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Îñíîâíûå èíäèêàòîðû ôèíàíñîâîãî ðûíêà *

Ðûíîê àêöèé
Èíäåêñ Dow Jones 10522.23 0.02% -0.48%
Èíäåêñ ÐÒÑ 632.44 0.00% -3.51%

Âàëþòíûé ðûíîê
Êóðñ äîëëàðà ÖÁ ÐÔ, ðóá. 28.2659 -0.193% -0.979%
Êóðñ äîëëàðà ÅÒÑ "ñåãîäíÿ", ðóá. 28.2793 -0.488% -0.941%
Êóðñ äîëëàðà ÅÒÑ "çàâòðà", ðóá. 28.2993 -0.042% -0.843%
Îáúåì $ "ñåãîäíÿ" ÅÒÑ, ìëí. $ 1444.579 - 871.466
Îáúåì $ "çàâòðà" ÅÒÑ, ìëí. $ 1051.162 -676.507 594.291
Äîëëàð / Åâðî 1.32955 0.36% 2.11%
Èåíà / Äîëëàð 102.555 -0.02% -1.44%
Øâåéö.ôðàíê / Äîëëàð 1.13915 -0.15% -1.97%
Äåíåæíûé ðûíîê
Îñòàòêè íà Ê/Ñ ïî Ðîññèè, ìëí. ðóá. 287 100 -6.91% 6.93%
Îñòàòêè íà Ê/Ñ ïî Ìîñêâå, ìëí. ðóá. 215 700 -8.64% 9.16%
Îñòàòêè íà Ä/Ñ â ÖÁ ÐÔ, ìëí. ðóá. 197 300 -15.10% -17.89%
Ñàëüäî îïåðàöèé ÖÁ ÐÔ, ìëí. ðóá. 43 100 -31.26% 85.78%
Ñòàâêè ðûíêà ÌÁÊ
MIBOR "overnight" 1.17 -0.05 -0.04
MIBOR 7 äíåé 2.43 -0.08 -0.08
MIBOR 30 äíåé 3.45 0.00 -0.06
MIBOR 90 äíåé 5.48 -0.24 -0.29
MIBOR 180 äíåé 6.87 0.00 -0.10
MIBOR 1 ãîä 8.70 0.00 -0.10
Äåïîçèòíûé àóêöèîí ÖÁ ÐÔ, 15.07.04
Ñðåäíåâçâ-ÿ ñòàâêà, % ãîäîâûõ 3.73 -- 0.04
Ñòàâêà îòñå÷åíèÿ, % ãîäîâûõ 3.75 -- 0.00

Àóêöèîí ïðÿìîãî ÐÅÏÎ ÖÁ ÐÔ
11:00.    Îáúåì ñäåëîê, ìëí. ðóá. 686.91 -211.82 -2452.36
Ñðåäíåâçâåøåííàÿ ñòàâêà, % ãîäîâûõ 6.51 -0.03 -0.63
15:00.   Îáúåì ñäåëîê, ìëí. ðóá. - - -
Ñðåäíåâçâåøåííàÿ ñòàâêà, % ãîäîâûõ - - -

Òîâàðíûå ðûíêè
Íåôòü Brent, $/bbl 43.09 -15.71% -
Íåôòü Urals, $/bbl 38.36 0.00% 3.17%
Çîëîòî, $/Oz 452.63 0.20% 1.25%
Ïëàòèíà, $/Oz 865.00 0.00% 1.76%
Ìåæäóíàðîäíûå ðûíêè êàïèòàëà, % ãîäîâûõ
LIBOR USD 1 M 2.1938 0.0000 0.0438
LIBOR USD 3 M 2.3900 0.0000 0.0450
LIBOR USD 6 M 2.6100 0.0000 0.0600
LIBOR USD 12M 2.9500 0.0000 0.0900
LIBOR EUR 1 M 2.1161 0.0000 0.0113
LIBOR EUR 3 M 2.1745 0.0000 0.0000
LIBOR EUR 6 M 2.2100 0.0000 -0.0166
LIBOR EUR 12 M 2.2988 0.0000 -0.0470
Ãîñîáëèãàöèè ÑØÀ
2 ãîäà 3.0290 -0.0350 0.1035
5 ëåò 3.6400 0.0400 0.0800
10 ëåò 4.2400 0.0400 0.0400
30 ëåò 4.8820 -0.0060 -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 êóðñ äîëëàðà íà òîðãàõ íà ÌÌÂÁ ïðîäåìîíñòðèðîâàë
áîëüøóþ âîëàòèëüíîñòü âñëåä çà åãî ïîâåäåíèåì íà ìåæäóíàðîäíûõ
ðûíêàõ, ãäå ïîñëå äîñòèæåíèÿ åâðî ê äîëëàðó ñâîåãî èñòîðè÷åñêîãî
ìàêñèìóìà  ($1,332) ïðîèçîøåë îòêàò íà îäèí öåíò. Íà ÌÌÂÁ êóðñ
äîëëàðà îïóñêàëñÿ äî óðîâíÿ 28,25 ðóá./äîëëàð, íî íà çàêðûòèå âûðîñ
äî óðîâíÿ 28,3-28,34 ðóá./äîëëàð. Ñðåäíåâçâåøåííûé êóðñ íà òîðãàõ ñ
ðàñ÷åòàìè "çàâòðà" ñíèçèëñÿ íà 1,19 êîïåéêè. Îáîðîò ïî äîëëàðó
ñîñòàâèë îêîëî 2,496 ìëðä. äîëëàðîâ. Ðåøåíèå  ÖÁ ÐÔ ñíèçèòü
íîðìàòèâ îáÿçàòåëüíîé ïðîäàæè ýêñïîðòíîé  âàëþòíîé  âûðó÷êè  ñ 25%
äî 10% íå îêàçàëî êàêîãî-ëèáî âëèÿíèÿ íà õîä òîðãîâ â ïÿòíèöó, äà è
âðÿä ëè èçìåíèò ñèòóàöèþ â áóäóùåì, ò.ê. ñåãîäíÿøíèå ïðîäàæè
ñóùåñòâåííî ïðåâûøàþò óñòàíîâëåííûå íîðìàòèâû. Îòòîê ðóáëåâûõ
ñðåäñòâ â ðåçóëüòàòå íàëîãîâûõ âûïëàò â ÷åòâåðã âûçâàë
íåçíà÷èòåëüíûé ðîñò ñòàâîê  íà ðûíêå ÌÁÊ, îäíàêî óæå ê ñåðåäèíå äíÿ
ñòàâêè "overnight" âåðíóëèñü íà ïðåæíèé íèçêèé óðîâåíü: ó áàíêîâ
ïåðâîãî êðóãà ïîðÿäêà 0,25-0,5% ãîäîâûõ, äëÿ áàíêîâ âòîðîãî êðóãà -
ïîðÿäêà 0,5-1,5% ãîäîâûõ. Ýòîìó ñïîñîáñòâîâàëè ñîõðàíÿþùèéñÿ
âûñîêèé óðîâåíü îñòàòêîâ äåíåæíûõ ñðåäñòâ íà êîðñ÷åòàõ Áàíêà Ðîññèè
- îêîëî 287 ìëðä. ðóáëåé è 197 ìëðä. ðóáëåé íà äåïîçèòíûõ ñ÷åòàõ.
Êðîìå òîãî, Áàíê Ðîññèè ïðåäîñòàâèë äîïîëíèòåëüíóþ ðóáëåâóþ
ëèêâèäíîñòü íà ñóììó áîëåå ÷åì íà 43 ìëðä. ðóáëåé. Â ïîñëåäíèå äíè
ìåñÿöà âîçìîæíî íåçíà÷èòåëüíîå ïîâûøåíèå ñòàâîê îäíîäíåâíûõ
êðåäèòîâ, ÷òî ìîæåò ïðîèçîéòè íå èç-çà ñíèæåíèÿ ðóáëåâîé
ëèêâèäíîñòè â áàíêîâñêîé ñèñòåìå, à â ðåçóëüòàòå òðàäèöèîííîãî
ñîêðàùåíèÿ îïåðàöèé íà ðûíêå ÌÁÊ ïåðåä îêîí÷àíèåì îò÷åòíîãî
ïåðèîäà.

