AenapTameHT aHaAM3a PbIHOYHOW KOHBIOHKTYPbI

E>xeAHeBHbIM 0630p AOArOBbIX
FA3NPOMBAHK PbIHKOB OT 3 Hos1bps1 2009 r.

Coaepxanme:
NoaroBbie pbiHKH I

AeHexHbIA PbIHOK M MaKPOIKOHOMMKA 1
puoXeHHe:  KareHApb COBLITHIA 3 » O630p cTyaLMM Ha ACHEXHOM pbiHKe
) PasmelleHre Espasmickim baHk Passutis, HAMK BO-5
Whaexcol kopnopatueHbix oBauraumi MMBB PbIHOYHBIE MHAMKATOPDI
9l 4 L 160 3Hay. 3aKp. WM. K npea. AHio Mam. & 01/01
88 Lo / 154
L _ MHAMKaTOPbBl BAaAIOTHOIMO pbiHKa
S Y A 8 EUR/USD" 1476 0% A 8% A
82 - -~ 142 USD/RUR* 29,23 0,1% A -9.2% v
194 o 136 Kopauna Banior/RUR* 35,48 0,1% v 0,4% A
TRl 1 1 0 MHAMKaTOPbl AEHEXHOTO pbIHKA
EE2283588388888 Ocratku Ha Kopp. cyeTax, MApA pyb. 558,00 0,6% A -35,0% v
:CPEIndi— (fes.me.)g = ETREInd:( (:’pa:m) OcTarku Ha AenosuTax, MAPA Pyb. 318,90 11,3% A 60,3% A
ON-MOSPRIME 59 0,5 v -10,5 v
ctounnk: Reuters, MMBB, pacuersi [a3npombanka
3M-MOSPRIME 83 0,0 v -13,7 v
3M-LIBOR 03 0,0 u -13 v
6M-NDF 30,27 0,0% v -13,6% v
12M-NDF 31,33 0,3% A -16,8% v
MHaMKaTOPbI AOAFOBOrO pbiHKA
UsT-2 0,905 -0,024 v 0,136 A
Moxoanoctn UST-10 u espoobauraumi Poccus-30 UST-10 3407 0017 v 1325 A
" | - Russia-30 5,807 0075 A 4388V
mJ | L EMBI+ 33 4 A 367V
: : ] EMBI+Russia 245 5 A 48V
‘ ; ; MHAMKaTOpPbLl TOBAPHOroO pbIHKA
4 | | Urals, Aonn./6app. 15,1 0,9% A 115,8% A
) | | Brent, Aoan./6app. 758 0.9% A 1095% A
: : : MHaMKaTOpbl $OHAOBOrO pbiHKA
R PTC 1357 063% A 1300% A
T 55§55 828 EE 8 Dow Jones 9 789 019% A 1719% A
e ST- 10 RUSSIA-30
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Ocratkn Ha KopcyeTax W Aenosutax B bauke
Poccuu, mapa, pys.
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(rakn no  GecnoctaBoukbiM  chopBapaaM  Ha
py6./aon. CLLIA (NDF)
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@ [A3MPOMBAHK

O630p cHTyaLMM Ha AEHEXXHOM PbIHKE

CuTyaums Ha 3apyberHbiX AEHEXHBIX PbIHKAX TMPOAOAKAET  YAYULATbCS.
Aonrraposbit LIBOR Ha cpok 1 roa B MOHEAEABHUK OMYCTUACA AO MUHMMAABHOMO
YPOBHSA 32 MOCAEAHMI oA M cocTasuAa 1,195% roaosbix. XoTs cripea Mexay
CTOMMOCTbIO 3aMMCTBOBaHWA Ha MBK 1 aoxoaHocTbio KpaTkocpouHbix KO CLLA
HE3HAUNTEABHO paclumpuAcs (40 24,1 6. n.), ero Tekyluee 3HaYeHMe No-NPEXHEMY
CBMAETEABCTBYET 00  OTCYyTCTBMM  AeduUMTA  AMKBMAHOCTM.  CTOMMOCTb
XEAKMPOBAHMS MPOLEHTHOrO p1CKa OCTaBaAACh HEM3MEHHOM Ha ypoBHe 34,9 6.n.

