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n WHOWKATOPbI IONTOBOIO PbIHKA

WHaekchbl 3HaveHne  Uam-e Bbinyck Mokynka MMpopaxa WNam-e YTM, %
RUB/USD 26.88 -0.0342 v O®d3 25057 103.85 103.90 0.00 6.31
EUR/USD 1.2636 0.0067 N Od3 25058 100.71 100.75 0.00 5.98
MIBOR, % 1.33 -0.11 v 0Od3 46020 99.87 99.99 0.14 7.01
OCTATKWM HA K/C B LiB,

MITPL. PYB. 369 -3.3 v Mrop44-06 108.23 108.41 0.16 7.12
HE®Tb (URALS) 67.86 0.7 ) Moc.o6n.68 106.10 106.50 0.10 7.51
30/10TO 620 -8.8 (7 Moc.o6n.58 107.15 107.33 0.11 7.27
EMBI+ 375.1 0.08 ] HuxropO6n2 103.90 104.05 0.05 7.51
EMBI+ CNPE[ 203 -2 v FA3MNPOM A4 103.35 103.55 0.12 7.18
EMBI+RUSSIA 420.55 0.14 [ HIK UTEPA 101.25 101.30 0.30 8.91
EMBI+RUSSIA CMPE[Q 114 -5 v rmMocCrtp-2 100.50 100.60 0.07 11.20
MICEX RCBI 100.68 0.00% L) HOTK-03 06. 101.51 101.65 0.35 9.63
MICEX OBbEMbI, MITH. PYB. BUPXA PMC PEMO POCCUA 30 108.06 108.38 0.46 6.20
KOPMOPATUBHBIE 764.74 5233.01 7830.76 UST10 100.48 100.55 -0.14 5.06
MYHALMNATBHBIE 298.14  1616.62 1733.56  TA3MPOM 13 11550  115.92 0.15 6.68
FOCYOAPCTBEHHbIE 848.46

M BHYTPEHHMM ONFOBOW PHIHOK

» B natHuuy pbiHOK pybneBoro gosra nNpofosiXKWn NOCTENeHHOe OBUXKEHWE BBEpX
Ha oHEe OTHOCWUTENbHO HEBLICOKWX 060poToB. OCHOBHBIM CTUMYJIOM  Ans
aKTUMBM3aLUMKM MoKynaTenen cran PoCT KOTMPOBOK Ha BHELIHEM [0OJIFOBOM pPbIHKE.
CoBOKyrHbIH 0b6beM TOProB C HErocynapCTBeHHbIMW obnurauusmm Ha MMBB
coctasun nopsgxa 7,9 mapa. pyb. no cpasHexuio ¢ 6,8 mnpa. pyb. aHem paHee.

» T[lo3uTHMBHOEe pa3BUTHE COObLITMH Ha BHELIHWUX [OJIFOBbIX PbIHKax 3acTaBnser
BHYTPEHHUX YYACTHWUKOB WrpaTb Ha MOBbILWEHWE W MOBbLIWATb AKTUBHOCTb B BbIMYCKax
ONWHHbIX ~ Bymar. Cpegu  KOprnopaTWMBHbIX — BbIMyCKOB — OOGnWraumi, akTUBHO
TOProBaBLIMXCA B NOCNEAHWN [eHb Hedenu, CTOMT OTMEeTWUTb BbICOKMI 06opoT B
oTHocuTenbHo anvHHoM HOTK-04, rme no 37 choenkam 06opoT AHEBHOW 06OPOT
npeebicun 400 mnH. py6. JoxogHocTb obnauraumit No UTOraM [HA He U3MEHWNachb M
coctasuna no ueHe 3akpbitua 10,11% roposbix. Xopowuih ob6bem npoien
obnuraumamu FA3-OunaHc-01 Ha cymmy nopsgka 245 maH. py6. Mo utoram gHs
cToMMocTb nocnefHux Bbipocna Ha 0,17%, a poxomHocTb K odepTe B hespasne
2008 roga cHusunacbh Ha 13 6.n. go 8,95% ronosbix.

MHankaTUBHBIM BbINycK KoprnopaTtueHbix obnuraunit PXKK-07 Takke Bowen B CnMcok
nuaepos Topros ¢ obbemoM nopsaka 300 maH. py6., ero CTOMMOCTb Bbipocna no
utoram aHs Ha 0,33%, a noxogHocTb K noraweHuto B Hosibpe 2012 r. cHM3MNach Ha
7 6.n. npo 7,38% ropmosbix. B cekTope MyHWUMNANbHBIX W FOCYAApPCTBEHHbIX
obnuraumi MHAMKATUBHbIE BbIMYCKM Take Bbipocnu B ueHe: Moc06n.-06 (+0,10%),
O®d3 46020 (+0,14%).

» [lo HawuM oueHKam,
natHugy Ha 0,05%, ™yHuumnanbHoro — Ha 0,03%.
rocyapcTBeHHbIXx Bymar He U3MeHWNach.

» [lo wutoram npownow Hepdesnd, LEHOBOW WHAEKC KOPMNOPaTMBHOIMO CEKTOPa,
cornacHo Hawwum pacyetam, Bbipoc Ha 0,03%, cybdepepanbHoro — Ha 0,06%,
rocygapcteeHHble bymaru B cpeaHem nogewesenu Ha 0,03%. Mpupoct cekTopos,
YUMTbIBasA KYNOHHbIM A0OXOM, A1S KOPMNOpaTWUBHbIX OBAMrauMi COCTaBWa 3a Heaesto
0,18%, anna cybdenepanbHoro cektopa — 0,25%, ans cektopa rocynapcTBEHHbIX
oymar — 0,15%.

» JlenCneuCMY. O6bem nepBUYHOro pbiHKa Ha 3TOM MocnefHel Heaesne MecAua
OTHOCWUTE/NIbHO HeBbiCOK. Ha pblHOK BbIMAYT Bcero 3 3MUTEHTA C COBOKYMHbIM
obbemom BbinyckoB Ha 4,0 mnpg. py6. B T.4. Jluneukas obnactb-34004 (5 mnpa.
pyb. co cpokom obpaiieHus 5 net), Fopoackown cynepmapket (1,0 mnpa. py6. Ha 3
roga) W JlenCneyCMY-02. bBavk Mockebl sBAseTcs OpPraHM3aTtopoM BbiMycka
obnvraumii 3A0 «UYH JlenCneuCMY». 310 BTOpPOM BbIXOM 3MMTEHTA Ha PbIHOK
ny6NUUHBIX 3auMcTBOBaHWH. Mbl OXMaaem, UTO [OXOAHOCTb HOBOrO BbiMycKa K 2-X
neTHew odpepte coctasut nopsgka 11,5-12,0% roposbix.

Kanutain3auua KopnopatuBHONro CeKTopa BbipoC/sia B
Kanmannsau,uﬂ CEKTOpa
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“ UTOMM PASMELLEHWN

Crpos Pocom-30 k UST-10, 6.1, » ArpoxonguHr. Craeka nepsoro kynoHa obnuraumit OOO  «ArpoxosnguHr-
138 MduHaHC» NO MTOram aykLMOHa, npolleawero B NATHWLY Oblia onpedeneHa B
122 pasmepe 13,0% roposbix, uto cootsetctByeT 13,65% romosbix K rogosoi odepre.
129 Cnpoc Ha aykuuoHe cocTtaBun noutv 1,2 mnpa., a umcno cgenok — 115. YuutbiBas
126 KPeouTHOE KauyeCTBO 3MWTEHTA, Mbl MojiaraeM, YTo MHBECTOPbI MOJYYUSIM XOPOLLYIO
123 NPEMHIO Ha ayKLUMOHE M >KOEM CHWXKEHWs [JOXOAHOCTM Oymar nocne ux BbIXOga Ha

120
17
114

o6 M BHELLHVE JONrOBbIE PbIHKM

BTOPWYHBIM PbIHOK.

105 » Us-treasuries. B naTHULY KOTUPOBKM us-treasuries OCTalMCb OTHOCHTENIbHO
102

% CTabunbHbIMM MoOCNe pannu, Bbi3BaHHOrO cnosamMu bepHavke W nybnukaumu
% npoTokona 3acenaHusa FOMC ot 29 uioHs.

Aex05  ne-06  cpes-06 map-06 anp-06 wait-06 wion-06 wion-06 CerofHsa c yTpa KpuBas foxomHocTel Ha 2-3 6.M. Bbile YTPEHHUX YPOBHEN NATHMLIbI.
2-netHMe obnuraumu Toprylotca Ha yposHe 5,09% rogosbix (+3 6.n. K
Cnpaa KopriopaTusHeix obnrauuii « Mockse npegpigyliemMy gHwo), 5-nethme — Ha yposHe 5,00% (+1 6.n.) LoxogHoctu 10-
NeTHUX us-treasuries coctasnaiot 5,06% (+3 6.n.), 30-nethux — 5,11 (+2 6.n.).
BeposTHocTb noBbiweHuss ctaBku Fed funds Ha 6Gnwxaiwem 3acepaHun FOMC B
aBrycre cerofHs c ytpa cocraensna nopsaka 50,0%.

Ha aTol Hepmene pewawowym gHem, Mo TpaguuMu CTaHET MATHULA, Korga OynyTt
onybnukoBaHa nepeas oueHka no BBIM CLUA so stopom keaptane. OnpolueHHbie
REUTERS 3KOHOMMCTbI XOYT 3amMefdJ/ieHWs TEMMOB POCTa 3KOHOMWKU BO BTOPOM
keaptane po 3,0% B ronoBoM wWcuucneHuu no cpaeHeHuio ¢ 5,6% B nepsom
kBaptane. Ecnu oxupaHus nonTBEpAATCs, BEPOSATHOCTb MOBbleHWs cTaBku Fed
178 Funds cHu3autca. Ha Haw B3rnsg, 370 ogHa M3 cambiX MOCAEAHWUX KJIOYEBbIX
150 cratuctuk, Kotopyto MPC Gyner yuuTbiBaTh NMPW MPUHATAM PELLEHMS HA Bankanwem
s 3acefaHuu Komuteta no oTKpbITbiM pbiHKkaM 8 aBrycra.

2605 SHE.OB hes.06 wmap06 anp0B Maik08 wion08 wion.0B Kpome cratuctuku no BBI, BaxHoli MoxeT cTatb nybnauvkauus MHAeKca
MareposkakMocksa3s | MOTPEOUTENBCKONW YBEPEHHOCTH BO BTOPHHWK, @ TaK)Ke CTaTMCTMKa NPOAaXk TOBapOB
LJIMTENIbHOTO NMOJIb30BaHus, KoTopas byaer onybnvkosaHa B yeTBepr.
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KopropaTuBHbIil cermeHT » Espoobnuraumn emerging markets KoHbloHKTypa pbiHKa espoobauraumii

emerging markets no-npexxHemy octaetcsi GnaronpusatHon. MHpekc espoobnvrauui

TNugepbl 060poToB passuBatomxcs ctpaH EMBI+  Bbipoc Ha 0,08%, a ero cnpag cy3uncsa Ao ypoBHA

OBOpOTHI, MITH. PY6. Nameterne 204 6.n. (-3 6.n.). Mugekc EMBI+ Poccus ysenuuuncs Ha 0,14%, cnpag notepan 4

(Bupxa + PTIC) croumocty, % 6.n. u coctasun 115 6.n. EBpoobnuraumm «Poccus-30» Toprylotcs Ha ypoBHe
P>X-0606n 667.52 -0.04

108,063 /108,438 npoueHTOoB OT HOMMHana co cnpagom kK UST-10 Ha ypoeHe 115
6.n.

» Kwraii. LlenTtpanbHbiii 6aHk Kutasi B nstHUULYy noBbicun pesepeHble TpeboBaHUs K
[oMo®MH-01 400.00 0.00 KOMMepUeckMM GaHKaMm CTpaHbl BO BTOPOM pa3 3a nocnegHue 5 Hepenb. [aHHas

v
TypAnem® 1 500.00 0.00 [
»
)

PX[-0706n 303.50 0.33 " Mepa Hanpab/jieHa Ha «OoXnaXneHue neperpeToﬁ» akoHomukn Kutas. Bo BTOpPOM
)
)
)
)
0

HOTK-04 06. 402.84 0.00

ksaptane 2006 rona skoHomuka Kutas sbipocna ao 11,3% B rogoBoM mMcuucieHuH C
10,3% B nepsoM KBapTane atoro roga. 15 aerycta Hopma pesepBupoBaHWsi Bypet
noebiweHa Ha 0,5% no 8,5%. HanomHuum, uto 16 mions LB Kutas y>ke nosbiwan
HopMy pesepsuposaHua 1o 8,0% (+0,5%).

» Konymbus. B natHuuy Konymbus npogana 10-netHue obnuraumu Ha $1 mnpa.,
BOCMO/Ib30BABLLIMCb BO3POCLLIMM anneTUTOM WMHBECTOPOB K PUCKOBbIM aKTUBaM pPbiHKa
emerging markets. CTtaBka KynoHa HOBOro Bbinycka coctasuna 7,375% roposbix.

