M b Mok

6 mapta 2006 r.

OB30P [OJTOBbIX PBIHKOB

WHaukaTopsl peiHka FTKO-O®3

3.5 7.7

7.6
3.0

75
25 7.4

7.3
20 72
1.5 7

7.0
1.0 6.9

6.8
0.5

6.7
0.0 6.6

ceH 05 okT 05 Hos 05 pAek 05 sHB 06 cdeB 06 map 06

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

WHankaTopbl AEHEXHOrO pblHKa

500 10.0

9.0
8.0
7.0
6.0
5.0
4.0
3.0
20

1.0

0.0
sHB-06 heB-06 map-06
O6bem cpeacTB Ha kopcyeTax, Mnpa. py6.

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

aer-05

ceH-05 okT-05 Hosa-05 pek-05

JHoxoaHoctn Poccumn-30 n UST-10
6.1 4.7

6.0 4.6

59 4.5

5.8
44
5.7
43
56
4.2
55

54 4.1

53 4.0

52 3.9

aer-05 ceH-05 okT-05 Hos-05 nek-05
Poccna-30 wkana cresa

aHB-06 bes-06 map-06
UST-10

[oxoaHocTu obnuraumii Maznpoma n Mocksb!
8.3 . .

8.0
7.8
7.5
73
7.0
6.8
6.5

6.3

6.0

wion.05 aer.05 ceH.05 okT.05 HOA.05 aek.05 sHB.06 dhe.06 map.06
HoxoaHocTb Masnpom A5 HoxoaHocTe 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 27.88 -0.0495 v Od3 45001 0.00 102.67 0.00 4.52
EUR/USD 1.2049 -0.0003 v Od3 46001 106.62 106.99 0.00 6.07
MIBOR, % 2.66 0.03 [ Od3 46014 109.45 109.70 0.00 6.72
OCTATKM HA KIC B LIB, 313.5 7.5 ) Mlop39-06 111.45 111.50 -0.19 6.78
MNPA. PYB.

HE®Tb (URALS) 59.64 0.87 A Moc.o6n.58 108.65  108.80 -0.05 7.00
30N10TO 564.6 -3.7 (7 CamapO6n 2 0.00 100.29 0.00 6.93
EMBI+ 380.27 -0.36 [ HwxropO6n2 105.25 105.35 0.00 7.23
EMBI+ CMPEL] 187 2 'y PXX0-0706n 10161 101.70 0.30 7.35
EMBI+RUSSIA 425.67 -0.61 07 EspoceTb-1 100.76 100.89 0.00 9.97
EMBI+RUSSIA CMNPEA 101 4 S LIYH 01 o6n 100.45 100.49 0.05 12.15
MICEX RCBI 101.49 0.01% ) OTK-01 06. 101.95 102.19 -0.05 10.13
MICEX OB bEMBI, MITH. PYB. BUPXXA PMc PENO POCCUSA 30 111.63 111.81 -0.72 5.71
KOPIMOPATUBHbLIE 1239.00 2637.16 2500.95 UST 10 98.47 98.52 -0.39 4.69
MYHULMMNANBHBIE 1031.13  809.05 1071.76  FA3NPOM 13 119.25  119.75 -0.44 6.19
FOCYAAPCTBEHHBIE 3264.18 BAHK MOCKBbLI 09  104.85  105.17 0.02 6.45

M BHYTPEHHWI ONrOBOW PBIHOK

» B NATHULLY BHyTpeHHWI [ONrOBOM PbIHOK NPOLEMOHCTPUPOBan CHuxeHue. Mo
UToraM TOProBOro AHA KOTUPOBKM Haubonee akTUBHO TOProBaBLUMXCA obnurauui
CeKTopa HerocynapcTBeHHoro ponra B cpefHem cHusunucb Ha 0,15%. OpHako
TOproBasl aKTUBHOCTb PblHKA BHYTPEHHWX [OJIFOBbIX WHCTPYMEHTOB MO-MPEXHEMY
HeBbicoka. Mo uToram natHUupbl 06opOThI cekTopa cocTaunu 5,7 mnpa. pybnen (5,2
mMnpa. pybnei gHem paHee).

B cexktope KopnopaTtuBHbix obaurauuMii B NATHMLY WHBECTOPbl Haubonee axKTWUBHO
npofasanu obauralun 3MUTEHTOB MEPBOrO 3LLUENOHA, KOTUPOBKK KOTOPbIX MO UTOram
OHA B cpefHeM cHuaunucb Ha 0,2% (J1YKoin 02 (-0,02%), ®CK E3C 03 (-0,2%),
P> 06 (-0,25%, PXXL 07 (-0,3%), Fasnpom A6 (-0,16%).

KoTupoBkM Ha pbiHKe cybdefepasnbHbiXx U MyHWUUMNAbHLIX obnurauui B NATHULY
TakXe cHU3MNKUCb. B cpepHeM cTouMoOCTb obnuraunii perMoHasbHbiX NPaBUTENLCTB K
Beyepy cHusunacb Ha 0,16% (Moc.obn. 05 (-0,05%), Moc.06n. 04 (-0,23%),
Mockea 39 (-0,19%), Mocksa 44 (-0,05%).

Ha pbiHke rocypapcteeHHbiXx obnuraumii B nsathuuy LB nposogmn  aykuuoHHoe
nopasmeueHre OD3 cepun 46019 c pator norawenus 20 mapta 2019 roga. Mo
utoram aykuuoHa LB pasmectun OM3 ¢ [OXOLHOCTbIO, MPAKTUUECKU MOJIHOCTbIO
cooteeTcTBylolylo goxogHocth O®3 46019 wHa BTOpUuHOM pbiHKe - 6,99%
roposbix. Bcero baHkom Poccum 6bi10 npopaHo Bymar Ha obuyyto cymmy 4,1 mapga,.
pybnei no HomuHany npu obbeme npegnoxenna - 10 mapa. pybneit.

Ha BTOpHYHOM pbiHKE rOCyAapCTBEHHOIO AO/ra B NATHULY CYLLECTBEHHbIX U3MEHEHWH
He npou3owno. ToproBas aKTMBHOCTb YYACTHMKOB PblHKa COXPaHWIacb Ha HWU3KOM
YPOBHE, a KOTUPOBKWU Hanbosiee aKTUBHO TOProBaBLUMXCS OBAUrauui NpaKTUUYECKH He
U3MEHUJIUCD.

» LB P® nosbiliaer craBku no genosutam. KnioueebiM coBbiTMeM MSATHWLbI CTano
coobuierune LB o nosbilieHnn aenosanTHbIX ctasoK. LleHTpanbHbiii Bank P® nosbicun
MPOLEHTHbIE CTaBKW MO WHCTPYMEHTaM MPUBNEYEHUS [OEHEXHbIX CPeAcTB Y
KpeAWTHbIX opraHusauui. CrtaBka no oAHOAHEBHbIM Aeno3utam noebiweHa go 1%
rofoBbiX, a CTaBKa HeaesnbHbix genosutos — go 1,5% romosbix. B csoem npecc-
penuse LB coobuiaer, uTo noBbilleHWE CTABOK OCYLLECTB/IEHO B LENAX CHUXKEHWS
TEMNOB MHQAAUMM B cTpaHe. «[lpuHsATOe pelueHWe [OMKHO OKas3aTb B/IMSHWE Ha
CTOMMOCTb fleHer Ha [EHEeXHOM pblHKe W OyaeT cnocobcTBOBaTb CAEPNKMBAHUIO
pocTta feHexxHoM Maccbl. CHu)KeHWe crnpafa Mexay CTaBKamMW MpPUB/EYEHUS W
npeaocTaBaeHns JIMKBUOHOCTH no UHCTPYMEHTaM cTepunn3aumm M
pedmHaHcupoBaHus  baHka  Poccun  Gymetr  cnocobcTBOBaTb  CHUMKEHMIO
BOJIATU/IbHOCTM CTABOK LEHEXHOrO PbIHKA W €ro PasBWUTHIO».

Takum obpasom, LUb Hapsgy ¢ nonutukol ykpennenwus pybns ctan Mcnonb3osaTb
ele OguH MeXaHW3M CAEPXXUBaHWUA WMHMAAUMK, 3PPEKTUBHOCTb KOTOPOro Bbi3blBaET
y Hac 6osblune coMHeHua. TeM He MeHee, Mbl CUMTAeM, YTO MOBbILLEHUE CTOUMOCTH
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LLeNno3vTOB NPUBELET K POCTY CTOMMOCTHU LleHEXHbIX cpefcTe Ha MBK.

Cripon Pocomn-30 k UST-10, 6.1, B 3TOM cnyuae poCT CTOMMOCTH AEHEXHbIX CPEACTB AOJXKEH HEraTMBHO OTpPa3WTbCs
190 Ha BHyTpeHHeM pbiHKe. B nepsyio ouepeab 3TO0 oOTpasutca Ha Haubonee
KAUeCTBEHHbIX KPaTKOCPOUHbIX Bbinyckax. OAHAaKO Mbl HE MCK/lOYaeM, U4TO B KOHLe
3Toro Mecsiua (paBHO Kak W MNEepBOro KBapTtana), CUTyauus C [EeHEXHOM

140

130 NMKBUOHOCTbIO MOXET O6OCTpMTbCF|, B 3TOM C/ly4dae KOppekuua Ha BCEM AOO0J/IrOBOM
PbIHKE HE 3aCTaBuUT cebs XXOaTb. ﬂocne,que noBbilLEeHHe CTaBOK NO AeNO3UTaM LI,B
120 BbIrNAANUT BNOJIHE NNOMMYHO, €C/IKM NPeanosIoXKUTb, YTO HaNPAXXEHHOCTb Ha AE€HEXXHOM

pbiHKe HabJloganach y>ke B SHBape 3TOro roga, yero He npoucxoguno ¢ 2003 r.

“ BHELHWE OOJITOBbIE PbIHKA

110

100

» US-TREASURIES. Hauano HoBoro rnobanbHoro tTpeHaa?
9% » Ha npownoit Hepene pbiHOK us-treasuries UCMbiTan CUNbHENLIEE [aB/lieHWE CO
2005 con05 005 HoR05 A0S Awe-06 des06 wap-08 | ropOHbI MPOAABLOB, B pe3ynbTaTe Yero [OXOOHOCTH obnuraumii Kasmauelictea
. CWA Bbipocnn Ha 4 - 14 6.n. B 3aBMCMMOCTM OT Cpoka [LO noraweHus. BonHa
Cnpag kopnopaTuBHbIX obnuraumii k Mockse
350 npofaXk npojos/kanacb TpU AHA W, BO MHOrom, 6bina cessaHa € COObITUAMM,
325 BbixoaawmMMK 3a npegensl CLUA. B yetsepr Ha 25 6.n. 6bina nosblweHa craska ELLD
8o 2,5% ropoebix, ofHaKo 3TO cobbiTMe CcOBNano C OXuaaHuamMu. MHeectopos
BCTPEBOXWNO 3aseseHue rnasbl EBponenckoro LleHtpanbHoro Bbadka YKana-Knoga
Tpuiwe, KOTOpbIM B CBA3W C MOCNEAHWM CODObITUEM Bbipasun Oonee arpeccuBHbIM
250 B3rnag ELB HacueT nOAWMTUKM MOBbIWEHUS YYETHbIX CTABOK B CBSI3U C OMACEHUEM
225 pocta WHpAAUMK. B uTore, MHBECTOPbI Hayanu MeHSTb CBOM OXKWUAAHWUS MO CTaBKe
ELB 8 2006 rogy B cropoHy nosbiwenus ¢ 2,75 no 3,0% roposbix. Hosoctu
aHa/IoOrMYHOro XxapakTepa NpUWIKM U3 ANOHWM, rae nocnegHWe OTYETbl MO UHMNIALMM
Tak)Ke 3acTaBfiAlOT (PUHAHCOBbIE BJIaCTU FOBOPHUTb O BO3MOXXHOM POCTE MPOLEHTHbIX
150 CTaBOK A1 KOHTPOJIA 3a UHpAALMEN.
125 » B natHuuy, cunbHas cTaTUCTUKa MHAEeKca [Ee/IOBOW aKTUBHOCTU B cchepe ycnyr
aer05 cen05 om05 wom05 pec05 awe.06 (es.06 wap0b | napna  HeraTMBHbIM TEHAEHLMAM HOBbIM TOMYOK. 3HayeHWe HWHAeKca B deBpane
YPCMW 05 k Mocksa 40 Msitepouka k Mockea 36
NPeBbICUIO OXWAaHuss U cocTaBuno 60,1 nyHkTa no cpaeHeHuWtio 56,8 nyHkTa B
siIHBape W NporHo3amu Ha ypoeHe 58,0 nyHkTa. KoMnoHeHTa, oTpakatowas cuTyauuto
C 3aHATOCTH, TaKXXe oKasanacb o4yeHb cuibHOM. Ee 3HaueHue Bbipocno ¢ 51,1 pmo
Pfiepbl o6opoTos 58,2 nyHkTa, uTO MOXKET npefBeLLaTb OYeHb CW/IbHbIe AaHHble N0 CTATUCTMKE PbiHKa
OBopoT MM, pYE. ETT TpyZa, KOTOpble oOXUWJalTcs B KOHUe 3ToM Hegdenu. Celuac, 3KOHOMMCTbI,
(Bupsa + PTIC) cToumocTH, % onpouwenHbie REUTERS, nporHosupytoT, uTo 4uCio CO34aHHbIX pabounx MecT B
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KoprnopaTuHbIA CErMEHT

