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WHpvkaTop 3HaueHve Nam-e Wam-e, % Bbinyck Close Uam-e, % YTM, % Wawm-e, b.p.
Hedb (Urals) 48.08 -0.43 -0.89 v UsT 10 99.49 0.00 4.69 0
Bornoto 611.4 0.20 0.03 N POCCUA 30 112.63 -0.06 5.72 1
EUR/USD 1.2892 -0.0041 -0.32 v Fasnpom 34 127.78 -0.08 6.45 1
RUB/USD 26.4898 0.0433 0.16 L) Bank Mocksbl 09 104.67 0.06 6.09 -3
FF Fut. Hos1.07 4.985 0.04 N 0®d3 25057 103.75 0.00 6.17 0
FF Fut. Prob (4.75%). Hos.07 53.0% -8.0% v 03 25058 100.75 0.02 5.82 -1
EMBI+ 406.47 -0.27 -0.07 v 03 46020 102.80 -0.10 6.79 1
EMBI+, cnpapg 173 -4 Vv Mrop44-06 109.95 0.05 6.69 0
EMBI+ Poccusa 447.27 -0.54 -0.12 v Moc.o6n.68 107.68 -0.19 7.01 5
EMBI+ Poccus, cnpag 99 -5 (7 Moc.o6n.58 107.55 0.05 6.57 -2
MIBOR, % 2.67 -0.22 [ KOMMU 8B 06 100.25 0.00 7.48 0
Cueta u pen. B LIB, mnpa. py6. 823.1 323 4.08 " PXA-0706n 102.78 0.06 7.08 -1
MICEX RCBI 101.27 0.15 0.15 N HIFK UTEPA 100.91 -0.39 8.85 47
MICEX o6beMmbl, MH.py6. Bupxa PMc Cymm. PEMO  EspoceTb-2 99.26 -0.04 11.42 5
KopnopaTtueHble 1426.6 4506.8 5933.4 9631.0  TexMHBCT-1 98.60 0.00 11.41 0
MyHuumnansHble 221.2 1072.7 1293.9 3656.8  MMocCtp-2 100.85 -0.25 10.40 39
FocynapcTteeHHble 17178.0 0.0 17178.0 0.0 tOTK-03 06. 102.00 -0.14 8.19 19

n BHYTpeHHWIN [ONTOBON PbIHOK

» Buepa Ha BHyTpeHHEM [A0/IrOBOM

CNPOCOM noJib3oBanCcA NnUAep akKTUBHOCTU TOProB KOPNOpPaTUBHONO CeKTOopa,

pbiHKe Habsofanach pasHoHanpasfieHHas
OMHaMKWKa B ABMXKEHMHU KOTMPOBOK C HeBOsbKMM npeobnafaHueM MoHWXKaTebHOM
TeHZeHUMU. Topru no-npexkHemMy NpPOXOASAT [OCTATOYHO BSJIO, B TO >Ke BPEMS
YMEpPEHHOE CHUXKEHHE KOTUPOBOK «EWHbIM (DPOHTOM» MPUOCTAHOBUIOCH. Bbicokum

1-1

Bbinyck MocaHepro ¢ odeptoit B ceHtabpe 2009 ropa, npwbasuswmi 0,25%,
JoXoAHOCTb cHuaunacb Ha 11 6.n. go 7,57% roposbix. OauMH U3 NUAOEpPOB NO
obbemam Topros, Jlykoin-02 ¢ odeptort B Hosbpe 2007 ropa, notepan 0,4%,

[IOXO[IHOCTb MO LeHe 3aKpbITus cocTaBuna 6,93% roposbix (+16 6.n.).

» [lo HawWM oueHKaM KanuTasM3auus KOPropaTMBHOIO CEKTopa Buepa Bbipocna
Ha 0,03%, MyHuuunanbHoro cektopa cHusunacb Ha 0,1%. Poct kanuTtanusauuu
cektopa rocbymar coctasun 0,05%. Mpu stom kanutanusauus 10 Hambonee
JIMKBUAHBIX  BbIMYCKOB  KOPMNOpaTWMBHOrO  cektopa cHuaunacb Ha  0,06%,
MyHWuMnanbHoro cektopa — Ha 0,03%.

» Ha peHexXHOM pblHKe B HacToslWee BpeMsi COXpaHseTcs OnaronpusaTHas
cuTyaums, pybneeon nMkeuaHOCTH foctatouHo. CerofHs ¢ ytpa crasku «overnight»
nepxatca Ha yposHe 1,5 -2% roposbix. B To >e BpemMs yuyaCTHWKM pbiHKa

NMPOLO/MKAIOT  «pPaCKauuBaTbCs»  MOCNAE  OJIMHHBIX  BbIXOAHbIX,  aKTUBHOCTb
nokynarenel TakKXXe CHEpP)KMBAET YMEPEHHbIM HEratTB CO CTOPOHbl BHELUHEro
pbIHKa.
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Cnpaa O®3 46018 k Poccua-30

Cnpoan Ma3npom A4 k Maanpom 13-1

Cnpagpl pybnesbix KoprnopaTUBHbIX 06nuraLuii

moH.06  mon.06

Cnpag YPCW 06 k O®3 27026

aBr.06 ceH.06 okT.06 HOA.06 pnek.06 sHB.07
Cnpap Mstepouka 02 k O3 25059

KopnopaTueHbIit cermeHT

Nugepbl 060poTOB

Bupxa + PMC, mnH. py6. WNam-e, %
MocaHepro1 562.59 0.25 "
Tykoin206n 296.27 -0.40 [ 7
®CK EQC-03 271.42 -0.05 [
MOWTK-01 249.91 0.08 )
PX0-0506n 238.33 -0.01 v
PXX0-0606n 223.92 0.00 )
AnT3616 06 214.45 -0.76 [
BArTnkBT-4 206.14 0.09 )
FopCynep-1 163.87 0.00 N
XK& BaHk-3 161.28 0.10 )

Poct, %
21.99
5.04
247
1.50
1.31

Nupepsl pocta/napeHus

Mapenve, %

OMS3 - 4 06

OHprc6Pec

3onCenura

tOrTpaHauT

HwxleHHB2

Baronmau 1 -1.98
[3-®uH -1 -1.75
TK®uHaHc 1 -1.55
Ypan/iL-01 -1.40
AMXK 406 -1.04

© BaHk MockBbl

n BHelLHWe [ONroBble PbIHKM

» Us-treasuries. Ha BHewHeM [0NroBOM pblHKE [OXOLHOCTH Us-treasuries
Bblpocii Ha 4 — 5 6.n. no Bcemy cnektpy 6ymar. OgHOW M3 NpWUMH CTano
HeoXKuAaHHoe Ans pbiHKa pelweHne BaHka AHrIMK NOBBICUTb KJlOYEBYIO CTaBKy Ha
25 6.n. (mo 5,25% roposbix). HenpusaTHaa ons pbiHKa HEOXXMAAHHOCTb Monana «B
CTPYlO» C OBWWUMH HaCTPOEHWSIMWU AONrOBOrO PblHKA — KPenKWe Mo 3KOHOMMKE
CLUA «nopkocunu» ysepeHHOCTb B TOM, uTo cTaBka fed funds Gyaer cHuxeHa y>ke
B Onwkakwee Bpems. Ha 3ToM choHe noBbilieHWe CTaBKM OJHWM W3 BeQyLUMX
LeHTpasnbHbIXx GaHKoB EBpornbl He MOMI0 OCTaTbCcs HE3AMEUEHHbIM.

Eeponeickuit  LentpanbHbii BaHk ciopnpv3oB He npenogHec - cTaBka Obiia
ocTaBnieHa Heu3MeHHoW Ha yposHe 3,5%. 3assnenus rnasbl LIB Xan-Knopa Tpuie
OKOHYaTe/IbHOW SICHOCTH OTHOCWUTENbHO ONWXKaWWWX nepcnekTMB He BHeciu. [lo
cnosam Tpuile OXWIAHUA MOBbILEHWS CTaBKWM B KOHLe MEPBOro KBapTasa BhoJiHe
«PasyMHbl».

C yTpa KpuBas [OXOLHOCTEH BbIFNAOUT chedylowmnm obpasom. [loxogHoctn 2-
netHux obnuraumi coctasnaiot 4,86% rogosbix (+4 6.n. N0 CPABHEHWUIO YTPEHHUMM
ypoBHsimMM uyeTeepra), 5-netHux — 4,73% (+5 6.n.). 10-nethue obnurauui
Toprytotcs Ha yposHe 4,74% roposbix no goxogHoctv (+5 6.n.), 30-netHe — Ha
yposHe 4,83% rogosbix (+5 6.n.).

» CerogHa BHWMaHWE YUaCTHMKOB pblHKa Oypetr obpaweHo Ha 650K
MaKpOCTaTUCTUKU MO PO3HWUYHbIM MPOAAXKaM, a TaKXKe 3KCMOPTHbIM U UMMOPTHbLIM
ueHam. CorsiacHo KOHCEHCyc-NporHo3y 3sKoHomucToB, onpouweHHbix REUTERS, B
nekabpe obbeM posHUUHbIX Npoaaxk ebipoc Ha 0,6% no cpaBHeHWIO C POCTOM Ha
1% B HORGpe.

» Emerging markets. Wnpekc eepoobnuraumii emerging markets EMBI+ 8
uetBepr cHusunca Ha 0,07%, a ero cnpaa coctasun 174 6.n. (-4 6.n.). NHgexc
EMBI+ Poccus ynan Ha 0,12%. Cnpag wHaekca cyaunca go 102 6.n. (-3 6.n.).
Espoobnuraumn  «Poccua-30» Ha TeKkywuid MOMEHT TOpPryloTca Ha YpOBHe
112,5/112,625 npoueHToB oT HOoMMHana co cnpagom k UST-10 8 101 6.n. LeHa
3aKpbITHA Ha WHAOMKaTHMBHble eBpoobauraumn «Bpasunus-40» Buepa ocrtanach 6e3
usmeHennss Ha yposHe 132,313% ot HomwuHana (bid). Ha paHHbIi MOMeHT
obauraumm Toprytotcs no ueve 132,313/132,563% ot HoMuHana co cnp3goMm K
UST-30 8 128 6.n.

» [onbwa. Buepa Mosbwa npogana nepebie B 3ToM rogy espoobsuraumu Ha €1,5
mapa. ($1,94 mnpg.). Cpok obpawenuss 6oHpos — 15 ner. LeHa Ha obnurauuu
coctasuna 99,7 npoueHtoB oT HomuHana. Obnuraumn ¢ noraweHuwem B 2022 roay
npegnonaraioT KynoH B pasmepe 4,5% ronosbix.
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" Crpon Pocoms 30 KUST-10, 60 M SxoHomuka v nonuTrka
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» Canbpo cuéTa Tekywux onepaumit B 2006 rogy coctasuno $95,6 mnpga.

CornacHo npegaBapuTenbHol oueHke LleHTpobanka P® canbpo cuérta Tekywmx

onepauuit B 2006 rogy cocrasuno $95,6 mnpa. no cpasHenuio ¢ $83,3 mapg.

rogomM paHee. Toprosbii npodrumt ysenunuusca co $118,3 no $139,6 mnpa.
MnatéxHblit 6anaHc, $ Mnpa.

