
Российские компании: оценка и динамика

MCap млн $ 2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD
В среднем по России 777 011 4.2 6.1 4.5 1.1 1.6 1.2 8.5 11.7 7.3 -0.1% -2.2% 4.6% 30.5% 144.3% 0.3%
Газовые компании 151 611 3.1 5.4 3.5 1.4 1.9 1.6 11.6 13.5 7.1 -0.8% -7.2% 0.8% 14.5% 82.2% -5.9%
Нефтяные компании 213 096 3.9 4.6 3.8 0.7 1.1 0.8 5.9 6.2 5.4 -0.2% -1.9% -3.7% 17.6% 95.0% -5.7%
Нефтесервис 3 224 5.6 7.0 5.0 1.4 2.0 1.5 6.8 11.5 6.6 0.1% 13.4% -2.4% 31.8% 336.1% -0.2%
Черная металлургия 65 469 3.9 17.2 8.1 1.1 2.1 1.5 8.2 neg. 15.9 0.4% 2.5% 22.7% 44.0% 278.8% 16.2%
Цветная металлургия 43 856 7.0 9.2 7.2 2.7 3.6 2.9 neg. 20.1 12.6 1.1% 2.5% 9.2% 43.6% 151.8% 8.1%
Трубные заводы 7 074 10.6 30.5 11.6 1.9 3.1 2.1 19.3 neg 32.1 -1.4% -5.0% 8.6% 66.1% 186.4% 4.8%
Угольные холдинги 5 307 5.6 16.8 5.1 2.7 6.0 3.2 10.0 neg 7.9 3.2% 3.6% 27.5% 102.6% 456.7% 17.3%
Электроэнергетика 66 030 7.0 6.8 5.6 1.2 1.3 1.0 4.8 38.9 12.4 2.5% -1.2% 6.3% 44.4% 199.3% 10.5%
Мобильная связь 39 895 5.1 6.3 4.9 2.5 3.0 2.3 23.5 14.7 9.8 0.9% 6.0% 0.9% 20.4% 169.2% 3.5%
Фиксированная связь 11 019 3.8 4.4 3.7 1.3 1.5 1.3 8.0 13.3 8.5 0.1% 2.3% 10.9% 29.4% 39.8% 6.8%
Машиностроение 2 052 10.0 7.0 7.5 0.9 0.8 0.7 21.5 26.2 23.1 -0.8% 2.5% 7.0% 27.9% 362.2% 5.7%
Авиастроение 1 145 7.8 9.5 8.2 1.0 1.5 1.4 10.3 6.8 5.0 0.3% 0.6% 4.3% 24.5% 103.2% 3.9%
Автомобилестроение 3 585 26.1 25.7 7.7 0.4 0.6 0.5 neg. neg. neg. 2.1% 13.4% 8.2% 80.3% 357.3% 15.5%
Транспорт 6 060 6.4 8.1 6.4 1.1 1.5 1.3 41.7 60.3 17.9 -1.4% -3.5% 5.4% 18.2% 141.7% -1.6%
Розничные сети 16 941 12.4 12.4 8.8 0.9 1.0 0.7 14.8 29.7 15.2 2.9% -0.9% 10.6% 50.4% 308.3% -0.5%
Потребсектор 10 297 6.6 6.9 5.7 1.2 1.5 1.3 8.6 9.3 7.3 -4.1% -0.6% 15.2% 38.3% 201.7% 3.4%
Химическая отрасль 20 523 4.1 10.3 8.3 2.3 4.3 3.4 5.1 15.8 12.4 1.2% 1.9% 2.0% 41.0% 192.6% 5.4%

MCap млн $ 2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD
Банковский сектор 92 210 1.8 1.9 1.7 6.3% 0.7% 10.5% 9.8 235.3 25.0 -2.3% -6.5% 12.3% 70.5% 357.5% -1.3%

P/BV

EV/EBITDA EV/S P/E динамика, %

динамика, %

1 марта 2010 г.

