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Îñíîâíûå èíäèêàòîðû ôèíàíñîâîãî ðûíêà *

Ðûíîê àêöèé
Èíäåêñ Dow Jones 10492.6 0.03% 0.05%
Èíäåêñ ÐÒÑ 653.97 -1.26% -1.71%

Âàëþòíûé ðûíîê
Êóðñ äîëëàðà ÖÁ ÐÔ, ðóá. 28.5217 0.003% -0.580%
Êóðñ äîëëàðà ÅÒÑ "ñåãîäíÿ", ðóá. 28.5233 -0.001% -0.566%
Êóðñ äîëëàðà ÅÒÑ "çàâòðà", ðóá. 28.5151 -0.023% -0.586%
Îáúåì $ "ñåãîäíÿ" ÅÒÑ, ìëí. $ 414.812 -16.941 -181.681
Îáúåì $ "çàâòðà" ÅÒÑ, ìëí. $ 2420.335 1 997.337 1 951.470
Äîëëàð / Åâðî 1.3083 0.30% 0.98%
Èåíà / Äîëëàð 103.33 0.11% -1.94%
Øâåéö.ôðàíê / Äîëëàð 1.1585 -0.39% -1.50%
Äåíåæíûé ðûíîê
Îñòàòêè íà Ê/Ñ ïî Ðîññèè, ìëí. ðóá. 242 100 -7.84% -4.87%
Îñòàòêè íà Ê/Ñ ïî Ìîñêâå, ìëí. ðóá. 177 300 -9.22% -6.39%
Îñòàòêè íà Ä/Ñ â ÖÁ ÐÔ, ìëí. ðóá. 227 600 -5.13% 2.85%
Ñàëüäî îïåðàöèé ÖÁ ÐÔ, ìëí. ðóá. 39 400 46.47% -47.81%
Ñòàâêè ðûíêà ÌÁÊ
MIBOR "overnight" 1.22 0.03 -0.01
MIBOR 7 äíåé 2.52 -0.02 -0.10
MIBOR 30 äíåé 3.45 -0.02 -0.24
MIBOR 90 äíåé 5.54 -0.02 -0.14
MIBOR 180 äíåé 6.97 0.04 0.02
MIBOR 1 ãîä 8.73 0.03 -0.07
Äåïîçèòíûé àóêöèîí ÖÁ ÐÔ, 18.11.04
Ñðåäíåâçâ-ÿ ñòàâêà, % ãîäîâûõ 2.89 -- 0.11
Ñòàâêà îòñå÷åíèÿ, % ãîäîâûõ 2.90 -- -0.07

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 43.03 -15.83% -
Íåôòü Urals, $/bbl 38.27 3.01% 9.28%
Çîëîòî, $/Oz 447.00 -0.36% 1.68%
Ïëàòèíà, $/Oz 861.00 1.18% 0.94%
Ìåæäóíàðîäíûå ðûíêè êàïèòàëà, % ãîäîâûõ
LIBOR USD 1 M 2.1800 0.0200 0.0525
LIBOR USD 3 M 2.3800 0.0200 0.0700
LIBOR USD 6 M 2.5913 0.0113 0.0813
LIBOR USD 12M 2.9338 0.0200 0.0938
LIBOR EUR 1 M 2.1115 0.0052 0.0086
LIBOR EUR 3 M 2.1765 -0.0006 0.0048
LIBOR EUR 6 M 2.2253 -0.0034 0.0092
LIBOR EUR 12 M 2.3375 -0.0024 0.0126
Ãîñîáëèãàöèè ÑØÀ
2 ãîäà 2.9780 0.0365 0.0845
5 ëåò 3.5700 0.0200 0.0100
10 ëåò 4.1800 0.0200 -0.0300
30 ëåò 4.8260 -0.0165 -0.0790

Ïîêàçàòåëü Çíà÷åíèå Èçìåíåíèå
çà äåíü çà íåäåëþ

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

Âàëþòíûé è äåíåæíûé ðûíîê

Âî âòîðíèê ñðåäíåâçâåøåííûé êóðñ äîëëàðà íà ÌÌÂÁ íåçíà÷èòåëüíî
ñíèçèëñÿ áëàãîäàðÿ ïîääåðæêå Áàíêà Ðîññèè íà ôîíå ðîñòà åâðî
îòíîñèòåëüíî àìåðèêàíñêîé âàëþòû íà Forex. Ïðè ýòîì ïîñëå
çàÿâëåíèÿ ïåðâîãî çàìïðåäà Áàíêà Ðîññèè Àëåêñåÿ Óëþêàåâà
îòíîñèòåëüíî   âàëþòíîé ïîëèòèêè äåíåæíûõ âëàñòåé (â ÷àñòíîñòè îá
óâåëè÷åíèè äîëè åâðî â ñòðóêòóðå ðåçåðâîâ ÖÁ ÐÔ, ñîõðàíåíèè
îðèåíòàöèè  íà ïîâåäåíèå  äîëëàðà  íà  ìåæäóíàðîäíîì  ðûíêå, î òîì,
íàïðèìåð, ÷òî èçìåíåíèå êóðñà åâðî ê äîëëàðó  íà  îäèí öåíò
ñîîòâåòñòâóåò êîëåáàíèþ êóðñà íà 10-15 êîïååê â ñåêòîðå
ðóáëü/äîëëàð). Ñóììàðíûé îáîðîò ïî äîëëàðó âûðîñ áîëåå ÷åì âòðîå
ïî ñðàâíåíèþ ñ ïðåäûäóùèì äíåì è ñîñòàâèë îêîëî 2,835 ìëðä.
äîëëàðîâ, ïðè ýòîì áîëåå 2,42 ìëðä. äîëëàðîâ ñ ðàñ÷åòàìè çàâòðà.
Íåñìîòðÿ íà ñíèæåíèå îñòàòêîâ ðóáëåâûõ ñðåäñòâ, èõ óðîâåíü îñòàåòñÿ
íà îòíîñèòåëüíî âûñîêîì óðîâíå, ïîýòîìó  ñïðîñ íà ðóáëåâûå ðåñóðñû
íà ðûíêå ÌÁÊ ñîõðàíèëñÿ íà íèçêîì óðîâíå: ñòàâêè êðåäèòîâ "overnight"
ó áàíêîâ ïåðâîãî êðóãà îñòàëèñü íà óðîâíå 0,25-1,0% ãîäîâûõ, äëÿ
áàíêîâ âòîðîãî êðóãà - ïîðÿäêà 1,0-1,5% ãîäîâûõ. Êðîìå òîãî, Áàíê
Ðîññèè ïðåäîñòàâèë äîïîëíèòåëüíóþ ðóáëåâóþ ëèêâèäíîñòü íà ñóììó
39,4 ìëðä. ðóáëåé. Íà ýòîé íåäåëå, íåñìîòðÿ íà ïðåäñòîÿùèå
íàëîãîâûå ïëàòåæè, ïîâûøåíèå ñòàâîê îäíîäíåâíûõ êðåäèòîâ âðÿä ëè
âîçìîæíî, ó÷èòûâàÿ èçáûòîê ðóáëåâîé ëèêâèäíîñòè â áàíêîâñêîé
ñèñòåìå è âîçîáíîâëåíèå àêòèâíûõ ïðîäàæ äîëëàðà.

