EPOKEPCHMIA AOM

AOTKPbITHE

E>xeqHeBHbIA 0630p pbiHKa py6neBbix o6namraumi 24 aBrycrta 2006 r.
Hosoctu OCHOBHbIe MHANKAaTOPbI
3HauyeHve n3Mm.
= OAO "BonratenekoMm" nnaHupyetr 12 ceHTsbps HayaTb pasMeleHue RUR/USD 26.7614 _ 0.0650
obnuraumnin 4-i cepum Ha 3 mnpg pybnen. RUR/EUR 34.2599 -0.1171
EUR/USD 1.2781 -0.0014
= OAO "LleHTpanbHbiit Tenerpad" noracuno 3-neTtHue obnuraumm 1-i v3u. 0.0
cepum Ha 500 mnH py6bnen n Bbinnatuno 19,945 mnH pybnen B cuet ;?f(':mﬂe%% 101'23 15
rnoraweHms nocneaHero KynoHa atmx obnumraumii. C y4eTom noralieHms Ha Mocksa 39, YT’M%rO/:L. 69 1
oaHy obnurauumto 6bin0 BbinnaveHo 1 Toic. 39,89 py6ns. RUS30, YTM % rog. 5.87 3
UST10, YTM % rog. 4.81 0
= OAO "AKLNOHepHas KOMMaHus "O3HA" (npousBoauTenem Ocrarku Ha Kic, Mnpa. py6. M. %
HedTerasoBoro o60opyAoBaHua ans TOMN/IMBHO-3HEPTreTUYECKOro no Poccum 386.2 8.45
KOMMneKca.) mnaHuWpyeT B 4YeTBepTOM kBapTane 2006 roga pasMecTUTb no Mockse 2r4.9 943
NeboTHbLIN BbINyck obnuraumit Ha 500 MnH py6neit. Cpok o6palieHus flenoaurei Batikos 3371 EN
O61bem Topros, MIH. pyb6.
LeHHbIX 6ymar coctasuT 3 roja. Evpra 1574 =57
PMC 9798  63.25
» OO0 "Mwupakc 'pynn" BbiIkynuio B paMkax odeptbl 7% obnuraumin 1-n PEMO 0 0.00
cepun obbemoM ammccum 1 mnpa pybnen. Bbikyn 6ymar npoxogun no 003 1606 40.26
HOMWHanNy, KoTopbln cocTaenseTr 1 TbiCc. pybnen. Bcero ammuteHTOM 6bINO Kypcbi BanioT
BblKynneHo 72,5 Tbic. 6ymar Ha 72,51 MnH pybnei.
RUR/USD (npaBas wkana)
usD EUR/USD (neBas Lukana) RUR
KoprnopaTuBHble U MyHMLUMUNaNbHble o6auraumm 13 27.4
B cpeny koTupoBku pybnesbix obnurauuii ABUHYNUCb BHWU3, BCNea 3a 108 27.2
BHELWHWMWN AONrOBbIMWU pPbIHKAMWU. TTPUYMHON AN CHMXKEHUS LEH Ha pbIHKE
eBpoobnuraunin ctano 3aMensieHme pocrta LeH aMepuKaHCckux rocbymar Ha 1.26 27.0
¢doHe noBblweHnsa NHONALMOHHBIX onaceHui B CLUA, yTo cnpoBoumpoBano
CHWMXeHne ueH bymar pasBuBaloWMXCst CTpaH. NMOMMMO 3TOr0 MO3UTUBHOE 124 26.8
HaCTpOEeHMEe WHBECTOPOB MO MNOBOAY JAajibHeWWero ykpennaeHus pybns B T R B
YMEHbLWMWAOCL, 4YTO TaKXe HeraTMBHO OTpa3uiocb Ha pybnesbix 6umoH 27 wion 17 mon 4 asr 24 ar
obnuraumax. TeM He MeHee, COXPAHSIOWMNCA U3OLITOYHbIN YpPOBEHb
pybneii B 6aHKOBCKOM CUCTEME W HU3KUIM YPOBEHb CTaBOK Ha OcTaTku Ha K/c, Mmnpa. py6.
Mexx6aHKOBCKOM  pblHKe yAepXumBanu KoOTMpoBkn 6ymar oT 6onee Poccus flonoanTs! wnpa.
3HAUYUTENBbHOrO0 CHUXeHus. O6beM TOproB MO KOPMOPATMBHBIM U % MIACR 1 fieHb, %

