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Honroeble pbIHKHK 20 dpespans 2007 .
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WHpvkaTop 3HaueHve Nam-e Wam-e, % Bbinyck Close Uam-e, % YTM, % Wawm-e, b.p.
Hedb (Urals) 52.54 0.1 0.21 N UsT 10 99.45 0.00 4.70 0
Bornoto 671.2 2.50 0.37 N POCCUA 30 112.75 0.00 5.73 0
EUR/USD 1.3153 0.0014 0.11 N Fasnpom 34 127.27 -0.09 6.48 1
RUB/USD 26.2358 0.0044 0.02 L) Bank Mocksbl 09 104.72 -0.01 6.01 0
FF Fut. Hos1.07 5.045 0.00 N 0®d3 25057 104.00 0.01 6.03 -1
FF Fut. Prob (4.75%). Hos.07 41.0% 0.0% N 03 25058 101.00 0.00 5.54 -1
EMBI+ 412.12 0.00 0.00 " 0Od3 46020 102.27 -0.07 6.83 0
EMBI+, cnpapg 169 0 " Mrop44-06 109.71 -0.19 6.68 3
EMBI+ Poccusa 452.17 0.00 0.00 L) Moc.o6n.68 107.43 -0.13 7.03 3
EMBI+ Poccus, cnpag 99 0 L) Moc.o6n.58 107.20 0.05 6.58 4
MIBOR, % 3.21 -0.79 [ KOMMU 8B 06 100.00 0.00 7.49 -1
Cueta u pen. B LIB, mnpa. py6. 583.1 1 0.17 " PXA-0706n 102.80 0.00 7.07 0
MICEX RCBI 100.79 -0.14 -0.14 [ HIFK UTEPA 100.98 -0.12 8.60 15
MICEX o6beMmbl, MH.py6. Bupxa PMc Cymm. PEMO  EspoceTb-2 100.10 0.10 10.33 -14
KopnopaTtueHble 1168.6 3362.5 4531.1 16475.8 TexVHBCT-1 99.40 0.00 10.76 0
MyHuumnansHble 190.0 1230.3 1420.3 7469.1  nMMocCrtp-2 100.95 -0.05 9.99 7
FocynapcTBeHHble 2791 0.0 2791 0.0 FOTK-03 06. 102.30 0.05 7.23 13

n BHYTpeHHWIN [ONTOBON PbIHOK

» Buepa Topru Ha pbiHke py6neBoro posra NPOXoAu/v Ha (OHe MOHWXKEHHOM
aKTUBHOCTU — TPafULUMOHHOE CHWXeHWe OBOpOTOB B NEPBbI feHb Hedenn Oblio
YCUNEHO OTCYTCTBMEM HepesuAeHTOB, pocToM cTaBok Ha MBK u  6osblumnm
KOJIMYECTBOM MEPBUYHbLIX PAa3MELLEHWM, HAMEUEHHbIX Ha TEKYLLYID KOPOTKYHO
Hegento. CyMmapHbIii TOProebii 06OPOT B HErocynapCTBEHHOM CEKTOpe COCTaBWi
5,95 mapa. py6. YeTKo BbIpa>KEHHOW [OUHAMUKWM B [JBWXKEHUM KOTMPOBOK He
cnoxunocb. CpaBHUTENbHO aKTWBHO ToproBasca [asnpoM-A4 c noraweHwem B
cdespane 2010 ropa, notepaswmii 0,02%, poxogHOCTb NO MTOraM [OHA He
n3MeHunacb 1 coctaesvna 6,77 % rogosbix.

» [lo HawWM OueHKaM KanuTanu3alus KOPNopaTUBHOrO CEKTopa BYepa CHU3WNAaCh
Ha 0,03%), myHuumnanbHoro cektopa - Takxke Ha 0,03%. CHuxxeHue KanuTanusauuu
cektopa rocbymar coctasuno 0,04%. Mpu 3tom kanutanusauus 10 Hambonee
NUKBUIHbIX  BbIMYCKOB  KOPMNOPaTMBHOro  cektopa Bbipocna Ha  0,02%,
KanuTasm3auma MyHuuunanbHoro cektopa - Ha 0,03%, rocynapcTeeHHOro cektopa
cHu3unacb Ha 0,11%.

» CerogHa BHMMaHWIO WHBECTOPOB OyayT npencrasnedbl 4 Bbinycka
KOPMOPATHBHbIX 3MWUTEHTOB CyMMapHbiM obbemoM 7,5 mnpa. pyb.: nebioTHbiM
Bbinyck Mutnsng ®ya Fpynn Ha cymmy 1 mnpa. pyb. ¢ rogosoi odbepTon, 2-i
Bbinyck Mockommepubarka Ha cymmy 3 mnpa. pyb. u 2-i ebinyck Pycb-BaHka oHa
cymmy 2 mapa. pyb., oba c nonytoparofoBoi odepToi, a Takke 2-M BbINycK
Buktopus ®uHaHc obvemom 1,5 mnpg. pyb. cpokom obpawenus 3 roga.
BTOpHUHDbIA PbIHOK B YCNOBMSIX HAaCbILLEHHOrO KaneHAaps NepBUUYHbIX Pa3MELLEHWH,
a TaKXXe MPOXOAsAWMX ceroaHs Hasnoroebix nnatexken (ynnata HAC), BepositHo,
OCTaHeTCs B TEHU.

©
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Cnpap MsaTepouka 02 k O3 25059

M Mepsuunbiit poivok

» Buktopusa-OuHaHc. CerogHs coctouTcs pa3melleHre 2-ro Bbinycka 00O
«Buktopua-OuHanc» obvemom 1,5 mnpa. pyb. cpokom obpawenus 3 ropa.
Opranuzatop Tpo#rka [uanor opueHTUPYET PbIHOK HA KYMOHHYIO CTaBKy Ha ypoBHe
11% rogoBbIxX, UTO COOTBETCTBYET AOXOAHOCTU K noraiieHuo Ha yposHe 11,3%.
OcHoBHoe HanpasnieHue aesaTesibHOCTH [pynnbl KomnaHui «BukTopusa» - posHuuHas
TOProBas nNpogyKTaMu nutaHus. [pynna peanusyetr MynbTUOPMATHYIO CTpaTeruio
pa3BuTUsA: Ha KoHey 2006 roga posHWuHasa ceTb HacuuTbiBasa 166 MarasuHos,
onepupyilowux B dopmartax cynepmapket, cash&carry, AWCKayHTep W MarasuH y
goma. Mpu 3TOM NPUOPHUTETHLIM HAMNPaB/IEHWEM SBAAIOTCS AUCKAyHTEPbl U MaraswH
y OOMa, npefctaBfeHHble Mara3uvHamu «[leweso» u «Keaptan Buktopus», pons
KoTopbix B obuwem ToBapoobopote pynnbl 3a 9 mecaues 2006 roga cocrtasuna
okono 74%. Toprosas cetb ['pynnbl npeactaBneHa B naTv pervoHax Poccuu, pons
Mockebl 1 MockoBcKoi 0bnacTv B cTpyKType npogask coctaenser 6onee 50%.

B 2005 rogy Bbipyuka komnaHuu coctaeuna $560 maH., 3a 9 mecaues 2006 roga -
$555,2. Mo oueHkam meHemmeHTa komnanuu B 2006 rogy Bbipydka Bbipocia Ha
45% no $805,2 mnn.. EBITDA 8 2005 roay coctasuna $21,3 MAH., OLEHOUYHbIN
nokasatenb 2006 ropa - $48 mnH. Mokasatenb cosokynHbi gonr/ EBITDA 8 2005
rogy HaxogMu/csi Ha OuyeHb HU3KOM ypoBHe Ans gaHHow otpacau — 1,59x. OpgHako
[ONA [ONrOCPOYHOro AoAra K COBOKYNHOMY aonry coctasnsana scero 10%. B 2006
rofy KOMMaHWs Hadvana aKTMBHO WCMOJb30BaTb AO/IFOBOE (PUHAHCUPOBaHWE, U B TO
K€ BpeMs B KOPHE W3MEHWNA CPOYHYIO CTPYKTYpy AoJra, [AoBeas AOJio
ponrocpouHoro gonra o 97,6%. Mokasatenb cosokynHbit gonr/EBITDA s 2006
rogy Bbipoc A0 3,24X, 4TO MO-MPEXHEMY SBASAETCA MPUEMJIEMbIM 3HAYEHUEM OIS
naHHoM oTpacnu. PenTabenbHoctb no EBITDA e 2005 ropy coctasnsna 5,3%, no
oueHouHbiM aaHHbIM 2006 roga atoT nokasatenb yeennuuncsa o 6%.

OCHOBHbIM  MMHYCOM  KOMMaHWU SBNSETCA OTCYTCTBME  KOHCO/IMOUPOBAHHOM
otyetHocth no MC®O 4, Kak cneacTtBuMe, MeHblas MHEPOPMaLMOHHAs
NPO3payHOCTb MO CpaBHEHWUIO ¢ Bnawkanwemy no obbemam 6GusHeca aHanory Tl
Konerka. [lMogrotoeka [pynnol KOHCONMAWPOBAHHOM OTUYETHOCTM MOXKET CTaTb
hakTopoMm ancaipa Ans obaurauMi, ofHaKo B HacTosllee BPeMA Mbl OLIEHUBAEM
CrpaBef/iMByl0O OOXOAHOCTb HOBOFO BbIMYCKa, MCXOAS M3 OLEHKW PbIHKOM YxXe
obpallatoLLerocst BbiMycKa KOMMaHWK.

B HacToswee Bpemsa poxopHocTb Bbinycka Buktopus ®uHanc-01 ¢ noraweHvwem B
ansape 2009 ropa coctasnsetr okono 10,8% romosbix, cnpag K Kpueon OD3 -
480 6.n. Ha Haw B3rnsg, cnpasennveBas AOXOAHOCTb HOBOFO BbiMyCKa NpM
pa3MellleHUH C yueToM MPeMHHU 3a BPEMEHHOEe OTCYTCTBME OyMard Ha BTOPMUHbIX
Toprax cocrtagnsetr 11,05 — 11,25% ropoebix. Mbl pekomeHayeM npUHUMaTb
yuacTMe B ayKkuuoHe c poxogHocTbio Bbiwe 11,05% roposbix (cTaBka KynoHa
10,76%).

MpeanBapuTenbHble huHaHCOBLIe Noka3atenu 3a 2006 rop,

BukTtopus Koneiika
Bbipyuka 805.2 980.0
EBITDA 48.0 49.0
PentabenbHoctb no EBITDA 6.0% 5.0%
CoBokynHbint gonr/ EBITDA 3.24 6.20

MCTOYHMKM: faHHbIe KoMnaHu, OpraHmM3aTopoB, NPOrHo3bl Banka Mocksbl
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M Mepsuunbiit poivok

» Mockommepubank (MocKbB) cerogHs pasmecTUT BTOPOM BbiNyCK OBAMrauMi Ha
cymmy 3,0 mnpa. pyb. Cpok obpawenuss 3 roga, npegnycmotpeHa 1,5 rogosas
ocepra. Opranusatopbl  OAO «BHewrToprbank», 3A0 «JpesaHep Bank» u 000
«MK Uct Kanutan» opueHTUpyloT pbiHOK Ha goxogHoctb 9,1-9,3 % rogosbix k 1,5
— rogoBok odpepte. [Mopyuutenem no Bbinycky Bbictynaet OO0 «UcrtepH Crap».
Bnagenbuam obnvrauuit Takke npefoOCTaBNAETCA YBEAOMJEHUE O MNOALEPIKKE
Bbinycka ot Kaskommepubanka (komdoptHoe nucbmo), B kKotopom KKB 3asepser
MHBECTOPOB, uTO OyAeT npuHWMaTh BCe HEOOXOAMMOe LS  MOJIHOTO W
CBOEBpeMEHHOro obcny>kusaHus obszarenncte MocKb no obnuvrauusm.

YuuTbiBas nepcnekTWMBbl pPa3BUTUA OaHKa, €ro Cu/bHble MO3WLMKM Ha  pbiHKE
UNOTEYHOrO KPEAWTOBaHWS, MNEPCNEKTUBbI Pa3BUTUS M OODBSABIEHHDbIM nepexon
KoHTpons 6aHka k Kaskommepubanky (pe#tuHru «BB+» no sepcum S&P wu Fitch;
«Bal» no Bepcun Moody’s), Mbl pekomMeHAyeM yuyacTBOBaTb B ayKLMOHe MO
pasMelleHuIo HoBbIX Bymar 6aHka.

Kb «Mockommepubark» cosgaH B 2001 romy w sBnsetcs crpaTerMyeckum
naptHepom AO «KaskommepubaHk» (KasaxctaH) B Poccun. B konue 2006 ropa
KaskommepubaHk 06bsBun o HamepeHun npuobpectn 52,11% noneil B yctasHOM
kanutane KB «MockommepubaHk» U npuHatb ocTaswuecs 47,89% noneit B
posepuTenbHoe ynpasneHue. Chenka coctoutcs nocne ee ogobpenns MAC.

B 2006 romy bBaHk ocyuwecTBun HacTOAWMM NPOPbIE Ha pPbIHKE WMNOTEYHOro
KpeAWToBaHWsA, BblgaB no coctosHuio Ha 11 mec. 2006 r. kpegutoB Ha cymmy
okono $ 500 mnH. BaHk 3aHANn BTOPYIO CTPOUKY CPeau KOMMepPYecKux BaHKoMm (6e3
yueta C6epbaHka) no ob6bemMy BblJaHHbIX WNOTEYHbIX KpeauTos. [lpu 3TOM
COBOKYNHbIM o6beM akTMBOB 3a 11 Mec. Bbipoc Gonee uem B aga pasa fo 771 MAH.
py6. Kpome Toro, nogpaepykka OCHOBHOroO akuuoHepa nossonuna b6aHky B Hosbpe
yBenuuuTb cobcTBeHHbIM KanuTan fo 3,6 mnpa. py6.

000 "Mockommepu6aHK", kKno4yeBble nokasatenu no MC®PO, mnH. gonn.

2004 2005 9M. 2006 Uam-e, %
AKTUBbI 303.0 374.6 771.6 106.0
[onrosble 0b6s3aTENLCTBA 119.7 160.9 208.3 29.5
CobCTBEHHbIN KanuTan 38.4 454 77.6 70.9
Yucras npubbinb 7.7 8.5 84 - 2.0
ROA, % 5.1 2.5 1.5
ROE, % 40.4 20.4 13.6
CobcTBeHHbIN kanutan/ AKkTuBebl, % 12.7 12.1 10.1

WcTouHmkmn: drHaHc6aHk, oueHku BaHka Mocksbl
PervoHanbHas ceTb noka sensetcs cnabbiM Mectom baHka: B Mockse pabotaer 6
otaeneHui OaHka, 3 otpenennss B Cankr-lMetepbypre, OOMH punvan B
Bonrorpage v npepacrasutenbctBo B Kanuuubrpape. Passutve cetw notpebyert
cepbesHbIX KarnuTanoBoXeHWi B ByayuieMm.
Ha 2007 rog MocKB ctpout Becbma ambuuMo3Hblie nnaHbl: 06beM BblAaHHbIX
notpebkpenntos baHk cobupaetcs posectr go $1,0 Mapa.: MNOTEUHbIX KPeaWTOB
no $800 mnH., aBTokpeautoB — o $200 maH. YacTMuHoe dpuHaHCHMpOBaHWE CBOMUX
NPOEKTOB M/IAHUPYETC OCYLLeCTBUTb 3a cuyeT BbinycKa pybnesbix obnurauui u
CEKbIOPUTU3ALMKU MNOTEUHDBIX KPEeaUTOB Ha cyMMy He meHee $200 mnH.
Ha wHaw B3rnag, opveHTMp poxogHocty  obnuraumin  MocKb-2, saensetcs
upe3BbluaiHO MNpHWBNEKATeNbHbIM, YuWTbiBas MOCAeAHUe pa3MelleHus 6aHKOB C
MHOCTpaHHbIM yyacTveMm. Hanomuum, uto PuHaHcbaHk B Hauane despans npusaeK
3,5 mapa. pyb. ¢ poxopHocTtbio 8,1% Ha 1,5 rona. Mbl pekoMeHayem npuUHWUMAaThb
yyacTMe B pasMmelleHWH BTOporo Bbinycka obnuraumi MocKb, opueHTHpysich Ha
YPOBHU, 06BABNEHHbIE OpraHU3aTopam.

KntoueBble nokaszatenu 6aHkoB no MC®O, mnH. gonn.

YPCA BaHk ®uHaHcbaHk MockommepuOaHK

Mepwon 9M. 2006 2006.0 9M. 2006
OT4yeTHOCTb MC®O H.a. MC®O H.a. MC®O H.a.
AKTVBbI 3035.8 1079.2 771.6
[Jonrosble 0bsi3aTenscTBa 900.9 307.7 208.3
CobCTBEHHbI KanuTan 286.3 104.1 77.6
Uncras npubbinb 36.4 7.0 84

ROA, % 1.6 0.9 1.5

ROE, % 16.4 9.7 13.6
CobcTBeHHbIn kanutan/ Aktuebl, % 9.4 9.6 10.1

WCTOYHHMKM: flaHHble 6aHKoB, oueHku BaHka MockBbl
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n HoBOCTM 3MUTEHTOB [JONMOBOrO PhiHKa

» TpaHcHedTb. Buepa arentctBo REUTERS co ccbisikoi Ha UCTOUHWKKM Bau3kue K
pasMeLLeHuIo feBIOTHOTO BbIMyCKa 7-7IETHUX €BPOOG/MraLui KOMMNaHWi, coobuiuio
NPOrHO3HbIM  ypoBeHb  goxopHocth. OpwueHtp coctasnser 60 6.n. K
cpefHepbiHOYHbIM cBonaM. [naHupyeTcs, uTO OKOHuaTeslbHas UeHa W ob6bem
Bbinycka 6yayT obbseneHbl cerogHs-3asTpa. OpraHusaTopamu CAeNKW BbICTynaloT
6arkun Credit Suisse u Goldman Sachs.

» SkytcksHepro 15 mapTa HauHeT pa3mewenue obnuraumn 2-W cepun Ha 1,2
MApa. pybnen. Bymaru uMeloT aMOpTU3ALMOHHYIO CTPYKTYpY W HauWHatoT
norawarbcsi ¢ 3-ro roga nocne Hayana obpawenus. OkoHuatesnbHas para
noraweHus yepes 5 net ¢ Hauana pasmelleHus OGymar. OpraHusaTtop Bbinycka
TpaHckpeguTbaHK OpHeHTUpYeT PbIHOK Ha goxogHoctb 8,7 — 9,2% roposbix K
LBYXJIeTHEW OodpepTe.

