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16.01.2014
17.01.2014
17.01.2014
17.01.2014
20.01.2014
21.01.2014
21012014
21.01.2014
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24.01.2014
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27.01.2014
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27.01.2014
27.01.2014
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26.01.2014
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29.01.2014
20.01.2014
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15 FocygapeTeentsie LB sryT
(2 06A kopnopaTHEHbIE
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01 Ay
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12 Ofin KopRopaTHEHEE
(02 OB kopnopaTHEHbIE
05 FocyaapcTeeHHble LB BHYT
01 Ak

01 Ay

07 Akryan

HazgaHue fymarn
Poccus, 25081
Meuen-4-06

kdarnur

P, 10
Metpokommepu, BQ-03
Hogatak ao
Mockoskpeabank-1-606
OTM Bank, BO-02
Tardonabank, RO-07
Hogatak ao

WKC 5 DMHAHC, BO-02
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Tene2-CME, 05
Nyxaiin

MTC
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BTE
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MEKE, 08

MIE-B0-03
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Konwuecteo ub
1]
24800
197
2391
3100
fi 730
350
400
100
650
3000
132
39110
201 716
24000
Ell}
15 900
7600
700
43380 000
656
21
2000
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14000
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2630
14590
834
20
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112 280 D00
2
7270
n
13270
21
0 000
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2000
7300
1040
18 600

LeHa 6 caenke
0,00
8,00
40920,30
101,29
100,14
306,80
100,12
100,28
100,00
399,28
100,05
125 428,80
99,35
300,00
101,15
406,58
101,60
100,08
100,25
0,53
7078,50
249.907,00
203,20
193,00
100,07
100,00
6 024,00
3 065,50
204,49
25 920,00
100,05
100,00
200,40
0,62
1982,50
307,00
307,00
201,61
256 440,00
99,30
99,80
100,55
4270,00
96,15
79,00
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0,00
-680 016,00
0,00
T
-118 637,00
0,00
-13300,00
-15 420,00
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-1153509,70
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-224 609,00
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0,00
-59 960,00
-9 192,00
327 440,00
563 220,00
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0,00
-3L,20
-822,40
-4 447,89
0,00
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0,00
0,00
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0,00
-1578 600,00
-3 746 929,60
-285 340,00
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0,00
0,00
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0,00
24304 000,00
1612 201,00
242184390
3104 340,00
2 670 464,00
350 420,00
401 120,00
100 000,00
259 532,00
3001 500,00
1182 560,50
37 862 205,00
201 716 000,00
24 276 000,00
1219740
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7606 240,00
7719 250,00
2097 581,60
1308 485,90
178487700
2032 000,00
190 278 000,00
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14 000 000,00
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606 262,90
1491 731,60
a00 720,00
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20 000,00
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5 344 529,00
23790,00
2231890,00
3 970,00
1337 639,50
1795 080,00
59 580 000,00
156 135 104,00
8043 932,00
2 226 500,00
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0,00
2430,40
137,01
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2427,60
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1615,44
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139,22
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124,89
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0,00
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0,00
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45 725 258,47
0,00
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3650 575,20
15083 132,33
20 018,01
60 030,77
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6562 987,67
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3040 161,72
1103 356,80
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PErYIAPHbI MOHUTOPUHI AKTUBOB

Oe CKOHUEHTPUPOBAHbLI AKTBbI ®OHOA

6,80 /

7,92

Crpyktypa INH no YK
6,51 0,81

Y

£ YK NpoekT BP

_ YK MpoekT CMB

¥ YK lNpoekr

_ YK MeHeaXxmeHT
_ YK PervioHanbHan

= YK Ypanbckaa

78,40

CTpyKTypa noptdensa no gopauymm

2T
21,84
19,58
14,31
7,69
6,47
0-3M 3-6M 6-12 M 1-21 2-5T 5-8J71 bonee 8 ner

Crpyktypa lNH no MHCcTpymeHTam

2,81 1,10 = [leno3utol

* Unoteyxbie ub

111  Kopnopatuetbie 061
¥ CybdenepanbHbie 06N
. MyHuuunanbHbie obn
» TocyaapcTeeHHbie ub
. Axuum

— MpouzeoaHbie

. [leHexHbie cueTa

= Joxopapi\pacxoapl

Crpyktypa INH no KoTuposanbHoOMYy
YPOBHIO

1240 18,74

56,05

m OtcyTcieyeT MWYpoBeHb1l MYpoBeHb2 WM YpoBeHb 3



PErYIAPHbI MOHUTOPUHI AKTUBOB

AKTVBbI C MAKCUMAJIbHBIM 1 MUHUMAJIbHBIM MHBECTOOXOAOM

DoxoaHoctb (MWY) no ceKTopam 3KOHOMMUKH
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PEI'YNAPHBIN MOHUTOPUHI AKTUBOB

