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600 6o » Buepa TOprv Ha BHYTPEHHEM [O/JIFOBOM pbIHKE HECKOJIbKO OXWBHMIUCb —
500 "~ CyMMapHblii TOpProsbli OBOPOT B HEroCyaapCTBEHHOM CErMeHTE MO MTOraM [LHs
400 %% cocrasun 7,95 mapa. pyb. Kak u B nepebii pabouuit aeHb, GOMbLIMHCTBO
300 40 JIUMKBUOHbIX BbIMYCKOB 3aKpblZIOCb B MUHYCe, O4HaKO B OTAEJIbHbIX BbIMyCKax CnpocC
200 30 aKTUMBU3UpPOBAJICA. J'Iw,qep no O60pOTaM KOPNOpaTUBHOIrO CEKTOpa, BbINYCK
100 20 obnuraumn ®CK E3C-02 ¢ norawenuem B uioHe 2010 ropa, cHusuncsa Ha 0,15%,
0 10 MJOXOAHOCTb MO LeHe 3aKkpbitua coctasuna 7,16% rogosbix (+5 6.n.). AKTHBHO
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JoxogHocTu py6nesbix obnurauuii
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TNykown 02 Mocksa-39

Toprosancsa 1-i ebinyck FA3-OuHaHc ¢ odepTon ucnosnHeHuem B chespane 2008
roga, notepsswmi 0,02%, noxogHocTb Bbipocna Ha 2 6.n. ao 8,57% roposbix.

» [lo HawWM OueHKaM KanuTanu3alus KOPNopaTUBHOrO CEKTopa BYepa CHU3WNAaCh
Ha 0,04%, myHuumnanbHoro cektopa — Ha 0,07%. CHwkeHWe KanuTanusauuu
cektopa rocbymar coctasuno 0,01%. Kanutanusaums 10 nHambonee NUKBMAHBIX
BbIMYCKOB KOPMOPATMBHOIO cekTopa cHuaunace Ha 0,06%, MyHuumMnanbHoro
cektopa — Ha 0,15%.

» B rocypapctBeHHOM cermMeHTe COCTOSICA  ayKUMOH MO  pasMeLleHuto
pononuutensHoro Bbinycka OM3 A[l 46018, Ha koTopom 6bino pasmeweHo 99%
3asBneHHoro ob6vema (7 mnpg. py6.) Pasmewenue npowno 6e3 npemun Ko
BTOPUUHOMY PbIHKY: AOXOAHOCTb NO CPefgHEB3BEWEHHOM LeHe coctasuna 6,53%
rofloBbIX, MO LIEHE 3aKPbITUs BTOPHUKA JOXOAHOCTb cocTasnsna 6,54%.

» CerogHa M 00 KOHUA 3TOM pabouelt HefeNnu Mbl He >KAEM CYLIECTBEHHOM
aKTMBM3aLUMKM TOProB Ha BHYTPEHHEM [ONMOBOM pbiHKe. Ha [geHeXHOM pbiHKe
coxpaHsieTcs CcTabuibHOCTb, pPYybNEeBOM JIMKBUOHOCTM OOCTAaTOYHO, a CTaBKM
«overnight» uyTb Mo BbillEe YEM BYEPA, HO BCE PABHO OCTAIOTCH HA HU3KWUX YPOBHAX
— 2 -2,5% roposbix.
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Cnpoan Ma3npom A4 k Maanpom 13-1

Cnpagpl pybnesbix KoprnopaTUBHbIX 06nuraLuii
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Cnpag YPCI
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M 06 k OD3 27026

Ho.06 pnek.06 aHB.07
Cnpap Mstepouka 02 k O3 25059

KopnopaTueHbIit cermeHT

Bupxa + P!
®CK ESC-02
P>X[0-0206n
P>X[0-0406n
FA3MPOM A8
Poccenxo3b
FA3MPOM A7
Meuen 206
FA3duH 01
P>XX[-0506n
FA3IMNPOM A4

Poct, %
4.80
2.00
1.50
1.13
1.00

Jugepbl 06opoToB
N3m-e, %

MC, mnH. pyb.
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BenKMnioc-1
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CY-155 106
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3onCenurgl

MKX-02

© BaHk MockBbl

€ D € €D D> €D € €

Mapenve, %

-5.05
-4.91
-4.00
-3.46
-3.02

n BHelLHWe [ONroBble PbIHKM

» Us-treasuries. Ha BHELLHEM [ONroBoM pbIHKE us-treasuries
NPOLEMOHCTPUPOBAIU YMEPEHHOE CHUXKEHWE MOC/e BbIXOAA HeAesNbHbIX AaHHbIX MO
MNOTEYHOMY KPEAUTOBAHWIO, MOKA3aBLUMX CYLLECTBEHHbIM POCT WMOTEUYHbIX 3asBOK.
3asenenus npeaungeHta PepepanbHoro baHka Yukaro Maikna Mockoy Takke He
nobasunM onTMMM3Ma AONrOBOMY pbiHKY. B cBoeM BbicTynneHun oH ykasan Ha
COXpaHeHWe WHQNALMOHHOM Yrpo3bl, HECMOTPSA Ha «MNapy YyAauHbIX C TOUKWU 3PEHUs
MHAALUMOHHBIX  OaHHbIX  MecsAua». YBEPEHHOCTH B TOM, UTO  CHWXeHWe
MHSLMOHHBIX MOKasaTesied Y)Xe CTano TeHAEeHUMEeW, MoKa HEeT, U BO3MOXXHOCTb
NOBbILIEHWUS YUETHOM CTaBKM, MO €ro MHEHWIO, coxpaHseTcs. B HacTosliee Bpems
PbIHOK HACTPOMW/ICA Ha CHWXXEHWE YUYEeTHOW CTaBKM, OAHAKO [OCTaTOYHO Kpenkue
MaKpO3KOHOMMUUYECKHE [aHHble SBHO OTHANAOT 3Ty NepCrneKTUBY W 3acTaBasioT
YUaCTHUKOB pblHKa MOCTENEHHO nNepecMaTpuBath OXuAaHusa. Kak nokasbiBatoT
dhblouepcbl Ha cTaky fed funds, BEpOATHOCTb CHWXXEHWUs CTaBkW Ha 25 6.n. fo mas
2007 ropa ceWuac oueHuBaeTca pblHKOM Bcero B 4%, BEPOATHOCTb €e CHUXKEHHUA
no ceHtabps — B 64% no cpasHeHuio ¢ 76% Bo BTOpHMK. B Hauane aHeaps 100%
pbiHKa OblNO YBEPEHO B CHUXKEHWH YYETHOW CTaBKW Ha 25 6.n. K ceHTabpIo.

C yTpa KpvBas [OXOAHOCTEW BbIFNAAMT chnepylowmm obpasom. [oxogHocTH 2-
netHux obnuraumi coctasnsiot 4,82% rogosbix (+2 6.n. N0 CpaBHEHWIO YTPEHHWUMU
ypoBHsAMU cpeapl), 5-netHux — 4,68% (+2 6.n.). 10-netHre obnurauuii Topryiotcs
Ha ypoeHe 4,69% ropmosbix no goxogHoctu (+3 6.n.), 30-neTHMe — Ha ypoBHe
4,77% ropoebix (+3 6.1.).

» CerogHa 3HauMMOM MaKpocTaTUCTUKM He nybnukyetca. Ha Tekyuwen Hepmene B
LUEeHTpe BHWUMaHWs OyoyT [AaHHble NO  PO3HWMUHBIM MpoAaXkam 3a  [fekabpb,
nybnanKyemble B NATHULY.

» Emerging markets. B cpegy WHOeKC  cyBepeHHbIX  eBpoObG/Mraumi
paseuBatolmxcs ctpaH EMBI+ ynan va 0,07%, a ero cnpag cysuncsa go 178 6.n. (-
1 6.n.). Unpexc espoobnuraumit EMBI+ Poccus notepan 0,16%, cnpag wvHaoekca
coctasun 105 6.n. (+1 6.n.). Espoobnuraumm «Poccus-30» Ha paHHbI MOMEHT
Toprytotca Ha yposHe 112,75/112,875 npoueHTOB OT HOMMWHana CO CMP3AOM K
UST-10 8 102 6.n. OcHoBHOM HWHAMKaTOp pbiHka Bpasunun — espoobnurauyuu
«Bpaaunusa-40» Ha Tekywmii MoMeHT ToprytoTcs Ha yposHe 132,375/132,75% ot
HoMuHana co cnpagom k UST-30 8 132 6.n.

M Cratvcruka peika gonra

» Wrorn pekabps. bnaronpusTHa KOHBIOHKTYpa Ha BHYTPEHHEM [LOMIrOBOM PbiHKE
npUBeENa K POCTy CNpoca Ha MHCTPYMEHTbI C (PUKCUPOBAHHOW 4OXOLHOCTbIO U POCTY
KOTUPOBOK pyOneBbix obauraumii. Mo HalwuM oueHKkam, no uToram aekabps nonHas
[IOXOHOCTb (M3MEHeHHe LieHbl W MIOC KYMNOH) CeKTopa KOPrOpaTHBHbBIX OOJ/MraLmii
coctasuna 0,74% (9,26% ropoebix), obnuraumit pervoHos - 0,97% (12,25%
rogosbix). CoBokynHbii goxopn obnuraumin roccektopa coctasun 0,68% (8,51%
rofoBbIX).

Mpu 3Tom Haubonee AMKBUAHbIE (DUILKM B KOPMNOPATUBHOM CEKTOPe MPUHEC/H
uneectopam 0,89% (11,23% ronosbix), B cektope obnuraumit pervoHos 1,98%
ronosbix (24,93% roposbix). [ocymapcTeeHHble OOMMrauMM NPUHECHW [OXOM B
0,27% (3,34% ronosbix).

» Tocponr. Buepa MuHduH 06bsBMA O TOM, 4TO 06bEM BHYTpeHHero gosra PO B
rocbymarax Ha koHey 2006 ropma coctasun 1,028 TtpaH py6 (+20,8% x 2005 r.).
O6bemM pbIHOUYHOM YaCTW rOCYAapCTBEHHOrO Aoara B obOpauieHuM, no gaHHbiM LB
Bbipoc Ha 21,3% po 875,6 mapa. pyb. CpenHessgelleHHas [OXOAHOCTb MO
noptpento OD3 cHusunach no gaHHbiM LB Ha 21 6.n. go 6,57% roposbix.
CeronHa raseta «Bepomoctu» coobuwmna, uto npeacepartesb nNpaBWTENbCTBA
Muxanun ®pagkoe Buepa MNOAMUCAN PAaCMOPSXKEHWE O BbIMyCKE B 3TOM rogy
rocbymar Ha 305 mnpa. pyb. Moutn ase TpeTw 3auMMcTBOBaHWM — gao 225 mapg.
py6. — npugetca Ha OD3, a 80 mnpa. py6. — Ha ICO. B 3atom roay obbem
amuceumn rocobnuraumii coctasun 238,4 mapga. pyb., us Hux OD3 6bino pasmelleHO
Ha 186 mnpa. pyb., a F[CO — Ha 52,4 mnpg. py6. O6bem norawenui coctasut 80
mnpa. pyb6.

» KopnopartusHblii, cybdenepanbHbiii U MyHULUNANbHBIA JOAT

Mo HawwuMm oueHkam, 0ObeM pbiHKA HEerocynapcTBeHHbIXx obnurauui B obpaleHuu
Ha MMBB ebipoc B npownom roay Ha 72% v poctur 1087,6 mapa. py6. MNpu atom
PbIHOK KopnopaTtueHbix obnuraumit sbipoc Ha 85,5% no 880 mnpa. pyb., pblHOK
obnuraumii pervoHos Bbipoc Ha 31,4% no 208 mnpa. py6.

Mbi >kgem, uto K koHuy 2007 rosa obbeM pbiHKa KOpPNoOpaTUBHbIX OBAMraumi
coctasut nopsaka 1186,8 mnpg. pyb., a obbem pbiHKa OOAMrauWi perdoHoB —
okono 300 mnpa.

ExeAHeBHbIN 0630p AONTOBbIX PbIHKOB 2/21



JonroBble PbIHKK

HoBocTn u KoMMeHTapum 11 auBapsa 2007 r.

