
Ðûíîê äîëãîâûõ èíñòðóìåíòîâ

www.regiongroup.ru

20 äåêàáðÿ 2004 ã. Åæåäíåâíûé áþëëåòåíü

Îñíîâíûå èíäèêàòîðû ôèíàíñîâîãî ðûíêà *

Ðûíîê àêöèé
Èíäåêñ Dow Jones 10649.92 -0.52% 1.01%
Èíäåêñ ÐÒÑ 555.88 -2.03% 1.79%

Âàëþòíûé ðûíîê
Êóðñ äîëëàðà ÖÁ ÐÔ, ðóá. 27.8821 0.161% -0.861%
Êóðñ äîëëàðà ÅÒÑ "ñåãîäíÿ", ðóá. 27.8854 0.152% -0.862%
Êóðñ äîëëàðà ÅÒÑ "çàâòðà", ðóá. 27.8998 0.177% -0.831%
Îáúåì $ "ñåãîäíÿ" ÅÒÑ, ìëí. $ 572.38 -58.981 -362.809
Îáúåì $ "çàâòðà" ÅÒÑ, ìëí. $ 828.325 -227.298 -3 285.570
Äîëëàð / Åâðî 1.3307 0.45% 0.62%
Èåíà / Äîëëàð 104.2 -0.53% -0.93%
Øâåéö.ôðàíê / Äîëëàð 1.15685 -0.08% -0.36%
Äåíåæíûé ðûíîê
Îñòàòêè íà Ê/Ñ ïî Ðîññèè, ìëí. ðóá. 307 000 6.34% -0.74%
Îñòàòêè íà Ê/Ñ ïî Ìîñêâå, ìëí. ðóá. 217 700 5.99% -5.47%
Îñòàòêè íà Ä/Ñ â ÖÁ ÐÔ, ìëí. ðóá. 119 400 -3.94% -47.81%
Ñàëüäî îïåðàöèé ÖÁ ÐÔ, ìëí. ðóá. 6 300 -84.33% -82.83%
Ñòàâêè ðûíêà ÌÁÊ
MIBOR "overnight" 1.59 -0.12 0.41
MIBOR 7 äíåé 2.94 -0.30 0.45
MIBOR 30 äíåé 4.49 -0.22 0.69
MIBOR 90 äíåé 7.07 0.41 1.13
MIBOR 180 äíåé 7.70 -0.05 0.58
MIBOR 1 ãîä 9.05 -0.06 0.41
Àóêöèîí îáðàòíîãî ÐÅÏÎ ÖÁ ÐÔ
Ñðåäíåâçâ-ÿ ñòàâêà, % ãîäîâûõ 1.75 -- -1.10
Ñòàâêà îòñå÷åíèÿ, % ãîäîâûõ 1.75 -- -1.15

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 43.45 3.67% 19.73%
Íåôòü Urals, $/bbl 39.00 3.50% 13.97%
Çîëîòî, $/Oz 441.18 0.93% 1.54%
Ïëàòèíà, $/Oz 836.00 0.12% 1.83%
Ìåæäóíàðîäíûå ðûíêè êàïèòàëà, % ãîäîâûõ
LIBOR USD 1 M 2.4125 0.0025 0.0225
LIBOR USD 3 M 2.5200 0.0100 0.0500
LIBOR USD 6 M 2.7388 0.0187 0.0787
LIBOR USD 12M 3.0375 0.0375 0.1063
LIBOR EUR 1 M 2.1730 0.0006 0.0072
LIBOR EUR 3 M 2.1731 0.0006 0.0044
LIBOR EUR 6 M 2.2101 0.0139 0.0218
LIBOR EUR 12 M 2.3096 0.0458 0.0496
Ãîñîáëèãàöèè ÑØÀ
2 ãîäà 3.0120 0.0190 0.0735
5 ëåò 3.5900 0.0800 0.0500
10 ëåò 4.2100 0.0900 0.0500
30 ëåò 4.8335 0.0120 -0.0060

Ïîêàçàòåëü Çíà÷åíèå Èçìåíåíèå
çà äåíü çà íåäåëþ

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

Âàëþòíûé è äåíåæíûé ðûíîê

Â ïÿòíèöó ñðåäíåâçâåøåííûé êóðñ äîëëàðà íà òîðãàõ íà ÌÌÂÁ âûðîñ â
ïðåäåëàõ 4-5 êîïååê, íà çàêðûòèå ðûíêà ðîñò ñîñòàâèë ïîðÿäêà 10
êîïååê íà ôîíå ñóùåñòâåííîãî ñíèæåíèÿ åâðî íà ìåæäóíàðîäíûõ
ðûíêàõ íàêàíóíå. Îáîðîò ïî äîëëàðó ñîõðàíèëñÿ íà îòíîñèòåëüíî
âûñîêîì óðîâíå è ñîñòàâèë áîëåå 1,4 ìëðä. äîëëàðîâ, èç êîòîðûõ áîëåå
0,82 ìëðä. ïðèøëîñü òîðãè ñ ðàñ÷åòàìè "çàâòðà". Ñèòóàöèÿ íà ðûíêå
ÌÁÊ ïðîäîëæàåò ñòàáèëèçèðîâàòüñÿ íà ôîíå ñíèæåíèÿ ïðîöåíòíûõ
ñòàâîê: ñòàâêè ïî êðåäèòàì "overnight" äëÿ áàíêîâ ïåðâîãî êðóãà ê
ñåðåäèíå äíÿ ñîñòàâëÿëè ïîðÿäêà 0,25-0,5% ãîäîâûõ, äëÿ áàíêîâ
âòîðîãî êðóãà - ïîðÿäêà 1,0-1,5% ãîäîâûõ. Ýòîìó ñïîñîáñòâîâàëè ðîñò
îñòàòêîâ äåíåæíûõ ñðåäñòâ íà êîðñ÷åòàõ Áàíêà Ðîññèè äî 307 ìëðä.
ðóáëåé è ñîõðàíåíèå 119 ìëðä. ðóáëåé íà äåïîçèòíûõ ñ÷åòàõ. Êðîìå
òîãî, Áàíê Ðîññèè ïðåäîñòàâèë äîïîëíèòåëüíóþ ðóáëåâóþ ëèêâèäíîñòü
íà ñóììó áîëåå 6 ìëðä. ðóáëåé. Â áëèæàéøèå äíè ñèòóàöèÿ íà ðûíêå
ÌÁÊ ìîæåò èçìåíèòñÿ èç-çà ïðåäñòîÿùèõ íàëîãîâûõ ïëàòåæåé, à
äèíàìèêà êóðñà äîëëàðà áóäåò çàâèñåòü îò ïîçèöèè Áàíêà Ðîññèè,
êðîìå òîãî ñëåäóåò îòìåòèòü ïîâûøåíèå åâðî îòíîñèòåëüíî äîëëàð â
ïÿòíèöó, êîòîðûé çàêðûëñÿ íà îòìåòêå âûøå $1.33.

Äîëãîâîé ðûíîê

Íà ðûíêå ÎÔÇ-ÎÁÐ àêòèâíîñòü îïåðàòîðîâ íåñêîëüêî ñíèçèëàñü íà
ôîíå ðàçíîíàïðàâëåííîãî èçìåíåíèÿ öåí ãîñîáëèãàöèé. Îáîðîò
ñîñòàâèë îêîëî 1,28 ìëðä. ðóáëåé, ïðè ýòîì áîëåå 498 ìëí. ðóá.
ïðèøëîñü íà âûïóñê ÎÁÐ ïðè ðîñòå öåíû íà 0,0119 ï.ï. Òîðãîâëÿ ïî
ÎÔÇ áûëà ñîñðåäîòî÷åíà ïðåèìóùåñòâåííî â äîëãîñðî÷íîì ñåãìåíòå
ÎÔÇ-ÀÄ, íà äîëþ êîòîðûõ ïðèøëîñü áîëåå 44% îò ñóììàðíîãî îáîðîòà
ïðè ðîñòå öåí â ïðåäåëàõ 0,001-0,009 ï.ï. Èñêëþ÷åíèåì ñòàë
äîëãîñðî÷íûé âûïóñê ÎÔÇ-ÀÄ 46014, öåíà êîòîðîãî ñíèçèëàñü íà 0,058
ï.ï., à äîõîäíîñòü âûðîñëà íà 1 á.ï. äî 7,97% ãîäîâûõ. Â êðàòêî- è
ñðåäíåñðî÷íîì ñåêòîðå áûëî çàôèêñèðîâàíî ïðåèìóùåñòâåííîå
ñíèæåíèå öåí, ñîñòàâèâøåå â ïðåäåëàõ 0,02-0,38 ï.ï. 

