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WHpvkaTop 3HaueHve Nam-e Wam-e, % Bbinyck Close Uam-e, % YTM, % Wawm-e, b.p.
Hedb (Urals) 56.45 -1.22 -2.12 v UsT 10 99.77 -0.39 4.65 5
Bornoto 626.8 240 0.38 N POCCUA 30 113.44 -0.05 5.62 1
EUR/USD 1.3118 0.0023 0.18 N Fasnpom 34 129.48 -0.15 6.34 1
RUB/USD 26.3600 0.0072 0.03 L) Bank Mocksbl 09 104.80 0.02 6.07 -1
FF Fut. Hos1.07 4.865 0.05 N 0®d3 25057 103.95 0.38 6.12 -14
FF Fut. Prob (4.75%). Hos.07 77.0% -10.0% v 03 25058 100.70 0.22 5.88 -18
EMBI+ 408.40 0.16 0.04 " 0Od3 46020 103.12 0.02 6.76 -1
EMBI+, cnpea 171 3 1] Mrop44-06 111.25 1.30 6.50 20
EMBI+ Poccusa 451.31 -0.45 -0.10 v Moc.o6n.68 107.75 0.07 7.01 -2
EMBI+ Poccus, cnpag 94 -3 (7 Moc.o6n.58 107.60 0.00 6.60 0
MIBOR, % 5.83 -1.67 [ KOMMU 8B 06 100.40 0.10 7.46 -2
Cueta u pen. B LIB, mnpa. py6. 681.9 47.8 7.54 L) PX[0-0706n 102.95 0.14 7.05 -3
MICEX RCBI 101.19 0.04 0.04 N HIFK UTEPA 101.00 -0.10 8.80 1"
MICEX o6beMmbl, MH.py6. Bupxa PMc Cymm. PEMO  EspoceTb-2 99.10 -0.30 11.59 37
KopnopaTtueHble 2915.4 16847.5 19762.9 16172.6  TexVHBCT-1 98.40 0.40 11.55 -33
MyHuumnansHble 1499.4 3738.6 5238.0 5449.7  nMMocCrtp-2 101.15 0.15 10.02 -23
FocynapcTeeHHbie 6032.9 0.0 6032.9 0.0 HOTK-03 06. 101.80 -0.29 8.62 39

n BHYTpeHHWIN [ONTOBON PbIHOK

» Buepa Ha BHYTPEHHEM [OJFOBOM pblHKE TOPrU MPOXOAHUAW LOCTATOYHO
akTMBHO. B cektope rocbymar Habnioganca  OPYXHbI  pPOCT  UEH, B
HErocyfapCTBEHHOM CermMeHTe Takyke npeobiafgana nosbllaTefibHas TEHAEHUUS B
OBUXXEHWM KOTMPOBOK, HO pocT 6bin Gonee ymepeHHbiM. Cpeou nupepos
aKTUBHOCTM TOProB KOPMOPATMBHOIO CeKTopa BbleaMe B obpalleHue
obnvraumm lasnpoma: Masnpom, A7 cpokom noraiueHus B okTabpe 2009 roga w
Fasanpom,A8 cpokom norauieHus B okTabpe 2011 ropa. Mpu pasmelleHnn 7-ro
BbiMycKa [oxoAHocTb cocTaBuna 6,91% roposbix, cnpag k O®3 — 77 6.n.
JloxoaHocTb BbiNycka No LeHe 3aKpbiTUs cpefbl cocTasuna 6,82% ronoebix, cnpag,
kK OD3 cysuncs po 69 6.n.

Mpu pasmeleHnn 8-ro Bbinycka goxoaHocTb coctasuna 7,12% roposbix, cnpag K
kpuso OD3 — 65 6.n., Buepa poxomHocTb cHusunace no 7,04%, a cnpag
coctasun 64 6.n. 3a BpeMsi OTCYTCTBMS BbIMYCKOB Ha BTOPWYHbIX TOPrax areHTCTBO
Standard & Poor’s noBbicuno KpegutHbiM pelTuHr [asnpoma ¢ «BBB-» no «BBB»,
UTO NPHMBENO K CY>XXEHWIO CNp3aoB obpallalolmrxca Bbinyckos [asnpoma ¢ oTMeTKH
okono 75 6.n. pgo 50 6.n. Takum obpasom oba Bbinycka [asnpoma wumeioT
noTeHUMan Aas OajbHeWLero pocra.

» [lo HawuMm oueHKam Buepa KanuTanusauus KOPNOpaTMBHOrO CEKTopa Bblpoc/a
Ha 0,04%, myHuumnanbHoro cektopa — Ha 0,17%. Poct kanutanusaumu cektopa
rocbymar cocrasun 0,28%, kanutanusaums 10 Hambonee NMKBUAHbLIX rocOymar

bipocna Ha 0,31%. Kanutanuzaums 10 Haubonee NUKBUAHBIX BbINYCKOB
KopropaTHeHoro cektopa Bbipocna Ha 0,10%, MyHuuunanbHoro cektopa —- Ha
0,47%.

|| Torm nepBrYHbIX pasmeLLeHun

» PHIpynn. Ha aykunoHe no pasmelyennio gebiotHoro Bbinycka OO0 «PUlMpynn»
obbemom 1,2 Mnpa. pyb. ctaska 1-ro KynoHa Obiia yCTaHOB/EHA Ha YpPOBHE
11,85% roposbix, uTo cooTBeTCTBYET gAoxomHocTH K 1,5-rogosoit odpepte Ha
yposHe 12,2% ronosbix.

» 3osoto Cenurgapa. [pu pasmewenun 1-ro Boinycka OAO «3onoto
Cenvrpapa» Ha cymmy 500 mnH. py6. ctaska 1-ro KynoHa Obina onpepeneHa B
pazmepe 13% ronosbix, UTo cooTBeTCTBYET AoxoaHocTh K 1,5-rogosoi odepTe Ha
ypoeHe 13,42% roposbix.
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n BHelLHWe [ONroBble PbIHKM

» Us-treasuries. Ha BHewHeM [oNroBoM pbiHKe CTaBWU/IBHOCTb HAPYWHWAW SaHHble
MO CTPOMTENIbHOMY PbIHKY, OKA3aBLUMECS JIydLUE, YEM OXXWMAANU 3KOHOMMUCTbI. Ob6beM
Nnpofjax HOBbIX [OMOB B Hosbpe Bbipoc Ha 3,4%, Takke 6bln nepecMoTpeH B
CTOPOHY YBE/SMUEHWS OKTADPbCKMM noKasaTenb. IJTO CNPOBOLMPOBANO  POCT
LLOXOJHOCTEN us-treasuries.

C yTpa KpuBas [OXOAHOCTEM Uus-treasiuries BbIFNAOUT clefyloWMM  obBpasom.
JloxogHocTn 2-netHux obauraumi coctasnsiot 4,77% rogoebix (+5 6.n. no
CPaBHEHUIO C YTPEHHWMW YpOBHAMM cpedbl), 5-nethux — 4,64% (+6 6.n.). 10-
neTHWe us-treasuries Toprylotca Ha yposHe 4,65% rogoebix no goxopHoctu (+5
6.n.), 30-netHre — Ha yposHe 4,78% rogosbix (+5 6.n.).

» CerofHa BHWMMaHME YUYaCTHMKOB pblHKa Takke 6yner obpaweHo Ha
makpocrtatuctuky CLLUA u, B nepsyio oyepefb, Nocne ByepallHWUX CHJIbHBIX AaHHbIX
Mo HOBOCTPOMKaM, Ha AaHHble MO CTPOMTENIbHOMY PbIHKY (MPOAaXKM Ha BTOPUUYHOM
pbiHke). Takke cerogHs nNybAMKYeTCs WHAEKC noTpebuTenbcKoro AoBepus 3a
nekabpb, paccunTbisaembiii Conference Board.

» Emerging markets. WHpekc espoobnuraumii emerging markets EMBI+
ysenuuunca Ha 0,04%, a cnpap vHpekca cysuncs Ha 4 6.n. go 171 6.n. UHpekc
EMBI+ Poccus notepan 0,10%, ero cnpag coctraeun 95 6.n. (-3 6.n.).
Espoobnuraumn «Poccua-30» Ha Tekywuid MOMEHT TOPryloTca Ha YpOBHe
113,438/113,563 npoueHta oT HomuHana co cnpagom k UST-10 B 98 6.n.
MHupukatusHble eepoobnurauun «Bpasunusa-40» Buepa 3aKpbliMCb Ha YpOBHe
132,75 npoueHToB oT HomuHana (bid). Ha paHHbIi MOMeHT obnuraumu Toprylotcs
no ueHe 132,813/133,063 npoueHTOB OT HOMWHana co cnpagom Kk UST-30 B 127
6.n.

M SxoHomuka Poccum

» M3PT nosbicun makponporHosbl Ha 2007 rog. Buepa MJIPT npeactasun
0b6HoBneHHble nporHo3bl Ha 2006-2009 rr. v npegsapuTenbHble nporHosbl Ha 2010
rog. Mo cpaBHeHWlO c neTHel Bepcuen (nocnefHWH NepecMoTp NPorHo3os 6bin B
aBrycre) OnTUMW3M MPABMTENIbCTBA B OTHOLUEHWHU 3KOHOMWKHK yBenuuuncsa. NporHos
no BBIM Ha Tekywwi rog nosbiweH ¢ 6,6% ao 6,9%, Ha 2007 rog — c 6,0% no
6,2%. OpHOBpPEMEHHO NOBbIlIEHbl MNPOrHO3bl MO WHBECTULUMAM W PO3HWYHOM
Toproene. MporHo3 no npombiwneHHoMmy cektopy Ha 2006 rog cHwxed ¢ 4,7% no
4,2%, B To Bpema Kak Ha 2007-2009 rr. octaeneH 6e3 U3MEHEHHUM.

Haubonee cyuwiecTteBeHHOMY nepecMoTpy MOABEPriMCb NnaHbl MNpaBUTeNbCcTBa MO
UHNALMOHHbIM NokasatensMm. HauuHas ¢ 2008 ropma, nporHosbl MHAAUMM
CYLLECTBEHHO MOBbILWEHbl. JTO CBSA3AHO C TeM, 4YTO Ha TpexneTHuWh nepuogn 2008-
2010 rr 3annaHWpoBaHO (HOPCUPOBaHHOE MOBbileHWe Tapudos Ha ras (25%,
27,5%, 27,5%) v anektpoaHepruio (16-17%, 15-16%, 13-15%).

