78 10520 -041 0.81 -292 716 799 274 } BB- 408 3.94
Beimnenkom 11 $ 300 8.375 22.10.2011 2151 i 10425 000 : 000 0.00 000 746 803 304 i BB B1 4.73 4.56
Cucmema 11 $ 350 8.875 28.01.2011 1884 i 104.97 10547 -039 061 -325 768 845 326 B B3 B+i 4.15 3.99
MTC 12 $ 400 8 28.01.2012 2249 10295 103.19:i -047 095 -279 739 777 297 i BB- 4.86 469
Cesepcmarnb 14 $ 375 925 19.04.2014 3061 i 108.50 109.00: 1.08 134 314 784 853 335 i B+ B2 B+: 6.05 5.82
Anpoca 14 $ 800 8.875 17.11.2014 3273 i 11499 11599 -042 059 -337 663 772 213 B 6.53 6.33
A3I1POM 13-1 $ 1750 9.625 01.03.2013 2647 | 119.73 12023i -041 024 -353 620 8.04 178 | BB Baa2 BB+ 5.44 5.28
rA371POM 13-2 $ 1222 4505 22.07.2013 2790 i 9835 9862 i -0.18 036  0.01 506  4.58 57 BB Baa2 BB+i 3.02 2.94
rA3IPOM 13-3 $ 647 5625 22.07.2013 2790 i 99.09 9939 i -029 026 -142 593 568 144 i BB Baa2 BB+ 3.02 2.93
rA3I1POM 15 $ 1000 5.875 01.06.2015 3469 i 107.92 108.39i -0.50 095 -2.95 481 544 143 i BB Baa2 BB+ 7.42 7.08
rA3IPOM 20 $ 1250 7.201 01.02.2020 5175 : 106.40 107.15: -0.92 046 -269 650 677 201 BB Baa2 BB+i 9.07 8.78
[A3[1POM 34 $ 1000 8.625 28.04.2034 10375 i 12535 126.10: -0.18 178  -440 663 _ 6.88 194 : BB Baa2 BB+i 12,50 12.10

UcmouHuku: REUTERS

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

OB30P AONTroBbIX PbIHKOB
WWW.MMBANK.RU

- |16




POCCUUCKWE EBPOOBNUIALIUK 1 nexkabpsa 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 15 100.08 100.25: 0.00 0.00 -050 7.74 1074 387 B+ BB-! 0.03 0.03
Anbcpabark 06 $ 190 8 13.042006 133 : 100.37 100.87 i 0.08 0.08 -073 673 797 285 i BB- Ba2 B+i 0.36 0.35
BaHk 3EHNT 06 $ 125 925 12.06.2006 193 : 10150 102.00: -020 0.00 -049 625  9.11 193 B1 B-i 050 0.48
Cbepbark 06 $ 1000 5.944 24.10.2006 327 101.10 101.30: 0.09 005 -009 495 588 40 A2 BBB: 0.58 0.56
BTE 06 $ 350 5.274 22.06.2006 203 i 100.30 100.55: -0.11 0.01 023 522 526 58 i BBB- BBB
Mpomcesssbbark 06 $ 200 10.25 27.10.2006 330 i 102.02 10251: -024 0.00 -058 7.84 10.05 353 B B 087 0.84
MAOM 06 $ 200 9.375 23.09.2006 296 i 102.38 102.75: 0.18 0.03 -132 6.13 9.16 173 B+ BB-i 0.80 0.76
Mempokommepy, 07 $ 120 9 09.02.2007 435 10199 10247: 0.14 0.02 -147 719 882 284 B Ba3 1.11 1.08
Anbgpabark 07 $ 150 7.75 09.02.2007 435 : 100.50 100.88: 0.11 0.00 -130 7.21 7.71 290 i BB- Ba2 B 1.13 1.09
PocbaHk, 07 $ 150 7.625 09.07.2007 585 : 100.51 101.04: 0.00 0.25 - 732 759 278 B- B i 1.51 1.41
HOMOC 07 $ 100 9.125 13.02.2007 439 101.88 102.13i{ 014 008 -123 742 896 309 Ba3 B i 1.12 1.08
Mocrapbark 07 $ 200 5.877 05.10.2007 673 i 101.75 102.25: 0.00 0.03 -030 527 5.78 71 BBB-
MBI Hukolin $ 150 9 19.03.2007 473  102.01 10250: -0.06 0.09 -140 7.32 882 291 B i 122 1.18
Pycc. Cmand 07 $ 300 875 14.04.2007 499 : 100.50 0.00 0.53 0.00 -138 834 871 393 iBBB+ 1.29 1.24
BTb 07 $ 300 7.143 30.07.2007 606 : 103.50 104.00: -0.38 0.00 -048 515 6.90 63 i BBB- BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 823 : 100.75 101.50: 0.00 010 -137 824 856 383 B i 205 1.97
Anbcpabark 08 $ 250 7.75 02.07.2008 944 : 100.49 100.97 i 0.00 010 -273 753  7.71 313 { BB- Ba2 B i 231 2.23
lasnpombark 08 $ 1050 7.25 30.10.2008 1064 : 102.74 10299 -028 022 -126 620 7.06 179 B+ Baal 2.65 2.58
BTE 08 $ 550 6.875 11.12.2008 1106 : 103.33 103.82: -024 0.39 -1.16 566 6.65 125 i BBB- BBBi 2.69 2.62
PocbaHk, 09 €225 975 24.09.2009 1393 { 104.75 10524 : 0.22 012 -144 759  9.31 326 B- B 218 2.14
MocHapbatk 08 $ 150 4.375 30.06.2008 942 96.82 9741 i -022 018 -148 572 452 132 BBBS 2.41 2.34
XKB Batk 08-1 $ 150 9.125 04.02.2008 795 : 100.74 101.49: 0.00 0.21 173 873  9.06 431 B- 1.96 1.88
XKE Batk 08-2 $ 275 8.625 30.06.2008 942 99.87 100.56 i 0.00 055 -162 868 864 427 B- 2.28 2.18
BaHk Mockebi, 09 $ 250 8 28.09.2009 1397 : 103.94 10428: -0.32 0.67 -2.18 6.80 7.70 240 BBB- 3.32 3.22
BaHk Mockebi, 10 $ 300 7.375 26.11.2010 1821 {10225 0.00 i -0.13  0.61 288 6.83 7.21 241 BBB: 4.25 4.11
BTE 11 $ 450 7.5 12102011 2141 {108.00 108.50: -0.34 018 -121 586  6.94 144  BBB- BBB: 4.84 4.70
BT5 15 $ 750 6.315 04.02.2015 3352 { 102.72 103.09: -025 057 -166 552  6.15 110 { BBB- BBB: 3.59 3.49
Cbepbatk 15 $ 1000 6.23 11.02.2015 3359 i 100.21 101.21: -0.21 068 -1.20 6.17 6.22 174 A2 BBB: 3.68 3.57
BTb 35 $ 1000 6.25 30.06.2035 10803 i 103.52 104.27 i 0.68 117 374 599  6.04 130 i BBB- BBB: 13.75  13.35

