M b Mok

20 anpens 2006 r.

OB30P [OJTOBbIX PBIHKOB

WHavkaTopel pbiHka MTKO-O®3

35

74

3.0

25

20

0.5

0.0

73

72

71

7.0

6.9

6.8

6.7

okt 05 Hos1 05  pek 05 sHB 06 e 06 map 06 anp 06

O60poT Mo AeHbram, Mnpa. py6.
CpepaHeB3B. AOXOAHOCTb, % roA (Wkana cnpaea)

WHankaTopbl AEHEXHOrO pblHKa
500

okT-05  HOs-05 pek-05 sHB-06  cheB-06 map-06 anp-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

6.2
6.1
6.0
59
58
5.7
5.6
55
5.4
53

52

okT-05  HOA-05 nek-05 aHB-06 bes-06 map-06 anp-06
Poccuna-30 (wkana cnesa) —UsT-10

[oxoaHocTu obnuraumii Maznpoma n Mocksb!

71

7.0

6.9

6.8

6.7

6.6

6.5

6.4

6.3

6.2

6.6

10.0
9.0
8.0
7.0
6.0
5.0
4.0
3.0
20
1.0
0.0

5.1
5.0
49
48
47
4.6
45
44
43
4.2
41

okT.05  HOA.05 pek.05 sHB.06 (hes.06 map.06  anp.06
HoxopHocTs Masnpom A5 HoxopHocTe Mockea 39

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

n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 27.49 0.0265 )] 003 25057 103.50  103.95 0.08 6.45
EUR/USD 1.2349 0.0029 ) Od3 25058 100.20 100.27 0.16 6.30
MIBOR, % 2.88 0.80 )] 0d3 46020 99.60 99.74 0.22 7.04
OCTATKN HAKIC B LIB, 341.4 9.6 v MFop44-06 109.51 109.90 -0.04 7.03
MJIPL. PYB.

HE®Tb (URALS) 67.34 0.92 L) Moc.o6n.58 107.60 107.64 0.08 7.31
30M0TO 639.5 18.3 ) KOMM 78 06 10830  111.70 -1.55 8.01
EMBI+ 373.38 0.14 ) HuxropO6n2 10510  105.20 0.10 7.16
EMBI+ CMPER 184 5 [ P>X0-0706n 100.70  100.79 0.49 7.54
EMBI+RUSSIA 417.26 -0.02 v PyccHedTh 1 10112 101.22 0.00 8.95
EMBI+RUSSIA CMPEQ 103 -5 ¥ }OTK-04 06. 100.57  100.80 0.27 10.10
MICEX RCBI 101.25 -0.06% Vv MANK-506 100.20  100.35 -0.10 11.14
MICEX OBBbEMbI, MITH. PYB. BUPXA Pnc PENO POCCUA 30 108.63 108.75 -0.29 6.12
KOPMOPATUBHBIE 78129 535588 4806.53 UST 10 95.94 96.00 -0.36 5.03
MYHULIMNANBHEIE 151.06  670.87 212523 rA3MPOM 13 11748 117.88 -0.19 6.43
FOCYAAPCTBEHHGIE 15618.87 BAHK MOCKBbI 09 10391 104.31 0.08 6.70

M BHYTPEHHMM ONFOBOW PLIHOK

» BHyTpeHHWI [ONTOBOM PbIHOK HE yCnesn OTpearMpoBaTb Ha POCT LOXOLHOCTEM Ha
MeXAyHapoAHbiX pbiHkax. [lo uToram ToproBoro [fHA KOTMPOBKM CeKTopa
HerocyaapcTeeHHoro gonra B cpeaHem npubasunu no 0,05%. Toprosas akTMBHOCTb
Ha pblHKe BuYepa Bbipocna. 3a fAeHb  Oupxkesble  06OPOTbI  CeKTOpa
HErocyfapCTBeHHOro fgosira coctasunv 1 mnpg. pybnen (4,9 mnpa. pybnen grem
paHee).

BHUMaHWe yuyacTHWMKOB pbiHKa Buepa OblJIO OTBJEUEHO HA NEPBMUHbIA PbIHOK, rae
npoxoguno pasmeuienne OD3 46020 u pebiotHbix obnuraumin OAO «Poccuiickue
KOMMYHa/lbHbl€ CUCTEMDI».

Utorn pasmewtenns OD3 oTpa3nnu BbICOKWM WHTEpec K pybieBbiM aKTMBaM CO
CTOpPOHbI MHBECTOPOB. Ha aykuuoHe 6bi10 nogaHbl 3asBKM Ha OBLLYIO CyMMy CBbile
13 mnpg. pybnei, npu obbeme amuccuu 9 mnpg. pybnei. Mo utoram aykuuoHa
npaktMyecku Becb obbem OM3 6bin pasmeweH (8,9 mnpa. pybnen). MNpuuem, ans
pa3mewieHus LIb He npuvwnocb npeanaratb MHBECTOpPaM CYyLLECTBEHHYIO npemuto. 1o
HallMM OLEHKaM, NPeMUs Mo AOXOAHOCTU KO BTOPUYHOMY PbIHKY COCTaBMfa nopsiaka
2-3 nyHKTOB.

Pasmelienre pebioTHbix obnvraumii PKC Takye npoluno Ha nosuTueHoM sonHe. [o
pesynbTaTaM ayKLUMOHa CTaBKa MNepBOro KynoHa ycTaHosneHa B pasmepe 9,7%
ronosbix. JJoxonHocTtb kK 1,5-ronoeoi ogepte coctasuna 9,94% rogosbix, UTO HWxKe
ypoBHsa nporHosa opranusatopa (10,09 — 10,25% rogosbix). O6bem cnpoca Ha
aykuuoHe coctasun 3,1 mnpa. pybnei, uto 6onee uem B ABa pasa NpesbillaeT
0ObeM npeanoXKeHus.

» CerogHs Ha BHYTPEHHEM [OJITOBOM PbIHKE MPOMAYT ayKUMOHbI MO Pa3MEeLLEHUIO
obnuraumi Axkytun Ha cymmy 2,5 mapg. pybnen u AUBK—MWusect Ha cymmy 1,5
mMnpa. pybne.

» Pecnybnuka Caxa (flkytusa). CerogHs, nocne npakTMUecKM rOfoOBOW nNay3bl, Ha
NEPBHUHbIN PbIHOK BbIMAET OAMH M3 KPYMHEMWMWX 3aeMLMKOB cybdenepanbHoro M
MyHWuMnanbHoro cektopa - Pecnybnuka Caxa. Hosbie obnuraumn cepun 35001 Ha
cymmy 2,5 wmnpa. pybnei umeror cpok obpaueHus 7 net. OpHako W3-3a
aMOpPTU3aLMOHHOW CTPYKTYpbl (NMpefnosaraeT noaTanHoe MnoralleHue HOMWHana) Mx
Jlopauus cokpalaetcs go 4,8 nert.

» [lna oueHKW cnpaBen/IMBOro ypoBHs goxopHocth obnuraumin Axkytua 35001 mbi
UCNOMb30BaNM Y)Ke ODOpallaloliMecss Ha pblHKE OOAWraumMu AaHHOro 3MMUTEHTa.
KpeautHbiit cnpag obnuraumii AKyTMM OTHOCUTENIbHO KPWBOM JoxopHocTel Mocksbl
coctasnser 110 nyHkToB. TakMM o0Opa3oMm, chnpaBenvBbii YpPOBEHb [AOXOAHOCTH
HOBOro Bbinycka HAKyTMM JosmkeH HaxoauTbcs Ha yposHe 7,90% roposbix (ueHa
101,3 npoueHToB rogpoBbix). OpfHako, NpUHMMas BO BHWMaHWe [LJIMHY [AAHHOrO
BbIMyCKa, Mbl MoOJlaraeM, 4YTO WHBECTOPbl MOryT paccuMTbiBaTb Ha HebosbLuyio
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npemuio. Takum 06pa3oM, MO HalMM OLEHKaM, [JOXOAHOCTb obauraumi Axkytua
Crpaa Pocci-30 k UST-10, 6.0, 35001 Ha ayKuMoHe MOXeT CAOXMTbcs B pailoHe 8,0-8,1% ropmosbix, uTO
cooteetcTeyeT ueHe 100,4 — 100,85 npoueHTa HOMUHana.

ALUBK. Ha aykuuoHe no pasmeuienvto obnuraumin ALUBK-03 Ha Haw B3rnsg vmeer

140

135

130 CMbIC/1 ydyacTBOBaTb npu cTaBke KynoHa 9,65% romosbix, uTo cooTBeTCTBYET
125 poxopgHoctv K 1,5 netHen odepte Ha yposHe 10,01% roposbix W HebOMbLLOW
120 NPEeMHUU K BTOPUUHOMY PbIHKY OB/IMraLmMi aMUTEHTA.

115

M BHELLUHVE JONTOBbIE PhIHKY

19 » Us-treasuries. Ha ¢oHe 0BWbHOrO NOTOKA HOBOCTEW, PbIHOK Ka3HaYencKUX

0053aTeNbCTB  HAuMHaeT HanoMMHaTb aMepHKaHCKWe ropKW. Tak, BuepallHAs
9% CcTaTUCTMKa MO WHQSLMKM CNPOBOLMPOBasiia POCT [LOXOAHOCTEM us-treasuries, B
9 pesynbTaTte yero, AOXOAHOCTb AeCATUNeTHUX Bymar KasHauelcTBa BHOBb Npeoonena
okT-05  HOs-05 pek-05 sHB-06  pes-06 map-06  anp-06 ypOBEHb 5%.
oo KopmopasH oA  Mootes CerofiHa ¢ yTpa JOXOAHOCTU 2-X NeTHUX us-treasuries coctasnaioT 4,90% roposbix,
325 10-nethux — 4,98%, 30-netHux — 5,08%.
Uupexkc notpebutenockux ueH (CPl). Munuctepcteo Tpyaa CLUA coobwmno, uto
UHAEKC noTpebuTenbckux ueH B Mapte Boipoc Ha 0,5% (+0,1% B despane). 3a rog
215 PO3HUWUHble LeHbl Bbipocan Ha 3,4% (npu oxuaanun 3,5%).
250 basoBas cocraBnflowWas MWHOEKCA, WCK/AOYaloWas UeHbl Ha 3HEProHOCHUTENU W
NPoAyKTbl NuTaHus, B MapTe Bbipocna Ha 0,3% (+0,1% e dpespane) npu nporHose
0,2%. 3a 12 mecsues 6aszoBas uHAAUMA cocTaBuna Ha 2,1% (npu oxuaaHuu
200 +2,0%).
175 Boiwepnwas cratuctuka pobasuna HeonpegeneHHoctd B ToMm, uto MOPC 6nuska K
3aBeplLUeHHIo LUMKaa pocTta npoueHTtHbix ctaBok B CLUA. MNogosoe 3HaueHue 6a3osoi
WHNALMK, NOocne [ABYX MeCALEB 3aMefJjieHWsi, BHOBb Haudano pacti. OpHako B
125 CpaBHEHWW C NPOLL/bIM rofoM yposeHb 6asosoil uHdnsaumu B CLLUA Haxogutca Ha
o05  won05 pec0S  awe.06  es.06 map.06  anp.06 6onee HuskoMm yposHe (2,35% - B mapte 2005 ropa), uto oTpakaeT pesynbrar
YPCMW 05 k Mocksa 40 Matepouka k Mockea 36 o
Y>KECTOUEHUSA MOHETAPHOW MOJIUTHUKH.
Buepa Takxke 6biiM Onyb/MKOBaHbI faHHble O peanbHbIX AOXOfax HacesneHus. B
mMapTe goxofnbl Hacenewusa cHusuauch Ha 0,3%, nocne pocrta Ha 0,4% B chespane.
Nugiepbl 0BopoTos OKOHOMMCTbI, OMPOLLUEHHbIE  Ar€HTCTBOM RE(l)JTERS, paHee oOXWpanu MeHee

OBopoT M, pYE. W ETYTITET 3HauuTeNnbHOro cHwxenua nokasatens (-0,1%). CHuwxkeHue ypOBHA [OXOAOB
(Bupxa + PIIC) croumocTh, % HacesleHUs ABNAETCS NO3WTMBHLIM CHUIHAJIOM [NS [LOJIFOBbIX PbIHKOB, T.K. OTpakaeT
CHWXeHWe AaBneHus Ha WHopnsauuio. OaHako, Ha oHe Bonee cepbe3HOM CTATUCTUKM
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KoprnopaTuHbIA CErMEHT

P>XX[-0606n 974.82 0.05 N
SCK E3C-02 545.16 030 " BUEPALUHEro AHSA, CHUXXEeHWe NMoKasaTesisl He OKa3asio B/IMSIHASA Ha PbIHOK.
FA3MNPOM A4 386.97 -0.25 7 o o
675 506 56708 0.00 R Poccuiickue eBp006nMraLl,MH: Poccuiickue eBpoobnurauuu TaKxXe
NPOAEMOHCTPUPOBANU YyBepeHHbId pocT. Mo uToram AHs cyBepeHHble eBpOOOoHApbI
TASTIPOMAG 33070 010 v «Poccus 30» npubasunu 0,58%. Cerogns c yTpa Poccus 30 TopryeTcs Ha ypoBHe
PX0-0506n 325.48 -0.05 v 108,5/109 npoueHTa HoMHHana, goxoaHocTtb 6,09% roposbix, cnpag — 111 6.n.
P>X0-0706n 282.70 0.49 "
FA3MPOM A5 204.05 0.00 "
BbiMnKom®-1 200.00 0.00 "
MMB 02061, 139.76 0.00 Py
Nuaepsl pocTa/napeHns
Pocrt, % Mapenve, %
5.00 lOrTpanant
1.95 Kamck[on 1
1.55 Anagywknx1
0.80 THK BP 01
0.79 [A3MNPOM A3
BBK-01 06 -1.00
CTUHuH-01 -0.80
BaroHmaw 1 -0.40
CaTtypHWH-1 -0.40
MNaTepoukad -0.38
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M HOBOCTM JONTOBOTO PhIHKA

» PCK «MHUI» nnanvpyet B8 2006 r BbiNyCTUTb HOBbIM OBAMrauMoHHbIN 3aeM. o
C/loBaM PYKOBOAMTENA [enapTaMeHTa KoprnopaTuBHbix c¢uHaHcoB PCK Bsauecnasa
TuweHko, NogpobHOCTH NpeacTosAWwero 3aima OyayT onpeaeneHbl K EeTy TeKyLlero
roga.