Cnpag Poccuu-30 k UST-10, 6.n.
138

135
132
129
126
123
120
117
114
11
108
105
102

99

96

93

920

nioH-06 non-06  aer-06

£

ceH-06 okT-06 Hos-06 pek-06 ans-07
Cnpagel EMBI+ n EMBI+Poccus, 6.n.

135 285

130 270

125 255

120 240

115
225
110
210
105
100

95

® ©
[S I

90 165

85 150
wioH.06 non.06 aer.06 ceH.06 okT.06 HOs.06 pek.06 sHB.O7
EMBI+ Poccus EMBI+

[loxoaHocTu eBpoobnurauuii emerging markets
9.0

8.8
85
8.3
8.0
7.8
75
73
7.0
6.8
6.5
6.3

6.0

MioH-06 union-06  aer-06 ceH-06 okT-06 HOA-06 nek-06 sHB-07
p 40 Me 34 Typuus-36

u

Crasku LIBOR (USD), %
5.70
5.55
5.40
5.25
5.10
4.95
4.80

4.65

¢

4.50
nioH-06 uon-06  aer-06
LIIBOR 12 Month

ceH-06  okT-06
LIIBOR 3 Month

HoA-06 pnek-06 sHB-07
Fed Funds Futures, Hos.07

© BaHk MockBbl

M Sxorommka Poccin

» Crabdong. Mo gaHHbIM MunduHa pasmep ctabgonga Ha 1 ausaps 2007 roga
paBHsisica B pybneBom akeuBaneHte 2346,92 mnpa. pybnei. Takum obpasom, 3a
rog ctabcoHp ysenuunncs bonee uem B gBa pasa — ¢ $43,0 mnpga. o $89,1 mapa.
B HacTtynuewem rogy ctaboHa, nNo HalMM OLEHKaM, yeBeauuutcs no 3,75 TpaH.
pybnei ($144 mnpa.) m coctasut okono 12% BBIl. OgHako B 3TM pacueTbl Mbl
3aKknajplaeM NporHo3 LeH Ha HedTb Ha yposHe $60 3a Gappenb, uTo B ceeTe
NocneaHUX TEHAEHUUI BbIFNALWT HECKOJIbKO ONTUMUCTUUYHO.

Mo paHHbIM MuHHUHA pacuyeTHas AOXOLHOCTb 3a NEPUOA Pa3MeLLeHUs CPencTs
ctabcoHpa B MHOCTpaHHble akTuebl (¢ uionsa 2006 roga) coctaeuna 9,84% ropoebix
B ponnapax CLUA. Ha Haw B3rnsg, KOPOTKMM NepUOn Pa3MeELLeHWs CPeacTs
ctabgoHaa He No3BO/AET MOKa AenaTb Kakue-nubo BbiBOAbl 00 3hHEKTUBHOCTH
ynpasneHus.

ExeAHeBHbIN 0630p AONTOBbIX PbIHKOB 3/21



JonroBbie pbIHKK Kanenpapb cobbiTun 11 auBapsa 2007 r.

274 e pyona 336 .' KANEHOAPbL COBbITUM HA ONTOBOM PbIHKE

- CErogHA
’ 33.9 15.01.07 BeixoaHoit aeHb B CLUA. leHb MapTtuHa Miotepa Kurra
27.0 18.01.07 OuepepHoe 3acenaue baka AnoHuM. PaccMoTpeHue Bonpoca 06 M3MeHeHUM y4eTHOM CTaBku
30.01.07
2.8 34.2 21,0107 OyepepaHoe 3acegaHue komuccun FOMC. PaccmoTpeHue Bonpoca 06 U3MEHEH!UM y4eTHOM CTaBkv
«s ] KANEHOAPL NEPBUYHOTO PhIHKA
264 NlaTa OMUTEHT, Cepus Bbinycka O6beM, MIH. Cpox YTP/YTM (nportos Pas6poc
348 obpalLeHust OpraH13aTopoB)
26.2 CErogH<
35

26.0

.1
mioH.06 wmon.06 aer.06 ceH.06 okT.06 HOA.06 pek.06 sHB.07 n CTATI/ICTMKA CLUA

pybnb/nonnap py6nb/eBpo (wkana cnpasa)

Mocn. Oxupaemoe  [Mpownoe  dakTnyeckoe

[ata Mokasatens
nepuog 3HauyeHMe  3HaueHue 3HaueHme
121 Ruranai@ ganioTbix pukos 1.24 02.01.07 Wrpexc lenosoit aktueHocTi (Manufacturing ISM) nex.06 50.00 49.50 51.40
120 i -
04.01.07 WHpexc ﬂe]joaow akTMeHocTH B chepe yenyr (ISM non 1eK.06 57.00 58.90 5710
119 1.26 manufacturing)
118 -
05.01.07 CraTticTiKa pbiHka TpyAa - Yvcno HoBbIx pabounx mect 11eK.06 110 000 154 000 167 000
17 128 (Non-farm payrolls)
116 R
05.01.07 CratucTiKa pbiHka TpyAa - YpoBeHb GeapabotuLybl 1ek.06 450% 4.50% 4.50%
15 130 (Unemployment)
4 10.01.07 ToproBblit 6anaHc (canbgo, Mnpa. Aonn. ) H0s.06 -59.50 -58.80 -58.20
"3 132 CErogH# Canbpo efepanbHoro GrompkeTa, Mnpz. Aomnn. nek.06 26.00 11.20
12 120107 VMnopTHble LeHbI fex.06 0.20%
m 130 12.01.07 OKCNOPTHbIE LieHb! nex.06 0.40%
110 .
100 12.01.07 Retail sales, ucknioyas asTomo6unm, m-t-m nek.06 1.00%
MOH-06 Mion-06 aBr-06 cen06 okr-06 HO®-06 aek.06 sHB-07 12.01.07 Posndtble npopaxi (Retail sales), m-t-m Aex.06 1.10%
JPYIUSD — USD/EUR (wkana cnpasa) 17.01.07 VHnAums B npombilwneHHoM cextope (PPI) nex.06 2.00%
17.01.07 WHdnsiyms - Core PPl (oumiLeHHas OT BNUSIHUS LieH Ha 1eK.06 1.30%
NPOLOBOMLCTBUE W SHEPrETUKY)
Hedtb
79.0 17.01.07 VIHAEKC NPOMBbILLNIEHHOTO NPOU3BOACTCTBA nek.06 0.20%
77.0 .
75.0 17.01.07 Cuer fBmxeHus kanutana (Capital Net Flow), mnpa. Hos.06 8230
73.0 aonn.
;;'g 18.01.07 WHdnsiyns - Vinaeke notpebutensckux ueH (CPI) nex.06 0.00%
2;.8 18.01.07 WHdnsiyus, 6e3 yyeTa LieH Ha 3HeproHocUTenm 1 £1eK.06 0.00%
63-0 npogoBonbcTaue (core CPI)
51:0 18.01.07 Real Earnings nek.06
59.0
57.0
55.0
53.0
51.0
49.0
47.0
45.0
wioH-06 wmon-06 aer-06 ceH-06 okT-06 Hos-06 paek-06  aHB-07
Brent Urals
3onoto
675
665

655
645
635
625
615
605
595
585
575
565

<

555
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JonroBbie pbIHKK

KaneHgapb cobbiTum

KaneHgapb nnaTtexen no obnuraunam

11 auBapsa 2007 r.
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[vkas Opxupes, 01
MMK-TpaHc, 01
MMK-TpaHc, 01
KasaHb, 02
Yysawms, 03

AVXKK, 03

003 27019

0d3 46003

ALBK, 03
FA3MPOM, 03
[A3MPOM, 03
VHIMPOM, 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

003 25057

COHO3 6aHk, 01

AK BAPC, 02
BHewToprbank 05
EBPP, 02
Motosunux. 3asogpl, 01
PXQ, 05
CeBepcranb-AsTo, 01
Cesepcranb-AsTo, 01
YXK, 01
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Pyb6neBble obnurayuu 7 7 11 auBapsa 2007 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 99.26 99.17 99.35 0.00 0.00 0.43 - - 0.30

OBP 03 0.0 - - 22.09.2009 15.06.2007 97.91 97.83 97.99 0.00 0.00 -1.97 - - 0.79

0®3 25057 0.5 40817 7.40 20.01.2010 - 103.75 103.75 103.95 -0.87 0.00 029 1561 7.13 6.17 - 2.71 2.55
O®3 25058 51.6 40655 6.30 30.04.2008 - 100.74 100.65 100.74 0.13 0.00 0.08 12.08 6.25 5.83 - 1.25 1.18
0?3 25059 73.5 41000 6.10 19.01.2011 - 9995 9992 9995 0.01 0.00 027 1287 6.10 6.26 - 3.56 3.35
0®3 25060 0.0 40733 5.80 29.04.2009 - 99.70 99.56 99.84 0.00 0.00 005 11.12 582 6.07 - 2.15 2.02
0?3 26198 58.8 42117 6.00 02.11.2012 - 98.05 97.86 98.10 -044 000 0.33 11.01 6.12 6.41 - 5.02 4.72
O®3 27019 0.0 8800 10.00 18.07.2007 - 103.50 0.00 103.50 0.00 0.00 -0.43 4795 9.66 3.16 - 0.49 0.48
0®3 27020 0.0 8800 10.00 08.08.2007 - 10410 0.00 0.00 0.00 0.00 -0.01 42.19 961 2.78 - 0.55 0.54
0w®3 27025 0.0 25806 6.00 13.06.2007 - 100.23 100.17 100.29 0.00 0.00 -0.31 4.60 5.99 5.55 - 0.42 0.40
O®3 27026 0.0 16000 7.00 11.03.2009 - 101.10 100.50 101.69 0.00 0.00 030 5.37 6.92 6.15 - 2.02 1.91
O®3 46001 21.5 60000 10.00 10.09.2008 - 103.70 103.70 103.81 -0.19 0.00 -0.52 7.67 9.64 5.93 - 0.88 0.83
0®3 46002 0.0 62000 9.00 08.08.2012 - 110.00 109.80 110.20 0.00 0.00 0.68 3625 8.18 6.24 - 3.94 3.71
O®3 46003 19.4 37298 10.00 14.07.2010 - 110.75 110.70 110.76 -0.09 0.00 0.14 4795 9.03 6.12 - 2.58 243
O®3 46005 0.0 27477 0.00 09.01.2019 - 46.72 000 4718 000 000 152 0.00 0.00 7.00 11.24 10.50
0®3 46014 222 58290 9.00 29.08.2018 - 109.38 109.33 109.38 0.26 0.00 0.37 29.34 8.23 6.40 - 5.32 5.00
O®3 46017 56.4 80000 8.50 03.08.2016 - 106.50 106.40 106.50 0.00 0.00 0.33 13.04 7.98 6.49 - 6.59 6.19
0?3 46018 7828.7 62878 9.00 24.11.2021 - 111.80 111.70 111.80 0.17 0.00 040 6.90 8.05 6.52 - 8.65 8.12
O®3 46020 136.9 30000 6.90 06.02.2036 - 102.90 102.85 102.90 -0.10 0.00 0.57 27.79 6.71 6.78 - 12.66 11.86
Bcezo 303.9 589793

WcTounnkn: REUTERS, pacyetbl BaHka MockBbl
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Pyb6neBble obnurayuu 11 auBapsa 2007 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 - 10250 0.00 102.85 -0.49 -0.49 -0.24 22.06 946 7.84 - 140 130
KasaHb, 02 7.06 1000 10.00 11.04.2007 - 100.62 100.66 100.78 0.19 0.19 0.05 2466 9.94 7.73 - 025 0.23
KpacHosipck, 05 0.02 1000 8.50 18.10.2008 - 101.00 101.00 10120 0.00 0.00 3.38 1956 842 7.46 - 166  1.54
Hosocnbupck, 03 0.00 1000 13.00 14.07.2009 - 11150 000 0.00 0.00 000 -176 0.36 1166 7.24 - 224  2.09
Tomck, 01 0.00 300 12.00 22.11.2007 - 103.98 0.00 10398 0.00 000 142 6.31 1154 7.41 - 0.82 0.77
Ydpa, 04 0.09 500 10.03 03.06.2008 - 103.15 103.15 103.35 -0.43 0.00 0.05 9.89 972 7.74 - 133 1.23
WTtorn ToproB cy6denepanbHbIMM o6nurauusamm