~

OUEHKA SOPEKTUBHOCTU NMOPTOEJIEN ®OHOA

CpaBHenue poxoaHoctu (TWR) INH ®oHpa c nopthenamm YK m

WHAOEeKCaMU
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PErYIAPHbI MOHUTOPUHI AKTUBOB

CPABHEHME 3®®EKTUBHOCTW MOPTOENEN ®OHOA

OdoxopaHocTb akuuu no YK HdoxoaHoctb F'LUB no YK
ﬁ
4,95 6,75
) 5,04
3,23
2,86
> p ! !
-30,28 1
YK Npoekr BP YKTllpoekt  YKMpu kT YK YK YK YQ?QBCKaﬂ
YK MeHepRkMmeHT YK Mpoekt YK Ypanbckaa YK PermoHanbHaa (]]:] *eHeKMEHT PeruoHanbHan )
OoxoaHocTb Kopn o6aur no YK AoxopHocTe cybdeaon o VK
13,58
I 4,50

YK Ypanbckana YK npoexr BP YK Mpoekr YK Mpoekt

Meue,q)meur Peruouanbuan cnB



PErYIAPHbI MOHUTOPUHI AKTUBOB

NCTOYHWKN MHBECTOOXOOA

+\- peanu3oBaHHbINA +\- HepeanU3o0BaHHbLIN

AKTHE +\- MTOroBLIA
no Teny oT npogas  HBO oTnpogas  HEO oT noraweHWiE HEL oT nepeoueHok no HKA

-15592 110 545,52

HopnopaTHeHeie obn -31 875004 1o 2 3 42 5 328 BEE5 074472
MyHHLANABHEE 06 4 176 & 3182628 -6 120 439,00
CyBdeaepankHeie o6 -6 02 554 93 140 913 031 ) -171 401 986,77
locygapcTeeHHele ofn -31 547 960 33 501 760 51274 538 -36 576 260,96 ] B, 43001 074,8:
TOCHOPNOPaLMA 551229 3 58 890 303 3272795 -53 721 603,04 23131724 12 281 936,07
HnoTeyHble ui -1285051 30127 530 37 661 540 -14 918 16 451 530, 68 037 281,20
DBwwii uTor -47 180 550 : 822 548 138 . 16 232,54 474 915 492,03
PacnpegeneHne ¢MHAHCOBOroO 5 NYYWMKUX U5 XyAr:;x aKkTUBOB NO UTOrOBOA NpUBbLIAK
pesynbraTta mDHAa
[CEEFIE-’-!'-"Z, 4Enos 39014 132,00
no HKJ, P Cenurgap [ 27 904 895,80
MHKBE 10,8% 261214 27091 726,03
- Meuen-4-06 24 518 986,68
HK[ ot nepeoueHok || BTE, BO-06 19 472 744,90
CHepbaHk-ao -5106 121,13 |
HKL, ot noraweHui E Meuen, 18 15049 579,78 —

Meuen, 19 -22 654 265,83 P————
MELIEH, 126912 527’40 P ———————

HKA ot npopa

no Teny or Npogam

Meuen ao -29 345 098,53 |



PErYIAPHbI MOHUTOPUHI AKTUBOB

NIMTAHMPOBAHWE OEHEXHbBLIX NMOTOKOB ®OHAA OT AKTBOB

TM1aHUPOBAHME JEHEKHBIX NOTOKOE &

Moprdean YK Kanengaphesa naan noayuenna JIC o1 akimsos R
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KOHTPOJ1b PUCKOB
KOHTPO/1b MUHBECTULIMHHOW AEKAAPALUMM GOHIA