Takxke Buepa Ha npecc-koHdepeHuun PCK  «Mul» nepBbit  3amecTuTens
reHaupektopa Cepreit Llusunes, oduumanbHo coobumn, uto B koHue 2005 ropa
KOMMaHWW yAanocb AOroBopUTbes ¢ MuHgMHOM O cnucanun gonra. OH gobasun, uto
B 6anaHce 2005 ropa ponra Her.

Mo Hawum paHHbIM, no utoram 2004 roga ob6bemM [OAroBbIX 06A3aTeNbCTB KOMNAHWK
coctasnan $326 mnH., umctbii ponr $275 mnH. O6beM BbIPYUKH 3a TOT e nepuof
coctasun $158,5 mnn., EBITDA - $12,6 mnH. Takum obpasom, fonroeas Harpyska
KOMMNaHWK HaxoAuiacb Ha O4YeHb BbICOKOM YpPOBHE.

MopgpobHOCTM npouecca ChAMcaHus  Aoara  NPeACTAaBUTENAMM  KOMMaHWM  He
o3ByuuBanucb. [o wuHpopmaumn CMMU, cosokynHas 3agmomkeHHocts PCK nepep
MuHdmHom B 2004 ropy coctasnana nopsgka $290 mnH., u 6bina obpasosaHHa B
pe3y/bTaTe HECOCTOSIBLUEMCS NMpojaxku camonetoB Mur-29 B UHguio.

Takum obpasom, no utoram 2005 ropa ponrosas Harpyska PCK cyuiecteeHHo
CHM3WUTCH, UYTO Ha (PpOHE C POCTOM 3aKa3oB Ha camosietbl Komnawuu B 2005 roay,
MOXKET 3HAUMTEJIbHO Y/IYYLLIMTb KPEAUTHOE KauecTBO 3IMUTEHTA.

» CBEPBAHK. Mo coobuiennio areHtctea MHTepdpakc, Cobepbank P®D nnanupyert
24-26 anpens npoeect road show ceoux espoobnuraumi (LPN). SmuteHTOM
ebictynaer SB Capital SA. Cpok obpauienus Hoebix LPN 6anka cocrasnser 7-10
net. Road show nnaHupyetca npoeectu B Ceyne, Lliopuxe, [oHkoHre, CuHranype u
JNloHpoHe.

» APHECT®UHAHC nnanupyet 26 anpens HauyaTb pa3melleHWe CBOWMX ODMraLimii
ob6wum obbemom 600 maH. pybneit.

M KPEOWTHBIE PEATUHI

» PECMYBJIMKA CAXA (Axkytus). Fitch Ratings npuceouno HauuoHasbHbIM
LOITOCPOUHbIM pedTHHT «A(rus)» npeacroawemy Bbinycky obnuraumi Pecnybnuku
Caxa (fAkytusa) obbemom 2,5 mnpa. pybnei.

BUH-BAHK. Fitch Ratings npucBouio oOXugaembld PEeWTUHr BO3BPATHOCTU aKTUBOB
«RR4» ¥ o)kMpaembli [ONrOCPOYHbIM PeUTUHr «B-» npepcrToswemy BbinycKy
TpexneTHux obnurauuit o6bvemom $100 maH. amutenTa B.IN. Capital S.A.

OB30P O0JIFOBbIX PbIHKOB
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.' KANEHOAPb COBbITUM HA JONTOBOM PbIHKE

Kypc py6ns
201 CErogHsi
289 10 mait 06 OuepepnHoe 3acenanue komuccum FOMC. PaccmoTpeHue Bonpoca 06 13MEHEHUM YHETHOM CTaBKM.
287 29 mait 06 BbixopHoit aeHb B CLUA (LeHb Mamsitu - Memorial Day).
285 1 nioH 06 141-51 BHeouepeaHas Bctpeya OMNEK, Kapakac (BeHecyana).
263 7 wton 06 Hayano cammuta "G-8" B CaHkT-MeTepbypre (npoanutcs o 13.07.2006)
28.1
27.9
277
M KANEHOAPH MEPBUYHOMO PbIHKA
275
27.3 [ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpalLeHns
okT.05 H0s.05 nek.05 aHB.06 es.06 man.06 anp.06
nonnap/pyéne eBpo/py6nb (Wwkana cnpaea) CEFO)J,HFI ﬂKyTVIﬂ, 26001 2 500 7 et
CErogHA  AUBK, 03 1500 3ropal 1,5
1225 Alutawia BanioTHLX pLikos 116 | 21anp06 Cureprus, 01 1000 3ropal 1,5
117 25 anp 06 Pycckuin mexayHapoaHblit 6aHk, 01 1000 3 ropal rog
1210 25 anp 06 MockoBckasi 06nactb, 25006 12 000 5 net
1195 8 9 anp 06 ApHecT®uHaHc, 01 600 3ropa /2 /rop
150 119 | 26 anp 06 CobuHbatk, 01 2000 3rogal 1,5
' 120| 27anp06 Axnbank, 01 600 3 ronal ron
116.5
1.21
115.0
1.22
135 1.23

|| CTATUCTUKA CLLA

okT-05 HOs-05 pek-05 aHB-06 peB-06 map-06 anp-06
JPY/USD USD/EUR (wkana cnpasa) Mocn. Oxupaemoe [pownoe  dakTuyeckoe

[Jata Mokasatenb
nepvoa 3HauYeHMe  3HaueHue 3HaueHre
Hedro 3 anp 06 Wnpekc lenosoit aktveHocTi (ISM manufacturing) AHB.06 57.00 56.70 55.20
73.0
71.0 5 anp 06 WHpexc [lenosoit aktusHocT (ISM non-manufacturing) aHB.06 59.00 60.10
69.0
670 12 anp 06 ToproBolit 6anaHc (canbao, Mapa. Aonn. ) es.06 -67.50 -68.59 -65.74
65.0 12 anp 06 [Jlecouuut chepepanbHoro BiomkeTa, MApA. [ONA. map.06 73.00 71.21 85.47
63.0 13 anp 06 /IMnopTHbIE LieHbI map.06 0.10% -0.50% -0.40%
61.0 13 anp 06 OKCMOPTHbIE LieHb map.06 0.20% 0.00% 0.20%
59.0 13 anp 06 PoatidHble npogaxy (Retail sales), m-t-m map.06 0.50% -0.60% 0.60%
ZZ 13anp06  Retal sales, ckniouas asTomMoBuAM, m-tm wap.06  0.40%  -140% 0.40%
53.0 17 anp 06 Cuer pBuxenus kanutana (Capital Net Flow), mnpa. be.06 63.2 694 86.90
51.0 Aona.
49.0 18 anp 06 WHcbnsums B npomblwneHHom cextope (PPI) map.06 0.40% -1.40% 0.50%
okT-05  HOs-05 pek-05 aHB-06  ¢peB-06 map-06  anp-06
BRENT URALS 18 anp 06 Wrdnsums - Core PPl (ounLieHHast OT BAMSIHUA LieH Ha wap.06 0.20% 0.30% 0.10%
NPOL0BONBCTBUE W SHEPrETHKY)
3om0T0 19 anp 06 WHdnaums - Miaeke notpebutensckix yen (CPI) map.06 0.40% 0.10% 0.40%
650
o0 19 anp 06 WHdnsiums, 6e3 yyeTa LieH Ha 3HEPrOHOCUTENM 1 vap.06 0.20% 0.10% 0.30%
npogosonbcTaue (core CPI)
610 19 anp 06 Real Earnings Map.06 -0.10% 0.40% -0.40%
590 CErogHA
570 i
25 anp 06 |/|H,Cl,.eKC nOTPGﬁVITel'IbCKOVI yBepeHHocTy (Consumer anp.06 106.00 107.20
550 confidence index)
%30 26 anp 06 Cratuctuka npofax Hoebix gomoe (New Home sales), % map.06 1100.0 1080.0
510
490 28 anp 06 MporHosHas ouerka BBIM (GDP-advance) 1 k.06 4.90% 1.70%
470
450

okT-05  Hos-05 pek-05 aHB-06 pe-06 map-06 anp-06
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KPUBbIE JOXOLHOCTEWN 20 anpensa 200

Kpueasi doxodHocmu cybghedepasnbHbIX U MyHUYUnanbHbIXx obnuzayuli

8.00
=< T
- Tomck, 01 @ ) , 01
g @ Yoa, 04 ° AmypTus :
z b |
Kanyx.o6n., 01
g Yysawus, 03 @ e Bonrorpag.o6bn. 02 |
= Bonrorpag, 01 |
k- ------------—-—-—- - - - Bonrorpa T - @ Tomckof 4 — - — — -~~~ ——————— A
® Tocporartoon, 03 @ Toverco6n 04 ! @ Koww, 07 ® Koww, 08
Kuposckasi o6, 01 ° HoBocubupck, 03 |
XaBaposckuit kpait, 06 @ ® Sy, 06 [
, |
. Vpiyr.obin, 04 @ IleHuH.o6n., 02 ‘
[ e @ Spobn 05 — — — — — — —— —— —— — — ——— — — e
|
VpkyT.06n., 01 ° BopoHex.o6n. 02 !
[ ] [ ) SkyTus, 03 |
Hosocu6.06n. ° Yysawms, 04‘ :’\:Céc.ogz.,ofi ‘
.06,
795 Xabap.kp. 02 Skyam, 05 TOMcK.06n., 03 Vipkyr.06n. 03 o0 P |
- ° ! ° ) ° KpacHosip.kp, 03 Py . 04 P 5 02\
amap.obn.,
@ Kasarib, 01 Kpacnona&xp, 01 Huxerop.o6n. 02 00007 i :
- 06n‘02 Bawkoptocta, 04 @ Kocrpom.o6n., 04 |
o ®i0s0cuBrpek, 02 R Boportex.o6n. 01 | Mocksa 44
700 |- - o TR ® Komn, 05 L e o
. Hosocn6.06n. 02 |
® EBenroporggbn., 04 !
Moc.06n., 03 e AHAO, 01 | ‘
[ |
Vepa, 03 Teep.o6n., 02 003 26198
675 ° ° Ap.o6n., 02 Mockea 38— 00346017
& 47
[Tomck.06n., 02 . Mockea 43 oorea
o @ KpacHosipck, 02
650 @ Mocksa 29 003 25057 @ 003 46002
: ‘MOCKEa 41 !
003 25060 @0P3 46003 |
@03 25058 [ ] |
3 27026 !
@ Mocksa 31 ‘) |
|
625 |- — — — Apobn,03 S T
|
|
Mocksa 40 !
|
6.00 ©® XMAO, 02 !
|
|
| Moga.atopauvst
|
575 . . . . . . . 1 . . . . !
0.0 05 1.0 15 2.0 25 3.0 35 4.0 45 5.0 55 6.0 6.5
UemouHuku: REUTERS, pacyemsi baHka Mockebl
Kpuebie doxodHocmeli koprnopamueHbIx obnu2ayuli
T¢ 0-3Hep i u xumu 7] 105+ TenekoMmyHuUKayuu
11.0 T T : :
® | | 13 | @ 10TK04
5
105{ § na: 00:3. o1 : : 10.0 4 ;-f |
g[ HIKO1 @ Bosra 01 | | é’[ :
]
1004 § YamyptHn, o1 Hodue Koc., 01 : : L
@ Ceepndw, 01 | | ! @ MrTC, 05
05| AUSK @ sk 02 | | ‘ °
I | 00 | 10TK, 02
S erosatok 01 @WTEPA 0 ® 1T, 01
@ PyccHedts, 01 | LTK 04
@ fleHdH, 01 | | 8.5 | | YPCK 06 ° ©@Bonrarenexom 03
) | I -
851 | | @ CAHOC 02 ! Cubregerom, 05 @@ cysrencrom, 06
| | HKHX, 04 Uentp.Tenerpacp 01 TarTenexom, 03 Bonratenekom 02
TatOH, 01 ! |
801 HKHX-03 ‘ ! 8.0 [ ] e Ten&m’ 02 PG
.B 3, 02 | | h 'Y @ C3 Tenekom, 03
A, ! ! ®CK E3C 03 CKESC, 02 Danecesisy 01 CubTenekom, 04
P | \ °
75 oporo6yx, 01 | | ®.--- -'-I'KSHF‘OM A6 754 - ukos Meradpo, 03 — — — — — —
0: L= @ TA3MPOM A4 ©® \icra® aun. 01
|
704 704 _ _ Cwbremexom,03
® 5y73H, 01 | ® \eragon
6.5 4 Beimnenkom 01 |
@ TpaHcHedTenpo, 65 | [ ) ° |
TaTHedTs 03 FA3MPOM A3 | | ’ YPCUI03
6.0 - ‘ | Kpusas doxodHocmu Mockes!
| Moga. aropaumns
| | Moa. 6.0
55 : : f f : : : 00 05 10 15 20 25 30 35
0.0 05 1.0 15 2.0 25 3.0 35 4.0