AOMAp B TMOHEAGABHMK AEMOHCTPMPOBAA TEHAEHLIMIO K OCAabAEHMIO Mpu
BbICOKOW BOAATMABHOCTU BaAlOTHOM Mapbl €BPO — AOAAAP. KOTUPOBKM MOAHAANCE
A0 oTMeTkM 1,478, a B TeueHume aHs aocturaanm 1,485 aoan. 3a espo. [lo
OTHOLWEHMIO K PYBAIO AOAAAP MOAOPOXaA Ha 9,5 kon. — a0 29,24 pyb. eBpo
BblpoC B LeHe A0 43,17 (+23,0 kon.). [o uToram ceccnr CToMMOCTb BUBAAIOTHOM
KOP3WHbI yBeAumAach Ha 21,0 kon. — A0 3551 pyb. ApHamumka 6ecrnocTaBoyHbIX
dblouepcoB Ha pybAb MPeAMNoAaraeT, YTO B MepcrnekTree OAMKanLMX 3—6 Mec.
KOTMPOBKM POCCMUCKOWN BaAOTbl BYAYT HaxoAMTbCs B amanasoHe 29,8-30,3 pyb.
3a AOAAGP.

Ha pybaesom pbiHke MBK cuTyaums cTabuabHas: ypoBeHb TPEXMECAYHOW CTaBKM
MOSPRIME npakTuyeckn He usmeHuAcs M cocTaBua 8,31%. OTmeTum, uTo
TpexmecsauHble  ctaBkM  NDF  HaxoasTca  Ha  yposHe  7,2—7,3%, uTO
CBMAETEABCTBYET OO0  OMMAAHWMAX — AAABHEWLLErO  MOHMMEHWS  CTOMMOCTY
3aMMCTBOBaHMS B PyOAAX.

WHcTpymeHTsl  peduHaHcrpoBanua  LIB.  baHku  mpuiBaekan  5-HeaeAbHble
6e33anoroBble KpeAnTbl Ha Cymmy 11,7 MAPA, Pyb. U3 npeanaraslimxcs 20 MAPA.
CpeaHeBsBelleHHas cTaBka coctasuaa 11,3%. Hesbicokmit cnpoc obycaoBaeH
poporosusHon cpeacts LB (Ha MBK cpeacTBa Ha cOMOCTaBUMBIM CPOK MOXHO
npuBAeYb Moa, 8,3%).

CeroaHss MUHOMH NPEeAAOHKMT BaHKamM pasMecTUTb Ha AEMO3WTax BpeMeHHO
CBODOAHbBIE CPEACTBA PeAeparbHOrO BloAKETa HA CPOK 4 HeaeAn. MUHMMaAbHaA
CTaBKa YCTaHOBAeHa Ha ypoBHe 9,5% roaosbix. Mbl He oOXuAaeM OGOABLLIOrO
WKMOTAXKa Ha  AAHHOM  ayKLMOHE, MOCKOABKY —AedMUMTA  KPaTKOCPOYHbIX
MCTOUYHMKOB GUHAHCMPOBAHMS Ha AEHEXHOM PbiHKE B HacTosllee Bpems HeT. O6
3TOM CBUMAETEABCTBYET OOAEE HM3Kas CTOMMOCTb 3aMMCTBOBAHWS CPEACTB Ha
MBK: oaHomecsuHas cTaka MOSPRIME HaxoanTcst Ha ypoBHe 7,34%.

AHHa Boralokesiy
+7 495 980 4182
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Ka/\eHAapb AOATOBOTO N AEHEXHOIO pPblHKA

Aara CobbiTHe 06beM, MAH py6.
03.11.09 PasmelueHne EBpasmickmt bark Passutis 5 000
Pasmelerme HAMK BO-5 10 000

LIBP npoBeaeT AomMbapaHble ayKLUMOHbI HA CPOKM 2 HEAEAM, 3 MecALa

LIBP npoBeaeT AomMbapaHble ayKLMOHbI HA CPOKU MOATOAQ W FOA,

04.11.09 Moralwerre bawkopTocTaH 25005 1 000
05.11.09 Pasmewermve YPCIN-BO-1 1000
Pasmeterme A-RxuHpyHr-HBecT-1 1750
OdepTa XaHTto-MaHcmickum bark 3000
Morawwerre Copyc-Karmraa-1 1200
BosspaT MuHduHy cpeacTs 6l0AMETa C AEMO3UTOB 25 000
BosspaT LIb 6e33anoroBbix KpeanToB 19 505