£

11 2006 2005 4 ke. 06 3 ke. 06 2 ke. 06 1ke. 06
e TeKywmit cuéT 95,6 83,3 17,6 236 24,9 295
102 ToproBblii 6anaHc 139,6 118,3 28,2 37,2 38,4 35,8
o kcnopt 302,3 2436 783 80,0 76,6 67,4
% Wmnopt 162,7 125,3 50,1 428 38,2 31,6

90
wmioH-06 wion-06 aer-06 ceH-06 okT-06 HOA-06 pfek-06 aHB-07

WcTounuk: LB PO

MNMokBapTanbHass AWHaMWMKa BHELIHETOProBbiX MOKa3aTesied  XapaKTepusyeTcs
Cnpagel EMBI+ n EMBI+Poccus, 6.n. o
135 285 YCTOWUMBBIM COKpALLEHWEM MOJIOXKHUTENbHOMO Casibo, YTO CBSA3aHO C ONEPEXAIOLLUM
poctom umnopta. OgHako B 2007 rogy cokpauieHue aToro nokasarens ewé 6onee
YCKOPMUTCS, T.K. POCT MMMopTa OyneT COMpPOBOXAATbCA CHUXXEHWEM 3KCMOpTa,
0BOyC/IOB/IEHHbIM NajeHWeM LeH Ha HedTb. [lo HawKMM oueHKaM 3TO MOXeT
NPUBECTH K TOMY, UTO CanbAo CYETA TEKYLUMX OMepauui COKPATMTCA MO CPaBHEHHIO
25 ¢ 2006 romom Ha $20-25mnpa. B cOBOKYNHOCTM C OXWOAEMbIM YMEHbLUEHWEM
210 MPUTOKA YacTHOrO Kanutana 370 OyfneT o3HauyaTb CYLLECTBEHHOE CHUXKeHWe
105 BABNEHUA Ha pybnb W yXyAlleHWe CHUTyaUuMW C JIMKBUAHOCTbIO Ha (PUHAHCOBbIX
pbiHkax. Mo HawwMm oueHkam, ecnu ueHbl Ha Hedbtb Urals B 2006 rogy 6ynyTt
Haxogutbca Hwke $50 3a 6Gappenb, MoxeT HauaTbcsi ocnabneHve pybns K
6UBaNIOTHON KOP3HHE.
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» Yuctoiii BBO3 Kanutana B8 2006 roay goctur $41,6 mapa.
CornacHo npeggapuTenbHol oueHke LlieHTpobaHka P® uucTbii BBO3 KanuTtana
yactHbiM cektopom B 2006 rogy cocraBun pekopgHbie $41,6 mnpg. 3Jto
[NoxonHocTn eBpooGnurauymin emerging markets v o
9.0 abCcoNMOTHbIM pekopa 3a BCIO HOBeMwylo uctopuio Poccuu, Kotopas BnioTh A0
8.8 2005 ropa xapakTepu3aoBasacb YCTOWYMBbIM OTTOKOM 4YacTHOroO  KanuTana.
CyuiecTBeHHbIM BKNag B 3TO AOCTMKeHWe obecneunn BGaHKOBCKMM  CeKTop,
obszaTenbcTBa KOTOPOro B NPOLWIOM rody yeenuuunucb Ha $48,5 mnpg., B TO
BpeMsl KaK WHOCTpaHHble aKTWBbl Bo3pociu Ha $23,4 mnpga. Takum obpaszom,
UuCTbIM BBO3 Kanutana GaHkamu MokHO oueHuTb B $25,1 mnpa., T.e. 6onee 60%
OT COBOKYMHOro pesysbTata. [1psiMble MHOCTPaHHble WHBECTHULMMK, COrIACHO OaHHbIM
nnatéxkHoro GanaHca, cocTaBu/M B MWHyBleM rogy $31mnpa. no cpaBHeHuio ¢
$12,8 mnpg. rogom paree, a noptdoesibHble UHBECTULMK Bo3pocau ¢ $0,8 mapa. go

85
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65 $16,2 mnpga.

63 YucThIi BBO3 KanuTana YacTHbIM CEKTOPOM

6.0 2006 2005 4 ke. 06 3 ke. 06 2ke. 06 1ke. 06

WioH-06 wnion-06 aer-06 ceH-06 okT-06 HOA-06 nex-06 sHB-07

pacunks-40 8 Typuus-36 $ mnpa. 41,6 1,1 13,7 12,7 19,8 -4,7
WeTounuk: LB PO

Crasiv LIBOR (USD), % UncTbii BBO3 Kanutana YacTHbIM CEKTOpOM B HacTynuewem ropy (*)HHaHCOBbIe

5.70 B/1laCTU OLUEHUBAIOT Ha YPOBHE $15 MApA. Ha Haw B3rnan, 37O AOOCTaTO4YHO

ajeKkeaTHas OLEHKa, YuWTbiBas, 4TO B npeaasepue BbIBOPOB MHBECTULMOHHAA

5.55 v
AKTUBHOCTb MHOCTpPaHLEB Ha POCCUUCKOM pPbiIHKE MOXKET HECKOJZIbKO CHU3UTbCA.

5.40

» 3onotosanotHble pesepebl B 2006 rogy sbipocnun Ha $121,5 mapg.
Mo paHHbiM LlenTpobarka P® ob6bém 3BP Ha koHewy 2006 roga coctasun $303,7
mMnpg. Takum obpasom, 3a rog pesepsbl yBenuuunucb Ha $121,5 mnpa. 3ta undpa
HECKOJ/IbKO MPEeB30La HalMW MPOrHO3bl, YTO CBA3AHO C YCUMBLUMMCS MPUTOKOM
MHOCTPaHHbIX MHBECTULMIK B KOHLE roga.
B HacTynuBweM rogy Mbl OXKWLaeM HEKOTOPOro 3amepJieHusi Temnos pocta 3BP,
50 MPOrHO3MpYys, YTO MO MTOraMm roja OHu yeenuyarcs Ha $80-90 mnpa., ogHako B

WOH-06 Won-06 asr-06 cew-06 okT-06 Hom06 aek06 swe07  PACUET ITOrO MOKasaTens Mbl 3aK/iafblBaeM MPOrHO3 LeH Ha HedTb Ha yposHe $60

LIBOR 12 Month  ———LIBOR 3 Month FedFunds Fuwres.vor07 33 Gappesib, 4TO B CBeTe NOCNEAHUX TEHOEHUMM npeAcTaBnseTcs A0CTaTOuHO
ONTUMHUCTUYHBIM AOMNYLLEHUEM.
3onoToBantoTHbIe pesepBbl, $ Mnpa.

5.25

5.10

4.95

4.80

4.65

¢

2004 2005 2006 2007
MpupocT 3a rog 47,6 57,7 121,5 85,0
Ha koHeu roga 124,5 182,2 303,7 388,7
B % BBI 21,1 23,9 30,3 32,5

McTounmk: LIB PO, ouenkn banka Mocksbl
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JonroBbie pbIHKK Kanenpapb cobbiTun 12 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
moH.06 non.06 aer.06 ceH.06 okT.06 HOA.06 p[ek.06 saHB.07 n CTATI/ICTMKA CLUA

pybnb/nonnap py6nb/eBpo (wkana cnpasa)

Mocn. Oxupaemoe  [Mpownoe  dakTnyeckoe

[ata Mokasatens
nepuog 3HauyeHMe  3HaueHue 3HaueHme
121 Ruranai@ sanioTbix 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
119 126 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 11.01.07 Canbpo eaepanbHoro Glopxeta, MIpA. AonA. nex.06 26.00 11.20
12 CEFOfHA  VmnopTHble LeHbi pex.06 0.60% 0.20%
m 130 CErogH4 OKCNOpPTHbIE LiEHbI nek.06 0.30% 0.40%
110 .
100 CErogH4A Retail sales, ucknioyas asTomobunm, m-t-m nek.06 0.50% 1.10%
MoH-06 Mion-06 2er-06 ceH06 okr-06 Hos-06 ae-06  sHe-07 CErFOAHA  Postuyrble npogaxm (Retail sales), m-t-m Aex.06 0.60% 1.00%
JPYIUSD — USD/EUR (wkana cnpasa) 17.01.07 VHnAums B NpombiluneHHoM cextope (PPI) nex.06 2.00%
17.01.07 WHdnsiyus - Core PPl (oumiLeHHas OT BNUSIHUS LieH Ha 1eK.06 1.30%
NPOLIOBOMLCTBUE W SHEPrETUKY)
Hedtb
79.0 17.01.07 VIHAEKC NPOMBbILLNEHHOTO NPOU3BOACTCTBA nek.06 0.20%
77.0 .
75.0 17.01.07 Cuer fBmxeHus kanutana (Capital Net Flow), mnpa. 105,06 8230
73.0 aonn.
;;'g 18.01.07 WHdnsiyns - Vinaeke notpebutensckux ueH (CPI) nex.06 0.00%
2;.8 18.01.07 VHdnsiyus, 6e3 yyeTa LieH Ha 3HeproHoCUTenM 1 £1eK.06 0.00%
63-0 npogosonbcTaue (core CPI)
61:0 18.01.07 Real Earnings nex.06
59.0
57.0
55.0
53.0
51.0
49.0
47.0
45.0
wioH-06 wnon-06 aer-06 ceH-06 okT-06 HOsA-06 fek-06  sHB-07
Brent Urals
3onoto
675
665

655
645
635
625
615
605
595
585
575
565

<

555
nioH-06 wmon-06 aer-06 ceH-06 okT-06 HOs-06 fAex-06 sHB-07
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JonroBbie pbIHKK Kanenpapb cobbiTun 12 auBapsa 2007 r.

KaneHgapb nnaTtexen no obnuraunam

pasmMep BbInnartbl,

[ata Bbinnatbl OMUTEHTDI O6bem, MrH. py6. ™n
MITH. py6.

15.01.2007  AMXK, 03 2250 53.31 KynoH
17.01.2007 09327019 8800 438.79 KynoH
17.01.2007  O®3 46003 37298 1859.77 KynoH
18.01.2007  ALIBK, 03 1500 37.21 KynoH
18.01.2007  TA3MPOM, 03 10000 400.00 KynoH
18.01.2007  TASIMPOM, 03 10000 10000.00 norallexme
18.01.2007  WHMNPOM, 02 1000 59.84 KynoH
18.01.2007  Pycarpo 01 1000 58.14 KynoH
18.01.2007  Pycarpo 01 1000 1000.00 ocepTa
18.01.2007  Akytus, 35001 2500 49.55 KynoH
18.01.2007  Bonrorpag, 01 400 9.67 KymoH
19.01.2007  Koneiika T/, 01 1200 29.17 KymoH
19.01.2007  WpkyTckas obn., 01 700 12.90 KynoH
19.01.2007  Akyws, 05 2000 40.33 KymoH
20.01.2007  MUA, 01 2200 32.55 KynoH
21.01.2007  Mocksa 39 5000 252.05 KynoH
23.01.2007  MM3, 01 750 18.51 KynoH
23.01.2007  MockoBckas o6n., 04 9600 263.28 KymnoH
24.01.2007  MKB 01 500 13.09 KynoH
24.01.2007  MKB 01 500 13.09 KynoH
24.01.2007  O®3 25059 8985 136.65 KynoH
24.01.2007  O®3 25057 40817 753.05 KynoH
25.01.2007  COMO3 GaHk, 01 1000 23.06 KynoH
25.01.2007  AK BAPC, 02 1500 61.71 KynoH
25.01.2007  BewwToprbaHk 05 15000 231.86 KymnoH
25.01.2007  EBPP, 02 5000 61.33 KynoH
25.01.2007  MotoBunux. 3aBofbl, 01 1500 74.79 KymoH
25.01.2007  PXA, 05 10000 332.59 KynoH
25.01.2007  Cesepcranb-Asto, 01 1500 84.14 KyroH
25.01.2007  Cesepcranb-AgTo, 01 1500 1500.00 ochepTa
26.01.2007  YXK, 01 500 12.47 KynoH
26.01.2007  YXK, 01 500 500.00 odepta
26.01.2007  3®KO, 02 1500 78.53 KynoH
26.01.2007  3®KO, 02 1500 1500.00 odepTa
28.01.2007  Mocksa 47 5000 126.03 KynoH
30.01.2007  Mocksa 41 5000 252.05 KymnoH
31.01.2007  O®3 25060 14898 21543 KynoH
31.01.2007  O®3 25058 40655 638.56 KynoH
01.02.2007  A/KK 02 1500 83.18 KynoH
01.02.2007  AVXKK, 04 900 19.74 KynoH
01.02.2007  Buktopus-®uHaHc, 01 1500 74.05 KymoH
01.02.2007  BukTopusi-®uHaHc, 01 1500 1500.00 ocbepTa
01.02.2007  lasnpombaHk, 01 1500 53.10 KymnoH
01.02.2007  HNK 01 500 31.04 KynoH
04.02.2007  TatTenekom, 03 600 17.38 KynoH
05.02.2007  AHAO, 01 1800 90.74 KynoH
06.02.2007  MUA, 02 1000 23.68 KynoH
06.02.2007  MUA, 02 1000 1000.00 othepta
07.02.2007  UckmtumuemenT 02 500 15.58 KymoH
07.02.2007  HOTK, 02 1500 78.53 KynoH
07.02.2007  HOTK, 02 1500 1500.00 norallexme
07.02.2007  O®3 27020 8800 438.79 KynoH
08.02.2007  TA3MPOM A6 5000 180.01 KynoH
08.02.2007  TOM-KHUTA, 01 700 39.62 KynoH
08.02.2007  TOM-KHUTA, 01 700 700.00 odepTa

