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Honroeble pbIHKHK 27 HosGpa 2006 .
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Nyxoiin 02

Mocksa-39

WHpvkaTop 3HaueHve Nam-e Wam-e, % Bbinyck Close Uam-e, % YTM, % Wawm-e, b.p.
Hedb (Urals) 56.87 1.02 1.83 N UsT 10 100.52 0.02 4.56 0
Bornoto 637.7 6.95 1.10 N POCCUA 30 112.44 0.17 5.72 -2
EUR/USD 1.309 0.0149 1.15 " lasnpom 34 126.66 0.06 6.52 0
RUB/USD 26.5560 -0.0562 -0.21 v Bank Mocksbl 09 104.40 0.10 6.27 -4
FF Fut. Hos1.07 4.75 -0.13 v 0®d3 25057 104.00 0.50 6.14 -18
FF Fut. Prob (4.75%). Hos.07 100.0% 26.0% N 03 25058 100.90 0.00 5.76 0
EMBI+ 402.20 0.23 0.06 " 0Od3 46020 102.35 0.15 6.83 -1
EMBI+, cnpaa 194 0 N Ml op44-06 109.70 0.15 6.78 2
EMBI+ Poccusa 445.53 0.73 0.16 L) Moc.o6n.68 107.60 0.07 7.09 -2
EMBI+ Poccus, cnpag 115 0 L) Moc.o6n.58 107.21 -0.14 6.89 6
MIBOR, % 5.96 0.78 N KOMMU 8B 06 101.50 2.50 7.30 -43
Cueta u pen. B LIB, mnpa. py6. 398 -11.5 -2.81 (2 PXA-0706n 102.51 -0.04 7.15 1
MICEX RCBI 101.18 0.02 0.02 N HIFK UTEPA 101.24 -0.03 8.65 3
MICEX o6beMmbl, MnH.py6. Bupxa PMc Cymm. PEMO  EspoceTb-2 99.10 0.00 11.51 1
KopnopaTtueHble 1173.5 8111.4 9285.0 11626.9 TexVHBCT-1 98.50 0.00 11.41 0
MyHuumnansHble 339.5 1782.9 2122.4 6238.3  nMMocCrtp-2 101.05 -0.02 10.35 2
FocynapcTBeHHble 2749.4 0.0 2749.4 0.0 FOTK-03 06. 102.35 0.28 8.20 -35

n BHYTpeHHWIN [ONTOBON PbIHOK

» Ha npownoi Hepene BHYTPEHHWH [ONTOBOM PbIHOK BOCAPSA LYXOM Mocne
npogomkuTenoHor 1,5 MecsauHoW cTarHauuu. MNO3UTHBHYIO WMHBEKLMUIO WHBECTOPaM
Ha pbiHKe pybneBbiXx OBAUrauMii NOJAPWST MEXXAYHAPOAHbIA BaslOTHbIA PbIHOK, Fae
nageHue foJsiiapa NPOTHB B OCHOBHbIX BasIlOT, MPUBENO K POCTYy Kypca pybns. K
HacTOALLEMY MOMEHTY pyb/ib 3a HEOE/N0 YKPENWIcs MO OTHOLWIEHWIO K Aonnapy
6onee uem Ha 30 koneek Ao oTMeTKM 26,36. (CM. KOMMEHTapU HUXKe).

» B pesynbrare akTMBHOCTb B «rosiybbix (MLIKaxX» Pe3KO BO3POC/a, a No UToram
nocnefHero TOProBOTO [AHA KanuTa/u3auus CeKTopa KOPMopaTWBHbIX OBaurauui
gbipocna Ha 0,02%, MyHuuMnanbHbiXx oOBAMraumi - npubaeuna 0,05%, a
rocypapcteeHHbix - 0,09%. B pesynbrate ob6bem TOPros C HerocyaapCTBEHHbIMM
obnvraumamu coctasun 11,4 mnpa. pyb. — MakcMmanbHOro cC Hayana Hos6ps
YPOBHSI.

Jlnpep aktueHoctu Toproe, mapoOrK-01 ¢ norawenuem B wuioHe 2011 ropga,
notepan 0,05%, noxomHocTb No uUeHe 3aKpbiTMa coctasuna 7,46% (+1 6.n.).
AkTuBHO ToproBancs 4-# Bbinyck LleHTpTenekoma c norawexvem B aerycte 2009
roga, npubasusmi 0,05%, goxogHocTb cHuamnach Ha 2 6.n. go 8,12% roposbix.

» AyKUWOHbI MO pa3MeLLeHU0 AoNoNHWUTENbHbIX BbinyckoB OM3-AL, 46017 wu
46020 6biM BCTpeueHbl OUYEHb BbICOKMM CMPOCOM: CAPOC MPEBbICUA NPeanoXKeHue B
3,1 u 3 pasa cootserctBeHHo. Obe Gymaru 6biiM pasmelieHbl 6e3 npemMun Ko
BTOPUYHOMY PbIHKY: [LOXOLHOCTb MO cpegHeB3BewweHHoW ueHe OM3-A[ 46017
coctasuna 6,57% roposbix, OP3-A[] 46020 - 6,84% ronosbix.

» T[lo HawuM oLeHKaM 3a NPOLUeALyi0 HefeNo KanuTanu3alusi KopnopaTUBHOrO
cektopa Bbipocna Ha 0,04%, wmyHuumnansHoro — Ha 0,03%. [Mpu 3tom
kanutanusauna 10 Hanbonee NMKBMAHbIX Bymar KOpnopaTMBHOIO CEKTopa Bblpocna
Ha 0,14:, mynuuunanbHoro — cHusunach Ha 0,01%, cektopa rocbymar - Ha 0,16%.
» B Hauane Tekyuwie# Hepenu aKTUBHOCTb Ha pbiHKe PyGEeBOro [osra MOXeT
ObITb OrpaHuueHa B CBA3W C Bbiniatamu akuuszos U HAMWU (cerogHs) v Hanora Ha
npubbiib (3aBTpa). Mocne NpPoxoXAeHUst «MUKOBbIX» AaT BO3MOXHO MPOAOJIKEeHUe
pocta py6nesbix bymar. Crasku «overnight» Ha MBK pepatcsa Ha yposHe
5,5/6,5% roposbix.

Ha aTol Hepene Takyke BO30OHOBWTCA aKTUBHOCTb Ha BHELUHEM [OJIFOBOM pbiHKe. B
TOXe BpeMsl CYLIECTBEHHO paclUMPHUBLUMIACA cyBepeHHbiM cnpag ( 115 -117 6.n.)
NOCNY>XWT «NOAYILIKOW Be30nacHOCTU» W Crnagut KonebaHua poccuHckux Bymar B
CNyyae CylLeCTBEHHOro Heratvea. HanpoTue, NpoAo/mKEHWE CHUXKEHWUS BOXOLHOCTEN
us-treasuries CTaHeT AOMOJIHUTENIbHBIM CTUMYJIOM K POCTY pybnesbix obnurauui.
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ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB 1/21



JonroBble PbIHKK

HoBocTn u KoMMeHTapum 27 HosAGpAa 2006 r.

130
120
110
100
90
80
70
60
50
40
30
20
10
0

anp-06 mait-06 woH-06 non-06 aer-06 ceH-06 okT-06 Hos-06

270

255

240

225

210

195

180

165

150

anp.06 Mai.06 uoH.06 won.06 aer.06
Cnpag YPCU 06 k O®3 27026

KopnopaTueHbIit cermeHT

Cnpag pybnesbix obnuraumin k espoobnurauusm, 6.m.

Cnpaa O®3 46018 k Poccua-30

Cnpoan Ma3npom A4 k Maanpom 13-1

Cnpagpl pybnesbix KoprnopaTUBHbIX 06nuraLuii

'mppoOrK-1
LleHTpTen-4
P>XO-0706n
ALBK-MHB 2
PX[-0606n
®CK ESC-03
XK® Bank-4
®CK ESC-02
TMK-03 o6n
YpCW cep07

Poct, %
1.00
0.96
0.90
0.85
0.65

ceH.06 okT.06
Cnpap Mstepouka 02 k O3 25059

Jugepbl 06opoToB
Bupxa + PTC, mnH. py6.

632.33
548.44
520.91
504.64
44461
427.15
41438
393.53
378.82
300.06

N3m-e, %

-0.05
0.05
-0.04
0.00
0.00
0.10
-0.10
0.25
0.05
0.15

Nupepsl pocta/napeHus

M3®-Coto3-1
HwkleHHB2
Ap6at 01
MepeceeT-1
COKABTO 01
LIHT-03 o6n
NPKYT-0306
HKHX-04 06
TaTtTenekom

CtpTplras01

© BaHk MockBbl

> DD €D D D> €S> €

Mapenve, %

-1.00
-0.60
-0.50
-0.45
-0.44

HoA.06

M BantotHbiit pbitok

MNapeHWe gonnapa MOXKET YCHIMTb MPUTOK WHBECTMUMM HA POCCHUICKWHA pbiHOK. B
NATHALY Ha MWPOBOM Ba/IIOTHOM PbIHKE MPOM3OLWIO 3HaMeHaTeslbHoe cobbiThe —
Kypc eBpo/ponnap, 6onee nonyrofa HaxoAuBlMWicA B y3kom kaHane 1,25-1,30,
npywen B ABWXeHWe, NPOOUB BEPXHIOIO rpaHuuy avanasoHa. Cpabortaswue cTonbl
YCUAUIM MMMYNbC, MOAHAB KypC €Bpo B Hayane HoBoW Hegenu po 1,3170. Mo-
BUOMMOMY, 3TO He npefden, W B Onwxadwee Bpema eBpo/monnap MoeT
npofomkuTb ppuxkeHwe Ha 1,35-1,37. OpHOBpeMeHHO C NajeHWeM ponnapa Ha
MHPOBbIX PbIHKax MPOU3OLINO €ro CHWXKEHWe NPOTHB pybns, OfHAKO CTOMMOCTb
OUBaNIOTHOW KOP3WHbI NPU 3TOM He M3MeHWnacb. Mbl nonaraem, 4to B YC/IOBMSAX
COKpaTWBLUErocs canbfo cyeTa TeKywwmx onepauui LlentpobaHk He Oygert
ycunuBatb  3phpeKT  aeBanbBauMM  fosnapa, WHbIMA - CNOBaMM,  CTOMMOCTb
OUBANIOTHOM KOP3WHbI M Janee ByneT ocTaBaTbhCs CTabuNbHOM. ITO O3HAYaeT, uTo
npu pocte espo/ponnap no 1,35, kypc monnap/pybnb onyctutca k otmetke 26,0,
a eBpo/py6nb nogHumetcsa K 35,1.

Mpousowenwee nageHue ponnapa OGbUIO BO MHOMOM CBA3aHO C YCU/IMBAIOLMMMUCS
onaceHUsMU 3aMef/IeHUsi aMePUKaHCKOM 3KoHOMUKMU. Ha cdhoHe cnabolt ctatucTukm
no CLLUA BeposiTHOCTb cHWKeHus ydeTHow ctaBku PPC Becron 2007 roga Bospocna
Ha npowson Hegene. B To e Bpemsi CW/bHble [aHHble MO E€BPONEUCKUM
3KOHOMMKAM He OCTaB/AIOT COMHEHMWI B TOM, uTo cTaBka ELLB Gyner nogHata yxxe B
nekabpe, ¥ Ha 3TOM eBponenckue PUHAHCOBbIE BNACTH BPSJ, U OCTAHOBSATCS.
HoBbit BUTOK oOcnabneHus ponnapa Ha MUPOBbIX PbIHKAX MOXET BCKOJIbIXHYTb
MHTEpeC WHBECTOPOB K aKTMBaM CTpaH, C CWJ/IbHbIM NnaTeXHbiM 6anaHcoMm W
YKPenasiowmnMcs KYpCcoM HalMoHasbHbIX BantoT. Poccus — opHa M3 Takux cTpaH.
OTMeTUM Tak)Ke, UTO YCWUMBAIOLLEECSA OaB/IeHWe Ha [ONap CHUXKaeT BepPOSiTHOCTb
HOBOrO MafeHWs TOBapHbIX PbIHKOB, HANPOTUB, 3TO CO3haeT MNPEeAnOCbIIKK ANns
NOBbILEHWS LO/INAPOBbIX LEH Ha Cbipbe.

M Brewnve nonrosbie poiHki

» B natHMUy Ha BHELWHEM [OJIrOBOM pPbIHKE 3HAYMMbIX MaKPOLaHHbIX He
BbIXOAW/IO, Ha BAJIbIX TOprax KOTUPOBKHW us-treasuries HemHoro nogpocau. C ytpa
KpUBas OOXOAHOCTEN us-treasuries BbIrnaguT cneayowmm obpasom. [loxogHocTu
2-neTHux obnuraumi coctasnsiot 4,75% roposbix (-1 6.n. no utoram Hepenw), 5-
netHux — 4,56% (-3 6.n.). 10-netHue us-treasuries Toprytotca Ha yposHe 4,55%
rofoBbix no poxogHocth (-4 6.n.), 30-netHue — Ha yposHe 4,64% ropoebix (-4
6.n.).

» Ha Tekywen Hegene HacbiweHHbIM KaneHgapb MakpocTtatucTuku CLUA BHOBb
3aCTaBUT MHBECTOPOB MOBOJIHOBaTbCcA. HauMHas co  BTOpPHWKA, BHUMaHHWIO
YUACTHUKOB pblHKa OyayT npeacrasneHbl fAaHHble MO  Pa3/iMuHbIM - CeKTopam

3KOHOMUKH CLIA: CTPOUTENbHDbIN PbIHOK, unoTeyHoe KpeauToBaHue,
noTpebUTENbCKUIM CEKTOP U MPOW3BOACTBEHHbIN cekTop. B cpeny Bbiiper BTOpas
ouenka BB CLUA 3a Ill keapran 2006 rogma. BosnblimnHCTBO 3KOHOMMCTOB,

onpouweHHbix REUTERS, oxupaioT nepecmMoTpa 3TOoro nokasatens B 6Honbliyo
ctopoHy. Poct BBI, cornacHo koHceHcyc-nporHosy, coctasun 1,8%, paHee 6bina
o3syueHa uudpa 1,6%. B uetBepr Bymer onybaukoBaH MOCAEAHWM W3 KJIKOHEBbIX
MHIAILMOHHBIX MOKa3aTesnel 3a OKTAOPb — MHAEKC NOTPEOUTENIbCKUX PacXOLOoB.