ABTOBA3063 293.17 0.05
®CK ESC-02 284.59 0.11
P>X[-0506n 257.92 0.10
FA3®uH 01 244.88 0.17
BnrTnkBT-3 195.24 0.02

Nnaepbl pOCTa/I'Ia)ZLeHI/IFI I'Iepno,u, BbIinsiaTbl KynoHa — pa3 B noaropa. ,El,aTa noraweHua BbiNyCKa — 27 AHBapA
PocT, % MNapenve, % 2017 ropa.
1.90 THK BP 01
1.64 CubTnk-506
1.00 Xne63sn28
0.95 OHnacTpym
0.95 Mocanepro2
ApnamaHd206 -1.02
TataHepro1 -0.50
MapTa®uH 1 -0.45
Matepoukad® -0.30
Menckus 01 -0.30

© BAHK MOCKBbI

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

OB30P O0JIFOBbIX PbIHKOB




AONTrOBbIE PbIHKHU 24 viona 2006 r.

||3KOHOMI/IKA POCCUN

Poccrat onybnukosan 610K cTaTUCTHUECKOW HMH(OPMaLMKM 3a MIOHb WM 3a MepBoe

Cnpagsl EMBI+ 1 EMBI+Poccus, 6.0. nonyropgue.
1% } } %% B WIOHe MHBECTMLMWU B OCHOBHOW KanuTan ysenuuunucb Ha 10,0% K WioHio npolunoro
130 | ! 20| roga, a no utoram nonyroausa poct coctasun 9,4%. PosHuuHble npofaXku BO3pOC/H
L e 5| Ha 13,7% B wmione (11,3% 3a nonyroaue). PocT NpOMbILINEHHOCTH, KaK Yxe

120 20 | coobwanocsk paHee, coctasun 2,9% (4,4%). O6bEMbI cTpoUTENbCTBA BO3POCAHU Ha

| 14,5% (8,3%), npu 3TOM OOBEMBI KMULLHOTO CTPOWTENBCTBA YBEJIMUMIUCD HA
29,9% (9,8%). PeanbHble pacnonaraemble [OXOAbl HaceneHus Bbipocan Ha 15,2%
(11,1%), a peanbHble 3apnnatbl — Ha 15,2% (12,1%).

MioHbckas cTaTUCTMKa oOKasanacb Heckolbko cnabelt nokasaTtenei Mas, HO BO
180 | MHOrOM 3TO CBSI3HO C TEM, YTO MalcKas CTaTMCTMKa Oblna C/MLIKOM CHIbHOW
165 | (OCOBEHHO MO NPOMbILLIJIEHHOCTH M WHBECTHUMAM). YcpeaHEHHble nokasaTenu [OByX
150 | MecsLeB, Ha Haw B3rnag, 6onee afeKBaTHO XapaKTEPHU3YIOT 3KOHOMHYECKYIO

115
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100 195
95
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85

A0S AHB06  hes06 Map06 anp.06 wai06 wou06 won06 | NUHAMMKY W CBUOETE/IbCTBYIOT 00 YCKOPEHWH 3KOHOMHYECKOro pocTa.

EMBI+Spread (wkana cnpaga)

Russia EMBI+Spread

Mo HawWM OueHKaM, poCT 3KOHOMWKM BO BTOPOM KBapTasne coctasun okono 8% (k
aHaforMyHoMy nepvoAy NpoLioro roga) no cpaeHeHuio ¢ 5,5% B nepsom keapTane.
B 3-em kBapTane Mbl Oxupaem HekoToporo 3ameanenus (oo 6,5-7,5%), npu atom
rofloBOW pesynbTart, no-suauMomy, byaet 6a13ok K 7%.

WUtoru nonyrogus:

nusectrumn +9,4%:;

npombiwneHHocTb +4,4%;

ctpoutenbcteo +8,3%;

po3HuuHble npogaxu +11,3%;

poxognpl Hacenenus +11,1%.
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4.30
pek-05 AHB-06 heB-06 map-06 anp-06 mait-06 uoH-06 uon-06
——LIBOR 12 Month LIBOR 3 Month

Cnpag pybnesbix obnurauuin k epoobnvraumsm, 6.n.
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% o
oo .|l KANEHOAPb COBbITWIA HA [ONFOBOM PhIHKE
288 CErofHs
286 2 aBr 06
28.4 OuepepnHoe 3acenanune banka AHrnuu. PaccMoTpeHme Bonpoca 06 M3MEHEHUN Y4ETHON CTaBKM
282 3 asr 06
28.0 3 asr 06 OuepepnHoe 3acenanue ELIB. PaccmoTpeHne Bonpoca 06 13MEHEeHUM Y4ETHOM CTaBKM
27.8 8 apr 06 OuepepnHoe 3acepanue komuccum FOMC. PaccmoTpenre Bonpoca 06 M3MEHEHUN YHETHOMN CTaBKM
276 10 asr 06
274 11 aer 06 OuepepnHoe 3acenanue baHka AnoHun. PaccmoTpeHne Bonpoca 06 M3MEHEHNM Y4ETHOI CTaBKy
272
270 ceH. 2006 Mpembep AnoHnm [3ioHbUTMPO Kouasymu yiigeT B OTCTaBKy
26.8
266
nek.05 sHB.06 beB.06 mMap.06 anp.06 Mmaii.06 wioH.06 nion.06
nonnap/py6ne eBpo/py6nb (Wkana cnpasa)
1210 AviHamutka BaNIOTHAIX PLIKKOR 116 [Jlata OMUTEHT, Cepusi BbImycka O6bem, MiH.  Cpok obpatLeHms
120.0 117
1190 118 CErogHsa
118.0 1.19 25 wion 06 Tuneukast 06nacTb, 34004 1500 5 net
1.20
117.0 121 25 nion 06 'opopckoi cynepmapker, 1 1000 3ropa
116.0 1.22 26 vion 06 JleHCreyCMY, 2 1500 3.5ropa
115.0 1.23
114.0 124
113.0 1.25
1.26
| Il CTATUCTVKA CLUA
111.0 1.28
110.0 129 flara Mokasaters Mocn. Oxupaemoe [pownoe  dakTuyeckoe
109.0 1.30 nepuos 3HayeHe  3HaueHue 3HaueHne
AOICDS 798 bes-03 ap-06 anp09 “fja;;?:wj“(’:;:’;”c:’::g 18 uion 06 VHnsLms B NPoMBbILLINEHHOM cexTope (PPI) WioH.06 0.30% 0.20% 0.50%
18 o 06 WHdpnsiyms - Core PPl (0uMLieHHas OT BIUSIHWS LEH Ha 1ioH.06 0.20% 0.30% 0.20%
NPOAOBONBCTBUE W SHEPrETHKY)
Hedtb
77.0 19 nion 06 WHcbnsauus - NHpeke notpebutensckux ueH (CPI) 1oH.06 0.20% 0.40% 0.20%
75.0
730 19 wion 06 WHdnsums, 6e3 yyeTa LieH Ha 3HEPrOHOCUTENM 1 WoH.06 0.20% 0.30% 0.30%
10 npogoeonbcTaue (core CPI)
69.0 19 nion 06 Real Earnings 1ioH.06 0.50% -0.70% 0.60%
o CETOfHA
63.0 25 wion 06 I/IH,:J,?KC ﬂOTPGﬁVITGJ‘IbCKOVI yBepeHHocTv (Consumer 1on.06 104.70 105.70
61.0 confidence index)
59.0
57.0 27 wion 06 Cratuctuka npogax Hoebix gomoB (New Home sales), % wioH.06 4.60%
55.0
530 28 vion 06 MporHoaHast oLeka BBIM (GDP-advance) 2k8.06 3.00% 5.60%
51.0
490 - 28 wion 06 MHaekc cToumocTn pabouen cunbl (Employment Cost 1ioH.06 0.80% 0.60%
pek-05 AHB-06 heB-06 map-06 anp-06 mait-06 uoH-06 won-06 Index)
BRENT URALS
1 aer 06 WHpexc notpebutensckux pacxopos (PCE core) 1ioH.06 0.20%
3om070 4 a8r 06 CraTucTuka pbiHka TpyAa - Y1cno HoBbIx paboumx mect 1on.06 121 000
750 (Non-farm payrolls)
0 4 asr 06 CraTiCTuKa pbiHKa Tpyaa - YposeHb 6e3pabotuuibl 1o, 06 4.60%
(Unemployment)
650
600
550
500
450
nek-05 §HB-06 heB-06 map-06 anp-06 mair-06 wioH-06 wion-06
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Kpueasi doxodHocmu cybghedepanbHbix u MyHUUUnNanabHbIX obnuzayul
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§ | Yysawwms, 03 [ [ [ [ [
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| anyx.oon, 01 g | @ Teepckasi 0611, 03 | a 35001 | |
| | | | Kymsa, | |
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Hosocubupck, 02 4 ° @ fp.o6n., 04 [ ]
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| | | @ Fkyms, 06 | | |
| | | | @ JleHnH.o6n., 02 | |
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° omck.061, 04
750 [ | () @ Hwxerop.o6n. 02 | | Y @ Mockosckas o61., 06 | |
o [ [ [ [ Camap.o6n., 02 [ [
Huxerop.o6n. 01 @ Axytus, 05 | | | | !
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725 | - — — — — — 4 - -~ @Spobn, 02— — — — — i 4 i i + MSJCK?S& 7777777777777777
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[P HosocuS.o6n | Tomck.06n, 03 | | | | | .Mocmsa 44
Xabap.kp. 02 |BaluKopToCTaH, 04 O. | SHAO,01 | ° ! ! !
) | @ Komu, 05/ ° | Moc.o6n., 04 | | |
7.00 ° | | | 4 | |
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PbIHOK PYBJIEBbIX OBNUTALIUIA 24 viona 2006 r.

OMUTEHTbI OB BbEMbI MOrALIEHUE/ BbIKYT1 LEHA U3MEHEHUWE,% [OXOAHOCTb,% [OOPALUA
M?_Eoz% M?_IS]’:;AG KynoH,%  lMorawenue Odbepra nfr:i‘eﬂ:ﬂ Mokynka [lpopaxa AeHb Hepens mecsL HKA Tekywas Knoraw. Kodepre [wop. net. Moga. aop

Wmoau mopaoe 2ocydapcmeeHHbIMU 0bnu2ayusamu

OBP 02 0.0 - - 23.06.09 15.09.06 1068 : 99.18 9950 0.14 022 0.31 - - 0.19 366 i 0.15 0.15
OBP 03 25.0 - - 22.09.09 15.12.06 1159 : 98.01 98.18 : 0.00 0.18 -2.06 - - 059 472 i 0.40 0.38
0®3 25057 0.0 40817 7.40 20.01.10 - 1279 1103.70 103.90i 0.00 0.14 1.11 i 17.44 713 6.31 - 3.08 2.89
0?3 25058 124.9 40655: 6.30 30.04.08 - 649 :100.71 100.75: 0.00 0.12 0.09 { 1364 6.25 598 - 1.67 1.58
O®3 25059 19.8 8985 6.10 19.01.11 - 1643 { 98.70 98.80 i 0.04 0.34 0.24 { 1437 6.17 6.57 - 3.91 3.67
O®3 25060 10.4 14898: 580 29.04.09 - 1013 ( 99.05 99.10: -0.05 0.22 0.15 { 1255 5.85 6.30 - 2.55 2.40
0?3 26198 70.6 42117 6.00 02.11.12 - 2206 : 96.20 96.30 i 0.00 0.05 0.07 ; 4258 6.23 6.74 - 518  4.85
0w®3 27019 0.0 8800 {10.00 18.07.07 - 362 :104.26 109.92: 0.00 0.00 -0.14% 0.55 9.58 5.46 - 0.97 0.92
0®3 27020 0.0 8800 : 10.00 08.08.07 - 383 :104.24 110.49; 0.00 0.00 -0.56: 44.66 9.59 5.79 - 0.98 0.93
O®3 27025 46  25806: 7.00 13.06.07 - 327 $100.91 100.98: 0.05 -0.17 -0.20f 7.10 6.93 543 - 0.87 0.83
0®3 27026 0.0 16000 7.50 11.03.09 - 964 :101.15 102.70: 0.00 0.00 000 7.60 7.40 6.33 - 2.42 227
0?3 45001 0.0 18904{10.00 15.11.06 - 117 $101.59 103.20{ 0.00 0.07 -0.33} 445 981 3.80 - 0.31 0.30
O®3 45002 436 2760 :10.00 02.08.06 - 12 1100.07 100.24: -0.31 0.00 -0.24 { 13.97 9.98 257 - 0.03 0.03
0®3 46001 51.7 60000:10.00 10.09.08 - 782 :105.43 105.46: -0.04 -0.01 -0.14: 10.14 9.48 6.00 - 1.31 1.23
0?3 46002 4.8  62000:10.00 08.08.12 - 2210 :109.40 109.50 0.09 0.14 -0.38 4274 9.13 6.59 - 4.22 3.96
0?3 46003 122.7 37298:10.00 14.07.10 - 1454 :111.50 111.60; 0.10 0.00 -0.10: 0.55 8.96 6.35 - 3.05 2.87
O®3 46005 0.0 27477 0.00 09.01.19 - 4555 § 4444 4500 0.00 0.34 -3.22f 0.00 0.00 7.13 - 11.71  10.93
0®3 46014 229.0 58290:10.00 29.08.18 - 4422 :108.58 108.60: -0.01 0.02 -0.18 { 35.07 9.21 6.73 - 5.50 5.16
0®3 46017 29.7 49967 9.00 03.08.16 - 3666 :105.85 105.90i -0.52 0.05 0.00 { 16.03 8.50 6.72 - 6.76 6.33
O®3 46018 108.9 40936: 9.50 24.11.21 - 5605 :109.80 109.90: -0.02 0.12 -0.75: 9.63 8.65 6.85 - 8.67 8.11
0®3 46020 2.7 7913 { 6.95 06.02.36 - 10792 : 99.87 99.99: 0.14 0.25 0.01 { 29.70 6.94 7.01 - 12.51  11.69
Bcezo 736.9 523574

UcmoyHuku: REUTERS, pacyemsi BaHka Mockesbi

Blue Chips donzoeo2o pbiHka
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PbIHOK PYBJIEBbIX OBNUTALIUIA 24 viona 2006 r.