Wctoununkn: REUTERS, pacyeTbl BaHka MockBbl
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Pyb6neBble obnurayuu 7 7 12 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 56.2 - - 23.06.2009 15.03.2007 99.27 99.01 99.27 0.00 0.00 0.43 - - 030 4.32 017 0.17
OBP 03 15456.7 - - 22.09.2009 15.06.2007 98.00 97.89 98.00 0.00 0.00 -1.97 - - 0.75 487 042 0.40
0®3 25057 0.0 40817 7.40 20.01.2010 - 103.95 103.80 104.10 0.00 0.00 029 1581 7.12 6.10 - 2.71 2.55
O®3 25058 49.4 40655 6.30 30.04.2008 - 100.75 100.70 100.80 0.01 0.00 0.08 1225 6.25 5.82 - 1.25 1.18
0?3 25059 56.9 41000 6.10 19.01.2011 - 100.00 100.00 100.03 0.05 0.00 027 13.04 6.10 6.24 - 3.55 3.34
0®3 25060 13.5 40733 5.80 29.04.2009 - 99.76 99.72 99.76 0.01 0.00 005 1128 581 6.05 - 2.14 2.02
0?3 26198 88.3 42117 6.00 02.11.2012 - 98.07 98.00 98.15 0.12 0.00 033 11.18 6.12 6.40 - 5.02 4.72
O®3 27019 0.0 8800 10.00 18.07.2007 - 103.71 0.00 103.71 0.00 0.00 -0.43 4822 964 2.71 - 0.49 0.48
0®3 27020 0.0 8800 10.00 08.08.2007 - 104.00 0.00 104.00 0.00 0.00 -0.01 4247 962 2.92 - 0.55 0.53
0w®3 27025 62.2 25806 6.00 13.06.2007 - 100.26 100.25 100.30 0.07 0.00 -0.31 4.77 598 547 - 0.42 0.39
O®3 27026 2.0 16000 7.00 11.03.2009 - 101.40 100.42 101.50 -0.15 0.00 030 556 6.90 5.99 - 2.02 1.91
O®3 46001 10.6 60000 10.00 10.09.2008 - 103.72 103.60 103.81 0.11 0.00 -0.52 7.95 9.64 5.90 - 0.88 0.83
0®3 46002 60.6 62000 9.00 08.08.2012 - 110.15 110.00 110.20 -0.05 0.00 0.68 36.49 8.17 6.20 - 3.94 3.71
O®3 46003 36.7 37298 10.00 14.07.2010 - 110.74 110.74 110.77 -0.02 0.00 0.14 4822 9.03 6.12 - 2.58 243
O®3 46005 0.0 27477 0.00 09.01.2019 - 46.73 46.04 47.98 000 000 152 0.00 0.00 7.00 11.24 10.50
0®3 46014 220.7 58290 9.00 29.08.2018 - 109.36 109.35 109.42 -0.02 0.00 0.37 2959 823 6.41 - 5.32 5.00
O®3 46017 155.2 80000 8.50 03.08.2016 - 106.48 106.48 106.49 -0.02 0.00 0.33 1327 7.98 6.49 - 6.58 6.18
0?3 46018 613.8 62878 9.00 24.11.2021 - 111.80 111.77 111.80 0.00 0.00 040 7.15 8.05 6.52 - 8.64 8.11
O®3 46020 177.9 30000 6.90 06.02.2036 - 102.80 102.77 102.85 -0.10 0.00 0.57 27.98 6.71 6.79 - 12.65 11.85
Bcezo 16268.9 589793

WcTounnkn: REUTERS, pacyetbl BaHka MockBbl

© BaHk MockBbl ExeaHeBHbIN 0630p AONTOBbLIX PbIHKOB 10/21



Pyb6neBble obnurayuu 12 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 0.00 0.00 -049 -024 2232 946 7.83 - 140  1.30
Ka3aHb, 02 2.02 1000 10.00 11.04.2007 - 100.78 100.65 100.79 -0.01 0.18 0.14 2493 992 6.99 - 024 023
KpacHosipck, 05 0.00 1000 8.50 18.10.2008 - 101.94 101.00 102.88 0.00 0.00 3.38 19.79 8.34 6.87 - 165 155
Hosocnbupck, 03 3.09 1000 13.00 14.07.2009 - 108.75 108.55 112.90 -2.47 000 -176 0.71 1195 843 - 223 206
Tomck, 01 0.00 300 12.00 22.11.2007 - 103.98 0.00 10398 0.00 000 142 644 1154 7.39 - 0.82 0.76
Ydpa, 04 0.83 500 10.03 03.06.2008 - 103.20 103.15 103.35 0.05 0.00 0.05 10.16 9.72 7.70 - 133 1.23
WTtorn ToproB cy6denepanbHbIMM o6nurauusamm

BalkopToctaH, 04 0.00 500 8.02 13.09.2007 - 100.80 0.00 000 0.00 000 010 2615 7.96 6.87 - 0.65 0.61
Benropoackas o6n., 04 0.03 320 14.00 29.04.2008 - 107.00 106.30 107.00 -0.14 0.00 -3.86 28.38 13.08 7.97 - 1.21 1.12
Benropoackas 06n, 31001 0.00 2000 8.38 10.11.2010 - 101.52 101.35 101.69 0.00 0.00 -0.12 13.09 825 8.15 - 328 3.03
Bonrorpapackas 0611, 01 0.00 600 11.99 11.06.2009 - 104.08 103.90 104.25 0.00 0.00 920 1152 8.13 - 137 126
Bonrorpaackas o6n. 35001 = 559 700 12.00 17.06.2010 - 105.55 105.39 10555 -1.36 0.00 142 6.90 1137 7.94 - 177 164
Boporexckas 0611. 01 0.1 600 13.00 15.12.2007 - 105.00 105.00 105.50 -0.47 0.00 -0.47 10.33 12.38 7.56 - 0.88 0.82
Boponexckas 0611. 02 0.00 500 13.00 18.06.2009 - 108.78 107.60 109.95 0.00 0.00 -045 926 1195 8.30 - 217  2.00
Wpkytckas obn., 01 0.00 700 10.50 22.07.2007 - 101.12 101.00 101.23 0.00 0.00 -0.09 17.62 10.38 7.96 - 0.50 0.46
MpkyTckas o6n. 31001 0.00 1500 9.50 17.12.2009 - 101.68 101.52 101.84 0.00 0.00 0.00 4.15 9.34 8.18 - 157 145
MpkyTckas o6n, 31002 0.00 900  8.00 23.10.2008 - 99.81 99.66 9995 000 0.00 -0.15 13.68 8.02 8.17 - 099  0.91
Kanyxckas o6n., 01 0.00 300  9.00 24.12.2007 - 0.00 104.50 0.00 0.00 4.44

Kapenusi, 34009 0.00 2000 8.40 02.06.2010 - 100.14 0.00 0.00 -99.00 000 -0.16 828 839 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 3.10 834 8.15 - 138  1.27
Komn, 05 0.11 500 13.00 24.12.2007 - 105.89 104.70 105.89 -0.19 0.00 -0.14 641 1228 6.72 - 091 0.85
Komn, 06 0.00 700 13.50 14.10.2010 - 116.00 11590 116.10 0.00 0.00 -0.39 3292 1164 7.18 - 3.07 286
Komu, 07 0.56 1000 10.00 22.11.2013 - 108.00 104.78 108.70 0.98 0.00 -2.87 1342 926 7.54 - 491 457
Komu, 08 0.00 1000 9.00 03.12.2015 - 96.58 9515 101.00 0.00 0.00 -027 3156 9.32 8.13 - 596  5.51
Koctpomckas o6n., 04 10.46 800 12.00 11.03.2008 - 104.55 104.00 106.00 0.05 0.00 -127 9.86 1148 7.23 - 1.10  1.03
KpacHosipckui kp, 34003 0.00 3000 7.00 01.10.2008 - 99.53 9940 9965 000 0.00 028 1899 7.03 7.13 - 117 1.09
KpacHogapckwit kpaii, 01 13.34 1000 10.00 15.05.2007 - 101.25 101.00 10125 0.05 0.00 -028 1589 9.88 6.15 - 034 0.32
JlennHrpapackas o6n., 02 0.00 800 14.01 08.12.2010 - 123.34 12152 12550 0.00 0.00 -1.16 10.75 11.36 7.20 - 320 299
Jlenunrpapckas o6n. 03 0.00 1300 12.50 05.12.2014 - 130.38 12845 13545 0.00 0.00 -0.31 925 959 7.20 - 557 5.20
Mockosckas 061., 03 0.00 1000 11.00 19.08.2007 - 102.90 102.70 103.10 0.00 0.00 -0.42 4340 1069 6.10 - 058 0.54
Mockosckas 06n., 05 44.25 12000 10.00 30.03.2010 - 107.55 107.50 107.60 0.05 0.00 042 2055 9.30 6.57 - 212 1.99
Mockosckas o6n., 04 15.27 9600 11.00 21.04.2009 - 109.65 109.50 109.72 0.05 0.00 0.25 23.81 10.03 6.57 - 2.01 1.89
Mockosckas o6n., 25006 3550 12000 9.00 19.04.2011 - 107.68 107.68 107.79 -0.18 0.00 0.27 19.48 836 7.01 - 360 3.37
Hwxeropoackas o6n. 02 441 2500 10.24 02.11.2008 - 103.00 103.00 103.45 -0.43 0.00 -0.19 1964 994 7.25 - 1.05 098
Hosocubupckas o6n. 02 0.60 2000 13.30 29.11.2007 - 105.20 104.15 10520 -0.14 0.00 -024 1530 1264 7.35 - 0.84 0.78
Camapckas o6n., 02 6.91 2000 6.82 09.09.2010 - 98.70 9870 99.00 -0.30 0.00 030 523 691 742 - 325 3.03
Camapckas o6n., 03 0.00 4500 7.60 11.08.2011 - 101.05 101.05 101.18 -99.00 0.00 0.64 1166 7.52 7.53 - 387 3.60
Teepckasi 0611., 03 0.00 800  7.95 30.11.2008 - 100.29 100.05 100.52 0.00 0.00 0.27 893 7.93 8.01 - 176  1.63
Tomckas o6n., 03 3.06 600 10.00 13.10.2007 - 101.90 101.85 102.15 -0.10 0.00 -0.75 24.66 9.81 7.47 - 073 0.68
Tomckas o6r, 34026 1.98 900  8.00 09.11.2009 - 99.20 99.20 9950 -040 0.00 0.10 13.81 806 7.70 - 214 1.99
Tynbckasi 06n., 31001 0.00 1500 8.50 28.06.2009 - 102.83 102.65 103.00 -99.00 0.00 0.39 3.03 827 7.44 - 225  2.09
Yamyprckas pecr, 01 0.00 1000 8.20 27.12.2008 - 100.44 100.35 100.53 0.00 0.00 -0.24 3.37 8.16 8.11 - 185  1.71
Xabaposckui kpait, 06 3.02 1000 8.00 24.11.2009 - 100.80 100.71 100.80 -0.17 0.00 0.10 1052 7.94 7.31 - 182 170
XMAO, 02 0.00 5000 12.00 27.05.2008 - 107.77 0.00 107.77 0.00 0.00 -0.08 1512 11.13 6.11 - 130 1.22
Yysaiums, 03 0.00 500 9.50 13.04.2007 - 100.65 76.00 0.00 0.00 000 0.00 2395 944 7.06 - 025 0.23
Yysawus, 04 0.00 750 12.33 27.03.2009 - 110.01 10850 0.00 0.00 0.00 0.01 36.15 1121 7.46 - 195  1.81
Yysaiuwms, 05 0.00 1000 7.85 05.06.2011 - 101.99 101.80 102.17 -99.00 0.00 0.22 7.74 7.70 7.45 - 379 352
Akytns, 03 0.00 800 12.00 17.06.2008 - 105.77 105.28 10625 0.00 0.00 -1.10 7.56 1135 7.93 - 133 123
Akytns, 05 0.00 2000 8.00 21.04.2007 - 101.95 000 000 0.00 000 157 1841 7.85 087 - 027 027
Akytus, 06 0.00 2000 10.00 13.05.2010 - 107.25 107.12 107.38 0.00 0.00 0.33 1534 932 7.24 - 240 224
Axkytust, 35001 0.00 2500 7.95 11.04.2013 - 102.35 000 000 0.00 000 064 1830 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 4356 9.52 6.68 - 143  1.34
Apocnasckas o6n., 02 0.16 1000 12.78 03.07.2007 - 104.00 101.09 104.00 0.93 000 -0.35 3.15 1229 4.28 - 047 045
Apocnasckas o6n., 04 0.00 1000 10.50 26.05.2009 - 107.70 000 000 0.00 000 -1.00 13.81 975 6.74 - 215  2.01
fApocnasckas 06n., 05 0.44 500 7.75 30.12.2008 - 99.55 99.50 99.60 0.20 000 -0.35 276 7.79 8.03 - 186  1.72
Mocksa 42 0.00 3000 10.00 13.08.2007 - 104.00 0.00 104.00 0.00 000 0.00 16.16 9.62 3.12 - 057 055
Mocksa 31 0.00 5000 10.00 20.05.2007 - 101.25 101.00 101.50 0.00 0.00 -0.39 1425 9.88 6.54 - 035 0.33
Mocksa 40 0.00 4000 10.00 26.10.2007 - 10250 102.50 0.00 -0.68 0.00 -0.58 521 976 6.45 - 068 0.64
Mocksa 43 0.00 5000 10.00 17.05.2008 - 107.00 0.00 0.00 0.00 000 -093 1507 9.35 469 - 126 1.21
Mocksa 29 0.00 5000 10.00 05.06.2008 - 105.20 104.90 10550 0.00 0.00 -0.33 10.14 951 6.15 - 133 125
Mocksa 36 0.02 4000 10.00 16.12.2008 - 106.20 100.00 0.00 -2.12 000 046 7.12 942 6.63 - 180 1.69
Mocksa 47 0.00 5000 10.00 28.04.2009 - 107.10 106.20 108.00 0.00 0.00 -0.69 2055 9.34 6.18 - 205 1.93
Mockga 41 0.11 5000 10.00 30.07.2010 - 108.20 107.85 108.20 0.00 0.00 0.09 4521 924 6.41 - 299 281
Mocksa 38 0.00 5000 10.00 26.12.2010 - 112.33 112.25 11240 0.00 0.00 -0.16 4.38 890 6.53 - 339 3.18
Mocksa 39 1.10 5000 10.00 21.07.2014 - 109.95 109.85 110.15 0.00 0.00 0.77 4767 9.10 6.68 - 550 5.16
MockBsa 44 1.10 20000 10.00 24.06.2015 - 109.95 109.90 110.05 0.05 000 0.60 4.93 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
MawnpWHBecT, 02
Makcu-I'pynn, 01
M3 um. Ceposa, 02
HM3 um. KyabmuHa, 01
HCMMS3, 01