Nykoin206n 372.03 -0.02 ) eBpane coctaBut nopsaaka 200 Tbic. yenoeek.
CK E3C-01 345.54 010 2 » B KoHue npoLwwol Hefesu Ha PbiHKE MOSBUAWCD KOMMEHTapWW OTHOCHTENbHO
©CK ESC.03 260.87 020 v 3aBepLUeHHa 3MOXK rnobasbHOro carry-trade ¢ WMCMOSIb30BaHUEM Pa3HWLbI B CTaBKax
Anonunn u CLLA. 310 6eCcnoKoUT MHBECTOPOB Ha [O/ArOBbIX PbIHKAX WM 3acTaBifeT WX
P>X0-0606n 238.53 -0.25 [ o
npofasatb AonrocpouHble obnuraumm Kaswaueictea CLUA. BosmoxkHo, uTo Ha
PKO-0706n 231,04 030 v NPOLWON Heaene Hadan )OPMUPOBATLCSA HOBbIM r10OaNbHbIM TPEHA, KOTOPbIA MOXeT
FASTIPOM A 208.63 -0.16 v NPUBECTH K KOPPEKTUPOBKE B COOTHOLLEHUHW CTOMMOCTH OCHOBHbIX MUPOBbIX BafloT M
HTM3 0106 182.60 0.15 A BosblueMy, YEM OXHAANIOCb B Hauase 3TOro rofa, pocTy AOXOAHOCTEMN us-treasuries.
BTG -506 154.85 0.00 " » B wutore, K HacTosiLleMy MOMEHTY KpuBas [LOXOLHOCTH us-treasuries mnoka
®CK ESC-02 147.32 -0.20 ¥ COXPaHSIeT WHBEPCUOHHbIM BWA: AOXOLHOCTM 2-X JIETHUX US-treasuries cocCTaBastoT
[ASMPOM A3 125.35 .08 v 4,77% ropoebix (+4 6.n. Kk Hauany npownok Hegenu), 5-nethux — 4,72% (+8
6.n.), 30-netHux — 4,67% (+14 6.n.), a noxogHocth 10-neTHUX obauraumit oOCTUrM
flaeps! poctaianeHis rofosoro makcumyma — 4,69% roposbix (+11 6.n.).
» Ha o310l Hegene, B c/iyyae NPOAO/DKEHMS  pacnpodaX us-treasuries
Pocr, % Mapenue, % MHBEPCHOHHbIM BWA KPWBOM MOXET CMEHWTbCA Ha MJIOCKMH, OfHako Haubosnee
2.50 MITC-05 o6 3HauuMble AN OONrOBbIX PbIHKOB AAaHHble BbIMAYT B NATHWLY, NO3TOMY Mbl XOEM,
1.30 Anaman®106 YTO KOTHPOBKWU [OJITOCPOYHbIX US-treasures 4O 3TOrO BPEMEHU YACTUUYHO OTbIrpaioT
0.87 HKHX-04 06 nageHue NPoLUION Henenu.
0.70 CMAPTC 03 » Kotuposkn espoobnuraumii EMERGING MARKETS noka MeHsioTcs BmecTe ¢
063 .02 pbIHKOM 6a30BbIX aKTUBOB, & PUCKOBbIE MPEMHUU COXPAHAIOTCA Ha MPEXHMX YPOBHSX.
Mommmerant 050 Ha Haw B3rnisg, 370 roBOpUT O TOM, YTO WHBECTOPbl emerging markets noka He
BUOST Cepbe3HbIX OCHOBaHWM Ans OecnoKoWcTBa M MNOBOAOB [NS  PaclIMpeHus
Banmuka1od 130 puckoBbix npemuid. OgHako, B Clydae Pa3BUTUS HEraTMBHOM TEHAEHUMW Ha pPblHKe
AVDKK 406 -0.95 us-treasuries, BepPOATHOCTb  pacnpojax eBpoobaWrauqii  emerging markets
Mepexpect1 -0.80 3HauMTenbHo BbipacTeT. Ha npownoi Hepene, uaekc EBMI+ chuaunca va 0,33%, a
Cnypt 0106 -0.47 €ro cnpafi K 3aKpbITUIO MOC/NeAHero TOProBOro [HA coxpaHunca Bcero Ha 1 6.nm.

BblLLE UCTOPUUECKOro MakcMMyma W coctasnset 187 6.n.

» Kotuposku POCCUNCKUX EBPOOBJIMTALUMN noka Haxomsitcsi B 3aBUCHMMOCTH
OT [OMHaMMKWM BHEWHWX [AOAroBbix pbiHKOB.  CerogHs ¢ yTpa eBpoobauraiuu
«Poccua-30» Ttoprytotcs Ha yposHe 111,500 /111,875 npoueHTOoB OT HOMWHana.
Cnpag «Poccun-30»  k pecatunetHum obnuraumam CLUA B HacToswee Bpema
cocTasnset okono 100 6.n.
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Cnpaabl EMBI+ n EMBI+Poccus, 6.n.

aBr.05 ceH.05 ok1.05 HOs.05 pek.05
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“ HOBOCTU SMWATEHTOB AONTOBOrO PbIHKA

» WHTEP PAO pasmectwno credit linked notes (CLN) wHa $150 wmnH. ¢
noxopHoctbio 7,75% roposbix. OpraHusatopom sbinycka ebictynaet Citigroup. Cpok
obpalieHua HoOT 2 roga.

» M3 WM. CEPOBA. Craeka nepsoro KkynoHa obauraumn  OAO
«Metannypruyeckuit 3aBog um. A.K.CepoBa» nepBol cepun Ha cymmy 2 MJpA.
pybnei onpeneneHa Ha yposHe 8,75% rogoBbix, UTO COOTBETCTBYET AOXOAHOCTH K
norawenuio - 8,94% roposbix.

» YPAJIBATOH3ABOJ # Yelickui 3KcnopTHbid 6aHK 3akJiouMaM [Orosop U
pamouHoe cornaiweHve Ha 300 MnH. eBpo Ha noctaBky obopydoBaHus Ans
TEXHUYECKOrO NepeBOOPYKEHHUS NPeanpUATHS.

» OCOP 3 mapra 2006 ropa 3apervctpupoBana BbiMyCK WM MPOCNEKT OO/Mraumi
OAO «bawkupanepro» Ha cymmy 1,5 mnpg. pybneii.
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.' KANEHOAPb COBbITUN HA JONTOBOM PbIHKE

Kypc py6ns
290 80| CErofHs
289 333 | 15map 06 BHeouepeaHoe cobpanue akumonepos OAO "HIMO "MpkyT". Bbibopbl coBETa JEPEKTOPOB.
28.8
27 06
287 38 Map OuepepHoe 3aceganue komuceun FOMC. PaccmoTpenue Bonpoca 06 M3MeHeHUm y4eTHOM CTaBKM.
339 | 28map06
286 :
285 342
284 345
283 34.8
282
2.1 1 .' KANNTEHOAPBL NMEPBNYHOIO PbIHKA
28.0 35.4
27.9 357 [ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpatyerus
aBr.05 ceH.05 okT.05 HOA.05 nek.05 sHB.06 eB.06 mapn.06
AonnaplpyGne enpolpybni CEroOHA  KBK Yepemywiku, 02 700 6 ropal roa
10 map 06 KynbbiwesasoT-uneect, 02 2000 5 net
122 AuvHamika BamOTHBIX PLIHKOB 116 10 map 06 Tanocto-®uHaHc, 01 1000 3 roga
121 14 map 06 OTalip-duHaHc, 02 1000 3ropa
ﬁ‘g’ 115 | 15Map06 Jnken-duHarc, 01 3000 5 net
118 16 map 06 Onewmra UK, 02 600 4 ropal ron
17 24 map 06 JlaBepHa, 01 1000 4ropa
116 1.20
115
114 122
113
112
m 1.24
w M cTATVCTVIKA CLUA
108 1.26 [lata Nokasatens Mocn.  Oxwupaemoe [Mpownoe — dakTnyeckoe
asr-05 CG’J':)SUS‘;”'OS Hos-05 “‘*K'°5US;/“EBL126( thes-06 M‘;p'oe Mepuol  3HaueHMe  3HaueHMe  3HaueHue
LiKana cnpasa,
17 cbes 06 VHcbnsiums B npombiLunenHom cektope (PPI) AHB.06 0.20% 0.60% 0.30%
Hodrs 17 thes 06 WHnsums - Core PP (04nLLeHHas OT BAMSHUS LEH Ha aHB.06 0.20% 0.10% 0.40%
70.0 NpOAOBOMLCTBUE W 3HEPrETHKY)

670 22 dpe 06 MHebnsaums - Nupexc notpebutensckmx ye (CPI) AHB.06 0.50% -0.10% 0.70%
' VHcbnsums, 6e3 yyeTa LieH Ha 3HEProHOCUTENN 1 0 0 0
640 22 thes 06 pogoBonsGTMe (core CPI) AHB.06 0.20% 0.20% 0.20%
610 22 ches 06 Real Earnings AHB.06 0.20% 0.50% -0.20%

27 hes 06 Cratuctuka npopax Hosbix 4omoB (New Home sales), aHB.06 12600 12980 12330
58.0 MIH. eg.

550 28 ches 06 MHaexc notpebutensckon yeepeHHocTn (Consumer bes.06 104,50 106.80 101.70
) confidence index) : ’ ’ ’
52.0 28 ¢eB 06 MpenBaputensHas oueHka BB (preliminary) 4 kB.05 1.60% 1.10% 1.60%
400 1 map 06 VHpeke noTpebutensckux pacxogos (PCE core) sHB.06 0.20% 0.10% 0.20%

a6r05 con05 okr-05  Hon-05 fek-05 sHB-06 es-06 map-06 1 map 06 Vnpeke Aenosoii aktusHocTH (ISM manufacturing) AHB.06 55.60 54.80 56.70
BRENT URALS
CErogHA
9 map 06 Toproeblit 6anaHc (canbao, Mipa. Aonn. ) AHB.06 -66.50 -65.00
3
590 onere 10 map 06 CraTucTiKa pbiHKa TpyAa - Yncno HoBbix paboumx Mect bes.06 200 000 193 000
570 P (Non-farm payrolls) '
50 10 wap 06 CraTucTika pbiHka Tpyaa - YpoBeHb 6e3paboTuLybl bes.06 4.80% 4.70%
(Unemployment) ' ' '
530 10 map 06 Oeduunt degepansHoro BiogxeTta, Mnpg. Aonn. es.06 120.00 113.94
510
490
470
450
430
410

aer-05 ceH-05 okT-05 Hos-05 pek-05 sHB-06 hbe-06 map-06
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KPUBbIE JOXOLHOCTEWN 6 maprta 200

Kpueasi doxodHocmu cybghedepanbHbix U MyHUYUNanbHbIX o6nuzayul
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 mapTta 2006 r.