OMUTEHTbI OB BbEMbI MOrALUEHUNE/ BbIKYT1 LUEHA HW3MEHEHUWE,% [JOXOL4HOCTb,% [OIOPALNA

O6opoT O6bem, [OHeit oo

MH. py6.  MH. py6. KynoH,%  MMoraweHune OdcbepTa orawenms Mokynka MMpopaxa AeHb Hepens MecsL, HKAO Texywas Knoraw. Kodepte [iop. net. Moga. aop
Yimoa2u mopaoe MyHuyunaabHbIMU obs1u2ayusmu
Boneoegpao, 07 0.00 400 110.20 17.07.08 - 727 1102.70 103.40: 0.00 0.00 -0.08: 2543 993 8.22 - 180 1.66
KasaHb, 02 1.02 1000 {10.00 11.04.07 - 264 1101.50 101.59i 1.37 1.37 1.29 {2493 986 7.20 - 048 045
KpacHospck, 02 0.00 630 1250 27.10.06 - 98 0.00 0.00 i 0.00 -0.49 -0.47 {2945 1235 7.97 - 026 0.24
KpacHosipck, 05 9.99 1000 { 6.19 18.10.08 - 820 : 99.75 100.00i 0.06 0.11 -0.25i 1594 6.20 8.00 - 2,07  1.92
Hosocubupck, 02 3.24 1500 {12.00 07.12.06 - 139 1101.50 101.58; -0.02 0.00 -0.57 i 1479 11.81 7.96 - 037 0.35
Hosocubupck, 03 0.00 1000 {13.00 14.07.09 - 1089 (112.05 112,50 0.00 -0.04 -124: 356 11.60 7.88 - 259 240
Tomck, 01 0.00 300 i12.00 22.11.07 - 489 0.00 0.00 { 0.00 000 -0.83:13.12 11.63 8.01 - 0.76  0.70
Yepa, 04 0.20 500 :10.03 03.06.08 - 683 :103.90 104.39: -0.57 _0.00 -0.57 { 12.36 _9.65 _ 7.89 - 1.74 161
Ymoau mopezoe cybhedepasnbHbIMU 0bu2ayusiMu
bawkopmocmat, 04 0.00 500 : 8.02 13.09.07 - 419 0.00 0.00 : 0.00 0.00 0.35:2791 7.93 7.10 - 1.09  1.02
Benzopodckas 0611., 04 0.00 320 i14.00 29.04.08 - 648 :108.00 0.00 { 0.00 0.00 -1.34:31.84 12.94 8.81 - 160 147
benzopodckas 06, 31001 ¢ 0.00 2000 i 8.38 10.11.10 - 1573 1101.35 101.80i 0.00 -0.25 -0.64 i 14.92 826 8.23 - 3.61 3.34
Bonzoepadckas 0611, 01 0.00 600 :11.99 11.06.09 - 1056 :105.40 105.99: 0.00 0.19 -0.66: 11.83 11.36 8.26 - 176 1.63
Bonzozpadckasi 06n1. 35001  0.00 700 i12.00 17.06.10 - 1427 1106.25 106.50: 0.00 -0.05 -0.62: 953 1129 8.42 - 215  1.98
BopoHexckas 06n1. 01 0.00 600 i13.00 15.12.07 - 512 1107.15 107.45! 0.00 -0.09 -0.46: 13.18 12.09 7.52 - 129 120
Boporexckasi 06n. 02 0.00 500 :13.00 18.06.09 - 1063 :111.21 11350 0.00 -2.19 -1.18: 1247 1169 8.10 - 252 233
Upkymckasi 0611., 01 7.00 700 i10.50 22.07.07 - 366 :102.11 102.27i 0.69 0.00 -1.22{ 0.10 10.27 8.03 - 098  0.91
Upkymckasi 061., 02 0.00 750 110.00 07.09.06 - 48 1100.23 100.45! 0.00 -0.15 -022i 7.40 9.95 6.09 - 0.13  0.12
Upkymckas o6n. 31001 0.00 1500 :{10.00 17.12.09 - 1245 1101.81 0.00 { 0.10 -0.39 -0.34: 699 979 823 - 1.76 1.63
Ypkymckasi 0611, 31002 0.00 900 i 8.50 23.10.08 - 825 1 99.85 100.20i 0.22 -0.33 -0.30: 20.03 849 8.01 - 1.18  1.10
Kanyxckas o6n., 01 3.05 300 i10.00 24.12.07 - 521 110150 0.00 { 0.36 -0.01 -1.35i 740 983 8.18 - 136 126
Kuposckasi 0651, 01 1.11 400 i 8.39 22.12.08 - 885 :100.30 100.80: 0.09 0.30 -0.05: 6.67 832 8.02 - 135 125
Komu, 05 0.00 500 i14.00 24.12.07 - 521 1108.05 109.00i 0.00 0.62 -0.64: 10.36 12.88 7.03 - 1.31 1.23
Komu, 06 0.26 700 (14.00 14.10.10 - 1546 :115.00 116.50: 0.00 0.00 0.30  37.59 12.02 7.72 - 335 3.1
Komu, 07 0.00 1000 {12.00 22.11.13 - 2681 :105.00 107.25: 0.00 0.00 -2.20i 19.40 11.21 8.02 - 510 472
Komu, 08 0.00 1000 i 9.00 03.12.15 - 3422 (9400 99.00i 0.00 0.16 -2.41: 3378 9.05 7.73 - 6.19 575
Kocmpomckas 0671., 04 0.04 800 :12.00 11.03.08 - 599 :104.85 107.64: -0.05 0.17 -1.19: 1249 11.15 6.61 - 1.51 1.41
KpacHospckul kpad, 02 0.00 1500 :{10.95 26.10.06 - 97 0.00 0.00 { 0.00 -0.17 -0.82:26.10 10.83 6.99 - 026 0.24
KpacHosipckud kp, 34003 25.82 3000 { 7.00 01.10.08 - 803 {99.15 9935 0.15 0.15 -0.03:i20.52 7.06 7.39 - 159 148
KpacHodapckui kpad, 01 0.00 1000 {10.00 15.05.07 - 298 :101.85 102.10: 0.00 0.00 -0.10: 18.08 9.80 7.54 - 079 0.74
Tlerunepadckas o611., 02 0.00 800 {14.01 08.12.10 - 1601 :120.40 127.50: 0.61 0.20 0.16 ; 13.82 11.30 7.63 - 350 3.25
Jlenurepadckas 06s1. 03 0.00 1300 {13.50 05.12.14 - 3059 :120.50 129.00i 0.78 0.16 4.65 { 1295 1047 7.67 - 574 533
Mockosckasi 06r1., 03 0.00 1000 {11.00 19.08.07 - 394 :100.00 104.90: 0.00 0.00 -0.43: 4581 1049 6.37 - 1.01 0.95
Mockosckas o6r1., 05 39.24 12000:10.00 30.03.10 - 1348 1107.16 107.33} 0.26 0.12 -0.65: 2219 9.32 7.20 - 248 232
Mockosckasi 06r1., 04 0.00 9600 {11.00 21.04.09 - 1005 { 0.00 000 { 0.00 0.14 0.27 {26.22 999 7.10 - 238 222
Mockoeckas 0671., 06 32.99 12000; 9.00 19.04.11 - 1733 1106.35 106.38; 0.07 -0.09 -0.84 ;2145 846 7.52 - 392 364
Huxezopodckas 06n1. 01 0.00 1000 {11.80 01.11.06 - 103 101.00 101.50; 0.00 1.43 -0.30: 2554 11.65 7.47 - 028 0.26
Huxezopodckasi 06n1. 02 0.62 2500 {10.24 02.11.08 - 835 1103.81 104.05! 0.05 -0.19 -0.14 {2216 985 7.51 - 147 137
Hosocubupckasi o6br1. 0.00 1500 {13.50 27.07.06 - 6 100.07 100.15; 0.00 -0.33 -0.57 i 31.07 13.49 7.19 - 0.02 0.02
Hosocubupckas 0611. 02 460 2000 {13.30 29.11.07 - 496 :107.30 107.50i 0.00 -1.83 -0.46: 18.22 1238 7.73 - 125 116
Hosocubupckas 0611. 03 2.09 2500 i 9.00 15.12.09 - 1243 1101.00 101.70i 0.59 023 -044: 764 886 7.84 - 228 2.1
Camapckas 0671., 02 0.00 2000 i 6.82 09.09.10 - 1511 §{ 0.00 99.20: 0.00 -0.30 -091: 673 694 7.52 - 3.61 3.36
Teepckasi 0611., 02 0.00 1000 {16.90 23.11.06 - 125 :102.90 103.19i 0.00 -0.80 -1.15: 26.39 16.38 7.53 - 0.33  0.31
Teepckasi 0611., 03 0.00 800 { 7.95 30.11.08 - 863 :100.20 100.30: 0.00 0.40 -0.02:10.89 7.95 8.17 - 216 1.99
Tomckas 0611., 02 0.00 500 i11.00 27.07.06 - 6 0.00 0.00 { 0.00 0.00 -0.34i5304 1097 -3.99 - 0.02  0.02
Tomckas 0671., 03 4375 600 :11.00 13.10.07 - 449 1103.53 103.82i -0.12 -0.10 -0.34 i 29.84 10.61 7.12 - 1.16  1.08
Tomckas 06r1, 34026 0.00 900 { 9.00 09.11.09 - 1207 : 99.55 99.95: 0.04 0.35 0.20 { 18.00 9.01 7.60 - 252 234
Yomypmckasi pecr, 01 0.00 1000 { 8.20 27.12.08 - 890 :100.55 100.85: 0.00 025 -026: 539 8.14 8.01 - 225  2.08
Xabaposckui kpad, 02 1.01 700 i10.00 05.10.06 - 76 1100.45 100.60: -0.05 -0.20 -0.10{ 4.38 9.94 7.05 - 0.21 0.19
Xabaposckul kpad, 06 0.00 1000 i 9.00 24.11.09 - 1222 :99.80 100.20i 0.00 0.25 -1.04: 1430 9.00 8.02 - 2.21 2.05
XMAO, 02 0.00 5000 {12.00 27.05.08 - 676 0.00 0.00 { 0.00 000 1.39:17.75 1095 6.54 - 170  1.59
Yyeawus, 03 0.17 500 i 9.50 13.04.07 - 266 1101.00 101.40i -0.98 -0.69 -7.94: 234 941 8.32 - 0.71 0.66
Yysawus, 04 0.00 750 §12.33 27.03.09 - 980 :110.30 112.50i 0.00 -1.03 -0.67 i 38.85 11.13 7.96 - 2.31 2.14
Skymusi, 03 0.08 800 i12.00 17.06.08 - 697 1107.50 109.10 -4.02 0.18 -0.51i10.19 11.43 943 - 1.72 1.58
Skymusi, 05 0.00 2000 { 9.00 21.04.07 - 274 1100.70 101.30{ 0.00 0.00 -0.23: 0.25 893 7.43 - 073  0.68
Skymus, 06 1.07 2000 {10.00 13.05.10 - 1392 :1107.10 107.42; -0.19 0.09 -0.19: 17.53 9.33 7.66 - 276  2.56
Skymusi, 35001 0.00 2500 i 7.95 11.04.13 - 2456 :100.40 100.60i 0.00 020 -0.49: 022 7.91 8.07 - 465  4.30
AHAO, 01 0.00 1800 {11.00 03.08.08 - 744 $105.03 106.10} 0.00 -0.52 -0.90 i 50.03 10.40 7.04 - 1.81 1.69
Spocnasckas 06r1., 02 0.00 1000 {12.78 03.07.07 - 347 1105.00 105.25: 0.00 0.02 -0.72i 595 1215 7.26 - 0.91 0.85
Slpocnasckas 06n., 03 0.25 1000 {12.00 17.11.06 - 119 1101.25 101.70i 0.30 0.00 -0.59 i 1473 11.80 6.54 - 033  0.31
Spocnaeckasi 06r., 04 0.00 1000 :{11.00 26.05.09 - 1040 :106.10 107.77: 0.00 1.03 -1.39: 17.18 10.37 8.03 - 2.51 2.32
Slpocnasckas 06r1., 05 0.00 500 i 8.25 30.12.08 - 893 {99.80 100.40: 0.00 0.55 0.00 i 497 825 7.89 - 226 210
Slpocnaeckas 061, 06 0.00 1000 : 8.35 19.04.11 - 1733 {9835 98.70: 0.00 0.30 -121:19.90 847 8.23 - 312 2.88
Mockea 37 0.00 3900 {10.00 23.09.06 - 64 99.90 105.00; 0.00 0.00 -0.69: 7.67 990 4.22 - 0.18  0.17
Mocksa 27 0.00 4000 {15.00 20.12.06 - 152 £103.00 0.00 i 0.00 -0.38 -0.71 {1274 14.38 4.58 - 0.41 0.39
Mocksa 42 0.00 3000 {10.00 13.08.07 - 388 :103.00 105.40: 0.00 0.00 -0.19:18.90 951 5.04 - 1.01 0.96
Mockea 31 0.31 5000 {10.00 20.05.07 - 303 :103.00 103.95i 0.05 -1.53 0.38 { 16.99 970 6.28 - 079 0.75
Mocksa 40 0.00 4000 {10.00 26.10.07 - 462 0.00 0.00 { 0.00 -0.22 090 i 795 952 568 - 1.11 1.05
Mockea 43 0.00 5000 {10.00 17.05.08 - 666 :100.01 108.50i 0.00 0.00 1.31 {17.81 9.25 542 - 167 158
Mocksa 29 0.00 5000 {10.00 05.06.08 - 685 :106.70 107.10i 0.00 -0.75 0.73 {1260 9.36 6.20 - 174 164
Mocksa 36 0.83 4000 {10.00 16.12.08 - 879 1100.00 108.50i -0.28 0.60 -0.41: 959 924 6.37 - 219  2.06
Mocksa 47 0.00 5000 {10.00 28.04.09 - 1012 :107.30 108.50; 0.00 149 -0.55:23.01 9.16 6.02 - 242 228
Mockea 41 0.00 5000 {10.00 30.07.10 - 1470 1107.76 111.00i 0.00 0.00 -4.14: 4712 9.28 6.96 - 3.31 3.09
Mockea 38 0.01 5000 {10.00 26.12.10 - 1619 11221 11240 0.00 0.04 -062: 685 890 6.83 - 372 348
Mocksa 39 0.00 5000 {10.00 21.07.14 - 2922 i 0.00 0.00 : 0.00 -0.28 -1.25:4959 926 7.21 - 568  5.30
Mockea 44 546 20000:10.00 24.06.15 - 3260 :108.21 108.33: 0.12 -0.09 -154 i 740 923 7.13 - 6.40 597
Bcezo 164.30 147720
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OMUTEHTbI OB BbEMbI MOrALUEHUNE/ BbIKYT LUEHA UW3MEHEHUE,% [OXOLQHOCTb,% [AOPALUA

