AOTK

EPOKEPCHMIA AOM

PBITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi 22 pekabpsa 2006 r.
HoBoctTu OCHOBHbIe MHANKAaTOPbI
3HayeHne n3m.
= CtaBka 1-ro kynoHa aebwoTHbix obnuraumii OO0 "MaTapcoH-UMHBecT", RUR/USD 26.2928 _ 0.0169
SPV-kKOMOaHMM po3HUYHOM ceTn "[MaTtapcoH", Ha 2 wmapa pyb6nen RUR/EUR 347065  -0.0276
ycTaHoBneHa B pa3mepe 10% rogosbix. [JoxoaHOCTb 3-neTHuMx 6ymar K EUR/USD 1.3200  0.0009
1,5-rogoson odepTe coctaBmna 10,38% ronoBbIX. usm. 6.n.
RCBI 101.16 2
= OAO "Ydumckoe MOTOPOCTpOUTENbHOE NpOn3BOACTBEHHOE MIACR 1 owe, % 481 9
# = Mockea 39, YTM % rog. 6.69 0
obbeanHeHnne" (YMMO, Yda) nonHocTbto pasmectuno obnuraumm 2-i RUS30, YTM % rog. 56 ’
cepun Ha 4 mnpa pybnen. Cnpoc coctasun 5,2 mnpg pybnen. Crtaska 1-ro UST10, YTM % rog. 4.55 4
KyrnoHa 3-NeTHuMX obnurauum yctaHoBneHa B pa3Mmepe 9,5% roaoBbIX. OcTaTku Ha k/c, Mnpa. py6. 13m. %
JoxoaHocTb K 1,5-rogoBoi odepte coctaBmna 9,73% ronoBbixX. no Poccuu 514.1 7.69
no Mockse 338.5 3.83
= " < o [eno3utbl 6aHKoB 83.7 -0.71
» CraBka 1-ro KkynoHa 4-netHux obnuraumn OO0 "Mapwuickun HIM3-
" < o O61bLem Topros, MIH. pyb6.
®uHaHc" 2-i cepumn Ha 1,5 mnpa pybnein onpegeneHa Ha ypoBHe 12% Evpra 5515 55719
roaosbIX. loxoAHOCTb K 1,5-rofosoi ocdepTe coctasmna 12,36% roaosbix. PMC 15104  -2557
PEMO 0 0.00
KopnopaTuBHble U MyHMLUMNaNbHble o6auraumm 0%3 1442 4.38
Kypcbl BantoT
B uerBepr koTupoBku pybneBbix obnurauni asuranucb 6e€3 eguHOMn
< RUR/USD (npaBas wkana)
TeHAeHUMM Ha (doHe BbICOKOMW aKTUBHOCTU ToproB. OCHOBHble TOProsble S5 EUR/USD (nesas wkana) RUR
o6opoTbl Nnpoxoamnu no bymaramMm BTOPOro swefnoHa. HeraTuBHoe BAMSIHUE 134 572
Ha PpbIHOK OKa3an pOCT CTaBOK Ha pblHKe MeX6aHKOBCKMX KpeauTOB. 270
CtaBku Bblpocnu ¢ 4% [0 5% roaoBbiXx HECMOTPS Ha AOCTAaTOYHO BbICOKWUM 132 ’
YPOBEHb IMKBUAHOCTN B 6aHKOBCKOM cermMeHTe. O6CTaHOBKA Ha BHELLHEM 1.3 %8
pblHKe 6blna CMOKOWMHOM, B OCHOBHOM 6n1arofaps OTCYTCTBUIO ABUXXKEHUS B 1.98 266
aMepuKaHCKMX rocbymarax. Bblweawasi BYepa CTaTUCTMKA MO 3SKOHOMMUKE ' 264
CLIA He cTana HeOXMAAHHOCTbI, MO3TOMY aMepuKaHCKME KasHavenckue 1.26 26.2
obs3aTtenbcTBa octanucb 6e3 apnxeHus. 1.24 —t—t—t—F—+—+—+—1 26.0
CyMMapHbIn 06beM TOpProB MO KOPMOPATUMBHBLIM M MYHMLUMMNANbHbIM 40kt 240kT  14wHos 4pek 22 fex

bymaram B ueTtBepr coctaBun 17,6 mnpa py6bnein, npotusB 25,9 mnpa
pybnen B npeablayLinin AeHb.

