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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 27.03 -0.0084 v 003 25057 103.30  103.63 0.00 6.56
EUR/USD 1.272 0.0027 ) Od3 25058 100.25 100.30 0.00 6.29
MIBOR, % 2.04 -0.17 Vv 0®d3 46020 99.50 99.60 0.00 7.05
OCTATKN HAKC B LB, 341.9 27.4 )] Mrop44-06 109.60 109.90 -0.20 6.99
MNPL. PYB.

HE®Tb (URALS) 64.03 -0.77 17 Moc.o6n.68 106.30 106.45 -0.11 7.59
30M0TO 707 6.7 ) KOMM 78 06 107.50  109.00 0.00 8.07
EMBI+ 374.45 0.13 ) HuxropO6n2 104.77  105.04 -0.07 7.18
EMBI+ CMPE[ 175 2 [ PXO-0706n 101.20  101.25 0.05 7.46
EMBI+RUSSIA 41753 0.26 )] PyccHedTb 1 101.21 101.40 0.19 8.90
EMBI+RUSSIA CNPE[ 100 -2 17 }OTK-04 06. 101.60  101.75 0.00 9.74
MICEX RCBI 101.05 0.00% ) MANK-506 100.05  100.18 -0.20 11.91
MICEX OEbEMbI, MITH. PYE.  BUPXA PMC PEMO POCCUS 30 107.69  107.88 0.17 6.19
KOPMOPATUBHbBIE 553.96 382990 6466.44 UST 10 95.11 95.17 0.00 5.14
MYHULUMNANBHBIE 14843  1508.37 5862.01 FA3MPOM 13 117.71 118.11 -0.06 6.37
FOCYAAPCTBEHHBIE 303.16 BAHK MOCKBbLI 09 103.55  103.86 0.02 6.80

M BHYTPEHHMM ONFOBOW PLIHOK

» Buepa pbiHOok «nepeBapuBany lNocnanue lNpesnpeHta Poccun k DepepanbHomy
CobpaHuio, NO3TOMy ToproBas aKTMUBHOCTb B rMepBbli pabounit [LeHb Henenw
nepemectunacb B obauMrauMM BTOPOro 3lUESIOHA W OKasanacb JOCTaTOYHO HU3KOMW.
Mpu 3atoM KoOTWMpoBKKM BonblwuHcTBa bGymar npubasunn no wutoram gHsa. Hemanyio
po/sb B CLEPXXWMBAHWM TOPrOBOW aKTUBHOCTMU CbIrpasiv OXWAAHUS WTOrOB 3acefaHus
KomuteTa no otkpbitbiM pbiHkam ®OPC CLLA.

Mo HawMm oueHKaM CTOMMOCTb Oymar B KOPNOPaTUBHOM CeKTOpe B CpPeAHeEM
ebipocna Ha 0,01%, B MyHuuunanbHom — cHuaunacb Ha 0,05%, B rocyaapcTeeHHOM
Bbipocna Ha 0,04%. Toprosbii 060poT € HerocyaapCTBeHHbIMU OBAMraLUaMu
coctasun 6,0 mnpa. pyb. no cpasHenuio ¢ 4,9 Mnpa. oHem paHee.

B necatke nuaepoe TOpros cpean KOPNOPAaTHBHBIX OBAMrauuii oKkasasucb obnuraumu
Wuterpa-Punanc (+0,05%) ¢ noxogHoctbio 10,21% roposbix. OcTanbHble NO3WLMK
3aHanu Bbinycku [asnpoma, ®CK E3C, PXX[ u BTB. Croumoctb 3tor 10-ku Buepa
ebipocna Ha 0,06%.

CerooHs baxkTOpbl, BAMAIOLWME Ha LeHoobpa3osaHue pybneBbix OBAMraLmi,
octaiotca 6naronpustHbiMu. CrtaBka «overnight» cocrtasnsetr 1-2%, a py6sb
Topryetca Hwxke oTtMmetku 27,0 pybneit 3a ponnap. Mbl nonaraem, 4To CTOMMOCTb
KOTUPOBOK Ha BHYTPEHHEM [LOJIFOBOM PbIHKE CErofHs NPOAOIXKUT PacTH.

Toprosble uaewu:

» Ha 370l Hemene Ham no-npexkHemy WHTepecHbl obavraumn MxAsTo-01,
JIOXOHOCTb KOTOPbIX MO UTOraM BYepaliHWX TOpros cHuaunacb go 11,48% romosbix
Kk mapty 2007 ropa. HanomHum, uto oTHowenus «rpynnbl COK», KoHTponupytoLen
«Mx-ABTOo» ¢ ABTOBA30M HauuHaloT BXoAuTb B HOBYKO (pasy. B Hauane anpens
pykoBogcteo «ABToBA3a» nocetnno «MxxABTO», a Ha 3TOW Hepene cTano U3BECTHO,
yto «ABTOBA3» M3yyaeT BO3MOXXHOCTb MepeHoca MNPOU3BOLCTBA «KJIACCHKWU» Ha
«MxAsTo». Mbl npepnonaraem, 4ToO COTPYAHMYECTBO [ABYX npeanpuatui Oyner
B3aMMOBbITOHbIM, U BO3MOXHO MO3UTUBHO CKAaXKETCA Ha (PMHAHCOBbLIX MOKa3aTensax
«MxABTOY.

» Cpeau pekoMmeHayembix Hamu Oymar octaiotcs obnuraumm «fOTK» 3-i u 4-i
cepuun ¢ goxoaHoctbio 9,28% - 9,74% cooTeeTcTBEHHO.

» Mol Takke pekomeHgyem K nokynke obnuvraumm HIK UTEPA-01 (9,14%) ¢
uenesbiM yposHeM 8,5% rogoBbix B CBA3W C pPoOCTOM peHTabenbHOCTH OuaHeca
KoMnaHuu. (cM. exxeaHeBHbIN 0630p ot 04.05.2006 r.)

» [loppepxka npesupeHtom Poccuu uped co3paHus efuMHOro nepeBo3dvka Ha
b6ase «KrasAir» [omKHa YCWUIMTb NEPEroBOPHYIO CUAY KOMMaHWM B cnope ¢
PocumyuiecteoM o Bbinycke obnuraumi «3nplOHuoH». [loxoaHocTb 3TUX obnurauui
k 1,5 rogosoi odepte no ueHe 99,8 npoueHToB oT HomuHana coctasnseT 13,3%
rogosbix. [lo 15 mas 6ymaru 6yayT 3ab10KMPOBaHbI Ha NEPHUOL BbINAATbI KyroHa.
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n BHELIHWE [OJITOBbIE PbIHKA

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

129 » Us-treasuries. PoiHok KasHaueiickux obauraumin CLLA Buepa Hauan megneHHo
126 pacth B npeansepun 3acenaHna Komutetra PPC CLUA, okasbiBas no3uTuBHOE
123 BNIMAHWE HA KOTUPOBKW [ONrOB CTpaH emerging markets M pPOCCHHCKMUX

120
117
114
11
108

eBpoobnuraumi. UHeecTopbl >kaanu uyetkoro curHana ot ®PC o npuoctaHoBneHuu
MOJIMTUKM MOBbILIEHWUS YYETHOM CTaBKM, U MO3TOMY Wrpajsu Ha MOBbILLEHWE LAMHHBIX
obnvraumii KasHaueinictsa CLUA. B pesynbtate, Kk MomeHTy nybnukauuu npecc-
penusa goxogHoctv 30- u 10-Tu neTHux obnuraumin onyctuauco Ha 3-4 6.n.

105 > @epepasbHbiii Glopker CLUA. PocTy KoTHpoBoK B Hauane fHs cnocoGCTBOBaM
102 TakXe cuibHble aHHble no Giogkety CLUA, nonoxutesnbHoe casbgo KOTOpOro no
99 utoram anpens coctasuno $118,85 mspa., 4To 3HaUMTENBHO NPEBLICHIO KOHCEHCYC-
9% MPOrHO3 3KOHOMMCTOB, KOTOpbIM cornacHo aaHHbiM REUTERS cxopuncs Ha ypoBHe
93 +$90 mnpa. Mpoduuut Glogyketa B anpene Tekywero roga bonee yem B ABa pasa

or05  wom05 A0S Awe0  des:06 wep06 a0 | nnephicMN  3HAYEHWME MPOLIOro  roga, KoTtopoe coctaBuno  $57,71  mnpa.

oo KopmopasH oA  Mootes HakonutenbHbiM uTorom 3a 7 MecsaueB ¢ Hadana dwuHaHcosoro 2005,/2006 r.
325 nedurunt bromketra CLUA coctasun $118,4 mnpa., uto Ha 22,2% Huxke uudpbl 3a
aHa/IorMuHbIM  nepuos  npenplayliero  (OMHAHCOBOrO  roja, uYTo  OoTpaxkaert
CYWECTBEHHOE  y/yuylleHue OlO[PKETHbIX noKasatesed W TpebyeT MeHbluero
275 UCNONb30BaHWS  WCTOYHUKOB  BHELUHEro  (PUHAHCUPOBAHWS, B  YacTHOCTU —
250 rocyfapCTBEHHOro Aosra.
» FOMC — 6onble HeonpeaeneHHOCTM B cTaBkax M cpokax. [Npecc-penus ®PC
cnyTan Bce KapTbl, U BEPHY/ LOXOLHOCTH Us-treasuries Ha npekHWe ypoeHW. Buepa

300

225

200 NO34HO BEYEPOM COCTOS/IOCH MOXKa/lyd CaMoe BadKHOE M3 3amnflaHUPOBAHHbIX Ha MaM

175 cobbiTWi  Ans [onroBbix pbiHkoB. Komuter no oTkpbitbiM pbiikam ®OPC CLUA

(FOMC), kak v oxkupganocb, B 16-i pa3 noapsj NOBbICKMA YYeTHylO CTaBKy Ha 25 6.n.

1%0 c 4,75% no 5,00% romoBbix. Mexay TeMm, TeKCT npecc-penusa MO MWTOram

125 3acepanus Komuteta cran copepxatb euie Oonee pacnibieyatble A8 pPbIHKa

o058 Hon05 Aer05 Awe.06 cpea.06 wap.06 anp.08 wails | hoHMYIMPOBKM OTHOCHUTENbHO Oyaylled MOHETapHOM MOJIMTUKW AEHEXHbIX BfacTem
YPCW 05 k Mocksa 40 MaTepouka k Mocksa 36 CLUA

KomuTeT BUOMT 3KOHOMMYECKWH POCT OT YMEPEHHOrO0 A0 YCTOMYMBOrO, KOTOPbIM
UaCTUYHO OTpaXKaeT 3HAUMTEs/IbHOE  OX/IXKAEHWe pPblHKa  HEeABWXXUMOCTU W
Pfiepbl o6opoTos OT/IOXKEHHDIW 3PPEKT poCTa NPOLEHTHbIX CTABOK M LieH Ha 3HeproHocutenu. Mexay
OBopoTor Mt Y6, e TeM, «POCT LieH Ha 3HepProHOCHUTE/IM U Lpyrue CbipbeBble Pecypcbl NOKa OrpaHUYEHHO
(Bupxa + PIIC) croumocTn, % BAMSET Ha 0a3oByl0 MHMAAUMIO, a POCT MPOU3BOLMTENIbHOCTH  NO3BONAET

KoprnopaTuHbIA CErMEHT

FA3MPOM A6 459.41 0.00 N KOHTPO/IMPOBAaTb pacxofpl Ha TPYAOBble pecypcbl», ropoputca B npecc-penuse OPC.
[AGTIPOM A3 456.32 0.05 " HanomHuM, 4TO NpPoU3BOAWUTENBHOCTDL Tpyaa BbIPOC/Ia B MEPBOM KBapTasne 2006 r. Ha
PKL0806n 442.70 10.09 v 3,2%, B TO BpemMsa Kak CTOMMOCTb eAuHWLbl paboued cubl yBenuuunacb Ha 2,5%.
P 0406 28217 0.05 R Tem He wmenee, ®PC no-npexxHeMmy obecnokoeHa, 4To pocT KoadduumueHTa
UCNOJ/Ib30BaHUS PECYPCOB B COYETAHWWU C POCTOM LEH Ha Cbipb€ W 3HEPrOHOCHTESH
Viurerpad-1 240.09 005 * MO>XET NoACTErHyTb 6a30BYl0 MHADNALMIO.
UenTpTen-3 152.10 -0.15 v B kauectBe ageksaTHOM Mepbl @DPC  BUOMT HeoBXOAMMOCTb  AasibHeWllero
Mepexpecr 150.45 0.00 " Y>KECTOUEHUSI MOHETAPHOMN MOJIMTUKK B LENAX KOHTPOAS MHASALMOHHBIX PUCKOB (Ap.
BTG -506 14957 025 " C/NoBaMW MOBbILEHWUS YyyeTHOM cTaBku). OpgHako BesMUMHA W MPOLOIKUTENBHOCTb
CK ESC-02 121.77 0.00 2 TaKOro Y)XeCTOUEHMs, COrfacHO npecc-penusy, OyayT 3aBuUCeTb OT W3MEHEeHWH B
©CK ESC.03 108.01 0.05 » MaKpPO3KOHOMHUYECKUX OXXMOAHHUSX B 3aBUCMMOCTH OT NocTynaioLien MHopMaLHH.

