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Wupekc MMBB - 0.01% 0.06%
HE®TEFA30BASA OTPACIIb I
FA3MPOM A2 5000 03-Nov-05 15.00% 07-May-05 106.60 5.64 n. 0.68 30 -0.05% 15 -0.01% A Hold HP
A3MPOM A3 10000 18-Jan-07 8.11% 27-Jul-05 101.75 7.24 n. 1.81 21 0.05% 5 0.07% A Hold HP
FA3MPOM A5 5000 09-Oct-07 7.58% 12-Apr-05 99.98 7.73 n. 2.38 28 0.03% 6 0.05% A Hold HP
nyKown 2 6000 17-Nov-09 20-Nov-07  7.25%  24-May-05  99.90 7.42 0. 2.51 -9 0.00% 7 0.02% A Hold HP
HopTtras-®uHaHc 1 2100 06-Nov-05 16.00% 11-May-05 102.88 12.01 n. 0.69 664 0.00% 10 0.04% C+ Hold HP
TatHedpTb 3 1500 01-Jul-06 12.00%  01-Jul-05 104.80 8.37 n. 1.29 195 0.10% 1 0.13% A Buy JIP1
THK 4 3000 27-Mar-05 12.00% 27-Mar-05 101.00 228 n. 0.10 -163 0.00% -10 0.03%
THK 5 3000 28-Nov-06 15.00% 29-May-05 113.75 6.77 n. 1.59 -5 0.00% 8 0.04% Hold HP
TpaHcHedTenpoaykT 1 1000 10-May-06 8.90% 11-May-05 101.40 7.83n. 1.16 160 -0.05% 14 -0.02% A Hold HP
3HEPFETUKA |
AnTanaHepro 1 600 05-Aug-05 18.00% 05-May-05 102.90 11.96 n. 0.45 713 0.17% -32 0.21% C+ Hold HP
Balukmpaxepro 1 500 11-Sep-05 20.00% 12-Mar-05 106.50 8.11 n. 0.52 312 0.00% 7 0.05% A- Buy nP2
Balukmpanepro 2 500 22-Feb-07 28-Aug-05 10.69% 24-Feb-05 100.60 9.69 o. 0.49 476 0.00% 12 0.03% A- Buy NP2
NeHanepro 1 3000 19-Apr-07 10.25%  21-Apr-05 98.90 11.11n. 1.93 396 0.08% 4 0.11% B+ Buy JIP1
PAO EBC 2 3000 21-Oct-05 15.00% 21-Apr-05  106.85 4.59 n. 0.64 -68 0.00% 8 0.04% A- Hold HP
CeepanoBaHepro 1 500 01-Mar-07 04-Sep-05 11.50% 03-Mar-05 100.70 10.21 o. 0.52 522 0.30% -49 0.33% B
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MIH.py6. norauieH. KynoHa UeHbl cnpaga return BTB ** IR *** value ****
TENEKOMMYHUKAL N I
BarikaneecTkom 1 300 07-Jun-07 11.43% 09-Jun-05  100.01 11.73 n. 2.05 450 0.00% 8 0.03%
BawmHdopceasb 2 150 23-Oct-05 14.00% 23-Apr-05 102.75 9.9n. 0.65 462 -0.05% 18 -0.01% B Hold HP
Bonratenekom 1 1000 21-Feb-06 15.00% 21-Feb-05 105.50 8.71n. 0.93 287 0.00% 9 0.04% B+ Hold HP
BbiMnenkom ®uHaHc 1 3000 16-May-06 9.90% 17-May-05 102.20 8.14 n. 1.17 189 0.39% -26 0.42% A- Buy NP1
[anbceasb 1 1000 15-Nov-06 15.00% 18-May-05 104.69 11.14 n. 1.55 437 0.00% 8 0.04% B+ Strong buy nP2
MeracboH 1 1500 07-Jun-06 11.50% 08-Jun-05 102.70 9.44 n. 1.22 311 -0.68% 69 -0.65% B Hold HP
MeracpoH 2 1500 11-Apr-07 9.28% 13-Apr-05  100.43 9.25n. 1.93 210 0.18% -2 0.20% B Hold HP
MITC 4 1500 22-Apr-09 26-Apr-06 10.00% 27-Apr-05 102.20 8.16 o. 1.12 200 0.00% 10 0.03% A- Buy NP1
CeBepo-3anagHbin Tenekom 2 1500 03-Oct-07 05-Oct-05 13.20%  06-Apr-05  103.20 8.17 o. 0.61 298 -0.29% 60 -0.25% B+ Hold HP
CwubupbTenekom 3 1530 14-Jul-06 14.50%  15-Jul-05 107.65 8.76 n. 1.31 231 0.23% -1 0.27% B Hold HP
CunbupbTenekom 4 2000 05-Jul-07 12.50%  07-Jul-05 106.15 9.76 n. 2.1 248 -0.33% 24 -0.29% B Hold HP
Cucrtema duHaHc 2 2000 29-Jun-07 10.50%  01-Jul-05 100.00 9.02 n. 2.15 171 0.00% 7 0.03%
CMAPTC 1 275 20-Nov-05 18.00% 21-May-05 105.00 11.15n. 0.72 572 0.00% 9 0.05% C Strong sell XP2
CMAPTC 2 500 26-Jun-07 26-Jun-05 13.50% 26-Jun-05 101.40 9.61 o. 0.35 502 0.10% -21 0.14% C Hold HP
CMAPTC 3 1000 29-Sep-09 05-Oct-05 15.10%  05-Apr-05  103.30 9.73 o. 0.59 457 0.29% -42 0.33% C Strong sell XP2
Tattenekom 2 600 06-May-07 15-May-05 12.50% 15-May-05 101.10 8.21 0. 0.24 393 0.00% 8 0.03% B+ Hold HP
YpancssasbnHgopm 3 3000 18-Jul-06 14.25%  19-Jul-05 107.44 8.72 n. 1.32 225 0.07% 2 0.11% B Hold HP
YpancesasbuHgopm 4 3000 01-Nov-07 9.99%  05-May-05 101.25 9.67 n. 2.37 222 -0.10% 12 -0.07% B Hold HP
LleHTpanbHbin Tenerpad 1 500 22-Aug-06 16.00% 22-Feb-05 105.49 12.52 n. 1.33 604 0.00% 9 0.04% C+ Hold HP
LleHTpTenekom 2 600 21-Apr-05 16.00% 21-Apr-05 101.50 7.05n. 0.17 294 0.00% 0 0.04% B- Sell XP1
LlenTpTenekom 3 2000 15-Sep-06 19-Sep-05 12.35% 18-Mar-05 104.40 7.04 o. 0.56 196 0.00% 10 0.03% B- Sell XP1
