MHBECTULUMOHHAA KOMNAHUA UK PYCC-UHBECT
E)xxeHepenbHbIY 0630p AONTOBbIX PbIHKOB

KommeHTapui

Pybnesbin [ONTOBOM PbIHOK Ha
MWHYBLUEN Heaenn NpPoLeMOHCTPUPOBan

YMEPEHHYIO  BOCXOAALLYKD  OUHAMMUKY.
CpegHuin  poCT KOTUMPOBOK  COCTaBMUN
0,07%. B KopnopaTMBHOM CermeHTe

BHMMaHWE y NHBECTOPOB NepPeK/I4YNN0Ch
Ha camble KOPOTKME BbIMYCKK, 06OPOT No
KOTOpbIM cOCTaBun H6osee NoNoOBMHLI OT
obuwero. Bropyto Heaento noapas AaHHble
bymarn geleseroT, TeM He MeHee He Tak
CYWEeCTBEHHO Kak Heaenem  paHee.
Bbinyckn ¢ Aropaumerr cBblwe 3 feT,
HaNpoTmB, NoAopPOXKanu Ha
CONOCTaBUMYHO BennunHy  (+0,02%),
060pOT MO KOTOPbLIM COCTaBWU/I MeHee
10% ot obwero. MMoaaepKKy pPbIHKY
OKaszannm amuccum ¢ aropaumen 1-3 roga,
npubasuswme 0,23%.

Jlydwe pblHKA CMOTPeNncb  CeKktopa
SNEKTPOIHEPreTUKN U METaNNyprum
(+0,86% wn +0,41% cooTBeTCcTBEHHO). B
aytcanaepax — ¢uHaHcbl U HedTeras (-
0,2%).

B rocynapCTBEHHOM CEerMmeHTe CN0XKUAACh
pa3HOHaNpaBneHHaa AuHamuKa. OP3 ¢
Alopaumen cebllwe 3 eT CHU3WAUCL Ha
0,27%, B TO Bpema KaK 6onee KOpoTKue
BbINYCKKN Bblpocan Ha 0,12%, roe Takxke
Habnoganucb OCHOBHble caenku. Ha
NepBMYHOM pPbIHKE 3aTulbe, TPeTblo
Hegento noapas MuHOUMH  oTmeHAeT
ayKLUMOH B pe3ynbraTe MNA0XON CUTyaLuu
Ha GUHAHCOBOM PbIHKE.

17.10.2011

MHAMKATOPDbI PbIHKA

russ-invest

mvestment
company

3on010 1680,73

He¢Tb Brent 115,50

5-netHunit CDS 240

busantoTHasa 36,27
KOp3MHa
FopoBasn ctaBka 6,80

NDF

Mosprime o/n 5,42

OenosntbiB Ub 132,01

OcTaTKku Ha 812,00
Kopp. cu.

UST 2 0,27
UST 10 2,25
Russia 10yr 4,74
China 10yr 3,79
India 10yr 8,81
Brazil 10yr 3,64
Portugal 10 yr 12,77

Ireland 10 yr 8,04

Italy 10 yr 5,70
Greece 10 yr 23,00
Spain 10 yr 5,07

UcmouHuK: Bloomberg

+0,25% -6,03%
+6,32% +0,82%
-14,10% +8,76%
-1,18% +1,59%
+8,45% +17,65%
+0,20 +0,44
-72,18 +8,66
+99,93 +115,75
-0,02 +0,08
+0,17 +0,17
-0,36 +0,43
-0,14 -0,21
+0,10 +0,37
-0,08 -0,11
+0,33 +0,70
+0,48 -0,42
+0,25 +0,28
+0,10 +1,46
+0,27 -0,12
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RGBI +0,07 -2,16
MBI CP +0,21 -1,04
CBI CP +0,30 -1,35
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E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB

o 8
|||||||||||||||||||||||||-|||||||||!AMW ||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||||
=
£
=
=
3 —
g =
E k| =
. -
= g
=
g H
s =3
= g
= 2
- =
[ =
- = - o
ikttt - St o e = e e S e
= ES 2 2
= = 5 5
] 2
= - = |2 .
2 5 - g |2 =
pd — = =
g = ] = Ll =
B = = - B —
&.M.. g S =] - =
2 < =
iy - S i S L T T T S O N
- = g =
| S
= - B H =
= - =
o g = = =
= o~ - -
= g 2 s = ]
= g = s 2 -
5 = = < :
S S = = = o
H m 5 g =
|||||||| R T T e T
& sl = 2 =
& = =y
= M E =
=
g & Sox -
g = o
= EF= W =
= = TM - i g
|||||||||||||||||||||||||||||||||||||||||||||||||| B it Bl - e H el e
= g = m. - S
= A 2
g - = 3 =
2 - 3 25
8 = =
=9 g ==
- - = = =
= =
= g -y e
- B 2 = ]
||||||||||||||||||||||||||| P el it ittt i i — ittty Bttt tind ittt
2 2
E 3 - T | = =
] g =
o 5 m £ et = - =
= T = =
= m o = - =
-® -, =3
L = = & <28
= z g = £
s 2 tis g -
= - = g
2 = = ] =
& 5 = =
- & g o -
g 2
] Z =
-
(@)
=% (=% =% (=% =% =% =% =% =3
o oo ~—~ o (e ) s o o o~ i

