BUPKA PE3YABTATbl PABOTbI PbIHKOB
MOCKOBCKOU BUPXKU  ssrver 201

OBbEM N CTPYKTYPA TOPIroB

OBbEM TOPIOB CTPYKTYPA OEbEMA TOPIOB HA PbIHKAX
HA PbIHKAX MOCKOBCKOW BUPXKM 3A MOCAEAHWA MECSAL,

TPNH py6.
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CoBOKYMHbIW 06beM TOProB Ha pbiHkax MockoBckoM brpxu 3a aBryct coctaBun 39 TpnH py6. CpeiHeAHEBHOM 06beM TOProB COCTaBW
1,77 TpnH py6., UTO Ha 7% HWXe NokasaTens npeablayLiero Mecsiua. Ha nonto pbiHka akumi, PAP v naes M®oB npuwnock 0,59 TpH py6.
(1,5% coBokynHoro o6bema TOproe), Ha A0 pbiHKa o6nuraunii — 1 TpnH py6. (2,8%), Ha Aonto cpoUHOro pbiHka — 3,5 TpJH py6. (9,1%),
Ha 10110 BaNMtOTHO-AEHEXHOT0 pbiHka — 33,8 TpsH py6. (86,6%).

PbIHOK AKLUWA, PAP U NAEB NMAU$POB

OBbEM BTOPUYHbLIX TOPIroB CTPYKTYPA OBbEMA TOPIroB
AKUMAMU, PAP U MAAMU MNPOB 3A MOCAEAHWMN MECAL,
mnpa pyé6. mMAapAa aonn. 1.0%
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O6beM TOProe akLMAMU 3a aBrycT coctasun 0,59 TpnH py6. CpegHeAHEBHOM 06beM TOProB coCTaBun 27 MnpAa pyo6., uto Ha 10% Huxe
YpPOBHS NpeapblayLiero mecsaua. lons caenok B cektope «OCHOBHOW pbIHOK» B 06beMe BTOPUUHbIX TOProB akuuamu, PP 1 naamu
cocTaBwna 88,2%, Ha cekTop Standard npuiunocb 1%, Ha cektop Classica npuwnock 0,1%, Ha cekTop T+2 npuwnock 10,6%. PazmeLeHui
coctasun 0,5 mnpa py6. O6bem BHeBHpxeBbIx caenok coctaBun 0,18 TpnH py6.(23,7%) ot obLiero o6bema Topros (BTOpUUHbIE BUPXeEBbIE
TOpru+ BHEGUPXKEBbIE CAEIKM).

[pencrasneHHas BalleMy BHUMaHWIO MHGOPMAaLIMS NpedHa3HaYeHa MCKKUMTENBHO A1 03HAKOMAEHHMS. HacTOsLLMIA KOMMEHTapUIA HE COAEPKWT HUKaKMX peKOMeHAaLmM
1 He SIBNAETCS NPpSMbIM PYKOBOACTBOM K AEMCTBIIO Ha GUHAHCOBbIX pbiHKax. (495) 363-32-32, info(@moex.com, moex.com
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WHAEKCbI MMBE U PTC

NYHKTbI
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WU3MEHEHUE LLEHbI 3AKPbITUA
«TOAYBbIX PULLEK» 3A MECAL,
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AMAEPDBI MO OBbEMY TOPIOB HA PbIHKE
AKLUMA, PAP 1 NAEB M$POB 3A MECAL,

3a aBryct MiHaekc MMBB cHusuncs Ha 0,81% 0o 1364,65 nyHKTOB
(1375,79 Ha koHew vtons 2013 1), nonnaposbivi UHaekc PTC
cHuauncs Ha 1,71% po 1290,96 nyHkTos (1313,38 Ha koHeL, vtons
2013 r.). Kanutanuaauus pbiHKa akLiMii 3a aBryCT CHU3Mach Ha
0,53% v Ha nocnenHW fAeHb Mecsila coctasuna 708,11 mnpa
nonn. (711,95 mnpa nonn. Ha koHeu mionst 2013 ).

