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Hepens ¢ 25 no 29 Hos6ps 2013r.

KomriosuntHeIe HHAEKCHI

3a Hegento ¢ 25 no 29 Hos6ps 2013r. poccuACKuiA
PbIHOK  aKUMI  MPOAEMOHCTPUPOBAN  OTPULIATENbHYIO
OMHaMWKY N0 MHAeKkcaM MockoBckoi Bupxun. WHaekc
MMBBb noHumsunca Ha 1,65% po 1 479,35 nyHKTOB

WHaexc MMBB 1479,35 -1,65% -2,43%  7,83% 6,56% (1 504,10 nyHKTOB Ha 22 HOs6ps 2013r.), AONNapoBbIn
Unaexc PTC 1402,93 -2,91% -5,94%  7,86% -1,23% ViHaexc PTC ynan Ha 2,91% po 1 402,93 nyHkToB
VHAEKC rony6bix (1 444,91 nyHKTOB Ha 22 Hos6ps 2013r.).
unex 10 064,13 -1,85% -2,34%  8,75%  6,08% Kypc monnapa CLUA no oTHoweHuio k py6nio 3a
0,35%.
VHAEKE BToporo oo [POLeALIO HeAenio BbpoC Ha O,
3lIeNoHa 2Rl e U A St Ha ¢oHAOBOM pbiHKE HabMioAanoch MoBbILLEHNE
MHAEKC LMpOoKoro BOMATW/IBHOCTU:  POCCUMMCKMN  MHAEKC BONMATWUIBHOCTY
DbIHKA 104575 -1,64% -243%  7,62% 593% poppicuncs Ha 9,44% fo 22,50 nyHkTa (20,56 NyHKTa Ha
OTpacsieBbie HHAEKCHI (py6. 3HaYEHNS) 22 Hosibps 2013r.). y
HedTb 1 ras 342591 -2,34% -3,77%  5,63% 10,33% Ha npoweawen Hepene GOMbLMHCTBO KIOYEBbIX
CEKTOPOB 3KOHOMMKM, MPEACTaBMIEHHBbIX HAa POCCMICKOM
- 0/, - 0, - 0, - 0,
3neKTp03HepreTV|vKa 952,97 -2,18%-10,02% -18,46% -42,52% (DOHIOBOM pbIHKE, NOKA3aN0 OTPULIATENbHYIO AMHAMMKY.
MoTpebuTensckui 6170,00 1,45% 2,15%  9,65% 31,96% JIMAEPOM NaaeHNs CTan TENEKOMMYHWUKALMOHHBINA CEKTOp:
EELY MOHWXXEHWE MO OTPACNEBOMY WMHAEKCY COCTaBuio 2,39%.
TenekommyHukaumm 2 295,27 -2,39% -9,02%  4,03% 13,89% Tarke CyleCTBEHHOE CHWXKEHWE NPOAEMOHCTPUPOBaM
MalumHocTpoeHue 1818,89 0,00% -4,30% -0,71% -1,37% HedTerasoBbll W 31EKTPOIHEPreTUUECKUIA CEKTOPbl —
OyHaHCH! 5139,18 -0,71% 4,90% 14,75% 18,05% VIHAGKC HEQTM u rasa ynan Ha 2,34%, a MHaexc
XUMUS 1 3NeKTpo3HepreTvkn notepsin B Bece 2,18%. Hanbonblumi
e 6 127,76 -0,73% -0,94%  1,66% -22,12% poCT 6bls1 OTMEUEH B NOTPebUTEnbCkoM cektope — MHaekc
M 6 217334 0.68% -130% 3.06% -20.94% noTpebuTenbLCckoro cektopa nosbicuscs Ha 1,45%.
€TalJibl U A0OblYa ’ ’ L ’ &Yy

A ° ° ° ° NHpekc MMBB MHHOBaumu noHusmnncsa Ha 4,62% pno

TpaHcropT 1194,50 -1,51% -4,28% -2,18% 8,71% 358,56 nyHkToB (375,94 NyHKTOB Ha 22 Hos6ps 2013r.).

Temarnyeckmne nHAEKCHI

NHpekc ronybeix ¢uwek ynan Ha 1,85% po

WHaekc MMBB-10 317891 -2,10% -2,48%  6,31% -1,02% 10 064,13 nynktoB (10 253,49 nyHKTOB Ha 22 HOA6ps
2013r.).
Mkgexc 22,50 9,44% 4,07% -3,93% -4,74% ) .
BonaTuibHOCTY MHOeKc akuuii BTOPOro 3lUefioHa MOHWM3MACA Ha
WUHaekc MMBB 0 o o o, 0/67% po 2 944,53 nyHkToB (2 964,32 MyHKTOB Ha 22
WNHHoBaLMM 358,56 -4,62% -7,93% -15,97% -31,30% HOsI6ps 2013r.). HAEKC akumii LUIMPOKOro pbiHKA MoTepsi
Whaekc PTC Cubmps 425,88 -1,90%-10,34% -10,34% -30,30% B Be€ce 1:54;’/3 n Cgﬁagg'gl 045,75 nyHkTos (1 063,16
Kypc gonnapa (45 P®) NMYyHKTOB Ha 22 HOs6ps r.).
USD / RUB 33,13 0,35% 4,15% -0,14% 6,40%
K/IHOYEBBIE CEKTOPbI KOMMO3UTHBLIE MHAEKCHI
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OcHoBHblIe MHAeKcbl MockoBcko# bupykmn — MMBB n PTC

NHA ekc PTC
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*n0o akuMAM, BXoAALWMM B 6a3v pacyeta nHaexkcos MMBE v PTC

