EPOKEPCKMIA AOM

AOTKPbITHE

ExxegHeBHbIV 0630p pbiHKa py6neBbix o6nuraummn 27 mapta 2006 r.
HoBoctu OCHOBHbIe WHAOUKATOPbI
3HaveHune N3M.
= 00O "MHTerpa duHaHc" (MockBa) NONMHOCTbLIO pa3MecTuno obnurauum 1-i cepum RUR/USD 27.8470  0.0790
Ha 2 mnpg. pybnen. Ob6bem cnpoca Ha aykuuoHe coctasBwun 2,17 mnpd. pyonew. RUR/EUR 33.3356  -0.1665
CraBka 1-ro kynoHa obnurauui Gbina yctaHoeneHa B pasmepe 10,5% rogosbix. EUR/USD 1.2015  0.0041
[oxogHocTb o6nuraumi k noraweHuto coctaemna 10,78% rogosbix. n3m. 6.n.
RCBI 101.28 -10
= OAO "PTK-NInanHr" yctaHoBuno craeku 3-6-ro KynoHoB 3-neTHux obnuraumi 4-im mnﬁ; gges_'?’,\;b% ron 2'3‘5‘ 12_2
cepuu Ha ypoBHe 8,8% rogoBbix. BbinnaTtbl Ha ogHy obnurauuio HomMuHanom 1 Thic. RUS30, YT'M % ron. ’ 5:83 0
pybnen no 3-my, 4-my, 5-My 1 6-My KynoHam pasHbl cooTBeTcTBeHHO 30,72 py6ns, UST10, YTM % rop. 4.69 4
24,13 py6nsi, 17,55 py6ns v 10,97 py6ns. OcTaTku Ha k/c, MNpa. py6. n3m.%
no Poccumn 297.7 -7.95
= OAO "HOxHas TenekoMMyHuKaumoHHas komnaHuns" (KOTK) yctaHosuno crtasku 4-6 no Mockse 205.4 -6.30
KynoHoB obnuraumii 3-i cepun Ha ypoeHe 10,9% rofoBbix. Pasmep Bbinnart Ha OaHy HenosuTel bakkos 1194 -7.30
obnuraumio B pamkax noralieHust Kaxgoro u3 aTux KynoHoB cocTaBuT 54,65 pybns. g:‘:a"" TOPros, MiH. py6. — —
O6Lwmn pa3mep BbINMAT NO KaXaoMmy KynoHy - 191 mnH. 275 Teic. pybnen. Prle: 7034 426
PEMNO 224 135.79
= 3A0 "UeHTpanbHoe ynpaeneHue Heaswxkumoctn JleHCneuCMY" npuHano um
yTBEPAMNO pelleHne O Bbinycke obnurauuin 2-ii cepum Ha 1,5 mnpa. pyénein. Mo Kypce! Banior
OTKPbLITOW MoAnucke mnnaHupyetcs pasmectuTb 1,5 MIH. HEKOHBEepPTUPYEMbIX RUR/USD (npasast wkana)
NPOLIEHTHbIX obnurauuii Ha NpeabABUTENS MO HOMWHANBLHOM CTOMMOCTU B 1 ThiC. usD EUR/USD (nesasi wkara) RUR
pybnen. Obnuraummn norawatotcs B 1274-i feHb ¢ AaTbl HA4Yana pasmMeLLeHus. 1.24 +