ROE P/E



нед. мес. 3 мес. 6 мес. 1 год YTD
1 Газпром GAZP 134 473 17.3% 5.70 -0.2% -7.1% 0.4% 11.0% 76.2% -6.6%
2 Роснефть ROSN 75 120 9.7% 7.83 -0.7% 0.6% -2.2% 25.5% 124.7% -6.7%
3 Сбербанк SBER 56 452 7.3% 2.62 -1.1% -10.3% 10.6% 75.3% 556.0% -5.5%
4 Лукойл LKOH 45 331 5.8% 53.54 1.2% -3.5% -7.2% 7.7% 66.7% -5.2%
5 Норильский Никель GMKN 30 087 3.9% 157.83 0.6% 1.5% 14.9% 48.0% 234.0% 11.8%
6 Сургутнефтегаз SNGS 29 545 3.8% 0.83 -0.6% -2.2% -6.7% 0.9% 46.5% -7.4%
7 ТНК-ВР tnbp 26 395 3.4% 1.76 0.0% -4.3% 2.3% 31.3% 175.0% 2.0%
8 ВТБ VTBRq.L 25 205 3.2% 4.82 -4.9% -4.0% 12.1% 72.1% 350.5% 2.1%
9 Газпром нефть SIBN 22 181 2.9% 4.70 -1.2% -6.0% -10.3% 30.4% 115.1% -13.7%
10 МТС MBT.N 20 870 2.7% 52.35 1.5% 9.6% 4.5% 20.7% 121.0% 7.1%
11 Вымпелком VIP.N 19 025 2.4% 18.55 0.3% 2.3% -2.8% 20.1% 254.0% -0.2%
12 НЛМК NLMK 18 730 2.4% 3.13 2.8% 0.4% 4.5% 33.6% 211.7% 2.2%
13 НОВАТЭК NVTK 17 138 2.2% 5.65 -5.2% -7.3% 3.6% 51.3% 147.5% -0.2%
14 Евраз Групп HK1q.L 14 025 1.8% 32.03 -3.0% -3.5% 29.9% 18.0% 259.9% 13.4%
15 ФСК ЕЭС FEES 12 709 1.6% 0.0 0.4% -8.6% -18.3% 21.3% 171.8% -3.0%
16 АФК Система SSAq.L 12 304 1.6% 25.50 -0.3% 2.0% 43.2% 59.4% 661.2% 21.4%
17 Северсталь CHMF 11 720 1.5% 11.63 0.6% 0.4% 52.7% 64.3% 219.2% 37.9%
18 РусГидро HYDR 11 628 1.5% 0.04 0.9% 0.4% 11.6% 24.6% 162.4% 14.0%
19 ММК MAGN 11 419 1.5% 1.02 5.9% 5.8% 28.7% 55.6% 408.4% 22.6%
20 Татнефть TATN 9 845 1.3% 4.74 0.3% 0.6% -0.7% 19.5% 154.6% 1.8%
21 Мечел MTL.N 9 574 1.2% 23.00 -4.9% 16.2% 18.3% 88.4% 557.1% 22.2%
22 Уралкалий URKA 9 217 1.2% 4.34 -1.5% 0.7% -4.2% 14.7% 238.4% 3.8%
23 Полюс Золото PLZL 8 818 1.1% 49.51 2.3% 0.8% -7.9% 32.6% 45.4% -6.4%
24 X5 PJPq.L 8 745 1.1% 32.20 7.1% 0.0% 11.0% 66.2% 366.7% 0.9%
25 Сильвинит SILV 6 182 0.8% 790.00 0.0% 0.0% 2.6% 96.0% 216.0% -1.3%
26 Холдинг МРСК MRKH 5 900 0.8% 0.1 5.4% 7.4% 21.5% 155.3% 472.6% 30.3%
27 Магнит MGNT 5 762 0.7% 64.76 -2.2% -4.9% 5.0% 29.9% 287.3% -10.0%
28 Траснефть п. TRNFp 5 313 0.7% 800.68 0.8% -4.4% 8.8% 27.1% 305.7% 2.3%
29 Мосэнерго (ТГК-3) MSNG 4 713 0.6% 0.12 8.0% -3.3% 22.5% 88.2% 388.6% 8.5%
30 Балтика PKBA 4 699 0.6% 30.97 -3.6% -5.2% 17.1% 34.9% 188.4% 9.4%

30 крупнейших 673 127 86.6%
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Борисов Денис, к.э.н.
Вахрамеев Сергей, к.э.н.

