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Honroeble pbIHKHK 14 gekabps 2006 r.
Mhpaukatopsbl peiHka MTKO-O®3
35 7.05 WHpvkaTop 3HaueHve Nam-e Wam-e, % Bbinyck Close Uam-e, % YTM, % Wawm-e, b.p.
30 7.00 Hedb (Urals) 58.19 -0.69 -1.17 v UsT 10 100.30 -0.74 4.59 9
6.95 Bornoto 628.4 -0.90 -0.14 v POCCUA 30 113.50 -0.11 5.60 2
25 EUR/USD 1.3216 -0.0063 -0.47 v lasnpom 34 129.84 0.05 6.32 0
6.90
RUB/USD 26.2609 -0.0368 -0.14 v Bank Mocksbl 09 104.87 -0.02 6.06 0
20
6.85 FF Fut. Hos1.07 4.755 0.08 N 0®d3 25057 103.65 0.05 6.24 -2
15 6.80 FF Fut. Prob (4.75%). Hos.07 99.0% -16.0% v 03 25058 100.60 -0.10 5.97 7
675 EMBI+ 407.64 -0.02 0.00 Vv 0Od3 46020 102.85 0.10 6.79 0
10 6.70 EMBI+, cnpapa 177 -8 v Ml op44-06 109.70 -0.10 6.76 2
05 EMBI+ Poccusa 450.64 -0.01 0.00 v Moc.o6n.68 107.50 -0.05 7.09 1
: 6.65
EMBI+ Poccus, cnpag 99 -8 (7 Moc.o6n.58 107.20 0.06 6.83 -3
0.0 6.60  MIBOR, % 5.61 0.12 ¥ KOMV 88 06 100.00 3.90 7.54 -69
maii 06 wmioH 06 won 06 aer06 ceH06 okt 06 Hos 06 pek 06
Cueta u pen. B LIB, mnpa. py6. 485.5 51.9 11.97 " PXA-0706n 102.65 -0.07 712 2
O6opoT no AeHbram, Mnpa. py6.
CpeaHeB3B. JOXOAHOCTb, % roA (Wwkana cnpasa) MICEX RCBI 101.10 0 0.00 " HIK UTEPA 101.05 -0.15 8.80 17
MICEX o6beMmbl, MH.py6. Bupxa PMc Cymm. PEMO  EspoceTb-2 99.25 -0.05 11.38 6
VHOVMKATOPbI AEHEXKHOTO PbiHKa 100 KopnopaTtueHble 1796.5 8596.4 10392.9 13898.0 TexVHBCT-1 98.25 0.15 11.65 -12
: MyHuumnansHble 459.6 21513 2610.9 5476.4  nMMocCrp-2 100.85 0.00 10.54 0
9.0 FocynapcTeeHHble 8123.0 0.0 8123.0 0.0 HOTK-03 06. 102.00 -0.06 8.47 7
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.I BHYTpeHHWIN [ONTOBON PbIHOK

» Buepa Ha BHYTPEHHEM [JOJITOBOM pPblHKE COXPaHsnacb OTHOCHTE/IbHas
CTabUNbHOCTb  Ha (DOHE OTHOCHTE/IbHO BbICOKUX B CeKTope  obsvrauui
KOPMOPAaTHBHbIX W CybdenepasbHbiX 3MUTEHTOB, 0ObEM KOTOpbIX cocTaBun 13
mMapa. py6. no cpaeHenuio ¢ 8,7 mapg. noHeM paHee.

B rocynapcTBeHHOM ceKTope UEeHTpanbHbIM COObITMEM NpOLIEAero AHA CTano
pasMelleHne aononHuTenbHoro Bbinycka OM3-46018. O6beM 3MUCCUM [aHHOMO
Bbinycka coctasun 6 mapa. py6. (5,41 mnpa. pyb. no HomuHany). Cnpoc Ha
obnvraumu  6Gbin  npesbilueH Gonee uem B 3 pasa (!). [MHdoxogHocTb no
cpefHeB3BelleHHON LeHe cocTaBuna 6,54% roposbix (-2 6.n. Mo cpaBHEHWIO €O
BYepaliHeM 3aKkpbiTieM). CTO/Ib BbICOKMM CMPOC Ha rocynapcTBeHHble obnurauuu
cBuaeTenbcTeyeT 06 OTCYTCTBUM aedimunta pybneBoi NMKBUAHOCTU Ha BHYTPEHHEM
pbiHKe. B 3ToM cBA3M cerogHAlIHWe ayKLMOHbI MOTYT NPONTH Be3 ocobbix npobnem.
B cekTope HerocymapcTBeHHbix Oymar B TeueHMe [HA  Habnoganacb
pasHoHanpaB/jieHHas [OWMHaMWKa B [ABWXeHUW KoTupoBoK. OpgHWM W3 nugepos
aKTUBHOCTH KOpropaTHBHOro cektopa ctan Bbinyck PXXI, 6-o# cepuu, AOXOQHOCTb
KoToporo K norawexvto B Hosbpe 2010 roga cHuamnacb Ha 2 6. n. W cocTaBuna
7,02.

Ha neHexXHOM pbiHKe coXpaHsaeTcs OTHOCHUTENbHas CTabunbHOCTb — cTaBku Ha MBK
no coctoanuio Ha 18:00 Mck Haxogmnucb Ha yposHe 5,5-6,0% roposbix. OHesHOM
obbeM Topros no onepauusm PEMO ¢ LB cocrasun suepa 17,6 mnpg. pyb. no
cpasHeHuio ¢ 16, 3 mapa. py6. oHem paHee.

» CerogHsa coctoutca 8 pasmelieHuit Ha cymmy 21,6 mnpa. py6. Ha Haw Barnsg,
BbICOKAs MJOTHOCTb 3MWUTEHTOB M OObBEM MPEANOXEHWUs MOXKET NPUBECTH K POCTY
NPpeMUi Ha BTOPUYHOM pbiHKe. Mbl  pekomeHZyem BOCMNO/b30BaTbCs  3TOM
KOHBIOHKTYPOM, A5 Bxoaa B 6ymaru JIYKOWJI-44, C3T-04 u TOAMN-01.(nogpobHee
CM. cnep. cTp.)
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M Nepauunbiit poivok

» CerogHsa coctoutca 8 pasmeleHuit Ha cymmy 21,6 mnpa. py6. Ha Haw Barnsg,
BbICOKAs M/JIOTHOCTb 3MWUTEHTOB U OBBEM MPEASIOKEHWUS MOXKET MPUBECTH K POCTY
NPEMUA HA BTOPUYHOM pbiHKE. Mbl pekomeHAyeM BOCMO/b30OBATbCA 3TOM
KOHBIOHKTYpPOW, A5 Bxoga B Gymarn JIYKOWI-44, C3T-04 u TOAN-01.

» JIYKOWN. Opranusatopsi Bbinyckoe obaurauuii TIYKOWa xayt, uto gns 5-tv
nethux obnuraumit JIYKOMJ-03 poxomHOCTb NMO MTOraM pasMelleHUsi COCTaBUT
7,05-7,20% roposbix. MporHos ana 7-netHux 6ymar - 7,67-7,70% roposbix
O6baBneHHble OPUEHTHPLI NPEACTaBNASIOT UHTEPEC B NMaHe yyacTus B ayKLMOHE o
pasmelieHuio obnuraumn Jlykonn-04. Hosbii guanasoH cnpaga k Kpuson OD3
cooteetcTByeT 125 - 128 6.n. cootBetctBeHHo. B TO ke Bpems, cnpag
obpatatouterocs Bbinycka obnuraumii JIYKOWN-02 no utoram nocnegnux 30
TOproebix aHel coctasun 74 6.n. (noxomHocTb K noraueHuto B Hosibpe 2009 ropa
— 6,96% roposbix).

MpengaputenbHo HasBaHHas npemusi no obauraumsm 4-i cepun JIYKOWNa B
pasmepe okono 50 6.n. sBnsetcs Gonee uyem BNEUATNAIOWLEN, YUMTbIBASA BbICOKOE
KPEAWTHOE KauyecTBO 3MMWTEHTA, OTHOCUTENbHO CTabu/ibHbIM MPOrHO3 CTaBOK Ha
6nwxkanwme 1,5 mecsua v gauMHy obnauraumi.

» C3T-04. Opranusatopbl Bbinycka 4-i cepun obauraumin OAO «Cesepo-
3anagHbii TenekoM» OObBSBMAM NMPOrHO3HbIM AMana3oH CTaBKWM NepBOro KyrnoHa Ha
ypoeHe 8-8,20% ropoBbix, 4TO COOTBETCTBYET 3(P(PEKTUBHON [OXOAHOCTH K
norawenuio 8,24- 8,46% roposbix. B cnyuae ucnonb3oBaHWsi 3MUTEHTOM OMUMOHA-
KOJU/1, NPeAOCTaB/IAIOLLErO EMY NPaBO AOCPOYHO MOracuTb BbIMyCK yepe3 2 roga no
ueHe 102 npoueHTa OT HOMWHana, AOXOAHOCTb obaurauui K oT3biBy cocTasut 9,23-
9,44% roposbix.

MbI pekoMeHAyeM yyacTBOBaTb B ayKLMOHE MO Pa3MELLEHHIO 3TOM0 HECTaHAAPTHOro
BbiNycKa obnurauMi U peKoMeHAyeM 3aHATb CTPAaTerdio aHafloruuHylo cTpaTeruu
npu nokynke obnuraumii JIYKOMJI-04. UHTepecHbiM, Ha Haw B3rNsa, SABASETCS
yposeHb goxogHoctu 8,0-8,2% roposbix K noraweHuio yepes 5 ner.

» TOAIM-MuHaHcbl. Oxupaemas poxoaHoctb 12,0-12,5% k 1,5 roposoi odepre.
«TOAl» - OAWH M3 HEMHOTMX 3MMUTEHTOB paHra «BTOPOW-TPETUW» 3LUENIOH
BbllUEAWNX B MOC/NEfHEE BPEMS Ha PbIHOK, Bbipydka KoTtoporo npesbiwaetr $500
MAH. gonn. - Bbipydka 3a 9M 2006 r. coctasuna 15,5 mnpga. py6. B 1o ke Bpems
NnPeanpUATHE UMEET AO0BOJIbHO HWU3KYIO peHTabesibHOCTb Bu3Heca, AN TOro uTobbl
He Bbi3blBaTb OMACEHWI B CNOCOBHOCTH obCnyKuBaTb CBOM Aonru. PeHTabenbHocTb
npogaxx 3a 2006 r. oxxupaetca Ha yposHe 1,3%. PentabenbHocTb no uucTon
npubbiin — Becero 0,5%. CTOMT OTMETWUTb, UTO YpOBEHb [OJra MO OTHOLIEHWIO K
aKTUBaM OCTaeTCs OTHOCHTENbHO HeBblCOKMM 21% no utoram 9M 2006r . u 32% -
OXKMAaeMbli ypoBeHb gonra Ha koHeu, 2006 r.

M Sxoromuka Poccum

» Poccrar onybnukosan nepsyio oueHky BBl 3a tpetun keaprtan. CornacHo
npefAcTaBNeHHbIM LudpaM, HOMUHaNbHbIKN 06béM BBIl B vione-ceHTsbpe cocTtasun
7224 mnpp. pybnei, a poct peanbHoro BBl k aHanorMuHomy nepuogy npoLinoro
rona pasHanca 6,5%. 1o Hwxe npeasapuTenbHbix oueHok MIPT, kotopoe
ouenusano poct BB 8 tpetbem kBaptane B 7,1%.

Ha dpoHe cTo/Mb HEBBICOKMX pPe3y/bTaTOB TPETbero KBapTasa, Hall rofoBOM MPOrHO3
pocta BBl (7,0%) ebirnagut ontumucTHuHbiM. OaHako, yuuTtbiBas Habniofaembii B
nocnegHue Mecsiubl Pe3KUW BCMNECK WHBECTULMW, Mbl He MWCKJIOYaeM, uTo
9KOHOMMKE MO MTOraM roga yAaacTcs MakCcuMmasibHO npubnnsutocs K 7%.
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Fed Funds Futures, Hos.07

.‘I BHelLHWe [ONroBble PbIHKM

» Us-treasuries. B cpeny Bbixod AaHHbIX No po3HWuHbIM npogaxam B CLUA 3a
HOSIOPb WM3MEHMW/T HanpaB/ieHWe [OBWXKEHWSI KOTUPOBOK us-treasuries. UHpoukatop
PO3HWUHbIX MPOAAXK MPEBLICHI MNPOrHO3UPYEMDbIM 3KOHOMWUCTaMKU YpoBeHb 6onee
uem B 3 pasa. Tak BMmecto oxugaembix 0,3%, WHAMKATOP PO3HMUHBIX NpPOAAX,
UcKlouas npogaxu asTomobuned, coctasun 1,1%. [daHHble 3a okTAbpb Obinu
nepecmoTpeHbl o -0,1% BMecTo onybnukosaHHbix paHee -0,4%. WUHoukatop
PO3HWUHbIX MPOAAX, YYMTbIBAIOLLMI NpoAayku aBToMobunu, ebipoc o 1,0%. 3a
oKTsbpb 3TOT nokasartenb Takxe Obin nepecmotpeH o -0,3% (paHee cHukeHue
coctasuno 0,4%). CnencteveM Goniee CUNbHbIX, YeM OXWMAANOCb, AaHHbIX CTaso
nageHe KoTMpoBoK. JloxoaHOCTH Ka3HauyencKux obnvraumi Bbipocnu Ha 8-9 6.n.

