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OB30P [OJTOBbIX PBIHKOB

WHavkaTopel pbiHka MTKO-O®3
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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekebl 3HayeHve N3m-e Boinyck Mokynka Mpopaxa WNam-e YTM, %
RUB/USD 26.85 -0.0082 v 003 25057 103.50 103.60 -0.06 6.45
EUR/USD 1.2754 -0.003 v 03 25058 100.50 100.55 0.12 6.19
MIBOR, % 1.59 0.38 )] 0d3 46020 99.90 100.00 -0.27 7.03
OCTATIMHAKIC B LIE, 373.8 -13.4 v Mrop44-06 109.70 110.11 -0.04 6.90
MJIPL. PYB.

HE®Tb (URALS) 62.27 -1.08 17 Moc.o6n.68 106.93 107.05 -0.10 7.40
30M0TO 626.6 -3.2 [ Moc.o6n.58 107.77 107.94 0.04 7.08
EMBI+ 368.37 0.23 ) HukropO6n2 104.40 104.75 -2.62 7.43
EMBI+ CMPER 216 -1 [ FA3MPOM A4 103.85 104.01 -0.45 7.13
EMBI+RUSSIA 415.23 0.09 ) PyccHedTb 1 101.53 101.70 0.08 8.74
EMBI+RUSSIA CNPE[ 123 -1 ¥ }OTK-04 06. 10155  101.65 0.10 9.66
MICEX RCBI 100.95 -0.01% Vv nMocCrp-2 100.81 101.17 -0.38 11.33
MICEX OBBbEMbI, MITH. PYB. BUPXA PMc PEMO POCCUA 30 107.13 107.25 -0.12 6.28
KOPMOPATUBHbLIE 762.57 394073 7057.84 UST 10 100.97  101.03 -0.13 5.00
MYHULUNANBHBLIE 185.01 1643.83 356528 TA3MPOM 13 115.13 0.00 6.77 6.78
FOCYOAPCTBEHHbIE 552.53 BAHK MOCKBbI 09  103.00  103.25 -6.56 6.96

M BHYTPEHHMM ONFOBOW PLIHOK

» Buepa Ha BHYTPEHHEM [O/IFOBOM pblHKE €LWHOW TEHOEHUWHU B [LBUXKEHWM
KOTUPOBOK HE C/IOXKMNOCb. AKTUBHOCTb TOProB OCTaBajiaCb YMEPEHHOW W B
OCHOBHOM Bblna cocpefoToyeHa BO BTOPOM-TPETbeM 3luesioHax. B MyHuumnasbHoM
CEeKTope aKTMBHO TOprosajucb HoBble obnurauun pecnybnavkn Yysalums cepuu
31005, poxoaHocTb K norawenuio 7,92% ronoebix. OCHOBHOE BHUMaHWE YYaCTHWUKOB
pbiHKa 6blN0 0BpaLleHO Ha NEPBHUUHBIM PbIHOK.

» Ha aykuuoHe no paameleHuio obnuraumit Pecnybnukn Kapenus cepun 34009
CcTaBKa nepBoro KynoHa 6bina yctaHoBneHa B pasmepe 8,4% rofoBbix, 4TO
COOTBETCTBYET AOXOAHOCTM K norawenuio 8,25% romosbix. CTOWT OTMETWUTb, uTO
ayKuuoH npowen 6onee yem ycnewHo. Ob6uwmii 06beM cnpoca NPeBbICMN O0ObeM
Bbinycka Gonee uem B 2 pasa u coctaeun 1,142 man. py6. CtaBka nepBoro KynoHa
no obnuraumam 000 «Bbenon-PuHaHc» yTeepkaeHa B pasmepe 9,1 % roposbix, uto
COOTBETCTBYET AOXOAHOCTH K norawenuio 9,31% roposbix.

» B rocygapcTtBeHHOM ceKTope COCTOSICS ayKUuMOH no gopasmetyeHutio OD3 M
25059. PasmelleHHbIt 06beM Bbinycka no HomuHany coctasun 4005,130 maH. py6.
(98% ot 3assneHHoro obbema). CpepHes3gelleHHas ueHa coctasuna 98,6640% ot
HOMWHaNa, AOXOAHOCTb NO CpefHeB3BelleHHOM ueHe -6,59% roposbix, Ha 1 6.n.
MeHbLLE YPOBHSA 3aKPbITUS BTOPHUKA.

» [lo HawuM oueHKaM, BYEpa KanuTanu3alusi CeKTopa KOPropaTHBHbIX OBJHralmi
cHusunacb Ha 0,01%, pernonanbHoro Ha 0,09%. Kanutanusauus rocymapcteeHHOro
cektopa Bbipocaa Ha 0,01%.

... OB30OPPONrOBbIX PbIHKOB =

WWW.MMBANK.RU




AONTrOBbIE PbIHKHU 8 ntoHa 2006 r.

n BHELIHWE [OJITOBbIE PbIHKA

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

129 » Us-treasuries. B oOTCyTCTBMM 3HAUMMOM MAKPOIKOHOMMUECKOM CTATUCTUKH
126 CUTyauWsi Ha BHELWHEM [0/IrOBOM pblHKE OCTaBasaCb OTHOCHTE/IbHO cTabusibHoh. Us-
123 treasuries 6o/blLYIO YacTb [HA TOProBa/UCb Ha YPOBHSX NpPeAblaylero aHsa, 6nuxe
:fg K Beuepy Habnogancs pocT goxofHocTed B auanasoHe 3 - 4 6.n. no Bcemy cnekTpy
a Bymar.

" » CerogHa c yTpa us-treasuries oTbirpasiv NOTEPH, YeMy CNOCOBCTBOBANO NajeHue
108 a3naTtckux (POHOOBbIX MWHAOEeKCOB. KpuBasi [OXOOHOCTEW BbIFIAAUT  C/IEAYIOLUM
10 obpasom: 2-xnetHue obnurauuu Toprylotca Ha ypoeHe 5% (+1 6.n.) rogosbix no
102 noxofHoctH, 5-netHwe — 4,94% (He M3MeHMNacb MO OTHOLLEHWIO K 3aKPbITUIO
9% BTopHUKa. [oxoaHoctn 10-neTtHux coctasnsioT 5 % rogosbix (Hynesoe usameHeHue),
9 30-netHux — 5,07 % (-1 6.n.)

93 » T[pesugent ®PepepanbHoro 6aHka Atnantbl [pxkek [lalH cTan ouepenHbiM

nex-05 auB-06  heB-06 map-06 anp-06  main-06  moH-06 o
npeactasutenem ®OPC, sbipasvsluMMm 6ecnoKoWCTBO no nosoay WHdAsuMK. B cesoem

CrpoA KopopaTHEHeN oA K Mookae BbICTYN/IeHUHM OH oTMeTun, uto PPC cpenaer Bce BO3MOMKHOE, UTOObI WMHAALMA
325 ocTaBanacb noJ, KOHTPOJEM, W MPUCOENMHHICA K MHEHWIO, 4To Ba3oBas WMHMNALMS
HAXOOMTCA Ha BEPXHEW NNaHKe [uanas3oHa LUEeHOBOW CTabWbHOCTM W aaxe
npeebiwaetr ee. CTOMT OTMETHTb, uTO Ha Onuxkadwem 3acefaHun Komutera no
OTKpPbITbIM pbiHKam [)kek [allH uMeeT npaso rosoca.
250 » Kak nokasbiBaloT dobtouepcbl Ha ctaeky fed funds, oueHKa MOBbIEHUS YYETHOM
CTaBKM Ha WIOHbcKOM 3acefaHnu DPC, 6naropaps eguHOMY «XOpy rO/IOCOB»
npepcraButenen ®OPC npopjomkaetr pacti. B Hactoswee Bpems ee 3HaueHue
200 konebnetrca Bbiwe 80%. Kak-To u3MeHWUTb packnag Cul MOXeT TOJbKO
175 HeoXXHWJaHHOEe NajeHUe OCHOBHBIX UHMDNALMOHHBIX nokasatener, CPl u PPI, kotopblie
6yayt onybnukosaHbl Ha cnepyowen Hegene. [lo 3toro us-treasuries OynyT
npogosi>)kaTb  pearMpoBatb  Ha  BbICTYMNJIEHHUSA npeacTaBuTenem ®PC 7
125 LLEMOHCTPUPOBATb «CKa4YKW» KaK BBEPX, TaK U BHMU3.
pecds  miesn emfh wepds e wenms mei%® | » CeroaHs Beuepom cocTouTcsi 3acefane Esponeiickoro LientpanbHoro Barka, Ha

KOTOPOM yueTHasi CTaBKa, ckopee Bcero, Oyaet nosbiweHa ao 2,75% roposbix.

» MWupekc eBpoobnuraumi passueaiowmxcs ctpad EMBI+ suepa sbipoc Ha 0,23%,
a ero cnpag cysuncsa Ha 4 6.n. gpo 216 6.n. CerogHs c yTpa KOTMpOBKM Bymar EM
BHOBb NOLWW/IX BHU3. CTpeMﬂeHHe WHBECTOPOB «NepecuaeTb» nageHue dZ)OH,D,OBbIX

300

275

225

150

MaTepouyka k Mocksa 36

KopnopaTuBHbIin CEerMeHT

JNugepbl 060poTOB

OGopOTH!, MITH. PYG. Vavenenne PbIHKOB B HafdeXHbix ByMarax BeayT K pOCTYy us-treasuries, HO Bbi3blBaeT OTTOK
(Bupxa + PMC) cToumocTu, % cpencTtB ¢ emerging markets.
TA3MPOM A6 587.56 -0.12 v » Poccuickve eBpoOOMMrauMM TakKe [BWraloTCsi «B HOFY» C  OCTafibHbIMU
Faanpom 1 305.92 0.40 Y ctpaHamu EM. Buepa unpekc EMBI+ Russia cnpag cysuncsa Ha 2 6.n. go 125 6.n.,
Poccenxs 2 212.49 0,07 v cerogHs c yTtpa pacwupuncs Ha 3 6.n. CerogHs espoobnuraumu «Poccus-30»
PyccHedbTo 1 209.39 0.08 » TOPrylOTCSi Ha YPOBHAX 107,188,/107,375 co cnpagom 128 6.n. k 10-netHum us-
Mera®oH306 176.37 0.35 ) treasuries.
CAHOC-0206 153.58 -0.05 v
Mera®oH206 143.70 0.50 N
KOTK-04 06. 121.93 0.10 N
MMB 0206n. 116.43 -0.07 7
YpCU cep07 111.76 -0.35 [
Nupeps! pocTa/napeHns
PocT, % Mapexve, %
9.95 HOMOC 68
3.00 Tenanepr01
2.84 HuwxJlenHB2
1.38 LIHT-01 06n
1.25 AnapywkuH1
TYM 0206n. -2.50
Nek®duH 206 -1.00
Bawkunpan2s -0.75
MenbHKom6 -0.75
AMTES-® 01 -0.55
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AONTrOBbIE PbIHKHU 8 ntoHa 2006 r.

“ HOBOCTU SMWATEHTOB AONTOBOrO PbIHKA

Cnpagbl EMBI+ 1 EMBI+Poccus, 6.n.

135 285 » 3Oup HOHMOH. Buepa T[ennpokypatypa obbssuna, uto 17 mas 2006 r.
270 | BO3OY>KAEHO W paccnepyetcsi yronosHoe geno no 4.4 cr. 159 YronoeHoro kopekca
Poccuiickon ®epepauun (MOLIEHHWYECTBO, COBEPLUEHHOE OpPraHW30BaHHOM rpynnou
nnmbo B 0cobo KpynHoM pa3mepe). «Peub MAeT O He3aKOHHbIX LENCTBUAX psaa JuL
npu  pacnopsbkeHun  umyuwectBom  OAQO  «Asuakomnanusa  «KpacHosipckue
aBUANIMHUMY, KOTOpPble WMENM OTHOLIeHWE K [OroBOpY MOPYYMTENbCTBA MO
210 | obnuraymoHHoMy 3anMy «3InptOHuoH» Ha 1,5 mnpa. py6., - rosoputcs B npecc-
195 | penuse  leHnpokypartypbl. OcHoBanuem  ans  Bo3OyxaeHus fgena  crano
180 | UCIONIb30BaHWe OEHEXHbIX CPEACTB OT BbiNycka 3anMma B pa3mepe go 1,5 mapg. py6.
165 | MO CBOEMY yCMOTpeHHio.
| | HanomHum, uto B HacToswee BpeMsi POCHMMMYLLECTBO MbITaeTCs OCMOPWTb CAENKY MO
B 05 w05 Gen0o w0 0o wan0s monss | BRITYCKY OBnMraumii  «3iplOHMOH», NPOTMB KOTOPOM OHO  BBICTYNAsNO —paHee.
Russia EMBI+Spread EMBI+Spread (wkana cripasa) BO36y)K,D,eH HOoe leHn pOKypaTypoﬁ aeno, ABNAeTCAa Pa3BUTUEM KOHCbI'IM KTa
aBMakomMnaruu ¢ Pocumyluecteom.