» [loMMMO 3TOro BHMMaHWe YYaCTHUKOB pblHKA MPUBAEKYT  BbICTYNJIEHUS
odmumanshbix vy OPC u B nepeyto ouepepp npeacepatens OPC bena bBepHatke.
Ero BbicTynneHMe BO BTOPHWMK 6yaeT MOCBAWEHO NEPCNeKTHBaM PasBUTHA
3koHomuku CLLA.
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M Emerging markets

» MWupgekc emerging markets EMBI+ B natHuuy npubasun 0,06%, a ero cnpag,
pacwupunica go 196 6.n. (+2 6.n.). HepenbHoe u3MeHeHWe WHOEKCA COCTaBMO
+0,26%, cnpaga uHaekca - +5 6.n. MHugekc espoobnuraumit EMBI+ Poccus B
nocnefHwi pabounit geHb npolealwed Hegenu ysenuuuncsa Ha 0,16%, a ero cnpag
pacwmpuacsa Ha 2 6.n. go 117 6.n. 3a Hegeno uHaekc Bbipoc Ha 0,33%, cnpag
uHaexkca pacwupunca Ha 4 6.n. Espoobnuraumm «Poccua-30» Ha Tekywmui MOMeHT
Toprytotca Ha ypoeHe 112,438/112,688% ot HomuHana co cnpagom k UST-10 8
117 6.n.

» 3kBagop. o npensapuTenbHbiM pe3ysibTataM NOACHETA FOSIOCOB B MPOLLEALLMX
B BOCKpeceHbe (26 Hosbps 2006 ropa) npesupeHTCKMXx Bbibopax B JKBajope
nobeaun kKaHgupat oT nesbix WM apyr Yro Yaseca - Pacasnb Koppea. Kak
NOKa3bIBalOT 3K3WUT-NMOJbI PA3/IMUHbIX COLMONIOrMYeckux areHTcT, Pacaanb Koppea
nuaupyet ¢ nopsagka 57% ronocos npotve 43% ronocos, HabpaHHbIX ero
onnoHeHtoM — Anbeapo Hoboa. Hanomuum, uto B cnyudae csoeil nobepbl GbiBLIMIA
MUHUCTP chuHaHcoB - Pacbasnb Koppea noobelian pecTpyKTypupoBaTb BHELLHWM
LONT CTpaHbl C LeNbio ero ymeHblieHus. B naTtHuuy, nocne ornaweHus pesynbTatos
nocsefHUX OMNPOCOB, MOKa3aBWWX sBHOe suaepctBo Padasnb Koppea, uHaexc
cysepeHHbix espoobnuraumii EMBI+ Jksagop cTan nuaepom nafeHws, notepsis
1,07%, a poct cnpaga uHaekca coctasun 8 6.n. go 536 6.n.

» Mekcuka. LleHTpanbHbii BaHk MekcukM B NATHUUY OCTaBUA  KJIOYEBYIO
NPOLEHTHYIO CTaBKy «overnight» Ha npexxHem yposHe B 7%, OTMETHB, UTO OXKMAaeT
CHWXKeHUa ypoBHS MHMNALMK K KoHuy 2006 ropa Hwke 4%. LB taxkske coobumn,
uTO B NEPBOW NONOBUHE HOAOPSA YPOBEHb MHAAALMKU yMeHblumacs fo 4,01%.
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KaneHgapb cobbiTum

.' KANEHOAPb COBbITUN HA OONTOBOM PbIHKE

27 HoAbpsa 2006 r.

CErogHA
28.11.06
06.12.06
07.12.06
07.12.06
12.12.06
14.12.06
15.12.06
18.12.06
19.12.06
20.12.06
25.12.06
28.12.06

Ynnata akLu3oB, Hamnora Ha 06bI4y NONe3HbIX UCKonaeMblx
Ynnata Hanora Ha npubbinb

OqepenHoe 3acenaHne baHka AHrnum. PaCCMOTpeHVIe BOnpoca 06 13meHeHum yquHon CTaBK1

OuepenHoe 3aceaanue ELIB. PaccmoTtpenue Bonpoca 06 U3MeHeHU y4eTHOM CTaBKu

OuepenHoe 3aceaanue kommccun FOMC. PaccmoTpeHue Bonpoca 06 M3MEHEHM YYETHOI CTaBKu
B Hurepun npoiinet 143-5 BHeouepenHas BcTpeya yneHos OMNEK

AaHcogasi ynnata ECH, cTpaxoBbix B3HOCOB

OuepeniHoe 3aceaanue baHka AnoHun. PaccMoTpeHme Bonpoca 06 M3MEHeHW YYETHOI CTaBKu

Ynnata HOC
Ynnata akLu3oB, Hanora Ha 06bI4y NONe3HbIX UCKoNaeMblx
Ynnata Hanora Ha npubbinb

M KANEHOAPL MEPBUYHOIO PBIHKA
[ata OMUTEHT, cepus Bbinycka O6bem, MIH. Cpox
obpalLeHust
CErogHA
28.11.06 [OKC ®XKC Bawkvpun, 01 500 3 ropal rog
28.11.06 OHepromaw-®uHanc, 01 700 5net/ 1,5
28.11.06 T'wopomalucepsuc, 01 1000 3ropa
29.11.06 AnagywkuH ®uHanc, 02 1000 5 net
29.11.06 la3npombaHk, 02 5000 7 net
30.11.06 NBP-MuTeptpeitg, 01 300 3ropal 1,5
30.11.06 CesepHblit ['opog, 03 600 4 ropa
05.12.06 ®CK E3C, 05 5000 3ropa
06.12.06 KMB-6aHk, 01 3400 5 net/ 2 roga
06.12.06 CaxatpaHcHedreras, 01 1500 3ropal 1.5 ropa
M CTATVCTVKA CLIA
Mocn. Oxupaemoe [Mpownoe — PakTndeckoe
fara Mokasatens nepuoa 3HaYeHMe  3HaueHue 3HaueHue
09.11.06 Toprosblit 6anaHc (canbgo, Mnpa. Aonn. ) ceH.06 -66.00 -69.00 -64.30
09.11.06 OKCNOPTHBIE LieHbl okT.06 -0.50% -0.30% -0.50%
13.11.06 Canbgo eaepanbHoro brogxeTa, Mipa. A0NA. oKT.06 -49.00 -47.30 -49.30
14.11.06 WHbnsaums B npombiluneHHom cektope (PPI) okT.06 -0.70% -1.30% -1.60%
14.11.06 WHebnsyums - Core PPl (oumLieHHast OT BINSIHUS LieH Ha ok1.06 040% 0.60% -0.90%
NPOAOBONBLCTBIE 1 3HEPTETUKY)
14.11.06 PosHuyHble npopaxy (Retail sales), m-t-m okT.06 -0.40% -0.40% -0.20%
14.11.06 Retail sales, ucknioyas asromobunu, m-t-m okT.06 -0.30% -0.50% -0.40%
16.11.06 Cuer auxeHus kanutana (Capital Net Flow), mnpa. cen.06 75.0 114.40 65.10
ponn.
16.11.06 Wrebnsuyus - Mipekc notpebutensckux LeH (CPI) okT.06 -0.30% -0.50% -0.50%
16.11.06 WHcbnsiyms, 6e3 yyeTa LieH Ha 3HeproHocUTenn 1 o1 06 0.20% 0.20% 0.10%
npogosonbcTaue (core CPI)
16.11.06 VIHAEKC NPOMBILLNEHHOTO NPOM3BOACTCTBA 0kT.06 0.30% -0.60% 0.20%
CErogHA
298.11.06 MH,E\(.-)KC norpeﬁmem;cxoﬁ yBepeHHocTn (Consumer Hos.06 106.50 105.40
confidence index)
29.11.06 lMpengapuTensHas oueHka BB (preliminary) 3 kB.06 1.80% 1.60%
29.11.06 Mpubbinu kopnopaumii (preiminary) 3 k.06
29.11.06 CraTucTiKa NPOAAX HOBbIX AOMOB ThIC. €. 0okT.06 1045 1075
30.11.06 MHpeke notpebutensckix pacxopos (PCE core) okT.06 0.20%
ExeAHeBHbIN 0630p AONTOBbIX PbIHKOB 4/21



JonroBbie pbIHKK

KaneHgapb cobbiTum

27 HoAbpsa 2006 r.

KaneHgapb nnaTtexen no obnuraunam

[ata Bbinnatbl
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28.11.2006
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28.11.2006
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29.11.2006
30.11.2006
30.11.2006
30.11.2006
30.11.2006
30.11.2006
01.12.2006
01.12.2006
01.12.2006
01.12.2006
01.12.2006
01.12.2006
02.12.2006
02.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
05.12.2006
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06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
06.12.2006
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06.12.2006
06.12.2006
06.12.2006
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07.12.2006
07.12.2006
07.12.2006
07.12.2006
07.12.2006
07.12.2006
07.12.2006
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12.12.2006
12.12.2006
12.12.2006

© BaHk MockBbl

OMUTEHTLI
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MITC, 05
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tOrtpaHaut 02
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TexHocuna, 01

MUA, 03

HOBATO3K, 01
HOBATOK, 01

C3 Tenexkom, 03
Hosocubupckas obn. 02
AVXKK 01

HKHX 03
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YamyptHIT, 01
Teepckas 0bn., 03
Abcontot HaHk, 02
Tynavepmet 02
Benrpankopm
BenrpaHkopm
Bonratenekom 02
Bonratenekom 03
[xein-Op-Cu, 02
[xeit-3p-Cu, 02
EBpocetb, 02
Yepkuaoso, 01

Ypa, 04

Mocksa 29
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PXQ, 02
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PoccenbxosbaHk 01
Poccenbxo3baHk 01
CanBan, 01
Yysawns, 05
ApamaHT, 01

Mapra, 02

MKB, 02

HIK UTEPA

OMK, 01
CwubakanembaHk, 03
Hosocnbupck, 02
Hosocubupck, 02
HyTpuHsecTxonauhr, 01
0T 3np, 02
Koctpomckas obn., 04

O6bem, MrH. pyb.

1000
1000
1500
800
1000
1000
2000
1500
1000
1000
3000
2000
1070
2000
1500
1500
1500
800
1000
1000
700
700
3000
2300
1200
1200
3000
2000
500
5000
1500
1000
1000
2000
1500
1150
2000
1000
1000
1000
4000
4000
3000
3000
1000
1000
500
1000
1000
2000
3000
3000
1500
1500
1200
1000
800

pa3mep Bbinnatbl,
MITH. py6.
54.35
1000.00
62.08
37.10
57.34
1000.00
99.73
35.15
46.87
1000.00
69.18
66.32
59.01
19.95
7.52
35.53
1500.00
16.03
24.18
48.88
19.02
700.00
122.66
97.48
77.79
1200.00
153.33
88.26
25.00
250.68
68.06
51.11
1000.00
88.26
64.32
49.28
83.77
52.36
48.67
1000.00
154.58
166.14
56.10
3000.00
58.14
39.14
32.66
58.91
51.86
97.77
137.62
143.61
45.37
1500.00
32.91
25.93
23.93

™n

KynoH
odbepTa
KynoH
KynoH
KynoH
ocbepTa
KynoH
KynoH
KynoH
norallexue
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
ocbepTa
KynoH
KynoH
KynoH
KynoH
ocbepTa
KynoH
KynoH
KynoH
odbepTa
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
ocbepTa
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
ochepTa
KynoH
KynoH
KynoH
ocbepTa
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
KynoH
noralexme
KynoH
KynoH
KynoH

Wctounnkn: REUTERS, pacyetbl BaHka MockBbl
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KpuBblie goxonHocTewn

8.50

CybheaeparbHble M MyHULMNanbHble obnuraumm

27 HoAGpsA 2006 r.

®
g
8
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Yysawwus, 03
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[ ] @ Vipkyr.obn, 04 @ Sp.o6n., 05
® Hosocy6.06n. 02 Hosocu6 o6n. 03
775 Bonrorpa.q, 01 L4 Y @ Kowmu, 08
) Hysawus, 04 @ Tynbckas o6n., 31001 ° °
Ydpa, 04 ° TeHnH.o6r., 03
Tomck.o6n, 04 @ Fkytua, 06 Kowmwu, 07
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L]
KpacHosip.kp, 03 Xaﬁa.poscxmﬁ Kkpait, 06 NeHuH.o6n., 02
Hikerop.obn. 02@ @ He 6 03 @ Komu, 06
7.25 KocTpow.o6., 04 ¢ ® Hopooubuper,
° ® Fp.obn., 04
BawkoptoctaH, 04 g Komw, 05
7.00 #ip.o6n., 02 @ @ Tomck.06n., 03 @ Cawmap.o6n., 02
[ KpacHopap.kp. 01 @ Moc.o6n., 05
M 39
® Skytus, 05 Moc.o6n., 04 @ ockza Mocksa 44
675 @ hd
HoBocwbupck, 02
Mocksa 38 .
Mocksa 41 b O®326198 003 46014 003 46017
6.50 ° ®
XMAO, 02¢
6.25 003 46003 L4
0Od3 25060 03 25059 93 46002
Moc.o611., 03g @ O3 25057
6.00
0O®d3 46001
. Mocksa 29¢ Mogp.atopauvs
5.75
0.0 0.5 1.0 1.5 20 25 3.0 3.5 4.0 4.5 5.0 55 6.0 6.5
WcTounmkn: REUTERS, pacyeTbl BaHka MockBbl
Blue Chips
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.
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. @ Mocksa 38
L’
.
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© BaHk MockBbl
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KpuBblie goxonHocTewn