®PC, Takum obpasom, pacumpseT ans cebs KOpuaop M CPOKW YNpaB/ieHWUst YYETHOM
ctaBkon. Hanpumep, yxe Ha 6amxadwem 3acefaHuu uneHbl Komutera moryt

Nuaepsl pocTa/napeHns o
NPOrosocoBatb MPOTUB MOBbILIEHUS CTaBKW, COXpaHWB ee yposeHb Ha 5,0%. C

Poct, % Mapekve, % apyroi ctopoHbl, ®PC cMoeT CnoKoWHO MpoAos/KaTb MOBbIWATH YYETHYIO CTaBKy,
094 LIHT-01 061 CCbINasicb Ha HEOBXOAUMOCTb KOHTPONA 3a UH(AALMEN.
0.90 YpanBar3®2 » B utore cerogHa ¢ yTpa KpWBas LOXOQHOCTW BbIrSOUT Cregylowmum obpasom:
075 floporoByxd LOXO[HOCTH 2-X neTHux obnuraumin coctasnsior 4,99% roposbix (+2 6.n. K
060 CABT606 BUEPALUHUM YTPEHHUM ypoBHaM), 5-nethux — 5,03% (+ 1 6.n.). JoxogHoctn 10-
JIETHUX TaKXX€ CHU3WUCb MO CPABHEHWIO C BYEPALWHWMM YpPOBHAMM Ha 1 6.n. u
0.60 [asnpomb 1
Haxogatca Ha ypoeHe 5,13% (-1 6.n.). [JoxogaHoCTW WHAMKATUBHbIX 30-neTHWUX
PECTOPAHC2 -3.00 obnurauumii Takxe notepsan 1 6.n. u coctaensioT cerogHs 5,20% rogosbix (-1 6.1.).
MMK T® 01 070 » Ha 3T0il Hefene TaK)Ke COCTOWUTCS HECKOIbKO BaKHbIX COBObITHI, KOTOPbIE HY>XHO
CTUHGwH-01 -0.65 YUUTbIBATb NPU UHBECTULUAX B AOJITOBblE€ MHCTPYMEHTbI BHELUHWX AOJIFOBbIX PbIHKOB.
BuHanVle-1 -0.65 CerogHa KasHauenctso CLLUA nposegmer aykuuoH no pasmeuwexuto $13 mapg. 10-
N30-Cotos-1 0.50 NeTHUX oburauui, KOTOpbId LOSKEH MPOAEMOHCTPUPOBATb WMHTEPEC MHOCTPaHHbIX

MHBECTOPOB K PbIHKY Us-treasuries.

Cpean nybamKaunii 3KOHOMHUUYECKHX AaHHbIX BaKHOE 3HaueHWe ANA LOMroBbIX PbIHOK
UMEIOT CerofHsLHWE LMUPbl MO PO3HUUHBIM MPOAaXKAM, OTPasKaloLMe AUHAMUKY
noTpebUTENbCKOro cnpoca W ToproBbli 6anaHc, KoTopbi 6yaer onybnvkosaH
3aBTpa.

© BAHK MOCKBbI
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» Curtyaums Ha emerging markets coxpanunacb 6naronpusatHoi. Unpekc EMBI+
Crpoas! EMBI+ 1 EMBI+Pocons, 6.1. suepa Bbipoc Ha 0,13%, a ero cnpapn cysuncsa Ha 3 6.n. go yposHsa 176 6.n.

» Poccuitickne eepoobauraumm. Kotuposku espoobnuraumit «Poccus-30» cerogHs
c yTpa HaxopsaTcs Ha ypoeHe 107,7/106,8 npoueHTOB OT HOMWHana, a UX CnNpag K
10-neTHum us-treasuries coctasnset okono 108 6.n.

M HOBOCTM JONTOBOTO PhIHKA

135

130
125
120
115

110 Y/
» Gallery Group. Buepa ctaso “3BECTHO, UTO OAMH W3 KPYMHEWLIUX ONEPaToOpPOB

pbiHKa Hapy>kHou peknambl Poccuu npusnekna $175 MaH. ¢ nomouwibio Bbinycka
eBpoobnuraumi. Ctaeka KynoHa 6bina onpepeneHa Ha yposHe 10,125% roposbix.
O6svrauuun BbinyLieHbl No npasuny reg. S (3anpelseHo obpawieHue Ha TePPUTOPHM
CWWA) Ha 7 ner ot umeHu SPV-komnanuu Gallery Capital S.A. [llo Bbinycky
npeaycmotpeHa 4-x netHsas odgepra. OpraHusatopom Bbinycka sbictynunu Citigroup.
PaHee S&P npucBOWMIO 3MWUTEHTY M ero BbiNycKy espoobnuraumit pertuHra «B-» c

105
100
95
920

85
okT.05 HOs.05 pek.05 aHB.06 (peB.06 map.06 anp.06
Russia EMBI+Spread

EMBI+Spread (wkana cnpasa)

«MO3UTHBHBIM» MNPOrHO30M HW3MeHeHusi, a Moody’s — «Caal» co «cTabunbHbIM»
NPOrHo30Mm.
Crasku LIBOR (USD), % v v
5.50 Gallary Group sBnsetcs OAHWUM M3 KPYMHEWLUMX OMNepaTopoB pbiHKA Hapy>KHOW

peknambl M npucytcteyer B 230 ropopax Poccuu. CornacHo npo-copme
KOHconuauposaHHon otyeTtHocTH Gallery Group Bbipyuka komnanuu B 2005 rogy
coctasuna $47,6 wmnH.. EBITDA — $16,3 man. OTHoweHne ponra Ha kodeu 2005
roga npesbicuno EBITDA komnanuu B 9,2 pasa. Bnapenbuamu 6nok-naketa akuui
KOMMaHWW sBnsoTca MHBecTgoHa Baring Vostok Capital Partners u EBPP, 42,07%
- NpUHaAneXkaT OcCHoBaTeslo KoMnaHuu AHaTonvio MocTOBOMY, OCTasfibHble aKLWM
pacnpegeneHbl cpefu TON-MeHeOKMEHTa U POCCUMCKMMKU OCHOBaTENIIMK KOMMaHUH.
Ha Haw B3rnag, Gallary Group npuBnekia fOCTaTOYHO OOPOroW 3alMM, HECMOTPSA Ha
npucyTCTBUE B cocTaBe ee akuuoHepoB EBPP. Hanomuum, uto Ha npownoi Hepene
BuHbaHK ¢ aHanoruuHbiM penTUHroM no Bepcun S&P pasmectun AebloTHbIM BbINYCK
400 TpexneTHux espoobnuraumii no crtaske 9,5% roposbix. [pemus 3a cpok Ao
OKT05 HOROS pow0S 06 demd wap Do CMP06 war0S | noralueHWs MpU TEKYLIMX YC/OBUSX HEe O4YeHb BbICOKA, MOITOMY Mbl CyMareM, 4TO
SMUTEHTY MNPULLIOCh MPEASIOXUTb WMHBECTOPaM LLeApPYI0 MPEMUIO B AOXOLHOCTU B
pavioHe 25-50 6.n. 3a gebloTHOE pasmeLleHHH.
BoamorkHo, pynne «noBpenun» HU3KWUKM PENTUHr no Bepcun «Moody’s», KOTOpbIH
Ha CcTyneHb HWxe peltuHra S&P. B niobom cnyuae, npu nossneHun Bymar Ha pbiHKe
Mbl peKoMeHayeM nokynaTtb obnuraumu Gallary Group ¢ poxogHocTbio Bbiwe 9,75%
rofoBbIX.
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] .' KAJIEHOAPb COBbITU HA OJTTOBOM PbIHKE
Kypc py6ns
290 ‘ 82| CErofHsi
288 335 | 29 mait 06 BbixoaHoit fieHb B CLUA (Jenb Mamsitn - Memorial Day).
28.6 ssg| Twon06 141-a BHeouepenHas Bctpeya OTMEK, Kapakac (Bewecyana).
284 7 wton 06 Hayano cammuta "G-8" B CaHkT-MeTepbypre (npoanutcs o 13.07.2006)
34.1
244l T M AN 28 nioH 06 .
OuepepHoe 3aceaanme kommuccim FOMC. PaccmoTperue Bonpoca 06 M3MEHEHUN YHeTHON CTaBKM.
28.0 344 | 29 mioH 06
27.8 : 347
27.6 |
| 35.0
L B | I KANEHOAPL MEPBMYHOIO PhIHKA
212 | — — - - - s e e e e e e ’
27.0 1 . 35.6 [ata OMUTEHT, cepust Bbinycka O6bem, MnH.  Cpok obpaLweHus
okT.05 HOs.05 nek.05 sHB.06 heB.06 mapn.06 anp.06 mai.06
nonnap/pyéne eBpo/py6nb (Wwkana cnpaea) CEFO)J,HFI
17 mait 06 WHMPOM, 03 1300 5 net/ ropg
1210 fluHaMAKa BANIOTHIX PLIkKOB 116 | 17 mai 06 CobuHbark, 01 2000 3ropal 1,5
120.0 117 18 mait 06 Toprosas ceTb "MoHeTka", 01 1500 3ropal 1,5
119.0 112 19 mait 06 Bonrorpaackas obnacts, 25001 550 4 ropa
118.0 1.20
117.0 1.21
116.0 1.22
115.0 128
| ] CTATUCTVMKA CLUA
113.0 126 Mocn.  Oxupaemoe [Mpownoe  dakTnyeckoe
1.27 [llata Mokasatens
112.0 128 nepvoa 3HauyeHWe  3HaueHue 3HaueHve
111.0 1.29 ;
1100 21 17amp06 Cuer pBikeHns kanutana (Capital Net Flow), mnpa. 65,06 63.2 69.1 86.90
: - ponn.
okT-05 Hos-05 nek-05 aHr-06 her-06 man-06 ann-06 man-06
JPY/USD USD/EUR (wkana cnpasa) 18 anp 06 MHcbnaums B npomblwnerHom cextope (PPI) map.06 0.40% -1.40% 0.50%
18 anp 06 WHdnsyws - Core PPl (ouMLieHHas OT BAMSIHUS LieH Ha vap.06 0.20% 0.30% 0.10%
Hodpro NPOLOBONBCTBUE W SHEPrETHKY)
Zg 19 anp 06 WHdnsums - NHoeke notpebutensckux ueH (CPI) map.06 0.40% 0.10% 0.40%
73.0 19 anp 06 WHcbnauus, 6e3 yyeTa LieH Ha 3HEProHoCUTENN 1 vap.06 0.20% 0.10% 0.30%
71.0 npoposonkcTaue (core CPI)
232 19anp06  Real Earnings Map.06  -0.10% 0.40% -0.40%
" ,
65.0 25 anp 06 H,U,.eKC I'IOTPeGVITel'IbCKOI/I yBepeHHocTv (Consumer anp.06 106.20 107.50 109.60
63.0 confidence index)
61.0
59.0 26 anp 06 CratucTuka npofax Hobix gomoB (New Home sales), % map.06 1100.0 1080.0 1213.0
57.0
55.0 28 anp 06 lMporHo3Has oueHka BBIM (GDP-advance) 1 k.06 4.90% 1.70% 4.80%
53.0
510 1 mait 06 MHpaeke notpebutensckux pacxonos (PCE core) map.06 0.20% 0.10% 0.30%
49.0 3 mait 06 Wrpexc [lenosoit aktusHocTh (ISM manufacturing) AHB.06 59.20 60.50 63.00
okT-05  Hom-05 AO05 Ane-06 pee-0B wap 08 anp-06 wart-06 4mait 06  CToumocTs paboueit cunbl (Unit Labor Costs) 18.06 1.30% 3.00% 2.50%
4 maii 06 IMpou3ssoauTenbHOCTL paboyeit cunbl 1 k.06 3.20% -0.30% 3.20%
. o010 5 wait 06 CraTncTuka pbiHka TpyAa - Yucno HosbIx pabounx mect anp.06 200 000 200 000 138 000
(Non-farm payrolls)
700 5 wait 06 CraTuCTuKa pbiHKa Tpyaa - YposeHb 6e3pabotuubl anp.06 470% 470% 470%
(Unemployment)
650 10 mai 06 Canbpgo enepanbHoro 6logxeTa, Mnpg. 4onn. anp.06 90.00 57.71 118.85
CErofHA PosHunyHble npogay (Retail sales), m-t-m anp.06 0.50% 0.60%
600 CErogHA Retail sales, uckntouas asromobunu, m-t-m anp.06 0.50% 0.40%
12 mait 06 ToproBbiii 6anaHc (canbao, Mapga. Aonn. ) map.06 -67.23 -65.74
550 12 mait 06 VMnopTHbIE LieHb! anp.06 1.00% -0.40%
500
450
okT-05 Hos-05 pek-05 sHB-06 ¢eB-06 map-06 anp-06 maii-06
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KPUBbIE JOXOLHOCTEWN 11 mas 200

Kpueasi doxodHocmu cybghedepasnbHbIX U MyHUYUnanbHbIXx obnuzayuli
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UemouHuku: REUTERS, pacyemsi baHka Mockebl
Kpuebie doxodHocmeli koprnopamueHbIx obnu2ayuli
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KPUBbBIE NJOXOAHOCTEMW 11 mas 200
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11 masa 200