MyHUUMNanbHbIM 6yMaram B cpeay coctasun 11,5 mnpg py6bnen npotus 7,8 20 7%6'
mMnpa py6. AHeMm paHee. 15 W 600

CerogHss BO3MOXHO MNPOAO/DKEHME  CHUXEHUS UeH pybnesbix 500
obnuraumn Bcnen 3a KOTMPOBKaMM AOArOBbiX 6yMar Ha BHELWHMX PbIHKaXx, 10 /\«.,\_/‘\/\/\-\.v\//\/v 400

o o o 300
OAHAKO cCoXpaHArwnnca n36bITOK DYGHEVI B 6aHKOBCKOM cucTeme 6Y£I,ET

5 200
yYOEPXNBATb PbIHOK OT 3aMETHOI0 CHMXXEHUA. 100

0 T T T T T T T T i 0
6uioH 27 mioH 17 mon 4 aer 24 aBr

Cob6biTUA pblHKa pybneBbix o6nurauuin Ha 6nnmxxkaine aHU

Bbinyck Cob6biTne
24  TKBaHk 1 Boinnata no 1-my kynoHy Ctaska kynoHa: 10.5% rogosbix Cnpaa Poccus 30 u US Treasures 10
Al'poCoto3 1 Beinnata no 1-my kynoHy Ctaska kynoHa: 13.28% rogosbix
Mapun On 31005 Bbinnata no 1-my kynoHy CtaBka KynoHa: 8.25% rogosbix Cnpoa Rus30 k UST10 ?'3'15
Ces lopog 2 Beinnata no 6-my kynoHy CtaBka kynoHa: 15.6% rogoBbix
BawkupaHepro 2 Bbinnata no 5-my kynoHy CtaBka kynoHa: 9.5% rogoBbix 125
TBepckas 06n. 2 Beinnata no 11-my kynoHy Ctaska kynoHa: 16.9% rogosbix
ApgamaHT-PuH 2 Beinnata no 1-my kynoHy CtaBka KynoHa: 11.25% rogoBbix 115
MHkom-Jlaga 1 Bbinnata no 7-my kynoHy Ctaska KynoHa: 17% rogosbix
Tomck 34001 Beinnata no 6-my kynoHy Ctaska kynoHa: 12% rogoBbix 105
Morawexue 30% HomuHana obnurauyui
CTonuyHble racTp. PasmelleHne Ha MMBB obnurauumn ; ; . . . ; — 95
26 9 23 7 21 4 18
Maun NOH WIOH uon uwon aBr aBr
NHaekc kopnopaTUBHbIX Bnavkaiwne odepTbl M NorawieHus 06beM Topros Ha MMBB, MH. py6.
o6nuraunin MMBB (RCBI) Linew Ao m Eupxa PIC  mPEMO
OBbem, Mk, py6. (npasast wkana) Bymara Oox-Tb LleHa HKO noraweHus/
Vrpexc RCBI (nesas uikana) Ry TORIA-T 7079 10010 65.97 od)egmb' 20
101.3 500 9PKO-01 06 10.58 99.90 36.6 14 15
1014 400 Bantumop01 11.00 100.00 2.1 14
@uHkoHmp 1 10.90 100.00 24.36 14 10¢
100.9 300 Medeedb® 1 7.16  100.30 28.77 15 5
100.7 200 ALBK-UHB 1 11.65  100.10 27.37 16 5 ;{
MpkO6n1-a02 549 100.21 125 16 s
1005 100 PycTekcTnn 2.82 10095 82.41 21 AEmEEES-E=nmn=sBBsl=NE ,
100.3 DahuelIEENRESTARTRESEMASEAM EKATRRRANRREY OunaHc-02 8.35 100.00 36.29 22 26won  2aer 9aer  16asr  23aer
Suwon 26mon 1dwon 3amr 23 aer OTK-01 06. 9.48  100.30 61.64 23

