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ExxeqHeBHbIN 0630p pblHKa akuummn

KomMmeHTapu no pbiHKY akLun

B BockpeceHbe Hawwm POHAOBbIE NHOEKCHI C NIUXBOW OTbIrpanm
Nno3nTuB, NPULLEALLINIA C BHELLHWX PbIHKOB 332 YeTBEpPr 1 NATHULY. B
noHeAenbHUK Mbl BUAUM, YTO MHAOEKCHI a3UaTCKOro perMoHa
NpenMyLLLECTBEHHO TOPrytoTcs B kpacHou 3oHe (MSCI Asia -0,48%).
3[ech y4aCTHUKOB pbiHKa He nopagoBana cy660THAS cTaTucTUka 13
Kutas, nokasasluasi pocTt akcnopTa B chepane Ha 18,4% r/r, npu
oXuaaHum nogbema Ha 28,8%. Mpu atom aeduunt
BHeLUHeTOproBoro 6anaHca MNogHe6GecHon B NpPoOLLTOM MecsiLe
Bblpoc Ao $31,48 Mnpg — MakcumarnbHoe MecsyHoe 3HaveHue ¢ 2000

roga.
lMonHbIt mekem Ha 2 cmp.
3Ha4yeHne OCHOBHbIX UHOEKCOB
3HaueHve A, geHb A, Hea A, mec A, ytd
Wnaexc PTC 1677,21 0,04% -3,33% 4,61% -16,65%
NHoekc MMBB 1572,83 0,68% -1,55% 3,16% -11,60%
FTSE 579141 0,44% -1,36% -1,04% -3,07%
S&P 500 1352,63 0,69% -0,96% 0,74% 2,33%
Dow Jones Avg. 12837,33 0,61% -0,89% 0,28% 5,10%
Jlnpgepsl pocta
LleHa A, neHb A, mec A, ytd
OrK-3 0,0395 19,70% 14,83% -16,67%
J'Ivuqepbl CHUXeHunaA
LleHa A, neHb A, mec A, ytd
MarnuT 116,5000 -5,44% 5,33% -8,98%
Ork-1 0,0254 -3,79% 10,34% -27,64%
OAQ CuHeprus 20,2500 -3,57% 24,62% -50,00%
TrK-3 0,0605 -2,73% 3,76% -39,80%
Mupekc MSCI
3Havenve A geHb A, mec A, ytd
WHpekc MSCI EM 1037,71 -0,34% -0,43% -8,63%
MHpekc MSCI BRAZIL 3302,43 0,41% -0,25% -11,79%
MHugekc MSCI RUSSIA 898,40 0,44% 4,52% -15,34%
Mugekc MSCI INDIA 415,38 0,12% -4,57% -16,42%
MHaekc MSCI CHINA 58,80 -0,94% -2,08% -12,61%
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O030p pbiHKa

B BockpeceHbe Halum $HOHZ 0BbI€ MHAEKChI C IMXBOW OTbIF Pa/iM MO3UTUB, NpULLE ALIWIA C
BHE LLHMX PblHKOB 3a4YeTBepr U NATHALY. B NOHeAe IbHUK Mbl BUAMM, YTO UHAEKCbI
a31aTCKOr 0 PernmoHa NpenmyLLecTBe HHO TOPrytoTca B KpacHoM 3oHe (MSCI Asia -
0,48%). 34eCb y4aCTHUKOB pblHKa He NopagoBasia cyb66oTHAA cTatncTmkamns Kutas,
noka3saBsluas pocT 3KcropTa B pespasie Ha 18,4% r/r, Npu oXunzgaH1M nogbe mMa Ha
28,8%.Mpv 3Tom gedUumMT BHelwHeToproBoro 6anaHca MogHe6ecHoOM B NpoLu/iom
MecsiLle BbIpOC 40 $31,48 MJIpA — MaKCM MaJibHOe MeCA4YHOe 3Ha4eHne € 2000 roja.

Mo3numm e AMHOW €BPONENCKOM BaIOTbI MPOTU B A,0/1/1apa B NOHEA €/1bHUK ONATb
ociabav Ha GoHe HeornpeseneHHOCTU B OTHOLL €HU W ypery inpoBaHus rpeveckmx CDS.
YTpom napa EUR/USD ynana 4,0 0TMETKM 1,3090 — MUHUMY M 3a NOC/eHUI MecaL,.
KoTnpoBku anpesbcknx ¢ bioyepcoB Ha HepTb Mapku Brent xoTb 1 ToprytoTcs Ha
ypoBHe $125,3/6app., Bbillle OTMETKM $126 CMpOCa NOKa SIBHO HeT.