Äîëãîâîé ðûíîê

Àêòèâíîñòü îïåðàöèé íà ðûíêå ÎÔÇ-ÎÁÐ, çà èñêëþ÷åíèåì âûïóñêà ÎÔÇ-
ÀÄ 48001 (ñ ïîãàøåíèåì â 2018 ãîäó) ïîñëå òîãî, êàê øèðîêîìó êðóãó
èíâåñòîðîâ ñòàëè èçâåñòíû ïàðàìåòðû äàííîãî âûïóñêà (à èìåííî
ðàçìåð êóïîííîãî äîõîäà, êîòîðûé áóäå îïðåäåëÿòüñÿ åæåãîäíî èñõîäÿ
èç ïðîãíîçèðóåìîãî óðîâíÿ èíôëÿöèè íà ñëåäóþùèé ãîä). Ñóììàðíûé
îáîðîò òîðãîâ ñîñòàâèë áîëåå 1,422 ìëðä. ðóáëåé íà ôîíå ñíèæåíèÿ
öåí áîëüøèíñòâà âûïóñêîâ â ïðåäåëàõ 0,01-0,5 ï.ï. Ïðè ýòîì â
äîëãîñðî÷íîì ñåêòîðå ÎÔÇ-ÀÄ, íà äîëþ êîòîðûõ ïðèøëîñü 70% îò
äíåâíîãî îáîðîòà) öåíû ñíèçèëèñü â ïðåäåëàõ 0,05-0,3 ï.ï., çà
èñêëþ÷åíèåì âûïóñêà ÎÔÇ-ÀÄ 46014 (+0,001 ï.ï.) è íîâîãî âûïóñêà
ÎÔÇ-ÀÄ 48001, öåíà êîòîðîãî âûðîñëà íà 11,03 ï.ï. Â ïîíåäåëüíèê,
î÷åâèäíî, ñòîèò îæèäàòü ñíèæåíèÿ àêòèâíîñòè îïåðàòîðîâ, ÷òî
òðàäèöèîííî äëÿ íà÷àëà íîâîé íåäåëè. 
Íà âòîðè÷íûõ òîðãàõ ìóíèöèïàëüíûìè îáëèãàöèÿìè íà ÌÌÂÁ îáúåì
ñäåëîê âûðîñ ïî ñðàâíåíèþ ñ ïðåäûäóùèì äíåì è ñîñòàâèë îêîëî
517,73 ìëí. ðóáëåé (â ÐÏÑ îáîðîò ñîñòàâèë îêîëî 0,886 ìëðä. ðóáëåé)
íà ôîíå ñíèæåíèÿ öåí áîëüøåé ÷àñòè âûïóñêîâ. Ïðè ýòîì, äîëÿ
ïîäåøåâåâøèõ áóìàã ñîñòàâèëà îêîëî 82% îò ñóììàðíîãî îáîðîòà, à
íàèáîëüøèå îáîðîòû ñðåäè ïîäåøåâåâøèõ áóìàã áûëè çàôèêñèðîâàíû
ïî îáëèãàöèÿì Ìîñêâû-29 (243 ìëí. ðóáëåé, -0,16 ï.ï.), Ìîñêâà-37 (27,4
ìëí. ðóá., -0,13 ï.ï.), Ìîñêâà-31 (23,68 ìëí. ðóá., -0,19 ï.ï.), Ìîñêîâñêîé
îáëàñòè-2 (17,87 ìëí. ðóá., -0,16 ï.ï.). Ñðåäè ïîäîðîæàâøèõ áóìàã
ìîæíî îòìåòèòü âûñîêèå îáîðîòû ïî îáëèãàöèÿì Êîìè-7 (48,05 ìëí.,
+0,39 ï.ï.), ßêóòèÿ-5 (20,24 ìëí. ðóá., +0,03 ï.ï.). 
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* - Çäåñü è äàëåå âñå äàííûå ïðèâåäåíû ïî èòîãàì ïðåäûäóùåãî òîðãîâîãî äíÿ
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Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 29 íîÿáðÿ 2004 ã.

Êàëåíäàðü 

29.11.2004 Êðåäèòòðàñò,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-37.192 ìëí.ðóá.
29.11.2004 ÍÈÄÀÍ-ÔÓÄÑ,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-08.12.2004
29.11.2004 ÌèÃ-Ôèíàíñ,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-08.12.2004
29.11.2004 Õàáàðîâñêèé êðàé,25004 Âûïëàòà êóïîíà Ñóììà âûïëàò - 9.897 ìëí.ðóá.
29.11.2004 Ìîñêâà,25033 Âûïëàòà êóïîíà Ñóììà âûïëàò - 100.84 ìëí.ðóá.
29.11.2004 Êðàñíîÿðñêèé êðàé,25001 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà
29.11.2004 Ìîñêâà,25034 Âûïëàòà êóïîíà Ñóììà âûïëàò - 100.84 ìëí.ðóá.
29.11.2004 Óôà,25004 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà
30.11.2004 ÌÄÌ-Òðàñò,3 Âûïëàòà êóïîíà è ïîãàøåíèå Ñóììà âûïëàò-3092.22 ìëí.ðóá.
30.11.2004 Áàëòèìîð-Íåâà,1 Âûïëàòà êóïîíà Ñóììà âûïëàò-20.164 ìëí.ðóá.
30.11.2004 ÀÖÁÊ-Èíâåñò,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-09.12.2004
30.11.2004 Áàéêàëâåñòêîì,1 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-09.12.2004
30.11.2004 Ïðîáèçíåñáàíê,4 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà Äàòà âûïëàòû-09.12.2004
30.11.2004 Èðêóòñêàÿ îáë.,24002 Ñîñòàâëåíèå ñïèñêà* äëÿ âûïëàòû êóïîíà

Äàòà                                                     Ñîáûòèå                                                          Ñóáúåêò                                                                        Êîììåíòàðèé

Ñîâåò äèðåêòîðîâ ÖÁ ÐÔ ïðèíÿë ðåøåíèå ñíèçèòü íîðìàòèâ
îáÿçàòåëüíîé ïðîäàæè ýêñïîðòíîé âàëþòíîé âûðó÷êè äî 10%.
Íîâûé íîðìàòèâ âñòóïèò â ñèëó ïîñëå îïóáëèêîâàíèÿ
ñîîòâåòñòâóþùåãî äîêóìåíòà. Â íàñòîÿùåå âðåìÿ äåéñòâóåò íîðìàòèâ
â 25%.

ÎÀÎ "Íîâàòýê" ïëàíèðóåò âòîðîé âûïóñê êðåäèòíûõ íîò íà
$100 ìëí. Â àïðåëå Íîâàòýê óæå ðàçìåñòèë 1,5-ãîäîâûå CLN íà ñóììó
$100 ìëí. ñ êóïîííûì ïåðèîäîì øåñòü ìåñÿöåâ è ñòàâêîé - 9,125%
ãîäîâûõ. Ïîëó÷åííûå îò âûïóñêà CLN äåíåæíûå ñðåäñòâà áóäóò
íàïðàâëåíû íà ñòðîèòåëüñòâî çàâîäà ïî ñòàáèëèçàöèè ãàçîâîãî
êîíäåíñàòà, äàëüíåéøóþ ðàçðàáîòêó ìåñòîðîæäåíèé è óâåëè÷åíèå
äîáû÷è ïðèðîäíîãî ãàçà. Ïî ñëîâàì ïðåäñòàâèòåëÿ Íîâàòýêà, ñðîê
îáðàùåíèÿ íîò ñîñòàâèò 18 ìåñÿöåâ, êóïîí áóäåò âûïëà÷èâàòüñÿ ðàç â
ïîëãîäà. Ðîóä-øîó íîò Íîâàòýê ïðîâåäåò 2-3 äåêàáðÿ â Æåíåâå,
Öþðèõå è Ëîíäîíå. Îðãàíèçàòîðû ðàçìåùåíèÿ - ING Bank è
èíâåñòáàíê Òðàñò.

Ìèíôèí â äåêàáðå ïîäãîòîâèò ïðåäëîæåíèÿ ïî êîíêðåòíûì
ñõåìàì óïðàâëåíèÿ ñòàáèëèçàöèîííûì ôîíäîì, à òàêæå ñõåìó
ïîãàøåíèÿ âíåøíåãî äîëãà çà ñ÷åò ñðåäñòâ èç ñòàáôîíäà,
çàÿâèë äèðåêòîð äåïàðòàìåíòà ôèíàíñîâîé ïîëèòèêè Ìèíôèíà ÐÔ
Àëåêñåé Ñàâàòþãèí â ïÿòíèöó, âûñòóïàÿ íà êîíôåðåíöèè â Ìîñêâå. Ïî
ñëîâàì äèðåêòîðà äåïàðòàìåíòà ôèíàíñîâîé ïîëèòèêè Ìèíôèíà ÐÔ
Àëåêñåÿ Ñàâàòþãèíà, â ïðèîðèòåòíîì ïîðÿäêå áóäóò ïîãàøàòüñÿ
íàèáîëåå äîðîãîé íåðûíî÷íûé äîëã. Ñàìûì äîðîãèì â îáñëóæèâàíèè
ÿâëÿåòñÿ íåðûíî÷íûé äîëã Ïàðèæñêîìó êëóáó, êîòîðûé ñîñòàâëÿåò
ïðèìåðíî $45 ìëðä. Îáñëóæèâàíèå äîëãà ÌÂÔ, êîòîðûé ñîñòàâëÿåò
ïðèìåðíî $4 ìëðä., ïî åãî ñëîâàì, îáõîäèòñÿ ñóùåñòâåííî äåøåâëå.