Craswn LIBOR (USD), % B Hauane mas ctano W3BecTHO, 4TO npe3ugeHT [yTuH gan cornacve Ha obbeauHeHWe
565 w T aBManepeBo3uMKoB Ha 6asze «Kpac3ip», npoTtue uero crtout Pocumyulectso
550 (NOCKoMbKY cuWTaeT, 4yto [LJONS rocynapctsa B 3TOM ciydae 6yner pasmbita).
MNopaepxxka MNpesnaeHta gomkHa Bbina YCUANTb NEPEroBOpHbie NO3WLMKU KOMMaHUU B
cnope ¢ Pocumyuwiecteom. OpHako BMeCTO OXWMAAEMOrO pa3pelleHHst KOHAJIMKTA,
HeraTMBHbIM MH(POPMALMOHHbIH (DOH BOKPYr KOMMaHWK MPOLO/IKAET YCUAUBATLCS.
Lns snapenbues obnuraumi «IUplOHUOH» (NopyunTENeM MO KOTOPbIM BbICTynaet
KrasAir) HoBoe [eno - HenpusiTHas HOBOCTb. TeM He MeHee, B CaMOM XyQLIEM
C/nyyae 3aMM MOXeT ObiTb aHHynupoBaH, a «3UpHOHMOH» npuaeTcs BepHYTb Bce
OEHbMM  MHBECTOPaM 3a MWCKIIOUEHWEM KyNOHOB. Takoe pasBuTHe COObITUH He
UCKJIIOUEHO, OfHAKO A/ 3TOro POCHMMYLLECTBY HY>KHO BbiMrpaTb Cyfd No HOBOMY Leny
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415 W psgy OPYrvX MCKOB.
4.00 B cBsA3M C yxygplueHUMEM CUTyauuu BOKPYr KoMmnaHuu «Kpac3d#p», Mbl 0T3biIBaeM CBOM
nex-05 saHB-06  ¢es-06 map-06 anp-06 wmait-06  mioH-06

LIBOR 3 Month NpeXxHWe pekoMeHaauuu no nokynke obnurauui «AUptOHUOHY.

» TA3MNPOM Kak coobwun 3amMpyKoBoguTeNsi (PMHAHCOBOTO AenapTaMeHTa
«lasnpoma» [letp bBakaeB, M3-3a pocTa [LOXOAOB KOMMAHWUS MOXET COKPaTUTb
nporpammy 3aumctsosaHuid Ha 2006 r., ouenusaswyiocs B8 90 mapg py6. Ha
pybneeble WHCTPyMeHTbl npupgetca okono 10 mapn py6. u3 obuiero obbema
3aumcTeoBaHuii B 2006 r. KomnaHnus pelwuna oTkasatbcsi OT 3anaHWPOBAaHHOIO Ha
MIOHb BbiNycKa eBpoobnuraumi, LenecoobpasHOCTb WX 3MUCCMH BO BTOPOM
NOJIYyrofuK TaK>Ke MoKa nog BOMpPOCOM.

LIBOR 12 Month

Cnpapa py6nesbix obnuraumin k eepoobnuraumsam, 6.n.
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Mockea 39 k Poccum 10 ——0®3 46017 k Poccum 30
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AONIrOBbIE PbIHKHU 8 nioHa 2006 r.

.' KANEHOAPbL COBbITU/ HA JONTOBOM PbIHKE

Kypc py6ns
290 %2 ceEropHs
28.8
286 335 | 15 uoH 06 CocTosTcs neperosopbl Poccum ¢ Mapxckum Kny6om Kpeautopos o 4OCPOYHOM MoralleHun fomnra
28 mioH 06
284 338 OuepepaHoe 3acenanue komuccim FOMC. PaccmoTpeHne Bonpoca 06 U3MEeHEHUN YHETHOM CTaBKM.
28.2 st 29 nioH 06
28.0 ' 7 wion 06 Hayano cammuta "G-8" B CankT-TeTepbypre (npoanutcs o 13.07.2006)
27.8 34.4
276
347
27.4
27.2 35.0
| I KANEHOAPL MEPBMYHOIO PhIHKA
26.8

266 : : 35.6 [ata OMUTEHT, cepusi Bbinycka 06bem, MnH.  Cpok oGpalLeHus
HOs1.05 nek.05 9HB.06 eB.06 mMan.06 anp.06 main.06 uoH.06

nonnap/pyéne eBpo/py6nb (Wwkana cnpaea)
CErogHs MocKoBCKUI KpeAUTHbII GaHk, 02 1000 3ropal 1,5
CErogHsa Cwnbakanembatk, 03 3000 3roga
[vHamMuka BamioTHbIX PbIHKOB
121.0 116 | 14 nioH 06 Homoc-6aHk, 07 3000 3roga
1200 11; 15 utoH 06 Bank CaHkT-MeTepbypr, 01 1000 3 roga
119.0 119 | 15 nioH 06 METAP ®uHaHc, 02 500 4 ropal 2
180 1.20 yioH 06 Arpokom, 01 1500 1,0-1,5roga
17.0 12; 20 vtoH 06 Haryp MpoaykT-MHBecT, 02 1000 3 roga
116.0 1123 21 nioH 06 TB3, 03 1000 4 ropal 2
115.0 124 | 22 wion 06 tOHMMUAK GuHaHc, 01 2000 5 net
114.0 25| 22 wion 06 [noByc-TuauHr-Guranc, 04 500 3 ropa
113.0 1.26
127
112.0
1.28
111.0 1.29
110.0 1.30

nav-NR aue.NR  rae.NR manNR  annNR mMaid-NR  unuNR

JPY/USD USD/EUR (wkana cnpasa)
M CTATUCTUKA CLUA
- Hedto [lara Mokasatens Mocn. Oxupaemoe Mpownoe — dakTudeckoe
. nepvoz 3HauyeHWe  3HaueHue 3HaueHre
75.0
73.0 25 mait 06 MpengaputensHas oueHka BB (preliminary) 1 kB.06 5.70% 4.80% 5.30%
;;g 1 wok 06 MHpeke ﬂeJTIOBOVI aKTMBHOCTY B MPOMbILLAEHHOCTH (ISM aHB.06 55,50 5730 5440
. manufacturing)
55:0 1 mioH 06 CroumocTb paboueit cunbl (Unit Labor Costs) 1 kB.06 1.90% 2.50% 1.60%
63.0 1 nion 06 MpounssoauTensHOCTL paboyei cunbl 1 k8.06 3.90% 3.20% 3.30%
61.0
59.0 2 wiot 06 CraTiCTuKa pbiHKa Tpyaa - Y1cno HoBbIX paboumx mect it 06 175 000 126 000 75 000
57.0 (Non-farm payrolls)
55.0
250 2 1oH 06 CraTiCTuKa pbiHKa Tpyaa - YposeHb 6e3paboTuibl it 06 470% 470% 4.60%
510 (Unemployment)
49.0 MHaekc JenoBoi aktueHocT B cpepe ycnyr (ISM non-
nex-05 ﬂHE-BOFgENTCbeB-OG Map-06 anp-iuan:rs-os NioH-06 5 nioH 06 manufacturing) AHB.06 60.00 63.00 60.10
CErogHA
30m10T0 9 nioH 06 Toprosbliit 6anaHc (canbAo, MpA. 4onn. ) anp.06 -65.00 -62.00
%0 9 nioH 06 /IMnopTHbIE LieHbI Mai1.06 0.70% 2.10%
700 9 mioH 06 OKCMOPTHbIE LigHbI mai1.06 0.30% 0.60%
12 nioH 06 Canbgao enepansHoro blomxeTa, MAp4. 4ONA. mai1.06 -35.00 -35.42
650 13 nioH 06 MHdnsums B npombiwnerHom cektope (PPI) Mai1.06 0.50% 0.90%
13 ok 06 Wrdnsums - Core PPl (ouniieHHas OT BIMSHUA LieH Ha Wit 06 0.20% 0.10%
600 MPOLIOBONLCTBUE W SHEPreTUKY)
13 vioH 06 PosHinyHble npopaxy (Retail sales), m-t-m mat.06 0.20% 0.50%
850 13moH 06 Retail sales, uckiouast aBToMoGuAM, m-t-m Mai1.06 0.50% 0.70%
500 14 vioH 06 WHcbnaums - NHpeke notpebutensckux ueH (CPI) Mai1.06 0.50%
14 moH 06 WHdbnsums, 6e3 yyeTa LieH Ha 3HEProHOCUTENM U it 06 0.30%
450 npogosonbcTaue (core CPI)
Aex-05  aHe-06  pes-06 map-06  anp-06  mait-06  uioH-06 14 vioH 06 Real Earnings Mai1.06 0.20%
15 ok 06 Cuer gewxenus kanutana (Capital Net Flow), mnpa. anp.06 69.80
ponn.
15 niox 06 VIHAEKC NPOMBILLNEHHOTO NPOM3BOACTCTBA mai1.06 0.80%
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KPUBbIE JOXOLHOCTEWN uioHsa 200

Kpusasi doxodHocmu cybghedepasnibHbIX U MyHUYUNaabHbIX obnuzayuli
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PbIHOK PYBJIEBbIX OBNUTALIUIA 8 nioHa 2006 r.

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

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

Umoau mopzaoe 2ocydapcmeeHHbIMU 0bn1u2ayusimu

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

ObP 02 57.3 - - 23.06.2009 15.09.2006 1112 { 98.86 98.86: 0.01 0.03 0.52 - - 0.38 4.29 i 0.27 0.26
OBP 03 0.0 - - 22.09.2009 15.06.2006 1203 { 99.93 9998 i 0.02 0.20 0.50 - - 0.02 278 i 0.02 0.02
O®3 25057 100.8 40817 : 7.40 20.01.2010 - 1323 (103.55 103.69: 0.00 0.12 -0.62: 852 7.15 6.45 - 3.20 3.00
O®3 25058 121 40655: 6.30 30.04.2008 - 693 (100.45 100.53: 0.08 0.00 046 : 6.04 627 6.14 - 1.79 1.69
O®3 25059 3961.9 8985 i 6.10 19.01.2011 - 1687 : 98.65 98.80i 0.00 005 0.11 i 7.02 6.18 6.60 - 4.03 3.78
O®3 25060 10.9 14898: 5.80 29.04.2009 - 1057 ( 98.71 98.83: -0.01 -0.04 046 : 556 587 6.39 - 2.67 2.51
O®3 26198 5.1 42117} 6.00 02.11.2012 - 2340 :96.05 96.10: 0.09 0.18 0.35 {3534 6.24 6.74 - 5.30 4.97
O®3 27019 0.2 8800 (10.00 18.07.2007 - 406 :104.65 0.00 i 0.04 -0.10 -0.66: 38.36 9.56 5.70 - 1.04 0.99
O®3 27020 0.0 8800 {10.00 08.08.2007 - 427 0.00 0.00 { 0.00 0.00 -0.19: 3260 9.53 5.68 - 1.10 1.04
0®3 27025 0.1 25806 i 7.00 13.06.2007 - 371 £100.80 100.85; 0.05 -0.14 -0.15: 16.11 6.94 582 - 0.98 0.92
O®3 27026 0.5 16000 : 7.50 11.03.2009 - 1008 :101.02 101.64: -0.10 -0.44 -0.69: 17.26 7.40 6.39 - 2.49 2.34
O®3 45001 0.0 18904 { 10.00 15.11.2006 - 161 1102.35 102.40i -0.16 -0.24 0.00 i 1.44 9.77 4.66 - 0.44 0.42
O®3 45002 0.0 2760 :10.00 02.08.2006 - 56 0.00 100.97: 0.00 -0.32 -049: 10.36 9.92 4.59 - 0.15 0.15
O®3 46001 8.9 60000 § 10.00 10.09.2008 - 826 {105.75 105.78{ 0.00 0.07 -0.02 23.01 945 6.09 - 1.39 1.31
O®3 46002 10.5 62000 : 10.00 08.08.2012 - 2254 :109.78 109.79: -0.09 -0.18 -0.52 i 30.68 9.11 6.60 - 4.34 4.07
O®3 46003 0.0 37298 { 10.00 14.07.2010 - 1498 :111.45 112.00{ 0.00 049 0.20 { 38.36 895 6.41 - 3.04 2.86
O®3 46005 0.0 27477 0.00 09.01.2019 - 4599 : 4452 4485: 0.00 -1.37 -0.33: 0.00 0.00 7.02 - 11.89  11.11
O®3 46014 451 58290 10.00 29.08.2018 - 4466 :108.95 108.99i 0.38 0.14 0.26 { 23.01 9.18 6.72 - 5.63 5.27
O®3 46017 25,5 49967 i 9.00 03.08.2016 - 3710 110586 0.00 { 0.00 0.15 164 i 518 850 6.76 - 6.87 6.44
O®3 46018 6.4  40936: 9.50 24.11.2021 - 5649 :110.46 110.70: -0.27 0.14 151 :21.86 8.60 6.81 - 8.62 8.07
0®3 46020 0.5 7913 { 6.95 06.02.2036 - 10836 i 99.90 100.05i 0.15 0.05 049 {2133 6.95 7.01 - 12.62 _ 11.80
Bcezo 4238.9 523574

Ucmouruku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

+7 (495) 105-8000, BH. 4233 17

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 8 nioHa 2006 r.

