EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi

23 okTa6psa 2006 r.

HoBoctn

= CeTb MarasuHoB aetckmx ToBapoB OOO "baHaHa-Mama" 27 okTsa6ps
HayHeT pa3MmeweHue obnuraum Ha 1 wmnpa pyb6nen. Mo nNporHosy
opraHusaTopa cnpaseanuBas AOXOAHOCTb MO 0bnvraumMsM HaxoAuTCs Ha
ypoBHe 11,25-11,5% ropoBbix. Cpok obpaweHus obnuraunmin cocrtaBut 3
roga. MNMopyuutenem soictynut OO0 TA "Tpuan".

= QakTopMHroBas kKomnaHusa "EBpokoMMepu" ("pouka" kaszaxckoro 6aHka
"TypaHaneM") nnaHupyet AeblOTHLIM BbiNyck obnuraumii Ha 1 w™mnpa
py6neii.Cpok obpalleHns 6ymar coctaBuT 3 roaa.

= 000 "CamoxBan" 25 okTabpsa nnaHUpyeT HayaTb pasMeweHue
obnuraumn Ha 1,5 mnpa py6nen. OpraHmMsaTop NPOrHO3MpyeT AOXOAHOCTb
nebTHbix obnuraunn OO0 "Camoxean" K mojiyroparoguyHon odeprte B
11,25-11,6%.

= OAO '"ABmakomnaHus " UTair" nnaHupyetr pasMecTuTb TPETUN
obnuraumoHHbIi 3aemM Ha 2 mnpa pybnen go koHua 2006 roga. Cpeacrtsa
OT pa3MeweHnss 6yayT HanpaBneHbl Ha peduHaHCMPOBaHME TEKYLUNX
KpeaAnTHbIX 0693aTenbCTB.

KopnopatTuBHble U MyYyHULMNanbHble obnurauumn

B naTHMUY ABMXEHME KOTMPOBOK pybneBbix obauraumn He WuMeno
OAHO3HAYHOW  TEeHAEHLWMU. Haunbonbwmnm WHTEPECOM  WMHBECTOPOB
nonb3oBannce 6Hymarm BTOPOro-TpeTbero 3wesioHa, B TO BPeMsl KakK B
NnepBOM HUKaKMUX U3MeHeHUI He Habnwopanock. o Bcer BUAMMOCTKU, Takas
o6cTaHOBKa B NepBOM 3LesnioHe 6bina Bbi3BaHa CMOKOMHON 06CTaHOBKOW Ha
pblHKE BHELUHEero Aosra, rae MHBECTOPbl BO34EPXMBAKOTCA OT NpoBeAeHus
aKTUBHbIX onepauun nepes nybnukaumen ntoros 3acegaHns OPC CLUA. B
TO >Xe BpeMsl, 3aMeTHoe CHwxeHue pybreBON NMKBUAHOCTU U3-3a
NpoOBeAEHHbIX B MATHMLY HANOroBbiX BbIMJAT, He BbI3BAJI0 MACCOBbIX
npodax AonroeblXx 6ymar, 4To CBWAETENbCTBYET O AO0CTaTOYHOM 3anace
pybneii y 6aHkoB.

CyMMapHbii 06beM TOProB Mo KOPMOPaTMBHBIM WM MYHUUMNANbHBIM
6ymaram B MNSATHMLY HEMHOrO CHU3MACA WM coctaBun 8,1 mnpa pyb6nen,
npotus 9,3 Mnpa pybnen B npeablayWwmnin AeHb.

Ha pbiHke pybneBbix obnuraumini CerofHsi CyLeCTBEHHbIX U3MEHEHUN
HEe o0XuaaeTcsa Ha @OHe CMOKOMHOMW O06CTaHOBKM Ha pblHKE BHELUHEro
ponra. Topru, no Bceln BMAMMOCTW, O6yAyT MpPOXOAUTb MNPU HEBbICOKOM
aKTMBHOCTM YYaCTHMKOB, 4YTO CTaHET pe3y/bTaTOM CHMXeHus py6neson
JINKBMAHOCTM B 6GAHKOBCKOM CEKTOpEe M 3aTullbeM Ha BHELWHEM pblHKe
HakaHyHe 3acegaHuns ®PC CLUA no noBoay YYETHOWM CTaBKMU.

