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Åæåäíåâíûé áþëëåòåíü

Îñíîâíûå èíäèêàòîðû ôèíàíñîâîãî ðûíêà *

Ðûíîê àêöèé
Èíäåêñ Dow Jones 11209.77 0.52% 1.85%
Èíäåêñ ÐÒÑ 1377.33 1.41% -

Âàëþòíûé ðûíîê
Êóðñ äîëëàðà ÖÁ ÐÔ, ðóá. 27.8432 -0.535% -0.540%
Êóðñ äîëëàðà ÅÒÑ "ñåãîäíÿ", ðóá. 27.8418 -0.555% #ÇÍÀ×!
Êóðñ äîëëàðà ÅÒÑ "çàâòðà", ðóá. 27.8341 -0.611% #ÇÍÀ×!
Îáúåì $ "ñåãîäíÿ" ÅÒÑ, ìëí. $ 1107.488 464.073 #ÇÍÀ×!
Îáúåì $ "çàâòðà" ÅÒÑ, ìëí. $ 1091.182 206.696 #ÇÍÀ×!
Äîëëàð / Åâðî 1.2071 0.46% 1.24%
Èåíà / Äîëëàð 117.355 -0.14% -0.42%
Øâåéö.ôðàíê / Äîëëàð 1.29535 -0.57% -0.99%
Äåíåæíûé ðûíîê
Îñòàòêè íà Ê/Ñ ïî Ðîññèè, ìëí. ðóá. 342 700 -1.24% 8.76%
Îñòàòêè íà Ê/Ñ ïî Ìîñêâå, ìëí. ðóá. 249 000 -3.11% 10.62%
Îñòàòêè íà Ä/Ñ â ÖÁ ÐÔ, ìëí. ðóá. 161 200 9.07% 46.28%
Ñàëüäî îïåðàöèé ÖÁ ÐÔ, ìëí. ðóá. 18 500 52.89% -60.39%
Ñòàâêè ðûíêà ÌÁÊ
MIBOR "overnight" 2.09 -0.05 -0.67
MIBOR 7 äíåé 3.51 -0.03 -0.36
MIBOR 30 äíåé 4.39 -0.12 -0.33
MIBOR 90 äíåé 6.07 0.04 -0.21
MIBOR 180 äíåé 7.07 -0.02 -0.10
MIBOR 1 ãîä 8.04 0.03 0.03
Àóêöèîí îáðàòíîãî ÐÅÏÎ ÖÁ ÐÔ
Ñðåäíåâçâ-ÿ ñòàâêà, % ãîäîâûõ 4.34 - 0.04
Ñòàâêà îòñå÷åíèÿ, % ãîäîâûõ 4.40 - 0.10

Àóêöèîí ïðÿìîãî ÐÅÏÎ ÖÁ ÐÔ
11:00.    Îáúåì ñäåëîê, ìëí. ðóá. - - -
Ñðåäíåâçâåøåííàÿ ñòàâêà, % ãîäîâûõ - - -
15:00.   Îáúåì ñäåëîê, ìëí. ðóá. - - -
Ñðåäíåâçâåøåííàÿ ñòàâêà, % ãîäîâûõ - - -

Òîâàðíûå ðûíêè
Íåôòü Brent, $/bbl 62.92 1.17% 9.90%
Íåôòü Urals, $/bbl 58.11 1.25% 6.20%
Çîëîòî, $/Oz 553.95 0.36% 1.45%
Ïëàòèíà, $/Oz 1026.00 0.44% 1.58%
Ìåæäóíàðîäíûå ðûíêè êàïèòàëà, % ãîäîâûõ
LIBOR USD 1 M 4.7525 0.0016 -4.6966
LIBOR USD 3 M 4.9200 0.0031 0.0400
LIBOR USD 6 M 5.0413 -0.0300 0.0112
LIBOR USD 12M 5.1600 -0.0663 -0.0300
LIBOR EUR 1 M 2.6335 -0.0001 0.0009
LIBOR EUR 3 M 2.7023 -0.0024 0.0080
LIBOR EUR 6 M 2.8476 -0.0026 0.0173
LIBOR EUR 12 M 3.0871 -0.0031 0.0339
Ãîñîáëèãàöèè ÑØÀ
2 ãîäà 4.6700 0.0250 -0.0510
5 ëåò 4.6830 0.0090 -0.0630
10 ëåò 4.7250 0.0290 -0.0090
30 ëåò 4.7450 0.0370 0.0260

Ïîêàçàòåëü Çíà÷åíèå Èçìåíåíèå
çà äåíü çà íåäåëþ

1Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

* - Çäåñü è äàëåå âñå äàííûå ïðèâåäåíû ïî èòîãàì ïðåäûäóùåãî òîðãîâîãî äíÿ

Â ýòîì âûïóñêå:
Êîíúþíêòóðà ðûíêà . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . . .  

Öåíû íà èìïîðòèðóåìûå òîâàðû â ÑØÀ â ôåâðàëå
ñíèçèëèñü íà 0,5%, ïîñëå ðîñòà íà 0,3% â ïðîøëîì ìåñÿöå. 
Äàííûå ÖÁ ÐÔ ñåãîäíÿ ïîêàçûâàþò óëó÷øåíèå ñèòóàöèè ñ
ëèêâèäíîñòüþ. 
Êîòèðîâêè áàçîâûõ àêòèâîâ áîëüøóþ ÷àñòü äíÿ íàõîäèëèñü
íà óðîâíå 4,69-4,70% 
Ðåçêèé ðîñò êóðñà ðóáëÿ, íàáëþäàåìûé âî âòîðíèê, ñòàë
îäíèì èç ãëàâíûõ ôàêòîðîâ ïðîäîëæåíèÿ ðîñòà öåí íà ðûíêå
ðóáëåâûõ îáëèãàöèé. 
Òîðãîâûå èäåè: "Â ïîñëåäíåå âðåìÿ íà ðûíêå óñèëèëèñü
îïàñåíèÿ îòíîñèòåëüíî ðîñòà ïðîöåíòíûõ ñòàâîê ïî áàçîâûì
àêòèâàì. " Ìû ðåêîìåíäóåì ïîêóïàòü íåäîîöåíåííûå
âûïóñêè ÞÒÊ-1 è ÞÒÊ-4, ÈÒÅÐÀ, Ðóññíåôòü.
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Ýêîíîìèêà

Öåíû íà èìïîðòèðóåìûå òîâàðû â ÑØÀ â ôåâðàëå ñíèçèëèñü íà 0,5%,
ïîñëå ðîñòà íà 0,3% â ïðîøëîì ìåñÿöå. 

Áîëåå èíòåðåñíûìè áûëè äàííûå ïî îáúåìó ÷èñòîãî ïðèòîêà êàïèòàëà â
ýêîíîìèêó ÑØÀ â ÿíâàðå, ïîêàçàâøèå ïðèòîê íà óðîâíå 66,0 ìëðä. USD.
Îòìåòèì, ÷òî 2-é ìåñÿö ïîäðÿä óðîâåíü ïðèòîêà êàïèòàëà íå â ñîñòîÿíèè
ïîêðûòü äåôèöèò òîðãîâîãî áàëàíñà, êîòîðûé â ÿíâàðå ñîñòàâèë 68,5 ìëðä.
USD. Âî â÷åðàøíåì îáçîðå ìû îòìå÷àëè, ÷òî ðîñò äåôèöèòà ïëàòåæíîãî è
òîðãîâîãî áàëàíñà â ñðåäíåñðî÷íîé è äîëãîñðî÷íîé ïåðñïåêòèâå íåñóò
ñåðüåçíûå óãðîçû àìåðèêàíñêîé ýêîíîìèêè, êîòîðûå, â ÷àñòíîñòè, ìîãóò
ïðîÿâèòüñÿ â ñíèæåíèè êóðñà äîëëàðà è ðîñòà ñòîèìîñòè
çàèìñòâîâàíèé.Ïîçäíî íî÷üþ ñîñòîÿëîñü âûñòóïëåíèå ïðåäñòàâèòåëåé ÔÐÑ
Ä.Ãóèííà (ïðåçèäåíò ÔÐÁ Àòëàíòû) è Ä.Éåëëåí (ïðåçèäåíò ÔÐÁ Ñàí-
Ôðàíöèñêî). Ñóùåñòâåííî íîâîé èíôîðìàöèè â âûñòóïëåíèè
ïðåäñòàâèòåëåé ÔÐÑ íå ïðîçâó÷àëî. Ä.Ãóèíí îòìåòèë "íåóâåðåííîñòü è
òðóäíîïðîãíîçèðóåìîñòü" äàëüíåéøèõ äåéñòâèé ÔÐÑ. Ä.Éåëëåí îòìåòèëà,
÷òî áóäóùèå ðåøåíèÿ ÔÐÑ "âî ìíîãîì áóäóò çàâèñåòü îò ýêîíîìè÷åñêèõ
äàííûõ". 

Ñåãîäíÿ â 16:30 áóäóò îïóáëèêîâàíû äàííûå î ïîâåäåíèè
ïîòðåáèòåëüñêîé èíôëÿöèè â ôåâðàëå. Îæèäàåòñÿ ðîñò öåí íà 0,1%
ïî èíäåêñó ïîòðåáèòåëüñêèõ öåí è ðîñò íà 0,2% ïî èíäåêñó
ïîòðåáèòåëüñêèõ öåí çà âû÷åòîì ýíåðãåòè÷åñêîé è ïèùåâîé
ñîñòàâëÿþùåé.

Â÷åðà ñîñòîÿëîñü çàñåäàíèå Ïðàâèòåëüñòâà ïî âîïðîñó êîíòðîëÿ
èíôëÿöèè. Íà íàø âçãëÿä, íèêàêèõ ïðèíöèïèàëüíî íîâûõ øàãîâ ïî áîðüáå ñ
èíôëÿöèîííûì äàâëåíèåì ïðåäëîæåíî íå áûëî. 

Â êà÷åñòâå êðàòêîñðî÷íîé ìåðû íàçûâàëàñü îòìåíà èìïîðòíûõ ïîøëèí
íà áåíçèí, êîòîðàÿ, êàê îæèäàåòñÿ, âñòóïèò â ñèëó â ñåðåäèíå àïðåëÿ. Áûëî
ïðåäëîæåíî ðàçîáðàòüñÿ ñ âûñîêîé ìîíîïîëèçàöèé ïðîäîâîëüñòâåííî
ñåêòîðà. Äàííàÿ ïðîáëåìà áûëà âûñâå÷åíà â ðàçðåçå íåäàâíåãî ðîñòà öåí
íà ñàõàð. 

Êðîìå ýòîãî, ñ ðîñòîì öåí ïî-ïðåæíåìó ïðåäëàãàåòñÿ áîðîòüñÿ ïóòåì
ñäåðæèâàíèÿ òàðèôîâ ÆÊÕ è åñòåñòâåííûõ ìîíîïîëèé. Ôðàäêîâ çàâåðèë,
÷òî â òåêóùåì ãîäó ðîñò òàðèôîâ ÆÊÕ íå ïðåâûñèò 20% è, "÷òî â ðàìêàõ
äåéñòâóþùåãî çàêîíîäàòåëüñòâà ïðàâèòåëüñòâî óæå ñäåëàëî âñå âîçìîæíîå
äëÿ ìèíèìèçàöèè âðåäíîãî âëèÿíèÿ ýòîãî ôàêòîðà, è â ñêîðîì áóäóùåì îí
âîâñå ïåðåñòàíåò áûòü "èíôëÿöèîííîîáðàçóþùèì". Êðîìå òîãî,
ïðåäïîëàãàåòñÿ óðåçàòü îáúåì çàèìñòâîâàíèé ãîñìîíîïîëèé è ïîñòàâèòü
ïîä êîíòðîëü èíäåêñàöèþ çàðàáîòíûõ ïëàò â  ãîññòðóêòóðàõ. 

Ã.Ãðåô ïðèçâàë ñòèìóëèðîâàòü íàñåëåíèå ê íàêîïëåíèþ ñáåðåæåíèé, ò.å.,
ïî ñóòè, ê îãðàíè÷åíèþ ïîòðåáèòåëüñêèõ ðàñõîäîâ. 

Íà íàø âçãëÿä, íàèáîëåå èíòåðåñíûì ñòàëî âûñòóïëåíèå ãëàâû ÖÁ ÐÔ
Ñ.Èãíàòüåâà, â êîòîðîì îí îçâó÷èë êîíêðåòíûå öèôðû ïî òåìïàì ðîñòà
äåíåæíîé ìàññû â ýòîì ãîäó. Ñîãëàñíî ïëàíàì ÖÁ, â 2006 ã. òåìïû ðîñòà
äåíåæíîé ìàññû íå äîëæíû ïðåâûñèòü 25%, ÷òî ñóùåñòâåííî íèæå òåêóùèõ
óðîâíåé. Íàïîìíèì, ÷òî ïîñëåäíèå äàííûå çà ôåâðàëü ïîêàçàëè ïðèðîñò
äåíåæíîé ìàññû íà óðîâíå 39,4% îòíîñèòåëüíî ñîïîñòàâèìîãî ïåðèîäà
ïðîøëîãî ãîäà, à â 2005 ã. ðîñò äåíåæíîé ìàññû ñîñòàâèë 38,0%. 

Êðîìå òîãî, áûëè ïðåäëîæåíû "ñòàòèñòè÷åñêèå" ìåðû áîðüáû ñ
èíôëÿöèåé. Òàê, çàìåñòèòåëü ãëàâû Ìèíôèíà Ò.Ãîëèêîâà îòìåòèëà, "÷òî
Ïðàâèòåëüñòâî äîëæíî ïåðåéòè ê ñðåäíåãîäîâîìó ïåðåñ÷åòó ïîêàçàòåëåé
èíôëÿöèè, ïîñêîëüêó â òå÷åíèå ãîäà ýòîò ïîêàçàòåëü ìîæåò ñóùåñòâåííî
ìåíÿòüñÿ. Ìèíôèí ïðåäëàãàåò ðàññ÷èòûâàòü ïîêàçàòåëü èíôëÿöèè êàæäûé
ìåñÿö ïî îòíîøåíèþ ê òîìó æå ìåñÿöó ïðåäûäóùåãî ãîäà".

Åùå îäíà íîâàòîðñêàÿ èäåÿ Ìèíôèíà - ôîðìèðîâàíèå áþäæåòà ñòðàíû
áåç ó÷åòà íåôòåãàçîâûõ äîõîäîâ. Òàêîå íîâîââåäåíèå ïðåäïîëàãàåòñÿ
ââåñòè ñ 2008 ã, à äî òîãî ïðàâèòåëüñòâî äîëæíî ïîäóìàòü íàä ìåòîäîëîãèåé
ðàñ÷åòà äåôèöèòà áþäæåòà. Íàïîìíèì, â íûíåøíåì áþäæåòå âñå äîõîäû
çàïëàíèðîâàíû íà óðîâíå íåìíîãèì áîëåå 5 òðëí. ðóá., èç êîòîðûõ 2 òðëí.
ðóá. ñîñòàâëÿþò "íåôòåãàçîâûå" ïîñòóïëåíèÿ. Ïîýòîìó, åñëè äàííûé
âàðèàíò áóäåò ïðèíÿò, âñå áþäæåòíûå ðàñõîäû ïðèäåòñÿ óðåçàòü ìèíèìóì
íà òðåòü. 

Ïî èòîãàì çàñåäàíèÿ áûëî îáúÿâëåíî, ÷òî ê 17 àïðåëÿ ÌÝÐÒ,
Ìèíôèí è ÖÁ äîëæíû ðàçðàáîòàòü è ïðåäñòàâèòü ïëàí ïî áîðüáå ñ
èíôëÿöèåé. Íà íàø âçãëÿä, íèêàêèõ êàðäèíàëüíî íîâûõ  ïðåäëîæåíèé
íà çàñåäàíèè íå ïðîçâó÷àëî. Íàèáîëåå èíòåðåñíûì ÿâèëîñü
çàÿâëåíèå Ñ.Èãíàòüåâà î òîì, ÷òî òåìïû ðîñòà äåíåæíîé ìàññû ïî
èòîãàì íûíåøíåãî ãîäà íå ïðåâûñÿò 25%. Ïî ñóòè, ýòî îçíà÷àåò,
÷òî ÖÁ ïðîäîëæèò ïëàâíîå óêðåïëåíèå êóðñà ðóáëÿ. 
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Äåíåæíûé è âàëþòíûé ðûíîê.

Äàííûå ÖÁ ÐÔ ñåãîäíÿ ïîêàçûâàþò óëó÷øåíèå ñèòóàöèè ñ ëèêâèäíîñòüþ.
Îñòàòêè ñðåäñòâ íà êîðñ÷åòàõ âûðîñëè  íà 4,1 ìëðä. ðóá. äî 346,8 ìëðä. ðóá.
Ñàëüäî îïåðàöèé ÖÁ ïî ïðåäîñòàâëåíèþ ëèêâèäíîñòè óâåëè÷èëîñü íà 26,9
ìëðä. ðóá. 