UemouHuku: REUTERS, pacyemsi baHka Mockebl

© BAHK MOCKBbI
AHanutTuvyeckun otgen

+7 (495) 105-8000, BH. 4233 RRCE SR R

OB30P AONIOBbIX PbIHKOB




KPUBbIE JOXOLHOCTEWN 20 anpensa 200

Memannypaus u 20pHO-pyOHbIii CeKmop
T

11.0 - |
®
@ XTI duHanc, 01 ! g
] @ Tynauepmet 02 | | Q
105 i i %
| | g
10.0 4 ! ! =
| |
| @MavpUHBect, 02 |
954 — — — — — — — L S
| |
| |
9.0 | |
| |
| \
utng, o1
851 ® JinPom, 02 OCY3K, 02 | °
| |
OMK, 01
g0 @ HCMM3, 01 | | (]
B | |
| | PycAn®uH, 03
7.5 ° MK @TMK, 02 ! L4
| |
TA MEYEN 01 | Pycan ®uH 02 b @ Cesepcranb |
70 - @@TMEYEMO1- L — — A
| |
| |
6.5 4 | |
| |
| |
6.0 4 | Kpueas doxodHocmu Mockes!
: Moa. alopauns
5.5 T - - T |
0.0 0.5 1.0 15 2.0 2.5
J1 I npo u AlK
14.0 ; ;
| [ ]
PycTeict 03 @PycTercr 02
Mpfow, 01 : :
1304 — — — — e [
AkTexctns, 01 | I
Apkana 01 @ _iOrpans 02 | |
120, @ _ 1 !
MNABA, 01 ‘Paaﬁmﬁﬁ 02 :
@ TABA, 01 | |
Moy — - - L
Paarynsi, 01 *ahmﬁv o1 :
® yrpusect ‘ ‘
® &
10.0 o @ Anaaluwim 01 !
OgT Benrpankopm I |
@ insectnpoexT, 01 !
° Bantumop, 02 A |
9.0 - Espocepayc _ —_ _ _ _ d— @ CuaRoE 02 — — — — — — — — — — —— — — —— — — — — —
° KpBdcTok |
[xeit-Icb-Cw, O : : BEO,02 @
8.0 | |
| @ Banuka, 01 |
@ nMTo1 ‘ ‘
@T 02 ‘ ‘
70 ‘ ‘ Kpueas doxodwocmu Mockes!
@ 99KO, 01 | |
I |
| Mog. aropauvsi
6.0
0.0 05 1.0 15 20 25 3.0 35 4.0
135 Cmp =
- T ®
! g
13.0 4 | 8
@ VickutumuemeHT 02 | g
12.5 | £
3
| =
12.0 |
I
R encPot A ___
Y I
11.04 VHTEKO 01 |
105 TnasmoccTpoid, 01 @ cy.155 :
I
10.0 Mupakc Mpynn @ MUA, 01 |
05 LIYH, 01 @Canasatcrekno 02 :
MUK, 05 !
904 ®uia, 02 |
I
8.5 ® cu6. uemeHT., 03 |
I
804 — — — — - - - 4 4
I
754 ! AVIXK, 04 @
I
70 ADKK @ ° @ADKK, 02 |
AVKK, 03 !
6.5 - !
Kpudas doxodwocmu Mockes! ! Mon. aropauus
6.0 |
0.0 0.5 1.0 15 2.0 2.5 3.0 35 4.0 4.5

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

poeHue u

P P
1.0 | &
‘ 5
MMK-Tpatc, 01 g
105 Vkwmaty, 02 E
Bonrabypmatu 01 3
! T
1004 - @ Camorpw01 s
@ Mo, 01 |
MpomTpakTop
@ EKo! | |
95 I |
rT-T3, 03 | @ Ypansaroh 02 |
BKM, 01 | |
00 nv3 @Cabyon ® Crpoirparicras, 01 |
’ ® o O I
Kpvorenmaw I @ KAMA3, 02 !
85 Vpansarot 01 : I/IPKVT& :
| |
80 [TTOU02  amag, 01 | ‘
[ | |
ABTOBA3, 03 | PX[ 07 !
CarypHitH ! |
751 1*1%&@@1* ot .—'2)“5439*_*-*-*-*'*'*'.* T
.AamltiAs,oz P :
701 @ PKAO2 .o = " Pk 03
' PycAsTobycel ! -
o [ 2 |
|
PX0 04
851 — ———— —— lkl‘L *********************** “Kpiieas doxodHoCru MocKebi “f
| Mon. sopauss
6.0 ; |
0.0 1.0 20 3.0 4.0 5.0
Po3Hu4Has mopzoens
13.0 |
ES M |
5 laTpuua
1284 ST ® @ Mspraot Tttt Tt
& ° ‘
1204-¢—————— MapTa; 02~ — — — — — — — — — — — — — — — — — — — — — — — - ———
S |
11.5 !
|
EspoceTb, 01 |
11.0 4
1 I
|
10.5 + |
|
10.0 |
|
954 — - e
MWP dunHaHc |
904 Maruut 01 @ |
[ ] @ MNsepouka, 02 :
8.5 - MsaTepouka, 01 | Oetckuit mup, 01
@ Koneiika TA, 01 |
8.0 |
|
75 1 |
|
7.0 4
Mepexpecrok, 01 Kpueas: doxodrocmu Mockes!
6.5 |
| Moga. aopaums
6.0 : T T T } T
0.0 1.0 20 3.0 4.0 5.0 6.0
@uHaHcoeblli cekmop
1007 ;
=®
i |
I I
3
951 % !
g @ YBPuP, 01 |
= @ MockommepuGai, 01 CMGaH‘aneMeaHK, 02
L e
° |
Cubakagem, 01 |
8.5 Cnypr, 01 I
|
[ ) PycCraHgapt 03 @ bank 3ennt; 01
8.0 XKB BaHk, 02 Y |
: @ ®unanc UHT UHB, 02 PVCCTEHAapT\Os
|
|
75 TypaxAnem 01
® pocsari, 01 !
[ ] I
|
A6coniot, 01 [}
oy e Poccenxobatk 01 O TK dunanc, (#1
MMB, 01
° ® @ BTE0S
65—~ - e ey BTBO4 T T T T 7
|
PycCranpapt 02 |
o
6.0 |
/
Moga. aropaums
55 T T T 1 A- Aropau 1
0.00 0.25 0.50 0.75 1.00 1.25

MemouHuku: REUTERS, pacyemsi baHka Mockebi

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU

I A T T



Kpueasi doxo0Hocmu pocculickux eepoobnuzayutl

9.0 4 ‘
b b Kyapasyr 07 |
Fy
5 |
8 | MpomcasisGank 06  gAwTen XK 07 |
g ° [ ] |
X JFC Mpynn 07
=1 ® PycCri5 :
854 @ @Anbga-bark 15 |
Bank 3EHUT 06 |
MBPP 08 Mpomcesassbark 10 g |
® ® XK5082 I
XKB 08-1® ® PycCr10 @Espas 15 I
|
|
8.0 4 Cesepcrans 14 @ |
|
Pyc.CT 08® Cucrema 11@ |
4 Hukoiin 07 @ TarapcraH 07 !
MTC 12 [
HOMOC 07 Pocbatk 09 Meracpor 09 [ ) |
MMK 08 @ @Boivnenkom 10
® ypancus o e  FEepas09 evrcio 2 ‘
751 ® BBA 08 ¢ ‘Ces!pmanb 09 Beimnenkom 11 :
bcha-bark 08
Vwmneke 07 @ ‘BbIMHenKOM 09 |
[ ) |
bt ABToBA3 08 @ Bark Mockeb! 15 !
MeTpokommepy, 07 ° [} asnpombatk 15 |
Poc6aHk 07 Cucrema 08 ‘
|
7.0 4 [ ] |
MOm 07 [
@ HOPHUKENb, 09
MIJ,:/I 06 ‘MTC 08 .p5p 08 BaHk Mockesl 10 Anpoca 14 :
Anecha-Barik 07 @ 5atik Mockesi 09 Taanpom 20
o [ ] |
Bepa2 06 MCB Ogg ®nck 15 |
651 BTE 35 |
HOBATOK 06 [asnpombak 08 oo o BTB 11 | @ Pocewn 28
° 6 c& 00 [asnpom 13-1 |
PocHedTs 06 MOHEPTL Fasnpom 13-3 CGepbaHk 15
@ CubHedTs 07 |
|
TH?W MocHap6:m< 08 BTB 08 Pocous 30 (4 |
6.0 4 @ ARIES 03 |
|
MINFIN 8 |
Tasnpom 07 o @) MINEIN 5 @ VINFINT |
Poccus 0 poca 08 @ Poccusi 10 :
| [iopauws, net
55 T T T T T T T T T T 1
0 1 2 3 4 5 6 7 8 9 10 1"
Kpuebie doxodHocmu emerging markets
8.00 < T T T T T T T T T T T T
° | | | | | | | | | | | |
r)
5 | | | | | | | | | | | |
7754 ¢ | | | | | | | | | BRAZIL (BB /B33 /BB-) | |
g | | | | | | | | L - - . | | |
H | | | | | | | [ | | | |
7501 = | | | | | | | Lt laeen | PERU (BB /Ba3 /BB ) |
| | | | | | | N I em== | | |
| | | | | | Lee="T | | | |
| | | | | | _._ Fs 1~ | | | | |
7254 - T~~~ T T T T (i [t ittt PP e S e T~ - @ (i == [
: : : : . ,? - ’: .7 : : TURKEY (BB-:/BaS /BB-) : : :
7.00 | | | =" | PR | I | | | |
! ! ! - = UKRAINE (BB-/B1'/BB~) ! + | | | MEXICO (BBB /Baal/BBB) |
| | .- | g | | | | | ) | |
] | | -1 .- ol | | | | | | |
675 | | ‘.’_..". | L | | | | [ | |
| Lz-" | | P | | | | [ | |
| . ” 7 | - @ | | | P | | |
L e SUPEEL o sswommmms |
- . PR aa
PRAPa [ J | . | | .- | | | O | | |
6.25 4 | | | | | | |
| | | | | | |
| I r | | |
6.00 | | | | | | |
| | p! | | |
| | | | |
| | | |
5.75 1 | | | I
| |
| |
5.50 1 | |
|
|
5.25 |
|
'
5.00 4 |
|
|
4.75 ! !
| |
| |
4504 1 O US TREASURIES (AAA /Aaa /AAA ) ®  MEXICO (BBB /Baat /BBB) O  RUSSIA(BBB/Baa2/BBB)
) | [ TURKEY (BB- /Ba3 /BB- ) [ ] PERU (BB /Ba3 /BB ) [ BRAZIL (BB /Ba3 /BB- )
| [ ] UKRAINE (BB- /B1/BB- ) [ ] S. AFRICA (BBB+ /Baa1 /BBB+) [ ] CHINA (A- /A2 /A) M
o mmee. Torapucomudeckuii (CHINA (A- /A2 /A )) OA. AtopaLns
4.25
0.0 1.0 20 30 40 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 130 14.0 15.0

UcmoyHuku: REUTERS

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

OB30P AONIOBbIX PbIHKOB
WW.MMBANK.R

W

- |6




PbIHOK PYBJIEBbIX OBNUTALIUIA 20 anpensa 2006 r.

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

OBopor Obwem, Kynon,%  MoraiweHxwve OdbepTa Aeit po
MIH. py6.  MIH. py6. noratueHus

Umoau mopzaoe 2ocydapcmeeHHbIMU 061u2ayusiMu

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

OBP 02 0.0 - - 23.06.09 15.09.06 1161 : 97.82 98.00: 0.25 -0.01 -1.89 - - 0.64 5.07 i 0.4 0.39
OBbP 03 1141 - - 22.09.09 15.06.06 1252 0.00 9925 0.05 025 0.31 - - 022 494 i 0.16 0.15
0®3 25057 72.6 40817: 7.40 20.01.10 - 1372 :103.50 103.95: 0.08 -0.34 0.00 : 17.03 7.14 6.45 - 3.27 3.07
0?3 25058 39.3 40655 6.30 30.04.08 - 742 :100.20 100.27; 0.16 -0.19 -0.15}113.29 6.28 6.30 - 1.90 1.79
O®3 25059 6050.5 8985 : 6.10 19.01.11 - 1736 § 98.50 98.56 { -0.03 -0.49 -0.22: 1404 6.19 6.61 - 4.10 3.85
O®3 25060 0.0 14898 5.80 29.04.09 - 1106 { 98.60 98.87 i 0.00 0.00 -0.10: 1224 588 6.42 - 2.76 2.60
O®3 26198 105.6 42117 6.00 02.11.12 - 2389 : 95.70 96.07 : -0.10 -0.17 -0.04 : 2729 6.26 6.79 - 5.44 5.09
0®3 27019 47.6 8800 :10.00 18.07.07 - 455 0.00 106.20; 0.28 0.00 -0.99 i 2493 946 527 - 1.18 1.12
0®3 27020 211 8800 (10.00 08.08.07 - 476 1105.00 0.00 { 0.19 -047 0.00 { 19.18 946 548 - 1.24 1.17
0?3 27025 1.5  25806: 7.00 13.06.07 - 420 :100.85 101.30¢ -0.11 -0.22 0.39 : 6.71 6.94 5093 - 1.1 1.05
O®3 27026 0.0 16000 7.50 11.03.09 - 1057 { 0.00 101.88{ 0.00 0.00 -131f 719 738 6.31 - 2.63 2.47
O®3 45001 0.0 18904 : 10.00 15.11.06 - 210 0.00 102.25; 0.00 0.79 -0.30: 863 9.78 2.89 - 0.32 0.31
O®3 45002 0.0 2760 (10.00 02.08.06 - 105 0.00 101.50: 0.00 -0.21 -1.18% 6.33 9.85 4.69 - 0.29 0.27
O®3 46001 0.0 60000:10.00 10.09.08 - 875 0.00 106.40; 0.00 -0.21 -0.16: 9.59 942 6.14 - 1.53 1.44
O®3 46002 75.5 62000 10.00 08.08.12 - 2303 :110.46 110.49: -0.03 -0.55 -0.26: 17.26 9.05 6.54 - 4.48 4.20
O®3 46003 10.5 37298 :10.00 14.07.10 - 1547 :111.97 112.00; 0.00 -0.27 -0.17 ;2493 893 6.43 - 3.17 2.98
O®3 46005 0.0 27477: 0.00 09.01.19 - 4648 : 4475 4525: 000 1.00 167 : 0.00 0.00 6.81 - 12.02  11.26
O®3 46014 0.5 58290:10.00 29.08.18 - 4515 £108.81 109.25;! 0.14 -0.27 -023:i 959 9.16 6.75 - 5.76 5.39
0®3 46017 41.2 49967 : 9.00 03.08.16 - 3759 :105.20 105.44: 0.04 -0.71 -0.31: 1553 854 6.86 - 6.85 6.41
O®3 46018 10.6  40936: 9.50 24.11.21 - 5698 :109.50 109.70: 0.00 -0.63 -1.13{ 911 866 6.93 - 8.72 8.15
0®3 46020 9027.3 7913 : 6.95 06.02.36 - 10885 : 99.60 99.74 : -0.22 -0.55 -0.20 : 12.00 6.97 7.04 - 12.74 _ 11.90
Bcezo 6579.9 538575

UcemouHuku: REUTERS, pacdyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 anpensa 2006 r.