» Mupakc pynn obmeHseT HOTbl cTaporo Bbinycka (o6bemom $100 MaH. u
ctrakoi 9,70% ropoBbiX) Ha  HOBble, KOTOpble COMNacHO  OpPHWeHTHpaM
OpraHu3aTopoB NnaHWpyeT pa3mecTuTb no ctaeke 9,25 — 9,50% ropnosbix.

B Hactoswee Bpema CLN Mwupakca Ttopryilotcs € OOXOOHOCTbIO K MOrawleHWlo B
cdespane 2008 roga Ha yposHe 9,32% roposbix. OnTUManbHbIM Kak  ans
MHBECTOPOB TaK W AJ/1 KOMMNaHWM Ha Haw B3rnsg 6bin Obl gUanasoH CTaBKW Ha
ypoeHe 9,3-9,5% roposbix. B 3Tom cnyuae Bnagenbupl nonydat HebonbLiylO
NPEMUIO, & KOMMaHUSI CHU3WUT CTOMMOCTb ODC/Y>KMBaHWA fosra.

M Kpeanthbie peirinmm

» Epoxum. Buepa mexxayHaponHble peWTUHrOBble areHTCTBa BnepBble MPUCBOMWIIU
OLEHKY KOMMaHWW M3 OTpac/iu MUHepanbHbix ypobpenuit. Fitch Ratings npucsouno
OAQO MwuHepanbHo-xMMHUUecKass KomnaHusi EBpoXuM peWTuHr pedonta aMuTeHTa
(«P03») «BB- (BB mMuHyc)» # KpaTKoCpouHbii peUTuHr «B». [porHos -
«CtabusbHbii».  Komnawus, mno Bcel  BWMAWMMOCTH, MNAHUPYET  BbiMYCTWUTb
€BpooBAUrauMM, AN YCNEWHOro pa3MeLLeHWsi KOTOpbIX HeoBXoauMo Hanuuue
KPeAUTHOro penTUHra.

HanomHum, uto ans dhUHaAHCUPOBaHWSA CBOMX WMHBECTMLMOHHbIX MPOeKToB EBpoxum
paHee WCNoJib30Baj TOMbKO CUHOMLMPOBaHHblE KpeauTbl. Tak B cheBpane 2005 roga
KoMnaHusa npuenekna 2-x netHui $150 maH. kpeaut croumoctbio LIBOR+350 6.n.,
a B Hosibpe 2005 roga — 40 mec. $350 mnH. kpeant ctoumocTtbio LIBOR+190 6.n.
M3 poccuickol xMMHUYecKoM oTpaciv nomumo EBpoxuma, oueHKM MexxayHapoOmHbIX
areHTcTB nosnyuunu ewe pnee komnaHuv - HKHX («B+» no Bepcun Fitch) u
KasaHboprcuHtes («B-» no Bepcun S&P; «B» no Bepcuu Fitch), pasmectuslive
eBpoboHblI.

EBpoxum BB-
HwkHeKamckHedteXum - - B+
KasaHboprcuHTes B- - B

McTounnkn: REUTERS
Pentunr Fitch Ha ypoBHe «BB-» aBnsietcs [ocTtaTouyHO BbICOKOM OLEHKOM, 4TO
0BYC/IOBIEHO CHJIbHBIMK MO3WULMAMU KOMMAHUKU Ha POCCHMCKOM U MEXAYHAapO4HOM
pbiHKe. AreHTCTBO OTMEYaeT BbICOKWE MOKa3aTe/iu PeHTabeNbHOCTH KOMMaHWW M
HU3KYIO [ONroBylo obpeMeHeHHOCTb. PeHtabenbHoctb no EBIDA komnanuu B 2005
r. coctasuna 30,5% no cpaBHEHWIO CO cpenHeoTpacnesbiM 22,1%, a
CooTHoweHWe gonra K kanutany - 0,7x no cpasHenuto ¢ 1,6x B 2003 r.. CunbHble
pvHaHCbI MOWAYT Ha MNOJb3y KOMMNaHWM B ciyyae nubepanu3auuu LeH Ha
BHYTPEHHUW ra3 WU peasn3auuv UHBECTULMOHHOM nporpammbl Ha cymmy $1,1 mapg.,
cuutaet Fitch.
» MBPP. Buepa Fitch Ratings Takke noaTBepauno perTUHr pedosita 3MHUTEHTa
Mockoeckoro baHka PekoHcTpykuun u PasButua Ha ypoBHe «B», a Takke
HaLWOHaNbHbIA [ONrOCPOUHbIM peHTUHr «BBB-»,  KpaTKOCpOuHblM perTHHr «By,
uHaMBUAYaNbHbIM penTuHr «D/E» u penTtuHr nognep>kku «4». MporHos no PA3 u
HaLMOHaNbHOMY [OJIFOCPOYHOMY PEUTUHIY OCTaBneH Kak «[1o3nTuBHbIN».
Mo wm™uennio Fitch pektuHrM 6aHka o06yC/lOBNAEHbI BEPOSATHOCTBIO MOJYYEHHUS
NOAAEPXKKM OT  MaxkoputapHoro akuuoHepa, A®K Cuctrema («B+», nporHos
«lNo3uTnBHbINY).
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JonroBble PbIHKK

HoBocTn u KoMMeHTapum 20 peBpansa 2007 r.
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M Muposas skoHommka

» baHk fAnoHun. CerooHa — nepebid OeHb [AByXAHeBHoro 3acepaHus baHka
Anonun, Ha koTopoMm ByneT oBCY>KOATbCs BOMPOC O MOBLILEHWH YUETHOW CTaBKH.
HanomHum, uto B npownbit pa3s LIb npuHAn HeoXxuiaHHoe [Nsi pbiHKA pelleHWe
OCTaBMTb KJ/IIOUEBYIO CTaBKY Ha TeKylleMm KpakHe Hu3kom yposHe 0,25%, ogHako
pelieHue OblIO MNPUHATO LLIECTbIO rojocaMu nNpPoTMB Tpex. B HacTosuee spems
€[IMHOTO MHEHWUsI OTHOCHTE/IbHO Haubonee BepoAaTHbIX AeicTeui Banka AnoHun Ha
pbiHke HeT. Co BpeMeHM nocnegHero 3acefaHua Gbilnu onybiMKOBaHbl AaHHble No
BB crpambl 3a IV keaptan 2006 roga, a Takke [haHHble Mo noTpebutesibckoM
uHdpnaumn. Poct BBI1 no npepaputenbHbiM [HOaHHbIM OKasaicsi CyLW,ECTBEHHO
cunbHee nporHo3os: B |V keaptane akoHomuka ebipocna Ha 1,2% nocne pocta Ha
0,1% & lll kBaptane, uto B romoBOM BbipaykeHun coctasnset 4,8% npoTus
nporHosHbix 3,8%. NHdnauusa, HanpoTue, Gbina Bonee ymepeHHOM.

" BHeLuHWe gonrosble PbIHKK

» US-treasuries. Buepa toproebie niowagnku B CLUA 6binm 3aKkpbiThl B CBA3M C
npaspHoBaHueM [lHa MMpe3unpeHTa.

CerogHs c yTpa Kp1Bas AOXOAHOCTEMN BbIFAAUT CREayloWmUM 0OpasoM: 4OXOAHOCTH
2-neTHux obnuraumit  coctaenstotr  4,84% ropnoebix (HyneBoe HW3MeHeHWe no
CPaBHEHMIO C 3aKpbITUEM NATHWUbI), 5-netHux — 4,69% (Hynesoe uameHenue). 10-
netHue obnurauun Toprytotca Ha yposHe 4,7% roposbix Mo foxogHocTH (Hynesoe
usmerenue), 30-netHne — Ha ypoeHe 4,8% rogosbix (+1 6.n.).

» CerofHs CyllecTBEHHOM MaKpOCTaTUCTUKM He BbixoguT. B npeppsepuu
nybauMKauMM MHAeKca noTpebMTENbCKMX LeH 3a SHBapb WM NPOTOKONa 3acefdaHus
nocnegHero 3acefaHusa OPC, HameueHHbIX Ha cpefly, YH4aCTHUKWU PbIHKA, BEPOATHO,
NPeAnoUTYT BO3LEPXKATLCA OT PE3KUX ABUXKEHWM.

M Emerging markets

» Buepa vHgekcbl eBpoobnuraumii emerging markets He paccuMTbIBaNUCh B CBA3M
¢ npasgHoBaHvem [JHa [pesungenta B CLUA. Eepoobnuraumm «Poccusa-30» Ha
JaHHbIM  MOMeHT Toprylotcs Ha yposHe 112,938/113,313% or HomuHana c
noxopHocTbio 5,7% roposbix co cnpagom k UST-10 &8 100 6.n.
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KaneHgapb cobbiTum

20 deBpana 2007 r.

.' KANEHOAPbL COBbITUM HA JONTOBOM PbIHKE

CErogHsA ;
21,0207 OuepeaHoe 3acenanne baxka fAnoHun. PaccMoTperme Bonpoca 06 3MeHeH!N y4eTHOM CTaBKy.
22.02.07 OuepenHoe 3acenarue ELB.
07.03.07 .
08.03.07 OuepeaHoe 3acenaue BaHka AHrmuW. PaccMoTpeHme BOMpoca 06 M3MEHEHUN YYETHOI CTaBKY.
20.03.07 .
BT OuepepaHoe 3acegaHue komuccun FOMC. PaccmoTpeHue Bonpoca 06 3MEHeH!M y4eTHOM CTaBky
I KANEHOAPL MEPBMYHOIO PHIHKA
[Jlata OMUTEHT, cepus Bbinycka 06bem, MIH. Cpox YTP/YTM (nporvos Pasbpoc
obpatLeHmst OpraH13aTopos)
CErogHA Mutnang ®yn Mpynn, 1 1000 3 ropal rop 13.10 -
CErogH4a MockommepuBaHk, 2 3000 4 ropal 1,5 9.35 0.30
CErogHa Pycb-baHk, 2 2000 3ropal 1.5 9.38 0.25
CErogHsa Buktopusi-®uHaHc, 2 1500 3 ropa 11.30 -
21.02.07 [asnpom, 9 5000 7 net 7.38 0.25
21.02.07 Koneitka TA, 3 4000 5 net kyn. 10.0-10.5% -
21.02.07 CY-155 KANUTAN, 3 3000 5 netr
22.02.07 PoccenbxosbaHk, 3 10000 10 ne1/ 3,0
27.02.07 TrK-6, 1 2000 5net/ 0.5
Mocn. Oxugaemoe lMpownoe  PakTnyeckoe
[ata Mokasatens
nepvog 3HayeHWe  3HaueHue 3HaueHve
05.02.07 ViHpekc ﬂ,ejjoaom akteHocTH B cdoepe yenyr (ISM non- aHB.07 57.0 56.7 59.0
manufacturing)
07.02.07 IMpou3soguTensHocTb paboyent cunbl, (Productivity) 4 kB.06 1.8 0.1 3.0
07.02.07 CroumocTb paboueit cunbl, (Labor cost) 4 B.06 21 3.2 1.7
12.02.07 Canbpgo deaepansHoro GromkeTa, MIpA. Jon. aHB.07 32.00 20.96 38.20
13.02.07 ToproBblit 6anaxc (canbao, MNpA. Jonn. ) nek.06 -59.7 -51.1 -61.2
14.02.07 Retail sales, ucknioyast asTomobunu, m-t-m AHB.07 0.4% 1.2% 0.0%
14.02.07 PosnunuHble npopaxm (Retail sales), m-t-m aHB.07 0.4% 1.3% 0.3%
15.02.07 /HAEKC NpOMBILLNEHHOMO NPON3BOACTCTBA aHB.07 0.1% 0.5% -0.5%
15.02.07 OKCNOPTHbIE LieHbI aHB.07 0.3% 0.7% 0.3%
15.02.07 /IMnopTHbIe LieHbl AHB.07 -1.0% 1.1% -1.2%
16.02.07 WHcbnsiums B npomblLunerHom cextope (PPI) AHB.07 -0.5% 0.9% -0.6%
16.02.07 VHcbnauus, 6e3 yyeTa LieH Ha SHEproHOCUTENN 1 aHB.07 0.2% 0.2% 0.2%
npogosonbcTaue (core PPI)
CErogHsA
21.02.07 Real Earnings sHB.07
21.02.07 VHcbnauus - Mhaexc notpebutensckux yeH (CPI) AHB.07 0.1% 0.4%
21.02.07 VHcbnsuus, 6e3 yyeTa LieH Ha SHEProHOCUTENN ¢ aHB.07 0.2% 0.1%

npogosonbCcTaue (core CPI)
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JonroBbie pbIHKK KaneHgapb cobbiTum 20 deBpana 2007 r.

Kanengapb nnatexen no obnuraumsam

pasmep Bbinnartbl,

[ata Bbinnatbl OMUTEHTDI O6bem, MrH. py6. ™n
MITH. py6.
20.02.2007  ALBK-WHBecT, 02 500 0.01 KymnoH
20.02.2007  Mupakc 'pynn 1000 62.33 KyMoH
20.02.2007  Oreuy. nekapcrea, 02 1300 66.44 KymnoH
20.02.2007 MUK, 05 1120 28.48 KynoH
20.02.2007  TatchoHabaHk, 03 1500 37.40 KynoH
20.02.2007  TMK, 03 5000 198.21 KynoH
20.02.2007  HOnmacTpymbark, 01 1000 62.33 KymnoH
20.02.2007  FOHmacTpymbaHk, 01 1000 1000.00 ochepTa
20.02.2007  Mocksa 31 5000 126.03 KymnoH
21.02.2007  ANK Apkaga, 02 1000 66.73 KynoH
21.02.2007  Koneika T[, 02 4000 86.76 KyrnoH
21.02.2007  Poccenbxo3baHk, 02 7000 137.00 KymnoH
21.02.2007  Pycckuin CtaHgapr, 03 2000 83.77 KyMoH
21.02.2007  C- Arpo, 01 400 11.47 KynoH
22.02.2007  Apamanr, 02 2000 56.10 KymnoH
22.02.2007  Bawkupanepro, 02 500 23.68 KynoH
22.02.2007  BawkupaHepro, 02 500 500.00 norawueHue
22.02.2007  Tomck, 01 300 3.59 KynoH
24.02.2007  masmoccTpoit, 01 2000 4.99 KynoH
25.02.2007  KpacHbiit BocTok, 01 1500 86.49 KymnoH
25.02.2007  KpacHblit BocTok, 01 1500 1500.00 noratieHue
26.02.2007  AMKOro, 02 1200 77.91 KyrnoH
01.03.2007  Amypmertann, 01 1500 73.30 KymnoH
01.03.2007  MUA, 03 1500 35.15 KyrnoH
01.03.2007  Mocawepro, 02 5000 190.73 KynoH
01.03.2007  OM3, 04 900 0.00 KynoH
01.03.2007  Ceeppgnosanepro, 01 500 28.67 KynoH
01.03.2007  CeeppnoBaHepro, 01 500 500.00 noralleHve
01.03.2007  C3 Tenekom, 03 3000 69.18 KynoH
01.03.2007  Cokonbhukn MK, 01 1000 57.34 KynoH
01.03.2007  YgmyptHIT, 01 1500 35.14 KynoH
01.03.2007  Hosocubupckas o6n. 02 2000 66.32 KynoH
02.03.2007 M3 um. Ceposa, 02 2000 87.26 KynoH
02.03.2007  HKHX 03 1000 19.95 KyrnoH
02.03.2007  HKHX 03 1000 500.00 norallexne
02.03.2007  Teepckas o6n., 03 800 15.86 KymnoH
03.03.2007  A6contot bark, 02 1000 2418 KynoH
03.03.2007  Pycckuin CtaHgapt 04 3000 124.09 KynoH
05.03.2007  KBK YepemyLuku, 01 700 39.44 KynoH
05.03.2007  KBK YepemyLuky, 01 700 700.00 odepTa
06.03.2007  BenrpaHkopm 700 19.02 KymnoH
06.03.2007  Komwu, 08 1000 44.88 KynoH
07.03.2007  Poccenbxo3baHk 01 3000 53.85 KynoH
08.03.2007  AsuaK. Camapa, 01 350 24.43 KynoH
08.03.2007  AsmaK. Camapa, 01 350 350.00 noravleHve
08.03.2007  Anagywkux 01 500 29.92 KynoH
08.03.2007  AnagyLkuH 01 500 500.00 noravleHve
08.03.2007  Pycckuin Tekctunb 02 1000 63.58 KynoH
08.03.2007  Pycckui Tekctunb 02 1000 150.00 noraueHue
09.03.2007  Ky#bbiwesasoT-uHeecT, 02 2000 87.76 KynoH
09.03.2007  Tanocto-®uHaHc, 01 1000 49.86 KynoH
13.03.2007  HyTpuHBecTxonguHr, 01 1200 32.91 KymnoH
13.03.2007  tOT3p, 02 1000 1000.00 odepTa
13.03.2007  Koctpomckas obn., 04 800 23.93 KynoH
14.03.2007  Bonra, 01 1500 89.75 KynoH
14.03.2007  Bonra, 01 1500 1500.00 noratlexne
14.03.2007  WxAsrTo, 01 1200 64.02 KymnoH

Wctoununkn: REUTERS, pacyetbl BaHka Mockebl
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20 cpeBpansa 2007 r.
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20 cpeBpansa 2007 r.
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Pyb6neBble obnurayuu 7 7 20 deBpana 2007 r.