HasBaHue orpaHuuyeHus Deknapauyus (%) | dakr (%) dakKT (py6) He BbinonHeHO
locypapcTBeHHble LB PO 100,00 2,81 240 380 613,83

lfocbymaru cybbekTos PO 40,00 4,98 426 211 468,82

MyHWumMnanbHble o6amraumm 40,00 1,07 91 790 400,00

O6avuraummn PXO 80,00 67,53 5778 442 296,68
AKLMN POCCUMCKMX ImMUTEHTOB B dopme OAO 25,00 5,58 477 367 520,86

Man $oHA0B, MHBECTUPYHOLLMX B UHOCTPaHHbIE Bymaru

LleHHble 6ymaru MO

[eno3uTbl B pybasx 1327919 410,64
CpeacTBa Ha cyeTax B pybasx 94 101 642,84

HasBaHue U6 daKT (%) daKT (py6)
NA XMB-1-01-06 0,00 32 639,96

WA UTB 2013-1-06 0,00 16 900,70

AMAKK 2013-1-1-06 0,38 32726 271,42

OTKkpbiTHe 1 NA-1-06 0,29 25063 585,34

OenvtaKpeaut, 10-UM 0,42 36 135 720,00



ROHTPOJ1b PUCKOB
PACYET NMOKA3ATE/IEA PUCKA (VaR, MD...)

VAR Mo akKTMuBam VAR no kateropuam gropayum

| -15 547 185,60 ‘ - Bce ocranbHbie

687924028 N | 612m
477440270 | 36m

138220155 Jf| 03m

-30 103 683,20

A 4

7 aKUMi c MaKcMManbHbim puckom (VaR) 7 o6auraumii ¢ makcumanbHbiMm puckom (VaR)
28636656 | | Tpynna /ICP(OAO) 66503431 J | MWPATOPT ®UIHAHC-50-0
43548885 | | TMKHopunabckuit HUKenb 81171643 § | B3b-nuzumr, 06
-539872,38 § | nNykowin 106628977 ¥ | PBK-Ounanc, 03
60043126 } | TamHedrb 3an 180393573 ¥ | CY3K-OunaHc, 05
62111729 ¥ | Maruur 216558749 § | Taznpom Kanuran, 06
-1026755,74 ) C6epbaHk-ao 246974639 § | Tpaeoypmuiickoe, 01
-1 602 000,00 Cenurgap -5401 844,19 Meuen, 19




ROHTPOJ1b PUCKOB
ONPEAENEHME SLUENOHOB IMKBUAHOCTU AKTUBOB

CTpykTypa ®oHAa no 3wenoHam PacnpegeneHue A0OXO4HOCTU MO
NIMKBUAHOCTH 3WEeNOHaM IUKBUAHOCTH

16,62 513 463

:
| | —

3,46

¥ Huzkasa NMKBUMAHOCTD
¥ CpefHAA NMKBUAHOCTD
¥ BbicOKaA MMKBUAHOCTD

E OrcytcrByeT

.\ / 21,41

48,38

CpeaHan Huskan Bbicokan

Pacnpepesie iMe pucKa no sWiesioHamM JIMKBUOHOCTHU

Boicokas | 1425 837 040,61

Cpepian -4 806 178 505,68




ROHTPOJ1b PUCKROB
KOHTPO/1b 3A KPEIUTHbBIM KAYECTBOM AKTVBOB

CTpyKTypa noptdena ®oHpa no KpegUTHOMY PENTUHTY SMUTEHTOB

517 b

5,20

43,30

W Baal WBaa2 WBaa3 MBal "Ba2 WBa3 Bl " B2 " B3 WOvo3saHn

JOoXOAHOCTb NO KPEeAUTHbIM Pacnpepgenenune pucka obauraymu no
peruTUHram KpeAUTHbIM peUTUHram
2 pr— 7 87 -26 546 347,80 1| Ovosean
B 11090 _ — -93340795,19 »| B3
b pr— ()31 -48371118,84 | B2
E pre— B0 -981971311,74 - B1
Ba3 pr— S 53 -299 525 273,95 | Ba3
Bal p— 554 -34310170,78 1| Ba2
B 6,51 -181 580 316,88 Ba1l
B 5,79 -257 708 264,29 | Baa3
L 18,85 Aoy -112 940 415,79 ¥=| Baa2
T 2,48 =i oegs — | Baal




ROHTPOJ1b PUCKROB
CTPECC-TECTVHT MNOPT®E/EN
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ROHTPOJ1b PUCKROB
CTPECC-TECTVHT MNOPT®E/EN

