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OB30P JOJNITOBbIX PbIHKOB

WHaukaTopsl peiHka FTKO-O®3

3.5

3.0

25

2.0

0.5

0.0

8.1

7.9

7.7

7.5

7.3

71

6.9

6.7

6.5

asr 05 ceH05 okt 05 HoA 05 pek05 sHBO06 e 06

O6opoT No aeHbram, Mnpa. py6.
CpepHeB3B. 10X0AHOCTb, % rof (WKkana cnpaea)

WHankaTopbl AEHEXHOrO pblHKa
500

aer-05 ceH-05 okT-05 HOs-05 pek-05 sHB-06  hes-06

O6bem cpeacTB Ha kopcyeTax, Mnpa. py6.
. O6bem CpeAcTB Ha aenosuTtax B LIB, mnpa. py6.
——MIBOR, % rogosbIx (Wwkana cnpasa)

JHoxoaHoctn Poccumn-30 n UST-10

6.1

6.0

5.9

5.8

5.7

5.6

5.5

5.4

53

52

aer-05 ceH-05 okT-05 HOA-05 nek-05 sHB-06 cbes-06
Poccna-30 wkana cresa UST-10

[oxoaHocTu obnuraumii Maznpoma n Mocksb!
8.5 .

8.3 |
8.0 |
3
75 :
7.3 |
7.0

6.8

6.5

63

6.0

10.0
9.0
8.0
7.0
6.0
5.0
4.0
3.0
20
1.0
0.0

4.7

4.6

4.5

4.4

4.3

4.2

4.1

4.0

3.9

wion.05 aer.05 ceH.05 okT.05 Hos.05 nek.05 sHB.06 des.06
HoxopHocTb Masnpom A5 HoxopHocTe Mockea 39

© BAHK MOCKBbI
AHanuTUYeckumn otaen
+7 (495) 105-8000, BH. 4233

n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HaueHne N3m-e Bbinyck Mokynka [pogaxa N3m-e YTM, %
RUB/USD 28.20 0.0006 ) Od3 45001 102.18 102.80 0.50 4.45
EUR/USD 1.1877 -0.0031 v Od3 46001 106.80 107.30 0.00 5.97
MIBOR, % 1.2 0.49 [ Od3 46014 109.95 110.04 0.12 6.68
OCTATKM HA KIC B LIB, 351.1 -31.8 v Mlop39-06 111.65 111.70 -0.45 6.78
MNPA. PYB.

HE®Tb (URALS) 54.12 03 ¥ Moc.o6n.58 109.25  109.55 -0.05 6.78
30N10TO 539.5 -7.75 (7 CamapO6n 2 0.00 100.48 0.00 6.93
EMBI+ 377.74 0 ) HwxropO6n2 105.32 105.40 0.00 7.33
EMBI+ CMPER 199 5 L) PXO-0706n 101.90 102.24 -0.45 7.32
EMBI+RUSSIA 425.01 0.06 L) EspoceTb-1 101.06 101.18 0.00 9.87
EMBI+RUSSIA CMNPEA 103 -2 7 LIYH 01 o6n 100.45 100.69 0.23 13.19
MICEX RCBI 101.52 0.00% ) OTK-01 06. 101.00 102.10 -0.20 11.19
MICEX OB bEMBI, MITH. PYB. BUPXXA PMc PENO POCCUSA 30 111.81 112.00 0.11 5.69
KOPMOPATUBHLIE 2560.42 5136.24 3210.31 UST 10 99.20 99.25 0.09 4.60
MYHULMMNANBHBIE 1888.90  1206.78 702.26  [A3MPOM 13 12019 120.69 0.24 6.05
FOCYAAPCTBEHHBIE 19979.21 BAHK MOCKBbLI 09 10553  105.86 0.02 6.26

M BHYTPEHHWI ONrOBOW PBIHOK

» BUYEPA MuHuctepctBo cuHaHcoB P®D nposeno pa3melueHne NepBoOro Bbinycka
O®3 c 30-netHum cpokom obpattenns cepun 46020, koTopbii No Mepe pocTa
obbema B obpallleHud, [OMKEeH CTaTb  OCHOBHbIM  WHAMKATOPOM  PbIHKA
rocygapcteeHHoro gosnra. Pasmelaemble Buepa 6ymaru NpUBNEKAW OFPOMHbIM
MHTEpeCc co CTOpPOHbl WHBecTopoB. O6beM cnpoca Ha ayKuuMOHe MouTH B TpU pasa
npesbicun obbem amuccuu (8 mnpa. pybnei), coctasus 22,4 mapa. pybnei. OgHaxo,
HECMOTPA Ha BbICOKMIM obbem cnpoca, MUHMMH npeanoyen CIKOHOMUTb Ha NPEMUM,
B pe3ynbTate uero pa3MecTMTb yganocb adwb 3,5 wmapg.  py6nei.
CpefHeB3BeLIEHHAs [JOXOAHOCTb MO WMTOram pa3MelleHWst onpefenunach Ha ypoBHe
6,99% rofoBbIX, UTO MNPaKTUYECKH MONHOCTbIO COOTBETCTBYET (hOopMe KPHBOM
LOXOAHOCTH CCHOPMHUPOBABLLENCS HA BTOPUUHOM PbIHKE.

Ha 2006 rog MuHdwuH 3annaHvposan posectu obbem OD3 46020 Haxogswmica B
obpauwernnn go 30 mnpa. pybnei. HepasmelleHHbili ocTatok, npegiaraemoro K
ayKuuoHy obbema BbiNycKa, MO BCEW BWAMMOCTM OyaeT BblBeleH Ha PbIHOK B
Bnwxaiee Bpems.

[Ba ppyrux BuepalwHux aykuudoHa MunduHa (OD3 46017 u OD3 25060), Takke
NPOL/M Ha BOJIHE OrpPoMHOro ycnexa. COBOKYMHbIM CMPOC Ha ayKLMOHaxX COCTaBW
36,7 mnpa. pybnen, uto B 2,4 pasa bonbwe obbema amuccun (15 mnpa. pybnei).
Boinyck O®3 46017 6bin pasmelteH ¢ goxopHoctbio 6,7% rogosbix (+ 2nyHkTa
OTHOCHTE/IbHO BTOPHUUYHOro pbiHka), OD3 25060 — 6,31% rogosbix (+0 nyHkTOB).

> BropuuHbiii pbIHOK Ha BuepallHWX Toprax ocTtasascs cnabbim. Toprosas
aKTUBHOCTb YYaCTHMKOB pbiHKa Bblpocna. OpHako, Ha 3ToM hoHe Ha pblHKe
aKTUBM3WPOBA/IUCb MPOAAXKH, B pe3ysibTaTe uero KOTUPOBKW Haubonee NIMKBUAHbLIX
obnuraumt  cHusuaucb. [lo  uTOoraMm JHS  CTOMMOCTb  Havbonee  akTMBHO
TOProBaBWMXCA OBAUrauMii ceKTopa HEerocygapCTBEHHOro foira B CpeaHem
cHusunach Ha 0,1%. KoTMpOBKHK rocynapcTseHHbIX pybieBbix 0BMrauMu no uroram
[IHA NPaKTUYECKU HE M3MEHWIUCD.

» CerogHa KOTMPOBKM pybneBbix o6GAWrauMi Ha BTOPUUHOM pPbiHKE MOrYT
noppact. C ofiHOW CTOPOHbI HEraTMBHas AMHAMHKa BaJIlOTHOrO PbIHKA M HeBO/bLIOK
POCT CTaBOK Ha [AEHEKHOM PpblHKe, Co3faloT HebnaronpusaTHbIM  hOH  Ans
BHYTPEHHEro A0Nrosoro pbiHka. OfHaKko, ¢ APYrol CTOPOHbI, BYEPALUHWE AYKLMUOHbI
no pasmewenwio OD3 pobaBnsioT ONTUMU3MA B OTHOLIEHWM KPATKOCPOUHOM
[MHAMHKKW pbiHKa. BO3MOXHO, UTO Hey[OBNETBOPEHHbIM MO UTOram ayKuuoHa cnpoc,
BMNOJIHE MOXXET OTPA3WUTLCSA CEroflHA HA BTOPHUHOM PbIHKE.

Ha atom doHe, ™Mbl nonaraem, uto Haubonee npuBIeKaTe/IbHbIMK B HacTosliee
BpeMsl BbIMNAOAT AONrocpouHble obnuraumn Haubosiee KaueCTBEHHbIX 3IMWUTEHTOB
(Mocksa, PXXM, lNasnpom, ®CK E3C).
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n BHELIHWE [OJITOBbIE PbIHKA

Cnpag Poccun-30 k UST-10, 6.n.
150

Peub BepHaHke He BooayLleBUia MHBECTOPOB

Buepa peub BepHaHke He BoOAylLleBM/Ia UHBECTOPOB Ha HOBble MOABWUIM WU OKasanacb
[lOCTATOYHO pacnnblByaToW AN TOro, uToObl oOnacaTbCA Cepbe3HblX NepeMeH B
nonutuke MPC CLUA. LTtunb Ha pbiHKe us-treasuries Npofo/MKUACS, & OXOLHOCTH
Ka3Hayenckux obnurauuit octanucb Ha mecte. JloxogHoctb 30-neTHUX obnuraumi
coxpaHseTcs B HacToAWMM MOMeEHT Ha yposHe 4,59% roposbix.
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110 Buepa HoBoucneueHHbit npeacepatens PPC CLUA npencrasun csoio nepsylo peub
KoHrpeccy CLUA. Peub umena 6Gonbliuoe 3HayeHWe A1 WMHBECTOPOB, MOCKOJIbKY

100 paHee MPC He oTBeTW/Ia Ha BOMPOC roja — KOrAa M Ha KakoM YPOBHE 3aKOHUWTCA
NOBbILLEHWE YUETHOW CTaBKH.

% BepHaHke, BbicTynas nepes uneHamu  ®uHaHcoBoro Komuteta  KoHrpecca,

aer-05 ceH-05  okT-05 Hoa-05  pek-05 AHB-06  dheB-06
npeacTaBun paseepHyTyto nosvumio MPC Ha cocTosiHMe 3KOHOMWMKWM U ee pocT, a

_ TaK>Xe Ha BO3MO>XHble U3SMEHEHUA B MOHETapHOﬁ NONIUTUKE.
Cnpag kopnopaTuBHbIX obnuraumii k Mockse
350 Tak, no <cnosam rnaebl ®PC, 3koHomuka CLUA B npownom rogy
325 npoaeMoOHCTpHUpoOBaia COﬂH,D,HbII:i POCT, a 4YUCNO HOBbIX pa6oq|4x MeCT BbIpOC/IO
6onee yeM Ha 2 MJIH. np0M3BOﬂMTe}1bHOCTb TpyAa TakK>Xe npoao/nKaeT pacTtu.
BepHaHKe OTMEeTUN POCT MHq)J'IFlLIMOHHOI'O AaB/ieHUAa B CBA3U C PE€3KUM POCTOM LEeH
Ha 3HeproHocutTenn U 3amMenneHne 3KOHOMHUKHKU B 4-m KBapTaJjie KakK HeratuBHyio

300

275

250 peakLMio Ha pas3pyluMTeNibHble yparaHbl. B To ke BpeMs, OH OTMeTWA, UTO rNaBHbIM
225 unaukatop uHdnaumu anas O®PC CLLUA - uHgexkc notpebutenbckux pacxonos, Oes
200 yyeTa LeH Ha 3HepProHOCUTENIM W NPOAOBOJIbCTBHE OCTaNca Ha yposHe Huwxe 2,0%

OTHOCHTENbHO YPOBHS NPOLEHTHbIX CTaBok BepHaHke 3asBW/, UTO OHM OCTalOTCA Ha
JOCTaTOYHO  HW3KOM  YpOBHE, U4YTO BMecTe C POCTOM  WCMONb30BaHMA
NPOM3BOACTBEHHbIX PECYPCOB CO3AaeT [AOMNOMHWUTENbHOE WHMIALMOHHOE [aBneHMe.
125 Poct akoHomuku B 2006 ropy ®PC oueHusaer Ha yposHe 3,5% roposbix, 8 2007
w0 conds OO0 N0 eds 0D dests roay - 3,0%-3,5%. Oxupaercs, uto ypoBeHb 6e3paboTHLpl COCTAaBUT Ha YpPOBHE
4,75%-5,0% B 2006 1 2007 ropax.

B uenom ®PC nonaraer, uTo PUCKWM pocTa WHMAALUMM COXPaHAIOTCA, ANA Yero
notpebyeTca AOMNOSHUTENIbHOE YXecToueHWe MoHeTapHOW nonuTvku. B nepesoge Ha
a3blk  WMHBecTopoB, MOPC cOXpaHWUT CBOIO TEKYLLYIO MOAMTUKY MW  NPOAOIKUT
MOBbILLEHWE YYETHOM CTaBKH.

