Ctatncrtunyeckue
nokKasartesimn AeHeXHOoro
oOpalLleHua n KpeauTa.

CTaTUCTUKA OAHKOBCKOU U
ounpxeBou OeATeNbHOCTHU



OCHOBHbIE NoKa3aTenu CTaTUCTUKN
AeHeXHoro oodpalleHus

OCHOBHbIMM ABNAKOTCA cneaywuime CtTatTuCTn4eCkKne noKasarternun.

1. nokasaTenb AeHeXHOW MaccChbl;

2. noKa3saTenu CKOpoCTuU obopoTa AeHEeXHOMU MacChbl (AUHAMUKHN
AEeHEeXHOWU Macchbl);

3. nokKasaTeslb MOHeTapusauuu 3KOHOMUKU (3anac AeHeXHOoU
Maccbl Ha 1 py6. BBI);

4. nokKasaTenb KYyMOPHOro CTpoOeHUs1 AeHeXXHON MacChbl
(yAenbHbIN BeC AeHeXHbIX 3HaKOB pa3fIM4HOro 4OCTOUHCTBA B
obwen macce obpawieHns1 aeHer).



J[leHeXxHaqa macca

e JleHeXXHast Macca - 3TO BaXXHEULLUN KONMMYECTBEHHbIN
NoKasaTeslb, XxapakTepusyrLmn OBMXXeHUe OeHET,
KOTOpble BbICTYNAKT KakK CpeacTBO obpalleHust, Kak
Mepa CTOMMOCTU, a TaKXXe Kak CpeacTBO HaKOMMNeHUs.

« CoBOKyNnHasa AeHeXxHas macca - 3TO CyMmMapHas
BernmynHa Bcex HanmyHbiX 1 besHannyHbIX AeHer B
obpalleHnn rno COCTOAHMIO Ha NepBOE YNCIO MecsiLa,
KoTopas onpeaensietca LieHTpanbHbIM BAHKOM Ha
OCHOBEe OaHHbIX cBOAHOro banaHca baHKoOBCKOM
CUCTEMBI.



[leHeXXHble arperaThil

arperat MO - Hann4yHble OeHbIM B 0bpaLleHnu;

arperat M1 = MO + cpeactBa, nexatiue Ha
cyeTax oo BocTpeboBaHuA B OaHKe;

arperat M2 = M1 + cpo4Hble BKNnaabl B baHKax
(COBOKYIMHbIN OObEM AEHEXKHON MaCChl);

arperat M3 = M2 + genosunTtHble ceptudukaTbl +
obnuraymmn rocygapCcTBeHHOro 3anma.



[loka3aTenun aBMmXeHUsa OeHEeXXHOoW
Macchbl

lNoka3aTenb KonuyecTtea 000OpPOTOB AEHEXHOMN
Maccbl VO XxapakTepusyeT CKOPOoCTb 06opoTa AEHEXHOM MaccChl (4acToTy
MCNOSb30BaHMA OOHOro pybns AeHEeXHOM Macchbl ANnst Nofy4YeHnst TOBapoB U

yCnyr).
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[lokaszaTenb MOHeTapu3auuu
3KOHOMMUKU (M3 ), KOTOPbLIN NCHUCTIAETCH
KaK OTHOLLEHME COBOKYMHOMo oobema
OeHeXXHOW Macchbl B U3ydaeMoM nepuoae
(M2 ) kK Benn4nHe BaroBoOro BHyTPEHHETO
npoayKkTa B Tekywmx ueHax (BBI1):

M,
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[lokazaTenun KynopHoOro
CTPOEeHUA AeHEeXXHOUN MaccChbl

KyntopHoe CTpoeHne xapakTtepusyeT yaernbHbli BEC
OeHeXHbIX 3HaKOB (Kak Mo KOfiM4ecTBY, Tak 1 Mo CyMMe
KyMop) pasnnuyHoro JOCTOMHCTBa B 00OLLen macce
obOpallaroLWmxcs geHer

BennunHa cpeaHeun Kynopbl, KOTOpas pacCynTbiBaeTCH
no doopmyne cpegHen apnPmMeTn4yeckon B3BeLLEHHOMN:

7 > KF
b

roe K - 4OCTOMHCTBO Kynop;
F - yucno kyniop.
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IJeHeXHaa Mmacca (HauMoHanbHoe

onpepeneHue) B 2012 roay

(MnpA. py6.)