KPUBBIE 0OXOOHOCTEH

Kpueasi doxo0Hocmu pocculickux eepoobnuzayutl

©

.0 4
e ‘Kyspaayr 07 :
g @5 ank SEHUT 06 ® PycCr15 !
-3
& Awren XK 0@ |
3 JFC pynn 07 |
o m Gark 10° ‘
8.5 1 pomcase0atk 10 g Anka-Barik 15 |
@XKB 08-2 |
®Pyc.CT 10 |
° |
° MEPP 08 @Espas 15 |
XKB 08-1 |
° |
8.0 Metpokommepy, 07 !
P P ®Pyc.CT08 Cucreva 11@ Cesepcrans 14@ !
@ MpomcassbbaHk 06 :
@ TarapcraH 07
@ HOMOC 07 ‘Meramon 09 !
MMK 08 ® MTC12 !
Espas 09 |
PocGank 09 @ ° Boimnenkom 11 @ i
754 ABTOBA308 @ @ [ ] . OMTC 10 |
Cesepcrans 09
BB 08 ® ° |
Bi 10
M O™ i icpa-Bar 08 pinencon Q... Mockes 15 ‘
® ®poc6ank 07 @ Buimnenkom 09 |
@®YpanCu6 06 Hukonn 07 |
lasnpombaHk 15 |
@Cucrema 08 |
704 — — — — — — — e = = = = = = = = =
HOPHWKETb, 09 !
OM 06@ [ ] @ Bank Mockes! 10 Anpoca 14 |
@ecba-Bank 07 P @ . Mook 09 Fasnpom 20
MTC 080 !
e ®nexc 07 e 0 - ®nce 15 !
4 B
65 pas Taanpom6ark 08 BTE 11 | @ Poceun 28
lasnpom 13-3
M BGark 08 Faanpom 13-1 C6epbaHk 15 .
l0OCHapbaHk
®HOBATOK 06 ° BTE 15 :
J—— Poccua 18. Poccus 30 |
THK 07@ CuGHedTs 099 |
|
6.0 4 @ ARIES 03 |
MINFIN [asnpom 09 @ MINFINT7 |
|
° |
CubHedpTs 07 !
|
| Diopauws, 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
% | | | | | | | | | | | |
5 | | | | | | | | | | | |
7754 ¢ | | | | | | | l | | |
z | | | | | | | BRAZIL (BB /Ba3 ) g | | |
3 | | | | | | | | . | | | |
750] = | | | | | | | R | | | |
: | | | | | | | . | | . | |
| | | | | | [ - | ‘ PERU (BB /Ba3 /BB ) |
| | | | | | Q- | | | |
725 4 I | | | | | P | TURKEY (BB-/BA3./BB-) = =~ | |
| | | | | 1, | sk | | | |
| | | | | Pl e LT | | | |
7.00 4 | | | UKRAINE (BB- /Bfl /BB-), - | o= | | | | |
| | | ! 9 [P il | | | | MEXICO (BBB /Baal /BBB) |
| | | e T o | | | | | | |
6.75 | | | . & =" " 7 | | | | @ | |
) | |.-=" ] T [ 3 | | | | LA | |
| .= I L7 | | | | =T | | |
[ | PR | | | P | | | |
6.50 .7 | . | o i b | | | _ ORUSSIA (BBB/Baa2 /BBB) | |
- . d -
PRGN .r | . | | | ® | — | | |
i | .7 | . | . | | e . ? | | | |
6.25 P i - | 4 | [P " | | | | | |
. | | | | (o] | | | | | |
’
. o, - l e l l l l l l l
6.00 -
o . " | S. AFRICA (BBB+ /Baafl /BBB+ ) | | | | | |
I . -1 | | | | | | | | |
| N . - | | | | | | | | | |
5.75 4 | o | | | | | | | | | |
| | | | ) | | | | | | |
. | | . R CHINA(A”AZIA> | | | | | |
5.50 | | emmmm == | | | | | | | |
I wm=="T | | | | | | | | | |
L. X ) | | | | | | | | | |
5.05 | .- | | | | | | | | | | | |
) s | | | | | | | | | | | )
. | | | | | ; L " T ] |
‘ | ! )] ' | | | | | | | |
5001 « Quumsnses A | | | | | | | | | |
o | | | | | | | | | | | |
| | | | | | | | | | | |
4.75 1 | | | | | | | | | | | |
| | | | | | | | | | | |
| | | | | | | | | | | |
4504 L o US TREASURIES (AAA /Aaa /AAA ) [ MEXICO (BBB /Baa1 /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 IA) Mog. Aropaumst
S mmm=- TNorapucdmunyeckuii (CHINA (A- /A2 /A )) )
4.25
0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0

UcmoyHuku: REUTERS

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

OB30P AONIOBbIX PbIHKOB

WWW.MMBANK.RU

I A T T




PbIHOK PYBJIEBbIX OBNUTALIUIA 11 mas 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 - - 23.06.2009 15.09.2006 1140 { 98.20 98.34 : 0.00 0.13 0.35 - - 0.56 5.07 { 0.35 0.33
ObP 03 0.0 - - 22.09.2009 15.06.2006 1231 0.00 99.66: 0.00 0.00 047 - - 0.19 6.69 i 0.10 0.09
O®3 25057 15.7 40817 7.40 20.01.2010 - 1351 §103.30 103.63i -0.21 0.26 -0.86:i 2.84 7.17 6.56 - 3.27 3.07
O®3 25058 0.0 40655: 6.30 30.04.2008 - 721 :100.25 100.30: 0.00 0.22 -042: 121 6.28 6.29 - 1.87 1.76
O®3 25059 29.5 8985 i 6.10 19.01.2011 - 1715 { 9840 98.70f 025 -0.15 -0.71i 234 6.19 6.63 - 4.11 3.85
O®3 25060 0.0 14898 : 5.80 29.04.2009 - 1085 : 98.13 98.79: 0.00 000 -080: 1.11 590 6.61 - 2.75 2.58
O®3 26198 1.5 42117 6.00 02.11.2012 - 2368 : 95.76 9595 0.05 0.10 -047:30.74 6.26 6.80 - 5.38 5.03
O®3 27019 0.0 8800 (10.00 18.07.2007 - 434 0.00 0.00 { 0.00 0.00 0.00 i 30.68 9.50 5.40 - 1.12 1.06
0®3 27020 0.0 8800 {10.00 08.08.2007 - 455 0.00 0.00 { 0.00 0.00 -0.85:2493 951 577 - 1.18 1.1
0®3 27026 0.0 16000 7.50 11.03.2009 - 1036 :101.00 101.64: 0.00 0.00 044 :1151 735 6.14 - 2.57 2.42
O®3 45001 0.0 18904 : 10.00 15.11.2006 - 189 0.00 102.20; 0.00 0.00 -0.14: 1151 9.78 1.40 - 0.26 0.26
O®3 45002 100.1 2760 :10.00 02.08.2006 - 84 101.00 101.13{ -0.04 -0.13 -0.38i 8.05 9.89 4.89 - 0.23 0.22
O®3 46001 11.1 60000 : 10.00 10.09.2008 - 854 :105.75 105.85: 0.15 -0.02 -0.83: 1534 945 6.23 - 1.47 1.38
O®3 46002 2.8 62000 § 10.00 08.08.2012 - 2282 :110.45 110.56: 0.04 -0.03 -0.57 i 23.01 9.05 6.50 - 4.42 415
O®3 46003 0.0 37298 { 10.00 14.07.2010 - 1526 :111.10 111.70{ 0.00 -0.12 -1.16: 30.68 8.98 6.59 - 3.1 2.92
O®3 46005 0.0 27477 0.00 09.01.2019 - 4627 (4211 0.00 { 0.00 000 -1.09: 0.00 0.00 6.85 - 11.96 11.20
O®3 46014 81.7 58290 :10.00 29.08.2018 - 4494 :108.80 109.45: 041 -0.02 -1.03: 1534 9.18 6.76 - 5.70 5.34
O®3 46017 19.4 49967 : 9.00 03.08.2016 - 3738 :105.32 105.45: 0.45 0.85 -2.20:20.71 853 6.84 - 6.80 6.36
O®3 46018 38.4 40936 9.50 24.11.2021 - 5677 :109.57 109.90i 0.64 0.18 -1.39} 1458 8.64 6.89 - 8.67 8.11
0®3 46020 3.0 7913 i 6.95 06.02.2036 - 10864 : 99.50 99.60 : 0.30 0.00 -1.24:1599 6.98 7.05 - 12.67 __ 11.83
Bcezo 261.8 523574

Ucmouruku: REUTERS, pacuyemsi baHka Mockebi
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PbIHOK PYBJIEBbIX OBNUTALIUIA 11 mas 2006 r.

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

O6opot O6bem, [OHeit po

M. pyB.  MIH. py6. KynoH,%  TMorawexve OcbepTa norawenms Mokynka  Mpopaxa AeHb Hepens mecsL HKO Tekywas Knoraw. Kodepre [wop.ner. Moa. aop

Wmoeau mop20e8 MyHuuyunaJjibHbiMmu o6nueauunmu

Boneoepao, 01 0.00 400 (10.20 17.07.2008 - 799 110250 103.75: 0.00 0.00 -0.35: 5.31 9.82 7.83 - 1.99 1.85
Kasatb, 01 0.00 750 £10.50 21.07.2006 - 72 100.55 100.65{ 0.00 0.00 -0.35: 547 1043 6.91 - 0.20 0.19
KasaHb, 02 0.00 1000 : 10.00 11.04.2007 - 336 :101.96 102.10{ 0.00 0.00 -0.35: 521 9.83 7.58 - 0.68 0.63
KpacHosipck, 02 0.00 630 :12.50 27.10.2006 - 170 :102.65 102.90: 0.00 -0.39 0.10 : 479 1218 6.83 - 0.46 0.43
Hosocubupck, 02 0.00 1500 (12.00 07.12.2006 - 21 102.70 103.10: -0.19 -0.39 0.19 { 21.04 11.68 7.38 - 0.56 0.52
Hosocubupck, 03 0.56 1000 £ 13.00 14.07.2009 - 1161 :113.50 113.80i 0.00 0.00 -0.44:43.10 1142 7.56 - 2.64 2.46
Tomck, 01 0.00 300 :12.00 22.11.2007 - 561 0.00 0.00 { 0.00 0.00 -0.29: 1749 1151 7.71 - 0.93 0.87
Yepa, 03 0.00 400 $10.03 18.07.2006 - 69 100.41 100.60: 0.00 0.00 -0.15: 31.04 9.98 7.13 - 0.19 0.18
Yepa, 04 0.33 500 :10.03 03.06.2008 - 755 :104.11 104.39: -0.04 -0.05 -0.28 : 42.58 9.63 7.98 - 1.85 1.71
Umoau mopzoe cybghedepanbHbIMU 0bsIU2ayuUsIMU