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Газовые компании   151 611   3.1 5.4 3.5 1.4     1.9     1.6   11.6 13.5 7.1 -0.8% -7.2% 0.8% 14.5% 82.2% -5.9%
Газпром GAZP 5.70 134 473 8.91 покупать 2.9 5.1 3.3 1.3 1.8 1.5 4.5 6.1 3.8 -0.2% -7.1% 0.4% 11.0% 76.2% -6.6%
НОВАТЭК NVTK 5.65 17 138 9.20 покупать 12.3 14.0 8.0 5.7 6.0 3.8 18.6 20.8 10.5 -5.2% -7.3% 3.6% 51.3% 147.5% -0.2%
Нефтяные компании   213 096   3.9 4.6 3.8 0.7     1.1     0.8   5.9 6.2 5.4 -0.2% -1.9% -3.7% 17.6% 95.0% -5.7%
Роснефть ROSN 7.83 75 120 8.77 держать 5.5 7.0 5.0 1.4 2.0 1.5 6.8 11.5 6.6 -0.7% 0.6% -2.2% 25.5% 124.7% -6.7%
Лукойл LKOH 53.54 45 331 82.54 покупать 3.2 3.7 3.2 0.5 0.7 0.5 5.0 5.6 4.6 1.2% -3.5% -7.2% 7.7% 66.7% -5.2%
Сургутнефтегаз SNGS 0.83 29 545 0.98 покупать 2.2 2.3 1.9 0.3 0.5 0.4 7.0 6.7 5.8 -0.6% -2.2% -6.7% 0.9% 46.5% -7.4%
ТНК-ВР tnbp 1.76 26 395 1.89 держать 3.0 3.5 3.2 0.6 1.0 0.8 4.2 5.1 5.0 0.0% -4.3% 2.3% 31.3% 175.0% 2.0%
Газпром нефть SIBN 4.70 22 181 5.25 держать 3.4 5.1 4.3 0.8 1.1 0.8 4.8 6.7 6.1 -1.2% -6.0% -10.3% 30.4% 115.1% -13.7%
Татнефть TATN 4.74 9 845 3.41 продавать 6.2 4.0 3.1 0.6 0.9 0.7 29.7 5.2 4.3 0.3% 0.6% -0.7% 19.5% 154.6% 1.8%
Башнефть BANE 27.50 4 680 N/A N/A N/A N/A N/A N/A N/A N/A N/A 1.9% 3.8% 34.1% N/A N/A 5.8%

Нефтесервис  3 224 5.6     9.7     6.6   0.9     1.4     1.1   10.4   21.8   11.7   0.1% 13.4% -2.4% 31.8% 336.1% -0.2%
Интегра INTEq.L 3.15 451 1.95 продавать 7.5 8.0 6.6 0.6 1.0 0.8 neg neg neg 1.9% -8.7% -4.0% 12.5% 293.8% 5.0%
БК Евразия EDCLq.L 16.90 2 295 12.36 продавать 5.0 11.9 6.5 1.1 1.6 1.2 10.4 33.0 11.7 0.6% 22.5% -0.6% 30.0% 363.0% -0.6%
C.A.T. oil O2C 9.79 478 9.54 продавать 6.6 6.5 7.1 1.1 1.4 1.3 126.7 21.8 22.5 -4.0% 0.5% -8.7% 70.2% 270.1% -2.7%
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Волов Юрий, CFA
Кучеров Андрей

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Черная металлургия   65 469   3.9 17.2 8.1 1.1    2.1    1.5    8.2 neg. 15.9 0.4% 2.5% 22.7% 44.0% 278.8% 16.2%
НЛМК NLMK 3.13 18 730 3.05 продавать 4.2 15.6 6.9 1.7 3.0 2.2 8.2 39.0 11.7 2.8% 0.4% 4.5% 33.6% 211.7% 2.2%
Евраз Групп HK1q.L 32.03 14 025 45.70 покупать 3.4 20.3 9.6 1.0 2.0 1.5 7.5 neg neg -3.0% -3.5% 29.9% 18.0% 259.9% 13.4%
ММК MAGN 1.02 11 419 1.03 держать 5.7 9.8 7.6 1.2 2.3 1.5 10.6 27.1 15.9 5.9% 5.8% 28.7% 55.6% 408.4% 22.6%
Северсталь CHMF 11.63 11 720 13.45 покупать 3.1 22.0 8.1 0.7 1.3 0.9 5.8 neg 36.0 0.6% 0.4% 52.7% 64.3% 219.2% 37.9%
Мечел MTL.N 23.00 9 574 27.50 покупать 4.9 24.7 8.6 1.5 2.6 1.9 8.4 neg 16.2 -4.9% 16.2% 18.3% 88.4% 557.1% 22.2%
Цветная металлургия  43 856 7.0 9.2 7.2 2.7    3.6    2.9    neg. 20.1 12.6 1.1% 2.5% 9.2% 43.6% 151.8% 8.1%
Норильский Никель GMKN 157.83 30 087 175.00 держать 5.7 8.2 6.9 2.4 3.3 2.7 neg 12.3 10.2 0.6% 1.5% 14.9% 48.0% 234.0% 11.8%
ВСМПО VSMO 115.50 1 332 109.10 продавать 5.2 8.7 7.2 1.4 2.2 1.8 8.6 22.9 15.5 2.5% 41.7% 70.8% 86.4% 513.4% 64.4%
ЧЦЗ CHZNq.L 4.10 222 5.00 покупать 60.7 4.0 2.2 0.6 0.8 0.5 neg 10.5 3.6 0.0% -6.8% 57.7% 148.3% 331.6% 30.2%
Полюс Золото PLZL 49.51 8 818 53.10 держать 18.0 14.4 7.3 7.4 6.2 4.6 171.2 20.1 12.6 2.3% 0.8% -7.9% 32.6% 45.4% -6.4%
Полиметалл PMTLq.L 9.77 3 396 9.79 держать 31.4 15.1 12.4 7.6 6.9 5.3 neg 34.3 19.5 2.2% 5.4% -1.9% 23.4% 63.7% 3.8%