SMUTEHTbI OBBbEMbI TMNOrALUEHUE/ BbIKYTI LIEHA U3MEHEHUWE, % HAOXO4HOCTb,% AOPALNSA

M:?‘OE% M(ﬁh:Myﬁ KynoH,%  Morawenune Odpepra ngrzi:/‘ei:ﬂ Mokynka  lMpopaxa AeHb Hepens mecs, HKAO Tekywass Knoraw. Kodepte [wop.ner. Moa. aoop
Nmoeu mopeao8 MyHuuunasjbHbIMU OGﬂUZauUHMU
Boneoepao, 07 1.06 400 (10.20 17.07.2008 - 771 102.80 103.20i 2.52 225 224 {1313 992 8.30 - 1.92 1.77
Kasanb, 01 1.50 750 :10.50 21.07.2006 - 44 100.27 100.35: 0.03 -0.24 -0.25: 13.52 10.47 7.94 - 0.12 0.11
KasaHb, 02 0.00 1000 : 10.00 11.04.2007 - 308 :101.70 101.90: 143 1.15 1.14 : 1288 983 7.35 - 0.60 0.56
Kpactosipck, 02 0.00 630 i12.50 27.10.2006 - 142 :1102.05 102.40: 0.00 -0.18 -0.84: 14.38 12.21 6.34 - 0.38 0.36
KpacHosipck, 05 0.00 1000 : 6.19 18.10.2008 - 864 :100.10 100.50: 0.00 0.20 0.32 : 848 6.16 7.62 - 219 2.04
Hosocubupck, 02 0.00 1500 § 12.00 07.12.2006 - 183 :102.15 102.45: -0.10 0.00 -0.82( 0.33 11.75 7.81 - 0.49 0.46
Hoeocubupck, 03 13.95 1000 { 13.00 14.07.2009 - 1133 :113.00 113.20: -0.26 0.18 -0.34 : 53.07 11.48 7.65 - 2.56 2.38
Tomck, 01 0.00 300 :12.00 22.11.2007 - 533 0.00 104.10 0.00 0.00 : 299 1151 7.34 - 0.88 0.82
Yepa, 03 0.00 400 {10.03 18.07.2006 - 41 100.25 100.45: 0.00 0.00 -0.20 % 38.73 10.00 7.06 - 0.11 0.10
Yepa, 04 0.00 500 :10.03 03.06.2008 727 _:104.15 104.39: 0.00 0.00 0.19 : 0.27 9.60 7.75 - 1.86 1.72
Wmoau mopzoe cybghedepasnibHbIMU o6nueauusmu
bawkopmocmat, 04 0.00 500 i 8.02 13.09.2007 463 :100.10 102.00: 0.00 0.00 0.10 i 1824 7.93 7.17 - 1.21 1.13
beneopodckast 0611., 04 0.00 320 :14.00 29.04.2008 - 692 0.00 0.00 : 0.00 1.13 0.90 { 1496 12.64 7.68 - 1.72 1.60
Berneopodckas 0611, 31001 0.53 2000 { 8.38 10.11.2010 - 1617 1101.90 102.20; 0.20 -0.05 0.05 i 482 821 8.05 - 3.74 3.46
Bonzoepadckas 06n1., 01 0.42 600 :13.00 11.06.2009 - 1100 :106.20 106.50: -0.28 0.19 -0.74: 61.97 1224 8.14 - 1.78 1.64
Bonzoepadckasi 06n1. 35001 1 0.21 700 :13.00 17.06.2010 - 1471 1107.00 107.10; 0.09 -0.51 -1.02{ 59.48 12.15 8.28 - 2.14 1.98
Boponexckasi 0651. 01 0.00 600 :13.00 15.12.2007 - 556 0.00 0.00 : 0.00 -0.60 -1.40:29.92 12.03 7.53 - 1.37 1.28
BopoHrexckasi 0611. 02 0.00 500 :13.00 18.06.2009 - 1107 0.00 0.00 : 0.00 0.04 057 {6197 1145 745 - 2.50 2.33
Wpkymckasi o6, 01 0.00 700 :10.50 22.07.2007 - 410 :101.48 101.65: 0.00 0.00 0.96 : 28.19 10.34 7.77 - 0.59 0.55
Upkymckas o6n., 02 0.00 750 :10.00 07.09.2006 - 92 100.45 100.75: 0.00 0.00 -0.38: 0.16 9.94 749 - 0.25 0.23
Wpkymckasi 06n1. 31001 0.00 1500 {10.00 17.12.2009 - 1289 :102.50 103.00: 0.00 0.00 -0.58 20.82 9.74 7.85 - 1.63 1.51
Upkymcekas 0611, 31002 0.00 900 : 8.50 23.10.2008 - 869 :100.30 100.80: 0.00 -0.20 -0.35: 9.78 846 7.79 - 1.31 1.21
Kanyxckas obn., 01 0.00 300 :10.00 24.12.2007 - 565 0.00 0.00 0.00 0.00 : 4521 975 7.69 - 1.41 1.31
Kuposckasi 065, 01 0.00 400 { 8.39 22.12.2008 - 929 :100.75 101.20: 0.00 0.00 0.10 { 17.70 830 7.85 - 1.44 1.34
Komu, 05 0.00 500 :14.00 24.12.2007 - 565 :107.86 110.00{ 0.00 0.00 -1.21: 28.77 1277 6.95 - 1.39 1.30
Komu, 06 0.58 700 (14.00 14.10.2010 - 1590 :116.01 117.50: -1.69 1.21 -2.39{ 20.71 12.07 8.01 - 3.47 3.21
Komu, 07 0.56 1000 :12.00 22.11.2013 - 2725 :106.10 108.99: -0.92 135 0.18 : 493 1111 7.92 - 5.23 4.84
Komu, 08 0.00 1000 { 9.00 03.12.2015 - 3466 : 95.88 99.00{ 0.00 -0.29 0.00 {2293 09.03 7.72 - 6.31 5.86
Kocmpomckasi 06n1., 04 0.00 800 :12.00 11.03.2008 - 643 0.00 0.00 { 0.00 0.16 -0.71:i 2795 11.18 7.14 - 1.58 1.48
KpacHosipckut kpad, 02 0.00 1500 : 10.95 26.10.2006 - 141 101.55 101.75: 0.00 -0.05 -0.44: 1290 10.77 6.74 - 0.38 0.36
KpacHosipcku kp, 34003 0.00 3000 { 7.00 01.10.2008 - 847 98.95 99.15: 0.00 0.05 -0.12f12.08 7.07 7.47 - 1.71 1.59
KpacHodapckut kpa, 01 2.84 1000 : 10.00 15.05.2007 - 342 :102.28 102.65: -0.04 0.05 -054: 6.03 9.78 7.58 - 0.91 0.85
JleHurepadckas obr., 02 0.00 800 {14.01 08.12.2010 - 1645 0.00 0.00 { 0.00 -0.36 -1.56: 66.79 11.39 8.00 - 3.42 3.16
JleHunepadckasi 0651. 03 0.00 1300 §13.50 05.12.2014 - 3103 {125.00 134.69: 0.00 -1.12 -0.74 i 63.99 10.50 7.80 - 5.56 5.16
Mockoeckasi 06n., 03 0.00 1000 : 11.00 19.08.2007 - 438 :105.00 105.99: 0.00 -0.06 0.29 : 3255 1047 6.60 - 1.13 1.06
Mockosckasi 0671., 05 0.00 12000 { 10.00 30.03.2010 - 1392 1107.85 107.94: 0.00 0.08 0.29 { 1315 9.26 7.08 - 2.61 243
Mockosckasi 0611., 04 0.44 9600 : 11.00 21.04.2009 - 1049 :110.80 111.04: 0.07 050 -0.09: 1296 9.93 7.00 - 2.50 2.33
Mockoseckasi 06r1., 06 50.29 12000: 9.00 19.04.2011 - 1777 :106.90 107.00: -0.06 0.23 0.85 { 10.60 842 7.41 - 4.04 3.76
Huxezopodckasi 0651. 01 0.50 1000 : 11.80 01.11.2006 - 147 :101.43 101.80: -0.36 -0.24 -0.82: 11.32 11.63 8.39 - 0.40 0.37
Huxezopodckas 061. 02 0.45 2500 :10.24 02.11.2008 - 879 :104.31 104.65: -1.63 240 -057: 9.82 997 8.53 - 1.59 1.46
Hoeocubupckasi o611 0.56 1500 §13.50 27.07.2006 - 50 100.95 101.10; 0.07 -0.18 -0.62 i 14.79 13.38 6.91 - 0.14 0.13
Hosocubupckas obn. 02 0.43 2000 :13.30 29.11.2007 - 540 :108.00 108.50: 0.19 0.29 -0.28: 219 1229 7.60 - 1.37 1.27
Hosocu6upckasi obn. 03 0.00 2500 { 9.00 15.12.2009 - 1287 :100.95 101.20: -0.05 0.00 0.05 { 19.23 8.92 8.20 - 2.35 217
Camapckasi o611., 01 0.00 2370 :12.00 04.07.2006 - 27 100.12 0.00 : 0.00 11.56 -0.54 : 21.04 11.95 6.43 - 0.07 0.07
Camapckasi 0611., 02 0.00 2000 { 6.82 09.09.2010 - 1555 0.00 0.00 { 0.00 041 0.15 {1551 6.89 7.28 - 3.67 3.42
Teepckasi 0611, 02 1.35 1000 § 16.90 23.11.2006 - 169 :104.47 104.60: 0.02 -0.34 -123: 6.02 16.18 7.18 - 0.45 0.42
Teepckasi 0611., 03 0.00 800 : 7.95 30.11.2008 - 907 :100.35 100.50: 0.00 0.08 -0.23: 1.31 7.92 8.00 - 2.28 211
Tomckasi 0611., 02 0.00 500 :11.00 27.07.2006 - 50 100.15 100.68: 0.00 -0.52 -0.52{ 39.78 10.94 6.75 - 0.14 0.13
Tomckasi 0611., 03 0.54 600 :11.00 13.10.2007 - 493 :104.18 104.50: 0.00 -0.05 -0.38: 16.58 10.54 6.94 - 1.28 1.19
Tomckasi 06n, 34026 0.00 900 § 9.00 09.11.2009 - 1251 {1 99.50 99.80: 0.00 -0.10 -0.37f 7.15 9.04 7.82 - 2.64 2.44
Yomypmckas pecn, 01 0.00 1000 { 8.20 27.12.2008 - 934 :100.75 100.95: 0.00 -0.15 0.00 { 36.39 8.13 7.95 - 2.28 2.1
Xabaposckutl kpatl, 02 0.00 700 :10.00 05.10.2006 - 120 :100.85 101.15: 0.00 0.05 -040: 1726 9.92 755 - 0.32 0.30
Xabaposckul kpat, 06 0.02 1000 i 9.00 24.11.2009 - 1266 :100.65 100.90: -0.10 0.00 1.08 { 345 894 7.79 - 2.33 217
XMAO, 02 0.00 5000 § 12.00 27.05.2008 - 720 :100.00 0.00 : 0.00 139 -270: 3.29 1096 6.89 - 1.82 1.70
Yyeawus, 03 0.01 500 i 9.50 13.04.2007 - 310 :101.50 101.60{ 0.50 -0.01 8.30 { 14.58 9.36 7.87 - 0.82 0.76
Yysawus, 04 0.39 750 :12.33 27.03.2009 - 1024 :111.50 112.90: -049 -0.35 -0.66 : 23.98 10.99 7.56 - 2.43 2.26
SAxkymus, 03 0.54 800 :12.00 17.06.2008 - 741 108.75 108.95: -095 0.18 -0.09: 25.64 11.04 7.55 - 1.80 1.67
Skymusi, 05 0.00 2000 §{ 9.00 21.04.2007 - 318 :100.80 102.00{ 0.00 -0.05 -0.32: 11.84 8.93 7.68 - 0.84 0.78
Skymusi, 06 0.00 2000 :10.00 13.05.2010 - 1436 :107.70 108.00: 0.00 0.09 0.09 : 548 9.26 7.47 - 2.88 2.68
Slkymusi, 35001 0.00 2500 { 7.95 11.04.2013 - 2500 :100.71 100.94: 0.00 0.09 0.00 :{ 1045 7.88 7.98 - 4.68 4.34
SHAO, 01 0.00 1800 : 11.00 03.08.2008 - 788 :100.00 107.00{ 0.00 0.17 -0.42: 36.77 10.36 7.06 - 1.93 1.81
SIpocnasckas 0611., 02 1.06 1000 : 13.28 03.07.2007 - 391 105.45 105.68: 0.00 -0.09 -1.04: 23.29 1256 7.38 - 1.00 0.93
Slpocnasckast 0611., 03 0.00 1000 §12.00 17.11.2006 - 163 :101.90 102.30: 0.00 -0.20 -0.51i 460 11.73 6.65 - 0.45 0.42
Slpocnasckas 0611., 04 0.00 1000 : 11.00 26.05.2009 - 1084 :107.50 108.25: 0.00 -0.09 -0.46: 3.92 10.17 7.36 - 2.63 2.45
SIpocnaeckas 0611., 05 0.00 500 { 8.00 30.12.2008 - 937 :100.10 100.60: 0.00 0.00 -0.30: 3529 7.99 7.87 - 2.29 2.13
Slpocnasckasi 0611, 06 0.00 1000 : 8.35 19.04.2011 - 1777 : 99.00 99.50: 0.00 0.00 -0.75: 9.84 839 7.93 - 3.25 3.01
Mockea 37 0.00 3900 { 10.00 23.09.2006 - 108 :100.02 105.00: 0.00 0.00 -0.32{20.82 9.83 4.25 - 0.29 0.28
Mockea 27 0.00 4000 : 15.00 20.12.2006 - 196 :100.51 0.00 : 0.00 -0.14 -0.86: 32.47 14.22 474 - 0.51 0.49
Mockea 42 0.00 3000 {10.00 13.08.2007 - 432 :102.01 105.40: 0.00 -0.09 0.38 : 6.85 9.49 537 - 1.13 1.07
Mockea 31 0.00 5000 § 10.00 20.05.2007 - 347 :103.00 104.50: 0.00 1.25 -0.10: 493 958 533 - 0.92 0.87
Mockea 40 0.00 4000 : 10.00 26.10.2007 - 506 {104.50 105.95{ 0.00 0.00 0.00 { 20.82 9.48 568 - 1.21 1.14
Mockea 43 8.63 5000 :10.00 17.05.2008 - 710 :102.51 108.25: -0.09 0.00 -0.19: 575 9.28 5386 - 1.79 1.69
Mockea 29 0.32 5000 § 10.00 05.06.2008 - 729 :107.02 107.20{ 0.77 0.09 0.09 : 055 9.34 6.30 - 1.86 1.75
Mockea 36 0.00 4000 : 10.00 16.12.2008 - 923 :108.50 109.00{ 0.05 0.01 -0.14:47.40 9.17 6.20 - 2.21 2.08
Mockea 47 0.92 5000 :10.00 28.04.2009 - 1056 :108.10 108.45: -0.16 0.00 0.56 : 10.96 9.24 6.51 - 2.54 2.39
Mockea 41 0.00 5000 {10.00 30.07.2010 - 1514 :106.01 111.20: 0.00 0.46 0.46 { 35.07 9.14 6.58 - 3.44 3.22
Mockea 38 1.58 5000 {10.00 26.12.2010 - 1663 :113.05 113.40: -0.22 -0.04 040 : 4466 8.84 6.73 - 3.68 3.45
Mockea 39 2.92 5000 §10.00 21.07.2014 - 2966 :109.90 110.00: -0.08 0.18 -0.11: 3753 9.10 6.93 - 5.82 5.45
Mocksa 44 5.82 20000 : 10.00 24.06.2015 - 3304 :109.77 110.00: -0.33 0.23 0.36 : 4521 9.11  6.95 - 6.25 5.84
Bcezo 76.10 150090
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PbIHOK PYBJIEBbIX OBNUTALIUIA 8 nioHa 2006 r.