Íà âòîðè÷íûõ òîðãàõ ìóíèöèïàëüíûìè îáëèãàöèÿìè íà ÌÌÂÁ îáúåì
ñäåëîê ñíèçèëñÿ áîëåå ÷åì âäâîå ïî ñðàâíåíèþ ñ ïðåäûäóùèì äíåì è
ñîñòàâèë îêîëî 221,95 ìëí. ðóáëåé (â ÐÏÑ îáîðîò ñîñòàâèë îêîëî
185,56 ìëí. ðóáëåé) íà ôîíå îòñóòñòâèÿ åäèíîé òåíäåíöèè â äâèæåíèè
öåí. Ïðè ýòîì, äîëÿ ïîäåøåâåâøèõ áóìàã ñîñòàâèëà îêîëî 46% îò
ñóììàðíîãî îáîðîòà, à íàèáîëüøèå îáîðîòû ñðåäè ïîäåøåâåâøèõ
áóìàã áûëè çàôèêñèðîâàíû ïî îáëèãàöèÿì Ìîñêâà-40 (23,28 ìëí.
ðóáëåé, -0,39 ï.ï.), Ìîñ.îáëàñòü-4 (25,84 ìëí. ðóá., -0,68 ï.ï.),
Ìîñ.îáëàñòü-3 (13,63 ìëí. ðóá., -0,36 ï.ï.). Ñðåäè ïîäîðîæàâøèõ áóìàã
ìîæíî îòìåòèòü âûñîêèå îáîðîòû ïî îáëèãàöèÿì Ìîñêâà-32 (51,1 ìëí.
ðóá.,+0,02 ï.ï.), ÕÌÀÎ-5 (24,28 ìëí. ðóá., +0,29 ï.ï.), ßêóòèÿ-4 (22,76
ìëí. ðóá., +0,14 ï.ï.).
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Êàëåíäàðü 

20.12.2004 Ìîñêâà,25035 Âûïëàòà êóïîíà Ñóììà âûïëàò - 99.72 ìëí.ðóá.
20.12.2004 Ëåí.îáëàñòü,25001 Âûïëàòà êóïîíà è ïîãàøåíèå Ñóììà âûïëàò - 415.628 ìëí.ðóá.
20.12.2004 Áåëãîðîä. îáë.,25003 Âûïëàòà êóïîíà Ñóììà âûïëàò - 14.211 ìëí.ðóá.
20.12.2004 Ìîñêâà,25027 Âûïëàòà êóïîíà Ñóììà âûïëàò - 149.6 ìëí.ðóá.
20.12.2004 Íîâîñèáèðñê,25001 Âûïëàòà êóïîíà Ñóììà âûïëàò - 59.835 ìëí.ðóá.
21.12.2004 Ñåâåðñòàëü,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-30.12.2004
21.12.2004 Òàòíåôòü,3 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-30.12.2004
21.12.2004 Þãòðàíçèòñåðâèñ,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-23.994 ìëí.ðóá.
21.12.2004 Ñàõà (ßêóòèÿ),25003 Âûïëàòà êóïîíà Ñóììà âûïëàò - 23.936 ìëí.ðóá.
22.12.2004 ÊÑÔÁ Êàïèòàë,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà è ïîãàøåíèÿ Äàòà âûïëàòû-03.01.2005
22.12.2004 Ìåëëÿíåôòü,1 Âûïëàòà êóïîíà è ïîãàøåíèå Ñóììà âûïëàò-52.493 ìëí.ðóá.
22.12.2004 Èñò Ëàéí Õýíäëèíã,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-67.315 ìëí.ðóá.
22.12.2004 ÏÈÊ,4 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-31.12.2004
22.12.2004 Ãëîáóñ-Ëèçèíã-Ôèíàíñ,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-23.12.2004
22.12.2004 Ñèñòåìà Ôèíàíñ,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-31.12.2004
22.12.2004 Âîëîãîä.îáëàñòü,25001 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà è ïîãàøåíèÿ
22.12.2004 Êîñòðîìñêàÿ îáë.,25003 Âûïëàòà êóïîíà Ñóììà âûïëàò - 11.22 ìëí.ðóá.
23.12.2004 ÃÒ-ÒÝÖ Ýíåðãî,2 Âûïëàòà êóïîíà Ñóììà âûïëàò-96.859 ìëí.ðóá.
23.12.2004 ÃÒ-ÒÝÖ Ýíåðãî,2 Îôåðòà Îáú¸ì âûïóñêà-1500 ìëí.ðóá. Öåíà âûêóïà-100%.

Äàòà                                                     Ñîáûòèå                                                          Ñóáúåêò                                                                        Êîììåíòàðèé

Ìåæäóíàðîäíîå ðåéòèíãîâîå àãåíòñòâî Fitch Ratings ïðèñâîèëî
îæèäàåìûé äîëãîñðî÷íûé ðåéòèíã "BBB-" (BBB ìèíóñ)
ïðåäñòîÿùåìó âûïóñêó îáëèãàöèé, ïðåäîñòàâëÿþùèõ ó÷àñòèå
â ññóäå, VTB Capital S.A. Îáëèãàöèè áóäóò âûïóùåíû íà ñóììó 350
ìëí. äîëë. ñ ïëàâàþùåé ñòàâêîé. Ïîñòóïëåíèÿ ïî âûïóñêó áóäóò
èñïîëüçîâàíû äëÿ ôèíàíñèðîâàíèÿ äåïîçèòà â Deutsche Bank
Luxembourg S.A., êîòîðûé, â ñâîþ î÷åðåäü, ïðåäíàçíà÷åí äëÿ
ôèíàíñèðîâàíèÿ êðåäèòà áàíêó ÎÀÎ Âíåøòîðãáàíê, Ðîññèÿ (äàëåå -
"ÂÒÁ"). Ýòî áóäåò ïÿòûé âûïóñê â ðàìêàõ ïðîãðàììû VTB Capital S.A.
îáúåìîì 3 ìëðä. äîëë. ïî âûïóñêó îáëèãàöèé, ïðåäîñòàâëÿþùèõ
ó÷àñòèå â ññóäå.

Ìåæäóíàðîäíîå ðåéòèíãîâîå àãåíòñòâî Fitch Ratings
ïîäòâåðäèëî ðåéòèíãè Àëüôà-Áàíêà: äîëãîñðî÷íûé ðåéòèíã â
èíîñòðàííîé âàëþòå - íà óðîâíå "B+", ïðîãíîç "Ñòàáèëüíûé",
êðàòêîñðî÷íûé ðåéòèíã - "B", èíäèâèäóàëüíûé - "D" è ðåéòèíã
ïîääåðæêè - "4". Íàöèîíàëüíûé äîëãîñðî÷íûé ðåéòèíã áàíêà áûë
ïîäòâåðæäåí íà óðîâíå "A(rus)".

Standard & Poor's ïîìåñòèëî äîëãîñðî÷íûé êðåäèòíûé ðåéòèíã
ýìèòåíòà ðîññèéñêîé õîëäèíãîâîé êîìïàíèè ÀÔÊ "Ñèñòåìà",
íàõîäÿùèéñÿ íà óðîâíå "B", â ñïèñîê CreditWatch ñ ïîçèòèâíûì
ïðîãíîçîì. Îäíîâðåìåííî Standard & Poor's ïîìåñòèëî äîëãîñðî÷íûé
êðåäèòíûé ðåéòèíã ýìèòåíòà "ÂÂ-" ÎÀÎ "Ìîáèëüíûå ÒåëåÑèñòåìû"
(ÌÒÑ), âåäóùåãî ðîññèéñêîãî îïåðàòîðà ñîòîâîé ñâÿçè, ÿâëÿþùåãîñÿ
êëþ÷åâûì àêòèâîì "Ñèñòåìû", â ñïèñîê CreditWatch ñ íåãàòèâíûì
ïðîãíîçîì. 

Standard & Poor's ïîäòâåðäèëî äîëãîñðî÷íûé êðåäèòíûé
ðåéòèíã ðîññèéñêîé ñòàëåëèòåéíîé êîìïàíèè ÎÀÎ
"Ñåâåðñòàëü" íà óðîâíå "Â+" è èñêëþ÷èëî åãî èç ñïèñêà CreditWatch ñ
ðàçâèâàþùèìñÿ ïðîãíîçîì, êóäà îí áûë ïîìåùåí 10 íîÿáðÿ 2004 ã.
Ïðîãíîç - "Ñòàáèëüíûé".

Ìèíôèí ÐÔ â ñîîòâåòñòâèè ñ ãðàôèêîì  âûïëàòèë  â  ïÿòíèöó
22 ìëí. 374,4 òûñ. åâðî â ñ÷åò ïîãàøåíèÿ äîëãà Ðîññèè   ïåðåä
Ìåæäóíàðîäíûì  âàëþòíûì  ôîíäîì. Ýòîò  ïëàòåæ,
ýêâèâàëåíòíûé  19,468  ìëí.  SDR, ÿâëÿåòñÿ âòîðûì èç ïðèõîäÿùèõñÿ
íà äåêàáðü ÷åòûðåõ âûïëàò ïî äîëãó ïåðåä ôîíäîì.

Âûïóñê Ìóíèöèïàëüíîãî îáëèãàöèîííîãî âíóòðåííåãî çàéìà
ãîðîäà Ïåðìè 2004 ãîäà ðàçìåùåí â ïîëíîì îáúåìå. Íîìèíàëüíîé
îáúåì ýìèññèè ñîñòàâèë 200 ìëí. ðóá., ñðîê îáðàùåíèÿ îáëèãàöèé - 2
ãîäà, ñòàâêà êóïîííîãî äîõîäà ïî ïåðâîìó-âîñüìîìó êóïîííûì
ïåðèîäàì - 12,0% ãîäîâûõ. ÀÊÁ "ÐÎÑÁÀÍÊ" ÿâëÿåòñÿ îðãàíèçàòîðîì,
ãëàâíûì àíäåððàéòåðîì, ïëàòåæíûì àãåíòîì, ìàðêåò-ìåéêåðîì
âûïóñêà îáëèãàöèé.

ÎÎÎ "Àãðîïðîìûøëåííàÿ êîìïàíèÿ "Àðêàäà" ïëàíèðóåò
ðàçìåñòèòü äåáþòíûé âûïóñê îáëèãàöèé íà ñóììó 600 ìëí.
ðóá. íà ÌÌÂÁ â ÿíâàðå 2005 ãîäà. Îáëèãàöèè áóäóò ðàçìåùàòüñÿ ïî
íîìèíàëó. Ïðåäóñìîòðåíà âûïëàòà øåñòè ïîëóãîäîâûõ êóïîíîâ.
Ñòàâêà ïåðâîãî êóïîíà áóäåò îïðåäåëåíà íà êîíêóðñå â õîäå
ðàçìåùåíèÿ. Ñòàâêà âòîðîãî êóïîíà ðàâíà ñòàâêå ïåðâîãî,
ïîñëåäóþùèå êóïîíû îïðåäåëÿþòñÿ ýìèòåíòîì. Ïðåäóñìîòðåíà
ãîäîâàÿ îôåðòà ïî íîìèíàëó. Ñðîê îáðàùåíèÿ îáëèãàöèé ñîñòàâèò òðè
ãîäà. Âûïóñê áóäåò ïîãàøàòüñÿ ïîýòàïíî - ÷åðåç äâà ãîäà ïîñëå
ðàçìåùåíèÿ áóäåò ïîãàøåíî 20% çàéìà, ÷åðåç 2.5 ãîäà - åùå 20%,
îñòàâøèåñÿ 60% áóäóò ïîãàøåíû ÷åðåç òðè ãîäà. Îðãàíèçàòîðîì è
àíäåððàéòåðîì âûïóñêà ÿâëÿåòñÿ ÈÌÏÝÊÑÁÀÍÊ, ïëàòåæíûì àãåíòîì -
ÍÏ "Íàöèîíàëüíûé äåïîçèòàðíûé öåíòð".