175

150

Matepouka k Mockea 36

KoprnopaTuHbIA CErMEHT

Jlugepbl 060poTOB

OGOpOTbI, MITH. pyB. M3meHeHure .
(Bupxa + PMC) croumocTy, % Peub BepHaHke 3acTaBfisieT Hac W3MEHUTb CBOW OPHUEHTHUPbI MO YYETHOM CTaBKe Ha
PuHanc-02 1501.00 0.00 » koHey 2006 roga v noebicMTb ee yposeHb ao 5,0% roposbix, Tem 6Gonee, uTo
®CK ESC-02 101773 -0.40 ¥ OXMOaHHA pblHKa B nocneaHee BpeMs Takxe cMelaiotca B ctopoHy 5,0% romosbix
PYKI]-0606n 946.07 031 v B KOHUue roga. B cBasu c uameHeHueM ypoBHS queTHoﬁ CTaBKM Mbl HamepeHbl
CASTIPOM AB 765.98 0.02 m NepPecMoTPeTb CBOM NMPOrHO3bl OTHOCUTE/IbHO KPUBOM LOXOLHOCTH us-treasuries.
Cuer kanutana
PX[-0706n 569.80 -0.45 v o
Buepa takxe KasHauelicteo CLUA onyb6nukoBano cocTosiHMe cueTa Kanutana B
BTB-4 06 300.00 0.00 * nekabpe 2005 ropa. CornacHo npefcTaBieHHbIM AaHHbIM, YUCTbIM NPUTOK KanuTana
PyccHedre1 176.46 -0.03 v B CLLUA cHuanncs po $56,6 mnpa. ¢ $91,6 mnpa. (nepecMoTpeHHOro B CTOPOHY
Nsitepoud 2 155.84 -0.02 v NOBbILIEHWUs NOKasaTens HoAbps, 3HAUEHWEe KOTOPOro paHee OLEeHMBANOCb Ha YPOBHE
CtpTpraso1 131.58 -0.30 7 $89,1 mnpg.). [HaHHble KasHauelcTBa OKasa/liMCb 3HAUMTENBHO Xy>KE OXWMAAHWK
IOTK-04 06. 12717 0.00 'Y 3KOHOMMCTOB, KoTopble, cornacHo onpocy REUTERS, nporHosupoBanu paHee, uTo
NPUTOK KanuTana COcTasuT B Aekabpe okono $82,3 mnpa. py6.
Nupeps! pocTalnageHis [lekabpbCKWit NPUTOK KanuTana oKasasCsi MeHblle, OObABNEHHOrO paHee AeduuMTa
Toproeoro 6anaHca, KOTopbii cocTasun B aekabpe $65,7 mapa. Tem He MeHee, no
Pocr, % Magexue, % utoram 2005 roaa uncTbift NpUTOK Kanutana coctasun $910 Mnpa., 4To 3HaUMTEbHO
2.69 MukosH-106 BblLLE rOAOBOro nokasarens geduuuta Toproesoro bananca CLUA, kotopbii coctasun
1.50 CY-155 106 $725,8 mAH.
1.15 HOBUC-01 » Kotuposku espoobnuraumit EMERGING MARKETS Buepa npaktuuecku He
0.89 MMK Td 01 namennnuco. Mupexc EMBI+ He uamenuncs, a cnpag Bbipoc Ha 2 nyHkTa go 198 6.n.
0.50 Mera®on206 » POCCUUCKUE EBPOOBJIUTALMN. Unpekc EMBI+ Bbipoc Ha 0,06%, a ero
errmo1 120 cnpag coxpaHuncs Ha yposHe 105 6.n. CerogHs C yTpa KOTMPOBKM €BPOOBJHrauui
AsroBanl 0.0 «Poccua-30» Haxopsitcs Ha ypoBHe 111,94 npoueHTOB OT HOMMHana mpu cnp3ge K
BTODAHVIH -U.
necatunetium KO CLUA Ha ypoeHe 107 6.n.
C3J1K -1 06 -0.80
AVKK 106 -0.65
BonA6p3-01 -0.54
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Cnpaabl EMBI+ n EMBI+Poccus, 6.n.
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“ HOBOCTU SMWATEHTOB AONTOBOrO PbIHKA

» BAHK PYCCKMW CTAHJOAPT Buepa MOMHOCTbIO Pa3MeCTW/l CBOMX OBMraLuii
Ha cymmy 6 mMnpg. pybnei. B xoge pasmelienus 6b110 nogaHo 52 3asBku Ha cymmy
7,2 mnpa. pybnen. CraBka no nepBoMy KynoHy ycTaHosneHa B pasmepe 8,1 %
rofoBbIX.

» HM3. OAO «Hoeocubupckuit metannypruueckui 3asog vM. KysbmuHa» Buepa
NOMHOCTbIO pa3MecTuno obnurauun nepsoil cepun obbemom 1,2 mapa. pybnei.
Cnpoc Ha aykuuoHe coctasun 1,4 mnpa. pybnein. Craska nepsoro KynoHa 6bina
onpefeneHa B pasmepe 11,0% rogoBbix, uTo COOTBETCTBYEeT AOXOAHOCTH K 1,5-
ronosow ogepte 11,3% roposbix.

» MMbB nonHocTblo pasmecTun obnurauuum BTOPOW CepUHM Ha cymmy 3 mapa.
pybnei. CtaBka nepBoro KynoHa B Xxofde aykuuoHa Obina onpegesneHa B pasmepe
6,5% romoBbix, YTO COOTBETCTBYET AOXOAHOCTH K roposow odepTe 6,61% roposbix.
» MUPAKC TPYMNMN pasmectuna pebioTHbi Bbinyck KpeautHbix HoT (CLN) Ha
cymmy $100 mnH. Craeka no HoTam onpegeneHa B pasmepe 9,7%. OpraHusatopom
pa3melyeHus Bbictynun baHk 3eHuT.

» THK-BP. Buepa arentctBo «MHTepdakc» coobimno, uto komnanusa «THK-BP»
npWBIEKNa y 3anagHbix GaHKOB KpeauT CPoKoM Ha 9 mecsues Ha cymmy $1 mnpg.
Opranuzatopamu kpeguta ebictynuan ABN Amro, Dresdner Kleinwort Wasserstein
u Barclays Capital.

» T[A3MPOMBAHK nogrotoeun lNporpamMmy Bbinycka €BpPONENCKUX KOMMEPUYECKHX
6ymar (ECP) B pasmepe $1 mnpa. u cpokom go ogHoro roja. B kauectse
opraHusatopa nporpammbl Bbinycka ECP sbictynut 6aHk UBS.

» POCCEJIbXO3BAHK. OAO «Poccuiickuit  CenbCKOXO3ANCTBEHHbIM — BaHK»
nnanupyetr 22 cespans 2006 roga HauaTh pasmelleHue obaurauuii Ha cymmy 7
mnpa. pybnein. Cpok obpalieHus 3arima coctasnset 5 net.

» O®d3. Standard & Poor’s 06bsBUIO O NPUCBOEHUH PEWTMHra NPUOPUTETHOM
HeobecreueHHOW 3af0/MKEHHOCTU B HauuoHanbHoW Baniote «BBB+» 30-netHum
pybneebiM obnurauysam enepanbHOro  3alma, BbiNyLWEeHHbIM  MUHUCTEPCTBOM
cuHaHcoB  Poccuiickon Mepepaunn (peTUHr no obsA3aTenbCTBaM B MHOCTPaHHOM
santote: BBB/CrabunbHbiii/A-2; B HaumoHasnbHoW BanioTe: BBB+ /CrabunbHbii /A-
2).
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.' KANEHOAPb COBbITUN HA JONTOBOM PbIHKE

Kypc py6ns

291 330 CErogHs BepHaHke NOBTOPUT CBOE BbICTYNNEHME, NOCBSILLEHHOE MOHETAPHOM NOMMUTUKE 1 OLIEHKE COCTOSIHUS SKOHOMUKM
29.0 333 CLUA, nepep bankosckum Komutetom CeHata (The Senate Banking Committee).
28.9
288 6| 20des06 BbixogHoit aeHb B CLUA (AeHb MpeaupenTa President's Day).
28.7 339 | 15Map 06 BHeouepeaHoe cobpanue akumonepos OAO "HIMO "MpkyT". Bbibopbl coBETa JEPEKTOPOB.
28.6 242 25 map 06 OuepepHoe 3aceganue komuceun FOMC. PaccmoTperue Bonpoca 06 M3MeHeHUM y4eTHOM CTaBKM.
285
284 345
283 34.8
28.2
' | KANEHOAPL MEPBUYHOTO PBIHKA
35.4
28.0
27.9 . . 357 [ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpatyeHus
asr.05 ceH.05 okt.05 HOA.05 nek05 sHB.06 heB.06
AonnaplpyGne enpolpybni CErofHA WK 3newmts, 01 600 4 ropal rop
CErogHA BaHk MpoekTHoro duHaHcuposarms, 01 500 3ropal 1,5
122 AuvHamika BamOTHBIX PLIHKOB 116 CErogHA  OOMO - ¢uHaHc, 01 1000 2 ropal rog
121 21 ¢es 06 TMK, 03 5000 5 net/ 2 ropa
ﬁ‘g’ 11s| 21peB06 OTeyecTBeHHble nekapcTea-duHaHc, 02 1300 3 ropal roa
118 21 ces 06 tOHnacTpymbark, 01 1000 3 ropal rog
17
116 1.20
15
114 122
s M cTATUCTVIKA CLUA
m 124 Mocn.  Oxugaemoe [Mpowroe  PakTudeckoe
110 [ata MokasaTenb
109 nepvoa 3HayeHWe  3HauyeHue 3HayeHne
108 126 [ 1 des 06 VHpeke Aenosoii aktueHocTu (ISM manufacturing) AHB.06 55.40 55.60 54.80
aBr-05 ceH-05 okT-05 Hos-05 pek-05 saHB-06 hes-06

CraTucTika pbiHKa TpyAa - Yneno HoBbIx paboumx MecT

JPYIUSD USD/EUR (wkana cnpasa) 3 des 06 (Non-farm payrols) AHB.06 240 000 140 000 193 000
. Hedro 3 ches 06 (CJr?eT”m";Iﬁ';ami':g"a TPyAa - YposeHs Gespaboru aHB.06  4.90% 4.90% 4.70%
670 10 cbes 06 ToproBbiit 6anaHc (canbgo, Mapa. gonn. ) nek.05 -63.50 -66.88 -65.00
10 cpeB 06 TednuuT heaepanbHoro GlopkeTta, Mipa. AONM. AHB.06 8.00 -10.98
64.0 14 cpes 06 PosHiyHble npogaxm (Retail sales), m-t-m HB.06 0.80% 0.40% 2.30%
610 14 ces 06 Retail sales, uckmnioyas asromobunm, m-t-m AHB.06 0.70% 0.20% 2.20%
N 15 e 06 g:]?;.ﬂ,BVI)KeHVIﬂ kanutana (Capital Net Flow), mnpg. 1ek05 823 91.60 56.60
50 15 peB 06 VIHAEKC NPOMBbILLNEHHOMO NPOM3BOACTCTBA 4HB.06 0.30% 0.60%
CErogHA /IMnopTHble LieHbl AHB.06 0.90% -0.20%
52.0 CErogHA OKCMOpTHBIE LieHbl AHB.06 0.20% 0.10%
9.0 17 e 06 WHnsaums B npombiuneHHom cextope (PPI) AHB.06 0.20% 0.90%
aBr-05 ceu-ggEN Toxr-os Hom-05  pex-05 3;:;—85 hes-06 17 e 06 ?:ilno;:éﬁ ;T(;z;eMPSF;Ie:)(i::;lj;;maﬂ OT BINSHWA LieH Ha aHB.06 0.20% 0.40%
28 dpes 06 lMpepsapuTtenbHas ouyerka BB (preliminary) 4 x8.05
590 Sonoto 28 dpes 06 [MpuBbinu kopnopaumi (preiminary) 4 x8.05
570
550
530
510
490
470
450
430
410

asr-05 ceH-05  okt-05 Hosi-05 pgek-05  sHB-06  ¢heB-06
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KPUBbLIE JOXOAHOCTEW 6 dbespans 200

Kpueasi doxodHocmu cybghedepanibHbIX U MyHUYUNaabHbIx o6nuz2ayul
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Kpueasi doxodHocmu pocculickux eepoobnuzayuli
T

8.75
= |
g |
5 |
Q MpomcesabbaHk 10 @ |
=4 Kyapasyr 07
g Anbcba-Barik 15 @Pyc.Ct 15 !
8.25 & XKB 08-2 |
® K6 08-1 |
Espas 15 @ :
MBPP 08 |
|
7.75 @ Pyc.CT 10 @Cesepcrans 14 |
|
BB/ 08 !
Metpokommeply 07 ABTOBA3 08 @@ B."'M”e”KOM 10 'BbIMI'IeJ'IKOM 11 @ TarapcraH 07
Poc6aHk 07 |
npOMCBﬂsza.HK 06 ® " Pyc.cro8 @Pocoank09 ‘Espas 09 Cycrema 11 @ i
7.2 Cesepcrans 09 MTC 12 |
5 HOMOC 07, MaM 0‘; L4 @ Boivnenkom 09 hd |
Bark BEHUT 06 Mo 09 OMTC 10 |
® Hukoin 0® ® |
Anbda-bark 08 @ vk 08 |
® @5a+k Mockeb! 15 |
HOBAT3K 06
6.75 I'alepoMGaHK 15
Anbpa-Bank07 @ @Cucrema 08 |
° Mmnekc 07 |
FA3MPOM 20
Batk Mockebl 09 BaHk Mockebl 10 Anpoca 14 !
@ Espas 06 MTC 08 @ PEP 08 ® I
® ncs 15 @
.2
6.25 MM 06 Nnce 08 @ @ HOPHUKESb, 09 ‘
[ ] |
a3npomGaHk 08 FA3MPOM 13-3 c6 FA3MPOM 13-1 .
- epbaHk 15 ! Poccua 28
CubHed™s 07 MocHapGaHk 08 P BTE 11 |
L4 TA3[IPOM 09 |
575 Anbda-BaHk 06 THK 07’ CubHedTb 09 | |
. YpanCu6 Bak 06 BTG 08 ! Poccus 18
MINFIN 8 Anpoca 08 | Poccus 30'
. I
PocHedTs 06 ARIES 03 @ |
FA3MPOM 07 MINFIN 5 |
505 Poceus 078 Y MINFIN 7@ |
' Poccus 10 |
|
|
MINFIN 6 !
! Diopauusi, net
475 |
0 1 2 3 4 5 6 7 8 9 10 "
250 Kpuebie doxodHocmu emerging markets
B = T T T T T T T T T T T T
" | | | | | | | | | | | |
5 | | | | | | | 6 BRAZIL (BB- /Ba3 /BB- ) | | I
7254 2 | | | | | | | .- | | | |
g | | | | | | [ | | | | |
H I I I I ! ! . TURKEY (BB- /Ba3 /BB- ) ! @ PERU (BB /Ba3 /BB ) !
= | | | | | | I [ | | | |
7.00 | | | | | [P | | | | | |
| | | | | ., 1 - | | [ | | |
| | | | | . | | [P | | |
6.75 | | | | . | [P | | | |
| | | | . | St | | | | |
| | L .-@ | PG SRl | | | | | |
6.50 | | =" [ e =" | | | | | | |
| . ®- | Plks L= | | | | | | |
.7 | PRI | | | | | | | |
6.25 .7 : e | | | | | | | !