Cpenu «rony6bix GULLEK» CHU3UAKUCD LieHbl OObIKHOBEHHbIX aKLWM
OAO «Poctenekom» — Ha 9,2% (100,51 py6./aku,),

OAO «C6epbaHk Poccuun» — Ha 7,4% (88,23 py6./akL.),

OAO «®CK EC» — Ha 4,8% (0,10597 py6./aKu.),

OAO baHk BTb — Ha 4,5% (0,0445 py6./aku.),

OAO «'MK «Hopwnbckuit H1kenb» — Ha 1,6% (8o 4370 py6./aku.),
OAO «JTYKOWMJI» — Ha 1,3% (1o 1924,5 py6./akL.),

OAO «CyprytHedTeras» — Ha 0,2% (26,072 py6./aKu.),
MOBbICUANCD LieHbl 0BbIKHOBEHHbIX aKLWM

OAO «Ta3npom» — Ha 2,6% (131,9 py6./aKu.),

OAO «HK «PocHedTb» — Ha 5% (246,33 py6./akL.),

OAO «[Montoc 30510T0» — Ha 5,7% (904,9 py6./akw.).

Jlnpepamu no o6bemy Topros ctanu akumn OAO «CbepbaHk Poc-
cum» (SBER), o6bem Topros koTopbimu coctasun 138,79 mnpa py6.
(24%), Ha BTOpOM MecTe 06blkHOBEHHbIE akumk OAQ «[asnpoms»
(GAZP) — 113,02 mnpa py6. (19%), Ha TpeTbeM MecTe 06bIKHOBEH-
Hble akuunn OAO «Ypankanuii» (URKA) — 77,27 mnpa py6. (13%),
Ha UEeTBEPTOM MecTe 0BbIkHOBEHHbIe akLium OAO «JTYKOMST»
(LKOH) — 43,15 mnpg py6. (7%), Ha naToM MecTe 06bIKHOBEHHbIE
akuum OAO «'MK «Hopunbckuii Hukenb» (GMKN)— 34,5 mnpa
py6. (6%), Ha opyrue LeHHble Bymarv npuywwnocb 184,9 mnpa py6.
(31%).

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 OEbEMA TOPIOB
OBAUTALMNAMU 3A MOCAEAHWA MECHL,

mnpa py6.
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O6beM BTOPUYHbIX TOPros obnurauusimu 3a asryct coctasun 1,083 TpnH py6. CpeaHeHeBHOM 06beM TOPros cocTaBun 49 mnpa py6.,

UTO Ha 9% HWXe YPOBHSA NpeablayLiiero Mecsiua. Ha 4onto KopnopaTuBHbIx 06nurauuii npywinocb 495,2 mnpa py6. (45,7% coBoKynHoro
o6beMa TOpro.), Ha LOJIt0 perMoHasnbHbIx 06uraumii — 35,1 mnpga py6. (3,2%), Ha oo rocyAapcTBeHHbIX o6nuraumii — 370,2 mnpa pyo6.
(34,2%), Ha fonto eBpoo6nMraumx obauraumii — 2 mnpg py6. (0,2%) O6beM pasmelLieHuit o6auraumii coctasun 180,1 mnpa py6. (16,6%).

U3MEHEHME UHAEKCOB PbIHKA OBAUIALMIA
3A MECAL,

3a Mecau MHaekc rocynapcteeHHbix o6nurauuii (RGBI) cHusunca

Ha 1,12% no 133,0 nyHkToB (134,50 n. Ha koHew utona 2013 1),

MHAEKC MyHULIMMaNbHbIX o6nurauunii MICEX MBI CP (MHaekc

UMCTbIX LieH) cHU3unca Ha 0,01% v coctasun 97,15 nyHkTos (97,40
RGBI M. Ha KoHell uons 2013 1), MHAEKC KOPMNOPaTUBHbIX O6/IMraLui

MICEX CBI CP (MHAEKC YMCTbIX LieH) cHU3uncs Ha 0,03% 1 cocTaBun

93,34 nyHkToB (93,37 n. Ha koHel utonst 2013 ).