batukopmocmat, 04 0.00 500 { 8.02 13.09.2007 - 491 1100.00 0.00 { 0.00 -0.35 -0.49: 12.08 8.00 7.92 - 1.29 1.19
beneopodckas obr., 04 0.00 320 :14.00 29.04.2008 - 720 0.00 0.00 : 0.00 0.00 -155: 422 12.61 7.78 - 1.80 1.67
beneopodckas obn, 31001 0.00 2000 : 8.38 10.11.2010 - 1645 0.00 0.00 { 0.00 -0.23 -0.68:% 19.29 8.21 8.08 - 3.74 3.46
Boneoepadckasi 0bn., 01 0.00 600 :13.00 11.06.2009 - 1128 (106.05 107.00; 0.00 -1.40 -0.32:52.00 1226 8.42 - 1.85 1.71
Bonzoepadckasi 061. 35001 0.00 700 i13.00 17.06.2010 - 1499 :106.50 108.25 0.00 0.08 3.14 | 4951 11.99 7.81 - 222 206
Boponexckas obn. 01 0.00 600 :13.00 15.12.2007 - 584 :109.30 109.65: 0.00 0.01 -0.34:{ 1995 1186 6.76 - 1.45 1.36
Boporexckasi 0651. 02 0.00 500 :13.00 18.06.2009 - 1135 :{114.00 115.00: 0.00 0.57 -0.26 : 52.00 11.37 7.27 - 2.58 2.4
Ypkymckasi 0611, 01 2.53 700 :10.50 22.07.2007 - 438 :101.53 101.70: -0.10 -0.07 -1.30: 2255 10.34 8.16 - 0.67 0.62
Ypkymckasi 06r1., 02 0.00 750 {10.00 07.09.2006 - 120 $100.85 101.00{ 0.00 -0.06 -0.05: 10.52 9.89 6.58 - 0.32 0.30
Wpkymcekasi 0611. 31001 0.00 1500 :10.00 17.12.2009 - 1317 :102.75 103.25: 0.00 -0.29 -0.67 : 13.15 9.71 7.74 - 1.71 1.59
Ypkymckas obn, 31002 0.00 900 : 8.50 23.10.2008 - 897 :100.50 100.85: 0.00 0.00 -0.05: 3.26 8.43 7.57 - 1.38 1.29
Kanyxckast obn., 01 0.00 300 10.00 24.12.2007 - 593 {100.65 102.70{ 0.00 0.00 0.52 : 37.53 9.75 7.80 - 1.49 1.38
Kuposckasi 065, 01 0.00 400 { 8.39 22.12.2008 - 957 :100.81 101.10{ 0.00 0.00 -0.20: 11.26 8.31 7.95 - 1.52 1.40
Komu, 05 0.13 500 :14.00 24.12.2007 - 593 :110.05 110.29: 0.19 -0.26 2.02  18.03 12.70 6.84 - 1.47 1.37
Komu, 06 0.13 700 :14.00 14.10.2010 - 1618 :{117.00 120.00: -1.34 -0.34 -165:f 997 1196 7.85 - 3.55 3.29
Komu, 07 0.00 1000 {12.00 22.11.2013 - 2753 £107.50 109.00{ 0.00 -1.19 -1.00: 5523 11.16 8.07 - 5.02 4.64
Komu, 08 0.00 1000 : 9.00 03.12.2015 - 3494 (9751 99.90: 0.00 0.20 0.40 ; 16.03 9.05 7.78 - 6.38 5.92
Kocmpomckasi 06r1., 04 0.00 800 :12.00 11.03.2008 - 671 106.70 108.10: 0.00 -0.32 0.60 { 18.74 11.13 7.10 - 1.66 1.55
KpacHosipckud kpad, 02 1.75 1500 :10.95 26.10.2006 - 169 :102.01 102.28: 0.67 0.00 -0.09: 450 10.63 4.50 - 0.46 0.44
KpacHosipckud kp, 34003 0.00 3000 : 7.00 01.10.2008 - 875 {99.00 99.15: 0.00 -0.24 -0.08: 6.71 7.07 7.44 - 1.79 1.67
KpacHodapckuti kpad, 01 0.00 1000 : 10.50 15.05.2007 - 370 0.00 0.00 { 0.00 -0.24 -0.44:50.63 10.24 7.54 - 0.94 0.88
Jlenunepadckasi 0611., 02 0.00 800 :14.01 08.12.2010 - 1673 0.00 0.00 : 0.00 0.04 -138:56.04 11.20 7.60 - 3.50 3.25
JleHurepadckasi 061. 03 0.00 1300 :13.50 05.12.2014 - 3131 0.00 134.88: 0.00 -0.08 -2.27:53.63 1047 7.78 - 5.64 5.23
Mockoeckasi 0611., 03 0.00 1000 : 11.00 19.08.2007 - 466 :105.21 105.30: -0.09 0.33 -0.71: 2411 1045 6.74 - 1.20 1.13
Mockoseckasi obn., 05 0.47 12000 : 10.00 30.03.2010 - 1420 :107.42 107.74; -0.05 0.06 -092i 740 9.31 7.33 - 2.68 2.50
Mockoeckasi 0611., 04 0.12 9600 : 11.00 21.04.2009 - 1077 :110.70 111.15: 0.36 -0.18 -0.50 : 4.52 9.92 7.07 - 2.57 2.40
Mockosckasi 06n1., 06 90.68 12000 9.00 19.04.2011 - 1805 {106.30 106.44: -0.19 047 0.00 } 3.70 8.47 7.59 - 411 3.82
Huxezopodckasi 0611. 01 0.92 1000 : 11.80 01.11.2006 - 175 :101.70 102.45: -0.04 -030 063 : 226 1153 7.06 - 0.47 0.44
Huxezopodckas 0611. 02 0.54 2500 (10.24 02.11.2008 - 907 :104.77 105.00: 0.05 -0.05 -0.28: 1.96 9.75 7.18 - 1.67 1.56
Hosocubupckast 0611 10.14 1500 : 13.50 27.07.2006 - 78 101.25 101.64: -0.28 0.20 -7.73: 4.44 13.31 6.73 - 0.21 0.20
Hoeocubupckas 0611. 02 0.00 2000 § 13.30 29.11.2007 - 568 :108.01 108.99: -0.89 0.17 -1.00 : 25.14 12.31 8.00 - 1.40 1.30
Hoeocubupckas 06s1. 03 5.05 2500 i 9.00 15.12.2009 - 1315 {101.11 101.40f -0.35 0.30 -0.68 { 12.33 8.91 8.18 - 242 2.24
Camapckasi 0611., 01 0.00 2370 :12.00 04.07.2006 - 55 100.65 0.00 : 0.00 0.00 -3.84: 1184 11.89 558 - 0.15 0.14
Camapckasi 061, 02 0.00 2000 : 6.82 09.09.2010 - 1583 0.00 99.00: 0.00 0.00 -1.01}%10.28 6.94 7.50 - 3.75 3.48
Teepckasi 0611., 02 0.00 1000 : 16.90 23.11.2006 - 197 :104.70 105.00; 0.00 -0.47 -0.33: 3519 16.02 6.60 - 0.51 0.48
Teepckasi 0611., 03 1.20 800 : 7.95 30.11.2008 - 935 :100.06 100.30: -0.05 -0.25 -0.20: 15.03 7.93 8.07 - 2.31 2.14
Tomckas 0611., 02 0.00 500 :11.00 27.07.2006 - 78 0.00 101.27: 0.00 0.00 -0.85:31.34 10.88 575 - 0.21 0.20
Tomckas 0611., 03 0.00 600 :11.00 13.10.2007 - 521 104.50 104.85: 0.00 0.00 0.05: 8.14 10.50 6.87 - 1.35 1.27
Tomckasi 0611, 34026 0.51 900 { 9.00 09.11.2009 - 1279 {99.90 100.11: -0.12 0.00 0.07 { 025 9.00 7.73 - 2.71 2.52
Yomypmckasi pecr, 01 0.00 1000 : 8.20 27.12.2008 - 962 :100.81 101.00: 0.00 -0.10 -0.53 : 30.10 8.13 7.97 - 2.36 2.18
Xabapoeckuti kpad, 02 0.00 700 (10.00 05.10.2006 - 148 £101.31 101.60: 0.00 0.00 -0.38: 9.59 9.87 6.86 - 0.40 0.37
Xabaposckuli kpad, 06 0.02 1000 : 9.00 24.11.2009 - 1294 :100.50 100.90: 0.30 0.53 -0.87 : 41.18 8.92 7.72 - 2.31 2.15
XMAO, 02 0.00 5000 :12.00 27.05.2008 - 748 0.00 000 : 000 -270 0.91 5425 11.11 7.85 - 1.80 1.66
Yyeawus, 03 0.00 500 : 9.50 13.04.2007 - 338 :101.30 101.80: 0.00 -0.10 -0.20: 7.29 9.34 7.79 - 0.89 0.83
Yyeawus, 04 0.00 750 :12.33 27.03.2009 - 1052 {113.20 113.55: 0.00 -0.09 -0.22: 1453 10.87 7.23 - 2.51 2.34
Skymus, 03 3.45 800 :12.00 17.06.2008 - 769 :108.90 109.50: 0.09 -0.09 -0.14: 16.44 11.01 7.55 - 1.88 1.74
SAkymus, 05 0.00 2000 : 9.00 21.04.2007 - 346 :101.16 101.35: 0.00 -0.04 -0.64: 493 8.88 717 - 0.92 0.85
Skymusi, 06 0.00 2000 (10.00 13.05.2010 - 1464 0.00 0.00 { 0.00 0.00 0.31 {2274 9.26 7.52 - 2.89 2.69
Skymus, 35001 0.00 2500 : 7.95 11.04.2013 - 2528 :100.80 100.90: 0.00 0.01 0.00 { 436 7.88 7.98 - 4.76 4.41
SIHAO, 01 0.00 1800 :11.00 03.08.2008 - 816 0.00 0.00 { 0.00 0.00 -0.61%2833 10.33 7.06 - 2.01 1.88
Slpocnaeckasi o6n., 02 0.00 1000 § 13.28 03.07.2007 - 419 :106.50 106.83: 0.00 -0.29 -0.08: 13.10 1243 6.81 - 1.08 1.01
Spocnasckasi 06n1., 03 0.00 1000 (12.00 17.11.2006 - 191 0.00 0.00 { 0.00 0.08 -0.56:40.04 11.67 6.57 - 0.50 0.47
Slpocnasckasi 0611., 04 0.55 1000 : 11.00 26.05.2009 - 1112 :108.17 108.60: -0.30 0.00 -0.37 : 50.63 10.17 7.46 - 2.58 2.40
Slpocnaeckas 0611., 05 0.00 500 : 8.00 30.12.2008 - 965 :100.20 100.70: 0.00 0.00 -0.32:{ 29.15 7.97 7.74 - 2.37 2.20
Slpocnasckasi 0611, 06 0.00 1000 { 8.35 19.04.2011 - 1805 { 99.50 100.09i 0.00 0.00 0.00 i} 3.43 8.33 7.71 - 3.33 3.09
Mockea 32 0.00 4000 :10.00 25.05.2006 - 15 100.15 100.25¢ 0.00 0.04 -0.57 { 20.27 9.98 4.07 - 0.04 0.04
Mockea 37 0.00 3900 :10.00 23.09.2006 - 136 :101.10 105.00: 0.00 0.00 0.52 : 13.15 9.80 4.54 - 0.37 0.35
Mockea 27 0.00 4000 § 15.00 20.12.2006 - 224 :100.10 106.10: 0.00 0.00 -0.70: 20.96 14.10 4.49 - 0.59 0.56
Mockea 42 0.00 3000 :10.00 13.08.2007 - 460 0.00 0.00 { 0.00 0.00 -0.66: 23.56 9.52 5.98 - 1.18 1.1
Mockea 31 0.00 5000 {10.00 20.05.2007 - 375 :103.04 104.05: 0.00 -0.48 -0.95: 21.64 9.62 6.09 - 0.97 0.91
Mockea 40 0.00 4000 :10.00 26.10.2007 - 534 0.00 0.00 : 0.00 0.00 0.00 :13.15 9.48 5.92 - 1.28 1.21
Mockea 43 0.00 5000 :10.00 17.05.2008 - 738 0.00 000 : 0.00 000 -1.56:2247 9.33 6.33 - 1.82 1.72
Mockea 29 0.00 5000 :10.00 05.06.2008 - 757 :102.00 110.00; 0.00 0.16 -0.71} 42.74 9.33 6.35 - 1.86 1.75
Mockea 36 0.00 4000 :10.00 16.12.2008 - 951 108.75 109.05: -0.14 0.28 -0.23 : 39.73 9.17 6.28 - 2.29 2.15
Mockea 47 0.00 5000 {10.00 28.04.2009 - 1084 0.00 109.75: 0.00 -0.09 -1.10% 3.29 9.27 6.74 - 2.62 2.45
Mockea 41 0.00 5000 :10.00 30.07.2010 - 1542 :108.00 111.20: 0.00 -0.23 -1.00: 27.40 9.20 6.82 - 3.51 3.29
Mocksa 38 0.00 5000 :10.00 26.12.2010 - 1691 {113.10 113.30{ 0.12 0.14 -0.62: 36.99 8.83 6.73 - 3.76 3.52
Mockea 39 0.09 5000 :10.00 21.07.2014 - 2994 :109.88 110.03: -0.32 -0.23 -0.63 : 29.86 9.12 7.00 - 5.90 5.51
Mocksa 44 8.78 20000 : 10.00 24.06.2015 - 3332 {109.70 109.90¢ -0.14 0.18 -1.17 { 37.53 9.12 6.99 - 6.32 5.91
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Wmoau mopzaoe koprnopamueHbIMU 0bu2ayusiMmu
Hedpmb u 2a3
TA3TIPOM A3 0.00 10000 8.11 18.01.2007 - 252 0.00 000 ! 0.00 005 -034: 24 801 6.31 - 0.67 063
FA3MPOM A4 0.00 5000 i 8.22 10.02.2010 - 1371 { 0.00 000 i 0.00 039 -058: 19 793 7.23 - 326 3.04
FA3POM A5 0.00 5000 i 7.58 09.10.2007 - 516 0.00 000 i 0.00 025 -0.74 6 747 655 - 136  1.28
FA3IPOM A6 0.00 5000 i 7.22 06.08.2009 - 1183 { 0.00 000 : 0.00 030 -075: 18 722 7.34 - 290 270
HIK UTEPA 0.00 2000 i 9.75 07.12.2007 - 575 0.00 000 i 0.00 015 -0.18i 41 9.64 9.14 - 144 132
Jlykodn 02 0.00 6000 i 7.15 17.11.2009 20.11.2007 1286 : 0.00 0.00 : 0.00 0.05 -0.69: 33  7.08 - 6.55 i 143 1.34
HOBATO3K, 01 0.00 1000 i 9.40 30.11.2006 - 203 0.00 0.00 i 0.00 000 080 i 41 9.27 6.99 - 053  0.50
PyccHegpmb, 01 0.00 7000 i 9.25 10.12.2010 12.12.2008 1674 : 0.00 0.00 : 0.00 0.15 0.00 : 37 9.14 - 890 i 228 210
Tamnegpms 03 0.00 1500 :12.00 01.07.2006 - 51 0.00 000 : 0.00 -0.13 -014: 43 1191 6.31 - 014 0.13
Xumust u Hegpmexumus
ALJER-VHeecm, 02 0.00 500 :11.80 20.05.2008 21.11.2006 740 0.00 000 ! 0.00 -0.15 065: 26 11.71 - 10.731 0.51 0.46
Hopozobyx, 01 0.00 900 : 9.90 11.06.2008 13.12.2006 762 0.00 000 i 0.00 -0.82 -027i 40 979 - 8.00 i 057 053
MaputickuaHri3, 01 0.00 800 :12.40 16.12.2008 19.06.2007 950 0.00 000 : 000 -002 0.17 i 48 1233 - 12.13§ 1.02 091
HUKOCXVM, U1 0.00 750 §14.00 14.12.2006 - 217 0.00 000 i 0.00 -019 042 56 1375 11.05 - 056  0.51
I pynna Humon, 01 0.00 1000 ; 12.00 16.12.2008 19.12.2006 950 0.00 000 i 0.00 -0.05 045 47 1179 - 9.05 i 058 053
HKHX-03 0.00 2000 i 8.00 01.09.2007 - 478 0.00 0.00 i 0.00 005 12 816 11.06 - 0.77  0.69
HKHX, 04 0.00 1500 i 9.99 26.03.2012 02.04.2009 2146 { 0.00 0.00 : 0.00 029 -090: 10 952 - 819 i 257 238
Hagpuc Kocmemukc, 01 0.00 400 {10.50 22.04.2007 - 346 0.00 0.00 { 0.00 0.00 -0.01 5 10.45 10.17 - 092 084
CAHOC 02 0.00 3000 {10.00 10.11.2009 13.11.2007 1279 i 0.00 0.00 : 0.00 -0.14 -014: 48 951 843 - 292 269
YomypmHI1, 01 0.00 1500 : 9.50 01.09.2009 01.12.2006 1209 : 0.00 _ 0.00 i 0.00 -0.15 0.60 18 9.50 - 9.93 i 0.54  0.49
AnekmpoaHepeemuka
Bawkupanepeo, 02 0.00 500 : 9.50 22.02.2007 - 287 0.00 000 ! 0.00 -0.05 030: 20 938 7.95 - 0.76  0.71
TleraHepzo, 01 0.00 3000 :10.25 19.04.2007 - 343 0.00 0.00 i 0.00 -0.15 -0.01 6 10.12 8.95 - 092 084
CeepdnosaHepeo, 01 0.00 500 {11.50 01.03.2007 - 294 0.00 000 i 0.00 -0.02 -003i 22 1134 977 977 i 078 0.71
TamaHepeo, 01 0.00 1500 i 9.65 13.03.2008 - 672 0.00 000 i 0.00 029 -048: 15 935 7.86 - 1.71 1.59
®CK ESC, 01 0.00 5000 i 8.80 18.12.2007 - 586 0.00 000 i 0.00 -0.29 000 34 855 6.97 - 149 139
®CK EQC, 02 0.00 7000 i 8.25 22.06.2010 - 1503 { 0.00 0.00 i 0.00 044 -039: 31 8.02 757 - 348 3.24
®CK ESC 03 0.00 7000 i 7.10 12.12.2008 - 946 0.00 000 i 0.00 028 -018i 28 711 7.27 - 235 219
SlkymckaHepeo, 01 0.00 400 :14.00 31.08.2006 - 112 0.00 0.00 { 0.00 0.00 -036: 27 1368 6.10 - 0.31 0.29
Cesa3b
Bonezamenekom 03 0.00 2300 : 8.50 30.11.2010 - 1664 : 0.00 000 : 0.00 121 -048: 36 842 833 - 303 279
Bonzamenekom 02 0.00 3000 : 8.20 30.11.2010 04.12.2008 1664 : 0.00 000 : 0.00 020 0.10: 35 8.19 - 8311 229 2.1
Bbimnesnkom 01 0.00 3000 i 9.90 16.05.2006 - 5 0.00 000 i 0.00 010 -052i 48 990 875 - 0.01 0.01
Hanbcesss 01 0.00 1000 13.00 15.11.2006 - 188 0.00 000 i 0.00 000 -094i 63 1269 8.26 - 049 045
MITC 04 0.00 1000 i 7.10 22.04.2009 25.04.2007 1077 { 0.00 0.00 i 0.00 -0.01 -0.30 3 7.09 - 7111 094 088
MITC, 05 0.00 1500 i 8.30 25.05.2010 29.05.2007 1475 i 0.00 0.00 { 0.00 0.00 0.10 i 37  8.19 - 71411 099 093
Mezacgpor ®uHac 01 0.00 1500 i 11.50 07.06.2006 - 27 0.00 000 i 0.00 -0.04 -030: 49 1145 5.01 - 0.07  0.07
MezaghoH 0.00 1500 i 9.28 11.04.2007 - 335 0.00 000 i 0.00 0.0 -0.05 7 9.07 6.75 - 090 0.84
MezagpoH, 03 0.00 3000 i 9.25 15.04.2008 - 705 0.00 000 i 0.00 0.0 -0.58 6 8.99 7.75 - 1.81 1.68
PTK-JIN3UHT, 04 0.00 2250 i 8.80 08.04.2008 - 39546 i 0.00 0.00 { 0.00 -0.10 049 5 8.76 8.58 - 1.21 1.12
Cubupsmenexom 03 0.00 1530 { 14.50 14.07.2006 - 64 0.00 000 i 0.00 -0.29 -054i 47 1433 745 - 0.18  0.16
Cubupsmenexom, 04 0.00 2000 :12.50 05.07.2007 - 420 0.00 000 i 0.00 000 -044: 43 11.89 7.91 - 1.07  0.99
Cubupbmenexom, 05 0.00 3000 i 9.20 25.04.2008 - 715 0.00 000 i 0.00 0.00 -0.34 3 9.02 8.26 - 183  1.69
Cubupbmenekom, 06 0.00 2000 : 7.85 16.09.2010 23.09.2008 1589 i 0.00 0.00 { 0.00 0.56 -0.90: 11 7.89 - 820 i 219 202
C3 Tenexom, 02 0.00 1500 { 7.50 03.10.2007 - 510 0.00 0.00 i 0.00 0.00 0.15 7 753  8.12 - 0.91 0.84
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.2011 28.02.2008 1750 i 0.00 0.00 : 0.00 0.00 -044: 18  9.02 - 795 165 153
CMAPTC, 02 0.00 500 §15.00 26.06.2007 26.06.2006 411 0.00 000 i 0.00 -0.06 -054: 56 14.88 - 798 1 013  0.12
CMAPTC, 03 0.00 1000  14.10 29.09.2009 03.10.2006 1237 { 0.00 0.00 i 0.00 -0.63 0.36 14 14.00 - 1195 040 0.36
Tammenexom, 03 0.00 600 {11.75 06.05.2007 - 360 0.00 000 i 0.00 0.00 -0.19 0 11.35 827 - 095 0.87
YPCU 03 0.00 3000 :14.25 18.07.2006 - 68 0.00 000 i 0.00 -0.02 -083:i 45 14.08 7.39 - 019 0.7
YPCU 04 0.00 3000 i 9.99 01.11.2007 - 539 0.00 000 i 0.00 -0.48 -0.05 2 969 7.88 - 1.41 1.31
YPCU 05 0.00 2000 i 9.19 17.04.2008 - 707 0.00 000 i 0.00 0.10 -0.29 5 9.00 8.15 - 1.81 1.67
YPCU 06 0.00 2000 i 8.20 17.11.2011 20.11.2008 2016 : 0.00 0.00 : 0.00 -0.10 0.00 i 38  8.21 - 841 i 225 208
Llermpmenekom 03 0.00 2000 :12.35 15.09.2006 - 127 0.00 000 i 0.00 005 -063i 19 1218 8.06 - 035 032
Lesmpmenekom 04 0.00 5623 :13.80 21.08.2009 - 1198 { 0.00 000 i 0.00 -0.10 -0.86: 31 12.01 866 - 272 250
LlermpaneHbit Teneepagp 01 0.00 500 :16.00 22.08.2006 - 103 0.00 000 i 0.00 -112 -033i 35 1560 6.96 - 027 0.26
fOTK, 01 0.00 1500 : 14.24 14.09.2006 - 126 0.00 000 { 0.00 -010 -027i 22 1397 825 - 035 0.32
fOTK, 02 0.00 1500 {10.50 07.02.2007 - 272 0.00 000 i 0.00 008 020 26 1039 9.1 - 072 0.66
fOTK, 03 0.00 3500 ;10.90 10.10.2009 09.10.2007 1248  0.00 0.00 i 0.00 0.25 1.24 10 1065 - 928 i 134 122
IOTK 04 0.00 5000 :10.50 09.12.2009 - 1308 i 0.00 0.00 i 0.00 0.27 _1.09 16 10.34  9.74 - 2.06  1.87
Memannypausi
MHIPOM, 02 0.00 1000 : 12.00 15.07.2010 26.07.2006 1526 : 0.00 0.00 :{ 0.00 -0.15 0.10 i 37 1195 - 9.85 i 0.21 0.19
Maupheecm, 01 0.00 500 {12.30 03.04.2007 - 327 0.00 000 { 0.00 000 -001i 12 1220 1183 - 085 0.76
MauphHeecm, 02 0.00 1000 ;10.90 16.12.2008 28.11.2006 950 0.00 000 i 0.00 -0.02 017 i 49 10.84 - 999 i 053 048
HCMMS3, 01 0.00 1000 §12.10 19.05.2008 22.05.2006 739 0.00 000 { 0.00 -010 -030i 57 12.10 - 12.08; 0.03 0.03
OMK, 01 0.00 3000 i 9.20 12.06.2008 - 763 0.00 000 { 0.00 010 -028i 39 899 814 - 188 174
Pycan ®uH 02 0.00 5000 i 8.00 20.05.2007 - 374 0.00 000 i 0.00 -0.03 -029:i 38 794 7.30 - 0.97  0.90
PycAn®ut, 03 0.00 6000 i 7.20 21.09.2008 - 864 0.00 000 : 000 025 -055: 10 727 7.76 - 220 204
C80600HbIl cokon, 02 0.00 600 :13.55 22.11.2007 27.05.2006 560 0.00 000 i 0.00 -0.65 -025: 62 1355 - 1368 0.04 0.04
CI MEYE/, 01 0.00 2000 ;10.69 22.11.2007 30.05.2006 560 0.00 000 i 0.00 -0.08 -027: 49 1067 - 493 i 005 0.05
Cesepcmarib 0.00 3000 i 8.10 28.06.2007 - 413 0.00 000 i 0.00 -0.09 -015i 30 803 7.37 - 1.07  1.00
THA MEYET 01 0.00 3000 i 11.75 12.06.2009 16.06.2006 1128 { 0.00 0.00 i 0.00 -0.01 -044: 47 11.70 - 6.84 i 010  0.09
TMK 0.00 2000 10.30 20.10.2006 - 162 0.00 000 i 0.00 0.04 -0.10 6 10.18 7.60 - 044 041
TMK, 02 0.00 3000 : 10.09 24.03.2009 30.03.2007 1048 i 0.00 000 : 0.00 0.05 -049: 12  9.90 - 7921 086 0.80
Tynadepmem 02 0.00 1000 § 11.00 02.12.2007 02.06.2006 570 0.00 000 i 0.00 -0.17 -003i 48 11.00 - 1049 0.06 0.05
y1ns, o1 0.00 3000 i 9.50 16.06.2010 25.04.2008 1497 : 0.00 _0.00 { 0.00 0.20 _ 0.01 37 9.26 - 823 i 177 164
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PbIHOK PYBJIEBbIX OBNUTALIUIA 11 mas 2006 r.