1.22

KopnopaTtuBHbie u MyHuUMUUMNanbHbIE o6nurauumn

1.2 A
B naTHuMUY kOTMpoBKM GonblMHCTBA pybneBbix obnurauuii BLIPOCNN HECMOTPS

Ha Hanuune HebnaronpusaTHbIX hakTOpoB. B nepByto ouepeab HeraTMBHOE BNUSHME 278
Ha pLIHOK OKa3blBano ocnabneHune pybnsa no oTHolleHwto Kk gonnapy CLUA, koTopbiii 148 A+ 276
MO WTOram TOProB CHW3WICS NMOYTU Ha 8 Koneek. PocT Kypca fornapa Takke cran 20 pex12 aHB.26 5rB 9 e 26 pest3 map27 map
NPUYMHON OTTOKa pybnen n3 6aHKOBCKOro CekTopa B pe3yrnbTaTe Yero MoBbICUMUCH
OcTaTtku Ha K/c, mnpa. py6.
CTaBKM Ha pblHKE MeX0aHKOBCKMX kpeauToB. OfHAKO, HECMOTPSA Ha 3TO CMpOC Ha
pybnesble obnuraumMu HakaHyHe BbIXOAHbLIX Oblfl 4OCTAaTOYHO BbICOKMM. OObEM
Poccus Mocksa [enosntbl
TOProB Mo CPaBHEHWUIO C NPeabIAYLINM AHEM NPAKTUYECKU HE UBMEHWUICSA U COCTaBWUN 500
8,4 mnpga. py6. npotus 8,5 mnpa. pybnen.
CerogHsa KOTUPOBKWM pybrneBbix obnuraumn, ckopee Bcero, 6yayT CHWKaTbCS. - 400
[aBneHue Ha pbIHOK OyaoyT OkasbiBaTb MPOBOAMMbIE CErOAHSA HaNoOroBble BbiNMaThl, | 300S.
- o
KOTOpble OTBIMEKYT YacTb BHUMaHWUS U CPEACTB C pbiHKa pybneBbix obnvraumin. g
200 g
1 100
Co6bITUA pbIHKa pyoneBbIX 06nMraumMn Ha 6nxkanwmve gHU 0
Dara Bbinyck Cob6biTne 19 29 8 18 28 7 17 27 9 19
27 MAUT nHBec 2 Beinnata no 2-my kynoHy CtaBka kynoHa: 14.25% rogoBbix AeK ek sHB AHB SHB (hes (e (es Map Map
28 YyBawus pecn. 4 Bbinnata no 2-my kynoHy CtaBka kynoHa: 12.33% rogoBbix
Canasatctekno 1 Bbinnata no 2-my kynoHy CtaBka kynoHa: 11.6% rogosbix Cnpag Poccus 30 u US Treasures 10
ABTobaH-MHB. 1 Beinnata no 7-my kynoHy CtaBka kynoHa: 14.3% rogosbix 6
TMK 2 Beinnata no 2-my kynoHy Ctaska kynoHa: 11.09% rogosbix Crpaa Rus30 k UST10 B 1'2n5'
Cysap-KasaHb Pa3melueHne Ha MMBB obnurauui
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[eK AeK sHB sHB sHB beB deB heB Map Map
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KopnopaTtuBHble o6nuraumm

Xne63sn28
JIOMO-02 06
MWA-106
MCenblpom1
CMAPTC 03
MepecseT-1
BB MMM 206
DUHKOHTP 1
YpanCs3WH5
H3®UNC-01

MI'TC-05 06
HOBAT3K106
N3®-Cotos-1
MawupWHB-02
OMS3 - 4 06
CeBCTABTO
KOCKK 0106n
FA3MPOM A3
FTA3MPOM A5
POCBAHK-1

LeHtpTen-4
MCenblpom1
HwxNenNHB
IOTK-03 06.
IOTK-04 06.
TpaHcmaw-1
O®KO-02 06
OM3 -4 06
YpanCs3UH6
OxandcdpCu 2

YIM
13.63
10.91

13.71
12.86
15.86

12.22

8.28

10.02
YIM

6.15

11.28
12.47
8.46
8.89
18.28
6.65
6.61
7.97

YIM

-1
13.71
13.2
4.12
10.61
8.55
9.82
8.46
7.16
8.71

LieHa 3akp.
102
100.98
102.59
99.65
100.8
103.35
102.2
100
102
100.7
LieHa 3akp.

102.5
100.3
100
99.2
102.5
102
99.01
101.22
101.55
101.2

LieHa 3akp.