OVMUTEHTbI OB BbEMbI IMOrALUEHUE/ BbIKYT1 LEHA U3MEHEHUE, % HAOXOAHOCTb,% AIOPALNA

O6opot Ob6bem, [OHeit po

M. pyB.  MIH. py6. KynoH,%  TMorawexve Odbepta norawenys Mokynka  Mpopaxa AeHb Hepens mecsL HKO Tekylas Knoraw. Kodepre [wop.ner. Moa. aop
moeu mop20e8 MyHuuyunaJibHbiMu o6nueauu;mu
Boneoepao, 01 0.00 400 :10.20 17.07.08 - 820 0.00 0.00 { 0.00 0.00 -0.19:24.87 0979 7.72 - 2.00 1.86
Kasatb, 01 0.00 750 :10.50 21.07.06 - 93 0.00 0.00 { 0.00 0.00 -0.19: 25.60 10.41 7.12 - 0.25 0.23
Kasarb, 02 0.00 1000 (10.00 11.04.07 - 357 :102.15 102.50: 0.00 0.00 -0.19i24.38 9.78 7.16 - 0.72 0.67
KpacHosipck, 02 0.00 630 :12.50 27.10.06 - 191 0.00 0.00 : 0.00 0.02 -1.06:28.77 1212 6.54 - 0.50 0.47
Hosocubupck, 02 244 1500 :{12.00 07.12.06 - 232 £103.17 103.50: 0.03 -0.32 -1.10: 1414 1163 6.98 - 0.61 0.57
Hosocubupck, 03 1.14 1000 {13.00 14.07.09 - 1182 :113.70 113.87f -0.14 -0.11 -0.48 { 35.62 11.43 7.67 - 2.70 2.51
Tomck, 01 0.00 300 :12.00 22.11.07 - 582 0.00 105.00{ 0.00 -0.33 -1.13: 12.66 11.51 7.95 - 0.99 0.92
Yepa, 03 0.00 400 (10.03 18.07.06 - 90 100.40 100.70: 0.00 0.05 -0.30: 25.27 9.95 6.76 - 0.25 0.23
Yepa, 04 2.21 500 :10.03 03.06.08 - 776 _:104.10 104.39: -0.10 -0.12 0.07 : 36.81 9.62 7.99 - 1.91 1.76
Umoau mopzoe cybghedepanbHbIMU 0bIU2ayusIMu
batukopmocmat, 04 0.00 500 { 8.02 13.09.07 - 512 0.00 000 i 000 -021 010 % 747 791 7.1 - 1.35 1.26
beneopodckas obr., 04 0.00 320 :14.50 29.04.08 - 741 0.00 111.00{ 0.00 0.00 -0.18: 68.33 12.83 6.92 - 1.74 1.63
beneopodckas obn, 31001 2.05 2000 : 8.38 10.11.10 - 1666 (102.25 102.30: -0.05 -0.28 -0.15i 1446 8.20 8.02 - 3.80 3.51
Bonzozpadckasi 0611. 0.00 400 :11.99 14.05.06 - 25 0.00 0.00 0.00 -069: 529 1187 -5.07 - 0.06 0.06
Boneoepadckasi 06n., 01 1.08 600 :13.00 11.06.09 - 1149 1106.00 107.70; 4.88 -0.60 -0.51: 4452 1226 8.54 - 1.91 1.76
Bonzozpadckasi 0651. 350011 055 700 :13.00 17.06.10 - 1520 1106.42 108.40i 023 -0.23 -4.55:42.03 1193 7.66 - 228 212
Boponexckas obn. 01 3.29 600 :13.00 15.12.07 - 605 {109.60 109.90: 0.00 -0.09 -0.27 i 1247 1187 7.06 - 1.51 1.41
Boponesxckas 061. 02 6.29 500 {13.00 18.06.09 - 1156 {114.35 114.50: -0.08 0.09 -0.61: 4452 1137 7.38 - 2.64 2.46
Ypkymckas 061, 01 0.00 700 :10.50 22.07.07 - 459 :102.05 102.25{ 0.00 -0.22 0.46 : 18.32 10.27 7.35 - 0.72 0.68
Ypkymckas o611, 02 3.03 750 :10.00 07.09.06 - 141 100.91 101.00:¢ -0.16 -0.08 -0.05: 7.07 9.90 7.54 - 0.38 0.35
Uprymckasi o6n1. 31001 0.00 1500 :10.00 17.12.09 - 1338 :103.25 0.00 : 0.00 0.00 -0.48: 740 9.63 7.32 - 1.77 1.65
Ypkymekasi 0611, 31002 0.00 900 { 8.50 23.10.08 - 918 0.00 000 : 0.00 -0.15 -0.35}30.74 842 7.54 - 1.40 1.30
Kanysxckasi o6n., 01 0.00 300 :10.00 24.12.07 - 614 0.00 0.00 { 0.00 0.00 -0.90: 31.78 9.75 7.88 - 1.55 1.43
Kuposckasi 065, 01 0.00 400 : 8.39 22.12.08 - 978 :101.25 101.40: 0.00 0.10 -0.44: 6.44 827 7.70 - 1.58 1.46
Komu, 05 0.00 500 :14.00 24.12.07 - 614 :110.00 110.40: 0.00 0.03 -2.74: 997 1269 7.04 - 1.53 1.43
Komu, 06 0.00 700 :14.00 14.10.10 - 1639 {118.30 122.00: 0.00 3.00 0.00 : 1.92 1296 10.36 - 3.56 3.23
Komu, 07 0.17 1000 (12.00 22.11.13 - 2774 :108.30 111.70f -1.41 -0.32 -0.54 { 48.33 11.11 8.01 - 5.08 4.70
Komu, 08 0.00 1000 : 9.00 03.12.15 - 3515 { 98.00 98.80: 0.00 0.60 -1.19: 10.85 9.01 7.72 - 6.45 5.99
Kocmpomckasi 0611., 04 1.10 800 :12.00 11.03.08 - 692 {107.81 108.15: -0.27 0.60 -0.92: 11.84 11.13 7.24 - 1.72 1.60
KpacHosipckud kpad, 02 0.00 1500 { 10.95 26.10.06 - 190 0.00 000 : 000 072 -0.29:25.80 1061 4.77 - 0.50 0.48
KpacHosipckud kp, 34003 0.00 3000 { 7.00 01.10.08 - 896 99.23 9935 0.00 -0.09 -0.15{ 2.68 7.04 7.22 - 1.85 1.72
Kpacrodapckuti kpad, 01 0.00 1000 :10.50 15.05.07 - 391 102.80 103.20: 0.00 0.00 0.00 : 4459 10.19 7.19 - 1.00 0.93
JleHunepadckasi 0611., 02 0.63 800 :14.01 08.12.10 - 1694 0.00 0.00 { -0.30 0.00 -0.08:47.98 11.21 7.66 - 3.56 3.31
JleHurepadckas 0b1. 03 0.00 1300 {13.50 05.12.14 - 3152 £129.00 129.58: 0.00 0.31 1.93 { 45.86 10.64 8.10 - 5.67 5.24
Mockoeckasi 06n., 03 1.64 1000 :11.00 19.08.07 - 487 :105.22 105.30f -0.02 -0.15 -0.38{ 17.78 10.45 6.93 - 1.26 1.18
Mockosckasi 0611., 05 1.05 12000: 10.00 30.03.10 - 1441 £107.55 107.64: 0.07 -0.55 -0.69: 3.08 9.29 7.31 - 2.74 2.55
Mockoeckasi 0611., 04 0.00 9600 : 11.00 21.04.09 - 1098 0.00 0.00 : 0.00 -0.57 -0.81:2562 9.94 7.21 - 2.57 2.39
Huxezopodckasi 0611. 01 0.00 1000 {11.80 01.11.06 - 196 :102.11 10250 0.00 0.55 -1.25:24.89 1142 552 - 0.52 0.49
Huxezopodckasi 0bn. 02 2.1 2500 :10.49 02.11.08 - 928 :105.10 105.20: 0.10 -0.19 0.02 ; 48.00 9.97 7.16 - 1.65 1.54
Hosocubupckas obr. 1.92 1500 (13.50 27.07.06 - 99 101.63 101.75: 0.00 -0.41 7.26 {2996 13.27 7.30 - 0.26 0.25
Hoeocubupckasi 0651. 02 4.47 2000 :13.30 29.11.07 - 589 :109.55 109.70: -0.09 047 -0.18: 1749 1212 7.07 - 1.46 1.37
Hoeocubupckas 0611. 03 16.46 2500 : 9.00 15.12.09 - 1336 :(101.15 101.55: 0.00 -0.29 -040: 7.15 8.87 8.02 - 2.48 2.30
Camapckasi o6n., 01 0.00 2370 112.00 04.07.06 - 76 100.35 101.50; 0.00 -193 243 { 493 12.08 15.39 - 0.21 0.18
Camapckasi 0611., 02 0.00 2000 : 6.82 09.09.10 - 1604 : 98.60 99.09: -045 0.00 -1.00: 6.35 6.90 7.33 - 3.81 3.55
Teepckasi 0611., 02 0.63 1000 (16.90 23.11.06 - 218 :105.75 105.95: -0.24 0.00 -0.59 i 2547 1598 7.16 - 0.57 0.53
Teepckasi 0611., 03 0.00 800 { 7.95 30.11.08 - 956 {100.60 100.90{ 0.00 0.00 -0.30: 10.45 7.87 7.74 - 2.37 2.20
Tomckasi 06n1., 02 0.00 500 (11.00 27.07.06 - 99 100.50 101.65¢{ 0.00 -0.78 1.84 : 25.01 10.88 6.56 - 0.27 0.25
Tomckas 0611., 03 1.52 600 :11.00 13.10.07 - 542 :104.35 104.70: -0.10 -0.10 -0.12: 1.81 1054 7.29 - 1.41 1.32
Tomckas 0611, 34026 0.47 900 : 9.00 09.11.09 - 1300 { 99.90 100.05: 0.05 -0.05 -0.50: 39.70 9.00 7.71 - 2.65 2.46
Yomypmckasi pecri, 01 0.00 1000 i 8.20 27.12.08 - 983 :100.85 101.10{ 0.00 0.05 0.39 i 25.39 8.12 7.92 - 241 2.24
Xabaposckut kpad, 02 0.00 700 :10.00 05.10.06 - 169 :101.35 101.56: 0.00 0.01 -020: 3.84 987 7.21 - 0.46 043
Xabaposckuti kpad, 06 0.30 1000 { 9.00 24.11.09 - 1315 {100.75 101.05: -0.05 -0.15 -0.35: 36.00 8.91 7.68 - 2.37 2.20
XMAO, 02 0.00 5000 :12.00 27.05.08 - 769 :103.00 112.50: 0.00 0.00 -1.70: 47.34 10.72 5.99 - 1.86 1.75
Yyeawus, 03 0.00 500 { 9.50 13.04.07 - 359 {101.70 102.09{ 0.00 0.15 -0.39: 1.82 9.33 7.80 - 0.95 0.88
Yyeawusi, 04 3.00 750 :12.33 27.03.09 - 1073 {113.15 113.60; -0.31 0.00 -0.39: 743 1090 7.41 - 2.56 2.39
Skymus, 03 0.00 800 :12.00 17.06.08 - 790 :109.40 109.59: 0.00 -0.08 -0.57 i 9.53 10.95 7.36 - 1.93 1.80
Slkymus, 05 0.00 2000 : 9.00 21.04.07 - 367 0.00 0.00 : 0.00 0.00 0.00 ;2219 8.87 7.22 - 0.95 0.89
SAkymus, 06 0.54 2000 :10.00 13.05.10 - 1485 :107.90 108.00; 0.00 -0.03 -0.67 { 16.99 9.27 7.60 - 2.94 2.74
SIHAO, 01 0.00 1800 (11.00 03.08.08 - 837 1106.55 106.70: 0.00 -0.65 -0.79{22.00 10.28 6.90 - 2.07 1.93
Spocnasckasi 0611., 02 1.63 1000 :13.28 03.07.07 - 440 :106.80 107.30: -0.14 -0.28 -0.37: 546 12.41 6.94 - 1.13 1.06
Slpocnaeckas 0611., 03 0.00 1000 (12.00 17.11.06 - 212 £102.82 103.10: 0.00 0.60 -0.13 i 35.21 11.61 6.17 - 0.55 0.52
Spocnasckasi 06n., 04 297 1000 : 11.00 26.05.09 - 1133 :108.40 108.65; -0.14 0.18 -0.37 { 44.30 10.12 7.34 - 2.64 2.46
Spocnasckasi 0611., 05 0.00 500 : 8.00 30.12.08 - 986 :100.50 100.90: 0.00 0.00 -0.38 i 24.55 7.92 7.49 - 2.43 2.26
Mocksa 32 0.00 4000 (10.00 25.05.06 - 36 100.11 100.80; 0.00 -0.08 -0.60 i 14.52 9.95 4.84 - 0.10 0.09
Mockea 37 4.70 3900 :10.00 23.09.06 - 157 :102.13 102.16: -0.02 0.00 -1.38: 7.40 9.79 5.05 - 0.42 0.40
Mockea 27 0.13 4000 :15.00 20.12.06 - 245 £106.59 106.70: -0.03 -0.29 -1.10} 12.33 14.07 5.06 - 0.65 0.61
Mockea 42 0.00 3000 :10.00 13.08.07 - 481 :104.50 0.00 { 0.00 0.08 -0.19: 17.81 9.45 5.53 - 1.23 1.17
Mocksa 31 0.00 5000 10.00 20.05.07 - 396 :103.00 104.70: 0.00 0.48 0.38 { 1589 9.62 6.30 - 1.03 0.97
Mockea 40 0.00 4000 :10.00 26.10.07 - 565 :105.00 0.00 : 0.00 -0.14 -0.85: 7.40 9.48 6.08 - 1.34 1.26
Mockea 43 0.00 5000 {10.00 17.05.08 - 759 :106.40 107.50: 0.09 -1.12 0.93 { 16.71 9.35 6.56 - 1.88 1.77
Mockea 29 3.16 5000 (10.00 05.06.08 - 778 :106.85 107.90: 0.04 -0.20 -0.35} 36.99 9.34 6.50 - 1.91 1.80
Mocksa 36 0.00 4000 :10.00 16.12.08 - 972 :108.47 109.11: 0.30 -0.23 -1.00: 33.97 9.17 6.32 - 2.35 221
Mockea 47 0.01 5000 {10.00 28.04.09 - 1105 £{108.25 108.40: 0.09 0.00 -0.68: 2219 9.24 6.68 - 2.61 2.45
Mockea 41 0.00 5000 :10.00 30.07.10 - 1563 :109.00 110.60: 0.00 0.18 -0.94: 21.64 9.07 6.44 - 3.57 3.36
Mocksa 38 23.50 5000 ({10.00 26.12.10 - 1712 £113.00 113.30f -0.31 -0.65 -0.52{ 31.23 8.85 6.82 - 3.81 3.57
Mocksa 39 0.77 5000 (10.00 21.07.14 - 3015 :109.75 109.81: -0.08 -0.72 -0.89  24.11 9.1 7.01 - 5.95 5.56
Mockea 44 0.00 20000 : 10.00 24.06.15 - 3353 :109.51 109.90: -0.04 -1.17 -0.84 :{ 31.78 9.13 7.03 - 6.38 5.96
Bceao 89.20 138990
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 anpensa 2006 r.

