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TNykown 02 Mocksa-39
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WHpvkaTop BHaueHve Nam-e WUam-e, % Bbinyck Close Nam-e, % YTM, % Wawm-e, b.p.
Hedb (Urals) 55.03 -0.10 -0.18 v UST 10 100.72 -0.21 4.78 3
BonoTo 572.8 0.30 0.05 L) POCCUA 30 111.44 -0.06 5.83 1
EUR/USD 1.2516 -0.0020 -0.16 [ 7 asnpom 34 122.96 -0.17 6.77 1
RUB/USD 26.8890 -0.0029 -0.01 [ 7 Bank Mocksbl 09 103.54 0.21 6.66 9
FF Fut. sanB.07 5.205 0.02 N 0®3 25057 104.30 -0.08 6.08 3
FF Fut. Prob (5.0%). anp.07 18.0% -10.0% v O3 25058 101.27 -0.05 5.55 3
EMBI+ 391.96 -0.49 -0.12 v 0O®3 46020 102.70 0.00 6.80 0
EMBI+, cnpap 193 0 N Mrop44-06 109.95 0.06 6.79 -1
EMBI+ Poccusi 437.50 -0.32 -0.07 [ Moc.o6n.68 107.84 -0.01 7.07 0
EMBI+ Poccusi, cnpag 106 -1 (7 Moc.o6n.58 107.75 0.00 6.80 -1
MIBOR, % 3.00 0.59 N HwmxropO6n2 103.77 0.00 721 -1
Cuerta v gen. B LI, mnpa. py6. 603 3.2 0.53 L) PX0-0706n 102.70 0.15 7.12 -3
MICEX RCBI 101.44 0 0.00 [\ HIFK UTEPA 101.40 0.04 8.61 -4
MICEX 06beMbl, MNH.py6. Bupxa PMnc Cymm. PEMO  EspoceTb-2 100.30 0.10 10.19 -10
KopnopaTvBHble 1543.9 6413.4 7957.4 94619  TexMHBcT-1 99.75 1.05 10.41 -76
MyHuumMnansHele 318.0 777.6 1095.6 3102.0  nMMocCrp-2 101.23 0.00 10.34 0
FocynapcTBeHHble 543.0 0.0 543.0 0.0 tOTK-03 06. 102.21 0.05 8.71 -7

n BHYTpeHHWIA [ONTOBON PbIHOK

» Buepa BHYTPEHHWHM AONrOBOM PbIHOK NPOAEMOHCTPUPOBAN Pa3HOHaNpPaBEHHYIO
OMHaMUKY B [OBWXKEHWW KOTUPOBOK. BanaHc nonoxkutenbHbix (Bbicokas py6nesast
JIMKBUOHOCTb) M  OTPULATENIbHBIX (CHWXKEHWE OXWLOAHWH yKpenneHwus pybns wu
YXYALWEHUe BHELHEW KOHBIOHKTYPbI) haKTOPOB C OJHOM CTOPOHbI CAEPXKUBAET MblJl
nokynareneM, Ho, B TO >Xe BpeMs, NPensaTCTBYyeT aKTWBU3auuu npogax. OguH w3
MOEPOB  aKTMBHOCTH KoprnopaTuBHOro cektopa, Bbinyck ®OCK E3C-02 ¢
norawennem B uioHe 2010 ropa, ebipoc Ha 0,16%, nOXOAHOCTb CHU3UNach Ao
7,15% roposbix (-5 6.n.) AktueHO Toprosanca 1-biit Bbinyck PyccHedtv ¢ ocepTtoi
B gexkabpe 2008 roga, koTMpoBku KoToporo Bbipocin Ha 0,03%, moxomHocTb no
LeHe 3aKkpbiTua coctaeuna 8,79% rogosbix (-2 6.n.).

» [lo HalwKWM OueHKaMm Mo UToram AHSA KanuTanusauus KOpnopaTMBHOrO CeKTopa
HE M3MEHWNacb, KanuTanu3auusi MyHUUMnanbHoro cektopa cHuaunacb Ha 0,03%.
CHwxeHue KanuTanusauuu cektopa rocbymar cocrasuno 0,01%.

» CerofHs BHMMaHWe WHBECTOPOB BHOBb OyLeT HanpaB/ieHO Ha MepPBUYHbIN
PbIHOK, i€ COCTOMTCS ayKUMOH no pa3smelieHuto 4-ro Boinycka MCK ESC obbemom
6 mnpa. pyb. cpokom noraweHus yepes 5 ner (nogpobHee pasgpen «[lepeuuHbii
PbIHOK»), a TakXXe pa3melieHue AebloTHOro Bbinycka ropoga Jluneuka Ha cymmy
300 mnH. py6.
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Cnpap Masnpom A4 k Masnpom 13-1
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M Nepauunbiit poitok

» ®CK E3C 04. CerogHa opraHusatopbl Bbinycka MCK E3C npepnoxar
MHBECTOpPaM y)e udeTBepTylo no cuety ceputo obauraumn OCK ECI. Obbem
Bbinycka coctaenser 6,0 mnpa. py6. Cpok obpawenus - 5 ner. OpraHusatopbl
Bbinycka [asnpombaHk v PeHeccaHc KanuTan opueHTUPYIOT pbIHOK Ha AOXOAHOCTD,
BK/loualowyo npemuio K kpuso OM3 B parioHe 90-120 6.n. YuuTbiBas, uTo
Jlopauus HOBOro Bbinycka cocTaensieT okosno 4,25 ropga, [OXOAHOCTb HOBOro
BbiMyCKA MNPW pa3MeLLeHWH COrnacHO MNPOrHO3HbIM OLEHKaM OpraHWM3aTopoB,
OOMKHa cocTaBuTb nopsaaka 7,2-7,5% romnoebix.

B HacToswee Bpems cambiii OJIMHHbIM U3 OOpPALLAIOWMXCA B HACTOALWMH MOMEHT
Bbinyckos obauraumii MCK EIC (cepus 02) umeer mopaumio okono 3,2 net u
TOpryertcs € AOXOAHOCTbIO K noraweHuio B vioHe 2010 ropga Ha yposHe 7,15%
rogosbix. CpegHun cnpag K Kpueon OM3 coctaeun 3a nocnegHve 30 Toprosbix
nOHew okono 90 6.n.

HoxopgHocTb U cnp3ag 3a 30 Topros. AHeNn

Cp.3Ha4  CT.OTKN. min max
®CK ESC 02 7.16 0.15 7.07 7.79
O®3 25059 6.28 0.03 6.24 6.31
Cnpag 88 16 76 153

» Takum o6pa3oMm, npeacTaB/eHHbIH MPOrHO3 OPraHWM3aTopoB npegnosiaraet
HaiuuMe NPeMuM K BTOPWUHOMY pbiHKY B pasmepe go 30 6.n. YuutbiBas, uto
nepuof OTCYTCTBMS TOProB Ha BTOPUYHOM PbIHKE COCTaBMT He MeHee Mecsila, Mbl
CUATaEM TakKOM pa3Mmep npemMuu agekeBatHbiM. Mbl pekomeHzyem yyacTBOBaTb B
pa3MelleHnH, 3aKNagpiBas MaKCMMa/bHO BO3MOXHYIO MPEMWUIO K BTOPUYHOMY
pbiHKy. Ha Haw B3rnsg, B ayKUMOHe MMeeT CMbIC/1 y4acTBOBaTb NpU AOXOAHOCTU OT
7,30-7,35% ropos.bix.

®PuHaHCcOBbIe NOKa3aTenn KOMMNaHUN aneTkpoaHepreTMku B 2005 r., MAH. gonn.

Bbipyyka 455.1 1054.9 2498.0 27 006.6
EBITDA 209.6 617.0 255.2 5132.8
MpoueHTsI 8.5 26.8 37.7 612.5
YucTas npmbbinb 92.3 70.5 -10.2 646.9
EBITDA margin, % 20.3% 6.7% oTp. 2.4%
AKTUBBI 2239.9 5519.7 1797.0 42 190.2
Oonr 140.0 689.1 341.0 4 429.9
Donr/ AKTvBbI 6% 12% 19% 10%
Honr/ EBITDA 0.7 1.1 1.3 0.9
EBITDA/ MpoueHTbl 247 23.0 6.8 8.4
CF 205.7 473.6 188.0 3265.0

MCTOYHMKMN: OTYETHOCTb KOMNaHwWi, pacyeTsl BaHka Mocksbl
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Fed Funds Futures, Hos.07

n BHelLHWe [ONroBble PbIHKM

» Us-treasuries. Ha BHelwHeM OONTOBOM pbiHKE OCHOBHbIM COObITUEM OHA CTana
nybnukaura npotokona ceHTaGpbckoro 3acepaHus FOMC, pasouaposasiiero
YYaCTHUKOB pblHKa W CTaBLUErO €lle OLHWUM BECOMbIM apryMeHTOM B MOJb3y
NMEPEOLEHKU OXUOAHUH OTHOCWUTENIbHO CHWXKEHWs yueTHoW crTaeku. OueHka
UHMNALMOHHON KapTuHbl uneHoB KomuTeTa okasanacb HECKOJIbKO Bonee >KeCTKOM,
yemM oOXuganocb. DO/bWKMHCTBO YYaCTHUKOB 3acefaHus yKasanM Ha TO, 4TO
cTepykKHeBass WHMAAUMA (MCKAoYalowas UeHbl Ha 3HEeProHOCHUTENIM W MPOAYKTbI
NMUTaHKA) HAXOOMTCA Ha HEXesnaTesbHO BbICOKOM ypoBHe. Takxe 6bino
NOAYEPKHYTO, UTO 03aBOYEHHOCTb B OTHOLIEHUW WHMISLMOHHOW NepCcrneKkTUBbl MNo-
npe>KHemy BbiCOKa. BbixoguBliMe B nocnegHee BpeMs AaHHble, yKasaslMe Ha
yAyylleHWe UHMASLMOHHON KapTHHbI, He ocTanuch Oe3 BHumaHus FOMC. Komuter
Tak)Ke OTMETH/1 CHU)KEHWE LIeH Ha 3HEeProHOCHUTENM KakK (paKTop, KOTOPbIM MOXKeT
cnocobcTBOBaTb  KaK  CHWXEHWIO obuied  MHAAAUMM, TaKk U CTEPXKHEBbIX
nokaszatenen. OpfHako, HeCMOTPS Ha OXWHOAHWA MNOCTENEHHOrO MNOHUXKEHUS
MH(IALMOHHBIX NOKasaTesied, oTMedasl 3HauYuTesIbHYIO CTerneHb HeonpeaeneHHOCTH
OTHOCWTE/IbHO Aa/IbHEULLErO Pa3BUTHSA CUTyauuu, uneHbl KomuTera otmetunu, uto
UX OXKM[AHWUSA BCE K& CMeLlLeHbl K 60/iee BbICOKOMY YPOBHIO MHAALMM.

» B cBoe# oueHke akoHomuueckoM cutyaumu FOMC He Bbickasan noBbiEHHOro
6ecnoKoicTBa OTHOCUTE/IbHO BO3MOMXHOCTH PE3KOro CHWXKEHWS 3KOHOMMHUECKOW
aKTUBHOCTH. 3amegJjieHWe aKTUBHOCTM Ha pPbIHKE >KW/bSi, MO MHeHWto Komwuteta,
MoKa He OKa3aNno 3HAYMTESIbHOTO BJ/IMSIHWA Ha ApYyrve ceKTopa 3KOHOMMKHM, XOTS
BbICOKasi CTerneHb HEONpenesieHHOCTU OTHOCHUTE/IbHO Aa/ibHEUWHUX MEPCMNeKTUB
coxpaHsietcsi. 3aMeffieHHe 3KOHOMWUECKOrO pPOCTa, [ABUXKUMOE KOppeKuueHn Ha
PbIHKE >KWU/IbSi U OT/IOXKEHHbIM 3CPEKTOM OT YXKECTOYEHUS] MOHETAPHOMW MOJIUTHKH,
ByneT NPOXOAUTb YMEPEHHbIMU TEMMNaMM.

» O6wuit ToH npoToKona aenaeT Haubosnee BEPOATHbIM [JIMTENbHYIO Nay3y W
COXpaHeHHe CTaBKM Ha TEeKylWeM YPOBHe, MepeK/uKascb C HejaBHUMH
BbICTYN/NeHUAMK  ObiBlero npeacepatens ®OPC  Anana [pucneHa W rnasbl
®enepanvHoro PesepsHoro banka Cent-flyuca Yunbsma [lyna. PbiHOK siBHO
NepeoLeHUn BEepPOSITHOCTb CHUXKEHWUS CTaBKM, W TeKyllas KOPPEKUUs OXWAaHWK
NPOBOLUPYET COOTBETCTBYIOLLYIO NMOHMWXKATENIbHYIO KOppeKuuto B us-treasuries. Kak
noKasbiBaloT pbtoyepcbl Ha cTaBky fed funds, BEpOATHOCTb CHWXKEHWS K/OUYEBOM
CTaBKM Ha nepBbix ABYx 3acepaHusax 2007 ropa ceruyac oueHWBAETCs PbIHKOM B
18% npotue 80% B KOHUE NPOLLAOH Heaenu.

C yTpa KpuBas [OOXOAHOCTEW us-treasuries BbIFASAUT CleayloWMM 0BpasoM.
LoxoagHocTn 2-neTHux us-treasuries coctasnaiot 4,85% roposbix (+4 6.n. no
CPaBHEHUIO C YTPEHHWMH YPOBHAMMW cpefbl), 5-nethux — 4,75% (+5 6.n.). 10-
neTHWe obnuraumu Toprytotcs Ha yposHe 4,78% ropoebix no goxomHoctv (+3
6.n.), 30-netHre — Ha ypoeHe 4,9% (+2 6.n.).

» CerogHa seuepom bygeT onybnukosaHa bexesas KHura, csogHbii oTyer no
3KoHomuKe 12 dpepepanbHbix okpyros CLUA. ITOT LOKYMEHT COOEPXKWUT OLEHKY
COCTOSIHUSI 3KOHOMMKH, OCHOBAHHYIO Ha Hauboniee CBEXMX [aHHbIX, UTO MpuUBiedeT
K 3TOMYy OOKYMEHTY NpMUCTasibHOE BHWMaHWE YYaCTHUKOB pbiHKA. B cnydae Bbixoga
[OCTAaTOYHO CHW/bHBIX [JaHHbIX, 3TO MOXET CNPOBOLUPOBaTb [AaslbHEWLIWK POCT
LOXOAHOCTH treasuries.