Â÷åðà êóðñ ðóáëÿ îáíîâèë 10-òè ìåñÿ÷íûé ìàêñèìóì, ïîäñêî÷èâ ñ îòêðûòèÿ
äî 27,82 RUB/USD. Îáúåì òîðãîâ óâåëè÷èëñÿ íà 28% äî 3627 ìëí. USD, èç
êîòîðûõ 1429 ìëí. USD ïðèøëîñü íà îïåðàöèè ÑÂÎÏ. Îñíîâíûìè ïðè÷èíàìè
óêðåïëåíèÿ ðóáëÿ ñòàëà íåãàòèâíàÿ äèíàìèêà àìåðèêàíñêîé âàëþòû íà
ìèðîâûõ ðûíêàõ ïîñëå âûõîäà ïëîõèõ äàííûõ ïî ïëàòåæíîìó áàëàíñó è
îòñóòñòâèå ÷åòêèõ ìåõàíèçìîâ áîðüáû ñ èíôëÿöèåé â ÐÔ. Ïî èòîãàì òîðãîâ
ñðåäíåâçâåøåííûé êóðñ åâðî ñíèçèëñÿ íà 2.15 êîï. (0.06%) äî 33.4991 ðóá. çà
åâðî. Îáùèé îáúåì ñäåëîê ñ åâðî èíñòðóìåíòàìè âûðîñ íà 9.29% äî 35.8 ìëí.
äîëë.

Â ïðèíöèïå, äèíàìèêà êîòèðîâîê ðóáëÿ ïîëíîñòüþ ñîâïàäàåò ñ
íàøèì ïðîãíîçîì, âïåðâûå îçâó÷åííûì áîëåå ìåñÿöà íàçàä. Â
ñðåäíåñðî÷íîé ïåðñïåêòèâå ìû îæèäàåì îñëàáëåíèÿ àìåðèêàíñêîé
âàëþòû êàê ïðîòèâ åâðî (ðàñ÷åòíàÿ öåëü 1,25), òàê è ïðîòèâ ðóáëÿ
(ðàñ÷åòíàÿ öåëü ïåðåñìàòðèâàåòñÿ). 

Âàëþòíûå îáëèãàöèè.

Êîòèðîâêè áàçîâûõ àêòèâîâ áîëüøóþ ÷àñòü äíÿ íàõîäèëèñü íà óðîâíå 4,69-
4,70% Ïðåèìóùåñòâåííî ýòî áûëî ñâÿçàíî ñ âûõîäîì ñëàáûõ äàííûõ ïî
óðîâíþ ïîòðåáèòåëüñêèõ ðàñõîäîâ â ÑØÀ çà ôåâðàëü è ïóáëèêàöèåé
êîíñàëòèíãîâîé ôèðìû Medley Global Advisors. Ñîãëàñíî ïóáëèêàöèè, ÔÐÑ
ìîæåò çàâåðøèòü öèêë óæåñòî÷åíèÿ ìîíåòàðíîé ïîëèòèêè ïîñëå ïîâûøåíèÿ
ñòàâêè â ìàðòå äî çíà÷åíèÿ 4,75%. 

Â ðîññèéñêîì ñåãìåíòå êîòèðîâêè â òå÷åíèå äíÿ êîëåáàëèñü îêîëî óðîâíåé
çàêðûòèÿ âòîðíèêà. Ïî ñîñòîÿíèþ íà 19:00 ìñê. öåíà Ðîññèè,30 âûðîñëà íà
0,07ï., äîõîäíîñòü ñíèçèëàñü äî 5,84%, ñïðýä Ðîññèÿ-30 ñóçèëñÿ äî 108-109
á.ï. Íà ðûíêå êîðïîðàòèâíûõ åâðîîáëèãàöèé ñïðîñîì ïîëüçîâàëèñü áóìàãè
ÌÒÑ. Ñêîðåå âñåãî, èíâåñòîðû ðàññ÷èòûâàþò íà ïîâûøåíèå ðåéòèíãà
êîìïàíèè ïîñëå íåäàâíåãî ïîâûøåíèÿ ðåéòèíãîâ Ìåãàôîíó è Âûìïåëêîìó. 

Ñåãîäíÿ áóäóò îïóáëèêîâàíû äàííûå ïî ïîòðåáèòåëüñêîé
èíôëÿöèè â ÑØÀ çà ôåâðàëü. Äî âûõîäà äàííûõ ìû îæèäàåì íèçêèõ
îáúåìîâ òîðãîâ. Â ñëó÷àå ñíèæåíèÿ èíôëÿöèè â ôåâðàëå, ìîæíî
îæèäàòü ïðîäîëæåíèÿ êîððåêöèè ïî àìåðèêàíñêèì ãîñáóìàãàì, ÷òî, â
ñâîþ î÷åðåäü,  äîëæíî ïðèâåñòè ê ñóæåíèþ ñóâåðåííûõ ñïðýäîâ.  

Ðóáëåâûå îáëèãàöèè.

Ðåçêèé ðîñò êóðñà ðóáëÿ, íàáëþäàåìûé âî âòîðíèê, ñòàë îäíèì èç ãëàâíûõ
ôàêòîðîâ ïðîäîëæåíèÿ ðîñòà öåí íà ðûíêå ðóáëåâûõ îáëèãàöèé. Êðîìå òîãî,
íàáëþäàëàñü îáùàÿ äëÿ ìèðîâûõ ðûíêîâ òåíäåíöèÿ ê ñíèæåíèþ ïðîöåíòíûõ
ñòàâîê.  Äîëÿ ïîäîðîæàâøèõ ðóáëåâûõ îáëèãàöèé ïðîäîëæàåò ðàñòè, ïðàâäà,
ïðè ñîõðàíåíèè àêòèâíîñòè ïðèìåðíî íà ïðåæíåì óðîâíå.

Êðîìå òîãî, â÷åðà ñîñòîÿëñÿ àóêöèîí ïî ðàçìåùåíèþ äîïîëíèòåëüíîãî
òðàíøà ÎÔÇ 46018 ñ ïðåäëîæåííûì îáúåìîì 11 ìëðä. ðóáëåé ïî íîìèíàëó ñ
ïîãàøåíèåì â 2019-2021 ãã. Ñïðîñ íà àóêöèîíå ïðåâûñèë 18,356 ìëðä. ðóáëåé,
à îáúåì ðàçìåùåíèé - îêîëî 6,936 ìëðä. ðóáëåé ïî íîìèíàëó. Äîõîäíîñòü
îòñå÷åíèÿ áûëà óñòàíîâëåíà ýìèòåíòîì íà óðîâíå 6,92% ãîäîâûõ
(ñðåäíåâçâåøåííàÿ - 6,90% ãîäîâûõ). Íàïîìíèì, ÷òî íà âòîðè÷íûõ òîðãàõ
íàêàíóíå òîðãè çàêðûëèñü íà óðîâíå 6,89% ãîäîâûõ.  

Îáîðîò òîðãîâ ïî êîðïîðàòèâíûì îáëèãàöèÿì íåçíà÷èòåëüíî ñíèçèëñÿ
îòíîñèòåëüíî ïðåäûäóùåãî ðàáî÷åãî äíÿ, ñîñòàâèâ îêîëî 770 ìëí. ðóá. íà
îñíîâíîé ñåññèè ÔÁ ÌÌÂÁ è 5,1 ìëðä. ðóá. â ÐÏÑ, ïðè ýòîì îêîëî 23%
ïðèøëîñü íà ïîäåøåâåâøèå âûïóñêè. Âûñîêèå îáîðîòû íàáëþäàëèñü ïî
äîëãîñðî÷íûì âûïóñêàì ïåðâîãî ýøåëîíà: ÔÑÊ-3 (85 ìëí. ðóá., 0,13 ï.ï.), ÔÑÊ-
2 (72 ìëí., +0,11 ï.ï.), ÐÆÄ-7 (56 ìëí. ðóá., +0,01 ï.ï.). Ïîðÿäêà 28 è 38 ìëí.
ðóá. ñîñòàâèëè îáîðîòû ïî âûïóñêàì ÐöññÍåôòü-1 (+0,17 ï.ï.)è ÀâòîÂÀÇ-3 (-
0,43 ï.ï.). Êðîìå òîãî, îòíîñèòåëüíî âûñîêèå îáîðîòû íàáëþäàëèñü ïî ðÿäó
òåëåêîììóíèêàöèîííûõ êîìïàíèé è êîìïàíèé ïåðâîãî ýøåëîíà. Â öåëîì íà
äîëþ áóìàãàì 1-ãî è 2-ãî ýøåëîíà ïðèøëîñü îêîëî 80% çàêëþ÷åííûõ ñäåëîê.

Íà ðûíêå ìóíèöèïàëüíûõ îáëèãàöèé îáîðîò ìàëî èçìåíèëñÿ è ñîñòàâèë
îêîëî  182 ìëí. ðóá. è 657 ìëí. ðóá. â ÐÏÑ, èç êîòîðûõ îêîëî 19% ïðèøëîñü íà
ïîäåøåâåâøèå îáëèãàöèè. Íàèáîëüøèå îáîðîòû (îêîëî 59 è 32 ìëí. ðóá.) áûëè
çàôèêñèðîâàíû ïî îáëèãàöèÿì Ìîñ.îáëàñòè-5 è Íèæåã.îáëàñòè-2 (+0,02 è 0,06

3Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

16 ìàðòà  2006 ã.

Êîíúþíêòóðà ðûíêà

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

Ë è äåðû  ðî ñòà/ï àäåí è ÿ, %

-2.50 -2.00 -1.50 -1.00 -0.50 0.00 0.50 1.00

Ì àè ðÈ í â-02

Áàëòè ì î ð01

ÐÆÄ-03

Þ òýé ð-Ô 01

ÀË ÔÈ Í  02

Ï ÿòåðî ÷êàÔ

ÀÈ ÆÊ 5

ÄàëüÑâç1

È ñêè òè ì -01

Ì åäâåäüÔ 1

80

130

180

230

280

330

380

430

ÿí â.05 ì àð.05 ì àé .05 è þ ë.05 ñåí .05 í î ÿ.05 ÿí â.06 ì àð.06

EMBI+ EMBI+ Ðî ññè ÿ

100 000

200 000

300 000

400 000

500 000

600 000

14
.09

.05

28
.09

.05

12
.10

.05

26
.10

.05

09
.11

.05

23
.11

.05

07
.12

.05

21
.12

.05

04
.01

.06

18
.01

.06

01
.02

.06

15
.02

.06

01
.03

.06

15
.03

.06

0.0

2.0

4.0

6.0

8.0

10.0

12.0

14.0

Îñòàòêè íà êîðñ÷åòàõ Îñòàòêè íà äåïîçèòíûõ ñ÷åòàõ MIACR

1.16

1.18

1.20

1.22

1.24

1.26

01
.01

.00

11
.01

.00

21
.01

.00

31
.01

.00

10
.02

.00

20
.02

.00

01
.03

.00

11
.03

.00

21
.03

.00

31
.03

.00

10
.04

.00

20
.04

.00

30
.04

.00

10
.05

.00

27.20

27.40

27.60

27.80

28.00

28.20

28.40

28.60

28.80

29.00

29.20

EUR/USD RUB/USD



ï.ï. ñîîòâåòñòâåííî). Ïîðÿäêà 10-13 ìëí. ðóá. ñîñòàâèëè îáîðîòû ïî
îáëèãàöèÿì Ìîñêâà-29 (-0,21 ï.ï.) è Ñàìàðà03-1 (+1,42 ï.ï.).

Ñåãîäíÿ ìû îæèäàåì ñîõðàíåíèÿ ïîëîæèòåëüíîé äèíàìèêè öåí ïî áîëüøåé
÷àñòè ðóáëåâûõ îáëèãàöèé, ÷åìó áóäåò ñïîñîáñòâîâàòü äàëüíåéøåå
óêðåïëåíèå ðóáëÿ âñëåä çà òåíäåíöèÿìè íà ìèðîâûõ ðûíêàõ, à òàêæå èçáûòîê
ðóáëåâîé ëèêâèäíîñòè, íèçêèå ñòàâêè íà ðûíêå ÌÁÊ. Òåì íå ìåíåå, ìû
ïîëàãàåì, ÷òî ðîñò öåí äîëãîñðî÷íûõ îáëèãàöèé áóäåò íåçíà÷èòåëüíûì, ò.ê. äî
ñèõ ïîð ñîõðàíÿåòñÿ íåîïðåäåëåííîñòü îòíîñèòåëüíî äàëüíåéøåé ïîëèòèêè
ÔÐÑ îòíîñèòåëüíî òåìïîâ ïîâûøåíèÿ ó÷åòíîé ñòàâêè. Ïðîÿñíåíèå ýòîãî
âîïðîñ  ìîæíî îæèäàòü íå ðàíåå 28 ìàðòà, êîãäà ñîñòîèòñÿ î÷åðåäíîå
çàñåäàíèå ÔÐÑ. Â ýòîé ñèòóàöèè ìû ðåêîìåíäóåì îáðàòèòü âíèìàíèå íà
îòíîñèòåëüíî êîðîòêèå è äîõîäíûå áóìàãè âòîðîãî è òðåòüåãî ýøåëîíîâ
"êà÷åñòâåííûõ" ýìèòåíòîâ.  

Òîðãîâûå èäåè:

" Â ïîñëåäíåå âðåìÿ íà ðûíêå óñèëèëèñü îïàñåíèÿ îòíîñèòåëüíî ðîñòà
ïðîöåíòíûõ ñòàâîê ïî áàçîâûì àêòèâàì. Âûøåäøèå â íà÷àëå ìåñÿöà äàííûå
ïî ðûíêó òðóäà ÑØÀ óñèëèëè ýòè îïàñåíèÿ. Îæèäàåòñÿ, ÷òî ê êîíöó íûíåøíåãî
ãîäà ÔÐÑ ïîâûñèò ñòàâêè äî 5,25%. Êðîìå ýòîãî, ïðåäñåäàòåëü Åâðîïåéñêîãî
Öåíòðîáàíêà â ñâîåì âûñòóïëåíèè ïîä÷åðêíóë, ÷òî âåðîÿòíîñòü ïîâûøåíèÿ
ñòàâîê â Åâðîçîíå ïîâûñèëàñü. Îæèäàåòñÿ, ÷òî ê êîíöó ãîäà ÅÖÁ óâåëè÷èò
áàçîâóþ ñòàâêó ðåôèíàíñèðîâàíèÿ äî 3,00%. Áàíê ßïîíèè àíîíñèðîâàë
îêîí÷àíèå ïîëèòèêè "äåøåâûõ äåíåã". Â ñîâîêóïíîñòè ýòè ôàêòîðû îêàçûâàþò
íåãàòèâíîå âîçäåéñòâèå íà äîëãîâûå èíñòðóìåíòû. Â ñâÿçè ñ ýòèì ìû
ðåêîìåíäóåì îáðàòèòü âíèìàíèå íà  áóìàãè  êà÷åñòâåííîãî âòîðîãî ýøåëîíà ñ
êîðîòêîé äþðàöèåé, ñðåäè êîòîðûõ íàèáîëåå èíòåðåñíûìè ñ òî÷êè çðåíèÿ
äîõîäíîñòè íàì ïðåäñòàâëÿþòñÿ áóìàãè: Òðàíñìàøõîëäèíã-1, Ïðîìòðàêòîð-
Ôèíàíñ-1, ÞÒÊ-1, ÞÒÊ-2, ÞÒÊ-3,  ÖÍÒ-1, ËÎÌÎ-1.

" Íà íàø âçãëÿä, äîõîäíîñòü, çàôèêñèðîâàííàÿ â ðåçóëüòàòå àóêöèîíà
ïî ðàçìåùåíèþ âòîðîãî âûïóñêà îáëèãàöèé Ðîññåëüõîçáàíêà (8,08%), ÿâëÿåòñÿ
çàâûøåííîé. Ðîññåëüõîçáàíê ÿâëÿåòñÿ ñòîïðîöåíòíûì ãîñóäàðñòâåííûì
áàíêîì, ò.å. åãî îáëèãàöèè, ïî ñóòè, ÿâëÿþòñÿ êâàçè-ñóâåðåííûìè âûïóñêàìè.
Ñîïîñòàâèìûå ïî äþðàöèè ãîñêîìïàíèè òîðãóþòñÿ íà óðîâíå 7,20-7,38%. Íà
íàø âçãëÿä, ñïðàâåäëèâûé óðîâåíü äîõîäíîñòè ëåæèò â äèàïàçîíå 7,55-7,60%. 