BalkopToctaH, 04 0.52 500 8.02 13.09.2007 - 100.80 100.80 0.00 0.00 000 0.10 2593 7.96 6.88 - 0.65 0.61
Benropoackas o6n., 04 0.00 320 14.00 29.04.2008 - 106.65 106.30 107.00 0.00 0.00 -3.86 28.00 13.13 827 - 121 112
Benropoackas o6n, 31001~ 0.00 2000 8.38 10.11.2010 - 101.36 101.36 101.69 0.00 0.00 -0.12 12.86 827 820 - 328 3.03
Bonrorpaackas 061, 01 0.00 600 11.99 11.06.2009 - 104.08 103.90 104.25 0.00 0.00 8.87 1152 8.14 - 137 127
Bonrorpapackas o6n. 35001 = 0.00 700 12.00 17.06.2010 - 10543 10525 10560 0.00 0.00 142 6.58 11.38 8.02 - 178  1.64
BopoHexckast 0611. 01 0.00 600 13.00 15.12.2007 - 105.30 105.10 10549 0.00 0.00 -047 9.97 1235 7.24 - 0.88 0.82
Boponexckas 0611. 02 0.00 500 13.00 18.06.2009 - 109.43 107.96 11090 0.00 000 -045 890 11.88 8.01 - 217  2.01
Wpkytckas obn., 01 0.00 700 10.50 22.07.2007 - 101.13 101.00 10125 0.00 0.00 -0.09 17.52 10.38 7.95 - 0.50 047
MpkyTckas o6n. 31001 0.00 1500 9.50 17.12.2009 - 101.72 101.60 101.84 0.00 0.00 0.00 3.96 9.34 8.16 - 158 146
MpkyTckas o6n, 31002 0.00 900 8.00 23.10.2008 - 99.81 99.66 9995 000 0.00 -0.15 1350 8.02 8.17 - 099  0.91
Kanyxckas o6n., 01 0.00 300  9.00 24.12.2007 - 0.00 0.00 0.00 0.00 4.19

Kapenus, 34009 0.00 2000 8.40 02.06.2010 - 100.14 000 0.00 -99.00 000 -0.16 805 839 8.12 - 269 249
Kuposckas 061, 01 0.00 400 8.39 22.12.2008 - 100.65 100.50 100.79 0.00 0.00 0.05 295 834 8.15 - 138 1.8
Komn, 05 0.00 500 13.00 24.12.2007 - 105.36 104.76 10595 0.00 0.00 -0.14 6.05 1234 7.33 - 091 0.85
Komn, 06 0.02 700 13.50 14.10.2010 - 116.00 116.00 116.15 0.09 0.00 -0.39 3255 1164 7.18 - 3.07 287
Komu, 07 0.00 1000 10.00 22.11.2013 - 105.87 104.78 106.95 0.00 0.00 -287 13.15 945 797 - 490 454
Komu, 08 0.00 1000 9.00 03.12.2015 - 96.58 9515 101.00 0.00 0.00 -027 3132 932 813 - 596  5.51
Koctpomckas o6n., 04 0.00 800 12.00 11.03.2008 - 10452 0.00 108.00 0.00 000 -127 953 1148 7.27 - 110  1.03
KpacHosipckui kp, 34003 7.96 3000 7.00 01.10.2008 - 99.40 99.30 9950 -0.30 0.00 028 1879 7.04 7.24 - 117 1.09
KpacHogapckuii kpai, 01 0.00 1000 10.00 15.05.2007 - 101.14 101.00 10127 0.00 0.00 -028 1562 9.89 6.51 - 034 0.32
JlenuHrpapckas o611, 02 0.00 800 14.01 08.12.2010 - 123.35 121.53 12550 0.00 0.00 -1.16 10.36 11.36 7.20 - 320 299
Jlenunrpapckas o6n. 03 0.67 1300 12.50 05.12.2014 - 130.00 128.15 138.00 1.44 0.00 -0.31 890 962 7.26 - 557 5.20
Mockosckas 06r., 03 0.00 1000 11.00 19.08.2007 - 102.90 102.70 103.10 0.00 0.00 -0.42 4310 1069 6.12 - 058 0.55
Mockosckas 06n., 05 8.07 12000 10.00 30.03.2010 - 107.57 107.40 107.63 -0.03 0.00 042 2034 9.30 656 - 212 1.99
Mockosckast 061., 04 0.00 9600 11.00 21.04.2009 - 109.60 109.30 109.90 0.00 0.00 0.25 23.51 10.04 6.59 - 2.02 1.89
Mockosckasi 06r., 25006 2.07 12000 9.00 19.04.2011 - 107.80 107.70 107.83 0.19 0.00 0.27 1923 835 6.98 - 361  3.37
Hwxeropoackas o6n. 02 0.00 2500 10.24 02.11.2008 - 103.38 103.20 103.55 0.00 0.00 -0.19 1936 9.91 6.89 - 1.06  0.99
Hosocubupckas o6n. 02 0.00 2000 13.30 29.11.2007 - 103.48 101.95 10597 0.00 0.00 -024 1494 1285 947 - 0.84 0.77
Camapckas o6n., 02 0.00 2000 6.82 09.09.2010 - 97.95 96.50 9955 0.00 0.00 030 504 696 7.68 - 325 3.02
Camapckasi 06r1., 03 1213 4500 7.60 11.08.2011 - 101.05 101.00 101.15 -99.00 0.00 0.64 1145 752 7.3 - 388  3.60
Teepckast 0611., 03 0.00 800 7.95 30.11.2008 - 100.29 100.05 100.52 0.00 0.00 0.27 871 7.93 8.01 - 176  1.63
Tomckas 06n., 03 0.00 600 10.00 13.10.2007 - 102.10 101.90 102.30 0.00 0.00 -0.75 2438 9.79 7.19 - 073 0.68
Tomckas o6n, 34026 0.00 900 8.00 09.11.2009 - 99.50 99.25 99.75 000 0.00 010 1359 804 7.5 - 214 1.99
Tynbckasi 06n., 31001 0.00 1500 8.50 28.06.2009 - 102.85 102.70 103.00 -99.00 0.00 0.39 279 826 7.43 - 225  2.09
Yamyprckas pecr, 01 27.43 1000 820 27.12.2008 - 100.49 100.30 100.49 0.14 0.00 -0.24 3.15 816 8.08 - 185 1.71
Xabaposckuit kpait, 06 0.00 1000 8.00 24.11.2009 - 100.78 100.55 101.00 0.00 0.00 0.10 1030 7.94 7.33 - 183 170
XMAO, 02 0.00 5000 12.00 27.05.2008 - 107.77 0.00 107.77 0.00 0.00 -0.08 1479 1113 6.12 - 130 1.22
Yysaiums, 03 0.00 500 9.50 13.04.2007 - 100.65 000 0.00 0.00 000 0.00 2368 944 7.08 - 025 0.23
Yysaiwms, 04 0.00 750 12.33 27.03.2009 - 110.01 108.50 0.00 0.00 0.00 0.01 3581 1121 7.46 - 195  1.82
Yysaiuwms, 05 0.00 1000 7.85 05.06.2011 - 101.99 101.81 102.17 -99.00 0.00 0.22 7.53 7.70 7.44 - 379 353
Akytns, 03 0.00 800 12.00 17.06.2008 - 105.65 105.00 106.29 0.00 0.00 -1.10 7.23 11.36 8.03 - 133 1.24
Akytns, 05 0.00 2000 8.00 21.04.2007 - 101.95 000 000 0.00 000 157 1819 7.85 0.94 - 027 027
Akytns, 06 0.00 2000 10.00 13.05.2010 - 107.25 107.12 107.38 0.00 0.00 0.33 1507 932 7.24 - 241 224
Axkytust, 35001 0.00 2500 7.95 11.04.2013 - 102.35 000 000 0.00 000 064 1808 7.77 7.61 - 427 397
AHAO, 01 0.00 1800 10.00 03.08.2008 - 105.00 0.00 0.00 0.00 000 -028 4329 952 6.69 - 143  1.34
Apocnasckas o6n., 02 0.00 1000 12.78 03.07.2007 - 103.04 99.00 0.00 0.00 000 -035 280 1240 6.40 - 047 044
Apocnasckas o6n., 04 0.11 1000 10.50 26.05.2009 - 107.70 0.00 107.70 1.51 000 -1.00 1352 975 6.74 - 215  2.02
fApocnasckas o6n., 05 0.00 500 7.75 30.12.2008 - 99.40 99.20 9960 0.00 000 -0.35 255 7.80 8.12 - 186  1.72
Mocksa 42 0.00 3000 10.00 13.08.2007 - 10520 000 000 0.00 000 0.00 1589 9.51 1.13 - 057 057
Mocksa 31 0.00 5000 10.00 20.05.2007 - 101.25 100.00 102.50 0.00 0.00 -0.39 13.97 9.88 6.56 - 035 0.33
Mocksa 40 0.00 4000 10.00 26.10.2007 - 10320 0.00 0.00 000 0.00 -058 4.93 969 541 - 068 0.65
Mocksa 43 0.00 5000 10.00 17.05.2008 - 107.00 000 0.00 0.00 000 -093 1479 9.35 470 - 127 1.21
Mocksa 29 247 5000 10.00 05.06.2008 - 10510 104.80 10550 -0.28 0.00 -0.33 9.86 9.51 6.24 - 133  1.26
Mocksa 36 0.00 4000 10.00 16.12.2008 - 106.13 106.00 106.25 0.00 000 046 6.85 942 6.68 - 180  1.69
Mocksa 47 0.00 5000 10.00 28.04.2009 - 107.37 0.00 112.00 0.00 0.00 -0.69 2027 931 6.06 - 205 1.94
Mockga 41 0.00 5000 10.00 30.07.2010 - 108.03 107.85 10820 0.00 0.00 0.09 44.93 926 6.47 - 299 281
Mocksa 38 1.12 5000 10.00 26.12.2010 - 112.30 11220 112.35 0.02 0.00 -0.16 4.11 890 6.54 - 339  3.19
Mocksa 39 23.86 5000 10.00 21.07.2014 - 109.95 109.85 110.10 0.05 0.00 0.77 47.40 9.10 6.68 - 550 5.16
Mockga 44 13.19 20000 10.00 24.06.2015 - 109.90 109.85 110.00 -023 000 0.60 466 9.10 6.69 - 6.23 584
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.
0.05 10000
16.70 5000
0.00 5000
0.00 5000
0.00 6000
0.00 2000
0.00 1000
0.50 7000
0.30 1500
0.00 500
0.00 1500
0.00 5000
0.80 3000
9.00 1500
16.63 5000
0.52 1500
0.00 500
0.00 1500
34.87 7000
0.00 5000
10.37 7000
0.00 2300
0.00 3000
2.05 2000
0.00 1500
0.00 1000
0.00 1500
0.00 1500
0.00 3000
0.00 2250
0.00 2000
0.00 3000
0.00 2000
0.00 2000
0.00 1500
0.00 3000
0.00 500
0.00 1000
0.00 600
0.01 3000
0.00 2000
0.52 2000
0.30 3000
6.46 5623
0.00 700
1.70 1500
0.41 3500
0.93 5000
51.84 1500
0.00 1000
2.43 1300
0.20 500
0.00 1000
0.00 3000
9.89 2000
0.00 1200
0.00 1000
0.00 3000
0.00 5000
0.00 6000
0.00 600
0.00 2000
139.01 5000
0.00 3000
0.00 3000
1.01 3000
0.00 5000
0.00 1000
1.02 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