» C yTpa moxogHocTb 2-neTHux us-treasuries coctasuna 4,7% roposbix, uto Ha 9
6.n. Bbllle BUepalUHEro YTPEHHEro YPOBHA, 5-neTHWe obauraumMu TOPryloTca C
noxopHoctbio 4,54% ropoebix (+9 6.1.). YpoeeHb 10-netHux treasuries coctasnsert
4,57% roposbix (+8 6.n.), a 30-netHux — 4,68% rogoebix (+8 6.1.).

» CerogHa coctoatca nyb/sMKauMM OTYETOB MO [AWHAMMUKE 3KCMOPTHbIX W
umnoptHbix ueH CLUA B Hosbpe. CornacHo onpocaMm 3KOHOMWCTOB, MPOBEAEHHbIM
REUTERS, ypoBeHb 3KcnopTHbix LeH gomkeH ebipactv Ha 0,2%. HanomHum, uto 3a
npeablayluili  Mecsil, CHWXKEHWE 3KCMopTHbiX ueH coctasuno 0,4%. Tawoke
OXWOAETCsA, UTO YPOBEHb MMMOPTHbIX LeH ocTaHeTcs 6e3 u3aMeHeHnus. B okTabpe
UMMOPTHbIE LieHbl CHU3UAKCh Ha 2,0%.

M Emerging markets

» Emerging markets. Unpekc espoobnuraumin passusatowmxcs crpad EMBI+ no
CPaBHEHMIO C NpPeablayLWMM OHEM OocTascs 0Oe3 U3MEHEHWs, a ero Cnpaj Cy3wuscs Ha
7 6.n. u coctasun 179 6.n. Mngekc EMBI+ Poccus Takke octanca Ha npeskHeM
ypoeHe. Cnpas wuHAaekca ymeHbwuncs Ha 8 6.n. go 101 6.n. Espoobnuraumu
«Poccua-30» Ha Tekyuii MomeHT Topryiotca Ha ypoeHe 113,5/113,813% or
HoMmuHana co cnpagom k UST-10 8 103 6.n. MHgukatuBHble eBpoobnuraumu
«Bpa3sunua-40» suepa ynann Ha 0,25% no yposHs 133,063% ot HomuHana. Ha

JaHHbIi  MOMeHT obnuraumu Toprylotca Ha yposHe 133,313/133,375% ot
HomHHana co cnpagom Kk UST-30 8 132 6.n.
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JonroBbie pbIHKK KaneHgapb cobbiTum 14 pekabpsa 2006 r.

OyepepnHoe 3acepanue komuccun FOMC. PaccmoTpenme Bonpoca 06 13MEHeH!M y4eTHON CTaBky

274 Kype pybna 336 .' KANEHOAPB COBbITUA HA JONTOBOM PbIHKE
272 CErogHA B Hurepun npoiineTt 143-7 BHeouepeaHas scTpeya yneqos OMEK

33.9 15.12.06 AgaHcosas ynnara ECH, cTpaxoBbix B3HOCOB
27.0 18.12.06 .

19.12.06 OuepepaHoe 3acenanne baxka AnoHnn. PaccmoTperue Bonpoca 06 M3MEHEHUM y4EeTHON CTaBKM

268 2 01208 Ynnata HOC
2.6 21.12.06 OuepenHoe 3acepanve ELIB

345 25.12.06 Ynnata akuu3os, Hanora Ha A06bl4y NONE3HbIX MCKONaeMbIxX
26.4 28.12.06 Ynnata Hanora Ha npubbinb

34.8 30.01.07

262 31.01.07

26.0 35.1
man.06 uoH.06 non.06 aer.06 ceH.06 okT.06 Hos.06 [ex.06

py6ne/gonnap py6nb/eBpo (Lwkana cnpaea)
M KANEHOAPL MEPBMYHOIO PBIHKA
Cpok YTP/ YTM (nporHo3
uMHaMVIKa BantOTHLIX PbIHKOB
121 124 [ata OMUTEHT, cepusi Bbinycka O6beM, MIH. obpaieHus opraHsaTopos) Pasbpoc
120 CErooHA  Nykoiin, 03 8000 5 net 7.13 0.15
e 126 CEFOAHSI  Tykoin, 04 6000 7 net 7.69 0.03
e CEFOOHA  CP3-dwanc, 01 600 3roga - -
"7 128 CEFOOHSI  Benwiit hperar, 01 1000 3 rogal ron 14.48 0.55
e CEFOOHS  Cesepo-3ananwsii Tenekom, 04 2000 5 ner . .
15
14 1.30 CErogHA MwHHecko Hosocubupcek, 01 500 3 ropal rop - -
13 CErogHA TOAMM-®uHaHcsl, 01 2000 3ropal 1,5 12.25 0.50
12 132 CErogHs TOM-KHUIA, 02 1500 4 ropal 2,0 10.75 0.50
1 15.12.06 OrK-3, 01 3000 5 net - -
110 134 15.12.06 MUK, 01 500 3rogal 1,5 - -
109 18.12.06 KypraHckasi obnacte, 0 500 3roga - -
Maii-06 ioH-06 wion-06 aer-06 ceH-06 okT-06 HOR-06 aek-06 19.12.06 KypraHckasi obnacts 1000 3 ropal 1,5 ropa cT. 10.8% 0.00
JPYIUSD USD/EUR (uKana cnpasa) 19.12.06 {OTaitp-®uHanc, 03 2000 4 ropal 2,0 10.60 0.20
19.12.06 Huron, 02 2200 3 ropal rop 11.84 0.53
HedbTb 19.12.06 fApocnagns r., 031001 400 3roga 8.70 0.20
79.0 19.12.06 FA3IKC-OnHanc, 01 1000 4ropa cr. 10-10.5% 0.00
77.0
750 20.12.06 Baroxma, 02 1000 4 ropal 1,5 11.30 0.00
73.0 21.12.06 Mapuiickuit HIM3 - Gunanc, 02 1500 4ropal 1,5 12.10 0.53
71.0 21.12.06 KK-®uHaHc, 01 1000 3 ropal rop 13.50 0.25
69.0
67.0
M cTATUCTVKA CLIA
63.0
61.0 [lara Mokasaterns Mocn. Oxwupaemoe MMpowrnoe — daktdeckoe
590 nepvoz 3HayeHWe  3HaueHue 3HaueH e
57.0 28.11.06 MHnch nOTPeGMTenbcxow yBeperHocTn (Consumer I 106.50 105.40 102.90
55.0 confidence index)
530 29.11.06 MpengapuTensHas oueHka BBI (preliminary) 3 kB.06 1.80% 1.60% 2.20%
51.0 L
Mai06 WioH-06 wion06 amr-06 CcenO06 OkT-06 HOS-08 ex-06 29.11.06 MpuBbinu kopnopauuit (preiminary) 3 k8.06 0.40% 0.30% 4.30%
Brent Urals 29.11.06 CTaTucTika NPOAaX HOBbIX JOMOB ThIC. 4. 0okT.06 1045 1075 1004
30.11.06 WHpexc notpebutensckmx pacxonos (PCE core) 0okT.06 0.10% 0.20% 0.20%
3onoto 01.12.06 WHpekc [lenosoit akterocTn (Manufacturing ISM) H0.06 52.00 51.20 49.50
735 ,
06.12.06 WHpekc ﬂejjoaow akTuBHocTM B cchepe yenyr (ISM non- Ho5.06 55,50 5710 58.90
715 manufacturing)
695
06.12.06 IMpounssoauTensHoCTL paboyei cunbl, (Productivity), (r) 3 k8.06 0.50% 0.00% 0.20%
675
655 06.12.06 CrommocTb paBoueit cunbl, (Labor cost), (1) 3 k8.06 3.30% 3.80% 2.30%
o35 08.12.06 CratncTika pbiHka Tpyaa - Yucno Hosbix paboumx mect Ho5.06 105000 92 000 132 000
(Non-farm payrolls)
615 -
08.12.06 CraTncTika pbliHka TpyAa - YpoBeHb 6e3pabotuubl HO5.06 4.50% 4.40% 450%
505 (Unemployment)
575 12.12.06 ToproBblit 6anaHc (canbao, Mnpg. Aonn. ) okT.06 -63.00 -64.30 -58.90
12.12.06 Canbpao thenepansHoro GlomkeTa, MApa. AoNA. Ho$.06 -73.00 -83.10 -75.60
555 13.12.06 Po3HnyHble npoaaxy (Retail sales), m-t-m H0s..06 0.40% -0.20% 1.00%
535 13.12.06 Retail sales, uckniouas asTomo6unm, m-t-m Hos1.06 0.50% -0.40% 1.10%
man-06 wioH-06 wmon-06 aer-06 ceH-06 okT-06 Hos-06  pek-06
CEFOAHA  VMnopTHble LeHbl H05.06 -0.60%
CErogHa OKCNOpTHbIE LieHb! H05.06 -0.50%
15.12.06 ;J:j; nBwxenus kanutana (Capital Net Flow), mnpg. okr.06 114.40
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JonroBbie pbIHKK

© BaHk MockBbl

KaneHgapb cobbiTum

KaneHgapb nnaTtexen no obnuraumnam

14 pekabpsa 2006 r.

[ata Bbinnatbl

14.12.2006
14.12.2006
14.12.2006
14.12.2006
14.12.2006
14.12.2006
14.12.2006
14.12.2006
15.12.2006
15.12.2006
15.12.2006
15.12.2006
15.12.2006
15.12.2006
15.12.2006
16.12.2006
16.12.2006
17.12.2006
17.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
19.12.2006
20.12.2006
20.12.2006
20.12.2006
20.12.2006
20.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
21.12.2006
22.12.2006
22.12.2006
22.12.2006
22.12.2006
22.12.2006
22.12.2006

OMUTEHTLI

HUKOCXMM, 01
HWKOCXMM, 01

[MABA, 01

PX[ 04

Cub. uemeHr., 03
Camapckas 06n., 02
Bonrorpaackas o6n., 01
JleHuHrpapckas obn., 02
Batk CI16, 01
Moccenbnpom, 01
PyccHeds, 01
Cunbakanembank, 02
CI MEYEN, 01
®CKESC 03
NenuHrpagckas obn. 03
Boporexckas 0on. 02
Mocksa 36

KT ®uHanc, 01

KWT ®uHaHc, 01
Bantuka, 01

'pynna Huton, 01
'pynna Huron, 01
EBpocepsic
EBpocepauc

Wxmaw, 02

Wxmau, 02

Koneiika T/, 01
MapwuiickuitHM3, 01
Hatyp MpoaykT-UHBecT, 02
HOMOC-batk, 07
MsaTepouka, 02
TepHa-®uHaHc, 01
TepHa-®uHatc, 01

®CK ESC, 01
Hosocnbupckas obn. 03
Axytns, 03
Bumm-Bunnb-fanH, 02
4ytns, 01

CI" MEYE, 02

Mocksa 27

Mocksa 27

Baronmatu, 01

[OT3K, 02

Marnesut, 01

Marneaur, 01

MOWA, 01

MOWA, 01

XKB bark, 03
Bonrorpaackas o6n. 35001
VipkyTckas obn. 31001
WpkyTckas obn. 31001
Apbar aHg Ko, 01

BX®, 01

BX®, 01

Mumapko, 01

MHmapko, 01
Moco6nras, 01

O6bem, MrH. pyb.
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52.36
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0.87
328.60
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34.01
35.87
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24.20
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322.86
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32.59
200.55
105.29
2000.00
43.63
59.84
1000.00
52.36
1500.00
67.56
1000.00
1200.00
49.46
53.60
123.41
139.12
17.45
500.00
219.40
56.10
23.93
134.63
142.11
209.42
149.59
4000.00
20.19
86.01
73.67
1500.00
67.68
150.00
61.71
41.88
31.26
180.00
78.53
156.77
500.00
49.12
1000.00
53.90

pasmep BbInnatbl,
MITH. pyb.
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Wctounukn: REUTERS, pacueTbl BaHka Mocksbl

5/21



KpuBblie goxonHocTewn 14 pekabps 2006 r.

CybheaeparbHble M MyHULMNanbHble obnuraumm
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KpuBblie goxonHocTewn

14 pekabps 2006 r.
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KpuBblie goxonHocTewn
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14 pekabps 2006 r.
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Pyb6neBble obnurayuu 7 7 14 pekabps 2006 r.