"Âíåøòîðãáàíê" â 2005 ã. âûïóñòèò áîíäû,
ñåêüþðèòèçèðîâàííûå êëèåíòñêèìè ïîòîêàìè, íà 300-500
ìëí.äîëë. Òàêîé èíñòðóìåíò áóäåò âïåðâûå èñïîëüçîâàí ðîññèéñêîé
ñòðóêòóðîé. Ëèä-ìåíåäæåðàìè çàéìà âûáðàíû Deutsche Bank è
Dresdner Bank.

Ïðîôèöèò êîíñîëèäèðîâàííîãî áþäæåòà ñóáúåêòîâ ÐÔ è
ìåñòíûõ áþäæåòîâ â ÿíâàðå-îêòÿáðå 2004 ãîäà ñîñòàâèë
142,403 ìëðä. ðóáëåé, óâåëè÷èâøèñü â 4,2 ðàçà ïî ñðàâíåíèþ
àíàëîãè÷íûì ïåðèîäîì ïðîøëîãî ãîäà, êîãäà îí ðàâíÿëñÿ 33,732
ìëðä. ðóáëåé. Äîõîäû êîíñîëèäèðîâàííîãî áþäæåòà ðåãèîíîâ çà 10
ìåñÿöåâ 2004 ãîäà äîñòèãëè 1 òðëí. 891,312 ìëðä. ðóáëåé, ÷òî íà 24%
áîëüøå, ÷åì ãîäîì ðàíåå - 1 òðëí. 526,377 ìëðä. ðóáëåé. Ðàñõîäû
ðåãèîíàëüíûõ áþäæåòîâ çà ýòîò ïåðèîä ðàâíÿëèñü 1 òðëí. 748,909
ìëðä. ðóáëåé, ÷òî îêàçàëîñü íà 17% áîëüøå, ÷åì çà àíàëîãè÷íûé
ïåðèîä ïðîøëîãî ãîäà (1 òðëí. 492,645 ìëðä. ðóáëåé). Íàëîãîâûå
äîõîäû êîíñîëèäèðîâàííîãî áþäæåòà ðåãèîíîâ ÐÔ â ÿíâàðå- îêòÿáðå
òåêóùåãî ãîäà ñîñòàâèëè 1 òðëí. 409,309 ìëðä. ðóáëåé (74,5% âñåõ

äîõîäîâ). Â ÿíâàðå-îêòÿáðå ïðîøëîãî ãîäà íàëîãîâûå äîõîäû
êîíñîëèäèðîâàííîãî áþäæåòà ðåãèîíîâ ðàâíÿëèñü 1 òðëí. 062,583
ìëðä. ðóáëåé (äîëÿ â äîõîäàõ - 69,5%).

Îòêðûòîå àêöèîíåðíîå îáùåñòâî "Òóëà÷åðìåò" ïðèíÿëî
ðåøåíèå î ïðèîáðåòåíèè îáëèãàöèé 2 ñåðèè (ãîñóäàðñòâåííûé
ðåãèñòðàöèîííûé íîìåð âûïóñêà 4-02-02072-À îò 23 ñåíòÿáðÿ 2004
ãîäà) â äàòó âûïëàòû ïî âòîðîìó êóïîíó ïî öåíå 100% îò íîìèíàëüíîé
ñòîèìîñòè îáëèãàöèé.

Íåôòåãàçîâàÿ êîìïàíèÿ Èòåðà ïëàíèðóåò íà÷àòü ðàçìåùåíèå
äåáþòíîãî âûïóñêà îáëèãàöèé íà 2 ìëðä. ðóáëåé 7 èëè 8
äåêàáðÿ. Äàòà ðàçìåùåíèÿ áóäåò îêîí÷àòåëüíî îïðåäåëåíà â
áëèæàéøåå âðåìÿ ïîñëå êîíñóëüòàöèé ñ îðãàíèçàòîðàìè çàéìà. Íà
ñåãîäíÿøíèé äåíü ýìèòåíò ïðîãíîçèðóåò ñòàâêó êóïîííîãî äîõîäà íà
ïåðâûé ãîä îáðàùåíèÿ â ðàçìåðå îêîëî 13%.  

ÄæåéÝôÑè ïëàíèðóåò íà÷àòü ðàçìåùåíèå îáëèãàöèé îáùèì
îáúåìîì 1,2 ìëðä. ðóáëåé 7 äåêàáðÿ. Îáúåì ýìèññèè - 1,2 ìëðä.
ðóá. Ñðîê îáðàùåíèÿ - 3 ãîäà (1092 äíÿ ñ äàòû ðàçìåùåíèÿ). Îôåðòà -
1 ãîä è 2 ãîäà. Àìîðòèçàöèÿ - 50% âûïóñêà ÷åðåç 2,5 ãîäà (910 äíåé ñ
äàòû ðàçìåùåíèÿ). Îðãàíèçàòîð - ÈÁÃ ÍÈÊîéë (ÔÊ ÓÐÀËÑÈÁ).

ÎÀÎ "Ïèâîâàðåííàÿ êîìïàíèÿ "Âèòÿçü" èñïîëíèëà îôåðòó è
âûêóïèëà 83% äåáþòíîãî âûïóñêà îáëèãàöèé ïî íîìèíàëó íà
ñóììó 41.5 ìëí. ðóá. Òàêæå êîìïàíèÿ âûïëàòèëà ÷åòâåðòûé êóïîí ïî
îáëèãàöèÿì â ðàçìåðå 2.34 ìëí. ðóá. Âûïëàòû äîõîäà ïî ÷åòâåðòîìó
êóïîíó ñîñòàâèëè 18.8% ãîäîâûõ èëè 46.87 ðóá. íà îäíó öåííóþ
áóìàãó.

Ïðàâèòåëüñòâî  Õàíòû-Ìàíñèéñêîãî  àâòîíîìíîãî  îêðóãà
âûïëàòèëî 180,48 ìëí. ðóáëåé â ñ÷åò ïîãàøåíèÿ òðåòüåãî
êóïîíà îáëèãàöèé ïÿòîãî âûïóñêà (ãîñóäàðñòâåííûé
ðåãèñòðàöèîííûé   íîìåð   -   RU25005HMN). Íà îäíó îáëèãàöèþ
íîìèíàëüíîé ñòîèìîñòüþ 1 òûñ. ðóáëåé âûïëà÷åíî 60,16 ðóáëÿ èç
ðàñ÷åòà 12% ãîäîâûõ. Îðãàíèçàòîðîì è ïëàòåæíûì àãåíòîì âûïóñêà
ÿâëÿåòñÿ Âýá-èíâåñò áàíê.

ÎÎÎ "Ãëàâìîññòðîé-Ôèíàíñ" 25 íîÿáðÿ âûïëàòèëî  70,560  ìëí.
ðóáëåé â ñ÷åò ïîãàøåíèÿ âòîðîãî êóïîíà òðåõëåòíèõ
îáëèãàöèé ïåðâîé ñåðèè. Âûïëàòà íà îäíó îáëèãàöèþ íîìèíàëîì
1000 ðóáëåé ñîñòàâèëà 35.28 ðóáëåé, ïðîöåíòíàÿ ñòàâêà - 14,15%
ãîäîâûõ. Îðãàíèçàòîðîì âûïóñêà ÿâëÿëñÿ   Áàíê   Ìîñêâû.  Â  ñèíäèêàò
àíäåððàéòåðîâ  âîøëè  Àëüôà-áàíê, Âíåøòîðãáàíê, ÌÄÌ-áàíê,
Ïðîìûøëåííî-ñòðîèòåëüíûé áàíê (Ñàíêò-Ïåòåðáóðã), áàíê "Ðîññèÿ"
(Ñàíêò-Ïåòåðáóðã), ÍÎÌÎÑ-áàíê, ÈÔÊ "Ñîëèä", áàíê "Ñîþç".

