BURKA PE3YABTATbl PABOTbI PbIHKOB
MOCKOBCKOU BUPXKWN  oxmsrs 2013

OBBbEM U CTPYKTYPA TOPIoOB

OBbEM TOPIOB CTPYKTYPA OBBbEMA TOPIroOB HA PbIHKAX
HA PbIHKAX MOCKOBCKOWM BUPXM 3A MOCAEAHM MECAL,
TpnH py6.
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[lEHEXHBIN PbIHOK

CoBOKYMHbIM 06beM TOProB Ha pbiHkax MockoBckow brpxu 3a okTabpb coctasun 40,5 TpnH py6. CpeaHeiHEBHOM 06beM TOProB COCTaBMN
1,75 TpnH py6., uto Ha 10% HUxXe nokasaTens npeablayLiero Mecsua. Ha fonto poiHka akumi, PAP v naes Mdos npuwnock 0,83 TpiH
py6. (2,2% coBokynHoro o6beMa TOpros), Ha 100 pbiHKa 06uraumMii — 1,5 TpnH py6. (3,6%), Ha 4ONH0 CPOYHOTO pbiHKa — 3,75 TpJH py6.
(9,3%), Ha [oNto BantOTHO-AEHEXHOTO pbiHka — 34 TpiH py6. (84,8%).

PbIHOK AKLUUW, PAP U NAEB NMU$POB

OBbEM BTOPUYHbIX TOPIroB CTPYKTYPA OBBbEMA TOPIOB
AKUMAMU, PAP N MTAAMU MNPOB 3A MOCAEAHMM MECAL,
mnppa py6. mApa aonn.
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06beM TOproB. akLMaMM 3a okT6pb cocTaBun 0,89 TpnH py6. CpeaHeaHEBHOM 06beM TOpros cocTaBun 48,8 Mnpa py6., UTo Ha 5% Huxe
YPOBHS NpeApblayLlero mecsiua. [lons caenok B cektope T+2 B 06bemMe BTOPUYHbIX TOPros akuusamu, PAP 1 nasmu coctaBuna 95,3%, Ha
cekTop Standard npuwnocbk 1%, Ha cekTop Classica npuwinocb 0,1%, Ha cektop TO npuLunoch 3,7%. PasMelleHuni coctaBun 9,6 Mnpa py6.
06beM BHEGUPXxEBbIX caenok coctaBun 0,27 TpnH py6.(23%) ot obLiero o6bema Topros (BTopUUHble 6UpXxeBble TOpru+ BHeGUpPXeBble
CAenKw).

lNpeAcTaeneHHas BaLleMy BHUMaHWIO MHGOPMaLMS NpeaHasHayYeHa UCKIFUMTENbHO ANt 03HaKOMIEHWS. HacTOSILLMI KOMMEHTapUIA He COOEPXMT H1KaKMX pekomeHaaLmit
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WHAEKCbI MMBE U PTC
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AMAEPDBI MO OBbEMY TOPIOB HA PbIHKE
AKLUMA, PAP 1 NAEB M$POB 3A MECAL,

Apyrve u6

3a okTa6pb MHaekc MMBB Bbipoc Ha 3,24% no 1510,21 nyHkTOB
(1462,82 Ha koHeL, ceHTa6psa 2013 1), fonnapo.biii MHaekc PTC
Bblpoc Ha 4,07% o 1480,42 nyHkToB (1422,49 Ha KOHeL, CEHTS6ps
2013 r). KanuTanusauusa pbiHKa akLuii 3a oKTa6pb Bbipocia Ha

7% v Ha nocneaHWi AeHb Mecaua coctasuna 826,99 mnpa aonn.
(771,94 mnpga nonn. Ha koHel, ceHTa6ps 2013 ).