.............................. TP I e -
Hamaunsre |[lepesomrmie E TONM WFICIIE HexxHBIH| pyTHe E TON WIFCIIE HexexHas
JeHBIH B AEIIOZMTEI [HacelleH:MA [He dMHANCOBRIY] Arperar |AeIIOSHTEL |HaceneH:A [He QIMEIHCOBRIX nracca v
ofpaugeHHH 1 hIHAHCOBRIX n1l BXOZALFE ¥ hIHAHC OBERIX [HA 1 HO HAH HODI
BHe Bponie,. E COCTAaE (Bponie, ONIp e e IeHHH
PaxuxoBCcKoOH EREIMTHEIX),. AeHEeXHOTo EReAMTHEIX).. (meHe HBIH
CHCTEeDM bI ORTAHES ALEEL arperara ORTAMFLalEgl | arperar ]Mg)2
(e He = HBIH LIZ
arperar
MO)
1 2=3+4 3 4 5=1+2 6=7+8 7 8 9=5+8
01.2012 50386 69189 21697 4 749 12 857.4 11 625,7 7 6847 329410 24 4831
02.2012 56707 6 630,5 19134 47170 12 301,22 11 316, 4 77763 3 540,1 236176
032012 571320 6 572,86 1 9647 4 607,38 12 285,6 11 505,5 78917 326139 23791,1
042012 57043 6 5689 12953578 46135, 12:273.2 11 702,0 20107 326914 239753
052012 5 831.,5 6 399 3 20548 4 344 3 12 230,8 11 931.5 81547 3 776,9 24 1623
06.2012 5 856,4 6 497 3 20343 44531 1235337, 12012,2 8241.1 3y & ) | 24 365,9
07.2012 6 0039 66l7.4 21955 44219 12621,3 12 057,9 8 3327 3:F25:2 246792
08.2012 5 978,3 6 494 6 2 148)7 4 3459 12 470.9 12 0935 2 380,4 3.713;1 24 5643
09.2012 5 980,0 63137 2 158,68 41571 12 293.8 12 279.7 2474 4 3 8054 24 5735
.10.2012 59692 6 4058 21408 4 265,00 12 375,0 12 282.,5 2 5294 37531 246575

I Heneocnwii azpecam M1 sxnrouaem nanuynvle 0envau 6 06paujeHul 6He GAHKOECKOU CUCIEMbL (0CHeNCHbLI
azpezam M0) u ocmamku cpedcms 8 HAYUOHATLHOUL 8ATIIOME HA PACYEMHBLX, MEeKYWUX U UHBIX CHemax 00
socmpeb06anus HacenreHus, HeQhUHAHCOBLIX U (PUHAHCOBBIX (KpOME KPEOUMHbIX) OpeaHUu3ayull, S8III0UWUXCS
pezuoenmamu Poccutickou @edepayuu.

2 lenexcuwiii acpecam M2 exniouaem Oenexchviii azpecam M1 u ocmamku cpedcms 6 HAYUOHAILHOL 6a10Me HA
cuemax CpouHbIX 0eno3Umos U UHbIX NPUBTLEUEHHbIX HA CPOK CPEeOCME HACeNeHUsl, He(DUHAHCOBLIX U
@unarcosvix (Kpome KpeOummwvix) opeanusayutl, aergowuxcs pezudoenmamu Poccutickou Dedepayuu.
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YanenbHbifl BEC OoTAEAbHBIX KYnop B o6wen cymme 6aHKHOT

100
5000 2%
62%

500

B 1000

v _ 30%

YoeribHbIU 8ec baHKHOM HoMuHariom 5, 10 u
50 pybrieu 8 obweu cymme cocmaerisem
meHee 0,5%.



YnenbHoiii BEC OTAEAbHDBIX KYynwp B o6wem KonuyecTrse 6AHKHOT

5000 10

5 10% 50
19% 10%

100
17%

3% 500
13%

YOoerbHbIU 8ec baHKHOM HOMUHasIOM
5 pybneu 8 obwem Konuyecmee
cocmaearnissem meHee 0,5%.



YaenbHbili BEC oTAEAbHbIX MOHET B o0wel cyMMe MOHEeT

5 kon. 50 kon.
1% 10 kon. R

47
1 py6.
e 10%

2 pyo.
9%

5 py6.
18%

YoeribHbIU 8€C MOHEM HOMUHAasIOM
1 koneuka u 25 pybreu 8 obweu cymme
cocmaearnissem meHee 0,5%.



YaenbHbif BEC OTAEAbHBIX MOHET B 00IEM KOAWYECTBE MOHET

Gpys. 10 pyé. '
2pyb. 4% 6% 1';‘;'"
4% ° 5 kon.

1%

1 pyé.
1%

50 kon.
10%

10 kon.
40%

YoeribHbIU 8€C MOHEemM HOMUHarioM
25 pybrieu 8 obwem Kornu4yecmee
cocmaearnisem meHee 0,5%.