BbIMYCKU OBbLEMbI MOrALIEHUE/ BbIKYT LEHA W3MEHEHME, % AOXOOHOCTb,% AOPALUMA
06"‘;%""""‘ ::::;K 06":;"61"'””‘ Kyrow,% MoraweHve Odepra Unawkar. uera  Mokynka  Mpopaxa ners Henen wecs HKA Tekywas  Kroraw. Kodepre  [lop.ner.  Mon. awop

WTorn ToproB rocyAapCcTBeHHbIMU 0GnurauusiMm

Od3 25057 10.40 2 40817 7.40 20.01.2010 - 104.00 104.00  104.00 0.01 0.05 0.20 5.27 7.12 6.03 - 2.65 2.50
0Od3 25058 0.00 0 40655.1 i 6.30 30.04.2008 - 101.00 101.00  101.00 0.00 0.25 0.42 3.28 6.25 5.54 - 1.16 1.09
Od3 25059 5.00 1 41000 6.10 19.01.2011 - 100.00 100.30  100.00 0.00 -0.75 -0.58 4.35 6.10 6.24 - 3.50 3.29
O®3 25060 89.71 12 40734 5.80 29.04.2009 - 99.80 99.80 99.80 -0.05 -0.05 0.20 3.02 5.81 6.03 - 1.98 1.87
Od3 26198 27.83 6 421174 ¢ 6.00 02.11.2012 - 98.05 98.10 98.05 -0.01 0.05 0.40 17.59 6.12 6.41 - 4.91 4.61
O®3 27019 0.00 0 8800 10.00  18.07.2007 - 101.97 102.01 101.97 0.00 0.06 -1.75 9.04 9.82 5.10 - 0.41 0.39
0O®3 27020 6.12 1 8800 10.00  08.08.2007 - 102.07 102.07  102.07 -0.04 0.28 -2.03 3.29 9.80 5.50 - 0.47 0.44
0d3 27025 20.04 1 0 6.00 13.06.2007 - 100.20 100.29  100.20 -0.07 -0.03 0.01 11.18 5.99 5.45 - 0.31 0.29
Od3 27026 0.00 0 25806.4 ; 7.00 11.03.2009 - 101.30 101.50  101.30 0.00 0.00 -0.05 13.04 6.91 5.98 - 1.91 1.81
O®3 46001 20.55 2 60000 i 10.00  10.09.2008 - 102.75 103.54  102.75 -0.88 -0.80 -0.82 18.63 9.73 6.60 - 0.77 0.72
Od3 46002 247 5 62000 9.00 08.08.2012 - 109.90 109.98  109.90 0.04 -0.10 0.10 1.23 8.19 6.21 - 3.99 3.76
O®3 46003 20.69 1 37297.6: 10.00 14.07.2010 - 110.60 110.60  110.60 0.00 0.19 0.15 9.04 9.04 6.04 - 2.59 244
O®3 46005 0.00 0 274475 0.00 09.01.2019 - 46.50 47.09 46.50 0.00 0.05 -0.10 0.00 0.00 7.08 - 11.13 10.39
Od3 46014 0.00 0 58289.9: 9.00 29.08.2018 - 109.18 109.26  109.18 0.00 -0.06 1.18 39.21 8.25 6.40 - 5.21 4.89
Od3 46017 0.00 0 80000 8.50 03.08.2016 - 106.06 106.14  106.06 0.00 0.06 -0.09 1.16 8.02 6.52 - 6.60 6.20
O®3 46018 12.61 2 62878.3 ¢ 9.00 24.11.2021 - 111.12 11116 111.12 0.01 -0.03 -0.23 16.77 8.10 6.58 - 6.41 6.02
Od3 46020 20.68 5 30000 6.90 06.02.1936 - 102.27 102.35  102.27 -0.07 -0.03 0.16 0.95 6.75 6.83 - 12.93 12.10
Bcero

WcTounukn: REUTERS, pacuyeTbl BaHka Mocksbl
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Pyb6neBble obnurayuu 20 deBpana 2007 r.

BbIMYCKA OBBbEMbI NOrALLEHUE/ BbIKYN LIEHA W3MEHEHMUE,% OOXOAHOCTb,% AOOPALIUA
OGOZ;’;_W‘"' ;’g‘:}{ 06";;“6“”””‘ Kynow,% Moratuenve Odepra Ungmkat. uera  Mokynka  Mpopaxa nets Hepens mecs HKA Texywas  Kroraw.  Kodepre  [liop. niet Mog. aiop

Wtoru ToproB MyHuuMnanbHbLIMK o6nvraumsmm

Bonrorp 01 0.00 0 450 9.70  17.07.2008 - 102.00  101.90 103.15 { 0.00 1.07 1.00 8.50 9.61 8.88 - 1.32 1.22
Ka3aHb0206 2.93 5 1000 § 10.00  11.04.2007 - 100.40  100.40  100.50 i -0.02 0.00 -0.30 i 10.96 9.96 7.09 - 0.14 0.13
KasaHb0606 0.00 0 2300 i 9.32  29.08.2009 - 100.90 - - 0.00 0.34 0.79 20.94 9.26 7.94 - 2.27 2.10
Kpacfpck05 0.00 0 1000 i 850  18.10.2008 - 100.70  100.70 10129 i 0.00 0.00 -0.20 i 28.88 8.44 7.58 - 1.55 1.44
Hogcub 306 1.10 2 1000 { 13.00  14.07.2009 - 110.00  109.30 110.00 i 0.99  -0.30 -055 : 13.89 1182  7.66 - 213 1.98
Hoscu6 406 0.00 0 1500 { 8.60  24.06.2010 - 101.75  101.52 101.80 { 0.00 0.15 0.52 13.19 8.48 8.24 - 2.91 2.69
Tomck 1 0.00 0 120 12.00  22.11.2007 - 102.40 - - 0.00 0.00 0.00 1157 1172 897 - 0.71 0.66
Ypa-200406 0.43 1 500 10.03  03.06.2008 - 102.85  102.85 103.00 { -0.10 0.00 0.00 20.88 9.75 7.79 - 1.22 1.13
Wroru Topros cy6deaepanbHbIMY o6nuraumsiMm

