EPOKEPCHMIA AOM

AOTKPbITHE

E>xeaHeBHbI 0630p pbiHKa pybneBbix 06auraummn 16 deBpana 2007 r.
HoBocTu OCHOBHbIe UHANKATOPbI
3HayeHne n3M.
= 3A0 "MHTEKO" coobLaeT, 4TO cocTtosinack BbinnaTta 6-ro (nocnegHero) RUR/USD 26.2314  -0.0746
KYMNOHa N0 HEKOHBEPTMPYEMbIM MPOLEHTHLIM AOKYMEHTapHbIM 0banraumnam RUR/EUR 34.4602  0.0914
Ha npeabsasuTensa cepmn 01 (rocyAapCTBEHHbIN perncTpaumoHHbIN HOMep EUR/USD 1.3140 00000
Bbinycka 4-01-05669-H ot 15 aBrycra 2003 r.). Bnagenbuam obnurauni vam. 6..
BbIN/I@4YeH KYMNOHHbIM AoxoA B pa3mepe 10,95% roaosblx, YTO cocTaBnseT RCBI . 100.92 1
54,60 py6neit B pacueTe Ha oaHy obnurauuio. O6Wwmit pasmep aoxoaa, m'cif;ggeﬁ’,\f% o 2'22 4?
rnoAasieXxxaBllero BbiMJaTe Mo WeEeCTOMY KyrnoHy 65 maH. 520 Teic. pybnen. RUS30, Y'I:M%ro,u. ' ;5_7 5
Takxe COCTOSi/IOCb MOoralleHne HOMMHANbHOW CTOMMOCTM obnurauuii B UST10, YTM % rop. 47 4
pa3smepe 1,2 mnpa. pybnen. OcTaTku Ha k/c, Mnpa. py6. 13m.%
no Poccuu 384.5 -7.10
= OAO '"TasnpoM" coobLIaeT, UTo COCTOsIach Bbinata KynoHHOro AoxonAa no Mockee 274.7 -7.60
332 4-N KYMOHHbIA Mepuoj MO BbIMYCKY [AOKYMEHTAPHbIX MPOLEHTHbIX LenoswTui Gankos 1976 1284
HEKOHBEpPTMpYeMbIX 06nuraumii - Ha npeabsBuTens cepum A4 C gs”ea"' TOPIOB, MnH. pyG. R TR
ob6si3aTeNbHbIM LEHTPasIM30BaHHbIM XpaHeHueM. O6wuii pasMep Bbinnat P;rgk 9068 :4934
no BceM obnuraumsam Bbinycka coctaBmn 204 mnH. 950 Tbhic. py6nen. PEMO 0 0.00
Pasmep fnoxoaa, BbINJ@4YeHHOro No OAHOM obnuvraumMmM sMUTEHTa COCTaBW 003 731 -15.56

40 py6nen 99 koneek. Kypcbl Baniot

* B Xxoge  pa3sMelleHuss  BTOPOro  BbiMyCka  HEKOHBEPTUPYEMbIX RUR/USD (npasas wkana)

OOKYMEHTApHbIX MPOUEHTHbIX obanraumn 3A0 "TpaHcMawxonaumHr" 6bina %’25 EURMISD (neeas kana) E%
onpegeneHa craBka 1-ro KyrnoHa Ha ypoBHe 8,6% roaoBbiX, FOBOPUTCS B
coobLeHnn aMuTeHTa. B COOTBETCTBMM C IMUCCUMOHHBLIMU AOKYMEHTaMM, 132 %8
CTaBka 2-4-ro KyrnoHa paBHa cTaBke 1-ro kynoHa. CtaBku 5-8 KynoHOB 1.3 26.6
onpeaensalTcs peweHneMm sMuTeHTa. OpraHusaTopaMu 3aMa BbICTynawoT 1.28 26.4
BTB, Anbda-baHk, TpaHckpeauTbaHk .Bcero no OTKpbITOM noanucke 126 6.2
pasmewaerca 4 MAH. obnuraumii HOMMHaNbHOM CTOMMOCTbIO 1 ThiC. ‘ '
pybnei. O6wnii 06beM BbINyCcKa cocTaBnaseT 4 w™apa. pybnen no 1.24 1 260
HOMUHany. 22Hos 12pek  9saHB  294aHB 16 dbeB
OcTtaTkmu Ha k/c, mnpa. py6.
KopnopaTuBHble U MyHMUMNaNbHble o6auraumm
LOeno3unTsl
PSS, s o

