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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HaueHne N3m-e Bbinyck Mokynka [pogaxa N3m-e YTM, %
RUB/USD 28.74 -0.0072 v Od3 45001 102.45 103.00 0.00 5.46
EUR/USD 1.1863 0.0011 ) Od3 46001 107.66 107.80 0.28 5.86
MIBOR, % 5 0.06 [ Od3 46014 110.15 110.50 0.45 6.66
OCTATKM HA KIC B LIB, 490.2 29.8 ) Mlop39-06 112.08 112.25 0.15 6.74
MNPA. PYB.

HE®Tb (URALS) 53.87 0.81 S Moc.o6n.58 110.20 110.34 0.39 6.64
30N10TO 515.7 0.2 ) CamapO6n 2 0.00 100.00 0.00 7.08
EMBI+ 368.51 0.01 ) HwxropO6n2 105.11 115.12 4.60 5.26
EMBI+ CMPE[ 243 1 [ 7 FA3MPOM A4 104.25 104.60 0.30 7.03
EMBI+RUSSIA 425.93 -0.16 (7 EBpoceTb-1 101.85 102.19 0.11 9.32
EMBI+RUSSIA CMNPEA 116 -3 7 LIYH 01 o6n 100.80 101.50 0.35 12.65
MICEX RCBI 101.55 -0.12% [ IOTK-01 06. 102.60 103.61 -0.25 10.55
MICEX OFBEMbI, MAIH. PYE.  BUPXA PNC  PEMO  poccust 30 11263 113.13 0.28 556
KOPMOPATUBHBIE 1237.93 5175.02 3711.84 UST 10 101.11 101.17 0.02 4.36
MYHULIMNANBHBIE 391.52  6893.93 35045  ra3npPOM 13 12020 12145 0.12 6.10
FOCYNAPCTBEHHbIE 1942.34 BAHK MOCKBbI 09 10432 105.19 -0.58 6.67

M BHYTPEHHWI ONrOBOW PBIHOK

» BUYEPA Ha BHyTpeHHEM [0J/IrOBOM PbIHKE COXPaHW/IUCb MO3UTUBHbIE HACTPOEHHUS,
UTO NOLJEPIKMBANIO TOProBYIO aKTMBHOCTb Ha BbICOKOM ypoBHe. Bupskesble obGopoTbl
CeKTopa HerocyfapcTBeHHbiX obnuraumi coctasunu 13,7 mnpa. pybnei. Uneectopsl
aKTUBHO CKynanu OO/MrauMM C BbICOKOM KyMOHHOW AOXOAHOCTbIO W [LJIMHHbIE
obnuraumu Hambosiee KaueCTBEHHbIX 3MUTEHTOB, NMPEANOYUTas OcTaBatbCs B Gymarax
Ha [ANMHHbIX  BbIXOAHbIX. [lo uWToram [gHA KOTUPOBKM Haubonee axKTUBHO
ToproeasLmMxca obauraumii sbipocaun Ha 0,3%.

Ha pbiHke rocypapcteeHHbix pybnesbix obsnurauuii Buepa Takxke Habnogancs poct
TOProBoW aKTMBHOCTH. [pHyeM OCHOBHblE MOKYNKW HabMOLANMCb B OJIMHHOM KOHUE
KpMBOM poxomHoCTM. B pesynbrate uyero KoTMpoBKM Haubosee  aKTMBHO
Toprosaswuxcs OD3 B cpegHem Boipocnu Ha 0,2%.

M BHELLHWIN LONrOBOW PLIHOK

» US-TREASURIES. Ha pbiHke kasHaueWckux o6s3aTenbcTB Buepa COXpaHWnachb
ctabunbHoctb. Mo utoram Topros goxogHoctb 10-netHux 6ymar coxpaHuiacb Ha
yposHe 4,36% ronosbix.

» EMERGING MARKETS. Wupekc EMBI+ npubasun 0,01%,
cokpatuncs Ha 3 nyHkT go 241 6.n.

» POCCUUCKUE EBPOOBJIUTALUN. Unaekc EMBI+Poccus chusuncs Ha 0,16%,
a cnpap uHaekca cokpatuncsa Ha 4 6.n. go 114 6.n. CerogHa c yTpa eBpoobavraumu
«Poccua-30» toprytotcs Ha yposHe 112,63/113,13 npoueHtoB ot HomuHana. Cnpag
«Poccun-30» k UST-10 cerogHs c yTpa coctaenser 128 6.n.

M cHoBbLIM rogom!

a ero cnpaj

Jo HoBoro roga ocranocb HeMHoro,

YKuBs npenBKylleHUEM MpasAHHYHbIX OHEH,
Cnewum Bac nosgpaeutb, HagéxkHbiXx napTHEPOB,
XKenaHHbix KMeHTOB U Bo6pbIX Apy3ed!

MbI LEHUM CNOXKMBLUMECS OTHOLLEHbSA

B napTHEpcTBE U ApYXKECKOM, U AeN0BOM.

M Mbl He CKpbIBaeM CBOMU yCTpeMsieHbsl

Ha vx npogomkeHbe B 2006-om!

OB30P A0NrOBbIX PbIHKOB

WWW.MMBANK.RU




AONTrOBbIE PbIHKHU 30 pekabpsa 2005 r.

“ HOBOCTU SMWATEHTOB AONTOBOrO PbIHKA

Cnpag Poccun-30 k UST-10, 6.n.
180 ;

» KAMCKASA OOJIMHA 29 pexabps 2005 roga npuHANO pelleHWe O pa3MeLieHHu
TpeTbel cepuu TpexneTHux obauraumit Ha cymmy 500 mnH. pybnei.

» YPAJIbCKAA XUMHUYECKAA KOMMAHUA nnaHupyet B sHeape-cdoespane 2006
rofla HauaTb pasmelleHWe NATUNETHUX obnurauui Ha cymmy 500 mnH. pybnei.

» LEHTPAJIbHbIA TENEFPA® nnanvpyeT pasmectutb Ha MMBB ob6nuraumu
cepun 03 Ha cymmy 700 mnaH. pybneit. Cpok obpalieHus LeHHbIXx Bymar cocTasnser
TpH roga.

» OCOP szapervctpuposana otdetT o6 utorax ebinycka obnuraumii cepun 06 OAO
«YpanceasbuHgopm», obnuraumn cepun 01 OO0 «Cansart — pynn», obauraumu
cepun 02 000 «Unkom-Jlaga». Takke PCDP 3apernctprposana ebinyck obauraumi
cepur 01 OO0 «BMK-MuHaHC».
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» 3BP. Poct 3010TOBanOTHLIX PE3EPBOB B KOHLE rofa YCKOPW/ICH, 4TO Ha Hal
Cnpags! EMBI+ 1 EMBI+Poccus, 6.0. B3rNi4 CBA3AHO C YBE/NIMUEHWEM TMPWUTOKA KanuTasa Ha POCCHUCKWE (UHaAHCOBble
pbiHkU. 3a nepuon ¢ 16 no 23 nekabps 3BP Banka Poccuu ebipocnn Ha $2,7 mnapa.
u gocturnu ypoeHsa $174 mnpa. C Hauana roga 3BP yeenununnuce Ha $49,5 mnpa., u
no-eugMMoMmy no utoram 6yaet poct 3BP npeebicut $50 mnpga.

» MWUHOUH. Munuctepcteo dunHaHcos PP B sHeape 2006 ropa Bbinnatut no
BHyTpeHHemy gonry 3,3 mnpa. py6. O6 3tomM rosoputcs B COOBLLEHUM
MUHUCTepcTBa. B uacTHocTH, 18 aHBapsa Oymet noraieH wectol kynoH no OM3-All
46003 Ha 1,9 mnpa. py6., ceabmoit kynoH no OM3-OK 27019 Ha 438,8 mnH. py6b.
MnaHupyetcs Takke noracutb pecsATbid kKynoH no OM3-OK 27024 wa 261,8 mnH.
py6. 25 sHBaps Oyper noraweH yetBepTbii KynoH no OM3-MA 25057 wa 753,07
MAH. pyo.

wior.05  mion.05 aall.OS cer;.OS o;cr‘.os HOF;.US Aex.05 “ KPEHMTH bIE PEMTMHFM

Russia EMBI+Spread EMBI+Spread

» BAHK MOCKBbDI. Fitch Ratings npucBouno chrHasibHbIA AONTOCPOUHBIM PEUTUHT
«BB+» Bbinycky obnuraumii  Kuznetski Capital S.A, npepacrasnaiowmx cobom
yyacTMe B CCyAe M WUMEIOLLMX OrpaHWyeHHbld perpecc Ha 3MuTeHTa, Ha cymmy $300
MAH. co cpokoM noraweHuss 8 2015 r. W npoueHTHOM cTtaBkoh 7,5%. [HdaHHble
obnuraumu  OyAyT  MCMO/Ib30BATbCA  MCK/IIOUMTENBHO  ANSl  (PUHAHCHUPOBAHUS
cybopauHuposarHoro kpeauta AKB «bank Mocksbi».

» MNB. Fitch Ratings nopTtesepauno pentuHrn Moscow Narodny Bank Limited
(«MNB»): ponrocpouHbin — «BBB-» (BBB MuHyc), KpaTkocpouHbii — «F3»,
UHOMBUAOYaANbHbIM PENUTUHT — «C» W peWTUHr nopmep>kkh — «2». [lporHos no
ponrocpouHoMmy pelTuHry — «CrtabunbHbii». PelTUHroBoe nelcTBMe nociefoBasno
3a 3aseneHvem o ToM, uto LleHtpanbHbii 6aHk Poccuiickon ®Depepauny npogan
ceoi naket akuui MNB B pasmepe 89% BrewToprbarky.

Crasku LIBOR (USD), %
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JOJNIFOBbIE PbIHKU 30 nekabpsa 2005 r.