Трубные заводы  7 074 10.6 30.5 11.6 1.9    3.1    2.1    19.3 neg 32.1 -1.4% -5.0% 8.6% 66.1% 186.4% 4.8%
ВМЗ VSMZ 1250.00 2 147 N/A N/A N/A N/A N/A N/A N/A N/A N/A 0.0% 2.5% 23.3% 78.6% 267.6% 13.6%
ЧТПЗ CHEP 2.28 1 075 N/A N/A N/A N/A N/A N/A N/A N/A N/A N/A -9.0% -1.1% 89.6% N/A 9.4%
ТМК TRMKq.L 17.80 3 853 16.08 продавать 7.4 21.3 8.1 1.3 2.2 1.5 19.3 neg 32.1 -2.5% -7.5% 4.5% 54.8% 374.7% -0.7%
Угольные холдинги  5 307 5.6 16.8 5.1 2.7    6.0    3.2    10.0 neg 7.9 3.2% 3.6% 27.5% 102.6% 456.7% 17.3%
Белон BELO 0.80 925 6.8 12.8 5.4 1.4 2.5 2.0 11.7 neg 8.6 2.5% 13.0% 28.6% 84.0% 338.2% 28.4%
Распадская RASP 5.61 4 382 8.94 покупать 5.3 18.6 5.0 3.8 10.1 3.9 8.3 47.5 7.2 3.3% 1.8% 27.3% 107.1% 490.4% 15.2%
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Российские акции: оценка и динамика
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Металлургия