YeTBepTblli AeHb TOProBoi Heaenu Npowén noj 3HakKOM YMepeHHOro % MnpA. py6.
onTMMM3Ma Ha pblHKe pybnésoro pgonra. HekOTOpbIA pPOCT CTOMMOCTHU 25 800
obnuraumMin Ha BHEWHEM pblHKE, CBS3aHHbIN C BbICTynAeHWeM beHa 20 700
bepHaHke nogpepxan Crnpoc U Ha oTe4dyecTBeHHble H6ymarn. Hanorosbie 15 238
BbiNJ@aTbl OTHOCUTENIBHO Cnabo MoOBAMASM  Ha MapaMeTpbl  PblHKA. 10 400
JocTaTouyHOo BbiCOKas JIMKBMAHOCTb MO3BOSWI@ OCYLLECTBASATb onepauun B ggg
HOpManbHOM  06béMe.  3annaHupoBaHHble Ha  BYepalWHWA  AeHb ° 100
pasMelleHns Takxe npowsin 6e3 Kaknx-nmbo 0CNOXHEHWUI - BCE IMUTEHThI O+t 0

pa3sMecTUNINCh B MOSIHOM 06bEME. 22rom 12pek 9awe  29ane 16 pen

Mo3nTMBHbBIN HaCTpOVI YYAaCTHUKOB MOXET COXPaHUTbCA U B NATHULY:!

; Cnpap Poccusa 30 n US Treasures 10
NPOAO/DKMBLUEECHA CHUXXEHME [OOXOAHOCTWM aMepuKaHCKux Treasuries

6naronpuaTHO OTPA3UTCA M Ha OTEYECTBEHHOM pblHKE. TeM He MeHee, Cnpaa Rus30 k UST10 ‘132”6
CHU3MBLUAACA JIMKBUAHOCTb U BbIPOCLLUNE CTAaBKW AEHEXHOIo pblHKa CTaHyT
CUNbHBLIM CAEpPXMBAKOLWMM (haKTOpPOM. 110
Cob6biTnA pblHKa pybneBbix o6nurauuin Ha 6nmxaimne aoHN
Aarta Bbinyck KynoH, Co6biTne 061beM, MAIH py6 100
16 WNHkom-Jlapa 2 29.29 41.01
PycdumHaHc 6aHk 4 PasmelieHne Ha MMBB 4 000.00 %
13 27 11 25 8 22 5
HOSA HOA aAek aek AHB AHB (beB
UHaeKkc kopnopaTUBHbIX Cnpaa O®3 46017 n Poccusa 30
o6nuraumii MMBE (RCBI) O61bem ToproB Ha MMBB, MNH. py6.
B Bupxa PMC  mPEMNO Cnpag O$346017 k Rus30 6.n.
O6beM, MIH. pyb. (NpaBasi LWkana) 10(
WHpeke RCBI (nesasi wkana) 25
90
1015 600 20 g
101.3 500 15 2 80
101.1 :gg 0 g
5 70
100.9 200 1 2 .
100.7 100
1005 iKY } } } MITEY } Lo 18 sHB 25 sHB 1 ceB 8 e 15 dpeB ; f f f f t t 60
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KopnopaTuBHbie o6nurauum