.' KAINEHOAPb COBbITU HA OONTOBOM PbIHKE

Kypc py6ns
291 CErofHs
2.0 31 a1 07 OuepepHoe 3acepanue komucenn FOMC. PacemoTpenune Bonpoca 06 N3MEHEHUI Y4ETHOM CTaBKM.
28.9
28.8
287
M KANEHOAPL MEPBUYHOTO PhIHKA
28.5
28.4 [ara OMUTEHT, cepus Bbinycka 06bem, MiH.  Cpok obpatyeHus
28.3
CErogHsA
282
25 sHB 06 WK Onemrs, 01 600 4 ropal ron
28.1
nioH.05 uion.05 aer.05 ceH.05 ok1.05 HOs.05 nek.05 27 siHB 06 HM3 um. Ky3bMVIHa, 01 1200 4 ro,u,a/ 1'5
nonnap/py6ne eBpo/py6nb
ﬂMHaMMKa BarntTHbIX PbIHKOB
122 1.15

120
118
116

114

! | CTATUCTUKA CLUA

110 1.25
Mocn.  Oxupaemoe T[Mpownoe  dakTuyeckoe
108 [ata [Nokasatenb
1.27 nepvog 3HaYeHMe  3HaueHue 3HaueHre
106 120 | 13Pex05 Retail sales, uckmnioyas asTomobunm, m-t-m H0s.05 0.20% 0.80% -0.30%
104 15 pek 05 WHebnsaums - NHpeke notpebutensckux ye (CPI) Hos.05 -0.40% 0.20% -0.60%
wmioH-05 wion-05 aer-05 ceH-05 okT-05 Hos-05 pek-05 Y 663 V4ETA LLeH Ha SHEDIOHOCHTENM 1
—JPY/USD USD/EUR (wkana cnpasa) 15 aek 05 Hd)J'IFILI,VIFI, y L‘ p HOﬂ.05 020% 020% 020%
npogosonbcTaue (core CPI)
Hoo 15 pek 05 VIHAEKC NPOMBILLNEHHOTO NPOM3BOACTCTBA Hos1.05 0.50% 1.30% 0.70%
ePTb
70.0 i
15 ek 05 Cuyer auxerus kanutana (Capital Net Flow), mnpa. okt 05 80.0 101.70 106.80
670 nonn.
640 20 pex 05 WHnsums - Core PPl (04nLLeHHas OT BAMSHUS LEH Ha H05.05 0.20% -0.30% 0.10%
NPOAOBONLCTBUE W 3HEPTETHKY)
61.0 21 pek 05 ®uHanbHas ouenka BBI (GDP-final) 3B.05 4.30% 4.30% 4.10%
58.0 22 ek 05 WHnekc notpebutensckmx pacxonos (PCE) Hos1.05 0.20% 0.10% 0.10%
550 23 2K 05 CraTuctuka npogax Hobix fomoB (New Home sales), 105,05 1305 1404 1245
MIH. eg.
52.0 ;
28 2K 05 VIHnch nmpeﬁmenbcxom yBepeHHocTh (Consumer £ex05 101.80 98.30 103.60
49.0 confidence index)
6.0 CErogHA
WoH-05 mion-05 aer-05 cer-05 okt-05 HoA-05 Aex-05 3 aHB 06 MHpeke lenosoit aktusHocTk (ISM manufacturing) okT.05 57.10 58.10
BRENT URALS
3 aHB 06 CratucTika pbiHka Tpyaa - Yncno HoBbix pabounx Mect £ex05 200 000 215 000
(Non-farm payrolls)
3onoTto c y 6 6
530 3 aHB 06 TaTUCTUKA PbIHKa TPyAa - YpoBeHb be3paboTuuipl 1ek.05 5.00% 5.00%
(Unemployment)
510 5 aHB 06 WHaexkc [lenosoit aktueHocTyv (ISM Services) Hos1.05 59.00 58.50
12 anB 06 Toprosblit 6anaHc (canbao, Mnpg. fonn. ) Ho8.05 -66.00 -68.89
490 12 a1B 06 /IMROpTHbIE LieHbI nex.05 0.10% -1.70%
470 12 aHB 06 OKCMOPTHbIE LieHbI aek.05
13 aHB 06 VHpnaums B npombiluneHHom cektope (PPI) nek.05
450 13 9B 06 WHdnsiums - Core PPl (04MLLEHHAs OT BIMSHUS LEH Ha £ek05
NpOAOBOMBLCTBUE W 3HEPTETHKY)
430
410
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Kpueasi doxod0Hocmu cy6ghedeparnbHbix U MyHUYUNanbHbIX o6nusayuli
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 pekabps 2005 r.

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

O6opoT Obbem, [Hen po

6.25

0®d3 25058 ‘
Mocksa 31 ""

M. py6. M. pyb. KynoH,%  MMorawexune OdpepTa HoraweHms Mokynka lMpopaxa AeHb Hepens mecaL HKO Tekywas Knoraw. Kodepte [Oiop.net. Moa. aop
Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusimMu
OBP 02 0.0 - - 23.06.2009 15.03.2006 1272 0.00 99.15{ 0.02 0.07 0.36 - - 025 425 % 021 0.20
OBP 03 29.2 - - 22.09.2009 15.06.2006 1363 : 97.80 97.86: 0.08 -0.05 0.33 - - 0.58 4.81 0.46 0.44
O®3 25057 129 33773 : 7.40 20.01.2010 - 1483 :104.01 104.25: 0.34 0.14 058 : 1298 7.10 6.35 - 3.52 3.31
0?3 25058 151.9 31866 6.30 30.04.2008 - 853 :100.24 100.74: -0.05 0.10 0.00 : 9.84 6.27 6.21 - 217 2.04
O®3 26198 0.0 42117 : 6.00 02.11.2012 - 2500 : 96.00 96.40 : -0.41 0.77 094 : 9.04 625 6.74 - 5.74 5.38
o®3 27019 0.0 8800 : 10.00 18.07.2007 - 566 (10580 0.00 { 0.00 0.00 0.00 ;4438 942 590 - 1.42 1.34
Oo®3 27020 0.0 8800 i 10.00 08.08.2007 - 587 :105.00 0.00 { 0.00 0.00 -0.47:38.63 9.36 5.59 - 1.48 1.40
O®3 27022 7.0 21296: 8.00 15.02.2006 - 48 100.47 100.60f -0.10 -0.37 -0.02: 942 796 3.69 - 0.13 0.13
03 27026 5.1 16000 : 7.50 11.03.2009 - 1168 :102.02 102.74: -0.29 0.75 -041: 3.08 735 6.32 - 2.88 2.7
O®3 45001 13.9 28356 10.00 15.11.2006 - 321 1102.45 103.00;{ 0.00 -0.10 053 } 589 9.72 546 - 0.61 0.58
03 45002 0.0 5520 :10.00 02.08.2006 - 216 :102.12 0.00 : 0.00 0.00 0.00 : 1216 9.72 5.07 - 0.57 0.54
O®3 46001 67.0 60000 10.00 10.09.2008 - 986 :107.66 107.80: 0.26 -0.02 -0.15: 411 928 5.86 - 1.80 1.70
03 46002 32.8 62000 : 10.00 08.08.2012 - 2414 :111.31 111.55; 017 0.73 0.70 { 36.71 896 6.49 - 4.58 4.30
O®3 46003 54.0 37298 :10.00 14.07.2010 - 1658 :113.056 113.50: 0.38 0.20 -0.22: 44.38 8.81 6.26 - 3.34 3.14
O3 46005 256 20000: 0.00 09.01.2019 - 4759 (4390 4428:-113 082 535 0.00 0.00 6.90 - 1233 1153
O®3 46014 648.2 58290: 10.00 29.08.2018 - 4626 :110.15 110.50: 0.41 0.14 0.64 { 29.04 9.05 6.66 - 5.82 5.45
O3 46017 193.8 29354 9.00 03.08.2016 - 3870 :106.20 106.32; 0.06 0.28 0.57 { 10.60 8.47 6.82 - 7.02 6.57
O®3 46018 700.6 17940 : 9.50 24.11.2021 - 5809 :111.10 111.38; 0.21 036 -0.09 i 390 853 6.81 - 8.87 8.30
Bcezo 1241.7 504276
Uemounuku: REUTERS, pac4yemsbi baHka Mockeb!
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 pekabps 2005 r.

OVMUTEHTbI OB BbEMbI IMOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE,%  [OXOAHOCTb,%  [OIOPALNA