BatkopT406 11.22 6 500 8.02  13.09.2007 - 100.65  100.60  100.95 { 0.00 0.65 -0.02 i 34.73 7.97 6.93 - 0.55 0.51
Baukopt506 0.00 0 1000 i 8.02  04.11.2009 - 10240  102.35 10249 i 0.00 0.02 0.20 22.64 7.84 717 - 2.44 2.28
BenrO6 306 2.34 2 2000 i 838  10.11.2010 - 10160  101.58 101.65 i 0.10 -0.04  -0.10 1.15 8.25 8.12 - 3.24 3.00
Benrop2003 0.00 0 320 14.00  29.04.2008 - 106.10  106.00 106.40 i 0.00 -0.15  -0.35 i 43.34 1320 824 - 1.10 1.02
Benrop2006 0.00 0 1020 i 824  19.10.2011 - 100.00  99.71  100.00 i 0.00 0.00 0.07 5.87 8.24 8.18 - 3.92 3.62
BonrorpO61 0.00 0 700 12.00 17.06.2010 - 10420  104.78 105.19 { 0.00 -0.70  -1.35 1 19.71 1142  7.95 - 1.67 1.54
BonrorpOGn 0.00 0 600 11.99  11.06.2009 - 103.90 10355 103.85 : 0.00 -0.10  -025 i 2201 1154  7.95 - 1.26 1.17
BopoHex062 0.00 0 500 13.00  18.06.2009 - 109.85  109.00 110.40 { 0.00 -040  -1.15 i 2315  11.83  7.59 - 2.07 1.92
BopoHexO6n 0.00 0 600 13.00  15.12.2007 - 10500  104.40 104.80 i 0.00 0.60 -0.10 i 2422 1246 768 - 0.77 0.72
MpkO6n31-1 0.00 0 1140 i 950  17.12.2009 - 101.80  101.52 101.80 i 0.00 0.15 0.10 11.87 9.35 8.09 - 1.47 1.36
MpkO6n31-2 9.16 0 720 8.00  23.10.2008 - 99.95 99.90  100.00 i 0.00 0.05 0.00 20.51 8.01 8.14 - 0.88 0.81
MpkO6n31-3 11.35 9 3000 i 7.75  24.11.2010 - 99.12 99.12 9925 i -008 -0.03 -0.10  35.03 7.82 8.13 - 1.73 1.60
MpkO6n31-4 240.24 18 1200 { 825  26.05.2010 - 99.99  100.00 100.09 { -0.06 -0.01  -0.01 i 21.93 8.24 8.04 - 1.59 1.47
VpkO6n-a01 0.00 0 288.75 { 10.00 22.07.2007 - 101.35  101.17  101.35 { 0.00 0.09 0.45 2.97 9.88 6.99 - 0.42 0.39
KanyxO6n 0.00 0 300 9.00  24.12.2007 - 10110 101.60 - 0.00 0.00 -0.50 i 14.05 8.90 7.75 - 0.82 0.76
KanyxO6n-2 0.31 2 1300 i 8.60  29.08.2011 - 102.00  101.90 102.00 i 0.08 -0.16  -0.39 i 18.14 8.45 8.21 - 3.31 3.06
Kapenus 1 0.00 0 500 8.40  02.06.2010 - 101.00  99.95  101.00 i 0.00 0.85 0.75 17.26 8.40 8.17 - 2.58 2.39
KuposOGn 1 0.00 0 270 8.39  22.12.2008 - 100.90  100.60  100.90 i 0.00 0.10 0.10 9.15 8.32 7.90 - 1.27 1.18
KOMM 58 06 0.12 1 500 13.00  24.12.2007 - 10510 10510 10525 { -0.15 -0.10  -0.33 i 2030 1237  6.90 - 0.80 0.75
KOMM 68 06 0.35 1 700 1350  14.10.2010 - 11525 11525 11545 i -0.20 0.00 -0.75 i 4734 1171 7.24 - 2.96 2.76
KOMM 78 06 0.00 0 1000 i 10.00 22.11.2013 - 106.99  106.00 110.00 { 0.00 -1.51 =201 | 2411 9.35 7.70 - 4.80 4.46
KOMM 88 06 0.00 0 1000 i 9.00 03.12.2015 - 100.00  99.00  101.99 i 0.00 0.00 -027 i 4118 9.00 7.49 - 5.90 5.49
KoctpomOG4 0.58 2 800 12.00  11.03.2008 - 10361 10360 103.80 i -0.14  -024  -069 i 2268 11.58  7.68 - 0.99 0.92
KpacHonKp 0.00 0 1000 i 10.00  15.05.2007 - 100.80  100.54  100.90 i 0.00 0.10 -0.40 i 26.58 9.92 6.35 - 0.23 0.22
KpacHFApKp3 0.00 0 3000 i 7.00  01.10.2008 - 99.45 9945  99.74 0.00 -025  -0.23 i 2647 7.04 7.21 - 1.06 0.99
JleHO6n-206 0.50 1 800 14.01  08.12.2010 - 12250 12250 12270 { -0.39  -0.30 -3.00 i 26.10 1144 727 - 3.09 2.88
NeHO6n-306 0.00 0 1300 { 1250 05.12.2014 - 12900  127.51 129.40 { 0.00 0.85 0.10 22.60 9.75 7.48 - 5.45 5.07
HuxropO6n2 0.31 1 2500 } 10.24  02.11.2008 - 10260  102.36  102.60 i 0.40 -0.35  -0.30 i 30.58 9.98 7.35 - 0.95 0.88
HuxropO6n3 20.44 2 2000 i 870  20.10.2011 - 10220  102.16 10230 i 0.05  -0.05 -3.35 i 27.65 8.52 7.95 - 3.21 2.98
Hoscn60-05 0.00 0 2500 i 850  15.12.2009 - 10127  100.80 101.50 i 0.00 -023  -0.18 i 14.44 8.39 7.65 - 1.78 1.66
Hoscn606n2 16.02 6 2000 } 13.30 29.11.2007 - 10450  104.45 104.50 i 0.02 0.10 -020 i 2952 1273 748 - 073 0.68
CamapO6n 2 0.00 0 2000 i 6.82  09.09.2010 - 98.65 - 100.16 { 0.00 0.00 -0.15 § 12,52 6.91 7.45 - 3.15 2.93
CamapO6n 3 9.86 4 4500 { 7.60  11.08.2011 - 101.30  101.30 101.35 { -0.05 2.65 2.50 0.83 7.70 8.20 - 3.83 3.54
Caxa(5ikyr) 0.00 0 2500 i 7.95  11.04.2013 - 10250 10220 102.50 i 0.00 0.10 0.60 6.97 7.78 7.63 - 4.25 3.95
TeepO6n 05 0.00 0 800 7.95  30.11.2008 - 100.05  100.05 100.52 i 0.00 0.00 0.00 17.42 7.95 8.16 - 1.65 1.53
Tomck.06-2 0.00 0 600 10.00  13.10.2007 - 102.06  101.65 10240 i 0.00 0.13 -0.11 i 3534 9.80 6.87 - 0.62 0.58
Tomck.06-3 0.00 0 900 8.00  09.11.2009 - 99.20 99.06  99.40 0.00 0.15 -0.30 i 22.36 8.08 7.75 - 2.03 1.89
TynbckO6 1 1.03 2 1500 i 8.50  28.06.2009 - 10270 10275 103.00 i -0.09  -0.20 0.08 12.34 8.28 7.44 - 2.14 1.99
Yamyptusi-1 2.31 2 1000 { 820  27.12.2008 - 10025  100.20 100.33 { -0.04  -0.08  -0.19 i 1213 8.18 8.20 - 1.74 1.61
Xabaposck6 0.00 0 1000 i 8.00  24.11.2009 - 100.55  100.45 100.65 i 0.00 -0.10  -0.15 i 19.07 7.96 7.41 - 1.72 1.60
XaHTMaH506 0.00 0 3000 } 12.00 27.05.2008 - 106.70  100.00 107.77 { 0.00 -0.05 125 i 2795 1124  6.46 - 1.19 1.12
Yysaims-03 0.00 0 500 9.50  13.04.2007 - 100.27 - - 0.00 0.00 -0.35 9.08 9.47 7.58 - 0.15 0.14
Yysains-04 213 8 750 12,33 27.03.2009 - 109.35 109.20 109.40 i 0.15 -0.15  -066 i 4932  11.28 7.57 - 1.84 1.71
Yysalms-05 10.18 2 1000 i 7.85  05.06.2011 - 101.80  101.55 101.95 i 0.30 -020  -0.05 i 16.35 7.71 7.48 - 3.68 3.42
AkyT-05 06 0.00 0 2000 i 8.00  21.04.2007 - 100.15  100.05 - 0.00 -0.06  -1.80 6.79 7.98 6.14 - 0.17 0.16
AkyT-06 06 0.00 0 2000 i 10.00 13.05.2010 - 106.80 106.80 107.15 i 0.00 0.00 -0.58 1.10 9.36 7.32 - 2.35 2.19
Akyr-10 06 0.00 0 800 12.00  17.06.2008 - 10560 10546 106.00 i 0.00 0.10 -0.70 i 2038 11.35 765 - 1.23 1.14
AHAO-1 06 0.00 0 1800 i 10.00  03.08.2008 - 10470 100.00 - 0.00 0.00 -0.15 3.84 9.55 6.66 - 1.39 1.30
Ap06n-02 0.00 0 1000 i 12.78  03.07.2007 - 10220 102.00 102.30 i 0.00 0.10 -0.30 i 16.81 1250  6.81 - 0.36 0.34
ApO6n-04 0.67 3 1000 i 10.50  26.05.2009 - 10580  105.80 - -0.80  -0.80 -1.20 i 25.32 9.92 7.47 - 2.04 1.90
ApO6n-05 0.37 1 500 7.75  30.12.2008 - 99.55 9965  99.90 i -020  -0.05 0.05 11.04 7.79 8.03 - 1.75 1.62
ApO6n-06 0.59 3 2000 i 850  19.04.2011 - 99.10 99.00  99.18 0.00 -1.83  -1.90 i 27.48 8.42 7.16 - 2.68 2.50
Mocksa 29 0.00 0 5000 } 10.00 05.06.2008 - 10530 10500 106.88 { 0.00  -0.15 -0.20 i 20.82 9.48 5.64 - 1.23 1.16
Mockea 31 0.00 0 5000 : 10.00  20.05.2007 - 101.28 - - 0.00 0.00 -0.17 i 24.94 9.87 4.83 - 0.24 0.23
Mocksa 36 0.00 0 4000 i 10.00 16.12.2008 - 107.02  106.87 - 0.00 -024  -0.73 i 17.81 9.34 5.96 - 1.69 1.60
Mocksa 38 0.00 1 5000 : 10.00 26.12.2010 - 11211 11222 11235 -0.11  -021  -0.14 i 15.07 8.92 6.50 - 3.28 3.08
Mocksa 39 0.00 1 10000 § 10.00 21.07.2014 - 109.58  109.85 109.90 i -0.24  -028  -0.07 7.95 9.13 6.69 - 5.65 5.29
Mocksa 40 0.00 0 5000 } 10.00  26.10.2007 - 103.26  102.95 - 0.00 0.00 0.76 6.58 9.68 4.43 - 0.57 0.55
Mocksa 41 0.00 0 10000 i 10.00  30.07.2010 - 107.90  107.80 108.15 : 0.00 0.00 -0.30 5.48 9.27 6.40 - 3.02 2.84
Mocksa 42 0.00 0 5000 } 10.00  13.08.2007 - 102.90  102.00 - 0.00 0.00 1.00 1.64 9.72 3.92 - 0.47 0.46
Mocksa 43 0.00 0 5000 i 10.00  17.05.2008 - 10535  105.10 - 0.00 0.00 -1.65 0.55 9.49 5.63 - 1.18 1.12
Mocksa 44 0.00 1 20000 i 10.00  24.06.2015 - 109.71  109.75  109.90 i -0.19  -0.14 0.06 15.62 9.11 6.72 - 6.23 5.83
Mocksa 47 106.65 2 10000 : 10.00  28.04.2009 - 106.90  106.60  106.90 i 0.00 0.00 -0.45 6.03 9.35 6.09 - 1.99 1.88
Bcero
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Hedtb 1 ras
AnbsiHc-01 0.00 0 3000 i 8.92  14.09.2011  16.09.2009 { 100.35  100.30 100.49 { 0.00  -0.01 0.10 37.15 8.89 5.27 8.97 227 2.09
TA3MPOM A4 287.44 19 5000 i 822  10.02.2010 - 104.15  104.16  104.19 i -0.02 0.03 0.24 1.13 7.89 6.77 - 2.71 2.53
TA3MPOM A5 0.00 0 5000 i 7.58  09.10.2007 - 10120 101.20  101.30 { 0.00 0.13 0.03 27.41 7.50 5.91 - 0.62 0.58
TA3MPOM A6 10.58 1 5000 i 6.95  06.08.2009 - 100.83  100.75 100.88 i 0.00 0.09 0.42 2.09 6.90 6.75 - 2.30 2.16
TA3MPOM A7 0.00 0 5000 i 6.79  29.10.2009 - 10020  100.20  100.25 { 0.00 0.10 0.10 20.28 6.78 6.81 - 2.46 2.30
TA3MPOM A8 242.46 8 5000 i 7.00 27.10.2011 - 100.14  100.07  100.14 i -0.01 0.09 0.14 20.90 6.99 7.08 - 4.00 373
Nykoin206n 2.08 10 6000 i 7.25  17.11.2009 - 10120  101.06 101.44 i -0.05  0.13 0.69 17.88 7.16 6.87 - 2.50 2.34
Moco6nrasa1 1.50 1 700 10.75  21.12.2008 - 10345 103.35 103.55 i -0.05  0.06 0.55 1216 1039  8.24 - 1.32 1.22
HIK UTEPA 1.61 2 2000 i 975  07.12.2007 - 100.98  100.98 101.15 i -0.12 0.05 -0.02 i 19.77 9.66 8.60 - 0.77 0.71
PyccHedptb1 38.09 1 7000 i 925 10.12.2010  12.12.2008 ; 89.95 89.10 8995 i -1.05 -3.79  -8.71 16.73 1028  7.99  16.44 1.68 1.44
YamHedTnp 0.00 0 1500 i 9.50  01.09.2008 - 100.65  100.60 100.67 : 0.00 0.12 0.45 20.82 9.45 9.44 - 1.42 1.29
®asToHAD 1 1.00 5 1000 { 10.50  30.07.2009 - 100.00  90.00 - -010  -0.02  -0.09 5.18 1049  4.21 - 2.27 2.18
AneKkTpoaHepreTuka
BalukmpaH3s 150.29 4 1500 i 8.30  09.03.2011  19.03.2009 i 100.06  100.35 100.47 i 0.01 -0.34 0.10 11.60 8.30 4.50 8.53 1.91 1.76
TnapoOrK-1 66.99 3 5000 i 8.10  29.06.2011 - 103.05 103.05 103.14 i -020  -0.05 -0.05 i 10.43 7.86 7.40 - 373 3.48
Tlexanepr01 50.73 5 3000 : 10.25  19.04.2007 - 10045  100.35 100.47 i 0.15  -0.07 0.23 3454 1020 7.9 - 0.16 0.15
MocaHepro1 20.11 1 5000 i 7.54  13.09.2011  15.09.2009 i 100.50  100.50 100.60 { 0.00 -0.55  -0.05 i 31.61 7.46 4.20 7.19 2.32 2.16
MocaHepro2 0.00 0 5000 i 7.65  18.02.2016  23.02.2012 i 101.30  101.10 101.24 i 0.00 0.25 0.75 36.05 7.57 453 7.52 4.12 3.83
MO3CK-01 30.41 2 6000 i 8.05  06.09.2011 - 100.93  100.88 100.93 { -0.02  -0.02 0.23 35.29 7.98 7.95 - 3.77 3.49
OrK-5 06-1 0.00 0 5000 i 7.50  29.09.2011  01.10.2009 i 99.95 99.90  100.00 i 0.00 0.00 0.35 28.15 7.51 453 7.70 2.36 2.19
PKC-01 0.00 0 1500 i 9.70  15.04.2009  17.10.2007 i 101.00  100.85 101.10 i 0.00 0.00 0.25 32.95 9.60 9.38 8.24 0.63 0.59
TaraHepro1 0.00 0 1500 i 9.65  13.03.2008 - 102.06  101.90 102.10 i 0.00 -0.01 046 : 41.77 9.45 7.69 - 1.00 0.93
®CK ESC-01 0.00 0 5000 i 8.80  18.12.2007 - 10235 10225 102.35 : 0.00 -0.20 0.25 14.95 8.60 5.93 - 0.81 0.76
®CK EQC-02 25.88 1 7000 i 825  22.06.2010 - 103.50  103.46 103.60 { 0.02 -0.15 0.05 12.43 7.97 7.18 - 2.96 2.76
®CK E9C-03 50.28 7 7000 i 7.10  12.12.2008 - 100.55  100.50 100.60 { -0.05  -0.06 0.40 12.84 7.06 6.88 - 1.71 1.60
®CK EQC-04 31.17 2 6000 i 7.30  06.10.2011 - 100.50 10045 100.58 i -0.05  -0.10 0.13 26.00 7.26 7.30 - 3.91 3.65
®CK EQC-05 95.42 5 5000 i 7.20  01.12.2009 - 10044  100.41  100.50 i -0.03 0.44 0.44 14.99 7.17 7.4 - 2.54 2.37
Ceasb
BarTnkBT-2 3.75 1 3000 i 820 30.11.2010  04.12.2008 i 101.45 - - -0.10  -0.08 0.15 17.07 8.08 4.90 7.43 1.68 1.56
BnrTnkBT-3 20.53 2 2300 i 850  30.11.2010 - 10265 10250 10273 i -0.10  -0.10 0.10 17.70 8.28 7.55 - 2.49 2.31
BnrTnkBT-4 0.00 0 3000 i 7.99 03.09.2013  08.09.2009 i 101.15 101.13 101.20 { 0.00  -0.10 0.46 15.10 7.90 3.71 7.70 2.30 2.14
llansCs3206 20.60 3 2000 i 885  30.05.2012 02.06.2010 i 103.00  100.00 105.00 ; 0.00 0.05 0.30 18.18 8.59 6.35 7.92 2.82 261
NanbCe3306 5.08 1 1500 8.60  03.06.2009 - 101.50  101.27  101.60 i 0.00 0.00 0.29 17.67 8.47 7.73 - 1.53 1.42
MITC-04 06 0.00 0 1500 i 7.10  22.04.2009  25.04.2007 i 100.98  99.00  100.60 i 0.00 0.00 0.98 22.76 7.03 0.13 1.55 0.18 0.18
MITC-05 06 0.00 0 1500 i 8.30  25.05.2010  29.05.2007 { 100.98  99.00  100.98 : 0.00 0.00 0.45 18.87 8.22 0.56 4.56 0.27 0.26
Mera®oH306 0.00 0 3000 i 925  15.04.2008 - 10251  102.10 - 0.00 0.00 0.01 31.68 9.02 7.05 - 1.09 1.02
C3Tenek206 3.51 1 1050 { 7.50  03.10.2007 - 10025  100.01  100.28 { -0.05  -0.05  -0.05 6.76 7.48 7.03 - 0.40 0.37
C3Tenek306 0.00 0 3000 i 925 24.022011 28.02.2008 i 102.00  101.00 - 0.00 0.00 -0.25 i 20.53 9.07 2.16 7.40 0.97 0.90
Cu6Trk-406 0.00 0 2000 i 12.50 05.07.2007 - 102.00  101.96 102.15 i 0.00 -0.05  -025 i 1575 1225  6.89 - 0.37 0.35
Cu6Trk-506 0.00 0 3000 9.20  25.04.2008 - 102.15  102.05 10222 i 0.00 0.00 0.25 28.99 9.02 7.52 - 112 1.04
Cu6Tnk-606 0.00 0 2000 i 7.85 16.09.2010  23.09.2008 i 100.35 100.35 100.70 { 0.00 -0.05 -0.20 i 3248 7.84 3.58 7.83 1.48 1.38
Cu6Trk-706 61.24 4 2000 i 8.65  20.05.2009 - 10205 101.60 10210 i 055  -0.10 0.40 21.09 8.48 7.78 - 2.05 1.91
CMAPTC 02 0.11 7 500 14.00  26.06.2007 - 10025  99.60  100.25 i 0.25 0.00 0.16 2110 1397 12.98 - 0.35 0.31
CMAPTC 03 4.63 3 1000 i 1410 29.09.2009  02.10.2007 i 99.50 98.75  99.50 0.10 0.30 0.25 53.70 1417 368 1545 0.58 0.51
TarTenekom 0.00 0 600 1175 06.05.2007 - 10110 100.80 101.25 { 0.00 0.00 0.00 4.90 1162  6.37 - 0.21 0.20
YpanCasslin4 104.67 20 3000 i 9.99  01.11.2007 - 102.08  102.08 10224 i 0.26 0.08 -0.02 i 29.83 9.79 6.98 - 0.68 0.63
YpanCsalH5 7.15 4 2000 i 9.19  17.04.2008 - 10212 10212 10220 i 0.07 -0.12 0.22 30.97 9.00 7.37 - 1.10 1.02
YpCU cep06 5.07 2 2000 i 820 17.11.2011  20.11.2008 i 101.35 101.30 101.40 { 0.15 0.10 0.45 19.77 8.09 3.62 7.49 1.64 1.53
YpCW cep07 0.00 0 3000 i 840  13.03.2012  17.03.2009 i 101.45 - - 0.00 -0.15 0.25 35.21 8.28 4.11 7.77 1.88 1.75
LentpTen-4 19.54 10 56226 i 13.80  21.08.2009 - 11425 11422 11429 i 0.05 0.05 0.25 0.38 12.08  7.59 - 2.22 2.06
LlentpTen-5 0.00 0 3000 i 8.09  30.08.2011  02.09.2008 ; 100.95  100.60 - 0.00 0.00 0.25 37.01 8.01 2.97 7.56 1.42 1.32
LIHT-03 o6n 0.00 0 700 9.75  01.04.2009 - 101.31  100.00 - 0.00 -0.09 1.06 12.55 9.62 9.35 - 1.92 1.75
OTK-03 06. 22.48 4 3500 i 10.90 10.10.2009  09.10.2007 i 102.30  102.05 102.30 { 0.05 0.10 0.10 40.02  10.65 1.78 7.23 0.61 0.57
OTK-04 06. 0.00 0 4500 i 10.00  09.12.2009 - 103.94  103.65 103.89 i 0.00 0.19 0.59 16.77 9.64 7.91 - 1.61 1.49
Metannyprus
AmypwmeT-01 31.07 5 1500 { 9.80  26.02.2009 - 101.80  101.60 101.84 { 0.05  -0.05 025 | 46.18 9.63 9.00 - 1.80 1.65
WHnpom 02 0.08 2 1000 { 10.70  15.07.2010  19.07.2007 i 100.85  100.70  100.85 i -0.05 015  -0.30 9.38 10.61 2.56 8.48 0.41 0.38
MHnpom 03 0.01 3 1300 i 10.70 18.05.2011  23.05.2007 i 100.69  100.55 100.69 i 0.14 0.12 -0.09 i 26.09 1063 048 7.74 0.25 0.24
MavphHe-01 0.00 0 500 12.30  03.04.2007 - 100.10  100.20  100.44 i 0.00 -0.15  -020 i 16.18 1228  10.41 - 0.12 0.11
MavnpWhe-02 0.00 0 1000 i 10.80  27.11.2007 - 99.90 99.81  100.00 i 0.00 -0.35 -045 i 2456 1078  10.78 - 0.80 0.72
Makeul™ 01 3.97 13 3000 § 11.25 12.03.2009  13.09.2007 | 97.65 97.45  97.65 0.15 0.25 0.15 4870 1152 443  16.33 0.54 0.46
Met3ason 0.00 0 2000 i 875  27.02.2009 - 99.45 - 100.25 { 0.00 0.00 0.60 i 40.99 8.80 9.26 - 1.82 1.67
Meuen 206 36.64 2 5000 i 840  12.06.2013  16.06.2010 i 101.29  101.24 101.35 { -0.06 0.00 0.19 14.04 8.29 4.52 8.10 2.93 2.71
Meven TA-1 0.00 0 3000 i 550  12.06.2009 - 93.30 93.30  93.40 0.00 0.10 0.10 9.95 5.89 8.95 - 2.18 2.00
MeuenCrio6 0.00 0 2000 i 550  22.11.2007 - 98.10 96.00  98.48 0.00 0.00 0.00 13.26 5.61 8.29 - 0.74 0.69
HM3 1 06n. 0.45 1 1200 § 11.00 14.02.2010  16.08.2007 i 99.45 9945 9995 i -029 -029 -045 1.21 11.06 204 1218 0.49 0.44
HOK-02 1.00 1 400 1230  22.09.2011  25.09.2008 { 100.00  100.00 100.15 i -0.04 0.10 -0.05 i 4853 1230 463 1266 1.43 1.27
OMK 1 06 0.00 0 3000 i 920  12.06.2008 - 101.85 101.65 10225 i 0.00 0.20 0.35 18.65 9.03 7.82 - 1.25 1.16
PycAn®-28 0.00 0 5000 i 8.00  20.05.2007 - 100.12  100.10  100.43 { 0.00 0.00 -0.28 i 19.95 7.99 7.36 - 0.25 0.23
PycAn®-3s 0.00 0 6000 i 7.20  21.09.2008 - 100.05  100.00 100.15 i 0.00 0.00 0.04 29.79 7.20 7.29 - 1.49 1.39
Cso6Cokon2 1.45 6 600 11.75  22.11.2007 - 100.00  99.85  100.00 i 0.05 0.05 -0.10 i 2833 11.75  12.03 - 073 0.65
CesKab 02 0.00 0 1000 i 11.00 28.11.2008  07.06.2007 i 100.15  100.10  100.30 i 0.00 0.15 0.05 2170 1098 226  10.88 0.29 0.26
CesCrarb-1 0.00 0 3000 i 8.10  28.06.2007 - 100.55  100.50 - 0.00 0.00 0.05 11.76 8.06 6.43 - 0.35 0.33
TMK-02 06n 0.00 0 3000 } 10.09 24.03.2009  30.03.2007 ; 100.35 100.30 100.45 { 0.00  -0.05 -0.27 i 40.36 1005 278 6.75 0.11 0.10
TMK-03 061 0.00 0 5000 i 7.95  15.02.2011  19.02.2008 i 100.40 - - 0.00 0.00 0.00 39.42 7.92 1.95 7.67 0.94 0.88
T4M 02061. 0.00 0 1000 i 9.75  02.12.2007 - 100.05 - - 0.00 0.00 0.00 18.94 9.75 9.88 - 0.76 0.69
Y3Mnc 01 0.00 0 1500 i 12.00 10.06.2010  12.06.2008 : 98.90 90.00  97.99 0.00 1.15 -0.08 i 2203 1228 587  14.38 1.23 1.07
4T3 0106 92.07 3 3000 i 9.50  16.06.2010  25.04.2008 i 102.35  102.20 102.35 : -0.03 0.10 0.35 15.88 9.28 3.19 7.52 1.13 1.05
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MawuHocTpoeHue
EMK-1 0.00 0 1000 9.35 02.10.2008  04.10.2007 99.50 99.45 - 0.00 0.00 0.50 35.09 9.40 4.02 10.42 0.60 0.54
WxAsT0-01 2.54 9 1200 10.70  14.03.2007 - 100.04 99.97 100.04 0.00 0.03 -0.01 46.61 10.70 9.61 - 0.06 0.06
Wxmai 02 0.00 0 1000 13.55  17.06.2008 - 100.25 100.15  100.50 0.00 0.25 0.20 23.02 13.53 13.83 - 1.23 1.08
Wuterpa®-1 97.98 8 2000 10.50  20.03.2009 - 100.50 100.45 101.50 0.00 0.05 1.10 43.15 10.45 10.48 - 1.85 1.67
VPKYT-0306 0.16 1 3250 8.74 16.09.2010 - 103.55 103.60 103.79 -0.23 -0.30 -0.12 36.16 8.44 7.73 - 3.05 2.83
Kamas-ouH2 25.15 2 1500 8.45 17.09.2010 19.09.2008 100.20 100.15  100.29 0.00 -0.08 0.15 34.73 8.43 3.86 8.48 1.47 1.35
Kpuore 02 0.00 0 500 9.75 08.07.2008 10.07.2007 100.00 - - 0.00 0.00 0.00 10.95 9.75 2.77 9.64 0.39 0.35
JIOMO 03 0.00 0 1000 12.50  05.09.2009 16.09.2007 100.02 100.01 100.10 0.00 -0.06 -0.07 51.71 12.50 2.90 12.81 0.54 0.48