LleHTpTenekom 4 7000 21-Aug-09 13.80% 18-Aug-05 106.80 12.16 n. 3.54 446 -0.05% 6 -0.01% B- Strong buy NP1
IOTK 1500 14-Sep-06 14.24% 17-Mar-05  102.55 12.77 n. 1.39 621 -0.05% 13 -0.01% C+
IOTK 2 1500 07-Feb-07 08-Feb-06 12.00% 10-Aug-05 100.00 12.350. 0.95 648 0.05% 5 0.08% C+ Hold HP
IOTK 3 3500 10-Oct-09 08-Apr-06 12.30% 07-Apr-05  100.25 12.38 o. 1.05 633 0.05% 5 0.08% C+ Hold HP
MALUMHOCTPOEHUE I
ABTOBa3 2 3000 13-Aug-08 17-Aug-05 10.78%  17-Aug-05 100.95 8.97 o. 0.50 403 0.08% -13 0.11% A- Buy nP2
[T-T3L 2 1500 22-Jun-06 12.50% 23-Jun-05  100.00 12.86 n. 1.26 648 0.00% 10 0.03% C+
MxABTO 1 1200 14-Mar-07 14-Sep-05 12.50% 16-Mar-05 96.51 20.07 o. 0.54 1503 0.01% 13 0.04% C
WPKYT 2 1500 02-Nov-05 16.00% 04-May-05 105.10 8.54 n. 0.67 321 -0.05% 16 0.00%
Kamas-duHaHc 1200 11-Nov-06 11-Nov-05 12.30% 12-May-05 102.35 9.06 o. 0.70 366 0.24% -27 0.28% A- Buy NP2
Kpvorenmatu 1 300 19-May-05 13.50% 17-Feb-05 100.70 11.05 n. 0.24 676 -0.05% 32 -0.01%
Mul™ ®uHaHc 1 1000 03-Jun-09 07-Dec-05 16.00%  08-Jun-05 99.16 17.79 o. 0.77 1226 0.17% -14 0.22% C+
OM3 4 900 26-Feb-09 31-Aug-06 14.25% 03-Mar-05 102.40 12.86 o. 1.35 636 0.00% 9 0.04% D
Pycckue AsTobychl 1 500 22-May-06 15.00% 22-May-05 101.35 13.39 n. 1.16 716 0.25% -14 0.29%
CatypH MHBecT 1 500 05-Aug-06 16.00% 05-Aug-05 102.32 13.98 n. 1.36 746 0.00% 9 0.04% B Strong buy nP2
CeBepcranb ABTO 1 1500 21-Jan-10 25-Jan-07 11.25%  28-Jul-05 101.75 10.49 o. 1.79 347 0.00% 8 0.03%
TB3 1 750 10-Oct-06 14.60% 11-Apr-05 105.15 11.36 n. 1.46 472 0.14% -2 0.18% C- Sell XP2
YpanearoH3asog ®uHaHc 1 2000 30-Sep-08 03-Oct-06 13.36%  05-Apr-05 102.00 12.28 o. 1.45 564 0.05% 5 0.09% Hold HP
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METANNYPIrus |
BMS3 1 1000 31-Aug-05 15.00% 02-Mar-05 104.00 7.35n. 0.50 240 0.00% 8 0.04% B+ Hold HP
EBpasxonguHr 1 1000 05-Dec-05 12.50% 05-Jun-05 103.20 8.4 n. 0.77 287 0.00% 10 0.03% A+ Buy nP2
WHIMPOM 1 500 20-Apr-07 22-Apr-05 13.54%  22-Apr-05 99.96 2.28 o. 0.18 -183 0.03% -20 0.07% C
MaupWHBecT 1 500 03-Apr-07 05-Apr-05 12.30%  05-Apr-05 99.95 13.21 0. 0.13 923 -0.05% 56 -0.02%
MMK 17 900 18-Apr-05 7.00% 18-Apr-05  100.45 4.29 n. 0.16 21 0.00% 9 0.02% A+
PycAn®uH 1 3000 12-Sep-05 10.00% 12-Mar-05 101.52 7.33n. 0.54 228 0.03% 5 0.06%
PycAn®uH 2 5000 20-May-07 20-May-05 9.60%  20-May-05 100.71 6.75 0. 0.25 242 0.04% -7 0.07%
Ceepcrans 1 3000 28-Jun-07 30-Jun-05  9.75% 30-Jun-05 101.45 5.72 o. 0.36 110 0.00% 9 0.03% A Hold NP1
CranbHas 'pynna Meyen 1 2000 22-Nov-07 25-May-06 10.69% 26-May-05 101.60 9.51 o. 1.19 323 0.10% 1 0.13% Buy NP1
TOM 1 3000 12-Jun-09 20-Jun-06 11.75%  17-Jun-05  102.65 9.78 o. 1.25 342 0.07% 3 0.10% Buy NP1
TMK 1 2000 20-Oct-06 20-Apr-05 14.00% 20-Apr-05 101.15 7.03 o. 0.17 293 0.00% 2 0.04% Sell XP1
Tynadepmer 2 1000 02-Dec-07 02-Dec-05 11.00% 02-Jun-05 101.40 10.58 o. 0.76 506 11 C Strong sell XP2
XUMUA U HEGTEXUMUA I
AMTENLINHNPOM 600 23-Dec-05 19.00%  24-Jun-05 107.50 9.74 n. 0.81 414 0.00% 8 0.05%
AkpoH 1 600 01-Nov-05 13.45% 03-May-05 102.90 9.46 n. 0.68 411 0.39% -53 0.43% A- Buy nP2
Hukocxmum UneecT 1 750 14-Dec-06 15.00%  16-Jun-05 100.15 14.87 n. 1.62 802 0.15% -2 0.19%
HKHX 2 1500 24-May-05 16.00% 24-May-05 103.00 4.37 n. 0.26 2 0.00% 1 0.04% A-
HKHX 3 2000 01-Sep-07 01-Sep-05 9.50%  02-Mar-05 100.25 9.32 0. 0.52 433 0.00% 12 0.03% A- Buy nP2
KyinbbiwesasoT 1 600 15-Jun-06 17-Mar-05 12.00% 17-Mar-05 100.30 8.20. 0.08 436 0.10% -135 0.13% B+
CanaBaTHedTeoprcmHTes 1 300 13-Feb-06 14.00% 14-Aug-05 104.70 9.13 n. 0.96 324 0.00% 9 0.04% B- Sell XP1
CanaBaTHedTeoprcuHTes 2 3000 10-Nov-09 13-Nov-07 9.70%  17-May-05  100.39 9.97 o. 2.41 251 0.09% 3 0.12% B- Hold HP
XK AmTen 1 1200 15-Nov-07 17-Nov-05 12.50% 19-May-05 101.45 10.65 o. 0.72 522 0.00% 11 0.03%