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

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

Umoau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu

Mokynka lMpopaxa AeHb Hepens mecsiL HKO Tekywas Knoraw. Kodepte [Oiop.ner. Moga. aop

ObP 02 0.0 - - 23.06.2009 15.03.2006 1208 0.00 0.00 { 0.00 0.00 0.33 - - 0.09 9.63 { 0.03 0.03
OBP 03 0.0 - - 22.09.2009 15.06.2006 1299 { 98.65 98.75: 0.11 0.04 0.22 - - 037 467 i 0.28 0.27
O®3 25057 2.4 33773 7.40 20.01.2010 - 1419 :104.00 104.04: -0.05 -0.05 0.00 : 7.50 7.12 6.38 - 3.40 3.20
O®3 25058 17.6 31866 : 6.30 30.04.2008 - 789 :100.56 100.60: 0.00 -0.04 0.05: 518 6.26 6.15 - 2.03 1.91
O®3 25059 0.0 0 6.10 19.01.2011 - 1783 { 93.70 9950 0.00 0.00 -0.03: 6.18 6.14 6.41 - 4.23 3.98
O®3 25060 0.0 0 5.80 29.04.2009 - 1153 { 98.48 9948 : 0.00 0.03 - 477 585 6.26 - 2.89 272
O®3 26198 0.0 42117: 6.00 02.11.2012 - 2436 :96.00 96.12f 0.00 0.05 -0.53i19.56 6.25 6.75 - 5.57 5.21
O®3 27019 0.0 8800 (10.00 18.07.2007 - 502 :105.60 106.40: 0.00 0.00 0.05 {12.05 940 5.22 - 1.31 1.24
0®3 27020 0.0 8800 {10.00 08.08.2007 - 523 1106.00 107.70{ 0.00 0.00 0.19 ! 6.30 943 5.66 - 1.37 1.29
O®3 27024 0.0 15001 i 7.00 19.04.2006 - 47 0.00 100.70{ 0.00 -0.18 -0.18: 844 695 154 - 0.13 0.13
O®3 27025 3.0 25806 7.00 13.06.2007 - 467 :101.13 101.40; 0.01 -0.10 -0.20: 1515 6.91 567 - 1.22 1.15
O®3 27026 0.0 16000 7.50 11.03.2009 - 1104 {102.00 102.90{ 0.00 0.00 0.52 {16.23 7.29 5.90 - 2.71 2.56
O®3 45001 0.0 28356 : 10.00 15.11.2006 - 257 0.00 102.67; 0.00 0.00 0.39 { 219 9.76 4.52 - 0.45 0.43
O®3 45002 0.0 5520 {10.00 02.08.2006 - 152 0.00 0.00 { 0.00 -044 -047: 247 9.78 4,58 - 0.42 0.40
O®3 46001 0.0 60000 § 10.00 10.09.2008 - 922 :106.62 106.99: 0.00 -0.01 -0.17 i 21.64 9.37 6.07 - 1.62 1.53
O®3 46002 0.0 62000 § 10.00 08.08.2012 - 2350 :111.30 11143 0.00 024 018 } 438 898 6.43 - 4.61 4.33
O®3 46003 0.0 37298 10.00 14.07.2010 - 1594 0.00 113.00; 0.00 -0.01 -0.49: 12.05 8.89 6.40 - 3.30 3.10
O®3 46005 44 20000 0.00 09.01.2019 - 4695 ( 4410 4468 -190 049 085 0.00 0.00 6.99 - 1215 11.36
O®3 46014 4.9 58290 § 10.00 29.08.2018 - 4562 §109.45 109.70i 0.00 0.82 -0.63i 46.58 9.12 6.72 - 5.63 5.28
O®3 46017 418.0 29354 9.00 03.08.2016 - 3806 :106.20 106.59: -0.05 -0.12 -0.64 : 395 844 6.72 - 7.00 6.56
O®3 46018 405.1 17940 9.50 24.11.2021 - 5745 1111.25 111.55! -0.09 -0.06 -0.58 } 20.56 8.52 6.76 - 8.71 8.16
0®3 46020 161.4 0 6.95 06.02.2036 - 10932 :100.60 100.70: -0.12 -0.25 0.00 : 3.05 6.90 6.96 - 12.93  12.09
Bceeo 450.4 482981

UcemoyHuku: REUTERS, pacdyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 6 mapTta 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 0.00 400 £10.20 17.07.2008 867 0.00 0.00 { 0.00 0.06 -025%11.74 977 7.79 - 213 1.98
KaszaHb, 01 26.73 750 :10.50 21.07.2006 - 140 :101.10 101.24: -0.15 -0.09 -0.39: 12.08 10.39 7.78 - 0.38 0.35
KaszaHb, 02 6.16 1000 {10.00 11.04.2007 - 404 :102.55 102.80: 1.53 159 1.28 { 11.51 9.73 6.87 - 0.85 0.79
KpacHospck, 02 0.05 630 :12.50 27.10.2006 - 238 :103.70 104.10: 0.29 0.00 0.27 : 12.67 12.01 6.17 - 0.63 0.59
Kpactosipck, 05 3.98 1000 { 6.19 18.10.2008 - 960  99.41 99.74: -0.27 -0.24 0.02 { 23.06 6.22 7.93 - 2.39 2.21
Hosocubupck, 02 0.00 1500 : 12.00 07.12.2006 - 279 0.00 000 : 0.00 024 0.01 2860 1155 6.92 - 0.72 0.68
Hosocubupck, 03 1.21 1000 : 13.00 14.07.2009 - 1229 :114.50 115.05: 0.31 -0.24 0.26 : 18.88 11.30 7.42 - 2.83 2.63
Tomck, 01 0.00 300 {12.00 22.11.2007 - 629 0.00 105.00: 0.00 0.00 0.00 1.84 1144 7.82 - 1.12 1.04
Yepa, 03 0.00 400 £10.03 18.07.2006 - 137 $100.81 101.09{ 0.00 -0.33 -0.35{ 12.36 9.95 7.74 - 0.38 0.35
Yepa, 04 0.00 500 :10.03 03.06.2008 823 :104.31 104.45: 0.00 -0.25 -0.27 : 23.90 9.60 7.95 - 2.03 1.88
Ymozu mopzaoe cybghedepasibHbIMU o6nuaauunMu
bauwkopmocmat, 04 0.00 500 8.02 13.09.2007 559 :101.20 101.60: 0.00 0.00 0.05 { 37.13 7.91 712 - 1.42 1.33
Benzopodckasi 0611., 04 0.00 320 {14.50 29.04.2008 - 788 0.00 112.95: 0.00 0.00 -0.53:49.66 1284 7.35 - 1.87 1.74
Benzopodckas 06n, 31001 0.00 2000  8.38 10.11.2010 - 1713 $103.25 103.45{ 0.00 -0.03 0.00 i 3.67 810 7.70 - 3.93 3.65
Boneoepadckasi 0611. 0.00 400 :11.99 14.05.2006 - 72 101.00 101.80{ 0.00 0.00 -0.10: 3.74 11.87 6.32 - 0.19 0.18
Boneoepadckasi 0611., 01 0.00 600 :13.00 11.06.2009 - 1196 0.00 0.00 0.00 0.00 0.14 :27.78 12.03 7.77 - 2.04 1.90
Boneoepadckasi 0651. 35001 0.44 700 {13.00 17.06.2010 - 1567 :109.50 110.00{ 0.00 -0.36 -0.18 i 25.29 11.82 7.51 - 2.41 2.24
Boporexckasi 06n1. 01 0.00 600 13.00 15.12.2007 - 652 0.00 0.00 { 0.00 0.00 0.00 i 28.14 11.80 7.08 - 1.59 1.49
Boporexckasi 0651. 02 0.00 500 {13.00 18.06.2009 - 1203 {114.00 116.00i 0.00 0.00 -0.16 i 27.78 11.35 7.51 - 2.77 2.57
Ypkymckasi o6n., 01 0.00 700 i10.50 22.07.2007 - 506 :102.30 102.60: 0.00 0.00 -0.33: 8.86 10.24 7.42 - 0.85 0.79
Ypkymckasi o611., 02 0.00 750 :10.00 07.09.2006 - 188 0.00 0.00 0.00 0.00 -0.79: 1430 9.89 8.03 - 0.50 0.46
Upkymckasi o6n. 31001 3.49 1500  10.00 17.12.2009 - 1385 i 0.00 104.35: 0.10 0.29 -0.13: 1945 958 7.23 - 1.86 1.73
Ypkymckasi o6n, 31002 1.01 900 { 8.50 23.10.2008 - 965 {101.10 101.29{ -0.09 0.00 -0.17 { 19.79 840 7.46 - 1.53 1.42
Kanyxckas o6bn., 01 0.00 300 {10.00 24.12.2007 - 661 0.00 0.00 0.00 0.00 0.00 {1890 9.71 7.79 - 1.68 1.56
Kuposckasi 0651, 01 0.00 400 8.39 22.12.2008 - 1025 :101.40 101.65: -0.25 -0.08 0.39 { 16.32 8.27 12.07 - 1.67 1.49
Komu, 05 0.56 500 :14.00 24.12.2007 - 661 :110.51 111.15; -0.62 -1.68 -0.13 2647 12.67 7.41 - 1.61 1.50
Komu, 06 0.00 700 14.00 14.10.2010 - 1686 (119.50 121.35{ 0.00 -0.08 1.89 { 53.70 11.75 7.56 - 3.54 3.29
Komu, 07 0.00 1000 :12.00 22.11.2013 - 2821 :110.00 113.50: 0.00 0.10 0.36 : 32.88 10.88 7.68 - 5.23 4.86
Komu, 08 0.00 1000 i 9.00 03.12.2015 - 3562 0.00 0.00 0.00 0.00 -0.73:21.70 896 7.66 - 6.44 5.98
Kocmpomckasi 0611, 04 0.00 800 {13.00 11.03.2008 - 739 0.00 0.00 { 0.00 0.05 065 2849 12.04 7.46 - 1.79 1.67
Kpacrosipckul kpad, 02 3.29 1500 : 10.95 26.10.2006 - 237 :102.65 102.80: 0.15 0.00 -0.13:11.70 10.65 6.66 - 0.63 0.59
KpacHosipckuti kp, 34003 0.00 3000 i 7.00 01.10.2008 - 943 99.31 9945: 0.00 -0.05 0.15 2858 7.04 7.21 - 1.91 1.78
KpacHodapckut kpad, 01 0.00 1000 {10.50 15.05.2007 - 438 :103.25 103.59: 0.00 0.00 -0.29: 31.07 10.17 7.37 - 1.13 1.05
Tlerunepadckasi 0611., 02 0.64 800 :14.01 08.12.2010 - 1741 $126.50 128.65{ 0.36 0.00 0.28 { 29.94 11.08 7.46 - 3.69 3.44
Jlerurepadckasi 0bn. 03 0.66 1300 {13.50 05.12.2014 - 3199 1129.50 131.00i 0.08 0.00 -0.3828.48 10.39 7.74 - 5.83 5.41
Mockosckasi 0611., 03 0.00 1000 §11.00 19.08.2007 - 534 :100.00 0.00 042 -0.79 -0.79: 3.62 10.32 6.30 - 1.39 1.31
Mockosckasi 0611., 05 196.53 12000 : 10.00 30.03.2010 - 1488 :108.71 108.75: -0.09 -0.23 -0.78 : 30.82 9.20 7.02 - 2.75 2.57
Mockoseckasi 0611., 04 2.24 9600 :11.00 21.04.2009 - 1145 :111.71 111.83{ -0.11 -0.18 -0.38: 1145 9.85 7.00 - 2.70 2.52
Huxeeopodckas 0bn. 01 0.47 1000 : 11.80 01.11.2006 - 243 199.00 103.00: -0.18 0.00 -043: 9.70 11.46 7.33 - 0.64 0.60
Huxezopodckasi 0611. 02 0.00 2500 §10.49 02.11.2008 - 975 :105.25 105.35: 0.00 -0.02 -0.14 {3449 0995 7.23 - 1.78 1.66
Hosocubupckas 0611. 15.71 1500 :13.50 27.07.2006 - 146 :102.62 102.68: 0.06 -0.09 -0.10: 1258 13.16 6.99 - 0.39 0.37
Hoeocubupckas 061. 02 0.00 2000 :13.30 29.11.2007 - 636 :109.70 110.20: 0.00 0.09 0.18 { 0.36 12.09 7.34 - 1.59 1.48
Hoeocubupckas 0611. 03 0.00 2500 { 9.00 15.12.2009 - 1383 {101.81 102.00{ 0.00 -0.04 0.59 { 18.00 8.80 7.77 - 2.56 2.37
Camapckasi o611., 01 0.00 2370 :12.00 04.07.2006 - 123 0.00 102.50: 0.00 0.00 0.09 : 19.40 11.71 4.58 - 0.33 0.32
Camapckasi 0611, 02 0.00 2000 : 6.82 09.09.2010 - 1651 0.00 100.29: 0.00 0.00 0.00 { 1457 6.80 6.93 - 3.87 3.62
Teepckasi 0611., 02 9.41 1000 § 16.90 23.11.2006 - 265 :106.75 106.85: 0.14 0.00 -0.30: 3.70 1581 7.25 - 0.70 0.65
Teepckasi 0611., 03 0.00 800 7.95 30.11.2008 - 1003 {100.85 101.05{ 0.00 0.00 0.05: 022 785 7.65 - 2.50 2.32
Tomckas 0611., 02 0.00 500 :11.00 27.07.2006 - 146 :101.60 101.77: 0.00 -0.20 -3.70: 10.85 10.85 7.37 - 0.40 0.37
Tomckasi o6n1., 03 0.54 600 11.00 13.10.2007 - 589 :104.50 104.95: -0.03 0.27 -0.35: 42.49 10.50 7.31 - 1.47 1.37
Tomckasi 0611, 34026 4.01 900 : 9.00 09.11.2009 - 1347 :100.25 100.50: -0.20 -0.05 0.05 : 28.11 8.98 7.70 - 2.78 2.58
Yomypmckas pecr, 01 0.00 1000 : 8.20 27.12.2008 - 1030 (100.91 101.08: -0.05 0.05 -0.25: 14.83 8.11 7.92 - 2.54 2.36
Xabaposckul kpat, 02 0.10 700 i11.00 05.10.2006 - 216 :1101.75 102.00: 0.00 -0.27 -0.15:17.18 10.79 6.86 - 0.57 0.54
Xabaposckuti kpad, 06 0.44 1000 { 9.00 24.11.2009 - 1362 :101.00 101.30{ 0.00 -0.15 0.07 { 2441 888 7.65 - 2.50 2.32
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 816 0.00 11250 0.00 0.00 0.00 { 31.89 10.72 6.30 - 1.99 1.87
Yysawusi, 03 0.00 500 9.50 13.04.2007 - 406 :102.40 102.70: 0.00 0.00 -0.58: 13.27 9.28 7.43 - 1.06 0.98
Yyeawusi, 04 3.43 750 §12.33 27.03.2009 - 1120 {113.80 114.17¢ 0.01 -0.12 043 { 53.37 10.80 7.23 - 2.56 2.39
Skymusi, 03 1.09 800 :12.00 17.06.2008 - 837 :108.95 110.27: -0.68 0.00 -0.97 { 24.00 11.02 7.94 - 2.01 1.86
Skymusi, 04 0.00 1000 § 13.00 16.03.2006 - 13 100.18 100.35{ 0.00 0.00 -0.30:i 27.78 1298 7.72 - 0.04 0.03
Skymusi, 05 0.00 2000 i 9.00 21.04.2007 - 414 :101.65 101.90( 0.00 -0.20 -0.10: 10.60 8.82 6.89 - 1.08 1.01
Skymusi, 06 18.52 2000 : 10.00 13.05.2010 - 1532 :108.15 108.43: 0.18 0.09 -0.05: 4.1 9.23 7.53 - 3.07 2.86
SHAO, 01 0.00 1800 : 11.00 03.08.2008 - 884 0.00 108.50: -0.42 0.00 -0.14: 7.84 10.23 6.89 - 2.20 2.06
Slpocnaeckasi 0611., 02 0.20 1000 :13.28 03.07.2007 - 487 :107.60 107.95: -0.20 0.37 -046: 2147 1234 7.08 - 1.23 1.15
SIpocnasckasi 0611., 03 0.00 1000 {12.00 17.11.2006 - 259 :103.28 103.47: 0.00 0.00 0.03 {2439 11.63 7.39 - 0.68 0.63
Slpocnasckasi 0671., 04 0.05 1000 :11.00 26.05.2009 - 1180 :109.10 109.45: 0.00 -0.05 0.28 : 30.14 10.05 7.18 - 2.77 2.58
Slpocnasckas 0611., 05 0.00 500 : 8.00 30.12.2008 - 1033 {100.50 101.10f -0.59 -0.05 0.75 { 1425 796 7.73 - 2.56 2.37
Mockea 32 40.46 4000 :10.00 25.05.2006 - 83 100.26 101.14f -0.22 0.00 -0.17 i 1.64 9.89 4.83 - 0.23 0.22
Mocksa 37 30.85 3900 {10.00 23.09.2006 - 204 0.00 103.00( -0.10 -0.06 -0.22{ 19.18 9.73 4.94 - 0.54 0.52
Mockea 27 76.15 4000 (15.00 20.12.2006 - 292 :107.00 0.00 : -046 0.00 -0.13:30.00 14.02 6.09 - 0.75 0.71
Mockea 42 0.00 3000 (10.00 13.08.2007 - 528 0.00 107.30: 0.00 0.00 0.00 : 493 946 5.99 - 1.36 1.28
Mockea 31 0.53 5000 £ 10.00 20.05.2007 - 443 :105.05 105.69: -0.57 -0.33 -0.52: 3.01 9.51 5.70 - 1.16 1.09
Mocksa 40 0.00 4000 §10.00 26.10.2007 - 602 :105.95 106.25:! 0.00 -0.56 -0.33: 19.18 9.41 5.86 - 1.44 1.36
Mockea 43 0.00 5000 {10.00 17.05.2008 - 806 (106.10 108.20i 0.00 -0.51 -046: 3.84 926 6.24 - 2.01 1.89
Mockea 29 0.00 5000 {10.00 05.06.2008 - 825 :104.23 108.30: 0.00 -0.06 -0.51:24.11 924 6.15 - 2.04 1.93
Mockea 36 0.00 4000 :10.00 16.12.2008 - 1019 :109.60 0.00 :{ -0.18 -0.30 0.00 : 21.10 9.05 5.95 - 2.48 2.34
Mocksa 47 0.00 5000 :10.00 28.04.2009 - 1152 {110.00 110.60: 0.00 0.63 -050: 9.32 9.08 6.16 - 2.75 2.59
Mockea 41 0.00 5000 :10.00 30.07.2010 - 1610 { 0.00 111.65: 0.00 000 -040: 877 9.00 6.32 - 3.70 3.48
Mockea 38 0.00 5000 {10.00 26.12.2010 - 1759 :{114.00 114.65{ 0.00 0.12 -0.35: 1836 8.74 6.57 - 3.94 3.70
Mockea 39 115.15 5000 {10.00 21.07.2014 - 3062 :111.45 111.55: -0.17 -0.04 -0.22: 1123 896 6.78 - 6.10 5.71
Mockea 44 284.82 20000 : 10.00 24.06.2015 - 3400 :111.35 111.45: -0.09 _ 0.09 18.90 898 6.81 - 6.53 6.11
Bceeo 525.96 139990

UemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

+7 (495) 105-8000, BH. 4233 16

OB30P AONIOBbIX PbIHKOB
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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

TASTIPOM A3 6.98 10000: 8.11 18.01.2007 - 324 £101.73 102.09f -0.07 0.14 -0.85 8 797 6.16 - 0.87 0.82
FA3[1POM A4 0.00 5000 : 8.22 10.02.2010 - 1443 :104.70 105.00{ 0.33 -0.33 0.67 3 783 6.87 - 3.46 3.24
rA3IPOM A5 5.09 5000 : 7.58 09.10.2007 - 588 {101.51 101.80f -0.68 -0.05 0.87 29 745 6.48 - 1.51 1.41
FA3[1POM A6 2515 5000 : 7.22 06.08.2009 - 1255 (100.50 100.65: 0.01 -0.15 0.90 4 718 7.18 - 3.10 2.89
HIK UTEPA 2.02 2000 { 9.75 07.12.2007 647 £100.88 101.10f -0.05 0.35 0.35 22 9.65 9.32 1.64 1.50

Jlykodin 02 16.33 6000 { 7.15 17.11.2009 20.11.2007 1358 {101.62 101.65{ -0.09 0.18 0.63 19  7.03 - 6.21 i 163  1.53
HOBATOK, 01 0.51 1000 i 9.40 30.11.2006 - 275 1101.40 101.63i -0.05 0.00 005 23 926 7.42 - 073 068
PyccHepms, 01 2283 7000 i 9.25 10.12.2010 12.12.2008 1746 :101.00 101.10: 0.00 0.01 000 : 19 916 - 9.02 i 248 227
Tam+egmb 03 10.20 1500 §12.00 01.07.2006 - 123 £101.00 0.00 i 014 0.00 -029: 20 11.77 586 - 034 032
Xumusi u Hegpmexumus

ALEK-MHeecm, 02 0.00 500 :11.80 20.05.2008 21.11.2006 812 : 0.00 102.00: 0.00 -044 -118: 2 11.80 - 1233 0.71  0.63
Hopozobyx, 01 0.00 900 i 9.90 11.06.2008 13.12.2006 834 :100.50 101.60: 0.00 0.00 0.15: 21  9.81 - 886 ! 077 070
Kytibbiwesasom, 01 0.00 600 i 0.00 15.06.2006 - 107 £100.01 100.10i 0.00 0.00 -020i O 0.00 0.00 - 029 0.29
MaputickuaHr13, 01 0.73 800 :12.40 16.12.2008 19.06.2007 1022 :100.36 100.70: 0.20 -0.16 0.00 : 24  12.31 - 12128 122 1.09
HUKOCXUM, 01 0.43 750 i14.00 14.12.2006 - 289 1101.10 101.49: -0.87 -0.18 -041i 29 1390 13.39 - 076  0.67
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 550 i 0.00 0.00 i 000 000 000: 20 798 7.87 - 072  0.66
HKHX, 04 530 1500 { 9.99 26.03.2012 02.04.2009 2218 :106.00 106.10: -0.88 -0.14 0.52 i 41  9.42 - 789 i 265 245
Hagpuc Kocmemurc, 01 0.00 400 :10.50 22.04.2007 - 418 :100.35 100.50: 0.00 -0.30 0.24 i 37 1045 10.30 - 1.07 097
CAHOC 02 2.30 3000 {10.00 10.11.2009 13.11.2007 1351 :105.70 105.98: -0.14 014 057 { 29 946 8.33 - 312 288
YomypmHIl, 01 0.00 1500 i 9.50 01.09.2009 01.12.2006 1281 i 0.00 0.00 i 0.00 0.00 -0.25i 47  9.51 - 10.07i 071 0.64
dnekmpoaHepaemuka

bawkupaHepeo, 02 0.03 500 : 9.50 22.02.2007 - 359 ! 0.00 101.80: 0.05 0.00 0.25 1 9.33 7.71 - 096 0.89
JleHanepeo, 01 11.26 3000 {10.25 19.04.2007 - 415 1101.55 102.00i 0.19 0.10 054 i 37 10.06 8.62 - 1.07 098
CeepdrnosaHepzo, 01 0.00 500 i11.50 01.03.2007 - 366 : 0.00 000 : 000 000 065: 57 1133 10.14 10.14: 092 0.84
Tamarepeo, 01 0.00 1500 i 9.65 13.03.2008 - 744 1103.00 103.35{ 0.00 000 039 i 44 936 813 - 182  1.69
®CK E3C, 01 2365 5000 : 8.80 18.12.2007 - 658 :103.20 103.32i -0.05 -0.39 -852: 17 852 6.96 - 168  1.57
®CK ESC, 02 2.08 7000 i 8.25 22.06.2010 - 1575 1103.98 104.10: 0.28 14 793 727 - 368 343
SlkymckoHepeo, 01 0.00 400 §14.00 31.08.2006 - 184 { 0.00 0.00 i 0.00 0.00 0.19 i 69 1359 7.97 - 047 044
Ces3b