OMK, 01

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

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

TMK, 03
Tynayepmet 02
yTnas, 01

© BaHk MockBbl

OBbLEMbI
O6oporT, Ob6vem,
MIH. py6.  mnpa. py6.
0.00 10000
0.00 5000
0.03 5000
10.69 5000
0.02 6000
3.84 2000
0.00 1000
0.15 7000
0.50 1500
0.00 500
0.23 1500
16.52 5000
1.82 3000
5.03 1500
5.08 5000
0.40 1500
0.00 500
0.00 1500
0.20 7000
0.00 5000
15.55 7000
0.00 2300
0.00 3000
0.14 2000
3.04 1500
0.00 1000
0.00 1500
0.00 1500
0.02 3000
0.22 2250
20.50 2000
0.00 3000
0.00 2000
0.00 2000
0.00 1500
0.00 3000
0.12 500
0.00 1000
0.00 600
0.02 3000
0.00 2000
10.07 2000
5.15 3000
8.50 5623
0.00 700
8.26 1500
0.36 3500
1.1 5000
0.41 1500
0.00 1000
11.34 1300
0.00 500
2.82 1000
0.49 3000
0.00 2000
0.00 1200
0.00 1000
0.41 3000
0.00 5000
1.62 6000
0.00 600
0.00 2000
51.66 5000
10.07 3000
0.00 3000
2.90 3000
0.00 5000
0.00 1000
2.13 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
104.27
101.10
100.75
101.38
100.91
102.80
99.15

100.20

LEHA

Mokynka

0.00
104.15
100.80
100.70
100.15
100.91
102.75
99.15
0.00

0.00
99.80
103.20
100.39
100.30
100.75
100.50
0.00
101.30
100.30
101.95
103.60

102.20
0.00
102.00
101.03
100.00
0.00

Mpopaxa

0.00
104.38
101.10
100.85
101.38
101.19
102.85
99.30
100.20

100.10

101. 95
0.00
101.75
0.00

99 99
99.00
100.88
102.25

N3MEHEHME,%

fieHs Hepens  mecsil

0.00 0.00 0.12
0.00 0.00 0.19
0.05 0.00 -0.25
0.05 0.00 0.11
-0.05 0.00 0.50
-0.24 0.00 0.00
0.00 0.00 0.83
-0.20 0.00 -0.31
0.00 0.00 0.20
0.00 0.00 -0.48
-0.03 0.00 0.13
-0.09 0.00 0.39
0.17 0.00 0.10
0.00 0.00 -0.12
-0.01 0.00 0.34
020 0.00 -0.04
0.00 0.00 -0.22
0.00 0.00 -0.05
-0.05 0.00 045
0.00 0.00 -0.50
0.03 0.00 0.44
0.00 0.00 0.15
0.00 0.00 0.20
-0.10 0.00 0.15
046 0.00 -0.11
0.00 0.00 0.00
0.00 0.00 -0.17
0.00 0.00 -0.15
-0.10 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 0.00 0.29
0.00 0.00 -0.96
0.00 0.00 -0.48
0.00 0.00 -0.24
0.00 0.00 -0.10
0.14 0.00 0.15
0.05 0.00 -0.15
0.33 0.00 0.66
0.00 0.00 0.25
0.10 0.00 -0.20
-0.14 0.00 0.07
-0.08 0.00 0.41
025 0.00 -0.10
0.00 0.00 -0.15
0.15 0.00 -0.12
0.00 0.00 -0.24
0.15 0.00 0.29
-0.61 0.00 0.82
0.00 0.00 -0.02
-0.30 0.00 0.10
0.00 0.00
059 0.00 -0.29
0.00 0.00 041
-0.20 0.00 -0.10
0.00 0.00 2.00
0.00 0.00 0.01
-0.05 0.00 0.19
045 0.00 -0.60
0.00 0.00 0.22
0.00 0.00 -0.20
0.10 0.00 0.04
0.00 0.00 0.00
049 0.00 -0.20

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

12 AuBapsa 2007 r.

AOXOAHOCTb,% AIOPALUA
HKO Tekywas Krnoraw. Kodepte [iop. net. Mog. aop
38.44 811 7.81 - 0.02 0.02
3333 7.88 6.78 - 2.7 2.54
19.31 750 6.11 - 0.72 0.68
2932 6.90 6.73 - 2.33 2.18
1013 7.15 6.82 - 2.61 244
935 966 8.85 - 0.88 0.81
412 1046 8.91 - 1.43 1.31
6.84 9.33 - 9.98 1.79 1.63
10.67 948 9.70 - 1.52 1.39
36.44 9.50 9.04 - 0.12 0.11
273 831 - 8.62 2.02 1.86
1556 784 7.36 - 3.84 3.58
2359 10.21 8.56 - 0.27 0.25
567 9.80 - 8.62 044 0.41
27.88 7.59 - 759 422 3.92
2259 9.62 - 8.75 0.74 0.68
4190 1144 743 743 0.13 0.13
3146 948 8.20 - 1.10 1.02
525 7.08 7.05 - 1.82 1.70
555 861 6.46 - 0.91 0.86
362 796 7.15 - 3.07 2.86
862 831 7.72 - 2.59 2.41
8.31 8.08 - 744 178 1.66
8.73 8.65 - 8.20 293 2.71
8.48 847 T7.74 - 1.64 1.52
1517 7.07 - 527 029 0.27
10.01  8.26 - 6.75 0.38 0.35
2339 920 545 - 0.25 0.23
2179 9.02 7.25 - 1.20 1.12
12.33 879 8.83 - 0.80 0.73
240 1220 7.11 - 0.48 0.45
19.16 9.03 7.79 - 1.22 1.14
24.09 7.84 7.86 1.59 1.47
11.85 8.52 8.09 - 2.16 2.00
115 748 7.07 - 0.50 0.47
10.64 9.05 - 740  1.08 1.00
6.14 14.00 13.94 0.46 0.40
38.63 14.28 - 16.52 0.69 0.59
2125 1165 9.17 - 0.31 0.28
19.16 977 7.7 - 0.78 0.73
2115 9.03 7.80 - 1.20 1.1
11.01 8.14 - 7.94 1.75 1.62
26.24 8.32 - 8.04 1.99 1.84
54.82 1210 7.88 - 2.20 2.04
214 973 9.98 - 2.02 1.84
4459 10.49 8.62 - 0.07 0.07
28.37 10.69 - 8.19 0.72 0.66
715 971 8.48 - 1.71 1.58
3571 9.64 9.09 - 1.91 1.75
51.30 10.57 - 845 049 0.45
14.66 10.62 - 8.44 0.36 0.33
3.03 1227 11.15 - 0.22 0.20
13.02 10.75 10.48 - 0.85 0.77
36.68 11.57 - 16.35 0.64 0.55
31.64 8.83 940 - 1.93 1.76
4460 11.04 - 12.01  0.57 0.51
142 116 12.95 - 1.35 1.19
8.82 9.02 7.82 - 1.35 1.26
1140 798 7.19 - 0.35 0.33
2209 7.20 7.32 - 1.59 1.49
15.77 1152 9.45 - 0.84 0.76
738 564 881 - 0.85 0.78
5.06 8.32 - 8.22 3.04 2.81
3.11 8.05 6.62 - 0.46 0.43
4.07 590 8.89 - 2.28 2.10
29.58 10.02 - 6.76  0.21 0.20
3093 7.92 - 770  1.05 0.98
10.68 9.75 9.90 - 0.87 0.79
573 9.31 - 7.98 1.23 1.14