|
| |
| |
| |
| |
| |
| |
| | | | |
| | | | |
525 | | | | | |
- | | | L ..@ | | | | | | |
® | I L | | | | | | | |
I | | CHINA (A-/A2 /A ) | | | | | | |
5.00 P . @ | | | | | | | | | |
e | | | | | | | | | | |
R | | | | | | | | | | |
® | | | | | | | | | | |
475 Q ~ | | | | | | | | | |
" . | | | | | |
| O | ] | e T T " "
4.50 | | | | | | | | | | |
| | | | | | | | | | |
| | | | | | | | | | |
425 | | | | | | | | | | |
| | | | | | | | | | |
) O  US TREASURIES (AAA /Aaa /AAA ) '®  MEXICO (BBB /Baal /BBB) ) ©  RUSSIA (BBB /Baa2 /BBB) |
404+ - - - ——————————— — — — [ ] TURKEY (BB- /Ba3 /BB-) [ ] PERU (BB /Ba3 /BB [ ] BRAZIL (BB-/Ba3/BB-) = -
[ ] UKRAINE (BB- /B1/BB- ) [ ] S. AFRICA (BBB+ /Baa1 /BBB+) [ ] CHINA (A- /A2 IA) !
----- TNorapudmnaeckuin (CHINA (A- /A2 /A)) ‘Mon_ nropaunst
| | | | | | | | |
3.75
0.0 1.0 20 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0

UcmouHuku: REUTERS

© BAHK MOCKBbI
AHanutTuvyeckun otgen
+7 (495) 105-8000, BH. 4233

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.R

I A T T




PbIHOK PYBJIEBbIX OBNUTALIUIA 16 despana 2006 r.

OVMUTEHTbI OBBbEMbI MOrALUEHUNE/ BbIKYTI LIEHA U3MEHEHUE,%  [OXOQHOCTb,%  [OIOPALNA

OBopor Obwem, Kynon,%  Moraiwexve OdpepTa Aeit po
MIH. py6.  MIH. pyb. noratueHus

Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusiMu

Mokynka lMpopaxa AeHb Hepens mecsiL HKO Tekywas Knoraw. Kodepte [Oiop.net. Moa. aop

OBP 02 0.0 - - 23.06.09 15.03.06 1224 0.00 0.00 { 0.00 0.33 0.24 - - 0.09 4.02 i} 0.08 0.07
OBP 03 6.9 - - 22.09.09 15.06.06 1315 { 9847 9856 0.07 0.09 0.53 - - 040 4531 033 0.31
O®3 25057 248 33773: 7.40 20.01.10 - 1435 :104.12 104.25: 0.12 -0.02 -0.14: 426 7.10 6.32 - 3.45 3.24
0?3 25058 453 31866: 6.30 30.04.08 - 805 :100.54 100.65: -0.09 0.04 005 : 242 6.26 6.12 - 2.07 1.95
O®3 26198 1264 42117: 6.00 02.11.12 - 2452 :96.12 96.31: 0.17 -0.06 0.73 { 1693 6.23 6.69 - 5.61 5.26
0o®3 27019 0.0 8800 :10.00 18.07.07 - 518 0.00 000 { 0.00 000 0.18 : 767 940 5.36 - 1.35 1.28
O®3 27020 0.0 8800 (10.00 08.08.07 - 539 0.00 0.00 { 0.00 000 -094: 192 945 593 - 1.41 1.33
O®3 27026 0.0 16000: 7.50 11.03.09 - 1120 0.00 0.00 { 0.00 0.00 0.36 1295 733 6.15 - 2.75 2.59
O®3 45001 6.1 28356 { 10.00 15.11.06 - 273 :102.18 102.80; 0.49 0.04 -049: 1247 973 4.45 - 0.48 0.46
0?3 45002 3.1 5520 110.00 02.08.06 - 168 0.00 102.80; 0.15 0.00 0.51 115 974 412 - 0.46 0.44
O®3 46001 0.0 60000 § 10.00 10.09.08 - 938 (106.80 107.30; 0.00 0.34 -0.79: 17.26 9.34 5097 - 1.66 1.57
0?3 46002 7.2 62000 10.00 08.08.12 - 2366 :111.17 111.36: -0.22 030 -0.31:49.86 9.00 6.50 - 4.45 4.18
O®3 46003 0.0 37298 :10.00 14.07.10 - 1610 (112.70 112,90 0.00 -0.02 -0.23: 7.67 8.87 6.38 - 3.35 3.15
0?3 46005 25,8 20000: 0.00 09.01.19 - 4711 : 4456 4484 :-056 034 164 : 000 0.00 6.86 - 1220 11.41
O®3 46014 33.6 58290 10.00 29.08.18 - 4578 £109.95 110.04: 0.11 -0.33 0.09 { 4219 9.09 6.68 - 5.68 5.33
0®3 46017 9088.7 29354 9.00 03.08.16 - 3822 :106.76 106.83: -0.05 -0.51 1.08 : 2244 843 6.71 - 6.90 6.46
O®3 46018 156.5 17940: 9.50 24.11.21 - 5761 :111.81 112.00 -0.13 -0.32 0.96 { 16.40 850 6.74 - 8.76 8.21
Bcezo 9380.8 504276
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PbIHOK PYBJIEBbIX OBNUTALIUIA 16 despana 2006 r.