B noHe AeNbHUK Mbl OXMAAEM OTKPbITUS TOPrOB Ha HallleéM pbiHKE akLUM I B 30He
yMepeHHOro CHMXeHn si. YTo 3a ABMXKEHMe BBEPX Mbl BU Je/1I1 BUepa NoJ 3aKpbiTve
ceccnn? HaHaw B3raa 4 370 6b1/10 XenaHue JOMUHUPOBABLIMX BYe pa « OblKoB»
cAenaTb 3aK10UTeNbHOE TeCTMPOBaHNE Ha/IMYMA CNPOCa Bbllle YPOBHS 172 TbiC. M. MO
dbtouepcy PTC nepes Hauanom ABMxeHASA BHU3. [nA NoATBEPXAEHNA NajeHus,
Urpokam HeobxoaMMOo NPO6UTL YPOBEHb BUEpPaLLHEN NOALEPXKKM Ha 171 ThiC. M., U
OTTECTUPOBATL €ro y>e CHWU3Yy Ha Hebo/bw nx obbeMax. Cya A no rpaduky dbiouyepca
PTC, uenbto CHMXeHMS MOXeT CTaTb CHayasa ypoBeHb 169500 M., @ NOTOM 167000 n.
AHanornyHo no nHaekcy MMBB: Mbl xaeM CHUXeHMA K OTMeTKaM 1585-75 1. B
6aunxanwee BpeMs. ABHas CMIbHAA NOAJEe PXKKA PacrnoIoXeHa Ha YPOBHE 1550
NyHKTOB. Boslee arpeccvBHbIX 4BV XXEHWI BHW3, A AYMalo MOKa X AaTb PaHo, Tak Kak
KPYMHble UTPOKW NPeanoyTyT NOAOXAaTb MTOrOB 3aBTpaLuHero 3aceganna OPC no
MOHETapHOW MONNTUKE.

CerogHsi komnanm s MTC onybankyeT oTyeTHoCTb Mo US GAAP 3alV kBapTan n Becb
2011 T04.B 13-00 xaem gaHHbix no BBl WTannum 3a 4 kBaptan. Kanengapb
MaKpOCTaTMCTMKM MO AMepuKe cerogHa nycT. HanommHaeMm, 4to un3-3a nepexoga CLUA
Ha NleTHee BpeMs, C MOHe/ e/IbHUKa TOPrM Ha Y on-cTput 6yayT HaUMHATLCS B 17-30
Mmck. CeroaHsa BedyepoM MuHoMH CLLA npoBOAMT ayKLMOH NO NpoAaxe 3-1e THUX

60HA 0B Ha CyMMy $32 MAPA,.
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Commodities
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Hedytb Brent Hedptb Urals

Baltic Dirty Tanker

OcHoBHble ToBapbl, SPOT (LSE, NYSE

3HauyeHne A 3apgeHb, % A3aHen,% Asawmec,% Aytd,%

Megp, $/t 8 295,00 0,07% -2,40% -2,19% -12,96%
LinHk, $/t 2 014,50 0,12% -4,62% -3,06% -15,89%
Hukensb, $/t 18 900,00 0,83% -1,84% -8,72% -29,54%
Onoso, $/t 22 250,00 -0,27% -5,82% -11,16% -27,29%
AntoMmuHun, $/t 2 209,00 -1,19% -5,11% -1,56% -14,91%
CsuHeu, $/t 2 090,00 1,06% -3,26% -2,15% -19,31%
Cepebpo, $/0z 33,42 1,43% -3,63% -0,46% -7,24%
3onorto, $/0z 1 684,98 0,64% -0,70% -2,15% 17,92%
HedTb Brent, $/ 124,11 1,11% 0,17% 5,65% 10,15%

HedTb Urals, $/ 122,22 0,91% 0,47% 3,69% 11,70%
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Poccumnckmm pbliHOK akumm

Tukep UeHa 3akpbitus, $ A PTC A MMBBJ6bem Ha PTC, $ O6bem Ha MMBB, $ KanuTtanusaums, m$