MBI CP

CBI CP

-1,2 -1,0 -0,8 -0,6 -0,4 -0,2 0,0

[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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B CTpykTypa obbemMa Topros

OBbEM OTKPbITbIX MO3ULWUIA HA CPOYHOM PbIHKE

mnpa py6.
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CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHMIA MECSAL,
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OTKpbITbIE NO3ULMK

3a aBryct Ha CPOYHOM pbiHKe 06beM Topros cocTaBun 3,54

TPAH py6. nu 81,9 MnH koHTp. CpegHeaHeBHOM 06beM TOPros
coctasun 161 mapa py6., UTO Ha 626 H1XKE YPOBHS NpeablayLLero
Mecsiua. O6beM OTKPbITbIX MO3WULIMIM Ha KOHEL, MecsiLia COCTaBWn
12,4 MNH KOHTP. unu 433,4 mnpa py6. Ha oo npor3BOAHbIX
MHCTPYMEHTOB Ha MHAEKCbI NpULLIOCH 2 TPIH py6. (56,7%
COBOKYMHOro o6bema TOproe), MHCTPYMEHTOB Ha GOHAOBbIE
aktnBbl — 0,25 TpsiH py6. (7,2%), UHCTPYMEHTOB Ha BasItoTHbIE
akTuBbl — 1,12 TpsiH py6. (31,6%), MUHCTPYMEHTOB Ha NPOLIEHTHbIE
akTuBbl — 14,8 mnpa py6. (0,4%), MHCTPYMEHTOB Ha TOBapHble
akTuBbl— 146,1 Mnpa py6. (4,1%).

[pencrasneHHas BalleMy BHUMaHWIO MHGOPMAaLIMS NpedHa3HaYeHa MCKKUMTENBHO A1 03HAKOMAEHHMS. HacTOsLLMIA KOMMEHTapUIA HE COAEPKWT HUKaKMX peKOMeHAaLmM
11 He SIBISIeTCS NPSIMbIM PYKOBOACTBOM K AECTBMIO Ha GUHAHCOBbIX PbiHKax. (495) 363-32-32, info[@moex.com, moex.com
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AMAEPBI MO OBbEMY TOPIoB HA CPOYHOM PbIHKE 3A MECAL,

Jlnpepamu Nno o6beMy TOPros Ha CpOYHOM pbiHKe cTanu KoHTpakT
Ha MHpekc PTC (RTS), 06beM TOProB KOTOPbIMM 3a aBrycT
coctaui 1,98 TpsH py6. (56%), Ha BTOpoMm MecTe KOHTPaKT Ha
Kypc nonnap-py6nb (Si-) — 0,77 TpsiH py6. (21,9%), Ha TpeTbeM
MecTe KOHTpaKT Ha Kypc eBpo-gosninap (ED-) — 0,28 TpnH py6.
(7,8%), Ha ueTBepTOM MecTe KOHTPAKT Ha OBbIKHOBEHHbIE aKLuK
OAO «C6epbaHk Poccumn» (SBR) — 0,1 TpnH py6. (3,2%), Ha naTom
MmecTe KoHTpakT Ha akumu OAO «[asnpom» (GAZ) — 77,4 mnpa
py6. (2,2%), Ha Apyrve NPoU3BOAHbIE MHCTPYMEHTbI npuLunoch 0,3
TpJSH py®6. (8,9%).