Cob6biTUA pblHKA pybneBbix o6nurauuin Ha 6nmxxkaine aHU
Aarta Bbinyck CobbiTne 061beM, MAIH py6
23 MNerr1 PasmelueHne Ha MMBB 1100.00
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KopnopaTuBHble o6aurauum

Jinpepbl pocta/napeHna*

YTM LleHa 3akp. HKLO Ao noraw. OboporT, pyb. Kon-Bo caenok WM3MeH. UeHbl, %
Moco6nras1 8.1 103.24 35.34 793 2 057 400 2 0.77
Oro-arpo-2 13.35 99.99 19.16 859 19 495 950 3 0.48
[T-T3L 306 10.41 100.4 0 546 6 634 318 24 0.35
CeBKab o6n 11.58 101.25 3.08 351 5568 750 14 0.35
Matepoukad 8.29 110.1 48.94 1300 31811192 12 0.27
Mpomce6-04 7.62 100.7 37.97 377 3021 000 1 0.22
Jlykonn2o6n 6.81 101.51 29.79 1124 1015 1 0.21
HOTK-02 06. 8.01 100.75 20.71 110 3726 860 6 0.20
XK® BaHk-2 9.04 99.8 36.56 1299 122 754 1 0.20
mMMocCrtp-2 9.85 101.6 9.14 1609 30 452 400 3 0.20
YIM LieHa 3akp. HK4 Lo norawu. OboporT, pyb. Kon-Bo caenok W3meH. ueHsbl, %
Yepknsoso1 9.5 99 32.98 1684 23 277 500 2 -0.90
OCT-206 14.45 99.43 57.25 566 497 590 2 -0.52
Nckntum-01 12.68 100.8 12.43 65 5040 1 -0.35
PycTekc 2 14.64 98.05 15.02 867 12 722 099 31 -0.31
BKM-®unH106 12.82 99.7 37.91 593 10 827 800 5 -0.30
CamapaAsuna 12.61 100.6 16.49 139 126 756 1 -0.29
TpaHcaapod 11.16 100.55 22.66 839 17 325 948 10 -0.24
BnrTnkBT-2 7.82 101 30.55 1502 1010 1 -0.23
3eHuT 106N 8.06 100.03 6.14 155 340 090 2 -0.22
PocTBepT1 8.99 100.5 36.44 949 5027 512 12 -0.21

Jinpepsbl no o6opoty*

YIM LleHa 3akp. HKA Ho noratu. ObopoT, pyd. Kon-so caenok VIamMeH. LeHbl, %
BawkupaH3e 8.44 100.25 4.32 1601 98 749 257 200 0.08
PocneyvaTtb1 10 100.44 45.23 55 87 142777 4 -0.16
MocaHepro2 7.61 100.79 10.48 3408 76 919 997 13 0.04
CAHOC-0206 4.35 105.87 43.01 1117 46 491 300 4 -0.12
IOTK-04 06. 8.49 103.1 10.64 1146 34 092 736 12 0.17
FA3MPOM A4 6.74 104.65 14.64 1209 33 480 092 15 -0.05
AnT3616 06 9.53 101.33 29.26 984 32621720 6 0.02
Matepoykad 8.29 110.1 48.94 1300 31811192 12 0.27
mMMocCTp-2 9.85 101.6 9.14 1609 30 452 400 3 0.20
IOTK-03 06. 8.33 102.5 3.58 1086 28 125 523 11 0.03