100.00
104.15
100.95
100.70
101.23
101.13
102.85
99.35

100.10

LEHA

Mokynka

Mpopaxa

103.95

102 50
101.59
100.98
100.98
0.00
102.90
100.10
102.45
101.85
0.00
101.82
0.00

100 00
99.80

102.70

N3MEHEHME,%

fieHs Hepens  mecsil

-0.18 0.00 0.12
-0.24 0.00 0.19
0.00 0.00 -0.25
-0.20 0.00 0.1
0.00 0.00 0.50
0.00 0.00 0.00
0.00 0.00 0.83
-048 0.00 -0.31
-0.21  0.00 0.20
0.00 0.00 -0.48
0.00 0.00 0.13
0.00 0.00 0.39
-0.23 0.00 0.10
020 0.00 -0.12
-0.25 0.00 0.34
-0.26 0.00 -0.04
0.00 0.00 -0.22
0.00 0.00 -0.05
-0.10 0.00 045
0.00 0.00 -0.50
-0.14 0.00 0.44
0.00 0.00 0.15
0.00 0.00 0.20
-0.24 0.00 0.15
0.00 0.00 -0.11
0.00 0.00 0.00
0.00 0.00 -0.17
0.00 0.00 -0.15
0.00 0.00 0.05
0.00 0.00 -0.15
0.00 0.00 -0.48
0.00 0.00 0.02
0.00 0.00 -0.30
0.00 0.00 0.20
0.00 0.00 0.28
0.00 0.00 -0.21
0.01 000 0.29
0.00 0.00 -0.96
0.00 0.00 -0.48
-0.05 0.00 -0.24
0.00 0.00 -0.10
-0.15 0.00 0.15
-0.05 0.00 -0.15
-0.83 0.00 0.66
0.00 0.00 0.25
-0.30 0.00 -0.20
-0.08 0.00 0.07
-0.34 0.00 0.41
-0.15 0.00 -0.10
0.00 0.00 -0.15
-0.38 0.00 -0.12
0.00 0.00 -0.24
0.00 0.00 0.29
0.00 0.00 0.82
-0.30 0.00 -0.02
0.00 0.00 0.10
0.00 0.00
0.00 0.00 -0.29
0.00 0.00 0.41
0.00 0.00 -0.10
0.00 0.00 2.00
0.00 0.00 0.01
-0.18 0.00 0.19
0.00 0.00 -0.60
0.00 0.00 0.22
0.00 0.00 -0.20
-0.05 0.00 0.04
0.00 0.00 0.00
-0.29 0.00 -0.20

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

11 auBapsa 2007 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
3822 811 7.81 - 0.02 0.02
3311 7.89 6.82 - 2.7 2.54
1911 751 6.33 - 0.73 0.68
29.13 6.90 6.76 - 2.33 2.19
993 7.16 6.88 - 2.61 244
9.08 9.64 8.60 - 0.88 0.81
3.92 1045 8.88 - 1.43 1.31
6.59 9.31 - 985 1.79 1.63
1041 949 9.77 - 1.53 1.39
36.18 9.50 9.04 - 0.12 0.11
250 8.30 - 859  2.02 1.86
133 783 733 - 3.85 3.58
23.31 10.23 9.17 - 0.27 0.25
540 9.80 - 0.44 0.41
27.67 7.60 - 762 422 3.92
2232 9.64 - 9.03 0.74 0.68
4159 1144 750 750 0.14 0.13
3120 949 823 - 1.1 1.02
506 7.08 7.02 - 1.82 1.70
530 861 6.47 - 0.92 0.86
339 796 7.16 - 3.07 2.86
838 823 7.36 - 2.60 242
8.09 8.08 - 745 179 1.66
8.49 8.64 - 8.17 293 2.71
825 851 8.09 - 1.64 1.52
14.98 7.03 - 360 0.29 0.28
9.78 8.26 - 6.77  0.38 0.36
2314 920 549 - 0.25 0.24
2154 9.00 7.06 - 1.20 1.12
1220 8.81 9.10 - 0.80 0.73
205 1221 7.38 - 0.48 0.45
18.90 9.04 7.84 - 1.23 1.14
23.87 7.84 7.87 1.59 1.48
11.61 8.51 8.01 - 2.16 2.00
1.01 748 7.08 - 0.51 0.47
10.39 9.05 - 7.41 1.08 1.01
575 14.00 13.92 0.46 0.40
38.24 14.23 - 15.95 0.69 0.60
2092 11.62 845 - 0.31 0.29
18.89 9.80 7.64 - 0.78 0.73
2090 9.03 7.85 - 1.20 1.12
10.78 8.15 - 7.99 1.75 1.62
26.01 8.32 - 8.06 1.99 1.84
54.44 1213 8.00 - 2.20 2.04
1.87 9.73 9.98 - 2.02 1.84
44.30 10.50 9.93 - 0.08 0.07
28.07 10.67 - 8.02 0.72 0.67
6.90 970 8.43 - 1.71 1.58
3544 966 9.23 - 1.91 1.75
51.01 10.57 - 846  0.50 0.46
14.36 10.64 - 9.01 0.36 0.33
270 12.28 11.37 - 0.23 0.20
12.72 10.76 10.58 - 0.85 0.77
36.37 11.53 - 15.71  0.65 0.56
3140 8.85 957 - 1.93 1.76
4430 11.01 - 1142 0.57 0.51
140 116 12.92 - 1.35 1.19
857 9.05 8.06 - 1.36 1.26
11.18 797 6.77 - 0.36 0.33
2190 719 7.24 - 1.60 1.49
15.45 1152 9.46 - 0.84 0.77
723 564 8.80 - 0.85 0.78
483 8.31 - 8.20 3.04 2.81
288 808 7.63 - 0.46 0.43
392 590 8.88 - 2.29 2.10
29.30 10.02 - 6.80 0.22 0.20
30.71 7.93 - 780 1.05 0.98
1042 975 9.90 - 0.87 0.79
547 931 - 8.00 1.24 1.15

McTounnkn: REUTERS, pacyetbl BaHka Mocksbl
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Pyb6neBble obnurayuu 11 auBapsa 2007 r.