Cpeau «ronybbix GuULLIEK» NOBbICUINUCH LieHbl OBbIKHOBEHHbIX
aKuui

OAO «Poctenexkom» — Ha 15,6% (117,42 py6./aku.),

OAO «C6epbaHk Poccumn» — Ha 5% (102,74 py6./aku,),

OAO «lasnpom» — Ha 4,3% (150,4 py6./aKu.),

OAO baHk BTb — Ha 3,9% (0,04435 py6./aku,),

OAO «MK Hopunbckuii HUKkenb» — Ha 3,6% (0o 4856 py6./aKu.),
OAO «JTYKOWJI» — Ha 2,3% (10 2102,4 py6./akL.),
CHU3WIIUCD LieHbl 0BbIKHOBEHHbIX aKLLMi

OAO «HK «PocHedTb» — Ha 3,7% (254 py6./aKu.),

OAO «®CK E3C» — Ha 0,5% (0,09832 py6./aKu.),

OAO «CyprytHedTeras» — Ha 0,8% (28,189 py6./aku.),

0AO «Montoc 30n0T0» — Ha 4,7% (851,2 py6./aKL.).

Jlnpepamu no o6bemy Topros ctanu akumn OAO «CbepbaHk Poc-
cum» (SBER), o6bem Topros koTopbimu coctasun 219,22 mnpa py6.
(25%), Ha BTOpoM MecTe 06bikHOBEHHbIE akumMk OAQ «[asnpoms»
(GAZP) — 182,97 mnpa py6. (20%), Ha TpeTbeM MecTe 06bIKHOBEH-
Hble akuunn OAO baHk BTE (VTBR) — 55,26 mnpg py6. (6%), Ha ueT-
BEPTOM MecTe 06bIkHOBEHHbIE akLnn OAO «JTYKOMJI» (LKOH) —
51,2 mnpa py6. (6%), Ha nsiToM MecTe 06bIkHOBeHHbIe akumn OAQ
«I'MK «Hopunbckuit Hukenb» (GMKN) — 50,46 mnpp py6. (6%), Ha
Apyrve ueHHble 6ymary npuwnock 334,24 mnpg py6. (37%).

lNpeAcTaeneHHas BaLleMy BHUMaHWIO MHGOPMaLMS NpeaHasHayYeHa UCKIFUMTENbHO ANt 03HaKOMIEHWS. HacTOSILLMI KOMMEHTapUIA He COOEPXMT H1KaKMX pekomeHaaLmit
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PbIHOK KOPMOPATUBHbIX, PETUOHAAbHbIX,
FTOCYAAPCTBEHHbBIX OBAUTALMN N EBPOOBAUTALNI

OBbEM BTOPUYHbIX TOPIroB CTPYKTYPA OBbEMA TOPIOB
OBAUTALNAMU 3A MNOCAEAHWMN MECAL,
MApA py6.
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O6beM BTOPUYHbIX TOProB 06uraumsimMm 3a oktabpb coctasun 1,476 TpnH py6. CpeaHeaHEBHOM 06beM TOpros cocTaBun 64,2 mnpa py6.,
UTO Ha 23% BblLLIee YPOBHSA NpeAblaylilero Mecsua. Ha 1onto KopropaTUBHbIX 06uraumi npyuwnocb 584 mnpg py6. (39,6% coBokynHoro
o6beMa TOpro.), Ha LOJIH0 PerMoHasbHbIX 06uraumin — 52,7 mnpga py6. (3,6%), Ha [0 rocyfapCTBeHHbIX o6nuraumi — 419,1 mnpa pyo6.
(28,4%), Ha monto eBpoobnuraumii — 11 mnpg py6. (0,8%) O6beM pasmelLieHWit o6nuraumii coctasun 408,8 mnpa py6. (27,7%).

U3MEHEHME NMHAEKCOB PblHKA OBAUTALIUMA

3A MECAL,
3a Mecau MHaekc rocynapcteeHHbix o6nurauuii (RGBI) Bbipoc Ha
0,77% no 135,9 nyHkToB (134,86 n. Ha kKoHeL ceHTabpa 2013 1),
MHAEKC MyHULIMMaNbHbIX o6nurauunii MICEX MBI CP (MHaekc
UMCTbIX LieH) cCHU3KUnNcsa Ha 0,1% 1 coctaBun 97,33 nyHKTOB

RGBI (97,43 n. Ha koHell ceHTsIBpst 2013 ), MHAEKC KOPMOPaTUBHbIX

o6nuraumit MICEX CBI CP (MHAekc uMcTbix LieH) Bbipoc Ha 0,03%
n coctaBun 93,47 nyHkToB (93,44 n. Ha koHeL, ceHTa6psa 2013 1.