Íîâîñòè äîëãîâîãî ðûíêà

2

Íà ðûíêå êîðïîðàòèâíûõ îáëèãàöèé îáúåì ñäåëîê íåçíà÷èòåëüíî
âûðîñ îòíîñèòåëüíî ïðåäûäóùåãî òîðãîâîãî äíÿ è ñîñòàâèë îêîëî
321,8 ìëí. ðóáëåé (â ÐÏÑ îáîðîò ñîñòàâèë îêîëî 0,722 ìëðä. ðóáëåé)
íà ôîíå îòñóòñòâèÿ åäèíîé òåíäåíöèè â äâèæåíèè öåí. Ïðè ýòîì äîëÿ
ïîäåøåâåâøèõ áóìàã â ñóììàðíîì îáîðîòå ñîñòàâèëà îêîëî 39%, èç
êîòîðûõ íàèáîëüøèå îáîðîòû ïðîøëè ïî îáëèãàöèÿì ÖÒÊ-4 (25,887
ìëí. ðóá., -0,23 ï.ï.), Ãàçïðîì-3 (14,58 ìëí. ðóá., -0,09 ï.ï.), Èæ-Àâòî-1
(12,244 ìëí. ðóá., -0,1 ï.ï.). Ñðåäè ïîäîðîæàâøèõ áóìàã âûñîêàÿ
àêòèâíîñòü íàáëþäàëàñü ïî îáëèãàöèÿì ÞÒÊ-2 (49,7 ìëí. ðóáëåé,
+0,08 ï.ï.). Ðîñò öåí ïî îñòàëüíûì âûïóñêàì áûë çàôèêñèðîâàí  ïðè

íåçíà÷èòåëüíûõ îáîðîòàõ.

Îòñóòñòâèå åäèíîãî äâèæåíèÿ öåí ÷àñòè ìóíèöèïàëüíûõ è
êîðïîðàòèâíûõ îáëèãàöèé, íàáëþäàåìîå, âîçìîæíî, ÿâëÿåòñÿ
ðåçóëüòàòîì îòíîñèòåëüíî íèçêîãî òåêóùåãî óðîâíÿ äîõîäíîñòè
îáëèãàöèé, â òîæå âðåìÿ àêòèâíîå ó÷àñòèå â ïåðâè÷íûõ ðàçìåùåíèÿõ
ñâèäåòåëüñòâóåò î ñîõðàíåíèè âûñîêîãî ñïðîñà íà ðóáëåâûå
îáëèãàöèè. Ê òîìó æå, î÷åðåäíîå ïàäåíèå êóðñà äîëëàðà è èçáûòîê
ðóáëåâîé ëèêâèäíîñòè îñòàíóòñÿ îñíîâíûìè ôàêòîðàìè ïîääåðæêè
ýòîãî ñïðîñà â áëèæàéøåå âðåìÿ.

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 29 íîÿáðÿ 2004 ã.

Èíäåêñû äîëãîâîãî ðûíêà ÈÊ “ÐÅÃÈÎÍ”

Èíäåêñû âîçâðàòà íà èíâåñòèöèè

Îáùèé 137.13   0.02 0.10 1.00 4.89 6.38 16.10 12.62 176 364   
1-ûé Ýøåëîí 136.18   -0.05 -0.07 0.63 4.18 6.46 13.42 9.01 31 556   
2-îé Ýøåëîí 136.41   0.01 0.12 0.96 4.93 5.80 16.31 12.86 97 448   
3-èé Ýøåëîí 136.27   0.10 0.15 1.32 5.30 7.38 17.51 14.64 47 360   

Áàíêè è ÔÊ 132.17   -0.08 0.16 0.88 4.37 5.96 13.18 10.59 28 275   
Òåëåêîìû 138.81   0.01 0.06 1.03 5.99 5.77 18.48 13.62 29 353   
Íåôòü è Ãàç 135.33   -0.08 -0.05 0.71 4.96 6.97 14.34 10.33 22 156   
Ìåòàëëóðãèÿ 132.00   0.01 0.16 0.74 4.61 6.31 15.24 12.59 20 750   
Ìàøèíîñòðîåíèå 135.15   0.11 -0.06 1.13 4.22 5.81 14.93 12.30 13 950   
Ë¸ãêàÿ è Ïèùåâàÿ 133.17   0.11 0.20 1.30 4.95 7.83 18.17 15.45 15 980   
Õèìèÿ è Íåôòåõèìèÿ 138.79   0.02 0.22 1.15 4.19 5.83 14.86 12.17 8 950   
Ýíåðãåòèêà 136.16   0.03 -0.01 1.02 5.04 5.79 14.85 11.99 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 162.98   -0.11 -0.05 0.57 4.89 6.38 16.50 12.43 110 255   
Ìîñêâà 155.39   -0.03 0.01 0.40 4.17 5.40 13.63 9.27 59 000   
êðîìå Ìîñêâû 177.75   -0.20 -0.12 0.77 5.79 7.50 20.20 16.68 51 255   

ÎÔÇ 2 449.52   -0.10 -0.04 1.10 3.55 4.92 11.37 9.75 496 431   

Êîðïîðàòèâíûå è áàíêîâñêèå îáëèãàöèè

Îáùèé 106.43   -0.01 -0.13 -0.02 1.85 0.15 2.21 0.25 321 472   
1-ûé Ýøåëîí 108.78   -0.08 -0.27 -0.25 1.56 1.10 1.49 -1.36 36 428   
2-îé Ýøåëîí 105.50   -0.03 -0.10 -0.02 1.97 -0.23 2.47 0.49 221 426   
3-èé Ýøåëîí 102.30   0.07 -0.11 0.15 1.79 0.18 2.01 0.76 63 618   

Áàíêè è ÔÊ 103.35   -0.11 -0.04 0.01 1.72 0.53 0.59 -0.50 48 833   
Òåëåêîìû 108.53   -0.03 -0.18 -0.02 2.83 -0.66 3.80 0.58 108 398   
Íåôòü è Ãàç 108.27   -0.11 -0.26 -0.20 2.24 1.37 2.30 -0.26 27 047   
Ìåòàëëóðãèÿ 104.22   -0.02 -0.05 -0.18 1.89 0.67 3.20 1.81 21 305   
Ìàøèíîñòðîåíèå 103.15   0.08 -0.30 0.03 0.93 -0.86 0.53 -0.52 25 397   
Ë¸ãêàÿ è Ïèùåâàÿ 100.74   0.07 -0.07 0.11 1.40 0.52 2.86 1.76 16 560   
Õèìèÿ è Íåôòåõèìèÿ 104.15   -0.02 -0.04 -0.01 0.71 -1.74 -0.36 -1.50 38 572   
Ýíåðãåòèêà 105.22   -0.00 -0.26 -0.07 1.87 -0.77 0.60 -0.69 13 111   

Ìóíèöèïàëüíûå îáëèãàöèè

Îáùèé 111.16   -0.14 -0.26 -0.34 2.18 0.79 4.30 1.71 517 730   
Ìîñêâà 107.54   -0.06 -0.19 -0.47 1.55 0.03 2.11 -0.82 377 964   
êðîìå Ìîñêâû 117.02   -0.23 -0.34 -0.17 2.96 1.66 7.13 5.13 139 766   

Ôåäåðàëüíûå îáëèãàöèè
ÎÔÇ 421.06   -0.11 -0.16 0.45 1.55 0.97 2.11 1.65 1 104 846   



1 ìåñ. 16.38 -0.20 1.87 -0.17

3 ìåñ. 9.72 -0.08 -1.20 -1.14

6 ìåñ. 12.89 -0.02 1.14 1.66

12 ìåñ. 9.95 0.08 0.30 -0.01

> 14 ìåñ. 9.86 0.00 0.04 -0.06

Îáúåì â îáðàùåíèè âûïóñêîâ, 
âõîäÿùèõ â èíäåêñû, ìëí. ðóá. 177 775
Îáîðîò áèðæåâûõ òîðãîâ, òûñ. ðóá. 321 811

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

1.88

11.39
42.01

17.07

27.65

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

Âðåìåííàÿ ñòðóêòóðà èíäåêñîâ, %
17.02

27.60

8.79 25.99

20.60

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

Còðóêòóðà îáîðîòà âòîðè÷íîãî ðûíêà, %

Áàíêè è ÔÊ 8.24 0.11 -0.24 -0.46 277

Òåëåêîìû 9.20 -0.02 -0.01 -0.35 527

Íåôòü è Ãàç 7.51 0.11 0.14 0.07 605

Ìåòàëëóðãèÿ 8.56 0.00 -0.08 -0.53 257

Ìàøèíîñòðîåíèå 11.96 -0.13 0.24 -0.13 340

Ëåãêàÿ è ïèùåâàÿ 12.85 -0.08 -0.16 -0.41 351

Õèìèÿ è Íåôòåõèìèÿ 11.61 -0.06 0.03 4.03 254

Ýíåðãåòèêà 10.15 -0.04 0.42 0.27 426

Èòîãî: 9.39 0.02 0.02 0.00 395

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 29 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 6.56 0.06 0.16 -0.25
2-îé Ýøåëîí 10.47 0.00 -0.30 0.59
3-èé Ýøåëîí 15.33 -0.11 0.43 -0.26