Kypcus — ogpepTa.
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KopnopaTuBHble o6aurauum

Kenp-01
YTN3 0106
KOMEWKA 02
HKHX-04 06
MxABTO0-01
Omena 01
YpanCs3H5
PycCtaHg-3
YpanCs3H4
P>X0-0306n

Pyclpoa-4
HosYepem 2
Oro-arpo-1
OanbCB3306
MepecBeT-1
MKLIB-01
HwxNeHnNHB2
MapTta®un 2
PycTekc 2
Nckntum-01

OMS3 - 4 06

PCK ESC-02
Poccenxb 2

PCK ESC-03
YpanBar3$2
YpanCB3WH4
Meuen 206

LienTtpTen-4
MPKYT-0306
mMMocCTp-2

YTM
8.08

8.04
11.66
14.79

7.69

7.29
6.77
YIM

13.86
14.18
13.21

8.23
13.45
12.96
11.78
13.18
14.78
13.71

8.57
-35.19
8.56
10.54

Jinpepbl pocta/napeHna*

LleHa 3akp. HKO Mo noraw. Obopor, pyb.
102 14.16 408 5150 000
102.6 16.4 1393 3853125
99.35 0 2 002 5961 488
104.85 38.87 2042 10 487 096
99.65 47.2 203 24 407 312
104 24.16 406 1040
102.49 31.47 603 35 854 500
100.25 0 364 49 123
103.15 30.38 435 52 246 497
104.85 17.57 1197 2079
LleHa 3akp. HKL Ho noratu. OboporT, pyb.
100.51 3.06 265 1005 100
99.06 9.53 608 4754 920
101.39 44 .4 242 2636 478
101 18.14 1015 21 202 850
104.75 23.97 405 1047 500
101.05 46.23 249 4 849 440
101.15 22.08 1030 24 276
99.21 24.79 1201 651 981
97.7 58.34 925 1474 275
101.2 27.62 123 977 593

Jinpepsbl no o6opoty*

LleHa 3akp. HKA Ho noratu. OboporT, pyb.
100.1 67.93 918 133 069 791
103.8 12.88 1399 99 582 552

100.75 0 1638 72 870 380
100.25 13.23 842 64 350 499
100.65 35.86 1504 54 351 594
103.15 30.38 435 52 246 497
100 14.5 2 485 49 411 690
114.2 1.51 1094 42 995 868
101.2 36.64 1485 40 486 410
101.2 48.21 1667 40 433 490

MyHuuMnanbHble o6auraumm

AxkyT-10 06
Ml op47-06
Benrop2003
NlenO6n-206
BopoHexO6n
ApO6n-04
Mlop38-06
Hoecub 306
NuneukO6n4
KoctpomO64

BopoHex063
Hoecn606n2
HoBcn60-05
Yysawwna-05
Moc.o6n.68
ApO6n-03
Hoscnb 206
YyBawus-04
Mlop39-06
Ml op36-06

AxkyT-10 06
Mlop39-06
Moc.o6n.68
KoctpomO64
Bonrorp 01
Mlop36-06
Hoecn60-05
Ml op44-06
HoBcub 306
Ml op47-06

* - Mo nToram Toproe Ha MMBB

YTM
6.46

7.21
7.09
8.08
6.08
7.88

7.33
5.15

Jinpepbl pocta/napeHna*

LleHa 3akp. HKO [lo noraw. O6opor, py6.
109.7 21.04 664 39 288 779
111 7.12 979 6 748 486
109.5 44.49 615 3285000
122.55 26.87 1568 306 375
107.5 24.93 479 849 250
107.3 27.42 1007 1331900
113.4 15.89 1586 2 249
113.15 14.96 1056 12 038 987
100.9 6.32 1791 1009 000
106.5 23.34 566 26 507 304
LieHa 3akp. HKLO [o norauw. O6opor, pyb.
107.31 14.32 1769 2 146 200
107.2 30.24 463 195 104
101.41 15.78 1210 15740 171
99.85 16.78 1747 2001
107.47 29.59 1700 34 725 226
101.1 22.32 86 24 770
101.5 25.64 106 1937 635
112.3 50 947 480 644
109.65 9.04 2889 38 232 384
108.55 18.63 846 19 810 675