116
99.65
102.3
100.33
99.9
101
100.7
102.5
102.2
102.95

MyHuumnanbHble obnurauumn

JlenO6n-306
HoBcn606n2
MTlop39-06

KpacHApKp3
AHAO-1 06

HuxropO6n2
KOMMW 8B 06
Mlop29-06

Yda-200406
Xabaposck6

Yysawmna-03
Kabbank 1
HorunnHck-01
BopoHex062
Hoscunb 306
HoBcn60-05
BopoHexO6n
MIop38-06
KasaHb0206
KoctpomO64

MTlop38-06
MTlop39-06
Mlop29-06
Moc.o6n.38
AkyT-06 06
MTlop37-06
HoBcu6 306
Ypa-200406
ApO6n-03
KpacHApKp2

* - Mo utoram Topros Ha MMBB

YTM
7.02
6.51
6.75
7.25
6.97
7.28
7.89
6.32
7.95
7.68

YIM
9.84

12.96
11.24
7.59
7.62
8.03
7.05
6.66
7.92
75

YIM
6.66
6.75
6.32
6.86
7.64
4.66
7.62
7.95

6.76

LleHa 3akp.
134.95
111
111.6
99.35
107.1
105.2
99
107.65
104.4
101.15
LieHa 3akp.

100
101.6
101.01
114
114.24
101.55
109.9
113.9
102.3
107.65

LieHa 3akp.
113.9
111.6

107.65
105.6
107.9

102.67

114.24
104.4

103.25
102.5

INupepbl pocta/nageHnsa*

HKL,

6.58
28.4
11.12
34.9
66.06
38.36
22.93
5.45
39.03
44.3

HKL,

26.15

29.1
50.93
34.34

8.59
17.57
30.68
13.33
34.06

9.88

INupepbl no o6opoTy*

HKLL
13.23
34.9
32
56.61
2.59
43.34
16.11
8.59
25.77
38.47

Lo norau.

258
109
2372
994
1285
557
1727
529
755
394

Mo noratu.

1523
251
564
613
1070
1399
830
300
564
1059

Lo noraw.
1246
994
837
296
356
617
400
070
116
620

NN

a A

ObopoT, pyb.
306 000
729 652
330 998

50 247 750
2 086 210
7925772

523 252
10 998 166
10 200 000
504 507

ObopoT, pyb.

220 147

17 148 500
3 000 000
1984 000
32207 750
534 464
990 100
30 366 000
10 155 000
1012 000

0bopoT, pyb.
84 190 052
50 247 750
45 832 446
37 976 452
36 476 099
34 569 550
32 579 994
32 207 750
31783700
30 894 600

INupepbl pocta/nageHnsa*

HK
36.25
8.02
16.99
32.6
14.16
40.52
4.44
29.86
29.67
29.59
HKY
18.74
59.45
0.41
35.26
26
0.74
3.21
24.11
19.73
3.29

INupepbl no o6opoTy*

HKL
24.11
16.99
29.86

9.95
9.86
0.27
26
29.67
29.23
18

[o noraw.
3178
615
3041
922
863
954
3541
804
802
1341
Lo noraw.

385
575
90
1182
1208
1362
631
1738
383
718

Lo noraw.
1738
3041

804
513
1511
183
1208
802
238
216

O6opoT, py6.

140 348
508 886
24 547 000
994
544 068
1660 210
990
21 798 542
4092 020
303 450
OboporT, pybo.
1500 000
408 800
81818
1140 000
4737 571
30 477
769 300
34 170 000
409 400
33372