OMUTEHTbI OB BbEMbI MOrALLEHUE/ BbIKYIT LEHA U3MEHEHUE, % HAOXOOHOCTb,% HAOPALINA
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 0.00 3000 { 9.20 13.08.2008 14.02.2007 825 0.00 0.00 { 0.00 0.08 -0.23: 2142 09.07 - 732 i 0.74 0.69
Asmosas, 03 0.00 5000 { 9.70 22.06.2010 27.06.2006 40351 { 0.00 0.00 { 0.00 -0.05 -0.08: 3588 9.66 - 6.57 { 0.13 0.12
Bazoumauw, 01 0.00 300 :13.50 19.06.2008 - 770 0.00 0.00 { 0.00 0.01 -0.67: 51.78 1290 11.23 - 1.82 1.64
BKM-®unatc, 01 0.00 1000 :10.25 04.06.2008 06.12.2006 755 0.00 0.00 { 0.00 -0.20 0.00 { 43,53 10.17 - 8.95 i 0.55 0.50
Boneabypmaw 01 0.00 600 :11.10 08.10.2008 11.10.2006 881 0.00 0.00 : 0.00 0.10 -0.30: 882 11.05 - 992 i 042 0.38
las-Quranc, 01 0.00 2000 i 8.49 08.02.2011 12.02.2008 1734 0.00 000 i 000 0.00 -0.15: 20.00 8.50 - 875 i 1.64 1.51
I'T-TOL SHepeo 02 0.00 1500 : 12.50 22.06.2006 - 42 0.00 0.00 { 0.00 -0.20 -0.50; 47.95 12.46 9.00 - 0.12 0.1
I'T-T3L SHepeo 03 0.00 1500 12.04 18.04.2008 23.10.2006 708 0.00 0.00 : 0.00 0.00 0.24: 6.60 11.86 - 8.75 i 045 0.42
ETIK 01 0.00 1000 : 8.75 02.10.2008 05.10.2006 875 0.00 0.00 : 0.00 -0.12 0.12: 839 878 - 9.67 i 0.40 0.37
WxAsmo, 01 0.00 1200 : 10.70 14.03.2007 - 307 0.00 000 : 000 -0.15 0.15: 16.71 10.74 11.48 - 0.82 0.73
Wxmaw, 02 0.00 1000 13.55 17.06.2008 19.12.2006 768 0.00 0.00 { 0.00 0.00 0.49 i 52.72 13.26 - 10.02: 0.58 0.52
UPKYT 03 0.00 3250 : 8.74 16.09.2010 - 1589 0.00 0.00 : 0.00 -0.01 0.10 : 11.73 8.62 8.52 - 3.68 3.39
KAMA3-®unatc 0.00 1200 : 6.00 11.11.2006 - 184 0.00 0.00 { 0.00 0.00 0.00: 29.75 6.06 8.23 - 0.49 0.45
KAMA3-®unatc, 02 0.00 3000 : 8.45 17.09.2010 19.09.2008 1590 0.00 000 : 000 000 -0.05: 1111 8.46 - 8.67 i 217 1.99
Kpuozenmau, 02 0.00 500 :10.40 08.07.2008 11.07.2006 789 0.00 0.00 { 0.00 0.00 0.30 i 3448 10.34 - 6.84 i 0.17 0.16
JIOMO, 02 0.00 700 :14.20 11.07.2006 - 61 0.00 0.00 : 0.00 -0.28 -0.41: 47.07 14.15 11.46 - 0.17 0.15
Mul-@unanc, 01 0.00 1000 :10.50 03.06.2009 06.06.2007 1119 0.00 0.00 : 0.00 0.10 0.99 : 4459 10.33 - 9.08 1.00 0.92
OM3 04 0.00 900 £14.25 26.02.2009 31.08.2006 1022 0.00 000 i 0.00 -0.20 -0.45} 27.33 13.94 - 6.75 ¢ 0.31 0.29
M3, 01 0.00 750 : 9.70 21.07.2009 25.07.2006 40015 : 0.00 0.00 { 0.00 0.02 -0.03: 4.25 9.67 - 8.18 : 0.21 0.19
lpommpakmop, 01 0.00 1500 :10.70 03.07.2008 07.07.2006 784 0.00 0.00 { 0.00 0.10 -0.05: 36.94 10.67 - 8.44 i 0.16 0.14
Pycckue Aemobycbl 0.00 500 :14.00 22.05.2006 - 1 0.00 0.00 : 0.00 -0.10 -0.50: 66.36 13.97 6.89 - 0.03 0.03
Cantom-OHepaus, 01 0.00 3000 (10.15 25.12.2007 26.12.2006 593 0.00 000 : 0.00 -0.05 0.10 i 37.54 10.11 - 9.66 : 0.60 0.55
CamypH NHeecm 0.00 500 :15.00 05.08.2006 - 86 0.00 0.00 { 0.00 -0.15 -0.68: 39.86 14.78 8.18 - 0.24 0.22
HIO CATYPH, 01 0.00 1500 { 9.00 23.03.2008 24.03.2007 39530 { 0.00 0.00 { 0.00 0.00 0.00 i 11.84 8.96 - 8.54 i 0.85 0.78
Ceeepcmarib-aémo 0.00 1500 :11.25 21.01.2010 25.01.2007 1351 0.00 0.00 : 0.00 0.00 0.00 : 32.36 10.98 - 7.67 i 0.68 0.63
COK-Asmokomri., 01 0.00 1100 {12.32 24.04.2008 27.10.2006 714 000 000 : 000 015 0.10 : 473 1229 - 12.07: 0.46 0.41
Cmpotmpatceas, 01 0.00 3000  9.60 25.06.2008 - 776 0.00 0.00 { 0.00 -0.20 0.10 { 3524 9.47 9.04 - 1.91 1.75
TB3, 01 0.00 750 :14.60 10.10.2006 - 152 0.00 0.00 : 0.00 0.00 -0.16: 1240 1422 7.93 - 0.42 0.39
TpaHcmawxondure, 01 0.00 1500 :14.00 01.12.2007 05.06.2006 569 0.00 0.00 : 0.00 -0.08 -0.50: 61.75 13.96 - 6.94 i 0.07 0.06
YpaneazoH3agod, 01 0.00 2000 § 13.36 02.10.2007 03.10.2006 509 0.00 000 : 000 -024 -0.15: 13.54 13.09 - 7.98 ¢ 0.40 0.37
YpaneazoH3agod 02 0.00 3000 : 9.35 05.10.2010 03.10.2007 1608 0.00 0.00 : 0.00 -0.20 049 : 922 9.22 - 843 i 1.33 1.23
Jobbiearoujasi NPoMbILWIIEHHOCMb
CYOK, 02 i 0.00 1000 : 8.50 15.02.2007 - 280 i 0.00 0.00 { 0.00 -0.10 0.29 : 19.56 850 8.85 - i 074 0.68
Xatiner0 ond @uranc, 01§ 0.00 750 :12.00 02.04.2008 09.10.2006 692 : 0.00 0.00 : 0.00 -0.81 040 : 11.84 11.99 - 12.31: 0.41 0.36
lNuweeasi NPoMbIUIIEHHOCMb
AnadywkuH 07 0.00 500 :12.00 08.03.2007 - 301 0.00 0.00 : 0.00 -0.10 0.00 : 20.71 11.81 10.14 - 0.80 0.72
ATlK Apkada 01 0.00 600 :14.95 28.06.2008 29.06.2006 779 0.00 0.00 { 0.00 -0.02 -0.20: 54.88 14.90 - 11.66: 0.13 0.12
AlK Oro, o1 0.00 1100 { 15.50 22.04.2007 - 346 0.00 000 { 000 054 038: 6.86 1512 12.69 - 0.83 0.74
banmumop-Hesa 0.00 500 : 1.00 05.09.2006 - 17 0.00 0.00 { 0.00 0.00 -051: 184 1.05 16.57 - 0.32 0.27
banmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 735 0.00 0.00 { 0.00 -0.20 0.06 : 55.86 11.52 - 9.20 { 0.51 0.47
benepa+kopm 0.00 700 :10.90 02.12.2008 05.12.2006 936 0.00 0.00 : 0.00 0.00 -0.40: 19.41 10.86 - 10.55: 0.55 0.50
Bumm-Bunnb-fanH, 02 0.00 3000 : 9.00 15.12.2010 - 1679 0.00 000 : 0.00 064 -039: 3477 879 855 - 3.75 3.46
Ipynna OCT, 02 0.00 1000 : 13.60 08.05.2008 10.05.2007 728 0.00 0.00 { 0.00 0.00 -0.04: 67.81 13.58 - 13.11% 0.91 0.80
Lxet-O¢p-Cu, 02 0.00 1200 (13.00 04.12.2007 05.12.2006 572 0.00 0.00 { 0.00 -0.10 -0.54: 5556 12.72 - 9.14 i 0.54 0.49
Eepocepeuc 0.00 1500 :14.00 18.12.2007 20.06.2006 586 0.00 0.00 : 0.00 -0.31 -0.15: 19.56 13.92 - 8.31 0.11 0.10
WrHeecmmnpoekm, 01 0.00 1000 : 10.80 16.05.2007 - 370 0.00 000 : 0.00 010 049 : 52.08 10.58 8.77 - 0.94 0.86
MukosiHoscku 0.00 1000 § 13.50 18.09.2006 - 130 0.00 0.00 { 0.00 0.89 -1.06: 19.60 13.21 7.03 - 0.36 0.33
Hympureecmxondure, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1125 0.00 0.00 : 0.00 -0.25 0.03 : 19.07 12.00 - 11.67 i 0.09 0.08
MABA, 01 0.00 350 :12.90 15.06.2008 16.06.2006 766 0.00 0.00 { 0.00 0.00 0.05: 19.79 12.89 - 11.90{ 0.10 0.09
Mpatimepu [oH, 01 0.00 750 £12.50 10.11.2006 - 183 0.00 000 : 0.00 0.00 0.10 : 30.82 1249 1287 - 0.48 0.42
Paseynsi-LleHmp 01 0.00 1000 : 14.00 05.06.2006 - 25 0.00 0.00 { 0.00 -0.14 -0.23: 60.60 13.97 9.74 - 0.07 0.06
Pasynsi-®urakc, 01 0.00 3000 :11.50 02.10.2008 05.04.2007 875 0.00 0.00 : 0.00 035 0.15: 11.08 11.45 - 11.23: 0.87 0.79
Pycazpo 01 0.00 1000 :11.66 19.07.2008 18.01.2007 800 0.00 0.00 { 0.00 -0.15 0.09 : 36.10 11.66 - 11.99{ 0.66 0.59
Pycckuti [Tpodykm, 04 0.00 440 :13.95 11.05.2010 16.05.2006 1461 0.00 000 i 0.00 000 -0.55}i 3287 13.94 - 6.43 ¢ 0.01 0.01
Caread, 01 0.00 1000 : 11.66 10.12.2008 06.06.2007 944 0.00 0.00 { 0.00 0.00 0.15 : 49.52 11.51 - 10.60: 0.99 0.90
O@KO, 01 0.00 1000 i 8.00 05.09.2006 - 117 0.00 0.00 { 0.00 -0.05 -1.14: 1425 8.06 10.11 - 0.32 0.29
fOzmpaH3um 02 0.00 1000 : 11.50 25.11.2008 28.11.2006 929 0.00 0.00 : 0.00 -0.69 -0.05: 51.36  11.53 - 12.33: 0.52 0.47
lTueoeapeHue
banmuka, 01 0.00 1000 { 8.75 20.11.2007 - 558 0.00 000 i 0.00 0.18 -0.25} 34.04 863 7.93 - 1.49 1.38
KpacHbit Bocmok-MHeecm 0.00 1500 : 11.50 25.02.2007 - 290 0.00 0.00 : 0.00 -0.08 -0.55: 23.95 11.27 8.98 - 0.77 0.70
Ovakoeo, 02 0.00 1500 i 8.50 19.09.2008 - 862 0.00 0.00 : 0.00 0.13 -0.08: 11.18 856 9.07 - 1.78 1.63
MNT-NHeecmmernmc 01 0.00 1000 :12.00 28.09.2006 - 140 0.00 0.00 : 0.00 0.00 -0.10: 13.81 11.78 6.82 - 0.38 0.36
MNT-NHeecmmermce 02 0.00 1500 : 14.25 23.03.2009 29.09.2006 1047 000 000 : 000 000 -2.04:17.57 13.85 - 6.18 ;: 0.39 0.36
VMicmoyruku: REUTERS, pac4emsi barHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 11 mas 2006 r.