LIBP npoBeaeT Aeno3uTHble ayKLUMOHbI Ha CPOKK 4 HeaeAn, 3 MecsLia

06.11.09 OdepTa MNusaom-1 1000
OdepTa MNpoTek-OuHaHc-1 5 000
OdepTa Paayoret-2 1000

09.11.09 [Morawerve Tomckaa obracTb 34026 900

10.11.09 OdepTa BocTokuemenT-1 800
MoraleHre CaraBaTHepTeOprcmHTEs-2 3000
Moralwerre CaxapHas KomnaHuma-1 2 000
[Morawerme vptOHMoH-1 1 500
LIBP npoBeaeT AomMbapaHble ayKLMOHbI HA CPOKM 2 HeAEAM, 3 MecALa

11.11.09 Odepra Crbyp-XoramHr-1 1 500
Morawerve TexHoHMkoAb-DuHaHc 1500
Morawerme Kb Llertp-MHBecT-1 1 500
[Morawenwe IMTIA OuHaHc-1 500
BosspaT LIBP 6e33anoroBbix kpeanToB 36 227
BosspaT MutHduHy cpeacTB BloAXKeTa C AEMO3UTOB 42 100
BosspaT poHay KX ¢ aenosutos 6aHkos 22 700

12.11.09 LIBP npoBeaeT A€MO3UTHbIE ayKLIMOHBI HA CPOKM 4 HEAEAM, 3 MecsLa

13.11.09 Morawerve Mmnaxkcbark-3 1300

16.11.09 OdepTa BTB-AvzuHr @uHaHc 8 000
Vmnata ECH 1 cTpaxosbix B3HocoB, 1/2 akumzos

17.11.09 OdepTa TepHa-OuHaHc-2 500
[Moraweruve Aykoua-2 6 000
[MoraleHme Mockosckm 3anorobit bark 800

LIBP npoBeaeT AoMbapAHble ayKLIMOHbI HA CPOKM 4 HeaeAn, 3 MecsLa

18.11.09 [MNorawerre M Buaeo @uHaHc-1 2 000
Moratwerre OX3 MHeecT-1 900
Bosspat LIBP 6e33arorosbix kpeanTos 15 000
BosspaT MuHduHy cpeacTs 6I0AMETa C AEMO3UTOB 15 000
19.11.09 Odepra AnamaHT OuHaHc-2 2 000
OdepTa NHnpom-3 1 300
OdepTa lNMapHac-M-2 1 000
Morawwerre Pasryas BO-11 1 000

Herounmk: Reuters
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KareHAapb OCHOBHbIX KOPNOPATMBHBIX COOLITUM

Aara CobbiTHe
03.11.09 OTlK-5: ¢uHaHcoBas oTueTHOCTE Mo MCDO

10.11.09 AaAbcBsi3b: PuHaHcoBasi oT4yeTHOCTb No PCBY

30.11.09 X5: HeayaupoBaHHas duHaHcoBas oTueTHOCTL No MCDO
19.11.09 CesepcTaAb: dprHaHcoBast oTHeTHOCTbL No MCDO
HoA6Pb Meuena: ¢prHaHcoBas oTyeTHOCTE Mo MCDO

HOSI6pb [asnpoM: ¢uHaHcosas oTyeTHOCTH Mo MCDO

KoHeL, HoA6pSA Pycluapo: ¢uHarcosas otueTHoCTh Mo MCDO
19.11.09 CeBepcTaAb: dpuHaHcoBas oTueTHOCTL Mo MCDO
23.11.09 -27.11.09 HAMK: oTtuetHocTs no US GAAP

30.11.09 X5: HeayampoBaHHas duHaHcoBas oTueTHOCTL No MCDO
05.11.09 AaAbcBsi3b: PuHaHcoBasi oTyeTHOCTL No MCDO

¢ 1-ro UMcAa KaAeHA2pPHOrO MecsAlla  VI3MeHeH/e CTaBKM 3KCMOPTHOW MOLWAWHBI Ha HepTb 1 HepTenpPoAYKTbI

12-e - 17-e yncro KaXKAOro Mecsiua |_|\/6/\I/IKaLll/IF| paCHeTHOV’I BEANYMHbI 3KCI’]OPTHOV’I MOWAMHbI Ha C/\eAyIOLLJ,l/Il/'I MecALl

20 15-ro uncaa mecsua, caeayolero NepecmoTp ctaski HAMMN
33 pacyeTHbIM

AO 25-ro umcaa mecsaua, caeayiollero Voaata HAMA

33 pacyeTHbIM
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Wcrounnk: panuble Komnanui, Bloomberg, Reuters
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117420, r. Mockga, yA. HameTkuma, 16, ctp. 1
(Odmc: ya. HosouepemylukmHcekas, 63)