TNBP

BANE
GAZP
LKOH
NVTK
ROSN
SNGSP
TATN
TRNFP

MSRS
OGKB
OGKC
MSNG

MTSS
RTKM

GAZA
KRKO
SVAV

VSMO
MAGN
CHMF

VZRZ
SBER

AFLT
PRIM

PKBA
VRPH
DIXY
MGNT
PHST

KZOS
NKNC

AKRN

rasp
UKUZ

3,240 | 0,00% = 0,00% | 32 400 48 590
HedTb 1 ras
60,000 | 0,00%  0,00% 53 900 10 210
6,680 = 0,00%  0,00% 167 000 158 139
62,200 | -0,16%  0,00% 248 800 52 905
12,850 | 0,00% = 0,00% 38 550 39 017
7,700 | 0,00%  0,00% 385 000 81 606
0,669 | 0,00%  0,00% 6 692 5154
6,680 = 0,00%  0,00% 167 000 14 554
1810,000 = 0,00% 0,00% 72 400 2814
dnekTpo3HepreTuka
0,052 | 0,00%  0,00% 19 738 2533
0,029 | 0,00%  0,00% 5215 1691
0,040 | 19,70%  0,00% 67 030 1876
0,061 | -2,73%  0,00% 151 250 2 405
TenekomMmyHuKauuu
7,520 | 0,00%  0,00% 36 096 15 539
5070 | 0,00%  0,00% 32245 14 922
MawunHocTpoeHue
30,500 | 0,00%  0,00% 22 631 565
0,403 | 0,00%  0,00% 4031 86
14,350 | 0,00% = 0,00% 24 395 492
MeTtannyprus
184,500 | 0,00%  0,00% 553 500 2127
0,502 | 0,00%  0,00% 210 226 5610
15,138 | 0,00%  0,00% 66 608 15 255
BaHku
23,600 | 0,00%  0,00% 118 375 560
3,263 | -1,86% = 0,00% 3406 576 70 438
TpaHcnopT
1,740 | 0,00% = 0,00% 170 520 1932
0,105 0,00% 7 350 84
MoTpebuTenbLCKUn pbIHOK
48,790 | 0,00%  0,00% 307 377 7 402
31,500 | 0,00%  0,00% 31500 315
13,250 | 0,00% = 0,00% 13 250 1653
116,500 | -5,44%  0,00% 81 550 10 366
63,500 | 0,00%  0,00% 43530 2 400
HedTexnmusa n HedhptenepepaboTka
0,120 0,00% 6 000 214
0,920 | 0,00%  0,00% 9 200 1482
XumMnyeckasi NPOMbILNIEHHOCTb
48,000 @ 0,00%  0,00% 383 600 2 289
Yronb
3,979 | 0,00% = 0,00% 79 580 3107
81,500 | 0,00%  0,00% 79 125 2943

UemoyHuk: PTC, Bloomberg
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Poccumnckne ADR/GDR

Axkumn B AP BantTa ToproB LleHa 3akpbitna  VsmeHeHune, %
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125,130
228,000
0,484
6,995
39,040
2,877
0,001
24,350
9,923
0,032
2,331
9,000
0,552
62,000
47,275
62,300
18,100
13,780
4,450
10,140
18,850
14,350
142,500
1,451
6,800
12,990
1,200
3,750
28,950
21,705
20,250
7,460
5,006
6,690
9,960
21,180
8,977
3,085
27,610
215,000
12,000
4,754
18,200

-1,50%
-0,87%
1,89%
11,65%
0,23%
1,55%
0,00%
2,18%
2,12%
10,34%
0,04%
0,00%
0,00%
-0,16%
0,64%
0,91%
1,91%
2,49%
-1,11%
4,54%
0,05%
-0,10%
3,11%
0,00%
0,00%
0,46%
0,00%
0,00%
-2,56%
-3,10%
2,27%
-0,51%
-0,77%
1,36%
0,61%
0,67%
0,00%
-1,72%
-3,09%
0,00%
2,56%
0,93%
-1,62%
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Oo0bem, k$

0,23
2,27
1,40
25 187,08
2,50

18 088,90
2284,17
5,81

268 308,80
412,78

7 685,40
38 658,18

2,23

35 528,73
340,54
17,26

101 852,40

417 550,80

2 867,81
2,86
54,49
14,83
15,00
515,95
39,80

6 113,16

5,77

23 536,95
671 588,80

UecmoyHuk: Bloomberg
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MpencTaBneHHas uHgopmaums 6asmpyeTcsi Ha JOCTOBEPHBIX UCTOYHUKAX.

TeMm He MeHee, coepXaHne faHHOro aHanUTUYeCcKoro 063opa MOXET UCMOMNb30BaTLCS TONMbKO B MHADOPMALIMOHHBIX LIEMSIX.
OAO "MK "Mpocnekt" n OAO "VIK "Ain T MHBECT" He HECYT OTBETCTBEHHOCTU 3@ TOYHOCTb NMPEeAOCTaBMNEHHbIX AaHHbIX.
[aHHbIA AOKYMEHT He SBRSIETCS NPeANioXKeHNeM Ha NOKyMKY UK NPOAaxXy Kakux-nubo LieHHbIx Bymar.

OH TaKke He SIBMSIeTCs pEKOMeHAUMEN Ha MOKYMKY UMW NPOAAXY LEHHBIX BGymar, yNOMsHYTHIX B OTHETE.
KomnaHuy 1 ee coTpyaHUKM, BKIOYas TEX, KTO FOTOBWI 3TOT OTYET, MOTyT MMETb MO3ULMK, a TaKKe MOKynaTb Y NPOAaBaTh LiEHHbIE Bymary yNnoMsHyTbIX B OTHETE KOMMaHWIA.

MHBecTupoBaHue B cTpaHax CHI ABnseTcs UCKNIOYUTENBHO PUCKOBAHHBLIM, NO3TOMY MHBECTOPbI AOJI>)KHbI CAMOCTOATESIbHO TUWaTeslbHO npopaboTaTtb CBOE peLueHue.

Bce npaBa Ha AaHHbIN aHanuTUYeckuin oT4eT npuHaanexar bpokepckon rpynne "An Tu UHBecT - MNpocnekT”.
MepeneyaTka LEMNUKOM MW OTAENBHLIMU YacTsIMK 6e3 CChINkV Ha KOMNaHUW He JomnycKaeTcs.