MBI

CBI CP

%

-0,2 0,0 0,2 04 0,6 0.8 1,0

[pencrasneHHas BalleMy BHUMaHWIO MHGOPMAaLIMS NpedHa3HaYeHa MCKKUMTENBHO A1 03HAKOMAEHHMS. HacTOsLLMIA KOMMEHTapUIA HE COAEPKWT HUKaKMX peKOMeHAaLmM
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CPOYHbIN PbIHOK

OBbEM TOPIroB HA CPO4YHOM PbIHKE

mnpa py6.
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BCTpyKTypa o6bema Topros

OBbEM OTKPbITbIX MO3ULWUIA HA CPOYHOM PbIHKE

mnpa py6.
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OTKpbITbIE NO3ULMK

CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHMIA MECSAL,
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BCrpykTypa obvema Topros
MJTH KOHTP.
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OTKpbITbIE MO3ULUM

3a oKTI6pb Ha CPOYHOM pblHKE 06beM TOproe cocTtaBun 3,75 TpsH
py6. unu 82 MnH KoHTp. CpeaHeAHEBHOM 06beM TOProB COCTaBuII
163,2 mnpa py6., Uto Ha 13% HMxe ypOoBHS NpeablayLlero mecsaua.
O6beM OTKPbITbIX MO3ULIMI Ha KOHeL, MecsiLa cocTaBui 11 MiTH
KOHTP. Unu 476 mnpa py6. Ha nonto nponsBoHbIX MHCTPYMEHTOB
Ha MHAEKCbI NpULLNOCh 2,3 TpJH py6. (60,7% coBOKYNHOro
of6beMa TOpros), MHCTPYMEHTOB Ha $OHAO0BbIE akTUBbl — 0,3 Tp/H
py6. (7,6%), MHCTPYMEHTOB Ha BastOTHble akTWBbl — 1 TpJH py6.
(27,8%), MIHCTPYMEHTOB Ha NPOLEHTHbIE akThBbl — 9,7 Mnpa py6.
(0,3%), MHCTPYMEHTOB Ha TOBapHble akTuBbl — 136,4 Myipa pyo.
(3,6%).

[pencrasneHHas BalleMy BHUMaHWIO MHGOPMAaLIMS NpedHa3HaYeHa MCKKUMTENBHO A1 03HAKOMAEHHMS. HacTOsLLMIA KOMMEHTapUIA HE COAEPKWT HUKaKMX peKOMeHAaLmM
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AVAEPBI MO OBbEMY TOPIOB HA CPOYHOM PbIHKE
3A MECAL,

BAAIOTHO-AEHEXXHbIN

KYPCbl BAAIOT
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34 - - 45
- 44
33 A
- 43
32 A
42
31 1 - 41
- 40
30
-39
29
- 38
28 Y o a a a = T o B I} b o T o 37
& & & § 3 § 3 885 2 & &
E 8 § 2 & = &8 % 2 S 5 E E
8 T & & ¢ < < é &

USD/RUB_TOM

@ FJR/RUB_TOM (npaBas ocb)

OBBbEM TOPIroB HA BAAIOTHOM PbIHKE

Mnpa py6.
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= O6bem Topros CBOM

JNnpepamu no o6bemy TOProB Ha CPOYHOM pbiHKe cTanu KoHTpakT
Ha MHpekc PTC (RTS), 06beM TOProB KOTOPbIMU 3@ OKTAGPb
cocTaBun 2,26 TpsH py6. (60,3%), Ha BTopoM MecTe KOHTpaKT Ha
Kypc aonnap-py6nb (Si-) — 0,79 TpniH py6. (21,2%), Ha TpeTbeM
MecTe KoHTpaKT Ha Kypc eBpo-gosnnap (ED-) — 0,17 TpnH py6.
(4,6%), Ha ueTBepTOM MecTe KOHTpaKT Ha 06bIKHOBEHHbIE aKLMK
OAO «C6epbaHk Poccum» (SBR) — 0,12 TpsH py6. (3,2%), Ha nsaTom
MecTe KoHTpakT Ha akumu OAO «[asnpom» (GAZ) — 97,8 mnpa
py6. (2,6%), Ha Apyrve NpoU3BOAHbIE MHCTPYMEHTbI NpULnock 0,3
TPpJSH py®6. (8,2%).