ObopoT, pyb.
34 170 000
24 547 000
21798 542
15 850 000
10 250 500

9 029 827
4737 571
4092 020
2 889 950
1751 040

Kon-Bo caenok

O oWZONN

1
12
Kon-Bo caenok

Kon-Bo caenok
29

Kon-Bo caenok
2
14
2
1

-
o

= WO =W

Kon-BO cAenok

Sanna

NN-=2NN

Kon-Bo caenok

1
1

1
2
5
2
5
1
0
3
2
3

N3MeH. UueHbl, %
2.00
0.83
0.73
0.66
0.65
0.63
0.43
0.35
0.34
0.30

Vi3mMeH. ueHsbl, %
-2.47
-1.13
-0.99
-0.70
-0.49
-0.49
-0.48
-0.47
-0.44
-0.44

VI3MEH. LieHbl, %
0.09
0.66
-0.20
0.23
0.10
0.17
0.10
-0.49
-0.02
0.06

N3meH. ueHbl, %
4.61
1.69
0.44
0.35
0.33
0.18
0.15
0.14
0.12
0.10

N3MeH. LeHbl, %
-2.44
-2.26
-0.97
-0.88
-0.57
-0.38
-0.36
-0.26
-0.24
-0.18

VIBMEH. LeHbl, %
-0.26
0.44
0.14
-0.09
0.01
-0.16
-0.57
0.12
0.08
0.05
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E>xxeqHeBHbIN 0630p pbIHKA pyo6reBbIX obnurayum

UTorn ToproB KopnopatMBHbLIMU U perMoHanbHbIMKU obnuraunamm Ha MMBB* (24.03.2006)

OdoxoaHoOCTb K

noraweHuto, %
roaoBbIX

LleHa, % ot

HOMUHana
TenekoMMyHuUKauum
BbimnKom®-1 100.51
Cu6Tnk-306 102.00
C3Tenek306 103.00
CMAPTC 03 100.15
TaTtTenekom 103.79
YpanCs3WH6 102.21
LleHtpTen-3 102.15
LleHTpTen-4 115.90
KOTK-02 06. 100.20
FOTK-03 06. 100.10
BaHkn
AK BAPC-01 100.40
3eHuT 106N 100.00
POCBAHK-1 101.65
PycCtaHng-2 101.45
PycCtaHng-3 100.25
TatcoHab 2 100.15
XK BaHk-2 100.00
Jo6biBalowume
FA3MPOM A3 101.70
FA3MPOM A5 102.00
FA3MPOM A6 100.02
Jlykonn2o06n 101.60
HI'K UTEPA 101.12
Jlerkasi NpOMbILWINEHHOCTb
Bantnmop01 98.06
BB MM 106 100.20
KpBocT-UHB 102.95
Oro-arpo-1 101.40
PycTekctun 102.70
CaHWHTBplo® 102.35
MeTannyprus
Meuen TO-1 101.03
MeuyenCr1o6 100.50
OMK 1 06 102.10
PycAnd®-2B 101.19
TYUM 0206n. 100.00
YTN3 0106 102.25
MawuHocTpoeHune
ABTOBAS3 06 101.45
FT-T3L 206 100.70
MxABT0-01 99.19
Mul-® o6n. 100.70
OMS3 -4 06 103.00
JOHepreTuka
bawknpan2e 101.55
JleHaHepr01 101.60
Csepan3dH-1 101.30
dCK EQC-01 102.37
MyHuuunanbHbie
KOMW 78 06 109.20
JNleHO6n-306 129.00
MTlop39-06 111.11
Moc.o6n.48 111.40
Moc.o6n.58 108.44
HwuxropO6n1 102.30
HoBcub 206 103.40
HoBcn606n2 109.15
ApO6n-03 103.17

* - Hanbonee NUKBUAHLIMU BbIiNyCKkaMu.

34.99
27.81

5.58
66.06
14.03
25.77

2.37
13.23
12.66
56.61

40.99
0.00
9.88

38.46
6.90

47.97

30.04

13.33
34.06

8.19
24.23
28.58

0.52
50.50
8.82
65.40
5.15
13.53

31.55
35.15
26.72
27.18
33.75
24.21

9.33
31.51
2.64
30.78
8.59

7.55
43.53
6.33
22.66

39.78
36.25
16.99
17.78
35.14
16.49

5.59

8.02
29.23

Uam.
HKA, py6. ueHbl, %

0

0

0
0.65
0.06
-0.02
0.02
0.09
0.25
0.23

-0.44
-0.05
-0.01

0.05

-0.47

oooo

4.61
0.44
0.09

-0.1
1.69
0.08

6.3
7.82
7.78

12.86
8.38
7.16
7.79

-1

10.17

4.12

8.16
7.97
7.63
7.93
10.04
8.18

6.65
6.61
7.07
6.86
9.21

5.48

8.63
13.91
13.2
712

7.08
7.68

7.02
11.11
8.59

7.56
9.21
12.06
9.99
8.46

7.85
8.83
9.21
7.44

7.83
7.02
6.75

7.08
8.1
7.36
6.51

6.9

O6bem TOpros,

pyo6.