O6opot O6bem,

[OHeit po

M. pyB.  MIH. py6. KynoH,%  TMorawexve OcbepTa norawenms Mokynka  Mpopaxa AeHb Hepens mecsL HKO Tekywass Knoraw. Kodeprte [iop.net. Mog. aop
Wmoeau mop20e8 MyHuuyunaJjibHbiMmu o6.nueauu;mu
Bonzoepad, 01 0.00 400 :10.20 17.07.2008 - 931 103.10 105.50: 0.00 -0.08 -0.49: 19.28 986 8.37 - 2.25 2.08
KasaHsb, 01 0.00 750 £10.50 21.07.2006 - 204 :101.05 101.74: 0.00 -0.08 -0.49:19.85 10.36 8.25 - 0.54 0.50
KasaHb, 02 0.00 1000 :10.00 11.04.2007 - 468 0.00 0.00 : 0.00 -0.08 -0.49: 1890 9.74 757 - 1.00 0.93
KpacHospck, 02 0.40 630 :12.50 27.10.2006 - 302 :104.10 104.50: 0.00 -0.29 -0.52:21.92 1196 7.03 - 0.78 0.73
KpacHosipck, 05 0.97 1000 { 6.19 18.10.2008 - 1024 {9960 9989: 0.20 -0.15 -0.02: 1221 6.20 7.65 - 2.56 2.38
Hosocubupck, 02 3.73 1500 {12.00 07.12.2006 - 343 :103.91 104.25{ 024 -023 -019: 7.56 11.51 7.47 - 0.90 0.84
Hosocubupck, 03 0.00 1000 i 4.95 14.07.2009 - 1293 0.00 0.00 { 0.00 0.00 0.00 {2319 443 8.67 - 2.93 2.70
Tomck, 01 3.87 300 §13.00 22.11.2007 - 693 0.00 107.00; -0.70 -0.33 0.28 i 873 1229 7.81 - 1.26 1.17
Yepa, 03 0.00 400 :10.03 18.07.2006 - 201 0.00 0.00 : 0.00 025 -0.14:44.78 992 8.09 - 0.53 0.49
Yopa, 04 0.00 500 :10.03 03.06.2008 - 887 :104.40 105.60: 0.00 062 0.15 : 632 957 7.97 - 2.21 2.05
Umoau mopzoe cybghedepanbHbIMU 0b1U2ayusiMu
Bbawkopmocmat, 04 1.80 500 : 8.02 13.09.2007 - 623 :101.05 101.40: 0.30 -0.10 -0.15: 23.07 791 7.25 - 1.60 1.49
Benzopodckas obn., 04 5.90 320 :14.50 29.04.2008 - 852 :111.50 0.00 : 1.24 -0.89 -0.35:24.23 1229 5.61 - 2.05 1.94
Bonzoepadckas o0bn. 0.00 400 :11.99 14.05.2006 - 136 0.00 0.00 : 0.00 -142 024 164 1187 8.99 - 0.36 0.33
Bonzozpadckas 06r., 01 0.02 600 {13.00 11.06.2009 - 1260 {108.00 109.20{ 4.00 -0.46 0.14 { 499 1190 7.66 - 2.22 2.06
Bonzoepadckas 06n. 35001 i  0.00 700 (13.00 17.06.2010 - 1631 0.00 109.50: 0.00 -0.37 -0.09: 249 11.89 8.10 - 2.58 2.39
Boporexckas o6n. 01 2.02 600 {13.00 15.12.2007 - 716 1110.50 110.90; 0.67 -0.39 -8.02} 534 11.72 7.19 - 1.77 1.65
Boponexckas 06n. 02 2.84 500 :13.00 18.06.2009 - 1267 :114.11 114.80: 0.13 026 0.09 : 499 1132 7.67 - 2.94 2.73
Upkymckas obn., 01 0.00 700 :11.00 22.07.2007 - 570 :102.85 103.15: 0.00 0.10 -0.19: 34.18 10.69 7.62 - 0.98 0.91
Upkymckas obn., 02 0.00 750 :10.00 07.09.2006 - 252 :101.60 101.90: 0.00 -0.24 -0.23: 3.78 9.82 7.51 - 0.67 0.63
Upkymckas obn. 31001 0.00 1500 : 10.00 17.12.2009 - 1449 0.00 0.00 : 0.00 0.03 0.00: 192 956 7.33 - 2.03 1.89
Kanyxckas o6n., 01 1.91 300 :10.00 24.12.2007 - 725 0.00 102.25: 044 0.00 380 : 137 980 8.58 - 1.85 1.70
Komu, 05 0.48 500 :14.00 24.12.2007 - 725 :1111.60 112.40: -0.35 0.00 0.00 } 1.92 1249 7.15 - 1.78 1.66
Komu, 06 7.51 700 (14.00 14.10.2010 - 1750 {119.40 125.00: 0.88 -0.08 -0.83:29.15 11.65 7.52 - 3.71 3.45
Komu, 07 0.11 1000 {12.00 22.11.2013 - 2885 :108.50 110.00: -0.18 -3.72 0.09 { 11.84 11.11 8.20 - 5.37 4.96
Komu, 08 26.34 1000 : 9.00 03.12.2015 - 3626 : 98.00 98.50: 0.46 -0.21 592 9.18 8.1 - 6.57 6.08
Kocmpomckas obn., 04 13.37 800 :13.00 11.03.2008 - 803 :108.30 109.00: -0.12 -0.05 -0.28: 570 12.00 7.73 - 1.97 1.82
KpacHodapckuti kpad, 01 0.00 605 :10.50 15.05.2007 - 502 :103.70 104.00: 0.00 -0.29 0.10 { 1266 10.13 7.39 - 1.30 1.21
JleHuHepadckas 06r1., 02 1.28 800 :14.01 08.12.2010 - 1805 :124.00 126.80: 1.44 -056 0.37 i 537 11.04 7.56 - 3.86 3.59
JleHuHepadckas 0bn. 03 2562 1300 :(13.50 05.12.2014 - 3263 (127.50 129.50{ 0.78 0.00 1.17 { 481 1042 7.88 - 5.99 5.55
Mockosckas 06s1., 03 1.22 1000 : 11.00 19.08.2007 - 598 :106.23 0.00 { 0.22 -4.85 0.37 { 39.48 10.28 6.52 - 1.49 1.40
Mockosckas 06n., 05 16.82 12000 : 10.00 30.03.2010 - 1552 {110.20 110.34: 0.35 049 064 : 17.67 9.06 6.64 - 2.93 2.75
Mockosckas 06n., 04 7.67 9600 :11.00 21.04.2009 - 1209 {113.20 113.65{ 0.52 0.35 0.40 { 19.59 9.68 6.56 - 2.81 2.64
Huxezaopodckas obn. 01 17.00 1000 :11.80 01.11.2006 - 307 :103.40 105.00: -1.51 1.15 -0.56 : 18.43 11.63 10.28 - 0.80 0.73
Huxeaopodckas 0bn1. 02 2599 2500 (10.49 02.11.2008 - 1039 (105.11 115.12; 437 0.00 -0.14: 16.09 9.54 526 - 1.96 1.86
Hosocubupckas o0bn. 0.64 1500 :13.50 27.07.2006 - 210 :103.46 103.68: -0.02 -0.05 -0.15: 2219 13.02 7.09 - 0.55 0.52
Hosocubupckas obn. 02 10.94 2000 :13.30 29.11.2007 - 700 :109.71 110.50: 0.41 -0.11 0.00 { 10.20 12.05 7.64 - 1.72 1.60
Camapckas obn., 01 0.00 2370 :12.00 04.07.2006 - 187 0.00 000 : 0.00 023 -0.82:2827 11.71 7.17 - 0.49 0.46
Camapckas o6rn., 02 0.00 2000 : 6.82 09.09.2010 - 1715 0.00 100.00{ 0.00 0.05 0.00: 262 6.84 7.08 - 4.05 3.78
Teepckas 06n., 02 0.00 1000 : 16.90 23.11.2006 - 329 :107.90 110.50f{ 0.00 -0.06 -9.67 : 16.21 1550 6.69 - 0.85 0.79
Teepckas 06r., 03 4.24 800 : 7.95 30.11.2008 - 1067 £100.10 100.39: 0.03 0.06 6.10 7.92 8.03 - 2.62 2.43
Tomckas 0671., 03 3.31 600 {11.00 13.10.2007 - 653 110460 0.00 { 0.29 -0.76 -0.09 i 23.21 1047 7.48 - 1.64 1.53
Xabaposckuti kpatl, 02 0.00 700 :11.00 05.10.2006 - 280 0.00 0.00 : 0.00 -0.03 -0.53:2562 10.77 7.65 - 0.73 0.68
Xabaposckutll kpati, 06 2.00 1000 : 9.00 24.11.2009 - 1426 (100.80 101.00; 0.50 -0.19 0.00 : 863 891 7.86 - 2.67 2.48
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 880 0.00 0.00 : 0.00 0.00 063 :10.85 10.73 6.73 - 2.16 2.02
Yysawus, 03 0.00 500 : 9.50 13.04.2007 - 470 0.00 000 : 0.00 000 -196:20.30 927 7.65 - 1.20 1.12
Yysawus, 04 12.83 750 :12.33 27.03.2009 - 1184 :113.40 113.80: 0.44 0.04 -0.53: 31.75 10.84 7.62 - 2.73 2.54
SAkymus, 03 9.93 800 £12.00 17.06.2008 - 901 £109.50 111.99{ -1.70 -0.72 -023: 296 1095 7.92 - 2.18 2.02
SAxymus, 04 0.68 1000 :13.00 16.03.2006 - 77 100.90 101.50: 0.01 -0.10 -0.68: 4.99 1281 577 - 0.21 0.20
SAkymus, 05 2.01 2000 ( 9.00 21.04.2007 - 478 1101.50 101.90i 0.57 0.00 0.05 {17.26 8.83 7.28 - 1.23 1.15
SAkymus, 06 2.24 2000 :10.00 13.05.2010 - 1596 :107.21 108.00: 0.68 0.28 -0.14: 1151 926 7.75 - 3.18 2.95
5HAO, 01 0.00 1800 : 11.00 03.08.2008 - 948 :107.26 0.00 { 0.01 070 047 ;4400 10.26 7.26 - 2.26 2.1
Spocnasckas o06n., 02 0.00 1000 :13.28 03.07.2007 - 551 0.00 0.00 : 0.00 0.14 0.14 :31.29 1232 7.65 - 1.36 1.26
Spocnasckas obn., 03 244 1000 : 12.00 17.11.2006 - 323 :103.90 104.20: 0.13 0.00 0.34 : 967 1155 7.48 - 0.86 0.80
Spocnasckas obn., 04 5.55 1000 : 11.00 26.05.2009 - 1244 :107.35 108.90: 0.29 -0.41 -0.01: 10.85 10.10 7.57 - 2.94 2.73
Mocksa 32 0.51 4000 :10.00 25.05.2006 - 147 £101.75 102.50f -0.05 -0.17 -0.50: 9.32 9.83 568 - 0.40 0.38
Mockea 37 0.00 3900 :10.00 23.09.2006 - 268 :103.00 104.20: 0.00 000 -0.85: 1.64 9.71 592 - 0.72 0.68
Mocksa 27 1.80 4000 : 15.00 20.12.2006 - 356 :108.75 109.00: 0.00 -0.15 049 { 3.70 13.76 5.57 - 0.92 0.88
Mockea 42 0.00 3000 (10.00 13.08.2007 - 592 :105.87 0.00 { 094 -167 0451260 935 557 - 1.50 1.43
Mocksa 31 0.00 5000 :10.00 20.05.2007 - 507 :104.59 105.20: 0.76 -0.47 0.34 : 1479 938 5.77 - 1.48 1.40
Mockea 40 0.00 4000 : 10.00 26.10.2007 - 666 (10590 107.29: -1.07 -134 019 ! 164 943 647 - 1.61 1.52
Mocksa 43 0.02 5000 :10.00 17.05.2008 - 870 :107.80 109.50: 0.37 -0.30 -0.09 { 11.51 9.13 5.83 - 2.14 2.02
Mockea 29 13.41 5000 : 10.00 05.06.2008 - 889 :108.40 109.25: 0.23 0.00 -0.22: 658 9.15 5.95 - 222 2.10
Mocksa 36 0.00 4000 :10.00 16.12.2008 - 1083 {110.00 110.90: 0.23 263 0.05: 3.56 9.03 6.08 - 2.65 2.50
Mockea 41 0.00 5000 :10.00 30.07.2010 - 1674 :109.75 110.35: 0.00 -0.40 -0.36: 4164 9.09 6.74 - 3.71 3.47
Mocksa 38 17.15 5000 :10.00 26.12.2010 - 1823 {114.11 114.53: 0.10 -0.53 0.01 0.82 876 6.74 - 4.12 3.86
Mockea 39 85.42 5000 :10.00 21.07.2014 - 3126 _£112.08 112.25: 013 0.09 1.00 : 4411 891 6.74 - 6.01 5.63
Bcezo 123395

UcmouHuku: REUTERS, pacyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 30 pekabps 2005 r.