PbIHOK

B okTabpe Habntoganocb ocnabneHne aMepuKaHCKOM U yCuneHue
€BPOMeNCKoM BantoTbl. 3a MecsL, Kypc Aosiapa pacyeTaMu
«3aBTpa» cHuawscs Ha 0,38 py6. (1,2%) no 32,07 py6./aonn., Kypc
€BpO pacyeTamu «3aBTpa» Bblpoc Ha 0,03 py6. (0,1%), cocTaBuB Ha
KoHeL okTsi6psi 2013 1. 43,86 py6./espo.
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mO6bem Topros CroOT
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CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHMI MECSAL,

O6beM TOproBs Ha BaItOTHOM pbiHKe 3a OKTA6pb cocTaBun 13,8
TpJH py6. CpeaHeaHeBHOW 06beM Toproe coctasun 600 mnpa
py6., uTo Ha 14% Huxe ypoBHSA NpeablayLuero Mmecsua. Ha gonto
KacCoBbIX CAENOK NpULLNOCH 4,5 TpiH py6. (33% cCOBOKYNHOro
o6beMa TOpro.), Ha 1o1to onepauuii cson 9,2 TpiiH py6. (67%).
Ha ponto onepauwnii «gonnap-py6nb» npuwnocbk 11,3 TpaH
py6. (81,9% coBokynHoro o6bema TOpros), Ha A0S0 onepauui
\ «eBpOo-py6sib» — 2,2 TpsiH py6. (16,3%), Ha onto onepaumi
0,1% «eBpo-gonnap» — 0,24 TpnH py6. (1,7%), Ha Lonto onepauui
«H0aHb-py6nb» — 3,4 mnpa py6. (0,05%), Ha [onto onepauui
«6uBantoTHasa kopanHa» — 3,2 mrpa py6. (0,05%).

1,7%

PoiHok "gonnap-py6nb" PbiHOK "eBpo-pybnb"
PbiHOK "eBpo-ponnap” Mpouee
OBBbEM TOPIroB HA AEHE)XXHOM PbIHKE CTPYKTYPA OBbEMA TOPIOB 3A NMOCAEAHUA MECSLL
TPAH py6.
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O6beM TOProB Ha AEHEXHOM pbiHKa 3a okTa6pb coctasun 20,5 TpnH py6. CpeaHegHeBHOM o6beM Toproe coctaeun 0,89 TpnH py6., uto
Ha 13% BbilLie ypOBHS NpeapblayLiero Mecsua. Ha fonto onepauuni mexaunepckoro PEMO npuwnock 6,2 TpnH py6. (30,4% cOBOKYNHOroO
o6beMa Topros), Ha fonto onepauuii npamoro PEMO ¢ LIb PO — 13,2 TpniH py6. (64,5%), Ha fonto KpeaAWTHOro pbiHka — 0,64 TpsiH pyo6.
(3,1%) (B ToM uncne, neno3utbl baHka Poccun — 792 mnpa py6., nombapaHblie aykunoHbl bavka Poccun — 1,4 mnpp py6.), Aeno3utHble
onepauuuv NP 135 mnpa py6.(0,7%), Aeno3uTHble onepauuny eaepanbHoro KasHauercTsa 267 mnpa py6.(1,3%).