BnusiHne akuyui Ha MHA eKcbl, %

m PTC
H MMBB

MGNT

GMKN

MTSS

RTKM

TATN

SNGS

ROSN

LKOH

SBER

GAzZP

-0,9%

-0,6% -0,3%

BnmsiHne Ha
Ml'lﬂeI{Cbl 3a Hegesro

0,0% 0,3%

UTorosoe

VlHAeKC MMBB +0,43%
Uupexc PTC +0,24%

BAusiHne, %
-2,08% -1,65%
-3,15% -2,91%

3a Hegento ¢ 25 no 29 Hosbps 2013r. poCCUNCKUIA PbIHOK
aKUMIN NpOAEMOHCTPUPOBAN OTPULATESIbHYIO AMHAMWUKY MO
nHaekcam MockoBckoi Bupxun. UHaekc MMBB noHu3wncs Ha
1,65% po 1 479,35 nyHktoB (1 504,10 nyHKTOB Ha 22 HOs6ps
2013r.), ponnapoBbit MHaekc PTC ynan Ha 2,91% po 1 402,93
nyHkToB (1 444,91 nyHKTOB Ha 22 HOsIBps 2013r.).

Mo cocTosHuio Ha KoHel Hepenn WHaekc MMBB 6bin Ha
2,43% Hwxe cBoero 3akpbiTus Mecauy Hasag (1 516,17
NYyHKTOB Ha 29 okTs6ps 2013r.) n Haxoawmncs Ha 6,56% Bbilwe
aHanornyHoro nokasatens rog Hasag (1 388,31 nyHKToOB Ha 29
Hos6ps 2012r.). UHpoekc PTC 6bin Ha 5,94% Huxe cBoero
3akpbiTMa Mecau Hasaa (1 491,56 nyHkToB Ha 29 okTa6ps
2013r.) wn Haxogunca Ha 1,23% HWMXKe aHanormyHoro
nokasatenss rog Hasaa (1 420,35 nyHKTOB Ha 29 Hos6ps
2012r.).

MoHmxeHne WHaoekca PTC Ha npolleaweid Heaene
COMpOBOXAaN0Ch MOBLILIEHNEM BONATUILHOCTU: Poccuiickuii
nHAEKC BonatunbHocT RTSVX nosbicuncs Ha 9,44%.

Hanbonbluee HeratuBHoe BAUSHME Ha WHaekc MMBB
OKasano MOHWXeHWe LeH Ha O06blkHOBeHHble akumm OAO
«lasnpom» (-0,68%), OAO «CbepbaHk Poccum» (-0,29%) u
OAO «JTYKOWT» (-0,28%).

O6bbeM TOproB UeHHbIMM OyMaramu, BKIHOYEHHBIMU B
6a3y pacueTa nHaekcoB MockoBckol Bupxxu, coctasun 179,86
Mnpa. pyb., a kanuTanusauus akuuid, BXOASLUMX B COCTaB
WHAEKCOB, Ha KoHel Heaenu coctasuna 20 908,55 mnpa. pyb.

Mo utoram Hepenu 34 akuuu, Bxoaswme B 6a3y pacyeTa
MHaoekca MMBB, okaszanu Ha ero AMHaMUKY oTpuuaTtesibHoe
Bosgeinctene (-2,08%), 16 UeHHbIX 6ymMar MOBAUSAN
nonoxuteneHo (+0,43%).

Hanbonblwmnii Bknag B naaeHue WHaekca MMBB no
UTOraM Heaenu BHECM UeHHble 6yMarm HedTM M rasa
(-1,37%) n duHaHcos (-0,32%).

Ha HedTerasoBbil  cektop  npuxoautcs  48,78%
cyMMapHoi kanuTanu3auum MHaekca MMBB. Cpeamn ocTarnbHbIX
oTpacnein BblAensoTcs GuHaHcbl (Bec B mMHAekce 21,93%) u
TenekoMmyHukaumm (8,01%).

BnusiHwe u Bec ceKTopoB B

@Bec
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0,4%
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Hepens ¢ 25 no 29 Hos6ps 2013r.
NHpexc rosybbix gpmuwex

M MOCKOBCKA#A
BUPXA

10 340 MHnekeronyGuix duex 3a Hegento ¢ 25 no 29 Hos6ps 2013r. UHaekc
%8 %gg :LDEFq-¢-=ﬁI ronybbiX uek NpoAEMOHCTPUPOBaN OTpULATENbHYIO
10 220 - LMHAMUKY.

10 180 - ul -0 NHpekc ronybeix duwek noHmsuncs Ha 1,85% po
%8 %8’8 i T .ITI,]*&'H " 10 064,13 nyHkToB (10 253,49 NyHKTOB Ha 22 HON6ps
10 060 - II;I?* - FF""-I-#..I b* Lok 2013r.). Mo cocTosHUIO Ha KoHel Hegenu WHaekc
10 020 - |I||j rony6eix guek 6bin Ha 2,34% HWXe CBOEro 3aKpbiTUS
9980 - Mecau Haszaa (10 305,24 nyHKToB Ha 29 okTa6ps 2013r.)

N Haxoauncs Ha 6,08% Bbille aHaNoOrM4YHOro NokKasartens
roa Hasag (9 487,21 nyHKTOB Ha 29 Hos16ps 2012r.).