OMUTEHTbI OBBEMbI MOrALLIEHNE/ BbIKYTT LEHA W3MEHEHUE,% [JOXOQHOCTb,% [OOPALUA
“:?1?‘0;:)(;,16 MS:;epN;/’G. KynoH,%  Morawenune Odpepra nfrzejel:aﬂ Mokynka  lMpopaxa AeHb Hegens mecsL, HKO Tekywas Knoraw. Kodepte [iop.net. Mog. aop

Umoau mopzaoe KopnopamueHbIMU ob61u2ayussMu
Hegpmb u 2a3

TA3TIPOM A3 0.017 10000: 811 18.01.07 - 274 :101.30 101407 0.78 -030 -023: 19 795 541 - [ 073 069
FA3M1POM A4 1401 5000 | 822 10.02.10 - 1393 1103.21 103.60i -024 -063 -0.76 14 795 731 - [ 332 309
rA3IPOM A5 0.04 5000 i 7.58 09.10.07 - 538 110120 101.70i 000 -0.83 020} 2 745 645 - 142 1.33
A3IPOM A6 36.88 5000 : 7.22 06.08.09 - 1205 9950 99.65: -010 -0.67 -030: 14 726 752 - i 296 275
HIK UTEPA 506 2000 i 9.75 07.12.07 - 597 110120 101.25{ 005 -0.05 028 i 36 963 910 - 150  1.38
Jlykolin 02 771 6000 i 715 17.11.09 20.11.07 1308 i 0.00 101.10; 0.05 -068 -0.07; 29 707 - 651 149 140
HOBAT3K, 01 253 1000 i 9.40 30.11.06 - 225 i101.05 0.00 : -0.06 000 -1.18i 36 929 759 - 059 055
PyccHecpms, 01 554 7000 : 925 10.1210 12.12.08 1696 :101.12 101.22 0.08 -0.11 005 31 914 - 892 i 234 215
TamHegmb 03 0.00 1500 {12.00 01.07.06 - 73 $100.76 101.00f 000 -059 -095: 36 1193 864 - : 020 0.8
Xumusi u Hegpmexumus

ALIER-ViHeecm, 02 588 500 :11.80 20.0508 21.11.06 762 1101.25 101.40] -0.20 025 -074: 18 1165 - 985 057 052
Hopozobyx, 01 000 900 :990 11.06.08 13.12.06 784 : 0.00 101.50: 0.00 000 060 : 34 975 - 761 : 063 058
MaputickuiHI13, 01 0.00 800 {1240 16.12.08 19.06.07 972 i100.51 100.80i 0.00 059 -030i 41 1236 - 1244} 1.08 096
HUKOCXUM, 01 0.69 750 i14.00 14.12.06 - 239 101.66 101.70} 0.24 047 066 : 48 1377 1155 - i 062 056
HKHX, 04 6.11 1500 i 9.99 26.03.12 02.0409 2168 10470 10575 0.00 -2.37 -042i 4 954 - 831 263 243
Hagpuc Kocmemurkc, 01 0.00 400 i10.50 22.04.07 - 368 : 0.00 000 i 000 000 006 : 52 1044 1010 - : 093 085
CAHOC 02 506 3000 {10.00 10.11.09 13.11.07 1301 i105.15 10520 0.00 -0.24 -024i 42 951 845 - 298 275
YomypmHirl, 01 120 1500 : 9.50 01.09.08 01.12.06 866 : 9970 9982 005 045 -040: 13 950 - 983 : 060 0.55
Anekmpo3Hep2emuka

Bawkuparepzo, 02 0.00 500 950 22.02.07 - 309  0.00 000 [ 000 000 -0.79: 14 936 782 - : 082 076
Jlenarepeo, 01 0.00 3000 {10.25 19.04.07 - 365 § 0.00 000 i 000 -1.26 -033; 51 1008 862 - i 093 086
Ceepornoesrepzo, 01 203 500 {11.50 01.03.07 - 316 :101.40 0.00 : 000 -020 000 : 15 1133 985 985: 0.84 076
Tamorepzo, 01 0.00 1500 : 9.65 13.03.08 - 694 1102.85 103.20i 000 0.00 029 9 935 795 - i 177 164
@®CK ESC, 01 0.00 5000 : 8.80 18.12.07 - 608 :102.70 102.85: 000 -0.19 -027 29 856 7.0 - 155  1.44
®CK ESC, 02 31.33 7000 i 825 22.06.10 - 1525 £102.60 102.75} 0.12 -0.67 -1.09: 26 804 7.66 - i 354 3.29
@CK ESC 03 747 7000  7.10 12.12.08 - 968 {9951 9970 -0.10 -036 -025i 24 743 739 - | 241 224
Skymexksrepzo, 01 0.00 400 {14.00 31.08.06 - 134 : 0.00 103.50: 0.00 000 -029: 18 13.63 636 - : 037  0.35
Cesi3b

Bonzamenekom 03 0.00 2300 [ 850 30.11.10 - 1686 1100.00 10043 0.00 -0.21 -064: 31 849 862 - [ 308 284
Bornzamerekom 02 0.00 3000 : 820 30.11.10 04.12.08 1686 : 0.00 0.00 : 0.00 -0.10 -035: 30 819 - 830 : 235 217
Boimnesnikom 01 0.00 3000 i 9.90 16.05.06 - 27 1100.11 10035 0.00 -020 -1.01i 42 989 754 - | 007 007
MITC 04 0.00 1000 {10.00 22.04.09 250407 1099 i 0.00 000  0.00 -040 -059i 48 999 - 715 095 089
MrTC, 05 040 1500 i 830 250510 29.05.07 1497 i101.44 101.69 019 -019 -029i 32 816 - 6.80 : 105 098
Mezacpor durac 01 0.00 1500 :11.50 07.06.06 - 49 10050 100.65: 0.00 000 -053: 42 1142 599 - i 013 0.13
Mezagpor 0.00 1500 i 928 11.04.07 - 357 : 0.00 000 : 000 000 010: 2 908 703 - : 096 089
Mezacbow, 03 310 3000 { 925 15.04.08 - 727 1103.05 103.35i 022 000 -043} 0 895 752 - 187 174
PTK-JIN3UHT, 04 0.00 2250 : 0.00 08.04.08 - 39546 :100.15 100.35: 000 033 -029: 0 000 -015 - 133 1.33
Cubupbmenekxom 03 10.17 1530 {14.50 14.07.06 - 86 1101.45 101.72i 005 -0.39 -049} 38 1426 741 - i 024 022
Cu6upbmenekom, 04 0.80 2000 {12.50 05.07.07 - 442 110540 105.50: -0.05 -0.14 -033: 36 11.86 7.87 - 113 1.05
Cu6upbmenekom, 05 0.00 3000 : 920 25.04.08 - 737 110161 10215 000 -0.49 005} 44 906 855 - 181 167
Cubupsmenekom, 06 199 2000 ; 7.85 16.09.10 23.09.08 1611 : 99.00 9950 0.00 039 000: 6 789 - 820 225 208
C3 Tenexom, 02 0.00 1500 : 7.50 03.10.07 - 532 : 0.00 99.90: 000 -0.03 025: 3 752 804 - : 097 090
C3 Tenexom, 03 0.00 3000 i 925 240211 280208 1772 i 0.00 103.70{ 0.00 024 005 12 900 - 787 172 159
CMAPTC, 02 003 500 :15.00 26.06.07 26.06.06 433 :100.40 101.10: -0.35 004 -030: 47 1499 - 1380: 019 0.16
CMAPTC, 03 211 1000 :14.10 29.09.09 03.10.06 1259 :100.40 100.75: -035 0.34 049 i 6 1404 - 1310: 046 041
Tammenexom, 03 093 600 :11.75 06.05.07 - 382 110355 103.84i -0.23 -020 -015: 22 1135 843 - : 098 090
YPCY 03 157 3000 :14.25 18.07.06 - 90 1101.56 101.78{ -0.15 -0.21 -0.44} 36 1403 757 - i 025 023
YPCU 04 759 3000 : 9.99 01.11.07 - 561 :103.25 103.40; 005 -039 000 46 968 785 - 140  1.30
YPCU 05 0.00 2000 i 9.19 17.04.08 - 729 1 000 000 i 000 024 000 46 898 808 - 179 1.66
YPCU 06 0.00 2000 i 820 17.11.11 20.11.08 2038 i 9952 99.94 ! 0.00 -0.35 -009i 33 825 - 861} 231 213
Llenmpmenexom 03 0.00 2000 {12.35 15.09.06 - 149 :101.63 101.96: 0.00 -024 -054: 11 1212 747 - i 041 0.38
Llenmpmenexom 04 12.80 5623 {13.80 21.08.09 - 1220 11521 11540 0.09 -041 -0.09: 23 1198 865 - | 278 256
Llenmpanbrbil Tenezpah 03 010 500 :16.00 22.08.06 - 125 $102.30 102.89: -0.20 -001 002 : 25 1566 970 - : 033 0.30
IOTK, 01 19.01 1500 | 14.24 14.09.06 - 148 :101.96 10210 0.06 -020 029 i 13 1397 911 - | 041 037
IOTK, 02 533 1500 {1050 07.02.07 - 294 :100.96 101.17: -0.10 -0.09 060 : 20 1038 913 - { 078 072
IOTK, 03 10.50 3500 {10.90 10.10.09 09.10.07 1270 101.70 101.75} 0.14 094 055: 3 1071 - 982 i 140 127
IOTK 04 841 5000 :10.50 09.12.09 - 1330 :100.56 100.80: 027 -025 010 : 10 1041 1010 - { 211 192
Memannypaus