SMUTEHTbI OB BbEMbI OrALLUEHUE/ BbIKYTI LEHA U3MEHEHUE,% AOXO4HOCTb,% ARPALUNA
M:io’;;; M(J)_Ebz;na' KynoH,%  Morawenune Odpepra nErZ?eﬂaﬂ Mokynka  Mpopaxa AeHb Hegens MecsL, HKO Tekywas Knoraw. Kocepte [wop.ner. Moa. alop
moezu mopeoe MyHuuyunasjibHbIMU OGHU&&!.{UHMU
Bonzozpao, 07 0.21 400 :10.20 17.07.08 883 1104.00 104.35: 291 281 296 7.27 977 7.83 - 2.18 2.02
KasaHb, 01 0.00 750 {10.50 21.07.06 - 156 :101.40 101.69: 0.00 -0.10 0.05 { 7.48 10.36 7.35 - 0.42 0.39
KaszaHb, 02 0.00 1000 {10.00 11.04.07 - 420 :102.75 102.99: 0.00 -0.10 0.05: 712 9.75 7.26 - 0.89 0.83
KpacHospck, 02 0.00 630 :12.50 27.10.06 - 254 :103.70 103.95: 0.00 0.00 -065: 719 12.03 6.88 - 0.67 0.63
Kpactosipck, 05 0.00 1000 : 6.19 18.10.08 - 976 (99.55 99.70 i 0.00 -0.29 -0.34:20.35 6.21 7.79 - 243 2.25
Hoeocubupck, 02 0.57 1500 {12.00 07.12.06 - 295 :104.00 104.05: -0.12 -0.36 -0.01 i 23.34 1154 7.04 - 0.77 0.72
Hosocubupck, 03 5.76 1000 :13.00 14.07.09 - 1245 :114.40 114.88: 0.11 -0.30 2.55 : 1318 11.32 7.54 - 2.87 2.67
Tomck, 01 0.00 300 {13.00 22.11.07 - 645 0.00 105.40 0.00 0.00 {2069 1229 7.24 - 1.13 1.05
Yepa, 03 0.00 400 {10.03 18.07.06 - 153 1101.00 101.35{ 0.00 -0.19 020 797 9.89 6.66 - 0.42 0.39
Yepa, 04 1.05 500 :10.03 03.06.08 839 :104.95 105.05: 0.00 0.00 -0.10: 19.50 9.55 7.75 - 2.08 1.93
Ymozu mopzaoe cybghedepasibHbIMU o6nuaauunMu
bauwkopmocmat, 04 0.00 500 8.02 13.09.07 575 :101.00 0.00 0.00 0.00 0.00 ;{3362 7.88 6.94 - 1.46 1.37
Benzopodckasi 0611., 04 0.23 320 i14.50 29.04.08 - 804 111250 112.95: 0.18 -0.75 -3.77 { 43.30 12.84 7.48 - 1.92 1.78
Benzopodckas 06n, 31001 19.87 2000 : 8.38 10.11.10 - 1729 :102.95 103.19{ 0.00 0.00 0.78 { 20.89 8.13 7.83 - 3.89 3.61
Bonzozpadckasi 0b1. 0.00 400 :11.99 14.05.06 - 88 0.00 102.10i 0.00 0.00 079 { 322 11.78 3.97 - 0.23 0.22
Boneoepadckasi 0611., 01 0.00 600 :13.00 11.06.09 - 1212 : 81.50 0.00 0.00 0.05 -0.87:22.08 1198 7.68 - 2.09 1.94
Boneoepadckasi 0651. 35001 0.00 700 {13.00 17.06.10 - 1583 :108.00 110.25¢ 0.00 0.00 0.82 { 19.59 11.80 7.51 - 2.46 2.28
Boporexckasi 06n1. 01 3.30 600 {13.00 15.12.07 - 668 (110.00 110.20: -0.05 -0.63 -0.54 { 22.44 11.82 7.31 - 1.63 1.52
BopoHexckasi 0bn. 02 6.69 500 :13.00 18.06.09 - 1219 :114.45 115.20: 0.26 0.00 0.07 : 22.08 11.28 7.35 - 2.81 2.62
Ypkymckasi o6n., 01 0.00 700 i10.50 22.07.07 - 522 :102.50 102.78: 0.00 2.04 -0.02: 564 10.21 7.28 - 0.90 0.84
Ypkymckasi o611., 02 0.00 750 :10.00 07.09.06 - 204 :101.30 101.60: 0.00 0.00 0.11 : 11.67 9.86 7.62 - 0.54 0.50
Upkymckasi o6n. 31001 0.00 1500 { 10.00 17.12.09 - 1401 :104.20 104.45: 0.00 0.06 0.04 { 15.07 9.60 7.39 - 1.90 1.77
Ypkymckasi o6n, 31002 0.00 900 { 8.50 23.10.08 - 981 $101.10 101.80{ 0.00 0.30 0.24 : 16.07 841 7.56 - 1.57 1.46
Kanyxckas o6bn., 01 0.00 300 {10.00 24.12.07 - 677 0.00 0.00 0.00 0.00 0098 {1452 9.71 7.85 - 1.72 1.60
Kuposckasi 0651, 01 0.00 400 8.39 22.12.08 - 1041 :101.25 101.55{ 0.00 0.00 0.16 : 12.64 8.27 11.91 - 1.71 1.53
Komu, 05 0.00 500 (14.00 24.12.07 - 677 :110.31 111.40: 0.00 -045 -0.62: 20.33 12.65 7.48 - 1.65 1.53
Komu, 06 3.51 700 i14.00 14.10.10 - 1702 1119.00 121.00( -0.13 0.63 -1.17 i 4756 11.75 7.61 - 3.58 3.33
Komu, 07 0.16 1000 :12.00 22.11.13 - 2837 :110.20 110.40: -0.18 -1.62 1.94 : 27.62 10.89 7.72 - 5.27 4.89
Komu, 08 1.01 1000 { 9.00 03.12.15 - 3578 {100.00 100.55{ 0.00 0.00 3.31 { 17.75 896 7.67 - 6.48 6.02
Kocmpomckasi 0611, 04 0.33 800 {13.00 11.03.08 - 755 1107.97 108.30i -0.92 -0.05 -0.511} 2279 12.04 7.57 - 1.83 1.71
Kpacrosipckul kpad, 02 0.00 1500 { 10.95 26.10.06 - 253 1102.76 102.95: 0.00 -0.19 -068: 6.90 10.65 6.93 - 0.67 0.63
KpacHosipckuti kp, 34003 5.48 3000 { 7.00 01.10.08 - 959 99.40 99.60: 0.19 -0.06 -045: 2551 7.04 7.18 - 1.96 1.83
KpacHodapckut kpad, 01 0.00 1000 {10.50 15.05.07 - 454 :103.25 103.65: 0.00 -0.09 -0.19: 26.47 10.17 7.44 - 1.17 1.09
Tlerunepadckasi 0611., 02 0.00 800 :14.01 08.12.10 - 1757 $126.00 127.50{ 0.00 4.51 -0.28{23.80 11.08 7.50 - 3.73 3.47
Jlenunepadckas 0651. 03 0.00 1300 :13.50 05.12.14 - 3215 :112.10 135.25: 0.00 0.00 0.39 {2256 1042 7.81 - 5.86 5.44
Mockosckasi 0611., 03 0.00 1000 {11.00 19.08.07 - 550 0.00 0.00 0.00 0.00 0.00 {53.95 10.28 6.16 - 1.36 1.28
Mockosckasi 0611., 05 7.80 12000 : 10.00 30.03.10 - 1504 :109.40 109.59: -0.14 0.05 -0.26 : 27.53 9.14 6.82 - 2.79 2.62
Mockoseckasi 06r1., 04 14.58 9600 :11.00 21.04.09 - 1161 {112.40 112.70; -0.18 0.18 -0.88: 6.63 979 6.81 - 2.74 2.57
Huxeeopodckas 0bn. 01 0.00 1000 {11.80 01.11.06 - 259 :103.00 0.00 0.00 -0.14 222 : 453 1144 7.46 - 0.69 0.64
Huxezopodckasi 0651. 02 1.95 2500 {10.49 02.11.08 - 991 105.32 105.40{ 0.00 -0.26 -4.11:29.89 995 7.33 - 1.82 1.69
Hosocubupckasi 0611. 1.55 1500 {13.50 27.07.06 - 162 :102.70 102.80{ 0.10 -0.11 -099i 6.66 13.13 7.22 - 0.44 0.41
Hoeocubupckas 061. 02 6.72 2000 :13.30 29.11.07 - 652 :110.20 110.40: -0.18 0.18 -0.45: 27.69 12.07 7.36 - 1.59 1.48
Hoeocubupckas 0611. 03 3.20 2500 i 9.00 15.12.09 - 1399 :1101.86 102.09: 0.00 0.21 0.20 { 14.05 8.84 7.95 - 2.60 2.41
Camapckasi o611., 01 0.00 2370 :12.00 04.07.06 - 139 0.00 0.00 0.00 0.00 -0.10: 14.14 11.72 5.69 - 0.37 0.35
Camapckasi 0611, 02 0.00 2000 : 6.82 09.09.10 - 1667 : 0.00 100.48: 0.00 0.00 056 { 11.58 6.80 6.93 - 3.92 3.66
Teepckasi 0611., 02 0.54 1000 (16.90 23.11.06 - 281 107.00 107.10: -0.19 0.24 -1.56: 3843 15.78 7.53 - 0.71 0.66
Teepckasi 0611., 03 0.00 800 7.95 30.11.08 - 1019 {100.85 101.15{ 0.00 0.05 0.62 { 16.55 7.87 7.74 - 2.49 2.31
Tomckas 0611., 02 0.00 500 :11.00 27.07.06 - 162 :100.26 102.60: 0.00 0.00 292 : 6.03 10.58 2.01 - 0.44 0.44
Tomckasi 06n1., 03 0.00 600 (11.00 13.10.07 - 605 :104.65 104.95: 0.00 0.24 0.10 { 37.67 10.53 7.60 - 1.51 1.41
Tomckas 061, 34026 0.00 900 : 9.00 09.11.09 - 1363 (100.20 100.40: 0.00 0.00 0.06 :24.16 8.96 7.67 - 2.83 2.63
Yomypmckas pecr, 01 2.57 1000 : 8.20 27.12.08 - 1046 :100.91 101.20: 0.29 -0.05 1.30 : 11.23 8.10 7.87 - 2.59 2.40
Xabaposckul kpat, 02 0.01 700 i11.00 05.10.06 - 232 :1101.90 102.19: -0.15 0.10 -0.10: 1236 10.78 7.15 - 0.62 0.58
Xabaposckuti kpad, 06 3.04 1000 { 9.00 24.11.09 - 1378 :101.25 101.35{ -0.05 0.07 0.23 { 2047 8.89 7.69 - 2.54 2.36
XMAO, 02 0.00 5000 (12.00 27.05.08 - 832 0.00 113.00i 0.00 0.00 0.09 {26.63 10.72 6.40 - 2.03 1.91
Yysawusi, 03 0.00 500 9.50 13.04.07 - 422 0.00 102.85: 0.00 0.08 049 : 9.1 9.24 7.09 - 1.10 1.03
Yyeawusi, 04 16.93 750 $12.33 27.03.09 - 1136 {113.95 114.00f -0.04 0.40 0.00 { 4797 10.82 7.36 - 2.60 2.42
Skymusi, 03 7.07 800 (12.00 17.06.08 - 853 :108.00 110.00: 1.15 1.15 1.14 { 1874 10.92 7.55 - 2.05 1.91
Skymusi, 04 0.00 1000 { 13.00 16.03.06 - 29 0.00 100.80i 0.00 0.00 -0.69}22.08 1290 2.85 - 0.08 0.08
Skymusi, 05 0.00 2000 i 9.00 21.04.07 - 430 :101.70 102.00( 0.00 -0.10 0.20 } 6.66 8.90 7.77 - 1.12 1.04
Skymusi, 06 0.00 2000 :10.00 13.05.10 - 1548 0.00 0.00 0.00 -021 0.28 : 2466 9.25 7.63 - 3.05 2.83
SHAO, 01 0.00 1800 :11.00 03.08.08 - 900 :107.70 107.99: 0.00 0.00 0.78 : 3.01 10.17 6.65 - 2.24 2.10
Slpocnaeckasi 0611., 02 0.65 1000 {13.28 03.07.07 - 503 :107.60 107.80: -0.37 0.14 0.28 : 15.64 1234 7.27 - 1.27 1.18
SIpocnasckasi 0611., 03 0.36 1000 {12.00 17.11.06 - 275 :103.30 103.58: -0.06 -0.20 -0.48 i 20.71 11.61 7.49 - 0.73 0.68
Slpocnasckasi 0671., 04 30.56 1000 :11.00 26.05.09 - 1196 :109.15 109.40: 0.01 209 0.09 : 2532 10.08 7.35 - 2.81 2.62
Slpocnasckas 0611., 05 0.00 500 { 8.00 30.12.08 - 1049 {100.80 101.10{ 0.00 0.00 0.15 { 10.74 793 7.57 - 2.60 242
Mockea 32 0.00 4000 {10.00 25.05.06 - 99 101.30 101.89i{ 0.00 -0.03 -0.20: 2247 9.86 4.86 - 0.27 0.25
Mocksa 37 10.99 3900 (10.00 23.09.06 - 220 $103.02 103.08: -0.05 -0.10 0.15 { 14.79 9.71 497 - 0.58 0.56
Mockea 27 0.00 4000 (15.00 20.12.06 - 308 {108.31 108.70{ 0.00 -0.16 -0.50 i 23.42 13.85 4.97 - 0.79 0.76
Mockea 42 0.00 3000 ({10.00 13.08.07 - 544 0.00 0.00 0.00 0.00 -1.03: 055 944 597 - 1.41 1.33
Mockea 31 0.00 5000 {10.00 20.05.07 - 459 0.00 0.00 0.00 -024 -0.89:2384 949 5064 - 1.17 1.1
Mocksa 40 0.00 4000 (10.00 26.10.07 - 618 0.00 0.00 { 0.00 1.04 071 {1479 935 558 - 1.48 1.40
Mockea 43 0.00 5000 (10.00 17.05.08 - 822 0.00 000 i 0.00 -046 -091i2466 921 6.03 - 2.01 1.89
Mockea 29 0.00 5000 {10.00 05.06.08 - 841 108.45 108.55( -0.13 -0.26 -0.50: 19.73 9.22 6.10 - 2.09 1.97
Mockea 36 0.00 4000 :10.00 16.12.08 - 1035 :110.35 110.50: 0.00 -0.09 -0.45:16.71 9.06 6.04 - 2.52 2.38
Mocksa 47 55.50 5000 :10.00 28.04.09 - 1168 :110.00 110.70: 0.91 -0.45 493 901 590 - 2.79 2.64
Mockea 41 1.1 5000 {10.00 30.07.10 - 1626 :111.00 111.12: -0.01 0.00 145 : 438 9.00 6.37 - 3.75 3.52
Mockea 38 0.00 5000 {10.00 26.12.10 - 1775 :114.30 115.85{ 0.00 043 0.52 { 13.97 8.66 6.35 - 3.99 3.75
Mocksa 39 955.87 5000 (10.00 21.07.14 - 3078 :111.67 111.87: -0.31  0.31 0.00 : 685 894 6.76 - 6.14 5.75
Bcezo 1161.58 139990
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OMUTEHTbI OBBEMbI MOrALLIEHNE/ BbIKYTT LEHA W3MEHEHUE,% [JOXOQHOCTb,% [OOPALUA
“:?_zoz‘;s MS:;epN;/’G. KynoH,%  Morawenune Odpepra ngrzeje‘:zﬂ Mokynka  lMpopaxa AeHb Hegens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Mog. aop

Umoau mopzaoe KopnopamueHbIMU ob61u2ayussMu
Hegpmb u 2a3

TA3TIPOM A3 17.11 10000: 8.11 18.01.07 - 337 1101.37 101.89: 0.04 -049 -085: 5 796 6.06 - 090 0.85
FA3IPOM A4 524 5000 { 822 10.02.10 - 1456 1104.60 105.00i -0.38 -0.14 067 ! 41 7.85 6.97 - 336 3.14
FA3MPOM A5 0.00 5000 i 7.58 09.10.07 - 601 i101.51 101.75{ 0.00 080 087 i 26 744 644 - 154 145
FA3MPOM A6 2718 5000 i 7.22 06.08.09 - 1268 :100.50 100.60: 0.07 -0.10 0.90 1 717 713 - 313 292
HIK UTEPA 0.00 2000 { 9.75 07.12.07 - 660 {100.70 100.90i 0.00 015 035 19 967 943 - 167 153
Jlykodin 02 0.00 6000 i 7.15 17.11.09 20.11.07 1371 1101.63 101.96: 0.00 0.08 0.63 17 7.02 - 612 1 166  1.57
HOBATOK, 01 0.00 1000 { 9.40 30.11.06 - 288 1101.63 0.00 { 0.00 000 005 20 926 7.45 - 077 071
PyccHepms, 01 75.44 7000 i 925 10.12.10 12.12.08 1759 :101.07 101.17: 0.00 050 000 : 15 9.15 - 899 i 252 231
Tam+egmb 03 0.00 1500 12.00 01.07.06 - 136 0.00 103.90: 0.00 _0.00 -029: 15 11.68 4.6 - 0.37__ 0.36
Xumusi u Hegpmexumus

ALEK-MHeecm, 02 0.00 500 :11.80 20.05.08 21.11.06 825 : 0.00 0.00 : 0.00 -025 -118: 27 1163 - 1017 0.72 0.66
Hopozobyx, 01 0.00 900 { 9.90 11.06.08 13.12.06 847 :100.88 101.89: 0.00 -025 0.15: 17  9.71 - 748 { 080 075
Kytibbiwesasom, 01 0.00 600 { 0.00 15.06.06 - 120 £100.00 100.22i 0.00 0.00 -020i O 0.00 0.00 - 033 0.33
MaputickuaHri3, 01 0.00 800 1240 16.12.08 19.06.07 1035 :100.40 100.80: 0.00 0.15 0.00 19 1234 - 12311 1.25 1.12
HUKOCXUM, 01 0.11 750 114.00 14.12.06 - 302 1101.70 101.75{ -0.29 054 -041i 24 1379 1227 - 0.80 0.71
HKHX-03 0.00 2000 i 8.00 01.09.07 - 563 i 0.00 0.00 i 000 000 000: 17 798 7.89 - 075 0.70
HKHX, 04 530 1500 { 9.99 26.03.12 02.04.09 2231 10575 106.20: -0.05 -0.24 0.52 i 37 9.42 - 791§ 268 249
Hagpuc Kocmemurc, 01 10.58 400 :10.50 22.04.07 - 431 1100.20 100.60: 1.15 0.00 024 i 34 10.36 9.46 - 1.11 1.01
CAHOC 02 13.77 3000 {10.00 10.11.09 13.11.07 1364 :105.85 106.10: 0.04 0.08 057 i 25 944 828 - 315 291
YomypmHIi, 01 1.00 1500 i 9.50 01.09.08 01.12.06 929 {9960 99.71i -0.27 035 -025}i 44 955 - 10.53: 0.74 _ 0.67
dnekmpoaHepaemuka

bawkupaHepeo, 02 0.00 500 : 9.50 22.02.07 - 372 ! 0.00 000 : 000 000 025: 45 934 7.83 - 095 0.88
JleHanepeo, 01 0.36 3000 {10.25 19.04.07 - 428 1100.80 101.70: -0.10 0.10 054 i 33 10.08 8.86 - 110  1.01
CeepdrnosaHepzo, 01 0.00 500 i11.50 01.03.07 - 379 i 0.00 000 i 000 -020 065: 53 1133 10.18 10.18: 096  0.87
Tamarepeo, 01 517 1500 { 9.65 13.03.08 - 757 1103.30 103.45{ 0.00 000 039 i 40 934 8.02 - 186 172
®CK E3C, 01 207 5000 i 8.80 18.12.07 - 671 110250 103.70; 0.00 -3.11 -852: 14 851 6.88 - 172 1.61
®CK E3C, 02 185.26 7000 i 8.25 22.06.10 - 1588 :103.90 104.05: -0.38 0.16 092 i 11 793 7.29 - 372 347
SlkymckoHepeo, 01 0.00 400 {14.00 31.08.06 - 197§ 0.00 _0.00 i 0.00 0.00 019 i 64 1359 8.35 - 0.51 047
Ces3b