0

0

0

2086 210
2 596 250
31783 700
6913 181
84 190 052
5245072
37 976 452

0
1015 000
1012 000
1010 958
10 024 000

0
5001 051

30 366 000
10 155 000
1000

0

0

0

0

10 267 500
22 738 907
83 003
1027 114

5574 800
0

306 300
0

0

1998 436

1014 916
90 900

3 093 345
2 519 507
32 207 750

515 874
0
0
0

0

140 348

24 547 000
1116 114
0

0

619 700
508 886
2889 950

Kon-Bo
caenok
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MoraweHune

16.05.2006
14.07.2006
24.02.2011
29.09.2009
06.05.2007
18.07.2006
15.09.2006
21.08.2009
07.02.2007
10.10.2009

05.04.2006
24.03.2007
15.02.2009
14.06.2006
22.08.2007
26.04.2006
11.05.2010

18.01.2007
09.10.2007
06.08.2009
17.11.2009
07.12.2007

05.09.2006
11.04.2006
25.02.2007
22.04.2007
12.09.2006
15.08.2006

12.06.2009
22.11.2007
12.06.2008
20.05.2007
02.12.2007
16.06.2010

13.08.2008
22.06.2006
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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FocynapcTBeHHbIe o6nuraumm

B nsatHuuy koTvpoBkM OD3 npenmyLlecTBEHHO MOBLILWANNCE HA OHE CYLLECTBEHHOMO yBENUYeHusi ToproBoro obopota. LleHbl
pOCnM HECMOTPS1 HA POCT CTABOK MO MEXOaHKOBCKMM Kpeautam u ocnabneHue kypca pybnsi, KOTOpbI N0 UTOram NATHWULIbI CHU3WICS
noyTn Ha 8 koneek. NMOMMMO 3TOro LieHbl POCCUACKUX TOCYAapCTBEHHbIX €Bpoobnurauun senm cebst 4OCTaTOYHO HECTabuIbHO B CBA3M
¢ HebnaronpuaTHLIMK NporHo3amu utoros 3acefaHus PPC CLUA. O6bem Topros coctasun 1,65 mnpa. pybnewn npotns 358,76 MnH.
pybnen B yetBepr. CpeaHeB3BelleHHas A0XOAHOCTb pbiHka O®P3-Al n OP3-O[] B nATHMLY He M3meHunacb u coctasuna 6,54%

roaoBbIX.
LleHa
nocnenH. Pasmep [aTta Bbinn.
caoenku, % N3m-e  [doxogH., [ata OHen go Kon-Bo HKO, «kynoHa, Kyn.,
Bbinyck OT. HOM.  UeHbl, % % rop, noraweHna norawexus cpenok  O6opoT, pyb. pyb6. pyb6. rrrrMmMAL