CerogHs Ha pbiHKe pyb6bnesBbix ob6nuraumii ycrnosums Ans pocta LeH
coxpaHsATca. B nepByto o4vepeab 6naronpusTHoe Bo3aencTteme 6ypert
OKa3blBaTb Bbicokas pybneBass AMKBUMAHOCTb W MNpPeACTOsILUME BbIXOAHbIE
HakKaHyHe KOTOpbIX MHBECTOpbl, CKOpee BCero, MnpeanoyTtyT MOMNOSIHUTb
ceBon noptdenn GymaramMm ana nosiyvyeHus KymnoHHOro goxoga. Momumo
3TOro, NoAAEpXMBaTb pbIHOK ByaeT pocT ueH pOCCUNCKMX eBpoobamrauunii.
lMepBMYHbIE pasMeweHus, 3arjlaHMpoBaHHbie Ha CerogHs He OKaxyT
3aMeTHOro B/IMSHMS Ha pbIHOK M3-3a He 6onbworo obvema, Bcero 3,8
Mnpa pybnen.

Cob6biTnA pbiHKa pybneBbix o6nurauuin Ha 6nmxaine oHN

OcTaTku Ha k/c, mnpa. py6.

Oenoauntbl
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OaTta Bbinyck CobbiTne 061bemM, MNTH py6
22 Apbart aHg Ko 52.36 78.54
BaHk XXun®uHaHc 1 31.54, OdpepTa 15.77
WHmapko 1 49.12, OcbepTa 49.12
KupoBckas o6n. 20.92 8.37
Mocobnras-duHaHc 53.9 53.90
Teepckon B3 3 46.12 46.12
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BTK PasmelueHne Ha MMBB 1 000.00
HacTtiowa PaswvelueHve Ha MMBB 1 000.00
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KopnopaTuBHble o6aurauum

Jinpepbl pocta/napeHna*

YTM LleHa 3akp. HKLO Ao noraw. OboporT, pyb. Kon-Bo caenok WM3MeH. UeHbl, %
BnrTnkBT-3 7.79 102.2 3.73 1440 260 610 2 3.08
MM3 01 7.92 101.25 15.73 943 11 224 839 2 1.25
MoTop®uH-1 11.99 100.2 29.92 819 953 956 2 0.60
HwuxJeHNHB2 12.52 100.4 0 910 514 992 11 0.58
Oro-arpo-1 13.98 100.57 18.13 122 800 770 4 0.57
tOrTpaHanT 0 93.5 0.05 180 1870 1 0.54
HIK 01 12.8 100 47.75 406 2 000 1 0.50
Apkapa-01 13.94 99.85 63.29 555 506 318 10 0.36
Jlykonn2o6n 6.94 1011 5.96 1062 6615678 5 0.35
HatypMpoa2 11.04 100 0.59 908 5467 048 2 0.30
YIM LieHa 3akp. HK4 Lo norawu. OboporT, pyb. Kon-Bo caenok W3meH. ueHsbl, %
Ctprllnz 01 -95.84 114 14.77 1225 174 742 3 -1.55
Baronmauw 1 10.22 104.8 0 546 54 680 2 -0.83
TexWHBCT-1 11.87 98 5.75 1617 2 028 600 2 -0.76
EBpocepBuc 14.82 99.26 0.73 362 9 926 1 -0.74
Kpuoren 02 9.97 100 43.54 565 1993 2 -0.70
Mwulr-® obn. 10.51 100.1 4.32 895 500 500 1 -0.69
AnT3616 06 9.92 100.45 46.06 922 1004 500 1 -0.64
Bantumop03 13.3 99.35 10.79 511 12 912 000 2 -0.55
MepecBeT-1 13.33 103.5 37.88 285 1 354 665 4 -0.47
MeTtap® 01 14.14 99.05 2.48 1267 752 780 3 -0.45