Jinaepbl pocta/nageHua*

YTM LleHa 3akp. HKO Lo noraw. O6oporT, pyb. Kon-Bo caenok W3meH. ueHsbl, %
OCT-206 25.61 97.5 34.28 449 3726798 8 1.43
TpaHcmauw-1 13.75 91 2.05 290 1811810 1 1.1
Co6uHb 01 12.3 100 29.92 819 2 000 000 2 1.01
PTK-NN3 4c 7.21 101.19 16.84 419 16 897 262 13 0.79
NHTerpad-2 10.62 100.8 20.81 1749 302402009 4 0.73
Xavinenalr ®1 13.26 100.1 14.67 413 19 665 530 6 0.60
PycCtaHa-6 7.62 100.3 0 1456 10 527 548 12 0.60
MaTtpuua®-1 14.96 99.3 21.26 665 3 800 088 4 0.51
HatypMpoa2 10.33 100.5 16.79 853 11 043 825 6 0.50
PeHnHc®-01 12.18 98.5 38.18 1140 4 140 150 14 0.46

YTM LleHa 3akp. HKO Ho noratu. O6oporT, pydb. Kon-Bo cAenok V3MeH. ueHbl, %
OMS3 - 4 06 1 98 0 743 160 740 3 -1.01
MwuHHecko-1 14.43 99.5 23.36 1030 368 150 1 -0.75
CMAPTC 03 17.3 98.5 51.76 958 3950 2 -0.71
TOAM-®unHO1 13.45 98.75 20.38 1030 10 879 000 3 -0.55
SHprc6Pec1 16.49 100 10.25 1434 100 000 1 -0.50
MOWA 02 7.96 100.55 35.02 1666 25 137 000 3 -0.45
LIYH 01 obn 11.01 100.51 35.73 1163 3 477 646 1 -0.39
lasnpomb 1 7.5 99.09 2.53 1443 52 127 250 8 -0.36
Meugeo®-01 10.21 100 23.01 1008 2 500 000 1 -0.35
ABTOGaHWH 13.66 99.98 17.81 587 22843725 6 -0.30

Jinpepbl no o6opoTy*

YTM LieHa 3akp. HKO [o noraw. O6opoT, pyb. Kon-so caenok W3MmeH. ueHbl, %
WHTerpa®-2 10.62 100.8 20.81 1749 302 402 009 4 0.73
Ounkcndun-1 11.42 94 37 1492 195 680 299 7 0.00
XK® BaHk-4 9.76 100.8 7.63 1701 155 233 600 4 -0.05
Yepkusoso1 9.27 99.55 17.22 1567 115 622 450 16 0.05
BoctCep®1 10.95 100.3 46.07 939 100 300 000 1 0.05
Cu6Tnk-606 7.89 100.15 31.4 1310 80 120 000 1 -0.25
mapoOrK-1 7.4 103.05 9.32 1596 79 191 419 17 0.02
WHTerpad-1 10.48 100.5 41.71 765 65 957 500 6 0.05
Fasnpomb 1 7.5 99.09 2.53 1443 52 127 250 8 -0.36
OCK ESC-01 5.97 102.35 13.74 307 51 175 000 1 0.05

MYHVILIVInaJ'IbeIe o6nuraymm
JNinpepbl pocta/napeHna*

YTM LleHa 3akp. HKO [o noraw. O6opor, py6. Kon-Bo cgenok WameH. ueHbl, %
AcTpaxaHb1 8.92 102 16.14 1037 102 000 1 0.49
BonrorpO6n 7.99 103.9 20.37 848 3575727 3 0.34
Tomck.06-4 7.86 98.76 10.96 1776 21528 250 1 0.15
KpacHoaKp 6.7 100.8 25.21 90 7 960 258 2 0.13
JNnneukO6n4 7.83 100.8 4.79 1616 403 200 1 0.12
ApO6n-02 7.04 102.2 15.06 139 245 280 2 0.10
KnpoeO6n 1 7.91 100.9 8.38 677 204 323 1 0.10
Yda-200406 7.73 102.95 19.51 475 113 245 1 0.10
Tomck.06-2 6.94 102 33.97 241 8 160 000 3 0.07
AkyT-05 06 6.45 100.3 5.7 66 2 401 371 7 0.05