YaenbHbiti Bec 6aHKHOT W MOHET B 00w en cymme

MoHeTa
1%

B aHkHOTBI
99%
YaenbHbii Bec 6aHKHOT U MOHET B 00LEM KOAIMYECTBE

MoHeTa
90%

B aHKHOTBI
10%



Cocrosinne QaibIIHBOMOHETHHYECTBA B 0aHKOBCKOMH cucreme Poceun

Iluuammca BbIABJICHHA NMOAJAC/IBHBIX JACHCIKHLBIX 3HAKOB bauka Poccumn

B III kaprane 2012 roaa (B mrrykax)
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BrisiBieHHe nojyiebHbIX JIeHeKHBIX 3HakoB bauka Poccuu
B Il kBaprane 2012 roaa (B mrrykax)

5000 py6.
1000 py6.
500 py6.
100 py6. || 125
50 py®6. - 23
10 py6. - 6

5 py6. (MmoxeTa) | 27

1 py6. (moneTa) |1




KonnuecTBo noienbHeIX JeHEKHBIX 3HAKOB HHOCTPAHHBIX I'OCY/IapCTB,
BeisiBieHHbIX B [II kaprane 2012 roaa (B wrykax)

HaumenoBanue BAIKOTHI Kosmmuecrso (1urykn)
Jlosnap CHIA 406
Egpo 23
Kuraiickuii 10aHb 3
DyuT crepiuuros CoeIMHEHHOI0 KOPOJISBCTRA 1
Bceero noyienbHbIX I€HEKHBIX 3HAKOB: 438




CtaTucTtunyeckue nokKkasarternim B
cepe KpeaUTHON OEATESNIbHOCTY

Hanbonee Ba)kHbIMM Noka3saTtendamMmy B aHanmse
KPeOUTHbIX OTHOLLEHNW ABNSIIOTCS:

* foKasarenb 9PPEKTUBHOCTU rocyaapCTBEHHbIX
KpeaUTHbIX onepauunu;

* MOKasaTenb cpegHero pasmepa KpeauTa;

* MokasaTenb CpeaHero cpoka rnorb3oBaHus
ccyaamu;

* NoKasaTesnb cpegHen NPOoLEHTHOM roqoBOW
CTaBKW KpeauTa;

* lokasaTtenu NPocpPoOYEeHHOW 3a00MKEHHOCTMW.



[TokaszaTtenb 3adhPeKTUBHOCTHU
rocyaapcTBeHHbIX KpeaAUTHbIX onepaunmn

Or.Kp XxapakTepu3yeT NPOLEHTHOE OTHOLLIEHNE CYMMDbI
NpeBbILLEeHNA NOCTYNNEHNN HA pacxogamu No cUcTeme
rocyJapCTBEHHOrO KpeanToOBaHUA:

Hr.l"\ _prl’\
3r.xp = ; = 100% [

T.EpP

raoe [ Kp - noCTynneHmns no cuctemMe rocygapCcTBeHHOro
KpeauTta; Pr. Kp - pacxoabl No CUCTeMe
rocyqapCcTBeHHOro KpeguTa.



KoadhdmumeHT obcnyxmBaHus BHeLLHero
rocyaapCcTBeHHOro gonra

Ko BH.r.O onpenenaeTcsd Kak OTHOLIeHune
nnareXemn no BHeLWHeEMY
rocygapcteeHHoMy gonry Pnn.r.a. K
BalOTHLIM MOCTYNJIEHUAM OT 3KCnopTa
TOBApPOB U YCIyr B 3KCMNOPT:

P
=7100% |

SRCTIOPT

OEBH.T.A.



[loka3aTenb cpegHero
pa3mepa KpeauTta (ccyabl)

[TokaszaTenb ncumcnsaerca no opmyne
cpegHeapudMeTnyeckon B3BELLEHHON
(0e3 yyeTta 4mcna obopoToB 3a rof)

E_ ZC:'Tf |

ST,
roe Ci - pa3mep i-u ccyabl;
Ti - cpoK I-U ccyabl.