» Emerging markets. Wnpekc espoobnuraumit passusaowmxca crtpaH EMBI+
chuaunnca Ha 0,49%, cnpag vHaekca He u3aMenunca v coctasun 193 6.n. MHpekc
EMBI+ Poccua notepsin 0,32%, a ero cnpag cHuasunca go 106 6.n. (-1 6.n.).
Eepoobnuraumn «Poccus-30» Toprytotcs Ha ypoeHe 111,000/111,188 npoueHtos
oT HomuHana co cnpagom K UST-10 8 110 6.n. YpoeeHb 3aKpbITHUSi MHOWUKATUBHbBIX
eBpoobnuraumit «bpasunua-40» coctasun 130,5 npoueHTOB OT HOMHWHana, 4ToO
Hwke Ha 0,313% no cpasHenuio ¢ agHem paHee. Ha Texkyuwiuii momeHT obnurauuu
Toprytotca Ha ypoeHe 130,438/130,688 npoueHTOB OT HOMMHana CO ChNP3AOM K
UST-30 B8 152 6.n.

» Poccuiickne eBpoobnuraunu. HecMoTps Ha HebonblIOE CHUXKEHWE KOTMPOBOK
CyBEpeHHbIX  eBpPOOOHAOB,  POCCHHCKME  KOpropaTWBHble  eBpoobsMrauuu,
nonyuusllne «3apag OoApoCTU» OT PEWTUHIOBbIX areHTCTB, BUYEpa NPOAOKWUAM
poct. JoxogHoctb espoobnuraumin MK «Hopunbckuit Hukenb» ¢ norawexuem B
2009 ropy cHuaunacb Ha 10 6.n. — c 6,56% roposbix no 6,46% roposbix.
HoxopHoctb Bbimnenkoma-2011 cHusunace no 7,11% roposebix (-14 6.n.),
poxopHoctb MTC-2010 — po 7,26% (-5 6.n.), cnpag Mexkay HUMW pacLMpHics 0O
13 6.n.
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KaneHgapb cobbiTum

7 12 okTAbpa 2006 r.

e pienn 320 “ KANEHOAPb COBbITUM HA JONTOBOM PbIHKE

CErogHA
13.10.06
24.10.06
14.12.06
19.10.06
31.10.06

OyepesiHoe 3aceaanue baHka AnoHuu. PaccMoTpeHme Bonpoca 06 M3MEHEHUN YYETHOI CTaBKu.

OyepenHoe 3aceaanue kommceun FOMC. PaccmoTpeHue Bonpoca 06 M3MEHEHIM YHETHOI CTaBKu.

B Hurepum npoiipet 143-1 BHeouepeaHas BcTpeya uneHos OMNEK

OuepepgHoe 3acepanue ELB.

OwepenHoe 3acenaHne baHka AnoHum. PaCCMOTpeHI/Ie Bonpoca 06 13meHeHun yquHon CTaBKW.

“ KANEHOAPBL NEPBNYHOIO PbIHKA

[ata OMUTEHT, cepus Bbinycka 0O6bem, MIH. Cpox
obpalLeHnus
CErogHA ®CK ESC, 04 6000 5 net
CErogHsa Py6uH, 01 1200 3ropa
13.10.06 MeH3eHckas obnactb, 01 400 3ropa
18.10.06 Cubakapembank, 04 2000 4 ropal 1,5
18.10.06 XKo, 04 3000 5 net
19.10.06 EQVHAA EBPONA, 01 1200 4 ropa
M cTATUCTVKA CLUA
Mocn. Oxwupaemoe MMpowroe — daktdeckoe
[ata Mokasatenb
nepuog 3HaYeHMe  3HaueHue 3HaYeHme
19.09.06 VHcbnsiyms B npombiluneHHom cektope (PPI) asr.06 0.20% 0.10% 0.10%
19.09.06 WHnsaums - Core PPl (ounLLeHHas OT BNMSHUS LieH Ha a8r 06 0.20% 0.30% 0.40%
NpOAOBOMLCTBIE U SHEPreTUKY)
19.09.06 CrpoutenbcTao gomoB (housing starts), Tbic. asr.06 1750 1795 1665
26.09.06 MHquc nomeGmenbcxom yBepeHHocTn (Consumer coH.06 103.00 99.60 10450
confidence index)
27.09.06 CratucTuka npogax Hoebix gomoB (New Home sales), %  aBr.06 -2.99% -4.30% 4.06%
28.09.06 OuHanbHas ouerka BBIM (GDP-final) 2 «8.06 2.90% 2.90% 2.60%
02.10.06 VHpaeke notpebutensckux pacxoaos (PCE core) asr.06 0.20% 0.10% 0.20%
06.10.06 CraTucTika pbiHka TpyAa - Yucno HoBbix pabounx mect con.06 120 000 128 000 51000
(Non-farm payrolls)
06.10.06 CraTtucTuka pbiHka Tpyaa - YpoBeHb 6e3paboTuLibl coH.06 470% 4.70% 4.60%
(Unemployment)
CErogH4 ToproBblit 6anaHc (canbao, Mrpa. gonn. ) asr.06 -65.50 -68.00
13.10.06 ViMnopTHble LeHbl ceH.06 0.40%
13.10.06 OKCMOpPTHbIE LieHbI ceH.06 0.50%
13.10.06 PosnunyHble npopaxy (Retail sales), m-t-m ceH.06 0.30% 0.20%
13.10.06 Retail sales, ucknioyast asTomobuny, m-t-m ceH.06 0.10% 0.20%
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KaneHgapb cobbiTum

7 12 okTAbpa 2006 r.

KaneHgapb nnaTtexen no obnuraunam
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pa3mep Bbinnatbl,
MITH. py6.
28.17
56.10
24.93
450.00
33.09
49.13
53.31
138.37
72.55
31.03
37.21
153.33
91.65
49.55
9.67
44.88
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KymoH
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Wctounnkn: REUTERS, pacyetbl BaHka MockBbl
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12 okTAGpsa 2006 r.
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Pyb6neBble obnurayuu 7 7 12 okTAGpa 2006 r.

OMUTEHTDI OBBbEMbI MOrALIEHME/ BbIKYN LEHA W3MEHEHMUWE,% OOXOOHOCTb,% [OIOPALUA
M?_I(:Oz% M?_I(:.bs;g KynoH,%  lMorawenue Odbepra MH;M::T' Mokynka [lpopaxa AeHb Hepens mecsL HKA Tekywas Knoraw. Kodepre [wop. net. Moga. aop

WTorn ToproB rocyaapcTBeHHbIMU o6nuraumsmm

OBP 02 0.0 - - 23.06.2009 15.03.2007 98.23 98.12 98.33 0.10 -0.03 -1.62 - - 0.66 4.30 0.42 0.41
OBP 03 0.0 - - 22.09.2009 15.12.2006 99.41 0.00 9946 0.00 0.10 043 - - 0.20 341 0.18 0.17
0®3 25057 15.6 40817 7.40 20.01.2010 - 104.30 104.22 104.38 -0.08 0.05 -0.01 1561 7.09 6.08 - 2.91 2.74
0?3 25058 39.8 40655 6.30 30.04.2008 - 101.27 101.27 101.29 -0.05 -0.01 043 12.08 6.22 5.55 - 1.48 1.40
0?3 25059 19.2 8985 6.10 19.01.2011 - 99.96 99.92 100.00 0.04 0.03 0.27 1287 6.10 6.25 - 3.75 3.53
0?3 25060 117.0 14898 5.80 29.04.2009 - 99.85 99.80 99.89 -0.01 0.12 0.18 1112 581 6.00 - 2.36 2.23
0®3 26198 7.3 42117  6.00 02.11.2012 - 97.80 97.80 97.83 -0.10 0.14 0.62 56.05 6.13 6.45 - 4.97 4.67
0®3 27019 0.0 8800 10.00 18.07.2007 - 103.92 0.00 10428 0.00 0.00 -0.29 23.01 9.62 4.78 - 0.74 0.71
0w®3 27020 0.0 8800 10.00 08.08.2007 - 104.13 0.00 10460 0.00 0.00 -0.21 17.26 9.60 4.87 - 0.80 0.76
0®3 27025 0.0 25806 7.00 13.06.2007 - 100.85 100.80 100.90 0.00 0.00 0.00 537 6.94 5.05 - 0.66 0.63
0®3 27026 0.0 16000  7.50 11.03.2009 - 101.46 100.52 102.40 0.00 0.00 0.10 5.75 7.39 6.12 - 2.23 2.1
O®3 45001 0.0 18904 10.00 15.11.2006 - 100.61 100.58 100.63 0.00 0.42 -1.16 3.84 9.94 3.61 - 0.10 0.09
O®3 46001 15.8 60000 10.00 10.09.2008 - 105.35 105.35 10540 -0.09 0.00 024 767 949 532 - 1.1 1.06
O®3 46002 9.9 62000 9.00 08.08.2012 - 110.42 110.38 110.42 0.00 0.07 0.35 13.81 8.15 6.27 - 4.19 3.95
0?3 46003 93.9 37298 10.00 14.07.2010 - 111.79 111.77 11179 0.17 0.06 -0.13 23.01 8.95 6.04 - 2.83 2.67
0®3 46005 0.0 27477 0.00 09.01.2019 - 4585 0.00 46.83 0.00 0.00 228 0.00 0.00 7.02 - 11.49 10.73
O®3 46014 32.3 58290 9.00 29.08.2018 - 109.60 109.45 109.67 -0.06 0.05 0.37 690 821 6.46 - 5.56 5.23
O®3 46017 99.2 49967 9.00 03.08.2016 - 106.67 106.65 106.67 0.00 -0.07 0.34 13.81 8.44 6.53 - 6.69 6.28
0®3 46018 15.6 40936 9.50 24.11.2021 - 111.80 111.74 11180 0.00 -0.04 025 729 850 6.58 - 8.70 8.16
0?3 46020 77.3 7913  6.90 06.02.2036 - 102.70 102.70 102.84 0.00 0.10 0.24 10.59 6.72 6.80 - 12.89 12.07
Bcezo 450.0 520814

Wctoununkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu
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KocTtpomckasi o6n., 04
KpacHospckun kpai, 02
KpacHospckuii kp, 34003
KpacHopapckuii kpai, 01
JleHuHrpaackas obn., 02
IleHuHrpapackasi o6n. 03
MockoBsckas 0651., 03
Mockosckasi 0611., 05
MockoBsckas 061., 04
MockoBckas 06n., 25006
Hwxeropoackas o6n. 01
Hwxeropopackas obn. 02
HoBocubupckasi obn. 02
HoBocubupckasi o6n. 03
Camapckas o6n., 02
Camapckasi 06n., 03
Teepckasi o6n., 02
Teepckasi o6n., 03
Tomckas 06n., 03
Tomckasa o6n, 34026
Tynbckas o6n., 31001
YamypTckas pecn, 01
Xabaposckuit kpaii, 06
XMAO, 02

Yysawms, 03

Yysawwus, 04

Yysawms, 05

Axytna, 03

Axytna, 05

Axkytns, 06

HAxytna, 35001

AHAO, 01

Apocnaeckas o6n., 02
fApocnasckasi 061., 03
Apocnasckas obn., 04
Apocnaeckas o61., 05

Mocksa 27
Mocksa 42
Mocksa 31
Mocksa 40
Mocksa 43
Mocksa 29
Mocksa 36
Mocksa 47
Mocksa 41
Mocksa 38
Mocksa 39

0.00 400 9.70 17.07.2008
0.00 1000 10.00 11.04.2007
0.50 630 12.50 27.10.2006
0.00 1000 6.19 18.10.2008
3.70 1500 12.00 07.12.2006
0.00 1000 13.00 14.07.2009
4.79 300 12.00 22.11.2007
0.00 500 10.03 03.06.2008
0.00 500  8.02 13.09.2007
0.00 320 14.00 29.04.2008
0.00 2000 8.38 10.11.2010
0.00 600 11.99 11.06.2009
0.00 700 12.00 17.06.2010
3275 600 13.00 15.12.2007
1.12 500 13.00 18.06.2009
0.00 700 10.50 22.07.2007
0.00 1500 9.50 17.12.2009
0.00 900 8.50 23.10.2008
0.00 300 10.00 24.12.2007
0.00 2000 8.40 02.06.2010
0.00 400 8.39 22.12.2008
0.00 500 14.00 24.12.2007
0.00 700 14.00 14.10.2010
104.27 1000 12.00 22.11.2013
0.00 1000 9.00 03.12.2015
2.74 800 12.00 11.03.2008
3.86 1500 10.95 26.10.2006
10.95 3000 7.00 01.10.2008
0.00 1000 10.00 15.05.2007
0.00 800 14.01 08.12.2010
0.00 1300 13.50 05.12.2014
0.00 1000 11.00 19.08.2007
14.02 12000 10.00 30.03.2010
1.10 9600 11.00 21.04.2009
2.89 12000 9.00 19.04.2011
0.00 1000 11.80 01.11.2006
0.00 2500 10.24 02.11.2008
0.00 2000 13.30 29.11.2007
2.92 2500  9.00 15.12.2009
0.00 2000 6.82 09.09.2010
20.17 4500 7.60 11.08.2011
2439 1000 16.90 23.11.2006
0.00 800 7.95 30.11.2008
0.00 600 11.00 13.10.2007
0.00 900 9.00 09.11.2009
0.00 1500 8.50 28.06.2009
3.02 1000 8.20 27.12.2008
0.00 1000 9.00 24.11.2009
0.00 5000 12.00 27.05.2008
3.24 500 9.50 13.04.2007
273 750 12.33 27.03.2009
10.63 1000 7.85 05.06.2011
2.16 800 12.00 17.06.2008
0.00 2000 9.00 21.04.2007
0.00 2000 10.00 13.05.2010
0.00 2500 7.95 11.04.2013
0.00 1800 10.00 03.08.2008
0.00 1000 12.78 03.07.2007
0.00 1000 12.00 17.11.2006
0.00 1000 11.00 26.05.2009
0.00 500 8.25 30.12.2008
0.00 4000 15.00 20.12.2006
0.00 3000 10.00 13.08.2007
0.00 5000 10.00 20.05.2007
0.00 4000 10.00 26.10.2007
0.00 5000 10.00 17.05.2008
0.00 5000 10.00 05.06.2008
0.00 4000 10.00 16.12.2008
0.00 5000 10.00 28.04.2009
0.00 5000 10.00 30.07.2010
1.13 5000 10.00 26.12.2010
5000

WHpukaT.
ueHa

102.90
101.23
100.20
100.80
100.75
112.35
103.95
104.07

100.80
110.28
101.90
105.08
105.84
106.80
111.80
101.91
102.33
100.20
101.18
100.22
100.74
107.61
117.35
106.85
99.92