YTM LieHa 3akp. HKO [o noraw. O6opor, pyb. Kon-so caenok W3meH. ueHbl, %
KOMW 78 06 7.71 106.99 22.74 2 473 491 084 1 -1.39
Hoscnb 306 8.15 109.01 12.11 881 436 020 2 -1.17
Yysawwns-04 7.98 108.6 47.63 772 10 424 514 1 -0.82
BopoHex062 7.62 109.85 21.37 855 5538 800 12 -0.36
KoctpomO64 7.65 103.7 21.04 391 1895 549 5 -0.29
KanyxO6n-2 8.21 101.82 16.96 1657 1017 182 1 -0.27
NlenO6n-206 7.29 122.5 24.18 1393 612 500 1 -0.24
Moc.o6n.48 6.73 108.95 6.63 797 1135670 2 -0.23
Bonrorp 01 8.09 102 7.18 519 816 000 1 -0.20
BenrO6 306 8.16 101.47 0 1365 24 885 985 13 -0.17

Jinpepbl no o6opoTy*

YIM LleHa 3akp. HKA Ho noratu. ObopoT, pyd. Kon-so caenok VIamMeH. LeHbl, %
BopoHexO063 8.15 107.5 12.36 1594 29615175 6 0.00
BenrO6 306 8.16 101.47 0 1365 24 885 985 13 -0.17
Tomck.06-4 7.86 98.76 10.96 1776 21 528 250 11 0.15
MTlop39-06 6.65 109.87 6.58 2714 17 372 063 5 0.02
YamypTus-1 8.27 100.15 11.01 682 13 806 173 4 -0.17
YyBawwus-04 7.98 108.6 47.63 772 10 424 514 1 -0.82
ApO6n-04 7.22 106.6 23.88 832 10 352 438 6 0.00
KasaHb0606 7.93 100.68 19.66 927 10 068 000 1 0.03
Moc.o6n.58 6.7 107 27.53 1140 8 188 029 5 0.00
Caxa(AkyT) 7.63 102.25 5.88 2248 8 180 000 1 -0.15

* - Mo utoram Toproe Ha MMBB
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WUTorn Topros KopnopaTtuBHbIMMU U permoHasibHbiMyu o6nnraumamm Ha MMBB* (09.02.2007)
JdoxoaHOCTb K