компания код цена $ MCap 
млн $ Таргет $ Рек-ция EV/EBITDA



Лямин Михаил
Рубинов Иван

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD
Электроэнергетика   66 030   7.0 6.8 5.6 1.2    1.3    1.0    4.8 38.9 12.4 2.5% -1.2% 6.3% 44.4% 199.3% 10.5%
РусГидро HYDR 0.04312 11 628 0.061 покупать 8.5 9.2 6.8 3.8 3.7 2.8 23.0 19.2 14.3 0.9% 0.4% 11.6% 24.6% 162.4% 14.0%
ФСК ЕЭС FEES 0.01030 12 709 0.015 покупать 11.0 10.0 5.3 3.7 4.1 2.7 neg 58.6 10.4 0.4% -8.6% -18.3% 21.3% 171.8% -3.0%
ОГК 12 044 11.6 8.9 11.7 1.2    1.5    1.2    10.7 16.6 18.0 2.3% -1.4% 10.8% 41.3% 335.8% 8.1%
ОГК-1 OGKA 0.03151 1 407 0.044 покупать 8.2 5.8 8.5 0.9 1.1 0.9 4.7 8.8 20.7 1.7% 11.5% 32.8% 57.7% 305.0% 28.6%
ОГК-2 OGKB 0.03439 1 126 0.044 покупать 51.9 13.9 27.4 0.9 1.1 0.8 neg 43.0 neg 8.5% 1.7% 23.5% 47.1% 346.6% 12.6%
ОГК-3 OGKC 0.04526 2 149 0.066 покупать 1.7 1.6 3.6 0.2 0.3 0.2 6.6 9.3 15.3 0.4% -2.6% -6.7% -4.4% 387.2% -7.2%
ОГК-4 OGK4 0.05753 3 627 0.082 покупать 15.5 13.7 11.2 2.0 2.5 1.9 14.8 21.9 20.8 1.6% -6.2% 14.6% 46.3% 393.4% 6.7%
ОГК-5 OGKE 0.08229 2 911 0.11 покупать 15.5 14.2 11.9 2.3 2.7 2.1 44.4 32.2 27.0 2.7% -0.2% 8.9% 93.3% 298.7% 15.2%
ОГК-6 OGKF 0.02552 824 0.033 покупать 9.4 5.7 30.5 0.6 0.8 0.7 18.0 11.3 neg 2.4% -3.8% 8.9% 30.0% 219.8% 2.6%
ТГК 14 397 8.5 7.7 6.3 1.0    1.1    0.9    22.0 15.6 13.6 4.8% 1.1% 18.8% 44.4% 154.4% 10.1%
ТГК-1 TGKA 0.00066 2 527 18.3 14.1 9.3 1.9 2.3 2.1 47.2 38.0 29.3 11.1% 4.1% 33.8% 134.2% 719.5% 19.2%
ТГК-2 TGKB 0.00022 327 5.9 6.3 6.4 0.8 1.1 0.8 neg 8.3 neg -2.6% -6.6% 1.9% 18.0% 149.0% 1.9%
Мосэнерго (ТГК-3) MSNG 0.11858 4 713 12.8 12.3 9.7 1.4 1.4 1.0 57.1 52.4 39.3 8.0% -3.3% 22.5% 88.2% 388.6% 8.5%
ТГК-4 TGKD 0.00037 710 4.8 5.5 5.1 0.6 0.8 0.6 24.6 12.1 7.9 3.1% 0.4% 6.1% 19.8% 209.4% 0.4%
ТГК-5 TGKE 0.00043 527 4.0 3.4 3.3 0.3 0.4 0.3 19.4 18.0 64.9 -2.7% 4.4% 12.7% 22.3% 375.7% 9.8%
ТГК-6 TGKF 0.00039 723 3.9 3.2 2.8 0.4 0.5 0.4 8.7 11.5 9.4 4.9% 14.1% 33.8% 10.9% 252.7% 17.6%
ТГК-7 TGKG 0.04730 1 420 6.6 7.2 6.1 0.7 1.0 0.7 26.2 25.3 16.3 N/A N/A N/A N/A N/A N/A
ТГК-9 TGKI 0.00014 1 101 7.0 6.3 5.4 1.2 1.0 0.9 7.0 7.2 7.5 0.4% 17.1% 40.5% 17.1% 368.3% 40.5%
ТГК-10 TGKJ 1.33800 1 178 15.1 10.8 6.4 1.8 1.4 1.2 37.2 27.6 12.0 2.7% 0.1% 3.8% 3.1% -7.1% 8.7%
Кузбассэнерго (ТГК-12) KZBE 0.00799 565 3.7 2.0 1.6 0.3 0.3 0.3 25.6 13.3 15.2 N/A N/A N/A N/A N/A N/A
Енисейская ТГК (ТГК-13) TGK13 0.00272 433 4.0 3.5 3.9 0.8 0.9 0.7 neg 33.6 16.7 -2.8% -9.5% 32.2% 78.0% 209.4% -7.7%
ТГК-14 TGKN 0.00013 173 3.2 3.8 2.9 0.8 1.0 0.7 7.5 8.8 6.2 -2.2% 5.9% 15.6% 41.2% 111.9% 5.9%
Сети 15 252 4.5 4.6 4.2 0.8    0.9    0.7    13.3 22.1 neg. 3.4% 2.3% 16.2% 105.0% 236.6% 24.4%
Холдинг МРСК MRKH 0.14377 5 900 0.184 держать 3.8 3.8 3.4 0.6 0.7 0.5 13.3 22.1 27.3 5.4% 7.4% 21.5% 155.3% 472.6% 30.3%
МОЭСК MSRS 0.05201 2 533 0.055 держать 4.9 4.2 2.8 1.4 1.4 1.1 8.8 10.6 6.0 5.5% -3.0% 20.4% 68.2% 90.0% 46.1%
МРСК Центра MRKC 0.02803 1 183 0.037 покупать 4.3 6.0 9.0 0.9 1.0 0.8 10.7 28.3 neg 2.5% 0.2% 2.6% 60.0% 145.7% 5.0%
Ленэнерго LSNG 0.98005 908 1.100 держать 6.3 5.0 5.1 1.8 1.5 1.3 14.5 7.6 18.6 -0.8% 2.6% 21.6% 70.7% 309.0% 16.8%
МРСК Сибири MRKS 0.01156 1 033 0.011 продавать 7.5 11.9 27.6 0.8 1.0 0.7 16.1 neg neg -2.1% 10.8% 36.3% 163.3% 383.6% 41.6%
МРСК Урала MRKU 0.00960 839 0.012 покупать 7.5 4.6 6.0 0.8 0.7 0.5 28.6 2397 neg 1.4% -2.8% 12.5% 91.6% 361.4% 12.5%
МРСК СЗ MRKZ 0.00878 841 0.009 продавать 7.0 7.1 6.1 1.1 1.2 1.0 21.0 42.6 33.4 2.4% 10.1% -1.3% 178.6% 293.6% 13.7%
МРСК ЦП MRKP 0.00725 817 0.009 покупать 5.0 6.3 4.2 0.7 0.8 0.6 10.8 47.9 12.6 3.4% -7.5% 11.9% 68.2% 152.6% 20.0%
МРСК Волги MRKV 0.00409 731 0.006 покупать 3.5 5.4 16.5 0.7 1.0 0.7 15.7 501.4 neg -0.5% -7.4% -6.2% 52.6% 66.3% -5.5%
МРСК Юга MRKY 0.00578 288 0.003 держать 4.6 6.2 11.0 1.1 1.3 1.0 11.1 neg neg 1.6% -5.4% -8.5% 31.7% 298.6% -3.2%
МРСК СК MRKK 6.07552 179 5.860 продавать 5.1 7.0 6.5 0.6 0.7 0.5 neg neg neg 4.2% -7.1% 89.1% 395.2% 807.4% 36.6%
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Мухамеджанова Сабина
Горячих Кирилл