B pacuetr makpouHgukatopos MOPT 3aknagbiBaeT ciegytolimMe NporHo3bl No LeHam
Ha Hedbtb Ha 2007-2001 rr: $61, $56, $52, $50. Mpu nopobHoM AuHaMuKe
HedTAHbIX LeH canbao Toprosoro 6anarca k 2010 rogy cokpartutcs oo Hyns.
CornacHo nporHosam banka Mocksbi, poct BBIM & 2007 rogy coctaeut 6,8%,
npombiwneHHoct — 4,2%, wusectnumin — 12,5%, posHuuroi toprosan — 12,0%.
UHdnauma no Hawumm oueHkam 3amennutcs B cneayouwem rogy o 8%.
CpenHerofiogoi Kypc pybnis Mbl BUAMM Ha ypoBHe 26,4, a cpefHerofoBoi ypoOBeHb
HedbTaHbIX LeH - $60,0.
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274 e pyona 336 .' KANEHOAPbL COBbITUM HA JONTOBOM PbIHKE

CErogH#A Ynnata Hanora Ha npuGbinb

27.2

33.9 18.01.07 OuepepHoe 3acenanue baxka AnoHuM. PaccMoTpeHue Bonpoca 06 3MEHeHUM yYeTHOM CTaBku

30.01.07
2o 21,0107 OyepepaHoe 3acegaHue komuccun FOMC. PaccmoTpeHue Bonpoca 06 U3MEHEH!M y4eTHOM CTaBky
26.8 34.2
26.6 245
.' KAJTEHOAPB NMEPBNYHOIO PbIHKA

26.4

34.8 [llata OMUTEHT, cepus Bbinycka O6bem, MIH. Cpox YTP/YTM (nporos PaaBpoc
26.2 obpalyeHus OpraH13aTopoB)
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26.0 35.1
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pybnb/nonnap py6nb/eBpo (wkana cnpasa) n CTATI/ICTVI KA CLUA
Mocn. Oxvupaemoe  [MMpownoe  daktnyeckoe
[vHamuka BantoTHbIX PbIHKOB [ata Mokasatens
121 124 nepuog 3HaueHMe  3HayeHue 3HaueHne
120 i
15.12.06 Cuet asuxeHns kanutana (Capital Net Flow), mnpg. or.06 70.20 82.30
119 1.6 nonn.
118
15.12.06 MHdbnsums, 6e3 yyeTa LieH Ha SHeproHocuTenu u Hos.06 0.20% 0.10% 0.00%
17 128 npogosonbcTaKe (core CPI)
16 15.12.06 /HAEKC NPOMBILLNEHHOTO MPOU3BOACTCTBA Hos1.06 0.00% 0.20% 0.20%
15 v y
130 18.12.06 ﬂe(?bl.'ILlMT cyeTa Tekywmx onepaumit (Current-account 3@, 05 925,00 21710 25,60
14 deficit), mnpa. gonn.
13
o 132 19.12.06 WHnauma - Core PPl (ouniieHHas OT BNMAHIA LigH Ha o506 0.20% 0.90% 130%
NPOZIOBOMNLCTBUE U 3HEPreTHKY)
m L 211206 Owsaneuan oesa BN (GDP-fnal 31806 2.20% 2.20% 2.00%
1.
1o 21.12.06 Mpubbinn kopriopauwit (revised) 3kB.06 0.30% 4.20%
10:“)”_06 mon-06  aBr-06  cor06 Ok-06  Hom-08  neK06 22.12.06 WHpexc notpebutensckix pacxopos (PCE core) Hos1.06 0.20% 0.20% 0.00%
JPY/USD USD/EUR (wkana cnpasa) 27.12.06 CratncTika npogax HoBbIX AOMOB ThiC. 4. Hos.06 1015 1004 1047
CEromHsA VIHquc HOTpe6MTeanKom yBepeHHocTi (Consumer 1ek06 102,50 102.90
Hods confidence index)
Th
79.0 02.01.07 Wrpeke Aenosoi aktveHocTv (Manufacturing ISM) nek.06 50.00 49.50
77.0 i .
750 04.01.07 VHaekc ﬂe]joaom akTMBHoCTM B cpepe yenyr (ISM non £ek.06 57.00 58.90
: manufacturing)
73.0
710 05.01.07 CratucTika pbliHka TpyAa - Yucno Hobix paboumnx Mect £e.06 110 000 132000
69.0 (Non-farm payrolls)
67.0 -
05.01.07 CraTucTika pbiHka Tpyaa - YpoBeHb 6eapaboTuLibl 1k 06 450% 4.50%
65.0 (Unemployment)
630 11.01.07 Canbpo thenepanbHoro GlofxeTa, Mpg. Aon. nek.06
61.0
590 17.01.07 WHdnsums B npombilunenHom cextope (PPI) nek.06
57.0 17.01.07 WHdpnsums - Core PPl (0unLLgHHas OT BNUSIHUSA LieH Ha 1ek.06
55.0 NPOZIOBOMNLCTBME U SHEPreTHKY)
53.0 18.01.07 WHdpnsaums - Mkpexc notpebutensckix uen (CPI) nek.06
51.0
MioH-06 mion-06  asr-06  cen-06 okT-06  HOs-06  fex-06 18.01.07 Mcpnauus, Ges yeta UeH Ha aHeproHocuTenv ek.06
A
Brent Urals npogosonbcTaMe (core CPI)
18.01.07 Real Earnings nek.06
3onoto 31.01.07 MHpeke croumocTn paboyeit cunbl (Employment Cost 1ek.06
675 Index)
665

655
645
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KaneHgapb cobbiTum

KaneHgapb nnaTtexen no obnuraunam

28 nekabpsa 2006 r.
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OMUTEHTLI

ATK Apkaga 01
Cesepcranb, 01
CY-155 Kanutan
Tynbckas 06n., 31001
fApocnasckas 06n., 05
Bawukvpanepro, 03
MaupWHsecr, 01
FOCKK, 01
fApocnasckas obn., 02
C3 Tenekom, 02
XaiineHg Mong ®uHakce, 01
LieHTpanbHbin Tenerpad, 03
Cubakazem, 01
CubupbTenekom, 04
CygocTp. 6aHk, 01
TvopoOrK, 01

Bak Kegp, 01
lMpomtpaktop, 01
Kpvorenmaty, 02
[MepekpecTok, 01
Hosocubupck, 03
[ukas Opxupes, 01
MMK-TpaHc, 01
MMK-TpaHc, 01
KasaHb, 02

Yygawwms, 03

AVXK, 03

003 27019

0d3 46003

ALBK, 03

TA3MPOM, 03
TA3MPOM, 03
WHIMPOM, 02
Pycarpo 01

Pycarpo 01

AkyTns, 35001
Bonrorpag, 01
Koneiika T/, 01
WpkyTckas o6n., 01
Akytna, 05

MUA, 01

Mocksa 39

M3, 01

MockoBckas 06n., 04
MKB 01

MKB 01

003 25059

0d3 25057

COHO3 6akk, 01

AK BAPC, 02
BHewwToprbank 05
EBPP, 02
Motosunux. 3asogpl, 01
PXO, 05
CeBepcranb-AsTo, 01
Cesepcranb-AsTo, 01

O6bem, MrH. py6.

600
3000
1500
1500
500
1500
500
600
1000
1500
750
700
470
2000
1500
5000
450
1500
500
1500
1000
1000
650
650
1000
500
2250
8800
37298
1500
10000
10000
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1000
1000
2500
400
1200
700
2000
2200
5000
750
9600
500
500
8985
40817
1000
1500
15000
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10000
1500
1500
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MITH. py6.
39.49
121.17
39.27
31.79
20.68
30.70
15.33
41.88
31.86
19.63
22.44
17.02
10.25
124.66
78.53
201.95
12.90
72.92
24.31
60.96
64.82
28.17
37.27
650.00
24.93
11.97
53.31
438.79
1859.77
37.21
400.00

10000.00
59.84
58.14
1000.00
49.55

9.67
29.17
12.90
40.33
32.55
252.05
18.51
263.28
13.09
13.09
136.65
753.05
23.06
61.71
231.86
61.33
74.79
332.59
84.14
1500.00
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KynoH
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Pyb6neBble obnurayuu 7 7 28 pekabpsa 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 98.64 97.98 99.30 0.00 0.13 0.18 - - 0.55 6.62 0.21 0.20
OBP 03 14.7 - - 22.09.2009 15.06.2007 97.81 97.72 97.81 0.00 0.19 0.48 - - 0.81 4.86 0.47 0.44
0®3 25057 374.7 40817 7.40 20.01.2010 - 103.95 103.80 104.15 0.37 -0.14 -040 1277 712 6.12 - 2.75 2.59
O®3 25058 121.9 40655 6.30 30.04.2008 - 100.70 100.55 100.87 0.22 -0.07 -0.20 967 6.26 5.88 - 1.29 1.21
0?3 25059 193.0 41000 6.10 19.01.2011 - 99.99 9995 9999 032 0.13 -0.22 1053 6.10 6.24 - 3.59 3.38
0®3 25060 10.9 40733 5.80 29.04.2009 - 99.43 9947 9980 041 -0.17 -0.01 890 583 6.20 - 2.19 2.06
0?3 26198 2159 42117 6.00 02.11.2012 - 97.85 9795 9810 0.27 0.00 024 871 613 6.45 - 5.06 4.75
O®3 27019 0.0 8800 10.00 18.07.2007 - 103.66 0.00 103.66 -0.43 0.00 0.25 4411 965 3.32 - 0.53 0.52
0®3 27020 0.0 8800 10.00 08.08.2007 - 104.10 0.00 104.10 -0.01 0.00 0.00 38.36 9.61 3.21 - 0.59 0.57
0w®3 27025 171.5 25806 6.00 13.06.2007 - 100.02 100.15 100.35 0.41 -0.32 -0.23 230 6.00 6.10 - 0.46 0.43
O®3 27026 0.0 16000 7.00 11.03.2009 - 101.09 100.59 101.59 0.00 0.15 -0.30 268 6.92 6.17 - 2.06 1.94
O®3 46001 190.5 60000 10.00 10.09.2008 - 104.00 103.87 104.00 0.22 -0.05 -0.24 384 962 5.77 - 0.92 0.87
0®3 46002 310.0 62000 9.00 08.08.2012 - 110.19 109.90 110.25 0.49 -0.73 -0.82 3279 8.17 6.21 - 3.98 3.75
O®3 46003 266.5 37298 10.00 14.07.2010 - 110.85 110.75 110.90 0.18 0.07 -0.85 44.11 9.02 6.13 - 2.62 247
0?3 46005 12.2 27477 0.00 09.01.2019 - 46.55 46.55 47.59 -0.11 1.52 0.37 0.00 0.00 7.01 11.28 10.54
0®3 46014 917.8 58290 9.00 29.08.2018 - 109.60 109.50 109.63 0.27 0.11 -0.27 2589 8.21 6.38 - 5.36 5.04
O®3 46017 1232.8 80000 8.50 03.08.2016 - 106.60 106.60 106.79 0.38 -0.01 -0.08 9.78 7.97 6.48 - 6.63 6.22
0?3 46018 205.2 62878 9.00 24.11.2021 - 112.03 112.00 112.10 0.13 -0.06 0.02 345 8.03 6.51 - 8.69 8.16
0?3 46020 1719.9 30000 6.90 06.02.2036 - 103.12 103.12 103.20 0.02 0.05 -0.13 25.14 6.69 6.76 - 12.71 11.91
Bcezo 4032.3 589793

WcTounnkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu 28 pekabpsa 2006 r.