BAHKU N ®PUHAHCbI

AK BAPC baHk 1 500 05-Apr-06 06-Apr-05  9.00%  06-Apr-05 99.90 9.850. 0.13 586 0.00% 15 0.02%
AnbpaduHaHc 1 1000 08-Jun-07 10-Jun-05  9.75%  10-Jun-05 99.95 10.07 o. 0.31 559 0.00% 13 0.03%
BVH Bahk 2 1000 13-Apr-06 14-Apr-05 14.00%  14-Apr-05  100.10 13.43 o. 0.15 937 0.00% 12 0.04%
BTB 3 2000 22-Feb-06 14.50% 25-May-05 107.75 6.07 n. 0.94 20 -0.05% 13 -0.01%
BTbE 4 5000 19-Mar-09 24-Mar-05 5.43%  24-Mar-05 100.08 4.59 o. 0.10 70 0.07% -62 0.08%
3ennT 1 1000 24-Mar-07 24-Mar-05 8.69%  24-Mar-05 100.16 6.98 o. 0.10 309 0.01% -2 0.03%
KB MMB 1 1000 13-Feb-07 8.30%  16-Aug-05 100.50 8.18 n. 1.87 109 0.00% 8 0.02%
MpobunaHecbaHk 4 800 09-Dec-05 13.05% 10-Mar-05  99.95 12.75 n. 0.76 722 0.00% 1" 0.04%
Mpomceasb6aHk 4 600 01-Nov-07 09-May-06 10.00% 05-May-05 100.30 9.83 0. 1.15 362 0.15% -4 0.18%
Pocbark 1 3000 15-Feb-09 14-Feb-07 9.25%  14-Aug-05 100.25 9.32 0. 1.86 223 0.24% -6 0.27%
PoccenbxosbaHk 1 3000 04-Jun-08 07-Dec-05 9.00%  09-Mar-05 100.60 8.47 o. 0.77 294 0.00% 11 0.02%
Pycckuit ctangapt 2 1000 14-Jun-06 14.00%  15-Jun-05  104.95 10.17 n. 1.23 384 0.14% -4 0.18%
Pycckuit Ctangapt 3 2000 22-Aug-07 01-Sep-05 12.90% 23-Feb-05 101.92 9.19 0. 0.49 428 0.00% 10 0.04%
CnasuHBecTbaHk 1 500 19-Apr-06 25-Apr-05 9.90%  20-Apr-05 99.95 10.29 o. 0.17 619 0.00% 14 0.03%
Cnypt BaHk 1 500 15-Nov-07 17-Nov-05 11.03% 17-Feb-05 100.35 10.96 o. 0.71 555 0.00% 11 0.03%
TartcoHabaHk 2 1000 26-Apr-06 27-Apr-05 13.25%  27-Apr-05  100.15 12.29 o. 1.10 616 0.10% 0 0.14%
XK® BaHk 1 1500 16-Oct-07 18-Oct-05 11.25%  19-Apr-05 101.70 8.710. 0.64 345 0.00% 11 0.03%
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rOPHOMOBbIYA |
ANNPOCA 198 3000 23-Oct-05 16.00%  23-Apr-05 106.80 57n. 0.64 43 0.09% -7 0.14% A- Sell XP1
MonumeTan1 750 21-Mar-06 18.00% 22-Mar-05 107.20 10.39 n. 0.97 447 -0.05% 14 0.00%
CY3K 2 1000 15-Feb-07 16-Feb-06 11.50% 17-Feb-05 100.03 11.43 o. 0.93 558 -0.02% 13 0.01%