[loka3aTenb cpegHero cpoka
Nofib30BaHUA ccyaamMn

OnpepnenseTt BpeMsa 0060paynBaemMoOCTM BCEX CCYA OAMH pas3
Npw YCNoOBUM HENPEPLIBHOCTU 3TON 060pa4YMBaeMocT 1
ncumncnseTcsa no popmynam:

e cpeaHen apndmMmeTnyeckon B3BeLLEHHOW (BecamMu
ABMNSAKTCA pa3mepbl Bbl4aHHbIX CCya)

-_XTC,
>C

e CcpedHen rapMoOHUYECKOW B3BELLEHHOU (BecaMu
ABMNAETCA NPOAOIKUTENBHOCTL 000POTa KaXaomn ccyabl):
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[loka3aTtenb cpegHero Yncna
o0opoTOB CCyA 3a roa

paccynTbiBaeTCs Kak OTHOLLEeHMe Yyncna
OHeu B roay () k cpeaHen BennynHe
nokasarens

o =2
TC



[Mloka3aTenb cpeaHen NPOLEHTHOMU
roooBOM CTaBKU KpeauTa

__IKCHT,

= 100,

roe Ci - cymma I-ro Kpeaura;
Ti - cpoK I-ro KpeauTa.



[Toka3aTenun o NPoOCPOYEeHHbIX
KpegouTtax

e [lokazaTenb nNo abconTHON CymMMme
NPOCPOYEHHbIX KpeanToB

C.,=2.C.. -

e OTHOCUTENbHbLIN UHTErparbHbIN
nokKasaTtesib N0 CyMmmMe U CPOKY (KMHT )
paccunTbIiBaeTCcs no doopmyrne
cpeaHeB3BELLEHHOMN:

2.6

T
K _=2""™="™ 190,
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OuHaMuka u CTPyKTypa NpOCPOYEHHOM 3af0/DKEHHOCTH NOo KpeauTam, Aeno3mram n

npo4YvMm pasmMmelleHHbIM CpeacTeam

MoxkazaTtens 1.01.11 1.01.12 1.07.12 1.10.12 1.11:92
MpocpouyeHHan 3a40MXKEHHOCTbL NO KpeauTam, 1035,9 1133,0 1248.,8 1290,5 13123
AEeno3MTam M NPOYMM pasMelleHHbIM CpeacTeam,
MnpAa.py6.
B Tom uucne
-no 20 KpynHEeNLKMM NO BENUYUHE SKTUBOB KPEAUTHBIM 730,0 8457 944 9 9704 9814
opraHnsaumsam, mnpg. pyo.
YaenbHbIA BEC NPOCPOMEHHOM 3340MKEHHOCTH B 06wen 47 3.9 40 4.0 40
CYMME KPEeAWUTORB, AENO3UTOB ¥ NPOYNX PA3MELLIEHHBIX
lcpeacTs 6aHkosckoro cexropa. %
MNMpocpoyeHHan 3aQ0MKEHHOCTE B pyGnnx
- Mnpa.pyo. 886.2 994 1 1080,7 1133,2 1153.,2
- B % OT 06uen cymmbl KpeauToB, 4ENO3UTOB U NPOMKMX 55 4.7 46 46 45
pa3MeLlLEeHHbIX CpeacTs 8 pybnsax
MpocpoyeHHan 3aA0MMKEHHOCTE B MHOCTPaHHOM BanoTe
- MnpAa.py6. 149.7 138,9 168.1 157.3 1591
- B % ot obuen cymmbl KpeauTOB, 4EeN03MTOB U NPOYMX 2,5 1.9 2 251 2.1
pasMelLeHHbIX CPEeACTE B MHOCTPaHHOM Banore
- B JONNapoBOM 3KBUBANEHTe, MNp4a. Aonn. 49 43 5.1 5.1 50
MpocpoyeHHan 3a0MKEHHOCTE NO KPeanTam 1 NpoYmMm 743 .4 8226 923.8 952.,3 965.8
cpeacrTeam, NnpeaocrasneHHbiM HedUHaAHCOBbLIM
opraHn3aumsam
AOoNs NPOCPOYEHHON 3aA0/MKEHHOCTH B obwem 53 46 49 49 49
obbeme KpeauToB 1 NPOMUX CPEACTB, NPeaOCTaBNEeHHbIX
HEeMdUHAHCOBLIM OPraHu3aumnsam
MpocpoyeHHan 3aA0MKEHHOCTL NO KPeanTam 1 NpoYmMm 2823 291.1 304,3 317.8 325,7
cpencream, npeaocrasneHHbiM PU3nYecKumM nuuam
[AONSA NPOCPOYEHHON 33A0MKEHHOCTH B obwem 6.9 5.2 46 44 44

oGbeme KpeauTos U NPOYMX CPEACTS, NPeAOoCTaBNEeHHbIX
drnanyecknm nuuam




PacnpeaeneHne KpeaUTHbIX OpraHM3auuin no yaensHOMy Becy NpoCcpoOYeHHOM
3a0MKEHHOCTU B KpeAUTHOM noprdene