Marneaut 1 53.32 2 1500 9.85 18.12.2008  21.06.2007 100.60 100.50  100.65 0.05 0.00 0.00 16.19 9.79 1.49 7.88 0.33 0.31
Mul-o 02 0.00 0 3000 8.90 06.09.2011 11.03.2008 100.90 100.78  101.25 0.00 0.00 0.05 39.01 8.82 1.94 8.15 1.00 0.92
Mur-® obn. 28.80 3 1000 10.50  03.06.2009  06.06.2007 100.73 100.61 100.80 0.08 -0.07 0.03 21.58 10.42 1.04 7.79 0.29 0.27
MoTosun3-1 0.00 0 1500 10.00 22.01.2009  26.07.2007 100.52 - - 0.00 -0.08 0.02 6.85 9.95 2.00 8.69 0.43 0.40
Motop®uh-1 0.00 0 800 12.00 19.03.2009  20.09.2007 100.00 100.00  100.20 0.00 0.00 -0.40 49.64 11.99 3.45 12.22 0.56 0.49
OM3-5 06 0.00 0 1500 8.80 30.08.2011 01.09.2009 100.55 100.40  101.00 0.00 0.00 -0.10 40.26 8.75 5.09 8.73 2.24 2.06
nM3 01 0.00 1 1200 9.90 21.07.2009  24.07.2007 100.30 100.10 - -0.20 0.00 -0.20 7.32 9.87 1.65 9.48 0.42 0.38
MpomTp0106 0.00 0 1500 9.75 03.07.2008 12.07.2007 100.30 99.90 100.24 0.00 0.23 0.65 12.29 9.75 2.71 9.52 0.39 0.36
PocTeept1 0.00 0 800 9.30 26.05.2009  27.11.2007 100.49 100.20  100.50 0.00 -0.01 -0.01 21.15 9.25 3.02 8.78 0.75 0.69
CanoT3Hepr 0.21 4 3000 9.80 25.12.2007 - 100.40 100.20  100.40 -0.03 -0.15 0.38 14.77 9.76 9.48 - 0.82 0.75
CatypHHIMO 0.00 0 1500 9.00 23.03.2008  24.03.2007 100.00 99.95 100.35 0.00 0.00 -0.05 36.99 9.00 0.75 8.68 0.09 0.08
CarypHHIMO2 20.22 1 2000 9.25 20.09.2011 21.03.2008 101.05 97.00 101.15 0.00 0.00 0.85 38.27 9.15 2.03 8.37 1.02 0.94
CesCTtA8BTO 0.00 0 1500 8.00 21.01.2010 - 100.00 92.00 - 0.00 0.00 -0.10 5.48 8.00 8.16 - 265 245
COKAgTO0 01 0.78 1 1100 12.32  24.04.2008 - 100.05 99.90 100.00 0.05 0.05 0.05 38.14 12.31 12.33 - 1.09 0.97
CrpTplras01 0.00 0 3000 9.60 25.06.2008 - 101.65 101.55 102.10 0.00 -0.05 0.25 14.20 9.44 8.44 - 1.28 1.18
TB3 03 0.00 0 1000 9.25 18.06.2010  20.06.2008 100.70 100.70  100.80 0.00 0.15 0.15 14.95 9.20 3.7 9.01 1.27 1.16
YpanBar3® 10.83 3 2000 9.40 30.09.2008 - 100.85 100.75  100.95 -0.10 0.45 0.25 35.80 9.32 9.01 - 1.48 1.36
YpanBar3®2 8.04 2 3000 9.35 05.10.2010  03.10.2007 100.50 100.35 114.84 -0.06 0.20 0.10 35.35 9.30 1.49 8.65 0.60 0.55
SMAnbaHC 1 20.11 1 2000 10.50  08.07.2011 13.07.2007 100.60 - 100.95 0.00 -0.20 0.24 10.93 10.44 0.82 8.83 0.39 0.36
[o6biBaloLasn NPOMbILLNIEHHOCTb
BernoH 01 2.20 2 1500 9.10 03.06.2009 - 100.15 - 100.20 -0.07 0.05 0.15 18.70 9.09 9.22 - 2.08 1.91
Koke 01 0.00 0 3000 8.95 16.07.2009 - 101.00 100.75  101.00 0.00 0.15 0.37 7.85 8.88 8.75 - 220 2.03
XaineHal ®1 1.00 3 750 12.75  02.04.2008 - 99.70 99.50 99.90 0.15 0.35 0.00 16.42 12.79 13.68 - 1.04 0.92
MoTpebutenbckuit cekTop
BB/ MM 206 22.73 2 3000 9.00 15.12.2010 - 103.25 103.25 103.35 0.00 -0.10 -0.05 15.04 8.72 8.15 - 3.28 3.03
BoctCepad1 0.00 0 1500 10.99  10.09.2009 13.03.2008 100.25 100.15  100.38 0.00 0.35 0.32 47.57 11.01 4.87 11.49 0.99 0.88
IxerdepCul 0.00 0 2000 i 9.25  20.10.2011  23.10.2008 ; 100.13  100.12  100.30 ; 0.00 -0.07 0.13 29.40 9.24 3.49 9.36 1.55 1.42
HeimKon6rp1 0.00 0 800 10.99  30.10.2009  02.05.2008 100.20 100.15  100.34 0.00 -0.15 -0.17 32.52 10.95 4.98 10.92 1.12 1.01
MHmapko 1 0.00 0 1000 10.50  19.12.2008  21.12.2007 99.95 99.92 100.00 0.00 0.03 -0.10 16.97 10.51 4.98 10.80 0.81 0.73
Tlek®uH 206 0.00 0 1300 10.25 17.02.2009  21.08.2007 99.70 - - 0.00 0.00 0.00 50.83 10.28 2.80 11.18 0.48 0.43
MKX-02 99.98 2 1000 12.90 25.08.2009  26.02.2008 100.00 - - 0.00 0.50 -0.25 61.50 12.96 5.74 13.88 0.93 0.82
HupaH-MnB1 0.00 1 1000 10.80  16.05.2007 - 100.46 100.20  100.46 0.26 -0.04 -0.14 28.41 10.75 8.56 - 0.24 0.22
Hoparexc-1 0.00 0 1000 12.00  31.10.2008 - 100.00 99.85 100.00 0.00 0.15 0.15 37.81 12.00 4.53 - 1.46 1.40
HytpWHB106 0.00 0 1200 11.00  09.06.2009 12.06.2007 100.30 100.25  100.40 0.00 0.10 0.10 20.79 10.97 1.37 10.36 0.30 0.27
OCT-206 0.18 5 1000 12.90  08.05.2008 10.05.2007 97.00 96.50 97.40 -0.20 0.00 -1.25 36.05 13.30 8.05 26.43 0.22 0.17
Ouakoso-02 0.00 0 1500 8.50 19.09.2008 - 98.89 98.30 98.90 0.00 0.44 0.14 34.93 8.60 9.78 - 1.06 0.97
PycTexkc 2 3.58 4 1000 12.75  05.03.2009 - 99.99 99.92 100.00 0.07 0.49 1.08 57.64 12.75 13.15 - 1.14 1.01
PycTexkc 3 9.13 15 1200 12.00  20.10.2009 18.10.2007 100.05 100.05  100.20 -0.05 0.05 0.45 38.79 11.99 3.12 12.22 0.63 0.56
Cansanl” 01 13.08 1 1000 11.66  03.12.2008  06.06.2007 100.65 100.55  100.70 0.05 0.05 0.20 23.96 11.58 1.55 9.35 0.29 0.27
CanUHTEpIo2 0.00 0 4000 8.00 13.08.2009 - 100.35 100.30  100.50 0.00 0.00 0.37 0.88 7.97 8.00 - 2.30 213
CaxapKo 01 0.00 0 2000 12.75  10.11.2009 13.05.2008 99.50 99.20 99.90 0.00 0.30 -0.40 33.88 12.85 6.44 13.88 1.14 1.00
Cureprus-1 0.51 2 1000 10.70  22.04.2009  24.10.2007 99.05 99.05 99.50 0.30 6.05 9.05 34.30 10.80 3.92 12.52 0.65 0.58
Conpyx®-1 0.00 1 2500 10.45  22.10.2009 - 99.60 99.60 99.70 -0.25 0.20 0.10 33.21 10.49 10.89 - 233 210
COPYC KAM 0.00 0 1200 10.20  05.11.2009  08.11.2007 99.75 99.50 99.75 0.00 0.40 0.15 3.07 10.26 3.03 11.46 0.70 0.63
TanocTo®-1 0.00 0 1000 10.00 06.03.2009  07.09.2007 100.05 100.00  100.25 0.00 0.00 0.35 44.93 10.00 2.75 10.23 0.52 0.48
Yepkuzoso1 15.73 5 2000 8.85 31.05.2011 02.06.2009 99.55 99.30 99.90 -0.01 0.12 0.30 18.43 8.89 5.14 9.27 2.08 1.91
Opkoxnpoa 1 0.00 0 1200 11.40  10.09.2009 13.03.2008 100.04 - 110.00 0.00 0.00 0.00 49.35 11.40 4.95 11.66 0.98 0.88
FOHumuk 01 70.41 3 2000 9.75 06.09.2011 08.09.2009 100.60 100.50  100.70 0.20 0.10 0.54 42.74 9.73 5.80 9.86 2.23 2.03
ArponpomblILLneHHbI KOMNNeKc
Espocepsuc 0.06 3 1500 13.25  18.12.2007 - 99.45 99.32 99.45 0.20 0.15 -0.45 22.51 13.32 14.70 - 0.78 0.68
MenbHKom6 0.49 1 1000 11.50  26.02.2009  30.08.2007 98.50 98.10 98.50 -1.30 0.00 -0.90 54.19 11.68 3.89 15.07 0.50 0.43
MCenbllpom1 16.39 8 1000 13.00 12.12.2008 15.06.2007 100.20 100.20  100.29 -0.10 -0.20 -0.30 23.51 12.97 2.21 12.06 0.32 0.28
Oro-arpo-1 2.52 9 770 15.50  22.04.2007 - 100.20 100.11 100.30 -0.10 -0.10 0.25 35.97 15.47 13.60 - 0.17 0.15
Oro-arpo-2 14.81 3 1200 12.95  25.02.2009 - 99.30 99.26 99.44 -0.10 -0.01 -0.05 62.44 13.04 13.85 - 1.55 1.37
Pasrynan®d1 0.00 0 2000 10.25 02.10.2008  05.04.2007 100.29 100.30  100.34 0.00 0.04 -0.06 43.16 10.22 0.26 7.35 0.12 0.11
Pasrynan®2 0.00 0 2000 10.25  27.09.2011 01.04.2008 99.98 - 100.20 0.00 0.00 0.48 39.03 10.25 2.61 10.51 1.04 0.94
Pycarpo 01 0.00 0 1000 8.50 19.07.2008 - 99.00 95.00 99.90 0.00 1.00 -1.03 7.45 8.67 10.29 - 1.35 1.23
YepemyLuku 0.00 0 700 11.30  02.03.2009  03.03.2008 103.04 - - 0.00 0.00 1.94 52.01 10.97 4.35 8.34 0.96 0.89
OPKO-02 06 0.00 0 1500 10.50 22.01.2010  25.01.2008 100.20 100.20  101.00 0.00 -0.10 0.15 6.90 10.48 3.41 10.52 0.91 0.82
tOrTpananT2 0.00 1 1200 11.50  25.11.2008  29.05.2007 99.89 96.80 99.89 2.89 2.89 1.89 26.15 11.51 2.59 11.61 0.27 0.24
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PO3HWYHbI cekTop
AsTOMMp®-1 6.99 2 1000 { 11.66  01.09.2009 - 99.90 99.80  100.07 { -0.17 -0.10  -0.07 { 5335 1166 256 - 2.29 2.23
AINMAN-Ue-1 0.50 1 1500 i 10.99  21.08.2009 - 100.05  99.80  100.29 i -0.05 0.03 0.05 5360 1098 227 - 227 2.22
AnT3616 06 3.57 2 3000 i 9.89  30.06.2009  01.07.2008 i 100.90 - 101.00 i -0.05 0.10 0.40 13.01 9.80 9.67 1046 1.30 1.17
Apbart 01 0.00 0 1500 i 10.50 20.06.2008  22.06.2007 ; 100.10 - - 0.00 0.00 0.00 16.97 1048 254 9.72 0.34 0.31
AtnaHT-M 1 0.31 1 1000 i 1225 13.11.2008  15.11.2007 i 100.00  99.95  100.00 i 0.05 0.00 -020 i 31.88 1225 1201 1256 0.71 0.63
BenKnnioc-1 0.00 0 500 12.60  22.10.2009  25.10.2007 i 99.52 90.35  99.40 0.00 0.54 0.02 i 40.04 1266 607 1373 0.65 0.57
Bukropusd 0.00 0 1500 { 10.40  29.01.2009 - 99.78 98.90  101.05 { 0.00 0.00 -0.15 5.13 1042 10.80 - 1.80 1.63
TopCynep-1 0.00 0 1000 { 10.99 21.07.2009  22.01.2008 i 100.58 - - 0.00 0.00 0.08 8.13 1093 413 1072 0.88 0.80
DOvkendun-1 2.82 3 3000 § 9.25  17.03.2011 - 94.00 93.75  94.50 0.00 0.60 0.64 38.27 9.84 1143 - 3.33 2.99
AMLEHTP061 0.00 0 1150 i 850  26.05.2015 - 99.45 99.05  99.50 0.00 0.25 -0.05 i 17.47 8.57 8.82 - 5.99 5.51
Homo®uH-01 4.29 1 1000 i 1250  14.02.2008 - 100.00  99.89 10260 i 0.15 010  -0.25 1.37 1250  12.89 - 0.96 0.85
EBPOMA-01 0.00 0 1200 { 10.75 14.10.2010  16.10.2008 : 99.55 99.55  100.00 ; 0.00 010  -0.20 { 3623 1080 533  11.34 1.51 1.36
EBpocetb-2 9.71 4 3000 § 1025 02.06.2009  04.12.2007 i 100.10  100.00 100.08 ; 0.10 0.15 0.55 2134 1024 362 1033 0.76 0.69
WHkomMNana2 0.78 1 1400 { 12.00 12.02.2010  15.02.2008 { 100.10  100.10  100.20 { -0.10 0.19 0.05 0.99 11.99 417 1243 0.95 0.84
Kapyc.® 01 0.00 0 3000 §{ 975 12.09.2013  18.09.2008 i 100.30  100.15 100.35 ; 0.00 0.14 0.40 | 40.34 9.72 2.46 9.76 1.45 1.32
KOMEWKA 01 5.32 2 1200 | 9.75  17.06.2008 - 10040 10040 10055 i -0.13  -0.15 0.40 15.97 9.71 9.57 - 1.75 1.60
KOMEWKA 02 0.00 0 4000 i 870  15.02.2012  18.02.2009 i 99.10 - - 0.00 0.00 027 i 21.21 8.78 3.94 9.52 1.82 1.66
KOPA YK 01 0.00 0 1000 i 12.00 14.07.2009  15.01.2008 i 99.94 99.50  99.95 0.00 0.04 0.09 1118 1201 481 12.67 0.86 0.76
MarHut® 01 20.48 1 2000 i 9.34  19.11.2008 - 102.35 - - 0.00 0.10 0.10 2277 9.13 8.08 - 1.62 1.50
MapTa®u 1 1.18 4 700 14.84  22.05.2008 - 100.24  100.15 100.25 i 0.04 016  -0.66 | 3578  14.80  15.10 - 1.15 1.00
MapTa®du+ 2 0.50 1 1000 § 11.75 06.12.2009  07.06.2007 i 99.00 98.41 99.04 0.00 0.00 -0.09 i 2382 1187 164 1492 0.30 0.26
Maptadut 3 4.24 3 2000 i 13.00 02.08.2011  01.02.2008 : 98.00 97.70  98.15 0.30 0.00 0.85 6.41 1327 346 1590 0.92 0.79
Matpuua®-1 1.67 7 1200 | 1232  10.12.2008  13.06.2007 i 99.00 98.56  99.00 0.00 -0.08 -0.30 | 2295 1244 244 1385 0.31 0.27
MUP®UHaKC 0.10 2 1000 { 10.50  27.12.2007 - 100.05  100.01 100.05 } -0.02 -0.15 -004 { 1553 1049  10.67 - 0.83 0.75
MKAMATAJT-1 0.00 0 1500 i 8.60  20.08.2009 - 99.85 - - 0.00 0.00 -0.15 i 42.18 8.61 5.44 - 2.22 2.1
MoHeTka®-1 9.91 2 1000 i 10.70  14.05.2009  15.11.2007 i 99.00 99.00  99.70 0.00 0.30 0.00 2785 1081 415 1247 0.71 0.63
Haryplpoa2 0.00 0 1000 i 10.75 16.06.2009  18.12.2007 i 99.90 99.65 100.50 ; 0.00 0.20 0.20 1826 1070  3.74  10.32 0.80 0.73
MepekpecT1 0.00 0 1500 i 815  08.07.2008  10.07.2007 ; 100.07 - 100.20 { 0.00 0.00 0.00 9.15 8.14 2.26 7.89 0.39 0.36
Mpotekdur1 40.63 3 5000 { 8.90  02.11.2011  04.11.2009 i 99.30 99.30 9955  -0.30 0.05 -020 i 25.12 8.96 5.65 9.40 2.41 2.20
MaTepoqka® 43.53 2 1500 { 11.45  12.05.2010 - 109.00 108.85 108.95 i 0.00 0.30 -025 i 3012 1051 8.40 - 274 2.52
Mstepoud 2 0.89 1 3000 § 9.30  14.12.2010 - 10320 10320 103.30 i -0.10 0.00 -0.30 i 15.80 9.01 8.47 - 3.26 3.01
PYBMH-01 0.00 0 1200 § 1215 13.10.2009 - 100.05 ~ 99.90  100.14 i 0.00 0.15 -0.10 i 4161 1215 1249 - 2.25 2.00
CAMOXBAI-1 0.00 0 1500 i 11.40 21.10.2009  23.04.2008 i 100.00 - 100.00 i 0.00 0.00 0.20 3654 1140 527 1169 1.10 0.98
TexVHecT-1 0.00 0 2000 i 10.00  26.05.2011  29.05.2008 i 99.40 99.12  99.40 0.00 0.20 2.15 2219 1007 334  10.85 1.20 1.09
NecHasa npoMbiwneHHocTb U LIBK
ALIBK-MHB 2 0.00 0 500 0.00  20.05.2008  00.01.1900 { 101.01 - - 0.00 0.00 0.00 0.01 0.00 - 0.00 0.00 0.00
ALBK-MHB 3 0.00 0 1500 i 9.95  14.04.2011  18.10.2007 i 100.90  100.50 101.00 { 0.00 0.30 0.30 8.72 9.86 1.41 8.80 0.64 0.59
Bonra 1 06 0.00 0 1500 § 12.00  13.03.2007 - 100.10  100.01  100.29 i 0.00 0.00 0.09 5260 1199  9.89 - 0.06 0.06
rOT3K-2 80.32 8 1500 i 11.50  18.06.2009 - 99.95 99.95 100.05 i} -0.10 -0.14  -0.10 i 18.90  11.51 1.71 - 2.22 2.18
A3-ouH -1 0.00 1 400 11.60  23.05.2008  25.05.2007 i 95.02 93.00  99.00 0.01 298 -1.98 i 2765 1221 676 3143 0.26 0.20
HIK 01 0.00 1 500 1245  31.01.2008 - 99.95 99.60  99.95 0.20 0.35 -0.05 6.14 1246  12.88 - 0.92 0.81
NM3¢-Coioz-1 0.00 0 300 10.00  09.10.2007 - 100.00  100.00 - 0.00 0.00 0.00 3753 10.00  10.21 - 0.61 0.55
CTpOVITeanTBO, unnorteka n HeABMXUMOCTb
AnamaH®106 0.00 0 500 13.10  05.06.2008 - 99.94 99.80  99.95 0.00 0.14 -0.16 i 26556  13.11 1273 - 1.21 1.07
AnamaH®206 0.00 0 2000 § 11.25 20.05.2010  24.05.2007 i 99.90 - - 0.00 0.04 0.05 2712 1126 094 1216 0.25 0.22
AVXKK 106 37.35 1 1070 § 11.00  01.12.2008 - 106.70 - - 0.00 0.00 -1.30 i 24110  10.31 7.05 - 1.64 1.53
AMKK 206 0.00 0 1500 i 11.00 01.02.2010 - 11025  109.50 110.40 i 0.00 0.00 -0.60 5.42 9.98 7.21 - 261 243
AMKK 306 0.00 0 2250 i 940  15.10.2010 - 10490 10490 105.30 i 0.00 0.00 -0.85 9.01 8.96 7.36 - 2.19 2.04
AMKK 406 0.00 0 900 870  01.02.2012 - 10590  105.00 106.00 { 0.00 0.00 0.00 4.29 8.22 7.47 - 4.09 3.81
AMKK 706 0.00 0 4000 i 7.68  15.07.2016 - 10145 101.25 101.50 i 0.00 0.30 1.35 29.04 7.49 7.45 - 577 5.37
AMKK 806 0.00 0 5000 | 7.63 15.06.2018  15.03.2014 { 101.30 10117 101.39 { 0.00 0.50 140 i 28.85 7.55 7.66 7.64 4.96 4.60
AMKK KO-02 0.00 0 1000 i 9.00  23.08.2011 - 100.40 - - 0.00 0.10 040 i 42.90 8.95 9.03 - 3.15 2.88
I'nMocCrp-2 42.00 4 4000 i 11.50 17.03.2011  20.09.2007 { 100.95 100.95 101.15 i -0.05  -0.03 0.05 | 4758 1139 145 9.99 0.56 0.51
YKuncoud-1 0.00 0 600 11.50  22.10.2009  25.10.2007 i 99.90 99.55  99.89 0.00 0.05 -0.10 i 3655 1155  3.21 12.52 0.65 0.58
Kundun 061 0.00 0 500 925 19122008  21.12.2007 i 99.00 99.00  99.30 0.00 0.00 0.00 14.95 9.34 498 1093 0.80 0.72
Wekutnm-02 0.00 0 500 1250  05.11.2008  07.11.2007 i 100.99  100.63 100.99 { 0.00 0.19 0.14 4.11 12.31 444 1057 0.69 0.63
Tlasepra 01 0.00 0 1000 { 11.25 08.04.2010  12.04.2007 i 100.20 - - 0.00 0.00 013 i 4007 1122 042 8.77 0.14 0.13
JICP 01 06n 0.00 0 1000 { 11.00 20.03.2008  22.03.2007 i 100.10  100.10  100.20 { 0.00 0.10 0.10 | 4551 11.00 087  10.60 0.08 0.08
MeTpocTpoit 0.00 0 1500 i 847  23.09.2011  28.03.2008 i 100.25 - 100.75 i 0.00 0.00 0.31 33.18 8.45 2.06 8.38 1.04 0.96
MUA-106 9.40 9 1320 i 10.00 20.09.2012 - 102.95 102.00 10325 i 0.00 0.09 0.45 6.30 9.71 9.17 - 2.63 2.41
MWA-206 0.15 1 1000 i 8.60  09.08.2008 - 10025  100.20 100.25 i 0.05 0.00 0.10 3.06 8.58 8.65 - 1.17 1.07
MUA-306 4.03 4 1500 i 9.40  23.02.2012  30.08.2007 ; 100.82 10045 100.82 i -0.04  -0.04 0.17 20.86 9.32 0.84 8.02 0.51 0.47
M-MHOYCTP 0.00 0 1000 { 1225 16.08.2011  21.08.2007 i 100.04 - - 0.00 -0.04 -066 { 6075 1225 1261 1253 0.47 0.42
Mupakc 01 0.00 0 1000 { 1250  19.08.2008 - 101.35 - - 0.00 0.14 0.25 5703 1233 1115 - 1.33 1.20
Mupakc 02 0.00 0 3000 § 10.99  17.09.2009 - 101.75  101.62 101.75 } 0.00 0.20 045 | 4547  10.81  10.50 - 222 2.01
MOWA 01 0.00 0 1350 { 9.00 21.12.2010 - 10225 102.00 10325 } 0.00 0.10 0.27 13.32 8.80 8.33 - 276 2.55
MOWA 02 0.00 0 3000 § 7.99  07.09.2011  19.12.2007 i 101.00  100.10 101.10 i 0.00 0.00 1.00 36.12 7.95 7.96 7.42 0.76 0.71
MOUTK-01 4.99 1 3000 i 9.00  26.09.2009 - 99.90 99.70  99.85 0.00 0.05 0.05 35.75 9.01 9.31 - 1.26 1.15
MK-506 0.00 0 1120 { 10.20 20.05.2008  22.05.2007 ; 100.15 - - 0.00 0.00 0.17 2515 1018  2.82 9.94 0.25 0.22
Cubllem 01 0.00 0 800 9.70  12.06.2008  18.07.2007 { 100.00  99.65  100.05 ; 0.00 015  -015 i 17.81 9.70 1.68 9.62 0.41 0.37
Cngcrekno2 0.00 0 1200 { 928  28.10.2009  31.10.2007 i 100.00  100.00 100.20 { 0.00  -0.15 -0.15 { 27.97 9.28 247 9.46 0.67 0.62
CnarcTekno 0.00 0 750 11.60  25.03.2008 - 10279 102.60 102.84 i 0.00 -0.06 -009 i 4640 1129  9.09 - 1.02 0.93
CY-155 106 0.00 0 1500 { 10.50  30.03.2007 - 100.10  100.00 100.19 i 0.00 -0.05 0.01 1525 1049 941 - 0.11 0.10
TepHa-® 02 0.00 1 1500 § 12.60 04.11.2011  09.11.2007 i 99.90 99.90  100.00 i -0.10  -0.10  -0.09 i 34.87 1261 204  13.08 0.69 0.61
LIYH 01 o6n 0.00 0 1000 i 11.75 22.04.2010  24.04.2008 i 100.51  100.61 100.99 i 0.00 0.01 0.31 3734 1169 537  11.00 1.05 0.95
LIYH 02 o6n 0.00 0 1500 i 11.44 20.01.2010  23.07.2008 ; 100.75  100.65 100.99 i 0.00 0.05 0.75 8.15 1135 546  10.87 1.35 1.21
FOCKK 0106n 0.00 0 600 14.00 01.07.2008  17.01.2008 ; 100.10  100.08 100.10 { 0.00 -0.02 0.06 1841 1398 375 5.62 0.87 0.83
TpaHcnopT
KAAL-2 0.00 0 3000 } 10.50 22.05.2008  22.11.2007 i 100.70 10048 100.77 { 0.00 0.20 0.30 2532 1044  6.05 9.95 0.73 0.67
MMK T 01 0.18 1 650 11.50  10.07.2008 - 99.80 99.35  99.90 075  -2.20 0.00 1229 1152 1198 - 1.31 1.17
P>K[-0206n 0.00 0 4000 7.75  05.12.2007 - 101.45  100.00 - 0.00 -0.05  -0.05 15.92 7.64 5.85 - 0.77 0.73
P>K[-0306n 0.00 0 4000 i 833  02.12.2009 - 104.15  104.15 10475 i 0.00 -0.01 0.34 17.12 8.00 6.78 - 2.51 2.35
P>0-0406n 0.00 0 10000 { 6.59  14.06.2007 - 100.27  100.22  100.35 { 0.00 -0.06  -0.06 i 12.10 6.58 5.81 - 0.32 0.30
P>K[-0506n 251.46 3 10000 { 6.67  22.01.2009 - 100.10  100.15 100.25 { 0.00 -0.05 0.15 4.57 6.66 6.67 - 1.83 1.72
P>K[-0606n 20.34 3 10000 §{ 7.35  10.11.2010 - 10162  101.62 101.69 { -0.03  -0.03 0.17 19.33 7.23 6.96 - 3.27 3.06
PX0-0706n 20.55 1 5000 i 7.55  07.11.2012 - 102.80  102.72 102.85 i 0.00 0.09 0.30 19.86 7.34 7.07 - 4.68 4.37
CawmapaAsua 0.10 1 350 14.00  08.03.2007 - 100.00  99.80  100.25 i 0.00 0.10 -0.30 i 63.29 14.00 13.17 - 0.05 0.04
TpaHcaspo® 0.00 0 2500 i 11.65 05.02.2009  09.08.2007 ; 100.20  100.05 100.26 | 0.00  -0.06 0.05 3.51 1163 277 1127 047 0.42
OiptOHMOHO1 0.20 3 1500 { 13.00 10.11.2009  15.05.2007 i 99.40 99.41 99.43 0.09 0.00 0.00 2.14 13.08 158  15.64 0.23 0.20
OTaitp-® 02 0.51 1 1000 { 10.40  10.03.2009  13.03.2007 { 100.00  99.99 - -010  -0.05 -0.16 i 19.66 1040  0.31 10.20 0.06 0.05