MyHuuMnanbHble o6auraumm

Jinpepbl pocta/napeHna*

YTM LieHa 3akp. HKO [o noraw. O6opor, py6. Kon-Bo cgenok W3meH. ueHbl, %
Ml op29-06 5.64 106.8 37.54 594 1666 080 1 0.56
BonrorpO6n 8.09 104.95 41.73 965 2691 150 10 0.24
Yysawwus-05 7.46 102 29.25 1689 718 080 2 0.20
Yda-200406 7.49 104 37.36 592 445 470 2 0.19
HoBcn6O6n2 6.98 106.88 18.22 405 373011 2 0.17
YyBawwus-03 7.06 100.87 2.16 175 2722 240 2 0.12
HwxropO6n2 7.13 103.8 47.69 744 5187 924 4 0.10
KOMMW 8B 06 7.65 99.6 111 3 331 996 1 0.10
KpacApck05 7.45 101.27 0.47 729 3038 100 1 0.07
Ml op44-06 6.76 110.06 32.33 3169 17 502 580 4 0.05
YTM LieHa 3akp. HKLO Lo noraw. Obopor, pyb. Kon-Bo caenok W3MeH. ueHbl, %
KOMW 78 06 7.73 107.65 49.32 2590 488 850 3 -1.06
BpsHck-02 9.36 100 3.71 716 114 024 000 2 -0.89
MTlop31-06 6.6 102.01 16.72 212 224 427 6 -0.62
NlenO6n-206 7.76 122.32 49.13 1510 2 446 2 -0.57
KOMMW 58 06 6.78 107.35 9.97 430 15908 810 7 -0.42
ApO6n-05 8.09 99.5 25.54 802 1151 215 2 -0.33
Mepmb 1 10.32 100.3 11.84 56 200 600 1 -0.30
AkyT-06 06 7.32 107.6 17.53 1301 418 564 1 -0.20
HorunHck-02 9.22 103 15.73 1036 3 090 000 1 -0.19
KasaHnb0206 7.72 101.15 2.47 173 252 875 1 -0.15

Jinpepsbl no o6opoty*

YTM LieHa 3akp. HKO [o noraw. O6opoT, pyb. Kon-so caenok W3meH. LeHbl, %
BpsiHck-02 9.36 100 3.71 716 114 024 000 2 -0.89
MTlop36-06 6.08 108 34.52 788 41 656 680 19 0.00
MTlop39-06 6.75 110.1 24.93 2831 28913 711 7 -0.05
HoBcn60-05 7.48 102 7.64 1152 23 481 595 4 0.05
Ml op44-06 6.76 110.06 32.33 3169 17 502 580 4 0.05
BenrO6 306 8.06 101.9 14.92 1482 17 323 000 12 0.00
AHAO-1 06 6.58 105.85 20.82 653 17 306 475 2 -0.05
YyBawwna-04 7.08 111.84 8.11 889 16 985 368 6 -0.01
KOMMW 58 06 6.78 107.35 9.97 430 15908 810 7 -0.42
BopoHex062 7.41 111.85 44.88 972 12 599 737 8 0.04

* - Mo nToram Toproe Ha MMBB
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UTOrn ToproB KOpNnopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (20.10.2006)
OdoxoaHOCTb K