O6opor, O6bem, [Hewn po

WM. py6.  MApAL. PY6. Kynow,%  Moraweve Odbepra HorawenHs Mokynka Mpopaxa neHb Hepena mecsy HKO Tekywaa Knoraw. Kodepte [Hwop.net. Moga. awop
Hegpmb u 2a3
TA3IPOM A3 0.00 10000: 8.11 18.01.07 - 181 0.00 0.00 { 0.00 -025 -0.34: 40 8.04 6.44 - 0.48 045
FA3I1POM A4 2.75 5000 i 8.22 10.02.10 - 1300 {103.36 103.55: 0.12 0.10 -0.72: 35 793 7.18 - 3.06 2.86
FA3MPOM A5 0.00 5000 i 7.58 09.10.07 - 445 1101.00 0.00 i 0.00 -0.39 -054: 21 750 6.81 - 1.17 1.09
FA3MPOM A6 0.97 5000 i 7.22 06.08.09 - 1112 { 99.60 99.85: -0.09 0.10 -0.62: 32 7.25 7.53 - 270  2.51
Jlykotin 02 0.00 6000 i 7.15 17.11.09 20.11.07 1215 {100.70 101.75{ 0.00 -0.08 -0.06: 12 7.10 - 6.65 i 1.28 1.20
HIK UTEPA 0.24 2000 i 9.75 07.12.07 - 504 1101.15 101.30 0.30 0.00 0.15 12 9.62 8.91 - 1.31 1.21
HOBATOK, 01 0.00 1000 i 9.40 30.11.06 - 132 { 96.00 100.85: 0.00 -0.01 -0.44: 13 9.31 6.49 - 0.36 0.34
PyccHegpms, 01 196 7000 i 9.25 10.12.10 12.12.08 1603 {100.51 100.67: 0.22 -0.14 -0.99 9 9.19 - 913 { 219  2.00
YomypmHIi, 01 1.00 1500 i 9.50 01.09.08 01.12.06 773 i 99.96 100.20: 0.00 0.06 _ 0.25 13 9.50 - 9.67 : 0.36 __ 0.33
Xumusi u Hegpmexumusi
Hopozobyx, 07 0.00 900 [ 9.90 11.06.08 13.12.06 691 : 96.00 0.00 : 0.00 000 -0.74: 10 9.80 - 719 1 040 0.37
Kyibblweeazom-uneecm, 0Z 0.00 2000 : 8.80 04.03.11 - 1687 { 99.70 99.85: 0.00 000 -0.20; 32 8.83 9.07 - 3.78  3.46
MaputickutaHI13, 01 0.00 800 :12.40 16.12.08 19.06.07 879 :100.40 100.65: 0.00 020 -0.10: 11  12.34 - 12.12: 0.88  0.79
HUKOCXUM, 01 0.81 750 114.00 14.12.06 - 146 :100.85 100.99: 0.04 0.21 -037i 14 1390 11.90 - 0.40 0.36
HKHX, 04 0.00 1500 { 9.99 26.03.12 02.04.09 2075 {103.00 104.00; 0.00 0.00 -0.24: 30 9.65 - 866 i 237 218
HKHX-03 0.00 2000 i 8.00 01.09.07 - 407 0.00 0.00 { 0.00 0.25 8 8.00 8.23 - 059 0.5
Hagpuc Kocmemukc, 01 5.03 400 110.50 22.04.07 - 275 1100.35 102.00; -0.11 -0.45 -0.20; 26 10.44 9.93 - 0.73  0.66
CAHOC 02 0.00 3000 {10.00 10.11.09 13.11.07 1208 {104.00 104.10; 0.00 0.06 -0.86: 18 9.62 8.76 - 2.86 263
YXK, 01 0.00 500 $10.00 21.01.11  26.01.07 1645 i 0.00 _0.00 i 0.00 0.00 045 : 23 9.94 - 9.01 { 0.50 0.46
dnekmpoaHep2emukKa
bauwkupaHepeo, 02 7.27 500 [ 9.50 22.02.07 - 216 :101.00 0.00 : 0.04 0.10 -0.35: 39 940 7.79 - 0.57 0.53
Wumeepa ®uHatc, 01 0.00 2000 :10.50 20.03.09 - 973 19500 000 : 000 030 -146: 34 10.39 10.28 - 232 210
Tlenarepeo, 01 0.00 3000 {10.25 19.04.07 - 272 1100.65 100.90i 0.00 020 -0.15; 26 10.18 9.43 - 0.72  0.66
Maznesum, 01 0.00 1500 { 9.85 18.12.08 21.12.06 881 :101.05 101.40{ 0.00 0.27 -0.45 8 9.72 - 6.49 i 042 0.39
Mocarepeo, 02 0.00 5000 i 7.65 18.02.16 23.02.12 3499 { 97.10 97.90: 0.00 0.15 -163: 30 7.89 - 850 i 450 4.15
Ceepdnosarepeo, 01 0.00 500 :11.50 01.03.07 - 223 1100.50 101.20i 0.00 -0.05 -0.20: 44 1142 10.51 10.51i 0.58  0.53
TamaHepzo, 01 0.00 1500 i 9.65 13.03.08 - 601 i101.90 102.15{ 0.00 -0.20 -1.07} 34 944 8.32 - 1.52 1.40
®CKEJC 03 1591 7000 i 7.10 12.12.08 - 875 199.37 9945: 0.11 007 -0.52 7 715 7.52 - 223 208
®CK ESC, 01 0.00 5000 i 8.80 18.12.07 - 515 1102.30 0.00 { 0.00 0.10 -0.29 7 8.56 6.79 - 135 1.26
®CKE3C, 02 39.08 7000  8.25 22.06.10 - 1432 1102.31 102.40i 0.11 024 -0.63 5 8.06 7.70 - 342  3.18
SIkymckaHepeo, 01 0.00 400 :14.00 31.08.06 - 41 98.40 100.88: 0.00 -0.54 -0.20: 54 13.90 6.90 - 0.11 0.11
Cesizb
Bonzamenexom 03 108.38 2300 : 8.50 30.11.10 - 1593 { 99.90 99.91: 0.01 0.10 -1.89: 10 851 8.71 - 295 272
Bonzamenexom 02 86.97 3000 i 820 30.11.10 04.12.08 1593 i 99.90 100.00 0.10 0.13 -145: 10 8.20 - 835 i 219 202
Hanbcesss 01 0.00 1000 {13.00 15.11.06 - 117 :101.40 101.70i 0.00 -0.05 0.25i 23 1278 7.25 - 0.32  0.30
MITC 04 0.00 1000 i 7.10 22.04.09 25.04.07 1006 {100.12 100.35{ 0.00 -0.38 0.40 17 7.09 - 0.74 070
MITC, 05 0.00 1500 { 8.30 25.05.10 29.05.07 1404 {101.05 101.37i 0.00 0.00 0.15 12 8.19 - 6.81 { 084 0.78
Mezacpor 0.00 1500 i 9.28 11.04.07 - 264 0.00 101.65i 0.00 0.00 0.99 i 25 9.05 5.76 - 0.70  0.66
MezacgpoH, 03 0.00 3000 i 9.25 15.04.08 - 634 110020 0.00 { 0.00 -0.34 0.61 24 8.98 7.47 - 1.61 1.50
PTK-TIN3UHT, 04 0.00 2250 i 8.80 08.04.08 - 39546 (100.10 100.29{ 0.00 -0.15 0.00 17 878 8.76 - 1.02 093
Cubupbmenekom, 04 0.00 2000 {12.50 05.07.07 - 349 1104.30 104.70i 0.00 0.12 -0.76 5 11.98 7.89 - 0.93 0.86
Cubupbmenekom, 05 15.44 3000 { 9.20 25.04.08 - 644 1101.30 102.50! 1.62 -0.16 0.10 i 21 8.94 7.52 - 1.64 1.52
Cubupbmenekom, 06 496 2000 i 7.85 16.09.10 23.09.08 1518 { 98.70 98.99: 0.08 0.12 -0.25: 26 7.95 - 864 : 199  1.83
C3 Tenekom, 02 0.00 1500 i 7.50 03.10.07 - 439 199.00 0.00 i 0.00 -1.19 1.05 3 751 793 - 0.73  0.68
C3 Tenekom, 03 0.00 3000 i 9.25 24.02.11 28.02.08 1679 {101.00 102.40{ 0.00 0.20 -020: 13 9.03 - 7.87 i 1.50 1.39
CMAPTC, 02 0.00 500 :14.00 26.06.07 26.12.06 340 :100.55 100.60{ 0.00 021 -0.13: 10 14.00 - 13.87: 0.43  0.38
CMAPTC, 03 0.30 1000 {14.10 29.09.09 03.10.06 1166 :100.30 100.60i 0.23 0.10 0.49 i 42  14.02 - 1063i 0.20 0.18
Tammenekom, 03 0.00 600 i11.75 06.05.07 - 289 1102.30 102.99! 0.00 -0.48 -048: 23 1148 8.93 - 0.75  0.69
YPCU 04 0.00 3000 i 9.99 01.11.07 - 468 1102.72 102.89i 0.00 0.02 -0.10: 21 972 7.78 - 1.21 1.13
YPCU 05 0.36 2000 i 9.19 17.04.08 - 636 :101.50 101.70; 0.54 0.10 -0.54: 23 9.01 8.08 - 1.62 1.50
YPCU 06 0.00 2000 i 820 17.11.11 20.11.08 1945 { 98.90 100.00i 0.00 0.20 0.10 13 8.24 - 8.58 i 2.15 1.98
Lienmpmenexom 03 0.00 2000 {12.35 15.09.06 - 56 :100.63 100.88{ 0.00 0.00 -049:i 43 1225 6.79 - 0.15  0.14
Lienmpmenekom 04 0.00 5623 {13.80 21.08.09 - 1127 112,71 112.84i 0.00 0.04 -166: 58 1223 9.16 - 252 231
LlenmpaneHbit Teneepacp 0:  0.00 500 :16.00 22.08.06 - 32 1100.60 100.70; 0.00 -0.05 0.63 i 26 1587 6.10 - 0.09 0.08
IOTK, 01 0.01 1500 {14.24 14.09.06 - 55 $100.81 101.25{ -0.12 -0.05 -044: 50 14.12 8.25 - 0.15  0.14
IOTK, 02 0.05 1500 {10.50 07.02.07 - 201 1100.45 100.90: 0.15 0.30 -045: 47 1041 8.96 - 0.53 048
IOTK, 03 3.36 3500 {10.90 10.10.09 09.10.07 1177 :101.51 101.65{ 0.35 0.50 -0.73: 31 10.72 - 963 i 1.14 1.04
FOTK 04 23.42 5000 {10.50 09.12.09 - 1237 $100.67_100.75{ 0.00 0.15 -1.28 i 11 10.43 10.11 - 1.91 1.73
Memannypausi
Amypmemann, 01 0.00 1500 : 9.80 26.02.09 - 951 1100.70 100.827 0.00 0.34 0.10 ; 38 9.72 9.66 - 228 2.08
WHIPOM, 02 0.00 1000 :{10.70 15.07.10 26.07.06 1455 { 99.85 100.00: 0.00 -0.05 -0.16 0 10.70 - 8.50 : 0.01 0.01
MaupWHeecm, 01 0.00 500 :12.30 03.04.07 - 256 i 97.00 100.75; 0.00 0.40 -0.40 6 1221 11.64 - 0.68  0.61
Makcu-lpynn, 01 0.00 3000 {11.25 12.03.09 13.09.07 965 { 98.46 9865 0.00 0.02 -0.77i 39 11.40 - 12.89f 1.07 0.95
M3 um. Ceposa, 02 0.00 2000 i 8.75 27.02.09 - 952 {9880 99.35: 0.00 -0.80 -1.00: 34 8.83 9.35 - 2.31 2.11
HM3 um. Kysemuna, 01 0.00 1200 {11.00 14.02.10 16.08.07 1304 i 99.00 100.00i 0.00 0.00 -1.14:i 47 11.11 - 12361 0.99 0.88
HCMMS3, 01 0.00 1000 i 1.00 19.05.08 - 668 0.00 89.00: 0.00 0.00 0.00 2 1.00 1.06 - 1.82 1.80
OMK, 01 196 3000 { 9.20 12.06.08 - 692 :101.72 101.80: 0.10 -0.02 -0.29 i 11 9.04 8.31 - 1.77 1.63
Pycan ®uH 02 0.00 5000 i 8.00 20.05.07 - 303 :100.45 100.80; 0.00 0.30 -0.15: 14 7.95 7.35 - 0.81 0.76
PycAn®uH, 03 0.00 6000 i 7.20 21.09.08 - 793 0.00 9929: 0.00 0.20 -052: 24 729 7.96 - 2.00 1.86
C60600Hbili cokorn, 02 0.00 600 i11.75 22.11.07 - 489 0.00 0.00 { 0.00 0.00 0.15 18 11.75 12.06 - 1.26 1.12
Cr MEYET, 01 0.00 2000 i 550 22.11.07 - 489 0.00 100.00i 0.00 0.00 0.00 9 550 5.53 - 1.30 1.23
Ceeepcmarb 0.00 3000 i 8.10 28.06.07 - 342 0.00 0.00 { 0.00 -1.04 -0.20 5 8.08 7.96 - 092 085
TA MEYET 01 0.00 3000 i 550 12.06.09 - 1057 { 91.00 92.00 0.00 -1.10 0.00 5 6.11 976 - 269 245
TMK 0.00 2000 :10.30 20.10.06 - 91 $100.55 100.65: 0.00 -0.05 -0.30: 26 1024 7.65 - 025 0.23
TMK, 02 0.00 3000 {10.09 24.03.09 30.03.07 977 {101.40 101.60i 0.00 0.17 -0.39i 32 9.94 - 7.94 { 067 0.62
TMK, 03 499 5000 {7.95 150211 19.02.08 1670  99.65 99.75:{ -0.02 0.10 -0.35: 33 7.97 - 8.29 i 1.47 1.36
Tynasepmem 02 0.00 1000 { 9.75 02.12.07 - 499 0.00 0.00 { 0.00 -0.05 0.25 13 9.74 9.88 - 1.30 1.18
4713, 01 0.00 3000 i 9.50 16.06.10 25.04.08 1426 :102.20 102.30; 0.00 _-0.10 -0.34 8 9.30 - 8.34 i 165  1.53