OMUTEHTbI OB BbEMbI MOrALIEHNE/ BbIKYIT LEHA U3MEHEHUE,% [OXOQHOCTb,%  [OOPALUA

O6opor, O6bem, [Hew po

nH. py6. M. pys. KynoH,%  MMorawexue Odepra HoraweHms Mokynka  lMpogaxa neHb Heaens Mecsl HKO Tekywas Knoraw. Kodepte [iop.net. Moa. aop
Wmoau mopaoe koprnopamueHbIMU obsiu2ayusmMu
Hedpmb u 2a3
I'ASIIPOM A4 27.80 5000 } 8.22 10.02.2010 - 1505 {104.25 104.40f -0.10 0.01 0.63 { 29.95 7.88 7.12 - 3.49 3.26
rA3IPOM A5 0.22 5000 : 7.58 09.10.2007 - 650 :101.15 102.60: -1.63 0.00 0.30 : 16.20 7.48 6.90 - 1.68 1.57
FA31POM A6 12.29 5000 : 7.22 06.08.2009 - 1317 £ 99.88 99.90: -0.05 -0.07 049 {2750 723 7.38 - 3.16 2.94
HIK UTEPA 0.00 2000 : 9.75 07.12.2007 - 709 :100.10 100.40: 0.00 0.15 -0.30: 561 9.72 9.80 - 1.81 1.65
Jlykoiin 02 173.00 6000 { 7.15 17.11.2009 20.11.2007 1420 {101.19 101.19{ -0.05 0.04 -0.01{ 7.05 7.07 - 6.60 1.80 1.68
HOBATOIK, 01 0.00 1000 : 9.40 30.11.2006 - 337 :100.50 102.00: 0.00 -0.20 0.44 : 695 926 7.82 - 0.90 0.84
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 185 0.00 0.00 : 0.00 0.10 -0.68: 59.18 11.65 5.99 - 0.48 0.45
Xumusi u Hegpmexumus
ALBK-MHeecm, 02 1.43 500 :11.80 20.05.2008 21.11.2006 874 0.00 101.99: 0.99 -0.98 -0.29: 11.64 11.57 - 9.78 i 0.86 0.78
Lopozobyx, 01 80.47 900 : 9.90 11.06.2008 13.12.2006 896 0.00 101.69: 0.08 -0.44 0.00 : 3.80 9.74 - 8.20 i 0.94 0.86
Kytibbiwesasom, 01 0.00 600 : 0.00 15.06.2006 - 169 £100.10 100.30{ 0.00 -0.10 -0.39: 0.00 0.00 -0.22 - 0.46 0.46
HUKOCXUM, 01 0.48 750 :14.00 14.12.2006 - 351 :101.13 101.55: -0.38 0.55 -048: 4.99 13.85 13.13 - 0.93 0.82
HKHX-03 0.00 2000 : 8.00 01.09.2007 - 612 99.00 100.20{ 0.00 0.00 0.00{ 592 8.02 8.59 - 0.88 0.81
HKHX, 04 0.00 1500 : 9.99 26.03.2012 02.04.2009 2280 :105.47 106.00: 0.00 0.27 -0.05: 23.54 945 - 8.10 i 2.82 2.61
Hagpuc Kocmemukc, 01 0.00 400 :10.50 22.04.2007 - 480 £100.15 100.60: 0.00 -0.20 0.10 { 19.56 10.45 10.31 - 1.24 1.13
CAHOC 01 0.00 300 :14.00 13.02.2006 - 47 100.50 0.00 { 0.00 0.00 -049:i 5216 13.84 4.77 - 0.13 0.12
CAHOC 02 32.62 3000 {10.00 10.11.2009 13.11.2007 1413 :105.00 105.25: 164 0.33 -0.38: 11.78 9.51 8.60 - 3.29 3.02
YomypmHI1, 01 32.78 1500 : 9.50 01.09.2008 01.12.2006 978 99.21 9940 : 0.05 -0.60 -0.70 i 31.23 9.56 - 10.52 | 0.87 0.79
JJIeKMpPO3IHepa2emuKa
batukupaHepeao, 02 0.00 500 : 9.50 22.02.2007 - 421 100.02 101.85: 0.00 -1.56 0.35 {3253 9.36 8.26 - 1.09 1.00
JleHarepeo, 01 8.57 3000 :10.25 19.04.2007 - 477 :100.85 101.00: 0.05 0.35 -0.25: 19.38 10.15 9.66 - 1.24 1.13
Ceeporiosatepeo, 01 0.00 500 {11.50 01.03.2007 - 428 £100.02 0.00 { 0.00 0.00 0.15 {37.18 1143 1116 11.16: 1.09 0.98
Tamarepeo, 01 1.44 1500 : 9.65 13.03.2008 - 806 :102.80 103.50: 0.77 -0.05 0.00 ;{ 27.50 9.37 8.29 - 1.99 1.84
®CKESC, 01 0.00 5000 { 8.80 18.12.2007 - 720 :103.00 103.65: 9.42 -0.13 -0.05{ 193 7.77 1.93 - 1.86 1.82
®CK ESC, 02 80.40 7000 i 8.25 22.06.2010 - 1637 :102.90 103.05: -0.16 -0.34 0.05: 0.23 8.01 7.60 - 3.85 3.58
SlkymckaHepzo, 01 0.00 400 :14.00 31.08.2006 - 246 0.00 103.30: 0.00 0.00 -0.57 : 45.26 13.53 8.68 - 0.64 0.59
Cessb
Bosnzamenekom 1.49 1000 : 13.00 21.02.2006 - 55 100.80 101.05: -0.20 -0.30 -0.45: 13.18 1290 7.53 - 0.15 0.14
Beimnesnkom 01 0.67 3000 i 9.90 16.05.2006 - 139 100.63 104.30; -0.66 0.11 -0.34{ 1166 9.84 8.10 - 0.38 0.35
Hanecesib 01 0.25 1000 :13.00 15.11.2006 - 322 :104.10 104.60: 043 -0.76 -1.13: 1496 1244 7.75 - 0.85 0.79
MITC 04 0.17 1000 :10.00 22.04.2009 26.04.2006 1211 (101.00 101.43: 591 -0.82 0.25 { 17.26 9.88 - 599 { 0.33 0.31
MITC, 05 0.00 1500 : 8.30 25.05.2010 29.05.2007 1609 { 96.61 0.00 { -0.29 0.00 0.00 ; 6.59 8.19 - 737 ¢ 1.36 1.27
Mezacgpor ®unac 01 0.10 1500  11.50 07.06.2006 - 161 10145 0.00 { -0.13 -2.01 -063: 6.62 1132 7.70 - 0.44 0.41
MezagpoH 0.00 1500 : 9.28 11.04.2007 - 469 0.00 0.00 : 0.00 -0.48 049 : 1958 09.08 7.57 - 1.22 1.13
MeeagpoH, 03 0.32 3000 { 9.25 15.04.2008 - 839 :102.80 103.00: 0.00 0.00 0.24 {1799 9.00 8.04 - 2.09 1.94
PTK-JIN3UHI, 04 9.02 2250 i 9.69 08.04.2008 13.04.2006 39546 {100.05 100.45! -0.20 -0.45 0.02 { 17.60 9.69 - 87.41: 0.29 0.15
Cubupsmenekom 03 0.00 1530 : 14.50 14.07.2006 - 198 0.00 0.00 : 0.00 -0.19 -0.38: 65.95 14.02 8.09 - 0.51 0.47
Cubupbmenekom, 04 0.00 2000 :12.50 05.07.2007 - 554 0.00 0.00 { 0.00 0.14 0.37 {5959 11.72 7.92 - 1.36 1.26
Cubupsmenekom, 05 2.53 3000 : 9.20 25.04.2008 - 849 :102.05 102.15: 0.10 -0.10 -0.05: 1538 9.01 8.32 - 212 1.96
C3 Tenekom, 02 0.00 1500 { 7.50 03.10.2007 - 644 99.03 9950 0.00 -045 -050%17.26 7.57 8.53 - 1.24 1.14
C3 Tenekom, 03 0.00 3000 : 9.25 24.02.2011 28.02.2008 1884 :102.70 103.10: 0.00 -0.44 -0.05: 6.84 8.99 - 8.04 1.98 1.83
CMAPTC, 02 0.16 500 :15.00 26.06.2007 26.06.2006 545 {100.05 100.60{ 0.85 0.00 0.76 { 0.82 14.94 - 1412 0.49 0.43
CMAPTC, 03 0.21 1000 : 14.10 29.09.2009 03.10.2006 1371 { 99.00 99.50 i 0.00 -0.20 0.06 } 32.84 14.17 - 15.27% 0.73 0.63
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 494 :103.01 104.80:{ 0.00 -1.59 -043: 1513 11.41 9.73 - 1.25 1.14
YPCU 03 10.42 3000 :14.25 18.07.2006 - 202 £103.33 103.50: -0.10 -0.14 -0.62: 63.25 13.79 8.08 - 0.52 0.48
YPCU 04 13.39 3000 : 9.99 01.11.2007 - 673 :103.20 103.50: -2.18 0.15 0.51 { 15.05 9.68 8.24 - 1.71 1.58
YPCU 05 0.00 2000 { 9.19 17.04.2008 - 841 :101.82 103.50: 0.00 -0.10 0.39 {1737 899 8.25 - 2.10 1.94
Lienmpmenexom 03 1.38 2000 :12.35 15.09.2006 - 261 :102.60 102.99: -0.04 -0.23 -0.33; 34.85 12.04 8.66 - 0.69 0.63
Liesmpmenekom 04 33.08 5623 {13.80 21.08.2009 - 1332 {116.03 116.18: 0.08 -0.03 0.34 { 4991 11.88 8.71 - 2.92 2.68
LienmpaneHbit Tenezpagp 0 2.10 500 :16.00 22.08.2006 - 237 :103.50 104.69: 0.00 0.01 -1.50: 1578 15.38 9.90 - 0.62 0.57
1OTK, 01 5.15 1500 : 14.24 14.09.2006 - 260 :102.80 103.40: 0.24 -0.56 0.10 ;{ 40.57 13.85 10.18 - 0.68 0.62
1OTK, 02 6.27 1500 {12.00 07.02.2007 08.02.2006 406 100.07 100.19i 0.00 -0.06 -0.42 i 46.03 11.98 - 9.88 i 0.12 0.10
fOTK, 03 30.53 3500 :12.30 10.10.2009 13.04.2006 1382 :100.29 100.49: 0.09 -0.46 -0.32 : 27.63 12.24 - 10.08 : 0.29 0.26
Lobbiearouwjasi NPOMbIWITIEHHOCMb
Tonumemann, 07 8.02 750 :17.00 21.03.2006 - 83 101.01 102.30: 0.00 -0.27 -11.32: 46.11 16.62 6.44 - 0.23 0.21
CY3K, 02 0.50 1000 (11.00 15.02.2007 16.02.2006 414 :100.15 100.50{ 0.00 0.00 -0.35% 12.36 10.98 - 9.77 i 0.14 0.12
XatineHo ond @unakc, 01 0.00 750 :12.00 02.04.2008 09.10.2006 826 0.00 0.00 : 0.00 -0.34 054 : 2762 11.86 - 10.79: 0.74 0.67
Memannypeus
VHITPOM, 01 1.01 500 :12.50 20.04.2007 21.04.2006 478 :100.50 100.60: 0.00 -0.40 -0.50 ; 23.29 12.44 - 10.57 ¢ 0.31 0.28
WHIIPOM, 02 33.09 1000 {12.00 15.07.2010 26.07.2006 1660 :100.20 100.75{ 0.00 -0.20 -0.08 { 52.60 11.91 - 10.88 ¢ 0.55 0.49
MaupUHeecm, 01 0.00 500 :12.30 03.04.2007 - 461 0.00 0.00 : 0.00 -0.20 -0.19: 28.64 12.30 12.88 - 1.16 1.02
HCMM3, 01 0.00 1000 (12.10 19.05.2008 22.05.2006 873 {101.05 101.45{ -0.20 -0.39 0.25 { 12.27 11.97 - 9.25 { 0.40 0.36
OMK, 01 0.00 3000 i 9.20 12.06.2008 - 897 :101.55 102.10{ 0.00 -0.10 -0.44 i 5.04 9.01 8.40 - 2.25 2.07
Pycan ®ur 02 0.00 5000 ; 8.00 20.05.2007 - 508 :100.25 100.65: -0.25 -0.21 -0.10i 833 798 795 - 134 124
PycAn®un, 03 0.00 6000 i 7.20 21.09.2008 - 998 98.55 9880: 0.70 029 -0.50: 1933 724 758 - 2.48 2.31
Ce0600HbIU cokor, 02 0.00 600 :13.55 22.11.2007 27.05.2006 694 :100.20 101.50: 0.00 -0.94 0.40 : 12.62 13.38 - 1044 : 0.41 0.37
CI MEYE]T, 01 2.02 2000 (10.69 22.11.2007 30.05.2006 694 {101.00 101.10f 0.06 -0.11 -0.29: 9.96 10.58 - 7.86 i 0.42 0.39
Cesepcmarib 0.00 3000 : 8.10 28.06.2007 - 547 0.00 0.00 { 0.00 0.00 0.20 ;{ 40.17 8.00 7.37 - 1.39 1.29
T4 MEYE]T 01 0.01 3000 {11.75 12.06.2009 16.06.2006 1262 {101.60 101.90: 0.00 -0.11 -0.24: 3.86 11.54 - 7.72 i 047 0.43
TMK 0.81 2000 :10.30 20.10.2006 - 296 :101.41 101.55: -0.13 -0.10 -0.10: 19.47 10.14 8.42 - 0.79 0.73
TMK, 02 12.70 3000 : 11.09 24.03.2009 30.03.2007 1182 :102.15 102.39: -0.34 0.10 0.19 { 27.95 10.87 - 869 : 1.18 1.08
Tynayepmem 02 0.00 1000 {11.00 02.12.2007 02.06.2006 704 {100.00 100.50i 0.00 -0.50 0.00 } 7.84 10.95 - 9.71 0.43 0.39
YMK 01 0.00 1000 : 7.00 31.01.2006 - 34 99.61 99.90: 0.10 495 0.00 : 2838 7.01 7.86 - 0.09 0.09
4T3, o1 2.33 3000 : 9.50 16.06.2010 25.04.2008 1631 {101.35 101.75: -0.10 0.08 -0.18 } 1.82 9.37 - 9.02 | 2.14 1.96

UcmouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 30 pekabps 2005 r.

OMUTEHTbI OB BLEMbI MOrALLEHUE/ BbIKYIT LEHA U3MEHEHUE, % HAOXOQHOCTb,% AOPALNA
x_ﬁozirs MS:/:epA;’G. KynoH,%  MoraweHnune Odpepra no'ur';ilﬂaﬂ Mokynka  Mpopaxa AeHb Hegens mecal HKO Tekywas Knoraw. Kocepte [wop.net. Moa. alop
MawuHocmpoeHue
Asmosas, 02 15.27 3000 i 9.20 13.08.2008 14.02.2007 959 {100.86 101.30{ 0.07 0.10 0.30 { 33.52 9.08 - 8.12 1.07 0.99
Asmosas, 03 4.71 5000 { 9.70 22.06.2010 27.06.2006 40351 {100.71 100.85{ 0.12 0.00 -048: 0.27 9.62 - 7.98 i 0.50 0.46
Bazonmauw, 01 0.03 300 :13.50 19.06.2008 22.06.2006 904 :104.00 105.00{ 0.53 0.39 -2.17 i 222 12.86 - 298 i 048 0.47
BKM-®uranc, 01 1456 1000 : 10.25 04.06.2008 06.12.2006 889 {100.76 100.89: 0.12 -0.20 0.10 { 590 10.16 - 946 ¢ 0.92 0.84
'T-T3L 3Hepeo 02 3.15 1500 :12.50 22.06.2006 - 176 :100.80 101.40: -0.45 -0.10 -0.18: 2.05 1240 10.73 - 0.48 0.44
I'T-TOL SHepeo 03 0.46 1500 : 12.04 18.04.2008 23.10.2006 842 :101.57 101.95: 0.39 -1.41 -0.49: 2243 11.83 - 9.96 : 0.79 0.72
WxAemo, 01 415 1200 (10.70 14.03.2007 - 441 97.51 9780: 0.01 -1.22 -0.40: 30.78 10.97 13.38 - 1.13 1.00
Wxmaw, 02 1.01 1000 § 13.55 17.06.2008 19.12.2006 902 {101.60 103.49: 0.00 145 -0.10: 297 13.41 - 12.80: 0.94 0.84
KAMA3-®uHaHc 0.00 1200 { 6.00 11.11.2006 - 318 0.00 0.00 { 0.00 0.00 0.00:% 7.73 599 5090 - 0.86 0.81
KAMAS3-®uHaHc, 02 0.00 3000 i 8.45 17.09.2010 19.09.2008 1724 { 99.41 99.90 i 0.00 -0.50 -0.15i 22.22 8.46 - 8.66 i 244 2.25
KpuozeHmauw, 02 0.00 500 :10.40 08.07.2008 11.07.2006 923 0.00 0.00 : 0.00 0.30 0.70 : 48.15 10.32 - 9.01 0.51 0.47
JIOMO, 02 0.00 700 :14.20 11.07.2006 - 195 0.00 000 : 0.00 -0.05 0.30: 6575 14.05 1245 - 0.50 0.45
Mul-®unaHc, 01 0.13 1000 : 10.50 03.06.2009 06.06.2007 1253 { 99.30 99.69 : 0.00 -0.60 -0.48: 6.04 10.57 - 11.33: 1.36 1.23
OM3 04 0.02 900 :14.25 26.02.2009 31.08.2006 1156 :104.00 105.90: -1.41 -1.83 -0.09 : 46.07 13.64 - 7.38 i 0.64 0.60
lpommpakmop, 01 0.00 1500 (10.70 03.07.2008 07.07.2006 918 0.00 0.00 { 0.00 -0.22 -0.05: 51.01 10.68 - 10.55{ 0.50 0.45
Pycckue Aemobycbi 0.00 500 :14.00 22.05.2006 - 145 :101.28 101.59: 0.00 0.30 -0.22: 14.96 13.82 10.49 - 0.40 0.36
Canom-3Hepaus, 01 17.63 3000 :10.15 25.12.2007 26.12.2006 727 99.95 101.01: 0.03 0.00 -0.30i 0.28 10.15 - 1041 0.97 0.88
CamypH NHeecm 0.00 500 15.00 05.08.2006 - 220 0.00 10450 0.00 -0.58 -0.24 i 59.59 14.54 9.67 - 0.57 0.52
HIO CATYPH, 01 0.00 1500 :11.50 23.03.2008 28.03.2006 39530 : 100.55 100.90: 0.00 -0.40 -0.57 { 30.56 11.44 - 9.28 i 0.25 0.23
Cesepcmarb-asmo 0.01 1500 { 11.25 21.01.2010 25.01.2007 1485 :103.20 0.00 : 0.34 0.00 -0.43: 47.16 10.86 - 7.84 ¢ 1.00 0.93
COK-Asmokomr., 01 4.21 1100 :12.32 24.04.2008 27.10.2006 848 97.00 98.00: -192 -152 0.03 { 20.93 12.70 - 16.92: 0.80 0.68
CmpolimpaHxcaas, 01 0.12 3000 ; 9.60 25.06.2008 - 910 {100.60 101.00f -0.13 -0.54 -0.39: 47.87 954 954 - 217 1.98
TB3, 01 0.20 750 :14.60 10.10.2006 - 286 (103.50 104.25: 043 0.26 -095: 31.60 14.07 9.69 - 0.75 0.68
TpaHcmauwixondunxe, 01 31.54 1500 { 14.00 01.12.2007 05.06.2006 703 {101.75 102.05{ 0.15 -0.06 -0.18 { 10.36 13.72 - 890 i 043 0.40
YpansazoH3ago0, 01 25.73 2000 :13.36_30.09.2008 03.10.2006 1007 :102.90 102.99: 0.06 _0.19 -0.68 { 31.11 12.98 - 9.42 | 0.73 0.67
lMuweeasi NPOMbIUIIEHHOCMb
AlK Oro, o1 6.07 1100 {15.50 22.04.2007 28.04.2006 480 {100.70 100.75{ -0.01 -0.20 -0.09 { 24.55 15.39 - 13.54: 0.33 0.29
Banmumop-Hesa 0.00 500 : 1.00 05.09.2006 - 251 93.00 0.00 { 0.00 -0.65 0.01 0.68 1.08 1227 - 0.69 0.61
Banmumop-Hesa, 03 1.92 800 :11.65 15.05.2008 23.11.2006 869 :101.00 101.50: -0.29 -0.59 0.19 { 13.09 11.53 - 1046 0.87 0.79
Bumm-bunne-[anH 0.95 1500 :11.24 11.04.2006 - 104 :100.71 101.10: 0.15 -0.30 -0.93: 24.02 11.11 6.96 - 0.29 0.27
Ipynna OCT, 02 1.00 1000 :13.60 08.05.2008 22.05.2006 862 {100.15 100.70: -0.25 0.20 1.25 { 17.88 13.59 - 1260 0.40 0.35
[xel-O¢p-Cu, 02 0.00 1200 :13.00 04.12.2007 05.12.2006 706 {103.05 103.70{ 0.00 -0.22 0.12 7.84 1257 - 932 i 091 0.83
WHeecmnpoekm, 01 0.00 1000 : 10.80 16.05.2007 - 504 0.00 104.95: 0.00 0.00 -0.49: 1243 10.50 8.70 - 1.31 1.20
MukosiHosckuli 0.00 1000 § 13.50 18.09.2006 - 264 :101.05 104.49: 0.00 -3.77 -0.33: 37.36 13.04 8.54 - 0.69 0.64
Hympunsecmxondune, 01 0.97 1200 :12.00 09.06.2009 13.06.2006 1259 :100.00 0.00 :{ -0.05 -0.55 -0.35: 4.93 11.93 - 11.18: 0.45 0.41
TABA, 01 0.04 350 :12.91 15.06.2008 16.06.2006 900 99.55 100.50: 0.50 -0.30 -0.30i 4.60 12.85 - 12.23 ¢ 0.46 0.41
lMapHac-M, 01 0.00 500 (12.75 15.03.2006 - 77 100.20 100.40( 0.00 -0.29 0.10 i 489 12.69 10.33 - 0.21 0.19
lpatimepu [oH, 01 0.15 750 :12.50 10.11.2006 - 317 £ 99.36 100.00{ 0.99 0.00 -0.10: 16.10 12.50 13.08 - 0.82 0.73
Pasaynati-Lienmp 01 0.00 1000 : 14.00 05.06.2006 - 159 :100.51 101.00: -0.99 0.24 -0.59: 921 13.93 12.67 - 0.44 0.39
Pasynai-®uHaHc, 01 0.00 3000 :11.50 02.10.2008 05.04.2007 1009 { 99.00 99.95: 0.00 -1.11 0.00 : 26.15 11.62 - 1272 1.19 1.05
Pycckut [Mpodykm, 04 5.25 440 £13.95 15.05.2007 16.05.2006 503 £ 101.02 102.00{ 4.52 -0.30 -0.10} 16.43 13.16 - -1.70 {1 0.37 0.38
SOKO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 251 :100.00 100.49: 0.00 0.00 -0.65: 24.77 7.99 - 11.36: 0.21 0.19
llueoeapeHue
Banmuka, 01 0.00 1000 : 8.75 20.11.2007 - 692 :102.26 102.74: 0.00 -049 -096: 192 858 7.78 - 1.85 1.72
KpacHbiti Bocmok-MHeecm 0.00 1500 :11.50 25.02.2007 - 424 :101.80 102.28: 0.00 0.94 -0.73 i 39.38 11.26 9.75 - 1.08 0.99
Ouakoso, 02 0.00 1500 : 8.50 19.09.2008 - 996 ( 99.35 99.60: -0.39 -1.03 -0.10: 2236 857 9.08 - 2.07 1.90
TNT-NHeecmmermc 01 0.00 1000 : 12.00 28.09.2006 - 274 :102.03 102.89: 0.00 -1.46 0.00 { 29.59 11.74 8.99 - 0.72 0.66
TN T-NHeecmmernmc 02 7.00 1500 :14.25 23.03.2009 29.09.2006 1181 :104.00 104.39: 0.47 -0.31 -0.19: 36.31 13.64 - 790 i 0.72 0.67
CAH Wumep6pro 5.07 2500 :13.00 15.08.2006 - 230 $103.00 0.00 :{ -0.56 0.00 -0.85: 58.41 12.62 6.48 - 0.44 0.41
Po3HUYHbLIU CEKMO,
Espocems, 01 1.88 1000 § 16.33 25.04.2006 - 118 $101.70 102.08{ 0.10 -0.28 -0.56 i 28.63 16.00 9.43 - 0.32 0.30
Konetika T4, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 902 0.00 000 : 000 000 -005: 214 953 - 749 1 094 0.88
Mapma-®uHaHc, 01 12.61 700 :14.84 22.05.2008 - 876 :104.00 106.20: -1.59 -1.51 -0.89 i 13.82 14.34 13.51 - 2.09 1.84
MUWP ®uHaHc 4.00 1000 : 9.89 27.12.2007 27.12.2006 729 99.76 99.90: -0.05 0.00 -0.60: 0.27 9.90 - 10.22: 0.97 0.88
lMamepoyka @uHaHc, 01 1.10 1500 : 11.45 12.05.2010 - 1596 :109.10 109.99: 0.26 -0.59 1.27 { 13.18 1041 8.84 - 3.56 3.27
[Nepekpecmok, 01 0.00 1500 i 8.81 08.07.2008 11.07.2006 923 0.00 0.00 i 0.00 -0.05 -0.20: 40.79 8.79 - 8.58 { 0.51 0.47
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OMUTEHTbI OB BbEMbI MOrALIEHNE/ BbIKYT1 LIEHA U3MEHEHUE,%  [JOXOL4HOCTb,%  [LOIOPALNA