105.80
100.25
99.47

101.61
123.83
129.53
104.40
107.75
110.20
107.84
100.30
103.80
106.80
101.65
98.87

100.80
101.15
100.58
103.30
99.87

102.32
100.70
100.83
108.05
100.94
110.02
101.50
108.00
100.05
107.70
101.00
101.50
103.88
100.58
107.40
99.90

101.88
105.20

104.00
106.00
106.55
108.75
109.25
108.45
113.20

LLEHA

Mokynka

102.90
101.11
100.20
0.00
100.68
112.00
102.56
0.00

0.00
100.00
101.75
104.85
105.70
106.80
111.58
101.80
102.10
100.05

0.00

0.00
100.58
107.50

0.00
106.85

0.00
105.60
100.25

99.47
101.41
122.00
129.30
100.01
107.71
110.15
107.80
100.25
103.75
106.70
101.55

0.00
100.80
101.15
100.45

0.00

99.70
102.15
100.61
100.83
107.00
100.70
110.00
101.42
106.35

0.00
107.60

0.00
100.00
103.80
100.45
107.00

99.80

100.00
100.00
100.00
100.00
100.00
106.10
108.50
109.00
108.30
113.15

Mponaxa

0.00
101.35
100.30

0.00
100.75
112.69
104.15
104.35

0.00
0.00
102.05
105.30
105.98
106.90
111.80
102.01
102.55
100.35
0.00
102.00
100.90
107.72
0.00
109.00
100.50
105.80
100.30
99.55
101.80
129.00
129.75
0.00
107.79
110.30
107.84
100.35
103.85
106.90
101.65
99.90
100.83
101.25
100.70
0.00
100.04
102.49
100.95
100.99
109.10
101.00
111.90
101.55
108.50
0.00
107.80
0.00
110.50
103.95
100.70
107.80
100.00

0.00
0.00
0.00
0.00
0.00
107.00
109.00
109.50
108.60
113.25

N3MEHEHUE, %
AeHb Hegena mecsauy
0.00 -0.05 0.34
0.00 0.00 -0.06
-0.09 0.00 -0.40
0.00 -0.14 0.24
0.056 0.05 -0.52
0.00 -0.07 -0.33
-0.18 0.00 047
0.00 0.05 -0.10
0.00 0.10 -0.10
0.00 0.00 0.25
0.00 -0.17 0.20
0.00 -0.09 -0.28
0.00 -0.33 0.09
0.00 -0.37 -0.01
0.72 045 -1.02
0.00 -0.05 -0.15
0.00 039 -0.29
0.00 -0.17 0.25
0.00 0.00 -0.61
-99.00 0.10 0.09
0.00 -0.10 0.05
0.00 -0.05 -0.42
0.00 -0.06 0.19
-1.94 -0.09 0.56
0.00 -1.00 8.06
0.056 0.09 -0.65
0.00 -0.15 -0.33
-0.09 0.10 -0.20
0.00 0.00 -0.37
0.00 0.00 0.57
0.00 -0.69 -2.85
0.19 0.14 -0.90
0.00 -0.03 0.01
-0.14 0.05 -0.10
-0.01 -0.14 -0.05
-0.05 -0.11 -0.34
0.00 -0.07 0.19
0.00 -0.19 -2.01
-0.20 -0.08 0.25
0.00 020 -0.25
-99.00 -0.07 -0.14
-0.19 -0.20 -0.45
0.00 131 0.08
0.00 0.04 0.25
0.00 0.00 -0.30
-99.00 0.10 0.54
-0.10 -0.02 0.07
-0.15 018 0.25
0.00 041 0.36
0.06 0.00 0.08
1.82 -0.01 -0.04
-99.00 -0.17 0.77
-442 216 -1.85
0.00 -191 1.29
0.00 -0.10 -0.08
0.00 -0.14 0.04
0.00 -3.11 3.31
0.00 0.00 -0.45
0.00 -0.11 -0.34
0.00 0.19 0.23
0.00 -0.15 0.00
0.00 0.00 -1.74
0.00 0.00 0.96
0.00 0.06 -0.29
0.00 0.00 0.86
0.00 0.00 -1.94
0.00 -0.09 0.28
0.00 0.00 -0.18
0.00 0.09 0.09
0.00 0.00 0.14
-0.13 034 -0.11

NOXOOHOCTb,%

HKO

22.06
24.66
26.03
29.85
11.51
32.77
6.31
34.89

5.93
63.29
12.86
38.76
36.49

9.97
41.67

8.36

4.58
39.12
29.86
29.00

4.37

6.52
69.04
46.36

8.88

9.53
23.10

1.34
40.55
45.29
43.27
15.67

1.64
23.51
41.67
22.63
45.17
14.94

5.42

5.04
11.45
22.22

8.93
54.55
38.22

2.79
23.81
34.52
44.71
23.68

5.07
27.10

7.23
20.47
15.07
18.08
18.36

2.80
33.60
41.89
23.51

8.63
16.16
14.25
5.21
15.07
35.07
32.05
20.55
20.00
29.32

Tekywan Knoraw. Kodepre [iwop. net.

9.43
9.88
12.48
6.14
11.91
11.57
11.54
9.64

7.96
12.69
8.22
11.41
11.34
12.17
11.63
10.30
9.28
8.48
9.88
8.38
8.33
13.01
11.93
11.23
9.01
11.34
10.92
7.04
9.84
11.31
10.42
10.54
9.28
9.98
8.35
11.76
9.87
12.45
8.85
6.90
7.54
16.71
7.90
10.65
9.01
8.31
8.14
8.93
1.1
9.41
11.21
7.73
1.1
9.00
9.29
7.87
9.85
12.30
11.93
10.24
8.26

14.72
9.51
9.71
9.62
9.43
9.39
9.20
9.15
9.22
8.83

12 okTAGpa 2006 r.

7.88
7.69
7.72
7.71
7.06
7.38
8.51
7.48

7.23
6.70
8.06
8.06
8.26
712
7.48
7.72
7.83
7.82
8.27
8.13
7.96
6.70
717
7.91
7.60
7.15
4.75
7.19
7.29
7.40
7.46
5.72
6.80
6.75
7.07
6.42
7.19
7.19
7.67
7.35
7.61
6.91
7.88
6.67
7.49
7.76
7.99
7.45
6.80
7.80
7.93
7.60
7.1
8.18
7.30
7.95
9.27
7.45

AOIOPALIUA

1.61
0.48
0.04
1.85
0.16
2.36
1.05
1.51

0.90
1.38
3.46
1.54
1.93
1.10
2.30
0.75
1.58
0.96
1.13
2.83
1.15
1.13
3.14
4.88
6.25
1.32
0.04
1.42
0.57
3.27
5.53
0.83
2.37
2.21
3.70
0.06
1.25
1.06
2.10
3.45
4.05
0.12
1.97
0.93
2.29
245
2.02
1.99
1.47
0.49
2.20
3.89
1.55
0.51
2.60
4.43
1.68
0.70
0.10
2.29
2.04

0.19
0.80
0.59
0.91
1.48
1.52
1.97
2.25
3.24
3.50

Mog. alop

1.50
0.45
0.04
1.72
0.15
2.20
0.96
1.41

0.84
1.29
3.21
1.43
1.78
1.03
2.14
0.70
1.46
0.89
1.05
2.62
1.06
1.06
2.93

Wctounnkn: REUTERS, pacueTbl BaHka Mocksbl

© BbaHK MockBbl

ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB

11/20



Pyb6neBble obnurayuu

OMUTEHTbI

HedbTb 1 ras
FA3IMPOM A3
FA3MPOM A4
FA3MPOM A5
FA3MPOM A6
Tykovin 02
HIK UTEPA
HOBAT®OK, 01
Mocob6bnras, 01
PyccHedTb, 01
YamypTHIT, 01

OneKkTpo3aHepreTuka
BawkupaHepro, 02
BalukmpaHepro, 03
M'vopoOrK, 01
TNeHnaHepro, 01
MarnesuT, 01
MocaHepro, 02

PKC, 01
CsepanosaHepro, 01
TaTtaHepro, 01

OCK E3C 03

PCK EJC, 01

PCK ESC, 02

CBsA3b
BonraTtenekom 03
Bonratenekom 02
Lanbceasb 01
Hanbceasb, 02
Hanbceasb, 03
MITC, 04

MITC, 05

MeradoH

MeradoH, 03
PTK-NN3WHT, 04
CwubupbTenekom, 04
CwubupbTenekom, 05
CubupbTenekom, 06
CubupbTenekom, 07
C3 Tenekom, 02

C3 Tenekom, 03
CMAPTC, 02
CMAPTC, 03
Tartenekom, 03
YPCW 04

YPCW 05

YPCW 06

YPCWH, 07
LleHTpTenekom 04
LlenTp. Tenerpad, 03
IOTK, 02

IOTK, 03

IOTK 04

MeTannyprus
AmypmeTann, 01
WHMPOM, 02
VHMPOM, 03
MawnpUHBecT, 01
MawnpUHBecT, 02
Makcu-Ipynn, 01
M3 um. Ceposa, 02
HM3 um. KysbmuHa, 01
HCMM3, 01

OMK, 01

Pycan ®uH 02
PycAn®wuH, 03
Ceob6oaHbIn cokor, 02
CI MEYEN, 01

CI MEYEN, 02
CesepcTtans, 01
TO MEYEN 01
TMK, 01

TMK, 02

TMK, 03
Tynayepmet 02
yTns, 01

OBbLEMbI
O6oporT, Ob6vem,
MIH. py6.  mnpa. py6.
0.23 10000
1.04 5000
2.04 5000
22.13 5000
0.00 6000
8.85 2000
2.51 1000
2.56 1000
212.55 7000
7.39 1500
0.00 500
20.083 1500
27.75 5000
0.00 3000
1.01 1500
11.64 5000
0.30 1500
0.00 500
0.00 1500
83.87 7000
0.00 5000
81.27 7000
8.67 2300
0.00 3000
0.00 1000
21.20 2000
0.00 1500
0.00 1000
0.00 1500
0.00 1500
0.00 3000
2.75 2250
0.00 2000
0.00 3000
15.07 2000
10.17 2000
0.35 1500
0.00 3000
0.32 500
0.98 1000
0.00 600
5.60 3000
0.00 2000
0.00 2000
12.54 3000
13.32 5623
0.00 700
0.11 1500
52.70 3500
66.26 5000
1.77 1500
14.11 1000
10.45 1300
0.00 500
0.35 1000
2.87 3000
0.00 2000
0.00 1200
0.00 1000
0.00 3000
0.00 5000
0.99 6000
0.01 600
0.00 2000
35.99 5000
0.00 3000
0.00 3000
40.02 2000
0.00 3000
5.02 5000
4.03 1000
0.53 3000

MNOrALIEHUE/ BbIKYN

KynoH,%

Moraluexvie Odepra

18.01.2007 -
10.02.2010 -
09.10.2007 -
06.08.2009 -
17.11.2009 20.11.2007
07.12.2007 -
30.11.2006 -
21.12.2008 -
10.12.2010 12.12.2008
01.09.2008 01.12.2006

22.02.2007 -
09.03.2011 19.03.2009
29.06.2011 -
19.04.2007 -
18.12.2008 21.12.2006
18.02.2016 23.02.2012
15.04.2009 17.10.2007
01.03.2007 -
13.03.2008 -
12.12.2008 -
18.12.2007 -
22.06.2010 -

30.11.2010 -
30.11.2010 04.12.2008
15.11.2006 -
30.05.2012 02.06.2010
03.06.2009 -
22.04.2009 25.04.2007
25.05.2010 29.05.2007
11.04.2007 -
15.04.2008 -
08.04.2008 -
05.07.2007 -
25.04.2008 -
16.09.2010 23.09.2008
20.05.2009 -
03.10.2007 -
24.02.2011 28.02.2008
26.06.2007 26.12.2006
29.09.2009 -
06.05.2007 -
01.11.2007 -
17.04.2008 -
17.11.2011 20.11.2008
13.03.2012 17.03.2009
21.08.2009 -
01.04.2009 -
07.02.2007

10.10.2009 -
09.12.2009 -

26.02.2009

15.07.2010 19. 07 2007
18.05.2011 23.05.2007
03.04.2007 -
16.12.2008 28.11.2006
12.03.2009 13.09.2007
27.02.2009 -
14.02.2010 16.08.2007
19.05.2008 -
12.06.2008 -
20.05.2007 -
21.09.2008 -
22.11.2007 -
22.11.2007

12.06.2013 16. 06 2010
28.06.2007 -
12.06.2009 -
20.10.2006 -
24.03.2009 30.03.2007
15.02.2011 19.02.2008
02.12.2007 -
16.06.2010 25.04.2008

WHpvkaT.
ueHa

100.94
104.28
101.75
100.75
101.45
101.40
100.35
102.35
101.23
100.16

100.60
100.15
103.08
101.00
100.70
100.85
100.95
100.80
102.35
100.41
102.85
103.91

102.24
101.03
100.70
102.45
101.38
100.50
101.00
101.55
103.05
100.20
103.68
102.10
100.01
101.65
100.11
102.00
99.85