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Мобильная связь   39 895   5.1 6.3 4.9 2.5    3.0    2.3    23.5 14.7 9.8 0.9% 6.0% 0.9% 20.4% 169.2% 3.5%
МТС MBT.N 52.350 20 870 65.61 покупать 5.1 6.8 4.9 2.6 3.1 2.2 10.8 14.1 9.9 1.5% 9.6% 4.5% 20.7% 121.0% 7.1%
Вымпелком VIP.N 18.550 19 025 22.68 покупать 5.2 5.8 4.9 2.5 2.9 2.4 36.3 15.2 9.7 0.3% 2.3% -2.8% 20.1% 254.0% -0.2%
Фиксированная связь   11 019   3.8 4.4 3.7 1.3    1.5    1.3    8.0 13.3 8.5 0.1% 2.3% 10.9% 29.4% 39.8% 6.8%
Ростелеком RTKM 4.842 3 529 1.94 продавать 6.8 7.8 6.8 1.3 1.4 1.3 12.1 39.6 32.8 -0.4% -0.6% -21.5% -6.1% -39.4% -2.1%
Уралсвязьинформ URSI 0.029 931 0.02 продавать 3.2 3.9 3.3 1.1 1.4 1.2 14.0 15.8 9.0 1.1% 1.6% 30.4% 51.8% 235.7% 10.6%
Волгателеком NNSI 3.439 846 3.54 держать 2.8 3.4 2.9 1.1 1.3 1.1 8.0 11.7 7.3 1.2% 12.9% 57.4% 113.7% 581.7% 16.5%
Центртелеком ESMO 0.764 1 206 0.45 продавать 3.5 4.0 3.4 1.4 1.8 1.5 7.9 8.5 6.1 -1.6% 7.9% 60.8% 73.3% 640.2% 25.4%
Сибирьтелеком ENCO 0.057 683 0.05 продавать 2.8 3.2 2.7 1.0 1.2 1.0 12.3 12.3 7.0 -0.4% 15.8% 73.5% 114.4% 523.5% 16.6%
СЗТ SPTL 0.746 657 0.87 держать 2.9 3.2 2.7 1.2 1.4 1.2 7.1 13.3 8.5 3.1% 3.3% 73.7% 121.6% 357.9% 6.1%
ЮТК KUBN 0.136 402 0.06 продавать 4.8 4.9 4.1 1.3 1.6 1.4 neg 38.8 10.0 1.2% -3.1% 90.7% 172.9% 627.7% 4.0%
Дальсвязь ESPK 3.562 341 4.62 покупать 2.2 2.5 2.1 0.8 1.0 0.8 4.2 5.5 3.9 -0.2% 11.9% 14.0% 52.0% 524.4% 15.2%
Комстар-ОТС CMSTq.L 5.800 2 424 7.15 покупать 4.8 5.6 4.6 2.0 2.3 1.9 13.5 21.1 13.7 0.0% -2.8% 12.4% 17.2% 114.8% 5.5%
Холдинги 12 304 N/A N/A N/A N/A N/A N/A N/A N/A N/A -0.3% 2.0% 43.2% 59.4% 661.2% 21.4%
АФК Система SSAq.L 25.500 12 304 N/A N/A N/A N/A N/A N/A N/A N/A N/A -0.3% 2.0% 43.2% 59.4% 661.2% 21.4%
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Лямин Михаил

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Машиностроение   2 052   10.0 7.0 7.5 0.9    0.8    0.7    21.5 26.2 23.1 -0.8% 2.5% 7.0% 27.9% 362.2% 5.7%
Силовые машины SILM 0.211 1 841 18.7 10.4 13.5 1.3 1.0 1.1 21.5 44.5 153.4 -1.5% 4.3% 6.7% 26.8% 481.5% 5.0%
Красный котельшик KRKO 0.500 107 5.0 4.4 4.0 1.0 0.9 0.8 30.2 26.2 23.1 0.0% -18.0% -13.0% 0.0% N/A -9.9%
ОМЗ OMZZ 2.944 104 3.1 2.6 2.4 0.3 0.3 0.3 2.9 1.5 1.0 10.6% -1.9% 48.8% 127.4% 402.4% 48.7%
Авиастроение   1 145   7.8 9.5 8.2 1.0    1.5    1.4    10.3 6.8 5.0 0.3% 0.6% 4.3% 24.5% 103.2% 3.9%
Иркут IRKT 0.294 288 6.2 N/A N/A 0.7 N/A N/A 5.7 N/A N/A 1.6% 2.0% 10.6% 30.9% 239.3% 10.1%
УМПО UFMO 0.431 115 6.0 4.5 4.3 1.0 0.9 0.8 3.2 3.4 2.7 0.0% N/A -33.6% 131.7% 133.0% -2.0%
НПО Сатурн satr 0.018 72 13.8 8.4 5.8 1.2 1.1 1.0 10.3 6.8 5.0 0.0% 0.6% -9.5% 20.7% 158.6% -4.7%
У-УАЗ uuaz 1.172 313 14.9 12.5 11.6 1.4 1.3 1.2 66.2 55.7 47.3 1.7% 0.2% 37.2% 34.0% 600.4% 7.9%