Bonzamenekom 0.00 1000 :13.00 21.02.06 - 6 0.00 000 ! 0.00 -0.10 -060: 31 1296 -3.31 - 0.02 0.02
Bonzamenexom 03 50.50 2300 i 8.50 30.11.10 - 1749 1100.65 101.00{ 0.00 -0.05 000 i 17 842 835 - 326  3.01
Bonzamenexom 02 52.71 3000 i 820 30.11.10 04.12.08 1749 :100.03 100.37: 0.00 -0.30 000 : 16 817 - 818 i 252 233
Bbimnesikom 01 0.00 3000 { 9.90 16.05.06 - 90 :100.60 100.75! 0.00 0.00 -040: 25 9.83 6.84 - 025 0.23
Hanbcesss 01 0.00 1000 :13.00 15.11.06 - 273 1103.80 104.08: 0.00 -0.34 0.10 i 32 1251 7.57 - 072 067
MITC 04 0.00 1000 {10.00 22.04.09 26.04.06 1162 i 0.00 101.00i 0.00 025 -048: 31 993 - 6.12 { 019  0.18
MITC, 05 0.00 1500 { 8.30 250510 29.05.07 1560 i 0.00 000 i 0.00 -024 0.00: 18 8.16 - 695 i 122 1.14
Mezacpor @unac 01 0.00 1500 {11.50 07.06.06 - 112 £101.10 0.00 { 0.00 -0.15 -0.05: 22 11.34 6.70 - 031  0.29
Mezacpor 0.53 1500 { 9.28 11.04.07 - 420 i 0.00 103.00i 049 0.36 -039i 32 904 6.90 - 1.09  1.02
Mezacpor, 03 0.00 3000 i 925 15.04.08 - 790 i 0.00 104.00i -0.10 044 015:i 30 894 7.60 - 196  1.82
PTK-TIM3UHI, 04 0.00 2250 { 9.69 08.04.08 11.04.06 39546 :100.12 100.42: 0.00 -0.18 0.18 { 29  9.68 - 859 i 015 0.14
Cubupbmernexom 03 0.00 1530 :14.50 14.07.06 - 149 £102.70 102.97: 0.00 0.07 -030: 13 1411 7.34 - 041  0.38
Cubupbmenekom, 04 1.06 2000 :12.50 05.07.07 - 505 i 0.00 106.98i -0.38 -0.23 -009: 14 1181 8.13 - 130 120
Cu6bupbmenexom, 05 510 3000 { 920 25.04.08 - 800 i102.00 102.10i -0.34 -020 067 i 28 9.02 834 - 199  1.83
Cubupbmenexom, 06 0.00 2000 i 7.85 16.09.10 23.09.08 1674 i 99.15 99.70 i 0.00 -025 0.10 { 31  7.88 - 814 { 233 216
C3 Tenekom, 02 0.00 1500 { 7.50 03.10.07 - 595 {98.00 100.00i 0.00 023 0.66 9 750 7.71 - 113 1.05
C3 Tenekom, 03 0.00 3000 { 925 24.02.11 28.02.08 1835 :102.00 103.00i 0.00 0.83 0.05: 19  8.99 - 792 i 185 171
CMAPTC, 02 0.00 500 i15.00 26.06.07 26.06.06 496 {100.56 101.00: 0.00 -0.09 -119i 21 1492 - 13.12f 036 0.32
CMAPTC, 03 0.17 1000 {14.10 29.09.09 03.10.06 1322 :100.00 100.70: -0.50 0.00  1.41 52 1403 - 1361: 060 0.53
Tammenexom, 03 312 600 i11.75 06.05.07 - 445 1104.00 104.70: -0.14 -0.72 1.51 2 11.30 853 - 115  1.06
YPCU 03 10.27 3000 {14.25 18.07.06 - 153 1102.75 102.80; -0.18 -0.23 -048: 11 1387 7.50 - 042  0.39
YPCU 04 0.00 3000 { 9.99 01.11.07 - 624 1103.85 104.00{ 0.00 005 033 : 28 961 7.58 - 158 146
YPCU 05 0.20 2000 { 919 17.04.08 - 792 1102.41 102.90i -0.19 -0.81 015i 30 897 811 - 196  1.82
YPCU 06 50.00 2000 i 820 17.11.11 20.11.08 2101 (100.00 100.25: -049 030 0.00 i 19  8.20 - 8.36 ! 249 229
Lienmpmenexom 03 0.06 2000 {12.35 15.09.06 - 212 1102.50 102.65: -029 -016 -0.04i 51 1205 7.99 - 055  0.51
Llenmpmenexom 04 0.00 5623 {13.80 21.08.09 - 1283 i 0.00 0.00 i 0.00 -0.17 -004:i 68 1185 846 - 279 257
LlenmpanbHbili Teneepag 0 0.00 500 {16.00 22.08.06 - 188 { 0.00 0.00 : 0.00 236 -053: 37 1546 9.27 - 049 045
1OTK, 01 1.02 1500 {14.24 14.09.06 - 211 1101.80 102.10; -020 -0.36 -0.48: 60 13.99 11.19 - 0.55  0.49
1OTK, 02 507 1500 { 0.00 07.02.07 - 357 {9997 100.08i -0.01 0.07 -037i 0 0.00 -0.04 - 098 0.98
tOTK, 03 562 3500 {12.30 10.10.09 13.04.06 1333 i100.15 100.30} -0.14 0.05 -0.36: 44 1228 - 994 { 016  0.14
IOTK 04 20.17 5000 :10.50 _09.12.09 - 1393 { 99.90 100.10; 0.00 0.00 0.00 i 18  10.50 10.57 - 222 201
Memannypaus