HedTb 1 ras
10.0
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s
5 @ PyecHedrs, 01
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g
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= Moco6nras, 01
9.0 °
°
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8.0
75
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7.0 °
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0.0 0.5 1.0 15 20 25 3.0 35
10.0 TenekoMmyHukaumn
Tl
)
5
g
95 | &
£
3
=
9.0 PTK-ABVHT, 04
°
85 10TK, 03 @ 101K 04
I0TK, 02 ° )
° UTK 04 Danbcasas, 0
° Nanscesiab, 03 V:CM 06 K [
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KpuBblie goxonHocTewn

MoTpebuTtenbckuit cektop

27 HoAGpsA 2006 r.
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WcTounnku: REUTERS, pacyeTtbl BaHka MockBbl

© BaHk MockBbl

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

8/21



KpuBblie goxonHocTewn

KpvBasi 4OXOAHOCTM POCCUACKMX €BpOOOvraLmn

27 HoAGpsA 2006 r.
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Pyb6neBble obnurayuu

OMUTEHTDI OBBbEMBbI MOrALUEHME/ BbIKYN LUEHA W3MEHEHMUE,%
M?_I(:Oz% M?_I(:.bs;g KynoH,%  TloraweHve Odpepra MH;M::T' Mokynka [Mpopaxa AeHb Hepens MecsL

Utorun TOpProB rocyfapCTtBeéHHbIMU o6nuraumammn

OBP 02 241 - - 23.06.2009 15.03.2007 98.52 98.44 9852 0.03 0.00 0.11
OBP 03 24.9 - - 22.09.2009 15.12.2006 99.69 99.70 99.75 0.00 0.06 0.03
0®3 25057 0.0 40817 7.40 20.01.2010 - 104.00 103.61 104.00 0.48 0.05 -0.23
0?3 25058 7.0 40655 6.30 30.04.2008 - 100.90 100.90 101.06 0.00 0.00 -0.39
O®3 25059 1.9 8985 6.10 19.01.2011 - 99.82 99.60 99.88 0.08 -0.15 -0.07
0®3 25060 28.8 14898 5.80 29.04.2009 - 99.52 9940 99.83 0.07 0.07 -0.07
O®3 26198 19.5 42117 6.00 02.11.2012 - 97.70 9760 97.79 0.21 -0.06 -0.31
0®3 27019 0.0 8800 10.00 18.07.2007 - 104.18 0.00 105.11 0.00 0.26 0.00
O®3 27020 0.0 8800 10.00 08.08.2007 - 104.12 100.00 0.00 0.00 0.00 0.00
O®3 27025 1.0 25806 7.00 13.06.2007 - 100.50 100.20 100.50 -0.01 -0.09 -0.17
0®3 27026 0.0 16000 7.50 11.03.2009 - 101.46 101.40 101.50 0.06 0.00 0.15
O®3 46001 0.0 60000 10.00 10.09.2008 - 104.27 104.20 104.34 0.00 -0.14 -0.76
O®3 46002 2.8 62000 9.00 08.08.2012 - 110.20 110.00 110.20 0.16 -0.18 -0.07
O®3 46003 55.4 37298 10.00 14.07.2010 - 110.95 110.83 11095 0.04 -0.27 -0.14
0?3 46005 0.0 27477 0.00 09.01.2019 - 39.72 39.13 48.00 0.00 0.00 0.00
O®3 46014 23.3 58290 9.00 29.08.2018 - 109.20 109.10 109.40 0.34 -0.23 -0.14
O®3 46017 1319.2 49967 8.50 03.08.2016 - 106.15 106.05 106.15 0.09 -0.33 -0.37
0?3 46018 60.1 40936 9.50 24.11.2021 - 111.21 111.21 111.30 -0.06 -0.22 -0.42
0?3 46020 1181.3 7913  6.90 06.02.2036 - 102.22 102.11 102.29 0.15 -0.75 -0.39
Bcezo 1508.0 501910

27 HoAGpA 2006 r.

AOOXOOHOCTb,% AOPALNA

HKO Tekywas Knoraw. Kodepre [wop. net. Moga. giop

- - 0.58 5.04 0.30 0.29

- - 0.11 548 0.06 0.05
6.08 712 6.14 - 2.84 2.67
397 6.24 5.76 - 1.38 1.30
501 6.11 6.29 - 3.68 3.47
365 583 6.15 - 2.28 2.14
329 6.14 6.48 - 5.15 4.83
35.07 9.60 3.43 - 0.62 0.60
29.32 9.60 4.04 - 0.68 0.65
13.81 6.97 528 - 0.54 0.51
1479 739 6.04 - 2.1 1.99
19.73 9.59 5.86 - 0.99 0.93
2466 817 6.26 - 4.07 3.83
35.07 9.01  6.20 - 2.7 2.55
0.00 0.00 8.46 11.36  10.48
17.75 824 6.48 - 5.44 5.1
210 8.01 6.57 - 6.71 6.29
18.74 8.54 6.62 - 8.57 8.04
1890 6.75 6.84 - 12.74  11.93

WcTounnkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

OBbEMbI

O6opoT

MrH. py6.

O6bem,
MIH. py6.

MOrALIEHME/ BbIKYN

KynoH, %

Morawenve

Utorn TOpProeB MyHuuunanbHbIMU obnurauuammn
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KasaHb, 02
KpacHospck, 05
Hosocubupck, 02
Hosocubupck, 03
Towmck, 01

Yda, 04

Wtormn ToproB cy6deaepanbHbIMU obnuraumammn
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KpacHopapckuii kpai, 01
IleHuHrpaackas obn., 02
JleHuHrpaackasi o6n. 03
Mockosckasi 0611., 03
MockoBsckas 0651., 05
MockoBckas 065., 04
MockoBckasi 061., 25006
Hwxeropopackas o6n. 02
Hosocubupckasi obn. 02
HoBocubupckasi o6n. 03
Camapckas obn., 02
Camapckasi 06n., 03
Teepckas 06n., 03
Tomckas obn., 03
Tomckas obn, 34026
Tynbckas 06n., 31001
YamypTtckas pecn, 01
XabapoBckuit kpai, 06
XMAO, 02

Yysawwus, 03

Yysawms, 04

Yysawwms, 05

Axkytna, 03

Akytns, 05

Axytna, 06

Axytnsa, 35001

AHAO, 01

Apocnasckasi 061., 02
Apocnaeckas o6n., 04
fApocnasckasi 061., 05

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

Mocksa 44
Bcero

0.62 400 9.70 17.07.2008
0.00 1000 10.00 11.04.2007
0.41 1000 8.50 18.10.2008
1.26 1500 12.00 07.12.2006
0.56 1000 13.00 14.07.2009
0.00 300 12.00 22.11.2007
0.00 500 10.03 03.06.2008
20.16 500  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
3128 600 13.00 15.12.2007
0.00 500 13.00 18.06.2009
0.00 700 10.50 22.07.2007
4.62 1500 9.50 17.12.2009
0.00 900  8.00 23.10.2008
0.00 300 10.00 24.12.2007
10.03 2000 8.40 02.06.2010
0.00 400 8.39 22.12.2008
0.24 500 14.00 24.12.2007
0.00 700 13.50 14.10.2010
0.00 1000 10.00 22.11.2013
10.15 1000 9.00 03.12.2015
0.00 800 12.00 11.03.2008
16.88 3000 7.00 01.10.2008
0.00 1000 10.00 15.05.2007
0.00 800 14.01 08.12.2010
1.28 1300 13.50 05.12.2014
2110 1000 11.00 19.08.2007
5.67 12000 10.00 30.03.2010
4.09 9600 11.00 21.04.2009
0.32 12000 9.00 19.04.2011
12.44 2500 10.24 02.11.2008
0.00 2000 13.30 29.11.2007
0.00 2500  9.00 15.12.2009
0.00 2000 6.82 09.09.2010
49.80 4500 7.60 11.08.2011
0.00 800  7.95 30.11.2008
0.00 600 10.00 13.10.2007
0.00 900 8.00 09.11.2009
1.38 1500 8.50 28.06.2009
0.00 1000 8.20 27.12.2008
13.11 1000 9.00 24.11.2009
0.00 5000 12.00 27.05.2008
0.00 500 9.50 13.04.2007
0.00 750 12.33 27.03.2009
0.00 1000 7.85 05.06.2011
0.00 800 12.00 17.06.2008
0.00 2000 8.00 21.04.2007
1.92 2000 10.00 13.05.2010
11.86 2500 7.95 11.04.2013
0.00 1800 10.00 03.08.2008
0.26 1000 12.78 03.07.2007
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
2.08 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
0.00 5000 10.00 26.12.2010
51.51 5000 10.00 21.07.2014
30.58 20000 10.00 24.06.2015
146870

WHpukaT.
ueHa

102.85
100.84
101.11
100.18
112.00
101.50
103.55

100.78
111.40
101.63
104.51
105.66
105.31
102.53
101.45
101.73
100.10
101.62
100.30
100.52
106.30
116.20
108.59
99.02

105.15
99.30

101.40
123.09
127.85
103.50
107.21
109.60
107.60
103.33
105.50
101.33
100.04
100.70
100.15
102.65
99.53

102.47
100.43
100.85
108.05
100.63
110.00
101.90
105.77
100.53
106.80
101.80
101.50
103.50
107.10
99.78

105.20
102.10
103.80
108.00
106.13
108.00
101.58
108.35
112.60
109.60
109.70

LLEHA

Mokynka

0.00
100.74
101.11
100.16
111.50
100.00

0.00

100.56
0.00
101.45
104.36
105.47
105.30
101.01
101.30
101.60
99.90
0.00
99.50
100.41
106.20
116.20
108.03
99.06
105.00
99.30
101.20
121.27
127.85
103.27
107.21
109.41
107.45
103.50
0.00
101.21
0.00
100.70
0.00
102.40
99.30
102.47
100.26
100.80
0.00
100.26
109.70
0.00
105.77
100.41
106.67
101.71
100.00
101.01
106.50
99.61

99.10
100.00
0.00
103.80
100.00
105.00
107.75
100.08
108.05
112.50
109.60
109.60

Mponaxa

103.00
100.94
0.00
100.18
112.50
103.52
0.00

100.90
111.40
101.80
104.65
105.85
105.80
111.49
101.60
101.80
100.30
105.00
100.30
100.62
106.30
116.40
109.15
100.45
105.30
99.45
101.60
125.43
129.18
0.00
107.35
109.60
107.60
103.60
0.00
101.45
0.00
100.85
0.00
102.90
99.75
102.60
100.60
101.20
0.00
101.00
0.00
0.00
107.50
100.65
107.15
101.85
115.10
104.50
107.70
99.95

0.00

110.61

N3MEHEHUE, %
AeHb Hegena mecsauy
0.00 0.00 -0.15
0.00 0.00 -0.40
-1.08 0.01 0.31
0.00 -0.21 -0.38
117 031 -140
0.00 0.00 1.59
0.00 -0.29 -0.05
6.08 0.00 0.20
0.00 276 -0.25
0.00 -029 -1.27
0.00 0.12 -0.85
0.00 -0.01 -0.42
-0.37 -0.70 -0.61
0.00 -0.29 -1.35
0.00 -0.39 -0.05
0.00 -0.29 -0.20
0.00 0.00 -0.25
0.00 042 0.00
-98.99 0.14 0.05
0.00 -0.01 -0.40
0.05 -0.55 -0.46
-0.30 -0.30 0.15
0.00 199 -0.64
253 025 -0.55
0.00 -0.86 -0.19
-0.28 -0.10 0.05
0.00 -0.10 -0.10
0.00 0.07 -0.16
-0.23 -0.19 6.02
0.98 -0.19 -0.12
-0.13 -0.23 -0.23
-0.05 -0.02 -0.23
0.07 -0.19 -0.29
0.33 -0.38 -0.20
0.00 037 -1.31
0.00 -0.82 0.10
0.00 -0.27 0.17
-99.00 -0.10 -0.17
0.00 -0.21 -0.04
0.00 -0.34 -0.30
0.00 -0.34 -0.11
-99.00 0.31 -0.18
0.00 -0.05 -0.32
0.00 -0.23 0.20
0.00 0.00 -0.23
0.00 0.00 -0.28
0.00 -1.17 -0.61
-99.00 -0.05 -0.09
-1.40 0.00 0.40
0.00 -0.12 -1.47
0.00 -0.59 -0.19
0.15 093 -0.34
0.00 -0.33 -3.29
-043 -1.30 -0.05
0.00 0.00 0.28
0.00 -0.23 -0.29
0.00 -0.30
0.00 0.00 0.00
0.00 -2.99 -0.34
0.00 -0.13 -1.94
0.00 0.00 212
0.00 0.00 1.40
0.00 -0.18 -0.05
0.00 0.00 0.08
0.00 -0.28 -0.05
0.00 -0.04 -0.17
0.03 -0.18 -0.26
0.14 -0.09 -0.25

NOXOOHOCTb,%

HKO

9.57
11.78

8.62
25.97
48.44

0.13
46.98

15.60
9.97
2.07
53.22
50.96
25.64
57.34
12.79
14.66
5.26
41.92
39.12
14.48
23.40
15.16
0.27
19.73
24.00
9.78
2.74
62.18
59.55
28.93
10.68
9.34
7.64
6.17
30.97
16.27
13.27
1.67
18.51
11.51
3.29
13.04
33.70
45.37
59.18
11.45
19.93
36.56
21.70
7.89
2.19
7.84
30.41
18.21
55.15
33.45

26.71
3.01
1.10

17.26
1.92

47.12

4411
7.40

32.05

41.37

34.52

41.92

Tekywan Knoraw. Kodepre [iwop. net.