OMUTEHTDI OBBbEMbI MOrALUEHME/ BbIKYN LEHA W3MEHEHMUE,% OOXOOHOCTb,% [OIPALUA
M?_I(:Oz% M?'libs;g KynoH,%  TloraweHve Odpepra MH;M::T' Mokynka [Mpopaxa AeHb Hepens mecsy HKO Tekywas Knoraw. Kodepre [wop. net. Moga. giop

Utorun TOpProB rocyfapCTtBeéHHbIMU o6nuraumammn

OBP 02 0.0 - - 23.06.2009 15.03.2007 98.71 98.64 98.77 0.01 0.13 0.18 - - 0.52 530 0.25 0.24
OBP 03 0.0 - - 22.09.2009 15.12.2006 99.92 0.00 0.00 0.00 0.13 0.48 - - 0.03 1573 0.01 0.00
0®3 25057 0.0 40817 7.40 20.01.2010 - 103.65 103.65 103.75 0.05 0.14 -040 993 7.14 6.24 - 2.78 2.62
O®3 25058 128.8 40655 6.30 30.04.2008 - 100.60 100.59 100.65 -0.10 0.10 -0.20 7.25 6.26 5.97 - 1.32 1.25
0?3 25059 8.0 41000 6.10 19.01.2011 - 99.71 99.65 99.74 -0.06 0.10 -0.22 819 6.12 6.32 - 3.63 3.42
0®3 25060 363.2 40733 5.80 29.04.2009 - 99.50 9950 99.70 -0.12 0.01 -0.01 667 583 6.16 - 2.22 2.09
0?3 26198 24.5 42117 6.00 02.11.2012 - 97.80 97.75 97.85 0.05 -0.05 024 641 613 6.46 - 5.10 4.79
O®3 27019 0.0 8800 10.00 18.07.2007 - 103.30 0.00 103.30 0.00 0.00 0.25 40.27 9.68 435 - 0.57 0.55
0®3 27020 0.0 8800 10.00 08.08.2007 - 10412 0.00 000 0.00 0.00 0.00 3452 9.60 3.58 - 0.63 0.61
0w®3 27025 12.0 25806 7.00 13.06.2007 - 100.20 100.00 100.32 0.20 -0.02 -0.23 17.45 6.99 5.71 - 0.49 0.46
O®3 27026 0.0 16000 7.50 11.03.2009 - 101.00 101.00 101.40 0.00 0.00 -0.30 18.70 7.43 6.23 - 2.06 1.94
O®3 46001 193.1 60000 10.00 10.09.2008 - 104.03 103.70 104.03 0.03 -0.11 -0.24 2493 9.61 5.90 - 0.94 0.89
0®3 46002 2.0 62000 9.00 08.08.2012 - 109.80 109.70 109.80 -0.08 -0.65 -0.82 29.34 8.20 6.32 - 4.02 3.78
O®3 46003 254.6 37298 10.00 14.07.2010 - 110.70 110.70 110.80 -0.05 0.09 -0.85 40.27 9.03 6.23 - 2.65 2.50
0?3 46005 0.0 27477 0.00 09.01.2019 - 46.17 4548 48.50 0.00 1.46 0.37 0.00 0.00 7.07 11.32 10.57
0®3 46014 233.1 58290 9.00 29.08.2018 - 109.24 109.21 109.30 -0.15 0.09 -0.27 2244 824 6.46 - 5.39 5.06
O®3 46017 2453 80000 8.50 03.08.2016 - 106.40 106.30 106.45 -0.04 0.14 -0.08 6.52 7.99 6.52 - 6.66 6.25
0?3 46018 6427.7 62878 9.50 24.11.2021 - 111.63 111.80 11189 0.26 0.05 0.02 23.68 851 6.56 - 8.53 8.01
0?3 46020 230.7 30000 6.90 06.02.2036 - 102.85 102.81 102.87 0.10 0.26 -0.13 2250 6.71 6.79 - 12.73  11.92
Bcezo 1464.6 589793

WcTounnkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu 14 pekabps 2006 r.

OMUTEHTDI OBbEMbI NMOrALEHUE/ BbIKYT LUEHA W3MEHEHUE,% [OOXOAHOCTb,% [OIPALIUA
fﬂioi% MonibgyS KynoH,%  MoraweHve Odepra MT:::T' Mokynka Mpopaxa AEHb Hepens Mecsiy HKO Tekywas Knoraw. Kodepte [iop. net. Moga. aop

Utorn TOpPros MyHuuunarnbHbIMU obnurauuamm

Bonrorpag, 01 0.00 400 9.70 17.07.2008 - 102.75 0.00 0.00 0.00 -023 -0.10 14.62 944 7.76 - 1.48 1.37
KazaHb, 02 1.03 1000 10.00 11.04.2007 - 100.65 100.60 100.76 0.01 0.15 -0.35 16.99 9.94 8.20 - 0.32 0.30
KpacHosipck, 05 4.34 1000 8.50 18.10.2008 - 100.55 100.51 100.90 -4.65 246 -3.51 13.04 845 7.79 - 1.73 1.61
Hosocunbunpck, 03 31.53 1000 13.00 14.07.2009 - 11195 111.00 111.95 -0.04 -0.88 211 5521 11.61 7.20 - 2.19 2.05
Tomck, 01 0.00 300 12.00 22.11.2007 - 103.00 0.00 0.00 0.00 -050 -1.11 263 1165 8.93 - 0.90 0.83
Ydpa, 04 0.00 500 10.03 03.06.2008 - 103.45 103.35 103.55 0.00 -0.08 -0.38 220 9.69 7.65 - 1.41 1.31
WTtorn ToproB cy6denepanbHbIiMM o6nurauusmMmm

BalkopToctaH, 04 0.00 500 8.02 13.09.2007 - 100.73 0.00 0.00 0.00 -0.10 -0.20 19.78 796 7.10 - 0.73 0.68
Benropoackas o6n., 04 3.20 320 14.00 29.04.2008 - 107.05 107.00 107.50 0.05 0.00 1.36 17.26 13.08 8.28 - 1.29 1.19
Benropoackas o6n, 31001 33.39 2000 8.38 10.11.2010 - 101.54 101.53 101.60 -0.01 -0.05 096 643 825 8.16 - 3.36 3.1
Bonrorpaackasi o6n., 01 0.00 600 11.99 11.06.2009 - 104.00 0.00 0.00 0.00 -0.34 59.46 11.53 8.40 - 1.37 1.26
Bonrorpagckas o6n. 35001 0.00 700 12.00 17.06.2010 - 105.43 105.35 10543 0.03 0.07 -047 57.21 1138 8.17 - 1.75 1.62
Boporexckas 0611. 01 1.49 600 13.00 15.12.2007 - 105.50 105.24 105.60 0.19 0.00 -0.75 3241 1232 7.48 - 0.93 0.87
BopoHexckas o6n. 02 0.00 500 13.00 18.06.2009 - 111.00 0.00 000 0.00 0.00 136 6411 11.71 7.48 - 213 1.98
Wpkytckas obn., 01 0.00 700 10.50 22.07.2007 - 101.25 101.10 101.39 0.00 -0.28 -0.77 14.70 10.37 8.07 - 0.58 0.54
MpkyTckan obn. 31001 8.93 1500 9.50 17.12.2009 - 101.45 101.30 101.55 -0.05 -044 -0.29 19.01 9.36 8.26 - 1.40 1.29
MpkyTckas obn, 31002 0.00 900 8.00 23.10.2008 - 99.95 99.85 100.05 0.00 0.00 -0.05 859 8.00 8.03 - 1.07 0.99
Kanyxckas o6n., 01 0.00 300 10.00 24.12.2007 - 101.60 0.00 0.00 0.00 0.00 042 4712 984 752 0.96 0.90
Kapenus, 34009 0.00 2000 8.40 02.06.2010 - 100.20 0.00 0.00 -99.00 -0.50 0.15 161 838 8.11 - 2.77 2.56
Kuposckas 061, 01 0.10 400 8.39 22.12.2008 - 100.40 100.40 100.60 -0.14 -0.04 0.10 1885 8.36 8.22 - 0.97 0.90
Komu, 05 29.70 500 14.00 24.12.2007 - 106.00 105.95 106.10 -0.09 0.00 -0.93 30.68 13.21 7.12 - 0.95 0.89
Komu, 06 1.63 700 13.50 14.10.2010 - 116.10 116.05 116.25 -0.09 0.09 -1.06 22.19 11.63 7.27 - 3.15 2.94
Komu, 07 22.01 1000 10.00 22.11.2013 - 109.00 105.00 109.05 -0.37 -3.15 032 548 917 7.37 - 5.00 4.66
Komu, 08 0.52 1000 9.00 03.12.2015 - 100.00 95.20 100.50 4.06 -4.38 0.55 24.41 9.00 7.54 - 6.09 5.66
Koctpomckas o6n., 04 17.39 800 12.00 11.03.2008 - 104.50 104.10 105.10 -0.67 0.00 050 0.33 1148 7.59 - 1.18 1.10
KpacHospckuit kp, 34003 9.59 3000 7.00 01.10.2008 - 99.55 99.20 9955 0.07 0.10 -0.08 1342 7.03 7.11 - 1.25 1.16
KpacHopapckuit kpai, 01 0.02 1000 10.00 15.05.2007 - 101.34 101.00 101.34 0.17 -0.31 0.08 795 9.87 6.66 - 0.42 0.39
JlennHrpapackas o6n., 02 2.99 800 14.01 08.12.2010 - 12495 12266 12498 150 -0.73 133 6947 11.21 6.89 - 3.1 2.91
TNenuHrpaackas obn. 03 0.00 1300 13.50 05.12.2014 - 12855 0.00 0.00 0.00 0.00 -7.02 66.58 10.50 7.51 - 5.35 4.98
Mockosckas o6n., 03 0.05 1000 11.00 19.08.2007 - 102.77 100.07 103.20 -0.22 0.09 -0.38 34.66 10.70 6.86 - 0.66 0.61
MockoBsckas o611., 05 1.31 12000 10.00 30.03.2010 - 107.20 107.10 107.20 0.06 -0.12 -0.37 1459 9.33 6.83 - 2.20 2.06
Mockosckas 06n., 04 0.11 9600 11.00 21.04.2009 - 109.60 109.35 109.60 0.09 -0.14 -0.50 15.07 10.04 6.73 - 2.09 1.96
Mockosckas 06n., 25006 6.78 12000 9.00 19.04.2011 - 107.50 107.50 107.55 -0.05 0.05 -0.18 12.33 8.37 7.09 - 3.68 3.44
Hwxeropoackas o6n. 02 2.06 2500 10.24 02.11.2008 - 103.55 103.41 103.55 0.19 -0.04 -0.24 1150 9.89 6.96 - 1.13 1.06
Hosocubunpckas o6n. 02 0.11 2000 13.30 29.11.2007 - 105.30 105.30 10545 -0.14 -0.31 0.00 4.74 1263 7.75 - 0.92 0.85
Hosocwnbupckasi 06n. 03 0.00 2500 9.00 15.12.2009 - 10158 0.00 0.00 0.00 -1.23 -029 2096 8.86 7.58 - 1.93 1.79
Camapckasi o6n., 02 0.00 2000 6.82 09.09.2010 - 9870 0.00 0.00 0.00 0.00 -0.12 16.82 6.91 7.42 - 3.28 3.05
Cawmapckas 06n., 03 0.00 4500 7.60 11.08.2011 - 100.72 100.60 100.75 -99.00 0.12 -0.08 562 755 7.63 - 3.95 3.67
Teepckas o6n., 03 0.00 800 7.95 30.11.2008 - 100.16 99.90 10042 0.00 0.10 -049 261 794 8.09 - 1.84 1.70
Tomckas o6n., 03 16.11 600 10.00 13.10.2007 - 102.25 102.25 102.60 -0.34 -1.71 -0.17 16.71 978 7.27 - 0.81 0.75
Tomckas obn, 34026 0.53 900 8.00 09.11.2009 - 99.75 99.25 99.75 025 0.00 -034 745 802 745 - 2.22 2.07
Tynbckas o6n., 31001 5.62 1500 8.50 28.06.2009 - 102.65 102.45 102.70 -99.00 -0.05 0.37 1747 828 7.55 - 2.28 2.12
Yamyptckas pecn, 01 1.80 1000 8.20 27.12.2008 - 100.10 100.00 100.29 -0.12 -0.59 -0.01 3797 8.19 8.31 - 1.85 1.71
Xabaposckuii kpait, 06 2.01 1000 8.00 24.11.2009 - 100.96 100.80 100.96 0.06 -0.02 -0.23 4.16 792 7.26 - 1.90 1.78
XMAO, 02 0.00 5000 12.00 27.05.2008 - 108.04 10420 0.00 0.00 0.00 036 559 1111 6.23 - 1.37 1.29
Yysaluus, 03 8.46 500 9.50 13.04.2007 - 100.50 100.45 100.62 0.05 -0.25 0.05 16.40 9.45 8.18 - 0.33 0.30
Yysaiuwms, 04 219 750 12.33 27.03.2009 - 109.70 109.60 111.30 -0.14 -0.27 -1.19 26.35 11.24 7.76 - 2.03 1.88
Yysaiums, 05 17.77 1000 7.85 05.06.2011 - 101.90 101.35 101.90 -99.00 -0.10 0.24 151 7.70 7.48 - 3.87 3.60
Axytna, 03 0.00 800 12.00 17.06.2008 - 10597 0.00 0.00 0.00 -251 056 2795 11.32 8.01 - 1.37 1.27
Akytusi, 05 0.77 2000 8.00 21.04.2007 - 100.25 100.24 102.00 -1.23 0.03 -0.13 12.05 7.98 7.46 - 0.35 0.32
Akytns, 06 0.00 2000 10.00 13.05.2010 - 107.05 106.60 107.50 0.00 0.22 -0.75 740 934 740 - 2.48 2.31
Akytusi, 35001 1840 2500 7.95 11.04.2013 - 101.35 101.35 101.77 -0.93 0.05 1.04 1198 7.84 7.86 - 4.34 4.03
AHAO, 01 0.00 1800 10.00 03.08.2008 - 10492 0.00 105.00 0.00 -0.10 -0.47 3562 9.53 6.89 - 1.51 1.41
fApocnasckas 0611., 02 1.26 1000 12.78 03.07.2007 - 103.40 103.35 103.40 0.83 -0.53 -0.72 24.86 12.36 6.63 - 0.53 0.50
fApocnasckas o6n., 04 0.00 1000 10.50 26.05.2009 - 106.50 106.00 107.00 0.00 -0.25 0.11 547 9.86 7.39 - 2.23 2.07
fApocnasckas 0611., 05 0.00 500 8.25 30.12.2008 - 99.75 99.60 99.75 0.18 0.00 0.24 37.75 827 7.93 - 1.86 1.73
Mocksa 27 0.00 4000 15.00 20.12.2006 - 99.90 100.01 0.00 0.00 0.00 -1.35 3452 15.02 - 0.02 0.02
Mocksa 42 0.00 3000 10.00 13.08.2007 - 10520 0.00 0.00 0.00 0.00 000 822 951 213 - 0.65 0.63
Mocksa 31 0.36 5000 10.00 20.05.2007 - 101.60 101.60 101.90 0.00 -1.18 -054 6.30 9.84 6.36 - 0.43 0.40
Mocksa 40 20.40 4000 10.00 26.10.2007 - 104.00 103.00 104.00 0.24 -0.05 -0.13 2247 9.62 4.80 - 0.74 0.71
Mocksa 43 0.00 5000 10.00 17.05.2008 - 107.13 107.00 107.25 0.00 -0.93 -0.23 7.12 9.33 4.89 - 1.34 1.28
Mocksa 29 5.29 5000 10.00 05.06.2008 - 105.70 105.50 106.75 5.81 -3.66 -2.44 219 946 6.00 - 1.41 1.33
Mocksa 36 0.00 4000 10.00 16.12.2008 - 108.10 0.00 0.00 0.00 0.09 -0.32 4932 925 576 - 1.80 1.70
Mocksa 47 0.00 5000 10.00 28.04.2009 - 107.50 0.00 107.50 0.00 -0.14 -0.54 1260 9.30 6.12 - 213 2.01
Mocksa 41 0.00 5000 10.00 30.07.2010 - 108.03 107.85 108.20 0.00 -0.19 -0.55 37.26 9.26 6.54 - 3.07 2.88
Mocksa 38 0.00 5000 10.00 26.12.2010 - 112.30 112.20 112.39 0.00 0.00 -0.51 46.58 8.91 6.59 - 3.32 3.12
Mocksa 39 98.83 5000 10.00 21.07.2014 - 109.80 109.75 109.80 0.00 0.06 -0.42 39.73 9.11 6.74 - 5.58 5.22
Mocksa 44 22.43 20000 10.00 24.06.2015 - 109.70 109.70 109.75 -0.09 0.05 -0.24 4712 9.12 6.76 - 6.03 5.65
Bcero 347.13 144870