TOBAPHbIN PbIHOK
OBBbEM TOPIOB HA TOBAPHOM PbIHKE

w;n!m pY6. O6bem CroToB Ha TOBAaPHOM pbiHKe cocTasun 1,1 mapa. py6.
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[MpunoxeHune 1

PE3YALTATbI PABOTbl PBIHKOB MOCKOBCKOW BUPXW 3A OKTSBPb 2013 I,

oKTA6pb CeHT6pb
N3meHeHne
HavmeHoBaHKe O6bemTopros,  Yucno caenok, O6beMTOpros, YMciio CAENOK, o6bema TOpPros, %
mnpa py6. TbIC. LUT. mnpa py6. TbIC. LUT.
PbiHok akuu#, PAP v naes MU®os
PbiHOK TO 32,2 14,6 22,5 15,1 43,5
Standard 7,6 24,1 7.9 27,2 -3,6
Classica 1,0 0,1 1,4 0,2 —28,3
PbiHOK T+2 833,4 72478 812,4 7 065,1 2,6
PasmeLueHus 19,1 0,0 9,6 0,0 99,2
WUToro 893,3 7 286,8 853,7 7107,7 4,6
PbiHOK o6nuraumu
KopnopaTtusHble obnuraumm 584,0 35,4 468,9 29,4 24,5
PernoHanbHble obauvraumm 52,7 2,8 41,3 1,9 27,7
['ocynapcTtBeHHble obnuraumm 419,1 9,4 405,4 9,4 3,4
['ocynapcTBeHHble obnuraumun T+2 2,20 0,15 2,9 0,2 —24,7
EBpoobnuraumm 11,3 0,0 1,0 0,0 10554
PasmeLueHus 408,8 3,1 177,5 1,3 130,3
HUToro 1475,8 50,8 1094,1 42,0 34,9
CpoOU4HbIi pbIHOK
MHCTPpYMEHTbI Ha MHAEKCbI 2276,9 6526,6 22514 5915,0 1.1
MHCTpYyMEeHTbI Ha GOHAOBbIE aKTUBbI 286,8 2978,5 304,3 2975,6 —5,8
MHCTpYMEeHTbI Ha BaNtOTHbIE aKTUBDI 1044,1 15283 1233,8 1576,5 -15,4
MHCTpYMEHTbI Ha MPOLEHTHbIE aKTUBbI 9,7 1,1 16,0 0,8 -39,2
MHCTpyMEHTbI Ha TOBApHbIE aKTUBbI 136,4 323,6 157,7 318,3 -13,5
HUToro 37538 11 358,0 3963,2 10786,3 -5,3
BantoTHbIW pbIHOK
[Jonnap-py6sb (crno) 3915,2 458,5 4557,2 480,1 —-14,1
EBpo-py6sb (cnoT) 575,4 66,8 632,1 79,9 -9,0
EBpo-gonnap (cnor) 88,8 6,1 76,7 53 15,8
tOaHb-py6sib (croT) 1.1 0,0 1,5 0,4 -28,1
BuBantoTHas kopauHa (crnot) 3,2 0,1 5,1 0,2 -37,5
[Lonnap-py6:b (cBon) 7 407,9 19,7 7 663,9 19,3 -3,3
EBpo-py6nb (cBon) 1673,6 8,3 15253 7.0 9,7
EBpo-nonnap (ceor) 151,2 0,8 1371 0,8 10,3
FOaHb-py6ib (cBomM) 2,3 0,2 1,6 0,1 40,9
Ceonbl 9234,9 28,9 93279 27,2 -1,0
Cnotbl 4583,6 531,9 5272,6 565,9 —13,1
HUToro 13818,5 560,9 14 600,4 593,0 -5,4
JleHeXHbli pbIHOK
Mexaunepckoe PEMNO 7048,2 136,1 6210,1 114,2 13,5
Mpsamoe PEMO c L P® 11 488,8 39,5 131731 40,0 -12,8
KpeauTHbIM pbIHOK 794,0 1,9 640,6 1,7 23,9
BHe6upxeBoe PEIMO c baHkom Poccum 0,0 0,0 0,0 2,7 -
[eno3nTHble onepauuu OK 1138,1 0,0 267,4 0,0 325,6
[Eeno3unTHble onepauuu NMOP 60,0 0,0 135,0 0,0 —55,6
WUroro 20529,0 177,5 20 426,2 158,5 0,5
ToBapHbIH pbIHOK
MHTepBEHUMUH 1,1 0,23 0,0 0,00 -
Cnotbl 0,0 0,00 0,0 0,00 —100,0
PbIHOK AparoueHHbIx MeTannoB 0,0 0,00 0,0 0,00 -
061Kt 06beM TOpros 40471,5 19 434,2 40937,6 18 687,5 -1,1