Jinpepsbl no o6opoty*

YIM LleHa 3akp. HKA Ho noratu. ObopoT, pyd. Kon-so caenok VIamMeH. LeHbl, %
MOWA 01 8.59 101.65 0 1461 139 538 475 2 -0.29
P>XA-0506n 6.78 100 26.86 763 100 000 000 1 0.00
MarnesnT 1 8.78 100.6 0 728 98 078 243 20 0.10
PycbbaHk-1 9.09 100.36 26.18 819 79 431 000 28 0.01
YpanCs3H4 7.18 102.4 13.41 315 77 687 365 12 0.24
Meuen 206 8.16 101.2 0.23 2 365 70 876 448 14 0.00
BnrTnkBT-2 7.78 101.01 3.59 1440 57 594 800 7 -0.14
HUKOCXUM 2 11.9 100.55 11.79 973 57 039 363 17 -0.15
Poccenxb 2 7.57 101.72 6.24 1518 53 475512 7 -0.01
BoctCepB®1 11.92 99.3 29.51 994 52 938 050 23 -0.25

MyHuuMnanbHble o6auraumm

Jinpepbl pocta/napeHna*

YTM LieHa 3akp. HKO [o noraw. O6opor, py6. Kon-Bo cgenok W3meH. ueHbl, %
HoBcn6O6n2 7.39 105.5 7.65 343 789 000 2 3.33
KoctpomO64 7.51 104.5 2.96 446 209 000 1 0.38
Mlop36-06 5.51 108.5 1.37 726 49 622 511 5 0.38
BonrorpO61 8.14 105.4 0 1274 843 245 2 0.19
Apocnasnb1 9.11 100.4 0.49 1092 11 238 297 2 0.18
XabapoBck6 7.31 100.85 5.92 1069 3 025 500 1 0.17
AcTtpaxaHb1 9.17 101.5 1.82 1092 35316 430 6 0.16
BawkopTt506 7.21 102.4 9.45 1049 8 192 000 2 0.15
Moc.o6n.68 7.01 107.75 14.3 1580 33 901 882 12 0.12
ApO6n-06 8.05 98.85 13.51 1580 6 047 120 4 0.10

YTM LieHa 3akp. HKLO Lo noraw. Obopor, pyb. Kon-Bo caenok W3MeH. ueHbl, %
Moc.o6n.38 6.38 102.99 37.07 241 27 095 096 14 -0.72
Benrop2003 8.81 106.25 20.33 495 622 217 2 -0.51
BenrO6 306 8.16 101.5 8.27 1420 6 041 480 3 -0.44
Ml op40-06 6.1 103.3 15.35 309 31983 062 4 -0.38
Moc.o6n.58 6.69 107.45 16.23 1195 124 383 543 9 -0.37
Moc.o6n.4B 6.74 109.5 17.48 852 111924 163 17 -0.36
KpacApck05 7.53 100.95 14.9 667 135 273 2 -0.35
Ml op29-06 6.18 105.38 4.38 532 2102 950 3 -0.30
HwxropO6n2 717 103.25 13.75 682 3 625 635 3 -0.28
Hoecun60-05 7.66 101.4 0.47 1090 3 503 253 4 -0.25

Jinpepsbl no o6opoty*

YTM LieHa 3akp. HKO [o noraw. O6opoT, pyb. Kon-so caenok W3meH. LeHbl, %
Moc.o6n.58 6.69 107.45 16.23 1195 124 383 543 9 -0.37
Moc.o6n.48 6.74 109.5 17.48 852 111924 163 17 -0.36
MTlop36-06 5.51 108.5 1.37 726 49 622 511 5 0.38
MTlop39-06 6.69 110.04 41.92 2769 48 258 740 28 -0.01
AcTpaxaHb1 9.17 101.5 1.82 1092 35316 430 6 0.16
Moc.o6n.68 7.01 107.75 14.3 1580 33 901 882 12 0.12
Ml op40-06 6.1 103.3 15.35 309 31983 062 4 -0.38
NlenO6n-206 7.5 122.5 3.07 1448 28 261 413 13 0.00
Moc.o6n.38 6.38 102.99 37.07 241 27 095 096 14 -0.72
KasaHb0206 8.21 100.6 19.45 111 25 155 000 3 0.09