Mctounnkn: REUTERS, pacuyeTtbl BaHka MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

HedbTb 1 ras
FA3IMPOM A3
FA3MNPOM A4
FA3MNPOM A5
FA3MNPOM A6
Tykovin 02
HIK UTEPA
Mocob6bnras, 01
PyccHedTb, 01
YamypTHIT, 01

OneKTpo3IHepreTMka
BawuknpaHnepro, 02
BawkupaHepro, 03
M'vopoOrK, 01
IeHaHepro, 01
MarHe3suT, 01
MocaHepro, 02

PKC, 01
CepanosaHepro, 01
TaTtaHepro, 01

®CK E3C 03

®CK EQC, 01

®CK E3C, 02

CBs3b
Bonratenekom 03
BonraTtenekom 02
Hanbceasb, 02
Lanbceasb, 03
MITC, 04

MITC, 05

MeradoH

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

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

YPCW 05

YPCW 06

YPCW, 07
LleHTpTenekom 04
LlenTp. Tenerpad, 03

MeTannyprus
AmypmeTann, 01
VHMPOM, 02
VHMPOM, 03
MavpWHBecT, 01
MawnpWHBecT, 02
Makcu-I'pynn, 01
M3 um. Ceposa, 02
HM3 um. KyabmuHa, 01
HCMMS3, 01

OMK, 01

Pycan ®uH 02
PycAn®uH, 03
CsoboaHbin cokon, 02
CI MEYEN, 01

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

TMK, 03
Tynayepmet 02
yTnas, 01

© BaHk MockBbl

OBbLEMbI
O6oporT, Ob6vem,
MIH. py6.  mnpa. py6.
0.10 10000
0.00 5000
0.00 5000
0.05 5000
10.12 6000
212 2000
0.00 1000
0.00 7000
0.00 1500
7.02 500
0.00 1500
67.22 5000
33.28 3000
0.00 1500
13.93 5000
3.98 1500
0.00 500
1.02 1500
0.00 7000
0.00 5000
0.00 7000
4.69 2300
26.33 3000
0.02 2000
0.00 1500
0.00 1000
0.00 1500
0.00 1500
0.00 3000
3297 2250
0.01 2000
1.02 3000
0.80 2000
0.02 2000
0.35 1500
0.00 3000
0.11 500
1.15 1000
2.02 600
1.75 3000
0.00 2000
0.12 2000
0.00 3000
3.28 5623
0.00 700
0.04 1500
35.30 3500
3.71 5000
1.02 1500
3.39 1000
29.20 1300
0.00 500
0.10 1000
4.54 3000
0.00 2000
0.00 1200
0.00 1000
0.02 3000
0.00 5000
0.85 6000
0.00 600
0.02 2000
5.86 5000
0.00 3000
0.00 3000
3.81 3000
0.00 5000
0.00 1000
3.04 3000

MNOrALIEHUE/ BbIKYN

KynoH,%

8.1

Moraluexvie Odepra

18.01.2007 -
10.02.2010 -
09.10.2007 -
06.08.2009 -
17.11.2009 -
07.12.2007 -
21.12.2008
10.12.2010 12. 12 2008
01.09.2008 -

22.02.2007 -
09.03.2011 19.03.2009
29.06.2011 -
19.04.2007 -
18.12.2008 21.06.2007
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 -
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

100.30
104.34
101.23
100.80
101.00
101.05
102.18
99.80

100.01

100.35
100.10
103.03
100.40
100.50
100.45
100.97
100.45
101.90
100.10
102.40
103.45

102.16
101.37
102.60
101.27
99.70

100.93
101.05
102.70
99.90

102.70
101.85
100.00
101.75
100.20
102.28
98.51

98.75

LEHA

Mokynka

100.18
104.30
101.15
100.80
100.75
100.90
102.10
0.00
99.97

0.00
99.70
103.00
100.34
0.00
100.38
100.95
0.00
101.90
0.00
101.98
103.42

102.16
101.14
102.48

99.70
100.41
101.05
102.00

99.70
102.70

0.00
100.00
101.50

0.00
102.20

98.51

98.21
100.90
102.08
101.85
100.60
101.05
113.95

0.00
100.15

103 06

Mpopaxa

100.30
104.37
101.30
100.85
101.00
101.05
102.25
0.00
100.04

100.35
100.50
103.07
100.45
0.00
100.45
101.00
100.45
102.00
0.00
102.40
103.55

102.25
101.37
102.60
101.60

101 45
0.00
0.00

100.10

102.85

101.95

100.14

101.75

100.20

102.35
99.50
99.25

101.71

102.20

N3MEHEHME,%

fieHs Hepens  mecsil

0.14 0.05 -0.65
0.00 -0.05 -0.14
0.00 -0.05 -0.30
-0.03 0.00 0.20
020 -0.24 0.00
-0.15 -0.04 -0.36
0.00 0.03 -0.34
0.00 005 -1.17
0.00 0.08 -0.10
-0.01 0.00 -0.07
0.00 -0.05 -0.37
-0.06 0.06 -0.10
0.08 -0.08 -0.54
0.00 0.15 -0.03
-0.02 -0.01 -0.13
0.08 -0.04 0.05
0.00 -0.27 0.00
-0.05 0.03 -0.59
0.00 -0.06 -0.55
-0.12 0.00 -0.32
0.00 0.05 -043
-0.33 0.10 -0.24
037 -0.44 029
0.19 0.02 -0.24
0.00 0.02 -0.22
0.00 0.00 -0.69
0.00 -0.13 -0.35
0.00 0.00 -0.10
0.00 0.15 -0.49
0.00 -0.30 0.00
-0.11  -0.05 -0.32
-0.10 0.00 -0.51
-0.05 -0.25 -0.10
025 005 0.03
024 -0.01 -0.07
0.00 -0.02 -0.22
0.01 -0.10 -0.29
-0.20 0.01 -0.25
020 030 -0.55
0.07 -0.07 -0.17
0.00 -0.20 0.10
020 0.05 -0.08
0.00 -0.10 0.05
0.04 0.09 -048
0.00 0.30 -0.99
-0.04 -0.02 -0.10
-0.06 -0.11 -0.15
-0.03  -0.01 -0.21
0.09 0.08 -0.10
-0.37 0.10 -0.28
-0.05 0.01 0.25
0.00 0.01 -0.26
0.08 -0.05 -0.57
-0.21  0.00 -1.02
0.00 0.72 -0.16
0.00 0.00 -0.05
0.00 0.00 0.00
020 0.11 -0.05
0.00 0.00 -0.61
0.05 -0.10 0.05
0.00 -0.05 -0.19
1.02 0.00 2.05
-0.01 019 021
0.00 0.00 0.30
0.00 0.16 1.14
-0.13 0.03 -0.30
0.00 0.10 -0.14
0.00 0.00 0.03
-0.78 -0.05 0.00

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

14 pekabps 2006 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
32.00 8.09 4.90 - 0.10 0.09
26.80 7.88 6.78 - 2.79 2.61
1329 749 6.10 - 0.80 0.76
2380 6.89 6.72 - 2.41 2.26
437 718 6.98 - 2.68 2.51
160 965 8.80 - 0.96 0.88
51.25 10.52 8.81 - 1.02 0.94
4562 9.27 - 958 1.79 1.63
312 950 9.84 1.60 1.46
28.89 947 7.46 - 0.19 0.18
16.60 8.29 - 8.51 2.05 1.89
3551 7.86 7.44 - 3.78 3.51
15.45 10.21 8.93 - 0.35 0.32
46.96 9.80 - 0.50 0.46
21.80 7.62 - 768 430 3.99
14.88 9.61 - 8.64 0.82 0.76
3277 1145 9.06 9.06 0.21 0.20
23.79 947 8.16 - 1.18 1.09
35.01 7.09 7.17 - 1.84 1.71
4243 859 6.42 - 0.95 0.90
3820 7.97 7.25 - 3.03 2.82
1.86 832 7.81 - 2.67 2.48
1.80 8.09 - 756  1.86 1.73
1.70 8.63 - 8.12 3.01 2.78
1.65 849 7.99 - 1.72 1.59
953 7.12 - 787 0.36 0.34
341 822 - 6.19  0.46 0.43
16.02 9.18 5.90 - 0.33 0.31
1445 9.01 7.21 - 1.28 1.19
849 881 9.09 - 0.88 0.81
54.79 1217 7.60 - 0.53 0.49
11.85 9.03 7.89 - 1.30 1.21
17.85 7.85 7.93 1.67 1.55
498 8.50 8.00 - 2.24 2.07
10.07 749 7.34 - 0.57 0.54
329 9.04 - 747  1.16 1.08
65.21 14.21 - 53.16  0.04 0.02
2743 14.28 - 16.35 0.77 0.66
11.91 1162 9.16 - 0.39 0.36
11.22 977 749 - 0.86 0.80
13.85 9.01 7.77 - 1.28 1.19
449 813 - 7.89 1.83 1.69
19.56 8.31 - 8.01 2.07 1.92
43.86 12.10 8.04 - 2.28 2.1
18.70 9.72 9.95 - 2.05 1.87
36.25 10.48 9.11 - 0.15 0.14
19.71 10.69 8.47  0.80 0.73
26.18 10.18 8.29 - 1.58 1.46
2792 9.65 9.17 - 1.99 1.82
42.80 10.58 - 8.86 0.57 0.53
6.16 10.62 - 8.76 0.44 0.41
23.93 1227 1191 - 0.30 0.27
4.44 10.78 10.84 - 0.93 0.84
27.74 11.60 - 16.17  0.72 0.62
2469 879 9.20 - 2.01 1.84
35.86 11.03 - 11.75 0.65 0.58
063 1.16 12.26 - 1.42 1.27
151 9.04 8.09 - 1.43 1.33
5.04 800 7.95 - 0.43 0.40
16.37 719 7.22 - 1.67 1.56
6.44 11.73 11.88 - 0.91 0.82
3.01 550 557 - 0.93 0.88
40.27 8.32 - 825 299 277
37.06 8.04 6.67 - 0.52 0.49
2712 590 879 - 2.30 2.1
21.56 10.01 - 7.34 029 0.27
2461 791 - 7.67 1.13 1.05
294 975 992 - 0.95 0.86
4555 9.35 - 8.42 1.26 1.16