Äîëãîâîé ðûíîê

Îáúåì òîðãîâ íà ðûíêå ÎÔÇ-ÎÁÐ ñîñòàâèë îêîëî 329 ìëí. ðóáëåé íà
ôîíå ïîâûøåíèÿ öåí áîëüøèíñòâà âûïóñêîâ, ïðè ýòîì â äîëãîñðî÷íîì
ñåêòîðå ðîñò ñîñòàâèë â ïðåäåëàõ 0,1-0,2 ï.ï. Îäíàêî öåíû íàèáîëåå
àêòèâíî òîðãóåìûõ áóìàã âî âòîðíèê ñíèçèëèñü. Íà 0,04 ï.ï. ñíèçèëàñü
öåíà ñàìîãî äîëãîñðî÷íîãî âûïóñêà ÎÔÇ-ÀÄ 46014 (ñòàâøåãî
èñêëþ÷åíèåì â ñâîåì ñåêòîðå) ïðè îáîðîòå îêîëî 97,4 ìëí. ðóáëåé.
Êðîìå òîãî, íà 0,21 ï.ï. ñíèçèëàñü öåíà âûïóñêà 26003 ñ ïîãàøåíèåì â
ìàðòå 2005 ãîäà ïðè îáîðîòå áîëåå 105,9 ìëí. ðóáëåé.   Êðîìå òîãî,
áûëî ñîâåðøåíî 2 ñäåëêè ñ ÎÁÐ íà îáùóþ ñóììó 50,6 ìëí. ðóáëåé ïðè
ñíèæåíèè öåíû íà 0,07 ï.ï.
Íà âòîðè÷íûõ òîðãàõ ìóíèöèïàëüíûìè îáëèãàöèÿìè íà ÌÌÂÁ îáúåì
ñäåëîê âûðîñ ïî ñðàâíåíèþ ñ ïðåäûäóùèì äíåì è ñîñòàâèë îêîëî 245,5
ìëí. ðóáëåé (â ÐÏÑ îáîðîò ñîñòàâèë îêîëî 1,174 ìëðä. ðóáëåé) íà ôîíå
îòñóòñòâèÿ åäèíîé òåíäåíöèè â äâèæåíèè öåí. Ïðè ýòîì, äîëÿ
ïîäåøåâåâøèõ áóìàã ñîñòàâèëà îêîëî 26% îò ñóììàðíîãî îáîðîòà, à
íàèáîëüøèé îáîðîò ñðåäè ïîäåøåâåâøèõ áóìàã ïðèøåëñÿ íà âûïóñê
îáëèãàöèé Íîâîñèáèðñêîé îáëàñòè-1 (17,65 ìëí. ðóáëåé, -0,11 ï.ï.).
Êðîìå òîãî, ïðîäàæè íàáëþäàëèñü ïî îáëèãàöèÿì ßêóòèè-5 (11,66 ìëí.
ðóá., -0,23 ï.ï.), Òîìñê. Îáëàñòè-2 (7,163 ìëí. ðóá., -0,07 ï.ï.). Ñðåäè
ïîäîðîæàâøèõ áóìàã (â ñðåäíåì íå áîëåå 0,4 ï.ï.) ìîæíî îòìåòèòü
âûñîêèå îáîðîòû ïî îáëèãàöèÿì Ìîñêâà-40 (112,62 ìëí., +0,04 ï.ï.),
ßðîñëàâñêîé îáëàñòè (16,94 ìëí. ðóá.,  +0,03 ï.ï.), Ìîñêâà-39 (16,677
ìëí. ðóá., +0,16 ï.ï.). Äîõîäíîñòü ïî îáëèãàöèÿì Êîìè, ðàçìåùåííûì â
ñðåäó, ñíèçèëàñü äî 11,26% ãîäîâûõ ñ 11,5% íà àóêöèîíå.
Íà ðûíêå êîðïîðàòèâíûõ îáëèãàöèé îáúåì ñäåëîê âûðîñ îòíîñèòåëüíî
ïðåäûäóùåãî òîðãîâîãî äíÿ è ñîñòàâèë îêîëî 309,7 ìëí. ðóáëåé (â ÐÏÑ
îáîðîò ñîñòàâèë îêîëî 1,898 ìëðä. ðóáëåé) íà ôîíå îòñóòñòâèÿ åäèíîé
òåíäåíöèè â äâèæåíèè öåí. 
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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 24 íîÿáðÿ 2004 ã.

Êàëåíäàðü 

24.12.2004 Àìòåëøèíïðîì,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-56.844 ìëí.ðóá.
24.12.2004 Êîìè,24005 Âûïëàòà êóïîíà Ñóììà âûïëàò - 19.945 ìëí.ðóá.
25.12.2004 Ðîòîð,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-30.12.2004
26.12.2004 ÑÌÀÐÒÑ,2 Âûïëàòà êóïîíà Ñóììà âûïëàò-34.469 ìëí.ðóá.
27.12.2004 ÐÎÑÈÍÒÅÐ,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-05.01.2005
27.12.2004 Ìîñêâà,25028 Âûïëàòà êóïîíà Ñóììà âûïëàò - 112.2 ìëí.ðóá.
27.12.2004 Ìîñêâà,25029 Âûïëàòà êóïîíà Ñóììà âûïëàò - 250.7 ìëí.ðóá.
27.12.2004 Ìîñêâà,26038 Âûïëàòà êóïîíà Ñóììà âûïëàò - 250.7 ìëí.ðóá.
28.12.2004 ÂÁÐÐ,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-07.01.2005
28.12.2004 Äæåé-Ýô-Ñè ,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-06.01.2005
28.12.2004 ÑÓ-155 Êàïèòàë,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-45.962 ìëí.ðóá.
28.12.2004 Ñèáèðüòåëåêîì,4 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-06.01.2005
28.12.2004 Ñàëüìîí Èíò.,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-06.01.2005
29.12.2004 Êðåìíèé,1â1ò Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-10.01.2005
29.12.2004 Ñåâåðî-Çàï.Òåëåêîì,2 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-05.01.2005
29.12.2004 ÌàèðÈíâåñò,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-04.01.2005

Äàòà                                                     Ñîáûòèå                                                          Ñóáúåêò                                                                        Êîììåíòàðèé

Èíôëÿöèÿ â Ðîññèè çà 3 íåäåëè íîÿáðÿ ñîñòàâèëà 0.6%. Îá ýòîì
íà ïðåññ-êîíôåðåíöèè ñîîáùèë ïåðâûé çàìïðåäñåäàòåëÿ Áàíêà
Ðîññèè Àëåêñåé Óëþêàåâ. Ïî åãî ñëîâàì, óêðåïëåíèå ðåàëüíîãî
ýôôåêòèâíîãî êóðñà ðóáëÿ èç ðàñ÷åòà íîÿáðü 2004 ã. ê äåêàáðþ 2003 ã.
ñîñòàâèëî 4.8%. Â 2005 ã, ïî ïðîãíîçà ÖÁ, èíôëÿöèÿ ñîñòàâèò 7.5-
8.5%. Â êîíöå òåêóùåãî ãîäà èíôëÿöèÿ ìîæåò ñîñòàâèòü îêîëî 11,5%,
ñ÷èòàåò Óëþêàåâ. Ïðèâûøåíèå çàïëàíèðîâàííîãî óðîâíÿ èíôëÿöèè â
2004 ãîäó îáóñëîâëåíî òàêèì ôàêòîðîì, êàê âûñîêèå öåíû íà áåíçèí,
ìÿñî è çåðíî.  "Ìû óâåðåíû, ÷òî ýòî ñòå÷åíèå íåêîòîðûõ
îáñòîÿòåëüñòâ, êîòîðûå íå ñâÿçàíû ñ ôóíäàìåíòàëüíûìè
îñíîâàíèÿìè è íå áóäóò èìåòü äîëãîñðî÷íûé õàðàêòåð", - ñêàçàë
Óëþêàåâ.

Ìåæäóíàðîäíîå ðåéòèíãîâîå àãåíòñòâî Fitch Ratings ïîâûñèëî
äîëãîñðî÷íûå ðåéòèíãè Ìîñêâû ïî îáÿçàòåëüñòâàì â
èíîñòðàííîé è ìåñòíîé âàëþòå äî èíâåñòèöèîííîãî óðîâíÿ
"ÂÂÂ-" ñ "ÂÂ+". Êðàòêîñðî÷íûé ðåéòèíã áûë ïîâûøåí äî "F3" ñ "Â",
ïðîãíîç ïî ðåéòèíãàì òåïåðü - ñòàáèëüíûé. Ðåéòèíãè ïî íîòàì ó÷àñòèÿ
â êðåäèòå (LPN) Ìîñêâû íà ñóììó 400 ìëí. åâðî ñ ïîãàøåíèåì â 2006
ãîäó è íà ñóììó 374 ìëí. åâðî ñ ïîãàøåíèåì â 2011 ãîäó òàêæå áûëè
ïîâûøåíû äî "ÂÂÂ-" ñ "ÂÂ+". 

Áàíê "Ðóññêèé ñòàíäàðò" ïëàíèðóåò äîïîëíèòåëüíî
ðàçìåñòèòü òðåõëåòíèå åâðîîáëèãàöèè íà $150 ìëí. Ëèä-
ìåíåäæåðîì âûïóñêà áûëà íàçíà÷åíà Citigroup Inc.

Ðåñïóáëèêà Êîìè ðàçìåñòèëà íà ÌÌÂÁ  9-ëåòíèå  îáëèãàöèè
ñåðèè  RU35007KOM  íà  1  ìëðä.  ðóáëåé  ñ äîõîäíîñòüþ   ê
ïîãàøåíèþ  11,5%  ãîäîâûõ. Â ñèíäèêàò àíäåððàéòåðîâ   âûïóñêà
âõîäÿò   Âýá-èíâåñò   áàíê, Ïðîìûøëåííî-ñòðîèòåëüíûé   áàíê,
Ñáåðáàíê Ðîññèè è Óõòàáàíê. Ïðåäåëüíûé  ðàçìåð  âíóòðåííåãî
ãîñäîëãà Êîìè íà 1 ÿíâàðÿ 2005 ãîäà óñòàíîâëåí  â  ñóììå 3,96 ìëðä.
ðóáëåé. Ðàñõîäû íà îáñëóæèâàíèå ãîñäîëãà ðåãèîíà â 2004 ãîäó
ïðåäóñìîòðåíû â ðàçìåðå 307 ìëí. ðóáëåé.