LleHa, % ot HKO, Uzm. noraweHuto, % O6GBem Topros,

HOMWHana pyb6. ueHbl, % roaoBbIX pyb6. MoraweHwne Odepra
TenekoMMyHUKauum
BnrTnkBT-3 102.75 16.77 0 7.52 0 30.11.2010
HOanbCB3206 102.80 17.22 0.19 7.92 515000 30.05.2012 02.06.2010
CnbTnk-606 100.15 31.62 0 7.89 0 16.09.2010 18.09.2008
YpCW cep07 101.45 34.29 0 7.77 0 13.03.2012 17.03.2009
LlentpTen-4 114.20 68.05 0 7.64 0 21.08.2009
HOTK-03 06. 102.27  38.82 0.03 7.29 6 262 327 10.10.2009 09.10.2007
HOTK-04 06. 103.88 15.78 -0.27 8.02 9324 000 09.12.2009
BaHkn
[asnpomb 1 99.09 2.72 0.21 7.44 14 892 500 27.01.2011
KUTdunbaHk 102.89 16.44 -0.18 8.55 14 887 897 18.12.2008
MKB 0206n 100.00 19.95 0.24 10.3 68 111  04.06.2009 06.12.2007
HOMOC 78 100.39  13.11 0 7.89 0 16.06.2009 18.12.2007
Poccenxb 2 101.58 18.28 0 7.55 10429 375 16.02.2011
PycCtaHa-3 100.17  40.50 0 8.21 0 22.08.2007
YPCABaHk 2 100.40 16.99 0 9.02 0 12.12.2008 15.06.2007
YPCABaHk 3 100.60 18.41 0.2 9.41 8063 100 04.06.2009
HedTb 1 ras
FA3MPOM A4 104.08 0.23 0.06 6.78 63 932925 10.02.2010
FA3MPOM A5 101.07 26.58 0 5.94 0 09.10.2007
FA3MPOM A6 100.70 1.33 0 6.75 0 06.08.2009
Tlykonn2o6n 100.85 17.08 0.25 6.92 10843986 17.11.2009
HIK UTEPA 101.06 18.70 -0.06 8.59 20200 07.12.2007
PyccHed1b1 91.75 15.71 -0.82 15.62 1097 900 10.12.2010 12.12.2008
YaomHedTnp 100.56 19.78 -0.03 9.44 1005400 01.09.2008
ToproBnsa
AnT3616 06 100.95 11.92 0 9.65 0 30.06.2009
OukcnduH-1 94.00 37.25 0 11.42 0 17.03.2011
EBpoceTb-2 99.95 20.22 0 10.54 0 02.06.2009 04.12.2007
KOMEWKA 02 99.10 20.26 0 9.52 0 15.02.2012 18.02.2009
MoHeTka®-1 99.00 26.68 0 12.45 3989700 14.05.2009 15.11.2007
MariuTt® 01 102.25 21.75 0.1 8.03 528 126 19.11.2008
Matepoud 2 103.20 14.78 0 8.47 0 14.12.2010
MeTannyprus
AmypmeT-01 101.75 45.11 0 9.03 0 26.02.2009
WHnpom 02 100.84 8.21 -0.14 9.13 13603850 15.07.2010 19.07.2007
Meuen 206 101.15 13.12 0.15 8.1 12156 000 12.06.2013 16.06.2010
PycAn®-38 100.05 29.00 0 7.29 1499750 21.09.2008
TMK-03 o6n 100.40 38.55 0 7.67 0 15.02.2011 19.02.2008
YTN3 0106 102.26 14.84 0.14 7.71 15626 738 16.06.2010 18.06.2008
YTN3 0106 102.54 42.16 -0.04 7.9 5970349 16.06.2010 18.06.2008
MawunHocTpoeHune
ABTOBA3 06 100.00 0.03 -1 1.69 114840 13.08.2008
FA3duH 01 100.70 0.47 -0.02 7.91 9537 409 08.02.2011 12.02.2008
MPKYT-0306 103.94 35.20 -0.15 7.66 2073 16.09.2010
OM3 -4 06 98.00 0.00 0.51 0.75 104 025 26.02.2009
MpomTp0106 99.96 11.22 0.25 9.8 76 382812 03.07.2008
YpanBar3¢2 100.40 34.33 0.12 8.63 20694 770 05.10.2010 03.10.2007
OHepreTuka
BawknpaH3s 100.25 10.69 -0.22 8.55 1000 09.03.2011 19.03.2009
M'mppoOrK-1 103.05 9.54 0 7.4 0 29.06.2011
Nenanepr01 100.37 33.42 0 8.07 0 19.04.2007
MocaHepro2 101.10 35.21 0 7.52 0 18.02.2016 23.02.2012
SCK ESC-02 103.45 11.53 0.14 7.14 20721036 22.06.2010
®CK ESC-03 100.45 12.06 0 6.94 0 12.12.2008
MyHuuunanbHbie
KanyxO6n-2 101.82 17.20 0 8.21 0 29.08.2011
JInneukO6N4 100.80 5.01 0 7.83 0 19.07.2011
Mlop39-06 109.87 6.85 0 6.65 0 21.07.2014
Ml op44-06 109.75 14.52 0.14 6.65 9488927 24.06.2015
Moc.obn.48 108.95 6.93 0.23 6.6 13104 001  21.04.2009
Moc.o6n.58 107.00 27.74 0.05 6.67 24 568 350 30.03.2010
Moc.o6n.68 107.50 28.11 0.05 7 9678975 19.04.2011
HoBcu60-05 101.27  13.51 0 7.65 0 15.12.2009
CamapO6n 3 101.15 0.00 0.13 7.46 36821030 11.08.2011

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.
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PBITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6nanraumi

FocyaapcTBeHHble o6nuraumm

LleHa
nocnegH. Pasmep
coenku, % Nam-e OoxoaH., OaTa OHen go Kon-Bo HKO, «kynoHa, [ata Bbinm.
Bbinyck OT. HOM. ueHbl, % % roa noraweHuss noraweHus caenok O6oporT, py6. py6. py6. Kyn.