ÎÀÎ "Ñàëàâàòíåôòåîðãñèíòåç" ñ 20 äåêàáðÿ 2004 ãîäà
íàçíà÷èëî ïëàòåæíûì àãåíòîì ïî îáëèãàöèÿì âòîðîé ñåðèè íà
3 ìëðä. ðóá. ÎÀÎ "Áàíê Çåíèò", îòìåíèâ ðàíåå ïðèíÿòîå ðåøåíèè î
íàçíà÷åíèè ïëàòåæíûì àãåíòîì ÎÀÎ "ÓðàëÑèá". Òàêîå ðåøåíèå
ïðèíÿë Ñîâåò äèðåêòîðîâ Ñàëàâàòíåôòåîðãñèíòåçà ïî èòîãàì
çàñåäàíèÿ 15 äåêàáðÿ. Îðãàíèçàòîðàìè è àíäåððàéòåðàìè âûïóñêà
âûñòóïèëè Áàíê Çåíèò è Áàíê ÓðàëÑèá.

ÎÎÎ "Íèêîñõèì-Èíâåñò" 16 äåêàáðÿ âûêóïèëî ïî îôåðòå 469,383
òûñ. òðåõëåòíèõ îáëèãàöèé ïåðâîé ñåðèè íà îáùóþ ñóììó
469,383 ìëí. ðóáëåé, ÷òî ñîñòàâèëî 62,6% îò âñåãî îáúåìà
ýìèññèè. Äîñðî÷íûé âûêóï áóìàã â ðàìêàõ îôåðòû ïðîèçâîäèëñÿ ïî
íîìèíàëüíîé ñòîèìîñòè, êîòîðàÿ ðàâíÿåòñÿ 1 òûñ. ðóáëåé. Êðîìå òîãî,
16 äåêàáðÿ ýìèòåíò âûïëàòèë 64,508 ìëí. ðóáëåé â ñ÷åò ïîãàøåíèÿ
âòîðîãî êóïîíà ýòèõ îáëèãàöèé. Íà îäíó öåííóþ áóìàãó áûëî
âûïëà÷åíî 86.01 ðóáëåé, ÷òî ñîîòâåòñòâóåò äîõîäíîñòè 17,25%
ãîäîâûõ. Àíäåððàéòåð ÁÊ "Ðåãèîí", ïëàòåæíûì àãåíòîì âûïóñêà
ÿâëÿåòñÿ Íàöèîíàëüíûé äåïîçèòàðíûé öåíòð.

ÎÎÎ "Êóéáûøåâàçîò-èíâåñò" 16 äåêàáðÿ âûïëàòèëî  11  ìëí.
306,887 òûñ. ðóáëåé â ñ÷åò ïîãàøåíèÿ øåñòîãî êóïîíà 3-ëåòíèõ
îáëèãàöèé  1-é  ñåðèè. Âûïëàòà  íà  1  îáëèãàöèþ  íîìèíàëîì  1 òûñ.
ðóáëåé ñîñòàâèëà 29,92 ðóáëÿ, ÷òî ñîîòâåòñòâóåò äîõîäíîñòè 12%
ãîäîâûõ. Àíäåððàéòåðîì âûïóñêà ÿâëÿåòñÿ Àëüôà-áàíê.

ÎÀÎ "ÈÊ "Åâðîôèíàíñû" â ðàìêàõ âòîðîãî òðàíøà âåêñåëüíîé
ïðîãðàììû ÎÀÎ Åäèíàÿ Åâðîïà - Õîëäèíã ïîëíîñòüþ
ðàçìåñòèëî âåêñåëÿ íà ñóììó 100 ìëí.ðóáëåé ïî íîìèíàëó.
Âåêñåëÿ ñî ñðîêîì îáðàùåíèÿ 3 ìåñÿöà (ïîãàøåíèå - 17.01.2005ã.)
áûëè ðàçìåùåíû ñ äîõîäíîñòüþ 18% ãîäîâûõ, à âåêñåëÿ ñî ñðîêîì
îáðàùåíèÿ 6 ìåñÿöåâ (ïîãàøåíèå - 15.04.2005ã.) - 19,5 % ãîäîâûõ.
Ðàçìåùåíèå âåêñåëåé òðåòüåãî òðàíøà çàïëàíèðîâàíî íà ÿíâàðü 2005
ã. Îðãàíèçàòîðîì è äîìèöèëèàòîì âåêñåëüíîé ïðîãðàììû âûñòóïèëî
ÎÀÎ Èíâåñòèöèîííàÿ êîìïàíèÿ Åâðîôèíàíñû.

Íîâîñòè äîëãîâîãî ðûíêà
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Íà âòîðè÷íûõ òîðãàõ ïî êîðïîðàòèâíûì îáëèãàöèÿì îáúåì ñäåëîê
âûðîñ ïî ñðàâíåíèþ ñ ïðåäûäóùèì äíåì è ñîñòàâèë îêîëî 901 ìëí.
ðóá. (â ÐÏÑ - áîëåå 1,09 ìëðä. ðóá.) íà ôîíå ñíèæåíèÿ öåí áîëüøåé
÷àñòè âûïóñêîâ. Ïðè ýòîì äîëÿ ïîäåøåâåâøèõ áóìàã â ñóììàðíîì
îáîðîòå ñîñòàâèëà îêîëî 85%, èç êîòîðûõ íàèáîëüøèå îáîðîòû
ïðîøëè ïî îáëèãàöèÿì Ãàçïðîìà-5 (îêîëî 423,5 ìëí. ðóá., -0,42 ï.ï.).
Êðîìå òîãî, ñëåäóåò îòìåòèòü ñíèæåíèå öåí Ãàçïðîì-2 (88,97 ìëí., -

0,63 ï.ï.), Ãàçïðîì-3 (9,44 ìëí. ðóáëåé, -0,38 ï.ï.). Ñíèæåíèå öåí áûëî
çàôèêñèðîâàíî ïî áîëüøåé ÷àñòè îáëèãàöèé òåëåêîììóíèêàöèîííûõ
êîìïàíèé: ÂûìïåëÊîìÔèíàíñ (12,6 ìëí. ðóá., -1,4 ï.ï.), ÖÒÊ-4 (34,9
ìëí., -0,33 ï.ï.), ÑèáÒåëåêîì-3 (17 ìëí., -0,35 ï.ï.) è äð. 
Ñíèæåíèå öåí, íàáëþäàåìîå â ïÿòíèöó íà ðûíêå ìóíèöèïàëüíûõ è
êîðïîðàòèâíûõ îáëèãàöèé, âîçìîæíî, ñòàëî ðåçóëüòàòîì óêðåïëåíèÿ
äîëëàðà îòíîñèòåëüíî ðóáëÿ íà âíóòðåííåì ðûíêå. 

Êîíúþíêòóðà ðûíêà



* ê 1 ÿíâàðÿ 2004 ã.

Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964
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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 20 äåêàáðÿ 2004 ã.

Èíäåêñû äîëãîâîãî ðûíêà ÈÊ “ÐÅÃÈÎÍ”

Èíäåêñû âîçâðàòà íà èíâåñòèöèè

Îáùèé 137.13   -0.11 0.41 0.29 3.64 6.67 13.71 12.62 188 314   
1-ûé Ýøåëîí 135.77   -0.24 0.29 -0.22 2.86 6.46 9.47 8.69 36 556   
2-îé Ýøåëîí 136.16   -0.09 0.44 0.13 3.48 6.02 13.78 12.65 103 248   
3-èé Ýøåëîí 137.10   -0.05 0.46 0.98 4.52 8.10 16.54 15.33 48 510   

Áàíêè è ÔÊ 132.50   0.05 0.19 0.55 3.47 6.80 11.61 10.87 28 575   
Òåëåêîìû 138.25   -0.09 0.60 -0.05 3.97 6.11 14.62 13.16 35 853   
Íåôòü è Ãàç 134.76   -0.33 0.39 -0.38 3.25 6.73 10.62 9.87 27 156   
Ìåòàëëóðãèÿ 131.90   -0.14 0.23 0.33 3.16 6.48 14.11 12.51 20 400   
Ìàøèíîñòðîåíèå 135.46   -0.19 0.18 0.41 3.50 6.23 13.47 12.56 13 950   
Ë¸ãêàÿ è Ïèùåâàÿ 133.92   0.02 0.44 1.08 4.51 8.35 16.92 16.10 15 980   
Õèìèÿ è Íåôòåõèìèÿ 139.33   0.03 0.27 0.67 3.67 5.25 14.11 12.61 7 950   
Ýíåðãåòèêà 136.20   0.15 0.08 0.21 3.94 6.34 12.95 12.03 10 000   

Öåíîâûå èíäåêñû
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Èíäåêñû âîçâðàòà íà èíâåñòèöèè ðóáëåâûõ îáëèãàöèé 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 162.60   -0.07 0.43 0.01 3.48 6.45 13.24 12.17 112 855   
Ìîñêâà 154.65   -0.07 0.51 -0.26 2.64 5.42 9.38 8.75 59 000   
êðîìå Ìîñêâû 177.81   -0.07 0.34 0.31 4.53 7.66 18.43 16.72 53 855   

ÎÔÇ 2 453.29   0.02 0.17 0.39 1.61 4.84 10.72 9.92 489 618   

Êîðïîðàòèâíûå è áàíêîâñêèå îáëèãàöèè

Îáùèé 105.69   -0.15 0.19 -0.74 0.62 0.46 0.09 -0.45 435 511   
1-ûé Ýøåëîí 107.79   -0.27 0.09 -1.12 0.26 1.11 -1.97 -2.26 107 594   
2-îé Ýøåëîí 104.59   -0.13 0.22 -0.86 0.55 0.01 0.23 -0.37 231 140   
3-èé Ýøåëîí 102.09   -0.09 0.20 -0.20 1.02 0.89 1.15 0.56 96 778   