Mo wtoram Hegenn 14 w3 17 ueHHbIX OymMar,
Bxoaswmx B 6a3y pacyeta MHpekca ronybbix duLlek,
OKa3ajn Ha ero AVHaMKKy OTpuuaTenbHOe BO3AeNCTBUE

*ngglihligﬁms (Z:g'lc.l.lézBO; ?4Hni37l<.(1:;.2r(:)11?|y6|:2|§c1b11;1ﬁ?é§ 29.11.2013 (-2,23%), 3 akumu nosnusinm nonoxutensHo (+0,38%).
Hanbonee HeratMBHO Ha AWHaMUKE WHaekca
BnunaHue akumnit Ha UHaekc rony6b|x buwek OTpa3niocb NOHMXXEeHne LeH
rony6eix dpuwex, % O6bIKHOBEHHbIX akumii  OAO  «[asnpom», BAMSIHUE

MGNT : KOTOpbIX cocTaBuno -0,78%, u «CbepbaHk Poccum»
GMKN i (-0,33%).
TRNFP ! H
[ [ ambonbluee MO3MTMBHOE B/MSHWE HA AMHAMUKY
SBERP | : WMHpekca ronybbix duiuek okasanm 0bbIKHOBEHHbIE aKLMK
HYDR E E OAO «MarHut» (4+0,27%) n OAO «IMK «Hopunbckuii
VTBR ! Hukenb» (+0,08%).
NVTK | |
SNGSP | ! Ha HedTerasosbiii cektop npuxoantca 54,43%
URKA | ! CyMMapHOM KanuTanusaumMm WHAeKca ronybbix uiuek.
MTSS | ! Cpean ocCTanbHbIX OTpacnien BblAENSOTCH (UHAHCOBbIN
RTKM | ! (Bec B uHpekce 22,38%) U NOTPEOUTENBLCKUI CEKTOPI
TATN | (7,50%).
SNGS ! !
ROSN | |
LKOH | |
SBER | | Bec B
GAZP | | Wupexce | BecB
HanmeHoBaHue rony6bIx nHpekce
-08% -06% -04% -02% 0,0% 02% 0,4% MMBB

3a Hegesro W3MEHEHWW| pansiHne MK HopunbCkuii

—— '3 . o - GMKN L enb, a0 393%  3,41%
bymar HYDR PycTuapo, ao 1,02% 0,89%
Bnusinue, % +0,38% -2,23% 0% -1,85% yCi VAo, e o770
LKOH NIYKOWUN, ao 15,89% 13,77%

BnusaHne u Bec CEKTOpOoB B Be MGNT M 7 500/ 6 500/
BvsiHie, % WHA exce rony6bix oyuek @ C arHuT, ao ’ 0 , 0
0,5% MTSS MTC, ao 5,27% 4,56%
1,02% 3,93% ‘ 7,50% NVTK HOBAT3K, ao 543%  4,71%

0,0% —@ ROSN PocHedTb, a0 5,04% 4,37%
@ O 7% P X X
3,38% ‘ 22,38% RTKM Poctenekom, ao 2,08% 1,81%
-0,5% SBER C6epbaHnk Poccuun, ao 17,13% 14,85%
SBERP Cb6epbaHk Poccuun, an 1,36% 1,18%
-1,0% 54,43% SNGS CypryTtHedTeras, ao 3,93% 3,40%
SNGSP CypryTHedrTeras, an 2,13% 1,84%

-1,5% TaTHedTb q q
TATN wm.B. [ LllawmHa, ao 2,35% 2,04%
2.0% TRNFP  AK TpaHcHedTb, an 2,19% 1,89%
L2 8. 3 g = i URKA Ypankanuii, ao 3,38% 2,93%
g2 2 RE 23 88 3% ig VTBR BaHk BT, ao 3,89%  3,37%

nd =8 28 23 2ee 85 £s

Bcero 100,00% | 86,65%
[Bcero | [ 100,00% | 86,65% |
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Hepens ¢ 25 no 29 Hos6ps 2013r.
HHAeKChI WHPOKOro pbIHKa M BTOPOIro 3LEJ/IOHa

MHA ekC BTOPOro swwesioHa WUHA eKC LLMPOKOro pbiHKa
i bbbl il - 1071

1067
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1059
1055
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1047
1043
1039
1035

06bem Topros*, mapa.py6.
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*M0 aKLUMsM 13 cocTaBa Maekca LMpOKOro pbiHKa

BnuaHue akuwuit Ha UHA eKCc BTOPOro aiesioHa, %

SYNG

GCHE

VTGK

FESH

KMAZ

TRCN

|
|
|
|
TGKD !
|
|
|
|

-0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4%

BnusiHne akumii Ha MHA eKC LWMPOKOro pbiHKa, %

MGNT
GMKN
SNGS
ROSN
LKOH
SBER
GAZP

-0,8% -0,6% -0,4% -0,2% 0,0% 0,2% 0,4%

BnmsiHne Ha WUTorosoe
CHuxeHune o
MHﬂel{Cbl 3a Hegesro BnusHue, %

MHAeKC BTOPOro 3wesIoHa +1,28% -1,95% -0,67%

3a Hegento ¢ 25 no 29 Hosibpsa 2013r. UHAekc akumi
BTOPOro 3wenoHa noHumsunica Ha 0,67% po 2 944,53
nyHkToB (2 964,32 nyHKTOB Ha 22 Hos6ps 2013r.).
MHAeKC akuMin WMpOKoro pbiHka notepsn B Bece 1,64%
n coctaeun 1 045,75 nyHktoB (1 063,16 nyHKTOB Ha 22
Hos16ps 2013r.).

Mo cocTosiHMIO Ha KoHel Heaenu WHaekc BTOporo
awenoHa 6bi1 Ha 2,80% HWXXe CBOEro 3aKpbiTUS MecsiL
Ha3ag (3 029,28 nyHkTOB Ha 29 okTs6ps 2013r.) u
Haxoauncs Ha 8,54% Hwxe aHanormyHoro nokasartens
roa Hazag (3 219,59 nyHkTOB Ha 29 Hos6ps 2012r.).