" Ìû ðåêîìåíäóåì ïîêóïàòü íåäîîöåíåííûå âûïóñêè ÞÒÊ-1 è ÞÒÊ-4.
Íà íàø âçãëÿä êîìïàíèÿ èìååò íåïëîõèå ïðîèçâîäñòâåííûå ïåðñïåêòèâû, â
ïîñëåäíåå âðåìÿ ìåíåäæìåíò ïðåäïðèíÿë ðÿä øàãîâ ïî ðåñòðóêòóðèçàöèè
äîëãîâîé íàãðóçêè.

" Ìû ðåêîìåíäóåì ïîêóïàòü îáëèãàöèè ÈÒÅÐÛ. Â êîíöå ôåâðàëÿ áûëî
îçâó÷åíî íåñêîëüêî êëþ÷åâûõ íîâîñòåé, ñïîñîáíûõ, íà íàø âçãëÿä, ïîçèòèâíî
ïîâëèÿòü íà êîòèðîâêè îáëèãàöèé êîìïàíèè. Â ÷àñòíîñòè, ÈÒÅÐÀ çàêëþ÷èëà
äîãîâîð î ïàðòíåðñòâå ñ Âíåøòîðãáàíêîì. Ñîòðóäíè÷åñòâî ïðåäïîëàãàåò
ïðåäîñòàâëåíèå ðàñøèðåííîãî ôèíàíñèðîâàíèÿ. Êðîìå òîãî, ÈÒÅÐÀ äîñòèãëà
ñîãëàøåíèÿ ñ Ãàçïðîìîì î ïîäêëþ÷åíèè Áåðåãîâîãî ìåñòîðîæäåíèÿ ê ÅÑÃ.
Ñîãëàøåíèå ïîçâîëèò êîìïàíèè íà÷àòü äîáû÷ó íà ìåñòîðîæäåíèè;
ïðîãíîçèðóåìûé îáúåì ïðîèçâîäñòâà ñîñòàâèò 11-12 ìëðä. ì3 ãàçà â ãîä.

" Ìû ðåêîìåíäóåì ïîêóïàòü îáëèãàöèè Ðóññíåôòè. Â êîíöå ôåâðàëÿ
çàìåñòèòåëü Ïðåäñåäàòåëÿ Ïðàâèòåëüñòâà ÐÔ Àëåêñàíäð Æóêîâ çàÿâèë, ÷òî â
2007 ãîäó áóäóò ââåäåíû ïîïðàâî÷íûå êîýôôèöèåíòû ïðè ðàñ÷åòå íàëîãà íà
äîáû÷ó ïîëåçíûõ èñêîïàåìûõ (ÍÄÏÈ). Íà íàø âçãëÿä, ââåäåíèå
äèôôåðåíöèðîâàííîãî ÍÄÏÈ ïðèâåäåò ê ñóùåñòâåííîìó ñíèæåíèþ íàëîãîâîé
íàãðóçêè êîìïàíèè, ÷òî, â ñâîþ î÷åðåäü, äîëæíî ñêàçàòüñÿ íà ðîñòå
îïåðàöèîííîé ðåíòàáåëüíîñòè. 
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16.03.2006 Âûïëàòà êóïîíà è ïîãàøåíèå âûñîêàÿ Ïåòðîêîììåðö,1 Ñóììà âûïëàò-1075 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà è ïîãàøåíèå âûñîêàÿ Ñàõà (ßêóòèÿ),25004 Ñóììà âûïëàò - 1032.41 ìëí.ðóá.
16.03.2006 Ýêîíîìèêà âûñîêàÿ Ðîññèÿ Îáúåì ïðîìûøëåííîãî ïðîèç-âà (ôåâðàëü)
16.03.2006 16:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Êîë-âî ðàçðåøåíèé íà ñòðîèòåëüñòâî (ôåâðàëü)
16.03.2006 16:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Èíäåêñ ïîòðåáèòåëüñêèõ öåí (ôåâðàëü)
16.03.2006 16:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Èíäåêñ ïîòðåáèòåëüñêèõ öåí "ÿäðî" (ôåâðàëü)
16.03.2006 16:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Êîë-âî íîâîñòðîåê (ôåâðàëü)
16.03.2006 17:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Èíôëÿöèÿ (ôåâðàëü)
16.03.2006 17:30 Ñòàòèñòèêà âûñîêàÿ ÑØÀ Áàçîâàÿ èíôëÿöèÿ (ôåâðàëü)
16.03.2006 Îôåðòà ñðåäíÿÿ Åëèñååâ Ïàëàñ,1 Îáú¸ì âûïóñêà-300 ìëí.ðóá. Öåíà âûêóïà-100%.
16.03.2006 Îôåðòà ñðåäíÿÿ Êóéáûøåâàçîò-èíâåñò,1 Îáú¸ì âûïóñêà-600 ìëí.ðóá. Öåíà âûêóïà-100%.
16.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Àâòîáàí-Èíâåñò,1 Äàòà âûïëàòû-28.03.2006
16.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Ìîñêâà,25037
16.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ ÏÈÒ Èíâåñòìåíòñ,2 Äàòà âûïëàòû-27.03.2006
16.03.2006 Ðàçìåùåíèå ñðåäíÿÿ Ýëåìòý, 2 Îáúåì âûïóñêà 600 ìëí.ðóá.,Ñðîê 4 ãîäà
16.03.2006 14:00 Ñòàòèñòèêà ñðåäíÿÿ Åâðîïà Èíôëÿöèÿ â åâðîçîíå (ôåâðàëü)
16.03.2006 17:30 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Çàêëàäêà íîâîñòðîåê (ôåâðàëü)
16.03.2006 17:30 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Ðàçðåøåíèÿ íà ñòðîèòåëüñòâî (ôåâðàëü)
16.03.2006 17:30 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Îáðàùåíèÿ çà ïîñîáèÿìè ïî áåçðàáîòèöå (íåäåëÿ ê 11 ìàðòà)
16.03.2006 21:00 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Èíäåêñ Ôåäåðàëüíîãî ðåçåðâíîãî áàíêà Ôèëàäåëüôèè (ìàðò)
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Áàíê Ðóññêèé Ñòàíäàðò,5 Ñóììà âûïëàò-189.48 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Áàðíàóë,31001 Ñóììà âûïëàò - 6.482 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Áàøêèðèÿ,25004 Ñóììà âûïëàò - 20 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Âîëæñêèé àáðàç. ç-ä,1 Ñóììà âûïëàò-16.38 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Åëèñååâ Ïàëàñ,1 Ñóììà âûïëàò-21.69 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Êóéáûøåâàçîò-èíâåñò,1 Ñóììà âûïëàò-13.313 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ ÏÀÂÀ,1 Ñóììà âûïëàò-11.257 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Ñàìàðñêàÿ îáë.,25002 Ñóììà âûïëàò - 34 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ Òàòýíåðãî,1 Ñóììà âûïëàò-72.177 ìëí.ðóá.
16.03.2006 Âûïëàòà êóïîíà íèçêàÿ ÞÒÊ,1 Ñóììà âûïëàò-106.508 ìëí.ðóá.
16.03.2006 16:30 Ñòàòèñòèêà íèçêàÿ ÑØÀ Êîë-âî îáðàùåíèé çà ïîñîáèÿìè ïî áåç-öå
17.03.2006 Ýêîíîìèêà âûñîêàÿ Ðîññèÿ Îáúåì ïðîìûøëåííîãî ïðîèç-âà (ôåâðàëü)
17.03.2006 Ýêîíîìèêà âûñîêàÿ Ðîññèÿ Áëîê åæåìåñÿ÷íîé ñòàòèñòèêè (ôåâðàëü)
17.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Áàíê Çåíèò,1 Äàòà âûïëàòû-24.03.2006
17.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Èñêèòèìöåìåíò,1 Äàòà âûïëàòû-25.03.2006
17.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ ÒÌÊ,2 Äàòà âûïëàòû-28.03.2006
17.03.2006 17:15 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Óðîâåíü çàãðóçêè ìîùíîñòåé (ôåâðàëü)
17.03.2006 17:15 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Îáúåì ïðîìûøëåííîãî ïðîèçâîäñòâà (ôåâðàëü)
17.03.2006 17:50 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Èíäåêñ äîâåðèÿ ïîòðåáèòåëåé Ìè÷. Óíèâ-òà (ìàðò, ïðåäâàð.)
17.03.2006 14:00 Ñòàòèñòèêà ñðåäíÿÿ Åâðîïà Ïðîìûøëåííîå ïðîèçâîäñòâî â åâðîçîíå (ÿíâàðü)
17.03.2006 18:15 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Ïðîìûøëåííîå ïðîèçâîäñòâî (ôåâðàëü)
17.03.2006 18:15 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ Çàãðóçêà ìîùíîñòåé (ôåâðàëü)
17.03.2006 18:45 Ñòàòèñòèêà ñðåäíÿÿ ÑØÀ âåðèå ïîòðåáèòåëåé (Óíèâåðñèòåò Ìè÷èãàíà, ìàðò)
17.03.2006 Âûïëàòà êóïîíà íèçêàÿ Ñèáàêàäåìáàíê,2 Ñóììà âûïëàò-37.398 ìëí.ðóá.
17.03.2006 Âûïëàòà êóïîíà íèçêàÿ ÖåíòðÒåëåêîì,3 Ñóììà âûïëàò-123.162 ìëí.ðóá.
20.03.2006 Âûïëàòà êóïîíà è ïîãàøåíèå âûñîêàÿ Èëèì Ïàëï Ôèíàíñ,1 Ñóììà âûïëàò-1612.5 ìëí.ðóá.
20.03.2006 Íàëîã íà èãîðíûé áèçíåñ âûñîêàÿ ÔÍÑ ÐÔ
20.03.2006 ÍÄÑ âûñîêàÿ ÔÍÑ ÐÔ Îðèåíòèðîâî÷íàÿ ñóììà âûïëàò - 136.195 ìëðä. ðóá.
20.03.2006 Àêöèçû âûñîêàÿ ÔÍÑ ÐÔ Îðèåíòèðîâî÷íàÿ ñóììà âûïëàò - 1.684 ìëðä. ðóá.
20.03.2006 Ýêîíîìèêà âûñîêàÿ Ðîññèÿ Áëîê åæåìåñÿ÷íîé ñòàòèñòèêè (ôåâðàëü)
20.03.2006 Íà÷àëî ïîäà÷è çàÿâîê íà îôåðòó ñðåäíÿÿ ÂÒÁ,4 Îêîí÷àíèå-22.03.2006
20.03.2006 Íà÷àëî ïîäà÷è çàÿâîê íà îôåðòó ñðåäíÿÿ Ãðóïïà ËÑÐ,1 Îêîí÷àíèå-23.03.2006
20.03.2006 Íà÷àëî ïîäà÷è çàÿâîê íà îôåðòó ñðåäíÿÿ ÌÏÊ "Î÷àêîâî",2 Îêîí÷àíèå-24.03.2006
20.03.2006 Îêîí÷àíèå ïîäà÷è çàÿâîê íà îôåðòó ñðåäíÿÿ Áàíê Çåíèò,1
20.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Èðêóòñêàÿ îáë.,31001
20.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Êèðîâñêàÿ îáëàñòü,34001
20.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Íîâîñèáðñê. îáë.,34013
20.03.2006 Ñîñòàâëåíèå ñïèñêà äåðæàòåëåé îáëèãàöèé äëÿ âûïëàòû êóïîíà ñðåäíÿÿ Îäèíöîâñêèé ðàéîí,31001
20.03.2006 Âûïëàòà êóïîíà íèçêàÿ Ìèêîÿí. ìÿñîêîìáèíàò,1 Ñóììà âûïëàò-67.315 ìëí.ðóá.
20.03.2006 Âûïëàòà êóïîíà íèçêàÿ Ìîñêâà,25027 Ñóììà âûïëàò - 147.96 ìëí.ðóá.
20.03.2006 Âûïëàòà êóïîíà íèçêàÿ Ìîñêâà,27035 Ñóììà âûïëàò - 98.64 ìëí.ðóá.
20.03.2006 Ñáîð çà ïîëüçîâàíèå îáúåêòàìè âîäíûõ áèîëîãè÷åñêèõ ðåñóðñîâ íèçêàÿ ÔÍÑ ÐÔ Îðèåíòèðîâî÷íàÿ ñóììà âûïëàò - 0.389 ìëðä. ðóá.
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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ

Åæåäíåâíûé áþëëåòåíü 16 ìàðòà  2006 ã.

Èíäåêñû äîëãîâîãî ðûíêà ÈÊ “ÐÅÃÈÎÍ”

Èíäåêñû âîçâðàòà íà èíâåñòèöèè

Îáùèé 156.75   0.05 0.29 0.57 2.19 3.89 10.20 1.57 438 210   
1-ûé Ýøåëîí 149.52   0.10 0.37 0.24 2.10 3.46 7.52 1.44 114 220   
2-îé Ýøåëîí 155.77   0.01 0.27 0.57 2.11 3.64 10.30 1.54 193 740   
3-èé Ýøåëîí 161.13   0.07 0.25 0.86 2.53 4.68 12.43 1.68 107 060   

Áàíêè è ÔÊ 149.29   0.02 0.23 0.67 1.88 3.87 8.72 1.46 80 708   
Òåëåêîìû 161.20   0.09 0.36 0.66 2.06 3.61 11.93 1.33 58 053   
Íåôòü è Ãàç 149.09   0.06 0.27 0.39 2.16 3.61 7.55 1.72 42 800   
Ìåòàëëóðãèÿ 147.92   0.05 0.37 0.79 2.53 3.16 9.18 1.92 35 600   
Ìàøèíîñòðîåíèå 157.70   -0.06 0.17 0.56 2.23 4.10 10.98 1.30 41 500   
Ë¸ãêàÿ è Ïèùåâàÿ 154.38   0.06 0.22 0.74 2.78 4.53 10.81 2.16 34 880   
Õèìèÿ è Íåôòåõèìèÿ 161.79   0.06 0.17 0.70 2.73 4.61 11.42 1.87 10 850   
Ýíåðãåòèêà 157.09   0.10 0.57 0.25 2.47 4.25 11.40 1.67 24 900   

Öåíîâûå èíäåêñû

Èíäåêñû âîçâðàòà íà èíâåñòèöèè êîðïîðàòèâíûõ îáëèãàöèé
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1-ûé ýøåëîí 2-îé ýøåëîí 3-èé ýøåëîí

Èíäåêñû âîçâðàòà íà èíâåñòèöèè êîðïîðàòèâíûõ îáëèãàöèé

Çíà÷åíèå                                                                                 Èçìåíåíèå %                                                                                                                            Íîìèíàëüíûé  îáúåì
1 äåíü              1 íåäåëÿ                  1 ìåñÿö                êâàðòàë                  ïîëãîäà                   ãîä                       YTD*                                 (òûñ. ðóá)

Çíà÷åíèå                                                                                 Èçìåíåíèå %                                                                                                                                            Oáúåì òîðãîâ
1 äåíü              1 íåäåëÿ                  1 ìåñÿö                êâàðòàë                  ïîëãîäà                   ãîä                       YTD*                                 (òûñ. ðóá)

Êîðïîðàòèâíûå è áàíêîâñêèå îáëèãàöèè

Ìóíèöèïàëüíûå îáëèãàöèè

Ôåäåðàëüíûå îáëèãàöèè

Îáùèé 193.62   0.15 0.17 0.35 1.40 6.91 14.67 1.56 164 195   
Ìîñêâà 178.41   0.15 0.19 0.27 -1.26 6.40 11.96 0.75 75 000   
êðîìå Ìîñêâû 218.44   0.14 0.15 0.41 3.46 7.16 17.20 2.17 89 195   

ÎÔÇ 2 740.03   0.07 0.23 0.01 1.96 3.15 11.11 1.04 745 793   

Êîðïîðàòèâíûå è áàíêîâñêèå îáëèãàöèè

Îáùèé 106.92   0.03 0.09 -0.24 -0.04 -0.77 0.24 0.80 711 266   
1-ûé Ýøåëîí 108.16   0.08 0.21 -0.42 0.35 -0.20 0.32 -0.02 257 392   
2-îé Ýøåëîí 106.10   -0.02 0.07 -0.27 -0.16 -0.96 0.24 1.09 269 168   
3-èé Ýøåëîí 103.64   0.04 0.01 -0.00 0.09 -0.67 0.45 1.14 184 706   