McTounnkn: REUTERS, pacyetbl BaHka Mocksbl
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Pyb6neBble obnurayuu 12 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 10.28 3000 9.20 13.08.2008 14.02.2007 100.20 100.11 100.20 0.10 0.00 0.03 37.30 9.18 - 6.79  0.09 0.09
AsToBas, 03 0.80 5000 7.80 22.06.2010 26.06.2007 100.25 100.05 100.25 0.25 0.00 0.15 3.42 7.78 - 7.21 0.46 0.42
Baroxmauy, 01 0.73 300 13.50 19.06.2008 - 102.86 100.12 104.00 -1.10 0.00 -1.55 7.77 13.12 11.60 - 1.35 1.21
BKM-®uHaHc, 01 0.00 1000 9.75 04.06.2008 - 100.00 0.00 0.00 0.00 0.00 -0.10 9.62 9.75 9.97 - 1.33 1.21
Bonrabypmatu 01 0.01 600 11.00 08.10.2008 - 99.50 99.50 99.68 -0.20 0.00 -0.10 27.73 11.06 5.18 - 1.61 1.53
[as-duHanc, 01 12.00 2000 8.49 08.02.2011 12.02.2008 100.00 99.99 100.05 -0.08 0.00 0.12 3466 8.49 - 8.66 1.03 0.95
I'T-T3U 3Hepro 03 0.09 1500 10.45 18.04.2008 - 100.15 100.15 100.21 0.03 0.00 0.10 23.76 10.43 10.56 - 1.20 1.08
EMK 01 0.00 1000 9.35 02.10.2008 04.10.2007 99.18 98.86 99.50 0.00 0.00 0.07 25.10 9.43 - 10.78  0.71 0.64
MxAsTo, 01 5.83 1200 10.70 14.03.2007 - 99.84 99.77 99.84 0.03 0.00 0.09 3518 10.72 11.26 - 0.17 0.15
Wxmatw, 02 39.04 1000 13.55 17.06.2008 - 100.11 0.00 10090 -0.01 0.00 0.12 854 1354 - 1.34 1.18
WHTerpa duHaHc, 01 0.00 2000 10.50 20.03.2009 - 99.52 0.00 100.00 0.00 0.00 -0.25 3193 10.55 11.03 - 1.95 1.76
MPKYT 03 36.99 3250 8.74 16.09.2010 - 103.66 103.66 103.99 -0.05 0.00 0.41 26.82 843 7.72 - 3.16 2.93
KAMA3-®uHanc, 02 0.00 3000 8.45 17.09.2010 19.09.2008 99.51 98.90 100.11 0.00 0.00 0.13 2570 8.49 - 8.95 1.57 1.44
Kpuorenmaw, 02 0.00 500 9.75 08.07.2008 10.07.2007 100.00 0.00 0.00 0.00 0.00 -0.26 0.53 9.75 - 9.74 049 0.45
Mul-®uHanc, 01 8.92 1000 10.50 03.06.2009 06.06.2007 100.75 100.75 101.00 -0.05 0.00 -0.44 10.36 10.42 - 847  0.40 0.37
MoTosunux. sasogbl, 01 1.00 1500 10.00 22.01.2009 26.07.2007 100.28 100.00 100.74 -0.27 0.00 045 46.03 9.97 - 9.66 0.51 0.47
MotopocTpoutens, 01 2.99 800 12.00 19.03.2009 20.09.2007 100.05 0.00 10040 0.05 0.00 -0.15 36.82 11.99 - 12.21  0.66 0.59
M3, 01 0.00 750 9.90 21.07.2009 24.07.2007 99.80 100.00 0.00 0.00 0.00 0.20 2143 992 - 10.69 0.51 0.46
MpowmtpakTop, 01 0.01 1500 9.75 03.07.2008 12.07.2007 99.00 99.00 99.99 -0.38 0.00 0.11 160 9.85 - 11.94  0.50 0.44
Pocsepton, 01 7.09 800 9.30 26.05.2009 27.11.2007 100.50 100.20 100.50 0.20 0.00 0.05 11.21 9.25 - 8.86 0.85 0.79
Cantot-OHeprus, 01 0.00 3000 9.80 25.12.2007 - 100.03 99.95 100.03 0.27 0.00 0.14 430 980 9.99 - 0.93 0.85
HMO CATYPH, 01 0.00 1500 9.00 23.03.2008 24.03.2007 100.03 99.90 100.15 0.00 0.00 0.10 27.37 9.00 - 8.63 0.20 0.18
Cesepcrans-asTo, 01 0.00 1500 11.25 21.01.2010 25.01.2007 100.00 0.00 0.00 0.00 0.00 0.00 5178 11.25 - 10.70 0.04 0.03
COK-AsTokomn., 01 0.00 1100 12.32 24.04.2008 - 99.90 99.80 100.00 0.00 0.00 050 2599 1233 1249 - 1.20 1.07
CrpownTpaHcras, 01 3.55 3000 9.60 25.06.2008 - 101.44 101.00 102.00 0.04 0.00 0.20 3.95 9.46 8.70 - 1.39 1.28
TB3, 03 20.12 1000 9.25 18.06.2010 20.06.2008 100.60 100.40 100.63 0.00 0.00 -0.30 5.07 9.19 - 8.98 1.38 1.26
TpaHcmaluxonaur, 01 0.00 1500 1.00 01.12.2007 - 94.80 0.00 9480 0.00 0.00 -580 1.12 1.05 7.28 - 0.89 0.83
YpansaroHsasog, 01 2714 2000 9.40 30.09.2008 - 100.50 100.50 100.65 -0.23 0.00 0.25 2575 935 9.27 - 1.59 1.46
YpansaroHsasog 02 1.43 3000 9.35 05.10.2010 03.10.2007 100.45 100.29 100.45 0.07 0.00 -0.05 25.36 9.31 - 8.85 0.70 0.65
[ob6biBalowas NPOMbILLNEHHOCTb
BernoH-®uHanc, 01 0.00 1500 9.10 03.06.2009 - 100.23 100.10 100.35 0.00 0.00 0.10 898 9.08 9.19 - 2.19 2.00
CY3K, 02 0.00 1000 8.50 15.02.2007 - 99.96 99.80 100.11 0.00 0.00 0.10 13.04 8.50 8.86 - 0.10 0.09
Xanneng Mona ®uHane, 01 35,60 750 12.75 02.04.2008 - 99.50 9945 99.65 -0.10 0.00 -0.10 279 12.81 13.86 - 1.15 1.01
MoTpebutenbckuii cekTop
Anagyuiku 01 2.37 500 12.00 08.03.2007 - 100.12 100.10 0.00 0.00 0.00 0.07 4142 11.99 10.76 - 0.15 0.14
ApHecT®uHanc, 01 0.00 600 10.30 29.04.2009 25.04.2007 100.75 100.00 100.20 0.00 0.00 0.00 22.01 10.29 - 9.73 0.29 0.26
Bantuka, 01 0.00 1000 8.75 20.11.2007 - 100.70 100.80 0.00 0.00 -0.70 5.51 8.68 8.05 - 0.91 0.85
Bantumop-Hesa, 02 4.49 800 11.25 15.05.2008 17.05.2007 99.80 99.76 99.85 -0.05 0.00 -0.18 17.26 11.27 11.65 0.35 0.31
Bumm-Bunnb-AanH, 02 0.00 3000 9.00 15.12.2010 - 103.12 0.00 103.12 0.12 0.00 -029 542 873 822 - 3.39 3.13
I'pynna OCT, 02 1.62 1000 12.90 08.05.2008 10.05.2007 97.50 95.90 97.50 052 0.00 340 2227 13.23 - 0.33 0.27
Dxen-3cp-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 5.07 5.01 - 561  0.40 0.38
Hupan-MHBecT, 01 0.00 1000 10.80 16.05.2007 - 100.05 99.55 100.55 0.00 0.00 -0.55 16.87 10.79 1047 - 0.34 0.31
WHmapko, 01 0.00 1000 10.50 19.12.2008 - 100.03 100.00 100.05 0.00 0.00 0.10 575 1050 5.28 - 1.81 1.72
KpacHbiin BocTok, 01 0.00 1500 11.50 25.02.2007 - 100.29 100.25 100.32 0.00 0.00 0.05 4348 11.47 8.78 - 0.12 0.1
HyTtpunsecTxonauxr, 01 1.00 1200 11.00 09.06.2009 12.06.2007 100.00 100.00 100.05 0.15 0.00 0.10 9.04 11.00 11.44  0.41 0.37
Hadpue KocmeTwke, 01 0.00 400 10.50 22.04.2007 - 100.04 0.00 100.50 0.00 0.00 -0.18 23.59 10.50 10.13 - 0.28 0.25
Orteu. nekapcrsa, 02 0.00 1300 10.25 17.02.2009 21.08.2007 99.58 99.25 99.90 0.00 0.00 0.20 39.88 10.29 - 11.25 0.58 0.52
Ouvakoso, 02 6.31 1500 8.50 19.09.2008 - 99.00 9840 99.00 0.60 0.00 0.15 2585 859 9.58 - 1.17 1.07
MUT-UNHBecTmeHTC 02 0.00 1500 1.00 23.03.2009 - 100.00 0.00 0.00 0.00 - 0.00 2.96 1.00 - 217 2.15
Pycckuin Tekctunb 02 0.11 1000 12.75 05.03.2009 - 98.01 98.01 9850 0.00 0.00 097 4401 13.01 14.89 - 1.24 1.08
Pyccknin Tekctunb 03 18.08 1200 12.00 20.10.2009 18.10.2007 99.25 99.10 99.25 0.05 0.00 061 2597 12.09 - 13.42 0.74 0.65
CanBan, 01 7.33 1000 11.66 03.12.2008 06.06.2007 100.65 100.40 100.70 0.10 0.00 -0.59 11.50 11.58 - 9.86 0.40 0.36
CuHeprus, 01 0.16 1000 10.70 22.04.2009 24.10.2007 97.68 92,50 9769 0.70 0.00 0.20 2287 10.95 - 14.35 0.76 0.66
Tanocto-®uHaHc, 01 0.00 1000 10.00 06.03.2009 07.09.2007 99.91 99.70 100.11 0.00 0.00 0.19 34.25 10.01 - 10.37 0.63 0.57
Axosnesckun Tekctub, 01 0.00 1000 12.00 31.10.2008 - 99.85 99.70 100.00 0.00 0.00 -0.05 24.99 12.02 554 - 1.66 1.57
ArponpombILisieHHbIW KOMMJIeKC
ANK Apkaga 01 0.06 600 13.20 28.06.2008 29.06.2007 99.37 99.37 99.95 -0.64 0.00 -0.11 506 13.28 - 14.58 0.46 0.41
ANK Apkaga, 02 6.88 1000 13.31 20.02.2009 22.08.2007 100.40 9945 9965 -0.30 0.00 044 51.78 13.36 - 14.43  0.58 0.51
AMK Oro, 01 0.70 1100 15.50 22.04.2007 - 99.50 100.11 100.50 0.20 0.00 0.04 2438 1544 13.53 - 0.28 0.24
AIK Oro, 02 12.30 1200 12.95 25.02.2009 - 100.06 99.45 9959 0.05 0.00 0.11 4861 13.02 13.67 - 1.66 1.46
BenrpaHkopm 0.00 700 10.90 02.12.2008 - 100.00 0.00 100.20 0.00 0.00 0.03 11.05 10.89 5.36 - 1.75 1.66
Espocepsuc 6.05 1500 13.25 18.12.2007 - 101.10 97.00 100.00 0.00 0.00 0.07 835 1325 13.91 0.89 0.78
KBK Yepemyuiku, 01 0.00 700 11.30 02.03.2009 05.03.2007 100.50 0.00 0.00 0.00 0.00 1.10 3994 11.18 - 3.54 0.15 0.14
Moccernbnpom, 01 10.10 1000 13.00 12.12.2008 15.06.2007 99.72 100.36 100.50 0.14 0.00 -0.05 9.62 12.94 - 11.65 043 0.38
MABA, 01 0.00 350 0.00 15.06.2008 - 0.00 100.00 0.00 0.00 122 0.00 0.00 - 1.43 1.42
Pazynain-dunanc, 01 9.15 3000 11.50 02.10.2008 05.04.2007 100.03 100.01 100.09 0.15 0.00 0.09 30.88 11.50 - 11.31  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 5590 11.66 - 9.56 0.02 0.02
C- Arpo, 01 0.00 400 11.50 20.05.2009 21.11.2007 99.80 0.00 0.00 0.00 0.00 -0.65 15.75 11.50 - 11.94 0.82 0.73
CoxonbHuku MK, 01 1.88 1000 11.50 26.02.2009 30.08.2007 99.00 0.00 0.00 0.00 0.00 0.00 41.90 11.52 - 12.13  0.61 0.54
Yepkwn3zoso, 01 0.00 2000 8.85 31.05.2011 02.06.2009 100.10 98.90 99.10 0.00 0.00 -0.10 8.97 8.94 - 9.54 2.19 2.00
OPKO, 02 0.00 1500 10.50 22.01.2010 26.01.2007 100.10 100.00 100.10 0.20 0.00 -0.07 48.04 10.49 - 769 0.04 0.04
tOrTpaHanT 02 0.00 1000 11.50 25.11.2008 29.05.2007 99.25 0.00 9925 0.00 0.00 045 13.86 11.59 - 13.40 0.38 0.33

WcTounnkn: REUTERS, pacyeTbl BaHka Mocksbl
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Pyb6neBble obnurayuu 12 auBapsa 2007 r.

OMUTEHTbI OBBbEMbI MOTALUEHUE/ BbIKYT LEHA WU3MEHEHMUE,% [OOXOAOHOCTb,% AOIPALUA
Sniozoy; MJ(':I)[;SJLED';S KynoH,%  Morawexve Odpepra Mnfem::'r. Mokynka MMpopaxa OeHb Hepens Mecsy HKO Tekywas Knoraw. Kodepre [iop. net. Moga. Alop

PO3HM4YHbIN CEKTOP

Apbart aHg Ko, 01 450 1500 10.50 20.06.2008 22.06.2007 100.00 100.00 100.20 -0.20 0.00 0.01 575 1050 - 1044 044 040
BukTopusi-®uHaHc, 01 293 1500 9.90 29.01.2009 01.02.2007 99.95 99.90 100.00 0.02 0.00 0.16 43.67 9.90 - 1032 0.06 0.05
Hetckuin mup, 01 040 1150 8.50 26.05.2015 - 99.80 98.80 99.80 -0.20 0.00 -020 838 852 871 - 6.11 562
Hukas Opxuges, 01 0.52 1000 11.30 09.04.2009 12.04.2007 100.12 100.10 100.29 0.20 0.00 0.00 2817 1129 - 1127 024 022
Auken-®uHanc, 01 0.00 3000 9.25 17.03.2011 - 9343 9321 9365 000 000 -0.32 2838 990 1157 - 344  3.08
AOMO-duHaHc, 01 815 1000 12.50 14.02.2008 15.02.2007 100.15 99.91 100.15 0.30 0.00 -0.05 50.34 1248 - 1040 0.10 0.09
Espocertb, 02 4.85 3000 10.25 02.06.2009 04.12.2007 99.26 9919 9935 -0.04 000 0.80 1039 1033 - 1142 087 0.78
WHkom-Taga, 02 515 1400 11.75 12.02.2010 16.02.2007 99.95 99.90 99.98 0.01 0.00 008 1771 1176 - 1205 0.10 0.09
Konerika T[, 01 0.50 1200 9.75 17.06.2008 - 100.10 100.00 100.25 0.10 0.00 -0.20 2217 974 9.78 182  1.66
Koneiika T/, 02 0.40 4000 8.70 15.02.2012 18.02.2009 99.35 99.00 99.35 0.35 0.00 -0.12 11.92 8.76 - 935 192 176
Marut 01 0.00 2000 9.34 19.11.2008 - 102.00 0.00 0.00 0.00 000 000 1279 9.16 8.31 - 173 160
MapTa ®uHaHc, 02 0.59 1000 11.75 06.12.2009 07.06.2007 99.10 98.60 99.20 0.00 0.00 0.01 1127 118 - 1395 040 0.35
Mapra-®uHaHc, 01 0.70 700 14.84 22.05.2008 - 100.02 100.25 100.99 1.00 0.00 -0.15 19.92 14.84 1533 - 126  1.09
Matpuua duHaHc 0.30 1200 12.32 10.12.2008 13.06.2007 98.86 98.86 99.10 -0.14 0.00 071 979 1246 - 1506 042 0.37
MWP ®duHaHc 15.96 1000 10.50 27.12.2007 - 100.00 99.95 100.10 0.00 0.00 0.15 460 10.50 10.76 - 093 084
MoHeTka, 01 0.00 1000 10.70 14.05.2009 15.11.2007 99.10 0.00 0.00 0.00 0.00 -040 1642 1080 - 1216 0.82 0.73
Hatyp npoaykr, 02 0.00 1000 10.75 16.06.2009 18.12.2007 99.92 0.00 100.15 0.00 0.00 0.30 6.77 1076 - 1112 091 082
lNepekpecTok, 01 0.00 1500 8.15 08.07.2008 10.07.2007 100.15 100.00 100.30 0.00 0.00 -0.30 0.45 8.14 783 049 046
MaTepouka ®uHarc, 01 0.00 1500 11.45 12.05.2010 - 109.33 109.25 109.40 0.00 0.00 -0.06 17.88 1047 8.36 - 284 262
Matepouka duHaHc, 02 2.87 3000 9.30 14.12.2010 - 103.45 103.40 103.60 0.00 000 -019 586 899 842 - 3.37 3.1
TexHocuna, 01 0.00 2000 10.00 26.05.2011 28.05.2008 98.18 97.60 98.75 0.00 0.00 -0.96 11.78 1019 - 1178 131 117
TOM-KHWTA, 01 0.50 700 11.35 05.02.2009 08.02.2007 100.10 100.10 100.40 -0.10 0.00 -0.15 47.89 11.34 - 9.58  0.08  0.07
JNlecHas npombIiwneHHocTb u LUBK