Bonzamenekom 03 0.00 2300 : 850 30.11.2010 - 1736 :100.61 100.93f 0.13 0.09 000 : 20 842 8.37 - 322 298
Bonzamenexom 02 2520 3000 i 8.20 30.11.2010 04.12.2008 1736 :100.25 100.88i 0.85 020 000 i 19 813 - 797 § 249 230
Boivnenkom 01 9.64 3000 : 9.90 16.05.2006 - 77 110050 101.50i 0.79 0.00 -040: 28 975 2.67 - 021 021
[Nanbcesss 01 0.00 1000 {13.00 15.11.2006 - 260 1103.40 103.89: 0.00 -0.34 0.10 i 37 1253 7.59 - 068  0.63
MITC 04 0.00 1000 10.00 22.04.2009 26.04.2006 1149 i 0.00 100.95: 0.00 0.00 -0.48: 34 9.92 - 493 i 016  0.15
MITC, 05 15,57 1500 i 8.30 25.05.2010 29.05.2007 1547 :101.62 101.75 21 8.16 - 696 : 119 1.1
Mezacpor @unac 01 507 1500 i 11.50 07.06.2006 - 99 {9920 101.35{ -0.06 0.00 -005: 26 11.35 6.31 - 027 0.26
MezacpoH 0.00 1500 i 9.28 11.04.2007 - 407 i 0.00 10260 000 -010 -039: 35 908 7.26 - 1.05 0.98
MezagpoH, 03 0.00 3000 i 9.25 15.04.2008 - 777 1103.00 104.20 34 889 7.31 - 192  1.79
PTK-TIM3UNHI, 04 0.00 2250 : 9.69 08.04.2008 11.04.2006 39546 : 100.15 100.28: 0.00 0.00 0.18 i 32 967 - 740 i 012 0.1
Cubupbmenexom 03 1.08 1530 :14.50 14.07.2006 - 136 :102.46 102.58: 0.00 -0.18 -0.30: 18 1415 7.47 - 037 035
Cubupbmenekxom, 04 0.00 2000 :12.50 05.07.2007 - 492 1105.70 106.19: 0.00 -1.99 -0.09: 18 1179 7.86 - 126 117
Cubupbmenekom, 05 480 3000 : 9.20 25.04.2008 - 787 1102.25 102.40 31 900 8.19 - 195 1.80
Cubupbmenexom, 06 304 2000 i 7.85 16.09.2010 23.09.2008 1661 i 99.30 9960 035 -0.35 0.10 i 34 7.88 - 814 i 230 213
C3 Tenekom, 02 0.50 1500 i 7.50 03.10.2007 - 582 {9920 101.00i -0.85 213 066 : 11 756 845 - 1.09  1.00
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1822 i 0.00  0.00 23 8.98 - 787 i 181 168
CMAPTC, 02 0.06 500 :15.00 26.06.2007 26.06.2006 483 :101.30 101.35: 0.20 050 -1.19: 26 1480 - 1041:i 032 0.29
CMAPTC, 03 0.50 1000 {14.10 29.09.2009 03.10.2006 1309 :100.00 100.80: -0.10 0.45  1.41 57 1402 - 13.38f 056  0.50
Tammenekom, 03 0.00 600 :11.75 06.05.2007 - 432 1103.80 103.90: 0.00 -0.05 1.51 6 1131 855 - 112 1.03
YPCU 03 0.37 3000 :14.25 18.07.2006 - 140 :102.56 102.79: 0.03 -0.28 -048: 16 13.88 7.04 - 0.38 0.36
YPCU 04 16.92 3000 i 9.99 01.11.2007 - 611 1103.00 105.49i -0.26 -0.19 033 i 32 968 8.05 - 154 142
YPCU 05 20.62 2000 : 9.19 17.04.2008 - 779 1102.30 102.40 33 898 8.5 - 193 178
YPCU 06 0.00 2000 { 8.20 17.11.2011 20.11.2008 2088 :100.06 100.31} 0.00 -029 0.00 i 22  8.21 - 841 i 245 226
LleHmpmenexom 03 0.22 2000 :12.35 15.09.2006 - 199 :102.60 102.63: 0.33 -0.09 -0.04: 56 12.03 7.34 - 052 048
Lienmpmenexom 04 117 5623 (13.80 21.08.2009 - 1270 1116.30 116.64 043 040 -004i 4 1183 835 - 292 269
LlenmpanbHeiti Tenezpag 0 0.00 500 :16.00 22.08.2006 - 175 :103.40 103.70: 0.00 -0.46 -053: 3 1539 7.66 - 047 044
1OTK, 01 322 1500 {14.24 14.09.2006 - 198 :102.10 102.26: 0.01 -020 -048: 65 13.93 10.08 - 051 046
OTK, 02 529 1500 :10.50 07.02.2007 344 1100.15 100.20; 0.10 -0.04 -037: 6 1048 10.52 092 0.83

FOTK, 03 31.67 3500 :12.30 10.10.2009 13.04.2006 1320 :100.20 100.29: 0.00 0.00 -0.36 49 12.28 - 9.21 0.12 0.1
FOTK 04 0.59 5000 § 10.50 09.12.2009 - 1380 ( 99.75 99.90 i 0.35 0.00 0.00 22 10.51  10.61 - 2.19 1.98
Memannypaus

WHITPOM, 01 0.07 500 :12.50 20.04.2007 21.04.2006 416 100.40 100.57: -0.01 -0.09 -0.19 45 12.45 - 9.24 0.14 0.13
WHITPOM, 02 0.00 1000 {12.00 15.07.2010 26.07.2006 1598 :100.95 101.10 13 11.90 - 9.95 0.40 0.37
MaupUreecm, 01 0.00 500 :12.30 03.04.2007 - 399 100.80 101.25: 0.00 0.21 0.01 19 12.27 12.64 - 1.02 0.91
MaupWHeecm, 02 0.73 1000 {10.90 16.12.2008 28.11.2006 1022 {100.36 100.70 0.20 -0.16 000 i 27 10.82 - 10.10{ 072 066
HCMM3, 01 0.00 1000 {1210 19.05.2008 22.05.2006 811 100.10 100.70 33 1209 - 11281 023 020
OMK, 01 0.00 3000 : 9.20 12.06.2008 - 835 102.70 102.75 21 8.95 8.01 - 2.08 1.92
Pycan ®uH 02 0.00 5000 { 8.00 20.05.2007 - 446 100.95 101.15: 0.00 -0.20 0.15 22 792 7.24 - 1.17 1.09
PycAn®ur, 03 150 6000 ; 7.20 21.09.2008 - 936 {99.70 99.90 32 722 744 - 231 215
Ce0600Hbiti cokon, 02 0.00 600 (13.55 22.11.2007 27.05.2006 632 100.52 101.00; 0.00 0.00 -0.25 36 13.44 - 10.23 ¢ 0.24 0.22
Cr MEYED, 01 5.54 2000 :10.69 22.11.2007 30.05.2006 632 100.68 100.90: -0.22 0.00 -0.03 28 10.62 - 7.34 0.25 0.23
Cesepcmarib 0.00 3000 : 8.10 28.06.2007 - 485 101.00 101.30: 0.00 0.00 -0.20 14 8.04 7.58 - 1.27 1.18
T4 MEYEN 01 2283 3000 i 11.75 12.06.2009 16.06.2006 1200 :101.30 101.39} 0.03 -006 -0.39: 24 1160 - 7.00i 030 0.28
TMK 0.00 2000 :10.30 20.10.2006 - 234 10155 10165 0.00 000 015: 37 1014 781 - i 062 057
TMK, 02 5.12 3000 11.09 24.03.2009 30.03.2007 1120 {102.37 102.50: -0.12 0.05 0.15 47 10.83 - 7.98 1.01 0.93
Tynasepmem 02 0.00 1000 : 11.00 02.12.2007 02.06.2006 642 99.95 0.00 0.00 0.00 -0.26 27 11.00 - 10.72: 0.26 0.23
47713, 01 0.68 3000 i 9.50 16.06.2010 25.04.2008 1569 | 102.25 102.50 18 927 - 838 % 197 182
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OMUTEHTbI OBBbEMbI IMOrALUEHUE/ BbIKYT] LEHA U3MEHEHUE,%  [OOXOLQHOCTb,%  [OIOPALUA