Áàíêè è ÔÊ 103.60   0.00 0.06 -0.04 0.03 -0.13 -0.01 0.61 18 756   
Òåëåêîìû 109.37   0.06 0.14 -0.29 -0.27 -1.50 0.74 1.78 92 846   
Íåôòü è Ãàç 107.04   0.04 0.08 -0.38 0.11 -0.67 -0.48 -0.65 16 303   
Ìåòàëëóðãèÿ 104.57   0.03 0.18 -0.03 0.26 -0.68 0.27 0.52 39 967   
Ìàøèíîñòðîåíèå 103.99   -0.09 -0.06 -0.38 -0.18 -1.10 -0.46 0.77 102 610   
Ë¸ãêàÿ è Ïèùåâàÿ 101.50   0.03 -0.03 -0.04 0.15 -0.52 -0.12 0.90 42 636   
Õèìèÿ è Íåôòåõèìèÿ 105.57   0.03 -0.05 -0.20 0.24 -0.45 0.56 1.18 4 112   
Ýíåðãåòèêà 106.29   0.08 0.39 -0.46 0.29 -0.32 0.93 1.04 96 837   

Ìóíèöèïàëüíûå îáëèãàöèè

Îáùèé 114.41   0.12 -0.04 -0.70 -1.70 0.58 2.54 3.45 182 390   
Ìîñêâà 108.75   0.12 -0.02 -0.57 -3.51 1.45 1.66 1.91 24 760   
êðîìå Ìîñêâû 122.87   0.12 -0.06 -0.80 -0.31 -0.25 3.50 5.21 157 630   

Ôåäåðàëüíûå îáëèãàöèè
ÎÔÇ 415.33   0.09 0.14 -0.66 0.05 -0.99 2.04 1.43 8 551 670   

ê 1  ÿíâàðÿ  2006  ã

Èíäåêñû âîçâðàòà íà èíâåñòèöèè ðóáëåâûõ îáëèãàöèé
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Ãîñóäàðñòâåííûå Ìóíèöèïàëüíûå Êîðïîðàòèâíûå

Èíäåêñû âîçâðàòà íà èíâåñòèöèè ðóáë¸âûõ îáëèãàöèé



1 ìåñ. 8.96 -1.48 0.18 0.64

3 ìåñ. 8.74 0.10 0.26 0.16

6 ìåñ. 9.14 -0.02 -0.11 0.19

12 ìåñ. 8.46 0.01 -0.21 -0.04

> 14 ìåñ. 7.82 -0.02 -0.06 0.08

Îáúåì â îáðàùåíèè âûïóñêîâ, 
âõîäÿùèõ â èíäåêñû, ìëí. ðóá. 261 015
Îáîðîò áèðæåâûõ òîðãîâ, òûñ. ðóá. 493 992

Ñðîê Çíà÷åíèå, Èçìåíåíèå èíäåêñà, ï.ï.
% ãîäîâûõ çà äåíü çà íåäåëþ çà ìåñÿö

Áàíêè è ÔÊ 6.95 -0.09 -0.30 0.29 365

Òåëåêîìû 8.18 -0.04 -0.08 0.32 521

Íåôòü è Ãàç 6.78 -0.02 -0.05 0.16 534

Ìåòàëëóðãèÿ 7.93 0.01 -0.04 0.03 497

Ìàøèíîñòðîåíèå 9.30 0.19 0.12 0.18 356

Ëåãêàÿ è ïèùåâàÿ 8.87 -0.24 -0.70 -0.93 263

Õèìèÿ è Íåôòåõèìèÿ 8.46 -0.01 0.04 -0.01 579

Ýíåðãåòèêà 7.65 -0.02 -0.19 -0.16 941

Èòîãî: 7.88 -0.03 -0.15 0.10 468

Îòðàñëü Çíà÷.èíä,        Èçìåíåíèå èíäåêñà, ï.ï. Äþðàöèÿ,
% ãîäîâûõ çà äåíü çà íåäåëþ çà ìåñÿö äíè
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Äèíàìèêà èíäåêñîâ äîõîäíîñòè  ïî ýøåëîíàì

Èíäåêñû äîõîäíîñòè êîðïîðàòèâíûõ îáëèãàöèé 
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Îòðàñëåâûå  èíäåêñû äîõîäíîñòè

Èíäåêñû äîõîäíîñòè êîðïîðàòèâíûõ îáëèãàöèé

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

16 ìàðòà  2006 ã.

Èíäåêñû äîõîäíîñòè êîðïîðàòèâíûõ îáëèãàöèé ïî ýøåëîíàì
Ñðîê                Çíà÷åíèå,      Èçìåíåíèå èíäåêñà ,ï.ï.   

%           çà 1äåíü          .çà 1 íåäåëþ. çà ìåñÿö     

ãîäîâûõ                                                                            

1-ûé Ýøåëîí 7.07 0.04 0.02 0.24
2-îé Ýøåëîí 9.18 0.00 -0.07 0.41
3-èé Ýøåëîí 9.94 -0.42 -0.71 -0.53