Автомобилестроение   3 585   26.1 25.7 7.7 0.4    0.6    0.5    neg. neg. neg. 2.1% 13.4% 8.2% 80.3% 357.3% 15.5%
АвтоВАЗ AVAZ 0.486 675 0.53 держать neg 18.7 4.2 0.2 0.3 0.3 neg neg neg 1.1% 2.4% -11.3% 24.7% 176.6% -1.3%
ГАЗ GAZA 25.750 477 5.1 40.0 10.0 0.2 0.7 0.4 neg neg neg 0.0% 22.6% 17.0% 35.5% 368.2% 12.0%
Sollers SVAV 17.795 610 19.90 покупать 6.2 16.7 7.8 0.6 1.2 0.8 neg neg neg 2.7% 28.6% 20.7% 108.3% 475.6% 26.0%
КАМАЗ KMAZ 2.579 1 824 1.90 продавать 6.8 40.6 15.6 0.6 1.0 0.8 50.3 neg neg 2.8% 11.3% 11.2% 127.3% 448.9% 20.8%
Транспорт   6 060   6.4 8.1 6.4 1.1    1.5    1.3    41.7 60.3 17.9 -1.4% -3.5% 5.4% 18.2% 141.7% -1.6%
Аэрофлот AFLT 1.868 2 074 2.17 покупать 4.9 7.6 6.2 0.6 0.9 0.7 37.0 43.2 23.0 1.7% 1.0% 25.0% 83.7% 152.1% 6.2%
НМТП NCSP 11.050 2 838 13.20 держать 8.5 7.3 7.4 4.9 4.8 4.4 29.6 12.4 12.8 -3.9% -3.9% -3.3% -3.9% 194.7% -4.0%
Ютэйр TMAT 0.368 212 14.1 24.6 10.7 0.5 0.6 0.5 71.5 89.4 23.3 -3.3% 0.5% 19.8% 82.8% 401.7% 5.9%
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Мухамеджанова Сабина

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Розничные сети   16 941   12.4 12.4 8.8 0.9    1.0    0.7    14.8 29.7 15.2 2.9% -0.9% 10.6% 50.4% 308.3% -0.5%
X5 PJPq.L 32.20 8 745 41.02 покупать 14.0 14.8 10.7 1.3 1.2 0.9 73.6 44.1 23.9 7.1% 0.0% 11.0% 66.2% 366.7% 0.9%
Магнит MGNT 64.76 5 762 76.06 держать 14.4 11.6 8.3 1.1 1.1 0.7 30.7 20.9 15.7 -2.2% -4.9% 5.0% 29.9% 287.3% -10.0%
Седьмой Континент SCON 8.26 619 6.1 7.3 5.8 0.6 0.7 0.5 10.8 18.4 12.7 1.4% -2.1% 6.6% 13.1% 28.7% 8.3%
Дикси DIXY 9.59 825 9.56 держать 10.3 11.6 7.4 0.6 0.6 0.5 neg 697.7 24.5 10.5% 14.6% 26.5% 95.5% 442.5% 31.5%
Аптеки 36.6 APTK 4.75 45 3.22 продавать 21.9 4.1 2.4 0.2 0.3 0.2 neg neg neg 1.7% -6.8% -53.0% -26.8% 209.6% -33.4%
М-Видео MVID 5.25 945 4.43 продавать 6.5 9.7 6.1 0.3 0.4 0.3 18.7 38.6 14.6 -5.3% 5.8% 50.8% 77.3% 576.2% 36.1%
Потребсектор   10 297   6.6 6.9 5.7 1.2    1.5    1.3    8.6 9.3 7.3 -4.1% -0.6% 15.2% 38.3% 201.7% 3.4%
Балтика PKBA 30.97 4 699 4.5 5.2 4.4 1.3 1.7 1.4 7.8 8.2 6.7 -3.6% -5.2% 17.1% 34.9% 188.4% 9.4%
Вимм-Билль-Данн WBD.N 20.48 3 604 12.02 продавать 10.7 11.8 10.6 1.4 1.8 1.5 35.4 24.7 20.8 -6.9% -1.4% 2.9% 29.4% 176.5% -14.1%
Калина KLNA 20.93 204 25.08 покупать 6.1 6.3 4.9 0.7 0.7 0.5 22.0 10.5 5.8 1.7% 24.6% 25.9% 61.5% 365.5% 31.5%
Верофарм VRPH 31.58 316 31.11 держать 6.5 7.8 5.7 2.0 2.3 1.7 8.6 11.0 7.8 2.2% 12.3% 10.1% 21.4% 168.2% 10.4%
Разгуляй GRAZ 1.70 269 1.53 продавать 14.9 6.7 4.6 0.9 1.0 0.8 neg 5.0 3.3 -2.9% -4.5% 9.7% -2.9% 112.5% 14.1%
Черкизово CHEq.L 16.00 1 034 0.0 0.0 N/A 0.0 N/A N/A 13.2 N/A N/A 0.1% 24.0% 66.7% 146.2% 651.2% 52.4%
Росинтер ROST 11.71 171 9.18 продавать 11.0 8.2 6.4 0.6 0.8 0.6 neg neg 24.6 1.3% -6.5% 54.5% 83.3% 215.5% 45.3%
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Волов Юрий, CFA