9.43
9.92
8.41
11.98
11.61
11.82
9.68

7.96
12.57
8.25
11.47
11.36
12.34
12.68
10.35
9.34
7.99
9.84
8.37
8.35
13.17
11.62
9.21
9.09
11.41
7.05
9.86
11.38
10.56
10.63
9.33
10.04
8.36
9.91
12.61
8.88
6.82
7.55
7.94
9.74
8.04
8.30
8.16
8.92
1.1
9.44
11.21
7.70
11.35
7.96
9.36
7.81
9.85
12.35
10.27
8.27

9.12
9.12

27 HoAGpA 2006 r.

7.76
7.95
7.48
6.76
7.28
10.81
7.66

8.28
6.82
7.54
7.75
9.21
7.00
7.19
7.92

6.79
6.78

AOIOPALIUA

1.53
0.37
1.78
0.04
2.24
0.95
1.39

0.78
1.34
3.41
142
1.81
0.98
2.16
0.63
1.45
1.12
1.01
2.71
1.03
1.01
3.20
5.05
6.12
1.20
1.30
0.47
3.15
5.40
0.71
2.25
2.14
3.73
1.19
0.94
1.98
3.33
4.00
1.85
0.86
227
2.33
1.90
1.87
1.35
0.38
2.08
3.77
1.42
0.40
2.53
4.40
1.56
0.58
217
1.92

5.63
6.08

Mog. alop

1.42
0.35
1.66
0.03
2.09
0.86
1.29

0.73
1.27
3.16
1.31
1.67
0.91
1.94
0.59
1.35
1.04
0.94
2.51
0.95
0.94
2.98
4.70
5.68
1.12
1.21
0.44
2.93
5.01
0.67
2.10
2.01
3.49
1.10
0.87
1.84
3.1
3.72
1.71
0.81
2.1
217
1.76
1.74
1.27
0.35
1.93
3.51
1.32
0.37
2.35
4.08
1.43
0.55
2.02
1.78

5.7
5.70

Wctounnkn: REUTERS, pacueTbl BaHka Mocksbl

© BbaHK MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

HedbTb 1 ras
FA3IMPOM A3
FA3MPOM A4
FA3MPOM A5
FA3MPOM A6
Tykovin 02
HIK UTEPA
HOBATOK, 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, 02
Hanbceasb, 03
MITC, 04

MITC, 05

MeradoH

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

C3 Tenekowm, 03
CMAPTC, 02
CMAPTC, 03
TatTtenekom, 03
YPCW 04

YPCW 05

YPCW 06

YPCW, 07
LleHTpTenekom 04
LleHTp. Tenerpad, 03
IOTK, 02

IOTK, 03

MeTannyprus
Amypmetann, 01
VHMPOM, 02
VHMPOM, 03
MawupUHBecT, 01
MawnpUHBecT, 02
Makeu-I'pynn, 01
M3 nm. Ceposa, 02
HM3 um. Ky3bmuHa, 01
HCMM3, 01

OMK, 01

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

CI MEYEN, 02
CesepcTtans, 01
TA MEYEN 01
TMK, 02

TMK, 03
Tynayepmet 02
yTns, 01

OBbLEMbI
O6oporT, Ob6vem,
MIH. py6.  mnpa. py6.
10.04 10000
0.55 5000
0.00 5000
0.00 5000
0.00 6000
20.12 2000
0.00 1000
0.00 1000
0.11 7000
0.00 1500
0.00 500
36.52 1500
0.52 5000
10.07 3000
0.00 1500
8.24 5000
20.20 1500
0.00 500
1.02 1500
10.02 7000
0.00 5000
25.89 7000
0.00 2300
25.54 3000
0.00 2000
16.20 1500
0.01 1000
0.00 1500
0.00 1500
0.00 3000
0.00 2250
0.00 2000
1.02 3000
2.21 2000
0.00 2000
0.00 1500
0.00 3000
0.10 500
0.45 1000
3.05 600
27.08 3000
1.02 2000
0.50 2000
0.20 3000
9.37 5623
0.13 700
10.04 1500
4.10 3500
29.07 5000
412 1500
21.82 1000
0.51 1300
0.00 500
0.00 1000
0.00 3000
0.00 2000
0.00 1200
0.00 1000
7.69 3000
0.00 5000
0.00 6000
0.00 600
0.00 2000
2215 5000
0.00 3000
0.00 3000
0.00 3000
2.51 5000
0.00 1000
16.14 3000

MNOrALIEHUE/ BbIKYN

KynoH,%

Moraluexvie Odepra

18.01.2007 -
10.02.2010 -
09.10.2007 -
06.08.2009 -
17.11.2009 -
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
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 02.10.2007
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 -
24.03.2009 30.03.2007
15.02.2011 19.02.2008
02.12.2007 -
16.06.2010 25.04.2008

WHpvkaT.
ueHa

100.28
104.25
101.13
100.75
100.96
101.24
100.04
102.05
99.75

100.05

100.27
99.90
102.95
100.72
100.65
100.65
101.00
100.72
102.19
100.17
102.30
103.60

102.23

LEHA

Mokynka

Mpopaxa

100.28
104.38
101.35
100.75
101.10
101.24
0.00
102.15
99.90
0.00

100.53
100.00
103.00
100.77
100.80
100.65
101.00

102 19
100.20
102.50
103.65

102.25
101.60
102.55
101.30
100.57
0.00
0.00

103.00
100.20
103.20
102.20
100.40
101.85
100.20
102.45
99.85

99.50

101.95
102.42
102.00
100.65
101.15
114.20
100.50
100.50
102.30
103.15

101.74
101.60
101.05
100.50
100.20
97.59
99.45
99.99
100.00
102.44
0.00
100.09
100.19
100.00
100.88
0.00
93.15
101.00
100.39
0.00
102.47

N3MEHEHME,%

fieHs

0.00

-0 07
0.00
0.00
-0.20
0.00
0.00
0.07
0.00
0.24

0.00
-0.15
0.00
0.06
-0.23
0.00
0.00
0.00
0.00
0.00
0.13
0.15
0.00
0.00
0.00
-0.14
0.00
-0.44
0.02
-0.10
0.00
0.05
0.04
-0.99

0.27
0.15

-0.10
0.10
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.30
0.00
0.00
0.00
0.00
-0.01
0.00
0.00
0.00
0.05
0.00
0.30

Henens

mecsL

27 HoAGpA 2006 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
27.78 8.09 6.07 - 0.15 0.14
2252 7.88 6.84 - 2.84 2.66
935 750 6.32 - 0.86 0.81
20.18 6.90 6.75 - 2.46 2.31
060 7.18 7.01 - 2.74 2.56
4541 9.63 8.65 - 0.97 0.89
4533 940 6.66 - 0.02 0.02
4565 10.53 9.01 - 1.07 0.98
40.80 9.27 - 960 1.84 1.68
21.86 9.50 - 6.74  0.02 0.02
2395 947 821 - 0.25 0.23
1228 8.31 - 8.61 2.1 1.94
3129 7.87 746 - 3.83 3.56
10.11 10.18 8.31 - 0.40 0.37
4183 9.79 - 1.01 0.07 0.07
17.82 7.60 - 763 435 4.04
9.83 9.60 - 8.68 0.87 0.80
26.78 1142 850 850 0.27 0.25
18.77 9.44 7.98 - 1.23 1.14
3132 7.09 7.13 - 1.89 1.76
37.85 8.60 6.63 - 1.00 0.94
3390 7.96 7.22 - 3.08 2.87
39.82 831 7.80 - 2.62 243
38.42 8.09 - 7.62 1.84 1.71
4122 8.63 - 8.16 293 2.71
40.05 850 8.03 - 1.70 1.57
584 7.06 - 567 042 0.39
4048 8.25 - 710 049 0.46
11.19 917 6.10 - 0.38 0.36
9.63 9.01 7.36 - 1.33 1.24
597 879 8.83 - 0.93 0.86
48.29 1212 7.30 - 0.58 0.54
7.06 9.00 7.67 - 1.36 1.26
13.76  7.82 - 7.69 1.72 1.60
047 851 8.05 - 2.29 212
734 749 754 - 0.63 0.58
2154 9.03 - 7.41 1.18 1.10
57.92 14.04 - 16.51  0.09 0.08
20.09 14.19 15.36 0.82 0.71
579 1155 8.06 - 0.44 0.41
6.02 977 7.59 - 0.91 0.85
9.06 9.02 7.87 - 1.33 1.24
022 8.16 - 8.05 1.88 1.74
15.19 8.30 - 799 212 1.96
36.67 12.09 8.12 - 2.33 2.16
13.62 9.75 10.11 - 2.10 1.91
30.78 10.46 8.22 - 0.21 0.19
14.04 10.68 - 852 0.85 0.78
20.71 10.18 8.34 - 1.63 1.50
2282 964 9.17 - 2.04 1.87
37.23 10.53 - 8.25 0.62 0.58
0.59 10.59 - 848 049 0.45
17.52 12.26 11.71 - 0.35 0.31
53.16 10.89 - 1.68  0.01 0.01
21.88 11.57 - 15.50 0.78 0.67
20.14 881 9.31 - 2.06 1.89
30.14 11.01 - 11.45 0.70 0.63
011 116 11.85 - 1.48 1.32
42,60 9.03 8.02 - 1.42 1.32
0.88 8.00 8.01 - 0.49 0.45
1262 720 7.32 - 1.73 1.61
0.32 11.74 12.01 - 0.97 0.86
0.15 564 8.40 - 0.98 0.90
35.90 8.33 - 8.30 3.05 2.81
32.84 8.04 6.79 - 0.57 0.54
2426 591 874 - 2.35 2.16
16.31 10.00 - 748 0.34 0.32
20.47 7.92 - 7.78 1.18 1.10
46.75 9.75 9.93 - 0.95 0.87
40.60 9.28 - 784 131 1.21

Mctounnkn: REUTERS, pacueTtbl BaHka Mocksbl

© BbaHK MockBbl

ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB

12/21



Pyb6neBble obnurayuu 27 HoAGpA 2006 r.