Ten. +7 (495) 913 7474

AenapTaMeHT aHaAM3a pbIHOUYHOW KOHBIOHKTYPb
AHapent boraaHos

Ha4aAbHUK AenapTameHTa

+7 (495) 988 23 44

Crparterunst Ha $OHAOBOM M AOATOBOM PblHKax HedTb 1 ras, snekTposHepreTika MakposKOHOMMKa M BaHKOBCKUI CEKTOP

AHpapert BoraaHos VBaH XpomyLumnH ApTtem Apxunos

ApTtem Apxunos Amutpuii KoTtasipos AHHa Borajokeauy

AHHa Boraiokesmy

+7 (495) 988 23 44 +7 (495) 980 43 89 +7 (495) 980 41 82
Andrei.Bogdanov@gazprombank.ru Ivan.Khromushin@gazprombank.ru Artem.Arkhipov@gazprombank.ru
+7 (495) 980 41 82 +7 (495) 913 78 26 +7 (495) 983 18 00 a0b. 54085
Artem.Arkhipov@gazprombank.ru Dmitry.Kotlyarov@gazprombank.ru Anna.Bogdyukevich@gazprombank.ru

+7 (495) 983 18 00 p06. 54085
Anna.Bogdyukevich@gazprombank.ru

MeTaanyprus TeAekOMMYHMKaLMK 1 Meara [oTpebUTEABCKMI CEKTOP
Cepren KaHuH Anapein Boraaros Pyctam LLnxaxmeaos
AnHa KypbaTosa
+7 (495) 988 24 06 +7 (495) 988 23 44 +7 (495) 428 50 69
Sergei.Kanin@gazprombank.ru Andrei.Bogdanov@gazprombank.ru Rustam.Shikhakhmedov@gazprombank.ru

+7 (495) 91378 85
Anna.Kurbatova@gazprombank.ru

TpaHCnopT ¥ MalMHOCTPOeHUe AHaAUTHKZ AOATOBOMO PbIHKA PeaakTopckas rpynna
Anekcen Actanos Aptem Apxunos TatbsaHa KypHocerko
Aros Akoeaes
+7 (495) 428 49 33 +7 (495) 980 41 82 +7 (495) 983 18 00 a06. 54084
Aleksei.Astapov@gazprombank.ru Artem.Arkhipov@gazprombank.ru Tatiana.Kurnosenko@gazprombank.ru

+7 (495) 988 24 92
Yakov.Yakovlev@gazprombank.ru

AenapTaMeHT MHCTPYMEHTOB AOArOBOrO pPblHKa AenapTamMeHT pbIHKOB $OHAOBOIO KarnmTaAa

[MaBeA Vlcaes Maxenm LLawweHkos

Ha4aAbHUK AenapTameHTa Ha4aAbHUK AenapTameHTa

+ 7 (495) 980 4134 +7 (495) 988 23 24

Pavel.lsaev@gazprombank.ru Maxim.Shashenkov@gazprombank.ru

VnpaBAeHWe pbIHKOB VrpaBAeHWe TOProBAM U MPOAXK  YMpaBAeHWE TOProBAU M MPOARK UHCTPYMEHTOB
3d€EMHOI O KarTaAa AOATOBbIX MHCTPYMEHTOB (I)OHAOBOFO pblHKa

Wropb Ewkos AHapert MupoHos Mpoaaxu TpenanHr

AvpexTop HaYaAbHUK YrpaBAEHUs!

+ 7 (495) 429 96 44 +7 (495) 428 2366 KoHcTantuH LLlanwapos Barepuit Aesut

Igor.Eshkov@gazprombank.ru Andrei.Mironov@gazprombank.ru AMPEKTOP AMPeKTOp

Mpoain +7 (495) 983 18 11 +7 (495) 988-24-11

Konstantin.Shapsharov@gazprombank.ru Valeriy.Levit@gazprombank.ru
Amutpui KysHetios