Ñòàâêà  ïåðâîãî  êóïîíà  ïî îáëèãàöèÿì  ñåðèè 02  íåôòÿíîé
êîìïàíèè "ËÓÊÎÉË" â õîäå êîíêóðñà íà ÌÌÂÁ îïðåäåëåíà  â
ðàçìåðå  7,25% ãîäîâûõ. Äîõîäíîñòü  ê  ïîãàøåíèþ  è  îôåðòå
ñîñòàâëÿåò 7,38%. Âûïóñê öåííûõ áóìàã  ðàçìåùåí ïîëíîñòüþ. Â õîäå
àóêöèîíà áûëî ïîäàíî 123 çàÿâêè íà îáùóþ  ñóììó  11,3 ìëðä. ðóáëåé,
óäîâëåòâîðåíî 55 çàÿâîê, 40% âûïóñêà âûêóïèëè íåðåçèäåíòû,
äîáàâèëè â ÈÃ. Îðãàíèçàòîðàìè  è  âåäóùèìè ìåíåäæåðàìè
ïîäãîòîâêè è ðàçìåùåíèþ   îáëèãàöèé  íàçíà÷åíû  èíâåñòèöèîííàÿ
êîìïàíèÿ  "ÊàïèòàëÚ", èíâåñòèöèîííàÿ   ãðóïïà   "Ðåíåññàíñ   Êàïèòàë"
è  êîìïàíèÿ  "Àëüïèíýêñ Àâñòðèÿ".

ÀÎ "Ïèâîâàðåííàÿ êîìïàíèÿ "Áàëòèêà"  âûïëàòèëî 3,07 ìëí.
ðóáëåé â ñ÷åò ïîãàøåíèÿ ïåðâîãî êóïîíà îáëèãàöèé 1-é ñåðèè.
Ñòàâêà  ïåðâîãî  êóïîíà  áûëà  óñòàíîâëåíà  íà  óðîâíå  4% ãîäîâûõ,
âûïëàòà íà 1 áóìàãó íîìèíàëîì 1 òûñ. ðóáëåé ñîñòàâèëà 3,07 ðóáëÿ.
"Ðàéôôàéçåíáàíê Àâñòðèÿ" 26 îêòÿáðÿ 2004 ãîäà ïîëíîñòüþ  âûêóïèë
ïî çàêðûòîé ïîäïèñêå îáëèãàöèîííûé çàåì "Áàëòèêè" 1-é ñåðèè íà  1
ìëðä.  ðóáëåé.  Áàíê îðãàíèçóåò âòîðè÷íîå ðàçìåùåíèå öåííûõ áóìàã
ïî îòêðûòîé ïîäïèñêå 23 íîÿáðÿ òåêóùåãî ãîäà íà ÌÌÂÁ. Ñòàâêà
âòîðîãî  êóïîíà  îáëèãàöèé  "Áàëòèêè"  áûëà  óñòàíîâëåíà íà óðîâíå
8,75%  ãîäîâûõ,  ñòàâêè  òðåòüåãî-ñåäüìîãî  êóïîíîâ  ïðèðàâíåíû ê
ñòàâêå âòîðîãî êóïîíà. Âñåãî îáëèãàöèè èìåþò ñåìü êóïîíîâ.

Íà 2 äåêàáðÿ çàïëàíèðîâàíî ðàçìåùåíèå îáëèãàöèé 1 ñåðèè ÎÀÎ
"Íîâàòýê". Îáùèé îáúåì âûïóñêà - 1 ìëðä. ðóáëåé. Ãîñóäàðñòâåííûé
ðåãèñòðàöèîííûé íîìåð - 4-01-00268-E îò 29.06.2004 ãîäà. Ñòàâêà 1
êóïîíà îïðåäåëèòñÿ íà ÌÌÂÁ â õîäå àóêöèîíà, ïîñëåäóþùèå êóïîíû
ðàâíû 1 êóïîíó. Ñðîê îáðàùåíèÿ - 2 ãîäà. Îðãàíèçàòîð -
Èíâåñòèöèîííûé áàíê ÒÐÀÑÒ.

Ìýðèÿ Íîâîñèáèðñêà 7 äåêàáðÿ ïðèñòóïèò  ê  ðàçìåùåíèþ
îáëèãàöèé  âòîðîãî òðàíøà íà 1,5 ìëðä. ðóáëåé. Ïðåäïîëàãàåòñÿ,
÷òî ñðîê îáðàùåíèÿ áóìàã ñîñòàâèò äâà ãîäà, ñ ïåðèîäè÷íîñòüþ
êóïîííûõ   âûïëàò  ðàç  â  êâàðòàë.  Ïî  çàéìó  áóäóò óñòàíîâëåíû
ôèêñèðîâàííûå ñòàâêè êóïîííîãî äîõîäà. Ãåíåðàëüíûì  àãåíòîì  ïî
ðàçìåùåíèþ  è îáñëóæèâàíèþ îáëèãàöèîííîãî çàéìà âûáðàí  Ðîñáàíê.

22 íîÿáðÿ 2004 ãîäà ÎÎÎ "Ðóññêèé àëþìèíèé ôèíàíñû"
âûïëàòèëî êóïîííûé äîõîä ïî òðåòüåìó êóïîíó îáëèãàöèé
ñåðèè ÐÀ02. Êóïîííûé äîõîä ïî òðåòüåìó êóïîíó ñîñòàâèë 48.39
ðóáëåé íà îäíó îáëèãàöèþ íîìèíàëüíîé ñòîèìîñòüþ 1,000 ðóáëåé.
Îáùàÿ ñóììà âûïëà÷åííîãî äîõîäà ñîñòàâèëà 241 950 000 ðóáëåé.
Ïëàòåæíûì àãåíòîì ÿâëÿåòñÿ ÇÀÎ ÊÁ "Ñèòèáàíê".

ÇÀÎ  "Ñðåäíåâîëæñêàÿ ìåæðåãèîíàëüíàÿ  àññîöèàöèÿ
ðàäèîòåëåêîììóíèêàöèîííûõ ñèñòåì" 22 íîÿáðÿ âûïëàòèëî
26,197  ìëí.  ðóáëåé â ñ÷åò ïîãàøåíèÿ ÷åòâåðòîãî êóïîíà
òðåõëåòíèõ   îáëèãàöèé  ïåðâîé  ñåðèè. Âûïëàòà íà îäíó
îáëèãàöèþ íîìèíàëîì 1000 ðóáëåé ñîñòàâèëà 95.26 ðóáëåé èç ðàñ÷åòà
ïðîöåíòíîé ñòàâêè 19% ãîäîâûõ çà 183 äíÿ. Ôóíêöèè ïëàòåæíîãî
àãåíòà èñïîëíÿåò Ìåæäóíàðîäíûé ìîñêîâñêèé áàíê.

22 íîÿáðÿ 2004 ãîäà Êîìèòåò ãîñóäàðñòâåííûõ çàèìñòâîâàíèé
ãîðîäà Ìîñêâû îñóùåñòâèë âûïëàòó êóïîííîãî äîõîäà â ñóììå
126.05 ìëí. ðóáëåé çà ïÿòûé êóïîííûé ïåðèîä ïî òðèäöàòü ïåðâîìó
âûïóñêó îáëèãàöèé Ãîðîäñêîãî îáëèãàöèîííîãî (âíóòðåííåãî) çàéìà
Ìîñêâû.

Íîâîñòè äîëãîâîãî ðûíêà

2

Ïðè ýòîì äîëÿ ïîäåøåâåâøèõ áóìàã â ñóììàðíîì îáîðîòå ñîñòàâèëà
îêîëî 52%, èç êîòîðûõ íàèáîëüøèå îáîðîòû ïðîøëè ïî îáëèãàöèÿì
ÌÃÒÑ-4 (62,225 ìëí. ðóá., -0,49 ï.ï.), ÐóñÀâòîÔèíàíñ -2 (24,3 ìëí. ðóá.,
-0,14 ï.ï.). Ñðåäè ïîäîðîæàâøèõ áóìàã âûñîêàÿ àêòèâíîñòü
íàáëþäàëàñü ïî îáëèãàöèÿì ÓÐÑÈ-6 (22,1 ìëí. ðóáëåé, +0,14 ï.ï.).
Êðîìå òîãî, 37,42 ìëí. ðóá. ñîñòàâèë îáîðîò ïî îáëèãàöèÿì Áàëòèêè,

öåíà êîòîðûõ íå èçìåíèëàñü. 
Îòñóòñòâèå åäèíîãî äâèæåíèÿ öåí ÷àñòè ìóíèöèïàëüíûõ è
êîðïîðàòèâíûõ îáëèãàöèé, íàáëþäàåìîå âî âòîðíèê, î÷åâèäíî, ñòàëî
ðåçóëüòàòîì ïîäãîòîâêè è ó÷àñòèÿ èíâåñòîðîâ â êðóïíûõ ïåðâè÷íûõ
ðàçìåùåíèÿõ, ïðîøåäøèõ áåç íåîæèäàííîñòåé è ðåçóëüòàòû êîòîðûõ
ìîæíî ïîñìîòðåòü â ðàçäåëå "Íîâîñòè". 

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 24 íîÿáðÿ 2004 ã.

