Risk Parameters for EQ Market (shares) during New Year Holidays

Market Risk, Lower Band, % Concentration Limit, pcs
Name Ticker ;f:frln zn ;f;jln fn ;f."frln fn Level 1 Level 2
1 OAO «[lasnpom» GAZP 35% 40% 45% 15 965 000 31 930 000
2 Cb6epbaHk Poccuu OAO SBER 35% 40% 45% 33 944 000 67 888 000
3 I'MK «Hopunbckut Hukenb» OAQO GMKN 35% 40% 45% 85 000 169 000
4 OAO «HK «PocHeghmb» ROSN 35% 40% 45% 1 596 000 3192 000
5 HK JTYKOWJ1 (OAQ) LKOH 35% 40% 45% 339 000 678 000
6 OAQ baHk BTb VTBR 35% 40% 45% 13 896 463 000 27 792 925 000
7 OAO «HOBATOK» NVTK 35% 40% 45% 533 000 1 065 000
8 Cbepbark Poccuu OAO an SBERP 35% 40% 45% 2 769 000 13 841 000
9 CypeymHegpmezasd OAO ao SNGS 35% 40% 45% 6 672 000 13 345 000
10 |OAO «Pycludpo» HYDR 35% 40% 45% 111 624 000 279 060 000
11 Cesepcmarnb (OAQ) CHMF 35% 40% 50% 348 000 870 000
12 |Ypankanui (OAO) URKA 40% 55% 80% 749 000 1873 000
13  |CypeymHegpmeeaa3 OAO an SNGSP 35% 40% 50% 7 595 000 15 189 000
14 OAQO Mockoeckas Bupxa MOEX 35% 40% 50% 935 000 2 338 000
15 OAO AK «TpaHcHetbmby an TRNFP 35% 40% 45% 1 300 3 200
16 |«MazHum» OAO MGNT 35% 40% 45% 53 000 107 000
17  |MobunsHbie TeneCucmembi (OAO) MTSS 35% 40% 45% 721 000 1442 000
18 |OAO «TamHegpmpb» TATN 35% 40% 45% 401 000 1 003 000
19 |OAO «HJIMK» NLMK 40% 50% 60% 614 000 1534 000
20 J«®CKE3C» OAO FEES 50% 70% 90% 1 260 633 000 3 151 583 000
21 OAO Poccemu RSTI 50% 70% 90% 131 677 000 329 192 000
22  |«Aspoghiom» OAO AFLT 50% 70% 90% 1 160 000 2 900 000
23 J«MMK» OAO MAGN 50% 70% 95% 2 954 000 7 385 000
24  J«MHTEP PAO EQC» OAO IRAO 50% 70% 90% 7 774 702 000 19 436 755 000
25 |AHK «bawHegpmb» OAQO an BANEP 60% 80% 95% 11 000 27 500
26 JAOK «Cucmemar» OAO AFKS 50% 70% 95% 984 000 2 459 000
27  |OAO bawHegpms, ao BANE 50% 75% 95% 8 000 20 000
28 ]|3.0H Poccus OAO ao EONR 50% 70% 95% 7 075 000 17 687 000
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Market Risk, Lower Band, %

Concentration Limit, pcs

Name Ticker
il WAl B v R
29 J«TamHegpmb» OAO an TATNP 70% 85% 95% 160 000 400 000
30 J«AkpoH» OAO AKRN 70% 85% 95% 17 000 42 500
31 «pynna komnardul NMVK» OAO PIKK 70% 85% 95% 246 000 615 000
32 OAOQ Kopniopauyuss BCMINMO-ABUCMA, ao VSMO 70% 85% 95% 2 000 5 000
33 OAO OUKCU lpynn, ao DIXY 70% 85% 95% 53 000 132 500
34 J«®ocAepor» OAO PHOR 70% 85% 95% 17 000 42 500
35 JAK «AJIPOCA» OAO ALRS 50% 70% 90% 1071 000 2 678 000
36 |«lpynna JICP» OAO LSRG 70% 85% 95% 32 000 80 000
37 |«HMTI1» OAO NMTP 60% 85% 95% 8 968 000 22 420 000
38 OAO KomnaHusi M.eudeo, ao MVID 70% 85% 95% 77 000 192 500
39 OAO MOCTOTPECT, ao MSTT 60% 85% 95% 184 000 460 000
40 OAO COIJIJIEPC, ao SVAV 70% 85% 95% 34 000 85 000
41 OAO TMK TRMK 60% 75% 95% 228 000 570 000
42  |Pocmenexkom (OAQ) ao RTKM 40% 55% 70% 472 000 1180 000
43 |Pocmenexkom (OAQ) an RTKMP 45% 65% 95% 340 000 850 000
44 QapmcmaHOapm (OAQ) ao PHST 70% 85% 95% 16 000 40 000
45 |Meza®oH OAO, ao MFON 40% 55% 70% 20 000 50 000
46 Polymetal International plc POLY 40% 55% 80% 64 000 160 000
47 |PLLC Yandex N.V. YNDX 35% 40% 45% 20 000 50 000
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