[pOFH03bI AHAJIMTHKOB KOMIIAHUH « MU TpacT»

POTHO3BI 10 OCHOBHBIM 3MHTeHTaM Ha 25.03.2005

[TporHo3 Ha OCHOBE TeXHUYECKOro aHanm3a: Kocopykos
Pexomenpanun
Bpemennoii cpes - 60 mun 10 MO3MIHU:
long/short/6e3 no3unuu
OMUTEHT =
BpEMEHHOH o
Tenenmus Hean Yposenn Yposenn cpes 60 BPEMEHHOH
TeHAeHLHMH | CONPOTUBJIEHHS || IOJAEPKKHU min cpes Daily
Pao EDC | IloBblienue 9.640 8.498 7.461 long long
Jlykoitn | [Tonmxkenue | 722.000 930.40 896.020 short long
I'MKHS || ITonnxkenue | 1192.00 1811.00 1527.01 short 0e3 no3uuuu
MocOuepro (| [ToBbiieHue 4.265 3.276 2.750 long 0e3 no3uumu
IOKOC | Ilonmxenue 14.80 22.29 14.80 short 0e3 no3uuuu
I'aznpom | [Tonmkenue 74.55 83.30 74.55 short long
Co6epOank | IToBbiienne 18688 16651 15550 long long
Poctenexom || [Tonnxenue 45.88 60.10 55.80 short 0e3 no3uumu
Cypryr | Ilonnxenue 17.560 20.646 19.751 short long

3MeHeHHe MUPOBLIX (POHIOBBIX HHAEKCOB 3a 24.03.2005

DJIA S&P 500 NASDAQ COMP DAX F S&P 500 RTH
-0.12% -0.09% +0.04% +0.61% -1.20 en.

Bsl MOkeTE GecniaTHO IPOCMAaTPUBATh €KEAHEBHBIE IIPOrHO3bI HAIIUX AHAJIMTUKOB HA CalTe KOMIIAHUH

CJIOBHbIE 0003HAYEHHUS

’ [Ipeanonaraemoe NBUKEHHE K TOBBIIICHUIO IIEHBI (K YPOBHIO
COIIPOTHUBIICHUS])



http://www.emit.ru

[Ipenmnonaraemoe ABM>KEHNE K MMOHMKEHUIO LIEHBI (K YPOBHIO MOJIEPIKKH )

[Ipenmonaraemoe 60KOBOE IBMKEHHUE (KoJeOaHHE IIEHBI B TUATa30He)

YPOBEHB CONPOTUBIICHUS

YpoBEHB NOAJIEPKKHU

TGHZ[GHIII/ISI IIOBBIILICHHUEC»

TeHneHa «ITOHUKEHUE)

BrIxoa 13 mo3ummn

IToxymnka (1mpu BXOA€E B PHIHOK)

[Iponaxxa (mpu BX0Ji€ B PHIHOK)

max/min 1o 4acoBBIM Cpe3am

ARG

max/min 1o JTHEBHEIM cpe3aM (0osiee 3HaUMMbIe YPOBHU, TIPU CPABHEHHUH C
max/min 1o 4acoBBIM Cpe3aMm )

Kotnposku akunin Ha MMBB no 3akpbitTuio 24 mapta 2005 roaa

AMUTEHT OtkpbiTe| Makcumym | Munumym |3akpbiTne|O6em B 6ymarax|O6bwem B pyonsix|KonuyectBo caenok
YenabaH-an 0.517 0.519 0.517] 0.518 63200 32738 8
7KOHTUHEHT 303] 303.01 301 301 1570 475655 7
Bantunkabao 526] 538.99| 525.99] 538.99 38 20075 8
[danbceas-n 35.5 36.45 35.01 35.3 10573 375591 27
[anbcBasb 36.7 37.8 36.7 37.8 2312 86766 12
[ansaHep-n 0.214 0.219 0.211] 0.217 1253900 271089 28
[anbaHepro 0.222 0.225 0.217] 0.225 2343200 516186 77
BaHkMocksbl 122.9 122.9] 116.51] 122.9 22 2633 13
ABTOBAS3-2n 876 885| 850.04 870 37679 33065977 278
ABTOBAS-3 819] 824.99 815] 824.98 14166 11600104 150
BonraTnk 105.3] 114.47 105 105 800 85977 5
BonraTnk-n 75 75 75 75 300 22500 1
MMKHHwuk4ao 1563 1642 1560]1632.01 4258 6824856 71
MMKHHwuk5ao 1555] 1647.83] 1550.01 1643 1087498| 1745549048 7914
AapodnoT 41.48 43.45 41.48 42.9 118641 5038861 151
PEI M POA 1565 1565 1565 1565 1 1565 1
PBK NC-ao 93.3 95.3 93 94.9 190320 17918966 119
PAO ESC 7.793 8.141 7.793] 8.107 857361200] 6871577469 25042
PAO E3C-n 7.301 7.64 7.289] 7.602 7116300 53039931 793
PUT3K ao 130 131.5] 128.88 129 16916 2186495 28