OQMUTEHTbI OBBLEMbI NMOrALLEHUE/ BbIKYI LEHA U3MEHEHMUE, % OOXOAHOCTb,% OIPALNUA
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
ABTtoBas, 02 0.00 3000 9.20 13.08.2008 14.02.2007 100.27 100.20 100.33 0.00 0.03 -0.24 2521 9.18 - 7.80 0.22 0.21
AsToBa3, 03 0.00 5000 7.80 22.06.2010 26.06.2007 100.08 100.00 100.15 0.00 -0.01 -0.30 32.05 7.79 - 7.79 0.57 0.53
Baroxmauy, 01 0.00 300 13.50 19.06.2008 - 105.00 103.70 105.70 -0.10 -0.52 0.05 57.33 12.86 10.22 - 1.39 1.27
BKM-®uHaHc, 01 2.59 1000 10.25 04.06.2008 06.12.2006 100.04 100.00 100.04 -0.06 -0.03 0.00 47.74 10.25 - 8.62 0.03 0.03
Bonrabypmatu 01 0.00 600 11.00 08.10.2008 - 99.70 9950 99.90 0.00 0.01 -0.10 13.26 11.03 - 1.74 1.65
[as-duHanc, 01 17.14 2000 8.49 08.02.2011 12.02.2008 99.99 99.96 9999 0.05 -0.08 -0.15 2349 849 - 8.66 1.16 1.07
I'T-T3U 3Hepro 03 5.12 1500 12.04 18.04.2008 - 99.90 99.90 100.00 -0.10 -0.15 -0.27 1155 12.05 - 1.34 1.29
EMNK 01 0.00 1000 9.35 02.10.2008 04.10.2007 99.23 98.80 99.65 0.00 -0.75 0.50 12.81 942 - 10.55 0.84 0.76
MxAsTo, 01 2.30 1200 10.70 14.03.2007 - 99.81 99.75 99.90 0.02 -0.05 0.15 2111 1072 11.12 - 0.30 0.27
Wxmaw, 02 1.72 1000 13.55 17.06.2008 19.12.2006 100.10 100.06 100.30 -0.10 -0.08 -0.25 58.28 13.54 - 11.41  0.07 0.06
WHTerpa duHaHc, 01 0.00 2000 10.50 20.03.2009 - 100.35 99.90 0.00 0.00 0.00 -0.15 1812 10.46 10.58 - 2.09 1.89
MPKYT 03 10.63 3250 8.74 16.09.2010 - 103.40 103.40 103.75 -0.58 0.15 049 1532 845 7.84 - 3.29 3.05
KAMA3-®uHanc, 02 0.00 3000 8.45 17.09.2010 19.09.2008 99.96 99.82 100.10 0.00 0.14 0.07 1458 845 - 8.64 1.70 1.57
Kpuorenmaw, 02 0.00 500 9.75 08.07.2008 - 99.50 99.00 100.00 0.00 0.00 0.02 36.33 9.80 - 1.51 1.45
Mul-®uHaHc, 01 0.00 1000 10.50 03.06.2009 06.06.2007 101.27 0.00 101.30 0.00 -0.16 -0.44 48.90 10.37 - 8.17 0.51 0.47
MoTosunux. sasogbl, 01 0.00 1500 10.00 22.01.2009 26.07.2007 100.45 100.10 100.80 0.00 0.05 -0.28 32.88 9.96 - 9.47 0.64 0.59
MotopocTpoutens, 01 0.00 800 12.00 19.03.2009 20.09.2007 100.12 0.00 100.70 0.00 -0.15 -0.15 21.04 11.99 - 12.15 0.79 0.71
M3, 01 0.00 750 9.90 21.07.2009 24.07.2007 100.13 100.00 100.25 0.00 -0.25 -0.26 8.41 9.89 - 10.05 0.65 0.59
MpowmtpakTop, 01 0.00 1500 9.75 03.07.2008 12.07.2007 99.33 99.11 9955 0.00 0.05 -0.06 37.40 9.82 - 10.92 0.61 0.55
Pocsepton, 01 0.00 800 9.30 26.05.2009 27.11.2007 100.65 0.00 0.00 0.00 0.00 0.12 4535 9.24 - 8.80 0.94 0.87
CanioT-OHeprus, 01 2.56 3000 10.15 25.12.2007 26.12.2006 100.00 99.94 100.00 0.05 -0.03 -0.19 41.71 10.15 - 9.74  0.09 0.08
HIMO CATYPH, 01 0.00 1500 9.00 23.03.2008 24.03.2007 100.12 100.05 100.19 0.00 -0.23 -0.13 15.53 8.99 - 8.49 0.33 0.30
Cesepcrans-asTo, 01 0.02 1500 11.25 21.01.2010 25.01.2007 100.60 0.00 100.70 -0.10 0.00 -0.68 36.99 11.18 - 7.40 0.17 0.16
COK-AsTokomn., 01 2.30 1100 12.32 24.04.2008 - 99.65 99.55 99.65 0.66 -0.30 -0.12 9.79 1236 1274 - 1.33 1.18
CrpownTpaHcras, 01 0.00 3000 9.60 25.06.2008 - 101.18 101.10 101.25 0.00 -1.07 -0.39 39.19 949 8.97 - 1.45 1.34
TBS, 03 0.60 1000 9.25 18.06.2010 20.06.2008 100.97 100.70 100.97 -0.03 -0.10 0.26 39.03 9.16 - 8.75 1.45 1.33
TpaHcmaluxonaur, 01 0.00 1500 1.00 01.12.2007 - 95.54 0.00 0.00 0.00 0.00 0.00 4.82 1.05 5.64 - 1.01 0.96
YpansaroHsasog, 01 9.86 2000 9.40 30.09.2008 - 100.60 100.55 100.75 -0.03 -0.15 0.53 1339 9.34 9.23 - 1.72 1.58
YpansaroHsasop 02 3.41 3000 9.35 05.10.2010 03.10.2007 100.50 100.46 100.50 0.10 -0.27 -0.20 13.06 9.30 - 8.90 0.84 0.77
[ob6biBalowas NPOMbILLNEHHOCTb
BernoH-®uHanc, 01 0.00 1500 9.10 03.06.2009 - 100.27 100.18 100.35 0.00 -0.13 -0.15 4238 9.08 9.18 - 2.22 2.03
CY3K, 02 0.00 1000 8.50 15.02.2007 - 99.75 99.10 0.00 0.00 -0.02 0.09 1.86 8.52 - 0.23 0.21
Xanneng Nong ®uHaHc, 01 0.61 750 12.00 02.04.2008 - 100.05 100.00 100.07 0.15 0.03 -0.25 16.77 11.99 - 1.32 1.31
MoTpebutenbckuii cekTop
Anagyuiku 01 0.00 500 12.00 08.03.2007 - 100.16 100.06 100.25 0.00 0.05 0.00 2564 11.98 11.15 - 0.29 0.26
ApHecT®uHaHc, 01 0.00 600 10.30 29.04.2009 25.04.2007 101.35 100.00 100.20 0.00 0.00 0.00 8.47 10.29 - 9.97 042 0.38
Bantuka, 01 0.00 1000 8.75 20.11.2007 - 0.00 0.00 0.00 0.00 -0.20 3764 8.63 7.54 - 1.00 0.93
Bantumop-Hesa, 02 15.00 800  0.00 15.05.2008 - 100.05 100.05 100.12 0.02 0.00 -0.20 0.00 0.00 - 1.47 1.47
Bumm-Buninb-fanH, 02 40.12 3000 9.00 15.12.2010 - 103.15 0.00 103.15 044 064 -0.10 3847 873 8.23 - 3.38 3.12
I'pynna OCT, 02 0.25 1000 12.90 08.05.2008 10.05.2007 96.00 96.00 96.99 052 -0.25 -0.84 530 1344 - 0.46 0.38
Dxen-3ch-Cu, 02 29.83 1200 13.00 04.12.2007 05.12.2006 99.95 99.90 99.97 0.13 -0.07 -0.32 60.90 13.01 - 0.03 0.03
Hupan-MHBecr, 01 0.00 1000 10.80 16.05.2007 - 100.75 100.00 101.50 0.00 0.00 0.00 266 10.72 9.12 - 0.47 0.43
MHmapko, 01 0.00 1000 9.85 19.12.2008 22.12.2006 100.00 0.00 100.00 0.00 0.00 -0.10 4156 9.85 - 9.46 0.08 0.07
KpacHbiin BocTok, 01 0.00 1500 11.50 25.02.2007 - 100.35 100.30 10040 0.00 -0.33 -040 2836 11.46 9.81 - 0.26 0.23
HytpuHeecTxonauHr, 01 0.00 1200 11.00 09.06.2009 - 100.13 100.05 100.20 0.00 -0.25 0.10 22.00 10.99 - 2.36 2.31
Hadpuc KocmeTwke, 01 0.00 400 10.50 22.04.2007 - 99.85 0.00 0.00 0.00 -035 -015 9.78 10.52 10.78 - 0.41 0.37
Orteu. nekapcrea, 02 0.00 1300 10.25 17.02.2009 21.08.2007 99.77 0.00 9982 0.00 0.00 0.00 2640 10.27 - 10.82 0.72 0.65
Ouakoso, 02 0.00 1500 8.50 19.09.2008 - 99.00 9855 99.00 -0.20 -0.78 -0.12 14.67 8.59 9.50 - 1.30 1.19
MUT-UNHBecTmeHTC 02 0.00 1500 4.99 23.03.2009 - 100.00 0.00 0.00 0.00 0.00 0.00 8.20 4.99 - 2.21 2.10
Pycckuin Tekctuns 02 0.50 1000 12.75 05.03.2009 - 98.00 9794 98.10 0.14 -0.10 0.29 2725 13.01 1475 - 1.37 1.19
Pycckuin Tekctunb 03 4.24 1200 12.00 20.10.2009 18.10.2007 98.92 98.70 9895 0.06 -0.30 048 10.19 12.13 - 13.74  0.87 0.77
CanBan, 01 0.00 1000 11.66 03.12.2008 06.06.2007 100.80 100.60 100.99 0.00 0.00 -0.26 54.31 11.57 - 10.32  0.50 0.46
CuHeprus, 01 0.00 1000 10.70 22.04.2009 24.10.2007 98.45 97.60 9930 0.00 -041 -145 879 10.87 - 1291  0.89 0.79
Tanocto-®uHaHc, 01 0.00 1000 10.00 06.03.2009 07.09.2007 99.88 99.75 100.00 0.00 -0.19 0.10 21.10 10.01 - 10.39 0.76 0.69
fAkosnesckui Tekctunb, 01 0.47 1000  12.00 31.10.2008 - 99.75 99.75 9995 -020 -0.20 -0.01 921 1203 6.10 - 1.79 1.69
ArponpombILisieHHbIW KOMMJIeKC
AlK Apkaga 01 1.00 600 13.20 28.06.2008 29.06.2007 100.06 100.01 100.14 0.26 -0.14 -0.14 53.52 13.19 - 13.46  0.56 0.50
AlK Apkaga, 02 7.35 1000 13.31 20.02.2009 22.08.2007 100.70 99.76 99.94 0.14 -0.10 -0.06 34.28 13.32 - 13.76  0.71 0.63
AMK Oro, 01 1.09 1100 15.50 22.04.2007 - 99.55 100.70 100.84 0.00 -0.20 0.12 10.11 15.39 13.50 - 0.41 0.36
AMNK Oro, 02 19.02 1200 12.95 25.02.2009 - 10040 9948 99.57 0.01 -0.06 -0.15 31.58 13.01 13.61 - 1.79 1.58
BenrpaHkopm 0.00 700 10.90 02.12.2008 05.12.2006 99.99 100.00 100.80 0.00 0.00 -0.35 23.89 10.86 - 0.03 0.03
Espocepsuc 0.00 1500 14.00 18.12.2007 19.12.2006 100.02 99.84 99.99 0.24 0.10 -0.20 25.32 14.00 - 13.80 0.07 0.06
KBK Yepemyuiku, 01 0.00 700 11.30 02.03.2009 05.03.2007 100.62 0.00 101.10 0.00 0.00 0.02 25.08 11.30 - 1097 0.28 0.25
Moccenbnpom, 01 2.47 1000 13.00 12.12.2008 15.06.2007 98.50 100.59 100.79 0.30 -0.17 -0.02 57.34 1292 - 12.14 0.53 0.47
MABA, 01 0.00 350 1.00 15.06.2008 - 0.00 0.00 0.00 - 0.00 1.92 1.02 - 1.56 1.54
Pazynai-dunanc, 01 2.28 3000 11.50 02.10.2008 05.04.2007 100.00 100.15 100.25 0.15 0.26 -0.15 15.75 11.48 - 10.90 0.36 0.33
Pycarpo 01 0.00 1000 11.66 19.07.2008 18.01.2007 100.25 0.00 0.00 0.00 025 -0.10 4057 1166 - 11.21 015 0.14
C- Arpo, 01 0.00 400 11.50 20.05.2009 21.11.2007 99.80 99.50 101.00 0.00 0.00 -0.02 063 1147 - 11.71  0.95 0.85
CoxonbHuku MK, 01 0.00 1000 11.50 26.02.2009 30.08.2007 99.33 99.70 99.95 0.00 0.00 025 26.78 11.52 - 12.07 0.74 0.66
Yepkwn3zoso, 01 0.00 2000 8.85 31.05.2011 02.06.2009 100.00 99.30 99.35 0.00 -0.18 -0.35 41.46 891 - 9.36 2.22 2.03
3®KO, 02 5.20 1500 10.50 22.01.2010 26.01.2007 100.00 99.90 100.15 -0.05 -0.07 -0.02 34.23 10.50 - 10.15  0.17 0.16
tOrTpaHanT 02 0.00 1000 11.50 25.11.2008 28.11.2006 99.40 0.00 0.00 0.00 -0.62 -0.05 56.08 11.57 - 0.01 0.01
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Pyb6neBble obnurayuu 27 HoAGpA 2006 r.

SMUTEHTDI OBbEMbI MOrALULEHUE/ BbIKYT LEHA W3MEHEHME,% OOXOAOHOCTb,% [OIOPALUA
’Sn?';‘;g w('l)pilbep’;G KynoH,%  Morawenue Odpepra MH;M::T' Mokynka lMpogaxa [eHb Hepens mecsy, HKO Tekywast Knoraw. Kodepre [iop. net. Moga. aop

PO3HUYHbII ceKTOP

Ap6ar 3Hp Ko, 01 14.02 1500 10.50 20.06.2008 22.06.2007 100.12 100.00 100.20 0.90 -0.10 -0.05 4430 1049 - 1052 055 0.50
Bukropusi-®uHatc, 01 0.00 1500 9.90 29.01.2009 01.02.2007 99.78 99.61 99.95 0.00 -0.12 0.10 30.65 9.92 - 1076 019  0.17
HeTtckuit mup, 01 065 1150 8.50 26.05.2015 - 99.00 9820 99.00 0.00 -0.21 0.05 40.05 859 8.86 - 597 548
Hukas Opxuges, 01 0.00 1000 11.30 09.04.2009 12.04.2007 100.22 100.05 100.39 0.00 0.00 0.08 1331 1128 - 1111 037 034
AOukcn-duHarc, 01 0.00 3000 9.25 17.03.2011 - 9455 9360 9550 0.00 -099 -051 1622 978 1115 - 357  3.21
AOMO-®uHaHc, 01 0.26 1000 12.50 14.02.2008 15.02.2007 99.85 99.85 100.15 -0.24 0.00 -0.10 3390 1252 - 1275 023 020
Espocerts, 02 0.00 3000 10.25 02.06.2009 04.12.2007 99.68 99.62 99.74 000 -0.28 -0.01 4802 1028 - 1086 0.96 0.86
Wukom-Napa, 02 1217 1400 11.75 12.02.2010 16.02.2007 100.00 99.85 100.00 0.13 -0.15 -0.10 225 1175 - 1172 023 0.21
Koneiika T, 01 501 1200 9.75 17.06.2008 19.12.2006 100.15 100.10 100.20 -0.05 -0.05 -0.15 9.35 974 - 748 0.07 0.06
Koneiika TA, 02 10.91 4000 8.70 15.02.2012 18.02.2009 99.22 99.15 9929 017 -0.10 021 048 8.77 - 940 206 1.88
Marnut 01 21.97 2000 9.34 19.11.2008 - 102.25 102.25 0.00 0.34 -029 020 051 913 826 - 186  1.72
Mapta ®uHarc, 02 3.97 1000 11.75 06.12.2009 07.06.2007 99.29 9910 99.39 029 -007 0.00 5473 1183 - 1358 051 045
Mapta-®uHaHc, 01 0.52 700 14.84 22.05.2008 - 102.37 101.65 10250 0.19 -0.26 -0.13 041 1450 1347 - 139 123
Matpuua ®uHaHc 3.97 1200 12.32 10.12.2008 13.06.2007 98.67 99.00 99.28 065 -021 -020 5502 1249 - 1545 052 045
MNP duHakHc 17.74 1000 9.89 27.12.2007 27.12.2006 99.99 99.80 100.00 -0.11 0.08 -0.01 40.64 9.89 - 9.74 009 0.08
MokeTka, 01 1.00 1000 10.70 14.05.2009 15.11.2007 99.75 99.75 0.00 -0.22 -045 003 235 1073 - 1127 095 085
Hatyp npoaykr, 02 2.00 1000 10.75 16.06.2009 18.12.2007 99.85 99.75 99.85 -0.05 -1.09 029 4624 1077 - 1118 099  0.89
lMepekpectok, 01 0.00 1500 8.15 08.07.2008 - 100.10 0.00 0.00 0.00 000 0.10 30.37 8.14 - 152 148
Matepoyka duHaHc, 01 438 1500 11.45 12.05.2010 - 109.60 109.50 109.68 0.05 -0.05 -0.03 282 1045 8.38 - 298 275
Matepoyka PuHaHc, 02 0.00 3000 9.30 14.12.2010 - 103.80 103.65 103.95 0.00 -0.14 -0.19 40.00 896 8.35 - 336  3.10
TexHocuna, 01 0.00 2000 10.00 26.05.2011 28.05.2008 98.50 0.00 0.00 000 -0.76 -0.55 4849 1015 - 1141 137 123
TOM-KHUTA, 01 0.00 700 11.35 05.02.2009 08.02.2007 100.25 100.15 100.34 0.00 -0.20 -0.20 32.96 11.32 - 9.83 021 0.19
JlecHas npombliwneHHocTb u LIBK