UcemouHuku: REUTERS, pacyemsi baHka Mockebi

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 24 viona 2006 r.

OMUTEHTbI OB BbEMbI TMOrALLEHUE/ BbIKYTI UEHA UW3MEHEHHWE,% [QOXOAQHOCTb,% [OOPALUA
ﬁ_ioz‘;g M,?p?:epp;vg_ KynoH,%  Morawexve OdbepTa ncﬁ':i:dei:ﬂ Mokynka lpopaxa AeHb Hepens vecsy HKA Tekywas Knoraw. Kodepre [iop. net. Moa. awop
MawuHocmpoeHue
Asmosas, 02 52.52 3000 : 9.20 13.08.08 14.02.07 754 :100.90 101.12; 0.01 0.09 0.13 : 39.32 9.11 - 7.57 : 0.55 0.51
Asmosas, 03 0.00 5000 { 7.80 22.06.10 26.06.07 40351 {100.02 100.15; 0.00 -0.06 -0.11: 5.13 7.80 - 7.94 ¢ 0.91 0.85
Bazonmaw, 01 0.32 300 :13.50 19.06.08 - 699 :104.71 105.10: 0.00 0.00 -0.19: 10.73 12.86 10.81 - 1.74 1.57
BKM-®uHarc, 01 0.00 1000 (10.25 04.06.08 06.12.06 684 0.00 101.00{ 0.00 -0.21 0.30 { 12.36 10.16 - 7.84 1 0.38 0.35
Bonzabypmaw 01 0.00 600 :11.10 08.10.08 11.10.06 810 99.90 100.20;{ 0.00 0.00 -0.05: 30.41 11.10 - 10.77 i 0.22 0.20
ras-®unatc, 01 40.85 2000 i 8.49 08.02.11 12.02.08 1663 { 99.36 99.60 ; -0.32 0.20 -0.20 { 36.52 8.57 - 9.31 1.45 1.32
I'T-TOL SHepeo 03 0.51 1500 (12.04 18.04.08 23.10.06 637 1100.65 100.73; 0.08 0.14 -0.09 i 30.02 11.95 - 9.19 i 0.26 0.24
ErK o1 0.00 1000 : 8.75 02.10.08 05.10.06 804 99.70 99.99: 0.00 0.00 0.25: 2541 8.77 - 949 : 0.21 0.19
WxAemo, 01 0.29 1200 {10.70 14.03.07 236 99.00 9920 0.20 041 -0.40: 37.52 10.79 12.33 0.62 0.55

Wxmauw, 02 0.00 1000 :13.55 17.06.08 19.12.06 697 :101.45 101.90; 0.00 0.00 -0.49: 11.51 13.30 8.69 i 0.41 0.38

WPKYT 03 0.00 3250 { 8.74 16.09.10 - 1518 :1100.90 101.05: 0.30 -0.15 -0.20: 28.73 8.65 8.61 - 3.48 3.21
KAMAS3-®unarc 0.00 1200 ; 6.00 11.11.06 113 0.00 0.00 ; 0.00 0.00 0.00: 1151 6.10 11.22 0.31 0.28

KAMAS3-®unarc, 02 0.00 3000 { 845 17.09.10 19.09.08 1519 : 99.28 99.55: 0.00 0.00 0.25 : 27.55 8.50 8.93 i 1.97 1.81

Kpuozenmauw, 02 5.00 500 {9.75 08.07.08 - 718 {99.80 100.10{ 0.11 0.30 -0.65: 2.67 975 4.98 - 185 176
Mul-@uwarc, 01 0.00 1000 {10.50 03.06.09 06.06.07 1048 :100.90 101.00{ 0.00 -0.05 -0.93: 12.66 10.40 - 954 i 085 0.78
Momosunux. 3ago0bl, 01 0.00 1500 {10.00 22.01.09 26.07.07 916 i 0.00 0.00 { 0.00 -0.10 044 i 4822 9.91 - 9251 094 086
OM3 04 0.00 900 i14.25 26.02.09 31.08.06 951 :100.30 101.17{ 0.00 -0.49 -1.17 i 55.05 14.08 - 3341 011 0.1
M3, o1 0.00 750 {970 21.07.09 25.07.06 40015: 0.00 0.00 { 0.00 0.00 -0.07: 2312 9.70 - 9.48 i 0.01  0.01
lMpommpakmop, 01 0.50 1500 i 9.75 03.07.08 - 713 §99.00 100.20 0.05 -0.18 -025: 3.74 975 4.92 - 184 176
Cantom-Orepausi, 01 0.07 3000 {10.15 25.12.07 26.12.06 522 :100.02 100.15{ 0.05 0.10 -0.21: 6.67 1013 - 972 1 043  0.39
CamypH Wneecm 0.00 500 i15.00 05.08.06 - 15 0.00 100.25{ 0.00 0.00 -0.33: 69.04 14.97 9.46 - 0.04 0.04
HIMO CATYPH, 01 0.00 1500 i 9.00 23.03.08 24.03.07 39530 :100.25 100.55: 0.00 0.20 -0.15: 29.34 8.96 - 836 : 065 0.60
Ceeepcmarib-asmo 0.00 1500 i11.25 21.01.10 25.01.07 1280 ! 0.00 0.00 { 0.00 0.00 0.00 i 5425 1098 - 6.33 i 049 046
COK-Asmokomri., 01 0.00 1100 i12.32 24.04.08 27.10.06 643 : 99.79 100.00{ 0.00 0.00 -0.25: 28.69 1234 - 1313} 027 0.24
Cmpotimpatceas, 01 316 3000 : 9.60 25.06.08 - 705 $101.07 101.20 0.05 -0.10 -0.15: 6.05 9.50 9.19 - 180 165
TB3, 01 0.00 750 114.60 10.10.06 - 81 :101.30 101.70i 0.00 -0.12 -0.39i 40.80 14.36 6.60 - 022 0.21
TpaHcmawxondune, 01 0.00 1500 : 1.00 01.12.07 - 498 190.00 9200: 0.00 -1.05 -509: 137 1.06 5.71 - 136 1.28
YpaneazoHsagod, 01 1.01 2000 {13.36 30.09.08 03.10.06 802 {101.20 101.30i 0.00 0.00 -0.23i 3953 13.19 - 6.74 ¢ 020 0.19
YpaneazoH3ago0 U2 0.00 3000 i 9.35 05.10.10 _ 03.10.07 1537 100.40 100.65 0.00 _0.00 -0.15: 2741 9.30 - 901 i 114 104
Hob6bkiearouwasi NPoMbIWIEHHOCMb

CY3K; 02 i 000 1000 ; 850 15.02.07 - 209 [ 9950 100.68 0.00 005 037 : 15 854 973 -~ { 056 051
XatineHO [ond QuHaHc, 01 :  0.67 750 12.00 02.04.08 09.10.06 621 i100.00 100.20f -0.05 0.00 -040: 5 12.00 - 12,53 0.22  0.19
lMompebumensckuli cekmop u AlK

ATIK Apkaoa 07 0.34 600 :13.20 28.06.08 29.06.07 708 :100.00 100.20 0.00 -0.10 -0.05: 7.96 13.20 - 13.61: 0.91 0.80
ATIK Apkada, 02 146 1000 {13.31 20.02.09 22.08.07 945 { 99.90 100.04} 0.00 -0.05 -0.17 i 54.70 13.31 - 1372% 100 0.88
ATIK Oro, o1 0.70 1100 :15.50 22.04.07 - 275 1101.46 101.55{ -0.03 0.01 -0.58 i 32.49 1526 13.30 - 0.64 0.56
ATK Oro, 02 1.00 1200 {12.95 25.02.09 - 950 { 99.80 100.00{ 0.15 0.00 -0.21: 51.45 12.96 - 201  1.78
Banmumop-Heea 0.00 500 i 1.00 05.09.06 - 46 19890 000 i 000 092 083: 126 1.01 - 013  0.12
Banmumop-Heea, 03 1.52 800 i11.65 15.05.08 23.11.06 664 :101.00 101.24i -0.10 0.04 -0.24 i 20.43 11.53 - 792 1 034 032
benepaxkopm 0.00 700 110.90 02.12.08 05.12.06 865 ; 0.00 100.40 0.00 0.15 -0.15: 1344 1087 - 1059} 0.37  0.33
lpynna OCT, 02 0.00 1000 {12.90 08.05.08 10.05.07 657 :100.10 100.34i 0.00 020 0.09 : 2509 12.84 - 1254i 0.77 0.69
[xeli-3¢p-Cu, 02 0.00 1200 {13.00 04.12.07 05.12.06 501 {101.71 101.94i 0.00 -0.10 -0.25: 16.03 12.78 - 8.17 i 0.38  0.35
Espocepsuc 0.00 1500 {14.00 18.12.07 19.12.06 515 :100.46 100.85: 0.00 010 045 : 11.89 1388 -  1240: 041 0.36
Uneecmnpoexm, 01 0.00 1000 :10.80 16.05.07 - 299 i101.15 101.45 0.00 0.00 -029: 19.23 10.65 9.16 - 079 0.73
Urmapko, 01 0.00 1000 i 9.85 19.12.08 22.12.06 882 i 0.00 0.00 : 0.00 0.00 -0.02: 7.56 9.84 - 953 i 042  0.39
KBK Yepemywru, 01 0.00 700 111.30 02.03.09 05.03.07 955 :100.08 100.30{ 0.00 0.00 0.89 i 42.41 1128 - 1130 0.60 0.53
MukosiHoscKul 0.00 1000 {13.50 18.09.06 - 59 £100.70 101.08i 0.00 010 -0.63i 4586 13.37 6.93 - 0.16  0.15
Moccensbnpom, 01 126 1000 {13.00 12.12.08 15.06.07 875 :100.65 100.75} -0.08 0.16 0.70 i 1247 1292 - 1255} 0.87 0.77
Hympureecmxondute, 01 0.06 1200 {11.00 09.06.09 1054 i 99.99 101.00i -0.01 -0.24 0.00 { 1145 11.00 3.57 - 264 254

OmeyecmeerHsie niekapcme  0.00 1300 :10.25 17.02.09 21.08.07 942 98.50 100.00; 0.00 0.05 -0.65: 42.12 10.31 - 11.13§ 1.01 0.91
ABA, 01 0.00 350 { 0.00 15.06.08 - 695 0.00 100.00:{ 0.00 051 -1.00: 0.00 0.00 0.26 - 1.90 1.89