Èíäåêñû äîëãîâîãî ðûíêà ÈÊ “ÐÅÃÈÎÍ”

Èíäåêñû âîçâðàòà íà èíâåñòèöèè

Îáùèé 137.16   0.00 0.31 1.17 5.06 6.87 16.54 12.64 175 364   
1-ûé Ýøåëîí 136.41   0.03 0.25 0.79 4.69 6.82 14.06 9.20 31 556   
2-îé Ýøåëîí 136.39   0.01 0.30 1.17 5.00 6.52 16.72 12.84 96 448   
3-èé Ýøåëîí 136.26   -0.04 0.37 1.42 5.41 7.51 17.84 14.63 47 360   

Áàíêè è ÔÊ 132.15   0.04 0.28 1.11 4.33 6.22 13.68 10.58 28 275   
Òåëåêîìû 138.75   0.04 0.32 1.14 5.81 6.20 19.08 13.57 29 353   
Íåôòü è Ãàç 135.55   0.05 0.20 0.89 5.55 7.49 14.93 10.51 22 156   
Ìåòàëëóðãèÿ 131.88   -0.06 0.32 0.82 4.88 6.32 16.83 12.49 20 750   
Ìàøèíîñòðîåíèå 135.32   -0.12 0.31 1.47 4.50 6.05 15.39 12.45 13 950   
Ë¸ãêàÿ è Ïèùåâàÿ 133.12   -0.20 0.48 1.43 5.17 7.95 18.48 15.41 14 980   
Õèìèÿ è Íåôòåõèìèÿ 138.67   0.02 0.19 1.20 4.41 4.13 14.86 12.07 8 950   
Ýíåðãåòèêà 136.41   0.01 0.37 1.25 5.49 5.75 16.64 12.20 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 163.21   0.03 0.39 0.78 5.04 6.83 17.07 12.59 108 560   
Ìîñêâà 155.49   0.01 0.28 0.50 4.34 5.89 14.30 9.34 59 000   
êðîìå Ìîñêâû 178.19   0.04 0.51 1.12 5.93 7.94 20.57 16.96 49 560   

ÎÔÇ 2 452.94   0.07 0.38 1.22 3.67 5.26 11.61 9.90 496 431   

Êîðïîðàòèâíûå è áàíêîâñêèå îáëèãàöèè

Îáùèé 106.56   -0.03 0.09 0.12 2.01 0.30 2.59 0.37 268 990   
1-ûé Ýøåëîí 109.06   -0.00 0.05 -0.13 2.07 1.45 2.05 -1.11 7 660   
2-îé Ýøåëîí 105.59   -0.02 0.09 0.16 2.04 -0.14 2.84 0.57 169 465   
3-èé Ýøåëîí 102.40   -0.08 0.11 0.22 1.89 0.29 2.29 0.87 91 865   

Áàíêè è ÔÊ 103.43   0.01 0.09 0.22 1.68 0.78 1.01 -0.43 14 780   
Òåëåêîìû 108.60   0.01 0.09 0.06 2.66 -0.83 4.33 0.64 94 119   
Íåôòü è Ãàç 108.54   0.02 -0.01 -0.05 2.82 1.87 2.83 -0.01 2 771   
Ìåòàëëóðãèÿ 104.22   -0.09 0.12 -0.12 2.16 0.68 4.68 1.82 40 038   
Ìàøèíîñòðîåíèå 103.40   -0.16 0.07 0.34 1.20 -0.63 0.92 -0.29 25 495   
Ë¸ãêàÿ è Ïèùåâàÿ 100.82   -0.24 0.22 0.20 1.61 0.64 3.13 1.83 58 552   
Õèìèÿ è Íåôòåõèìèÿ 104.18   -0.02 -0.06 -0.00 0.92 -1.71 -0.37 -1.48 19 265   
Ýíåðãåòèêà 105.53   -0.03 0.12 0.13 2.31 -0.82 2.21 -0.40 6 102   

Ìóíèöèïàëüíûå îáëèãàöèè

Îáùèé 111.41   -0.00 0.19 -0.16 2.33 1.23 4.82 1.94 245 498   
Ìîñêâà 107.70   -0.02 0.09 -0.40 1.72 0.51 2.72 -0.67 160 854   
êðîìå Ìîñêâû 117.42   0.01 0.30 0.14 3.10 2.08 7.45 5.48 84 644   

Ôåäåðàëüíûå îáëèãàöèè
ÎÔÇ 421.76   0.04 0.20 0.54 1.76 1.23 2.29 1.83 318 845   



1 ìåñ. 13.54 0.57 -3.56 -2.40

3 ìåñ. 10.63 0.06 -0.66 -0.22

6 ìåñ. 12.65 0.86 1.55 0.97

12 ìåñ. 9.63 0.04 -0.17 0.00

> 14 ìåñ. 9.82 0.01 -0.06 -0.05

Îáúåì â îáðàùåíèè âûïóñêîâ,
âõîäÿùèõ â èíäåêñû, ìëí. ðóá. 177 125
Îáîðîò áèðæåâûõ òîðãîâ, òûñ. ðóá. 309 716

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

3.22

9.40
42.16

17.47

27.75

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

Âðåìåííàÿ ñòðóêòóðà èíäåêñîâ, %

13.05

8.27

9.95

52.68

16.04

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

Còðóêòóðà îáîðîòà âòîðè÷íîãî ðûíêà, %

Áàíêè è ÔÊ 8.19 0.24 -0.47 -0.23 277

Òåëåêîìû 9.25 -0.18 -0.11 -0.30 530

Íåôòü è Ãàç 7.35 -0.02 0.00 -0.08 608

Ìåòàëëóðãèÿ 8.63 0.14 -0.35 -0.60 260

Ìàøèíîñòðîåíèå 11.74 0.13 -0.03 0.28 343

Ëåãêàÿ è ïèùåâàÿ 12.67 -0.23 -0.60 -1.67 354

Õèìèÿ è Íåôòåõèìèÿ 11.51 0.17 0.44 1.57 257

Ýíåðãåòèêà 9.64 0.07 -0.43 -0.15 429

Èòîãî: 0.00 -9.24 -9.49 -9.50 397

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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Èíäåêñû äîõîäíîñòè êîðïîðàòèâíûõ îáëèãàöèé

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 24 íîÿáðÿ 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 6.37 -0.01 -0.11 -0.14
2-îé Ýøåëîí 10.45 0.06 -0.36 0.35
3-èé Ýøåëîí 14.96 0.04 -0.07 -0.14