Àáñîëþò Áàíê 1 99.95 - -   1.052 511 11.47 * 147 11.55
ÀâòîÂÀÇ 2 99.80 100.00 99.80 -0.15 3.090 1356 11.17 * 266 11.49 6 20 005
ÀÈÆÊ 2 105.70 106.75 106.00 1.50 3.526 1893 9.73 2 120
ÀÊ "Ñàìàðà" 1 100.55 100.95 100.97 0.07 3.419 832 14.70 104 12.07 305 8 072
ÀÊ ÀËÐÎÑÀ 19 108.45 109.00 - -   1.490 331 5.74 86 960
ÀÊ ÁÀÐÑ Áàíê 1 99.00 99.40 99.00 -   1.258 495 9.99 * 131 11.76 26 730
Àêðîí 1 101.25 102.00 101.50 -0.05 0.884 340 12.24 * 152
Àëòàéýíåðãî 1 102.60 102.89 102.60 0.08 1.085 252 14.71 77
ÀËÜÔÀÔÈÍÀÍÑ 1 99.95 100.19 - -   4.142 924 9.11 * 14 3.90
ÀËÜÔÀÔÈÍÀÍÑ 2 98.00 99.00 - -   1.034 1951 7.78 * 131 10.18
Àìòåëøèíïðîì 1 107.30 108.05 - -   8.016 392 11.12 346
ÀÏÊ "ÎÃÎ" 1 98.50 98.75 98.66 0.21 1.376 877 15.21 * 147 17.27 2 190
ÀÏÊ PROâèàíò 1 94.50 95.50 - -   2.688 832 15.98
ÀÖÁÊ-Èíâåñò 1 100.35 - -   3.195 650 * 107
Áàëòèêà 1 100.01 100.20 100.34 0.16 0.072 1089 8.81 * 80
Áàíê Çåíèò 1 99.40 99.78 - -   1.548 848 8.98 * 118 9.25
Áàíê Ðóññêèé Ñòàíäàðò 2 106.50 106.80 - -   6.269 565 9.43
Áàíê Ðóññêèé Ñòàíäàðò 3 102.95 103.00 -0.51 3.278 999 11.87 * 279 8.88 3 090
Áàøèíôîðìñâÿçü 9 102.50 103.55 0.25 1.304 331 10.02 5
Áàøêèðýíåðãî 1 107.50 107.85 - -   4.164 289 9.63
Áàøêèðýíåðãî 2 99.90 100.10 - -   2.694 818 10.90 * 272 10.78
ÁÈÍ Áàíê 1 75.00 101.00 - -   1.649 503 13.59 * 139 11.08
Âèìì-Áèëëü-Äàíí 1 95.00 97.45 - -   1.045 501 10.78 *
ÂÈÍÀÏ-ÈÍÂÅÑÒ 1 99.90 100.40 99.90 -   4.234 627 14.73 263 16.67 20
ÂÌÇ 1 104.50 105.40 - -   3.534 278 7.67
Âîëãà 1 96.50 97.48 - -   2.400 837 13.73 291 18.69
ÂîëãàÒåëåêîì 1 106.61 106.84 106.90 0.50 0.205 452 8.56 1 2 133
Âîëæñêèé àáðàç. ç-ä 1 99.00 99.95 99.40 0.62 2.130 839 11.55 * 118 12.61 1 10 547
ÂÒÁ 3 109.00 109.20 109.15 -0.10 3.695 453 6.37 10 915 84 018
ÂÒÁ 4 100.36 100.60 - -   0.952 1574 5.34 * 118 3.52 31 136
Âûìïåëêîì Ôèíàíñ ÐÀ02 102.50 103.25 - -   0.271 536 7.66
Ãàçïðîì 2 108.00 108.40 108.05 -0.31 0.750 342 6.32 10 931 7 564
Ãàçïðîì 3 101.80 101.95 101.82 -0.09 2.600 783 7.31 14 582 98 016
Ãëàâìîññòðîé-Ôèíàíñ 2 98.50 99.20 0.10 0.039 912 15.35 * 182 16.82 20
ÃÎÒÝÊ 1 98.50 99.99 - -   6.653 557 14.70 * 193 14.70
Ãðóïïà "ÎÑÒ" 2 100.51 100.80 100.67 -0.12 4.948 235 13.22 53 18.34 3 675
ÃÒ-ÒÝÖ Ýíåðãî 2 99.77 100.00 99.89 0.07 5.499 573 12.98 27 13.70 13 029
Äàëüñâÿçü 1 105.25 105.50 105.37 0.07 0.370 719 11.23 355 9.31 19 218
Äæåé-Ýô-Ñè 1 100.50 100.60 100.60 0.40 1.920 314 13.90 * 1 761
Ç-ä "Ìèêðîí" 2 100.25 100.45 100.35 -0.10 5.710 41 11.25 401
Èæìàø-Àâòî 1 95.70 95.80 95.70 -0.10 2.466 838 15.29 * 292 19.29 12 245
Èëèì Ïàëï Ôèíàíñ 1 101.08 101.30 101.26 0.09 2.625 477 14.57 117 10.86 7 420 25 350
Èíâåñòòîðãáàíê 1 99.00 99.60 99.50 0.50 2.186 307 15.12 * 498
ÈÍÏÐÎÌ 1 96.00 97.00 97.25 0.20 1.298 875 15.49 * 150 20.53 634
ÈÍÒÅÊÎ 1 100.01 100.64 100.48 0.30 2.970 811 10.97 83 17.05 299 752
ÈÐÊÓÒ 2 104.73 105.50 104.73 -0.02 1.008 341 10.81 6
Èñò Ëàéí Õýíäëèíã 1 100.00 101.30 101.28 0.18 5.770 209 11.40 * 3 610
ÊÀÌÀÇ-ÔÈÍÀÍÑ 1 101.00 101.28 101.07 0.17 0.505 715 12.01 * 350 11.39 82
ÊÌÁ Áàíê 1 101.00 108.45 - -   1.479 328 5.30
Êðàñíûé Âîñòîê-Èíâåñò 1 99.70 100.00 - -   2.930 821 11.81 90 11.17
Êðàñíûé Îêòÿáðü 1 100.00 101.80 - -   1.649 140 9.46
Êðèîãåíìàø 1 101.20 101.30 101.18 0.73 0.296 174 11.38 * 5 661 4 472
Êðèñòàë Ôèíàíñ 1 95.00 97.88 - -   3.485 804 13.55 258 13.73 562
Êóéáûøåâàçîò-èíâåñò 1 100.25 100.35 100.28 -   2.334 566 12.33 * 111 11.50 16 236 2 007
Ëåíýíåðãî 1 97.50 100.00 - -   1.011 874 10.50
ËÌÇ "Ñâîáîäíûé Ñîêîë" 1 100.12 100.25 100.25 -0.03 3.814 13 10.41 2
ËÎÌÎ 2 99.65 100.30 100.00 -0.30 5.719 592 15.90 * 234 15.86 3 105
ÌàèðÈíâåñò 1 97.50 100.00 - -   1.752 858 12.88 * 137 12.86
Ìàñòåð-Áàíê 1 99.85 99.95 - -   3.068 193 14.85 11 15.20
ÌÃÒÑ À3 101.90 102.20 - -   5.030 74 5.74
ÌÃÒÑ À4 101.81 101.90 101.85 -0.60 0.822 1608 9.70 * 517 8.76 8 576
ÌåãàÔîí 2 100.17 100.60 100.60 0.34 1.119 866 9.19 563 10 025
Ìåãàôîí Ôèíàíñ 1 103.10 104.00 104.00 0.43 5.356 558 8.83 1
ÌÅ×ÅË ÒÄ 1 101.05 101.23 101.10 -0.10 5.183 1659 11.76 * 567 11.25 3 044 10 123
ÌèÃ-Ôèíàíñ 1 94.40 97.00 98.37 1.29 7.452 1650 17.20 * 383 18.55 391
Ìèêîÿí. ìÿñîêîìáèíàò 1 101.40 - -   2.741 661 * 113
ÌÊØÂ 1 96.00 99.35 - -   1.136 884 15.15
ÌÌÁ 1 98.70 98.80 98.80 -1.10 2.297 809 9.10 988
ÌÌÊ 17 100.00 - -   0.805 143
ÍÀÊ "Àçîò" 1 100.15 100.20 100.17 0.01 8.103 13 11.75 936
ÍÈÄÀÍ-ÔÓÄÑ 1 102.10 102.00 0.15 7.918 740 16.42 * 197 13.45 885 5 105
ÍÈÊÎÑÕÈÌ-ÈÍÂÅÑÒ 1 99.45 99.89 99.53 0.05 7.656 748 15.43 20 24.09 11 193
Íîâûå ×åðåìóøêè 1 100.40 100.50 100.45 -0.30 0.789 166 16.80 334
ÍÎÌÎÑ-Áàíê 6 96.10 97.00 96.51 -0.08 2.720 993 11.88 4 102 3 854

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 29 íîÿáðÿ 2004 ã.