OMUTEHTDI OBbEMbDI NMOrALUEHUE/ BbIKYT LUEHA W3MEHEHUE,% [OOXOAHOCTb,% [OIPALIUA
fﬂioi% MonibgyS KynoH,%  MoraweHune Odepra MT:::T' Mokynka Mpopaxa AEHb Hepens Mecsily HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop

Utorn TOpProe MyHuuunarnbHbIMU obnurauuamm

Bonrorpag, 01 0.00 400 9.70 17.07.2008 - 103.00 0.00 0.00 0.00 024 015 1834 942 753 - 1.44 1.34
KazaHb, 02 0.00 1000 10.00 11.04.2007 - 10060 0.00 0.00 0.00 0.09 -025 20.82 994 8.11 - 0.28 0.26
KpacHosipck, 05 167.15 1000 8.50 18.10.2008 - 101.10 100.80 10140 0.00 1.85 -3.51 16.30 8.41 742 - 1.69 1.58
Hosocunbunpck, 03 0.00 1000 13.00 14.07.2009 - 11150 0.00 0.00 0.00 -0.18 211 6019 11.66 7.31 - 2.15 2.01
Towmck, 01 0.00 300 12.00 22.11.2007 - 103.25 102.00 104.50 0.00 -0.97 -1.11 447 1162 848 - 0.86 0.79
Ypa, 04 10.35 500 10.03 03.06.2008 - 103.50 103.25 103.50 0.10 -0.15 -0.38 6.04 9.69 7.54 - 1.37 1.27
WTtorn ToproB cy6denepanbHbIMM o6nurauusamm

BalkopToctaH, 04 0.00 500 8.02 13.09.2007 - 100.80 100.00 0.00 0.00 -0.03 -0.20 2285 7.96 6.94 - 0.69 0.65
Benropoackas o6n., 04 2.57 320 14.00 29.04.2008 - 107.20 106.15 107.20 0.26 -0.61 1.36 22.63 13.06 7.99 - 1.25 1.16
Benropoackas o6n, 31001 2.03 2000 8.38 10.11.2010 - 101.36 101.35 101.50 -0.09 -0.05 0.96 9.64 827 8.21 - 3.32 3.07
Bonrorpapackas 0611, 01 0.50 600 11.99 11.06.2009 - 104.03 104.03 104.30 -0.02 0.10 427 1153 828 - 1.41 1.30
Bonrorpaackas o6n. 35001 = 0.00 700 12.00 17.06.2010 - 105.37 105.37 10543 -0.03 0.25 -047 197 1139 8.13 - 1.81 1.68
Boporexckas 0611. 01 0.79 600 13.00 15.12.2007 - 105.40 104.70 10550 0.00 446 -0.75 499 1233 7.36 - 0.92 0.86
BopoHexckas o6n. 02 0.00 500 13.00 18.06.2009 - 109.49 108.09 110.89 0.00 0.09 136 3.92 11.87 8.06 - 2.21 2.05
Wpkytckas obn., 01 0.71 700 10.50 22.07.2007 - 101.12 101.01 101.19 0.11 -0.02 -0.77 16.11 10.38 8.13 - 0.54 0.50
Wpkytckas o6n1. 31001 0.00 1500 9.50 17.12.2009 - 101.52 101.33 101.70 0.00 0.15 -029 119 936 8.33 - 1.61 1.49
MpkyTckas obn, 31002 0.00 900 8.00 23.10.2008 - 99.79 99.66 99.92 0.00 -0.02 -0.05 11.05 8.02 8.19 - 1.03 0.95
Kanyxckas o6n., 01 0.00 300 9.00 24.12.2007 - 0.00 0.00 0.00 042 0.74

Kapenus, 34009 0.00 2000 8.40 02.06.2010 - 100.14 0.00 0.00 -99.00 -0.06 0.15 483 839 8.13 - 2.73 2.52
Kuposckasi o6n, 01 1.90 400 8.39 22.12.2008 - 100.60 100.40 100.60 0.08 0.17 010 0.78 8.34 8.20 - 1.42 1.31
Komu, 05 2.86 500 13.00 24.12.2007 - 106.06 105.85 106.06 0.06 0.00 -0.93 1.07 1226 6.80 - 0.95 0.89
Komu, 06 341 700 13.50 14.10.2010 - 116.10 11590 116.10 2.93 0.00 -1.06 27.37 1163 7.21 - 3.1 2.90
Komu, 07 22.08 1000 10.00 22.11.2013 - 105.24 104.36 109.29 0.67 411 032 932 950 8.12 - 4.93 4.56
Komu, 08 119.77 1000 9.00 03.12.2015 - 100.30 100.25 0.00 0.00 060 055 2786 897 748 - 6.05 5.63
Koctpomckas o6n., 04 0.52 800 12.00 11.03.2008 - 104.55 104.00 106.00 -3.19 -1.16 050 4.93 1148 7.40 - 1.14 1.06
KpacHosipckui kp, 34003 1.00 3000 7.00 01.10.2008 - 99.59 9950 99.62 -0.01 -0.03 -0.08 16.11 7.03 7.08 - 1.21 1.13
KpacHopapckuit kpaii, 01 0.00 1000 10.00 15.05.2007 - 101.20 101.00 101.40 0.00 0.24 0.08 11.78 9.88 6.69 - 0.38 0.36
JleHuHrpapackas o6n., 02 418.50 800 14.01 08.12.2010 - 124.49 122.03 12450 -0.01 -0.38 133 499 1125 6.95 - 3.24 3.03
JleHuHrpapckas obn. 03 0.00 1300 12.50 05.12.2014 - 123.84 122.01 131.00 0.00 -2.27 -7.02 411 10.09 8.21 - 5.55 5.13
Mockosckas o61., 03 14.44 1000 11.00 19.08.2007 - 103.12 102.85 103.29 0.12 0.09 -0.38 38.88 10.67 6.05 - 0.62 0.58
Mockosckas o611., 05 0.80 12000 10.00 30.03.2010 - 107.50 107.50 107.70 -0.09 0.61 -0.37 17.47 930 6.65 - 2.16 2.03
Mockosckas o61., 04 0.27 9600 11.00 21.04.2009 - 109.30 109.30 109.79 -0.19 0.16 -0.50 19.29 10.06 6.80 - 2.05 1.92
MockoBckas o61., 25006 0.00 12000 9.00 19.04.2011 - 107.56 107.56 107.75 -0.12 0.23 -0.18 1578 837 7.06 - 3.64 3.40
Hwxeropoackas o6n. 02 6.63 2500 10.24 02.11.2008 - 103.35 103.20 103.35 -0.10 0.15 -0.24 1543 991 7.03 - 1.10 1.02
Hosocubupckas o6n. 02 1216 2000 13.30 29.11.2007 - 105.09 101.63 105.09 -0.19 0.29 0.00 9.84 1266 7.75 - 0.88 0.81
Camapckas 0611., 02 0.00 2000 6.82 09.09.2010 - 9880 0.00 000 0.00 -0.03 -012 243 690 7.39 - 3.29 3.07
Cawmapckas o6n., 03 7.14 4500 7.60 11.08.2011 - 101.22 101.22 101.35 -99.00 0.20 -0.08 854 751 7.49 - 3.91 3.64
Teepckasi 0611., 03 1.51 800 7.95 30.11.2008 - 100.40 99.90 10042 -0.02 0.15 -049 566 792 7.95 - 1.80 1.67
Tomckas o6n., 03 0.11 600 10.00 13.10.2007 - 102.10 102.10 102.50 -0.24 0.25 -0.17 2055 9.79 7.33 - 0.77 0.72
Tomckas o6n, 34026 0.00 900 8.00 09.11.2009 - 99.33 99.15 99.50 0.00 -0.26 -0.34 10.52 8.05 7.65 - 2.18 2.03
Tynbckasi 06n., 31001 0.00 1500 8.50 28.06.2009 - 102.65 0.00 0.00 -99.00 0.00 0.37 20.73 828 7.54 - 2.24 2.09
Yamyptckas pecn, 01 0.00 1000 8.20 27.12.2008 - 100.15 100.00 100.30 0.00 -0.05 -0.01 41.11 8.19 8.28 - 1.81 1.67
Xabaposckui kpait, 06 0.71 1000 8.00 24.11.2009 - 101.00 100.75 101.00 0.17 -0.10 -0.23 723 792 7.22 - 1.87 1.74
XMAO, 02 0.00 5000 12.00 27.05.2008 - 104.55 103.00 107.77 0.00 -0.08 0.36 10.19 1148 8.69 - 1.34 1.23
Yysaiums, 03 0.00 500 9.50 13.04.2007 - 10065 0.00 0.00 0.00 0.00 0.05 20.04 944 743 - 0.29 0.27
Yysawus, 04 0.00 750 12.33 27.03.2009 - 110.05 109.60 0.00 0.00 050 -1.19 31.08 11.20 7.52 - 1.99 1.85
Yysauus, 05 4.08 1000 7.85 05.06.2011 - 102.00 101.90 102.00 -99.00 0.10 024 452 7.70 745 - 3.83 3.56
Akytns, 03 3.00 800 12.00 17.06.2008 - 106.35 105.16 106.79 158 0.17 056 263 11.28 7.62 - 1.37 1.28
Akytns, 05 0.00 2000 8.00 21.04.2007 - 100.70 100.20 101.20 0.00 -0.20 -0.13 1512 794 586 - 0.31 0.29
Axytna, 06 0.00 2000 10.00 13.05.2010 - 107.24 107.07 10740 0.00 044 -075 1123 933 7.29 - 2.44 2.28
Akytus, 35001 3.35 2500 7.95 11.04.2013 - 102.20 101.70 10220 0.10 049 1.04 1503 7.78 7.65 - 4.31 4.00
AHAO, 01 1.05 1800 10.00 03.08.2008 - 105.00 103.00 105.00 0.24 0.15 -0.47 39.45 952 6.76 - 1.47 1.38
fApocnasckas 0611., 02 0.00 1000 12.78 03.07.2007 - 103.04 0.00 0.00 0.00 0.09 -0.72 29.76 1240 6.89 - 0.49 0.46
fApocnasckas o61., 04 1.08 1000 10.50 26.05.2009 - 104.41 104.41 107.15 -6.45 -433 011 949 10.06 8.31 - 2.19 2.02
fApocnasckas o6n., 05 0.00 500 8.25 30.12.2008 - 9960 0.00 0.00 0.00 -0.15 0.24 4091 8.28 8.00 - 1.83 1.69
Mocksa 42 0.00 3000 10.00 13.08.2007 - 10520 0.00 0.00 0.00 0.00 000 12.05 951 1.66 - 0.61 0.60
Mocksa 31 0.00 5000 10.00 20.05.2007 - 101.63 101.50 101.75 0.00 0.14 -0.54 10.14 9.84 592 - 0.39 0.37
Mocksa 40 0.00 4000 10.00 26.10.2007 - 103.20 103.10 0.00 0.00 -0.39 -0.13 1.10 9.69 5.65 - 0.72 0.68
Mocksa 43 0.00 5000 10.00 17.05.2008 - 107.00 0.00 0.00 0.00 0.00 -0.23 1096 935 4.85 - 1.30 1.24
Mocksa 29 0.00 5000 10.00 05.06.2008 - 106.19 105.50 106.87 0.00 0.10 -2.44 6.03 942 555 - 1.37 1.30
Mocksa 36 0.00 4000 10.00 16.12.2008 - 108.02 107.00 0.00 0.00 -1.20 -0.32 3.01 926 572 - 1.84 1.74
Mocksa 47 0.00 5000 10.00 28.04.2009 - 106.98 106.70 107.25 0.00 -0.05 -0.54 16.44 935 6.30 - 2.09 1.97
Mocksa 41 0.00 5000 10.00 30.07.2010 - 108.03 107.85 108.20 0.00 0.00 -0.55 41.10 9.26 6.50 - 3.03 2.85
Mocksa 38 4.88 5000 10.00 26.12.2010 - 11240 11220 11250 0.09 0.01 -0.51 027 890 6.54 - 3.43 3.22
Mocksa 39 44.07 5000 10.00 21.07.2014 - 110.25 110.07 110.30 0.23 0.14 -0.42 4356 9.07 6.65 - 5.54 5.20
Mockgsa 44 385.30 20000 10.00 24.06.2015 - 110.10 110.00 110.25 0.14 0.00 -0.24 0.82 9.08 6.68 - 6.27 5.88
Bcero 144870