19

OuyeHka: PYCC-MHBECT

70

UcmouHuK: Bloomberg

17.10.2011



MHBECTULMUOHHAA KOMMNMAHUA UK PYCC-UHBECT

E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB
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MHBECTULUMNOHHAA KOMNAHUA UK PYCC-UHBECT
E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB

Bbinyck Dara 0O6bem, mnH. pyb6.
Homoc baHk BO-2 18.10.2011 5000
@K OtkpbiTHe - 1 18.10.2011 5000
C3KK-3 21.10.2011 5000
C3KK -4 21.10.2011 5000

Bbinyck Aara
MAM BaHk-05 18.10.11
MpomTpakTop-PprHaHc-02 18.10.11
Benropoackan 061-24002 19.10.11
MKB-08 (odepTa) 19.10.11
MOCMAPT ®UHAHC-01 (odepTa) 19.10.11
HosonnactyHoBckoe-01 (odepTa) 19.10.11
lpynna Qe 3¢ Cn-01 20.10.11
KUT ®dunHaHc Kanutan-01 20.10.11
HOMOC-BAHK-2016 20.10.11
HaunoHanbHbIN KanuTan-01 (odepTa) 20.10.11
Huskeropoackas 061-34003 20.10.11
MpomcesasbbaHk-2011 20.10.11
Poctenekom-14 20.10.11
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MHBECTULUMNOHHAA KOMNAHUA UK PYCC-UHBECT
E)XeHeaenbHblii 0630p AONTOBbIX PbIHKOB

3aaBaeHue 06 orpaHNYeHUn OTBETCTBEHHOCTHU, HacTosiwme 0630pbl NOAroToBAEHbI B MUHGOPMALLMOHHBIX
uensax, OHM HM B KOEM C/lyvae He ABNAKTCA U HE A0JIKHbI PACCMATPMBATLCA KaK NPeaioKeHMe KynnuTb
WKW NPOAATb COOTBETCTBYHOLLME LeHHble bymarn, HbopmaLms, cogeprkallanca B AaHHbIX 0630paXx,
NnoayyYeHa 13 Bbi3blBaOLLMX J0BEPUA OTKPLITbIX CTOYHMKOB, HECMOTpPA Ha TO, YTO NPU NOATOTOBKE
0630p0oB 6bIIM NPeANPUHATLI HEOBX0ANMMbIE Mepbl A1A NoAyYeHUA gocToBepHon nHdopmaumm, UK
PYCC-MHBECT He MCKAtoYaeT BO3MOXKHOCTb BK/IlOYEHUSA B 0630p owMbo4YHOM nHbopmMmaLmu,
npeaocTaB/eHHOM COOTBETCTBYIOLMMM UCTOYHMKAMM, U HE HECET 3a 3To oTBeTcTBeHHOCTH, MK PYCC-
MHBECT, ero paboTHUKM U KANEHTbI MOTyT BbITb 3aMHTEPECOBAaHbI B MOKYMKe AN NPOAAXKe LEeHHbIX

6ymar, ynomsaHyTbiX B 0630pax.
UHBECTULUMOHHAA KOMMNAHUA UK PYCC-UHBECT
http://www.russ-invest.com

MockBsa CaHkT-MeTtepbypr

Ten: +7(495) 363-93-80 Ten: +7(812) 337-55-37

dakc: +7(495) 363-93-90 dakc: +7(812) 337-55-37

E-mail: mail@russ-invest,com E-mail: spb@russ-invest,com

Agpec: MockBsa, 119019, 5-3/12 Appec: 190002, CMNb, HabepeskHasn p,
HalwoK1HCKKI nepeynok ®oHTaHKuK, 52

© 2007 | OAO «MK PYCC-UHBECT»

Nuuersua ®COP Ne077-08757-000100 1 Ne077-08755-001000
Nuuersuna ®COP Ne177-06310-100000 1 Ne177-06312-010000
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Camapa

Ten: +7(846) 262-75-52

dakc: +7(846) 262-75-52

E-mail: sam@russ-invest,com

Appec: 443067, Camapa, yn, lNarapuHa,
Oom 95
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