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 1 nexkabpsa 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 100.08 100.06 -0.06 0.59 -1.86 4.49 8.12 AAA Aaa
US30YT=RR 110.08 110.03 0.02 0.38 -2.65 4.69 14.41 AAA Aaa
EU2YT=RR 99.12 99.19 0.02 0.09 -0.20 2.72 1.75 AAA Aaa
EU10YT=RR 100.64 100.64 0.16 3.01 1.64 3.42 8.67 AAA Aaa
MEXGLB26=RR 162.00 162.13 -0.31 0.31 -1.60 6.13 10.55 BBB Baa1
BRAGLB27=RR 118.50 118.50 -0.47 1.06 -3.65 8.27 9.97 BB- Ba3
TRGLB30=RR 148.63 148.75 -0.25 1.18 -1.23 7.48 10.35 BB- B1
TRGLB10=RR 122.56 122.63 0.10 -0.25 -1.60 5.97 3.67 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 77.20 1.72 B- B3
RUSGLB10=RR 107.19 106.88 -0.23 0.06 -0.58 5.00 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+ 241 -5 362.00 0.00 1.65 9.64 12.55

EMBI+ RUSSIA 108 -4 423.95 0.00 1.14 12.19 16.24

EMBI+ MEXICO 116 -5 328.14 0.00 1.89 7.40 9.65

EMBI+ TURKEY 228 -6 237.96 0.00 1.32 7.52 10.38

EMBI+ BRAZIL 342 -6 484.53 0.00 2.08 9.24 12.90

EMBI+ VENGVUELA 323 3 531.66 0.00 -0.53 12.55 14.55

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 1 nexkabpsa 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 COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MH(OPMaLMM 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 OTHOLUIEHUM 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 NPOW3BOAHLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3sdeiicTBMe 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 paspelwleHns banka MockBbl. BaHk MockBbl HE HeCceT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOSLLEro AoKyMeHTa unu nioboii ero YacTu.

+7 (095) 105-8000

KOHTAKTHAA NH®OPMALIUA WWW.MMBANK.RU
u +7 (095) 924-0080

e-mail BH, Ten

BULUE-NPE3VAEHT CbITHUKOB Anekcen

HAYATIbHWK YMPABIEHWA

OOBEPUTENbHbIX OMEPALINA KacbsinoBa EneHa Kasyanova_EA@mmbank.ru 46-79

COMPOBOXAEHWE KNMEHTOB

MeHepkep no paboTe ¢ KnueHTamMu LyxoBa Anna Shuhova_ AG@mmbank.ru 42-63

AHANNTUYECKWW OTAEN

HavanbHuk otpena TpemacoB Kupunn Tremasov_KV@mmbank.ru 45-92

AHanus akumn BeneHeeB Bnagumup Vedeneev_VY@mmbank.ru 28-17

AHanus akuumn CkBopuoB AMutpuin Skvortsov_DV@mmbank.ru 28-32

AHanus akuun BecenoBa Onbra Veselova_OV@mmbank.ru 28-92

AHanus gonroBbIX PbIHKOB ®epnopos Erop Fedorov_EY@mmbank.ru 42-33

AHanus nonroBbiX PbIHKOB Namuui Muxaunn Lyamin_MY@mmbank.ru 28-44

OTAEN YNPABINEHWA AKTUBAMU

HavanbHuk oTpena BecnanoB Anekcen Bespalov_AV@mmbank.ru 42-20

HonroBbie UHCTPYMEHTbI XpamuoBckuit CTaHucnas HSS@mmbank.ru 28-95

Akuum BonkoB Anekcen Volkov_A@mmbank.ru 28-37
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