Ïðîäîëæåíèå òàáëèöû ñì. íà ñëåäóþùåé ñòðàíèöå



Íîðòãàç-Ôèíàíñ 1 102.10 102.50 102.20 -0.02 0.701 348 13.90 1 533 1 536
Íýôèñ Êîñìåòèêñ 1 98.80 99.30 - -   1.184 877 12.71 *
ÎÀÎ "Ìå÷åë" 1 100.45 100.52 100.47 -   3.875 431 12.18 * 67 9.33 7 082 23 027
ÎÌÇ 4 102.40 102.75 102.75 0.05 3.027 1553 12.51 * 279 9.36 154
Ïàðíàñ-Ì 1 99.93 100.00 99.95 0.05 2.515 474 13.41 * 110 13.53 2 549
Ïåòðîêîììåðö 1 106.00 107.25 - -   2.926 475 9.19
ÏÈÊ 4 98.00 99.89 - -   1.960 215 13.98
ÏÈÒ Èíâåñòìåíòñ 1 100.70 101.00 100.70 0.05 2.655 671 12.94 125 14.47 966
ÏÊ "Âèòÿçü" 1 93.01 100.00 - -   0.049 363 19.26 *
Ïîëèìåòàëë 1 104.00 108.00 106.00 -   3.255 480 12.70 116 -0.81 53
Ïðàéìåðè Äîí 1 100.50 - -   0.518 714 13.35 350 14.12
Ïðîáèçíåñáàíê 3 99.00 99.25 99.00 -0.20 0.502 169 17.40 257
Ïðîáèçíåñáàíê 4 99.00 99.50 - -   2.789 378 13.49 104 15.70
Ïðîìýêñèìáàíê 1 50.00 - -   3.540 655 83.25 *
ÏÝÔ Ñîþç 1 100.50 101.00 - -   2.192 1047 16.13 * 314 15.19
Ðàçãóëÿé-Öåíòð 1 96.26 96.80 96.58 0.22 7.671 556 18.14 190 23.57 992 6 723
ÐÀÎ ÅÝÑ Ðîññèè Ð2 107.50 108.00 - -   1.479 329 5.83 59 214
Ðîñáàíê 1 99.00 99.22 - -   2.851 1542 10.39 * 80 8.14 4 960
ÐÎÑÈÍÒÅÐ 1 103.90 104.00 - -   4.142 371 13.91 17 646
ÐÑ - Ôèíàíñ 1 106.50 107.80 106.50 -0.53 6.056 251 10.43 1 065
ÐóñÀâòî Ôèíàíñ 1 100.41 100.55 100.41 -0.04 0.288 542 14.52 110
ÐÓÑÀË Ôèíàíñû 1 100.60 101.00 - -   2.055 290 8.82 20 160
ÐÓÑÀË Ôèíàíñû 2 100.10 100.35 100.43 0.10 0.158 905 8.31 175 8.65 7 030 10 040
ÐóñËÀÄ 1 100.05 - -   3.156 108
Ðóññêèé òåêñòèëü 1 103.20 103.75 103.55 0.50 3.760 655 17.05 68
Ñàëàâàòíåôòåîðãñèíòåç 1 106.00 106.40 - -   4.559 444 8.87
ÑÀÍ Èíòåðáðþ Ôèíàíñ 1 107.00 107.20 107.05 0.08 3.597 627 8.66 1 071
ÑÀÒÓÐÍ Èíâåñò 1 101.80 101.95 101.80 0.18 4.953 617 14.66 69 6.07 1 992 8 120
Ñâåðäëîâýíåðãî 1 100.00 - -   2.678 825 11.81 * 282 11.78
Ñåâåðî-Çàï.Òåëåêîì 2 103.75 103.90 - -   1.844 1041 11.80 * 313 8.70 6 332
Ñåâåðñòàëü 1 102.50 - -   3.953 944 8.83 * 226 5.66
Ñåâåðñòàëü-àâòî 1 100.65 103.90 - -   3.699 1882 10.51 * 790 9.42
ÑÇËÊ 1 100.00 100.00 -   5.140 594 14.46 * 230 14.41 640
Ñèáèðüòåëåêîì 3 107.20 107.50 - -   5.284 595 9.63
Ñèáèðüòåëåêîì 4 106.20 106.80 - -   4.829 951 9.71
ÑËÀÂÈÍÂÅÑÒÁÀÍÊ 1 99.00 99.50 - -   1.004 509 10.54 * 152 11.04
ÑÌÀÐÒÑ 1 103.05 105.90 - -   0.296 359 11.81
ÑÌÀÐÒÑ 2 101.40 - -   5.764 942 13.51 * 212 11.46
Ñîäáèçíåñáàíê 1 50.00 - -   0.123 543 95.06
Ñîþçîáùåìàøáàíê 1 49.01 61.90 - -   5.301 411 80.32 * 50 436.20
Ñòðîéìåòðåñóðñ 2 100.00 - -   7.219 937 17.70 * 211 17.64
ÑÓ-155 Êàïèòàë 1 94.12 95.25 95.00 -   1.987 854 15.67 * 124 31.27 2 394
ÑÓÝÊ 2 99.80 100.20 99.80 -0.45 0.252 811 12.12 * 83 12.37 2 992
Òàòíåôòü 3 104.50 104.70 104.70 -0.10 4.866 582 8.96 1 13 592
Òàòòåëåêîì 3 100.30 100.89 - -   0.347 891 12.82 * 171 11.13
Òàòôîíäáàíê 2 99.05 99.75 99.05 -0.55 1.086 516 13.43 152 15.47 1 189
Òâåðñêîé ÂÇ 1 102.90 103.50 103.00 -0.10 1.880 683 13.13 * 318 11.15 1 030
Òèíüêîôô - Èíâåñò 1 103.40 103.45 103.41 0.05 1.629 154 11.82 4 059
ÒÌÊ 1 101.35 101.50 101.50 -0.15 1.419 693 13.49 * 146 9.96 2 23 338
Òðàíñíåôòåïðîäóêò 1 100.00 100.40 100.00 -0.20 0.390 530 9.10 1
Óðàëñâÿçüèíôîðì 2 106.37 106.60 106.20 -0.21 0.815 253 8.46 456
Óðàëñâÿçüèíôîðì 6 107.81 107.89 107.84 -0.05 5.036 599 9.19 1 637 25 884
ÔÊ "ÅâðàçÕîëäèíã" 1 103.50 103.75 103.60 -0.30 7.151 374 9.00 4 144 17 612
ÕÊ "ÀÌÒÅË" 1 100.20 100.70 100.55 -0.15 0.274 1084 12.65 * 361 12.25 10 055
ÕÊýíäÔ Áàíê 1 102.00 - -   1.168 1054 10.66 * 326 9.01 20 270
Öåíòðàëüíûé òåëåãðàô 1 104.90 105.20 105.05 -0.02 0.132 634 13.33 2
ÖåíòðÒåëåêîì 2 101.80 103.39 - -   1.578 146 7.17
ÖåíòðÒåëåêîì 3 103.70 103.75 103.83 0.13 2.402 658 10.20 297 9.35 1 780 43 503
ÖåíòðÒåëåêîì 4 106.80 107.40 107.31 -0.23 3.819 1729 12.08 720 9.87 25 887 3 219
ÝÔÊÎ 1 103.00 103.45 103.40 -   3.397 648 13.69 * 289 11.14 5
ÞÒÊ 1 105.31 105.55 105.25 -0.29 2.770 657 11.22 561
ÞÒÊ 2 99.95 100.10 100.06 0.08 2.712 803 9.42 * 75 8.71 49 716 5 998
ßêóòñêýíåðãî 2 101.55 101.95 101.55 -0.43 3.726 643 14.34 97 9.66 5

Èòîãî: 321 811 722 221

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 29 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. 7.27 -0.01 -0.23 -1.05

3 ìåñ. 8.31 -0.15 -0.24 -0.52

6 ìåñ. 8.83 -0.14 -0.25 -0.43

12 ìåñ. 11.31 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 9.70 8.00 -0.30 -1.00 -0.30 -1.00
ñåí 05 10.80 9.00 -0.20 -1.00 -0.20 -1.00

ÃÓÒÀ-Áàíê ÿíâ 05 15.00 9.00 -4.00 -1.50 -4.00 -1.50
ìàð 05 16.00 9.50 -4.00 -1.50 -4.00 -1.50

ÓðàëÑèá äåê 04 7.00 6.60 -0.20 -0.10 -0.20 -0.10
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

ìàð 05 11.20 10.00 0.00 -0.20 0.00 -0.20

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

29 íîÿáðÿ 2004 ã.