OBP 04002 0.00 0.00 5.07 23.06.2009 1187 0 0 0 0 0
OBP 04003 0.00 0.00 4.71 22.09.2009 1278 0 0 0 0 0
O®d3 25057 103.85 0.05 6.41 20.01.2010 1398 3 2452003 11.76 18.45 20060426
O®3 25058 100.41 0.06 6.23 30.04.2008 768 4 30 119 375 8.8 15.71 20060503
O®d3 25059 99.12 0.32 6.46 19.01.2011 1762 3 30033375 9.69 15.21 20060426
0®d3 25060 0.00 0.00 6.38 29.04.2009 1132 0 0 8.1 14.46 20060503
O®d3 26175 0.00 0.00 0.00 20.11.2006 241 0 0 6.74 19.95 20061120
O®d3 26176 0.00 0.00 0.00 20.11.2007 606 0 0 6.69 19.95 20061121
O®d3 26177 0.00 0.00 0.00 20.11.2008 972 0 0 6.58 19.95 20061123
O®d3 26178 0.00 0.00 0.00 20.11.2009 1337 0 0 6.52 19.95 20061124
O®d3 26198 96.00 0.00 6.76 02.11.2012 2415 4 12 740 909 23.01 60 20061104
O®3 27019 0.00 0.00 5.01 18.07.2007 481 0 0 17.81 49.86 20060719
O0®3 27020 0.00 0.00 5.48 08.08.2007 502 0 0 12.05 49.86 20060809
0®d3 27024 100.36 0.12 2.00 19.04.2006 26 1 10 035560 12.46 17.45 20060419
O®d3 27025 101.20 0.00 5.69 13.06.2007 446 2 7 962 416 1.73 17.45 20060614
O®d3 27026 0.00 0.00 5.94 11.03.2009 1083 0 0 1.85 18.7 20060614
0®3 28002 0.00 0.00 5.09 12.03.2008 719 0 0 247 49.86 20060913
O®3 28003 0.00 0.00 5.45 16.04.2008 754 0 0 4274 49.86 20060419
O®d3 28004 0.00 0.00 6.13 13.05.2009 1146 0 0 35.07 49.86 20060517
O®3 28005 0.00 0.00 6.29 03.06.2009 1167 0 0 29.31 49.86 20060607
O®3 45001 0.00 0.00 4.95 15.11.2006 236 0 0 5.07 12.47 20060517
0®d3 45002 0.00 0.00 4.34 02.08.2006 131 0 0 4.19 14.96 20060802
O®3 46001 106.45 -0.05 6.14 10.09.2008 901 1 10 645000 2.47 24.93 20060614
O®d3 46002 110.80 0.05 6.51 08.08.2012 2329 6 38204 362 10.14 49.86 20060816
O®d3 46003 112.30 -0.13 6.41 14.07.2010 1573 4 2349174 17.81 49.86 20060719
O®d3 46005 45.35 -0.22 6.75 09.01.2019 4674 7 832 623 734 0 0 0
O®3 46010 0.00 0.00 7.67 17.05.2028 8090 0 0 0 0 20060614
O®d3 46011 0.00 0.00 7.06 20.08.2025 7089 0 0 0 0 20060913
O®d3 46012 0.00 0.00 7.36 05.09.2029 8566 0 0 564 12.08 20061004
O®d3 46014 109.40 0.18 6.74 29.08.2018 4541 4 38707178  2.47 49.86 20060913
O®d3 46017 106.20 0.05 6.77 03.08.2016 3785 10 85979682 9.12 22.44 20060517
Od3 46018 110.50 0.00 6.86 24.11.2021 5724 37 546 009 449  2.34 23.68 20060614
O®d3 46020 100.40 0.15 6.99 06.02.2036 10911 2 569 075 7.04 34.65 20060816
O®3 48001 0.00 0.00 7.03 31.10.2018 4604 0 28.05 79.78 20061115
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WHdopmauus, cogepxallasca B 4aHHOM ob3ope, npefHasHavyaeTCcs UCKMYUTENBHO ANA CBeAEHNS KIMEHTOB KOMMaHUW, Npu 3TOM OHa HOCUT cyrybo
MH(OPMAaLMOHHBIA  XapaKTep U He SBMsSeTCS NpeAnoXeHWeM O MOKyMKe WM npojaxe LUeHHbIXx Oymar. HecmoTps Ha TO, 4TO cBefeHus,
npeacTaBneHHble B JaHHOM 063ope, 6binu oTobpaHbl TwatenbHbIM 06pa3om, «bpokepckuii gom OTKpbITUE» HEe NpeTeHAyeT Ha MONHOTY U TOYHOCTb
npefocTaBneHHbIX AaHHbIX. Kpome Toro, KomnaHusa He BepeT Ha cebsa obsizaTensbcTBa perynsapHO obHOBNSATE MHpopMaLmio, KOTopas COAEpPXUTCH B
0630pe 1nu ncnpaensiTe BO3MOXHblE HETOYHOCTU. /AHanuUTUYeckun otaen ten 232-9966, mail: research@open.ru.
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