Ñòðóêòóðà ðûíêà ,%
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Àáñîëþò Áàíê 1 500 100.00 100.45 - 1.701 37 6.91
Àâòîáàí-Èíâåñò 1 250 100.70 101.00 100.75 -0.04 3.056 15.61 * 6 631
ÀâòîÂÀÇ 2 3 000 101.35 101.70 101.31 -0.24 0.706 8.77 * 330 7.39 225
ÀâòîÂÀÇ 3 5 000 100.50 100.61 100.09 -0.43 2.073 9.90 * 106 7.40 38 149
Àäàìàíò-Ôèíàíñ 1 500 101.95 102.20 102.01 -0.15 3.747 707 12.07 85 4.39 179
ÀÈÆÊ 1 1 070 - 111.11 - 3.134 867 6.57
ÀÈÆÊ 2 1 500 103.15 113.45 - 1.266 1 196 7.11
ÀÈÆÊ 3 2 250 106.90 107.43 - 1.519 1 059 7.08
ÀÈÆÊ 4 900 106.50 107.50 - 1.001 1 707 7.32
ÀÈÆÊ 5 220 100.00 100.50 100.02 -0.73 1.994 1 774 7.55 1 500
ÀÈÆÊ 6 2 500 100.00 100.55 - 2.007 2 043 7.50
ÀÊ "Ñàìàðà" 1 350 102.00 102.15 102.15 -0.06 0.230 346 11.95 260
Àëàäóøêèí Ô. 1 500 101.60 101.70 - 0.197 348 10.39
ÀËÜÔÀÔÈÍÀÍÑ 2 2 000 - - 100.01 0.61 3.749 8.68 * 21 0.00 1 55 004
ÀÏÊ "ÎÃÎ" 1 1 100 101.46 101.54 101.47 -0.01 6.158 293 14.06 38 0.65 3 958
Àðêàäà 1 600 100.51 100.62 100.62 0.1 3.154 15.07 * 108 12.66 4 565
ÀÖÁÊ-Èíâåñò 1 500 100.95 101.20 101.20 -0.1 0.222 173 11.36 253
ÀÖÁÊ-Èíâåñò 2 500 - 101.79 - 0.711 11.32 * 246 9.43
Áàéêàëâåñòêîì 1 300 - 103.00 - 3.038 421 8.97
Áàëòèêà 1 1 000 102.00 105.00 - 2.709 572 5.67
Áàëòèìîð-Íåâà 1 500 94.51 96.00 96.00 0.99 0.027 10.05 * 2
Áàëòèìîð-Íåâà 3 800 101.10 101.48 - 3.766 11.14 * 71 3.84
Áàíê ÆèëÔèíàíc 1 500 - 100.40 - 2.842 13.07 * 269 12.67
Áàíê Çåíèò 1 1 000 99.98 100.15 - 4.052 8.01 * 9 2.34 59 803
Áàíê Ðóññêèé Ñòàíäàðò2 1 000 - 101.70 101.50 0.03 3.500 91 7.64 1 45 675
Áàíê Ðóññêèé Ñòàíäàðò3 2 000 - 100.45 - 0.483 8.22 * 170 7.36
Áàíê Ðóññêèé Ñòàíäàðò4 3 000 99.80 100.15 100.10 0.11 0.294 677 8.36 10 010 40 040
Áàíê ÑÎÞÇ 1 1 000 100.15 100.29 100.15 -0.7 1.269 9.92 * 43 7.08 6
Áàíê Ñïóðò 1 500 99.95 100.70 - 0.684 9.09 * 240 8.42
Áåëãðàíêîðì 1 700 - 101.00 100.01 0.01 0.239 11.35 * 258 9.80 1 000
Âàãîíìàø 1 300 104.52 105.09 102.99 -1.5 3.070 721 12.29 99 -4.87 685
ÂÁÐÐ 2 575 112.50 112.70 - 1.863 1 109 6.17
Âèìì-Áèëë-Äàíí 2 3 000 101.80 102.39 - 2.071 1 426 8.55 28 525
Âèìì-Áèëëü-Äàíí 1 1 500 100.20 100.38 100.20 0 4.773 27 8.14 5
ÂÈÍÀÏ-ÈÍÂÅÑÒ 1 400 99.00 100.60 - 1.057 153 11.68
ÂÊÌ-Ôèíàíñ 1 1 000 - 101.00 - 2.752 9.96 * 276 9.08
Âîëãà 1 1 500 101.00 101.50 101.22 0.22 0.033 353 10.96 424 5 202
Âîëãàáóðìàø 1 600 100.25 100.40 - 4.683 8.77 * 207 10.55
ÂîëãàÒåëåêîì 2 3 000 100.00 100.40 - 2.224 8.23 * 719 8.19
ÂîëãàÒåëåêîì 3 2 300 100.41 100.65 - 2.305 1 161 8.46
ÂÒÁ 5 15 000 99.85 100.00 - 0.815 6.35 * 395 6.35 19 970
Âûìïåëêîì Ôèíàíñ ÐÀ02 3 000 100.51 100.65 100.51 0.01 3.255 62 6.64 2 514
ÃÀÇÁÀÍÊ 1 750 100.45 100.60 - 3.405 11.01 * 244 10.29
Ãàçïðîì 3 10 000 101.70 101.95 101.70 -0.08 1.133 302 6.10 170
Ãàçïðîì 4 5 000 104.05 104.28 104.32 0.08 0.631 1 247 7.06 22 695 29 204
Ãàçïðîì 5 5 000 102.50 102.75 - 3.219 535 5.80 19 398
Ãàçïðîì 6 5 000 100.01 100.20 100.15 -0.06 0.647 1 119 7.02 3 510 973
Ãëàâìîññòðîé-Ôèíàíñ 1 2 000 100.52 100.68 100.46 -0.23 0.677 13.18 * 161 11.91 1 564
ÃÎÒÝÊ 1 550 100.40 100.50 100.40 -0.1 3.390 83 10.35 1 284
ÃÎÒÝÊ 2 1 500 99.61 99.75 99.65 -0.05 2.251 10.27 * 101 10.59 7 474 82 163
Ãðóïïà "ÎÑÒ" 2 1 000 99.95 100.25 100.15 0.1 4.658 13.92 * 57 11.64 8 017
Ãðóïïà Ìàãíåçèò 1 1 500 100.88 100.90 100.83 -0.16 2.240 9.72 * 442 9.28 57
Ãðóïïà ÍÈÒÎË 1 1 000 100.85 101.20 - 2.795 11.79 * 274 10.58
ÃÒ-ÒÝÖ Ýíåðãî 2 1 500 100.65 100.75 100.65 0 2.842 99 9.76 11 194
ÃÒ-ÒÝÖ Ýíåðãî 3 1 500 101.20 101.49 101.49 -0.11 4.783 11.53 * 213 9.68 5
Äàëüñâÿçü 1 1 000 103.04 103.58 103.05 -0.29 4.238 234 8.36 4 637
Äåòñêèé ìèð-Öåíòð 1 1 150 99.50 100.50 - 2.305 2 346 8.60
Äæåé-Ýô-Ñè 2 1 200 103.00 103.30 - 3.526 10.77 * 172 8.37
Äîðîãîáóæ 1 900 101.15 101.58 - 2.468 9.30 * 272 7.87
ÅÁÐÐ 1 5 000 99.83 99.97 - 1.523 5.08 *
ÅÏÊ 1 1 000 99.40 99.80 - 3.836 9.03 * 200 9.31
Èæìàø-Àâòî 1 1 200 99.00 99.24 99.04 0.01 -   355 12.09 2 976
ÈÌÏÝÊÑÁÀÍÊ 2 1 000 100.22 100.35 - 4.092 10.28 * 41 6.81 35 121
ÈÌÏÝÊÑÁÀÍÊ 3 1 300 101.45 101.70 - 3.168 8.88 * 403 7.84
Èíâåñòòîðãáàíê 2 350 99.90 100.30 - 4.866 12.20 * 368 12.02
Èíêîì-Ëàäà 1 490 104.01 105.00 105.00 0 0.651 14.35 * 213 12.15 10
ÈÍÊÎÌ-Ôèíàíñ 1 1 250 100.40 100.70 - 3.045 576 12.95 48 11.64
ÈÍÏÐÎÌ 1 500 100.30 100.36 100.33 -0.07 4.966 12.51 * 37 8.50 1 181
ÈÍÏÐÎÌ 2 1 000 100.51 100.89 100.82 0.22 1.808 12.09 * 134 9.33 3 483
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ÈÐÊÓÒ 3 3 250 101.01 101.10 101.03 -0.03 4.166 1 341 8.64 957 8.50 15 156 68 720
Èñêèòèìöåìåíò 1 200 102.51 103.20 102.91 -0.61 3.728 263 13.43 628
Èñêèòèìöåìåíò 2 500 99.00 100.30 - 1.199 12.94 * 550 12.87
Èñò Ëàéí Õýíäëèíã 2 3 000 99.50 99.97 99.68 -0.17 3.525 12.09 * 245 11.92 9 358
ÈÒÅÐÀ 1 2 000 101.05 101.17 101.11 0.12 2.618 583 9.23 9 100 24 245
ÊÀÌÀÇ-ÔÈÍÀÍÑ 2 1 500 99.85 99.99 99.86 -0.24 4.005 8.67 * 960 8.63 9 986
Êàìñêàÿ äîëèíà - Ô 1 100 100.01 100.20 100.07 -0.12 0.851 320 14.10 322 13.85 78
Êàìñêàÿ äîëèíà - Ô 2 200 100.00 100.15 100.00 -0.02 1.812 14.19 * 212 13.89 198
ÊÁ "ÌÈÀ" 1 329 101.75 102.50 102.50 0 0.938 9.45 * 22
ÊÁ "ÌÈÀ" 2 1 000 100.10 100.50 - 0.937 9.59 * 322 9.22
Êåäð 1 450 99.65 99.75 99.65 0.05 2.049 11.73 * 202 11.95 3 024
ÊÈÒ Ôèíàíñ Èíâåñò áàíê1 2 000 100.67 100.80 100.67 0.01 2.560 10.46 * 264 9.12 10 067
Êîíöåðí "Èæìàø" 2 1 000 101.90 102.25 - 3.155 12.74 * 270 10.66
Êðàñíûé Âîñòîê-Èíâåñò1 1 500 102.82 102.92 102.87 0.11 0.599 337 8.46 3 036 66 826
Êðèñòàë Ôèíàíñ 1 500 102.25 102.90 - 1.118 320 8.76
Ëåíýíåðãî 1 3 000 101.25 101.55 - 4.100 374 8.91
ËÌÇ "Ñâîáîäíûé Ñîêîë"2 600 100.00 100.60 - 4.121 13.54 * 75 10.14
ËÎÊÎ-Áàíê 2 500 - 100.99 100.35 0.35 2.061 13.16 * 5 018
ËÎÌÎ 2 700 100.76 101.00 100.93 0.14 2.490 118 10.95 3 377
ËÓÊÎÉË 2 6 000 100.00 101.94 101.60 0.16 2.245 1 179 6.86 578 6.11 1 720 25 398
Ìàãíèò Ôèíàíñ 1 2 000 100.48 101.00 - 2.866 866 9.10
ÌàèðÈíâåñò 1 500 100.80 100.99 100.80 0 2.393 358 11.98 15 120 22 176
ÌàèðÈíâåñò 2 1 000 99.50 100.00 102.01 2.46 3.165 9.81 * 251 11.15 1 224 30 435
Ìàðèéñêèé ÍÏÇ-Ôèíàíñ1 800 100.51 100.70 100.90 0.25 2.888 12.35 * 436 12.11 202
Ìàðòà Ôèíàíñ 1 700 105.00 105.60 105.56 0.06 4.513 686 12.21 -12.67 1 731
Ìàðòà Ôèíàíñ 2 1 000 99.86 99.98 99.92 0.14 3.155 12.11 * 579 12.08 22 133 9 985
Ìàñòåð-Áàíê 2 1 000 100.18 100.25 - 3.842 12.99 * 77 11.12
Ìàòðèöà Ôèíàíñ 1 1 200 100.28 100.47 100.39 0.21 3.072 12.50 * 428 12.23 18 728 25 013
ÌÃÒÑ À4 1 500 100.01 100.80 - 3.836 9.92 * 43 3.06
ÌåãàÔîí 2 1 500 102.00 102.45 102.43 0.13 3.915 369 7.00 212 138 314
ÌåãàÔîí 3 3 000 103.30 103.85 103.70 0.15 3.751 687 7.44 519 20 680
Ìåãàôîí Ôèíàíñ 1 1 500 100.75 101.05 - 3.088 84 6.66
Ìåäâåäü-Ôèíàíñ 1 750 100.95 101.05 100.85 -0.34 0.575 14.46 * 170 12.22 52
ÌÅ×ÅË ÒÄ 1 3 000 101.05 101.17 101.03 -0.07 2.865 11.67 * 93 6.88 6 033 10 110
ÌèÃ-Ôèíàíñ 1 1 000 100.20 100.55 100.55 0.31 2.819 10.55 * 427 10.25 578 10 035
Ìèäëåíä ÊÌ 1 530 100.26 100.40 100.40 0.15 5.479 193 12.05 655
Ìèðàêñ Ãðóïï 1 1 000 101.26 101.33 - 0.753 788 10.97 160 9.27 10 310
ÌÈÐ-Ôèíàíñ 1 1 000 100.25 100.40 100.38 0.05 2.113 9.87 * 285 9.55 1 004
ÌÊØÂ 1 155 100.00 102.00 - 5.446 375 12.68
ÌÌÊ-Òðàíñôèíàíñ 1 650 100.40 100.90 100.80 0.02 1.953 11.39 * 295 10.58 1 015 10 265
ÌîñÊðåäÁàíê 1 500 100.20 100.50 100.20 -0.15 1.544 11.78 * 62 8.43 667
Ìîñîáëãàç-ôèíàíñ 1 1 000 100.41 100.80 100.70 -0.09 2.445 613 10.57 1 25 176
Ìîññåëüïðîì Ôèíàíñ 1 1 000 99.91 100.00 100.00 0.01 3.170 13.40 * 426 13.38 600
ÌÏÊ "Î÷àêîâî" 2 1 500 99.22 99.35 99.25 0.01 4.029 677 9.10 9 22.55 13 399
ÍÈÄÀÍ-Èíâåñò 1 1 000 101.85 102.25 - 3.521 400 8.90
ÍÈÊÎÑÕÈÌ-ÈÍÂÅÑÒ 1 750 100.21 101.00 100.91 -0.19 3.452 262 13.02 1 790
ÍÊÍÕ 4 1 500 105.25 106.10 - 4.461 8.86 * 952 7.86
Í-Ëåíñêîå Èíâåñò 1 400 100.00 103.00 - 2.805 14.92 * 293 12.45
Í-Ëåíñêîå Èíâåñò 2 550 100.82 101.15 100.89 0.09 2.956 13.04 * 435 12.33 149
ÍËÊ 1 500 100.00 100.60 100.35 0 1.337 12.01 * 144 10.18 5 018
ÍÎÂÀÒÝÊ 1 1 000 100.85 101.60 - 2.678 252 7.16
Íîâûå ×åðåìóøêè 2 300 - 104.00 - 2.027 13.21 * -32.22
ÍÎÌÎÑ-Áàíê 6 800 102.35 - - 0.742 
ÍÑÌÌÇ 1 1 000 100.20 100.35 100.36 0.16 3.779 12.24 * 71 9.89 2 505 113 401
Íóòðèòåê 1 1 200 100.35 100.50 100.44 0.19 0.033 12.37 * 90 9.92 6 168 4 525
Íýôèñ Êîñìåòèêñ 1 400 100.30 100.80 - 4.171 9.93 *
ÎÌÇ 4 900 102.51 103.09 - 0.508 13.37 *
ÎÌÊ 1 3 000 102.00 102.20 102.10 -0.19 2.445 743 8.31 1 11 743
Îòêðûòèå ÕÌËÊ 1 200 99.45 100.08 - 0.953 839 12.51
Ïåðåñâåò - Èíâåñò 1 200 103.46 103.83 103.88 0.43 3.404 491 15.47 210 11.39 99
ÏÈÊ 5 1 120 100.26 100.35 100.25 -0.03 0.784 13.47 * 69 11.02 110 11 747
ÏÈÒ Èíâåñòìåíòñ 1 1 000 - 104.50 - 5.490 187 3.54
ÏÈÒ Èíâåñòìåíòñ 2 1 500 103.05 103.20 - 6.637 13.35 * 186 8.26 51 569
ÏÌÇ 1 1 200 100.20 100.48 - 1.329 9.87 * 137 8.66
Ïðîáèçíåñáàíê 5 1 000 100.00 100.25 - 3.895 9.59 * 194 9.83
Ïðîìñâÿçüáàíê 4 600 100.20 100.40 100.30 -0.1 3.616 10.02 * 57 7.15 2
Ïðîìòðàêòîð-Ô 1 1 500 100.11 100.15 100.12 0 2.023 10.91 * 120 10.02 522
ÏÝÔ Ñîþç 1 300 100.10 100.50 100.41 0.41 4.822 10.98 * 195 10.28 3 903
Ïÿòåðî÷êà Ôèíàíñ 1 1 500 110.00 111.00 108.00 -2.36 3.733 1 221 9.30 1 3 981
Ïÿòåðî÷êà Ôèíàíñ 2 3 000 102.85 103.10 - 2.166 1 418 8.67
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Ðàçãóëÿé-Ôèíàíñ 1 2 000 99.75 99.90 99.85 -0.14 5.041 11.90 * 366 11.93 4 493
Ðàçãóëÿé-Öåíòð 1 1 000 100.77 100.84 100.80 0.3 3.874 82 9.97 3 029
ÐÆÄ 2 4 000 101.66 101.85 - 2.081 591 6.70
ÐÆÄ 3 4 000 104.10 105.00 105.29 0.94 2.237 1 176 6.81 1 208 400
ÐÆÄ 4 10 000 - 100.20 100.20 0.25 1.625 439 6.51 1 80 160
ÐÆÄ 6 10 000 100.30 100.49 100.30 -0.03 2.396 1 438 7.40 2 611 257 028
ÐÆÄ 7 5 000 101.15 101.25 101.28 0.1 2.462 1 911 7.44 53 681 224 618
ÐÊ-Ãàçñåòüñåðâèñ 1 1 000 100.30 100.50 100.40 0 4.110 229 11.61 3 514
Ðîñáàíê 1 3 000 101.32 101.58 101.40 -0.05 0.760 8.88 * 328 7.57 2 535 60 750
ÐÎÑÈÍÒÅÐ 3 1 000 100.46 101.45 100.60 0 3.104 11.12 * 256 9.06 511
Ðîñïå÷àòü 1 450 101.85 102.20 - 3.205 263 10.08
Ðîññåëüõîçáàíê 1 3 000 100.00 100.40 - 0.144 7.51 * 263 7.12
ÐÒÊ-Ëèçèíã 4 1 913 100.07 100.20 100.12 0.04 4.110 9.80 * 27 7.08 4
ÐóñÀâòî Ôèíàíñ 1 500 100.91 101.10 101.01 0.11 4.449 68 8.14 11
Ðóñàãðî 1 1 000 99.25 99.90 - 1.789 12.03 * 299 12.09
ÐÓÑÀË Ôèíàíñû 2 5 000 100.90 101.18 - 2.521 410 7.05 10 097
Ðóññêèé ïðîäóêò 4 440 100.65 100.75 100.65 -0.03 1.108 14.01 * 65 9.56 1 409
Ðóññêèé òåêñòèëü 1 500 103.10 103.22 103.24 0.14 0.052 181 11.87 10
Ðóññêèé òåêñòèëü 2 1 000 99.70 99.90 99.94 -0.04 0.210 13.19 * 15 15.17 10
Ðóññêèé òåêñòèëü 3 1 200 98.70 98.98 98.73 -0.02 4.636 12.83 * 0.00 3 248
ÐóññÍåôòü ÍÊ 1 7 000 100.87 100.94 100.90 0.13 2.255 9.21 * 895 9.05 27 870
Ñàëàâàòíåôòåîðãñèíòåç 2 3 000 105.23 105.60 105.50 0.18 3.288 1 123 8.39 560 6.49 2 322
Ñàëàâàòñòåêëî 1 750 103.65 103.83 - 5.371 649 9.70 185 4.31
Ñàëàâàòñòåêëî 2 1 200 99.50 100.00 - 3.381 9.49 * 702 9.49
Ñàëþò-Ýíåðãèÿ 1 3 000 100.03 100.25 - 2.169 10.22 * 284 10.03
ÑÀÍ Èíòåðáðþ Ôèíàíñ1 2 500 102.00 - - 1.033 
Ñàíâýé-Ãðóï 1 1 000 100.50 101.90 100.52 0.02 3.131 11.74 * 0.00 2 816 80 392
Ñàòóðí 1 1 500 100.10 100.20 100.10 -0.06 5.482 11.77 * 13 5.58 2 002
ÑÀÒÓÐÍ Èíâåñò 1 500 100.95 102.00 101.60 -0.49 1.644 143 10.57 2
Ñâåðäëîâýíåðãî 1 500 101.30 101.50 - 0.374 342 9.03
ÑÃ Ìå÷åë 1 2 000 100.50 100.85 - 3.251 10.37 * 78 6.45
Ñåâåðî-Çàï.Òåëåêîì 2 1 500 99.75 99.97 99.84 0.09 1.438 7.88 * 1 607
Ñåâåðî-Çàï.Òåëåêîì 3 3 000 102.50 103.05 - 0.329 7.32 * 372 6.89
Ñåâåðñòàëü 1 3 000 100.96 101.35 - 1.687 449 7.10
Ñåâêàáåëü-Ôèíàíñ 1 500 101.30 101.55 101.40 -0.01 2.055 517 12.01 1 098
Ñåâêàáåëü-Ôèíàíñ 2 1 000 99.98 100.10 100.00 0 0.032 12.01 * 178 11.86 1 981 9 549
ÑÇËÊ 1 300 - 100.90 100.90 0.15 2.361 120 10.81 182
Ñèáàêàäåìáàíê 1 470 100.10 100.40 - 2.002 365 8.73 29 4.99
Ñèáèðñêèé öåìåíò 1 800 100.76 101.05 100.76 0.02 3.082 14.87 * 99 8.29 20
Ñèáèðüòåëåêîì 3 1 530 102.00 102.39 102.38 0.05 2.423 121 6.99 25 595 102 329
Ñèáèðüòåëåêîì 4 2 000 105.65 105.95 105.70 -0.16 2.363 447 7.96 1 217 106 005
Ñèáèðüòåëåêîì 5 3 000 102.00 102.20 102.12 0.12 3.478 697 8.25 15 268 5 105
ÑËÀÂÈÍÂÅÑÒÁÀÍÊ 2 900 99.85 100.05 - 3.699 8.81 * 392 10.18
ÑÌÀÐÒÑ 2 500 100.00 101.50 - 2.164 8.91 * 103 4.52
ÑÌÀÐÒÑ 3 1 000 100.52 100.70 100.52 0.12 6.258 14.39 * 193 13.14 10 357
Ñîäáèçíåñáàíê 1 500 - 89.00 - 0.904 69 81.41
ÑÎÊ-àâòîêîìïîíåíò 2 1 100 99.70 99.85 99.80 -0.08 4.798 13.10 * 215 13.21 3 071
ÑÒÈÍ-Ôèíàíñ 1 300 100.01 100.44 100.28 0.21 7.989 18.60 * 44 13.38 589
Ñòðîéòðàíñãàç 1 3 000 101.15 101.50 101.60 0.4 2.025 754 9.00 1 183 069
ÑÓ-155 Êàïèòàë 1 1 500 100.00 100.54 100.54 0.53 2.953 14.04 * 15 0.85 1
ÑÓÝÊ 2 1 000 99.75 100.15 - 0.814 11.26 *
Òàòíåôòü 3 1 500 101.08 101.70 - 2.466 108 6.00 15 210
Òàòòåëåêîì 3 600 103.75 103.90 - 1.110 393 8.56
Òàòôîíäáàíê 2 1 000 100.25 100.30 100.29 -0.06 4.507 42 8.81 511
ÒÄ Åâðîñåòü 1 1 000 100.60 100.67 100.60 0.06 6.308 41 10.28 4 553
ÒÄ Ïåðåêðåñòîê 1 1 500 100.00 100.40 100.40 0 1.545 8.79 * 120 7.45 1 8 917
ÒÌÊ 1 2 000 101.42 101.47 101.45 0.01 4.120 210 7.91 5 580
ÒÍÊ-ÂÐ 1 3 000 106.00 106.20 106.20 0.2 4.397 246 5.97 5 311 53 074
Òðàíñìàøõîëäèíã 1 1 500 100.75 100.99 - 3.989 13.74 * 81 9.09
Òðàíñíåôòåïðîäóêò 1 1 000 100.10 100.33 - 3.072 56 6.53
Òóëà÷åðìåò 2 1 000 - 100.00 100.00 0.02 3.104 11.28 * 79 10.67 9 758
ÒóðàíÀëåì Ôèíàíñ 1 3 000 - - 99.50 -0.25 2.718 6.67 * 203 0.00 995 56 744
ÓÁÐèÐ-ôèíàíñ 1 500 100.60 100.69 - 2.397 112 9.95
Óäìóðòíåôòåïðîäóêò 1 1 500 99.32 99.58 - 0.364 10.05 * 255 10.50
ÓÊ ÒÕ ßêîâëåâñêèé 1 1 000 99.70 99.90 99.80 -0.05 4.537 12.44 * 216 12.49 2 495
Óðàëâàãîíçàâîä-Ô 1 2 000 101.80 102.30 101.80 -0.24 5.930 12.90 * 197 9.34 224
Óðàëâàãîíçàâîä-Ô 2 3 000 100.01 100.15 100.10 0.11 4.124 9.54 * 523 9.45 17 518 35 048
Óðàëñâÿçüèíôîðì 5 3 000 102.32 102.45 102.53 0.16 2.225 125 6.55 4 111 61 425

Ïðîäîëæåíèå òàáëèöû ñì. íà ñëåäóþùåé ñòðàíèöå
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Îñíîâíûå èíäèêàòîðû êîðïîðàòèâíûõ îáëèãàöèé (ïðîäîëæåíèå)

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ

Åæåäíåâíûé áþëëåòåíü
16 ìàðòà  2006 ã.

Íàèìåíîâàíèå         Âûïóñê Îáúåì               Ê îòèðîâêè,                   Cðåäíåâçâ. Èçìåíåíèå  ÍÊÄ,      Äþðàöèÿ, Äîõîäíîñòü ê       Äþðàöèÿ , Äîõîäíîñòü Îáúåì ñäåëîê, òûñ. ðóá.
ýìèòåíòà                                       âûïóñêà % îò íîìèíàëà                     Ö åíà, ñðåäíåâçâ        %              äíè   ,        ïîãàøåíèþ,                 ê             ê  îôåðòå                 ñóìì. ÐÏÑ 

ñïðîñ    ïðåäë. %            öåíû ï.ï.                                                       %                         îôåðòå % áèðæåâîé                ÌÌÂÁ

Óðàëñâÿçüèíôîðì 7 3 000 103.01 103.30 103.01 -0.14 3.613 547 8.14 62 15 458
Óðàëñâÿçüèíôîðì 8 2 000 101.55 102.69 - 3.676 689 7.92
Óðàëñâÿçüèíôîðì 06 2 000 99.70 99.88 99.63 0.1 2.494 8.47 * 506 8.42 506
Ôèíàíñêîíòðàêò 1 700 99.50 99.99 99.65 -0.15 0.256 500 12.51 177 12.25 513 9 960
ÔÑÊ ÅÝÑ 1 5 000 103.15 103.22 103.19 0.1 2.049 599 6.96 13 156 20 630
ÔÑÊ ÅÝÑ 2 7 000 103.05 103.15 103.31 0.11 1.763 1 328 7.47 71 718 1 424 270
ÔÑÊ ÅÝÑ 3 7 000 99.70 99.80 99.79 0.13 1.731 914 7.31 84 825 329 255
Õàéëåíä Ãîëä Ôèíàíñ 1 750 100.50 101.00 - 2.301 11.95 * 200 10.56
ÕÊýíäÔ Áàíê 2 3 000 99.91 100.04 - 2.795 8.66 * 62 8.03
Õëåáçàâîä 28 3 75 101.01 102.39 - 0.263 257 13.13
Öåíòðàëüíûé òåëåãðàô1 500 101.01 103.59 - 0.964 157 7.80
ÖåíòðÒåëåêîì 4 5 623 115.81 116.00 115.81 -0.02 0.983 1 028 8.58 -8.50 35
ÖÓÍ ËåíÑïåöÑÌÓ 1 1 000 100.40 100.50 100.44 0.04 5.903 15.89 * 43 11.13 923
×ÒÏÇ 1 3 000 101.80 102.10 102.02 -0.25 2.186 9.11 * 754 8.64 970 102 805
ÝéðÞíèîí 1 1 500 98.90 99.00 98.99 0 1.033 14.07 * 241 14.67 5 351
Ýëåêòðîíèêà 1 500 99.61 99.95 - 5.345 13.17 * 205 13.21
Þãòðàíçèòñåðâèñ 2 1 200 - 99.74 99.73 -0.01 3.340 11.94 * 253 12.18 1 995
ÞÑÊÊ 1 600 99.01 99.50 98.86 -0.19 2.723 15.10 * 118 15.21 355
ÞÒÊ 2 1 500 100.10 100.20 100.15 0.05 1.007 320 10.56 5 009
ÞÒÊ 3 3 500 100.09 100.11 100.08 -0.03 5.358 12.64 * 29 10.35 24 218 14 015
ÞÒÊ 4 5 000 99.85 100.00 99.95 0.51 -   10.95 * 15 193
Þòýéð-Ôèíàíñ 1 1 000 100.00 100.75 100.75 0.75 3.268 243 9.68 2
ßêóòñêýíåðãî 2 400 - 102.50 102.70 -0.3 0.499 169 7.92 11 964