Jinpepsbl no o6opoty*

LieHa 3akp. HKO [o noraw. O6oporT, pyb.
109.7 21.04 664 39288779
109.65 9.04 2889 38 232 384
107.47 29.59 1700 34 725 226
106.5 23.34 566 26 507 304
102.8 9.04 694 21692 100
108.55 18.63 846 19810675
101.41 15.78 1210 15740 171
109.58 16.44 3227 12 236 818
113.15 14.96 1056 12 038 987
111 7.12 979 6 748 486

Kon-Bo caenok
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N3MeH. ueHbl, %
2.20
1.28
0.56
0.53
0.50
0.49
0.38
0.35
0.34
0.29

N3MeH. LUeHbl, %
-1.46
-0.94
-0.78
-0.74
-0.71
-0.59
-0.54
-0.52
-0.50
-0.44

N3MeH. ueHbl, %
-0.01
-0.19
0.25
-0.10
-0.04
0.34
0.00
-0.09
-0.05
0.21

M3meH. ueHsbl, %
4.48
2.49
1.15
0.96
0.61
0.47
0.24
0.13
0.10
0.09

N3meH. ueHsbl, %
-0.55
-0.48
-0.24
-0.20
-0.17
-0.15
-0.13
-0.09
-0.06
-0.05

N3MeH. LeHbl, %
4.48
-0.06
-0.17
0.09
-0.01
-0.05
-0.24
-0.02
0.13
2.49
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UTOrn ToproB KOpNopaTMBHbLIMMU U pernoHanbHbiMu obnmraumamm Ha MMBB* (23.08.2006)

C3Tenek306
CMAPTC 03
TaTtTenekom
LleHTpTen-3
LeHntpTen-4
KOTK-02 06.
KOTK-03 06.
BaHku

3eHuT 106n
POCBAHK-1
PycCraHg-3
XK® baHk-2
[Oo6biBalowme
FA3MPOM A3
FA3MPOM A5
FA3MPOM A6
Tlykonn2o6n
HIK UTEPA

INlekras NPOMBbILWIEHHOCTb

Bantumop01
KpBocTt-NHB
Oro-arpo-1
PycTekcTtun

MeTannyprus
Meuen TO-1
MeyenCr1o6
OMK 1 06
PycAn®-28
TYM 0206n.
YTN3 0106
MawunHocTpoeHue
ABTOBAS3 06
MxABTO-01
Mul-® obn.
OMS3 - 4 06
dHepreTuka
bawkunpaH2s
JleHaHepr01
CepandH-1
SCK ESC-01
MyHuuunanbHbie
KOMW 78 06
JNlenO6n-306
Mlop39-06
Moc.o6n.48
Moc.o6n.58
HwxropO6n1
Hoecunb 206
Hoecnb606n2
ApO6n-03

LleHa, % ot
HOMMWHana
TenekoMMyHUKaLumn

102.20
100.15
102.35
100.30
114.30
100.70
101.82

99.95
101.21
99.90
99.85

101.05
101.95
100.80
101.46
101.11

100.00
101.30
101.39
100.60

92.00
100.05
102.00
100.70
100.00
101.30

101.11

99.15
100.85
100.11

99.03
101.00
100.75
102.75

108.10
129.00
109.72
110.65
107.71
101.11
101.63
107.72
101.25

21.03
54.47
4.90
53.80
1.51
4.03
40.91

33.32
2.03
0.00

23.05

7.1
27.83
2.48
18.27
20.57

2.16
56.71
44.40
83.44

10.25
13.56
19.16
20.82
21.90
16.40

1.76
47.20
22.15
67.93

47.11
35.10
50.05
15.43

30.25
25.15
9.04
8.74
28.97
6.79
25.64
30.24
22.32

* - Hanbonee NUKBUAHLIMWU BbIMYCKaMW.