Mctounnkn: REUTERS, pacuyeTtbl BaHka Mocksbl
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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
MarHe3uT, 01
MocaHepro, 02

PKC, 01
CepanosaHepro, 01
TaTtaHepro, 01

®CK E3C 03

®CK EJC, 01

®CK E3C, 02

CBs3b
Bonratenekom 03
BonraTtenekom 02
Oanbceasb, 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
MawupUWHBecT, 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.
0.01 10000
0.10 5000
0.00 5000
43.17 5000
0.00 6000
20.90 2000
0.00 1000
6.08 7000
7.03 1500
2.02 500
0.00 1500
5.17 5000
0.00 3000
1.18 1500
21.55 5000
0.00 1500
0.00 500
15.24 1500
23.79 7000
0.00 5000
11.41 7000
1.17 2300
0.00 3000
0.00 2000
0.00 1500
0.00 1000
0.00 1500
0.00 1500
0.00 3000
17.03 2250
0.00 2000
10.19 3000
0.30 2000
0.00 2000
7.50 1500
0.00 3000
0.59 500
1.90 1000
0.00 600
28.63 3000
0.00 2000
0.00 2000
51.77 3000
24.67 5623
0.00 700
3.00 1500
5.10 3500
35.99 5000
5.19 1500
0.00 1000
6.47 1300
0.00 500
0.29 1000
0.04 3000
0.00 2000
1.99 1200
0.00 1000
0.00 3000
0.00 5000
0.00 6000
0.15 600
0.00 2000
1.49 5000
0.00 3000
0.93 3000
0.00 3000
0.39 5000
0.00 1000
0.35 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 -
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

100.15
104.52
101.15
101.00
101.47
101.00
102.85
99.15

100.18

LEHA

Mokynka

Mpopaxa

N3MEHEHME,%

fieHs

-0.14

Henens

0.00

-0.53
0.05
-1.00
0.19
0.00
0.00
-0.15
0.04
0.00
-0.03

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

mecsL

28 pekabpsa 2006 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
3511 8.10 542 - 0.06 0.06
2995 786 6.70 - 2.75 2.58
16.20 749 6.13 - 0.77 0.72
26.47 6.88 6.63 - 2.37 2.23
715 715 6.79 - 2.65 248
534 965 8.80 - 0.92 0.85
1.03 1045 8.93 - 1.47 1.35
3.04 933 - 9.97 1.83 1.67
6.77 9.48 9.71 - 1.56 1.43
3253 949 832 - 0.16 0.14
19.78 8.31 - 8.60  2.02 1.86
3861 7.84 735 - 3.74 3.48
19.38 10.20 8.35 - 0.31 0.29
162 9.82 - 0.48 0.44
2473 7.57 - 755 4.26 3.96
18.60 9.63 - 8.87 0.78 0.72
37.18 1144 830 830 0.18 0.16
2750 9.50 8.38 - 1.14 1.06
233 7.08 7.03 - 1.86 1.74
193 861 6.55 - 0.95 0.90
023 795 7.14 - 3.11 2.90
512 830 7.71 - 2.63 2.45
494 8.08 - 747  1.82 1.70
5.09 8.68 - 8.32 2097 2.74
495 851 811 - 1.68 1.55
12.25 7.09 - 6.66  0.33 0.31
6.59 8.26 - 6.92 042 0.39
19.58 920 6.15 - 0.29 0.27
17.99 9.02 7.23 - 1.24 1.15
10.34 879 8.85 - 0.84 0.77
59.59 12.18 7.44 - 0.49 0.46
15.38 9.03 7.84 - 1.26 1.17
20.86 7.84 7.87 1.63 1.51
8.29 854 8.20 - 2.20 2.03
12.08 749 742 - 0.54 0.50
6.84 9.05 - 747 112 1.04
0.38 14.04 14.53 0.50 0.43
32.84 14.31 - 16.82 0.73 0.63
16.42 11.62 8.79 - 0.35 0.32
15.05 977 7.37 - 0.82 0.77
17.37 9.02 7.81 - 1.24 1.15
764 815 - 8.00 1.79 1.65
2278 8.20 - 728 203 1.89
49.15 12.06 7.83 - 2.24 2.08
2244 9.73 9.98 - 2.01 1.83
40.27 10.48 8.66 - 0.12 0.11
23.89 10.68 - 8.27 0.76 0.70
345 966 8.23 - 1.75 1.62
3168 9.64 9.13 - 1.95 1.79
46.90 10.58 - 8.66  0.53 0.49
10.26 10.61 - 8.52 0.40 0.37
28.64 12.28 12.02 - 0.26 0.23
8.58 10.77 10.70 - 0.89 0.81
32.05 11.50 - 15.07  0.69 0.60
28.05 8.82 934 - 1.97 1.80
40.08 11.03 - 11.69 0.61 0.55
1.01 116 12.58 - 1.39 1.23
5.04 9.06 825 - 1.39 1.29
8.11 797 6.90 - 0.39 0.37
1913 7.20 7.32 - 1.63 1.52
10.95 11.73 11.80 - 0.88 0.78
512 558 7.35 - 0.89 0.83
161 8.30 - 8.16  3.08 2.85
40.17 8.04 6.56 - 0.48 0.45
1.81 598 942 - 2.32 212
25.43 10.02 - 742 025 0.24
27.66 7.93 - 7.80 1.09 1.01
6.68 975 991 - 0.91 0.83
1.82  9.31 - 8.05 1.28 1.18

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
PocsepTon, 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 ®uHaxc, 01

MoTpebutenbckuii cekTop

AnapgywkuH 01
ApHecTt®uHaHc, 01
BanTtuka, 01
Bantumop-Hesa, 02
Bumm-Bunne-AanH, 02
pynna OCT, 02
[xen-O-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.
1.02 3000
0.00 5000
0.00 300
0.00 1000
0.00 600
3.26 2000
0.02 1500
0.00 1000
3.82 1200
0.94 1000
0.00 2000
7.37 3250
0.71 3000
0.00 500
100.70 1000
0.00 1500
5.04 800
0.00 750
0.00 1500
1.00 800
0.32 3000
3.53 1500
0.00 1500
0.10 1100
5.65 3000
0.00 1000
0.00 1500
10.04 2000
6.03 3000
0.53 1500
9.34 1000
0.00 750
0.00 500
0.00 600
0.00 1000
0.50 800
0.00 3000
0.59 1000
0.00 1200
0.52 1000
0.52 1000
3.61 1500
2.10 1200
1.92 400
4.00 1300
0.00 1500
0.00 1500
3.50 1000
0.00 1200
1216 1000
0.74 1000
0.00 1000
16.00 1000
0.00 600
6.78 1000
0.15 1100
0.27 1200
0.00 700
0.02 1500
0.00 700
23.36 1000
0.00 350
0.00 3000
5.15 1000
0.00 400
0.00 1000
0.00 2000
0.00 1500
0.00 1000

MOrALLEHUE/ BbIKYT

KynoH,%

9.35

9.10
8.50
12.75

12.00
10.30

11.25
9.00
12.90
5.00
10.80
10.50
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
13.25
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 -
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 b
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 05.06.2007
16.05.2007 -
19.12.2008 -
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 -
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

100.16
99.90
104.02
100.02
99.53
100.00

LEHA

Mokynka

Mpopaxa

100.16
100.05
104.48
100.20
99.64

100.09
100.00

99.79
100.60
100.25
104.17
100.15

100.80
100.60
100.58
100.50
0.00
100.50
100.00
100.35
0.00
100.25
0.00
100.80
93.90
100.64
100.50

100.31
100.20
0.00

0.00
100.20

99.75

W3MEHEHME,%

neHb

Hepens

0.00

0.31

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

mecsl

-0.35

28 pekabpsa 2006 r.