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

HOMMHana py6. ueHbl, % rogoBbIX py6. MoraweHue OdpepTa
TenekoMMyHUKauunm
BnrTnkBT-3 102.47  31.67 0.13 7.68 274 968 30.11.2010
OanbCB3206 102.70 32.73 -0.19 8.18 10271 025 30.05.2012 02.06.2010
CnbTnk-606 100.40 6.24 0 7.76 0 16.09.2010 18.09.2008
YpCW cep07 101.15 7.13 0.1 7.97 5062500 13.03.2012 17.03.2009
LleHtpTen-4 114.72  23.44 0.03 -81.47 12669 389 21.08.2009 16.11.2006
FOTK-03 06. 102.47 3.58 0.03 8.33 28 125523 10.10.2009 09.10.2007
IOTK-04 06. 102.93 10.64 0.17 8.49 34092736 09.12.2009
BaHkun
[asnpomb 1 99.38 15.17 -0.01 7.4 2981350 27.01.2011
KNTdunHbaHk 100.53 35.96 -0.03 7.27 15069 958 18.12.2008 17.12.2006
MKB 0206n 99.90 38.18 0.02 10.73 79936 04.06.2009 06.12.2007
HOMOC 78 100.10 27.58 0 8.31 2003 16.06.2009 18.12.2007
Poccenxb 2 101.82  12.47 0.13 7.52 6206 100 16.02.2011
PycCtaHa-3 100.40 13.35 0 8.03 0 22.08.2007
Cwunbakagem?2 100.90 9.59 0 8.83 0 12.12.2008 15.06.2007
Cwunbakagem3 100.75 35.24 -0.05 9.5 14 491 163 04.06.2009
HedTb 1 ras
FA3MNPOM A4 104.70 14.64 -0.05 6.74 33480092 10.02.2010
FA3MNPOM A5 101.70 2.08 0 5.83 0 09.10.2007
FA3MNPOM A6 100.94  13.52 -0.14 6.74 108 002 06.08.2009
Tlykonn2o6n 101.30 29.79 0.21 6.81 1015 17.11.2009
HIFK UTEPA 101.55 36.06 0 8.44 2376270 07.12.2007
PyccHedTb1 101.37 31.93 0.08 8.67 5377873 10.12.2010 12.12.2008
YamHedTnp 100.056 12.75 0.03 9.03 1928 584 01.09.2008 01.12.2006
ToproBns
AnT3616 06 101.31 29.26 0.02 9.53 32621720 30.06.2009
Ounkcn®uH-1 98.25 7.35 0.15 9.94 78720 17.03.2011
EBpoceTb-2 100.20 38.19 0.03 10.26 517 187 02.06.2009 04.12.2007
KOMEWKA 02 99.60 13.82 -0.1 9.19 19713780 15.02.2012 18.02.2009
MoHeTka®-1 99.90 4544 0 11.07 515484 14.05.2009 15.11.2007
Marunt® 01 102.05 38.13 0.1 8.36 1124650 19.11.2008
Martepou®d 2 104.06 31.08 0.04 8.28 9525091 14.12.2010
MeTannyprus
AmypmeT-01 101.65 13.42 0.07 9.17 4414 503 26.02.2009
MHnpom 02 101.80 26.97 -0.05 8.36 1713648 15.07.2010 19.07.2007
MHnpom 03 100.80 43.68 0.1 9.27 4 587 568 18.05.2011 23.05.2007
Meuen 206 100.90 27.85 0.03 8.26 5902275 12.06.2013 16.06.2010
PycAn®-38 100.00 5.72 0 7.32 951 200 21.09.2008
TMK-03 o6n 100.40 12.85 -0.07 7.82 180 594 15.02.2011 19.02.2008
YTrM3 0106 102.36  31.49 -0.06 8.14 526 845 16.06.2010 18.06.2008
MawunHocTpoeHue
ABTOBAS3 06 100.50 16.38 0.15 7.18 1811680 13.08.2008 14.02.2007
FA3®uH 01 100.30 15.35 0.05 8.36 7019404 08.02.2011 12.02.2008
MPKYT-0306 101.85 6.94 0.15 8.29 5092602 16.09.2010
OMS3 -4 06 99.99 0.00 0 0 0 26.02.2009
MpomTp0106 99.90 28.32 0 10.04 0 03.07.2008
YpanBar392 100.70 4.10 -0.05 8.8 1444 684 05.10.2010 03.10.2007
OHepreTuka
BawknpaH3s 100.17 4.32 0.08 8.44 98 749 257  09.03.2011 19.03.2009
'mppoOrK-1 103.25 23.75 0.02 7.39 23872329 29.06.2011
JleHanHepr01 101.00 0.28 0 8.32 1213010 19.04.2007
MocaHepro2 100.75 10.48 0.04 7.61 76 919997 18.02.2016 23.02.2012
®CK ESC-02 104.10 25.99 0 7.08 13014 582 22.06.2010
®CK ESC-03 100.54  24.51 0 6.93 10 054 000 12.12.2008
MyHuumMnanbHbIe
KanyxO6n-2 102.00 10.84 -0.05 8.22 2446 800 29.08.2011
JInneukO6N4 100.84 18.95 0 7.83 0 19.07.2011
MTlop39-06 110.15 24.93 -0.05 6.75 28913711 21.07.2014
Ml op44-06 110.00 32.33 0.05 6.76 17 502 580 24.06.2015
Moc.obn.4B 110.20 26.22 0 6.71 0 21.04.2009
Moc.obn.58 107.83 3.49 -0.03 6.75 8 085405 30.03.2010
Moc.obn.68 107.95 43.89 0 7.03 0 19.04.2011
HoBcu60-05 101.95 7.64 0.05 7.48 23481595 15.12.2009
CamapO6n 3 100.81 13.33 0.09 7.58 3429571 11.08.2011