WHaoekc wmpokoro pbiHKa 6bln Ha 2,43% Huxe
CBOEro 3akpbITva Mecay Hasag (1 071,75 nyHkToB Ha 29
okT6pss 2013r.) u Haxoauncd Ha 5,93% Bbiwe
aHanorM4yHoro nokasartens rog Hasaa (987,20 nyHKTOB
Ha 29 Hos6ps 2012r).

Mo ntoram Hepenu 26 UeHHbIX Bymar, BXoAsWMX B
6a3y pacuyeta MHAekca BTOpPOro 3lIENOHa, OKasanu Ha
€ro AVHaMmKKy oTpuuaTtenbHoe Bosaeinctaue (-1,95%), 22
akumm  noBnamnsnu  nonoxutensHo (+1,28%). LeHa 2
LeHHbIX bymar He 3MeHunachb.

Hanbonbluee HeraTMBHOE BAWSHWE Ha [AMHAMUKY
WHpoekca BTOpPOro sulefioHa oOkas3anuM OObIKHOBEHHbIE
akumm  OAO  «TpaHcKoHTelHep» (-0,74%) u OAO
«KAMA3» (-0,16%).

Hanbonee HeraTMBHO Ha pauvHamuke WHpekca
LUIMPOKOro pbIHKa 0Tpasunnoch nageHve ueH
06bIKHOBEHHbIX akumii OAO «lasnpom» (-0,68%) n OAO
«CbepbaHrk Poccumn» (-0,29%).

Hanbonblumin Bknag B nageHue MHaekca BTOpOro
3lleNnoHa Mo WToraMm Heaenu BHeCnM UeHHble 6Gymaru
TpaHcnopTa (-0,90%) v anekTposHepreTukn (-0,20%).

Ha anektposHepretnky  npuxogutca  27,58%
CyMMapHOMN KanuTanusauum MHaekca BTOPOro 3LenoHa.
Cpeau OCTanbHbIX oTpacrnei BbIAENSIOTCS
noTpebuTenbckuin cektop (Bec B MHAekce 18,71%) wu
HedTb 1 ra3 (11,85%).

BnusiHne n Bec ceKTopoB B Be
Bnvsanne ViHA eKce BTOPOrO 3LIe/I0Ha @ ¢
1,0%
18,71%
0,5% 3.31%
131% 11,85%
1,47% . 6,91% 27,58%

0,0%

10,56%
-0,5%
-1,0% O
8,00%
-1,5%
()] m
= o = o © < 2
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8 Pz 2% 2 383885555 55
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HosiroBos peIHOK

3HauyeHue U3meHeHMe 3a nepuon

HHAeKcsl rocyaapcTBeHHbIX 06/1Mraumi

RGBI 132,23 -1,11% -2,70% -0,58% -3,43%
RGBI-tr 320,22 -0,95% -2,12% 1,22% 3,78%
[oxoaHocTb 7,40% 19 6.n. 32 6.n. 56.n. 57 6.n.
HHAeKcsI KopriopaTHBHbIX 06/IMraymi
MICEXCBICP 93,22 -0,13% -0,27% -0,13% 0,90%
MICEXCBITR 241,92 0,02% 0,37% 1,79% 9,16%
[oxoaHocTb 7,57% 56.n. -17 6.n. -26 6.n. -129 6.n.
HHAeKcsI MyHHYNNa/IbHBIX 06/IMraymni
MICEXMBICP 96,94 -0,27% -0,40% -0,22% 0,44%
MICEXMBITR 178,01 -0,11% 0,26% 1,63% 8,10%
[JoxoaHocTb 7,96% 10 6.n. 24 6.n. 156.n. -49 6.n.
KoHcepBaTUBHbIi 1 615,15 0,10% 0,59% 1,81% 8,01%
CHanaHCMpOBaHHbI 1 405,88 -0,22% -0,25% 2,60% 5,73%
ArpeccvBHbIN 1207,24 -0,61% -1,02% 3,67% 3,88%
OBepHanT 6,35% 21 6.n. 7 6.n. 16 6.n. 28 6.1.
1 Hepens 6,15% -54 6.n. 536.n. -1046.n. 127 6.n.
2 Hepenu 6,61% 0 6.n. 0 6.n. -24 6.n. -44 6.n.
HHankaropsi ctaBok PEIO no obsmraynam
OBepHanT 6,34% 17 6.n. 2 6.M. 23 6.0. -7 6.n.
1 Hepens 6,68% 13 6.n. 17 6.n. -12 6.n. -12 6.n.
2 Hepenu 6,81% 15 6.n. 36 6.n. -18 6.n. 60 6.m.
AMHEMMKE MHAEKCOB COBOKYMNHDbIX LLeH
100,20 = === === === === mm e e e oo - 4000
100,0% - 3500

99,8% 3 000

99,6% 2 500
99,4% 2 000
99,2% 1500
99,0% 1000

98,8% 500

98,6% o]

25.11 26.11 27.11
s MICEX MBI trade volume MnH.py6.

MICEXMBITR

mmm RGBI trade volume mMnH. py6.
RGBITR

mmmm MICEX CBI trade volume MnH.py6.
MICEXCBITR

HHHBMHKB MHOEKCOB YUCTbIX LeH

100,2% 4 000

100,0% 3 500

0
99,8% 3000

99,6%

2 500
99,4%
2 000
99,2%
1 500
99,0%

98,8% 1 000

98,6% 500

98,4%

29.11

25.11 26.11 27.11 28.11

m— MICEX MBI trade volume mMnH.py6.
MICEXMBICP

mm— MICEX CBI trade volume mMnH. py6.
MICEXCBICP

mmmm RGBI trade volume mnH. py6.
———RGBI

®OHAOBbLIE MHAEKCDI

Hepens ¢ 25 no 29 Hos6ps 2013r.