YaensHbi BeC NPOCPOYEHHON
3a0/mKeHHOCTH B 0bLein cymme

Konu4ecTso KpeauTHbLIX OpraHu3auuii,

YpaensHuin BeC B COBOKYIMHBIX aKTUBax

KpeauToB, Aeno3nTOB U NPOYMUX eauHuY ©aHkoBckoro cekropa, %
pa3MeLlleHblX cpeacTs
1.01.11]1.01.12]1.07.12] 1.10.12]1.11.12]1.01.11]1.01.12] 1.07.12]| 1.10.12]1.11.12

MpocpoyeHHan 3af0MmKeHHOCTL 142 134 127 115 113 1,9 1.9 1,7 1.7 14
oTCyTCTBYEeT

ot 0 no 5% 565 638 641 633 640 70.4 79,8 80,8 804 80.5
ot 5 o 10% 187 110 101 116 115 23,2 13,4 13.1 13,4 13,5
ot 10 po 15% 42 35 34 . 4 29 3,7 0.8 0,5 0,7 0,9
ot 15 po 20% 20 10 10 13 9 0,3 3.4 0,5 0.3 0,3
ot 20 po 60% 13 T 8 7 6 04 0.4 3,1 3.3 3.2
ot 60 no 90% 4 2 | 2 2 0,0 0.0 0,0 0,0 0,0
6onee 90% 0 0 0 2 1 0,0 0,0 0,0 0,0 0,0
KpeguTbl, 4eno3uTbl U npoyve 39 42 41 44 43 0,1 0.3 0,2 0,2 0,2

pa3MelleHHble CpeacTea
OTCYTCTBYIOT




Honga kpynHenwmnx 6aHkoB PP Ha
PbIHKE BKI1adoB

W= [lons 30-4 kpynHeifumx Bakos == Nlonsi CepBanka Poccim

01.08 04.08 07.08 10.08 01.09 04.09 07.09 10.09 01.10 04.10 07.10 10.10 01.11 04.11 07.11 10.11 01.12 04.12 07.12

45,0



CtatTuctuka 0aHKOBCKOU U
OvnpxeBon OEeATENIbHOCTH

B ctaTnctnyeckmux nccnegoBaHmsix NCMNoJib3dyeTcAa HOpMaTunBHaA ba3a
aeaTenbHocTn 6aHkoB. K YNCIY TaKNX HOpMaTnBoOB OTHOCATCA.

°* HOpPMaTUB AOCTAaTOYHOCTU COOCTBEHHbIX cpeaAcTB OaHKa, KOTOPbIN
onpenensieTcs Kak oTHoleHne cobCTBEHHbIX cpeacTB baHKa K CyMMapHOW
BENMYMHE aKTUBOB He3 yyeTa BefiMYnHbl CO30aHHbIX PE3EPBOB,
obecnevyeHHbIX LEHHBIMU Bymaramu, 1 BENMYNHbI BO3MOXHbIX NOTEPb NO
ccynawm;

°* MMHUMArSbHbIN pa3Mep COOCTBEHHbIX cpeacTB GaHKa, KOTOPbIN
onpenensieTcsl Kak cymma yctaBHOro kanutarna, oHaoB 6aHka u
HepacnpeaeneHHon NpubbINn 3a BbIMETOM OONYLEHHbIX YObITKOB;

e HOpMaTMB oOLIen NIMKBUOHOCTN OaHKa, KOTOPLIM onpeaenseTca Kak
MPOLEHTHOE COOTHOLLEHNE BENNYUHBI JIMKBUOHbBIX aKTUBOB (CyMMbl
00s13aTenbCTB) K BENMUYMHE CYMMapPHbIX akTUBOB DaHKa;

* MaKCMManbHbIN pa3Mep NPUBIIEYEHHbIX AeMNO3UTOB, KOTOPbIN
onpenensieTcs Kak NpoLeHTHOE COOTHOLLEHWE OOLLIEN CYyMMbI AEMO3UTOB
HaceneHns K BeNnM4YnHe COOCTBEHHbIX CPEACTB;

°* HOpPMaTUB UCNONb30BaHNS COOCTBEHHbIX cpeacTB 6aHKa ans
npnobpeTenuns 4onun Apyrnx puanYecknx nuuy



Lewrpaannnit
Hank
Poceniickoit

Qf/,,;‘,‘;;d“‘ Bepeparpm

['pyrumpoBxka JAeHCTBYIOLMX Kpe HTHBIX 0praHIBaLi
IO BeJTHYHHE 3aPeTHCTPHPOBAHHOTO YcTaBHoTo Karmrana* B 2012 rogy