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

"Bpokepckuin gom OTkpbITHME", www.bdopen.ru, Ten. (495) 232-9966, e-mail: research@open.ru



AOTK

EPOKEPCHMIA AOM

PBITHE
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NNocynapcrBeHHble o6nuraumm

B naTHMUY Ha pblHke O®3 ueHbl ABUranncb 6e3 eAnHON TeHAEHUMU, NPU 3TOM U3MEHEHWS KOTUPOBOK 6blin
He3HauuMTeNbHbIMU. AKTMBHOCTb TOPrOB HaxoAunacb Ha CpeAHEeM YpPOBHE HECMOTPS Ha CYLECTBEHHON CHUXEeHue
py6neBoii JNIMKBMOHOCTM B 6GaHKOBCKOM CEKTOpe B pe3y/sbTaTe MpoBeAeHWs B MNSATHULY BbiMaTbl
[o6aBneHHy0 CTOMMOCTb. [MoAAepKKy pbIHKY OKasano yKpensieHue pybns oTHocutenbHo gonnapa CLUA Ha doHe

ocnabnexus aMepMKaHCKOVI BasllOTbl K €BPO.

0O61beM ToproB Ha pbiHke OD3 B nNATHUUY cocTaBun 487 MnH pybnen npotme 1,33 mnpa pybnen aHeMm paHee.
CerogHs Ha pblHke O®3 3aMeTHbIX W3MEHEHUA He OXWuAaaeTcs, No BCen BUAMMOCTUM PbIHOK MNPOAOIXUT
KonebaTbCsa Ha TEKYLWNX YPOBHAX. AKTUBHOCTb MHBECTOPOB byAeT caepXxuBaTb CHM3MBLUAACS pybneBas AMKBUAHOCTb U

oxungaHue ntoros 3aceganma OPC CLLUA no noBoay y4eTHOM CTaBKM, KOTOPOE COCTOMUTCS Ha 3TOM Heaene.

Hanora Ha

LleHa
nocnegH. Pasmep
coenku, % N3m-e [oxogH., [NaTa OHen po Kon-Bo HKO, «kynowa, [ata Bbinn.
Bbinyck OT. HOM. ueHbl, % % roa noraweHuss noraweHus caenok O6opor, pyb. pyb6. pyb6. Kyn.