BAAIOTHO-AEHEXHbIW PbIHOK
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OBbEM TOPIroB HA BAAIOTHOM PbIHKE

Mnpa py6.
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B aBrycrte Habnt04anoCb YyCUIEHWE aMEPUKAHCKOW M eBPOMENCKOM
BasItOT. 3a MecsL, KypcC A0s1apa pacyeTaMu «3aBTpa» BbIpOC Ha
0,24 py6. (0,7%) no 33,25 py6./[0n1., Kypc €BpO pacyeTamu
«3aBTpa» Bblpoc Ha 0,23 py6. (0,5%), cocTaBWB Ha KOHEL, aBrycra
2013 r. 44,00 py6./eBpo.
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mQO6beM Topros CMOT
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CTPYKTYPA OEbEMA TOPIOB 3A MOCAEAHMI MECSAL,

O6beM TOProB. Ha BaJIlOTHOM PbIHKE 3a aBrycT coctaBun 14,9 TpnH
py6. CpeaHeaHEBHOWM 06beM TOproB cocTasun 677 mnpa pyb6., uto
Ha 6% BblLLEe yPOBHS NMpeablayLlero mecsua. Ha 4onto kaccoBbIx
CAENOK NpULNoch 4,6 TpnH py6. (31% coBokynHoro o6bema
TOproe), Ha Aonto onepaumi ceon 10,3 TpnH py6. (69%).

/— 1,5% Ha ponto onepauwnii «gonnap-py6nb» npuwinocb 12,2 TpsH
py6. (81,8% coBokynHoro o6bema Topros), Ha A0S0 onepauui
\ «eBpOo-py6sib» — 2,5 TpsiH py6. (16,6%), Ha Aonto onepaumi
0,1% «eBpo-gonnap» — 0,22 TpsH py6. (1,5%), Ha Lonto onepaLimii

«H0aHb-py6nb» — 2,9 mnpa py6. (0,01%), Ha nonto onepauui
«6uBantoTHasa kopauHa» — 11,2 mnpa py6. (0,1%).

PeiHok "ponnap-py6nb" PbiHOK "eBpo-py6nb"
PbiHok "eBpo-aonnap” Mpouee
OBBbEM TOPIroB HA AEHE)XXHOM PbIHKE CTPYKTYPA OBbEMA TOPIOB 3A NMOCAEAHUA MECSLL
TpnH pye6.
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O6beM TOProB Ha AEHEXHOM pblHKa 3a aBryct coctaBun 18,9 TpnH py6. CpeaHeAHEeBHOM 06beM Topros cocTaBui 0,86 TpsiH py6., UTo Ha
16% HWxe ypoBHs npeabiayliiero Mecsita. Ha gonto onepauuni mexaunepckoro PEMO npuwnock 7,3 TpniH py6. (38,9% coBokynHoro
o6bema TOproB), Ha fonto onepaumi npamoro PEMO ¢ LB PO — 10,2 TpaH py6. (54,2%), Ha Aonto kpeAMTHOro pbiHka — 0,59 TpsiH py6.
(3,1%) (B ToM uncne, nenosutol baHka Poccun — 593,1 mnpa py6., nombapAHble aykuunoHbl bavka Poccun — 0,7 mnpg py6.), Aeno3uTHble
onepauuv NMOP 111 mnpa py6. (0,6%), neno3uTHble onepauun PeagepanbHoro KasHauerctsa 210 mapa py6.(1,1%), Ha [onto BHEGUPXEBO-

ro PEMO 384,8 mnpa py6 (2%).

TOBAPHbIN PbIHOK

OBbEM TOPIroB HA TOBAPHOM PbIHKE

MADA py6. MHTepBeHLI,MM Ha TOBapHOM pbIHKE HE NpOBOAUTUCD.
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Mpunoxerue 1