UcTounmku: REUTERS, pacyeTsl Banka Mocksbl
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Pyb6neBble obnurayuu 7 7 20 deBpana 2007 r.

BbIMYCKHN OBBbEMbI NOrALLEHUE/ BbIKYN LIEHA W3MEHEHME,% AOXOAHOCTb,% AOPALINA
OE°‘;‘;’[E M :::;’K 05":;"6 M Kynon,% Moratuerve Odepra Wnpukat. uera  Mokynka  Mpopaxa Aetb Hepens vecaL HKL Tekywas  Kroraw. Kodepre  [liop. ner Mog. arop
Xumus n Hecbrexmmms
Hoporo6yx1 0.00 0 900 8.60 11.06.2008 - 100.00 100.00 - 0.00 0.00 0.00 16.02 8.60 8.77 - 1.25 1.15
Kyii6A301-2 2.52 10 2000 8.80 04.03.2011 - 100.35 100.35  100.60 0.05 0.05 0.00 39.54 8.77 8.88 - 3.35 3.08
MapuintHM3 39.42 6 800 12.40  16.12.2008 19.06.2007 100.20 100.15  100.25 0.00 -0.05 -0.15 21.06 12.38 217 11.53 0.33 0.30
HMKOCXMM 2 0.16 5 1500 12.30  20.08.2009 16.08.2007 101.00 100.95 101.00 0.00 0.10 0.05 1.35 12.19 2.09 10.79 0.48 0.43
HKHX-03 06 0.00 0 1000 8.00 01.09.2007 - 100.15 99.90 100.20 0.00 0.00 -0.10 8.77 7.99 7.65 - 0.27 0.25
HKHX-04 o6 9.38 4 1500 9.99 26.03.2012  02.04.2009 104.20 - 104.40 -0.02 -0.02 0.05 38.32 9.59 3.47 7.91 1.90 1.76
CAHOC-0206 10.51 1 3000 10.00  10.11.2009 13.11.2007 105.05 104.95 105.04 0.05 0.05 0.05 26.58 9.52 8.05 2.98 0.71 0.69
CUBYPXona1 0.07 1 1500 7.70 01.11.2012  05.11.2009 100.25 100.25  100.40 -0.05 0.05 0.40 21.52 7.68 3.86 7.75 245 227
CHX3 duH 1 9.66 3 1000 10.70  29.09.2009  02.10.2007 100.05 100.05  100.30 0.00 0.37 0.15 40.75 10.69 2.59 10.85 0.59 0.53
TAND-OuHO1 0.00 0 4000 8.42 09.09.2010 11.09.2008 99.90 99.85 99.92 0.00 0.00 -0.03 36.45 8.44 3.94 8.74 1.44 1.33
YXK 06n 0.00 0 500 10.50  21.01.2011 25.01.2008 100.55 - - 0.00 0.00 0.00 6.90 10.44 2.46 10.24 0.89 0.81
®PUHaAHCOBbLIW CEKTOP
ABconiot 02 2.31 2 1000 9.70 30.06.2008  02.07.2007 100.41 100.41 100.79 0.01 -0.09 -0.05 13.02 9.66 2.34 8.80 0.36 0.33
AK BAPC-02 0.01 1 1500 8.25 22.01.2009  26.07.2007 100.11 100.11 100.40 -0.04 -0.39 0.16 5.65 8.24 1.82 7.94 0.43 0.40
BankCOKO301 2.87 13 1000 9.25 24.04.2008 - 101.66 101.55 101.66 0.11 0.01 -0.14 6.34 9.10 7.99 - 1.12 1.04
BankCO0302 0.00 0 2000 8.37 05.10.2009  04.10.2007 99.99 99.85 99.99 0.00 0.09 0.29 31.87 8.38 8.58 8.69 0.60 0.55
BTE -4 06 0.00 0 5000 6.50 19.03.2009  22.03.2007 100.00 - - 0.00 0.00 0.00 26.89 6.50 0.27 6.33 0.08 0.08
BTG - 506 0.00 0 15000 6.20 17.10.2013 26.04.2007 100.00 - - 0.00 -0.21 0.00 4.25 6.20 0.17 6.17 0.18 0.17
BTE - 6 06 0.00 0 15000 6.50 06.07.2016 18.07.2007 100.45 100.20 - 0.00 0.00 0.05 5.88 6.47 0.24 5.48 0.40 0.38
asbaHk 01 0.00 0 750 10.50 25.11.2008  22.05.2007 100.00 100.00  100.10 0.00 0.00 0.00 25.89 10.50 4.61 10.24 0.25 0.23
asnpomb 1 0.00 0 5000 7.10 27.01.2011 - 99.30 99.22 99.49 0.00 -0.03 -0.30 3.50 7.15 7.44 - 3.49 3.25
3eruT 1061 0.00 0 1000 8.00 24.03.2007 - 100.18 100.07  100.17 0.00 -0.02 0.03 32.88 7.99 5.81 - 0.09 0.09
3eHuT 2060 5.40 2 2000 8.39 16.02.2009 - 100.00 99.91 100.00 0.00 0.15 0.30 0.92 8.39 8.56 - 1.88 1.73
3enuT 3061 3.00 2 3000 8.45 09.11.2011 14.11.2007 100.19 100.14  100.19 0.02 0.05 0.14 22.22 8.43 1.31 8.31 0.71 0.66
Kepp-01 0.00 0 450 11.50  05.10.2007 - 100.00 - 100.05 0.00 0.00 0.00 14.18 11.50 11.99 - 0.60 0.54
Kepp-02 5.00 1 1000 11.15  15.09.2009 18.03.2008 100.05 - 100.40 0.15 0.15 0.05 18.94 11.16 4.97 11.72 1.01 0.90
KUT ®duHbank 1.22 4 2000 10.00 18.12.2008 - 102.60 102.60 102.70 -1.05 -0.35 -0.29 17.53 9.75 8.60 - 1.69 1.56
MacTepb-2 0.36 2 1000 11.75 23.05.2008  25.05.2007 100.30 100.19  100.30 0.00 0.13 0.23 28.01 11.71 2.22 10.28 0.26 0.24
MOM-Bank03 0.00 0 6000 7.60 01.10.2009  04.10.2007 100.25 100.10  100.45 0.00 0.00 0.14 28.53 7.58 1.75 7.29 0.60 0.56
MKB 01065 0.00 1 500 10.50  25.04.2007 - 100.20 100.05  100.30 0.05 0.08 -0.10 7.48 10.48 9.29 - 0.18 0.16
MKB 02061 0.10 1 1000 10.40 04.06.2009  06.12.2007 100.00 100.00  100.27 -0.20 -0.29 0.00 21.08 10.40 3.74 10.63 0.77 0.70
MMB 02061. 300.00 1 3000 6.50 11.02.2009 13.02.2008 100.23 - - 0.00 0.00 -0.01 0.89 6.49 3.18 6.35 0.97 0.91
Mockomub 0.00 0 1000 9.30 10.12.2008 - 100.54 100.46  100.54 0.00 0.31 0.61 19.11 9.25 3.87 - 1.70 1.63
HOMOC 68 0.00 0 800 10.03  16.08.2007 - 100.90 100.91 - 0.00 0.00 -0.50 1.10 9.94 8.10 - 0.49 0.45
HOMOC 78 0.00 0 3000 8.25 16.06.2009 18.12.2007 100.39 100.37  100.40 0.00 0.05 0.09 14.01 8.22 2.84 7.88 0.81 0.75
MeTpokom62 44.99 3 3000 8.50 31.08.2009 - 99.88 99.75 100.04 -0.12 -0.02 0.47 40.52 8.50 8.70 - 2.24 2.06
NPBB-5 0.00 0 1000 9.69 29.04.2009  02.09.2007 99.55 99.55 99.95 0.00 -0.05 0.20 29.20 9.73 9.46 10.85 0.52 0.47
POCBAHK-1 0.00 0 3000 7.89 15.02.2009 - 100.35 100.21 100.40 0.00 0.13 0.14 1.08 7.88 7.86 - 1.88 1.74
Poccenxb 2 0.00 0 7000 7.85 16.02.2011 - 101.86 - - 0.00 0.21 0.21 19.14 7.7 7.51 - 3.41 3.17
Poccenxo3b 0.00 0 3000 7.20 04.06.2008 - 100.25 - 101.45 0.00 0.00 0.00 14.79 7.18 7.18 - 1.23 1.14
PycCraHa-3 0.00 0 2000 8.40 22.08.2007 - 100.17 - - 0.00 0.00 0.02 41.42 8.39 8.21 - 0.48 0.45
PycCrana-4 0.00 0 3000 8.25 03.03.2008 - 100.00 - 100.19 0.00 -0.19 0.30 38.65 8.25 8.41 - 0.98 0.90
PycCraHa-5 0.00 0 5000 7.60 09.09.2010 15.03.2007 99.90 - 99.90 0.00 0.00 0.00 32.90 7.61 0.17 8.84 0.07 0.06
PycCrana-6 24.91 2 6000 8.10 09.02.2011 15.08.2007 100.10 100.05 - 0.00 0.40 0.10 1.1 8.09 0.98 7.88 0.49 0.45
PycCrana-7 0.00 0 5000 8.50 20.09.2011 25.03.2008 100.40 100.00 100.75 0.00 0.25 0.76 34.00 8.49 2.08 8.51 1.04 0.95
PycbbaHk-1 20.72 3 1400 10.50  19.03.2009  22.03.2007 100.07 100.06  100.15 -0.04 -0.15 -0.28 43.44 10.49 0.40 9.27 0.08 0.08
CesKasHa-1 0.00 2 1000 10.75 01.10.2009  04.10.2007 100.04 99.90 100.04 0.04 -0.01 -0.06 13.55 10.75 2.63 11.10 0.60 0.54
CobuHb 01 8.34 2 1047.55: 12.00 13.05.2009 14.11.2007 100.00 - 100.00 0.00 1.00 0.00 31.56 12.00 4.10 12.29 0.71 0.63
Cr6-6ank-1 0.00 0 1000 9.60 22.06.2009 17.06.2007 100.00 99.90 100.10 0.00 0.00 0.20 17.36 9.60 1.35 9.93 0.32 0.29
Cnypt 0106 0.00 0 500 9.25 15.11.2007 - 100.25 100.15 - 0.00 0.25 0.25 1.01 9.25 9.50 - 0.72 0.66
CynocTpb-1 0.00 0 1500 10.50  02.07.2009  05.07.2007 100.45 100.10  100.40 0.00 0.05 0.27 13.23 10.47 1.58 9.68 0.37 0.34
TatghoHab 3 0.00 0 1500 10.00 19.05.2009  20.11.2007 100.00 - - 0.00 0.00 -0.01 24.66 10.00 3.47 10.38 0.71 0.65
TypAnem® 1 0.00 0 3000 7.75 06.10.2009 - 100.00 - - 0.00 -0.83 -0.83 28.03 7.75 7.89 - 237 219
YBPuP-¢b 02 40.02 3 1000 11.00 02.07.2009  05.07.2007 100.00 100.00  100.10 -0.10 0.00 -0.10 13.86 10.98 1.71 10.99 0.37 0.33
YPCABaHkK 1 0.00 0 470 8.75 05.04.2007 - 100.00 - - 0.00 0.00 0.25 11.03 8.75 9.02 - 0.37 0.34
YPCABaHk 2 0.00 0 1500 10.00 12.12.2008 15.06.2007 100.40 - - 0.00 -0.10 0.20 18.08 9.96 1.56 8.98 0.31 0.29
YPCABaHk 3 4.03 2 3000 9.60 04.06.2009 - 100.75 100.70 - -0.80 -0.50 0.50 19.46 9.53 9.43 - 2.07 1.90
YPCABatk 5 0.00 0 3000 10.05 18.10.2011 - 101.75 101.00  102.00 0.00 1.20 1.75 32.49 9.90 9.85 - 3.73 3.39
YPCABatk 6 0.01 1 1500 10.25 24.04.2008  26.04.2007 100.43 - 100.40 0.03 0.43 043 7.02 10.25 1.59 10.18 0.18 0.16
PuHaHc-02 0.00 0 2500 7.50 12.09.2007 - 100.00 - - 0.00 0.00 0.00 32.67 7.50 7.63 - 0.54 0.51
XK Bank-2 40.60 4 3000 8.50 11.05.2010 15.05.2007 99.85 99.80 100.03 -0.25 -0.30 -0.15 22.59 8.51 0.67 8.96 0.23 0.21
XK® BaHk-3 0.00 0 3000 8.25 16.09.2010  22.03.2007 100.08 99.80 100.10 0.00 0.03 0.18 13.56 8.24 0.17 7.09 0.08 0.08
XK Bak-4 362.55 4 3000 9.95 12.10.2011 15.10.2008 100.70 100.60  100.80 0.05 -0.06 0.90 9.00 9.87 3.59 9.76 1.53 1.40
LleHTp-utB1 200.57 3 1500 10.00  11.11.2009 10.11.2007 100.15 100.11 100.20 0.05 0.10 0.15 27.95 9.99 2.68 9.97 0.70 0.64
tOH1acTpym 0.00 0 1000 12.50 17.02.2009  20.02.2007 100.00 - - 0.00 0.00 -0.25 61.99 12.50 0.02 11.77 0.00 0.00
Nusunnr
Mepgeas® 1 0.00 0 750 13.00 01.09.2010  05.09.2007 100.16 100.15  100.34 0.00 0.01 -0.84 26.71 12.98 2.02 13.29 0.52 0.46
MITK-®u+ 01 0.00 0 550 12.00 23.07.2009  26.04.2007 99.75 99.51 100.00 0.00 0.00 -0.25 8.22 12.03 1.01 13.31 0.18 0.16
OTkpbiTHe01 0.00 0 175 11.00  11.11.2008 - 99.30 99.10 99.85 0.00 0.20 -0.30 1.58 11.10 12.55 - 0.93 0.82
M3BNmanHr 0.00 0 500 12.50 23.09.2009  26.03.2008 103.30 - - 0.00 0.00 0.00 49.66 12.10 4.14 9.46 1.01 0.93
PTK-NN3 4c 0.00 0 12375 i 8.80 08.04.2008 - 101.19 100.01 100.70 0.00 0.79 1.09 17.50 8.70 7.18 - 0.70 0.65
PTK-NN3 5¢ 0.00 1 2025 8.80 12.08.2010 16.08.2007 100.20 100.27  100.45 -0.17 0.00 0.20 0.87 8.78 1.81 8.37 0.49 0.45
CTWHduH-01 0.18 3 300 16.00 01.04.2008  03.04.2007 99.20 99.20 99.48 -0.29 -0.40 -0.55 60.93 16.13 245 21.64 0.12 0.10
TK®uHaHC 1 0.00 0 1000 10.75 18.09.2008  22.03.2007 100.00 - 100.05 0.00 0.00 0.00 44 .47 10.75 0.58 10.29 0.08 0.08
TpaHcduHM1 0.00 0 2820 10.50  25.09.2009 - 102.50 - 101.00 0.00 0.00 -0.50 15.14 10.24 9.22 - 1.59 1.45
Ypan/iLj-01 4.98 2 1000 11.50  28.10.2009  24.10.2007 99.50 99.40 99.65 0.10 0.00 0.50 36.86 11.56 10.91 12.61 0.65 0.58