Áàíêè è ÔÊ 103.01   0.03 0.00 -0.32 0.86 1.39 -0.63 -0.83 92 981   
Òåëåêîìû 107.28   -0.14 0.37 -1.13 0.83 -0.31 0.31 -0.58 109 339   
Íåôòü è Ãàç 107.11   -0.36 0.18 -1.32 0.54 1.12 -1.03 -1.32 529 616   
Ìåòàëëóðãèÿ 103.48   -0.17 0.02 -0.59 0.47 0.86 2.18 1.09 29 016   
Ìàøèíîñòðîåíèå 102.58   -0.24 -0.07 -0.72 0.19 -0.48 -0.74 -1.07 13 866   
Ë¸ãêàÿ è Ïèùåâàÿ 100.52   -0.02 0.18 -0.08 0.98 1.08 1.78 1.52 50 401   
Õèìèÿ è Íåôòåõèìèÿ 103.77   -0.01 0.02 -0.46 0.25 -1.57 -1.01 -1.86 7 818   
Ýíåðãåòèêà 104.49   0.12 -0.17 -0.87 0.78 -0.18 -1.02 -1.39 21 902   

Ìóíèöèïàëüíûå îáëèãàöèè

Îáùèé 110.20   -0.10 0.23 -0.90 0.80 0.89 1.42 0.84 221 946   
Ìîñêâà 106.39   -0.10 0.31 -1.12 0.06 0.09 -1.67 -1.88 86 050   
êðîìå Ìîñêâû 116.29   -0.10 0.14 -0.64 1.73 1.83 5.58 4.47 135 896   

Ôåäåðàëüíûå îáëèãàöèè
ÎÔÇ 419.74   -0.01 0.04 -0.28 -0.32 0.90 1.69 1.34 1 234 022   



1 ìåñ. 9.45 -0.82 -1.82 -4.47

3 ìåñ. 12.88 0.15 0.36 2.34

6 ìåñ. 12.01 0.31 -0.19 0.20

12 ìåñ. 10.48 0.02 -0.37 0.18

> 14 ìåñ. 10.43 0.16 -0.35 0.31

Îáúåì â îáðàùåíèè âûïóñêîâ, 
âõîäÿùèõ â èíäåêñû, ìëí. ðóá. 184 125
Îáîðîò áèðæåâûõ òîðãîâ, òûñ. ðóá 900 995

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

3.58

10.29

43.65

15.89

26.59

1 ìåñ.
 3 ìåñ.
 6 ìåñ.
12 ìåñ.
> 14 ìåñ.

Âðåìåííàÿ ñòðóêòóðà èíäåêñîâ, %

5.47

5.40

2.90

75.34
10.90

1 ìåñ.
 3 ìåñ.
 6 ìåñ.
12 ìåñ.
> 14 ìåñ.

Còðóêòóðà îáîðîòà âòîðè÷íîãî ðûíêà, %

Áàíêè è ÔÊ 9.22 -0.06 -0.22 0.69 273

Òåëåêîìû 10.40 0.01 -0.56 0.24 496

Íåôòü è Ãàç 8.00 0.24 -0.31 0.38 665

Ìåòàëëóðãèÿ 9.64 0.24 -0.19 0.45 240

Ìàøèíîñòðîåíèå 11.84 -0.02 -0.58 -0.41 319

Ëåãêàÿ è ïèùåâàÿ 12.61 -0.14 -0.61 -0.15 330

Õèìèÿ è Íåôòåõèìèÿ 11.50 0.01 -1.28 -0.72 333

Ýíåðãåòèêà 10.39 -0.01 0.26 -0.01 405

Èòîãî: 9.99 0.06 -0.46 0.17 407

ðîê Çíà÷åíèå,        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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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 20 äåêàáðÿ 2004 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 7.08 0.16 0.27 0.72
2-îé Ýøåëîí 11.15 0.09 -0.08 0.35
3-èé Ýøåëîí 15.35 0.05 -1.14 0.35



Àáñîëþò Áàíê 1 97.00 99.95 - -   1.683 490 11.47 * 126 11.56
Àâòîáàí-Èíâåñò 1 99.20 99.50 - -   3.291 1378 16.51 * 284 17.08
ÀâòîÂÀÇ 2 99.96 100.10 100.00 -   3.739 1335 11.09 * 245 11.16 11 607
ÀÈÆÊ 1 101.00 105.50 - -    0.480 1445 9.52
ÀÈÆÊ 2 105.60 106.00 106.00 -0.77 4.159 1872 9.72 42
ÀÊ "Ñàìàðà" 1 100.10 100.49 - -   4.340 811 14.92 83 13.21
ÀÊ ÀËÐÎÑÀ 19 107.10 107.60 107.70 0.10 2.411 310 6.61 5 061
ÀÊ ÁÀÐÑ Áàíê 1 99.20 100.90 99.20 -0.14 1.775 474 9.84 * 110 11.54 29 433
Àêðîí 1 101.16 101.30 101.30 -   1.658 319 12.38 * 1 844
Àëòàéýíåðãî 1 102.66 102.79 102.74 -0.03 2.121 231 14.07 100
ÀËÜÔÀÔÈÍÀÍÑ 1 99.90 100.15 - -   0.173 903 9.13 * 175 8.66
ÀËÜÔÀÔÈÍÀÍÑ 2 98.30 99.15 - -   1.460 1930 7.74 * 110 10.16
Àìòåëøèíïðîì 1 106.50 106.80 106.85 -0.02 9.110 371 11.99 5 343 21 360
ÀÏÊ "ÎÃÎ" 1 98.30 98.45 98.48 -0.16 2.178 856 15.33 * 126 18.23 199
ÀÏÊ PROâèàíò 1 94.50 95.50 - -   3.412 811 16.05
ÀÖÁÊ-Èíâåñò 1 100.75 101.00 100.70 -   0.328 629 15.29 * 86 11.86 207
Áàëòèêà 1 99.30 99.68 - -   0.575 1068 9.07 *
Áàëòèìîð-Íåâà 1 102.46 102.50 102.50 0.05 0.745 627 15.11 * 259 12.83 11 392
Áàíê Çåíèò 1 99.60 99.69 99.70 -0.12 2.048 827 9.02 * 97 9.65 1 994
Áàíê Ðóññêèé Ñòàíäàðò 2 104.00 104.79 104.79 -0.21 0.077 544 10.76 10 6 683
Áàíê Ðóññêèé Ñòàíäàðò 3 101.50 101.79 101.62 -0.28 4.018 978 12.49 * 258 10.65 27 131 246 150
Áàøèíôîðìñâÿçü 9 100.01 103.10 103.05 -0.05 2.110 310 10.37 103
Áàøêèðýíåðãî 1 105.50 107.20 - -   5.315 268 9.76
Áàøêèðýíåðãî 2 100.10 - -   3.310 797 10.90 * 251 10.76
ÁÈÍ Áàíê 1 75.00 - -   2.455 482 * 118
Âèìì-Áèëëü-Äàíí 1 94.60 95.30 95.00 0.15 1.533 480 13.11 * 1 909
ÂÌÇ 1 103.90 104.40 104.07 -0.68 4.397 257 9.05 9 366
Âîëãà 1 96.50 96.95 - -   3.090 816 14.07 270 20.08 3 295
ÂîëãàÒåëåêîì 1 104.80 105.25 - -   1.068 431 9.76
Âîëæñêèé àáðàç. ç-ä 1 99.25 100.00 99.50 -   2.760 818 11.50 * 97 12.55 2
ÂÒÁ 3 107.85 108.59 108.30 -   4.529 432 6.72 4 115
ÂÒÁ 4 99.86 100.10 - -   1.265 1553 5.48 * 97 4.99
Âûìïåëêîì Ôèíàíñ ÐÀ02 95.00 98.00 97.86 -1.40 0.841 515 11.91 12 602
Ãàçïðîì 2 107.00 107.23 107.23 -0.38 1.625 321 6.70 9 436
Ãàçïðîì 3 100.46 100.70 100.53 -0.63 3.067 762 7.98 88 970 175 603
Ãàçïðîì 5 99.10 99.48 99.64 -0.42 1.371 1026 7.87 423 478 195 998
ÃÎÒÝÊ 1 99.00 99.80 - -   0.389 536 14.86 * 172 14.60 27 045
Ãðóïïà "ÎÑÒ" 2 101.27 101.40 101.40 0.22 5.753 214 11.74 32 13.60 16 083 10 136
Äàëüñâÿçü 1 103.40 105.00 105.00 1.00 1.233 698 11.33 334 9.36 6
Äæåé-Ýô-Ñè 1 100.50 100.69 100.42 -0.08 2.720 293 14.12 * 1 128
Ç-ä "Ìèêðîí" 2 100.32 100.36 100.36 0.26 6.580 20 7.85 1
Èæìàø-Àâòî 1 94.00 95.30 95.00 -0.20 3.185 817 15.77 * 271 20.96 114 9 550
Èëèì Ïàëï Ôèíàíñ 1 101.15 101.44 99.90 -1.40 3.500 456 15.83 96 15.08 248
Èíâåñòòîðãáàíê 1 98.60 99.60 99.54 0.04 2.992 286 15.09 * 995
ÈÍÏÐÎÌ 1 96.51 97.00 97.00 0.11 2.077 854 15.65 * 129 22.23 67 3 701
ÈÏÏ-Èíâåñò 1 99.00 102.00 - -   2.630 861 14.73 *
ÈÐÊÓÒ 2 104.35 104.70 - -   1.929 320 10.48
ÊÀÌÀÇ-ÔÈÍÀÍÑ 1 100.30 100.65 - -   1.213 694 12.25 * 329 11.82
ÊÁ "ÌÈÀ" 1 98.00 - -   1.260 2834 *
ÊÌÁ Áàíê 1 101.00 103.50 - -   2.342 307 10.77
Êðàñíûé Âîñòîê-Èíâåñò 1 99.47 99.85 99.85 0.28 3.592 800 11.89 69 11.88 198
Êðàñíûé Îêòÿáðü 1 100.11 102.50 - -   2.455 119 6.32
Êðèîãåíìàø 1 99.61 100.60 - -   1.073 153 12.54 *
Êðèñòàë Ôèíàíñ 1 95.00 97.10 97.10 0.05 4.175 783 14.05 237 15.26 5 577 3 888
Êóéáûøåâàçîò-èíâåñò 1 100.30 100.70 100.50 -0.06 0.033 545 12.15 * 90 9.92 30 114 623
Ëåíýíåðãî 1 94.00 98.00 97.40 0.40 1.601 853 11.87 17 532
ËÎÌÎ 2 99.80 100.30 100.00 -   6.603 571 15.91 * 213 15.89 100
ÌàèðÈíâåñò 1 97.95 100.00 97.60 -0.15 2.460 837 14.24 * 116 21.86 488
Ìàñòåð-Áàíê 1 99.85 100.54 - -   0.384 172 13.41
ÌÃÒÑ À4 101.30 101.70 - -   1.397 1587 9.73 * 496 8.82
ÌåãàÔîí 2 98.75 100.00 - -   1.653 845 9.48
Ìåãàôîí Ôèíàíñ 1 99.60 102.00 101.25 0.15 0.284 537 10.83 10
ÌÅ×ÅË ÒÄ 1 99.90 100.50 100.08 -0.56 -   1638 12.07 * 546 12.03 4 055 4 010
ÌèÃ-Ôèíàíñ 1 95.15 97.64 - -   0.395 1629 17.47 * 362 19.59
Ìèêîÿí. ìÿñîêîìáèíàò 1 101.40 101.65 -0.05 3.575 640 13.82 * 92 7.56 259
ÌÊØÂ 1 94.25 98.00 - -   1.959 863 15.90
ÌÌÁ 1 98.15 99.79 99.50 0.50 2.774 788 8.73 9 950 69 605
ÌÌÊ 17 98.00 - -   1.208 122
Ìîðèîí 3 108.05 - -   0.825 54
ÍÈÄÀÍ-ÔÓÄÑ 1 101.70 102.15 101.80 -0.25 0.419 719 16.53 * 176 12.98 3 761
Íèæíåêàìñêíåôòåõèì 2 102.26 105.00 - -   1.096 158 4.19
Íèæíåêàìñêíåôòåõèì 3 99.45 100.35 - -   0.416 988 9.63 * 258 9.29
ÍÈÊÎÑÕÈÌ-ÈÍÂÅÑÒ 1 99.40 99.48 99.48 -0.01 0.041 727 15.40 551 300
Íîâûå ×åðåìóøêè 1 100.20 100.50 100.49 0.46 1.825 145 16.39 2 773