ALBK-WHBecT, 02 0.00 500 0.00 20.05.2008 - 101.01 0.00 0.00 000 0.00 0.00 000 0.00 - 136 137
ALIBK, 03 0.05 1500 9.95 14.04.2011 18.10.2007 100.25 100.25 100.50 0.20 0.00 -0.10 22.90 9.93 - 996 073 067
Bonra, 01 0.00 1500 12.00 13.03.2007 - 100.18 100.01 100.35 0.00 0.00 0.38 3945 11.98 10.51 - 017 0.5
rOT3K, 02 530 1500 11.50 18.06.2009 21.06.2007 100.00 99.92 100.00 -0.05 0.00 035 6.62 1150 - 044 040
A3-dunanc, 01 534 400 11.60 23.05.2008 25.05.2007 97.00 0.00 99.00 -1.77 0.00 -0.85 1525 1196 - 2007 037 0.31
HNK 01 0.00 500 12.45 31.01.2008 - 100.13 99.96 100.30 0.00 0.00 0.25 54.92 - 139 123
N3¢ Cotos, 01 0.00 300 10.00 09.10.2007 - 100.00 0.00 0.00 0.00 000 0.00 26.85 10.00 1020 - 072 0.65
CTpOMTeanTBO, nnoTteka n HeABMNXXUMOCTb

AnamaHT, 01 0.00 500 13.10 05.06.2008 - 99.99 99.85 100.13 0.00 0.00 -040 1256 13.10 1277 - 131 1.16
Apamanr, 02 0.00 2000 11.25 20.05.2010 24.05.2007 99.85 99.70 100.00 0.00 0.00 0.20 1510 1127 - 1217 036 0.32
AMKK 01 0.00 1070 11.00 01.12.2008 - 108.00 0.00 0.00 0.00 0.00 -0.01 10.19 6.53 - 175 164
AXKK, 02 0.00 1500 11.00 01.02.2010 - 11085 0.00 0.00 0.00 0.00 0.50 49.12 992 7.12 - 259 242
AMXK, 03 0.00 2250 9.40 15.10.2010 - 10575 0.00 0.00 0.00 000 0.00 2266 889 7.08 - 225 210
AXKK, 04 0.16 900 8.70 01.02.2012 - 105.35 105.30 106.25 - - 0.00 16.92 826 7.63 - 411  3.82
BX®, 01 0.00 500 9.25 19.12.2008 21.12.2007 100.30 0.00 100.30 0.00 0.00 055 507 9.22 - 921 091 083
maemocctpoit, 01 0.00 2000 1.00 27.05.2007 - 93.89 9250 100.00 0.00 0.00 -7.41 129 1.07 - 037 031
maemocctpoit, 02 4.04 4000 11.50 17.03.2011 22.03.2007 100.85 100.50 100.99 -0.25 0.00 -0.39 3529 1140 - 6.77 019 0.18
MHTEKO, 01 0.00 1200 10.95 15.02.2007 - 100.20 0.00 0.00 0.00 000 0.00 44.10 1093 847 - 0.10  0.09
Vckutumuement 02 0.13 500 12.50 05.11.2008 07.11.2007 100.90 100.75 100.90 0.15 0.00 0.02 2192 1239 - 1182 078 0.70
JNasepHa, 01 0.00 1000 11.25 08.04.2010 12.04.2007 100.25 100.15 100.35 0.00 0.00 -0.28 28.05 1122 - 9.94 025 023
MWA, 01 0.00 2200 10.00 20.09.2012 - 103.00 0.00 0.00 000 000 040 1332 971 9.19 - 267 244
MWA, 02 7.72 1000 9.50 09.08.2008 06.02.2007 100.19 100.11 100.19 0.00 0.00 0.19 16.92 9.48 - 6.71  0.07  0.07
MWA, 03 0.00 1500 9.40 23.02.2012 30.08.2007 100.63 100.55 100.70 0.00 0.00 045 10.82 9.34 - 863 062 057
Mupake pynn 0.81 1000 12.50 19.08.2008 - 100.85 100.45 100.90 0.35 0.00 0.10 4863 1239 1160 - 144 129
MOUA, 01 0.00 1500 9.00 21.12.2010 - 101.52 101.04 10200 0.00 0.00 0.15 466 887 8.63 - 2.87 264
MUK, 05 0.10 1120 10.20 20.05.2008 22.05.2007 99.70 99.65 99.75 0.10 0.00 0.13 1425 1023 - 1151 035 0.32
Canasartcrekno 01 1.03 750 11.60 25.03.2008 - 102.88 0.00 102.88 -0.26 0.00 0.29 3401 1128 9.20 - 112 1.03
Canasartcrekno 02 26.00 1200 9.28 28.10.2009 31.10.2007 100.00 99.90 100.05 040 0.00 -0.10 18.05 9.28 - 946 078 0.71
Cub. uemenr., 03 0.00 800 9.70 12.06.2008 14.06.2007 99.75 99.50 100.00 0.00 0.00 -0.35 7.44 9.72 - 1024 042 038
Cy-155 0.00 1500 10.50 30.03.2007 - 100.50 100.00 101.00 0.00 0.00 -0.35 4.03 10.45 8.09 - 021  0.20
TepHa-®uHaHc, 01 0.00 500 1.00 16.12.2008 18.12.2007 100.02 0.00 100.90 0.00 0.00 0.10 0.63 1.00 - 0.99 093 092
LIYH NeHCneuCMYy, 01 0.00 1000 11.75 22.04.2010 24.04.2008 99.62 0.00 100.19 0.00 0.00 -040 2479 1180 - 1213 1.16 1.03
FOCKK;, 01 0.00 600 14.00 01.07.2008 17.01.2008 100.03 0.00 100.20 0.00 0.00 0.01 345 1400 - 6.72 098 092
TpaHcnopTt

AsuaK. Camapa, 01 0.00 350 14.00 08.03.2007 - 100.18 100.01 100.34 0.00 0.00 -0.71 48.33 1398 1225 - 015 0.14
Vet Naitn Xauanuur, 02 0.00 3000 10.50 22.05.2008 22.11.2007 100.16 100.10 100.21 0.00 0.00 0.24 1410 1048 - 1054 084 0.76
MMK-Tparc, 01 4.50 650 11.50 10.07.2008 - 100.00 99.75 100.00 0.01 0.00 -0.01 57.34 1150 - - 141 1.41
PXI, 05 3.17 10000 6.67 22.01.2009 - 100.08 100.07 100.20 -0.01 0.00 0.30 30.70 6.66 6.74 - 188 1.76
PXO, 03 0.00 4000 8.33 02.12.2009 - 104.47 103.71 10523 0.00 000 006 822 797 6.71 - 262 245
PXO, 02 0.00 4000 7.75 05.12.2007 - 10142 0.00 10200 0.00 000 0.30 764 7.64 6.19 - 0.88 0.83
PX[ 07 22.61 5000 7.55 07.11.2012 - 102.78 102.70 102.82 0.06 000 0.18 1179 735 7.08 - 478 447
PXI 06 10.18 10000 7.35 10.11.2010 - 101.75 101.70 101.75 0.03 0.00 0.17 1148 722 6.94 - 338 3.16
PX[ 04 0.03 10000 6.59 14.06.2007 100.28 100.20 100.28 0.07 0.00 -0.05 506 657 588 - 042  0.40
TpaHcaapo-PuHaHcsl, 01 16.87 2500 11.65 05.02.2009 09082007 100.13 99.95 100.13 0.03 000 -027 4915 1163 - 1170 055 049
OriptOHmoH 01 0.50 1500 13.00 10.11.2009 15.05.2007 99.40 99.31 99.50 -0.15 0.00 0.24 20.66 13.08 - 1564 033 029
0T 3iip, 02 0.00 1000 10.40 10.03.2009 13.03.2007 100.18 100.05 100.30 0.00 0.00 0.03 855 10.38 - 9.26  0.17 0.15
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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
0.46 2000
2.82 800
0.00 1500
0.00 2000
53.28 3000
0.00 500
0.00 1000
0.00 1500
10.01 1000
88.21 2000
0.00 450
0.00 1000
7.09 500
0.00 5000
0.00 15000
1.50 750
14.93 1500
0.00 5000
0.00 5000
29.41 2000
0.00 1000
35.03 500
0.00 1000
0.00 1000
0.00 3000
0.00 1000
0.00 800
5.15 3000
0.00 1000
0.00 3000
0.00 3000
0.18 7000
0.40 3000
0.00 5000
0.00 2000
0.00 6000
1.00 1400
0.00 470
0.00 1500
0.00 3000
0.00 2000
3.67 1000
2.00 1500
0.25 1500
5.00 1000
0.00 3000
0.00 2500
0.00 3000
5.38 3000
16.81 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

97.00
100.00
100.50
100.45
104.37
100.13
105.20
100.55

99.90
99.90
100.09
100.00
99.90
99.90
100.00
100.00
100.00
100.08
99.50
100.05
100.09
102.05
100.01
100.15

LLEHA

Mokynka

0.00
99.00
100.10
100.26
104.20
0.00
105.10
0.00

99.00
99.85
100.05
99.80

99.80

Mpopaxa

ExefHeBHbI# 0630p AONTOBbLIX PbIHKOB

WU3MEHEHME, %
neHb Hepens  Mecsl
0.00 0.00 0.00
0.00 0.00 0.10
0.20 0.00 -0.35
0.15 0.00 0.29
0.00 0.00 -0.03
0.00 0.00 0.03
0.03 0.00 -0.28
0.00 0.00 -0.14
0.00 0.00 -0.19
0.00 0.00 0.00
-0.04 0.00 -0.05
0.28 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
-0.20 0.00 -0.25
-0.02 0.00 0.20
0.25 0.00 -0.18
0.00 0.00 -0.12
0.00 0.00 0.06
0.15 0.00 1.87
0.00 0.00 -0.10
0.15 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
-0.18 0.00 0.05
0.00 0.00 -0.69
0.00 0.00 -0.07
0.00 0.00 -0.20
-0.13 0.00 0.20
-0.15 0.00 -0.20
0.00 - 0.00
0.00 0.00 -0.12
0.00 0.00 -0.04
-0.01 0.00 0.34
0.00 0.00 -0.30
0.00 0.00 0.05
0.10 0.00 0.45
0.00 0.00 045
0.24 0.00 0.06
0.00 0.00 0.05
0.05 0.00 -0.10
-0.70 0.00 0.71
0.00 0.00 0.83
0.00 0.00 0.00
0.10 0.00 -0.05
0.10 0.00 0.10