BHe6UpKeBble cAENKH
Akumu, PAP v nav NMAUdos 271,2 63,1 2441 21,4 11,1
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PesynbTtaTbl paboTbl pbiIHKOB MOCKOBCKOM Brpxu

OkTa6pb 2013

PE3YALTATbI PABOTbl PBIHKOB MOCKOBCKOW BUPXW 3A OKTSBPb 2013 I,

3HayeHue, NyHKTbI

HanmeHoBaHuWe

UHaekebl akuui
OcCHOBHblE:
Nrpoexkc MMBB
MHaekc PTC
KanuTtanusaumoHHble:
basoBoi kanuTanusaumu (MICEX Start Cap Index)
Otpacnesble:
KomnaHuii HedpTerasoBoi otpaciu (MICEX O&G)
KoMnaHwii anepreTuueckor otpacnu (MICEX PWR)
TenekoMMyHWKaLMOHHbIX koMnaHui (MICEX TLC)

KoMmnaHwui MeTannypriuyeckon
ropHogo6biBatoLen otpacner (MICEX M&M)

Komnanuii MaLumHocTpouTtenbHol otpaciu (MICEX MNF)
KoMmnaHwii dbuHaHcoBo-6aHkoBckol oTpacnu (MICEX FNL)

KomnaHnwui notpebutenbckoro cektopa (MICEX CGS)

KoMnaHuii XMMUUECKOM U
HebTexummueckoi otpaciu (MICEX CHM)

TemaTuyeckue:
Muaekc “ronybbix ¢puiiex” MMBB10
MHaekc “ronybbix duwwek” PTC CtaHaapT
MHAaekc akumi “BTOpOro awenoHa” PTC-2
Mupekc MMBB - nHHoBaumu
Mupekc PTC Cnbupb

UHaekcbl o6nuraumi

MHAaekc rocynapcTBeHHbIx o6aurauuii RGBI
(Russian Government Bond Index)

WHaekc kopnopaTuBHbix o6nurauuii MICEX CBI
(MICEX Corporate Bond Index)

MHAaekc MyHULMNanbHbix o6nurauunin MICEX MBI
(MICEX Municipal Bond Index)

MHAMKATOP CPOUHOrO pbiHKa

Poccuiickni nHaekc sonatunbHoctn (RTSVX)

HanmeHoBaHHWe

Kypcbl BanioT
Jonnap-py6nb
EBpo-py6nb
HOaHb-py6nb

buBantoTHas Kop3uHa

OKT6pb

1510,21
1480,42

3021,22

3 555,37
1056,37
2 496,81

2178,05

1874,55
4877,49
6 003,42

6 175,03

3 246,87
10278,04
1244,23
400,79
470,28
135,90

93,47

97,33

21,64

3HaueHue,

ceHTa6pb

1462,82
1422,49

3029,34

3 480,07
1086,11
2343,30

216541

1893,94
4693,51
5760,10

6 228,78

3133,65
9923,83
1229,49
406,60
467,22
134,86

93,44

97,43

26,59

py6./eanHuua BantoTbl

31 okt

32,07
43,86

5,27
37,39

30 ceH

32,45
43,83

5,31
37,51

N3meHeHHe, %

3,24
4,07

—-0,27

2,16
-2,74
6,55

0,58
-1,02
3,92
4,22

-0,86

3,61
3,57
1,20
-1,43
0,65

0,77

0,03

-0,10

-18,62

N3meHeHHe, %

-1,2

0,1
-0,8
-0,3

MpunoxeHue 2

M3meHeHuWe c Hauana
ropa, %

9,77
12,72

1,41

11,45
-12,04
15,74

5,36
4,46
8,25
4,30

3,93

7,84
10,58
4,07
-11,15
2,92

-1,55

0,60

0,39

-10,65

M3meHeHue ¢ Hauana
roga, %

5,4
9,2
—89,2
7.5
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