McTounnkn: REUTERS, pacyetbl BaHka Mocksbl
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Pyb6neBble obnurayuu

OMUTEHTbI

MawmHocTpoeHue
AsToBa3s, 02

AgsToBa3s, 03
Baroxumalw, 01
BKM-®uHaHc, 01
Bonrabypmatu 01
[a3-duHaHc, 01
[T-T3L, QHepro 03
EMK 01

WxABTO, 01

Wxmatw, 02

WHTterpa ®uHaHc, 01
WPKYT 03
KAMA3-®uHaHc, 02
KpuoreHmalwu, 02
Mulr-duHaHc, 01
MoTosunux. 3asoasbl, 01
MoTopocTpoutens, 01
MM3, 01
MpowmTpakTop, 01
PoceepTon, 01
CantoT-OHeprusi, 01
HMO CATYPH, 01
CeBepcTanb-asTo, 01
COK-AgsTokomn., 01
CrpoiitpaHcras, 01
TB3, 03
TpaHcmaiuxongumtr, 01
YpansaroHsasog, 01
YpansaroH3asog 02

[ob6biBalowas NPOMbILLNEHHOCTb

BenoH-®uHaHc, 01
CY3K, 02

Xannena MNong ®uHaHc, 01

MoTpebutenbckuii cekTop

AnapgywkuH 01
ApHecTt®uHaHc, 01
BanTtuka, 01
Bantumop-Hesa, 02
Bumm-Bunne-AanH, 02
pynna OCT, 02
[xen-Op-Cu, 02
Hupan-UneecT, 01
Wumapko, 01

KpacHbii BocTok, 01
HytpuHBecTxonamHr, 01
Hacuc Kocmetuke, 01
OrTeu. nekapcTBa, 02
OuakoBo, 02
MANT-UHBecTmeHTC 02
Pycckuin Tekctunb 02
Pycckuin Tekctunb 03
CaHBai, 01

CuHeprus, 01
TanocTto-PuHaHc, 01

Axosnesckuin Tekctunb, 01

ArponpoMbILWeHHbIN KOMMNEeKC

AlNK Apkaga 01
AIK Apkaga, 02
AMK Oro, o1

ANK Oro, 02
BenrpaHkopm
EBpocepsuc

KBK Yepemywikn, 01
Moccenbnpom, 01
MABA, 01
Pasynsan-duHaHc, 01
Pycarpo 01

C- Arpo, 01
CokonbHukn MK, 01
Yepkuzoso, 01
JPKO, 02
tOrtpaHauT 02

© BaHk MockBbl

OBBbEMbI
O6opoT, O6bem,
MrH. py6.  mnpa. py6.
26.33 3000
0.00 5000
0.18 300
0.02 1000
0.00 600
13.67 2000
17.16 1500
0.00 1000
9.62 1200
0.00 1000
0.00 2000
79.87 3250
0.10 3000
0.00 500
0.31 1000
5.93 1500
15.08 800
2.78 750
1.87 1500
0.02 800
1.05 3000
5.38 1500
0.00 1500
4.78 1100
0.00 3000
0.00 1000
0.00 1500
12.68 2000
2.00 3000
28.06 1500
0.00 1000
5.18 750
16.45 500
0.00 600
0.00 1000
0.02 800
2.47 3000
0.09 1000
0.02 1200
0.52 1000
0.00 1000
10.08 1500
0.00 1200
77.97 400
0.00 1300
0.89 1500
0.00 1500
2.67 1000
2.34 1200
6.84 1000
0.98 1000
4.99 1000
0.50 1000
0.56 600
1.94 1000
0.43 1100
5.12 1200
0.00 700
0.00 1500
0.00 700
0.00 1000
0.00 350
0.27 3000
0.00 1000
1.01 400
0.20 1000
1.02 2000
2.28 1500
0.00 1000

MOrALLEHUE/ BbIKYT

KynoH,%

9.20
7.80
13.50
9.75
11.00
8.49
10.45

10.70
13.55
10.50

8.45
9.75
10.50
10.00
12.00
9.90
9.75
9.30
10.15
9.00
11.25
12.32
9.60
9.25
1.00
9.40
9.35

9.10
8.50
12.75

12.00
10.30

11.25
9.00
12.90
5.00
10.80
9.85
11.50
11.00
10.50
10.25
8.50
1.00
12.75
12.00
11.66
10.70
10.00
12.00

13.20
13.31
15.50
12.95
10.90
14.00
11.30
13.00

11.50
11.66
11.50
11.50

10.50
11.50

MoraweHrne Odpepra

13.08.2008 14.02.2007
22.06.2010 26.06.2007
19.06.2008 -
04.06.2008 -
08.10.2008 -
08.02.2011 12.02.2008
18.04.2008 -
02.10.2008 04.10.2007
14.03.2007 -
17.06.2008 19.12.2006
20.03.2009 -
16.09.2010 -
17.09.2010 19.09.2008
08.07.2008 10.07.2007
03.06.2009 06.06.2007
22.01.2009 26.07.2007
19.03.2009 20.09.2007
21.07.2009 24.07.2007
03.07.2008 12.07.2007
26.05.2009 27.11.2007
25.12.2007 26.12.2006
23.03.2008 24.03.2007
21.01.2010 25.01.2007
24.04.2008 -
25.06.2008 -
18.06.2010 20.06.2008
01.12.2007 -
30.09.2008 -
05.10.2010 03.10.2007

03.06.2009 -
15.02.2007 -
02.04.2008 -

08.03.2007

29.04.2009 25. 04 2007
20.11.2007 -
15.05.2008 17.05.2007
15.12.2010 -
08.05.2008 10.05.2007
04.12.2007 -
16.05.2007 -
19.12.2008 22.12.2006
25.02.2007 -
09.06.2009 12.06.2007
22.04.2007 -
17.02.2009 21.08.2007
19.09.2008 -
23.03.2009 -
05.03.2009 -
20.10.2009 18.10.2007
03.12.2008 06.06.2007
22.04.2009 24.10.2007
06.03.2009 07.09.2007
31.10.2008 -

28.06.2008 29.06.2007
20.02.2009 22.08.2007
22.04.2007 -
25.02.2009 -
02.12.2008 -
18.12.2007 19.12.2006
02.03.2009 05.03.2007
12.12.2008 15.06.2007
15.06.2008 -
02.10.2008 05.04.2007
19.07.2008 18.01.2007
20.05.2009 21.11.2007
26.02.2009 30.08.2007
31.05.2011 02.06.2009
22.01.2010 26.01.2007
25.11.2008 -

WHpowvkar.
ueHa

100.13
99.86
105.25
100.15
99.40
99.90
99.95
99.20
99.80

LEHA

Mokynka [Mpopaxa

100.15
99.97
105.28
100.15
99.50
99.90
99.95
0.00
99.80
0.00
100.25
103.70
100.10
100.00
110.35
100.55
100.00
100.35
99.65
100.47
99.97
100.05
0.00
99.90
101.25
100.90
0.00
100.40
100.45

100.35
100.10
99.99

100.00
100.20
0.00
100.00
103.10
95.00
99.99
100.20
100.03
100.40
100.10
100.30
99.90
98.59
0.00
97.98
98.99
100.65
97.80
100.00
99.75

99.54
99.70
100.55
99.55
100.80
0.00
100.09
0.00

99. OO 99. 40

neHb

OOO

Hepens

0.03

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

W3MEHEHME,%

mecsl

-0.35

14 pekabps 2006 r.

AOXOOHOCTb,%  AOIOPALIUA
HKO Tekywas Krnoraw. Kodepre [wop.net. Moga. aop
29.99 9.19 - 8.19 017 0.16
36.12 7.81 - 8.23 0.52 0.48
64.36 12.83 9.93 - 1.34 1.22
1.87 974 987 - 1.41 1.28
18.99 11.07 5.53 - 1.69 1.60
2791 8.50 - 8.75 1.1 1.02
15.46 10.46 - 1.28 1.15
17.68 9.43 - 10.64 0.79 0.71
26.68 10.72 11.23 - 0.25 0.22
65.34 13.44 - 0.02 0.02
2359 10.47 10.63 - 2.03 1.84
1987 844 7.76 - 3.24 3.00
18.98 8.47 - 8.74 1.65 1.52
4140 9.79 10.68  0.55 0.50
2.01 1043 - 8.96 0.48 0.44
38.08 9.95 - 932 0.59 0.54
27.29 12.06 - 13.04 0.74 0.66
13.56 9.87 - 9.71 0.59 0.54
4247 9.79 - 1049 0.55 0.50
3.82 9.26 - 8.96 0.93 0.86
47.00 10.17 - 14.82 0.04 0.03
20.22  9.00 - 864 0.28 0.25
42.84 1117 - 5.06 0.12 0.11
16.20 12.33 12.51 - 1.28 1.14
4419 953 9.31 - 1.40 1.28
43.84 9.18 - 8.88  1.39 1.28
0.33 1.05 5.89 - 0.96 0.91
1828 9.36 9.35 - 1.67 1.53
17.93 9.31 - 8.92 0.78 0.72
175 9.07 9.14 - 2.27 2.08
6.29 850 8.16 - 0.18 0.16
2445 1279 13.64 - 1.19 1.05
31.89 12.00 11.63 - 0.23 0.21
13.83 10.29 - 9.88 0.36 0.33
4219 866 7.75 - 0.95 0.88
832 11.25 11.16  0.43 0.38
43.15 8.73 824 - 3.32 3.07
12.02 13.58 - 0.41 0.32
110 500 3.34 - 0.72 0.69
8.28 10.78 10.22 - 0.42 0.38
46.69 9.86 - 1271 0.02 0.02
3434 1147 9.66 - 0.20 0.19
0.30 11.00 1146 0.49 0.44
1525 10.47 9.48 - 0.36 0.33
31.73 10.29 - 11.03  0.66 0.60
19.10 8.63 10.00 - 1.25 1.13
2.16 1.00 - 2.25 2.23
33.88 13.06 15.11 - 1.31 1.14
16.44 12.15 - 14.02 0.82 0.72
224 1159 - 10.32  0.48 0.44
14.36  10.97 - 1431 0.84 0.73
26.30 10.03 - 10.58  0.71 0.64
15.45 12.05 - 1.74 1.64
60.39 13.28 - 14.87  0.51 0.45
41.21 13.38 - 14.50 0.66 0.58
15.75 1542 13.72 - 0.36 0.31
38.32 13.02 13.66 - 1.74 1.53
2.39 10.90 - 1.83 1.73
3260 13.99 - 943  0.02 0.02
30.96 11.30 - 10.89 0.22 0.20
64.11 12.99 - 13.22 047 0.42
2.44 1.00 - 1.50 1.50
21.74 11.51 - 1142  0.31 0.28
46.64 11.67 - 12.37  0.10 0.09
6.62 11.42 - 11.10 0.90 0.81
3277 11.58 - 12.88  0.69 0.61
194 893 - 948 227 2.07
39.70 10.51 - 10.79  0.12 0.1
473  11.59 - 1.40 1.34

WcTounnkn: REUTERS, pacyeTbl BaHka Mocksbl
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Pyb6neBble obnurayuu