O6oporT, O6bem, [Hew po

WnH. py6.  Mnpa. pyb. KynoH,%  MoraweHnune OdbepTa HoraweHms Mokynka  Mpopaxa AeHb Hepens mecs, HKO Tekywas Knoraw. Kocepte [wop.net. Moa. alop
Cmpoumenbcmeo u unomekKa
AMKK 0.00 1070 {11.00 01.12.2008 - 1069 :109.25 110.50: 0.00 0.23 0.05 i 8137 9.97 7.15 - 2.58 2.41
AMXKK, 02 0.00 1500 :11.00 01.02.2010 - 1496 :112.85 113.50: 0.31 041 058 : 4490 970 7.31 - 3.33 3.10
AMXKK, 03 0.00 2250 i 9.40 15.10.2010 - 1752 £107.50 107.85: 0.00 -0.46 -1.23: 19.06 8.74 7.19 - 3.04 2.84
AWKK, 04 0.00 900 : 8.70 01.02.2012 - 2226 :108.35 109.35! 0.00 0.00 227 i 13.59 8.02 7.17 - 4.80 4.48
nasmoccmpoti, 01 59.67 2000 :13.00 27.05.2007 27.05.2006 515 :101.06 101.27: 0.13 -0.10 -0.05: 11.75 12.84 - 10.15: 0.40 0.37
WHTEKO 01 0.00 1200 :10.95 15.02.2007 - 414 0.00 100.00: 0.00 0.00 0.00 : 39.60 - 1.06 0.95
Uckumumuemenm, 01 0.05 200 :16.80 24.12.2006 - 361 103.65 104.50: 1.11 126 -113: 184 16.00 11.88 - 0.93 0.83
Tpynna JICP, 01 0.05 1000 : 14.00 20.03.2008 23.03.2006 813 {100.70 101.21} -0.25 0.25 0.30 { 37.21 13.92 - 10.95¢ 0.23 0.21
MUA, 01 0.05 2200 :10.00 20.09.2012 - 2458 £101.50 102.00{ 049 -1.94 0.19 { 11.89 980 9.67 - 3.03 2.76
MUA, 02 0.00 1000 : 9.50 09.08.2008 06.02.2007 955 0.00 102.00{ 0.00 0.00 0.07 : 13.01 9.52 - 10.10{ 1.05 0.96
Mupakc pynn 2.91 1000 :13.50 19.08.2008 22.08.2006 965 :101.01 101.29: 0.04 -0.08 0.20 : 46.97 13.37 - 1212 0.62 0.55
TK, 05 12.04 1120 :13.00 20.05.2008 23.05.2006 874 :100.30 100.50: -0.12 -0.10 0.33 { 12.82 12.96 - 12.76 { 0.39 0.35
LIYH JleHCrieyCMY, 01 0.46 1000  15.50 22.04.2010 27.04.2006 1576 {100.51 100.60i -0.39 0.11 -0.49 26.33 15.41 - 13.25¢ 0.33 0.29
Cub. yemenm., 03 6.03 800 :(12.50 12.06.2008 15.06.2006 897 {100.70 101.00{ 0.09 0.20 0.10 { 4.45 1241 - 10.86 i 0.46 0.42
CYy-155 0.00 1500 :14.00 30.03.2007 30.03.2006 457 0.00 0.00 { 0.00 0.00 -0.10: 34.90 14.03 - 1567 0.24 0.21
FOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 : 0.00 0.00 { 0.00 -0.40 -0.49: 67.51 14.06 - 15.37 ¢ 0.48 0.42
TpaHcriopm
AsuaK. Camapa, 01 0.20 350 :15.00 08.03.2007 - 435 :102.61 103.00: -0.09 -0.29 -0.29: 45.62 14.62 12.06 - 1.09 0.98
Ucm JlaliH XaHdnuHe, 02 7.70 3000 :11.59 22.05.2008 23.11.2006 876 :100.55 100.73: 0.25 0.20 -1.77: 10.80 11.53 - 11.21: 0.88 0.79
MMK-TpaHc, 01 0.00 650 :11.50 11.07.2008 11.01.2007 39640 : 0.00 0.00 : 0.00 0.20 -0.25: 52.62 11.48 - 11.60: 0.96 0.86
PXM, 03 0.00 4000  8.33 02.12.2009 - 1435 :104.15 104.55{ 0.00 0.05 0.77 i 479 798 7.14 - 3.43 3.20
PXA, 02 0.00 4000 { 7.75 05.12.2007 - 707 $101.70 102.00{ 0.00 -0.15 059 { 446 762 6.91 - 1.83 1.71
TpaHcHegmenpodykm 0.00 1000 { 8.90 10.05.2006 - 133 :100.25 0.00 { 0.00 0.00 -050: 11.95 884 6.85 - 0.36 0.34
FOT3dp, 01 0.00 1000 : 10.65 22.11.2006 - 329 0.00 100.50: 0.00 -2.30 0.10 : 9.92 10.63 10.66 - 0.88 0.80
PuHaHCO8bIU CEeKMop
A6conrom bank, 01 0.00 1000 :11.50 21.04.2006 - 114 £100.37 100.55: 0.00 0.25 0.25 : 21.42 11.44 10.20 - 0.31 0.28
AK Bapc, 01 0.00 500 : 8.80 05.04.2006 - 98 100.30 100.70;{ 0.00 0.00 1.00 { 20.25 8.68 3.47 - 0.27 0.26
Anbgha®uHarc, 01 0.00 1000 i 0.00 08.06.2007 - 527 0.00 0.00 i 0.00 - - 0.00
Anbgpa®uHaHc, 02 0.00 2000 : 8.50 31.03.2010 05.04.2006 1554 0.00 0.00 i 0.00 - - 19.56 8.55 - 1059 0.27 0.24
Bank 3eHum, 01 0.00 1000 : 8.50 24.03.2007 24.03.2006 451 100.16 100.30: 0.00 0.05 -0.35:{ 2259 8.47 - 6.84 i 0.24 0.22
Brewmopabark 03 12.75 2000 :14.00 22.02.2006 - 56 101.00 101.30: -0.10 -0.46 -1.46: 83.23 13.86 6.84 - 0.15 0.14
Brewmopzbark 04 0.00 5000 : 5.60 19.03.2009 24.03.2006 1177 { 99.50 99.85: -0.35 0.10 -0.05: 14.88 5.63 - 7.81 0.24 0.22
Ba+k Kedp, 01 0.00 450 :11.00 05.10.2007 13.10.2006 646 0.00 0.00 : 0.00 -0.61 0.00 : 2471 11.22 - 14.14: 0.75 0.66
Macmep-baHk, 02 0.01 1000 :12.75 23.05.2008 02.06.2006 877 {100.31 100.65: 0.25 0.00 -0.40: 11.53 12.66 - 10.56 { 0.43 0.39
MMB, 01 0.00 1000 { 8.30 13.02.2007 - 412 0.00 0.00 { 0.00 050 0.18 { 3047 8.18 7.00 - 1.07 1.00
Poc6ark, 01 1.02 3000 : 9.25 15.02.2009 14.02.2007 1145 :101.75 102.00: 0.05 0.05 0.13 i 34.47 9.07 - 750 ¢ 1.07 0.99
Pycckuti Cma+Hdapm 02 0.00 1000 : 14.04 14.06.2006 - 168 :102.61 103.20: 0.03 049 -0.24: 538 13.67 7.85 - 0.46 0.43
Pycckuti Cmandapm 03 0.00 2000 : 8.40 22.08.2007 23.08.2006 602 99.80 100.35: 0.00 -0.25 -0.10: 29.00 8.40 - 8.55 { 0.63 0.58
Pycckuti Cmandapm 04 0.00 3000 i 8.99 03.03.2008 02.03.2006 796 {100.00 100.45: 0.00 0.09 -0.20: 29.31 8.97 - 7.61 0.18 0.16
Pycckuti Cmardapm 05 0.00 5000 : 7.60 09.09.2010 15.03.2007 1716 { 99.00 99.95: 0.00 0.00 0.00 { 21.65 7.59 - 759 i 1.16 1.08
Cubakadem, 01 0.00 470 :10.59 05.04.2007 06.04.2006 463 0.00 0.00 :{ 0.00 -0.15 0.35: 24.08 10.59 - 11.01{ 0.26 0.24
Bank Cnypm, 01 0.00 500 { 9.25 15.11.2007 16.11.2006 687 99.85 100.50i 0.00 0.20 0.35 10.39 9.23 - 9.31 0.85 0.78
TK ®uHaHc, 01 2.04 1000 :10.75 18.09.2008 22.03.2007 995 0.00 102.00: 0.99 1.00 0.00 : 28.57 10.54 - 9.17 1.16 1.06
YBPuP, 01 0.00 500 :12.50 05.07.2006 - 189 0.00 0.00 { 0.00 0.00 -0.15}% 59.93 1247 12.33 - 0.49 0.43
@uHaHc MHm UnHe, 02 0.00 2500 : 8.33 12.09.2007 13.09.2006 623 0.00 0.00 : 0.00 0.00 0.10 i 23.96 8.32 - 8.32 { 0.69 0.64
XKB BaHk, 01 0.00 1500 { 1.00 16.10.2007 18.04.2006 657 0.00 000 { 000 000 0.00: 195 1.00 - 1.00 { 0.30 0.30
XKB BaHk, 02 17.97 3000 : 8.50 11.05.2010 16.05.2006 1595 { 99.78 99.85: 0.05 -0.10 -0.25: 10.01 8.52 - 8.95 { 0.38 0.35
XKb baHk, 03 5.55 3000 : 8.25 16.09.2010 22.03.2007 1723 { 99.45 99.90: -0.05 0.05 -0.25: 1.36 8.30 - 9.11 1.18 1.08