Pocten -ao 56.49 59.35 56.3] 58.83 23432080] 1371565611 10017
Pocten -an 45.08 45.08 43.3 44 2775595| 122619206 1361
PocTt3Hp ao 1.04 1.116 1.025| 1.085 568300 613154 95
PocTtOHp an 0.535 0.569 0.52] 0.569 179200 97404 20
KAMA3 16 16 15.8 15.8 52000 831607 5
KpacaH2-ao 13.3 13.3 13.28 13.3 1900 25268 5
KpacaH2-an 12.86] 13.097 12.81] 12.81 12100 157101 7
MPKYT-3 16.97] 17.078 16.8] 17.07 565400 9591879 115
Mpk3Hepro 5.927 6.169 5927 6.158 1917200 11650232 243
KupsaH-ao-5 1.45 1.55 1.45 1.55 3500 5325 2
KupaH-an-5 2 2 1.09 1.09 8000 8880 7
KoHakPOC 15.45 155 15.45 15.5 3000 46440 5
KomuaHepro 0.525 0.575 0.525] 0.555 97400 54438 24
WHTypan2ao 2.022 2.145 2.022 214 858994 1792392 814
nykowmn 899.5 934.6 899| 933.05 2248281] 2066917669 10341
NYKOWI ©MNB 4203 4203 4203 4203 13 54639 1
NYKOWNd1mn 3884 3884 3884| 3884 277 1075868 1
MerunoH-ao 681 709 681 709 228 155414 6
MeruoH-an 500] 519.99 442| 516.99 2688 1300302 46
MITC-4an 293.5 294 287 294 1066 310142 16
MITC-5a0 414.95 415| 414.95 415 58 24068 4
MuxIrOK-ao 9350 9800 9350 9800 98 939614 24
MA®M3onPy | 128.45] 128.45] 128.45| 128.45 1 128 1
MN®MNCBCTo | 1579.3] 1579.3] 1579.3] 1579.3 1 1579 1
MA®OMNCBOuH | 1275.3] 1275.3] 1275.3] 1275.3 1 1275 1
MAGMNCBTuT | 1475.9] 1479.9] 1475.9] 1479.9 12 17755 2
OM3-ao 110 110 110 110 942 103620 7
MocOHepro 2.889 3.198 2.854| 3.097 21343500 65564648 1934
MCBb ao 9.445 9.45 9.011] 9.011 12000 109010 3
MypHdra 600.01 616] 600.01 608 3799 2301138 64
MypHdra-n 419 428| 410.01] 427.85 9360 3944978 127
MTC-ao 197.48 202 197 199 139724 27877356 194
CbepbaHk 15875[16379.99|15821.11] 16250 25462 411842260 1985
Cb6epbaHk-n 164.89 167.1] 162.82] 166.57 147840 24520811 517
CBepanaHpr 11.34 11.48 11.03 11.2 12500 139949 12
CapatOH 0.739 0.74 0.739 0.74 70400 52096 5
CapatOHn-n 0.415 0.429 0.412] 0.429 2430200 1018255 60
Camap3H-n 1.698 1.7 1.698 1.7 211900 360174 25
Camap3Hepr 3.4 3.4 3.4 3.4 400 1360 2
CaxHdrs-ao 162.1] 174.64 162.1 170 16568 2888939 39
CaxHdrs-an 121.12 124.8] 121.12] 123.1 23278 2885692 90
C3Tenek-ao 17.08 17.3 17.08 17.3 18500 316939 7
C3Tenek-an 12.129] 12.498] 12.129] 12.498 50600 625972 16
CnbHedpTb 86.85 91.6 86.5 91 1680400 149631258 999
CunbTnk-ao 1.7 1.74 1.66] 1.695 2826000 4812661 81
CunbTnk-an 1.191 1.191 1.157] 1.171 504100 586496 20
CyprHaora 20 20.72 19.92| 20.598 29990800] 611095227 3207
CyprHdra-n 16.79 17.54] 16.702] 17.226 10716900 185217020 936
XabaH 14 14 1.3 1.3 102200 135011 8




XabaH-an 0.98 0.98 0.98 0.98 26000 25480 3
TapxaHsbl 8.85 8.85 8] 8.499 34200 288870 18
TatHgT 380 44.339] 46.298 44.11 46.1 1838900 83345558 951
TatHdT 3an 25.999 26.8] 25.999] 26.58 350700 9266969 98
YpanCsW-ao 1.02 1.048 1.011] 1.041 87323800 90528237 1740
YpanCsW-an 0.765 0.795 0.765] 0.795 3802700 2991585 111
TpaHcH® an 23700] 24650 23500] 24300 923 22076354 169
TomckaHepr 0.401 0.456 0.401] 0.456 127500 55996 23
AKyTCKOHpr 0.953 1.02 0.945] 1.009 6973100 6914845 386
FOKOC-ao 14.95] 16.299 14.43] 15.63 1824672 28328445 2100
FOTK-ao 2.62 2.97 2.61 2.75 17000 48811 19
FOTK-an 2.37 2.37 2.2 2.34 17600 40652 6
FKOTanp ao 2.65 2.748 2.31 2.51 105100 248983 85