OMUTEHTbI OBBbEMbI TMOrALLEHUE/ BBIKYIT LEHA U3MEHEHUWE,% [JOXOAQHOCTb,% AOPALNSA
36:‘:;;; MS:;e;;ﬁyé, KynoH,%  [Morawexune Odbepta nﬁ:ﬁeﬂzﬂ Mokynka  lMpopaxa AeHb Hepens MecsL, HKAO Tekywas Knoraw. Kodepte [Oiop.net. Moa. aop

Hegpmb u 2a3

TA3TIPOM A3 0.00 10000 8.11 18.01.2007 . 225 :101.30 101.40f 0.00 026 030 ; 30 801 600 - : 060 056
A3ITPOM A4 0.00 5000 | 822 10.02.2010 - 1344 :103.75 104.00i 000 011 039 25 792 743 - | 319 297
A3ITPOM A5 0.00 5000 } 7.58 09.10.2007 - 489 : 0.00 101.80i 0.00 039 049 : 12 745 625 - 129 1.1
FA3IPOM A6 0.00 5000 : 7.22 06.08.2009 - 1156 : 99.65 100.10; 000 005 065 : 23 722 735 - | 282 263
HIK UTEPA 759 2000 i 9.75 07.12.2007 - 548 1101.15 101.35{ 0.05 0.00 015 49 962 9.00 - 137 125
HOBATOK, 01 0.00 1000 : 9.40 30.11.2006 - 176 :100.00 10140} 000 000 025: 2 927 650 - | 048 045
PyccHegpms, 01 0.00 7000 ; 9.25 10.12.2010 12.12.2008 1647 i 0.00 0.00 i 0.00 0.11 040} 44 911 - 874} 221 203
Tamuepme 03 0.08 1500 {12.00 01.07.2006 - 24 110025 100.42f -0.01 033 -057i 52 1195 531 - | 007 006
YomypmH, 01 456 1500 : 9.50 01.09.2008 01.12.2006 817 :100.09 100.15: -019 050 -035: 2 949 - 950 ; 048 044
Xumusi u Hepmexumusi

Llopozobyx, 07 0.00 900 ; 9.90 11.06.2008 13.12.2006 735 : 0.00 0.00 { 0.00 -078 076 : 47 978 - 763 049 046
Kyti6biwesasom-urigecm, 02  0.00 2000 : 8.80 04.03.2011 - 1731 { 0.00 100.00; 0.00  0.00 21 880 900 - i 390 358
MaputickutHr3, 01 0.47 800 :12.40 16.12.2008 19.06.2007 923 :100.30 100.50; 0.00 0.10 -0.27; 57 1234 - 1221; 095 084
HWKOCX¥M, 01 0.08 750 }14.00 14.12.2006 - 190 (100.85 101.35{ -0.30 -0.74 -040; 67 1389 1273 - | 049 043
HKHX, 04 10.97 1500 : 9.99 26.03.2012 02.04.2009 2119 :104.35 114.40i 0.00 -0.18 -033: 18 956 - 832 250 230
HKHX-03 0.00 2000  8.00 01.09.2007 - 451 1 000 0.00 { 0.00 045 1 802 862 - i 071 066
Hagpuc Kocmemurc, 01 0.02 400 {10.50 22.04.2007 - 319 110050 102.00{ -0.05 005 005 13 1045 1010 - { 08  0.77
CAHOC 02 6.28 3000 :10.00 10.11.2009 13.11.2007 1252 :104.70 104.78; -0.10 -0.19 -047: 6 955 857 - i 298 275
YXK, 01 0.00 500 §10.00 21.01.2011 26.01.2007 1689 i 0.00 100.20{ 0.00 001 -0.01i 11 998 - 1003} 062 056
AnekmpoaHepaemuka

Bawikuparepeo, 02 0.00 500 ! 950 22.02.2007 - 260 110020 10080} -020 -0.15 005! 27 949 945 - [ 069 063
Urmeapa @uranc, 01 0.51 2000 }10.50 20.03.2009 - 1017 :101.80 101.99; 044 018 250 i 22 1029 9.89 - : 244 222
Jlensrepeo, 01 0.00 3000 }10.25 19.04.2007 - 316 110020 101.10; 0.00 -0.16 -039i 13 984 528 - { 084 0.80
MazHesum, 01 1.02 1500 : 9.85 18.12.2008 21.12.2006 925 :101.35 101.65! -0.05 -0.37 041 : 45 972 - 737 i 052 048
Mocatepzo, 02 0.00 5000 : 7.65 18.02.2016 23.02.2012 3543 : 99.15 9940 0.00 -025 -063: 20 770 - 795 464 430
Ceepdnosarepzo, 01 0.04 500 }11.50 01.03.2007 - 267 1100.80 101.30{ -0.30 0.10 -056i 31 11.39 10.25 10.25{ 0.70  0.64
Tamanepzo, 01 0.00 1500 i 9.65 13.03.2008 - 645 :100.00 102.95! 0.00 -0.18 019 i 22 937 797 - 164 152
@CK EQC 03 0.00 7000 { 7.10 12.12.2008 - 919 {9970 99.80;-0.10 005 033 34 712 736 - § 227 212
@®CK ESC, 01 0.00 5000  8.80 18.12.2007 - 559 1102.85 103.05{ 0.00 034 010 41 853 673 - 141 132
@CK EAC, 02 0.00 7000 : 825 22.06.2010 - 1476 :102.78 103.08} 000 019 044 : 37 801 750 - | 341 317
Skymckanepeo, 01 0.00 400 }14.00 31.08.2006 - 85 $100.00 102.00f 0.00 000 -081i 37 1379 718 - | 023 022
Ces3b

BorizarmeneKkom 03 1.00 2300 : 8.50 30.11.2010 - 1637 : 99.90 100.19: -0.18 0.00 055 : 0 849 865 - | 307 283
Bonzameniexom 02 0.00 3000 : 820 30.11.2010 04.12.2008 1637 : 99.19 100.00;{ 0.00 000 000 : 0 820 -  835: 231 213
Hanbcesiab 01 2,58 1000 }13.00 15.11.2006 - 161 1101.94 10227} -0.01 005 -018 7 1275 838 - | 044 041
MITC 04 0.00 1000 : 7.10 22.04.2009 25.04.2007 1050 :100.00 0.00 i 0.00 871 005: 8 710 - 0.87  0.81
MITC, 05 0.00 1500 ; 8.30 25.05.2010 29.05.2007 1448 {101.10 101.50i 0.00 0.00 -020i 2 819 - 7.02} 096 089
Mezagpor 0.00 1500 ; 9.28 11.04.2007 - 308 :100.00 102.75{ 0.00 000 -0.78; 14 910 690 - : 0.8 077
Mezagbor, 03 515 3000 : 9.25 15.04.2008 - 678 :102.95 103.50{ -0.15 0.34 017 : 13 898 759 - 173 161
PTK-TI3MHT, 04 0.00 2250 ! 8.80 08.04.2008 - 39546 :1100.31 100.59: 0.00 -0.19 000 i 10 877 868 - 114 1.05
Cubupsmenexom 03 0.00 1530 :14.50 14.07.2006 - 37 110058 100.72: 0.00 -0.05 -0.64: 58 1440 741 - i 010 0.9
Cubupsmenexom, 04 523 2000 :12.50 05.07.2007 - 393 (10450 10455 0.00 -0.19 037 52 1196 815 - | 099 092
Cubupbmenexom, 05 0.00 3000 i 9.20 25.04.2008 - 688 1101.40 101.65{ 0.00 015 -034i 10 906 846 - 176 1.62
Cubupsmenexom, 06 0.00 2000 : 7.85 16.09.2010 23.09.2008 1562 : 98.56 98.69 i 0.05 -0.15 -025: 16 7.96 - 866 i 211  1.95
C3 Tenekom, 02 0.00 1500 i 7.50 03.10.2007 - 483 (9923 10020; 0.00 005 030: 13 750 777 - | 084 0.78
C3 Tenekom, 03 0.00 3000 : 9.25 24.02.2011 28.02.2008 1723 :100.00 102.90i 0.00 -0.10 -005: 2 903 - 798 i 162 150
CMAPTC, 02 1.00 500 :15.00 26.06.2007 26.06.2006 384 : 99.90 100.00; -0.10 -0.10 0.10 : 67 1500 - 1406 0.05 0.05
CMAPTC, 03 1049 1000 i 14.10 29.09.2009 03.10.2006 1210 {100.25 100.50{ 0.00 -0.74 -1.12: 25 1406 - 12.82{ 032 0.29
Tammenexom, 03 0.00 600 }11.75 06.05.2007 - 333 102.80 103.30i 0.00 000 000: 9 1141 856 - : 087 0.80
YPCY 03 0.01 3000 | 14.25 18.07.2006 - 41 $100.62 100.65; -0.08 -024 -049: 55 1416 823 - { 011  0.10
YPCU 04 6.17 3000 i 9.99 01.11.2007 - 512 (102.60 102.70i 0.05 -0.05 -019; 9 973 806 - 133 123
YPCU 05 0.00 2000 : 9.19 17.04.2008 - 680 :101.80 102.00{ 0.00 027 -0.10: 12 899 804 - 174 161
YPCU 06 498 2000 i 820 17.11.2011 20.11.2008 1989 i 99.46 100.00i 0.03 029 -030i 3 823 - 857 i 227 209
Lerimpmenekom 03 0.00 2000 :12.35 15.09.2006 - 100 :101.03 10129} 000 010 -0.15: 28 1220 759 - | 027 025
Llermpmeniexom 04 343 5623 {13.80 21.08.2009 - 1171 {113.83 114.10i -0.06 -0.05 -0.70 42 1211 891 - | 264 243
LlermpaneHeil Tenezpagp 05 0.00 500 §16.00 22.08.2006 - 76 1101.00 101.99 0.00 -049 -212i 7 1569 632 - | 021 020
FOTK, 01 0.05 1500 :14.24 14.09.2006 - 99 110120 101.39: 0.10 -0.34 -069: 32 1402 79 - i 027 025
FOTK, 02 515 1500 {10.50 07.02.2007 - 245 1100.83 100.90; -0.04 -0.18 -045i 34 1042 940 - | 065 0.59
FOTK, 03 10.88 3500 :10.90 10.10.2009 09.10.2007 1221 :101.90 102.10i 0.04 015 0.15: 18 1069 - 947 i 126 115
I0TK 04 0.00 5000 }10.50 09.12.2009 - 1281 { 0.00 0.00 i 000 013 055 24 1033 965 - 1.98  1.81
Memannypausi