VIATTPOM, 07 000 500 1250 20.0407 21.0406 366 : 0.00 000 : 0.00 -145 -047: 62 1268 - 26465, 0.01  0.00
MHITPOM, 02 523 1000 {12.00 15.07.10 26.07.06 1548 i100.50 100.75{ -0.30 -020 -046i 30 1194 - 1019} 027 024
MaupiHeecm, 01 027 500 {12.30 03.04.07 - 349 1100.50 100.69i -0.20 -040 050 i 5 1224 1226 - | 091 081
Maupirieecm, 02 0.00 1000 i10.90 16.12.08 28.11.06 972 i100.51 100.80 0.00 059 -030i 42 1087 - 1061 059 053
HCMMS3, 01 200 1000 {1210 19.05.08 22.05.06 761 :100.00 100.24 0.10 -0.40 030 i 49 1209 - 1047 009 008
OMK, 01 143 3000 i 9.20 12.06.08 - 785 110210 102.30i 024 -010 -025} 33 899 816 - 1.94 179
Pycan ®ut 02 0.00 5000 : 8.00 20.05.07 - 396 :100.80 101.00 0.00 -0.04 029 i 33 793 729 - 1.03  0.96
PycAn®uH, 03 0.00 6000 i 7.20 21.09.08 - 886 : 99.00 99.40: 005 -040 -035: 6 727 775 - : 226 210
C80600Hiii cokort, 02 150 600 :13.55 22.11.07 27.0506 582 {100.00 100.30i -0.15 -025 -0.29{ 54 1354 - 1263} 010  0.09
CI MEYET, 01 0.00 2000 :10.69 2211.07 30.05.06 582 :100.23 100.35! 0.00 -0.10 -0.18: 43 1066 -  6.65: 011  0.10
Cesepcmans 0.00 3000 i 810 28.06.07 - 435 i 000 101.50{ 0.00 000 035} 25 802 732 - 113 1.06
74 MEYES 01 0.00 3000 {11.75 12.06.09 16.06.06 1150 :100.55 100.80: 0.00 -0.16 -035: 40 1167 -  7.02: 016 0.15
TMK 0.00 2000 {1030 20.10.06 - 184 i 000 000 i 000 000 -039: 51 1015 735 - | 048 045
TMK, 02 0.00 3000 {10.09 24.03.09 30.03.07 1070 :102.00 10227 0.00 -026 -005: 6 989 - 794 : 092 085
Tynadepmem 02 0.65 1000 i11.00 02.12.07 02.06.06 592 i100.01 100.20{ -0.10 0.10 020 i 42 1100 - 1056{ 0.12 0.1
4113, 01 1.02 3000 { 950 16.06.10 25.04.08 1519 :102.08 102.25} 024 043 -0.03: 31 929 - 841 i 183  1.69
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OMUTEHTbI OBBEMbI MOrALLEHUE/ BbIKYIT LEHA U3MEHEHUE, % HAOXOQHOCTb,% AOPALNA
hi_ﬁozirs MS:;epA;’G. Kynon,%  MMorawexue Odepra nonr':.ll.l/‘eiaﬂ Mokynka  lMpogaxa neHb Heaens Mecsy HKO Tekywas Knoraw. Kodepte [iop.net. Moa. aop
MawuHocmpoeHue
Asmosas, 02 6.57 3000 { 9.20 13.08.08 14.02.07 847 110155 101.62: 0.05 0.10 0.03 { 1588 9.05 - 7.21 0.80 0.75
Asmosas, 03 2473 5000 i 9.70 22.06.10 27.06.06 40351 {100.35 100.40i 0.03 0.00 -0.07 i 30.03 9.67 - 759 1 0.19 0.18
Baeonmauw, 01 4.98 300 :13.50 19.06.08 22.06.06 792 :104.60 105.10: 0.10 0.24 -0.28: 43.64 12.84 - -14.24: 0.18 0.20
BKM-®unatc, 01 0.51 1000 (10.25 04.06.08 06.12.06 777 1100.50 101.00: 0.01 0.00 -0.19: 37.35 10.15 - 8.74 i 0.61 0.56
Boneabypmaw 01 0.00 600 :11.10 08.10.08 11.10.06 903 :100.45 100.55: 0.00 -0.15 0.28 : 213 11.05 - 10.09: 0.48 0.44
'T-T3L 3Hepeo 02 0.11 1500 {12.50 22.06.06 - 64 100.51 100.60{ 0.05 0.03 0.10 i 40.41 1243 8.68 - 0.18 0.16
I'T-T3L SHepeo 03 0.00 1500 :12.04 18.04.08 23.10.06 730 0.00 0.00 { 0.00 0.08 -0.24: 59.38 11.86 - 9.08 { 0.48 0.44
ErK 01 0.00 1000 { 8.75 02.10.08 05.10.06 897 99.61 99.73: 0.00 -0.20 0.31 312 879 - 9.83 { 0.46 0.42
WxAemo, 01 0.00 1200 :10.70 14.03.07 - 329 98.91 99.14: 0.00 0.05 -0.14: 10.26 10.80 12.10 - 0.88 0.78
Wxmaw, 02 0.00 1000 (13.55 17.06.08 19.12.06 790 :101.51 102.25: 0.00 0.16 -0.34 : 4455 13.26 - 10.34: 0.64 0.58
UPKYT 03 4.57 3250 i 8.74 16.09.10 - 1611 £101.20 101.30{ 0.20 0.04 -0.10i 647 863 8.55 - 3.74 3.44
KAMAS3-®uHaHc 0.00 1200 : 6.00 11.11.06 - 206 98.15 0.00 : 0.00 - 0.00 { 26.14 6.06 7.99 - 0.55 0.51
KAMA3-®unarc, 02 0.00 3000 §{ 845 17.09.10 19.09.08 1612 { 99.60 100.00: 0.00 -0.20 0.25 i 6.02 8.47 - 8.72 i 223 2.05
Kpuozermauw, 02 0.33 500 {10.40 08.07.08 11.07.06 811 :100.40 100.55: -0.15 0.00 -0.05: 28.21 10.38 - 946 { 0.23 0.21
JIOMO, 02 0.48 700 :14.20 11.07.06 - 83 100.55 100.59: 0.06 0.04 0.10 { 38.52 14.15 12.06 - 0.23 0.20
Mul-@uratic, 01 3.45 1000 :10.50 03.06.09 06.06.07 1141 :100.87 101.00: 0.20 0.21 0.59 : 38.26 10.39 - 9.65 1.06 0.97
OM3 04 1.02 900 :14.25 26.02.09 31.08.06 1044 :102.65 102.90: 0.00 -0.05 -0.63:i 18.74 13.91 - 726 i 0.37 0.34
M3, 01 0.00 750 i 9.70 21.07.09 25.07.06 40015 0.00 0.00 { 0.00 -0.11 -0.17 i 2259 9.68 - 923 1 0.26 0.24
Mpommpakmop, 01 0.00 1500 :10.70 03.07.08 07.07.06 806 :100.10 100.25: 0.00 0.05 -0.05: 30.49 10.67 - 9.24 : 0.22 0.20
Pycckue Aemobycel 0.09 500 (14.00 22.05.06 - 33 0.00 100.50: 0.09 -0.05 -0.20% 57.92 13.94 09.02 - 0.09 0.08
Camom-OHepeusi, 01 0.75 3000 :{10.15 25.12.07 26.12.06 615 :100.34 100.45: 0.29 0.24 0.21 { 3142 10.12 - 9.81 0.66 0.60
CamypH MHeecm 3.15 500 (15.00 05.08.06 - 108 :101.61 101.90{ -0.39 0.00 -0.15% 30.82 14.78 9.50 - 0.30 0.27
HI1O CATYPH, 01 0.00 1500 : 9.00 23.03.08 24.03.07 39530 {100.15 100.45: 0.00 0.15 -0.05;: 6.41 8.97 - 8.83 { 0.91 0.83
Cesepcmarnb-asmo 0.00 1500 {11.25 21.01.10 25.01.07 1373 0.00 0.00 : 0.00 0.00 0.15 i 25,58 10.98 - 796 i 0.74 0.69
COK-Asmoxkomri., 01 0.00 1100 :12.32 24.04.08 27.10.06 736 0.00 0.00 : 0.00 -0.15 -0.35: 58.73 12.36 - 1344 : 0.49 0.44
Cmpotmpatceas, 01 1.01 3000 : 9.60 25.06.08 - 798 :101.30 101.55: 0.10 0.15 -0.34: 29.46 948 9.12 - 1.97 1.81
TB3, 01 0.00 750 :14.60 10.10.06 - 174 $102.73 102.90{ 0.00 0.18 -0.27 i 3.60 1422 8.67 - 0.48 0.44
TpaHcmawixondute, 01 43.94 1500 :14.00 01.12.07 05.06.06 591 100.53 100.67: -0.13 -0.11 -0.25: 53.32 13.93 - 8.80 : 0.13 0.12
Ypaneazonsagod, 01 0.97 2000 :13.36 30.09.08 03.10.06 895 1102.20 102.34: 0.00 -0.20 -0.34: 549 13.07 - 8.32 i 0.46 0.42
YpaneazoH3agod 02 3.63 3000 : 9.35 05.10.10  03.10.07 1630 :100.20 100.30: 0.00 -0.10 -0.24 : 3.59 9.32 - 9.33 : 1.39 1.27
Ho6bkiearowast MpoMbILLAEHHOCMb
CYOK, 02 i 0.00 1000 i 8.50 15.02.07 - 302 { 0.00 0.00 : 0.00 0.00 -0.24: 1444 848 850 - £ 080 0.73
XatieHd lond ®uHaHe, 01 ¢ 0.00 750 :12.00 02.04.08  09.10.06 714 :100.04 100.85: 0.00 _0.10 _ 0.00 i 4.60 11.90 - 10.53: 047 0.42
lMuwieeasi NPOMbIWITIEHHOCMb
Anadywkut 07 0.52 500 {12.00 08.03.07 - 323 :101.70 101.95: 1.52 -0.25 -0.39: 13.48 1159 7.96 - 0.86 0.79
AlIK Apkada 01 2.95 600 :14.95 28.06.08 29.06.06 801 100.40 100.47: -0.15 -0.10 -0.13 i 45.87 14.90 - 1253 0.19 0.17
AlK Oro, o1 0.00 1100 {15.50 22.04.07 28.04.06 368 0.00 0.00 { 0.00 -0.49 0.10 : 64.97 15.32 - -27.47% 0.02 0.03
banmumop-Heea 0.00 500 i 1.00 05.09.06 - 139 95.02 0.00 { 0.00 0.00 157 i 123 1.04 1244 - 0.38 0.34
banmumop-Heea, 03 1.31 800 :11.65 15.05.08 23.11.06 757 :101.30 101.34: 0.05 -0.15 0.29 : 48.83 11.51 - 9.26 { 0.57 0.52
beneparkopm 0.00 700 :10.90 02.12.08 05.12.06 958 :100.40 100.70: 0.00 -0.45 0.30 { 12.84 10.86 - 10.62{ 0.61 0.55
Bumm-Bunne-LanH, 02 0.00 3000 { 9.00 15.12.10 - 1701 :102.10 102.30: -0.04 -0.58 -0.24: 29.34 881 8.62 - 3.81 3.51
Ipynna OCT, 02 7.00 1000 {13.60 08.05.08 22.05.06 750 99.92 100.05: 0.06 -0.29 0.04 { 59.62 13.59 - 8.52 i 0.09 0.08
[xed-3¢-Cu, 02 4.07 1200 :13.00 04.12.07 05.12.06 594 :102.23 102.30: -0.08 -0.21 -0.34 : 47.73 12.72 - 946 : 0.60 0.55
Espocepsuc 3.26 1500 (14.00 18.12.07 20.06.06 608 :100.65 100.85: 0.15 0.29 0.55 { 11.12 13.89 - 9.12 { 017 0.16
Wneecmnpoexm, 01 0.00 1000 :10.80 16.05.07 - 392 :101.95 102.45: 0.00 0.54 -0.49: 4557 10.58 8.94 - 1.00 0.92
MukosiHoeckut 0.00 1000 :13.50 18.09.06 - 152 1101.50 102.35{ 0.00 -0.29 227 : 11.47 13.48 12.90 - 0.42 0.37
Hympureecmxondure, 01 0.01 1200 {12.00 09.06.09 13.06.06 1147 :100.10 100.39} -0.20 -0.05 0.12 { 11.84 11.99 - 11.19{ 0.15 0.14
padmepu HoH, 01 0.00 750 :12.50 10.11.06 - 205 99.50 100.05: 0.00 -0.20 -0.05: 23.29 1249 12.88 - 0.54 0.48
Pasayns-LieHmp 01 4.02 1000 (14.00 05.06.06 - 47 100.16 100.50: 0.10 -0.17 -0.52} 5216 13.92 8.83 - 0.13 0.12
Pasynsi-®uratc, 01 0.00 3000 :11.50 02.10.08 05.04.07 897 99.75 100.10; 0.00 -0.10 0.20 : 4.10 11.51 - 11.94: 0.93 0.83
Pycazpo 01 0.00 1000 :11.66 19.07.08 18.01.07 822 : 99.55 100.00{ 0.00 -0.05 0.21 : 29.07 1166 - 1194 072 065
Pycckut [podykm, 04 4.00 440 :13.95 15.05.07 16.05.06 391 99.90 100.20: 0.15 -0.60 -0.20 i 24.46 13.93 - 11.62: 0.07 0.07
Caneal, 01 0.00 1000 {11.66 03.12.08 06.06.07 959 :101.30 101.40: 0.00 -0.04 0.89 { 4249 11.51 - 10.66 i 1.05 0.95
O@KO, 01 1.98 1000 i 8.00 05.09.06 - 139 99.10 99.40: -020 -1.60 0.00 i 9.42 8.06 10.09 - 0.38 0.35
tOempar3um 02 0.00 1000 :11.50 25.11.08 28.11.06 951 0.00 99.75: 0.00 -0.25 0.24 : 4442 11.56 - 12.70 : 0.58 0.52
llueoeapeHue
banmuka, 07 0.00 1000 : 8.75 20.11.07 - 580 :101.00 101.70: 0.00 -0.29 0.00 ; 28.77 8.62 791 - 1.55 1.43
KpacHbit Bocmok-MHeecm 5.13 1500 :11.50 25.02.07 - 312 :102.25 102.40: 0.15 -0.33 0.15 { 17.01 11.25 8.87 - 0.83 0.76
Ovuakoeo, 02 0.06 1500 i 8.50 19.09.08 - 884 99.53 99.60: 0.13 -0.07 -0.08i 6.05 854 895 - 1.84 1.69
MNT-NHeecmmerme 01 0.00 1000 :12.00 28.09.06 - 162 0.00 103.00{ 0.00 -0.10 0.10 ;{ 6.58 11.78 7.53 - 0.44 0.41
TNT-Nneecmmenme 02 3.59 1500 (14.25 23.03.09 29.09.06 1069 :102.51 102.70: 0.00 -0.29 1.73 { 8.98 13.88 - 7.75 i 045 0.41
CAH UHmepbpro 0.01 2500 :13.00 15.08.06 - 118 :101.65 101.70: 0.10 0.09 -0.46 : 38.82 12.80 2.78 - 0.16 0.15
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PbIHOK PYBJIEBbIX OBNUTALIUIA 20 anpensa 2006 r.