OMUTEHTDI OBbEMbI MOrALUEHUME/ BbIKYI LUEHA MW3MEHEHUE,% O0OXOOHOCTb,% [OHPALUA
n?nioizg MJ?pG[:[]_’ep’\ynyﬁ_ KynoH,%  TlMoraweHve Odbepra Mr:ﬁ:::r. Mokynka [lpopaxa  AeHb Hepena  mecsu HKO Tekywas Krnoraw. Kodepre [wop.net. Moga. aop
MawmHocTpoeHue
AsToBa3, 02 0.83 3000 9.20 13.08.2008 14.02.2007 100.06 100.06 100.10 -0.11 0.00 0.03 37.05 9.19 - 826  0.10 0.09
AsToBas, 03 0.00 5000 7.80 22.06.2010 26.06.2007 100.00 99.75 100.05 -0.05 0.00 0.15 3.21 7.80 - 7.78 0.46 0.42
Baroxmauy, 01 0.00 300 13.50 19.06.2008 - 101.74 100.24 104.05 0.00 0.00 -1.55 7.40 13.27 12.50 - 1.35 1.20
BKM-®uHaHc, 01 0.00 1000 9.75 04.06.2008 - 100.00 100.25 0.00 0.00 0.00 -0.10 9.35 9.75 9.97 - 1.33 1.21
Bonrabypmatu 01 0.01 600 11.00 08.10.2008 - 99.70 99.25 99.79 0.20 0.00 -0.10 2742 11.03 5.06 - 1.61 1.54
[as-duHanc, 01 165.27 2000 8.49 08.02.2011 12.02.2008 100.04 100.03 100.11 -0.06 0.00 0.12 3443 849 - 8.62 1.03 0.95
I'T-T3U 3Hepro 03 0.01 1500 10.45 18.04.2008 - 100.12 100.12 100.22 0.07 0.00 0.10 2348 10.44 10.59 - 1.20 1.08
EMK 01 0.99 1000 9.35 02.10.2008 04.10.2007 99.00 98.86 0.00 0.00 0.00 0.07 2485 9.44 - 11.05 0.71 0.64
MxAsTo, 01 2.00 1200 10.70 14.03.2007 - 99.84 99.81 99.84 -0.01 0.00 0.09 3488 10.72 11.25 - 0.17 0.16
Wxmatw, 02 0.00 1000 0.00 17.06.2008 - 100.14 0.00 10090 0.00 0.00 0.12 0.00 0.00 - 1.44 1.44
WHTerpa duHaHc, 01 0.51 2000 10.50 20.03.2009 - 99.50 0.00 100.20 -0.75 0.00 -0.25 3164 10.55 11.03 - 1.96 1.76
MPKYT 03 0.47 3250 8.74 16.09.2010 - 103.70 103.70 104.00 -045 0.00 0.41 26.58 843 7.71 - 3.16 2.93
KAMA3-®unanc, 02 0.00 3000 8.45 17.09.2010 19.09.2008 100.15 0.00 100.20 0.00 0.00 0.13 2547 8.44 - 8.52 1.58 1.45
Kpuorenmaw, 02 0.00 500 9.75 08.07.2008 10.07.2007 99.75 99.25 100.25 0.00 0.00 -0.26 0.27 9.77 - 10.28 0.50 0.45
Mul-®uHatnc, 01 0.00 1000 10.50 03.06.2009 06.06.2007 100.69 100.60 100.78 0.00 0.00 -0.44 10.07 10.43 - 8.64 0.40 0.37
MoTosunux. sasogbl, 01 0.00 1500 10.00 22.01.2009 26.07.2007 100.57 0.00 101.24 0.00 0.00 045 4575 994 - 9.09 0.52 0.47
MotopocTpoutens, 01 0.00 800 12.00 19.03.2009 20.09.2007 100.02 0.00 100.30 0.00 0.00 -0.15 36.49 12.00 - 12.27  0.67 0.59
M3, 01 0.00 750 9.90 21.07.2009 24.07.2007 99.80 0.00 0.00 0.00 0.00 020 21.16 9.92 - 10.69 0.52 0.47
MpowmtpakTop, 01 0.01 1500 9.75 03.07.2008 12.07.2007 99.70 99.00 100.00 0.00 0.00 0.11 134 9.78 - 10.37  0.50 0.45
Pocsepton, 01 10.03 800 9.30 26.05.2009 27.11.2007 100.30 100.20 100.50 -0.20 0.00 0.05 1096 9.27 - 9.12 0.86 0.79
Cantot-OHeprus, 01 0.00 3000 9.80 25.12.2007 - 99.76 99.76 100.18 -0.28 0.00 0.14 4.03 9.82 10.31 - 0.93 0.85
HIMO CATYPH, 01 0.01 1500 9.00 23.03.2008 24.03.2007 99.90 99.90 100.25 -0.20 0.00 0.10 27.12 9.01 - 926 0.20 0.18
Cesepcrans-asTo, 01 0.30 1500 11.25 21.01.2010 25.01.2007 100.00 100.00 0.00 -0.60 0.00 0.00 5147 11.25 - 0.04 0.04
COK-AsTokomn., 01 0.00 1100 12.32 24.04.2008 - 99.90 99.80 100.00 0.00 0.00 050 2565 12.33 12.49 - 1.20 1.07
CrpownTpaHcras, 01 0.00 3000 9.60 25.06.2008 - 100.88 100.00 101.75 0.00 0.00 0.20 3.68 9.52 9.14 - 1.39 1.27
TB3, 03 1.01 1000 9.25 18.06.2010 20.06.2008 100.60 100.40 100.90 0.00 0.00 -0.30 4.82 9.19 - 8.99 1.38 1.27
TpaHcmaluxonaur, 01 0.00 1500 1.00 01.12.2007 - 91.35 90.00 9480 0.00 0.00 -580 1.10 1.09 11.82 - 0.89 0.79
YpansaroHsasog, 01 0.00 2000 9.40 30.09.2008 - 100.44 100.40 10048 0.00 0.00 0.25 2550 9.36 9.31 - 1.59 1.46
YpansaroHsasop 02 0.12 3000 9.35 05.10.2010 03.10.2007 100.38 100.25 100.38 -0.02 0.00 -0.05 25.10 9.31 - 8.96 0.71 0.65
[ob6biBalowas NPOMbILLNEHHOCTb
Benox-®uHanc, 01 115.70 1500 9.10 03.06.2009 - 100.50 0.00 100.55 0.38 0.00 0.10 873 9.05 9.05 - 2.19 2.01
CY3K, 02 0.00 1000 8.50 15.02.2007 - 99.98 99.80 100.15 0.00 0.00 0.10 1281 8.50 8.64 - 0.10 0.09
Xawnnexg Mong ®uHakc, 01 9.97 750 12.75 02.04.2008 - 99.45 9945 99.70 -0.30 0.00 -0.10 245 12.82 13.91 - 1.15 1.01
MoTpebutenbckuii cekTop
Anagyuiku 01 0.00 500 12.00 08.03.2007 - 100.12 100.12 0.00 0.00 0.00 0.07 4110 11.99 10.78 - 0.16 0.14
ApHecT®uHanc, 01 0.00 600 10.30 29.04.2009 25.04.2007 100.02 100.00 100.20 0.00 0.00 0.00 21.73 10.29 - 9.73 0.29 0.26
Bantuka, 01 0.00 1000 8.75 20.11.2007 - 0.00 100.80 0.00 0.00 -0.70 5.27 8.75 8.91 - 0.92 0.84
Bantumop-Hesa, 02 0.00 800 11.25 15.05.2008 17.05.2007 99.55 99.30 99.80 0.00 0.00 -0.18 16.95 11.30 12.39 0.35 0.31
Bumm-Buninb-fanH, 02 474 3000 9.00 15.12.2010 - 103.00 102.91 103.10 0.00 0.00 -0.29 518 874 826 - 3.39 3.13
I'pynna OCT, 02 0.33 1000 12.90 08.05.2008 10.05.2007 97.50 95.02 97.50 0.21 0.00 340 2191 13.23 - 0.33 0.27
Dxen-3p-Cu, 02 0.00 1200 5.00 04.12.2007 05.06.2007 99.75 0.00 99.75 0.00 0.00 -0.10 4.93 5.01 - 561  0.40 0.38
Hupan-MHBecT, 01 0.00 1000 10.80 16.05.2007 - 100.50 99.50 100.50 0.25 0.00 -0.55 16.57 10.75 9.15 - 0.35 0.32
WHmapko, 01 0.00 1000 10.50 19.12.2008 - 100.00 0.00 0.00 0.00 0.00 0.10 547 1050 5.31 - 1.82 1.73
KpacHbiin BocTok, 01 0.00 1500 11.50 25.02.2007 - 100.35 100.10 100.35 0.00 0.00 0.05 43.16 11.46 8.33 - 0.13 0.12
HyTtpunsecTxonauxr, 01 0.00 1200 11.00 09.06.2009 12.06.2007 99.90 99.80 100.00 0.00 0.00 0.10 874 11.01 11.71 0.41 0.37
Hadpue KocmeTwike, 01 0.00 400 10.50 22.04.2007 - 100.02 0.00 0.00 0.00 0.00 -0.18 23.30 10.50 10.19 - 0.28 0.25
Orteu. nekapcrsa, 02 0.51 1300 10.25 17.02.2009 21.08.2007 99.70 99.25 99.90 -0.20 0.00 0.20 39.60 10.28 - 11.02  0.59 0.53
Ouvakoso, 02 2.95 1500 8.50 19.09.2008 - 98.41 9841 99.00 -0.29 0.00 0.15 2562 8.64 10.12 - 1.17 1.06
MUT-NHBecTmeHTC 02 0.00 1500 1.00 23.03.2009 - 100.00 0.00 0.00 0.00 - 0.00 2.93 1.00 - 2.18 2.15
Pycckuin Tekctunb 02 2.14 1000 12.75 05.03.2009 - 98.00 98.00 9830 0.00 0.00 097 4366 13.01 14.90 - 1.24 1.08
Pyccknin Tekctunb 03 1.28 1200 12.00 20.10.2009 18.10.2007 99.05 99.05 99.20 -0.25 0.00 061 2564 1212 - 13.72 0.74 0.65
CanBan, 01 9.56 1000 11.66 03.12.2008 06.06.2007 100.55 100.40 100.65 0.25 0.00 -0.59 11.18 11.60 - 10.13  0.40 0.37
CuHeprus, 01 0.00 1000 10.70 22.04.2009 24.10.2007 94.40 93.00 97.80 0.00 0.00 0.20 2257 11.34 - 19.47 0.76 0.64
Tanocto-®uHaHc, 01 0.00 1000 10.00 06.03.2009 07.09.2007 99.95 99.70 100.20 0.00 0.00 0.19 33.97 10.01 - 10.29 0.63 0.57
fAkosnesckun Tekctunb, 01 11,54 1000 12.00 31.10.2008 - 99.94 99.70 99.95 0.04 0.00 -0.05 24.66 12.01 5.50 - 1.66 1.58
ArponpombILisieHHbIW KOMMJIeKC
ANK Apkaga 01 1.40 600 13.20 28.06.2008 29.06.2007 99.37 99.51 99.99 0.65 0.00 -0.11 470 13.28 - 14.59 047 0.41
ANK Apkaga, 02 1.70 1000 13.31 20.02.2009 22.08.2007 100.20 99.40 99.70 0.80 0.00 044 5142 1343 - 15.33  0.58 0.50
AMK Oro, 01 1.48 1100 15.50 22.04.2007 - 99.45 100.20 100.50 -0.05 0.00 0.04 24.08 1547 14.27 - 0.28 0.25
AIK Oro, 02 1.16 1200 12.95 25.02.2009 - 100.04 9945 9959 0.00 0.00 0.11 4825 13.02 13.70 - 1.66 1.46
BenrpaHkopm 0.00 700 10.90 02.12.2008 - 100.00 0.00 0.00 0.00 0.00 0.03 10.75 10.90 5.38 - 1.75 1.66
Espocepsuc 11.44 1500 13.25 18.12.2007 - 101.10 95.50 100.00 0.00 0.00 0.07 799 1325 13.91 0.89 0.78
KBK Yepemyuiku, 01 0.00 700 11.30 02.03.2009 05.03.2007 100.36 0.00 0.00 0.00 0.00 1.10 3963 11.18 - 3.68 0.15 0.14
Moccernbnpom, 01 1.51 1000 13.00 12.12.2008 15.06.2007 99.70 100.36 100.48 -0.21 0.00 -0.05 9.26 12.95 - 12.00 043 0.38
MABA, 01 0.00 350 0.00 15.06.2008 - 0.00 0.00 0.00 000 122 0.00 0.00 - 1.43 1.43
Pasynain-dunanc, 01 3.45 3000 11.50 02.10.2008 05.04.2007 100.03 99.95 100.00 -0.10 0.00 0.09 30.56 11.50 - 11.16  0.23 0.21
Pycarpo 01 0.00 1000 11.66 19.07.2008 18.01.2007 100.04 0.00 0.00 0.00 0.00 0.03 5558 11.66 - 9.75  0.02 0.02
C- Arpo, 01 0.00 400 11.50 20.05.2009 21.11.2007 99.30 0.00 0.00 0.00 0.00 -0.65 1544 11.50 - 11.94 0.82 0.73
CoxonbHuku MK, 01 0.00 1000 11.50 26.02.2009 30.08.2007 99.00 99.10 99.50 0.00 0.00 0.00 41.59 11.58 - 13.02 0.61 0.54
Yepkwn3zoso, 01 0.00 2000 8.85 31.05.2011 02.06.2009 99.90 9890 99.10 0.00 0.00 -0.10 8.73 8.94 - 9.54 2.19 2.00
OPKO, 02 0.50 1500 10.50 22.01.2010 26.01.2007 99.90 99.85 100.00 0.00 0.00 -0.07 47.75 10.51 12.21  0.04 0.04

tOrtpaHauT 02 0.00 1000 11.50 25.11.2008 - 99.70 0.00 99.70 0.00 0.00 045 1355 11.53 3.48 - 1.32 1.28
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
BukTopusi-®uHanc, 01 0.00 1500 9.90 29.01.2009 01.02.2007 99.90
[Oetckuit mup, 01 295 1150 8.50 26.05.2015 - 99.99
Ovkas Opxupes, 01 0.00 1000 11.30 09.04.2009 12.04.2007 100.10
Avken-®rHanc, 01 56.43 3000 9.25 17.03.2011 - 93.50
O OMO-®uHaHc, 01 1.00 1000 12.50 14.02.2008 15.02.2007 99.91
EspoceTs, 02 501 3000 10.25 02.06.2009 04.12.2007 99.30
WHkowm-TNaga, 02 7.70 1400 11.75 12.02.2010 16.02.2007 99.94
Koneitka T/, 01 0.00 1200 9.75 17.06.2008 - 100.00
Koneitka T[, 02 0.10 4000 8.70 15.02.2012 18.02.2009 99.00
Maruut 01 0.10 2000 9.34 19.11.2008 - 102.00
MapTa ®uHaHc, 02 0.00 1000 11.75 06.12.2009 07.06.2007 99.00
Mapra-®uHaHc, 01 0.80 700 14.84 22.05.2008 - 100.00
MaTpuua duHaHc 2.97 1200 12.32 10.12.2008 13.06.2007 99.00
MUP duHaHc 0.00 1000 10.50 27.12.2007 - 99.95
MoweTka, 01 0.00 1000 10.70 14.05.2009 15.11.2007 99.10
Hartyp npoaykr, 02 0.00 1000 10.75 16.06.2009 18.12.2007 100.00
lNepekpecTok, 01 2252 1500 8.15 08.07.2008 10.07.2007 100.07
MsaTtepoyka duHaxc, 01 0.56 1500 11.45 12.05.2010 - 109.35
Matepoyka ®PuHaHc, 02 2.41 3000 9.30 14.12.2010 - 103.45
Tex+Hocuna, 01 0.00 2000 10.00 26.05.2011 28.05.2008 98.32
TOM-KHUIA, 01 0.10 700 11.35 05.02.2009 08.02.2007 100.20
JNlecHas npombIiwneHHocTb u LUBK
ALIBK-MHBecT, 02 0.00 500 0.00 20.05.2008 - 101.01
ALIBK, 03 0.57 1500 9.95 14.04.2011 18.10.2007 100.05
Bonra, 01 0.00 1500 12.00 13.03.2007 - 100.44
rOT3K, 02 0.00 1500 11.50 18.06.2009 21.06.2007 100.00
AO3-®unaHc, 01 0.00 400 11.60 23.05.2008 25.05.2007 98.77
HITK 01 0.00 500 12.45 31.01.2008 - 100.00
MN3® Cotos, 01 0.00 300 10.00 09.10.2007 - 100.00
CTpOMTeanTBO, nnoTteka n HeABMNXXUMOCTb
ApnamanT, 01 0.08 500 13.10 05.06.2008 - 99.85
ApamanT, 02 0.00 2000 11.25 20.05.2010 24.05.2007 99.83
AMXKK 01 0.00 1070 11.00 01.12.2008 - 108.00
AVXKK, 02 0.00 1500 11.00 01.02.2010 - 110.87
AMXK, 03 0.00 2250 9.40 15.10.2010 - 105.75
AVKK, 04 0.00 900 8.70 01.02.2012 - 105.78
BXa, 01 0.00 500 9.25 19.12.2008 - 100.60
Imasmocctpon, 01 0.03 2000 1.00 27.05.2007 91.10
'nasmoccTpoit, 02 0.00 4000 11.50 17.03.2011 22. 03 2007 101.02
WHTEKO, 01 0.00 1200 10.95 15.02.2007 - 100.20
Nekntmuement 02 0.50 500 12.50 05.11.2008 07.11.2007 100.75
NasepHa, 01 0.52 1000 11.25 08.04.2010 12.04.2007 100.20
MUA, 01 0.02 2200 10.00 20.09.2012 - 103.00
MUA, 02 8.92 1000 9.50 09.08.2008 06.02.2007 100.20
MWA, 03 1.01 1500 9.40 23.02.2012 30.08.2007 100.60
Mwupakc Mpynn 0.00 1000 12.50 19.08.2008 - 101.25
MOWA, 01 13.76 1500 9.00 21.12.2010 - 101.90
MnK, 05 0.12 1120 10.20 20.05.2008 22.05.2007 99.60
Canagarcrekro 01 0.00 750 11.60 25.03.2008 - 103.15
Canasartctekro 02 0.00 1200 9.28 28.10.2009 31.10.2007 99.78
Cu6. uemeHrT., 03 0.00 800 9.70 12.06.2008 14.06.2007 99.65
CY-155 0.00 1500 10.50 30.03.2007 - 100.99
TepHa-®uHaHc, 01 0.00 500 0.00 16.12.2008 18.12.2007 100.02
LIYH NeHCneuCMY, 01 0.00 1000 11.75 22.04.2010 24.04.2008 99.90
FOCKK, 01 0.00 600 14.00 01.07.2008 17.01.2008 100.03
TpaHcnopTt
AsuaK. Camapa, 01 0.00 350 14.00 08.03.2007 - 100.35
Wet Naiin XaHanuhr, 02 210 3000 0.00 22.05.2008 - 100.20
MMK-TpaHc, 01 0.00 650 11.50 11.07.2008 11.01.2007 99.99
PXQ, 05 2.58 10000 6.67 22.01.2009 100.09
PXQ, 03 0.00 4000 8.33 02.12.2009 - 103.96
PXQ, 02 0.00 4000 7.75 05.12.2007 - 101.60
PXQ 07 1.03 5000 7.55 07.11.2012 - 102.80
PXL 06 1.53 10000 7.35 10.11.2010 - 101.76
PX[ 04 1.00 10000 6.59 14.06.2007 100.28
TpaHcaapo-PuHaHchl, 01 0.00 2500 11.65 05.02.2009 09. 08 2007 100.05
QiipkOHMoH 01 118 1500 13.00 10.11.2009 15.05.2007 99.31
HOT3wp, 02 0.01 1000 10.40 10.03.2009 13.03.2007 100.05