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

ñïðîñ    ïðåäë. %            öåíû ï.ï.                      ïîãàøåíèÿ            %                         îôåðòû % áèðæåâîé                 ÌÌÂÁ
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Îñíîâíûå èíäèêàòîðû êîðïîðàòèâíûõ îáëèãàöèé

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 20 äåêàáðÿ 2004 ã.

Ïðîäîëæåíèå òàáëèöû ñì. íà ñëåäóþùåé ñòðàíèöå



ÍÎÌÎÑ-Áàíê 6 94.00 96.45 - -   3.297 972 11.94
Íîðòãàç-Ôèíàíñ 1 101.31 102.39 102.17 0.17 1.622 327 13.75 7 720
Íýôèñ Êîñìåòèêñ 1 99.60 - -   1.874 856 12.55 *
ÎÀÎ "Ìå÷åë" 1 100.22 100.35 100.26 0.05 4.583 410 12.37 * 46 9.76 7 052 7 028
ÎÌÇ 4 101.00 101.95 100.61 -0.24 3.775 1532 13.20 * 258 12.37 35
Ïàðèæñêàÿ êîììóíà 1 103.52 103.94 103.55 -0.15 1.052 168 16.77 47
Ïàðíàñ-Ì 1 100.06 100.39 100.01 -   0.070 453 13.36 * 89 12.70 5 326
Ïåòðîêîììåðö 1 105.60 106.00 105.78 -0.42 3.791 454 10.20 11
ÏÈÊ 4 98.50 99.80 - -   2.710 194 14.43
ÏÈÒ Èíâåñòìåíòñ 1 100.77 100.95 100.87 -0.13 3.633 650 12.65 104 13.35 4 640 20 155
ÏÊ "Âèòÿçü" 1 90.00 98.00 - -   1.085 342 21.99 *
Ïîëèìåòàëë 1 106.00 108.50 106.25 0.05 4.290 459 12.22 95 -5.44 106
Ïðàéìåðè Äîí 1 100.50 - -   1.295 693 13.31 329 14.11
Ïðîáèçíåñáàíê 3 97.50 98.98 - -   1.313 148 17.79
Ïðîáèçíåñáàíê 4 98.00 99.60 - -   0.286 357 13.35 83 14.83
Ïðîìñâÿçüáàíê 4 99.70 100.50 99.90 -   1.178 1049 10.28 * 510 10.32 974
Ïðîìýêñèìáàíê 1 50.00 - -   4.558 634 85.37 *
ÏÝÔ Ñîþç 1 100.71 101.50 101.13 0.38 3.112 1026 16.05 * 293 14.89 3 049
Ðàçãóëÿé-Öåíòð 1 94.01 96.47 - -   0.614 535 18.26 169 23.22
ÐÀÎ ÅÝÑ Ðîññèè Ð2 106.05 108.49 - -   2.342 308 4.66
Ðîñáàíê 1 98.90 99.10 98.95 0.07 3.421 1521 10.48 * 59 9.20 2 969
ÐÎÑÈÍÒÅÐ 1 102.50 103.50 - -   0.671 350 14.24
Ðîñïå÷àòü 1 101.50 101.00 -0.50 0.038 727 13.37 202
ÐÑ - Ôèíàíñ 1 105.90 107.42 2.19 7.222 230 8.08 1 004
ÐóñÀâòî Ôèíàíñ 1 99.71 100.20 99.95 -0.15 1.151 521 14.85 1 999
ÐÓÑÀË Ôèíàíñû 1 100.00 100.40 - -   2.630 269 9.61
ÐÓÑÀË Ôèíàíñû 2 100.00 100.50 100.30 -0.20 0.710 884 8.33 154 8.80 5 015 5 023
Ðóññêèé òåêñòèëü 1 102.61 102.89 102.84 0.11 4.842 634 17.49 1 841
Ñàëàâàòíåôòåîðãñèíòåç 1 105.30 - -   5.479 423 9.54
Ñàëüìîí Èíò. 2 101.00 - -   2.500 291 11.64
ÑÀÍ Èíòåðáðþ Ôèíàíñ 1 104.00 105.90 105.77 -0.24 4.345 606 9.37 6 452 10 585
ÑÀÒÓÐÍ Èíâåñò 1 101.85 - -   5.874 596 14.56 48 1.79
Ñâåðäëîâýíåðãî 1 96.46 97.38 96.50 -   3.340 804 13.81 * 261 17.52 4 270
Ñåâåðî-Çàï.Òåëåêîì 2 102.75 103.15 - -   2.604 1020 12.16 * 292 9.38
Ñåâåðñòàëü 1 100.50 102.00 - -   4.514 923 9.05 * 205 6.17
Ñåâåðñòàëü-àâòî 1 101.50 100.05 -1.95 4.346 1861 11.55 * 769 11.53 10
Ñåâêàáåëü-Ôèíàíñ 1 100.00 - -   2.421 1023 16.42 * 305 16.41 7 998
ÑÇËÊ 1 97.01 97.10 0.10 5.945 573 16.79 * 209 20.47 49
Ñèáèðüòåëåêîì 3 106.35 106.40 106.40 -0.35 6.118 574 10.24 17 025 4 804
Ñèáèðüòåëåêîì 4 104.01 105.25 104.05 -1.12 5.548 930 10.92 1 353
ÑËÀÂÈÍÂÅÑÒÁÀÍÊ 1 99.50 99.00 -0.10 1.573 488 10.99 * 131 12.61 7 326
ÑÌÀÐÒÑ 1 103.30 103.90 102.00 -2.91 1.332 338 16.15 102
ÑÌÀÐÒÑ 2 99.00 100.00 99.00 -1.03 6.555 921 14.74 * 191 16.42 1
ÑÌÀÐÒÑ 3 100.50 101.45 100.63 -0.15 3.020 1747 14.61 * 658 14.63 29 017 16 612
Ñîäáèçíåñáàíê 1 50.00 - -   0.986 522 98.46
Ñîþçîáùåìàøáàíê 1 39.99 37.90 0.39 6.164 390 198.67 * 29 1807.84 20
ÑÓ-155 Êàïèòàë 1 96.51 97.35 96.90 -0.10 2.694 833 14.61 * 103 26.17 297
ÑÓÝÊ 2 99.94 100.01 99.95 -0.05 0.914 790 12.03 * 62 11.69 3 498
Òàòíåôòü 3 103.55 104.00 - -   5.556 561 9.36 3 133
Òàòòåëåêîì 3 101.00 101.40 100.50 -0.12 1.076 870 13.02 * 150 11.89 503
Òàòôîíäáàíê 2 99.20 99.60 99.54 0.07 1.846 495 12.97 131 14.30 6 968 4 978
Òâåðñêîé ÂÇ 1 102.40 102.60 - -   2.720 662 13.33 * 297 11.42 2 584
ÒÄ Åâðîñåòü 1 100.06 100.10 100.28 -0.06 2.320 494 16.63 12 7.59 6 960 11 113
Òèíüêîôô - Èíâåñò 1 102.76 103.00 102.92 0.18 2.808 133 11.81 147
ÒÌÊ 1 101.00 101.45 101.15 -0.10 2.225 672 13.68 * 125 10.29 303
ÒÍÊ 5 113.20 113.64 113.20 -0.05 0.781 711 7.72 11 34 029
Òðàíñíåôòåïðîäóêò 1 99.50 99.70 - -   0.902 509 9.33
Óðàëâàãîíçàâîä-Ô 1 99.98 101.00 - -   2.672 1383 13.43 * 292 12.31
Óðàëñâÿçüèíôîðì 2 105.01 105.28 105.22 0.25 1.822 232 9.25 1 368 1 578
Óðàëñâÿçüèíôîðì 6 105.75 106.18 106.21 -0.19 5.856 578 10.15 9 560 38 293
ÔÊ "ÅâðàçÕîëäèíã" 1 102.55 102.65 102.53 0.03 0.411 353 9.92 2 736
ÕÊ "ÀÌÒÅË" 1 100.10 100.45 100.40 0.01 0.993 1063 12.70 * 340 12.37 50
ÕÊýíäÔ Áàíê 1 100.70 101.10 101.00 0.20 1.814 1033 11.08 * 305 10.15 101
Öåíòðàëüíûé òåëåãðàô 1 104.81 105.15 105.00 0.02 1.052 613 13.25 105
ÖåíòðÒåëåêîì 2 102.30 102.60 102.41 0.06 2.499 125 8.54 717
ÖåíòðÒåëåêîì 3 102.80 103.10 103.10 -0.10 3.113 637 10.61 276 10.15 644
ÖåíòðÒåëåêîì 4 104.50 105.00 105.08 -0.33 4.613 1708 12.71 699 11.08 34 889 21 060
ÝÔÊÎ 1 102.40 103.80 103.00 0.05 4.289 627 13.90 * 268 11.38 103
ÞÒÊ 1 101.30 103.50 103.55 -0.40 3.589 636 12.25 176 9 348
ÞÒÊ 2 100.00 100.10 100.09 0.09 3.244 782 9.40 * 54 8.36 1
ÞÒÊ 3 99.70 100.30 100.08 -0.02 2.426 1758 12.64 * 484 12.57 13 965