Todwme | Ordpo 10som. | Orl0g0 30 wome, | O30 70 60 oms, | OréD go 130 vome, | Or 150 go 300 nams. | O 300 go 500 rams. | On 500 vome. o 1 vmpg, | Orl o 100mpg, | Or 10 3mupg, pyf.u Pf::mzn

pyb. pyb. pyb. pyb. pyb. pyb. pyb. pyb. pyb. EBILIE St

Koms- Ei Koms | Vg ec | Komt | Vg sec | Kome | Vg sec | Kome | Vasec | Kome | Vaysec | Kome | Ygsec | Koms Vo sec | Kome | Vosec | Kome | Vg sec T

UECTED %) yeerso | (%) |ueereo | (%) [ uweerso | (%) | weerso | (%) | weetso | (%) | weerso | (%) YECTED (%) yeerso | (%) | uecTO (%)

0101 5L 18 18 4 42 62 6,3 199 203 263 26,9 101 10,3 114 11,7 143 1446 2 2,2 078
01.02 15015 18 18 4 42 54 55 192 197 71 278 103 106 116 19 144 148 2 23 076
01.03 5115 B 18 4 42 49 50 187 19,2 77 284 103 10,6 117 120 145 149 2 23 974
01.04 5115 R 18 4 42 48 49 184 189 281 88 101 10,4 120 123 145 149 2 2,3 075
0105 5] 1B 19 4 42 48 49 179 185 283 292 100 10,3 119 123 145 149 2 2,3 970
01.06 15116 18 19 4 42 4 49 178 184 285 295 94 9,7 121 12,5 146 15,1 2 2,3 067
01.07 15116 18 19 4 42 46 423 175 18,1 286 96 93 9.6 123 12,7 146 15,1 2 23 965
01.08 15116 18 19 40 41 46 43 175 18,1 285 295 94 9.7 123 12,7 147 152 2 23 965
01.09 15116 18 19 4 43 46 43 172 179 283 294 93 9.7 125 130 147 153 23 24 963
0110 15116 18 19 43 45 4 49 171 173 282 293 92 9,6 122 12,7 149 155 23 24 062
0111 1516 18 19 4 44 4 49 170 177 281 292 92 94 122 127 151 157 23 24 961

* Vemaensil xanuman, 6enuMa Xomopozo ONAGNEHA FRACTIHUKQMY, GHECENA 6 PeMas Xpedwmholl opearusayi U pumena 6 KIP nocne peaucmpaiu pemasa 6 THOTHOMONEHHOM PEUCTPUppIen Op2aXe.

[lara mocnegaero obHosnerma: 14 noabpa 2012 roga.



LleHHbIe Dymaru - 3TO topuanNYeCKNn
OEHEXHbIW UM TOBAPHbIN OOKYMEHT,
AatoLnmn npaBo UM BO3MOXHOCTb
nony4vyeHns oXxngaemou gonu ooxonos



[loka3aTesrib COBOKYNHOU roqoBOU
AOXOAHOCTU UeHHbIX Oymar

Lca (koadpdpuumeHT goxoaHocTtn). daHHbIn
rnokasaTerib onpeaensieTcs Kak OTHOLLIEHNE
coBokynHoro goxoga (C[Ll) kK ueHe npnodbpeTeHus

LeHHon bymaru Pnp .
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[loka3zaTenb MHOEKCa ueHbl Ha
aKuuro onpeneneHHoro
HanMeHOBaHUSA

Mp paccuntbiBaeTcqa Kak OTHOLLEHUe
KYPCOBOW LIEHbI aKL MM OTYETHOIO nepuoaa
PK, K KypCOBOW LiEHE aKLun ©a3ncHoro
nepvoaa Pk, :
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[loka3aTtenb MHAEKCca cpeaHux
KYpPCOB MO rpynne akuumu
icp paccynTbiBaeTCA Kak OTHOLLEHUE

CpeOHUX KypCOBbIX LeH akLuun
OTYETHOro ” 6a3MCHOro NepuUoaos:
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NMHpoekc Noy-[xoHca

Nupekc Joy-[koHca npeacrtaBnseTr coboun
HeB3BELLUEHHYI CPpeaHIoto
apudomMeTUYeCKyo exxegHeBHbIX KOTUPOBOK
akuun onpeneneHHon rpynnbl KPYnHbIX
KOMMNaHUN Ha MOMEHT 3aKpbITUA DUPXKN.
[1o aTOMY MeTOoAYy paccYUTbIBAKOTCS
nokanbHble MHOEKCbI U ApYyrux rpynn
KOMMaHUW.
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OaTta