O6oporT, Ob6bem, [OHeit po

M. py6.  MApA. Py6. KynoH,%  TMorawexue OdbepTa noraweHms Mokynka  [Mpopaxa neHb Hepens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Moga. aop
MawuHocmpoeHue
Asmoeas, 02 1.22 3000 : 9.20 13.08.2008 14.02.2007 897 £101.45 101.52: -0.15 0.05 0.10 { 3.28 9.07 - 780 i 0.94 0.87
Asmosas, 03 3.69 5000 { 9.70 22.06.2010 27.06.2006 40351 { 100.47 100.55: 0.06 0.03 0.00 { 16.74 9.65 - 7.99 { 0.33 0.30
Baeormauw, 01 0.56 300 :13.50 19.06.2008 22.06.2006 842 :104.81 104.99: -0.01 0.45 0.00 : 25.15 12.86 - -2.30 ¢ 0.31 0.32
BKM-®unaHc, 01 0.00 1000 :10.25 04.06.2008 06.12.2006 827 0.00 101.15¢ 0.00 -0.20 0.10 { 23.31 10.13 - 8.77 i 0.75 0.69
Boneabypmaw 01 0.00 600 :11.10 08.10.2008 11.10.2006 953 :100.15 100.25: 0.00 0.00 0.00 { 42.27 11.07 - 10.87 ¢ 0.59 0.53
[T-T3L| SHepeo 02 0.20 1500 {12.50 22.06.2006 - 114 $100.80 100.97¢ -0.39 -0.10 -0.31{ 23.29 1239 9.32 - 0.31 0.29
I'T-T3L SHepeo 03 5.08 1500 :12.04 18.04.2008 23.10.2006 780 :101.10 101.50: 0.06 -0.21 -0.30: 42.88 11.86 - 9.79 i 0.62 0.57
ETIK 01 0.00 1000  8.75 02.10.2008 05.10.2006 947 99.30 9944 : 0.00 0.19 -0.80: 34.76 8.80 - 10.01{ 0.58 0.53
WxAsmo, 01 0.46 1200 {10.70 14.03.2007 - 379 19910 9939 0.10 0.14 148 : 4896 10.78 11.75 - 0.96 0.86
Wxmaw, 02 0.00 1000 : 13.55 17.06.2008 19.12.2006 840 :101.10 102.59: 0.00 -0.10 1.18 : 2599 13.28 - 11.12¢ 0.77 0.70
UPKYT 03 31.13 3250 { 8.74 16.09.2010 - 1661 :101.23 101.38: 0.27 0.00 0.88 i 38.07 8.62 8.54 - 3.72 3.43
KAMA3-®unatc 0.00 1200 : 6.00 11.11.2006 - 256 0.00 9950: 0.00 0.00 -1.15: 1792 6.06 7.61 - 0.69 0.64
KAMA3-®unarc, 02 1.00 3000  8.45 17.09.2010 19.09.2008 1662 : 99.70 100.00: -0.30 -0.01 0.00 i 36.58 8.48 - 8.76 i 2.27 2.09
Kpuozenmauw, 02 0.31 500 :10.40 08.07.2008 11.07.2006 861 :100.30 0.00 { -0.20 0.00 -0.35: 13.96 10.37 - 942 : 0.36 0.33
JIOMO, 02 1.21 700 :14.20 11.07.2006 - 133 {101.01 101.10f{ 0.01 -0.11 0.35 i 19.06 14.05 10.85 - 0.36 0.33
Mul-@unanc, 01 15.04 1000 :10.50 03.06.2009 06.06.2007 1191 : 99.95 100.15: 0.01 0.10 0.50 i 23.88 10.50 - 10.74: 1.20 1.08
OM3 04 0.00 900 :14.25 26.02.2009 31.08.2006 1094 000 000 : 0.00 024 -190: 70.27 13.75 - 6.98 : 0.47 0.44
M3, 01 0.05 750 i 9.70 21.07.2009 25.07.2006 40015 i 0.00 100.54} 0.28 0.10 0.13 } 9.30 9.65 - 8.73 i 0.40 0.36
pommpakmop, 01 0.00 1500 :10.70 03.07.2008 07.07.2006 856 :100.00 100.29: 0.00 -0.12 -0.17 : 15.83 10.67 - 9.67 i 0.35 0.32
Pycckue Aemobycbl 0.00 500 :14.00 22.05.2006 - 83 101.10 101.25¢ 0.00 0.00 -0.59 i 38.74 13.83 8.09 - 0.23 0.21
Cantom-OHepaus, 01 0.00 3000 (10.15 25.12.2007 26.12.2006 665 :100.08 100.30{ 0.00 -0.15 0.10 { 17.52 10.14 - 10.18 ¢ 0.80 0.73
CamypH NHeecm 0.00 500 :15.00 05.08.2006 - 158 $102.33 102.50{ 0.00 0.00 0.04 { 10.27 14.63 8.91 - 0.43 0.40
HI1O CATYPH, 01 0.50 1500 : 11.50 23.03.2008 28.03.2006 39530 : 100.20 100.35: -0.10 0.00 0.00 i 50.10 11.48 - 8.86 i 0.08 0.07
Ceeepcmarib-aémo 0.20 1500 (11.25 21.01.2010 25.01.2007 1423 0.00 102.85: -0.58 -0.34 0.00 { 10.17 11.01 - 8.84 : 0.88 0.81
COK-Asmokomri., 01 0.22 1100 {12.32 24.04.2008 27.10.2006 786 99.60 99.90: -0.10 0.10 1.12 { 41.85 12.33 - 12.811 0.63 0.56
Cmpotmpatceas, 01 0.00 3000 : 9.60 25.06.2008 - 848 :101.25 101.65: 0.00 0.40 149 : 16.31 944 897 - 2.1 1.93
TB3, 01 0.00 750 :14.60 10.10.2006 - 224 £102.55 103.00i 0.00 -1.20 0.00 { 56.40 14.18 9.64 - 0.58 0.53
TpaHcmawxondure, 01 0.00 1500 :14.00 01.12.2007 05.06.2006 641 101.03 101.20: 0.00 -0.25 -0.49: 34.14 13.84 - 9.01 0.27 0.24
YpaneazoH3agod, 01 0.00 2000 £ 13.36 30.09.2008 03.10.2006 945 {102.00 102.55: 0.00 -0.34 -0.15} 53.81 13.02 - 893 i 0.56 0.52
YpaneazoH3agod 02 0.00 3000 : 9.35 05.10.2010 03.10.2007 1680 :100.25 100.50: 0.00 -0.19 0.50 : 37.40 9.31 - 9.23 : 1.47 1.34
JHobbiearoujasi NPoMbILWIIEHHOCMb
Tonumemann, 07 0.07 750 :17.00 21.03.2006 - 21 100.39 100.49: 0.08 0.04 -0.29: 7499 16.92 7.86 - 0.06 0.05
CY3K, 02 0.00 1000 { 8.50 15.02.2007 - 352 {99.85 100.15{ 0.00 -157 0.00 i 279 850 877 - 0.93 0.86
XatneH0 ['ond @uraHc, 01 3.52 750 :12.00 02.04.2008 09.10.2006 764 :100.00 100.70: -0.15 0.00 -0.20 : 18.08 11.94 - 11.60: 0.59 0.53
lNuweeasi NPoMbIUIIEHHOCMb
AnadywkuH 07 0.00 500 :14.00 08.03.2007 - 373 :101.90 102.10: 0.00 0.00 -0.95: 66.36 13.71 10.07 - 0.93 0.85
ATTK Apkada 01 0.62 600 :14.95 28.06.2008 29.06.2006 851 :100.60 100.70: -0.05 -0.01 0.10 { 25.39 14.86 - 12.74: 0.33 0.29
AlIK Oro, 01 4.36 1100 {15.50 22.04.2007 28.04.2006 418 {101.50 101.60} -0.15 -0.05 -0.03 } 46.92 15.27 - 6.00 { 0.16 0.15
banmumop-Hesa 0.00 500 : 1.00 05.09.2006 - 189 0.00 0.00 : 0.00 -0.51 1.08 : 2.38 1.06 12.63 - 0.52 0.46
Banmumop-Heea, 03 0.00 800 :11.65 15.05.2008 23.11.2006 807 {101.00 101.39{ 0.00 0.00 -0.30: 32.88 11.53 - 10.11§ 0.71 0.64
beneparkopm 0.00 700 £10.90 02.12.2008 05.12.2006 1008 0.00 000 : 0.00 000 1.00 : 25.08 10.85 - 1061 0.73 0.66
Bumm-bunis-farH 5.02 1500 11.24 11.04.2006 - 42 100.32 100.45¢ -0.04 -0.10 -0.25¢ 43.11 1120 8.08 - 0.12 0.11
Bumm-bunnb-fanH, 02 0.00 3000 :{ 9.00 15.12.2010 - 1751 :102.30 102.45: 0.00 0.00 230 : 17.01 8.79 8.55 - 3.95 3.64
Ipynna OCT, 02 4.59 1000 :13.60 08.05.2008 22.05.2006 800 {100.12 100.18f -0.15 0.02 -0.15: 40.99 13.57 - 10.76 ¢ 0.23 0.20
Lked-3¢p-Cu, 02 0.14 1200 {13.00 04.12.2007 05.12.2006 644 :103.00 103.20; 0.10 -0.10 -0.91} 29.92 12.60 - 874 1 0.74 0.68
Espocepsuc 6.59 1500 : 14.00 18.12.2007 20.06.2006 658 :100.00 100.45: -0.07 -0.34 0.40 : 26.85 13.94 - 13.12¢ 0.30 0.26
Wreecmnpoekm, 01 0.00 1000 :10.80 16.05.2007 - 442 £102.00 102.20: 0.00 -0.10 -0.05: 30.77 10.59 9.20 - 1.14 1.04
MukosiHoeckul 0.00 1000 :13.50 18.09.2006 - 202 :100.20 103.14: 0.00 -0.60 -1.25: 60.29 13.05 7.14 - 0.52 0.49
Hympureecmxondure, 01 0.00 1200 { 12.00 09.06.2009 13.06.2006 1197 :100.30 100.50: 0.00 0.40 -0.67 : 25.32 11.99 - 12.14: 0.28 0.25
MABA, 01 0.00 350 (12.90 15.06.2008 16.06.2006 838 98.00 101.00; 0.00 0.00 -0.50: 26.51 12.89 - 13.00§ 0.29 0.25
MapHac-M, 01 6.01 500 :12.75 15.03.2006 - 15 100.10 100.13: 0.03 -0.45 0.20 { 26.55 12.73 9.33 - 0.04 0.04
Mpatimepu foH, 01 0.11 750 :12.50 10.11.2006 - 255 0.00 100.12: -0.07 0.00 0.10 : 6.16 12.49 13.00 - 0.68 0.60
Paszynst-Llenmp 01 3.14 1000 : 14.00 05.06.2006 - 97 101.01 101.18: 0.15 0.40 0.15 { 32.99 13.84 9.26 - 0.27 0.24
Pasynsi-®uranc, 01 0.04 3000 :11.50 02.10.2008 05.04.2007 947 99.86 100.00i -0.20 0.20 0.00 { 45.68 11.52 - 12.01§ 1.02 0.91
Pycazpo 01 0.00 1000 : 11.66 19.07.2008 18.01.2007 872 99.80 100.00: -0.10 0.40 0.62 { 13.10 11.68 - 1222 0.86 0.77
Pycckut lpodykm, 04 0.00 440 :13.95 15.05.2007 16.05.2006 441 100.40 100.85: 0.00 0.85 -3.81i 535 13.83 - 9.79 i 0.21 0.19
Caneat, 01 7.78 1000 : 11.66 03.12.2008 06.06.2007 1009 :100.36 100.55: 0.25 0.22 - 26.51 11.60 - 11.46: 1.19 1.07
S@KO, 01 0.00 1000 : 8.00 05.09.2006 14.03.2006 189 0.00 0.00 { 0.00 0.00 -0.14: 38.36 7.96 - 15.20¢ 0.04 0.03
tOempar3um 02 0.00 1000 : 11.50 25.11.2008 28.11.2006 1001 : 99.00 99.80 : -0.15 0.00  0.00 : 28.67 11.56 - 1253 0.72 0.64
lTueoeapeHue
banmuka, 07 0.00 1000 : 8.75 20.11.2007 - 630 {101.50 103.05: -0.68 0.20 2.04 { 16.78 8.62 7.98 - 1.68 1.56
KpacHeit Bocmok-MHeecm 0.21 1500 : 11.50 25.02.2007 - 362 :102.60 102.77: -0.22 0.00 064 : 126 1121 8.89 - 0.96 0.89
Ovuakoeo, 02 1.25 1500 { 8.50 19.09.2008 - 934 {9940 99.50: 0.03 -0.30 -0.35: 36.79 855 8.99 - 1.90 1.74
[ T-Nneecmmernmce 01 5.20 1000 :12.00 28.09.2006 - 212 0.00 102.40: -0.59 -0.10 -0.24 : 49.97 11.78 8.73 - 0.55 0.51
MNT-Uneecmmermce 02 5.94 1500 :14.25 23.03.2009 29.09.2006 1119 {102.80 103.20{ 0.00 -0.04 -0.48 { 60.51 13.79 - 822 i 0.55 0.51
CAH Wumep6pro 1.59 2500 § 13.00 15.08.2006 - 168 :102.65 102.85: -0.78 0.00 0.25 : 21.01 12.65 3.53 - 0.30 0.29
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SMUTEHTbI OB BEMBbI MOrALUEHUE/ BbIKYI LJEHA N3MEHEHUE, % AOXO4HOCTb,% AIOPALINA
x_ﬁozirs MSE:?/B. KynoH,%  MMorawexne Odpepra ng':?eﬂza Mokynka  lMpopaxa nOeHb Heaens mMecsay HKO Tekywas Knoraw. Kodepte [iop.net. Moa. aop
PO3HUYHbIU CEKMo,
JHemckud mup, 0T 0.00 1150 { 8,50 26.05.2015 - 3374 | 0.00 102.00 0.00 0.00 1.00 20 850 8.68 - 6.46  5.95
Espocems, 01 5.71 1000 §16.33 25.04.2006 - 56 i100.81 101.05i -0.07 -0.11 -084:i 56 16.18 9.64 - 015 0.14
Koneiixa TH, 01 0.00 1200 i 9.75 17.06.2008 19.12.2006 840 i 0.00  0.00 - - 0.00 19 9.53 - 6.96 i 077 0.72
MazHum 01 0.00 2000 i 9.34 19.11.2008 - 995 {100.00 101.25{ 0.00 -0.41 0.00 25 9.25 9.1 - 241 221
Mapma-®uranc, 01 5.27 700 14.84 22.05.2008 - 814 :105.50 105.75: -0.18 -0.24 -0.25i 39 14.09 1239 - 192 1.71
Mapma ®urarc, 02 0.00 1000 {11.75 06.12.2009 07.06.2007 1377 } 99.90 100.00; 0.00 -0.20 0.00 27 197 - 1224% 119  1.06
Mampuya ®uraHc 0.00 1200 {12.32 10.12.2008 13.06.2007 1016 } 99.85 100.20i 0.00 0.00 0.00 26 1230 - 12.48: 120  1.07
MUP ®unaHc 0.00 1000 | 9.89 27.12.2007 27.12.2006 667 §100.20 100.35; 0.00 -0.11 0.30 17 9.87 - 973 i1 080 0.73
Mamepoyxa ®uHaHc, 01 1.11 1500 11.45 12.05.2010 - 1534 :110.50 110.75{ 0.54 0.35 1.28 33  10.34 853 - 340 313
lMamepoyka @uHakc, 02 0.09 3000 i 9.30 14.12.2010 - 1750 :103.10 103.35; 0.06 - 3.30 18 9.00 8.61 - 393 362
Mepexpecmok, 01 0.10 1500 : 8.81 08.07.2008 11.07.2006 861 :i100.35 0.00 i 0.70 _-0.15 0.05 12 8.72 - 594 i 036 _ 0.34
Jleekasi, necHasi npoMbiwsieHHocmb u LUBK
ALJER-VHeecm 0.00 500 :13.50 07.09.2006 - 191 0.00 000 { 0.00 -0.15 -167: 30 13.33 1136 - 050 045
Bonea 01 0.00 1500 {12.00 13.03.2007 - 378 101.26 101.50i 0.00 -0.25 1.35 55  11.83 10.81 - 096 0.86
rOToK 2.52 550 {12.50 06.06.2006 - 98 1100.40 100.55i -0.28 0.00 -025i 29 1245 1059 - 027 0.24
HIIK 01 0.60 500 i11.90 31.01.2008 03.08.2006 702 :100.00 100.35: 0.26 -0.01 0.40 8 11.86 - 1095 043  0.39
M3® Coro3, 01 0.00 300 {11.00 09.10.2007 05.10.2006 588 {100.20 100.40i 0.00 0.00 -0.05; 44 1099 - 11.07F 057 052
Pycckuti Texcmurb 03 045 1200 {12.00 20.10.2009 18.10.2007 1330 : 98.00 98.95: -0.10 -0.25 0.00 i 41 1213 - 1315F 147  1.30
Pycckut Tekcmurb 02 0.00 1000 §14.30 05.03.2009 - 1101 { 0.00 000 { 0.00 -0.15 -045i 68 1430 13.16 - 189 167
Slkosnesckuli Tekcmunb, 01 1.00 1000 §12.00 31.10.2008 27.10.2006 976 i 99.89 99.95: 0.03 -0.11 0.13 i 40  12.01 - 1247 0.63 _ 0.56
Cmpoumesibcmeo u urnnomeka
ADRK 0.00 1070 :11.00 01.12.2008 - 1007 ¢ 0.00 11111 0.00 0.00 -0.05: 26822 10.00 7.07 - 241 225
AWK, 02 0.00 1500 {11.00 01.02.2010 - 1434 :113.00 113.25{ 0.00 0.00 0.13 8 971 7.20 - 332  3.09
AWK, 03 0.00 2250 { 9.40 15.10.2010 - 1690 :107.55 108.09{ 0.00 0.00 0.56 1 8.72 6.98 - 294 275
AWK, 04 0.00 900 i 8.70 01.02.2012 - 2164 1108.50 109.40i 0.00 0.00 0.92 6 8.00 7.06 - 473 442
Inaemoccmpod, 01 13.93 2000 13.00 27.05.2007 27.05.2006 453 100.61 100.65: -0.08 0.00 -0.37 1 1292 - 1022 024 022
WHTEKO 01 0.00 1200 {10.95 15.02.2007 - 352 0.00 0.00 i 0.00 0.00 -1.00 4 11.06 1243 - 0.94 083
Uckumumyemerm, 01 0.43 200 :16.80 24.12.2006 - 299 :103.66 104.30i 0.76 -0.65 -0.03: 30 16.08 1149 - 0.76  0.68
Uekumumuyemerm 02 0.00 500 {12.50 05.11.2008 07.11.2007 981 {100.00 100.99} 0.00 0.71 045 7 12.38 - 12381 154 1.37
Tpynna JICP, 01 0.04 1000 }14.00 20.03.2008 23.03.2006 751 §100.23 100.30; -0.02 -0.15 0.00 61 1399 - 11.99: 0.06 0.06
MUA, 01 0.10 2200 {10.00 20.09.2012 - 2396 {101.50 102.00i -0.49 049 0.05 7 9.85 9.82 - 293 266
MUA, 02 2.02 1000 i 9.50 09.08.2008 06.02.2007 893 i 99.70 100.10i 0.10 0.00 -0.15 5 9.50 - 9.84 i 091 0.82
Mupakc lpynn 1.01 1000 {13.50 19.08.2008 22.08.2006 903 :101.05 101.33: 0.25 -0.04 0.28 3 1333 - 10.73: 048 043
MUK, 05 2.01 1120 {13.00 20.05.2008 23.05.2006 812 §100.40 100.50 0.01 -0.25 0.00 2 12.96 - 11591 023 0.21
LYH IleHCrneyCMY, 01 1.62 1000 §15.50 22.04.2010 27.04.2006 1514 :100.45 100.60: 0.14 0.03 -0.26: 53 1541 - 1120i 0.16  0.14
Canasamcmexiio 02 0.00 1200 i 9.28 28.10.2009 31.10.2007 1338 | 99.50 100.20; 0.00 0.00 0.00 30 9.28 - 948 i 154 1.4
Canasamcmekrio 01 5.72 750 i11.60 25.03.2008 26.09.2006 756 {103.25 104.00i 0.10 000 063 i 49 1115 - 452 i 055 0.53
Cub. yemerm., 03 0.00 800 {12.50 12.06.2008 15.06.2006 835 {100.70 100.99} 0.00 -0.05 0.20 26 1239 - 911 i 029 027
CYy-155 0.00 1500 14.00 30.03.2007 30.03.2006 395 :100.40 100.50; 0.25 -0.40 0.30 24 1395 - 948 i 0.08 0.08
FOCKK, 01 0.05 600 {14.00 01.07.2008 04.07.2006 39630 i 99.80 100.00} 0.30 _-0.05 -0.11i 21 1403 - 1430 0.35__ 0.30
TpaHcriopm
AsuaK. Camapa, 07 0.00 350 :15.00 08.03.2007 - 373 0.00 000 ! 0.00 -028 -029: 71 1463 1168 - 0.92 083
Mem Jladn XanonuHe, 02 117 3000 §11.59 22.05.2008 23.11.2006 814 {100.27 100.44: -0.13 0.08 -0.23: 30 1156 - 11.45% 0.71 0.63
MMK-TpaHc, 01 0.00 650 {11.50 10.07.2008 11.01.2007 39639 i 100.50 101.00i 0.00 0.11 0.35 15 11.41 - 10.82: 0.84 0.76
PX1, 02 0.00 4000 : 7.75 05.12.2007 - 645 :101.80 102.20i 0.20 0.00 0.08 18 7.58  6.51 - 166  1.56
PXLM, 03 3252 4000 § 8.33 02.12.2009 - 1373 :104.76 105.00i -0.20 0.07 0.81 19 794 6.95 - 326  3.05
PXL 04 3.00 10000 i 6.59 14.06.2007 - 471 1 99.97 100.30: 0.30 -0.10 0.40 14 6.57 6.43 - 124 117
P[] 06 2.63 10000 i 7.35 10.11.2010 - 1716 :101.05 101.15{ 0.10 -0.22 0.00 21 727 7.9 - 398 372
PX[ 07 27.57 5000 i 7.55 07.11.2012 - 2444 $102.10 102.13: 0.32 0.00 0.00 22 739 7.27 - 528  4.93
TpatcHegpmenpodykm 0.00 1000 { 8.90 10.05.2006 - 71 1100.20 100.50f 0.00 0.00 0.00 27 8.86 6.13 - 019  0.18
fOT3ip, 01 0.30 1000 §10.65 22.11.2006 - 267 $100.50 100.65i -0.14 0.10  0.05 28  10.58 9.90 - 0.71 0.65
SuiptOHuoH 01 2.44 1500 §13.00 10.11.2009 15.05.2007 1351 § 99.20 99.39 i 0.19 -0.05 0.00 5 13.08 - 1425F 113 0.99
PuHaHCO8bIU CEKMOop
Abcontom Bark, 07 0.00 1000 11.50 21.04.2006 - 52 1100.07 100.50i 0.00 0.05 -0.08: 12 1145 8.06 - 0.14  0.13
AK Bapc, 01 0.00 500 : 8.80 05.04.2006 - 36 :101.08 101.48: 0.00 0.00 -0.89: 35 8.76 457 - 0.10  0.09
bBark 3eHum, 01 0.00 1000 i 8.50 24.03.2007 24.03.2006 389 100.00 100.19i 0.00 0.10 -0.15} 37 8.48 - 5251 0.07 0.06
Brewmopzbatk 04 0.00 5000 i 5.60 19.03.2009 23.03.2006 1115 i 99.99 100.20i{ 0.00 0.35 0.24 24 5.60 - 547 ¢ 0.06 0.06
Brewmopzbatk 05 0.20 15000 i 6.20 17.10.2013 26.04.2007 2788 { 99.80 99.90 i 0.15 -0.05 0.40 6 6.20 - 639 1 112  1.05
lasbak, 01 0.98 1300 { 9.25 25.11.2008 12.11.2007 1001 :100.40 100.60: 0.00 -0.10 0.20 28 9.20 - 640 i 157 148
bank Kedp, 01 0.51 450 $11.00 05.10.2007 13.10.2006 584  98.47 98.70 i -0.10 0.31 0.00 16 1118 - 14.07F 060 0.53
Macmep-batk, 02 0.50 1000 §12.75 23.05.2008 02.06.2006 815 100.30 100.45: -0.05 -0.30 -0.99: 33 1269 - 10.13: 0.26  0.23
MKE 01 2.61 500 {11.50 25.04.2007 26.04.2006 421 {100.10 100.60 -0.05 -0.30 0.15 1 1147 - 977 i 016  0.14
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 350 0.00 101.40f -0.15 0.85 0.20 3 8.20 7.10 - 0.94 0.88
Mockommepybatk, 01 0.07 1000 { 9.76 10.12.2008 06.12.2006 1016 100.25 100.42: 0.17 0.19 0.32 22 9.72 - 936 i 075 068
Poc6ank, 01 1.02 3000 i 9.25 15.02.2009 14.02.2007 1083 ;101.55 101.75}{ 0.05 0.10 -0.34 4 9.10 - 752 i 094 087
PoccenxobaHk 01 0.15 3000 i 7.50 04.06.2008 06.12.2006 827 0.00 10050 0.00 0.00 0.25 17 7.46 - 7.00 i 074 069
Pycckuti Cmandapm 02 31.16 1000 : 14.04 14.06.2006 - 106 110171 0.00 i -0.24 -0.39 -045; 29 1380 7.79 - 029 027
Pycckuti Cma+Oapm 03 0.00 2000 i 8.40 22.08.2007 23.08.2006 540 :100.12 100.50: 0.00 0.00 -0.15 1 8.40 - 839 i 048 045
Pycckut Cma+Oapm 04 0.00 3000 i 8.99 03.03.2008 02.03.2006 734 0.00 000 i 0.00 000 -020: 45 8.99 - 8.61 i 0.01 0.01
Pycckut Cmatdapm 05 0.00 5000 i 7.60 09.09.2010 15.03.2007 1654 i 0.00 0.00 { 0.00 0.00 0.00 35 7.61 - 7841 099 092
CubakadembaHk, 01 0.00 470 $10.59 05.04.2007 06.04.2006 401 { 99.54 100.30i 0.00 -0.20 0.20 16 1059 - 10431 0.10  0.09
CubaxadembaHk, 02 0.00 1500 {10.00 12.12.2008 15.06.2007 1018 i 0.00 0.00 ;{ 0.00 -0.50 0.75 20 10.00 - 10381 1.21 1.09
Bark Criypm, 01 0.00 500 i 9.25 15.11.2007 16.11.2006 625 {100.00 100.65! 0.00 0.00 -0.20 3 9.19 - 856 i 0.70 0.64
TyparAnem 01 0.00 3000 i 6.40 06.10.2009 10.10.2006 1316 i 0.00 0.00 i 0.00 - 0.00 25 6.42 - 692 i 060 056
TK ®uHarc, 01 0.00 1000 §10.75 18.09.2008 22.03.2007 933 0.00 101.00{ 0.00 0.00 147 i 47 1039 - 738 1 099 092
YBPuP, 01 2.19 500 12.50 05.07.2006 - 127 1100.70 100.80i 0.04 0.00 0.35 19 1240 988 - 035 0.32
®uHaHc MHm WHe, 02 9.00 2500 : 8.33 12.09.2007 13.09.2006 561 0.00 0.00 i 0.00 0.00 0.00 38 8.33 - 849 i 052 048
XKB Bark, 02 3.06 3000 i 8.50 11.05.2010 16.05.2006 1533 i 99.85 0.00 i 0.02 0.08 -0.37i 24 8.51 - 877 i 0.21 0.19
XKb BaHk, 03 15.01 3000 i 8.25 16.09.2010 22.03.2007 1661 i 99.60 99.75: 0.45 0.00 _0.05 15 8.28 - 8.93 i 1.01 0.93