Èòîãî: 900 995 1 091 269

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

ñïðîñ    ïðåäë. %            öåíû ï.ï.                      ïîãàøåíèÿ            %                         îôåðòû % áèðæåâîé                 ÌÌÂÁ
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Îñíîâíûå èíäèêàòîðû êîðïîðàòèâíûõ îáëèãàöèé (ïðîäîëæåíèå)

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 20 äåêàáðÿ 2004 ã.

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:



Âåêñåëüíûé ðûíîê

1 ìåñ. 7.62 0.04 0.44 0.17

3 ìåñ. 8.65 0.01 0.32 0.14

6 ìåñ. 9.00 0.01 0.34 -0.06

12 ìåñ. 10.61 0.01 0.32 -0.62

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

* - Äîëÿ íà ðûíêå, %                    ** - Äîõîäíîñòü ê ïîãàøåíèþ, % ãîäîâûõ

Äåïîçèòíûé àóêöèîí ÖÁ ÐÔ, 09.12.04 ôåâ 05 9.70 8.20 0.00 0.00 0.00 0.20
ìàé 05 10.00 8.40 0.00 0.00 0.00 0.40
èþë 05 10.20 8.60 0.00 0.00 0.00 0.20
ñåí 05 10.80 9.20 0.00 0.00 0.00 0.20

ÃÓÒÀ-Áàíê ÿíâ 05 15.00 9.00 0.00 0.00 0.00 0.00
ìàð 05 16.00 9.50 0.00 0.00 0.00 0.00
èþë 05 17.00 10.00 0.00 0.00 0.00 0.00

ÓðàëÑèá äåê 04 6.00 5.00 0.00 0.00 0.00 0.00
ÿíâ 05 8.20 7.70 0.00 0.00 0.20 0.20
ìàé 05 8.70 8.00 0.00 0.00 0.20 0.20

Ðîñáàíê äåê 04 6.00 5.00 0.00 0.00 0.00 0.00
ôåâ 05 8.90 8.20 0.00 0.00 0.40 0.40

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

ïîãàøåíèÿ íà ïîêóïêó íà ïðîäàæó ïîêóïêà ïðîäàæà ïîêóïêà     ïðîäàæà

7Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèéÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

Äîõîäíîñòü âåêñåëåé è åå èçìåíåíèå

Ñòðóêòóðà âåêñåëüíûõ èíäåêñîâ è äîõîäíîñòè âåêñåëåé

Âåêñåëüíûå èíäåêñû ÈÊ “ÐÅÃÈÎÍ”

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü

20 äåêàáðÿ 2004 ã.

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

* ** * ** * ** * **

ÌÄÌ-Áàíê - - 5.0 9.02 5.0 9.29 - -
ÓðàëÑèá 20.0 7.63 0.0 12.45 0.0 8.44 - -
Ðîñáàíê 10.0 6.83 5.0 9.83 5.0 9.06 20.0 10.05
ÈÁÃ ÍÈÊîéë - - 5.0 8.04 0.0 8.75 - -
Èìïýêñáàíê 10.0 7.63 5.0 10.75 5.0 11.21 10.0 12.07
Àëüôà-Áàíê - - 5.0 9.61 5.0 9.99 15.0 10.74
Òàòôîíäáàíê 10.0 10.86 0.0 15.63 - - - -
ÌåæÏðîìÁàíê 15.0 9.04 5.0 10.25 5.0 12.06 20.0 13.62
ÂÒÁ - - 15.0 6.23 10.0 6.78 20.0 7.15
Ñáåðáàíê - - 15.0 6.24 15.0 6.90 - -
Áàíê Ìîñêâû - - 5.0 8.96 15.0 9.21 - -
Ãàçïðîìáàíê - - 5.0 7.28 15.0 7.55 - -
Ïåòðîêîììåðö 20.0 6.14 - - - - - -
Àáñîëþò Áàíê - - 5.0 11.80 - - - -
Åâðîôèíàíñ 15.0 6.49 5.0 8.73 10.0 9.09 - -
Ðóññêèé Ñòàíäàðò - - 5.0 9.08 - - - -
Òðàíñêðåäèòáàíê - - 5.0 9.51 5.0 9.94 15.0 10.86
Ðîññåëüõîçáàíê - - 5.0 8.38 0.0 8.66 - -
Ìåæòîïýíåðãîáàíê - - 5.0 14.45 5.0 15.71 - -

ÈÍÄÅÊÑ: 100.0 7.62 100.0 8.65 100.0 9.00 100.0 10.61
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èþë 05 9.50 8.90 0.00 0.00 0.20 0.30
íîÿ 05 10.20 9.60 0.00 0.00 0.20 0.30

Ìåæäóí. áàíê ÑÏá äåê 04 8.00 6.20 0.00 0.00 -2.00 -2.30
ìàé 05 13.50 12.00 0.00 0.00 0.50 0.50

Èìïýêñáàíê äåê 04 7.00 5.50 0.00 0.00 0.00 0.00
ìàð 05 11.40 10.30 0.00 0.00 0.20 0.30
ìàé 05 11.70 10.50 0.00 0.00 0.20 0.40
îêò 05 12.30 11.30 0.00 0.00 0.30 0.30

ÈÁÃ ÍÈÊîéë ÿíâ 05 8.00 7.20 0.00 0.00 0.00 0.00
àïð 05 8.60 8.00 0.00 0.00 0.20 0.30
äåê 05 10.00 9.00 0.00 0.00 0.40 0.70

Íåôòÿíîé àïð 05 18.00 14.00 0.00 0.00 0.00 0.00
Àëüôà-Áàíê ôåâ 05 10.50 8.50 0.00 0.00 0.00 0.00

èþí 05 11.00 9.00 0.00 0.00 0.00 0.00
äåê 05 12.00 9.50 0.00 0.00 0.00 0.00

Òàòôîíäáàíê äåê 04 9.50 8.00 0.00 0.00 0.00 0.00
ôåâ 05 14.00 13.20 0.00 0.00 0.00 0.00

ÌåæÏðîìÁàíê äåê 04 9.00 8.00 0.00 0.00 0.00 0.00
ìàé 05 12.00 11.00 0.00 0.00 0.70 0.70
àâã 05 12.80 11.80 0.00 0.00 0.30 0.50
äåê 05 14.00 13.30 0.00 0.00 0.30 0.60

ÂÒÁ ÿíâ 05 6.00 5.00 0.00 0.00 0.00 0.00
àïð 05 6.90 6.40 0.00 0.00 0.00 0.00
èþë 05 7.20 6.50 0.00 0.00 0.40 0.30
íîÿ 05 7.50 6.70 0.00 0.00 0.40 0.20

Ñáåðáàíê ÐÔ ôåâ 05 6.50 5.60 0.00 0.00 -0.30 -0.40
ìàé 05 7.00 6.40 0.00 0.00 0.10 0.10

Áàíê Ìîñêâû ôåâ 05 9.30 8.40 0.00 0.00 0.30 0.20
àïð 05 9.60 8.60 0.00 0.00 0.30 0.10
ñåí 05 9.80 9.00 0.00 0.00 0.30 0.00

Ãàçïðîìáàíê ôåâ 05 7.60 6.80 0.00 0.00 0.60 0.60
èþë 05 8.00 7.30 0.00 0.00 0.40 0.30

Áàíê "Ïåòðîêîììåðö" äåê 04 6.30 5.30 0.00 0.00 0.00 0.00
íîÿ 05 10.30 9.80 0.00 0.00 0.30 0.30

ÍÎÌÎÑ-Áàíê äåê 04 7.00 6.00 0.00 0.00 0.00 0.00
àïð 05 10.10 9.20 0.00 0.00 0.40 0.40

Áàíê Ðóññêèé ñòàíäàðò ÿíâ 05 9.00 8.30 0.00 0.00 0.30 0.40
ìàð 05 9.60 8.60 0.00 0.00 0.40 0.40

Ïðîáèçíåñáàíê äåê 04 10.50 9.50 0.00 0.00 0.00 0.00
ÿíâ 05 14.00 12.50 0.00 0.00 0.00 0.00
ìàð 05 15.00 14.00 0.00 0.00 0.00 0.00

Àáñîëþò Áàíê ôåâ 05 12.80 10.80 0.00 0.00 0.00 0.00
ÌÈÁ äåê 04 12.00 10.00 0.00 0.00 0.00 0.00
Åâðîôèíàíñ äåê 04 6.00 5.00 0.00 0.00 0.00 0.00