OMUTEHTbI OB BbEMBbI MOrALLUEHUE/ BbIKYT1 LJEHA U3MEHEHMWE, % HAOXO4HOCTb,% APALNA
“;.")_ZOF:;TB Mg;?;e;x/é. KynoH,% MoraweHue OdbepTa nﬂ'ZeL:ei?w Mokynka Mpopaxa AeHb Hepens mecsL, HKO Tekywass Knoraw. Kodepte [iop.netr. Moa. aop
PO3HUYHbIU ceKmo,
JHemckud mup, 0T 0.00 1150 { 850 26.05.15 - 3324 1 99.50 100.15! 0.00 0.00 -0.20: 31 849 8.65 - 6.33 5.82
Eepocems, 01 0.00 1000 {16.33 25.04.06 - 6 0.00 000 i 0.00 -0.14 -059: 79 16.31 8.36 - 0.02 0.02
MazHum 01 0.00 2000 { 9.34 19.11.08 - 945 £101.20 101.40{ 0.00 0.15 0.05 38 922 898 - 228  2.09
Mapma-®uranc, 01 474 700 i14.84 22.05.08 - 764 $105.20 105.33i 0.05 0.00 0.28 59  14.09 12.21 - 178 159
Mapma ®uHarc, 02 0.00 1000 {11.75 06.12.09 07.06.07 1327 { 99.65 9995 000 -025 0.19 } 43 1178 - 12321 1.05 0.94
Mampuya ®uraHc 3.30 1200 {12.32 10.12.08 13.06.07 966 ; 99.50 100.00i -0.14 -027 -0.01} 43 1232 - 12.65: 1.07  0.95
MUP ®unatc 0.00 1000 { 9.89 27.12.07 27.12.06 617 i100.40 100.60: 0.00 0.00 0.05 31 9.84 - 918 i 0.67 061
Mamepoyxa ®uHaHc, 01 0.00 1500 i11.45 12.05.10 - 1484 :109.75 110.25i -0.35 004 1151 48 1043 874 - 326  3.00
lMepexpecmok, 01 0.00 1500 { 8.81 08.07.08 11.07.06 811 {100.20 100.33: -0.02 -0.20 -0.82 i 24 8.78 - 716 i 023 0.1
Jleakasi, necHasi npombiwneHHocmsb u UBK
ALBK-MHeecm 0.00 500 :13.50 07.09.06 - 141 :1101.50 101.55: 0.00 0.00 0.56 15 1329 9.68 - 0.38  0.34
Bonea 01 0.52 1500 {12.00 13.03.07 - 328 $101.67 101.85{ 0.05 0.05 0.30 12 1179 1014 - 0.87 0.79
rOToK 0.00 550 {12.50 06.06.06 - 48 $100.10 103.00i 0.00 0.00 023 i 46 1244 850 - 013  0.12
HIIK 01 0.02 500 :11.90 31.01.08 03.08.06 652 i100.20 101.20i 0.60 -0.15 -025i 25 1178 - 817 i 029 027
3@ Coros, 01 0.00 300 i11.00 09.10.07 05.10.06 538 {100.00 100.30i 0.00 0.00 -0.10 4 10.97 - 10281 046 042
Pycckuti Tekcmurb 03 0.00 1200 {12.00 20.10.09 18.10.07 1280 i 0.00 0.00 { 0.00 021 -056; 58 1222 - 13.80F 1.34  1.17
Pycckuii Tekcmurb 02 2.43 1000 {12.75 05.03.09 - 1051 { 99.30 9965 -058 0.10 -053i 14 1287 13.71 - 188 165
Slkosneeckul Tekcmunb, 01 0.00 1000 :12.00 31.10.08 27.10.06 926 i 99.96 100.04: 0.00 _0.00 _ 0.14 57 12.01 - 12.45: 0.50 _ 0.44
CmpoumenibCcmeo U urnomeka
AVDRK 0.00 1070 :11.00 01.12.08 - 957 :108.55 109.55: 0.00 0.00 -0.50 ; 41890 10.05 7.11 - 228 213
AMXK, 02 0.00 1500 :11.00 01.02.10 - 1384 :112.00 112.90{ 0.00 0.00 0.18 23 9.78 7.30 - 318 296
AWK, 03 0.00 2250 { 9.40 15.10.10 - 1640 :106.65 107.18 0.00 0.00 -0.05 1 8.72 6.90 - 287 268
AWK, 04 0.00 900 {870 01.02.12 - 2114 1106.50 107.25; 0.00 0.00 -207i 18 817 7.50 - 458 426
Inasemoccmpod, 01 217 2000 {13.00 27.05.07 27.05.06 403 :100.25 100.35{ 0.05 0.15 -0.10i 19 1297 - 10.37¢ 0.10  0.09
MHTEKO 01 0.03 1200 i10.95 15.02.07 - 302 0.00 100.01 0.01 0.00 1.01 19 1095 1119 - 0.80 0.72
Uckumumyemenm, 01 0.11 200 :16.80 24.12.06 - 249 $102.60 103.50i -0.19 -0.73 -1.39i 12 16.34 13.03 - 065 0.58
Uckumumyemenm 02 0.00 500 i12.50 05.11.08 07.11.07 931 i100.05 100.83i 0.00 -0.62 -0.01i 24 1247 - 1290F 140 1.24
Tpynna JICP, 01 0.00 1000 {11.00 20.03.08 22.03.07 701 {9931 99.75: 0.00 -0.01 -0.44 8 11.06 - 11.90: 0.90 0.80
MUA, 01 0.00 2200 {10.00 20.09.12 - 2346 1 0.00 0.00 { 0.00 159 1.17 16 9.76 9.43 - 280 256
MUA, 02 3.02 1000 { 950 09.08.08 06.02.07 843 :100.50 100.70; 0.30 0.10 0.30 18 9.43 - 886 i 077 0.71
Mupakc lpynn 225 1000 {13.50 19.08.08 22.08.06 853 {101.25 101.55{ 0.15 0.05 0.20 21 13.31 - 895 034 031
MyK, 05 1.46 1120 113.00 20.05.08 23.05.06 762 :100.23 100.35; -0.07 0.05 0.05 20 1297 - 10.30: 0.09 0.08
LYH JleHCrneuCMY, 01 0.00 1000 {15.50 22.04.10 27.04.06 1464 i 0.00 0.00 : 0.00 -0.26 0.00 74 1550 - 15711 0.02  0.02
Canasamcmekio 02 0.00 1200 { 9.28 28.10.09 31.10.07 1288 i 99.55 100.00i 0.00 0.00 -0.06i 43 9.30 - 968 i 1.41 1.28
Canasamcmekiio 01 0.00 750 i11.60 25.03.08 26.09.06 706 :103.00 104.05 0.00 0.07 0.00 7 1115 - 236 i 044 043
Cub. yemerm., 03 0.00 800 i12.50 12.06.08 15.06.06 785 {100.48 100.57i 0.00 -0.02 -020i 43 1242 - 7821 016 0.14
Cy-155 0.00 1500 {10.50 30.03.07 - 345 0.00 101.00i{ 0.00 0.00 0.00 6 10.48 1067 - 0.91 0.82
FOCKK, 01 3.07 600 {14.00 01.07.08 04.07.06 39630 { 97.00 99.05: -0.05 -0.39 -045: 41 1414 - 18.24 1 0.21 0.18
TpaHcriopm
AeuaK. Camapa, 07 0.02 350 :14.00 08.03.07 - 323 :101.85 102.00! 0.10 -0.10 -020: 16 13.73 1185 - 0.85 0.76
Mem Jlaiin XaHOnuHe, 02 116 3000 {1159 22.05.08 23.11.06 764 { 99.73 99.80; -0.05 -0.04 -040; 46 1162 - 12391 057  0.51
MMK-Tpatc, 01 0.23 650 i11.50 10.07.08 11.01.07 39639 {101.20 101.35} -0.29 069 0.25 31 1136 - 9951 070 0.64
PXM, 02 0.00 4000 { 7.75 05.12.07 - 595 0.00 000 i 0.00 000 -064: 28 767 7.4 - 152 142
PX/[, 03 347 4000 § 8.33 02.12.09 - 1323 :103.30 104.31i 0.05 -0.66 -0.54i 30 8.05 7.36 - 312 291
PX[ 04 3.99 10000 i 6.59 14.06.07 - 421 (9965 99.80: 0.00 -0.45 0.00 23 6.61 6.97 - 1.11 1.03
P[] 06 109.90 10000 i 7.35 10.11.10 - 1666 i 99.62 99.80 i 0.05 -0.67 -0.89i 31 737 755 - 3.84 357
PX[ 07 10.70 5000 i 7.55 07.11.12 - 2394 1100.65 100.79i 049 -0.74 -115: 32 749 754 - 514 478
TparcrHemenpodykm 0.00 1000 i 8.90 10.05.06 - 21 99.00 0.00 { 0.00 -0.09 -0.35: 39 8.89 6.88 - 0.06  0.05
tOT3dp, 01 20.06 1000 :10.65 22.11.06 - 217 1100.29 100.45: 0.07 -2.90 0.05 43 10.62 10.39 - 0.57 0.52
OuiptOHuoH 01 1.00 1500 {13.00 10.11.09 15.05.07 1301 { 99.58 99.84 : -0.09 025 -0.31: 23 13.06 - 1419 1.00  0.87
QPuHaHCcOo8bIl CeKmMop
Abcornom baHK, 07 0.00 1000 :11.50 21.04.06 - 2 0.00 000 { 0.00 -0.13 -027: 28 1150 1119 - 0.01 0.00
Bank 3eHum, 01 0.00 1000 i 8.00 24.03.07 - 339 {100.00 100.09i 0.00 0.00 -0.40 6 8.00 8.15 - 0.91 0.84
Brewmopzbatrk 04 0.00 5000 i 6.50 19.03.09 22.03.07 1065 :100.00 0.00 { 0.00 0.00 -0.05 5 6.50 - 6.60 i 0.91 0.85
Brewmopzbatrk 05 0.00 15000 i 6.20 17.10.13 26.04.07 2738 : 9950 0.00 { 0.00 -0.20 0.15 14 6.22 - 6.61 i 098 092
lasbark, 01 5.02 750 i11.00 25.11.08 21.11.06 951 i100.31 100.60i 0.09 -0.19 -0.11i 45 1096 - 1051i 057  0.51
bBank Kedp, 01 0.00 450 i11.00 05.10.07 13.10.06 534 { 99.90 100.10i -0.04 028 1.37 4 11.00 - 1099 048 043
Macmep-batk, 02 0.00 1000 :12.75 23.05.08 02.06.06 765 :100.11 100.95; -0.05 -0.07 0.06 51 1274 - 990 i 012 0.1
MKE 01 0.00 500 i11.50 25.04.07 26.04.06 371 0.00 000 i 0.00 004 -015i 26 1150 - 11.20f 0.02 0.02
MMB, 01 0.00 1000 i 8.30 13.02.07 - 300 0.00 0.00 i 0.00 0.00 025 15 818 6.55 - 0.80 0.75
Mockommepybatk, 01 0.00 1000 { 9.76 10.12.08 06.12.06 966 :100.47 100.57: 0.00 0.00 0.03 36 9.71 - 9.03 i 0.61 0.56
Poc6ank, 01 142 3000 { 9.25 15.02.09 14.02.07 1033 {101.40 101.54 0.07 -0.02 -0.20: 16 9.11 - 740 i 080 0.75
PoccenxobaHk 01 0.00 3000 i 7.50 04.06.08 06.12.06 777 i 0.00 104.50i{ 0.00 -0.30 -0.10 9 7.49 - 7531 062 058
Pycckuti Cmandapm 02 0.00 1000 {14.04 14.06.06 - 56 1100.80 101.75{ 0.00 -0.25 -0.11i 48 1392 8.04 - 015 0.14
Pycckut Cmarapm 03 120 2000 840 22.08.07 23.08.06 490 }100.05 100.20; -0.15 0.26 -0.05: 13 8.38 - 7711 035 032
Pycckut Cmardapm 04 2.99 3000 { 8.25 03.03.08 - 684 {9977 99.80: 043 -060 -030: 11 826 8.51 - 1.76 1.62
Pycckut Cmatdapm 05 0.00 5000 i 7.60 09.09.10 15.03.07 1604 i 99.50 99.72 i 0.00 -0.07 -0.15 7 7.62 - 812 i 089  0.82
CubakadembaHk, 01 0.00 470 {875 05.04.07 06.07.06 351 0.00 0.00 i 0.00 0.05 0.05 3 8.75 - 849 i 0.21 0.20
CubaxadembaHk, 02 0.00 1500 {10.00 12.12.08 15.06.07 968 }100.80 102.00i 0.00 0.00 1.10 9 9.89 - 929 i 110 1.00
bBark Criypm, 01 0.00 500 {925 15.11.07 16.11.06 575 0.00 100.50i 0.00 -0.65 -0.45: 16 9.27 - 995 056  0.51
TyparAnem 01 1.00 3000 { 640 06.10.09 10.10.06 1266 : 0.00 99.60 : -0.30 0.00 -0.15 1 6.43 - 748 1 048 044
TK ®uHaHc, 01 0.00 1000 :10.75 18.09.08 22.03.07 883 0.00 0.00 i 0.00 0.00 0.00 8 1039 - 6.88 1 090 0.84
YBPuP, 01 0.00 500 (12.50 05.07.06 - 77 1100.51 100.59i 0.00 -0.10 -0.32F 36 1244 964 - 0.21 0.19
®uHaHc MHm Wre, 02 0.00 2500 { 8.33 12.09.07 13.09.06 511 0.00 000 i 0.00 0.00 0.15 8 8.32 - 788 1 040 0.37
XKbB Batk, 02 0.00 3000 i 850 11.05.10 16.05.06 1483 : 99.94 99.99: -0.01 0.00 0.15 36 8.50 - 834 i 0.07 007
XKBE BaHk, 03 274 3000 i 8.25 16.09.10 22.03.07 1611 i 99.78 99.90 ;| -0.02 0.00 _ 0.25 6 8.27 - 877 i 0.89  0.82
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POCCUUCKWE EBPOOBNUIALIUK 20 anpensa 2006 r.