PE3YALTATbI PABOTbl PbIHKOB MOCKOBCKOW BUPXXW 3A ABIYCT 20I3 I

aBrycr uonb
M3meHeHne
HavmeHoBaHKe O6bemTopros,  Yucno caenok, O6beMTOpros, YMciio CAENOK, o6bema TOpPros, %
MnpA py6. TbIC. LUT. MnpA py6. TbIC. LUT.
PbiHok akuu#, PAP v naes MU®os
OCHOBHOW pbIHOK 522,0 59442 618,7 6 964,2 -15,6
Standard 6,0 30,6 7.3 37,5 -18,3
Classica 0,7 0,1 1,7 0,2 —58,4
CekTtop T+2 62,9 278,5 58,6 221,0 7.4
PasmelueHus 0,0 0,0 0,5 0,0 -100,0
WUToro 591,6 62534 686,9 72229 -13,9
PbiHOK o6nuraumu
KopnopaTuBHblie obnuraunm 495,2 30,6 542,7 31,6 -8,8
PernoHanbHbie obavraumm 35,1 1,7 31,5 1,6 11,4
['ocynapcTtBeHHble obnvraumm 370,2 9.1 468,3 10,9 -20,9
['ocynapcTBeHHble obnuraumm T+2 0,33 0,20 0,3 0,2 10,1
EBpoobnuraumm 2,0 0,0 3,7 0,0 —46,3
PasmeleHus 180,1 0,8 194,7 1,4 -7.5
WUToro 1082,7 42,3 1240,9 45,4 -12,8
CpOU4HbI# pbIHOK
NHCTpYMEHTbI Ha UHAEKCDI 2005,0 5576,5 2232,6 69104 -10,2
MHCTpyMeHTbI Ha GOHAOBbIE AKTUBbI 254,77 27754 298,9 31345 -14,8
MHCTpYMEHTbI Ha BaNOTHbIE aKTUBbI 1118,0 14549 1276,8 1680,9 -12,4
MHCTpYMEHTbI Ha MPOLEHTHbIE aKTUBbI 14,8 1,2 20,8 2,1 —28,7
MHCTpyMEHTbI Ha TOBApHbIE aKTUBbI 146,1 343,3 112,3 2873 30,0
WUToro 3538,6 10151,3 39415 12015,3 -10,2
BantoTHbIH pbIHOK
[Jonnap-py6sb (crno) 3899,9 436,4 4536,6 524,3 -14,0
EBpo-py6nb (cnot) 615,1 75,9 615,8 71,7 -0,1
EBpo-gonnap (cnor) 92,8 5,8 138,0 8,0 -32,7
tOaHb-py6sib (crioT) 1,3 0,0 1,0 0,3 32,4
BueantoTHas kop3suHa (crnot) 11,2 0,3 10,5 0,2 6,7
[Jonnap-py6sb (cBon) 8279,9 18,8 75535 18,5 9,6
EBpo-py61b (cBOM) 1854,7 7,4 1754,0 7.7 5,7
EBpo-gonnap (cBon) 129,2 0,7 104,5 0,7 23,6
tOaHb-py6sib (cBOM) 1,6 0,1 2,9 0,2 —46,1
Ceonbl 102654 27,0 9415,0 271 9,0
Crotbl 46204 518,9 5302,0 604,7 -12,9
HUToro 14 885,7 545,9 14717,0 631,7 1.1
JleHeX<HbIH pbIHOK
Mexaunepckoe PEMNO 7 335,6 141,7 7703,8 152,0 —4.,8
Mpamoe PEMO c LIb P® 10231,7 33,8 13731,7 43,3 -25,5
KpeauTHbIH pbIHOK 593,8 1,7 786,6 1,8 —24,5
BHebupxesoe PEMO c baHkom Poccuu 384,8 2,7 783,3 5,1 -50,9
[eno3nTHble onepaunn K 210,6 0,0 280,0 0,0 —24,8
[eno3uTHble onepauuu MNOP 111,0 0,0 106,0 0,0 4,7
WUToro 18 867.,4 179,9 233914 202,1 -19,3
ToBapHbIi pbIHOK
UHTepBeHLNH 0,0 0,00 0,5 0,09 -100,0
0611t 06bEM TOProB 38966,0 171727 43 978,2 20117,6 -11,4
BHeb6uprxeBble caenku
Akuuu, PP v nav Ndos 183,9 27,2 206,4 30,5 -10,9
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PesynbTtaTbl paboTbl pbiIHKOB MOCKOBCKOM Brpxu