VIATTIPOM, 01 0.01 500 :12.50 20.04.07 21.04.06 429 :100.60 100.74: 0.05 020 -019: 40 1240 - 764 : 018  0.17
UHIMPOM, 02 19.25 1000 {12.00 15.07.10 26.07.06 1611 :100.90 101.00: -0.06 004 -006: 9 1189 - 1008 044 040
MaupUHeecm, 01 0.97 500 {12.30 03.04.07 - 412 1101.00 101.40i -0.20 1.30 0.01 14 1213 11.41 - 1.06 095
MaupWHeecm, 02 0.00 1000 :10.90 16.12.08 28.11.06 1035 :100.40 100.80: 0.00 0.15 0.00 i 23 10.85 - 1043: 076 069
HCMMS3, 01 0.00 1000 {12.10 19.05.08 22.05.06 824 :100.30 100.60: 0.00 0.00 -049: 29 1192 - 6.13 { 026 0.25
OMK, 01 153 3000 ; 920 12.06.08 - 848 110240 102.80i -0.39 004 032 17 898 820 - 211 1.95
Pycan ®uH 02 126 5000 : 8.00 20.05.07 - 459 1100.86 101.00: -0.05 0.10 0.15:i 19 7.93 7.40 - 120 1.12
PycAn®uH, 03 0.00 6000 ; 7.20 21.09.08 - 949 19970 9999: 000 0.09 108 29 721 7.41 - 235 219
C80600Hsiii cokon, 02 0.83 600 1355 22.11.07 27.05.06 645 i 0.00 101.00i 0.00 -049 -025: 31 1348 - 11.83:i 028 025
Cr MEYE/, 01 0.00 2000 {10.69 22.11.07 30.05.06 645 :100.85 101.00i 0.00 0.00 -0.03: 24 1059 - 6.87 | 028 027
Ceeepcmarb 0.01 3000 i 8.10 28.06.07 - 498 i 0.00 101.30: -010 0.00 -020: 11 803 7.52 - 131 1.22
TA MEYET 01 0.00 3000 {11.75 12.06.09 16.06.06 1213 :101.40 101.50i 0.00 -0.10 -0.39: 20 1158 - 6.98 { 033  0.31
TMK 0.01 2000 {10.30 20.10.06 - 247 1101.55 101.85: -044 -015 0.15i 33 10.18 8.66 - 065 0.60
TMK, 02 1.02 3000 :11.09 24.03.09 30.03.07 1133 :1102.20 102.38i -0.10 -0.15 0.15 i 43 1085 - 819 ! 1.04 096
Tynayepmem 02 046 1000 {11.00 02.12.07 02.06.06 655 :100.50 100.60i 0.10 0.05 -026: 23 1095 - 9.04 { 029 027
yTris, 01 2552 3000 : 9.50 16.06.10 25.04.08 1582 :102.30 102.70: 0.10 -044 -044: 15 927 - 840 i 2.00 _ 1.85
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OMUTEHTbI OBbEMbI NOrALIEHUNE/ BbIKYTT LEHA U3MEHEHWE, % HAOXOOHOCTb,% HAPALNA
,\;:,)1202(;,.[6 Mg:;epMyé. KynoH,%  TMorawexue OdbepTa n(flrzil.lﬂeﬂaﬂ Mokynka  [Mpopaxa neHb Hepens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Moga. aop
MawuHocmpoeHue
Asmoeas, 02 1.21 3000 { 9.20 13.08.08  14.02.07 910 {101.36 101.60: -0.10 0.00 0.10 : 45.87 9.07 - 786 ¢ 0.93 0.87
Asmosas, 03 0.90 5000 { 9.70 22.06.10 27.06.06 40351 {100.60 100.65: -0.05 -0.05 0.00 { 13.29 9.65 - 8.03 { 0.36 0.33
Baeormauw, 01 10.67 300 :13.50 19.06.08 22.06.06 855 :105.00 105.30: 0.38 0.23 0.00 { 20.34 12.86 - -0.81: 0.35 0.35
BKM-®unaHc, 01 0.00 1000 (10.25 04.06.08 06.12.06 840 :100.90 101.10: 0.00 -0.14 0.10 i 19.66 10.13 - 8.90 i 0.78 0.72
Boneabypmaw 01 0.40 600 :11.10 08.10.08 11.10.06 966 {100.20 100.34: 0.00 0.05 0.00 i 38.32 11.06 - 10.76 ¢ 0.63 0.57
I'T-TOL SHepeo 02 0.00 1500 :12.50 22.06.06 - 127 $101.20 101.29{ 0.05 -0.06 -0.31: 18.84 1235 8.78 - 0.35 0.32
I'T-T3L SHepeo 03 1.01 1500 :12.04 18.04.08 23.10.06 793 :101.42 102.25: -0.03 0.10 -0.30 : 38.59 11.87 - 10.02 i 0.66 0.60
ETIK 01 0.60 1000 { 8.75 02.10.08 05.10.06 960 99.26 99.99: -020 024 -0.80: 31.64 8.79 - 9.77 i 0.61 0.56
WxAsmo, 01 33.32 1200 :{10.70 14.03.07 - 392 {9955 9965: 0.00 -0.08 148 : 4515 10.74 11.39 - 1.00 0.90
Wxmaw, 02 0.00 1000 :13.55 17.06.08 19.12.06 853 :101.00 102.10: 0.00 -0.10 1.18 : 21.16 13.27 - 11.12¢ 0.81 0.73
UPKYT 03 4.19 3250 { 8.74 16.09.10 - 1674 £100.92 101.00; -0.08 0.10 0.88 : 3496 8.66 8.67 - 3.75 3.45
KAMA3-®unatc 0.00 1200 : 6.00 11.11.06 - 269 0.00 9950: 0.00 0.00 -1.15: 1578 6.06 7.54 - 0.72 0.67
KAMA3-®unarc, 02 4.61 3000 : 8.45 17.09.10 19.09.08 1675 {100.00 100.30: 0.03 0.07 0.00 { 33.57 8.43 - 850 i 2.31 2.13
Kpuozenmauw, 02 0.00 500 :10.40 08.07.08 11.07.06 874 :100.30 0.00 : 0.00 -0.30 -0.35: 10.26 10.34 - 8.76 { 0.40 0.37
JIOMO, 02 0.40 700 :14.20 11.07.06 - 146 :101.10 101.28: -0.29 0.30 0.35 i 14.01 14.06 11.40 - 0.40 0.36
Mul-@unanc, 01 0.22 1000 :10.50 03.06.09 06.06.07 1204 :100.05 100.10: 0.05 0.25 0.50 : 20.14 10.49 - 10.70: 1.23 1.1
OM3 04 0.10 900 :14.25 26.02.09 31.08.06 1107 :103.30 103.50: 0.00 212 -1.90: 65.20 13.77 - 763 ¢ 0.51 0.47
M3, 01 0.46 750 { 9.70 21.07.09 25.07.06 40015 0.00 100.45; -0.04 0.19 0.13 i} 585 9.66 - 8.92 i 0.43 0.40
pommpakmop, 01 1.00 1500 :10.70 03.07.08 07.07.06 869 :100.10 100.25: 0.00 0.06 -0.17 i 12.02 10.68 - 10.05: 0.39 0.35
Pycckue Aemobycbl 0.20 500 {14.00 22.05.06 - 96 101.30 101.50: 0.20 -0.10 -0.59 i 33.75 13.82 8.65 - 0.26 0.24
Cantom-OHepaus, 01 0.00 3000 :10.15 25.12.07 26.12.06 678 £100.20 100.50:{ 0.00 0.10 0.10 { 13.90 10.13 - 10.12: 0.84 0.76
CamypH NHeecm 0.00 500 {15.00 05.08.06 - 171 0.00 103.20{ 0.00 0.83 0.04 { 493 1460 8.84 - 0.47 0.43
HIO CATYPH, 01 2.50 1500 :11.50 23.03.08 28.03.06 39530 :100.25 100.50: -0.08 -0.17 0.00 : 46.00 11.47 - 8.79 i 0.11 0.10
Ceeepcmarib-aémo 0.53 1500 {11.25 21.01.10 25.01.07 1436 0.00 103.40: 049 0.00 0.00 i 6.16 10.87 - 7.46 i 0.92 0.85
COK-Asmokomri., 01 1.50 1100 {12.32 24.04.08 27.10.06 799 99.95 100.18f -0.09 0.35 1.12 { 37.47 1232 - 12.63 1 0.67 0.59
Cmpotmpatceas, 01 3.44 3000 ; 9.60 25.06.08 - 861 :100.50 101.30: -0.30 0.20 1.49 : 1289 950 9.32 - 2.14 1.96
TB3, 01 0.00 750 :14.60 10.10.06 - 237 £103.25 103.50: 0.00 -0.24 0.00 { 51.20 14.09 8.83 - 0.62 0.57
TpaHcmawxondure, 01 0.41 1500 :14.00 01.12.07 05.06.06 654 :101.25 101.48: 0.27 0.30 -0.49: 2915 13.80 - 8.48 i 0.30 0.28
YpaneazoH3agod, 01 5.03 2000 {13.36 30.09.08 03.10.06 958 {102.70 102.75: -0.05 2.84 -0.15: 49.05 13.01 - 9.01 0.60 0.55
YpaneazoH3agod 02 0.00 3000 : 9.35 05.10.10 03.10.07 1693 :100.30 100.60: 0.00 0.00 0.50 : 34.07 9.29 - 9.13 | 1.50 1.38
JHobbiearoujasi NPoMbILWIIEHHOCMb
Tonumemann, 07 0.00 750 :17.00 21.03.06 - 34 100.00 100.99: 0.00 -0.22 -0.29: 68.93 16.94 12.15 - 0.09 0.08
CY3K, 02 0.00 1000 { 11.00 15.02.07 16.02.06 365 0.00 000 { 0.00 000 0.00 %2712 11.01 - 28.49: 0.00 0.00
XatineH0 ['ond @uraHc, 01 0.00 750 :12.00 02.04.08 09.10.06 777 _:100.41 100.90: 0.00 0.00 -0.20 : 13.81 11.95 - 11.83: 0.62 0.56
lNuweeasi NPoMbIUIIEHHOCMb
AnadywkuH 07 1.87 500 :14.00 08.03.07 - 386 :103.85 103.95: -0.10 0.05 -0.95: 61.37 13.48 8.40 - 0.97 0.89
ATTK Apkada 01 2.69 600 :14.95 28.06.08 29.06.06 864 :100.63 100.72: -0.12 0.00 0.10 { 20.07 14.86 - 12.89: 0.37 0.33
AlIK Oro, 01 3.08 1100 {1550 22.04.07 28.04.06 431 101.57 101.70: -0.15 0.27 -0.03 } 42.23 15.26 - 717 i 0.20 0.18
banmumop-Hesa 0.06 500 : 1.00 05.09.06 - 202 9485 9520: 0.00 -424 1.08 : 2.03 1.05 11.25 - 0.55 0.50
Banmumop-Heea, 03 5.07 800 :11.65 15.05.08 23.11.06 820 :101.00 101.30: 0.25 0.05 -0.30: 28.73 11.48 - 955 { 0.74 0.68
beneparkopm 5.04 700 {10.90 02.12.08 05.12.06 1021 :(100.70 101.30: 0.05 0.30 1.00 { 21.20 10.82 - 10.28: 0.76 0.69
Bumm-bunis-faxH 10.06 1500 :11.24 11.04.06 - 55 100.46 100.80( -0.30 -0.10 -0.25¢ 39.11 11.18 7.27 - 0.15 0.14
Bumm-bunnb-fanH, 02 0.00 3000 { 9.00 15.12.10 - 1764 :102.20 102.50: 0.00 0.39 230 : 13.81 8.80 8.58 - 3.98 3.67
Ipynna OCT, 02 3.44 1000 (13.60 08.05.08 22.05.06 813 1100.35 100.45: 0.05 0.05 -0.15: 36.14 13.55 - 10.58 i 0.26 0.24
Lked-3¢p-Cu, 02 8.25 1200 {13.00 04.12.07 05.12.06 657 £103.01 103.30f -0.18 0.39 -0.91 i 2529 12.62 - 919 i 0.77 0.71
Espocepsuc 1.13 1500 :14.00 18.12.07 20.06.06 671 :100.61 100.80: 0.05 0.14 0.40 : 21.86 13.89 - 12.06 { 0.33 0.30
Wreecmnpoekm, 01 0.00 1000 (10.80 16.05.07 - 455 £102.00 102.50: 0.00 -0.73 -0.05: 26.93 10.58 9.16 - 1.17 1.07
MukosiHoeckul 0.00 1000 :13.50 18.09.06 - 215 :100.72 103.39: 0.00 -2.92 -1.25: 5548 13.41 12.55 - 0.56 0.50
Hympureecmxondure, 01 4.34 1200 {12.00 09.06.09 13.06.06 1210 ;100.23 100.35: 0.10 -0.20 -0.67 : 21.04 11.96 - 11311 0.32 0.28
MABA, 01 0.52 350 :12.90 15.06.08 16.06.06 851 {100.00 101.00: -0.45 -0.30 -0.50: 21.91 12.89 - 13.21§ 0.32 0.29
MapHac-M, 01 1.00 500 :12.75 15.03.06 - 28 100.20 100.49: 0.02 0.02 0.20 { 22.01 1270 7.73 - 0.08 0.07
Mpatimepu ok, 01 0.00 750 :12.50 10.11.06 - 268 98.10 99.50: 0.00 0.00 0.10 1.71 1256 13.89 - 0.71 0.62
Paseynsi-Llenmp 01 0.01 1000 : 14.00 05.06.06 - 110 :100.56 101.49: -0.11 055 0.15 : 28.00 13.93 11.95 - 0.30 0.27
Pasynsi-®uranc, 01 0.00 3000 {11.50 02.10.08 05.04.07 960 99.80 99.99: 0.00 025 0.00 } 4159 11.55 - 12.21% 1.05 0.94
Pycazpo 01 2.98 1000 :11.66 19.07.08 18.01.07 885 99.85 99.99: -0.13 0.00 062 : 894 11.66 - 11.99: 0.90 0.80
Pycckut lpodykm, 04 0.02 440 :13.95 15.05.07 16.05.06 454 £100.00 101.50: -0.07 0.00 -3.81:i 0.38 13.96 - 14.24: 0.25 0.22
Caneat, 01 1.90 1000 :{ 11.66 03.12.08 06.06.07 1022 :100.15 100.20: -0.03 -0.05 - 2236 11.64 - 11.81: 1.22 1.09
S@KO, 01 0.00 1000 { 8.00 05.09.06 14.03.06 202 0.00 0.00 { 0.00 0.15 -0.14: 3551 7.96 - 11.63¢ 0.07 0.07
tOempar3um 02 0.00 1000 : 11.50 25.11.08 28.11.06 1014 0.00 99.65: 0.00 -0.05 0.00 : 2458 11.56 - 12.50: 0.76 0.67
lTueoeapeHue
banmuka, 07 0.00 1000 : 8.75 20.11.07 - 643 0.00 103.00:{ 0.00 -0.01 204 : 1366 858 7.70 - 1.72 1.60
KpacHeit Bocmok-MHeecm 0.00 1500 { 11.50 25.02.07 - 375 0.00 000 : 0.00 -0.05 064 5482 11.19 8.81 - 0.95 0.87
Ovuakoeo, 02 4.81 1500 { 8.50 19.09.08 - 947 19922 9945: -019 -0.20 -0.35: 33.77 855 897 - 1.94 1.78
[ T-Nneecmmernmce 01 0.00 1000 :12.00 28.09.06 - 225 0.00 102.60: 0.00 0.00 -0.24: 4570 11.71 7.88 - 0.59 0.55
MNT-Uneecmmermce 02 5.19 1500 :14.25 23.03.09 29.09.06 1132 :103.26 103.84: 0.10 0.27 -0.48 { 5544 13.73 - 7.71 0.59 0.54
CAH Wumep6pro 0.00 2500 : 13.00 15.08.06 - 181 $103.00 0.00 : 0.00 000 025 : 16.38 1259 3.02 - 0.33 0.32
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OMUTEHTbI OBBLEMbI TOrALLEHUE/ BbIKYI LEHA U3MEHEHUE, % HAOXOAHOCTb,% AOPALNA
hiﬁor;c;‘rs Mgfzelx;ﬁ_ KynoH,%  Moraiexve OdpepTa ng':ﬂeﬂ?m Mokynka  Mpopaxa AeHb Hegensa mMecal HKAO Tekywas Knoraw. Kodepte [iop.ner. Moa. aop

Po3HUYHbIU CEKMO

Hemcxut mup, 07 0.00 1150 850 26.05.15 - 3387 [ 99.00 101.00: 0.00 -0.99 1.00 17 850 868 - 650 598
Espocems, 01 139 1000 {16.33 25.04.06 - 69 :101.06 101.18: -0.12 -0.01 -084: 51 1616 10.10 - 0.19  0.17
Konetika TA, 01 000 1200 { 9.75 17.06.08 19.12.06 853 i 0.00 0.00 - - 0.00 15 953 - 709 i 081 075
Maznum 01 0.00 2000 i 9.34 19.11.08 - 1008 {101.15 101.50i -0.26 0.01  0.00 i 21 9.22 8.99 - 245 225
Mapma-®uHarc, 01 0.00 700 :14.84 22.05.08 - 827 1105.00 107.00i 0.00 005 -025i 34 1404 1222 - 196 174
Mapma ®unarc, 02 0.00 1000 i{11.75 06.12.09 07.06.07 1390 i 99.40 100.00{ 0.00 0.18 000 i 23 1175 - 1206; 123  1.09
Mampuua ®urarc 8.00 1200 {12.32 10.12.08 13.06.07 1029 :100.00 100.20i 0.05 -1.91 000 21 1232 - 1266: 124 1.10
MNP ®unaHc 150 1000 { 9.89 27.12.07 27.12.06 680 100.20 100.30i 0.03 0.20 0.30 14 987 - 975 0.84 076
Mamepoyka ®uHarc, 01 0.00 1500 i11.45 12.05.10 - 1547 :110.20 111.00i 0.00 -0.70 128 i 29  10.38 8.69 - 343  3.16
Mamepoyka ®uHaHc, 02 563 3000 { 9.30 14.12.10 - 1763 1103.20 103.55! -0.19 0.14 3.30 15  9.01 8.66 - 396 3.65
Mepekpecmok, 01 0.00 1500 : 8.81 08.07.08 11.07.06 874 :100.10 100.60: 0.00 _0.25 _ 0.05 9 8.77 - 7.46 : 040 037
Jleekasi, necHasi npoMbiwsieHHocmb u LIBK

ALEK-IMHeecm 5.30 500 :13.50 07.09.06 - 204 [ 0.00 101.69: -0.05 005 -1.67: 26 1330 1112 - 054 048
Bonea 01 343 1500 :12.00 13.03.07 - 391 1101.00 10150 000 -0.39 135 51 1188 1127 - 099 0.89
rOToK 0.00 550 12.50 06.06.06 - 111 £100.60 100.90i 0.00 0.65 -025: 24 1240 959 - 030 0.28
HIIK 01 1.00 500 i11.90 31.01.08 03.08.06 715 } 99.75 100.45: -0.20 -0.20 0.40 4 1190 - 11851 046  0.41
3@ Coros, 01 0.00 300 i11.00 09.10.07 05.10.06 601 {100.20 100.50i 0.00 0.34 -005: 40 1094 - 1022i 061 0.55
Pycckull Texcmurs 03 0.00 1200 {12.00 20.10.09 18.10.07 1343 i 9860 9950 0.00 0.16 000 i 37 1204 - 1255i 151 1.34
Pycckuii Texcmune 02 143 1000 {14.30 05.03.09 09.03.06 1114 {100.15 100.16: -0.14 020 -045: 63 1428 - 1094 0.06  0.05
Slkosnesckuli Tekcmurb, 01 0.00 1000 (12.00  31.10.08 27.10.06 989 { 99.91 100.00: 0.00 _-0.12 0.13 i 36 12.01 - 1237% 067 059
Cmpoumesnibcmeo u urnomeka