ALBK-WHBecr, 02 0.00 500 ~ 0.00 20.05.2008 - 101.01 000 0.00 000 0.00 -0.79 0.00 0.00 149 150
ALBK, 03 2513 1500 9.95 14.04.2011 18.10.2007 100.50 100.00 102.00 0.00 0.10 0.04 981 990 - 969 086 0.79
Bonra, 01 0.00 1500 12.00 13.03.2007 - 100.30 100.10 100.50 0.00 -0.35 -0.84 2367 11.96 1072 - 030 027
roTaK, 02 18.13 1500 11.50 18.06.2009 21.12.2006 99.73 99.71 99.73 0.00 025 020 4884 1153 - 1448 007 0.06
A3-®uHanc, 01 0.00 400 11.60 23.05.2008 25.05.2007 99.30 99.00 99.60 000 0.00 -057 57.84 1168 - 1353 047 042
HNK 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 - 168  1.68
N3¢ Cotos, 01 0.00 300 10.00 09.10.2007 - 100.00 0.00 100.00 1.01 -1.00 0.00 13.70 10.00 10.22 - 0.85 0.77
CTpOVITeanTBO, unoteka u HeABUXNMOCTb

ApamaHT, 01 0.10 500 13.10 05.06.2008 - 100.50 100.50 100.65 0.00 -0.22 -0.35 60.65 13.03 1246 - 136  1.21
Apamant, 02 1.01 2000 11.25 20.05.2010 24.05.2007 99.90 99.90 100.00 -0.10 -0.07 000 031 1126 - 1196 049 044
AMXKK 01 0.00 1070 11.00 01.12.2008 - 108.01 000 0.00 0.0 000 038 10.18 6.81 - 179 167
AXKK, 02 0.00 1500 11.00 01.02.2010 - 11070 000 0.00 0.00 000 -0.36 3466 9.94 7.31 - 272 253
AMXKK, 03 0.00 2250 9.40 15.10.2010 - 105.50 105.25 105.75 0.00 0.17 -0.08 10.30 8.91 7.30 - 238 221
AXKK, 04 0.00 900 8.70 01.02.2012 - 105.75 105.25 106.25 0.00 - 0.00 548 823 7.6 - 424 394
BX®, 01 0.00 500 12.65 19.12.2008 22.12.2006 100.09 0.00 100.09 0.00 0.00 0.00 21.83 1264 - 1122 0.08 0.07
'nasmoccTpoii, 01 0.00 2000 1.00 27.05.2007 - 96.00 0.00 000 0.00 000 326 247 1.04 - 050 0.46
nasmoccTpoit, 02 13.04 4000 11.50 17.03.2011 22.03.2007 101.05 0.00 101.20 -0.02 -025 0.03 20.16 1138 - 8.01 032 030
VHTEKO, 01 0.00 1200 10.95 15.02.2007 - 99.96 99.71 100.20 0.00 0.00 -0.05 29.70 1095 10.83 - 023 021
VickutumuemeHT 02 0.00 500 12.50 05.11.2008 07.11.2007 100.71 100.46 100.95 0.00 -025 0.30 548 12.41 - 1222 091 081
VickutumuemenT, 01 134 200 16.80 24.12.2006 - 100.50 100.36 100.54 0.00 -0.21 -0.53 2854 16.72 10.37 - 0.08 0.07
NasepHa, 01 10.03 1000 11.25 08.04.2010 12.04.2007 100.30 100.30 10049 -0.18 -0.17 0.30 1325 1122 - 1029 038 0.35
MWA, 01 0.31 2200 10.00 20.09.2012 - 10235 0.00 10235 0.01 -0.01 049 542 977 947 - 279 255
MWA, 02 0.00 1000 9.50 09.08.2008 06.02.2007 100.00 99.90 100.10 0.00 -0.30 0.15 442 950 - 946 020 0.19
MWA, 03 0.00 1500 9.40 23.02.2012 30.08.2007 100.05 0.00 0.00 0.00 0.00 -0.14 2189 940 - 966 073 067
Mupakc pynn 0.00 1000 12.50 19.08.2008 - 100.90 100.85 100.95 0.00 -0.10 0.35 3219 1239 1166 - 157  1.41
MOWA, 01 0.00 1500 9.00 21.12.2010 23.12.2006 101.40 100.85 101.94 0.00 -0.15 0.39 3847 8.88 - 0.08 0.09
MK, 05 430 1120 10.20 20.05.2008 22.05.2007 99.69 99.65 99.69 0.04 0.00 016 084 1023 - 1131 048 044
Canasarcreksio 01 1.03 750 11.60 25.03.2008 - 102.99 102.85 102.99 0.01 -0.10 -0.10 18.75 11.26 9.36 - 126 1.5
Canagatcrekno 02 2.00 1200 9.28 28.10.2009 31.10.2007 100.15 99.90 0.00 0.00 -0.18 -025 585 9.27 - 930 091 083
Cu6. uemenT., 03 0.21 800  9.70 12.06.2008 14.06.2007 100.00 99.50 100.00 -0.05 -0.17 0.10 43.05 9.70 - 991 053 048
Cy-155 0.15 1500 10.50 30.03.2007 - 100.18 100.01 100.49 0.00 -0.05 -0.06 1640 10.48 10.32 - 0.34  0.31
TepHa-®uHanc, 01 3.00 500 14.00 16.12.2008 19.12.2006 100.10 100.10 100.20 -0.10 0.09 -0.08 2532 1399 - 1222 0.07 0.06
LIYH INenCneuCMY, 01 0.00 1000 11.75 22.04.2010 24.04.2008 91.35 90.00 100.10 0.00 -0.15 0.01 934 1286 - 1987 129 107
FOCKK, 01 0.50 600 14.00 01.07.2008 17.01.2008 100.05 100.00 100.23 -0.10 -0.23 0.16 54.85 13.99 - 760 1.05 097
TpaHcnopT

AsuaK. Camapa, 01 0.01 350 14.00 08.03.2007 - 100.50 100.32 100.50 0.22 -0.05 -0.19 29.92 1393 1183 - 029 0.26
WcT Naitn XaHgnuur, 02 32.30 3000 0.00 22.05.2008 - 100.00 99.90 100.05 0.10 0.02 0.09 0.00 0.00 0.00 149 149
MMK-Tparc, 01 149 650 11.50 10.07.2008 11.01.2007 100.20 0.00 100.20 0.20 0.04 -0.24 4222 1148 - 956 013 012
PXA, 05 0.00 10000 6.67 22.01.2009 - 99.95 99.80 99.95 0.05 -0.10 0.03 2193 667 6.80 - 201 188
PXA, 03 0.00 4000 8.33 02.12.2009 - 104.05 103.95 104.08 0.05 008 -0.12 3880 8.01 6.94 - 264 247
PXA, 02 0.00 4000 7.75 05.12.2007 - 101.45 101.30 101.60 0.00 -0.49 -0.39 36.10 7.64 6.37 - 098 092
PXA 07 0.00 5000 7.55 07.11.2012 - 102.51 102.51 102.64 -0.04 -0.05 -0.24 186 7.37 7.5 - 491 459
PXX[ 06 10.16 10000 7.35 10.11.2010 - 101.55 101.46 10165 0.00 -0.13 -0.34 1.81 724 7.01 - 351 328
PXA 04 0.00 10000 6.59 14.06.2007 - 100.21 100.10 100.37 0.01 -0.15 -0.05 29.25 6.58 6.29 - 0.54 051
TpaHcaapo-duHaHce!, 01 15.02 2500 11.65 05.02.2009 09.08.2007 100.20 100.20 100.39 -0.17 -0.10 -0.03 33.83 1163 - 1161 068 061
OiiptOHuon 01 120 1500 13.00 10.11.2009 15.05.2007 99.35 99.21 99.38 0.05 -0.17 -0.10 356 13.09 - 1524 046  0.40
0T 3vip, 02 0.00 1000 10.40 10.03.2009 13.03.2007 100.20 100.15 100.25 0.00 -0.10 0.00 20.80 10.38 - 10.05 029 0.27
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Pyb6neBble obnurayuu

OMUTEHTbI

Xumus u HedbTexmums
'pynna Huton, 01
Hoporobyx, 01
Kynbbiwesa3soT-nHsecT, 02
MapwuiickuinHMN3, 01
HUKOCXUM, 01

HKHX, 04

HKHX, 03

CAHOC 02

YXK, 01

®PUHAHCOBbIWN CEKTOP
AbcontoT baHk, 02
AK BAPC, 02

BaHk 3eHuT, 01

BaHk 3EHUT, 02
Bank Kegp, 01

Bank CIN6, 01

Bank Cnypr, 01
BHewwTopr6ank 04
BrewTopr6ank 05
[a3baHk, 01
[asnpombaHk, 01
EBPP, 01

EBPP, 02

KWUT duHaHc, 01
MacTtep-baHk, 02
MKB 01

MKB, 02

MMB, 01

MMB, 02
Mockommepu6aHk, 01
HOMOC-BaHk, 06
HOMOC-BaHk, 07
H®K, 01
Mpo6usHecbatk, 05
PocbaHk, 01
Poccenbxo3baxk 01
Poccenbxosbatk, 02
Pycckuin Ctangapt 04
Pycckuin Ctangapt 05
Pycckun Ctangapt, 03
Pycckuin CtangapT, 06
Pycb-baHk, 01
Cubakagembark, 01
CubakagembaHk, 02
Cubakagembark, 03
CobuHbaHk, 01
COHKO3 6aHk, 01
CynocTp. 6aHk, 01
TatdoHabaHk, 03

TK ®unaHc, 01
TypanAnem 01
YpaneHewTopréaHk, 01
®duHaHc UHT UHB, 02
XKB BaHk, 02

XKB BaHk, 03
OHnacTtpymbank, 01

OBbEMbI
O6opoT, O6bem,
MrH. py6.  mnpa. py6.
0.00 1000
0.00 900
0.10 2000
0.00 800
1.1 750
16.86 1500
0.00 2000
16.11 3000
0.00 500
0.00 1000
0.00 1500
0.00 1000
13.20 2000
0.00 450
0.00 1000
0.00 500
0.00 5000
0.00 15000
0.73 750
0.00 1500
1.50 5000
0.00 5000
28.33 2000
0.00 1000
0.00 500
0.24 1000
0.00 1000
0.00 3000
0.00 1000
3.07 800
2.00 3000
0.70 1000
0.00 1000
1.48 3000
0.00 3000
0.00 7000
0.11 3000
0.00 5000
0.00 2000
0.00 6000
23.21 1400
0.00 470
0.00 1500
2.14 3000
0.00 2000
0.10 1000
8.67 1500
2.38 1500
0.00 1000
0.00 3000
1.00 1500
0.00 2500
2.03 3000
1.50 3000
0.00 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
11.50
9.60
9.25
6.50
6.20
10.50
7.10
5.92

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 b
05.10.2007 -
22.06.2009 17.06.2007
15.11.2007 -
19.03.2009 22.03.2007
17.10.2013 26.04.2007
25.11.2008 20.11.2007
27.01.2011 -
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

100.03
100.15
100.50
100.10
100.25
104.30
100.10
105.40
100.56

100.40
99.78
99.95
99.80
99.40
99.53

100.00

100.15

100.45
99.90
99.00

100.00
99.91

LLEHA

Mokynka

99.85
100.00
100.40
100.00
100.20
104.10

0.00
105.30
100.01

100.20
99.60
99.85
99.76
99.10
99.40

Mpopaxa

100.20
100.30
100.70
100.20
100.35
105.13
0.00
105.45
101.10

100.60
99.95
100.04
99.90
99.70
99.65

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 -0.15 -0.45
0.00 0.00 -0.35
-0.15 -040 0.32
0.00 -0.20 0.08
-0.10 -0.02 -0.04
-0.48 0.14 -0.29
0.00 0.00 0.10
0.02 -043 0.14
0.00 0.00 0.05
0.00 -0.08 -0.07
0.00 0.00 -0.06
0.00 0.09 -0.15
0.00 0.02 -0.09
0.00 -0.93 -0.02
0.00 0.00 -0.55
0.00 -0.05 -0.05
0.00 0.00 -0.30
0.00 0.00 -0.20
-0.10 -0.12 -0.15
0.00 0.02 -0.40
-0.03 0.03 -0.05
0.00 0.00 -0.24
-0.05 -0.40 -0.25
0.00 -0.15 0.10
0.00 -0.30 -0.30
-0.10 0.03 -0.20
0.00 - 0.00
0.00 0.00 0.27
0.00 -0.09 -0.10
0.20 -0.05 0.20
0.04 0.00 -0.10
0.02 -0.15 0.00
0.00 0.00 -0.55
020 -0.37 -0.24
0.00 1.15 0.00
0.00 0.15 -0.34
0.15 -0.15 0.10
0.00 0.00 0.40
0.00 -0.10 0.10
0.00 -0.35 0.27
0.11  -0.03 -0.05
0.00 -1.19 1.01
0.00 0.00 -0.20
-0.10 -0.15 -0.59
0.00 11.22 -10.09
0.00 0.00 0.05
0.00 -0.01 -0.20
0.20 0.00 0.05
0.00 0.01 -2.68
0.00 0.00 0.00
0.00 -0.27 -0.30