© BaHk MockBbl

LLEHA

Mokynka

100.00
99.80
99.00

0.00
93.16
99.91
99.30
99.78
99.70
99.00

0.00
98.80
99.98
99.00
99.80

0.00
99.60
99.00

109.25

103.45

0.00

0.00

0.00
100.05
100.30

99.90
100.10

100 08
103.86
101.60
102.72
101.76
100.10
99.95
99.31
100.05

Mpopaxa

100.20
100.00
99.99
0.00
93.65
100.14
99.40
99.94
100.15
99.35
102.00
99.20
100.95
99.29
100.10
0.00
100.39
0.00
109.40
103.60
98.60
100.20

neHb

0.00
0.00
0.24
0.00
0.36
-0.16
-0.15
0.03
0.00
-0.18
0.10
0.00
-0.60
-0.35
0.00
0.00
0.00
0.27
0.05
-0.14

000

Hepens

0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00
0.00

0.00
0.00
0.00
0.00
0.00
0.00
0.00

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

N3MEHEHUE, %

mecsi

0.01

0.16
-0.20
0.00
-0.32
-0.05
0.80
0.08
-0.20
-0.12
0.00
0.01

-0.15
0.71

0.15
-0.40
0.30
-0.30
-0.06
-0.19
-0.96
-0.15

11 auBapsa 2007 r.

AOXOOHOCTb,%

HKO

5.47
43.40
8.15
27.86
28.13
50.00
10.11
17.38
21.90
11.68
12.54
10.95
19.52
9.45
4.32
16.12
6.48
0.22
17.57
5.61
11.51
47.58

20 30
8.26

Tekywas

10.49
9.91
8.50
11.29
9.89
12.51
10.32
11.76
9.75
8.79
9.16
11.87
14.84
12.44
10.51
10.80
10.75
8.14
10.47
8.99
10.17
11.33

0.00
9.95
11.95
11.50
11.75

10.00

K noraw. Kodeprte [top. ner.

8.68

11.55

9.84
8.32
15.35

10.82

8.35
8.42

9.06

10.20

12.89
6.54
712
7.08

7.53
4.34

8.53
9.19
11.31
8.49
8.96

5.85

10.21
11.09

11.34
12.78
11.37
12.14
9.55

14.20
14.70
12.16

11.03
8.00

11.65
8.42

10.25

14.90

6.01

12.03
10.15

6.67
8.68

11.81

9.77
10.49
-0.02

11.86
6.74

11.86
15.94
10.02

AOIOPALIUA

0.45
0.06
6.11
0.25
3.44
0.10
0.87
0.10
1.82
1.93
1.73
0.41
1.26
0.42
0.94
0.82
0.91
0.50
2.85
3.37
1.31
0.08

1.36
0.73
0.17
0.44
0.37
1.39
0.72

Moa. aop

0.41
0.05
5.62
0.22
3.08
0.09
0.79
0.09
1.66
1.76
1.60
0.36
1.10
0.37
0.85
0.73
0.82
0.46
2.63
3.1
1.17
0.07

1.37
0.67
0.16
0.40
0.32
1.23
0.65

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
0.00 2000
0.00 800
0.00 1500
0.00 2000
60.88 3000
0.00 500
0.00 1000
0.00 1500
3.10 1000
0.00 2000
0.00 450
0.00 1000
4.40 500
0.00 5000
0.00 15000
0.02 750
0.00 1500
6.00 5000
0.00 5000
2.04 2000
0.00 1000
2.34 500
0.00 1000
0.00 1000
0.00 3000
0.00 1000
0.00 800
0.10 3000
0.00 1000
1.00 3000
0.00 3000
5.33 7000
0.00 3000
0.00 5000
0.00 2000
0.00 6000
8.54 1400
0.00 470
0.00 1500
0.00 3000
4.00 2000
0.00 1000
0.02 1500
1213 1500
0.00 1000
0.00 3000
0.00 2500
9.98 3000
1.78 3000
4.76 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
100.20
100.38
104.39
100.13
105.17
100.55

99.88
99.95
100.10
99.72
99.90
99.75
100.01
100.00
100.20
100.05
99.60

LLEHA

Mokynka

0.00
0.00
100.00
100.25

Mpopaxa

0.00
0.00
100.39
100.50
104.40
0.00
105.17
0.00

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 0.00 0.00
0.00 0.00 0.10
0.00 0.00 -0.35
0.00 0.00 0.29
0.00 0.00 -0.03
0.00 0.00 0.03
0.11  0.00 -0.28
0.00 0.00 -0.14
0.00 0.00 -0.19
0.00 0.00 0.00
0.05 0.00 -0.05
0.00 0.00 0.02
0.00 0.00 0.10
0.00 0.00 0.25
0.01 0.00 -0.05
0.00 0.00 -0.15
0.00 0.00 -0.25
-0.15 0.00 0.20
0.00 0.00 -0.18
0.05 0.00 -0.12
-0.10 0.00 0.06
0.86 0.00 1.87
0.00 0.00 -0.10
0.40 0.00 0.05
0.00 0.00 0.35
0.00 - -
0.00 0.00 -0.10
0.00 0.00 0.12
0.00 0.00 -0.57
-0.30 0.00 0.05
0.00 0.00 -0.69
-0.18 0.00 -0.07
0.00 0.00 -0.20
0.15 0.00 0.20
0.00 0.00 -0.20
0.00 - 0.00
0.00 0.00 -0.12
0.00 0.00 -0.04
0.00 0.00 0.34
0.00 0.00 -0.30
0.00 0.00 0.05
0.00 0.00 045
0.00 0.00 045
0.00 0.00 0.06
0.00 0.00 0.05
-0.25 0.00 -0.10
0.00 0.00 0.71
0.00 0.00 0.83
0.25 0.00 0.00
0.01 0.00 -0.05
0.10 0.00 0.10

11 auBapsa 2007 r.

AOOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
0.60  1.00 - 0.93 0.93
6.60 859 8.70 - 1.36 1.25
2990 878 893 - 3.46 3.18
747 1235 - 1142 044 0.39
27.37  9.57 - 791 201 1.86
438 799 7.87 - 0.38 0.36
1562 951 8.08 - 2.51 2.32
20.55 9.95 - 0.04 0.04
10.36  9.71 - 10.39  0.39 0.35
37.75 8.25 - 8.51 0.52 0.48
2411 799 7.32 - 0.20 0.19
33.79 841 871 - 1.91 1.76
1.58 1151 12.16 - 0.71 0.64
6.84 9.62 - 10.58 0.43 0.39
13.94 9.25 955 - 0.81 0.74
19.77  6.50 - 0.19 0.18
1291 6.19 - 5.61 0.29 0.27
14.38 10.49 - 10.68 0.84 0.75
3112 713 7.34 - 3.48 3.24
9.08 5.92 - 3.29 3.28
10.24 4.92 - 4.23 4.23
6.58 9.81 - 8.00 0.91 0.85
15.13 11.75 - 11.57 037 0.33
2215 10.50 10.90 - 0.28 0.25
9.69 1042 - 10.90 0.88 0.79
33.65 8.22 - 0.09 0.10
26.18 6.48 - 3.89 0.10 0.09
8.92 9.29 - 9.36 0.88 0.80
4012 9.85 6.93 - 0.57 0.54
497 824 - 823 0.92 0.85
18.58 9.83 - 12.41  0.63 0.56
37.51 9.23 - 6.89 0.10 0.09
690 7.18 7.18 - 1.34 1.25
1054 7.72 759 - 3.52 3.27
2961 828 874 - 1.09 1.00
2457 761 - 798 0.18 0.16
3222 842 9.04 - 0.59 0.54
32.62 8.1 - 842 0.58 0.53
31.93 10.45 - 790 0.19 0.18
144 877 483 - 0.48 0.45
712 9.97 - 946 042 0.38
8.94 955 959 - 2.18 1.99
1841 12.00 - 1231 0.82 0.73
19.26  9.08 7.91 - 1.21 1.12
1.73  10.50 - 10.48 0.48 0.44
13.70 10.04 - 10.84 0.82 0.74
32.69 10.80 - 1296  0.19 0.17
19.63 7.69 7.54 - 2.48 2.30
24.45 -

13.27 8.52 - 913  0.34 0.31
452 828 - 10.04 0.19 0.18
48.29 12.46 - 892 0.1 0.10

McTounmkn: REUTERS, pacyeTbl BaHka Mocksbl
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MupoBoi pbiHOK gonra 11 auBapsa 2007 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

Poccua 07 $ 2400 10 26.06.2007 166 101.94 102.06 -0.06 -0.06 -0.43 5.47 9.81 66 BBB+ A- Baa2 044 0.43
Poccus 10 $ 2718 8.25 31.03.2010 1175 104.56 104.69 -0.12 0.00 -0.24 5.35 7.89 62 BBB+ A- Baa2 1.58 1.54
Poccua 18 $ 3466 11 24.07.2018 4212 143.81 14419 -0.35 0.09 -0.47 5.73 7.65 104 BBB+ A- Baa2 7.34 714
Poccusa 30 $19 526 5 31.03.2030 8480 112.75 113.00 -0.17 -0.05 -0.28 5.71 4.43 102 BBB+ A- Baa2 7.33 7.12
Poccus 28 $ 2500 12.75 24.06.2028 7835 180.50 180.94 -0.17 -0.10 -0.41 6.02 7.06 133 BBB+ A- Baa2 10.69 10.38
O6nuraumm MuHdmHa PO

MINFIN 8 $ 1322 3 14.11.2007 307 97.00 98.00 0.00 0.00 -0.26 6.19 3.09 0 BBB+ A- Baa2 278 2.58
MINFIN 5 $ 2167 3  14.05.2008 489 96.50 96.50 -0.13 0.06 0.00 6.24 3.1 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $ 1750 3 14.05.2011 1584 90.38  90.88 -0.07 0.14 0.42 6.88 3.32 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries

ARIES 01 € 2000 6.919 25.10.2007 287 102.46 102.48 0.01 -0.09 -0.23 3.88 6.75 11 Aaa 2.63
ARIES 02 € 1000 7.75 25.10.2009 1018 109.08 109.36 -0.05 0.03 -0.93 4.20 7.10 28 Aaa 2.57 2.47
ARIES 03 $ 2436 9.6 25.10.2014 2844 128.30 128.58 -0.02 0.36 -1.29 5.14 7.48 45 Aaa 5.83 5.69
MyHuuMnanbHbIe eBpooGnuraumm