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

Heit Ao Cnpag k
O6bem, MnH.  KynoH,% Morawexve A A Mokynka Mpopaxa [eHb Hegeno mecsL K norawwu. Tekywas PoA

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

CyeepeHHbIe egpoobriuzauyuu

Poccus 07 $2400 10  26.06.07 432 1104.88 105.00: -0.06 -0.18 -047 562 9.54 75 BBB Baa2 BBB: 1.10 1.07
Poccus 10 $ 2718 825 31.03.10 1441 {10513 10544 012 -024 000 567 785 80 :BBB Baa2 BBBI 202  1.96
Poccus 18 $ 3466 11 240718 4478 {14200 14225} 040 -066 -296 6.07 775 104 i BBB Baa2 BBBi 7.72  7.50
Poccus 30 $19526 5  31.03.30 8746 : 10863 108.81: -029 -086 -2.94 608 460 105 : BBB Baa2 BBB: 7.80  7.57
Poccus 28 $ 2500 1275 24.06.28 8101 : 17550 17625 039 138 348 635 726 123 : BBB Baa2 BBB: 1051 _ 10.18
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.0506 24 9969 9975 : 000 000 088 600  3.01 0 :BBB Baa2 BBBI 1.98 100
MINFIN 8 $1322 3 141107 573 | 9719 9800 i 000 000 019 624  3.09 0 {BBB Baa2 BBBi 278 258
MINFIN 5 $2837 3 140508 755 i 9475 9475 : 000 000 -0.13 649 3.7 0 {BBB Baa2 BBB: 376 357
MINFIN 7 $ 1750 3 140511 1850 : 88.00 8850 : 0.00 _ -014 112 721 _ 3.41 0 :BBB_Baa2 BBB: 620 585
O6nuzauuu Aries

ARIES 07 €2000 5527 251007 553 [ 10425 000 @ 003 -004 020 312 530 44 BB+ Baz 0.00 2.63
ARIES 02 €1000 7.75 251009 1284 {11123 11163 003 -023 -165 422 697 64 BB+ Ba2 0.00i 3.12 299
ARIES 03 $ 2436 96 251014 3110 : 12397 124.35: -019 052 273 596 774 94 BB+ Ba2 0.00i 628  6.10
MyHuyunanbHble egpoobauzauyuu

Mocxkea 06 €400 1095 28.04.06 8 99.70 10010 004 -0.18 -0.70 4202 1098 3984 : BBB Baa2 BBB! 0.01 _ 0.01
Mockea 11 €374 645 121011 2001 {10843 108.68: 0.05 -0.12 -1.55 466 595 97 : BBB Baa2 BBB: 4.67  4.46
TamapcmaH 15 $ 250 7.7 03.08.15 3392 i 99.42 100.09i 0.01 043 157 7.82 774 290 i B Bal BBi 500 _ 4.82

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8875 250906 158 10099 10119 001 008 -023 639 879 150 [ B+ B1 BB-{ 042 041
PocHegpmb 06 150 12.75 20.11.06 214 104.00 104.25: -0.04 -0.15 -0.67 5.50 12.26 60 B+ Baa2 BB+i 0.54 0.53

AMTE]1 07 175 9.25 30.06.07 436 100.50 101.10: 0.12 0.00 0.00 8.77 9.20 384 1.12 1.07
A3I1POM 07 500 9.125 25.04.07 370 103.37 103.47: -0.19 -0.02 -0.53 5.61 8.83 7 BB+ Baa2 BB+: 0.98 0.95
THK 07 700 11 06.11.07 565 107.25 107.50: -0.07 -0.13 -0.83 5.97 10.26 11 Ba2 1.39 1.35
MTC 08 400 9.75 30.01.08 650 104.94 105.31: -0.04 -0.18 -0.77 6.72 9.29 185 BB- 1.63 1.58
Cucmema 08 350 10.25 14.04.08 725 105.62 105.80: 0.20 -0.14 -0.81 7.14 9.70 227 B B3 B+ 183 1.77
Anpoca 08 500 8.125 06.05.08 747 104.55 104.80: -0.06 -0.09 -0.29 5.72 7.707 84 B+ 1.85 1.80
Bumm-bunne-/arH 150 8.5  21.05.08 762 101.756 10250 ¢ 0.11 -0.06 -0.34 7.57 8.35 270 B+ B3 1.88 1.81
MMK 08 300 8 21.10.08 915 101.21 101.61: -0.07 0.01 -0.98 7.46 7.90 258 BB- BB-: 2.31 2.22
Cubregms 09 500 10.75 15.01.09 1001 111256 111.75: 0.11 -0.22 -1.21 6.19 9.66 131 BB Ba2 2.39 2.32

Cesepcmarnb 09
Espasxondure 09
HOPHUKETb, 09

325 8.625 24.02.09 1041 103.00 103.50( 0.15 -0.03 -0.59 7.42 8.37 254 B+ B2 BB-i 2.54 2.45
300 10.88 03.08.09 1201 109.63 110.13: 0.05 -0.12 -0.89 7.50 9.92 261 B+ B1 BB-i 280 2.70
500 7.125 30.09.09 1259 {100.75 103.00: 0.12 0.08 -1.81 6.87 7.07 200 BB+ Ba2 BBB< 3.09 3.00

rA3I1POM 09 700 10.5 21.10.09 1280 : 114.00 114.50: -0.04 -0.08 -1.14 5.99 9.21 112 BB+ Baa2 BB+: 3.04 2.96
Mezachor 09 375 8 10.12.09 1330 {101.13 101.62: 0.14 -0.29 -1.16 7.63 791 275 BB- BB 3.13 3.02
Bobimnenkom 10 300 8 11.02.10 1393 10145 101.77: 0.15 -0.29 -0.98 7.55 7.89 266 BB Ba3 3.30 3.18
A3I1POM 10 1000 7.8 27.09.10 1621 11228 11249: 0.13 -0.34 -1.88 4.65 6.95 108 BB+ Baa2 BB+: 3.80 3.63
MTC 10 400 8.375 14.10.10 1638 : 103.03 103.43: 0.14 -0.22 -1.10 7.53 8.13 262 BB- 3.84 3.70
Bbimrnesnkom 11 300 8.375 22.10.11 2011 103.50  0.00 0.00 0.00 0.00 7.58 8.09 267 BB  Ba3 4.52 4.35
Cucmema 11 350 8.875 28.01.11 1744 1 104.09 104.48: -0.01 -0.13 -1.17 7.82 8.53 291 B B3 B+ 3.93 3.78
MTC 12 400 8 28.01.12 2109 { 101.23 101.69: -0.17 -0.07 -1.55 7.73 7.90 282 BB- 4.65 4.48
Ceeepcmarnb 14 375 9.25 19.04.14 2921 107.29 107.60: 0.29 -0.21 -1.64 8.00 8.62 297 B+ B2 BB-i 5.89 5.67
Anpoca 14 800 8.875 17.11.14 3133 { 113.14 113.47: 0.05 -0.23 -1.99 6.82 7.84 179 B+ 6.13 5.92

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

1750 9.625 01.03.13 2507 (11748 117.88: -0.19 -0.13 -1.96 6.43 8.19 152 BB+ Baa2 BB+: 5.26 5.09
1222 4505 22.07.13 2650 99.55 100.55: 0.00 0.01 0.01 4.66 4.53 -25 BB+ Baa2 BB+ 2.99 2.93
647 5.625 22.07.13 2650 97.68 98.18 0.20 -0.07 -0.89 6.47 5.76 156 BB+ Baa2 BB+: 2.80 2.71

(P AP AP AP PARPAPARAPAMPAPAPLAPLPAAPRAPARAPLAALP

A3I1POM 15 1000 5.875 01.06.15 3329 { 104.31 104.70: -0.02 -0.46 -2.96 5.27 5.63 134 BB+ Baa2 BB+ 7.00 6.65
A3I1POM 20 1250 7.201 01.02.20 5035 { 104.00 110.00: 0.00 0.18 -1.58 6.75 6.92 172 BB+ Baa2 BB+: 8.99 8.71
A3MPOM 34 1000 8.625 28.04.34 10235 i 120.21 120.71 : -0.15 -1.93 -5.10 6.97 717 185 BB+ Baa2 BB+: 11.82 11.42

UemoyHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 20 anpensa 2006 r.

OMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [4OXOOHOCTb,% PEUTUHIT  OHOPALUA
O6bem, MnH.  KynoH,% MoraweHune nfr':]ljleiZﬂ Mokynka Mpopaxa AeHb Hepenio Mecsy K noraw. Tekywasn b;l%srﬁ:rk S&P Moody's  Fitch  [iop. ner. Moa. arop

baHKoecKue eepoobnu2auuu

aHK $ 125 925 12.06.06 53 100.06 100.38: 0.00 -0.12 -062 847 924 385 B1T B : 013 0.13
C6epbatk 06 $ 1000 6.37 24.10.06 187 {100.48 100.78: 0.00 -0.04 -0.15 572  6.34 50 A2 BBB: 0.20 0.20
BTb 06 $ 350 6.285 22.06.06 63 {100.07 10027 -0.01 0.00 -006 583  6.28 29 i BBB BBB
Mpomcesisbbark 06 $ 200 10.25 27.10.06 190 {101.30 101.72: 0.00 -048 -044 758 1012 268 B Ba3 B i 048 0.47
MAOM 06 $ 200 9.375 23.09.06 156 {10091 101.06i -0.10 -0.03 -050 673  9.29 168 B+ Ba2 BB-i 0.41 0.40
Mempoxommepy, 07 $ 120 9 09.0207 295 {100.77 101.22¢ 0.09 -0.09  0.03 795 893 298 B Ba3 0.77 0.74
Anbcpabark 07 $ 150 7.75 09.02.07 295 i 100.93 101.18: -0.04 -0.04 -035 648 7.68 158 { BB- Ba2 B i 0.78 0.75
Poc6atk, 07 $ 150 7.625 09.07.07 445 {10050 101.00: 0.00 0.01 - 718  7.59 220 B B i 117 1.10
HOMOC 07 $ 100 9.125 13.02.07 299 i 101.17 101.67: 0.00 0.00 -075 756  9.02 260 Ba3 B i 078 0.75
MocHapbark 07 $ 200 6.8 051007 533 10153 101.81: 0.05 0.13 0.26 585  6.70 65 BBB-
MBI Huxkotin $ 150 9 19.03.07 333 {10159 102.01i 000 -015 -089 7.13  8.86 222 B i 088 0.85
Pycc. Cmand 07 $ 300 875 14.04.07 359 :101.38 101.87: 0.17 0.03  -0.61 725 863 235 iBBB+ 0.95 0.92
BTb 07 $ 300 7.56 30.07.07 466 : 103.15 103.63: 0.01 006 -035 548 7.33 24 '} BBB BBB 2.45
MBPP 08 $ 150 8625 03.03.08 683 i 100.75 101.25: 0.02 -026 -056 8.17 8.6 330 B 174 1.67
Anbgpabark 08 $ 250 7.75 02.07.08 804 {100.70 101.30: 006 -025 -0.89  7.39 7.70 251 BB- Ba2 B i 201 1.94
lasnpombatik 08 $ 1050 7.25 30.10.08 924 101.89 102.39: -0.01 -020 -061 642 7.12 155 BB Baal 2.27 2.20
BTE 08 $ 550 6.875 11.12.08 966 : 102.04 10229: 0.15 -0.02 -0.83 6.02 6.74 114 { BBB BBB: 2.39 2.32
PocbaHk, 09 €225 975 24.09.09 1253 i 104.68 104.87: 0.16 -027 -0.11 747  9.31 267 B B i 205 2.02
MocHapbark 08 $ 150 4.375 30.06.08 802 96.40 96.90 i -0.04 -0.11 0.18 6.16  4.54 129 BBB{ 2.07 2.01
XKB Batk 08-1 $ 150 9.125 04.02.08 655  100.75 0.00 018 -0.05 -068 865  9.06 375 B- 1.65 1.58
XKB Batk 08-2 $ 275 8625 30.06.08 802 i 100.75 101.50: 0.12 013 -065 823 856 335 B- 1.98 1.91
BaHk Mockebl, 09 $ 250 8 28.09.09 1257 103.91 10430f 008 -021 -098 670 7.70 183 BBBS 3.06 2.96
Barix Mocksbi, 10 $ 300 7.375 26.11.10 1681 i 102.16 102.78: 0.10 -019 -157 6.82 7.22 192 BBBS 3.87 3.75
BTb 11 $ 450 75 121011 2001 i 105.32 105.55: 0.21 008 -124 633 712 142 { BBB BBB: 4.60 4.46
BT6 15 $ 750 6.315 04.02.15 3212 i 99.94 10044 -002 0.03 -1.89 6.30 6.32 141 | BBB BBB: 3.19 3.10
Cbepbatrk 15 $ 1000 623 11.0215 3219 { 99.73 100.05: 0.03 -028 -084 627 6.25 124 A2 BBB: 6.82 6.61
BTb 35 $ 1000 6.25 30.06.35 10663 i 96.91 9751 i 0.01 009 -382 670 645 168 _: BBB BBB: 6.95 6.72

UcmoyHuku: REUTERS
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MWUPOBOW PbIHOK OOMNTA 20 anpens 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 95.94 95.94 -0.37 -0.59 -2.43 5.03 7.94 AAA Aaa
US30YT=RR 90.47 90.52 -0.85 -1.03 -6.07 5.12 15.88 AAA Aaa
EU2YT=RR 99.44 99.46 0.00 -0.11 -0.11 3.30 1.86 AAA Aaa
EU10YT=RR 96.54 96.48 -0.02 -0.42 -2.40 3.94 8.24 AAA Aaa
MEXGLB26=RR 151.63 151.56 0.17 -0.91 -6.52 6.76 9.88 BBB Baat
BRAGLB27=RR 127.00 127.44 -0.20 0.00 -5.98 7.51 9.96 BB Ba3
TRGLB30=RR 162.25 162.75 0.54 -0.82 -2.41 7.20 10.53 BB- Ba3
TRGLB10=RR 119.38 119.50 -0.05 -0.31 -1.49 6.32 3.35 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B B3
ARGGLB30=RR 28.00 28.00 0.00 -2.11 -2.23 91.24 1.64 B B3
RUSGLB10=RR 105.25 105.13 0.12 -0.24 0.00 5.67 2.02 BBB Baa2
RUSGLB30=RR 108.31 108.63 -0.29 -0.86 -2.94 6.08 7.80 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+ 184 -5 373.38 0.14 -0.41 1.29 13.35

EMBI+ RUSSIA 103 -5 417.26 -0.01 -0.75 -2.03 7.30

EMBI+ MEXICO 128 -3 320.48 0.08 -1.01 -3.09 4.84

EMBI+ TURKEY 176 -9 244.20 0.38 -0.58 0.65 12.83

EMBI+ BRAZIL 226 -5 520.21 0.14 -0.36 3.19 19.156

EMBI+ VENGVUELA 178 -7 573.80 0.20 -0.47 5.38 24.27

AHanuTuyeckun otgen

+7 (495) 105-8000, BH. 4233 Ll AR AL
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TAKTHAA UHOOPMALUA 20 anpensa 2006 r.

HacToswmit LOKYMEHT NPeaoCTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMn U He SIBRSIETCA NPEASioKeHMeM O NPOBEAEHUM onepauuii Ha pPbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx Nokynke v npoaaxe. HacTosWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MocKBbI, €ro pyKOBOACTBO M COTPYAHUKM HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MHGOPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee 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
aHanuTMYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepObOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUSA KIIMEHTOM UHAOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLLIEHWN onepauuii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [JOKyMEHTE UMW UCMpaBnATb BO3MOXHblE HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCerfa siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Unn BennymHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacToOsiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCcTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTb COOCTBEHHBIM aHanu3 pbiHKa W WUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

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

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

e-mail BH, Ten

BULIE-NPE3NOEHT CbITHUKOB Anekcew
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