99.50

102.30
102.73
102.00
100.50
101.15
114.50
101.00

100.80
102.51

101.73
101.35
100.50
100.55
100.60
98.27

99.30

99.38

86.02

101.73
100.60
100.01
100.04
98.03

100.60
100.50
91.40

100.05
101.19
100.40
100.10
102.30

LEHA

Mokynka

100.75
104.28
101.75
100.67
101.35
101.36
100.35
102.20
101.23
100.00

100.40

Mpopaxa

N3MEHEHME,%

fieHs

Henens

mecsL

12 okTAGpa 2006 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
18.00 8.04 452 - 0.27 0.26
1261 7.88 6.88 - 2.96 277
0.21 7.45 583 - 0.98 0.92
1226 717 7.04 - 2.57 2.41
2762 7.05 - 586  1.06 1.00
33.66 9.62 8.61 - 1.09 1.00
33.99 937 6.60 - 0.14 0.13
3269 1050 8.92 - 1.19 1.09
2965 9.14 - 879 1.96 1.81
10.41 9.48 - 8.26 0.14 0.13
1249 944 7.72 - 0.37 0.34
227 829 - 8.49 223 2.05
2153 7.86 7.45 - 3.95 3.67
48.86 10.15 8.41 - 0.50 0.46
29.95 9.78 - 6.03 0.19 0.18
8.59 7.59 - 759 447 4.16
46.51 9.61 - 8.89 0.95 0.87
1292 1141 924 924 0.39 0.35
714 943 8.02 - 1.36 1.25
2276 7.07 7.01 - 2.01 1.88
2724 856 6.35 - 1.13 1.06
2396 7.94 7.15 - 3.20 2.99
2958 831 7.82 - 2.74 2.54
2853 8.12 - 7.80 1.96 1.82
52.36 12.91 5.38 - 0.10 0.09
30.55 8.64 - 8.20 3.05 2.82
2969 848 7.98 - 1.82 1.68
32.68 7.06 - 6.23  0.52 0.49
30.47 8.22 - 6.74 0.61 0.57
46.27 9.14 6.17 - 0.48 0.45
4460 898 7.21 - 1.39 1.29
0.13 878 879 - 1.05 0.97
33.22 12.06 7.34 - 0.70 0.65
4184 901 7.88 - 1.41 1.31
430 7.85 794 184 1.71
33.18 8.51 8.09 - 2.32 2.15
1.01 749 755 - 0.75 0.69
10.39 9.07 - 7.93 1.30 1.21
41.04 14.02 - 14.16  0.21 0.18
0.00 0.00 - 2.97 2.96
20.60 11.49 7.78 - 0.55 0.51
43.79 972 7.39 - 0.99 0.92
43.81 9.01 7.92 - 1.39 1.29
3123 8.16 - 8.09 1.92 1.78
5.06 8.30 - 8.02 224 2.08
20.04 12.05 8.18 - 2.45 2.27
1.87 965 9.62 - 2.23 2.03
18.12 1042 7.84 - 0.33 0.30
0.90 10.66 - 8.71 0.97 0.89
8.05 10.24 8.88 - 1.74 1.60
11.01 9.63 9.17 - 2.16 1.98
2433 10.56 - 9.00 0.74 0.68
41.04 10.65 - 10.04  0.59 0.53
270 1223 11.57 - 0.47 0.42
40.02 10.83 - 6.06 0.13 0.12
8.32 11.45 - 13.72 0.90 0.79
959 881 9.28 - 2.18 2.00
16.88 11.07 - 12.10 0.82 0.73
3.89 1.16 11.00 - 1.59 1.43
31.51 9.04 822 - 1.54 1.43
3156 7.95 7.07 - 0.59 0.55
395 720 7.32 - 1.85 1.72
4475 11.75 12.02 - 1.03 0.92
2095 561 7.50 - 1.07 1.00
2578 8.35 - 8.37 3.7 2.92
23.08 8.06 7.48 - 0.69 0.64
17.63 6.02 9.4 - 2.47 2.25
49.10 10.29 7.88 - 0.02 0.02
415 9.97 - 7.57 047 0.43
10.89 7.92 - 7.77  1.30 1.21
3499 9.74 987 - 1.07 0.98
29.15 9.29 - 8.04 1.43 1.32

WcTounnkn: REUTERS, pacyetbl BaHka Mockabl
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Pyb6neBble obnurayuu 12 okTAGpa 2006 r.

SMUTEHTDI OBbEMbI MOrALUEHUE/ BbIKYT LEHA W3MEHEHME,% OOXOAOHOCTb,% [OHPALIUA
n?nioizg MJ?pG[:[]_’ep’\ynyﬁ_ KynoH,%  TlMoraweHve Odbepra Mr:ﬁ:::r. Mokynka [lpopaxa  AeHb Hepena  mecsu HKO Tekywas Krnoraw. Kodepre [wop.net. Moga. aop
MawmHocTpoeHue
AsToBa3, 02 0.69 3000 9.20 13.08.2008 14.02.2007 100.51 100.51 100.60 -0.12 -0.09 -0.05 14.12 9.15 - 7.58 0.35 0.32
AsToBas, 03 0.00 5000 7.80 22.06.2010 26.06.2007 100.15 100.00 100.30 0.00 -0.35 -0.15 2265 7.79 - 7.70 0.69 0.64
Baroxmauy, 01 1.82 300 13.50 19.06.2008 - 105.50 105.50 105.80 -0.24 0.14 -0.09 41.05 12.80 10.11 - 1.52 1.38
BKM-®uHaHc, 01 0.00 1000 10.25 04.06.2008 06.12.2006 100.05 0.00 100.05 0.00 0.05 -0.45 35.38 10.24 - 9.58 0.15 0.14
Bonrabypmatu 01 0.01 600 11.10 08.10.2008 - 100.18 100.00 100.18 0.19 -0.09 0.07 5535 11.08 - - 1.89 1.89
[as-duHanc, 01 20.04 2000 8.49 08.02.2011 12.02.2008 100.24 100.17 100.24 0.05 -0.17 0.25 13.26 8.47 - 8.45 1.28 1.18
I'T-T3L Snepro 03 2.60 1500 12.04 18.04.2008 23.10.2006 100.05 100.03 100.10 0.00 -0.12 -0.03 57.07 12.03 - 10.60 0.03 0.03
EMNK 01 0.00 1000 0.00 02.10.2008 04.10.2007 100.03 99.95 100.10 0.00 0.00 -0.45 0.00 0.00 - -0.03 0.98 0.98
MxAsTo, 01 10.81 1200 10.70 14.03.2007 - 99.72 99.71 99.75 0.03 -0.03 0.05 8.21 10.73 11.30 - 0.42 0.38
Wxmalw, 02 0.65 1000 13.55 17.06.2008 19.12.2006 100.30 100.30 100.70 0.30 0.34 -0.25 41.95 13.51 - 1145 0.19 0.17
WnTerpa dunatc, 01 0.00 2000 10.50 20.03.2009 - 101.17 0.00 10145 0.00 0.00 -0.38 547 10.38 10.19 - 2.21 2.00
MPKYT 03 16.88 3250 8.74 16.09.2010 - 101.70 101.60 101.80 0.00 0.00 0.39 4.79 8.59 8.39 - 3.40 3.14
KAMA3-®unanc, 01 0.00 1200 6.00 11.11.2006 - 98.40 0.00 - 0.00 0.00 24.99 -
KAMA3-®uHaHc, 02 0.00 3000 8.45 17.09.2010 19.09.2008 100.15 100.00 100.30 0.00 0.18 0.22 4.40 8.44 - 8.54 1.82 1.68
Kpvorenmatu, 02 0.00 500 9.75 08.07.2008 - 100.62 100.00 0.00 0.00 0.02 040 2458 969 391 - 1.63 1.57
Mul-®uHanc, 01 1.01 1000 10.50 03.06.2009 06.06.2007 101.22 100.48 101.25 0.22 -0.30 0.55 36.25 10.37 - 8.68 0.63 0.58
MoTosunux. 3asogbl, 01 10.41 1500 10.00 22.01.2009 26.07.2007 100.66 100.65 100.80 -0.03 -0.40 0.25 20.82 9.93 - 9.29 0.77 0.70
MotopocTpoutens, 01 3.58 800 12.00 19.03.2009 20.09.2007 100.60 100.60 101.00 0.10 -0.15 -0.25 6.58 11.93 - 11.61  0.91 0.82
Mg, 01 0.00 750  9.90 21.07.2009 24.07.2007 100.23 100.01 100.45 0.00 -0.05 0.33 21.16 9.88 - 9.94 0.75 0.68
Mpomtpakrtop, 01 36.06 1500 9.75 03.07.2008 - 99.85 99.70 99.95 0.10 -0.10 -0.05 2564 9.76 4.35 - 1.62 1.55
PocsepTon, 01 0.00 800  9.30 26.05.2009 27.11.2007 100.61 100.50 100.72 0.00 -0.03 -0.07 34.14 9.24 - 8.89 1.06 0.98
Cantot-Oxeprus, 01 1.79 3000 10.15 25.12.2007 26.12.2006 100.08 100.03 100.08 0.01 -0.12 1.86 2948 10.14 - 9.48 0.21 0.19
HMO CATYPH, 01 0.02 1500 9.00 23.03.2008 24.03.2007 100.40 100.35 100.50 -0.10 -0.16 -0.04 4.68 8.96 - 8.04 0.45 0.42
Cesepcranb-asTo, 01 0.00 1500 11.25 21.01.2010 25.01.2007 101.71  0.00 0.00 0.00 0.00 0.00 2342 11.06 - 5.15 0.29 0.28
COK-AsTokomn., 01 5.16 1100 12.32 24.04.2008 27.10.2006 100.05 100.02 100.05 0.05 -0.10 -0.10 56.37 12.31 - 11.17  0.04 0.04
CrpontpaHcras, 01 11.74 3000 9.60 25.06.2008 - 101.25 101.25 101.55 -0.36 -0.03 0.30 27.62 948 897 - 1.58 1.45
TB3, 03 0.00 1000 9.25 18.06.2010 20.06.2008 100.53 100.30 100.75 0.00 0.10 -0.25 27.88 9.20 - 9.09 1.57 1.44
Tpancmaluxonamtr, 01 0.00 1500 1.00 01.12.2007 - 90.02 0.00 95.00 0.00 0.00 -1.10 3.62 1.11  10.80 - 1.13 1.02
Ypansaronsasog, 01 32.96 2000 9.40 30.09.2008 - 100.80 100.31 100.90 0.35 0.12 0.02 2.06 9.33 9.15 - 1.84 1.69
Ypansaronsasog 02 3.13 3000 9.35 05.10.2010 03.10.2007 100.55 100.50 100.55 0.05 -0.08 0.16 1.79 9.30 - 8.94 0.96 0.88
[o6bIBaroLasn NPOMbILLNIEHHOCTb
Benox-®uHanc, 01 0.00 1500 9.10 03.06.2009 - 100.99 0.00 0.00 0.00 0.09 -0.20 3141 9.01 8.85 - 2.34 2.15
CY3K, 02 0.00 1000 8.50 15.02.2007 - 100.05 0.00 0.00 0.00 0.09 046 1281 850 8.60 - 0.34 0.32
XaineHg Mong ®uHawc, 01 1.53 750 12.00 02.04.2008 - 99.82 99.62 9995 -0.18 0.10 -0.30 230 12.02 2.03 - 1.44 1.41
MoTpebutenbckui cekTop
Anapywkut 01 51.64 500 12.00 08.03.2007 - 100.40 100.20 100.50 -0.05 -0.05 0.15 11.18 11.95 10.85 - 0.41 0.37
ApHecT®uHaHc, 01 0.00 600 10.30 29.04.2009 25.04.2007 101.40 0.00 101.70 0.00 0.00 0.46 47.41 10.30 - 10.52 0.51 0.46
Bantuka, 01 0.00 1000 8.75 20.11.2007 - 101.10 0.00 0.00 0.00 0.15 27.09 863 7.62 - 1.13 1.05
Bantumop-Hesa, 02 0.00 800 11.65 15.05.2008 23.11.2006 100.15 100.00 100.30 0.00 -0.05 -0.15 46.60 11.63 - 8.46 0.12 0.11
Bumm-Bunnb-fanH, 02 50.52 3000 9.00 15.12.2010 - 103.48 103.48 103.55 -0.16 0.14 049 2762 870 8.16 - 3.50 3.23
I'pynna OCT, 02 5.54 1000 12.90 08.05.2008 10.05.2007 99.50 98.49 99.50 -0.25 -2.00 0.00 54.07 12.96 - 14.25 0.55 0.48
Dxen-3¢p-Cu, 02 2.54 1200 13.00 04.12.2007 05.12.2006 100.54 100.54 100.62 -0.02 -0.01 -0.43 45.23 12.93 - 8.96 0.15 0.14
Hupan-Nheecr, 01 0.00 1000 10.80 16.05.2007 - 101.30 101.10 101.50 0.00 0.00 0.00 4350 10.66 8.66 - 0.57 0.52
MHmapko, 01 0.00 1000 9.85 19.12.2008 22.12.2006 100.00 0.00 100.00 0.00 0.00 -0.20 29.68 9.85 - 9.57 0.20 0.18
KpacHbiin BocTok, 01 1.97 1500 11.50 25.02.2007 - 100.90 100.90 101.09 -0.05 0.00 -0.20 1449 1140 8.89 - 0.38 0.34
HytpunsecTxonauxr, 01 4.31 1200 11.00 09.06.2009 - 100.20 100.16 100.28 0.04 0.15 -0.25 8.74 10.98 2.79 - 2.48 2.42
Haduc KocmeTwke, 01 0.01 400 10.50 22.04.2007 - 100.35 100.05 100.35 0.05 -0.15 -0.01 4948 10.46 10.03 - 0.50 0.46
Orteu. nekapcrea, 02 0.00 1300 10.25 17.02.2009 21.08.2007 99.74 99.50 99.98 0.00 0.15 0.10 14.04 10.28 - 10.82 0.84 0.75
Ouvakoso, 02 0.00 1500 8.50 19.09.2008 - 99.23 99.20 99.25 0.00 -0.04 0.02 4.42 8.57 9.27 - 1.42 1.30
MAT-NHBecTMeHTC 02 0.00 1500 0.00 23.03.2009 - 100.00 0.00 0.00 0.00 0.00 -0.25 0.00 0.00 - 2.45 2.45
Pycckuin Tekctunb 02 0.74 1000 12.75 05.03.2009 - 98.30 98.30 9840 0.10 0.26 -1.41 11.88 1297 14.43 - 1.49 1.30
Pycckuit Tekctunb 03 1.47 1200 12.00 20.10.2009 18.10.2007 98.40 98.15 98.40 0.20 0.38 0.09 5556 12.20 - 14.20 0.94 0.82
Cansan, 01 0.52 1000 11.66 03.12.2008 06.06.2007 101.10 101.10 101.18 0.15 -0.06 -0.24 40.25 11.53 - 10.07  0.62 0.57
CuHeprus, 01 4.04 1000 10.70 22.04.2009 24.10.2007 98.00 97.50 98.80 -0.31 -1.45 0.05 49.25 10.92 - 13.22  0.96 0.85
TanocTo-®uHaHc, 01 0.00 1000 10.00 06.03.2009 07.09.2007 100.02 99.80 100.24 0.00 0.08 0.10 9.04 10.00 - 10.20 0.88 0.80
Akosnesckuii TekcTunb, 01 0.60 1000 12.00 31.10.2008 27.10.2006 99.98 99.98 100.05 -0.17 0.19 -0.09 54.58 12.00 - 11.81 0.04 0.04
ArponpombILLIeHHbIA KOMMJIEKC
AlNK Apkaga 01 3.01 600 13.20 28.06.2008 29.06.2007 100.17 100.05 100.17 -0.02 -0.19 0.12 37.61 13.18 - 13.28 0.68 0.60
ANK Apkaga, 02 3.99 1000 13.31 20.02.2009 22.08.2007 100.95 100.01 100.08 0.00 -0.04 -0.05 18.23 13.31 - 13.68 0.83 0.73
AMK Oro, 01 0.98 1100 15.50 22.04.2007 - 99.60 100.95 101.05 -0.26 0.15 -0.39 62.08 1535 13.60 - 0.41 0.36
AMK Oro, 02 1.30 1200 12.95 25.02.2009 - 10046 99.60 99.75 -0.05 0.00 -0.20 1597 13.00 13.58 - 1.91 1.68
BenrpaHkopm 0.00 700 10.90 02.12.2008 05.12.2006 99.30 100.01 100.90 0.00 0.00 0.35 10.75 10.85 - 7.76 0.15 0.14
EBpocepsuc 0.08 1500 14.00 18.12.2007 19.12.2006 100.61 99.20 100.20 -1.00 0.05 0.05 8.44 1410 - 17.68 0.19 0.16
KBK Yepemyuiku, 01 0.00 700 11.30 02.03.2009 05.03.2007 #REF! 0.00 101.00 0.00 0.00 1.10 1145 11.23 - 9.61 0.40 0.36
Moccenbnpom, 01 7.07 1000 13.00 12.12.2008 15.06.2007 99.10 100.88 101.06 -0.09 -0.03 0.12 41.67 12.88 - 11.76  0.65 0.58
MABA, 01 0.00 350 1.00 15.06.2008 - 100.12 0.00 99.10 0.00 0.00 0.00 0.71 1.01 - 1.68 1.66
Mpaimepu [lox, 01 0.00 750 12.50 10.11.2006 - 100.73 98.76 0.00 0.00 0.00 0.10 20.89 12.49 10.80 - 0.08 0.07
Pasynsii-dunarc, 01 29.71 3000 11.50 02.10.2008 05.04.2007 100.05 100.65 100.75 0.05 0.20 0.35 1.89 1142 - 9.90 0.48 0.44
Pycarpo 01 0.50 1000 11.66 19.07.2008 18.01.2007 100.25 100.05 100.50 0.00 -0.25 0.69 26.51 11.65 - 11.17  0.27 0.24
C- Arpo, 01 0.00 400 11.50 20.05.2009 21.11.2007 99.90 99.50 101.00 0.00 0.00 0.64 15.44 1147 - 11.73  1.04 0.94
CokonbHukn MK, 01 75.45 1000 11.50 26.02.2009 30.08.2007 99.92 99.70 0.00 0.20 0.15 -0.15 1292 11.51 - 11.92 0.86 0.77
Yepkuzoeo, 01 0.00 2000 8.85 31.05.2011 02.06.2009 0.00 100.10 0.00 0.00 -0.10 30.79 8.86 - 9.08 2.34 215
QPKO, 02 1.21 1500 10.50 22.01.2010 26.01.2007 100.27 100.27 100.40 0.07 0.13 -0.03 21.58 10.47 - 9.35 0.29 0.27
tOrTpaHanT 02 3.68 1000 11.50 25.11.2008 28.11.2006 99.40 99.36 99.50 -0.10 -0.15 0.00 42.22 11.57 - 15.50 0.13 0.11
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PO3HWUYHbIN ceKTop