Èòîãî: 769 355 5 100 041

Â ñëó÷àå îòñòóòñòâèÿ áèðæåâûõ ñäåëîê äîõîäíîñòü ðàñ÷èòàíà ïî êîòèðîâêàì íà ïðîäàæó.
* Äîõîäíîñòü íå ìîæåò áûòü ðàññ÷èòàíà êîððåêòíî èç-çà ïåðåìåííîãî êóïîíà è/èëè ïðèâÿçêè ñóììû âûïëàò ê èçìåíåíèþ êóðñà ðóáëÿ ê äîëëàðó
** Öåíà óêàçàíà ñðåäíåâçâåøåííàÿ ïî èòîãàì òîðãîâ íà ÌÌÂÁ
*** Ïîðÿäîê ðàñ÷åòà äîõîäíîñòè: 
1) Äëÿ îáëèãàöèé ñî ñðîêîì îáðàùåíèÿ (ò.å. äî ïîãàøåíèÿ èëè îôåðòû) äî 1 ãîäà äîõîäíîñòü ðàññ÷èòûâàåòñÿ ïî ôîðìóëå ïðîñòûõ ïðîöåíòîâ, íî ñ ó÷åòîì
ðåèíâåñòèðîâàíèÿ êóïîíîâ, âûïëà÷èâàåìûõ âíóòðè ñðîêà îáðàùåíèÿ, ïî òåêóùåé ñòàâêå äîõîäíîñòè.
2) Äëÿ îáëèãàöèé ñî ñðîêîì îáðàùåíèÿ áîëüøå 1 ãîäà äîõîäíîñòü ðàññ÷èòûâàåòñÿ ïî ôîðìóëå ñëîæíûõ ïðîöåíòîâ (èñïîëüçóåòñÿ ôîðìóëà Áàíêà Ðîññèè,
ôîðìóëà ýôôåêòèâíîé äîõîäíîñòè). Ýôôåêòèâíàÿ äîõîäíîñòü ðàññ÷èòûâàåòñÿ êàê ïî êóïîííûì, òàê è ïî äèñêîíòíûì îáëèãàöèÿì.
Èñòî÷íèê: ÌÌÂÁ, ÑÏÂÁ, ÐÒÑ, ÈÊ "Ðåãèîí"



Ðûíîê äîëãîâûõ èíñòðóìåíòîâ

Åæåäíåâíûé áþëëåòåíü
16 ìàðòà  2006 ã.

Ðûíîê ìóíèöèïàëüíûõ îáëèãàöèé

Äîõîäíîñòü è îáúåìû â îáðàùåíèè

5.00

6.00

7.00

8.00

2 ôåâ 7 ôåâ 12 ôåâ 17 ôåâ 22 ôåâ 27 ôåâ 4 ìàð 9 ìàð 14 ìàð

âñå ìóíèöèïàëüíûå Ìîñêâà êðîìå Ìîñêâû

Èíäåêñû äîõîäíîñòè ìóíèöèïàëüíûõ îáëèãàöèé, % ãîäîâûõ

Çíà÷åíèå Èçìåíåíèå èíäåêñà, %
çà äåíü çà íåäåëþ çà ìåñÿö

Àíãàðñê ÌÎ, 1 21.11.08 150 14.00 0.73 109.00 109.50 700 12.70 10.31 0.79
Áàðíàóë, 1 14.12.06 200 13.00 3.21 
Áàøêèðèÿ, 4 13.09.07 500 8.02 3.98 
Áåëãîðîä. îáë., 4 27.04.08 320 14.50 5.44 
Áåëãîðîäñêàÿ îáë., 3 10.11.10 2000 8.38 0.64 102.80 103.00 1422 8.09 7.83 -0.04
Áðÿíñê, 1 11.10.06 200 14.00 5.91 103.35 198 12.81 8.06 -0.47
Âîëãîãðàä, 01 17.07.08 450 10.20 1.54 103.80 104.25 103.80 -0.53 765 9.68 8.02 0.23 1 121
Âîëãîãðàä, 11 14.05.06 200 14.00 4.64 101.20 60 13.23 6.50 -5.20
Âîëãîãðàäñêàÿ îáë.,  6-1 11.06.09 600 13.00 3.20 
Âîëãîãðàäñêàÿ îáë., 1 17.06.10 700 13.00 2.96 
Âîðîíåæñêàÿ îáë., 1 15.12.07 600 13.00 0.00 109.90 110.15 110.30 0.12 586 11.79 6.90 -0.19 165
Âîðîíåæñêàÿ îáë., 2 18.06.09 500 13.00 3.21 114.10 114.40 114.24 0.20 998 11.07 7.55 -0.08 6 512
Èðêóòñêàÿ îáë.,  4-1 22.07.07 578 10.50 1.61 102.15 102.40 299 10.10 7.47 -0.30
Èðêóòñêàÿ îáë., 31-1 17.12.09 1500 10.00 2.27 104.20 666 9.39 7.26 0.03
Èðêóòñêàÿ îáë., 4-2 07.09.06 630 10.00 0.22 101.05 101.24 174 9.86 7.56 -0.24
Èðêóòñêàÿ îáë., 31-2 23.10.08 900 8.50 2.26 101.20 101.35 101.15 0.35 859 8.22 7.47 -0.25 2 530
Êàáàðäèíî-Áàëêàðèÿ, 1 20.10.07 500 14.00 5.60 103.20 103.90 517 12.79 11.56 -0.04
Êàçàíü, 1 21.07.06 1000 10.50 1.58 100.90 101.16 101.19 0.14 126 10.22 7.21 -0.45 1 10 100
Êàçàíü, 2 11.04.07 1000 10.00 2.00 102.15 102.60 371 9.56 5.78 -1.72 10 250
Êàëóæ.îáë., 1 24.12.07 300 10.00 2.22 
Êèðîâñêàÿ îáë., 1 22.12.08 400 8.39 1.91 
Êëèíñêèé ðàéîí, 1 03.05.07 200 12.00 1.35 103.00 389 11.50 9.50 8.50
Êîìè, 5 24.12.07 500 14.00 3.11 109.50 110.60 110.60 0.60 574 12.31 7.25 -0.40 111
Êîìè, 6 14.10.10 700 14.00 5.83 118.00 120.00 112.99 -6.58 1266 11.78 9.07 2.00 45
Êîìè, 7 22.11.13 1000 12.00 3.68 108.50 111.00 109.20 1.58 1893 10.63 7.85 -0.32 555
Êîìè, 8 03.12.15 1000 9.00 0.22 99.04 99.79 98.97 -0.37 2382 9.07 7.90 0.06 990
Êîñòðîìñêàÿ îáë., 4 11.03.08 800 12.00 0.03 107.45 107.75 107.43 -0.53 661 11.17 7.68 0.31 5 738
Êðàñíîäàðñêèé êðàé, 1 15.05.07 1000 10.50 3.45 103.05 103.40 103.25 -0.05 400 9.84 7.23 0.04 6 195
Êðàñíîÿðñê, 4 27.10.06 630 12.50 1.68 103.35 103.50 103.35 -0.15 218 11.90 7.10 0.15 3
Êðàñíîÿðñê, 5 18.10.08 1000 6.19 2.51 99.35 99.64 859 6.06 7.87 0.43 298
Êðàñíîÿðñêèé êðàé, 2 26.10.06 1500 10.95 1.53 102.30 102.50 218 10.53 6.94 -0.29
Êðàñíîÿðñêèé êðàé, 3 01.10.08 3000 7.00 3.09 98.90 99.20 99.00 0.00 843 6.86 7.44 0.00 495
Ëåí.îáë., 2 08.12.10 800 14.01 3.49 
Ëåí.îáë., 3 05.12.14 1300 13.50 3.29 128.00 134.50 134.90 9.26 2138 9.77 7.04 -1.61 11
Ëèïåöêàÿ îáë, 3 01.10.08 300 7.00 1.34 
Ìîñêâà, 27 20.12.06 4000 15.00 3.49 
Ìîñêâà, 29 05.06.08 5000 10.00 2.74 107.73 108.20 107.79 -0.19 734 9.05 6.09 -0.10 12 882 10 798
Ìîñêâà, 31 20.05.07 5000 10.00 0.63 104.96 105.35 104.86 1.90 410 9.48 5.84 -4.54 1 72 927
Ìîñêâà, 32 25.05.06 4000 10.00 0.49 100.97 101.21 71 9.83 3.77 -0.92
Ìîñêâà, 35 18.06.06 4000 10.00 2.38 
Ìîñêâà, 36 16.12.08 4000 10.00 2.44 109.50 110.00 109.59 0.36 891 8.93 6.21 -0.20 4 912 109 600
Ìîñêâà, 37 23.09.06 4000 10.00 2.25 102.62 102.80 186 9.52 7.00 2.12
Ìîñêâà, 38 26.12.10 5000 10.00 2.16 113.90 114.29 1428 8.59 6.58 -0.07
Ìîñêâà, 39 21.07.14 5000 10.00 1.45 111.15 111.59 111.26 0.01 2213 8.87 6.76 -0.05 4 071 133 551
Ìîñêâà, 40 26.10.07 5000 10.00 1.32 106.15 
Ìîñêâà, 41 30.07.10 3378 10.00 1.21 109.00 111.05 1340 8.91 6.32 0.02
Ìîñêâà, 42 13.08.07 3000 10.00 0.82 103.00 107.35 485 9.24 4.68 -1.22
Ìîñêâà, 43 17.05.08 5000 10.00 0.71 107.75 108.05 722 9.19 7.54 1.27
Ìîñêâà, 44 24.06.15 5000 10.00 2.22 111.15 111.44 111.30 -0.18 2371 8.81 6.81 0.03 2 894
Ìîñêâà, 47 28.04.09 5000 10.00 1.26 109.30 109.80 109.55 0.05 991 9.02 0.00 -6.33 1 32 865
Ìîñêîâñêàÿ îáë., 3 19.08.07 4000 11.00 0.72 105.41 105.65 495 10.34 6.90 -0.12

ïî âñåì îáëèãàöèÿì, òîðãóåìûì íà ÌÌÂÁ
Èíäåêñ äîõîäíîñòè, %6.65 -0.21 -0.03 0.18
Ðûí.ñò-ñòü, ìëí. ðóá.180 919 0.14 0.13 -0.07
ïî îáëèãàöèÿì Ìîñêâû
Èíäåêñ äîõîäíîñòè, %5.88 -0.26 -0.10 0.04
Ðûí.Ñò-ñòü, ìëí. ðóá.82 164 0.14 0.18 -0.20
ïî îáëèãàöèÿì êðîìå Ìîñêâû
Èíäåêñ äîõîäíîñòè, %7.38 -0.15 0.04 0.33
Ðûí.ñò-ñòü, ìëí. ðóá.98 756 0.13 0.10 0.03

* - % ãîäîâûõ

Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964 12

Îñíîâíûå  èíäèêàòîðû

Âûïóñê                            Äàòà            Îáúåì âûï, Êóïîí,%   ÍÊÄ % îò                Êîòèðîâêè                    Ñð/âçâ.         Èçìåí.  Äþðàöèÿ            Äîõîäíîñòü          Èçìåí.          Îáîðîò     ÐÏÑ  
ïîãàøåíèÿ   ìëí.,ðóá     ãîäîâûõ   íîìèíàëà     ñïðîñ        ïðåäëîæåíèå     öåíà,%           ï.ï.    ê ïîãàøåíèþ  òåêóùàÿ  ê ïîãàø.     ï.ï.                       òûñ. ðóá.        



Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
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Ðûíîê ìóíèöèïàëüíûõ îáëèãàöèé

Îñíîâíûå  èíäèêàòîðû

Âûïóñê                            Äàòà            Îáúåì âûï, Êóïîí,%   ÍÊÄ % îò                Êîòèðîâêè                    Ñð/âçâ.         Èçìåí.  Äþðàöèÿ            Äîõîäíîñòü          Èçìåí.          Îáîðîò     ÐÏÑ  
ïîãàøåíèÿ   ìëí.,ðóá     ãîäîâûõ   íîìèíàëà     ñïðîñ        ïðåäëîæåíèå     öåíà,%           ï.ï.    ê ïîãàøåíèþ  òåêóùàÿ  ê ïîãàø.     ï.ï.                       òûñ. ðóá.        

Ìîñêîâñêàÿ îáë., 4 21.04.09 9600 11.00 1.51 111.50 111.65 111.48 0.14 972 9.74 7.04 -0.06 2 978 22 320
Ìîñêîâñêàÿ îáë., 5 30.03.10 9000 10.00 4.44 108.40 108.60 108.56 0.06 990 8.85 7.06 -0.02 59 451 215 919
Íèæåãîð.îáë., 1 01.11.06 1000 11.80 1.36 102.30 102.85 223 11.32 7.34 -0.85
Íèæåãîð.îáë., 2 02.11.08 2500 10.49 3.79 104.95 105.10 105.03 0.02 636 9.64 7.42 -0.01 32 068
Íîâîñèáèðñê, 2 07.12.06 1500 12.00 0.26 103.40 103.75 103.69 0.00 259 11.54 6.96 -0.02 1 230
Íîâîñèáèðñê, 3 14.07.09 1000 13.00 2.28 114.35 115.00 1024 11.08 7.40 -0.18
Íîâîñèáðñê. îáë., 1 27.07.06 1500 13.50 1.70 102.32 102.49 102.42 0.13 131 12.97 6.93 -0.42 6 299
Íîâîñèáðñê. îáë., 2 29.11.07 2000 13.30 0.47 109.40 109.50 109.58 0.03 569 12.09 7.49 -0.03 276
Íîâîñèáðñê. îáë., 5 15.12.09 2500 9.00 2.10 
Íîãèíñêèé ð-í, 1 22.06.06 250 15.00 3.41 
Îäèíöîâñêèé ðàéîí, 1 20.12.06 275 12.00 2.79 
Ïåðìü, 1 15.12.06 200 12.00 0.00 
Ñàìàðñêàÿ îáë., 1 04.07.06 1185 12.00 2.33 101.00 101.89 101.75 1.42 108 11.53 6.28 -5.04 9 992
Ñàìàðñêàÿ îáë., 2 09.09.10 2000 6.82 1.68 
Ñàõà (ßêóòèÿ), 3 17.06.08 800 12.00 2.79 
Ñàõà (ßêóòèÿ), 4 16.03.06 1000 13.00 3.21 
Ñàõà (ßêóòèÿ), 5 21.04.07 2000 9.00 1.36 101.10 101.90 101.90 0.34 383 8.72 6.91 -0.38 102
Ñàõà (ßêóòèÿ), 6 13.05.10 2000 10.00 0.74 107.65 108.00 108.00 0.00 1110 9.20 7.63 0.00 1 080
Òâåðñêàÿ îáë, 5 30.11.08 800 7.95 0.28 100.60 101.00 101.20 0.40 899 7.83 7.67 -0.17 3 542
Òâåðñêàÿ îáë., 2 23.11.06 1000 16.90 0.93 105.90 106.70 106.70 0.19 243 15.70 7.09 -0.34 427
Òîìñê, 1 22.11.07 210 11.99 0.66 104.54 396 11.40 8.03 -2.97
Òîìñêàÿ îáë, 3 09.11.09 900 9.00 3.11 100.00 100.45 1147 8.69 7.42 6.42
Òîìñêàÿ îáë., 1 27.07.06 500 11.00 1.45 101.25 101.45 134 10.69 7.00 -1.31
Òîìñêàÿ îáë., 2 13.10.07 600 11.00 4.61 104.31 104.55 104.56 0.11 524 10.08 7.40 -0.10 2 196
Óäìóðòèÿ, 1 27.12.08 1000 8.20 1.75 100.80 101.08 101.00 0.00 916 7.98 7.94 0.00 680
Óôà, 3 18.07.06 400 10.03 1.57 100.75 100.97 125 9.78 7.18 -0.24
Óôà, 4 03.06.08 500 10.03 2.72 104.05 104.15 104.14 0.03 730 9.38 8.10 -0.02 2 695
Õàáàðîâñêèé êðàé, 2 05.10.06 700 11.00 2.08 101.50 101.78 197 10.59 7.00 -0.23
Õàáàðîâñêèé êðàé, 6 24.11.09 1000 9.00 2.74 100.70 101.04 100.91 -0.09 900 8.68 7.79 0.03 5 197
ÕÌÀÎ, 2 27.05.08 3000 12.00 3.58 107.70 112.50 713 10.34 5.95 -1.17
×óâàøèÿ, 3 13.04.07 500 9.50 1.64 
×óâàøèÿ, 4 27.03.09 750 12.33 5.74 113.60 113.95 113.90 0.00 922 10.31 7.28 0.00 4 260 38 165
ßÍÀÎ, 1 03.08.08 1800 11.00 1.15 
ßðîñëàâñêàÿ îáë., 2 03.07.07 1000 13.28 2.58 107.20 107.60 436 12.05 6.92 -0.34
ßðîñëàâñêàÿ îáë., 3 17.11.06 700 12.00 3.88 102.85 103.05 103.10 -0.14 237 11.22 7.32 0.20 108
ßðîñëàâñêàÿ îáë., 4 26.05.09 1000 11.00 3.41 109.10 109.18 109.10 -0.08 997 9.78 7.36 0.03 578
ßðîñëàâñêàÿ îáë., 5 30.12.08 500 8.00 1.69 100.50 101.10 921 7.78 7.48 -0.10 503
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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 16 ìàðòà  2006 ã.
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ÌÄÌ-Áàíê èþë 06 7.20 6.90 0.00 0.00 0.00 0.00
àâã 06 7.30 7.10 0.00 0.10 0.00 0.10
äåê 06 7.60 7.25 0.00 0.00 0.00 0.00
ÿíâ 07 7.70 7.40 0.00 0.00 0.00 0.00