WUcTounnku: REUTERS, pacuyeTsl BaHka Mocksbl
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MupoBoi pbiHOK gonra 7 20 deBpana 2007 r.

SMUTEHTbI OBBEM NOrALEHUE LLEHA UW3MEHEHUE,% AOOXOOHOCTb,% PEUTUHI OIOPALINA

Hei Ao Cripag k
O6bem, mrH. KynoH,%  [lMoraleHvie A A Mokynka Mpopaxa AeHb Heaenwo mecsL Krnoraw.  Tekywas Pa

orawenys benchmark S&P Moody’s  Fitch [iop. net.  Mog. arop

CyBepeHHble eBpoobnvraunm

Poccus 07 $ 2400 10.000 26.06.2007 126 101.44 10156 0.00 -0.06 -0.37 5.62 9.86 77 BBB+ Baa2 BBB+ 0.34 0.34
Poccus 10 $ 2718 8.250 31.03.2010 1135 104.13 104.38 0.00 0.06 -0.54 5.47 7.92 72 BBB+ Baa2 BBB+ 1.48 1.44
Poccus 18 $ 3466 11.000 24.07.2018 4172 144.06 144.81 0.00 0.39 -1.60 5.68 7.64 97 BBB+ Baa2 BBB+ 7.53 7.33
Poccua 30 $19526 5.000 31.03.2030 8440 113.00 113.19  0.00 0.45 -1.66 5.70 4.42 99 BBB+ Baa2 BBB+ 7.23 7.03
Poccus 28 $ 2500 12.750 24.06.2028 7795 180.88 181.63  0.00 0.45 -1.38 5.99 7.05 128 BBB+ Baa2 BBB+ 10.61 10.30
O6nuraumm MuHdpuHa PO

MINFIN 8 $ 1322 3.000 14.11.2007 267 97.00 98.00 0.00 0.00 0.00 6.22 3.09 0 BBB+ Baa2 BBB+ 2.78 2.58
MINFIN 5 $ 2167 3.000 14.05.2008 449 96.50 96.50 0.00 -0.13 0.19 6.27 3.1 0 BBB+ Baa2 BBB+ 3.76 3.57
MINFIN 7 $ 1750 3.000 14.05.2011 1544 90.25 90.75 0.00 0.00 -0.55 6.91 3.32 0 BBB+ Baa2 BBB+ 6.20 5.85
O6nurauum Aries

ARIES 01 € 2000 6.919 25.10.2007 247 102.25 102.30 0.10 -0.13 -0.27 3.77 6.77 -10 BBB+ Baa2 BBB+ 2.63
ARIES 02 € 1000 7.750 25.10.2009 978 108.62 108.81 0.04 -0.01 -0.44 4.25 713 26 BBB+ Baa2 BBB+ 2.47 2.37
ARIES 03 $ 2436 9.600 25.10.2014 2804 127.68 128.00 -0.05 0.54 -1.24 5.18 7.52 48 BBB+ Baa2 BBB+ 5.73 5.59
MyHuumMnanbHble eBpoobGnuraumm

Mockea 11 € 374 6.450 12.10.2011 1695 106.71 107.13  -0.07 0.13 -0.01 4.79 6.04 77 BBB+ Baal BBB+ 4.09 3.90
TarapcraH 15 $ 250 7.700 03.08.2015 3086 102.27 102.72 -1.89 1.96 -2.23 7.33 7.53 263 BB- Ba1 BB+ 6.37 6.14
KopnopatuBHblie eBpooGnuraunm

CubHeTs 07 400 0.000 0.00 0.00 - - - 0.00 0 BB+ Ba2

Dxen-Ocp-Cu 07 60 9.750 10.04.2007 49 100.00 100.50 0.00 0.00 0.00 9.41 9.75 448 B- 0.13 0.13
FA3MPOM 07 500 9.125 25.04.2007 64 100.50 100.70 0.04 -0.05 -0.25 6.01 9.08 100 BBB A3 BBB- 0.17 0.17
THK 07 700 11.000 06.11.2007 259 103.23 103.58 -0.08 -0.10 -0.21 6.20 10.66 108 BB+ BB+ 0.68 0.66
MTC 08 400 9.750 30.01.2008 344 103.25 103.56 -0.09 -0.06 -0.25 6.12 9.44 99 BB- Ba3 0.91 0.89
Cucrtema 08 350 10.250 14.04.2008 419 104.08 104.25 0.04 -0.06 -0.33 6.47 9.85 134 BB- B+ 1.07 1.04
Anpoca 08 500 8.125 06.05.2008 441 102.38 102.57 -0.01 -0.01 -0.51 6.03 7.94 90 BB- Ba2 1.15 1.1
Bumm-Bunnb-faxH 08 150 8.500 21.05.2008 456 101.50 102.00 -0.03 0.00 0.35 7.20 8.37 207 B+ B2 1.19 1.15
MMK 08 300 8.000 21.10.2008 609 102.34 102.58 -0.10 0.1 -0.07 6.48 7.82 165 BB Ba3 BB- 1.55 1.50
CunbHedTs 09 500 10.750 15.01.2009 695 108.79 109.06 -0.22 0.06 -0.63 5.78 9.88 94 BB+ Ba2 1.75 1.71
Cesepcranb 09 325 8.625 24.02.2009 735 103.80 104.17 -0.29 0.39 -0.14 6.57 8.31 172 BB- BB- 1.81 1.75
CutpoHuke 09 200 7.875 02.03.2009 741 100.50 101.50 -0.12 0.07 0.87 7.60 7.84 278 B- 1.84 1.78
Beivnenkom 09 450 10.000 16.06.2009 847 107.79 108.06 -0.23 0.38 -0.25 6.32 9.28 148 BB+ Ba3 2.10 2.03
EspasaxonauHr 09 300 10.875 03.08.2009 895 109.51 109.95 -0.22 0.26 -0.27 6.60 9.93 176 BB- B2 BB 2.22 2.15

HOPHWKE/b, 09 500 7.125 30.09.2009 953 102.76 103.23 0.14 -0.25 -0.55 5.96 6.93 126 BBB- Baa2 BBB- 2.36 2.30

PARPAPAPAPALPPRAMNPAPRPR PPN ARALRLPALDLD LN

IA3MPOM 09 700 10.500 21.10.2009 974  112.00 112.50 0.06 -0.22 -0.66 558  9.38 74 BBB A3 BBB- 234 2.27
MerachoH 09 375 8.000 10.12.2009 1024 104.07 104.33 -036 039 -030 6.38  7.69 165 BB BB+ 253 2.45
Beimnenkom 10 300 8.000 11.02.2010 1087 104.17 10437 -0.11 025 -001 643 768 169 BB+ Ba3 2.70 2.62
TA3MPOM 10 1000 7.800 27.09.2010 1315 110.01 110.34 0.08 0.01 -0.38 469  7.09 70 BBB A3 BBB- 320 3.06
MTC 10 400 8.375 14.10.2010 1332 105.82 106.32 -0.33 030 -015 652  7.91 178 BB- Ba3 3.16 3.06
Dow-Crpoii, 10 150 10.000 01.11.2010 1350 ~ 99.50  100.00 - - - 10.16 10.05 545 3.08 2.94
Beimnerkom 11 300 8.375 22.10.2011 1705 107.00 107.75 000 000 000 660  7.83 191 BB- B+ 3.89 3.76
Cucrema 11 350 8.875 28.01.2011 1438 105.87 106.22 066 -0.61 -0.32 7.13 838 240 BB- B+ 3.40 3.29
MTC 12 400 8.000 28.01.2012 1803 10566 106.09 -0.08 049 -028 663 757 194 BB- Ba3 417 4.04
lanepes 13 175 10.125 15.05.2013 2276  100.00 101.00 -0.25 025 037 1012 1013 544 4.08 3.89
Cesepcrans 14 375 9.250 19.04.2014 2615 108.00 0.00 -0.88 068 -090 777 856 308 BB- BB- 5.31 5.11
Anpoca 14 800 8.875 17.11.2014 2827 11532 11557 -041 097 -166 634 770 164 BB- Ba2 5.80 5.62
PX[ 30 12600 rub 8.375 30.06.2012 1957  103.50 103.70  0.00 6.83  8.09 62 BBB+ A3 BBB+ 2.26 2.23
PX[ 30 1000 rub 11.000 30.06.2012 1957  101.38 101.75 0.00 0.00 000 1069 10.85 406 BBB+ A3 BBB+ 4.49 437
TA3MPOM 12 € 1000 4560 09.12.2012 2119 97.81 9807 013 -0.05 -126 500 4.66 95 BBB A3 BBB- 5.7 4.92
A3IMPOM 13-1 $ 1750 9.625 01.03.2013 2201 11822 11850 -0.15 0.34 -158 598 8.14 129 BBB A3 BBB- 465 4.51
A3MPOM 13-2 $ 1222 4505 22.07.2013 2344 9647 9748 -0.01 052 -076 582 467 113 BBB A3 BBB- 277 2.70
TA3MPOM 13-3 $ 647 5.625 22.07.2013 2344 9942 9968 005 005 -061 587 566 119 BBB A3 BBB- 241 2.35
TA3MPOM 15 $ 1000 5.875 01.06.2015 3023 104.06 10441 -0.24 014 -123 525 565 118 BBB A3 BBB- 655 6.23
EspasaxonauHr 15 $ 750 8250 10.11.2015 3185 103.05 103.44 005 075 -157 776  8.01 306 BB- B2 BB 6.28 6.05
A3MPOM 20 $ 1250 7.201 01.02.2020 4729 105.13 105.44  0.00 036 -1.18  6.61 6.85 191 BBB A3 BBB- 872 8.44
TA3MPOM 34 $ 1000 8.625 28.04.2034 9929 12725 12775 0.06 104 -340 648 678 168 BBB A3 BBB- 1222 11.84

WcTounukn: REUTERS
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MupoBoi pbiHOK gonra

OMUTEHTbI

OBbEM

O6bem, MrH.  KynoH,%

NMOrALLEHUE

Morawexve

EBpoo6nurauum cpuHaHCOBOro cekTopa

Pycc. CtaHg 07
WmnekcbaHk 07
Pycc. Ctang 07
0

MBI Hukonn
Pycc. CraHg 07
Poc6aHk, 07
BTBE 07
MocHap6aHk 07
MBPP 08

Pycc. Ctang 08
Cubakanembank 08
Anbca-6aHk 08
PocBP 08

AK BAPC 08
[as3npombGaxk 08
BTE 08
®duHaHcbaHk 08
PocbaHk, 09
MocHap6aHk 08
XKB BaHk 08-1
XKB BaHk 08-2

PeneccaHc Kanutan 0€

MeTpokommepu, 09
AbcontoT 09
Cwubakanembank 09
BVH Baxk 09

BaHk Mockebl, 09
MpomcesisbbaHk 10
Pycc. Ctana 10
BaHk Mocksbl, 10
Poccenbxo3baHk 11
Pycc. Ctang 11
[asnpombGaHk 11
BTBE 11

BaHk Mocksbl 13
Cb6epbaHk 13
Poccenbxo36aHk 13
[asnpombaHk 15
BTBE 15

Cb6epbaHk 15
MpomcTtponbaHk 15
Bank Mocksbl 15
Anbda-6aHk 15
Pycc. CtaHg 15
BTB 35

300
100
300
150
300
150
300
200
150
300
175
250
170
175
1050
550
250
225
150
150
275
100
225
200
351
200
250
200
500
300
350

PARPAPRPAAPRPAODPRPARANPRPAANPRANODPRANANPRPANANPRPANODPRANANPRANOAPRPOPRRN
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8.75
9
7.8
0
9
8.75
7.625
8.26
7.16
8.625
8.125
9.75
7.75
6.5
8
7.25
6.875
7.9

14.04.2007
29.06.2007
28.09.2007
00.01.1900
19.03.2007
14.04.2007
09.07.2007
30.07.2007
05.10.2007
03.03.2008
21.04.2008
19.05.2008
02.07.2008
11.08.2008
27.10.2008
30.10.2008
11.12.2008
12.12.2008
24.09.2009
30.06.2008
04.02.2008
30.06.2008
31.10.2008
23.03.2009
07.04.2009
12.05.2009
18.05.2009
28.09.2009
04.10.2010
07.10.2010
26.11.2010
29.11.2010
05.05.2011
15.06.2011
12.10.2011
13.05.2013
15.05.2013
16.05.2013
23.09.2015
04.02.2015
11.02.2015
29.09.2015
25.11.2015
09.12.2015
16.12.2015
30.06.2035

[Hew po
noraweHus

53
129
220

27
53
139
160
227
377
426
454

LEHA
Mokyrka Mpopaxa
100.19  100.41
100.98 101.25
100.23  100.49

0.00 0.00
100.10  100.17
100.19  100.41
100.40 100.65
100.00
100.41  100.81
100.62 101.12
100.55 100.93
102.41  102.78
100.83  101.37
100.67  100.94

99.56 0.00

102.03  102.33
101.64 102.06
101.74  102.45
104.20 104.70
97.74 98.05
100.53 101.02
100.14  100.76
100.00 0.00

100.28  100.58
99.75  101.75
101.97  102.48
98.95 99.45
104.38  105.38
101.00 0.00

96.75 97.88
103.88 104.88
102.69 103.30
99.50  100.50
105.38  106.00
106.41 106.82
104.13  105.13
102.80 103.50
104.71  105.29
99.63 100.19
102.39  102.82
101.40 101.65
99.88 0.00

102.63 103.63
100.82 101.17
98.50 0.00

101.31  102.00

WU3MEHEHUE,%

[ieHb

0.00
0.03
0.00

0.01

0.00
0.02
1.1

-0.42
0.26
-0.07
0.19
0.20
0.00
0.01

-0.15
0.01

0.36
-0.29
-0.51

-0.51

Hepenio

vecsiL

0.06
0.36
0.32

-0.11
0.06
-0.15
-0.05
0.19
-0.03
0.36
0.06
0.27
-0.27
0.08
-0.22
-0.22
0.30
-0.25
0.73
0.33
0.58
0.00
0.51

-0.62
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AOXOOHOCTb,%
Krnoraw.  Tekywas Crpaa k
benchmark

7.20 8.73 218
6.08 8.91 97
7.38 7.78 230
0.00 0
7.33 8.99 274
7.20 8.73 218
6.49 7.59 137
8.30 8.26

6.57 7.13 82
7.98 8.57 288
7.61 8.08 248
7.65 9.52 252
7.09 7.69 226
6.02 6.46 117
8.27 8.04 345
5.96 7.1 113
5.90 6.76 107
6.85 7.76 202
7.16 9.36 241
6.14 4.48 131
8.52 9.08 336
8.50 8.61 368
7.99 8.00 340
7.85 7.98 302
8.87 8.77 405
8.00 8.83 317
10.02 9.60 519
6.15 7.66 132
8.17 8.42 344
8.56 7.75 385
6.20 7.10 147
6.06 6.69 135
8.76 8.67 409
6.50 7.56 168
5.90 7.05 121
6.52 7.04 182
5.93 6.30 125
6.25 6.85 157
6.56 6.52 187
5.43 6.17 68
5.79 6.14 0
6.22 6.21 152
6.69 7.31 196
8.36 8.55 363
9.34 9.01 461
6.15 6.17 136

20 despansa 2007 r.