Apbart aHg Ko, 01 0.00 1500 10.50 20.06.2008 22.06.2007 100.10 100.00 100.20 0.00 0.00 0.10 31.64 10.49 - 10.57 0.67 0.61
BukTtopus-®duHanc, 01 0.00 1500 9.90 29.01.2009 01.02.2007 100.09 100.02 100.15 0.00 0.10 -0.24 18.72 9.89 - 9.44  0.31 0.28
DOetckui mup, 01 0.99 1150 8.50 26.05.2015 - 98.50 98.50 9925 -0.86 0.51 -0.60 2981 863 8.9 - 6.08 5.58
Oukasa Opxupesn, 01 0.00 1000 11.30 09.04.2009 12.04.2007 100.50 0.00 0.00 0.00 0.10 0.22 27.86 11.24 - 10.67 048 0.43
Ouken-duHanc, 01 0.00 3000 9.25 17.03.2011 - 9855 9835 98.75 0.00 0.15 -0.61 5.07 9.39 9.89 - 3.71 3.38
OOMO-®uHaHc, 01 0.00 1000 12.50 14.02.2008 15.02.2007 99.93 99.86 100.00 0.00 -0.15 0.10 18.84 12.51 - 1247 0.35 0.31
EspoceTb, 02 3.01 3000 10.25 02.06.2009 04.12.2007 100.30 100.16 100.30 0.10 0.00 0.24 3566 10.22 - 10.19 1.08 0.98
WHkom-Napa, 02 473 1400 11.75 12.02.2010 16.02.2007 100.00 99.96 100.00 -0.05 -0.10 0.15 17.38 11.75 - 1225 0.34 0.31
Konewka TA, 01 0.00 1200 9.75 17.06.2008 19.12.2006 100.60 100.50 100.70 0.00 0.00 -0.45 21.90 9.69 - 6.71 0.19 0.17
Konewka T[, 02 6.48 4000 8.70 15.02.2012 18.02.2009 9945 99.35 9949 0.10 0.31 -0.70 11.68 8.75 - 9.26 2.13 1.95
Marnu 01 4.08 2000 9.34 19.11.2008 - 102.01 101.87 102.20 0.01 025 0.14 3582 09.16 844 - 1.90 1.75
Mapta ®uHanc, 02 1.59 1000 11.75 06.12.2009 07.06.2007 99.46 99.46 99.70 0.06 0.00 -0.20 4056 11.81 - 12.97 0.63 0.55
Mapra-®uHaHc, 01 1.02 700 14.84 22.05.2008 - 102.40 102.15 10255 -0.10 -0.18 -0.70 56.51 14.49 13.54 - 1.42 1.25
Matpuua duHaHc 4.21 1200 12.32 10.12.2008 13.06.2007 99.40 99.30 9949 -0.14 0.19 -0.05 40.17 12.39 - 13.65 0.64 0.57
MWP ®uHaHc 0.00 1000 = 9.89 27.12.2007 27.12.2006 99.98 99.90 100.05 0.00 -0.03 0.00 28.72 9.89 - 9.98 0.21 0.19
MoHeTka, 01 0.76 1000 10.70 14.05.2009 15.11.2007 99.90 99.50 99.90 0.15 -0.12 0.39 4280 10.71 - 11.07  1.02 0.92
Haryp npoaykr, 02 0.00 1000 10.75 16.06.2009 18.12.2007 100.17 0.00 100.20 0.00 0.04 -0.28 33.28 10.73 - 10.85 1.1 1.00
MepekpecTok, 01 0.00 1500 8.15 08.07.2008 - 100.12 0.00 100.15 0.00 0.10 0.00 2054 814 3.50 - 1.64 1.59
MNatepoyka GuHaHc, 01 0.57 1500 11.45 12.05.2010 - 110.00 109.00 110.20 0.04 043 048 46.11 1041 8.34 - 2.95 2.72
Matepouka ®uHaHc, 02 0.00 3000 9.30 14.12.2010 - 104.00 103.90 104.05 0.06 -0.14 058 28.79 894 8.31 - 3.48 3.21
TexHocuna, 01 1.97 2000 10.00 26.05.2011 28.05.2008 99.75 0.00 99.75 1.06 -0.85 -0.30 36.44 10.03 - 10.41 149 1.35
TOM-KHWUTA, 01 0.00 700 11.35 05.02.2009 08.02.2007 100.39 100.33 100.45 0.00 -0.05 0.02 19.28 11.31 - 9.93 0.33 0.30
JlecHast npombiwneHHocTb U LIBK

ALIBK-WHBecT, 02 0.00 500 11.80 20.05.2008 21.11.2006 100.21 100.11 100.30 0.00 -0.30 0.40 16.16 11.78 - 9.80 0.1 0.10
AUBK, 03 0.52 1500 9.95 14.04.2011 18.10.2007 100.85 0.00 101.15 0.10 044 -0.09 2263 9.87 - 9.38 0.96 0.88
Bonra, 01 7.67 1500 12.00 13.03.2007 - 101.05 101.05 101.25 -0.25 -0.10 -0.10 9.21 11.88 9.33 - 0.42 0.39
FOT3K, 02 10.78 1500 11.50 18.06.2009 21.12.2006 99.90 99.80 99.95 -0.10 0.10 0.35 34.97 11.51 - 11.62 0.19 0.17
[3-duHanc, 01 0.00 400 11.60 23.05.2008 25.05.2007 99.89 0.00 99.99 0.00 0.00 -0.23 4386 11.61 - 12.09 0.59 0.53
HIK 01 0.00 500  0.00 31.01.2008 - 99.75 99.50 100.00 0.00 0.00 0.05 0.00 0.00 - 1.81 1.80
N3® Cotos, 01 0.00 300 10.00 09.10.2007 - 99.00 99.00 0.00 0.00 -1.00 -0.06 1.64 10.10 11.39 - 0.97 0.87
CTpouTenbCTBO, UNOTEKa U HeABUXKUMOCTb

Apamanrt, 01 5.44 500 13.10 05.06.2008 - 101.30 101.21 10140 -0.05 -0.20 -0.87 4486 1293 11.94 - 1.48 1.32
ApnamaHT, 02 1.12 2000 11.25 20.05.2010 24.05.2007 100.10 100.00 100.10 0.07 -0.07 0.10 1479 11.24 - 11.53  0.60 0.53
AMXKK 01 0.00 1070 11.00 01.12.2008 - 108.02 0.00 108.85 0.00 0.33 -0.55 10.18 7.02 - 1.91 1.78
AVXKK, 02 0.00 1500 11.00 01.02.2010 - 111.30 110.20 111.30 0.45 0.00 -0.71 2140 988 7.23 - 2.84 2.65
AVXKK, 03 0.00 2250  9.40 15.10.2010 - 106.00 0.00 0.00 0.00 -0.09 0.00 2266 887 7.19 - 2.44 2.28
AVXKK, 04 0.00 900 8.70 01.02.2012 - 106.50 106.00 107.00 0.00 0.00 0.00 16.92 817 7.41 - 4.28 3.98
BXo, 01 10.02 500 12.65 19.12.2008 22.12.2006 100.20 100.01 100.20 0.20 -0.05 0.01 6.58 12.62 - 11.54 0.20 0.18
'masmoccTpoit, 01 0.00 2000 1.00 27.05.2007 - 91.35 90.00 100.00 0.00 0.00 1.10 1.26 1.09 16.77 - 0.62 0.53
maemoccTpon, 02 0.00 4000 11.50 17.03.2011 22.03.2007 101.36 101.31 10140 0.00 -0.29 0.00 6.30 11.35 - 8.28 044 0.41
MHTEKO, 01 0.00 1200 10.95 15.02.2007 - 100.20 0.00 100.20 0.00 0.00 - 16.50 10.93 10.19 - 0.35 0.32
MckutnmuemenT 02 0.02 500 12.50 05.11.2008 07.11.2007 100.65 100.32 100.65 0.64 0.15 -0.14 21.58 1242 - 12.37  1.00 0.89
Wckntumuemet, 01 0.16 200 16.80 24.12.2006 - 101.32 101.01 101.35 -0.03 -0.05 0.04 8.28 16.58 10.07 - 0.20 0.18
JlasepHa, 01 0.00 1000 11.25 08.04.2010 12.04.2007 100.40 0.00 0.00 0.00 0.00 -0.15 5579 11.21 - 10.68 047 0.43
MWA, 01 0.07 2200 10.00 20.09.2012 - 102.50 101.50 102,50 0.99 049 -024 1515 976 9.29 - 2.46 2.25
MWA, 02 0.00 1000 9.50 09.08.2008 06.02.2007 100.10 100.00 100.20 0.00 0.00 -0.20 16.66 9.49 - 9.48 0.32 0.29
MWA, 03 0.00 1500 9.40 23.02.2012 30.08.2007 100.18 100.10 100.25 0.00 0.00 -0.34 10.56 9.38 - 9.51 0.85 0.78
Mwupakc Mpynn 26.46 1000 12.50 19.08.2008 - 101.15 101.15 101.25 0.15 020 0.15 1712 1236 11.58 - 1.69 1.52
MOWA, 01 0.00 1500 9.00 21.12.2010 23.12.2006 102.16 101.72 102.60 0.00 -0.98 0.69 27.62 8.81 - -1.73  0.20 0.20
MNyIK, 05 1.56 1120 10.20 20.05.2008 22.05.2007 99.40 99.40 9948 0.02 0.05 -0.06 13.97 10.26 - 11.70 0.59 0.53
CanasarcTekno 01 8.26 750 11.60 25.03.2008 - 103.30 103.00 103.30 0.15 -0.10 -0.39 4.77 1123 9.33 - 1.38 1.26
Canasarcrekrno 02 0.70 1200 9.28 28.10.2009 31.10.2007 100.21 100.00 100.25 0.11 -0.06 0.10 40.93 9.26 - 9.27 0.99 0.91
Cu6. uemeHt., 03 0.00 800 9.70 12.06.2008 14.06.2007 100.08 99.95 100.20 0.00 0.25 -0.40 31.36 9.69 - 9.77 0.65 0.59
Cy-155 0.01 1500 10.50 30.03.2007 - 100.19 100.00 100.19 0.19 0.09 -0.29 3.74 1048 10.45 - 0.46 0.42
TepHa-®uHatc, 01 7.58 500 14.00 16.12.2008 19.12.2006 100.42 100.42 100.49 0.12 -0.17 0.05 8.44 13.94 - 11.63 0.19 0.17
LIYH JleHCneuCMY, 01 0.25 1000 12.00 22.04.2010 24.04.2008 100.00 99.00 100.99 0.00 0.01 -0.01 54.90 12.00 - 11.86 1.33 1.19
HOCKK, 01 0.23 600 14.00 01.07.2008 17.01.2008 100.17 100.06 100.17 0.12 -0.12 0.07 37.97 13.98 - 8.17 1.17 1.08
TpaHcnopTt