OMUTEHTDI OBBLEMbI MOrALUEHUE/ BbIKYN
Sniozoy; MJ(':I)[;SJLED';S KyroH,%  MoraweHue Odpepra Mnfem::'r.
PO3HM4YHbIN CEKTOP
Ap6ar ang Ko, 01 0.00 1500 10.50 20.06.2008 22.06.2007 100.10
BuikTopusi-®uHanc, 01 0.00 1500 9.90 29.01.2009 01.02.2007 99.80
[Oetckuit mup, 01 023 1150 8.50 26.05.2015 - 98.75
Ovikas Opxvges, 01 0.60 1000 11.30 09.04.2009 12.04.2007 100.05
Avken-®rHanc, 01 140 3000 9.25 17.03.2011 - 93.60
OOMO-®uHaHc, 01 0.00 1000 12.50 14.02.2008 15.02.2007 100.00
EspoceTs, 02 21.63 3000 10.25 02.06.2009 04.12.2007 99.25
WHkom-INaga, 02 0.00 1400 11.75 12.02.2010 16.02.2007 99.91
Koneitka T/, 01 0.00 1200 9.75 17.06.2008 19.12.2006 100.20
Konevika T, 02 23.44 4000 8.70 15.02.2012 18.02.2009 99.20
Maruut 01 0.00 2000 9.34 19.11.2008 - 102.07
MapTa ®uHaHc, 02 496 1000 11.75 06.12.2009 07.06.2007 98.40
Mapta-®uHatc, 01 0.58 700 14.84 22.05.2008 - 100.90
MaTpuua duHaHc 0.39 1200 12.32 10.12.2008 13.06.2007 98.67
MUP ®unaHc 1.00 1000 9.89 27.12.2007 27.12.2006 99.96
MoweTka, 01 0.39 1000 10.70 14.05.2009 15.11.2007 99.65
Hartyp npoaykr, 02 0.92 1000 10.75 16.06.2009 18.12.2007 99.62
MepekpecTok, 01 0.00 1500 8.15 08.07.2008 10.07.2007 100.10
MsaTtepoyka duHaxc, 01 0.55 1500 11.45 12.05.2010 - 109.42
MNaTepoyka ®uHaHc, 02 1.03 3000 9.30 14.12.2010 - 103.50
TexHocuna, 01 0.02 2000 10.00 26.05.2011 28.05.2008 98.25
TOM-KHUIA, 01 17.85 700 11.35 05.02.2009 08.02.2007 100.17
JNlecHas npombIiwneHHocTb u LUBK
ALIBK-MHBecT, 02 0.00 500 0.00 20.05.2008 - 101.01
ALIBK, 03 0.00 1500 9.95 14.04.2011 18.10.2007 100.52
Borra, 01 0.65 1500 12.00 13.03.2007 - 100.25
rOT3K, 02 10.57 1500 11.50 18.06.2009 21.12.2006 99.50
[3-®uHaHc, 01 3.98 400 11.60 23.05.2008 25.05.2007 99.02
HITK 01 0.50 500 12.45 31.01.2008 - 99.50
N3¢ Cotoz, 01 0.00 300 10.00 09.10.2007 - 100.00
CTpouTenbLCTBO, UNoTeKa U HeABWKUMOCTb
ApnamanT, 01 0.36 500 13.10 05.06.2008 - 100.25
AgamaHT, 02 0.19 2000 11.25 20.05.2010 24.05.2007 99.85
AMXKK 01 0.00 1070 11.00 01.12.2008 - 108.01
AMXK, 02 0.00 1500 11.00 01.02.2010 - 111.19
AMXK, 03 0.00 2250 9.40 15.10.2010 - 105.25
AVIXKK, 04 0.00 900 8.70 01.02.2012 - 105.80
BXa, 01 0.00 500 12.65 19.12.2008 22.12.2006 100.02
Inasmocctpon, 01 0.00 2000 1.00 27.05.2007 - 97.20
I'nasmoccTpoit, 02 0.00 4000 11.50 17.03.2011 22.03.2007 100.93
MHTEKO, 01 0.00 1200 10.95 15.02.2007 - 100.17
Uekntmuement 02 0.26 500 12.50 05.11.2008 07.11.2007 100.27
NckutumuemenT, 01 1290 200 16.80 24.12.2006 - 99.99
NasepHa, 01 0.00 1000 11.25 08.04.2010 12.04.2007 100.35
MUA, 01 0.03 2200 10.00 20.09.2012 - 102.45
MWA, 02 0.00 1000 9.50 09.08.2008 06.02.2007 100.00
MUA, 03 0.00 1500 9.40 23.02.2012 30.08.2007 100.15
Mwupakc Mpynn 1.01 1000 12.50 19.08.2008 - 100.50
MOWA, 01 0.00 1500 9.00 21.12.2010 23.12.2006 101.95
MNuK, 05 18.92 1120 10.20 20.05.2008 22.05.2007 99.60
CanasatcTekno 01 0.04 750 11.60 25.03.2008 - 102.60
Canasatcrekno 02 0.23 1200 9.28 28.10.2009 31.10.2007 100.10
Cw6. uemenT., 03 0.00 800 9.70 12.06.2008 14.06.2007 100.10
CVY-155 0.06 1500 10.50 30.03.2007 - 100.00
TepHa-duHaHc, 01 0.00 500 14.00 16.12.2008 19.12.2006 100.00
LIYH leHCneuCMY, 01 0.00 1000 11.75 22.04.2010 24.04.2008 99.32
FOCKK, 01 0.54 600 14.00 01.07.2008 17.01.2008 100.00
TpaHcnopTt
AsunaK. Camapa, 01 0.00 350 14.00 08.03.2007 - 100.21
WcT Naitn XeHanuHr, 02 6.02 3000 0.00 22.05.2008 - 100.25
MMK-TpaHc, 01 18.45 650 11.50 10.07.2008 11.01.2007 99.90
P>, 05 0.00 10000 6.67 22.01.2009 - 99.92
PO, 03 1.92 4000 8.33 02.12.2009 - 104.00
P>, 02 0.02 4000 7.75 05.12.2007 - 101.60
PXA 07 12.83 5000 7.55 07.11.2012 - 102.65
P> 06 224.99 10000 7.35 10.11.2010 - 101.50
P> 04 0.00 10000 6.59 14.06.2007 100.25
TpaHcaapo-®uHancsl, 01 0.00 2500 11.65 05.02.2009 09. 08 2007 100.13
QiipkOHMoH 01 179 1500 13.00 10.11.2009 15.05.2007 99.21
0T 3ip, 02 560 1000 10.40 10.03.2009 13.03.2007 100.12

© BaHk MockBbl

LLEHA

Mokynka

100.00
99.65
98.20

100.05
93.30
99.85
99.21
99.83

0.00
99.12

0.00
98.40

100.30
98.67
99.81
99.30
99.62

0.00

109.40

103.50
97.50

100.17

Mpopaxa

100.20
99.94
98.75

100.20
93.75

100.14
99.30
99.99

0.00
99.25

102.20
98.99

101.00
99.24

100.05
99.65
99.72

0.00

109.53

103.60
98.25

100.28

100 25
100.30
99.35
100.24

N3MEHEHUE, %

neHb Hepens  Mecsl

0.00 0.00 -0.04
0.00 -0.13 -0.23
-0.05 0.00 0.00
-0.20 0.10 -0.38
-0.95 -1.05 -4.08
0.00 -0.27 0.25
-0.05 0.14 -1.09
0.00 -0.20 -0.20
0.00 -0.05 -0.10
0.10  0.00 0.00
0.00 0.02 -0.29
-0.56 0.00 -0.21
-0.10 -0.69 -1.17
-0.39 0.00 -0.45
-0.07 -0.06 -0.09
-0.06 -0.10 -0.15
-0.09 0.07 -0.90
0.00 0.00 0.00
0.14 -0.20 -0.35
0.00 -0.04 -0.10
0.15 -0.76 0.25
0.05 -0.30 0.05
0.00 0.00 1.01
0.00 0.10 -0.10
-0.056 0.25 -0.45
-0.20 0.05 -0.35
0.60 0.00 0.30
-0.01 -0.24 -0.15
0.00 -1.00 0.00
-0.10 -0.25 -0.54
0.00 0.16 -0.40
0.00 0.00 0.00
0.00 0.79 -0.45
-043 -0.05 -0.25
0.00 - 0.00
0.00 -0.05 -0.15
0.00 0.00 232
0.00 -043 -0.13
0.00 -0.05 0.15
025 -0.10 -0.30
0.00 0.02 -0.59
0.00 0.06 -0.32
0.00 0.11 -0.16
0.00 0.00 -0.24
0.00 0.10 0.04
-0.05 0.30 -0.35
0.00 0.15 -0.29
0.00 -0.09 0.17
-0.38 0.00 -0.15
0.05 -0.15 0.15
0.00 -0.05 0.05
0.03 -0.10 0.50
0.00 -0.09 -0.52
0.00 0.00 0.00
0.00 0.00 -0.33
0.00 -0.05 0.21
0.13 0.15 -0.15
-0.09 -0.10 -0.35
-0.07 0.15 -0.33
0.19 0.05 -0.72
0.10 0.10 -0.20
-0.07 0.05 0.10
0.05 -0.05 0.13
0.00 0.00 -0.30
0.00 0.00 -0.09
-0.14 019 -0.29
-0.04 0.00 -0.13

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

14 pekabps 2006 r.

AOXOOHOCTb,%

HKO

49.77
35.80
1.63
19.19
21.03
40.41
2.25
8.37
14.42
5.01
5.37
1.93
8.13
61.43
45.79
7.92
51.84
34.61
8.78
44.84
3.84
38.87

0.00
14.99
29.92
54.82

6.04
45.02
18.90

37.21
0.00
48.21
25.40
1.60
1.49
5.79
5.64
32.68
39.90
10.33
0.28

Tekywas

10.49
9.92
8.61
11.29
9.88
12.50
10.33
11.76
9.73
8.77
9.15
11.94
14.71
12.49
9.89
10.74
10.79
8.14
10.46
8.99
10.18
11.33

0.00
9.90
11.97
11.56
11.72

10.00

6.57
11.64
13.10
10.39

K noraw. Kodeprte [top. ner.

8.40
8.43

10.65

10.21
12.63
6.70
7.36
7.54
9.65
16.52
9.42
11.90
9.59

10.90

10.55
11.02

11.59
12.04
11.38
12.16
9.42

15.28
15.77
11.09
11.40

11.46
8.1

11.65
9.86

9.63

13.86

11?51
7.;31
12i74
9.;98
9.41
9.50
11.61

9.35
9.72

13.56
12.41
7.32

11.72
15.81
9.90

AOIOPALIUA

0.50
0.14
6.17
0.32
3.52
0.18
0.95
0.18
0.02
2.00
1.81
0.48
1.34
0.47
0.04
0.90
0.94
0.55
2,92
3.30
1.39
0.16

1.44
0.81
0.25
0.02
0.45
1.46
0.80

Moa. aop

0.45
0.12
5.67
0.29
3.15
0.16
0.85
0.16
0.02
1.83
1.67
0.42
1.17
0.41
0.03
0.81
0.84
0.51
2.70
3.05
1.24
0.14

1.45
0.74
0.23
0.02
0.39
1.29
0.72

022

Wctounnkn: REUTERS, pac4yeTtbl baHka MockBbl
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Pyb6neBble obnurayuu

OMUTEHTbI

Xumus n Hedprexumums
['pynna Huton, 01
Hoporo6yx, 01
Kynbbiwesa3oT-nHBecT, 02
MapuickuiiHMN3, 01
HUKOCXMM, 01

HKHX, 04

HKHX, 03

CAHOC 02

YXK, 01

®PUHaHCOBbLIN CEKTOP
AbcontoT 6aHk, 02

AK BAPC, 02

BaHk 3enuT, 01

Bank 3EHUT, 02
BaHk Keap, 01

Bank CIN6, 01

BaHk Cnypr, 01
BHewwTopr6aHk 04
BHewwToprbaHk 05
[a3baHk, 01
[asnpombaHk, 01
EBPP, 01

EBPP, 02

KUT ®uHaHc, 01
MacTtep-baHk, 02
MKB 01

MKB, 02

MMB, 01

MMB, 02
Mockommepu6aHk, 01
HOMOC-BbaHk, 06
HOMOC-BaHk, 07
Mpo6busHecbatk, 05
Poc6aHk, 01
Poccenbxo3batk 01
Poccenbxosbatk, 02
Pycckuin CtaHgapt 04
Pycckuin CtaHgapt 05
Pycckuin CtangapT, 03
Pycckun CtangapT, 06
Pycb-BaHk, 01
CubakagembaHk, 01
Cubakagembank, 02
CubakagembaHk, 03
CobuHbaHk, 01
COHO3 6aHk, 01
CypocTp. 6aHk, 01
TartdoHabaHk, 03