12 AuBapsa 2007 r.

AOOXOOHOCTb,%  AOIOPALIUA

HKO Tekywas Krnoraw. Kodepre [wop. net. Moa. ilop
0.63 1.03 - 0.93 0.89
6.83 860 8.78 - 1.36 1.25
30.14 876 8.84 - 3.46 3.18
7.81 1234 - 11.23 044 0.39
2764 9.57 - 792 200 1.86
449 799 7.86 - 0.38 0.35
1589 951 8.06 - 2.51 2.32
20.82 9.95 - 0.04 0.04
10.63  9.71 - 10.32  0.38 0.35
3797 8.26 - 8.61 0.52 0.48
2433 799 7.36 - 0.20 0.18
34.02 839 856 - 1.91 1.76
1.89 1151 12.16 - 0.71 0.63
710  9.61 - 10.19  0.42 0.38
1419 9.25 957 - 0.81 0.74
19.95 6.50 - 0.19 0.18
13.08 6.20 - 6.34 0.28 0.27
14.67 10.49 - 10.64 0.83 0.75
3132 714 737 - 3.48 3.24
9.24 592 - 3.29 3.28
10.38 4.92 - 4.23 4.22
6.85 9.80 - 782 091 0.84
15.45 11.75 - 11.54 037 0.33
22.44 1048 10.32 - 0.28 0.25
9.97 10.41 - 10.71  0.88 0.79
33.88 8.22 - 0.09 0.09
26.36 6.48 - 3.81  0.09 0.09
917  9.29 - 935 0.88 0.80
4039 990 7.78 - 0.57 0.53
520 8.22 - 792 091 0.85
18.85 9.83 - 12.38  0.63 0.56
37.76  9.23 - 6.68 0.09 0.09
710 718 7.18 - 1.33 1.24
1076 7.73 7.62 - 3.51 3.27
2984 828 874 - 1.08 1.00
2478 7.61 - 799 017 0.16
3245 841 8.86 - 0.59 0.54
32.84 8.13 - 8.89 057 0.53
3222 10.45 - 792 0.19 0.18
168 877 9.58 - 0.47 0.43
740 9.96 - 942 042 0.38
9.21 9.58 9.70 - 2.18 1.99
18.74 12.06 - 12.99  0.81 0.72
19.51 9.07 7.82 - 1.20 1.12
2.01 10.51 - 10.59 0.48 0.43
13.97 10.03 - 10.77 0.82 0.74
3299 10.75 - 1041 0.19 0.17
19.75 7.69 7.54 - 2.47 2.30
24.66 -

13.51 8.54 - 974 0.34 0.31
475 827 - 9.53 0.19 0.18
48.63 12.44 - 797 011 0.10

McTounmkn: REUTERS, pacyeTbl BaHka Mocksbl
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MupoBoi pbiHOK gonra 12 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

Poccust 07 $ 2400 10 26.06.2007 165  101.94 10200 0.06 -0.06 -043 545  9.81 59 BBB+ A- Baa2 0.44 0.43
Poccus 10 $ 2718 825 31.03.2010 1174 10450 10463 0.00 0.00 -024 538  7.89 61 BBB+ A- Baa2 158 1.54
Poccust 18 $ 3466 11 24.07.2018 4211 14369 14431 -013 009 -047 574 7.66 100 BBB+ A- Baa2 7.34 7.14
Poccns 30 $19526 5 31.03.2030 8479 11244 11275 -0.06 -005 -028 575 4.45 101 BBB+ A- Baa2 7.31 7.11
Poccust 28 $ 2500 12.75 24.06.2028 7834  180.00 180.81 -0.17 -0.10 -041 6.04 7.08 131 BBB+ A- Baa2 10.68 10.37
O6nuraumm MuHdmHa PO

MINFIN 8 $1322 3 14112007 306 9700 9800 0.00 000 -026 619  3.09 0 BBB+ A- Baa2 278 2.58
MINFIN 5 $2167 3 14.052008 488 9650 9650 0.13 006 0.00 624  3.11 0 BBB+ A- Baa2 3.76 3.57
MINFIN 7 $1750 3 14.052011 1583 ~ 90.13 90.88 -028 0.14 042  6.91 3.33 0 BBB+ A- Baa2 6.20 5.85
O6nurauum Aries

ARIES 01 € 2000 6.919 25.10.2007 286  102.45 10255 -0.01 -0.09 -023 389 6.75 5 Aaa 2.63
ARIES 02 €1000 7.75 25.10.2009 1017  109.13 109.41  0.01 003 -093 418 7.10 26 Aaa 257 2.47
ARIES 03 $ 2436 9.6 25.10.2014 2843 127.73 12805 -027 036 -129 521 7.52 48 Aaa  5.82 5.68
MyHuuMnanbHbIe eBpooGnuraumm

Mockea 11 € 374 645 12102011 1734 106.65 107.08 025 026 -1.14 484 6.05 89 BBB+ BBB+ Baal 4.19 4.00
TarapcTaH 15 $ 250 7.7 03.08.2015 3125 101.55 102.00 -092 -0.21 018 745 758 271 6.22 6.00
KopnopaTtuBHble eBpooGnurauum

CubHedTs 07 $ 400 115 13.02.2007 32 100.30 100.80 0.00 -0.10 -0.39 6.82 1147 174 NR BB+ 0.07 0.07
Dxeit-Ocp-Cu 07 $ 60 9.75 10.04.2007 88 100.00 10050 0.00 0.00 -0.15 950 975 450 0.23 0.23
A3MNPOM 07 $ 500 9.125 25.04.2007 103  100.80 10155 -0.04 -0.02 -0.31 598 9.05 95 BBB- BBB A3 027 0.27
THK 07 $ 700 11 06.11.2007 298 10346 10396 -0.01 -0.05 -060 647 1063 131 BBB- BBB A3  0.78 0.75
MTC 08 $ 400 9.75 30.01.2008 383 10350 103.80 0.04 -0.10 -0.17 620 942 106 BB- WR 097 0.94
Cucrema 08 $ 350 10.25 14.04.2008 458  104.33 10451 -0.06 -0.03 0.00 654 9.82 140 B+ BB- 117 1.13
Arpoca 08 $ 500 8.125 06.05.2008 480  102.69 102.93 0.01 003 -017 593 791 108 B 1.24 1.21
Bumm-Bunne-lanH 08§ 150 8.5 21.05.2008 495  101.52 10217 033 -0.01 -013 728 837 243 B+ WR 129 1.24
MMK 08 $ 300 8 21.10.2008 648 102.03 10236 -0.03 0.09 -0.08 675 7.84 190 BB- BB WR 165 1.59
Cu6HedTb 09 $ 500 10.75 15.01.2009 734  108.96 109.43 0.00 -0.22 -041 591  9.87 106 NR BB+ 1.85 1.80
Cesepcranb 09 $ 325 8.625 24.02.2009 774  103.57 103.81  0.01 016  0.10 6.77 833 191 1.91 1.85
CuTpoHmke 09 $ 200 7.875 02.03.2009 780  99.86 100.61 -0.08 001 -008 794 7.89 309 1.94 1.87
Bbimnenkom 09 $ 450 10 16.06.2009 886  107.50 107.95 0.07 002 -014 658  9.30 173 BB+ WR 219 2.13
EspasxonguHr 09 $ 300 10.88 03.08.2009 934  109.54 109.97 0.07 022 -009 673 993 186 2.21 2.13
HOPHWKE/Ib, 09 $ 500 7.125 30.09.2009 992  102.37 10295 -0.02 -0.06 -0.11 6.16  6.96 138 2.46 2.39
A3MPOM 09 $ 700 105 21.10.2009 1013 112.65 11320 0.13 -0.02 -036 549  9.32 72 BBB- BBB A3 243 2.37
MeracpoH 09 $ 375 8 10.12.2009 1063 103.58 103.90 -0.21  -0.01 0.53 6.62 7.72 184 BB BB WR 263 2.54
Beimnernkom 10 $ 300 8 11.02.2010 1126 103.35 10391 -0.01 -0.12 035 677 7.74 199 BB+ WR  2.69 2.61
TA3MPOM 10 €1000 7.8 27.092010 1354 11024 11060 0.05 014 -045 470 7.08 78 BBB- BBB A3  3.30 3.16
MTC 10 $ 400 8.375 14.10.2010 1371  105.14 105.47 -0.01 0.11 0.07 6.76  7.97 199 BB- WR 3.25 3.15
Beimnernkom 11 $ 300 8.375 22.10.2011 1744 106,53 107.13 0.00 000 000 675 7.86 202 BB- WR 3.98 3.85
Cucrema 11 $ 350 8.875 28.01.2011 1477 10479 10514 0.09 -024 012 748 847 270 B+ BB- 3.36 3.24
MTC 12 $ 400 8 28.01.2012 1842 10449 10491 0.04 027 -017 693 766 220 B+ 4.11 3.97
lanepes 13 $ 175 10.13 15.05.2013 2315 100.00 101.00 0.00 037 0.00 1012 10.13 546 4.20 4.00
Cesepcrans 14 $ 375 925 19.04.2014 2654 108.23 10852 -0.02 000 027 774 855 302 5.41 5.21
Arpoca 14 $ 800 8875 17.11.2014 2866 11577 11624 -0.02 022 055 629 7.67 157 5.90 5.72
PX[ 30 12600 rub 8.375 30.06.2012 1996  103.20 103.50 - 0.00 000 699 8.12 76 2.32 2.28
PX[ 30 1000rub 11 30.06.2012 1996  101.38 101.75 - 0.00 000 1069 10.85 406 4.49 437
TA3MPOM 12 € 1000 456 09.12.2012 2158 9816 9842 021 -032 023 493 465 95 5.27 5.02
"A3MPOM 13-1 $ 1750 9.625 01.03.2013 2240 118.85 11990 -0.11 -0.07 044 591 8.10 118 BBB- BBB A3 475 4.62
A3MPOM 13-2 $ 1222 4505 22.07.2013 2383 9625 9727 -015 018 -1.27  6.01 4.68 128 2.53 2.46
TA3MPOM 13-3 $ 647 5625 22.07.2013 2383 9954 99.82 0.00 -0.10  0.21 583 565 110 2.30 2.24
A3MPOM 15 $ 1000 5.875 01.06.2015 3062 104.88 10523 0.13 -007 012 514 560 114 6.66 6.34
EspasxonauHr 15 $ 750 825 10.11.2015 3224 102.23 10286 -003 -0.07 075 789 807 316 BB BB- 6.37 6.13
"A3IMPOM 20 $ 1250 7.201 01.02.2020 4768 105.00 11000 036 -042 060 662 6.86 188 BBB- BBB A3  8.86 8.58
TA3MPOM 34 $ 1000 8.625 28.04.2034 9968 127.72 12821 -0.12 -047 118 645 6.75 163 BBB- BBB A3 1234 11.96

WcTounnkn: REUTERS

© BaHk MockBbI ExenHeBHbIN 0630p AONTOBbLIX PbIHKOB 16/21



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

$

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
7.16
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 27 99.99 100.20
09.02.2007 28 100.04 100.07
14.04.2007 92 100.00 100.50
29.06.2007 168 101.22 101.56
09.02.2007 28 100.03 100.12
28.09.2007 259 100.06 100.56
13.02.2007 32 100.20 100.50
19.03.2007 66 100.24 100.42
14.04.2007 92 100.00 100.50
09.07.2007 178 100.52 100.78
30.07.2007 199 101.29 101.64
05.10.2007 266 100.98 101.06
03.03.2008 416 101.08 101.44
21.04.2008 465 100.25 101.00
19.05.2008 493 102.59 102.98
02.07.2008 537 100.77 101.33
11.08.2008 577 100.88 101.15
27.10.2008 654 99.75 100.50
30.10.2008 657 102.22 102.42
11.12.2008 699 101.92 102.10
12.12.2008 700 101.25 101.83
24.09.2009 986 103.53 103.97
30.06.2008 535 97.57  97.90
04.02.2008 388 101.01  101.49
30.06.2008 535 100.50 101.08
31.10.2008 658 100.00 0.00
23.03.2009 801 99.85 100.26
07.04.2009 816 99.38 100.38
12.05.2009 851 101.88 102.34
18.05.2009 857 99.80 100.55
28.09.2009 990 104.80 105.09
04.10.2010 1361 101.75 102.25
07.10.2010 1364 96.88 97.88
26.11.2010 1414  104.24 104.86
29.11.2010 1417  103.00 103.58
05.05.2011 1574 99.81 100.81
15.06.2011 1615  105.54 106.28
12.10.2011 1734 106.56 106.97
13.05.2013 2313  104.95 105.74
15.05.2013 2315  102.87 103.62
16.05.2013 2316  105.58 106.20
23.09.2015 3176 99.60 100.30
04.02.2015 2945 102.25 102.75
11.02.2015 2952  101.21 101.62
29.09.2015 3182  100.02 100.63
25.11.2015 3239 103.28 103.63
09.12.2015 3253 102.15 102.74
16.12.2015 3260 99.05 99.69
30.06.2035 10396  101.77 102.58