Mpadmepu HoH, 01 0.00 750 i12.50 10.11.06 - 112 1100.00 100.50 0.35 0.00 0.00 i 23.97 1244 11.24 - 030 0.27
Pasynst-®uHatc, 01 0.00 3000 {11.50 02.10.08 05.04.07 804 { 99.00 100.60i 0.00 0.35 -0.30: 33.40 1150 - 1177 068  0.61
Pycaepo 01 0.50 1000 {11.66 19.07.08 18.01.07 729 {100.00 100.50i 0.05 0.59 -0.62i 0.32 11.65 - 1155 050 0.45
Canesil, 01 0.00 1000 {11.66 03.12.08 06.06.07 866 :101.00 101.29i{ 0.00 0.15 -0.05: 14.06 11.53 - 1055 0.85 0.77
CokonbHuku MeniH. Kom6. 03 0.00 1000 i11.50 26.02.09 30.08.07 951 {9950 99.80i 0.00 -0.30 -0.20i 4442 1153 - 12121 1.03 092
Tanocmo-®uHakc, 01 24.80 1000 {10.00 06.03.09 07.09.07 959 i 99.75 100.19i 0.05 0.00 -0.14 i 36.44 10.00 - 10.18: 1.06  0.96
3®@KO, 01 0.00 1000 i 8.00 05.09.06 - 46 99.86 100.00i 0.00 0.20 024  29.81 8.01 855 - 0.13  0.12
3®KO, 02 0.00 1500 {10.50 22.01.10 26.01.07 1281 { 0.00 0.00 i 0.00 0.05 -0.35: 50.34 10.50 - 1077 049 045
fOz2mpaHaum 02 0.00 1000 {11.50 25.11.08 28.11.06 858 0.00 9965: 0.00 0.00 191 i 16.38 11.33 - 7.07 i 036 0.33
PO3HU4YHbLIU cCeKmop

Bukmopusi-®uHaHc, 07 0.00 1500 : 990 29.01.09 01.02.07 923 : 99.75 100.05! 0.00 -0.05 -0.60: 45.84 9.91 - 10.34: 051 046
Hemckudi mup, 01 0.00 1150 { 8.50 26.05.15 - 3231 {9875 9945 0.00 0.00 -1.00: 1071 852 8.72 - 6.33  5.82
HAOMO-®unatc, 01 0.00 1000 {12.50 14.02.08 15.02.07 573 { 99.75 100.00i{ 0.00 0.14 -0.08 53.08 12.53 - 1334 054 048
Wnkom-/lada, 02 140 1400 i11.75 12.02.10 16.02.07 1302 i100.00 100.11i -0.10 0.13 -0.26 { 20.28 11.75 - 12261 055  0.49
Konedika T/, 01 0.00 1200 i 9.75 17.06.08 19.12.06 697 §100.75 100.95{ 0.00 -0.15 -0.31i 2431 9.68 - 814 i 040  0.37
Konedka T/, 02 0.00 4000 i 870 15.02.12 18.02.09 2035 i 98.55 98.75: -0.01 -0.51 -0.70 13.82 8.79 - 946 i 231 211
MazHum 01 0.00 2000 { 9.34 19.11.08 - 852 :100.55 102.75! 0.00 1.60 -0.20: 14.84 920 8.79 - 212 1.95
Mapma ®uHaHc, 02 120 1000 {11.75 06.12.09 07.06.07 1234 i 9941 99.74i 0.29 -0.09 -0.70: 14.16 1178 - 1238 0.85 0.76
Mapma-®unatc, 01 1.04 700 :14.84 22.05.08 - 671 :103.51 103.94! 0.00 -0.38 -0.62: 23.17 1427 1269 - 165  1.46
Mampuya ®uHaHc 0.00 1200 {12.32 10.12.08 13.06.07 873 { 99.42 99.84i 0.00 -020 0.00 i 12.49 1239 - 1344 087 0.76
MUWP ®uraHc 0.50 1000 i 9.89 27.12.07 27.12.06 524 100.00 100.20i 0.07 0.20 -0.50: 6.50 9.88 - 9.86 i 0.44  0.40
Mepexpecmok, 01 0.00 1500 i 8.15 08.07.08 - 718 0.00 0.00 i 0.00 -0.10 -0.12i 223 8.16 4.20 - 187  1.79
Msmepoyka @uHarc, 01 0.31 1500 {11.45 12.05.10 - 1391 1105.00 0.00 { -027 0.09 -0.36: 20.39 10.51 8.84 - 317 291
Mamepoyka ®uHaHc, 02 3.89 3000 { 9.30 14.12.10 - 1607 1102.30 102.45{ 0.05 0.10 -0.68: 7.90 9.08 8.82 - 369  3.39
TOlM-KHUIA, 01 0.00 700 :11.35 05.02.09 08.02.07 930 {100.25 100.85{ 0.00 0.00 -0.30  50.38 11.28 - 10.44: 053  0.48

HiemoyHuku: REUTERS, pacyemsi baHka Mockebl

© BAHK MOCKBbI
AHanuTuyeckui otaen WWW.MMBANK.RU

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

OB30P AONIOBbIX PbIHKOB




PbIHOK PYBJIEBbIX OBNUTALIUIA 24 viona 2006 r.

OMUTEHTbI OB6BbEMbI MOrALLUEHUE/ BbIKYT1 LHEHA U3MEHEHUE,% [OXOQHOCTb,% MLIOPALUA
ﬁ_im:; Mj?pire;;'ﬁ KyroH,%  MoraweHrue OdpepTa nfrl:‘e‘i«om Mokynka Mpopaxa AeHb Hepens mecsl HKO Tekywas Knoraw. Kodepre [wop. net. Moa. alop
lMueoeapeHue
banmuka, 01 0.00 1000 : 8.75 20.11.07 - 487 :101.20 101.49: 0.00 055 -137: 743 863 7.87 - 1.35 1.25
KpacHbili Bocmok-WHeecm 0.00 1500 (11.50 25.02.07 - 219 1101.20 101.60{ 0.00 -0.20 -0.20 { 46.32 11.36 9.49 - 0.57 0.52
Ouakoeo, 02 0.57 1500 : 8.50 19.09.08 - 791 98.65 98.77: -0.05 0.25 -0.53: 27.71 8.62 9.58 - 1.58 1.45
MNT-Nneecmmermc 01 0.00 1000 :12.00 28.09.06 - 69 0.00 0.00 { 0.00 0.00 -137:37.15 1194 8.98 - 0.19 0.17
N T-NHeecmmernmc 02 0.00 1500 :14.25 23.03.09  29.09.06 976 _:100.65 101.17i 0.00 0.10 -0.77 ;i 45.29 14.07 - 6.48 i 0.19 0.18
Jlezkasi, necHasi npomMbiwnieHHocmb U LUBK
ALIBK-MHeecm 0.00 500 :13.50 07.09.06 - 48 100.45 100.70; 0.00 -0.05 -0.35 16 13.43 9.50 - 0.13 0.12
Bornea 01 0.00 1500 {12.00 13.03.07 - 235 1101.40 101.60{ 0.00 0.10 -0.39 42 11.83 9.85 - 0.62 0.56
rOToK, 02 3.29 1500 :11.50 18.06.09 21.12.06 1063 : 99.75 99.90: 0.00 0.20 -0.15 9 11.52 - 11.89: 0.42 0.38
HIIK 01 0.00 500 :11.90 31.01.08 03.08.06 559 99.90 100.00; 0.00 0.00 -0.10 55 11.91 - 12.62: 0.04 0.03
3@ Coros, 01 5.08 300 :11.00 09.10.07 05.10.06 445 £100.08 100.20i 0.18 -0.25 -0.25 32 10.98 - 9.80 { 0.21 0.19
Pycckut Texkcmunb 02 0.10 1000 {12.75 05.03.09 - 958 {9870 99.25i 049 009 132 i 47 1284 1360 - 162 143
Pycckuti Tekcmunb 03 0.05 1200 :12.00 20.10.09 18.10.07 1187 { 97.85 98.20: 0.00 0.41 0.05 29 12.22 - 14.04: 1.16 1.02
Slkosnesckuli Tekcmunb, 01 2.00 1000 :12.00 31.10.08 27.10.06 833 :100.15 100.19: 0.00 0.07  0.10 28 11.99 - 11.30: 0.27 0.24
Cmpoumenbcmeo U unomekKa
AVKK 0.00 1070 :11.00 01.12.08 - 864 0.00 0.00 : 0.00 0.00 -1.14 10.17  7.29 - 213 1.99
AWXKK, 03 0.00 2250 : 9.40 15.10.10 - 1547 :105.50 106.00i 0.00 0.00 -0.09 2 891 7.54 - 2.66 2.48
AWK, 04 0.00 900 : 8.70 01.02.12 - 2021 {105.50 106.50; 0.00 0.00 0.00 19 8.17 7.46 - 4.41 4.11
BXo, 01 8.40 500 :12.65 19.12.08 22.12.06 882 99.60 100.19{ 0.25 0.02 0.15 10 12.63 - 12.83: 0.41 0.37
Inasmoccmpod, 01 0.00 2000 : 1.00 27.05.07 - 310 0.00 90.00: 0.00 0.00 -2.00 2 1.02 3.44 - 0.85 0.82
Inasmoccmpod, 02 17.58 4000 :11.50 17.03.11 22.03.07 1700 :100.48 100.56: -0.05 0.35 -0.42 38 11.45 - 10.97: 0.64 0.58
lpynna JICP, 01 0.00 1000 {11.00 20.03.08 22.03.07 608 99.97 100.05; 0.00 0.06 0.31 36 11.00 - 11.23{ 0.64 0.58
WHTEKO 01 0.00 1200 :10.95 15.02.07 209 0.00 0.00 ; 0.00 0.00 0.00 47 10.95 11.20 0.55 0.49

Uckumumyemerm 02 0.00 500 :12.50 05.11.08 07.11.07 838 {100.00 100.60¢{ 0.00 0.01 0.30 25 12.50 - 13.09¢ 1.19 1.05

Uckumumyemerm, 01 0.01 200 :16.80 24.12.06 156 :102.21 102.31i 0.05 0.54 0.17 12 16.45 12.05 042 037
MUA, 01 0.00 2200 {10.00 20.09.12 - 2253 i 000 0.00 i 0.00 000 -049i 17 9.71  9.16 - 262 240
MUA, 02 0.00 1000 { 9.50 09.08.08 06.02.07 750 100.10 100.40}{ 0.00 0.00 -0.30} 19 9.50 - 973 i 053 048
MUA, 03 0.16 1500 { 9.40 23.02.12 30.08.07 2043 i100.00 0.00 { 0.15 0.00 -020: 13 9.34 - 9.07 i 105 097
Mupaxc pynn 0.00 1000 {13.50 19.08.08 22.08.06 760 :100.60 100.70i 0.00 035 -0.73: 55  13.41 - 573 1 0.09 0.08
MOUA, 01 201 1500 { 9.00 21.12.10 23.12.06 1614 :100.35 110.45: 0.10 0.04 0.08 7 8.96 - 790 i 042 0.39
MnuK, 05 0.00 1120 i{10.20 20.05.08 22.05.07 669 { 99.45 9955 000 024 -035! 16 1025 - 1122} 080 0.72
Canasamcmexrio 01 0.00 750 i11.60 25.03.08 - 613 1101.00 103.30i{ 0.00 012 000} 37 11.29 10.00 - 152  1.39
Canasamcmexro 02 0.00 1200 { 9.28 28.10.09 31.10.07 1195 { 99.80 100.00i 0.00 0.06 -0.05: 20 9.31 - 9.74 { 1.21 1.11
Cu6. yemerm., 01 5.00 800 i 9.70 12.06.08 14.06.07 692 | 99.70 100.10i 0.03 035 -040; 10 9.69 - 9.81 { 0.88 0.80
Cy-155 0.00 1500 {10.50 30.03.07 - 252 19930 99.80i 0.00 0.00 0.00 6 1052 11.24 - 0.67 0.60
TepHa-®uHaHc, 01 0.04 500 i14.00 16.12.08 19.12.06 879 (100.25 100.40} -0.19 -0.10 0.29 12 1397 -  14.02% 041 0.36
LIYH JleHCneyCMY, 01 0.00 1000 {12.00 22.04.10 24.04.08 1371 i 99.65 100.40i 000 010 050 28 1203 - 1205 156  1.39
FOCKK, 01 0.00 600 :14.00 01.07.08 17.01.08 39630 : 100.00 100.04} 0.00 -0.02 _0.11 7 13.99 - 9.29 { 139 127
TpaHcnopm

AsuaK. Camapa, 01 0.00 350 :14.00 08.03.07 - 230 :101.00 101.25! 0.00 0.15 -0.29: 51 13.83 12.17 - 0.60 0.53
Ucm Nalin XaHonuHe, 02 565 3000 {1159 22.05.08 23.11.06 671 {9971 99.77:i -0.09 0.00 0.05 18 1163 - 1237i 034  0.31
MMK-TpaHc, 01 0.00 650 i11.50 10.07.08 11.01.07 39639 {100.30 100.93} 0.00 -0.30 1.00 3 1147 - 1081} 048 043
Moco6nzas, 01 2.04 1000 {10.75 21.12.08 - 884 1101.75 102.90i 059 -0.05 -0.72 9 10.50 9.22 - 1.41 1.29
PX, 05 0.00 10000} 6.67 22.01.09 - 916 {9892 99.05i 010 030 -065: 32 673 7.22 - 228 212
PX, 03 0.00 4000 i 8.33 02.12.09 - 1230 {100.00 105.25; 0.00 0.10 -058i 10 803 7.18 - 299 279
PX, 02 0.00 4000 i 7.75 05.12.07 - 502 : 0.00 102.00i 0.00 0.29 -0.53 9 766 6.93 - 132 1.24
PX[ 07 0.01 5000 i 7.55 07.11.12 - 2301 1101.20 101.50f 0.33 0.06 -0.78F 13 7.44 738 - 508 4.73
P[] 06 0.05 10000} 7.35 10.11.10 - 1573 1100.25 100.35} -0.04 -0.08 -0.79i 13 733 7.41 - 373 347
PX[ 04 0.00 10000i 6.59 14.06.07 - 328 9990 100.24i 0.34 0.00 -0.35 6 6.57 6.40 - 0.88 0.83
TpaHcaspo-@uHaHcsl, 01 0.00 2500 {11.65 05.02.09 09.08.07 930 {100.38 100.70}{ 0.00 070 -066; 52 11.60 - 1154} 097  0.87
OliptOHuoH 01 0.79 1500 {13.00 10.11.09 15.05.07 1208 i 99.02 99.20i -0.10 041 -169: 24 1312 - 1494} 077 067
FOT3iip, 01 1.00 1000 :10.65 22.11.06 - 124 £100.27 _0.00 i 0.10 _ 0.70 _ 0.50 17 10.61_ 9.30 - 0.35  0.32
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PbIHOK PYBJIEBbIX OBNUTALIUIA 24 viona 2006 r.