NMULEBASA NMPOMbILUNEHHOCTb

AMNK Oro 1 1100 22-Apr-07 22-Apr-05 13.95%  22-Apr-05 99.35 18.23 o. 0.18 1411 0.05% -13 0.09%

Bantuka 1 1000 20-Nov-07 8.75%  24-May-05 100.00 8.64 n. 2.46 116 0.00% 7 0.02% A- Hold XP1
BanTtumop-Hesa 1 500 05-Sep-06 02-Sep-05 16.00% 02-Mar-05 103.60 9.39 0. 0.51 442 0.02% 5 0.06% C- Strong sell XP2
BB MM 1 1500 11-Apr-06 8.48% 12-Apr-05  100.51 8.15n. 1.09 204 -0.73% 81 -0.71%

pynna OCT 1 800 19-Jul-05 19-Jul-05  14.00%  19-Jul-05 102.66 13.62 o. 0.42 888 0.11% -17 0.15% C Hold HP
pkyTcknuwenpom-UHeecT 1 330 27-Apr-07 15.00%  14-Apr-05 100.10 15.01 n. 0.15 1095 0.20% -134 0.24%

KpacHbin okTs6pb 1 300 15-Apr-05 14.00% 15-Apr-05  100.95 7.74 n. 0.16 368 -0.03% 22 0.01% B- Sell XP1
KpacHsbii Boctok - MHBecT 1 1500 25-Feb-07 11.50% 24-Feb-05 100.00 11.82 n. 1.76 483 0.00% 8 0.03%

Kpuctann ®unaHc 1 500 08-Feb-07 12.00% 11-Aug-05  99.62 12.59 n. 1.81 556 0.07% 4 0.10% B- Hold HP
MwukosiH 1 1000 18-Sep-06 19-Mar-05 14.50% 19-Mar-05 100.90 3.37 0. 0.08 -48 0.00% -21 0.04% C

MKLLB 1 155 29-Apr-07 14.30%  28-Apr-05 99.99 14.78 n. 1.88 768 4.16% -233 4.20%

Hupan ®yac 1 850 06-Dec-06 13-Jun-05 17.00%  08-Jun-05  101.00 13.18 o. 0.32 868 3.06% -1074 3.11%

Mpaiimepm JoH 1 1000 10-Nov-06 11-Nov-05 13.50% 13-May-05 101.30 12.85o. 0.71 745 -0.10% 26 -0.06%

MnT 1 1000 28-Sep-06 31-Mar-05 17.00% 31-Mar-05  100.68 10.83 o. 0.12 689 0.03% -27 0.08%

PROBMaHT 1 500 08-Mar-07 12.58%  10-Mar-05 98.15 14.61 n. 1.76 762 0.00% 9 0.03%

CaH WHTepbpio 1 2500 15-Aug-06 13.00% 16-Aug-05 106.70 8.25n. 1.40 167 0.00% 6 0.04% A-

TuHbkop-MHBECT 1 400 29-Apr-05 20.50% 29-Apr-05  102.05 9.54 n. 0.19 537 -0.05% 24 0.01%

clol (o] 800 05-Sep-06 13-Sep-05 15.50% 08-Mar-05 103.15 9.69 o. 0.52 471 -0.05% 19 -0.01%

NMPOYUE OTPACIN I

AMXKK 1 1070 01-Dec-08 11.00% 01-Jun-05  107.00 8.97 n. 3.16 129 0.00% 6 0.03%

AMXKK 2 1500 01-Feb-10 11.00% 01-Aug-05 109.25 8.85 . 3.98 117 0.00% 4 0.03%

AMKK 3 2250 15-Oct-10 9.40% 15-Apr-05  104.55 8.41 n. 3.62 71 0.05% 4 0.07%

AnbsiHc Pyc. Tekctunb 1 500 12-Sep-06 18.80% 15-Mar-05  104.30 16.18 n. 1.33 970 -0.12% 19 -0.07% B- Buy NP1
Borra 1 1500 13-Mar-07 12.00% 15-Mar-05 93.59 16.36 n. 1.79 934 0.57% -26 0.60%