ìàð 05 9.30 8.30 0.00 0.00 0.90 0.50
ìàé 05 9.50 8.50 0.00 0.00 1.00 0.60

ÁÈÍ Áàíê ìàð 05 14.50 13.00 0.00 0.00 -0.50 1.00
èþë 05 16.00 15.00 0.00 0.00 0.20 0.50

Ìåæòîïýíåðãîáàíê ÿíâ 05 13.50 12.50 0.00 0.00 0.00 0.00
ìàð 05 15.50 13.50 0.00 0.00 0.00 -0.50
èþí 05 17.00 14.50 0.00 0.00 0.00 -1.00

Ñîáèíáàíê äåê 04 13.50 12.50 0.00 0.00 1.00 1.00
ÿíâ 05 15.00 13.50 0.00 0.00 0.50 1.00
àïð 05 16.00 14.50 0.00 0.00 0.50 1.00

Òðàíñêðåäèòáàíê ÿíâ 05 9.50 8.70 0.00 0.00 0.00 0.00
àïð 05 10.10 9.40 0.00 0.00 0.30 0.30
àâã 05 10.50 9.80 0.00 0.00 0.50 0.30
íîÿ 05 11.00 10.40 0.00 0.00 0.40 0.20

Ðîññåëüõîçáàíê ôåâ 05 8.60 8.00 0.00 0.00 2.00 2.00
àâã 05 9.20 8.50 0.00 0.00 0.50 0.40
îêò 05 9.60 8.80 0.00 0.00 0.70 0.50

ÌÁÐÐ ìàð 05 12.00 9.50 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 20 äåêàáðÿ 2004 ã.
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Ðûíîê ÃÊÎ/ÎÔÇ

ÎÔÇ
Äîõîäíîñòü, % ãîäîâûõ 6.89 -0.01 0.04 0.22
Îáúåì â îáðàùåíèè,
ìëðä. ðóá. 489.618 0.000 -0.017 -0.014
Îáîðîò, ìëí. ðóá. 1 232.789 -0.266 1.405 9.752

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

0.00

1.00

2.00

3.00

4.00

5.00

6.00

7.00

8.00

9.00

0 1000 2000 3000 4000 5000

19 íîÿ 04 17 äåê 04

Êðèâàÿ äîõîäíîñòè ÃÊÎ/ÎÔÇ

Îñíîâíûå èíäèêàòîðû

21169 15 èþë 05 97.48 97.50 97.48 97.48 97.48 97.75 4.50 498.261 

26003 15 ìàð 05 101.23 101.35 101.35 101.23 101.35 101.50 4.10 11.972 

26198 02 íîÿ 12 -   -   -   -   89.10 90.40 -   -   

27018 14 ñåí 05 -   -   -   -   105.01 106.05 -   -   

27019 18 èþë 07 108.86 108.86 108.86 108.86 108.63 108.86 6.80 4.313 

27020 08 àâã 07 109.12 109.12 109.12 109.12 108.88 109.12 6.80 5.667 

27022 15 ôåâ 06 -   -   -   -   102.80 103.00 -   -   

27023 20 èþë 05 101.60 101.60 101.60 101.60 101.50 -   4.81 32.893 

27024 19 àïð 06 -   -   -   -   -   103.00 -   -   

27025 13 èþí 07 101.80 101.90 101.83 101.80 101.80 102.00 6.37 62.559 

45001 15 íîÿ 06 104.90 104.95 104.92 104.95 104.90 104.95 5.69 36.010 

45002 02 àâã 06 -   -   -   -   103.80 104.90 -   -   

46001 10 ñåí 08 109.80 109.90 109.84 109.90 109.50 109.90 6.50 100.009 

46002 08 àâã 12 108.00 108.10 108.02 108.00 107.80 108.09 7.76 235.230 

46003 14 èþë 10 110.45 110.60 110.46 110.60 110.45 110.60 7.62 105.430 

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

46011 20 àâã 25 -   -   -   -   -   -   -   -   

46012 05 ñåí 29 -   -   -   -   -   -   -   -   

46014 29 àâã 18 104.79 104.85 104.81 104.79 104.79 104.85 7.97 129.812 

48001 31 îêò 18 100.20 101.90 100.22 100.25 100.25 101.90 9.96 10.141 

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 20 äåêàáðÿ 2004 ã.



Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 20 äåêàáðÿ 2004 ã.

Ðûíîê ìóíèöèïàëüíûõ îáëèãàöèé
Èíäåêñû ìóíèöèïàëüíûõ îáëèãàöèé 
ïî âñåì îáëèãàöèÿì, òîðãóåìûì íà ÌÌÂÁ

5.00

6.00

7.00

8.00

9.00

10.00

11.00

9 íîÿ 14 íîÿ 19 íîÿ 24 íîÿ 29 íîÿ 4 äåê 9 äåê 14 äåê
Ì Ì

Èíäåêñû äîõîäíîñòè ìóíèöèïàëüíûõ îáëèãàöèé, % ãîäîâûõ

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

Èíäåêñû ìóíèöèïàëüíûõ îáëèãàöèé  ã.Ìîñêâû
Çíà÷åíèå Èçìåíåíèå èíäåêñà, %

çà äåíü çà íåäåëþ çà ìåñÿö

Èíäåêñû ìóíèöèïàëüíûõ îáëèãàöèé  êðîìå ã.Ìîñêâû

Èíäåêñ öåíû 116.29 -0.10 0.14 -0.96
Èíäåêñ äîõîäà 177.81 -0.07 0.34 -0.09
Èíäåêñ äîõîäíîñòè 10.60 0.05 -0.05 0.63 *
Îáîðîò, òûñ. ðóá. 135 895.74 -60.30 -15.30 -58.60
Íîì.ñò-ñòü, ìëí. ðóá. 53 855.00 0.37 1.13 7.81
Ðûí.ñò-ñòü, ìëí. ðóá. 45 953.45 -0.11 -0.14 -1.40

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

* - % ãîäîâûõ

Áàðíàóë, 1 13.12.2006 14.00 0.077 99.00 99.50 99.07 0.07 14.12 14.84 -0.04 7 089 4 210
Áàøêèðèÿ, 4 13.09.2007 8.02 2.022 96.42 98.20 8.00 8.96 -0.45
Áåëãîðîä. îáë., 1 20.12.2005 19.00 4.581
Áåëãîðîä. îáë., 4 27.04.2008 15.00 2.014 106.00 108.00 107.10 0.00 13.75 11.87 -0.01 107
Áðÿíñê, 1 11.10.2006 14.00 2.493 100.00 100.90 100.30 0.10 13.62 14.25 -0.07 100
Âîëãîãðàä, 1 14.05.2006 15.00 1.356 109.00 13.59 7.56 -4.14
Âîëãîãðàäñêàÿ îáë.,  6-111.06.2009 14.00 0.038 102.00 102.50 102.00 -0.19 13.72 11.92 0.07 102
Âîðîíåæñêàÿ îáë., 1 15.12.2007 13.00 0.071 102.90 103.20 12.59 12.24 -0.03
Èðêóòñêàÿ îáë.,  4-1 22.07.2007 11.50 4.695 99.40 99.79 99.55 0.10 11.03 11.39 -0.07 348
Èðêóòñêàÿ îáë., 4-2 07.09.2006 12.00 0.329 99.75 100.05 11.95 11.14 -0.10
Êîìè, 5 24.12.2007 16.00 3.682 109.66 109.74 109.66 -0.08 14.12 10.72 0.03 241
Êîìè, 6 14.10.2010 14.50 2.542 109.50 111.00 110.30 0.56 12.85 10.79 -0.14 110
Êîìè, 7 22.11.2013 12.00 0.789 94.00 94.39 94.06 -0.04 12.65 11.41 0.01 2 464
Êîñòðîìñêàÿ îáë., 1 23.06.2005 15.00 3.534
Êðàñíîäàðñêèé êðàé, 1 15.05.2007 11.00 0.934 99.81 100.00 10.90 10.66 -0.01
Êðàñíîÿðñê, 1 21.07.2005 11.00 1.808 100.30 100.35 100.30 0.05 10.77 10.87 -0.10 1 053
Êðàñíîÿðñê, 2 27.10.2006 2.50 0.349 100.05 100.25 100.10 0.20 2.49 12.32 -0.11 1 002 8 002
Êðàñíîÿðñêèé êðàé, 1 08.12.2005 10.30 0.339 100.15 100.54 100.21 -0.17 10.24 10.45 0.19 650
Êðàñíîÿðñêèé êðàé, 2 26.10.2006 10.95 1.740 100.81 100.85 10.67 10.85 0.00 10 078
Ëåí.îáëàñòü, 1 20.12.2004 15.50 3.779
Ëåí.îáëàñòü, 2 08.12.2010 14.01 0.077 112.01 113.50 113.99 -1.31 12.28 11.07 0.32 1 864
Ìîñêâà, 24 02.09.2005 15.00 0.616 105.96 106.30 14.03 6.00 -0.18
Ìîñêâà, 26 11.03.2005 15.00 0.247 102.15 102.30 102.29 -0.59 14.63 4.97 2.48 6 150
Ìîñêâà, 27 20.12.2006 15.00 3.616
Ìîñêâà, 28 25.12.2005 15.00 3.411 108.00 110.00 108.54 -0.15 13.40 7.00 0.68 11
Ìîñêâà, 29 05.06.2008 10.00 4.795 105.90 106.34 105.90 -0.31 9.03 8.18 0.09 1
Ìîñêâà, 31 20.05.2007 10.00 0.740 104.70 105.04 104.84 0.44 9.47 8.04 0.21 2 882 18 873
Ìîñêâà, 32 25.05.2006 10.00 0.603 103.90 104.10 104.27 0.02 9.54 7.16 0.11 51 094
Ìîñêâà, 33 26.05.2005 10.00 0.548 101.60 102.30 9.72 4.81 -0.94
Ìîñêâà, 34 27.08.2005 10.00 0.521 101.50 102.70 9.69 6.17 -0.29
Ìîñêâà, 38 25.12.2010 10.00 4.767 108.30 109.44 8.76 8.16 -0.06 14 200
Ìîñêâà, 39 21.07.2014 10.00 4.082 104.15 105.05 105.01 -0.13 9.17 8.17 -0.04 2 625
Ìîñêâà, 40 26.10.2007 10.00 1.425 105.70 105.80 105.85 -0.37 9.32 7.98 0.07 23 287 74 250
Ìîñêîâñêàÿ îáë., 2 10.06.2005 17.00 0.419 104.25 105.84 16.00 4.69 -2.31
Ìîñêîâñêàÿ îáë., 3 19.08.2007 11.00 3.616 103.75 104.00 104.06 -0.34 10.22 9.45 0.15 13 631
Ìîñêîâñêàÿ îáë., 4 21.04.2009 11.00 7.052 104.50 105.00 104.76 -0.64 9.84 9.98 0.20 25 839 16 384
Íèæåãîð.îáëàñòü, 1 01.11.2006 11.80 1.422 100.55 100.70 11.55 11.87 -0.05
Íîâîñèáðñê. îáë., 1 27.07.2006 13.50 1.590 101.05 101.40 101.48 -0.21 13.10 13.06 0.16 10 429
Íîâîñèáðñê. îáë., 2 29.11.2007 13.30 0.547 100.45 100.55 100.50 0.01 13.16 13.75 0.00 2 602 5 198
Ïåðìü, 1 15.12.2006 12.00 0.066 100.50 101.30 101.00 -0.18 11.87 11.93 0.11 6 565 10 108
Ñàìàðñêàÿ îáë., 1 04.07.2006 12.00 2.400 103.60 104.00 103.90 0.10 11.29 9.59 -0.08 104
Ñàõà (ßêóòèÿ), 4 16.03.2006 14.00 0.038 104.10 104.20 104.43 0.13 13.40 10.36 -0.13 22 765 5 221
Ñàõà (ßêóòèÿ), 5 21.04.2007 10.00 1.562 95.30 95.70 95.83 0.86 10.27 11.72 -0.46 280
Òâåðñêàÿ îáë., 2 23.11.2006 16.90 1.019 109.75 110.19 110.02 -0.07 15.22 11.53 0.03 1 712
Òîìñê, 1 22.11.2007 13.00 0.783 99.90 100.20 100.00 0.00 12.89 13.12 0.00 1 000 300
Òîìñêàÿ îáë., 1 19.11.2005 12.00 0.921 101.22 101.60 101.60 -0.47 11.70 10.37 0.51 13
Òîìñêàÿ îáë., 2 27.07.2006 13.00 5.022 100.80 101.50 12.20 11.01 -0.59
Òîìñêàÿ îáë., 3 13.10.2007 12.00 2.137 99.40 99.60 99.85 0.30 11.77 11.36 -0.13 2 396 1 986
Óôà, 3 18.07.2006 10.03 4.121 99.20 99.60 99.58 0.08 9.67 10.58 -0.05 492
Óôà, 4 03.06.2008 10.03 0.275 97.80 10.22 11.10 -0.22
Õàáàðîâñêèé êðàé, 1 27.08.2005 13.09 0.717 101.66 101.90 101.55 -0.17 12.80 11.17 0.27 7 434
Õàáàðîâñêèé êðàé, 2 05.10.2006 11.87 2.374 99.80 100.00 100.00 0.03 11.59 11.66 -0.02 200
ÕÌÀÎ, 2 27.05.2008 12.00 0.690 108.50 0.27 10.99 9.27 -0.11 24 281
×óâàøèÿ, 1 12.08.2005 12.00 1.151 101.01 102.00 101.10 0.14 11.74 10.62 -0.25 1 011
×óâàøèÿ, 3 13.04.2007 10.00 1.692 93.82 94.20 93.75 -0.41 10.48 13.26 0.23 1 16 757
ßÍÀÎ, 1 03.08.2008 11.00 4.038 100.00 101.00 100.97 0.27 10.48 10.42 -0.09 10
ßðîñëàâñêàÿ îáë., 3 17.11.2006 12.50 1.027 101.30 101.58 12.18 11.62 0.00