* - Mo nToram Toproe Ha MMBB
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UTOrn ToproB KOpNnopaTMBHbLIMMU U pernoHanbHbiMu obnmraumsamm Ha MMBB* (21.12.2006)
OdoxoaHOCTb K

LeHa, % oT HKA, Usm. noraweHuw, % O6bLem Topros,

HOMMHana py6. ueHbl, % rogoBbIX py6. MoraweHue OdpepTa
TenekoMMyHUKauunm
BnrTnkBT-3 99.15 3.73 3.08 7.79 260610 30.11.2010
OanbCB3206 102.45 3.64 0.03 8.15 19768 234 30.05.2012 02.06.2010
CnbTnk-606 100.00 19.57 0 7.99 0 16.09.2010 18.09.2008
YpCW cep07 101.04 21.40 -0.04 8.05 505000 13.03.2012 17.03.2009
LleHTpTen-4 11450 46.88 -0.22 7.92 8 251 367 21.08.2009
HOTK-03 06. 102.10 22.10 0.1 8.13 5153052 10.10.2009 09.10.2007
IOTK-04 06. 103.20 1.97 -0.05 8.46 32006 042 09.12.2009
BaHku
[asnpomb 1 99.38 27.23 0.02 7.4 50310 395 27.01.2011
KNTdunHbaHk 101.00 1.10 0.15 9.66 343460 18.12.2008
MKB 0206n 99.90 3.99 -0.2 11.02 847 450 04.06.2009 06.12.2007
HOMOC 78 100.40 0.45 0 7.98 1114 440 16.06.2009 18.12.2007
Poccenxb 2 101.73 6.24 -0.01 7.57 53475512 16.02.2011
PycCtaHa-3 100.00 27.62 0.15 8.3 4509 755 22.08.2007
Cwunbakagem?2 100.35 1.64 0 9.57 0 12.12.2008 15.06.2007
Cwunbakagem3 100.60 3.68 0 9.54 0 04.06.2009
HedTb 1 ras
FA3MNPOM A4 104.40 28.60 0 6.75 1044 10.02.2010
FA3MNPOM A5 101.22  14.95 0 6.07 0 09.10.2007
FA3MNPOM A6 100.90 25.32 -0.1 6.72 1562410 06.08.2009
Tlykonn2o6n 100.75 5.96 0.35 6.94 6615678 17.11.2009
HIFK UTEPA 101.35 3.74 -0.25 8.71 2729500 07.12.2007
PyccHed1b1 99.20 1.52 0.12 9.87 7997690 10.12.2010 12.12.2008
YamHedTnp 100.45 5.21 0 9.53 0 01.09.2008
ToproBns
AnT3616 06 101.10 46.06 -0.64 9.92 1004 500 30.06.2009
Ounkcn®uH-1 94.00 23.06 -0.32 11.46 7063991 17.03.2011
EBpoceTb-2 99.30 4.49 0 11.34 4 635455 02.06.2009 04.12.2007
KOMEWKA 02 99.20 6.91 -0.01 9.43 1192356 15.02.2012 18.02.2009
MoHeTka®-1 99.35 10.26 0 11.78 0 14.05.2009 15.11.2007
Marunt® 01 102.05 7.42 0 8.32 0 19.11.2008
Martepou®d 2 103.45 0.51 0.05 8.42 124 200 14.12.2010
MeTannyprus
AmypmeT-01 101.55 30.07 0.05 9.17 2336 800 26.02.2009
MHnpom 02 101.10 45.15 0.03 8.8 21368946 15.07.2010 19.07.2007
Meuen 206 101.20 0.23 0 8.16 70876 448 12.06.2013 16.06.2010
PycAn®-38 100.30 17.95 0.1 7.06 2003 21.09.2008
TMK-03 o6n 100.35 26.35 0.02 7.74 1053885 15.02.2011 19.02.2008
YTrM3 0106 102.35 0.26 -0.05 7.99 4229836 16.06.2010 18.06.2008
YTrM3 0106 102.54 42.16 -0.04 7.9 5970349 16.06.2010 18.06.2008
MawunHocTpoeHue
ABTOBAS3 06 100.15  32.01 -0.07 8.7 376 061 13.08.2008 14.02.2007
FA3®uH 01 100.10 29.77 -0.1 8.65 35056 961 08.02.2011 12.02.2008
MPKYT-0306 103.90 21.79 0.1 7.63 3115840 16.09.2010
OMS3 -4 06 78.00 0.00 0 12.04 0 26.02.2009
MpomTp0106 99.70 44.88 0 10.21 0 03.07.2008
YpanBar392 100.43 19.98 0 8.93 0 05.10.2010 03.10.2007
AHepreTuka
BawknpaH3Bs 99.93 18.42 0 8.6 0 09.03.2011 19.03.2009
'mpopoOrK-1 103.32  37.50 0.03 7.35 1550250 29.06.2011
JleHaHepr01 100.43 17.69 -0.08 9.26 5018 505 19.04.2007
MocaHepro2 100.83  23.47 -0.07 7.61 2660314 18.02.2016 23.02.2012
®CK ESC-02 103.70  40.01 0 7.16 0 22.06.2010
SCK ESC-03 100.35 1.17 -0.05 7.05 401200 12.12.2008
MyHuumMnanbHbIE
KanyxO6n-2 101.90 4.01 0.1 8.18 16 060 681 29.08.2011
JInneukO6Nn4 100.75 32.45 0 7.86 0 19.07.2011
MTlop39-06 110.05 41.92 -0.01 6.69 48 258 740 21.07.2014
Ml op44-06 109.75  49.32 0 6.74 0 24.06.2015
Moc.obn.4B 109.90 17.48 -0.36 6.74 111924 163 21.04.2009
Moc.obn.58 107.85 16.23 -0.37 6.69 124 383 543  30.03.2010
Moc.obn.68 107.62 14.30 0.12 7.01 33901882 19.04.2011
HoBcu60-05 101.65 0.47 -0.25 7.66 3503253 15.12.2009
CamapO6n 3 100.90 7.29 0.3 7.49 5041073 11.08.2011