Bomxckuii abpasvBHbIi 3aBog 1 300 15-Mar-07 17-Mar-05 10.95% 17-Mar-05 99.90 12.38 o. 0.08 855 0.00% 18 0.03%

"maBmoccTpoit PuHaHc 1 2000 27-May-07 27-May-05 14.15% 06-Mar-05 99.90 15.26 o. 0.26 1091 0.00% 13 0.04%

FOT3K 1 550 06-Jun-06 07-Jun-05 14.20% 07-Jun-05  103.00 4.07 o. 0.30 -38 0.00% 4 0.04%

TA EBpoceTsb 1 1000 25-Apr-06 16.33%  26-Apr-05  102.10 14.79 n. 1.08 870 0.05% 5 0.09%

num Mann ®uHakc 1 1500 18-Mar-06 15.21% 23-Mar-05 100.56 15.13 n. 0.98 920 -0.04% 15 0.00%

MHTEKO 1 1200 15-Feb-07 10.95% 17-Feb-05 101.99 10.07 n. 1.75 309 0.00% 8 0.03%

MHTeko-MHBecT 1 3000 29-Apr-07 29-Apr-05 10.70%  29-Apr-05  100.00 10.8 o. 0.19 663 0.00% 13 0.03%

WcT Naiin 1 1000 23-Jun-05 13.50% 23-Jun-05 100.75 11.41n. 0.35 685 0.00% 11 0.04%

Jlomo 2 700 11-Jul-06  12-Jul-05  15.35%  12-Jul-05 100.65 13.97 o. 0.40 927 0.20% -45 0.24% C- Hold HP
Haduc KocmeTuke 1 400 22-Apr-07 21-Oct-05 12.00% 22-Apr-05  100.15 12.04 o. 0.65 677 0.00% 11 0.03%

Oteu JlekapcTBa OuH 1 340 20-Apr-06 13.50% 21-Apr-05 101.50 4.62 n. 0.17 52 0.00% 0 0.04%