Mcmow-:u;(u:. REUTERS, pac.qemb/ BbaHka Mocksbl
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POCCUUCKWE EBPOOBNUIALIUK 6 mapta 2006 r.

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

Heit no Cnpag k
O6bem, MnH.  KynoH,% Morawexve A A Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas PaA

noratueHus benchmark S&P Moody's Fitch  [iop. net. Moa. aop

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $ 2400 10 26.06.2007 477 105.50 105.81 -0.12 -0.18 -0.70 5.54 9.48 78 BBB Baa2 BBB: 1.23 1.20
Poccusi 10 $ 2718 8.25 31.03.2010 1486 105.44 105.75: -0.06 -0.24 -0.53 5.36 7.82 60 BBB Baa2 BBB: 1.86 1.81
Poccus 18 $ 3466 11 24.07.2018 4523 146.13 146.63 { -0.89 -1.48 1.20 5.74 7.53 105 BBB Baa2 BBB: 7.91 7.69
Poccus 30 $19526 5 31.03.2030 8791 : 11163 11181} -072 -094 112 570 448 101 : BBB Baa2 BBB: 7.84  7.63
Poccus 28 $ 2500 12.75 24.06.2028 8146 182.50 183.00 : -0.85 -1.52 2.21 5.99 6.99 132 BBB Baa2 BBB: 10.82 10.51
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 69 98.88 99.13 0.00 0.00 -0.50 6.04 3.03 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 618 97.00 97.25 0.00 0.00 -0.06 6.23 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14052008 800 : 9475 9475 i 000 000 -013 645  3.17 0 {BBB Baa2 BBB: 376 357
MINFIN 7 $ 1750 3 14.05.2011 1895 88.50 89.44 -0.28 -0.42 -0.70 7.11 3.39 0 BBB Baa2 BBB: 6.20 5.85
O6nuzauuu Aries

ARIES 01 €2000 5.527 25.10.2007 598 104.69 0.00 -0.05 -0.03 -0.10 3.14 5.28 40 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1329 113.27 11345% -0.15 -0.49 0.06 3.76 6.84 43 BB+ Ba2 0.00i 3.25 3.13
ARIES 03 $ 2436 9.6 25102014 3155 : 127.41 127.81i -022 062 051 556 7.53 86 BB+ Ba2 0.00i 621 _ 6.04
MyHuyunanbHble egpoobauzauyuu

Mocxkea 06 €400 1095 28.042006 53 10090 10120: 0.03  -0.15 -059 397 10.85 140 : BBB Baa2 BBB! 0.14  0.14
Mocksa 11 €374 6.45 12.10.2011 2046 11049 110.74 : -0.23 -0.64 -0.30 4.29 5.84 84 BBB Baa2 BBB: 4.81 4.61
TamapcmaH 15 $ 250 7.7 03.08.2015 3437 101.88 102.38 0.28 0.56 1.49 7.42 7.56 271 B Bal BB 6.84 6.60

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8.875 25.00.2006 203 : 10124 10144 001 008 -026 651 877 174 [ B+ B1 BB 052 051
PocHegpmb 06 150 12.75 20.11.2006 259 105.10 105.60 i -0.56 -0.21 -0.57 5.18 12.13 40 B+ Baa2 BB+ 0.67 0.65