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.
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NNocynapcrBeHHble o6nuraumm

KoTupoBkn 6onbwmHctBa O®3 no mToram TOProB B 4YeTBepr CHU3WAUCL. HeratTmBHOE BAMSHME Ha PbIHOK
OKa3sblBas poCT CTaBOK MO MeX6aHKOBCKUM KpeauTaMm, KOTopble Bblpocan A0 5% Ha doHe 6onblioro cnpoca Ha pybnu.
Ha BHelwHMX pblHKax ob6CcTaHOBKa 6bisla CMOKOMHOM HaKaHyHe pPOXAECTBEHCKUX Mpa3gHWKoB. [aHHble MO 3KOHOMMWKE
CLUA He cTanu HEOXMAAHHOCTbI, MO3TOMY 3aMETHOro ABUXEHUS B CEKTOpe aMepuKaHCKux rocbymar He nocnegosano,
Ha cdoHe yero ocTanbHble ByMarm Takxe ocTaBanucb 6e3 ABMXKEHUS.

0O61beM ToproB Ha pbiHke O®3 21 coctaBun 1,44 mnpa pybnen npotme 1,38 mnpa pybnei B npeabiaywmn AeHb.

Ha aykuuoHe no npopaxe obnuraumin baHka Poccun (OBP) cepum 04003 cnpoc 6bin HM3KMM - 259,95 mnaH
pybnenn npu obbeme npeanoxeHus 10 mnpa py6bnei. Bblipyyka oT aykuumoHa coctaBuna 209,5 mnH py6nen.
CpepHeB3BelweHHasas uUeHa OBP-3 no wrtoram aykuuoHa coctaBuna 97,63% OT HOMMHanNa, 4YTO COOTBETCTBYET
poxoaHoctn 5,06% rofoBbIX.

CerogHs koTMpoBkM O®D3 MOryT HEMHOro noBbICUTbCA 6narogaps COXpaHeHuto MO3UTMBHOM O6CTaHOBKM Ha
BHELIHMX pblHKax W BbICOKOM py6s1eBOM NMMKBUAHOCTM B GAHKOBCKOM CEKTOpE.