N3¢ Coto3 1 300 09-Oct-07 06-Oct-05 16.00% 07-Apr-05  101.45 13.90. 0.60 873 -0.25% 55 -0.20%
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NMPOYUE OTPACIIN (npopomkeHue) I
Pasrynan 1000 05-Jun-06 16.00% 04-Jun-05  100.00 14.94 n. 1.19 867 0.00% 9 0.04%
Pocnevats 1 450 14-Dec-06 14.00%  16-Jun-05 101.10 13.16 n. 1.64 630 0.00% 9 0.04% C Sell XP2
PocuHTep PectopaHTc 1 300 02-Dec-05 17.50% 04-Mar-05 104.80 11.52 n. 0.73 607 0.00% 9 0.05% C Strong sell XP2
PocuHTep PectopaHTtc 2 400 02-Jul-08 06-Apr-05 12.00%  06-Apr-05  100.00 12.46 o. 0.13 847 0.00% 13 0.03% C
CeBkabenb-OuHaHc 1 500 06-Oct-07 18-Oct-05 15.50%  19-Apr-05 101.76 13.28 o. 0.63 803 2.79% -484 2.83% Hold HP
CrponmeTpecypc 2 750 21-Jun-07 23-Jun-05 17.00%  23-Jun-05  100.00 17.48 o. 0.35 1291 0.00% 12 0.05%
CY-155 Kanutan 1 1500 30-Mar-07 30-Mar-05 12.29%  30-Mar-05 99.94 13.34 o. 0.11 941 0.14% -122 0.17%
lOrTpaHauTcepsuc 1 600 19-Jun-07 21-Jun-05 16.04% 22-Mar-05 100.38 15.67 o. 0.33 1114 0.00% 12 0.04%
tOTanp PuHaHc 1 1000 22-Nov-06 24-Nov-05 13.00% 25-May-05 100.10 13.15 0. 0.74 768 0.00% 11 0.04% C Hold HP
PETMOHAJIIbHbBIE OBJIUTALIA I
BawkopTocTaH 4 500 13-Sep-07 8.02%  17-Mar-05 98.35 8.94 n. 2.29 154 0.15% 0 0.17%
Benropoackas obnacts 3 300 20-Dec-05 19.00% 20-Mar-05 108.90 8.15n. 0.78 260 0.32% -36 0.37%
Benropoackas obnactb 4 320 29-Apr-08 15.00% 29-Apr-05  107.65 11.49 n. 2.59 395 0.14% 1 0.18%
BpsiHck 1 200 11-Oct-06 14.00% 13-Apr-05 102.45 12.66 n. 1.46 600 0.00% 9 0.04%
BopoHexckas obnactb 1 6000 15-Dec-07 13.00% 16-Mar-05 104.60 11.55n. 2.37 411 0.11% 2 0.15%
Bonrorpagckas obnactb 1 400 18-May-06 13.00% 19-May-05 102.00 10.69 n. 1.16 446 0.00% 9 0.04%
MpkyTckas obnactb 2 750 07-Sep-06 12.00% 08-Mar-05 102.20 8.77 n. 1.07 269 0.00% 9 0.03%
Kanyxckasi obnactb 4 300 24-Dec-07 11.46%  24-Jun-05
Komun 5 500 24-Dec-07 15.00% 24-Mar-05 110.55 10.08 n. 2.36 264 0.00% 7 0.04%
Komn 6 700 14-Oct-10 14.50% 14-Apr-05 110.25 10.68 n. 4.01 300 -0.14% 8 -0.10%
Komn 7 1000 22-Nov-13 12.00% 23-May-05 9545 11.06 n. 5.42 342 0.33% -4 0.36%
Koctpomckasi obnactb 1 300 23-Jun-05 15.00% 23-Mar-05 102.31 8.37 n. 0.34 383 0.00% 7 0.04%
KpacHosipckuin Kpaii 1 1500 08-Dec-05 10.30% 07-Mar-05 101.75 8.27 n. 0.77 274 0.00% 10 0.03%
KpacHosipckuin Kpan 2 1500 26-Oct-06 10.95%  22-Apr-05  103.00 9.32 n. 1.55 255 0.05% 5 0.08%
KpacHosipck 1 700 21-Jul-05 11.00% 20-Apr-05 101.30 8.06 n. 0.42 331 0.09% -13 0.12%
KpacHosipck 2 630 27-Oct-06 12.50%  27-Apr-05 104.50 9.93 n. 1.54 318 -0.05% 12 -0.01%
JleHunHrpaackas obnactb 2 800 08-Dec-10 14.01% 15-Jun-05 114.15 10.96 n. 419 329 0.00% 4 0.04%
Mocksa 24 3000 02-Sep-05 15.00% 02-Mar-05 105.69 4.34 n. 0.51 0 0.00% 0 0.04%
Mocksa 26 4000 11-Mar-05 15.00% 11-Mar-05 100.57 5.51 n. 0.06 0 0.00% 0 0.04%
Mocksa 27 4000 20-Dec-06 15.00% 20-Mar-05 114.15 6.92 n. 1.62 0 0.04% 0 0.08%
Mocksa 28 3000 25-Dec-05 15.00% 25-Mar-05 108.20 5.2n. 0.80 0 0.37% 0 0.41%
Mocksa 29 5000 05-Jun-08 10.00% 05-Jun-05 107.40 7.56 n. 2.86 0 0.13% 0 0.16%
Mocksa 31 5000 20-May-07 10.00% 18-Feb-05 106.30 714 n. 2.01 0 0.00% 0 0.03%
Mocksa 32 4000 25-May-06 10.00% 25-Feb-05 104.15 6.78 n. 1.18 0 -0.24% 0 -0.21%
Mocksa 33 4000 27-May-05 10.00% 27-Feb-05 101.45 4.67 n. 0.27 0 0.00% 0 0.03%
Mocksa 34 4000 05-Aug-05 10.00% 28-Feb-05 102.65 4.95n. 0.51 0 0.00% 0 0.03%
Mocksa 35 4000 18-Jun-06 10.00% 18-Mar-05 103.85 713 n. 1.25 0 0.00% 0 0.03%
Mocksa 37 4000 23-Sep-06 10.00% 23-Mar-05 105.45 6.53 n. 1.48 0 0.44% 0 0.47%
Mocksa 38 5000 26-Dec-10 10.00% 26-Jun-05 110.80 7.82n. 4.59 0 0.35% 0 0.38%
Mocksa 39 10000 21-Jul-14 10.00%  21-Jul-05 105.60 8.04 n. 6.47 0 0.00% 0 0.03%
Mocksa 40 5000 26-Oct-07 10.00% 26-Apr-05 107.15 7.24 n. 2.39 0 0.42% 0 0.45%
Mocksa 41 10000 30-Jul-10 10.00%  30-Jul-05 108.20 7.64 n. 4.37 0 0.00% 0 0.03%
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O6bLem Oata Oata Uzm. Usm. Total P®C Last Relative
Bbinyck OdhepTa KynoHn LleHa YTM, o/n  [Owopauus Cnpag*
MIH.py6.  norauieH. KynoHa UeHbl cnpaga return BTB ** IR *** value ****