Asryct 2013

PE3YALTATbI PABOTbl PbIHKOB MOCKOBCKOW BUPXXW 3A ABIYCT 20I3 I

HavmeHoBaHuWe

UHaekebl akuui

OcHOBHblE:

NHaekc MMBB

MHpekc PTC

KanuTtanusaumoHHble:

BasoBoii kanutanusauum (MICEX Start Cap Index)
Otpacnesble:

KomnaHuii HedTerasosoi otpacau (MICEX O&G)
KomnaHwii aHepreTuueckon otpaciu (MICEX PWR)
TenekoMMyHHWKaLMOHHbIX koMnaHui (MICEX TLC)

KomnaHwui meTannypriuyeckom u
ropHogo6bisatoLler otpacner (MICEX M&M)

KomnaHuii MalumHocTpoutenbHol otpaciu (MICEX MNF)
KomnaHwuii duHaHcoBo-6aHkoBckow oTpacnu (MICEX FNL)

KomnaHwuii notpebutenbckoro cektopa (MICEX CGS)

KoMnaHWi XMMUUECKOM U
HedTEXMMUUEecKOM oTpacaum (MICEX CHM)

TemaTuyeckue:

MHpexc “ronybbix dpuwek” MMBB10
MHpekc “ronybbix ¢uwiek” PTC CtaHaapT
NHaekc akumi “BTOpOro awenoHa” PTC-2
Muaekc MMBB - nHHoBauwmm

MHaekc PTC Cnbupb

UHaekcbl o6nuraumm

MHAekc rocynapcteeHHbIx o6nuraunii RGBI
(Russian Government Bond Index)

MHaekc kopnopaTvBHbix o6nuraumini MICEX CBI
(MICEX Corporate Bond Index)

MHaeke MyH1UMNanbHbix o6auraumi MICEX MBI
(MICEX Municipal Bond Index)

MHAMKATOP CPOUHOrO pbiHKa

Poccuiickuii nHaekc BonatunbHoctu (RTSVX)

HanmeHoBaHHWe

Kypcbl BanioT
Honnap-py6nb
EBpo-py6sb
HOaHb-py6nb

BuBantoTHasa kop3uHa

3HayeHue, NyHKTbI
N3meHeHne, %

aBryct Wb
1364,65 1375,79 -0,81
1290,96 1313,38 -1,71
3011,90 2 979,30 1,09
3 248,69 3190,08 1,84
1141,91 1200,98 —4,92
2 158,78 2157,32 0,07
2102,15 2067,28 1,69
1783,14 1794,60 —0,64
4 450,57 4 505,90 -1,23
5678,37 5756,14 -1,35
6019,98 5941,32 1,32
2974,70 3010,93 -1,20
9 208,07 9 294,64 —0,93
1195,69 1195,54 0,01
424,00 451,11 —6,01
453,31 456,94 -0,79
133,00 134,50 -1,12
93,34 93,37 —0,03
97,15 97,40 —0,26
22,95 25,29 -9,25
3HaueHue,
py6./eanHuua BantoTbl WaMmeHenue, %
30 aBr 31 uton
33,25 33,02 0,7
44,00 43,77 0,5
5,43 5,39 0,9
38,09 37,83 0,7

MpunoxeHue 2

M3meHeHuWe c Hauana
ropa, %

2,57
1,22

1,37

7,50
-0,62
9,98

4,91
343
2,09
-1,82

-17.13

-1,20
2,39
0,27

-3,20
0,33

-3,65

0,46

0,21

-5,24

M3meHeHue ¢ Hauana
roga, %

9.3
9,5
—88.,9
9,5
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