Mocksa 11 € 374 6.45 12.10.2011 1735 106.63 107.15 -0.22 0.26 -1.14 4.84 6.05 87 BBB+ BBB+ Baal 4.19 4.00
TatapcraH 15 $ 250 7.7 03.08.2015 3126 101.69 102.94 -0.38 -0.21 0.18 7.43 7.57 273 6.23 6.01
KopnopaTtuBHble eBpooGnurauum

CunbHedTb 07 $ 400 11.5 13.02.2007 33 100.38 100.56  0.15 -0.10 -0.39 6.11 11.46 109 NR BB+ 0.08 0.08
Dxen-3cp-Cun 07 60 9.75 10.04.2007 89 100.00 100.50 0.00 0.00 -0.15 9.50 9.75 453 0.23 0.23

A3MNPOM 07 500 9.125 25.04.2007 104 100.84 101.04  0.00 -0.02  -0.31 5.90 9.05 87 BBB- BBB A3 0.28 0.27
THK 07 700 11 06.11.2007 299 103.52 104.04 -0.27 -0.05 -0.60 642  10.63 130 BBB- BBB A3 0.78 0.76
MTC 08 400 9.75 30.01.2008 384 103.46 10391 -0.15 -0.10 -0.17 6.25 9.42 113 BB- WR  0.97 0.94
Cucrema 08 350 10.25 14.04.2008 459 104.48 10492 -0.03 -0.03 0.00 6.43 9.81 132 B+ BB- 1.18 1.14
Anpoca 08 500 8.125 06.05.2008 481 102.70 103.08 -0.04 0.03 -0.17 5.93 7.91 112 B 1.25 1.21
Bumm-Bunne-flaqx 08 150 8.5 21.05.2008 496 101.52 102.18  0.02 -0.01 -0.13 7.28 8.37 247 B+ WR 129 1.24
MMK 08 300 8 21.10.2008 649 101.93 10247 -0.22 0.09 -0.08 6.81 7.85 200 BB- BB WR 165 1.60
CubHedpTb 09 500 10.75 15.01.2009 735 109.00 109.53 -0.13 -0.22 -0.41 5.91 9.86 109 NR BB+ 1.86 1.80

CeBepcrans 09
CutpoHukc 09
Bbimnenkom 09

325 8.625 24.02.2009 775 103.37 103.96 -0.34 0.16 0.10 6.87 8.34 205 1.91 1.85
200 7.875 02.03.2009 781 99.94 100.69 0.03 0.01 -0.08 7.90 7.88 309 1.95 1.87
450 10 16.06.2009 887 107.53 108.12 -0.46 0.02 -0.14 6.57 9.30 176 BB+ WR 220 213

PP PAPPARPAPMPAPARPARARARPLANANPARARARPLANANP PR
w
o
o

EspasxonauHr 09 10.88 03.08.2009 935  109.46 109.96 -0.15 022 -0.09 677 9.94 194 2.21 2.14
HOPHUKESb, 09 500 7.125 30.09.2009 993 10239 103.01 001 -006 -0.11 615 6.96 143 2.46 2.39
A3MPOM 09 700 105 21.10.2009 1014 11260 11299 -0.30 -0.02 -0.36 552  9.33 79 BBB- BBB A3 244 2.37
MeracboH 09 375 8 10122009 1064 10356 104.17 -0.30 -0.01 053 663 7.72 190 BB BB WR 263 2.55
Beimnenkom 10 300 8 11.022010 1127 10345 10398 -0.10 -012 035 673 773 200 BB+ WR 270 2.61
A3MPOM 10 1000 7.8 27.09.2010 1355 110.19 11054 -0.05 014 -045 472  7.08 78 BBB- BBB A3  3.31 3.16
MTC 10 400 8.375 14.10.2010 1372 105.15 10575 -0.39  0.11 007 676 796 203 BB- WR 326 3.15
Beimnenkom 11 300 8.375 22.10.2011 1745 106.55 107.18 0.00 000 000 674 7.86 207 BB- WR 3.99 3.86
Cucrema 11 350 8.875 28.01.2011 1478 10462 10519 -0.32 -024 012 752 848 279 B+ BB- 3.36 3.24
MTC 12 400 8 28.01.2012 1843 10456 10527 -0.11 027 -0.17 691 7.65 223 B+ 4.12 3.98
lanepes 13 175 10.13 15.05.2013 2316 100.00 101.00 0.00 0.37 0.00 10.12 10.13 546 4.20 4.00
Cesepcrans 14 375 9.25 19.04.2014 2655 108.28 10887 -052 000 027 773 854 306 5.42 5.22
Arpoca 14 $ 800 8875 17.11.2014 2867 11572 116.34 -024 022 055 630 7.67 162 5.90 5.72
PXA 30 12600 rub 8.375 30.06.2012 1997  103.25 0.00 - 000 000 695 8.11 61 2.26 2.22
PX[ 30 1000rub 11 30.06.2012 1997  101.38 101.75 - 000 000 10.69 10.85 406 4.49 4.37
TA3MPOM 12 € 1000 4.56 09.12.2012 2159 97.85 98.25 -0.54 -0.32 023 499 466 101 5.27 5.03
"A3MPOM 13-1 $ 1750 9.625 01.03.2013 2241 119.00 120.00 031 -0.07 044 588 8.09 121 BBB- BBB A3 475 4.62
A3MPOM 13-2 $ 1222 4505 22.07.2013 2384 9649 9752 -016 018 -1.27 591 467 123 2.54 2.47
TA3MPOM 13-3 $ 647 5625 22.07.2013 2384 99.54 99.83 004 -0.10 021 583 565 114 2.31 2.24
A3MPOM 15 $ 1000 5.875 01.06.2015 3063 104.64 10499 -0.34 -007 012 517 561 117 6.67 6.34
EspaaxonauHr 15 $ 750 825 10.11.2015 3225 10224 102.93 -0.27 -007 075 789 807 320 BB BB- 6.38 6.14
"A3IMPOM 20 $ 1250 7.201 01.02.2020 4769 104.62 10575 -048 -042 060 667 6.88 197 BBB- BBB A3 852 8.25
A3MPOM 34 $ 1000 8.625 28.04.2034 9969 127.88 12850 -0.16 -047 118 644  6.74 167 BBB- BBB A3 1236 11.98

WcTounnkn: REUTERS
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MupoBO# pbiHOK gonra

SAMUTEHTDI

OBbLEM

O6bem, MH.  KyroH,%

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
MpomcTponbank 15
BaHk Mocksbl 15
Anbdabark 15
Pycc. CtaHg 15
BTB 35

© BaHK MockBbl

$

PR PARPAANANDDARPLAANLDNANPRPARARNNANDPAARPALANADADPAPAANLNLD

200
120
300

6.72
9
8.75
9
7.75
7.8
9.125
9
8.75
7.625
8.276
7.16
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

NOrALULEHUE LEHA
Helt 10

lMoraweHune I'llf:’aLLIeHMﬂ Mokyrka Mpogaxa
08.02.2007 28 99.99 100.20
09.02.2007 29 100.10 100.27
14.04.2007 93 100.25 100.65
29.06.2007 169 101.24 101.57
09.02.2007 29 100.00 100.20
28.09.2007 260 100.16 100.61
13.02.2007 33 100.11  100.51
19.03.2007 67 100.36 100.69
14.04.2007 93 100.25 100.65
09.07.2007 179 100.53 100.78
30.07.2007 200 101.27 101.62
05.10.2007 267 100.99 101.06
03.03.2008 417 101.14 101.45
21.04.2008 466 100.36 100.94
19.05.2008 494 102.51 103.00
02.07.2008 538 100.80 101.36
11.08.2008 578 100.92 101.15
27.10.2008 655 99.75 100.50
30.10.2008 658 102.15 102.67
11.12.2008 700 101.87 102.37
12.12.2008 701 101.25 101.84
24.09.2009 987 104.00 104.66
30.06.2008 536 97.92 98.05
04.02.2008 389 101.05 101.50
30.06.2008 536 100.35 101.01
31.10.2008 659 100.00 0.00
23.03.2009 802 99.69 100.24
07.04.2009 817 99.38 100.38
12.05.2009 852 101.87 102.33
18.05.2009 858 99.80 100.55
28.09.2009 991 104.61 105.12
04.10.2010 1362  101.79 102.43
07.10.2010 1365 96.79 97.37
26.11.2010 1415  104.23 104.82
29.11.2010 1418 103.03 103.63
05.05.2011 1575 99.72 100.39
15.06.2011 1616  105.62 106.25
12.10.2011 1735 106.57 107.15
13.05.2013 2314  104.97 105.70
15.05.2013 2316  103.01 103.66
16.05.2013 2317 105.74 106.38
23.09.2015 3177 99.60 100.37
04.02.2015 2946  102.07 102.60
11.02.2015 2953 101.23 101.76
29.09.2015 3183  100.13 100.75
25.11.2015 3240 103.49 104.07
09.12.2015 3254 102.04 102.72
16.12.2015 3261 99.08 99.73
30.06.2035 10397 101.94 102.69

U3MEHEHMUE, %
AeHb Hepgeno mecay
0.01 0.10 0.10
0.05 0.07 -0.28
0.00 0.10 -0.03
0.54 -0.03  -0.82
-0.04 -0.05 -0.09
0.19 0.34 0.10
0.05 -0.03  -0.14
0.09 0.02 -0.16
0.00 0.10 -0.03
-0.01 -0.02  -0.07
-0.05 0.04 -0.29
-0.02 0.31 -0.32
0.02 0.14 0.29
-0.14 0.33 0.28
-0.18 0.21 0.33
-0.07 0.12 0.04
-0.04 0.15 0.10
0.00 0.02 0.08
-0.21 0.06 -0.09
-0.18 0.08 -0.16
-0.25 0.25 -0.03
0.29 0.18 -0.16
0.30 0.89 -0.59
0.05 0.24 -0.04
-0.11 0.29 0.16
0.00 0.00 2.05
-0.06 0.68 -0.43
0.02 0.13 0.31
0.02 0.14 0.29
0.00 -0.02  -0.18
-0.49 0.42 0.06
-0.33 0.63 0.66
-0.04 -0.05 -0.09
-0.17 0.53 0.43
-0.21 0.38 0.25
0.10 0.10 0.99
-0.10 0.03 -0.06
-0.18 0.12 -0.34
-0.27 1.12 1.37
-0.17 0.01 0.42
-0.23 0.41 0.02
-0.39 0.05 0.00
-0.14 0.32 1.37
-0.37  -0.18 0.18
-0.14 0.23 -0.22
-0.22 0.49 0.72
-0.38 0.54 0.45
-0.13 0.34 0.58
0.06 0.18 0.40

[OXOOHOCTb,%
K noratw. Tekywasn Crpoa k
benchmark

6.69 6.72 162
7.15 8.99 242
7.54 8.73 254
6.16 8.89 106
6.24 7.75 147
7.54 7.79 243
7.37 9.11 234
6.72 8.97 179
7.54 8.73 254
6.48 7.58 193
5.89 8.17 23
5.83 7.09 39
7.54 8.53 243
7.80 8.10 301
7.73 9.51 292
7.16 7.69 234
5.87 6.44 105
8.14 8.02 334
5.96 7.10 115
5.82 6.75 100
7.18 7.80 237
741 9.38 267
5.89 4.47 107
8.05 9.03 291
8.36 8.59 356
7.99 8.00 340
8.15 8.02 334
9.05 8.80 424
8.09 8.83 328
9.59 9.52 477
6.12 7.65 139
7.93 8.35 320
8.52 7.75 379
6.13 7.08 140
5.98 6.67 126
8.70 8.65 402
6.47 7.55 170
5.89 7.04 121
6.37 6.99 169
5.90 6.29 122
6.07 6.79 139
6.56 6.53 187
5.57 6.19 83
0.00 6.15

6.16 6.19 143
6.46 7.25 173
8.00 8.45 332
9.16 8.96 448
6.11 6.13 133

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

PEATUHI

S&P

BBB-

B+

BBB+
BB-

BBB+

B+

BBB

BBB
BBB

BBB+

BBB+

11 auBapsa 2007 r.