NU3am.
HKQO, py6. ueHbl, %

0
0.12

0.05
-0.09
0.12
0.13

0.35
0.05

-0.14
0.04
0.04

-0.78
0.1

0.1
-0.4

1.28

-0.11

0.5
-0.15
-0.01

[oxoaHOCTb K
noraweHuro, %
rogoBbIX

7.92
11.62
8.52
6.62
-35.19
8.81
9.23

8.23
6.75
8.3
8.8

5.51
5.85
6.81
6.83
8.96

1.01
9.03
13.21
5.67

8.96
5.52
8.07
7.69
9.88
8.08

7.16
11.66
9.74
9.46

11.88
8.81
9.19
6.69

7.76
7.62

6.9
6.79
6.97
6.05

6.9
7.51
7.23

O6bem Topros,

pyb6.

0

20 054

0

1003 500
42 995 868
6 466 668
8 924 388

49123
79 920

0

0

1989 270
2232900
718 143

0
0
2636478
7 381 096

0

0

8 430 480
3014

0
3853125

9 115 344
24 407 312
1007 000
133 069 791

0
10 074 500
0
0

0

0

38 232 384
552 656

4 848 513
0

1937 635
195 104

24 770

Kon-Bo
caenok

w - O =0

N Y=

ANDMOO

-
o @ © O O wo

N2 000~NW

MoraweHune

24.02.2011
29.09.2009
06.05.2007
15.09.2006
21.08.2009
07.02.2007
10.10.2009

24.03.2007
15.02.2009
22.08.2007
11.05.2010

18.01.2007
09.10.2007
06.08.2009
17.11.2009
07.12.2007

05.09.2006
25.02.2007
22.04.2007
12.09.2006

12.06.2009
22.11.2007
12.06.2008
20.05.2007
02.12.2007
16.06.2010

13.08.2008
14.03.2007
03.06.2009
26.02.2009

22.02.2007
19.04.2007
01.03.2007
18.12.2007

22.11.2013
05.12.2014
21.07.2014
21.04.2009
30.03.2010
01.11.2006
07.12.2006
29.11.2007
17.11.2006
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NNocynapcrBeHHble o6nuraumm

B cpeay Ha pbiHke O®3 KOTUPOBKM 6ONbLUIMHCTBA BbIMYCKOB CHMXanUCb Ha ¢OHe BO3POCLUEN aKTUBHOCTMU
TOproe. OCHOBHOW MPUYMHON CHUXeHWUA LeH pybneBbix bymar cTtana KoOppekuus LeH Ha BHEeLWHeM AO/ITOBOM pblHKE.
KoTupoBku obnuraumin pasBmBalOWMXCS CTpaH B CpefAy MPEUMMYLLECTBEHHO CHMXAanUCb B paMKax Koppekuuu nocne
NPOAOIXKUTENBHONO poCTa LEH B 3TOM CerMeHTe, TO/IKOM K 3TOMY MOCAYXWSO 3aMeAfleHMe pocTa KOTMPOBOK
amepukaHckux rocbymar. O6bem Topros Ha pbiHke O®3 B cpeay coctasun 1,6 mnpa pybneit npotms 1,2 mnpa pybnen

HakKaHyHe.

CerofHs CHMXEHME LEeH Ha pblHKe rocbymMar npoAo/KUTCA BCMed 3a KOpPPeKkLUMeil LeH Ha pbIHKE BHELIHEro
rocaosira B CTOPOHY MOHMUXEHWS, OAHAKO COXPaHSAMLMNCA BbICOKUI YpOBEHb pyb6eBoit NMUKBUAHOCTM B 6aHKOBCKOW

cucreme 6y,u.eT caepXuBaTb UEHbI OT 3HAYUTENBHOINO CHMXXEHUA.