ATDKK 2750 1070 :11.00 01.12.08 - 1020 :109.75 110.35: -0.59 0.00 -0.05: 22904 10.00 7.1 - 245 229
AMDKK, 02 114 1500 {11.00 01.02.10 - 1447 $103.65 113.85{ -0.39 070 0.13 4 966 7.06 - 335 313
AMDKK, 03 0.00 2250 { 940 15.10.10 - 1703 (107.75 108.25: 0.00 0.00 0.56 8 8.70 6.90 - 298 279
AVDKK, 04 0.00 900 {870 01.02.12 - 2177 1108.80 109.30i 0.00 -0.59 0.92 3 8.00 7.07 - 476 445
Inasmoccmpod, 01 0.00 2000 :13.00 27.05.07 27.0506 466 : 0.00 0.00 : 0.00 0.10 -037: 29 1294 - 1160: 027 0.24
WHTEKO 01 0.00 1200 {10.95 15.02.07 - 35 i 000 0.00 i 000 000 -100i 54 11.06 1240 - 092 082
Uckumumyemerm, 01 0.39 200 :16.80 24.12.06 - 312 1103.27 103.98: -1.15 0.00 -0.03: 24 1631 1366 - 0.80 0.70
Yckumumuemenm 02 0.00 500 i12.50 05.11.08 07.11.07 994 :100.16 100.75: 0.00 0.00 0.45 2 1248 - 12.99i 158  1.39
Ipynna J/ICP, 01 0.00 1000 i14.00 20.03.08 23.03.06 764 i 0.00 100.60i 000 0.15 000 56 1395 - 9.77 § 010  0.09
MUA, 01 0.01 2200 :10.00 20.09.12 - 2409 :102.00 0.00 : -049 049 0.05 4 9.80 965 - 297 271
MUA, 02 349 1000 i 9.50 09.08.08 06.02.07 906 i 99.60 100.10i 0.15 0.15 -0.15 2 9.51 - 9.96 i 094 0.86
Mupakc lpynn 223 1000 13.50 19.08.08 22.08.06 916 :101.20 101.25: -0.05 0.05 028 i 65 1333 - 1123i 048 044
MK, 05 0.00 1120 {13.00 20.05.08 23.0506 825 i 0.00 0.00 { 0.00 023 000i 30 1292 - 1090! 026 0.23
LIYH JlenCrneyCMY, 01 1.09 1000 {1550 22.04.10 27.04.06 1527 :100.46 100.69: 0.23 -020 -026: 47 1543 - 1254:i 019 017
Canasamcmekiio 02 0.00 1200 { 9.28 28.10.09 31.10.07 1351 i100.00 100.25{ 0.00 0.00 000 i 27 9.28 - 948 ! 158  1.44
Canasamcmekrio 01 2.07 750 111.60 25.03.08 26.09.06 769 :103.70 103.90: 0.00 -013 063 i 45 1119 - 541 i 058 055
Cu6. uemerm., 03 0.00 800 :12.50 12.06.08 15.06.06 848 :100.90 101.10i{ 0.00 009 020 21 1238 - 932 i 033  0.30
CY-155 0.06 1500 {14.00 30.03.07 30.03.06 408 {100.30 100.55{ 1.49 040 0.30 19 1373 - -287i 012 012
FOCKK, 01 0.00 600 :14.00 01.07.08 _04.07.06 39630 : 99.10 9940 0.01 102 011 16 1414 - 1649: 038 _ 0.33
TpaHcriopm

AsuaK. Camapa, 01 1.02 350 :15.00 08.03.07 - 386 110250 102.74: -0.34 000 -029: 66 1464 1184 - 0.96 0.86
Wcm Jlaiin XaHonure, 02 2041 3000 {1159 22.05.08 23.11.06 827 :100.50 100.60i 0.10 -0.30 -023: 26 1152 - 1099 074 067
MMK-Tparc, 01 0.20 650 11.50 10.07.08 11.01.07 39639 { 100.05 101.10i 0.89 -0.93 0.35 11 1140 - 1068i 0.88 0.79
PX[, 02 0.00 4000 i 7.75 05.12.07 - 658 :101.80 102.20: -0.20 0.00 0.08 15 761 6.78 - 170 159
PX[, 03 0.00 4000 } 8.33 02.12.09 - 1386 {104.52 104.99f 0.00 -0.28 0.81 16  7.93 6.89 - 330  3.09
P[] 04 50.00 10000 i 6.59 14.06.07 - 484 19990 100.19: -0.15 -0.02 0.40 11 6.59 6.73 - 128 120
P[] 06 875.34 10000 i 7.35 10.11.10 - 1729 1101.00 101.07{ -0.31 -0.06 0.00 18 728 7.22 - 402 375
PX[ 07 539.11 5000 i 7.55 07.11.12 - 2457 1101.85 102.25} -0.44 -0.21 0.00 19 741 732 - 532  4.96
TpatcHegomenpodykm 0.00 1000 i 8.90 10.05.06 - 84 110050 0.00 { 0.30 000 000 24 886 6.54 - 023 022
tOT3lp, 01 6.39 1000 {10.65 22.11.06 - 280 1100.35 100.70i -0.10 0.02 005 24 1060 1016 - 075 0.68
OliptOHuoH 01 2.02 1500 i13.00 10.11.09 15.05.07 1364  99.06 99.20 : 0.20 _ 0.00 _ 0.00 0 1310 - 1443 117 1.02
PuHaHCO8bIU CEeKMop

Abconiom bakk, 07 6.77 1000 :11.50 21.04.06 - 65 :100.45 100.68: 0.25 020 -0.08 8 1145 8.86 - 0.18  0.16
AK Bapc, 01 0.00 500 : 8.80 05.04.06 - 49 0.00 100.50: 0.00 -0.10 -0.89 i 32 8.76 562 - 013 0.13
bBark 3eHum, 01 1361 1000 § 8.50 24.03.07 24.03.06 402 {100.00 100.20i -0.15 0.10 -0.15} 34  8.49 - 726 i 010  0.09
BrewmopzbaHk 03 0.00 2000 {14.00 22.02.06 - 7 0.00 000 i 000 000 -054: 102 13.90 -19.82 - 0.02 0.02
Brewmopz6arik 04 0.00 5000 i 560 19.03.09 23.03.06 1128 i 0.00 0.00 i 0.00 001 024 22 560 - 548 i 010  0.09
Brewmopzbatk 05 0.00 15000 i 6.20 17.10.13 26.04.07 2801 i 99.00 99.99: -020 0.11 0.0 3 6.22 - 6.57 i 115  1.08
ras6arik, 01 0.00 1300 { 925 2511.08 12.11.07 1014 10040 100.74i 000 045 020i 25 920 - 6.46 i 1.61 1.51
Barix Kedp, 01 1.03 450 i111.00 05.10.07 13.10.06 597 : 97.85 98.00: 0.00 0.51 0.00 12 1122 - 1465: 064 055
Macmep-Batk, 02 513 1000 12.75 23.05.08 02.06.06 828 :100.30 100.40i 0.05 -0.01 -099: 29 1270 - 1064 029 0.26
MKB 01 6.06 500 i11.50 25.04.07 26.04.06 434 :100.27 100.40i -0.10 0.00 0.15 7 1148 - 10371 019 017
MMB, 01 0.00 1000 i 8.30 13.02.07 - 363 { 000 0.00 i 0.00 000 020 0 820 7.10 - 097 091
Mockommepybark, 01 0.00 1000 i 9.76 10.12.08 06.12.06 1029 {100.16 100.25{ 0.00 0.01 0.32 19 974 - 9.67 i 078 0.71
Poc6ark, 01 0.00 3000 i 925 15.02.09 14.02.07 1096 10155 101.75: 0.00 0.00 -0.34 1 9.10 - 770 i 098 091
Poccenxobark 01 0.00 3000 ! 750 04.06.08 06.12.06 840 i 0.00 100.75{ 0.00 0.00 0.25 14 747 - 717 1 078 073
Pycckuti Cmandapm 02 1.03 1000 :14.04 14.06.06 - 119 £101.85 102.20; -029 -028 -045: 24 1376 7.57 - 033  0.30
Pycckuli CmarOapm 03 0.00 2000 ! 840 22.0807 23.0806 553 i 0.00 0.00 i 0.00 000 -015i 40 837 - 7.84 1 050 0.46
Pycckuii Cmardapm 04 0.00 3000 i 8.99 03.03.08 02.03.06 747 1100.00 100.20i 0.00 0.00 -0.20} 41 8.99 - 863 1 004 0.04
Pycckuti Cmardapm 05 0.00 5000 { 7.60 09.09.10 15.03.07 1667 i 99.80 100.15: 0.00 0.00 000 i 32  7.60 - 774 1 102 095
CubakadembaHk, 01 0.00 470 11059 05.04.07 06.04.06 414 1100.15 100.25{ 0.00 0.00 0.20 12 1057 - 9.00 i 014  0.13
Cubakadembark, 02 0.00 1500 :10.00 12.12.08 15.06.07 1031 i100.60 0.00 : 0.00 -0.25 0.75 17 9.95 - 994 ! 124 113
Barik Criypm, 01 0.00 500 {925 1511.07 16.11.06 638 : 0.00 0.00 : 0.00 000 -020i 23 925 - 958 { 072 065
TypaHAnem 01 0.00 3000 : 640 06.10.09 10.10.06 1329 i 0.00 99.80: 0.00 -0.05 000 i 22 642 - 6.98 { 063  0.59
TK @uHanc, 01 0.00 1000 {10.75 18.09.08 22.03.07 946 i 0.00 101.00i 000 000 147 i 43 1039 - 749 1 102 095
YBPuP, 01 0.02 500 :12.50 05.07.06 - 140 £100.65 100.77: 0.00 0.04 0.35 14 1240 1027 - 038 0.35
®uraHc MHm Wks, 02 0.00 2500 833 12.09.07 13.09.06 574 i 0.00 0.00 { 0.00 0.00 000 35 833 - 848 i 056  0.51
XKB Bank, 02 200 3000 i 850 11.05.10 16.05.06 1546 i 99.80 100.00i 0.00 -0.15 -0.37i 21 8.52 - 913 i 025 0.23
XKB Barik, 03 0.00 3000 i 8.25 16.09.10 22.03.07 1674 : 99.10 99.75: 0.00 -0.30 _ 0.05 12 827 - 8.81 : 1.05 0.96
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POCCUUCKWE EBPOOBNUIALIUK

16 deBpansa 2006 r.