AOXOOHOCTb,%

HKO

33.52

5.24
9.55
29.34

36.49
17.78
1.92
12.64
1.73
16.96
3.01
12.43
1.44
38.75
4.52
19.27
35.66
22.36
2.55
38.77
21.04
6.71
18.47
30.14
20.05

65.46
46.31
19.92
43.28
6.57
2.90
35.29
4.27
0.00
26.15
51.11
11.03
37.18
5.33
43.73
9.14

Tekyuwas

11.18
12.32
9.50
9.19
1.09
9.36
9.32

9.07
8.50
12.78

11.99
10.29
8.75
11.28
8.72
13.37
5.01
10.77
10.50
11.46
11.00
10.50
10.26
8.63
1.00
12.97
12.10
11.60
10.90
10.00
12.03

13.23
13.35
15.42
13.00
10.90
13.31
11.18
12.94
0.00

11.50
11.66
11.50
11.56
8.93

10.50
11.52

Knoraw. Kodepre [iop. nert.

10.77
9.97
5.32

11.37

10.99

9.16
8.05
13.61

10.97
8.94
8.21

10.00
5.42
8.99

10.30

10.00

3.60

10.34

8.10
3.51

8.93

9.03

9.81

11.78

5.33

11.45

10.64

13.48
10.40
13.45
10.24

14.17
14.16

5.42
11.82
11.30
11.25
11.94
12.58

9.48
10.12

AOPALIUA

Mog. arop

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
Apbart aHg Ko, 01 0.00 1500 10.50 20.06.2008 22.06.2007 100.02
BuikTopusi-®uHanc, 01 3.00 1500 9.90 29.01.2009 01.02.2007 99.95
Hetckun mup, 01 0.98 1150 8.50 26.05.2015 - 98.30
Ovikas Opxvges, 01 0.00 1000 11.30 09.04.2009 12.04.2007 100.10
Ouken-duHaHe, 01 96.78 3000 9.25 17.03.2011 - 93.50
OOMO-®uHaHc, 01 0.00 1000 12.50 14.02.2008 15.02.2007 100.00
Espocetb, 02 12.56 3000 10.25 02.06.2009 04.12.2007 99.20
WHkom-INaga, 02 51.03 1400 11.75 12.02.2010 16.02.2007 99.95
Konewka TA, 01 0.00 1200 9.75 17.06.2008 - 100.15
Konevika T, 02 4.29 4000 8.70 15.02.2012 18.02.2009 99.10
Marnut 01 0.00 2000 9.34 19.11.2008 - 102.05
MapTta $uHaHc, 02 0.13 1000 11.75 06.12.2009 07.06.2007 99.20
MapTta-®uHaHc, 01 217 700 14.84 22.05.2008 - 100.60
MaTpuua duHaHc 0.29 1200 12.32 10.12.2008 13.06.2007 99.28
MNP ®unHaHc 0.00 1000 10.50 27.12.2007 - 100.10
MoHeTka, 01 0.00 1000 10.70 14.05.2009 15.11.2007 99.60
Haryp npoaykT, 02 0.50 1000 10.75 16.06.2009 18.12.2007 99.90
MepekpecTok, 01 0.00 1500 8.15 08.07.2008 10.07.2007 99.80
MsaTtepoyka duHaxc, 01 2.19 1500 11.45 12.05.2010 - 109.55
MNaTepoyka ®uHaHc, 02 0.00 3000 9.30 14.12.2010 - 103.35
TexHocuna, 01 0.74 2000 10.00 26.05.2011 28.05.2008 98.40
TOM-KHUTA, 01 0.00 700 11.35 05.02.2009 08.02.2007 100.93
JNlecHas npombIiwneHHocTb u LUBK
ALBK-WHBecr, 02 0.00 500 0.00 20.05.2008 - 101.01
ALBK, 03 0.00 1500  9.95 14.04.2011 18.10.2007 100.35
Bonra, 01 0.52 1500 12.00 13.03.2007 - 100.01
FOT3K, 02 3.38 1500 11.50 18.06.2009 21.06.2007 100.00
[3-®uHaHc, 01 3.76 400 11.60 23.05.2008 25.05.2007 99.00
HIK 01 0.00 500 12.45 31.01.2008 - 100.00
N3¢ Cotoz, 01 0.00 300 10.00 09.10.2007 - 100.00
CTpouTtenbLCTBO, UNOTEKA U HEABMKUMOCTb
ApamaHT, 01 3.04 500 13.10 05.06.2008 - 100.00
AgamaHT, 02 0.70 2000 11.25 20.05.2010 24.05.2007 100.00
AVXKK 01 0.00 1070 11.00 01.12.2008 - 108.00
AVIXKK, 02 0.00 1500 11.00 01.02.2010 - 111.05
AMXKK, 03 0.00 2250 9.40 15.10.2010 - 105.75
AVIXKK, 04 0.00 900 8.70 01.02.2012 - 105.80
BXo, 01 0.20 500 9.25 19.12.2008 - 100.60
maemocctpon, 01 0.00 2000 1.00 27.05.2007 93.38
maemoccTpon, 02 0.30 4000 11.50 17.03.2011 22. 03 2007 101.02
MHTEKO, 01 0.00 1200 10.95 15.02.2007 - 100.20
NckntumuemeHT 02 4.87 500 12.50 05.11.2008 07.11.2007 100.50
INaBepHa, 01 0.00 1000 11.25 08.04.2010 12.04.2007 100.20
MUA, 01 61.43 2200 10.00 20.09.2012 - 102.25
MWA, 02 0.00 1000 9.50 09.08.2008 06.02.2007 100.10
MWA, 03 2.01 1500 9.40 23.02.2012 30.08.2007 100.50
Mwupakc Mpynn 3.03 1000 12.50 19.08.2008 - 100.85
MOWA, 01 0.00 1500 9.00 21.12.2010 - 101.75
MUK, 05 23.99 1120 10.20 20.05.2008 22.05.2007 99.65
Canasatcrekno 01 53.11 750 11.60 25.03.2008 - 103.15
Canasatcrekno 02 64.24 1200 9.28 28.10.2009 31.10.2007 100.37
Cub. uemeHT., 03 0.00 800 9.70 12.06.2008 14.06.2007 100.03
CVY-155 0.00 1500 10.50 30.03.2007 - 100.00
TepHa-®uHaHc, 01 0.00 500 0.00 16.12.2008 18.12.2007 100.02
LIYH NeHCneuCMY, 01 0.50 1000 11.75 22.04.2010 24.04.2008 99.70
FOCKK, 01 0.00 600 14.00 01.07.2008 17.01.2008 100.01
TpaHcnopTt
AsuaK. Camapa, 01 0.01 350 14.00 08.03.2007 - 100.10
Met Naitn XaHanuur, 02 1.20 3000 0.00 22.05.2008 - 100.20
MMK-TpaHc, 01 0.00 650 11.50 11.07.2008 11.01.2007 99.99
PO, 05 8.73 10000 6.67 22.01.2009 100.00
P>, 03 0.00 4000 8.33 02.12.2009 - 103.96
PO, 02 0.00 4000 7.75 05.12.2007 - 101.40
P>X0 07 37.80 5000 7.55 07.11.2012 - 103.00
PX[ 06 15.62 10000 7.35 10.11.2010 - 101.77
P>K0 04 4.39 10000 6.59 14.06.2007 100.10
TpaHcaapo-PuHaHcsl, 01 2.01 2500 11.65 05.02.2009 09. 08 2007 100.10
3nptOHmoH 01 5.42 1500 13.00 10.11.2009 15.05.2007 99.40
HOT3ip, 02 0.00 1000 10.40 10.03.2009 13.03.2007 100.18

© BaHk MockBbl

LLEHA

Mokynka

100.02
99.85
98.00

0.00
93.30
99.86
99.20
99.86

100.05
99.05

0.00
99.16
99.64
99.28
99.85

0.00
99.80

0.00

109.35

103.25
97.00

100.10

100.10
100.17

100 00
103.91
101.40
102.90
101.70
100.10
99.97
99.36
100.11

Mpopaxa

100.20
100.00
99.00
0.00
93.80
100.13
99.75
99.95
100.25
99.15
0.00
99.35
100.99
99.50
100.10
0.00
100.00
0.00
109.55
103.45
98.40
101.75

0.00
100.50
100.15
101.00
99.20
100.00
0.00

100.10
100.00

111 30
105.75
106.30

98.00
101.05

101 25
100.30
102.75
100.25
100.60
100.95
102.50
99.70
0.00
100.45
100.20
0.00
100.39
99.99
0.00

100.35
100.24

100 10
104.20
101.70
103.00
101.85
100.20
100.10
99.45
100.25

N3MEHEHUE, %
neHb Hepens  Mecsl
-0.08 -0.05 -0.04
0.10 -0.05 -0.23
-0.20 -0.25 0.00
0.00 -0.19 -0.38
1.63 -0.64 -4.08
0.00 -0.12 0.25
-0.30 0.14 -1.09
0.10 0.15 -0.20
0.00 0.00 -0.10
0.05 -0.10 0.00
0.00 0.00 -0.29
0.01 -0.51 -0.21
-0.30 0.60 -1.17
-0.01 050 -0.45
0.09 0.00 -0.09
0.00 -0.25 -0.15
0.30 039 -0.90
0.00 -0.30 0.00
0.05 -0.02 -0.35
0.00 -0.19 -0.10
041 1.04 0.25
0.00 -0.64 0.05
0.00 0.00 1.01
0.00 0.00 -0.10
-040 046 -045
0.00 -0.06 -0.35
0.00 -0.44 0.30
025 050 -0.15
0.00 0.00 0.00
0.20 -0.01 -0.54
0.50 -0.25 -0.40
0.00 0.00 0.00
-0.30 -0.20 -0.45
0.05 0.00 -0.25
0.00 - 0.00
0.60 0.00 -0.15
0.00 3.13 232
0.15 0.05 -0.13
0.00 0.05 0.15
-0.29 025 -0.30
0.00 -0.20 -0.32
-0.24 0.05 -0.16
-0.05 0.00 -0.24
040 025 0.04
0.05 -0.04 -0.35
0.00 0.00 -0.29
0.06 -0.01 0.17
024 0.10 -0.15
0.37 -0.04 0.15
0.00 035 0.05
0.00 0.00 0.50
0.00 0.00 -0.52
0.10 0.30 0.00
0.00 -0.14 -0.33
0.10 0.00 0.21
0.10 -0.13 -0.15
0.00 0.09 -0.35
-0.14 010 -0.33
0.01 0.13 -0.72
-0.20 0.03 -0.20
0.18 025 0.10
0.15 031 0.13
-0.15 0.07 -0.30
0.05 0.10 -0.09
0.01 0.05 -0.29
0.00 -0.11 -0.13

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

28 pekabpsa 2006 r.