HYBCT BT CALNOCT b NOPTHEns
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PErYIAPHbI MOHUTOPUHI AKTUBOB

OBASATEJIBHAA OTHETHOCTb ®OHAOA

OEJEPATIBHOE CTATWCTAYECKOE HAGSTIOEHNE

KOHPAIEHALMATIEHOCTD TAPAHTVPYETCA TTOMYUATENEM MHOOPMALIAA

Hapywexne NOpATKa N L TABMEHNA CT'JIWTWIBCKDG W M3, 3 PABHO T CTAENEHHE 0CTOBE] HoW CTGTVCTVHGEKDH AL

BOIMRAD NPENCC TABNEHVE B BNETPOHHOM BATE

CBEJEHVR O GMHAHCOBBIX ONEPALWAX HEFOCY,[LAPCTBEHHOFO TIEHCHOHHOTO GOHAA
33 AHBapL-e¥atps 2014T.
(HADBCTAHOIIM HTOTOM)

{IpejIoc TARNAOT: “Gopua Ne 1-0C (HN:

IODHFIMECKHE TALA - HETOCYIAPCTREHIIE TIEHCHORHBIE HOHTEL 113 35 [ NOCNE OT4ETHOM

_TeDOMTODIATIbHEIM YIDEXARHIRM B3rKA Poccut B CyBbeKTe Pocewickoi eepaLt 1o MECTY PerCTPALY HETOCYAPCTBEHHOMD | MEPHOTA, Mpveiaa Poccrara:
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GAMA HOBbIW B3rNa4 Ha paboty HIMNP
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G AM A 4TO Bbl MONYYUTE

HauyanbHUK omoena uHeecmuuyul u
aHaau3a

3A0 «OpeHbypecKuli HMN® «/losepue»
Cepeeli Ma3aprok

SyAOBEPUE

«Y Hac B AHBape 3aKOHYMAACb NpoBepKa baHKa Poccuun,
KOTOpaAa Aaunaacb NoyTn Asa mecaua. A He
NnpeacTaBasato, Kak bbl Mbl ee nepexxmnamn 6e3 Bawewn
nporpammbl. Ha cerogHAWHMM MOMEHT CPOKMU

NPUHATUA peweHna o npnobpeteHnn GAMA 6bian bbl
MO/THUEHOCHbIMM »




G AM A 4TO Bbl MONYYUTE

«Bcé npowsio xopowo! Ha Bce Bonpockbl oTBETMAA.
OT14eTbl NoHpaBmancb. Cnacnbo!

BbiBOA: Nnporpamma onpaBAblBaeT BAOXKEHHbIE
cpeacTBa»

«Kak BuguTe no noanmcun, MeHA B4epa NoBbICUNIU B
OO/IKHOCTMU.

... JIymato, YTo Hawu c Bamun Temnbl peasnsaumnm 3agad
3TOMY TOXXe nocnocobctBoBanun... Cnacmbo!»
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SMHBECTUpOBaTh — Mbl ymeem cuuTathb
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abyHmna ®uamnn feopruesmy |

AVpeKTop AgenapTameHTa KONNEKTUBHbI
WHBECTULUN N AOBEPUTENBHOIO YNPaB/E
BaHka Poccum

«... TOT, KTO NMOKA)eT, YTO Y HEro ectb
AENCTBUTENBHO BO3MOXHOCTU, ECTb
KOMMETEHUMU, YTO OH YMEET C 3TUM
paboTaTtb, y TOro byaer
NHBECTAEeKNapauma paclumpaTbea. A
TOT, KTO He byaeT 3TO NOKa3biBaTh, A
[arKe He UCKIFoYato BO3MOXKHOCTU, YTO
OHa byaeT Agarke cyxaTtbcA. BnaoTtb Ao
TOro, YTo 3TO ByAeT NPMXoANTLCA Ha
MOHUTOPUHTI MHAEKCa. Tam rae B
obwem pnckamm ynpaBaAaTb 0CO6eHHOo
npocto. Hy nnn Boobule, B KOHEYHOM
NTOre, MOXKXET BCTAaTb BOMPOC, @ 3a4em

" ATaKOM Y4aCTHUK pPblHKa B L,E/IOM
HYXEeH?» P .

e
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