AMTE]T 07 175 9.25 30.06.2007 481 100.756 101.13: -0.99 0.00 0.00 8.61 9.18 383 1.24 1.19
A3I1POM 07 500 9.125 25.04.2007 415 103.91 103.97: 0.02 -0.13 -0.18 5.49 8.78 73 BB+ Baa2 BB+: 1.07 1.04
THK 07 700 11 06.11.2007 610 108.30 108.40: -0.33 -0.22 -0.27 5.67 10.16 91 Ba2 1.52 1.47
MTC 08 400 9.75 30.01.2008 695 105.50 106.00 : -0.22 -0.04 -0.21 6.60 9.24 183 BB- 1.76 1.71
Cucmema 08 350 10.25 14.04.2008 770 106.50 107.13: -0.27 -0.14 0.06 6.86 9.62 211 B B3 B+ 1.88 1.81
Anpoca 08 500 8.125 06.05.2008 792 105.25 106.00: -0.28 -0.16 0.08 5.51 7.72 75 B 1.98 1.93
Bumm-bunne-farH 150 8.5 21.05.2008 807 102.38 103.00: -0.28 -0.04 0.89 7.30 8.30 254 B+ B3 2.01 1.94
MMK 08 300 8 21.10.2008 960 102.28 102.76 : -0.23 -0.16 -0.15 7.03 7.82 227 BB- BB-: 2.35 2.27
Cubregms 09 500 10.75 15.01.2009 1046 : 112.70 113.00: 0.00 0.09 -0.30 5.84 9.54 108 BB Ba2 2.52 2.45

Cesepcmarnb 09
Espasxondure 09
HOPHUKETb, 09

325 8.625 24.02.2009 1086 } 103.59 104.19: -0.24 -0.02 -0.15 7.25 8.33 249 B+ B2 BB-i 2.67 2.58
300 10.88 03.08.2009 1246 : 110.34 110.97: -0.37 -0.32 -0.36 7.38 9.86 261 B+ B1 BB-i 293 2.83
500 7.125 30.09.2009 1304 : 101.38 102.38: -1.10 -1.73 -0.29 6.68 7.03 193 { BB+ Ba2 BBB- 3.11 3.02

(P AP AP AP PARPAPARAPAMPAPAPLAPLPAAPRAPARAPLAALP

rA3I1POM 09 700 10.5 21.10.2009 1325 : 11513 115.75: -0.23 -0.15 -0.05 5.80 9.12 105 BB+ Baa2 BB+: 3.04 2.95
MezacboH 09 375 8 10.12.2009 1375 i 102.38 102.71: -0.10 -0.19 0.39 7.26 7.81 250 B+ BB 3.26 3.15
Bbimriesnikom 10 300 8 11.02.2010 1438 : 102.26 102.59: -0.20 -0.05 -0.01 7.32 7.82 256 BB B1 3.43 3.31
A3I1POM 10 1000 7.8 27.09.2010 1666 : 114.09 114.51: -0.30 -0.61 0.53 4.32 6.84 93 BB+ Baa2 BB+: 3.93 3.77
MTC 10 400 8.375 14.10.2010 1683  104.17 104.57 { -0.13 -0.34 -0.28 7.26 8.04 254 BB- 3.82 3.69
Bbimnesnkom 11 300 8.375 22.10.2011 2056 : 104.50 105.25: 0.00 0.00 0.00 7.38 8.01 266 BB B1 4.48 4.32
Cucmema 11 350 8.875 28.01.2011 1789 i 105.50 105.71: -0.47 -0.38 -0.15 7.51 8.41 278 B B3 B+ 4.06 3.91
MTC 12 400 8 28.01.2012 2154 :102.97 103.21: -0.64 -0.61 0.05 7.37 777 264 BB- 4.79 4.62
Ceeepcmarnb 14 375 9.25 19.04.2014 2966 : 109.15 109.75: -0.83 -0.02 0.85 7.71 8.47 302 B+ B2 BB-i 5.80 5.59
Anpoca 14 800 8.875 17.11.2014 3178 { 11550 116.38: 0.11 -0.14 1.92 6.51 7.68 181 B 6.28 6.09
A3I1POM 13-1 1750 9.625 01.03.2013 2552 i 119.00 120.00 : -0.44 -1.14 0.84 6.23 8.09 151 BB+ Baa2 BB+ 5.40 5.24
A3I1POM 13-2 1222 4.505 22.07.2013 2695 99.53 100.53: 0.00 0.00 0.01 4.66 4.53 -6 BB+ Baa2 BB+ 3.12 3.05
A3I1POM 13-3 647 5.625 22.07.2013 2695 98.85 99.35 0.12 -0.35 0.28 6.02 5.69 130 BB+ Baa2 BB+: 2.94 2.85
A3I1POM 15 1000 5.875 01.06.2015 3374 { 107.41 107.81: -1.10 -1.03 1.23 4.86 5.47 129 BB+ Baa2 BB+i 7.16 6.83
A3I1POM 20 1250 7.201 01.02.2020 5080 : 105.75 110.00: -0.35 -0.59 0.77 6.56 6.81 186 BB+ Baa2 BB+ 9.14 8.86
A3MPOM 34 1000 8.625 28.04.2034 10280 i 126.50 128.25: -1.14 1.18 2.46 6.55 6.82 189 BB+ Baa2 BB+: 12.33 11.95

UemoyHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 6 mapta 2006 r.

SMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPALUA
O6bem, MnH.  KynoH,% MoraweHune ngrz:aeizﬂ Mokynka Mpopaxa [eHb Hegenio Mecsy K noraw. Tekywasn becr:-:;::ﬁ:rk S&P Moody's  Fitch  [iop. ner. Moa. arop
baHKoecKue eepoobnu2auuu
Anbgpabarik 06 $ 190 8 13.042006 38 100.05 100.39: -0.01 -0.05 -0.14 6.80 8.00 243 [ BB- Ba2 B+: 0.10 0.10
Bank 3EHUT 06 $ 125 925 12.06.2006 98 100.63 101.06 i 0.00 0.00 -0.13  6.69 9.19 202 BT B i 026 0.26
Cbepbatk 06 $ 1000 6.37 24.10.2006 232 £ 100.77 101.07: 0.00 -0.05 -0.21 5.38 6.32 30 A2 BBB: 0.33 0.32
BTb 06 $ 350 5.851 22.06.2006 108 : 100.18 100.38: -0.27 0.13 -020 563 5.84 39 BBB BBB
MpomcesssbaHk 06 $ 200 10.25 27.10.2006 235  101.75 10225: 0.04  -0.01 0.00 734 1007 255 B Ba3 B i 061 0.59
MAOM 06 $ 200 9.375 23.09.2006 201 101.33 101.52f -0.02 -0.30 -0.37 6.54 9.25 163 B+ Ba2 BB-i 054 0.52
Mempoxommepy, 07 $ 120 9 09.022007 340 10127 10164: 0.03 -055 -049 753 8.89 271 B Ba3 0.90 0.86
Anbgpabank 07 $ 150 7.75 09.02.2007 340 : 101.14 10148 -013 -0.13  0.19 6.43 7.66 168 { BB- Ba2 B i 0091 0.88
Pocb6aHk, 07 $ 150 7.625 09.07.2007 490 i 100.92 101.55: 0.03  -0.07 - 6.90 7.56 203 B- B i 1.30 1.22
HOMOC 07 $ 100 9.125 13.02.2007 344 10150 102.38: -0.30 -0.35 0.26 7.41 8.99 260 Ba3 B i 0.91 0.88
MocHap6ark 07 $ 200 6.344 05.10.2007 578 : 101.54 102.03: -0.08 0.02 -0.04 570 6.25 67 BBB-
MBI Hukodin $ 150 9 19.03.2007 378  101.92 10241 -0.03 -0.05 0.27 7.03 8.83 226 B 097 0.93
Pycc. Cmand 07 $ 300 875 14.04.2007 404 {10135 101.85: -015 -0.39 -025 7.44 8.63 266 iBBB+ 1.04 1.00
BTb 07 $ 300 7.56 30.07.2007 511 103.15 103.63: -0.06 009 -0.02 546 7.33 48 BBB BBB 245
MBPP 08 $ 150 8.625 03.03.2008 728  101.50 102.08: -025 -0.14  0.15 7.79 8.50 304 B i 1.87 1.80
Anbgpabark 08 $ 250 7.75 02.07.2008 849 i 101.38 101.89: 0.00 -0.26 0.84 7.09 7.64 232 i BB- Ba2 B i 214 2.07
lasnpombark 08 $ 1050 7.25 30.10.2008 969 : 103.00 103.24: -047 -0.30 -0.18 6.00 7.04 124 BB Baal 2.40 2.33
BTE 08 $ 550 6.875 11.12.2008 1011  102.84 103.10: -026 -020 -0.36 574 6.69 98 BBB BBB: 2.52 245
Pocb6aHk, 09 €225 975 24.09.2009 1298 i 10527 10576 -0.71 -0.30  0.52 7.22 9.26 253 B- B i 206 2.02
MocHap6ark 08 $ 150 4.375 30.06.2008 847 9643 9695 i -0.18 -0.03  0.03 6.05  4.54 128 BBBS 2.20 2.14
XKb Bank 08-1 $ 150 9.125 04.02.2008 700 i 101.91 102.66: 0.00 0.01 0.42 8.02 8.95 324 B- 1.78 1.71
XKB Bank 08-2 $ 275 8.625 30.06.2008 847  100.95 101.73: 0.00 0.43 0.49 8.16 8.54 339 B- 2.11 2.03
Bark Mockest, 09 $ 250 8 28.09.2009 1302 i 104.85 10517 0.02 -025 -0.28 6.45 7.63 170 BBB- 3.07 2.97
Bark Mocksebl, 10 $ 300 7.375 26.11.2010 1726 i 104.03 105.03: -041 -041 -028 6.37 7.09 165 BBB- 4.01 3.88
BTE 11 $ 450 7.5 12102011 2046 i 106.92 107.16: -0.17 -0.32 -0.18  6.02 7.01 130 { BBB BBB: 4.58 4.44
BTb 15 $ 750 6.315 04.02.2015 3257 : 101.38 10155: -0.11 -0.30 0.16 5.87 6.23 111 { BBB BBB: 3.33 3.23
Cbepbatrk 15 $ 1000 6.23 11.02.2015 3264 : 100.78 101.28: -028 -020  -0.31 6.00 6.18 124 A2 BBB: 3.53 343
BTbE 35 $ 1000 6.25 30.06.2035 10708 i 102.00 103.00: 0.12 _ -0.81 0.79 6.10 6.13 144 i BBB BBB: 13.80  13.40

UemoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 6 mapta 2006 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 98.55 98.45 -0.39 -0.89 -0.16 4.70 8.09 AAA Aaa
US30YT=RR 97.39 97.30 -0.75 -2.27 -9.32 4.67 16.50 AAA Aaa
EU2YT=RR 99.39 99.38 -0.23 -0.21 -0.08 3.11 1.74 AAA Aaa
EU10YT=RR 99.28 99.28 -0.11 -0.75 -0.08 3.59 8.40 AAA Aaa
MEXGLB26=RR 161.44 161.44 -0.69 -2.27 2.99 6.15 10.28 BBB Baat
BRAGLB27=RR 135.88 136.06 -1.14 -0.82 6.47 6.87 10.42 BB Ba3
TRGLB30=RR 157.56 157.63 -0.75 0.08 3.52 6.91 10.83 BB- Ba3
TRGLB10=RR 121.88 121.56 -0.20 0.00 0.10 5.95 3.49 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B- B3
ARGGLB30=RR 31.19 31.19 0.00 1.22 2.92 80.67 1.84 B- B3
RUSGLB10=RR 105.56 105.44 -0.06 -0.24 -0.53 5.36 1.86 BBB Baa2
RUSGLB30=RR 111.56 111.63 -0.72 -0.94 1.12 5.70 7.84 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+ 187 2 380.27 -0.36 -0.63 3.16 13.54

EMBI+ RUSSIA 101 4 425.67 -0.61 -1.01 -0.05 10.14

EMBI+ MEXICO 109 0 330.91 -0.31 -1.26 0.06 7.07

EMBI+ TURKEY 170 2 248.66 -0.47 -0.02 2.49 10.46

EMBI+ BRAZIL 219 4 533.21 -0.40 -0.70 5.76 19.46

EMBI+ VENGVUELA 213 0 579.38 -0.30 0.12 6.40 22.61

WemouHuku: J.P. Morgan Chase, REUTERS
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KO

TAKTHAA UHOOPMALUA 6 mapta 2006 r.

HacToswmit LOKYMEHT NpeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMn U He SIBRSIETCA NPEASioKeHMEM O NPOBEAEHUM ornepaumii Ha pPbiHKE LieHHbIX Bymar, v, 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 OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

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

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

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