PETMOHAIBbHbIE OBJIUTALIUU (npopomxeHue) I

Mocksa 42 5000 13-Aug-07 10.00% 13-May-05 107.05 7.07 n. 2.24 0 0.00% 0 0.03%
MockoBckas obnactb 2 1000 10-Jun-05 17.00% 10-Mar-05 103.50 5.62 n. 0.30 117 0.00% 3 0.05%
MockoBckasi obnactb 3 4000 19-Aug-07 11.00% 18-Feb-05 106.40 8.29 n. 2.15 98 0.00% 7 0.03%
MockoBckas obnactb 4 9600 21-Apr-09 11.00% 26-Apr-05 108.00 8.98 n. 3.42 128 0.09% 2 0.12%
Hwxeropoackas obnactb 1 1000 01-Nov-06 11.80% 04-May-05 102.95 10.27 n. 1.56 349 0.05% 5 0.08%
HoBocunbupckasi obnactb 1 1500 27-Jul-06 13.50% 03-May-05 103.50 11.29 n. 1.33 481 0.11% 0 0.14%
Camapckasi obnactb 1 2370 04-Jul-06 12.00% 05-Apr-05 104.75 8.57 n. 1.27 217 0.00% 9 0.03%
TBepckasi obnactb 2 1000 23-Nov-06 16.90% 24-Feb-05 111.50 10.09 n. 1.52 336 0.00% 8 0.05%
Tomck obn. 400 19-Nov-05 12.00% 19-May-05 101.50 10.08 n. 0.73 463 0.00% 11 0.03%
Tomck obn. 1 500 27-Jul-06 12.00%  28-Jul-05 102.75 9.8n. 1.36 328 0.00% 9 0.03%
Tomckasi obnacTtb 2 600 13-Oct-07 12.00%  13-Apr-05  102.00 10.28 n. 2.27 290 -0.38% 25 -0.35%
Ya 3 400 18-Jul-06 10.00%  19-Jul-05 100.90 9.54 n. 1.34 304 0.00% 9 0.03%
XabapoBckuin kpai 4 300 27-Aug-05 13.09% 27-Feb-05 102.30 8.82 n. 0.50 387 0.00% 10 0.04%
XabapoBckuii kpan 5 700 05-Oct-06 11.87% 05-Apr-05 101.91 10.18 n. 1.49 349 -0.09% 15 -0.06%
XMAO 1 1000 08-Dec-05 15.00%  11-Jun-05  108.00 4.79 n. 0.77 -75 0.00% 8 0.04%
XMAO 5 3000 27-May-08 12.00% 28-May-05 109.50 8.78 n. 2.76 118 0.00% 6 0.03%
Yysawws 4 500 13-Apr-07 10.00%  13-Apr-05 96.60 12.32 n. 1.94 517 0.16% -1 0.18%
Axytna 3 800 17-Jun-08 12.00% 22-Mar-05 104.80 10.68 n. 2.76 308 0.63% -19 0.67%
Axytna 4 1000 16-Mar-06 14.00% 17-Mar-05  105.60 8.52 n. 1.00 257 0.00% 9 0.04%
Axytna 5 2000 21-Apr-07 10.00%  21-Apr-05 99.16 9.82 n. 1.98 263 -0.11% 14 -0.08%
ApocnaBckas obnactb 2 1000 03-Jul-07 13.78%  05-Apr-05  106.90 10.24 n. 2.05 300 0.28% -8 0.32%
ApocnaBckasi obnactb 3 1000 17-Nov-06 12.50% 18-May-05 103.37 9.91n. 1.33 343 -0.13% 19 -0.09%

* Cnpad K Kpusoli doxo0Hocmu obnueayuli e. Mockebl
KRR XS OM. 0SICHEeHUST Ha nocriedHel cmpaHuuye
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KAPTA PbIHKA: PernoHanbHble o6nurauum I
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CUCTEMA PEKOMEHOALMIA

PekomeHpgauma BHewToprbaHka $BNsSeTCA OTpaXkeHWeM npuBriekaTenbHOCTU BbiMycka
KoprnopaTuBHbIX obnuraumin Ans UHBECTOPOB C y4eTOM KPeAMTHOro KavyecTBa SMUTEHTOB,
TeKyLLero npancuHra Bbinycka Mo OTHOLLEHUIO K Apyrum Bymaram v oXxuaaemMon AUHaMUKU
pblHKa pybreBbIx obnurauuii.

KpeaouTtHbIn npodunnb KOMNAHUKU — 3TO PENTUHT (PUHAHCOBOrO COCTOSHUS BHewwToprbaHka
(P®C BTB), KOTOpbIi OTpaxaeT WCKIIYMTENBHO KayecTBO (UHAHCOBOM OTYETHOCTU
3MUTEHTAa M HE yYMTbIBAET KA4YEeCTBEHHbIE PUCKN KOMMaHWUN.

PenTtvHr nmeet wkany ot «D» (He pekoMeHOyeTcsi MHBECTMPOBaTb) A0 «Ax» (Haunydllee
¢dumHaHcoBoe cocTosiHue). [Ons guddepeHumaumm kadectsa (OUHAHCOBOIO COCTOSIHUSA
MCMONb3YTCsl 3HaKN «+» U «-», KOTOPble OTPaXkalT MPUHAAMNEXHOCTb AMUTEHTA K BEpPXHEN
VI HWXKHEW rpaHuLie COOTBETCTBYIOLLLErO PEUTUHIOBOIO AnanasoHa.

MokasaTenb OTHOCUTENbHOM cunbl (relative strength) oTpaxkaeT Heo- UK NepeoLleHEHHOCTb
KOMMaHWK Mo CPaBHEHUIO C APYTMMU BbIMyCKaMu.

[OaHHbIn nokasaTenb OonpeaensieTcs, MCXoA4a W3 aHanusa pPbIHOYHOW perpeccuun, rae
HEe3aBUCMMOW MEePEeMEHHON BbICTYNaeT pPeUuTUHr (PUHAHCOBOTO COCTOSIHUS MO  LuKane
BHeluTOprbaHka, AOMOSIHEHHbIN MapamMeTpoM JNMKBUOHOCTW, a 3aBUCMMOM MEPEMEHHON —
cnpag obnuraumm K KpMBowm JOXo4HOCTU . MockBblI.