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

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

ÌÄÌ-Áàíê - - 5.0 8.87 5.0 9.33 - -
ÓðàëÑèá 20.0 6.80 - - - - - -
Ðîñáàíê 10.0 7.11 5.0 8.24 5.0 8.66 50.0 9.68
ÈÁÃ ÍÈÊîéë - - 5.0 7.60 - - - -
Èìïýêñáàíê 10.0 9.11 5.0 10.19 5.0 11.81 - -
Àëüôà-Áàíê - - 5.0 9.52 5.0 9.90 - -
Òàòôîíäáàíê 10.0 10.50 - - - - - -
ÌåæÏðîìÁàíê 10.0 9.07 5.0 9.80 5.0 10.88 50.0 12.93
ÂÒÁ 20.0 4.64 15.0 6.41 10.0 6.81 - -
Ñáåðáàíê - - 15.0 6.41 15.0 6.62 - -
Áàíê Ìîñêâû - - 5.0 8.63 10.0 9.09 - -
Ãàçïðîìáàíê - - 5.0 6.62 20.0 7.05 - -
Ïåòðîêîììåðö 10.0 7.20 - - - - - -
Àáñîëþò Áàíê - - 5.0 11.80 - - - -
Åâðîôèíàíñ 10.0 6.79 5.0 7.74 5.0 9.16 - -
Ðóññêèé Ñòàíäàðò - - 5.0 8.58 5.0 9.05 - -
Òðàíñêðåäèòáàíê - - 5.0 9.24 5.0 9.59 - -
Ðîññåëüõîçáàíê - - 5.0 6.30 - - - -
Ìåæòîïýíåðãîáàíê - - 5.0 14.53 5.0 18.38 - -

ÈÍÄÅÊÑ: 100.0 7.27 100.0 8.31 100.0 8.83 100.0 11.31
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ÈÁÃ ÍÈÊîéë ÿíâ 05 8.00 7.20 -0.30 -0.50 -0.30 -0.50
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 -0.70 0.00 -0.70

èþí 05 11.00 9.00 0.00 -1.00 0.00 -1.00
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 0.00 0.00 -0.50 -1.50
ÿíâ 05 6.50 6.00 0.00 0.00 -0.30 0.00
àïð 05 6.90 6.40 0.00 0.00 -0.10 -0.10

Ñáåðáàíê ÐÔ 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 9.30 8.50 -0.50 0.00 -0.50 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 8.10 7.00 -0.40 0.00 -0.40 0.00
Áàíê Ðóññêèé ñòàíäàðò 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 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 8.40 7.80 -0.20 0.00 -0.20 0.00
ÁÈÍ Áàíê 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 14.50 12.50 -0.50 0.00 -0.50 0.00
Òðàíñêðåäèòáàíê ÿíâ 05 9.50 8.70 0.00 0.00 0.00 0.00

àïð 05 9.80 9.10 -0.50 -0.40 -0.50 -0.40
Ðîññåëüõîçáàíê ôåâ 05 6.60 6.00 -1.50 -1.50 -2.20 -2.10
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 29 íîÿáðÿ 2004 ã.
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Ðûíîê ÃÊÎ/ÎÔÇ

ÎÔÇ
Äîõîäíîñòü, % ãîäîâûõ 6.75 0.07 0.09 0.07
Îáúåì â îáðàùåíèè, 
ìëðä. ðóá. 496.431 0.000 0.000 0.067
Îáîðîò, ìëí. ðóá. 1 103.743 -0.289 8.626 0.582

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

29 îêò 04 26 íîÿ 04

Êðèâàÿ äîõîäíîñòè ÃÊÎ/ÎÔÇ

Îñíîâíûå èíäèêàòîðû

21169 15 èþë 05 97.35 97.48 97.40 97.35 97.23 97.50 4.22 164.623 

26003 15 ìàð 05 101.74 101.74 101.74 101.74 -   101.94 3.89 1.803 

26198 02 íîÿ 12 -   -   -   -   89.00 90.40 -   -   

27014 15 äåê 04 100.48 100.51 100.49 100.50 100.46 100.51 2.50 8.743 

27018 14 ñåí 05 105.05 105.53 105.26 105.05 105.05 105.25 5.35 20.986 

27019 18 èþë 07 -   -   -   -   -   111.37 -   -   

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

27022 15 ôåâ 06 102.35 102.50 102.39 102.35 102.35 102.40 6.10 93.711 

27023 20 èþë 05 -   -   -   -   101.42 102.60 -   -   

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

27025 13 èþí 07 101.94 102.10 102.02 101.94 101.94 102.10 6.32 49.935 

45001 15 íîÿ 06 104.51 104.70 104.59 104.51 104.44 104.60 6.18 68.144 

45002 02 àâã 06 -   -   -   -   104.28 104.75 -   -   

46001 10 ñåí 08 110.00 110.23 110.10 110.05 110.00 110.10 6.50 218.934 

46002 08 àâã 12 108.30 108.53 108.38 108.32 108.32 108.41 7.73 273.693 

46003 14 èþë 10 110.95 111.00 110.95 110.95 110.90 111.05 7.53 23.865 

46008 16 äåê 04 -   -   -   -   -   99.94 -   -   

46010 17 ìàé 28 61.90 61.90 61.90 61.90 -   -   8.39 0.619 

46011 20 àâã 25 59.45 59.45 59.45 59.45 -   -   8.39 0.297 

46012 05 ñåí 29 47.70 47.70 47.70 47.70 -   -   8.39 0.143 

46014 29 àâã 18 105.90 106.05 105.98 105.90 105.75 105.95 7.79 178.246 

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 29 íîÿáðÿ 2004 ã.



Ðûíîê äîëãîâûõ èíñòðóìåíòîâ
Åæåäíåâíûé áþëëåòåíü 29 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

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 117.02 -0.23 -0.34 -0.15
Èíäåêñ äîõîäà 177.75 -0.20 -0.12 0.70
Èíäåêñ äîõîäíîñòè 10.21 0.15 0.24 0.13 *
Îáîðîò, òûñ. ðóá. 139 765.95 5.80 -57.43 -45.25
Íîì.ñò-ñòü, ìëí. ðóá. 51 255.00 0.99 2.60 5.78
Ðûí.ñò-ñòü, ìëí. ðóá. 46 301.22 -0.64 -0.65 -1.36