Amypmemann, 07 10.05 1500 : 9.80 26.02.2009 . 995 :100.50 100.60; 0.00 000 025 26 9.75 981 - : 240 219
MHITPOM, 02 121 1000 {12.00 15.07.2010 26.07.2006 1499 :100.19 100.34: 0.14 -0.14 -026: 46 1196 - 945 : 013  0.12
MaupWrsecm, 01 0.02 500 {12.30 03.04.2007 - 300 :100.25 100.70i -0.50 0.00 -0.10: 22 1228 1258 - i 078  0.69
Makcu-Tpynn, 01 492 3000 i11.25 12.03.2009 13.09.2007 1009 i 98.95 99.15: 0.00 003 -030i 26 1136 - 1245i 119  1.06
M3 um. Ceposa, 02 0.00 2000 § 8.75 27.02.2009 - 996 {9955 99.70 i 0.00 -0.03 0.00: 23 879 9.15 - 243 223
HM3 um. Kyssmura, 01 0.00 1200 ; 11.00 14.02.2010 16.08.2007 1348 i 0.00 100.00i 0.00 020 -0.05i 34 1098 - 1112} 112  1.00
HCMMS3, 01 0.00 1000  1.00 19.05.2008 - 712 i 000 100.00{ 0.00 000 -010: 0 100 100 - 1.94 192
OMK, 01 0.00 3000 ; 9.20 12.06.2008 - 736 : 000 000 { 0.00 000 O015: 46 900 816 - 181 167
Pycan @u 02 0.01 5000 { 8.00 20.05.2007 - 347 110060 100.90{ 0.20 -0.15 -015i 4 793 718 - { 093 087
PycAn®un, 03 0.00 6000 : 7.20 21.09.2008 - 837 19900 9929:-017 027 053 15 726 772 - { 212 197
C80600HBIL coKor, 02 0.00 600 }11.75 22.11.2007 - 533 1100.00 101.00{ 0.00 0.05 -020; 4 1174 379 - 140 135
Cr MEYET, 01 0.00 2000 550 22.11.2007 - 533 { 000 000 i 000 000 -018; 2 550 554 - 142 135
Cesepcmarb 0.06 3000 : 8.10 28.06.2007 - 386 :101.25 101.60; -020 -0.39 059 : 36 799 681 - 1.00 094
T MEYET 01 0.00 3000 {11.75 12.06.2009 16.06.2006 1101 i 0.00 000 : 0.00 -0.10 039} 56 11.74 - 651 i 002 0.2
TMK 873 2000 :10.30 20.10.2006 - 135 :100.86 100.99: 003 003 -020: 14 1021 769 - | 037 034
TMK, 02 11.42 3000 :10.09 24.03.2009 30.03.2007 1021 :101.85 101.90; 059 0.02 -012: 20 98 - 722 079 0.73
TMK, 03 1120 5000 i 7.95 15.02.2011 19.02.2008 1714 i 99.90 100.00i 0.08 -0.05 005: 23 795 - 811 159 147
Tynaqepmem 02 1020 1000 : 9.75 02.12.2007 - 543 i 000 100.35{ 200 0.00 -027: 1 956 846 - 142 1.31
41713, 01 0.00 3000 i 9.50 16.06.2010 25.04.2008 1470 {102.35 102.65{ 0.00 003 021 i 44 925 - 806 i 170 157
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MawuHocmpoeHue
Asmosas, 02 35.84 3000 : 9.20 13.08.2008 14.02.2007 798 :100.90 101.00: -0.05 0.10 -0.27 { 28.23 9.11 - 7.88 i 0.67 0.62
Asmoeas, 03 19.02 5000 : 9.70 22.06.2010 27.06.2006 40351 : 100.10 100.24: 0.01 0.06 -0.24 { 43.05 9.69 - 7.37 i 0.05 0.05
Bazoumauw, 01 7.71 300 £13.50 19.06.2008 - 743 :104.10 104.69: -0.67 -0.10 0.77 i 61.77 1297 11.53 - 1.75 1.57
BKM-®uratic, 01 5.83 1000 : 10.25 04.06.2008 06.12.2006 728 0.00 100.90: 0.00 -0.20 -0.31: 51.11 10.20 - 9.41 0.47 0.43
Boneabypmaw 01 2.00 600 :11.10 08.10.2008 11.10.2006 854 99.95 100.10: 0.00 0.03 -0.20: 17.03 11.10 - 10.91¢ 0.35 0.31
ras-@urarc, 01 0.00 2000 : 8.49 08.02.2011 12.02.2008 1707 : 99.50 99.80: 0.14 0.10 -0.15: 26.28 8.51 - 8.80 : 1.57 1.44
I'T-TOL| SHepeo 02 0.63 1500 12.50 22.06.2006 - 15 100.09 100.15 0.00 047 -0.28 57.19 1249 09.74 - 0.04 0.04
I'T-TOL| SHepzo 03 0.05 1500 :12.04 18.04.2008 23.10.2006 681 100.95 101.05: 0.25 0.53 -0.50: 15.50 11.91 - 9.30 i 0.38 0.35
ETIK 01 0.00 1000 { 8.75 02.10.2008 05.10.2006 848 : 99.00 99.70 : 0.00 0.00 -0.13: 14.86 8.79 - 9.86 : 0.33 0.30
MxAsmo, 01 0.00 1200 {10.70 14.03.2007 - 280 {9920 99.40: 0.00 0.02 0.00 ;i 24.62 10.75 11.63 - 0.74 0.66
Wxmaw, 02 0.02 1000 : 13.55 17.06.2008 19.12.2006 741 101.80 101.95: -0.20 0.00 -0.15: 62.74 13.31 - 10.24: 0.50 0.46
UPKYT 03 8.11 3250  8.74 16.09.2010 - 1562 {101.41 101.46: 0.06 -0.05 0.05: 1820 8.61 8.50 - 3.60 3.32
KAMAS-®uHaHc 0.00 1200 : 6.00 11.11.2006 - 157 0.00 0.00 { 0.00 -0.61 -0.61: 427 610 9.84 - 0.43 0.39
KAMAS-®unatc, 02 0.00 3000 { 8.45 17.09.2010 19.09.2008 1563 i 99.55 99.85: 0.00 0.00 -0.50: 17.36 8.50 - 8.93 i 2.09 1.92
Kpuozermauw, 02 0.00 500 :10.40 08.07.2008 11.07.2006 762 0.00 100.30i 0.00 -0.01 -0.30: 42.17 10.37 - 7.39 1 0.09 0.09
JIOMO, 02 0.02 700 :14.20 11.07.2006 - 34 100.00 100.25: 0.00 -0.34 -0.88: 57.58 14.20 13.43 - 0.09 0.08
Mul-®uHatc, 01 0.08 1000 : 10.50 03.06.2009 06.06.2007 1092 :101.45 101.60: -0.25 0.15 0.10 { 52.36 10.35 - 9.15 { 0.92 0.85
Momosurnux. 3aeodei, 01 0.00 1500  10.00 22.01.2009 26.07.2007 960 :100.86 101.10: 0.00 0.05 -0.20: 36.16 9.91 - 9.31 1.06 0.97
OM3 04 0.00 900 §14.25 26.02.2009 31.08.2006 995 £100.57 102.39:{ 0.00 0.93 0.01 { 37.87 13.90 - 3.31 0.23 0.23
M3, 01 0.00 750 i 9.70 21.07.2009 25.07.2006 40015 : 100.00 100.29: 0.00 -0.35 -0.08 i 11.43 9.70 - 959 i 0.13 0.12
Mpommpakmop, 01 0.00 1500 (10.70 03.07.2008 07.07.2006 757 :100.15 100.35: 0.00 -0.03 0.05 { 44.85 10.67 - 6.49 i 0.08 0.08
Cantom-OHepaus, 01 1.01 3000 10.15 25.12.2007 26.12.2006 566 :100.40 100.70; 0.03 0.10 0.01 i 45.05 10.10 - 9.39 { 0.53 0.48
CamypH Meecm 0.00 500 :15.00 05.08.2006 - 59 99.00 0.00 : 0.00 1.72 -0.93: 50.96 14.90 10.08 - 0.16 0.15
HIO CATYPH, 01 0.00 1500 { 9.00 23.03.2008 24.03.2007 39530 : 100.30 100.65: 0.07 0.05 0.30 { 18.49 8.96 - 859 i 0.77 0.71
Cesepcmarib-aemo 0.00 1500 { 11.25 21.01.2010 25.01.2007 1324 :102.00 102.50: 0.00 0.00 0.15 { 40.68 10.98 - 725 ¢ 0.61 0.57
COK-Asmokomn., 01 0.98 1100 (12.32 24.04.2008 27.10.2006 687 :100.06 100.30: -0.30 0.10 0.35 { 13.84 12.32 - 12.61¢ 0.39 0.35
Cmpoumpatczas, 01 7.31 3000 : 9.60 25.06.2008 - 749 :101.45 101.60: -0.05 0.13 0.05 : 4235 945 8.94 - 1.84 1.69
TB3, 01 0.00 750 :14.60 10.10.2006 - 125 0.00 102.01: 0.00 0.00 -0.34: 2320 1429 7.82 - 0.34 0.32
Tparcmawxondute, 01 0.00 1500 { 1.00 01.12.2007 - 542 0.00 99.90: 0.00 -0.30 -0.30:i 0.16 1.00 1.14 - 1.48 1.46
Ypaneazonsagod, 01 0.00 2000 :13.36 30.09.2008 03.10.2006 846 :101.45 101.69: 0.00 -0.15 -0.64: 2343 13.17 - 8.55 i 0.32 0.30
Ypanea2oH3ago0 U2 30.67 3000 : 9.35 05.10.2010 03.10.2007 1581 :100.65 100.80: 0.05 0.05 -0.10: 16.14 9.28 - 8.91 1.26 1.16
JHob6bisaroujasi NPoOMbIUWIEHHOCMb
CYOK, 02 i 0.00 1000 : 8.50 15.02.2007 - 253 :9996 0.00 : 0.00 -0.03 002: 5 8.49 8.66 0.68 0.62
XatineHd Mond @urakc, 01 _:  0.52 750 :12.00 02.04.2008 09.10.2006 665 :100.20 100.40: -0.05 -0.54 -0.50 ; 21 11.96 - 0.33 0.30
lompe6bumenbckuli cekmop u AlK
“ATIR Apkada 07 7.69 600 :14.95 28.06.2008 29.06.2006 752 99.98 100.00: 0.00 0.07 -0.17 i 65.94 14.95 - 14.03: 0.06 0.05
ATlIK Apkada, 02 0.30 1000 §13.31 20.02.2009 22.08.2007 989 :100.05 100.13: -0.02 0.15 0.11 { 38.65 13.29 - 1357 ¢ 1.12 0.98
AlK Oro, 01 2.08 1100 { 15.50 22.04.2007 - 319 :101.91 101.98: 0.00 -0.06 -0.05: 16.60 1520 13.11 - 0.76 0.67
AlK Oro, 02 1.00 1200 :12.95 25.02.2009 - 994 :100.00 100.20: 0.00 0.00 - 35.83 - 2.14 1.89
Banmumop-Heea 0.00 500 { 1.00 05.09.2006 - 90 0.00 9840: 0.00 0.00 1.46 : 0.05 - 0.25 0.22
banmumop-Hesa, 03 0.00 800 :11.65 15.05.2008 23.11.2006 708 £ 100.00 101.45: 0.00 -0.08 -0.01: 6.38 11.50 - 8.31 0.46 0.43
beneparkopm 0.03 700 (10.90 02.12.2008 05.12.2006 909 0.00 100.40{ -0.05 0.00 0.05: 0.30 10.87 - 10.67 ¢ 0.49 0.44
lpynna OCT, 02 23.42 1000 :12.90 08.05.2008 10.05.2007 701 100.40 100.45: 0.15 0.01 0.17 i 9.54 12.84 - 12.72: 0.89 0.79
Lked-3¢p-Cu, 02 7.34 1200 : 13.00 04.12.2007 05.12.2006 545 :101.80 101.85: -0.03 0.00 -0.28: 0.36 12.77 - 9.20 ¢ 0.50 0.45
Espocepsuc 15.66 1500 { 14.00 18.12.2007 20.06.2006 559 £ 100.10 100.20( -0.05 -0.10 -0.50 } 29.92 13.97 - 8.13 i 0.04 0.03
Wneecmnpoexm, 01 0.00 1000 :10.80 16.05.2007 - 343 :101.70 102.05: 0.00 -0.10 -0.29: 6.21 10.62 9.06 - 0.91 0.84
Wrmapko, 01 0.00 1000 { 9.85 19.12.2008 22.12.2006 926 100.07 100.27: 0.00 -0.13 -0.23: 44.80 9.84 - 9.77 ¢ 0.52 0.47
KBK Yepemywku, 01 0.00 700 :11.30 02.03.2009 05.03.2007 999 £ 100.05 100.30: 0.00 -1.09 0.95 : 28.79 11.30 - 11.56 ¢ 0.72 0.64
MukosHosckul 0.00 1000 :13.50 18.09.2006 - 103 {100.49 101.50{ 0.00 0.00 0.53 { 29.59 13.26 6.69 - 0.28 0.26
Moccesnbnpom, 01 0.00 1000 § 13.00 12.12.2008 15.06.2007 919 0.00 000 { 000 020 0.02 % 6162 13.00 - 13411 0.93 0.82
Hympunsecmxondute, 01 0.00 1200 :12.00 09.06.2009 13.06.2006 1098 :{ 0.00 0.00 : 0.00 -0.10 -0.20: 27.95 12.00 - 11.67 ¢ 0.02 0.01
OmeyecmeetHble niekapcme  0.00 1300 (10.25 17.02.2009 21.08.2007 986 98.25 100.00: 0.00 0.65 0.15 { 29.77 10.35 - 11.44% 113 1.02
MABA, 01 0.00 350 {12.90 15.06.2008 16.06.2006 739 0.00 000 : 0.00 0.00 -0.10: 29.33 12.90 - 11.81: 0.02 0.02
Mpatimepu [loH, 01 0.00 750 (12.50 10.11.2006 - 156 0.00 0.00 { 0.00 0.04 -0.10:( 890 1250 13.05 - 0.42 0.37
Pasynsi-®uHanc, 01 0.42 3000 :11.50 02.10.2008 05.04.2007 848 99.95 100.29: -0.31 045 0.25 { 1953 11.51 - 11.85: 0.80 0.72
Pycazpo 01 0.00 1000 :11.66 19.07.2008 18.01.2007 773 99.00 100.00: 0.00 0.01 -0.08: 44.72 11.66 - 11.95¢{ 0.59 0.53
Pycckuti [Tpodykm, 04 0.00 440 : 0.00 15.05.2007 - 342 1100.00 100.50; 0.00 0.00 0.40 { 0.00 0.00 - 0.94 0.94
Catead, 01 2.94 1000 : 11.66 03.12.2008 06.06.2007 910 :101.51 101.55: 0.11 0.00 0.00 : 58.14 11.49 - 10.28 i 0.92 0.83
CokonbHuku MenH. Komb. 0T 0.00 1000 :11.50 26.02.2009 30.08.2007 995 0.00 100.00: 0.76 0.00 -0.25: 30.56 11.50 - 11.79¢ 1.15 1.03
Tanocmo-®@uratc, 01 0.00 1000 £ 10.00 06.03.2009 07.09.2007 1003 :100.05 100.34: 0.00 0.60 - 24.38 10.00 - 1022 1.18 1.07
3@KO, 01 0.47 1000  8.00 05.09.2006 - 90 99.37 9952 : 020 0.15 -0.04: 20.16 8.04 9.80 - 0.25 0.22
O®@KO, 02 0.00 1500 :10.50 22.01.2010 26.01.2007 1325 :100.30 100.45: 0.00 0.10 0.25 { 37.68 10.47 - 10.21: 0.61 0.56
tOempar3um 02 0.00 1000 : 11.50 25.11.2008 28.11.2006 902 000 9952: 0.00 030 -0.09: 252 11.55 - 12.36 ¢ 0.48 0.43
PO3HUYHbIU ceKmMo
Bukmopusi-QuHatc, 01 0.00 1500 : 9.90 29.01.2009 01.02.2007 967 :100.11 100.20: 0.00 -0.06 -0.20 i 33.90 9.88 - 9.77 i 0.63 0.58
Hemckut mup, 01 0.00 1150 { 8.50 26.05.2015 - 3275 { 99.50 100.40{ 0.00 0.00 -0.15: 0.47 850 8.68 - 6.45 5.94
LOMO-®uHaHc, 01 1.60 1000 {12.50 14.02.2008 15.02.2007 617 { 99.90 100.01{ -0.07 0.09 0.09 { 38.01 12.50 - 12.77¢ 0.66 0.59
WHkom-Jlada, 02 0.00 1400 : 11.75 12.02.2010 16.02.2007 1346 :100.21 100.39: 0.00 0.20 0.01 6.12 11.71 - 11.74: 0.67 0.60
Konedka T4, 01 0.00 1200 { 9.75 17.06.2008 19.12.2006 741 101.15 101.35; -0.05 -0.20 0.16 { 1255 9.64 - 7.75 i 0.52 0.48
Konetika T/, 02 13.05 4000 : 8.70 15.02.2012 18.02.2009 2079 { 99.65 99.75: -0.06 0.10 0.10 ; 3.34 8.72 - 910 i 243 2.23
Maetum 01 0.00 2000 { 9.34 19.11.2008 - 896 :101.50 101.90: 0.00 -0.03 0.39 { 3.58 9.19 879 - 2.24 2.06
Mapma ®uHatc, 02 2.00 1000 : 11.75 06.12.2009 07.06.2007 1278 : 99.98 100.20: 0.05 -0.10 0.55 { 58.59 11.75 - 12.10: 0.92 0.82
Mapma-®uHarc, 01 2.14 700 :14.84 22.05.2008 - 715 :104.00 104.70: -0.19 -0.23 -0.52: 529 14.20 12.55 - 1.77 1.57
Mampuya PuHarc 0.00 1200 {12.32 10.12.2008 13.06.2007 917 0.00 0.00 { 0.00 -0.15 -0.20: 59.07 12.38 - 13.27¢ 0.93 0.82
MWP ®uHatc 0.00 1000 : 9.89 27.12.2007 27.12.2006 568 :100.00 100.50: 0.00 -0.45 0.00 : 43.90 9.89 - 9.96 : 0.53 0.48
Mepekpecmok, 01 39.54 1500 : 8.81 08.07.2008 11.07.2006 762 {100.10 100.20;{ 0.10 0.02 -0.03 i 35.72 8.80 - 725 ¢ 0.09 0.09
amepoyka ®uHarc, 01 1.08 1500 : 11.45 12.05.2010 - 1435 :100.00 0.00 : 0.73 -0.14 -0.05: 6.59 10.36 8.44 - 3.29 3.04
lMsmepoyka ®uHaHc, 02 0.00 3000 { 9.30 14.12.2010 - 1651 :102.95 103.15: 0.33 0.15 0.34 { 43.06 9.03 8.67 - 3.65 3.36
TOIM-KHUIA, 01 5.04 700 :11.35 05.02.2009 08.02.2007 974 £ 100.50 100.78: 0.08 -0.06 0.25 : 36.69 11.26 - 10.33: 0.65 0.59
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PbIHOK PYBJIEBbIX OBNUTALIUIA 8 nioHa 2006 r.