OMUTEHTbI OBBbEM MOrALLEHUE LEHA WU3MEHEHUE,% [OXOAQHOCTb,% PEUTUHIT  QIOPALUS
O6bem, MnH.  KynoH,% Morawexve HEFZT;:” Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas becnr::‘:]an’?a'(rk S&P Moody's Fitch  [iop. net. Moa. aop
CyeepeHHbIe egpoobriuzauyuu
Poccus 07 $ 2400 10 26.06.07 495 : 10594 106.13: 0.00 -0.24 -0.35 535 944 66 : BBB Baa2 BBB: 1.28 1.24
Poccusi 10 $ 2718 825 31.0310 1504 10575 10594: -012 030 -076 526  7.80 59 i BBB Baa2 BBB: 1.91 1.86
Poccus 18 $ 3466 11  24.07.18 4541 14650 147131 -004 038 -093 570 7.51 110 i BBB Baa2 BBB! 7.97 7.75
Poccus 30 $19526 5  31.03.30 8809 : 111.81 112.00: 0.11 017 -116 567 447 107 i BBB Baa2 BBB: 7.90 7.68
Poccusi 28 $ 2500 12.75 24.06.28 8164 : 181.75 182.81: 017  0.83 _ -1.50 _6.04 _ 7.02 146 _: BBB Baa2 BBB: 10.85 _ 10.54
O6nuzauuu MuHgpuHa PP
MINFIN 6 $ 1750 3 14.05.06 87 99.38 99.50 : 0.32 114 352 598  3.02 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $132 3 141107 636 { 9700 9731 -006 -013 -096 6.21 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $2837 3 140508 818 9488 9483 : 0.00 000 093 642 3.16 0 BBB Baa2 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 140511 1913 { 8950 89.75 : 0.00 206 070 698  3.35 0 BBB__Baa2 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 07 €2000 5527 251007 616 : 104.82 104.92: 000 0.01 -028 3.02 527 36 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 2510.09 1347 {11385 11410: -0.01 019 -071 365 6.81 47 BB+ Ba2 0.00i 3.29 3.18
ARIES 03 $ 2436 96 251014 3173 : 128.04 12818 0.06 034 -098 549  7.50 89 BB+ Ba2 0.00i 6.26 6.09
MyHuyunanbHble egpoobauzauyuu
Mockea 06 €400 10.95 28.04.06 71 10145 101.75: -0.05 -0.16 060 266 10.79 12 : BBB Baa2 BBB: 0.18 0.18
Mockea 11 €374 645 121011 2064 11096 111.48: -006 -0.02 -0.22 422 581 89 i BBB Baa2 BBB: 4.85 4.66
Tamapcmar 15 $ 250 7.7 03.0815 3455 i101.38 102.06: 010 066 043  7.49  7.60 289 B Bal BB: 6.88 6.63
KopnopamueHbie eepoobnu2ayuu
Espasxondure 06 $ 150 8.875 25.09.06 221 : 10140 10160: 0.00 0.02 -0.17 6.41 8.75 178 ! B+ B1 BB-! 057 0.55
Pocrepms 06 $ 150 1275 20.11.06 277 10510 10560i -0.01 0.08 -068 563 1213 96 B+ Baa2 BB+ 0.72 0.70
AMTEJ 07 $ 175 925 30.06.07 499 10000 101.38i 0.00 000 -050 923 925 455 1.29 1.24
rA3rPOM 07 $ 500 9125 25.04.07 433 10418 10443i 002 -004 -005 539 876 71 BB+ Baa2 BB+i 1.11 1.08
THK 07 $ 700 11 06.11.07 628 10838 108.88i -0.06 -009 -0.01 576 1015 108 Ba2 1.56 1.52
MTC 08 $ 400 975 30.01.08 713 106.00 106.40: -006 013 029 641 9.20 172 i BB- 1.81 1.75
Cucmema 08 $ 350 10.25 14.04.08 788 107.00 107.50i 0.02 025 0.1 6.68 958 200 B B3 B+i 1.92 1.86
Anpoca 08 $ 500 8125 06.05.08 810 10490 10565: 0.00 004 024 572 775 103 B 2.02 1.97
Bumm-Bunnb-flanH $ 150 85 21.0508 825 10201 10257 -0.01 025 016 750 833 282 i B+ B3 2.06 1.98
MMK 08 $ 300 8 21.10.08 978 10238 10290 -0.03  0.01 057 7.00  7.81 234 i BB- BB-i 2.39 2.32
CubHegms 09 $ 500 10.75 15.01.09 1064 11270 113.30i 0.04 003 -008 591 9.54 125 { BB Ba2 257 2.49
Ceeepcmarb 09 $ 325 8625 24.02.09 1104 i 103.63 104.50: -0.06  0.01 064 726 832 259 i B+ B2 BB-i 261 2.52
Beimnesikom 09 $ 450 10 16.06.09 1216 i 108.10 109.10i -0.06 -028 -027 720 9.25 254 { BB B 2.88 2.78
Eepasxondurz 09 $ 300 10.88 03.08.09 1264 | 110.75 111.50i -0.09 -0.02 060 729  9.82 262 { B+ B1 BB-i 298 2.88
HOPHWKETb, 09 $ 500 7.125 30.09.09 1322 {10275 10350i -004 023 068 626 6.93 160 i BB+ Ba2 BBB- 3.17 3.07
FA3MPOM 09 $ 700 105 211009 1343 {11508 11558i 0.03 -0.10 -025 586  9.12 120 i BB+ Baa2 BB+ 3.09 3.00
Mezacpor 09 $ 375 8 10.12.09 1393 { 102.80 103.29: -0.12  0.50 1.07 7.14 7.78 248 B+ BB 3.31 3.20
Beimnesikom 10 $ 300 8 11.02.10 1456 i 101.85 102.85: -0.07 025 -025 745 7.85 285 | BB B 3.48 3.36
rA3IPOM 10 €1000 7.8 27.0910 1684 i 11419 11441: 0.21 000 -067 432 6.83 109 i BB+ Baa2 BB+ 3.98 3.81
MTC 10 $ 400 8375 14.10.10 1701 {10475 10525i -003 003 057 712 8.0 253 i BB- 3.87 3.74
Beimnesikom 11 $ 300 8375 221011 2074 (10425 10500i 000 0.00 000 7.44 803 284 i BB B1 452 4.36
Cucmema 11 $ 350 8.875 28.01.11 1807 } 106.11 106.61: 002 028 102 737 836 277 B B3 B+ 4.11 3.96
MTC 12 $ 400 8 280112 2172 {10351 103811 -004 060 1.21 726  7.73 266 | BB- 4.84 467
Ceeepcmarnb 14 $ 375 925 19.0414 2984 109.06 109.50: -009 043 070 7.73 848 313 { B+ B2 BB-i 585 5.63
Anpoca 14 $ 800 8875 17.11.14 3196 i 116.02 116.38 i 0.03 154 -064 645 7.65 185 B 6.33 6.14
A3I1POM 13-1 $ 1750 9.625 01.03.13 2570 : 120.19 120.69: 0.24 035 -063 6.05 8.1 146 { BB+ Baa2 BB+i 5.24 5.09
IA3MPOM 13-2 $ 1222 4505 220713 2713 i 9953 100.53i 0.00 000 -003 466 453 5 BB+ Baa2 BB+i 3.17 3.10
rA3I1POM 13-3 $ 647 5625 220713 2713 i 99.03 9953 i 010 000 -0.01 596 568 136 i BB+ Baa2 BB+ 2.98 2.90
rA3IPOM 15 $ 1000 5.875 01.06.15 3392 i 107.43 107.83i 052 034 -065 486 547 138 i BB+ Baa2 BB+ 7.21 6.87
A3I1POM 20 $ 1250 7.201 01.02.20 5098 : 106.38 106.88: 0.12 024 -079 650 6.77 190 | BB+ Baa2 BB+i 9.16 8.87
[A3M1POM 34 $ 1000 8625 28.04.34 10298 i 127.22 127.72: 004 -114 -039 650  6.78 193 { BB+ Baa2 BB+ 12.38  12.00
UcemoyHuku: REUTERS
© BAHK MOCKBDbI
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POCCUUCKWE EBPOOBNUIALIUK 16 peBpana 2006 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  13.04.06 56 100.22 100.56 : 0.00  0.00  0.00 591 7.98 156 @ BB- Ba2 B+: 0.14 0.14
Batik 3EHAT 06 $ 125 925 120606 116 10063 101.13i -025 0.00 -025 7.03 919 257 B1 B i 0.31 0.30
C6epbark 06 $ 1000 6.37 241006 250 :100.83 101.13i 0.06 -0.05  0.01 528  6.32 30 A2 BBB: 0.37 0.37
BTb 06 $ 350 5.851 22.06.06 126 i 100.19 100.39f 0.00 -0.16  0.12 5.55 5.84 48 BBB BBB

IMpomcesiabbatk 06 $ 200 1025 27.10.06 253 i 101.84 102.33i 0.06 0.03 -0.03 740 10.06 274 B Ba3 B i 066 0.63
MM 06 $ 200 9.375 23.09.06 219 10170 102.00i 0.01 -022 017 613 922 138 i B+ Ba2 BB-i 0.59 0.57
Mempokommepy 07 $ 120 9  09.0207 358 10140 101.79i -0.03 -001 -027 746 883 278 B Ba3 0.94 0.91
Anbgpabark 07 $ 150 7.75 09.02.07 358 i 101.07 10157 0.06  0.21 050 656  7.67 189 i BB- Ba2 B i 095 0.92
Pocé6atik, 07 $ 150 7.625 09.07.07 508 i 100.38 0.00 i -0.05 -0.10 - 736 760 255 B- Bi 135 1.25
HOMOC 07 $ 100 9125 13.02.07 362 :101.80 102.21i -010 0.00 027 718 896 249 Ba3 B i 095 0.92
MocHap6arik 07 $ 200 6.344 051007 59 10162 101.86: 0.07 003 -026 557 6.24 73 BBB-

MBI Hukodin $ 150 9  19.03.07 39 10198 10248: 0.15 -008 005 7.05 883 240 B 1.01 0.98
Pycc. Cmand 07 $ 300 875 14.0407 422 10175 10225: -0.16  0.00 1.06 712 860 244 iBBB+ 1.09 1.05
BTb 07 $ 300 7.56 30.07.07 529 i 103.07 103.39i -0.01 -001 -0.19 549  7.33 66 : BBB BBB 2.45
MBPP 08 $ 150 8.625 03.03.08 746 10150 000 i 004 -018 069 7.81 850 314 B i 1.83 1.77
Anbpabark 08 $ 250 7.75 02.07.08 867 10155 102.05: 033 -013 056 7.02 763 233 i BB- Ba2 B i 219 2.1
asnpombarik 08 $ 1050 7.25 30.10.08 987  103.09 10349 0.01 006 032 598 7.03 132 i BB Baal 2.44 2.37
BTb 08 $ 550 6.875 11.12.08 1029 i 103.00 103.50i 0.15  0.01 027 570 667 104 i BBB BBB: 2.57 2.50
Poc6ark, 09 €225 975 24.09.09 1316 i 10507 10557 -012 000 036 736 928 277 B- Bi 210 2.06
MocHap6atik 08 $ 150 4.375 30.06.08 865 i 9669 9722 i 0.02 059 -0.17 590 4.52 120 BBB: 2.25 2.19
XKB Bark 08-1 $ 150 9125 04.02.08 718 10166 10241i 0.13  0.03  0.31 818 898 348 B- 1.83 1.76
XKB Bark 08-2 $ 275 8625 30.06.08 865 : 10060 101.47i 0.12 016  0.31 833 857 364 B- 2.16 2.08
BaHk Mockesl, 09 $ 250 8 28.09.09 1320 {10510 106.10i 0.02 -0.09 104 639 761 173 BBB- 3.12 3.02
Batk Mockesi, 10 $ 300 7.375 26.11.10 1744 (10375 10475} -0.05 -0.14 179  6.44 7.1 185 BBB{ 4.05 3.93
BTE 11 $ 450 75 121011 2064 10750 108.30i 0.05 -0.16 036 591 6.98 132 i BBB BBB: 4.63 4.50
BTG 15 $ 750 6.315 04.02.15 3275 10151 10211} 003 003 -025 583 6.22 123 i BBB BBB: 3.38 3.28
C6epbark 15 $ 1000 6.23 11.02.15 3282 { 100.78 101.08: 0.12  -0.09  0.28 6.01 6.18 140 A2 BBB: 3.57 3.47
BTb 35 $ 1000 6.25 30.06.35 10726 i 103.07 103.67: 0.10 _ 0.38  0.43 _ 6.03 __ 6.06 145 : BBB BBB: 13.91 _ 13.50

UemouHuku: REUTERS

© BAHK MOCKBDbI
AHanuTuyeckun otgen
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MWUPOBOW PbIHOK OOMNTA 16 deBpansa 2006 r.

Mupoeoli pbiHOK onza

© BAHK MOCKBbI

WemouHuku: J.P. Morgan Chase, REUTERS

OB30P AONTroBbIX PbIHKOB

SMUTEHTbI LHEHA U3MEHEHUE, % HAOXOAHOCTb,% [OOPALUA PEATUHI
MocnegHsis R
Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens mecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 99.20 99.19 0.11 -0.38 -1.06 4.60 8.15 AAA Aaa
US30YT=RR 98.81 98.78 0.31 -10.55 -2.04 4.58 16.66 AAA Aaa
EU2YT=RR 99.67 99.67 -0.01 0.06 -0.19 2.94 1.78 AAA Aaa
EU10YT=RR 100.08 99.91 -0.01 -0.10 -1.43 3.51 8.45 AAA Aaa
MEXGLB26=RR 161.69 161.81 -0.12 0.12 -1.30 6.13 10.34 BBB Baat
BRAGLB27=RR 133.63 133.25 -0.28 3.46 2.98 7.07 10.35 BB- Ba3
TRGLB30=RR 155.88 155.81 0.32 1.02 -0.33 7.02 10.81 BB- Ba3
TRGLB10=RR 121.88 121.94 -0.05 0.10 -0.51 5.91 3.53 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 29.81 30.31 -0.42 2.92 5.05 81.84 1.88 B- B3
RUSGLB10=RR 105.81 105.75 -0.12 0.30 -0.76 5.26 1.91 BBB Baa2
RUSGLB30=RR 111.69 111.81 0.11 0.17 -1.16 5.67 7.90 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+ 199 5 377.74 -0.07 1.22 2.47 12.38

EMBI+ RUSSIA 103 -2 425.01 -0.11 0.30 -0.21 8.94

EMBI+ MEXICO 114 6 330.23 -0.19 -0.07 -0.15 5.53

EMBI+ TURKEY 189 -2 246.04 0.45 1.10 1.41 9.47

EMBI+ BRAZIL 234 9 529.11 -0.02 2.45 4.95 18.42

EMBI+ VENGVUELA 245 14 568.01 -0.48 0.58 4.31 21.94

AHanuTuyeckun otgen

+7 (495) 105-8000, BH. 4233 Ll AR AL
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TAKTHAA UHOOPMALUA

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. HacToswmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHUMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKM HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosib3oBaHuem. OLeHKU U MHEHWSI, NPeaCcTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepObOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHAOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWM onepauwii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [JOKyMEHTE UMW UCMpaBnATb BO3MOXHblE HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Unn BennymHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacToOsiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
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 BOCNpOou3BedeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOSLLEro AoKyMeHTa unu nioboii ero YacTu.

KOHTAKTHAA NH®OPMALUA WWW.MMBANK.RU +7 (495) 105-8 +7 (495) 924-008

e-mail BH, Ten

BULIE-NPE3NOEHT CbITHUKOB Anekcew

OEMNAPTAMEHT YMPABIEHVA AKTUBAMA

[npekTop AenapTameHTa KacbsiHoBa EneHa Kasyanova_EA@mmbank.ru 46-79

AHANTMTUYECKOE YMNPABINEHWE

3am. AupekTopa AenapramenTa, Tpemacos Kupunn Tremasov_KV@mmbank.ru 45-92

HavarbHVK ynpaBneHus

Otaen aHanmsa pbiHka akLUmin

HavanbHuk otgena Bepnexees Bnagumnp Vedeneev_VY@mmbank.ru 28-17

MaBHbIN cneuuanucT CkBopLoB OAMunTpuii Skvortsov_DV@mmbank.ru 28-32

Cneuunanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92

Otaen aHanmsa [JONroBbIX PbIHKOB

HavanbHuk otoena depopos Erop Fedorov_EY@mmbank.ru 42-33

maBHbIN cneunanuct JNamMuH Muxaumn Lyamin_MY@mmbank.ru 28-44

YMNPABNEHWVE TOPIrOBbIX ONEPALIA

HavanbHuk ynpaBneHus Becnanos Anekcen Bespalov_AV@mmbank.ru 42-20

PbIHOK obnvrauuin XpamuoBckuit CtaHucnas HSS@mmbank.ru 28-95
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MeHemxep no paboTe ¢ knMeHTamu BopHukosa Hatanbs Bornikova_ NY@mmbank.ru 45-94

© BAHK MOCKBbI
AHanuTuyeckun otgen
+7 (495) 105-8000, BH. 4233

OB30P A0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