Ha npolleawien Hepnene NHpekc
rocyAapCTBEHHbIX obnuraumii  Poccum RGBITR
(coBokynHbIN aoxoa) cHusmncs Ha 0,95% ao 320,22
nyHkToB (323,30 Ha 22 Hos6ps 2013 r.). Mpwn 3ToM
CcpeaHeB3BelLLeHHas [OXOAHOCTb obnuraumi,
BXOAAWMX B 6a3y pacyeTa nHAekca, Bbipocna Ha 19
6a3nCHbIX NYHKTOB U coctaBuna 7,40%.

NHpekc MYHULMNANbHbIX obnurauuii
MICEXMBITR  (COBOKYMHbI  fgoxod)  mnokasasn
oTpuuaTenbHyl0 AuHamMuky U coctasun 178,01
NyHKTOB, CHuWXeHne Ha 0,11% (178,20 Ha 22
Hos16ps 2013 r.).

B cekTope koprnopaTuBHbIX 06Mraumin MHAEKC,
paccuMTaHHbI MO METOAMKE COBOKYMHOIO [OXO0A3,
MICEXCBITR Bblpoc Ha 0,02% un coctasun 241,92
MyHKTOB.

KoHcepBaTuBHasi CTpaTerns BNOXeHUs CPeacTs
Mo WHAEKCY MEHCMOHHBIX HAKOMIEHW obecrneunna
6bl pocT Ha ypoBHe 0,10% 3a Heaento, arpeccuBHas
CTpaTerus — cHuxeHue Ha 0,61% 3a Hegento.

CraBka PEMO oBepHalT no obnurauusiMm 3a
npoweawy Hegeno wusaMenHunace ¢ 6,17% po
6,34% (poct Ha 17 6asucHbix nyHkToB). CTaBka
PEMO oBepHaiT MO aKuMsIM Ha KOHeL, npoLueaLlen
Hepenun coctasuna 6,35%.

[loxoaHOCTb K NoraweHnto 06nuraymui, BRAKYEHHbBIX
B UHABKCbI
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lTpon3BOAgHbIE Ha MHAEKCHI

UNHaekc PTC n 6a3ucobl pbrouepcos

RTSI Basnc: 3a Hepgento ¢ 25 no 29 Hosbps 2013r. obvem

TOProB MPOU3BOAHLIMA MHCTPYMEHTAMM Ha WMHAEKCHI Ha
MockoBckol bupye coctaun 459,87 mnpa. pybnei nam
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KOHTpaKTax no dblodepcam Ha MHaekc PTC 3a Hepento
BbIpoC Ha 5,89%.

®dbrouepc Ha UHpekc PTC

I R R R - 105
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MHpoekc MMBB coctaBun Ha npolleawein Heaene 2,69
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MUHaekcbl MockoBCKO BMpK — KloueBble MHAMKATOPbl OPraHM30BaHHOMO pblHKA LEHHbIX GyMar U MpPOV3BOAHbLIX MHCTPYMEHTOB
Poccum. MiHAeKCh! akumMii OTHOCATCS K TUMNY B3BELLUEHHBIX MO KanuTanusaumm hoHAOBLIX MHAEKCOB. B ocHOBe Mx hopMy bl pacyeTa NexuT
OTHOLUEHME CYMMapPHOMN PbIHOYHOM KanuTanu3aumm akumin, BKIIIOYEHHbBIX B CMIMCOK MHAEKCA, K aHanorMYyHoOMy MoKasaTeslto Ha HavasbHyio
pary.

UHpekc MMBB 1 UHpaekc PTC npeactaBnsitoT Co60M KOMMO3UTHblIE MHAEKCHI POCCUIACKOrO (hOHAOBOrO pblHKA, BKoYatowme 50
Hambornee NUKBUAHBIX aKUMNA KpYNHEMWMUX W [AUHAMUYHO pPa3BMBAIOLIMXCS POCCUMWCKMX 3MUTEHTOB. Pacuer WHaekca MMBB
OCYLLECTB/ISIETCS Ha OCHOBE LIEH aKLWI, BbipaXKEHHbIX B py6sisix Poccuiickoin ®eaepaumu, a pacyet MHaekca PTC - Ha OCHOBE LiEH aKLWi,
BblpaXXeHHbIX B gonnapax CLUA.

OTpacneBble MHAEKCbI - LIEHOBbIE B3BELUEHHbIE MO PbIHOYHOM KanMTanM3auuMn WHAEKChbl Haumbonee NUKBUAHbLIX AKUMA POCCUMCKUX
SMUTEHTOB, 3KOHOMMYECKasl AESTENIbHOCTb KOTOPbIX OTHOCMTCSt K COOTBETCTBYHOLUMM CEKTOPaM 3KOHOMMKM, AOMYLLEHHbIX K 06paLleHuto
Ha Bupye 1 BKIOYEHHbIX B 6a3y pacyeTa nHAekca LLMpokoro pbiHka. MeToaukoi NpeaycMOTPEH pacyeT MHAEKCOB N0 AEBSTU OTpacsisM
3KOHOMMKM:

MICEX O&G (RTS0g) — UHAEKC aKumii KoMnaHui HedTerasoBoi oTpaciu

MICEX PWR (RTSeu) — MHAEKC aKLUMN KOMNaHWUIA SHEPreTMYeckoin oTpacnu

MICEX TLC (RTStl) — MHAEKC akuMii TENEKOMMYHUKALIMOHHbIX KOMMAHUI

MICEX M&M (RTSmm) — MHAEKC aKuuii KOMMaHWIM MeTaNypruiyeckor U ropHoaobbIBaoLLEen oTpacnein