AOXOOHOCTb,%

HKO Tekywas

1.44  10.50 - 10.44
39.60 9.90 - 10.02
489 865 898 -
2353 11.29 - 11.38
2458 9.89 11.53 -
4521 1250 - 11.99
6.18 10.33 - 11.47
12.88 11.76 - 11.96
18.16 9.74 9.76
834 878 - 9.48
896 9.15 8.31 -
6.44 11.84 - 13.57
13.82 14.75 14.84 -
473 1241 - 13.92
0.29 10.49 - -
12.02 10.74 - 11.47
236 10.76 - 11.15
37.74 817 8.71
13.18 1045 8.32 —
2.04 9.00 846 -
7.67 10.16 - 11.55
43.22 11.25 - 3.32
0.00 0.00 -
18.81  9.92 - 9.83
3452 12.00 11.55 -
1.89  11.50 -
1049 11.72 - 14.04
49.80 -
22.74 10.00 10.20 -
718 13.10 12.80 -
10.48 11.25 - 1.7
10.19 6.62 -
4460 991 7.09 -
18.80 8.89 7.1 -
1335 822 753 —
127 919 445 -
088 1.07 —
30.56 11.38 - 6.86
39.60 1093 9.1 —
16.78 12.44 - 12.41
2342 11.23 - 10.30
10.85 9.78 9.49 -
13.01  9.49 - 8.49
6.95 9.35 - 8.90
43.49 1239 11.63 -
133 885 855
10.06 10.24 - 11.55
29.24 1125 9.04 -
14.24 9.25 - 8.98
345 9.70 - 9.61
25.89 10.50 10.92 -
0.00 0.00 - -0.02
19.96 11.79 - 12.06
67.51 14.00 - 7.05
42.58 13.99 12.92 -
0.00  0.00 -
52.62 11.50 - 11.16
27.96 6.67 6.78 —
479 801 6.93 -
446 764 6.28 —
869 733 7.04 -
846 722 6.94 —
235 658 6.35 -
4437 11.64 - 11.75
15.32  13.08 - 15.43
4.27 10.38 - 9.48

AOIOPALIUA

K noraw. Kodeprte [top. ner.

0.49
0.10
6.13
0.28
3.48
0.14
0.91
0.14
1.86
1.97
1.77
0.44
1.30
0.46
0.97
0.86
0.95
0.51
2.89
3.41
1.35
0.12

1.40
0.77
0.21
0.48
0.41
1.43
0.76

Moa. aop

0.44
0.09
5.62
0.25
3.12
0.12
0.82
0.12
1.69
1.80
1.64
0.39
1.13
0.40
0.88
0.77
0.85
0.47
2.66
3.14
1.21
0.11

1.41
0.70
0.19
0.43
0.36
1.26
0.69

WcTounnkn: REUTERS, pacyeTbl BaHka Mocksbl
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Pyb6neBble obnurayuu

OMUTEHTbI

Xumus n Hedprexumums
['pynna Huton, 01
Hoporo6yx, 01
Kyibbiwesa3oT-nHBecT, 02
MapwinckuiiHMN3, 01
HKHX, 04

HKHX, 03

CAHOC 02

YXK, 01

PUHaHCOBLIN CEKTOP
AbcontoTt 6aHk, 02

AK BAPC, 02

BaHk 3enuT, 01

BaHk 3EHUT, 02
Bank Kegp, 01

Bank CI6, 01

BaHk Cnypr, 01
BrewTopr6ank 04
BHewwTopr6ank 05
[a3bank, 01
[asnpomb6aHk, 01
EBPP, 01

EBPP, 02

KT dunanc, 01
MacTtep-baHk, 02
MKB 01

MKB, 02

MMB, 01

MMB, 02
Mockommepu6aHk, 01
HOMOC-BaHk, 06
HOMOC-baHk, 07
Mpo6busHecbatk, 05
PocbaHk, 01
Poccenbxo3bak 01
PoccenbxosbaHk, 02
Pycckuin Ctangapt 04
Pycckuin CtaHgapt 05
Pycckun Ctangapt, 03
Pycckuin CtangapT, 06
Pycb-baHk, 01
Cubakagembark, 01
CubakagembaHk, 02
Cubakagembank, 03
CobuHbaHk, 01
COHKO3 6aHk, 01
CynocTp. 6aHk, 01
TatdoHabaHk, 03

TK ®unaHc, 01
TypanAnem 01
dunaHc UHT UHB, 02
XKB BaHk, 02

XKB BaHk, 03
tOHnacTpymbaHk, 01

© BaHk MockBbl

OBbEMbI
O6opoT, O6bem,
MrH. py6.  mrpa. py6.
0.00 1000
0.00 900
0.34 2000
0.29 800
0.30 1500
0.00 2000
25.84 3000
7.54 500
0.00 1000
0.00 1500
0.00 1000
20.15 2000
0.00 450
0.00 1000
0.00 500
0.00 5000
0.00 15000
0.00 750
120.43 1500
14.00 5000
0.00 5000
2.90 2000
0.00 1000
0.00 500
0.00 1000
0.00 1000
10.03 3000
0.00 1000
0.00 800
0.60 3000
0.00 1000
24.07 3000
0.00 3000
53.76 7000
0.55 3000
0.00 5000
0.00 2000
0.00 6000
1.26 1400
0.00 470
0.00 1500
0.00 3000
0.00 2000
1.02 1000
0.00 1500
9.74 1500
0.00 1000
0.00 3000
0.00 2500
5.72 3000
4.68 3000
5.05 1000

MOrALUEHUE/ BbIKYT1

KyrioH,%

1.00
8.60
8.80
12.40
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

Morawwexue Odpepra

16.12.2008 18.12.2007
11.06.2008 -
04.03.2011 -
16.12.2008 19.06.2007
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 18.12.2007
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 -
12.09.2007 -
11.05.2010 15.05.2007
16.09.2010 22.03.2007
17.02.2009 20.02.2007

WHapkaT.
ueHa

100.00
100.10
100.25
100.30
104.35
100.15
105.15
100.55

100.36
99.95
100.01
99.90
99.90
99.75
100.85
99.90
100.20
100.10
99.55
100.04
100.10
101.90
100.15
100.11

LLEHA

Mokynka

97.01
0.00
100.25
100.17
104.32
0.00
105.05
0.00

0.00
0.00
99.96
99.70

99.50

Mpopaxa

0.00
100.10
100.40
100.30

0.00
100.25
105.30
100.70

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 0.00 -0.35
0.00 0.00 -0.15
-0.05 0.00 -0.22
0.15 020 -0.57
0.05 -0.08 -0.24
0.00 0.04 0.00
0.10 -0.10 -0.43
0.55 -0.01 -0.01
0.00 -0.09 -0.03
0.00 0.00 0.01
0.00 0.19 0.20
-0.09 -0.10 -0.21
0.00 0.00 -0.13
0.00 -0.06 0.55
0.00 0.00 0.00
0.00 -5.00 -0.20
0.00 0.00 0.00
0.00 0.00 -0.10
0.16 0.15 045
0.04 0.00 0.07
0.00 0.06 0.10
039 120 -0.32
0.00 0.26 -0.05
0.00 044 0.15
0.00 -0.10 -0.10
0.00 - 0.00
-0.10 0.00 0.02
0.00 -0.01 -0.09
0.00 -0.49 -0.12
0.00 -0.05 0.30
0.00 -040 -0.11
-0.08 -0.15 -0.29
0.00 0.00 0.15
025 0.10 0.00
0.08 0.15 -0.10
0.00 0.00 0.00
0.00 0.15 -0.30
0.00 -0.88 -0.26
0.05 0.35 0.02
0.00 -0.30 -1.14
0.00 0.05 -0.40
0.00 020 -0.15
0.00 0.66 10.72
024 036 021
0.00 -0.05 0.10
0.00 -0.03 -0.05
0.00 0.00 -0.01
0.00 0.83 0.00
025 -0.15 -0.15
0.10 -0.05 0.30
0.00 -0.10 0.00

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

28 pekabpsa 2006 r.

AOOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
0.22 1.00 - 0.97 0.96
330 859 870 - 1.40 1.29
26,52 8.78 891 - 3.50 3.22
272 1236 - 11.70 0.48 0.43
2354 9.57 - 797 204 1.89
285 799 786 - 0.42 0.39
11.78 951 8.1 - 2.55 2.36
16.71  9.95 - 3.24  0.08 0.08
6.64 9.67 - 912 0.42 0.39
34.58 8.25 - 849 0.56 0.51
21.04 800 7.81 - 0.24 0.22
30.57 840 8.61 - 1.95 1.79
25.84 1151 1215 - 0.73 0.65
3.16  9.62 - 10.53  0.47 0.42
10.39 9.17 8.50 - 0.85 0.79
17.27  6.51 - 0.23 0.22
10.53 6.19 - 569 0.32 0.31
10.36  10.49 - 10.62 0.87 0.79
2840 713 7.36 - 3.52 3.28
6.81 5.92 - 3.33 3.32
8.36 4.92 - 4.27 4.26
274 981 - 0.95 0.88
10.62 11.73 - 11.25 041 0.37
18.12 10.49 10.52 - 0.32 0.29
570 10.41 - 10.72  0.92 0.83
30.47 8.28 - 0.13 0.12
23.68 6.49 - 474 0.13 0.13
535 9.29 9.36 0.92 0.84
36.27 9.84 6.93 - 0.61 0.57
1.81 8.23 - 8.08 0.96 0.88
14.87 9.83 - 12.24 0.67 0.59
33.96 9.22 - 6.77 0.13 0.13
414 718 7.19 - 1.37 1.28
753 771 753 - 3.56 3.31
2645 8.28 875 - 1.12 1.03
2165 7.61 - 790 021 0.20
29.00 8.39 841 - 0.63 0.58
29.52 8.14 - 9.13 0.61 0.56
2790 10.45 - 813 0.23 0.22
19.90 8.77 517 - 0.50 0.48
329 9.97 - 954 0.46 0.42
526 954 952 - 222 2.03
13.81 12.08 - 1322 0.85 0.75
1571 9.07 7.87 - 1.25 1.15
50.05 10.50 - 10.76  0.50 0.45
9.86 10.00 - 10.37 0.86 0.78
28.57 10.76 - 10.99 0.23 0.21
16.56 7.69 - 2.51 2.34
21.58 -

10.01  8.54 - 9.76  0.38 0.35
136 8.27 - 933 028 0.21
4349 12.44 - 9.08  0.15 0.14

McTounmkn: REUTERS, pacyeTbl BaHka Mocksbl
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MupoBoi pbiHOK gonra 7 28 pekabpsa 2006 r.

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

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

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

CyBepeHHble eBpoobnurauum

Poccust 07 $ 2400 10 26.06.2007 180  102.19 10238 0.06 -0.18 -0.36 532 979 55 BBB+ A- Baa2 048 0.47
Poccus 10 $ 2718 825 31.03.2010 1189 10456 10494 0.00 -030 0.06 541 7.89 72 BBB+ A- Baa2 162 1.58
Poccust 18 $ 3466 11 24.07.2018 4226 14531 14594 000 026 095 564  7.57 98 BBB+ A- Baa2 7.40 7.20
Poccus 30 $19526 5 31.03.2030 8494 11350 113.81 -0.05  0.05 140 561 441 96 BBB+ A- Baa2 7.39 7.19
Poccust 28 $ 2500 12.75 24.06.2028 7849 182.06 183.13 0.07  -0.07  1.11 594  7.00 129 BBB+ A- Baa2 10.77 1047
O6nuraumm MuHdmHa PO

MINFIN 8 $1322 3 14112007 321 97.00 98.00 000 000 -1.02 617 3.09 0 BBB+ A- Baa2 278 2.58
MINFIN 5 $2167 3 14.052008 503 9650 9650 0.00 -013 033 622  3.11 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $1750 3 14.05.2011 1598  90.38 91.00 0.00 -0.28 077 687 3.32 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries

ARIES 01 € 2000 6.919 25.10.2007 301  102.60 102.70 0.00 -0.06 -0.29 381 6.74 3 Aaa 2.63
ARIES 02 €1000 7.75 25.10.2009 1032 10955 109.83 0.04 -025 -024 408 7.07 20 Aaa  2.61 2.51
ARIES 03 $ 2436 96 25.10.2014 2858 128.61 12881 -019 -0.21 1.07 511 7.46 46 Aaa  5.87 5.73
MyHuuMnanbHbIe eBpooGnuraumm

Mockea 11 € 374 645 12102011 1749 107.25 10769 -0.06 -0.16 -0.08 471  6.01 80 BBB+ BBB+ Baal 4.23 4.04
TarapcTaH 15 $ 250 7.7 03.08.2015 3140 101.38 102.88 0.00  0.31 024 748 7.60 282 6.27 6.05
KopnopaTtuBHble eBpooGnurauum

CubHedTs 07 $ 400 115 13.02.2007 47 100.37 100.87 -0.02 -0.13 -060 7.87 1146 321 NR BB+ 0.11 0.11
Dxeit-Ocp-Cu 07 $ 60 9.75 10.04.2007 103 ~ 99.99 10049 0.00 -001 -053 959 975 463 NR BB+ 0.29 0.28
A3MNPOM 07 $ 500 9.125 25.04.2007 118  100.93 101.18 -0.07 -0.07 -0.38 6.00 9.04 109 BBB- BBB A3  0.31 0.31
THK 07 $ 700 11 06.11.2007 313  103.72 104.18 -0.02 -0.18 -050 638 1061 128 BBB- BBB A3  0.82 0.80
MTC 08 $ 400 9.75 30.01.2008 398 10356 103.99 -0.06 -0.12 -0.13 627 9.4 118 BB- WR  1.01 0.98
Cucrema 08 $ 350 10.25 14.04.2008 473  104.61 10513 -0.06 -0.06 0.08 643  9.80 166 ~ B+ BB- 1.21 1.18
Arpoca 08 $ 500 8.125 06.05.2008 495  102.90 103.40 -0.06 -0.11 -009 584  7.90 107 B 1.29 1.25
Bumm-Bunne-lanH 08§ 150 8.5 21.052008 510  101.53 10210 -0.02 -0.07 0.09 7.31 837 254 B+ WR 133 1.28
MMK 08 $ 300 8 21.10.2008 663  102.07 10272 -0.03 -0.06  0.11 6.75 7.84 198 BB- BB WR 1.69 1.64
Cu6HedTb 09 $ 500 10.75 15.01.2009 749  109.55 110.10 -0.05 -0.12 0.05 571  9.81 93 NR BB+ 1.81 1.76
Cesepcrans 09 $ 325 8.625 24.02.2009 789 10351 104.12 -0.05 -0.14 -017 683 833 205 1.95 1.89
CuTpoHmke 09 $ 200 7.875 02.03.2009 795  99.47 10021 -0.07 -0.04 009 814 7.92 337 1.98 1.91
Bbimnenkom 09 $ 450 10 16.06.2009 901  107.83 10857 -0.05 -0.15 0.04 650 9.27 172 BB+ WR 224 2.17
EspasxonguHr 09 $ 300 10.88 03.08.2009 949 10942 110.11 -012 -0.30 -048 683 994 205 2.25 2.17
HOPHWKE/Ib, 09 $ 500 7.125 30.09.2009 1007 102.92 10355 -0.03 0.06 035 595 6.92 127 2.50 2.43
A3MPOM 09 $ 700 105 21.10.2009 1028 113.03 11348 -011 -0.13 014 542  9.29 74 BBB- BBB A3 248 2.41
Meradpo 09 $ 375 8 10.12.2009 1078 103.77 10448 -0.08 -0.19 0.58 6.57 7.71 188 BB BB WR 267 2.59
Beimnernkom 10 $ 300 8 11.02.2010 1141 103.84 104.39 -0.06 -0.15  0.41 661 770 192 BB+ WR 274 2.65
TA3MPOM 10 €1000 7.8 27.092010 1369 11062 111.06 -0.14 -017 -0.30 463  7.05 73 BBB- BBB A3 335 3.20
MTC 10 $ 400 8375 14.10.2010 1386 10536 10596 -0.09 -0.14 060 671 7.95 203 BB- WR 3.30 3.19
Beimnernkom 11 $ 300 8.375 22.10.2011 1759 106.61 10750 0.00 000 000 674 7.86 210 BB- WR 4.03 3.90
Cucrema 11 $ 350 8.875 28.01.2011 1492 105.09 10574 -0.07  0.01 103 740 845 271 B+ BB- 3.40 3.28
MTC 12 $ 400 8 28.01.2012 1857 104.88 10564 -0.11 -014 112 684 7.63 220 B+ 4.16 4.02
lanepes 13 $ 175 10.13 15.05.2013 2330 9963 10163 0.00 000 0.00 1020 10.16 556 422 4.02
Cesepcrans 14 $ 375 9.25 19.042014 2669 10858 109.52 0.00 -0.36 -023 769 852 310 5.47 5.27
Arpoca 14 $ 800 8875 17.11.2014 2881 11654 11688 0.00 030 039 619 7.62 164 5.96 5.78
PX[ 30 12600 rub 8.375 30.06.2012 2011 10325 0.00  0.00 000 000 695 811 61 2.26 2.22
PX[ 30 1000rub 11 30.06.2012 2011  101.38 10175 000 000 0.00 1069 10.85 406 4.49 437
TA3MPOM 12 € 1000 456 09.12.2012 2173 9871 9915 -010 -029 -007 481 462 89 5.31 5.07
"A3MPOM 13-1 $ 1750 9.625 01.03.2013 2255 119.73 12046 0.00 -027 042 577 8.04 113 BBB- BBB A3  4.80 4.67
A3MPOM 13-2 $ 1222 4505 22.07.2013 2398 97.07 9811 000 -0.10 096 565 4.64 105 2.60 253
TA3MPOM 13-3 $ 647 5625 22.07.2013 2398  99.89 100.16 -0.07 005 020 567 563 103 2.35 2.29
A3MPOM 15 $ 1000 5.875 01.06.2015 3077 105.84 106.24 -0.07 015 -057 500 555 107 6.71 6.40
EspasxonauHr 15 $ 750 825 10.11.2015 3239 10353 10418 0.00 017 -050 769 7.97 311 BB BB- 6.44 6.21
"A3IMPOM 20 $ 1250 7.201 01.02.2020 4783 106.00 106.38  0.00 0.00 0.09  6.51 6.79 186 BBB- BBB A3 859 8.32
A3MPOM 34 $ 1000 8625 28.04.2034 9983 12948 130.15 0.00 -044 063 6.34  6.66 156 BBB- BBB A3 1248 1210

WcTounmku: REUTERS

© BaHk MockBbI ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB 16/21



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
roratueHms

42
43
107
183
43
274
47
81
107
193
214
281
431
480
508
552
592
669
672
714
715
1001
550
403
550
673
816
831
866

LEHA

Mokyrka

99.88
100.18
100.19
100.77
100.02

99.88
100.21
100.40
100.19
100.58
101.25
100.71
101.00

Mpopaxa

100.16
100.46
100.52
101.05
100.27
100.50
100.49
100.85
100.52
100.94
101.75
101.13
101.38
100.66
102.97
101.18
101.50
100.60
102.87
102.67
101.75
104.80
98.23

101.26
100.61

0.00

99.96

100.75
102.15
100.75
105.44
101.65
97.34

104.99
103.80
100.50
106.50
107.64
105.75
104.33
106.39
101.20
102.56
102.09
100.97
104.03
102.45
99.66