- - 0.00

-0.13 -0.25 0.15
-0.05 0.00 -0.30
0.00 -0.13 0.12

27 HoAGpA 2006 r.

AOOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
51.62 12.00 - 11.06  0.07 0.06
4421  9.89 - 6.71  0.05 0.05
1856 8.76 8.84 - 3.59 3.30
53.34 12.39 - 12.54 0.54 0.48
62.14 1397 8.86 - 0.05 0.05
1451 9.58 - 8.07 213 1.98
9.21 799 8.03 - 0.50 0.47
274 949 8.08 - 2.64 2.44
7.67  9.94 - 6.70 ~ 0.17 0.16
22.06 9.66 - 9.20 0.50 0.46
2712  8.27 - 8.76  0.65 0.60
13.81 8.00 8.06 - 0.33 0.30
2299 841 8.66 - 2.04 1.88
1544 11.57 12.80 - 0.82 0.73
18.67 9.65 - 10.89 0.54 0.49
203 925 957 - 0.94 0.86
11.40 6.49 - 596 0.32 0.31
493 6.17 - 520 042 0.39
0.86 10.51 - 10.89 0.96 0.87
2198 717 751 - 3.61 3.36
146  5.92 - 3.42 3.40
0.00 0.00 - 4.41 4.41
46.03 10.48 - 6.99 0.06 0.06
58.59 11.75 - 12.10 047 0.42
8.63 10.50 10.97 - 0.41 0.37
48.15 10.44 - 11.05 0.96 0.86
2297 822 367 - 0.22 0.21
17.81 6.48 - 497 022 0.21
4546 9.74 - 351  0.03 0.03
2720 9.80 6.82 - 0.70 0.66
3549 8.24 - 8.27 1.01 0.93
537 9.78 - 9.73 0.44 0.40
6.11 9.78 9.74 - 2.21 2.02
2560 9.19 - 6.38  0.22 0.21
16.23 7.39 - 0.03 0.05
043 7.73 7.63 - 3.65 3.39
18.99 827 858 - 1.21 1.12
14.78 7.61 - 7.82 0.30 0.28
2140 838 823 - 0.72 0.67
2219 8.12 - 8.51 0.70 0.65
18.41 10.49 - 10.12  0.32 0.29
1199 875 522 - 0.60 0.57
19.18  9.97 - 9.77  0.54 0.49
4445 955 9.59 - 2.21 2.02
296 12.09 - 1322 094 0.83
735 9.08 8.03 - 1.34 1.24
40.56 10.51 - 10.82 0.59 0.53
0.82 10.00 - 10.32  0.95 0.86
18.85 10.76 - 10.94 0.32 0.29
0.00 0.00 - 2.87 2.87
8.14 10.24 - 10.37 0.41 0.37
14.79 -

233 853 - 932 047 0.43
1447 8.27 - 9.17 0.32 0.29
3219 12.46 - 10.77  0.24 0.22

WcTounnkn: REUTERS, pacyeTbl BaHka Mockabl
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MupoBoi pbiHOK gonra 7 27 Hoabpsa 2006 r.

OMUTEHTbI OBbEM NOrALUEHUE LEHA M3MEHEHUE,% [OOXOOHOCTb,% PEWTUHI AOPALIUA

O6bem, mrH.  KyroH,%  MoraiweHve rxﬂ'ziﬁe’?;ﬂ Mokynka Mpopaxa AeHb Heaeno mecay K noratu. Tekywas beCnncp:gaKrk Fitch S&P  Moody’s [iop. net. Moga. atop
CyBepeHHble eBpoobnurauum
Poccust 07 $ 2400 10 26.06.2007 211  102.56 10263 0.00 -0.06 -042 538 975 63 BBB+ A- Baa2 055 0.54
Poccus 10 $ 2718 825 31.03.2010 1220 104.75 10494 0.00 -0.06 -024 545 7.88 82 BBB+ A- Baa2 1.71 1.67
Poccust 18 $ 3466 11 24.07.2018 4257 14450 14475 009 035 044 570  7.61 115 BBB+ A- Baa2 7.48 7.27
Poccns 30 $19526 5 31.03.2030 8525 11231 11250 0.17 028 062 574 445 119 BBB+ A- Baa2 7.44 7.24
Poccust 28 $ 2500 12.75 24.06.2028 7880 180.63 181.13 0.07 028 038 6.02 7.06 147 BBB+ A- Baa2 1045 10.15
O6nuraumm MuHdmHa PO
MINFIN 8 $1322 3 14112007 352 9700 9800 000 -0.26 0.00 615 3.09 0 BBB+ A- Baa2 278 2.58
MINFIN 5 $2167 3 14.052008 534 9613 96.13 -020 -013 019 624  3.12 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $1750 3 14.05.2011 1629 ~ 90.00 90.38 0.14 028 -069 6.88  3.33 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries
ARIES 01 € 2000 6.919 25.10.2007 332  103.05 103.15 0.00 -0.05 -0.26 3.56 6.71 -14 Aaa 2.63
ARIES 02 €1000 7.75 25.10.2009 1063 110.34 11054 005 0.11 -058 3.91 7.02 27 Aaa 270 2.60
ARIES 03 $ 2436 9.6 25102014 2889 12931 12956 022 040 -066 505 7.42 50 Aaa 597 5.82
MyHuuMnanbHbIe eBpooGnuraumm
Mocksa 11 € 374 645 12102011 1780 107.96 108.21 -0.05 -0.05 010 458 597 93 BBB+ BBB+ Baa2 4.32 413
TarapcraH 15 $ 250 7.7 03.08.2015 3171 101.38 10190 0.00 -077 0.09 748 7.60 292 6.35 6.12
KopnopaTtuBHble eBpooGnurauum
CubHedTs 07 $ 400 115 13.02.2007 78 100.95 101.05 -0.01 -0.09 -0.39 653 1139 145 NR BB+ 0.20 0.20
Dxeit-Ocp-Cu 07 $ 60 9.75 10.04.2007 134  100.15 100.65 0.00 -0.10 -0.09 920 974 419 0.36 0.35
A3MNPOM 07 $ 500 9.125 25.04.2007 149 10119 101.39 -0.01 -0.04 -0.24 6.05 9.02 94 BBB- BBB- Baal 040 0.39
THK 07 $ 700 11 06.11.2007 344 10433 10466 0.00 -0.10 -039 615 1054 101 BBB- BBB- Baal 0.91 0.88
MTC 08 $ 400 9.75 30.01.2008 429  103.70 10400 0.00 -0.11 014 639  9.40 127 BB- WR 1.10 1.07
Cucrema 08 $ 350 10.25 14.04.2008 504  104.60 104.75 -0.01 -0.09 -0.11 667  9.80 194 B+ BB- 1.30 1.26
Arpoca 08 $ 500 8.125 06.05.2008 526 ~ 103.18 10346 0.01 -003 0.04 578 7.87 103 B 1.38 1.34
Bumm-Bunne-flavH 08 - § 150 8.5 21.05.2008 541  101.47 102.03 005 004 010 743 838 268 B+ WR 142 1.37
MMK 08 $ 300 8 21.10.2008 694 10221 10252 002 -023 049 673 7.83 199 BB- BB WR 1.78 1.72
CubHedTs 09 $ 500 10.75 15.01.2009 780  109.72 110.22  0.01 016 -012 581  9.80 107  NR BB+ 1.90 1.85
Cesepcranb 09 $ 325 8.625 24.02.2009 820 10356 10391 026 015 038 687 833 212 2.04 1.97
CuTpoHmke 09 $ 200 7.875 02.03.2009 826 ~ 9929 9992 0.04 004 018 822 7.93 347 2.08 2.00
Beimnesnkom 09 $ 450 10 16.06.2009 932  107.52 108.02 0.03 -0.12 048 673  9.30 199 BB+ WR 223 2.15
EspasxonguHr 09 $ 300 10.88 03.08.2009 980  109.26 109.87 0.05 -0.21 0.48 7.01 9.95 226 2.34 2.26
HOPHWKE/Ib, 09 $ 500 7.125 30.09.2009 1038 102.71 10329 -0.04 -006 112 607 6.94 144 2.59 2.52
A3MPOM 09 $ 700 105 21.10.2009 1059 113.04 11334 -0.03 002 -012 556  9.29 93 BBB- BBB- Baal 257 2.50
Merado 09 $ 375 8 10.12.2009 1109 102.86 103.36 0.16 0.02 0.66 6.94 7.78 231 BB BB- WR 266 2.57
Beimnenkom 10 $ 300 8 11.02.2010 1172 102.87 103.16 0.16  0.09  0.61 698 7.78 235 BB+ WR 2.83 273
TA3MPOM 10 €1000 7.8 27.092010 1400 111.02 111.32 0.02 -0.07 -013 459 7.03 94 BBB- BBB- Baal 3.44 3.29
MTC 10 $ 400 8.375 14.10.2010 1417 10470 10505 0.04 -0.23 080 693 800 231 BB- WR 3.38 3.27
Beimnenkom 11 $ 300 8.375 22.10.2011 1790 10530 10593 0.00 000 000 7.07 7.95 252 BB- WR  4.11 3.97
Cucrema 11 $ 350 8.875 28.01.2011 1523 10350 0.00 -008 -019 038 787 857 324 B+ BB- 3.48 3.35
MTC 12 $ 400 8 28.01.2012 1888 103.72 104.14 0.77 024 233 712 7.71 256 B+ 4.24 4.09
lanepes 13 $ 175 10.13 15.05.2013 2361 ~ 99.75 101.75 0.00 000 2.05 10.18 10.15 562 432 4.11
Cesepcrans 14 $ 375 925 19.04.2014 2700 107.25 0.00 045  0.01 194 793 862 337 5.53 5.32
Arpoca 14 $ 800 8875 17.11.2014 2912 11463 11497 -0.02 -003 1.04 649 7.74 193 6.02 5.83
PX[ 30 12600 rub 8.375 30.06.2012 2042 10325 0.00 0.00 -012 073 696  8.11 60 2.28 2.24
PX[ 30 1000rub 11 30.06.2012 2042  101.38 101.75 - 0.00 000 1069 10.85 406 4.49 437
FA3MPOM 12 € 1000 456 09.12.2012 2204 9852 9888 0.06 -010 026 485 463 118 517 493
A3MPOM 13-1 $ 1750 9.625 01.03.2013 2286 118.38 118.84 -0.08 -0.04 010 6.05 8.13 150 BBB- BBB- Baal 4.88 4.74
A3MPOM 13-2 $ 1222 4505 22.07.2013 2429  97.17 9822  0.13 0.42 0.00 558 464 102 2.68 2.61
TA3MPOM 13-3 $ 647 5625 22.07.2013 2429  99.19 100.19 -0.08 -0.37 013 596 567 140 2.43 2.37
A3MPOM 15 $ 1000 5.875 01.06.2015 3108 10544 10595 005 0.00 046 507 557 139 6.80 6.47
EspasxonauHr 15 $ 750 825 10.11.2015 3270 10113 000 013 -052 258 807 816 352 BB BB- 6.48 6.23
A3IMPOM 20 $ 1250 7.201 01.02.2020 4814 10520 10570 0.04 -0.04 015 660 6.85 205 BBB- BBB- Baal 8.66 8.38
TA3MPOM 34 $ 1000 8625 28.04.2034 10014 126.37 126.87 002 -035 1.8 654 6.83 191 BBB- BBB- Baal 1241  12.01

WcTounnkn: REUTERS
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MupoBO# pbiHOK gonra

SAMUTEHTDI

OBbLEM

O6bem, MH.  KyroH,%

NOrALULEHUE

lMoraweHune

EBpooGnuraummn domHaHCOBOro cekTopa

Pycc. Crang 07
Metpokommepu, 07
Pycc. Ctang 07
Mmnekcbark 07
Anbdabark 07
Pycc. Ctang 07
HOMOC 07

MBI Hukown
Pycc. Ctang 07
PocbaHk, 07
BTB 07
MocHap6aHk 07
MBPP 08

Pycc. Ctang 08
CubakagembaHk 08
AnbcabaHk 08
PocBP 08

AK BAPC 08
[asanpombaHk 08
BTG 08
®uHaHcbaHk 08
Poc6aHk, 09
MocHap6aHk 08
XKB BaHk 08-1
XKB BaHk 08-2

PeneccaHc Kanutan 0€

MeTtpokommepu, 09
Abcontot 09
CwnbakagembaHk 09
BuH6aHk 09

BaHk Mockebl, 09
MpomcesAsbbaHk 10
Pycc. Ctang 10
BaHk Mockebl, 10
Poccenbxo36aHk 11
Pycc. Crang 11
[asnpombaHk 11
BTB 11

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

Cb6epbaHk 15
MpomcTponbark 15
BaHk Mocksbl 15
Anbdabark 15
Pycc. CtaHg 15
BTB 35

$

PR PARPAANANDDARPLAANLDNANPRPARARNNANDPAARPALANADADPAPAANLNLD

© BaHK MockBbl

200
120
300

6.72
9
8.75
9
7.75
7.8
9.125
9
8.75
7.625
8.276
7.7
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

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

norawexusa

73
74
138
214
74
305
78
112
138
224
245
312
462
511
539
583
623
700
703

LEHA

Mokyrka

Mpopaxa

99.99
100.27
100.70
101.92
100.39
100.27
100.57
100.78
100.70
101.03
102.75
101.19
101.04

U3MEHEHMUE, %
AeHb Hepgeno mecay
0.03 0.09 -0.13
0.03 -0.04  -0.02
0.10 -0.01 -0.22
0.00 -0.05 0.12
0.00 0.20 0.02
0.08 -0.19  -0.32
0.00 0.00 -0.01
0.00 0.06 -0.08
0.10 -0.01 -0.22
0.06 0.10 -0.01
-0.07 -0.15 -0.15
-0.01 -0.30  -0.19
0.07 0.06 0.18
-0.02  -0.03 -0.43
-0.01 -0.36  -0.08
0.00 0.15 0.11
0.00 0.33 0.01
0.00 0.02 0.08
0.01 -0.01 0.04
0.02 0.02 -0.21
0.00 -0.15  -0.23
0.13 0.17 -0.49
0.05 0.33 0.04
0.03 -0.10 -0.31
0.17 0.18 -0.49