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU
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POCCUUCKWE EBPOOBNUIALIUK 30 nekabps 2005 r.

OMUTEHTbI OBBLEM  [MOrALIEHUE LEHA U3MEHEHUE,% [OXOQHOCTb,% PEUTUHI  [IOPALMNSA

Heit Ao
O6bem, MnH.  KynoH,% Morawexve nframeimﬂ Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas

Cnpag k

benchmark ~ o&F ~ Moody's Fitch  [iop. net.  Mon. awop

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $ 2400 10 26.06.2007 543 106.88 107.19{ -0.06 -0.06 -0.70 5.10 9.36 73 BBB Baa2 BBB: 1.41 1.37
Poccusi 10 $ 2718 8.25 31.03.2010 1552 106.88 107.50 : -0.12 0.00 -0.17 4.90 7.72 56 BBB Baa2 BBB: 2.05 2.00
Poccus 18 $ 3466 11 24.07.2018 4589 147.00 14856 -0.25 0.17 -0.68 5.63 7.48 127 BBB Baa2 BBB: 7.82 7.60
Poccus 30 $19526 5 31.03.2030 8857 : 11263 113.13: -028 078 056 556 444 120 : BBB Baa2 BBB: 806  7.84
Poccus 28 $ 2500 12.75 24.06.2028 8212 183.50 184.50 0.41 0.69 0.69 5.96 6.95 145 BBB Baa2 BBB: 11.03 10.71
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 135 99.19 102.00 0.00 0.00 0.13 5.25 3.02 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 684 98.00 102.00 0.00 1.49 -0.71 8.12 3.06 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14052008 866 i 9400 9400 i 000 000 270 571  3.19 0 {BBB Baa2 BBB: 376 357
MINFIN 7 $ 1750 3 14.05.2011 1961 89.13 89.63 0.42 -0.14 1.72 5.32 3.37 0 BBB Baa2 BBB: 6.20 5.85
O6nuzauuu Aries

ARIES 01 €2000 5.527 25.10.2007 664 105.20 105.40 0.06 0.19 0.08 2.92 5.25 34 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1395 114.36 114.72 ¢ -0.05 -0.17 -0.11 3.64 6.78 64 BB+ Ba2 0.00i 3.43 3.31
ARIES 03 $ 2436 9.6 25102014 3221 : 128.87 12925} -048 012 048 543 745 107 _: BB+ Ba2 0.00i 640 _ 623
MyHuyunanbHble egpoobauzauyuu

Mockea 06 €400 10.95 28.04.2006 119 102.70 102.80 0.00 -0.17 -0.68 2.09 10.66 -40 BBB Baa2 BBB: 0.31 0.31
Mocksa 11 €374 6.45 12.10.2011 2112 11213 112.66 0.08 -0.29 0.40 4.05 5.75 90 BBB Baa2 BBB: 4.99 4.80
TamapcmaH 15 $ 250 7.7 03.08.2015 3503 99.63 100.63 i -0.92 -0.31 0.04 7.77 7.73 344 B Bal BB 6.24 6.01

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8.875 25.00.2006 269 | 10171 10217 -004 025 012 640 873 207 [ B+ B1 BB-! 070 068
Pocrepms 06 150 1275 20.11.2006 325 : 10597 10650 009 -0.08 000 566 1203 132 : B+ Baa2 BB+! 085  0.83

AMTE]T 07 175 9.25 30.06.2007 547 100.50 101.50 : 0.00 -0.12 -0.49 8.88 9.20 451 1.42 1.37
Cubregms 07 400 11.5 13.02.2007 410 105.756 107.25: 0.04 -0.21 -0.29 6.03 10.87 170 BB- Ba3U 1.03 1.00
A3r1POM 07 500 9.125 25.04.2007 481 104.32 10469 -0.02 -0.08 -0.22 5.64 8.75 128 BB Baa2 BB+: 1.25 1.21
THK 07 700 11 06.11.2007 676 108.45 109.16 : 0.01 -0.17 -0.35 6.06 10.14 169 Ba2 1.70 1.65
MTC 08 400 9.75 30.01.2008 761 105.74 106.62: -0.01 -0.29 0.23 6.73 9.22 236 BB- 1.86 1.80
Cucmema 08 350 10.25 14.04.2008 836 106.08 106.97 : -0.01 -0.46 0.27 7.29 9.66 293 B B3 B+ 2.06 1.98
Anpoca 08 500 8.125 06.05.2008 858 104.80 105.50: 0.41 0.23 -0.20 5.89 7.75 152 B 2.16 2.10
Bumm-bunne-faxH 150 8.5 21.05.2008 873 101.25 102.24: -0.08 -0.41 0.37 7.91 8.40 354 B+ B3 2.19 2.1
MMK 08 300 8 21.10.2008 1026 : 101.88 102.68: -0.49 -0.58 1.36 7.24 7.85 291 BB- BB-i 2.53 244
Cubregpmes 09 500 10.75 15.01.2009 1112 { 112.97 113.59 i -0.04 0.88 0.39 6.00 9.52 166 BB- Ba3 U 2.58 2.50
Cesepcmarib 09 325 8.625 24.02.2009 1152 : 103.13 103.88: -0.12 0.1 0.35 7.48 8.36 314 B+ B2 B+ 274 2.65
Bobimnenkom 09 450 10 16.06.2009 1264 : 109.01 109.82: -0.38 -0.43 1.80 7.01 9.17 268 BB B1 3.01 2.91

Espasxonduxe 09
HOPHUKETb, 09

300 10.88 03.08.2009 1312 : 110.05 111.05: -0.41 -0.32 1.18 7.61 9.88 327 B+ B1 BB-i 297 2.86
500 7.125 30.09.2009 1370 { 101.99 102.80: 0.11 0.50 4.38 6.51 6.99 217 BB+ Ba2 BBB-{ 3.30 3.19