PEATUHI  OIOPALMA

S&P Moody’s  Fitch [iop. net.  Moga. Alop

B+ Ba2 0.14 0.14

WR WR 0.35 0.35

B+ Ba2 0.58 0.56
0.00 0.00 0.00

B+ B+ 0.07 0.07

B+ Ba2 0.14 0.14

B+ B+ U 038 0.37

BBB+ A2 BBB+ 2.45

BBB 0.58 0.56

B 0.97 0.93

B+ Ba2 1.1 1.07

B 117 1.13

BB BB- 1.31 1.26

BBB+ Baa2 1.42 1.38

BB- 1.57 1.50

BB+ 1.59 1.54

BBB+ A2 BBB+ 1.71 1.66

1.70 1.64

B+ B+ U 1.61 1.59

BBB 1.32 1.28

B 0.93 0.89

B 1.30 1.24

B+ UBa3 BB- 1.77 1.70

B+ Ba3 1.90 1.83

B1 B 1.92 1.85

B 2.02 1.94

B- B- 2.02 1.93

Baa2 BBB 2.33 2.26

B+ Ba3 B+ 3.09 2.97

B+ Ba2 3.15 3.02

Baa2 BBB 3.31 3.21

A3 BBB+ 3.34 3.25

B+ Ba2 3.53 3.38

BB+ 3.78 3.55

BBB+ A2 BBB+ 3.93 3.81

Baa2 BBB 5.04 4.88

A2 BBB+ 5.16 5.01

A3 BBB+ 5.08 4.92

BB+ 6.54 6.33

BBB+ A2 BBB+ 2.73 2.66
A2 BBB+

A2 BBB | 6.63 6.43

Baa2 BBB 3.29 3.19

BB BB- 3.26 3.13

B+ Ba2 3.26 3.12

BBB+ A2 BBB+ 13.61 13.21

WcTounnkn: REUTERS
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SMUTEHTbI OBBbEM MMOrALUEHME LLEEHA M3MEHEHUE,% [OOXOOHOCTb,% PEATUHI AOOPALIUA

O6bem, MrH.  KynoH,%  lMorawweHve nizz'eiia Mokyrka Mpopaxa AeHb Hegeno mecsy Knoraw.  Tekywas b;rlp:r’rq\aﬁk S&P Moody’s  Fitch [iop. net.  Moga. atlop
CLN
KopnopaTuBHbIN cekTop
HCMM3 07 $ 100 9.8 22.03.2007 30 98.88 9950 0.00  0.00 154 2263 991 1914 0.08 0.08
CAHOC 07 $ 40 8.875 11.04.2007 50 100.38 101.10 - 0.00 000 752 884 260 0.31 0.31
AMTEN 07 $ 175 9 30.06.2007 130 9788 9875 0.00 -0.25 -025 1510 920 1010 0.36 0.34
KysGaccpaspesyronb 00 § 150 9  13.07.2007 143 9950 10025 -0.81 0.81 -025 1023 9.05 513 0.39 0.38
CesizHoit 07 $ 50 10.75 28.07.2007 158  99.00 100.00 0.00 -0.50 0.00 1310 10.86 803 0.43 0.41
CenbMmoii KoHTnHeHT 00 $ 90  7.25 27.09.2007 219  99.00 100.00 - 000 000 849 732 323 0.77 0.73
OTkpbiTble MHBECTALMM $ 150 9.125 09.11.2007 262 10050 0.00 ~ 0.00  0.00  1.01 718  9.08 203 0.28 0.27
Mupakc Mpynn 08 $ 100 9.7 27.02.2008 372 100.25 100.50 0.00 0.00 -075 932 968 416 B2 B 0.95 0.91
TatcoHabaHk 08 $ 90 95 28022008 373 9975 100.00 0.00 000 0.00 975 952 460 0.98 0.93
ABTOBA3 08 $ 250 85 20.04.2008 425 100.58 101.08 0.00 042 020 795 845 282 1.10 1.06
Pycc CtaHg Bogka08 ¢ 85 10 06.06.2008 472  101.38 102.38 - 0.00 0.00 9.11 9.86 433 1.61 1.54
PMK 08 $ 100 9.25 21122008 670 99.88 000 000 013 0.00 931 926 449 1.70 1.63
Wpkyt 09 $ 125 825 10.04.2009 780  100.75 10271 -135 1.36 100 785 819 303 B1 1.95 1.88
CAHOC 09 $ 100 7.95 28052009 828  100.50 101.10 - 0.00 000 7.7 7.91 304 2.26 2.18
PBK 09 $ 100 9.5 07.06.2009 838  100.13 100.50 - 000 000 944 949 485 2.25 2.15
Hon-Ctpoii, 10 $ 150 10 01.11.2010 1350 ~ 99.50 100.00 - - - 10.16  10.05 545 3.08 2.94

McTounnkn: REUTERS
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MHOWKATUBHDbIE CMP3bl REUTERS
Fopbl  AAA  AA+ AA AA- A+ A A- BBB+ BBB  BBB- BB+ BB BB- B+ B B-  CCC+

MpoMbiwneHHble NpeanpUATUsS

1 15 20 25 30 35 40 45 50 55 70 95 115 140 170 185 220 535
2 27 32 37 41 44 52 57 63 68 88 115 125 175 185 195 225 610
3 35 39 42 45 49 62 67 74 84 104 130 165 205 215 260 290 635
5 42 46 53 58 60 68 76 85 98 118 160 215 235 255 315 355 655
7 46 51 56 61 66 73 82 90 122 142 185 220 245 270 325 375 665
10 55 71 74 78 81 86 92 112 132 159 205 240 260 285 340 390 710
30 67 83 94 99 104 109 123 154 175 205 235 305 320 335 360 425 800
TpaHcnopT
20 25 30 35 40 45 55 65 75 95 120 145 165 195 215 250 600

2 30 35 40 50 60 70 75 80 90 105 145 165 185 215 245 295 610
3 45 50 55 65 75 85 95 105 115 125 150 195 235 260 290 330 625
5 55 65 70 82 95 110 120 125 132 153 175 250 265 305 335 360 625
7 72 82 92 104 117 128 143 153 165 190 190 265 290 335 375 400 625
10 88 94 103 118 134 151 171 186 192 220 225 275 310 360 415 440 625
30 105 115 125 140 160 178 193 203 225 238 265 300 340 420 455 515 650
KommyHanbHble ycnyru (utilities)
1 6 7 8 11 14 16 19 27 41 45 240 250 230 265 365 440 530
2 10 11 15 18 23 25 30 43 50 70 312 275 255 310 400 470 600
3 13 18 23 26 33 35 38 44 58 69 295 300 275 415 455 560 705
5 27 32 34 38 45 48 55 75 88 88 227 230 250 325 360 460 660
7 33 40 40 46 53 58 68 84 93 103 170 195 215 250 320 330 445
10 26 35 45 61 64 80 85 96 115 121 210 275 295 300 340 390 470
30 51 61 71 91 95 100 117 135 145 155 225 310 320 330 350 370 570
®DUHAHCOBbIWN CEKTOP

8 30 32 34 42 57 60 77 82 87 155 165 175 270 280 290 345
2 12 32 34 40 70 74 76 90 93 95 175 185 195 290 300 310 355
3 16 33 36 42 73 76 80 91 97 101 185 195 205 300 300 320 365
5 29 49 56 67 80 86 89 103 115 124 215 225 2435 325 335 345 430
7 52 70 73 79 89 91 99 120 128 142 235 245 255 360 370 380 480
10 70 83 86 89 109 111 118 141 149 166 255 265 275 385 395 405 535
30 86 101 109 111 127 128 133 162 167 178 305 315 325 435 445 455 575
BaHku

9 17 19 20 38 41 45 57 60 67 185 195 205 265 275 285 450
2 1 25 33 34 43 45 49 62 70 75 200 205 215 275 285 295 460
3 22 26 35 36 47 48 53 69 77 79 205 215 225 285 295 305 470
5 31 38 44 48 55 57 62 75 80 85 215 225 235 315 325 335 495
7 46 54 57 61 69 7 74 104 111 117 235 245 255 355 365 375 505
10 58 67 70 7 83 85 88 124 134 142 255 265 275 395 405 415 515
30 82 89 93 99 109 112 114 153 160 166 275 285 295 445 455 465 545

WcTounukn: REUTERS
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KpuBble goxogHocTn emerging markets

725 | 4
X
é @ TURKEY (BB- /Ba3 /BB-)
7.00 %
o
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=
6.75
6.50 [ ]
e P PERU (BB+ /Ba3 /BB+)
6.25 et .-
UKRAINE (BB- /B1 /BB- ) P ®-- T
600 | LT Lle et e ()- %IEXICO (BBB /Baa1 /BBB )
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|
5.25
o -
5.00 )
PERU (BB+ /Ba3 /BB+ )
4.75
o o US TREASURIES (AAA /Aaa /AAA )
4.50
4.25 o US TREASURIES (AAA /Aaa /AAA ) ° MEXICO (BBB /Baal /BBB ) o RUSSIA (BBB+ /Baa2 /BBB+ )
[ J TURKEY (BB- /Ba3 /BB-) [ ] PERU (BB+ /Ba3 /BB+) [ ] BRAZIL (BB /Ba2 /BB )
ol et EL((I’?%(\(I:NFE’\SAB\?A//%/E&—)) ° S. AFRICA (BBB+ /Baa1 /BBB+) [ ] CHINA (A/A2 /A) Mog. aropauus
. 0.0 1.0 20 3.0 4.0 5.0 6.0 7.0 8.0 9.0 10.0 11.0 12.0 13.0 14.0 15.0
McTtoyHuk: REUTERS
SMUTEHTDI LEHA W3MEHEHME,% AOXOAOHOCTb,% AOIPALUUA PEATUHI
MocnenHss ,
Mo 3akpbITUIO KOTVIDOBK neHb Hepens mecsy Lo noraweHus [iopaumst S&P Moody's
US10YT=RR 99.48 99.36 0.03 0.73 -0.91 4.71 8.09 AAA Aaa
US30YT=RR 99.36 99.16 -0.02 1.22 -1.73 4.80 16.21 AAA Aaa
EU2YT=RR 99.61 99.60 -0.04 0.02 -0.07 3.98 1.76 AAA Aaa
EU10YT=RR 97.44 97.36 -0.16 0.38 -1.09 4.08 8.32 AAA Aaa
BRAGLB27=RR 143.63 143.63 0.00 1.14 -0.45 6.28 10.50 BB Ba2
TRGLB30=RR 153.50 153.81 0.00 0.24 -0.97 7.09 10.56 BB- Ba3
TRGLB10=RR 117.44 117.38 0.00 -0.05 -0.48 5.89 2.83 BB- Ba3
ARGFRB=RR 32.50 32.50 0.00 0.00 0.00 0.00 0.00 B+ B3
ARGGLB30=RR 32.00 32.00 0.00 0.98 0.60 1.43 B+ B3
RUSGLB30=RR 112.94 113.00 0.00 0.45 -1.66 5.70 7.23 BBB+  Baa2
RUSGLB10=RR 104.19 104.13 0.00 0.06 -0.54 5.47 1.48 BBB+  Baa2
McTounnkn: REUTERS
EMBI+ cneag WHOEKC U3MEHEHMUE, %
Cnpag Vlsme:ee::e s 3HaueHve 3a neHb CN:i:iJ;a C Havana roga 3a 12 mecsueB
EMBI+ 169 2 412.12 0.04 1.63 1.19 9.00
EMBI+ RUSSIA 99 0 452.17  0.15 1.80 0.65 6.23
EMBI+ MEXICO 102 1 351.64 0.06 1.50 0.71 6.40
EMBI+ TURKEY 211 1 261.30 -0.08 0.80 1.03 6.21
EMBI+ BRAZIL 181 2 592.46 0.04 2.28 2.11 11.76

WcTounukm: J.P. Morgan Chase, REUTERS

© BaHK MockBbl
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AHanuTU4YeCKUn penapTaMeHT
Ten: +7 495 624 00 80
®akc: +7 495 105 80 00 m06. 2822
Bank_of Moscow_Research@mmbank.ru
Bank_of Moscow_Fl Research@mmbank. ru

OupekTop AenapTaMeHTa
Tpemacos Kupunn
Tremasov_KV@mmbank.ru

HavyanbHUK ynpaBneHusa aHanu3a pbiHKa akyumn
BeneHees Bragumup
Vedeneev_VY@mmbank.ru

JKOHOMMUKA Crtparerus
Tpemacos Kupunn Tpemacos Kupunn
Tremasov_KV@mmbank.ru Tremasov_KV@mmbank.ru
HedTb 1 ras
BeneHees Bnagummp BeneHees Bnagumup
Vedeneev VY@mmbank.ru Vedeneev VY@mmbank.ru
HedTtexumunsa n HedpTenepepaboTka AneKkTpo3HepreTuka
Bepenees Bnagumup CksopuioB Imutpuia
Vedeneev VY@mmbank.ru Skvortsov_DV@mmbank.ru
TenekoMMyHMKaLyum Metannyprus
MycveHko Poctucnas CkBopuoB MuTpuii
Musienko RI@mmbank.ru Skvortsov_DV@mmbank.ru
MawuHocTpoeHue/TpaHcnopT BaHkoBCKMI ceKkTOp
Namue Muxamn Becenosa Onbra
Lyamin_MY@mmbank.ru Veselova OV@mmbank.ru
MuHepanbHbie yaobpeHus MoTpebutenbcknit cekTop
Becenosa Onbra MyxamemxaHoBa CabuHa
Veselova OV@mmbank.ru Muhamedzhanova SR@mmbank.ru

HavanbHuK oTAaena aHanu3a JONroBbIX PbIHKOB
®epnopos Erop
Fedorov_EY@mmbank.ru

JonroBble PbIHKK [onroBble pbIHKK
KoBanesa Haranbs YynpbiHa TaTbsHa
Kovaleva NY@mmbank.ru Chupryna TV@mmbank.ru

HacToswmii JokyMEHT npefocTaBneH UCKMIOYUTENIbHO B MOpsSiAke MHAOpMauun U He SIBRSIETCH NpeanoXeHneM O MpoBeAeHWU onepauuii Ha pblHKe LieHHbIX Gymar, u, B
YacTHOCTK, NpeanoxeHnem o6 Mx Nokynke unun npogaxe. HacTosAWmIN JOKYMEHT COAEPXKUT MHAOPMALMIO, NOMyYEeHHY0 U3 CTOYHKKOB, kKoTopble BaHk MockBbl paccmaTtpuBaeT
B kayecTBe AOCTOBEpHbIX. OfHako BaHk MockBbI, €ro pyKoBOACTBO W COTPYAHWKM HE MOryT rapaHTMpoBaTb abCOSOTHbIE TOYHOCTb, MOJIHOTY W AOCTOBEPHOCTb TaKoii
MH(OPMaLMN U He HECYT OTBETCTBEHHOCTU 3a BO3MOXHbIE MOTEpU KNWeHTa B CBA3W C ee Ucronb3oBaHneM. OLeHKN N MHEHUs, NpeACTaBNeHHble B HacTOsLWEM AOKYMEeHTe,
OCHOBaHbl UCKIIOYNTENBHO Ha 3aKMoYeHUsIX aHanmMTnkoB baHka B OTHOLLUEHUM aHanU3MpyeMmblX LEHHbIX Bymar n amMuTeHTOB. BosHarpaxzeHvne aHanuTUKOB He CBS3aHO U He
3aBUCUT OT COAEPXaHNs aHanUTU4Yecknx 0630poB, KOTOPbIE OHW FOTOBAT, UMW OT CyLLECTBa AaBaeMblX MU PEKOMeHAaLMN.

BaHk MockBbl, €ro pyKOBOACTBO W COTPYAHWKN HE HECYT OTBETCTBEHHOCTU 3a WHBECTULMOHHbIE PELUEeHWsl KIMEeHTa, OCHOBaHHble Ha MHdOpMauuM, codepxallenics B
HacTosiemM gokymeHTe. BaHk MockBbl, ero pykoBOACTBO WM COTPYAHWKN HE HeCyT OTBETCTBEHHOCTU B CBA3W C NPSMbIMA UMU KOCBEHHbIMW MOTepsAMu uunu yuiepbom,
BO3HUKLLUUM B pe3ynbTaTe MCMONb30BaHNs KIMMEHTOM MHAOPMaLMK Uin Kakon-nnbo ee 4acTu nNpu COBEpLUEHUU onepaumnii ¢ LeHHbiMu Bymaramu. BaHk MockBbl He 6GepeT Ha
cebsi ob6s3aTenbCTBa perynsipHo 06HOBNATL MHGOPMALMIO, KOTOpasi COAEPXUTCS B HACTOSILLEM AOKYMEHTE UMW UCMPaBMsiTb BO3MOXHbIE HETOYHOCTU. CAenku, coBepLUeHHbIe B
MPOLLIIOM M YNOMSIHYTblE B HACTOSALLEM JOKYMEHTe, He BCErAa ABMATCA UHAMKATUBHBIMW AN onpeaeneHns pesynbtatoB 6yayLmx caenok. Ha cTouMocTb, LieHy Unm BenuuuHy
[oxoA4a Mo LeHHbIM Bymaram unv npousBOAHBIM MHCTPYMEHTaM, YMOMSIHYTbIM B HacTosilleM AOKYMEHTe, MOryT okasbiBaTb HebnaronpusitHoe BospeicTBue konebaHusi
0BMeHHbIX KypCOB BamntoT. VIHBECTMPOBaHVE B POCCUIACKME LieHHbIe OyMarn HeceT 3Ha4YMTENbHbIA PUCK, B CBA3U C YeM KINMEHTY HeobXOoAMMO NPOBOAWUTL COOCTBEHHBIV aHanm3
pblHKa U UccnefoBaHne HaeXHOCTU POCCUIACKUX AMUTEHTOB A0 COBEPLLEHUS COENOK.

HacTosawmin gokyMeHT He MOXeT ObiTb BOCNPOM3BEAEH, NMOHOCTLIO UMW YaCTUYHO, C HEro Hernb3s AenaTh KoMK, BbIAEPXKKM U3 HEro He MOTYT UCMOSb30BaTbCA Ans Kakux-nmbo
nyénukauuin 6e3 npeaBapuUTenbHOrO NUCbMEHHOTO paspelueHnst banka Mockebl. BaHk MockBbl He HeceT OTBETCTBEHHOCTU 3a HeCaHKLIMOHUPOBAaHHbIe AEeCTBUS TPEeTbUX MWL,
CBSA3aHHbIE C PacnpoCTPaHEeHNeM HacTOsLLEro JOKyMeHTa unm nioboii ero yacTu.
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