OMUTEHTbI OB BbEMbI MOrALIEHNE/ BbIKYT1 LIEHA N3MEHEHUE, % HAOXOOHOCTb,% HAOPALINA
x_ﬁozirs MS:/:epA;’G. KynoH,%  MoraweHnune Odpepra nonr':.ll.l/‘eiaﬂ Mokynka  Mpopaxa AeHb Hegens mecal HKO Tekywas Knoraw. Kocepte [wop.net. Moa. alop
lTueoeapeHue
banmuka, 07 0.00 1000 { 8.75 20.11.2007 - 531 £100.00 101.30f -0.10 0.20 0.74  40.51 864 7.98 - 1.41 1.31
KpacHbit Bocmok-MHeecm 0.00 1500 {11.50 25.02.2007 - 263 :101.86 102.20{ 0.00 -0.05 -0.19: 3245 1127 8.72 - 0.69 0.64
Ovakoeo, 02 0.00 1500 : 8.50 19.09.2008 - 835 98.95 99.20: 0.00 035 -0.25: 1747 859 9.30 - 1.71 1.56
MNT-NHeecmmenmc 01 0.00 1000 :12.00 28.09.2006 - 113 0.00 102.00{ 0.00 0.00 0.00 : 22.68 11.78 5.63 - 0.31 0.29
MNT-Nneecmmenmce 02 1.27 1500 § 14.25 23.03.2009 29.09.2006 1020 :101.65 102.00i 0.30 -0.39 -0.83{ 28.11 14.00 - 786 i 0.31 0.29
CAH Wumep6pio 0.00 2500 : 13.00 15.08.2006 - 69 101.00 101.25: 0.00 -0.10 -0.49 : 56.27 12.85 0.02 0.04
Jleakasi, necHasi npombiwieHHocmb U UBK
ALIBK-MHeecm 0.00 500 :13.50 07.09.2006 - 92 0.00 0.00 { 0.00 0.12 -0.35 33 13.37 9.78 - 0.24 0.22
Bosnza 01 0.07 1500 { 12.00 13.03.2007 - 279 :1101.90 102.10: 0.04 0.02 0.15 28 11.77  9.48 - 0.74 0.68
rOTOK, 02 5.00 1500 { 9.90 18.06.2009 22.06.2006 1107 { 99.90 0.00 { 0.05 -0.04 0.17 45 9.90 - 10.64: 0.04 0.04
HIIK 01 0.15 500 :11.90 31.01.2008 03.08.2006 603 99.75 100.15: 0.00 0.00 -0.50 41 11.90 - 11.43: 0.16 0.14
3@ Coros, 01 0.00 300 :11.00 09.10.2007 05.10.2006 489 0.00 100.50: 0.00 0.40 0.00 19 10.95 - 9.26 { 0.33 0.30
Pycckul Tekcmurns 02 2.52 1000  12.75 05.03.2009 - 1002 { 98.60 99.20: -0.70 -0.50 -0.65 31 12.87 13.70 - 1.74 1.53
Pycckut Tekcmuns 03 32.99 1200 :12.00 20.10.2009 18.10.2007 1231 { 98.12 98.40: -0.05 0.51 -0.15 14 12.22 - 13.92: 1.28 1.13
Slkoenesckuli Tekcmurnb, 01:  0.00 1000 §12.00 31.10.2008 27.10.2006 877 :100.00 100.20: 0.00 0.00 -0.05 13 11.98 - 1145 0.39 0.35
Cmpoumenbcmeo U urnomeka
AVKK 0.00 1070 {11.00 01.12.2008 - 908 {108.25 109.22: 0.00 0.00 0.00 10.05 6.92 - 2.25 2.1
AWK, 03 0.00 2250 { 9.40 15.10.2010 - 1591 {106.15 106.50{ 0.00 0.14 -0.79 14 885 7.34 - 2.73 2.54
AWKK, 04 0.00 900 : 8.70 01.02.2012 - 2065 :106.00 106.85: 0.00 0.00 -0.05 9 8.17 7.49 - 4.53 4.22
BX®, 01 0.05 500 :(12.65 19.12.2008 22.12.2006 926 99.90 100.13: -0.23 0.13 -0.12 26 12.66 - 1346 0.52 0.46
Inasmoccmpod, 01 0.00 2000 { 1.00 27.05.2007 - 354 0.00 98.00: 0.00 0.00 -0.21 0 1.00 1.00 - 0.97 0.96
Inasmoccmpod, 02 0.96 4000 : 11.50 17.03.2011 22.03.2007 1744 :100.60 101.09: 0.23 0.30 0.70 24 11.41 - 10.71¢ 0.76 0.69
Ipynna JICP, 01 0.79 1000 : 11.00 20.03.2008 22.03.2007 652 99.20 99.30 : -0.10 -0.05 -0.30 23 11.09 - 1240 0.76 0.68
UHTEKO 01 0.00 1200 :10.95 15.02.2007 - 253 0.00 0.00 : 0.00 0.00 0.00 33 10.95 11.18 - 0.67 0.60
Uckumumyemerm 02 0.00 500 {12.50 05.11.2008 07.11.2007 882 79.00 100.50( 0.00 0.00 -0.25 10 12.50 - 13.09: 1.31 1.16
Uckumumyemerm, 01 0.17 200 £16.80 24.12.2006 - 200 $102.17 102.36: -0.21 -0.05 -0.18 34 16.45 13.27 - 0.52 0.46
MWA, 01 0.08 2200 :10.00 20.09.2012 - 2297 110250 0.00 :{ -0.10 0.00 0.49 8 9.76  9.39 - 2.74 2.50
MUA, 02 29.98 1000 : 9.50 09.08.2008 06.02.2007 794 99.80 100.20f -0.84 0.00 -0.10 8 9.52 - 1025 0.65 0.59
MUA, 03 0.00 1500 : 9.40 23.02.2012 30.08.2007 2087 :100.00 100.55: 0.00 0.00 -0.25 2 9.34 - 9.18 { 1.17 1.08
Mupaxc l'pynn 10.07 1000 :13.50 19.08.2008 22.08.2006 804 {100.50 100.80:{ 0.10 -0.40 -0.36 39 13.41 - 9.69 i 0.21 0.19
MOMUA, 01 1.00 1500 : 9.00 21.12.2010 23.06.2006 1658 :100.00 100.05: 0.00 -0.05 0.10 41 9.00 - 9.06 ; 0.04 0.04
MK, 05 0.14 1120 £ 10.20 20.05.2008 22.05.2007 713 99.65 99.82: 0.00 0.10 -045 4 10.24 - 11.01: 0.92 0.83
Canasamcmecsio 01 3.54 750 :11.60 25.03.2008 26.09.2006 657 :103.00 104.10: 0.48 -0.24 -0.48 23 11.15 - -1.46 ¢ 0.30 0.31
Canasamcmexio 02 9.95 1200 : 9.28 28.10.2009 31.10.2007 1239 { 99.45 99.80 { -0.30 0.23 0.00 9 9.33 - 9.89 1.33 1.21
Cub. yemerm., 03 0.00 800 :12.50 12.06.2008 15.06.2006 736 0.00 0.00 : 0.00 0.05 -0.35 60 12.49 - 7.48 i 0.02 0.02
Cy-155 0.00 1500 : 10.50 30.03.2007 - 296 0.00 101.00: 0.00 0.00 0.80 20 1040 9.52 - 0.77 0.71
TepHa-PuHarc, 01 0.01 500 {14.00 16.12.2008 19.12.2006 923 99.85 100.49: -0.40 0.00 -0.35 30 14.00 - 14.74 : 0.51 0.44
LYH JleHCrneyCMY, 01 0.00 1000 :12.00 22.04.2010 24.04.2008 1415 0.00 99.99: 0.00 0.08 0.00 13 11.96 - 11.75: 1.68 1.50
FOCKK, 01 1.93 600 :14.00 01.07.2008 04.07.2006 39630 : 98.00 99.70 : -0.29 -0.35 0.01 59 14.04 - 17.09{ 0.07 0.06
TpaHcriopm
AsuaK. Camapa, 01 0.02 350 :14.00 08.03.2007 - 274 :101.65 101.80{ 0.00 0.05 -0.10 35 13.78 11.98 - 0.72 0.64
Yem JladH XsHOnuwe, 02 1.23 3000 {11.59 22.05.2008 23.11.2006 715 99.25 99.65: -0.35 0.25 -0.40 4 11.68 - 13.25: 0.46 0.41
MMK-TpaHc, 01 0.05 650 :11.50 10.07.2008 11.01.2007 39639 : 100.85 101.00: -0.15 0.00 -1.28 46 11.39 - 10.03: 0.57 0.52
Mocobneas, 01 9.04 1000 : 10.75 21.12.2008 - 928 :102.00 102.09: 0.10 -0.88 0.19 49 10.53 9.54 - 1.46 1.33
PX/, 05 0.00 10000 6.67 22.01.2009 - 960 99.25 9945: 0.00 0.12 0.75 24 6.71 7.04 - 2.40 2.24
PX/, 03 0.33 4000 : 8.33 02.12.2009 - 1274 :104.15 104.30: -0.05 0.00 0.97 42 8.00 7.09 - 2.99 2.79
PXLM, 02 0.00 4000 : 7.75 05.12.2007 - 546 1100.00 0.00 { 0.00 0.24 0.38 39 762 6.62 - 1.39 1.30
PXK[ 07 2.55 5000 : 7.55 07.11.2012 - 2345 :101.76 101.89f -0.14 039 1.12 4 742 733 - 5.20 4.84
PXK[] 06 27.42 10000: 7.35 10.11.2010 - 1617 £100.81 100.93{ -0.07 0.37 0.98 4 728 7.23 - 3.85 3.59
PXX[ 04 0.00 10000: 6.59 14.06.2007 - 372 :100.15 100.40: 0.00 0.18 0.65 31 6.57 6.43 - 0.97 0.91
Tpatcaspo-QuHatcsl, 01 2.02 2500 :11.65 05.02.2009 09.08.2007 974 {100.66 100.99: 0.29 -0.06 0.41 38 11.51 - 10.79 ¢ 1.09 0.99
OliptOHuoH 01 0.34 1500 {13.00 10.11.2009 15.05.2007 1252 : 99.21 100.37: -0.04 -0.13 0.60 8 12.95 - 13171 0.89 0.79
1OT3dp, 01 1.27 1000 : 10.65 22.11.2006 - 168 :100.00 100.50: -0.55 0.05 -0.40 4 10.62_10.05 - 0.47 0.42
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PbIHOK PYBJIEBbIX OBNUTALIUIA 8 nioHa 2006 r.