1937, 18 okTsa6ps
2008, 1 oekabps
1893, 26 nions
2008, 9 okTs6ps
1917, 1 cbeBpans
1997, 27 okTabps
1932, 5 okTs6ps
2001, 17 ceHTabp4
1931, 24 ceHTAOpPSA
1933, 20 ntons
2008, 29 ceHTs6ps
1989, 13 okTabps
1914, 30 nions
1988, 8 aHBaps
1929, 11 HoA0pPA
1940, 14 mas
1931, 5 okTs6ps
1940, 21 mas
1934, 26 nions

3akpbiTne
B NYHKTax

125,73
8149,09
25,32
8579,19
88,52
7161,15
66,07
8920,70
107,79
96,26
10365,45
2569,26
52,32
1911,31
220,39
128,27
86,48
114,13
85,51

N3meHeHune

B MYHKTaX

-10,57
—-679,95
-2,02
-678,91
-6,91
—-554,26
-5,09
-684,81
-8,20
-7,32
-777,68
-190,58
-3,88
-140,58
-16,14
-9,36
-6,29
-8,30
-6,06

N3meHeHue

B %

-7,75
-7,70
-7,39
-7,33
-7,24
-7,18
-7,15
-7,13
-7,07
-7,07
-6,98
-6,91
-6,90
-6,85
-6,82
-6,80
-6,78
-6,78
-6,62



C 21 cents0psa 2012 roga npomMbliiieHHbIN nHACKC Jloy-/I>koHCa
OXBaThIBaeT cienyromue 30 koMnanuii (Iocjae Ha3BaHUs B CKOOKax yKa3aHa
Ouprka KOTUPOBAHUS):

3M Co.3M Co. (NYSE) (mpoMbIIIICHHBIH KOHITIOMEPAT)

ALCOA Inc.ALCOA Inc. (NYSE) (mpon3BoACTBO aTtOMHHUA)
American Express Co.American Express Co. (NYSE) (kpenutHbIC
YCIIyTH)

AT&TAT&T (NYSE) (TenexkoMMyHHKAIIFH )

Bank of America Corp.Bank of America Corp. (NYSE) (6ankoBckue
YCITYTH)

Boeing Co., TheBoeing Co., The (NYSE) (aBuacTpocHue u 000poHa)

Caterpillar, Inc.Caterpillar, Inc. (NYSE) (ceabpckoxo3siicTBEHHAs 1
CTPOUTEIbHASA TEXHUKA)

Cisco SystemsCisco Systems (NASDAQ) (TeneKoOMMYHHUKAITHH )
Chevron Corp.Chevron Corp.(NYSE) (HedTerazoBast KOMIIaHH)
Coca-Cola Co.Coca-Cola Co. (NYSE) (manmuTkm)

E.l. du Pont de Nemours & Co.E.I. du Pont de Nemours & Co. (NYSE)
(XuMus)

Exxon Mobil Corp.Exxon Mobil Corp. (NYSE) (HedTerazopas
KOMITaHHUS)

General Electric Co.General Electric Co. (NYSE) (mpoMbIieHHBIH
KOHIJIOMEpAT)




Hewlett-Packard Co.Hewlett-Packard Co. (NYSE) (BeruncnutenbHas
TEXHHUKA)

Home Depot. Inc.Home Depot, Inc. (NYSE) (Mara3suHbl CTpOUTEIBHBIX
MPUHAIJIEAKHOCTEN )

Intel Corp.Intel Corp. (NASDAQ) (moaynpOBOIHUKH)

International Business Machines Corp.International Business Machines
Corp. (NYSE) (BerunciauTepHas TEXHHKA)

JPMorgan Chase and Co.JPMorgan Chase and Co. (NYSE
(bunaHCcoOBas TpyIIia)

Johnson & Johnson Inc.Johnson & Johnson Inc. (NYSE) (xumus,
(hapMarieBTHKA)

McDonald’s Corp.McDonald’s Corp. (NYSE) (pectopanbl OBICTPOTo
00CTyKWBaHMSI )

Merck & Co., Inc.Merck & Co., Inc. (NYSE) (dbapmaneBTuka)

Microsoft Corp.Microsoft Corp. (NASDAQ) (mporpamMmmHOE
o0ecIieueHUE)

Pfizer, Inc.Pfizer, Inc. (NYSE) (dpapmaneBrrka)

Procter & Gamble Co.Procter & Gamble Co. (NYSE) (ObrToBast Xumus )
TravelersTravelers (NYSE) (ctpaxoBanue)

UnitedHealth Group IncUnitedHealth Group Inc (NYS) (3apaBooxpanue)

United Technologies Corp.United Technologies Corp. (NYSE)
(IPOMBIIIJICHHBIA KOHIJIOMEPAT)

Verizon CommunicationsVerizon Communications (NYSE)