103.25

U3MEHEHMUE, %
AeHb Hepgeno mecay
0.00 0.04 0.07
0.00 -0.03  -0.21
0.00 -0.01 -0.28
0.00 0.01 -0.24
0.02 -0.01 0.02
0.00 0.10 -0.24
0.00 0.02 -0.17
0.00 0.00 0.00
0.00 -0.01 -0.28
0.00 -0.01 0.08
-0.12 -0.11 -0.21
-0.28 0.00 -0.11
0.00 -0.05 0.23
0.00 0.05 -0.33
0.01 0.18 -0.10
0.00 -0.09 0.00
-0.06  -0.05 0.37
0.00 0.02 0.08
-0.08 -0.05 -0.02
-0.13  -0.06 0.14
0.00 -0.17  -0.23
0.00 0.00 0.31
-0.71 0.00 0.07
-0.01 0.01 -0.11
-0.01 0.14 0.16
0.00 0.00 0.00
-0.04 0.16 -0.26
0.00 0.25 0.19
0.00 -0.05 0.23
0.00 -0.04 -0.06
0.02 -0.05 0.08
0.00 0.22 0.29
0.02 -0.01 0.02
0.03 0.11 0.85
-0.03  -0.27  -0.02
0.10 0.26 -0.38
-0.10 0.00 0.57
0.06 -0.11 0.78
-0.08  -0.19 0.86
0.15 -0.21 0.88
-0.06 -0.24 0.35
-0.02 0.10 1.41
-0.14 0.14 0.86
-0.09 0.20 0.23
-0.10  -0.03 0.53
-0.31 0.29 0.32
0.01 0.00 0.52
0.19 0.20 -0.84
0.00 -0.21 0.54

[OXOOHOCTb,%
K noratw. Tekywasn Crpoa k
benchmark

7.72 6.73 301
6.99 8.98 249
7.9 8.73 302
7.37 8.93 231
6.54 7.75 202
7.94 7.81 286
7.02 9.11 234
6.92 8.96 207
7.9 8.73 302
6.56 7.58 179
6.08 8.17 31
6.28 7.12 60
7.70 8.54 261
8.07 8.12 331
7.79 9.51 302
7.48 7.72 270
5.91 6.44 112
8.02 8.00 325
5.92 7.09 115
5.74 6.74 96
7.34 7.82 256
7.45 9.38 275
6.40 4.50 163
8.38 9.06 326
8.53 8.61 376
7.99 8.00 340
8.37 8.06 360
8.86 8.77 409
8.28 8.87 350
9.60 9.52 482
6.07 7.63 139
8.20 8.42 352
8.53 7.76 385
6.09 7.07 141
6.00 6.67 136
8.62 8.63 398
6.51 7.55 176
5.81 7.01 117
6.48 7.03 183
5.80 6.26 115
6.11 6.80 146
6.42 6.47 177
5.60 6.19 91
0.00 6.13

6.12 6.18 143
6.47 7.25 183
8.16 8.50 352
9.22 8.98 458
6.08 6.11 139

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

PEATUHI

S&P

BBB-

B+

BBB+
BB-

BBB+

B+

BBB

BBB
BBB

BBB+

BBB+

28 pekabpsa 2006 r.

Moody’s Fitch  [iop. net.

B+
B+
B+
NR
B+

B+
B+

BBB+

BBB+

BB+
BBB+

B+

B

BB+
BBB+

AOOPALIUA
Mog. arop

0.10 0.10
0.10 0.10
0.28 0.28
0.49 0.48
0.11 0.11
0.72 0.69
0.11 0.11
0.21 0.21
0.28 0.28
0.48 0.46
2.45

0.72 0.69
1.1 1.07
1.25 1.20
1.31 1.27
1.45 1.40
1.52 1.48
1.71 1.64
1.73 1.68
1.85 1.80
1.83 1.77
1.75 1.72
1.46 1.42
1.03 0.99
1.43 1.38
1.77 1.70
2.04 1.96
2.06 1.98
2.16 2.07
2.16 2.07
247 2.40
3.23 3.1
3.28 3.15
3.45 3.35
3.48 3.38
3.67 3.52
3.92 3.68
4.07 3.96
5.18 5.02
5.30 5.15
5.22 5.07
6.69 6.48
2.79 2.71
3.35 3.25
3.44 3.33
3.41 3.28
3.41 3.26

1343  13.04

Wctounnku: REUTERS
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MupoBoi pbiHOK gonra 7 28 pekabpsa 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 13 100.00 100.50  0.00 0.00 -0.12 1078 1200 533 0.06 0.06
HCMM3 07 $ 100 9.8 22.03.2007 84 9725 9775 000 -226 210 2075 10.08 1595 0.25 0.24
CAHOC 07 $ 40 8.875 11.04.2007 104  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 184 98.00 9850  0.00 026 -051 1333 944 825 0.50 0.47
Kys6accpaspesyronb 0: § 150 9  13.07.2007 197 99.75 100.31 000 -025 -0.29 948  9.02 438 0.51 0.49
CssizHoit 07 $ 50 10.75 28.07.2007 212  100.00 10025 0.00 -050 0.00 10.72 10.75 560 0.56 0.53
Cepbmoii KonTnHeHT 00 § 90 7.25 27.09.2007 273 99.00 100.00 0.00 0.00 000 849 732 323 0.77 0.73
Mupakc pynn 08 $ 100 9.7 27.02.2008 426  100.00 101.00 0.00 025 -037 958 970 452 1.10 1.05
TatcboHabark 08 $ 90 95 28022008 427 99.75  0.00 0.00 -025 -233 9.71 9.52 460 1.11 1.05
AsToBa3 08 $ 250 85 20.04.2008 479 10049 10145 000 -003 008 808 846 340 1.25 1.21
Pycc CtaHgBoaka08 ¢ 85 10 06.06.2008 526  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 724 99.75 100.25 0.00 0.25 153 939 927 467 1.87 1.79
Wpkyt 09 $ 125 825 10.04.2009 834  100.07 10203 -0.05 -003 126 821 8.24 343 2.08 2.01
CAHOC 09 $ 100 7.95 28.052009 882  100.50 101.10  0.00 0.00 106  7.71 7.91 304 2.26 2.18
PBK 09 $ 100 9.5 07.06.2009 892 100.13 100.50 0.00 0.00 -0.37 944 949 485 2.25 2.15

PUHAHCOBbIN CEKTOP
PoccBP 06 2500rub 7.6 29.12.2006 1 100.10 100.20 - 0.00 0.00 7.33 7.59 133 BBB+ 0.36 0.35
WcTtounmkn: REUTERS
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MupoBoi pbiHOK gonra 7 28 pekabpsa 2006 r.

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 70 100 125 155 185 220 255 815
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

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 11 14 17 22 33 48 52 240 250 230 265 365 440 530
2 10 11 15 18 23 28 33 50 57 77 312 275 255 310 400 470 600
3 16 21 26 29 36 38 44 53 67 78 295 300 275 415 455 560 705
5 41 46 48 52 59 62 69 89 102 102 227 230 250 325 360 460 660
7 47 54 54 60 67 72 82 98 107 119 170 195 215 250 320 330 445
10 40 49 59 75 78 94 99 110 129 135 210 275 295 300 340 390 470
30 65 75 85 104 109 114 133 149 159 169 225 310 320 330 350 370 570
®DUHAHCOBbIWN CEKTOP

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
BaHku

1 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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MupoBoi pbiHOK gonra

28 pekabpsa 2006 r.

KpuvBble goxogHocTn emerging markets

7.75 .
7.50 §
g
S
725 | &
7.00 ®
6.75 BRAZIL (BB /Ba2 /BB )
Lo
6.50 ® P -
6.25 UKRAINE (BB- /B1 /BB- ) Pl 9 - i
PERU (BB+ /Ba3 /BB+ )
MEXICO (BBB /Baat /BBB )
6.00
_ . RUSSIA (BBB* /Bas2 /BBB+ )
575
550
525
5.00
475
e o 0] [e]
4.50
425 o US TREASURIES (AAA /Aaa /AAA ) ° MEXICO (BBB /Baa1 /BBB ) o RUSSIA (BBB+ /Baa2 /BBB+)
° TURKEY (BB- /Ba3 /BB- ) ° PERU (BB+ /Ba3 /BB+) ° BRAZIL (BB /Ba2 /BB )
UKRAINE (BB- /B1/BB- ) ° S. AFRICA (BBB+ /Baa1 /BBB+) ° CHINA (A/A2 /A ) Moga. alopauys
40 === Loa. (CHINA (A /A2 IA )
0.0 1.0 20 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0
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 99.77 99.78 -0.39 -0.23 -0.78 4.65 7.99 AAA Aaa
US30YT=RR 95.64 95.61 -0.72 -0.67 2.55 4.78 15.94 AAA Aaa
EU2YT=RR 99.76 99.73 -0.06 -0.09 0.04 3.90 1.90 AAA Aaa
EU10YT=RR 98.50 98.52 -0.34 -0.65 -1.53 3.93 8.48 AAA Aaa
BRAGLB27=RR 140.44 140.56 0.04 0.13 2.12 6.50 10.54 BB Ba2
TRGLB30=RR 154.63 154.63 0.00 -0.04 0.83 7.05 10.33 BB- Ba3
TRGLB10=RR 118.38 118.31 0.00 -0.11 0.27 5.81 2.97 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 30.81 30.81 0.41 0.00 0.00 1.57 B+ B3
RUSGLB30=RR 113.44 113.50 -0.05 0.05 1.40 5.61 7.39 BBB+ Baa2
RUSGLB10=RR 104.56 104.56 0.00 -0.30 0.06 5.41 1.62 BBB+ Baa2
UcTtounnkn: REUTERS
EMBI+ cneag WHOEKC U3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues
EMBI+ 171 -3 408.40 0.04 1.00 10.79 11.10
EMBI+ RUSSIA 94 -3 451.31  -0.10 0.28 5.97 6.09
EMBI+ MEXICO 100 -3 349.86  -0.01 0.36 5.79 6.05
EMBI+ TURKEY 208 -4 259.77 0.07 1.61 7.07 7.23
EMBI+ BRAZIL 195 -4 581.28 0.02 1.01 16.30 15.38

© BaHK MockBbl

WcTounukm: J.P. Morgan Chase, REUTERS
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KoHnTakTHas undopmauua 28 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 NOTEPU KNUEHTA B CBS3W C €e Ucrofb3oBaHueM. 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 MHOPMALIMIO, 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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