AsuaK. Camapa, 01 0.00 350 14.00 08.03.2007 - 100.83 100.66 101.00 0.00 0.15 060 13.04 13.88 11.70 - 0.41 0.36
Uer Jand XsHanudr, 02 11.69 3000 11.59 22.05.2008 23.11.2006 100.12 100.10 100.14 0.07 0.04 0.01 4414 11.58 - 10.11 0.12 0.1
MMK-Tpatc, 01 0.00 650 11.50 10.07.2008 11.01.2007 100.50 100.50 100.65 -0.30 0.06 059 28.36 11.44 - 9.21 0.25 0.23
P>, 05 0.33 10000 6.67 22.01.2009 - 100.10 100.00 100.10 0.07 0.02 0.00 1389 6.66 6.73 - 2.13 2.00
P>, 03 18.01 4000 8.33 02.12.2009 - 104.40 104.10 104.50 0.00 -041 057 2876 798 6.86 - 2.76 2.59
P>0, 02 0.00 4000 7.75 05.12.2007 - 101.75 101.70 0.00 -0.20 -0.05 180 26.75 7.62 6.23 - 1.10 1.03
P> 07 0.64 5000 7.55 07.11.2012 - 102.57 102.61 10268 0.15 -0.05 0.18 3041 736 7.15 - 4.86 4.54
P> 06 2.03 10000 7.35 10.11.2010 - 101.55 101.55 101.67 -0.04 -0.15 011 2960 7.24 7.02 - 3.51 3.28
P> 04 0.00 10000 6.59 14.06.2007 - 100.50 100.45 100.60 0.00 -0.09 -0.10 2130 6.56 5.89 - 0.66 0.62
TpaHcaapo-GuHaHcel, 01 0.00 2500 11.65 05.02.2009 09.08.2007 100.54 100.42 100.65 0.00 -0.01 -0.21 19.79 11.59 - 1121 0.80 0.72
OpkOHMoH 01 1.20 1500 13.00 10.11.2009 15.05.2007 99.60 99.44 99.60 0.00 -0.30 0.00 20.30 13.05 - 14.41  0.57 0.50
HOT3wp, 01 0.01 1000 10.65 22.11.2006 - 100.15 100.02 100.15 0.14 -0.34 0.21 4056 10.63 9.03 - 0.12 0.1
HOT3ip, 02 0.00 1000 10.40 10.03.2009 13.03.2007 100.43 100.35 100.50 0.00 0.00 0.61 8.26 10.36 - 9.67 0.41 0.38

WcTtounukn: REUTERS, pacuetsl baHka MockBbl
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Pyb6neBble obnurayuu

SMUTEHTDI OBbEMbI
O6opoT, O6bem,
MrH. py6.  mnpa. py6.
Xumus u HedbTexmums
'pynna Huton, 01 0.00 1000
Hoporo6yx, 01 0.00 900
KynbbiwesasoT-nHsecT, 02 0.00 2000
MapuitckniiHM3, 01 0.35 800
HUKOCXUM, 01 15.36 750
HKHX, 04 0.26 1500
HKHX, 03 0.00 2000
CAHOC 02 4.26 3000
YXK, 01 0.00 500
®PUHAHCOBbIWN CEKTOP
AbcontoT 6aHk, 02 0.51 1000
AK BAPC, 02 0.00 1500
BaHk 3eHuT, 01 0.00 1000
Bank 3EHUT, 02 2.33 2000
BaHk Kegp, 01 0.00 450
Bank CI16, 01 7.60 1000
BaHk CnypT, 01 0.00 500
BHewwTopr6ank 04 0.00 5000
BHewToprbank 05 0.00 15000
[a36aHk, 01 1.00 750
[asnpombGaHk, 01 10.88 1500
EBPP, 01 0.00 5000
EBPP, 02 0.00 5000
KUT ®duHaHc, 01 0.50 2000
MacTep-baHk, 02 8.02 1000
MKB 01 0.00 500
MKB, 02 1.00 1000
MMB, 01 0.00 1000
MMB, 02 0.00 3000
Mockommepu6aHk, 01 0.00 1000
HOMOC-BaHk, 06 3.59 800
HOMOC-BbaHk, 07 0.00 3000
H®K, 01 10.06 1000
Mpo6busHecbatk, 05 0.00 1000
PocbaHk, 01 1.41 3000
Poccenbxo3baxk 01 0.00 3000
Poccenbxo3baHk, 02 0.76 7000
Pycckuin Ctangapt 04 1.56 3000
Pycckuin Ctangapt 05 0.00 5000
Pycckuin Ctangapt, 03 0.01 2000
Pycckuin Ctangapt, 06 0.00 6000
Pycb-baHk, 01 5.01 1400
CunbakagembaHk, 01 0.00 470
CunbakapgembaHk, 02 0.00 1500
CubakagembaHk, 03 0.10 3000
CobuHbaHk, 01 0.00 2000
COHO3 6aHk, 01 3.30 1000
CypocTp. 6aHk, 01 0.00 1500
TatdoHabaHk, 03 7.40 1500
TK ®uHaHc, 01 0.00 1000
TypanAnem 01 0.00 3000
YpansHewToprbaHk, 01 0.00 1500
PuHaHc VIHT UHB, 02 0.00 2500
XKB BaHk, 02 0.00 3000
XKB BaHk, 03 0.00 3000
tOHnacTpymbGaHk, 01 0.70 1000

MOrALUEHUE/ BbIKYT

KynoH,%

12.00
9.90
8.80

12.40

14.00
9.99
8.00

10.00

10.00

9.70
8.25
8.00
8.39
0.00
9.60
9.25
6.50
6.20

10.00
9.60
12.00
9.25
10.50
10.00
10.75
0.00
10.25
7.50
8.50
8.25
12.50

Morawwexue Odpepra

16.12.2008 19.12.2006
11.06.2008 13.12.2006
04.03.2011 -
16.12.2008 19.06.2007
14.12.2006 -
26.03.2012 02.04.2009
01.09.2007 -
10.11.2009 13.11.2007
21.01.2011 26.01.2007

30.06.2008 02.06.2007
22.01.2009 26.07.2007
24.03.2007 -
16.02.2009 —
05.10.2007 13.10.2006
22.06.2009 17.06.2007
15.11.2007 16.11.2006
19.03.2009 22.03.2007
17.10.2013 26.04.2007
25.11.2008 21.11.2006
27.01.2011 b
12.05.2010 -
21.04.2011 -
18.12.2008 17.12.2006
23.05.2008 25.05.2007
25.04.2007 -
04.06.2009 06.12.2007
13.02.2007 -
11.02.2009 14.02.2007
10.12.2008 06.12.2006
16.08.2007 -
16.06.2009 18.12.2007
12.05.2009 07.05.2007
29.04.2009 -
15.02.2009 14.02.2007
04.06.2008 06.12.2006
16.02.2011 -
03.03.2008 -
09.09.2010 15.03.2007
22.08.2007 -
09.02.2011 15.08.2007
19.03.2009 22.03.2007
05.04.2007 -
12.12.2008 15.06.2007
04.06.2009 -
13.05.2009 14.11.2007
24.04.2008 -
02.07.2009 05.07.2007
19.05.2009 20.11.2007
18.09.2008 22.03.2007
06.10.2009 b
24.04.2008 26.04.2007
12.09.2007 -
11.05.2010 15.05.2007
16.09.2010 22.03.2007
17.02.2009 20.02.2007

WHopkaT.
ueHa

100.48
100.53
100.75
100.60
100.82
104.75
100.00
105.77
100.56

100.55
100.00
100.10
100.00
99.95

99.00

100.10
100.65
100.45
100.10
98.46

100.15
100.05
100.60
100.00
100.15
99.90

101.00
100.05
100.57
102.20
100.15
100.00
98.46

100.98
100.32
101.65
100.00
99.90

100.25
99.87

100.10
100.19
100.90
100.35
100.00
101.80
99.95

99.92

100.00
100.00
100.35
100.00
99.75

99.40

100.25

LLEHA

Mokynka

100.30
100.35
100.70
100.60
100.82
0.00
0.00
105.77
100.01

Mpopaxa

100.65
100.70
100.80
100.99
100.90
104.75
0.00
105.84
101.10

100.55
0.00
100.20
100.00
0.00
99.80
100.20

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 -0.20 0.40
0.00 0.00 -0.25
0.00 0.35 -0.05
-0.05 0.10 -0.10
-0.05 -0.02 -0.18
-0.02 -0.19 0.10
0.00 0.00
0.05 0.05 0.19
0.00 0.00 0.02
-0.07 -0.05 047
0.00 0.00 -0.40
0.00 0.05 0.05
0.00 0.00 -0.15
0.00 0.00 0.15
-0.20 -0.15 -0.35
0.00 0.00 0.10
0.00 0.00 0.35
0.00 -0.15 0.05
-0.05 0.00 0.00
-0.94 -0.10 0.51
0.00 0.00 0.00
0.00 0.07 -0.04
0.00 -0.15 -0.10
0.04 0.00 0.04
0.00 -0.20 0.00
0.00 -0.05 0.20
0.00 - 0.00
0.00 - 0.00
0.00 0.00 -0.11
0.05 020 -0.24
0.00 -0.10 0.15
0.00 0.00 0.00
0.00 -0.55 0.05
0.00 0.00 -0.17
0.00 0.00 -0.10
0.02 -025 0.84
0.00 0.00 0.25
0.00 0.40 0.00
0.10 -0.30 -0.20
0.00 0.00 -0.24
-0.10 0.10 0.10
0.00 0.00 0.19
0.00 0.00 -0.15
-0.45 -0.94 0.05
0.00 0.00 0.00
0.18 -0.04 0.11
0.00 -0.15 0.05
0.00 0.07 -0.15
0.00 0.00 0.00
0.00 0.00 0.20
0.00 -0.10 0.19
0.00 - 0.00
0.00 0.10 -0.25
0.00 0.00 0.00
-0.10 -0.08 -0.06

12 okTAGpa 2006 r.

AOOXOOHOCTb,%  AOIOPALIUA
HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
37.15 11.94 - 9.1 0.19 0.17
3228 9.85 - 6.61  0.17 0.16
796 873 877 - 3.72 3.42
38.39 12.33 - 11.73  0.66 0.59
4526 13.89 8.85 - 0.18 0.16
246 954 - 796 2.26 2.09
438 800 823 - 0.62 0.58
4055 9.45 8.01 - 2.64 2.45
20.55 9.94 - 8.30  0.29 0.27
10.36  9.65 - 9.09 0.62 0.57
17.18  8.25 - 839 0.77 0.71
416 799 7.74 - 0.45 0.42
12.87 839 8.56 - 2.16 1.99
0.00 0.00 - 9.13  0.01 0.01
710 9.70 - 11.60 0.66 0.60
13.94 924 - 8.11 0.10 0.09
3.56 6.46 - 499 044 0.42
1291 6.17 - 545 0.53 0.50
4249 10.99 - 9.69 0.1 0.10
1342 721 766 - 3.73 3.46
6.89 4.48 - 3.55 3.54
9.24 444 - 4.48 4.48
33.37 10.44 - 6.96 0.18 0.17
44.42 11.75 - 12.04 0.59 0.53
2215 10.48 10.60 - 0.52 0.47
35.62 10.41 - 10.74 1.08 0.98
1296 822 526 - 0.34 0.33
9.97 6.50 - 6.29 0.35 0.32
33.69 9.71 - 585 0.15 0.14
1511 981 741 - 0.82 0.77
2554 8.24 - 826 1.13 1.04
18.26  9.80 - 10.15 0.55 0.50
47.15 10.86 10.10 - 2.22 2.01
1445 9.16 - 6.26 0.35 0.33
719 7.48 - 539 0.15 0.15
1054 772 761 - 3.70 3.44
9.04 825 841 - 1.34 1.23
562 7.61 - 7.80 042 0.39
11.28 8.38 8.24 - 0.84 0.78
1243 8.1 - 842 0.82 0.76
575 10.49 - 10.21  0.44 0.40
144 873 5.66 - 0.72 0.68
712 991 - 8.89 0.66 0.60
32.88 9.57 9.66 - 2.33 212
48.33 12.00 - 1233 1.01 0.90
19.26 9.09 8.23 - 1.42 1.32
27.90 10.51 - 10.80 0.71 0.64
13.70 10.01 - 10.46  1.05 0.95
589 10.75 - 10.69 0.44 0.40
0.00 0.00 - 2.99 2.99
21.34 10.21 - 9.92 052 0.47
575 750 7.63 - 0.90 0.84
3447 8.52 - 9.12 057 0.52
452 830 - 9.99 044 0.40
1712 12.47 - 11.58 0.36 0.32

WcTounnkn: REUTERS, pacyeTbl BaHka Mockabl
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Poccuinnckue eBpoobnurayum 7 12 okTa6psa 2006 r.

OMUTEHTbI OBbEM NOrALLEHUE LEHA M3MEHEHUE,% JOOXOOHOCTb,% PEUTUHI AOPALIUA

Heit o Cnpag k
O6bem, mrH.  KyroH,%  MoraiweHve A A Mokynka Mpopaxa [eHb Heaeno Mecsy K noraw. Tekywas oA

noraweHys benchmark Fitch S&P  Moody’s [iop. net.  Mog. alop

CyBepeHHble eBpooGnuraumm

Poccus 07 $ 2400 10 26.06.2007 257 103.19 103.25 0.00 -0.12 -0.18 5.22 9.69 37 BBB+ A- Baa2 0.67 0.65
Poccua 10 $ 2718 8.25 31.03.2010 1266 105.00 105.19  0.00 0.00 0.48 5.47 7.86 69 BBB+ A- Baa2 1.83 1.78
Poccus 18 $ 3466 11 24.07.2018 4303 14294 143.44 -0.04 0.09 -0.17 5.88 7.70 111 BBB+ A- Baa2 7.57 7.35
Poccus 30 $19 526 5 31.03.2030 8571 111.44 111.69 -0.06 0.51 0.00 5.83 4.49 105 BBB+ A- Baa2 755 7.34
Poccua 28 $ 2500 12.75 24.06.2028 7926 178.00 178.75 -0.28 0.10 0.11 6.17 7.16 140 BBB+ A- Baa2 10.50 10.18
O6nuraumm MuHdmHa PO

MINFIN 8 $ 1322 3 14.11.2007 398 98.25 98.50 0.00 0.00 1.29 6.14 3.05 0 BBB+ A- Baa2 2.78 2.58
MINFIN 5 $ 2837 3 14.052008 580  96.00 9600 0.00 013 020 636 3.13 0 BBB+ A- Baa2 376 3.57
MINFIN 7 $ 1750 3 14.05.2011 1675 87.38 88.13 0.56 0.14 1.05 7.29 3.43 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries

ARIES 01 € 2000 6.182 25.10.2007 378 103.28 103.34  0.00 -0.08 -0.16 3.66 5.99 6 Aaa 2.63
ARIES 02 € 1000 7.75 25.10.2009 1109 110.84 111.15 0.08 -0.13 -0.23 3.88 6.99 19 Aaa 2.64 2.55
ARIES 03 $ 2436 9.6 25.10.2014 2935 128.00 128.25 -0.29 -0.22 0.90 5.28 7.50 49 Aaa 5.86 5.71
MyHuuMnanbHbIe eBpooGnuraumm