Âûïóñê Äàòà Êóïîí, ÍÊÄ, % Êîòèðîâêè, % îò íîì. Ñð/âçâ- Èçìåíåíèå, % Äîõîäíîñòü, % ãîä. Èçìåíåíèå Îáîðîò, òûñ. ðóá.
ïîãàøåíèÿ % ãîäîâûõ îò íîì. Ñïðîñ Ïðåäë. öåíà ñð/âçâ ö. òåê. ê ïîã. äîõ. ê ïîã. îñí.ðûíîê ÐÏÑ

Îñíîâíûå èíäèêàòîðû

Èíäåêñ öåíû 110.20 -0.10 0.23 -1.11
Èíäåêñ äîõîäà 162.60 -0.07 0.43 -0.29
Èíäåêñ äîõîäíîñòè 8.69 0.28 0.05 0.99 *
Îáîðîò, òûñ. ðóá. 221 946.13 -57.34 -62.78 -52.52
Íîì.ñò-ñòü, ìëí. ðóá. 112 855.00 0.18 0.53 3.58
Ðûí.ñò-ñòü, ìëí. ðóá. 109 328.28 -0.07 0.11 -1.70

Èíäåêñ öåíû 106.39 -0.10 0.31 -1.26
Èíäåêñ äîõîäà 154.65 -0.07 0.51 -0.47
Èíäåêñ äîõîäíîñòè 7.25 0.40 0.10 1.06 *
Îáîðîò, òûñ. ðóá. 86 050.39 -51.65 -80.26 -38.15
Íîì.ñò-ñòü, ìëí. ðóá. 59 000.00 0.00 0.00 0.00
Ðûí.Ñò-ñòü, ìëí. ðóá. 63 374.83 -0.05 0.29 -1.91

* - % ãîäîâûõ

* - % ãîäîâûõ

Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964 10
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Ðûíîê îáëèãàöèé ÂÂÇ

Èíäåêñ äîõîäà 994.86 -0.05 0.00 -0.47 *

Èíäåêñ öåí 270.47 -0.07 -0.07 -0.75 *

Èíäåêñ äîõîäíîñòè 5.16 0.02 0.05 0.33 **

Äþðàöèÿ ðûíêà, ëåò 3.34 0.00 -0.02 -0.08

Ðûíî÷íàÿ ñòîèìîñòü,

ìëí. $ 6 664.33 -4.125 -4.640 -51.490

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

17 äåê 04 19 íîÿ 04

Êðèâàÿ äîõîäíîñòè ÎÂÂÇ

6 14 ìàé 06 3.000 1.775 98.31 98.38 98.34 0.00 3.00 4.11 0.00 128

8 14 íîÿ 07 3.000 0.275 96.06 96.50 96.28 0.00 3.11 4.48 0.00 165

5 14 ìàé 08 3.000 1.775 92.63 92.88 92.75 0.00 3.17 5.28 0.00 200

7 14 ìàé 11 3.000 1.775 82.50 83.00 82.75 0.00 3.55 6.28 0.00 244

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 690.01 0.10 0.09 0.51 *

Èíäåêñ öåí 355.03 0.00 -0.11 -0.07 *

Èíäåêñ äîõîäíîñòè 5.58 0.00 0.03 0.07 **

Äþðàöèÿ ðûíêà, ëåò - - - -

Ðûíî÷íàÿ ñòîèìîñòü

, ìëðä. $ - - - -

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

3.00

4.00

5.00

6.00

7.00

8.00

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

16 äåê 04 18 íîÿ 04

Êðèâàÿ äîõîäíîñòè åâðîîáëèãàöèé

8 3/4, USD 24 èþë 05 8.75 3.451 102.88 103.00 102.94 -0.09 8.22 3.65 0.16 109

10,       USD 26 èþí 07 10.00 4.750 112.94 113.25 113.09 -0.22 8.49 4.43 0.10 142

8 1/4, USD 31 ìàð 10 8.25 5.890 110.25 111.13 110.69 -0.11 7.08 4.64 0.04 127

11,       USD 24 èþë 18 11.00 4.339 - - 102.94 -25.03 10.25 3.65 0.16 109

12 3/4,  USD 24 èþí 28 12.75 6.127 163.50 164.25 163.88 0.88 7.50 7.12 -0.09 230

5,       USD 31 ìàð 30 5.00 3.569 102.31 102.69 102.94 0.09 8.22 6.54 -0.01 175

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 20 äåêàáðÿ 2004 ã.

* - ê ãîñîáëèãàöèÿì ÑØÀ

* - ê ãîñîáëèãàöèÿì ÑØÀ



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

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
Ñåðãåé Ãóìèíñêèé (äîá.433), Ïàâåë Ãîëûøåâ (äîá.303), Âèêòîðèÿ Ñêðûïíèê (äîá.301), Åëåíà 
Øåõóðäèíà (äîá.463), Íîâèêîâà Âàëåíòèíà (äîá.543
e-mail: diling@regnm.ru

Îïåðàöèè ñ îáëèãàöèÿìè
Àíäðåé Ëîáàíîâ (äîá.485), Ïåòð Êîñòèêîâ (äîá.471)
e-mail: diling@regnm.ru

Îïåðàöèè ñ àêöèÿìè
Ìàðèíà Ìóìèíîâà (äîá.157) è (095) 264-43-72 (ïðÿìîé), Ìàðãàðèòà Ïåòðîâà (äîá.333)
e-mail: broker@regnm.ru

Êëèåíòñêîå îáñëóæèâàíèå íà ðûíêå öåííûõ áóìàã
Àëåêñåé ßøèí (äîá.503)
e-mail: broker@regnm.ru

Îðãàíèçàöèÿ ïðîãðàìì äîëãîâîãî ôèíàíñèðîâàíèÿ
Êîíñòàíòèí Êîâàëåâ (äîá.547)
e-mail: kovalev@regnm.ru

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

Àíàëèòè÷åñêèå èññëåäîâàíèÿ
Àíàòîëèé Õîäîðîâñêèé (äîá.538), Àëåêñàíäð Åðìàê (äîá.405), Åâãåíèé Øàãî (äîá.336), Êîíñòàíòèí
Ãóëÿåâ (äîá.144), Âàëåðèé Âàéñáåðã (äîá.143)
e-mail: analit@regnm.ru

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

20 äåêàáðÿ 2004 ã.