MICEX MNF (RTSin) — MHAEKC aKUMI KOMMaHWii MaLLMHOCTPOUTENbHOW OTpaciu

MICEX FNL (RTSfn) — nHAeKC akumit KoMnaHui prHaHCOBO-6aHKOBCKOM OTpacsin

MICEX CGS (RTScr) — MHAEKC aKLuMi KOMMaHuiA NoTpebUTeNbCKoro CekTopa

MICEX CHM(RTSch) — MHAEKC aKkuuii KOMNaHUA XUMMUYECKOM U HEDTEXMMUYECKON OTpaciu

MICEX TRN (RTStn) - MHAEKC akuUMi1 TPaAHCMOPTHbIX KOMMaHWiA

PacueT 3HaueHWii OTpacneBbIX MHAEKCOB MPOM3BOAMTCS B pybnsix M B gonnapax CLUA. Mpu 3TOM B KayecTBe «pybreBoit UCTOpuUm»
3HAYeHWU WHAEKCOB WCMOJb3YETCS «UCTOPUS» 3HAYEHWM OTpacieBblX WMHAEKCOB MMBB, a «BaflOTHOM MUCTOpPUM» — <UCTOPUS»
oTpacnesbix nHaekcos PTC.

MHpaekc rony6bix duulek SBASETCS MHANKATOPOM pbiHKA Hanbonee SIMKBUAHBIX akUMi POCCUIACKMX KOMMaHWM UM Tak Ha3blBaeMbIX
«rony6bix cuwek». MHAEKC paccunThIBAETCS Ha OCHOBAHWM LIEH CAENOK C akumsMm 15-Tn Hambornee NMKBUAHBIX SMUTEHTOB POCCUIACKOIO
(hoOHA0BOrO pbiHKa. PacyeT MHAekca BeAeTCS Ha OCHOBaHUM LiEH aKUWK, BbIpaXKEHHbIX B py6asix.

UHpekc MMBB10 - npeactaBnseTr cobol LEHOBOWM, HEB3BELIEHHbIM MHAEKC, PacCUMUTLIBAEMBbIA Kak cpeaHee apudMeTnyeckoe
n3MeHeHusi UeH 10 Hambonee NMKBUAHBLIX aKUMM, AOMYLIEHHbIX K OOpalleHulo Ha 6upxe. WMHAEKC OTpakaeT MpupocT CTOMMOCTM
nopTcens, cocrosulero u3 10 akuuii, Beca KOTOpbIX B COCTaBe NopTdens B HayasbHbIi MOMEHT BPEMEHWU OJUHAKOBHI.

MHAeKC BTOPOro swwesioHa — 3T0 MHAMKATOP, KOTOPbIV XapaKTepU3yeT AMHAMUKY LEH aKUMii SMUTEHTOB, CO CPEAHMM W HAYasibHbIM
YPOBHEM KanuTanu3auuu. B cocTtaB MHAaekca BXoasaT 50 akuuid, crneaylowmx B pedTuHre no kanuTanusaumm c ydetom free-float nocne
6a3bl pacyeTa OCHOBHbIX MHAeKcoB — MHaekca MMBBE n MHaekca PTC. MHAEKC pacCcuMTLIBAETCS Ha OCHOBE LIEH aKLWW, BbIPaXEHHbIX B
py6nsix Poccuiickoii ®epepaumu u B gonnapax CLUA.

MUHAaeKC akuMii LUMPOKOIro pblHKa - UWHAMKaTOp, BKAtovatowmit TOM 100 UeHHbIX 6yMar, 0TO6paHHbIX Ha OCHOBaHUM KPUTEPUEB
NUKBMAHOCTM, KanuTanu3auuMm W OO0NM aKuuidi, Haxodsuimecs B cBoboaHoM obpalueHun (free-float) m aBnsietcs ocHosoit ansi
copMupoBaHus 6a3 pacueTa OCTasibHbIX MHAEKCOB MockoBckon Bupku. TOM-50 KOp3WHbI MHAEKCA LUMPOKOrO PbiHKA COCTaBslOT 6asy
pacyeTa MHaekca MMBB u UHpekca PTC, a ocTaBlumecs 50 akumii — KOp3uMHy MHAekca BTOporo auienoHa. B 6asy pacyeTa kaxaoro
0TPac/NeBOro MHAEKCA BKIHOYAKOTCS aKLMM COOTBETCTBYHIOLLEr0 CEKTOPA, BXOASLME B COCTaB MHAEKCa akuMit LMPOKOrO pbIHKa.

AL

UHaekc MMBB — MHHOBaLMM — VHAEKC aKLIMI POCCUIACKUX KOMMaHWI cekTopa "PbIHOK MHHOBALWMIA U MHBECTMLIMIA".

PervoHanbHble MHAEKCbI — WHAEKChI aKLUMIM, KOP3UHbI KOTOPbIX BKIHOYAOT LieHHble Gymaru, AonylleHHble K TopraM Ha MOCKOBCKOW
Bupxe, oTobpaHHble MO nokasaTensM AMKBUAHOCTW WM KanuTanusauuMu 1 BefylmX CBOK AEATENbHOCTb MPEUMYLLECTBEHHO B TOM WAu
MHOM cheaepanbHOM OKpyre. Ha CeroaHsILWHWIM AeHb AOCTYMHA MHbopMaumus no nHaekcy Crvbupckoro deaeparnbHoro okpyra — MHaekcy
PTC Cnbupb.

POCCMACKMIA MHAEKC BOJIAaTWIBHOCTU — WHAMKATOP CPOYHOIO PbiHKA, KOTOPbLIM PACCUMTHLIBAETCS HA OCHOBE BONATUIIBHOCTM LIEH
onuMoHoB Ha dbtovepc Ha MHaekc PTC. Mpu pacueTte ctoMmocTn npumensieTcss dopmyna braka-LUoyn3sa.