Mocksa 11 € 374 645 12.10.2011 1826 107.73 108.08 -0.01 -0.12 -0.11 4.68 5.99 94 BBB+ BBB+ Baa2 4.44 4.25
TatapctaH 15 $ 250 7.7 03.08.2015 3217 101.25 102.25 0.15 -0.04 -0.94 7.50 7.60 272 6.48 6.24
KopnopaTtuBHble eBpooGnurauum

PocHedTb 06 150 12.75 20.11.2006 39 100.50 100.75 0.00 -0.25 -0.61 7.06 12.69 208 BB+ BB Baa2 0.09 0.09
CunbHedTb 07 400 11.5 13.02.2007 124 101.71 102.00 -0.04 -0.13 -0.49 6.02 11.31 98 NR BB 0.33 0.32
xen-Och-Cu 07 60 9.75 10.04.2007 180 100.77 101.27  0.00 0.00 0.08 8.15 9.68 312 0.50 0.48
FA3MNPOM 07 500 9.125 25.04.2007 195 101.75 101.94 -0.03 -0.04 -0.13 5.67 8.97 55 BBB- BB+ Baa1l 0.50 0.49
THK 07 700 11 06.11.2007 390 105.11 105.41 0.15 -0.17 -0.25 5.93 10.47 79 BBB- BB+ Baa1 0.98 0.95
MTC 08 400 9.75 30.01.2008 475 103.66 104.21 -0.02 -0.04 -0.28 6.72 9.41 188 BB- WR 1.22 1.18
Cuctema 08 350 10.25 14.04.2008 550 104.44 10495 0.01 -0.09 -0.44 7.07 9.81 221 B+ BB- 1.42 1.38
Anpoca 08 500 8.125 06.05.2008 572 103.00 103.50 0.16 0.08 -0.10 6.07 7.89 121 B 1.44 1.40
Bumm-Bunne-fland 08 150 8.5 21.05.2008 587 101.36 101.99 0.02 -0.10 -0.58 7.57 8.39 272 B+ WR 1.48 1.43
MMK 08 300 8 21.10.2008 740 101.40 101.78 -0.05 0.08 -0.76 7.24 7.89 238 BB- BB WR 1.83 1.77
CubHedTb 09 500 10.75 15.01.2009 826 109.50 110.16 -0.64 0.22 0.11 6.15 9.82 129 NR BB 2.02 1.96

Cesepcrans 09
CurpoHuke 09

325 8.625 24.02.2009 866 103.34 103.78  0.10 -0.01 -0.42 7.05 8.35 219 2.16 2.09
200 7.875 02.03.2009 872 98.95 99.53 -0.04 -0.19 0.00 8.36 7.96 351 2.20 2.1

Bbimnenkom 09 10 16.06.2009 978 107.48 108.15 -0.04 0.04 -0.26 6.87 9.30 209 BB+ WR 235 227
EspaaxonguHr 09 300 10.88 03.08.2009 1026 ~ 109.31 110.00 -0.05 0.01 -0.45 7.13 9.95 234 245 2.37
HOPHWKE/Tb, 09 500 7.125 30.09.2009 1084  101.59 102.26  0.09 0.09 -0.13 6.52 7.01 174 2.7 2.63

PP PPAPPAPPAMNPAPADDDPAPAPLPAPARADDDDLPLLPLPLAL
IS
o
=)

rA3MPOM 09 700 105 21.10.2009 1105 11319 113.38 -0.04 -002 006 567 9.28 89 BBB- BB+ Baal 257 2.50
MerachoH 09 375 8 10.12.2009 1155 101.61 10225 0.09 -014 006 741 787 263 BB BB- WR 278 2.68
Bbimnenkom 10 300 8 11.022010 1218 10248 103.32 -0.04 017 013 714  7.81 235 BB+ WR 295 2.85
FA3MPOM 10 1000 7.8 27.09.2010 1446 11120 11158 006 -0.18 -0.32 463  7.01 90 BBB- BB+ Baal 3.56 3.40
MTC 10 400 8.375 14.10.2010 1463 103.45 10405 -007 005 008 7.33 810 255 BB- WR 350 3.38
Boimnenkom 11 300 8.375 22.10.2011 1836 104.85 10559 0.00 0.00 000 721 799 246 4.07 3.93
Cucrema 11 350 8.875 28.01.2011 1569  103.34 104.02 -0.03 0.13 -0.74 793 859 315 B+ BB- 3.61 3.47
MTC 12 400 8 28.01.2012 1934 10150 10193 0.09 -0.03 -099 7.65 7.88 290 B+ 435 419
lanepes 13 175 10.13 15.05.2013 2407 9950 100.12 0.00 -0.39 051 1023 10.18 548 475 452
Cesepcrans 14 375 9.25 19.04.2014 2746 106.87 10757 010 048 -1.07 801 866 327 BB- BB- WR 542 5.21
Anpoca 14 800 8.875 17.11.2014 2958 113.38 114.13 -017 -001 016 670 7.83 196 BB- BB- WR 590 5.71
PX[ 30 12600 rub 8.375 30.06.2012 2088 10163 000 000 -085 012 769 824 142 2.39 2.35
PX[ 30 1000rub 11 30.06.2012 2088  101.38 101.75 - 000 000 1069 10.85 406 4.49 4.37
TA3[MPOM 12 € 1000 4.56 09122012 2250 97.88 9813 006 -026 -0.36 4.97 466 120 5.28 5.03
A3MPOM 13-1 $ 1750 9.625 01.03.2013 2332 117.90 118.00 -0.08 -0.03 032 618 8.16 143 BBB- BB+ Baal 4.99 4.84
A3MPOM 13-2 $ 1222 4505 22.07.2013 2475 9621 9729 006 -026 058 590 468 115 2.79 2.71
A3MPOM 13-3 $ 647 5625 22.07.2013 2475 99.13 9950 -0.10 -002 038 597 567 123 2.55 2.48
IA3MPOM 15 $ 1000 5.875 01.06.2015 3154 10425 10525 -0.11 -028 -055 525 564 144 6.91 6.57
EspasxonauHr 15 $ 750 825 10.11.2015 3316 100.50 101.00 0.32 028 -1.16 8.17  8.21 339 BB BB- 6.34 6.09
A3MPOM 20 $ 1250 7.201 01.02.2020 4860 10450 110.00 -0.24 0.00 000 6.68 6.89 190 BBB- BB+ Baal 8.82 8.54
TA3MPOM 34 $ 1000 8.625 28.04.2034 10060 123.12 12363 -040 -031 011 676  7.01 186 BBB- BB+ Baal 11.94 1155

Wctounnkn: REUTERS
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Poccuinnckue eBpoobnurayum

SAMUTEHTDI

OBbLEM

O6bem, MH.  KyroH,%

NOrALULEHUE

lMoraweHue

EBpooGnuraummn domHaHCOBOro cekTopa

CbepbaHnk 06
MpomcesAsbbaHk 06
Pycc. Ctang 07
MeTpokommepy 07
Pycc. Ctang 07
MmnekcbaHk 07
AnbcabaHk 07
Pycc. Ctang 07
HOMOC 07

MBI™ Hukonn

Pycc. Ctang 07
Poc6aHk, 07

BTBE 07
MocHap6aHk 07
MBPP 08

Pycc. Ctang 08
CwnbakagembaHk 08
Anbdabank 08
PocBP 08

AK BAPC 08
[a3npombaHrk 08
BTG 08
PuHaHcbaHk 08
Poc6aHk, 09
MocHap6aHk 08
XKB BaHk 08-1
XKB BaHk 08-2

PeHeccaHc Kanutan 0€

MeTpokommepy 09
Abcontot 09
CubakagembaHk 09
BuHGaHk 09

BaHk Mocksbl, 09
MpomcesAsbbaHk 10
Pycc. Ctang 10
BaHk Mocksbl, 10
Poccenbxo3baHk 11
Pycc. CtaHg 11
[a3npombank 11
BTB 11

Bank Mocksbl 13
Cb6epbaHk 13
Poccenbxo3baHk 13
[a3npombaHk 15
BTB 15

CbepbaHk 15
MpomcTponbark 15
BaHk Mocksbl 15
AnbcabaHk 15
Pycc. CtaHg 15
BTB 35

$ 1000
200
200

-
o
a
o

PR PAPPRPLPRPARPRPRPAPAAANPNPRPRPARAAPLRPRPRPRPAPALRLANRARPRPAPAALAANANPRPRPAPAPALALL
N
o
o

R R

-
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o o

$ 1000
$ 400
$ 300
$ 225
$ 200
$ 1000

© BaHK MockBbl

7.235
10.25
6.72
9
8.75
9
7.75
7.8
9.125
9
8.75
7.625
8.385
717
8.625
8.125
9.75
7.75
6.5
8
7.25
6.875
7.9
9.75
4.375
9.125
8.625
8
8
8.75
9

24.10.2006
27.10.2006
08.02.2007
09.02.2007
14.04.2007
29.06.2007
09.02.2007
28.09.2007
13.02.2007
19.03.2007
14.04.2007
09.07.2007
30.07.2007
05.10.2007
03.03.2008
21.04.2008
19.05.2008
02.07.2008
11.08.2008
27.10.2008
30.10.2008
11.12.2008
12.12.2008
24.09.2009
30.06.2008
04.02.2008
30.06.2008
31.10.2008
23.03.2009
07.04.2009
12.05.2009
18.05.2009
28.09.2009
04.10.2010
07.10.2010
26.11.2010
29.11.2010
05.05.2011
15.06.2011
12.10.2011
13.05.2013
15.05.2013
16.05.2013
23.09.2015
04.02.2015
11.02.2015
29.09.2015
25.11.2015
09.12.2015
16.12.2015
30.06.2035

DHen no
roratueHms

12
15
119
120
184
260
120
351
124
158
184
270
291
358
508
557
585
629
669
746
749
791
792
1078
627
480
627
750
893
908
943
949
1082
1453
1456
1506
1509
1666
1707
1826
2405
2407
2408
3268
3037
3044
3274
3331
3345
3352
10488

LEHA

Mokyrka

100.00
100.06
99.81
100.53
100.50
101.66
100.00
100.27
100.35
100.58
100.50
100.49
101.88
100.87
100.39
100.45
102.21
100.37
100.20
99.32
102.27
102.13
101.00
104.13
97.25
100.97
99.83
97.99
99.73
98.63
101.12
100.00
103.54
100.42
97.10
102.13
102.19
99.42
103.79
105.71
101.13
101.19
104.33
97.47
105.63
100.51
99.19
100.60
99.75
98.99
100.66

Mpopaxa

100.25
100.10
100.15
100.86
101.00
101.99
100.50
100.50
100.65
100.93
101.00
101.00
102.38
101.29
100.80
101.08
102.51
100.81
100.92
99.80

102.57
102.34
101.56
104.82
97.64

101.63
100.58
98.99

100.40
100.13
101.70
101.00
103.81
101.10
97.70

102.50
102.95
100.05
104.80
106.35
101.50
101.84
104.96
98.15

110.00
100.80
100.13
101.42
100.58
99.79

101.75

U3MEHEHMUE,%
AeHb Hepgeno mecay
0.00 -0.03  -0.10
0.03 -0.09 -0.27
0.03 -0.06  -0.10
0.27 -0.10 0.07
0.00 -0.23  -0.13
-0.02  -0.01 -0.11
-025 -0.10 -0.36
0.01 -0.09  -0.07
-026  -0.09 -0.19
0.06 0.00 0.17
0.00 -0.23 -0.13
-0.06  -0.07 0.32
0.00 -0.01 -0.21
-0.02  -0.07 0.25
-0.01 0.02 -0.54
-0.05 -0.26 -0.06
0.11 0.02 0.09
-0.07  -0.13  -0.10
-0.14  -0.07 0.37
0.00 0.02 0.08
0.14 0.09 0.05
0.08 -0.05 0.27
0.03 -0.24 0.49
-0.04 -0.16 0.35
0.54 -0.04 0.54
-0.04  -0.15 0.22
-0.11 -0.33 0.14
0.00 0.00 -0.90
-0.05 0.02 -0.06
0.07 -0.94 0.51
-0.01 0.02 -0.54
-0.15  -0.15 -0.24
0.21 -0.07  -0.36
-0.01 -0.33  -0.48
-025 -0.10 -0.36
-0.09 0.03 -0.26
-0.11 0.38 0.82
0.07 -0.05 0.66
0.00 -0.01 0.44
-0.13 0.00 0.15
-0.04 0.17 -0.10
-0.17 0.00 0.28
-0.13 0.81 0.91
0.04 0.01 -0.11
4.83 -0.10  -0.10
0.06 -0.04 0.22
-0.07 0.39 0.56
-0.17 0.07 -0.81
-0.25 0.12 -0.60
-0.23 0.20 0.16
0.00 0.06 0.72

[OXOOHOCTb,%
K noratw. Tekywasn Crpoa
benchmark

8.99 7.24 -387
7.90 10.24 312
7.25 6.73 220
7.16 8.95 215
7.70 8.71 259
6.52 8.85 139
7.38 7.75 252
7.49 7.78 236
7.89 9.09 285
7.54 8.95 242
7.70 8.71 259
6.94 7.59 186
5.91 8.23 22

6.30 7.1 69

8.31 8.59 345
7.80 8.09 295
8.23 9.54 337
7.50 7.72 265
6.38 6.49 152
8.37 8.05 352
6.05 7.09 119
5.80 6.73 94

7.38 7.82 253
7.50 9.36 271
6.09 4.50 123
8.30 9.04 344
8.72 8.64 387
9.08 8.16 438
8.12 8.02 333
9.38 8.87 459
8.50 8.90 371
9.49 9.50 470
6.66 7.73 187
8.36 8.46 341
8.37 7.72 362
6.77 7.22 199
6.26 6.73 151
8.78 8.68 403
7.00 7.68 214
6.15 7.09 141
712 7.25 237
6.26 6.40 151
6.36 6.88 161
6.88 6.67 210
4.46 5.98 -26
6.15 6.20 0

6.32 6.25 154
7.33 7.46 258
8.66 8.65 388
9.17 8.97 442
6.20 6.21 136
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PEATUHI

S&P

BBB+
B+

BBB-

BBB+
BB-

BBB+

BBB
B+

BBB
BBB

BBB+

BBB+
BBB+

12 okTa6psa 2006 r.

Moody’s Fitch  [iop. net.