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

* - % ãîäîâûõ

Áàøêèðèÿ, 4 13.09.2007 8.02 1.560 98.01 98.39 8.03 8.86 -0.06
Áåëãîðîä. îáë., 1 20.12.2005 19.00 3.488 107.70 108.49 108.49 0.19 16.97 10.88 -0.24 5
Áåëãîðîä. îáë., 4 27.04.2008 15.00 1.151 107.00 107.64 107.32 -0.24 13.83 11.85 0.09 21
Áðÿíñê, 1 11.10.2006 14.00 1.688 101.20 101.59 101.20 0.00 13.61 13.67 0.00 51
Âîëãîãðàä, 1 14.05.2006 15.00 0.493 108.99 13.70 7.86 -3.84
Âîëãîãðàäñêàÿ îáë.,  6-111.06.2009 13.99 7.283 103.10 103.45 103.15 0.00 12.67 11.53 -0.01 1 061
Èðêóòñêàÿ îáë.,  4-1 22.07.2007 11.50 4.033 100.00 100.20 100.25 0.20 11.03 10.90 -0.15 775 11 234
Èðêóòñêàÿ îáë., 4-2 07.09.2006 12.00 2.630 100.23 100.40 100.30 -0.05 11.66 10.99 0.04 12 036
Êîìè, 5 24.12.2007 16.00 2.762 110.80 111.50 111.15 -0.24 14.05 10.24 0.10 1 321 2 000
Êîìè, 6 14.10.2010 14.50 1.708 110.65 111.00 110.87 -0.05 12.88 10.69 0.01 970 11 092
Êîìè, 7 22.11.2013 12.00 0.099 95.45 95.47 95.31 0.41 12.58 11.17 -0.08 48 049 92 091
Êîñòðîìñêàÿ îáë., 1 23.06.2005 15.00 2.671 102.20 102.60 14.25 10.65 -0.43
Êðàñíîäàðñêèé êðàé, 1 15.05.2007 11.00 0.301 100.46 100.60 100.50 -0.09 10.91 10.44 0.04 2 010 60 330
Êðàñíîÿðñê, 1 21.07.2005 11.00 1.175 100.10 100.33 100.28 0.02 10.84 10.96 -0.04 2 006
Êðàñíîÿðñê, 2 27.10.2006 2.50 0.205 100.30 100.50 100.50 0.30 2.48 11.73 -0.17 1 206
Êðàñíîÿðñêèé êðàé, 1 08.12.2005 10.30 2.342
Êðàñíîÿðñêèé êðàé, 2 26.10.2006 10.95 1.110 101.00 101.35 101.40 0.28 10.68 10.52 -0.18 1 014
Ëåí.îáëàñòü, 1 20.12.2004 15.50 2.888 100.55 100.85 14.94 2.51 -1.98
Ëåí.îáëàñòü, 2 08.12.2010 14.01 6.257 115.00 115.60 115.40 -1.16 11.52 10.77 0.29 4 985 4 992
Ìîñêâà, 24 02.09.2005 15.00 3.493
Ìîñêâà, 26 11.03.2005 15.00 3.123 103.25 103.33 103.40 0.39 14.08 3.46 -1.15 2 068 103 300
Ìîñêâà, 27 20.12.2006 15.00 2.753 115.10 115.70 12.66 6.96 0.08
Ìîñêâà, 28 25.12.2005 15.00 2.548 109.00 109.79 109.32 -0.07 13.41 6.41 0.31 5 844 147 824
Ìîñêâà, 29 05.06.2008 10.00 4.219 106.90 107.00 107.07 -0.15 8.99 7.88 0.11 243 112 129 644
Ìîñêâà, 31 20.05.2007 10.00 0.164 106.05 106.20 106.18 -0.18 9.40 7.45 0.06 23 678 9 564
Ìîñêâà, 32 25.05.2006 10.00 0.027 104.80 105.00 104.92 -0.31 9.53 6.55 0.10 10 609 75 178
Ìîñêâà, 33 26.05.2005 10.00 2.493
Ìîñêâà, 34 27.08.2005 10.00 2.466
Ìîñêâà, 35 18.06.2006 10.00 1.890 104.95 105.10 105.07 -0.19 9.35 6.76 0.14 18 387 94 540
Ìîñêâà, 37 23.09.2006 10.00 1.753 105.20 105.40 105.37 -0.12 9.34 7.09 0.14 27 396
Ìîñêâà, 38 25.12.2010 10.00 4.192 110.02 110.24 110.09 0.05 8.75 8.05 0.00 3 928
Ìîñêâà, 39 21.07.2014 10.00 3.507 105.90 106.10 106.07 -0.04 9.13 8.01 -0.01 24 714
Ìîñêâà, 40 26.10.2007 10.00 0.849 107.00 107.15 107.10 -0.09 9.26 7.49 0.06 18 228 32 110
Ìîñêîâñêàÿ îáë., 2 10.06.2005 17.00 3.726 104.95 105.80 105.04 -0.15 15.63 7.54 0.22 17 868
Ìîñêîâñêàÿ îáë., 3 19.08.2007 11.00 2.984 104.67 104.90 10.20 9.12 -0.06 10 477
Ìîñêîâñêàÿ îáë., 4 21.04.2009 11.00 6.419 106.45 106.65 106.45 -0.22 9.75 9.50 0.07 2 044 63 900
Íèæåãîð.îáëàñòü, 1 01.11.2006 11.80 0.744 100.72 100.95 100.75 -0.10 11.63 11.85 0.06 1 008
Íîâîñèáèðñê, 1 21.06.2005 16.00 2.937 102.65 102.99 102.75 -0.11 15.14 11.37 0.19 376
Íîâîñèáðñê. îáë., 1 27.07.2006 13.50 0.814 102.65 102.77 102.67 0.07 13.05 12.23 -0.06 349
Ñàìàðñêàÿ îáë., 1 04.07.2006 12.00 1.710 103.65 104.40 102.00 -2.32 11.57 11.05 1.73 102 32 343
Ñàõà (ßêóòèÿ), 3 17.06.2008 12.00 2.170 102.50 103.50 102.58 11.46 0.00 0.00 5 242
Ñàõà (ßêóòèÿ), 4 16.03.2006 15.00 2.918 104.61 104.80 104.73 0.00 13.93 10.31 -0.01 2 095
Ñàõà (ßêóòèÿ), 5 21.04.2007 10.00 0.986 96.35 96.40 96.39 0.03 10.27 11.40 -0.02 20 237
Òâåðñêàÿ îáë., 2 23.11.2006 16.90 0.046 110.50 110.95 15.23 11.16 -0.12
Òîìñêàÿ îáë., 1 19.11.2005 12.00 0.230 100.65 
Òîìñêàÿ îáë., 2 27.07.2006 13.00 4.274 100.35 
Òîìñêàÿ îáë., 3 13.10.2007 12.00 1.447 100.20 100.50 11.77 11.10 -0.02
Óôà, 3 18.07.2006 10.03 3.544 99.67 100.37 9.65 10.00 -0.01
Óôà, 4 03.06.2008 10.03 4.698
Õàáàðîâñêèé êðàé, 1 27.08.2005 13.09 3.264
Õàáàðîâñêèé êðàé, 2 05.10.2006 11.87 1.691 100.11 100.25 100.23 -0.07 11.65 11.53 0.04 2 454
ÕÌÀÎ, 1 08.12.2005 15.50 6.922
ÕÌÀÎ, 2 27.05.2008 12.00 0.000 109.60 109.60 -0.45 10.95 8.95 0.14 351
×óâàøèÿ, 1 12.08.2005 12.00 0.460 100.65 100.79 100.66 -0.23 11.87 11.48 0.36 2 304
×óâàøèÿ, 3 13.04.2007 10.00 1.145 94.05 94.20 94.20 0.11 10.49 12.93 -0.05 5 692
ßÍÀÎ, 1 03.08.2008 11.00 3.405 100.00 101.00 10.54 10.42 -0.35
ßðîñëàâñêàÿ îáë., 2 03.07.2007 13.78 1.963 105.50 106.10 106.00 -0.09 12.76 10.99 0.03 1 060

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 111.16 -0.14 -0.26 -0.14
Èíäåêñ äîõîäà 162.98 -0.11 -0.05 0.68
Èíäåêñ äîõîäíîñòè 7.99 0.02 0.29 0.18 *
Îáîðîò, òûñ. ðóá. 517 729.85 61.48 10.77 44.85
Íîì.ñò-ñòü, ìëí. ðóá. 110 255.00 0.46 1.19 -1.08
Ðûí.ñò-ñòü, ìëí. ðóá. 110 681.92 -0.29 -0.48 -3.96

Èíäåêñ öåíû 107.54 -0.06 -0.19 -0.14
Èíäåêñ äîõîäà 155.39 -0.03 0.01 0.65
Èíäåêñ äîõîäíîñòè 6.46 -0.07 0.27 0.03 *
Îáîðîò, òûñ. ðóá. 377 963.89 100.51 171.68 270.00
Íîì.ñò-ñòü, ìëí. ðóá. 59 000.00 0.00 0.00 -6.35
Ðûí.Ñò-ñòü, ìëí. ðóá. 64 380.70 -0.03 -0.35 -5.74

* - % ãîäîâûõ

* - % ãîäîâûõ

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

Èíäåêñ äîõîäà 993.21 -0.09 -0.63 0.83 *

Èíäåêñ öåí 270.49 -0.10 -0.74 0.66 *

Èíäåêñ äîõîäíîñòè 5.08 0.06 0.25 -0.09 **

Äþðàöèÿ ðûíêà, ëåò 3.40 0.00 -0.02 -0.07

Ðûíî÷íàÿ ñòîèìîñòü,

ìëí. $ 6 665.63 -7.746 -50.193 39.861

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

26 íîÿ 04 29 îêò 04

Êðèâàÿ äîõîäíîñòè ÎÂÂÇ

6 14 ìàé 06 3.000 1.600 98.31 98.38 98.34 0.00 3.00 4.11 0.00 132

8 14 íîÿ 07 3.000 0.100 96.06 96.50 96.28 0.00 3.11 4.48 0.00 162

5 14 ìàé 08 3.000 1.600 92.63 92.88 92.75 0.00 3.18 5.28 0.00 195

7 14 ìàé 11 3.000 1.600 82.50 83.00 82.75 0.00 3.56 6.28 0.00 235

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 681.12 -0.79 -0.79 0.89 *

Èíäåêñ öåí 352.04 -0.80 -0.91 0.41 *

Èíäåêñ äîõîäíîñòè 5.68 0.13 0.17 0.06 **

Äþðàöèÿ ðûíêà, ëåò 9.101 0.00 6.33 -0.05

Ðûíî÷íàÿ ñòîèìîñòü,

ìëðä. $ 37 254.17 -285.39 -290.95 333.56

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

26 íîÿ 04 29 îêò 04

Êðèâàÿ äîõîäíîñòè åâðîîáëèãàöèé

8 3/4, USD 24 èþë 05 8.75 2.941 103.19 103.50 103.34 -0.09 8.23 3.47 0.14 131

10,       USD 26 èþí 07 10.00 4.167 113.06 113.50 113.28 -0.60 8.51 4.47 0.26 128

8 1/4, USD 31 ìàð 10 8.25 5.408 110.44 110.75 110.59 -0.25 7.11 4.73 0.09 113

11,       USD 24 èþë 18 11.00 3.697 136.88 137.75 137.31 -0.86 7.80 6.77 0.11 256

12 3/4,  USD 24 èþí 28 12.75 5.383 160.00 162.88 161.44 -0.88 7.64 7.27 0.09 245

5,       USD 31 ìàð 30 5.00 3.278 100.94 101.00 103.34 -1.01 8.23 6.71 0.12 185

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 29 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

29 íîÿáðÿ 2004 ã.