ÓðàëÑèá ñåí 06 6.90 6.60 0.00 0.00 0.00 0.00
Ðîñáàíê ìàé 06 6.80 6.50 0.00 0.00 0.00 0.00

àâã 06 7.20 6.80 -0.10 0.10 -0.10 0.10
äåê 06 7.30 7.01 0.10 0.11 0.10 0.11
ÿíâ 07 7.40 7.30 0.10 0.15 0.10 0.15
àâã 07 7.80 7.45 0.00 0.00 0.00 0.00
ñåí 07 8.00 7.55 0.00 0.00 0.00 0.00

Ìåæäóí. áàíê ÑÏá ìàé 06 9.00 8.10 0.00 -0.20 0.00 -0.20
ñåí 06 9.60 9.10 0.00 0.00 0.00 0.00
îêò 06 9.80 9.30 0.00 0.00 0.00 0.00

Èìïýêñáàíê èþë 06 7.20 6.80 0.10 0.00 0.10 0.00
àâã 06 7.30 7.00 0.10 0.10 0.10 0.10
ñåí 06 7.40 7.00 0.00 0.00 0.00 0.00

Âåêñåëüíûé ðûíîê

1 ìåñ. 6.61 -0.01 0.05 0.27

3 ìåñ. 7.01 0.00 0.05 0.16

6 ìåñ. 7.43 0.01 0.03 0.17

12 ìåñ. 7.87 0.01 0.02 -0.22

Ñðîê Çíà÷åíèå, Èçìåíåíèå èíäåêñà, ï.ï.
% ãîäîâûõ çà äåíü çà íåäåëþ çà ìåñÿö
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* - Äîëÿ íà ðûíêå, %                    ** - Äîõîäíîñòü ê ïîãàøåíèþ, % ãîäîâûõ

Èçìåíåíèå, ï.ï.
Âåêñåëåäàòåëü Ñðîê Ïî êîòèðîâêàì çà äåíü çà íåäåëþ

ïîãàøåíèÿ íà ïîêóïêó íà ïðîäàæó ïîêóïêà ïðîäàæà ïîêóïêà     ïðîäàæà
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Äîõîäíîñòü âåêñåëåé è åå èçìåíåíèå

Ñòðóêòóðà âåêñåëüíûõ èíäåêñîâ è äîõîäíîñòè âåêñåëåé

Âåêñåëüíûå èíäåêñû ÈÊ “ÐÅÃÈÎÍ”

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

16 ìàðòà  2006 ã.

Âåêñåëÿ ñ ïîãàøåíèåì ÷åðåç:
Âåêñåëåäàòåëü 1 ìåñÿö 3 ìåñÿöà 6 ìåñÿöåâ 12 ìåñÿöåâ

ÌÄÌ-Áàíê - - - - 5.0 7.32 5.0 7.77
ÓðàëÑèá - - - - 5.0 6.75 - -
Ðîñáàíê - - 10.0 6.75 10.0 7.03 10.0 7.42
ÌÁ ÑÏá - - 5.0 8.71 5.0 9.30 - -
Èìïýêñáàíê - - - - 5.0 7.19 5.0 7.53
ÈÁÃ ÍÈÊîéë - - - - 5.0 6.60 - -
Àëüôà-Áàíê - - - - 10.0 7.30 - -
Òàòôîíäáàíê 5.0 8.31 5.0 9.22 5.0 9.96 - -
ÌåæÏðîìÁàíê 5.0 8.22 - - - - - -
ÂÒÁ - - 10.0 5.97 10.0 6.65 10.0 6.96
Ñáåðáàíê 20.0 5.18 10.0 5.97 - - - -
Áàíê Ìîñêâû 15.0 6.42 - - - - - -
Ãàçïðîìáàíê - - 10.0 6.62 5.0 6.88 10.0 7.20
Ïåòðîêîììåðö - - - - 5.0 7.08 10.0 7.48
ÍÎÌÎÑ-Áàíê 5.0 7.07 5.0 7.34 5.0 7.73 10.0 8.00
Àáñîëþò Áàíê 5.0 8.58 5.0 8.81 - - 5.0 10.84
Åâðîôèíàíñ 15.0 6.78 10.0 6.95 10.0 7.10 10.0 7.46
Òðàíñêðåäèòáàíê - - 5.0 6.84 5.0 7.02 5.0 7.50
Ðîññåëüõîçáàíê 10.0 6.23 10.0 6.68 5.0 6.98 5.0 7.40
Ìîñê.Êðåä.Áàíê 5.0 7.58 5.0 7.67 - - - -
ÌÁÐÐ - - 5.0 7.26 - - - -
Ñâÿçü-Áàíê 5.0 7.48 - - 5.0 9.59 10.0 10.13
Çåíèò 10.0 6.12 5.0 642.05 - - 5.0 718.85
ÈÍÄÅÊÑ: 100.0 6.61 100.0 7.01 100.0 7.43 100.0 7.87
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ÿíâ 07 7.70 7.15 0.00 0.00 0.00 0.00
àïð 07 7.80 7.40 0.00 0.00 0.00 0.00

ÈÁÃ ÍÈÊîéë èþë 06 6.80 6.40 0.00 0.00 0.00 0.00
Àëüôà-Áàíê àïð 06 6.80 6.00 0.00 0.00 0.00 0.00

àâã 06 7.30 7.00 0.00 0.00 0.00 0.00
Òàòôîíäáàíê àïð 06 8.80 8.00 0.00 0.00 0.00 0.00

èþë 06 10.20 9.30 0.00 0.00 0.00 0.00
ñåí 06 10.30 9.70 0.00 0.00 0.00 0.00
îêò 06 10.40 9.90 0.00 0.00 0.00 0.00

ÌåæÏðîìÁàíê àïð 06 8.40 8.10 0.00 0.00 0.00 0.00
íîÿ 06 9.60 9.00 -0.20 -0.10 -0.20 -0.10

ÂÒÁ ìàé 06 6.00 5.50 0.00 0.00 0.00 0.00
àâã 06 6.70 6.40 0.00 0.00 0.00 0.00
îêò 06 7.00 6.60 0.00 -0.10 0.00 -0.10
àïð 07 7.20 6.80 0.00 -0.10 0.00 -0.10
èþí 07 7.30 7.00 0.00 0.00 0.00 0.00
àïð 08 7.50 7.25 0.00 0.15 0.00 0.15
îêò 08 7.60 7.25 0.00 0.05 0.00 0.05

Ñáåðáàíê ÐÔ ìàð 06 5.50 4.20 0.00 0.00 0.00 0.00
èþí 06 6.30 5.80 -0.20 -0.20 -0.20 -0.20

Áàíê Ìîñêâû àïð 06 6.50 5.80 0.00 0.00 0.00 0.00
èþë 06 7.00 6.20 0.00 0.00 0.00 0.00

Ãàçïðîìáàíê ìàé 06 6.70 6.40 0.00 0.00 0.00 0.00
ñåí 06 7.00 6.80 0.00 0.10 0.00 0.10
íîÿ 06 7.30 6.90 0.00 -0.10 0.00 -0.10
äåê 06 7.30 7.00 0.00 0.00 0.00 0.00
ÿíâ 07 7.30 7.00 0.00 0.00 0.00 0.00
ìàð 07 7.30 7.10 0.00 0.10 0.00 0.10
èþí 07 7.50 7.10 0.00 0.10 0.00 0.10

Áàíê "Ïåòðîêîììåðö" îêò 06 7.30 7.10 0.00 0.00 0.00 0.00
íîÿ 06 7.40 7.20 0.10 0.10 0.10 0.10
äåê 06 7.40 7.20 0.10 0.10 0.10 0.10
àïð 07 7.70 7.40 0.10 0.10 0.10 0.10
èþí 07 8.00 7.80 0.20 0.40 0.20 0.40
îêò 07 8.10 7.90 0.10 0.30 0.10 0.30

ÍÎÌÎÑ-Áàíê àïð 06 7.30 6.90 0.00 0.00 0.00 0.00
èþë 06 7.60 7.40 0.10 0.00 0.10 0.00
àâã 06 7.80 7.50 0.10 0.10 0.10 0.10
îêò 06 8.00 7.70 0.00 0.00 0.00 0.00
äåê 06 8.10 7.90 0.00 0.00 0.00 0.00
ÿíâ 07 8.10 7.90 0.00 0.00 0.00 0.00

Ïðîáèçíåñáàíê àïð 06 9.00 8.00 0.00 0.00 0.00 -0.50
àâã 06 10.10 9.00 0.00 -0.20 0.00 -0.60
îêò 06 10.30 9.70 0.00 0.00 0.00 -0.10
ÿíâ 07 10.90 10.10 0.00 0.10 0.00 -0.10

Àáñîëþò Áàíê àïð 06 8.90 8.30 0.00 0.00 0.00 0.00
èþë 06 9.30 8.60 0.00 0.00 0.00 0.00
îêò 06 9.80 9.40 0.00 0.00 0.00 0.00
íîÿ 06 10.00 9.60 0.00 0.10 0.00 0.10
ÿíâ 07 10.50 10.20 -0.10 -0.10 -0.10 -0.10

Åâðîôèíàíñ àïð 06 6.90 6.70 0.00 0.00 0.00 0.00
àâã 06 7.20 6.90 0.00 0.00 0.00 0.00
ÿíâ 07 7.50 7.20 0.00 -0.10 0.00 -0.10
ñåí 07 8.00 7.70 0.10 0.20 0.10 0.20

ÁÈÍ Áàíê èþë 06 9.30 8.70 0.00 0.00 0.00 0.00
àâã 06 9.40 8.90 0.00 0.00 0.00 0.00
äåê 06 10.00 9.20 0.00 -0.30 0.00 -0.30

Òðàíñêðåäèòáàíê èþí 06 7.00 6.70 0.00 0.00 0.00 0.00
àâã 06 7.10 6.90 0.10 0.10 0.10 0.10

Èçìåíåíèå, ï.ï.
Âåêñåëåäàòåëü Ñðîê Ïî êîòèðîâêàì çà äåíü çà íåäåëþ

ïîãàøåíèÿ íà ïîêóïêó íà ïðîäàæó ïîêóïêà ïðîäàæà ïîêóïêà ïðîäàæà

Äîõîäíîñòü âåêñåëåé è åå èçìåíåíèå (ïðîäîëæåíèå)

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 16 ìàðòà  2006 ã.
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îêò 06 7.10 7.00 0.00 0.00 0.00 0.00
ÿíâ 07 7.50 7.30 0.10 0.10 0.10 0.10
ñåí 07 8.00 7.70 0.00 0.00 0.00 0.00

Ðîññåëüõîçáàíê ìàð 06 6.40 5.70 0.00 0.00 0.00 0.00
èþë 06 7.10 6.80 0.00 0.20 0.00 0.20
îêò 06 7.20 6.80 0.00 0.00 0.00 0.00
ÿíâ 07 7.40 7.10 0.00 0.00 0.00 0.00

ÌÁÐÐ èþë 06 7.40 7.20 0.00 0.10 0.00 0.10
îêò 06 7.50 7.30 0.00 0.10 0.00 0.10

Çåíèò àïð 06 6.30 6.00 -0.10 -0.10 -0.10 -0.10
èþí 06 6.60 6.30 0.00 0.00 0.00 0.00
íîÿ 06 7.10 6.90 0.00 0.10 0.00 0.10
ÿíâ 07 7.20 7.00 0.00 0.10 0.00 0.10

Ãëîáýêñ ìàð 06 11.00 10.10 0.00 -0.40 0.00 -0.40
èþí 06 12.50 12.00 0.00 0.00 0.00 0.00
äåê 06 13.50 13.00 0.00 0.00 0.00 0.00

Þãòåëåêîì ìàð 06 9.00 8.50 0.00 0.00 0.00 0.00
ìàé 06 9.50 9.00 0.00 0.00 0.00 0.00

Àãðîïðîìêðåäèò ìàð 06 7.80 7.00 0.00 0.00 0.00 0.00
àâã 06 10.00 9.50 0.50 0.50 0.50 0.50
äåê 06 11.50 11.30 0.00 0.00 0.00 0.00

Ðóñü-Áàíê àâã 06 9.60 9.20 0.10 0.40 0.10 0.40
ñåí 06 9.70 9.40 0.10 0.40 0.10 0.40
îêò 06 9.80 9.40 0.00 0.20 0.00 0.20

ÓðàëÂÒÁ àïð 06 8.70 7.00 -0.80 -1.70 -1.00 -2.00
Ñåâåðíàÿ Êàçíà àïð 06 9.00 8.30 -0.50 -0.20 -0.50 -0.20

èþë 06 9.50 8.70 0.00 0.00 0.00 0.00
îêò 06 10.30 9.80 0.00 0.00 0.00 0.00
äåê 06 10.60 10.20 0.00 0.10 0.00 0.10
ÿíâ 07 11.10 10.60 0.00 0.10 -0.10 -0.10

Þòýéð àïð 06 9.30 8.20 -0.50 -1.20 -0.50 -1.20
ìàé 06 9.90 9.50 0.00 0.00 0.00 0.00
èþí 06 10.00 9.70 0.00 -0.10 0.00 -0.10

Ìîñê.Êðåä.Áàíê àïð 06 8.00 7.50 0.00 0.00 0.00 0.00
ìàé 06 8.80 8.40 0.00 0.00 0.00 0.00
èþí 06 9.70 9.10 -0.20 -0.10 -0.20 -0.10
èþë 06 9.70 9.20 -0.20 -0.20 -0.20 -0.20
îêò 06 10.80 10.30 0.00 0.00 0.00 0.00

ÑÊÁ ìàð 06 9.00 8.20 0.00 0.00 0.00 0.00
èþë 06 10.50 9.80 0.00 0.00 0.00 0.00

Àâàíãàðä ìàð 06 8.50 7.80 0.00 0.00 0.00 0.00
èþë 06 10.10 9.50 -0.20 -0.30 -0.20 -0.30
îêò 06 11.00 10.20 0.00 -0.30 0.00 -0.30
äåê 06 11.30 10.40 0.00 -0.30 0.00 -0.30
ÿíâ 07 11.50 10.80 0.00 0.00 0.00 0.00

Ïðîìñâÿçü îêò 06 7.50 7.10 0.00 0.00 0.00 0.00
Ñâÿçü-Áàíê ìàð 06 7.50 6.80 0.00 0.00 0.00 0.00

ñåí 06 9.80 9.40 0.00 0.00 0.00 0.00
îêò 06 9.90 9.40 0.00 0.00 0.00 0.00
ÿíâ 07 10.20 9.70 0.00 0.00 0.00 0.00