Àáñîëþò Áàíê 1 97.00 100.00 - -   0.962 514 11.42 * 150 11.41
ÀâòîÂÀÇ 2 100.01 100.10 100.08 -0.01 2.998 1359 11.07 * 269 11.07 1 632
ÀÈÆÊ 1 105.00 106.50 107.30 0.60 5.270 1469 9.00 3 219
ÀÈÆÊ 2 106.40 106.75 106.75 0.12 3.436 1896 9.54 2 242 31 950
ÀÊ "Ñàìàðà" 1 100.66 101.00 101.00 0.20 3.288 835 14.69 107 12.07 273
ÀÊ ÀËÐÎÑÀ 19 108.80 108.95 - -   1.359 334 5.88
Àêðîí 1 101.40 101.75 101.50 -   0.774 343 12.26 * 5 583
Àëòàéýíåðãî 1 102.35 102.90 - -   0.937 255 14.27
ÀËÜÔÀÔÈÍÀÍÑ 1 99.93 100.19 - -   4.068 927 9.11 * 17 4.74
ÀËÜÔÀÔÈÍÀÍÑ 2 97.89 98.99 - -   0.973 1954 7.78 * 134 10.16 6 102
Àìòåëøèíïðîì 1 107.70 108.00 107.50 -0.37 7.860 395 11.73 538 2 582
ÀÏÊ "ÎÃÎ" 1 98.15 98.29 98.26 0.13 1.261 880 15.45 * 150 18.27 442
ÀÏÊ PROâèàíò 1 94.51 95.49 94.51 -8.28 2.585 835 16.57 3
ÀÖÁÊ-Èíâåñò 1 100.45 100.75 100.45 0.01 3.072 653 15.48 * 110 14.06 723
Áàëòèêà 1 99.98 100.03 100.00 100.00 -   1092 8.94 * 37 419 1 055 778
Áàíê Çåíèò 1 99.55 99.85 - -   1.476 851 8.95 * 121 9.02 15 047
Áàíê Ðóññêèé Ñòàíäàðò 2 106.70 106.95 - -   6.154 568 9.35
Áàíê Ðóññêèé Ñòàíäàðò 3 103.50 - -   3.172 1002 11.65 * 282 8.23
Áàøèíôîðìñâÿçü 9 103.50 103.85 103.55 -2.38 1.189 334 10.06 10
Áàøêèðýíåðãî 1 107.60 108.16 107.60 -0.10 4.000 292 10.06 323
Áàøêèðýíåðãî 2 99.90 100.40 100.10 -0.40 2.607 821 10.90 * 275 10.78 3 604
Âèìì-Áèëëü-Äàíí 1 95.50 97.08 - -   0.976 504 11.09 *
ÂÈÍÀÏ-ÈÍÂÅÑÒ 1 99.90 100.50 - -   4.108 630 14.30 266 15.69
ÂÌÇ 1 104.50 105.50 - -   3.411 281 7.61
Âîëãà 1 96.95 97.40 97.05 0.05 2.301 840 13.97 294 19.29 2 766
ÂîëãàÒåëåêîì 1 106.50 107.00 - -   0.082 455 8.51
Âîëæñêèé àáðàç. ç-ä 1 97.60 99.95 98.78 -   2.040 842 11.88 * 121 14.51 2
ÂÒÁ 3 108.96 109.05 - -   3.575 456 6.50 32 689
ÂÒÁ 4 100.30 100.59 100.42 -0.07 0.907 1577 5.39 * 121 4.11 7 029 28 126
Âûìïåëêîì Ôèíàíñ ÐÀ02 103.10 0.10 0.190 539 7.79 2 547
Ãàçïðîì 2 108.00 108.85 - -   0.625 345 5.55
Ãàçïðîì 3 102.05 102.20 102.20 0.03 2.533 786 7.11 512 244 552
ÃÎÒÝÊ 1 99.50 100.00 99.50 -0.15 6.536 560 15.10 * 196 15.75 2 812
Ãðóïïà "ÎÑÒ" 2 100.78 100.98 100.84 -0.14 4.833 238 12.94 56 17.01 6 467
ÃÒ-ÒÝÖ Ýíåðãî 2 99.88 99.89 99.86 -0.04 5.393 576 13.01 30 13.92 2 057
Äàëüñâÿçü 1 104.85 105.50 105.49 -0.01 0.247 722 11.18 358 9.23 992 10 522
Äæåé-Ýô-Ñè 1 100.35 100.65 100.52 -0.08 1.800 317 14.02 * 5 008 11 783
Ç-ä "Ìèêðîí" 2 100.30 100.50 100.43 -0.07 5.590 44 10.80 2 011 5 023
Èæìàø-Àâòî 1 95.45 95.95 95.95 -0.05 2.363 841 15.14 * 295 18.84 10
Èëèì Ïàëï Ôèíàíñ 1 100.35 101.50 101.43 0.04 2.500 480 14.43 120 10.45 14 335
Èíâåñòòîðãáàíê 1 99.00 99.60 - -   2.071 310 14.98 *
ÈÍÏÐÎÌ 1 96.00 97.00 98.00 1.50 1.187 878 15.07 * 153 18.46 15
ÈÍÒÅÊÎ 1 100.50 100.70 100.50 -0.20 2.880 814 10.96 86 16.75 1 341
ÈÐÊÓÒ 1 99.20 99.45 - -   1.271 124 9.55
ÈÐÊÓÒ 2 105.37 105.50 105.63 -1.37 0.877 344 9.82 5 283 31 679
ÊÀÌÀÇ-ÔÈÍÀÍÑ 1 101.00 101.25 101.15 0.14 0.404 718 11.96 * 353 11.31 506 5 055
ÊÁ "ÌÈÀ" 1 99.00 100.20 - -   0.600 2858 10.32 *
ÊÌÁ Áàíê 1 114.20 - -   1.356 331 -0.59
Êðàñíûé Âîñòîê-Èíâåñò 1 99.90 99.95 100.00 0.27 2.836 824 11.81 93 11.18 5 682 4 998
Êðàñíûé Îêòÿáðü 1 101.30 99.95 -1.55 1.534 143 14.86 1
Êðèîãåíìàø 1 99.85 100.05 100.00 0.01 0.185 177 14.19 * 7 169 11 418
Êðèñòàë Ôèíàíñ 1 97.15 97.32 97.39 0.06 3.386 807 13.83 261 14.52 5 434 2 921
Êóéáûøåâàçîò-èíâåñò 1 100.10 - -   2.236 569 * 114
Ëåíýíåðãî 1 97.00 99.99 - -   0.927 877 10.51
ËÌÇ "Ñâîáîäíûé Ñîêîë" 1 100.12 100.26 100.25 -   3.668 16 11.68 8 150
ËÎÌÎ 2 100.00 100.30 100.21 -0.08 5.593 595 15.74 * 237 15.48 232
ÌàèðÈíâåñò 1 97.70 98.00 98.00 -0.05 1.651 861 13.98 * 140 19.00 54
Ìàñòåð-Áàíê 1 99.90 100.20 - -   2.953 196 14.30 14 8.52
ÌÃÒÑ À3 101.67 102.85 102.48 0.98 4.890 77 4.89 70 12 810
ÌÃÒÑ À4 101.00 102.00 102.01 -0.49 0.740 1611 9.65 * 520 8.64 62 225
ÌåãàÔîí 2 99.75 100.20 - -   1.042 869 9.39
Ìåãàôîí Ôèíàíñ 1 103.50 104.00 - -   5.262 561 8.85
ÌÅ×ÅË ÒÄ 1 101.10 101.20 101.11 -0.29 5.086 1662 11.75 * 570 11.25 2 477
ÌèÃ-Ôèíàíñ 1 93.05 98.50 - -   7.321 1653 17.16 * 386 18.38
Ìèêîÿí. ìÿñîêîìáèíàò 1 101.50 102.00 - -   2.622 664 13.63 * 116 7.84
ÌÊØÂ 1 90.30 99.45 - -   1.019 887 15.09
ÌÌÁ 1 99.00 100.00 - -   2.228 812 8.46
ÌÌÊ 17 100.10 100.50 - -   0.748 146 5.84 158 303
ÍÀÊ "Àçîò" 1 100.15 100.35 100.21 -0.08 7.959 16 11.75 2 911
ÍÈÄÀÍ-ÔÓÄÑ 1 102.10 102.25 102.00 -0.15 7.778 743 16.43 * 200 13.50 3 158
Íèæíåêàìñêíåôòåõèì 2 103.00 103.25 - -   0.044 182 9.18
ÍÈÊÎÑÕÈÌ-ÈÍÂÅÑÒ 1 99.56 99.59 99.59 -0.01 7.514 751 15.40 23 22.18 9 223
Íîâûå ×åðåìóøêè 1 100.90 100.66 -0.05 0.641 169 16.36 64
ÍÎÌÎÑ-Áàíê 6 96.30 97.05 97.08 0.43 2.637 996 11.61 1 966

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

5Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

Îñíîâíûå èíäèêàòîðû êîðïîðàòèâíûõ îáëèãàöèé

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 24 íîÿáðÿ 2004 ã.