Liena
nocnegH. Pasmep
caenku, % N3m-e OoxonH., LNaTa OHel oo Kon-Bo HKO, «kynona, [aTta Bbinn.
Bbinyck OT. HOM. ueHbl, % % ron noraweHns noraweHuss CAenok O6oporT, pyb. py6. py6. Kyn.

OBP 04002 98.90 -0.01 4.83 23.06.2009 915 3 7 377 803 0 0
OBP 04003 97.63 -0.03 5.06 22.09.2009 1006 6 209 477 384 0 0
O®3 25057 103.60 -0.14 6.25 20.01.2010 1126 12 302 924 997 11.56 18.45 24.01.2007
O®3 25058 100.51 -0.09 6.04 30.04.2008 496 9 16 347 937 8.63 15.71 31.01.2007
O®3 25059 99.79 -0.06 6.30 19.01.2011 1490 5 16 067 700 9.53 15.21 24.01.2007
O3 25060 99.52 0.02 6.16 29.04.2009 860 3 199 044 990 7.95 14.46 31.01.2007
O®3 26176 0.00 0.00 0.00 20.11.2007 334 0 0 1.64 19.95 20.11.2007
O3 26177 0.00 0.00 0.00 20.11.2008 700 0 0 1.53 19.95 22.11.2007
O®3 26178 0.00 0.00 0.00 20.11.2009 1065 0 0 1.48 19.95 23.11.2007
O®d3 26198 97.90 0.09 6.44 02.11.2012 2143 9 4 306 268 7.73 60 04.11.2007
O®3 27019 0.00 0.00 2.64 18.07.2007 209 0 0 42.46 49.86 17.01.2007
O3 27020 0.00 0.00 3.36 08.08.2007 230 0 0 36.71 49.86 07.02.2007
O®3 27025 0.00 0.00 5.72 13.06.2007 174 0 0 1.32 14.96 14.03.2007
O®3 27026 101.15 0.00 6.15 11.03.2009 811 2 2023 1.53 17.45 14.03.2007
O3 28002 0.00 0.00 4.81 12.03.2008 447 0 0 27.12 49.86 14.03.2007
O3 28003 0.00 0.00 3.16 16.04.2008 482 0 0 17.53 49.86 18.04.2007
O3 28004 0.00 0.00 5.75 13.05.2009 874 0 0 9.86 49.86 16.05.2007
O3 28005 0.00 0.00 5.74 03.06.2009 895 0 0 4.1 49.86 06.06.2007
O®d3 46001 103.80 -0.08 6.06 10.09.2008 629 3 4671002 2.19 24.93 14.03.2007
O®d3 46002 109.72 -0.12 6.33 08.08.2012 2057 8 98 783 101 31.32 44.88 14.02.2007
O®d3 46003 110.61 -0.08 6.23 14.07.2010 1301 7 68 377 488 42.46 49.86 17.01.2007
O®d3 46005 0.00 0.00 6.92 09.01.2019 4402 0 0 0 0
O®3 46010 0.00 0.00 7.15 17.05.2028 7818 0 0 0 0 13.06.2007
O3 46011 0.00 0.00 7.07 20.08.2025 6817 0 0 0 0 12.09.2007
O3 46012 0.00 0.00 6.98 05.09.2029 8294 0 0 1.51 7.03 03.10.2007
O®d3 46014 109.25 -0.05 6.45 29.08.2018 4269 7 31502741 24.41 44.88 14.03.2007
O®d3 46017 106.35 -0.08 6.52 03.08.2016 3513 13 200 990 527 8.38 21.19 14.02.2007
O®3 46018 111.75 -0.13 6.54 24.11.2021 5452 13 57 277 265 1.97 22.44 14.03.2007
O®d3 46020 102.80 -0.10 6.79 06.02.2036 10639 10 440 929 283 24.01 34.41 14.02.2007
O®d3 48001 104.80 -5.59 7.05 31.10.2018 4332 1 314 400 7.64 77.29 14.11.2007
O®d3 48001 0.00 0.00 6.84 31.10.2018 4353 0 0 3.19 77.29 14.11.2007
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