OMUTEHTbI OB BbEMbI TMOrALIEHUE/ BbIKYT LEHA U3MEHEHWE, % HAOXOAHOCTb,% AOPALNA
“;.")_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
PO3HUYHLIU cCekmo,
Llemckuu mup, 07 0.00 1150 { 8.50 26.05.2015 - 3302 0.00 0.00 { 0.00 0.00 0.35 36 849 8.65 - 6.27 5.77
Konedika TA, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 768 0.00 0.00 { 0.00 0.10 -0.24 5 9.63 - 7.85 i 0.59 0.55
Maz+um 01 0.00 2000 : 9.34 19.11.2008 - 923 0.00 0.00 { 0.00 0.33 0.25 43 9.18 8.74 - 2.22 2.04
Mapma-®@uranc, 01 0.00 700 {14.84 22.05.2008 - 742 0.00 0.00 { 0.00 -0.67 -0.33 68 1415 12.44 - 1.72 1.53
Mapma @uHatc, 02 0.00 1000 :11.75 06.12.2009 07.06.2007 1305 0.00 0.00 { 0.00 0.10 -0.34 50 11.76 - 12.18§ 0.99 0.88
Mampuya ®unaHc 0.00 1200 :12.32 10.12.2008 13.06.2007 944 0.00 0.00 { 0.00 0.10 -0.19 50 12.34 - 12.88 % 1.01 0.89
MUWP @uHatc 0.00 1000 § 9.89 27.12.2007 27.12.2006 595 0.00 0.00 { 0.00 0.00 0.15 37 9.83 - 9.01 0.61 0.56
Msmepoyka ®uHatHc, 01 0.00 1500 {11.45 12.05.2010 - 1462 0.00 0.00 { 0.00 0.23 -0.45 55 1041 8.63 - 3.20 2.94
mepoyka @uHakc, 02 0.00 3000 § 9.30 14.12.2010 - 1678 0.00 0.00 { 0.00 0.05 -0.24 36 9.05 8.73 - 3.73 3.43
IMepekpecmok, 01 0.00 1500 : 8.81 08.07.2008 11.07.2006 789 0.00 0.00 : 0.00 -0.05 -0.02 29 8.80 - 797 ¢ 017 0.15
Jleekasi, necHasi npoMbiwsieHHocmb u LUBK
ALIBK-MHeecm 0.00 500 {13.50 07.09.2006 - 119 0.00 0.00 { 0.00 -0.15 -0.51 23 13.34 10.05 - 0.32 0.29
Bosza 01 0.00 1500 {12.00 13.03.2007 - 306 0.00 0.00 { 0.00 -0.09 0.05 19 11.80 10.03 - 0.81 0.74
rOToK 0.00 550 (12.50 06.06.2006 - 26 0.00 0.00 { 0.00 0.00 -0.35 53 12.46 7.85 - 0.07 0.07
HIIK 01 0.00 500 :11.90 31.01.2008 03.08.2006 630 0.00 0.00 { 0.00 -0.12 0.40 32 11.90 - 11.53: 0.23 0.21
9@ Cotos, 01 0.00 300 {11.00 09.10.2007 05.10.2006 516 0.00 0.00 { 0.00 0.00 0.50 11 11.00 - 10.89: 0.40 0.36
Pycckut Tekcmusis 03 0.00 1200 :12.00 20.10.2009 18.10.2007 1258 0.00 0.00 : 0.00 046 -0.10 5 12.19 - 13.65: 1.36 1.19
Pycckuti Tekcmurns 02 0.00 1000 {12.75 05.03.2009 - 1029 0.00 0.00 { 0.00 0.35 -0.15 22 12.79 13.33 - 1.82 1.61
Slkosnesckut Tekcmurb, 01:  0.00 1000 :12.00 19.09.2008 27.10.2006 862 0.00 0.00 : 0.00 0.09 0.01 4 11.98 - 11.50 : 0.46 0.42
Cmpoumenbcmeo u unomekKa
AVDKK 0.00 1070 §11.00 01.12.2008 - 935 0.00 0.00 { 0.00 0.00 0.00 i 48521 10.05 7.03 - 2.22 2.07
AVDKK, 02 0.00 1500 :11.00 01.02.2010 - 1362 0.00 0.00 : 0.00 0.00 -0.84 30 9.78 7.25 - 3.12 2.91
AWK, 03 0.00 2250 { 9.40 15.10.2010 - 1618 0.00 0.00 { 0.00 -0.35 -0.74 7 882 7.27 - 2.80 2.61
AVDKK, 04 0.00 900 : 8.70 01.02.2012 - 2092 0.00 0.00 { 0.00 0.00 0.00 2 8.17 7.49 - 4.61 4.29
Inasmoccmpod, 01 0.00 2000 £13.00 27.05.2007 27.05.2006 381 0.00 0.00 { 0.00 -0.11 -0.29 27 12.98 - 9.31 0.04 0.04
UHTEKO 01 0.00 1200 :10.95 15.02.2007 - 280 0.00 0.00 { 0.00 0.00 o0.01 25 10.95 11.18 - 0.74 0.67
Uckumumyemenm, 01 0.00 200 :16.80 24.12.2006 - 227 0.00 0.00 { 0.00 -0.50 -0.48 22 16.42 13.46 - 0.59 0.52
Hekumumyemenm 02 0.00 500 (12.50 05.11.2008 07.11.2007 909 0.00 0.00 { 0.00 0.00 -0.68 0 12.47 - 12.89: 1.38 1.23
Tpynna JICP, 01 0.00 1000 :11.00 20.03.2008 22.03.2007 679 0.00 0.00 : 0.00 0.01 -0.07 15 11.02 - 11.46: 0.84 0.75
MUA, 01 0.00 2200 {10.00 20.09.2012 - 2324 0.00 0.00 { 0.00 049 -0.19 3 9.71  9.23 - 2.82 2.58
MUA, 02 0.00 1000 : 9.50 09.08.2008 06.02.2007 821 0.00 0.00 { 0.00 0.00 0.40 1 9.45 - 9.09 i 0.73 0.66
Mupaxc lpynn 0.00 1000 :13.50 19.08.2008 22.08.2006 831 0.00 0.00 { 0.00 -0.05 -0.05 29 13.33 - 8.71 0.28 0.26
MK, 05 0.00 1120 :13.00 20.05.2008 22.05.2007 740 0.00 0.00 { 0.00 -0.10 -0.05 28 12.99 - 10.64 : 0.96 0.87
LYH JleHCrneyCMY, 01 0.00 1000 {12.00 22.04.2010 24.04.2008 1442 0.00 0.00 { 0.00 -0.10 -0.45 5 12.00 - 11.98: 1.75 1.57
Canasamcmeksio 02 0.00 1200 { 9.28 28.10.2009 31.10.2007 1266 0.00 0.00 { 0.00 -0.25 -0.14 2 9.32 - 9.84 i 1.41 1.28
Canagamcmexio 01 0.00 750 :11.60 25.03.2008 26.09.2006 684 0.00 0.00 { 0.00 -0.15 0.00 14 11.18 - 162 : 0.38 0.37
Cub. yemerm., 03 0.00 800 {12.50 12.06.2008 15.06.2006 763 0.00 0.00 { 0.00 -0.01 -0.10 50 12.45 - 8.00 { 0.10 0.09
CYy-155 0.00 1500 :10.50 30.03.2007 - 323 0.00 0.00 : 0.00 0.00 0.00 12 10.48 10.65 - 0.85 0.77
HOCKK, 01 0.00 600 :14.00 01.07.2008 04.07.2006 39630 i 0.00 0.00 i 0.00 -0.39 0.34 49 14.03 - 14.79 ¢ 0.15 0.13
TpaHcriopm
AsuaK. Camapa, 01 0.00 350 :(14.00 08.03.2007 - 301 0.00 0.00 { 0.00 0.34 -0.29 24 13.74 11.79 - 0.79 0.71
Yem JladH XsHOnuwe, 02 0.00 3000 §11.59 22.05.2008 23.11.2006 742 0.00 0.00 { 0.00 0.00 -0.05 53 11.61 - 12.28 ¢ 0.51 0.45
MMK-TpaHc, 01 0.00 650 :11.50 11.07.2008 11.01.2007 39640 : 0.00 0.00 :{ 0.00 -0.59 0.79 37 11.44 - 10.94: 0.64 0.58
PXXM, 02 0.00 4000 : 7.75 05.12.2007 - 573 0.00 0.00 { 0.00 -0.10 -0.20 33 765 7.01 - 1.46 1.37
PXX/, 03 0.00 4000 : 8.33 02.12.2009 - 1301 0.00 0.00 { 0.00 0.77 -0.96 35 799 7.07 - 3.06 2.86
PX[ 04 0.00 10000 { 6.59 14.06.2007 - 399 0.00 0.00 { 0.00 0.35 -0.60 27 6.58 6.59 - 1.05 0.98
PXX[ 06 0.00 10000 : 7.35 10.11.2010 - 1644 0.00 0.00 { 0.00 047 -0.38 35 733 7.40 - 3.78 3.52
PX[ 07 0.00 5000 { 7.55 07.11.2012 - 2372 0.00 0.00 { 0.00 0.35 -0.30 36 746 7.46 - 5.08 4.73
0 0.00 0 0.00 00.01.1900 00.01.1900 0 0.00 0.00 - - - 0 0.00 0.00 0.00 i 0.00 0.00
10T3iip, 01 0.00 1000 :10.65 22.11.2006 - 195 0.00 0.00 : 0.00 0.05 -0.30 49 10.60 9.99 - 0.51 0.47
OuptOHuoH 01 0.00 1500 §13.00 10.11.2009 15.05.2007 1279 0.00 0.00 { 0.00 040 0.83 31 12.96 - 13.29: 0.94 0.83
QPuHaHCO8bIl CeKmMop
batk 3eHum, 07 0.00 1000 : 8.00 24.03.2007 - 317 0.00 0.00 { 0.00 -0.06 0.16 11 8.01 8.25 - 0.85 0.78
Brewmopabark 04 0.00 5000 { 6.50 19.03.2009 22.03.2007 1043 0.00 0.00 { 0.00 0.00 -0.05 9 6.51 - 6.72 i 0.85 0.79
Brewmopabark 05 0.00 15000 i 6.20 17.10.2013 26.04.2007 2716 0.00 0.00 : 0.00 0.30 -0.40 2 6.20 - 6.34 : 0.94 0.88
rasbatk, 01 0.00 750 $11.00 25.11.2008 21.11.2006 929 0.00 0.00 { 0.00 -0.15 0.21 51 10.95 - 10.35{ 0.51 0.46
bBank Kedp, 01 0.00 450 (11.00 05.10.2007 13.10.2006 512 0.00 0.00 { 0.00 0.04 0.17 10 11.00 - 10.91: 0.42 0.38
Macmep-batk, 02 0.00 1000 (12.75 23.05.2008 02.06.2006 743 0.00 0.00 { 0.00 0.00 -0.40 58 12.73 - 6.14 i 0.06 0.06
MKB 01 0.00 500 :10.50 25.04.2007 - 349 0.00 0.00 { 0.00 0.20 0.00 4 10.46 10.50 - 0.92 0.83
MMB, 01 0.00 1000 { 8.30 13.02.2007 - 278 0.00 0.00 { 0.00 0.00 0.00 20 8.18 6.40 - 0.74 0.70
Mockommepybark, 01 0.00 1000 { 9.76 10.12.2008 06.12.2006 944 0.00 0.00 { 0.00 0.09 -0.04 41 9.72 - 9.13 { 0.55 0.50
Poc6ark, 01 0.00 3000 : 9.25 15.02.2009 14.02.2007 1011 0.00 0.00 { 0.00 0.00 -0.10 22 9.13 - 754 : 0.74 0.69
Poccesnxobatk 01 0.00 3000 { 7.50 04.06.2008 06.12.2006 755 0.00 0.00 { 0.00 0.00 -0.30 13 7.49 - 752 i 0.56 0.52
Pycckut Cmardapm 02 0.00 1000 :14.04 14.06.2006 - 34 0.00 0.00 : 0.00 0.03 -0.98 57 13.95 6.84 - 0.09 0.09
Pycckuti CmanOapm 03 0.00 2000 { 8.40 22.08.2007 23.08.2006 468 0.00 0.00 { 0.00 0.00 -0.30 18 8.40 - 825 0.29 0.26
Pycckuti CmanOapm 04 0.00 3000 § 8.25 03.03.2008 - 662 0.00 0.00 { 0.00 0.15 0.10 16 8.26 847 - 1.70 1.56
Pycckuti CmaHOapm 05 0.00 5000 { 7.60 09.09.2010 15.03.2007 1582 0.00 0.00 { 0.00 0.00 -0.07 12 7.62 - 8.14 { 0.83 0.76
CubakadembaHk, 01 0.00 470 8.75 05.04.2007 06.07.2006 329 0.00 0.00 { 0.00 0.00 0.00 8 8.75 - 835 : 0.15 0.14
CubakadembaHk, 02 0.00 1500 :10.00 12.12.2008 15.06.2007 946 0.00 0.00 { 0.00 0.10 -0.15 15 9.90 - 9.28 : 1.04 0.95
bark Crypm, 01 0.00 500 :9.25 15.11.2007 16.11.2006 553 : 0.00 0.00 i 0.00 -0.30 -020: 21 928 - 1022: 050 045
TyparAnem 01 0.00 3000 : 6.40 06.10.2010 10.10.2006 1609 0.00 0.00 { 0.00 0.00 0.15 5 6.42 - 6.98 : 042 0.39
TK ®unaHc, 01 0.00 1000 {10.75 18.09.2008 22.03.2007 861 0.00 0.00 { 0.00 - 0.00 14 10.39 - 6.60 i 0.84 0.79
YBPuP, 01 0.00 500 :(12.50 05.07.2006 - 55 0.00 0.00 { 0.00 -0.14 0.05 43 12.45 9.40 - 0.15 0.14
@uHaHc IHm VHe, 02 0.00 2500 { 8.33 12.09.2007 13.09.2006 489 0.00 0.00 { 0.00 0.00 0.05 13 8.31 - 7.63 i 0.34 0.32
XKb batk, 02 0.00 3000 i 8.50 11.05.2010 16.05.2006 1461 0.00 0.00 { 0.00 -0.10 -0.05 41 8.51 - 15.19: 0.01 0.01
XKbB BaHk, 03 0.00 3000 : 8.25 16.09.2010 22.03.2007 1589 0.00 0.00 { 0.00 0.00 0.10 11 8.25 - 8.44 : 0.83 0.77