Esrervn TepelueHko
(eS@gmprombankry 7 (895 988 24 10
8azp ' Evgeniy. Tereschenko@gazprombank.ru
Wabs Pemuzos Mapwsi BpaTunkosa
+7 (495) 983 1880 +7(495) 988 24 03
llya.Remizov@gazprombank.ru Maria.Bratchikova@gazprombank.ru
Cepreit AGAOHCKWA VnpaBAeHWe pbIHKOB GOHAOBOIO KarnuTaa
+7(495) 71917 74 AHapen YnuepuH
sy@gazprombank.ru +7 (495) 98319 14
TpenauHr Andrey.Chicherin@gazprombank.ru
ArekcaHap CeMeHHIKOB VrpaBAeHWe BUPXKEBBIX MHTEPHET-oMepaLmu

+7 (495) 988 2373 .
Alexander.Semennikov@gazprombank.ru ﬁ;%ﬁgg)%gg(q; -

Andrey.Blokhin@gazprombank.ru

Copyright © 2003-2009. «T"asnpombaHk» (OTKpbITOe akLoHepHoe obiLecTBo). Bee mpasa 3alumieHb

AaHHbIN OTYET NOAFOTOBAEH aHaAUTUKamMu «[asnpombarkay (OTKpbIToro akumorepHoro obuiectsa) (aaree — 15 (OAQ)) Ha ocHoBE NyBGAUMUHBIX MCTOYHMKOB, 3aCAYXKMBAIOLLMX, Ha HaLll B3rAAA,
AOBEPUA, OAHAKO MPOBEPKA MPEACTABAGHHbIX B 3TWX MCTOYHMKAX AAHHBIX HaMW HE MPOBOAMAACK. 3a MCKAIOYEHKEM WMHGOpMaLIMK, Kacalolenca HernocpeacTserHo [T1B (OAQ), nocaeaHmi He
HeceT OTBETCTBEHHOCTU 38 TOYHOCTb W MOAHOTY MHGOPMALIMM, COAEPXALLENCA B oTUeTe. [TpeACTaBAEHHbIE B OTUETE MHEHWA U CyXKAEHUA OTPAXKAIOT TOABKO AWUHYIO TOUKY 3PEHUS aHaAUTUKOB
OTHOCUTEALHO OMMCHIBAEMbIX COBBITUM 1 aHaAM3MPYeMbix cuTyaumnn. OHn He obs3aTeAbHo oTpaxaioT MHeHre [T15 (OAQ) 1 MOryT M3MeHATHCA 6e3 NMpeAynPeXAEHHUs, B TOM UMCAe B CBA3N C
MOSIBAEHWEM HOBBIX KOPMOPATUBHBIX W PbiHOUHBIX AaHHbIX. [T15 (OAQO) He 0bsi3aH OGHOBASTb, M3MEHSTb MAM AOMOAHSTL AaHHbIM OTHUET WMAW YBEAOMASITH KOro-AM60 06 3ToM. (DrHaHCOBbIE
MHCTPYMEHTBI, YNOMUHAEMbIE B AGHHOM OTHYETE, MOTyT ObITb He MOAXOAAWNMKN MHCTPYMEHTAMWN MHBECTUPOBAHNA AAA OMPEAEAEHHDBIX MHBECTOPOB. OTYET HE MOXET SBAATHCH E€ANHCTBEHHbIM
OCHOBaHWEM AAA MPUHATUA MHBECTULMOHHDBIX PeuJeHl/ll;I. VlHBeCTOPbI AONXKHDBI MPUHMMATD MHBECTULIMOHHDBIE peLleHMA CaMOCTOATEABHO, MPUBAEKAA AAA 3TUX LeAen COBCTBEHHBIX HE3ABMCUMBIX
KOHCYAbTAHTOB, €CAM COYTYyT 3TO HeO6XOAVIMb\M, 1N PYKOBOACTBOBATbCA WMHTEPECaMM U 3aAaqHami. ABTOpr He 6epyT Ha ceba OTBETCTBEHHOCTb 3a AeV’\CTBVIH, MPEATNPUHATbIE Ha OCHOBE
V3AOXKEHHOW B 3TOM OTYeTe MHq)OpMauMM.

MH(I)OPM&U,MH, coAeprKalladaca B AQHHOM OTHETE WA MPUAOKEHUAX K HEMY, HE ABAAETCA MPEAAOXKEHNEM 06 oKasaHuu YCAYT, HE MOXET pacCMaTpuBaTbCA Kak o¢epTa, NpUrAalEHNE AEAATb
KOMMEPYECKME NMPEAAOXHKEHNA NAN DEKAAMAE, ECAN MHOE MPAMO HE YKa3aHO B HACTOALLEM OTHETE UAK MNMPUAOIKEHNAX K HEMY.