LLikana penTtuHroB oTHocutensHom cunbl (Relative value) Boirnagut cnegyowmm obpasom:

J'Iquue PbIHKa 2 — Haubornee BbicOKas HEOOOLIEHEHHOCTb BbilMyCKa, BbICOKOE
KpeaguTHoe Ka4vyecCcTBo.

Jlydwe pblHka 1 — BbicOKasi HeQOOLIEHEHHOCTb BbIMYyCKa, XOpollee KpeauTHoe
KayecTBO.

HapaBHe C PbIHKOM — BbINYCK OUEeHeH Ha chnapaBenlMBoM YpoOBHe, cpeHee
KpeanTtHoe Ka4vyecTBo.

Xyxe pbiHKa 1 — BbINyCK NepeoLeHeH PbIHKOM, HU3KOe KpeaUTHOE KayecTBo.
XyxXe pblHKa 2 — BbIMYCK CYLUECTBEHHO MNepeoLeHeH PbIHKOM, OYeHb HU3Koe
KpeauTHoe KavecTBo.
WtoroBasi pekomeHgauus (IR — Investment recommendation) dopmupyetcss Ha ocHoBe
COMOCTaBIEHNSI PEUTUHIa OTHOCUTENBHOWM CUIbl BbiMycka, Aopauun Bbilycka U OXugaemomn
OVHAMUKKN pbiHKa pybneBbix obnuraumin Ha cpeHECPOYHYIO0 NEPCMNeKTUBY .
LLikana pekomeHOauui BbIrMSAUT creayowmm obpasom:

Strong buy — o4eHb BbicOKkasi OTHOCUTENbHAA cuna Bbinycka, CPOYHOCTb BbiMycka
oTpaxaeT NoTpeGHOCTM MHBECTOPOB C Y4ETOM OXNOAEMOWN KOHBIOHKTYPbI pPbiHKa.

Buy - o4eHb BbICOKasi OTHOCUTESNbHAs Cuna BbiMycka, CPOYHOCTb BbIMycKa
oTpaXkaeT NOTPeOHOCTM MHBECTOPOB C YHETOM OXUAAEMOWN KOHBIOHKTYPbI PbiHKa.

Hold — cpeHAA OTHOCUTElbHaA cwuia BbilNyCKa, CPO4YHOCTb BbIMNyCKa, B LUErioMm,
oTpaxaeT I'IOTpe6HOCTI/I MHBECTOPOB C y4eTOM oXxungaemon KOHBIOHKTYPbI PbIHKA.

Sell — HU3Kkas OTHOCUTESbHAs cuna BbiNycka, CPOYHOCTb BbINyCKa HE OoTpaxaeT
noTpe6GHOCTU MHBECTOPOB C YHETOM OXMAAEMOM KOHBIOHKTYPbI PbIHKA.

Strong sell — o4eHb HM3Kasa oTHOcUTerbHas cuna BbiMNyCKa, CPOOYHOCTb BblMyCKa He
oTpaxaeT I'IOTpe6HOCTI/I MHBECTOpPOB C y4eTOM oXxungaemon KOHBIOHKTYPbI pbIHKA.

Mpu ycTaHoBnNeHW pekomeHdauui no KoprnopaTyBHbIM obnuraumsm AonyckaeTcsi, YTo npu
OXMAAEeMOM CHUXXEHUWN CTABOK Ha pbIHKE MHBECTOPbI NPeanoYnTaoT BbICOKYH Atopauuio, npu
OXVAaeMOM pOCTe CTaBOK MHBECTOPbI MPMNeAnovuMTaloT HU3KYH Aopauuio, Npu oXugaemblx
CTabunbHbIX CTaBKax MHBECTOPbI MHANMDMEPEHTHbI K AopaLmu.

KOHTAKTHAA UHO®OPMALINA

YnpaBneHue no pa6oTe Ha pbIHKax kanurTana
WUropb MNbsiHkOB

Cepren JlanteB
OTnen npogax

Kupunn 3apesoB

AHanuTun4yeckun otaen
EBreHunin Koyemasos

OTAen opraHu3aumMm BbiMyCKOB LIEHHbIX Oymar
Anekcent KOHOYKMH

OTpen CTPYKTYPHbIX CAENOK
Anekcen KpacHukoB

piankov@vtb.ru
(095) 775-71-07
laptev@msk.vtb.ru
(095) 775-71-96

zarezov@vtb.ru

(095) 775-70-21

kochemazov@vtb.ru
(095) 775-70-22

konochkin@vtb.ru
(095) 775-71-15

krasnikov@vtb.ru
(095) 775-71-14

OTaen onepauui ¢ py6neBbIMU MHCTPYMEHTaMU € (PUKCMPOBaHHOW JOXOAHOCTbLIO

Bnagumup BopyHoB

borunov@vtb.ru
(095) 775-71-93

OTaen onepauuﬁ C BaNllOTHbIMAU MHCTPYMEHTaMu Cc CbVIKCVIpOBaHHOVI AOXOAHOCTbHO

Cepren JlanteB
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