- 0.00 0.00
0.00 -0.32 0.24
0.13 0.19 -0.25
0.07 0.06 0.18
0.00 -0.09 -0.22
0.10 0.10 0.69
0.00 -0.05 -1.14
0.00 0.20 0.02
0.06 0.04 0.64
0.06 -0.09 0.70
0.07 -0.06  -0.08
-0.03 0.09 1.08
0.03 -0.08 0.06
0.22 0.01 1.31
0.16 0.09 0.35
0.13 -0.11 1.27
0.09 0.27 0.98
0.05 0.19 1.31
0.02 -0.27 0.63
-0.02  -0.12 0.75
0.20 0.10 1.57
0.01 -0.05 0.54
0.18 -0.42 0.07
0.21 0.21 0.58

[OXOOHOCTb,%
K noratw. Tekywasn Crpoa k
benchmark

7.93 6.74 283
7.99 8.99 276
8.00 8.73 289
6.15 8.86 101
6.44 7.74 153
7.74 7.80 262
7.28 9.09 199
7.25 8.96 224
8.00 8.73 289
6.48 7.57 164
4.49 8.07 -98
6.30 7.12 66
8.07 8.57 333
8.30 8.14 356
7.90 9.51 315
7.49 7.72 273
6.08 6.46 133
8.34 8.05 360
5.94 7.08 120
5.79 6.74 105
7.44 7.83 269
7.39 9.37 271
6.04 4.49 130
8.45 9.06 328
8.75 8.64 401
9.11 8.16 422
7.92 7.99 319
9.01 8.80 427
8.77 8.96 415
9.50 9.50 487
6.30 7.67 167
8.39 8.47 359
8.68 7.80 405
6.41 7.14 178
6.16 6.71 160
8.95 8.73 439
6.65 7.58 199
5.93 7.04 137
6.85 7.15 229
6.01 6.32 145
6.21 6.83 166
6.56 6.53 200
5.88 6.24 125
5.82 6.14 0

6.20 6.20 164
6.77 7.32 221
8.41 8.56 385
9.42 9.04 487
6.12 6.14 149

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

PEATUHI

S&P

BBB-

BBB+
BB-

BBB+

B+

BBB

BBB
BBB

BBB+

BBB+
BBB+

27 Hoabpsa 2006 r.

B+
B+
B+
NR

BBB+

BBB

BB+
BBB+

B+

B

BB+
BBB+

AOOPALIUA
Moody’s Fitch [iop. net.  Moga. aop

0.19 0.19
0.19 0.19
0.38 0.37
0.56 0.55
0.20 0.20
0.81 0.78
0.20 0.20
0.30 0.30
0.38 0.37
0.58 0.54
2.45

0.81 0.78
1.20 1.16
1.34 1.29
1.40 1.35
1.48 1.43
1.61 1.56
1.80 1.73
1.82 1.76
1.87 1.82
1.86 1.79
1.72 1.69
1.52 1.48
1.12 1.07
1.47 1.41
1.83 1.75
213 2.05
2.15 2.06
225 2.15
2.25 2.15
2.56 2.48
3.27 3.02
3.37 3.24
3.54 3.43
3.57 3.47
3.75 3.59
3.86 3.63
4.16 4.04
5.26 5.09
5.39 5.23
5.31 5.15
6.77 6.55
2.88 2.79
3.44 3.34
3.52 3.41
3.35 3.22
3.35 3.20
1347  13.07

Wctounnku: REUTERS
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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 44 100.13 101.13  0.00 0.00 -0.37 987 1199 429 0.12 0.12
HCMM3 07 $ 100 9.8 22.03.2007 115 99.50  0.00 0.00 0.00 0.00 11.07 9585 605 0.37 0.35
CAHOC 07 $ 40 8.875 11.04.2007 135  100.38 101.10  0.00 0.00 0.00 7.74 884 270 0.37 0.36
AMTEN 07 $ 175 9.25 30.06.2007 215 97.75 98.75  0.00 0.77 0.00 1333 946 817 0.56 0.53
Kys6accpaspesyronb 0: § 150 9  13.07.2007 228  100.31 100.88 0.00  -0.11 0.14 845  8.97 328 0.60 0.58
CssizHoit 07 $ 50 10.75 28.07.2007 243  100.00 100.50  0.00 0.00 0.00 1070 10.75 552 0.64 0.61
Cepbmoii KonTnHeHT 00 § 90 7.25 27.09.2007 304 99.00 100.00  0.00 0.00 0.00 844 732 313 0.83 0.78
Mupakc pynn 08 $ 100 9.7 27.02.2008 457  100.00 100.38 0.13 0.00 012 958 970 447 1.18 1.13
TatcboHabark 08 $ 90 95 28022008 458 99.75 100.25 0.00 0.00 0.00 969 952 453 1.19 1.13
AsToBa3 08 $ 250 85 20042008 510 100.49 101.49 0.03 0.08 -055 8.1 8.46 337 1.33 1.28
Pycc CtaHgBoaka08 ¢ 85 10 06.06.2008 557  101.38 102.38 - 0.00 0.00  9.11 9.86 433 1.61 1.54
PMK 08 $ 100 9.25 21.12.2008 755 99.50 100.00  0.00 025 -126 952  9.30 478 1.85 1.77
Wpkyt 09 $ 125 825 10.04.2009 865  100.66 102.38 0.02 011 -1.86 793 820 319 2.18 2.10
CAHOC 09 $ 100 7.95 28.052009 913  100.63 101.10  0.00 0.88 025 767 7.90 291 2.32 2.23
PBK 09 $ 100 9.5 07.06.2009 923  100.13 10050 0.00 -0.31 0.19 944 949 481 2.21 2.11

PUHAHCOBbIN CEKTOP
PoccBP 06 2500rub 7.6 29.12.2006 32 100.10 100.20 - 0.00 0.00 7.33 7.59 133 BBB 0.36 0.35
WcTtounmkn: REUTERS
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MHOWKATUBHDbIE CMP3bl REUTERS
Fopbl  AAA  AA+ AA AA- A+ A A- BBB+ BBB  BBB- BB+ BB BB- B+ B B-  CCC+

MpoMbiwneHHble NpeanpUATUsS

1 15 20 25 30 35 40 45 50 55 70 100 125 155 185 220 255 890
2 25 30 35 39 44 54 59 65 70 90 130 150 205 215 240 270 965
3 35 40 41 45 49 64 69 75 85 105 145 195 250 255 290 330 990
5 41 46 51 56 61 69 79 85 100 120 185 240 275 290 360 415 1010
7 45 50 54 59 64 73 84 90 125 145 210 250 285 310 370 440 1020
10 53 69 72 76 80 88 95 110 135 165 225 280 295 320 390 455 1065
30 70 88 94 99 104 112 126 153 175 205 245 325 345 360 405 505 1225
TpaHcnopT

20 25 30 35 40 45 55 65 80 100 140 180 220 330 380 430 1075
2 30 35 40 50 60 70 75 82 94 110 155 225 265 360 415 460 1095
3 45 50 55 65 75 85 95 105 116 128 170 255 315 405 460 505 1100
5 55 65 70 82 95 110 120 125 133 154 190 265 350 450 500 545 1100
7 72 82 92 104 117 128 143 153 165 192 210 280 370 485 550 590 1100
10 88 94 103 118 134 151 171 186 193 225 250 300 385 510 590 630 1100
30 106 116 126 141 161 180 195 205 230 250 285 340 425 565 630 730 1125
KommyHanbHble ycnyru (utilities)
1 7 8 9 12 15 18 23 35 50 54 240 250 230 265 365 440 530
2 11 13 17 20 25 30 35 53 60 80 312 275 255 310 400 470 600
3 20 25 30 33 40 42 48 57 71 82 295 300 275 415 455 560 705
5 44 49 51 55 62 65 72 92 105 106 227 230 250 325 360 460 660
7 50 57 57 63 70 75 85 101 110 123 170 195 215 250 320 330 445
10 43 52 62 78 81 97 102 113 132 138 210 275 295 300 340 390 470
30 68 78 88 107 112 117 136 152 162 172 225 310 320 330 350 370 570
®DUHAHCOBbIWN CEKTOP

1 33 35 37 45 60 63 80 85 90 160 170 180 275 285 295 350
2 15 35 37 43 73 77 79 93 96 98 180 190 200 295 305 315 360
3 19 36 39 45 76 79 83 94 100 104 190 200 210 305 305 325 370
5 32 51 58 69 82 88 91 105 117 126 220 230 240 330 345 360 435
7 54 72 75 81 91 93 101 122 130 144 240 250 260 365 375 385 485
10 72 85 88 91 111 113 120 143 151 168 260 270 280 390 400 410 540
30 88 103 111 113 129 130 135 164 169 180 310 320 330 440 450 460 580
BaHku

12 24 26 27 45 48 52 64 67 74 185 195 205 265 275 285 450
2 18 32 40 41 50 53 56 74 82 87 195 205 215 275 285 295 460
3 29 33 42 43 54 56 59 82 90 92 205 215 225 285 295 305 470
5 38 46 52 56 63 65 70 90 95 100 215 225 235 315 325 335 495
7 54 62 65 69 7 79 82 119 126 132 235 245 255 355 365 375 505
10 66 75 78 79 91 94 96 139 149 157 255 265 275 395 405 415 515
30 88 97 101 107 117 119 122 168 175 181 275 285 295 445 455 465 545

WcTounukn: REUTERS
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KpuvBble goxogHocTn emerging markets

27 Hoabpsa 2006 r.
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Wctounuk: REUTERS
SMUTEHTDI LEHA N3MEHEHME,% OOXOAOHOCTb,% APALUA PEATUHI
MocnegHssa X
Mo 3akpbITUIO KoTHpOBKa AeHb Hegens mecsL o norawexuns [iopaums S&P Moody's
US10YT=RR 100.52 100.56 0.02 0.36 0.20 4.55 8.09 AAA Aaa
US30YT=RR 97.86 97.83 0.22 0.93 0.74 4.64 16.18 AAA Aaa
EU2YT=RR 99.68 99.71 0.05 0.02 -0.17 3.67 1.75 AAA Aaa
EU10YT=RR 100.46 100.41 0.40 0.23 -0.29 3.70 8.59 AAA Aaa
BRAGLB27=RR 137.06 137.00 -0.23 0.32 1.31 6.76 10.51 BB Ba2
TRGLB30=RR 150.88 151.00 -0.12 -0.08 2.29 7.28 10.29 BB- Ba3
TRGLB10=RR 117.44 117.44 -0.05 0.00 0.27 6.19 2.91 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 6.14 1.36 B+ B3
RUSGLB30=RR 112.44 112.50 0.17 0.28 0.62 572 7.45 BBB+ Baa2
RUSGLB10=RR 104.81 104.75 0.00 -0.06 -0.24 5.45 1.71 BBB+ Baa2
WcTounnkn: REUTERS
EMBI+ cneag WHOEKC U3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues
EMBI+ 194 0 402.20 0.06 0.82 9.11 10.96
EMBI+ RUSSIA 115 0 445.53 0.16 0.73 4.61 5.43
EMBI+ MEXICO 115 -1 347.08 0.06 0.58 4.95 5.59
EMBI+ TURKEY 238 0 254.59 0.02 0.73 4.93 7.31
EMBI+ BRAZIL 221 0 571.156 0.01 1.08 13.29 17.75
WcTounukm: J.P. Morgan Chase, REUTERS
© BaHk MockBbI ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB
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KoHnTakTHas undopmauua 7 27 HoaGpsa 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, MOJHOTY M OCTOBEPHOCTL TakoW MHGOPMaLUM 1 He HecyT
OTBETCTBEHHOCTU 3@ BO3MOXHbIE NMOTEPU KNWEHTA B CBS3W C €e UcMofib3oBaHneM. OUEHKU U MHEHWS, NPeACTaBNeHHbIe B HACTOSALEM JOKyMeHTe, OCHOBaHbl UCKMIOUNTENbHO Ha
3aKIIOYEHNSIX aHanNUTUKOB BaHka B OTHOLIEHUWM aHanmM3MpyeMmblxX LEHHbIX GymMar U 3MUTEHTOB. BosHarpaxaeHue aHanuWTMKOB He CBSI3aHO M He 3aBWCUT OT CoaepXaHus
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 WHGOPMaLMK, CoAepXalleics 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.

HacTosimin JoKyMeHT He MoXeT GbiTb BOCMPOU3BEAEH, MOSTHOCTLIO UMM YaCTUYHO, C HETO HEeMb3si AenaTb KoMK, BbIAEPXKMA U3 HEro He MOryT UCMONb30BaThCs AN Kakux-nméo
ny6nukauuin 6e3 npenBapuUTENbHOrO NMCbMEHHOrO pa3pelueHunst Bavka Mocksbl. BaHk MockBbl He HECeT OTBETCTBEHHOCTV 3@ HECAHKLUMOHWPOBaHHbIE AENCTBUSI TPETbUX MWL,
CBSi3aHHbIE C PACMPOCTPaHEHNEM HAcTOSILLEro JOKYMEHTa unu no6oi ero vacTy.

KoHTakTHasi uHcpopmauus www.mmbank.ru +7 (495) 105-8000 +7 (495) 624-0080
e-mail BH, TEN

AHATIMTUYECKUA OEMNAPTAMEHT
[lnpekTop AenapTameHTa Tpemacos Kvupunn Tremasov_KV@mmbank.ru 45-92

YOPABJIEHVE AHAJIV3A PbIHKA AKLINIA

HavanbHuk ynpaenexus BeneHees Bnagumup Vedeneev_VY@mmbank.ru 28-17
CrapLuuii aHanuTuk CksopLioB AmMuTpui Skvortsov_DV@mmbank.ru 28-32
CrapLumii aHanuTuk JlamuH Muxaun Lyamin_MY@mmbank.ru 28-44
AHanuTmk Becenosa Onbra Veselova_OV@mmbank.ru 28-92

Otaen aHanvsa A0NroBbIX PbIHKOB

HavanbHuk otaena depopos Erop Fedorov_EY@mmbank.ru 42-33
AHanutuk KoBanesa Hatanbsa Kovaleva_NY@mmbank.ru 17-51
AHanutuk YynpblHa TaTbsiHa Chupryna_TV@mmbank.ru 42-81
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