OBP 04002 0.00 0.00 4.59 23.06.2009 977 0 0 0 0
OBP 04003 99.38 0.04 4.09 22.09.2009 1068 1 4 968 785 0 0
O®3 25057 104.31 -0.04 6.07 20.01.2010 1188 10 109 522 133 17.44 18.45 25.10.2006
O3 25058 0.00 0.00 5.54 30.04.2008 558 0 0 13.64 15.71 01.11.2006
O3 25059 100.08 0.00 6.22 19.01.2011 1552 13 25288 814 14.37 15.21 25.10.2006
O®3 25060 99.98 0.02 5.94 29.04.2009 922 1 4998 850 12.55 14.46 01.11.2006
O3 26175 0.00 0.00 6.85 20.11.2006 31 0 0 18.25 19.95 20.11.2006
O®3 26176 0.00 0.00 0.00 20.11.2007 396 0 0 18.2 19.95 21.11.2006
O®3 26177 0.00 0.00 0.00 20.11.2008 762 0 0 18.09 19.95 23.11.2006
O®3 26178 0.00 0.00 0.00 20.11.2009 1127 0 0 18.03 19.95 24.11.2006
O®3 26198 98.00 -0.10 6.41 02.11.2012 2205 3 8862310 57.53 60 04.11.2006
O3 27019 0.00 0.00 4.63 18.07.2007 271 0 0 2548 49.86 17.01.2007
O3 27020 0.00 0.00 4.74 08.08.2007 292 0 0 19.72 49.86 07.02.2007
O3 27025 100.76 -0.04 5.12 13.06.2007 236 1 70 532 7.1 17.45 13.12.2006
O3 27026 0.00 0.00 6.04 11.03.2009 873 0 0 7.6 18.7 13.12.2006
O3 28002 0.00 0.00 5.42 12.03.2008 509 0 0 10.14 49.86 14.03.2007
O®3 28003 0.00 0.00 3.82 16.04.2008 544 0 0 0.55 49.86 18.04.2007
O®3 28004 0.00 0.00 6.00 13.05.2009 936 0 0 42.74 49.86 15.11.2006
O®3 28005 0.00 0.00 5.99 03.06.2009 957 0 0 36.98 49.86 06.12.2006
O®3 45001 0.00 0.00 3.37 15.11.2006 26 0 0 445 6.23 15.11.2006
O®3 46001 105.11 -0.09 5.44 10.09.2008 691 1 71475 10.14 24.93 13.12.2006
O®3 46002 110.63 0.11 6.21 08.08.2012 2119 2 15488 16.03 44.88 14.02.2007
O®d3 46003 111.70 -0.04 6.04 14.07.2010 1363 7 23653809 25.48 49.86 17.01.2007
O®3 46005 0.00 0.00 7.00 09.01.2019 4464 0 0 0 0
O®3 46010 0.00 0.00 7.98 17.05.2028 7880 0 0 0 0 13.06.2007
O®3 46011 0.00 0.00 7.07 20.08.2025 6879 0 0 0 0 12.09.2007
O3 46012 0.00 0.00 7.19 05.09.2029 8356 0 0 0.31 7.03 03.10.2007
O®3 46014 109.68 0.00 6.43 29.08.2018 4331 4 24 748 113 9.12 44.88 14.03.2007
O®3 46017 106.74 -0.01 6.51 03.08.2016 3575 7 43284714 16.03 22.44 15.11.2006
O®d3 46018 111.90 0.03 6.56 24.11.2021 5514 11 246 228 244 9.63 23.68 13.12.2006
O®3 46020 103.00 0.10 6.77 06.02.2036 10701 2 229690 12.29 34.41 14.02.2007
O3 48001 104.90 -0.33 7.29 31.10.2018 4394 1 12588 74.08 79.78 15.11.2006
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KpuBaa poxoaHocTu o6auraymin 1-ro swesnioHa
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aHaNInUTUK No MeTannyprum

NHdopmaums, coaepxallascs B AaHHOM 0630pe, npefHa3HavaeTcss WCKIUYUTENbHO AN CBEAEHUS KMEHTOB KOMMaHWW, Mpu 3TOM
OHa HOCUT cyry60 MHGOPMaLIMOHHbLIN XapaKTep U He SIBNISIETCA NpeasioXXeHNeM O MOKYMKe WM npoaaxe LeHHbix 6ymMar. HecMoTpsa Ha
TO, YTO CBeAEHWs, NMpeacTaBieHHble B AaHHOM 0630pe, 6blin 0TobpaHbl TwaTenbHbIM 06pa3oM, «bpokepckuit noM OTKpbITME» HEe
npeTeHAyeT Ha MOJIHOTY M TOYHOCTb MPEeAOCTaBNEeHHbIX AaHHbIX. KpoMe Toro, KoMmnaHusa He 6epeT Ha cebs obsizaTenbcTBa perynsipHo
06HOBNATbL MHMOPMaLNIO, KOTOpasi CoOAEPXKMUTCS B 0630pe UM UCNPaBNATb BO3MOXHbIE HETOYHOCTU. /AHanNUTUYECKUA otaen Ten 232-
9966, mail: research@open.ru.
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