OBP 04002 0.00 0.00 5.48 23.06.2009 858 0 0 0 0
OBP 04003 0.00 0.00 4.59 22.09.2009 949 0 0 0 0
O3 25057 0.00 0.00 6.07 20.01.2010 1069 0 0 4.66 18.45 25.04.2007
O®3 25058 0.00 0.00 5.64 30.04.2008 439 0 0 2.76 15.71 02.05.2007
O®3 25059 0.00 0.00 6.19 19.01.2011 1433 0 0 3.84 15.21 25.04.2007
O®3 25060 0.00 0.00 6.00 29.04.2009 803 0 0 2.54 14.46 02.05.2007
O®3 25061 0.00 0.00 6.13 05.05.2010 1174 0 0 1.43 13.35 02.05.2007
O®3 26176 0.00 0.00 0.00 20.11.2007 277 0 0 4.77 19.95 20.11.2007
O3 26177 0.00 0.00 0.00 20.11.2008 643 0 0 4.66 19.95 22.11.2007
O®3 26178 0.00 0.00 0.00 20.11.2009 1008 0 0 4.6 19.95 23.11.2007
O®d3 26198 0.00 0.00 6.41 02.11.2012 2086 0 0 171 60 04.11.2007
O®d3 26199 0.00 0.00 6.37 11.07.2012 1972 0 0 5.01 15.21 18.04.2007
O®3 27019 0.00 0.00 5.57 18.07.2007 152 0 0 8.22 49.86 18.07.2007
O3 27020 0.00 0.00 5.47 08.08.2007 173 0 0 2.47 49.86 08.08.2007
O®3 27025 0.00 0.00 5.19 13.06.2007 117 0 0 10.69 14.96 14.03.2007
O®3 27026 0.00 0.00 5.99 11.03.2009 754 0 0 12.46 17.45 14.03.2007
O3 28002 0.00 0.00 4.09 12.03.2008 390 0 0 42.74 49.86 14.03.2007
O3 28003 0.00 0.00 5.57 16.04.2008 425 0 0 33.15 49.86 18.04.2007
O3 28004 0.00 0.00 5.47 13.05.2009 817 0 0 25.48 49.86 16.05.2007
O3 28005 0.00 0.00 5.47 03.06.2009 838 0 0 19.72 49.86 06.06.2007
O3 46001 0.00 0.00 5.58 10.09.2008 572 0 0 17.81 24.93 14.03.2007
O®d3 46002 0.00 0.00 6.22 08.08.2012 2000 0 0 0.49 44.88 15.08.2007
O®3 46003 0.00 0.00 6.07 14.07.2010 1244 0 0 8.22 49.86 18.07.2007
O®3 46005 0.00 0.00 7.08 09.01.2019 4345 0 0 0 0
O®3 46010 0.00 0.00 7.09 17.05.2028 7761 0 0 0 0 13.06.2007
O3 46011 0.00 0.00 6.82 20.08.2025 6760 0 0 0 0 12.09.2007
O®d3 46012 0.00 0.00 7.04 05.09.2029 8237 0 0 2.61 7.03 03.10.2007
O3 46014 0.00 0.00 6.43 29.08.2018 4212 0 0 38.47 44.88 14.03.2007
O®d3 46017 0.00 0.00 6.52 03.08.2016 3456 0 0 0.47 21.19 16.05.2007
O®d3 46018 0.00 0.00 6.57 24.11.2021 5395 0 0 16.03 22.44 14.03.2007
O®d3 46020 0.00 0.00 6.84 06.02.2036 10582 0 0 0.38 34.41 15.08.2007
O3 48001 0.00 0.00 7.08 31.10.2018 4275 0 0 19.75 77.29 14.11.2007
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[oxoaHocTb K noratueHuo %
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