OMUTEHTbI OBBbEMbI IMOrALUEHUE/ BbIKYT] LEHA U3MEHEHUWE,%  [OXOLQHOCTb,% [OIOPALUA

O6oporT, O6bem, [OHeit po

M. py6. MR, Py6. KynoH,%  TMoraweHnune Odpepra HoraweHms Mokynka  Mpopaxa OeHb Hegens mecay HKO Tekywas Knoraw. Kodeprte [iop.net. Moa. [iop

QPuHaHcoebIl ceKmop

AK'BAPC, 02 0.00 1500 : 8.25 22.01.2009 26.07.2007 960 95.00 100.15: -0.80 0.00 0.00 30 8.33 - 9.39 { 1.08 0.98
baHk 3EHUT, 02 14.84 2000 : 8.39 16.02.2009 - 985 99.75 9995: 015 0.30 -0.10 26 8.39 858 - 2.4 222
bBank Kedp, 01 0.00 450 :11.00 05.10.2007 13.10.2006 485 99.90 100.00: -0.05 0.05 0.08 18 11.00 - 10.80: 0.34 0.31
barik Crypm, 01 0.00 500 : 9.25 15.11.2007 16.11.2006 526 99.60 100.35: 0.00 0.00 -0.30 5 9.28 - 10.31: 0.44 0.40
Brewmopabark 04 0.00 5000 : 6.50 19.03.2009 22.03.2007 1016 0.00 0.00 { 0.00 0.30 0.40 14 6.48 - 6.18 i 0.77 0.73
Brewmopabark 05 0.00 15000: 6.20 17.10.2013 26.04.2007 2689 : 99.80 100.15: 0.00 0.15 0.59 7 6.19 - 6.22 : 0.86 0.81
rasbatk, 01 5.51 750 :11.00 25.11.2008 21.11.2006 902 {100.00 100.20{ -0.15 -0.06 -0.20 5 10.98 - 10.61: 0.46 0.41
lasnpombari, 01 0.00 1500 { 7.10 27.01.2011 - 1695 : 98.04 98.15: 0.00 -0.71 -0.66 24 725 7.77 - 3.93 3.65
KUT ®unare, 01 6.52 2000 (10.50 18.12.2008 17.12.2006 925 {100.10 100.35! 0.05 -0.11 -0.20 50 10.47 - 10.24 ¢ 0.50 0.46
Macmep-batk, 02 0.00 1000 : 11.75 23.05.2008 25.05.2007 716 :100.02 100.20: 0.00 -0.15 0.00 4 11.75 - 12.08 i 0.94 0.84
MKB 01 4.01 500 :10.50 25.04.2007 - 322 1100.25 100.35: -0.10 0.15 0.20 12 10.47 10.59 - 0.84 0.76
MMB, 01 0.00 1000 i 8.30 13.02.2007 - 251 0.00 0.00 { 0.00 0.00 0.00 26 8.18 6.19 - 0.67 0.63
MMB, 02 0.00 3000 : 6.50 11.02.2009 14.02.2007 980 0.00 0.00 { 0.00 0.10 0.10 20 6.50 - 6.54 : 0.67 0.63
Mockommepybark, 01 0.00 1000 : 9.76 10.12.2008 06.12.2006 917 {100.48 100.57i 0.00 0.00 0.15 49 9.71 - 8.77 i 0.48 0.44
Mpo6usHecbatk, 05 0.00 1000 :10.69 29.04.2009 03.10.2006 1057 {100.10 100.71: 0.00 0.01 -0.17 10 10.63 - 8.76 i 0.32 0.30
Pocb6atk, 01 16.72 3000 : 9.25 15.02.2009 14.02.2007 984 {101.20 101.40: 0.28 -0.10 -0.21 29 9.13 - 7.31 0.67 0.62
Poccenbxosbark 01 0.00 3000 ; 7.50 04.06.2008 06.12.2006 728 {100.25 100.50;{ 0.00 0.35 0.35 19 7.47 - 6.74 i 0.49 0.45
Poccerbxosbatk, 02 10.02 7000 : 7.85 16.02.2011 - 1715 £100.10 100.29: -0.08 0.15 0.06 3 7.84 8.04 - 3.96 3.67
Pycckut Cmardapm 02 0.00 1000 :14.04 14.06.2006 - 7 0.00 0.00 : 0.00 -0.10 -0.45 67 14.00 -1.50 - 0.02 0.02
Pycckuti CmanOapm 03 5.00 2000 i 8.40 22.08.2007 23.08.2006 441 :100.07 100.20: 0.30 0.00 0.10 24 8.39 - 773 1 0.21 0.20
Pycckuti CmanOapm 04 2.00 3000 : 8.25 03.03.2008 - 635 99.75 100.00; 0.30 -0.15 0.35 22 825 841 - 1.62 1.50
Pycckuti CmaHOapm 05 0.00 5000 : 7.60 09.09.2010 15.03.2007 1555 { 99.50 0.00 : 0.00 0.00 0.07 17 7.62 - 8.07 { 0.75 0.70
Pycckuti Cmardapm 06 0.00 6000 i 8.10 09.02.2011 15.08.2007 1708 i 99.50 0.00 { 0.00 0.00 0.00 25 8.10 - 8.20 1.13 1.05
Pyce-Barik, 01 0.00 1400 { 10.50 19.03.2009 22.03.2007 1016 : 99.50 100.00: 0.00 0.25 -0.05 22 10.52 - 11.01: 0.76 0.69
Cubakadembatk, 01 0.00 470 { 8.75 05.04.2007 06.07.2006 302 0.00 0.00 { 0.00 0.00 0.00 15 8.75 - 8.00 { 0.08 0.07
CubakadembaHk, 02 0.00 1500 :10.00 12.12.2008 15.06.2007 919 0.00 0.00 : 0.00 0.00 -0.94 22 10.00 - 10.38 i 0.96 0.87
TK ®unaHc, 01 0.00 1000 (10.75 18.09.2008 22.03.2007 834 0.00 101.80: 0.00 - 0.00 22 10.39 - 6.21 0.76 0.72
TypaHAnem 01 0.00 3000 { 6.40 06.10.2009 10.10.2006 1217 0.00 0.00 { 0.00 005 0.06 10 6.41 - 6.63 i 0.34 0.32
YBPuP, 01 0.03 500 :12.50 05.07.2006 - 28 100.10 100.20: -0.05 -0.04 -0.35 53 12.49 10.63 - 0.08 0.07
@uHaHc ViHm VHe, 02 0.00 2500 : 8.33 12.09.2007 13.09.2006 462 0.00 0.00 { 0.00 0.00 -0.20 19 8.33 - 8.17 i 0.27 0.25
XKbB Bank, 02 0.00 3000 : 8.50 11.05.2010 15.05.2007 1434 0.00 0.00 : 0.00 0.01 -0.05 5 8.50 - 8.61 0.92 0.84
XKbB BaHk, 03 0.00 3000 : 8.25 16.09.2010 22.03.2007 1562 0.00 0.00 : 0.00 -0.05 0.10 17 8.25 - 850 i 0.76 0.70
tOHuacmpymbank, 01 0.20 1000 : 12.50 17.02.2009 20.02.2007 986 :100.25 100.30: 0.05 0.01  0.25 36 12.47 - 12.42 : 0.68 0.60

UcmouHuku: REUTERS, pacuyemsi baHka Mockebi
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POCCUUCKWE EBPOOBNUIALIUK 8 nioHa 2006 r.

OMUTEHTbI OBBEM  [OrALIEHUE LEHA W3MEHEHWE,% [OXOQHOCTb,% PEATWUHI  [IOPALMS

[OHei po Cnpaa k

O6bem, MiH.  KynoH,% MorateHne noraweHms Mokyrka Mpopaxa AeHb Hepeno mecsL, K noratu. Tekywas benchmark S&P Moody's Fitch  [iop. net. Moa. aop
CyeepeHHbIe egpoobriuzayuu
Poccus 07 $ 2400 10 26.06.2007 383 : 104.13 104.19: -006 000 -0.66 584  9.60 84 [ BBB Baa2 BBB! 0.97 0.94
Poccus 10 $ 2718 825 31.03.2010 1392 i 10444 10463i 000 -0.06 -048 587  7.90 90  BBB Baa2 BBB: 1.88 1.83
Poccusi 18 $ 3466 11 24.07.2018 4429 13894 13969: -009 -0.13 -225 636  7.92 136 : BBB Baa2 BBB: 7.55 7.32
Poccusi 30 $19526 5 31.03.2030 8697 }107.13 107.25i -0.12 018 -1.73 629 467 129 i BBB Baa2 BBB: 7.61 7.38
Poccus 28 $ 2500 12.75 24.06.2028 8052 i 170.81 171.69: -0.04 022 -265 660  7.46 153 i BBB Baa2 BBB: 10.24  9.92
O6nuzauyuu MuHgpuHa PP
MINFIN 8 $ 1322 3 14112007 524 97.31 9763 : 0.06 0.00 032 6.13 3.08 0 BBB Baa2 BBB! 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 706 9456 9456 i 000 -013 -013 640  3.17 0 BBB Baa2 BBB: 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 1801 i 86.88 87.44 i -007 007  -156  7.22 345 0 BBB Baa2 BBB: 6.20 5.85
O6nuzauuu Aries
ARIES 01 $ 2000 6.182 25.10.2007 504 : 103.84 103.94: -0.02 -0.12 -0.36  3.51 5.95 43 I BB+ Ba2 0.00 2.63
ARIES 02 $ 1000 7.75 25.10.2009 1235 i 11098 111.30i -0.32 -0.02 -042 418 698 54 BB+ Ba2 0.00i 298 2.86
ARIES 03 $ 2436 9.6 25.10.2014 3061 : 122.75 12325: -0.82 -019 -1.12 6.09  7.82 108 i BB+ Ba2 0.00i 6.14 5.96
MyHuuunanbHble eepoobniuzayuu
Mockea 11 i$ 374 645 12102011 1952  107.89 108.13: -8.32 -0.39 -0.52 4.73 598 102 : BBB Baa2 BBBI 4.53 433
Tamapcmar 15 i$ 250 7.7 03.08.2015 3343 i 9853 9917 : 1215 024 _ -0.82 _ 8.01 7.81 305 { B __Bal BB: 4.86 4.68

KopnopamueHsbie eepoobnuzayuu
EspasxosiouHe 06 150 8.875 25.09.2006 109 100.59 100.79{ 4.20 -0.06 -0.27 6.63 8.82 180 BB- B1 BB-i 0.28 0.28
PocHegpmb 06 150 12.75 20.11.2006 165 102.75 103.00: -6.14 0.04 -0.67 6.22 12.41 121 B+ Baa2 BB+: 0.44 0.43

AMTEI 07 175 9.25 30.06.2007 387 100.00 100.15: -0.18 0.00 -0.50 9.24 9.25 418 0.99 0.94
Cubregms 07 400 11.5 13.02.2007 250 103.00 104.00: 0.82 0.12 -0.46 6.79 11.17 170 BB Ba2 0.64 0.62
rA3MPOM 07 500 9.125 25.04.2007 321 102,53 102.70: -12.20 0.11 -0.46 6.07 8.90 103 BB+ Baal BB+: 0.85 0.82
THK 07 700 11 06.11.2007 516 106.21 106.28 : -6.79 0.09 -0.90 6.28 10.36 128 Ba2 1.32 1.28
MTC 08 400 9.75 30.01.2008 601 104.24 104.82: -6.12 0.00 -0.59 6.95 9.35 194 BB- 1.50 1.45
Cucmema 08 350 10.25 14.04.2008 676 104.79 10229 -5.23 0.25 -0.76 7.40 9.78 240 B B3 B+ 170 1.63
Anpoca 08 500 8.125 06.05.2008 698 103.80 103.98 : -9.00 0.21 -0.74 5.97 7.83 97 B+ 1.79 1.73
Bumm-bunne-[anH 150 8.5 21.05.2008 713 102.05 102.74: -7.68 0.29 -0.20 7.34 8.33 234 B+ B2 1.82 1.76
MMK 08 300 8 21.10.2008 866 101.80 102.30: -4.86 0.68 0.66 7.15 7.86 215 BB- BB-i 2.17 2.10
Cubregpms 09 500 10.75 15.01.2009 952 110.07 110.94: -7.53 0.03 -0.73 6.46 9.77 148 BB Ba2 2.26 2.19
Cesepcmarib 09 325 8.625 24.02.2009 992 103.30 103.79: -7.92 -0.26 0.82 7.25 8.35 227 iB+U B2UBB-LU 241 2.33
Bbimnesikom 09 450 10 16.06.2009 1104 : 106.94 107.24: -3.43 -0.02 -1.20 7.39 9.35 242 BB Ba3 2.57 248

Espasxondure 09
HOPHWKETb, 09

300 10.88 03.08.2009 1152 } 108.85 109.46: -4.58 0.22 -0.48 7.65 9.99 266 BB- B1 BB-i 2.67 257
500 7.125 30.09.2009 1210 : 100.88 0.00 -4.62 0.39 0.07 6.82 7.06 186 : BB+ Ba2 BBB- 2.96 2.86

A3I1POM 09 700 10.5 21.10.2009 1231 112.86 113.36: -15.66 0.13 -1.13 6.19 9.30 123 BB+ Baal BB+ 2.91 2.82
Mezagpor 09 375 8 10.12.2009 1281 101.39 101.72: -2.88 0.62 -0.59 7.54 7.89 257 BB- BB: 3.12 3.00
Bbimnesnikom 10 300 8 11.02.2010 1344 {10121 10153} 1.65 0.67 -1.19 7.61 7.90 264 BB  Ba3 3.17 3.05
FA3MPOM 10 1000 7.8 27.09.2010 1572 {11140 11181 -11.80 -0.19 -0.76 4.79 7.00 115 BB+ Baal BB+: 3.66 3.50
MTC 10 400 8.375 14.10.2010 1589 { 102.25 102.75: 1534 -0.05 -1.19 7.72 8.19 277 BB- 3.70 3.57
Bbimnesnkom 11 300 8.375 22.10.2011 1962  100.87  0.00 0.00 0.00 0.00 8.17 8.30 322 BB Ba3 4.37 4.20
Cucmema 11 350 8.875 28.01.2011 1695 { 102.76 103.26: 0.41 0.41 -1.21 8.14 8.64 319 B B3 B+ 3.79 3.64
MTC 12 400 8 28.01.2012 2060 : 100.05 100.27: -0.82 0.53 3.42 7.99 8.00 304 BB- 4.51 4.33
Cesepcmarne 14 375 9.25 19.04.2014 2872 : 109.27 109.89: -12.59 -1.59 1.95 7.65 8.47 265 :B+U B2UBB-LU 5.79 5.57
Anpoca 14 800 8.875 17.11.2014 3084 : 111.03 111.88: -2.68 0.62 -1.86 7.1 7.99 209 B+ 6.21 6.00

FA3rPOM 13-1
FA3IIPOM 13-2
FA3MPOM 13-3

1750 9.625 01.03.2013 2458 { 115.13  0.00 -6.77 0.04 -2.09 6.78 8.36 183 BB+ Baal BB+ 5.11 4.94
1222 4.505 22.07.2013 2601 99.57 100.57 : -1.74 0.00 0.01 4.66 4.52 -31 BB+ Baal BB+: 2.86 2.80
647 5.625 22.07.2013 2601 98.11  98.61 1.01 -0.10 -0.78 6.34 5.73 139 BB+ Baal BB+: 2.67 2.59

(P AP AP AP PRAPAPRAPRNP RN DN PN PN PP PSPPSR

FA3IIPOM 15 1000 5.875 01.06.2015 3280 : 102.47 102.83: -9.89 0.24 -2.04 5.52 5.73 158 BB+ Baal BB+: 7.23 6.86
FASIIPOM 20 1250 7.201 01.02.2020 4986 i 102.63 103.13: -2.84 0.29 -1.81 6.90 7.02 190 BB+ Baal BB+: 8.75 8.46
ASI1POM 34 1000 8.625 28.04.2034 10186 : 117.50 _ 0.00 -0.25 -1.05 -2.18 7.16 7.34 209 BB+ Baal BB+: 11.94 11.53
Miemounuku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 8 nioHa 2006 r.