A3I1POM 09 700 10.5 21.10.2009 1391 115.79 116.32: -0.06 0.33 -0.44 5.80 9.07 147 BB Baa2 BB+: 3.22 3.13
MezacpoH 09 375 8 10.12.2009 1441 101.16 102.05: -0.63 -0.79 0.70 7.65 7.91 333 B+ BB-: 3.44 3.32
Bbimnesnkom 10 300 8 11.02.2010 1504 : 102.56 103.40: -0.43 -0.31 1.48 7.26 7.80 293 BB B1 3.48 3.36
A3I1POM 10 1000 7.8 27.09.2010 1732 : 115.01 11545: -0.32 -0.09 -0.41 4.22 6.78 115 BB Baa2 BB+: 4.11 3.94
MTC 10 400 8.375 14.10.2010 1749 { 104.29 105.13 i -0.47 -0.37 0.41 7.26 8.03 294 BB- 4.00 3.86
Beimrienkom 11 300 8.375 22.10.2011 2122 : 104.46 105.31: 0.00 0.00 0.00 7.41 8.02 309 BB B1 4.66 4.49
Cucmema 11 350 8.875 28.01.2011 1855 i 104.66 105.53: -0.49 -0.58 0.69 7.74 8.48 342 B B3 B+ 4.07 3.92
MTC 12 400 8 28012012 2220 :101.71 102.65: -0.70 -0.71 0.09 7.64 7.87 332 BB- 4.78 4.60
Ceeepcmarb 14 375 9.25 19.04.2014 3032 : 107.94 108.81: -0.06 -0.10 2.33 7.92 8.57 356 B+ B2 B+i 597 5.74
Anpoca 14 800 8.875 17.11.2014 3244 : 11549 116.22: -0.10 0.08 -0.03 6.54 7.68 218 B 6.46 6.26

FA3MPOM 13-1
FA3IPOM 13-2
FA3IPOM 13-3

1750 9.625 01.03.2013 2618 { 120.87 121.62: 0.12 0.23 0.41 5.99 7.96 167 BB Baa2 BB+: 5.38 5.22
1222 4505 22.07.2013 2761 99.55 100.55:( 0.39 0.86 -0.73 4.66 4.53 29 BB Baa2 BB+: 2.96 2.90
647 5.625 22.07.2013 2761 99.26 99.88 : -0.50 -0.10 -0.19 5.88 5.67 151 BB Baa2 BB+: 2.94 2.86

(AP P PR AP AP APRDPRA M PPN PN PP LR NP DN PN PN

FA3MPOM 15 1000 5.875 01.06.2015 3440 } 107.97 108.68 : -0.77 -0.19 -0.67 4.80 5.44 153 BB Baa2 BB+: 7.35 7.01
A3I1POM 20 1250 7.201 01.02.2020 5146 : 106.47 107.09 : -0.47 -0.17 -0.53 6.49 6.76 213 BB Baa2 BB+: 8.99 8.71
A3I1POM 34 1000 8.625 28.04.2034 10346 @ 126.42 127.20: 0.71 0.51 -0.40 6.56 6.82 204 BB Baa2 BB+: 12.48 12.09

UcmouHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 30 nekabps 2005 r.

OMUTEHTbI OBBLEM  [OrALUEHUE LIEHA U3MEHEHUE,% [OXOQHOCTb,% PEUTUHI  [IOPALMNSA

[Hen po Cnpaa k N "
o
O6bem, MnH.  KynoH,% MoraiweHne HoraweHHs Mokynka Mpopaxa AeHb Hepenio Mecsy K noraw. Tekywasn benchmark S&P Moody's  Fitch  [iop. net. Moa. arop

baHKoecKue eepoobnu2auuu

Anbgpabarik 06 $ 190 8 13.042006 104 : 10025 100.94: -0.14 -023 0.07  6.79 7.98 287 : BB- Ba2 B+: 028 0.27
Bark 3EHNT 06 $ 125 925 12.06.2006 164 :101.00 000 i 000 -025 025 694 916 262 B1 B i 045 0.44
Cbepbatk 06 $ 1000 5944 24.10.2006 298 { 100.95 101.15f -0.02 -0.05  0.00 515 5.89 46 A2 BBB

BTb 06 $ 350 5.851 22.06.2006 174  100.22 10049 0.00 -0.14  0.00 5.45 5.84 59 BBB BBB
Mpomcesisbbatik 06 $ 200 10.25 27.10.2006 301 i 101.79 10267 -011 -029 -0.37 7.91 10.07 358 B Ba3 B i 0.79 0.76
MM 06 $ 200 9.375 23.09.2006 267 i 101.75 102.25: 029 026 -0.10 665  9.21 222 i B+ Ba2 BB-i 072 0.69
Mempokommepy 07 $ 120 9 09.022007 406 10225 103.25i 025 025 032 683 880 248 B Ba3 1.04 1.00
Anbgpabark 07 $ 150 7.75 09.02.2007 406 i 100.44 101.19i -0.17 -0.23 043 723  7.72 290 : BB- Ba2 B i 1.05 1.01
Poc6atk, 07 $ 150 7.625 09.07.2007 556 i 100.15 100.90: 0.00  -0.35 - 756  7.61 307 B- B i 143 1.33
HOMOC 07 $ 100 9.125 13.02.2007 410  101.38 102.38} -0.62 -069 025 779  9.00 343 Ba3 B i 1.05 1.01
MocHap6atik 07 $ 200 5.877 05.10.2007 644  101.86 102.03i 000 012 025 529 577 69 BBB-

MBI Hukotin $ 150 9 19.03.2007 444 10175 10263i -043 -044 020 7.44 885 309 B i 1.15 1.11
Pycc. Cmand 07 $ 300 875 14.04.2007 470 10093 101.93i 0.05 -061 090 795 867 360 :BBB+ 1.22 1.17
BTb 07 $ 300 7.143 30.07.2007 577 i 103.33 103.75i 0.17 012 -0.32 527  6.91 65 : BBB BBB 245
MBPP 08 $ 150 8.625 03.03.2008 794 : 10061 101.61i 009 -059 -0.33 830 857 394 B i 197 1.89
Anbpabark 08 $ 250 7.75 02.07.2008 915  100.31 101.06i -0.03 0.09 077  7.61 7.73 327 i BB- Ba2 B i 232 2.23
rasnpombatix 08 $ 1050 7.25 30.10.2008 1035 i 102.88 103.50i -0.25 -0.10 -029 6.12  7.05 178 i B+ Baal 2.58 2.50
BTb 08 $ 550 6.875 11.12.2008 1077 i 10298 103.54i -0.07 012 -021 576 6.68 142 i BBB BBB: 2.70 2.63
Poc6ark, 09 €225 975 24.09.2009 1364 i 104.13 10525i -043 034 035 7.88 9.36 363 B- Bi 223 2.19
MocHap6arik 08 $ 150 4.375 30.06.2008 913 i 9647 9722 i -0.70 -049 034 592 454 158 BBB: 2.38 2.32
XKB Batk 08-1 $ 150 9.125 04.02.2008 766 : 101.22 102.22i 0.05 067 -0.73 847 902 409 B- 1.88 1.80
XKB Bark 08-2 $ 275 8625 30.06.2008 913 100.33 101.33i 005 -022 -0.82 847 860 413 B- 2.29 2.20
BaHk Mockebl, 09 $ 250 8 28.09.2009 1368 i 104.32 10519} -058 -027 -0.67 6.67 7.67 234 BBB: 3.25 3.15
Bark Mockebi, 10 $ 300 7.375 26.11.2010 1792 i 102.54 103.30i -044 -009 -041 675 7.19 243 BBB: 4.18 4.04
BT 11 $ 450 7.5 12.10.2011 2112 i 107.25 108.18i -0.16 -045 014 599  6.99 167 i BBB BBB: 4.76 462
BTb 15 $ 750 6.315 04.02.2015 3323 i 101.75 10275} -060 -057 077 577  6.21 144 } BBB BBB! 3.51 3.41
Cbepbark 15 $ 1000 6.23 11.02.2015 3330 i 100.79 101.41i -026 -009 052  6.01 6.18 168 A2 BBB: 3.60 3.50
BTb 35 $ 1000 6.25 30.06.2035 10774 i 101.88 102.88: -0.70 _ -0.97 423 6.1 6.13 159 i BBB BBB: 13.97  13.56

UemouHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 30 nekabpsa 2005 r.

Mupoeoli pbiHOK onea

SMUTEHTbI LHEHA U3MEHEHUE, % HAOXOAHOCTb,% [OOPALUA PEATUHI
MocnegHsis R
Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens mecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 101.11 101.11 0.14 0.57 2.45 4.36 8.04 AAA Aaa
US30YT=RR 112.84 112.86 0.33 1.45 0.84 4.51 14.47 AAA Aaa
EU2YT=RR 99.74 99.75 -0.27 0.08 -0.20 2.89 1.92 AAA Aaa
EU10YT=RR 101.71 101.63 -0.02 0.17 1.64 3.31 8.59 AAA Aaa
MEXGLB26=RR 163.19 163.19 -0.27 0.85 2.57 6.06 10.50 BBB Baat
BRAGLB27=RR 125.63 125.69 -0.35 2.04 2.60 7.66 10.19 BB- Ba3
TRGLB30=RR 1563.75 153.88 -0.16 1.66 2.50 7.15 10.47 BB- Ba3
TRGLB10=RR 122.50 122.50 -0.20 0.20 -0.05 5.92 3.66 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 28.50 28.50 0.00 5.56 -6.06 84.27 1.98 B- B3
RUSGLB10=RR 107.13 106.88 -0.12 0.00 -0.17 4.90 2.05 BBB Baa2
RUSGLB30=RR 112.63 112.63 -0.28 0.78 0.56 5.56 8.06 BBB Baa2
WemouHuku: REUTERS
Undekcwbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpap MSM?:::e 3 3HaueHve 3a peHb CM:;E::T C Havana roga 3a 12 mecsues

EMBI+ 243 -1 368.51 0.46 2.00 11.82 12.12

EMBI+ RUSSIA 116 -3 425.93 0.27 0.99 13.30 13.96

EMBI+ MEXICO 124 -3 330.47 0.55 0.94 8.41 8.75

EMBI+ TURKEY 221 3 242.57 0.15 2.04 9.71 9.67

EMBI+ BRAZIL 308 4 503.93 0.38 3.94 13.54 13.69

EMBI+ VENGVUELA 319 -5 543.66 0.85 2.60 15.47 16.00

© BAHK MOCKBbI

WemouHuku: J.P. Morgan Chase, REUTERS
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KOHTAKTHAA WUHOOPMALINA 30 nekabps 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 NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMeHHbIX KypCoB BanioT.
MHBeCTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTbL COOCTBEHHbIM aHanu3 pbiHKa W MUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

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