MemouHuku: REUTERS, pacyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 11 man 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 26.06.2007 411 104.63 104.81 0.06 -0.12 -0.36 5.64 9.56 64 BBB Baa2 BBB: 1.04 1.02
Poccusi 10 $ 2718 8.25 31.03.2010 1420 104.75 105.13: -0.18 -0.12 -0.71 5.79 7.88 79 BBB Baa2 BBB: 1.96 1.90
Poccus 18 $ 3466 11 24.07.2018 4457 139.31 141.19% -0.80 -0.44 -1.26 6.22 7.90 109 BBB Baa2 BBB: 7.64 7.40
Poccus 30 $19526 5 31.03.2030 8725 : 107.63 108.00: 017 -052 -0.74 621 465 108 : BBB Baa2 BBB: 7.71  7.48
Poccus 28 $ 2500 12.75 24.06.2028 8080 173.44 173.88 0.11 -0.46 -2.00 6.46 7.35 126 BBB Baa2 BBB: 10.39 10.06
O6nuzauuu MuHgpuHa PP

MINFIN 6 $ 1750 3 14.05.2006 3 98.38 98.63 0.00 -0.75 0.19 6.15 3.05 0 BBB Baa2 BBB: 1.98 1.90
MINFIN 8 $ 1322 3 14.11.2007 552 97.00 98.00 0.39 0.00 -0.19 6.28 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 734 : 9450 9450 i -0.07 000 020 653  3.17 0 {BBB Baa2 BBB: 376  3.57
MINFIN 7 $ 1750 3 14.05.2011 1829 87.50 88.00 0.00 -0.57 0.00 7.29 3.43 0 BBB Baa2 BBB: 6.20 5.85
O6nuzauuu Aries

ARIES 01 €2000 6.182 25.10.2007 532 104.10 104.20 : -0.03 -0.06 -0.29 3.41 5.94 40 BB+ Ba2 0.00 2.63
ARIES 02 €1000 7.75 25.10.2009 1263 11111 111.51 0.05 -0.22 -0.23 4.21 6.98 54 BB+ Ba2 0.00i{ 3.06 2.94
ARIES 03 $ 2436 9.6 2510.2014 3089 : 12359 12389 0.02 046 018 _ 6.00 __ 7.77 86 BB+ Ba2 0.00i 622  6.04
MyHuyunanbHble egpoobauzauyuu

0 €0 0 00011900 0 0.00 _ 0.00 - - - 000 _ 0.00 0 :000 000 000

Mocksa 11 €374 6.45 12.10.2011 1980 108.20 108.45: -0.23 -0.18 -0.94 4.69 5.96 91 BBB Baa2 BBB: 4.61 4.41
TamapcmaH 15 $ 250 7.7 03.08.2015 3371 99.60 100.60 0.10 -0.12 -0.82 7.78 7.73 275 B Bal BB 6.62 6.38

KopriopamueHbie eepoobiuzayuu
Eepasxonourz 06 750 8.875 25.00.2006 137 | 10078 10098 001  -0.04 026 656 881 153 [ B+ B1 BB-! 036 035
PocHegpmb 06 150 12.75 20.11.2006 193 104.00 104.25 0.00 0.54 -0.47 4.73 12.26 -29 B+ Baa2 BB+i 0.48 0.47