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Химическая отрасль   20 523   4.1 10.3 8.3 2.3    4.3    3.4    5.1 15.8 12.4 1.2% 1.9% 2.0% 41.0% 192.6% 5.4%
Уралкалий URKA 4.34 9 217 3.11 продавать 5.6 13.6 13.1 3.7 8.0 6.8 10.7 20.5 21.1 -1.5% 0.7% -4.2% 14.7% 238.4% 3.8%
Сильвинит SILV 790.00 6 182 812.00 держать 4.7 9.3 8.1 3.5 6.8 5.4 5.5 11.0 9.7 0.0% 0.0% 2.6% 96.0% 216.0% -1.3%
Акрон AKRN 37.80 1 802 33.00 продавать 3.7 11.6 7.0 1.5 2.0 1.5 4.8 7.7 15.0 12.1% 17.5% 28.8% 58.1% 174.7% 32.0%
Апатит apat 334.00 2 083 487.00 покупать 3.9 5.2 3.7 1.8 2.6 2.0 6.2 8.7 5.9 7.7% 2.8% 26.0% 51.8% 251.6% 16.0%
Аммофос ammo 60.00 541 83.00 покупать 0.4 7.4 3.0 0.2 0.7 0.5 0.9 29.6 7.5 0.0% N/A -21.3% 36.4% 39.5% 13.2%
Метафракс mefr 0.90 294 2.1 7.7 9.0 0.6 0.6 0.6 4.4 25.3 33.5 12.5% 2.3% -10.0% 73.1% N/A -6.2%
Дорогобуж DGBZ 0.56 404 N/A N/A N/A N/A N/A N/A N/A N/A N/A 0.0% -1.4% N/A 40.0% N/A 3.7%
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Федоров Егор

2008 2009 2010 2008 2009 2010 2008 2009 2010 нед. мес. 3 мес. 6 мес. 1 год YTD

Банковский сектор   92 210   1.84 1.89 1.66 6.3% 0.7% 10.5% 9.8 235.3 25.0 -2.3% -6.5% 12.3% 70.5% 357.5% -1.3%
Сбербанк SBER 2.62 56 452 4.20 покупать 2.2 2.1 1.7 16.6% 1.0% 17.2% 18.9 313.9 10.7 -1.1% -10.3% 10.6% 75.3% 556.0% -5.5%
ВТБ VTBRq.L 4.82 25 205 4.10 продавать 1.3 1.3 1.2 -10.8% 0.2% 2.0% neg 591.1 61.2 -4.9% -4.0% 12.1% 72.1% 350.5% 2.1%
Банк Москвы MMBM 32.02 4 398 -1.0% 11.7% 28.3% 42.3% 57.1% 18.3%
Возрождение VZRZ 48.10 1 142 2.2 3.0 2.5 25.3% 2.2% 13.7% 12.4 156.6 27.4 0.7% 18.7% 21.2% 77.1% 804.5% 22.4%
Банк Санкт-Петербург BSPB 3.37 951 1.5 1.2 1.1 17.8% 1.4% 4.2% 7.2 78.7 22.6 0.3% 0.0% 17.4% 87.2% 388.4% 22.5%
Уралсиб USBN 0.01 1 164 0.5 N/A N/A 5.0% N/A N/A 6.8 N/A N/A 0.0% 0.0% -1.7% 21.3% 62.9% 3.6%
Росбанк ROSB 4.26 2 898 1.7 N/A N/A 19.3% N/A N/A 8.2 N/A N/A -6.8% 17.6% 30.0% 43.3% 36.9% 17.7%
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