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

[OXOOHOCTb,%
K noratw. Tekywasn Crpoa k
benchmark

6.69 6.72 157
8.00 9.00 319
8.56 8.75 356
6.19 8.89 107
5.65 7.75 81
7.68 7.80 255
6.00 9.11 93
7.35 8.98 240
8.56 8.75 356
6.49 7.59 193
5.84 8.17 18
5.83 7.09 39
7.59 8.53 246
7.90 8.10 306
7.66 9.50 281
7.18 7.69 232
5.90 6.44 103
8.14 8.02 329
5.91 7.09 107
5.79 6.75 93
7.18 7.80 232
7.67 9.42 290
6.15 4.48 130
8.09 9.03 292
8.25 8.58 340
7.99 8.00 340
8.07 8.01 322
9.05 8.80 420
8.09 8.83 323
9.59 9.52 473
6.04 7.63 127
7.94 8.35 317
8.49 7.74 372
6.12 7.08 134
5.99 6.67 122
8.67 8.64 395
6.49 7.55 167
5.89 7.04 116
6.37 6.99 164
5.93 6.30 120
6.10 6.80 137
6.56 6.53 183
5.50 6.18 72
5.88 6.16

6.19 6.20 141
6.52 7.26 175
7.97 8.44 324
9.17 8.96 444
6.12 6.14 130

ExeaHeBHbIN 00630p AONTOBbLIX PbIHKOB

PEATUHI

S&P

BBB-

B+

BBB+
BB-

BBB+

B+

BBB

BBB
BBB

BBB+

BBB+
BBB+

12 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
0.06 0.06
0.68 0.65
0.07 0.07
0.17 0.17
0.24 0.24
0.48 0.46
2.45

0.68 0.65
1.07 1.03
1.20 1.16
1.27 1.22
1.40 1.36
1.48 1.43
1.67 1.60
1.68 1.64
1.80 1.75
1.79 1.73
1.71 1.67
1.42 1.38
0.98 0.95
1.39 1.34
1.77 1.70
2.00 1.92
2.02 1.94
212 2.04
212 2.02
243 2.36
3.19 3.07
3.24 3.1
3.41 3.31
3.44 3.34
3.62 3.47
3.88 3.64
4.02 3.91
5.14 4.99
5.26 5.1
5.18 5.03
6.64 6.43
2.74 2.67
3.31 3.21
3.39 3.29
3.37 3.24
3.37 3.22
13.75  13.34

Wctounnku: REUTERS
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MupoBoi pbiHOK gonra 12 auBapsa 2007 r.

OMUTEHTbI OBBLEM  [OrALUEHUE LEHA U3MEHEHME,% [OXOQHOCTb,% PEWATUHI  [QIOPALUS

O6bem, mrH.  KynoH,%  TMoraiweHve nﬁ:?;zﬂ Mokynka Mpopaxa OeHb Hegenio mecsiL Krnoraw.  Tekywas becn I::Trf]lakrk Fitch S&P  Moody’s [iwop. net.  Moga. aop
CLN
KopnopatnBHbIN cekTop
HCMM3 07 $ 100 9.8 22032007 69 97.25 97.75  0.00 0.00 -226 2075 10.08 1595 0.25 0.24
CAHOC 07 $ 40 8.875 11.04.2007 89 100.38 101.10  0.00 0.00 0.00 752 884 260 0.31 0.31
AMTEN 07 $ 175 9.25 30.06.2007 169 98.00 99.00  0.00 0.00 0.26 13.86 9.44 881 0.46 0.43
Kysbaccpaspesyronb 0 $§ 150 9  13.07.2007 182 99.75 100.31  0.00 0.00 -0.35 953  9.02 438 0.49 0.47
CaasHoit 07 $ 50 10.75 28.07.2007 197  100.00 100.50 000 -050 0.00 10.73 10.75 561 0.51 0.48
CepbMmoii KonTnHeHT 00 § 90 7.25 27.09.2007 258 99.00 100.00  0.00 0.00 0.00 849 7.32 323 0.77 0.73
Mupakc I'pynn 08 $ 100 9.7 27.02.2008 411  100.13 100.38  0.00 0.00 013 946 969 434 1.05 1.00
TatdoHabark 08 $ 90 95 28022008 412 99.75  0.00 0.00 0.00 0.00 9.71 9.52 460 1.11 1.05
AsToBa3 08 $ 250 85 20.04.2008 464 100.26 101.17 -0.04 0.03 -0.30 826 848 342 1.20 1.15
Pycc CtaHn Bogka08 ¢ 85 10 06.06.2008 511 101.38 102.38 - 0.00 0.00 9.11 9.86 433 1.61 1.54
PMK 08 $ 100 9.25 21.12.2008 709 99.75 100.25 0.00 0.00 050 939 927 461 1.80 1.72
Wpkyt 09 $ 125 825 10.04.2009 819  100.00 101.96 0.00 0.00 -025 824 825 339 2.04 1.97
CAHOC 09 $ 100 7.95 28.052009 867  100.50 101.10 000 0.00 -0.31 7.71 7.91 304 2.26 2.18
PBK 09 $ 100 9.5 07.06.2009 877  100.13 100.50  0.00 0.00 0.06 944 949 485 2.25 2.15

Wctounnkn: REUTERS
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MupoBoi pbiHOK gonra 12 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 36 41 43 47 54 57 64 84 97 97 227 230 250 325 360 460 660
7 42 49 49 55 62 67 77 93 102 112 170 195 215 250 320 330 445
10 35 44 54 70 73 89 94 105 124 130 210 275 295 300 340 390 470
30 60 70 80 99 104 109 128 144 154 164 225 310 320 330 350 370 570
®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 12 auBapsa 2007 r.

KpuvBble goxogHocTn emerging markets
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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 99.11 99.11 -0.38 0.46 -1.94 4.74 7.94 AAA Aaa
US30YT=RR 94.97 94.95 -0.83 1.10 -3.89 4.82 15.84 AAA Aaa
EU2YT=RR 99.67 99.69 0.03 0.00 -0.03 3.92 1.87 AAA Aaa
EU10YT=RR 97.73 97.80 -0.08 -0.11 -2.19 4.02 8.43 AAA Aaa
BRAGLB27=RR 139.94 140.06 -0.13 0.45 1.08 6.53 10.47 BB Ba2
TRGLB30=RR 1563.56 1563.75 0.24 -0.16 1.23 7.10 10.65 BB- Ba3
TRGLB10=RR 117.94 117.94 0.05 -0.11 0.48 5.86 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 0.00 0.60 3.51 1.53 B+ B3
RUSGLB30=RR 112.63 112.44 -0.06 -0.05 -0.28 5.75 7.31 BBB+ Baa2
RUSGLB10=RR 104.50 104.50 0.00 0.00 -0.24 5.38 1.58 BBB+ Baa2
WcTounnkn: REUTERS
EMBI+ cneag WHOEKC U3MEHEHMUE, %
Cnpag VIsMe:ee::e 3 3HaveHve 3a geHb CN:aC;iJ;a C Havana roga 3a 12 mecsiues
EMBI+ 173 -4 406.47  -0.07 -0.20 -0.20 9.51
EMBI+ RUSSIA 99 -5 447.27  -0.12 -0.44 -0.44 4.98
EMBI+ MEXICO 103 1 347.69  -0.47 -0.43 -0.43 5.63
EMBI+ TURKEY 207 -8 259.66 0.28 0.39 0.39 7.04
EMBI+ BRAZIL 196 -2 579.42  -0.19 -0.14 -0.14 13.13

WcTounukm: J.P. Morgan Chase, REUTERS
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KoHTakTHaa uHdopmayusa 12 auBapsa 2007 r.

HacTtoswwmit LOKyMEHT NPEAOCTaBNEH UCKITHOYUTENBHO B NMOpsAke MHAOPMaLMK 1 He SIBISETCS NPeanoXeHeM O NPOBeAEeHUM onepaLui Ha pbiHKe LEeHHbLIX BymMar, 1, B 4acTHOCTH,
npeanoxeHnem o6 WX Nokyrnke wnu npoaaxe. HacToswmiA JOKYMEHT COAEpPXUT MHPOPMALMIO, NMOMYYEHHYIO U3 UCTOYHUKOB, koTopble BaHk MockBbl paccmaTpuBaeT B kayecTe
nocToBepHbiX. OaHako BaHk MocKBbI, Ero pyKOBOACTBO M COTPYAHWKM HE MOTYT rapaHTUpoBaTb abCOMOTHBIE TOYHOCTb, MOSHOTY M JOCTOBEPHOCTL TakoW MH(OPMaLUK 1 He HecyT
OTBETCTBEHHOCTU 3@ BO3MOXHbIE NOTEPU KNUEHTA B CBSI3W C €e UcMofb3oBaHneM. OUEHKU U MHEHWS, NPeACTaBNeHHble B HACTOSALWEM JOKyMeHTe, OCHOBaHbl UCKMIOUNTENbHO Ha
3aKIIOYEHNSIX aHanNUTUKOB BaHka B OTHOLIEHUWM aHanmu3MpyemblxX LEHHbIX OymMar U 3MUTEHTOB. BosHarpaxaeHue aHanuWTMKOB He CBSI3aHO M He 3aBWCUT OT COAepXaHus
aHanuTMyeckux 0630poB, KOTOPbIE OHW FOTOBSAT, UMW OT CyLLECTBa AaBaeMblX UMW PEKOMEHAALUN.

BaHk MockBbl, €ro pykoBOACTBO U COTPYAHWKA HE HECYT OTBETCTBEHHOCTW 3@ MHBECTULMOHHBIE PELUEHUS KITMEHTA, OCHOBaHHbIE Ha MHGOPMaLMKM, CoAepXallenics B HacTosiLLeM
nokymeHTe. baHk MockBbI, €ro pyKOBOACTBO M COTPYAHVKU HE HECYT OTBETCTBEHHOCTU B CBSA3W C NPSIMbIMU UMW KOCBEHHLIMU MOTEPSIMU U/WnK yLepBoM, BO3HUKLIUM B pe3yrbtaTe
MCNOMNb30BaHWS KMMEHTOM MHGOPMALIMM UMK KaKoW-NMGOo ee 4acTu Npu COBEPLLEHUMN OnepaLmii ¢ LeHHbIMU Bymaramu. BaHk MockBbl He GepeT Ha cebst obsi3aTenbCTBa perynsipHo
06GHOBNATE MHOPMALIMIO, KOTOpasi COAEPXUTCS B HAcCTOSILLEM [JOKyMEHTE WNW WUCMPaBnsTb BO3MOXHble HETOYHOCTU. Cherku, CoBeplUeHHble B MPOLUIOM U YNOMSHYTble B
HaCcTOSALLEM AOKYMEHTE, He BCEraa sIBMSTCA UHAWKATUBHLIMU ANs ONpeAeneHns pe3ynbTaToB GyayLmx caemnok. Ha CTOMMOCTb, LIEHY UM BENUYMHY AoXo4a MO LUEHHbIM Bymaram
MMM NPOU3BOAHBIM WHCTPYMEHTaM, YMOMSHYTbIM B HacTosilleM [OKYMEHTe, MOryT okasblBaTb HebnarornpusiTHoe BosaedcTBue KoneGaHWsi OOMEHHbIX KypcOB BantoT.
WHBECTUPOBaHME B POCCUICKME LieHHble Bymary HeceT 3HauMTErbHbIA PUCK, B CBA3W C YEM KITMEHTY HEOBXOAMMO NpOBOAUTL COGCTBEHHbLIN aHanW3 pbiHKa W UCCNeaoBaHue
HafeXHOCTU POCCUNCKUX AMUTEHTOB /10 COBEPLUEHMS CAEMNOK.

HacTosimin AOKyMeHT He MoXeT GbiTb BOCMPOU3BEAEH, MOSTHOCTLIO UMM YaCTUYHO, C HETO HEeMb3si AenaTb KoMK, BbIAEPXKMA U3 HEro He MOryT UCMONb30BaThCs AN Kakux-nméo
ny6nukauuin 6e3 npenBapuTEnbHOrO NMCbMEHHOro paspelueHunsi Bavka Mocksbl. BaHk MockBbl He HECeT OTBETCTBEHHOCTV 3@ HECAHKLUMOHWPOBaHHbIE AENCTBUSI TPETbUX MWL,
CBS3aHHbIE 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

AHANIMTUYECKUIA 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 aHanuTukK 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
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© BaHk MockBblI ExeAHeBHbIN 0630p AONTOBbIX PbIHKOB 21/21