C 20 ceHTa6psa 2013 roga npombiwneHHbli nHaekce Joy-xoHca oxBaTbiBaeT cnegytowne 30 komnaHun (nocne
Ha3BaHWA B CKOOKax ykasaHa bupxa KOTMPOBaHUSA U TUKEDKOMMAaHUN):

3M Co0.3M Co. (NYSE: MMM) (NnpOMbILLIEHHbIN KOHFNIOMepar)
American Express Co.American Express Co. (NYSE: AXP) (kpeguTHble ycrnyrn)

AT&TAT&T (NYSE: T) (tTenekommyHukaummn) —c 18 mapta Apple Inc.) (TfenekommyHukaumm) —c 18 mapta Apple
Inc. (NASDAQ: AAPL) (anekTtpoHuka)[3]

Boeing Co., TheBoeing Co., The (NYSE: BA) (aBnactpoeHune n o6opoHa)

Caterpillar, Inc.Caterpillar, Inc. (NYSE: CAT) (cenbCKOX0351IMCTBEHHAs U CTPOUTENbHAasA TEXHMKA)
Cisco SystemsCisco Systems (NASDAQ: CSCO) (TenekommyHuKaumm)[4]

Chevron Corp.Chevron Corp.(NYSE: CVX) (HedTerazoas komnaHus)[5]

Coca-Cola Co.Coca-Cola Co. (NYSE: KO) (HanuTku)

E.l. du Pont de Nemours & Co.E.l. du Pont de Nemours & Co. (NYSE: DD) (xumus)

Exxon Mobil Corp.Exxon Mobil Corp. (NYSE: XOM) (HedpTerasoBasi KoMmnaHus)

General Electric Co.General Electric Co. (NYSE: GE) (npOMbILWEHHbIA KOHIIoMeparT)

The Goldman Sachs Group, Inc.The Goldman Sachs Group, Inc. (NYSE: GS) Bank of America
Home Depot, Inc.Home Depot, Inc. (NYSE: HD) (MarasuHbl CTPOUTENbHbIX NPUHAANEXHOCTEN)
Intel Corp.Intel Corp. (NASDAQ: INTC) (nonynpoBOgHUKN)

International Business Machines Corp.International Business Machines Corp. (NYSE: IBM) (BbluncnutenbHas
TEXHWKA)

JPMorgan Chase and Co.JPMorgan Chase and Co. (NYSE: JPM) (domHaHcoBas rpynna)
Johnson & Johnson Inc.Johnson & Johnson Inc. (NYSE: JNJ) (xumus, dbapmaueBTumka)
McDonald’s Corp.McDonald’s Corp. (NYSE: MCD) (pectopaHbl 6bicTporo o6cnyxunBaHus)
Merck & Co., Inc.Merck & Co., Inc. (NYSE: MRK) (dapmaueBTuka)

Microsoft Corp.Microsoft Corp. (NASDAQ: MSFT) (nporpammHoe obecneyeHune)

Nike Inc.Nike Inc. (NYSE: NKE) Alcoa

Pfizer, Inc.Pfizer, Inc. (NYSE: PFE) (dpapmaueBTuka)

Procter & Gamble Co.Procter & Gamble Co. (NYSE: PG) (6biToBas xnumusi)
TravelersTravelers (NYSE: TRV) (cTtpaxoBaHue)[4]

UnitedHealth Group IncUnitedHealth Group Inc (NYSE: UNH) (3apaBooxpaHeHue)[6]
United Technologies Corp.United Technologies Corp. (NYSE: UTX) (NpOMbILIEHHbIN KOHFNOMepar)
Verizon CommunicationsVerizon Communications (NYSE: VZ) (TenekoMmMmyHMKaLunn)

Visa, Inc.Visa, Inc. (NYSE: V) Hewlett-Packard

Wal-Mart Stores, Inc.Wal-Mart Stores, Inc. (NYSE: WMT) (Toprosas ceTb)

Walt Disney Co., TheWalt Disney Co., The (NYSE: DIS) (vHaycTpusa pa3sneyeHun)




Nhaekc PTC (RTS Index, RTSI)

9TO oAuH 13 BeayLwmx nHaoekcos Poccuun,
ajeKBaTHO oTpaarLwunn guHaMUKy
poccunckoro peiHka akuun. Mupgekc PTC
obin BBegeH 01.09.1995 r. Poccunckon
Toproson Cuctemon (PTC), ogHon 13
KpynHenwmnx oupx PP. 26.01.2006 roga
S&P (Standard & Poor's) Bkntounno RTS|
B rnobanbHbIN NopTdenbL CBOUX UHAEKCOB,
Kak OCHOBHOM dooHA0BbLIN NHAeKC Poccun.
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