TK ®uHaHc, 01
TypanAnem 01
YpaneHewToproaxk, 01
®uHaHc VHT UHB, 02
XKB BaHk, 02

XKB BaHk, 03
tOHnacTpymbaHk, 01

© BaHk MockBbl

OBBbEMbI
O6opoT, O6bem,
MrH. py6.  mrpa. py6.
0.00 1000
1.02 900
0.00 2000
0.10 800
0.00 750
0.78 1500
0.00 2000
0.00 3000
0.00 500
0.00 1000
0.00 1500
0.00 1000
0.30 2000
0.00 450
0.00 1000
0.00 500
0.00 5000
0.00 15000
0.02 750
2.88 1500
0.00 5000
0.00 5000
0.00 2000
2.51 1000
0.00 500
3.21 1000
0.00 1000
0.00 3000
0.02 1000
9.08 800
0.00 3000
1.00 1000
217 3000
0.00 3000
7.04 7000
0.00 3000
0.00 5000
2.00 2000
0.00 6000
24.07 1400
0.00 470
0.00 1500
0.02 3000
0.02 2000
1.06 1000
0.00 1500
26.64 1500
0.00 1000
0.00 3000
0.00 1500
0.00 2500
19.88 3000
0.00 3000
0.00 1000

MOrALLEHUE/ BbIKYT

KyrioH,%

12.00
9.90
8.80

12.40

14.00
9.99
8.00

10.00

10.00

10.25

12.50

Morawwexue Odpepra

16.12.2008 19.12.2006
11.06.2008 -
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 -
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 05.12.2007
16.08.2007 -
16.06.2009 18.12.2007
29.04.2009 02.09.2007
15.02.2009 14.02.2007
04.06.2008 -
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 -
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

WHpowvkar.
ueHa

100.00
101.00
100.25
100.20
100.00
104.38
100.12
105.12
100.03

100.32
99.95
99.89
99.70
99.90
99.56

100.00

100.15

100.20

100.10
99.35

100.05

100.01

100.15

LEHA

Mokynka

100.20

101.71
99.80
99.75
99.75

99.00
0.00
0.00
0.00

100.25

Mpopaxa

0.00
101.00
100.40
100.20

0.00
105.00
100.23
105.23
100.74

100.45
0.00
100.03
99.90
0.00
0.00
0.00
0.00
0.00
100.10
99.35
100.15
100.16

100.35
100.10
99.80

0.00
100.17
101.85

0.00

99.00
100.43
101.45
101.80

99.77

0.00
100.00
100.30
100.10
103.00

0.00
100.50
100.00
101.80
100.10

99.95
100.00

100.17
0.00
99.40
0.00
100.35

W3MEHEHME, %

neHb

0.00

Hepens

0.05

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

mecsL

14 pekabps 2006 r.

AOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. [ilop
57.86 12.00 - 11.34  0.02 0.01
49.36 9.80 - - 1.37 1.27
23.15 878 891 - 3.54 3.25
59.79 12.38 - 12.34 049 0.43
69.42 14.00 - 0.00 0.00
19.71  9.57 - 799 208 1.93
132 799 797 - 0.46 0.43
795 951 8.15 - 2.59 2.39
12.88 10.00 - 9.67 0.12 0.11
292 967 - 9.31 0.46 0.42
3142 825 - 848 0.60 0.55
1797 8.01 8.26 - 0.28 0.26
2735 842 871 - 1.99 1.83
2142 1151 1214 - 0.77 0.69
23.67 9.64 - 10.92 0.49 0.44
6.84 925 957 - 0.89 0.81
14.78 6.49 - 585 0.27 0.26
8.15 6.19 - 576 0.36 0.34
6.33 10.49 - 10.64 0.91 0.82
2568 7.15 7.41 - 3.56 3.31
454 592 - 3.37 3.36
6.47 492 - 4.30 4.30
5149 10.48 - 0.01 0.01
6.12 11.73 - 11.21 045 0.40
1410 10.52 11.51 - 0.36 0.32
1.71  10.42 - 10.90 0.96 0.86
2729 822 - 0.17 0.17
2119 6.48 - 442 017 0.17
1.78 9.28 932 0.96 0.87
3243 988 7.79 - 0.65 0.60
39.78 8.22 - 8.04 0.96 0.88
1115 9.79 - 1149 0.70 0.63
3041  9.21 - 6.53 0.17 0.16
138 718 7.20 - 1.41 1.32
452 771 7.56 - 3.59 3.34
23.28 829 884 - 1.16 1.07
18.74 7.61 - 786 025 0.23
2578 840 854 - 0.67 0.62
2641 8.10 - 831 0.65 0.60
23.88 10.49 - 9.89 0.27 0.25
16.54 8.74 4.84 - 0.54 0.52
2438 9.98 - 10.00 0.49 0.44
158 955 9.59 - 2.26 2.06
9.21  12.00 - 12.33  0.89 0.79
1216 9.09 8.15 - 1.28 1.19
46.03 10.51 - 10.85 0.53 0.48
6.03 10.01 - 10.44  0.90 0.82
2445 10.76 - 10.96  0.27 0.24
1359 7.75 - 2.55 2.36
1348 10.29 - 11.89 0.36 0.32
18.70 -

6.75 8.56 - 10.05 0.42 0.38
18.76  8.28 - 10.12  0.27 0.24
38.70 12.46 - 10.48 0.19 0.17

Wctounnkn: REUTERS, pacuyeTtbl BaHka MockBbl
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MupoBoi pbiHOK gonra 7 14 pekabps 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 194  102.31 10238 0.00 -0.06 -0.36 542 977 72 BBB+ A- Baa2 050 0.48
Poccus 10 $ 2718 825 31.03.2010 1203 104.88 10500 -0.12 000 0.06 529 7.87 70 BBB+ A- Baa2 1.66 1.62
Poccust 18 $ 3466 11 24.07.2018 4240 14531 14594 -009 000 095 563 7.57 106 BBB+ A- Baa2 7.44 7.24
Poccns 30 $19526 5 31.03.2030 8508 11350 11369 -011 017 140 560 4.41 103 BBB+ A- Baa2 7.43 7.22
Poccust 28 $ 2500 12.75 24.06.2028 7863  182.38 182.88 -0.14  0.38 1.11 593  6.99 136 BBB+ A- Baa2 1045 10.15
O6nuraumm MuHdmHa PO
MINFIN 8 $1322 3 14112007 335 9713 9800 026 000 -1.02 615 3.09 0 BBB+ A- Baa2 278 2.58
MINFIN 5 $2167 3 14.052008 517 9663 9663 0.00 026 033 620 3.10 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $1750 3 14.052011 1612 9063 90.88 0.00 014 077 683  3.31 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries
ARIES 01 € 2000 6.919 25.10.2007 315 102.87 102.92 -0.01 -0.06 -029 360 6.73 -11 Aaa 2.63
ARIES 02 €1000 7.75 25.10.2009 1046 109.84 110.04 -0.04 -020 -024 402 7.06 27 Aaa 265 255
ARIES 03 $ 2436 9.6 25.10.2014 2872 129.28 12943 -012 -0.27 1.07 504 7.43 47 Aaa 592 5.77
MyHuuMnanbHbIe eBpooGnuraumm
Mocksa 11 € 374 645 12102011 1763 107.39 107.84 -0.05 -0.17 -008 469  6.01 93 BBB+ BBB+ Baa2 4.27 4.08
TarapcraH 15 $ 250 7.7 03.08.2015 3154 102.31 10277 -0.08 100 024 733 753 276 6.31 6.09
KopnopaTtuBHble eBpooGnurauum
CubHedTs 07 $ 400 115 13.02.2007 61 100.82 101.02 -0.04 -0.08 -0.60 575 11.41 83 NR BB+ 0.15 0.15
Dxeir-Ocp-Cn 07 $ 60 975 10.04.2007 117 99.85 100.35 000 -0.30 -0.53 1006 9.76 514 0.31 0.30
A3MNPOM 07 $ 500 9.125 25.04.2007 132  101.02 10120 -0.02 -0.19 -0.38 6.07 9.03 114 BBB- BBB Baal 0.35 0.34
THK 07 $ 700 11 06.11.2007 327 10409 10441 006 -011 -050 614 1057 106 BBB- BBB Baal 0.86 0.83
MTC 08 $ 400 9.75 30.01.2008 412  103.50 10450 0.05 -0.02 -0.13 643 942 134 BB- WR 1.05 1.02
Cucrema 08 $ 350 10.25 14.04.2008 487  104.64 10496 -010 012 008 651 9.80 181 B+ BB- 1.25 1.21
Arpoca 08 $ 500 8.125 06.05.2008 509  103.22 103.37 -0.09 009 -009 566 7.87 96 B 1.32 1.29
Bumm-Bunne-flavH 08 - § 150 8.5 21.05.2008 524  101.58 102.15 -0.02  0.11 009 731 837 260 B+ WR 137 1.32
MMK 08 $ 300 8 21102008 677  102.23 10253 0.1 017 0.1 6.68  7.83 199 BB- BB WR 1.73 1.67
CubHedTs 09 $ 500 10.75 15.01.2009 763  109.60 110.09 -0.13 -010 005 576  9.81 106  NR BB+ 1.85 1.79
Cesepcrans 09 $ 325 8.625 24.02.2009 803  103.68 10392 -018 015 -017 677 832 207 1.99 1.92
CuTpoHmke 09 $ 200 O 02032009 809  99.88 100.13 -0.05 006 009 793  0.00 0
Bbimnenkom 09 $ 450 10 16.06.2009 915 107.83 108.18 -0.14 -0.08 0.04 654 927 184 BB+ WR 227 2.20
EspasaxongnHr 09 $ 300 10.88 03.08.2009 963  110.00 110.38 0.02 0.01 -048 665 9.89 195 2.28 2.21
HOPHWKE/Ib, 09 $ 500 7.125 30.09.2009 1021 102.75 0.00 -0.05 -0.12 035 603 6.93 134 2.54 2.46
A3MPOM 09 $ 700 105 21.10.2009 1042 11325 11375 -011 -006 014 540  9.27 81 BBB- BBB Baal 251 2.45
Meradpo 09 $ 375 8 10.12.2009 1092 10429 10442 0.35 0.31 0.58 6.39  7.67 180 BB BB- WR 271 2.62
Beimnenkom 10 $ 300 8 11.02.2010 1155 103.92 104.35 -0.08 0.13  0.41 660 7.70 200 BB+ WR 278 2.69
TA3MPOM 10 €1000 7.8 27.092010 1383 111.03 11128 0.00 005 -030 454 7.03 78 BBB- BBB Baal 3.38 3.24
MTC 10 $ 400 8.375 14.10.2010 1400 10573 10625 -0.01 043 060 662 7.92 202 BB- WR 3.33 3.23
Beimnenkom 11 $ 300 8.375 22.10.2011 1773 106.75 107.50 0.00 000 000 672 7.85 218 4.06 3.93
Cucrema 11 $ 350 8.875 28.01.2011 1506 10515 10551 -020  0.48 103 740 844 280 B+ BB- 3.44 3.32
MTC 12 $ 400 8 28.01.2012 1871 10535 10579 -021  0.35 112 674 759 220 B+ 4.20 4.06
lanepes 13 $ 175 10.13 15.05.2013 2344 9963 10163 0.00 000 0.00 1020 10.16 565 4.26 4.06
Cesepcrans 14 $ 375 925 19.04.2014 2683 109.13 109.38 -0.04 042 -023 760 848 306 5.50 5.30
Arpoca 14 $ 800 8875 17.11.2014 2895 116.33 11680 -028 -0.16 039 623  7.63 169 5.98 5.80
PX[ 30 12600 rub 8.375 30.06.2012 2025 10325 0.00 0.00 000 000 695 811 61 2.26 2.22
PX[ 30 1000rub 11 30.06.2012 2025 101.38 101.75 - 0.00 000 1069 10.85 406 4.49 437
FA3MPOM 12 € 1000 456 09.12.2012 2187 99.08 9935 -0.03 044 -007 474 460 97 5.35 5.11
"A3MPOM 13-1 $ 1750 9.625 01.03.2013 2269 119.68 11997 -026 067 042 580 8.04 126 BBB- BBB Baal 4.83 4.70
A3MPOM 13-2 $ 1222 4505 22.07.2013 2412 9711 9815 -028 -051 096 562 4.64 108 2.63 2.56
TA3MPOM 13-3 $ 647 5625 22.07.2013 2412 100.05 10029 0.06 017 020 560 562 105 2.39 2.33
A3MPOM 15 $ 1000 5.875 01.06.2015 3091 105.87 106.37 -0.03 041 -057 500 555 124 6.75 6.43
EspasxonauHr 15 $ 750 825 10.11.2015 3253 10343 103.75 0.17 066 -050 7.71 798 314 BB BB- 6.47 6.23
"A3IMPOM 20 $ 1250 7.201 01.02.2020 4797 10562 106.38 -0.12  0.00 0.09 656  6.82 198 BBB- BBB Baal 8.62 8.34
TA3MPOM 34 $ 1000 8.625 28.04.2034 9997  129.50 129.88  0.00 114 063 6.34  6.66 165 BBB- BBB Baal 1251 1213