Èçìåíåíèå, ï.ï.
Âåêñåëåäàòåëü Ñðîê Ïî êîòèðîâêàì çà äåíü çà íåäåëþ

ïîãàøåíèÿ íà ïîêóïêó íà ïðîäàæó ïîêóïêà ïðîäàæà ïîêóïêà ïðîäàæà

Äîõîäíîñòü âåêñåëåé è åå èçìåíåíèå (ïðîäîëæåíèå)

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 16 ìàðòà  2006 ã.
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Ðûíîê ÃÊÎ/ÎÔÇ

ÎÔÇ
Äîõîäíîñòü, % ãîäîâûõ 6.50 -0.01 -0.03 0.16
Îáúåì â îáðàùåíèè,
ìëðä. ðóá. 745.793 0.011 0.056 0.302
Îáîðîò, ìëí. ðóá. 8 543.127 22.127 3.617 -0.998

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

3.00

4.00

5.00

6.00

7.00

0 2000 4000 6000 8000 10000

15 ôåâ 06 15 ìàð 06

Êðèâàÿ äîõîäíîñòè ÃÊÎ/ÎÔÇ

Îñíîâíûå èíäèêàòîðû

25057 20 ÿíâ 10 103.80 103.80 103.80 103.80 103.80 104.00 6.43 0.208 

25058 30 àïð 08 100.36 100.41 100.39 100.40 100.38 100.40 6.24 98.270 

25059 19 ÿíâ 11 -    -    -    -    98.43 99.35 -    -   

25060 29 àïð 09 99.00 99.05 99.05 99.00 98.95 99.10 6.28 16.595 

26198 02 íîÿ 12 95.65 95.65 95.65 95.65 95.50 95.65 6.83 5.457 

27020 08 àâã 07 -    -    -    -    -    106.50 -    -   

27025 13 èþí 07 101.17 101.30 101.20 101.30 101.19 101.30 5.72 31.372 

27026 11 ìàð 09 -    -    -    -    101.10 102.70 -    -   

45001 15 íîÿ 06 102.50 102.50 102.50 102.50 102.15 102.50 4.03 0.103 

45002 02 àâã 06 -    -    -    -    101.75 102.50 -    -   

46001 10 ñåí 08 106.30 106.50 106.49 106.50 106.35 106.58 6.17 22.469 

46002 08 àâã 12 -    -    -    -    110.50 111.30 -    -   

46003 14 èþë 10 112.00 112.10 112.07 112.10 112.00 112.50 6.49 1.692 

46005 09 ÿíâ 19 -    -    -    -    44.56 45.50 -    -   

46010 17 ìàé 28 -    -    -    -    -    85.00 -    -   

46011 20 àâã 25 -    -    -    -    75.00 80.00 -    -   

46012 05 ñåí 29 -    -    -    -    59.12 62.80 -    -   

46014 29 àâã 18 109.10 109.23 109.15 109.10 108.95 109.00 6.80 2.731 

46017 03 àâã 16 105.58 106.20 105.91 105.70 105.40 105.80 6.82 24.125 

46018 24 íîÿ 21 109.93 110.63 110.17 110.21 110.18 110.21 6.90 8 293.388 

46019 20 ìàð 19 54.90 54.90 54.90 54.90 54.46 54.84 6.97 0.005 

46020 06 ôåâ 36 100.00 100.25 100.18 100.25 100.10 100.22 7.01 46.711 

48001 31 îêò 18 -    -    -    -    104.20 106.90 -    -   

Âûïóñê Äàòà ïîãàø. Öåíà ñäåëîê, % îò íîìèíàëà Êîòèðîâêè çàêð     . Äîõ. ê ïîã. Îáúåì,      Îïåðàöèè
ìèí. ìàêñ. ñðåä. çàêð. ñïðîñ ïðåäë. çàêðûòèÿ ìëí. ðóá. Ìèíôèíà

Èíäåêñû ÃÊÎ/ÎÔÇ

äíè äî ïîãàøåíèÿ

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

16  ìàðòà  2006 ã.
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Ðûíîê îáëèãàöèé ÂÂÇ

Èíäåêñ äîõîäà 1054.63 0.06 0.00 -0.14 *

Èíäåêñ öåí 277.18 0.06 -0.07 -0.43 *

Èíäåêñ äîõîäíîñòè 5.32 -0.03 0.01 0.23 **

Äþðàöèÿ ðûíêà, ëåò 2.19 0.00 -0.02 -0.08

Ðûíî÷íàÿ ñòîèìîñòü,

ìëí. $ 6 819.81 3.644 -4.669 -27.744

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

3.00

4.00

5.00

6.00

7.00

ÿíâ 06 ÿíâ 07 ÿíâ 08 ÿíâ 09 ÿíâ 10 ÿíâ 11 ÿíâ 12

15 ìàð 06 15 ôåâ 06

Êðèâàÿ äîõîäíîñòè ÎÂÂÇ

6 14 ìàé 06 3.000 2.508 99.65 99.66 99.66 -1.30 2.94 5.00 -0.05 44

8 14 íîÿ 07 3.000 1.008 97.06 97.50 97.28 0.03 3.05 4.29 -0.01 -43

5 14 ìàé 08 3.000 2.508 94.63 94.88 94.75 0.03 3.08 5.64 -0.01 94

7 14 ìàé 11 3.000 2.508 88.00 88.75 88.38 0.15 3.30 5.66 -0.03 121

Òðàíø Äàòà Êóïîí, ÍÊÄ Êîòèðîâêè, % îò íîì. Èçìåíåíèå Äîõîäíîñòü, % ãîä. Èçìåíåíèå Ñïðýä,*
ïîãàøåíèÿ % ãîäîâûõ Ñïðîñ Ïðåäë. Ñðåäí. ñðåäí. òåê. ê ïîã. äîõ. ê ïîã. á.ï.

Ðûíîê åâðîîáëèãàöèé ÐÔ

Èíäåêñ äîõîäà 783.09 -0.05 0.44 -0.55 *

Èíäåêñ öåí 374.66 -0.07 0.33 -1.00 *

Èíäåêñ äîõîäíîñòè 5.45 0.01 -0.04 0.14 **

Äþðàöèÿ ðûíêà, ëåò 9.787 0.08 9.79 -0.10

Ðûíî÷íàÿ ñòîèìîñòü,

ìëðä. $ 36 043.79 -17.29 164.06 -186.64

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

4.00

5.00

6.00

7.00

ÿíâ 05 ÿíâ 10 ÿíâ 15 ÿíâ 20 ÿíâ 25 ÿíâ 30

15 ìàð 06 15 ôåâ 06

Êðèâàÿ äîõîäíîñòè åâðîîáëèãàöèé

10,       USD 26 èþí 07 10.00 2.222 107.25 107.50 105.47 -0.03 9.29 5.45 0.02 84

8 1/4, USD 31 ìàð 10 8.25 3.781 106.38 106.63 105.22 0.00 7.57 5.43 0.00 78

11,       USD 24 èþë 18 11.00 7.058 147.50 148.00 145.56 0.09 7.21 5.78 -0.01 0

12 3/4,  USD 24 èþí 28 12.75 2.869 182.25 182.75 179.75 -0.09 6.98 6.13 0.01 143

5,       USD 31 ìàð 30 5.00 2.292 111.63 111.75 110.63 -0.11 4.43 5.82 0.01 108

Òðàíø Äàòà Êóïîí, ÍÊÄ Êîòèðîâêè, % îò íîì. Èçìåíåíèå Äîõîäíîñòü, % ãîä. Èçìåíåíèå Ñïðýä,*
ïîãàøåíèÿ % ãîäîâûõ Ñïðîñ Ïðåäë. Ñðåäí. ñðåäí. òåê. ê ïîã. äîõ. ê ïîã. á.ï.

Èíäåêñû îáëèãàöèé ÂÂÇ

Èíäåêñû åâðîîáëèãàöèé ÐÔ

Îñíîâíûå èíäèêàòîðû

Îñíîâíûå èíäèêàòîðû

* - %  

** - % ãîäîâûõ

* - %  

** - % ãîäîâûõ

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

16  ìàðòà  2006 ã.

* - ê ãîñîáëèãàöèÿì ÑØÀ

* - ê ãîñîáëèãàöèÿì ÑØÀ
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Ãðóïïà êîìïàíèé "ÐÅÃÈÎÍ" 

Ãðóïïà êîìïàíèé "ÐÅÃÈÎÍ" îáúåäèíÿåò äèíàìè÷íî ðàçâèâàþùèåñÿ êîìïàíèè, îêàçûâàþùèå â ñîâîêóïíîñòè öåëûé ñïåêòð óñëóã íà ðûíêå
öåííûõ áóìàã, â ÷èñëå êîòîðûõ óñëóãè â ñôåðå áðîêåðñêîé (ÎÎÎ "ÁÊ ÐÅÃÈÎÍ"), äåïîçèòàðíîé äåÿòåëüíîñòè (ÇÀÎ "ÄÊ ÐÅÃÈÎÍ"),
äîâåðèòåëüíîãî óïðàâëåíèÿ öåííûìè áóìàãàìè, óïðàâëåíèÿ èíâåñòèöèîííûìè ôîíäàìè, ïàåâûìè èíâåñòèöèîííûìè ôîíäàìè è
íåãîñóäàðñòâåííûìè ïåíñèîííûìè ôîíäàìè (ÇÀÎ "ÐÅÃÈÎÍ ÝñÌ"), à òàêæå óñëóãè ôèíàíñîâîãî êîíñóëüòàíòà íà ðûíêå öåííûõ áóìàã (ÇÀÎ
"ÐÅÃÈÎÍ ÔÊ"). Êîìïàíèè ãðóïïû îáëàäàþò âñåìè íåîáõîäèìûìè ëèöåíçèÿìè äëÿ îñóùåñòâëåíèÿ ñîîòâåòñòâóþùèõ âèäîâ äåÿòåëüíîñòè.
Ïðîôåññèîíàëèçì ñîòðóäíèêîâ êîìïàíèé ãðóïïû  ïîäòâåðæäåí ðåéòèíãàìè ÍÀÓÔÎÐ (ÀÀ - âûñîêàÿ ñòåïåíü íàäåæíîñòè), æóðíàëà "Äåíüãè",  à
òàêæå ìíîãî÷èñëåííûìè îïðîñàìè ó÷àñòíèêîâ ðûíêà öåííûõ áóìàã, ïðîâîäèìûõ èíôîðìàöèîííûìè àãåíòñòâàìè AK&M è ÐîñÁèçíåñÊîíñàëòèíã,
ïî ðåçóëüòàòàì êîòîðûõ Êîìïàíèÿ óñòîé÷èâî çàíèìàåò âåäóùèå ìåñòà. Îñíîâíûå ïðè÷èíû íàøèõ óñïåõîâ êðîþòñÿ â ÷åòêîì ïîíèìàíèè
òåíäåíöèé ðûíêà è ÷óòêîì îòíîøåíèè ê èíòåðåñàì íàøèõ êëèåíòîâ. Åñëè Âàì ïîòðåáóåòñÿ êàêàÿ-ëèáî ïîìîùü, ëèáî Âû çàõîòèòå áîëåå
ïîäðîáíî óçíàòü î ñïåêòðå îêàçûâàåìûõ  íàìè óñëóã, ïîæàëóéñòà, ñâÿæèòåñü ñ íàìè.

Ìíîãîêàíàëüíûé òåëåôîí: (095) 777-29-64       Ôàêñ: (095) 975-24-48

Web-site: www.regiongroup.ru

Îïåðàöèè ñ âåêñåëÿìè  Îïåðàöèè ñ îáëèãàöèÿìè

Îïåðàöèè ñ àêöèÿìè                                                                          Àíàëèòè÷åñêîå è èíôîðìàöèîííîå                                            
îáñëóæèâàíèå     

Îðãàíèçàöèÿ ïðîãðàìì äîëãîâîãî                                                  Äîâåðèòåëüíîå óïðàâëåíèå 
ôèíàíñèðîâàíèÿ

Ñòðàíèöû êîìïàíèè â èíôîðìàöèîííîé ñèñòåìå REUTERS: <REGION>

Äàííûé îáçîð íîñèò èñêëþ÷èòåëüíî èíôîðìàöèîííûé õàðàêòåð è íå ìîæåò ðàññìàòðèâàòüñÿ êàê ïðåäëîæåíèå ê
çàêëþ÷åíèþ ñäåëîê ñ êîìïàíèÿìè ãðóïïû "ÐÅÃÈÎÍ". Ìû íå ïðåòåíäóåì íà ïîëíîòó è òî÷íîñòü èçëîæåííîé èíôîðìàöèè.
Íàøè êëèåíòû  ìîãóò èìåòü ïîçèöèþ èëè êàêîé-ëèáî èíîé èíòåðåñ â ëþáîé ñäåëêå ïðÿìî èëè êîñâåííî óïîìÿíóòîé â
òåêñòå íàñòîÿùåãî îáçîðà. ÐÅÃÈÎÍ íå íåñåò îòâåòñòâåííîñòè çà ëþáîé ïðÿìîé èëè êîñâåííûé óùåðá, íàñòóïèâøèé â
ðåçóëüòàòå èñïîëüçîâàíèÿ èíôîðìàöèè, èçëîæåííîé â íàñòîÿùåì îáçîðå. Ëþáûå îïåðàöèè ñ  öåííûìè áóìàãàìè,
óïîìèíàåìûìè â íàñòîÿùåì îáçîðå, ìîãóò áûòü ñâÿçàíû ñî çíà÷èòåëüíûì ðèñêîì. 

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

16  ìàðòà  2006 ã.

Ïàâåë Ãîëûøåâ (äîá.303;
e-mail:golyshev@regnm.ru),
Âèêòîðèÿ Ñêðûïíèê (äîá.301;
e-mail:vvs@regnm.ru), 
Åëåíà Øåõóðäèíà (äîá.463;
e-mail:lenash@regnm.ru), 
Íîâèêîâà Âàëåíòèíà (äîá.543;
e-mail:valentine@regnm.ru),
Ñîôüÿ Ñòàëü  (äîá.580; e-mail:stal@regnm.ru)

Ñåðãåé Ãóìèíñêèé (äîá.433;
e-mail:guminskiy@regnm.ru)

Ïåòð Êîñòèêîâ (äîá.471;
e-mail:kostikov@regnm.ru)

Èãîðü Êàãðàìàíÿí (äîá.575;
e-mail:kia@regnm.ru )

Ðóêîâîäèòåëü äåïàðòàìåíòà
Ïàâåë Âàùåíêî (äîá.335;e-mail:pvaschenko@regnm.ru)

Êëèåíòñêîå îáñëóæèâàíèå:
Àëåêñåé ßøèí (äîá.503;e-mail:yashin@regnm.ru),
Ìàðãàðèòà Ïåòðîâà (äîá.333;
e-mail:rita_petrova@regnm.ru)

Òðåéäåðû:
Àëåêñåé Öûðóëüíèê (äîá.147;
e-mail:alexiz@regnm.ru),
Ìàðèíà Ìóìèíîâà (äîá.157;
e-mail:muminova@regnm.ru) è (095) 264-43-72 (ïðÿìîé),
Íèêèòà Ôðàø (äîá.137; e-mail:frash@regnm.ru),
Ðèôàò Ëåòôóëëèí (äîá.504;
e-mail:letfullin@regnm.ru).

Äèðåêòîð ïî àíàëèòèêå è èíôîðìàöèè
Àíàòîëèé Õîäîðîâñêèé (äîá.538;
e-mail:khodorovsky@regnm.ru).
Àíàëèç ôèíàíñîâûõ ðûíêîâ:
Àëåêñàíäð Åðìàê -äîëãîâîé ðûíîê
(äîá.405; e-mail:aermak@regnm.ru).
ÊîìèññàðîâÊîíñòàíòèí - äîëãîâîé ðûíîê
(äîá.428;e-mail:komissarov@region.ru)
Êîíñòàíòèí Ãóëÿåâ - ðûíîê àêöèé ( äîá.144; 
e-mail:kgul@regnm.ru),
Îòðàñëåâîé è ìàêðîýêîíîìè÷åñêèé àíàëèç:
Âàëåðèé Âàéñáåðã (äîá.143; e-mail:vva@regnm.ru),
Åâãåíèé Øàãî (äîá.336; e-mail:shago@regnm.ru),
Îëüãà Âûøåãîðîäöåâà ( äîá.412;
e-mail:ollga81@regnm.ru).

Îëåã Äóëåáåíåö ( äîá.584;
e-mail:dulebenets@regnm.ru );
Êîíñòàíòèí Êîâàëåâ (äîá.547; 
e-mail: kovalev@regnm.ru)
e-mail:valentine@regnm.ru),
e-mail:guminskiy@regnm.ru)

Èãîðü Êóðòåïîâ (äîá.121)
e-mail: andrey@regnm.ru