B+
B+
B+
NR
B+

B+
B+

BBB+

BBB+

BB+
BBB+

B+

B

BB+
BBB+

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

0.06 0.06
0.06 0.06
0.24 0.24
0.45 0.44
0.07 0.07
0.68 0.66
0.08 0.08
0.18 0.17
0.24 0.24
0.48 0.47
2.45

0.68 0.66
1.07 1.03
1.21 1.16
1.27 1.23
1.41 1.36
1.48 1.44
1.67 1.61
1.69 1.64
1.81 1.76
1.80 1.74
1.71 1.68
1.42 1.38
0.99 0.95
1.40 1.34
1.77 1.70
2.00 1.92
2.02 1.94
212 2.04
212 2.03
2.43 2.36
3.20 3.08
3.25 3.1
3.41 3.31
3.44 3.34
3.63 3.48
3.88 3.65
4.03 3.92
5.15 4.99
5.26 5.1
5.18 5.03
6.64 6.43
2.75 2.68
3.31 3.21
3.40 3.29
3.37 3.24
3.37 3.22
13.76  13.35

Wctounnku: REUTERS
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MupoBoi pbiHOK gonra

OMUTEHTbI

Obvem, MH.

CLN

KopnopatuBHbIN cekTop

Puuuo 07 $
HCMMS3 07

CAHOC 07

AMTEN 07
Kys6accpaspeayronb 0’
CssasHon 07

Cepnbmoint KoHTUHEHT 07
Mwupakc pynn 08
TarcoHabaHk 08
AsTtoBas 08

Pycc CtaHpa Bogka 08
PMK 08

WpkyT 09

CAHOC 09

PBK 09

PAAPRPAAAARPALAARPANL

© BaHK MockBbl

125
100
40
175
150
50
90
100
90
250

OBBEM

KynoH, %

OrALIEHUE LEHA

MoraweHue

10.01.2007
22.03.2007
11.04.2007
30.06.2007
13.07.2007
28.07.2007
27.09.2007
27.02.2008
28.02.2008
20.04.2008
06.06.2008
21.12.2008
10.04.2009
28.05.2009
07.06.2009

Nxent no
norateHus

Mokynka Mpopaxa AeHb Hepaeno MecsL K noratw.

-1 100.00 100.50 - - -
70 97.25 97.75 0.00 0.00 -2.26 20.75
90 100.38 101.10  0.00 0.00 0.00 7.52

170 98.00 99.00 0.00 0.00 0.26 13.86
183 99.75 100.31 0.00 0.00 -0.35 9.53

198 100.00 100.50  0.00 -0.50 0.00 10.73
259 99.00 100.00 0.00 0.00 0.00 8.49
412 100.13 100.38  0.12 0.00 0.13 9.46
413 99.75 0.00 0.00 0.00 0.00 9.71
465 100.31 101.23 -0.03 0.03 -0.30 8.22
512 101.38 102.38 - 0.00 0.00 9.1

710 99.75 100.25 0.00 0.00 0.50 9.39
820 100.00 101.96  0.00 0.00 -0.25 8.24
868 100.50 101.10  0.00 0.00 -0.31 7.71

878 100.13 100.50  0.00 0.00 0.06 9.44

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

Tekywas

W3MEHEHME,% [OXOOHOCTb,%

Cnpag kK
benchmark

11 auBapsa 2007 r.

PEUTUHI  QIOPALMS

Fitch

S&P

Moody's [iop. net.  Moga. aop

0.06 0.06
0.25 0.24
0.31 0.31
0.46 0.43
0.49 0.47
0.51 0.48
0.77 0.73
1.05 1.00
1.1 1.05
1.20 1.16
1.61 1.54
1.80 1.72
2.04 1.97
2.26 2.18
2.25 2.15

Uctounnkn: REUTERS
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MupoBoi pbiHOK gonra 11 auBapsa 2007 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 70 100 125 155 185 220 250 765
2 26 31 36 40 45 53 58 65 70 90 130 150 205 220 235 270 840
3 36 41 43 46 50 63 68 75 85 105 145 195 245 250 290 335 865
5 42 47 53 58 62 70 78 86 100 120 185 240 270 285 360 415 885
7 46 51 56 61 66 75 84 91 125 145 210 250 285 305 370 435 895
10 54 70 74 78 82 88 95 112 135 165 225 280 295 315 395 455 940
30 69 85 93 98 104 109 125 154 175 205 245 325 340 355 410 480 1050
TpaHcnopT

20 25 30 35 40 45 55 65 75 95 125 150 175 250 300 350 825
2 30 35 40 50 60 70 75 80 90 105 150 185 225 280 335 400 835
3 45 50 55 65 75 85 95 105 115 125 160 215 275 325 380 435 850
5 55 65 70 82 95 110 120 125 132 153 185 260 310 375 425 470 850
7 72 82 92 104 117 128 143 153 165 190 205 270 330 405 470 510 850
10 88 94 103 118 134 151 171 186 192 220 245 290 350 430 510 550 850
30 106 116 126 141 161 180 195 205 230 245 280 325 385 490 550 625 875
KommyHanbHble ycnyru (utilities)
1 6 7 8 11 14 16 21 32 47 51 240 250 230 265 365 440 530
2 10 11 15 18 23 27 32 49 56 76 312 275 255 310 400 470 600
3 15 20 25 28 35 37 43 52 66 77 295 300 275 415 455 560 705
5 38 43 45 49 56 59 66 86 99 99 227 230 250 325 360 460 660
7 44 51 51 57 64 69 79 95 104 114 170 195 215 250 320 330 445
10 37 46 56 72 75 91 96 107 126 132 210 275 295 300 340 390 470
30 62 72 82 101 106 111 130 146 156 166 225 310 320 330 350 370 570
®DUHAHCOBbIWN CEKTOP

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

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

WcTounukn: REUTERS
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MupoBoi pbiHOK gonra

KpuvBble goxogHocTn emerging markets

11 auBapsa 2007 r.
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Wctounuk: REUTERS
SMUTEHTDI LEHA N3MEHEHME,% OOXOAOHOCTb,% APALUA PEATUHI
MocnegHssa X
Mo 3akpbITUIO KoTHpOBKa AeHb Hegens mecsL o norawexuns [iopaums S&P Moody's
US10YT=RR 99.48 99.50 -0.25 0.44 -1.94 4.69 7.95 AAA Aaa
US30YT=RR 95.64 95.66 -0.64 1.10 -3.89 4.78 16.91 AAA Aaa
EU2YT=RR 99.64 99.63 0.00 0.00 -0.03 3.95 1.87 AAA Aaa
EU10YT=RR 97.81 97.81 -0.03 -0.11 -2.19 4.02 8.43 AAA Aaa
BRAGLB27=RR 140.13 140.25 -0.22 0.45 1.08 6.52 10.48 BB Ba2
TRGLB30=RR 1563.19 1563.44 -0.04 -0.16 1.23 7.12 10.65 BB- Ba3
TRGLB10=RR 117.88 117.88 -0.11 -0.11 0.48 5.89 2.93 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 31.50 31.50 -0.59 0.60 3.51 1.54 B+ B3
RUSGLB30=RR 112.69 112.75 -0.17 -0.05 -0.28 5.71 7.33 BBB+ Baa2
RUSGLB10=RR 104.50 104.56 -0.12 0.00 -0.24 5.35 1.58 BBB+ Baa2
WcTtounnkn: REUTERS
EMBI+ cnrpag WHOEKC U3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues

EMBI+ 177 0 406.74  -0.07 -0.13 -0.13 9.72
EMBI+ RUSSIA 104 2 447.81  -0.16 -0.32 -0.32 5.07
EMBI+ MEXICO 102 0 349.32  -0.12 0.04 0.04 5.99
EMBI+ TURKEY 215 1 258.94  -0.09 0.12 0.12 7.02
EMBI+ BRAZIL 198 0 580.51  -0.04 0.05 0.05 13.64
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WcTounukm: J.P. Morgan Chase, REUTERS
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KoHTakTHaa uHdopmayusa 11 auBapsa 2007 r.

HacToswmit LOKyMEHT NPEAOCTaBMNEH UCKITHOYUTENBHO B MOpsAKe MHGOPMaLMK 1 He SBISETCS NPeAnoXeHeM O NPOBEAEHUM onepauuin Ha pbiHKe LEHHbLIX Bymar, 1, B 4acTHOCTH,
npeanoxeHnem o6 MX Nokyrnke unu npoaaxe. HacToswWwmMiA 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, MOJTHOTY M JOCTOBEPHOCTL TakoW MHGOPMaLUM 1 He HecyT
OTBETCTBEHHOCTU 3@ BO3MOXHbIE NOTEPU KMUEHTA B CBSI3W C €e UCMnofb3oBaHneM. OUEHKU U MHEHWS, NPeACTaBNeHHbIe B HACTOSALEM JOKyMeHTe, OCHOBaHbl UCKMIOUNTENbHO Ha
3aKIIOYEHNSIX aHanNUTUKOB BaHka B OTHOLIEHUWM aHanmM3MpyeMmblxX LEHHbIX OymMar U 3MUTEHTOB. BosHarpaxaeHue aHanuWTMKOB He CBSI3aHO M He 3aBWCUT OT CoaepaHus
aHanuTMYeckux 0630poB, KOTOPbIE OHU FOTOBSAT, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALMNA.

BaHk MockBbl, €ro pykoBOACTBO U COTPYAHWKM HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUS KITMEHTA, OCHOBaHHbIE Ha MHMOPMaLMK, CoAepXallenics B HacTosiLLeM
nokymeHTe. baHk MockBbI, ero pyKOBOACTBO W COTPYAHVKU HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSIMbIMU UMW KOCBEHHLIMU MOTEPSIMU U/WnK yLepBoMm, BO3HUKLIUM B pe3yrbtaTe
MCMOMNb30BaHWs KMMEHTOM MHGOPMALIMM UMK KaKoW-NMGOo ee 4YacTu Npu COBEPLLEHUM ONepaLyii ¢ LeHHbIMU Bymaramu. BaHk MockBbl He GepeT Ha cebsi obsi3aTenbCTBa perynsipHo
06GHOBNATE MHOPMALIMIO, KOTOpasi COAEPXUTCS B HAcCTOSILLEM [JOKYMEHTE WNW WUCMPaBnsTb BO3MOXHble HETOYHOCTU. Cheriku, COBepLUEHHble B MPOLUIOM U YNOMSHYTble B
HacTOALLEM AOKYMEHTE, He BCEraa sIBMSOTCA UHAWKATUBHLIMU ANs OnNpeAeneHns pe3ynbTaToB GyayLmx caenok. Ha CTOMMOCTb, LIEHY MU BENMYMHY oX04a MO LEHHLIM Bymaram
MMM NPOU3BOAHBIM WHCTPYMEHTaM, YMOMSHYTbIM B HacTosilleM [OKYMEHTe, MOryT oka3blBaTb HebGnaronpusiTHoe BosaedcTBue KonebaHWsi OOMEHHbIX KypcOB BantoT.
WHBeCTUpOBaHUE B POCCUICKME LieHHble Bymary HeceT 3HauMTElbHbIA PUCK, B CBA3M C YEM KITMEHTY HEOBXOOMMO NPOBOAUTL COGCTBEHHbLIN aHanW3 pbiHKa W UCCNeaoBaHWUe
HafEeXHOCTU POCCUNCKUX AMUTEHTOB /10 COBEPLUEHMS CAEMOK.

HacTosiumin JOKyMeHT He MoXeT BbiTb BOCNPOU3BEAEH, MOSHOCTLIO UMM YaCTUYHO, C HETO HEeMb3si AenaTb KoMK, BbIAEPXKMA U3 HEro He MOryT UCMONb30BaThCs AN Kakux-nméo
ny6nukauuin 6e3 npenBapuUTEnbHOrO NMCbMEHHOro pa3spelueHunst Bavka Mocksbl. BaHk MockBbl He HECeT OTBETCTBEHHOCTV 3@ HECAHKLUMOHWPOBaHHbIE AENCTBUSI TPETbUX MWL,
CBS3aHHbIE C PACMPOCTPAHEHNEM HACTOSILLEro JOKYMEHTa unu no6oi ero vacTy.
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