B+
B+
B+
NR

B+

BBB

BBB

BB
BBB

BB
BBB

AOOPALIUA

Moga. arop

'ord coulc:ord could

0.03 0.03
0.31 0.31
0.31 0.31
0.49 0.48
0.68 0.66
0.32 0.32
0.93 0.90
0.33 0.32
0.43 0.41
0.49 0.48
0.70 0.65
2.45
1.32 1.27
1.40 1.35
1.46 1.40
1.60 1.54
1.73 1.68
1.85 1.77
1.87 1.82
1.99 1.94
1.97 1.91
1.84 1.81
1.64 1.59
1.24 1.19
1.59 1.52
1.89 1.81
2.25 217
227 217
227 2.18
227 217
2.68 2.60
3.39 3.13
3.50 3.36
3.53 3.41
3.57 3.47
3.72 3.56
3.98 3.72
4.27 4.15
5.18 5.00
5.33 5.17
5.24 5.08
6.86 6.64
3.01 2.95
6.98 6.77
3.51 3.39
3.47 3.33
3.47 3.32
13.53  13.13

WcTtounnkn: REUTERS
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Poccuinnckue eBpoobnurayum 7 12 okTa6psa 2006 r.

OMUTEHTbI OBBLEM  [OrALUEHUNE LEHA U3MEHEHME,% [OXOAQHOCTb,% PEWATUHI  [IOPALUS

O6bem, mrH. KynoH,%  MoraieHve nﬂ:?eﬂiﬂ Mokynka Mpopaxa OeHb Hegenio mecsiL Krnoraw.  Tekywas becn I::Trf]lakrk Fitch S&P  Moody’s [iwop. net.  Moga. aop
CLN
KopnopatnBHbIN cekTop
Puumo 07 $ 125 12 10.01.2007 90 100.00 101.00 0.00 -1.00 -0.50 10.99 12.00 561 0.23 0.23
HCMM3 07 $ 100 9.8 22.03.2007 161 97.45  0.00 - 0.00 0.00 1274 10.06 787 0.92 0.86
CAHOC 07 $ 40 8.875 11.04.2007 181  100.38 101.10 000 -0.87 000 806  8.84 297 0.49 0.47
AMTEN 07 $ 175 9.25 30.06.2007 261 98.50 99.50  0.00 0.00 -051 1148 9.39 631 0.68 0.65
Kys6accpaspesyronb 0: § 150 9  13.07.2007 274  100.00 101.00 -0.25  0.00 0.25 8.97  9.00 386 0.72 0.69
CssizHoit 07 $ 50 10.75 28.07.2007 289 99.75 100.25 0.00 0.25 0.00 11.03 1078 599 0.79 0.75
Cepbmoii KonTnHeHT 00 § 90 7.25 27.09.2007 350 99.00 100.00  0.00 0.00 000 836 7.32 310 A A+ M 0.95 0.88
Mupakc pynn 08 $ 100 9.7 27.022008 503  100.25 100.63 0.00 012 -012 940 968 446 1.32 1.26
TatcboHabark 08 $ 90 95 28022008 504  102.13 0.00 0.00 0.00 142 786  9.30 317 1.34 1.29
AsToBa3 08 $ 250 85 20042008 556 100.44 10144 001 -008 009 818 846 332 1.39 1.34
Pycc CtaHgBogka08 ¢ 85 10 06.06.2008 603  101.38 102.38 - 0.00 012 9.1 9.86 433 1.61 1.54
PMK 08 $ 100 9.25 21.12.2008 801 99.25 99.75  0.00 0.00 000 962 932 495 2.01 1.91
Wpkyt 09 $ 125 825 10.04.2009 911  101.63 102.13  0.00 075 -034 752 812 293 2.22 2.15
CAHOC 09 $ 100 7.95 28.05.2009 959 99.75 100.50  0.00 0.88 0.00 802 797 329 2.34 2.26
PBK 09 $ 100 95 07.06.2009 969 100.25 100.75 000 075 025 938 948 465 A A+ M 2.32 2.22

PUHAHCOBbIN CEKTOP
PoccBP 06 2500rub 7.6 29.12.2006 78 100.10 100.20 - 0.00 0.00 7.33 7.59 133 BBB 0.36 0.35
WcTtounmkn: REUTERS
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MupoBoi pbiHOK gonra

12 okTa6psa 2006 r.

KpvBble goxogHocTv emerging markets

[ACHINN
7.50 g{ @ TURKEY (BB-/Ba3 /BB-)
&
7.25
BRAZIL (BB /Ba2 /BB )
7.00 () L. L. ‘.
6.75 UKRAINE (BB- /B1 /BB- ) ® Lels" . ®
_ . PERU(BB/Ba3 /BB*)
% e I R
: MEXICO (BBB /Baal /BBB )
6.25 .* PP
[
6.00 RUSSIA (BBB+ /Baa2 /BBB+ )
5.75
5.50
5.25
5.00
(©)
475 14 0O o
4.50 o US TREASURIES (AAA /Aaa /AAA ) ° MEXICO (BBB /Baa1 /BBB ) o RUSSIA (BBB+ /Baa2 /BBB+ )
° TURKEY (BB- /Ba3 /BB- ) ° PERU (BB /Ba3 /BB+ ) ° BRAZIL (BB /Ba2 /BB )
UKRAINE (BB- /B1 /BB- ) ° S. AFRICA (BBB+ /Baa1 /BBB+) ° CHINA (A/A2 /A) Mog. Aropauust
D N Log. (CHINA (A /A2 /A )
0.0 1.0 2.0 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0
WcTounnku: REUTERS

SMUTEHTDI LIEHA N3MEHEHME,% OOXOOHOCTb,% [AOPALUA PEATUHI

MocnegHssa X

Mo 3akpbITUO KOTMPOBKa AeHb Hepens mecsy o noraiexuns [ropaums S&P Moody's
US10YT=RR 100.72 100.77 -0.21 -0.50 0.76 4.78 7.88 AAA Aaa
US30YT=RR 93.70 93.70 -0.41 -1.11 1.82 4.91 16.02 AAA Aaa
EU2YT=RR 99.67 99.67 -0.02 -0.04 0.29 3.68 1.87 AAA Aaa
EU10YT=RR 101.29 101.29 -0.16 -0.49 0.37 3.84 8.13 AAA Aaa
BRAGLB27=RR 134.00 134.00 -0.42 0.05 -0.19 6.99 10.15 BB Ba2
TRGLB30=RR 148.19 148.13 -0.08 0.42 -1.05 7.48 10.30 BB- Ba3
TRGLB10=RR 116.88 116.88 -0.21 0.00 -0.05 6.49 3.03 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 30.25 30.25 0.00 0.00 -0.66 98.28 1.50 B+ B3
RUSGLB30=RR 111.44 111.44 -0.06 0.51 0.00 5.83 7.55 BBB+ Baa2
RUSGLB10=RR 105.00 105.00 0.00 0.00 0.48 5.47 1.83 BBB+ Baa2
McTounmkn: REUTERS
EMBI+ cneag WHOEKC W3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues

EMBI+ 193 0 391.96 -0.12 0.20 6.33 10.11
EMBI+ RUSSIA 106 -1 437.50 -0.07 -0.22 2.73 3.39
EMBI+ MEXICO 111 1 339.92 -0.14 -0.19 2.78 6.03
EMBI+ TURKEY 235 0 248.59 @ -0.04 0.61 2.46 5.06
EMBI+ BRAZIL 216 1 557.04  -0.20 0.33 10.49 17.77

© BaHK MockBbl
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WcTounukm: J.P. Morgan Chase, REUTERS
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KoHnTakTHas undopmauua 12 okTA6ps 2006 r.

HacTtoswmit LOKyMEHT NPEAOCTaBNEH UCKITHOYUTENBHO B NMOpsAKe MHGOPMaLMK 1 He SIBIISETCS NPeAnoXeHeM O NPOBEAEHUM onepaLuin Ha pbiHKe LEHHbLIX BymMar, 1, B 4acTHOCTH,
npeanoxeHnem o6 WX Nokyrnke unu npoaaxe. HacToAWwmMiA JOKYMEHT COAEPXUT MHPOPMALMIO, NMOMYYEHHYIO U3 UCTOYHUKOB, KoTopble BaHk MockBbl paccmaTpuBaeT B kayecTse
nocToBepHbIX. OaHako BaHk MocKBbI, Ero pyKOBOACTBO M COTPYAHWKM HE MOTYT rapaHTUpoBaTb abCOMOTHbIE TOYHOCTb, MOSHOTY M JOCTOBEPHOCTL TakoW MHGOPMaLUK 1 He HecyT
OTBETCTBEHHOCTU 3@ BO3MOXHbIE NOTEPU KNUEHTA B CBSI3W C €e Ucrofb3oBaHneM. OUEHKU U MHEHWS, MPeACTaBNeHHbIe B HACTOSALEM JOKyMeHTe, OCHOBaHbl UCKMIOUNTENbHO Ha
3aKIIOYEHNSIX aHanNUTUKOB BaHka B OTHOLIEHUWM aHanmM3MpyeMmblX LEHHbIX GymMar U 3MUTEHTOB. BosHarpaxaeHue aHanuWTMKOB He CBSI3aHO M He 3aBWCUT OT CoaepaHus
aHanuTMYecknx 0630poB, KOTOPbIE OHU FOTOBSAT, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALUNA.

BaHk MockBbl, €ro pykoBOACTBO U COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUS KITMEHTA, OCHOBaHHbIE Ha MHGOPMaLMK, CoAepXallenics B HacTosiLLeM
nokymeHTe. baHk MockBbI, €ro pyKOBOACTBO W COTPYAHVKU HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSIMbIMU UMM KOCBEHHLIMU MOTEPSIMU U/WnK yLLepboM, BO3HUKLIUM B pe3yrbtaTe
MCMOMNb30BaHWS KMMEHTOM MHGOPMALIMM UMK KaKoW-NMGOo ee 4acTu Npu COBEPLLEHUMN OnepaLmii ¢ LeHHbIMU Bymaramu. BaHk Mockebl He GepeT Ha cebsi obsi3aTenbCTBa perynsipHo
06GHOBNATL MHOPMALMIO, KOTOpasi COAEPXUTCS B HAcCTOSILLEM [JOKYMEHTE WNW WUCMPaBnsTb BO3MOXHble HETOYHOCTU. Cherku, CoBeplUeHHble B MPOLUIOM U YNOMSHYTble B
HaCTOSALLEM AOKYMEHTE, He BCEraa sIBNSOTCA UHAWKATUBHLIMU ANs ONpeAeneHns pe3ynbTaToB GyayLmx caenok. Ha CTOMMOCTb, LIEHY MU BENMYMHY 0oX04a MO LEHHbIM Bymaram
MMM NPOU3BOAHBIM WHCTPYMEHTaM, YMNOMSHYTbIM B HacTosilleM [OKYMEHTe, MOryT okasblBaTb HebnarornpusiTHoe BosaedcTBue KoneGaHWsi OOMEHHbIX KypcOB BantoT.
WHBeECTUPOBaHME B POCCUICKME LieHHble Bymary HeceT 3HauMTElbHbIA PUCK, B CBA3M C YEM KITMEHTY HEOBXOAMMO NPOBOAUTL COGCTBEHHbLIN aHanW3 pbiHKa W UCCNeaoBaHue
HafeXHOCTU POCCUNCKUX AMUTEHTOB /10 COBEPLUEHMS CAEMOK.

HacToswmi AOKYMEHT He MOoXeT 6bITb BOCNpousBeneH, NOSIHOCTbH UIMM YaCTUYHO, C HEro Henb3d AenaTtb KoMK, BblOEPXKU U3 HEero He MOryT UCnosib3oBaTbCA AnNA Kakux-nmbo
ny6]'IVIKaL|VII7I 6e3 npeaBapuTenibHOro NMCbMEHHOro paspelleHusa Banka Mocksbl. BaHk MockBbl He HeCeT OTBETCTBEHHOCTM 3a HeCaHKUMOHUPOBaAHHbIE neuncTeust TpeTbux nuu,
CBsi3aHHbIe C pacnpocTpaHeHneM HacToAlero JOKyMeHTa nnum ntoboii ero vacTu.

KoHTakTHas nHcdopmauusn www.mmbank.ru +7 (495) 105-8000 +7 (495) 924-0080

e-mail BH, Ten
BULIE-NPE3NOEHT CbITHWKOB Anekcen
OENAPTAMEHT YMNPABNEHWUA AKTUBAMW
[npekTop AenapTameHTa KacbsiHoBa Enena Kasyanova_EA@mmbank.ru 46-79
AHANNTUYECKOE YIMPABJIEHVE
3am. avpekTopa AenapTaMeHTa, g
HAYATIBHUK yIPABNEHNS Tpemacos Kvupunn Tremasov_KV@mmbank.ru 45-92
Otgen aHanmsa pbiHKa akuui
HavanbHuk otgena BeneHees Bnagumup Vedeneev_VY@mmbank.ru 28-17

MaBHbIN cneumanuct CksopLioB AmMuTpui Skvortsov_DV@mmbank.ru 28-32
naBHbIN cneumanucT JlamuH Muxaun Lyamin_MY@mmbank.ru 28-44
Cneumanuct Becenosa Onbra Veselova_OV@mmbank.ru 28-92
Otgen aHanusa JONroBbIX PbIHKOB

HavanbHuk otaena depopos Erop Fedorov_EY@mmbank.ru 42-33
Bepywmn cneumanuct KoBanesa Hatanbsa Kovaleva_NY@mmbank.ru 17-51
AccucteHTt YynpblHa TaTbsiHa Chupryna_TV@mmbank.ru 42-81
YOPABNEHWE TOPIOBbIX OMEPALINA

HavanbHuk ynpaenexus Becnanos Anekcen Bespalov_AV@mmbank.ru 42-64
PbIHOK akuui Bonkos Anekcen Volkov_A@mmbank.ru 28-37
PbIHOK o6nurauuii BposuH Anekcen Vdovin_AV@mmbank.ru 28-95
YOPABNEHWE MPOOAX

HavanbHuk otgena MasHuH Bnagumup Maznin_VA@mmbank.ru 12-59
MeHemxep no paboTte ¢ knneHTamm BopHukoBa Hatanbs Bornikova_ NY@mmbank.ru 45-94
MeHemxep no paboTe ¢ knMeHTamm Apocnasos Cepreit Yaroslavov_SV@mmbank.ru 45-35
MeHemxep no paboTe ¢ knMeHTamm KyHrypuesa CeeTnaHa Kungurtseva_SM@mmbank.ru 45-41
MeHemxep no pabote ¢ knMeHTamm XavipeTanHosa dnbMmupa Hairetdinova_ EH@mmbank.ru 28-23
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