O6MrauMoHHble MHAEKCbl - CEMENCTBO O6JIMraLMOHHBLIX MHAEKCOB BK/OYAET MHOEKC KopropaTuBHbIX obnuraumi MICEX CBI,
WHaexkc MyHuumnanbHbix obnvraumii MICEX MBI u MHAekc rocyaapcTBeHHbIX obnuraumii RGBI, oTpaxatowme CUTyaumio B pasfiMuHbIX
CerMeHTax poCCUICKOro 06NNraLMOHHOrO pbiHka. O6AMUrauMoHHbIE MHAEKCHI PacCUMUTBLIBAIOTCS OAHOBPEMEHHO MO TpeM MeToaukaM: «total
return», «clean price» n «gross price». [ns 6a3 pacdeTa 06MMraLUMOHHBLIX MHAEKCOB OCYLLIECTBMSIETCS TaKKe pacyeT rnokasaTenei
Aopauny 1 IOXOAHOCTU K NOralleHuio.

UnaukaTtopbl ctaBok PEMO - pacueTHble nokasaTenu, oTpaxalolme KOHBIOHKTYPY poccuiMcKoro GupxxkeBoro pbiHka PEMO. Pacuet
nHankaTopos ctaBku PEMO ocywecTBnseTcs pasgenbHo Ans pboiHka PEMO ¢ akumsimm m pbiHka PEMO c obnuraumsamu. B pacyer
NMPVUHUMAIOTCS CAENKW, COBEpPLUAaeMble C aKuMsMM, BKIOYMEHHbIMM B 6a3y pacyeta MHpgekca MMBB, a Takke caenku ¢ obnuraumsmu,
BKJIIOYEHHBIMU B TOMb6apaHbIN cnncok baHka Poccuun. B 3aBUCMMOCTM OT CPOKOB MCMonHeHus caenok PEMO, ucnonb3yeMbix Al pacyeTa,
WHAMKATOPbl AENATCA Ha OAHOAHEBHbIE MHAMKATOPbI "overnight”, nHavkatopsl "1 Hepens" n "2 Hepenn".

MockoBckas bupxxa MMBB-PTC
[JlenapTaMeHT MHAEKCOB U1 BUPXXEBON MHGOPMaLK
Poccus, 125009 r. MockBa, bonbLioi Kucnosckuid nep., A.13

TenedoHbl: +7(495) 363 -3232 (nob6. 24003)
dakcbl: +7(495) 363 -3232 (nob. 22222)
E-mail: index@moex.com
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Hacroswmi fokyMeHT 6bl1 MOArOTOBMEH M BbinywweH OTKPbITbIM aKLMOHEPHLIM 06LwecTBOM «MockoBckas Bupxa MMBB-PTC» (aanee — «KomnaHusi»). Ecim HeT kakon-nnéo
OroBOPKM 06 MHOM, TO KOMMNaHUs CYMTAETCS UCTOUHUKOM BCEN MHGOPMaLMK, U3NTOXEHHOW B HACTOSILLEM AOKyMeHTe. [JaHHas MHGOpMaums NpesocTaBnseTcs No COCTOSHUIO Ha
[aTy HaCTOSILLEro AOKYMEHTa U MOXET 6bITb M3MEHeHA 6e3 Kakoro-1nbo yBeaoMeHus.

[laHHbIN JOKYMEHT He ABnseTcs, He (hopMUpYeT 1 He AO/MKEH PAacCMaTpPUBATLCSA B KAYECTBE NPEAIOKEHUS UK XKe NPUrNaLlieHns Ans NpoAaXu UK y4acTusi B NOAMWUCKE, UK Xe,
Kak nobyxaeHne K NprobpeTeHMIO UK Xe K NOAMNMCKE Ha Kakne-nmbo LeHHble byMaru, a Takxe 3TOT JOKYMEHT MM ero 4acTb UK e (akT ero pacnpocTpaHeHUsl He SBNSIIOTCS
OCHOBaHMEM W Ha HUX Hesnb3s nonaraTbCs B CBA3W C KakMM-NMB0 NpeanoXeHneM, JOroBopoM, 0653aTeNlbCTBOM WM e MHBECTULMOHHBIM peLleHUEM, CBS3aHHbIMU C HUM, PaBHO
KaK 1 OH He SIBNSIETC PEeKOMEHAAUMEN OTHOCUTENBHO LIEHHbIX ByMar KOMMaHum.

M3noxeHHas B AaHHOM [OKyMeHTe MHdOopMauus He siBnsiiacb NPeAMeTOM HEe3aBWCMMOM MpoBepku. B HEM Takke He COAEPXMTCA Kakux-nvMbo 3aBepeHuit UnM rapaHTui,
chopMyIMpoBaHHbIX MW NOAPa3yMeBaEMbIX U HUKTO He [O/HKEH MonaraTbCsl Ha AOCTOBEPHOCTb, TOYHOCTb M MOMHOTY MH(OPMAaLMKU UM MHEHUSI, U3MTOXXEHHOTO 3AeCb. HWKTO 13
KoMnaHum nnm Kakux-nnbo ee AoYEPHUX O6LECTB MM addUNMPOBAHHBIX JML UK UX AUPEKTOPOB, COTPYAHWKOB UM PabOTHUKOB, KOHCY/IbTAHTOB MW UX NMpeacTaBUTENen He
NPpYHUMAET KakKoW-M6o OTBETCTBEHHOCTU (HE3aBUCMMO OT TOro, BO3HWKMA /M OHA B pe3y/bTaTe XanaTHOCTU WM Yero-To Apyroro), MpsiMO WM KOCBEHHO CBSI3aHHOM C
MCNOMb30BaHNEM 3TOTO AOKYMEHTA MU MHBIM 06pa30oM BO3HMKLLEW U3 HEro.