Ïðîäîëæåíèå òàáëèöû ñì. íà ñëåäóþùåé ñòðàíèöå



Íîðòãàç-Ôèíàíñ 1 102.30 102.40 102.35 0.09 0.570 351 13.74 2 259
Íýôèñ Êîñìåòèêñ 1 98.80 99.50 - -   1.085 880 12.61 *
ÎÀÎ "Ìå÷åë" 1 100.37 100.50 100.39 -0.20 3.774 434 12.26 * 70 9.86 1 557 32 283
ÎÌÇ 4 101.55 102.60 104.39 1.56 2.921 1556 11.99 * 282 7.15 7 621
Îòå÷Ëåêàðñòâà - Ôñ 1 100.00 - -   1.221 513 13.93 * 2 010
Ïàðèæñêàÿ êîììóíà 1 104.43 105.50 105.20 0.38 5.458 192 14.28 189
Ïàðíàñ-Ì 1 99.92 99.95 99.94 -   2.410 477 13.42 * 113 13.56 1 707
ÏÈÊ 4 98.75 100.20 99.00 -0.50 1.850 218 16.96 743
ÏÈÒ Èíâåñòìåíòñ 1 100.40 101.30 101.28 0.26 2.515 674 12.58 128 12.86 329
Ïîëèìåòàëë 1 104.25 106.00 104.90 -0.05 3.107 483 13.68 119 2.75 5
Ïðàéìåðè Äîí 1 100.50 - -   0.407 717 13.35 353 14.12
Ïðîáèçíåñáàíê 3 99.21 99.48 99.50 0.20 0.386 172 16.10 219
Ïðîáèçíåñáàíê 4 99.10 99.50 - -   2.682 381 13.49 107 15.64
Ïðîìýêñèìáàíê 1 50.00 - -   3.395 658 82.97 *
ÏÝÔ Ñîþç 1 100.80 101.00 100.98 0.28 2.060 1050 16.14 * 317 15.23 5 064
Ðàçãóëÿé-Öåíòð 1 96.11 96.80 96.15 0.06 7.540 559 18.50 193 24.50 29
ÐÀÎ ÅÝÑ Ðîññèè Ð2 107.70 108.00 108.00 -   1.356 332 5.91 119
Ðîñáàíê 1 99.01 99.35 - -   2.769 1545 10.35 * 83 7.64
ÐÎÑÈÍÒÅÐ 1 103.80 104.30 - -   3.995 374 13.60
ÐÎÑÈÍÒÅÐ 2 100.00 - -   1.578 1317 12.55 134 12.52 39 654
Ðîñïå÷àòü 1 101.30 101.80 - -   8.495 751 13.10
ÐÑ - Ôèíàíñ 1 106.50 107.40 106.89 -0.11 5.889 254 9.96 2 514
ÐóñÀâòî Ôèíàíñ 1 100.40 100.45 100.40 -2.00 0.164 545 14.54 1 10 040
ÐÓÑÀË Ôèíàíñû 1 100.00 101.00 101.00 -   1.973 293 8.84 405
ÐÓÑÀË Ôèíàíñû 2 100.32 100.35 100.35 -0.13 0.079 908 8.35 178 8.85 24 307 10 032
ÐóñËÀÄ 1 100.05 - -   3.025 111
Ðóññêèé òåêñòèëü 1 102.82 103.15 102.75 -0.50 3.605 658 17.63 1 564
Ñàëàâàòíåôòåîðãñèíòåç 1 106.00 106.40 - -   4.427 447 8.91
ÑÀÍ Èíòåðáðþ Ôèíàíñ 1 107.00 107.30 107.30 0.25 3.490 630 8.53 425
ÑÀÒÓÐÍ Èíâåñò 1 101.05 101.90 - -   4.822 620 14.60 72 5.97
Ñâåðäëîâýíåðãî 1 97.00 - -   2.584 828 13.47 * 285 16.27
Ñåâåðî-Çàï.Òåëåêîì 2 103.75 103.97 - -   1.736 1044 11.77 * 316 8.66 6 338
Ñåâåðñòàëü 1 102.50 - -   3.873 947 8.84 * 229 5.71
Ñåâåðñòàëü-àâòî 1 103.00 - -   3.606 1885 10.75 * 793 9.91
ÑÇËÊ 1 100.29 100.20 -   5.025 597 14.31 * 233 14.05 5
Ñèáèðüòåëåêîì 3 107.15 107.80 - -   5.164 598 9.45
Ñèáèðüòåëåêîì 4 105.90 107.50 - -   4.726 954 9.41 21 380
ÑËÀÂÈÍÂÅÑÒÁÀÍÊ 1 99.00 99.25 - -   0.922 512 10.75 * 155 11.65
ÑÌÀÐÒÑ 1 103.00 106.00 - -   0.148 362 11.75
ÑÌÀÐÒÑ 2 99.90 101.70 101.68 0.98 5.651 945 13.37 * 215 10.97 3
Ñîþçîáùåìàøáàíê 1 37.55 51.00 - -   5.178 414 115.12 * 53 627.38
ÑÓ-155 Êàïèòàë 1 96.50 97.25 97.27 -0.03 1.886 857 14.35 * 127 22.20 19
ÑÓÝÊ 2 99.55 100.34 - -   0.158 814 11.82 * 86 10.00
Òàòíåôòü 3 104.80 105.30 - -   4.767 585 8.56
Òàòòåëåêîì 3 100.60 101.00 - -   0.243 894 12.77 * 174 10.91
Òàòôîíäáàíê 2 99.50 99.45 0.37 0.977 519 13.10 155 14.45 10
Òâåðñêîé ÂÇ 1 103.00 103.80 103.10 -0.90 1.760 686 13.07 * 321 11.06 1 031
Òèíüêîôô - Èíâåñò 1 103.05 103.69 103.50 0.19 1.460 157 11.78 1 078 3 105
ÒÌÊ 1 101.30 101.85 101.65 -0.10 1.304 696 13.40 * 149 9.67 508
Òðàíñíåôòåïðîäóêò 1 100.20 100.35 100.20 0.08 0.317 533 8.94 1 779
Óðàëñâÿçüèíôîðì 2 106.55 107.20 106.80 -0.50 0.671 256 7.67 641
Óðàëñâÿçüèíôîðì 6 107.88 108.00 108.00 0.15 4.919 602 9.11 22 108
ÔÊ "ÅâðàçÕîëäèíã" 1 103.50 103.85 103.85 0.10 7.027 377 8.79 2 580 10 381
ÕÊ "ÀÌÒÅË" 1 100.55 101.00 100.55 0.10 0.171 1087 12.65 * 364 12.25 1 011 40 172
ÕÊýíäÔ Áàíê 1 101.35 102.00 101.40 -0.03 1.076 1057 10.92 * 329 9.77 3 042
Öåíòðàëüíûé òåëåãðàô 1 104.80 105.05 105.05 0.03 -   637 13.35 1 050
ÖåíòðÒåëåêîì 2 101.70 103.40 - -   1.447 149 7.32
ÖåíòðÒåëåêîì 3 103.50 103.85 103.85 -0.15 2.301 661 10.20 300 9.35 2 062
ÖåíòðÒåëåêîì 4 107.41 107.60 107.44 -0.06 3.705 1732 12.04 723 9.81 4 546 23 661
ÝÔÊÎ 1 102.20 103.40 103.00 -0.20 3.270 651 13.97 * 292 11.73 247
ÞÒÊ 1 105.40 105.70 105.64 0.12 2.653 660 10.99 423
ÞÒÊ 2 99.95 100.05 - -   2.636 806 9.43 * 78 8.78 17 363
ßêóòñêýíåðãî 2 101.80 102.80 - -   3.595 646 13.49 100 5.43 10 185

Èòîãî: 309 716 1 897 943

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

6Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

Îñíîâíûå èíäèêàòîðû êîðïîðàòèâíûõ îáëèãàöèé (ïðîäîëæåíèå)

Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 24 íîÿáðÿ 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:
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"



Âåêñåëüíûé ðûíîê

1 ìåñ. 7.56 0.02 0.14 -0.72

3 ìåñ. 8.70 0.13 0.21 -0.10

6 ìåñ. 9.07 0.00 0.02 -0.17

12 ìåñ. 11.28 0.01 0.06 -0.43

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

ÌÄÌ-Áàíê ôåâ 05 10.00 9.00 0.00 0.00 0.00 0.00
ñåí 05 11.00 10.00 0.00 0.00 0.00 0.00

ÃÓÒÀ-Áàíê íîÿ 04 18.00 10.00 0.00 0.00 0.00 0.00
ÿíâ 05 19.00 10.50 0.00 0.00 0.00 0.00
ìàð 05 20.00 11.00 0.00 0.00 0.00 0.00

ÓðàëÑèá äåê 04 7.20 6.70 0.00 0.00 0.00 0.00
Ðîñáàíê äåê 04 7.30 6.70 0.00 0.00 0.00 0.00

ôåâ 05 8.50 7.80 0.00 0.00 0.00 0.00
èþë 05 9.30 8.60 0.00 0.00 0.00 0.00
íîÿ 05 10.00 9.30 0.00 0.00 0.00 0.00

Ìåæäóí. áàíê ÑÏá äåê 04 11.50 10.50 0.00 0.00 0.00 0.00
Èìïýêñáàíê äåê 04 9.50 8.50 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

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

24 íîÿáðÿ 2004 ã.

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

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

ÌÄÌ-Áàíê - - - - 5.0 9.94 - -
ÓðàëÑèá - - 5.0 6.95 - - - -
Ðîñáàíê - - 5.0 8.19 5.0 8.65 50.0 9.67
ÈÁÃ ÍÈÊîéë - - 5.0 8.00 - - - -
Èìïýêñáàíê 20.0 9.06 5.0 10.21 5.0 11.93 - -
Àëüôà-Áàíê 20.0 8.98 5.0 9.88 5.0 10.35 - -
Òàòôîíäáàíê - - 5.0 10.50 - - - -
ÌåæÏðîìÁàíê - - 5.0 9.76 5.0 10.85 50.0 12.90
ÂÒÁ - - 15.0 8.38 10.0 6.80 - -
Ñáåðáàíê 30.0 5.47 15.0 6.43 10.0 6.61 - -
Áàíê Ìîñêâû - - - - 10.0 9.47 - -
Ãàçïðîìáàíê - - 5.0 6.61 20.0 7.03 - -
Ïåòðîêîììåðö - - 5.0 7.20 - - - -
Àáñîëþò Áàíê 10.0 9.36 5.0 11.88 - - - -
Åâðîôèíàíñ - - 5.0 7.77 5.0 9.28 - -
Ðóññêèé Ñòàíäàðò 10.0 6.72 5.0 10.37 5.0 9.03 - -
Òðàíñêðåäèòáàíê - - - - 5.0 10.20 - -
Ðîññåëüõîçáàíê 10.0 7.06 5.0 7.83 5.0 8.96 - -
Ìåæòîïýíåðãîáàíê - - 5.0 14.40 5.0 18.25 - -

ÈÍÄÅÊÑ: 100.0 7.56 100.0 8.70 100.0 9.07 100.0 11.28



8Äåïàðòàìåíò àíàëèòè÷åñêèõ èññëåäîâàíèé ÃÊ “ÐÅÃÈÎÍ” Òåë.: 777-2964

ìàð 05 11.20 10.20 0.00 0.00 0.00 0.00
ÈÁÃ ÍÈÊîéë ÿíâ 05 8.30 7.70 0.00 0.00 0.00 0.00
Íåôòÿíîé àïð 05 18.00 14.00 0.00 0.00 0.00 0.00
Àëüôà-Áàíê íîÿ 04 9.00 8.00 0.00 0.00 0.00 0.00

ôåâ 05 10.50 9.20 0.00 0.00 0.00 0.00
èþí 05 11.00 10.00 0.00 0.00 0.00 0.00

Òàòôîíäáàíê äåê 04 11.00 10.00 0.00 0.00 0.00 0.00
ÌåæÏðîìÁàíê äåê 04 9.50 8.50 0.00 0.00 0.00 0.00

ìàé 05 11.30 10.30 0.00 0.00 0.00 0.00
äåê 05 13.70 12.70 0.00 0.00 0.00 0.00

ÂÒÁ äåê 04 5.00 3.50 -0.50 -1.50 -0.50 -1.50
ÿíâ 05 6.50 6.00 -0.30 0.00 -0.30 0.00
àïð 05 6.90 6.40 -0.10 -0.10 -0.10 -0.10