AMTE]1 07 175 9.25 30.06.2007 415 100.50 101.50: 0.25 -0.25 0.50 8.76 9.20 371 1.06 1.02
A3I1POM 07 500 9.125 25.04.2007 349 102.98 103.07 : -0.03 0.00 -0.53 5.82 8.86 79 BB+ Baa2 BB+: 0.92 0.89
THK 07 700 11 06.11.2007 544 106.72 106.86 : -0.03 -0.26 -0.16 6.15 10.31 115 Ba2 1.40 1.36
MTC 08 400 9.75 30.01.2008 629 104.90 105.15: 0.01 -0.07 -0.14 6.65 9.29 165 BB- 1.58 1.53
Cucmema 08 350 10.25 14.04.2008 704 105.54 105.73: 0.01 -0.13 -0.26 7.09 9.71 209 B B3 B+i 177 1.71
Anpoca 08 500 8.125 06.05.2008 726 104.45 104.75: 0.01 -0.09 -0.35 5.71 7.78 71 B+ 1.86 1.81
Bumm-bunne-/arH 150 8.5 21.05.2008 741 102.10 102.50 : 0.02 0.00 -0.02 7.36 8.33 236 B+ B3 1.82 1.76
MMK 08 300 8 21.10.2008 894 100.89 101.29: 0.07 0.04 -0.60 7.59 7.93 259 BB- BB-: 2.25 217
Cubregms 09 500 10.75 15.01.2009 980 11120 111.45: 0.11 -0.12 -0.27 6.12 9.67 111 BB Ba2 2.33 2.26

Cesepcmarnb 09
Espasxondure 09
HOPHUKETb, 09

325 8.625 24.02.2009 1020 } 102.78 103.04: 0.06 -0.05 -0.37 7.49 8.39 248 B+ B2 BB-i 248 2.40
300 10.88 03.08.2009 1180 : 109.36 109.90: 0.17 -0.11 -0.28 7.54 9.94 252 B+ B1 BB-i 275 2.65
500 7.125 30.09.2009 1238 { 100.94 0.00 0.06 0.03 0.26 6.81 7.06 180 BB+ Ba2 BBB< 3.03 2.93

A3I1POM 09 700 10.5 21.10.2009 1259 : 113.98 114.31: 0.04 -0.08 -0.07 5.94 9.21 93 BB+ Baa2 BB+: 2.99 2.90
MezachoH 09 375 8 10.12.2009 1309 1} 100.92 101.24: 0.00 -0.04 -0.03 7.70 7.93 269 BB- BB 3.07 2.96
Bbimresnikom 10 300 8 11.02.2010 1372 {101.79 102.12: 0.13 -0.33 0.59 7.44 7.86 243 BB Ba3 3.24 3.13
A3I1POM 10 1000 7.8 27.09.2010 1600 i 11257 11279 0.05 -0.12 0.13 4.55 6.93 88 BB+ Baa2 BB+: 3.74 3.58
MTC 10 400 8.375 14.10.2010 1617 { 103.10 103.43: -0.09 -0.01 -0.43 7.50 8.12 247 BB- 3.78 3.64
Bbimnesnkom 11 300 8.375 22.10.2011 1990 : 103.41 104.08 : 0.00 0.00 0.00 7.59 8.10 257 BB  Ba3 4.47 4.30
Cucmema 11 350 8.875 28.01.2011 1723 1 103.49 103.93: 0.03 -0.45 -0.47 7.97 8.58 294 B B3 B+ 3.86 3.72
MTC 12 400 8 28.01.2012 2088 : 101.50 101.75: 0.02 -0.10 -0.29 7.67 7.88 264 BB- 4.59 4.42
Ceeepcmarnb 14 375 9.25 19.04.2014 2900 : 107.67 107.97: 0.13 -0.31 0.10 7.93 8.59 279 B+ B2 BB-i 584 5.62
Anpoca 14 800 8.875 17.11.2014 3112 { 11257 113.07 { -0.02 -0.37 -0.62 6.90 7.88 177 B+ 6.06 5.86

FA3rMPOM 13-1
FA3MPOM 13-2
FA3MPOM 13-3

1750 9.625 01.03.2013 2486 : 117.65 118.07 : -0.06 -0.08 -0.30 6.38 8.18 136 BB+ Baa2 BB+: 5.20 5.04
1222 4.505 22.07.2013 2629 99.55 100.55: 0.00 0.00 0.01 4.66 4.53 -37 BB+ Baa2 BB+ 2.93 2.87
647 5.625 22.07.2013 2629 98.13 98.63 { -0.03 -0.07 0.01 6.32 5.73 129 BB+ Baa2 BB+ 2.74 2.66

(P AP AP AP PARPAPARAPAMPAPAPLAPLPAAPRAPARAPLAALP

A3I1POM 15 1000 5.875 01.06.2015 3308 { 104.59 104.97: 0.20 -0.21 -0.47 5.22 5.62 122 BB+ Baa2 BB+ 6.94 6.60
A3I1POM 20 1250 7.201 01.02.2020 5014  103.75 110.00 : 0.00 -0.14 -0.72 6.78 6.94 164 BB+ Baa2 BB+: 8.93 8.65
A3MPOM 34 1000 8.625 28.04.2034 10214 i 120.61 121.03 : -0.12 -0.81 -2.44 6.94 7.15 175 BB+ Baa2 BB+: 12.21 11.80

UemoyHuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 11 man 2006 r.

OMUTEHTbI OBBbEM MOrALUEHUE LEHA U3MEHEHUE,% [OOXOOHOCTb,% PEWUTUHI  QIOPALUS
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 12.06.2006 32 100.00 0.00 ! 0.00 -0.12 013 890 925 400 B1 B : 008 0.08
C6epbank 06 $ 1000 6.858 24.10.2006 166 : 100.75 101.25: 0.00 0.00 -0.15 528  6.81 -48 A2 BBB: 0.14 0.14
BTb 06 $ 350 6.285 22.06.2006 42 i 10040 100.88i -0.01 -0.02 -0.04 237 626 -485 i BBB BBB
IMpomcesisbbaHk 06 $ 200 10.25 27.10.2006 169 : 101.02 101.41: 0.00 005 -044 7.85 1015 281 B Ba3 B i 045 0.43
MM 06 $ 200 9.375 23.09.2006 135 : 100.73 100.86: -0.01 -0.06 -0.33 6.84  9.31 179 i B+ Ba2 BB-i 0.35 0.35
Mempokommepy 07 $ 120 9 09.022007 274 10063 101.04: 0.11 -008 000 806 894 297 B Ba3 0.71 0.68
Anbgpabark 07 $ 150 7.75 09.02.2007 274 i 100.66 101.16: -0.02 000 -0.06 6.76 7.70 173 i BB- Ba2 B i 072 0.70
Pocé6ari, 07 $ 150 7.625 09.07.2007 424 i 100.38 100.81: -0.02 -0.16 - 727 760 211 B Bi 1.12 1.04
HOMOC 07 $ 100 9.125 13.02.2007 278 10098 10148i 0.00 -0.10 010 771 904 262 Ba3 B+:i 0.72 0.70
MocHap6arik 07 $ 200 6.8 05102007 512 {10158 101.79i -0.02 000 -025 585  6.69 60 BBB-
MBI Hukodin $ 150 9 19.03.2007 312 {101.38 101.78: 000 -0.10 -001 726 888 221 B i 082 0.79
Pycc. Cmand 07 $ 300 875 14.04.2007 338 101.06 101.51i 0.01 004 011 752 866 246 :BBB+ 0.89 0.86
BTb 07 $ 300 8.026 30.07.2007 445 : 102.75 103.00i 0.00 -0.05  0.01 578  7.81 53 | BBB BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 662 : 100.54 101.04i 0.04 -0.11 -0.38 828 858 328 Bi 168 1.61
Anbghabark 08 $ 250 7.75 02.07.2008 783 100.72 101221 0.05 -0.06 -022 737 769 237 i BB- Ba2 B i 195 1.88
asnpombarik 08 $ 1050 7.25 30.10.2008 903 : 101.93 10243i 0.02 018 -047 639 7.1 139 { BB Baal 2.29 2.22
BTE 08 $ 550 6.875 11.12.2008 945 10170 10185: 004 -0.13 -0.09 615 6.76 114 i BBB BBB: 2.33 2.27
Poc6ark, 09 €225 975 24.09.2009 1232 i 10456 105.05i 0.00 -0.04 -040 7.48 932 255 B B i 200 1.96
MocHap6ark 08 $ 150 4.375 30.06.2008 781 9626 9673 i 0.07 -0.10 0.04 6.28 4.54 128 BBB< 2.02 1.96
XKB Barik 08-1 $ 150 9.125 04.02.2008 634 : 101.43 101.96: 0.03 -0.13 014 820 900 318 B- 1.59 1.53
XKB Bark 08-2 $ 275 8.625 30.06.2008 781 i 100.36 100.99i 0.02 -0.16 019 843 859 343 B- 1.93 1.85
Batk Mockebl, 09 $ 250 8 28.09.2009 1236 i 103.58 103.89:i 0.02 -0.13 -043 679 7.72 179 BBB- 3.00 2.90
Batik Mockesl, 10 $ 300 7.375 26.11.2010 1660 i 101.96 102.71i 0.11  -0.18 -069 6.86 7.23 184 BBB: 3.81 3.69
BTG 11 $ 450 7.5 12.10.2011 1980 i 104.74 105191 0.09 -003 -044 645 7.16 142 i BBB BBB: 4.54 4.40
BTE 15 $ 750 6.315 04.02.2015 3191 i 100.03 100.54i 0.07  0.21 000 628  6.31 127 i BBB BBB: 3.14 3.04
C6epbark 15 $ 1000 6.23 11.02.2015 3198 i 99.28 9960 i 007 001 -045 634 6.28 120 A2 BBB: 6.75 6.55
BTbE 35 $ 1000 6.25 30.06.2035 10642 i 98.14 98.88 i 0.13  -0.42  -0.91  6.52 _ 6.37 139 i BBB BBB: 6.91 6.69

UcmoyHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 11 man 2006 r.

Mupoeoli pbiHOK onea

© BAHK MOCKBbI

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

OB30P AONTroBbIX PbIHKOB

WemouHuku: J.P. Morgan Chase, REUTERS

WWW.MMBANK.RU

- |16

SMUTEHTbI LHEHA U3MEHEHUE, % HAOXOAHOCTb,% [OOPALUA PEATUHI
MocnegHsis R
Mo 3akpbiTUI0 KoTHpOBKa OeHb Hepens mecsiL, [o noraweHus [iopauusa S&P Moody’s
US10YT=RR 95.20 95.20 0.00 -0.31 -1.66 513 7.87 AAA Aaa
US30YT=RR 89.52 89.52 0.07 -0.41 -4.19 5.20 15.74 AAA Aaa
EU2YT=RR 99.43 99.30 0.12 -0.03 -0.08 3.40 1.80 AAA Aaa
EU10YT=RR 96.01 95.90 0.15 -0.41 -1.28 4.02 8.18 AAA Aaa
MEXGLB26=RR 152.13 152.13 -0.12 0.08 -1.81 6.72 10.21 BBB Baat
BRAGLB27=RR 128.13 128.00 0.29 0.10 -1.25 7.46 10.32 BB Ba3
TRGLB30=RR 150.50 150.38 0.04 -0.45 -1.30 7.35 10.39 BB- Ba3
TRGLB10=RR 119.25 119.25 0.05 -0.16 -0.52 6.32 3.29 BB- Ba3
ARGFRB=RR 0.00 0.00 0.00 0.00 0.00 0.00 0.00 B B3
ARGGLB30=RR 29.25 29.25 0.00 0.00 -2.90 89.51 1.59 B B3
RUSGLB10=RR 104.63 104.75 -0.18 -0.12 -0.71 5.79 1.96 BBB Baa2
RUSGLB30=RR 107.81 107.63 0.17 -0.52 -0.74 6.21 7.71 BBB Baa2
WemouHuku: REUTERS
Undekcwbl JPM EMBI+
EMBI+ CrnP34 WHOEKC N3MEHEHUE, %
Cnpap MSM?:::e 3 3HaueHve 3a peHb CM';:‘T C Havana roga 3a 12 mecsues

EMBI+ 175 -2 374.45 0.13 -0.10 1.58 12.37

EMBI+ RUSSIA 100 -2 417.53 0.26 -0.21 -1.96 5.41

EMBI+ MEXICO 120 2 321.54 0.02 0.00 -2.77 4.39

EMBI+ TURKEY 176 1 243.80 0.08 -0.46 0.49 11.28

EMBI+ BRAZIL 216 -2 522.92 0.16 -0.16 3.72 18.06

EMBI+ VENGVUELA 164 -2 577.02 0.31 0.01 5.97 24.65




KO

TAKTHAA UHOOPMALUA 11 man 2006 r.

HacToswmit LOKYMEHT NpeaoCcTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUmn U He SIBRSIETCA NPEASIoKEHMEM O NPOBEAEHUM ornepaumii Ha PbiHKE 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 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 UCMpaBnsTb BO3MOXHble HETOYHOCTW. Caenku, CoBeplueHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCera siBMsTCS UHANKATUBHLIMU ANs OnpeaeneHuns peynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Ui 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
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AHANTMTUYECKOE YMNPABINEHWE

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

HavarbHVK ynpaBneHus

Otaen aHanmsa pbiHka akLUmin

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

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

Cneuunanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92

Otaen aHanmsa [JONroBbIX PbIHKOB

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

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

YMNPABNEHWVE TOPIrOBbIX ONEPALIA

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

PbIHOK obnvrauuin XpamuoBckuit CtaHucnas HSS@mmbank.ru 28-95

PbiHOK akuui Bonkos Anekcen Volkov_A@mmbank.ru 28-37

YNOPABNEHWE NPOOAX

MeHemkep no paboTe C KIMeHTaMu TonokHoBa Anna Shuhova_ AG@mmbank.ru 42-69

MeHemxep no paboTe ¢ knMeHTamu BopHukosa Hatanbs Bornikova_ NY@mmbank.ru 45-94

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

OB30P A0JIFOBbIX PbIHKOB

WWW.MMBANK.RU