OMUTEHTbI OBBEM  [OrALUEHUE LIEHA U3MEHEHWE,% [OXOQHOCTb,% PEUTUHI  [IOPALMNSA

[OHei po Cnpaa k

O6bem, MiH.  KynoH,% MorateHne Mokyrka Mpopaxa AeHb Hepeno mecsL, K noratu. Tekywas S&P Moody's Fitch  [iop. net. Moa. aop

noratueHus benchmark

baHKoecKue eepoobniuzauuu

Bank SEHVT 06 $ 125 925 12.06.2006 4 99.95 100.15: 0.00 0.08 -025 1230 925 769 BT B ! 0.01 0.01
YpanCu6 baHk 06 $ 140 8.875 06.07.2006 28 100.00 10020} -3.19 000 -048 854 888 382 B1 B i 0.06 0.06
BTb 06 $ 350 6.285 22.06.2006 14 100.40 100.88: 0.00 000 -0.05 -9.44 626 -2410 i BBB A2 BBB
Mpomcessbbark 06 $ 200 10.25 27.10.2006 141 10097 10146 1226 019 -0.06 7.47 1015 245 B Ba3 B! 037 0.36
MOM 06 $ 200 9.375 23.09.2006 107 : 100.56 100.67: 1.54 000 -034 686 9.32 186 : B+ Ba2 BB-i 0.28 0.27
Mempokommepy 07 $ 120 9 09.02.2007 246  100.56 100.93: 4.98 002 -034 808 895 299 B Ba3 0.63 0.61
Anbgpabark 07 $ 150 7.75 09.02.2007 246 : 100.51 100.82: -293 004 -0.19 6.89 7.71 184 { BB- Ba2 B i 064 0.62
Poc6atk, 07 $ 150 7.625 09.07.2007 396  100.31 10098 -7.79  0.08 - 7.31 7.60 213 B B+ 1.04 0.97
HOMOC 07 $ 100 9.125 13.02.2007 250 §100.71 101.01i{ 137 010 -057 798  9.06 289 Ba3 B+: 0.65 0.62
Mocrapbark 07 $ 200 6.8 05.10.2007 484 10146 101.66: 0.00 0.05 -0.15 6.01 6.70 62 BBB-

MBI Hukotin $ 150 9 19.03.2007 284 :100.70 101.19i -9.06 001 -0.51  8.01 8.94 295 B i 075 0.72
Pycc. Cmand 07 $ 300 875 14.042007 310 :100.88 101.50: -149 025 -022 763 867 256 :BBB+ 0.82 0.79
BTb 07 $ 300 8.026 30.07.2007 417 {10250 10275 0.00 0.01 -031 596  7.83 59 iBBB A2 BBB 2.45
MBPP 08 $ 150 8.625 03.03.2008 634 10050 101.50i -8.19  -0.01  0.01 829 858 330 B i 160 1.54
Anbgpabarik 08 $ 250 7.75 02.07.2008 755 :100.62 101.12i -218 -0.03 -017 742 770 242 { BB- Ba2 B i 187 1.81
asnpom6arik 08 $ 1050 7.25 30.10.2008 875 | 101.75 10205i -064 039 -024 644 7.3 144 { BB A3 2.21 2.15
BTb 08 $ 550 6.875 11.12.2008 917 1 101.36 101.59i 1.90 058 -077 628 6.78 131 i BBB A2 BBBi 234 2.27
Poc6atik, 09 $ 225 975 24.09.2009 1204 10440 10465: -624 026 -092 749 934 259 B B+i 1.92 1.89
MocHap6arik 08 €150 4.375 30.06.2008 753 96.38 96.84 i 3.55 031 -042 629 454 129 BBB: 1.94 1.88
XKB Batk 08-1 $ 150 9.125 04.02.2008 606 : 101.09 101.84i -852 -0.03 -0.37 839  9.03 337 B- 1.52 1.46
XKB bark 08-2 $ 275 8.625 30.06.2008 753 99.75 100631 -7.98 013 -077 876 865 375 B- 1.85 1.78
Bark Mockebi, 09 $ 250 8 28.09.2009 1208 10298 103.23i -656 -042 -0.67 697 7.77 200 BBB: 2.92 2.82
Bark Mockebi, 10 $ 300 7.375 26.11.2010 1632 | 101.40 10240i 3.03 -003 -0.67 7.00 7.27 206 BBB: 3.87 3.74
BTb 11 $ 450 7.5 12.10.2011 1952 i 10460 10507 -6.12 039 -0.71 646  7.17 151 i BBB A2 BBB! 4.46 4.32
BT5 15 $ 750 6.315 04.02.2015 3163 i 9879 9939 i -460 031 -1.04 667 6.39 170 i BBB A2 BBB! 3.06 2.96
Cbepbatk 15 $ 1000 6.23 11.02.2015 3170 i 99.00 9949 i 1.39 085 -105 6.38 6.29 137 A2 BBB: 6.68 6.47
BTb 35 $ 1000 6.25 30.06.2035 10614 i 97.77 98.37 i 0.52 030 -195 6.58  6.39 158 BBB___A2 BBB: 6.83 6.61

UcmouHuku: REUTERS
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MWUPOBOW PbIHOK AONTA 8 nioHa 2006 r.

Mupoeoli pbiHOK donza

SMUTEHTbI LHEHA U3MEHEHUE, % AdOXOOHOCTb,% [AIOPALNA PEATUHI
MocnepgHsis R
Mo 3akpbiTUIO KoTHpOBKa OeHb Hefens MecsiL [o noraweHus Hiopauusa S&P Moody’s
US30YT=RR 91.03 91.25 -0.14 0.97 -0.76 5.07 15.80 AAA Aaa
EU2YT=RR 99.26 99.28 -0.03 -0.12 0.02 3.43 1.72 AAA Aaa
EU10YT=RR 100.00 100.19 0.00 -0.35 3.78 3.98 8.46 AAA Aaa
MEXGLB26=RR 147.94 147.88 -0.59 -0.08 -3.24 7.01 10.01 BBB Baat
BRAGLB27=RR 122.31 122.44 -0.20 -0.21 -5.86 7.91 10.03 BB Ba3
TRGLB30=RR 143.13 142.44 1.02 -1.18 -6.72 7.88 10.01 BB- Ba3
TRGLB10=RR 116.31 116.25 0.00 0.11 -2.56 7.03 3.21 BB- Ba3
ARGFRB=RR 0.00 0.00 0.00 0.00 0.00 0.00 0.00 B B3
ARGGLB30=RR 28.25 28.19 0.22 0.45 -3.63 94.74 1.48 B B3
RUSGLB30=RR 107.19 107.13 -0.12 0.18 -1.73 6.29 7.61 BBB Baa2
RUSGLB10=RR 104.50 104.44 0.00 -0.06 -0.48 5.87 1.88 BBB Baa2
RUSGLB10=RR 104.50 104.44 0.00 -0.06 -0.48 5.87 1.88 BBB Baa2
HemouHuku: REUTERS
UHdekcbl JPM EMBI+
EMBI+ CriP34 WHOEKC U3MEHEHUE, %
Cnpag MSMT:::e % BHayeHve 3a feHb CM:;\;?;E C Havana roga 3a 12 mecsiues

EMBI+ 216 -1 368.37 i 0.23 0.73 -0.07 7.56

EMBI+ RUSSIA 123 -1 415.23 : 0.09 0.39 -2.50 1.32

EMBI+ MEXICO 146 -1 318.81 0.00 0.70 -3.60 0.02

EMBI+ TURKEY 237 -9 237.85 0.73 0.35 -1.96 5.27

EMBI+ BRAZIL 263 0 511.82 0.40 1.69 1.62 12.75

EMBI+ VENGVUELA: 216 4 560.38 0.17 0.86 2.91 19.31

UcmouHuku: J.P. Morgan Chase, REUTERS
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TAKTHAA UHOOPMALUA 8 nioHa 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 UCTOYHUKOB, 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 UCKIMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUEHUM aHanM3VMpyembiX LEHHbIX Gymar v 3MWTEHTOB. BosHarpaxaeHue aHanuTVKOB He CBSI3aHO W HEe 3aBUCUT OT CcoAepXaHusi
aHanuTMyYeckx 0630poB, KOTOPbLIE OHW FOTOBST, UMW OT CyLLECTBA AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, ero pykoBoACTBO W COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUsI KIIMeHTa, OCHOBaHHbIe Ha WMHGOpMaLmK, coaepxallencs B HacTosiLLem
nokymeHTe. baHk MockBbl, €ro pykoBOACTBO M COTPYAHUKW HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSAMbIMW UM KOCBEHHBIMW NOTEPSMU W/UNK yLLepObOoM, BO3HUKLLMM B pe3ynbTaTe
MCMOMb30BaHUS KIIMEHTOM UHOPMaLMK Un Kakon-nmbo ee YacTu Npu coBepLUEHWN onepauwii ¢ LeHHbIMM Bymaramu. BaHk Mockebl He 6epeT Ha cebsi obsizaTenscTBa perynsipHo
06HOBNATL MHOPMaLIMIO, KOTOpas COAEPXUTCS B HACTOALLEM [JOKyMEHTE UMW UCMpaBnATb BO3MOXHblE HETOYHOCTW. Caenku, coBeplUeHHble B MPOLUIOM W YNOMSHYTble B
HacTosiLLEeM [OKyMEHTe, He BCera siBMsTCS UHANKATUBHLIMK ANs OnpeaeneHuns peynbtaToB byayLumx caenok. Ha ctoumocTb, LieHy Unn BenuyMHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacToOsiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMEeHHbIX KypcoB BanioT.
MHBeCTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTbL COOCTBEHHbIM aHanu3 pbiHKa W MUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

HacToswunii JOKYMEHT He MOoXeT ObiTb BOCNpOou3BedeH, NOMHOCTBbIO UMW YacTUYHO, C HEro Henb3s AenaTb KoMK, BbIOEPXKU M3 HEero He MOryT WMCMonb3oBaTbCA ANA Kakx-nubo
nybnukaumn 6e3 npeaBapuTENbHOrO MUCbMEHHOrO paspelleHns banka MockBbl. BaHk MockBbl HE HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHMPOBAHHblE AEWCTBUSI TPETbUX NuL,
CBSA3aHHble C PacnpoCTpaHeHNeM HacTOSLLEro AoKyMeHTa unu nioboii ero YacTu.

KOHTAKTHAA UHO®OPMALIUA WWW.MMBANK.RU +7 (495) 105-8 +7 (495) 924-008
e-mail BH, Ten

BULIE-NPE3VAOEHT CbITHUKOB Anekcen

OEMNAPTAMEHT YMPABINEHUA AKTUBAMU

[pekTop AenapTameHTa KacbsHoBa Enena Kasyanova_EA@mmbank.ru 46-79

AHANTMTUYECKOE YMNPABINEHWE

Sam. [MpeKTopa AenapTameHTa, Tpemacos Kupunn Tremasov_KV@mmbank.ru 45-92

HavarnbHWK ynpasneHus

Otaen aHanmsa pbiHKa akumin

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

MaBHbIN cneuynanuct CksopLioB AmuTpuit Skvortsov_DV@mmbank.ru 28-32

maBHbIN cneumanuct Nammu Muxann Lyamin_MY@mmbank.ru 28-44

Cneuvnanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92

Otaen aHanmsa [oNrosbix PbiHKOB

HavanbHuk otaena $epnopos Erop Fedorov_EY@mmbank.ru 42-33

Bepgywuii cneuywanuct KoBanesa HaTanbs Kovaleva_NY@mmbank.ru 17-51

AccucteHT YynpblHa TaTbsiHa Chupryna_TV@mmbank.ru 42-81

YMPABMEHWVE TOPIrOBbIX OMEPALIA

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

PbIHOK akuumi Bonkos Anekcen Volkov_A@mmbank.ru 28-37

YNOPABNEHWE NPOOAX

HavanbHuk otaena MasHuH Bnagumunp Maznin_VA@mmbank.ru 12-59

MeHemxep no paboTe c 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