Ñáåðáàíê ÐÔ íîÿ 04 5.40 4.50 0.00 0.00 0.00 0.00
ôåâ 05 6.80 6.00 0.00 0.00 0.00 0.00
ìàé 05 6.90 6.30 0.00 0.00 0.00 0.00

Áàíê Ìîñêâû ôåâ 05 9.00 8.20 0.00 0.00 0.00 0.00
àïð 05 9.80 8.50 0.00 0.00 0.00 0.00

Ãàçïðîìáàíê ôåâ 05 7.00 6.20 0.00 0.00 0.00 0.00
èþë 05 7.60 7.00 0.00 0.00 0.00 0.00

Áàíê "Ïåòðîêîììåðö" äåê 04 7.60 6.80 0.00 0.00 0.00 0.00
ÍÎÌÎÑ-Áàíê äåê 04 8.50 7.00 0.00 0.00 0.00 0.00
Áàíê Ðóññêèé ñòàíäàðò íîÿ 04 5.00 4.50 0.00 0.00 0.00 0.00

ÿíâ 05 8.80 8.00 0.00 0.00 0.00 0.00
ìàð 05 9.20 8.20 0.00 0.00 0.00 0.00

Ïðîáèçíåñáàíê äåê 04 11.50 10.50 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 íîÿ 04 9.00 7.00 0.00 0.00 0.00 0.00
ôåâ 05 12.80 10.80 0.00 0.00 0.00 0.00

ÌÈÁ äåê 04 13.50 10.50 0.00 0.00 0.00 0.00
Åâðîôèíàíñ äåê 04 7.20 6.20 0.00 0.00 -0.80 -0.80

ìàð 05 8.60 7.80 0.00 0.00 0.00 0.00
ÁÈÍ Áàíê íîÿ 04 13.00 11.00 0.00 0.00 0.00 0.00

ìàð 05 15.00 12.00 0.00 0.00 0.00 0.00
Ìåæòîïýíåðãîáàíê ÿíâ 05 13.50 12.50 0.00 0.00 0.00 0.00

ìàð 05 16.00 15.00 0.00 0.00 0.00 0.00
Ñîáèíáàíê äåê 04 13.50 12.50 0.00 0.00 0.00 0.00

ÿíâ 05 15.00 12.50 0.00 0.00 0.00 0.00
Òðàíñêðåäèòáàíê ÿíâ 05 9.50 8.70 0.00 0.00 0.00 0.00

àïð 05 10.30 9.50 0.00 0.00 0.00 0.00
Ðîññåëüõîçáàíê íîÿ 04 7.00 6.30 0.00 0.00 0.00 0.00

ôåâ 05 8.10 7.50 0.00 0.00 -0.70 -0.60
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 24 íîÿáðÿ 2004 ã.
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Ðûíîê ÃÊÎ/ÎÔÇ

ÎÔÇ
Äîõîäíîñòü, % ãîäîâûõ 6.59 0.02 0.08 -0.06
Îáúåì â îáðàùåíèè,
ìëðä. ðóá. 496.431 0.000 0.033 0.071
Îáîðîò, ìëí. ðóá. 318.526 -0.915 0.517 -0.764

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

26 îêò 04 23 íîÿ 04

Êðèâàÿ äîõîäíîñòè ÃÊÎ/ÎÔÇ

Îñíîâíûå èíäèêàòîðû

21169 15 èþë 05 97.32 97.41 97.32 97.32 97.20 97.39 4.29 50.607 

26003 15 ìàð 05 101.70 102.05 101.74 101.70 101.74 102.00 4.03 105.908 

26198 02 íîÿ 12 -   -   -   -   89.02 90.00 -   -   

27014 15 äåê 04 100.62 100.64 100.64 100.62 -   100.62 1.38 3.005 

27018 14 ñåí 05 -   -   -   -   105.44 105.75 -   -   

27019 18 èþë 07 -   -   -   -   -   -   -   -   

27021 20 àïð 05 -   -   -   -   103.22 103.60 -   -   

27022 15 ôåâ 06 103.10 103.10 103.10 103.10 102.98 103.10 5.49 2.065 

27023 20 èþë 05 -   -   -   -   101.80 102.00 -   -   

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

27025 13 èþí 07 102.23 102.25 102.24 102.25 102.25 102.30 6.23 10.011 

45001 15 íîÿ 06 -   -   -   -   104.76 105.02 -   -   

45002 02 àâã 06 -   -   -   -   -   -   -   -   

46001 10 ñåí 08 110.50 110.50 110.50 110.50 110.50 110.54 6.37 28.600 

46002 08 àâã 12 108.54 108.69 108.56 108.54 108.54 108.59 7.70 5.842 

46003 14 èþë 10 111.11 111.20 111.13 111.20 111.10 111.20 7.49 15.099 

46010 17 ìàé 28 -   -   -   -   61.90 -   -   -   

46011 20 àâã 25 -   -   -   -   59.45 -   -   -   

46012 05 ñåí 29 -   -   -   -   47.70 -   -   -   

46014 29 àâã 18 106.10 106.15 106.10 106.10 106.08 106.13 7.77 97.390 

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 24 íîÿáðÿ 2004 ã.



Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 24 íîÿáðÿ 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

12.00

14 îêò 19 îêò 24 îêò 29 îêò 3 íîÿ 8 íîÿ 13 íîÿ 18 íîÿ 23 íîÿ
âñå ìóíèöèïàëüíûå Ìîñêâà êðîìå Ìîñêâû

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 117.42 0.01 0.30 0.15
Èíäåêñ äîõîäà 178.19 0.04 0.51 1.00
Èíäåêñ äîõîäíîñòè 9.89 -0.08 -0.20 -0.27 *
Îáîðîò, òûñ. ðóá. 84 644.10 -8.25 -3.06 -40.94
Íîì.ñò-ñòü, ìëí. ðóá. 49 560.00 0.00 1.02 3.40
Ðûí.ñò-ñòü, ìëí. ðóá. 46 255.13 0.04 -0.71 -1.70