LleHa
nocrnegH. Pasvmep [ata Bbinn.
coenku, % N3m-e [NoxogH., [NaTa OHen po Kon-Bo HKLO, KkynoHa, Kyn.,

Bbinyck OT. HOM. ueHbl, % % roa noraweHuss noraweHus caenok O6opor, pyb. pyb6. pyb6. rrrrMmmag
OBP 04002 99.83 0.06 2.78 23.06.2009 1035 1 99 825 100 0 0
OBP 04003 0.00 0.00 4.07 22.09.2009 1126 0 0 0 0
O3 25057 104.40 0.38 6.10 20.01.2010 1246 20 127 336 602 5.68 18.45 25.10.2006
O®3 25058 100.97 0.12 5.82 30.04.2008 616 10 50 460 799 3.63 15.71 01.11.2006
O®3 25059 99.50 0.15 6.38 19.01.2011 1610 10 497500 4.68 15.21 25.10.2006
O®3 25060 99.30 -0.10 6.22 29.04.2009 980 4 124 253 493 3.34 14.46 01.11.2006
O3 26175 0.00 0.00 5.85 20.11.2006 89 0 0 15.07 19.95 20.11.2006
O®3 26176 0.00 0.00 0.00 20.11.2007 454 0 0 15.02 19.95 21.11.2006
O®3 26177 0.00 0.00 0.00 20.11.2008 820 0 0 14.91 19.95 23.11.2006
O®3 26178 0.00 0.00 0.00 20.11.2009 1185 0 0 14.85 19.95 24.11.2006
O®3 26198 97.11 -0.09 6.58 02.11.2012 2263 29 185 180 606 48 60 04.11.2006
O®3 27019 0.00 0.00 5.39 18.07.2007 329 0 0 9.59 49.86 17.01.2007
O3 27020 0.00 0.00 5.37 08.08.2007 350 0 0 3.84 49.86 07.02.2007
O3 27025 0.00 0.00 5.43 13.06.2007 294 0 0 13.42 17.45 13.09.2006
O3 27026 101.50 -0.10 6.19 11.03.2009 931 1 862 750 14.38 18.7 13.09.2006
O3 28002 0.00 0.00 3.86 12.03.2008 567 0 0 44.11 49.86 13.09.2006
O®3 28003 0.00 0.00 4.37 16.04.2008 602 0 0 3452 49.86 18.10.2006
O®3 28004 0.00 0.00 6.22 13.05.2009 994 0 0 26.85 49.86 15.11.2006
O®3 28005 0.00 0.00 6.20 03.06.2009 1015 0 0 21.09 49.86 06.12.2006
O®3 45001 0.00 0.00 3.90 15.11.2006 84 0 0 0.48 6.23 15.11.2006
O®3 46001 105.40 0.00 5.77 10.09.2008 749 5 11379 134 19.18 24.93 13.09.2006
O®3 46002 109.90 -0.01 6.45 08.08.2012 2177 11 157 108 584 1.73 44.88 14.02.2007
O®d3 46003 111.75 0.00 6.20 14.07.2010 1421 11 149 514 180 9.59 49.86 17.01.2007
O®d3 46005 45.37 -0.29 7.00 09.01.2019 4522 2 15 879 500 0 0
O®3 46010 0.00 0.00 7.89 17.05.2028 7938 0 0 0 0 13.06.2007
O®3 46011 0.00 0.00 7.28 20.08.2025 6937 0 0 0 0 13.09.2006
O3 46012 0.00 0.00 7.51 05.09.2029 8414 0 0 10.69 12.08 04.10.2006
O®3 46014 109.10 0.05 6.60 29.08.2018 4389 13 47 496 512 44.11 49.86 13.09.2006
O®3 46017 106.00 -0.19 6.67 03.08.2016 3633 38 391409 299 1.73 22.44 15.11.2006
O®3 46018 111.16 -0.31 6.69 24.11.2021 5572 15 182518 859 18.22 23.68 13.09.2006
O®3 46020 102.40 -0.19 6.82 06.02.2036 10759 15 162 306 586 1.32 34.41 14.02.2007
O®3 48001 0.00 0.00 7.22 31.10.2018 4452 0 0 61.37 79.78 15.11.2006
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KpuBaa poxoaHocTu o6auraymin 1-ro swesnioHa
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