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 PARPAANANDDARPLAANLDNNPRPARARNNANPDPARARPALANANADARPAPAANLNL

© 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
roratueHms

56
57
121
197
57
288
61
95
121
207
228
295
445
494
522
566
606
683
686

LEHA

Mokyrka

99.82
100.11
100.20
100.77

Mpopaxa

100.05
100.20
100.70
101.06
100.30
100.28
100.67
100.65
100.70
100.97
606.25
101.10
101.51
100.50
102.59
101.03
101.50
0.00
102.76
102.42
102.03
104.52
98.01
101.22
100.37
0.00
99.63
0.00
0.00
100.55
105.14
101.50
96.88
104.89
104.13
100.04
106.50
107.62
105.50
104.11
106.28
101.00
102.42
102.17
100.81
104.05
101.21
99.22
103.50

U3MEHEHMUE, %
AeHb Hepgeno mecay
0.03 -0.01 0.07
-0.13  -0.20 -0.21
0.00 -0.01 -0.28
-0.01 -0.12 -0.24
0.09 -0.04 0.02
-0.04 0.26 -0.24
-0.02 -0.08 -0.17
0.03 -0.08 0.00
0.00 -0.01 -0.28
0.00 -0.05 0.08
0.00 -0.07  -0.21
-0.01 0.06 -0.11
-0.02 0.04 0.23
-0.03 0.06 -0.33
-0.02 -0.23 -0.10
-0.06  -0.10 0.00
0.00 0.15 0.37
0.00 0.02 0.08
-0.26 0.09 -0.02
-0.13  -0.17 0.14
0.05 0.02 -0.23
-0.04 -0.01 0.31
-0.04  -0.32 0.07
0.00 -0.17  -0.11
0.00 -0.06 0.16
0.00 2.05 0.00
-0.11 -045  -0.26
-0.20 -0.06 0.19
-0.02 0.04 0.23
0.00 -0.19  -0.06
-0.02 0.11 0.08
0.08 0.32 0.29
0.09 -0.04 0.02
0.18 0.25 0.85
-0.08 0.30 -0.02
0.19 0.35 -0.38
-0.05 0.08 0.57
-0.06 0.07 0.78
0.42 0.39 0.86
-0.12 0.12 0.88
-0.04  -0.11 0.35
0.00 0.31 1.41
0.02 0.25 0.86
-0.25 0.21 0.23
-0.13  -0.01 0.53
0.08 0.48 0.32
0.14 0.65 0.52
0.02 -0.21 -0.84
-0.19  -0.05 0.54

14 pekabps 2006 r.

AOXOOHOCTb,% PEUWTUHI  [OIOPALINA
Knoraw.  Tekywas b:nr::p:riaKrk S&P  Moody’s Fitch [iop. net.  Moga. aop
7.84 6.73 288 B+ 0.14 0.14
7.94 8.99 311 B+ 0.14 0.14
7.99 8.73 307 B+ 0.32 0.32
7.48 8.93 242 BBB- NR 0.51 0.49
6.35 7.74 166 0.14 0.14
7.71 7.80 262 B+ 0.76 0.73
5.98 9.09 106 0.15 0.15
7.21 8.96 230 B+ B+ 0.25 0.25
7.99 8.73 307 B+ 0.32 0.32
6.60 7.58 180 0.52 0.49
4.98 8.11 -11503 BBB+ BBB+ 2.45
5.92 7.10 48 BB- 0.76 0.73
7.68 8.54 261 1.15 1.1
8.1 8.13 342 1.28 1.23
8.01 9.53 331 B 1.35 1.30
7.45 7.72 273 1.43 1.38
5.85 6.44 114 BBB+ 1.55 1.51
8.44 8.06 374 1.74 1.67
5.76 7.07 69 BB+ 1.76 1.71
5.71 6.73 101  BBB+ BBB+ 1.88 1.83
7.33 7.82 263 1.87 1.81
7.34 9.37 270 B+ B+ 1.66 1.63
5.99 4.48 129 1.47 1.42
8.43 9.06 333 B 1.06 1.02
8.71 8.64 401 1.41 1.35
7.99 8.00 340 1.77 1.70
8.37 8.06 367 2.08 1.99
8.74 8.75 404 2.10 2.01
8.76 8.96 406 2.19 2.10
9.58 9.52 488 2.20 2.10
6.06 7.63 147  BBB 2.51 2.44
8.34 8.46 375 3.27 3.14
8.55 7.76 396 3.32 3.18
6.10 7.06 150 BBB 3.49 3.39
5.83 6.63 129 BBB 3.52 3.42
8.74 8.66 418 3.70 3.55
6.40 7.52 177 BB+ 3.95 3.72
5.76 6.99 122 BBB+ BBB+ 411 3.99
6.42 7.00 188 5.22 5.06
5.79 6.25 124 5.34 5.19
6.08 6.78 153 5.26 5.1
6.44 6.48 187 6.72 6.51
5.56 6.18 96 2.82 2.75

5.64 6.11 0 BBB+

6.10 6.18 150 BBB+ 3.39 3.29
6.39 7.23 185 3.47 3.37
8.41 8.56 387 3.44 3.30
9.38 9.02 483 3.44 3.29
6.04 6.08 136 1348  13.09

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

Wctounnku: REUTERS
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MupoBoi pbiHOK gonra 7 14 pekabps 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 27 100.00 100.50  0.00 0.00 -0.12 1078 1200 533 0.06 0.06
HCMM3 07 $ 100 9.8 22.03.2007 98 99.50  0.00 - 0.00 210 11.07 9585 605 0.37 0.35
CAHOC 07 $ 40 8.875 11.04.2007 118  100.38 101.10  0.00 0.00 0.00 752 884 260 0.31 0.31
AMTEN 07 $ 175 9.25 30.06.2007 198 97.75 9850 026 -026 -0.51 1377 9.46 869 0.51 0.48
Kysbaccpaspesyronb 0: § 150 9 13.07.2007 211 100.10 100.66  0.00 0.00 -029 880  8.99 369 0.55 0.53
CssizHoit 07 $ 50 10.75 28.07.2007 226  100.00 100.50 0.00 -0.81 000 10.71 10.75 559 0.58 0.55
Cepbmoii KonTnHeHT 00 § 90 7.25 27.09.2007 287 99.00 100.00  0.00 0.00 000 849 732 324 0.77 0.73
Mupakc pynn 08 $ 100 9.7 27.02.2008 440 99.75 10025 000 -0.13 -0.37 1029 9.72 530 1.13 1.08
TatcboHabark 08 $ 90 95 28.022008 441 99.75 100.25 0.00 0.00 -233 969 952 453 1.19 113
AsToBa3 08 $ 250 85 20.04.2008 493 100.51 10148 -0.07 -0.16 008 808 846 338 1.28 1.23
Pycc CtaHgBoaka08 ¢ 85 10 06.06.2008 540  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 738 99.50 100.00  0.00 0.00 153 953  9.30 492 1.80 1.72
Wpkyt 09 $ 125 825 10.04.2009 848 10225 10275 055 -0.18 126 717  8.07 247 2.12 2.05
CAHOC 09 $ 100 7.95 28.052009 896  100.50 101.10 -0.12  0.00 106  7.71 7.91 304 2.26 2.18
PBK 09 $ 100 9.5 07.06.2009 906  100.13 100.50 0.00 -0.12 -0.37 944 949 485 2.25 2.15

PUHAHCOBbIN CEKTOP
PoccBP 06 2500rub 7.6 29.12.2006 15 100.10 100.20 - 0.00 0.00 7.33 7.59 133 BBB+ 0.36 0.35
WcTtounmkn: REUTERS
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MupoBoi pbiHOK gonra 7 14 pekabps 2006 r.

NWHOWKATUBHDBIE CMNP3bl REUTERS
Fogsl  AAA  AA+ AA AA- A+ A A- BBB+ BBB  BBB- BB+ BB BB- B+ B B- cce+

MpoMbiLWneHHble NpeanpuUATUsE

1 15 20 25 30 35 40 45 50 55 70 100 125 155 185 220 255 815
2 25 30 35 39 44 53 58 65 70 90 130 150 205 215 240 275 890
3 35 40 42 45 49 63 68 75 85 105 145 195 250 255 290 335 915
5 41 46 52 57 61 69 78 85 100 120 185 240 275 290 360 420 935
7 45 50 55 60 65 74 83 90 125 145 210 250 285 305 370 440 945
10 53 69 73 77 81 88 95 111 136 166 225 280 295 315 395 455 990
30 70 85 91 96 102 108 124 152 175 205 245 325 340 355 410 490 1125
TpaHcnopT

1 20 25 30 35 40 45 55 65 75 95 130 165 190 280 330 380 925
2 30 35 40 50 60 70 75 80 90 105 150 200 240 310 365 430 945
3 45 50 55 65 75 85 95 105 115 125 160 230 290 355 410 465 950
5 55 65 70 82 95 110 120 125 132 153 189 260 325 405 455 500 950
7 72 82 92 104 117 128 143 153 165 190 205 270 345 435 500 540 950
10 88 94 103 118 134 151 171 186 192 220 245 290 360 460 540 580 950
30 106 116 126 141 161 180 195 205 230 245 280 325 400 520 580 680 975
KommyHanbHble ycnyru (utilities)

1 6 7 8 1 14 17 22 34 49 53 240 250 230 265 365 440 530
2 10 11 15 18 23 28 33 51 58 78 312 275 255 310 400 470 600
3 18 23 28 31 38 40 46 55 69 80 295 300 275 415 455 560 705
5 44 49 51 55 62 65 72 92 105 105 227 230 250 325 360 460 660
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
®DUHAHCOBbLIN CEKTOpP

1 10 32 34 36 44 59 62 79 84 89 160 170 180 275 285 295 350
2 14 34 36 42 72 76 78 92 95 97 180 190 200 295 305 315 360
3 18 35 38 44 75 78 82 93 99 103 190 200 210 305 305 325 370
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
BaHkun

1 11 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 77 79 82 119 126 132 235 245 255 355 365 375 505
10 66 75 78 79 9 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

WcTounnkn: REUTERS
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MupoBoi pbiHOK gonra

14 npekabpsa 2006 r.

KpuvBble goxogHocTn emerging markets
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Wctounuk: REUTERS
SMUTEHTDI LEHA N3MEHEHME,% OOXOAOHOCTb,% APALUA PEATUHI
MocnepHss ,
Mo 3akpbITUIO KoTHpOBKa AeHb Hegens mecsL o norawexuns [iopaums S&P Moody's
US10YT=RR 100.30 100.44 -0.74 -0.88 -0.78 4.57 8.04 AAA Aaa
US30YT=RR 96.80 97.08 -1.47 -1.87 2.55 4.68 16.08 AAA Aaa
EU2YT=RR 99.98 99.96 0.41 -0.17 0.04 3.77 1.95 AAA Aaa
EU10YT=RR 99.96 99.89 -0.14 -0.61 -1.53 3.76 8.53 AAA Aaa
BRAGLB27=RR 140.19 140.13 -0.04 0.68 2.12 6.54 10.55 BB Ba2
TRGLB30=RR 154.06 154.19 -0.04 1.32 0.83 7.08 10.35 BB- Ba3
TRGLB10=RR 118.31 118.44 -0.05 0.32 0.27 5.83 3.01 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 30.69 30.69 0.00 1.65 0.00 1.61 B+ B3
RUSGLB30=RR 113.50 113.50 -0.11 0.17 1.40 5.60 7.43 BBB+ Baa2
RUSGLB10=RR 104.81 104.88 -0.12 0.00 0.06 5.29 1.66 BBB+ Baa2
WcTounnkn: REUTERS
EMBI+ cneag WHOEKC W3MEHEHMUE, %
Cnpag Vlsme:ee::e % 3HaveHve 3a geHb CM:?::?(I: C Havana roga 3a 12 mecsues
EMBI+ 177 -8 407.64 0.00 0.81 10.58 12.32
EMBI+ RUSSIA 99 -8 450.64 0.00 1.75 5.67 6.71
EMBI+ MEXICO 100 -9 350.51 -0.16 0.55 5.99 7.70
EMBI+ TURKEY 216 -11 258.87 0.00 1.15 5.37 7.55
EMBI+ BRAZIL 204 -9 579.20 0.02 0.65 14.89 17.07

© BaHK MockBbl

McTouHuku: J.P. Morgan Chase, REUTERS
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KoHTakTHaa uHdopmayusa 7 14 pekabps 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 KNUEHTA B CBS3W C €e Ucrnofb3oBaHueM. OUEHKU U MHEHWS, MPeACTaBNeHHble 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/WNnK yLLepboM, BO3HUKLLIUM 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.

HacToswmin AOKyMEHT He MOXeT GbiTb BOCMPOU3BEAEH, MOSHOCTLIO UMM YaCTUYHO, C HETO HEMb3si AenaTb KOMWUW, BbIAEPXKMA U3 HEro He MOryT UCMONb30BaThCs AN Kakux-nm6o
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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