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

* - % ãîäîâûõ

Áàøêèðèÿ, 4 13.09.2007 8.02 1.495 98.00 98.20 98.42 0.23 8.03 8.85 -0.10 79 9 810
Áåëãîðîä. îáë., 1 20.12.2005 19.00 3.332 107.36 108.69 108.60 -0.09 16.97 10.83 0.08 5
Áåëãîðîä. îáë., 4 27.04.2008 15.00 1.027 106.60 107.55 107.50 0.37 13.82 11.79 -0.15 11
Áðÿíñê, 1 11.10.2006 14.00 1.573 101.01 101.99 101.14 -0.11 13.63 13.71 0.07 5 642
Âîëãîãðàä, 1 14.05.2006 15.00 0.370 107.00 13.97 9.35 -2.35
Âîëãîãðàäñêàÿ îáë.,  6-111.06.2009 13.99 7.168 103.20 103.50 103.15 -0.01 12.68 11.54 0.00 1 289
Èðêóòñêàÿ îáë.,  4-1 22.07.2007 11.50 3.938 100.00 100.20 100.04 0.04 11.06 11.06 -0.03 289 12 000
Èðêóòñêàÿ îáë., 4-2 07.09.2006 12.00 2.532 100.29 100.50 100.50 -0.04 11.65 10.82 0.03 503
Êîìè, 5 24.12.2007 16.00 2.630 110.72 111.00 110.99 -0.12 14.08 10.32 0.03 3 892
Êîìè, 6 14.10.2010 14.50 1.589 110.10 110.90 12.89 10.69 0.01
Êîìè, 7 22.11.2013 12.00 0.000 94.40 94.90 94.81 12.66 11.50 10.50 143 21 409
Êîñòðîìñêàÿ îáë., 1 23.06.2005 15.00 2.548 102.45 102.70 102.40 -6.87 14.29 11.10 -0.51 973
Êðàñíîäàðñêèé êðàé, 1 15.05.2007 11.00 0.211 100.30 100.50 100.50 0.00 10.92 10.44 -0.01 80
Êðàñíîÿðñê, 1 21.07.2005 11.00 1.085 100.35 100.50 100.30 -0.05 10.85 10.93 0.08 3 059
Êðàñíîÿðñê, 2 27.10.2006 2.50 0.185 100.35 100.54 100.53 -0.03 2.48 11.67 0.04 2 011
Êðàñíîÿðñêèé êðàé, 1 08.12.2005 10.30 2.258 100.55 100.80 103.04 2.42 9.78 7.44 -2.59 361
Êðàñíîÿðñêèé êðàé, 2 26.10.2006 10.95 1.020 101.10 101.30 101.22 -0.23 10.71 10.64 0.14 1 518 10 737
Ëåí.îáëàñòü, 1 20.12.2004 15.50 2.760 100.80 100.95 100.81 -0.10 14.97 4.49 -0.23 5 757
Ëåí.îáëàñòü, 2 08.12.2010 14.01 6.141 114.80 115.80 11.49 10.69 -0.05
Ìîñêâà, 24 02.09.2005 15.00 3.370 107.05 107.18 107.18 -0.02 13.57 5.59 -0.01 322
Ìîñêâà, 26 11.03.2005 15.00 3.000 103.00 103.80 14.04 2.10 -1.78
Ìîñêâà, 27 20.12.2006 15.00 2.630 115.50 116.65 115.50 -0.43 12.70 7.09 0.31 526 81 025
Ìîñêâà, 28 25.12.2005 15.00 2.425 109.75 109.90 109.75 -0.23 13.37 5.81 0.14 55
Ìîñêâà, 29 05.06.2008 10.00 4.137 107.30 107.40 8.97 7.85 0.10 54 863
Ìîñêâà, 31 20.05.2007 10.00 0.082 106.35 106.45 106.40 0.28 9.39 7.36 -0.14 13 904 56 185
Ìîñêâà, 32 25.05.2006 10.00 2.466
Ìîñêâà, 33 26.05.2005 10.00 2.411
Ìîñêâà, 34 27.08.2005 10.00 2.384
Ìîñêâà, 35 18.06.2006 10.00 1.808 105.30 105.45 105.35 0.00 9.33 6.54 0.03 3 161 15 803
Ìîñêâà, 37 23.09.2006 10.00 1.671 105.35 105.42 105.43 0.00 9.34 7.05 0.00 11 745 63 260
Ìîñêâà, 38 25.12.2010 10.00 4.110 110.16 110.37 110.15 -0.05 8.75 8.02 0.01 2 203 80 450
Ìîñêâà, 39 21.07.2014 10.00 3.425 106.25 106.40 106.35 0.15 9.11 8.00 -0.02 16 677 124 578
Ìîñêâà, 40 26.10.2007 10.00 0.767 107.20 107.32 107.26 0.04 9.26 7.44 -0.01 112 262 499 494
Ìîñêîâñêàÿ îáë., 2 10.06.2005 17.00 3.586 104.40 105.89 15.53 6.07 -0.06
Ìîñêîâñêàÿ îáë., 3 19.08.2007 11.00 2.893 104.92 105.04 105.05 -0.03 10.19 9.07 0.02 42
Ìîñêîâñêàÿ îáë., 4 21.04.2009 11.00 6.329 106.65 106.97 9.71 9.35 -0.06 29 904
Íèæåãîð.îáëàñòü, 1 01.11.2006 11.80 0.647 100.75 100.90 100.90 -0.05 11.62 11.76 0.03 1 10 081
Íîâîñèáèðñê, 1 21.06.2005 16.00 2.805 102.60 102.90 102.90 -0.03 15.14 11.15 0.03 104
Íîâîñèáðñê. îáë., 1 27.07.2006 13.50 0.703 102.66 102.74 102.80 -0.11 13.04 12.15 0.07 17 646 49 854
Ñàìàðñêàÿ îáë., 1 04.07.2006 12.00 1.611 103.50 104.70 11.29 9.13 0.06
Ñàõà (ßêóòèÿ), 3 17.06.2008 12.00 2.071 102.40 103.19 11.40 11.36 11.36
Ñàõà (ßêóòèÿ), 4 16.03.2006 15.00 2.795 104.73 105.16 105.13 -0.02 13.90 10.00 -0.03 526
Ñàõà (ßêóòèÿ), 5 21.04.2007 10.00 0.904 96.40 96.45 96.37 -0.24 10.28 11.41 0.12 11 661 28 814
Òâåðñêàÿ îáë., 2 23.11.2006 16.90 4.121
Òîìñêàÿ îáë., 1 19.11.2005 12.00 0.132 100.00 
Òîìñêàÿ îáë., 2 27.07.2006 13.00 4.167 101.00 101.90 12.26 10.82 -0.28
Òîìñêàÿ îáë., 3 13.10.2007 12.00 1.348 100.35 100.50 100.46 -0.07 11.79 11.12 0.03 7 163 10 543
Óôà, 3 18.07.2006 10.03 3.462 99.52 100.37 9.66 10.00 -0.51
Óôà, 4 03.06.2008 10.03 4.615 99.75 9.61 10.37 0.06
Õàáàðîâñêèé êðàé, 1 27.08.2005 13.09 3.156
Õàáàðîâñêèé êðàé, 2 05.10.2006 11.87 1.594 100.30 100.55 100.45 0.04 11.63 11.39 -0.03 2 009
ÕÌÀÎ, 1 08.12.2005 15.50 6.795
ÕÌÀÎ, 2 27.05.2008 12.00 5.885
×óâàøèÿ, 1 12.08.2005 12.00 0.362 100.75 101.00 11.84 10.95 -0.42
×óâàøèÿ, 3 13.04.2007 10.00 1.067 94.08 94.24 94.22 0.11 10.49 12.91 -0.04 942
ßÍÀÎ, 1 03.08.2008 11.00 3.315 99.80 101.00 100.04 0.04 10.64 10.76 -0.01 2 001
ßðîñëàâñêàÿ îáë., 2 03.07.2007 13.78 1.850 106.00 106.50 12.72 10.76 -0.20 5 310

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 111.41 0.00 0.19 -0.11
Èíäåêñ äîõîäà 163.21 0.03 0.39 0.71
Èíäåêñ äîõîäíîñòè 7.88 -0.02 -0.13 0.36 *
Îáîðîò, òûñ. ðóá. 245 498.29 56.70 -39.96 -23.63
Íîì.ñò-ñòü, ìëí. ðóá. 108 560.00 0.00 0.46 -2.14
Ðûí.ñò-ñòü, ìëí. ðóá. 110 779.33 0.03 -0.24 -4.12

Èíäåêñ öåíû 107.70 -0.02 0.09 -0.32
Èíäåêñ äîõîäà 155.49 0.01 0.28 0.47
Èíäåêñ äîõîäíîñòè 6.51 0.02 -0.10 0.53 *
Îáîðîò, òûñ. ðóá. 160 854.19 149.74 -49.98 -9.70
Íîì.ñò-ñòü, ìëí. ðóá. 59 000.00 0.00 0.00 -6.35
Ðûí.Ñò-ñòü, ìëí. ðóá. 64 524.20 0.02 0.10 -5.78

* - % ãîäîâûõ

* - % ãîäîâûõ

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

Èíäåêñ äîõîäà 995.64 -0.18 0.26 0.94 *

Èíäåêñ öåí 271.28 -0.20 0.21 0.78 *

Èíäåêñ äîõîäíîñòè 4.96 0.05 -0.05 -0.11 **

Äþðàöèÿ ðûíêà, ëåò 3.41 0.00 -0.02 -0.07

Ðûíî÷íàÿ ñòîèìîñòü,

ìëí. $ 6 686.12 -12.894 13.540 48.522

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

3.00

4.00

5.00

6.00

7.00

8.00

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

23 íîÿ 04 26 îêò 04

Êðèâàÿ äîõîäíîñòè ÎÂÂÇ

6 14 ìàé 06 3.000 1.575 98.31 98.38 98.34 0.00 3.00 4.11 0.00 132

8 14 íîÿ 07 3.000 0.075 96.06 96.50 96.28 0.00 3.11 4.48 0.00 175

5 14 ìàé 08 3.000 1.575 92.63 92.88 92.75 0.00 3.18 5.28 0.00 201

7 14 ìàé 11 3.000 1.575 82.50 83.00 82.75 0.00 3.56 6.28 0.00 242

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 686.45 -0.01 0.59 1.66 *

Èíäåêñ öåí 354.99 -0.03 0.47 1.18 *

Èíäåêñ äîõîäíîñòè 5.55 0.03 -0.03 -0.06 **

Äþðàöèÿ ðûíêà, ëåò 9.167 0.00 6.47 0.03

Ðûíî÷íàÿ ñòîèìîñòü,

ìëðä. $ 37 536.45 -7.24 217.54 597.54

Çíà÷åíèå Èçìåíåíèå èíäåêñà
çà äåíü çà íåäåëþ çà ìåñÿö

1.00

2.00

3.00

4.00

5.00

6.00

7.00

8.00

9.00

10.00

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

23 íîÿ 04 26 îêò 04

Êðèâàÿ äîõîäíîñòè åâðîîáëèãàöèé

8 3/4, USD 24 èþë 05 8.75 2.868 103.38 103.56 103.47 -0.06 8.23 3.32 0.03 95

10,       USD 26 èþí 07 10.00 4.083 113.75 114.00 113.88 -0.36 8.48 4.25 0.14 111

8 1/4, USD 31 ìàð 10 8.25 5.340 110.88 111.13 111.00 -0.34 7.09 4.61 0.11 96

11,       USD 24 èþë 18 11.00 3.606 138.31 139.31 138.81 -0.18 7.72 6.63 0.02 245

12 3/4,  USD 24 èþí 28 12.75 5.277 162.25 163.25 162.75 0.00 7.59 7.19 0.00 234

5,       USD 31 ìàð 30 5.00 3.236 101.75 102.25 103.47 0.09 8.23 6.59 -0.01 178

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 24 íîÿáðÿ 2004 ã.

* - ê ãîñîáëèãàöèÿì ÑØÀ

* - ê ãîñîáëèãàöèÿì ÑØÀ
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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

24 íîÿáðÿ 2004 ã.