OMUTEHTbI OB BbEMbI NMOrALUEHUNE/ BbIKYT LUEHA  UW3MEHEHMWE,% [J[OXOAHOCTb,% [OIOPALUS

n?nGHO‘:;TG Mj?ps;eppsvﬁ. KynoH,%  Moraiexve Odpepra nﬂ:;i:‘ei:ﬂ Mokynka MMpopaxa AeHb Hefena mecsl HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. [op

QPuHaHCcO8bIlU CEKMop

AK'BAPC, 02 0.00 1500 : 8.25 22.01.09 26.07.07 916 0.00 0.00 { 0.00 -0.15 0.15 40 8.27 - 8.64 : 0.96 0.88
Bank 3EHUT, 02 0.00 2000 § 8.39 16.02.09 - 941 99.56 99.79{ 0.00 0.20 -0.20 36 842 870 - 2.29 2.1
bank Kedp, 01 0.00 450 :11.00 05.10.07 13.10.06 441 99.65 99.85: 0.00 -0.25 -0.10 4 11.03 - 11.91% 0.23 0.21
bark Crypm, 01 0.00 500 : 9.25 15.11.07 16.11.06 482 99.50 100.15¢ 0.00 0.25 0.20 16 9.25 - 9.56 { 0.32 0.29
Brewmopabarik 04 0.00 5000 { 6.50 19.03.09 22.03.07 972 0.00 0.00 { 0.00 0.00 -0.10 21 6.49 - 6.27 i 0.65 0.61
Brewmopabark 05 0.00 15000 6.20 17.10.13 26.04.07 2645 { 0.00 0.00 { 0.00 -0.19 -0.15 14 6.21 - 6.63 : 0.74 0.70
las6ank, 01 0.00 750 111.00 25.11.08 21.11.06 858 1100.05 100.25¢{ 0.00 0.15 -0.45 18 11.00 - 10.81¢ 0.34 0.30
lasnpombark, 01 0.00 1500 : 7.10 27.01.11 - 1651 : 96.91 9720 0.00 0.36 -1.02 33 732 8.07 - 3.81 3.52
KUT ®uHanc, 01 6.88 2000 {10.50 18.12.08 17.12.06 881 1100.52 100.70{ 0.05 0.07 -0.10 10 10.44 - 9.01 { 0.41 0.37
Macmep-barik, 02 0.48 1000 {11.75 23.05.08 25.05.07 672 1100.05 100.25( -0.10 0.10 0.05 18 11.74 - 11.91% 0.82 0.73
MKE 01 0.00 500 :10.50 25.04.07 - 278 0.00 0.00 : 0.00 0.00 -0.15 25 10.48 10.69 - 0.72 0.65
MMB, 01 0.00 1000 i 8.30 13.02.07 - 207 0.00 0.00 { 0.00 -0.26 -0.19 36 822 6.57 - 0.55 0.51
MMB, 02 0.00 3000 { 6.50 11.02.09 14.02.07 936 0.00 0.00 { 0.00 0.00 -0.05 28 6.50 - 6.50 i 0.55 0.52
MockommepubaHk, 01 0.98 1000 { 9.76  10.12.08 06.12.06 873 1100.40 100.52f 0.18 0.00 -0.06 12 9.71 - 824 { 0.38 0.35
pobusHecbaHk, 05 0.00 1000 :10.69 29.04.09 03.10.06 1013 { 99.90 100.30; 0.00 -0.08 -0.01 23 10.65 - 8.63 i 0.20 0.19
Poc6ark, 01 1.32 3000 { 9.25 15.02.09 14.02.07 940 :101.10 101.25¢ 0.00 0.15 -0.09 40 9.14 - 721 : 0.55 0.51
PoccenbxosbaHk 01 0.00 3000 { 7.50 04.06.08 06.12.06 684 96.00 0.00 { 0.00 0.00 -0.15 9 7.47 - 6.71 i 0.37 0.35
PoccenbxosbaHk, 02 0.00 7000 { 7.85 16.02.11 - 1671 : 99.56 99.89: 0.14 0.75 -0.80 12 787 8.14 - 3.84 3.55
Pycckul Cma+oapm 03 0.00 2000 §{ 8.40 22.08.07 23.08.06 397 1100.00 100.25¢{ 0.00 0.00 -0.10 34 8.40 - 8.12 i 0.09 0.08
Pycckut Cmardapm 04 0.00 3000 : 8.25 03.03.08 - 591 99.70 99.85: 0.00 0.00 -0.47 32 8.27 8.58 - 1.50 1.38
Pycckuli Cmaroapm 05 0.00 5000 { 7.60 09.09.10 15.03.07 1511 0.00 0.00 : 0.00 0.20 -0.45 26 7.64 - 8.56 : 0.63 0.58
Pycckuii Cmaroapm 06 5.00 6000 { 8.10 09.02.11 15.08.07 1664 { 99.74 100.15} -0.05 -0.05 -0.05 35 8.10 - 8.31 1.01 0.93
Pyce-Batik, 01 0.00 1400 :10.50 19.03.09 22.03.07 972 :96.00 99.80: 0.00 0.14 -0.25 35 10.53 - 11.23: 0.64 0.58
Cubakadembark, 01 0.00 470 { 0.00 05.04.07 - 258 0.00 100.25: 0.00 0.00 -0.05 0 0.00 0.00 - 0.96 0.96
CubakadembaHk, 02 0.00 1500 :10.00 12.12.08 15.06.07 875 95.00 0.00 { 0.00 1.25 0.00 10 9.88 - 8.81 i 0.87 0.80
TK ®uHarc, 01 0.00 1000 :(10.75 18.09.08 22.03.07 790 0.00 0.00 { 0.00 0.00 0.00 35 10.39 - 540 ;{ 0.64 0.61
TyparAnem 01 0.00 3000 { 6.40 06.10.09 10.10.06 1173 0.00 0.00 { 0.00 0.00 -0.01 18 6.41 - 719 i 0.22 0.21
@uHaHc MHmM WHe, 02 0.00 2500 § 8.33 12.09.07 13.09.06 418 0.00 0.00 : 0.00 0.00 0.00 29 8.33 - 8.09 : 0.15 0.14
XKbB Batk, 02 0.00 3000 { 850 11.05.10 15.05.07 1390 { 99.90 0.00 { 0.00 0.05 0.10 15 8.51 - 8.79 { 0.80 0.73
XKB Batk, 03 0.00 3000 { 825 16.09.10 22.03.07 1518 0.00 0.00 ; 0.00 -0.10 -0.35 7 8.25 - 8.58 { 0.65 0.60
tOHuacmpymbarik, 01 0.00 1000 :12.50 17.02.09  20.02.07 942 : 99.75 100.14: 0.96 -0.65 -0.24 51 12.51 - 12.94: 0.56 0.49

UecmouHuku: REUTERS, pacyemsi barHka Mockeb!
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POCCUUCKWE EBPOOBNUIALIUK 24 viona 2006 r.

OMUTEHTbI OBBEM [OrALUEHHNE LEHA U3MEHEHWE,% [OXOQHOCTb,% PEWATUHI  [QIOPALUS

Heii no Cnpag k
O6bem, MiH.  KynoH,% MoraweHue A A Mokynka Mpopaxa AeHb HeZeno Mecsay K noraw. Tekywas oA

orawenms benchmark S&P  Moody’s Fitch  [iop. net. Moga. gop

CyeepeHHble eepoo6nuaauuu

Poccus 07 $ 2400 26.06.07 337 103.56 103.69 0.00 0.00 -0.48 5.93 9.66 82 BBB Baa2 BBB: 0.89 0.87
Poccusi 10 $ 2718 8.25 31.03.10 1346 104.06 104.25 0.18 0.24 -0.66 5.93 7.93 89 BBB Baa2 BBB: 1.76 1.71
Poccus 18 $ 3466 11 24.07.18 4383 139.44 140.31 0.13 0.77 -0.45 6.25 7.89 119 BBB Baa2 BBB: 7.73 7.50
Poccusi 30 $19 526 5 31.03.30 8651 108.06 108.38 0.46 0.82 -0.59 6.20 4.63 114 BBB Baa2 BBB: 7.52 7.29
Poccusi 28 $ 2500 12.75 24.06.28 8006 171.75 172.56 0.22 0.51 -0.66 6.54 7.42 143 BBB Baa2 BBB: 10.53 10.20
O6nuzauuu MuHgpuHa Pd>

MINFIN 8 $ 1322 14.11.07 478 97.00 98.00 0.00 0.00 -0.32 6.19 3.09 0 BBB Baa2 BBB: 2.78 2.58
MINFIN 5 $ 2837 3 14.05.08 660 94.63 94.63 -0.07 0.20 -0.33 6.43 3.17 0 BBB Baa2 BBB: 3.76 3.57
MINFIN 7 $1750 3 14.0511 1755 i 87.13 8750 i 0.00 058 -115 7.24  3.44 0 BBB Baa2 BBBi 6.20 5.85
Oé6nuzauuu Aries

ARIES 01 $ 2000 6.182 25.10.07 458 103.80 103.85 0.00 0.02 -0.04 3.41 5.96 22 BB+ Ba2 0.00 2.63
ARIES 02 $ 1000 7.75 25.10.09 1189 i 111.17 11148 0.22 0.07 0.07 400 6.97 35 BB+ Ba2 0.00i 2.86 2.75
ARIES 03 $ 2436 9.6 25.10.14 3015 125.11  125.24 0.03 0.34 0.84 5.73 7.67 67 BB+ Ba2 0.00: 6.04 5.87
MyHuuunaanble eepoobsuzayuu

Mockea 11 i $ 374 6.45 12.10.11 1906 : 106.86 107.33: 0.13 0.30 -1.10 4.92 6.04 117 { BBB Baa2 4.41 4.20
TamapcmaH 15 i $ 250 7.7 03.08.15 3297 i 98.04 98.97 : 0.83 1.31 -1.41 8.12 7.85 310 : BB- Ba1 4.74 4.56

KopnopamueHble eepoobauzauuu
EspasxonouHe 06 150 8.875 25.09.06 63 100.24 100.54 : -0.02 -0.04 -030 7.15 8.85 199 : BB- B1 BB-: 0.16 0.16
PocHegpmeb 06 150 12.75 20.11.06 119 1102.00 102.25: -033 -0.18 -0.79 6.11 1250 101 B+ Baa2 BB+i 0.31 0.31

AMTEJ 07 175 9.25 30.06.07 341 100.00 100.15: 1.01 1.01 -1.00 9.24 9.25 398 0.91 0.87
Cubregpms 07 400 11.5 13.02.07 204 102.70 103.00 i -0.09 -0.09 -0.59 6.36 11.20 109 BB  Ba2 0.52 0.50
rA3rPOM 07 500 9.125 25.04.07 275 102.11  102.19 i -0.08 -0.05 -0.63 6.16 8.94 89 BB+ Baal BBB- 0.72 0.70
THK 07 700 11 06.11.07 470 105.17 105.42: 0.02 0.09 -0.83 6.68 10.46 158 Baa2 1.20 1.16
MTC 08 400 9.75 30.01.08 555 103.26 103.96: 0.23 0.37 -1.32 7.43 9.44 234 BB- 1.38 1.33
Cucmema 08 350 10.25 14.04.08 630 103.92 104.25: 0.34 0.42 -1.34 7.75 9.86 264 B B3 B+: 1.58 1.52
Anpoca 08 500 8.125 06.05.08 652 102.56 102.90 i 0.02 0.03 -1.50 6.56 7.92 146 B+ 1.66 1.61
Bumm-bunns-favH 150 8.5  21.05.08 667 102.00 103.00: 0.12 -0.02 -0.20 7.29 8.33 219 B+ B2 1.70 1.64
MMK 08 300 8 21.10.08 820 101.28 101.70{ 0.09 0.22 -0.54 7.36 7.90 225 BB- BB-i 2.05 1.98
CubHegpmb 09 500 10.75 15.01.09 906 98.75 0.00 0.00 -9.40 -1.43 1134 10.89 626 BB Ba2 2.23 2.1
Ceeepcmanb 09 325 8.625 24.02.09 946 102.88 103.36 ; -0.27 0.36 -1.52 7.37 8.38 233 iB+U B2U BB-i: 2.29 2.21
Bbimnenkom 09 450 10 16.06.09 1058 {105.91 106.18: 0.20 0.21 -1.45 7.67 9.44 263 BB Ba3 2.56 2.47