[laHHbI OKYMEHT COAEPXKMT MPOrHO3HbIE 3asBMieHNs. Bce BKIIOYEHHBIE B HACTOSLLUMIA AOKYMEHT 3asiBNIEHMS, 338 UCKIOYEHWEM 3asiBNIEHUI 06 UCTOpUYECKUX thakTax, BKIouas,
HO, He OrpaHWuMBasCb, 3asiBNEHWUSIMM, OTHOCALMMUCS K HaweMy (pUHAHCOBOMY MOJSIOKEHWIO, BU3HEC-CTpaTErnu, NiaHaM MeHEMKMEHTa WM LensM no 6yaywuMm onepaumsm
ABNSAIOTCA MPOrHO3HBIMU 3aABNEHUSMU. DTU MPOrHO3HLIE 3asIB/IEHWSI BKIIOYAOT B CEGS M3BECTHbIE M HEWU3BECTHbIE PUCKM, (DAKTOPbl HEOMPEAENEHHOCTM M MHblE (aKTOpbI,
KOTOpble MOryT CTaTb MPUYMHOW TOTO, YTO HALUM HbIHELUHWE MoKa3aTesnu, AOCTVXKEHUS], CBEPLUEHUSI UMW e NPOU3BOACTBEHHbIE MoKasaTenu, 6y AyT CYLIECTBEHHO OT/INYaTLCs OT
TeX, KOTopble CChOPMyIMPOBaHbl UM NOAPA3yMEBAIOTCA NMOA 3TUMW MPOTrHO3HLIMK 3asiBNEHMAMM. [laHHblE NPOrHO3HbIE 3asiBNIEHWSI OCHOBaHbI HAa MHOTOYMCIIEHHBIX NMPE3yMMLMAX
OTHOCUTENBHO Hallel HbIHELWHEN W Byayulen BU3HEC-CTPATErMM U cpedbl, B KOTOPOM Mbl OXMAAEM OCYLIECTBASATb CBOKD AEATENbHOCTb B ByAylieM. BaxHehwumu dakTopamu,
KOTOpble MOTYT MOB/USATb Ha HallM HbIHELWHWE MOKA3aTeNM, AOCTUXKEHUS, CBEPLUEHUS WM XXe NPOM3BOACTBEHHbIE NOKa3aTeNM, KOTOPbIE MOTYT CYLLECTBEHHO OT/IMYATLCS OT TeX,
KOTOpble CHOPMYIMPOBaHbI UM NOAPA3YMEBAIOTCA STUMU MPOTrHO3HLIMY 3as8BEHUSAMU SBNSIIOTCS, MOMUMO MHBIX (haKTOpPOB, Clesyome:

. BOCMPUATNE PbIHOYHbLIX YCNYr, NPeAoCTaBsgeMbIX KoMnaHwei u ee AoYepHNUMn 06LLleCTBaMI/I;

. BOMIATUILHOCTL (@) POCCWIACKOM 3KOHOMMKM M PbiHKa LEHHbIX ByMar u (b) CEKTOPOB C BbICOKMM YPOBHEM KOHKYPEHLMM, B KOTOPbIX KOMMaHWsi W ee aodepHue obliecTsa
OCYLLIECTB/ISIOT CBOIO [IEATENBHOCTb;

. M3MeHeHWs B (@) OTEYECTBEHHOM M MeXAyHapOAHOM 3aKOHOAAaTeNbCTBE M HAMOrOBOM perynupoBaHuu v (b) rocyaapcTBEHHbIX NporpaMMax, OTHOCSLWMXCS K (UHAHCOBLIM
pbIHKaM ¥ pbiHKaM LieHHbIX Bymar;

i POCTOM YPOBHS KOHKYPEHLMM CO CTOPOHbI HOBbIX MTPOKOB Ha pbiHKe Poccuu;

i CnocobHOCTb ycnesaTb 3a 6bICprIMM U3MEHEeHNAMN B Hay‘-lHO-TeXHW—IeCKOﬁ cpene, BKN4vas CNocobHOCTb UCMONb30BaTh pacClUnpeHHble d.)yHKLlI/IOHaJ'IbeIe BO3MOXXHOCTH,
KOTOpblE MONYyNSPHbI Cpean KNMeHToB KoMnaHum u ee AovepHuX O6LL|,eCTB;

. CMOCOBHOCTb COXPaHsTh NPEEMCTBEHHOCTb NPOLIECCca BHEAPEHWS HOBbIX KOHKYPEHTHbIX NMPOAYKTOB U YC/YT, PaBHO Kak 1 MoaAepKa KOHKYpPeH TOCMOCOBHOCTH;

. CMOCOGHOCTb MPUBJIEKATb HOBbIX KIIMEHTOB Ha OTEUECTBEHHBIN PIHOK 1 B 3apyBeXHbIX IOPUCANKLMSX;

. CMOco6HOCTb YBENMUMBATD MPEAJIOKEHUE NPOAYKLIMM B 3apYBEXHBIX OPUCAMKLMSIX.

MpOrHO3HbIE 3asiBIEHWS AENAOTCS TONbKO Ha AATy HACTOSILLEro AOKYMEHTA, U Mbl TOYHO OTPULIGEM HanMuue NiobbiX 0653aTeNbCTB MO O6GHOBNEHWIO UK NMEPECMOTPY MPOrHO3HBIX

3asIBIEHWIA B HACTOsILLEM [OKYMEHTE B CBA3M C M3MEHEHUAMU Halux O)KMABHMVI, N nepemeH B YyC/IOBUAX UK obcroaTenbCTBax, Ha KOTOPbIX OCHOBAHbl 3TU MPOrHO3HbIE
3adaBneHus.