EepasxonduHe 09
HOPHWKEJb, 09

300 10.88 03.08.09 1106 :109.25 109.75: -0.17 0.42 -0.90 7.40 9.95 236 BB- B1 BB-i: 255 2.46
500 7.125 30.09.09 1164 : 100.25 100.88 i 0.06 0.25 -1.50 7.03 7.1 199 BB+ Ba2 BBB- 2.84 2.74

rA3MPOM 09 700 10.5 21.10.09 1185 (11225 113.00: 0.13 0.08 -0.86 6.25 9.35 121 BB+ Baal BBB- 2.79 2.70
MezacpoH 09 375 8 10.12.09 1235 {100.08 100.37 i 0.08 0.24 -1.49 7.97 7.99 292 BB- BB 2.99 2.88
Bbimnenkom 10 300 8 11.02.10 1298 : 100.14 100.44 : -0.25 0.43 -1.83 7.95 7.99 291 BB Ba3 3.04 2.93
FA3MPOM 10 1000 7.8 27.09.10 1526 : 111.22 111.72: 0.10 0.59 -0.86 4.76 7.01 104 BB+ Baal BBB- 3.54 3.38
MTC 10 400 8.375 14.10.10 1543 1100.98 101.69: -0.09 0.45 -2.19 8.06 8.29 304 BB- 3.58 3.44
Bbimnenkom 11 300 8.375 22.10.11 1916 : 101.00 101.70: 0.00 0.00 0.00 8.13 8.29 313 BB Ba3 4.26 4.09
Cucmema 11 350 8.875 28.01.11 1649 {101.93 102.32: -0.11 0.40 -1.36 8.35 8.71 334 B B3 B+:i 3.66 3.51
MTC 12 400 8 28.01.12 2014 98.76  99.19 0.08 0.66 -7.26 8.29 8.10 328 BB- 4.38 4.20
Ceeepcmans 14 375 9.25 19.04.14 2826  104.67 105.25: 0.23 0.82 -6.13 8.41 8.84 335 iB+U B2U BB-i 5.61 5.39
Anpoca 14 800 8.875 17.11.14 3038 {109.59 109.92: 0.26 0.49 -2.66 7.31 8.10 225 B+ 6.07 5.86

FA3IPOM 13-1
FA3POM 13-2
FA3IPOM 13-3

1750 9.625 01.03.13 2412 (115,50 115.92: 0.15 0.52 -0.99 6.68 8.33 168 BB+ Baal BBB- 4.99 4.83
1222 4505 22.07.13 2555 99.55 100.55: 0.00 -0.03 0.02 4.66 4.53 -34 BB+ Baal BBB- 3.05 2.99
647 5.625 22.07.13 2555 97.66  98.24 0.04 0.03 -1.06 6.51 5.76 149 BB+ Baal BBB- 2.76 2.68

[P AP PAA PR PRAPLPAPLDAPARAPARAPLARAPAPALO PRSP

FA3MPOM 15 1000 5.875 01.06.15 3234 :103.01 103.38: 0.41 0.94 -0.87 5.44 5.70 151 BB+ Baal BBB- 7.12 6.75
FA3IPOM 20 1250 7.201 01.02.20 4940 £ 103.13 103.88: 0.49 1.60 -0.73 6.84 6.98 179 BB+ Baal BBB- 8.95 8.65
A3I1POM 34 1000 8.625 28.04.34 10140 : 118.58 119.09 : 0.29 0.60 -2.67 7.08 7.27 197 BB+ Baal BBB-i 11.90 11.49
Tcmouruku: REUTERS
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POCCUUCKWE EBPOOBNUIALIUK 24 viona 2006 r.

OMUTEHTbI OBBEM  [OrALIEHNE LEHA U3MEHEHWE,% [LOXOAQHOCTb,% PEWTWUHI  QIOPALNSA

ket no Cnpag K §
9 .
O6bem, MiH.  KyrnoH,% oraweme lokyrka ponaxa neHb Hepaeno mecsL K noraw. eKywan | ark S&P  Moody's Fitch [iop. net.  Moa. aop

BbaHkoeckue egpoobriuzauuu

Mpomcesssbark 06 $ 200 10.25 27.10.06 95 100.88 101.32: 025 0.30 -0.34 651 1016 140 B Ba3 B 025 0.25
MAM 06 $ 200 9.375 23.09.06 61 10029 100.35: 0.00 -0.06 -020 694 935 161 B+ Ba2 BB-i 0.16 0.15
Mempokommepy 07 $ 120 9  09.0207 200 {100.42 100.72f 0.00 -0.06 -050 817  8.96 288 B  Ba3 0.51 0.49
Anbcpabark 07 $ 150 7.75 09.0207 200 : 100.24 100.51: 0.22 018 -050 7.24 7.73 199 i BB- Ba2 B i 052 0.50
Pocb6aHk, 07 $ 150 7.625 09.07.07 350 :100.28 100.78i 0.07  0.29 - 7.31 7.60 193 { BU B+ 0.92 0.86
HOMOC 07 $ 100 9.125 13.02.07 204 100.31 101.01}i 0.08 0.08 -052 852 910 322 Ba3 B+i 0.52 0.50
MocHapbaHk 07 $ 200 7.28 051007 438 {10127 10145: -0.06 -0.08 -0.07 626 7.19 67 BBB-

WBI Hukolin $ 150 9 19.03.07 238 {100.30 100.94i 0.02 -0.14 -015 848 897 318 B i 062 0.60
Pycc. Cmand 07 $ 300 875 14.0407 264 10049 100.84i 0.10 0.14 -1.14 800  8.71 272 iBBB+ 0.70 0.67
BTb 07 $ 300 8.026 30.07.07 371 {10250 10275 0.00 001 -0.08 592  7.83 32 iBBB A2 BBB 2.45
MBPP 08 $ 150 8.625 03.03.08 588 i 100.16 100.88: 0.00 0.00 -070 851 8.61 340 B i 148 1.42
Anbcpabark 08 $ 250 7.75 02.07.08 709 99.74 100.56 i 0.00 0.14  -093 7.89 7.77 280 i BB- Ba2 B 1.82 1.76
lasnpombark 08 $ 1050 7.25 30.10.08 829 {10174 10196: -0.25 0.16 -067 6.40 7.13 130 | BB A3 2.09 2.03
BTb 08 $ 550 6.875 11.12.08 871 { 101.43 101.66: 0.04 026 -0.38 6.21 6.78 117 i BBB A2 BBBi 2.21 2.15
Poc6aHk, 09 $ 225 975 240909 1158 {103.33 103.83i -019 -012 -0.64  8.01 9.44 304 { BU B+ 1.92 1.89
MocHapbaHk 08 €150 4.375 30.06.08 707 96.41 96.84 i -0.03  0.02 018 6.38 454 128 BBB< 1.86 1.80
XKB Bark 08-1 $ 150 9.125 04.02.08 560 {100.58 101.33} -020 0.12 -0.72  8.71 9.07 361 B 1.40 1.34
XKB BaHk 08-2 $ 275 8625 30.06.08 707 99.16 9979 i 0.12 038 -1.18 910 870 401 B 1.81 1.73
Bank Mockesi, 09 $ 250 8 28.09.09 1162 10280 103.08: -020 043 -189 699 7.78 195 BBB< 2.80 2.70
Bank Mockesi, 10 $ 300 7.375 26.11.10 1586 i 100.79 10153 0.03 054 159 716 @ 7.32 216 BBBi 3.75 3.62
BTE 11 $ 450 7.5 121011 1906 : 103.78 104.21:i 0.01 046 -094 663 7.23 161 i BBB A2 BBBi 4.34 4.20
BTb 15 $ 750 6.315 04.02.15 3117 § 99.02 99.33 i -0.08 041 -042 663 6.38 158 I BBB A2 BBBi 2.93 2.84
C6epbark 15 $ 1000 623 11.0215 3124 { 9891 9921 i -010 082 -054 6.40 6.30 133 A2 BBBi 6.55 6.35
BTb 35 $ 1000 6.25 30.06.35 10568 : 97.36 9811 i 0.37 138  -1.73 665  6.42 160 : BBB___A2 BBBi 6.92 6.70

UemoyHuku: REUTERS
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Mupoeoli pbiHOK doJiea

SMUTEHTbI LHEHA U3MEHEHUE, % AdOXOOHOCTb,% [OHPALNA PEATUHI
MocnegHssa X
Mo 3akpbITUIO KoTHpOBKa AeHb Hegens mecau o norawexuns Miopaums S&P Moody's
US30YT=RR 90.88 90.72 -0.28 0.20 0.46 5.11 15.63 AAA Aaa
EU2YT=RR 99.50 99.47 0.03 0.00 0.04 3.54 1.85 AAA Aaa
EU10YT=RR 100.26 100.21 0.07 0.14 -0.58 3.97 8.34 AAA Aaa
MEXGLB26=RR 152.44 152.50 0.16 0.91 -0.55 6.68 10.03 BBB Baa1
BRAGLB27=RR 127.56 127.56 -0.34 2.15 3.11 7.49 10.13 BB Ba3
TRGLB30=RR 140.56 139.19 -0.09 2.09 -4.48 8.11 10.18 BB- Ba3
TRGLB10=RR 114.13 114.19 0.11 0.38 -3.91 7.47 3.24 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B B3
ARGGLB30=RR 28.31 28.31 0.00 0.00 0.44 97.20 1.72 B B3
RUSGLB30=RR 108.06 108.06 0.46 0.82 -0.59 6.20 7.52 BBB Baa2
RUSGLB10=RR 104.06 104.06 0.18 0.24 -0.66 5.93 1.76 BBB Baa2
RUSGLB10=RR 104.06 104.06 0.18 0.24 -0.66 5.93 1.76 BBB Baa2
Uemouruku: REUTERS
UHdekcbl JPM EMBI+
EMBI+ CcrP3g UHOEKC U3MEHEHUE, %
Cnpap Vlame::::le s 3HaueHve 3a geHb CM:aC:iT C Havana roga 3a 12 mecsiues
EMBI+ 203 -2 375.10 0.09 2.49 1.75 8.46
EMBI+ RUSSIA 114 -5 420.55 0.15 1.54 -1.25 2.51
EMBI+ MEXICO 116 -4 328.31 0.12 2.87 -0.73 3.27
EMBI+ TURKEY 270 -1 235.00 0.11 2.94 -3.14 2.63
EMBI+ BRAZIL 235 4 529.01 -0.12 2.64 4.93 14.98
EMBI+ VENGVUELA 207 -3 569.21 0.18 3.18 4.54 16.69

UcmoyHuku: J.P. Morgan Chase, REUTERS
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KO

TAKTHAA UHOOPMALUA 24 viona 2006 r.

HacToswmit LOKYMEHT NPeaoCTaBneH UCKIYNTENBHO B MOpsiake UHGOPMaUMn U He SIBRSIETCA NPEASioKeHMeM O NPOBEAEHUM onepauuii Ha pPbiHKE LieHHbIX Bymar, 1, B 4acTHOCTH,
npeanoxexnnem o6 Mx Nokynke v npoaaxe. HacTosWwmi [OKYMEHT COAepXUT MHGOPMaLMIo, NOMyYeHHYI0 U3 UCTOYHWMKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kadyecTBe
poctoBepHbix. OgHako BaHk MoCKBbI, €ro pyKOBOACTBO M COTPYAHUKW HE MOFYT rapaHTUpoBaTb abCOMOTHLIE TOYHOCTb, MOSIHOTY U AOCTOBEPHOCTb TAKOWM MH(OPMaLMM U He HecyT
OTBETCTBEHHOCTU 32 BO3MOXHbIE MOTEPU KIIMEHTa B CBS3W C ee ucnosfib3oBaHueM. OLeHKU U MHEHWSI, NPeacTaBrieHHble B HACTOSALLEM OOKYMEHTE, OCHOBaHbI UCKMIOYUTESIbHO Ha
3aKMOYEHUsX aHanuTMkoB BaHka B OTHOLUIEHUM 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 pedynbtaToB ByayLumx caenok. Ha cToumocTb, LieHy Ui BennyMHy [oxofa no LeHHbIM Gymaram
WU NPOW3BOAHBLIM WMHCTPYMEHTaM, YMOMSHYTbIM B HacTosiLleM [AOKYMeHTe,  MOryT oOkasblBaTb HebnaronpusTHoe Bo3deiicTBMe KonebaHus OOMeHHbIX KypCoB BanioT.
MHBeCTMpOBaHWe B POCCUICKME LeHHble Bymary HeceT 3HaYUTENbHbIA PUCK, B CBA3M C YEM KIMEHTY HeobXxoaMMO MPOBOAUTbL COOCTBEHHbIM aHanu3 pbiHKa W MUCCreaoBaHue
Ha[leXXHOCTN POCCUIACKVX 3MUTEHTOB 40 COBEPLLEHUS COEMOK.

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

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

e-mail BH, Ten

BULIE-NPE3VAOEHT CbITHUKOB Anekcen

OENAPTAMEHT YMPABNEHWA AKTUBAMU

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

AHATIMTUYECKOE YNPABINEHWE

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

HayarnbHWK ynpasneHus

Otaen aHanmsa pbiHka akLumin

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

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

maBHbIN cneunanucT Nammi Muxann Lyamin_MY@mmbank.ru 28-44

Cneuunanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92

Otaen aHanvsa [onroBbiX PbiHKOB

HavanbHuk otaena ®epopos Erop Fedorov_EY@mmbank.ru 42-33

Benywmii cneumnanuct KoBanesa Hatanbsa Kovaleva_NY@mmbank.ru 17-51

AccucteHt YynpbiHa TaTbsiHa Chupryna_TV@mmbank.ru 42-81

YMNPABNEHWVE TOPIrOBbIX ONEPALIA

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

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

PbIHOK obnvrauuin BposuH Anekcen Vdovin_AV@mmbank.ru 28-95

YOPABNEHWE OPOOAX

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

MeHepxep no pabote ¢ knueHTamm BopHukoBa Hatanbs Bornikova_NY@mmbank.ru 45-94

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

OB30P A0JIFOBbIX PbIHKOB
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